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S RERMEK (202246 A30H)

PIMCONSaA—A4AIvT—o

{48
£ : F)

AR
(L F) (B

Argentina Bocon

47.331% due 10/04/2022 ARS 892 ¢ 1
i Bond

0.500% due 07/09/2030 $ 79 16

1.125% due 07/09/2035 51 il

Autonomous City of Buenos Aires Argentina

53.715% due 03/29/2024 ARS 4574 17

FIEUTF AR &5

(B RAE$132)

T I v 0.8%

SOCAR Turkey Enerji AS via Steas Funding 1 DAC

7.230% due 03/17/2026 $ 300 281

TEWNA DX UEF 281

(ER{R R ATE$298)

TS5 T3 6%

Banco BTG Pactual S.A.

4.500% due 01/10/2025 200 193

8.300% due 08/15/2024 BRL 1,000 176

0i S.A.

1.913% due 02/25/2035 1 95

Swiss Insured Brazil Power Finance Sarl

9.850% due 07/16/2032 4,350 724
1,188

Vale S.A.

3.202% due 03/30/2170 (a) 2,100 172

I3 DLER 1,360

(ER{SRAES1, 930)
43 UHEB1.3%

Avolon Holdings Funding Ltd.

5.500% due 01/15/2023 $ 58 58
Interoceanica IV Finance Ltd.

0.000% due 11/30/2025 24 2
Kaisa Group Holdings Ltd.

11.700% due 11/11/2025 (b) 400 56
MAF Global Securities Ltd.

4.750% due 05/07/2024 200 201
Sands China Ltd.

5.125% due 08/08/2025 200 168
74 UEBSE —
(ER{R R 1T $802)

F1)0.0%

Bonos de la Tesoreria de la Republica en pesos

6.000% due 01/01/2043 CLP 5,000 5
F Ak 5
(B RAEST)

TAERE T
(BT F) (B F)
Empresas Publicas de Medellin ESP
8.375% due 11/08/2027 COP 1,544,000 § 297
Colombian TES
5.750% due 11/03/2027 452,500 86
6.000% due 04/28/2028 189,100 36
6.250% due 11/26/2025 1,808,700 381
6.250% due 11/03/2027 224,000 4
7.000% due 06/30/2032 11,000 2
7.500% due 08/26/2026 898,300 192
10.000% due 07/24/2024 9,642,300 2,312

Financiera de Desarrollo Territorial S.A. Findeter

7.875% due 08/12/2024 23,000 5
3,055
anve7aR 3,352

(BRARRAES3, 782)

Czech Republic Government Bond

0.250% due 02/10/2027 (K 8,200 275
1.000% due 06/26/2026 5,600 199
FrafMESEH 41
(ERASR{$523)

TUI—92.1%

Jyske Realkredit A|S

1.500% due 10/01/2053 DKK 448 50
Nordea Kredit Realkreditaktieselskab

1.000% due 10/01/2050 13 12
1.500% due 10/01/2053 219 24
Nykredit Realkredit AS

1.000% due 10/01/2050 1141 126
1.000% due 10/01/2053 40 4
1.500% due 10/01/2053 3913 447
Realkredit Danmark AJS

1.000% due 10/01/2050 561 62
1.500% due 10/01/2053 694 80
TUR—Y &t _ 805

(ER{SIRAES1, 075)
—HHAME 4%

Dominican Republic International Bond

8.900% due 02/15/2023 DOP 14,200 259
9.750% due 06/05/2026 13,900 248
FI=h#mEas 507
(B RAE$510)

/N2 H1)—0.3%

Hungary Government Bond

3.000% due 08/21/2030 HUF 6,000 1"
MFB Magyar Fejlesztesi Bank Zrt
0.375% due 06/09/2026 EUR 100 91

DW= NAAALTF7URI (JPY)

AASE
(BAL: F) (BGL: F)

NyHY—&a&t $ 102
(ER#5 R AT $143)
1 > K0.5%
Periama Holdings LLC
5.950% due 04/19/2026 $ 200 180
1 K&t 180
(ER{RRAE$214)
T7AILT > R0.6%
Alfa Bank AO Via Alfa Bond Issuance PLC
9.350% due 08/06/2022 (b) RUB 64,000 35
SMBC Aviation Capital Finance DAC
3.000% due 07/15/2022 $ 200 200
FAINS Y RER 235
(ER{RRAE$1, 087)
A4 RXFTILT. 0%
Leviathan Bond Ltd.
6.126% due 06/30/2025 100 95
Israel Government Bond
0.000% due 10/07/2022 ILS 5,600 1,595
0.000% due 02/08/2023 3,300 936

2,531
425 TILEF 2626

(BR{3 RS2, 694)

Mitsubishi Corp.

2.625% due 07/14/2022 $ 200 200
Mitsubishi HC Capital, Inc.

3.960% due 09/19/2023 200 200
Panasonic Holdings Corp.

2.536% due 07/19/2022 200 200
BASH 600
(ER#5 /R 1T $603)

Corsair International Ltd.

4.850% due 01/28/2027 EUR 100 99
5.200% due 01/28/2029 100 97
FrUoRLERSY—O—B

At 196
(ER#5 R 1 $223)

LY TIND0.0%

Sherbank of Russia Via SB Capital S.A.

5.125% due 10/29/2022 (b) $ 200 14
oIy & 14
(ER{R R {$201)
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TAREE Tl
(BEAL : F) (BGL: F)

Greenko Solar Mauritius Ltd.

5.950% due 07/29/2026 $ 200 $ 179
Ty RBH 179
(R8RS 201)

A%230.2%

Mexico Government International Bond

8.500% due 05/31/2029 MXN 1,400 67
AFxTafE 67
(ER{GR i $76)

Ay 30.5%

Morocco Government International Bond

4.250% due 12/11/2022 $ 200 200
=PRI — 0
(ER#5[R1TE$201)

A4S 2 40.5%

Sigma Holdco BV

6.320% due 07/02/2025 PIN 200 32

Republic of Angola Via Avenir Il BV

6.609% due 12/07/2023 45 45

10.447% due 07/01/2023 108 108
153

+5 > Hakt 185

({8 R 1T $200)

42z 70.7%

Bank of Industry Ltd.

7.745% due 12/14/2023 $ 267 268

T4 )T ER 268

(1S IR 1 $265)

Banco de Credito del Peru S.A.

4.650% due 09/17/2024 PEN 460 112

Fondo MIVIVIENDA S.A.

7.000% due 02/14/2024 60 16

Peru Government International Bond

5.400% due 08/12/2034 700 149

8.200% due 08/12/2026 200 55
220

~L—aft 332

(EiRRAE$413)

Poland Government International Bond
0.250% due 10/25/2026 PIN 900 150
2.750% due 10/25/2029 500 85

TASRE TS
(B F) (B : F)
K= K& $ 235
(ER {5 R1E$269)
FE7 7 ) $H9.4%
Development Bank of Southern Africa Ltd.
8.600% due 10/21/2024 (e) ZAR 5,700 341
Eskom Holdings SOC Ltd.
0.000% due 12/31/2032 4,300 53
7.850% due 04/02/2026 12,000 691
Growthpoint Properties International Pty Ltd.
5.872% due 05/02/2023 $ 200 200
Sasol Financing USA LLC
5.875% due 03/27/2024 200 198
1,481
South Africa Government International Bond
8.000% due 01/31/2030 ZAR 700 37
10.500% due 12/21/2026 31,400 2,030
2,067
w7 7Y hak __ 358
(ER{IRAE$4, 049)
72 50.1%
Republic of Uganda Government Bond
16.250% due 11/08/2035 UGX 206,200 54
DA VEER 54
(B IRAE$63)
79 54750.1%
Ukraine Government International Bond
7.750% due 09/01/2023 $ 100 32
0954 F8E 3
(BRI {i$56)
2 E0. 8%
Jaguar Land Rover Automotive PLC
5.875% due 11/15/2024 EUR 100 97
NatWest Group PLC
4.269% due 03/22/2025 $ 200 198
KEAEF 295
(R RAE$313)
KET. 6%
Credit Acceptance Auto Loan Trust
2.380% due 11/15/2028 61 61
ECMC Group Student Loan Trust
2.674% due 05/25/2067 58 56
Nelnet Student Loan Trust
2.474% due 02/25/2066 59 57
OneMain Financial Issuance Trust
4.130% due 05/14/2035 100 99
213

AR s
(B4 F) (B : F)

AbbVie, Inc.

2.900% due 11/06/2022 $ 200 $ 200

3.200% due 11/06/2022 100 100

American Tower Corp.

3.000% due 06/15/2023 100 99

3.500% due 01/31/2023 100 100

Aviation Capital Group LLC

3.875% due 05/01/2023 100 99

Cigna Corp.

3.050% due 11/30/2022 200 200

Citigroup, Inc.

2.544% due 05/17/2024 100 99

DAE Funding LLC

1.650% due 08/01/2024 300 281

Ford Motor Credit Co. LLC

3.560% due 10/07/2022 200 199

General Motors Financial Co., Inc.

3.267% due 01/05/2023 100 100

International Lease Finance Corp.

5.875% due 08/15/2022 100 100

Komatsu Finance America, Inc.

2.437% due 09/11/2022 200 200

Penske Truck Leasing Co. LP

3.900% due 02/01/2024 100 100

Rio 0il Finance Trust Series 2014-1

9.250% due 07/06/2024 81 84

Ryder System, Inc.

2.500% due 09/01/2022 100 100

Southern Co.

2.950% due 07/01/2023 100 99

Sprint Communications, Inc.

6.000% due 11/15/2022 100 101

Sprint Corp.

7.875% due 09/15/2023 100 104
2,365

Ellington Loan Acquisition Trust

2.674% due 05/25/2037 47 46

GSAA Home Equity Trust

6.502% due 11/25/2036 (b) 108 48

RAAC Trust

2.324% due 02/25/2046 70 69

Soundview Home Loan Trust

2.524% due 10/25/2037 81 63

226

KERE 2,864

(ERf8 R {M$2, 932)

I B 245 5%

Constellation Brands, Inc.

