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2 Lumyna Funds

Management and administration

Board of directors of the SICAV

Chairman

Mr Claude Kremer,

Partner,

Arendt & Medernach S.A,,
41A, avenue John F. Kennedy,
L-2082 Luxembourg,

Grand Duchy of Luxembourg

Members

Mr Paul Guillaume,
Managing Partner,

Altra Partners S.A.,

370, route de Longwy,
L-1940 Luxembourg,

Grand Duchy of Luxembourg

Ms Jill Lodge,

Managing Director,

Lumyna Investments Limited,
11 Bressenden Place,

London SW1E 5BY

United Kingdom

Mr Philippe Lopategui,

Chief Executive Officer,
Lumyna Investments Limited,
11 Bressenden Place,

London SW1E 5BY

United Kingdom

Mr Thomas Nummer,
fundNED,

16, Rue Gabriel Lippman,
L-5365 Munsbach,

Grand Duchy of Luxembourg

Management Company

Generali Investments Luxembourg S.A.,
4, rue Jean Monnet,

L-2180 Luxembourg,

Grand Duchy of Luxembourg

Registered Office of the SICAV

State Street Bank International GmbH, Luxembourg Branch,
49, avenue J. F. Kennedy,

L-1855 Luxembourg,

Grand Duchy of Luxembourg

Depositary and Paying Agent

State Street Bank International GmbH, Luxembourg Branch,
49, avenue J. F. Kennedy,

L-1855 Luxembourg,

Grand Duchy of Luxembourg

Registrar and Transfer Agent

State Street Bank International GmbH, Luxembourg Branch,
49, avenue J. F. Kennedy,

L-1855 Luxembourg,

Grand Duchy of Luxembourg
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Administrative, Corporate and Domiciliary Agent

State Street Bank International GmbH, Luxembourg Branch,
49, avenue J. F. Kennedy,

L-1855 Luxembourg,

Grand Duchy of Luxembourg

Principal Investment Manager and Principal Distributor
Lumyna Investments Limited,

11 Bressenden Place,

London SW1E 5BY

United Kingdom

Legal Adviser

Arendt & Medernach S.A.,,
41A, avenue J. F. Kennedy,
L-2082 Luxembourg,

Grand Duchy of Luxembourg

Listing Agent

State Street Bank International GmbH, Luxembourg Branch,
49, avenue J. F. Kennedy,

L-1855 Luxembourg,

Grand Duchy of Luxembourg

Auditor

PricewaterhouseCoopers, Société coopérative,
2, rue Gerhard Mercator,

L-2182 Luxembourg,

Grand Duchy of Luxembourg

Investment Managers

For the sub-funds Lumyna — MY Asian Event-Driven UCITS Fund:
MY.Alpha Management HK Advisors Limited,

Chater House

8 Connaught Road Central

Hong-Kong

Lumyna — BOFA MLCX Commodity Enhanced Beta UCITS Fund,
Lumyna — BOFA MLCX Commodity Alpha UCITS Fund:

Lumyna Investments Limited,

11 Bressenden Place,

London SW1E 5BY

United Kingdom

Lumyna — Zeal Greater China Long Short UCITS Fund:*
Zeal Asset Management Limited,

Suite 2605, Tower 1, Lippo Centre,

89 Queensway,

Hong Kong

Lumyna — Ramius Merger Arbitrage UCITS Fund:?
Cowen Investment Advisors LLC,

599 Lexington Avenue,

New York, NY 10022,

USA

1 Lumyna — Zeal Greater China Long Short UCITS Fund was liquidated on
April 18,2023

2 Lumyna — Ramius Merger Arbitrage UCITS Fund was liquidated on July 31,
2023
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Management and administration (cont.)

Investment Managers (cont)

Lumyna — Millburn Diversified UCITS Fund,

Lumyna — Millburn Adaptive Allocation Program UCITS Fund:*
Millburn Ridgefield Corporation,

55 West 46th Street,

31st Floor,

New York, NY 10036

USA

Lumyna — American Debt - Securitised UCITS Fund,?
Lumyna — Asian Pacific Debt - Government UCITS Fund,?
Lumyna — European Debt - Credit UCITS Fund,2
Lumyna — American Debt - Credit UCITS Fund,®
Lumyna — European Debt - Securitised UCITS Fund,*
Lumyna — American Debt - Government UCITS Fund,’
Lumyna — European Debt - Government UCITS Fund:®
Blackrock Investment Management (UK) Limited,

12 Throgmorton Avenue,

London, EC2N 2DL,

United Kingdom

Lumyna — PSAM Global Event UCITS Fund:
P. Schoenfeld Asset Management LP,
1350 Avenue of the Americas,

21st Floor,

New York, NY 10019,

USA

Lumyna — Sandbar Global Equity Market Neutral UCITS Fund:
Sandbar Asset Management LLP,

Warnford Court,

29 Throgmorton Street,

London, EC2N 2AT,

United Kingdom

Lumyna — Bluecove Alternative Credit UCITS Fund:
BlueCove Limited,

10 New Burlington Street,

London, W1S 3BE,

United Kingdom

Lumyna — Weiss Multi - Strategy UCITS Fund:
Weiss Multi-Strategy Advisers LLC,

320 Park Ave,

New York 10022,

USA

1 Lumyna — Millburn Adaptive Allocation Program UCITS Fund was
liquidated on June 27, 2023

2 These sub-funds changed names during the period. Please refer to Note 1
for further details.

3 Lumyna - American Debt - Credit UCITS Fund was launched on June 13,
2023

4 Lumyna - European Debt - Securitised UCITS Fund was launched on
June 20, 2023

> Lumyna - American Debt - Government UCITS Fund was launched on
June 27, 2023

® Lumyna - European Debt - Government UCITS Fund was launched on
June 27, 2023

Lumyna — Proxy P Energy Transition UCITS Fund:
Proxy P Management AB,

Norrlandsgatan 16,

111 43, Stockholm,

Sweden
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Shareholders’ information

The annual report and audited financial statements as of the end of each fiscal year will be established as per the last day of
the month of March. In addition, unaudited semi-annual report and financial statements will be established as per the last day of
the month of September. The annual report shall be published within four months following the end of the accounting year
and unaudited semi-annual reports shall be published within two months following the end of the period to which they refer.
The reports are made available to shareholders free of charge at the registered office of the SICAV and on the
website: www.lumyna.com.

The annual and semi-annual reports provide information on each of the sub-fund’s assets as well as the consolidated
(“combined”) accounts of Lumyna Funds (the “SICAV”). The financial statements for each sub-fund are established in the base
currency of the sub-fund and the combined accounts of the SICAV are in Euro. The SICAVs financial statements comprise a
statement of net assets, statement of operations and changes in net assets for the year (annual report only), schedule of
investments and notes to the financial statements.

The annual general meeting of shareholders will be held within four months of the end of each financial year in Luxembourg
in order to approve the financial statements of the SICAV for the previous financial year. The annual general meeting of
shareholders will be held at the registered office of the SICAV, or at such alternative location in Luxembourg as may be specified in
the convening notice of such meeting. Notices of general meetings shall be given in accordance with Luxembourg law. Notices of
general meeting will be sent to the holders of shares in compliance with the provisions of the Luxembourg law of 10 August
1915 on commercial companies (as amended). Such notices will include the agenda and specify the place of the meeting. The legal
requirements as to notice, quorum and voting at all general and Sub-Fund or share class meetings are included in the Articles.
Notices to shareholders are also available on the website: www.lumyna.com.

The Board has adhered the principles of the ALFI Code of Conduct (the “Code”) which sets out principles of good governance

for Luxembourg funds. The Board considers that the SICAV has been in compliance with the principles of the Code in all
material aspects throughout this financial year.

Unaudited semi-annual report
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Statement of net assets as at September 30, 2023

Lumyna - MY Lumyna — BOFA Lumyna - Lumyna - Lumyna — Asian
Asian MLCX Commodity Lumyna — BOFA Millburn European Debt - Pacific Debt -
Event-Driven Enhanced Beta MLCX Commodity Diversified UCITS Credit UCITS Government Securitised UCITS
UCITS Fund UCITS Fund Alpha UCITS Fund Fund Fund?® UCITS Fund? Fund®
Sub-funds EUR USD USD UsD USD UsD USD
Assets
Investments in securities at cost 53170023 6557 6581 67 592 921 844 426 429 1899 032 292 1210901 080
Investments in securities at market value 2 51 660 186 6208 6208 67 849 873 781 184 950 1616 903 003 1024 009 556
Cash at bank 2 9973631 388 626 5296 102 6752071 8549218 9152 547 35182778
Due from broker 7 44 836 886 - 15910 000 25812 305 278 957 - -
Receivable for fund shares issued 82453 - - 1873 1240972 7537512 1628 253
Receivable on securities sold 1305693 - - - - 10 054 443 15 491 456
Receivable on swaps sold - 90 036 6307 815 - - - -
Receivable on Contracts for difference 463 880 - - 3190 - - -
Interest receivable on bonds 2 16 212 4069 130 208 182171 9154 688 10417 278 2915902
Dividends receivable 2 208 329 - - - - 2810 -
Interest receivable on swaps contracts 2 - - - - - - -
Upfront payments received on swap transactions 2 - - - - - - -
Reverse repurchase agreements at market value 2 - 9 000 000 294 060 000 - - - -
Unrealised appreciation on Contracts for difference 2 3270588 - - - - - -
Options bought at market value 2 338435 - - - - - -
Unrealised appreciation on swaps contracts 2 - - - - - - -
Unrealised appreciation on futures contracts 2 268 953 - - 3259426 121555 - -
Unrealised appreciation on forward foreign exchange contracts 2 437 383 321 32540 1189783 26 099 945 30484 854 302 546
Market value of the to be announced contracts 2 - - - - - - 21713373
Total Assets 112 862 629 9489 260 321742873 105 050 692 826 630 285 1684 552 447 1101 243 864
Liabilities
Bank overdraft 75 107 - 1620 - - - -
Due to broker 7 17 729 490 - - 8798519 13 2280000 -
Payable for fund shares redeemed 3161076 38 - 235603 175 288 5135140 546 529
Payable on securities purchased 1506 567 - - - 13 870981 32933124 58 266 449
Payable on swaps purchased - 90 036 6307 815 - - - -
Payable on Contracts for difference 419 196 - - - - - -
Investment management and distributor fees payable 3 104 482 8941 142 107 90 238 76719 49 814 74754
Performance fees payable 3 - - - 1826 352 - - -
Operating and administrative fees payable 4 28270 1160 37596 29 255 50762 98 881 65949
"Taxe d'abonnement" payable 6 2946 652 8990 3220 20073 40 451 25979
Upfront payments paid on swap transactions 2 - 3 18 - - - -
Unrealised depreciation on Contracts for difference 2 5133549 - - - - - -
Options sold at market value 2 43 602 - - - - - -
Unrealised depreciation on swaps contracts 2 - 109 338 8267 603 - - - -
Unrealised depreciation on futures contracts 2 32927 - - 240 815 296 111 - -
Unrealised depreciation on forward foreign exchange contracts 2 1193 389 10 160 1759 396 1839651 11 540 609 31544 688 12 576 380
Interest payable on swaps contracts 2 - - - - - - -
Other liabilities 133132 1333 35 549 41528 86133 264 980 108 155
Total Liabilities 29563 733 221 661 16 560 694 13 105 181 26 116 689 72 347 078 71664 195
Net assets at the end of period 83298 896 9267 599 305182179 91945511 800513 596 1612 205 369 1029579 669

1 Refer to Note 1

The accompanying notes form an integral part of these financial statements.

Unaudited semi-annual report



6 Lumyna Funds

Statement of net assets as at September 30, 2023 (cont.)

Sub-funds

Assets

Investments in securities at cost

Investments in securities at market value

Cash at bank

Due from broker

Receivable for fund shares issued

Receivable on securities sold

Receivable on swaps sold

Receivable on Contracts for difference

Interest receivable on bonds

Dividends receivable

Interest receivable on swaps contracts

Upfront payments received on swap transactions
Reverse repurchase agreements at market value
Unrealised appreciation on Contracts for difference
Options bought at market value

Unrealised appreciation on swaps contracts
Unrealised appreciation on futures contracts
Unrealised appreciation on forward foreign exchange contracts
Market value of the to be announced contracts
Total Assets

Liabilities

Bank overdraft

Due to broker

Payable for fund shares redeemed

Payable on securities purchased

Payable on swaps purchased

Payable on Contracts for difference

Investment management and distributor fees payable
Performance fees payable

Operating and administrative fees payable

"Taxe d'abonnement" payable

Upfront payments paid on swap transactions
Unrealised depreciation on Contracts for difference
Options sold at market value

Unrealised depreciation on swaps contracts
Unrealised depreciation on futures contracts
Unrealised depreciation on forward foreign exchange contracts
Interest payable on swaps contracts

Other liabilities

Total Liabilities

Net assets at the end of period

1 Refer to Note 1

The accompanying notes form an integral part of these financial statements.

Unaudited semi-annual report
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Lumyna - PSAM

Global Event
UCITS Fund
EUR

367 995 041
368920 133
29729922
47 468 244
161220
5297 096
122719
1042733
110985
225
2550941

12126 987
6466 951
1171543

1464765

476 634 464

227 706
38 149 694
769 277
7774078

140 348
397177
129 837
12 868
213 488
11990217
2199 564
43579

4814 483

1346 755
68 209 071

408 425 393

Lumyna -
Sandbar Global
Equity Market
Neutral UCITS
Fund

UsD

267905 324
267 971518
10 109 826
26331493
167 941

1603332
139532

110000 000
10597 748

1238036

428159 426

87 455
3555785
1186720

988 982
209 685
105 888
17 190
9435185

1678234

385 764
17 650 888

410 508 538

Lumyna -
Bluecove
Alternative Credit
UCITS Fund

UsD

142 794 445
148 372 103
820011
15610907

112

519453
111591
12 082 406

2349228
56191
621271

180543 273

2217068
2621015

166

282 140
89 844
19463
153787
4132
7019514

3034342
16 255
1236 094
606
20126

16 714 552

163 828 721

Lumyna - Weiss
Multi - Strategy
UCITS Fund
UsD

66 144 785
61 840 832
1170612
2970000

2157350
303 945

187523

10131

68 640 393

467 525
39167
21014

1899
2945 056

477 296

284 087
4236 044

64 404 349

Lumyna - Proxy P
Energy

Transition UCITS
Fund

USsD

37873171
31458990
3657699
3096 364

10476
2150
10 349

275 467
290 834

2222

38 804 551

11639
329752

667 398

2605
16438
11928

937
302 604

127 143

7 069
1477513

37 327038

Lumyna -
American Debt -
Credit UCITS
Fund®

UsD

785 786 007
759 432 397
1231
3091978
1245949
17671273

8037024

508 857
151177

790 139 886

138 585

132104
1932490

75021
49 639
19 556

2470565
9861 505

23035
14 702 500

775 437 386

Lumyna -
European Debt —
Securitised UCITS
Fund?*

UsD

165909 035
160 094 391
2766 306

347023

860 340
82

699
4769 685

168 838 526

9
141814
7664515

11382

10041
3983

2442 670

5434
10279 848

158 558 678
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Statement of net assets as at September 30, 2023 (cont.)

Lumyna - Lumyna -
American Debt — European Debt -
Government Government
UCITS Fund* UCITS Fund* Combined
Sub-funds UsD UsD EUR
Assets
Investments in securities at cost 838 364 647 1490 562 880 7 804 688 9500
Investments in securities at market value 2 799 689 052 1399213718 7143 633 478
Cash at bank 2 2344 256 14 866 133 135153 293
Due from broker 7 6411 - 180 246 959
Receivable for fund shares issued 981 209 2225923 14767 077
Receivable on securities sold 12910115 16 082 125 74 805 301
Receivable on swaps sold - - 6042 940
Receivable on Contracts for difference - - 4151508
Interest receivable on bonds 2 5101945 11007 119 47 128 199
Dividends receivable 2 - 7 331827
Interest receivable on swaps contracts 2 - - 105 624
Upfront payments received on swap transactions 2 - - 13 962 894
Reverse repurchase agreements at market value 2 - - 390139 301
Unrealised appreciation on Contracts for difference 2 - - 25 844 553
Options bought at market value 2 - - 7 080 082
Unrealised appreciation on swaps contracts 2 - - 3390412
Unrealised appreciation on futures contracts 2 1008 - 3997629
Unrealised appreciation on forward foreign exchange contracts 2 218 546 45 956 981 106 816 466
Market value of the to be announced contracts 2 - - 20508 498
Total Assets 821252 542 1489 352 006 8178 106 041
Liabilities
Bank overdraft - - 2622876
Due to broker 7 - - 72 488 480
Payable for fund shares redeemed 175018 308 391 11521 045
Payable on securities purchased 1045294 34589 054 151 872 663
Payable on swaps purchased - - 6042 991
Payable on Contracts for difference - - 2204174
Investment management and distributor fees payable 3 26 058 45714 1404 499
Performance fees payable 3 - - 1743391
Operating and administrative fees payable 4 51725 90 743 893 283
"Taxe d'abonnement" payable 6 20377 35835 207 808
Upfront payments paid on swap transactions 2 - - 6 843 509
Unrealised depreciation on Contracts for difference 2 - - 29102 840
Options sold at market value 2 - - 2243 166
Unrealised depreciation on swaps contracts 2 - - 10 821 650
Unrealised depreciation on futures contracts 2 375 - 2 889 240
Unrealised depreciation on forward foreign exchange contracts 2 11526 616 22328 659 108 911 387
Interest payable on swaps contracts 2 - - 572
Other liabilities 33441 40 883 2743186
Total Liabilities 12 878 904 57 439 279 414 556 760
Net assets at the end of period 808 373 638 1431912727 7 763 549 281

1 Refer to Note 1

The accompanying notes form an integral part of these financial statements.

Unaudited semi-annual report



8 Lumyna Funds

Statistical information

Period ending as of: September 30, 2023 March 31, 2023 March 31, 2022
Total Net Assets EUR 83 298 896 144 088 266 221 839 946
Class CHF B (acc)
Number of shares 2 106.000 12 659.484 12 659.484
Net asset value per share CHF 92.54 96.68 98.32
Total Net Assets CHF 194 887 1223947 1244 622
Class EUR B (acc)
Number of shares 405 275.124 653 932.457 939 815.653
Net asset value per share EUR 144.86 149.86 151.58
Total Net Assets EUR 58 706 947 98 001 299 142 455 812
Class EUR C (acc)
Number of shares 420.957 420.957 2 646.099
Net asset value per share EUR 104.90 108.95 111.04
Total Net Assets EUR 44 159 45 865 293 830
Class EUR D (acc)
Number of shares 46 520.140 136 405.821 215 873.136
Net asset value per share EUR 166.87 172.43 173.96
Total Net Assets EUR 7763 042 23519 850 37554 233
Class EUR Z (acc)
Number of shares 2 330.048 6 202.776 10817.390
Net asset value per share EUR 95.50 98.82 99.99
Total Net Assets EUR 222 524 612 971 1081599
Class GBP C (acc)
Number of shares 114.384 114.384 114.384
Net asset value per share GBP 149.42 154.15 154.50
Total Net Assets GBP 17 091 17 633 17 672
Class GBP Z (acc) *
Number of shares 70931.585 - -
Net asset value per share GBP 97.96 - -
Total Net Assets GBP 6948 218 - -
Class USD B (acc)
Number of shares 52 284.625 129 769.383 228 203.021
Net asset value per share usb 168.38 172.48 170.52
Total Net Assets usD 8803713 22 382 298 38912 897
Class USD D (acc)
Number of shares 36.402 243.098 24 375.598
Net asset value per share usb 193.77 198.23 193.76
Total Net Assets usD 7 053 48 188 4723033
Class USD Z (acc)
Number of shares 100.000 100.000 -
Net asset value per share usbD 99.47 101.91 -
Total Net Assets usbD 9947 10191 -
Total Net Assets usD 9267 599 41616 516 71 609 908
Class EUR B (acc)
Number of shares 12.017 4.990.998 84.529
Net asset value per share EUR 94.85 91.60 101.54
Total Net Assets EUR 1140 457 182 8583
Class EUR C (acc)
Number of shares 146.168 146.168 146.168
Net asset value per share EUR 82.64 80.21 89.85
Total Net Assets EUR 12 080 11725 13133

1 Refer to Note 1

Unaudited semi-annual report
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Statistical information (cont.)

