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(SEOEFFF* 2L, HR. 2. REAHFELCA R (L LHNE) OBERL)

TAERE S TARE  HiHE TARE  HiEHE
(Bfr: F) (B F) (Bfr - F) (B F) (BT F) (B F)
Champion Path Holdings Ltd. T4 R UEBRR $ 16,678
4.850% due 01/27/2028 § 800 § 648 (ER{3/R{E$28, 416)
NWD Finance BVI Ltd. (a)
YPESA. 4.125% due 03/10/2028 500 YU 7 0. 1%
6.950% due 07/21/2027 § 20008 1644 g250% due 03/07/2024 400 295
i Alfa Desarrollo SpA
Studio City Co. Ltd.
Argentina Government International Bond 7.000% due 02152027 2,600 43 4950% due 08/27/2051 § 18 e
0.500% due 07/09/2030 66 18 HEN— D ERAR 4322 F &kt 146
1.500% due 07/09/2035 144 Y (ERIB T4, 365) — (BBREIES199)
Provincia de Neuquen Argentina
6.625% due 04/27/2030 2,685 VA > 53. 0% AE. 7h
1,967
TLELF AR 3611 Canacol Energy Ltd. Sraoniorg Ginhal lnvesent L :
(ER13 FR{S4, 079) 5.750% due 11/24/2028 1,600 1370 7-250% due 012212027 1,000 8
E— First Quantum Minerals Ltd. New Metro Global Ltd.
FEILNA D v 0. 6% 6.875% due 10/15/2027 1600 1563 4.800% due 12/15/2024 1,200 821
7.500% due 04/01/2025 1,158 1,156 Yango Justice International Ltd.
SOCAR Turkey Enerji AS via Steas Funding 1 DAC Frontera Energy Corp. 7.500% due 04/15/2024 (b) 700 15
1.230% due 03/17/2026 200 1% 7.875% due 06/21/2028 400 292 hEAEH 1,001
Southern Gas Corridor CJSC hFrFEE 4,381 (ER{§R{TS$2, 904)
6.875% due 03/24/2026 700 712 pa I
B
FENINA Dv VAR 908 a0YE74 0%
(HRAFR{TE$913)
Ecopetrol S.A.
NS 2 —50.9% Arabian Centres Sukuk Ltd. 6.638% due 08/17/2024 1000 985
5.375% due 11/26/2024 1,080 1,016
Geopark Ltd. Bioceanico Sovereign Certificate Ltd. Banco Davivienda S.A.
5.600% due 01/17/2027 1,600 1,300 0.000% due 06/05/2034 1514 1,059 6.650% due 04/22/2031 falid) 900 663
NI a—4EE 1300 Gaci First Investment Co. Ecopetrol S.A.
(G RIT$1, 566) 4.750% due 02/14/2030 200 197 4.625% due 11/02/2031 600 1464
- — 4.875% due 02/14/2035 300 288 5.875% due 05/28/2045 3,150 2,161
Ekd Health & Happiness H&H International Holdings Ltd. o5 oo A EN At 7;;7::
13.500% due 06/26/2026 1,300 1,231 4
CSN Inova Ventures IS Holding Ltd
0l O P i $& 5.625% due 11/29‘/2025 800 700 Colombia Government International Bond
CSN Resources S.A. N 3.875% due 02/15/2061 400 225
4.825% due 06/10/2031 1,400 1,070 - SR A
f due 060 ’ ’ 8.500% due 06/30/2049 1,500 0 AAVETER 5776
Globo Comunicacao e Participacoes S.A. 9.375% due 06/30/2024 1,100 73 (BB RAEE$7, 456)
4.875% due 01/22/2030 200 159 R
Odebrecht Oil & Gas Finance Ltd. 4875% due OB062025 1,100 o ERASESNI]
0.000% due 07/31/2023 [a) 5,104 13 5.375% due 12/04/2029 500 15
0iSA. 5.750% due 07/21/2028 900 797 MHP SE
10.000% due 07/27/2025 (b) 650 47 MGM China Holdings Ltd. 7.150% due 05/10/2024 (' SOUSSSSI 1121
14.000% due 09/07/2024 (c) 81 81 5250% due 06/18/2025 2000 1,920 *70R&EH 1,112
Rede D'or Finance Sarl Odebrecht Holdco Finance Ltd. (R RAS1, 600)
4.500% due 01/22/2030 588 502
d 0.000% due 09/10/2058 12,219 79 R = = 7 2£A0E0. 3%
XP, Inc. OEC Finance Ltd. (c)
3.250% due 07/01/2026 300 %66 4375% due 10/25/2029 475 2 - ) "
2502 5.950% due 12127/2033 2405 19 Dominican Republic International Bond
7.125% due 12/26/2046 3,083 o [0 G it AT an____ dp
! S —Hit aE
Vale S.A. Powerlong Real Estate Holdings Ltd. (;;,E Eﬁﬂﬁzg%‘ cL S
1641% due 03/30/2172(a  BRL 7,700 504 5.950% due 04/30/2025 1,500 155 huollcd
IS SLEE 3,106 Sands China Ltd. J7T<750.9%
(ER{3[R{ES4, 645) 5.626% due 08/08/2025 3,000 2,929
5.900% due 08/08/2028 1,300 1,240 ——
ina Holdi
RN HES 0 Sunac China Holdings Ltd. 5,125% due 02/03/2032 1,700 1,366
o .
T — 7.000% due 07/09/2025 (b) 1,400 212 P75 att b0
en vna merican Bottling Lorp. wv"“ Macau Ltd. (H11§J§1ﬁ$1, 655) I
S:250%due 04/27/2025 A 80T 5.500% due 01/15/2026 3,000 2,790




TARE  HEEE

(G F)  (Bifr: F)
F#1.3%
Fortune Star BVI Ltd.
5.000% due 05/18/2026 $ 1,200 § 901
Huarong Finance 2019 Co. Ltd.
3.375% due 02/24/2030 200 162
Lenovo Group Ltd.
3.421% due 11/02/2030 300 263
Yanlord Land HK Co. Ltd.
5.126% due 05/20/2026 700 576
EHEAR 1882

(ER{R{HES$1, 893)
N F 1) —0.3%

OTP Bank Nyrt
8.750% due 05/15/2033 200 201

MFB Magyar Fejlesztesi Bank Zrt

6.500% due 06/29/2028 200 198
NAY—&F 399
(B RIE$397)

JSW Steel Ltd.

5.050% due 04/05/2032 1,500 1,214
Muthoot Finance Ltd.

4.400% due 09/02/2023 400 397
Shriram Finance Ltd.

4.150% due 07/18/2025 234 222
4> K& 1,833
(B {3 RS2, 145)

AV FRI T4 2%

Bank Negara Indonesia Persero Thk PT

3.750% due 03/30/2026 (d) 2,400 2,223
Cikarang Listrindo Thk PT

4.950% due 09/14/2026 1,300 1,241
LLPL Capital Pte Ltd.

6.875% due 02/04/2039 579 520
Medco Oak Tree Pte Ltd.

7.375% due 05/14/2026 2,200 2,166
12 FRoT7EE 6,150
(ER#3 R $6, 605)

74T R0.2%

Alfa Bank A0 Via Alfa Bond Issuance PLC

5.950% due 04/15/2030 (b)ld) 3,300 198
Sovcombank Via SovCom Capital DAC (b)

3.400% due 01/26/2025 1,500 M
8.000% due 04/07/2030 (d) 700 42
TANT Y AR 281

(ER{3RAHS5, 553)

TARE TS
(G F) (B F)
AR5 T)L4.0%

Bank Leumi Le-Israel BM

7.129% due 07/18/2033 (d) $ 1,100 § 1,090
Delek Overriding Royalty Leviathan Ltd.

7.494% due 12/30/2023 800 796
Energean Israel Finance Ltd.

4.875% due 03/30/2026 1,900 1,768
Leviathan Bond Ltd.

6.500% due 06/30/2027 2,200 2,112
425 TLER 5,766

(ER#5 /R 1T$6, 105)
Fr oRLEED v —O—KO. Th

Corsair International Ltd.

7.772% due 01/28/2027 EUR 600 851
8.122% due 01/28/2029 300 325
FRURNEBS v —T— B

ait 976

(ER{3R{ES$1, 007)
DY ITRE 1. 0%

KazMunayGas National Co. JSC

5.750% due 04/19/2047 $ 200 163
6.376% due 10/24/2048 200 172
Tengi il Finance Co. ional Ltd.
2.626% due 08/15/2025 1,200 1,004
HhYFIRE R 1429
(ER4G RS 1, 398)
Lt T N5 8%
#

Constellation 0il Services
Holding S.A. (g) 1,092,161 18
FORESEA Holding S.A. (g) 14,256 213

391

TAEE
(B - F)

Altice Financing S.A.
3.000% due 01/15/2028 EUR 1,000 847
Andrade Gutierrez International S.A.
9.000% due 12/28/2029 (c) $ 951 347
Constellation 0il Services Holding S.A.
3.000% due 12/31/2026 (c) 936 554
FORESEA Holding S.A.
7.500% due 06/15/2030 147 128
Greensaif Pipelines Bidco Sarl
6.129% due 02/23/2038 400 408
6.510% due 02/23/2042 200 208
Guara Norte Sarl
5.198% due 06/15/2034 1,692 1,396
Millicom International Cellular S.A.
4.500% due 04/27/2031 700 539

FEENAA o HhLEHEIYT—T7 K

AL S
(Bfy: F) (Bf: F)

Nexa Resources S.A.

6.500% due 01/18/2028 $ 1,800 % 1,725

Petrorio Luxembourg Trading Sarl

6.126% due 06/09/2026 1,000 962

Sherbank of Russia Via SB Capital S.A.

5.260% due 05/23/2049 (blld) 2,900 174

TMS Issuer Sarl

5.780% due 08/23/2032 200 206

Unigel Luxembourg S.A.

8.750% due 10/01/2026 1,600 526
8,021

Lo ITNY &R 8.412

(ER{§R1ES$13, 188)

E—1) v R4.3h

CA Magnum Holdings

5.375% due 10/31/2026 500 449
Greenko Dutch BV

3.850% due 03/29/2026 1,786 1,608
Greenko Power II Ltd.

4.300% due 12/13/2028 278 242
HTA Group Ltd.

7.000% due 12/18/2025 1,750 1,660
India Green Energy Holdings

5.376% due 04/29/2024 1,400 1,369
MTN Mauritius Investment Ltd.

4.755% due 11/11/2024 973 950
E—U v RER 6.278

(RBIRS6, 502)

Banco Mercantil del Norte S.A.

8.375% due 10/14/2030 (al(d) 600 561

BBVA Bancomer S.A.

5.126% due 01/18/2033 (d) 2,450 2,128

Cemex SAB de C.V.

3.8758% due 07/11/2031 500 a1

Cibanco S.A. Ibm

4.962% due 07/18/2029 500 470

Metalsa Sapi de C.V.

3.750% due 05/04/2031 700 562

Petroleos Mexicanos

5.950% due 01/28/2031 160 110

6.750% due 09/21/2047 400 252

Sitios Latinoamerica SAB de C.V.

5.376% due 04/04/2032 800 725

Total Play Telecomunicaciones S.A. de C.V.

7.500% due 11/12/2025 500 355
5,574

Mexico Government International Bond
6.350% due 02/09/2035 300 316

Ax i 5,890
(ER{SIRATES6, 831)




nASE TS
(G F) (T

OCP S.A.

5.126% due 06/23/2051 $ 700 $ 512
6.876% due 04/25/2044 2,300 2,118
EQyaREt 2,630

(ER{IRAMS3, 472)

ATP Tower Holdings LLC

4.050% due 04/27/2026 1,200 1,083
Digicel International Finance Ltd.

8.750% due 05/25/2024 1,030 945
GEMS MENASA Cayman Ltd.

7.125% due 07/31/2026 600 582
SEEAF 2,560

(ER{3RAES2, 691)
A5 2 54.0%

IHS Netherlands Holdco BV

8.000% due 09/18/2027 2,126 1,943
Metinvest BV

8.500% due 04/23/2026 1,500 1,085
Prosus NV

4.987% due 01/19/2052 800 578
Teva Pharmaceutical Finance Netherlands 1l BV

3.750% due 05/09/2027 EUR 2,200 2,178
7.375% due 09/15/2029 100 1
TS5 5,843

(ERGRES6, 936)
FASz )T Th

Access Bank PLC

6.126% due 09/21/2026 $ 1400 1,188
SEPLAT Energy PLC

7.750% due 04/01/2026 900 759
United Bank for Africa PLC

6.750% due 11/19/2026 600 514
FA4 T T AR 2,461

(ERfR1mES2, 922)

Oman Government International Bond

6.250% due 01/26/2031 400 407
FI—raEt 407
(B {3 R{TE$400)

/35<0. 6%

Telecomunicaciones Digitales S.A.

4.500% due 01/30/2030 1,100 937
INFIEE 937
(ER{5 /R {HE$909)

TAEE Bl
(HfL: F) (BfL: F)

Compania de Minas Buenaventura SAA

5.500% due 07/23/2026 $ 800 § 695

InRetail Consumer

3.250% due 03/22/2028 1,200 1,032

Peru LNG Srl

5.375% due 03/22/2030 400 322
2,049

Peru Government International Bond
7.300% due 08/12/2033 PEN 700 200

<) —&E 219
(ERfGIRfi$2, 419)

T4 YEU 1%

Petron Corp.