1.702% due 07/05/2022 (c) 250 250

Australia and New Zealand Banking Group Ltd.
0.250% due 07/01/2022 AUD 9 6
1.060% due 07/01/2022 $ 3 3
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TAEE Gl
(BGL: F) (BGL: F)

Bank of Nova Scotia

0.560% due 07/04/2022 CAD 29 $ 22
1.080% due 07/01/2022 $ 5 5
BNP Paribas Bank
(0.780%) due 07/01/2022 EUR 9 10
(0.730%) due 07/01/2022 DKK 3 0
Brown Brothers Harriman & Co.
0.070% due 07/01/2022 NOK 5 1
3.850% due 07/01/2022 ZAR 403 25
Citibank N.A.
1.080% due 07/01/2022 $ 19 19
DBS Bank Ltd.
1.060% due 07/01/2022 16 16
HSBC Bank PLC
(0.780%) due 07/01/2022 EUR 3 3
0.520% due 07/01/2022 GBP 1 1
JPMorgan Chase Bank N.A.
1.080% due 07/01/2022 $ 37 37
MUFG Bank Ltd.
(0.360%) due 07/01/2022 ¥ 322 2
Royal Bank of Canada
1.060% due 07/01/2022 $ 2 2
Sumitomo Mitsui Banking Corp.
(0.780%) due 07/01/2022 EUR 9 9
(0.360%) due 07/01/2022 ¥ 273 2
1.060% due 07/01/2022 $ 17 17
Sumitomo Mitsui Trust Bank Ltd.
(0.780%) due 07/01/2022 EUR 1 1
(0.360%) due 07/01/2022 ¥ 128 9
1.060% due 07/01/2022 $ 36 36
The Hongkong and Shanghai Banking Corp. Ltd.
0.370% due 07/04/2022 HKD 19 2
228
51.282% due 09/30/2022 (c) ~ ARS 3,600 12
0.888% due 05/03/2023 IS 2,500 706
1.184% due 03/02/2023 1,400 396
1,102
(0.146%) due 09/20/2022 ¥ 80,000 589
(0.103%) due 07/11/2022 940,000 6,919
7,508
2.303% due 11/17/2022 (d) MYR 11,000 241
0.751% due 07/12/2022 (h) $ 318 318
1.063% due 08/25/2022 2,400 2,395
2,713
1.396% due 10/04/2022 700 697
2.074% due 10/25/2022 600 596
1,293
1.161% due 07/08/2022 SGD 1,900 1,365
1.312% due 07/22/2022 300 215
1,580
AReHER AT _ 11181

(B RAE$17, 962)

Rk

(BfL: F)
BABMAEHEEIT. 4% $ 36702
(Bg RIS 41, 224)
EBTYNT 1 TER
(f) (g) (0.6%) (224)
(REBFEEHZNETLIT L (658 $24)
ZTOMDEES L UVEE (FiZE) 3.2% 1,220
#& 100 0% $ 31698
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Development Bank of Southern Africa Ltd 8.600% 10/21/2024 10/07/2021 $ 383 3 0.90%

EAE &LV ZDHMOEREE

20224 6 AS0BIZ T LI-FEPOTEHHA

B nuﬁﬂqeiul;o 504% THorl=o BEEDPITE—IL - NNy HEBIEYN—R - LKREH
IZR2BEELNHDEE. FHEABICETALA

(f) &FMT AT« TR LIBFEPIEFR

SZEAN

2 JL9y b ATLY K RE ZIEELE
SREH Bl 5E £ F R (0056ANABA)Y BETERC Eivk 1fiki-d 'Hﬂﬁ (15) % ﬁ;‘“ a1
Boeing Co. 1.000% 06/20/2023 1.520% § 300 B ] 0 s

ZH REBH EHEIE

it Ol Do EEEF wmHE BETAY 5 HitE @ Bl (18) &  HE
iTraxx Asia ex-Japan |G Series 37 Index 1.000% 06/20/2027  § 1,600 $ (29) $ 21 $ 0 $ (4)
EEHEF LEHEF REH BT
X BB AVTIIR B & F wmHE BETA migifits  SF (18) % HE afi
351 3-Month ZAR-SAJIBOR 6.670% 12/13/2022 ZAR 25,700 $ 9) § 9) $ (K] 0
SZE 3-Month ZAR-SAJIBOR 6.665% 01/09/2023 12,100 i n 0 0
Xih 3-Month ZAR-SAJIBOR 6.410% 02/11/2023 37,300 15 15 1 0
=35] 3-Month ZAR-SAJIBOR 7.250% 09/19/2023 2,800 2 0 0 0
Xt 3-Month ZAR-SAJIBOR 5.256% 07/09/2025 100 0 0 0 0
FZE 3-Month ZAR-SAJIBOR 6.856% 02/11/2026 37,400 63 63 1 0
EZN 3-Month ZAR-SAJIBOR 5.680% 06/08/2026 3,800 nn 18 0 0
527N 3-Month ZAR-SAJIBOR 5.601% 06/09/2026 1,500 i i 0 0
E27N 3-Month ZAR-SAJIBOR 6.555% 02/16/2027 1,500 5) 5) 0 0
=35] 3-Month ZAR-SAJIBOR 7.205% 04/22/2027 3,600 7 7 0 0
FZE 3-Month ZAR-SAJIBOR 1.210% 04/22/2027 2,800 5 5 0 0
FZE 3-Month ZAR-SAJIBOR 7.460% 03/06/2030 1,300 6 B 1 0
SEY 3-Month ZAR-SAJIBOR 7.490% 03/06/2030 1,200 5 5 0 0
SZEY 6-Month CZK-PRIBOR 0.765% 04/07/2028 CZK 14,400 105 105 0 n
E2N 6-Month CZK-PRIBOR 3.930% 01/18/2027 13,700 39) 39) 8 0
SZEY 6-Month CZK-PRIBOR 4.164% 03/14/2027 6,900 16 16 0 4)
SZE 6-Month CZK-PRIBOR 4.220% 03/14/2027 6,900 15 15 0 4)
FZH 6-Month CZK-PRIBOR 4.310% 03/15/2027 500 1 1 0 0
SEY 6-Month CZK-PRIBOR 4.320% 03/15/2027 200 0 0 0 0
2H 6-Month CZK-PRIBOR 4.490% 03/25/2027 2,050 3 3 0 1]
SZEY 6-Month CZK-PRIBOR 4.560% 03/26/2027 2,050 3 3 0 ]
ZE 6-Month CZK-PRIBOR 4.700% 03/29/2027 1,700 2 2 0 ]
Xk 6-Month CZK-PRIBOR 5.606% 06/28/2027 1,900 0 0 1 0
FZE 6-Month CZK-PRIBOR 3.490% 01/18/2032 7,300 36 36 0 (6)
2 6-Month EURIBOR 0.500%) 09/21/2024 EUR 400 18 8 0 2
2 6-Month EURIBOR 0.250% 09/21/2032 800 153 81 0 (14)
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351 6-Month HUF-BUBOR 1.250% 09/19/2023 HUF 124,900 § 35 § 2% § T8 0
ik 6-Month HUF-BUBOR 2.325% 07/2012024 96,400 (34) (34) 0 0
Xih 6-Month HUF-BUBOR 1.770% 02/24/2026 51,400 (31) (31) 1 0
Xk 6-Month HUF-BUBOR 2.680% 06/29/2031 15,200 13) 9 1 0
2 6-Month PLN-WIBOR 0.655% 05/21/2025 PIN 1,500 59 59 0 2)
FZEL 6-Month PLN-WIBOR 2.950% 1211312026 2,500 78 78 0 ]
BN 6-Month PLN-WIBOR 4.135% 02/08/2027 700 (16) (16) 2 0
S2E 6-Month PLN-WIBOR 4.075% 03/07/2027 1,100 2% 2% 0 3)
SZE 6-Month PLN-WIBOR 4.320% 03/09/2027 150 3 3 0 ]
S 6-Month PLN-WIBOR 4.350% 03/09/2027 150 3 3 0 ]
ZH 6-Month PLN-WIBOR 4.885% 03/22/2027 400 7 7 0 ]
FZE 6-Month PLN-WIBOR 5.175% 03/24/2027 400 ] 6 0 ]
SEL 6-Month PLN-WIBOR 5.285% 03/25/2027 500 7 7 0 2)
S2E 6-Month PLN-WIBOR 5.290% 03/25/2027 400 5 5 0 ]
S 6-Month PLN-WIBOR 5.340% 03/28/2027 200 3 3 0 ]
SZEY 6-Month PLN-WIBOR 5.470% 04/08/2027 700 8 8 0 2)
SZE 6-Month PLN-WIBOR 5.550% 04/08/2027 500 8 6 0 2)
FZE 6-Month PLN-WIBOR 5.575% 04/08/2027 500 5 5 0 2)
Xk 6-Month PLN-WIBOR 5.980% 04/13/2027 600 (5] (51 2 0
BN 6-Month PLN-WIBOR 5.985% 04113/2027 600 3] 3] 2 0
BN 6-Month PLN-WIBOR 6.010% 04113/2027 700 5) 5] 2 0
Xk 6-Month PLN-WIBOR 6.940% 06/09/2027 1,000 0 0 4 0
Xih 6-Month PLN-WIBOR 7.725% 06/23/2027 700 5 5 3 0
FZE 6-Month PLN-WIBOR 6.725% 06/27/2027 1,200 2 2 0 4)
B2 6-Month PLN-WIBOR 6.843% 06/28/2027 500 0 0 2 0
B2 6-Month PLN-WIBOR 7.310% 06/30/2027 600 0 13) 0 13)
SZEY 6-Month PLN-WIBOR 7.310% 06/30/2027 400 1] ] 0 2)
527N BRL-CDI-Compounded 4.020% 01/02/2023 BRL 2,600 137) 137) 38 0
Xk BRL-CDI-Compounded 4.030% 01/02/2023 3,500 (50) (50) 50 0
b2 BRL-COI-Compounded 4.038% 01/02/2023 800 Akl 1 1" 0
2 BRL-CDI-Compounded 4.045% 01/02/2023 9,400 124 127 0 (129)
Fih BRL-CDI-Compounded 4.070% 01/02/2023 3,000 (42) (42) 43 0
X BRL-CDI-Compounded 4.100% 01/02/2023 4,700 (65 (65! 66 0
SH BRL-CDI-Compounded 5.000% 01/02/2023 1,900 15 13 0 (13)
2 BRL-CDI-Compounded 5.150% 01/02/2023 7,300 53 84 0 85)
Xih BRL-COI-Compounded 5.250% 01/02/2023 6,200 43) (43) 4 0
E2N BRL-CDI-Compounded 5.440% 01/02/2023 1,300 ] ] 5 0
Fih BRL-COI-Compounded 5.780% 01/02/2023 400 ] ] 2 0
Xih BRL-CDI-Compounded 5.920% 01/02/2023 3,200 9) 28) 2 0
BN BRL-COI-Compounded 6.675% 01/02/2023 600 1 4) 4 0
2 BRL-CDI-Compounded 7.280% 01/02/2023 6,300 49 49 0 (501
2 BRL-CDI-Compounded 11.030% 01/02/2023 300 (101 (10) 10 0
2 BRL-CDI-Compounded 5.100% 01/02/2024 4,300 %2 90 0 (93)
ZH BRL-CDI-Compounded 5.180% 01/02/2024 4,400 93 93 0 (96)
BN BRL-COI-Compounded 5.680% 01/02/2024 7,100 (1) (152) 158 0
Xih BRL-COI-Compounded 7.310% 01/02/2024 2,000 131) (31) 3 0
Xk BRL-CDI-Compounded 9.880% 01/02/2024 2,700 (21) 123) 2% 0
Xk BRL-CDI-Compounded 10.665% 01/02/2024 100 (1 (1 1 0
E2N BAL-COI-Compounded 10.755% 01/02/2024 600 4 4) 4 0
B2 BRL-COI-Compounded 10.833% 01/02/2024 1,600 9) 9) 10 0
Xih BRL-COI-Compounded 10.995% 01/02/2024 200 ] ] 1 0
X3k BRL-CDI-Compounded 11.085% 01/02/2024 600 13) 13) 3 0
X BRL-CDI-Compounded 11.148% 01/02/2024 100 0 0 1 0
S BRL-CDI-Compounded 11.505% 01/02/2024 1,100 4 4 0 ]
FZH BRL-CDI-Compounded 11.530% 01/02/2024 3,600 14 14 0 116)
FZH BRL-CDI-Compounded 11.535% 01/02/2024 1,200 5 5 0 (5]
ZE BRL-CDI-Compounded 11.540% 01/02/2024 1,100 4 4 0 (5]
2 BRL-COI-Compounded 11.543% 01/02/2024 1,100 4 4 0 (5)
Xk BRL-CDI-Compounded 12.290% 01/02/2024 1,100 i} ] 1 0
BN BRL-COI-Compounded 5.710% 01/02/2025 900 21) 21) 2 0
b2 BRL-COI-Compounded 6.010% 01/02/2025 700 (14) (14) 15 0
FH BRL-CDI-Compounded 6.050% 01/02/2025 2,500 50 38 0 (A1)
2E BRL-CDI-Compounded 6.710% 01/02/2025 100 1 1 0 2)
E-3: BRL-CDI-Compounded 6.745% 01/02/2025 1,700 23 2 0 (25)
BN BRL-COI-Compounded 6.810% 01/02/2025 800 1 1 12 0
Xih BRL-CDI-Compounded 7.160% 01/02/2025 1,800 (37) 137) 39 0




