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PIMCONEJ—§IV—9>7ﬁPDD—A44>ﬁA77>Fd(JPY)

AR T AR T
(B F) (B F) (B F) (B F)
MAF Global Securities Ltd. TLHILNEIL0. 1%
4.750% due 05/07/2024 $ 200 § 278
QNB Finance Ltd. El Salvador Government International Bond
Argentina Bocon 1.125% due 06/17/2024 200 g0 1-750% due 01/24/2023 $ 06 30
34.069% due 10/04/2022 ARS 892§ 5 1.760% due 07/19/2021 200 20 TS RLEE 30
Argent ional Bond Sands China Ltd. (R SRAES3T)
0.125% due 07/09/2030 $ 79 21 5.125% due 08/08/2025 200 294
0.125% due 07/09/2035 51 15 _ _ 752 2X0.8%
’ ) ) T4 3 HEREH —— A1
Autonomous City of Buenos Aires Argentina (RS E{S$1, 300)
37.374% due 03/29/2024 ARS 4,574 24 ' BPCE S.A.
FLELF LA n F1)0.1% 1.370% due 05/22/2022 250 262
(BRG RS 127) Danone S.A.
— - Bonos de la Tesoreria de la Republica en pesos 3.000% due 06/15/2022 20 25
/NS 1—450.2% 4.700% due 09/01/2030 CLP 20,000 28 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. &% 36 IS5V AF 474
5.000% due 11/01/2022 $ 100 105 ?;)l)?;ﬁ-{rﬂﬁ%g) - (ijgﬁfﬂﬁ?‘lgg) -
NI a—HEE 105 «
(BR#5 R fi$102) 0. 3% H—50.7%
7S5 UI5.5% New Metro Global Ltd. Republic of Ghana Government Bond
7.500% due 12/16/2021 $ 200 204 16.500% due 02/06/2023 GHS 200 34
Banco BTG Pactual S.A. hE&E 204 18.850% due 09/28/2023 2,100 369
4.500% due 01/10/2025 600 629 (E 48 [ {i$200) 20.750% due 01/16/2023 200 36
8.300% due 08/15/2024 BRL 1,000 202 H—F st 439
Banco Daycoval S.A. AV E746% (B3R fili$446)
4.250% due 12/13/2024 $ 150 156 -
Banco Votorantim S.A. Empresas Publicas do Medellin ESP A=, 0%
4.500% due 09/24/2024 200 212 8.375% due 11/08/2027 COP 372,000 95
. . . Hungary Government Bond
Centrais Eletricas Brasileiras S.A.
3.625% due 02/04/2025 200 206 Colombian TES 1.50[]:/n due 08/24/2022 HUF 330,900 1,126
10.000% due 0712412024 9,157,900 papy 0% e ORZVZEED i z
5362‘5;8:::5’;7133/32.92.3 200 208 F" . — S a ,F' q ' MFB Magyar Fejlesztesi Bank Zrt
- inanciera de Desarrollo Territorial S.A. Findeter 0.375% due 06/09/2026 EUR 100 19
0iSA. 7.875% due 08/12/2024 23,000 7 S ]
1.913% due 02/25/2035 BAL 1 0 2808 N\ HYU—&E S 2661
" . . SIS (ER {8 R {E$1, 178)
Swiss Insured Brazil Power Finance Sarl aRYET7AER 2903
9.850% due 07/16/2032 4,624 965 (BRASRAE$2, 925) 4> R1.0%
Vale Overseas Ltd.
6.250% due 0B/10/2026 s m VIR 7 = - EAIE L 0% Periama Holdings LLC
XP, Inc. Czech Republic G Bond f) 5.950% due 04/19/2026 $ 200 07
5 zech Republic Government Bon i i
3.250% due 07/01/2026 (b) 00 198 0.250% due 02/10/2027 CZK 8,200 353 Shriram Transport Finance Co. Ltd.
— 307 0% due 0812612026 5,600 ) [ e 20 25
FraRMESE 605 State Bank of India
Brazil Government International Bond (HR?%JE{W%];)‘ i — | 4.000% due 01/24/2022 200 204
12.600% due 01/05/2022 BRL 500 103 £ Y RaEH 626
TUI—%90.4% (ERf§ R {ii$620)
Vale S.A. T AT R0.3%
2.782% due 03/30/2170 () 2,100 pul]l  QenstelBaakiale
e as = 5.000% due 01/12/2022 $ 250 256
j?;/”’ ait 3461 Fuw—haE 256 SMBC Aviation Capital Finance DAC
(ERSIRIES3, 697) (BR{8 R $253) —  3.000% due 07/15/2022 20 205
A< B2 0% FAILS Y FER L
M (B3R i $200)
BuoonHolags Funing L. e~ [(Aszioss
5.500% due 01/?5/2023 g $ 58 62 Dominican Republic International Bond A5 I)L9.5%
) ) 8.900% due 02/15/2023 DOP 14,200 262
fantasialitidingsiroupto il 9.750% due 06/05/2026 21,900 4% Leviathan Bond Ltd.
9.250% 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. = &% 1,156
11.700% due 11/11/2025 200 189 L L |