5.950% due 04/19/2026 (a) $ 700 651
SMC Global Power Holdings Corp. (a)

5.450% due 12/09/2026 (i) 600 437
6.500% due 04/26/2024 600 537
T4 ) EVRE 1,625

(EiZRIES1, 374)

Romania Government International Bond

4.625% due 04/03/2049 EUR 500 422
L= =T & 422
(ER{5 R 1TE$382)

L7 S5 ET0.5%

Saudi Government International Bond

4.875% due 07/18/2033 $ 400 400
5.000% due 01/18/2053 300 218
YT SET AR 678
(EGRE$674)

> #R—)L0. 6%

GLP Pte Ltd.
3.876% due 06/04/2025 200 138
4.500% due 05/17/2026 (a) 200 75
Indika Energy Capital IV Pte Ltd.
8.250% due 10/22/2025 (i) 700 697
SUAR—LER 910
(ER{8 R 1TE$888)
@7 7' 50.6%
Petra Diamonds Ltd. 137,319 17
TAEE

(B - F)
AngloGold Ashanti Holdings PLC
3.376% due 11/01/2028 GBP 900 789

FEENAA o HhLEHEIYT—T7 K

A% TGS

I

(Bfy: F) (Bfr: F)
M7 7 hAEt $ 906
(ER{5 R 1TE$934)
§RE0. 7%
SK Hynix, Inc.
6.375% due 01/17/2028 GBP 400 402
SK On Co. Ltd.
5.376% due 05/11/2026 600 535
BEAG 997
(ER{ R 1TE$998)
@77 Hh2 4%
Sasol Financing USA LLC
5.876% due 03/27/2024 $ 300 297
6.500% due 09/27/2028 2,200 1,969
8.750% due 05/03/2029 1,200 1,170
M7 7Y hRE 3,436
(ER{IRATS3, 829)
2 40.8%
Bangkok Bank PCL
3.733% due 09/26/2034 (d) 300 254
Kasikornbank PCL
3.343% due 10/02/2031 (d) 1,000 884
EEE-H 1,138
(ER{GIRIES1, 127)
kL3l 1%
SOCAR Turkey Enerji A/S
6.553% due 08/11/2026 EUR 1,100 1,164

Anadolu Efes Biracilik Ve Malt Sanayii A/S

3.376% due 06/29/2028 1,000 810

Coca-Cola Icecek A/S

4.500% due 01/20/2029 900 805

QNB Finanshank A/S

6.876% due 09/07/2024 2,650 2,644

Turk Telekomunikasyon A/S

4.875% due 06/19/2024 2,000 1,910

Turkcell lletisim Hizmetleri A/S

5.800% due 04/11/2028 1,200 1,088

Turkish Airlines 2015-1 Class A Pass-Through Trust

4.200% due 03/15/2027 1123 1,085

Turkiye Sise ve Cam Fabrikalari AS

6.950% due 03/14/2026 300 292
8,564

Turkey Government International Bond

4.875% due 04/16/2043 300 194
9.375% due 01/19/2033 400 402
596

=5 10,324

(ER{3RAES$10, 128)




TARE  HSEE
(G F) (BfL: F)

79 5450.1%

Ukraine Government International Bond

4.375% due 01/27/2032 EUR 300 $ 72
7.750% due 09/01/2026 $ 300 73
954 & 145
(ER {8 R1T$548)

75 IEREER. Th

Abu Dhabi National Energy Co. PJSC

4.375% due 01/24/2029 500 484
Kuwait Projects Co. SPC Ltd.

4.229% due 10/29/2026 1,800 1,568
0Oztel Holdings SPC Ltd.

6.626% due 04/24/2028 400 416
73 JEREEREH 2478

(BR{GRE$2, 697)

MARB BondCo PLC

3.950% due 01/29/2031 1,400 1,003
Petra Diamonds U.S. Treasury PLC

10.033% due 03/08/2026 (c) 1,128 1,056
Rolls-Royce PLC

5.750% due 10/15/2027 GBP 100 118

XEEF
(E{GRTE$2, 565)

2171

Gran Tierra Energy, Inc.

7.750% due 05/23/2027 $ 700 531
Kosmos Energy Ltd.

7.126% due 04/04/2026 2,000 1,761
Rio 0il Finance Trust Series 2018-1

8.200% due 04/06/2028 1372 1,380
SierraCol Energy Andina LLC

6.000% due 06/15/2028 1,200 883
Stillwater Mining Co.

4.000% due 11/16/2026 3,000 2,679
KEEF 7,234

({5 Ei$8, 078)

S B T Th

Amcor Flexibles North America, Inc.

5.453% due 07/13/2023 (e) 250 250

Enbridge U.S., Inc.

5.464% due 07/20/2023 (e) 250 249

Enel Finance America LLC

5.475% due 07/26/2023 (e) 250 249

Mondelez International, Inc.

5.470% due 07/13/2023 (e) 300 299

Raytheon Technologies Corp.

5.489% due 07/12/2023 (e) 250 250
1,297

TAEE Bl

(Bfr - F) (BfL: F)
$ 9,100
Bank of Nova Scotia
4.570% due 07/03/2023 $ 12 12
BNP Paribas Bank
3.720% due 07/03/2023 HKD 19 3
6.420% due 07/03/2023 IAR 547 29
Citibank N.A.
4.570% due 07/03/2023 $ 88 88
DBS Bank Ltd.
4.570% due 07/03/2023 69 69
HSBC Bank
3.720% due 07/03/2023 HKD 82 10
HSBC Bank PLC
2.620% due 07/03/2023 EUR 51 56
JPMorgan Chase Bank N.A.
4.570% due 07/03/2023 $ 68 68
Sumitomo Mitsui Banking Corp.
2.620% due 07/03/2023 EUR 8 fy
4.570% due 07/03/2023 $ 134 134
Sumitomo Mitsui Trust Bank Ltd.
2.620% due 07/03/2023 EUR 13 14
4.170% due 07/03/2023 GBP 0 1
4.570% due 07/03/2023 $ 167 157
650
(32.423%) due 10/18/2023 (e) ~ ARS 7,301 16
(12.933%) due 11/23/2023 (f) 23,301 51
67
EHEMERAE 11,114
(ERfFR{ES11, 112)
BAAMEESAE9.5 $ 144,067
(ER{§IR{ES$179, 599)
EMTYNT1T
A& () k) (0. 1%) (115)
(RBREHDNETLIT L (B4R $120)
ZTOMDEES S VAR (6% 0.6% 898
FEE100. 0% $ 144,850

FEENAA o HhLEHEIYT—T7 K




HEENS A VALBEHEIY—T 7Y

RARMRICH T S ¢
EEEOIE, ;él?‘@%@ﬁi—l#:ﬁ)\},f BRFREE G r—ADEFR TS,

L
b EETEE (Foah) oRBisne. -

AR
(&) V—HRURFEEMEY XY,
(f) v —RUEMEFHREFEY 2RT .

5% D

= . N SFEE
RiThREH b At R REH RS IR ik 1 i3 i3
Constellation Oil Services Holding S.A. N/A N/A 06/10/2022 $ 118 $ 118 0.08%
FORESEA Holding S.A. N/A N/A 06/09/2023 274 273 0.19%
HIESIR T A S A5 $ 392 § 39 0.27%

fEAE &V Z DD EFERS|

LRI
2 AR L R324y £
mEIHEF HiFEF REH HAE HESHE $B{R (A EffifE) (2> IEAfi{iE) FURE D
BPS 5.160% 06/30/2023 07/03/2023 $ 9,100 U.S. Treasury Inflation Protected Securities
0.125% due 07/15/2031 $ (9329 ¢ 9100 ¢ 9,104
L& $ 9,329) $ 9,100 % 9,104
JIN—ZR -«
LRI
WEIHEF EAEH RFEHE A E EAEE? FERILE
JML 4.750% 05/05/2023 07/28/2023 $ (568) $ (673)
JML 5.300% 05/05/2023 07/28/2023 (376) (379)
UN—=2 - LRZ#HER $ (952)
Easlo}: 22000
EEPB LU _
HEHE 0HUT 31~90H 908 At
YIR—=2R - LRZH
Non-U.S Corporate Debt $ 0 $ (952) $ 0 $ 0 $ (952)
YIR—2R - LRZHER $ 0 $ (952) $ 0 $ 0 $ (952)
fEAEEE $ 0 $ (952) $ 0 $ 0 $ (952)
YR—=R - LRZHIZHRSFILE $ (952)

LIFIE, 20234 6 A0BBADNEANE L UZDOMOEMEE], BoUICEA (RA) EROMSMHEEMEEFIHAELTEYLEZLOTHS.
(i) 20234 6 AOBHA. LUTOYRE—RHYITEDIE, THEMEHEEEHS 1M40OFMIEHFIERELTELARLR TN,

YR—2 - BAB LY

L2245 ARTAY EFEY IS Z DD

2% Gl ) 3 EREGI EA (ZA) Ry b -THR
mEIHEF KihE KihE RihE &it LS R—=Tr—0
Ja—nNL/TRE— - LRZH
BPS $ 9104 ¢ 0 s 0 0 s 904§ 9329 $ (225)
JML 0 (952 0 0 (952 1,134 182
EABEVZDHORREGI & $ 9104 § 952) [ 0

k




HEENA A VHLEHEIT—T7 UK

U RIRFBERD.

¥ 2023% 6 A0 T LI-FEFOFMBALEST, 381T, METFHLFIEL 5684 TH o1 — ANy IIBIEEUYN—R - LRZUAHFICEESNTOEE,

O TFHEARICEZALOAEEATL DAL SHS.

O xy b IHRR=T v —FTF T4 FBORBIEFICHT HRNE  KILSOMBEERT . BASLULOROSHIEINSDTY RR—Y v —BRA—DEERLOR—D
YR —ZHIZHICHBIMTOAERT B EMNTES,

() EBTYNT 4 Tl LISELEPREL

il ZEHEEIE
ki) iE5 BA LR AE =1
Euro-Bund 10-Year Bond September Futures 5t 09/2023 14 $ $ 13 $ 0
U.S. Treasury 2-Year Note September Futures B2 09/2023 63 1 0
U.S. Treasury 5-Year Note September Futures 5 09/2023 20 0 i}
U.S. Treasury 10-Year Note September Futures B2 09/2023 87 16 0
U.S. Treasury Ultra 10-Year Note September Futures 5 09/2023 27 0 (m
U.S. Treasury Ultra 30-Year Bond September Futures e 0972023 17 0 (28)
FEMRKIGE $ $ 30§ (40)
47‘17_74"}: .
Sk THS
BEEH AUk sy ——LDRE
SRR ZH EAE (202356 ANBRA)” BETED 5 it (8) & HBE fafif
Jaguar Land Rover Automotive PLC 5.000% 06/20/2026 4.659% EUR 100 $ 1 $ (5) $ 0 $ 0
BEeH _ ARmgE SRS
i Ol o B3 FZHY bt 1| BETAY ik 1 A (8) # BE ffit
CDX.HY-40 Index 5.000% 06/20/2028  $ 400 $ 12 $ n $ 3 $ 0
CDX.IG-40 Index 1.000% 06/20/2028 1,000 15 1 1 0
iTraxx Asia ex-Japan IG Series 39 Index 1.000% 06/20/2028 900 Ul 10 1 0
iTraxx Europe Crossover Series 39 Index 5.000% 06/20/2028 EUR 700 32 15 5 0
$ 52 $ 43 $ 10 $ 0
ZH2H RmmgpE - ZDEAE
X ZE LB FIER EEEF mE BETA 5 A& (18) # HAE faff
2 3-Month USD-LIBOR 0.500% 09/15/2023 $ 8,500 $ 110 $ 110 $ 0 s 0
Xk 3-Month ZAR-SAJIBOR 6.635% 02/04/2027 ZAR 52,900 (165) (136) 1 0
2 3-Month ZAR-SAJIBOR 7.208% 04/22/2027 9,700 22 2 1 0
324 3-Month ZAR-SAJIBOR 7.210% 04/22/2027 7,500 17 17 1 0
Xih 6-Month CZK-PRIBOR 4.611% 06/06/2028 CZK 15,900 2 (5) 0 (3
B3 6-Month PLN-WIBOR 4.930% 06/29/2028 PLN 1,600 1 (1 0 (1
S BRL-CDI-Compounded 13.640% 07/03/2023 BRL 26,800 0 0 0 0
B30 BRL-CDI-Compounded 13.653% 08/01/2023 20,200 0 0 0 0
Xk BRL-CDI-Compounded 12.090% 01/04/2027 6,000 54 7 6 0
Xk IBMEXID 8.207% 06/19/2028 MXN 6,400 2 (3 0 0
Xk KRW-CD-KSDA-Bloomberg 2.665% 03/15/2028 KRW 923,100 (26) 2 2 0
2 Secured Overnight Financing Rate 0.250% 12/15/2023 $ 1,500 72 59 0 0
2H° Secured Overnight Financing Rate 0.500% 12/15/2023 8,500 108 113 0 il
2 Secured Overnight Financing Rate 1.000% 09/21/2024 2,800 213 9% 0 i}
$ 406 $ 275 $ 31§ (6]
27y TR $ 459 $ 313 $ a s (6)
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UTFIE, 202346 6 AOBRED LISFE - FhREEMBTRESNIEMT UN\T « TEKOHSMEES L VEHENSOENTHSD.

20234 6 A0ERTE. LBBLUPRBFRESMT /AT 1 TEARKITONTIBIOREMNEBRLELTELALLATINS,

ST YNT 4 THE ST YNT « TAEK
E T S EE TS
5 it HE ik ifikicy aff
i T 5T ) ] T 5T i
EED) P 24 ait A7vay P 24 it
IS EERREE A $ 0 s 30 41 s s 0 s o) § 6 $ a6)

VERIFUERTOTILIVOEYFTHOT, HERT /7§€’f~0)x1¢#l BVTEESATWIERBRNELLBE, AT77 2 FIE () 7OF94 3 VOEVFISH
LRD v JOBETAICE L VR E > TSRIEE, EREHERT B %w?\é&b%“l’réﬁ\ FrF () Ry IOBEETANLSEMEB. b L
< liﬁ%’#séﬂl%ﬁﬁx‘s“51’?&%@@4&1@{1,?

