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©) #EEREA—B) 428,318,977 @ & (D+E+F) A 21,051,192
H) IRBFHES 0
JEA 449, 370, 169 REFRHIBRS (G+H) A 21,051,192
o RS 4 7 o _ ENNEFEEHEIE A A 1,918,516
DR 4 21,051, 192 (i 5 A ) (21,917, 718)
(D) ZIHEHLOK 449, 370, 1690 e FHR AR AH Y &) (A 23,836, 234)
Sy Bl HE(R R AL 4 787, 125, 698
1HO%fYEEMmEE(C/ D) 9,532M RS 4 \806, 258, 374
() M7 7 v FOWETAREIX523, 130, 544, WiramaETA (1) HEoRRo < B) BMEESH T BB ITHR O 2 12 X
H13534, 4691 . WP — RIS C AL T4, 294, 8341 T, LHLDEGEHRET,
() 1 A Y720 M FERIT0. 953219 T, () ISR O H T (C) 15 FEMENF (I35 FEREN x5 2 W BL
(¥F) 20214F 4 A20 A BIfE, MIGPERBIITARZ Tl-> TRy, & AN A G D TR L TVET,
DFEHIE21, 051, 19219 T, (1) HRRORFOTTF) BMEREEBREE L HHOIL. FitoiB
MFXE DBE, BMGRE % LI AMEEN DA% 72 LS W 2415
FONET,
() SrEAOF @R (20204F 4 21 H~20214F 4 A20H) 13U T O#@Y T,
. H 20204 4 A21H~
20214E 4 H20H
a. Bl MRS (RREVERRTS) 3,807, 95911
b. AMREES7E E S (REPERRE - MR A L 1R) (]
c. [FRERIRRICTE D 2 IAR it 4 21,917, 718
d. AEFERIRITIE O B 4 Be HERFE N7 42 783, 317, 73911
e. SrElxtGNLE (a+b+c+d) 809, 043, 4164
£ Rt Bas (1 A 47-0) 18, 0034
g. hil4s oM

RO PE DRI FEE F O 15, E 7R B OV OFF X EICHOW T, EHRAOHBANCESE, —RICAEZY ERDLND
EHESF O HERL U CRHlRE = LA L TV ET,
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PIMCONSa—4IX—CUPhLoo—nNA A hLT7YRd (JPY)

O EBRMAEK (20206 A30H)
PIMCONEJ—?I7—9>7ﬁD)D—A44>ﬁA77>FJ(JPY)

TALEE i) AL GHfiEE TAEEE %8
(B F) (B F) (B : F) (B F) (B : F) (B F)
fiE % F = I HME 0.7%
TIILELF 0.3% Brazil Government International Bond
10.250% due 01/10/2028 BRL 550§ 19 Czech Republic Government Bond (e)
Banco Macro S.A. 12.500% due 01/05/2022 250 51 0.250% due 02/10/2027 CK 8200 § 337
17.500% due 05/08/2022 ARS 5100 § 32 170 1.000% due 06/26/2026 5,600 241
i, 75 OB a2y FraAESF 5718
52.992% due 03/04/2021 320 3 (B /B R T$4, 288) (ERf8 R {H$515)
35
T4 TR 2% TFUv—%9 0.3%
Argentina Bocon
30.022% due 10/04/2022 1,292 17 Avolon Holdings Funding Ltd. Danske Bank A/S
Argentina Traazary Bills 5.500% due 01/15/2023 § 100 94 5.000% due 01/12/2022 $ 250 263
0.000% due 10/29/2020 2,081 31 China Evergrande Group TUR—Y&E 263
Argentina Treasury Bond BONCER 4.250% due 02/14/2023 HKD 2,000 244 (R f3R{$259)
1.000% due 08/05/2021 (a) 837 9 Kaisa Group Holdings Ltd. e
; K S = #AE2. 0%
Autonomous City of Buenos Aires Argentina g_375/n-duE iR ¢ 20 5
D Cre U AR s L2 g’;‘;;‘z::g:;;‘égm 200 201 Dominican Republic International Bond
Provincia de Buenos Aires ) i i 7.500% due 05/06/2021 67 69
28.182% due 04/12/2025 50 0 Sunac China Holdings Ltd. 9.750% due 06/05/2026 DOP 36,700 599
32.807% due 05/31/2022 176 1 7.875% due 02/15/2022 200 206 10.500% due 04/07/2023 7,400 127
WM AR UERAE 929 10.750% due 08/11/2028 8,800 149
PN 235 (BRI T$954) 10.750% due 11/08/2029 34,300 576
Qg,—;{%; 5 B — 11.000% due 1210412026 1,300 3
7 8.6 K3 =hsmEAs 1583
NS 2—40.1% (ERSR{EST, 813)
Bonos de la Tesoreria de la Republica en pesos e
IHS Markit Ltd. 4.500% due 03/01/2021 CLP 1,975,000 2,513 TILHILNEIL 0.0%
5.000% due 11/01/2022 $ 100 107 4.700% due 09/01/2030 140,000 209
NS a—ABE 107 6.000% due 01/01/2043 500 8 El Salvador Government International Bond
(ER 1ﬂﬁ$1c<l)§) — Fyadt 27131 7.750% due 01/24/2023 $ 30 28
(BR5 RS2, 800) TSN FLEE i)
7525 0% BIR{E$32
0. 8% ({8 R fi$32)
Banco BTG Pactual S.A. 75 22A 0.9%
4.500% due 01/10/2025 600 590 Minmetals Bounteous Finance BVI Ltd.
8.300% due 08/15/2024 BRL 1,000 189 3.500% due 07/30/2020 § 200 200 BPCESA.
Banco Daycoval S.A. New Metro Global Ltd. 1.578% due 05/22/2022 250 251
4.250% due 12/13/2024 s 450 4 7.500% due 12/16/2021 200 204 Danone S.A.
Banco do Brasil S.A. 404 3000% due 06/15/2022 200 209
4.625% due 01/15/2025 200 207 Pernod Ricard S.A.
Banco Votorantim S.A. China Government International Bond 4.450% due 01/15/2022 200 21
4,500% due 09/24/2024 200 201 2480% due 12/01/2020 ONH 1500 213 RejBangue S.A.
Centrais Eletricas Brasileiras S.A. HEEE 617 0.250% due 03/08/2023 EUR “__ 15
3.625% due 02104/2025 200 186 (BRI H$642) 735 RA%E 686
Itau Unibanco Holding S.A. (RS RTE$678)
4.500% due 11/21/2029 [b) 300 285 =i 36 .
Rede D'or Finance Sarl [ S0 7
rFil T . "
4.500% due 01/22/2030 200 176 5?7"5';’:5 Publicas de Medellin ESP
375% due 11/08/2027 COP 372,000 106 Deutsche Bank AG
Swiss Insured Brazil Power Finance Sarl
0.148% due 12/07/2020 100 112
9.850% due 07/16/2032 BRL 4,900 1,022
v Colombia Government International Bond 1-525:/“ due 02/12/2021 100 113
Valo Ovarsoas Lud. 7.750% due 04/14/2021 681,000 187 1.875% due 02/14/2022 100 113
8.250% due 08/10/2026 $ 100 118 . 4.250% due 10/14/2021 $ 200 205
Colombian TES N B —
LIDEL 7.000% due 05/04/2022 12,750,200 3,638 KA vaEt 543
3.750% due 01/10/2023 R 200 233 q0.000% due 07/24/2024 14,855,000 4,890 (BR{SIR i $541)
S 5501 8715
el = 0. 7%
aJRVETF AR 8,821
(BB RS9, 307) Eastern Creation Il Investment Holdings Ltd.
2.750% due 09/26/2020 300 301