(BFE{TES1, 097)
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TASE A
(BL: F) (B F)

Israel Government Bond

0.000% due 06/08/2022 ILS 1,600 ¢ 491

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

A RSIT)LER 5,977

(ER{SRf$5, 848)

A% 70.2%

Banca Carige SpA

0.857% due 05/25/2022 EUR 100 119

{57 a5 119

(BRASIRAES111)

B 3. 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

BASE R 20504

(BR{G RS2, 011)

Lot 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

oI LY A a3l

(BRASIRAHES307)

Greenko Solar Mauritius Ltd.

5.950% due 07/29/2026 200 216
E— Y x AEE 216
(BRASIR{HE$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 72,900 3,699
8.500% due 05/31/2029 1,400 1

3,776
P = 3,808

(BRI {TS3, 946)

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

> 40.4%

Sigma Holdco BV
3.750% due 07/02/2025 PLN 200 § 49

Republic of Angola Via Avenir Il BV

4.665% due 12/07/2023 $ 50 49

7.661% due 07/01/2023 126 127
176

*+5 s a5t ——dB)]

(BB R T$222)

F142x)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
F4 1) TRR ___ 504
(BR1S R $499)

~JL—0. 8%

Banco de Credito del Peru
4.660% 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
~L—Bit 469
(RS IR{Hi$519)

YIS TSET.0%

Saudi Government International Bond

2.375% due 10/26/2021 $ 600 604
YHUFSET AR — (]
(Bi5 R Ti$602)

> U HE—)0.3%

TML Holdings Pte Ltd.

5.500% due 06/03/2024 200 209
v UHR— L& _ 209
(ER#§ R {ii$205)

7 7' 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
Growthpoint Properties International Pty Ltd.

5.872% due 056/02/2023 $ 200 215

A% T
(B F) (B4 F)
Sasol Financing USA LLC
5.875% due 03/27/2024 $ 200 $ 214
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

2,914
M7 27U hEE 4,228

(RS IR{T$4, 069)

7954F31.1%

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
Y954 F &5 _m
(B3R IE$704)

Imperial Brands Finance PLC

3.750% due 07/21/2022 $ 600 616

Natwest Group PLC

4.269% due 03/22/2025 200 207

Standard Chartered PLC

1.328% due 09/10/2022 200 200

EEAH 1,033

(ERf8RfEE$1, 010)

SKE12. 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

1.673% due 03/15/2032 9 9

Upstart Securitization Trust

2.322% due 04/22/2030 107 107
604

AbbVie, Inc.

2.800% 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

YFJ (UPY)



&

PIMCONSa—43IX—CUFhLoo—nNAA2hLT7 Y Rd (JPY)

TAERE TR
(BfL: F) (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 06/17/2024 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
Duquesne 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.

5.875% 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.

2.850% 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

101

50

403

202

103

207

102
257

308

103

300

175

102

254

103

206

300

101

102

106

204

100

199

100

107

102

104

106

102
455

TARE I
(B F) (B4 F)
Synchrony Bank
3.000% due 08/15/2022 $ 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) 17 67
RAAC Trust
0.792% due 02/25/2046 122 120
Soundview Home Loan Trust
0.892% due 10/25/2037 94 83
330
KEAF 7.785
(BSIR TS 7, 639)
SRR R34, 4%
Sunac China Holdings Ltd.
5.975% 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 $ 3 3

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 ¥ 8 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

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

(0.105%) due 08/23/2021 (d)

0.027% due 11/12/2021
0.035% due 07/13/2021
0.038% due 12/09/2021
0.051% due 08/26/2021

0.020% due 09/14/2021 (d)li)
BYEmEAAE
(ER{§ IR {fi$21, 687)
HRABMIESFEE100. 3%
(ERf R {fi$62, 782)
SRTVNT 1 TER

