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[FIFBMEA L 13, BEEEROBEEACHET 2 B85 %

WCBUE S B FIFEBIRA T,

OF-EERBRNGE 52

“RERERI ZRAERRGI R XBERE LTV AZHSHOBCHEIRR (202146108218 ~20224 4 A208)

BUERIZTEWETA, EEFLIHI

OB#ICLEHT7 2 FDF

RIE - FEFKR

IREHERETFERHII DN TR Y £¥ A,

(2021410A218 ~20224 4 A208)

BUFHITI ISV ER A,

O AEE DA (20224 4 A20B /7
. J7YE 4T 77 VRBEAREBERT 7Y FOBE
2 i 162K Fi168H K
s n P 0 P R T, o
q:i—l T—Ll TH 00
PIMCORR a=4zo=VV AV vy—=nAAvh 77/ R] (JPY) 1,003 938 1, 149, 089 68.9
AT V—=RALVry—T77 K 75 AA 2, 460, 497 2, 350, 235 484, 383 29.1
& 2t 2,461, 501 2,351,174 1,633, 473 98.0
() HiT,

FUE PER AL D RO A T




OREEFMEDER (20224 4 A20BB]TE)
® H _ F168HAR
i il (il 54 e
TH %
B BAGREARFE SR 1,633,473 97.5
e = SN Y i} 42, 069 2.5
B 5 e A 1,675, 542 100. 0
() HesiE, BEEFEMERBEICT2EEGTT,
OE&E. BF. TARUEEMEEDIKR
E H 5 163415K F1641K 5 16511K 5516641 K 167K 168K
- 20214F11 122 HHTE 2021412 /1 20 H BI7E (202248 1 120 HEIE|20224F 2 21 H HAE|20224F 3 722 H ELAE [20224F 4 7120 H HAE
A A A A A A
N &E 1,569, 157, 716 1,506, 148,512 1,539, 424,572 1,553,938, 992 1,548, 726, 601 1,675, 542,107
a—)L - m— 31,131, 691 35,174,902 33,804, 431 30, 275, 504 39, 462, 365 40,893, 495
BB AR S GRAMAR) 1,529, 112, 089 1, 466, 508, 990 1,498, 714, 853 1,509, 381, 866 1,509, 264, 236 1,633,473, 494
HRULAA: 8,913,936 4,464, 620 6, 905, 288 14,281, 622 - -
AL Fr Y 4 - - - - - 1,175,118
B) A& 8,570, 160 8,524, 309 9,160, 834 12,813,992 9,969, 797 8,595, 679
ARADIL LS 5 B 4 6,240, 408 6,192, 932 6, 141, 425 6, 110, 490 6,097, 545 6, 064, 242
RILEA 4 198, 508 365, 511 826,914 4,362, 247 1,583, 246 -
ARANE FE A 1,355, 995 1,098, 383 1,220, 602 1,261,828 1,115,383 1,198,338
AALFILE 15 18 13 5 1 10
Z DAL H 775,234 867, 465 971, 880 1,079, 422 1,173,622 1,333, 089
(C) #EEMRIE(A—B) 1,560, 587, 556 1,497, 624, 203 1,530, 263, 738 1,541,125, 000 1,538, 756, 804 1,666, 946, 428
JEAR 6, 240, 408, 941 6,192, 932, 667 6, 141, 425, 386 6,110, 490, 134 6,097, 545, 762 6,064, 242, 499
DR 25 4 A4,679,821,385 | A\d4,695,308,464 | A4, 611,161,648 | A4,569,365,134 | A4,558,788,958 | A4, 397,296,071
(D) ZEEHRAK 6,240,408, 9410 6,192,932, 6670 6, 141,425, 3860 6,110,490, 1340 6,097, 545, 7620 6,064, 242, 4990
1AO%:YEEMBE(C/D) 2,5018 2,4188 2,492M 2,522M 2,524M 2, 7491
() M7 7 v ROF163W 1 e A%HIL6, 280, 820, 60711, #5163~ 168 HH B NNFR E JLAKHILA3, 277, 9971, 55163~ 168 h — i se A%HIL

(1)

()

259, 856, 10619 T3,

1 472 0 Wi FEAEIE, 2B 163410, 25011, 281644410. 24181, Z8165110. 24921, Z5166410. 25221,

fIe.

20224F 4 20 HBIME, MEERAIT CAEZ TR TRV 2 OZEHIT4, 397,296, 071 TT,

H5167110. 252419, #5168110. 2749
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O DIRR

#1634 #1643 51651 51661 #1674 #1681
i H 20214E10 H 21 F ~ [20214E11 H 23 F ~ [ 2021412 H 21 F ~ [20224F 1 A 21 A ~ [20224F 2 A 22 A ~ [20224E 3 23 A ~
20214E11H22H  [20214F12H20H  [20224F 1 H20H  [20224FE 2 AH21H  [20224E 3 H22H  [20224F 4 H20H
A A A A A A
(A) ERHZEIE 1,214,092 1,204,237 1,193,772 1,193,087 1,192,925 1,175,031
2 Hc 4 4 1,214,615 1,204,762 1,194,005 1,193,327 1,193,014 1,175,118
FAAFILE A 523 A 525 A 233 A 240 A 89 A 87
(B) AHMFE#HFTEELE A 52,867,296 A 44,908,715 51,368, 554 24, 862, 654 7,018,237 142, 846, 564
TEE A 152, 875 281,983 51,719, 486 29,026, 444 17,520, 182 143, 412,298
JeE R A 53,020,171 A 45,190,698 A 350,932 A 4,163,790 A 10,501,945 A 565, 734
C) 1EFtHRENE A 1,477.725 A 1,196,984 A 1,330,176 A 1,375,102 A 1,215,510 A 1,363 044
D) LHEHE(A+B+C) A 53,130,929 A 44,901,462 51,232,150 24, 680, 639 6,995, 652 142, 658, 551
(E) miffigHELRS A3, 329,068, 696 A3, 358,774,781 A3, 377,503, 744 A3, 311,746, 383 A3, 282,135,011 A3,259,512, 754
(F) BmEZ=EEE A1,291, 381,352 A1, 285,439,289 A1,278,748, 629 A1, 276,188, 900 A1,277,552, 054 A1,274,377,626
(Bl 4 25 FH 24 %5) (- 439,232,765) | ( 437,705,571) | ( 435,899,093) | (  435,501,461) | (  436,465,871) | ( 435,843, 666)
(FE B 2 %8) (A1,730,614,117) | (A1,723,144,860) | (A1,714,647,722) | (AL,711,690,361) | (AL, 714,017,925) | (Al,710,221,292)
@) s (D+E+F) A4, 673,580,977 A4, 689,115,532 A4, 605, 020, 223 A4, 563,254, 644 A4, 552,691,413 A4, 391,231,829
H) mEnike A 6,240,408 A 6,192,932 A 6,141,425 A 6,110,490 A 6,097, 545 A 6,064,242
RE{ZEHEREE (G+H) A4, 679,821,385 A4, 695, 308, 464 A4, 611,161,648 A4, 569, 365, 134 A4, 558,788,958 A4, 397,296,071
BIMEREERE A Al, 291,381, 352 Al, 285,439, 289 Al, 278,748, 629 Al, 276,188,900 Al, 277,552, 054 Al, 274,377,626
(B 4 25 FH 24 %5) (- 439,232,765) | ( 437,705,571) | ( 435,899,093) | (  435,501,461) | (  436,465,871) | ( 435,843, 666)
(Ona=¢iEAYiEE T ) (A1,730,614,117) | (A1,723,144,860) | (AL, 714,647,722) | (AL1,711,690,361) | (AL, 714,017,925) | (AL,710,221,292)
Sy Bl HE(R R ST 4 1,583,261, 565 1,563,214, 685 1,543,399, 281 1,528,847, 196 1,518,640, 106 1,503, 685, 228
AR 2 4 A4, 971,701, 598 A4, 973,083, 860 A4, 875,812, 300 A4, 822,023,430 A4, 799,877,010 A4, 626,603, 673
(1) HIEORBOT T B) BMEEHFTREBRE IIAMRKOIMZIC LD b DEEHET,
(1) HIEORPLOH T (C) {EFEIRENE 1213 E FEHINIZ X 2 WA BISH Y EZ GO TERR L TVET,
() HIEORROT T F) BIEREBRE L HD0L, BFEOBINZRE DS, BIEE S LI igi8n bRz E LW EE N2 VDN ET,
(%) SEAOFFEIRFE (20214510 421 H ~20224E 4 A20H) 13U Fo@» ¢,
P H 20214E10 A 21 F ~ [ 2021411 H 23 A ~ [ 2021412 H 21 F ~ [20224F 1 A 21 A ~ [20224F 2 A 22 F ~ [20224F 3 A 23 A ~
2021411 A 220 |20214F12 20 202241 A20H  |20224E 2 A21H  |20224E 3 A22H 20224 4 A20H
a. Bl Y SRIE (REPERT) (| 7,253 1,163, 5771 1,130, 107H 1,016, 3114 1,163, 8544
b. ATRERERRIRG  BRIRLEER) oM oM oM oM oM 0y
c. R ED DI T4 | 439,232, 765H | 437,705, 5711 | 435,899, 0931 | 435,501, 4611 | 436,465, 8711 | 435, 843, 6663
d. IR ED 2 HEERRIZ4 | 1,589,501, 973 | 1, 569, 400, 364 | 1, 548, 377, 1299 | 1, 533, 827, 579 | 1, 523, 721, 340 | 1, 508, 585, 616
e. HBCRAINLE (a+b+c+d) |2,028, 734, 73819 2,007, 113, 18814 | 1, 985, 439, 7991 | 1, 970, 459, 1471 | 1, 961, 203, 5221 | 1, 945, 593, 1364
£ BRGNS (1 50 %7-0) 3, 2501 3, 2401 3, 2321 3, 2241 3, 2161 3, 2081
g Hyifidd 6, 240, 408 6, 192, 932/ 6, 141, 425M 6,110, 4901 6,097, 545 6, 064, 242
h. d4 (1 TR %7=0) 10H 10H 10H 10H 10H 10H
R PE DRI FEE F O 15, E 7R B OV OFF X EICHOW T, EHRAOHBANCESE, —RICAEZY ERDLND

FERFEOEEICHEIL U CRHERE L LB L T ES,
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PIMCONZIa—4IT—SV5ALUS—nNAAVALT7RI (JPY)