PIMCONZSa—4I9—S00hALoo—nNAA 2 hLT 7

TAERE T
(B F) (B4 F)
Huarong Finance Il Co. Ltd.
3.625% due 11/22/2021 $ 200§ 203
B L
(RS IR{HE$503)

NUF1)—3.2%

Hungary Government Bond

1.500% due 08/24/2022 HUF 641,600 2,066
2.750% due 12/22/2026 108,500 374
3.000% due 08/21/2030 6,000 20
NYHY—aE 2460

(BB RS2, 487)
A2~ 0.8%

Muthoot Finance Ltd.

4.400% due 09/02/2023 $ 200 192
Shriram Transport Finance Co. Ltd.

5.950% due 10/24/2022 200 183
State Bank of India

4.000% due 01/24/2022 200 205
A 580
(SR {TES607)

TAILZ 2 F0.3%

SMBC Aviation Capital Finance DAC

3.000% due 07/15/2022 200 201
FANT Y REEH SE——014
(ER {3 R {ii$200)

14297 0.1%

Banca Carige SpA

1.218% due 05/25/2022 EUR 00 13
15y 7R 13
(ERfGIRAmES111)

BX 2.9%

Japan Tobacco, Inc.

2.000% due 04/13/2021 $ 200 202
Mitsubishi Corp.

2.625% due 07/14/2022 200 206
Mitsubishi UFJ Lease & Finance Co. Ltd.

2.852% due 09/19/2022 600 616
3.406% due 02/28/2022 600 619
3.960% due 09/19/2023 200 215
Panasonic Corp.

2.536% due 07/19/2022 200 206
Suntory Holdings Ltd.

2.550% due 06/28/2022 200 206
BAEE 2210

(1S Rf$2, 220)
k22

Gazprom PJSC Via Gaz Capital S.A.
6.510% due 03/07/2022 100 107

A% T
(BAL: F) (B F)

Sberbank of Russia Via SB Capital S.A.

5.125% due 10/29/2022 $ 200 § 211
LMoo I Y &R 318
(ER{8 IR {Hi$314)
TL—27 2.0%

i Bond
3.659% due 10/15/2020 MYR 6,600 1,548
T L—TT7 &R 1548

(ERARBES1, 556)

Greenko Solar Mauritius Ltd.

5.950% due 07/29/2026 § 200 188
E—U I r AEE 198
(BfS R i $201)

AF <3 13.0%

Petroleos Mexicanos

7.190% due 09/12/2024 MXN 18,800 693
7.660% due 11/24/2021 600 25
ng

Mexico Government International Bond

6.500% due 06/09/2022 82,000 3,674

7.250% due 12/09/2021 72,900 3,268

8.000% due 12/07/2023 48,100 2,298
9,240

A% OB S

(BR#5RfE$10, 960)

452 50.3%

Mylan NV

3.150% due 06/15/2021 $ 100 102

Volkswagen International Finance NV

4.000% due 08/12/2020 100 100

455 a5 SE——Y

(SR {ES201)

~JL—1.9%

Banco de Credito del Peru

4.650% due 09/17/2024 PEN 400 116

4.850% due 10/30/2020 54 16

132

Peru Government International Bond

8.200% due 08/12/2026 3,700 1,363
NIL—&E 1,485
(BRASRATES1, 533)

Sk 0.7%

7

Poland Government International Bond

0.690% due 05/25/2025 PLN 1,600 403
1.250% due 10/25/2030 700 175
R—F 2 FEF 578
(BRASIRATESH3T)

A% T
(B F) (B4 F)
a7 0.7%
Russia Government International Bond
7.250% due 05/10/2034 RUB 2400 ¢ 37
7.650% due 04/10/2030 11,800 188
7.700% due 03/23/2033 2,400 38
7.950% due 10/07/2026 15,700 251
o7 Ak 514
(SR {HE$516)
2o AR—)L 0.2%
Medco Bell Pte Ltd.
6.375% due 01/30/2027 $ 200 172
S UAR—LEE _ud |
(RS RAHES197)
lm7oun31% ]
Eskom Holdings SOC Ltd.
0.000% due 12/31/2032 ZAR 4,300 40

South Africa Government International Bond
8.000% due 01/31/2030 3,600 191

10.500% due 12/21/2026 32,800 2,156
2,341

w77 hEE _ a1

(BRASIRAHES2, 797)

E20. 3%

Korea National Oil Corp.

2.125% due 04/14/2021 $ 200 202

BEA&G 202

(RS R{TE$199)

EIFF1%R 0.3%

Banque Ouest Africaine de Developpement

5.500% due 05/06/2021 200 205

BB & & 205

(B3R Ti$204)

HE2. 3%

BAT International Finance PLC

3.500% due 08/15/2022 100 105

Imperial Brands Finance PLC

2.850% due 07/21/2020 200 200

3.750% due 07/21/2022 600 627

Lloyds Banking Group PLC

1.108% due 06/21/2021 200 201

Royal Bank of Scotland Group PLC

4.269% due 03/22/2025 200 218

Standard Chartered PLC

1.510% due 09/10/2022 200 200
1,551

YkJ (UPY)
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AR TR
(BL: F) (B F)

Ukreximbank Via Biz Finance PLC

16.500% due 03/02/2021 UAH 6,000 § 21

ZEaH 1778

(BRASIRAES 1, 734)

SKE15. 7%

Credit Acceptance Auto Loan Trust

2.380% due 11/15/2028 $ 250 256

DT Auto Owner Trust

2.170% due 05/15/2023 164 165

ECMC Group Student Loan Trust

1.235% due 05/25/2067 64 63

GLS Auto Receivables Issuer Trust

2.470% due 11/15/2023 350 355

Navient Private Education Refi Loan Trust

0.485% due 12/15/2059 9 9

Nelnet Student Loan Trust

1.035% due 02/25/2066 73 n

SLM Private Education Loan Trust

1.685% due 03/15/2032 278 279

Upstart Securitization Trust

2.322% due 04/22/2030 262 263
1,460

Pacific Gas and Electric Co.

2.440% due 12/31/2020 300 299
AbbVie, Inc.

2.800% due 11/06/2022 200 210
3.200% due 11/06/2022 100 105
5.000% due 12/15/2021 250 263
Activision Blizzard, Inc.

2.600% due 06/15/2022 100 104
American Tower Corp.

