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(ERA3 T $909) 7.500% due 04/16/2049 (ol 700 4
.
o= = Sunac China Holdings Ltd. PE&E 123
’E
SEES SN 1.000% due 09/30/2032 (bllel 88 6 (EfSIRAES1, 781)
Geopark Ltd. i S0 2ET4.9%
5.500% due 01/17/2027 900 819 Arabian Centres Sukuk Il Ltd.
. ——— 9500% due 03/0§/2029 600 620

NTa—4EE 819 ) ) R— Ecopetrol S.A.

s ertificate Ltd. TBD% due 08/16/2024 1,000 995
(RARRHISTT) 0.000% due 06/05/2034 1,436 1,077 =
TS5TN3. Th C&W Senior Finance Ltd. Banco Davivienda S.A.

H Cp A ] 0 S84 6.650% due 04/22/2031 [le) 900 666
Banco BTG Pactual S.A. FWD Group Holdings Ltd. Ecopetrol S.A.
6.250% due 04/08/2029 20 0 71835% due 070272091 600 610 4 6250 due 1102/2031 400 o1
Banco do Brasil S.A. A LB ) f 614 5.875% due 0512812045 2,550 1830
6.250% due 04/18/2030 (i) 350 3652 Health & Happiness H&H International Holdings Ltd. 6.875% due 04/29/2030 800 769
8.500% due 07/29/2026 MXN 11,000 570 13.500% due 06/26/2026 600 639 8.375% due 01/19/2036 300 2%
Braskem Netherlands Finance BV Kaisa Group Holdings Ltd. (a) ol leo iR m_____ W]
4500% due 01/31/2030 s 100 846 8.500% due 06/30/2049 1,600 54 4878
R 9.375% due 06/30/2024 1,100 40 anveyait 5,873
4.625% due 06/10/2031 400 315 Longfor Group Holdings Ltd. (ER{& IR fii$6, 956)

) 4,500% due 01/16/202 2
Ten. 500% due 01/16/2028 30 B
10.000% due 07/27/2025 (a) 650 6 Melco Resorts Finance Ltd.
12.500% due 12/15/2024 (b) 63 83 4.875% due 06/06/2025 1,100 W8 frastructure AIS
- 5.375% due 12104/2029 500 449 nfrastructire

Rede D'or Finance Sarl 1.816% due 03/02/2031 EUR 500 433
i s VR - gy 5750% due 0712112028 600 563 = rﬂ ol als

MGM China Holdings Ltd. inancing ‘nternationa
ROt 7.125% du OGBS 1,200 1207 5E75% e 1173012028 100 107
6.400% due 06/28/2054 20 198 g : : §.651% dus 11/1312028 00 334
XP, Inc. Odebrecht Holdco Finance Ltd. = rREaH 7‘”4

, Inc. a3 5
3.250% due 07/01/2026 300 grg]  LlOGEel20 (228 . (H;E RES836) —
6.750% due 07/02/2029 (d) 30 298 OEC Finance Ltd. (b) a
3933 4.375% due 10/25/2029 502 3 R 3 = L0, 6%
T 5.250% due 12/27/2033 4,199 252

7.125% due 12126/2046 3,236 208
Vale S.A. ) ) Dominican Republic International Bond
1.971% due 03/31/2173 (c) BRL 7,700 484 sa""’n International Finance Ltd. 5.300% due 01/21/2041 $ 250 213
SsULaH 2417 :750 /";:f 09::]7::?27 “l' o an 384 11.250% due 09/15/2035  DOP 31,000 554

- 7 5. 546 unac ina Holdings td.

(B isbloi0) 6.000% due 09/30/2025 52 7




TARE  HSEE

(Bfr: F) (BfL: )
FE=H#MEEEH $ 767
(ER{SRATES792)
75 R0.3%
BNP Paribas S.A.
7.750% due 08/16/2029 (c)(e) $ 300 303
75 ARER 303
(B {3 R 1T$295)
JT7T<30.8%
CT Trust
5.126% due 02/03/2032 1,100 970
JT7TIIEE 970
(ERAGR1i$986)
&#0. 8%
Fortune Star BVI Ltd.
5.000% due 05/18/2026 700 652
Vanke Real Estate Hong Kong Co. Ltd.
3.976% due 11/09/2027 300 190
Yanlord Land HK Co. Ltd.
5.126% due 05/20/2026 200 172
EEAF 1.014
(B {5 R 1E$896)
N2 1)—0. 2%
OTP Bank Nyrt
8.750% due 05/15/2033 200 210
NAY—BE 210
(B {3 IR {HE$199)
1 > F1.6%
JSW Steel Ltd.
5.050% due 04/05/2032 700 616
Manappuram Finance Ltd.
7.376% due 05/12/2028 300 297
Muthoot Finance Ltd.
7.126% due 02/14/2028 300 303
Shriram Finance Ltd.
4.150% due 07/18/2025 234 228
6.626% due 04/22/2027 500 501
1> F&Et 1,945

(ER#8IRfEi$2, 040)
A FRIT1Th

Adaro Indonesia PT

4.250% due 10/31/2024 900 893
Cikarang Listrindo Thk PT

4.950% due 09/14/2026 600 585
Indika Energy Thk PT

8.750% due 05/07/2029 550 549
12 ExoT7EE 2,027

(ERAGRITES2, 044)

TARE A5

(Hify : F) (Hfr: F)

T A LT RO. 6%
Alfa Bank A0 Via Alfa Bond Issuance PLC
5.950% due 04/15/2030 (al(e) $ 3,300 $ 198
Iridium Capital PLC
9.250% due 06/18/2029 EUR 400 432
Sovcombank Via SovCom Capital DAC (a)
3.400% due 01/26/2025 $ 1,500 M
8.000% due 04/07/2030 (e) 700 42
TALS Y KR n3

A RAE$5, 983)
125 T)L2. 6%
Bank Leumi Le-Israel BM
7.129% due 07/18/2033 (e] 600 586
Energian Israel Finance Ltd.
5.376% due 03/30/2028 1,400 1,245
Leviathan Bond Ltd.
6.500% due 06/30/2027 1,400 1,314
AR5 TLER 3,145

(ER{IRAH@S3, 330)

Fr o RLEED v —

West China Cement Ltd.

4.950% due 07/08/2026 700 574
FYURNEBESY—D—8

aft 574
(ARG R {m$581)

DY ITRE1.3%

KazMunayGas National Co. JSC

5.750% due 04/19/2047 200 174
6.376% due 10/24/2048 200 189
Tengi il Finance Co. ional Ltd.
2.626% due 08/15/2025 1,200 1,162
HhY¥IRE oER 1515
(ERAGIRAES1, 453)
Lot TINY8 4k
#t

Constellation il Services
Holding S.A. (g) 1,092,161 18
FORESEA Holding S.A. (g) 14,256 333

451

TAEE
(B - F)

Altice Financing S.A.
5.000% due 01/15/2028 $ 1,800 1,371
Andrade Gutierrez International S.A.
9.000% due 12/28/2029 991 359
Consolidated Energy Finance S.A.
12.000% due 02/15/2031 800 826

FEENAA D HhLEHEIT—T7 K

AL S
(Bfy: F) (Bfr: F)

Constellation 0il Services Holding S.A.

3.000% due 12/31/2026 (b $ 919 ¢ 756

FORESEA Holding S.A.

7.500% due 06/15/2030 673 627

Guara Norte Sarl

5.198% due 06/15/2034 (i) 1,491 1,375

MHP Lux S.A.

6.950% due 04/03/2026 600 500

Millicom International Cellular S.A.

4.500% due 04/27/2031 1,200 1,034

7.375% due 04/02/2032 500 439

Petrorio Luxembourg Holding Sarl

6.126% due 06/09/2026 1,000 978

Sherbank of Russia Via SB Capital S.A.

5.250% due 05/23/2049 (al(e) 2,900 174

Unigel Luxembourg S.A. (a)

8.750% due 10/01/2026 1,600 454

8.750% due 03/01/2030 (d) 788 786
9,739

oI &R 10,190

(ER{S IR 1S 14, 636)

< L—270.1%

Malaysia Government International Bond

3.465% due 10/15/2030 MYR 190 40
4.245% due 09/30/2030 180 39
TL—LT7 AR 79
(ER{RAES79)

E—1 v R1.5%

CA Magnum Holdings

5.376% due 10/31/2026 $ 500 477
Greenko Dutch BV

3.850% due 03/29/2026 1,183 1,118
Greenko Power II Ltd.

4.300% due 12/13/2028 (i) 260 238
T v REF 1,833
(ER{3IRAHES$1, 905)

%08 2%

Banco Mercantil del Norte S.A. (c)e)

6.750% due 09/27/2024 300 299
8.376% due 10/14/2030 (i) 600 606
BBVA Bancomer S.A. (e)

8.126% due 01/08/2039 (i) 300 304
8.450% due 06/29/2038 1,300 1,341
Braskem Idesa SAPI

7.450% due 11/15/2029 (i) 500 407
Metalsa Sapi de C.V.

3.750% due 05/04/2031 700 569
Trust Fibra Uno

7.378% due 02/13/2034 300 296
A¥FafE 3,812

(ERGRAES3, 894)




TARE  HSEE
(G F)  (Bifr: F)

€03l 9%
OCP S.A.
6.750% due 05/02/2034 $ 400 § m
6.876% due 04/25/2044 1,500 1,447
7.500% due 05/02/2054 400 409
ERvakEt 2,267
(HR#G RS2, 586)
% E#50. 8%
ATP Tower Holdings LLC
4.050% due 04/27/2026 400 379
Digicel Intermediate Holdings Ltd.
12.000% due 05/25/2027 (b) 635 630
SEHAT o0
(ER{3R{HE$1, 010)
A5 2 45.2%
IHS Netherlands Holdco BV
8.000% due 09/18/2027 2,126 2,066
Metinvest BV
8.500% due 04/23/2026 800 648
Teva Pharmaceutical Finance Netherlands Il BV
3.750% due 05/09/2027 EUR 1,300 1,363
7.375% due 09/15/2029 100 118
Teva Pharmaceutical Finance Netherlands Il BV
3.150% due 10/01/2026 $ 600 564
4.750% due 06/09/2027 600 579
Yinson Boronia Production BV
8.947% due 07/31/2042 900 909
A UHEF 6,248

(ER {3 R{H$6, 470)
Aoz )T1TH

Access Bank PLC

6.125% due 09/21/2026 1,200 1142
SEPLAT Energy PLC

7.750% due 04/01/2026 900 884
T4z )T EE 2,02
(B {3 R{ES$2, 110)

/35-<0. 8%

Telecomunicaciones Digitales S.A.

4.500% due 01/30/2030 1,100 979
NFRER 979
(B3R 1E$932)

Banco de Credito del Peru S.A.

3.125% due 07/01/2030 (e) 1,200 1,157
Compania de Minas Buenaventura SAA

5.500% due 07/23/2026 800 774
Credicorp Capital Sociedad Titulizadora S.A.

10.100% due 12/15/2043 PEN 500 134

TAEE Bl
(Bfr: F) (BL: F)

Hunt 0il Co. of Peru LLC Sucursal Del Peru

8.650% due 09/18/2033 $ 300 ¢ 325

InRetail Consumer

3.250% due 03/22/2028 1,200 1,086

Peru LNG Srl

5.375% due 03/22/2030 400 345
3,821

Corp. Financiera de Desarrollo S.A.

5.950% due 04/30/2029 300 300

Peru Government International Bond

7.300% due 08/12/2033 PEN 700 188
488

~RL—&Et 4,308

(iR 1i$4, 335)

T4 E1 6%

Petron Corp.

5.950% due 04/19/2026 (c) $ 700 679
San Miguel Global Power Holdings Corp. (c)

5.450% due 12/09/2026 600 567
5.950% due 05/05/2025 700 692
J4)EVRE 1,928

(SRS, 494)

GLP Pte Ltd.

3.876% due 06/04/2025 800 7
4.500% due 05/17/2026 (c) 200 124
Indika Energy Capital IV Pte Ltd.

8.250% due 10/22/2025 100 101
Medco Maple Tree Pte Ltd.

8.960% due 04/27/2029 1,600 1,678
Medco Oak Tree Pte Ltd.

7.375% due 05/14/2026 308 3n
S UAR—LEE 2,955
(ER{RRAMES2, 767)

7 7 52.8%

Sasol Financing USA LLC
4.500% due 11/08/2027 (e) 800 o

Bidvest Group UK PLC

3.626% due 09/23/2026 900 841

Sasol Financing USA LLC

6.500% due 09/27/2028 600 572

8.750% due 05/03/2029 1,200 1,222
2,635

m7 7 hRE 3,356

(ER{3RATS3, 388)

1.1%
Kasikornbank PCL
3.343% due 10/02/2031 (e) 1,400 1,307

FEENAA D HhLEHEIT—T7 K

AL S
(Bfy: F) (Bfr: F)

24 A&t $ 1,307

(ER{RIRAES1, 268)

kL3310 5%

SOCAR Turkey Enerji A.S.

7.348% due 08/11/2026 EUR 1,100 1,175

Akbank TAS

7.498% due 01/20/2030 1,280 1,212

Anadolu Efes Biracilik Ve Malt Sanayii A/S

3.375% due 06/29/2028 1,000 870

Arcelik AlS

8.500% due 09/25/2028 600 627

Coca-Cola Icecek A/S

4.500% due 01/20/2029 900 830

Ford Otomotiv Sanayi A/S

7.1256% due 04/25/2029 (i) 600 606

Mersin Uluslararasi Liman Isletmeciligi A/S

8.250% due 11/15/2028 1,300 1,333

Sisecam UK PLC

8.250% due 05/02/2029 600 610

TAV Havalimanlari Holding A[S

8.500% due 12/07/2028 700 n

Turkeell lletisim Hizmetleri AS

5.800% due 04/11/2028 1,200 1,156

Turkish Airlines 2015-1 Class A Pass-Through Trust

4.200% due 03/15/2027 877 832

Turkiye Is Bankasi A/S

7.750% due 06/12/2029 600 601

Yapi ve Kredi Bankasi A/S

9.250% due 10/16/2028 (i) 1,600 1,700
11,154

Turkiye Ihracat Kredi Bankasi A/S
7.500% due 02/06/2028 200 200

FLa&E 12,529
(ER{§R1ES$12, 015)

2954750 1%

Ukraine Government International Bond

4.375% due 01/27/2032 EUR 300 84
7.750% due 09/01/2026 $ 0_ 94
Yy 54 FaH _
(BBIRIES548)

75 JEREER. 1%

Kuwait Projects Co. SPC Ltd.

4.229% due 10/29/2026 1,800 1,641
0ztel Holdings SPC Ltd.