QIR ERMEE (20216 A308)
PIMCONZaA—4RIT— VAL —NnNAAALT7Rd (UJPY)

TAEEE {48
(B F) (B : F)

TAEE ik
(BAGT : F) (B4L: F)

MAF Global Securities Ltd. )L LN EIL0. 1%
4.750% due 05/07/2024 $ 208 218
QNB Finance Ltd. El Salvador Government International Bond
Argentina Bocon 1.125% due 06/17/2024 200 200 7.750% due 01/24/2023 $ 308 30
34.069% due 10/04/2022 ARS 8323 b 1.760% due 07/19/2021 20 200 TSN RILEE 30
Argentina Government International Bond Sands China Ltd. (B {8 R{E$31)
0.125% due 07/09/2030 $ & 2 5.125% due 0B/08/2025 200 224 -
0.125% due 07/09/2035 51 15 i . — EEPEER
) ) ) TA T EEER 1256
Autonomous City of Buenos Aires Argentina (ER{SE{ES1, 300)
37.374% due 03/29/2024 ARS 4574 % ' BPCES.A.
BT AR e F10. 1% 1.370% due 05/22/2022 250 252
(B3R {E$127) Danone S.A.
— - Bonos de la Tesoreria de la Republica en pesos o0l O3 2 Al A
/NS 2 —50.2% 4.700% due 09/01/2030 CLP 20,000 2 RCI Banque S.A.
6.000% due 01/01/2043 5,000 8 0.250% due 03/08/2023 EUR 14 17
IHS Markit Ltd. P s
FUEEH 3 75V AEE R
5.000% due 11/01/2022 s 100 105 (S IBE$39) (EVS IR s 468)
R o 105 -
(ERS R $102) FE0. 3% A—70.7%
75 ¥)L5.5% New Metro Global Ltd. Republic of Ghana Government Bond
7.500% due 12/16/2021 s 200 204 16.500% due 02/06/2023 GHS 200 3%
Banco BTG Pactual S.A. mEaH 208 18.850% due 09/28/2023 2,100 369
4.500% due 01/10/2025 500 629 (ER 8 IR E$200) 20.750% due 01/16/2023 200 36
8.300% due 08/15/2024 BRL 1,000 202 ) H—t At 439
Banco Daycoval S.A. a0V E74.6% (ER45 R {ii $446)
4.250% due 12/13/2024 $ 150 16 i
Banco Votorantim S.A. Empresas Publicas de Medellin ESP N1 —2.0%
4.500% due 09/24/2024 200 212 8.375% due 11/08/2027 COP 372,000 9%
. . - Hungary Government Bond
g%’;;’;‘:UEE'E‘Z’/'D“‘;;U';;“"""“‘ A - . 1.500% due 08/2412022 HUF 330,000 1,128
: fl;) Ic:,r;gﬂl;lasjn T§7s/24/zoz4 9,157,900 2,801 ALV L a
. ue 3 i 1
522'5;";::5;'/’?3/32'32'3 - m i e Dosarale Torrtorial S.A. Fins MFB Magyar Fejlesztesi Bank Zrt
! inanciera de Desarrollo Territorial S.A. Findeter 0.375% due 06/09/2026 EUR 100 119
0iSA. 7.875% due 08/12/2024 23,000 7 . —
1.913% due 02/26/2035 BAL 1 2 2008 ¢ %;ZJE'JM =y ;; o SEST'2661
- =. S5 ,
Swiss Insured Brazil Power Finance Sarl JnVET7ER 2,903
9.850% due 07/16/2032 4624 965 (ER{§Ri$2, 925) 4> R1.0%
Vale Overseas Ltd.
§.250% due 08/10/2026 s m YR 7 = — I 0% Periama Haldings LLC
XP, Inc. RO Bond 5.950% due 04/19/2025 s 200 217
0 zech Republic Government Bon R N
3.250% due 07/01/2026 (b) 20 198 0.250% due 02/10/2027 CZK 8,200 353 Shriram Transport Finance Co. Ltd.
— 3107 {00 due 06/26/2026 5,600 25 5950% due 10/24/2022 200 25
F o fHESEH 605 State Bank of India
Brazil Government International Bond (ERf8 E1$519) 4.000% due 01/24/2022 200 204
12.500% due 01/05/2022 BRL 500 103 42 raE 626
T < —%90.4% (ER8 R {ii $620)
Vale S.A. 7AILF > R0.3%
2.762% due 03/30/2170 (a] 2,100 251  Danske Bank AlS
5 as T gag DU de0U12022 $ 20 256
IUIEE E—, 00 = = SMBC Aviation Capital Finance DAC
px <—y &%t 256 P
(BR{8Ei$3, 697) &;% RES253) ——  3.000% due 07/15/2022 200 25
A B2 0% TAILS Y RER 205
8% (AR5 R {ii $200)
Al Holings Fuig L. ey
5.500% due 01/15/2023 $ 58 82 Dominican Republic International Bond {25 LY. 5%
o 8.900% due 02/15/2023 DOP 14,200 262
Fﬂ""f“’ Holdings Group Co. Ltd. 9.750% due 06/05/2026 21,900 436 Leviathan Bond Ltd.
8.250% due 07/28/2023 200 163 10.750% due 11/08/2029 22,300 458 6.125% due 06/30/2025 100 110
Kaisa Group Holdings Ltd. ‘2= P 1,156
11.700% due 11/11/2025 200 189 PSSP —

(EiSRAES1, 097)




PIMCONZIa—4IT—SV5ALUS—nNAAVALT7RI (JPY)

AR
(BT F) (BT

Israel Government Bond

0.000% due 06/08/2022 LS 1,600 ¢ 491

5.500% due 01/31/2022 16,600 5,376
5,867

1R TTILER 5,977

(ER{SRAT$5, 848)

A 21)70.2%

Banca Carige SpA

0.957% due 05/25/2022 EUR 100 119

15y FaR 119

(B RAES111)

HAS3. 3%

Mitsubishi Corp.

2.625% due 07/14/2022 $ 200 204

Mitsubishi HC Capital, Inc.

2.652% due 09/19/2022 600 614

3.406% due 02/28/2022 600 610

3.960% due 09/19/2023 200 214

Panasonic Corp.

2.536% due 07/19/2022 200 204

Suntory Holdings Ltd.

2.550% due 06/28/2022 200 204

BASH —2)]

(ERfGR{H$2, 011)

LY TILY0.5%

Gazprom PJSC Via Gaz Capital S.A.

6.510% due 03/07/2022 100 104

Sherbank of Russia Via SB Capital S.A.

5.125% due 10/29/2022 200 209

LIV INY AF 1

(ER{S RAE$307)

Greenko Solar Mauritius Ltd.

5.950% due 07/29/2026 200 216
TS v RAH __ 26
(BR4& FAE$201)

A¥$36.1%

Petroleos Mexicanos
7.650% due 11/24/2021 MXN 630 32

Mexico Government International Bond

7.250% due 12/09/2021 72,800 3,699
8.500% due 05/31/2029 1,400 7

3,776
AxTaEE 3,808

(ER{SIRAE$3, 946)

TARE  FHEE
(B4 F) (B F)

45 240 4%

Sigma Holdco BV

3.750% due 07/02/2025 PIN 200 § 49

Republic of Angola Via Avenir Il BV

4.665% due 12/07/2023 $ 50 49

7.661% due 07/01/2023 126 121

176

A5 8k S—751

(B S RAE$222)

42z 70.8%

Bank of Industry Ltd.

6.184% due 12/14/2023 400 401

Nigeria Government International Bond

5.625% due 06/27/2022 100 103

FA ST AR 504

GETT D)

Banco de Credito del Peru

4.650% due 09/17/2024 PEN 460 124

Fondo MIVIVIENDA S.A.

7.000% due 02/14/2024 60 17

Peru Government International Bond

5.400% due 08/12/2034 700 172

6.350% due 08/12/2028 200 59

8.200% due 08/12/2026 300 97
345

RL—BH 469

(ER{RRAE$519)

HICTSET. 0%

Saudi Government International Bond

2.375% due 10/26/2021 $ 600 604
YHOTSETAR — [E
(AR5 R i $602)

U HKR—)L0.3%

TML Holdings Pte Ltd.

5.500% due 06/03/2024 200 209
SUAR—LEEH — di)|
(ER#§ R 1 $205)

#7 2 56.7%

Eskom Holdings SOC Ltd.

0.000% due 12/31/2032 ZAR 4,300 62
7.850% due 04/02/2026 12,000 823
Properties Pty Ltd.

5.872% due 05/02/2023 $ 200 215

TARE  FHEHE
(BGL: F) (B4 F)

Sasol Financing USA LLC

5.875% due 03/27/2024 $ 200 § 24
1,314

South Africa Government International Bond

8.000% due 01/31/2030 ZAR 3,600 239

10.500% due 12/21/2026 33,600 2,675
2914

w77 hakt _ 4

(ER7 R {EE$4, 069)
7954F1.1%

Ukraine Government International Bond

7.750% due 09/01/2021 $ 200 202
7.750% due 09/01/2022 300 316
11.750% due 06/15/2022 UAH 4,800 177
17.000% due 05/11/2022 400 16
Y9954+ —m

(ISR 700)

Imperial Brands Finance PLC

3.750% due 07/21/2022 $ 600 616

Natwest Group PLC

4.269% due 03/22/2025 200 217

Standard Chartered PLC

1.328% due 09/10/2022 200 200

EESH 1,033

(B RAES1, 010)

KE12. 4%

Credit Acceptance Auto Loan Trust

2.380% due 11/15/2028 250 255

ECMC Group Student Loan Trust

1.142% due 05/25/2067 60 62

GLS Auto Receivables Issuer Trust

2.470% due 11/15/2023 101 102

Nelnet Student Loan Trust

0.942% due 02/25/2066 69 69

SLM Private Education Loan Trust

1.578% due 03/15/2032 9 9

Upstart Securitization Trust

2.322% due 04/22/2030 107 107
604

AbbVie, Inc.

2.900% due 11/06/2022 200 207

3.200% due 11/06/2022 100 103

5.000% due 12/15/2021 250 252

American Tower Corp.

2.250% due 01/15/2022 100 101

3.000% due 06/15/2023 100 105

3.500% due 01/31/2023 100 105

Aviation Capital Group LLC

2.875% due 01/20/2022 200 202

3.875% due 05/01/2023 100 105




TAEEE
(B F) (

Bank of America Corp.