2.250% due 01/15/2022 100 102
3.000% due 06/15/2023 100 107
3.500% due 01/31/2023 100 107
Aviation Capital Group LLC

2.875% due 01/20/2022 200 191
3.875% due 05/01/2023 100 95
Bank of America Corp.

2.295% due 01/20/2023 100 101
BAT Capital Corp.

2.764% due 08/15/2022 200 207
Bayer U.S. Finance Il LLC

2.750% due 07/15/2021 50 51
3.500% due 08/25/2021 200 206
Bayer U.S. Finance LLC

3.000% due 10/08/2021 400 a1
Broadcom, Inc.

3.125% due 10/15/2022 100 104
Campbell Soup Co.

3.300% due 03/15/2021 100 102
Charter Communications Operating LLC

4.464% due 07/23/2022 100 107
Cigna Corp.

3.060% due 11/30/2022 200 m

A% Tl
(BAL: F) (B F)

Citigroup, Inc.

1.486% due 05/17/2024 $ 100 ¢ 100
2.700% due 10/27/2022 250 261
Conagra Brands, Inc.

3.800% due 10/22/2021 200 208
Constellation Brands, Inc.

2.650% due 11/07/2022 300 313
Crown Castle International Corp.

4.875% due 04/15/2022 100 107
CVS Health Corp.

3.500% due 07/20/2022 100 105
Dell International LLC

4.420% due 06/15/2021 200 206
Delta Air Lines 2007-1 Class A Pass-Through Trust
6.821% due 08/10/2022 40 39
Duquesne Light Holdings, Inc.

5.900% due 12/01/2021 m 180
eBay, Inc.

2.600% due 07/15/2022 100 103
3.800% due 03/09/2022 100 105
EMD Finance LLC

2.850% due 03/19/2022 250 258
Entergy Corp.

4.000% due 07/15/2022 100 108
Ford Motor Credit Co. LLC

3.560% due 10/07/2022 200 195
3.937% due 01/07/2021 200 197
Fresenius Medical Care U.S. Finance, Inc.

5.750% due 02/15/2021 200 208
General Electric Co.

3.100% due 01/08/2023 100 105
General Motors Co.

1.210% due 09/10/2021 300 297
General Motors Financial Co., Inc.

2.170% due 04/09/2021 50 50
2.363% due 01/05/2023 100 96
Goldman Sachs Group, Inc.

2.101% due 04/26/2022 250 251
Goodman U.S. Finance One LLC

6.375% due 04/15/2021 46 48
Harley-Davidson Financial Services, Inc.

2.550% due 06/09/2022 100 100
Huntsman International LLC

5.125% due 11/15/2022 400 424
International Lease Finance Corp.

5.875% due 08/15/2022 100 105
Keurig Dr Pepper, Inc.

2.530% due 11/15/2021 100 102
Komatsu Finance America, Inc.

2.437% due 09/11/2022 200 206
Lahoratory Corporation of America Holdings

3.200% due 02/01/2022 126 130
Microchip Technology, Inc.

3.922% due 06/01/2021 100 102
Navient Corp.

6.625% due 07/26/2021 100 98
NiSource, Inc.

2.650% due 11/17/2022 100 104

A% T
(BfL: F) (B F)

Nissan Motor Acceptance Corp.

2.201% due 01/13/2022 $ 100 ¢ 96

Occidental Petroleum Corp.

1.842% due 08/15/2022 200 184

Penske Truck Leasing Co. LP

3.900% due 02/01/2024 100 107

Reynolds American, Inc.

4.000% due 06/12/2022 100 108

Ryder System, Inc.

2.500% due 09/01/2022 100 103

Sempra Energy

0.763% due 03/15/2021 100 100

Southern Co.

2.950% due 07/01/2023 100 108

Sprint Communications, Inc.

6.000% due 11/15/2022 100 108

Sprint Corp.

7.250% due 09/15/2021 100 105

7.875% due 09/15/2023 400 451

Synchrony Bank

3.000% due 06/15/2022 250 255

Wells Fargo & Co.

3.069% due 01/24/2023 100 104

Zimmer Biomet Holdings, Inc.

1.086% due 03/19/2021 100 100

3.375% due 11/30/2021 250 258
9,870

Ellington Loan Acquisition Trust

1.235% due 05/26/2037 n 69

GSAA Home Equity Trust

6.002% due 11/25/2036 140 80

RAAC Trust

0.885% due 02/25/2046 165 160

Soundview Home Loan Trust

1.085% due 10/25/2037 105 88
397

KEEE 12,026

(iSRS 11, 836)

P22 2%

Uruguay Government International Bond

9.875% due 06/20/2022 Uyl 2,800 66

Uruguay Monetary Regulation Bills

0.000% due 02/05/2021 3,000 68

T T A EE 134

(BR{G RS 149)

SRR R22. 1%

Lloyds Bank Corporate Markets PLC
1.820% due 10/26/2020 $ 100 100

Pan American Energy LLC
30.267% due 02/26/2021 (c) ARS 295 3
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TAERE T
(BL: F) (B F)

Australia and New Zealand Banking Group Ltd.

0.010% due 07/01/2020 $ 86§ 86

Bank of Nova Scotia

0.010% due 07/01/2020 85 85

0.020% due 07/02/2020 CAD 14 n

BNP Paribas Bank

0.010% due 07/01/2020 $ 9 9

0.040% due 07/02/2020 HKD 91 12

3.280% due 07/01/2020 ZAR 447 26

Brown Brothers Harriman & Co.

(0.250%) due 07/01/2020 ¥ 1 0

0.040% due 07/02/2020 HKD 24 3

3.280% due 07/01/2020 ZAR M 2

Citibank N.A.

0.010% due 07/01/2020 $ 43 43

DBS Bank Ltd.

0.010% due 07/01/2020 2 2

JPMorgan Chase Bank N.A.

0.010% due 07/01/2020 86 86

MUFG Bank Ltd.

(0.250%) due 07/01/2020 ¥ 185 2

National Australia Bank Ltd.

(0.100%) due 07/01/2020 AUD 2 1

0.010% due 07/01/2020 $ 1 1

Royal Bank of Canada

0.020% due 07/02/2020 CAD 14 10

Sumitomo Mitsui Banking Corp.

(0.680%) due 07/01/2020 EUR 1 1

(0.250%) due 07/01/2020 ¥ 19 0

0.010% due 07/01/2020 $ 6 6

Sumitomo Mitsui Trust Bank Ltd.

(0.250%) due 07/01/2020 ¥ 3,660 34

0.010% due 07/01/2020 GBP 1 1

0.010% due 07/01/2020 $ 40 40

The Hongkong and Shanghai Banking Corp Ltd.

