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8757 LIVECHAT SOFTWARE SA PLN 202 443
40772 LUKOIL PJSC usb 3344733
4499  LUKOIL PJSC - ADR usb 371970
5779 MAGNIT PJSC - SP GDR REGS usb 84021
168530 MAGNITOGORSK IRON & STEEL WORKS 0JSC usb 136 954
3665 MAIL.RUGROUP LTD - ADR REGS usb 65081
1930 MBANK SA PLN 172348
5066 MMC NORILSK NICKEL PJSC usb 1309 227
10458  MMC NORILSK NICKEL PJSC - ADR usb 270079
36925 MOBILE TELESYSTEMS PJSC - ADR usb 307 138
6220 MOL HUNGARIAN OIL AND GAS PL HUF 44743
45810 MOSCOW EXCHANGE MICEX-RTS PJSC RUB 94 456
8291 NAC KAZATOMPROM JSC usb 253 605
854 NEUCASA PLN 167 553
13992 NOVATEK PJSC - GDR REG usb 3188479
108380 NOVOLIPETSK STEEL PJSC RUB 278755
39880 OTP BANK NYRT HUF 2020 562
6753 OZON HOLDINGS PLC usb 293963
24686 PHOSAGRO PJSC - ADR usb 474 571
24485 PIK GROUP PJSC RUB 408 111
6489 POLSKI KONCERN NAFTOWY ORLEN SA PLN 115639
5998 POLYMETAL INTERNATIONAL PLC GBP 87784
1629 POLYUS PJSC RUB 230 965
141748 POWSZECHNA KASA OSZCZEDNOSCI BANK POLSKI SA PLN 1300 909
10768 POWSZECHNY ZAKLAD UBEZPIECZEN SA PLN 85395
7700 RICHTER GEDEON NYRT HUF 181881
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239955 ROSNEFT OIL CO PJSC UsD 1752281
3028 SAMOLET GROUP RUB 179122
4691  SANTANDER BANK POLSKA SA PLN 305972
427010  SBERBANK OF RUSSIA PJSC RUB 1725166
526179  SBERBANK OF RUSSIA PJSC - PFD usD 1982 291
1090400 SEGEZHA GROUP PJSC RUB 113598
19824 SEVERSTAL PAO usD 357 731
325600 SISTEMAPJSFC uUsD 103 899
334300 SURGUTNEFTEGAS PJSC UsD 145 186
19775 SURGUTNEFTEGAS PJSC - ADR PFD uUsD 92822
408977 SURGUTNEFTEGAS PJSC - PFD RUB 195 388
21436  TATNEFT OAQ usb 134 429
46681 TATNEFT PJSC - PFD 3 SERIES RUB 267 842
21660 TCS GROUP HOLDING PLC UsD 1715681
1750 TEN SQUARE GAMES SA PLN 200 190
1291210 UNITED CO RUSAL INTERNATIONAL PJSC HKD 1043 324
5852 WARSAW STOCK EXCHANGE PLN 52 767
1773 WIZZ AR HOLDINGS PLC GBP 103 424
3719 X5 RETAIL GROUP NV - ADR REGS usD 104 194
7519 YANDEXNV-A RUB 518 094
19617  YANDEXNV-A UsD 1348 875
NGt 37643313

(2) B&iEH

312003 FONDUL PROPRIETATEA SA RON 114 097
INEE 114 097
aF 37757 410

(%) SEEMIORFAL T Ol 0 T,

PIN (=5 > RZXuF), RUB (ro 7 /=7 1), GBP (4K F), CZK (F===07), USD Ck ), EIR (=2—m),
HUF (A7) =7 0> b)) HKD (B RA) . RN (b—~ =7 L o)
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RER - 2022%F 6 A30H
(FtEHAR - 20217 B 1 BH~2022% 6 A30H)
VERRFFAICBW T, ATARERERTFI A OERREEEZ S & ICEFLSE TR - P - Bl L W9,
B, BIRERICOZTE L TUIE 7 T AUDIERR 2NV, BTDOY 2T 7 7 A5G 7 7 REEOFEHR
ZRIRLTWET,

BEFROBEM (2021457 A 1 H~202246 H30H)

THH E1.
d—H
(a) 38 FH ot 1, 643, 050
(b) &R %% 1,117,563
(c) =D H 4,924, 346
Al 7, 684, 959

WS FESTEE (202246 H30HBIE)

HH EELES
d—H
BESE 1, 960, 906, 939
A A FES: 1,528, 225, 020
THA 249, 747, 336
PN CIECE iR S 132, 999, 382
ERTEA 35, 000, 000
ARIFIE. 10, 467
RIBGE NG E 4 14, 481, 471
2T T HG | FHT ) 440, 753
FDOMDEFE 2,510
BEEE 6,491, 105
HRALRA 4 4,588,118
AFA T FH 463, 113
Z DDA 1,439, 874
fEE 1,954, 415, 834

() BHEBO@BOBELERMEZ UIETLAL TS0, BESTE IOAEAFHENCHIEER —&
LRWEERHY 7,
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WA HEE50RH (20224F 6 H 30 HBI/E)