(g) (h) 0.9%
(REBREHZVETLIT L

ZOMOEES L UAR. #E 1. 2%)

#FEEE100. 0%

TARE  HEE
(Bt ) T
¥ 700,000 $§ 6,308
$ 900 900
900 900
1,900 1,899
10,700 10,699
14,398
200 200
21,570
$ 62,914
544
. #E842)
(720
[T
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Sunac China Holdings Ltd. 5.975%

12/30/2021 01/11/2021

§ 200 $ 200

FJd (UJPY)

5D
R0 7 b R
0.32%

EAE &V E DDA R ERS]

JIN=R - LRI
FAHKRILE

WEIHEF EASRO REB ER EALEED
ML 0.300% 06/26/2021 07/08/2021  CZK 112,309 § 1572)
YNR—2R - LRZHEE $ (572)
DT
TEYELUHE  0BFET 31-90H 908 &t
YN—=2R - LREH
Non-U.S. Government Debt $ 0 $ (672) $ 0 $ 0 $ (672)
-)/\—x LR2HEE $ [ (572)  § 0 s 0 $ (572)
BAE $ 0 $ (572§ 0 $ 0 $ (572)
')/i—x + LRZHICHR D RILE $ (572)
LATFIE, 20214 6 AARENEAS LU ZOMDESRERSI EZA (BA) BROTSEEZWEIEFASBELTEYLI-LOTH S,
(f) 202146 A30BHAE, LTDOIRE—ZHICH IEHSMIESICDHMIEHNERELTELANLATINS,
3 Y R—2 =) - EBABELY

LB lz‘i';é‘f’]l NANYHEBIT BRYIC ZOMOER Ar ARy b-IVR
WEIHEF BRERIRE HREKILE 1?6%%% HHKILE FEWEIGEH )\)%Eﬁ': R—=Sr—0
JA—NILSTRE— - LIRER
ML $ 0 1572) $ 08 0% 5720 $ 805 8 33
EAB LV ZDMOEETERSI &5 $ 0§ (572§ 0 s 0
0 20214 6 A30HITR T L EE DO FIEAEF3$629T, MEEGLFE0.353% TH o120 £—Ib /S8y TIMBIE U/S—2R - LRROHLBREEPITRE &

AR
?1?€>17ZT\ /V—IIH 0),2*&)\&(7)?] (7)719

i‘]f“)\ﬁy—.l Ii%hb#‘%‘ih’(t\é—[ﬂa'&
—HEBREAEARERICS T AMBEF ST B BB R ARNE S (RILD) ﬁéﬁfﬁ;éu EAB LV Z DDA SRERS|
ZRIESCWEIMTOAR Y T 1 /O’éﬁ':):é:n't

(g) EMTV/NT« THE&:

