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@ EBAMZ (20225 6 A30H 3R %)

<PIMCOJO—NIEEZIRNSTFS—T7 K>

TALE TASHE
(867 F)  ( (867 F) T)
WRAMAES 111.1% FY—Y 41%
F—ZbZ U7 3.6% RAEIBREES 1.9% HEF 41%
5% 0.0% AMMC CLO 20 Ltd. Jyske Realkredit AlS
Santos Finance Ltd. 1.914% due 04/17/2029 $ 352§ 348 1.000% due 10/01/2050 DKK 2,547 § 281
3.649% due 04/29/2031 § 1003 85 Capital CLO 9 Ltd. lggg:?n g”e 18;%322 ;gg ;j
E—4—TVEE% 2.2% 2.184% due 07/15/2032 500 488 O O
‘ - | e 2.000% due 10/01/2050 8 1
AFG Trust Ares XXXIX CLO Ltd. Nordea Kredit Realkreditaktieselskab
1.699% due 03/10/2053 AUD 686 466 2.094% due 04/18/2031 500 488 ordea Aredit Nea kreditaktieselska
b due 03710/ »oe 1.000% due 10/01/2050 275 305
Bluestone Sapphire XXV HERA Commercial Mortgage Ltd. 1.500% due 10/01/2050 1,265 104
2.004% due 09/21/2053 439 298 2.662% due 02/18/2038 200 197 1.500% due 10/01/2053 28 5
Firstmac Mortgage Funding Trust LoanCore Issuer Ltd. 2.000% due 10/01/2050 17 2
2.329% due 12/10/2044 133 ) 2.329% due 01/17/2037 500 486 2.500% due 10/01/2047 5 1
Firstmac Mortgage Funding Trust No.4 Mountain View CLO LLC Nykredit Realkredit A|S
1.831% due 02/19/2053 721 491 2.084% due 01/16/2031 500 490 1.000% due 10/01/2050 3,986 429
y
La Trobe Financial Capital Markets Trust Nassau Ltd. lgggn;: g:: :g;g%gga 335 Ll
1.743% due 01/14/2063 575 390 2.194% due 10/15/2029 221 225 1'5[][]% due 10/01/2053 12536 1391
Liberty PRIME Vibrant CLO IV Ltd. 2.000% due 10/01/2050 223 28
1.800% due 01/25/2063 612 14 2.183% due 07/20/2032 500 486 3.000% due 10/01/2047 3 1
Pepper I-Prime Trust 3,208 3.000% due 10/01/2053 21,700 2,851
1.685% due 07/15/2053 476 w3 [HE%08% | it Danmark AIS
Pepper Residential Securities Trust No.30 Mizuho Financial Group Cayman 3 Ltd. 1.000% due 10/01/2050 964 108
1.785% due 01/15/2063 573 389 4.600% due 03/27/2024 (a) 800 803 1.000% due 10/01/2053 198 2
o - ! 1,600% due 10/01/2053 10,371 1,142
Pepper Residential Securities Trust No.31 Sands China Ltd. 2.500% due 04/01/2036 27 4
1.688% due 04/23/2063 186 14 5.125% due 08/08/2025 300 252 2.500% due 04/01/2047 8 |
5.400% due 08/08/2028 200 154 i —
RedZed Trust . Total Denmark 6,858
1.640% due 06/09/2053 357 242 Tencent Holdings Ltd. (Cost $8,541) — |
. . 3.975% due 04/11/2029 200 190 .
Resimac Premier 139
1.623% due 02/13/2053 663 463 —_— m_
Securitised Australian Mortgage Trust Ot (D i 607 1% 0.6%
1.8119% due 02/20/2045 58 pa]  [Costiniod) BNP Paribas S.A.
3721 2.871% due 04/19/2032 $ 700 579
IR T ———— m W
‘ = | 77 mosy 7.000% due 08/16/2028 fllb) 200 190
Auslrﬂalla Government Bond Chile Government International Bond 969
3.250% due 04/21/2029 3,300 2233 9 450% due 01/31/2031 800 53 [TUsEoT ‘
South Australian Government Financing Authority 2.550% due 01/27/2032 400 RLA| ]
1.760% due 05/24/2032 100 55 i
v Total Chile 858 (750% due 05/26/2052 ER 720 478
Treasury Corp. of Victoria (Cost $966) 2.000% due 05/25/2048 864 827
4.250% due 12/20/2032 100 89 s
¥ 7 S —ar
Total Australia giey  ZZ7UxM3o% ol S
(Cost $6,955) China Development Bank !
3.400% due 01/08/2028 CNY 4,300 656
/32— 0.1% 4.040% due 04/10/2027 3,500 59 i 05%
HAEF 0.1% 4.040% due 07/06/2028 10,600 1,673
} ) Deutsche Bank AG
Bacardi Ltd. China Government International Bond 1.750% due 11/19/2030 100 8
4.700% due 05/15/2028 $ 0 () RS L AT 4 384 3.036% due 05/28/2032 () $ 317
2.850% due 06/04/2027 750 13
Total Bermuda 99 3.547% due 09/18/2031 300 251
— 3.010% due 05/13/2028 9,300 1,408
4 g 3.961% due 11/26/2025 200 194
{Costentl 3.390% due 03/16/2050 900 ® |/:: ve 11126 B
o 3.530% due 10/18/2051 700 109 otal Germany S O
37200 due 4127205 0 1 (eststood
== 3.810% due 09/14/2050 1,500 242 ==
Provine o Ot . —
Total China 6,529
y _— #HE% 0.2%
7.500% due 02/07/2024 CAD 800 660 (Cost $6,595)
Total Canada 660 Lenovo Group Ltd.
(Cost $701) — 3.421% due 11/02/2030 20 170
Vanke Real Estate Hong Kong Co. Ltd.
4.150% due 04/18/2023 200 199




TALE i)
(867 F) (8L F)
Total Hong Kong $ 369

(Cost $410)

12 FX2T7 01%

VT % 01%

Indonesia Government International Bond

PIMCOYB—NILEZERASTO—T7URJ(JPY)

TALE i)
(867 F) (8L F)
Total Italy $ 305

(Cost $381)

HE 1.8%
HEF 1.6%

East Japan Railway Co.

5.126% due 01/15/2045 $ 200 192 0.773% due 09/15/2034 EUR 100 79
Total Indonesia 192 1.104% due 09/15/2039 100 73
(Cost $251) Mitsubishi UFJ Financial Group, Inc.
2.309% due 07/20/2032 $ 400 326
TAIVZ K 1.8% 3.407% due 03/07/2024 150 149
BREBRIR 1.7% 3.741% due 03/07/2029 200 190
Accunia European CLO 1 DAC Nippon Life Insurance Co.
0.950% due 07/15/2030 EUR 90 93 5.000% due 10/18/2042 400 401
Aurium CLO IV DAC Nissan Motor Co. Ltd.
0.730% due 01/16/2031 300 308 2.652% due 03/17/2026 EUR 100 98
3 3.201% due 09/17/2028 100 93
Cairn CLO IV DAC
T IR - w5 4345 due 0971772027 ) 278
4.810% due 09/17/2030 400 356
EarlvieEniCIOINAC Nomura Holdings, Inc.
0.890% due 08/15/2032 500 507 ol
b due 0B1S. 2.172% due 07/14/2028 40 397
Contogo\CLOIVIDAC Sumitomo Mitsui Financial Group, Inc.
0.640% due 01/23/2030 100 103 e
due 01/ 4.436% due 0410212024 a) 30 300
Harvest CLO XXII DAC 2,678
0.850% due 01/15/2032 200 203 T 02% ‘
Invesco Euro CLO | DAC
Japan Government International Bond
y
ST Al 25 0 700% due 0BI20/205 ¥ 53,000 343
Jubilee CLO XI DAC
Total Japan 3,021
y S, 2
0.610% due 04/15/2030 200 207 (Cost $3,545)
OCP Euro CLO DAC
D860 e 0522004 w0
Palmer Square European Loan Funding DAC A 0.0%
0.780% due 04/15/2031 554 572 Gazprom PJSC Via Gaz Capital S.A.
2,908 3.125% due 11/17/2023 EUR 200 89
[f® 01% [ 89
AerCap Ireland Capital DAC (Cost $237)
2.450% due 10/29/2026 $ 200 174
EE—— —7 0.09
Total Ireland sy AT
(Cost $3,565) ra—

127 TI0.3%
V7Y 1E03%

Israel Government International Bond

2.750% due 07/03/2030 300 279
3.375% due 01/15/2050 200 162
Total Israel 441
(Cost $540)

% 0.2%

Malaysia Government International Bond

[F=% - V% 01% \
Dutch Property Finance BV

0.235% due 07/28/2058 EUR %58 9
Total Netherlands 650
(Cost $708)

/I x— 0.0%
V7K 0.0%

Norway Government Bond

1.750% due 03/13/2025 NOK 600 59
Total Norway 59
(Cost $74)

VITUE02%

Peru Government International Bond

5.940% due 02/12/2029 PEN 700 168
6.350% due 08/12/2028 100 25
6.950% due 08/12/2031 400 100
Total Peru 293
(Cost $407)

55 0.2%

Qatar Energy

3.125% due 07/12/2041 $ 300 236

PEPEZ XA J

Qatar Government International Bond

4.625% due 06/02/2046 200 199
Total Qatar 435
(Cost $560)

IV—7=7 00%
V7Y% 0.0%

Romania Government International Bond

3.875% due 10/29/2035 EUR 100 8
Total Romania 78
(Cost $110)

YT T FET 05%

% 0.2%

Saudi Arabian 0il Co.
2.250% due 11/24/2030 $ 400 RLAl

AMCO - Asset Management Co. SpA

1.500% due 07/17/2023 EUR 100 105

UniCredit SpA

5.459% due 06/30/2035 $ 200 162
267

[VTU % 00% |

Italy Buoni Poliennali del Tesoro
2.800% due 03/01/2087 EUR 48 38

4.736% due 03/15/2046 MYR 200 44

4.893% due 06/08/2038 100 23

Total Malaysia 67

(Cost $78)

%E#H 0.2%

#HEF 0.2%

Delta Air Lines, Inc.

4.750% due 10/20/2028 $ 300 284

Total inati 284

(Cost $332)

#5249 04%

&% 0.3%

ING Groep NV

4.550% due 10/02/2028 200 195

4.875% due 05/16/2029 (al(b) 200 164

JT International Financial Services BV

3.875% due 09/28/2028 200 193
552

VITUE03%

Saudi Government International Bond

3.625% due 03/04/2028 300 297

4.500% due 10/26/2046 200 183
— a0

Total Saudi Arabia 821

(Cost $917)

1% 0.1%

BOC Aviation Ltd.

3.500% due 01/31/2023 200 200

[VIUf1.0% J

Singapore Government Bond

1.625% due 07/01/2031 SGD 900 579
2.875% due 07/01/2029 1,400 1,006
1,584




PIMCOYB—NILEZERASTO—T72RJ(JPY)

TAEE ikl TALE FTAiEE
(8470 F)  (BL: F) (B F) (BT
Total Singapore $ 1,784 Total United Arab Emirates $ 546
(Cost $1,962) (Cost $659)
E 1.5% RE 7.3%
VI E15% 8% 2.3%
Korea Treasury Bond Barclays Bank PLC
1.250% due 03/10/2026 KRW 936,000 665 7.625% due 11/21/2022 (a) $ 400 404
2,125:/n due 06/10/2027 1,070,300 770 Barclays PLC
2.375n/n due 12/10/2027 270,000 196 3.650% du 03/16/2025 00 w
A A AL 220 892 7 125% due 061512025 (all  GBP 200 234
T i1 ALY 68400 B0 g750%due 09152023 allb)  § 200 197
Total South Korea 2583 HSBC Holdings PLC
(Cost $3,073) 1.750% due 07/24/2027 GBP 200 218
2.804% due 05/24/2032 $ 200 164
le_ AT0% doe OI042028 il EUR 200 176
VIV RIA% 5.250% due 09/16/2022 (alib) 200 207
Spain Government Bond 6.000% due 09/29/2023 (al(b) 200 207
1.250% due 10/31/2030 EUR 190 184 6.000% due 05/22/2027 (alib) $ 200 180
1.45u:/n due 04/30/2029 780 787 |mperial Brands Finance PLC
LT G VAT W 233 3500% due 07126/2026 300 21
3.450% due 07/30/2066 530 577
) NatWest Group PLC
Total Spain — LI81 4 445% due 05/08/2030 300 283
(Cost $2,438) 5.076% due 01/27/2030 200 19
EIFEH#R8 0.2% Standard Chartered PLC
951 1% 0.2% 1.456% due 01/14/2027 400 353
7.760% due 04/02/2023 (al(b) 200 198
European Investment Bank )
0.500% due 07/21/2023 AD 300 po)]  MeSrouslREC
0.500% due 08/10/2023 20 i) [V G LA 2]
3,954
Total Supranational 333 — v
(Cost $423) — [E-r-UE%20% |
Avon Finance No.2 PLC
e e T
A 1.5% Canada Square Funding PLC
Credit Suisse AG 2.024% due 06/17/2058 9 109
6.500% due 08/08/2023 [a) § 1,300 1,303 Eurosail PLC
Credit Suisse Group AG 0.000% due 12/15/2044 EUR 300 307
4.194% due 04/01/2031 500 443 Finshury Square PLC
UBS AG 1.565% due 12/16/2071 GBP 486 581
7.625% due 08/17/2022 (a) 550 552 Hawksmoor Mortgages
UBS Group AG 1.703% due 05/25/2053 162 197
2.859% due 08/15/2023 30__ 300 Lanebrook Mortgage Transaction PLC
Total Switzerland 2,598 1.111% due 07/20/2058 98 1186
(Cost $2,735) London Wall Mortgage Capital PLC
1.351% due 05/15/2051 77 212
P e
1.502% due 12/22/2053 195 232
Thailand Government Bond .
1.585% due 12/17/2035 THB 11,200 pri]  pelanshlC
—— " 1.730%due 12/23/2058 9 13
Total Thailand 257 I T o F0GIE
— owd Point Mortgage Funding Auburn
Csti3t0) 1.883% due 05/20/2045 3 512
77 7 EREESE 0.3% Towd Point Mortgage Funding Granite4 PLC
A% 0.1% 1.605% due 10/20/2051 49 59
DAE Sukuk (DIFC) Ltd. Tower Bridge Funding PLC
3.750% due 02/15/2026 $ 200 190 1.763% due 11/20/2063 9 113
VIUstko2% | Trinity Square PLC
Abu Dhabi Government International Bond 1.300% due 07/15/2059 161 184
3.875% due 04/16/2050 400 356 Twin Bridges PLC
1.893% due 03/12/2055 9 109
3,396

TAEE i)
(67 - F) (87 F)
[VIUH30% J
United Kingdom Gilt
1.250% due 07/22/2027 GBP 2,600 $ 3,067
4.250% due 12/07/2040 1,347 2,020
5,077
Total United Kingdom 12,427
(Cost $14,465)
40.6%
B EBREES 1.8%
Credit Acceptance Auto Loan Trust
1.370% due 07/16/2029 $ 700 690
Lendmark Funding Trust
2.000% due 04/20/2032 700 602
Mariner Finance Issuance Trust
2.100% due 11/20/2036 700 618
Navient Private Education Refi Loan Trust
2.120% due 01/15/2069 60 56
Navient Student Loan Trust
2.774% due 03/25/2066 531 524
SMB Private Education Loan Trust
1.600% due 09/15/2054 587 535
3,025
(1% 8.2% ]
AbbVie, Inc.
3.200% due 11/21/2029 300 216
AES Corp.
2.450% due 01/15/2031 200 161
Amgen, Inc.
3.350% due 02/22/2032 300 275
Anheuser-Busch InBev Worldwide, Inc.
5.550% due 01/23/2049 100 102
AT&T, Inc.
2.260% due 02/01/2032 50 M
3.550% due 09/15/2055 118 89
Aviation Capital Group LLC
4.125% due 08/01/2025 100 95
5.500% due 12/15/2024 100 99
Bank of America Corp.
2.687% due 04/22/2032 300 252
3.384% due 04/02/2026 400 388
3.419% due 12/20/2028 415 387
4.571% due 04/27/2033 500 487
Black Hills Corp.
2.500% due 06/15/2030 100 84
Boeing Co.
2.750% due 02/01/2026 50 47
3.600% due 06/01/2034 100 80
3.625% due 02/01/2031 50 43
Boston Scientific Corp.
2.650% due 06/01/2030 300 262
British Airways 2018-1 Class A Pass-Through Trust
4.125% due 09/20/2031 78 69
Broadcom, Inc.
2.450% due 02/15/2031 50 40
3.419% due 04/15/2033 100 83
3.469% due 04/15/2034 300 245
4.150% due 04/15/2032 300 m
4.300% due 11/15/2032 48 44




24 %

TALE

(87 : F)
Charter Communications Operating LLC
3.850% due 04/01/2081 $
3.900% due 06/01/2052 24
3.950% due 06/30/2062 150
4.400% due 12/01/2061 150
Citigroup, Inc.
2.572% due 06/03/2031 (h) 500
2.976% due 11/05/2030 100
3.070% due 02/24/2028 600
Comcast Corp.
2.937% due 11/01/2056 131
Dell International LLC
6.020% due 06/15/2026 100
Energy Transfer LP
5.300% due 04/01/2044 50
5.400% due 10/01/2047 100
6.000% due 06/15/2048 138
Essential Utilities, Inc.
3.351% due 04/15/2050 36
Evergy Metro, Inc.
2.250% due 06/01/2030 100
Goldman Sachs Group, Inc.
0.555% due 04/30/2024 EUR 100
1.250% due 02/07/2029 100
2.383% due 07/21/2032 $ 200
2.615% due 04/22/2032 100
3.615% due 03/15/2028 500
3.691% due 06/05/2028 200
HCA, Inc.
4.125% due 06/15/2029 100
4.500% due 02/15/2027 500
Hyundai Capital America
0.800% due 04/03/2023 100
JPMorgan Chase & Co.
2.522% due 04/22/2031 250
2.580% due 04/22/2032 200
2.739% due 10/15/2030 100
2.963% due 01/25/2033 300
4.080% due 04/26/2026 500
4.323% due 04/26/2028 600
Las Vegas Sands Corp.
3.900% due 08/08/2029 100
Mid-America Apartments LP
3.600% due 06/01/2027 100
Mileage Plus Holdings LLC
6.500% due 06/20/2027 200
Morgan Stanley
1.612% due 07/20/2027 200
2.943% due 01/21/2033 300
4.210% due 04/20/2028 500
Nissan Motor Acceptance Co. LLC
2.000% due 03/09/2026 300
Oracle Corp.
2.950% due 04/01/2030 100
3.950% due 03/25/2051 (h) 100
4.100% due 03/25/2081 (h) 80
Pacific Gas & Electric Co.
3.160% due 01/01/2026 100
3.260% due 06/01/2031 200

P
(8t )

16
17
101
108

421
87
567

91

104

43
88
130

105
90
162
83
474
190

91
481

213
168

87
258
494
591

197

176
257
489

260

85
74
57

92
162
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TALE i)

(867 F) (8L F)
Santander Holdings USA, Inc.
4.500% due 07/17/2025 $ 200 § 198
Southern California Edison Co.
3.600% due 02/01/2045 50 38
3.650% due 06/01/2051 100 78
Southern California Gas Co.
2.550% due 02/01/2030 400 354
Southern Co.
3.700% due 04/30/2030 100 93
Spirit AeroSystems, Inc.
4.600% due 06/15/2028 2 17
T-Mobile USA, Inc.
3.300% due 02/15/2051 126 92
3.600% due 11/15/2060 326 238
United Airlines 2019-2 Class A Pass-Through Trust
2.900% due 05/01/2028 80
United Airlines 2019-2 Class AA Pass-Through Trust
2.700% due 05/01/2032 91 78
United Airlines 2020-1 Class A Pass-Through Trust
5.876% due 10/16/2027 4 40
VMware, Inc.
2.200% due 08/15/2031 100 79
4.700% due 05/15/2030 100 97
Wells Fargo & Co.
2.393% due 06/02/2028 200 179
2.572% due 02/11/2031 100 86
3.526% due 03/24/2028 300 284
3.584% due 05/22/2028 100 95

Air Brake T ies Corp.
3.200% due 06/15/2025 300 286
WP Carey, Inc.
4.000% due 02/01/2025 100 99
13,919

[E=F-vE$£18%

Adjustable Rate Mortgage Trust

2.925% due 09/25/2035 (c) 12
Alternative Loan Trust

6.000% due 04/25/2037 (c) 119
Banc of America Funding Trust

3.461% due 01/20/2047 (c] 17

Bear Stearns Adjustable Rate Mortgage Trust
2.535% due 10/25/2033 8

2.744% due 11/25/2034 5
2.817% due 02/25/2034 2
2.846% due 06/26/2034 20
2.995% due 05/25/2034 20
3.003% due 05/26/2033 32
3.048% due 07/26/2033 10
Bear Stearns Alternative-A Trust (c)

2.994% due 01/25/2036 151
3.066% due 02/25/2036 30
Bear Stearns Structured Products, Inc. Trust
2.999% due 12/26/2046 (c] 14
BSREP Commercial Mortgage Trust

2.275% due 08/15/2038 500
Citigroup Mortgage Loan Trust, Inc.

2.190% due 09/25/2035 27
3.790% due 09/25/2035 17

148
2

481

21
17

TAEEE i)
(867 F) (8L F)

Countrywide Home Loan Mortgage Pass-Through Trust

1.985% due 02/20/2036 (c) $ 13 10
1.991% due 02/20/2036 (c) 30 29
2.204% due 04/25/2035 5 5
2.264% due 03/25/2035 50 43
2.711% due 11/25/2034 27 26
3.571% due 08/25/2034 (c) 1 1
Credit-Based Asset Servicing & Securitization LLC

1.744% due 07/25/2037 200 M

CS First Boston Mortgage-Backed Pass-Through
Certificates

2.593% due 07/26/2033 1 1

Downey Savings & Loan Association Mortgage Loan Trust
2.132% due 08/19/2045 4 4
First Horizon Mortgage Pass-Through Trust

3.213% due 08/26/2035 (c] 8 6

Freddie Mac Multifamily Structured Pass-Through
Certificates

3.600% due 01/26/2029 200 201

GMACM Mortgage Loan Trust

3.589% due 11/19/2035 (c] 6 6

Greenpoint Mortgage Pass-Through Certificates

2.684% due 10/25/2033 1 1

GSR Mortgage Loan Trust

2.880% due 03/25/2033 5 4

HarborView Mortgage Loan Trust

3.217% due 07/19/2035 (c) 7 5

IndyMac INDX Mortgage Loan Trust

3.016% due 12/25/2034 9 9

JPMCC Commercial Mortgage Securities Trust

3.723% due 03/15/2050 100 98

JPMDB Commercial Mortgage Securities Trust

3.694% due 03/15/2050 100 98

JPMorgan Chase Commercial Mortgage Securities Trust

2.812% due 01/16/2037 100 95

JPMorgan Mortgage Trust

2.203% due 11/26/2033 " il

2.498% due 02/25/2035 7 7

2.947% due 07/25/2035 25 24

Lehman Asset-Backed Securities Mortgage Loan Trust

1.714% due 06/25/2037 24 17

Long Beach Mortgage Loan Trust

2.184% due 10/25/2034 39 3

Mellon Residential Funding Corporation Mortgage Pass-
Through Trust

1.764% due 12/15/2030 47 45

Merrill Lynch Mortgage Investors Trust

2.277% due 02/25/2033 16 15

Morgan Stanley Bank of America Merrill Lynch Trust

3.102% due 11/15/2049 100 95

Morgan Stanley Capital | Trust

3.530% due 06/15/2050 100 97

Nomura Asset Acceptance Corporation Alternative Loan
Trust

2.549% due 10/25/2035 20 13
Ready Capital Mortgage Financing LLC
2.574% due 07/25/2036 500 480
Residential Asset Securitization Trust
5.500% due 06/25/2033 45 44
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TASE TS TARE IS TASE TR
(8 F) @ ) BT Gtz T (8t F) @ )
Rocaivahl 0.122%) due 08/15/2022 (f) ¥ 1700008 1,262
Asset-Backed LLC Trust U.S. Treasury Notes 0.121%) due 0812212022 (1) 280000 2061
1.764% due 05/25/2037 (c) § 3% 264 0.375% due 04/30/2025 $ 50 § 4 T 000 st
Al du i ”
Sequoia Mortgage Trust Ll s S 0.115% due 07252092 220,000 1620
2.602% due 04/20/2035 7 / HebipEL a3y (0106%) due 0812912022 (g) 1,100,000 8,099
Structured Adjustable Rate Mortgage Loan Trust ; — (0.098%) due 07/11/2022 (f) 160,000 1,178
2.064% due 05/25/2037 26  Total United States 68658 (0.004%) due 09/12/2022 I 690,000 5,080
2.513% due 04/25/2034 17 16 (Cost $73,384) 0.082%) due 07/04/2022 (f) 320,000 2,355
2.543% due 02/25/2034 14 14 e 30,922
Structured Asset Mortgage Investments Il Trust = - n . [REEHERE 0 5.3% |
2.044% due 05/25/2036 4 3 [Lx=H W) 10.0% | 0.634% due 071972022 $ 4,000 3,098
2.295% due 03/19/2034 8 8 16918 65y due 07/05/2022 3000 3000
Structured Asset Securities Corporation Mortgage Loan ‘mﬁ}i?ﬁﬁ 0.6% ‘ 0.737% due 07/12/2022 1,900 1,899
Trust Australia and New Zealand Banking Group Ltd. 8,897
2.562% due 04/25/2035 6 6 0.250% due 07/01/2022 AUD 3 25 Total Short-Term Instruments 57,797
WaMu Mortgage Pass-Through Certificates Trust 35283” gue B;ﬁg[ﬂ]g% NZ[; 142 Hg (Cost $59,501)
| ue
2.244% due 01/25/2045 / ! ’ Total Investments in Securities 111.0% $ 187,842
2.368% due 03/25/2033 65 63 Bank of Nova Scotia (Cost $203,890)
2.482% due 03/25/2034 4 ) 0.560% due 07/04/2022 CAD 190 148 T
3.220% due 06/25/2033 8 8 1.060% due 07/01/2022 $ 5 5 F'I“"‘"'“'“' D‘:"‘{i‘;('l')"gw 170
3,057 p nstruments . 7% f
: BNP Paribas Bank (Cost or Premiums, net $(97))
[ 0.2% | (1.200%) due 07/01/2022 CHF % 7 b - -
lllinois, Electric Agency Revenue Bonds, Series 2009 0.780%) due 07/01/2022 EUR 106 m tpesiBssets anclliahiitics Rat{11:i s =S (15:776)
6.832% due 02/01/2035 299 (0.730%) due 07/01/2022 DKK 4 1 Net Assets 100.0% $ 169236
0.370% due 07/04/2022 HKD 7 1
[t 0.2% | o520t due o7i012002 68 3 4
JPMorgan Structured Products BV .
Brown Brothers Harriman & Co.
y
s‘.’am % due 04/19/2032 DR 5,822,000 376 5 o R . . i
[RES AR 14.0% | 0.005% due 07/01/2022 SEK 3 0
Fannie Mae 0.070% due 07/01/2022 NOK 3 0
2.287% due 02/01/2036 $ 2 Pl Citibank N.A.
4.000% due 12/01/2025 n 12 1.060% due 07/01/2022 $ 18 18
4,000% due 02/01/2026 2% 2%
DBS Bank Ltd.
4,000% due 06/01/2048 37 37
£.000% due 0910112048 b b 1.060% due 07/01/2022 16 16
4.500% due 06/01/2038 4 50 HSBC Bank PLC
6.000% due 12/01/2037 7 8 0.780%) due 07/01/2022 EUR 37 39
Fannie Mae, TBA (d) 0.520% due 07/01/2022 GBP 83 52
3.000% due 08/01/2052 8,800 8,190 JPMorgan Chase Bank N.A.
3.500% due 08/01/2052 8,200 7,879 1.060% due 07/01/2022 § 37 37
4.000% due 08/01/2052 5,900 6,794 MUFG Bank Ltd.
Freddie Mac 0.360%) due 07/01/2022 ¥ 2627 19
6.000% due 12/01/2033 81 84 Royal Bank of Canada
6.000% due 04/15/2036 » 100 1.060% due 07/01/2022 N ) 9
Ginniﬂe Mae Sumitomo Mitsui Banking Corp.
I AT 169 162 (0.780%) due 07/01/2022 R 102 107
3.500% due 01/20/2048 187 183 10.360%) due 07/01/2022 ¥ 2281 16
5.000% due 02/15/2039 B 8 0503 due 07/01/2022 $ 16 16
2300 Mitsui Trust Bank Ltd
* prre= o itsui Trust Bank Ltd.
DrER s AR 14.4% | 078000 due 0710112022 R 12 12
Treasury Inflation Protected Securities (0.360%) due 07/01/2022 ¥ 10,254 75
0.760% due 02/15/2045 (elik) 333 299 0.520% due 07/01/2022 6BP 5 6
U.S. Treasury Bonds 1.060% due 07/01/2022 $ 35 35
1.626% due 11/15/2060 1,132 97 The Hongkong and Shanghai Banking Corp. Ltd.
1.875% due 02/15/2041 6,150 4,826 0.370% due 07/04/2022 HKD 252 32
1.875% due 11/15/2051 600 450 0.650% due 07/01/2022 SGD 224 161
2.000% due 11/15/2041 300 238 1,060
2.250% due 02/15/2052 300 247 =
B 18.3%
2.375% due 02/16/2042 1,800 1527 CES - S |
2.500% due 0211512045 134 14 0 mztn/u) due 09/26/2022 (f) ¥ 310,000 2,083
2.875% due 05/15/2043 b 1 0.147 n/n) due 09/20/2022 (g) 530,000 3,003
2'875% due 05/15/2052 a0 78 0.138%) due 08/08/2022 (f) 250,000 1,840
3.625% due 08/15/2043 21 228
4.375% due 05/15/2041 237 27
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REPERICHT B