1.348% due 01/20/2023 $ 100 $
Bayer U.S. Finance Il LLC

2.750% due 07/15/2021 50
Bayer U.S. Finance LLC

3.000% due 10/08/2021 400
BOC Aviation USA Corp.

1.625% due 04/29/2024 200
Charter Communications Operating LLC
4.464% due 07/23/2022

Cigna Corp.

3.050% due 11/30/2022 200
Citigroup, Inc.

1.256% due 05/17/2024 100
2.700% due 10/27/2022 250
Constellation Brands, Inc.

2.650% due 11/07/2022 300
CVS Health Corp.

3.500% due 07/20/2022 100
DAE Funding LLC

1.550% due 08/01/2024 300
Dugquesne Light Holdings, Inc.

5.900% due 12/01/2021 m
eBay, Inc.

3.800% due 03/09/2022 100
EMD Finance LLC

2.950% due 03/19/2022 250
Entergy Corp.

4.000% due 07/15/2022 100
Ford Motor Credit Co. LLC

3.550% due 10/07/2022 200
General Motors Co.

1.028% due 09/10/2021 300
General Motors Financial Co., Inc.

1.184% due 01/05/2023 100
Harley-Davidson Financial Services, Inc.
2.550% due 06/09/2022 100
International Lease Finance Corp.

5.876% due 08/15/2022 100
Komatsu Finance America, Inc.

2.437% due 09/11/2022 200
Nissan Motor Acceptance Corp.

1.078% due 01/13/2022 100
Occidental Petroleum Corp.

1.606% due 08/15/2022 200
Pacific Gas & Electric Co.

1.750% due 06/16/2022 100
Penske Truck Leasing Co. LP

3.900% due 02/01/2024 100
Ryder System, Inc.

2.500% due 09/01/2022 100
Southern Co.

2.950% due 07/01/2023 100
Sprint Communications, Inc.

6.000% due 11/15/2022 100
Sprint Corp.

7.250% due 09/15/2021 100
7.875% due 09/15/2023 400

PIMCONZIa—4IT—SV5ALUS—nNAAVALT7RI (JPY)
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300
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100

107

102

104

106

102
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AASE FEE
(B4L : F) (B F)
Synchrony Bank
3.000% due 06/15/2022 $ 250 § 256
Zimmer Biomet Holdings, Inc.
3.375% due 11/30/2021 250 251
6,851
Ellington Loan Acquisition Trust
1.142% due 05/25/2037 60 60
GSAA Home Equity Trust
6.502% due 11/25/2036 (c] 121 67
RAAC Trust
0.792% due 02/25/2046 122 120
Soundview Home Loan Trust
0.992% due 10/25/2037 94 83
330
S*ESEH 1,785

(ERBIR{ES, 639)

55 SR 34, 4%

Sunac China Holdings Ltd.
5.976% due 12/30/2021 (d)(e) 200 200

Australia and New Zealand Banking Group Ltd.

0.005% due 07/01/2021 82 82

Bank of Nova Scotia

0.005% due 07/01/2021 4 4

BNP Paribas Bank

(0.480%) due 07/01/2021 DKK 1 0

3.900% due 07/01/2021 ZAR 350 25

Brown Brothers Harriman & Co.

3.900% due 07/01/2021 1 0

Citibank N.A.

0.005% due 07/01/2021 $ 43 43

DBS Bank Ltd.

0.005% due 07/01/2021 85 85

DnB Bank ASA

0.005% due 07/01/2021 1 1

JPMorgan Chase Bank N.A.

0.005% due 07/01/2021 $ 85 85

MUFG Bank Ltd.

(0.310%) due 07/01/2021 ¥ 6 0

National Australia Bank Ltd.

0.005% due 07/01/2021 $ 30 30

Royal Bank of Canada

0.005% due 07/01/2021 1 1

0.005% due 07/02/2021 CAD 29 2

Sumitomo Mitsui Banking Corp.

(0.780%) due 07/01/2021 EUR 2 2

0.005% due 07/01/2021 $ 75 75

Sumitomo Mitsui Trust Bank Ltd.

(0.310%) due 07/01/2021 ¥ 125 1

0.005% due 07/01/2021 GBP 1 1

0.005% due 07/01/2021 $ 5 5

The Hongkong and Shanghai Banking Corp. Ltd.

0.000% due 07/02/2021 HKD 2 0

0.000% due 07/01/2021 SGD 1 1
464

TAEE

(B F) (
(0.105%) due 08/23/2021 (d) ¥ 700,000 $
0.027% due 11/12/2021 $ 900
0.035% due 07/13/2021 900
0.038% due 12/09/2021 1,900
0.051% due 08/26/2021 10,700
0.020% due 09/14/2021 (d)i) 200
EERMEREE

(B8 R1ES$21, 687)
BAAMAEH&EH100. 3%
(E{3R1ES62, 782)

SMTUNT 1 TR

(g) (h) 0.9%
(REBRMEHBVETLIT7 L, HEE§42)

ZOMOEES L UVAR. HEE(1.2%)
#HEE100. 0%

RalikE]
B4 F)

6,308

900
900
1,898
10,698

14,398

200

21,570

62,914

544

(720)

62,738
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RERMRITHS BT (REHA : FREL)

© BEEOICE. EEOSEAMEEALLSETREL Aoy —ARESERT S,
FAR (EREIXEORMLOWER) T55.
195 (35 N

R  Enrmenmns.
@ Z—HKUERRAEY THD.

. G HEAD
RATHBH =Ry i B WG H SR s S L
Sunac China Holdings Ltd. 5.975% 12/30/2021 01/11/2021 § 200 $ 200 0.32%

AL SV Z DO E R ZRS|

JIR—2R - LRZHIZ

mEIHEF EASRO  REH HEA EALE RAEXILE
ML 0.300% 06/28/2021 07/08/2021  CZK 112,309 § 1572)
YR—R - LRZHEE $ (572)
2D FEE LR
TAYSIUMEE  0HFET 31-90H 0B &t
YIN—=2R - LIREH
Non-U.S. Government Debt $ 0 $ (672 $ 0 $ 0 $ (572
YR—=2R - LRZHEE $ 0 $ 572)  § 0 $ 0 $ (572)
EARE $ 0 $ (572)  § 0 $ 0 $ (572)
YIR—=2R - LRZRIZHRDRILE $ (572)
LATFIE, 20214 6 AVBREDEAS LU ZOMDELHAENS I LEA (BA) HRAOHGMEEEREIEFICHELTENLEZLDOTH S,
(f) 202146 A30BRE. UTDOIRE—ZHICE I EHISMEEEI000FMIELHMNERELTELANSGATNS,
. YIN=2R - =)L - EABLY

LRE244(< wk;e%’] RN ;ﬂw T ®EYIS ZOBOEE  EA Foy ks THR
mEIHEF REKXINE REKIE REKIS REXIE WEWMGIEH (2 )381% e /««—@
TA—NL/TRE— - LIREH
ML 8 0 5721 % 0 8 0 572 % 805 8 33
BAB LV ZDMOERRERSI &5 $ 03 (572)  § 0 s 0
0 20214F 6 A30B IS T L= FEPOFHHARBEI629T, METFHERF0.353%THoT=o £—Ib - SA /Ny FIWBIE Y /N—R - LIRZMH UBEEDIRES

NTWELIE, FHEARSICEEALHASENTODAREELAHS. _
@ */ b I RAR—T vy —FEBTETEARERICS T INEIRFICHT HHIE MB LB IRRE/ (%Hx% ﬁ&é’f&}bu BAB LV ZOMOEEFERS
‘1‘4’6177\1“\ /‘v—liﬂ DENEDRE— (7)77\9 21 §0<HY§IF‘3’C®J$*‘/T4/7§1TD~_ =5,

(&) EMTUNT TR . LBFEFHRER
27y TR

: 7‘ e
B3 7 J : ATLy K KRR ___ ZEWERE
SREH EE£F btz 1=1 ZOZIieﬁSOEﬁE )Y HETAG 5% i %ﬁ) # HE afE
Boeing Co. 1.000% 06/20/2023 0.741% $ 300 $ 2 $ $ 0 $ 0
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EHEF EHEF RER LIRS