How FHAMAE Bk FHAMAE
a—no a—nA
s 91,102,937 49,000,000 ALSTOM SA 0% 29/07/2022 49,009,672
e 12,089,088 20,000,000 BANQUE FEDERATIVE DU CREDIT MUTUEL VAR 19,998,726
02/08/2022
5,000,000 BANK OF NOVA SCOTIA FRN 01/02/2024 5,046,350 10,000,000 BANQUE FEDERATIVE DU CREDIT MUTUEL VAR 9,996,306
5,000,000 CANADIAN IMPERIAL BANK OF COMMERCE 5,024,171 03/10/2022
CANADA FRN 21/06/2023 20,000,000 BANQUE FEDERATIVE DU CREDIT MUTUEL VAR 19,995,118
2,000,000 ROYAL BANK OF CANADA FRN 31/01/2024 2,018,567 05/10/2022
_ 15,000,000 BANQUE FEDERATIVE DU CREDIT MUTUEL VAR 14,987,819
ITSVR 34,973,749 0810212023
15,000,000 SOCIETE GENERALE PARIS VAR 02/02/2023 14,988,750 10,000,000 BANQUE FEDERATIVE DU CREDIT MUTUEL VAR 9,999,174
20,000,000 SOCIETE GENERALE PARIS VAR 06/02/2023 19,984,999 1411212022
20,000,000 BANQUE FEDERATIVE DU CREDIT MUTUEL VAR 19,998,873
457 5,971,956 16/11/2022
43,000,000 BANQUE POSTALE (LA) VAR 29/07/2022 43,001,346
6,000,000 MEDIOBANCA BANCA DI CREDITO FINANZIARIO 5,971,956
SPAVAR 06/12/2023 12,000,000 BNP PARIBAS SA VAR 03/10/2022 12,000,203
) 20,000,000 BNP PARIBAS SA VAR 09/09/2022 19,999,842
v INy 2,007,095 10,000,000 BNP PARIBAS SA VAR 09/11/2022 9,998,973
2,000,000 TRATON FINANCE LUXEMBOURG SA VAR 2,007,095 16,000,000 BNP PARIBAS SA VAR 24/08/2022 15,998,531
27/08/2023 35,000,000 BPCE SFH VAR 31/08/2022 35,004,183
55 13,922,775 9,000,000 BRED BANQUE POPULAIRE 0% 22/11/2022 8,994,500
7,500,000 CAISSE REGIONALE DE CREDIT AGR VAR 7,499,990
5,000,000 THERMO FISHER SCIENTIFIC FINANCE | BV VAR 4,987,000 07/07/2022
18/11/2023 10,000,000 CAISSE REGIONALE DE CREDIT AGR 0% 10,003,005
3,000,000 TOYOTAMOTOR FINANCE BV FRN 23/06/2023 3,015,693 22/07/2022
3,000,000 VOLKSWAGEN FINANCIAL SERVICES NV FRN 3,013,451 10,000,000 CAISSE REGIONALE DE CREDIT AGRICOLE 9,998,927
17/01/2024 MUTUEL D' AQUITAINE VAR 06/10/2022
2,900,000 VOLKSWAGEN FINANCIAL SERVICES NV FRN 2,906,631 4,000,000 CAISSE REGIONALE DE CREDIT AGRICOLE 3,998,417
26/11/2023 MUTUEL D' AQUITAINE VAR 10/11/2022
2 r—F 6,135,004 15,000,000 CREDIT AGRICOLE SA VAR 07/09/2022 15,000,167
20,000,000 CREDIT INDUSTRIEL ET COMMERCIAL SA 0% 19,997,837
1,300,000 VOLVO TREASURY AB FRN 11/01/2024 1,307,696 28/10/2022
1,800,000 VOLVO TREASURY AB FRN 13/09/2023 1,809,721 20,000,000 CREDIT LYONNAIS VAR 10/10/2022 19,998,850
3,000,000 VOLVO TREASURY AB FRN 15/11/2023 3,017,587 30,000,000 ICADE SA 0% 27/07/2022 30,011,407
FAUH 16,003,270 20,000,000 NORMANDIE SEINE VAR 01/11/2022 19,992,071
50,000,000 SCHNEIDER ELECTRIC SE 0% 03/10/2022 50,002,640
4,000,000 GENERAL MILLS INC VAR 27/07/2023 4,000,380 28,000,000 SCHNEIDER ELECTRIC SE 0% 04/07/2022 28,001,498
10,000,000 GENERAL MILLS INC 0% 11/11/2022 10,002,500 10,000,000 SOCIETE GENERALE PARIS VAR 31/08/2022 10,000,446
2,000,000 PROLOGIS EURO FINANCE VAR 08/02/2024 2,000,390 40,000,000 UNEDIC SA 0% 21/07/2022 40,012,354
= 1437.122,083 18,500,000 VINCI SA 0% 09/08/2022 18,505,382
20,000,000 VINCI SA 0% 16/08/2022 20,006,353
RLE— 30,013,777 27,000,000 VINCI SA 0% 19/09/2022 27,008,743
16,000,000 BNP PARIBAS FORTIS SA 0% 09/09/2022 16,007,580 FANLZUR 70,015,772
14,000,000 BNP PARIBAS FORTIS SA 0% 11/08/2022 14,006,197 70,000,000 BELFIUS BANK 0% 15/07/2022 70015772
hr4 39,972,465 {5yF 67,024,128
40,000,000 g;'ﬁ;%@g”w DOMINION BANK (CANADA) 0% 39,972,465 8,000,000 CASSA DEPOSITI E PRESTITI SPA 0% 03/10/2022 8,003,177
15,000,000 CASSA DEPOSITI E PRESTITI SPA 0% 13/07/2022 15,002,675
TUR—Y 10,000,246 7,000,000 CASSA DEPOSITI E PRESTITI SPA 0% 14/09/2022 7,003,703
10,000,000 JYSKE BANK AVS 0% 1911012022 10,000,246 7,000,000 INTESA SANPAOLO SPA 0% 15/09/2022 7,002,341
~ 15,000,000 UNICREDIT SPA 0% 10/08/2022 15,006,237
IIVR 629,022,244 15,000,000 UNICREDIT SPA 0% 12/08/2022 15,005,995
10,000,000 ALLIANZ BANQUE VAR 07/10/2022 10,000,891 Bk 60,024.734
30,000,000 CENTRAL NIPPON EXPRESSWAY CO LTD 0% 30,010,454
23/08/2022