Ry TR

LISFE AR

{731 .
S2H ILYy ke ATUYF _RER IS
SRES EEeFH  EHAE 2021#5%3051,%& )2 HBETAHRS s B (18) & 2 EE aff
Boeing Co. 1.000% 06/20/2023 0.741% § 300 B 2 § 1 § 0§ 0
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EHEF EHEF| REH EEIE
XihRE AVTIIR EIE£F Pt 1= ! BETA 5 i ST (48) 3% HE afit
S2H 3-Month USD-LIBOR 2.500% 12182021 § 41,800 § 503) $ 119 $ 0 s 91
SZE 3-Month ZAR-SAJIBOR 6.670% 12113/2022 ZAR 25,700 59) 59) 2 0
S2E 3-Month ZAR-SAJIBOR 6.665% 01/09/2023 12,100 33) 33) 1 0
*ih 3-Month ZAR-SAJIBOR 6.410% 02/11/2023 37,300 87 87 0 4
ZEY 3-Month ZAR-SAJIBOR 7.250% 09/19/2023 2,800 (11 19) 0 0
B2 3-Month ZAR-SAJIBOR 5.256% 07/09/2025 100 0 0 0 0
S2EY 3-Month ZAR-SAJIBOR 6.855% 02/11/2026 37,400 (118) (118) 8 0
Xih 3-Month ZAR-SAJIBOR 5.680% 06/08/2026 3,800 13) 4) 0 ]
X 3-Month ZAR-SAJIBOR 5.601% 06/09/2028 1,500 2 2 0 0
ZE 3-Month ZAR-SAJIBOR 7.460% 03/06/2030 1,300 2 2 0 0
ZE 3-Month ZAR-SAJIBOR 7.490% 03/06/2030 1,200 2 2 0 0
FZH 6-Month CZK-PRIBOR 0.765% 04/07/2026 CZK 14,400 35 35 0 0
=38 6-Month EURIBOR (0.500%) 09/15/2023 EUR 400 0 0 0 0
ZH 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 ]
ZEY 6-Month HUF-BUBOR 1.250% 09/19/2023 124,900 4 i 0 0
ik 6-Month HUF-BUBOR 1.770% 02/24/2026 51,400 4) 4) 0 0
ZH 6-Month PLN-WIBOR 0.655% 05/21/2025 PIN 1,500 9 9 0 (4
X 6-Month PLN-WIBOR 0.925% 10/16/2030 200 13) 13) 1 0
SZEY 7-Day China Fixing Repo Rate 1.860% 05/07/2025 CNY 7,800 39 17 0 13)
X3k 7-Day China Fixing Repo Rate 2.620% 12/16/2025 2,700 2) 1] 0 0
2N 7-Day China Fixing Repo Rate 2.625% 12/16/2025 1,400 2) n 0 (4)
ik BRL-CDI-Compounded 2.700% 01/03/2022 BRL 6,600 (14) (15) 0 0
SEY BAL-CDI-Compounded 2.870% 01/03/2022 1,100 3 3 0 0
SZH BRL-CDI-Compounded 2.880% 01/03/2022 1,100 3 3 0 0
ZE BRL-CDI-Compounded 2.883% 01/03/2022 4,100 10 10 0 0
ZE BRL-COI-Compounded 2.884% 01/03/2022 900 2 2 0 0
ZEY 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 ]
3k BRL-CDI-Compounded 3.130% 01/03/2022 100 0 0 0 0
SZH BRL-CDI-Compounded 3.150% 01/03/2022 5,500 4 1 0 0
SZEY BRL-CDI-Compounded 3.170% 01/03/2022 18,000 23 2% 1 0
3ZHh BRL-CDI-Compounded 3.350% 01/03/2022 5,700 (10) (10) 0 0
Xk BRL-CDI-Compounded 3.390% 01/03/2022 700 1] 1] 0 0
Xih BRL-CDI-Compounded 3.700% 01/03/2022 538 1] 1] 0 0
B3 BRL-CDI-Compounded 3.990% 01/03/2022 6,100 (13) 4 1 0
2 BRL-CDI-Compounded 4.000% 01/03/2022 7,200 (15) 3 2 0
BN BRL-CDI-Compounded 4.040% 01/03/2022 362 0 0 0 0
X3k BRL-CDI-Compounded 4.460% 01/03/2022 4,700 17 2 0 0
*ih BRL-CDI-Compounded 4.500% 01/03/2022 5,700 2 il 0 ]
2 BRL-CDI-Compounded 4.800% 01/03/2022 1,300 6) 0 1 0