Period ending as of: September 30, 2023 March 31, 2023 March 31, 2022

Lumyna — BOFA MLCX Commodity Enhanced Beta UCITS Fund (cont.)

Class EUR E (acc)

Number of shares 7 058.645 189 576.977 285 264.798

Net asset value per share EUR 180.31 173.98 192.57

Total Net Assets EUR 1272776 32982553 54 932 320
Class EUR Z (acc)

Number of shares 226.012 108.268 1345.000

Net asset value per share EUR 102.20 98.71 153.36

Total Net Assets EUR 23098 10 688 206 274
Class USD B (acc)

Number of shares 32718.418 3279.000 5614.520

Net asset value per share usb 117.39 112.03 120.20

Total Net Assets usD 3840716 367 357 674 893
Class USD C (acc)

Number of shares 40 035.887 50 546.103 91081.534

Net asset value per share usb 100.93 96.83 104.97

Total Net Assets usD 4040 881 4894212 9 560 880

Lumyna — BOFA MLCX Commodity Alpha UCITS Fund

Total Net Assets usD 305182179 341993 258 385588 954
Class EUR B5 (acc)
Number of shares 826 552.281 1063 321.009 1718390.586
Net asset value per share EUR 187.46 203.93 169.36
Total Net Assets EUR 154 947 366 216 845 208 291 018 536
Class EUR C5 (acc)
Number of shares 15 467.972 19 803.642 19 398.605
Net asset value per share EUR 158.62 173.44 145.54
Total Net Assets EUR 2453474 3434823 2823359
Class EUR E1 (acc)
Number of shares 367 400.676 345 892.676 217 555.000
Net asset value per share EUR 104.61 113.60 94.01
Total Net Assets EUR 38432363 39293039 20452 754
Class EUR Y4 (acc) *
Number of shares 4471.600 - -
Net asset value per share EUR 94.21 - -
Total Net Assets EUR 421258 - -
Class EUR Z5 (acc)
Number of shares 66 610.911 58 315.039 54 695.688
Net asset value per share EUR 117.07 127.38 105.82
Total Net Assets EUR 7797 977 7 428 051 5788 153
Class GBP B5 (acc)
Number of shares 128 759.993 123 120.581 79 367.663
Net asset value per share GBP 208.42 225.04 183.62
Total Net Assets GBP 26 835 689 27 706 980 14573722
Class GBP E1 (acc) *
Number of shares 72.578 - -
Net asset value per share GBP 97.82 - -
Total Net Assets GBP 7 099 - -
Class GBP E1 (inc) *
Number of shares 20.097 - -
Net asset value per share GBP 98.86 - -
Total Net Assets GBP 1987 - -

* Refer to Note 1

Unaudited semi-annual report



10 Lumyna Funds

Statistical information (cont.)

Period ending as of: September 30, 2023 March 31, 2023 March 31, 2022

Lumyna — BOFA MLCX Commodity Alpha UCITS Fund (cont.)

Class USD B5 (acc)

Number of shares 244 097.185 62 133.466 46 562.359

Net asset value per share usbD 221.12 238.24 193.19

Total Net Assets usD 53974 847 14 802 846 8995179
Class USD C5 (acc)

Number of shares 6515.154 7 744.527 7 111.505

Net asset value per share usbD 184.94 200.29 164.11

Total Net Assets usD 1204 945 1551185 1167083
Class USD E1 (acc)

Number of shares 8 000.000 7 182.000 10.000

Net asset value per share usb 122.33 131.57 106.26

Total Net Assets usD 978 642 944 936 1063
Class USD 25 (acc)

Number of shares 1965.000 2 952.000 1000.000

Net asset value per share usb 110.86 119.46 96.91

Total Net Assets usD 217 836 352 650 96 913

Lumyna — Zeal Greater China Long Short UCITS Fund *

Total Net Assets usD - 14311 673 53447 473
Class EUR B (acc)
Number of shares - - 500.000
Net asset value per share EUR - - 95.95
Total Net Assets EUR - - 47 974
Class EUR Z (acc)
Number of shares - - 100.000
Net asset value per share EUR - - 66.13
Total Net Assets EUR - - 6613
Class USD B (acc)
Number of shares - 7 788.755 16 314.925
Net asset value per share usbD - 98.32 126.01
Total Net Assets usD - 765 796 2055778
Class USD D (acc)
Number of shares - - 106 197.023
Net asset value per share usb - - 132.70
Total Net Assets usD - - 14 092 595
Class USD Management (acc)
Number of shares - 105 998.248 230 258.445
Net asset value per share usb - 127.79 160.99
Total Net Assets usD - 13545877 37 069 406
Class USD Z (acc)
Number of shares - - 1317.595
Net asset value per share usbD - - 128.23
Total Net Assets usb - - 168 959

Lumyna — Ramius Merger Arbitrage UCITS Fund *

Total Net Assets usD - 61443911 159 405 783
Class EUR B (acc)

Number of shares - 19 428.859 19 660.735

Net asset value per share EUR - 103.98 106.20

Total Net Assets EUR - 2020247 2088 012
Class EUR C (acc)

Number of shares - 4257.479 10 362.904

Net asset value per share EUR - 106.35 109.48

1 Refer to Note 1
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Statistical information (cont.)

Period ending as of: September 30, 2023 March 31, 2023 March 31, 2022
Total Net Assets EUR - 452 776 1134497
Class EUR D (acc)
Number of shares - 137 817.432 512 347.719
Net asset value per share EUR - 114.41 116.56
Total Net Assets EUR - 15768 102 59 717 189
Class EUR X2 (acc)
Number of shares - 229 781.852 193 207.453
Net asset value per share EUR - 109.49 111.26
Total Net Assets EUR - 25159455 21496 404
Class EUR X3 (acc)
Number of shares - 39088.414 53 875.414
Net asset value per share EUR - 109.63 110.91
Total Net Assets EUR - 4285073 5975112
Class EUR X4 (acc)
Number of shares - 26 420.000 190 152.000
Net asset value per share EUR - 108.19 110.01
Total Net Assets EUR - 2858511 20917 868
Class SEK X1 (acc)
Number of shares - 742.624 742.624
Net asset value per share SEK - 111.97 113.63
Total Net Assets SEK - 83 149 84 386
Class USD B (acc)
Number of shares - 47 236.406 135803.711
Net asset value per share usD - 127.04 126.61
Total Net Assets usD - 6 001 016 17 193 762
Class USD C (acc)
Number of shares - 15.000 15.000
Net asset value per share usbD - 123.20 123.34
Total Net Assets usD - 1848 1850
Class USD D (acc)
Number of shares - 3 865.302 27 711.903
Net asset value per share usb - 134.36 133.25
Total Net Assets usD - 519 325 3692624
Class USD Management (acc)
Number of shares - - 99 898.873
Net asset value per share usb - - 146.53
Total Net Assets usD - - 14 638 157
Total Net Assets usD 91945511 102 554 767 81517 427
Class CHF Z (acc)
Number of shares 550.000 550.000 150.000
Net asset value per share CHF 124.24 112.78 112.84
Total Net Assets CHF 68 331 62 027 16 926
Class EUR B (acc)
Number of shares 128 074.675 108 206.233 109 149.902
Net asset value per share EUR 118.21 106.83 106.07
Total Net Assets EUR 15140034 11560 154 11577174
Class EUR C (acc)
Number of shares 17 154.431 19 114.930 1496.458
Net asset value per share EUR 116.35 104.49 105.62
Total Net Assets EUR 1995919 1997324 158 061

1 Refer to Note 1

Unaudited semi-annual report



12

Lumyna Funds

Statistical information (cont.)

Class EUR D (acc)

Period ending as of:

September 30, 2023

Lumyna — Millburn Diversified UCITS Fund (cont.)

March 31, 2023

March 31, 2022

Number of shares 24 908.248 25 067.647 25208.248

Net asset value per share EUR 130.01 117.00 115.07

Total Net Assets EUR 3238416 2 933 005 2900 785
Class EUR X2 (acc)

Number of shares - - 79 246.828

Net asset value per share EUR - - 111.33

Total Net Assets EUR - - 8822525
Class EUR X4 (inc)

Number of shares - - 910.000

Net asset value per share EUR - - 109.73

Total Net Assets EUR - - 99 852
Class EUR X6 (acc)

Number of shares 38 676.180 43716.180 53 716.180

Net asset value per share EUR 119.03 108.09 106.43

Total Net Assets EUR 4603 534 4725276 5717 199
Class EUR Z (acc)

Number of shares 3766.727 8 806.727 3338.571

Net asset value per share EUR 116.23 104.64 104.25

Total Net Assets EUR 437 798 921510 348 046
Class GBP B (acc)

Number of shares 2 667.000 4 475.000 5301.000

Net asset value per share GBP 127.24 114.76 111.57

Total Net Assets GBP 339 347 513531 591 440
Class GBP Z (acc)

Number of shares 3897.711 6 037.819 1785.094

Net asset value per share GBP 122.18 109.21 107.20

Total Net Assets GBP 476 205 659 397 191 369
Class JPY X5 (acc)

Number of shares 6162 871.894 7 397 871.894 4438 909.597

Net asset value per share JPY 1256.61 1153.09 1145.97

Total Net Assets JPY 7 744 350 018 8530379116 5086 876 143
Class USD B (acc)

Number of shares 55 797.000 61 662.000 22 181.000

Net asset value per share usbD 136.62 122.89 120.12

Total Net Assets usD 7 622 806 7577 402 2 664 356
Class USD C (acc)

Number of shares 6 284.960 8288.260 2790.394

Net asset value per share usbD 131.20 116.53 116.54

Total Net Assets usD 824 602 965 809 325199
Class USD Y1 (acc)

Number of shares 15 904.588 15904.588 15904.588

Net asset value per share usb 130.40 117.61 115.05

Total Net Assets usD 2074 015 1870544 1829789
Class USD Z (acc)

Number of shares 12 730.660 20208.227 9 065.270

Net asset value per share usb 127.89 114.58 112.54

Total Net Assets usD 1628 180 2315512 1020251

Total Net Assets

usD

800513 596

921 215 808

Lumyna — European Debt - Credit UCITS Fund *

846 177 606

* Refer to Note 1
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Statistical information (cont.)

Period ending as of: September 30, 2023 March 31, 2023 March 31, 2022

Lumyna — European Debt - Credit UCITS Fund * (cont.)

Class CHF B (acc)

Number of shares 43117.394 9487.213 4937.874

Net asset value per share CHF 26.39 84.83 92.84

Total Net Assets CHF 1137887 804 757 458 450
Class EUR B (acc)

Number of shares 10 639 744.321 3598 702.130 2802547.181

Net asset value per share EUR 28.87 91.71 99.65

Total Net Assets EUR 307 209 167 330036 584 279 286 397
Class EUR B (inc)

Number of shares 237 680.253 71273.894 70 540.954

Net asset value per share EUR 27.12 86.15 95.60

Total Net Assets EUR 6 445 898 6140 117 6 744 005
Class GBP B (inc)

Number of shares 476 025.425 131 877.591 163 323.696

Net asset value per share GBP 28.14 88.26 96.47

Total Net Assets GBP 13397 326 11 640 053 15 756 459
Class USD B (acc)

Number of shares 13254 029.991 4982 772.167 4453 306.426

Net asset value per share usb 32.53 103.42 109.33

Total Net Assets usbD 431181 808 515338 924 486 883 060
Class USD B (inc)

Number of shares 646 493.270 262 416.715 189 818.703

Net asset value per share usbD 30.40 96.66 104.30

Total Net Assets usD 19 653 508 25364 484 19 798 810

Lumyna — Asian Pacific Debt - Government UCITS Fund *

Total Net Assets usbD 1612 205 369 4109 523 594 4767 845 088
Class CHF B (acc)
Number of shares 77 454.482 32417.972 22 470.051
Net asset value per share CHF 34.24 89.42 95.83
Total Net Assets CHF 2651990 2898 722 2153 289
Class EUR B (acc)
Number of shares 17 613 918.110 17 713 339.609 17 874 956.883
Net asset value per share EUR 36.08 92.60 98.44
Total Net Assets EUR 635596 283 1640 264 206 1759693 444
Class EUR B (inc)
Number of shares 365 868.891 292 269.381 332784.133
Net asset value per share EUR 34.89 89.53 96.47
Total Net Assets EUR 12 764 435 26 167 028 32103 390
Class GBP B (inc)
Number of shares 939 415.560 1067 844.548 1203 589.950
Net asset value per share GBP 36.74 93.78 99.64
Total Net Assets GBP 34512 888 100 147 631 119 925 905
Class USD B (acc)
Number of shares 20 851 706.989 20203 629.897 23478 890.137
Net asset value per share usbD 40.65 103.85 107.61
Total Net Assets usD 847 567 019 2098 125910 2526513 290
Class USD B (inc)
Number of shares 891 751.643 741 560.925 835 763.611
Net asset value per share usD 39.01 99.66 104.63

* Refer to Note 1
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Statistical information (cont.)

Period ending as of: September 30, 2023 March 31, 2023 March 31, 2022
Lumyna — Asian Pacific Debt - Government UCITS Fund * (cont.)
Total Net Assets usD 34784554 73903 053 87 448 156

Lumyna — American Debt - Securitised UCITS Fund *

Total Net Assets usD 1029579 669 1187 455 463 1455 369 064
Class CHF B (acc)
Number of shares 27 961.859 11 140.781 10 060.012
Net asset value per share CHF 68.64 86.55 94.47
Total Net Assets CHF 1919 393 964 205 950414
Class EUR B (acc)
Number of shares 5263 699.665 4827 005.272 5452 306.229
Net asset value per share EUR 70.56 88.00 95.34
Total Net Assets EUR 371403 096 424 789 808 519 841 420
Class EUR B (inc)
Number of shares 101 026.770 75523.691 89 995.608
Net asset value per share EUR 65.85 82.13 90.41
Total Net Assets EUR 6 652 812 6202 935 8136222
Class GBP B (inc)
Number of shares 389 618.805 330 818.888 406 289.425
Net asset value per share GBP 68.31 84.62 91.82
Total Net Assets GBP 26 616 747 27995 153 37 304 823
Class USD B (acc)
Number of shares 7 122 438.241 6 669 036.762 7 563 437.682
Net asset value per share usb 80.36 99.08 104.37
Total Net Assets usD 572 359 357 660 741 535 789 398 238
Class USD B (inc)
Number of shares 299 932.701 247 877.770 288 323.151
Net asset value per share usb 74.58 91.95 98.38
Total Net Assets usD 22 368 386 22791847 28 366 165

Lumyna — PSAM Global Event UCITS Fund

Total Net Assets EUR 408 425 393 619 585 820 975 856 916
Class EUR A (acc)
Number of shares 158 796.117 303 326.552 689 614.593
Net asset value per share EUR 143.60 144.53 158.82
Total Net Assets EUR 22 803 134 43 839524 109 521 881
Class EUR A2 (acc)
Number of shares 1843 087.203 2319155.814 2938 905.070
Net asset value per share EUR 122.28 122.77 134.24
Total Net Assets EUR 225381 498 284 722 547 394 504 609
Class EUR A3 (acc)
Number of shares 55 922.872 55 850.822 72 352.849
Net asset value per share EUR 122.76 123.55 135.77
Total Net Assets EUR 6 864 867 6900 377 9 823 080
Class EUR B (acc)
Number of shares 441 177.186 755 580.988 1722 044.462
Net asset value per share EUR 104.96 105.64 116.09
Total Net Assets EUR 46 306 329 79 820 487 199 907 761
Class EUR C (acc)
Number of shares 23 555.911 60 976.360 90527.770
Net asset value per share EUR 101.22 102.14 112.84
Total Net Assets EUR 2384215 6228 006 10215254

* Refer to Note 1
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Statistical information (cont.)

Period ending as of: September 30, 2023 March 31, 2023 March 31, 2022

Lumyna — PSAM Global Event UCITS Fund (cont.)

Class EUR E (acc)

Number of shares 42 062.712 60 019.493 94 322.641

Net asset value per share EUR 127.02 128.18 141.61

Total Net Assets EUR 5342707 7 693 344 13356 813
Class EUR X1 (acc) *

Number of shares - 125 047.515 130 275.515

Net asset value per share EUR - 102.35 112.19

Total Net Assets EUR - 12 799 142 14 616 073
Class EUR X2 (acc)

Number of shares 299 070.386 514 222.023 -

Net asset value per share EUR 97.92 98.45 -

Total Net Assets EUR 29 283 587 50625 700 -
Class EUR Y2 (acc)

Number of shares 8 776.540 8776.540 8 776.540

Net asset value per share EUR 103.92 104.35 114.14

Total Net Assets EUR 912 036 915 844 1001777
Class EUR Z (acc)

Number of shares 33714.427 65 673.659 96 752.505

Net asset value per share EUR 105.68 106.38 116.94

Total Net Assets EUR 3563019 6986 548 11314610
Class GBP A (acc)

Number of shares 5090.000 5090.000 5090.000

Net asset value per share GBP 147.17 147.01 158.94

Total Net Assets GBP 749 083 748 281 808 995
Class GBP A2 (acc) *

Number of shares - 14 627.056 14 977.847

Net asset value per share GBP - 125.63 135.14

Total Net Assets GBP - 1837556 2024 141
Class GBP A3 (acc)

Number of shares 17 276.135 19 981.965 26 790.165

Net asset value per share GBP 145.08 144.92 156.68

Total Net Assets GBP 2506420 2 895873 4197 539
Class GBP E (acc)

Number of shares 775.500 775.500 775.500

Net asset value per share GBP 132.09 132.31 143.81

Total Net Assets GBP 102 438 102 604 111528
Class GBP Z (acc)

Number of shares 28 645.975 59 619.688 58 105.406

Net asset value per share GBP 109.61 109.51 118.44

Total Net Assets GBP 3139875 6 528 696 6 881 819
Class SEK A3 (acc)

Number of shares 3322743.812 3520026.152 3774592.076

Net asset value per share SEK 114.87 115.71 126.58

Total Net Assets SEK 381692 529 407 293 725 477 798 121
Class USD A (acc)

Number of shares 24 433.305 49 428.555 74 921.386

Net asset value per share usb 157.44 156.75 168.17

Total Net Assets usD 3846871 7747914 12599 791
Class USD A2 (acc)

Number of shares 6 898.810 87 671.357 96 284.079

Net asset value per share usb 138.46 137.50 146.79

Total Net Assets usb 955 180 12 054 825 14133 193

! Refer to Note 1
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Statistical information (cont.)