6.626% due 04/24/2028 400 407
77 JEREEME 2048

(ER{3RAMS2, 202)




TARE  HSEE

(G F)  (Bifr: F)
ZEES. 1%
Avianca Midco 2 PLC
9.000% due 12/01/2028 $ 1,800 § 1,837
Endeavour Mining PLC
5.000% due 10/14/2026 600 570
MARB BondCo PLC
3.950% due 01/29/2031 1,400 1,165
Panama Infrastructure Receivable Purchaser PLC
0.000% due 04/05/2032 200 131
Petra Diamonds U.S. Treasury PLC
9.750% due 03/08/2026 (b) 1,027 724
WE Soda Investments Holding PLC
9.375% due 02/14/2031 (i) 300 306
9.500% due 10/06/2028 1,300 1,334
HEAE 6067

(ER{SIR{TES6, 168)

Republic of Cote d'lvoire
6.855% due 02/11/2034 700 748

Gran Tierra Energy, Inc.

9.500% due 10/15/2029 (i) 714 681

Kosmos Energy Ltd.

7.500% due 03/01/2028 1,000 955

Rio 0il Finance Trust Series 2018-1

8.200% due 04/06/2028 1179 1,197

SierraCol Energy Andina LLC

6.000% due 06/15/2028 600 537

Stillwater Mining Co.

4.000% due 11/16/2026 1,100 1,006
4,376

KEEF 5,124

(ER {3 R{ES5, 176)

IARFRH0.1%

National Bank of Uzbekistan

19.876% due 07/05/2027 Uz$ 1,720,000 137

DANEZR B VAR 137

(E{SRAHES137)

5 S AR 10, 0%

0i S.A. (b)(f)

12.501% due 12/15/2024 $ 2 22

12.593% due 12/15/2024 n "

33

11,600

Australia and New Zealand Banking Group Ltd.

3.360% due 07/01/2024 AUD 2 15
3.930% due 07/02/2024 HKD 36 5
4.400% due 07/01/2024 GBP 3 4
4.830% due 07/01/2024 $ 2 2

TAEE Bl
(Bfr - F) (B F)
BNP Paribas Bank
3.930% due 07/02/2024 HKD 220 § 28
6.330% due 07/01/2024 IAR 1,084 60
Citibank N.A.
4.830% due 07/01/2024 $ 29 2
DBS Bank Ltd.
3.930% due 07/02/2024 HKD 15 2
4.830% due 07/01/2024 $ 5 5
DnB Bank ASA
3.360% due 07/01/2024 AUD 6 4
HSBC Bank
3.930% due 07/02/2024 HKD 565 3
HSBC Bank PLC
2.840% due 07/01/2024 EUR 12 13
4.400% due 07/01/2024 GBP 14 18
JPMorgan Chase Bank N.A.
4.830% due 07/01/2024 $ 5 5
MUFG Bank Ltd.
(0.140%) due 07/01/2024 ¥ 5 0
Royal Bank of Canada
4.830% due 07/01/2024 $ 1 1
Sumitomo Mitsui Banking Corp.
(0.140%) due 07/01/2024 ¥ 1 0
4.400% due 07/01/2024 GBP 0 1
4.830% due 07/01/2024 $ 4 4
Sumitomo Mitsui Trust Bank Ltd.
(0.140%) due 07/01/2024 ¥ 2 0
2.840% due 07/01/2024 EUR 3 3
4.400% due 07/01/2024 GBP 31 38
4.830% due 07/01/2024 $ 4 4
315
EHEREREeE 11,948
(ER{R{ES11, 948)
BRHMESHEEH07. 5% $ 128723
(ER7§ /R {H$152, 307)
ERTUNT1T
& (J) (k) 0.0% 40
(BRRMEHBNETLIT L (B8 $(79)
ZOMDEES LVAMR (B8 (7. 5%) (9,073
FEEE00. 0% $ 119,690

FEENAA D HhLEHEIT—T7 K




FEE/NA A D HLEHEISF—T7 2R

REBAMRICH Y HIERE

* BEEEOCE, RROSEEOBAALLBERTFRBEL G017 —ZANEFNATL D,
() BBRET (TI4ILE) ORECHS,

(b) R¥pE LIS

(c) KkAGEH, RFRBHERNOIMEOERMERERT .

(d) FATHERBIIC & HHMEL S,

(e) fRSEERIRALAR

() V—RUEFEMEFYREFIEY ERT,

L=l (0)

. el 0

RITHEH =iy bt 1= RiSH RS R fifi 5 {fitE a3
Constellation Oil Services Holding S.A. N/A N/A 06/10/2022 $ 118 $ 118 0.10%
FORESEA Holding S.A. N/A N/A 06/09/2023 274 333 0.28%
RGBS HEESH A § 392 $ 451 0.38%

fEAE &V Z DD EFERS|

LRI
EIT S Lkazg e

mEIHEF HiTEF REHR HAE HESHE B{R (A EffifE) (2 IEAfi{iE) FURE
DEU 5.350% 06/28/2024 07/01/2024 ~$ 11,600 U.S. Treasury Bonds 5.375% due 02/15/2031 $ 11,829) ¢ 11,600 ¢ 11,605
LRZH & $ (11.829) ¢ 11,600  $ 11,605

YIN—ZR -

L2
WmEI1HEF EAEH RFEAR mAa EAEE? FERIE
BPS 3.500% 03/18/2024 8D $ (1467) 8 (1,482)
BPS 5.000% 03/18/2024 TBDY (167) (169)
BPS 5.050% 03/18/2024 TBDY (1,764) (1,790
BRC 5.000% 02/16/2024 TBDY (284) (290)
JPS 4.500% 06/14/2024 09/20/2024 (300) (301)
MEI 4.300% 06/24/2024 07/11/2024 (2100 (210)
MEI 4.500% 06/24/2024 07/11/2024 (352) (352)
MEI 4.950% 06/24/2024 07/11/2024 (314) (314)
MEI 5.000% 06/14/2024 07/11/2024 (5201 (521)
MEI 5.150% 06/14/2024 07/11/2024 (346) (347)
MEI 5.150% 06/24/2024 07/11/2024 (824) (826)
MEI 5.200% 06/24/2024 07/11/2024 (595) (596)
NOM 4.500% 06/28/2024 TBDY (1,772) (1,772)
YIR—=2R - LRZHEE $ (8,969)

Paslo}: 22000
BEEME LV
i 0B UT 31~908 08 &it

YIR—2R - LRZH
Non - U.S. Corporate Debt $ 0 $ (2,569) $ (301) $ (5,503) $ (8,373
U.S. Corporate Debt 0 (596) 0 0 (596)
YIR—2R - LRZHER $ 0 $ (3,165) $ (301) $ (5,503) $ (8,969)
fEAEEF $ 0 $ (3,165) $ (301) $ (5,503) $ (8,969)
YIN—=2R - LRZRIZHRDRILE $ (8,969)




FEE/NA A D HLEHEISF—T7 2R

BT IE, 20244 6 ANBRENEANS LU ZOMOSEMIG], BEUICEA (BA) BROTHMEEEMEHEFHCHELTEYNLEZLOTHS,
(i) 2024% 6 A30BHA. UTFOTRE—RHITHTE, HiGHEEEHS9, S69DHMAEHIHERE LTELARLATINS,

YIN—2Z - = BAB LY

LRZ2#H LR ACRAT A EFEY (I ZOHD

1% % 2% % W55 %% EREI
W51H8F ENES Kih® KihE Kb &t
TR—NL/IRE— - LRZH
8PS $ 0 (3441 § 0 0 ¢ 13441 $ 3313 8 (128)
BRC 0 (290) 0 0 (2901 304 14
DEU 11,605 0 0 0 11,605 11,829) (224)
Jprs 0 (301) 0 0 (301) 382 81
MEl 0 (3,185) 0 0 (3,165) 3,568 393
NOM 0 (1,772 0 0 1,772 1,812 40
BAB LV ZTOMOERMEEI&E § 11,605 ¢ {8,969) ¢ 0§ 0§ 2,636
U RIRFBERD.

20244 6 B30I T L= EEPOFEAESE, 152T, MEFHRFF. 713% TH o1z, £/ Ny VBBIBEUYA—R - LRZUARHFICRESATOEHE,
L TFEABICEERLAEFA TV SAREA DD,

O BEHDEDHDRENYN—R - LIRZH

G Ry b TYRR—S v —GF T4 FEOIMEIAFICHT HRNE RLLOMBERT . BALLUZOMOEHMIEINSDTY RR— v —ER—DEEREDE—D
YRE—ZHIZHSCHBIMTOAERT 2 ENTE S,

1 JEgh : EIHFELERRER

KRB EEFEILS

fi 4} i 4] RA ki G8) HE =1
Euro-Bund 10-Year Bond September Futures bl 09/2024 15 $ 27 $ 6 $ 0
U.S. Treasury 5-Year Note September Futures s 09/2024 2 il 0 0
U.S. Treasury 10-Year Note September Futures BE 09/2024 98 33 0 (38)
U.S. Treasury Ultra 10-Year Note September Futures e 09/2024 13 (4] 10 0
U.S. Treasury Ultra 30-Year Bond September Futures @ 09/2024 n 0 2 0
SEMRHEE $ (6) $ 43 3 (38)
YA _ Ammgm - LUEAE
X ZE EEEFIIER B &7 Pt I BETA ik 1iiLi-d (8) # BE ffit
Xk 6-Month Australian Bank Bill 4.000% 03/20/2029 AUD 2,000 $ (200 $ nn $ 3% 0
B2 B-Month CZK-PRIBOR 4.611% 06/06/2028 CZK 11,500 12 7 0 0
b/ 6-Month EURIBOR 2.750% 09/18/2029 EUR 2,600 81 137) 0 13l
X" 6-Month EURIBOR 2.750% 09/18/2034 25 1 0 0 0
2 BRL-CDI-Compounded 10.390% 07/01/2024 BRL 24,700 0 0 0 0
2 BRL-CDI-Compounded 10.406% 08/01/2024 38,900 (5] (5] 0 (6]
Xk BRL-CDI-Compounded 12.131% 01/04/2027 6,000 5 (42) 0 (3)
B2 BRL-CDI-Compounded 10.386% 01/02/2029 100 m m 0 0
X IBMEXID 8.207% 06/19/2028 MXN 6,400 17 (18) 1 0
2H Secured Overnight Financing Rate 1.410% 02/06/2025 $ 2,100 81 (300 0 (5)
&ET(’ X Secured Overnight Financing Rate 3.750% 06/20/2029 5,200 78 62 9 0
b2/8 Sterling Overnight Interbank Average

Rate 4.000% 09/18/2029 GBP 2,300 " (300 0 4
27y TR EEH $ 137 $ ) $ 13 8 @)

LUTF(E, 20244 6 A30BHMAD LS F P RETHBTRESNSEMT VAT « TERKOTEHEE S L VEBEAEOENTH D,

20244 6 AS0RHFE. LIEHELURRFFEMT U/NT 4 TEHBITDOVTIBENHEEMNBRELTELANRLA TN,




FEENAA D HhLEHEIT—T7 K

ST YNT 4 THE ST UNT 4« RS
EIELILE EIELILE
5 it AR ik 1ik:] B
BE 27T _ TE 27T _
A7ay pin/) 28 ait A7 a3y pin/) 24 &t
EISEf P REE S $ 0 $ 43 3 13 % 56§ 0 s (38) § 21 % (59)

Y ComBICFERRORTELNRESATL S,

(k) ST U/NT« THE& : (5B

REREFM (8) &
AE =15

WmEIHEF RER 51kl K ZHE R
BOA 07/2024 EUR 4,475 $ 4,859 $ 62 $ 0
BOA 07/2024 $ 152 HKD 1,186 0 0
BPS 07/2024 GBP 15 $ 19 0 0
BPS 07/2024 $ 39 AUD 58 0 0
BPS 08/2024 AUD 58 $ 39 0 0
BRC 09/2024 MXN 10,564 564 0 (7
CBK 07/2024 EUR 599 649 7 0
CBK 07/2024 GBP 59 75 0 0
CBK 07/2024 PEN 1,441 384 8 0
CBK 07/2024 140 378 2 0
CBK 07/2024 $ 318 PEN 1,441 0 (2!
CBK 07/2024 18 PLN 74 0 0
DUB 07/2024 MYR 347 $ 74 0 0
puB 08/2024 $ 71 BRL 409 0 (3l
FAR 07/2024 AUD 58 $ 39 0 0
GLM 07/2024 oo 11,661 196 1 0
GLM 07/2024 EUR 18 128 1 0
GLM 07/2024 ZAR 493 27 0 0
GLM 08/2024 oo 888 15 0 0
GLM 08/2024 3,934 66 0 0
GLM 09/2024 9,662 169 0 (2)
JPM 07/2024 ZAR 933 51 0 0
MBC 07/2024 CZK 569 25 0 0
MBC 07/2024 $ 5,629 EUR 5,160 1 0
MBC 07/2024 94 GBP 74 0 0
MBC 08/2024 EUR 4,571 $ 4,895 0 (1)
MBC 08/2024 GBP 74 94 0 0
MYl 07/2024 EUR 18 19 0 0
RYL 07/2024 19 127 0 0
SCX 07/2024 $ 243 EUR 226 0 n
SCX 07/2024 1 MXN n 0 0
SSB 07/2024 EUR 57 $ 62 1 0
NEABREZNERH $ 83 $ (26)

AVTFAR

SnEsE e Suirh  sEmE ALY TR AEEE)

WEIEF  SRMEE &7 A (Q04E6 BBERM Y MEETXAW X (B (B & HE afi
BRC Korea International Bond (1.000%)  06/20/2029 0.364% § 1,200 $ (35) $ 1 $ 0 $ (34)

Qﬂyﬁ

EESH sk Jus7h s A2 7R (AEEE)

WEIEF  SHRMAHE FZH mE  (04F6BNRRA)C MEXA® FEE(FHE) (8) I aE faff
BRC America Movil SAB de C.V. 1000% 1212012025 0.493% $ 1,600 $ 140) $ 0§ 12 $ 0
GST Israel Government International Bond 1.000%  12/20/2024 0.847% 100 0 0 0 0
GST Israel Government International Bond 1.000%  12/20/2025 1.005% 600 1 m 0 0
GST Israel Government International Bond 1.000%  06/20/2026 1.036% 100 0 0 0 0
JPM Alibaba Group Holding Ltd. 1.000%  06/20/2029 0.910% 1,200 6 m 5 0
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VLN v 7 Y/
BESH 2L § JUSTL  REREE 2Ly 7RE (REME)
WEIEF  SREAHE SZHY BB (0456 BNBHAE)Y METAC FEE (REEE) (8 & aE faff
JPM Brazil Government International Bond 1.000%  12/20/2024 0.530% § 700 $ (15) $ 17 $ 2 $ 0
$ (48] $ 67 $ 19 $ 0
ERAKD FEKD _ JLI7L  kEmm S22 IRE AL
HEIRF 2o Xih BHE©  MEETAO METAC A (REEE) (GB) % Ak h=Lid
GLM SIEEROBERAIC ZFHMAEROBETAIC
HESERAFZEMHA HS<5.310%IHET
EEFITHLTIEDH IEEEF
k) 09/18/2029  PHP 12,230 ¢ 208 $ 0 $ 2 s 0 $ 2
JPM BIEBEEOBERLAIC ZREEOBETAIC
HOCERAZEMHA HS<5 340%IHET
EEFICHLTIED SEEEF
&7 09/18/2029 910 15 1] 0 0 il
$ [il] $ 2 s 0 $ (3l
ZHEF JLIT7L  REmEE - 2L TR (AEME)
WEIEF X FE EBHERIEE EE£F #HA HBETA X (ZWE) (8 # HE aff
BPS B 3-Month MYR-KLIBOR 3.500% 09/18/2029 MYR 2880 5 $ m s 4 $ 0
27y TREEF $ (79) $ 65 $ 23 $ @37

LTI, 20244 6 A0BMADERESRMT VAT« TEGKB LV (RA) EABROTBIMEHEZREAFAHIELTENLIZLOTHS.