3k BRL-CDI-Compounded 4.020% 01/02/2023 2,600 (14) (14) 0 0
X BRL-CDI-Compounded 4.030% 01/02/2023 3,500 (19) (19) 0 ]
B3N BAL-CDI-Compounded 4.038% 01/02/2023 800 14) 4) 0 0
2 BRL-CDI-Compounded 4.045% 01/02/2023 9,400 43 46 2 0
Xt BRL-CDI-Compounded 4.070% 01/02/2023 3,000 (16) (16) 0 ]
Xih BRL-CDI-Compounded 4.100% 01/0212023 4,700 (24) (24) 0 ]
B3 BRL-CDI-Compounded 5.000% 01/02/2023 1,900 1] 3) 1 0
SZH BRL-CDI-Compounded 5.150% 01/02/2023 7,300 8) 23 6 0
X BRL-CDI-Compounded 5.250% 01/02/2023 6,200 9 9 0 12)
X BRL-CDI-Compounded 5.440% 01/02/2023 1,300 4 8 0 2
X3k BRL-CDI-Compounded 5.780% 01/02/2023 400 2 2 0 0
33k BRL-CDI-Compounded 5.920% 01/02/2023 3,200 17 2 0 3l
b2 BAL-CDI-Compounded 6.675% 01/02/2023 800 8 1 1 0
SE BRL-CDI-Compounded 7.260% 01/02/2023 6,300 14) 4) 2 0
2 BRL-CDI-Compounded 11.030% 01/02/2023 300 (12) 112) 0 0
2 BRL-CDI-Compounded 5.100% 01/02/2024 4,300 27 2 1 0
ZEY BAL-COI-Compounded 5.160% 01/02/2024 4,400 27 27 2 0
Xk BRL-CDI-Compounded 5.680% 01/02/2024 7,100 i 48) 0 6)
X BRL-CDI-Compounded 7.310% 01/02/2024 2,000 2 2 0 ]
EZN BRL-CDI-Compounded 5.710% 01/02/2025 900 5) (5) 0 0
Xih BRL-CDI-Compounded 8.010% 01/02/2025 700 2 12) 0 0
ZH BAL-COI-Compounded 6.050% 01/02/2025 2,500 B 6) 1 0
ZE BAL-CDI-Compounded 6.710% 01/02/2025 100 0 0 0 0
ZEY BRL-CDI-Compounded 8.745% 01/02/2025 1,700 8) 8) 1 0
X BRL-CDI-Compounded 6.810% 01/02/2025 800 3 3 0 ]
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EZN BRL-CDI-Compounded 7.160% 01/02/2025 BRL 1,900 $ (4 $ (4 $ 0 s (1
Xtk BRL-CDI-Compounded 7.170% 01/02/2025 1,600 3 (3 0 (1
B3N BRL-CDI-Compounded 9.760% 01/02/2025 100 3 3 0 0
SZH BRL-CDI-Compounded 6.020% 01/04/2027 1,300 15 15 1 0
Bz BRL-CDI-Compounded 6.140% 01/04/2027 4,700 (42) 21 0 (1
ZHL BRL-CDI-Compounded 6.180% 01/04/2027 1,400 12 " 1 0
Xih BRL-CDI-Compounded 6.245% 01/04/2027 500 (5] (5) 0 0
ZH BRL-CDI-Compounded 6.260% 01/04/2027 600 5 5 0 0
ZH BRL-CDI-Compounded 6.450% 01/04/2027 700 4 4 0 0
SZH BRL-CDI-Compounded 6.500% 01/04/2027 1,200 9 " 1 0
ZHL BRL-CDI-Compounded 6.520% 01/04/2027 5,500 26 35 2 0
ZH BRL-CDI-Compounded 6.950% 01/04/2027 1,100 0 10 0 Ul
Xih BRL-CDI-Compounded 6.960% 01/04/2027 1,700 Ul [l 0 (1
ZH BRL-CDI-Compounded 1.770% 01/04/2027 2,200 4 4 1 0
B3N BRL-CDI-Compounded 7.800% 01/04/2027 700 5 4 0 0
2 BRL-CDI-Compounded 8.325% 01/04/2027 1,000 0 0 1 0
ExiN BRL-CDI-Compounded 8.450% 01/04/2027 1,600 1 1 0 (1
ZH BRL-CDI-Compounded 9.600% 01/04/2027 1,000 (26) (26) 1 0
ZH BRL-CDI-Compounded 10.090% 01/04/2027 400 1 12) 1 0
ZH BRL-CDI-Compounded 10.240% 01/04/2027 600 1 7 0 (1
Xk Colombia IBR Overnight Interbank