- 27 N LYy b FI4LbE - ATy TRADIKE

IS4 RSB 5T
17 b FUNRFATDT 74 FOTREBECY R ERT . HED

BRMEHOATSAF-ILTy b RTLY R, TOTFY YOEW/EYNIR I\’c’liﬂﬂ?’%;%ﬂ)'c ._n! li R EMIET HOITEREWBRHLENEFH
2 CERBB, LTy bk AT LY FOEKE, ﬁﬁ#ﬁ#&ﬂ)ﬁﬁﬁ{kﬁ‘mgﬁ BEURHOEUHTRESA TS T 74 L FOZTOMDERERDATHEMEL Y X9 OIEK

E3D
h ##E(DZU Y IRHOEHICEVTEESN TV R ERERNELLBEICT 7 FRILY Y b - TATFHIVAVOFYFEL TSI CEEERSND, EFIL
- IAFIVAVOEVFELTRIMAARERDH DRARE,
Y- FIALE - 2Ty TRAOMES LU ZORBRE LTOMIER, Xih/ BiTY 3{70)*,%&(7)47: ROEFE LTORBERL, 27 v TZHOBETEHLH
KISRF A FHESNEBEDI LI Y b - FUNT 4 TOFREH (FEHE) OAEERERT, 20y TORETAICHT 2HSMEEOEIATOHEME. SBREBO
ERKEDEIL, Z:&U%ﬁﬂ)%#'(iﬁﬁéﬂ'(hér EE Mﬁ%d)’rmﬂﬂnﬁl?miéiﬂflﬁﬁﬂa\b ) Z'?d)?}‘t%i?a
SERORTANRESL TS,

(k) EFTYNT 1 THE& : [5E

KRBT (8) &
BE SfE

WEIHEF RFEA SlEEE ZFRBE
AZD 08/2023 JPY 1,100 $ 8 $ 0 $ 0
BOA 07/2023 PLN 68 17 0 0
BOA 09/2023 $ 262 HKD 2,045 0 0
BPS 07/2023 CZK 679 $ 31 0 0
BPS 07/2023 $ 5918 EUR 5,399 0 (25)
BPS 08/2023 EUR 5,399 $ 5,924 25 0
BPS 10/2023 ZAR 566 30 1 0
CBK 07/2023 EUR 55 59 0 m
CBK 07/2023 $ 709 GBP 565 9 0
MBC 07/2023 GBP 729 $ 902 0 (24)
MYl 09/2023 PEN 726 198 0 0
S06 07/2023 EUR 5,344 5,749 0 (82)
TOR 07/2023 $ 208 GBP 164 0 0
TOR 08/2023 GBP 164 $ 208 0 0
UAG 08/2023 ZAR 792 H 0 0
UAG 09/2023 281 16 1 0
NEABEEZHE $ 36 $ (132)
1754 i~
EELF Gk JUs7L  REmEE R LY IR ANEME)
WEIHEF SR FZH wHH A 202336}3305!&& BETAS i%iﬁ/(xﬁi@é) (8) # HE &
BRC America Movil SAB de C.V. 1.000%  12/20/2025 0.585% $ 1,600 (40) $ 56 § 16 $ 0
BRC Turkey Government International Bond 1.000%  06/20/2028 4.821% 400 (69) 9 0 (60)
GST Poland Government International Bond 1.000%  06/20/2024 0.257% 300 1 1 2 0
JPM Brazil Government International Bond 1.000%  12/20/2024 1.696% 700 (16) 10 0 (6]
$ (124) $ 8 8 18 $ (66




FEE/NA A D HLEBEHEISF—T7 2R

EHEF TUITL  RER aynﬁ 27y TR (NELE)
WEIEF X R EHEHIEE B E & EHE META R (RRE)  (8) AR i
6LM SR 3-Month MYR-KLIBOR 3.545% 05052028  MYR 300 _§ 4 $ U $ 4 $ 0
ATy TRHEE $ (1200 8 16§ 22 $ (66

LT, 20234 6 A30RMADEBEEMT VAT« TEGKB LT (RA) EABROTBMEEZREHEFAHELTEYLZLOTHS.

ST UNT 4 TEE SET AT 4 TAME 5o
FURT4T (BA)  Avk
AEAE | BE  RTyT  nEBRE  mE 27y _ ommEig EA 0 IHR

WEIEF SELL 17/ 2y By EmoR _4EZM ATLa D Emos g BE K-Sy
AZD $ 0 0 $ 0 $ 0 $ 0 $ 0 $ 0 $ 0 $ 0 $ 0 $ 0
BOA 0 0 0 0 0 0 0 0 0 0 0
BPS 26 0 0 26 (25) 0 0 (25) 1 0 1
BRC 0 0 16 16 0 0 (60) (60 (44) 0 (44)
CBK 9 0 0 9 [\l 0 0 [l 8 0 8
GLM 0 0 4 4 0 0 0 0 4 0 4
GST 0 0 2 2 0 0 0 0 2 0 2
JPM 0 0 0 0 0 0 (6) (61 (6) 0 (6)
MBC 0 0 0 0 (24) 0 0 (24) (24) 0 (24)
MYI 0 0 0 0 0 0 0 0 0 0 0
S0G 0 0 0 0 (82) 0 0 (82) (82) 0 (82
TOR 0 0 0 0 0 0 0 0 0 0 0
UAG 1 0 0 1 0 0 0 0 1 0 1
JEBTYNT4IEE$ 36 $ 0 $ 22 $ 58 $ (132) $ 0 $  (66) $ (198)

VEIFUEATOTIVAVORYFTH T, BERAT Y TRHUOEHICEVTEESN TV SERERMNELEEE, 277V FIE () FOF9YaVOBEVFITHL
27y TOBETAI %LL‘%E&&E%?‘(%W{EK b L FSMEMERAT PFEAHOBISELERITDH. £ () 27y TORETALNLSEESL. tLE
#OIELIBUW‘E{—.I&[J AICF LWMERFEZRE S L CEHFOBTIILS .
A% s ATy FIE, #EHETR RS, 460, REWAE, FLEVITUARSFEEZILOY L - TIHILE - Ry TRZHOYPRBRIZE 1T 2115
ffitg & RETS H1=8I< *‘Jﬁéh X BT R OBRAOKROIERELE LTORBERZL. YLDy b - TUNRTAITOT T4 FOAREMOY RV ERT, HEOSHE
BBOAVTFAF-ILOYE- 2Ty FlE, TATI Y3 VDBV /FYDIAX FERBT ZLDT, CHISEROEMIET SLOICBRENDABENETNE &
CykeR FOIEKE. SREGOERREDEIE, &;U‘”%@%i*fiﬁ;&éﬂfhév—jtﬂzH’-’%U)ma){ufﬂgﬁo)_l EE Y R DIEKRERT .
@ 4#%0)707 v TRHDEHIZ hb‘(ﬁ%éh’(b\éfﬁﬁ§§hf£{bf BEICT7UENILSY - TATILIVORYFELTIISI S EEBREND, FLEILDY
b TATIYIVOEVNFELTRIBRDAREMOHEEK
Oy b Y RR=Vr—(F, EHEFETFRIC ?alf%:HX%Hﬂi! ﬂ?’é“ﬁiﬂﬁiﬁ/ (ILMEH) OMBEERT. EREMT VAT« TEKO LY AR—I v —FR-OEE
HEDRA—DOIRE—ZHIZESCHWBIMTOHMERT HENTES

ERET UNT 1 TEEDAEMIE

LTFIE. RT77 Y FOTYNT 4 TEROAEMEE)RY - THURR—S v —FIHELTEHLEZIOTH S,

HAE - ARHAEELOSRMT Y NT « TEGKOAESME (20234 6 A30B|AE)

ANy SHEGRELTEHESATVEVNTYNT 4T

SLTy b THAT4 NEAE i
B 21 24 21 SF2H A&t
BT VAT 4 TS - AE
b EfEh AR
Eg $ 0 $ 0 $ 0 $ 0 $ 30 $ 30
27y TR 0 10 0 0 31 il
§ [ 08 [ [ 61 $ 7
5
AEAEEERY $ 0% 08 0 K 0 s 3
27y TR 0 18 0 0 4 2
§ [ 88 0% ) 48 56
$ [ B 0 B $ 85§ 129




FEE/NA A D HLEBEHEISF—T7 2R

ANy UBEGELTEHESNTWEWTYNTF T

AN IVAT1 NEARE _
R 244 24 244 EFRH At
ERT AT« IS - AfF
LB FELERRER
bt $ 0 $ 0 $ 0 $ 0 $ (40) $ (40)
ATy TR 0 0 0 0 (6) (6
$ 0 $ 0 $ 0 $ 0 $ (46) $ (46)
588
NEBBRIERN $ 0 $ 0 $ 0 $ (132) $ 0 $ (132)
27y TR 0 66 0 0 0 86)
$ 0 $ (66) $ 0 $ (132) $ 0 $ (198)
$ 0 $ (661 $ 0 $ (132) $ (461 $ (244)
BREHEEICHT T UNT« TEKOEE (202356 A0BITHRT LEREHEFE) -
ANy SHERELTERHESATVDENTFYNTF 4T
AR IOAT41 NEARE _
R 224 2 249 & FI2H &t
ST VAT TERICHLIERM (18) &
EBEFRRAR
bt $ 0 $ 0 $ 0 $ 0 $ (925) $ (925)
2Ty TR 0 278 0 0 867 1,145
$ 0 $ 278 $ 0 $ 0 $ (58) $ 220
J5EE
NEABRERZN $ 0 $ 0 $ 0 $ (56 $ 0 $ (56
FTEAT Y 0 2% 0 0 0 2%
ATy TR 0 (19 0 0 0 (19)
$ 0 $ 5 $ 0 $ (56) $ 0 $ (51}
$ 0 $ 283 § 0 $ (56) $ (58) $ 169
ST AT« TERITRDIRERFE (8) BOMEBHE
EBELFPRAER
S $ 0 $ 0 $ 0 $ 0 $ (185) $ (185)
27y TR 0 109 0 0 1347) (238)
$ 0 $ 109 $ 0 $ 0 $ (632) $ (423
TEE
NEABRIERZN $ 0 $ 0 $ 0 $ (26) $ 0 $ (26)
FgAIvay 0 1 0 0 0 1
A7y TR 0 74 0 0 0 74
$ 0 $ 75 $ 0 $ (26) $ 0 $ 49
$ 0 $ 184 $ 0 $ (26) $ (632) $ (374)

LITFIE, 202345 6 A0BHAENDKR I 7 v FOBES L VABOFHEICH-> THEALIA >V Ty M > THE L - AEBECENTH D,

A IEfii & A TE i &
LA LAN2  LANZ  (3E6ENERE) AFdY— LAY LAL2  LAL3  (3E6RNARE)
% (AEffE) BEGMES (DEME
FILEVFY TAIUHES
Ll $ 0 5 164 0§ 164 HEE $ 0§ 168718 0§ 16678
VIR 0 1,967 0 1,967 F
FELALSx Y #HiE%E 0 146 0 148
E% 0 908 0 908 thE
NTa—4 asie 0 1,001 0 1,001
wHES 0 1,300 0 1,300 aAvET
IS Ny O—UiEH 0 0 985 985
wHiEE 0 2,602 0 2,602 HE% 0 4,566 0 4,566
s 0 504 0 504 VI AR 0 225 0 225
REN—DUHE ¥7O0%
s 0 4322 0 4322 HiE% 0 1,112 0 1,112
h+s Fs = h#ME
s 0 4,381 0 4,381 VI g 0 393 0 393




A IE i &
LAI3  (3E6ANERE)

HFIY-— LANTL  LANN2
BAFMES (DNEME)
TTTRS
% $ 08 1386 ¢ 0
X
% 0 1882 0
NUH)—
HES 0 21 0
PPN 0 198 0
1Yk
E% 0 1833 0
AV RRTT
wHiEE 0 6,150 0
FALSUR
adied 0 0 281
ARSI
g 0 5,766 0
FrRRLFEBO Y —O—
#HiESE 0 976 0
Y2258
HEF 0 1,429 0
oI
il 0 0 391
wHiEE 0 7,119 302
E—YINR
HE%E 0 6,278 0
EE
% 0 5574 0
VI UIE 0 316 0
EOva
A% 0 2,630 0
ZEHE
% 0 2,560 0
504
iE% 0 5,843 0
FA4TzUT
A% 0 2,461 0
Tw—
VI A 0 407 0
NFT
% 0 937 0
~R)L—
HiE% 0 2,049 0
VI Ak 0 200 0
T4UEY
% 0 1625 0
L= =7
VI AR 0 422 0
YIOCTIET
VI UIE 0 678 0
SUAR—IL
% 0 910 0
m7IUh
EiEtk 17 0 0
adied 0 789 0
HBE
% 0 997 0
m7IoUh
#HiESE 0 3,436 0
24
wHiEE 0 1,138 0
9%
Ny O— i 0 1,164 0
HEF 0 8,664 0
PPN 0 596 0
D054 F
VI AR 0 145 0
75 JEREEH
HEF 0 2,478 0

$

1,366
1,882

201
198

1,833

1,429

391
8,021

6,278

5,574
316

2,630
2,560
5,843
2,461
407
937

2,049
200

1,625
422
678
910

7
789

997
3,436
1,138
1,164
8,564

596

145

2,478

FEE/NA A D HLEBEHEISF—T7 2R

A IEfii &
AFdy-— LA LA2  LALE  (A3EGANRRE)
BAAMES (AEME
EE
% § 0§ 211 8 08 21m
KE
% 0 7,234 0 7,234
SRR 0 11,114 0 11,114
BASE § 117§ 141,891 5 1,950 § 144,067
ST UNT 1 IER - BE
B EERRER 13 58 0 n
1588 0 56 0 58
§ 1B s 16§ 0 s 129
EMTUNT 1 IBES - AR
LI FEEPRER 0 (46) 0 (46)
] 0 1198) 0 1198)
§ 0§ s 0 s
At $ 130 $141,863 $ 1,959 § 143952

32



LATFIE, 20234 6 308
DEA. ROBLVRBNENTHS.