PIMCONZIa—4IX—CV5ALoo—nNAAVALT7PURI (JPY)

ZEBHEF LEHEF RER ZWEI S
Xih/ZH AVTIIR [E 5 5 %) bkl BETA i35 ik 5T (#8) 3% BE aff
X BRL-CDI-Compounded 7.170% 01/02/2025 BRL 1,600 $ (30) $ (30) $ 318 0
Xk BRL-CDI-Compounded 9.760% 01/02/2025 100 1 1 0 (1
BN BRL-CDI-Compounded 12.425% 01/02/2025 2,600 (2) (2) 5 0
Xk BRL-CDI-Compounded 12.740% 01/02/2025 700 0 0 0 0
ZH BRL-CDI-Compounded 6.020% 01/04/2027 1,300 46 48 0 (48)
Xk BRL-CDI-Compounded 6.140% 01/04/2027 4,700 (161) (130) 137 0
ZH BRL-CDI-Compounded 6.180% 01/04/2027 1,400 44 43 0 (45)
EZN BRL-CDI-Compounded 6.245% 01/04/2027 500 (16) (16) 17 0
ZH BRL-CDI-Compounded 6.250% 01/04/2027 600 19 19 0 (19)
ZH BRL-CDI-Compounded 6.450% 01/04/2027 700 20 2 0 (22)
ZH BRL-CDI-Compounded 6.500% 01/04/2027 1,200 36 39 0 (40)
ZH BRL-CDI-Compounded 6.520% 01/04/2027 5,600 162 161 0 (169)
ZH BRL-CDI-Compounded 6.950% 01/04/2027 1,100 25 35 0 (37)
B2 BRL-CDI-Compounded 6.980% 01/04/2027 1,700 (39) (39) 4 0
ZH BRL-CDI-Compounded 7.770% 01/04/2027 2,200 54 54 0 (58)
X BRL-CDI-Compounded 7.800% 01/04/2027 700 10) ) 12 0
ZH BRL-CDI-Compounded 8.325% 01/04/2027 1,000 2 22 0 (24)
Xk BRL-CDI-Compounded 8.450% 01/04/2027 1,600 (33) (33) 35 0
ZH BRL-CDI-Compounded 9.600% 01/04/2027 1,000 (5] (5) 4 0
ZH BRL-CDI-Compounded 10.090% 01/04/2027 400 (&1 (4) 3 0
Xk BRL-CDI-Compounded 10.206% 01/04/2027 200 (2) (2) 3 0
ZH BRL-CDI-Compounded 10.240% 01/04/2027 600 (5) 5 0 6)
Xk BRL-CDI-Compounded 10.995% 01/04/2027 600 (5] (5] 5 0
Xk BRL-COI-Compounded 11.020% 01/04/2027 400 (3] (3] 4 0
Xk BRL-CDI-Compounded 11.045% 01/04/2027 600 (4 (4) 5 0
Xk BRL-CDI-Compounded 11.048% 01/04/2027 900 (7 (7) 8 0
Xk BRL-CDI-Compounded 11.060% 01/04/2027 600 (4) (4) 5 0
Xk BRL-CDI-Compounded 11.065% 01/04/2027 600 (4) (4 5 0
Xk BRL-CDI-Compounded 11.065% 01/04/2027 600 (4) (4 5 0
Xih BRL-CDI-Compounded 11.130% 01/04/2027 600 (4) (4 5 0
2N BRL-CDI-Compounded 11.140% 01/04/2027 800 (6] (6] 7 0
2E BRL-CDI-Compounded 11.811% 01/04/2027 600 3 3 0 (4
ZE Colombia IBR Overnight Interbank

Reference Rate 4.290% 10/10/2022 cop 122,200 0 0 0 0
2 Colombia IBR Overnight Interbank

Reference Rate 4.430% 10/26/2022 4,000,000 13 13 0 10)
2H Colombia IBR Overnight Interbank

Reference Rate 7.490% 02/15/2023 712,000 (1 (U] 0 (5)
ZE Colombia IBR Qvernight Interbank

Reference Rate 7.560% 02/14/2024 919,000 6 6 0 (8
2 Colombia IBR Overnight Interbank

Reference Rate 2.650% 07/24/2024 4,269,900 139 139 0 (131)
Xk Colombia IBR Overnight Interbank

Reference Rate 2.740% 07/24/2024 23,888,700 (768) (768) 724 0
2 Colombia IBR Overnight Interbank

Reference Rate 3.900% 07/24/2024 9,634,200 252 252 0 (243)
2 Colombia IBR Overnight Interbank

Reference Rate 4.200% 07/24/2024 14,855,000 370 370 0 (360}
Xk Colombia [BR Overnight Interbank

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

Reference Rate 7.500% 02/15/2025 256,000 3 3 0 (3]
2 Colombia IBR Overnight Interbank

Reference Rate 7.855% 02/22/2025 562,300 5 5 0 (6]
2H Colombia IBR Overnight Interbank

Reference Rate 8.020% 04/08/2025 589,400 4 4 0 (6)
2 Colombia IBR Overnight Interbank

Reference Rate 3.800% 05/05/2025 888,200 31 31 0 (30)
Zm]® Colombia IBR Overnight Interbank

Reference Rate 9.470% 07/01/2025 314,000 0 0 0 0
2E Colombia IBR Overnight Interbank

Reference Rate 8.610% 11/26/2025 399,700 2 2 0 (3]
2 Colombia IBR Overnight Interbank

Reference Rate 8.720% 11/26/2025 587,400 2 2 0 (3)
2H Colombia IBR Overnight Interbank

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

Reference Rate 3.060% 02/05/2026 COP 2,710,000 $ 127 $ 95 $ 0 s (92)
ZEY Colombia IBR Overnight Interbank

Reference Rate 6.630% 01/11/2027 1,933,800 43 43 0 (4n
X Colombia IBR Overnight Interbank

Reference Rate 7.685% 02/14/2027 407,000 6] (6] 6 0
X Colombia IBR Overnight Interbank

Reference Rate 8.200% 03/11/2027 449,000 (4 (4) 5 0
X Colombia IBR Overnight Interbank

Reference Rate 8.240% 03/15/2027 268,600 2l (2) 3 0
2N Colombia IBR Overnight Interbank

Reference Rate 8.560% 03/30/2027 44,400 0 0 1 0
X Colombia IBR Overnight Interbank

Reference Rate 8.686% 03/30/2027 264,100 " (1 6 0
X Colombia IBR Overnight Interbank

Reference Rate 8.320% 03/31/2027 243,000 (2l (2) 8 0
ZEL Colombia IBR Overnight Interbank

Reference Rate 7.830% 04/08/2027 231,700 2 2 0 (3]
ZH Colombia IBR Overnight Interbank

Reference Rate 7.913% 04/08/2027 356,700 4 4 0 (51
ZH Colombia IBR Overnight Interbank

Reference Rate 7.940% 04/08/2027 179,600 2 2 0 (2)
2N Colombia IBR Overnight Interbank

Reference Rate 8.360% 06/02/2027 228,000 2) (2) 2 0
ZH Colombia IBR Overnight Interbank

Reference Rate 9.430% 06/16/2027 162,900 0 0 0 0
ZEY Colombia IBR Overnight Interbank

Reference Rate 3.975% 08/23/2027 5,400 0 0 0 0
EL Colombia IBR Overnight Interbank

Reference Rate 3.680% 11/03/2027 1,077,300 60 35 0 (35)
ZH Colombia IBR Overnight Interbank

Reference Rate 7.880% 04/08/2029 293,400 4 4 0 (5)
X Colombia IBR Overnight Interbank

Reference Rate 8.890% 05/12/2029 559,000 0 0 2 0
Xk Colombia IBR Overnight Interbank