Xih 2R AVTIIR B E&F wmH e BETA 54 BT (18) 3 HE ffit
ZH 3-Month USD-LIBOR 2.500% 12/18/2021 $ 41,800 $ (503) $ 119 $ [E) 9)
E-3:11 3Month ZAR-SAJIBOR 6.670% 12/13/2022 AR 25,700 (59) (59) 2 0
ZH 3Month ZAR-SAJIBOR 6.665% 01/09/2023 12,100 (33) 133) 1 0
EZiN 3-Month ZAR-SAJIBOR 6.410% 02/11/2023 37,300 87 87 0 @)
2H 3-Month ZAR-SAJIBOR 7.250% 09/19/2023 2,800 (1 9 0 0
BN 3-Month ZAR-SAJIBOR 5.255% 07/09/2025 100 0 0 0 0
2H 3Month ZAR-SAJIBOR 6.855% 021112026 37,400 (118) (118) 8 0
B2 3Month ZAR-SAJIBOR 5.680% 06/08/2026 3,800 3) 4) 0 1]
Xk 3Month ZAR-SAJIBOR 5.601% 06/09/2026 1,500 2) (2) 0 0
2 3-Month ZAR-SAJIBOR 7.460% 03/06/2030 1,300 2) 2) 0 0
2H 3Month ZAR-SAJIBOR 7.490% 03/06/2030 1,200 2 2) 0 0
i 6-Month CZK-PRIBOR 0.765% 04/07/2026 CzK 14,400 35 35 0 0
e 6-Month EURIBOR 0.500%) 09/16/2023 EUR 400 0 0 0 0
=301 6-Month HUF-BUBOR 1.090% 05/15/2022 HUF 62,600 0 0 0 0
2 6-Month HUF-BUBOR 0.840% 05/26/2022 710,900 13 13 0 1]
ZHL 6-Month HUF-BUBOR 1.250% 09/19/2023 124,900 4 7 0 0
X3k 6-Month HUF-BUBOR 1.770% 02/2412026 51,400 () ) 0 0
i 6-Month PLN-WIBOR 0.655% 05/21/2025 PIN 1,500 9 9 0 )
X3k 6-Month PLN-WIBOR 0.925% 10/16/2030 200 3 3 1 0
SZHY 7-Day China Fixing Repo Rate 1.860% 05/07/2025 CNY 7,800 39 17 0 (3)
Xt 7-Day China Fixing Repo Rate 2.620% 12/16/2025 2,700 2 n 0 0
Xih 7-Day China Fixing Repo Rate 2.625% 12/18/2025 1,400 2 m 0 (4
BN BAL-COI-Compounded 2.700% 01/03/2022 BAL 6,600 (14) 15) 0 0
i BRL-CDI-Compounded 2.870% 01/03/2022 1,100 3 3 0 0
2 BRL-CDI-Compounded 2.880% 01/03/2022 1,100 3 3 0 0
2ZH BRL-CDI-Compounded 2.883% 01/03/2022 4,100 10 10 0 0
B3 BRL-CDI-Compounded 2.884% 01/03/2022 900 2 2 0 0
ZH BRL-CDI-Compounded 2.886% 01/03/2022 1,300 3 3 0 0
Xk BRL-CDI-Compounded 3.100% 01/03/2022 30,500 43) (47) 0 1]
EEiN BRL-CDI-Compounded 3.130% 01/03/2022 100 0 0 0 0
2 BRL-CDI-Compounded 3.150% 01/03/2022 5,500 4 n 0 0
=30 BRL-CDI-Compounded 3.170% 01/03/2022 18,000 23 2 1 0
X3k BRL-CDI-Compounded 3.350% 01/03/2022 5,700 110) 110) 0 0
EZiN BRL-CDI-Compounded 3.390% 01/03/2022 700 ] ] 0 0
Xk BRL-CDI-Compounded 3.700% 01/03/2022 538 ] ] 0 0
2 BRL-CDI-Compounded 3.990% 01/03/2022 6,100 (13) 4 1 0
SZEY BRL-CDI-Compounded 4.000% 01/03/2022 7,200 (15) 3 2 0
Xk BRL-CDI-Compounded 4.040% 01/03/2022 362 0 0 0 0
Xk BRL-CDI-Compounded 4.460% 01/03/2022 4,700 17 2 0 0
EZiN BRL-CDI-Compounded 4.500% 01/03/2022 5,700 2 21 0 1]
2 BRL-CDI-Compounded 4.800% 01/03/2022 1,300 8) 0 1 0
BN BRL-CDI-Compounded 4.020% 01/02/2023 2,600 (14) (14) 0 0
Xk BAL-COI-Compounded 4.030% 01/02/2023 3,500 119) (19) 0 1]
X3k BRL-CDI-Compounded 4.038% 01/02/2023 800 4) 4 0 0
i BRL-CDI-Compounded 4.045% 01/02/2023 9,400 43 4 2 0
Bz BRL-CDI-Compounded 4.070% 01/02/2023 3,000 (161 (161 0 1]
Xt BRL-CDI-Compounded 4.100% 01/02/2023 4,700 (24) (24) 0 1)
2 BRL-CDI-Compounded 5.000% 01/02/2023 1,900 ] 3) 1 0
2 BRL-CDI-Compounded 5.150% 01/02/2023 7,300 8) 2 ] 0
X3k BRL-CDI-Compounded 5.250% 01/02/2023 6,200 9 9 0 2)
X3k BRL-CDI-Compounded 5.440% 01/02/2023 1,300 4 6 0 2
Xt BRL-CDI-Compounded 5.780% 01/02/2023 400 2 2 0 0
Xk BAL-COI-Compounded 5.920% 01/02/2023 3,200 17 12) 0 13)
EZiN BRL-CDI-Compounded 6.675% 01/02/2023 600 ] 1 1 0
2 BRL-CDI-Compounded 7.260% 01/02/2023 6,300 4) @) 2 0
2 BRL-CDI-Compounded 11.030% 01/02/2023 300 121 121 0 0
=30 BRL-CDI-Compounded 5.100% 01/02/2024 4,300 27 2% 1 0
ZHL BRL-CDI-Compounded 5.160% 01/02/2024 4,400 27 27 2 0
X3k BRL-CDI-Compounded 5.680% 01/02/2024 7,100 ] 48) 0 6)
X3k BRL-CDI-Compounded 7.310% 01/02/2024 2,000 2 [2) 0 1]
Xk BRL-CDI-Compounded 5.710% 01/02/2025 900 (51 (5) 0 0
Xtk BAL-COI-Compounded 6.010% 01/02/2025 700 2) 2) 0 0
2ZH BRL-CDI-Compounded 6.050% 01/02/2025 2,500 8 6) 1 0
=3 BRL-CDI-Compounded 8.710% 01/02/2025 100 0 0 0 0
2 BRL-CDI-Compounded 6.745% 01/02/2025 1,700 (6] 6) 1 0
Xk BRL-CDI-Compounded 6.810% 01/02/2025 800 3 3 0 "
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ZEHEF ZHEF REHR LIS
X3 ZER AVTIIR B F i e BETA i35 Hfi4E 5Tl (#5) 2% BE aff
EZN BRL-CDI-Compounded 7.160% 01/02/2025 BRL 1,800 $ (4) $ (4) $ 0 s il
X3k BRL-CDI-Compounded 7.170% 01/02/2025 1,500 (3] (3] 0 Ul
Xk BRL-CDI-Compounded 9.760% 01/02/2025 100 3 3 0 0
2 BRL-CDI-Compounded 6.020% 01/04/2027 1,300 15 15 1 0
X$h BRL-CDI-Compounded 6.140% 01/04/2027 4,700 (42) 21) 0 m
ZH BRL-CDI-Compounded 6.180% 01/04/2027 1,400 12 1 1 0
EZN BRL-CDI-Compounded 6.245% 01/04/2027 500 (5] (5] 0 0
SZHY BRL-CDI-Compounded 6.250% 01/04/2027 600 5 5 0 0
B3 BRL-CDI-Compounded 6.450% 01/04/2027 700 4 4 0 0
SHY BRL-CDI-Compounded 6.500% 01/04/2027 1,200 9 " 1 0
2 BRL-CDI-Compounded 6.520% 01/04/2027 5,500 2 35 2 0
ZHE BRL-CDI-Compounded 6.950% 01/04/2027 1,100 0 10 0 (1
EZN BRL-CDI-Compounded 6.960% 01/04/2027 1,700 (1 (1 0 ]
SZHY BRL-CDI-Compounded 7.770% 01/04/2027 2,200 4 4 1 0
X3k BRL-CDI-Compounded 7.800% 01/04/2027 700 5 4 0 0
S BRL-CDI-Compounded 8.325% 01/04/2027 1,000 0 0 1 0
Xk BRL-CDI-Compounded 8.450% 01/04/2027 1,500 1 1 0 (1
S BRL-CDI-Compounded 9.600% 01/04/2027 1,000 (26) (26) 1 0
SZEY BRL-CDI-Compounded 10.090% 01/04/2027 400 (i} (12) 1 0
S2HY BRL-CDI-Compounded 10.240% 01/04/2027 600 17 (71 0 1l
X3k Colombia IBR Overnight Interbank

Reference Rate 2.080% 05/04/2022 COP 13,229,300 (18) 21 2 0
2H Colombia IBR Overnight Interbank

Reference Rate 4.390% 05/04/2022 923,100 (4) (4) 0 2
SZH Colombia IBR Overnight Interbank

Reference Rate 4.470% 05/04/2022 4,756,800 (24) (24) 0 3
SZH Colombia IBR Overnight Interbank

Reference Rate 4.290% 10/10/2022 122,200 (1 (1 0 0
SZH Colombia IBR Overnight Interbank

Reference Rate 4.430% 10/25/2022 4,000,000 21 (21) 0 2)
ZH Colombia IBR Overnight Interbank

Reference Rate 2.650% 07/24/2024 5,361,000 8 8 3 0
Xk Colombia IBR Overnight Interbank

Reference Rate 2.740% 07/24/2024 23,888,700 (328) (328) 0 10
S2H Colombia IBR Overnight Interbank

Reference Rate 3.900% 07/24/2024 9,634,200 M M 5 0
ZH Colombia IBR Overnight Interbank

Reference Rate 4.200% 07/24/2024 14,855,000 2% 24 2 0
Xk Colombia IBR Overnight Interbank

Reference Rate 4.495% 10/10/2024 76,600 0 0 0 0
2 Colombia IBR Overnight Interbank

Reference Rate 3.800% 05/05/2025 888,200 8 8 0 (1
ZH Colombia IBR Overnight Interbank

Reference Rate 3.060% 02/05/2026 2,710,000 58 2 2 0
SZH Colombia IBR Overnight Interbank