FEE/NA A D HLEBEHEISF—T7 2R

1T LGP OART 7 > FOERGEBETELS Ty b (LAL3) #AVEAEMBEFTE

LARJL3AD LRLIDBD

ATIY— SR ASE 478 PR MRS
BAFMES (AEME
IS
HAEME $ 0 $ $ 0 $ 504)
aAVET
Nyyn—fEH 965 0 0
FANSUR
adied 0 281 0
Lo TN
i@k 274 0 0
HEE 167 174 554)

§ 1,408 $ § 455 $ 1,058)

LTI ’IAE{ﬂﬁﬁE EISLF—DOULALIICHESNAES LUVAROAEMEFMEICAV - ERZLRERMELS 2Ty

FOENTHS

HRE= _ BERTEEL A7y ME
hFdY— (20234 6 A30BIRIE)  FFH{fizTik 42Tyt (%)
BRAFMES (AEMIE
== g

Ny O—EHE $ 985 Proxy Pricing Base Price 98.00
TANLT R
HiES 281 Third Party Vendor Expected Recovery 2.71-6.00
LI NY
TEHR 118 Reference Instrument EBITDA Multiple 6.60 X
273 Other Valuation Technigues - -
HEE 128 Other Valuation Techniques - -
174 Third Party Vendor Expected Recovery 6.00
At $ 1,959




HEENAA VHLEHIY—TF7UF

S EREMAE (2023 6 A308)
PIMCONZS2a—4RIVv—U03—4ybnNA4—)ILRa—RL—FrRUKET7UFRA

(SEDEFFF* 2L, HR, 28, n‘ﬁ.,IE#&J:U?J‘/Z (B Lpnld) oBER)

TARE  HEEE
(BT - F) (B F)

& A MEE25. 1%
55 A & A 5. 1%

Bank of Nova Scotia

4.570% due 07/03/2023 $ 2% § 2

Brown Brothers Harriman & Co.

4.570% due 07/03/2023 1 1

Citibank N.A.

4.570% due 07/03/2023 172 172

DBS Bank Ltd.

4.570% due 07/03/2023 136 136

JPMorgan Chase Bank N.A.

4.570% due 07/03/2023 134 134

Sumitomo Mitsui Banking Corp.

4.570% due 07/03/2023 264 264

Sumitomo Mitsui Trust Bank Ltd.

4.570% due 07/03/2023 308 308
1,039

5.136% due 08/10/2023 600 597

5.170% due 07/20/2023 (c) 900 898
1,495

BYEMEREE 2,534

(B RIES2, 533)

BARMEESHEE 2,534
(B8R ITE$2, 533)
ZHFOH
(Hf7: F)

% S FE96. 7%

Z DDA 4196, Th
PIMCONI1—4IX—UV5I— 7y bnAL—LF
a—RL—FRYRFIT7ZURM)

(ER18[Ffi$47, 854) 3,538 48,472
BIRAEEG 48,472
(HR#GR{M$47, 854)

BAEFH01.8% $ 51,006

(B {3 R{H$50, 387)

ERT VAT 1 TE& (D) (1.8%) (888)
(R RIH DT T LI T L, HEES0)

ZOMDEES L VAL, #1280. 0% 3)
HEE100. 0% $ 50,115

A AR IS HIEEC

* BEEtolcR, REOSBEEZOBRAALLBRFRBLGr—ANEFATL S,
(a) ¥V —RUEREFEY ERT .

(b) ERET VAT« TG - [5EE

KRR (8) &
A aff

mEIEF RFA BliEA R A E
BPS 07/2023 § 66 JpY 9,201 $ 0 § 13)
GRE 07/2023 Jpy 9,201 $ 66 3 0

$ 3 $ (3]




FEE/NA A D HLEBEHEISF—T7 2R

LITI, 20234 6 A0BMADERESRMT ) /AT« TESEB LU (RA) 2ABEROTHEHEEZREHEFAIHELTEYNLEZLOTHS.

() 20234 6 A30AHE, BRRT v T - TUNT 1 THEDTRE—ZMITHEL, BT Y /AT« THERITDNTTHISMAEAHIBI5OA ML
PHERE LTELARSATL S,

SRTUNT 4 THE ST UNT 1 TR EE
FUNT4T (BN EAN

SNEAE  EE A7y T i SEBE  FE RDyT | OmgiEE EA ELP3
HBIHEF FERH ATLar B A LM A T3y 24 EEEAE Eake] HE R=Dr—0
BOA s % s 0 8 0 s 8 s B s 0 8 0§ 314 s (288 0§ 22§ (1)
8PS 3 0 0 3 1317) 0 0 1317) (314) 272 42)
BRC 1 0 0 1 0 0 0 0 1 0 1
CBK 0 0 0 0 0 0 0 0 0 0 0
GRE 3 0 0 3 0 0 0 0 3 0 3
Jem 9 0 0 29 128) 0 0 (28) 1 0 1
MBC 1 0 0 1 0 0 0 0 1 0 1
Myl 0 0 0 0 0 0 0 0 0 0 0
SCX 2 0 0 2 1294) 0 0 1294) (292) m 121
IEETUNT4IBER__$ 65 $ 0 $ 0 $ 65 $ (953  § 0 $ 0 $ (953

Oy b Y RR=Vr—F, BHEFBEBAFRICET PMEBFICHT HRIGHE . GULET) OMEERT. EESRT VAT« THRKDITY AR—U v —FRA— 0%
EREOR—DIRE—ZYITE I IMBIMTOAHBRT 5 ENTES,

EET U /NT « TERDAIESE
T A7 7Y FOFUNT 4 THROAEMEE YRS - TYRAR—Sr—RIZHELTENLLDTHE.

BE - AERFEELOSMT U AT « TARKOAEME (20234 6 A0BERTA)

Ay VEGELTHESATVEWTY T4 T

AR IOAT4 SNEBE )
PR 2 249 24 24 S£FI2H &t
ERTIUNTTER - BE
3]
NEABRERZN $ 0 $ 0 $ 0 $ 65 $ 0 $ 65
SET AT« TS - Aff
J558
NEABREZN $ 0 $ 0 $ 0 $ (953) $ 0 $ (953)




HEENAA VHLEHIY—TF7UF

BEHEEICHT ST VAT TEKOFEE (202356 A0BIZHRT LEKHEFE) :

AYVERELTEHESATVWEWTY T 1T

SUDy b ToAF4 SNEAE ,
BR2H e 24 24 SRR Bt

2WT AT 4 BRI RAERM (B) &
JEEE

NEASLERN $ 0 $ 0 $ 0 $ (3,297) $ 0 $ 13,2971
ST AT« TEBIRSREIHE (8) HOMEIA
5]

NEABLEZN $ 0 $ 0 $ 0 $ 750 $ 0 $ 750

/M IE A8 DRI E

HUTFIE, 202356 ANBRENAT 7 ¥ FOEES LUVEROFEISHI- > THERA LA > Ty Mt > THEL-AEMEOENTHS.

: . . . A IEfifi &
AFdy-— LAMT  LARIV2  LANNVE (ABEGANARE
REFMEIES (AEME
EHEMERAEH $ 0 5 253 s 0§ 2534
BRAET (MEME
ZOhDEERT 48,472 0 0 48,472

BABE S 48472 8 253§ 0§ 51,006
EBMTUNT 4 TR - AE
JEB8 $

$ 65 ¢ 0 s 65

SRTYNT 1 IBER - B&
1588 $ 0§ (953 8 0 5 (953)
At $ 48472 $ 1,646 § 0§ 50118




FEENAA o HhLEHEIYT—T7 K

SIEHHESE (20236 AR T LE-RFEE)

PIMCONRI a—HFxzv—I0 0
(BHEEANL . TR V) <=4y hNAA— K
a—HRL— bR K77 K (M)

REINEE :
SRR UMNERIERRE) * $ 11,273
HEUR 4 4
N EFE 11,277
ER
SCHVFILE 67
BHEAR 67
BEMFIE (BR) 11,210
KRIRMFIE (BK) :
BEAMEESs OMEBERE) * (6,743)
F3 & i P IE R AT Y T ¢ TR 220
JEEEA RN Y N ¢ T RE N (51)
S8 (37
RIS (HE) (6,611)
RERIFHE (B) HOMEEHEE -
BB A MRES: 11, 180
R FEIIPRIERERT U NT ¢ T (423)
JEFBRT V) AT 1 T 49
SMERVETE - AR (126)
REBLFHN (B) OB 10, 680
MRS (B 4, 069
BRICKAMEEOMBEM (L) & $ 15,279
SN ERL $ 4

RetolllEk, REOEEEZOBEIALEZBRFIRE LG 27 —ANEERL TS,




FEENAA o HhLEHEIYT—T7 K

SIEHHESE (20236 AR T LE-RFEE)

PIMCONRI a—Fxz~v—I0 7
(BFEHAL - TR RY) <=4y hNAA— K
a—RL— R RK77 2 FA

REINEE :
ZEHE $ 113
MEUL 2 127
NS EFE 240
ER
KAAFILE, 8
BHER 8
BEMFIE (BR) 232
KRRMFE (8%) :
BB A RES: (2)
B EE I RAE SR (181)
JEERART V) T ¢ TR (3,297)
S8 %))
RIS (HE) (3, 497)
REJRFE (18) HOMEENZE -
BB A MRES: 1
BEB(EREZ AR 5, 631
JREEART U ST ¢ T 750
REHFM () ROMATEE 6, 382
MRS (FBR) 2,885
BERICKAMEEOMBEM (Hd) & $ 3,117

EREtOlid,. EEOSEFRERAALEKEREFREE LT —IANEENRLT NS,




FEENAA o HhLEHEIYT—T7 K

PIMCONZSa—4IR—CV5hLod—nNAA4 2 hALT7 KN (USD)

o AT 2 — S HRRNERARR
BROEASH

EA 5t AEY KRBT 7 VB A BLREERT 5o £ CRANRERA L. F—5 /L)
F—DERKEEHELES,

THRANE B, MAESEON%L LE . FRE (B%5FEH CAAADOE COREE LTE
REFISHEENTOSEUAOE, UTAL, ) Of%. BESLVENLORERS
CHRBEEAEVET. REBRL, SEREIL L CEF T3 VRE, £MMEL
0y IWBIGEIERLET

BAAH HREORS. BRI BATAGL. RENGATRAOERE F—5/L)5—0

DERILEHDELET,
- HEEREOHEMGE) R OHFV 2 -V DKEICKY, 8. ABAYOETE
=Y., HEELUNOEFPLBEELGEICRET S ENHYFET,

ERREFIR

FRE, MEEREON%LEE. FREDOES. BESFUZALDIREEMICKREL
FY,
F 7V FOFEHTaAL—Ya R RAEL T, O~ 3FENHEEZBALLLDELET,

IR E FAIE LT, #A158 (KEBDIGEIEBEER) ITHERETHIAHMTT,
27U RICRZER
EFHME L HYFEEA,
BA F 8 HYFEEA,
EEMERREE HYFEEA,
ZTOMOERLE AMISTERDOTEREIFHE. £ - AT a VBEIICETSEA. EXMEICET
B LE,
Z D
BEBERS IRVTAID A VRRRAV R - IRTDAV R AUNRZ— - I LTI —
EEEt INOTAID A IRRNAV RN RADAV N AN Z— - TILI)D—
SR EHR
REH FRAIELT. #F 6 A308




fEENA A D HhLEHIY—T7 UK

S EREMAE (2023 6 A308)
PIMCONZIaA—ARIVX—S0T0ALoo—nNAA42HAHLT 7V RN

(SEOEFFF* 2L, HR. 2. REAHFELCA R (L LHNE) OBERL)

TARE  HEEE TAEE Bl AL S
(BT - F) (B F) (Bfr: F) (B F) (Bfy: F) (Bf: F)
FraXHMEEE $ 733 BAR&E $ 199

(B3R i $689)

(ER {5 i $200)