T OREEOICE. REOSBLMBRAEALLRBRTREL G- Ly —AFEEA TV S,
(a) BFERIRAL

(b) AR (RILD B REDZH LOEER) TH D,

(c) BHMEEH L. EBRBITRECSH S,

(d) 51T B RTERG |GE3%
() YHMREHDTALEE. 1T LORRECHDE THEENS,
(4 FRAEFIEY) TH S,
(8) 7 — K IMEFHREFIEY) ThH 3.
(h) HIFREES
HiHHED
RiTh & g—K> A BigH BIGRA Bk SR
Citigroup, Inc. 2.572% 06/03/2031 06/09/2022 $ 428 $ an 0.25%
Deutsche Bank AG 3.035% 05/28/2032 0712712021 414 317 0.19%
Oracle Corp 3.950% 03/25/2051 0712712021 m 74 0.04%
Oracle Corp. 4.100% 03/25/2061 04/15/2021 89 57 0.03%
Total Restricted Securities $ 1,042 $ 869 0.51%
[erssvzom0emmSI |
[0 vrsn : |
ZAER LRZH LR R D
BEIHEF e RiEA A FELHE R (ATEfE) (ATEAHfE) ESVES
BPS (0.560%) 06/10/2022 09/08/2022 EUR 4,800 Belgium Government Bond 2.150% due
06/22/2066
U.S. Treasury Inflation Protected Securities
0.750% due 07/15/2028 $ (5029 $ 5018 5011
SAL 1.480% 06/30/2022 07/01/2022 ¢ 11,900 U.S. Treasury Notes 3.000% due 06/30/2024 (12,137) 11,900 11,901
Total Repurchase Agreements $ (17,166) 16,918 § 16,912
SERA ALY
FRICHED
WEIHEF &5 J—K> iR TEEE FRE Kb
B0S Fannie Mae, TBA 2.000% 08/01/2052 $ 5,840 $ (5084 % (5,085)
B0S Fannie Mae, TBA 2.500% 08/01/2052 520 (467) (467
Total Short Sales (3.3%) § (5531) % (5,532)
EA S LV ZDIOSRREIEH)
W1, 202256 AOBBEDHAS LU TOROEMBMS. 45 VIEL AN (BEL L) BRODSMEERIHEFHCHML TEHLLEOTH 5.
LARZH UN=Z - LR &=l 15415y Y EAB L
%3 BHICEB WECfRB FRICHRS Z 0D EA(ZA) b
BEIHEF ESE Fihd FKihd Kihd: LRM5 A5 AR IgAR—T 4=
Global/Master Repurchase Agreement
BPS $ 5,011 $ 0 3 (U 0 3 5011 ¢ (5,150) % (139)
SAL 11,801 0 0 0 11,801 12,137) (236)
Master Securities Forward Transactions Agreement
BOS 0 0 0 (5,632) (5,632) 0 (5,632)
Total Borrowings and Other Financing T i $ 16,912 $ 0 3 0 $ (5,532)
(FRFIEEZE,

@) Ry b - TOXF =24 — 177 7/ | FEEBFDRGIGF I T SFM 2 FUBLOHFERT . BALLVTDOMDLBRE|D 6 RETSLIXF— 2 — 1L, F—DEAI LE—DV
RS —REIDF RN LRG| DB TDAIFRT S E»TES,

202246 A30BIC# T L - FEHDFHEARE 28423 T, MEFHLF30.034% ThH > fzo BEEPISE—IV - NSy TREIEVN—2R - LARKIHEZRED 5 558, THEARCR
ZhopraEhd,
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[0 &m0/ 7 < T88  LBELUHRAR |

[tz |
REBEFA EEERS
Gl fiiil iRA ZiH [¢F RE aff
Australia Government 3-Year Bond September Futures Short 09/2022 104 $ (6 $ 0 $ (35)
Australia Government 10-Year Bond September Futures Long 09/2022 21 (6] n 0
Canada Government 10-Year Bond September Futures Long 09/2022 2 (67) n 0
Euro-Bobl 5-Year Note September Futures Long 09/2022 15 [\l 3 0
Euro-BTP 10-Year Bond September Futures Long 09/2022 32 (90) 98 0
Euro-Bund 10-Year Bond September Futures Short 09/2022 42 179 0 (158)
Euro-Bux! 30-Year Bond September Futures Long 09/2022 4 (67) 29 0
Euro-0AT 10-Year Bond September Futures Long 09/2022 1 (21 3 0
Euro-Schatz 2-Year Note September Futures Long 09/2022 63 (23) 42 0
U.S. Treasury 2-Year Note September Futures Short 09/2022 4 4 0 2
U.S. Treasury 5-Year Note September Futures Short 09/2022 6 4 0 3
U.S. Treasury 10-Year Note September Futures Long 09/2022 29 (7 20 0
U.S. Treasury 20-Year Bond September Futures Short 09/2022 1 1 0 (1
U.S. Treasury Ultra 10-Year Note September Futures Long 09/2022 17 (201 16 0
U.S. Treasury Ultra 30-Year Bond September Futures Long 09/2022 5 (18) 5 0
United Kingdom Treasury 10-Year Gilt September Futures Long 09/2022 1 (35) 18 0
Total Futures Contracts $ (154) $ 282 % (199)
(2773 |
i YTV RRFWEBI LT b F AN RT T — TAFI Y2 0%0" |
V774K THENS
gLIy b ZTLY K -

BRI ZREERF] AR (02246B308RA) BETE” o] KRB (R) 2 HE Aafif
AT, Inc. 1.000% 06/20/2026 1.142% $ 200 $ Ul $ (5] $ 0 $ 0
Boeing Co. 1.000% 12/20/2026 2.445% 300 (7 (16) 0 0
British Telecommunications PLC 1.000% 12/20/2028 1.799%  EUR 100 (5] 3) 0 (1

$ (23) $ (24) $ 0 $
EREBICEZ VLYY b - FT74UE - ATy T — TAF I3 0OFY"

pa g e

it SREERF A BETA” Lk i SREHEHE (1) HiE Aff
CDX.I6-37 Index 1.000% 1212012031 1,080 $ (23) $ 19) $ 0 $ 0
CDX.IG-38 Index 1.000% 06/20/2027 7,800 0 (92) 0 (21
CDX.IG-38 Index 1.000% 06/20/2032 4,100 (106) (54) 0 (1
iTraxx Europe Series 37 Index 1.000% 06/20/2027 EUR 1,000 (9) (1) 0 (3]

$ (138) $ (176) $ 0 $ (6]
&FRT v T
ZHE _ EeERE
/g3 EBHEFA T v IR B &7 AR META kit SRR () 2 RE Aff
Pay 3-Month Canadian Bank Bill 0.900% 03/10/2024 CAD 600 $ (20) $ (20) $ 18 0
Pay 3-Month Canadian Bank Bill 1.000% 06/16/2026 1,200 (86) (4n 2 0
Pay 3-Month Canadian Bank Bill 1.900% 12/18/2029 3,350 (286) (293) 12 0
Pay 3-Month Canadian Bank Bill 2.200% 12/18/2049 550 (107) (97) 3 0
Receive 3-Month Canadian Bank Bill 1.750% 06/17/2050 20 (5) (6) 0 0
Pay®! 3-Month FRA New Zealand Bank Bill 4.000% 06/14/2024 NZD 10,600 (18) m 8 0
Pay 3-Month FRA New Zealand Bank Bill 1.250% 121152024 6,900 (285) (214) " 0
Pay 3-Month FRA New Zealand Bank Bill 3.750% 06/15/2027 1,000 (8) 2 3 0
Receive 3-Month SEK-STIBOR 0.750% 03/21/2023 SEK 2,000 1 4 0 0
Receive 3-Month USD-LIBOR 1.500% 06/21/2024 $ 2,400 81 154 0 2)
Receive 3-Month USD-LIBOR 1.665% 01/12/2029 1,900 (146) (146) 13 0
Pay 6-Month Australian Bank Bill 2131% 01/11/2032 AUD 400 (42) (42) 1 0
Pay B-Month Australian Bank Bill 2.100% 01/18/2032 1,200 (129) (103) 4 0
Pay 6-Month EURIBOR 0.500% 12/15/2026 EUR 480 (24) (40) 6 0
Pay 6-Month EURIBOR 0.650% 04112/2027 1,050 (64) (42) 13 0
Pay 6-Month EURIBOR 0.650% 05/11/2027 800 (43) (35) " 0




PIMCOYB—NIILEER STO—T7

2FZ7 v T (#EX)

ZHEF ZWEHE
Fih BB EHEFA T VIR B &7 A BETE ] SREDIFF (18) 2 RE aff
Pay"® 6-Month EURIBOR (0.250%) 09/21/2027 EUR 10,100 $ (1,008) $ (415) $ 133 ¢ 0
Pay® 6-Month EURIBOR 0.250% 09/21/2032 9,170 (1,763) (372) 147 0
Pay"® 6-Month EURIBOR 0.500% 09/21/2052 800 (284) (4) 21 0
Pay 7-Day China Fixing Repo Rate 2.500% 03/16/2027 CNY 23,100 12) 31 4 0
Receive Bank of Japan Uncollateralised

Overnight Call Rate 0.143% 0211972031 ¥ 30,000 6 6 0 m
Receive Bank of Japan Uncollateralised

Overnight Call Rate 0.200% 12/15/2041 10,000 9 6 0 0
Receive Bank of Japan Uncollateralised

Overnight Call Rate 0.500% 03/15/2042 90,000 45 20 0 2
Receive Bank of Japan Uncollateralised

Overnight Call Rate 0.800% 06/15/2052 90,000 43 39 0 3
Pay IBMEXID 5.970% 05/06/2030 MXN 2,800 (23) (20) 0 0
Receive" Secured Overnight Financing Rate 1.320% 121212023 $ 10,500 202 13 0 (14
Receive™! Secured Overnight Financing Rate 1.050% 12/15/2024 5,400 205 97 0 (15
Pay Secured Overnight Financing Rate 1.000% 06/15/2029 800 (90 (171 5 0
Receive Secured Overnight Financing Rate 1.865% 05/04/2032 200 19 (19 2 0
Receive Secured Overnight Financing Rate 2.365% 06/23/2032 1,500 (56) (56) 13 0
Pay Singapore Overnight Index Average 3.000% 06/15/2027 SGD 7,700 7 50 0 (23)
Pay Sterling Overnight Interbank

Average Rate 0.010% 02/07/2023 GBP 3,100 (59) (691 1 0
Pay" Sterling Overnight Interbank

Average Rate 0.750% 09/21/2032 900 (158) 6 0 0
Pay Swiss Overnight Rate Average (0.500%) 09/15/2026 CHF 2,800 (185) (162) 40 0

$ (4,332) $ (1,748) $ 454§ (60)

Total Swap Agreements $ (4493 $ (1,948 $ 454 $ 67)

LETUNT « THER . EBELIRRBREN

KT, 202246 A30BRED LFE 1P REHEMT U /N T 1 TEHROTHHEE E EHERENENTH 5,

(k) 202246 A30B B, AETTHEMES20DH MEESH &£ 52,537 DR EH Lifis LUPREELRT U /ST« TEKOBRELTELARSA TV S,

SRTUNT 1 TRE SRTUNT 1 TEMRK
et EHEERLRE it EWEEHRL AR
H@A7 ar %9 27y T8 Ca FRAT > g 27 v 7K At
Total Exchange-Traded or Centrally Cleared $ 0 $ 282 $ 454 $ 736 $ 0 $ (199) $ 67) $ (266)

(1) 77> FPTO72>3 >DFNF T LZHEXT s TREDRAICEDS W TV B 5L EHEEVELLEE. T2 it () TAF0>3 >DEVFICX T s TOBETEICFL L FE
MU BEEBDFIELEBEHE L L STy O XEW T BFMAF DL EFITE, E 1L 7 (ii) X7 7 DEETED 5 EHEFOERMHEE B L EFE L (dEH 17>

s LOHRFFER RS L  (AFMAEHF DY TEHL 5.

HIHE TR S . HIFE KAWL, ZLL TV NGIFESTLE s | - FT5N | - T TREGDIFEERIC S} S HEMEEXRTE T S/

ZHEITY XD DRBEDRIDIFEE L TORFERLEL, TLZ Y b - FUNT 1 TDF7 4N F - UX T DFFEMRERT,

. 3 7D7‘7/3/@ﬁ§ TEDIX P ERBRTSEDT,

BB, TLZ b X?b/ﬁf)ﬁ)ﬁlz B 71 A Bk HTHEENTVBT 74/ F P EDMDELEHELDARM®Y Y X 2 DHEAEFET

(B)HHR T TRBIDEMICED 51 TV Bk 5L IEHEHPEL L &%’Al_ 77//»?’7/// v TAFTZ a2 DFNFEL TERSICEVBRENS, ELBEOFE L TEITRS FTHE
M S SRAFETRT

@WoLZ b T3, - X7y TREDIIHE L L P EDERE L TOMEIE. FHh Eif/z7@!€l€7)#)z’mf‘ﬁtb CORAERL L. XT 2 TR DEETE DRI AF - THE
NEBEDILZ Y |+ FYINF 1 TOFEEE (111 F)2) DTREMEFRT, X7 2 TOEETEICHT TOHMIE, SEEHDF ERRBEDELL. &LVEH
DRHETHES N TVBT 74N P P EDMDIEFBERLDTLEMSY Y X DHBAEFET

(5) C DRBYERIC (LSRRG | D HFELEAD S B0

CHICIt, RRIERET SLDICERENSHHRENEENS LD

[02m7 V5« TmR: E® |

[rEamkmy |
RRTEE () 3¢

m3EF A Bl SRR wE faft

Az 0712022 AUD % s B o K 0

AZD 0812022 $ 68 AUD % 0 il

B0A 0712022 AUD 139 $ 9 1 0

B0A 0772022 PY 320000 2,630 25 0

B0A 0712022 5 a1 AUD 597 0 m

FJ(JPY)
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AERELERN - ()

REBEFAH (18) 2

m514EF REA SlEEE 2REE HE afg

BOA 07/2022 $ 5,679 DKK 39,925 $ 0 $ (66)
BOA 08/2022 CAD 152 $ 118 0 0
BOA 08/2022 DKK 39,844 5,679 67 0
BOA 08/2022 EUR 6,174 6,629 155 0
BOA 08/2022 JPY 250,000 1,925 81 0
BOA 08/2022 $ 97 AUD 139 0 (1
BOA 08/2022 1,481 EUR 1,395 0 (19)
BOA 08/2022 809 GBP 648 0 21
BOA 08/2022 237 NOK 2,252 0 (8
BOA 08/2022 748 SEK 7,400 0 (25)
BPS 07/2022 DKK 5,370 $ 778 2 0
BPS 07/2022 JPY 52,300 405 2 0
BPS 07/2022 170,000 1,350 97 0
BPS 07/2022 MXN 44 2 0 0
BPS 07/2022 NZD 167 105 1 0
BPS 07/2022 $ 188 DKK 1,319 0 (2)
BPS 07/2022 10 MXN 204 0 0
BPS 08/2022 CAD 121 $ 94 0 0
BPS 08/2022 THB 3 0 0 0
BPS 08/2022 $ 738 CAD 955 2 0
BPS 08/2022 8,245 EUR 7,804 0 (61)
BPS 08/2022 26 IDR 385,508 0 0
BPS 08/2022 177 2,623,164 0 (2)
BPS 09/2022 JPY 317,000 $ 2,373 28 0
BPS 09/2022 MXN 204 10 0 0
BRC 07/2022 JPY 160,000 1313 135 0
BRC 07/2022 $ 1914 JPY 259,593 0 (3)
BRC 08/2022 GBP 48 $ 59 1 0
BRC 08/2022 JPY 280,000 2,194 126 0
BRC 08/2022 259171 1914 3 0
BRC 08/2022 170,000 1,321 74 0
BRC 08/2022 SGD 220 159 1 0
BRC 08/2022 $ 29 IDR 424,160 0 0
BRC 08/2022 163 NOK 1,696 0 (1
BRC 08/2022 35 SEK 343 0 (1
BRC 09/2022 JPY 373,000 $ 2,792 32 0
CBK 08/2022 IDR 4,197,862 285 5 0
CBK 1112022 PEN 768 194 0 (6)
CBK 1112022 $ 139 PEN 562 4 0
CBK 1212022 78 320 7 0
CBK 02/2023 PEN 1127 $ 282 0 (7
DuB 07/2022 DKK 6,799 1,007 51 0
DuB 07/2022 $ 292 PLN 1,275 0 9)
DuB 08/2022 GBP 1,001 $ 1,346 2 0
DuB 08/2022 $ 24,446 EUR 23,022 0 (305)
DuB 08/2022 54 THB 1,873 0 (1
GLM 08/2022 13 PEN 49 0 0
GLM 08/2022 3 THB 90 0 0
GLM 09/2022 87 MYR 382 0 0
GLM 1012022 105 MXN 2,156 0 0
HUS 08/2022 CNH 2,843 $ 438 0 (1
HUS 08/2022 $ 1M IDR 2,062,592 0 (3)
HUS 05/2023 CNH 326 $ 49 0 0
JPM 07/2022 $ 133 CzK 3121 0 (1
JPM 07/2022 1 DKK 836 0 (4)
JPM 07/2022 481 NOK 4,736 0 (2)
JPM 08/2022 CNH 1,294 $ 192 0 (1
JPM 08/2022 EUR 587 615 0 0
JPM 08/2022 JPY 170,000 1,322 67 0
JPM 08/2022 KRW 268,563 m 4 0
JPM 08/2022 SGD 1,763 1,283 16 0
JPM 08/2022 $ 319 IDR 4,688,635 0 (6)
JPM 08/2022 34 PEN 131 0 0
MBC 07/2022 MXN 160 $ 8 0 0
MBC 07/2022 $ 2,743 AUD 3,983 0 (4)
MBC 07/2022 297 NZD 455 0 (14)
MBC 08/2022 AUD 3,983 $ 2,743 4 0
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AERELERN - ()

REBEFAH (18) 2

m514EF REA SlEEE 2REE HE afg
MBC 08/2022 $ 1,466 CAD 1,878 $ 0 $ (100
MBC 08/2022 208 CHF 206 8 0
MBC 08/2022 13 EUR 108 0 0
MBC 08/2022 478 NOK 4,735 1 0
MBC 09/2022 JPY 310,000 $ 2,317 il 0
Myl 07/2022 DKK 38,811 5,659 203 0
Myl 0712022 JPY 1,681 13 1 0
Myl 07/2022 $ 1,268 DKK 8,894 0 (18)
MYl 08/2022 CAD 97 $ 75 0 0
MYl 08/2022 DKK 8,362 1,191 13 0
MYl 08/2022 EUR 887 938 8 0
Myl 08/2022 GBP 159 196 3 0
Myl 08/2022 JPY 6,373 47 0 0
MYl 08/2022 KRW 1,113,970 873 14 0
MYl 08/2022 SEK 167 15 0 0
MYl 08/2022 $ 35 AUD 51 0 0
Myl 08/2022 3,812 CNY 25,589 4 0
Myl 08/2022 253 DKK 1,794 0 0
MYl 08/2022 329 EUR 315 2 0
MYI 08/2022 227 GBP 181 0 7
MYI 08/2022 32 IDR 477,156 0 m
Myl 08/2022 255 NOK 2,475 0 (5)
Myl 08/2022 17 NZD 21 0 0
MYI 08/2022 133 THB 4,568 0 (3
RBC 08/2022 JPY 1,100,000 $ 8,699 571 0
RBC 08/2022 $ 2,624 CAD 3,398 8 0
RBC 08/2022 150 GBP 1 0 3
SCX 07/2022 JPY 50,000 $ 401 32 0
SCX 07/2022 $ 232 ILS 780 0 (L]
SCX 08/2022 CNH 5221 $ 778 1 0
SCX 08/2022 $ 643 CHF 643 30 0
SCX 08/2022 6,288 CNY 42,087 0 (13)
SCX 09/2022 67 CLP 56,107 0 9
SCX 09/2022 67 MYR 282 0 (3
S0G 08/2022 251 NOK 2,457 0 (2)
$SB 08/2022 87 KRW 109,194 0 3l
SSB 09/2022 400 MYR 1,753 0 3
TOR 08/2022 CHF 26 $ 26 0 m
TOR 09/2022 JPY 530,000 3,969 46 0
UAG 0712022 AUD 4,292 3,066 114 0
UAG 07/2022 $ 13 HUF 38,691 0 9
UAG 08/2022 66 CNY 443 0 0
UAG 08/2022 447 KRW 572,982 0 (5)
UAG 09/2022 147 MXN 2,922 0 (4
UAG 1012022 234 4,783 0 [}

$ 2,381 $ (635)
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[mex7va>:

[gRz77y 3>

EBEFFH . T
B5IHEF i EBHRF TV IR 2R [ A BETE"  BERME TS
BPS Put - OTC 30-Year Interest Rate Swap 6-Month EURIBOR Receive 0.000%  03/15/2023 W § 28 0§ 41
SHEBEL T a2
BEIEF Gl TT{EfliAE A METE"  REBR TS
BOA Call - OTC Singapore dollar versus Chinese renminbi CNH 4819 09/27/2022 900 $ 5 ¢ 7
Total Purchased Options $ 33 % 148
AT |
[gR1z7y 7y => |
EBRFIFA T TLIT L

B5I4EF il EBER STV 3 L=+ A BExk" (&) IS
BOA Put - OTC 10-Year Interest Rate Swap Secured Overnight Financing Rate Pay 2.800%  08/24/2022 2,000 $ 21) $ (35)
BPS Put - OTC 10-Year Interest Rate Swap 6-Month EURIBOR Pay (0.175%)  03/15/2023 900 (25) (216)
puB Call - OTC 2-Year Interest Rate Swap 6-Month EURIBOR Receive 0.350%  08/08/2022 200 (1) 0
puB Put - OTC 2-Year Interest Rate Swap 6-Month EURIBOR Pay 0.550%  08/08/2022 200 [\l (4
GLM Call - OTC 1-Year Interest Rate Swap 3-Month USD-LIBOR Receive 0.870% 11/02/2022 12,700 (26) 0
GLM Put - OTC 1-Year Interest Rate Swap 3-Month USD-LIBOR Pay 1.270%  11/02/2022 12,700 (26) (291)

$ (100) $ (546)
JLYy b FTAINN ATy TV ar

Jarsyazn  fE CTLy7

B5IHEF i B %W L=k e BETE"  (RREH) IS
BOA Put - CDX.IG-38 Index Sell 1.200% 07/20/2022 400 0 $ 0
BOA Put - iTraxx Eurape Series 37 Index Sell 1.400% 08/17/2022 300 [\l m
BPS Put - CDX.IG-37 Index Sell 1.200% 07/20/2022 600 n 0
BRC Put - iTraxx Europe Series 37 Index Sell 1.600% 08/17/2022 300 [il] 1]

$ @ $ (2]
SNEBREL T ar

TLIT L4

B5IHEF i TS A BErk” () IS
BOA Call - OTC Singapore dollar versus Chinese renminbi CNH 4.950 09/27/2022 900 $ 2 s 2)
Total Written Options $ (105 $ (550

28
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‘7(’7"/7'%1"] :

‘11%‘ VIV E KMBECFEBILI v b - FTAIN - RT T - TAF I3 0FENC

12TF4K - TLIT LA
JUTy b 2Ty T RRREME _ 277720 GEME

WEIHEF BREY FREESF  #HHE (202246B308H%) " BETE" (ZRE) (18) % B’E afi
JPM South Africa Government International Bond 1.000%  12/20/2023 2.075% $ 300 $ (16) $ 12 $ 0 $ (4
SHZT VT

ZHEFIXH FUITLEHES FREEE _ X7 7ROREME
WEIHEF 3 EHRAA T IR EE &7 e BETE (S]EE) (18) 3 ’E afk
BOA Receive 3-Month MYR-KLIBOR 4.000% 06/15/2027 MYR 16,400 $ 9 $ (21) $ 0 $ (30)
Total Swap Agreements $ (25) $ @ $ 0 $ (34

SETUNT « TR IEEEL

KUFid. 202246 A30EMAENERESRT /T ¢ JEid EE L AN (BEL L) BROTBME 2 REHEFHCHEL TBOLLHDTH B,

202246 A30RHE. EEERT v T - FUNT 1 THEDI A2 —ZHITH. £BT /AT TERKICOVTSINORENFBRELTELARSN TV S,

SRTUNT 1 TRE SRTUNST 1 TERK o R
SEBE i FoR FUNF4T EA(ER) IJ7RF—

mEIHEF KERK)  ATvar RT7vITRH  EEAR *7var RT7v7RH EEAE DFEHTIHE R Ta="
AZD $ 1 $ 0 $ 0 $ 1 $ 0 $ 0 $ m $ 0 $ 0 $ 0
BOA 603 7 0 610 (153 (38) (30) (221 389 (270) 119
BPS 191 M 0 332 (230) (216) 0 (448) (114) 0 (114
BRC 374 0 0 374 7 n 0 8 366 (260 108
CBK 16 0 0 16 (16) 0 0 (16) 0 0 0
DUB n 0 0 n (315) 4 0 (319) (248 0 (248)
GLM 0 0 0 0 0 (291) 0 (291) (291) 391 100
HUS 1 0 0 1 (4 0 0 (4 (3 0 (3
JPM 90 0 0 90 (50 0 (4 (54) 36 0 36
MBC 52 0 0 52 (68) 0 0 (68 (161 0 (18)
MYl 261 0 0 251 (35 0 0 (35) 216 (801 136
RBC 578 0 0 579 3 0 0 (3 576 (5601 16
SCX 67 0 0 67 (245 0 0 (245) (178) 0 (178
NilY 77 0 0 77 2) 0 0 2 75 0 75
SSB 0 0 0 0 (6) 0 0 (6) (6) 0 (6)
TOR 56 0 0 56 (261 0 0 (261 (208) 0 (206)
UAG 122 0 0 122 (19 0 0 (19 103 0 103
Total Over the Counter __ $ 2,551 $ 148 $ 0 $ 2,699 $ (1,415) $ (550 § (39 $ (1,999
(1) BETEII IR EFHT
@) 77> P TOA722 3 >DFENFT. LHXT s TZHDEAICED 5N TV BL 5 GIEABHAPELLER. 77> M () ZOF27>3 >DREVFICRT v T DBETFICELOHF

M. BEEHDFELEBIIBHE L IEFH1 7y VI EMET SHMAFDF/EL EF(73. LI () X7y TDEETED 5 E5H) WULFD L IIEH

12Ty O REWE T S E A DEURTHEE 5 L /-RFICFE L ORFFER LD L < (A BFMMAHDIE TEH Jo

B)1>TF1 R - TLZy b T Ly FRBHETERE N, HE KEWEE ELETYMIFEILZ Y b - FT1N b - Ty TEEIDYFBELICH ] 3 HETEERET S
EDIEFFENE, 1>TF1F - ILZ Y b - XTLy Fid, ZHh - BITYX O DREDREDIERE L TORFEREL, ILZ 0 b - FYNF 1 TDF74NF - YT DFFEME
£, BEDEEHEBDO1>TZ51F - ILZ v f - XTLy Fid. ZFOF2>5>DF@E FTEDIAX FERRTSEDT. CHICIH, ZHERBT SLOICERENSHHE2PEEN
BEEHBB, TLZ Y b AT Ly FOBXI, 77 SHRBEDE. & HTHESNTOBT 74/ P PEDYDIEFEBHTLEDTFMEP Y X 2 DA &

F7,

() LFRT  TREDERMUICED 5N TV BL S LIEABEAPLLEFEIC T 72 FHTLZ b - TAFT 232D FEL TEBS S EPBRENS, ELRBOFEL TRIIRZT
BEMDP B ERAFETT .

B)F o b« TOXF =24 — 77 1 b FFEDRGIFEFICH T SFMR2 FHhRDOHFEET, FHERBT /T 1 TR ERET ELIXF— 2 ¥ — A~ DEAMH LA—DV X 5 —
DT THILN LR DI TOSIT S EHTES,

FJ(JPY)
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ST UNT 1 TEROAEME

KT, 77> FPRETETUNT « TEROAEMEE YR - T7ZRK-T v —FICHALTEHL BN TH B,

HiE - ARHEELOSRT VU /T « TERKOAEME (202266 B30BHAE) :

Ay TESRE L TR EShTOEWT UNT ¢ TS

ERZH ARRAY i) IVAF 13 SNEBERH L£FIZH a&t
Financial Derivative Instruments - Assets
Exchange-traded or centrally cleared
Futures $ 0 $ 0 $ 0 $ 0 $ 282 $ 282
Swap Agreements 0 0 0 0 454 454
$ 0 $ 0 $ 0 $ 0 $ 736 $ 736
Over the counter
Forward Foreign Currency Contracts $ 0 $ 0 $ 0 $ 2,561 $ 0 $ 2,651
Purchased Options 0 0 0 7 141 148
$ 0 $ 0 $ 0 $ 2,568 $ 141 $ 2,699
$ 0 $ 0 $ 0 $ 2,558 $ 877 $ 3,435
Financial Derivative Instruments - Liabilities
Exchange-traded or centrally cleared
Futures $ 0 $ 0 $ 0 $ 0 $ (199) $ (189)
Swap Agreements 0 7 0 0 (60) (67)
$ 0 $ (71 $ 0 $ 0 $ (259) $ (266)
Over the counter
Forward Foreign Currency Contracts $ 0 $ 0 $ 0 $ (1,415 $ 0 $ (1,415)
Written Options 0 2 0 (2) (548 (550
Swap Agreements 0 (4) 0 0 (300 (34)
$ 0 $ (6] $ 0 $ (1,417) $ (676) $ (1,999)
$ 0 $ (13) $ 0 $ 1.417) $ (835) $ 12,265)

BREAERICHTIRMT /AT TEROPE (202266 A30R IR T L AFE) :

Ay TERELVTRHESATOEVWTUNT 1 THER

EREH LIy hRK I7AT 18 SHEBERH LFIZH a5t
Net Realized Gain (Loss) on Financial Derivative Instruments
Exchange-traded or centrally cleared
Futures $ 0 $ 0 $ 0 $ 0 $ (2,004) $ (2,004)
Swap Agreements 0 17 0 0 (1,141) (1,124)
$ 0 $ 17 $ 0 $ 0 $ (3,145) $ (3,128)
Over the counter
Forward Foreign Currency Contracts $ 0 $ 0 $ 0 $ (1,506) $ 0 $ (1,508
Written Options 0 n 0 1 158 170
Swap Agreements 0 1 0 0 (2) [i]]
$ 0 $ 12 $ 0 $ (1,505) $ 156 $ (1,337}
$ 0 $ 29 $ 0 $ (1,506) $ (2,989) $ 14,485)
Net Change in pp P! on Financial Derivative Instruments
Exchange-traded or centrally cleared
Futures $ 0 $ 0 $ 0 $ 0 $ (135) $ (135)
Swap Agreements 0 (202) 0 0 (1,637) (1,839)
$ 0 $ (202) $ 0 $ 0 $ 1,772) $ (1,974)
Over the counter
Forward Foreign Currency Contracts $ 0 $ 0 $ 0 $ 1,323 $ 0 $ 1,323
Purchased Options 0 0 0 2 103 105
Written Options 0 0 0 0 (487) (487
Swap Agreements 0 (5) 0 0 (14 (19)
$ 0 $ (5] $ 0 $ 1,325 $ (398) $ 922
$ 0 $ (207) $ 0 $ 1,325 $ (2,170) $ (1,062)
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AT EDRIE

KT 77> FORELAMETHET 5 /-0 (CfEM & h 720226 A30 B RAENHERICE IV AEMENENTSH 2.