SRTUNT  TEE BT UNT 1 TEM 58
FTUNTF 4T
B ATy T A7y T [okis: Jliti]
ke 73y 24 e v 249 [EEEE %8
BOA $ [ 0 s 8 [ [ 0§ 8
8PS 0 4 4 0 0 0 4
BRC 0 12 12 1] 0 (34) 41 129)
CBK 0 0 17 2 0 0 [¥] 15
it} 0 0 0 13) 0 0 3 13)
FAR 0 0 0 0 0 0 0 0
6LM 0 0 2 2 0 2 1] 12
6T 0 0 0 0 0 0 0 0
Jem 0 7 7 0 0 il 1] ]
MBC 0 0 1 111 0 0 ial] 110)
MYl 0 0 0 0 0 0 0
RYL 0 0 0 0 0 0 0 0
SCX 0 0 0 il 0 0 1] ]
$SB 0 0 1 0 0 0 0 1
IEBETUNT4JEE 83 $ 0 $ 23 $ 106 $ (26§ 0 $ BN 8 (63
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BifitE € RET H=HI k # BELTORENZREZL, 4L |~ 14 TDT T4 FOARBP YR ERT . BHED
SEEMOA VTSI K- LD d VOEL/FYDIAR FERBT HED iz ll REERIET DEOIBERENSALENE TN

EROTHEMER Y Y DIEK
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7 COBRIFEEBMORITANRES LTS,
@Ry b s IYRR=Vr—E MEFATBRICH T HWMEEFIHT 2 2MMEE/ (TLEE) OMBEEZRT. EREEMT VAT TERKOLY AR—v—FR—OE
EREOR—DIRAZ—ZHIESKMEIMTOHMERT 5 eMNTES,

EBT ) NT 4« TESKDAEE

UTFE. A77 Y FOTYNT 4 TEROVEMEZ )RS - TVRAR—Or—FIHBLTENLEZLDOTH D,

HE - ARHEELOSRMT U NT 4 TESKOAESME (20244 6 A0BIRIE) -

ANy SHGRELTEHESATOVEVNTYNT 4T

JLTy b IOAT4 SHEAE )
B 24 2 24 £ H22% &t
ERT AT TS - BE
LB ELERIER
bt $ 0 $ 0 $ 0 $ 0 $ 43 $ 43
Ry TR 0 0 0 0 13 13
$ 0 $ 0 $ 0 $ 0 $ 56 $ 56
J5EE
NEABRERZN $ 0 $ 0 $ 0 $ 83 $ 0 $ 83
A7y TR 0 19 0 0 4 2
$ 0 $ 19 $ 0 $ 83 $ 4 $ 106
$ 0 $ 19 $ 0 $ 83 $ 60 $ 162
SETYNAT 4 IES - Aft
LB FELERRER
Eg $ 0 $ 0 $ 0 $ 0 $ (38) $ (38)
Ry TR 0 0 0 0 21 (21)
$ 0 $ 0 $ 0 $ 0 $ (59) $ (59)
&
NEABRIEZN $ 0 $ 0 $ 0 $ (261 $ 0 $ (26)
A7y TR 0 (34 0 3 0 (37)
$ 0 $ (34) $ 0 $ (29) $ 0 $ (63)
$ 0 $ (34) $ 0 $ (29) $ (59) $ (122)
BEHEEICHT ST UNT« TEKOEE (2024456 A0BITHRT LE-REHFE) -
AN IBEMELTHESATWEWTYNTF 4T
AN IVAT1 NEARE _
R 244 24 244 EFRH ait
ST YNT 1 JERICHRLIEERM (B) &
LIS FELEPRER
FEA T ay $ 0 $ 0 $ 0 $ 0 $ 3 $ 3
Pt 0 0 0 0 29 29
ATy TR 0 180 0 0 323 503
$ 0 $ 180 $ 0 $ 0 $ 355 $ 535
J558
NEBBRIEZN $ 0 $ 0 $ 0 $ 42 $ 0 $ 42
FEA T3y 0 0 0 22 2
ATy TR 0 81 0 0 n 74
$ 0 $ 81 $ 0 $ 4 $ 15 $ 138
$ 0 $ 261 $ 0 $ 42 $ 370 $ 673
BRT AT TERICRIRERME (8) HOMEHE
LB FELERRER
£ $ 0 $ 0 $ 0 $ 0 $ 277 $ 277
ATy TR 0 (38) 0 0 (386) (424)
$ 0 $ (381 $ 0 $ 0 $ (109 $ (1471
588
NEABRERZN $ 0 $ 0 $ 0 $ 163 $ 0 $ 153
ATy TR 0 (8) 0 2 i} (1
$ 0 $ (8 $ 0 $ 151 $ n $ 142
$ 0 $ (46) $ 0 $ 151 $ (110) $ (5]
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2> TEfifi iE ) I 5E

LTI, 20244 6 A0BRANAT 7V FORES K VAROFEICHIz > THEALIA > Ty Mt > THHE L - A EBENENTHS.

. A IE fifi & A IE i fi&
HFdy-— LA LARV2  LANLS  (AMERNRRE) AFdy-— LA LAI2  LAIS  (AMEBENRRE)
RAFMIES (2 EME) BAFMES (NEME
TILEVFY ZEHE
% $ 0§ 364 8 0§ 364 % $ 0 $ 1009 $ 0§ 1,009
VI A 0 36 0 36 TS558
FELIA vy % 0 6,248 0 6,248
A% 0 904 0 904 FAOTYT
AEETT % 0 2,028 0 2,026
A 0 819 0 819 Avad
IS % 0 979 0 979
i 0 3,033 0 3,933 RL—
il 0 484 0 484 HEE 0 3,821 0 3,821
EC ARSIV 1-1 PPN 0 488 0 488
AR 0 3,067 0 3,087 TAUEY
h+4 % 0 1928 0 1,928
HEE 0 3,752 0 3,752 SUHR—IL
TAIUES % 0 2,955 0 2,955
iRt ES 0 6 0 6 Mm7I7Uh
% 0 s 0 11,115 IS 0 ” 0 ”
F % 0 2,635 0 2,635
R 0 801 0 601 a4
hE Easie 0 1,307 0 1,307
HiR%E 0 123 0 123 (=
aavE7 Ny a—fEH 0 1,175 0 1,175
Ny n—EH 0 0 995 995 % 0 11,154 0 11,154
0 4,878 0 4,878 VIR 0 200 0 200
9954 F
0 874 0 874 VIR 0 178 0 178
75 JEREER
0 767 0 767 % 0 2,048 0 2,048
HE
0 303 0 303 % 0 6,067 0 6,067
KE
0 970 0 970 Koy o—fi# 0 0 748 748
% 0 4,378 0 4,376
0 1014 0 1,014 HRRERE Y
VIR 0 137 0 137
0 210 0 210 EHERES 0 11,048 0 11,048
BASE $ 0§ 125288 § 3435 § 126723
0 1,845 0 1,945 ERMTUNT IR - AE
AV ERYT
A% 0 2027 0 2,027 EEFELERRER 6 50 0 56
TALSVE I588 0 106 0 106
% 0 432 281 3 s 6 5 156§ 0 s 18
EESEI ST AT 2 -
oy 0 3148 0 35 ERTUNT+IER - BF
FYrLFERBOY—D— LB FELFPRER 0 (59) 0 (59)
% 0 574 0 514 588 0 163) 0 163)
HFIRE Y s 0 s (s 0§ 1
HAF 0 1615 0 1515 & § 6§ 1232 ¢ 3435 ¢ 128763
oI NY
EE 0 0 451 451
Mm% 0 8,779 950 9,739
TL—v7
VI s 0 79 0 79
E—UYINR
EE 0 1,833 0 1,833
A¥va
il 0 3,812 0 3,812
R = =]
A 0 2,287 0 2,67
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WUIE, 202446 AOBICET LEMMBOERT 7 ¥ FOBARBBERIERA YTy b (LALS) EAVNAEBERE
DBA. FTH L VRBOERTH D,

LARILZAD LARL3HSD

HhFIY— FHEEAZE RTE HiRELE MIREE
BAFMES (AEME
v INY

HiE% $ 1,086 $ 0 $ 0 $ 418)
XE

Ny o—TEH 746 0 0 0

$ 1,812 $ 0 § 0 $ 1416)

T, AEMEEISLE—DLALIIZSESN-EES S VAROAEMEFME< AN -EELRETRELS Ty FOENTHS.

HREE _ BETEER A7y ME
AFIU— (20245 6 H30BHFE) EFffisi% 42Ty b (%)
RAAMEES (L EMIE)
aavE7
Ny a—ER $ 995 Discounted Cash Flow Discount Rate 10.31
TFTAINT R
HESE 281 Third Party Vendor Expected Recovery 2.71-6.00
LI NY
EiEHR 118 Comparable Companies EBITDA Multiple X 510
333 Indicative Market Quotation Broker Quote $ 23.38
HEE 174 Third Party Vendor Expected Recovery 6.00
786 Proxy pricing Base Price 100.00
=
Noyo— 8% 748 Indicative Market Quotation/Discount Rate  Broker Quote 99.75
&t $ 3,435
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S EREMAE (20246 A308)
PIMCONZS 21— 4R3IX—UU03—4 Yy bhnNAA4—)ILRa—RL—FrRUKET7URA

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

TARE  HSEE
(BT - F) (B F)

% & A fEE253. 2%
55 H & Al 3. 2%

Australia and New Zealand Banking Group Ltd.

4.830% due 07/01/2024 $ mn s "
Bank of Nova Scotia
4.830% due 07/01/2024 2 2
Brown Brothers Harriman & Co.
4.830% due 07/01/2024 1 1
Citibank N.A.
4.830% due 07/01/2024 137 137
DBS Bank Ltd.
4.830% due 07/01/2024 2 2
JPMorgan Chase Bank N.A.
4.830% due 07/01/2024 2 25
Royal Bank of Canada
4.830% due 07/01/2024 5 5
Sumitomo Mitsui Banking Corp.
4.830% due 07/01/2024 19 19
Sumitomo Mitsui Trust Bank Ltd.
4.830% due 07/01/2024 19 19
pLy]

5.298% due 08/06/2024 600 597
5.318% due 08/08/2024 500 498

1,095
BYEMERES 1,336
(ER{GR{ES$1, 335)
BARMIESHEE 1,336
(ER#GR{ES$1, 335)

ZHFOH
(BifL : F)

B E

Z Dt BERHIT. %
PIMCONZ2—4Iv—VU5 3=y bnA{—LF
a—ARL—FRYFT7U M)

(ER18[RfE$35, 820) 2,629 40,859
BRAETAE 40,859
(HR#5R{f$35, 820)

BAEFH01.1% $ 42,195

(ER{R{HE$37, 155)

ST UNT 1 TEHG) (1.1%) (441)
(G RIMEHHNETLIT L, #E80)
#EFE100. 0% $ 41,754

RARAMRICH T HIER

* BEEtolcE, REOSBEEZOBAALLBRFRBELG7r—ANEFA TS,
(a) ¥ —RUEREFEY ERT,

(b) £BETY/NT 1 TBM : [5EE

KRB (8) &
33 aff

e RER SliEAE ZEEE
BPS 07/2024 $ 25 JPY 4,000 $ 0 $ 0
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REBEF_(8)
GRS RER SIEEE SHEE HE
JPm 07/2024 § " JPY 1,766 § 0 § 0

LIFIE, 20244 6 A0BRADERESMT ) /AT« TESZB LU (RA) EABROTHEHEEZREHEFAHELTEYNLZLOTHS.

SMTUNT 1 TEE SBTUNT1IAE ]
FUNTF4T  (RA) L

NEHE B2 RIvT _ NEBE bt 2Ty T _ Ot EA YR
IEIEFE SR 17/5 > ;2?1 SRS EEZE ATLar B [EEAEE b ] AR R—Tr—0
BPS § 1 0 0 s 1 B EEEEEE [ [
FAR 48 0 0 48 (203) 0 0 (203) (1561 0 155)
JPM 0 0 0 0 0 0 0 0 0 0 0
MBC 12 0 0 12 (144) 0 0 (144) (132) 0 1132)
Myl 1 0 0 1 0 0 0 0 1 0 1
RBC 1 0 0 1 0 0 0 0 1 0 1
SCX 0 0 0 0 0 0 0 0 0 0 0
SSB 1 0 0 1 0 0 0 0 1 0 1
UAG 0 0 0 0 0 0 0 0 0 0 0
EHETUNT4JEH_$ 64 8 0§ 0§ 64 $ (505 $ 0 $ 0 § (505

Oy b Y RAR=Sr—(F, BHEFBITERICH T BMEIEFIC ?1’7"6""3113&/ (XILER) OfMEERT . FEEEMT VAT« TEKOII AR— T v —[ER—Dik
FREDRA—DTRAZ—RYIZEIHWBIMTOABRT 2 ENTES

EMT U /NT 4 TEROAEME
UTE. A77 2 FOFUNT 4 THROAEMEE VRS - TV RAR—Ir—RISHELTENLLDTHS,
A - AEHEELOSMT AT« TEROAEME (20244 6 A0BRE)

ANy VBEGELTEHESRATWEWTYNTF T

Loy b IVAT1 NEARE _
SIS ] :4‘?‘.! %@Y“J 249 £ F| 224 &t
SRT AT TR - BE
J588
NEBBREZN $ 0 $ 0 $ 0 $ 64 $ 0 $ 64
EET AT JHER - Aff
TEHE
NEABERIERN $ 0 $ 0 $ 0 $ (506) $ 0 $ (608)
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BEHEEICHT ST VAT TEKOFEE (202456 A0BIZHET LERHEFE) -

ANy IBERELTHESATVWEWTYNT 4T

AR TIAT4 SNEAE B}
B 24 24 24 EFRH At
EMTINT A IBERICHRIEHRM (B &
JE88
NEABLEZN $ 0 $ 0 $ 0 $ (3,358) $ 0 $ (3,358)
EWMT VAT 4 TERISHDRREGE (18) BOMEHEA
]
NEBBRERZH $ 0 $ 0 $ 0 $ 447 $ 0 $ 447

N EffiE D RIE

HUTFIE, 202456 AOBRENAT 7V FOEES LUVEMOFEIZHI- > THERA LA > Ty Mt > THEL-AEMEOENTHS.