Reference Rate 6.620% 11/08/2031 272,300 (10) (10) 10 0
EZN IBMEXID 4.515% 08/17/2022 MXN 4,700 (1 (1) 0 0
BN IBMEXID 4.700% 08/25/2022 33,400 9) 9) 0 0
Xt IBVEXID 4.530% 11/15/2022 8,000 (61 l 0 0
Xt IBMEXID 4.470% 02/27/2023 2,400 4 (4) 0 0
Xk IBMEXID 4.520% 02/27/2023 4,800 (7 (7 0 0
X IBMEXID 4.550% 02/27/2023 16,400 (25) (25) 0 0
X IBMEXID 4.560% 02/27/2023 2,400 4 4 0 0
2N IBMEXID 4.565% 02/27/2023 2,400 4 (4) 0 0
SZH IBMEXID 4.900% 03/22/2023 35,700 57 57 0 0
SZH IBMEXID 6.360% 03/22/2023 5,600 6 12 0 0
S2H IBMEXID 4.920% 04/10/2023 17,100 30 30 0 0
2 IBMEXID 5.326% 06/09/2023 9,200 18 18 0 0
X IBMEXID 9.580% 06/30/2023 12,200 0 0 0 0
SZH IBMEXID 8.910% 11/15/2023 30,000 13 189 0 0
Xih IBMEXID 7.270% 11/23/2023 53,900 (82) (82) 3 0
Xih IBMEXID 7.110% 11/28/2023 16,300 (25) (25) 1 0
S2H IBMEXID 7.790% 02/09/2024 22,700 30 30 0 2
2 IBMEXID 4.540% 0212112024 6,900 27 27 0 "
Xk IBMEXID 4.570% 02/21/2024 32,200 (124) (124) 2 0
Xih IBMEXID 5.605% 03/26/2024 7,600 (24) (24) 1 0
SZH IBMEXID 8.750% 04/05/2024 4,300 3 1 0 0
SZH IBMEXID 8.940% 05/22/2024 2,700 1 1 0 0
Xt IBMEXID 6.580% 01/01/2025 6,500 (200 (20) 1 0
Xtk IBMEXID 6.620% 01/02/2025 3,800 12) (12) 1 0
ZE IBMEXID 6.635% 01/15/2025 4,000 12 14 0 (1
SZE IBMEXID 4.840% 02/19/2025 5,800 31 31 0 (1
B30 IBMEXID 4.850% 02/19/2025 7,900 4 4 0 ]
BN IBMEXID 6.510% 02/24/2025 6,600 122) (22) 1 0
Xk IBMEXID 6.415% 02/25/2025 1,200 (4 4 0 0
Xk IBMEXID 6.100% 02/26/2025 700 (3] (3] 0 0
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351 IBMEXID 6.855% 03/20/2025 MXN 2,100 § 6 $ B § 0 s 0
S2E IBMEXID 5.130% 05/14/2025 11,600 61 81 0 ]
SZE IBMEXID 5.893% 06/05/2025 40,500 178 178 0 ()
Xk IBMEXID 4.775% 06/26/2025 500 (3) (3) 0 0
ZH IBMEXID 4.830% 07/22/2025 8,000 47 47 0 ]
ik IBMEXID 4.970% 08/08/2025 2,300 (13) (13) 0 0
BN IBMEXID 4.917% 08/11/2025 2,600 (151 (151 0 0
S2E IBMEXID 5.120% 09/29/2025 5,000 29 2 0 ]
BN IBMEXID 4.880% 11107/2025 45,500 283) (283) 7 0
BN IBMEXID 4720% 02/06/2028 1,900 (13) (13) 0 0
B2 IBMEXID 4.730% 02/06/2028 5,400 (37) (37) 1 0
FZHL IBMEXID 4.943% 02/12/2028 4,600 30 30 0 il
SEL IBMEXID 4.950% 0212/2026 7,100 4 4 0 ]
B2 IBMEXID 5.800% 04/06/2026 15,300 (81) (81) 3 0
BN IBMEXID 9.070% 06/04/2028 800 0 0 0 0
SZE IBMEXID 6.670% 06/19/2026 1,800 7 7 0 0
SZE IBMEXID 6.720% 06/19/2026 1,700 7 7 0 0
FZE IBMEXID 6.845% 07/02/2026 600 2 2 0 0
SEL IBMEXID 6.398% 07/16/2026 2,300 10 10 0 ]
SE IBMEXID 6.415% 07/16/2028 800 4 4 0 0
SZEY IBMEXID 6.495% 07/17/2028 1,700 7 7 0 0
SZEY IBMEXID 6.505% 07/17/2028 1,200 5 5 0 0
ik IBMEXID 6.380% 08/19/2026 5,800 (271 (27) 1 0
Xk IBMEXID 7.285% 09/30/2026 1,700 (51 (5) 0 0
B2 IBMEXID 7.165% 1010212026 1,600 ] 5) 0 0
ik IBMEXID 7.180% 1010212026 4,100 (13) (13) 1 0
B2 IBMEXID 7.250% 10/05/2028 200 ] ] 0 0
527N IBVMEXID 7.285% 1011212026 1,000 3) 3) 0 0
Xk IBMEXID 7.450% 10/16/2026 2,100 6) 5) 0 0
FZH IBMEXID 7.240% 12/16/2026 5,700 18 19 0 ]
2 IBMEXID 7.250% 12/16/2026 6,900 2 2 0 2)
Fih IBMEXID 7.533% 01/07/2027 3,000 8) 8) 1 0
SZEY IBMEXID 7.510% 02/04/2027 4,800 14 14 0 ]
SZE IBMEXID 8.431% 05/24/2027 5,100 6 B 0 ]
ZH IBMEXID 9.060% 06/18/2027 1,300 0 0 0 0
2 IBMEXID 8.483% 0117/2028 1,700 2 2 0 ]
ik IBMEXID 6.830% 12127/2029 2,700 (151 (15) 1 0
2E IBMEXID 6.618% 01/18/2030 3,700 2 2 0 ("
SZHY IBMEXID 6.600% 02/26/2030 3,100 2 2 0 ]
ZE IBMEXID 5.580% 07/03/2030 900 9 9 0 0
2 IBMEXID 5.610% 07/03/2030 3,800 3 36 0 ]
2 IBMEXID 5.575% 11/01/2030 20,500 200 200 0 ]
B2 IBMEXID 5.980% 02/12/2031 2,700 (24) (24) 1 0
2N IBMEXID 5.990% 02/12/2031 6,300 (55) (55) 2 0
SZHL IBMEXID 6.630% 03/31/2031 4,300 30 30 0 i
Xih IBMEXID 6.678% 05/29/2031 19,200 (131) (131) ] 0
Xk IBMEXID 6.715% 05/30/2031 2,300 (15) (15) 1 0
ZH IBMEXID 7.100% 06/13/2031 3,400 18 2 0 ]
SZEY IBMEXID 7.070% 08/27/2031 4,900 2 2 0 2)
B2 IBMEXID 7.650% 09/24/2031 800 13 3 0 0
Xih IBMEXID 7.525% 09/26/2031 2,800 (12) 112) 1 0
X3k IBMEXID 7.650% 09/29/2031 200 ] ] 0 0
X IBMEXID 7.690% 10/16/2031 2,000 8) 8) 1 0
Kk IBMEXID 7.418% 10/27/2031 2,700 (13) (13) 1 0
FZH IBMEXID 7.784% 1111312031 11,200 39 39 0 4
FZH IBMEXID 7.800% 11/13/2031 3,000 10 10 0 U]
2 IBMEXID 7.643% 11/18/2031 4,000 16 16 0 (1
X3k IBMEXID 8.320% 01/07/2032 1,100 2 2 0 0
BN IBMEXID 7.900% 02/19/2032 100 0 0 0 0
BN IBMEXID 7.950% 02/20/2032 3,600 ikl (1 1 0
E2N IBMEXID 8.050% 02/24/2032 3,100 8) 8) 1 0
ik IBMEXID 8.680% 03/30/2032 3,800 ) 2 1 0
3 IBMEXID 6.463% 05/18/2040 600 7 7 0 0
BN KRW-CD-KSDA-Bloomberg 1.750% 12/15/2026 KRW 2,769,400 158) 1161) 6 0
FZH KRW-CD-KSDA-Bloomberg 2.000% 12/15/2026 165,800 8 9 0 0
FZH KRW-CD-KSDA-Bloomberg 1.750% 121512031 1,332,300 136 131 0 )
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ZH Sinacofi Chile Interbank Rate

Average 0.700% 11/24/2022 CLP 127,100 $ 6 $ 6 $ 0 s (4)
2 Sinacofi Chile Interbank Rate

Average 0.880% 02/17/2023 143,000 12 12 0 (6)
ZH Sinacofi Chile Interbank Rate

Average 9.540% 05/13/2023 153,000 0 0 0 m
X Sinacofi Chile Interbank Rate

Average 1.070% 12/10/2023 45,000 (5) (5] 5 0
X Sinacofi Chile Interbank Rate

Average 1.080% 12/10/2023 45,000 (5) (5) 5 0
FEL Sinacofi Chile Interbank Rate

Average 5.110% 12/14/2023 531,200 3 3 0 (301
ZH Sinacofi Chile Interbank Rate

Average 5.170% 12/14/2023 221,300 13 13 0 (12)
X Sinacofi Chile Interbank Rate

Average 1.040% 12/17/2023 23,000 (3 (3 3 0
Fih Sinacofi Chile Interbank Rate

Average 5.785% 01/06/2024 798,500 (41) (41) 36 0
b2/ Sinacofi Chile Interbank Rate

Average 8.280% 07/05/2024 54,000 0 0 0 0
ZH Sinacofi Chile Interbank Rate

Average 2.585% 12/04/2024 82,000 " " 0 (10)
ZEL Sinacofi Chile Interbank Rate

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

Average 2.635% 12/04/2024 66,000 9 9 0 (8)
ZH Sinacofi Chile Interbank Rate

Average 2.650% 12/04/2024 67,000 9 9 0 (8)
B2/ Sinacofi Chile Interbank Rate

Average 2.780% 12/09/2024 68,000 (9 (9 8 0
52N Sinacofi Chile Interbank Rate

Average 2.510% 01/14/2025 235,500 (36) (36) 28 0
X Sinacofi Chile Interbank Rate

Average 5.720% 01/28/2025 154,000 9 m 0 0
X Sinacofi Chile Interbank Rate

Average 2.393% 02/05/2025 226,000 (35) (35) 28 0
2H Sinacofi Chile Interbank Rate

Average 5.725% 02/07/2025 198,000 " " 0 (10
SZH Sinacofi Chile Interbank Rate

Average 5.770% 02/08/2025 339,000 19 19 0 1
S2H Sinacofi Chile Interbank Rate

Average 6.335% 02/10/2025 80,000 3 3 0 3
2H Sinacofi Chile Interbank Rate

Average 6.350% 02/10/2025 131,000 5 5 0 (5)
SZH Sinacofi Chile Interbank Rate

Average 6.315% 02/11/2025 160,000 6 6 0 (6)
S2H Sinacofi Chile Interbank Rate

Average 6.350% 02/11/2025 309,000 12 12 0 12)
SZH Sinacofi Chile Interbank Rate

Average 4.695% 03/01/2025 320,000 28 28 0 (24)
ZE Sinacofi Chile Interbank Rate

Average 5.130% 03/01/2025 145,000 n " 0 (100
Xk Sinacofi Chile Interbank Rate

Average 5.940% 03/01/2025 120,000 (6) (6 6 0
SZH Sinacofi Chile Interbank Rate

Average 1.935% 03/10/2025 254,100 4 42 0 (36)
ZE Sinacofi Chile Interbank Rate

Average 1.940% 03/10/2025 127,100 21 yal 0 (18)
Xk Sinacofi Chile Interbank Rate

Average 7.280% 03/21/2025 561,000 vl (7 9 0
Xk Sinacofi Chile Interbank Rate

Average 1.325% 03/23/2025 42,000 0 0 1 0
ZE Sinacofi Chile Interbank Rate

Average 6.625% 04/04/2025 112,000 3 3 0 (31
S2H Sinacofi Chile Interbank Rate

Average 6.628% 04/04/2025 164,000 5 5 0 (5)
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ZH Sinacofi Chile Interbank Rate

Average 6.670% 04/05/2025 CLP 108,000 $ 3 $ 3 $ 0 s (3)
Xk Sinacofi Chile Interbank Rate

Average 7.690% 05/10/2025 103,400 0 0 0 0
2N Sinacofi Chile Interbank Rate

Average 7.540% 06/13/2025 17,700 0 0 0 0
X Sinacofi Chile Interbank Rate

Average 7.550% 06/13/2025 17,700 0 0 0 0
T Sinacofi Chile Interbank Rate

Average 7.214% 09/21/2025 110,000 0 0 0 0
2N Sinacofi Chile Interbank Rate

Average 2.545% 02/05/2026 90,000 (16) (16) 13 0
ZH Sinacofi Chile Interbank Rate

Average 1.780% 02/17/2026 45,000 9 9 0 (8)
SZH Sinacofi Chile Interbank Rate

Average 1.785% 02/17/2026 21,000 4 4 0 (4)
FEL Sinacofi Chile Interbank Rate

Average 1.790% 02/17/2026 78,000 16 16 0 (14)
ZH Sinacofi Chile Interbank Rate

Average 2.640% 03/01/2026 289,000 50 50 0 (43)
ZH Sinacofi Chile Interbank Rate

Average 5.260% 03/01/2026 120,000 9 9 0 (8)
Xk Sinacofi Chile Interbank Rate

Average 6.850% 03/01/2026 150,000 (2) (2 2 0
52N Sinacofi Chile Interbank Rate

Average 2.020% 04/30/2026 325,000 (63) (63) 59 0
X Sinacofi Chile Interbank Rate

Average 1.950% 05/05/2026 308,600 (60) (60) 57 0
ZEL Sinacofi Chile Interbank Rate