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

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

Reference Rate 4.470% 05/04/2022 4,756,800 (24) (24) 0 (31
ZH Colombia IBR Overnight Interbank

Reference Rate 4.290% 10/10/2022 122,200 Ul Ul 0 0
SZEY Colombia IBR Overnight Interbank

Reference Rate 4.430% 10/26/2022 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)
ZH Colombia IBR Overnight Interbank

Reference Rate 3.900% 07/24/2024 9,534,200 4 M 5 0
ZE Colombia IBR Overnight Interbank

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

Reference Rate 4.485% 1010/2024 78,600 0 0 0 0
ZH Colombia IBR Overnight Interbank

Reference Rate 3.800% 05/05/2025 888,200 8 8 0 Ul
ZE Colombia IBR Overnight Interbank

Reference Rate 3.060% 02/05/2026 2,710,000 58 26 2 0
SZH Colombia IBR Overnight Interbank

Reference Rate 3.975% 06/23/2027 5,400 0 0 0 0
3h IBMEXID 6.510% 12/09/2021 MXN 36,100 14 14 1 0
ZH IBMEXID 6.533% 12/09/2021 6,100 (2) (2) 0 0
Xih IBMEXID 6.535% 12/09/2021 25,400 10 10 1 0
ZH IBMEXID 6.540% 12/09/2021 89,100 (35) (35) 0 1
ZH IBMEXID 6.545% 12/09/2021 38,300 (15) (15) 0 0
b3 IBMEXID 7.190% 01/19/2022 700 Ul 0 0 0
BN IBMEXID 4.170% 02/23/2022 44,000 (14) (14) 1 0
ZH IBMEXID 5.575% 03/16/2022 3,300 Ul (14) 0 0
ZH IBMEXID 4.810% 06/17/2022 31,700 13 13 0 1
S 2/ IBMEXID 4.515% 08/17/2022 4,700 3l 3l 0 0
TH© IBMEXID 4.700% 08/25/2022 33,400 (19) (19) 1 0
B2 IBMEXID 4.530% 11/15/2022 8,000 7 (8] 0 0
ih IBMEXID 4.470% 02/27/2023 2,400 (3] (3] 0 0
X3k IBMEXID 4.520% 02/27/2023 4,800 5) (8) 0 0
X IBMEXID 4.550% 02/27/2023 16,400 (18) (18) 1 0
2N IBMEXID 4.560% 02/27/2023 2,400 (3) (3] 0 0
Xih IBMEXID 4.565% 02127/2023 2,400 (3 (3] 0 0
2 IBMEXID 4.900% 03/22/2023 35,700 31 31 0 (2)
ZH IBMEXID 6.360% 03/22/2023 5,600 2 4 0 0
ZHL IBMEXID 4.920% 04/10/2023 17,100 15 15 0 m
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ZH IBMEXID 5.325% 06/09/2023 MXN 9,200 $ 6 $ 6 $ 0 s (1
SZH IBMEXID 8.910% 11/15/2023 30,000 (94) 82 0 (2)
SZH IBMEXID 4.540% 02/21/2024 6,900 14 14 0 0
32t IBMEXID 4.570% 02/21/2024 48,000 (99) (99) 3 0
2N IBMEXID 5.605% 03/26/2024 7,600 (6] (6] 1 0
34k IBMEXID 6.580% 01/01/2026 6,500 2 2 1 0
2N IBMEXID 6.620% 01/02/2026 3,800 1 1 0 0
ZH IBMEXID 6.635% 01/15/2025 4,000 2) 0 0 [l
SZHY IBMEXID 4.840% 02/19/2025 5,800 15 15 0 Ul
SZH IBMEXID 4.850% 02/19/2025 7,900 20 20 0 (1
324 IBMEXID 6.510% 0212412025 6,600 1 1 1 0
2N IBMEXID 6.415% 02/25/2026 1,200 0 0 0 0
X IBMEXID 6.100% 02/26/2026 700 0 0 0 0
ZH IBMEXID 6.855% 03/20/2025 2,100 (2) (2) 0 0
B3 IBMEXID 5.130% 05/14/2025 11,800 27 21 0 (1
ZH IBMEXID 5.893% 06/05/2025 40,500 39 39 0 (4)
ExiN IBMEXID 4.775% 06/26/2025 500 [\l Ul 0 0
ZH IBMEXID 4.830% 07/22/2025 8,000 24 24 0 Ul
Xih IBMEXID 4.970% 08/08/2026 2,300 6) (6] 0 0
X IBMEXID 4.917% 08/11/2025 2,600 (7) (7 0 0
B34 IBMEXID 5.120% 09/29/2025 5,000 13 13 0 i}
Xih IBMEXID 4.880% 11/07/2025 45,500 (145) (145) 5 0
2N IBMEXID 4.720% 02/06/2026 1,900 Ul 7 0 0
3t IBMEXID 4.730% 02/06/2026 5,400 (20) (200 1 0
ZH IBMEXID 4.943% 02/12/2026 4,600 15 15 0 0
ZH IBMEXID 4.950% 0212/2026 7,100 2 23 0 (1
B3N IBMEXID 5.800% 04/06/2026 15,300 (24) (24) 2 0
ZH IBMEXID 6.670% 06/19/2026 1,800 0 0 0 0
ZH IBMEXID 6.720% 06/19/2026 1,700 Ul [l 0 0
ZH IBMEXID 8.483% 0117/2029 1,700 (8 (8 0 0
X IBMEXID 6.830% 1212712029 2,700 0 0 0 0
ZH IBMEXID 6.618% 01/18/2030 3,700 3 3 0 ]
ZH IBMEXID 6.600% 02/26/2030 3,100 3 " 0 0
B3 IBMEXID 5.590% 07/03/2030 900 4 4 0 0
ZH IBMEXID 5.610% 07/03/2030 3,800 17 17 0 m
ZH IBMEXID 5.575% 11/01/2030 26,000 128 128 0 (31
27N IBMEXID 5.980% 02/12/2031 2,700 (10) (10) 0 0
Xk IBMEXID 5.990% 02/12/2031 6,300 (22) (22) 1 0
B354 IBMEXID 6.630% 03/31/2031 4,300 5 5 0 Ul
BN IBMEXID 6.678% 05/29/2031 19,200 21 21) 3 0
2N IBMEXID 6.715% 05/30/2031 2,300 (2) (2) 1 0
BN IBMEXID 8.320% 01/07/2032 1,100 6 6 0 0
ZH 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
ZH Sinacofi Chile Interbank Rate