A IEffif&

AFdy-— LA LARIV2  LALS  (IMEGANREE
REFMEIES (DEME)

EREREREE $ 0§ 138 08 1,33
BRAET (DEME

ZOHhDBEEST 40,859 0 0 40,859
HEAE $ 40859 $ 133 § 0§ 4219%
ERTYNT 1 IJBR - BE

it $ 0 8 64§ 0 s B4
SRTUNT1IBER - B

IEEE $ 0§ (508 0§ (505
&it $ 40859 $ 895 0§ 41,754

20244 6 A30BITHT LI=EEITENT, LRLIICHEIT2EELBEBEEA, o1,
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SIEBHESE (20246 A0AIZKRT LE-RFEE)

PIMCONRI a—Fxz~v—T 7
(SHEBNL - T2k FL) ~—4 v b A =R
a—KRL— RV K772 KM)

BEINE
ORI, $ 10, 980
HEU A 1
[ EA =T 10, 981
R
SCHAFILE 292
A 292
BEMAE (ER) 10, 689
ETRMAE (8% -
BB A MRES: (6, 808)
R FEIIPRERERT U NT ¢ TR 535
JREEART U ST ¢ T 138
S5 38
EIBFIZE (L) (6,097)
REJRTE (18) HOMEENEE -
BB A mRES: 11,948
ESFE TR AR T Y ST ¢ TR (147)
JEERART ) ST ¢ TR 142
SMEREE - Ak 196
REBEHE () HoOMABE 12,139
fiflzE (R 6, 042
BRICKAMEEQMEM (L) 4 $ 16, 731

EREtOlidk,. EEOSEFRERAALEEREFREE LT —IANEENLT NS,
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FEENAA D HhLEHEIT—T7 K

(AL« TR )

PIMCONRI a—Fxvw—I0 )
~—r v hAA =R
a—R L — R K772 KA

BEINE

ORI, $ 88
Iz &5 88

BR

KAAFILE, 4
EHAR 4

BEMAE (ER) 84

EERMAE (8% -

BEE R IRAE SR 1,201

JEERART ) T ¢ T RE (3, 358)

S8 12
FEHUMFILE () (2,145)

RERIFE (B) HOMEEHEE -

BEE(EREZ AR 4, 421

JREEART U ST ¢ T 447
REBFHE () oM B 4,868

Mgz (K 2,723

BRICKAMEEQMEM (L) 48 $ 2,807

EREtOllid,. EEOSEFRERAALEEREFREE LT —IANEENLT NS,
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PIMCONSa—4IX—V ALy o—nNAA2ALT7 KN (USD)

*T .
5 - RH A= FRARNERERE
EROEAA
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B— OBAILEDELET.
IRRANR BE. MAERENO%LLE. HEE BESEERCETENOOECDEEL LTHE
RBITIZCHEEIATWLWAELUSNDE, UTRL, ) OEH. EEFIUVETNLDIREESR
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7y TERBI G EIZBELET,
BEA HEEORE. BELCCRAEAAL. REMGHTRAOERE F—2 LU 4—o

DEXELEHELET,
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=Y. FEELUNOEHFCEELEICBRET I ENHYET,

EHIREFIR
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27V RIZRPER
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A F HE HYFELA,
SRR ERREE HYFEEA,
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FEE/NA A D HLEHEISF—T7 2R

TARE  HSEE
(BT - F) (B F)

1% #:100. 1%
TN D 1.2%

SOCAR Turkey Enerji AS via Steas Funding 1 DAC

7.230% due 03/17/2026 $ 300 ¢ 298
TELNL v UEE 298
(HR3R{E$299)

Banco BTG Pactual S.A.

8.300% due 08/15/2024 BRL 1,000 180

Banco do Brasil S.A.

8.500% due 07/29/2026 MXN 2,000 104

0iS.A.

1.913% due 02/25/2035 BRL 1 2
286

Vale S.A.

1.871% due 03/31/2173 (a) 2,100 132

I TNER 418

(B {3 R1T$656)

74 EER0. 9%

Interoceanica IV Finance Ltd.

0.000% due 11/30/2025 $ 6 5

Kaisa Group Holdings Ltd.

11.700% due 11/11/2025 (b) 400 14

QNB Finance Ltd.

4.875% due 01/30/2029 200 198

TARUEBER 217

(B {3 R {H$550)

714 1%

Bonos de la Tesoreria de la Republica
3.400% due 10/01/2039 (c) CLP 37,576 42

Bonos de la Tesoreria de la Republica en pesos

5.000% due 10/01/2028 240,000 249
5.300% due 11/01/2037 20,000 20
5.800% due 10/01/2034 80,000 84
6.000% due 04/01/2033 115,000 122
Chile Government International Bond

4.850% due 01/22/2029 $ 200 198
Titulos de Tesoreria (d)

6.250% due 11/03/2027 COP 516,000 m
6.250% due 09/18/2030 184,400 39
6.250% due 03/26/2031 385,600 8
6.250% due 06/30/2032 167,000 33
F &R 976

(RS, 016)

Colombian TES

6.000% due 04/28/2028 977,000 207
13.250% due 02/09/2033 113,900 31
Financiera de Desarrollo Territorial S.A. Findeter

7.876% due 08/12/2024 23,000 5

TAEE Bl
(Bfr - F) (B F)

aRYvET7AER $ 243
(ER{RRAES241)
F = 2 HHME2. 7%
Czech Republic Government Bond
0.250% due 02/10/2027 CZK 8,200 318
1.000% due 06/26/2026 5,600 226
2.000% due 10/13/2033 300 "
2.500% due 08/25/2028 2,200 89
FraXMEEE 644
(iR $624)

kS = F0E2. 1%

Dominican Republic Central Bank Notes

12.000% due 10/03/2025 DoP 2,900 50
13.000% due 01/30/2026 8,100 140
Dominican Republic International Bond

9.750% due 06/05/2026 8,000 136
10.750% due 06/01/2036 (d) 10,700 185
FE=h#AEER 511
(B4R R i $509)

T 7 K0 1%

Ecuador Government International Bond

3.500% due 07/31/2035 $ 62 31
IY7 FLEE 31
(ER {8 RAT$25)

oA —1.8%

Hungary Government Bond

2.000% due 05/23/2029 HUF 5,500 12
2.250% due 04/20/2033 6,400 12
3.000% due 08/21/2030 9,900 2
3.000% due 10/27/2038 1,600 3
4.750% due 11/24/2032 9,900 2
6.750% due 10/22/2028 69,800 190
9.500% due 10/21/2026 21,400 62
Magyar Export-Import Bank Zrt

6.000% due 05/16/2029 EUR 100 13
NoHY—&F 437
(B3 R fii$429)

A > 1F0.5%

HDFC Bank Ltd.

8.100% due 03/22/2025 INR 10,000 120
2 120
(ERfR RIS 121)

12 F370.8%

Indonesia Asahan Aluminium PT

4.750% due 05/15/2025 $ 200 198
AV x> T7ER 198

(ERiGREi$198)

PIMCONZIaA—45IX—U5hLoo—nNAAVhLT7 VRN

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

AL S
(Bify . F) (Bf: F)
TALT UL 2%

Alfa Bank A0 Via Alfa Bond Issuance PLC

9.350% due 08/06/2049 (b) RUB 64,000 $ 2
Iridium Capital PLC

9.250% due 06/18/2029 EUR 250 210
TANS Y FER 292
(ER{GRIES1, 152)

A 25 T)L0. 5%

Israel Government International Bond

5.000% due 10/30/2026 100 108
AR5 TILEE 109
(ER {8 R{E$105)

A %) 70.9%

Cassa Depositi e Prestiti SpA

5.876% due 04/30/2029 $ 200 203
18T &R 203
(ER {8 R 1S 198)

a— kR T—)L0. 4%

Ivory Coast Government International Bond

5.250% due 03/22/2030 EUR 100 98
A— PRI —LEE 98
({5 RT$98)

Lot TNG0.1%

Sherbank of Russia Via SB Capital S.A.

5.125% due 10/29/2049 (b) $ 200 12
Ny TN EE 12
(ER {3 R1TES193)

2 L—71.3%

Malaysia Government International Bond

2.632% due 04/15/2031 MYR 970 192
3.885% due 08/15/2029 390 84
4.291% due 08/14/2043 20 4
4.504% due 04/30/2029 180 39
R L—I T AR 319
(ER{SRAES319)

A ¥ 02 5%

Mexico Government International Bond

3.000% due 12/03/2026 (c) MXN 11,706 592
AF 85 592

(ER{GR T $642)

S
>.
N[l
|
N
N
=
o
=

Paraguay Government International Bond

7.900% due 02/09/2031 PYG 368,000 51
RST74 &5 51
(ER{5 R {HE$50)




TARE  HSEE
(G F)  (Bifr: F)
[~ )L—3. 4%

Banco de Credito del Peru S.A.

4.650% due 09/17/2024 PEN 960 $ 248

Credicorp Capital Sociedad Titulizadora S.A.

10.100% due 12/15/2043 900 241
490

Peru Government International Bond

5.350% due 08/12/2040 100 21
6.150% due 08/12/2032 800 202
6.900% due 08/12/2037 400 100

323
N —&Et 813
(E {3 R1TE$843)

Philippines Government International Bond

6.250% due 02/28/2044 PHP 5,980 96
T4V E AR 96
(R R1TE$96)

JL—=<=70.9%

Romania Government International Bond

4.750% due 10/11/2034 RON 100 18
5.250% due 05/30/2032 EUR 100 104
5.625% due 05/30/2037 100 104
L—= =T &% 226
(E {3 R1TE$233)

2 U HR—)L2. 1%

Singapore Government Bond

1.875% due 10/01/2051 SGD 100 57

2.126% due 06/01/2026 820 591

YUAR—ILER 648

(B {3 R{T$656)

77 2') $£8.9%

Development Bank of Southern Africa Ltd.

8.600% due 10/21/2024 (h) ZAR 5,700 310

Prosus NV

5.500% due 07/21/2025 $ 200 200
510

South Africa Government CPI-Linked Bond

2.000% due 01/31/2025 (c) ZAR 4,408 231

South Africa Government International Bond

8.000% due 01/31/2030 3,700 186

8.500% due 01/31/2037 200 9

10.500% due 12/21/2026 20,800 1,182
1614

m7 7Y haiEt 2,124

(ER {3 R{H$2, 206)

TAEE Bl
(G F) (B : F)

§2E0. 8%

Korea Southern Power Co. Ltd.

5.375% due 09/21/2026 $ 200 § 200

BEAH 200

(ER{ 1S 199)

E| 4 R83. 9%

Arab Bank for Economic Development in Africa

3.750% due 01/25/2027 EUR 100 107

Asian Infrastructure Investment Bank

7.000% due 03/01/2029 INR 15,600 186

7.200% due 01/25/2029 2,600 31

Inter-American Development Bank

7.000% due 01/25/2029 2,000 2
347

Asian Development Bank

6.720% due 02/08/2028 21,700 332

European Investment Bank

2.875% due 11/15/2029 PLN 1,000 07

6.950% due 03/01/2029 INR 2,100 25
574

B S at o

(ER{5 R 1TE$936)

4 4 0.0%

Thailand Government Bond

4.000% due 06/17/2055 THB 150

S 4 &5t

(BRAF R fi$4)

kL3t 2%

Turkiye Government Bond

26.200% due 10/05/2033 TRY 1,600 48

50.000% due 05/17/2028 7,700 234

L &E 282

(ER{5 R 1E$284)

EE1. 2%

Panama Infrastructure Receivable Purchaser PLC

0.000% due 04/05/2032 $ 300 196

Petra Diamonds U.S. Treasury PLC

9.750% due 03/08/2026 (e) 123 87

KEAR 283

(B3R {Ei$303)

SKE6. 0%

ECMC Group Student Loan Trust

6.500% due 05/25/2067 45 45

Nelnet Student Loan Trust

6.300% due 02/25/2066 36 36

OneMain Financial Issuance Trust

4.130% due 05/14/2035 100 98
179

FEENAA D HhLEHEIT—T7 K

AL S
(Bify : F) (Bf: F)

Ellington Loan Acquisition Trust

6.510% due 05/25/2037 $ 378 36

GSAA Home Equity Trust

6.502% due 11/26/2036 99 38

RAAC Trust

6.160% due 02/25/2046 3 3

Soundview Home Loan Trust

6.360% due 10/26/2037 69 54
131

Freddie Mac

5.000% due 06/01/2053 1,168 1,129

KEAE 1,439

(ER{§RAHES$1, 503)
LY T A1.0%

Uruguay Government International Bond

3.400% due 05/16/2045 () UYU 5,238 132
9.750% due 07/20/2033 3,800 97
YT T A &R 229
(3R E$238)

) ARFZ 4 20.3%

National Bank of Uzbekistan

19.875% due 07/05/2027 (d) Uzs 850,000 68
YANFRE UEE 68
(ER{3 R 1TE$68)
> E70.3%
Zambia Government International Bond
11.000% due 07/27/2025 MW 1,000 39
13.000% due 01/25/2031 50 2
23.000% due 01/22/2031 500 20
FUET AR 61
(ER{5 R 1TE$65)
55 4 i R 45. 0%

7,100

Egypt Treasury Bills (Issuer JPMorgan Structured Product
BY) (h)

25.580% due 03/13/2025 (f) EGP 1,800 31
30.854% due 03/13/2025 (g} 4,400 78
31.880% due 12/12/2024 (f) 8,300 155

264

Australia and New Zealand Banking Group Ltd.