Reference Rate 3.975% 06/23/2027 5,400 0 0 0 0
Xk IBMEXID 6.510% 12/09/2021 MXN 36,100 14 14 1 0
2 IBMEXID 6.533% 12/09/2021 6,100 (2) (2) 0 0
Xk IBMEXID 6.535% 12/09/2021 25,400 10 10 1 0
SZH IBMEXID 6.540% 12/09/2021 89,100 (35) (35) 0 (1
SZH IBMEXID 6.545% 12/09/2021 38,300 (15) (15) 0 0
2 IBMEXID 7.790% 01/19/2022 700 (1 0 0 0
Xt IBMEXID 4.170% 02/23/2022 44,000 (14) (14) 1 0
2 IBMEXID 5.676% 03/16/2022 3,300 (1 (14) 0 0
SZHY IBMEXID 4.610% 06/17/2022 31,700 13 13 0 m
b2/ IBMEXID 4.515% 08/17/2022 4,700 (3] (3] 0 0
b3/ IBMEXID 4.700% 08/25/2022 33,400 19) 19) 1 0
Xt IBMEXID 4.530% 11/15/2022 8,000 (7 [t] 0 0
X3k IBVEXID 4.470% 02/27/12023 2,400 13 3) 0 0
X IBMEXID 4.520% 02/27/2023 4,800 (5] (5) 0 0
Xk IBMEXID 4.550% 0212712023 16,400 (18) 18) 1 0
Xk IBMEXID 4.560% 02/27/2023 2,400 (3] 3) 0 0
Xk IBMEXID 4.565% 02/27/2023 2,400 (3] 3 0 0
SHY IBMEXID 4.900% 03/22/2023 35,700 31 31 0 (2)
S2HY IBMEXID 6.360% 03/22/2023 5,600 (2) 4 0 0
2 IBMEXID 4.920% 04/10/2023 17,100 15 15 0 (1
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EHEF EHEF _RER H
X3 ZER ATV IR B 7E 5 F) i E BETA i35 itk 5Tl (#5) 3% BE aff
SZHY IBMEXID 5.325% 06/09/2023 MXN 9,200 $ 6 $ 6 $ 0 s m
SZEY IBMEXID 8.910% 11/15/2023 30,000 (94) 82 0 (2)
S2HY IBMEXID 4.540% 02/21/2024 6,900 14 14 0 0
Xt IBMEXID 4.510% 02/21/2024 48,000 (99) (99) 3 0
Xk IBMEXID 5.605% 03/26/2024 7,600 (6) (6) 1 0
Xk IBMEXID 6.580% 01/01/2025 6,500 2 2 1 0
B2 IBMEXID 6.620% 01/02/2025 3,800 1 1 0 0
SZEY IBMEXID 6.635% 01/15/2025 4,000 (2) 0 0 1}
SZEY IBMEXID 4.840% 02/19/2025 5,800 15 15 0 (1
SZHY IBMEXID 4.850% 02/19/2025 7,900 2 20 0 m
Xk IBMEXID 6.510% 02/24/2025 6,600 1 1 1 0
Xk IBMEXID 6.415% 02/25/2025 1,200 0 0 0 0
T IBMEXID 6.100% 02/26/2025 700 0 0 0 0
SZEY IBMEXID 6.856% 03/20/2025 2,100 (2) 2 0 0
2ZH IBMEXID 5.130% 05/14/2025 11,600 27 27 0 1]
ZH IBMEXID 5.893% 06/05/2025 40,500 39 39 0 (4
X3 IBMEXID 4.775% 06/26/2025 500 (1 ] 0 0
ZHY IBMEXID 4.830% 07/22/2025 8,000 24 24 0 (1
B2 IBMEXID 4.970% 08/08/2025 2,300 (6) (6) 0 0
X3k IBMEXID 4.917% 081112025 2,600 1l n 0 0
SZHY IBMEXID 5.120% 09/29/2025 5,000 13 13 0 m
Xth IBMEXID 4.880% 11/07/2025 45,500 (145) (145) 5 0
X3 IBMEXID 4.720% 02/06/2026 1,800 (7 n 0 0
Xk IBMEXID 4.730% 02/06/2026 5,400 (201 (201 1 0
R IBMEXID 4.943% 02/12/2026 4,600 15 15 0 0
2 IBMEXID 4.950% 02/12/2026 7,100 2 2 0 i
Xk IBMEXID 5.800% 04/06/2026 15,300 (24 (24) 2 0
SZH IBMEXID 6.670% 06/19/2026 1,800 0 0 0 0
S2HY IBMEXID 6.720% 06/19/2026 1,700 (1) (1 0 0
ZHY IBMEXID 8.483% 01/17/2029 1,700 (8 (8) 0 0
Xt IBMEXID 6.830% 1212712029 2,700 0 0 0 0
SZEY IBMEXID 6.618% 01/18/2030 3,700 3 3 0 (1
S2H IBMEXID 6.600% 02/26/2030 3,100 3 n 0 0
ZH IBMEXID 5.590% 07/03/2030 900 4 4 0 0
S2HY IBMEXID 5.610% 07/03/2030 3,800 17 17 0 m
ZHL IBMEXID 5.575% 11/01/2030 26,000 128 128 0 (3)
Xk IBMEXID 5.980% 02/12/2031 2,700 (100 (101 0 0
Xk IBMEXID 5.990% 02/12/2031 6,300 (22) (22) 1 0
SZEY IBMEXID 6.630% 03/31/2031 4,300 5 5 0 il
Xt IBMEXID 6.678% 05/29/2031 19,200 21 21) 3 0
Xih IBMEXID 6.715% 05/30/2031 2,300 (2 2 1 0
Xih IBMEXID 8.320% 01/07/2032 1,100 6 6 0 0
2 IBMEXID 6.463% 05/18/2040 600 3 3 0 0
ZH Sinacofi Chile Interbank Rate

Average 0.700% 1112412022 CLP 127,100 3 3 0 0
2 Sinacofi Chile Interbank Rate

Average 0.880% 02/17/2023 143,000 4 4 4 0
Xik Sinacofi Chile Interbank Rate

Average 1.070% 1210/2023 45,000 (2) (2) 0 0
X Sinacofi Chile Interbank Rate

Average 1.080% 12110/2023 45,000 2 (2) 0 0
Xih Sinacofi Chile Interbank Rate

Average 1.040% 1211712023 23,000 (1 (1 0 0
ZH Sinacofi Chile Interbank Rate

Average 2.585% 12/04/2024 82,000 1 1 0 0
2ZH Sinacofi Chile Interbank Rate

Average 2.590% 12/04/2024 83,000 1 1 0 0
2 Sinacofi Chile Interbank Rate

Average 2.635% 12/04/2024 66,000 1 1 0 0
2 Sinacofi Chile Interbank Rate

Average 2.650% 12/04/2024 67,000 1 1 0 0
Xt Sinacofi Chile Interbank Rate

Average 2.780% 12/09/2024 68,000 (1 (1 0 0
Xih Sinacofi Chile Interbank Rate

Average 2.510% 01/14/2025 235,500 (3 (3) 3 0
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ZEH2F ZEHEF RER LR
X3 ZER AVTIIR B E & F wH A BETA 5 fiiE 5T (#8) % BE afE
EZN Sinacofi Chile Interbank Rate

Average 2.393% 02/05/2025 CLP 226,000 $ (5] $ (5) $ 0 3 0
2H Sinacofi Chile Interbank Rate

Average 1.936% 03/10/2025 254,100 13 13 1 0
ZHY Sinacofi Chile Interbank Rate

Average 1.940% 03/10/2025 127,100 6 6 0 0
X Sinacofi Chile Interbank Rate

Average 2.545% 02/05/2026 90,000 (3] (3) 0 0
2H Sinacofi Chile Interbank Rate

Average 1.780% 02/17/2026 45,000 4 4 0 0
=304 Sinacofi Chile Interbank Rate

Average 1.785% 02/17/2026 21,000 2 2 0 0
2 Sinacofi Chile Interbank Rate

Average 1.790% 02/17/2026 78,000 7 7 0 0
2 Sinacofi Chile Interbank Rate

Average 2.640% 03/01/2026 289,000 10 10 0 0
T Sinacofi Chile Interbank Rate

Average 2.020% 04/30/2026 325,000 2n (27) 0 (Ul
2N Sinacofi Chile Interbank Rate

Average 1.950% 05/05/2026 308,600 (27) 2n 0 (Ul
X3k Sinacofi Chile Interbank Rate

Average 1.684% 06/04/2027 254,700 (39) (39) 0 (2)
T Sinacofi Chile Interbank Rate

Average 1.715% 08/04/2027 50,800 (8) (8) 0 0
X Sinacofi Chile Interbank Rate

Average 2.256% 121012027 107,000 (13 (131 0 m
2 Sinacofi Chile Interbank Rate

Average 3.520% 06/14/2028 62,100 2 2 0 0
ZH Sinacofi Chile Interbank Rate

Average 3.215% 01/14/2030 129,000 9 9 1 0
Xk Sinacofi Chile Interbank Rate

Average 3.120% 02/05/2030 29,000 (2) (2) 0 0
Xtk Sinacofi Chile Interbank Rate

Average 2.080% 06/01/2030 50,000 (1) (1} 0 (U]
Xk Sinacofi Chile Interbank Rate

Average 2.110% 06/01/2030 20,000 4 (4) 0 0
SZH Sinacofi Chile Interbank Rate

Average 2.480% 11/24/2030 329,900 62 62 3 0
Xtk Sinacofi Chile Interbank Rate

Average 2.565% 11/27/2030 80,000 14) (14) 0 U]
X3k Sinacofi Chile Interbank Rate

Average 2.585% 112712030 85,000 (15) (15) 0 (Ul
B3 US CPI Urban Consumers NSA 0.000% 02/22/2031 $ 800 (23) (23) 0 "
20 US CPI Urban Consumers NSA 0.000% 02/23/2031 800 (24) (25) 0 1]

$ (1,020 $ (230) $ 98 ¢ (106)

27y TRHEE $ (1,018 $ (229) $ 93 $  (106)

U, 20214 6 AVBRED LBFEEPRFEEMT UNT « TEAKICHLITHBERE L VEHEREDENTH D,

20214 6 A30RIE. LB I URRBEREMT Y /NT « TAKICEL TSTIBOHEMERELTELARBATINS,

ST UNT 4 TEE EETUNT 4 TEE
i35 it LTINS A

22



AVTIAR Iy NFEHETRRE

B HIBMEERET 51= 5. AVT54F-

FYNT4ITDT I - MR ERT . HE LTy

5H50T, ChISlE, REERE DIZBR S BT SLTy

| EURBOEHTRESNT LR OZDIDIEABREEDTREE S R Y OIBAERT,

O MHRTy TRHDEEIZE B4 S BERFENECHBACTIZ Y RAI LYY
o BUFLLTROMB RS B/ETT,

C OSRERISITEEREI DR nHd,
(h) £FmTY T
HWEIH8F RER SIEBE ZREE
AZD 09/2021 PHP 13,768 § 283
BOA 07/2021 BRL 29,446 5,887
BOA 07/2021 MXN 2,341 118
BOA 07/2021 RUB 7,805 107
BOA 07/2021 $ 5,647 BRL 29,446
BOA 07/2021 513 MXN 10,192
BOA 07/2021 110 RUB 7,933
BOA 07/2021 13 THB 395
BOA 07/2021 12 374
BOA 08/2021 K 302 $ 15
BOA 08/2021 $ 297 K 6,199
BOA 08/2021 350 RUB 26,301
BOA 09/2021 op 57,619 $ 79
BOA 09/2021 PHP 5,506 113
BOA 09/2021 $ 6,487 CNY 1,722
BOA 09/2021 6,577 IDR 94,799,164
BOA 09/2021 6,630 INR 488,155
BOA 0912021 98 [ 42,128
BOA 09/2021 kY PLN 1m
BOA 09/2021 347 RUB 25,325
BOA 09/2021 ZAR 2,083 § 146
BOA 1112021 $ 4,659 RON 19,041
BPS 07/2021 BRL 323 $ 85
BPS 0772021 EUR 100 122
BPS 07/2021 THB 374 12
BPS 07/2021 $ 85 BRL 323
BPS 07/2021 352 MXN 6,989
BPS 0772021 303 RUB 22,594
BPS 07/2021 90 TRY 751
BPS 07/2021 313 2,647
BPS 07/2021 534 4,724
BPS 08/2021 HUF 47,238 $ 159
BPS 08/2021 $ 33 AUD 47
BPS 08/2021 303 HUF 86,218
BPS 09/2021 DR 923454 $ 83
BPS 0912021 INR 2,698 3
BPS 09/2021 $ 468 MYR 1,041
BPS 09/2021 6,403 PHP 311534
BPS 0912021 14 THB 442
8PS 09/2021 AR 2,757 $ 192
BPS 1172021 MXN 9,364 464
BPS 12/2021 PHP 311534 6,359
BPS 0212022 ZAR 2,421 160
BPS 06/2022 $ 55 MXN 1133
BRC 07/2021 MXN 3,201 § 161
BRC 07/2021 $ " TRY 983
BRC 07/2021 4 37
BRC 08/2021 MXN 68,002 $ 3,286
BRC 08/2021 $ 1,002 HUF 316,792
BRC 0212022 8 ZAR 121
BSS 0912021 39 uvy 1773
CBK 07/2021 BRL 29,760 $ 5919
08K 0772021 MXN 7576 382
£BK 07/2021 PEN 2,064 567
CBK 07/2021 $ 5,049 BRL 29,760
CBK 07/2021 235 RUB 18,114
CBK 07/2021 5 THB 148
CBK 0772021 100 uvu 4,422
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HEIHEF REA BIEEE ZRAE