Average 3.530% 08/06/2026 99,700 15 15 0 (13)
52N Sinacofi Chile Interbank Rate

Average 4.870% 11/15/2026 74,000 (7 (7 6 0
ZH Sinacofi Chile Interbank Rate

Average 5.045% 12/14/2026 74,900 6 6 0 (6]
Xt Sinacofi Chile Interbank Rate

Average 5.910% 01/21/2027 82,400 (4 (4 4 0
52N Sinacofi Chile Interbank Rate

Average 5.610% 02/08/2027 108,000 (6) (6] 6 0
Xt Sinacofi Chile Interbank Rate

Average 6.030% 02/10/2027 80,000 (3 (3 3 0
Xk Sinacofi Chile Interbank Rate

Average 6.055% 02/10/2027 55,000 (2) (2) 2 0
52N Sinacofi Chile Interbank Rate

Average 5.975% 02/11/2027 101,000 (4 (4 4 0
Xt Sinacofi Chile Interbank Rate

Average 6.000% 02/11/2027 197,000 (8 (8] 8 0
EZN Sinacofi Chile Interbank Rate

Average 6.130% 02/16/2027 60,000 (2) (2) 2 0
EZ:N Sinacofi Chile Interbank Rate

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

Average 6.195% 03/04/2027 101,100 (3) (3) 3 0
S2H Sinacofi Chile Interbank Rate

Average 6.120% 03/08/2027 13,800 0 0 0 m
SZH Sinacofi Chile Interbank Rate

Average 6.300% 03/11/2027 96,300 2 2 0 3
ZE Sinacofi Chile Interbank Rate

Average 6.350% 03/15/2027 24,800 1 1 0 m
S2H Sinacofi Chile Interbank Rate

Average 6.635% 03/23/2027 13,000 0 0 0 0
Xih Sinacofi Chile Interbank Rate

Average 6.350% 04/04/2027 35,000 (1 (1 1 0
Xk Sinacofi Chile Interbank Rate

Average 6.333% 04/05/2027 34,000 m m 1 0
S2H Sinacofi Chile Interbank Rate

Average 7.040% 05/10/2027 34,500 0 0 0 0
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X Sinacofi Chile Interbank Rate

Average 6.386% 05/24/2027 CLP 111,300 $ (2 $ (2) $ 3 8 0
Xk Sinacofi Chile Interbank Rate

Average 6.360% 05/25/2027 31,200 (1) (1) 1 0
2N Sinacofi Chile Interbank Rate

Average 6.380% 06/03/2027 118,000 2) (2 3 0
X Sinacofi Chile Interbank Rate

Average 1.715% 06/04/2027 50,800 (12) (12) 12 0
2 Sinacofi Chile Interbank Rate

Average 7.110% 06/15/2027 43,000 m m 0 0
FEL Sinacofi Chile Interbank Rate

Average 7.160% 06/16/2027 297,000 (4 (4 3 0
X Sinacofi Chile Interbank Rate

Average 7.160% 06/22/2027 180,600 3 3 0 (2)
b2/ Sinacofi Chile Interbank Rate

Average 6.800% 07/05/2027 19,000 0 0 0 0
2N Sinacofi Chile Interbank Rate

Average 2.255% 12/10/2027 107,000 (24) (24) 24 0
Xih Sinacofi Chile Interbank Rate

Average 6.195% 04/04/2028 43,000 m m 1 0
ZH Sinacofi Chile Interbank Rate

Average 3.520% 06/14/2028 52,100 9 9 0 9)
ZEL Sinacofi Chile Interbank Rate

Average 3.920% 08/06/2028 168,000 26 26 0 (25)
SZH Sinacofi Chile Interbank Rate

Average 5.180% 10/01/2028 65,000 6 6 0 (5)
ZH Sinacofi Chile Interbank Rate

Average 5.370% 10/01/2028 40,200 3 3 0 (3)
EL Sinacofi Chile Interbank Rate

Average 5.400% 10/01/2028 81,000 6 6 0 (6)
2H Sinacofi Chile Interbank Rate

Average 5.420% 10/01/2028 178,000 13 13 0 (13)
ZH Sinacofi Chile Interbank Rate

Average 5.570% 10/01/2028 40,000 2 2 0 2)
Xt Sinacofi Chile Interbank Rate

Average 6.000% 10/01/2028 130,000 (5) (5] 5 0
52N Sinacofi Chile Interbank Rate

Average 6.010% 02/16/2029 45,000 (2) (2) 2 0
Xt Sinacofi Chile Interbank Rate

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

Average 6.420% 03/24/2029 37,000 0 0 1 0
52N Sinacofi Chile Interbank Rate

Average 6.370% 06/29/2029 36,000 0 0 1 0
SZH Sinacofi Chile Interbank Rate

Average 3.215% 01/14/2030 129,000 29 29 0 (26)
Xk Sinacofi Chile Interbank Rate

Average 3.120% 02/05/2030 29,000 (7 7 6 0
EZ:N Sinacofi Chile Interbank Rate

Average 2.080% 06/01/2030 50,000 (15) (15) 15 0
Xih Sinacofi Chile Interbank Rate

Average 2.110% 06/01/2030 20,000 (6) (6] 6 0
S2H Sinacofi Chile Interbank Rate

Average 5.240% 09/01/2030 103,000 9 9 0 9
SZH Sinacofi Chile Interbank Rate

Average 5.470% 09/01/2030 90,000 7 7 0 (6)
Xk Sinacofi Chile Interbank Rate

Average 6.110% 09/01/2030 87,800 (2) (2) 2 0
S2H Sinacofi Chile Interbank Rate

Average 2.480% 11/24/2030 156,900 44 44 0 (44)
2N Sinacofi Chile Interbank Rate

Average 2.565% 11/27/2030 80,000 (22) (22) 22 0
Xk Sinacofi Chile Interbank Rate

Average 2.585% 11/27/2030 85,000 (23) (23) 24 0
Xt Sinacofi Chile Interbank Rate

Average 5.100% 11/15/2031 14,500 2 (2 1 0
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X Sinacofi Chile Interbank Rate
Average 5.120% 11/15/2031 CLP 14,500 $ (1 $ (1 $ 1% 0
ZEY Sinacofi Chile Interbank Rate
Average 5.890% 03/17/2032 16,700 1 1 0 (1
ZH Sinacofi Chile Interbank Rate
Average 5.930% 03/17/2032 16,800 1 1 0 (1
ZH Sinacofi Chile Interbank Rate
Average 6.256% 04/08/2032 26,000 0 0 0 0
ZEY Sinacofi Chile Interbank Rate
Average 6.260% 04/08/2032 24,000 0 0 0 0
FEL Sinacofi Chile Interbank Rate
Average 6.299% 04/08/2032 27,000 0 0 0 0
X Sinacofi Chile Interbank Rate
Average 6.550% 06/15/2032 24,600 0 0 0 0
X Sinacofi Chile Interbank Rate
Average 6.530% 06/16/2032 73,000 1 1 0 (1
Fih Sinacofi Chile Interbank Rate
Average 6.610% 06/17/2032 33,300 1 1 0 0
X Sinacofi Chile Interbank Rate
Average 6.140% 06/28/2032 9,800 0 0 0 0
$ 940 $ 989 § 2244 §  (2657)
A7y TRHEE $ 910 $ 966 $ 2244 $ (2662
UTIE, 20224 6 A0B|MAED LIFFE [P RBEHEMT )N\ T « TEROHIEHME & EHENEOENTH S,
20224 6 AARE. LESLUVPRBEESBMT VAT« ITFRITOVTOTIOREAMERELTELANLNATINS,
SETUNT 4 THE 2BTUNT 4 TBME
i it REENEEE 5 i EHEIHE AR
B A7y T ot A7y T
AT a3 bk 24 Bt +7vay bk 249 &t
EEFELIIPREFESET $ 0 3 0 3 2,244 § 2,244 § 0 3 0§ (2,662) $ (2,662)
Y 27 ERTOTI VA VDFEYFT, BBRT Y TRHD &
TOBETAICFLVEZTILL, SREBOSIELER <
o AP OTBEABOEIRMIEZER L8 L S| A 2T A
P AVTSAE LYy b RTL Y FIFHERHETRIT S NE
(3 2MBMEEEZRET 2OCHASND, AV TS51 K- k-
TURTAITDTIALE - YR DARERERT . HE BO A 9
k) 5, SIS, 2% RSN AHET EEN o s AT £
o SURRKDEHTRESINTLND QIERBHRELDARLELY R Y DIERERT, .
A nfa?g%ﬁféiggg ANECEBEICT7Z7URAI LYY b - TATFIVIVORYFELTRILS CEMNBREND, (&
O HUSS K ok R ORHRELTOMIERL, Xk BITYRIOBREORROEEE LTORBERL, 27y TRYDEE
TANPRICRE FTEH S5 : NT A TOFEMEH (FLERE) OFREERT, 27y TOEE 12349 % il O #ExT 38T D
miE, SREFORTEDOERK . BEUZHOEFHTHRESATNAST 74 L MO ZOMOERAEHELEDTREMEL Y R DERERT .