%
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30,000,000 SUMITOMO MITSUI BANKING CORP 0%
15/08/2022

Lo INY

20,000,000 INTESA SANPAOLO BANK LUXEMBOURG S A 0%
05/09/2022

10,000,000 INTESA SANPAOLO BANK LUXEMBOURG S A 0%
1411012022

3,000,000 INTESA SANPAOLO BANK LUXEMBOURG S A 0%

15/07/2022

35,000,000 MEDIOBANCA INTERNATIONAL 0% 01/09/2022

20,000,000 SG ISSUER SA VAR 14/02/2023

5048

25,000,000 ABB FINANCE BV 0% 10/08/2022

10,000,000 ING BANK NV NETHERLANDS 0% 10/10/2022

10,000,000 ING BANK NV NETHERLANDS 0% 12/09/2022
3,000,000 NATWEST MARKETS NV 0% 23/09/2022

20,000,000 RABOBANK NEDERLAND VAR 13/12/2022

A I—TY
20,000,000 SVENSKA HANDELSBANKEN AB 0% 04/01/2023

15,000,000 SVENSKA HANDELSBANKEN AB 0% 06/10/2022
10,000,000 SVENSKA HANDELSBANKEN AB 0% 22/02/2023

AR
50,000,000 ZUERCHER KANTONALBANK 0% 21/07/2022
EEDFS
15,000,000 BARCLAYS BANK PLC LONDON VAR 10/02/2023
15,000,000 BARCLAYS BANK PLC LONDON 0% 17/08/2022

20,000,000 BARCLAYS BANK PLC LONDON 0% 19/07/2022
15,000,000 LLOYDS BANK CORPORATE MARKET 0%
18/10/2022
20,000,000 LLOYDS BANK CORPORATE MARKET 0%
26/09/2022
35,000,000 MITSUBISHI HITACHI CAPITAL UK PLC 0%
01/07/2022
23,000,000 MITSUBISHI HITACHI CAPITAL UK PLC 0%
19/07/2022
4,000,000 MIZUHO INTERNATIONAL PLC 0% 09/09/2022
10,000,000 MIZUHO INTERNATIONAL PLC 0% 17/10/2022
20,000,000 NORDEA BANK ABP LONDON BRANCH 0%
03/10/2022
20,000,000 NORDEA BANK ABP LONDON BRANCH 0%
07/11/2022
8,000,000 UBS AG LONDON BRANCH 0% 10/11/2022
15,000,000 UBS AG LONDON BRANCH 0% 17/11/2022
15,000,000 UNICREDIT SPA LONDON BRANCH 0% 01/09/2022
15,000,000 UNICREDIT SPA LONDON BRANCH 0% 06/10/2022

TAUR

10,000,000 AVERY DENNISON 0% 01/07/2022
20,000,000 MACQUARIE BANK LTD 0% 15/09/2022

aft

A4

a1—nA

30,014,280

88,023,314
20,008,471

9,999,568

3,000,630
35,014,645
20,000,000
68,018,426

25,005,630
10,000,930
10,003,852

3,001,199
20,006,815

44,945,465

19,970,712
15,005,680
9,969,073

50,013,499
50,013,499
250,037,752

15,000,000
15,006,564
20,005,788
15,003,338

20,010,992
35,000,418
23,002,437

4,002,287
10,003,227
20,006,669

19,996,428

7,998,268
14,994,273
15,005,399
15,001,664

30,010,261

10,000,097
20,010,164

1,528,225,020
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