AIEfE ATEAfE
HFI)— LAV LAIL2 LAV3  (2022/06/308%E) HFIU-— LAV LAL2 LAIL3  (2022/06/303 1)
Investments in Securities, at Value Investments in Securities, at Value
Australia Spain
Corporate Bonds & Notes $ 0 s 85 0 3 85 Sovereign Issues $ 0 1,781 $ 0 % 1,781
Mortgage-Backed Securities 0 377 0 377 Supranational
Sovereign Issues 0 2,357 0 2,357 Sovereign Issues 0 333 0 333
Bermuda Switzerland
Corporate Bonds & Notes 0 99 0 99 Corporate Bonds & Notes 0 2,598 0 2,598
Canada Thailand
Sovereign Issues 0 660 0 660 Sovereign Issues 0 267 0 267
Cayman Islands United Arab Emirates
Asset-Backed Securities 0 3,208 0 3,208 Corporate Bonds & Notes 0 190 0 190
Corporate Bonds & Notes 0 1,399 0 1,399 Sovereign Issues 0 356 0 356
Chile United Kingdom
Sovereign Issues 0 854 0 854 Corporate Bonds & Notes 0 3,954 0 3,954
China Mortgage-Backed Securities 0 3,39 0 3,39
Sovereign Issues 0 6,529 0 6,529 Sovereign Issues 0 5,077 0 5,077
Denmark United States
Corporate Bonds & Notes 0 6,858 0 6,858 Asset-Backed Securities 0 3,025 0 3,025
France Corporate Bonds & Notes 0 13919 0 13919
Corporate Bonds & Notes 0 969 0 969 Mortgage-Backed Securities 0 3,067 0 3,007
Sovereign Issues 0 1,305 0 1,305 Municipal Bonds & Notes 0 229 0 229
Germany Structured Notes 0 376 0 376
Corporate Bonds & Notes 0 848 0 848 U.S. Government Agencies 0 23,700 0 23,700
Hong Kong U.S. Treasury Obligations 0 24,362 0 24,362
Corporate Bonds & Notes 0 369 0 369 Short-Term 0 57,797 0 57,797
Indonesia Total $ 0§ 187842 ¢ 0§ 187,842
Sovereign Issues 0 192 0 192 Short Sales, at value $ 0 § (5532 3 0 $ (5532
Ireland Financial Derivative Instruments - Assets
Asset-Backed Securities 0 2,908 0 2,908 Exchange-traded or centrally
Corporate Bonds & Notes 0 174 0 174 cleared 241 495 0 736
Israel Over the counter 0 2,699 0 2,699
Sovereign Issues 0 am 0 441 s 241 5 319§ 0§ 343
Italy Financial Derivative Instruments - Liabilities
Corporate Bonds & Notes 0 267 0 267 Exchange-traded or centrally
Sovereign Issues 0 38 0 8 cleared 193) 73) 0 (2661
Japan Over the counter 0 (1,999) 0 (1,999)
Corporate Bonds & Notes 0 2,678 0 2,678 s 193§ 2072 § 0§ (2,066
Sovereign ssues 0 3 0 3 Totals S 48§ 183432 _§ 0__$ 183,480
Luxembourg
MCUIVDWE Bonds & Notes 0 89 0 89 2022%6830BIHT LEFECHVT, LANSTEREBBIZ AR 12,
alaysia
Sovereign Issues 0 67 0 67
Multinational
Corporate Bonds & Notes 0 284 0 284
Netherlands
Corporate Bonds & Notes 0 552 0 552
Mortgage-Backed Securities 0 98 0 98
Norway
Sovereign Issues 0 59 0 59
Peru
Sovereign Issues 0 293 0 293
Qatar
Corporate Bonds & Notes 0 236 0 236
Sovereign Issues 0 199 0 199
Romania
Sovereign Issues 0 78 0 78
Saudi Arabia
Corporate Bonds & Notes 0 Kl 0 Kl
Sovereign Issues 0 480 0 480
Singapore
Corporate Bonds & Notes 0 200 0 200
Sovereign Issues 0 1,584 0 1,584
South Korea
Sovereign Issues 0 2,583 0 2,583
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<PIMCOJO—NINAAL—=IVRASFI—T7 K>

TALE
(817 - F)

NCL Corp. Ltd.
5.875% due 02/15/2027 $ 100 §

Total Bermuda
(Cost $100)

6% %

86
86

Air Canada

3.875% due 08/15/2026 400
Bombardier, Inc.

7.126% due 06/15/2026 500
7.500% due 12/01/2024 261
Garda World Security Corp.

6.000% due 06/01/2029 500
GFL Environmental, Inc.

4.000% due 08/01/2028 200
Northriver Midstream Finance LP

5.626% due 02/15/2026 250
Parkland Corp.

4.625% due 05/01/2030 350
Total Canada

(Cost $2,460)

339

n4
248

385

165

227

285

2,061

AAdvantage Loyality IP Ltd.

5.813% due 04/20/2028 100 9%

[f% 09% |

Sitka Holdings LLC

6.750% due 07/06/2026 250 242

Transocean Pontus Ltd.

6.126% due 08/01/2025 185 169
an

Total Cayman Islands 507

(Cost $530)

E 0.4%
A 0.4%

Huarong Universe Investment Holding Ltd.
1.626% due 12/05/2022 EUR 200
Total China

(Cost $217)

202
202

F3—7 02%
#AEF 0.2%

TDC Net A/S

5.056% due 05/31/2028 100
Total Denmark

(Cost $107)

98
98

N>y - O— &% 0.2%

Altice France S.A.

5.411% due 08/14/2026 121 110
[tf% 5.2% |
Accor S.A.

2.375% due 11/29/2028 100 8

TALE it

(87 F) (8L F)
Altice France S.A.
2.500% due 01/15/2025 EUR 465 $ 426
CGG S.A.
7.750% due 04/01/2027 400 358
Electricite de France S.A. (a)
2.625% due 12/01/2027 200 148
5.376% due 01/29/2025 200 192
Elior Group S.A.
3.750% due 07/15/2026 200 163
Elis S.A.
4.125% due 05/24/2027 100 99
Faurecia SE
2.750% due 02/15/2027 100 82
Iliad Holding SASU
6.500% due 10/15/2026 $ 325 293
La Financiere Atalian SASU
4.000% due 05/15/2024 EUR 300 244
Loxam SAS
3.250% due 01/14/2025 200 189
5.750% due 07/15/2027 100 83

2,360

Total France 2,470

(Cost $3,157)

#HEF 3.3%

Cheplapharm Arzneimittel GmbH

3.500% due 02/11/2027 300 268
4.375% due 01/15/2028 200 179
Deutsche Bank AG

4.000% due 06/24/2032 200 191
Nidda Healthcare Holding GmbH

3.500% due 09/30/2024 450 418
Schaeffler AG

3.375% due 10/12/2028 300 255
Techem Verwaltungsgesellschaft 675 mbH

2.000% due 07/15/2025 200 184

Total Germany
(Cost $1,826)

FAIVT K 04%
15 0.4%

Virgin Media Vendor Financing Notes IV DAC

1,495

5.000% due 07/15/2028 $ 200 166
Total Ireland 166
(Cost $200)

#HEF 5.2%

Atlantia SpA

1.626% due 02/03/2025 EUR 400 382
1.876% due 02/12/2028 300 245
Banca Monte dei Paschi di Siena SpA

5.375% due 01/18/2028 300 187
10.500% due 07/23/2029 200 146
FIS Fabbrica Italiana Sintetici SpA

5.626% due 08/01/2027 100 89
Inter Media & Communication SpA

6.750% due 02/09/2027 200 187

TEEE i)
(867 F) (8L F)
Italmatch Chemicals SpA
4.750% due 09/30/2024 EUR 400 $ 380
Nexi SpA
1.626% due 04/30/2026 400 342
UniCredit SpA
4.875% due 02/20/2029 400 47
Total Italy 2,375
(Cost $2,992)
A 0.5%
AA Bond Co. Ltd.
4.875% due 07/31/2024 GBP 200 242
Total Jersey, Channel
Islands 242
(Cost $287)

Ny - O— 5 02%

Intelsat Jackson Holdings S.A.

4.920% due 02/01/2029 119 109
HE
[#:@#% 0.4% |
Intelsat S.A. (e) 5,610 187
TEEE
(B847 : F)
[3f&% 4.6%
Albion Financing 1 SARL
6.126% due 10/15/2026 $ 200 172
Altice Financing S.A.
2.250% due 01/15/2025 EUR 150 138
3.000% due 01/15/2028 200 167
Cidron Aida Finco Sarl
5.000% due 04/01/2028 100 87
Cirsa Finance International Sarl
4.500% due 03/15/2027 100 85
Intelsat Jackson Holdings S.A.
6.500% due 03/15/2030 $ 422 349
Lincoln Financing SARL
3.625% due 04/01/2024 EUR 200 203
Loarre Investments Sarl
6.500% due 05/15/2029 300 293
Matterhorn Telecom S.A.
3.125% due 09/15/2026 300 268
Signa Development Finance SCS
5.500% due 07/23/2026 100 Ui
Summer BC Holdco B SARL
5.750% due 10/31/2026 300 274
2,103
HE

[V > 78835 0.0% ]

Intelsat Jackson Holdings S.A.

12/31/2049 1 6
Total Luxembourg 2,375

(Cost $3,021)




TEEE i)
(87 F) (87 F)

SEH 1.7%
HEE 1.7%

Allied Universal Holdco LLC

3.625% due 06/01/2028 EUR 100 ¢ 9
4.875% due 06/01/2028 GBP 100 9%
American Airlines, Inc.

5.500% due 04/20/2026 $ 25 2
5.750% due 04/20/2029 425 364
Clarios Global LP

4.375% due 05/15/2026 EUR 100 92
Delta Air Lines, Inc.

4.750% due 10/20/2028 $ 100 95
Total Multinational 749
(Cost $956)

HHEE 21%

Dufry One BV

2.000% due 02/15/2027 EUR 300 236
LeasePlan Corp. NV

7.375% due 05/29/2024 (al(b) 300 307
TevaF ical Finance 1BV

1.876% due 03/31/2027 400 327
WPJAP Telecom Holdings IV BV

3.750% due 01/15/2029 100 86
Total Netherlands 956
(Cost $1,156)

INF 0.4%
1 0.4%

Carnival Corp.

4.000% due 08/01/2028 $ 200 165
Total Panama 165
(Cost $200)

&% 3.4%

Banco Santander S.A.

4.375% due 01/14/2026 (alb)  EUR 200 176
Cellnex Finance Co. S.A.

1.500% due 06/08/2028 300 246
2.000% due 09/15/2032 300 213
Cellnex Telecom S.A.

1.750% due 10/23/2030 100 75
Grifols Escrow Issuer S.A.

3.875% due 10/15/2028 200 173
International Consolidated Airlines Group S.A.

3.750% due 03/25/2029 200 149
Lorca Telecom Bondco S.A.

4.000% due 09/18/2027 400 351
Neinor Homes S.A.

4.500% due 10/15/2026 200 m
Total Spain 1,554
(Cost $1,946)

Intrum AB
3.125% due 07/15/2024 200 194
3.500% due 07/15/2026 200 178

PIMCOSO—/N)LINAAL—ILRRRSTFO—T7 U RJ(JIPY)

TALE i)
(67 F) (8L F)
Total Sweden $ 370
(Cost $461)
24 2 0.4%
1% 0.4%
Credit Suisse Group AG
7.500% due 12/11/2023 (al(b) $ 200 191
Total Switzerland 191
(Cost $213)

*[E 6.8%
#1E%F 6.8%

Arqgiva Broadcast Finance PLC

6.750% due 09/30/2023 GBP 125 145
Barclays PLC (a)(b)

7.250% due 03/15/2023 200 239
7.750% due 09/15/2023 $ 200 197
BCP V Modular Services Finance PLC

6.750% due 11/30/2029 EUR 500 384
Harbour Energy PLC

5.500% due 10/15/2026 $ 300 210
HSBC Holdings PLC

6.000% due 09/29/2023 (al(b)  EUR 200 207
INEOS Finance PLC

2.125% due 11/15/2025 200 189
INEOS Quattro Finance 2 PLC

3.375% due 01/15/2026 $ 300 253
Jaguar Land Rover Automotive PLC

2.200% due 01/15/2024 EUR 200 190
Market Bidco Finco PLC

4.750% due 11/04/2027 100 83
Rolls-Royce PLC

5.750% due 10/15/2027 $ 250 226
Santander UK Group Holdings PLC

6.750% due 06/24/2024 (al(b) ~ GBP 50 59
Vmed 02 UK Financing | PLC

3.260% due 01/31/2031 EUR 100 81
4.000% due 01/31/2029 GBP 100 97
4.250% due 01/31/2031 $ 200 161
Vodafone Group PLC

6.250% due 10/03/2078 300 289
Total United Kingdom 3,070
(Cost $3,737)

KE 48.8%

N>y - O— &% 3.4%

Banijay Entertainment SAS

4.563% due 03/01/2025 25 2
BK LC Lux SPV Sarl

5.098% due 04/28/2028 198 182
Diamond Sports Group LLC

9.181% due 05/26/2026 54 53
Getty Images, Inc.

6.126% due 02/19/2026 215 208
H-Food Holdings LLC

5.354% due 05/23/2025 485 438
iHeartCommunications, Inc.

4.666% due 06/01/2026 28 2

TASHE Gl
(B4 * F) fiz - F)
KKR Apple Bidco LLC
7.416% due 09/21/2029 $ 100 96
LifePoint Health, Inc.
5.416% due 11/16/2025 385 360
Team Health Holdings, Inc.
4.416% due 02/06/2024 148 132
1,518
HE
[#@#% 0.1%
Clear Channel Outdoor
Holdings, Inc. 5,022 5
iHeartMedia, Inc. Class A 1,198 9
iHeartMedia, Inc. Class B 938 7
21
TAEE
(B347 : F)
[t 45.3%
ADT Security Corp.
4.125% due 08/01/2029 $ 200 163
Advantage Sales & Marketing, Inc.
6.500% due 11/15/2028 300 258
AMC Networks, Inc.
4.250% due 02/15/2029 300 244
5.000% due 04/01/2024 80 8
Armor Holdco, Inc.
8.500% due 11/15/2029 525 435
ASP Unifrax Holdings, Inc.
5.250% due 09/30/2028 100 80
Avantor Funding, Inc.
3.875% due 11/01/2029 350 307
4.625% due 07/15/2028 100 92
Blue Racer Midstream LLC
6.626% due 07/15/2026 150 135
British Airways 2021-1 Class A Pass-Through Trust
2.900% due 03/15/2035 88
Burford Capital Global Finance LLC
6.250% due 04/15/2028 200 175
CCO Holdings LLC
4.500% due 06/01/2033 450 356
Cheniere Energy Partners LP
3.260% due 01/31/2032 175 138
Cheniere Energy, Inc.
4.625% due 10/15/2028 200 181
Chesapeake Energy Corp.
6.750% due 04/15/2029 250 242
Cinemark USA, Inc.
5.250% due 07/15/2028 (f) 150 121
Clarivate Science Holdings Corp.
3.875% due 07/01/2028 100 84
Clear Channel Outdoor Holdings, Inc.
7.750% due 04/15/2028 475 347
Clearway Energy Operating LLC
3.750% due 01/15/2032 100 9
Clydesdale Acquisition Holdings, Inc.
8.750% due 04/15/2030 1,000 865
CommScope, Inc.
4.750% due 09/01/2029 400 324
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AL il AR it TAEE i)

(87 F) (8L TF) (87 F) (8L F) (867 F) (8L F)
Community Health Systems, Inc. 1I1-VI, Inc. Rockeliff Energy Il LLC
6.126% due 04/01/2030 $ 425 % 260 5.000% due 12/15/2029 $ 100 87 5.500% due 10/15/2029 $ 400 365
Conduent Business Services LLC Jane Street Group Sabre GLBL, Inc.
6.000% due 11/01/2029 225 190 4.500% due 11/15/2029 150 134 7.376% due 09/01/2025 200 186
Coty, Inc. LABL, Inc. 9.250% due 04/15/2025 100 97
3.875% due 04/15/2026 EUR 100 93 5.876% due 11/01/2028 100 81 Southwestern Energy Co.
5.000% due 04/15/2026 $ 300 215 Leeward Renewable Energy Operations LLC 4.750% due 02/01/2032 100 86
Crestwood Midstream Partners LP 4.250% due 07/01/2029 375 [T A A Z
6.000% due 02/01/2029 100 87 LFS Topco LLC Spirit AeroSystems, Inc.
Crocs, Inc. 5.875% due 10/15/2026 100 70 [ Ui i akE
4.125% due 08/15/2031 300 213 Lindblad Expeditions LLC Stagwell Global LLC
CrownRock LP 6.750% due 02/15/2027 100 75 [ A= A Zz
5.000% due 05/01/2029 100 90 Medline Borrower LP Standard Industries, Inc.
5.626% due 10/15/2025 100 9 3.875% due 04/01/2029 275 235 4.375% due 07/15/2030 125 99
Curo Group Holdings Corp. MPH Acquisition Holdings LLC Staples, Inc.
7.500% due 08/01/2028 250 158 5.500% due 09/01/2028 200 179 7.500% due 04/15/2026 300 250
DaVi!ﬂa, Inc. Novelis Corp. Starvn\mnd Property Trust, Inc.
3.750% due 02/15/2031 225 162 3.250% due 11/15/2026 100 85 3.750% due 12/31/2024 100 91
DCP Midstream Operating LP Occidental Petroleum Corp. Station Casinos LLC
3.260% due 02/15/2032 150 118 8.125% due 01/01/2031 (el 200 203 4.625% due 12/01/2031 100 78
Diamond Sports Group LLC 6.375% due 09/01/2028 250 254 Sugarhouse HSP Gaming Prop Mezz LP
5.3756% due 08/15/2026 300 75 6.626% due 09/01/2030 350 361 5.876% due 05/15/2025 300 216
Directv Financing LLC Olympus Water U.S. Holding Corp. Targa Resources Partners LP
5.876% due 08/15/2027 100 86 3.875% due 10/01/2028 EUR 200 170 4.000% due 01/15/2032 25 27
DISH DBS Corp. 5.376% due 10/01/2029 100 75 4.875% due 02/01/2031 400 365
5.250% due 12/01/2026 200 157 OneMain Finance Corp. Tenet Healthcare Corp.
5.750% due 12/01/2028 100 74 3.500% due 01/15/2027 $ 375 301 4.875% due 01/01/2026 400 369
Endeavor Energy Resources LP Option Care Health, Inc. TerraForm Power Operating LLC
6.626% due 07/15/2025 100 101 4.375% due 10/31/2029 100 86 5.000% due 01/31/2028 200 182
Energizer Holdings, Inc. Organon & Co. Thor Industries, Inc.
6.500% due 12/31/2027 300 263 2.875% due 04/30/2028 EUR 300 264 4.000% due 10/15/2029 300 238
EQM Midstream Partners LP A3 e LR § Al g TopBuild Corp.
4.750% due 01/15/2031 100 80 Owens & Minor, Inc. 4.125% due 02/15/2032 100 7
Fortress Transportation & Infrastructure Investors LLC 6.625% due 04/01/2030 100 gl TransDigm, Inc.
6.500% due 10/01/2025 225 213 Oxford Finance LLC 4.625% due 01/15/2029 100 81
Freedom Mortgage Corp. 6.376% due 02/01/2027 100 9% 6.376% due 06/15/2026 400 375
6.626% due 01/15/2027 300 223 Pactiv Evergreen Group Issuer LLC Travel + Leisure Co.
Full House Resorts, Inc. 4.375% due 10/15/2028 100 85 4.500% due 12/01/2029 250 194
8.250% due 02/15/2028 100 80 Park Intermediate Holdings LLC Triumph Group, Inc.
Genesis Energy LP 4.875% due 06/15/2029 100 86 8.8756% due 06/01/2024 80 81
8.000% due 01/15/2027 300 266 PennyMac Financial Services, Inc. U.S. Acute Care Solutions LLC
Global Infrastructure Solutions, Inc. 4.250% due 02/15/2029 300 byl 6.376% due 03/01/2026 125 12
7.500% due 04/15/2032 275 212 Performance Food Group, Inc. U.S. Renal Care, Inc.
Graphic Packaging International LLC 6.876% due 05/01/2025 200 199 10.625% due 07/15/2027 250 9
3.750% due 02/01/2030 250 202 PGT Innovations, Inc. Uber Technologies, Inc.
Harvest Midstream | LP 4.375% due 10/01/2029 100 79 7.500% due 05/15/2025 200 199
7.500% due 09/01/2028 175 165 Post Holdings, Inc. United Airlines, Inc.
HAT Holdings 1 LLC 4.5(]0:/n due 09/15/2031 100 82 4.625% due 04/15/2029 100 85
3.375% due 06/15/2026 25 19 g?gg n;“ 3”2 8;&%29 fgg 133 Univision Communications, Inc.

b du
HealthEquity, Inc. 6.625% due 06/01/2027 400 382
4.500% due 10/01/2029 100 73 [ G Venture Global Calcasieu Pass LLC
Horts Gorp. 7.378% due 09/01/2025 300 292 3.875% due 08/15/2029 100 88
5.000% due 12/01/2029 100 7 grgi;';/sdﬂugligt/gﬁ;u';;ms Borrower LLC - - 4.125% due 08/15/2031 100 86
.375% due o 3
Hilton Grand Vacations Borrower Escrow LLC ) VlawnSnIutmns. Inc.
5.000% due 0/01/2029 81 z“;got:u;ele E;‘/T;;E;; LP 0 - 3.750% due 10/01/2029 100 84
b du n

Howard Hughes Corp. i Whmﬂa Cap Parent LLC
4.125% due 02/01/2029 100 7 RLJ I;ndgmg Trust LP 8.250% due 03/15/2026 (c) 300 250
4.375% due 02/01/2031 60 m 4.000% due 09/15/2029 100 82
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TAEE i)
(867 F) (8L F)

WMG Acquisition Corp.
3.000% due 02/15/2031 $ 200 § 156
3.750% due 12/01/2029 100 84
Zayo Group Holdings, Inc.
4.000% due 03/01/2027 200 166
ZipRecruiter, Inc.
5.000% due 01/15/2030 100 84
20,598
Total United States 22,137
(Cost $26,240)
FEHI LR 8.5%
EHIFE 0.6%
Australia and New Zealand Banking Group Ltd.
1.060% due 07/01/2022 5 5
Bank of Nova Scotia
1.080% due 07/01/2022 8 8
BNP Paribas Bank
(1.200%) due 07/01/2022 CHF 21 22
(0.780%) due 07/01/2022 EUR 19 19
0.520% due 07/01/2022 GBP 1 1
Citibank N.A.
1.060% due 07/01/2022 $ 3 3
DBS Bank Ltd.
1.080% due 07/01/2022 26 2
HSBC Bank PLC
(0.780%) due 07/01/2022 EUR 7 7
0.520% due 07/01/2022 GBP 6 8
JPMorgan Chase Bank N.A.
1.080% due 07/01/2022 $ 62 62
Royal Bank of Canada
1.080% due 07/01/2022 3 3
Sumitomo Mitsui Banking Corp.
(0.780%) due 07/01/2022 EUR 18 19
1.060% due 07/01/2022 $ 27 27
Sumitomo Mitsui Trust Bank Ltd.
(0.780%) due 07/01/2022 EUR 2 2
(0.360%) due 07/01/2022 ¥ 1 0
0.520% due 07/01/2022 GBP 1 1
1.080% due 07/01/2022 $ 58 58
299
[KEEBER () 7.9% |
0.634% due 07/19/2022 1,700 1,699
0.748% due 07/14/2022 600 600
1.633% due 09/15/2022 800 797
1.692% due 09/29/2022 500 498
3,594
Total Short-Term Instruments 3,893
(Cost $3,894)
Total Investments in Securities 99.3% $ 45,162
(Cost $53,700)
Financial Derivative
Instruments (g)(h) (0.4%) 173
(Cost or Premiums, net $0)
Other Assets and Liabilities, net 1.1% a7
Net Assets 100.0% $ 45466
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REBERICH T 5 R

T OBREYOCE. RBROSFEEMBRAALLBRTRELE L LT AN EEATV S,
(a) K AfE (RRED B EREDORZK EOEER) TH 5.

(b) 1B Fedmifett i

(c) RAMECHEESH

(d) 7 =K BREFEY TH S,

(e) HIPREES

TISEED
RiTRH 7—K> A nER BRiFR{H TS SR
Intelsat S.A. N/A N/A 09/06/2019 $ 433 $ 197 0.34%
Occidental Petroleum Corp. 6.125% 01/01/2031 12/08/2020 200 203 0.45%
Total Restricted Securities $ 633 § 360 0.79%

[EAhs 20 Z0RORRERE]

‘ U= - LKZH ‘

YN—=Z - LK
ZHIED
W3 I1HRF EARF" REB e BASE" Kb
JML 1.300% 06/17/2022 07/29/2022 $ (104) $ (104)
JML 1.430% 06/17/2022 07/29/2022 (7 a7

Total Reverse Repurchase Agreements $ (275)

ERAEA L U TREHES h B iRE

2 DIRAFEIR

z2aH
LU 0BT 31~90H 90R#

op
o

Reverse Repurchase Agreements

U.S. Corporate Debt $ 0 $ (275 $ 0 $ 0 $ (275)
Total Reverse Repurchase Agreements $ $ (275) $ 0 $ 0 $ (275)
Total Borrowings $ 0 $ (275) $ 0 $ 0 $ (275)
Payable for Reverse Repurchase Agreements $ (275)

E)

EAL LV ZDOMOLFERG K

LUFid, 202246 A0 AMAEDEA L LU ZDMBOSRME|. %5 TICEL Ah 7 (B £) BROTBISME £ REAFHICHEL TENLEEDTH S,

(202246 A30E M. HTOY R4 —2ICE DX, HiGiEEE 3240 MEEHRPERELTELANSA TS,

UN=Z - LR =)l 15415y Y EABLT
WECHRD FRIFES Z 0O EA(ZA)
T Fihd FKihd LRME AR R
Global/Master Repurchase Agreement
$ 0 3 275 % 0 3 0 3 275 % 324 $ 49
Total Borrowings and Other Financing T i $ 0 3 (275)  § 0 3 0

(1)202256 530 IC# T L 1 FEFDTIIHAFEI2$203T. METFHRFIZ0.162% TH > LHFLFICE—I - N1/ VIRE|E Y /Y= X - LERIICFIHBI S 358, FHEALIC
HENSPEENS.

@) Fv b TIIE v =377 3 REBDRGIFGFICH T B FMRE - FH. Fo HAHLY & DERETBLIRLF—Z+ — 4, FI—DEAH LE—DT
X5 —ZFIDF THRILN LRG| D TDAERT 3 L TES,
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(@287 U /(7 « TH%  LBE L BHRAR

[z :
KEBTME ZWEEHS
il R IRA Sk (8) 2 BrE aff
Euro-Bobl 5-Year Note September Futures Long 09/2022 23 $ (11 $ 53 $ 0
Euro-Bund 10-Year Bond September Futures Long 09/2022 1 [\] 5 0
Euro-Schatz 2-Year Note September Futures Long 09/2022 46 (12) 33 0
U.S. Treasury 2-Year Note September Futures Short 09/2022 4 3 0 3
U.S. Treasury 5-Year Note September Futures Short 09/2022 4 3 0 (3]
U.S. Treasury 10-Year Note September Futures Short 09/2022 19 18 0 (15
U.S. Treasury Ultra 30-Year Bond September Futures Long 09/2022 1 (5] 1 0
Total Futures Contracts $ 5 $ 92 ¢ 21)
(2773
‘ﬁ:%‘ VIYULR, RFB/CHEZILT Y b - FIAINN - RTyT - TAFI Y2 0% "
V771K i
JLIy b 2Ty K i
BEEY ZREESF WA (02246R308%H) BETH" TS KRB (R) RiE aff
Jaguar Land Rover Automotive PLC 5.000% 06/20/2026 9.623% EUR 100 $ (14) $ (21) $ 0 $ 2
EHICEB LYy b F T4 - AT YT — ATV OEN?
EE e EEENS
- (3£4h) A HETE i KRB (1) 28 HE aff
CDX.HY-38 Index (5.000%) 06/20/2027 $ 3,663 $ 101 $ 297 $ 5 $ 0
X277y 7
EERHEF| EWEER S
Sih B EBHEF Ty IR B &F A BETH IS SRR (18) 2 RE aff
Pay Sterling Overnight Interbank Average
Rate 0.500% 09/21/2024 GBP 1,000 $ (54) $ (8) $ 5§ 0
Pay Sterling Overnight Interbank Average
Rate 0.500% 09/21/2027 600 (70) (21 7 0
$ 124) $ (29 $ 12 % 0
Total Swap Agreements $ (37) $ 247 $ 17§ 2)
SRT VAT ¢ TG EEE L EPRBEEEN
LUFid, 202246 B30 BIRAED L% /- (S hRIFHERT U N T « TESOHHMNE & EMFERENENTSH 2.
202246 A30AHE. LB LUCRREREMT VU /NT 1 TERICOVTISEBORENERELTELANS W TV S,
SRTUNT 1 THRE SRTUNT 1 TAMK
TS TSR E B S ZIEER L AR
H@A S ar %9 27 TR &t FRA T ar x4 27 v TR &t
Total Exchange-Traded or Centrally Cleared $ 0§ 92 § 17§ 109 3§ 0 $ 21) $ (2) $ (23)

(1) 77> FF7A72>32>DFNF T HHERXT  TREDRMIZED SN TS S LIEHBEVELLGE. 772 () TO727>3 >DEVFICX Ty TOBEETEICFLVFE
ZHh, BERBOSELERIELE L BEE1 Ty VR EMMT S HMAHFDF/EL EFI1E. ELIMEL () X7y T DEETED 5 FRAFDEURMEEFL L8 L (2EET
2Ty O X EMEE T B EH A DEWRTHE E 5 U /- 8BICF L OHRBEER RS L < [ FMAFDFE TEH 5.

@) 772 kP 7O7023 >DROF. LHEXT s TRDRAICED 5N T SL S LEABEYPELLEE. 77> FIR() TOF0 >3 >DF)FP5X7 s T7DEETEICFL FE
IR B EG|ZETHEL BEE1 Ty VR EMW T SEMAFH &5/ EET. FLIL(0) X7 0 TOBETED 5 LBEEHOEIRMEER L £FE L REH1>7 v X
EMELT 5 H1 DENRIGHEE 5 U BFIF L OHRFFER LS L < (A FMAF D TEIIRS,

B 1>TF1F - Ty b T Ly FRBHHETERS N, HE KEWGE ELETVNMIFEEILS Y b FT1NP - 2Ty TEFIDBFRELIH 1] 3 BB ERET S
EDICFIFENE, 1>TF1F - oL> c XTLy Rt EHEITY XS DREDKREDIEEE L TORSIEREL. 7L k- FYNF 1 TDFT 70 b - YR DAGEME
#T, BEDEFEHABO1>TZ1F - ILZ v f - XTLy Fld. TOF0>3>DF@ FEDIAX FERRTSEDT. I, ZHERBET SLOICERENSHHBE2PEEN
BEEPBB, TLZ Y b AT Ly FDBANL, BHRER 71 SHRBEDEIL. HLVZHIDRAETHESN T BT T 1/ F P EDRDIEMBHFLDTFEMY Y X0 DHBAEF
*7,

() LFRT  TREDERMICED 5N TV Bk S LIEABAPLLEFEIC T 72 NP ILZ b - FAFT 23 >DFEYFEL TERS S EPBRENS, ELBBOFEL THIIRZT
BEMD B BRAFETRT .