. DFEAT
O COemMERICEEERS OHA

(8) £BTUNT 1 TS : [EE

KRBT (8 &
HE &

L ELiES RFA BIEEE ZHEE

BOA 07/2022 CLP 136,932 $ 167 $ 21 $ 0
BOA 07/2022 cop 657,900 158 0 0
BOA 07/2022 HUF 17,480 46 0 0
BOA 07/2022 MXN 1,241 60 0 (1
BOA 07/2022 PEN 14,368 3,567 0 (204)
BOA 07/2022 SGD 1,89 1,388 26 0
BOA 07/2022 TRY 698 42 0 0
BOA 07/2022 $ 172 cop 657,900 0 (14)
BOA 07/2022 135 CzK 3,192 0 (1
BOA 07/2022 645 DKK 4,533 0 7
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BOA 07/2022 $ 360 HUF 129,215 $ (20)
BOA 07/2022 72 MXN 1,488 0
BOA 07/2022 29 PEN 109 0
BOA 0712022 81 326 0
BOA 08/2022 DKK 4,524 $ 645 0
BOA 08/2022 MXN 4,844 224 (15)
BOA 08/2022 $ 22 IDR 321,009 0
BOA 10/2022 40 ZAR 628 2)
BOA 1172022 MYR 10,875 $ 2,474 0
BOA 11/2022 $ 39 ZAR 631 (1
BOA 01/2023 CNH 6,812 $ 1,056 0
BOA 02/2023 $ 1,055 CNH 6,812 (37)
BPS 0712022 CLP 346,415 $ 400 0
BPS 0712022 22,118 26 0
BPS 0712022 18,699 2 0
BPS 07/2022 DKK 220 31 0
BPS 07/2022 EUR 2 21 0
BPS 0712022 HUF 147,266 387 0
BPS 07/2022 MXN 4,582 228 0
BPS 07/2022 PN 502 12 0
BPS 07/2022 $ 455 CLP 372,767 (58]
BPS 07/2022 118 DKK 825 (2)
BPS 0712022 556 EUR 528 (4
BPS 0712022 251 HUF 92,823 (8)
BPS 0712022 264 MXN 5,531 0
BPS 08/2022 CNH 6,812 $ 1,023 0
BPS 08/2022 coP 504,230 130 0
BPS 08/2022 EUR 381 401 0
BPS 08/2022 THB 1 0 0
BPS 08/2022 TRY 718 42 0
BPS 08/2022 TWD 3,048 134 0
BPS 08/2022 $ 178 CLP 166,231 (12)
BPS 08/2022 980 IDR 14,442,786 (15)
BPS 08/2022 1,521 INR 118,566 (26
BPS 08/2022 12 PEN 46 0
BPS 08/2022 312 TRY 5,834 0
BPS 08/2022 1,183 ZAR 18,885 (35)
BPS 08/2022 CNH 6,812 $ 1,028 0
BPS 09/2022 MYR 805 185 0
BPS 09/2022 TRY 3,835 206 (12)
BPS 09/2022 $ 49 CLP 45,190 (1
BPS 09/2022 1,020 CNH 6,812 (5]
BPS 08/2022 225 MXN 4,582 n
BPS 1012022 CNH 6,812 $ 1,026 0
BPS 10/2022 cop 651,125 155 0
BPS 10/2022 $ 1,026 CNH 6,812 (1
BPS 10/2022 108 cop 411,340 8
BPS 1172022 CNH 6,812 $ 1,041 0
BPS 1112022 $ 1,024 CNH 6,812 (8]
BPS 1212022 CNH 6,812 $ 1,044 0
BPS 1212022 TRY 3,668 282 0
BPS 1212022 $ 1,038 CNH 6,812 (23
BPS 01/2023 1,042 6,812 0 (25)
BPS 02/2023 ILS 3271 $ 972 2 0
BRC 0712022 JPY 540,000 4,433 457 0
BRC 07/2022 $ 186 MYR 815 0 n
BRC 0712022 165 680 0 m
BRC 08/2022 TRY 1,162 $ 68 0 0
BRC 08/2022 $ 1,074 IDR 15,890,330 0 (13)
BRC 08/2022 89 SGD 123 0 1
BRC 10/2022 611 COP 2,376,790 0 (50)
BSS 0712022 CLP 14,138 $ 17 2 0
BSS 0712022 $ 15 CLP 14,139 0 0
BSS 09/2022 167 130,388 0 (20)
CBK 07/2022 BRL 16,122 $ 3,123 40 0
CBK 07/2022 HUF 17,566 48 0 0
CBK 0712022 MXN 1,370 68 0 0
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CBK 07/2022 TRY 1,617 $ 91 $
CBK 07/2022 $ 3,269 BRL 16,122
CBK 07/2022 3,524 PEN 14,559
CBK 07/2022 142 VND 3,269,000
CBK 07/2022 VND 3,269,000 $ 140
CBK 08/2022 $ 2,897 BRL 15,056
CBK 08/2022 IAR 1,680 $ 107
CBK 08/2022 1,102 n
CBK 09/2022 cop 221,241 57
CBK 10/2022 6,191,150 1,474
CBK 10/2022 381,464 90
CBK 10/2022 ILS 5,699 1,650
CBK 1072022 MXN 1470 70
CBK 1012022 PEN 1,032 261
CBK 10/2022 $ 92 ZAR 1,510
CBK 1112022 662 PEN 2,628
CBK 11/2022 25 PKR 5,400
CBK 1172022 37 8,633
CBK 11/2022 25 5,875
CBK 11/2022 8 VND 1,838,850
CBK 1212022 PEN 4,468 $ 1,160
CBK 12/2022 $ 248 PEN 1,032
CBK 1212022 140 VND 3,320,800
CBK 1212022 VND 42,000 $ 2
CBK 03/2023 ILS 1,388 409
CBK 03/2023 PEN 370 96
CBK 05/2023 ILS 2,479 732
DuB 0712022 DKK 1,407 208
DUB 07/2022 PN 172 177
DUB 0712022 $ 239 PEN 876
DUuB 08/2022 MXN 1,064 $ 53
DUB 08/2022 $ 22 THB 748
GLM 0712022 BRL 261 $ 52
GLM 0712022 MXN 949 46
GLM 0712022 20,159 988
GLM 0712022 PIN 72 16
GLM 07/2022 SGD 299 218
GLM 0712022 $ 50 BRL 261
GLM 07/2022 393 CLP 327,963
GLM 0712022 460 MYR 2,015
GLM 0712022 28 PLN 126
GLM 08/2022 COP 5,497,549 $ 1,364
GLM 08/2022 DoP 3,032 55
GLM 08/2022 $ 45 BRL 237
GLM 08/2022 134 DoP 7,823
GLM 08/2022 97 PEN 363
GLM 08/2022 ZAR 448 $ 29
GLM 08/2022 $ 6 HKD 51
GLM 1012022 ZAR 2,997 $ 190
GLM 11/2022 Dop 32,179 570
HUS 07/2022 CLP 4,718 6
HUS 0712022 HUF 2,567 7
HUS 07/2022 $ 5 CLP 4,716
HUS 0712022 15 13,623
HUS 0712022 22 18,699
HUS 07/2022 21 19,670
HUS 08/2022 CLP 260,239 $ 3n
HUS 08/2022 CNH 2,758 am
HUS 08/2022 IDR 2,657,238 181
HUS 08/2022 INR 13,201 167
HUS 09/2022 MYR 676 155
HUS 1212022 PEN 1,032 246
HUS 05/2023 $ 81 CNH 543
IND 07/2022 CLP 31,712 $ 38
IND 0712022 JPY 400,000 3,212
IND 08/2022 CLP 34,087 39
IND 08/2022 INR 4,472 57
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IND 08/2022 $ 38 CLP 31,712 $ 0 $ (4)
IND 08/2022 ZAR 918 $ 57 1 0
IND 08/2024 $ 156 TWD 4,014 0 (14)
JPM 07/2022 CLP 182,669 $ 22 17 0
JPM 07/2022 $ 4,612 CLP 3,963,728 0 (390)
JPM 07/2022 2941 CzK 68,930 0 (32)
JPM 08/2022 CNH 1212 $ 180 0 0
JPM 08/2022 IDR 87,349,032 5835 10 0
JPM 08/2022 SGD 58 42 0 0
JPM 08/2022 TRY 1,138 67 1 0
JPM 08/2022 $ 9 KRW 11,750 0 0
JPM 08/2022 718 SGD 986 0 8
JPM 08/2022 4 TWD 118 0 0
JPM 1012022 cop 1,859,395 $ 468 30 0
JPM 11/2022 $ 21 PKR 5,967 2 0
JPM 11/2022 IAR 1,076 $ 66 1 0
JPM 12/2022 $ 41 TRY 2,512 0 (14)
JPM 06/2023 73 VND 1,752,000 1 0
MBC 07/2022 EUR 21 $ 28 0 0
MBC 07/2022 $ 8 MXN 1,612 1 0
MYl 07/2022 CLP 52,422 $ 61 5 0
MYl 07/2022 18,855 20 0 0
MYI 0712022 18,855 21 1 0
MYl 07/2022 cop 657,900 165 7 0
MYl 07/2022 DKK 4,913 729 38 0
MYl 07/2022 $ 58 CLP 49,194 0 (6]
MYI 07/2022 2 18,855 0 1
MYI 0712022 158 cop 657,900 0 0
MYl 07/2022 129 DKK 906 0 (1
MYl 07/2022 35 JPY 4,743 0 0
MYl 07/2022 42 5,750 0 0
MYl 07/2022 4 TRY 81 3 0
MYI 08/2022 DKK 903 $ 129 1 0
MYl 08/2022 TRY 865 54 3 0
MYl 08/2022 2,056 117 0 (3)
MYl 08/2022 $ 1,715 CNY 11,613 2 0
MYI 08/2022 163 cop 657,800 0 7
MYI 08/2022 1,212 IDR 17,875,973 0 (18)
MYl 08/2022 2,549 INR 199,134 0 (38
MYl 08/2022 12 KRW 16,207 0 0
MYl 08/2022 53 THB 1,825 0 (1
MYl 08/2022 268 ZAR 4,285 0 7
MYI 08/2022 ZAR 531 $ 34 2 0
MYl 09/2022 CLP 96,868 108 6 0
MYl 09/2022 MYR 3,526 800 1 0
MYl 09/2022 TRY 3,000 164 0 (5]
MYl 10/2022 $ 4 copP 16,492 0 0
MYI 1212022 TRY 3,298 $ 261 94 0
NGF 08/2022 $ 825 CNH 5,483 0 (8)
RBC 09/2022 1,310 MXN 26,948 10 0
RBC 10/2022 MXN 5,459 $ 212 1 0
RBC 10/2022 $ 839 MXN 16,806 0 21
SCX 07/2022 7 ILS 24 0 0
SCX 08/2022 CNH 4,891 $ 730 1 0
SCX 08/2022 INR 4,549 58 1 0
SCX 08/2022 $ 198 CNH 1,328 0 0
SCX 08/2022 2,754 CNY 18,428 0 6]
SCX 08/2022 2,866 IDR 41,830,657 0 (7121
SCX 08/2022 89 INR 6,970 0 (2
SCX 08/2022 "7 NOK 1,160 1 0
SCX 09/2022 MYR 1,842 $ 422 4 0
SCX 09/2022 $ 3,247 COP 13,042,415 0 (156)
SCX 09/2022 789 MYR 3,323 0 (361
SCX 1112022 cop 848,209 $ 200 1 0
SCX 1112022 $ 12 PKR 2,604 1 0
SCX 11/2022 il 4,599 1 0
S0G 07/2022 EUR 481 $ 517 14 0
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i (#) 45

mEIHEF RER SLEEE ZEAR

S0G 07/2022 $ 39 DKK 275 $ $ 0
S0G 08/2022 NOK 1,160 $ 17 (1
SSB 07/2022 BRL 319 61 0
$SB 0712022 $ 61 BRL 319 0
TOR 07/2022 HUF 25,603 $ 0 0
TOR 07/2022 $ 341 HUF 123,651 (16)
TOR 08/2022 ZAR 4,077 $ 250 0
TOR 08/2022 JPY 80,000 589 0
UAG 0712022 BRL 804 167 0
UAG 07/2022 CLP 43,939 52 0
UAG 07/2022 HUF 72,487 201 0
UAG 07/2022 MXN 1,838 93 0
UAG 07/2022 $ 153 BRL 804 0
UAG 07/2022 60 CLP 50,568 (6)
UAG 07/2022 2,966 HUF 1,040,177 (233)
UAG 07/2022 103 ZAR 1,650 (2)
UAG 07/2022 ZAR 1,194 $ 74 0
UAG 08/2022 BRL 319 60 (1
UAG 08/2022 CLP 400,840 458 0
UAG 08/2022 CNH 254 38 0
UAG 08/2022 TRY 1,793 106 0
UAG 08/2022 863 54 0
UAG 08/2022 $ 22 PHP 1,151 (1
UAG 09/2022 CLP 18,855 $ 2 0
UAG 09/2022 TRY 1,967 114 0
UAG 09/2022 $ 3,224 MXN 64,237 (79)
UAG 09/2022 3,599 TRY 63,785 0
UAG 1072022 122 ZAR 1,808 7
UAG 1212022 217 TRY 4,454 (51)
UAG 02/2023 CNH 6,812 $ 1,059 0
NEABEERNES $ $ (2,231)

B+ Joay:

EWEF T
L—t

mEIHEF FEif EBHEHA VTV R KW/ FER bt =] BERA” WEERM w5
Bank of Japan Uncollateralised

CBK Put - OTC 5-Year Interest Rate Swap Overnight Call Rate Receive 1.000%  04/26/2024 140,000 6 $ 4

mW3I4HF e 17 i AR BExA" WGRM s

MYI Put - OTC Euro versus U.S. dollar $ 0.950 07/29/2022 609 $ 1% 0

B@A T avast $ 7% 4

FEAFTav

) JaFsvaren i ., TLETA
HEIHEF R BLV/FEY L—F prte1=| BExA"  (FH) Nicke 1 ik}
] Call- CDX16-38 Index By 0700% 08172022 3600 § 2 s 0
GST Put - CDX.IG-38 Index Sl 1300% 08172022 3,600 8) i6)
xRt Ioavas s B (6)