Period ending as of: September 30, 2023 March 31, 2023 March 31, 2022

Lumyna — PSAM Global Event UCITS Fund (cont.)

Class USD A3 (acc)

Number of shares 47 174.857 59 077.857 70074.197

Net asset value per share usbD 155.11 154.43 165.69

Total Net Assets usD 7317 360 9123525 11610527
Class USD B (acc)

Number of shares 37 535.071 292 459.796 841 790.316

Net asset value per share usbD 114.53 114.03 122.35

Total Net Assets usD 4298 959 33349630 102 990 269
Class USD C (acc)

Number of shares 18 179.744 18 399.744 34 629.044

Net asset value per share usb 93.51 93.35 100.69

Total Net Assets usD 1699 996 1717 640 3486971
Class USD E (acc)

Number of shares 19 388.386 22 607.018 24 871.572

Net asset value per share usb 147.22 146.97 158.53

Total Net Assets usD 2 854 358 3322488 3942 962
Class USD Z (acc)

Number of shares 48 552.017 68 911.045 134 692.863

Net asset value per share usb 112.35 111.87 120.07

Total Net Assets usb 5454619 7 709 355 16172 593

Total Net Assets usD 410508 538 551 583 082 1481123107

Class CHF B (acc)

Number of shares 2 592.002 2 592.002 10 104.676

Net asset value per share CHF 81.65 84.10 98.46

Total Net Assets CHF 211632 217 998 994 947
Class EUR B (acc)

Number of shares 353 698.245 1040 124.562 1295 633.921

Net asset value per share EUR 85.92 87.68 102.10

Total Net Assets EUR 30389 198 91 196 224 132282434
Class EUR C (acc)

Number of shares 14 932.408 20 607.083 9302.241

Net asset value per share EUR 79.55 81.39 95.30

Total Net Assets EUR 1187 802 1677 231 886 512
Class EUR D (acc)

Number of shares 446 500.002 845 061.016 771 986.190

Net asset value per share EUR 87.64 89.26 103.53

Total Net Assets EUR 39133179 75429 781 79920 462
Class EUR X2 (inc)

Number of shares 6 003.003 7 277.663 93 663.271

Net asset value per share EUR 88.71 90.17 104.16

Total Net Assets EUR 532533 656 201 9 755 766
Class EUR X4 (acc)

Number of shares 662.471 13611.391 269 383.207

Net asset value per share EUR 83.66 85.42 98.97

Total Net Assets EUR 55420 1162 652 26 661 079
Class EUR X5 (acc) *

Number of shares - 153 495.617 162 189.694

Net asset value per share EUR - 85.03 98.87

Total Net Assets EUR - 13 052 082 16 035441

* Refer to Note 1
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Statistical information (cont.)

Period ending as of: September 30, 2023 March 31, 2023 March 31, 2022

Lumyna — Sandbar Global Equity Market Neutral UCITS Fund (cont.)

Class EUR X7 (acc)

Number of shares 1179 805.000 954 314.000 970 539.000

Net asset value per share EUR 89.16 90.54 104.42

Total Net Assets EUR 105 187919 86 406 572 101 339 807
Class EUR X8 (acc) *

Number of shares - 289 821.002 641 764.275

Net asset value per share EUR - 88.16 102.56

Total Net Assets EUR - 25551618 65 818 884
Class EUR Z (acc)

Number of shares 2 585.000 38716.228 45 062.077

Net asset value per share EUR 81.69 83.37 97.12

Total Net Assets EUR 211171 3227772 4376 402
Class GBP B (acc)

Number of shares 3151.401 119 407.581 209 375.595

Net asset value per share GBP 84.22 85.30 97.70

Total Net Assets GBP 265422 10 185 452 20 456 369
Class GBP B (inc)

Number of shares - - 1728.590

Net asset value per share GBP - - 96.66

Total Net Assets GBP - - 167 091
Class GBP D (acc)

Number of shares 181 208.167 340417.948 650 587.275

Net asset value per share GBP 91.44 92.43 105.45

Total Net Assets GBP 16 570 185 31464918 68 602 616
Class GBP Management (acc)

Number of shares 2 530.000 2 530.000 2 530.000

Net asset value per share GBP 95.92 96.49 109.02

Total Net Assets GBP 242 666 244 121 275 832
Class GBP X1 (acc)

Number of shares 6 685.496 6 685.496 1084 431.524

Net asset value per share GBP 99.99 100.46 102.42

Total Net Assets GBP 668 454 671 655 111 066 139
Class GBP X2 (inc)

Number of shares 23 059.391 119 211.170 2539 355.822

Net asset value per share GBP 92.95 93.77 106.51

Total Net Assets GBP 2143 356 11177 875 270459 963
Class JPY X3 (acc)

Number of shares - - 14 561 987.496

Net asset value per share JPY - - 991.52

Total Net Assets JPY - - 14 438 504 562
Class SEK Z (acc)

Number of shares 1687 627.403 2247 280.365 2275415.578

Net asset value per share SEK 418.26 426.71 494.46

Total Net Assets SEK 705 869 321 958 945 553 1125090 766
Class USD B (acc)

Number of shares 67 362.861 88 702.422 232 150.184

Net asset value per share usb 90.92 91.89 104.66

Total Net Assets usD 6124 641 8151 208 24 296 004
Class USD C (acc)

Number of shares 1810.703 3609.703 2584.822

Net asset value per share usb 88.94 90.13 103.20

Total Net Assets usD 161 043 325340 266 764

! Refer to Note 1
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Statistical information (cont.)

Period ending as of: September 30, 2023
Lumyna — Sandbar Global Equity Market Neutral UCITS Fund (cont.)

Class USD D (acc)

March 31, 2023

March 31, 2022

Number of shares 75 828.931 75 828.931 138 120.284

Net asset value per share usbD 92.89 93.70 106.29

Total Net Assets usD 7 043 940 7 105 257 14 680 965
Class USD X1 (acc)

Number of shares 1231 788.458 529 781.854 711 849.650

Net asset value per share usbD 97.48 97.75 109.55

Total Net Assets usD 120 078 862 51784720 77 986 178
Class USD X2 (inc)

Number of shares 2118.920 2681.823 190 434.684

Net asset value per share usb 93.95 94.58 106.84

Total Net Assets usD 199 072 253 643 20345944
Class USD Z (acc)

Number of shares 8178.037 12 618.534 12 618.534

Net asset value per share usb 86.94 87.88 100.13

Total Net Assets usD 710959 1108978 1263536

Lumyna — Millburn Adaptive Allocation Program UCITS Fund *

Total Net Assets usD - 32549 803 37685413
Class EUR X1 (acc)
Number of shares - 400 005.003 400 005.003
Net asset value per share EUR - 74.96 85.10
Total Net Assets EUR - 29 985 985 34040518
Class USD B (acc)
Number of shares - - 10.000
Net asset value per share usbD - - 87.54
Total Net Assets usb - - 875

Lumyna — Bluecove Alternative Credit UCITS Fund

Total Net Assets usD 163 828 721 149 503 690 135958 365
Class EUR B (acc) *
Number of shares 12 221.987 - -
Net asset value per share EUR 100.29 - -
Total Net Assets EUR 1225714 - -
Class EUR D (acc)
Number of shares 189 493.623 171 132.102 26 496.401
Net asset value per share EUR 101.50 102.28 98.08
Total Net Assets EUR 19234139 17503 511 2598 670
Class EUR M1 (acc)
Number of shares 3378.722 3164.129 2 600.448
Net asset value per share EUR 103.71 104.05 98.78
Total Net Assets EUR 350410 329 225 256 872
Class EUR X1 (acc)
Number of shares 1 000 000.000 1 000 000.000 1000 000.000
Net asset value per share EUR 100.45 101.08 96.66
Total Net Assets EUR 100 453 528 101 080 923 96 660 021
Class EUR Z (acc)
Number of shares 200.000 200.000 -
Net asset value per share EUR 99.38 100.19 -
Total Net Assets EUR 19 876 20038 -
Class GBP B (acc) *
Number of shares 124 425.002 - -
Net asset value per share GBP 100.71 - -

1 Refer to Note 1
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Period ending as of: September 30, 2023

Lumyna Funds 19

March 31, 2023

March 31, 2022

Lumyna — Bluecove Alternative Credit UCITS Fund (cont.)

Total Net Assets GBP 12 530 270 - -
Class GBP D (acc)

Number of shares 107 581.244 121 153.348 150 683.391

Net asset value per share GBP 103.60 103.61 97.86

Total Net Assets GBP 11145634 12 552 861 14 745 364
Class GBP M1 (acc)

Number of shares 6 950.909 6 950.909 -

Net asset value per share GBP 102.32 101.92 -

Total Net Assets GBP 711229 708 439 -
Class GBP X2 (acc)

Number of shares 14 708.494 17 481.077 20 033.375

Net asset value per share GBP 102.96 103.17 97.42

Total Net Assets GBP 1514 333 1803 465 1951 640
Class USD B (acc)

Number of shares 19 849.382 10.000 10.000

Net asset value per share usb 103.11 103.11 97.09

Total Net Assets usD 2 046 598 1031 971
Class USD D (acc)

Number of shares 16 905.013 15990.834 33274.578

Net asset value per share usb 104.05 103.83 97.59

Total Net Assets usD 1759010 1660325 3247 257

Lumyna — Weiss Multi - Strategy UCITS Fund

Total Net Assets usD 64 404 349 66 980 635 142 025 391
Class CHF Y1 (acc)
Number of shares 5500.000 5500.000 5500.000
Net asset value per share CHF 78.39 81.17 93.01
Total Net Assets CHF 431 144 446 412 511 569
Class EUR D (acc)
Number of shares 657 145.073 698 475.073 743 958.347
Net asset value per share EUR 81.85 83.59 94.44
Total Net Assets EUR 53785 258 58 383 095 70 256 601
Class EUR Y1 (acc)
Number of shares 11 765.000 12 235.000 17 441.000
Net asset value per share EUR 80.38 82.41 93.84
Total Net Assets EUR 945 630 1008 262 1636693
Class EUR Y2 (acc)
Number of shares - - 10.000
Net asset value per share EUR - - 93.31
Total Net Assets EUR - - 933
Class GBP D (acc) *
Number of shares - 620.000 -
Net asset value per share GBP - 93.87 -
Total Net Assets GBP - 58 201 -
Class USD B (acc)
Number of shares 56 209.000 686.000 4 960.000
Net asset value per share usbD 85.90 86.87 95.21
Total Net Assets usD 4828214 59594 472 248
Class USD D (acc)
Number of shares - - 588 924.507
Net asset value per share usbD - - 95.26
Total Net Assets usD - - 56 100 204

1 Refer to Note 1
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Statistical information (cont.)

Period ending as of:

Lumyna — Weiss Multi - Strategy UCITS Fund (cont.)
Class USD Y1 (acc)

September 30, 2023

March 31, 2023

March 31, 2022

Number of shares 9 958.000 17 767.000 21 446.699

Net asset value per share usbD 84.35 85.53 94.27

Total Net Assets usb 839980 1519 664 2021744
Class USD Y2 (acc)

Number of shares 4300.000 4300.000 4300.000

Net asset value per share usbD 85.62 86.49 94.62

Total Net Assets usD 368 145 371925 406 845
Class USD Y3 (acc)

Number of shares - - 30 656.042

Net asset value per share usb - - 93.92

Total Net Assets usD - - 2 879 307

Lumyna — Proxy P Energy Transition UCITS Fund

Total Net Assets usD 37 327038 38611344 -
Class EUR C (acc)
Number of shares 10.000 10.000 -
Net asset value per share EUR 76.10 92.44 -
Total Net Assets EUR 761 924 -
Class EUR D (acc)
Number of shares 182 106.083 188 696.083 -
Net asset value per share EUR 90.78 109.97 -
Total Net Assets EUR 16 532 298 20751728 -
Class SEK C (acc)
Number of shares 1388.707 4 568.433 -
Net asset value per share SEK 405.82 494.03 -
Total Net Assets SEK 563 566 2256 953 -
Class USD B (acc)
Number of shares 10.000 10.000 -
Net asset value per share usbD 86.28 103.42 -
Total Net Assets usD 863 1034 -
Class USD C (acc)
Number of shares 160.000 160.000 -
Net asset value per share usb 78.67 94.62 -
Total Net Assets usD 12 587 15139 -
Class USD D (acc)
Number of shares 230 137.924 153 892.789 -
Net asset value per share usD 85.85 102.86 -
Total Net Assets usD 19 756 546 15 829 853 -
Class USD Z (acc)
Number of shares 10.000 10.000 -
Net asset value per share usbD 79.13 94.92 -
Total Net Assets usb 791 949 -

Lumyna — American Debt — Credit UCITS Fund *

Total Net Assets usD 775 437 386 - -
Class CHF B (acc)

Number of shares 26 584.235 - -

Net asset value per share CHF 55.00 - -

Total Net Assets CHF 1462 037 - -

Class EUR B (acc)

Number of shares

5104 282.934

Net asset value per share EUR

60.03

1 Refer to Note 1
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Statistical information (cont.)

Period ending as of:
Lumyna — American Debt — Credit UCITS Fund * (cont.)

September 30, 2023

Lumyna Funds 21

March 31, 2023

March 31, 2022

Total Net Assets EUR 306418 776 - -
Class EUR B (inc)

Number of shares 111 814.828 - -

Net asset value per share EUR 56.39 - -

Total Net Assets EUR 6305 336 - -
Class GBP B (inc)

Number of shares 213 723.918 - -

Net asset value per share GBP 58.06 - -

Total Net Assets GBP 12 409 546 - -
Class USD B (acc)

Number of shares 5946 739.040 - -

Net asset value per share usbD 68.81 - -

Total Net Assets usD 409 167 444 - -
Class USD B (inc)

Number of shares 286 588.937 - -

Net asset value per share usb 64.30 - -

Total Net Assets usD 18 428 606 - -

Lumyna — European Debt — Securitised UCITS Fund *

Total Net Assets usD 158 558 678 - -
Class CHF B (acc)

Number of shares 33658.810 - -

Net asset value per share CHF 13.12 - -

Total Net Assets CHF 441610 - -

Class EUR B (acc)

Number of shares

4570 241.636

Net asset value per share EUR 13.43 - -

Total Net Assets EUR 61378 134 - -
Class EUR B (inc)

Number of shares 118 144.355 - -

Net asset value per share EUR 12.53 - -

Total Net Assets EUR 1480753 - -
Class GBP B (inc)

Number of shares 110 727.016 - -

Net asset value per share GBP 13.05 - -

Total Net Assets GBP 1445 392 - -

Class USD B (acc)

Number of shares

5613 795.182

Net asset value per share usb 15.25 - -

Total Net Assets usD 85 583 869 - -
Class USD B (inc)

Number of shares 295 141.150 - -

Net asset value per share usb 14.15 - -

Total Net Assets usD 4176 047 - -

Lumyna — American Debt — Government UCITS Fund *

Total Net Assets usD 808 373 638 - -
Class CHF B (acc)

Number of shares 53 676.598 - -

Net asset value per share CHF 27.32 - -

Total Net Assets CHF 1466 331 - -

* Refer to Note 1
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Statistical information (cont.)

Period ending as of: September 30, 2023 March 31, 2023 March 31, 2022

Lumyna — American Debt — Government UCITS Fund * (cont.)

Class EUR B (acc)

Number of shares

12 401 317.614

Net asset value per share EUR 28.44 - -

Total Net Assets EUR 352633371 - -
Class EUR B (inc)

Number of shares 217 084.996 - -

Net asset value per share EUR 27.49 - -

Total Net Assets EUR 5968 425 - -
Class GBP B (inc)

Number of shares 617 976.893 - -

Net asset value per share GBP 29.05 - -

Total Net Assets GBP 17 952 253 - -
Class USD B (acc)

Number of shares 12 024 642.659 - -

Net asset value per share usb 32.36 - -

Total Net Assets usD 389077 532 - -
Class USD B (inc)

Number of shares 518 909.634 - -

Net asset value per share usb 31.05 - -

Total Net Assets usb 16 111 927 - -

Lumyna — European Debt — Government UCITS Fund *

Total Net Assets usD 1431912727 - -
Class CHF B (acc)
Number of shares 113111.415 - -
Net asset value per share CHF 24.62 - -
Total Net Assets CHF 2784 821 - -
Class EUR B (acc)
Number of shares 22 807 446.979 - -
Net asset value per share EUR 25.63 - -
Total Net Assets EUR 584 600 126 - -
Class EUR B (inc)
Number of shares 539 092.892 - -
Net asset value per share EUR 24.78 - -
Total Net Assets EUR 13359774 - -
Class GBP B (inc)
Number of shares 1314 948.432 - -
Net asset value per share GBP 26.18 - -
Total Net Assets GBP 34 425 835 - -
Class USD B (acc)
Number of shares 24 741 861.046 - -
Net asset value per share usb 29.14 - -
Total Net Assets usb 720929 205 - -
Class USD B (inc)
Number of shares 1174 116.051 - -
Net asset value per share usD 27.96 - -
Total Net Assets usD 32 830 827 - -

* Refer to Note 1

Note : Classes in local currencies might include rounding differences in total net assets.
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Lumyna — MY Asian Event-Driven UCITS Fund

Schedule of investments as at September 30, 2023

Nominal
value/ Quotation Cost Market % of net
Quantity Description currency EUR value EUR assets

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market

Shares
China
393163 21Vianet Group, Inc. - ADR usD 1972382 1162314 1.40
364 000 China Forestry Holdings Co. Ltd. @ HKD 118 350 0 0.00
156 000 China Merchants Bank Co. Ltd. HKD 608 609 615 197 0.74
762 195 Chindata Group Holdings Ltd. - ADR usD 4747 430 5975177 7.17
21464 Dago New Energy Corp. - ADR usD 848 768 613 663 0.74
88 700 ENN Energy Holdings Ltd. HKD 676 492 695 311 0.83
16 000 Futu Holdings Ltd. usD 928 612 873634 1.05
35332 JOYY, Inc. - ADR usD 1178 899 1271785 1.53
48 871 Kanzhun Ltd. usD 778 063 700 234 0.84
56 065 Luckin Coffee, Inc. - ADR usD 735 090 1853950 2.23
50209 New Oriental Education & Technology Group, Inc. usb 2317 137 2776611 3.33
498 000 Ping An Insurance Group Co. of China Ltd. HKD 2795276 2 693 606 3.23
Total China 17 705 108 19 231 482 23.09
Hong Kong
868 900 ESR Cayman Ltd. 144A HKD 1897281 1152 669 1.38
93160 Melco Resorts & Entertainment Ltd. - ADR usb 893 874 870227 1.05
Total Hong Kong 2791155 2 022 896 2.43
Japan
14800 Chugai Pharmaceutical Co. Ltd. JPY 435 358 433156 0.52
638 100 CyberAgent, Inc. JPY 3926 684 3256 495 391
126 355 Daiichi Sankyo Co. Ltd. JPY 3647 128 3283797 3.94
2600 Daikoku Denki Co. Ltd. JPY 83119 88 536 0.11
6500 Descente Ltd. JPY 171 807 176 291 0.21
13000 DMG Mori Co. Ltd. JPY 215694 209 245 0.25
108 424  Fancl Corp. JPY 2613069 1567 424 1.88
47 800 Fuji Oil Holdings, Inc. JPY 654 712 686 025 0.82
7 300 Fuji Soft, Inc. JPY 215 266 223632 0.27
33588 Information Services International-Dentsu Ltd. JPY 994 269 1216 032 1.46
58 800 Japan Airlines Co. Ltd. JPY 1141718 1082273 1.30
31400 Japan Securities Finance Co. Ltd. JPY 234 428 285 198 0.34
27 200 Jeol Ltd. JPY 839123 767 492 0.92
44300 Keisei Electric Railway Co. Ltd. JPY 1428070 1452 441 1.74
18 400 Kose Corp. JPY 1440052 1264191 1.52
27 700 M&A Research Institute Holdings, Inc. JPY 634 601 603 119 0.72
132200 NEXON Co. Ltd. JPY 2424781 2 237 055 2.69
903 200 Nippon Telegraph & Telephone Corp. JPY 938 028 1009577 1.21
16 600 Noile Immune Biotech, Inc. JPY 64 915 46 545 0.06
670 600 Rakuten, Inc. JPY 2423793 2602 315 3.12
22 400 Recruit holdings Co. Ltd. JPY 730773 653 461 0.79
163400 Ryohin Keikaku Co. Ltd. JPY 1765048 2001752 2.40
2300 Seibu Giken Co. Ltd. JPY 37959 37 850 0.05
22700 Shibaura Mechatronics Corp. JPY 1149291 1012931 1.22
39500 Showa Denko KK JPY 632 467 626 282 0.75

The accompanying notes form an integral part of these financial statements.
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Lumyna — MY Asian Event-Driven UCITS Fund

Schedule of investments as at September 30, 2023 (cont.)