Autonomous City of Buenos Aires Argentina 4. 2% F ¥ RILEBS +—T—0.9%
95.317% due 03/29/2024 ARS 45748 9
FLELF AR 9 Dominican Republic Central Bank Notes Corsair International Ltd.
(BB RIES42) 12.000% due 10/03/2025 DOP 6,300 120 7.772% due 01/28/2027 EUR 100 109
13.000% due 01/30/2026 13,100 256 8.122% due 01/28/2029 100 108
7 EN A D 21.3% Dominican Republic International Bond FrRLERB Y —O—
9.750% due 06/05/2026 13,900 256 H 217
SOCAR Turkey Enerji AS via Steas Funding 1 DAC 13.626% due 02/03/2033 14,800 335 (18R {E$224)
7.230% due 03/17/2026 $ 300 293 13.625% due 02/10/2034 200 5
PHLIA S B w3 Fs=psmESsH oy [RAEERNZING
(B3R {E$299) (ER453 /R 1T$868)
Sherbank of Russia Via SB Capital S.A.
TS5 )4 9% NV B —2.1% 5.125% due 10/29/2049 (b $ 200 12
oI LY &R 12
Banco BTG Pactual S.A. Hungary Government Bond (BRARIRAE$197)
8.300% due 08/15/2024 BRL 1,000 201 4.750% due 11/24/2032 HUF 9,800 25
an 6.750% due 10/22/2028 56,400 158 2 L— 73 4%
1.913% due 02/25/2035 1 2 MFB Magyar Fejlesztesi Bank Zrt
Swiiss | 4 Brazil P Fi Sarl 0.375% due 06/09/2026 EUR 100 95 Malaysia Government International Bond
wiss Insured Brazil Fower Finance Sar 6.500% due 06/29/2028 s 20 198 2.632% due 04/15/2031 MYR 330 85
9.850% due 07/16/2032 4,086 782 N . —  800% dus 0R172023 2500 e
o AU B — e 10?1552025 50 128
& 491 ; I3
G LIEND 4.369% due 10/31/2028 60 13
Vale S.A. £ > R0.8% T L—YTRE 785
1.641% due 03/30/2172 (a) 2,100 137 (ER{EEAE$798) —
I3 VINEE L Periama Holdings LLC
(SRS 1, 650) 5.950% due 04/19/2026 20 LI >~ = 4. 8%
5 1 FaE 193
74 7 UEEB0. 2% (H;%I;;HWZW) 1 Petroleos Mexicanos
7 10.000% due 02/07/2033 § 50 4
Interoceanica IV Finance Ltd. 42 RS 70.1%
y
LD i Wil $ ® B Mexico Government International Bond
Kaisa Group Holdings Ltd. Indonesia Government International Bond 5.000% due 03/06/2025 MXN 9,200 495
11.700% due 11/11/2025 (b] A0__ 27 6.375% due 08/15/2028 IDR 208,000 14 5.750% due 03/05/2026 2,000 106
b AT HEEAEH 20 - 7.000% due 09/03/2026 5,600 305
(ERES6) — . —— 7 750% e 0529091 1200 %
il 8.500% due 05/31/2029 1,400 81
F 0. 7% — 10.000% due 11/20/2036 200 13
TAILT 0. 1% T
Bonos de la Tesoreria de la Republica en pesos Alfa Bank AO Via Alfa Bond Issuance PLC A ¥ aEE 1.112
5.000% due 10/01/2028 CLP 70,000 87 9.350% due 08/06/2049 (5] RUB 64,000 2 (ER{8FfE$1, 043)
6.000% due 04/01/2033 60,000 80 s E—
e ——  TALSUEAR 2 435 > 50.3%
FUAak — 7 (mEmmssss)
(ARIRRS165) Republic of Angola Via Avenir Il BV
S oL Ll
20> E70.0% —_— 10.163% due 12/07/2023 § 15 15
12.772% due 07/03/2023 49 49
Israel Government Bond = oA
Financiera de Desarrollo Territorial S.A. Findeter 0.150% due 07/31/2023 ILS 2,900 780 71—71 v aE __ 64
7.875% due 08/12/2024 COP 23,000 5 1.500% due 11/30/2023 400 107 (BR{3IR i $64)
a0vE7 Al 5 (RSIAAR 887
(HASRAEST) (A8 $924)
F = 2 #FES. 2% B0, 9% Banco de Credito del Peru S.A.
; 4.650% due 09/17/2024 PEN 460 121
Czech Republic Government Bond Mitsubishi HC Capital, Inc.
0.250% due 02/10/2027 CZK 8,200 32 3.960% due 09/19/2023 $ 200 199 Fondo MIVIVIENDA S.A.
1.000% due 06/26/2026 5,600 230 7.000% due 02/14/2024 60 16
2.000% due 10/13/2033 300 11
2.500% due 08/25/2028 4,100 m




TARE  HEEE
(Bf: F) (BfL: )
Peru Government International Bond

7.300% due 08/12/2033 PEN 300 8 86
102
1 223

/l
(BRiGR1E$234)
R—3 2 F1.4%

Poland Government International Bond

1.250% due 10/25/2030 PLN 500 92
2.750% due 10/25/2029 1,100 231
=5 KAk 323
(BRGR$256)

JL—<=70.1%

Romania Government International Bond

4.750% due 10/11/2034 RON 100 19

N—3 =7 & 19

(B RAES17)

#7271 $5. 9%

Development Bank of Southern Africa Ltd.

8.600% due 10/21/2024 (g) ZAR 5,700 297

Eskom Holdings SOC Ltd.

0.000% due 12/31/2032 4,300 48

7.850% due 04/02/2026 12,000 605
950

South Africa Government CPI-Linked Bond

2.000% due 01/31/2025 (c) 4,185 215

South Africa Government International Bond

7.000% due 02/28/2031 800 34

10.500% due 12/21/2026 3,100 m
420

m7 7Y hEE 1,370

(ER{SIRAHES1, 758)

. 8%

Korea National 0il Corp.

4.750% due 04/03/2026 $ 200 196
BESE 196
(ER{S IR {HE$199)

ZEEO. 5%

Petra Diamonds U.S. Treasury PLC

10.033% due 03/08/2026 (d) 120 113
HEGF 113
(B RAES117)

PRES. 1%

ECMC Group Student Loan Trust

6.200% due 05/25/2067 52 51
Nelnet Student Loan Trust

6.000% due 02/25/2086 47 46

TAEE Bl
(Bfr - F) (B F)
OneMain Financial Issuance Trust
4.130% due 05/14/2035 $ 100 $ 96
193

Penske Truck Leasing Co. LP

3.900% due 02/01/2024 100 99

Rio 0il Finance Trust Series 2014-1

9.250% due 07/06/2024 46 47

Southern Co.

2.950% due 07/01/2023 100 100

Sprint LLC

7.875% due 09/15/2023 100 100
346

Ellington Loan Acquisition Trust

6.200% due 05/25/2037 42 39
GSAA Home Equity Trust
6.502% due 11/25/2036 (b) 103 41
RAAC Trust
5.850% due 02/25/2046 36 36
Soundview Home Loan Trust
6.050% due 10/25/2037 74 58
174

KEAE 713
(AR RS 771)
JILY T 10. 4%
Uruguay Government International Bond (c)
3.700% due 06/26/2037 uYu 691 19
3.875% due 07/02/2040 2,499 il
ILTT A Akt 90
(ER &R {Hi$87)
2 E70.2%
Zambia Government International Bond
13.000% due 01/25/2031 MW 1,500 50
HFrET AR 50
(BRAF R {i$42)
55 3 & B .50, 0%

5,800

Bank of Nova Scotia

3.790% due 07/04/2023 CAD 1 1
4.570% due 07/03/2023 $ 6 6
BNP Paribas Bank

(0.370%) due 07/03/2023 ¥ 1 0
2.220% due 07/03/2023 DKK 1 0
2.850% due 07/03/2023 NOK 5 0
3.050% due 07/03/2023 SGD 5 4
3.720% due 07/03/2023 HKD 6 1
Citibank N.A.

4.570% due 07/03/2023 $ 40 40
DBS Bank Ltd.

4.570% due 07/03/2023 32 32

FEENAA o HhLEHEIYT—T7 K

AL S
(Bfy: F) (Bf: F)
HSBC Bank
3.050% due 07/03/2023 SGD 18 1
3.720% due 07/03/2023 HKD 26 3
HSBC Bank PLC
2.620% due 07/03/2023 EUR 3 3
4.170% due 07/03/2023 GBP 1 1
JPMorgan Chase Bank N.A.
4.570% due 07/03/2023 $ 31 31
MUFG Bank Ltd.
(0.370%) due 07/03/2023 ¥ 2 0
Sumitomo Mitsui Banking Corp.
(0.370%) due 07/03/2023 19 0
2.620% due 07/03/2023 EUR 0 1
4.170% due 07/03/2023 GBP 1 2
4.570% due 07/03/2023 $ 61 61
Sumitomo Mitsui Trust Bank Ltd.
(0.370%) due 07/03/2023 ¥ b 0
2.620% due 07/03/2023 EUR 1 1
4.170% due 07/03/2023 GBP 2 2
4.570% due 07/03/2023 $ n n
261
(32.423%) due 10/18/2023 (e) ~ ARS 1,298 3
(12.494%) due 11/23/2023 (f) 5,298 1
14
16.998% due 07/06/2023 (e) HUF 336,000 981
4.701% due 01/03/2024 (e) IS 3900 1,026
5.336% due 09/26/2023 (el(k] $ 3,500 3,458
EHEmER G 11,540
(ARG R {E$11, 573)
RAHMEH S E95. 2% $ 21977
(ERAGIRfEi$24, 150)
ST YNT 4T
g (i) (J) 2.2%) (503)
(I{RIfH DL T LI T L, FEEAS2)
ZTOMNEES S UAME (W58 7.0% 1,603
A E00. 0% $ 23,077




FEE/NA A D HLEBEHEISF—T7 2R

REPAMRICH T HIER

*  EEEOICE, %W@ﬁﬁ&l#ﬁ)&bf BRFRMEG ST —ANEFRL TS,
HEDEEEERERT,

H3,
(c) LAMMEEHDTAEEZ. 4/7 l/(D%k/EL HETHESN D,
(d) IRWEELEESH
(&) V—RUFBREHEY ERT.
(f) I—RUFMEFHREFEY £RT

5 i 0
RATHEI =Ry bzt 1= | BiSH SR 5 i RHEE AL
Development Bank of Southern Africa Ltd. 8.600% 10/21/2024 10/07/2021 $ 383 $ 297 1.28%

fEASB LV ZDMOERERS

. LRI
_ 2 AB4R L RZ24HY %
BEILEES HiEH RER WHE  StASE R (A IEfi{8) (RIEfHIE) FRURE O
MBC 5160%  06/30/2023  07/03/2023 § 5800  U.S.Treasury Notes 4.125% due 11/15/2032 $ 6,991 $ 5800 § 5,802
LRZ#EE $ (5991 5800 $ 5,802

HUTFIE, 20234 6 ABRANEAB L U ZOMOERMEB]. AoWITEA (RA) EHROMSMEEIEIEFIHCSBELTENLELZLOTHS.

= BABLU

LRE2H ASRAY ¥ EFEYIZ Z DD
12t % eI ) EFES| EA (RA) ®ryb-IHR
mEIHEF FIRE KihF KihE &t $8{R 1' Tr—0
Global/Master Repurchase Agreement
$ 5802  § 0§ 0 s 0 % 5802 % (5891 ¢ (189)
AL L UZ OO ERIE| &5 $ 5802 ¢ [ [ 0

o i”iﬂ%’éat
FY b IYVRBR=D X —ET T4 )L FEOBMBIEFISHT 2RRE RUEOMELRT . BABLUVZOMDOERIEINEDTY AR— v —FE—DEEREOR—D
TRE—ZHITH I CHEIMTOARERT 5 ENTES.

20234 6 A30B<# T L= REHAR P O FHEALEILS2T, MEFHLFLL 6105 THofze BEERICE—ILNAS /Ny IEEIEYN—R - LRZYITHIBRENHDBE. T
BEABCEThOoNEFAD,

(i) BT UNT 4 THEM : LHFELEPRER

PAZYEN

ki) 1T AR wmE L (ZEREH) i35 &

Call - U.S. Treasury 10-Year Note August 2023 Futures $ 110.750 07/21/2023 1 $ 0 $ 0
Put - U.S. Treasury 10-Year Note August 2023 Futures 113.750 07/21/2023 1 0 0
FERA T3 vAR $ 0 $ 0
EHET ARERG __EUiNg
X ZE EHEFIER B 7 & F) bt 1= ] BETA i35 {fitE (8) # HE aff
2 3-Month THOR 2.250% 03/15/2028 THB 7,950 $ 2 $ 2 $ 2% 0




FEENAA o HhLEHEIYT—T7 K

EHEF RERFME _ EBEHE
X ZE LS FIIER EIESEF HAE BELER i35 itk (8) # AE a8
2 3-Month ZAR-SAJIBOR 7.250% 09/19/2023 ZAR 2,800 $ 0 $ 2 $ 1% 0
EZN 3-Month ZAR-SAJIBOR 5.256% 07/09/2025 100 0 0 0 0
ZE 3-Month ZAR-SAJIBOR 6.856% 02/11/2026 37,400 76 76 2 0
2 3-Month ZAR-SAJIBOR 7.565% 03/22/2026 4,400 5 5 0 0
X 3-Month ZAR-SAJIBOR 5.680% 06/08/2026 3,800 (14) (15) 0 (1
Xk 3-Month ZAR-SAJIBOR 5.601% 06/09/2026 1,500 (6) (6) 0 0
EZN 3-Month ZAR-SAJIBOR 8.500% 10/17/2027 15,860 Ul (4) 0 (2)
2 3-Month ZAR-SAJIBOR 7.460% 03/06/2030 1,300 6 6 0 0
2 3-Month ZAR-SAJIBOR 7.490% 03/06/2030 1,200 5 5 0 0
ZE 6-Month CZK-PRIBOR 4.611% 06/06/2028 CZK 1,800 (1 0 0 0
2 6-Month HUF-BUBOR 1.250% 09/19/2023 HUF 124,900 25 14 0 (2)
ZE 6-Month HUF-BUBOR 13.550% 12/12/2024 69,900 17 17 0 0
ZH 6-Month HUF-BUBOR 13.600% 12/12/2024 80,400 (20 (20) 1 0
S 6-Month HUF-BUBOR 7.840% 02/07/2033 10,500 m m 0 0
ZH 6-Month PLN-WIBOR 6.830% 08/19/2024 PLN 2,100 (20 (20) 0 0
ZH 6-Month PLN-WIBOR 0.655% 05/21/2025 1,500 35 35 0 (34)
B2 6-Month PLN-WIBOR 5.620% 03/20/2026 800 0 0 0 0
Xk B-Month PLN-WIBOR 5.620% 03/21/2026 800 0 0 0 0
ZH 6-Month PLN-WIBOR 2.950% 12/13/2026 2,500 35 35 0 m
B3] 6-Month PLN-WIBOR 4.075% 03/07/2027 1,100 12 12 0 m
ZH 6-Month PLN-WIBOR 4.320% 03/09/2027 150 1 1 0 0
ZE 6-Month PLN-WIBOR 4.885% 03/22/2027 400 1 1 0 0
ZH 6-Month PLN-WIBOR 5.340% 03/28/2027 200 0 0 0 0
BN 6-Month PLN-WIBOR 6.843% 06/28/2027 500 1 1 0 0
X 6-Month PLN-WIBOR 7.310% 06/30/2027 600 n 9 1 0
ZH B-Month PLN-WIBOR 5.220% 03/20/2033 300 (1 (1 0 0
ZE 6-Month PLN-WIBOR 5.310% 03/21/2033 300 (1 (1 0 0
SZH 7-Day China Fixing Repo Rate 2.500% 09/21/2027 CNY 2,210 2 2) 0 m
Xih 7-Day China Fixing Repo Rate 2.500% 03/15/2028 870 0 0 1 0
=33 7-Day China Fixing Repo Rate 2.750% 03/15/2028 120 0 0 0 0
Xk 7-Day China Fixing Repo Rate 3.000% 03/15/2028 1,300 5 1 0 0
B3 BRL-CDI-Compounded 12.350% 07/01/2024 BRL 2,100 1 (1 0 0
ZH BRL-CDI-Compounded 12.490% 07/01/2024 2,300 12) (2) 0 (1
Xih BRL-CDI-Compounded 12.595% 07/01/2024 1,700 2 2 0 0
Xk BRL-CDI-Compounded 13.080% 07/01/2024 4,100 8 8 1 0
Xih BRL-CDI-Compounded 6.810% 01/02/2025 800 W} [} 0 0
Xk BRL-CDI-Compounded 12.425% 01/02/2025 2,100 4 4 1 0
ZH BRL-CDI-Compounded 11.244% 01/02/2026 900 14 (4) 0 (1
Xih BRL-CDI-Compounded 11.420% 01/02/2026 1,000 5 5 1 0
Xk BRL-COI-Compounded 6.245% 01/04/2027 500 (18) (15) 0 0
S BRL-CDI-Compounded 6.250% 01/04/2027 600 16 16 0 m
2 BRL-COI-Compounded 6.450% 01/04/2027 590 15 15 0 (1
S BRL-CDI-Compounded 1.770% 01/04/2027 500 10 10 0 0
2 BRL-CDI-Compounded 10.080% 01/04/2027 400 m 8 0 m
ZH BRL-CDI-Compounded 10.240% 01/04/2027 600 12 2) 0 (1
Xih BRL-CDI-Compounded 10.565% 01/04/2027 400 1 1 0 0
ZH BRL-COI-Compounded 11.200% 01/04/2027 500 3l 3] 0 (1
ZE BRL-CDI-Compounded 11.611% 01/04/2027 600 3 (3 0 (1
=33 BRL-CDI-Compounded 11.906% 01/04/2027 200 2 21 0 0
ZE BRL-CDI-Compounded 12.633% 01/02/2029 600 8 (8 0 (1
Xih BRL-CDI-Compounded 12.684% 01/02/2028 700 10 10 1 0
Xk BRL-CDI-Compounded 12.746% 01/02/2029 800 " " 1 0
S BRL-CDI-Compounded 13.218% 01/02/2029 1,600 2n 127 0 (2)
=33 Colombia IBR Overnight Interbank