3.360% due 07/01/2024 AUD 24 16
3.930% due 07/02/2024 HKD 2 0
4.400% due 07/01/2024 GBP 0 1
4.830% due 07/01/2024 $ 8 8
Bank of Nova Scotia

4.830% due 07/01/2024 2 2
BNP Paribas Bank

(0.140%) due 07/01/2024 ¥ 35 0




HEENAA D HLEHIY—TF7UF

TARE  HSEE
(Bfr: F) (BfL: )
7%

2.800% due 07/01/2024 SGD 6
3.380% due 07/01/2024 NOK 5 1
3.930% due 07/02/2024 HKD 12 2
6.330% due 07/01/2024 ZAR 107 6
Brown Brothers Harriman & Co.
(0.140%) due 07/01/2024 ¥ 7 0
2.500% due 07/01/2024 DKK 2 0
4.830% due 07/01/2024 $ 1 1
Citibank N.A.
4.830% due 07/01/2024 102 102
DBS Bank Ltd.
3.930% due 07/02/2024 HKD 1 0
4.830% due 07/01/2024 $ 16 16
DnB Bank ASA
3.360% due 07/01/2024 AUD 6 4
HSBC Bank
2.600% due 07/01/2024 SGD 14 "
3.930% due 07/02/2024 HKD 30 4
HSBC Bank PLC
2.840% due 07/01/2024 EUR 8 8
4.400% due 07/01/2024 GBP 2 2
JPMorgan Chase Bank N.A.
4.830% due 07/01/2024 $ 19 19
MUFG Bank Ltd.
(0.140%) due 07/01/2024 ¥ 447 3
Royal Bank of Canada
3.770% due 07/02/2024 CAD 1 1
4.830% due 07/01/2024 $ 4 4
Sumitomo Mitsui Banking Corp.
(0.140%) due 07/01/2024 ¥ 63 0
4.830% due 07/01/2024 $ 15 15
Sumitomo Mitsui Trust Bank Ltd.
(0.140%) due 07/01/2024 ¥ 2210 14
2.840% due 07/01/2024 EUR 2 2
4.400% due 07/01/2024 GBP 4 5
4.830% due 07/01/2024 $ 14 14
267
0.038% due 08/19/2024 (f) ¥ 260000 1616
6.999% due 07/04/2024 (f) HUF 499,000 1,383
24.356% due 04/01/2025 (f) NGN 50,100 28
26.462% due 02/25/2025 (g) 30,300 17
26.099% due 03/06/2025 (f) 66,200 38
21.168% due 05/20/2025 (f) 59,200 32
21.687% due 05/27/2025 (f) 31,130 17
1,485
aHEMEREE 10,732
(ER{3R{ES$10, 776)
RARIMIEHEET100.1% $ 23895
(ER{3 IR 1H$25, 835)
EMTUNT1T
#& () (k) (0.5%) 17
(EBREMEHDNETLST L, $1435(70)
ZOMOBRES S VAR (F158) 0.4% 84
L E100. 0% $ 23,862




REPAMRICH T HIER :

TERENA A VA LEHFEIT—T 7>

* BEtoCE, REOSEELEAALLBRTRBLG7r—ANEFATLS,
() KA, REEMEEOOZN EOEREEZAERT
b) EBERET (T4 R ORECHD X
() LEMEXOTEAREL. 127 LORRIEHE THESAD,
(d) 4T HATENS|GESF
(e) E%Eé HE
(f) J—RUFEREANEY 2R,
(& ¥ ‘h/li?]ﬂiiﬁﬁr‘rﬂﬁl@ YExY,

s PRkl
RiTEREH At HEE RGH R IR ik o1 i3 SR E L
Development Bank of Southern Africa Ltd. 8.600% 10/21/2024 10/07/2021 $ 383 $ 310 1.30%
Egypt Treasury Bills (Issuer JPMorgan Structured Product BV 25.580% 03/13/2025 06/05/2024 32 3 0.13%
Egypt Treasury Bills (Issuer JPMorgan Structured Product BV) 30.854% 03/13/2025 03/07/2024 75 78 0.33%
Egypt Treasury Bills (Issuer JPMorgan Structured Product BV) 31.880% 1211212024 03/11/2024 150 155 0.65%
HIERIR A S A5 § 640 § 574 2.41%

(EAE &V Z DD SRR

‘ LRIz
2 AR LREH %
mEI48F Hit2F REB #HHA TALEE 8] (A IEffifE) (4 IEfififiE) B ES
8PS 5.340% 06/28/2024 0700112024 § 7,00 U.S. Treasury Notes 0.625% due 07/31/2026 $ (7,239 7,000 $ 7,103
LRZH &S $ (7.239) $ 7100 % 7,103
EFEYIZ
. LX)

m5I48F Fi 4] H—Ry pEGI=] TAEEE FinE Rihd
WFS Fannie Mae, TBA 5.000% 07/01/205  $1200 _§ (1,169 $ 1,160
FRAMESAE 4. 9% $ (1,169 § (1,160)

UTFIE, 20244 6 AOBRADEAB L U ZDOMOERMEB], BAoWITEA (RA) EHROMSHMEEHIEIEFIHHBELTENLELZLOTH S,

YIR=2Z - - BAB LU

LRE2HY LRE24Y ARRAYRA4 ERXYIZ fe25i:10)

125 1% % I ) EFES| EA (ZA) Ry b - 177\
mE5IHEF ESNES E3/N Kb Kb &&t R A= v—
Global/Master Repurchase Agreement
BPS $ 70088 0 s 0 3 0 3 7008 % (7239 § (136)
Master Securities Forward Transactions Agreement
WFS 0 0 0 11,160) (1,160) 0 (1,160)
EAL LKV ZOMOEFMINEI &5 $ 7103 % 0 3 0§ 1,180 § 5,943
o , FRHBESE,

PRy b IO RR=T X —EF 7+ L FEORBHEFIC ﬂ?’é*uif/*fb%@’fﬂéiﬁ? BABLUZTOMOESBMEEINEDIY RAR—T v —[ER—DEEREDE—D
YR —ZHIHESCEMBIMTOABRT 5 ENTE

(J) EBTUNT« THEq: EIHFEHRER

REREI LR TS
$RHR b RA L (8) # a@E b=Li
U.S. Treasury 2-Year Note September Futures B 09/2024 10 $ (11 $ 0 $ 0
U.S. Treasury 5-Year Note September Futures B 0972024 7 2 0 (W]

k




HEENA A VHALEHEIT—T7 UK

RERIE ZEFEHSE

24l bi7] RA a4 (18) HE aff

U.S. Treasury 10-Year Note September Futures B 09/2024 2 $ 1 $ 0 % 1]
KR $ 2 $ 03 2
EHEF KRB ZIEIRS

X R EBHEFEE B 5E & bt 1] BETA Lizk: 1iki:] (8 A =1
i 3Month ILS-TELBOR 3.792% 11/06/2028 LS 250 $ 0 $ 1 $ 0 0
ik 3-Month THOR 2.770% 12/20/2028 THB 1,000 0 0 0 0
2" 3-Month THOR 2.250% 09/18/2029 14,620 4 5 0 ]
20" 3Month THOR 2.500% 09/18/2029 13,840 ] 2) 0 ]
Kk 3-Month ZAR-SAJIBOR 5.255% 07/09/2025 ZAR 100 0 0 0 0
2 3Month ZAR-SAJIBOR 7.881% 02/09/2026 13,900 1 ] 0 il
] 3-Month ZAR-SAJIBOR 6.855% 02/11/2026 37,400 37 3 0 2)
2 3Month ZAR-SAJIBOR 7.565% 0312212026 4,400 2 0 0 0
S 3Month ZAR-SAJIBOR 8.100% 06/05/2026 1,900 0 0 0 0
3] 3-Month ZAR-SAJIBOR 8.195% 1212112026 6,100 13) 0 0 ]
2 3Month ZAR-SAJIBOR 8.210% 12121/2026 1,100 ] 0 0 0
Xih 3-Month ZAR-SAJIBOR 8.670% 12/21/2026 3,300 3 ] 0 0
Kih 3-Month ZAR-SAJIBOR 8.500% 1011712027 15,860 15 3 2 0
Xk 3-Month ZAR-SAJIBOR 8.440% 1110212028 3,600 3 4 1 0
R 3-Month ZAR-SAJIBOR 8.410% 11/10/2028 1,100 ] 0 0 0
2 3Month ZAR-SAJIBOR 8.599% 06/05/2029 1,400 ] ] 0 0
2 3:Month ZAR-SAJIBOR 8.735% 01/31/2030 500 0 0 0 0
i 6-Month CZK-PRIBOR 4611% 06/06/2028 CZK 11,000 (12 3 0 il
ik 6-Month CZK-PRIBOR 4.388% 11/15/2028 2,900 5 n 0 0
ik 6-Month CZK-PRIBOR 3.765% 01/09/2029 1,700 ] 2 0 0
Xih 6-Month CZK-PRIBOR 3.845% 02/01/2029 5,000 4) 4 1 0
B3 6-Month CZK-PRIBOR 3.534% 03/21/2029 2,400 2 2 0 0
Kih 6-Month CZK-PRIBOR 3.850% 05/10/2029 1,400 0 0 0 0
R 6-Month CZK-PRIBOR 4130% 06/03/2029 700 0 0 0 0
ik 6-Month EURIBOR 2.880% 04/24/2029 EUR 200 ] il 0 0
ik 6-Month EURIBOR 2.780% 05/02/2029 100 ] il 0 0
Xih 6-Month EURIBOR 2.827% 05/06/2029 100 0 0 0 0
20" 6-Month EURIBOR 2.750% 09/18/2029 200 0 0 0 0
Xk 6-Month EURIBOR 3.100% 09/20/2030 300 9 0 0 0
2 6-Month EURIBOR 3.300% 10/03/2033 100 5) 0 0 0
20" 6-Month EURIBOR 2.750% 09/18/2034 550 2 2 1 0
B3N 6-Month EURIBOR 2.250% 03/20/2044 10 1] 0 0 0
Xih 6-Month EURIBOR 2.750% 03/20/2054 2% 1 0 0 0
2" 6-Month EURIBOR 2.500% 09/18/2054 100 0 0 0 0
3 6-Month HUF-BUBOR 13.550% 1211212024 HUF 69,900 (19) (10 0 0
2 6-Month HUF-BUBOR 13.600% 1211212024 80,400 122) (1 0 0
2R 6-Month HUF-BUBOR 6.220% 02/15/2026 78,000 3 1 0 0
ik 6-Month HUF-BUBOR 7.330% 11/06/2028 49,600 10 5 0 0
ik 6-Month HUF-BUBOR 5.735% 03/14/2029 18,000 ] il 0 0
B2 6-Month HUF-BUBOR 6.400% 03/28/2029 8,400 0 0 0 0
Xk 6-Month HUF-BUBOR 6.500% 04/02/2029 14,200 0 0 0 0
2R 6-Month HUF-BUBOR 6.450% 06/06/2029 7,500 0 0 0 0
S 6-Month HUF-BUBOR 6.299% 06/10/2029 15,100 0 0 0 0
2R 6-Month HUF-BUBOR 7.840% 02/07/2033 10,500 3) 1 0 0
Xih 6-Month HUF-BUBOR 6.140% 02/15/2034 15,800 2 0 0 0
R 6-Month PLN-WIBOR 6.830% 08/19/2024 PN 2,100 21) 19) 0 0
2R 6-Month PLN-WIBOR 0.655% 05/21/2025 1,500 19 4) 0 0
Xih 6-Month PLN-WIBOR 5.520% 03/20/2028 800 0 2 0 0
Xk 6-Month PLN-WIBOR 5.620% 03/21/2026 800 0 2 0 0
L-3:11 6-Month PLN-WIBOR 5.335% 06/28/2026 700 0 0 0 0
R 6-Month PLN-WIBOR 2.950% 12/13/2026 2,500 % ul 1 0
2 6-Month PLN-WIBOR 4.320% 03/09/2027 150 0 0 0 0
2 6-Month PLN-WIBOR 4.885% 03/22/2027 400 1 1 0 0
2R 6-Month PLN-WIBOR 5.340% 03/28/2027 200 0 1 0 0
Xk 6-Month PLN-WIBOR 6.843% 06/28/2027 300 4 ] 0 0
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EHEF KRR _EEETE
X4 ZH LS FIIEE [E 52 & 7 bt I BELE 5 fitE 3(8) AE &
Xk 6-Month PLN-WIBOR 7.310% 06/30/2027 PLN 600 $ 9 $ (3 $ 0 0
SE 6-Month PLN-WIBOR 4.910% 07/25/2027 510 m (4 0 0
SZE 6-Month PLN-WIBOR 4.735% 10/08/2028 300 [\l m 0 0
S 6-Month PLN-WIBOR 4.560% 11/06/2028 950 m (6] 1 0
52N 6-Month PLN-WIBOR 4.730% 02/16/2029 200 m (1) 0 0
Xk 6-Month PLN-WIBOR 4.810% 02/16/2029 300 m m 0 0
Xk 6-Month PLN-WIBOR 4.660% 02/19/2029 100 0 0 0 0
Xk 6-Month PLN-WIBOR 4.923% 03/22/2029 500 m m 0 0
ZH 6-Month PLN-WIBOR 5.310% 03/21/2033 300 m 2 0 0
i 6-Month PLN-WIBOR 5.087% 06/28/2034 175 0 0 0 0
ZH 7-Day China Fixing Repo Rate 2.405% 12/20/2028 CNY 2,200 (6 m 0 0
ZE " 7-Day China Fixing Repo Rate 2.250% 09/18/2029 1,970 (4) 2) 0 0
SZH Bank of Japan Uncollateralized

Overnight Call Rate 0.200% 06/19/2025 ¥ 220,000 0 0 0 0
SZH Bank of Japan Uncollateralized

Overnight Call Rate 0.232% 10/05/2025 190,000 [\l 0 0 0
ZHE BRL-CDI-Compounded 12.350% 07/01/2024 BRL 2,100 m 0 0 0
ZH BRL-CDI-Compounded 12.480% 07/01/2024 2,300 [l 0 0 0
Kb BRL-CDI-Compounded 12.595% 07/01/2024 1,700 1 0 0 0
%l BRL-CDI-Compounded 13.080% 07/01/2024 4,100 7 0 0 0
Xk BRL-CDI-Compounded 10.670% 01/02/2025 10,800 0 0 0 m
ZH BRL-CDI-Compounded 10.710% 01/02/2025 11,400 m (1 0 0
Xk BRL-CDI-Compounded 10.811% 01/02/2025 1,910 (3) 2 0 0
Xih BRL-CDI-Compounded 10.083% 01/02/2026 110 0 0 0 0
2 BRL-CDI-Compounded 10.529% 01/02/2026 800 3 4 1 0
ZH BRL-CDI-Compounded 6.261% 01/04/2027 600 20 4 0 0
SZH BRL-CDI-Compounded 6.462% 01/04/2027 590 19 4 0 0
Xk BRL-CDI-Compounded 9.815% 01/04/2027 600 (4 4 0 0
52N BRL-CDI-Compounded 9.832% 01/04/2027 600 (4 (4) 0 0
Xk BRL-CDI-Compounded 9.840% 01/04/2027 800 (6) (6) 0 m
ZE BRL-CDI-Compounded 9.840% 01/04/2027 1,100 8 8 1 0
Xk BRL-CDI-Compounded 9.842% 01/04/2027 1,600 (1 (1 0 (1
ZH BRL-CDI-Compounded 9.946% 01/04/2027 800 7 6 1 0
ZE BRL-CDI-Compounded 10.105% 01/04/2027 400 (4 3 0 0
2 BRL-CDI-Compounded 10.192% 01/04/2027 300 2 2 0 0
Xih BRL-CDI-Compounded 10.225% 01/04/2027 450 2) 2) 0 0
Xk BRL-CDI-Compounded 10.235% 01/04/2027 450 2 (2) 0 0
Xk BRL-CDI-Compounded 10.565% 01/04/2027 3,500 (14) 12) 0 2
SZE BRL-CDI-Compounded 10.768% 01/04/2027 500 1 3 0 0
Xk BRL-CDI-Compounded 10.792% 01/04/2027 6,000 (24) (42) 0 (4
ZHE BRL-CDI-Compounded 10.872% 01/04/2027 800 3 6 1 0
2 BRL-CDI-Compounded 10.880% 01/04/2027 1,800 5 5 1 0
ZHL BRL-CDI-Compounded 10.943% 01/04/2027 3,800 n " 3 0
Xih BRL-CDI-Compounded 10.980% 01/04/2027 1,200 (3 (3) 0 (1
ZH BAL-CDI-Compounded 11.133% 01/04/2027 400 1 1 0 0
i) BRL-CDI-Compounded 11.238% 01/04/2027 500 1 3 1 0
2 BRL-CDI-Compounded 11.510% 01/04/2027 2,800 3 3 2 0
ZHL BRL-CDI-Compounded 11.641% 01/04/2027 300 1 2 0 0
ZH BRL-CDI-Compounded 11.946% 01/04/2027 200 0 1 0 0
Xk BRL-CDI-Compounded 10.044% 01/02/2029 1,800 (19) (6) 0 m
SZH BRL-CDI-Compounded 10.985% 01/02/2029 1,800 10 6 2 0
ZH Colombia IBR Overnight Interbank