Nominal
value/ Quotation Cost Market % of net
Quantity Description currency EUR value EUR assets

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market
(cont.)

Shares (cont.)

Japan (cont.)

15900 SRE holdings Corp. JPY 374074 296 580 0.36
10000 TOTO Ltd. JPY 305 265 244 506 0.29
82400 Tsuburaya Fields Holdings, Inc. JPY 1370448 1068 647 1.28
Total Japan 30891 940 28432 848 34.13
United States
5300 Activision Blizzard, Inc. usD 391717 468 703 0.56
37500 CoupanglLC-A usbD 603 428 602 125 0.73
20865 Western Digital Corp. usD 779 429 899 239 1.08
Total United States 1774574 1970 067 2.37
Total Shares 53 162 777 51657 293 62.02
Warrants
Hong Kong
108 214 HH&L Acquisition Co. - A usbD 7 246 2 893 0.00
Total Hong Kong 7 246 2893 0.00
Total Warrants 7 246 2 893 0.00
Total Investments 53170023 51 660 186 62.02

@ These securities are fair valued. See Notes 2.2.6 and 9

The accompanying notes form an integral part of these financial statements.
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Lumyna — MY Asian Event-Driven UCITS Fund

Schedule of investments as at September 30, 2023 (cont.)

Industrial classification of investments Industrial classification of investments (cont.)

(as a percentage of net assets as at September 30, (as a percentage of net assets as at September 30,

2023) % 2023) %
Internet 11.53 Airlines 1.30
Telecommunications 8.38 Entertainment 1.28
Pharmaceuticals 4.46 Lodging 1.05
Commercial Services 4.12 Gas 0.83
Software 3.52 Food 0.82
Cosmetics/Personal Care 3.40 Banks 0.74
Insurance 3.23 Building Materials 0.34
Computers 2.54 Hand/Machine Tools 0.25
Retail 2.40 Apparel 0.21
Beverages 2.23 Leisure Time 0.11
Electronics 2.14 Biotechnology 0.06
Diversified Financial Services 2.11 Forest Products & Paper 0.00
Real Estate 1.74 Holding Companies-Diversified 0.00
Transportation 1.74 H
Chemicals 1.49 —

Futures contracts

Unrealised
Number of appreciation/
Currency Maturity contracts Commitment (depreciation)
contract Details Market date Counterparty bought/(sold) EUR EUR
Morgan Stanley &
Co. International
EUR DAX Index Eurex Deutschland 15/12/2023 PLC (7) 2717 050 63 438
Morgan Stanley &
Singapore Co. International
usb FTSE China A50 Index  Exchange 30/10/2023 PLC (39) 464 059 386
Morgan Stanley &
Hong Kong Futures Co. International
HKD Hang Seng Index Exchange 30/10/2023 PLC (15) 1618 041 (16 670)
Morgan Stanley &
Hong Kong Futures Co. International
HKD HSCEI Index Exchange 30/10/2023 PLC (35) 1304 485 (16 257)
Morgan Stanley &
Singapore Co. International
JPY Nikkei 225 Index Exchange 07/12/2023 PLC (24) 4839739 134 588
Morgan Stanley &
Co. International
JPY Topix Index Osaka Exchange 07/12/2023 PLC (31) 4558 997 70 541
Total Futures contracts 15502 371 236 026
Forward foreign exchange contracts
Unrealised
appreciation/
Currency Amount Currency Maturity (depreciation)
bought bought sold Amount sold date Counterparty EUR
AUD 1300000 EUR 788 676 20/12/2023 State Street Bank and Trust Company 3056
CHF 199 799 EUR 209 607 20/12/2023 State Street Bank and Trust Company (2271)
CNH 9269 155 EUR 1193 000 20/12/2023 State Street Bank and Trust Company 8 286
CNH 1678 674 USD 230000 20/12/2023 State Street Bank and Trust Company 1112
EUR 5777 CHF 5543 20/12/2023 State Street Bank and Trust Company 24

The accompanying notes form an integral part of these financial statements.
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Lumyna Funds

Lumyna — MY Asian Event-Driven UCITS Fund

Schedule of investments as at September 30, 2023 (cont.)

Forward foreign exchange contracts (cont.)

Unrealised
appreciation/

Currency Amount Currency Maturity (depreciation)
bought bought sold Amount sold date Counterparty EUR
EUR 7601438 CNH 59 578 563 20/12/2023 State Street Bank and Trust Company (119 963)
EUR 261465 GBP 227371 20/12/2023 State Street Bank and Trust Company 161
EUR 10316 897 HKD 87003 777 20/12/2023 State Street Bank and Trust Company (154 925)
EUR 18 117 406 JPY 2811347 568 20/12/2023 State Street Bank and Trust Company 158 639
EUR 55014 467 USD 59328 751 20/12/2023 State Street Bank and Trust Company (817 607)
GBP 7228 625 EUR 8372522 20/12/2023 State Street Bank and Trust Company (65 082)
HKD 11478 640 USD 1470000 20/12/2023 State Street Bank and Trust Company (1787)
JPY 506 415 874 EUR 3244432 20/12/2023 State Street Bank and Trust Company (9 469)
JPY 34528 335 USD 237 000 20/12/2023 State Street Bank and Trust Company (2 466)
KRW 5470913 334 USD 4090 000 20/12/2023 Morgan Stanley & Co. International PLC (7 888)
TWD 27 101715 USD 851200 20/12/2023 Morgan Stanley & Co. International PLC (4 267)
usD 1455000 CNH 10622 831 20/12/2023 State Street Bank and Trust Company (7 476)
usb 10408 794 EUR 9678719 20/12/2023 State Street Bank and Trust Company 116 611
usD 716 988 HKD 5600 000 20/12/2023 State Street Bank and Trust Company 711
usb 12 212 370 KRW 16 157 279 640 20/12/2023 Morgan Stanley & Co. International PLC 148 783
usb 195000 TWD 6248332 20/12/2023 Morgan Stanley & Co. International PLC (188)
Total forward foreign exchange contracts (756 006)
Options
Put/ Strike  Maturity Market Commitment
Currency Description Call Price date Quantity value EUR EUR
HKD Alibaba Group Holding Ltd  Call 100.0000 30/10/2023 (205 600) (8277) -
JPY Nikkei 225 Put 31 .000.0000 13/10/2023 (32) (23 292) (992 000 000)
JPY Nikkei 225 Put 30250.0000 13/10/2023 (16) (4 456) (484 000 000)
JPY Nikkei 225 Put 31375.0000 13/10/2023 15 18039 -
JPY Nikkei 225 Put 31500.0000 13/10/2023 16 22786 -
JPY Nikkei 225 Put 31750.0000 13/10/2023 16 31394 -
JPY Nikkei 225 Put 32 000.0000 13/10/2023 22 57 788 -
JPY Nikkei 225 Put 32 500.0000 13/10/2023 32 146 843 -
HKD Ping An Insurance Group Co Call 50.0000 28/09/2023 (145 400) - -
JPY Topix Index (Tokyo) Put 2175.0000 10/11/2023 (14) (7577) (304 500 000)
JPY Topix Index (Tokyo) Put 2300.0000 10/11/2023 28 61585 -
Total Options 294 833 (1 780 500 000)
JPMorgan Chase Bank N.A. and Morgan Stanley & Co. International PLC is the counterparty to these options.
Contracts for difference
Unrealised

appreciation/

Underlying Commitment (depreciation)
Counterparty Industrial sector nature Long/Short EUR EUR
Bank of America N.A. Agriculture Equity Long 3177149 (183 357)
Bank of America N.A. Apparel Equity Short 255113 1753
Bank of America N.A. Auto Manufacturers Equity Short 704 948 (3848)
Bank of America N.A. Auto Parts & Equipment Equity Long 858 652 (155 287)
Bank of America N.A. Banks Equity Short 123740 2395
Bank of America N.A. Computers Equity Long 433 393 10 146

The accompanying notes form an integral part of these financial statements.
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Schedule of investments as at September 30, 2023 (cont.)

Contracts for difference (cont.)

Lumyna Funds 27

Unrealised
appreciation/

Underlying Commitment (depreciation)
Counterparty Industrial sector nature Long/Short EUR EUR
Bank of America N.A. Computers Equity Short 172 857 23382
Bank of America N.A. Diversified Financial Equity Short 673 308 (44 825)
Services
Bank of America N.A. Energy-Alternate Sources Equity Short 299 804 42 895
Bank of America N.A. Engineering & Equity Long 141 290 1273
Construction
Bank of America N.A. Hand/Machine Tools Equity Long 1489392 (129 540)
Bank of America N.A. Internet Equity Short 614 236 53216
Bank of America N.A. Leisure Time Equity Short 1099 741 (134 060)
Bank of America N.A. Lodging Equity Long 696 789 (4116)
Bank of America N.A. Lodging Equity Short 47 468 5928
Bank of America N.A. Machinery-Diversified Equity Long 678 754 15398
Bank of America N.A. Machinery-Diversified Equity Short 418 888 17 584
Bank of America N.A. Miscellaneous Equity Long 3079 009 (42 008)
Manufacturing
Bank of America N.A. Oil & Gas Services Equity Long 1020264 67 346
Bank of America N.A. REITS Equity Short 292 737 7992
Bank of America N.A. Semiconductors Equity Short 495 284 (6 403)
Bank of America N.A. Swap Index - Diversified Derivatives Long 1224950 114518
Bank of America N.A. Swap Index - Diversified Derivatives Short 907 377 (1776)
Bank of America N.A. Telecommunications Equity Long 1960 661 (260 861)
Bank of America N.A. Telecommunications Equity Short 956 606 (121 514)
Bank of America N.A. Toys/Games/Hobbies Equity Short 425 870 513
Citibank N.A. Chemicals Equity Long 2103 661 (25 282)
Citibank N.A. Commercial Services Equity Long 510 409 (204 164)
Citibank N.A. Healthcare-Products Equity Long 1290303 (140 304)
Citibank N.A. Internet Equity Long 2192 608 223 467
Citibank N.A. Machinery-Diversified Equity Long 825152 104 155
Citibank N.A. Miscellaneous Equity Long 4 687 560 (27 877)
Manufacturing
Goldman Sachs International Auto Manufacturers Equity Long 1453340 (88 629)
Goldman Sachs International Chemicals Equity Short 1922231 136 608
Goldman Sachs International Electronics Equity Long 7 648918 195 326
Goldman Sachs International Internet Equity Long 168 709 16 508
Goldman Sachs International Machinery-Construction Equity Long 879 884 (122 480)
& Mining
Goldman Sachs International Miscellaneous Equity Short 429 535 (5543)
Manufacturing
Goldman Sachs International Retail Equity Long 202 118 (6.836)
Goldman Sachs International Retail Equity Short 441972 (26 564)
Goldman Sachs International Swap Index - Diversified Derivatives Long 1549421 17 817
Goldman Sachs International Transportation Equity Short 379383 19611
JPMorgan Chase Bank N.A. Aerospace/Defense Equity Short 652 641 (13 853)
JPMorgan Chase Bank N.A. Apparel Equity Short 14 249 (8)
JPMorgan Chase Bank N.A. Banks ) Equity Long 568 438 16 387
JPMorgan Chase Bank N.A. Banks Equity Short 1003026 (116 219)
JPMorgan Chase Bank N.A. Beverages Equity Long 906 342 (224 082)
JPMorgan Chase Bank N.A. Beverages Equity Short 995 300 (12 165)

The accompanying notes form an integral part of these financial statements.
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Lumyna — MY Asian Event-Driven UCITS Fund

Schedule of investments as at September 30, 2023 (cont.)

Contracts for difference (cont.)

Unrealised
appreciation/

Underlying Commitment (depreciation)
Counterparty Industrial sector nature Long/Short EUR EUR
JPMorgan Chase Bank N.A. Chemicals Equity Long 2129976 (347 653)
JPMorgan Chase Bank N.A. Chemicals Equity Short 549775 14 551
JPMorgan Chase Bank N.A. Commercial Services Equity Short 693 256 (11591)
JPMorgan Chase Bank N.A. Cosmetics/Personal Care Equity Long 2510824 (528 287)
JPMorgan Chase Bank N.A. Electronics Equity Long 4310772 715 351
JPMorgan Chase Bank N.A. Engineering & Equity Long 1930517 (50 861)
Construction
JPMorgan Chase Bank N.A. Iron/Steel Equity Short 343 862 (111)
JPMorgan Chase Bank N.A. Machinery-Construction Equity Long 1327135 (97 292)
& Mining
JPMorgan Chase Bank N.A. Machinery-Diversified Equity Short 1245412 71736
JPMorgan Chase Bank N.A. Office/Business Equity Long 1998 676 (275 074)
Equipment
JPMorgan Chase Bank N.A. Office/Business Equity Short 1559701 (58 554)
Equipment
JPMorgan Chase Bank N.A. Pharmaceuticals Equity Short 353 980 (39 295)
JPMorgan Chase Bank N.A. Retail Equity Short 1581110 13412
JPMorgan Chase Bank N.A. Semiconductors Equity Long 3431795 77 197
JPMorgan Chase Bank N.A. Semiconductors Equity Short 483 795 (5452)
JPMorgan Chase Bank N.A. Software Equity Short 208 803 10 266
JPMorgan Chase Bank N.A. Swap Index - Diversified Derivatives Long 4735272 (67 371)
JPMorgan Chase Bank N.A. Swap Index - Diversified Derivatives Short 1679 244 (6 907)
JPMorgan Chase Bank N.A. Telecommunications Equity Long 469 982 10173
JPMorgan Chase Bank N.A. Telecommunications Equity Short 636 502 58 634
JPMorgan Chase Bank N.A. Transportation Equity Short 698 532 (60 499)
Morgan Stanley Capital Services, Inc. Auto Manufacturers Equity Short 445 695 (51681)
Morgan Stanley Capital Services, Inc. Banks Equity Short 602 426 1165
Morgan Stanley Capital Services, Inc. Commercial Services Equity Short 181 486 10442
Morgan Stanley Capital Services, Inc. Computers Equity Short 882 611 18284
Morgan Stanley Capital Services, Inc. Electronics Equity Short 851 065 (13562)
Morgan Stanley Capital Services, Inc. Insurance Equity Short 1179837 (38 279)
Morgan Stanley Capital Services, Inc. Internet Equity Long 495 727 (188 404)
Morgan Stanley Capital Services, Inc. Internet Equity Short 590 950 134 135
Morgan Stanley Capital Services, Inc. Machinery-Construction Equity Short 964 500 (206 945)
& Mining
Morgan Stanley Capital Services, Inc. Pharmaceuticals Equity Short 985 698 (23 199)
Morgan Stanley Capital Services, Inc. Real Estate Equity Long 382383 (31 875)
Morgan Stanley Capital Services, Inc. Swap Index - Diversified Derivatives Long 2309 016 64 225
Morgan Stanley Capital Services, Inc. Swap Index - Diversified Derivatives Short 2350183 137 868
Morgan Stanley Capital Services, Inc. Telecommunications Equity Short 102 700 16 995
UBS AG Agriculture Equity Short 1517 596 (148 467)
UBS AG Apparel Equity Short 14 249 18
UBS AG Beverages Equity Long 419938 (40 035)
UBS AG Commercial Services Equity Short 207 654 6243
UBS AG Computers Equity Long 2213034 (267 041)
UBS AG Energy-Alternate Sources Equity Short 235667 63 875
UBS AG Entertainment Equity Short 1028 457 72954
UBS AG Internet Equity Long 4652 684 125261

The accompanying notes form an integral part of these financial statements.
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Lumyna — MY Asian Event-Driven UCITS Fund
Schedule of investments as at September 30, 2023 (cont.)
Contracts for difference (cont.)
Unrealised

appreciation/

Underlying Commitment (depreciation)
Counterparty Industrial sector nature Long/Short EUR EUR
UBS AG Internet Equity Short 431 488 14 843
UBS AG Retail Equity Long 830222 97172
UBS AG Retail Equity Short 1642234 27 916
UBS AG Semiconductors Equity Short 43 068 2188
UBS AG Software Equity Short 1569 764 (6936)
UBS AG Transportation Equity Short 1588 683 (55111)
Total Contracts for difference 114 671 416 (1862961)

@) These securities are fair valued. See Notes 2.2.6 and 9

The counterparties for OTC Derivatives including CFD as at September 30, 2023 are Citibank N.A., JP Morgan Securities PLC, JPMorgan Chase Bank
N.A., Morgan Stanley & Co. International PLC, UBS AG, Merrill Lynch International, Goldman Sachs International and State Street Bank and Trust
Company. The maximum individual counterparty exposure for OTC Derivatives including CFD as at September 30, 2023 is JP Morgan Securities
PLC with 7.10% of the NAV.