Reference Rate 7.560% 02/14/2024 cop 919,000 7 7 0 0
2 Colombia IBR Overnight Interbank

Reference Rate 2.850% 07/24/2024 372,040 9 9 0 0
S2H Colombia IBR Overnight Interbank

Reference Rate 7.500% 02/15/2025 256,000 2 2 0 0
i) Colombia IBR Overnight Interbank

Reference Rate 7.855% 02/22/2025 562,300 4 4 0 0
ZH Colombia IBR Overnight Interbank

Reference Rate 8.020% 04/08/2025 589,400 5 5 0 0
=31 Colombia IBR Overnight Interbank

Reference Rate 10.265% 04/12/2025 996,000 12) (2) 0 0




HEENA A VHLEHEIT—T7 UK

EHEF RE il LEGEHE
X ZE EHEFIER EIEEF HHE BELER i35 itk (8) # AE a8
SZE Colombia IBR Overnight Interbank

Reference Rate 3.800% 05/05/2025 cop 888,200 $ 2 $ 2 $ 0 s 0
2 Colombia IBR Overnight Interbank

Reference Rate 9.470% 07/01/2025 314,000 0 0 0 0
S Colombia IBR Overnight Interbank

Reference Rate 10.990% 11/21/2025 249,400 (3) (3) 0 0
S Colombia IBR Overnight Interbank

Reference Rate 11.030% 11/21/2025 244,400 (3 (3) 0 0
SZH Colombia IBR Overnight Interbank

Reference Rate 8.610% 11/26/2025 399,700 1 1 0 0
SZH Colombia 1BR Overnight Interbank

Reference Rate 8.720% 11/26/2025 587,400 1 1 0 0
SZE Colombia IBR Overnight Interbank

Reference Rate 9.270% 11/26/2025 365,000 n m 0 0
ZE Colombia IBR Overnight Interbank

Reference Rate 12.050% 11/26/2025 48,890 (1) (1) 0 0
S Colombia IBR Overnight Interbank

Reference Rate 6.630% 01/11/2027 1,933,800 25 2% 0 (2)
Xk Colombia IBR Overnight Interbank

Reference Rate 7.585% 02/14/2027 407,000 21 (2) 1 0
Xk Colombia IBR Overnight Interbank

Reference Rate 8.200% 03/11/2027 448,000 1 1 1 0
Xk Colombia IBR Overnight Interbank

Reference Rate 8.240% 03/15/2027 268,600 1 1 0 0
X Colombia IBR Overnight Interbank

Reference Rate 8.560% 03/30/2027 44,400 0 0 0 0
Xih Colombia IBR Overnight Interbank

Reference Rate 8.686% 03/30/2027 264,100 2 2 0 (3)
Xk Colombia IBR Overnight Interbank

Reference Rate 8.320% 03/31/2027 243,000 1 1 0 (1
SZH Colombia IBR Overnight Interbank

Reference Rate 7.890% 04/08/2027 231,700 1 1 0 0
SZH Colombia IBR Overnight Interbank

Reference Rate 7.913% 04/08/2027 356,700 1 1 0 m
SZH Colombia IBR Overnight Interbank

Reference Rate 7.940% 04/08/2027 179,600 0 0 0 0
X Colombia IBR Overnight Interbank

Reference Rate 9.050% 11/03/2027 216,000 2 2 0 0
Xk Colombia IBR Overnight Interbank

Reference Rate 10.420% 12/02/2027 246,000 6 6 0 0
Xk Colombia IBR Overnight Interbank

Reference Rate 9.800% 01/17/2028 327,000 6 6 1 0
Xk Colombia IBR Overnight Interbank

Reference Rate 9.550% 01/18/2028 316,800 5 5 1 0
Xk Colombia IBR Overnight Interbank

Reference Rate 9.560% 01/18/2028 308,300 5 5 0 0
Xk Colombia IBR Overnight Interbank

Reference Rate 9.647% 01/18/2028 310,400 5 5 1 0
Xk Colombia IBR Overnight Interbank

Reference Rate 10.060% 03/08/2028 796,000 17 17 1 0
Xk Colombia IBR Overnight Interbank

Reference Rate 8.305% 04/28/2028 390,200 2 2 1 0
Xk Colombia IBR Overnight Interbank

Reference Rate 9.150% 05/02/2028 443,000 6 6 1 0
Xk Colombia IBR Overnight Interbank

Reference Rate 8.390% 06/13/2028 205,400 1 1 0 0
Xih Colombia IBR Overnight Interbank

Reference Rate 8.890% 05/12/2029 559,000 8 8 1 0
Xih Colombia IBR Overnight Interbank

Reference Rate 8.190% 06/13/2029 564,800 4 4 1 0
SZE Colombia IBR Overnight Interbank

Reference Rate 9.370% 03/17/2030 115,400 (31 (3] 0 0
SE Colombia IBR Overnight Interbank

Reference Rate 9.423% 03/17/2030 341,400 8 [t} 0 m
S2H Colombia IBR Overnight Interbank

Reference Rate 9.393% 03/21/2030 266,900 (6) (6 0 m




HEENA A VHLEHEIT—T7 UK

EHEF RE il LEGEHE
X ZE EHEFIER EIEEF HHE BELER i35 itk (8) # AE a8
SZE Colombia IBR Overnight Interbank

Reference Rate 8.940% 03/24/2030 copP 709,000 $ (13) $ (13) $ 0 s m
Xih Colombia IBR Overnight Interbank

Reference Rate 8.495% 04/27/2030 191,000 2 2 0 0
S Colombia IBR Overnight Interbank

Reference Rate 9.300% 03/26/2031 340,200 (9) (9) 0 (1
S Colombia IBR Overnight Interbank

Reference Rate 9.410% 03/26/2031 307,100 (81 (8) 0 (1
Xk Colombia IBR Overnight Interbank

Reference Rate 6.620% 11/08/2031 272,300 (3) (3) 1 0
Xk Colombia IBR Overnight Interbank

Reference Rate 9.060% 05/02/2033 67,920 2 2 0 0
Xk IBMEXID 4.880% 11/07/2025 MXN 16,700 (95) (95) 156 0
2 IBMEXID 1.510% 02/04/2027 4,800 10 10 0 0
2 IBMEXID 8.414% 121472027 3,300 1 1 0 0
2 IBMEXID 8.515% 1211712027 1,700 0 0 0 0
S IBMEXID 8.756% 05/19/2028 100 0 0 0 0
2 IBMEXID 7.800% 11/13/2031 3,000 4 4 0 0
SZH IBMEXID 7.643% 11/18/2031 340 1 1 0 0
Xih KRW-CD-KSDA-Bloomberg 3.250% 03/15/2033 KRW 347,623 (4 (3l 0 m
" Secured Overnight Financing Rate 3.750% 12/20/2028 $ 450 m 5 0 0
Xh Sinacofi Chile Interbank Rate

Average 6.380% 06/03/2027 CLP 118,000 4 4 0 0
Xk Sinacofi Chile Interbank Rate

Average 2.255% 12110/2027 107,000 7 (1 0 0
X Sinacofi Chile Interbank Rate

Average 5.690% 01/06/2028 119,500 2) 2 0 0
2m0" Sinacofi Chile Interbank Rate

Average 5.250% 03/20/2028 109,500 0 0 0 0
Xk Sinacofi Chile Interbank Rate

Average 5.400% 03/20/2028 315,300 (5) (5) 0 0
B3] Sinacofi Chile Interbank Rate

Average 3.920% 08/06/2028 168,000 18 18 0 0
ZE Sinacofi Chile Interbank Rate

Average 5.180% 10/01/2028 65,000 1 1 0 0
ZE Sinacofi Chile Interbank Rate

Average 5.370% 10/01/2028 40,200 0 0 0 0
ZH Sinacofi Chile Interbank Rate

Average 5.400% 10/01/2028 81,000 1 1 0 0
ZH Sinacofi Chile Interbank Rate

Average 5.420% 10/01/2028 178,000 1 1 0 0
2 Sinacofi Chile Interbank Rate

Average 5.570% 10/01/2028 40,000 0 0 0 0
X Sinacofi Chile Interbank Rate

Average 6.000% 10/01/2028 130,000 4 4 0 0
X Sinacofi Chile Interbank Rate

Average 7.160% 10/01/2028 18,200 2 2 0 0
Xk Sinacofi Chile Interbank Rate

Average 7.185% 10/01/2028 10,100 1 1 0 0
EZN Sinacofi Chile Interbank Rate

Average 6.010% 02/16/2029 45,000 1 1 0 0
Xk Sinacofi Chile Interbank Rate

Average 6.020% 03/02/2029 5,700 0 0 0 0
X Sinacofi Chile Interbank Rate

Average 6.420% 03/24/2029 37,000 2 2 0 0
X Sinacofi Chile Interbank Rate

Average 6.370% 06/29/2029 36,000 3 3 0 3
ZE Sinacofi Chile Interbank Rate

Average 3.215% 01/14/2030 129,000 2 2 0 0
Xk Sinacofi Chile Interbank Rate

Average 3.120% 02/05/2030 29,000 (5) (5) 0 0
Xih Sinacofi Chile Interbank Rate

Average 2.080% 06/01/2030 50,000 12) (12) 0 0
Xk Sinacofi Chile Interbank Rate

Average 2.110% 06/01/2030 20,000 (5) (5] 0 0




FEE/NA A D HLEBEHEISF—T7 2R
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ZH Sinacofi Chile Interbank Rate

Average 5.240% 09/01/2030 CLP 61,940 $ 1 $ 1 $ 0 s 0
ZH Sinacofi Chile Interbank Rate

Average 5.470% 09/01/2030 90,000 0 0 0 0
X Sinacofi Chile Interbank Rate

Average 6.110% 09/01/2030 87,800 5 5 0 0
ZE Sinacofi Chile Interbank Rate

Average 5.890% 03/17/2032 16,700 m (1 0 0
ZH Sinacofi Chile Interbank Rate

Average 5.930% 03/17/2032 16,800 (1 (1 0 0
Xk Sinacofi Chile Interbank Rate

Average 6.550% 06/15/2032 24,600 3 3 0 0
Xk Sinacofi Chile Interbank Rate

Average 6.590% 06/16/2032 7,200 1 1 0 0
X Sinacofi Chile Interbank Rate

Average 6.610% 06/17/2032 33,300 5 5 0 0
ZH Sinacofi Chile Interbank Rate

Average 5.030% 03/20/2033 265,700 7 7 0 U}
A7y TR EER $ 173 $ 1m $ 180 $ (70)
HUTIE, 202345 6 A0BHAND LFFFPREABBTRESNIEMT UNT 1 TEROTHEES L UVEHEREOBNTH D,

20234 6 A30EHE. EESLVPRBEAEHMT VAT« TERITOVTHUOREMEBRL LTELARLA TS,
EMTYNT 1 TEE EWMTUNT 1 AR
EE RS EEES
ik -1 i3 HRE ik 1] ffi
HE Ty T _ FE 2Ty T _
73y bt/ 249 &t A7vav bt 249 At
LB FELFPREESE $ 0 3 03 180 $ 180 ¢ 0 $ 0§ (70) $ (70)
(J) €BTVNT 4 JP&  [EHE
REHEFH (8) &