PIMCO/N\Sa2—4T7—

s

v

ghL

b7

DU—=INAAVALT T

FJd (JPY)

2Ty TR

VIS4 K-
EESF 7p§vz71;pws JLIF7L  RER Zikli%ﬁﬁélﬂﬂa
WEIHBF  SBREE (Xih)  #E#E  (00%E6B0ARE) " BEA X (FHE) HE (8 BE afit
BOA Brazil Government International Bond (1.000%)  12/20/2024 1.870% $ 600 $ 9 $ 3 S 12 $ 0
BRC Brazil Government International Bond (1.000%)  12/20/2024 1.870% 200 3 1 4 0
JPM Brazil Government International Bond (1.000%)  12/20/2024 1.870% 900 18 0 18 0
$ 30 $ 4 $ 34 $ 0
EE e S A5 Jus7L | sg 202IRMATEE
WEIHF SEEE 2 i EI=) ZOZZKGHSOEW') YA XihiE X%E) Tl (GR) & HE b=l
BRC QNB Finance Ltd. 1.000%  06/20/2023 0.609% $ 200 $ 2 $ m s 1 $ 0
FREED SIEEEQ TLITL s AT TR (AERMIE)
WEIHHF ZE Xih HHAY  MEwA” BERA” Xk (FRE) M (8 & 2 &k b=1i
GLM SIEEROBERKCE ZRMEROBEETAICE
S< 64 A% FILLIBOR 5<28.200%I<H#4F %
1SS SEBEF EE&FI
06/07/2027  ARS 898 ¢ 2 $ 0 $ 17 % 17 $ 0
GLM SIEBEOBERAAICE ZIBEEOBETAICE
S< 64 A% FILLIBOR 3<33.250%IcH4F %
1SS SEBEF [ElE & F
05/30/2024 2,223 50 0 43 43 0
$ 0 $ 60 ¢ 60 $ 0
ETVE Jus7L g A2y IR AEME)
WEIEF  EHEH EHERATIIR [ 5 & Fl i e BETA FHEE(ZEE) FHME (B # 20 EE b=l
BOA ZH 3-Month ILS-TELBOR 0.800% 04/24/2028 ILS 40§ 0 $ 12 $ 12 $ 0
BPS Xk 3-Month ILS-TELBOR 1.278% 08/01/2029 400 0 (10) 0 10
GLM ZH Sinacofi Chile Interbank Rate Average 3.570% 10/05/2022 CLP 83,200 m 3 2 0
GLM Xk Sinacofi Chile Interbank Rate Average 4.040% 03/18/2029 1,100 0 0 0 0
MYC 2ZH 6-Month Thailand Fixing Rate 1.000% 12/15/2026 THB 4,100 0 8 8 0
MYC Xk 6-Month Thailand Fixing Rate 1.500% 12/15/2031 2,100 0 U] 0 n
NGF ZHY 6-Month Thailand Fixing Rate 1.000% 12/15/2028 76,500 3 150 3 0
NGF Xih 6-Month Thailand Fixing Rate 1.500% 12/15/2031 39,100 (12) (121) 0 (133)
$ (10) $ 35 § 116 §  (150)
2y TR EF $ 22 $ 98 $ 210 $ (150

WUTFIE, 20225 6 ANBEREDEBEEMT VAT« TEREELANT: (RELE) BROTEMEEZHEEFIHHELTEHLZLOTH S,

(h) 20224 6 A30B T, THMBAEIIDHMIESE L US2ORENERRTY T - TUNT 1 TREOIRZ—ZHIZEIKEMT UNT1 T
BROERLLTELANLA TS,

ERMTINT«IEE SBMTUNT 1« JTEE r'gE A Foy ke
SNEES BE 79T SEAES bt 2Ty T47  (ZE) IYR
WEIHF S iEEERH 71'7/ E2E ) &it KEDHW ATLay B IEEEE @Wﬁﬁﬁﬁﬁﬁ g R—Yr="
BOA § 10 0 $ 24 § 134 $(302) $ 0 0 § (3020 §  (168) § 29 § 124
BPS 292 0 0 292 (255 0 (100 (265 21 (260 (233)
BRC 457 0 5 462 (66) 0 0 (66) 396 (3100 86
BSS 2 0 0 2 (200 0 0 (200 (18) 0 (18)
CBK 479 4 0 483 (242) 0 0 (242) yZil (340) (99)
DuB 17 0 0 17 9 0 0 (9) 8 38 48

31
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BT U NT 4 j;ér* BT NAT 1 TEE 5@ £A Fy ko
SERE  ER 2797 SNEAE  FE X797 TYRT4T  (ZE) IIA

RS Ei 25,51 7}'7/ av ;é%'] [EEEE SRR 71-7’/ 2y 2% Emen ommbEs  EE -I-\ P
GLM DRE 0 62§ 4 § 181 0§ 0 % 6B s 80§ (@ 50
GST 0 0 0 0 0 (6 0 161 (6 0 (6]
HUS a3 0 0 3 271 0 0 271 16 0 16
IND 336 0 0 336 18) 0 0 18) 318 (280) 38
JPM 153 0 18 11 (445) 0 0 (445) (274) 270 4]
MBC 1 0 0 1 0 0 0 0 1 201 119)
MYC 0 0 8 8 0 0 1 U 1 0 1
0 163 0 0 163 (88 0 0 188) 75 0 75
NGF 0 0 153 153 18] 0 1133) (141) 12 0 12
RBC 17 0 0 17 21) 0 0 21) 4] 0 4]
SCX 10 0 0 10 (272) 0 0 (272) 1262) 0 262)
S06 14 0 0 14 i 0 0 n 13 0 13
$SB 0 0 0 0 0 0 0 0 0 0 0
TOR 12 0 0 12 (16) 0 0 (16] 4] 0 4]
UAG 122 0 0 122 380) 0 0 (380) 258) m 13
EEER $2307 §$ 4 0§ 270 $ 2581 $(2231) ¢ (6§ (150) § (2.387)
Y BETARZNMERT. )
© 77 ERTOTIL I VDBEVF, BERT Y TRYOEHISED SN TR & I BERBANELLBE, 77V Fik () FATFIYaVORYFNSRT Y

TORETAIZELVEERITRY, &
- EBOEIAEZRLCEL L1ES
27V EATOTISa v DFRYFT
7’0) Em*l-%tﬂ@é’éi? L, SR

HL Q§W4JT/7ZE$W?6EME#EE%E? FflE (i) 2Ty IORETAMNLSE
3 S A HFOERME £ C-48I-F LOMERFEEZ RS L FAMESOMTRITRS.
FHICEOONTVAESBEABHNELEEE. 77V R () AT a3 vOEVFITRTY
20E LIFBRA Ty O REEAT SHMAESOSELERITS, Fz(k (1) ATy I0BET
) v ZERERS B A A2 O BN IE 256 U 1= (%LUW&%@%E%%L<@EM&#®%(E%?
D AVTSAE LTy b Zjb/hmﬁﬂﬁf éh\ﬂﬁ~*ﬁmﬁﬁ FEY T BICRDEILOY k- T4 b - 2Ty TRHOYRBRIZE
Héﬁ%mﬁi*m?é#blﬂméﬂ% AT F- v b 2TLy FiE, X BITY R OREOKROIERLE LTORBNEREZL, YLDy k-
TURTAITDTIALE - YRV DARERERT ., BEDSR Eﬁ®4/774h LYY b RTLY KR, TOF9Va v OER - FROIR FERKT
DT, SHISE, ROERET ROCERSNINLENEEND ERBD, 7LDy k- ATLY FOlEAE. SREBORTROERRECEL. &
ZMDE/HTRESNTVDT 74 M OZ DIMDERBHEREDRRELELY 2V DILXERT _
’7%0/7%%@%%!Ewbhruéxamrﬁiﬁﬁibf%Al77zhﬁ7b//h IATIVAVORYFELTHS CENBEREN S, T

5.
, 3 HXIEE@EEI$(;§|:§JEEOT§EK$I_xfﬁé
v &lﬂyé%f:li%lﬁf THETKE. yARAL v T D HIZESE, REShEMREhS,

O Ry ke THRAR—Sw—[ET I A I\B%O)HR%HE?I “H’é%ﬂif/%%f@ﬂgﬁ’éi?o IEBEEMT AT 1 TEBMNORET ZTI AR—I v —ERA—D%
ANZHLEA—DIRE—ZHO T THIEN-EEIOMTOHERT 5 EMNTE S,

ST AT« TEROAEMIE

UTFE. 77 FARETZTUNAT A JEROAEMEZYRY - TVRAR—Sr—RIZHELTENLEZLDOTH S,

th/\ﬁ&

\T
(

BE - AERFEELOSMT AT« TARKOAEME (20224 6 A0BHRA) :

ANy VEGME L TR ESATWAEWT YT 1 THE&

e ILTy bR TUAT 42 SNEAEBRH EXIES ) At
EBMTVNT 4 TR — BE
S E RS
27y TR § 0 0 0% 0 2044 8 2244
55
NEABEEZY $ oS LI 0 2307 % 0 2,307
Bt Jvay 0 0 0 0 4 4
27 TR 0 35 0 50 175 270
s 0 s B 5 v s 2367 § 79§ 2,581
5 s B s s 2367 § 2023 § 4825
2RTUNT 1 IEG — BE
LEFEERRER
27y TR § 0 [ 0% 0 2,857 s 12,662)
5
SEABEERN $ 0 0 08 2231 $ 0 2,231)
FEA T3y 0 16) 0 0 0 6
27y TR 0 0 0 0 1150) (150)
s [ 6 s 0 s 2231 s IE 12,387]
5 [ s s 281§ 280§ 15,049]
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BEHEEICHT IERMT VAT« JEROEE (202246 ANBITKT LEFE) -

AYDERELTEHESATOAEWT YT 1 TE&H

BHEH  ILTy bR TOAT 4R NEABRY & FI 2249 &t
ST VAT 1 TERICHRDIEREMAIE (8K)
EHFELEPRER
E27] $ 0 $ 0 $ 0 $ 0 $ 57 $ 57
A7y TR 0 (16) 0 0 142 126
$ 0 $ e s 0 $ 0 $ 199 $ 183
[
SNEAELIERN $ 0 $ 0 § 0 $ (1,709 ¢ 0 $ (1,709)
Bt Ioay 0 0 0 (120) 0 (1201
FHRA TV Ay 0 0 0 109 0 109
27y TR 0 4) 0 50 2 48
$ 0 $ ) 0 $ 11670 2 $ 11,6721
$ 0 $ 200 ¢ 0 $ (1670 ¢ 201 § 1,489)
ST UNT « TERIRIRERTE (8) BOMEEEE
EHFELEPRER
%M $ 0 $ 0 $ 0 $ 0 $ 0 $ 0
Ry TR 0 (24) 0 0 1,219 1,195
$ 0 § [ 0 $ 0 $ 1,219 $ 1,195
T
SNEAELIERN $ 0 $ 0 $ 0 $ 403 s 0 $ (403)
@A Joay 0 0 0 5 2) 3
FHRA TV Ay 0 ] 0 2% 0 2%
27y TR 0 19 0 130) Y 31
$ 0 $ 18 § 0 $ 1403 4 $ (345)
$ 0 $ B s 0 $ 403 s 1,259 $ 850

23 IE fifi fiE 0D I E

UTIR, 77V FOEELAEEZTET 5 -DITERASNT-20224 6 AVBREDERICE SV -AEMENENTH .