Reference Rate 8.340% 02/26/2026 COP 2,019,000 3 2 0 0
SZH Colombia IBR Overnight Interbank

Reference Rate 8.500% 04/04/2026 459,000 1 1 0 0
2 Colombia IBR Overnight Interbank

Reference Rate 8.540% 04/05/2026 215,000 0 0 0 0
S2HY Colombia IBR Overnight Interbank

Reference Rate 8.500% 04/09/2026 79,000 0 0 0 0
SEL Colombia IBR Overnight Interbank

Reference Rate 8.515% 04/09/2026 167,200 0 0 0 0
Xih Colombia IBR Overnight Interbank

Reference Rate 8.600% 04/11/2026 361,400 0 0 0 0
Xk Colombia IBR Overnight Interbank

Reference Rate 8.653% 04/11/2026 219,300 0 0 0 0
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Xk Colombia IBR Overnight Interbank

Reference Rate 8.860% 04/12/2026 cop 305,500 $ 0 $ 0 $ 0 3 0
Xih Colombia IBR Overnight Interbank

Reference Rate 8.920% 04/12/2026 305,500 0 0 0 0
EZN Colombia IBR Overnight Interbank

Reference Rate 9.050% 04/15/2026 223,700 0 0 0 0
SEL Colombia IBR Overnight Interbank

Reference Rate 8.650% 06/17/2026 474,800 0 0 0 0
EZN Colombia IBR Overnight Interbank

Reference Rate 8.470% 06/21/2026 799,000 0 0 0 0
Xk Colombia IBR Overnight Interbank

Reference Rate 8.680% 06/28/2026 1,017,000 0 0 0 0
SZH Colombia IBR Overnight Interbank

Reference Rate 7.960% 09/01/2028 90,830 0 1 0 0
SZH Colombia IBR Overnight Interbank

Reference Rate 8.215% 11/14/2028 936,000 0 1 0 0
EZN Colombia IBR Overnight Interbank

Reference Rate 8.890% 05/12/2029 559,000 3 (6 0 0
SEL Colombia IBR Overnight Interbank

Reference Rate 8.155% 06/24/2029 1,061,200 0 0 0 0
ZH Colombia IBR Overnight Interbank

Reference Rate 9.370% 03/17/2030 115,400 (2) 1 0 0
ZH Colombia IBR Overnight Interbank

Reference Rate 9.423% 03/17/2030 341,400 (4) 4 0 0
SZH Colombia IBR Overnight Interbank

Reference Rate 9.393% 03/21/2030 266,900 (3] 3 0 0
SZH Colombia IBR Overnight Interbank

Reference Rate 8.940% 03/24/2030 413,990 (3 5 0 0
ZHE Colombia IBR Overnight Interbank

Reference Rate 7.115% 09/18/2030 157,300 1 2 0 0
SHE Colombia IBR Overnight Interbank

Reference Rate 8.020% 12/04/2030 489,800 1 6 0 0
ZEL Colombia IBR Overnight Interbank

Reference Rate 9.410% 03/26/2031 176,690 (3] 2 0 0
Xk Colombia IBR Overnight Interbank

Reference Rate 9.050% 05/02/2033 67,920 1 1 0 0
Xk Colombia IBR Overnight Interbank

Reference Rate 1.620% 02/26/2034 548,800 (6 4 0 0
SZE Colombia IBR Overnight Interbank

Reference Rate 8.380% 06/28/2034 285,000 0 0 0 0
EZN Financial Benchmarks India

Overnight Mumbai Interbank

Outright Rate 6.384% 06/20/2026 INR 68,900 2 0 0 0
2 Financial Benchmarks India

Overnight Mumbai Interbank

Outright Rate 6.384% 06/20/2026 127,900 5 5 0 0
ZH Financial Benchmarks India

Overnight Mumbai Interbank

Outright Rate 6.621% 12/20/2028 12,000 1 0 0 0
2" Financial Benchmarks India

Overnight Mumbai Interbank

Outright Rate 6.250% 09/18/2029 46,050 4 3 0 0
=" Financial Benchmarks India

Overnight Mumbai Interbank

Outright Rate 6.500% 09/18/2029 6,170 0 0 0 0
b Financial Benchmarks India

Overnight Mumbai Interbank

Outright Rate 6.397% 06/20/2034 32,700 Ll (1 0 0
ZH Financial Benchmarks India

QOvernight Mumbai Interbank

Outright Rate 6.397% 06/20/2034 17,800 0 0 0 0
ZH IBMEXID 10.900% 06/04/2025 MXN 2,890 0 0 0 0
b IBMEXID 9.763% 03/20/2026 4,700 (3] (2) 1 0
X IBMEXID 9.696% 03/23/2026 7,100 (5] (4 1 0
EZN IBMEXID 9.705% 03/23/2026 3,500 2 2 0 0
Xk IBMEXID 9.760% 03/23/2026 1,900 Ul (1 0 0
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SZH IBMEXID 10.285% 04/20/2026 MXN 4,700 $ 0 $ 0 $ (U m
Xk IBMEXID 10.310% 06/08/2026 3,000 0 0 0 0
SZE IBMEXID 10.560% 06/19/2026 18,600 (4 (5) 0 2
B2 IBMEXID 9.740% 09/03/2026 800 1 0 0 0
Xk IBMEXID 10.230% 09/03/2026 5,320 0 (6) 1 0
2 IBMEXID 9.270% 03/23/2027 4,800 5 5 0 m
ZH IBMEXID 9.296% 10/30/2028 1,900 1 0 0 0
S IBMEXID 9.710% 04/11/2028 90 0 0 0 0
Xk IBMEXID 9.800% 06/15/2029 8,600 5 5 1 0
E3:14 IBMEXID 8.545% 07/27/2029 1,300 3 2 0 0
2 IBMEXID 8.565% 07/27/2029 1,200 2 2 0 0
ZH IBMEXID 8.739% 03/13/2034 500 1 1 0 0
2 IBMEXID 9.022% 03/27/2034 490 0 0 0 0
ZH KRW-CD-KSDA-Bloomberg 3.302% 06/20/2026 KRW 538,540 0 0 0 0
Xih KRW-CD-KSDA-Bloomberg 3.820% 12/20/2028 237,400 4 1 0 0
Xk KRW-CD-KSDA-Bloomberg 3.192% 06/20/2034 106,580 0 0 0 0
=" Secured Overnight Financing Rate 4.455% 06/30/2026 $ 2,200 1 1 0 0
Xk Secured Overnight Financing Rate 3.750% 12/20/2028 450 (11 (9) 0 [\l]
SEL Secured Overnight Financing Rate 3.750% 12/20/2028 200 5 4 0 0
Xk Secured Overnight Financing Rate 3.750% 06/20/2029 3,014 (45) 31 0 (4)
ZH Secured Overnight Financing Rate 3.750% 06/20/2029 1,620 24 12 2 0
b2/ Secured Overnight Financing Rate 3.750% 12/18/2029 1,000 (61 2) 0 2)
=38 Secured Overnight Financing Rate 3.750% 12/18/2029 2,200 15 5 3 0
Xk Secured Overnight Financing Rate 3.750% 06/20/2031 250 (4 m 0 m
Xk Secured Overnight Financing Rate 3.735% 08/07/2033 100 (4) (3) 0 0
Xk Secured Overnight Financing Rate 4.170% 10/03/2033 100 1 12) 0 0
=3: Secured Overnight Financing Rate 4.250% 11/22/2033 100 2 2 0 0
ZH Secured Overnight Financing Rate 4.030% 12/15/2033 100 0 2 1 0
ZHE Secured Overnight Financing Rate 3.500% 12/20/2033 130 6 3 0 0
SZH Secured Overnight Financing Rate 3.842% 12/26/2033 100 2 2 0 0
EZN Secured Overnight Financing Rate 4.130% 05/03/2034 200 2 2 0 n
Xk Secured Overnight Financing Rate 4.200% 05/06/2034 100 2 2 0 0
ZEL Secured Overnight Financing Rate 3.750% 06/20/2034 900 16 (171 3 0
25" Secured Overnight Financing Rate 4.060% 07/02/2034 100 m m 0 m
b3/ Secured Overnight Financing Rate 3.750% 12/18/2034 200 2 12) 0 il
BN Secured Overnight Financing Rate 3.500% 12/20/2035 200 (100 (4) 0 m
Xk Secured Overnight Financing Rate 3.830% 10/12/2053 100 0 2 0 m
ZHL Secured Overnight Financing Rate 3.250% 12/20/2063 150 15 3 2 0
ZH Secured Overnight Financing Rate 3.500% 06/20/2054 620 27 (10 6 0
b3/ Secured Overnight Financing Rate 3.500% 12/18/2054 100 K] 12) 0 il
S Sinacofi Chile Interbank Rate

Average 4.775% 02/23/2026 CLP 467,700 8 6 0 0
Xk Sinacofi Chile Interbank Rate

Average 5.360% 06/28/2026 395,000 1 1 0 0
Xk Sinacofi Chile Interbank Rate

Average 6.380% 06/03/2027 118,000 4 (3) 0 0
ZH Sinacofi Chile Interbank Rate

Average 4.640% 10/01/2028 335,000 10 n 0 0
b Sinacofi Chile Interbank Rate

Average 4.940% 10/01/2028 55,000 m m 0 0
Xk Sinacofi Chile Interbank Rate

Average 4.980% 10/01/2028 56,000 (Ul (1 0 0
ZHE Sinacofi Chile Interbank Rate

Average 5.920% 10/02/2028 46,000 12) 1 0 0
SEL Sinacofi Chile Interbank Rate

Average 6.000% 10/02/2028 90,000 12) 3 0 0
ZHY Sinacofi Chile Interbank Rate

Average 5.780% 10/03/2028 20,800 0 1 0 0
Xih Sinacofi Chile Interbank Rate

Average 5.500% 11/13/2028 71,700 0 m 0 0
b Sinacofi Chile Interbank Rate

Average 5.310% 11/16/2028 35,900 0 m 0 0
Xk Sinacofi Chile Interbank Rate

Average 5.320% 11/16/2028 18,000 0 (1 0 0
ZHE Sinacofi Chile Interbank Rate

Average 5.260% 11/17/2028 52,200 1 2 0 0
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SZH Sinacofi Chile Interbank Rate

Average 4.695% 02/14/2029 CLP 44,900 $ 1 $ 1 $ 0 s 0
Xih Sinacofi Chile Interbank Rate