FJ(JPY)




PIMCOSO—/N)LINAAL—ILRRISTFO—T7 U RJ(JIPY)

B)oLZy b FTFN, - XTy TREIDMREH L P EDERE L TOMEE. EHh - fEITY X0 DREDUKRDIEEE L TORNERLE L. X Ty TREDEETEDHFIC R 554
ENEFEDI LS o b« FYUNF 1 TOFEME (¥ LIEF2E) DFTGEMEET, X7 T OBETHICH T 3 b S TOHMIE, EEFABORTHEDEFREDEL. HLY
RFIDEHA THES N TV BT T 4 I P PEDBDIEFEHFLD TGS Y X2 DBAEHT,

(6) & D2 BRI (ARG D HFEER D S B0

[mamryssTma: mm |

[sEsurEn |
KRBT (18) &

WEIHEF RER SlEEE SREE HE aff

BOA 08/2022 GBP 38 $ 41 $ 1 $ 0
BOA 08/2022 $ 247 GBP 202 0 m
BPS 07/2022 EUR 9,216 $ 9,700 65 0
BPS 07/2022 $ 710 EUR 662 0 (18)
BPS 08/2022 8,436 8,006 0 (50)
BRC 08/2022 GBP 7 $ 89 1 0
CBK 07/2022 EUR 233 249 5 0
CBK 08/2022 GBP 9 n 0 0
puB 08/2022 $ 1378 GBP 117 0 (20)
JPM 08/2022 GBP 8 $ 10 0 0
MBC 07/2022 $ 263 EUR 251 0 0
MBC 08/2022 EUR 551 $ 575 0 2)
MYI 08/2022 $ 104 GBP 83 0 (3)
RBC 08/2022 GBP 187 $ 21 4 0
RBC 08/2022 $ 202 GBP 166 0 (1
SCX 08/2022 GBP 2 $ 21 1 0
S0G 07/2022 $ 8,820 EUR 8,206 0 (241)
Total Forward Foreign Currency Contracts $ 71 $ (336)

RET VAT« TR IEREN

LT, 202246 A30BRAEDERESRMT U /AT « T@EREEL AN L (BHEL ) BROTSMEE 2B HEFHCHRLTEHLLOOTH S,

202246 A30BRE. EBRT v 7 - FUNT 1 THEOTAZ—ZHICHV. BTV /ST TERICOVTSB0NREFBRELTELANSI TS,

SETY ST« TRE SEFUST 1 TRK

R k-
SHEBH H sEBE o FURFATO EAER) I7AK-

mlEF EEEN)  A7va ATy 7EE  EEAR EBB)  ATa Ry TBE  EEAL  AmBmE R S
BOA s 1 s 0 s 0§ 1 s m s 0 s 0 % W s 0 s 0 s 0
8PS 8 0 0 8 (68) 0 0 (68) 1) 0 1)
BRC 1 0 0 1 0 0 0 0 1 0 1
CBK 5 0 0 5 0 0 0 5 0 5
0uB 0 0 0 0 20 0 0 20 1201 0 201
oM 0 0 0 0 0 0 0 0 0 0 0
MBC 0 0 0 0 2 0 0 2 2 0 2)
wi 0 0 0 0 ) 0 0 ) El 0 )
RBC 4 0 0 4 il 0 0 il 3 0 3
SCX 1 0 0 1 0 0 0 0 1 0 1
$06 0 0 0 0 241) 0 0 (241) 241) 260 19

Total OvertheCounter__§ 77§ 0§ 0 & 711 $ (336) $ 0 $ 0§ (336)

(N F2 b TOXF=2 0 — (77 3 /b FEDRGIEFICH T SFMRE TR DOHFEHT, FHERBT /T 1 TR ERET EL I XF— 2 ¥ — A~ DEAH LA~ D7 X 50—
ZHIDF RN LRG| DI TDAKRET 5 L TES,
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SBTUNT 1 TEROAEME

T, 77> FOPRES BT UNT « TEROAEMEE )R - T7ZK-T v —FICHELTEHILEHDTH S,

BiE - AMGREELOSRT UNT ¢ TEHROAEME (202246 A30BHE) :

Ay VERE VTR ESATOEOTYUNT « THES

[ELEEED) JLTy bER I7AT 18 SHERBZH LFIRH a5t
Financial Derivative Instruments - Assets
Exchange-traded or centrally cleared
Futures $ 0 $ 0 $ 0 $ 0 $ 92 $ 92
Swap Agreements 0 5 0 0 12 17
$ 0 $ 5 $ 0 $ 0 $ 104 $ 108
Over the counter
Forward Foreign Currency Contracts $ 0 $ 0 $ 0 $ 1 $ 0 $ 71
$ 0 $ 5 $ 0 $ 7 $ 104 $ 186
Financial Derivative Instruments - Liabilities
Exchange-traded or centrally cleared
Futures $ 0 $ 0 $ 0 $ 0 $ 21 $ 21
Swap Agreements 0 (2) 0 0 0 (2)
$ 0 $ (2) $ 0 $ 0 $ (21 $ 123)
Over the counter
Forward Foreign Currency Contracts $ 0 $ 0 $ 0 $ (336) $ 0 $ (336)
$ 0 $ (2) $ 0 $ (336) $ 21) $ (359)

FAREAHECHT 22T UNT « TERKOKE (2022466 308K T LAFE):

Ay TERELTRESATOEWTUNT ¢ TS

[ElaE) AREAN i) IVAF 12 SHEBEZH SFIZH A&t
Net Realized Gain (Loss) on Financial Derivative Instruments
Exchange-traded or centrally cleared
Futures $ 0 $ 0 $ 0 $ 0 $ 64 $ 64
Swap Agreements 0 (361 0 0 26 (10
$ 0 $ (36) $ 0 $ 0 $ 90 $ 54
Over the counter
Forward Foreign Currency Contracts $ 0 $ 0 $ 0 $ (1,450) $ 0 $ (1,450
$ 0 $ (36) $ 0 $ (1,450) $ 0 $ (1,396)
Net Change in ppreci pi on Financial Derivative Instruments
Exchange-traded or centrally cleared
Futures $ 0 $ 0 $ 0 $ 0 $ (42) $ (42)
Swap Agreements 0 256 0 0 (400 218
$ 0 $ 256 $ 0 $ 0 $ (82) $ 174
Over the counter
Forward Foreign Currency Contracts $ 0 $ 0 $ 0 $ (8) $ 0 $ (8
$ 0 $ 256 $ 0 $ 8 $ (82) $ 166
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AEAHEDHRIE

KT, 77> FOREELARETFET 5 /-0 & 72202206 AR RAEDHRICE OV AEMEDENITH 5,

ATEffE
AFIY-— LA LAIL2 LAIL3  (2022/06/305%)
Investments in Securities, at Value
Bermuda
Corporate Bonds & Notes $ 0 % 86 ¢ 0 % 86
Canada
Corporate Bonds & Notes 0 2,061 0 2,061
Cayman Islands
Bank Loan Obligations 0 96 0 96
Corporate Bonds & Notes 0 an 0 an
China
Corporate Bonds & Notes 0 202 0 202
Denmark
Corporate Bonds & Notes 0 98 0 98
France
Bank Loan Obligations 0 110 0 110
Corporate Bonds & Notes 0 2,360 0 2,360
Germany
Corporate Bonds & Notes 0 1,49 0 149
Ireland
Corporate Bonds & Notes 0 166 0 166
Italy
Corporate Bonds & Notes 0 2,375 0 2,375
Jersey, Channel Islands
Corporate Bonds & Notes 0 242 0 242
Luxembourg
Bank Loan Obligations 0 108 0 108
Common Stocks 0 0 157 157
Corporate Bonds & Notes 0 2,103 0 2,103
Equity-Linked Securities 0 0 6 6
Multinational
Corporate Bonds & Notes 0 749 0 749
Netherlands
Corporate Bonds & Notes 0 956 0 956
Panama
Corporate Bonds & Notes 0 165 0 165
Spain
Corporate Bonds & Notes 0 1,654 0 1,654
Sweden
Corporate Bonds & Notes 0 370 0 370
Switzerland
Corporate Bonds & Notes 0 191 0 191
United Kingdom
Corporate Bonds & Notes 0 3,070 0 3,070
United States
Bank Loan Obligations 0 1,518 0 1,518
Common Stocks 14 0 7 7N
Corporate Bonds & Notes 0 20,598 0 20,598
Short-Term Instruments 0 3,893 0 3,893
Total $ 14 8 44978 8 170§ 46,162
Financial Derivative Instruments - Assets
Exchange-traded or centrally
cleared 91 18 0 108
Over the counter 0 ) 0 1
$ 91§ % $ 0 s 186
Financial Derivative Instruments - Liabilities
Exchange-traded or centrally
cleared 0 (23) 0 (23)
Over the counter 0 (336) 0 (336)
$ 0 s (359) ¢ 0 s (359)
Totals $ 105 ¢ 44714 § 170§ 44,989

202246 B30B ST LAEEICSVT, LANLITEELBEII LD 10
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PIMCO 7 u— Ny
NA AL —=WVFEANTTT—

7 7 v F
BEINE - (BHHAL : TR FL)
ZHORLE, (O EER B bR 1) * $ 2,361
&Sl 2.361
&R :
FHFIE 26
T AEE 26
BT 2,335
SRR MFIE (18K)
PG A LS (P ERR B k%) * (14)
B 7 3h B AR T ) ST 4 7RG 54
JEBEATREL T ) N T 4 T (1,450)
ASEERTC (206)
FHRA G (FH) (1,616)
KREIMETE (18) MOBMEENEE
P AT Al FE %5 (10,053)
EYF 723 IE R AR T ) N T 4 TR 174
JEHEARLT ) N T 1 TR (8)
PGS X A (6)
FREBLFHM () 25 0 #28 Bh A (9,893)
FURIZE (FH2) (11,509)
ERIC K 2MBEEOHRKDE $ (9.174)
A FR B $ 1

(B FREE I, EROSFELIMIERA LRI R E Zo/er — ARG ENR TV S,
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@ EHEHHZE (20224E 6 B30HIRTE)
<PIMCOIV—YJEEANITI—T 7 RK>

TEEH Galits) TEEH Galitsl TEEH Galitsl
(Bif7 2 F) (B F) (B F) (B F) (B4 F) (B F)
7 0.0% Realkredit Danmark A/S
V7Y~ 0.0% 1.000% due 10/01/2050 DKK 364 § 4
Bonos de la Tesoreria de la Republica en pesos 1.500% due 10/01/2053 446 51
Argentina Bocon 5.000% due 03/01/2035 CLP 5,000 $ 5 Total Denmark 519
47.331% due 10/04/2022 ARS  2,391% 2 Total Chile 5 (Cost $692) E—
Argentina Government International Bond (Cost $6)
0.500% due 07/09/2030 $ 93 20 $F0E 0.9%
1.125% due 07/09/2035 m 2 U 4% 0.9%
Autonomous City of Buenos Aires Argentina VIV~ 1.2% Republic i Bond
53.715% due 03/29/2024 ARS 445 2 China Government International Bond 8.900% due 02/15/2023 DOP 16,000 291
Total Argentina 47 gg?g:ﬁ“ g”e é;ﬁi@ggé CNY 1;38 3?2 Total Dominican Republic 291
(Cost $184) SR e ——— % (cost$288)
Total China 381
(Cost $385)

TEIVINA T v > 09%
#1E%F 0.9%

SOCAR Turkey Enerji AS via Steas Funding 1 DAC

JO0YE7 6.2%
HAEE 1.2%

VI E21%

Hungary Government Bond

7.230% due 03/17/2026 $ 300 281 2.000% due 05/23/2029 HUF 56,100 102
Total Azerbaijan 281 Empresas Publicas de Medellin ESP 3.000% due 08/21/2030 41,500 71
(Cost $298) ] — 7.626% due 09/10/2024 COP 961,000 215 3.000% due 10/27/2038 1,700 2
0s 8.376% due 11/08/2027 871,000 168 3.250% due 10/22/2031 24,000 44
= 383 4.000% due 04/28/2051 12,700 19
777V 59% g
Py [U70 R 50% | 5.500% due 0612412025 173,200 423
Banco BTG Pactual S.A. Colombian TES Ty —— (7]
8.300% dus 08/15/2024 BRL 4,000 708 5.750% due 11/03/2027 1,335,000 254 (Cost $1,196)
Banco Daycoval S.A 6.000% due 04/28/2028 419,200 9
oy 6.250% due 11/26/2025 3,018,200 637 it
A0l T v T 5.250% due 11/03/2027 1230300 7w (Y7UfR00%
0i S.A. 6.250% due 07/09/2036 167,000 28 Indonesia Government International Bond
1.913% due 02/25/2035 BRL 1 56 7.000% due 03/26/2031 247,900 45 6.500% due 02/15/2031 DR 6,000 0
Swiss Insured Brazil Power Finance Sarl ;ggg:ﬁ“ g”e gggggggé 1 1‘;2288 25? 8.375% due 03/15/2034 164,000 12
9.850% due 07/16/2032 4,882 812 D% O ol Total Indonesia 12
S—1A 0 —C
1718 9.250% due 05/28/2042 84,500 16 (Cost $12)
\{iﬁﬁfﬁ 04% ‘ Fil iera de Desarrollo Territorial S.A. Findeter _
7.875% due 08/12/2024 94,000 Al TAIVZ 2K 0.4%
Vale S.A. 1,572 #1EF 0.1%
3.202% due 03/30/2170 (a) 1,560 121 }
Total Brazil 1.845 Total Colombia 1955 Alfa Bank AO Via Alfa Bond Issuance PLC
otal Brazi ——22 (Cost$2542) 9.350% due 080612022 (c) ~ RUB 62,400 3%
(Cost $2,683) [FE—r—vas 0a% ‘
F 1 2 1.3% =
EEN—T VB 0.1% V7T E13% European Loan Conduit No.36 DAC
.19 1.000% due 02/17/2030 EUR 100 103
*ﬁﬁ% 01% - Czech Republic Government Bond v e —
Flourish Century Holdings Ltd. 1.200% due 03/13/2031 oZK 2,700 85 Total Ireland —137
14.298% due 02/04/2048 (clld)(fl 0 022 2.000% due 10/13/2033 9,000 289 (Cost $1,000)
Total British Virgin Islands 22 4.200% due 12/04/2036 1,100 43 TR
— . — .0%
(Cost $194) Total Czech Republic a7 R 0.3%
- (Cost $590)
TAX B 21% Leviathan Bond Ltd.
RERRIES 1.5% m 6.126% due 06/30/2025 $ 100 95
Anchorage Capital CLO 6 Ltd. HEF 1.7% \‘/ TUEAT% ‘
2.094% due 07/15/2030 260 247 Jyske Realkredit A/S Israel Government Bond
MidOcean Credit CLO Il 1.500% due 10/01/2063 DKK 268 30 0.000% due 10/07/2022 ILS 3,200 M
2.269% due 01/29/2030 235 2% Nordea Kredit Realkreditaktioselskab 0.000% due 02/08/2023 1,900 539
479 1.000% due 10/01/2050 5 g 0.750% due 07/31/2022 100 2
[3% 06% ] 1.500% due 10/01/2053 149 17 1479
Interoceanica IV Finance Ltd. Nykredit Realkredit AIS Total Israel 1574
0.000% due 11/30/2025 2% 2 1.000% due 10/01/2050 767 % (Cost $1,621)
. - 1.000% due 10/01/2063 30 3
Poinsettia Finance Ltd.
5 i ST o 172 1.500% due 10/01/2063 2,496 I
193
DE—— Corsair International Ltd.
JotslCaynanlislands — @4 4.850% due 01/26/2027 ER 100 9
(Cost $692) 5.200% due 01/28/2029 100 97




TAEEE it

(BfL: F)  (BfL: F)
Total Jersey, Channel
Islands $ 196
(Cost $223)
HYIT25> 03%
% 0.3%
Development Bank of Kazakhstan JSC
8.950% due 05/04/2023 KzZT 52,000 97
Total Kazakhstan 97
(Cost $159)
W w>TIVY 0.0%
#1% 0.0%
Sherbank of Russia Via SB Capital S.A.
5.250% due 05/23/2023 (bl(c) $ 200 14
Total Luxembourg 14
(Cost $206)
YL—=27 29%
VI 29%
Malaysia Government International Bond
3.447% due 07/15/2036 MYR 500 100
3.733% due 06/15/2028 150 33
3.844% due 04/15/2033 100 2
3.885% due 08/15/2029 300 67
4.065% due 06/15/2050 820 161
4.130% due 07/09/2029 200 45
4.369% due 10/31/2028 1,600 366
4.417% due 09/30/2041 400 87
4.762% due 04/07/2037 200 48
Total Malaysia 926

(Cost $1,001)

#HEF 0.1%

PIMCOIXR—CU BHERNSTS—DJ7 2 RJ(JPY)

TEEH Galitsl
(B F) (B F)
F47UT7 07%

Ny - O— &% 0.4%

TAEH Galitsl
(B F) (B F)
av7 0.7%

VIUE07%

Bank of Industry Ltd.
7.745% due 12/14/2023 $ 133 % 134

[3:18% 0.3%

BOI Finance BV
7.500% due 02/16/2027 EUR 100 86

Total Nigeria 219
(Cost $247)

NIV— 4.8%
#1E% 0.4%

Banco de Credito del Peru S.A.

Russia Government International Bond

4.500% due 07/16/2025 RUB 8,500 14
5.700% due 05/17/2028 18,600 30
6.900% due 07/23/2031 20,600 34
7.050% due 01/19/2028 5,300 9
7.650% due 04/10/2030 22,300 37
7.700% due 03/23/2033 15,200 25
7.950% due 10/07/2026 39,100 64
Total Russia 213

(Cost $1,846)

775 105%
HEF 2.4%

America Movil SAB de C.V.
8.460% due 12/18/2036 MXN 1,000 43

VI 20% J

Mexico Government International Bond

7.750% due 05/29/2031 7,600 347
7.750% due 11/13/2042 3,000 130
8.000% due 11/07/2047 2,300 102
8.500% due 11/18/2038 800 38

617
Total Mexico 660
(Cost $793)

A5 4 05%
N2y - O—AEH 0.0%
Sigma Holdco BV

6.320% due 07/02/2025 PLN 100 16
[VIU05% J

Republic of Angola Via Avenir Il BV

6.609% due 12/07/2023 $ 45 45
10.447% due 07/01/2023 108 108

153
Total Netherlands 169
(Cost $176)

4.650% due 09/17/2024 PEN 530 129
VT E44% ‘ Bank of Southern Africa Ltd.
Fondo MIVIVIENDA S.A. 8.600% due 10/21/2024 (f) ZAR 3,900 234
7.000% due 02/14/2024 430 112 Eskom Holdings SOC Ltd.
Peru Government International Bond U'UUOZ/” due 08/18/2027 2,800 78
5.400% due 08/12/2034 500 106 0 UUDn/n due 12/31/2032 6,900 84
5.940% due 02/12/2029 1,800 433 7:860% due 04/02/2026 6000__ 346
6.150% due 08/12/2032 20 47 142
6.350% due 08/12/2028 1,000 248 “/ TUE81% ‘
6.900% due 08/12/2037 200 48 South Africa Government International Bond
1A R (VIR dllly 75 5.250% due 03/31/2036 7,600 301
8.200% due 06/12/2026 1000 303 gg00% due 01/31/2030 7,400 393

1372 g.500% due 01/31/2037 3,200 155
Total Peru 1,501 8.750% due 01/31/2044 1,200 57
(Cost $1,820) 9.000% due 01/31/2040 3,700 182

10.500% due 12/21/2026 22,700 1,467
s
Y7 -1 06% Total South Africa 3,297
Philippines Government International Bond (Cost $3,873)
3.900% due 11/26/2022 PHP 10,000 178
Total Philippi 178 '°
(Cost $210) ZREER
Asian Development Bank

F—F LK 26% 4.700% due 03/12/2024 MXN 1,000 45
V7Y - 26% Finance Corp.
Poland Government International Bond 8.000% due 10/09/2023 IDR 100,000 7
0.250% due 10/25/2026 PN 800 13 Total Supranational 52
1.750% due 04/25/2032 500 T (Cost $56) E—
2.500% due 07/25/2027 100 18
2.750% due 04/25/2028 2,800 500 54 0.4%
2.750% due 10/25/2029 600 103 951 A& 0.4%
Total Poland — 825 Thailand Government Bond
(Cost $950) 3.300% due 06/17/2038 THB 4,740 129
W—<=T 42% Total Thailand 129
VI EA2% (Cost $129)
Romania Government International Bond SH 4 01%

VIUE01%

Republic of Uganda Government Bond

16.250% due 11/08/2035 UGX 154,800 il
Total Uganda 41
(Cost $48)

VITUE01%

3.650% due 07/28/2025 RON 500 92
3.650% due 09/24/2031 800 116
3.700% due 11/25/2024 2,700 5
4.150% due 01/26/2028 700 119
4.400% due 09/26/2023 600 121
4.500% due 06/17/2024 1,200 235
4.750% due 10/11/2034 300 44
4.850% due 07/25/2029 200 34
5.000% due 02/12/2029 300 52
Total Romania 1,324
(Cost $1,584)

Ukraine Government International Bond
7.750% due 09/01/2023 $ 100 33




TAEEE it
(BSfr: F)  (BfL: F)
Total Ukraine $ 33

(Cost $56)

Z[E 0.6%
E—4— Vi 06%

Canada Square Funding PLC

1.985% due 10/17/2051 GBP b4 66
Harbour

1.813% due 01/28/2054 100 118
Total United Kingdom 184
(Cost $199)

KE 7.8%
REEREES 0.3%

OneMain Financial Issuance Trust

4.130% due 05/14/2035 $ 100 99

(1% 1.0% ]

Charter Communications Operating LLC

4.908% due 07/23/2025 100 101

Ford Motor Credit Co. LLC

3.550% due 10/07/2022 200 199
300

[E—r—YmH61%

Adjustable Rate Mortgage Trust
2.925% due 09/26/2035 (c] 4 3

Asset-Backed Securities Corporation Home Equity Loan
Trust

1.704% due 05/25/2037 4 3
Banc of America Funding Trust
2.072% due 02/20/2047 H 38

Banc of America Mortgage Trust

2.733% due 02/25/2036 (c) 3 3
3.538% due 07/26/2034 14 14
Bear Stearns Alternative-A Trust

1.944% due 02/25/2034 27 25
Bear Stearns Asset-Backed Securities | Trust

2.674% due 08/25/2037 25 2
Chase Mortgage Finance Trust

3.342% due 03/26/2037 (c) 15 15
Citigroup Mortgage Loan Trust

1.684% due 07/25/2045 29 22
1.694% due 01/25/2037 7 7
2.360% due 03/25/2034 3 2
2.585% due 07/25/2046 (c) 9 8
2.829% due 08/26/2035 (c] 9 7
Countrywide Home Loan Mortgage Pass-Through Trust
2.920% due 09/26/2047 (c) 6 6
Credit Suisse Mortgage Capital

1.168% due 11/30/2037 200 182
Credit-Based Asset Servicing & Securitization LLC

1.744% due 07/25/2037 128 %0

Credit-Based Asset Servicing & Securitization Trust
1.684% due 11/25/2036

Downey Savings & Loan Association Mortgage Loan Trust

1.802% due 10/19/2036 (c) 120 105
First Horizon Alternative Mortgage Securities Trust
2.790% due 11/25/2035 (c) 2 16
First Horizon Mortgage Pass-Through Trust

2.998% due 08/26/2037 (c] 52 22

PIMCOIXR—C U BHERNSTS—D7 2 RJ(JPY)

TEEH Galitsl

(B F) (B F)
Greenpoint Mortgage Pass-Through Certificates
2.684% due 10/25/2033 $ 4% 4
GSAMP Trust
1.694% due 12/25/2036 17 9
HarborView Mortgage Loan Trust
3.401% due 08/19/2036 (c) 2 2
Home Equity Asset Trust
2.974% due 02/25/2033 85 83
HSI Asset Loan Obligation Trust
1.744% due 12/25/2036 7 2
Impac CMB Trust
2.264% due 03/25/2035 98 92
IndyMac INDX Mortgage Loan Trust
3.016% due 12/25/2034 6 6
JPMorgan Mortgage Trust
2.843% due 04/25/2036 (c) 28 26
Luminent Mortgage Trust
1.984% due 12/25/2036 (c) 8 7
MASTR Alternative Loan Trust
2.024% due 03/25/2036 (c] 44 4
MASTR Asset-Backed Securities Trust
1.674% due 01/26/2037 2 1
Merrill Lynch Mortgage Investors Trust
2.124% due 11/26/2035 2 25
Merrill Lynch Mortgage-Backed Securities Trust
2.731% due 04/25/2037 (c) 20 19

Morgan Stanley Asset-Backed Securities Capital I, Inc.
Trust

1.684% due 05/25/2037 12 10
Morgan Stanley Mortgage Loan Trust

2.535% due 06/25/2036 3 3
Mortgage Equity Conversion Asset Trust

3.280% due 06/26/2042 149 146
New Century Home Equity Loan Trust

1.984% due 05/25/2036 27 2
New Residential Mortgage Loan Trust

2.750% due 11/25/2059 114 109
New York Mortgage Trust

2.164% due 04/26/2035 91 89
Option One Mortgage Loan Trust

1.764% due 03/25/2037 191 174
Residential Asset Securitization Trust

2.024% due 01/25/2046 (c] 56 19
Residential Funding Mortgage Securities | Trust

3.027% due 09/25/2035 (c) 13 9
Securitized Asset-Backed Receivables LLC Trust (c)
1.744% due 12/25/2036 56 16
1.784% due 11/25/2036 31 "
Sequoia Mortgage Trust

2.224% due 01/20/2047 (c) 7 b
Structured Adjustable Rate Mortgage Loan Trust

3.030% due 07/26/2034 120 17
3.032% due 01/26/2035 19 19
Structured Asset Mortgage Investments Il Trust

2.095% due 07/19/2035 39 37
2.255% due 10/19/2034 110 105

TEEH Galitsl

(B4 F) (B F)

Structured Asset Securities Corporation Mortgage Loan
Trust

6.000% due 10/25/2036 (c] $ 7% 71
WaMu Mortgage Pass-Through Certificates Trust (c)
2.550% due 01/25/2037 19 17
2.742% due 04/25/2037 12 il
2.856% due 09/26/2036 3 3
3.196% due 12/25/2036 37 34
1,917
[#H4Rf% 0.4% |
JPMorgan Structured Products BV
12.000% due 08/28/2026 (f) ~ ZMW 3,000 12
[KEBAT B 0.0% |
Fannie Mae
1.086% due 12/25/2036 $ 4 4
1.523% due 06/01/2043 9 9
1.524% due 07/01/2044 2 2
15
Total United States 2,452
(Cost $2,646)
A SRR 29.1%
EHBEL 0.7%
Australia and New Zealand Banking Group Ltd.
1.080% due 07/01/2022 5 5
Bank of Nova Scotia
0.560% due 07/04/2022 CAD 1 0
1.080% due 07/01/2022 $ 7 7
BNP Paribas Bank
(0.780%) due 07/01/2022 EUR 5 6
(0.730%) due 07/01/2022 DKK 2 0
Brown Brothers Harriman & Co.
3.850% due 07/01/2022 ZAR 162 10
Citibank N.A.
1.080% due 07/01/2022 $ 2 2
DBS Bank Ltd.
1.060% due 07/01/2022 2 2
HSBC Bank PLC
(0.780%) due 07/01/2022 EUR 2 2
JPMorgan Chase Bank N.A.
1.080% due 07/01/2022 $ 53 53
Royal Bank of Canada
1.060% due 07/01/2022 2 2
Sumitomo Mitsui Banking Corp.
(0.780%) due 07/01/2022 EUR b 8
1.080% due 07/01/2022 $ 2 2
Sumitomo Mitsui Trust Bank Ltd.
(0.780%) due 07/01/2022 EUR 1 1
1.060% due 07/01/2022 $ 50 50
The Hongkong and Shanghai Banking Corp. Ltd.
0.650% due 07/01/2022 SGD 9 7
220
[7vt> 7 EERK 00% J
51.282% due 09/30/2022 (d) ~ ARS 3,000 10
4 25 TVEIBER 2.7% J
1.184% due 03/02/2023 (d) ILS 3,000 % 849
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TALE i)
(67 : F) - F)
[BAEHERE 14.5% J
(0.146%) due 09/20/2022 (e) ¥ 210,000 $ 1,546
(0.098%) due 07/11/2022 (d) 410,000 3,018
4,564
> > A F— VEHAE 4.6% J
1.161% due 07/08/2022 (d) SGD 2,000 1,437
[XEIEE R (d) 25% J
0.778% due 07/12/2022 $ 700 700
0.802% due 07/28/2022 100 100
800
REMBEX v v 2 TXUAS R - EL 4% |
2.069% due 10/25/2022 (d) 1,300 1,292
Total Short-Term Instruments 9,172
(Cost $8,579)
Total Investments in Securities 96.8% $ 30,507
(Cost $38,184)
Financial Derivative
Instruments (g)(h) 1.5% 487
(Cost or Premiums, net $11)
Other Assets and Liabilities, net 1.7% 526
Net Assets 100.0% $ 31,520

BAPMERICHT

T BREEOCE. REOSBLOBAEALLBRTREL G-y —AHFEEA TV S,
(a) K Af% (RRMD B EREDORZK LOMER) TH 5.

(b) 1B Femitt %

(o) HHMRES 3. EBEREITRECH S,

(d) 7 —F L IREFIEY TH 2.

(&) 7 —F> I METFHREFIEY TH 5.