0.040% due 07/02/2020 HKD 179 23

484

0.234% due 01/15/2021 (c) CLP 640,000 719

(0.157%) due 07/13/2020 (c) ¥ 666,300 6,176

4.470% due 12/09/2020 ZAR 22,500 1,275

6.850% due 08/19/2020 67,500 3,867

7.048% due 07/29/2020 38,000 2,182
1324

0.007% due 09/24/2020 (d) $ 1,500 1,499

0.105% due 08/06/2020 (c) 600 600
2,099

BYEmEMAAE 16,965

(BRiSR{TE$18, 009)

BEARFMIHFEE98. 6% $ 75708

(iSRS 79, 518)
ST NT 1 THER

(f) (&) 2.4% 1,849
(RBRMEHDETLI7 L, #5E9)

ZOMOEES L UVAE. #E 1. 0%) (736)
W& RE100. 0% $ 76821
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RERMRICANT HFRL (SR BRREREFTREL) :

OBREPOICE, REOSBEENBRAALLBRFREL LIy —ANEEA TS,
(a) LEMIHDTEAZEL. 17 LORRIHhbOE CHEENS,

(b) fBFERIRITME

(c) ’7 RUGBEEFEY THD.

(d) J—RUEMEFHREFIEY THD,

EAB &V Z DDA SREIME]

YN—2R - LRZEYIZ
BERILE

HR5IHEF BAEF  REB HHA BAEED
JML 0.600% 06/11/2020 07/13/2020  CZK (12,781 $ (639)
YIN—=R - LRZHEF $ (539)
2D FETFHAR

FEYELUHE  0BET 31-90H 90R#E At
YN—=2R - LREH
Non-U.S. Government Debt $ 0 $ (639 $ 0 $ 0 $ (539)
YN—2R - LIRZHEE $ 0 $ (539) $ 0 $ 0 $ 1639)
BEAEE $ 0 $ {539) $ 0 $ 0 $ (539)
YNR—=2R - LRZHICHDRILE $ 1539)

LATFIE, 20204 6 ASOBMENEAL L UL DMOERMERSIEEA (RA) BROTHMIEZMEIBFHHELTENLELZLOTH S,
(e) 20204 6 A30EIAE, UTOTRE—RHYITH I EHIHMBEAIST8OHMEEHAERE LTELARDLA TV S,

IN—Z - — BAB LY
LARZMIZ LRI /N3 H)Z 2 ZERYIZ ZOHMOEE A, fwb-IHR
H5IHEF FREAXRRE FEIXRLE ﬁéiﬁ? & RARIE FEEERGIAH @EAER K-—Sr—0
TR—NIL/TRE— - LR
JML $ 0 (639)  § 0§ 0 $ (639) ¢ 578§ 39
BAB LUV ZOMOELRERSI S5 $ 0 3 539§ 0 3 0

ng‘gjhu%?—i‘lﬁﬂlil MUe%TH> Tz t—Ib - NANYIBWBIEYN—R - LRZWHNLHREEPITRES
V5T

B—*rl falf%ﬂ&l?\*ﬁ%l ‘1?‘6%#&/’%?}&736*”}1%/(%%%)%&’(56 EAB LUV ZOMOEEHRERSIIZ
B—Z2HITESCHBIMTOHRY T VT ETISENTE S,

'23’9+

(f) &FMTYNT 1 TE&R : LIFFEEPRER

REH EHI)
il Lid] fRA Ry 5T (8) & HE aft
U.S. Treasury 10-Year Note September Futures FE 09/2020 1 $ 0 $ 0 $ 0
EMRHEE 3 0 $ 0 s 0

EHEF EHEF RE __EBEEflE
i#A/x AVTIYR 1 7E 4 I i B BETAE ﬁu‘hﬂﬂﬁﬁ% mﬂﬁ (#a) # RE a8
3-Nonth USD-LIBOR 2.000% 12/16/2020 $ 2,300 (20] W s 3§ 0
’:Hy 3-Month USD-LIBOR 1500% 12/18/2021 4,300 81) 841 0 3)
3:13 3-Month USD-LIBOR 2.500% 12/18/2021 500 (nn (6) 0 0
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ZEEF LEEF KRB __ E®EHE
FI R AVTIVR Bl % Fl A BETE 35 it Hifi ($5) & HE af&
FZH 3-Month USD-LIBOR 2.750% 1211912021 $ 1,080 $ (62) $ (48) $ 0 $ (9
ZHY 3-Month USD-LIBOR 2.500% 12/18/2022 6,800 (388) (178) 0 (5)
2 3-Month USD-LIBOR 2.750% 12119/2023 1,010 (99) 107) 0 9
ZH 3-Month USD-LIBOR 1.500% 12118/2024 180 (10) (8] 0 0
ZH 3-Month USD-LIBOR 1.250% 08/17/2025 2,000 (93) (110 1 0
ZH 3-Month ZAR-SAJIBOR 6.670% 12113/2022 ZAR 25,700 97 97 0 0
SZH 3-Month ZAR-SAJIBOR 6.665% 01/09/2023 12,100 (47 (47) 0 0
Xk 3-Month ZAR-SAJIBOR 6.410% 02/11/2023 37,300 134 134 0 0
2 3-Month ZAR-SAJIBOR 7.250% 09/19/2023 2,800 (15) 13) 0 0
ZH 3-Month ZAR-SAJIBOR 6.855% 02/11/2026 37,400 (156) (156) 3 0
ZH 3-Month ZAR-SAJIBOR 7.480% 03/06/2030 1,300 3] (3] 0 0
SZH 3-Month ZAR-SAJIBOR 7.490% 03/06/2030 1,200 (31 (3] 0 0
b33 6-Month CZK-PRIBOR 0.765% 04/07/2026 CZK 14,400 8] 8) 0 (2)
3 6-Month EURIBOR (0.300%) 12/15/2022 EUR 400 Ul 0 0 0
2 6-Month HUF-BUBOR 1.090% 05/15/2022 HUF 62,600 (2) 2) 0 0
ZH 6-Month HUF-BUBOR 0.840% 05/26/2022 710,900 n 7 2 0
2 6-Month HUF-BUBOR 1.250% 09/19/2023 124,900 (10 21 1 0
SZH 6-Month PLN-WIBOR 0.655% 05/21/2025 PIN 1,600 (2l (2) 0 0
SZH 6-Month PLN-WIBOR 0.980% 06/09/2030 500 (2) 2 0 0
B354 7-Day China Fixing Repo Rate 1.860% 05/07/2026 CNY 7,800 25 3 0 0
ZEY BRL-CDI-Compounded 4.500% 01/04/2021 BRL 11,600 (32) (33) 1 0
Bz BRL-CDI-Compounded 5.000% 01/04/2021 12,800 49 30 4 0
S2H BRL-CDI-Compounded 6.910% 01/04/2021 900 (7 (7 0 0
ZH BRL-CDI-Compounded 6.930% 01/04/2021 100 (1 (1 0 0
Xih BRL-CDI-Compounded 7.060% 01/04/2021 1,100 9 9 0 0
FE BRL-CDI-Compounded 8.860% 01/04/2021 1,100 (20) 118) 0 U]
2H BRL-CDI-Compounded 9.350% 01/04/2021 300 6] 6] 0 0
SZH BRL-CDI-Compounded 3.990% 01/03/2022 6,100 (18) (2) 0 Ul
S2H BRL-CDI-Compounded 4.000% 01/03/2022 12,500 (40) 21 0 (5)
Xk BRL-CDI-Compounded 4.460% 01/03/2022 4,700 21 2 0 0
2N BRL-CDI-Compounded 4.500% 01/03/2022 5,700 26 26 0 0
SZEY BRL-CDI-Compounded 4.800% 01/03/2022 1,300 (7 Ul 0 0
ZE BRL-CDI-Compounded 11.030% 01/02/2023 300 12) 12 0 0
S2H BRL-CDI-Compounded 5.000% 01/02/2023 1,900 (10) (12) 0 0
X BRL-CDI-Compounded 5.260% 01/02/2023 6,200 37 37 1 0
2N BRL-CDI-Compounded 5.440% 01/02/2023 1,300 10 12 0 (2)
Xk BRL-CDI-Compounded 5.780% 01/02/2023 400 4 4 0 0
BN BRL-CDI-Compounded 5.920% 01/02/2023 3,200 30 " 0 0
2N BRL-CDI-Compounded 6.675% 01/02/2023 600 8 3 1 0
2N BRL-CDI-Compounded 5.710% 01/02/2025 900 2 2 1 0
Xih BRL-CDI-Compounded 6.010% 01/02/2025 700 3 3 1 0
SZH BRL-CDI-Compounded 6.050% 01/02/2025 2,500 12 (24) 0 0
b33 BRL-CDI-Compounded 6.710% 01/02/2025 100 Ul (1 0 0
ZEY BRL-CDI-Compounded 6.745% 01/02/2025 1,700 17 1nn 0 (Ul
2N BRL-CDI-Compounded 6.810% 01/02/2025 800 8 8 1 0
3t BRL-CDI-Compounded 9.760% 01/02/2025 100 3 3 0 0
2 BRL-CDI-Compounded 10.090% 01/04/2027 400 (13) (14) 0 0
SZH BRL-CDI-Compounded 10.240% 01/04/2027 600 (20) 10) 0 (3)
Xk BRL-CDI-Compounded 6.140% 01/04/2027 1,100 (1 (1 1 0
ZH BRL-CDI-Compounded 6.250% 01/04/2027 600 0 0 0 "
SZH BRL-CDI-Compounded 6.450% 01/04/2027 700 U] (1 0 (U]
SZH BRL-CDI-Compounded 6.500% 01/04/2027 1,200 (1 U] 0 M
SZE BRL-CDI-Compounded 6.520% 01/04/2027 5,600 (18) 9) 0 Ul
ZE BRL-CDI-Compounded 6.950% 01/04/2027 1,100 (8] 2 0 3)
X BRL-CDI-Compounded 6.960% 01/04/2027 1,700 12 12 1 0
Xk BRL-CDI-Compounded 7.800% 01/04/2027 700 10 9 1 0
SZH BRL-CDI-Compounded 9.600% 01/04/2027 1,000 (32) (32) 0 (Ul
2H Colombia IBR Overnight Interbank