AEffE AEffE
(2022/ (2022/
hTFIU— LA LAL2 LAL3  06308%E) ATIU— LA LAL2  LANLE  06/308%E)
RARMIES (2 IE(MHE RARMIES (2 IE(MHE
FLEVFY ZES
PN $ 0§ 45 % 0§ 45 HEE $ 0 s 600§ 0 s 600
TELRA D x> FrrLEBO Y —U—
% 0 281 0 281 RS 0 196 0 196
I3TN MoV ITNY
HiE% 0 1,093 95 1,188 % 0 14 0 14
HAafE 0 0 172 172 E—YU¥R
TAIUHSE HESE 0 179 0 179
i 0 504 0 504 A%
FU vIy g 0 67 0 67
VI B 0 5 0 5 £Qva
aAvET PN 0 200 0 200
HEE 0 297 0 297 E
V7 AR 0 3,055 0 3,058 A2/ =Eab i ¢ 0 32 0 32
Fx IHME VI AR 0 163 0 153
VIR 0 474 0 474 FACIUT
FUI—4 Noy - O—UEH 0 268 0 268
HEE 0 805 0 805 R—
H#*FE HESE 0 112 0 112
VI g 0 507 0 507 PN 0 220 0 220
NyfHiy— R—=5 2K
VIR 0 102 0 102 VIR 0 235 0 235
AV F M7IUA
% 0 180 0 180 HES 0 1,140 341 1,481
FTALSUE PN 0 2,067 0 2,067
HES 0 235 0 235 DAUE
ARSI VIR 0 54 0 54
HE 0 95 0 95 954 F
V7Y R 0 2,531 0 2,531 V7 AR 0 32 0 32
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AIEAE

(2022/
HFdy— LALT  LRL2  LRLS  06/308%E)
BERMES (AEME
EE

$ (U 2% ¢ 0§ 295

0 273 0 273

0 2,365 0 2,365

0 226 0 226

0 16,907 250 17,151

BAEE $ 0 $ 35844 $ 8 § 36702
SRTYNT 1 JlG — BE

LB FELERRER 0 2,244 0 2,244

1588 0 2,581 0 2,581

0§ 4825 ¢ 0 § 4825

$
ERMTYUNAT 4 IER — AR

LHFELERREF 0 (2,657) 0 (2,657
I588 0 (2,387) 0 (2,387
0§ (5044 ¢ 0§ (5044

&it 0 $ 35625 ¢ 858 § 36,483

LITRI(E, 20224 6 A30BICHT LEFEICENT I 7 Y FOLOICEELRERELER (LAL3) 2HALE
REMEDEA. HTBELCRBOENTHD (FHLTHEE).

LR 3AD LRLIHDD
hTFIY— FEAfEE 1T RE &
REFMIES (QEME)

TN
HH4EE $ 0 $ 0 $ 172 $ 0
Bm77Uh
HESE 383 0 0 0
KE
SRS 250 0 0 0
$ 633 $ 0 $ 172 $ 0

%g%%ggﬂfﬁ EITLF—DLALIIHESNIEES S VAROAEMEIHER L -EEGHREFELER

20224 6 A30H®D _ iEER (Bl

ATdY— HRED FHif F % BETRELER TLOLVEY %)
BARMEIES (A IEfHE)
IITN

HEE $ 95 Discounted Cash Flow Discount rate 34.58

H4a1E 172 Reference Instrument Weighted Average BRL 42.86
m77Uh

HES 341 Reference Instrument Yield 9.72

KE
EHSRE S 250 Reference Instrument Purchase Price 73.88
&t $ 858
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SERHES

20224E 6 AR TORFEE

PIMCONRI a—HFxzvw—I0 7
L= NAA I T 7R

(BFHAL - TR )

BB U :

ZIFLE (OEERBLERRE) $ 1,379
e i 1,379
B

T FH SR 28
FAAFILE. 5
HAEE 33
& Ml F 2 1, 346
ERMAE (BK) :

BEAMRES: GMEPURBLERE) (990)
LG FEFRIRIERERMT VST ¢ T EMR 183
JEEEARNT U ST ¢ TR (1,672)
S5 189
EETRUIE=ES (2, 290)
REHFME (B) HOMEDNEE :

B A MaE (4, 654)
LG FE IR IIEREG#MT VST 0 TR 1,195
JEERARNT U ST ¢ TR (345)
SMEREE PER L ORI (106)
REBFHN () 2§ OMZEEEE (3,910)
SIEERN (6, 200)
EBRICKMEEDMBAE $ (4, 854)
“HMEE IR $ 9

EEEO0ICE, EEOEEEOEIALEBRTFRBE LG LT7T—ANEFEFATLS,
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=¥ - HE
T4 EARSERERER
BEROEKXTE
EAETE RENBFFRADERE. ERXMEOPFRBNELBEREHELET,
FEHREMNR HROEMAES (FE. BFHEREE. BATRIE. ERWMEE. 4E av—>vib -
N=—/NN—, EBFFEHFLE) e ETERERNRELET,
REFE -FRIELT. BRAUOREEDOFL S, £FPELL POT 7 EXA L ZILA
HRIFLEDEEZRFIL. YREERTOEPEFTHLECHREAELET,
cHANEEIL, @FIKEPERFREEEHEL. BERELEY,
-HEBEEICOVTIER. FRIELTHREANY VRBITRVEEA,
F e AERIR HRRANOBREBERBITEVEEA,
HEEREANDREISICEFHREZRT LA
IR FRIE LT, BA15H (AEBOSESEREER) ICHREITEIFHTY,
77 NICRIER
EREHM L & MEEHHICHUEF024% (ERICH T2 HEBREHELEI L LU EEAL)
XD, BEFEHRME U TEERS,000K KL b h ) 7,
EATF R HEEA,
EREMERRE |dYUI€A
TOOERLE | EHEEER. BEOREERA. AMMFTEROTERIEFHN. RILICHES
B, ZEEHER. EEER. EAMECRETEBL L,
Z DAt
REBERS HE7Ey hvyxI X2 3—0Oy/NNUIFTYFR
EES HEAMIO-/NIV-54<32 - JUIFTYR
{EFtHIE 2108%F12A31H% T
REH FRIELT. B2 AXH
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5 o 5 20224F 2 7 28 H BIfE
— S ) ) — ~ $
NATL—FALYY—=T7 2k (AAMTRR)
FEEI
aHDEE
BE TAEE S84 (%) A
HEEFRIFEES (89. 1%)
A=A LS U7 (6.4%)
#HEF (6.4%)
Westpac Banking Corp.
NZD 460,000 2.65 % due 08/17/22 6.4% JPY 36,117,805
HEEEEH 36,117,805
A= +FYTER 36,117,805
HFH (15.8%)
#HEF (15.8%)
Bank of Nova Scotia/The
CAD 600,000 1.83% due 04/27/22 9.7 54,602,572
Canadian Imperial Bank of Commerce
CAD 20,000 2.04% due 03/21/22 0.3 1,817,816
Daimler Canada Finance, Inc.
CAD 355,000 3.05% due 05/16/22 5.7 32,409,993
HEEEE 88,830,381
htEadE 88,830,381
BA (3.0%)
#HEF (3.0%)
Mitsubishi UFJ Financial Group, Inc.
usb 144,000 2.67% due 07/25/22 3.0 16,729,810
HEEEEH 16,729,810
BAAE 16,729,810
A5 04 (5.4%)
BUFFE (3.9%)
BNG Bank NV
NOK 1,700,000 1.25% due 06/13/22 39 22,283,470
B &R 22,283,470
#HEF (1.5%)
Mercedes-Benz International Finance BV
GBP 54,000 2.13% due 06/07/22 1.5 8,378,110
HEFEE 8,378,110
+S5UaaH 30,661,580
Za—Y—5 UK (13.5%)
% (7.9%)
ANZ Bank New Zealand Ltd.
NZD 345,000 3.75% due 09/01/22 4.8 27,215,003
Westpac New Zealand Ltd.
NZD 220,000 3.78% due 06/07/22 3.1 17,268,295
#HEEaE 44,483,298
BUFFE (5. 6%)
New Zealand Local Government Funding Agency Bond
NZD 405,000 2.75% due 04/14/22 5.6 31,657,425
B 31,657,425
=a-U—S U KAl 76,140,723
EREHRS (15.9%)
#HEF (15.9%)
European Investment Bank
NOK 6,810,000 1.50% due 05/12/22 15.8 89,363,851
#HEEE 89,363,851
EFEEpE A5t 89,363,851
EE (12.2%)
HEF (12.2%)
Friends Life Holdings PLC
GBP 440,000 8.25% due 04/21/22 12.2 68,716,356
#HEEEE 68,716,356
HEAH 68,716,356
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HERE(C
HOHEIE
EE TALE 4R (%) AAIE{ifE
REEFTEES (89. 1%) (K5%)
KE (16.9%)
% (16.9%)
BMW US Capital LLC
usb 150,000 2.95% due 04/14/22 3.1% Y 17,330,316
Volkswagen Group of America Finance LLC
usD 200,000 2.90% due 05/13/22() 4.1 23,140,294
Wells Fargo & Co.
CAD 268,000 2.09% due 04/25/22 4.3 24,396,417
GBP 195,000 2.13% due 04/22/22 5.4 30,207,032
H 95,074,059
95,074,059
i AT (ASRE : 500, 008, 920F9) 501,634,565
EHEA (10.2%)
F—=Z+ZU7 (10.2%)
BIEMASTE (10.2%)
Mizuho Bank Ltd.
usD 500,000  0.54% due 05/23/22 10.2 57,515,898
WEASIEE A 57,515,898
=R LSUTAEH 57,515,898
EHRESE (BRI : 57,500, 931F) 57,515,898
BAA (ISR : 557,509, 851F) 99.1% Y 559,150,463
ARELBET IREE LV TOMOKE 0.9 5,206,861
WA E 100.0% pY 564,357,324

DI44AGES: - 19334EFAERIE D 144N HES X %%
BRI LB AR BB B R D T
IEH7R &N,

CAD  H¥F%- KL
GBP  EARUK

Y  BX-H

NOK /% z—-40—*
NZD =Za—Y—32F-FL
usD kKL

kA Su bR ST A lRESR.
2% LCHRET D 2 LN TE D, BIBORHEA 2T L 24 b OFMRESR IZHTRENY &

TS O FES 3

Sk R SR BE NI BV T,
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SERHES

./vr HL—RKALYS—T7 R

20224F 2 A28 HICH T L= RFHESE

(AARMTHER)
REUNEE :
ZEHE JPY 2,517,839
BENISEFT 2,517, 839
ZH
R B KOV B AN 10, 175, 550
B 1,557, 962
T FH SR 1,336,078
G 1,273,453
Z O A 91, 856
EHAH 14, 434, 899
BEMIEXR (11,917, 060)
EEHLURER (8) &
FEHFE (HK)
BB AT MRES: 47,601, 001
SMEES [ X O E 28R S 522K 39, 211
FEBLHIF S 47, 640, 212
AL (B) mOE B
BB A MmRES: (21, 057, 747)
SMEES [ F L OWME 28 eI (99, 236)
AR LB MR O M B (21, 156, 983)
FH I L OREHNMF 26, 483, 229
BRIZ& DHEEDMIEMEE JPY 14, 566, 169