(f) HIPREES :
ISHERD
FiThaT 7R R A RIFRAM IS S SRR
Development Bank of Southern Africa Ltd. 8.600% 10/21/2024 10/07/2021 $ 282 $ 234 0.74%
Flourish Century Holdings Ltd. 14.298% 02/04/2049 08/26/2021 194 22 0.07%
JPMorgan Structured Products BV 12.000% 08/28/2026 06/15/2021 9 121 0.39%
Total Restricted Securities $ 635 $ 3 1.20%
EAB LV ZDMOSRME|

202246 A30RICHRT L £ P DFHEATKE 35266 T, MEFHEFE5.229% Th > fco HEEPICE—IV - NNy IBBIEVN—Z - LERNICERIREN $ 258, FHEARICE
ThoraEha,

[@2m7U/55 ¢ TS HBE L EhRAN |

‘7\’777'%1‘-1: ‘

[#fE VTR RRFRIFEEILY v b - F T4 - RT9T — TAFIY 3 0ORY" |

12751

IUT b ZTUY K FERIHE EMEEHS
BRIEE ZREELF] WMHAE (02246A30BRA) " MEwA” TS (R) HE Aafif
Boeing Co. 1.000% 12/20/2026 2.445% $ 200 $ 1 $ (10) $ 0 $ M
General Electric Co. 1.000% 12/20/2023 0.844% 300 1 [Cl] 0 1]
$ (10) $ (14) $ 0 $ @
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ERABRICERZ VLYY b - F740 - 27y T = TOFI2a>05RE0"Y

EWEEHS
it S e P BREERF Lkl BETE” i i SRR (18) 2 HiE aff
iTraxx Asia ex-Japan |G Series 37 Index Version 1 1.000% 06/20/2027  $ 1,000 $ (19 $ (14 $ 0 $ 2)
&F2T v T
ZHEF FEREFE EBENE
Fih ER EHERA T VIR BE&F A BETH B S ) 3 HE Aaff
Receive 3-Month ZAR-SAJIBOR 6.665% 01/09/2023 ZAR 2,700 $ m $ 6 $ 18 0
Receive 3-Month ZAR-SAJIBOR 6.375% 01/29/2023 6,000 6] 12 1 0
Receive 3-Month ZAR-SAJIBOR 7.250% 09/19/2023 6,900 3 27 3 0
Receive 3-Month ZAR-SAJIBOR 5.750% 03/02/2024 20,800 2 2 0 Ul
Receive 3-Month ZAR-SAJIBOR 7.616% 03/07/2024 5,700 3 27 0 0
Receive 3-Month ZAR-SAJIBOR 6.124% 03/08/2024 9,200 8 8 0 0
Receive 3-Month ZAR-SAJIBOR 8.250% 03/15/2024 1,400 2) 9 1 0
Receive 3-Month ZAR-SAJIBOR 7.750% 03/20/2024 8,200 (5] 42 4 0
Pay 3-Month ZAR-SAJIBOR 7.600% 06/19/2024 13,700 6 (73) 0 7
Pay 3-Month ZAR-SAJIBOR 5.255% 07/09/2025 1,200 (5] (5] 0 0
Pay 3-Month ZAR-SAJIBOR 5.106% 12/02/2025 5,400 (26) (22) 0 0
Pay 3-Month ZAR-SAJIBOR 6.855% 02/11/2028 1,100 2 m 0 0
Receive 3-Month ZAR-SAJIBOR 6.200% 03/08/2026 6,100 20 33 0 0
Pay 3-Month ZAR-SAJIBOR 5.757% 04/14/2026 4,500 (19) (200 0 il
Pay 3-Month ZAR-SAJIBOR 5.700% 04/21/2028 2,100 (L] (10) 0 0
Pay 3-Month ZAR-SAJIBOR 5.680% 06/08/2026 2,100 L] (10) 0 0
Pay 3-Month ZAR-SAJIBOR 5.601% 06/09/2026 1,700 (8 (8 0 0
Receive 3-Month ZAR-SAJIBOR 9.500% 09/16/2026 1,700 (6) 16 2 0
Receive 3-Month ZAR-SAJIBOR 5.324% 12/21/2026 14,700 93 69 4 0
Pay 3-Month ZAR-SAJIBOR 6.555% 02/16/2027 1,100 (4) (4 0 0
Pay 3-Month ZAR-SAJIBOR 6.956% 03/11/2027 1,400 (4 (4 0 0
Receive 3-Month ZAR-SAJIBOR 8.300% 03/15/2027 6,100 4 55 5 0
Receive 3-Month ZAR-SAJIBOR 7.205% 04/22/2027 1,800 3 3 0 0
Receive 3-Month ZAR-SAJIBOR 7.210% 0412212027 1,400 3 3 0 0
Pay 3-Month ZAR-SAJIBOR 8.600% 12/19/2028 13,000 0 (17) 0 (12)
Pay 3-Month ZAR-SAJIBOR 8.750% 03/20/2029 14,200 9 (133) 0 13)
Receive 3-Month ZAR-SAJIBOR 1.720% 06/11/2029 14,000 38 m 4 0
Pay 3-Month ZAR-SAJIBOR 8.000% 06/19/2029 3,100 (6) (26) 0 (3]
Pay 6-Month CZK-PRIBOR 1.781% 02/04/2024 CZK 10,400 (39) (43) 0 il
Pay 6-Month CZK-PRIBOR 0.475% 06/04/2025 3,500 22) (15) 1 0
Pay 6-Month CZK-PRIBOR 0.915% 09/01/2025 200 (1 [l 0 0
Receive 6-Month CZK-PRIBOR 2.000% 09/19/2025 16,500 75 87 3 0
Pay 6-Month CZK-PRIBOR 1.050% 12/23/2025 17,800 (108) (84) 5 0
Pay 6-Month CZK-PRIBOR 1.575% 03/26/2026 8,300 (51) (49) 3 0
Receive 6-Month CZK-PRIBOR 0.765% 04/07/2026 2,900 2 15 0 [l
Pay 6-Month CZK-PRIBOR 1.872% 08/05/2026 8,600 (49) (38) 4 0
Pay 6-Month CZK-PRIBOR 3.530% 12/27/2026 1,400 (4 3) 1 0
Pay 6-Month CZK-PRIBOR 3.770% 02/11/2027 3,800 12 (1 2 0
Receive 6-Month CZK-PRIBOR 4.164% 03/14/2027 7,500 17 17 0 (5)
Receive 6-Month CZK-PRIBOR 4.220% 03/14/2027 8,400 18 18 0 (5]
Receive 6-Month CZK-PRIBOR 4.310% 03/16/2027 1,700 3 3 0 Ul
Receive 6-Month CZK-PRIBOR 4.320% 03/15/2027 600 1 1 0 0
Receive 6-Month CZK-PRIBOR 4.490% 03/25/2027 3,800 6 6 0 2)
Receive 6-Month CZK-PRIBOR 4.560% 03/25/2027 3,800 6 6 0 2)
Receive 6-Month CZK-PRIBOR 4.700% 03/29/2027 1,900 3 3 0 1}
Pay 6-Month CZK-PRIBOR 4.876% 04/19/2027 2,900 (3) (2) 2 0
Pay 6-Month CZK-PRIBOR 6.221% 06/17/2027 11,100 15 15 8 0
Pay 6-Month CZK-PRIBOR 5.606% 06/28/2027 3,200 1 1 2 0
Receive 6-Month CZK-PRIBOR 2.000% 06/20/2028 10,400 73 84 1 0
Receive 6-Month CZK-PRIBOR 1.750% 06/19/2029 14,100 118 123 0 Ul
Pay 6-Month CZK-PRIBOR 1.477% 02/04/2030 5,800 (58) (54) 3 0
Pay 6-Month CZK-PRIBOR 0.929% 03/13/2030 3,900 (45) (31 2 0
Pay 6-Month CZK-PRIBOR 0.800% 05/11/2030 5,800 (68) (42) 4 0
Pay 6-Month CZK-PRIBOR 2.715% 10/20/2031 3,400 (23) 3 1 0
Pay 6-Month EURIBOR 0.700% 04/11/2027 EUR 1,700 (83) (83) 2 0
Receive® 6-Month EURIBOR (0.250%) 09/21/2027 1,700 185 94 0 (22)
Receive® 6-Month EURIBOR 0.250% 09/21/2032 500 9% 51 0 9
Pay 6-Month HUF-BUBOR 2.325% 07/20/2024 HUF 33,000 (12) 12) 0 0
Pay 6-Month HUF-BUBOR 4.790% 01/17/2027 56,900 21 (19 2 0
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Pay 6-Month HUF-BUBOR 6.280% 03/18/2027 HUF 208,700 $ (47 $ (38) $ 7% 0
Pay 6-Month HUF-BUBOR 2.680% 06/29/2031 23,400 (19) (13) 1 0
Pay 6-Month PLN-WIBOR 2.500% 09/19/2023 PIN 800 9) 1 0 (3]
Receive 6-Month PLN-WIBOR 1.780% 01/09/2024 3,700 74 97 3 0
Receive 6-Month PLN-WIBOR 1.942% 03/20/2024 700 15 20 0 0
Pay 6-Month PLN-WIBOR 2.250% 03/20/2024 2,300 (47 (69) 0 m
Receive 6-Month PLN-WIBOR 2.250% 06/19/2024 2,400 53 2 4 0
Receive 6-Month PLN-WIBOR 0.655% 05/21/2025 1,500 59 51 0 (2)
Receive 6-Month PLN-WIBOR 2.500% 03/16/2026 600 20 29 0 Ll
Pay 6-Month PLN-WIBOR 1.480% 05/28/2026 700 (30) (31 2 0
Pay 6-Month PLN-WIBOR 1.465% 06/07/2028 300 (12) (13) 1 0
Pay 6-Month PLN-WIBOR 1.330% 08/23/2026 400 an 1 1 0
Pay 6-Month PLN-WIBOR 1.930% 10/06/2026 2,000 (79) (75) 5 0
Pay 6-Month PLN-WIBOR 2.375% 10/12/2026 600 21 21 1 0
Receive 6-Month PLN-WIBOR 3.004% 12/09/2026 600 18 18 0 (2)
Receive 6-Month PLN-WIBOR 2.950% 12/13/2026 700 yal yal 0 2)
Pay 6-Month PLN-WIBOR 4.135% 02/08/2027 1,000 23) (23) 3 0
Pay 6-Month PLN-WIBOR 1.097% 02/25/2027 1,000 (51) (47 2 0
Receive 6-Month PLN-WIBOR 4.075% 03/07/2027 1,700 40 40 0 (5]
Receive 6-Month PLN-WIBOR 4.320% 03/09/2027 300 6 6 0 Ul
Receive 6-Month PLN-WIBOR 4.350% 03/09/2027 300 6 0 m
Receive 6-Month PLN-WIBOR 4.885% 03/22/2027 300 5 5 0 m
Receive 6-Month PLN-WIBOR 5.176% 03/24/2027 600 9 9 0 (2)
Receive 6-Month PLN-WIBOR 5.286% 03/25/2027 700 9 9 0 (2)
Receive 6-Month PLN-WIBOR 5.290% 03/25/2027 600 8 8 0 (2)
Receive 6-Month PLN-WIBOR 5.340% 03/28/2027 400 5 5 0 m
Receive 6-Month PLN-WIBOR 5.470% 04/08/2027 800 9 9 0 3
Receive 6-Month PLN-WIBOR 5.550% 04/08/2027 600 7 7 0 (2)
Receive 6-Month PLN-WIBOR 5.676% 04/08/2027 600 7 7 0 (2)
Pay 6-Month PLN-WIBOR 5.980% 04/13/2027 900 (7 7 3 0
Pay 6-Month PLN-WIBOR 5.985% 04/13/2027 900 (7) 7 3 0
Pay 6-Month PLN-WIBOR 6.010% 04/13/2027 1,000 7 n 3 0
Receive 6-Month PLN-WIBOR 5.870% 0412212027 1,400 12 12 0 (5)
Receive 6-Month PLN-WIBOR 5.960% 04/25/2027 1,100 9 9 0 (4
Receive 6-Month PLN-WIBOR 6.210% 04/26/2027 300 2 2 0 Ll
Pay 6-Month PLN-WIBOR 6.755% 05/10/2027 1,200 (1 Ul 4 0
Pay 6-Month PLN-WIBOR 6.940% 06/09/2027 1,700 1 1 6 0
Pay 6-Month PLN-WIBOR 1.725% 06/23/2027 1,100 8 7 4 0
Pay 6-Month PLN-WIBOR 0.663% 06/25/2027 500 (28) 7 1 0
Receive 6-Month PLN-WIBOR 6.726% 06/27/2027 400 1 1 0 (2)
Pay 6-Month PLN-WIBOR 6.843% 06/28/2027 900 0 0 3 0
Pay 6-Month PLN-WIBOR 1.310% 06/30/2027 500 2 0 0 0
Receive 6-Month PLN-WIBOR 7.310% 06/30/2027 600 (2) 2 0 2)
Pay 6-Month PLN-WIBOR 3.250% 06/20/2028 800 (30) (56) 0 2)
Receive 6-Month PLN-WIBOR 1.480% 08/29/2029 1,700 108 104 0 (2)
Receive 6-Month PLN-WIBOR 2.585% 10/14/2029 100 4 4 0 0
Pay 6-Month PLN-WIBOR 1.421% 02/25/2030 1,400 (96) (90) 5 0
Pay 6-Month PLN-WIBOR 1.163% 12/03/2030 400 (30) (26) 1 0
Receive 6-Month PLN-WIBOR 1.110% 01/12/2031 900 n 59 0 (3]
Receive 6-Month PLN-WIBOR 2.920% 12/13/2031 500 27 27 0 (3]
Pay 7-Day China Fixing Repo Rate 2.500% 03/16/2027 CNY 2,800 2 (3) 2 0
Pay BRL-CDI-Compounded 4.020% 01/02/2023 BRL 6,600 (94) (58) 59 0
Pay BRL-CDI-Compounded 4.030% 01/02/2023 4,000 (57) (35) 36 0
Pay BRL-CDI-Compounded 4.038% 01/02/2023 1,000 (14) 9 9 0
Receive BRL-CDI-Compounded 4.045% 01/02/2023 11,800 165 102 0 (106)
Pay BRL-CDI-Compounded 4.070% 01/02/2023 3,500 (48) (300 31 0
Pay BRL-CDI-Compounded 4.100% 01/02/2023 9,100 (124) (79) 81 0
Receive BRL-CDI-Compounded 4.605% 01/02/2023 4,500 54 39 0 (40
Receive BRL-CDI-Compounded 4.640% 01/02/2023 6,100 7 52 0 (54)
Pay BRL-CDI-Compounded 5.000% 01/02/2023 2,800 23) (24) 24 0
Receive BRL-CDI-Compounded 5.150% 01/02/2023 10,600 7 89 0 (80)
Pay BRL-CDI-Compounded 5.250% 01/02/2023 7,000 (48) (58) 59 0
Pay BRL-CDI-Compounded 5.440% 01/02/2023 1,600 7 (12) 13 0
Receive BRL-CDI-Compounded 5.745% 01/02/2023 400 1 3 0 (3]
Pay BRL-CDI-Compounded 5.920% 01/02/2023 1,300 (4 1 n 0
Pay BRL-CDI-Compounded 6.230% 01/02/2023 3,600 (3] 129) 29 0
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Pay BRL-CDI-Compounded 6.375% 01/02/2023 BRL 1,800 0 $ (14) $ 14 3 0
Pay BRL-CDI-Compounded 6.410% 01/02/2023 8,100 71 (68) 70 0
Pay BRL-CDI-Compounded 6.675% 01/02/2023 7,700 13 (61) 61 0
Receive BRL-CDI-Compounded 7.195% 01/02/2023 6,400 51 51 0 (62)
Receive BRL-CDI-Compounded 7.260% 01/02/2023 6,300 49 49 0 (50)
Receive BRL-CDI-Compounded 10.415% 01/02/2023 6,800 (187) 45 0 (42)
Receive BRL-CDI-Compounded 11.030% 01/02/2023 1,600 (51) 10 0 (9)
Receive BRL-CDI-Compounded 4.720% 01/02/2024 4,000 92 57 0 (60)
Pay BRL-CDI-Compounded 4.870% 01/02/2024 4,600 (102) (69 73 0
Receive BRL-CDI-Compounded 5.100% 01/02/2024 3,700 79 55 0 (58
Receive BRL-CDI-Compounded 5.160% 01/02/2024 8,000 168 19 0 (126)
Pay BRL-CDI-Compounded 5.680% 01/02/2024 12,000 (188) (175) 184 0
Pay BRL-CDI-Compounded 7.310% 01/02/2024 900 (14) (13) 14 0
Pay BRL-CDI-Compounded 1.775% 01/02/2024 2,700 (38) (38) 40 0
Receive BRL-CDI-Compounded 7.790% 01/02/2024 1,100 15 16 0 nn
Pay BRL-CDI-Compounded 8.075% 01/02/2024 1,100 (15) (13) 14 0
Pay BRL-CDI-Compounded 9.545% 01/02/2024 800 (8 7 1 0
Pay BRL-CDI-Compounded 9.660% 01/02/2024 1,200 (1) (11 " 0
Pay BRL-CDI-Compounded 10.665% 01/02/2024 100 (1 n 1 0
Pay BRL-CDI-Compounded 10.755% 01/02/2024 300 (2) 2) 2 0
Pay BRL-CDI-Compounded 10.833% 01/02/2024 700 (4 (4) 5 0
Pay BRL-CDI-Compounded 10.898% 01/02/2024 600 (3 (3 4 0
Pay BRL-CDI-Compounded 10.995% 01/02/2024 200 (1 1} 1 0
Pay BRL-CDI-Compounded 11.065% 01/02/2024 600 (3] (3) 3 0
Pay BRL-CDI-Compounded 11.148% 01/02/2024 200 (1 Ul 1 0
Receive BRL-CDI-Compounded 11.505% 01/02/2024 1,400 6 i} 0 (8]
Receive BRL-CDI-Compounded 11.530% 01/02/2024 4,700 19 19 0 (21
Receive BRL-CDI-Compounded 11.535% 01/02/2024 1,500 6 6 0 Vil
Receive BRL-CDI-Compounded 11.540% 01/02/2024 1,400 6 6 0 (6)
Receive BRL-CDI-Compounded 11.543% 01/02/2024 1,400 6 6 0 (6)
Pay BRL-CDI-Compounded 12.290% 01/02/2024 900 (1 Ul 1 0
Pay BRL-CDI-Compounded 5.660% 01/02/2025 4,000 (1 (72) 76 0
Pay BRL-CDI-Compounded 5.710% 01/02/2025 1,200 27 (21) 23 0
Pay BRL-CDI-Compounded 6.010% 01/02/2025 700 (14) (12) 13 0
Receive BRL-CDI-Compounded 6.050% 01/02/2025 1,200 24 21 0 (22)
Receive BRL-CDI-Compounded 6.710% 01/02/2025 3,400 48 58 0 (62)
Receive BRL-CDI-Compounded 6.745% 01/02/2025 4,700 65 80 0 (85)
Receive BRL-CDI-Compounded 6.810% 01/02/2025 2,400 32 4 0 (43)
Receive BRL-CDI-Compounded 7.160% 01/02/2025 200 3 3 0 (4)
Receive BRL-CDI-Compounded 7.480% 01/02/2025 11,100 86 185 0 (186)
Pay BRL-CDI-Compounded 8.475% 01/02/2025 2,800 1 (45) 48 0
Receive BRL-CDI-Compounded 8.700% 01/02/2025 3,200 (9) 51 0 (54)
Pay BRL-CDI-Compounded 9.760% 01/02/2025 5,400 84 (82) 87 0
Pay BRL-CDI-Compounded 10.330% 01/02/2025 11,500 231 172) 180 0
Pay BRL-CDI-Compounded 11.315% 01/02/2025 1,200 (6] (6) 7 0
Pay BRL-CDI-Compounded 12.425% 01/02/2025 4,300 (4) (4 8 0
Pay BRL-CDI-Compounded 12.740% 01/02/2025 3,000 1 1 1 0
Pay BRL-CDI-Compounded 13.520% 01/02/2025 2,200 98 (300 30 0
Receive BRL-CDI-Compounded 6.020% 01/04/2027 1,100 38 25 0 (14)
Pay BRL-CDI-Compounded 6.140% 01/04/2027 8,900 (286) (2001 214 0
Receive BRL-CDI-Compounded 6.180% 01/04/2027 1,700 54 39 0 (41
Receive BRL-CDI-Compounded 6.245% 01/04/2027 700 2 16 0 17
Receive BRL-CDI-Compounded 6.250% 01/04/2027 600 19 14 0 (15)
Receive BRL-CDI-Compounded 6.450% 01/04/2027 1,500 44 34 0 (36)
Receive BRL-CDI-Compounded 6.500% 01/04/2027 700 2 21 0 (22)
Receive BRL-CDI-Compounded 6.620% 01/04/2027 1,500 42 34 0 (361
Receive BRL-CDI-Compounded 6.950% 01/04/2027 800 19 18 0 19)
Pay BRL-CDI-Compounded 6.990% 01/04/2027 1,300 (300 (29) 3 0
Pay BRL-CDI-Compounded 7.115% 01/04/2027 1,600 (32) (33) 35 0
Pay BRL-CDI-Compounded 7.308% 01/04/2027 800 (15) 1 19 0
Pay BRL-CDI-Compounded 7.465% 01/04/2027 1,400 (33) (31 33 0
Receive BRL-CDI-Compounded 1.770% 01/04/2027 2,700 67 60 0 (64)
Receive BRL-CDI-Compounded 7.800% 01/04/2027 1,800 21 39 0 (41)
Pay BRL-CDI-Compounded 8.355% 01/04/2027 900 (20) (20) 2 0
Pay BRL-CDI-Compounded 8.450% 01/04/2027 1,500 (33) (33) 35 0
Receive BRL-CDI-Compounded 8.635% 01/04/2027 3,400 24 l 0 (78)

FJ(JPY)
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Receive BRL-CDI-Compounded 8.640% 01/04/2027 BRL 800 $ 6 $ 17 $ 0 s (18)
Pay BRL-CDI-Compounded 8.675% 01/04/2027 1,200 7 (25) 27 0
Receive BRL-CDI-Compounded 8.750% 01/04/2027 3,700 65 80 0 (85)
Pay BRL-CDI-Compounded 9.600% 01/04/2027 1,300 6 (261 21 0
Pay BRL-CDI-Compounded 10.090% 01/04/2027 600 4 12 13 0
Pay BRL-CDI-Compounded 10.206% 01/04/2027 100 m m 1 0
Receive BRL-CDI-Compounded 10.460% 01/04/2027 3,100 (42) 60 0 (63
Receive BRL-CDI-Compounded 10.700% 01/04/2027 2,100 (30) 40 0 (43)
Pay BRL-CDI-Compounded 10.995% 01/04/2027 800 (6] (6) 7 0
Pay BRL-CDI-Compounded 11.020% 01/04/2027 600 (5] (5) 5 0
Pay BRL-CDI-Compounded 11.045% 01/04/2027 700 (5) (5) 6 0
Pay BRL-CDI-Compounded 11.048% 01/04/2027 1,100 (8) (8 10 0
Pay BRL-CDI-Compounded 11.050% 01/04/2027 800 (6) (6) 7 0
Pay BRL-CDI-Compounded 11.056% 01/04/2027 700 (5] (5) 6 0
Pay BRL-CDI-Compounded 11.065% 01/04/2027 800 (6] (6] 7 0
Pay BRL-CDI-Compounded 11.130% 01/04/2027 300 2) 2 3 0
Pay BRL-CDI-Compounded 11.140% 01/04/2027 400 (3 (3 3 0
Pay BRL-CDI-Compounded 11.350% 01/04/2027 600 12 (1) 12 0
Receive BRL-CDI-Compounded 11.611% 01/04/2027 700 3 3 0 (4
Pay BRL-CDI-Compounded 12.250% 01/04/2027 2,500 61 (46) 49 0
Pay Colombia IBR Overnight Interbank

Reference Rate 2.148% 09/25/2022 COP 2,284,200 (8] 1 0 (2)
Receive Colombia IBR Overnight Interbank

Reference Rate 7.490% 02/15/2023 1,013,000 2) (2 0 8]
Pay Colombia IBR Overnight Interbank

Reference Rate 2.510% 07/28/2023 1,735,700 (33) (19) 14 0
Receive Colombia IBR Overnight Interbank

Reference Rate 7.560% 02/14/2024 1,309,000 9 9 0 (11
Receive Colombia IBR Overnight Interbank

Reference Rate 3.900% 07/24/2024 2,799,500 74 63 0 (59)
Receive Colombia IBR Overnight Interbank

Reference Rate 6.885% 01/31/2025 709,000 10 10 0 (1
Receive Colombia IBR Overnight Interbank

Reference Rate 7.500% 02/15/2025 365,000 4 4 0 (4
Receive Colombia IBR Overnight Interbank

Reference Rate 7.855% 02/22/2025 547,400 5 5 0 (5]
Receive Colombia IBR Overnight Interbank

Reference Rate 4.450% 03/31/2025 87,000 3 3 0 (8
Receive Colombia IBR Overnight Interbank

Reference Rate 8.020% 04/08/2025 890,700 6 6 0 9
Receive Colombia IBR Overnight Interbank

Reference Rate 3.800% 05/05/2025 329,000 12 10 0 9
Receive” Colombia IBR Overnight Interbank

Reference Rate 9.470% 07/01/2025 164,000 0 0 0 0
Receive Colombia IBR Overnight Interbank

Reference Rate 3.180% 09/04/2025 389,900 16 n 0 1
Pay Colombia IBR Overnight Interbank

Reference Rate 3.240% 10/15/2025 1,228,000 (63) (36) 33 0
Receive Colombia IBR Overnight Interbank

Reference Rate 4.060% 11/26/2025 486,000 19 16 0 (18)
Pay Colombia IBR Overnight Interbank

Reference Rate 4.640% 11/26/2025 357,500 (12) (12) 12 0
Pay Colombia IBR Overnight Interbank

Reference Rate 4.661% 11126/2025 187,000 (6] (6] 7 0
Pay Colombia IBR Overnight Interbank

Reference Rate 4.820% 11/26/2025 187,900 6] 7 7 0
Receive Colombia IBR Overnight Interbank

Reference Rate 8.610% 11/26/2025 339,700 2 2 0 (21
Receive Colombia IBR Overnight Interbank

Reference Rate 8.720% 11/26/2025 546,200 2 2 0 (3l
Receive Colombia IBR Overnight Interbank

Reference Rate 9.270% 11/26/2025 603,000 0 0 0 m
Receive Colombia IBR Overnight Interbank

Reference Rate 3.125% 01/15/2026 746,000 34 21 0 (21)
Pay Colombia IBR Overnight Interbank

Reference Rate 4.620% 05/11/2026 1,850,100 (68) (67) 66 0
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Receive Colombia IBR Overnight Interbank

Reference Rate 6.630% 01/11/2027 COP 1,328,600 $ 29 $ 29 $ 0 s (32)
Receive Colombia IBR Overnight Interbank

Reference Rate 7.040% 01/25/2027 142,500 3 3 0 (3l
Receive Colombia IBR Overnight Interbank

Reference Rate 7.130% 01/31/2027 255,000 4 4 0 (5)
Receive Colombia IBR Overnight Interbank

Reference Rate 7.140% 02/01/2027 515,000 9 9 0 (11
Receive Colombia IBR Overnight Interbank

Reference Rate 7.080% 02/02/2027 190,900 3 3 0 (4
Pay Colombia IBR Overnight Interbank

Reference Rate 7.585% 02/14/2027 580,000 (8 8 9 0
Pay Colombia IBR Overnight Interbank

Reference Rate 8.200% 03/11/2027 570,000 (5] (5] 6 0
Pay Colombia IBR Overnight Interbank

Reference Rate 8.240% 03/15/2027 308,800 (3 (3 3 0
Pay Colombia IBR Overnight Interbank

Reference Rate 8.560% 03/30/2027 66,900 0 0 2 0
Pay Colombia IBR Overnight Interbank

Reference Rate 8.686% 03/30/2027 398,000 (2) (2) 9 0
Pay Colombia IBR Overnight Interbank

Reference Rate 8.320% 03/31/2027 158,000 (1 (1 5 0
Receive Colombia IBR Overnight Interbank

Reference Rate 7.890% 04/08/2027 350,200 4 4 0 (5]
Receive Colombia IBR Overnight Interbank

Reference Rate 7.913% 04/08/2027 539,000 6 6 0 m
Receive Colombia IBR Overnight Interbank

Reference Rate 7.940% 04/08/2027 271,300 3 3 0 (4)
Pay Colombia IBR Overnight Interbank

Reference Rate 8.360% 06/02/2027 890,000 6] (6] 8 0
Receive Colombia IBR Overnight Interbank

Reference Rate 9.430% 06/16/2027 233,000 m (1 0 0
Receive Colombia IBR Overnight Interbank

Reference Rate 4.030% 06/19/2027 200,500 10 7 0 n
Receive Colombia IBR Overnight Interbank

Reference Rate 3.680% 11/03/2027 290,000 16 10 0 (10)
Receive Colombia IBR Overnight Interbank

Reference Rate 6.380% 11/03/2027 133,100 4 4 0 (4)
Receive Colombia IBR Overnight Interbank

Reference Rate 6.650% 11/03/2027 677,000 17 17 0 (18)
Receive Colombia IBR Overnight Interbank

Reference Rate 6.355% 1118/2027 133,700 4 4 0 (4)
Receive Colombia IBR Overnight Interbank

Reference Rate 7.090% 04/28/2028 29,400 1 1 0 1}
Receive Colombia IBR Overnight Interbank

Reference Rate 7.130% 04/28/2028 10,400 0 0 0 0
Receive Colombia IBR Overnight Interbank

Reference Rate 7.140% 04/28/2028 31,100 1 1 0 (1)
Pay Colombia IBR Overnight Interbank

Reference Rate 4.005% 08/20/2028 846,300 (48) (31) 32 0
Receive Colombia IBR Overnight Interbank

Reference Rate 7.380% 01/21/2028 320,000 6 6 0 W]
Receive Colombia IBR Overnight Interbank

Reference Rate 7.880% 04/08/2029 443,400 6 6 0 n
Pay Colombia IBR Overnight Interbank

Reference Rate 8.890% 05/12/2029 457,000 0 0 2 0
Pay Colombia IBR Overnight Interbank

Reference Rate 5.180% 02/11/2030 141,900 (8 Y] 7 0
Pay Colombia IBR Overnight Interbank

Reference Rate 5.076% 02/13/2030 61,800 (3) (3 2 0
Pay Colombia IBR Overnight Interbank

Reference Rate 5.080% 02/13/2030 43,100 2 2 2 0
Pay Colombia IBR Overnight Interbank

Reference Rate 5.020% 02/14/2030 68,400 (4) (3 3 0
Receive Colombia IBR Overnight Interbank

Reference Rate 4.290% 06/05/2030 223,200 14 9 0 (L]
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Receive Colombia IBR Overnight Interbank

Reference Rate 4.155% 01/15/2031 coP 77,000 $ 5 $ 3 $ 0 s (3)
Receive Colombia IBR Overnight Interbank

Reference Rate 5.950% 03/26/2031 330,400 14 14 0 (15)
Pay Colombia IBR Overnight Interbank

Reference Rate 6.560% 03/26/2031 88,000 (3 (3 3 0
Pay Colombia IBR Overnight Interbank

Reference Rate 6.630% 10/07/2031 147,000 (5) (5] 6 0
Pay Colombia IBR Overnight Interbank

Reference Rate 6.660% 10/07/2031 72,000 2) (2) 3 0
Pay Colombia IBR Overnight Interbank

Reference Rate 6.690% 10/07/2031 72,000 2 2 3 0
Pay®! Financial Benchmarks India

Overnight Mumbai Interbank

Outright Rate 5.750% 03/15/2024 INR 390,200 (66) 9 6 0
Receive Financial Benchmarks India

Overnight Mumbai Interbank

Outright Rate 5.750% 03/16/2027 10,400 5 2) 0 1
Receive Financial Benchmarks India