The accompanying notes form an integral part of these financial statements.
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Lumyna — BOFA MLCX Commodity Enhanced Beta
UCITS Fund

Schedule of investments as at September 30, 2023

Nominal Quotation Cost Market % of net
value Description currency usD value USD assets

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market
Supranationals, Governments and Local Public Authorities, Debt Instruments

United States

1000 United States Treasury Note/Bond 6.000% 15/02/2026 usb 1088 1023 0.01
1000 United States Treasury Note/Bond 6.500% 15/11/2026 usb 1127 1048 0.01
1000 United States Treasury Note/Bond 6.750% 15/08/2026 usb 1124 1051 0.02
1000 United States Treasury Note/Bond 6.875% 15/08/2025 uUsD 1085 1031 0.01
1000 United States Treasury Note/Bond 7.500% 15/11/2024 usbD 1059 1024 0.01
1000 United States Treasury Note/Bond 7.625% 15/02/2025 usb 1074 1031 0.01
Total United States 6 557 6208 0.07
Total Supranationals, Governments and Local Public
Authorities, Debt Instruments 6 557 6208 0.07
Total Investments 6 557 6208 0.07

Repurchase Agreement

Currency  Nominal value Market value % of net

Notional Description usD usD assets
MLCX Commodity Enhanced Beta Weekly 5.310%

9000000 27/09/202331/03/2050 usbD 9 000 000 9 000 000 97.11

Repurchase Agreement 9 000 000 9 000 000 97.11

The accompanying notes form an integral part of these financial statements.
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Lumyna — BOFA MLCX Commodity Enhanced Beta
UCITS Fund

Schedule of investments as at September 30, 2023 (cont.)

Industrial classification of investments

(as a percentage of net assets as at September 30, 2023) %
Sovereign 0.07
0.07

Forward foreign exchange contracts

Unrealised
appreciation/
Currency Amount Currency Maturity (depreciation)
bought bought sold Amount sold date Counterparty usD
EUR 1364 450 USD 1456 434 31/10/2023 State Street Bank and Trust Company (10 160)
usD 47 893 EUR 44 881 31/10/2023 State Street Bank and Trust Company 321
Total forward foreign exchange contracts (9 839)
Total return swaps
Unrealised
appreciation/
Maturity (depreciation) Commitment
Notional Pay Reference Entity Currency date Counterparty usb usD
9296 810 ICE BofAML USD 1 Month LIBOR usb 11/12/2023
Commodity
index eXtra
03 Index Merrill Lynch International (109 338) 10819
Total return swaps (109 338) 10 819

The counterparties for OTC Derivatives as at September 30, 2023 are Merrill Lynch International and State Street Bank and Trust Company. The
maximum individual counterparty exposure for OTC Derivatives as at September 30, 2023 is State Street Bank and Trust Company with (0.11)% of
the NAV.

The accompanying notes form an integral part of these financial statements.
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Lumglna — BOFA MLCX Commodity Alpha UCITS
Fun

Schedule of investments as at September 30, 2023

Nominal Quotation Cost Market % of net
value Description currency usD value USD assets

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market
Supranationals, Governments and Local Public Authorities, Debt Instruments

United States

1000 United States Treasury Note/Bond 6.000% 15/02/2026 usb 1092 1023 0.00
1000 United States Treasury Note/Bond 6.500% 15/11/2026 usb 1133 1048 0.00
1000 United States Treasury Note/Bond 6.750% 15/08/2026 usb 1130 1051 0.00
1000 United States Treasury Note/Bond 6.875% 15/08/2025 uUsD 1089 1031 0.00
1000 United States Treasury Note/Bond 7.500% 15/11/2024 usbD 1061 1024 0.00
1000 United States Treasury Note/Bond 7.625% 15/02/2025 usb 1076 1031 0.00
Total United States 6581 6208 0.00
Total Supranationals, Governments and Local Public
Authorities, Debt Instruments 6581 6208 0.00
Total Investments 6581 6208 0.00

Repurchase Agreement

Currency  Nominal value Market value % of net

Notional Description usD usD assets
MLCX Commodity Alpha Weekly 5.310%

294060 000 27/09/2023 31/03/2050 usbD 294 060 000 294 060 000 96.36

Repurchase Agreement 294 060 000 294 060 000 96.36

The accompanying notes form an integral part of these financial statements.
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Lumglna — BOFA MLCX Commodity Alpha UCITS
Fun

Schedule of investments as at September 30, 2023 (cont.)

Industrial classification of investments

(as a percentage of net assets as at September 30, 2023) %
Sovereign 0.00
0.00

Forward foreign exchange contracts

Lumyna Funds 33

Unrealised
appreciation/

Currency Amount Currency Maturity (depreciation)
bought bought sold Amount sold date Counterparty usD
EUR 214 021 146 USD 228 445 655 31/10/2023 State Street Bank and Trust Company (1589971)
GBP 28 110 734 USD 34 485 875 31/10/2023 State Street Bank and Trust Company (169 425)
usD 7030112 EUR 6 606 160 31/10/2023 State Street Bank and Trust Company 27 789
usD 977 501 GBP 796 841 31/10/2023 State Street Bank and Trust Company 4751
Total forward foreign exchange contracts (1726 856)
Total return swaps
Unrealised

appreciation/

Maturity (depreciation) Commitment
Notional Pay Reference Entity Currency date Counterparty usD usD
313 680 772 Merrill Lynch  USD 3 Month LIBOR uUsD  11/12/2023
Commodity
Index eXtra
Alpha 5 Long
Short Merrill Lynch International (8 267 603) 88142
Total return swaps (8 267 603) 88 142

The counterparties for OTC Derivatives as at September 30, 2023 are Merrill Lynch International and State Street Bank and Trust Company. The
maximum individual counterparty exposure for OTC Derivatives as at September 30, 2023 is State Street Bank and Trust Company with 1.80% of

the NAV.

The accompanying notes form an integral part of these financial statements.
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Lumyna — Millburn Diversified UCITS Fund

Schedule of investments as at September 30, 2023

Nominal Quotation Cost Market % of net
value Description currency usD value USD assets

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market
Bonds

Supranational

8000 000 European Investment Bank 1.875% 10/02/2025 uUsD 7 734 344 7 632 985 8.30
15000 000 European Investment Bank 2.625% 15/03/2024 usb 15083 117 14 804 126 16.10
15000 000 European Investment Bank 2.750% 15/08/2025 usb 14 609 954 14 362 502 15.62
13 000 000 Inter-American Development Bank 2.125% 15/01/2025 uUsD 12678 824 12 462 072 13.55
11000 000 Inter-American Development Bank 3.000% 21/02/2024 uUsD 10997 057 10 890 787 11.85

Total Supranational 61103 296 60152 472 65.42
Total Bonds 61103 296 60152 472 65.42

Supranationals, Governments and Local Public Authorities, Debt Instruments

United States

1000 United States Treasury Note/Bond 3.500% 15/02/2039 usb 1050 863 0.00
1000 United States Treasury Note/Bond 4.250% 15/05/2039 usb 1135 942 0.00
1000 United States Treasury Note/Bond 4.375% 15/02/2038 usD 1151 968 0.00
1000 United States Treasury Note/Bond 4.500% 15/05/2038 usD 1165 977 0.00
1000 United States Treasury Note/Bond 4.750% 15/02/2037 usbD 1185 1016 0.00
1000 United States Treasury Note/Bond 5.000% 15/05/2037 usb 1213 1038 0.01

Total United States 6 899 5804 0.01

Total Supranationals, Governments and Local Public

Authorities, Debt Instruments 6 899 5804 0.01

Other transferable securities

Bonds
Ireland
5777 508 Star Compass Plc. 0.000% 26/02/2027 usb 6482726 7 691597 8.36
Total Ireland 6482 726 7 691 597 8.36
Total Bonds 6482726 7 691 597 8.36
Total Investments 67 592 921 67 849 873 73.79

The accompanying notes form an integral part of these financial statements.
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Lumyna — Millburn Diversified UCITS Fund
Schedule of investments as at September 30, 2023 (cont.)
Industrial classification of investments
(as a percentage of net assets as at September 30,
2023) %
Multi-National 65.42
Diversified Financial Services 8.36
Sovereign _0.01
73.79
Futures contracts
Unrealised
Number of appreciation/
Currency Maturity contracts Commitment (depreciation)
contract Details Market date Counterparty bought/(sold) usb usb
10 Year Australian Australian Stock
AUD Treasury Bond Exchange 15/12/2023 Deutsche Bank AG (42) 3027934 25643
10 Year Government of
CAD Canada Bond Montreal Exchange  18/12/2023  Deutsche Bank AG (119) 10 106 200 101 590
10 Year Japan
JPY Government Bond Osaka Exchange 13/12/2023  Deutsche Bank AG 3 2911038 (7 698)
10 Year US Treasury Chicago Board of BOFA Securities,
usb Note Trade 19/12/2023 Inc. (85) 9185312 (26 844)
3 Month Canadian
CAD Banker's Acceptance Montreal Exchange  17/06/2024  Deutsche Bank AG (62) 10792 203 12937
3 Month Canadian
CAD Banker's Acceptance Montreal Exchange  18/09/2024  Deutsche Bank AG (51) 8899 089 15703
3 Month Canadian
CAD Banker's Acceptance Montreal Exchange  18/12/2024  Deutsche Bank AG (41) 7 169 291 18 349
3 Month Canadian
CAD Banker's Acceptance  Montreal Exchange  19/03/2025  Deutsche Bank AG (31) 5432117 13942
EUR 3 Month Euribor ICE Futures Europe 17/06/2024 Deutsche Bank AG (104) 26 456 183 39511
EUR 3 Month Euribor ICE Futures Europe  16/09/2024  Deutsche Bank AG (94) 23963 281 33772
EUR 3 Month Euribor ICE Futures Europe  16/12/2024  Deutsche Bank AG (86) 21973 889 25507
EUR 3 Month Euribor ICE Futures Europe  17/03/2025  Deutsche Bank AG (72) 18 428 162 10 764
EUR 3 Month Euribor ICE Futures Europe  16/06/2025  Deutsche Bank AG (73) 18 704 380 18473
EUR 3 Month Euribor ICE Futures Europe 15/09/2025 Deutsche Bank AG (50) 12 818 492 11319
EUR 3 Month Euribor ICE Futures Europe  15/12/2025  Deutsche Bank AG (39) 10002 549 6 069
GBP 3 Month Sonia Index ICE Futures Europe ~ 17/09/2024  Deutsche Bank AG (20) 5781984 (2 136)
GBP 3 Month Sonia Index  ICE Futures Europe ~ 17/12/2024  Deutsche Bank AG (13) 3765628 (10039)
GBP 3 Month Sonia Index  ICE Futures Europe ~ 18/03/2025  Deutsche Bank AG (13) 3773761 (4 120)
GBP 3 Month Sonia Index ICE Futures Europe  17/06/2025  Deutsche Bank AG 3 872561 (31)
GBP 3 Month Sonia Index ICE Futures Europe  16/09/2025  Deutsche Bank AG (6) 1747 686 (1175)
GBP 3 Month Sonia Index ICE Futures Europe  16/12/2025  Deutsche Bank AG (16) 4 665 623 (6988)
GBP 3 Month Sonia Index ICE Futures Europe  17/03/2026  Deutsche Bank AG (8) 2334886 (1541)
3 Year Australian Australian Stock
AUD Treasury Bond Exchange 15/12/2023  Deutsche Bank AG (88) 5968 508 32400
Chicago Board of BOFA Securities,
usb 5 Year US Treasury Note Trade 29/12/2023 Inc. (95) 10009 141 (1367)
90 Day Australian Bank Australian Stock
AUD Bill Exchange 13/06/2024  Deutsche Bank AG (54) 34 388 025 15352
90 Day Australian Bank Australian Stock
AUD Bill Exchange 12/09/2024  Deutsche Bank AG (44) 28 022 606 8907
90 Day Australian Bank Australian Stock
AUD Bill Exchange 12/12/2024 Deutsche Bank AG (44) 28028 075 10 108

The accompanying notes form an integral part of these financial statements.
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Lumyna Funds

Lumyna — Millburn Diversified UCITS Fund

Schedule of investments as at September 30, 2023 (cont.)

Futures contracts (cont.)

Unrealised

Number of appreciation/
Currency Maturity contracts Commitment (depreciation)
contract Details Market date Counterparty bought/(sold) usb usb
Chicago Mercantile
usD Australian Currency Exchange 18/12/2023  Deutsche Bank AG (23) 1484 650 6290
Chicago Mercantile
usD British Pound Currency Exchange 18/12/2023  Deutsche Bank AG (49) 3739313 14 756
BOFA Securities,
EUR CAC40 10 Euro Index  Euronext Paris 20/10/2023 Inc. 2 151 304 (439)
Chicago Mercantile
usD Canandian Dollars Exchange 19/12/2023  Deutsche Bank AG (18) 1329030 9025
EUR DAX Index Eurex Deutschland 15/12/2023  Deutsche Bank AG (3) 1231813 (13 223)
Chicago Board of
usb DJIA Mini Index Trade 15/12/2023 Deutsche Bank AG (9) 1517625 6310
EUR Euro BTP Eurex Deutschland 07/12/2023  Deutsche Bank AG (100) 11 607 783 343103
BOFA Securities,
EUR Euro BTP Eurex Deutschland 07/12/2023 Inc. (360) 39663011 151 230
EUR Euro BUXL 30 Year Bond Eurex Deutschland 07/12/2023  Deutsche Bank AG (105) 13 591 040 762 181
Chicago Mercantile
usD Euro Fx Exchange 18/12/2023  Deutsche Bank AG (16) 2122500 (1 800)
EUR Euro OAT Eurex Deutschland 07/12/2023  Deutsche Bank AG (99) 12 902 380 280 150
BOFA Securities,
GBP FTSE 100 Index ICE Futures Europe  15/12/2023 Inc. (4) 374529 (3 705)
Singapore
usb FTSE China A50 Index  Exchange 30/10/2023  Deutsche Bank AG (136) 1713328 (9 133)
South African
ZAR FTSE JSE TOP 40 Index  Futures Exchange 21/12/2023  Deutsche Bank AG (4) 142 780 428
MYR FTSE KLCI Index Bursa Malaysia 31/10/2023  Deutsche Bank AG (16) 243139 2231
BOFA Securities,
EUR FTSE MIB Index Borsa Italiana 15/12/2023 Inc. (6) 897 575 3290
Singapore
usD FTSE Taiwan Index Exchange 30/10/2023  Deutsche Bank AG 3 171 000 360
EUR German Euro BOBL Eurex Deutschland 07/12/2023  Deutsche Bank AG (113) 13 836 408 104 875
EUR German Euro BUND Eurex Deutschland 07/12/2023  Deutsche Bank AG (118) 16 057 649 272 470
Hong Kong Futures
HKD Hang Seng Index Exchange 30/10/2023  Deutsche Bank AG (12) 1370700 (23 415)
Hong Kong Futures
HKD HSCEI Index Exchange 30/10/2023  Deutsche Bank AG (43) 1697079 (24 085)
Meff Renta
EUR IBEX 35 Index Variable Madrid 20/10/2023  Deutsche Bank AG 21 2097 081 (13 340)
usb IFSC Nifty 50 NSE India 26/10/2023 Deutsche Bank AG 28 1103788 (1490)
Chicago Mercantile
usD Japanese Yen Exchange 18/12/2023  Deutsche Bank AG (42) 3558188 28 187
Goldman Sachs
KRW KOSPI 200 Index Korea Exchange 14/12/2023 International (63) 3840 040 61963
GBP Long Gilt ICE Futures Europe  27/12/2023  Deutsche Bank AG (72) 8275084 (21 141)
Chicago Mercantile
usb Mexican Peso Exchange 18/12/2023  Deutsche Bank AG 9 255240 1120
usD Mini MSCI EAFE Index  ICE Futures U.S. 15/12/2023  Deutsche Bank AG (4) 408 300 (280)
MSCI Emerging Markets
usb Mini Index ICE Futures U.S. 15/12/2023  Deutsche Bank AG (10) 477 750 370
Singapore
SGD MSCI Singapore Index  Exchange 30/10/2023  Deutsche Bank AG 38 794 489 1299

The accompanying notes form an integral part of these financial statements.
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Lumyna — Millburn Diversified UCITS Fund

Schedule of investments as at September 30, 2023 (cont.)

Futures contracts (cont.)

Unrealised
Number of appreciation/
Currency Maturity contracts Commitment (depreciation)
contract Details Market date Counterparty bought/(sold) usb usb
Chicago Mercantile BOFA Securities,
usD Nasdag 100 E-Mini IndexExchange 15/12/2023 Inc. (2) 594 660 765
Chicago Mercantile
usD New Zealand Currency Exchange 18/12/2023  Deutsche Bank AG 1 60 015 90
Singapore
JPY Nikkei 225 Index Exchange 07/12/2023  Deutsche Bank AG 13 1392 546 6962
Chicago Mercantile BOFA Securities,
usD Russell 2000 Mini Index Exchange 15/12/2023 Inc. (22) 1978 460 750
Chicago Mercantile BOFA Securities,
usD S&P 500 E-Mini Index  Exchange 15/12/2023 Inc. 18 3892950 (3213)
S&P MidCap 400 E-Mini Chicago Mercantile
usD Index Exchange 15/12/2023  Deutsche Bank AG (1) 252 040 950
CAD S&P TSX 60 Index Montreal Exchange  14/12/2023  Deutsche Bank AG (13) 2256 025 9221
Thailand Futures BOFA Securities,
THB SET 50 Index Exchange 28/12/2023 Inc. (60) 297 129 4840
Australian Stock
AUD SP1 200 Index Exchange 21/12/2023  Deutsche Bank AG 11 1254 638 2302
Chicago Mercantile
usD Swiss France Currency Exchange 18/12/2023  Deutsche Bank AG (4) 550 800 2 069
JPY Topix Index Osaka Exchange 07/12/2023  Deutsche Bank AG 9 1399792 (48 999)
Chicago Board of
usb US Long Bond Trade 19/12/2023  Deutsche Bank AG (66) 7 509 563 107 094
Chicago Board of
usbD US Ultra Long Bond Trade 19/12/2023  Deutsche Bank AG (95) 11275312 651 875
CBOE Futures
usD VIX Futures-CBOE Exchange 18/10/2023  Deutsche Bank AG (38) 675 306 22524
CBOE Futures
usb VIX Futures-CBOE Exchange 15/11/2023  Deutsche Bank AG (9) 164 217 (3007)
CBOE Futures
usD VIX Futures-CBOE Exchange 20/12/2023  Deutsche Bank AG (10) 183 437 (10 056)
EUR VStoxx Eurex Deutschland 18/10/2023  Deutsche Bank AG (131) 245 284 (1254)
EUR VStoxx Eurex Deutschland 15/11/2023  Deutsche Bank AG (22) 40764 (296)
Total Futures contracts 499 906 138 3018611
Forward foreign exchange contracts
Unrealised

appreciation/

Currency Amount Currency Maturity (depreciation)
bought bought sold Amount sold date Counterparty usD
AUD 6390 000 USD 4104 133 18/10/2023 Bank of America N.A. 12 081
BRL 17 710 000 USD 3562 899 18/10/2023 Bank of America N.A. (47 120)
CAD 8220000 USD 6 082 345 18/10/2023 Deutsche Bank AG (17 566)
CHF 5300000 USD 5920220 18/10/2023 Bank of America N.A. (121 582)
CLP 844 000 000 USD 950 354 18/10/2023 Bank of America N.A. (7 770)
EUR 8240000 USD 8836425 18/10/2023 Deutsche Bank AG (114 402)
GBP 4050 000 USD 5063 331 18/10/2023 Deutsche Bank AG (119 457)
ILS 9700 000 USD 2548 410 18/10/2023 Bank of America N.A. (1320)
INR 1657 890 000 USD 19985399 18/10/2023 Bank of America N.A. (47 080)
JPY 723 000 000 USD 4934 858 18/10/2023 Deutsche Bank AG (83585)

The accompanying notes form an integral part of these financial statements.
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Lumyna — Millburn Diversified UCITS Fund

Schedule of investments as at September 30, 2023 (cont.)