HBIHEF RFA 5| B SZHRE HE &
BOA 07/2023 JPY 3,800 $ 27 $ 1 $ 0
BOA 07/2023 PEN 323 89 0 0
BOA 07/2023 PLN 187 1,891 0 (44)
BOA 07/2023 $ 3,61 MXN 67,215 258 0
BOA 07/2023 5 PIN yal 0 0
BOA 07/2023 61 TRY 1,325 0 (101
BOA 08/2023 CNY 174 $ 25 1 0
BOA 08/2023 INR 4,17 519 0 (1)
BOA 08/2023 MXN 1,521 82 0 (6)
BOA 08/2023 $ 3 AUD 4 0 0
BOA 08/2023 357 CNY 2,448 0 (18)
BOA 08/2023 20 EGP 663 1 0
BOA 09/2023 wo 1,076 $ 35 1 0
BOA 09/2023 $ 23 CLP 18,475 0 0
BOA 09/2023 143 116,540 1 0
BOA 09/2023 23 cop 98,118 0 0
BOA 09/2023 5 HKD 38 0 0
BOA 09/2023 2 KRW 3,163 0 0
BPS 07/2023 BRL 518 $ 108 1 0
BPS 07/2023 CZK 8,420 391 5 0
BPS 07/2023 MYR 448 98 1 0
BPS 07/2023 PHP 1,063 19 0 0
BPS 07/2023 PLN 756 176 0 (101




FEENAA o HhLEHEIYT—T7 K

KRB (8) &
AR s

vELES RER BlEEE ZEEE

BPS 07/2023 RON 138 $ 31 $ 1 $ 0
BPS 07/2023 $ 104 BRL 518 3 0
BPS 07/2023 2 cop 97,121 2 0
BPS 07/2023 327 EUR 298 0 (1
BPS 07/2023 31 JPY 4,335 0 (1
BPS 08/2023 CNH 4,761 $ 669 32 0
BPS 08/2023 CNY 852 124 6 0
BPS 08/2023 EUR 298 327 1 0
BPS 08/2023 MYR 2,740 590 1 0
BPS 08/2023 WD 581 19 0 0
BPS 08/2023 $ a1 CNY 2,879 0 (23)
BPS 08/2023 45 coP 202,540 3 0
BPS 08/2023 2 JPY 351 0 0
BPS 08/2023 491 ZAR 9,131 0 9
BPS 09/2023 THB 0 $ 0 0 0
BPS 09/2023 $ 2 cop 107,263 0 0
BPS 09/2023 19 IDR 286,089 0 0
BPS 09/2023 26 INR 2,138 0 0
BPS 09/2023 19 PHP 1,063 0 0
BPS 10/2023 IAR 118 $ 6 0 0
BPS 10/2023 390 2 1 0
BPS 11/2023 EGP 4,306 112 0 (13)
BPS 11/2023 ILS 199 58 4 0
BPS 12/2023 MXN 1,922 108 0 (1
BPS 01/2024 ILS 3,800 1,068 35 0
BPS 01/2024 $ 76 IAR 161 3 0
BPS 01/2024 ZAR 1,511 $ 86 8 0
BRC 07/2023 PLN 31 7 0 0
BRC 07/2023 RON 11,286 2,504 2 0
BRC 08/2023 MXN 109 6 0 0
BRC 08/2023 $ 1,491 COP 6,353,875 10 0
BRC 08/2023 598 ZAR 11,048 0 (15)
BRC 08/2023 IAR 2,306 $ 123 1 0
BRC 09/2023 CLP 22,904 28 0 0
BRC 09/2023 IDR 26,546 2 0 0
BRC 09/2023 ILS 2 6 0 0
BRC 09/2023 MXN 2,770 169 0 0
BRC 09/2023 $ 236 PEN 866 1 0
BRC 10/2023 MXN 4,016 $ 74 0 (15)
BRC 10/2023 TRY 564 2 0 0
CBK 07/2023 BRL 330 68 0 0
CBK 07/2023 CZK 7431 345 4 0
CBK 07/2023 EUR 5 5 0 0
CBK 07/2023 ILS 883 256 18 0
CBK 07/2023 PEN 4,468 1,150 0 (83)
CBK 07/2023 353 97 0 0
CBK 07/2023 PLN 677 167 0 (10)
CBK 07/2023 TRY 6,508 290 42 0
CBK 07/2023 $ 69 BRL 330 0 0
CBK 07/2023 299 CLP 241,628 2 0
CBK 07/2023 116 cop 530,063 10 0
CBK 07/2023 144 MXN 2,546 4 0
CBK 07/2023 1,230 PEN 4,468 2 0
CBK 07/2023 18 PHP 989 0 0
CBK 07/2023 3,632 RON 15,971 0 (21
CBK 07/2023 34 uvu 1,266 0 0
CBK 07/2023 uvu 595 $ 16 0 0
CBK 07/2023 1,807 4 0 m
CBK 07/2023 1,286 33 0 (2)
CBK 08/2023 BRL 514 99 0 7
CBK 08/2023 CLP 113,395 139 0 2)
CBK 08/2023 PEN 370 9 0 (7
CBK 08/2023 WD 518 17 0 0
CBK 08/2023 $ 3 CAD 3 0 0
CBK 08/2023 1,690 CLP 1,400,425 49 0
CBK 09/2023 cop 126,207 $ 29 0 (1
CBK 09/2023 IDR 15,376,162 1,030 9 0
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CBK 09/2023 KRW 31 $ 0 $ 0 $ 0
CBK 09/2023 MXN 2,262 1 0 8)
CBK 09/2023 $ 25 cLp 20,195 0 0
CBK 09/2023 Al cop 86,892 0 0
CBK 09/2023 INW 864 $ 49 1 0
CBK 10/2023 CLP 444 1 0 0
CBK 10/2023 $ 6 ZAR 118 0 0
CBK 11/2023 31 EGP 1,000 0 (2)
CBK 02/2024 27 937 0 (2)
CBK 02/2024 167 5817 0 (12)
DuB 07/2023 ILS 1,962 $ 560 31 0
DuB 07/2023 PEN 4,468 1221 0 m
DuB 07/2023 4,468 1,230 0 (2)
DUB 07/2023 RON 360 7 0 0
DuB 07/2023 $ 756 EGP 23,422 1 0
DuB 07/2023 1,222 PEN 4,468 " 0
DuB 11/2023 EGP 23,931 $ 697 " 0
DuB 02/2024 $ 133 EGP 4,691 0 [t}
DUB 02/2024 592 20,609 0 (42)
FAR 07/2023 0 cLp n 0 0
GLM 07/2023 BRL 1,964 $ 404 0 3
GLM 07/2023 cop 66,139 15 0 (1
GLM 07/2023 25,335 6 0 0
GLM 07/2023 DoP 1122 19 0 m
GLM 07/2023 RON 182 40 0 0
GLM 07/2023 $ 387 BRL 1,964 2 0
GLM 07/2023 3 cop 12,720 0 0
GLM 07/2023 16 66,139 0 0
GLM 07/2023 154 644,257 0 0
GLM 07/2023 43 EGP 1,428 3 0
GLM 07/2023 178 MXN 3127 4 0
GLM 07/2023 1 PHP 65 0 0
GLM 07/2023 9 PN 38 0 0
GLM 07/2023 1,770 RON 8,007 0 9
GLM 08/2023 BRL 195 $ M 0 0
GLM 08/2023 Dop 2,969 53 0 (1
GLM 08/2023 37,748 661 0 (28)
GLM 08/2023 EGP 1,504 47 0 0
GLM 08/2023 $ 106 BRL 539 6 0
GLM 08/2023 31 Dop 181 2 0
GLM 08/2023 92 IAR 1,74 0 (2)
GLM 09/2023 TRY 1,914 $ 75 4 0
GLM 09/2023 $ 357 BRL 1,742 0 0
GLM 09/2023 233 THB 8,045 0 (4)
GLM 10/2023 pop 4,637 $ 83 0 (1
GLM 10/2023 6,376 114 0 (1
GLM 10/2023 ZAR 119 60 1 0
GLM 11/2023 EGP 510 18 3 0
GLM 1172023 $ 3,166 EGP 85,165 0 (699)
GLM 1212023 pop 1,002 $ 18 0 0
IND 06/2024 $ 156 WD 4,014 0 (23)
JPM 07/2023 BRL 242 $ 50 0 0
JPM 07/2023 JPY 182 1 0 0
JPM 07/2023 TRY 1,328 51 0 0
JPM 07/2023 $ 49 BRL 242 2 0
JPM 07/2023 39 MXN 673 0 0
JPM 08/2023 CNH 3,821 $ 563 26 0
JPM 08/2023 CNY 15,313 2,162 33 0
JPM 08/2023 HUF 2,763 8 0 0
JPM 08/2023 MXN 817 47 0 0
JPM 08/2023 $ 4 CAD 6 0 0
JPM 08/2023 2,156 CNH 15,350 0 (38)
JPM 08/2023 444 CNY 3,037 0 (24)
JPM 08/2023 33 EGP 1,090 2 0
JPM 08/2023 768 HUF 268,206 6 0
JPM 08/2023 1 JPY 182 0 0
JPM 08/2023 32 ZAR 587 0 (1
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JPM 09/2023 BRL 245 $ 48 $ 0 $ 2
JPM 09/2023 ILS 2 6 0 0
JPM 09/2023 $ 3,382 PEN 12,451 32 0
JPM 09/2023 47 THB 1,620 0 (1
JPM 10/2023 MXN 17,971 $ 1,024 0 (A
JPM 11/2023 $ 33 EGP 1,129 0 0
JPM 06/2024 9 IDR 135,000 0 0
MBC 07/2023 PLN 2119 $ 489 0 (32)
MBC 07/2023 $ 103 cop 435,958 1 0
MBC 07/2023 137 582,793 2 0
MBC 08/2023 125 CNH 859 0 (6)
MBC 08/2023 518 INR 2,17 2 0
MBC 09/2023 25 2,068 0 0
MBC 09/2023 5 KRW 5,845 0 0
My| 07/2023 CZK 548 $ 25 0 0
Myl 07/2023 EGP 25,083 726 0 (85)
MYI 07/2023 MXN 905 50 0 (2)
My| 07/2023 PLN 926 222 0 ()
MYl 07/2023 $ 21 copP 932,706 1 0
MyI 07/2023 14 CZK 316 0 0
Myl 07/2023 9 PLN 40 0 0
MYl 08/2023 WD 580 $ 19 1 0
Myl 09/2023 TRY 980 37 0 0
MYl 09/2023 $ 547 IDR 8,166,872 0 (4)
MYI 09/2023 5 KRW 6,568 0 0
Myl 09/2023 2 THB 738 0 (1
MYI 10/2023 76 ZAR 1,508 3 0
Myl 01/2024 29 EGP n 0 (3)
NGF 08/2023 CNH 5,841 $ 851 45 0
RBC 07/2023 MXN 1,078 56 0 (7)
RBC 08/2023 15,711 907 0 2)
SCX 07/2023 MYR 47 97 1 0
SCX 07/2023 TRY 2,638 116 15 0
SCX 08/2023 CNH 181 263 13 0
SCX 08/2023 $ 1,181 CNY 8,065 0 (65)
SCX 09/2023 WD 899 $ 29 1 0
SCX 09/2023 $ M CLP 33,070 0 0
SCX 09/2023 663 IDR 9,944,005 0 (2)
SCX 09/2023 2,263 INR 187,643 17 0
SCX 09/2023 49 THB 1,676 0 (1
SCX 11/2023 EGP 6,401 $ 170 0 (15)
SCX 1112023 $ 33 EGP 1,287 4 0
S0G 07/2023 EUR 293 $ 315 0 (4
S0G 07/2023 RON 274 61 1 0
S0G 07/2023 $ 2,542 PLN 10,950 151 0
SSB 07/2023 CLP 242,345 $ 302 0 0
SSB 07/2023 cop 66,432 16 0 0
8B 07/2023 66,922 16 0 0
SSB 07/2023 $ 18 cop 66,432 0 0
SSB 07/2023 1,225 PEN 4,468 7 0
SSB 08/2023 PEN 4,468 $ 1,223 0 (Gl
SSB 08/2023 $ 302 CLP 243,045 0 0
SSB 09/2023 1,163 BRL 5,897 45 0
SSB 09/2023 20 CLP 16,207 0 0
TOR 07/2023 cop 294 $ 0 0 0
TOR 07/2023 $ 0 cop 294 0 0
TOR 07/2023 0 297 0 0
TOR 08/2023 509 HUF 178,314 5 0
TOR 08/2023 ZAR 700 $ 37 0 0
UAG 07/2023 cop 599,540 144 0 0
UAG 07/2023 PLN 38 9 0 0
UAG 07/2023 RON 11,815 2,599 1 0
UAG 07/2023 TRY 2,039 87 9 0
UAG 07/2023 $ 36 MXN 638 1 0
UAG 07/2023 2,362 TRY 54,191 0 (287)
UAG 08/2023 144 cop 604,141 0 0
UAG 08/2023 IAR 93 $ 5 0 0
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UAG 09/2023 ILS 100 $ 28 $ 1 $ 0
11/2[]23 199 58 4 0
%@Wéiﬁ $ 1,075 $ (1,758)
WEIHEF $44A K iy LIzl BETAD HR 15 R fff 5 it
Myl Put - 0TC U.S. dollar versus Brazilian real BRL 4.820 08/22/2023 226 $ 3 %
Myl Put - OTC U.S. dollar versus Mexican peso MXN 18.500 07/25/2023 237 6 18
RBC Put - OTC U.S. dollar versus Canadian dollar CAD 1.306 07/13/2023 238 1 0
UAG Call - OTC Euro versus U.S. dollar $ 1.140 07/13/2023 218 1 0
BEA T avast $ n_s 21
PAZEYEN
WEIHEF $RHR 1T {fiHE bt 1= ] BETAD (ZHn#8) 5 fitE
JPM Call- OTC U.S. dollar versus Indonesian rupiah IDR 14,950.000 06/06/2024 66 $ 2 s 2
JPM Put - OTC U.S. dollar versus Indonesian rupiah 14,950.000 06/06/2024 66 (21 2
Myl Call - OTC U.S. dollar versus Chilean peso CLP  850.000 07/18/2023 137 2) 0
MYI Call - OTC U.S. dollar versus Mexican peso MXN 21.000 03/07/2024 330 (8) (2l
MYI Put - OTC U.S. dollar versus Mexican peso 17.750 07/25/2023 474 (3) (16
$ a7 s (22)
FLIT LA
HREI1HEF $847 IELALD bt 1= ] BETAD (ZHREH) Lk 1 iikicy
BOA Call & Put- OTC 6 Month vs. 6 Month Forward Volatillity Agreement 12.600% 1212712023 100 $ 0 0
BOA Call & Put- OTC 6 Month vs. 6 Month Forward Volatillity Agreement 15.050 12/27/2023 100 0 0
CBK Call & Put- OTC 6 Month vs. 8 Month Forward Volatillity Agreement 12.600 12/29/2023 100 0 0
CBK Call & Put- OTC 6 Month vs. 6 Month Forward Volatillity Agreement 15.100 12/20/2023 400 0 0
MYI Call & Put- OTC 6 Month vs. 6 Month Forward Volatillity Agreement 12.600 1212712023 200 0 0
$ 0 % 0
FREA T3 VAR $ an_s 22
1 /774 R PAEYEN ;
E‘fﬁ 1% 2Ty K X RERIME A7 IR (AEME)
WEIHEF # (X)) &5 A 2023$6HBOEEET BEXAOC  (ZHEEH) 3(8) # aE aff
BOA Turkey Government International Bond il GUU%) 06/20/2024 3.119% § 100 $ 6 $ @ s 2 $ 0
GST Turkey Government International Bond (1.000%)  06/20/2024 3.119% 100 4 (2) 2 0
$ 10 $ 6§ 4 $
1Tk EA D
EEEF JLYy b 27L X  REBRIME A7 IR (AE(HE)
WEIHEF RS 2 g2t 1= 2023¢6ﬁ308ﬁf BETAC  (ZHEE) 3(8) # aE ﬁ%
GST Poland Government International Bond 1.000%  06/20/2024 0.257% § 100 $ 1 $ 0 $ 1 $ 0
JPM Brazil Government International Bond 1.000%  12/20/2024 1.596% 100 (2) 1 0 1l