Overnight Mumbai Interbank

Outright Rate 6.250% 03/16/2032 47,300 32 (16) 0 (6)
Pay IBMEXID 4.515% 08/17/2022 MXN 3,900 m 0 0 0
Pay IBMEXID 4.700% 08/25/2022 18,400 (5) 2 0 0
Pay IBMEXID 4.245% 02/15/2023 7,000 (12) (6] 0 0
Pay IBMEXID 4.350% 02/15/2023 36,000 (57) (35) 0 0
Pay IBMEXID 4.300% 02/16/2023 22,800 37 (22) 0 0
Pay IBMEXID 4.470% 02127/2023 500 0 0 0 0
Pay IBMEXID 4.520% 02/2712023 1,100 (2) n 0 0
Pay IBMEXID 4.550% 02/27/2023 11,300 an (1} 0 0
Pay IBMEXID 4.560% 02/2712023 500 (1 m 0 0
Pay IBMEXID 4.565% 02/27/2023 500 (1 [l 0 0
Receive IBMEXID 6.530% 03/15/2023 10,300 10 2 0 0
Pay IBMEXID 4.680% 03/16/2023 4,700 (8) (6) 0 0
Pay IBMEXID 7.150% 03/17/2023 5,300 4 (13) 0 0
Receive IBMEXID 6.360% 03/22/2023 18,400 19 37 1 0
Receive IBMEXID 5.282% 03/29/2023 13,800 2 27 0 0
Pay IBMEXID 5.860% 03/29/2023 13,800 (18 (25) 0 0
Receive IBMEXID 4.920% 04/10/2023 69,200 122 101 0 0
Pay® IBMEXID 9.580% 06/30/2023 23,300 0 0 0 0
Pay IBMEXID 8.810% 10/26/2023 33,700 (15) (141) 1 0
Pay IBMEXID 8.910% 11/15/2023 14,800 Ul (64) 0 0
Pay IBMEXID 8.818% 11/16/2023 3,800 m (16) 0 0
Pay IBMEXID 7.270% 11/23/2023 38,500 (59) (59) 2 0
Pay IBMEXID 8.965% 11/23/2023 6,900 2 (30) 0 0
Pay IBMEXID 7.110% 11/28/2023 10,200 (7 (17 1 0
Receive IBMEXID 7.790% 02/09/2024 33,900 44 44 0 2)
Receive IBMEXID 4.540% 02/21/2024 4,400 17 n 0 0
Receive IBMEXID 4.570% 02/21/2024 39,000 150 98 0 2)
Receive IBMEXID 8.035% 0212212024 15,600 18 66 1 0
Pay IBMEXID 5.606% 03/26/2024 4,800 (15) (15) 0 0
Receive IBMEXID 8.940% 05/22/2024 15,000 7 7 0 Ul
Pay IBMEXID 4.695% 06/25/2024 8,700 (38) (25) 1 0
Pay IBMEXID 4.610% 06/27/2024 9,300 (41 (26) 1 0
Pay IBMEXID 6.580% 01/01/2025 9,000 (28) (39) 0 0
Pay IBMEXID 6.620% 01/02/2025 7,800 (24) (34) 0 0
Receive IBMEXID 6.635% 01/16/2025 12,900 40 56 0 Ul
Pay IBMEXID 8.010% 02/03/2025 800 m (4 0 0
Receive IBMEXID 4.840% 02/19/2025 3,700 20 13 0 0
Receive IBMEXID 4.850% 02/19/2025 5,000 27 18 0 1}
Pay IBMEXID 6.610% 02/24/2025 7,000 (24) (31 0 0
Pay IBMEXID 6.415% 02/25/2025 2,400 (8 (101 0 0
Receive IBMEXID 6.855% 03/20/2025 5,300 15 24 0 0
Receive IBMEXID 4.830% 07/22/2025 7,200 43 27 0 m
Receive IBMEXID 4.835% 07/24/2025 1,200 7 4 0 0
Pay IBMEXID 4.917% 08/11/2025 6,800 (40) (26) 1 0
Pay IBMEXID 4.980% 08/12/2025 2,800 (16) (10) 0 0
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Receive IBMEXID 5.120% 00207205 MXN 55400 § 0 § 142 s 0 s [l
Pay IBMEXID 4.730% 02/06/2026 9,900 (68) 401 2 0
Receive IBMEXID 4.950% 02/11/2026 10,600 69 4 0 2)
Receive IBMEXID §.210% 03/19/2026 2,500 n 12 0 0
Pay IBMEXID 5.800% 0410612026 60,100 319 (278) 10 0
Pay IBMEXID 2.070% 06/04/2026 1,500 0 0 0 0
Receive IBMEXID 6.670% 06/19/2026 6,100 2% 2% 0 il
Receive IBMEXID 6.720% 06/19/2026 6,000 23 23 0 n
Receive IBMEXID 6.398% 07/16/2026 4,300 19 19 0 n
Receive IBMEXID 5.415% 07/16/2026 1,800 8 8 0 0
Receive IBMEXID §.495% 0771712028 1,500 § 8 0 0
Receive IBMEXID 8.505% 07/17/2028 1,100 5 5 0 0
Receive IBMEXID 6.370% 08/18/2026 1,900 9 9 0 0
Pay IBMEXID 6.380% 08/19/2026 9,400 3 3 2 0
Pay IBMEXID 7.285% 09/30/2026 800 2 ) 0 0
Pay IBMEXID 7.185% 10/02/2026 2,100 Ul 1 0 0
Pay IBMEXID 7.180% 1010212026 5,200 n 7 1 0
Pay IBMEXID 7.250% 10/05/2026 490 2 2 0 0
Pay IBMEXID 1.285% 10/12/2026 900 ) ) 0 0
Pay IBMEXID 7.450% 1011612026 1,500 “ “ 0 0
Receive IBMEXID 7.240% 1211612026 2,500 8 8 0 n
Receive IBMEXID 7.250% 1211612026 3,000 10 10 0 n
Pay IBMEXID 1.533% 01/07/2027 2,400 Ul 1 1 0
Receive IBMEXID 7.510% 0200412027 8,000 23 23 0 2
Receive IBMEXID 8.431% 0512412027 9,900 n 1 0 2)
Pay IBMEXID 8.975% 06/03/2027 5,300 0 0 1 0
Receive IBMEXID 9.060% 06/18/2027 3,700 il n 0 n
Receive IBMEXID 9.210% 11/08/2028 10,900 1 8 0 2)
Receive IBMEXID 9.090% 11/09/2028 1,200 n 9 0 0
Receive IBMEXID 9.100% 11/08/2028 11,600 “ 88 0 3
Receive IBMEXID 8.550% 01/23/2029 2,400 2 17 0 0
Receive IBMEXID 8.540% 01/25/2028 8,000 8 58 0 2)
Receive IBMEXID 8.430% 01/29/2029 8,400 10 60 0 2
Pay IBMEXID 1.675% 06/04/2028 40,700 130 (215) 9 0
Receive IBMEXID 5.830% 1212712029 100 1 1 0 0
Receive IBMEXID 5.618% 01/18/2030 5,600 # 4 0 n
Receive IBMEXID §.600% 02/26/2030 2,200 14 14 0 n
Pay IBMEXID 1.210% 02/28/2030 3,700 8) (25) 1 0
Pay IBMEXID 1.220% 02/28/2030 3,600 n 24) 1 0
Receive IBMEXID 1.750% 03/08/2030 2,000 § 1 0 n
Receive IBMEXID 5.500% 07/03/2030 4300 # 2% 0 n
Receive IBMEXID 5.610% 07/03/2030 11,400 107 84 0 3
Pay IBMEXID 5.445% 1210512030 700 Ul “ 0 0
Pay IBMEXID 5.540% 12131/2030 8,200 82) 146) 2 0
Receive IBMEXID 5.445% 01/13/2031 3,400 3 19 0 n
Pay IBMEXID 5.520% 0112712031 5,100 161) 34) 2 0
Pay IBMEXID 5.980% 02/12/2031 1,700 15) 1ol 0 0
Pay IBMEXID 5.990% 02/12/2031 4,000 135) 24) 1 0
Pay IBMEXID 6.040% 02/12/2031 14,400 124) 184) 3 0
Receive IBMEXID 5.830% 03/31/2031 17,500 121 13 0 15)
Receive IBMEXID 7.100% 06/13/2031 5,400 30 3 0 2)
Receive IBMEXID 7.070% 0872712031 4,600 2% 2% 0 2)
Pay IBMEXID 7.650% 00/24/2031 400 2 2) 0 0
Pay IBMEXID 1.525% 09/26/2031 3,600 15) 1) 1 0
Pay IBMEXID 7.650% 09/29/2031 390 @ 2 0 0
Pay IBMEXID 7.600% 1010812031 1400 6) 16) 1 0
Pay IBMEXID 7.700% 10/10/2031 900 ) 1) 0 0
Pay IBMEXID 7.690% 10/16/2031 1,600 6) 16) 1 0
Pay IBMEXID 1418% 10/27/2031 900 “ 2 0 0
Receive IBMEXID 1.784% 111312031 7400 2% 2 0 3
Receive IBMEXID 7.800% 11132031 2,000 7 7 0 n
Receive IBMEXID 7.643% 11/18/2031 2,700 1 1 0 n
Pay IBMEXID 1875% 0271712032 1,500 (5) 15) 1 0
Pay IBMEXID 7.900% 02/19/2032 1,100 “ 14; 0 0
Pay IBMEXID 7.950% 02/20/2032 2400 Ul 1] 1 0
Pay IBMEXID 8.050% 0212412032 4,000 nm n 1 0
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Pay IBMEXID 8.680% 03/30/2032 MXN 2,700 $ (2) $ 2) $ T8 0
Pay IBMEXID 71.755% 02/02/2034 1,000 (4) 7 0 0
Pay IBMEXID 8.280% 11/28/2036 3,500 (10) (28) 1 0
Pay IBMEXID 8.310% 11/28/2036 1,400 3 (1 1 0
Pay IBMEXID 8.040% 11/26/2037 9,700 (39) (76) 3 0
Pay IBMEXID 8.540% 02/16/2038 2,300 4 (19) 1 0
Pay IBMEXID 8.545% 02/16/2039 5,300 (10) (44) 2 0
Pay IBMEXID 7.885% 05/27/2039 9,800 (47) (75) 3 0
Pay IBMEXID 7.625% 0712/2039 2,900 (18] (22) 1 0
Pay IBMEXID 7.640% 07/13/2039 2,500 (15) (19) 1 0
Pay IBMEXID 1.127% 08/10/2038 4,300 (36) (30) 2 0
Receive IBMEXID 1.210% 10/28/2039 1,100 9 8 0 m
Receive IBMEXID 7.253% 10/28/2039 2,100 16 15 0 (1
Receive IBMEXID 7.180% 10/31/2039 2,500 2 18 0 Ll
Receive IBMEXID 7.200% 10/31/2039 2,200 17 15 0 Ul
Receive IBMEXID 7.085% 12/26/2039 2,400 2 17 0 m
Receive IBMEXID 6.463% 05/18/2040 1,600 18 10 0 m
Receive IBMEXID 6.500% 05/25/2040 3,500 39 22 0 (1
Receive IBMEXID 6.545% 05/30/2040 14,000 165 89 0 (5]
Receive IBMEXID 6.540% 05/31/2040 5,100 57 33 0 (2)
Receive IBMEXID 6.430% 06/04/2040 1,900 2 12 0 m
Receive IBMEXID 6.380% 06/05/2040 2,600 31 16 0 (1
Receive IBMEXID 6.260% 06/07/2040 2,600 32 16 0 (1
Pay KRW-CD-KSDA-Bloomberg 1.750% 12/15/2026 KRW 1,781,300 (102) (104) 3 0
Receive KRW-CD-KSDA-Bloomberg 1.750% 12/16/2031 910,300 93 90 0 3l
Pay Sinacofi Chile Interbank Rate

Average 1.183% 03/27/2023 CLp 44,680 (4 (3) 1 0
Receive Sinacofi Chile Interbank Rate

Average 9.640% 05/13/2023 242,000 0 0 0 Ll
Receive Sinacofi Chile Interbank Rate

Average 5.110% 12/14/2023 287,600 17 17 0 (161
Receive Sinacofi Chile Interbank Rate

Average 5.170% 12/14/2023 119,900 7 7 0 U]
Pay Sinacofi Chile Interbank Rate

Average 5.785% 01/06/2024 456,300 (23) (23) 2 0
Receive Sinacofi Chile Interbank Rate

Average 7.970% 06/28/2024 347,000 3 3 0 (3)
Pay®! Sinacofi Chile Interbank Rate

Average 8.280% 07/05/2024 246,000 1} (1 0 1
Receive Sinacofi Chile Interbank Rate

Average 2.585% 12/04/2024 148,000 2 19 0 (18
Receive Sinacofi Chile Interbank Rate

Average 2.590% 12/04/2024 150,000 2 19 0 (18)
Receive Sinacofi Chile Interbank Rate

Average 2.635% 12/04/2024 118,000 15 15 0 (15)
Receive Sinacofi Chile Interbank Rate

Average 2.650% 12/04/2024 121,000 16 16 0 (15)
Pay Sinacofi Chile Interbank Rate

Average 2.780% 12/09/2024 122,000 (15) (16) 16 0
Pay Sinacofi Chile Interbank Rate

Average 2.510% 01/14/2025 457,300 (691 (65) 44 0
Pay Sinacofi Chile Interbank Rate

Average 5.880% 01/14/2025 50,100 6] (3] 2 0
Pay Sinacofi Chile Interbank Rate

Average 5.720% 01/28/2025 174,000 (10) (1 0 9
Pay Sinacofi Chile Interbank Rate

Average 2.393% 02/05/2025 311,000 (48) (43) 30 0
Receive Sinacofi Chile Interbank Rate

Average 5.770% 02/08/2025 479,000 27 27 0 (25)
Receive Sinacofi Chile Interbank Rate

Average 6.335% 02/10/2025 120,000 5 5 0 (5]
Receive Sinacofi Chile Interbank Rate

Average 6.350% 02/10/2025 180,000 7 7 0 7
Receive Sinacofi Chile Interbank Rate

Average 6.315% 02/11/2025 227,000 9 9 0 9
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Receive Sinacofi Chile Interbank Rate

Average 6.350% 02/11/2025 CLP 438,000 $ 17 $ 17 $ 0 s (17
Pay Sinacofi Chile Interbank Rate

Average 2.420% 02/24/2025 33,000 (6) (5) 3 0
Receive Sinacofi Chile Interbank Rate

Average 5.130% 03/01/2025 70,000 5 5 0 (5)
Pay Sinacofi Chile Interbank Rate

Average 5.425% 03/01/2025 50,000 3 (3) 3 0
Pay Sinacofi Chile Interbank Rate

Average 5.450% 03/01/2025 40,000 (6]} (3] 2 0
Pay Sinacofi Chile Interbank Rate

Average 5.940% 03/01/2025 80,000 (4 (4) 4 0
Receive Sinacofi Chile Interbank Rate

Average 1.935% 03/10/2025 160,200 25 19 0 (14)
Receive Sinacofi Chile Interbank Rate

Average 1.940% 03/10/2025 75,100 13 10 0 W]
Pay Sinacofi Chile Interbank Rate

Average 7.280% 03/21/2025 713,000 8 (8) " 0
Pay Sinacofi Chile Interbank Rate

Average 7.325% 03/23/2025 116,000 Ul (1 2 0
Receive Sinacofi Chile Interbank Rate

Average 1.810% 03/30/2025 359,000 62 4 0 (34)
Receive Sinacofi Chile Interbank Rate

Average 6.625% 04/04/2025 169,000 5 5 0 (5]
Receive Sinacofi Chile Interbank Rate

Average 6.628% 04/04/2025 248,000 8 8 0 W]
Receive Sinacofi Chile Interbank Rate

Average 6.670% 04/05/2025 163,000 5 5 0 (5)
Pay Sinacofi Chile Interbank Rate

Average 7.690% 05/10/2025 170,700 0 0 0 0
Pay Sinacofi Chile Interbank Rate

Average 1.085% 05/27/2025 335,300 (63) (33) 30 0
Pay Sinacofi Chile Interbank Rate

Average 7.540% 06/13/2025 22,100 0 0 0 0
Pay Sinacofi Chile Interbank Rate

Average 7.550% 06/13/2025 22,100 0 0 0 0
Receive Sinacofi Chile Interbank Rate

Average 7.550% 06/23/2025 73,000 0 0 0 0
Pay Sinacofi Chile Interbank Rate

Average 7.800% 06/23/2025 71,000 0 0 0 0
Pay® Sinacofi Chile Interbank Rate

Average 1.214% 09/21/2025 140,000 0 0 0 0
Receive Sinacofi Chile Interbank Rate

Average 1.290% 11/06/2025 118,500 24 13 0 (11
Pay Sinacofi Chile Interbank Rate

Average 2.545% 02/05/2026 124,000 22) (19 14 0
Receive Sinacofi Chile Interbank Rate

Average 1.780% 02/17/2026 108,000 22 4 0 (10)
Receive Sinacofi Chile Interbank Rate

Average 1.785% 02/17/2026 49,000 10 6 0 (5)
Receive Sinacofi Chile Interbank Rate

Average 1.790% 02117/2026 189,000 39 2% 0 (18)
Receive Sinacofi Chile Interbank Rate

Average 2.640% 03/01/2026 163,000 28 25 0 (19)
Receive Sinacofi Chile Interbank Rate

Average 5.260% 03/01/2026 70,000 5 5 0 (5]
Pay Sinacofi Chile Interbank Rate

Average 6.850% 03/01/2026 110,000 Ul (1 2 0
Receive Sinacofi Chile Interbank Rate

Average 2.290% 03/09/2026 62,400 12 9 0 n
Receive Sinacofi Chile Interbank Rate

Average 2.305% 03/10/2026 84,500 16 12 0 9
Receive Sinacofi Chile Interbank Rate

Average 2.325% 03/10/2026 56,300 10 8 0 (6)
Pay Sinacofi Chile Interbank Rate

Average 2.020% 04/30/2026 315,000 (61) (41 35 0
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Pay Sinacofi Chile Interbank Rate

Average 1.950% 05/05/2026 CLp 298,700 $ (59) $ (38) $ 3§ 0
Receive Sinacofi Chile Interbank Rate

Average 3.530% 07/06/2026 80,000 12 12 0 (10)
Receive Sinacofi Chile Interbank Rate

Average 3.530% 08/06/2026 108,600 16 16 0 (14)
Pay Sinacofi Chile Interbank Rate

Average 4.870% 1115/2026 54,000 (6) (5) 5 0
Receive Sinacofi Chile Interbank Rate

Average 5.045% 12/14/2026 40,600 3 3 0 3l
Pay Sinacofi Chile Interbank Rate

Average 5.865% 01/14/2027 58,000 6] (3) 3 0
Pay Sinacofi Chile Interbank Rate

Average 5.910% 01/21/2027 111,000 (6) (5) 5 0
Pay Sinacofi Chile Interbank Rate

Average 5.550% 01/25/2027 154,800 (100 (10 9 0
Pay Sinacofi Chile Interbank Rate

Average 5.610% 02/08/2027 162,000 9 (9) 9 0
Pay Sinacofi Chile Interbank Rate

Average 6.030% 02/10/2027 110,000 (4 (4) 4 0
Pay Sinacofi Chile Interbank Rate

Average 6.065% 02/10/2027 82,000 3 (3] 3 0
Pay Sinacofi Chile Interbank Rate

Average 5.975% 02/11/2027 143,000 (6) (6) 6 0
Pay Sinacofi Chile Interbank Rate

Average 6.000% 02/11/2027 280,000 (m (1 12 0
Pay Sinacofi Chile Interbank Rate

Average 6.270% 03/02/2027 12,500 0 0 0 0
Pay Sinacofi Chile Interbank Rate

Average 6.195% 03/04/2027 74,800 2 (2) 3 0
Receive Sinacofi Chile Interbank Rate

Average 6.120% 03/08/2027 38,500 1 1 0 m
Receive Sinacofi Chile Interbank Rate

Average 6.300% 03/11/2027 131,400 3 3 0 (4
Receive Sinacofi Chile Interbank Rate

Average 6.350% 03/16/2027 78,200 2 2 0 2)
Receive Sinacofi Chile Interbank Rate

Average 6.635% 03/23/2027 37,000 0 0 0 (1
Pay Sinacofi Chile Interbank Rate

Average 7.030% 03/28/2027 42,800 0 0 0 0
Pay Sinacofi Chile Interbank Rate

Average 6.480% 04/01/2027 38,000 m m 1 0
Pay Sinacofi Chile Interbank Rate

Average 6.495% 04/01/2027 34,000 m (1 1 0
Pay Sinacofi Chile Interbank Rate

Average 6.350% 04/04/2027 53,000 Ul (1 1 0
Pay Sinacofi Chile Interbank Rate

Average 6.333% 04/05/2027 51,000 ] (1 1 0
Receive Sinacofi Chile Interbank Rate

Average 7.040% 05/10/2027 56,900 0 0 0 0
Pay Sinacofi Chile Interbank Rate

Average 6.386% 05/24/2027 163,700 3 (3) 4 0
Pay Sinacofi Chile Interbank Rate

Average 6.360% 05/25/2027 35,500 m (1 1 0
Pay Sinacofi Chile Interbank Rate

Average 6.380% 06/03/2027 160,000 3 (3) 3 0
Pay Sinacofi Chile Interbank Rate

Average 1.684% 06/04/2027 369,200 87) (41 42 0
Pay Sinacofi Chile Interbank Rate

Average 1.715% 06/04/2027 73,700 (7 (8 8 0
Receive Sinacofi Chile Interbank Rate

Average 6.765% 06/09/2027 207,000 1 1 0 2)
Receive Sinacofi Chile Interbank Rate

Average 7.110% 06/15/2027 70,000 m (1 1 0
Receive Sinacofi Chile Interbank Rate

Average 7.150% 06/15/2027 163,000 2 (2) 2 0
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Receive Sinacofi Chile Interbank Rate

Average 7.1680% 06/16/2027 CLP 480,000 $ 7 $ (7 $ 5 % 0
Pay Sinacofi Chile Interbank Rate

Average 7.160% 08/22/2027 100,500 2 2 0 Ul
Receive Sinacofi Chile Interbank Rate

Average 6.800% 06/23/2027 44,000 0 0 0 0
Pay Sinacofi Chile Interbank Rate

Average 6.900% 06/23/2027 44,000 0 0 0 0
Pay Sinacofi Chile Interbank Rate

Average 6.470% 06/28/2027 149,500 2 (2) 3 0
Pay'®! Sinacofi Chile Interbank Rate

Average 6.800% 07/05/2027 57,000 0 0 0 0
Receive Sinacofi Chile Interbank Rate

Average 2.340% 10/08/2027 29,300 6 4 0 (4)
Receive Sinacofi Chile Interbank Rate

Average 1.947% 11/23/2027 347,000 82 M 0 (41)
Receive Sinacofi Chile Interbank Rate

Average 1.965% 11/24/2027 142,200 34 17 0 (17)
Receive Sinacofi Chile Interbank Rate

Average 2.000% 11/26/2027 60,000 14 7 0 0
Receive Sinacofi Chile Interbank Rate

Average 2.020% 11/25/2027 78,000 18 9 0 9
Pay Sinacofi Chile Interbank Rate

Average 2.245% 121102027 490,000 (109) (62) 65 0
Pay Sinacofi Chile Interbank Rate

Average 2.255% 12/10/2027 96,000 [vall (12) 13 0
Pay Sinacofi Chile Interbank Rate

Average 6.195% 04/04/2028 65,000 2 (2) 2 0
Receive Sinacofi Chile Interbank Rate

Average 3.620% 06/14/2028 26,100 4 4 0 (5]
Receive Sinacofi Chile Interbank Rate

Average 3.470% 06/15/2028 345,400 58 58 0 (61)
Receive Sinacofi Chile Interbank Rate

Average 3.990% 07/06/2028 71,000 12 12 0 (11
Receive Sinacofi Chile Interbank Rate

Average 4.000% 07/06/2028 40,000 6 6 0 (6]
Receive Sinacofi Chile Interbank Rate

Average 3.725% 0719/2028 30,800 5 5 0 (5)
Receive Sinacofi Chile Interbank Rate

Average 3.731% 07/20/2028 202,000 34 34 0 31
Receive Sinacofi Chile Interbank Rate

Average 3.920% 08/06/2028 183,100 29 2 0 (27)
Pay Sinacofi Chile Interbank Rate

Average 5.015% 09/13/2028 272,400 (26) (26) 25 0
Pay Sinacofi Chile Interbank Rate

Average 4.870% 10/01/2028 40,000 (4 (4) 4 0
Receive Sinacofi Chile Interbank Rate

Average 5.180% 10/01/2028 30,000 3 3 0 2)
Receive Sinacofi Chile Interbank Rate

Average 5.670% 10/01/2028 35,000 2 2 0 2)
Pay Sinacofi Chile Interbank Rate

Average 6.000% 10/01/2028 65,100 2 2) 3 0
Pay Sinacofi Chile Interbank Rate

Average 6.250% 10/01/2028 9,300 0 0 0 0
Pay Sinacofi Chile Interbank Rate

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

Average 6.370% 06/29/2029 91,000 ] (1 2 0
Receive Sinacofi Chile Interbank Rate

Average 3.215% 01/14/2030 250,500 57 43 0 (33)
Pay Sinacofi Chile Interbank Rate

Average 3.120% 02/05/2030 40,000 (100 7 3 0
Receive Sinacofi Chile Interbank Rate

Average 1.935% 05/27/2030 172,900 53 17 0 (17
Pay Sinacofi Chile Interbank Rate

Average 2.080% 06/01/2030 75,000 (22) (8 8 0
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Pay Sinacofi Chile Interbank Rate

Average 2.110% 06/01/2030 CLp 25,000 $ (8 $ (3] $ 38 0
Receive Sinacofi Chile Interbank Rate

Average 5.240% 09/01/2030 51,000 5 5 0 (4
Receive Sinacofi Chile Interbank Rate

Average 5.470% 09/01/2030 50,000 4 4 0 (4)
Pay Sinacofi Chile Interbank Rate

Average 6.110% 09/01/2030 4,700 0 0 0 0
Pay Sinacofi Chile Interbank Rate

Average 2.740% 12/10/2030 190,000 (50) (26) 26 0
Pay Sinacofi Chile Interbank Rate

Average 5.100% 11/15/2031 10,500 ] (1 1 0
Pay Sinacofi Chile Interbank Rate

Average 5.120% 11/15/2031 10,500 m (1 1 0
Receive Sinacofi Chile Interbank Rate

Average 5.890% 03/17/2032 26,600 1 1 0 m
Receive Sinacofi Chile Interbank Rate

Average 5.930% 03/17/2032 26,700 1 1 0 1}
Receive Sinacofi Chile Interbank Rate

Average 6.100% 04/01/2032 19,000 0 0 0 0
Receive Sinacofi Chile Interbank Rate

Average 6.115% 04/01/2032 19,000 0 0 0 0
Receive Sinacofi Chile Interbank Rate

Average 6.255% 04/08/2032 57,000 1 1 0 Ll
Receive Sinacofi Chile Interbank Rate

Average 6.260% 04/08/2032 53,000 1 1 0 m
Receive Sinacofi Chile Interbank Rate

Average 6.299% 04/08/2032 60,000 1 1 0 1}
Pay Sinacofi Chile Interbank Rate

Average 6.550% 06/15/2032 40,100 0 0 0 0
Pay Sinacofi Chile Interbank Rate

Average 6.530% 06/16/2032 118,000 2 2 0 m
Pay Sinacofi Chile Interbank Rate

Average 6.140% 06/28/2032 14,500 0 0 0 0
Receive Singapore Overnight Index Average 1.250% 03/16/2024 SGD 5,100 73 20 0 (32)
Pay Singapore Overnight Index Average 2.250% 06/15/2027 830 (13) (1 2 0
Pay Singapore Overnight Index Average 2.750% 06/15/2027 510 1 3 0 [\l
Pay Singapore Overnight Index Average 2.250% 06/15/2032 360 (12) 7 1 0

$ 844 $ 127 $ 2921 § (3,086

Total Swap Agreements $ 815 $ 99 $ 2921 $ (3,070

SRTUNT 1 THS : EBE AR REREN

LT3, 202246 B30BRED LFE 1 FPREHERT U /T 1 TEHKDTHME & EMEARENENTSH 5.

202246 A30RHE. LB LURRBEREMT Y /T ¢ TERICOVTSE3DHENBRELTELANSN TV S,

ERTUNTTRE ERTUNT 1 TER
ThiBfiE EEEEREHE hekeaii:d LEEEBL S A
BEg+7a> %9 27y T A&t FEAT > %9 27 T8 a5t
Total Exchange-Traded or Centrally Cleared $ 0 $ 0 $ 2,921 § 2,921 § 0 $ 0 $ (3,070) $ (3,070

(1) 77> FPZOF2>3>DENFT. ZHXT s TRIDRMICED 5N TV BL S LERBAVLELLEE. 77> FG) 707023 > DEVFICRT v 7 DBETEICFL OFE
ZH BEEBOG(ELERIEDPE L BEF1 Ty I X EMWHT S FMAFDFHEL #5115, ELEZ () X7y TDEETED 5 EHEBOERMEE R LHFE L B EHT>
Ty O XEBRE T S F A DENRITEE B L BEICF L O HAFFER 2 L  (AFMAHFDE TEL S,

@ 1>TF1F - oLy b Tl FRBIMETERS N, HE KEBGE. ELBTYMIFE LTy b - FT1Nf - X7 TREIDIFEEEICE T 3 HEMEERTT B4
DICFIFEN G, 1 >TF1F - TLZ |« ITL o Rl FHh - fEITY RO DREDRRDIEHEE L CORIERLEL, TLZ o b« FYNF 1 TDF T4 b - YX I DAEMEET,
HEDEERBEDT>TZ1F - 2 kXL Kt FOF0> 3> DRE FTEDIAX FERRTSEDT. CNICIt. RHERETSLDICERE NSRBI EENS LD
BB, TLZ Y F - ITLy FOBXIL, EREBORITEDEFREDE. HLVRHIDRHETHEEN T ST 7 4N F P EDYDIEHBEREDTGEMY Y X I DHBAEFET .