Reference Rate 4.390% 05/04/2022 cop 923,100 (10) 10) 0 0
ZE Colombia IBR Overnight Interbank

Reference Rate 4.470% 05/04/2022 4,756,800 (58) (58) 0 m
ZH Colombia IBR Overnight Interbank

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

Reference Rate 4.430% 10/25/2022 4,000,000 (56) (56) 0 1l
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ZEEF LEEF . RER EFS
FIRB  AVTIVR B % FI A BEIE 35 it il ($5) % HE af&
351 Colombia IBR Overnight Interbank

Reference Rate 4.200% 07/24/2024 COP 14,855,000 $ (208) $ (208) $ 1 $ 0
BN Colombia IBR Overnight Interbank

Reference Rate 4.495% 10/10/2024 76,600 1 1 0 0
ZEL Colombia IBR Overnight Interbank

Reference Rate 3.800% 05/05/2025 888,200 (7) (7) 0 Ul
ZE Colombia IBR Overnight Interbank

Reference Rate 3.975% 06/23/2027 5,400 0 0 0 0
ZE IBMEXID 7.950% 07/30/2020 MXN 2,900 0 0 0 0
32t IBMEXID 6.510% 12/09/2021 36,100 48 48 1 0
ZH IBMEXID 6.533% 12/09/2021 6,100 (8) (8) 0 0
Xk IBMEXID 6.535% 12/09/2021 25,400 34 34 1 0
SZEY IBMEXID 6.540% 12/09/2021 89,100 (120) (1201 0 3
2 IBMEXID 6.545% 12/09/2021 38,300 (51) (51) 0 1
2E IBMEXID 7.190% 01/19/2022 700 (2) [l 0 0
ZH IBMEXID 5.575% 03/16/2022 3,300 (3) (16) 0 0
ZH IBMEXID 4.610% 06/17/2022 31,700 (5] (5) 0 Ul
SZH IBMEXID 4.550% 08/21/2022 51,000 (5] (5] 0 2
ZE IBMEXID 8.910% 11/15/2023 30,000 (183) (7 0 2
X IBMEXID 6.580% 01/01/2025 6,500 22 22 1 0
ExN IBMEXID 6.620% 01/02/2025 3,800 12 12 1 0
2 IBMEXID 6.635% 01/15/2025 4,000 (14) 12) 0 0
Xk IBMEXID 6.510% 02/24/2025 6,600 21 2 1 0
Xk IBMEXID 6.415% 02/25/2025 1,200 4 4 0 0
Xih IBMEXID 6.100% 02/26/2025 700 2 2 0 0
2HY IBMEXID 6.855% 03/20/2025 2,100 (8] L] 0 0
SZH IBMEXID 5.130% 05/14/2025 11,600 (71 Ul 0 [l
2 IBMEXID 8.483% 01/17/2029 1,700 (16) (16) 0 0
Xk IBMEXID 6.830% 1212712029 2,700 n " 1 0
SZH IBMEXID 6.618% 01/18/2030 3,700 (13) 13) 0 Ul
SZH IBMEXID 6.600% 02/26/2030 3,100 (10) 2 0 1]
b IBMEXID 8.320% 01/07/2032 1,100 n n 0 0
SZH IBMEXID 6.463% 05/18/2040 600 0 0 0 0
S2H Sinacofi Chile Interbank Rate

Average 1.870% 01/14/2022 CLP 274,200 9) 9 0 0
ZH Sinacofi Chile Interbank Rate

Average 1.876% 01/14/2022 292,100 9 9 0 0
ZHY Sinacofi Chile Interbank Rate 1.755%

Average 10/16/2022 300,000 1 (1} 0 0
S2H Sinacofi Chile Interbank Rate 1.900%

Average 03/01/2023 195,000 9 9) 0 0
ZH Sinacofi Chile Interbank Rate

Average 1.996% 03/01/2023 1,675,300 (83) (83) 1 0
ZEY Sinacofi Chile Interbank Rate

Average 2.110% 03/01/2023 280,000 (15) (15) 0 0
S2H Sinacofi Chile Interbank Rate