Forward foreign exchange contracts (cont.)

Unrealised
appreciation/

Currency Amount Currency Maturity (depreciation)
bought bought sold Amount sold date Counterparty usb
KRW 9358 000 000 USD 7 044 135 18/10/2023 Bank of America N.A. (109 223)
MXN 73 540 000 USD 4243 409 18/10/2023 Deutsche Bank AG (29 025)
NOK 26 190 000 USD 2 456 144 18/10/2023 Bank of America N.A. (300)
NzD 8780000 USD 5215680 18/10/2023 Bank of America N.A. 53622
PLN 24 470 000 USD 5747 832 18/10/2023 Bank of America N.A. (152 212)
SEK 18120000 USD 1634 345 18/10/2023 Bank of America N.A. 29123
SGD 21850000 USD 16 048 319 18/10/2023 Bank of America N.A. (45 157)
usb 6880213 AUD 10670 000 18/10/2023 Bank of America N.A. 6972
usb 1340389 BRL 6750000 18/10/2023 Bank of America N.A. 381
usb 11257561 CAD 15290 000 18/10/2023 Deutsche Bank AG (23516)
usb 11418 197 CHF 10290 000 18/10/2023 Bank of America N.A. 160 085
usD 1724706 CLP 1510000 000 18/10/2023 Bank of America N.A. 38326
usD 14791226 EUR 13 870000 18/10/2023 Deutsche Bank AG 109 857
usb 20742 688 GBP 16 810 000 18/10/2023 Deutsche Bank AG 222 553
usb 2455577 ILS 9380000 18/10/2023 Bank of America N.A. (7 486)
usb 15156 759 INR 1261430000 18/10/2023 Bank of America N.A. (13 597)
usD 17571995 JPY 2586 000 000 18/10/2023 Deutsche Bank AG 220142
usD 11474 748 KRW 15250 000 000 18/10/2023 Bank of America N.A. 173 481
usb 3776552 MXN 66 140 000 18/10/2023 Deutsche Bank AG (13 758)
usb 4143 651 NOK 44330000 18/10/2023 Bank of America N.A. (13 190)
usb 5290376 NzZD 8900000 18/10/2023 Bank of America N.A. (50944)
usDb 5680973 PLN 24 470000 18/10/2023 Bank of America N.A. 85 353
usD 5657 083 SEK 62 050 000 18/10/2023 Bank of America N.A. (39 282)
usb 19365026 SGD 26370000 18/10/2023 Bank of America N.A. 51 366
usb 3100780 ZAR 59 500 000 18/10/2023 Bank of America N.A. (43911)
ZAR 80940 000 USD 4262120 18/10/2023 Bank of America N.A. 15716
CHF 70503 USD 78 093 31/10/2023 State Street Bank and Trust Company (851)
EUR 26 251 440 USD 28 014 437 31/10/2023 State Street Bank and Trust Company (212 422)
GBP 943972 USD 1157900 31/10/2023 State Street Bank and Trust Company (5491)
JPY 7911434691 USD 53714 111 31/10/2023 State Street Bank and Trust Company (518 563)
usD 2074 CHF 1873 31/10/2023 State Street Bank and Trust Company 21
usD 719 257 EUR 676 346 31/10/2023 State Street Bank and Trust Company 2963
usD 149 010 GBP 122510 31/10/2023 State Street Bank and Trust Company (551)
usb 989 253 JPY 145974 029 31/10/2023 State Street Bank and Trust Company 7741
PLN 1020000 USD 233358 15/11/2023 Bank of America N.A. (290)
Total forward foreign exchange contracts (649 868)

Options

Put/ Strike  Maturity Market Commitment
Currency Description Call Price date Quantity value USD usb
usD UBS ETC Linked to a Millburn Strategy Call 56.5100 29/09/2023 (903 574) - -

Total Options

UBS AG is the counterparty to these options.

The accompanying notes form an integral part of these financial statements.
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Lumyna — Millburn Diversified UCITS Fund

Schedule of investments as at September 30, 2023 (cont.)

The counterparties for OTC Derivatives as at September 30, 2023 are Bank of America N.A., Deutsche Bank AG and State Street Bank and Trust
Company. The maximum individual counterparty exposure for OTC Derivatives as at September 30, 2023 is Bank of America, N.A. with 3.02% of

the NAV.

The accompanying notes form an integral part of these financial statements.
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Lumyna — European Debt - Credit UCITS Fund

Schedule of investments as at September 30, 2023

Nominal Quotation Cost Market % of net
value Description currency usD value USD assets

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market

Bonds
Australia
2 000000 APA Infrastructure Ltd. 0.750% 15/03/2029 EUR 1826 187 1716 043 0.21
1047000 BHP Billiton Finance Ltd. - Reg 3.250% 24/09/2027 EUR 1251539 1079016 0.14
2000000 Goodman Australia Finance Pty Ltd. - Reg 1.375% EUR 2072912 1981794 0.25
27/09/2025
1400000 Origin Energy Finance Ltd. - Reg 1.000% 17/09/2029 EUR 1424239 1346239 0.17
1500000 Scentre Group Trust 1/ Scentre Group Trust 2 1.750% EUR 1455105 1377079 0.17
11/04/2028
1525000 TELSTRA GROUP Ltd. 3.750% 04/05/2031 EUR 1682070 1588 547 0.20
3100000 Transurban Finance Co. Pty Ltd. 2.000% 28/08/2025 EUR 3275033 3157 897 0.39
405000 Wesfarmers Ltd. 0.954% 21/10/2033 EUR 324894 310310 0.04
Total Australia 13311979 12 556 925 1.57
Austria
2 000 000 Erste Group Bank AG FRN 16/11/2028 EUR 1870586 1779176 0.22
2500 000 Erste Group Bank AG FRN 30/05/2030 EUR 2684977 2616 415 0.33
1500000 Erste Group Bank AG - Reg FRN 15/11/2032 EUR 1372949 1306 817 0.16
Total Austria 5928 512 5702 408 0.71
Belgium
1000000 Elia Transmission Belgium S.A. 3.000% 07/04/2029 EUR 1064 602 1007 274 0.12
1000000 Elia Transmission Belgium S.A. 3.250% 04/04/2028 EUR 1092 480 1031618 0.13
600 000 Elia Transmission Belgium S.A. 3.625% 18/01/2033 EUR 643 476 607 887 0.08
1000000 KBC Group NV FRN 29/03/2026 EUR 1057329 1012554 0.13
2 000000 KBC Group NV FRN 06/06/2026 EUR 2197972 2115310 0.26
725000 Lonza Finance International NV 3.875% 25/05/2033 EUR 780911 734 256 0.09
1000000 VGP NV 1.625% 17/01/2027 EUR 941 048 894 661 0.11
Total Belgium 7777 818 7 403 560 0.92
British Virgin Islands
500 000 State Grid Overseas Investment BVI Ltd. - Reg 1.375% EUR 577 431 503 775 0.06
02/05/2025
Total British Virgin Islands 577 431 503 775 0.06
Czech Republic
1000000 CEZA/S2.375% 06/04/2027 EUR 1113199 982 533 0.12
Total Czech Republic 1113199 982 533 0.12
Denmark
2000000 Carlsberg Breweries A/S 0.375% 30/06/2027 EUR 1842778 1849221 0.23
2900000 Danske Bank A/S FRN 12/01/2027 EUR 3052 560 3039659 0.38
1000000 Danske Bank A/S FRN 13/04/2027 GBP 1226956 1179241 0.15
375000 Danske Bank A/S - Reg FRN 02/09/2030 EUR 442 572 368 039 0.05
3555000 H Lundbeck A/S 0.875% 14/10/2027 EUR 3426574 3270325 0.41
1500000 Jyske Bank A/S FRN 11/04/2026 EUR 1491471 1584075 0.20

The accompanying notes form an integral part of these financial statements.

Unaudited semi-annual report



Lumyna Funds 41

Lumyna — European Debt - Credit UCITS Fund

Schedule of investments as at September 30, 2023 (cont.)

Nominal Quotation Cost Market % of net
value Description currency usD value USD assets

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market
(cont.)

Bonds (cont.)

Denmark (cont.)

3000000 Orsted A/S4.125% 01/03/2035 EUR 3319520 3085 568 0.38
775000 Pandora A/S 4.500% 10/04/2028 EUR 817 385 816 885 0.10
Total Denmark 15619 816 15193 013 1.90
Finland
1500000 Balder Finland Oyj 1.000% 18/01/2027 EUR 1298 559 1271386 0.16
1000000 Balder Finland Oyj 2.000% 18/01/2031 EUR 717 697 682 902 0.09
725000 Nordea Bank AB - Reg 4.125% 05/05/2028 EUR 793 803 761097 0.09
Total Finland 2810059 2715385 0.34
France

2 000 000 AIRBUS SE 2.375% 07/04/2032 EUR 2020452 1876 105 0.23
575000 AXAS.A.FRN 11/07/2043 EUR 627 893 595 625 0.07
1125000 AXAS.A.-RegFRN 10/07/2042 EUR 1266 793 887 384 0.11
3100000 Banque Federative du Credit Mutuel S.A. 3.125% EUR 3063 343 3155159 0.39

14/09/2027
700000 Banque Federative du Credit Mutuel S.A. - Reg 1.875% EUR 786 907 621 383 0.08

18/06/2029
900 000 BNP Paribas S.A. FRN 01/09/2028 EUR 848 319 812 719 0.10
5000000 BNP Paribas S.A. 1.500% 17/11/2025 EUR 5241711 5023 769 0.63
1500000 BNP ParibasS.A. FRN 10/01/2031 EUR 1581 860 1558173 0.19
3300000 BNP ParibasS.A. FRN 26/09/2032 EUR 3506 065 3443493 0.43
1500000 BNP ParibasS.A. FRN 13/01/2029 EUR 1607 515 1575763 0.20
1400000 BNP ParibasS.A. 5.750% 13/06/2032 GBP 1705 848 1649 858 0.21
1400000 BNP ParibasS.A. - Reg 1.875% 14/12/2027 GBP 1831 405 1443938 0.18
2 000000 BPCES.A.0.500% 24/02/2027 EUR 1954783 1865119 0.23
1000000 BPCES.A.0.625% 28/04/2025 EUR 1045891 1002 054 0.13
1000000 BPCES.A.4.125% 10/07/2028 EUR 1111120 1052554 0.13
700 000 BPCES.A. FRN 01/06/2033 EUR 754 293 746 506 0.09
500 000 BPCE S.A. - Reg 0.250% 15/01/2026 EUR 556 346 484318 0.06
400000 BPCES.A.-Reg0.625% 15/01/2030 EUR 444 714 339831 0.04
1500000 Cie de Saint-Gobain 4.625% 09/10/2029 GBP 1815142 1735188 0.22
1000000 Council Of Europe Development Bank 0.000% EUR 1161372 940 601 0.12

09/04/2027
2 000000 Credit Agricole Assurances S.A. 1.500% 06/10/2031 EUR 1690503 1565044 0.20
2 000000 Credit Agricole S.A. 2.625% 17/03/2027 EUR 2079 129 1971956 0.25
2 000 000 Credit Agricole S.A. 3.375% 28/07/2027 EUR 2 166 607 2062 877 0.26
1000000 Credit Agricole S.A. 3.875% 28/11/2034 EUR 1072 488 1006 312 0.13
3000000 Credit Agricole S.A. FRN 11/07/2029 EUR 3309 661 3123302 0.39
2 000 000 Credit Agricole S.A. FRN 14/06/2031 GBP 2573 656 2 453 095 0.31
1100000 Credit Agricole S.A. - Reg FRN 22/04/2026 EUR 1206 300 1103 850 0.14
2 000 000 Credit Agricole SA 1.750% 05/03/2029 EUR 1950012 1840616 0.23
600 000 Credit Mutuel Arkea S.A. - Reg 1.625% 15/04/2026 EUR 672 104 595 622 0.07
100 000 Electricite de France S.A. - Reg 6.000% 23/01/2114 GBP 196 683 100378 0.01
250 000 Electricite de France S.A. - Reg 6.125% 02/06/2034 GBP 416 226 294 473 0.04

The accompanying notes form an integral part of these financial statements.
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Lumyna — European Debt - Credit UCITS Fund

Schedule of investments as at September 30, 2023 (cont.)

Nominal Quotation Cost Market % of net
value Description currency usD value USD assets

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market
(cont.)

Bonds (cont.)

France (cont.)

1500000 Engie S.A.2.375% 19/05/2026 EUR 1606 775 1522 065 0.19
700 000 Praemia Healthcare SACA 5.500% 19/09/2028 EUR 749 088 738 006 0.09
3000000 RCIBanqueS.A.4.750% 06/07/2027 EUR 3281291 3177813 0.40
3000000 SCOR SE FRN 08/06/2046 EUR 3120141 2994 035 0.37
2 000000 SCOR SE FRN 27/05/2048 EUR 2102 272 1994041 0.25
5000000 Societe Generale S.A. - Reg 0.750% 25/01/2027 EUR 4 898 646 4670227 0.58
2 000000 ThalesS.A.0.250% 29/01/2027 EUR 1966 939 1876 634 0.23
3000000 ThalesS.A.3.625% 14/06/2029 EUR 3267671 3094513 0.39
1400000 Total SE - Reg FRN Perpetual EUR 1690501 1065 367 0.13
825000 TotalEnergies SE - Reg FRN Perpetual EUR 933 859 762 102 0.10
Total France 73 882 324 68 821 868 8.60
Germany
2500 000 Allianz SE FRN 07/09/2038 EUR 2 687 209 2561413 0.32
5000000 Deutsche Bank AG - Reg FRN 10/06/2026 EUR 5233710 5033552 0.63
1500000 Hannover Rueck SE FRN 26/08/2043 EUR 1716 741 1616 552 0.20
100 000 HeidelbergCement AG 3.750% 31/05/2032 EUR 107 035 97 497 0.01
3000000 HellaGmbH & Co. KGaA 0.500% 26/01/2027 EUR 2938777 2799 960 0.35
3000000 Henkel AG & Co. KGaA 0.500% 17/11/2032 EUR 2533485 2392193 0.30
3000000 Hochtief 0.500% 03/09/2027 EUR 2930 209 2779 259 0.35
3239000 Hochtief 0.625% 26/04/2029 EUR 2906931 2777 891 0.35
1000000 Hochtief 1.750% 03/07/2025 EUR 1063 759 1013393 0.13
2 000 000 Kreditanstalt fuer Wiederaufbau 1.125% 04/07/2025 GBP 2 348 559 2276330 0.28
500 000 Kreditanstalt fuer Wiederaufbau 1.375% 09/12/2024 GBP 606 814 581 836 0.07
1000000 Kreditanstalt fuer Wiederaufbau 5.500% 18/06/2025 GBP 1274919 1224892 0.15
700000 Kreditanstalt fuer Wiederaufbau - Reg 5.000% GBP 1257314 871619 0.11
09/06/2036
2000000 Muenchener Rueckversicherungs-Gesellschaft AG in EUR 1619 120 1508 312 0.19
Muenchen FRN 26/05/2042
500000 Muenchener Rueckversicherungs-Gesellschaft AG in EUR 367 486 400 790 0.05
Muenchen FRN 26/05/2041
1300000 Muenchener Rueckversicherungs-Gesellschaft AG in EUR 1252534 1245 842 0.15
Muenchen FRN 26/05/2049
750000 RWE AG 2.500% 24/08/2025 EUR 761129 774 135 0.10
3000000 SAP SE 0.375% 18/05/2029 EUR 2824 071 2 654 060 0.33
1100000 SAP SE 1.625% 10/03/2031 EUR 1071558 1023 340 0.13
1000000 Talanx AG FRN 01/12/2042 EUR 812951 778 029 0.10
1000000 Talanx AG FRN 05/12/2047 EUR 976 256 929 798 0.12
1000000 Talanx AG 4.000% 25/10/2029 EUR 1119537 1051953 0.13
2500000 Volkswagen Financial Services AG 0.250% 31/01/2025 EUR 2597219 2515130 0.31
Total Germany 41 007 323 38907 776 4.86
Guernsey
1000000 Sirius Real Estate Ltd. 1.125% 22/06/2026 EUR 950 089 932170 0.12
Total Guernsey 950 089 932170 0.12
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Lumyna — European Debt - Credit UCITS Fund

Schedule of investments as at September 30, 2023 (cont.)

Nominal Quotation Cost Market % of net
value Description currency usD value USD assets

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market
(cont.)

Bonds (cont.)

Hungary
6200000 MOL Hungarian Oil & Gas Plc. - Reg 1.500% EUR 6294 027 5724039 0.71
08/10/2027
Total Hungary 6 294 027 5724039 0.71
Iceland
2200000 Arion Banki HF 4.875% 21/12/2024 EUR 2202 046 2327994 0.29
Total Iceland 2202 046 2327994 0.29
Ireland
1000000 Bank of Ireland Group Plc. FRN 10/05/2027 EUR 987 392 948 763 0.12
1450000 Bank of Ireland Group Plc. FRN 16/07/2028 EUR 1571080 1544 595 0.19
425000 Bank of Ireland Group Plc. FRN 04/07/2031 EUR 463 940 449 474 0.06
2 500 000 CCEP Finance Ireland DAC 0.500% 06/09/2029 EUR 2290239 2163095 0.27
1500000 CCEP Finance Ireland DAC 1.500% 06/05/2041 EUR 1136187 1043 405 0.13
1000000 CRHSMW Finance DAC 4.000% 11/07/2027 EUR 1109 805 1055434 0.13
1425000 CRHSMW Finance DAC 4.000% 11/07/2031 EUR 1556 596 1469 673 0.18
1300000 CRHSMW Finance DAC 4.250% 11/07/2035 EUR 1421409 1324499 0.17
2 000000 Eaton Capital UnLtd Co. 0.128% 08/03/2026 EUR 2016934 1926218 0.24
2000000 GE Capital UK Funding Unlimited Co. 5.875% GBP 2523918 2398 404 0.30
18/01/2033
2000000 Kerry Group Financial Services Unltd Co. 0.875% EUR 1791195 1643921 0.21
01/12/2031
750 000 Roadster Finance DAC - Reg 1.625% 09/12/2024 EUR 889 335 746 330 0.09
525000 Zurich Finance Ireland Designated Activity Co. FRN GBP 629 559 565 263 0.07
23/11/2052
Total Ireland 18 387 589 17 279 074 2.16
Italy
2500 000 Autostrade per I'ltalia SpA 1.625% 25/01/2028 EUR 2 440 502 2329419 0.29
900 000 Autostrade per I'ltalia SpA 1.875% 26/09/2029 EUR 736 595 803 291 0.10
900 000 Autostrade per I'ltalia SpA 2.000% 15/01/2030 EUR 729 814 795 119 0.10
2625000 Credito Emiliano SpA FRN 26/03/2030 EUR 2797 983 2 747 469 0.34
1000000 Enel SpA - Reg FRN 24/11/2081 EUR 1030377 979 133 0.12
150 000 Enel SpA - Reg 5.750% 22/06/2037 GBP 263234 174 558 0.02
1000000 ERG SpA 0.875% 15/09/2031 EUR 844 615 794518 0.10
1500000 Intesa Sanpaolo SpA 4.750% 06/09/2027 EUR 1498 275 1584110 0.20
1625000 Mediobanca Banca di Credito Finanziario SpA FRN EUR 1739448 1717 155 0.21
13/09/2027
1000000 Mediobanca Banca di Credito Finanziario SpA - Reg EUR 969 062 939 683 0.12
1.000% 08/09/2027
1900000 Snam SpA - Reg 0.750% 20/06/2029 EUR 2160244 1653890 0.21
2350000 Terna Rete Elettrica 3.875% 24/07/2033 EUR 2554724 2 393 666 0.30
3000000 UniCredit SpA 0.850% 19/01/2031 EUR 2 591 820 2392 409 0.30
2275000 UniCredit SpA FRN 16/02/2029 EUR 2 444 890 2322 402 0.29
1000000 UniCredit SpA FRN 15/11/2027 EUR 1006 224 1080 454 0.14
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Lumyna — European Debt - Credit UCITS Fund

Schedule of investments as at September 30, 2023 (cont.)