CBK 08/2021 COP 11,294,218 $ 3,030 $ 0
CBK 08/2021 HUF 666,300 2,216 (34)
CBK 08/2021 JPY 700,000 6,436 0
CBK 08/2021 PEN 13,970 3,844 0
CBK 08/2021 17,813 4,897 0
CBK 08/2021 $ 5,900 BRL 29,760 13 (3)
CBK 08/2021 356 PEN 1,821 0 (100
CBK 08/2021 323 RUB 24,247 7 0
CBK 08/2021 49 uyu 2,162 1 0
CBK 09/2021 INR 7,708 $ 103 0 0
CBK 09/2021 PHP 585 12 0 0
CBK 09/2021 $ 192 Kzt 83,760 1 0
CBK 09/2021 24 uvu 1,063 0 0
CBK 09/2021 537 ZAR 7,492 0 (n
CBK 1072021 PEN 4,468 $ 1,223 53 0
CBK 1212021 $ 8 PHP 3,768 0 (2)
CBK 01/2022 ILS 17,518 $ 5,404 10 0
CBK 01/2022 $ 292 PEN 1,060 0 (15)
CBK 02/2022 173 ZAR 242 0 (1]
CBK 06/2022 ILS 1,600 $ 493 0 0
DUB 09/2021 $ 118 RUB 8,595 0 (2)
GLM 07/2021 BRL 1,086 $ 214 0 (2)
GLM 07/2021 DoP 42,384 “ 0 (1
GLM 0712021 2,476 42 0 (2)
GLM 0712021 3,722 63 0 2)
GLM 0712021 MXN 268 13 0 0
GLM 07/2021 RUB 19,030 261 1 0
GLM 07/2021 $ 217 BRL 1,086 0 (1
GLM 0712021 1 DoP 42,384 2 0
GLM 0712021 564 MXN 11,243 1 (1
GLM 07/2021 519 PEN 2,084 2 0
GLM 07/2021 4an RUB 36,311 25 0
GLM 072021 38 TRY 321 0 2)
GLM 0712021 167 1,406 0 (6]
GLM 08/2021 DoP 23,445 $ 397 0 (131
GLM 08/2021 HUF 39,666 133 0 (1)
GLM 08/2021 PEN 2,084 519 0 (21)
GLM 08/2021 $ 35 cop 131,840 0 0
GLM 08/2021 645 HUF 186,022 0 (7
GLM 08/2021 an RUB 35,283 8 0
GLM 09/2021 Dop 46,497 $ 803 0 (6]
GLM 09/2021 PHP 20,741 426 4 0
GLM 09/2021 PIN 580 162 0 0
GLM 09/2021 RUB 21,150 290 3 0
GLM 09/2021 $ 43 HKD 334 0 0
GLM 09/2021 243 Kzt 105,462 1 0
GLM 09/2021 2 PLN 8 0 0
GLM 09/2021 1,697 RUB 17,129 0 (12)
GLM 09/2021 1,390 ZAR 19,137 0 (63)
GLM 09/2021 ZAR 2,468 $ 172 1 0
GLM 10/2021 Dop 31,488 543 0 2)
GLM 10/2021 $ 735 Dop 42,384 0 (2)
GLM 1112021 87 PEN 325 0 (2)
GLM 1172021 667 RON 2,779 0 2)
GLM 1212021 BRL 389 $ 75 0 M
GLM 02/2022 $ 293 BRL 1,620 19 0
GLM 02/2022 48 ZAR 702 0 0
GLM 02/2022 132 1,937 0 Ul
HUS 07/2021 EUR 387 $ 465 6 0
HUS 07/2021 MXN 716 35 0 M
HUS 07/2021 TRY 1,001 137 13 0
HUS 07/2021 $ 317 EUR 266 0 m
HUS 07/2021 174 JPY 19,351 0 0
HUS 07/2021 32 3,521 0 0
HUS 07/2021 37 TRY 308 0 1
HUS 08/2021 1721 RUB 54,715 17 0
HUS 09/2021 CNH 853 $ 133 1 0
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HWEIHEF REA BIEEE ZRAE aft

HUS 09/2021 CNY 234 $ 36 $ $ 0
HUS 09/2021 IDR 626,334 36 0
HUS 09/2021 PEN 370 100 0
HUS 09/2021 $ 5,155 MXN 108,399 0
HUS 09/2021 3 PN 13 0
HUS 01/2022 BRL 302 $ 53 6]
HUS 02/2022 $ 19 ZAR 1,816 0
IND 06/2022 WD 3,965 $ 149 0
IND 06/2024 $ 156 WD 4,014 2)
JPM 07/2021 BRL 3,126 $ 625 0
JPM 07/2021 MXN 5,679 215 (5)
JPM 07/2021 $ 614 BRL 3,126 0
JPM 07/2021 108 ILS 345 0
JPM 07/2021 8,927 PEN 34,240 0
JPM 07/2021 4,720 TRY 41,656 0
JPM 08/2021 327 CzK 6,884 (7
JPM 08/2021 43 EGP 7,108 0
JPM 08/2021 99 UAH 2,152 0
JPM 08/2021 100 uvy 4,376 0
JPM 09/2021 INR 6,902 $ 92 0
JPM 09/2021 $ 172 RUB 12,541 2
JPM 10/2021 528 MXN 11,104 0
JPM 12/2021 6,375 PHP 307,765 (148)
MYI 07/2021 BRL 1,682 $ 318 0
MYl 07/2021 $ 316 BRL 1,682 U]
MYl 07/2021 233 RUB 17,826 0
MYl 08/2021 317 BRL 1,582 (2)
MY 08/2021 520 EGP 8,337 0
MY 09/2021 CLP 103,111 $ 144 0
MYI 09/2021 PLN 790 209 0
MYl 09/2021 $ 64 Kzt 21,672 0
MYl 10/2021 28 TRY 217 0
MYl 1212021 75 BRL 389 0
MYI 06/2022 MXN 3,991 $ 184 0
RYL 09/2021 $ 51 Kzt 22,185 0
SCX 07/2021 PEN 34,240 $ 8,602 (341)
SCX 07/2021 $ 106 RUB 7,643 ]
SCX 08/2021 CZK 152 $ 7 0
SCX 09/2021 $ 290 MYR 1,202 (2)
SCX 09/2021 8,609 PEN 34,240 0
S06 07/2021 266 RUB 20,691 0
S06 08/2021 403 30,407 0
S06 12/2021 PHP 1,630 $ 33 0
S0G 02/2022 $ 48 ZAR 702 0
$SB 07/2021 BRL 1,745 $ 328 (20)
$SB 07/2021 $ 349 BRL 1,745 (1
UAG 07/2021 BRL 1,607 $ 320 (1)
UAG 0772021 ILS 295 91 0
UAG 07/2021 RUB 2,789 38 0
UAG 07/2021 $ 320 BRL 1,607 (2)
UAG 07/2021 764 RUB 58,616 0
UAG 08/2021 AUD 418 $ 320 0
UAG 08/2021 CzK 455 21 0
UAG 09/2021 $ 359 RUB 26,370 3
UAG 10/2021 TRY 217 $ 28 2
UAG 06/2022 $ 139 MXN 2,859 3
NEABEEZNE $ $ (1,529)




PIMCONZIa—4IT—SV5ALUS—nNAAVALT7RI (JPY)

B+ Tar:

WEIHEF FHif 1T A% i e BExA"  RERE i35 itk
GLM Call - OTC U.S. dollar versus Brazilian real BRL 5.800 02/15/2022 122 $ R 14

GLM Put - OTC U.S. dollar versus Brazilian real 5.000 1210/2021 500 13 15

GLM Put - OTC U.S. dollar versus Russian ruble RUB 71.800 09/10/2021 1,293 19 10

JPM Put - OTC U.S. dollar versus Chinese renminbi CNH 6.250 02/18/2022 1,422 1 1

Myl Call - OTC U.S. dollar versus Mexican peso MXN 20500 0712712021 1,200 6 5

MYI Put - OTC U.S. dollar versus Brazilian real BRL 5.400 07/22/2021 663 17 50

MYI Put - OTC U.S. dollar versus Mexican peso MXN 19.700 06/10/2022 1,293 28 19
BEA T3 Akt $ 120 114
FEA T a3y