Average 0.880% 02/17/2023 143,000 4 4 4 0
B2 Sinacofi Chile Interbank Rate

Average 1.070% 12/10/2023 45,000 2) 2) 0 0
X Sinacofi Chile Interbank Rate

Average 1.080% 12/10/2023 45,000 2) (2) 0 0
Xt Sinacofi Chile Interbank Rate

Average 1.040% 1211712023 23,000 ] [l 0 0
EL Sinacofi Chile Interbank Rate

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

Average 2.590% 1210412024 83,000 1 1 0 0
ZH Sinacofi Chile Interbank Rate

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

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

Average 2.780% 12/09/2024 68,000 Ul Ul 0 0
Xtk Sinacofi Chile Interbank Rate

Average 2.510% 01/14/2025 235,500 3 (3 3 0
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2N Sinacofi Chile Interbank Rate

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

Average 1.936% 03/10/2026 254,100 13 13 1 0
E Sinacofi Chile Interbank Rate

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

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

Average 1.780% 02/17/2026 45,000 4 4 0 0
2H Sinacofi Chile Interbank Rate

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

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

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

Average 2.020% 04/30/2026 325,000 21 21 0 (U]
Xk Sinacofi Chile Interbank Rate

Average 1.950% 05/05/2026 308,600 21 (27) 0 "
B2 Sinacofi Chile Interbank Rate

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

Average 1.718% 06/04/2027 50,800 8) 8) 0 0
Xk Sinacafi Chile Interbank Rate

Average 2.255% 121102027 107,000 (13) (13) 0 (1)
SZH Sinacofi Chile Interbank Rate

Average 3.520% 06/14/2028 52,100 2 2 0 0
S2H Sinacofi Chile Interbank Rate

Average 3.215% 01/14/2030 129,000 9 9 1 0
4k Sinacofi Chile Interbank Rate

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

Average 2.080% 06/01/2030 50,000 (1} (1 0 "
EZN Sinacofi Chile Interbank Rate

Average 2.110% 06/01/2030 20,000 (4 (4) 0 0
b33 Sinacofi Chile Interbank Rate

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

Average 2.565% 11/27/2030 80,000 (14) 14) 0 "
Xk Sinacofi Chile Interbank Rate

Average 2.585% 11/27/2030 85,000 (15) (15) 0 (U]
SZHY US CPI Urban Consumers NSA 0.000% 02/22/2031 $ 800 (23) (23) 0 M
ZHY US CPI Urban Consumers NSA 0.000% 02/23/2031 800 (24) (25) 0 1]
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AZD 09/2021 PHP 13,768 $ 283 $