Nominal Quotation Cost Market % of net
value Description currency usD value USD assets

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market
(cont.)

Bonds (cont.)

Italy (cont.)
770000 UniCredit SpA - Reg FRN 20/01/2026 EUR 856 987 776 517 0.10
3500000 Unione di Banche Italiane SpA 1.625% 21/04/2025 EUR 3702 746 3551805 0.44
Total Italy 28 367 540 27 035 598 3.38
Japan
2 000 000 Asahi Group Holdings Ltd. 0.541% 23/10/2028 EUR 1888 186 1779 860 0.22
1000000 Mitsubishi UFJ Financial Group, Inc. FRN 19/09/2025 EUR 1090 362 1047 180 0.13
2 000 000 Mitsubishi UFJ Financial Group, Inc. FRN 07/06/2031 EUR 2224212 2 106 506 0.26
3000000 Mizuho Financial Group, Inc. 4.416% 20/05/2033 EUR 3228547 3085 892 0.39
1800000 Mizuho Financial Group, Inc. 5.628% 13/06/2028 GBP 2137 229 2 158 806 0.27
1700000 Nissan Motor Co. Ltd. - Reg 2.652% 17/03/2026 EUR 1677 476 1714 831 0.21
2 000 000 Nissan Motor Co. Ltd. - Reg 3.201% 17/09/2028 EUR 2014513 1912 306 0.24
Total Japan 14 260 525 13 805 381 1.72
Jersey
1000000 Glencore Finance Europe Ltd. 1.500% 15/10/2026 EUR 1027972 978 831 0.12
1000000 Glencore Finance Europe Ltd. 1.750% 17/03/2025 EUR 1066 415 1021 302 0.13
1000000 Heathrow Funding Ltd. 5.875% 13/05/2041 GBP 1231228 1145999 0.14
375000 Heathrow Funding Ltd. - Reg 1.500% 12/10/2025 EUR 440716 375 687 0.05
250000 Heathrow Funding Ltd. - Reg 2.750% 09/08/2049 GBP 313788 167 078 0.02
550 000 Heathrow Funding Ltd. - Reg 6.750% 03/12/2026 GBP 862 820 685 484 0.09
Total Jersey 4942 939 4374 381 0.55
Luxembourg
775000 Blackstone Property Partners Europe Holdings Sarl - GBP 1056 195 731403 0.09
Reg 2.625% 20/10/2028
500 000 CPI Property Group S.A. 1.750% 14/01/2030 EUR 342943 330697 0.04
5000 000 Euro Stability Mechanism 0.000% 15/12/2026 EUR 4989721 4763 655 0.60
1000000 Euroclear Investments S.A. - Reg FRN 16/06/2051 EUR 1218551 801 739 0.10
6500 000 European Financial Stability Facility 0.400% EUR 6673 663 6421 891 0.80
26/01/2026
1000000 European Financial Stability Facility 1.700% EUR 832 467 763 948 0.10
13/02/2043
500 000 European Financial Stability Facility 2.000% EUR 435903 357 365 0.04
28/02/2056
10 000 000 European Financial Stability Facility 2.375% EUR 10589 057 10151931 1.27
11/04/2028
4000000 European Financial Stability Facility 3.375% EUR 4 050 566 4 055 826 0.51
30/08/2038
2 000000 European Financial Stability Facility - Reg 0.000% EUR 2317 857 1658 896 0.21
20/01/2031
3000000 Holcim Finance 1.500% 06/04/2025 EUR 3029 869 3050983 0.38
2 000 000 Holcim Finance Luxembourg S.A. 2.250% 26/05/2028 EUR 2076391 1954208 0.24
3000 000 Novartis Finance S.A. 0.000% 23/09/2028 EUR 2 828 651 2671207 0.33
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Lumyna — European Debt - Credit UCITS Fund

Schedule of investments as at September 30, 2023 (cont.)

Nominal Quotation Cost Market % of net
value Description currency usD value USD assets

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market
(cont.)

Bonds (cont.)

Luxembourg (cont.)

1000000 Prologis International Funding Il S.A. - Reg 2.750% GBP 1346 536 965 679 0.12
22/02/2032
1000000 SESS.A.3.500% 14/01/2029 EUR 1068 177 984 800 0.12
Total Luxembourg 42 856 547 39 664 228 4.95
Netherlands
3000000 ABB Finance BV 3.250% 16/01/2027 EUR 3266 093 3118017 0.39
3000000 ABB Finance BV 3.375% 16/01/2031 EUR 3226215 3052 446 0.38
1000000 ABN AMRO Bank NV 0.600% 15/01/2027 EUR 984 038 937 551 0.12
1000000 ABN AMRO Bank NV 1.250% 28/05/2025 EUR 1048518 1008 629 0.13
3100000 ABN AMRO BANK NV 4.375% 20/10/2028 EUR 3423024 3258133 0.41
1000000 AGCO International Holdings BV 0.800% 06/10/2028 EUR 898 780 875 341 0.11
4000000 Airbus SE 1.625% 09/06/2030 EUR 3895726 3654 255 0.46
125000 Alcon Finance BV 2.375% 31/05/2028 EUR 133532 122 516 0.02
975000 American Medical Systems Europe BV 0.750% EUR 1078 496 982 732 0.12
08/03/2025
3000000 ASML Holdings NV 2.250% 17/05/2032 EUR 3055 754 2 858 015 0.36
3000000 Compass Group Finance Netherlands BV 1.500% EUR 3008 086 2 850399 0.36
05/09/2028
1000000 Cooperatieve Rabobank UA 1.125% 07/05/2031 EUR 902 720 850 049 0.11
2000000 Cooperatieve Rabobank UA 4.000% 10/01/2030 EUR 2180612 2 066 532 0.26
2000000 Cooperatieve Rabobank UA FRN 27/01/2028 EUR 2222762 2130878 0.27
1000000 CTP NV 0.750% 18/02/2027 EUR 922984 878932 0.11
1506 000 CTP NV -Reg0.625% 27/09/2026 EUR 1529900 1354732 0.17
1000000 E.ON International Finance BV 6.250% 03/06/2030 GBP 1308 149 1245214 0.16
350000 E.ON International Finance BV - Reg 6.125% GBP 626 177 419 597 0.05
06/07/2039
300000 E.ON International Finance BV - Reg 6.750% GBP 558 206 380315 0.05
27/01/2039
3900000 easylet FinCo BV - Reg 1.875% 03/03/2028 EUR 3714 869 3618 352 0.45
3200000 Enel Finance International NV 0.875% 17/01/2031 EUR 2 850429 2 643 345 0.33
1625000 Enel Finance International NV 4.000% 20/02/2031 EUR 1723862 1672124 0.21
2 000000 Enel Finance International NV - Reg 0.375% EUR 1957 148 1855623 0.23
17/06/2027
7025000 IMCD NV 4.875% 18/09/2028 EUR 7 445 193 7 361 408 0.92
1300000 IMCD NV -Reg2.125% 31/03/2027 EUR 1424 641 1255334 0.16
1200000 ING Groep NV FRN 29/11/2025 EUR 1257 438 1209702 0.15
1000000 ING Groep NV 3.000% 18/02/2026 GBP 1189680 1141185 0.14
1100000 ING Groep NV FRN 14/11/2027 EUR 1099 053 1176493 0.15
2000000 ING Groep NV FRN 14/11/2033 EUR 2313450 2179479 0.27
2 000 000 ING GROEP NV FRN 09/06/2032 EUR 1896 801 1798016 0.22
2000000 ING GROEP NV FRN 23/05/2034 EUR 2210149 2087 059 0.26
1400000 ING Groep NV - Reg FRN 07/12/2028 GBP 1928912 1404 878 0.18
1900000 JT International Financial Services BV 1.000% EUR 1715736 1639317 0.20
26/11/2029
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Lumyna — European Debt - Credit UCITS Fund

Schedule of investments as at September 30, 2023 (cont.)

Nominal Quotation Cost Market % of net
value Description currency usD value USD assets

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market
(cont.)

Bonds (cont.)

Netherlands (cont.)

2000000 JT International Financial Services BV 1.125% EUR 2109 744 1990598 0.25
28/09/2025
2 000 000 JT International Financial Services BV FRN 07/04/2081 EUR 1976 887 1944 195 0.24
300 000 Koninklijke KPN NV 3.875% 03/07/2031 EUR 325627 307 201 0.04
1000000 LeasePlan Corp. NV 0.250% 07/09/2026 EUR 981943 937 362 0.12
900 000 Naturgy Finance BV 0.875% 15/05/2025 EUR 881278 903 716 0.11
2000000 Naturgy Finance BV 1.500% 29/01/2028 EUR 2020499 1918 447 0.24
3000 000 Paccar Financial Europe 3.375% 15/05/2026 EUR 3258 146 3123766 0.39
1300000 Prosus NV 1.985% 13/07/2033 EUR 1020278 919 127 0.11
800 000 Prosus NV 2.778% 19/01/2034 EUR 664 272 598 201 0.07
1580000 Prosus NV -Reg 1.539% 03/08/2028 EUR 1368 500 1359354 0.17
4500000 RELX Finance BV - Reg 1.375% 12/05/2026 EUR 5187 198 4 456 692 0.56
2100 000 RELX Finance BV - Reg 3.750% 12/06/2031 EUR 2286 180 2168 129 0.27
1000000 REWE International Finance BV 4.875% 13/09/2030 EUR 1068 705 1060376 0.13
1000000 Sagax Euro MTN 1.625% 24/02/2026 EUR 1014 820 975 454 0.12
500 000 Sartorius Finance BV 4.875% 14/09/2035 EUR 532 167 521988 0.06
3000000 Shell International Finance BV 1.625% 20/01/2027 EUR 3213621 2953570 0.37
100 000 Shell International Finance BV - Reg 1.750% GBP 130 283 53120 0.01
10/09/2052
503 000 STG Global Finance BV - Reg 1.375% 24/09/2025 EUR 592 128 487 252 0.06
2075000 Toyota Motor Finance Netherlands BV 4.000% EUR 2192 505 2199 521 0.27
02/04/2027
1500000 Unilever Finance Netherlands BV 2.250% 16/05/2034 EUR 1338229 1361643 0.17
1000000 Unilever Finance Netherlands BV 3.500% 23/02/2035 EUR 1089 652 1012 186 0.13
1550000 Universal Music Group NV 3.000% 30/06/2027 EUR 1626111 1587 758 0.20
2 000 000 Universal Music Group NV 3.750% 30/06/2032 EUR 2 164 026 2 016 207 0.25
2 000 000 Universal Music Group NV 4.000% 13/06/2031 EUR 2 195 056 2061170 0.26
736 000 Viterra Finance BV - Reg 1.000% 24/09/2028 EUR 860011 658 000 0.08
3000000 Volkswagen Financial Services NV 3.750% 25/11/2024 EUR 3291173 3157796 0.39
700 000 Volkswagen Financial Services NV - Reg 2.125% GBP 888 346 829334 0.10
27/06/2024
775000 Wolters Kluwer NV - Reg 0.750% 03/07/2030 EUR 888 944 666 739 0.08
Total Netherlands 112 163 462 105 315 500 13.16
New Zealand
3000000 ANZ New Zealand Int'l Ltd 0.375% 17/09/2029 EUR 2701237 2583 200 0.32
Total New Zealand 2701237 2583 200 0.32
Poland
850000 ORLEN S.A. 4.750% 13/07/2030 EUR 908 994 881779 0.11
Total Poland 908 994 881779 0.11
Portugal
1600000 Banco Comercial Portugues S.A. FRN 02/10/2026 EUR 1689438 1693 831 0.21
Total Portugal 1689 438 1693 831 0.21
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Lumyna — European Debt - Credit UCITS Fund

Schedule of investments as at September 30, 2023 (cont.)

Nominal Quotation Cost Market % of net
value Description currency usD value USD assets

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market
(cont.)

Bonds (cont.)

Singapore
1000000 Temasek Financial I Ltd. 3.250% 15/02/2027 EUR 1088 830 1041344 0.13
Total Singapore 1088 830 1041344 0.13
Spain
1400000 Acciona Energia Financiacion Filiales SA 3.750% EUR 1524319 1420559 0.18
25/04/2030
3000000 Amadeus IT Group S.A. 2.875% 20/05/2027 EUR 3216145 3060 285 0.38
1500000 Banco Bilbao Vizcaya Argentaria S.A. FRN 24/03/2027 EUR 1493742 1432943 0.18
2 000000 Banco Bilbao Vizcaya Argentaria S.A. 1.750% EUR 2104 394 2011765 0.25
26/11/2025
2600000 Banco Bilbao Vizcaya Argentaria S.A. 3.375% EUR 2746 253 2 665 647 0.33
20/09/2027
2000000 Banco Bilbao Vizcaya Argentaria S.A. FRN 13/01/2031 EUR 2214020 2087432 0.26
2 000000 Banco de Sabadell S.A. 0.875% 22/07/2025 EUR 2064 424 1989 065 0.25
2000000 Banco de Sabadell S.A. FRN 07/06/2029 EUR 2 237 365 2111982 0.27
2 000000 Banco Santander S.A. 0.200% 11/02/2028 EUR 1878 133 1785116 0.22
2 000000 Banco Santander S.A. FRN 04/10/2032 GBP 2084 278 2 005 265 0.25
2 000000 Banco Santander S.A. 3.750% 16/01/2026 EUR 2182683 2 093 403 0.26
2 000000 Banco Santander S.A. 4.250% 12/06/2030 EUR 2180378 2100 780 0.26
1000000 Banco Santander S.A.5.125% 25/01/2030 GBP 1203345 1150214 0.14
3000000 CaixaBank S.A. FRN 10/07/2026 EUR 3096 496 2979615 0.37
1500000 CaixaBank S.A. FRN 06/04/2028 GBP 1720009 1651825 0.21
1000000 CaixaBank S.A. FRN 19/07/2029 EUR 1111308 1054 909 0.13
500 000 CaixaBank S.A. FRN 19/07/2034 EUR 557 795 519 150 0.07
1000000 Iberdrola Finanzas SA 3.625% 13/07/2033 EUR 1086 947 1016915 0.13
Total Spain 34 702 034 33 136 870 4.14
Supranational
1000000 African Development Bank 0.500% 22/03/2027 EUR 970 601 958 463 0.12
700 000 African Development Bank 1.125% 18/06/2025 GBP 813168 797 167 0.10
1000000 Asian Development Bank 0.100% 17/06/2031 EUR 1144041 826 621 0.10
1000000 Council Of Europe Development Bank - Reg 0.750% EUR 1164 064 949 870 0.12
24/01/2028
5000000 European Investment Bank 0.000% 15/05/2041 EUR 3092 955 2 796 466 0.35
2000000 European Investment Bank 0.050% 15/11/2029 EUR 1809 348 1743782 0.22
2000000 European Investment Bank 0.125% 20/06/2029 EUR 1839 847 1774812 0.22
1000000 European Investment Bank 0.875% 15/05/2026 GBP 1142543 1100477 0.14
1000000 European Investment Bank 1.000% 21/09/2026 GBP 1130172 1091870 0.14
3000000 European Investment Bank 1.000% 14/04/2032 EUR 2839792 2621772 0.33
3000000 European Investment Bank 2.875% 12/01/2033 EUR 3251371 3037 826 0.38
5000000 European Investment Bank 3.000% 15/07/2033 EUR 5455411 5102 191 0.64
3000000 European Investment Bank 4.500% 15/10/2025 EUR 3331950 3239489 0.40
4150000 European Investment Bank 5.000% 15/04/2039 GBP 5420099 5092 846 0.64
3000000 European Investment Bank - Reg 0.000% 13/03/2026 EUR 3665504 2929328 0.36
2 000000 European Stability Mechanism 0.000% 14/03/2025 EUR 2092 854 2011011 0.25
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Lumyna — European Debt - Credit UCITS Fund

Schedule of investments as at September 30, 2023 (cont.)

Nominal Quotation Cost Market % of net
value Description currency usD value USD assets

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market
(cont.)

Bonds (cont.)

Supranational (cont.)

2000000 European Stability Mechanism 1.000% 23/09/2025 EUR 2083172 2018 168 0.25
2000000 European Stability Mechanism 1.800% 02/11/2046 EUR 1654421 1491789 0.19
2 000000 European Stability Mechanism 3.000% 15/03/2028 EUR 2185475 2090 726 0.26
1500000 European Stability Mechanism - Reg 0.500% EUR 1775470 1482016 0.18
02/03/2026
2000000 European Union 0.400% 04/02/2037 EUR 1526490 1404 758 0.17
5000000 European Union 0.800% 04/07/2025 EUR 5258 288 5044933 0.63
2 000 000 European Union 1.000% 06/07/2032 EUR 1810961 1732115 0.22
5000000 European Union 1.625% 04/12/2029 EUR 4979 360 4786 101 0.60
1500000 European Union 2.500% 04/10/2052 EUR 1368227 1211301 0.15
1000000 European Union 2.625% 04/02/2048 EUR 971777 867 559 0.11
15000 000 European Union 3.250% 04/07/2034 EUR 16 560 693 15423998 1.93
13000 000 European Union 3.375% 04/10/2038 EUR 14 263 813 13 028 023 1.63
6500000 European Union 3.375% 04/11/2042 EUR 6647 414 6399 814 0.80
2 000000 European Union 3.750% 04/04/2042 EUR 2 698 080 2100010 0.26
144 000 European Union - Reg 0.000% 04/11/2025 EUR 172 207 142 317 0.02
2 000 000 European Union - Reg 0.000% 04/03/2026 EUR 2351299 1958 389 0.24
7 000 000 European Union - Reg 0.000% 02/06/2028 EUR 7 060 265 6373542 0.80
590 000 European Union - Reg 0.000% 04/07/2035 EUR 709 076 413127 0.05
484 000 European Union - Reg 0.300% 04/11/2050 EUR 569 588 219 183 0.03
5000 000 European Union - Reg 0.700% 06/07/2051 EUR 3548 587 2 538 745 0.32
6000 000 Inter-American Development Bank 5.000% 20/07/2030 GBP 7 686 595 7422934 0.93
1000000 International Bank for Reconstruction & Development EUR 1122139 910 675 0.11
0.000% 24/04/2028
2 000000 International Bank for Reconstruction & Development EUR 2507 081 1712397 0.21
0.000% 21/02/2030
1000000 International Bank for Reconstruction & Development GBP 1158 230 1021161 0.13
0.250% 23/09/2027
2 000000 International Development Association 0.375% GBP 2125709 2051744 0.26
22/09/2027
3000000 International Development Association 0.750% GBP 3615604 3461708 0.43
12/12/2024
2 000000 International Development Association 2.500% EUR 1977 962 1852728 0.23
15/01/2038
300 000 International Finance Corp. 1.375% 07/03/2025 GBP 362 070 347 001 0.04
1000000 Nordic Investment Bank - Reg 0.000% 30/04/2027 EUR 1129935 941 244 0.12
Total Supranational 139 043 708 126 522 197 15.81
Sweden
1000000 Alfa Laval Treasury International AB 0.875% EUR 1004 895 981 656 0.12
18/02/2026
925000 Assa Abloy AB 3.875% 13/09/2030 EUR 986 761 972 236 0.12
1100000 Assa Abloy AB 4.125% 13/09/2035 EUR 1169 820 1146 024 0.14
1000000 Energa Finance AB 2.125% 07/03/2027 EUR 1018714 966 634 0.12
1100000 Fastighets AB Balder 1.125% 29/01/2027 EUR 957 869 927 265 0.12
325000 Fastighets AB Balder - Reg 1.250% 28/01/2028 EUR 359 807 257 826 0.03
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Lumyna — European Debt - Credit UCITS Fund

Schedule of investments as at September 30, 2023 (cont.)