Average 6.370% 06/29/2029 36,000 2 m 0 0
ZHE Sinacofi Chile Interbank Rate

Average 5.240% 09/01/2030 61,940 1 3 0 0
SEL Sinacofi Chile Interbank Rate

Average 5.350% 09/01/2030 42,200 0 2 0 0
ZH Sinacofi Chile Interbank Rate

Average 5.470% 09/01/2030 85,640 0 4 0 0
ZH Sinacofi Chile Interbank Rate

Average 5.690% 09/01/2030 2,600 0 0 0 0
Xk Sinacofi Chile Interbank Rate

Average 5.070% 06/24/2031 150,100 2) 2 0 0
SZH Sinacofi Chile Interbank Rate

Average 6.148% 10/30/2032 148,300 9 5 0 0
ZHE Sinacofi Chile Interbank Rate

Average 5.400% 04/01/2033 39,800 0 2 0 0
2" Sinacofi Chile Interbank Rate

Average 5.250% 05/13/2033 31,200 0 0 0 0
ZH Sinacofi Chile Interbank Rate

Average 5.856% 10/05/2033 50,000 21 2 0 0
ZH Sinacofi Chile Interbank Rate

Average 5.790% 10/06/2033 22,000 m 1 0 0
SZH Sinacofi Chile Interbank Rate

Average 5.870% 10/11/2033 19,300 0 1 0 0
SZH Sinacofi Chile Interbank Rate

Average 5.940% 10/20/2033 9,200 m 0 0 0
ZHE Sinacofi Chile Interbank Rate

Average 5.990% 10/20/2033 80,460 (4) 3 0 0
SHE Sinacofi Chile Interbank Rate

Average 6.235% 10/26/2033 42,300 (31 1 0 0
Xk Sinacofi Chile Interbank Rate

Average 5.400% 11/16/2033 17,400 0 m 0 0
Xk Sinacofi Chile Interbank Rate

Average 5.230% 11/17/2033 29,500 0 m 0 0
Xk Sinacofi Chile Interbank Rate

Average 5.030% 0212312034 110,600 (4) (3 0 0
b Sinacofi Chile Interbank Rate

Average 5.313% 04/25/2034 46,700 0 0 0 0
EZN Sinacofi Chile Interbank Rate

Average 5.360% 04/26/2034 27,400 0 0 0 0
" Sinacofi Chile Interbank Rate

Average 5.750% 05/13/2034 31,900 0 0 0 0
ZE Sinacofi Chile Interbank Rate

Average 5.450% 06/28/2034 97,000 m m 0 0
=" Singapore Overnight Index Average 3.000% 09/18/2026 SGD 960 2 3 0 1l
ZHY Singapore Overnight Index Average 3.322% 12/20/2028 450 (4 [l 0 [\l
=" Singapore Overnight Index Average 2.750% 09/18/2029 320 2 1 0 il
A7y TRMER $ 62 $ (16) $ 4 8 139
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BOA 07/2024 pop 536 $ 10 $ 0 $ 0
BOA 07/2024 PLN 970 239 0 2)
BOA 07/2024 SGD 67 49 0 0
BOA 07/2024 $ 150 GBP 118 0 m
BOA 07/2024 3 HKD 26 0 0
BOA 07/2024 3 KRW 4,121 0 0
BOA 07/2024 8 PIN 31 0 0
BOA 08/2024 JPY 260,000 $ 1,692 64 0
BOA 08/2024 TRY 624 18 0 0
BOA 08/2024 $ 20 PKR 5770 1 0
BOA 1112024 TRY 443 $ " 0 (1
BOA 1172024 IMW 504 n 0 2)
BOA 01/2025 TRY 1,222 28 0 2
BOA 05/2025 608 13 0 m
BPS 07/2024 BRL 638 18 3 0
BPS 07/2024 CLP 18,396 19 0 0
BPS 07/2024 EUR 601 651 7 0
BPS 07/2024 INR 30,218 361 0 m
BPS 07/2024 JPY 1,900 12 0 0
BPS 07/2024 PLN 1,092 269 0 2
BPS 07/2024 $ 14 AUD 21 0 0
BPS 07/2024 121 BRL 638 0 (6)
BPS 07/2024 19 CLP 18,396 0 0
BPS 07/2024 3 KRW 4,098 0 0
BPS 07/2024 661 SGD 896 0 0
BPS 07/2024 10 THB 375 0 0
BPS 08/2024 AUD n $ 14 0 0
BPS 08/2024 SGD 835 661 0 m
BPS 08/2024 $ 19 TRY 649 0 0
BPS 09/2024 5 ARS 5185 0 m
BPS 09/2024 60 CLP 55,296 0 (1)
BPS 09/2024 15 CNH 108 0 0
BPS 09/2024 569 MXN 10,596 4 0
BPS 09/2024 7 Two 222 0 0
BPS 1212024 13 EGP 645 0 m
BRC 07/2024 CZK 3,260 $ 142 2 0
BRC 07/2024 RON 8 17 0 0
BRC 07/2024 TRY 1,249 35 0 (2)
BRC 07/2024 $ 283 PIN 1,139 1 0
BRC 07/2024 1,825 TRY 62,078 27 0
BRC 07/2024 108 3,643 0 0
BRC 07/2024 14 492 0 0
BRC 07/2024 50 1,766 3 0
BRC 07/2024 20 684 0 0
BRC 08/2024 132 4,652 1 0
BRC 08/2024 33 1145 0 0
BRC 09/2024 MXN 2,269 $ 121 0 m
BRC 09/2024 TRY 137 4 0 0
BRC 09/2024 902 24 0 m
BRC 09/2024 $ 12 MXN 2,109 2 0
BRC 10/2024 TRY m $ 2 0 (1
BRC 11/2024 $ " TRY 444 1 0
BRC 01/2025 TRY 875 $ 21 0 (1
BRC 01/2025 874 yal 0 m
BRC 01/2025 905 2 0 m
BRC 01/2025 $ 22 TRY 980 1 0
BRC 04/2025 TRY 917 $ 20 0 (1
BRC 05/2025 $ 13 TRY 608 1 0
CBK 07/2024 BRL 1,734 $ 320 8 0
CBK 07/2024 CLP 9,200 10 0 0
CBK 07/2024 EUR 10 " 0 0
CBK 07/2024 GBP 172 79 1 0
CBK 07/2024 PEN 198 52 0 0
CBK 07/2024 296 L] 2 0
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CBK 07/2024 TRY 1,823 $ 57 0 $ 0
CBK 07/2024 $ 318 BRL 1,734 0 6]
CBK 07/2024 6 KES 828 0 0
CBK 07/2024 18 MXN 314 0 (1
CBK 0712024 189 3,459 0 (1
CBK 07/2024 8 NGN 1,719 0 0
CBK 07/2024 8 PEN 298 0 (1
CBK 07/2024 120 PLN 473 0 (3)
CBK 07/2024 37 TRY 1,255 1 0
CBK 07/2024 37 uvu 1,469 0 0
CBK 07/2024 3 ZAR 571 0 0
CBK 07/2024 uyu 1,469 $ 38 1 0
CBK 07/2024 1,023 26 0 0
CBK 08/2024 EGP 369 8 0 0
CBK 08/2024 $ 256 BRL 1,400 0 (51
CBK 09/2024 BRL 910 $ 164 2 0
CBK 09/2024 MXN 2,281 121 0 (2)
CBK 09/2024 PEN 813 219 6 0
CBK 09/2024 $ 12 EGP 601 0 0
CBK 09/2024 1,260 INR 105,301 0 0
CBK 09/2024 3 WD 86 0 0
CBK 09/2024 uyu 198 $ 5 0 0
CBK 10/2024 $ 37 cop 161,394 1 0
CBK 1212024 17 EGP 807 0 (1
CBK 01/2025 37 cop 163,096 1 0
CBK 04/2025 37 165,945 1 0
CBK 04/2025 2 TRY 916 1 0
CBK 10/2025 18 cop 87,696 2 0
DuB 07/2024 BRL il $ 46 3 0
DUB 07/2024 CZK 69 3 0 0
DuB 07/2024 MYR 944 200 0 0
DuB 0712024 NGN 11,284 9 2 0
DuB 07/2024 TRY 3217 95 0 m
DuB 07/2024 $ 43 BRL il 0 0
DUuB 07/2024 1,794 CLP 1,658,933 0 (36
DuB 07/2024 3 EGP 161 0 0
DuB 07/2024 2 KRW 2,240 0 0
DuB 08/2024 BRL 1,061 $ 200 9 0
DuB 08/2024 $ 8 KES 1,066 0 0
DUB 10/2024 10 TRY 42 1 0
DuB 1172024 IMW 597 $ n 0 (2)
DuB 02/2025 $ 10 PKR 3,000 0 0
FAR 07/2024 AUD 2 $ 14 0 0
FAR 07/2024 $ 12 JPY 1,898 0 0
FAR 08/2024 JPY 1,889 $ 12 0 0
FAR 09/2024 $ 1,893 PEN 7,087 0 (43)
GLM 07/2024 BRL 2212 $ 407 9 0
GLM 07/2024 CLP 9,198 10 0 0
GLM 07/2024 126,615 138 4 0
GLM 07/2024 Dop 26,326 450 5 0
GLM 07/2024 $ 398 BRL 2212 0 0
GLM 07/2024 105 CLP 98,049 0 (1
GLM 07/2024 181 pop 10,676 0 m
GLM 07/2024 317 19,006 4 0
GLM 07/2024 2 EGP 100 0 0
GLM 07/2024 7 317 0 0
GLM 07/2024 187 MXN 3,396 0 (1
GLM 07/2024 164 TRY 5,615 4 0
GLM 07/2024 13 uvu 497 0 0
GLM 07/2024 234 ZAR 4,278 0 0
GLM 07/2024 uvu 497 $ 13 0 0
GLM 08/2024 pop 355 6 0 0
GLM 08/2024 1,736 29 0 0
GLM 08/2024 6,129 103 0 0
GLM 08/2024 2,978 50 0 0
GLM 08/2024 $ 2,148 BRL 11,048 0 (166)
GLM 08/2024 30 cop 129,660 1 0
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GLM 08/2024 $ 5 EGP 243 $ 0 $ 0
GLM 09/2024 Dop 6,844 $ 14 0 (1
GLM 09/2024 1,503 25 0 0
GLM 09/2024 $ 49 TRY 1,731 0 0
GLM 09/2024 140 5,685 18 0
GLM 09/2024 1 uvu 40 0 0
GLM 09/2024 n 831 0 0
GLM 10/2024 150 BRL 824 0 (3)
GLM 10/2024 2 TRY 768 1 0
GLM 10/2024 n 443 1 0
GLM 1112024 5 199 0 0
GLM 1112024 10 40 1 0
GLM 11/2024 5 216 0 0
GLM 01/2025 N 874 1 0
GLM 01/2025 2 875 1 0
GLM 01/2025 2 905 1 0
GLM 03/2025 158 7,667 20 0
GLM 04/2025 7 cop 351,775 5 0
JPM 07/2024 CNY 37 $ 5 0 0
JPM 07/2024 CZK 2,748 119 1 0
JPM 07/2024 IDR 2,266,909 140 1 0
JPM 0712024 KES 2,068 16 0 0
JPM 07/2024 PLN 459 114 0 0
JPM 07/2024 SGD 830 616 4 0
JPM 07/2024 TRY 133 4 0 0
JPM 07/2024 259 8 0 0
JPM 0712024 $ 30 CzK 682 0 0
JPM 07/2024 50 EGP 2,504 2 0
JPM 07/2024 " JPY 1,766 0 0
JPM 0712024 3 PLN 10 0 0
JPM 07/2024 12 uvu 472 0 0
JPM 0712024 490 ZAR 9,005 3 0
JPM 08/2024 KES 1,088 $ 8 0 0
JPM 08/2024 TRY 1,007 29 0 0
JPM 08/2024 1,344 38 0 0
JPM 08/2024 $ 5 CNY 37 0 0
JPM 08/2024 64 coP 276,784 2 0
JPM 08/2024 3 NGN 4,862 0 0
JPM 08/2024 10 PKR 2,761 0 0
JPM 08/2024 144 TRY 5,165 7 0
JPM 08/2024 32 1,188 2 0
JPM 08/2024 4 127 0 0
JPM 09/2024 cop 994,675 $ 237 0 0
JPM 09/2024 $ 60 CLP 54,088 0 (2)
JPM 09/2024 n EGP 543 0 0
JPM 09/2024 173 INR 14,512 0 0
JPM 09/2024 745 MXN 13,488 0 117
JPM 09/2024 5 WD 163 0 0
JPM 1012024 CNH 18 $ 3 0 0
JPM 12/2024 EGP 2,270 46 2 0
JPM 01/2025 $ 6 TRY 242 0 0
JPM 02/2025 EGP 32,108 $ 630 2 0
MBC 07/2024 $ 1,985 CzZK 45,782 0 (25)
MBC 07/2024 915 EUR 856 2 0
MBC 07/2024 789 HUF 293,966 9 0
MBC 07/2024 3 PLN 14 0 0
MBC 0712024 37 uyu 1,449 0 (1
MBC 07/2024 uvu 357 $ 9 0 0
MBC 07/2024 791 2 0 0
MBC 07/2024 472 12 0 0
MBC 07/2024 1,449 37 0 0
MBC 08/2024 EGP 738 15 0 0
MBC 08/2024 EUR 856 917 0 2
MBC 09/2024 $ 13 uvu 512 0 0
MBC 09/2024 uvu 1,449 $ 37 0 0
MBC 09/2024 40 1 0 0
MBC 02/2025 $ 541 EGP 32,108 67 0
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MYl 07/2024 BRL 2,010 $ 364 $ 2 $ 0

MYl 07/2024 $ 373 BRL 2,010 0 [WAl}

Myl 07/2024 136 EUR 127 0 0

MYl 07/2024 75 GBP 59 0 0

Myl 08/2024 i BRL 47 0 (1

MYl 08/2024 9 IDR 138,330 0 m

MYl 09/2024 114 INR 9,513 0 0

Myl 09/2024 178 MXN 3,342 3 0

NGF 08/2024 16 IDR 245,820 0 m

RBC 07/2024 BRL 219 $ 50 0 0

RBC 07/2024 $ 53 BRL 219 0 2

RYL 07/2024 EUR 240 $ 257 0 0

RYL 07/2024 GBP 4 5 0 0

SCX 07/2024 BRL 3 1 0 0

SCX 07/2024 EUR 132 142 0 0

SCX 07/2024 MYR 608 129 0 0

SCX 07/2024 $ 0 BRL 3 0 0

SCX 07/2024 5 CNY 37 0 0

SCX 07/2024 9 KES 1,240 1 0

SCX 07/2024 2 KRW 2,078 0 0

SCX 07/2024 0 MXN 2 0 0

SCX 07/2024 8 NGN 11,686 0 0

SCX 07/2024 8 11,284 0 0

SCX 07/2024 ZAR 3,191 $ 174 0 m

SCX 08/2024 NGN 12,311 9 1 0

SCX 08/2024 $ 28 cop 121,184 1 0

SCX 08/2024 5 NGN 7,449 0 0

SCX 09/2024 PHP 5,005 $ 85 0 0

SCX 09/2024 $ " EGP 531 0 0

SCX 09/2024 45 2,199 0 0

SCX 09/2024 542 INR 45,367 1 0

SCX 09/2024 3 WD 95 0 0

SCX 12/2024 17 EGP 818 0 m

S06 07/2024 4 200 0 0

S06 09/2024 3 166 0 0

SSB 09/2024 PEN 100 $ 2 1 0

TOR 07/2024 $ 56 IAR 1,016 0 Ul

TOR 08/2024 2,014 COP 8,077,036 0 (79)

UAG 07/2024 12 ILS 46 0 0

NEABEEZHES $ 370 $ (451)

HEIEF ki 4] 1T bt 1| BETAD SR 5 itk

BOA Put - OTC U.S. dollar versus South African Rand ZAR 18.100 07/11/2024 128 $ 1% 1

BOA Put - OTC U.S. dollar versus South African Rand 18.300 07/11/2024 128 1 1

B4 7o avast $ 2 8 2

Xt ZE TLIT L

ImEI1HEF 4R LEEFIEE EH&FH TESH HHE BETAD (ZHEnE8) 5 g

BRC Call - OTC 5-Year Interest Rate Swap 6-Month EURIBOR ZHY 2.700%  07/04/2024 300 $ m $ 0

BRC Put - OTC 5-Year Interest Rate Swap 6-Month EURIBOR BN 3.000% 07/04/2024 300 0 0

RYL Call - OTC 5-Year Interest Rate Swap 6-Month EURIBOR ZHY 2.740%  07/15/2024 100 0 0