(B)LHRT s TRIIDEMICED 5N T BL S GIEFBAVELLEFRICT 7> fp oL Dy | - TOFT 232D FEL TERSI CEVBREN S, ELIAFOFE L THRITRS THE

MDD ERAFETRT.
@ L2y b FT4INf - Ty TREIDMREEH & DT DERE L TOLIEIL, FHh -~ fEITY X2 DRHEDREDIHEE L CORINERL L, X7 2 TR DBET KD HHIC K - FHE
NEFEDI Ly | - FUYINF 1 TDOFHEREE (% LI12F)3) DFAFEMEERT. X7 T DEETHICHTS TOHNIL, FREFDET 5 EDFEAL. VR

DRAETHEE N TVBT 7 4N F P EDMDIEFBHRLDAGEMSY Y X DBAEFET .
(5) EDRBERIZIIFAEREIDH LAY S 3,
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B0A 0712022 COP 214200 s 2 ¢ v s 0
B0A 0712022 DK 125 19 1 0
B0A 0712022 68 391 an 3 0
B0A 0712022 HUF 6,680 18 1 0
B0A 0712022 MXN 4377 213 0 3
BOA 0712022 S6D 19% 1,461 2 0
B0A 0712022 $ 70 o 61 0 [
BOA 0712022 56 COP 214200 0 (5]
B0A 0712022 125 DK 2,988 0 (5]
B0A 0712022 3 HUF 16,53 0 0
B0A 0712022 219 PEN 886 13 0
BOA 0712022 2R 3,718 $ b 16 0
BOA 0812022 DK 2,982 425 5 0
B0A 0812022 MXN 1845 8 0 )
B0A 0812022 PEN 260 68 0 0
B0A 0812022 $ 1% PEN 72 0 0
B0A 0812022 63 ™o 1870 0 0
B0A 0912022 £GP 737 $ 38 0 0
B0A 0912022 DR 5,557,842 7% 5 0
B0A 0912022 TRY 562 31 0 il
B0A 092022 $ 192 PEN 742 2 0
B0A 1012022 12 R 2,061 0 )
B0A 1112022 2R 2,348 $ 14§ 5 0
B0A 1212022 PEN 82 215 2 0
B0A 0112023 oNH 4475 503 % 0
BOA 0212023 $ 693 CNH 4475 0 (25)
BOA 0412023 PN 1,168 EUR 3 0 2
BPS 0712022 BRL 281 5 5 0 0
BPS 0712022 op o 23373 % 0 0
8PS 0712022 138,565 160 12 0
8PS 0712022 33,208 38 3 0
8PS 0712022 EUR 1,080 1,161 3l 0
BPS 0712022 68 i 140 5 0
8PS 0712022 HUF 61,380 161 0 0
8PS 0712022 BT 4220 3 3 0
8PS 0712022 XN 4,160 207 1 0
8PS 0712022 2,068 100 0 2
BPS 0712022 PN 2,358 527 3 0
BPS 0712022 RON 188 a0 0 0
8PS 0712022 $ 54 BRL 281 0 0
8PS 0712022 113 P 92433 0 (15)
8PS 0712022 3 OKK 20 0 0
BPS 0712022 1,867 EUR 1775 0 12
8PS 0712022 38 o8P 3 0 0
8PS 0712022 9 HUF 3477 0 0
8PS 0712022 20 XN 6,064 1 0
8PS 0712022 m MYR 3,389 0 )
BPS 0712022 4 PLN 18 0 0
BPS 0712022 2R 231 $ 15 1 0
8PS 0812022 oN 4,475 §72 5 0
BPS 0812022 COP 664,084 171 1 0
8PS 0812022 1,241,614 a7 12 0
BPS 0812022 EUR 1455 1533 9 0
BPS 0812022 68 an 572 0 0
8PS 0812022 THB 1 0 0 0
8PS 0812022 wo 2102 » 1 0
8PS 0812022 $ 147 P 129981 0 ]
8PS 0812022 516 INR 40204 0 &)
BPS 0812022 1983 MV 43,787 163 0
8PS 0812022 20 TRY 552 3 0
8PS 0812022 2R 1439 § 8 2 0
8PS 092022 CNH 4475 876 9 0
BPS 0912022 OR 13,793,863 o33 13 0
BPS 0912022 MYR 1283 297 4 0
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BPS 09/2022 TRY 160 $ 9 $ 0 $ 0
BPS 09/2022 $ 93 CLP 85,769 0 (3)
BPS 09/2022 670 CNH 4,475 0 (3]
BPS 09/2022 437 IDR 6,440,867 0 8]
BPS 09/2022 204 MXN 4,160 0 (1
BPS 09/2022 259 WD 7,207 0 (16)
BPS 10/2022 CNH 4,475 $ 674 7 0
BPS 1012022 cop 784,436 186 1 0
BPS 10/2022 $ 674 CNH 4,475 0 (7
BPS 10/2022 0 cop 271,640 0 (6)
BPS 10/2022 IAR 52 $ 3 0 0
BPS 1112022 CNH 4,475 684 16 0
BPS 1112022 $ 673 CNH 4,475 0 (5)
BPS 1112022 ZAR 1,084 $ 66 2 0
BPS 1212022 CNH 4,475 686 18 0
BPS 1212022 TRY 2,394 184 63 0
BPS 1212022 $ 683 CNH 4,475 0 (15)
BPS 01/2023 684 4,475 0 (16)
BPS 02/2023 ILS 1,891 $ 562 13 0
BPS 05/2023 EUR 6 CzK 163 0 0
BPS 05/2023 13 340 0 0
BRC 07/2022 HUF 22,840 $ 62 2 0
BRC 07/2022 JPY 410,000 3,366 347 0
BRC 07/2022 MYR 1,823 M5 1 0
BRC 07/2022 $ 37 HUF 13,814 0 (1
BRC 07/2022 438 MYR 1,820 0 (2)
BRC 07/2022 555 2431 0 (3)
BRC 08/2022 TRY 896 $ 53 0 0
BRC 08/2022 $ 21 IDR 390,677 0 (1
BRC 08/2022 36 KRW 45,582 0 (1
BRC 08/2022 190 SGD 263 0 (1
BRC 09/2022 MYR 208 $ 47 0 0
BRC 09/2022 $ 32 CLP 29,106 0 (1
BRC 1012022 206 cop 797,161 0 (7
BSS 07/2022 CLP 18,852 $ 23 3 0
BSS 07/2022 $ 20 CLP 18,852 0 0
BSS 09/2022 8 65,194 0 (10)
CBK 07/2022 BRL 281 $ 54 0 0
CBK 07/2022 cop 279,845 73 6 0
CBK 07/2022 EUR 78 84 2 0
CBK 07/2022 MXN 825 M 0 0
CBK 07/2022 $ 54 BRL 281 0 0
CBK 07/2022 81 CLP 69,366 0 (71
CBK 07/2022 67 copP 279,845 0 0
CBK 07/2022 28 PEN 104 0 Ul
CBK 07/2022 VND 1,226,420 $ 53 0 0
CBK 08/2022 PEN 1,453 381 0 0
CBK 08/2022 166 43 0 0
CBK 08/2022 435 115 1 0
CBK 08/2022 $ 53 BRL 281 0 0
CBK 08/2022 642 PEN 2410 0 (10)
CBK 08/2022 80 298 0 (2)
CBK 08/2022 154 TRY 2,651 0 0
CBK 08/2022 44 WD 1,291 0 (1
CBK 08/2022 ZAR 1,428 $ 91 4 0
CBK 09/2022 CLP 27,426 29 0 0
CBK 09/2022 cop 857,192 222 18 0
CBK 09/2022 MXN 182 9 0 0
CBK 09/2022 $ 255 MXN 5,281 4 0
CBK 09/2022 62 uvu 2,522 1 0
CBK 10/2022 cop 630,853 $ 150 1 0
CBK 10/2022 194,903 47 1 0
CBK 10/2022 ILS 3,200 943 23 0
CBK 1012022 $ 14 cop 54,488 0 (1
CBK 1112022 PEN 892 $ 225 0 (71
CBK 1112022 $ 125 PEN 497 4 0
CBK 1112022 2 PKR 4,700 3 0
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CBK 1112022 $ 28 PKR 6,633 $ 3 $ 0
CBK 1112022 2 4,320 1 0
CBK 1212022 PEN 6,429 $ 1,633 0 (134)
CBK 1212022 $ 118 PEN 460 1 0
CBK 1212022 107 VND 2,531,570 1 0
CBK 03/2023 ILS 2,875 $ 877 13 0
CBK 05/2023 PEN 245 62 0 (1
DUB 07/2022 DKK 920 136 7 0
DuB 07/2022 MXN 1,316 67 2 0
DuB 07/2022 $ 1,643 PLN 7,167 0 (51)
DuB 07/2022 415 RON 1,946 0 (5)
DuB 08/2022 PEN 65 $ 17 0 0
DuB 08/2022 $ 251 THB 8,708 0 (4)
DUB 08/2022 2 WD 643 0 0
DuB 1212022 IAR 5,131 $ 327 18 0
DuB 02/2023 532 32 0 0
GLM 07/2022 BRL 3,443 664 6 0
GLM 07/2022 CLP 61,263 n 6 0
GLM 07/2022 HUF 7,759 n 0 0
GLM 07/2022 MXN 1,904 93 0 2)
GLM 07/2022 11,251 551 0 (6)
GLM 07/2022 MYR 1,664 355 0 0
GLM 07/2022 PLN 24 5 0 0
GLM 07/2022 $ 686 BRL 3,443 0 (27)
GLM 07/2022 5 CLP 4,082 0 (1
GLM 07/2022 81 HUF 29,888 0 (3)
GLM 07/2022 m MXN 3,369 0 (4)
GLM 07/2022 223 MYR 978 0 (1
GLM 07/2022 144 PEN 533 0 (4)
GLM 07/2022 26 97 0 0
GLM 07/2022 7 PLN 29 0 0
GLM 08/2022 BRL 200 $ 38 0 0
GLM 08/2022 cop 785,382 193 6 0
GLM 08/2022 DoP 4,282 75 0 (3]
GLM 08/2022 $ 572 BRL 2,986 0 (6]
GLM 08/2022 58 INR 4,533 0 (1
GLM 08/2022 490 PEN 1,837 0 (9)
GLM 08/2022 65 ZAR 1,013 0 (4)
GLM 08/2022 ZAR 899 $ 57 2 0
GLM 09/2022 EGP 1,000 51 0 0
GLM 09/2022 $ 876 IDR 12,910,838 0 (15)
GLM 1012022 46 MXN 937 0 0
GLM 1012022 ZAR 2,061 $ 130 6 0
GLM 1112022 Dop 6,409 113 0 Ul
GLM 1112022 ZAR 415 26 1 0
GLM 05/2023 935 56 1 0
HUS 07/2022 CLP 4,716 6 1 0
HUS 07/2022 HUF 53,929 145 4 0
HUS 07/2022 $ 5 CLP 4,116 0 0
HUS 07/2022 28 23373 0 (3
HUS 07/2022 31 27,246 0 (2)
HUS 07/2022 61 56,134 0 (1
HUS 07/2022 8 HUF 2,863 0 0
HUS 08/2022 INR 6,130 $ 8 1 0
HUS 08/2022 $ 225 CLP 188,978 0 (25)
HUS 08/2022 180 CNH 1,209 0 0
HUS 08/2022 69 KRW 86,536 0 (2)
HUS 09/2022 MYR 1,081 $ 248 3 0
HUS 1012022 cop 806,711 194 4 0
HUS 05/2023 $ 328 CNH 2,201 1 0
IND 08/2022 379 CLp 331,838 0 (28)
IND 06/2024 102 WD 2,624 0 (9
JPM 07/2022 CLP 504,462 $ 587 49 0
JPM 0712022 EGP 1,393 72 0 (1
JPM 07/2022 $ 1,863 CZK 43,424 0 (201
JPM 07/2022 95 PEN 348 0 (4)
JPM 07/2022 53 VND 1,229,600 0 0
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JPM 07/2022 VND 1,228,600 $ 53 $ 0 $ 0
JPM 08/2022 IDR 4,806,071 324 3 0
JPM 08/2022 ILS 101 32 3 0
JPM 08/2022 KRW 45,154 35 0 0
JPM 08/2022 SGD 73 53 0 0
JPM 08/2022 TRY 885 52 0 0
JPM 08/2022 $ 7 CNH 531 0 0
JPM 08/2022 691 KRW 880,068 0 (13)
JPM 08/2022 1,751 SGD 241 0 (19)
JPM 08/2022 254 WD 7,497 0 (2)
JPM 09/2022 307 8,534 0 (18)
JPM 10/2022 cop 944,896 $ 233 10 0
JPM 1112022 $ 19 PKR 4,199 1 0
JPM 1212022 91 TRY 1,629 0 (8
JPM 1212022 52 VND 1,229,600 0 0
JPM 06/2023 47 1,128,000 1 0
MBC 07/2022 EUR 10 $ n 0 0
MBC 07/2022 $ 317 JPY 42,100 0 (71
MBC 07/2022 56 MXN 1,147 1 0
MBC 08/2022 il EUR 209 0 2)
MYl 07/2022 CLP 23,568 $ 25 0 0
MY 0712022 23,568 21 1 0
MYI 0712022 cop 65,645 16 0 0
MYl 07/2022 CZK 1214 51 0 0
MYl 07/2022 DKK 3,090 458 2% 0
MYI 07/2022 $ 24 CLP 20,006 0 (3
MY 07/2022 27 23,568 0 (1
MYI 07/2022 16 cop 65,645 0 (1
MYI 07/2022 89 DKK 627 0 M
MYl 08/2022 cop 65,645 $ 16 1 0
MYl 08/2022 DKK 626 89 1 0
MYI 08/2022 IDR 177,262 12 0 0
MYI 08/2022 THB 1,655 4 0 0
MYl 08/2022 TRY 886 52 0 0
MYl 08/2022 457 28 2 0
MYl 08/2022 $ 491 CNY 3,298 0 0
MYI 08/2022 864 INR 67,624 0 (13)
MYI 08/2022 894 KRW 1,139,075 0 (16)
MY1 08/2022 88 PEN 332 0 (1
MYl 08/2022 617 THB 21,243 0 (15)
MYl 08/2022 76 WD 2,230 0 (1
MYI 08/2022 174 IAR 2,789 0 (5]
MYI 08/2022 CLP 41,328 $ 47 4 0
MYl 09/2022 EGP 4,863 238 0 0
MYl 09/2022 Kzt 12,733 28 2 0
MYI 09/2022 MYR 410 93 0 0
MYI 09/2022 TRY 820 45 0 (2)
MYI 08/2022 $ N7 MYR 1,830 0 (2]
MYI 09/2022 125 WD 3,484 0 Ul
MYI 10/2022 3 cop 11,619 0 0
MYI 12/2022 TRY 2,123 $ 168 61 0
MYI 05/2023 CzK 195 EUR 7 0 0
NGF 08/2022 $ 542 CNH 3,602 0 (5]
RBC 08/2022 99 PEN 372 0 (1
RBC 10/2022 MXN 3,378 $ 168 4 0
RBC 10/2022 $ 561 MXN 11,040 0 (14)
RYL 07/2022 CLP 22,909 $ 26 2 0
RYL 08/2022 IDR 438,601 30 1 0
RYL 08/2022 PEN 93 24 0 0
SCX 07/2022 $ m ILS 375 0 4
SCX 07/2022 53 VND 1,226,420 0 0
SCX 08/2022 TRY 540 $ 32 0 0
SCX 08/2022 $ 320 CNH 2,145 0 0
SCX 08/2022 130 872 0 0
SCX 08/2022 789 CNY 5,280 0 21
SCX 08/2022 959 IDR 13,993,978 0 (24)
SCX 08/2022 370 NOK 3,675 2 0
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SCX 08/2022 $ 59 ZAR 914 $ 0 $ (4)
SCX 09/2022 cop 683,534 $ 170 8 0
SCX 09/2022 MYR 978 224 2 0
SCX 09/2022 $ 759 MYR 3,198 0 (34)
SCX 09/2022 ZAR 4,679 $ 303 19 0
SCX 1012022 1927 129 13 0
SCX 1112022 cop 616,411 145 0 0
SCX 1112022 $ 18 PKR 3,942 1 0
SCX 1112022 10 2,170 0 0
SCX 1212022 51 VND 1,211,346 1 0
SCX 04/2023 KES 1,600 $ 12 0 (1
$06 07/2022 EUR 607 652 18 0
S0G 07/2022 $ 38 DKK 270 0 0
S0G 07/2022 5 HUF 2,082 0 0
S06 08/2022 NOK 565 $ 57 0 0
$06 08/2022 ZAR 1,545 100 6 0
S06 03/2023 KES 1,295 10 0 (1
S0G 05/2023 CzZK 338 EUR 13 0 0
SSB 08/2022 WD 1,423 $ 48 0 0
TOR 07/2022 $ 48 HUF 16,740 0 (2)
TOR 09/2022 JPY 210,000 $ 1,673 18 0
UAG 07/2022 BRL 246 51 4 0
UAG 07/2022 CLP 77,560 85 2 0
UAG 07/2022 MXN 738 37 1 0
UAG 07/2022 $ 47 BRL 248 0 0
UAG 07/2022 127 CLp 101,128 0 (19)
UAG 07/2022 117 HUF 410,724 0 (92)
UAG 07/2022 79 ZAR 1,264 0 (2)
UAG 08/2022 CLP 263,942 $ 302 2 0
UAG 08/2022 KRW 63,640 50 1 0
UAG 08/2022 TRY 1,361 82 3 0
UAG 08/2022 456 29 2 0
UAG 08/2022 WD 973 3 0 0
UAG 08/2022 $ 168 PHP 8,820 0 (8)
UAG 08/2022 ZAR 997 $ 64 3 0
UAG 09/2022 CLP 92,344 97 0 0
UAG 09/2022 MXN 303 15 0 0
UAG 09/2022 10,210 512 13 0
UAG 09/2022 TRY 1,519 89 3 0
UAG 09/2022 $ 392 CLP 333,972 0 (40)
UAG 09/2022 44 MXN 894 0 0
UAG 09/2022 658 TRY 11,656 0 0
UAG 10/2022 892 MXN 18,241 0 (4
UAG 1112022 179 ZAR 2,187 0 (m
UAG 1112022 ZAR 917 $ 58 3 0
UAG 1112022 1,030 63 1 0
UAG 1212022 $ 180 TRY 2,888 0 (33)
UAG 01/2023 108 TWD 2,813 0 (12)
UAG 02/2023 CNH 4,475 $ 696 2 0
UAG 05/2023 EUR 1 CzK 32 0 0
Total Forward Foreign Currency Contracts $ 1,386 $ (1,082)
[RRA7 > |
‘ﬁﬂx?vjis‘/ ‘
EEBEFIX - TE
WEIHEF i EHRA TR 3 L—kr R BETE" ISR TS
Bank of Japan Uncollateralized
CBK Put - OTC 5-Year Interest Rate Swap Overnight Call Rate Receive 1.000%  04/26/2024 110,000 $ 5 $ 3
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MYI Call - OTC Euro versus Czech koruna CZK 26.330 05/10/2023 M $ T8 1
MYI Put - OTC British pound versus U.S. dollar $ 1170 08/15/2022 493 5 3
MYl Put - OTC Euro versus Czech koruna CZK  26.330 05/10/2023 41 1 2
MYl Put - OTC Euro versus U.S. dollar 0.950 07/29/2022 500 1 0
$06 Call - OTC Euro versus Czech koruna CZK 26.000 05/08/2023 43 1 1
S06 Put - OTC Euro versus Czech koruna 26.000 05/08/2023 43 1 1
UAG Call - OTC Euro versus Czech koruna 25975 05/08/2023 43 1 1
UAG Call - OTC Euro versus Czech koruna 26.200 05/08/2023 43 1 1
UAG Put - OTC Euro versus Czech koruna 25975 05/08/2023 43 2 1
UAG Put - OTC Euro versus Czech koruna 26.200 05/08/2023 43 2 1
$ 16 12
Total Purchased Options $ 21 15
wRATY |
[pLyor 7720t 2997552 |
70779320 HE FLITL
T i) Bu %Y L=k Gt BETE"  (ZREH) TSR
GST Call - CDX.IG-38 Index Hu 0.700% 08/17/2022 2800 % 2 s 0
GST Put - CDX.IG-38 Index Y 1.300% 08/17/2022 2,800 (2) (5]
$ “ s (5]
SHEBEL T ar
TLIT L
BT il TS A BErk"” (R IS S
MYl Put - OTC British pound versus U.S. dollar $ 1.100 08/15/2022 740 $ 2 % (1
Total Written Options $ 6) ¢ (6)
[27y78m: |
‘ i VITUSE RFEICRBILY Y b - FIAILE - RT YT — TAFI 3 OBRVY ‘
12774K TLIT7 L N
BESF IUTyE - RTVY K XA KRB A7 2 724 (REAMHE)
BT BREY (3£4h) b (0206R30BRE) *  BETA" () P (1) 2% BE aff
CBK Brazil Government International Bond (1.000%)  12/20/2024 1.870% $ 1,000 $ (3) $ VZ 21 $ 0
JOZ-HLey—RT9T
TLIT LA . A
FRERO  3EBERO XM REH i) (AEAM{E)
BT BB *ih AR BETE" BETE" (ZRE) FFA (18) 2 HE aff
GLM Floating rate equal to 6- Fixed rate equal to 33.000%
Month USD-LIBOR based based on the notional amount
on the notional amount of currency received
of currency delivered 05/28/2024  ARS 4507 ¢ 00 0§ 0 $ 8§ 86 $ 0
GLM Floating rate equal to 6- Fixed rate equal to 33.250%
Month USD-LIBOR based based on the notional amount
on the notional amount of currency received
of currency delivered 05/30/2024 889 20 0 17 17 0
$ 0 $ 103§ 103 $ 0
&F2T T
TULIT L N
THEF XIS RERFE _ X7 7 7R (AEME
BEIEF Fih BB EBEAACTIR BEE2F A BETH (R GR) = RE Aaff
BOA Receive 3-Month ILS-TELBOR 0.800% 04/24/2028 IS 3300 ¢ 0 $ 9% 3 9% $ 0
BOA Pay 6-Month Thailand Fixing Rate 2.750% 06/15/2032 THB 2,870 (1 0 0 Ul
BOA Pay 6-Month Thailand Fixing Rate 3.000% 06/15/2032 4,980 1 1 2 0
BOA Receive Colombia IBR Overnight Interbank Reference
Rate 5.340% 02/26/2024 COP 650,000 0 10 10 0
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BPS Pay Colombia IBR Overnight Interbank Reference
Rate 5.240% 04/29/2024 COP 396,000 0 $ m s 0 $ (7)

BPS Receive Colombia IBR Overnight Interbank Reference
Rate 5.960% 01/11/2029 1,234,400 0 43 43 0
BRC Receive 3-Month ILS-TELBOR 0.513% 08/12/2024 IS 1,800 0 18 18 0
BRC Pay 3-Month ILS-TELBOR 1.808% 11/30/2027 3,600 0 (35) 0 (35)
CBK Receive 3-Month ILS-TELBOR 0.950% 05/23/2024 2,800 0 24 24 0
CBK Receive 3-Month ILS-TELBOR 0.485% 08/09/2024 1,200 0 14 14 0

CBK Receive Colombia IBR Overnight Interbank Reference
Rate 4.155% 07/05/2022 COP 3,054,800 0 (8) 0 (5]

CBK Receive Colombia IBR Overnight Interbank Reference
Rate 5.340% 02/26/2024 502,400 0 8 8 0

CBK Pay Colombia IBR Overnight Interbank Reference
Rate 5.256% 04/2912024 586,000 0 (10) 0 (10}

CBK Pay Colombia IBR Overnight Interbank Reference
Rate 4.582% 06/18/2024 601,000 0 (13) 0 (13)

CBK Receive Colombia IBR Overnight Interbank Reference
Rate 4.490% 07/05/2024 283,900 0 6 6 0

CBK Receive Colombia IBR Overnight Interbank Reference
Rate 5.990% 01/14/2029 307,200 0 n n 0

CBK Pay Colombia IBR Overnight Interbank Reference
Rate 5.770% 03/26/2029 378,300 0 (15) 0 (15)
CBK Pay Sinacofi Chile Interbank Rate Average 3.763% 05/24/2029 CLP 19,300 0 (3 0 (3)
DuB Receive 3-Month ILS-TELBOR 0.690% 09/27/2027 ILS 700 0 18 18 0

DuB Pay Colombia IBR Overnight Interbank Reference
Rate 5.830% 04/23/2029 COP 51,800 0 2 0 2
GLM Pay 3-Month ILS-TELBOR 1.048% 02/127/2024 ILS 4,300 0 (27) 0 (27)
GLM Receive 3-Month ILS-TELBOR 0.950% 05/23/2024 1,400 0 12 12 0
GLM Receive 3-Month ILS-TELBOR 0.960% 05/24/2024 5,100 0 44 44 0
GLM Pay 3-Month ILS-TELBOR 1.898% 12/17/2025 600 0 (&)} 0 3l
GLM Pay 3-Month ILS-TELBOR 1.715% 1212012027 2,500 0 29 0 (29

GLM Pay Colombia IBR Overnight Interbank Reference
Rate 5.310% 06/08/2023 COP 190,900 0 2 0 2

GLM Pay Colombia IBR Overnight Interbank Reference
Rate 5.310% 02/12/2024 913,000 0 (14) 0 (14)

GLM Receive Colombia IBR Overnight Interbank Reference
Rate 5.338% 02/14/2024 1,097,000 0 17 17 0

GLM Receive Colombia IBR Overnight Interbank Reference
Rate 4.880% 06/07/2024 1,922,900 0 39 39 0

GLM Pay Colombia IBR Overnight Interbank Reference
Rate 5.880% 05/28/2029 330,800 0 (13) 0 (13)
GLM Pay Sinacofi Chile Interbank Rate Average 4.275% 08/24/2028 CLP 76,200 0 (1 0 (1
JPM Pay 3-Month ILS-TELBOR 0.968% 03/26/2024 IS 4,100 0 (301 0 (30)
JPM Receive 3-Month ILS-TELBOR 0.475% 08/09/2024 1,300 0 15 15 0

JPM Receive Colombia IBR Overnight Interbank Reference
Rate 4.880% 06/07/2024 COP 442,100 0 9 9 0

JPM Pay Colombia IBR Overnight Interbank Reference
Rate 4.607% 06/17/2024 806,000 0 (17) 0 (7

JPM Receive Colombia IBR Overnight Interbank Reference
Rate 5.630% 02/07/2026 1,183,000 0 32 32 0

JPM Receive Colombia IBR Overnight Interbank Reference
Rate 6.320% 12/10/2028 566,000 0 18 18 0
SCX Pay 3-Month MYR-KLIBOR 3.750% 06/15/2025 ~ MYR 1,440 [} 2 1 0
1l $ 20 8§ 438 $ (287)
Total Swap Agreements @ $ 37 $ 560 § (231

FJ(JPY)

67 —
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LT, 202246 A30BRAEDERELRMT U /NT « TEREEL AN (BHEL ) BROTSMEE 2B HEFHCHELTEHLLOOTH S,

202246 A30RHE. EER7 v 7 - FUNT 1 THROTAZ -2, 2BT U /ST ¢ TERKICOVTSB0NRLHFBRELTELANSA TV,

ST UNT 1 THRE LRT VAT 1 TAK E
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BOA $ 107 $ 0 $ 07 $ $(60) $ 0 $ (1 $ (61 $ 183 $ 0 $ 153
BPS 424 0 43 (128) 0 (7) (135) 332 (260) 72
BRC 350 0 18 (27) 0 (35) (62) 306 (270) 36
BSS 3 0 0 3 (10] 0 0 (10) (71 0 n
CBK 87 3 84 174 (164) 0 (46) (210) (381 0 (36)
DuB 21 0 18 45 (60) 0 (2) (62) (7 0 7
GLM 28 0 215 243 (87) 0 (99) (186) 57 0 57
GST 0 0 0 0 0 (5) 0 (5) (5] 0 (5]
HUS 14 0 0 14 (33) 0 0 (33) (181 0 (19)
IND 0 0 0 0 (37) 0 0 (37) (37 0 (37)
JPM 67 0 74 4 (86) 0 (47) (133) 8 0 8
MBC 1 0 0 1 9 0 0 9 (8) 0 (8)
MY % 6 0 102 (68) 1 (69) 33 10 43
NGF 0 0 0 0 (8) 0 0 (5) (5] 0 (5]
RBC 4 0 0 4 (15) 0 0 (15) (1 0 (1
RYL 3 0 0 3 0 0 0 0 3 0 3
SCX 46 0 1 47 (69) 0 0 (69) (22) 0 (22)
S06 2 2 0 26 M 0 0 m 25 0 25
$SB 0 0 0 0 0 0 0 0 0 0 0
TOR 18 0 0 18 2 0 0 2 16 0 16
UAG 87 4 0 91 (221) 0 0 (221) (1300 210 140
Total Over the Counter___ $ 1,386 $ 15 $ 560 $ 1,961 $ (1,082 $ (6) $ (237) $ (1,325

(1) EETHILZHIREFT,

Q)77 FHP7A720>3>DEVF. HHEXT s TRGDRMICED SN TV BL S LERBHVELLEE. 77> FIRG)TAF >3 >DFNFHPEIT 0 TOEETEICFL VFE
BURY ., BEEAFES|ZETPE L BEFT>T 0 VI EHBMT SHMAFE5/ERT. ELIL () X T 2 T DEETED 5 LBEHOEUMTEEHULFE L REF1>T v I
LT B H A DEYRITIE & UL BFICF L OMRFRET L L < (L BMAH DY TEITRS,

B)1>FF1 R Ty b T Ly FABIHETER SN, HE KEBGHE. E2BTYMITFS LSy b FTNF - X7 TREDIIFREICE S HEMHEFRET S/
DICFIFENB 1 >T51F - 7L k- RTL v FIt, - BITY X2 DREHEDREDIEEE L CORIEREL. TLZ 0 b - FYNF 1 TDF T4/ b - UX I DEREMEFT,
BEDEFEEHED 1T F - ILZy f - T L Fid, 7577/3/@5@ ZBDIXFERBI SEDT. CHICIt, REERET I LDICERENSITHREIEENBED
#35. 7 v b AT Ly FOBANL, BEDBE, B U HTHESN TV ST 71 F P ZDUDIEFBEFRLEDTFMY Y X0 DHBAEET,

(4) 5327y TRIDRMICED 5 TL '54‘7&/‘/?5&7/)‘_%[,/&“,1 TP RHPILZ Y b - TOF 23 2DFNFELTER IS EBRENSE, ELIEVFEL TEIIRS TG
M B ERAFETRT

6)FHAICH T, BREEDEETEILS[FEEDEETHICEREN S,

(6)BIIRE Z /25| EEFEETEML. TOX - HL>? X7y TDYHFEAICETE, REShEHRSH S,

D) F 2 b« LOXF=Z ¢ — (277 3/ FEEDREIGFICH T SFMRE - FURROMFERT . EHLMT /T 1 THRD 6 RET LI XF~ 24 — A~ DEAI LA~ DT X5~
HIDF TEITNIERE| D TOZERT S EHPTES,

ST U NT ¢ TSRO RAESME

KT, 77> FPRET BT UNT « TEROAEMEEYRY - TV ZAR—T v —FICHELTENLEZHDTH B,
HE - ABSTHE LOSRT ) /N T ¢« TESROAEM{E (2022466 A30 B R1E)

Ay PERE VTR ESATOEVWT UNT 1 THES

[EEzEd ] ILYy MR II1T7 12 SHEBERK £FI2H &t
Financial Derivative Instruments - Assets
Exchange-traded or centrally cleared
Swap Agreements $ 0 $ 0 $ 0 $ 0 $ 2,9 $ 2,921
Over the counter
Forward Foreign Currency Contracts $ 0 $ 0 $ 0 $ 1,386 $ 0 $ 1,386
Purchased Options 0 0 0 12 3 15
Swap Agreements 0 il 0 103 436 560
$ 0 $ 2 $ 0 $ 1,501 $ 439 $ 1,961
$ 0 $ 2 $ 0 $ 1,501 $ 3,360 $ 4,882

FJ(JPY)
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SRR ASAAY 2] IVAF 12 SHEBBZH 2F2H a5t
Financial Derivative Instruments - Liabilities
Exchange-traded or centrally cleared
Swap Agreements $ 0 $ (4) $ 0 $ 0 $ (3,066) $ (3,070)
Over the counter
Forward Foreign Currency Contracts $ 0 $ 0 $ 0 $ (1,082) $ 0 $ (1,082)
Written Options 0 (5) 0 m 0 (6)
Swap Agreements 0 0 0 0 (237) (237)
$ 0 $ (5] $ 0 $ (1,083) $ (237) $ (1,326)
$ 0 $ 9 $ 0 $ (1,083) $ (3,303) $ 14,395)

BHAEECHT 2T UNT « TEROHE (202246308 KT LLFE)