Nominal Quotation Cost Market % of net
value Description currency usD value USD assets

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market
(cont.)

Bonds (cont.)

Sweden (cont.)

725000 Nordea Bank AB - Reg FRN 18/08/2031 EUR 880 092 679 092 0.09
2050000 Swedbank AB 4.250% 11/07/2028 EUR 2172587 2 150 357 0.27

2 000000 Swedbank AB FRN 15/11/2032 GBP 2518 950 2418515 0.30

Total Sweden 11 069 495 10 499 605 1.31

Switzerland

3000000 Credit Suisse Group AG 0.625% 18/01/2033 EUR 2 305 230 2160 384 0.27

2 000 000 UBS Group AG FRN 29/01/2026 EUR 2 058 256 1990 806 0.25

2 000000 UBS GROUP AG FRN 05/11/2028 EUR 1839550 1756 466 0.22

Total Switzerland 6203 036 5907 656 0.74

United Kingdom

3000000 31 GROUP Plc. 4.875% 14/06/2029 EUR 3260300 3091635 0.39
250 000 3i Group Plc. - Reg 3.750% 05/06/2040 GBP 307 404 215010 0.03
500 000 Affinity Sutton Capital Markets Plc. 5.981% GBP 645 417 603 805 0.08

17/09/2038
250 000 Annington Funding Plc. - Reg 3.935% 12/07/2047 GBP 349 458 205 245 0.03
350 000 Assura Financing Plc. - Reg 1.500% 15/09/2030 GBP 455 120 318 169 0.04

2 000 000 AstraZeneca Plc. 3.750% 03/03/2032 EUR 2232140 2086 521 0.26
500 000 Aviva Plc. - Reg FRN 14/11/2036 GBP 767 925 606 015 0.08

5500000 Babcock International Group Plc. 1.375% 13/09/2027 EUR 5399176 5161234 0.64

1025000 Barclays Plc. - Reg 3.000% 08/05/2026 GBP 1339943 1152142 0.14

1500000 BAT International Finance Plc. 2.250% 26/06/2028 GBP 1361091 1545988 0.19

1500000 BAT International Finance Plc. 4.000% 04/09/2026 GBP 1575423 1739 386 0.22
257 000 Berkeley Group PLC - Reg 2.500% 11/08/2031 GBP 355 707 211135 0.03

1500000 BP Capital Markets Plc. FRN 31/12/2099 EUR 1444 456 1381049 0.17
350000 BUPA Finance Plc. - Reg 5.000% 08/12/2026 GBP 496 060 408 642 0.05

1500000 Centrica Plc. 4.250% 12/09/2044 GBP 1521622 1379017 0.17
525000 Diageo Finance Plc. 2.750% 08/06/2038 GBP 685 712 459 771 0.06

1500000 GlaxoSmithKline Capital Plc. 5.250% 10/04/2042 GBP 1829052 1731513 0.22
500 000 Hammerson Plc. 7.250% 21/04/2028 GBP 575 821 580 794 0.07

2975000 HSBC Holdings Plc. FRN 15/06/2027 EUR 3184 887 3018 624 0.38
350000 HSBC Holdings Plc. - Reg 2.625% 16/08/2028 GBP 469 985 368 178 0.05

1000000 HSBC Holdings, Plc. FRN 29/05/2030 GBP 1073033 1023101 0.13

2 000000 HSBC Holdings, Plc. FRN 10/03/2032 EUR 2220538 2 085 483 0.26

1375000 HSBC Holdings, Plc. FRN 23/05/2033 EUR 1494 143 1430320 0.18

3000000 HSBC Holdings, Plc. FRN 16/11/2034 GBP 3952629 3787720 0.47

2158 000 Imperial Brands Finance Plc. - Reg 3.375% 26/02/2026 EUR 2 599 902 2233174 0.28

5100000 Informa Plc. 1.250% 22/04/2028 EUR 4 889 879 4 680 805 0.58

1500000 Informa Plc. 3.125% 05/07/2026 GBP 1486724 1699 152 0.21

2000000 Investec Plc. FRN 16/07/2028 GBP 2079619 1992 596 0.25
175000 Legal & General Group Plc. - Reg FRN 14/11/2048 GBP 229 065 196 846 0.02
300 000 Lloyds Bank Plc. - Reg 6.500% 17/09/2040 GBP 686 535 395 264 0.05

1000000 London & Quadrant Housing Trust 2.000% 20/10/2038 GBP 791 352 739 839 0.09
300000 M&G Plc. - Reg FRN 20/07/2055 GBP 465 128 311 295 0.04

The accompanying notes form an integral part of these financial statements.

Unaudited semi-annual report



50 Lumyna Funds

Lumyna — European Debt - Credit UCITS Fund

Schedule of investments as at September 30, 2023 (cont.)

Nominal Quotation Cost Market % of net
value Description currency usD value USD assets

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market
(cont.)

Bonds (cont.)

United Kingdom (cont.)

1000000 National Grid Electricity Distribution East Midlands Plc. EUR 1083 257 1006 604 0.13
3.949% 20/09/2032

2 850000 National Grid Plc. 2.179% 30/06/2026 EUR 3040481 2859499 0.36
2000000 NatWest Group Plc. FRN 28/11/2031 GBP 2153244 2 080 183 0.26
2 000000 Next Group Plc. - Reg 3.625% 18/05/2028 GBP 2296 557 2206 461 0.28
1000000 Notting Hill Genesis 3.750% 20/12/2032 GBP 1096 885 1045661 0.13
675000 OSB Group Plc. FRN 07/09/2028 GBP 855 326 831 853 0.10
800000 Pearson Funding PLC 3.750% 04/06/2030 GBP 884 926 844 333 0.11
3000000 Sage Group Plc. 2.875% 08/02/2034 GBP 2932071 2789137 0.35
5700000 Sage Group Plc. 3.820% 15/02/2028 EUR 6 256 094 5949578 0.74
16 000 Segro Plc. 5.750% 20/06/2035 GBP 26 971 18 943 0.00
903 000 Smiths Group Plc. 2.000% 23/02/2027 EUR 818 092 893 443 0.11
1000000 Standard Chartered Plc. 4.375% 18/01/2038 GBP 1137173 1062 401 0.13
900 000 Tesco Corporate Treasury Services Plc. - Reg 1.875% GBP 1234608 907 614 0.11

02/11/2028
357000 Tesco Corporate Treasury Services Plc. - Reg 2.750% GBP 444 148 358133 0.04

27/04/2030
250000 Thames Water Utilities Finance Plc. - Reg 4.375% GBP 392 420 242 071 0.03

03/07/2034
725000 TP ICAP Finance Plc. 7.875% 17/04/2030 GBP 897918 858 798 0.11
1000000 United Utilities Water Finance Plc. 5.125% 06/10/2038 GBP 1152116 1097 472 0.14
150 000 University of Oxford - Reg 2.544% 08/12/2117 GBP 216 706 86 893 0.01
325000 Virgin Money UK Plc. FRN 23/08/2029 GBP 412 444 402 933 0.05
1000000 Wellcome Trust Finance Plc. 4.625% 25/07/2036 GBP 1233082 1163735 0.14
1000000 Whitbread Group Plc. 3.000% 31/05/2031 GBP 999 462 955 112 0.12
690 000 Whitbread Group Plc. - Reg 3.375% 16/10/2025 GBP 987 629 794914 0.10
Total United Kingdom 80 776 856 75 295 239 9.41

United States

2000000 Altria Group, Inc. 2.200% 15/06/2027 EUR 2 050929 1957 866 0.24
1000000 American Honda Finance Corp. 5.600% 06/09/2030 GBP 1264061 1219424 0.15
2 000 000 American International Group, Inc. 1.875% 21/06/2027 EUR 2051421 1939457 0.24
300000 American Tower Corp. 0.450% 15/01/2027 EUR 356 057 279031 0.03
4000000 Apple, Inc.0.500% 15/11/2031 EUR 3561018 3328515 0.42
1000000 Apple, Inc. 3.600% 31/07/2042 GBP 1047 122 983 687 0.12
350 000 AT&T, Inc. 4.250% 01/06/2043 GBP 511225 319 828 0.04
250000 AT&T, Inc. 7.000% 30/04/2040 GBP 471776 317072 0.04
1900000 Athene Global Funding 1.241% 08/04/2024 EUR 2078 315 1972 443 0.25
1825000 Athene Global Funding - Reg 1.750% 24/11/2027 GBP 2410725 1838813 0.23
700 000 Autoliv, Inc. 4.250% 15/03/2028 EUR 735960 733443 0.09
3000000 Bank of America Corp. 1.375% 26/03/2025 EUR 3180277 3057 687 0.38
800 000 Bank of America Corp. - Reg 7.000% 31/07/2028 GBP 1284732 1029 088 0.13
2500000 Berkshire Hathaway Finance Corp. 1.500% 18/03/2030 EUR 2712763 2 267 287 0.28
3000000 Booking Holdings, Inc. 4.125% 12/05/2033 EUR 3299114 3112871 0.39
4500000 Booking Holdings, Inc. 4.500% 15/11/2031 EUR 5134 283 4820967 0.60

The accompanying notes form an integral part of these financial statements.
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Lumyna — European Debt - Credit UCITS Fund

Schedule of investments as at September 30, 2023 (cont.)

Nominal Quotation Cost Market % of net
value Description currency usD value USD assets

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market
(cont.)

Bonds (cont.)

United States (cont.)

1050000 Chubb INA Holdings, Inc. 0.300% 15/12/2024 EUR 1163429 1060 028 0.13
650 000 Coca-Cola Co. 0.125% 09/03/2029 EUR 778 000 567 009 0.07
1000000 Danaher Corp.2.100% 30/09/2026 EUR 1258471 1006 638 0.13
2 000 000 EliLilly & Co. 0.500% 14/09/2033 EUR 1642 815 1562 630 0.20
1325000 EliLilly & Co. 1.375% 14/09/2061 EUR 1532636 656 040 0.08
2700 000 EliLilly & Co. 2.125% 03/06/2030 EUR 2733374 2591035 0.32
500 000 General Electric Co. 4.875% 18/09/2037 GBP 561733 518 555 0.06
3000000 Goldman Sachs Group, Inc. 1.250% 01/05/2025 EUR 3158 565 3039208 0.38
1500000 Goldman Sachs Group, Inc. - Reg 1.375% 15/05/2024 EUR 1661154 1561289 0.20
1025000 Goldman Sachs Group, Inc. - Reg 3.125% 25/07/2029 GBP 1331662 1081539 0.14
1500000 International Business Machines Corp. 4.875% GBP 1721020 1615922 0.20
06/02/2038
2 000000 JPMorgan Chase & Co. FRN 28/04/2033 GBP 1910 222 1800433 0.23
3000000 JPMorgan Chase & Co. 3.000% 19/02/2026 EUR 3234571 3100115 0.39
1850000 Marsh & McLennan Cos, Inc. 1.349% 21/09/2026 EUR 1808 485 1810180 0.23
5000000 Mastercard, Inc. 1.000% 22/02/2029 EUR 4863612 4584 007 0.57
1800000 Mastercard, Inc. 2.100% 01/12/2027 EUR 1898 982 1798 350 0.22
2000000 MMS USA Holdings, Inc. 0.625% 13/06/2025 EUR 2078983 1992 843 0.25
3000000 Moody's Corp. 0.950% 25/02/2030 EUR 2 807 552 2616521 0.33
600 000 Morgan Stanley FRN 18/11/2033 GBP 713 820 709 071 0.09
2000000 Netflix, Inc. 3.625% 15/05/2027 EUR 2185575 2071677 0.26
2500000 Netflix, Inc. 3.625% 15/06/2030 EUR 2611723 2510058 0.31
2525000 New York Life Global Funding 3.625% 09/01/2030 EUR 2 667 636 2602404 0.33
2 000 000 Procter & Gamble Co 4.875% 11/05/2027 EUR 2312 236 2199 375 0.27
3000000 Procter & Gamble Co. 3.250% 02/08/2031 EUR 3299949 3086 953 0.39
500 000 Prologis Euro Finance LLC 4.250% 31/01/2043 EUR 508 404 458 455 0.06
3000000 Toyota Motor Credit Corp. 0.125% 05/11/2027 EUR 2870271 2723 666 0.34
1000000 Toyota Motor Credit Corp. 3.850% 24/07/2030 EUR 1106 386 1042 663 0.13
3425000 Unilever Capital Corp. 3.400% 06/06/2033 EUR 3650675 3452995 0.43
1500000 Westlake Corp. 1.625% 17/07/2029 EUR 1412 715 1322292 0.17
1800000 Worley US Finance Sub Ltd. 0.875% 09/06/2026 EUR 1741819 1717 622 0.21
Total United States 93 376 253 86 037 052 10.75
Total Bonds 764013 106 712 844 381 89.05

Supranationals, Governments and Local Public Authorities, Debt Instruments

Bulgaria
2 000000 Bulgaria Government International Bond 3.125% EUR 1930653 1775947 0.22
26/03/2035
1000000 Bulgaria Government International Bond - Reg 2.625% EUR 1256276 1017 385 0.13
26/03/2027
Total Bulgaria 3186 929 2793332 0.35
Canada
1000000 CPPIB Capital, Inc. 4.375% 02/03/2026 GBP 1241323 1197 310 0.15
1000000 Ontario Teachers' Finance Trust 0.900% 20/05/2041 EUR 705 214 646 007 0.08

The accompanying notes form an integral part of these financial statements.
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Lumyna — European Debt - Credit UCITS Fund

Schedule of investments as at September 30, 2023 (cont.)

Nominal Quotation Cost Market % of net
value Description currency usD value USD assets

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market
(cont.)

Supranationals, Governments and Local Public Authorities, Debt Instruments (cont.)

Canada (cont.)

1000000 Province of Ontario Canada - Reg 0.625% 17/04/2025 EUR 1174925 1007 809 0.13
1000000 Province of Quebec Canada - Reg 0.875% 04/05/2027 EUR 1196 549 963 103 0.12
Total Canada 4318011 3814 229 0.48
Chile
1000000 Chile Government International Bond 0.100% EUR 963 671 924 077 0.12
26/01/2027
700000 Chile Government International Bond 0.555% EUR 806 037 610 346 0.08
21/01/2029
3000000 Chile Government International Bond 1.625% EUR 3205451 3056734 0.38
30/01/2025
2 000 000 Republic Of Chile 1.250% 29/01/2040 EUR 1452565 1323438 0.16
Total Chile 6427 724 5914 595 0.74
China
3000000 China Government International Bond 0.000% EUR 3063 462 2917 900 0.36
25/11/2025
3000000 China Government International Bond 0.500% EUR 2478 142 2477 475 0.31
12/11/2031
Total China 5541 604 5395 375 0.67
Denmark
2000000 Kommunekredit 0.000% 17/11/2029 EUR 1814 426 1726914 0.21
Total Denmark 1814 426 1726914 0.21
Hungary
1000000 Hungary Government International Bond 1.125% EUR 1008 097 966 109 0.12
28/04/2026
2 000000 Hungary Government International Bond 1.500% EUR 1167 497 1031113 0.13
17/11/2050
500 000 Hungary Government International Bond - Reg 0.125% EUR 569 511 417 105 0.05
21/09/2028
Total Hungary 2745105 2414 327 0.30
Israel
500 000 Israel Government International Bond 2.500% EUR 418 724 394 014 0.05
16/01/2049
Total Israel 418 724 394 014 0.05
Luxembourg
4000000 European Financial Stability Facility - Reg 0.000% EUR 4879183 3949 561 0.49
15/10/2025
2 600 000 European Financial Stability Facility - Reg 0.750% EUR 3104281 2516124 0.32
03/05/2027

The accompanying notes form an integral part of these financial statements.
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Lumyna — European Debt - Credit UCITS Fund
Schedule of investments as at September 30, 2023 (cont.)
Nominal Quotation Cost Market % of net
value Description currency usD value USD assets
Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market
(cont.)
Supranationals, Governments and Local Public Authorities, Debt Instruments (cont.)
Luxembourg (cont.)
700000 European Financial Stability Facility - Reg 1.375% EUR 821131 472 503 0.06
31/05/2047
1900000 European Financial Stability Facility - Reg 3.000% EUR 2 696 509 1916274 0.24
04/09/2034
Total Luxembourg 11501 104 8 854 462 1.11
Mexico
500 000 Mexico Government International Bond 2.125% EUR 519 630 270193 0.03
25/10/2051
1500000 Mexico Government International Bond 2.250% EUR 1161567 1115499 0.14
12/08/2036
3000000 Mexico Government International Bond 3.625% EUR 3222242 3024743 0.38
09/04/2029
Total Mexico 4903 439 4410435 0.55
Norway
1000000 Kommunalbanken A/S 4.000% 13/02/2026 GBP 1230521 1187087 0.15
Total Norway 1230521 1187 087 0.15
Peru
3000000 Peruvian Government International Bond 1.250% EUR 2 506 483 2 304 306 0.29
11/03/2033
Total Peru 2506 483 2304 306 0.29
Poland
1500000 Republic of Poland Government International Bond EUR 1513762 1429 808 0.18
2.750% 25/05/2032
500 000 Republic of Poland Government International Bond EUR 530399 489 143 0.06
4.250% 14/02/2043
600 000 Republic of Poland Government International Bond - EUR 712 068 570702 0.07
Reg 0.875% 10/05/2027
Total Poland 2756 229 2489 653 0.31
Romania
3000000 Romania 3.624% 26/05/2030 EUR 2962 350 2728716 0.34
500 000 Romanian Government International Bond 3.375% EUR 364 736 371439 0.05
08/02/2038
3000000 Romanian Government International Bond - Reg EUR 3137983 2 893 207 0.36
2.000% 08/12/2026
1200000 Romanian Government International 