TLEI7 L

WEIHEF ) 17 A& b=l mETA” (ZHEE) i35 it
BOA Call - OTC U.S. dollar versus Indian rupee INR 81.000 04/27/2022 7 $ m s )
GLM Call - OTC U.S. dollar versus Brazilian real BRL 6.300 02/15/2022 722 (21) m
GLM Put - 0TC U.S. dollar versus Brazilian real 4.825 12110/2021 500 Ul (8]
GLM Put - OTC U.S. dollar versus Brazilian real 5.000 02/15/2022 122 (19) (23)
GLM Put - OTC U.S. dollar versus Russian ruble RUB 70.000 09/10/2021 1,293 7 (3
JPM Call - OTC U.S. dollar versus Indian rupee INR 80.000 01/27/2022 30 0 0
MYI Put - OTC U.S. dollar versus Brazilian real BRL 5.300 07/22/2021 1,326 (24) (75)
Myl Put - 0TC U.S. dollar versus Mexican peso MXN 19100 06/10/2022 1,293 (16) (101
UAG Call - OTC U.S. dollar versus Indian rupee INR 81.000 05/02/2022 69 m m
UAG Call - OTC U.S. dollar versus Turkish lira TRY  12.000 10/27/2021 200 9 (2)
T+ T3 vEE $§ (105 3 (130)

27y TR

1YTF4 -

(L) HLIT R RTLy R JULsyL  FEE AT TRE(AENME)
MEIEF  BREHR BEESF A (021 £6ANEHE) Y BEA XM (B FME (B % g =1
BOA Brazil Government International Bond (1.000%)  12/20/2024 1.200% $ 600 $ 9 $ (Bl % 4 $ 0
BRC Brazil Government International Bond (1.000%)  12/20/2024 1.200% 200 3 (21 1 0
JPM Brazil Government International Bond (1.000%)  12/20/2024 1.200% 900 18 (12 6 0
$ 30 $ g s n $ 0

25y AL JUSTL  FER ATy IR SEME
BREIEF  SBER EE£F HHBA QWIFANEEE) Y HEwA® i (W) M (B) % aE af
BRC Eskom Holdings SOC Ltd. 1.000% 12/20/2021 2.343% $ 200 $ (4) $ 3 $ 0 $ m
BRC QNB Finance Ltd. 1.000%  06/20/2023 0.603% 200 2 0 2 0
$ (2] $ 3 $ 2 $ n

 SIEEQ 3EEED JULi7h  kER ATV IR (WEME)
BT 2 X BHAY  HExA” BrEna” X (FRE) i () & &% =1

6LM BIEBROBELAICE ZMBHOBETAICE
D647 A% FILLIBOR 5<28.200%I<#%F %
ITHRY T SEHEF EE&F

06/07/2027 ARS 898  $ 20 8 0 $ 16 3 16 $ 0
GLM BEBEOBELAICE ZHAEOBETAICE
D3< 64 A% FILLIBOR 5<33.250%I<#%4F 5
IZHRY T HEHEF ElE&F
05/30/2024 2,223 50 0 38 38 0
$ 0 $ 5§ 54 $ 0
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LESF g ATV TR (D IEfHfE)
WEIHEF X RR EHEHNA Y TvIR [El 7 & 7 mE BETE i#baﬁ(xﬁlgﬁ) i (5) &% 2 HE b=1i)
BOA SZHY 3-Month ILS-TELBOR 0.800% 04/24/2028 ILS 400 0 $ 0 8 0 $ 0
BPS X 3-Month ILS-TELBOR 1.278% 08/01/2029 400 0 4 4 0
BPS SZE Colombia IBR Overnight Interbank Reference
Rate 4.745% 05/22/2022 COP 1,360,800 0 7 0 Ul
GLM B2 Sinacofi Chile Interbank Rate Average 3.538% 05/31/2022 CLP 88,500 0 2 2 0
GLM ZH Sinacofi Chile Interbank Rate Average 3.570% 10/05/2022 83,200 n (2) 0 (3)
GLM Xk Sinacofi Chile Interbank Rate Average 4.040% 03/18/2029 1,100 0 0 0 0
SCX X3k 3-Month Shanghai Interbank Offered Rate 2.870% 02/14/2025 CNY 3,000 0 (4 0 (4
$ 1] $ 7 s 6 $ (14
RIT4 TJLIT7 L
RSF4UF4D T 4D YidE,  Em AT YIRE (WIEHE)
DEEE  %fl2H REE 1IfEffitk  HHIR  BETA (RER%E) M () % HE =i
BOA X3k U.S. dollar versus Mexican Peso 0.144% 1172412021 T % 0 $ 3 $ 3 $ 0
CBK i U.S. dollar versus Mexican Peso 0.151% 11/05/2021 1 0 4 4 0
CBK B2 U.S. dollar versus South African Rand 0.166% 11/05/2021 1 0 3 3 0
CBK bz U.S. dollar versus Taiwan Dollar 0.054% 05/03/2022 1 0 0 0 0
DUB 2N U.S. dollar versus Chinese renminbi 0.064% 11/06/2021 2 0 5 5 0
GLM X U.S. dollar versus Brazilian Real 0.183% 11/06/2021 1 0 1 1 0
GLM Xt U.S. dollar versus Brazilian Real 0.188% 11/23/2021 1 0 1 1 0
GLM i U.S. dollar versus Chinese renminbi 0.063% 01/12/2022 2 0 3 3 0
JPM SZE Euro versus U.S. dollar 0.066% 05/03/2022 EUR 1 0 0 0 0
JPM Xk U.S. dollar versus Chinese renminbi 0.064% 172412021 2 0 4 4 0
JPM i U.S. dollar versus Indian Rupee 0.069% 10/22/2021 1 0 2 2 0
JPM B2 U.S. dollar versus Russian Ruble 0.157% 11/03/2021 1 0 4 4 0
JPM Bz U.S. dollar versus Taiwan Dollar 0.053% 04/22/2022 1 0 0 0 0
MYl BN U.S. dollar versus Russian Ruble 0.155% 11/23/2021 1 0 4 4 0
Myl X3k U.S. dollar versus South African Rand 0.160% 11/2412021 1 0 2 2 0
$ 0 $ 36 $ 36 $ 0
A7y TR ER $ 21 $ 67 $ 109 $ (s

U, 20214 6 A0BREDEESRMT /AT« TEREELANE (R

(i) 20214 6 A30B KA., HHEEEEHSIBIDHMIHHNERRT YT - FTUNRT 1 THRDIRE
EZLANMBI TS,

8 LT) EROTSMEEEIMGEFACSELTENLEZIOTHS.
—RHITHEICERMT VAT TEROIERELT

ST YNT 1 TEE ST YT« TEMR rpg EA ke
NEAS B 2Ty T NE LS FopE 2TwT T47  (ZH) IVR

WEIHEF Pist £ 20} 7rv°/ E2E 20 [EEAR  RERH 71—7/ a3y 2 [EEEAE o)frmﬁiﬁ it R R—Te—"
AZD 3 0 DK 3 s 0 [ 0 s 0 8 3 s 0 s 3
BOA 353 0 7 360 434) il 435) 75) 0 75)
8PS 67 0 4 n (110) 0 il (17) (46) 0 46)
BRC 0 0 3 3 1147) 0 ] 148) (145) 0 145)
BSS 1 0 0 1 0 0 0 0 1 0 1
CBK 695 0 7 702 [124) 0 0 (124) 578 980) 382)
DUB 0 0 5 5 2 0 0 2 3 0 3
6LM 85 39 81 185 1160) (41) 3 204) 9] 0 119)
HUS 291 0 0 291 9) 0 0 9) 282 320) 38)
IND 2 0 0 2 12 0 0 12 0 0 0
JPM 56 1 16 73 162) 0 0 1162) 89) 189 100
uyl 27 74 6 107 13 85) 0 88) 19 40) 21)
RYL 0 0 0 0 0 0 0 0 0 0 0
SCX 356 0 0 356 344) 0 41 348) 8 0 8
506 2% 0 0 2% 0 0 0 0 % 0 %
SSB 0 0 0 0 21) 0 0 21) 21) 0 121
UAG 4 0 0 48 il 3 0 114) 2 (501 118)
EEAE $ 2008 & 114§ 108§ 2231 $(1,529)  $ (130 $ (15 $ (1,674)
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Héﬁ%ﬁLE&E?éﬁmlﬂﬁéhé 4;774# LTy b xjv/h@ i%/ﬁnuzcmﬁrm&ﬂmhfeer&ﬂ&%#L JLYy k-
‘)/\74 TOTIHIbE - YR DAEEEERT . HEDSREHFOA VTS Y \/// |~ ATLy R, 7AF9VavnBER FEOVDIR FERKRT
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L BLFELTRIMBAREEAHORABETT .

O EHMAICENT, FRBEROEEAAFEEROBETKICKBREIAD R

D RImAELFS| FEIEETAML. YORALYY— ATy TOMAFERICESE, 4'?}5Elf)fEEil::‘5&Eéh e 6»: BN H D,

P Ry ks IHRR=T X —FT T4 FEDR mm%cﬁ?b*uﬁ/*M$®MﬁéﬁtuEﬁﬁm?uﬁv4 ERMNSRET HTY AR— Vv —ERA— 0k
A2 LEA—DT R 2 —ZAD T THIEN IS O TOHERT 5 ENTE S,

ERT AT ¢ TERONEME

UTFE. 27 FBARET BT UNT 4 JEROVEMEEZ Y RY - TVRR—Sr—RIHELTEYLIELDOTH D,

BE - ABRHEELOSRT VAT« JEROAEME (20214 6 A0BRTE) :

ANy DERELTHESATOWENTYNT 1 JE&

[SITES ) SLTy bR AT 42 NEBEZY & FI 24 &t
EWMT VAT« IBER — AE
BB FELEPRES
27y TR $ 0 $ 0 $ 0 $ 0 $ 9 § 9
B
SNEABEEDRY § 0 $ 0 $ 0 § 2,008 $ 0 $ 2,008
A Tvay 0 0 0 114 0 114
27y TR 0 13 0 90 6 109
$ 0 13 $ 0 $ 2212 $ 6 $ 2,231
$ 0 13 § 0 $ 2,212 $ 99 $ 2,324
EWMT VAT« IER — AR
BB FELEPRER
27y TR $ 0 $ 0 § 0 $ 0 § 1108 (106)
JEEE
SNEABLEDRY $ 0 $ 0 $ 0 $ 152 % 0 $ 1,529)
FREAT 3 0 0 0 (1301 0 (130)
27y TR 0 il 0 0 141 15)
$ 0 § m s 0 $ 11659 ¢ [T 11,6741
$ 0 $ m__ s 0 $ (1650 1200 11,7601

BREHEECHTIEMT VAT« TEROEE (2021456 A0BITHT LEEE) :