$ (1 $ 1 $ 1 $ (1
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PATYED
ZIERO SUEBEEO  XhE RERME _R7v IR (ME(ME)
m5IHEF ZH Xih HA0  RBETAC BETARC (REEH (8) # HE &F
GLM BIEBROBETARIC REMEROBETAKIS
HEOCHERHZEYH £ 5<33.250hc48 Y
EEF| (SOFR) 120.428% § HEELFI
EMELE-EHEF
06/30/2024  ARS 2,223 50 8 0 $ 8 8 48 $ 0
GLM BIREROBERAIC REBEROBETLAIC
HESCHERHZEMHA £ 528200548
FEEF (SOFR) (20.428%  F 2EELF
EMHL-EBHEF
06/07/2027 898 20 0 19 19 0
$ 0 $ 67 ¢ 67 $ 0
EAZERES
EEEF IE S RRREFE ATy ITRH (NIEHE)
HEIEF X RER EBEFIEE B & F bzt 15| BEXE (ZH %) (8) # HE &
BOA 2 3-Month ILS-TELBOR 0.800% 04/24/2028 IS 400 8 0 $ %o 14 $ 0
BOA S 3-Month MYR-KLIBOR 3.500% 03/15/2028  MYR 20 0 0 0 0
BPS Xk 3-Month ILS-TELBOR 1.278% 08/01/2029 IS 400 0 13) 0 13)
GLM S2H 3-Month MYR-KLIBOR 3.545% 05/05/2028  MYR 541 0 1 1 0
GLM X Sinacofi Chile Interbank Rate Average 4.040% 03/18/2029 CLP 1,100 0 0 0 0
GST 2 3-Month MYR-KLIBOR 3.750% 03/15/2028  MYR 50 0 0 0 0
JPM S 3-Month MYR-KLIBOR 3.750% 03/15/2028 1,987 m n 0 2
$ m $ 1 $ 15 $ (15)
A7y TRHER $ 8 $§ 63 ¢ 87 $ (e

LUF (. 20234 6 A0RMADEFEEMT VAT« TERB LT (RA) EABROTBMEEZREHEFAIHELTCEHLZLDOTHS.

(k) 20234 6 A30EAHE, EBRR T Yy ITUNRT A TRBROIRE— - T Y—A U ML BT VAT« TERITDONT, HiHMEHE
$261DAMHEES & & VSIBODIMEAERITH I TS,

BT YNT 1 THE ST IUNT1IBE

SNEAS B 27y B NERE i 27y
IEIHEF FERH ATLav 2249 [EEAEE FEZH ATvay 249
BOA $ 83 8 0 0§ 18 & 219 s s 0 8 0 0
8PS 107 0 0 107 58) 0 (13) 0
BRC 35 0 0 35 130) 0 0 0
CBK 141 0 0 141 (1581 0 0 0
DUB 54 0 0 54 83) 0 0 0
FAR 0 0 0 0 0 0 0 0
Y 43 0 88 m 7501 0 0 0
68T 0 0 3 3 0 0 0 3 0
IND 0 0 0 0 23) 0 0 (23) 123) 0 (23)
Jem 101 0 0 101 1701 4) 3 m % 0 2%
MBC 5 0 0 5 138) 0 0 (381 33) 0 (33)
MYl 5 2 0 2% (100) (18) 0 (118) 192) 170 78
NGF 45 0 0 45 0 0 0 0 45 0 45
RBC 0 0 0 0 19) 0 0 K] 91 0 9
SCX 51 0 0 51 83) 0 0 83) 132) 0 (32)
S06 152 0 0 152 14) 0 0 4 148 0 148
$SB 52 0 0 52 ] 0 0 8) 4 0 4%
TOR 5 0 0 5 0 0 0 0 5 0 5
UAG 16 0 0 16 1287) 0 0 287) (271 21 (10)
[EBETYNT 4 TEE__$ 1,015 $ 2 $ 87 $ 1,183 $(1,758) ¢ (220 $ (16)  $ (1,796
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St Zih/BITURY QREQKROIEEL LTOREERIL. HLIY b - TUATAITOT I 4L FORBRP YR Y £RT . HEOSE

R RTLy Rid, FOFH VI VORLEYDIAR FERBRT B DT, CRICERREMET 2 OIERSNAMLRATEND L
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b TAFOLIVOEVFE LTRITMAALERDHSHRARE,

v <. ZRBEROBEETASSIELEROBELIKICERSNS,

; BETARR, 70X - ALV— - RV IOHARERICEISRES RSN D,

¢ . Ty—IE, MBEFBITERICETHMEIEFIC ‘»’H‘%;“'Hﬂﬂi/ (ZIMES) OMBEERT . EREMT VAT« THKOLY AR—Iv—FR—0EE
REDR—DIRAZ—RYITEIKWMEIMTOHMERT 5 eMTES

ERET U NT « TE&EDAEME

UTFIE. RT77 Y FOTYNT 4 TEROAEMEE)RY - THVRR—Sv—FIHELTEHLEZIOTH .

HE - ARHAEELOSRMT Y NT 4 TELKOAEME (20234 6 A0BIRIE) -

AYVERELTEHESATVEWTYNRTF 1T

SUSyk 9454 NERE i
R R 24 21 24 XS] At
ST YNT 1« TER - EE
LB E PN
27y TR $ 0 ¢ 08 08 0 s 180 % 180
TEHE
SEBBEERY $ 0% 0% 0 075 0% 1075
R I3y 0 0 0 2 0 7
27y TR 0 5 0 67 15 87
§ [ 5 % 0§ 1183 [ 1,183
§ [ 5 8 0§ 1183 195§ 1,363
BT YNT«TER - AR
LB FE P REH
FiAToay $ 0 s 0 s 08 08 0 s 0
27y TR 0 0 0 0 (70) 170
§ [ [ 0 0 s 170)
TEHE
SHEBELIERY § 08 0 8 [ (1758 ¢ 0 s 1,758)
ERA T3y 0 0 0 (22) 0 122)
27y T2 0 il 0 0 115) 116)
§ [ im__ s 0§ (1,780 § sl s 11,798)
$ [ s [ (1,780 ¢ 85§ 11,8661
BREAERISHT ST YT TEROFE (202346 A0BISHRT LE-REFEFE) -
Ay VERELTEHESATVEWTYNRTF 1T
AR IVAT4 NEAE _
BB 24 # 24 SFIRH =¥
SBT VAT TERICHLIERM (B) &
I= ESSELES L
FRA T3y $ 0 0 0 ¢ 0 s 5 % 5
bt 0 0 0 0 (15) (15)
27y TR 0 153) 0 0 1,051 998
§ [ 53§ [ [ 1,041 $ 988
)
SEBBLERN $ 0 [ 0 s 24585 $ 08 2,455
B+ 7oay 0 0 0 1 0 i
FiAToay 0 5 0 8 3 16
27y TR 0 122) 0 13 39 14
§ [ s [ 247 $ ) 2,496
§ [ 7 s [ 2471 § 108§ 3,484
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HiEFEERRER
FRA T3 $ 0 $ 0 $ 0 $ 0 $ 0 $ 0
£ 0 0 0 0 0 0
Ay TR 0 23 0 0 (818) (796
$ 0 $ 23 $ 0 $ 0 $ (818) $ (795
]
SHEBBEELZH $ 0 $ 0 $ 0 $ (759) $ 0 $ (759)
B@FfToay 0 0 0 " 2 13
wRA T a3y 0 1 0 (5) 0 (4)
Ry TR 0 (8) 0 7 (34) (35
$ 0 $ 7 $ 0 $ (746) $ (32) $ (785)
$ 0 $ 16 $ 0 $ (746) $ (850) $ (1,580)

/> IE i fi8 DI %€

LITFIE. 202345 6 A0BHRAENDK I 7 v FORES L VEEOFHEICH-> THEALIA VT M@ > THE L AEMECENTH S,

A TEAHE ) ATEfE
LAY LA2  LANS (NBE6ANERE) HF Y -— LA LARV2  LANLS  (023F6A0BRE)
% (N IEffifE) BARMIES (NEME)
FLEVFY ~—
VIR $ 0 s 9 3 0 ¢ 9 % $ 0 s 28 0 s 121
TELRA S v VI UE 0 102 0 102
HEF 0 293 0 293 R—=FF
I5TN VI g 0 323 0 323
HEF 0 782 222 1,004 N—==7
{484 0 137 0 137 VI 0 19 0 19
TAIUHESE m7I7Uh
HEFE 0 40 0 40 iiE% 0 653 297 950
FY PNz 0 420 0 420
VIR 0 167 0 167 i
aOvE7 VI UAE 0 196 0 196
VIR 0 5 0 5 *EE
Fza#HE E% 0 113 0 13
VIR 0 733 0 733 KE
FE=h#HE HAEBREH 0 193 0 193
VI 0 972 0 972 % 0 346 0 346
NUH)— E—7—VEREH 0 174 0 174
VIl 0 478 0 476 INTTA
E VY UiE 0 90 0 90
E% 0 193 0 193 YUET
AV RRYT VI UE 0 50 0 50
VIR 0 14 0 14 EHS R R 0 11,540 0 11,540
FANSUR BAGEH § 0§ 2145 § 5% § 21977
% 0 0 21 2 EMTUNT 1 TR - RE
4RI
RO 0 887 0 887 BB EEhRER 0 180 0 180
BX 558 0 1,183 0 1,183
% 0 199 0 199 $ 0§ 133 0§ 1,363
FrRLEESv—U— ST UAT 1« TER - A
% 0 217 0 277
Mo vINY LB FEEPRER 0 (70) 0 (70)
S 0 0 12 12 ] 0 11,798) 0 11,798)
TL—v7 § 0§ (1888 ¢ 0§ (18880
PR 0 78 0 78 At $ 0 s 20922 $ 552§ 21474
AF L0
HESF 0 46 0 16
RO 0 1,086 0 1,066
*TS504
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LUFIE, 20234 6 B30H|

SRTLEMMPORT 7 0 FOERGBRBETRELA 2Ty b (LALI) ZAVEAEMEFMEOBA.
ROTBLVRENVENTHS.

LAL3AD LARL3HBD

P o= HEEEASE SATHE HiiREL MRS
BERMES (DEME
TN

i $ 0 $ 0 $ 201 $ 0

HHHa1E 0 0 0 (137)
FANTUR

fadie 0 0 21 0
oIy

g% 0 0 12 0

$ 0 $ 0 $ 234 $ 1137)

UTFE. AEfEEISLF—OLALIITHFESN-HES LUVAROAEMEFMECAV-ERZLRBETELS Ty FOENTHS.

WRES BETHEL 127y ME

AFIY-— (2023% 6 A30RRAE)  FF{fi ik 1>Tyhk (%)
BAAMES (N EMIE
IITN

HEE $ 201 Proxy pricing Base Price 96.31

21 Indicative Market Quotation  Broker Quote 7.23

FALTUR

HiEZE yal Third Party Vendor Expected Recovery 3.00
LT

HESF 12 Third Party Vendor Expected Recovery 6.00
m7IUAN

HIEZE 297 Discounted Cash Flow Discount Rate 10.26
At $ 552
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SIEHHESE (20236 AR T LE-RFEE)

PIMCO/NRI a2—4%
(BFEHAL - TR RY) Te—=Ur T Ly —
INAAVTI LT 7 KN

REINEE :
SRR UMNERIERRE) * $ 1,425
MEUL 2 97
lErsty 1,522
ER
EAHRE - J (JPY) 17¢
KRB 24
AR 41
BEMAE (ER) 1,481
ETRMAE (8% -
BEAMEES (OMEBERE) * (2,412)
R FEIIPRIERERT U NT ¢ TR 988
JEERART V) T ¢ T RE 2,496
S5 116
FHMFIE (HER) 1,188
REBIHE (B) HOMEEHEE -
BB A MRES: 2,349
F3 & i P IE R AT Y T ¢ TR (795)
JEEEART ) NT ¢ T (785)
SMEREE - Ak 56
REBFHN () OMATHEE 825
Mgz (R 2,013
BRICKAMEEOMEM (L) 48 $ 3, 494
S EFL $ 9
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