Average 2.120% 03/01/2023 350,000 19) 19 0 0
X Sinacofi Chile Interbank Rate

Average 1.190% 03/19/2023 1,300,000 26 26 0 0
X Sinacofi Chile Interbank Rate

Average 1.183% 03/27/2023 479,800 9 9 0 0
2N Sinacofi Chile Interbank Rate

Average 1.200% 03/27/2023 138,600 3 3 0 0
X Sinacofi Chile Interbank Rate

Average 0.975% 04/03/2023 150,000 2 2 0 0
B3N Sinacofi Chile Interbank Rate

Average 1.070% 04/07/2023 897,000 14 14 0 0
ZE Sinacofi Chile Interbank Rate

Average 1.990% 08/28/2023 287,800 (16) (16) 0 0
ZH Sinacofi Chile Interbank Rate

Average 2.020% 08/30/2023 326,300 18) 118) 0 0
ZH Sinacofi Chile Interbank Rate

Average 2.585% 12/04/2024 82,000 (8) 8 0 0
ZE Sinacofi Chile Interbank Rate

Average 2.590% 12/04/2024 83,000 (8) 8 0 0
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EHEF EHEF| _ REBR LIRS
Xih/ 2R AVTIVR EIE£F pt1=! BETA 5 it SR (48) I HE afif
ZE Sinacafi Chile Interbank Rate

Average 2.635% 12/04/2024 CLP 66,000 $ (6 $ (61 $ 0 $ 0
ZH Sinacofi Chile Interbank Rate

Average 2.650% 12/04/2024 67,000 ] vl 0 0
Xk Sinacofi Chile Interbank Rate

Average 2.780% 12/09/2024 68,000 1 7 0 0
2N Sinacofi Chile Interbank Rate

Average 2.510% 01/14/2025 235,500 yal 21 0 0
B2 Sinacofi Chile Interbank Rate

Average 2.393% 02/05/2025 226,000 19 19 0 0
E Sinacofi Chile Interbank Rate

Average 1.935% 03/10/2025 254,100 (14) (14) 0 0
ZE Sinacofi Chile Interbank Rate

Average 1.940% 03/10/2025 127,100 ] ul 0 0
B2 Sinacofi Chile Interbank Rate

Average 2.545% 02/05/2026 90,000 8 8 0 0
2 Sinacofi Chile Interbank Rate

Average 2.640% 03/01/2026 289,000 (28 (28) 0 0
Xk Sinacofi Chile Interbank Rate

Average 2.020% 04/30/2026 325,000 16 16 0 0
B2 Sinacofi Chile Interbank Rate

Average 1.950% 05/05/2026 308,600 13 13 0 0
XL Sinacofi Chile Interbank Rate

Average 1.684% 06/04/2027 254,700 2 2 0 m
Xk Sinacofi Chile Interbank Rate

Average 1.715% 08/04/2027 50,800 0 0 0 0
SZH Sinacofi Chile Interbank Rate

Average 3.215% 01/14/2030 129,000 (191 19 0 0
E2N Sinacofi Chile Interbank Rate

Average 3.120% 02/05/2030 29,000 4 4 0 0
4k Sinacofi Chile Interbank Rate

Average 2.080% 06/01/2030 50,000 0 0 0 0
3Hh Sinacofi Chile Interbank Rate

Average 2.110% 06/01/2030 20,000 0 0 0 0
A0y TR EF $ (761 $ (1,40 $ 3N 3 n

LTI, 20204 6 A0BBMAD LFF - (EPREFEEMT ) /AT « TARKICHRITEMES L CEHIREOENTH D,

20205 6 AVERKE. LBHBLUPREREMT U/NT« TEARICEAL TH120REMNERELTELALLRA TS,

SBTUNT 4 TEE SERTUNT 1 TEME
bisk: i1 EHINSEE Iz i1 EEEENS A
B A0y T ot ATy T
+Fvay Fix) 2244 &t +7vay %4 2 &t
LIS FEFRRIERAE $ 0§ 0 3 LTI 31 $ 0 3 0% 71) ¢ n)

O COBROMNRERGEARTH D,

() £BTUNT 1 TS : [EE

WEIHEF RER SLEEE ZIEE

BOA 07/2020 BRL 1427 $ 264 $ 0
BOA 07/2020 $ 273 BRL 1421 (13)
BOA 07/2020 268 RUB 20,833 0
BOA 07/2020 1,924 TRY 13,089 (19)
BOA 07/2020 617 4,242 (1
BOA 07/2020 236 1,627 0
BOA 07/2020 1,328 ZAR 25,166 0
BOA 07/2020 ZAR 702 $ 37 (3)
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KRB (18) &
HE &

mEIHEF RFA 5EREE ZHEE

BOA 08/2020 CzK 922 $ 39 $ 0 $ 0
BOA 08/2020 $ 110 RUB 7,638 0 (3)
BOA 08/2020 ZAR 67,500 $ 4,419 556 0
BOA 09/2020 CNH 1,796 251 0 (2)
BOA 09/2020 NGN 2,870 7 0 0
BPS 07/2020 BRL 33,923 6,210 32 0
BPS 07/2020 CLP 25,940 32 0 0
BPS 07/2020 EUR 592 658 0 (6]
BPS 07/2020 $ 6,331 BRL 33,923 0 (163)
BPS 07/2020 1,145 RUB 79,807 0 (27)
BPS 07/2020 736 TRY 5,060 0 2)
BPS 07/2020 197 ZAR 3,492 4 0
BPS 07/2020 ZAR 588 $ 31 0 (3)
BPS 08/2020 CZK 653 28 0 0
BPS 08/2020 TRY 207 22 0 (8
BPS 08/2020 $ 280 RUB 19,621 0 (6)
BRC 07/2020 MXN 32,669 $ 1,439 30 0
BRC 07/2020 TRY 1,697 233 0 0
BRC 09/2020 IDR 1,423,517 94 0 (3)
BRC 09/2020 $ 28 THB 883 1 0
BRC 1212020 968 MXN 27,412 0 (60)
BSS 07/2020 61 CLP 49,647 0 n
BSS 01/2021 CLP 639,967 $ 783 0 (1
CBK 07/2020 COP 5,561,813 1,634 49 0
CBK 07/2020 PEN 3,821 1114 33 0
CBK 07/2020 4,130 1,207 38 0
CBK 07/2020 2,123 792 22 0
CBK 07/2020 1,950 562 " 0
CBK 07/2020 $ 31 CLP 24,807 0 0
CBK 07/2020 6 HUF 1,964 0 0
CBK 07/2020 558 PEN 1,950 0 (6)
CBK 07/2020 1,410 ZAR 25,842 80 (3)
CBK 08/2020 PEN 248 $ 72 2 0
CBK 08/2020 2,266 663 23 0
CBK 08/2020 $ 9,841 PEN 34,240 0 (262)
CBK 08/2020 281 RON 1,265 " 0
CBK 08/2020 326 RUB 22,392 0 (13)
CBK 09/2020 IDR 191,715 $ 133 3 0
CBK 09/2020 PEN 2,872 847 36 0
CBK 09/2020 1,228 349 4 0
CBK 09/2020 $ 626 PEN 2,155 0 (18)
CBK 09/2020 26 89 0 (1
CBK 1212020 ZAR 22,500 $ 1,314 40 0
DUB 07/2020 BRL 32,6M 6,163 242 0
DUB 07/2020 $ 5,837 BRL 32,51 0 (18)
DUB 08/2020 TRY 193 $ 2 0 (8
DUB 08/2020 $ 6,157 BRL 32,61 0 (244)
DuB 10/2020 589 PEN 2,035 0 (14)
FBF 08/2020 TRY 170 $ 18 0 (6]
GLM 07/2020 BRL 1,043 198 8 0
GLM 07/2020 CLP 7,316 9 0 0
GLM 07/2020 JPY 666,300 6,156 0 (20)
GLM 07/2020 $ 190 BRL 1,043 0 n
GLM 07/2020 213 MXN 4,660 0 (11
GLM 07/2020 818 RUB 62,445 57 0
GLM 07/2020 637 47,306 25 0
GLM 07/2020 759 TRY 5,206 0 (3
GLM 07/2020 887 ZAR 16,414 57 0
GLM 07/2020 ZAR 564 $ 30 0 2
GLM 08/2020 UAH 6,174 227 0 2)
GLM 08/2020 $ 281 RUB 19,447 0 9
GLM 09/2020 Dop 36,187 $ 612 0 0
GLM 09/2020 22,603 382 0 0
GLM 09/2020 20,116 350 0 0
HUS 07/2020 cop 839,552 224 0 0
HUS 07/2020 $ 263 RUB 18,407 0 (5)
HUS 07/2020 623 ZAR 11,489 38 0
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KRB (18) &
HE &