ANy VBEGHELTEHESATWANT YT 1 THE&

BB OLDy bR TUAT 4R SNEABRY S F 2 A&t
EMT ) AT 1 TERITHRDIERMAE (BK)
LB FELEPRER
Evl $ 0 $ 0 $ 0 $ 0 $ n $ m
Ry TR 0 0 0 0 (1,264) (1,264)
$ 0 $ 0 $ 0 $ 0 $ (1,265 $ (1,285)
5]
SNEABLERY $ 0 $ 0 $ 0 $ 855 $ 0 $ 855
BEA Tvay 0 0 0 93) 0 (93)
FRA I3y 0 2 0 212 0 214
27y TR 0 5) 0 ] 40 2%
$ 0 $ B¢ 0 $ 967 $ 40 $ 1,004
$ 0 $ B ¢ 0 $ 967 $ 11,225 (261)
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ANYDEGBELTHEINTWEVWTYNT 4 TSR

BB OOy bR TUOAT 424 SNEABERY EXIES ] it
BT AT« TERITHRDRERTME (8) HOMEDHEE
EBFELEPRER
%4 $ 0 $ 0 $ 0 $ 0 $ 0 $ 0
Ry TR 0 1 0 0 1,196 1,197
$ 0 $ 1 $ 0 $ 0 $ 1,198 $ 1,197
JEEE
SEAEEERY $ 0 $ 0 $ 0 $ 1,247 % 0 $ 1,247)
B4 Tvay 0 0 0 (6) 0 6)
sy Ivay 0 0 0 (50) 0 (50)
27y TR 0 188) 0 4% 119) 62)
$ 0 § 88§ 0 $ 11,258 ¢ 19y s 11,3651
$ 0 $ 87 ¢ 0 $ (1,258 1,177 $ (168)

A EEDRE

LT, 770 FOBELABETET 2-HITEASNT220214 6 AVBREDERICE SV EAEMENENTHS.

A A
ATITY—BLU (2021/ ATITY—BLU (2021/
YI-hFdU— LARLT  LRL2 LRLE  06/308E) BT -hTIU— LARLT  LRL2  LRLE  06/305%)
REFMIES (DIEME RAFMIES (AIEME)
FILEVFY E—UIHR
VIt $ [N nos 0 s 71 HEFE $ 0 s 216 % (U 218
NZTa—4 AFTa
HEE 0 105 0 105 HEE 0 32 0 32
IS VEUP 0 3,776 0 3,776
% 0 3,017 90 3,107 T8
PPN 0 103 0 103 Ny - a—fl# 0 49 0 49
AR 0 251 0 251 VI AR 0 176 0 176
AR VES FA4T)T
% 0 1,256 0 1,256 Ry - a—ViEH 0 401 0 4
F VIt 0 103 0 103
VI 0 8 23 36 A—
hE % 0 124 0 124
E% 0 204 0 204 VI 0 345 0 345
== YOTTSET
HEE 0 95 0 95 V) AR 0 604 0 604
PPN 0 2,808 0 2,808 D%
F x a#HE % 0 209 0 209
VIR 0 605 0 605 m77Uh
- % 0 1314 0 1,314
H/E 0 256 0 256 VIR 0 2,914 0 2914
HHAE 9o 54F
VI 0 1,156 0 1,156 VI U 0 m 0 m
IILHILNEIL EE
VIt 0 30 0 30 % 0 1,033 0 1,083
II5UR KE
HiEE 0 474 0 474 AEBRIES 0 604 0 604
H—F % 0 6,851 0 6,851
v AE 0 439 0 439 E—4F—TilH 0 330 0 330
NoHY— FHERMER 0 21,510 0 21,570
VI otk 0 1,266 0 1,266 BEEH $ 0§ 62796 $ 118 $ 62914
E2N SWMTYNT 1« IER — BE
% 0 626 0 626
TALSUE ESFELERRER 0 %3 0 93
% 0 205 0 206 ISR 0 2,031 0 2,031
1R33N § 0§ 234 0§ 234
% 0 110 0 110 EWMTUNTF 1 IER — AR
VI A 0 5,867 0 5,867
1507 EISFE ISP REH 0 106) 0 1106)
% 0 119 0 119 58 0 1,674) 0 11,674)
e § 0§ (1780 $ 0§ (1,780
HEE 0 2050 0 2090 BE s 0§ 63300 s 118§ 63458
Lo ITNY
HES 0 313 0 313
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LUFI$20214£ 6 A30BICHT LEFETOEELBERELER(LAILI) EEALETI 72 FITETSBA, %
THELEMRE (FET5158) OQALEMEFHNENTH S,

LR 3D LRILBHSD
ATFIIV—BLUHT - HFTY— FEAHEE RE R
RERMIES (L IEMIBE)
TN
HE% $ 83 $ 0 $ 202
FU
VI AR 0 2 0
FS=h#HE
VIR 0 0 436
$ 83 $ 28 $ 638

UFREAEMBEEISLF—DOLALIICHESNIEESLVAROAEMETFM-SVTHERASA-EELH
BRRLEROENTHS.

HTFITY—BLU HRED } REOKIE (Gl
I -hFII— (20214 6 A30H) Eiliike vy BRET RS TER FERARThIE%)
BAAMIES (QEME)
I3TN

HiES $ 90 Other Valuation Techniques
FU
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PG MEES (OMEPURBLERR) 131
R FEIIPRERERT U NT ¢ TR (1, 265)
JREEART U ST 4 T 1,004
S5 422
FEHLHIR S 292
RERFHE (8) HOMEELE -
BEa M (SMEPURBLERRS) 3,943
Fa i P IE R AT Y T ¢ TR 1,197
JEERART V) T ¢ T RE (1, 365)
SMEREE - Ak 46
AR FEH AN 2% D Al 28 B4R 3,821
R 2 4,113
BAIC & B EDMIEMNEE $ 6, 421
*HMEFIR B $ 29
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(AAMTER)
HUR I
. _ GO LEE
BE TAEHE SRR (%) A IE A8
FEEFIFIES (82.8%)
F—REZUT (2.8%)
A% (2.8%)
National Australia Bank Ltd.
AUD 215,000 2.26% due 06/21/21 2.8% JPY 17,847,041
HEEEEH 17,847,041
F—RA LS UTEF 17,847,041
HFH (16.7%)
#{E% (15.7%)
Canadian Imperial Bank of Commerce
CAD 489,000 1.90% due 04/26/21 6.6 41,258,677
Toronto-Dominion Bank/The
CAD 685,000 2.05% due 03/08/21 9.1 57,666,572
HEEEEH 98,925,249
hF &R 98,925,249
A4y (8.7%)
HEE (8.7%)
Kreditanstalt fuer Wiederaufbau
NOK 890,000 1.00% due 10/12/21 1.8 11,061,291
Landwirtschaftliche Rentenbank
CAD 335,000 2.25% due 07/23/21 4.5 28,415,516
usb 142,000 2.38% due 03/24/21 2.4 15,149,883
HEFEE 54,626,690
KA vaEt 54,626,690
324 (9.1%)
#EE (9.1%)
Cooperatieve Rabobank UA
NOK 2,580,000 1.25% due 09/16/21 5.1 32,058,227
AUD 305,000 3.00% due 08/23/21 4.0 25,478,054
i 57,536,281
*5Usalt 1561
Za—U—=3UF (1.3%)
BATE (7.3%)
New Zealand Government Bond
NzD 588,000 6.00% due 05/15/21 73 46,095,048
BB aE 46,095,048
Sa-U=5 Falt  asoss0m
EIRHEE (20. 1%)
HEF (20.19%)
European Investment Bank
NzD 770,000 0.50% due 08/04/21 9.5 59,691,929
NOK 3,240,000 4.88% due 05/25/21 6.4 40,510,982
International Bank for Reconstruction & Development
NzD 329,000 4.63% due 10/06/21 4.2 26,151,773
HEFEE 126,354,684
B a 16354684
A T—FT (3.7%)
% (3.7%)
Svensk Exportkredit AB
AUD 280,000 0.50% due 08/26/21 3.7 23,076,508
HESas 3076508
2 I—FUa 23,076,508
KE (15.4%)
% (15.4%)
JPMorgan Chase & Co.
NOK 3,020,000 1.38% due 06/01/21 5.9 37,442,247
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BE TAEHE BRIA (%) A IE A&

FEEFIMFEES (82.8%) (iF)
KE (15.4%) (#EE)

#HEE (16.4%) (%)
Toyota Motor Credit Corp.

AUD 714,000 2.26% due 08/16/21 9.5% JPY 59,289,799
HEFEE 96,732,046
KEREH 96,732,046
FEEFUFEIS AR (BISRAE : 500, 306, 961F) _ 521,193,547
BHRE (16.9%)
TSR (8.4%)
A= vl - R—/8— (8.4%)
Agence Centrale des Organismes de Securite Sociale

usb 500,000 0.22% due 04/13/21 8.4 53,256,007
aAv—I ¥ )L - R——5&it 53,256,007
73 VAR (SR : 51,899, 012M) 53,256,007
EE (8.5%)
REMETARIE (8.5%)
Mizuho Bank Ltd. London Branch

usb 500,000 0.20% due 05/25/21 8.5 53,244,856
HEMESIEAH 53,244,856
HEEF (WERE : 52,790, 078F) _ 53,244,856
EHRAGE (BRSRME : 104, 689, 090F) 106,500,863
REAF (ESREIE : 604,996, 051F) 99.7% PY 627,694,410
AREEBBT IRER L VL OMOEE 0.3 1,818,103
WEE 100.0% JPY 629,512,513

AUD  ZFL

CAD  HF% - KL

Y  BAH

NOK /JL%z—-4Ha—%
NZD =a—P—32F- KL
usb kR
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(AARMTER)

BB :
= IUFILE.
EacdlEr

ERH:

PR F ORI R
et A

T R

2R I
LA
ZOfhE A

A
BEMaX

ERBLVERER (8) &
FEFIEE (GRK)

B A GRES

SRS 36 & UM E 2 e IR
ESETRUGIEES
REBRHI () ROZDE
Bl A GRS

SMEERG |36 & O E 25 e IR
AR FEBLRAM 45 DML B
FBLB L USRFEBMAILE

BRI K B EDMIEMEE

JPY

(<2l

, 394, 940
, 394, 940

(<2l

769, 684
924, 276
235, 355
048, 741
007, 608
215, 508
15, 201, 172
(9, 806, 232)

— b = O

(1, 832, 057)
714, 163
(1,117, 894)

54, 573, 603

528, 018
55,101, 621
53, 983, 727

JPY 44,177, 495