Ay IERELTERESATOEWT UNT « T

R ADEAN L] T4 12 SHERBEZH 2FI2H a&t
Net Realized Gain (Loss) on Financial Derivative Instruments
Exchange-traded or centrally cleared
Futures $ 0 $ 0 $ 0 $ 0 $ 83 $ 83
Swap Agreements 0 (18] 0 0 450 432
$ 0 $ (18) $ 0 $ 0 $ 533 $ 515
Over the counter
Forward Foreign Currency Contracts $ 0 $ 0 $ 0 $ (630) $ 0 $ (630)
Purchased Options 0 0 0 91 0 91)
Written Options 0 0 0 86 8 94
Swap Agreements 0 12 0 N 13 46
$ 0 $ 12 $ 0 $ (614) $ 2 $ (581)
$ 0 $ 6] $ 0 $ (614) $ 554 $ (66)
Net Change in pi on Financial Derivative Instruments
Exchange-traded or centrally cleared
Swap Agreements $ 0 $ (28) $ 0 $ 0 $ 106 $ 78
Over the counter
Forward Foreign Currency Contracts $ 0 $ 0 $ 0 $ 357 $ 0 $ 357
Purchased Options 0 0 0 m 2 3
Written Options 0 m 0 19 0 18
Swap Agreements 0 (1 0 (20) 137 116
$ 0 $ (2) $ 0 $ 355 $ 135 $ 488
$ 0 $ (30) $ 0 $ 355 $ 241 $ 566
RAEAEDBIE
LUTFiE. 77> FORELARETFET 5720 IR S 722022406 A0 ARENHERICE SV AEMENEKI TH 5.
A& ATEAHfE
HFd)— LI L2 LAIL3 (2022/06/308%) ATV — LAV LAL2 LAIL3 (2022/06/30%%)
Investments in Securities, at Value Investments in Securities, at Value
Argentina China
Sovereign Issues $ 0 3 47 % 0 3 47 Sovereign Issues $ 0 ¢ LTI 0 ¢ 381
Azerbaijan Colombia
Corporate Bonds & Notes 0 281 0 281 Corporate Bonds & Notes 0 383 0 383
Brazil Sovereign Issues 0 1,672 0 1,672
Corporate Bonds & Notes 0 1,662 56 1,718 Czech Republic
Structured Notes 0 0 127 127 Sovereign lssues 0 a7 0 a7
British Virgin Islands Denmark
Corporate Bonds & Notes 0 0 22 22 Corporate Bonds & Notes 0 519 0 519
Cayman Islands Dominican Republic
Asset-Backed Securities 0 479 0 479 Sovereign Issues 0 21 0 21
Corporate Bonds & Notes 0 193 0 193 Hungary
Chile Sovereign Issues 0 667 0 667
Sovereign Issues 0 5 0 5 Indonesia
Sovereign Issues 0 12 0 12
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ATEAfE
HFIU— LI L2 LAIL3 (2022/06/30%4)
Investments in Securities, at Value
Ireland
Corporate Bonds & Notes $ 0 3 I $ 0 3 34
Mortgage-Backed Securities 0 103 0 103
Israel
Corporate Bonds & Notes 0 95 0 95
Sovereign Issues 0 1,479 0 1,479
Jersey, Channel Islands
Corporate Bonds & Notes 0 196 0 196
Kazakhstan
Corporate Bonds & Notes 0 97 0 97
Luxembourg
Corporate Bonds & Notes 0 14 0 14
Malaysia
Sovereign Issues 0 926 0 926
Mexico
Corporate Bonds & Notes 0 43 0 43
Sovereign Issues 0 617 0 617
Netherlands
Bank Loan Obligations 0 16 0 16
Sovereign Issues 0 153 0 153
Nigeria
Bank Loan Obligations 0 134 0 134
Corporate Bonds & Notes 0 85 0 85
Peru
Corporate Bonds & Notes 0 129 0 129
Sovereign Issues 0 1,372 0 1,372
Philippines
Sovereign Issues 0 178 0 178
Poland
Sovereign Issues 0 825 0 825
Romania
Sovereign Issues 0 1,324 0 1,324
Russia
Sovereign Issues 0 213 0 213
South Africa
Corporate Bonds & Notes 0 508 234 742
Sovereign Issues 0 2,555 0 2,555
Supranational
Sovereign Issues 0 52 0 52
Thailand
Sovereign Issues 0 129 0 129
Uganda
Sovereign Issues 0 41 0 41
Ukraine
Sovereign Issues 0 33 0 33
United Kingdom
Mortgage-Backed Securities 0 184 0 184
United States
Asset-Backed Securities 0 9 0 98
Corporate Bonds & Notes 0 300 0 300
Mortgage-Backed Securities 0 1,917 0 1,917
Structured Notes 0 121 0 121
U.S. Government Agencies 0 15 0 15
Short-Term Instruments 0 9.172 0 9,172
Total $ 0 $ 30088 439§ 30507
Financial Derivative Instruments - Assets
Exchange-traded or centrally
cleared 0 2,821 0 29
Over the counter 0 1,961 0 1,961
$ 0§ 4882 § 0§ 4882
Financial Derivative Instruments - Liabilities
Exchange-traded or centrally
cleared 0 (3,070) 0 (3,070)
Over the counter 0 (1,325 0 (1,325)
$ 0 & (439 0§ (439
Totals $ 0 % 30555 $ 439 $ 30,994
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Investments in Securities, at Value
Brazil
Structured Notes
British Virgin Islands
Corporate Bonds & Notes
South Africa
Corporate Bonds & Notes

$ 25 $

194

262

$ 481 $

$ 107 $ 0

HUFRAEMEE ISV -OLANIICHASh B RES LCAROAEMEIC AL AEELBETELHROENTH 5.
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Investments in Securities, at Value
Brazil
Corporate Bonds & Notes
Structured Notes
British Virgin Islands
Corporate Bonds & Notes
South Africa
Corporate Bonds & Notes
Totals

127

234

$ 439

Discounted cash flow

Discount rate
Other Valuation Techniques -

Proxy Pricing Base Price

Other Valuation Techniques

34.58

11.00
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Share class Currency Units outstanding NAYV per share

Class A4 EUR 272,512 43.04
Class A7 EUR 228,715 43.00
Class B EUR 475,066 36.32
Class Bd EUR 71,393 34.40
Class C EUR 10,180,500 50.32
Class Cdh-JPY EUR 301,923 48.42
Class Cgd EUR 24,608 49.42
Class P EUR 215,088 43.01
Class Z EUR 2,738,906 41.39
Class Zd EUR 257,010 35.93
Class ZL EUR 3,559,910 42.96
Class ZLd EUR 1,615,765 42.68
Total NAV_~Total Units 19,941,396




FYERIILTIL—TF - FO0—NILITH9ALTF4TF7> K (LUX) (U5RC)

202112831 BHE
MinflilE MEECHDD
HAAGESS BE BE/AEER (2—m) El& (%)
AMBIEIACTRE S h 2 BEFR LIRS LV
YERx—Y—/Fv NS
B
AN F—
Anheuser-Busch InBev SA/NV EUR 108,248 5,755,546 0.62
5,755,546 0.62
TSN
Vale SA, ADR usb 346,981 4,272,880 0.46
4,272,880 0.46
HFH
Altus Group Ltd. CAD 43,320 2,134,798 0.23
Barrick Gold Corp. usb 26,840 447,923 0.05
Dye & Durham Ltd. CAD 25,818 804,580 0.08
Lightspeed Commerce, Inc. CAD 12,751 452,260 0.05
TC Energy Corp. CAD 103,609 4,232,431 0.46
TFI International, Inc. CAD 24,248 2,388,692 0.26
10,460,684 1.13
HiE]
BeiGene Ltd., ADR usb 11,708 2,786,164 0.30
Tencent Holdings Ltd. HKD 109,400 5,629,272 0.61
8,415,436 0.91
Fov—70
Carlsberg A/S 'B' DKK 62,181 9,444,118 1.03
DSV A/S DKK 10,759 2,209,889 0.24
Genmab A/S DKK 11,260 3,982,095 0.43
Novo Nordisk A/S 'B' DKK 156,147 15,432,577 1.67
Orsted A/S, Reg. S DKK 10,866 1,220,331 0.13
32,289,010 3.50
125K
Nokia OYJ EUR 493,590 2,751,271 0.30
2,751,271 0.30
752X
Air Liquide SA EUR 37,176 5,699,824 0.62
Airbus SE EUR 61,123 6,867,780 0.74
BNP Paribas SA EUR 36,695 2,229,955 0.24
Danone SA EUR 119,967 6,548,999 0.71
Engie SA EUR 476,787 6,204,906 0.67
EssilorLuxottica SA EUR 49,279 9,227,000 1.00
Hermes International EUR 2,950 4,531,200 0.49
Kering SA EUR 15,179 10,730,035 1.16
L'Oreal SA EUR 17,832 7,435,052 0.81
LVMH Moet Hennessy Louis Vuitton SE EUR 4,933 3,586,291 0.39
Safran SA EUR 102,238 11,006,943 1.19
STMicroelectronics NV EUR 25,175 1,091,840 0.12
TotalEnergies SE EUR 137,707 6,145,864 0.67
81,305,689 8.81




FYERILTIL—TF - FO—NILITH9L4TF4TF72 K (LUX) (U5RC)

A MEEICEDD

#EAGES BE HE/EEEE (2—m) El& (%)
K1
adidas AG EUR 18,349 4,645,967 0.50
MTU Aero Engines AG EUR 2,947 528,692 0.06
SAP SE EUR 60,815 7,595,793 0.82
Sartorius AG Preference EUR 3,706 2,205,811 0.24
14,976,263 1.62
&
AIA Group Ltd. HKD 1,281,516 11,346,329 1.23
Hong Kong Exchanges & Clearing Ltd. HKD 29,200 1,497,906 0.16
Jardine Matheson Holdings Ltd. usD 33,000 1,594,493 0.17
Link REIT HKD 473,787 3,663,806 0.40
18,102,534 1.96
12K
HDFC Bank Ltd., ADR usb 53,883 3,079,637 0.33
3,079,637 0.33
FAINZR
Flutter Entertainment plc EUR 20,997 2,918,583 0.31
Ryanair Holdings plc, ADR uSsD 51,017 4,585,481 0.50
7,504,064 0.81
1XZIN
Nice Ltd., ADR usbD 4,579 1,221,067 0.13
1,221,067 0.13
12Y7
Enel SpA EUR 1,012,727 7,135,674 0.77
Intesa Sanpaolo SpA EUR 1,964,441 4,467,139 0.49
11,602,813 1.26
=k
Asahi Kasei Corp. JPY 550,200 4,541,529 0.49
Fujitsu Ltd. JPY 36,200 5,453,703 0.59
Hamamatsu Photonics KK JPY 81,800 4,584,640 0.50
Keyence Corp. JPY 16,000 8,830,677 0.96
Nitori Holdings Co. Ltd. JPY 7,100 933,842 0.10
Obic Co. Ltd. JPY 9,800 1,616,351 0.17
Shin-Etsu Chemical Co. Ltd. JPY 42,100 6,403,646 0.69
Shionogi & Co. Ltd. JPY 27,600 1,712,333 0.18
Shiseido Co. Ltd. JPY 41,000 2,008,023 0.22
SMC Corp. JPY 10,100 5,983,881 0.65
Tokyo Electron Ltd. JPY 3,600 1,821,969 0.20
43,890,594 4.75
XF3
America Movil SAB de CV, ADR 'L' usb 407,664 7,558,882 0.82
7,558,882 0.82
F5>4
ASML Holding NV EUR 29,517 20,859,664 2.26
Koninklijke KPN NV EUR 1,660,067 4,531,983 0.49
Koninklijke Philips NV usb 48,349 1,564,919 0.17
Koninklijke Philips NV EUR 125,998 4,128,325 0.45
31,084,891 3.37
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AiGfEis  MEEICEDD

#EAGES BE HE/EEeE (2—0) El& (%)
SN —
DNB Bank ASA NOK 309,291 6,231,317 0.68
6,231,317 0.68
S HFE—I
DBS Group Holdings Ltd. SGD 236,150 5,027,014 0.54
5,027,014 0.54
E-E)
Samsung Electronics Co. Ltd., Reg. S, GDR Preference,
144A usD 4,049 5,355,989 0.58
5,355,989 0.58
ANAT >
Banco Bilbao Vizcaya Argentaria SA EUR 481,870 2,529,818 0.28
Grifols SA, ADR Preference usb 85,965 847,946 0.09
Grifols SA EUR 170,513 2,877,407 0.31
Iberdrola SA EUR 100,568 1,046,913 0.11
Industria de Diseno Textil SA EUR 328,187 9,363,175 1.02
16,665,259 1.81
RO T—7>
Epiroc AB 'A' SEK 112,105 2,497,588 0.27
2,497,588 0.27
X1
ABB Ltd. CHF 281,534 9,471,299 1.03
Cie Financiere Richemont SA CHF 70,764 9,341,737 1.01
DKSH Holding AG CHF 17,662 1,282,000 0.14
Givaudan SA CHF 455 2,101,752 0.23
Nestle SA CHF 71,071 8,730,748 0.94
Straumann Holding AG CHF 547 1,021,340 0.11
UBS Group AG CHF 338,826 5,362,942 0.58
37,311,818 4.04
H5E
Taiwan Semiconductor Manufacturing Co. Ltd., ADR usD 175,365 18,531,544 2.01
18,531,544 2.01
ZzE
AstraZeneca plc GBP 126,462 13,047,309 1.41
B&M European Value Retail SA GBP 940,311 7,087,646 0.77
British American Tobacco plc GBP 161,763 5,257,019 0.57
Diageo plc GBP 66,543 3,192,970 0.35
London Stock Exchange Group plc GBP 72,791 5,997,250 0.65
Reckitt Benckiser Group plc GBP 84,215 6,349,755 0.69
RELX plc GBP 49,308 1,408,094 0.15
Unilever plc GBP 47,208 2,214,415 0.24
44,554,458 4.83
KE
Abbott Laboratories usb 87,634 10,833,210 1.17
Activision Blizzard, Inc. usD 92,194 5,387,498 0.58
Adobe, Inc. usb 6,175 3,075,622 0.33
AES Corp. (The) usD 173,454 3,702,180 0.40
Air Products and Chemicals, Inc. usD 7,419 1,982,701 0.21
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A MEEICEDD

HEAGES BE HE/EEEE (2—0) El& (%)
Alphabet, Inc. 'A' usbD 2,461 6,262,288 0.68
Alphabet, Inc. 'C' usb 2,409 6,122,669 0.66
Amazon.com, Inc. usD 2,117 6,200,086 0.67
AMETEK, Inc. usD 57,966 7,486,448 0.81
Analog Devices, Inc. usb 12,289 1,897,266 0.21
Anthem, Inc. usb 6,681 2,720,167 0.29
Aon plc 'A' usD 37,269 9,838,885 1.07
Apple, Inc. usbD 112,836 17,598,848 1.91
Broadcom, Inc. usD 36,621 21,403,583 2.32
Cable One, Inc. usD 1,162 1,799,850 0.20
Carrier Global Corp. usD 86,184 4,105,947 0.44
Charter Communications, Inc. 'A' UsSD 6,121 3,505,233 0.38
Chevron Corp. usb 75,159 7,746,955 0.84
Chubb Ltd. usb 2,428 412,259 0.04
Citizens Financial Group, Inc. USD 167,393 6,947,140 0.75
CME Group, Inc. usb 27,120 5,442,104 0.59
Comcast Corp. 'A' usD 181,738 8,034,144 0.87
ConocoPhillips usD 50,650 3,211,170 0.35
Costco Wholesale Corp. usb 11,187 5,578,269 0.60
Crown Castle International Corp., REIT usD 18,478 3,387,877 0.37
CSX Corp. usD 100,767 3,327,922 0.36
Danaher Corp. usb 23,131 6,684,524 0.72
Discover Financial Services usD 57,854 5,872,295 0.64
Dollar General Corp. usb 16,023 3,319,020 0.36
Dun & Bradstreet Holdings, Inc. usD 94,380 1,698,591 0.18
Edwards Lifesciences Corp. uUsD 37,231 4,236,518 0.46
Electronic Arts, Inc. usD 27,701 3,209,277 0.35
Eli Lilly & Co. usb 22,255 5,399,452 0.58
EOG Resources, Inc. usb 46,924 3,661,185 0.40
Equinix, Inc., REIT usb 4,883 3,627,788 0.39
Euronet Worldwide, Inc. USsSD 11,033 1,154,855 0.13
EVERTEC, Inc. usD 122,561 5,380,412 0.58
Exelon Corp. usb 54,735 2,776,894 0.30
Fidelity National Information Services, Inc. usD 80,073 7,676,739 0.83
First Republic Bank usb 25,198 4,570,609 0.50
General Mills, Inc. usD 22,348 1,322,625 0.14
Gilead Sciences, Inc. usD 68,190 4,348,947 0.47
GoDaddy, Inc. 'A' usb 91,423 6,814,366 0.74
HEICO Corp. usb 9,770 1,237,619 0.13
HEICO Corp. ‘A’ usD 22,073 2,491,719 0.27
Hilton Worldwide Holdings, Inc. usb 74,896 10,261,772 1.11
Honeywell International, Inc. usD 38,641 7,076,886 0.77
Intel Corp. usb 58,601 2,650,814 0.29
Intercontinental Exchange, Inc. usbD 67,632 8,124,751 0.88
ITT, Inc. usD 57,481 5,159,406 0.56
Jack Henry & Associates, Inc. usb 13,205 1,936,849 0.21
Johnson & Johnson usD 18,120 2,722,695 0.30
JPMorgan Chase & Co. usD 70,289 9,776,252 1.06
KLA Corp. usb 26,294 9,933,520 1.08
Kulicke & Soffa Industries, Inc. usbD 56,533 3,006,155 0.33
Lam Research Corp. usbD 3,221 2,034,591 0.22
Lear Corp. usb 29,504 4,741,113 0.51
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A MEEICEDD

HEAGES BE HE/EEEE (2—0) El& (%
Lowe's Cos., Inc. usD 12,401 2,815,468 0.31
Marsh & McLennan Cos., Inc. usb 39,964 6,101,487 0.66
Mastercard, Inc. 'A' usD 5,002 1,578,672 0.17
MercadoLibre, Inc. usD 3,288 3,894,193 0.42
Merck & Co., Inc. usbD 24,084 1,621,254 0.18
Meta Platforms, Inc. 'A' usD 30,515 9,015,125 0.98
Micron Technology, Inc. uUsD 5,907 483,300 0.05
Microsoft Corp. usbD 68,969 20,373,873 2.21
MKS Instruments, Inc. usD 19,383 2,965,250 0.32
Moody's Corp. usD 21,224 7,281,221 0.79
MSCI, Inc. usb 7,150 3,847,812 0.42
Nasdaq, Inc. usD 11,209 2,067,635 0.22
NetApp, Inc. uUsD 14,188 1,146,380 0.12
Netflix, Inc. usb 9,020 4,772,955 0.52
NIKE, Inc. 'B' usD 9,375 1,372,447 0.15
Norfolk Southern Corp. usbD 20,295 5,307,004 0.57
Philip Morris International, Inc. usD 115,944 9,674,730 1.05
Royal Caribbean Cruises Ltd. usD 91,457 6,177,464 0.67
S&P Global, Inc. usbD 9,876 4,093,791 0.44
Seagen, Inc. usD 36,184 4,913,523 0.53
Sempra Energy USD 11,654 1,354,055 0.15
ServiceNow, Inc. usD 3,413 1,945,905 0.21
Signature Bank usD 3,000 852,358 0.09
State Street Corp. usb 33,377 2,726,448 0.30
Texas Instruments, Inc. usD 13,695 2,267,103 0.25
TJX Cos., Inc. (The) usbD 19,590 1,306,344 0.14
TransDigm Group, Inc. usb 3,997 2,233,826 0.24
Trimble, Inc. usD 48,316 3,700,195 0.40
Truist Financial Corp. usb 36,041 1,853,492 0.20
UnitedHealth Group, Inc. usb 36,245 15,986,003 1.73
VeriSign, Inc. uSD 21,525 4,798,837 0.52
Vertex Pharmaceuticals, Inc. UsSD 5,199 1,002,811 0.11
VF Corp. usb 30,631 1,969,962 0.21
Visa, Inc. 'A' usD 62,871 11,967,303 1.30
Western Alliance Bancorp usb 19,330 1,827,733 0.20
Wolfspeed, Inc. usD 20,213 1,984,372 0.22
Yum! Brands, Inc. usD 33,327 4,064,811 0.44
Zimmer Biomet Holdings, Inc. usD 23,380 2,608,867 0.28

464,872,569 50.36

HA A5 885,318,817 95.90

AMBIEITRE S h 2 BERRE LIRS LV

YRx—Y—7v NERAE 885,318,817 95.90

ZOOMRFITIH TG & h 5 HEFTRE LIS & LV
YEx—Y—Fv MR
772k
X1X
Cie Financiere Richemont SA 22/11/2023 CHF 143,826 138,641 0.01

138,641 0.01
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A MEEICEDD

HAAGESS BE BE/AEER (2—0) El& (%)
N 138,641 0.01
ZODMREITIZTIG| & h 3 HEFTRERFEH S LV
YRx—<Y—7v NERAE 138,641 0.01
ARBOFEFIREEE O ERMBEFE (UCITS) £ /213
ZOMOEFBREEX ORI
£MREZX ¥ — L - UCITS
oI

JPMorgan USD Treasury CNAV Fund - JPM USD

Treasury CNAV Institutional (dist.) usb 11,044,592 9,701,003 1.05

9,701,003 1.05

£MREX¥— L - UCITSAEH 9,701,003 1.05
ARBDUCITS% 7213 Z DI DEFBREBEHED
SREFHAE 9,701,003 1.05
AR &5 895,158,461 96.96
ne 28,089,890 3.04
ZOMERE (F 2 I3AMH) (54,444) -
WMEESE 923,193,907 100.00
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. FvEAN - GN=TF0-ST94F ¢ T7YK(LUX)

20214E 1231 HIC# T L &aH FyVCH N T N—F - Fa—N -T2 A454 - 77~ F(LUX)
Inz
IR 2 4 (ISR BUDUBL AT B %) EUR 13,076,683
Z DOAILA 11,610
FUTIIHEZAR S FIE 14,590
13,102,883
EH
S FF S 2,261,359
BT HOR 441,079
AERBL 220,650
TR 250,328
THEEB L OB 164,417
Z DAl 30,215
FIRISAT 8 35,449
3,403,497
BROIEL 50,448
LA E S (1) 2 (a) 9,749,834
FEPLHE (BH) 2R
HAGEZS: D5 H) 55,474,122
PANEpE RG] 1,542,305
L HAEIA S (18) 25 (b) 57,016,427
SEAM (FR) 2& OB R
FHAGIE S 104,771,724
AV 2 RIS | ( 360.580)
L HASTl (38) BMOFMEENTE (c) 104,411,144
LHAER (a+b+c) 171,177,405
INERECE ( 534,522)
S AR SR 5 AT (RO 36,691,612
T AR AR 715,859,412
kMR R EUR 923,193,907
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ERHmEEDREICDONT]
CRAELT, FEROBE. SHEOBMKRBIVET, LEFEBEATRELTEYVETOT, XRPDBELXOHFOE
BEF—HBLAEVWIENHYFY, L. BERBOREICOVWTIINMIERET SHENHYFES,

EASAEHED

O&iE 5 i ERAELE
" % - # #e 7 il ﬁ/i *ﬁ o if %J‘%E & 15 E}% EE‘ i ,ZJ;
[ % ES ﬂé SR N s
M % % % =R
12341 (201849 A18H) 17,677 11.1 98.3 1.0 5, 540
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ABBVIE INC 92 34 478 68, 530 | B AMAT) ) ny= G4 T/ 202
BANK OF AMERICA CORP — 140 477 68, 396 | $R1T
BAKER HUGHES CO — 78 200 28,671 | = F/LF—
TRUIST FINANCIAL CORP 87 60 285 40, 926 | $R1T
BEST BUY CO INC — 29 219 31,501 | /N5
BLACKROCK INC 2 4 308 44, 280 | 4% &l
BRISTOL-MYERS SQUIBB CO 146 78 550 78,930 | EER - A(AT) ) Y= G4 THA TR
CENTERPOINT ENERGY INC — 68 224 32,128 | NS
CHEVRON CORP 46 22 373 53,522 | =R /LF—
CIGNA CORP 15 - — — | AR TSR - —E
CONOCOPHILLIPS 71 — - — | =¥ —
COCA-COLA CO/THE 214 53 325 46, 644 | &5 - Bk - Z o3z
DARDEN RESTAURANTS INC — 14 191 27,474 | WWHEHEH—E R
DEERE & CO — 4 168 24, 158 | @AY
EASTMAN CHEMICAL COMPANY 33 26 219 31,499 | F#EHf
EATON CORP PLC 47 28 410 58, 889 | & A
NEXTERA ENERGY INC 92 36 325 46, 717 | NS ¥
HONDA MOTOR CO LTD-SPONS ADR — 38 97 13,936 | A EhE - A B ES
TRANE TECHNOLOGIES PLC 30 28 462 66, 304 | A
JOHNSON & JOHNSON — 33 547 78, 454 | b M AT ) ) nY= T4 THA T A
KINDER MORGAN INC — 72 134 19, 283 | =R /L F—
LOWE’S C0S INC 15 — - — | /h5E
MASTERCARD INC 27 — - — | V7 b7 e —ER
MCDONALD’ S CORP 30 20 522 74,849 | I EH— 1 R
S&P GLOBAL INC - 5 205 29, 496 | 45 & 4 ft
MERCK & CO. INC. 71 42 371 53, 318 | Effi /M A7) ) nY=+ T4 74202
MEDTRONIC PLC 45 — — — | VAT TR - X
NORFOLK SOUTHERN CORP 8 — — — | 1Eii
OMNICOM GROUP 44 — — — | AT 4T - pRA
PEPSICO INC 43 — — — | A OB - 233
PHILIP MORRIS INTERNATIONAL 26 18 171 24,524 | £l - fBE - Z 8=
PIONEER NATURAL RESOURCES CO — 8 217 31,208 | =R/LF—
PROCTER & GAMBLE CO 69 — — — | FEEA S - 23— TV
PROGRESSIVE CORP 56 17 222 31,897 | Rk
STATE STREET CORP 71 — - — | AHEAR
TARGET CORP — 13 215 30,912 | /h5E
TAIWAN SEMICONDUCTOR-SP ADR 89 19 158 22, 688 | MAifA + iR HU
TJX COMPANIES INC 58 377 54,042 | /5%
TOYOTA MOTOR CORP -SPON ADR 13 — - — | BBy - BB HE
UNION PACIFIC CORP — 15 345 49, 454 | FEG
UNITEDHEALTH GROUP INC 7 - — — | AR TSR - —E
US BANCORP — 43 194 27,894 | $R1T
VERIZON COMMUNICATIONS INC — 51 213 30,614 | ERIEE Y —E A
WELLS FARGO & CO 118 — - — | 847
XCEL ENERGY INC 94 — - — | AEFE
YUM! BRANDS INC 48 — — — | HBEHEY—E R
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ANALOG DEVICES INC 73 16 240 34, 458 | MHE(R - LB R EAE
CME GROUP INC 42 20 387 55, 527 | 4 Fli4xfih
COMCAST CORP-CLASS A 157 53 184 26,463 | AT 4 7+ pAA
FANUC CORP-UNSP ADR — 160 246 35, 327 | &AM
INTUIT INC — 4 182 26,111 | Y7 b =7 « y—E R
MICROSOFT CORP 69 37 938 134,453 | Y 7 b7 =7 - F—E X
NXP SEMICONDUCTORS NV — 12 194 27,883 | ALK « iR SR
SEAGATE TECHNOLOGY HOLDINGS 72 37 238 34,181 | 77 ) ny— =y =7 B LOKE
TEXAS INSTRUMENTS INC 57 27 453 65, 071 | MAE(R « e (Rl e
TOKYO ELECTRON LTD-UNSP ADR — 36 275 39, 481 | MAML{K - iR R
WARNER MUSIC GROUP CORP-CL A 80 58 161 23, 118 | AT 4 7 « B
SAMSUNG ELECTR REG S-GDR 2 - — — | 77/ nY= =Ry TBL O
BRIDGESTONE CORP-UNSPONS ADR — 107 190 27,326 | BEhE - [ EHEEL A
SHIN-ETSU CHEM-UNSPON ADR — 67 191 27,416 |
TOKIO MARINE HOLDINGS-ADR 77 44 239 34, 287 | {85
iR 3+ S % . & # 2,397 1,857 13, 340 1,912,263
HE R S 39 45 — <65. 5% >
(hF4) FhFr& R
CANADIAN NATL RAILWAY CO 16 30 475 51,799 | i
TORONTO-DOMINION BANK 103 52 460 50,075 | /1T
TC ENERGY CORP 130 44 282 30, 748 | =R L ¥ —
N ot kk % . & P 250 126 1,218 132, 623
TlE W <k %> 3 3 - <4.5%>
(a—Aa-Fq1v) Fa—n
ADIDAS AG 11 - - — | WA - 7L
ALLIANZ SE-REG — 14 253 36, 296 | 1k
DEUTSCHE BOERSE AG 24 — — — | AHEAR
DEUTSCHE POST AG-REG 100 53 194 27, 755 | i
DEUTSCHE TELEKOM AG-REG 169 158 301 43,165 | BRAEfE Y —E 2
MUENCHENER RUECKVER AG-REG 19 14 375 53, 618 | Rk
VOLKSWAGEN AG-PFD 22 — — — | HEYHE - BB
I 5t kk P . & P 347 241 1,124 160, 836
HEEE N Y 6 1 — <5.5% >
(a—a-75vR)
LVMH MOET HENNESSY LOUIS VUITTON SE — 3 200 28, 620 | MiHAVEE -« 7 /3L L
SAFRAN SA 28 — — — | EARM
SCHNEIDER ELECTRIC SE 30 — - — | EARM
VINCI SA 50 40 383 54, 779 | A
o o | K : O 109 43 583 83, 400
A S 3 2 — <2.9% >
(A—a-A52%)
STELLANTIS NV — 154 211 30,206 | HEHHL - [H EhELE
ING GROEP NV-CVA 323 — — — | $R1T
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o = Bk % . & # 403 154 211 30, 206
OO B <k > 2 1 — <1.0% >
[E =R )
ENDESA SA 211 — - — | Atk
IBERDROLA SA 499 277 294 42,041 | A FE
I 24 B % . & il 711 277 294 42, 041
HEAE R S 2 1 — <1.4%>
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RELX PLC 221 103 234 38,703 | PH¥ - B —E 2
RIO TINTO PLC 44 — — — | FEM
I | kk % . & il 490 258 834 138, 009

| W B <l E > 4 4 — <4.7%>

(R4 R) TFAL AT T
ROCHE HOLDING AG-GENUSSCHEIN 20 — - — | BER A AT nY= G4 7$4 2R
SGS SA-REG — 0.88 199 29,710 | ¥ - MY —E R
ZURICH INSURANCE GROUP AG 17 5 219 32, 625 | (R
i P . & 38 5 418 62, 335

Tl B <Wh x> 2 2 = <2.1%>
(R9z—F) FAY =7y n—+
NORDEA BANK ABP 284 228 2,339 31,320 | $R4T
VOLVO AB-B SHS-B 234 196 3,293 44,102 | EAR
o P : & 519 425 5, 632 75, 422

TUHETOR R <l E > 2 2 = <2.6%>
(Fo=—4) F7U~v=) ) n—x
CARLSBERG AS-B 10 20 1,957 37,641 | £ dh - k- Z33
NOVO NORDISK A/S-B 87 — — — | BE& M AT) ) nY= G4 74420
I %Jrl H % . & % 93 20 1,957 37, 641

THETR R <k > 2 1 = <1.3%>
(F—A+SU7T) FA=-2r7)7 kn
RIO TINTO LTD — 46 441 42, 627 | FEp
N [ BB & & - 46 441 12, 627

HMEAE A Y = 1 = <1.5%>
(BH) F&H# RV
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