mEIHEF RFA BIEREE ZHEE

HUS 08/2020 $ 2,542 RON 11,404 $ 9 $ 0
HUS 09/2020 CNY 452 $ 63 0 (1
HUS 09/2020 NGN 46,350 120 4 0
HUS 09/2020 PLN 989 252 2 0
HUS 09/2020 $ 164 IDR 2,392,596 0 2)
HUS 09/2020 367 INR 27,830 0 2)
HUS 09/2020 60 NGN 23,175 0 2)
HUS 09/2020 77 30,096 0 (2)
HUS 02/2021 HKD 1,837 $ 249 0 (1
HUS 03/2021 CLP 2,052,811 2,588 75 0
HUS 04/2021 cop 698,646 174 0 9
HUS 01/2022 BRL 302 53 0 (1
IND 07/2020 HUF 43,348 128 0 9
IND 07/2020 41,587 123 0 9)
IND 07/2020 $ 51 ZAR 865 0 n
IND 07/2020 ZAR 38,000 $ 2,570 390 0
JPM 07/2020 TRY 1,861 210 0 2)
JPM 07/2020 $ 76 TRY 552 5 0
JPM 07/2020 1,940 13,223 0 (15)
JPM 07/2020 386 2,622 0 (5]
JPM 07/2020 1,093 ZAR 19,916 53 0
JPM 07/2020 ZAR 550 $ 30 0 2)
JPM 08/2020 $ 4,576 RON 20,641 199 0
JPM 08/2020 529 RUB 36,920 0 (13)
JPM 08/2020 NGN 23,130 $ 60 2 0
JPM 09/2020 23,094 60 2 0
JPM 09/2020 $ 192 IDR 2,771,136 0 (4)
JPM 09/2020 110 NGN 42,254 0 4
MYI 07/2020 HUF 62,109 $ 243 0 7
MYI 07/2020 ZAR 20,698 1217 27 0
MYl 09/2020 PLN 1,265 321 2 0
MYl 09/2020 $ 1474 IDR 113,346,987 224 0
SeX 07/2020 CLP 203,455 $ 261 13 0
SeX 07/2020 TRY 1,697 232 0 0
SCX 07/2020 $ 708 TRY 4,908 5 0
SCX 09/2020 7,339 INR 562,636 51 0
SCX 10/2020 MYR 6,600 $ 1,643 8 0
$06 07/2020 HUF 44,896 132 0 (10)
S06 07/2020 $ 3n ZAR 6,884 2% 0
$SB 07/2020 HUF 561,951 $ 1,118 0 (30)
$SB 07/2020 27,964 82 0 (6)
$SB 07/2020 MXN 53,290 2,379 80 0
UAG 07/2020 $ 1,743 RUB 126,211 43 (20)
UAG 08/2020 116 RON 506 0 0
UAG 08/2020 677 RUB 47,967 0 (7
NEARBEEZNEH $ 2,856 $ 11,129)

7aFsv300 o JLETL
mREIH8F i BLW/%Y  fIfEL—+  E#i8E BETKR"  (ZEEE) i35 {fi4E
GST Put - CDX.IG-33 Index Sell 2.500% 01/20/2021 200 $ 0 $ 0
GST Put - iTraxx Europe Series 32 Index Sell 2.500% 01/20/2021 100 0 0
$ 0 $ 0
. TLET7 L
WEIHHF i AT {4 LGl BErA (SHHR%E) i35 itk
BPS Call- OTC U.S. dollar versus Turkish lira TRY 13.000 08/26/2020 100 $ @ ¢ 0
DUB Call - OTC U.S. dollar versus Turkish lira 13.000 08/27/2020 100 9 0
FBF Call - OTC U.S. dollar versus Turkish lira 13.000 08/26/2020 100 (8] 0
$ 26 % 0
FEA T3 vER $ 25 0
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A—HFIR—CVTALo—IN A AN LT 7Y