RYL Put - OTC 5-Year Interest Rate Swap 6-Month EURIBOR BN 3.040% 07/15/2024 100 0 0
$ m s 0
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BOA Call - OTC U.S. dollar versus Turkish Lira TRY 43800 11/01/2024 70 $ 2 % m
BOA Call - OTC U.S. dollar versus Turkish Lira 49.800 01/28/2026 168 (5) (4
BOA Call- OTC U.S. dollar versus Turkish Lira 56.000 05/01/2025 70 (3 3l
BOA Put - OTC U.S. dollar versus South African Rand ZAR 17.840 07/11/2024 256 m m
BOA Put - OTC U.S. dollar versus South African Rand 18.000 07/11/2024 256 m m
CBK Call - OTC U.S. dollar versus Mexican peso MXN 17.450 07/01/2024 100 (3) (5
CBK Put - OTC U.S. dollar versus Mexican peso 17.450 07/01/2024 100 (4) 0
CBK Put - OTC U.S. dollar versus Turkish Lira TRY  39.000 04/03/2025 107 (2) @3l
puB Call - OTC U.S. dollar versus Turkish Lira 40.385 10/28/2024 30 (3) m
DUB Put - OTC U.S. dollar versus Turkish Lira 40.385 10/28/2024 30 (3 3
GLM Call - OTC U.S. dollar versus Turkish Lira 40.250 10/30/2024 31 (3 1}
GLM Call - OTC U.S. dollar versus Turkish Lira 39.800 10/31/2024 15 2 0
GLM Call - OTC U.S. dollar versus Turkish Lira 40.930 11/07/2024 15 m 0
GLM Call - OTC U.S. dollar versus Turkish Lira 41.150 11/07/2024 15 m 0
GLM Call - OTC U.S. dollar versus Turkish Lira 41.160 1/11/2024 15 m 0
GLM Put - 0TC U.S. dollar versus Turkish Lira 33.000 07/04/2024 69 (1 0
GLM Put - OTC U.S. dollar versus Turkish Lira 35.500 10/03/2024 99 m 3
GLM Put - 0TC U.S. dollar versus Turkish Lira 40.250 10/30/2024 31 (3) 3
GLM Put - OTC U.S. dollar versus Turkish Lira 39.800 10/31/2024 15 2) 2
GLM Put - OTC U.S. dollar versus Turkish Lira 40.930 11/07/2024 15 m 2
GLM Put - OTC U.S. dollar versus Turkish Lira 41.150 11/07/2024 15 m 2)
GLM Put - OTC U.S. dollar versus Turkish Lira 41.160 1/11/2024 15 (1 2
GLM Put - OTC U.S. dollar versus Turkish Lira 36.500 01/03/2025 70 (21 m
GLM Put - OTC U.S. dollar versus Turkish Lira 36.500 01/07/2025 n 2 m
GLM Put - OTC U.S. dollar versus Turkish Lira 36.757 01/09/2025 72 21 2
MYI Call - OTC U.S. dollar versus Indonesian rupiah IDR 15,370.000 08/13/2024 49 (2) (3)
MYl Put - OTC U.S. dollar versus Indonesian rupiah 15,370.000 08/13/2024 49 2 0
NGF Call - OTC U.S. dollar versus Indonesian rupiah 15,370.000 08/13/2024 82 (3 (5
NGF Put - OTC U.S. dollar versus Indonesian rupiah 15,370.000 08/13/2024 82 3 0
$ 61§ 149)
TLIT7 L
HmE|HEF 4R TELALD LIzl BETAD (2HR%H) i35 itk
MYl Call & Put- OTC 3 Month vs. 9 Month Forward Volatillity Agreement 14.500% 10/25/2024 100 $ 0 s 0
A T3 VAR $ 62) ¢ 49)
{YTF4E TLEIT L §
EEFTE YLy ks ATy K XA REBRIME A7y IR (NEHIE)
WEIHEF  SERMAE (Xih) €F #E#E (0456 ANERAE)Y BETA®  (ZHEE) (8) HE &F
BOA Brazil Government International Bond (1.000%)  06/20/2029 1.690% $ 200 $ 5 $ 1 $ 6 $ 0
BRC Brazil Government International Bond (1.000%)  06/20/2029 1.690% 50 1 0 1 0
BRC Chile Government International Bond (1.000%)  12/20/2028 0.511% 100 2 0 0 2
BRC Korea International Bond (1.000%)  06/20/2029 0.364% 90 (3 0 0 (3l
BRC Mexico Government International Bond (1.000%)  06/20/2029 1.106% 100 1 0 1 0
CBK Mexico Government International Bond (1.000%)  06/20/2029 1.106% 100 1 0 1 0
GST Brazil Government International Bond (1.000%)  06/20/2029 1.690% 50 1 0 1 0
MYC Brazil Government International Bond (1.000%)  08/20/2029 1.690% 100 3 0 3 0
$ 7 $ 1 $ 13 $ (5)
{YFF4F- )
EIEEF YLDy ks ATy R il 7y TRH# (NIEH{E)
WEIHEF  SERAE ZH WHR (0456 BNARE)Y HETARO E =15
BRC South Africa Government International Bond 1.000%  06/20/2029 2.083% $ 100 $ 4 $ 0 $ 0 $ U]
CBK Colombia Government International Bond 1.000%  06/20/2029 1.946% 100 (4) 0 0 (4)
GST Colombia Government International Bond 1.000%  06/20/2028 1.946% 100 (4) 0 0 (4
GST Israel Government International Bond 1.000%  12/20/2025 1.005% 100 0 0 0 0
GST Israel Government International Bond 1.000%  06/20/2026 1.036% 50 0 0 0 0




FEENAA D HhLEHEIT—T7 K

AVFF4E- TLST L
EEEF JLYy bk ZTLY R XN RERFME R Ty TR (NEHE)
WEIHEF  SERMAH ZH WmAE (0456 B0BHM)O METAC  (FHEEE) (8) # HE &R
JPM Brazil Government International Bond 1.000%  12/20/2024 0.530% $ 100 $ (2) $ 2 $ 0 $ 0
JPM South Africa Government International Bond 1.000%  06/20/2029 2.083% 200 9 0 0 9
MYC South Africa Government International Bond 1.000%  06/20/2029 2.083% 25 (1 0 0 (1
$ (24) $ 2% 0 $ (22
FLiT LA
ZHER BlRER %G RERIFE 27w TR (ME(ME)
HBIEF R Xh HHAY  EERA® BERAC  (FEEE) (8) # HE &8
GLM Floating rate equal to Fixed rate equal to 28.200%
Secured Overnight based on the notional amount
Financing Rate plus of currency received
0.428% based on the
notional amount of
currency delivered 06/07/2027  ARS 898 20 $ 0 $ 19 3 19 $ 0
GLM Floating rate equal to Fixed rate equal to 5.340% based
Secured Overnight on the notional amount of
Financing Rate based on currency received
the notional amount of
currency delivered 09/18/2029  PHP 14,337 244 1 (3) 0 (4)
JPM Floating rate equal to Fixed rate equal to 5.310% based
Secured Overnight on the notional amount of
Financing Rate based on currency received
the notional amount of
currency delivered 09/18/2029 930 16 0 0 0 0
MBC Floating rate equal to Fixed rate equal to 6.830% based
Secured Overnight on the notional amount of
Financing Rate based on currency received
the notional amount of
currency delivered 09/18/2029 $ 93 INR 8,317 0 1 1 0
NGF Floating rate equal to Fixed rate equal to 6.813% based
Secured Overnight on the notional amount of
Financing Rate based on currency received
the notional amount of
currency delivered 09/18/2029 28 2,315 0 0 0 0
SeX Floating rate equal to Fixed rate equal to 6.772% based
Secured Overnight on the notional amount of
Financing Rate based on currency received
the notional amount of
currency delivered 09/18/2029 188 15,792 1 1 2 0
$ 0 $ 18 2 $ (4)
EAYEYEN
EHEF| X  RERFE X7y IR (MEMHE)
HEIHEF Xt ZE EBEFIEE B £ F HHE BETE (2 En#8) (8) # aE aff
BOA ES 3-Month MYR-KLIBOR 3.750% 09/18/2029  MYR 2% 0§ 0 $ (U 0 $ 0
BPS 2 3-Month MYR-KLIBOR 3.500% 09/18/2029 1,060 2 0 2 0
CBK 2" 3-Month MYR-KLIBOR 3.500% 09/18/2029 140 0 0 0 0
GLM Xih Sinacofi Chile Interbank Rate Average 4.040% 03/18/2029 CLP 1,100 0 0 0 0
GST Xk 3-Month MYR-KLIBOR 3.868% 12/20/2028 MYR 1,300 2 1 3 0
GST 2 3-Month MYR-KLIBOR 3.500% 03/20/2029 530 0 0 0 0
JPM 20" 3-Month MYR-KLIBOR 3.500% 09/18/2029 140 0 0 0 0
JPM 2" 3-Month MYR-KLIBOR 3.750% 09/18/2029 260 0 0 0 0
SCX -2 8 3-Month MYR-KLIBOR 3.500% 09/18/2029 1,400 3 ] 2 0
$ 7 $ 0 3 7 $ 0
ATy TRMER $ Mo ¢ 21 ¢ 4 $ (31
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LTI, 20244 6 A0BMADERSRT VAT« TERKB LV (BA) EABROTHMEHEEMEEFAHELTCEYLEZLOTHS.

20244 6 A30BHAE. BRI v T - TUNT 4 THBEDIRE—ZHITHR L, BT YT 4 TERITOVTHTIOOREAERELTEL
AhbhTWS,

SETYNT 4 TEE SBMTUNT 1 TEE 58
TUNTF14T (BA) FHuk-
B 79T o SNEAS ke A7y T . omigffitt EA YR

EIBF +I7var 2 SRR A A SR ATLar 2 [EEEEE pu ] R R—Yp—00
BOA $ 2 $ 6 $ 73 $ 9 $ (0 $ 0 § 19 $ 54 $ 0 $ 54
BPS 0 2 18 (13) 0 0 (13 3 0 3
BRC 0 2 H 9 0 9 (18] 23 0 23
CBK 0 1 28 (201 (8 4 (321 (4 0 4
DUB 0 0 15 (39) (4 0 (43) (28) 0 (28)
FAR 0 0 0 0 (43) 0 0 (43) (43) 0 (43)
GLM 76 0 19 95 (173) 191 4 (198 (101 0 (101
GST 0 0 4 4 0 0 4 (4) 0 0 0
JPM 46 0 0 46 (19) 0 9 (28 18 0 18
MBC 78 0 1 79 (28) 0 0 (28) 51 (260) (209)
MYC 0 0 3 3 0 0 m m 2 0 2
MYl 5 0 0 5 (13) (3 0 (161 (1 170 159
NGF 0 0 0 0 i} (5) 0 (6) (6) 0 (6]
RBC 0 0 0 0 2 0 0 (21 2 0 2
RYL 0 0 0 0 0 0 0 0 0 0 0
SCX 4 0 4 8 (2) 0 0 (21 6 0 6
S06 0 0 0 0 0 0 0 0 0 0 0
SSB 1 0 0 1 0 0 0 0 1 0 1
TOR 0 0 0 0 (80) 0 0 (80} (80) 0 (80
UAG 0 0 0 0 0 0 0 0 0 0 0
EBETUNT4TEE _$ 310 $ 2 $ 42 $ M4 § (451) $ (49 $ (31 $ (531)
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SEABEERY $ v 0 s s 8 08 451)
FEA T3> 0 0 0 1491 0 49)
ATy TR 0 (27) 0 (4 0 (31)
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EE
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27y TR 0 i 0 I 5 “
s [ s v s W s A 491
$ 0 $ (11 $ 0 $ 464 $ 421 $ 874
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ATl AT
AFd)— LA LAN2  LANIV3 (AUE6RNEEE) AHFTY— LA LARI2  LANLS  (024E6R0RRE)
RAFMES (N EME) BAFMES (NEME
FELRA Sy KE
wHEE $ 00§ 298 § 0% 298 AEBRITH $ T Vi 0% 179
I3TL E—H—VERIEH 0 128 3 131
HEE 0 104 182 286 KEBAFH R 0 1129 0 1,129
A% 0 132 0 132 INTTA
AT UHE VI AR 0 229 0 229
HiE% 0 217 0 277 DARERE Y
F VI Ak 0 68 0 68
VI Ak 0 976 0 976 Y¥UET
aAvET VI A 0 61 0 61
VI Utk 0 243 0 243 EHSMER 0 10,468 264 10,732
Fra#ME BEEE $ 0§ 23412 % 483 § 2389%
V7Y AR 0 644 0 644 FEAMES (AEME $ 0 $ (1160) $ 0§ (1160)
ERTVNTIER - BE
VI AR 0 511 0 511
IVT L EiFFEERRER 0 0 0 [
VIR 0 31 0 31 1588 414 0 414
NUHY— § 0§ 485§ 0 455
VI UK 0 437 0 437 EBMTUNT 4« IHER - B
AUk
HE% 0 120 0 120 LB EEhREE 0 141) 0 41)
AU ERYT 5T 0 1531) 0 1531)
HEE 0 198 0 198 5 05 2§ 0 s 62
TANTUE &5t $ 0§ 213 & 43 ¢ 022618
% 0 270 2 292
ARSI
VI UiE 0 109 0 109
1507
VI g 0 203 0 203
aA—FrOART—L
VI UK 0 98 0 98
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TL—TTF
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A¥oo
VIR 0 592 0 592
N"STT74
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PP 0 323 0 323
J4YEY
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LUFIE. 20244 6 A30BISRT LT ORT 7 2 FOERGBBETREL A>Ty b (LALZ) 2RV AEMEFHEDOEA.

ROBLVRENDENTHS
LRI BAD LRILBHDD

7= HEEA%E S1T4E HiREE HiREEE
BARFMES (2 EMIE)
m7I2Uh
HiES $ 0 $ 0 $ 0 $ (310
*E
E—4— RIS 0 0 3 0
EHRERS 237 0 0 0

$ 231 $ 0 $ 3 $ 1310)

UTFE. AEMEEISLF—DLALIICHFSN-REL L UVAROAEMEFMHEICAV-EZLBRRTEGS Ty FORNTHS.

BREE BETHES 127y ME
(2024% 6 A30E ;) Fifi K% 1>7vb (%)
A EAfE)
$ 2 Indicative Market Quotation Broker Quote $ 0.99
180 Discounted Cash Flow Discount Rate 11.05
FANSUR
HRE 22 Third Party Vendor Expected Recovery 3.00
LoD ITNY
HEZE 12 Third Party Vendor Expected Recovery 6.00
KE
E—4H—URRIHF 3 Fair Valuation of odd lot positions ~ Adjustment factor 2.50
EHREE R N Proxy pricing Base Price 83.90
233 Other Valuation Techniques
At $ 483
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SIEBHESE (20246 A0AIZKRT LE-RFEE)

(AL« TR )

PIMCO/NI 2—4#
TV T —
NAALTIANT 7 RN (USD)

REUNEE :
ZHRLE OEBIERRE) * $ 1, 507
HEU A 4
[ EA =T 1,511
BEMAE (BR) 1,511
KRIRMFIE (BK) -
BB A MRS (OMEBERE) * (878)
R FEIIPRIERERT U NT ¢ 7 383
JEERERT U ST 4 TR 491
P4S =T (27)
EHBMRIZE (LK) (31)
RERTE (18) HOMEENEE -
BB A mRES: 242
R FEIEPRIERERT U NT ¢ TR (185)
JEBEARNT U NT ¢ TP b 568
SMERVETE - AT 2
REBFHN () oMz g% 627
fiflzE (K 596
BRICKDMEEOMEM (Bd) & $ 2,107
*SEFL $ 17

Eetolcld, EROSEEZOEEALLBRTREBE LG >7r—ANEFENLTS,