PIMCO/\=S

2 1 3734 K-
(1) PLSY R 2Ty R JULs7L KRR ATy TR AEME)
WEAFE SEEH BESF  BME  CO0EANERE)" mEA® X (SRR §E 0D & BE faff
BOA Brazil Government International Bond (1.000%)  12/20/2024 2.401% $ 600 $ 9 $ 2% 0§ 35 $ 0
BRC Brazil Government International Bond (1.000%)  12/20/2024 2.401% 300 5 13 18 0
JPM Brazil Government International Bond (1.000%)  12/20/2024 2.401% 900 18 36 54 0
$ 32 $ 7% ¢ 107 $ 0
V7
£x AL JUs7L  AEE ATy IRHOEE)
WEIBF  BEEH BESF HHE wmﬁmmaﬁrwhﬁmﬁ$@§m5<§mﬁ>ﬂm<ﬁ)ﬁ BE B
CBK South Africa Government International Bond 1.000%  12/20/2020 1.373% $ 100 $ 0 $ M s 0 $ (1
GST Brazil Government International Bond 1.000%  12/20/2020 0.789% 100 0 1 1 0
GST Brazil Government International Bond 1.000%  06/20/2021 1.103% 900 1 2 0 m
GST Indonesia Government International Bond 1.000%  12/20/2020 0.370% 300 2 m 1 0
GST Mexico Government International Bond 1.000%  12/20/2020 0.425% 300 0 0 0 0
NGF South Africa Government International Bond 1.000%  06/20/2021 1.635% 100 0 0 0 0
$ 3 $ B¢ 2 $ 2)
. ERBEQ UEERD JLi7s  xm ATYIREALME)
mEIBF FI b4 HHAC  MEnA’ EmA” X6 (R FME B & A =L
GLM BIEEROBERAICE RIMBROBETAICE
< 64 AXK FILLIBOR 5<28.200%I(-#8%3 %
LT SEBEF EE&FI
06/07/2027 ARS 838  § 20 8 0 $ 13 8 13 $ 0
GLM™ SIEAROBERAICE ZREBEROBETAICE
< 64 A% FILLIBOR S<33.250%I<#8%F 3
ITHET SEEHEF EIE £ F
05/30/2024 2,223 50 0 32 32 0
$ 0 $ 45 % 45 $ 0
EBHEF FEH Ry IRE(WIEME)
MEEF  TiSW EHERA LTy IR B 4 FI i B BELA iﬂxiﬁ("‘ﬁi%ﬁ) i (1) H HE =1
BOA 351 3-Month ILS-TELBOR 0.800% 04/24/2028 ILS 400 $ $ 0 $ (3]
BOA EEN 7-Day China Fixing Repo Rate 2.553% 02/14/2025 CNY 3,000 D 4 4 0
BPS 2N 3-Month ILS-TELBOR 1.278% 08/01/2029 N 400 0 9 9 0
BPS ZEL Colombia IBR Overnight Interbank Reference
Rate 4.745% 05/22/2022 COP 1,360,800 0 (18) 0 (18)
GLM 2ZH Colombia IBR Overnight Interbank Reference
Rate 4.890% 05/17/2021 1,107,000 0 8 0 (8]
GLM B2 Sinacofi Chile Interbank Rate Average 3.538% 05/31/2022 CLP 88,500 0 7 7 0
GLM ZH Sinacofi Chile Interbank Rate Average 3.670% 10/05/2022 83,200 ] (7 0 8
GLM ZH Sinacofi Chile Interbank Rate Average 2.015% 08/29/2023 295,400 0 (16) 0 (16)
GLM XL Sinacofi Chile Interbank Rate Average 4.040% 03/18/2029 1,100 0 0 0 0
HUS Xk 7-Bay China Fixing Repo Rate 2.923% 01/15/2025 CNY 8,100 0 36 36 0
SCX X 3-Month Shanghai Interbank Offered Rate 2.970% 02/14/2025 3,000 0 4 4 0
SCX E:ZN 7-Day China Fixing Repo Rate 2.705% 08/08/2024 1,700 0 4 4 0
$ 1l $ 12 8 64 $  (53)
ATy TRHEE $ 34 § 128§ 218 § 155

25
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UTIE, 20204 6 AVBREDEBEEMT VAT« TEREELANTS: (RELE) BROTBEHEEREIEFIHCSELTEHLIZLOTH S,

ST UNT 4 TEE 2T NT 4 TAME 58 EA ke

NEARE BE A7y T ) ot 27y T _ FURT4T (BED IJR
BEIHRF SR 7}'7’/ ERE 45| [EEA A &7@%’3 7}'7/ 3y 2y  JEEAE @Wﬁifaﬁm L S e el
BOA 703 0 $ 39 § 14 $ (41} 0 $ (3) § (44 $ 698 § (o) § 12
BPS 36 0 9 45 (205) 0 (18) (223) (178) 0 (178
BRC 3 0 18 49 (63) 0 0 (63) (14) 0 (14)
BSS 0 0 0 0 (2) 0 0 (2) 2 0 (2)
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% (97.0%)
=R LS U7 (10.6%)
#HhE% (10.6%)
Commonwealth Bank of Australia
NZD 346,000 3.91% due 04/22/20 3.1% JpY 23,209,476
Toyota Finance Australia Ltd.
AUD 780,000 2.74% due 09/23/20 7.5 54,642,673
HEEEEH 77,852,149
F—=R+SUTERH _ 771,852,149
HF 5 (1.3%)
M (7. 3%)
Province of Quebec Canada
usb 495,000 3.50% due 07/29/20 7.3 53,791,752
53,791,752
53,791,752
* 524 (22.4%)
% (2.0%)
Toyota Motor Finance Netherlands BV
NzZD 217,000 2.54% due 05/11/20 2.0 14,533,934
#HEEEE 14,533,934
Efit (20.4%)
BNG Bank NV
usb 424,000 1.75% due 03/24/20 6.2 45,740,118
NzD 1,541,000 5.00% due 09/16/20 14.2 105,145,095
EfaF 150,885,213
+5U4aE 165,419,147
AR (55. 2%)
#1155 (55. 2%)
African Development Bank
AUD 715,000 0.50% due 09/29/20 6.7 49,517,754
Asian Development Bank
CAD 891,000 1.38% due 06/11/20 9.7 71,521,666
Inter-American Development Bank
CAD 687,000 1.88% due 03/20/20 75 55,206,322
International Bank for Reconstruction & Development
AUD 400,000 0.50% due 12/18/20 3.8 27,694,375
Nordic Investment Bank
NOK 12,730,000 1.38% due 07/15/20 19.7 144,867,929
usb 535,000 2.50% due 04/28/20 7.8 57,792,901
#HEEEE 406,600,947
R 406,600,947
2 z—F U (1.5%)
#E% (1.5%)
Swedish Export Credit
AUD 157,000 4.20% due 12/16/20 15 11,162,291
11,162,291
11,162,291
EFSEES G R (HRIGRIE745, 672, 990F) 714,826,286
BHIRE (2.9%)
HT+H(2.9%)
EE (2. 9%)
Canadian Treasury Bill”
CAD 269,000 1.63% due 04/16/20 2.9 21,571,262
EfE 21,571,262
hFHEE (BERIE 22,599, 802F) 21,571,262
EMEAGR (BSRIE22, 599, 802M) 21,571,262
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BE RS ka4l (%) A IE{TfE
HAGEH (RBREE768, 272, 792F) 99.9% PY 736,397,548
RERVAREBAT L ZTOMORE 0.1 1,040,475
WEE 100.0% JPY 737,438,023
O RROEFEHABOBKAEY THD. CORAFED - /—RETHB.
W nmanrmss
BE WEIEF BETE RER FEBEERA RER iz AREH GHEE) F
USD  Brown Brothers Harriman & Co. 7,351 03/09/2020 JpPY (805,665) JPY - JPY (13,017) JPY
PY - JPY  (13,017) JPY  (13,017)
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20204E 2 A29 B ICHE T Lo R5tHEE

(A THR)

REINEE :

FLEMA JPY 15, 660, 907
BB &5 15, 660, 907

&R :

5 BRI 9, 730, 238

T 1,575, 781

RS 1,104,416

et 595, 230

S FEAT I 541, 854

oo A 406, 135
E=diikas 13, 953, 654

BB HFI 1,707, 253

R - 5l (8) &
EIH () 4

B A meEA: (41, 793, 223)

SRS 3 K OWME 278 e 520 (224, 253)
EEITRUIE RS (42, 017, 476)
FEAM (FR) AR DA EhAR

PG A e (34, 764, 658)

SMEELS |3 X OGME 28 50 52K (467, 735)
LM DR B (35, 232, 393)
FELR L ORFEBAHR K (717, 249, 869)
BERICLAMEEOMBEE JPY (75, 542, 616)