BOA 07/2021 BRL 29,448 5,887

BOA 07/2021 MXN 2,341 118

BOA 07/2021 RUB 7,805 107

BOA 07/2021 $ 5,547 BAL 29,448

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 CZK 302 $ 15

BOA 08/2021 § 297 CZK 6,199

BOA 08/2021 350 RUB 26,301

BOA 09/2021 cLp 57,619 § 79

BOA 09/2021 PHP 5,506 113

BOA 09/2021 $ 6,487 CNY 1,722

BOA 09/2021 8,577 IDR 94,799,164

BOA 09/2021 6,630 INR 488,155

BOA 09/2021 98 Kz 42,728

BOA 09/2021 302 PLN 1M

BOA 09/2021 347 RUB 25,325

BOA 09/2021 ZAR 2,083 $ 148

BOA 1112021 § 4,659 RON 19,041

BPS 07/2021 BRL 323 § 65

BPS 07/2021 EUR 100 122

BPS 07/2021 THB 374 12

BPS 07/2021 § 85 BRL 323

BPS 07/2021 352 MXN 6,989

BPS 07/2021 303 RUB 22,594

BPS 07/2021 90 TRY 751

BPS 07/2021 313 2,847

BPS 07/2021 534 4,724

BPS 08/2021 HUF 47,238 § 159

BPS 08/2021 $ 333 AUD 41

BPS 08/2021 303 HUF 86,218

BPS 09/2021 DR 923,454 § 63

BPS 09/2021 INR 2,698 36

BPS 09/2021 § 468 MYR 1941

BPS 09/2021 6,403 PHP 311,534

BPS 09/2021 14 THB 442

BPS 09/2021 ZAR 2,757 $ 192

BPS 1112021 MXN 9,364 464

BPS 1212021 PHP 311,634 6,359

BPS 02/2022 ZAR 2,421 160

BPS 06/2022 § 55 MXN 1,133

BRC 07/2021 MXN 3,207 § 161

BRC 07/2021 § 17 TRY 983

BRC 07/2021 4 37

BRC 08/2021 MXN 68,092 $ 3,285

BRC 08/2021 $ 1,002 HUF 316,792

BRC 02/2022 8 ZAR 121

BSS 09/2021 39 uvu 1,773

CBK 07/2021 BRL 29,760 § 5,919

CBK 07/2021 MXN 7,516 382

CBK 07/2021 PEN 2,084 567

CBK 07/2021 § 5,949 BRL 29,760

CBK 07/2021 235 RUB 18,114

CBK 07/2021 5 THB 146

CBK 07/2021 100 uyu 4422
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CBK 08/2021 COP 11,294,218 $ 3,030 $ 12 $ 0
CBK 08/2021 HUF 666,300 2,216 0 (34)
CBK 08/2021 JPY 700,000 6,436 121 0
CBK 08/2021 PEN 13,970 3,844 188 0
CBK 08/2021 17,813 4,897 235 0
CBK 08/2021 $ 5,800 BRL 29,760 13 (3)
CBK 08/2021 356 PEN 1321 0 (10)
CBK 08/2021 323 RUB 24,247 7 0
CBK 08/2021 49 uvu 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 2 uvu 1,063 0 0
CBK 09/2021 537 ZAR 7,492 0 (17
CBK 10/2021 PEN 4,468 $ 1,223 53 0
CBK 1212021 $ 8 PHP 3,768 0 2)
CBK 01/2022 ILS 17,618 $ 5,404 10 0
CBK 01/2022 $ 292 PEN 1,060 0 (15)
CBK 02/2022 173 ZAR 240 0 9
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 m 0 1
GLM 07/2021 2,476 42 0 2)
GLM 07/2021 3,722 63 0 2)
GLM 07/2021 MXN 268 13 0 0
GLM 07/2021 RUB 19,030 261 1 0
GLM 07/2021 $ 207 BRL 1,086 0 m
GLM 07/2021 ™ DoP 42,384 2 0
GLM 07/2021 564 MXN 11,243 1 (1
GLM 07/2021 519 PEN 2,064 2 0
GLM 07/2021 an RUB 36,311 25 0
GLM 07/2021 38 TRY 321 0 2
GLM 07/2021 167 1,405 0 (6)
GLM 08/2021 pop 23,445 $ 397 0 (13)
GLM 08/2021 HUF 39,666 133 0 m
GLM 08/2021 PEN 2,064 519 0 21)
GLM 08/2021 $ 35 cop 131,840 0 0
GLM 08/2021 645 HUF 186,022 0 (17
GLM 08/2021 4n RUB 35,283 8 0
GLM 09/2021 pop 46,497 $ 803 0 (6)
GLM 09/2021 PHP 20,74 426 4 0
GLM 09/2021 PLN 580 152 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 117,129 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 326 0 2
GLM 1112021 667 RON 2,778 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 1,837 0 (1
HUS 07/2021 EUR 387 $ 465 6 0
HUS 07/2021 MXN 716 35 0 m
HUS 07/2021 TRY 1,091 137 13 0
HUS 07/2021 $ 317 EUR 266 0 ]
HUS 07/2021 174 JPY 19,361 0 0
HUS 07/2021 32 3,521 0 0
HUS 07/2021 37 TRY 308 0 m
HUS 08/2021 121 RUB 54,715 17 0
HUS 09/2021 CNH 853 $ 133 1 0
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HUS 09/2021 CNY 234 $ 36 $ 0 $ 0
HUS 09/2021 IDR 525,334 36 0 0
HUS 09/2021 PEN 370 100 3 0
HUS 09/2021 $ 5,166 MXN 108,399 248 0
HUS 09/2021 3 PLN 13 0 0
HUS 01/2022 BRL 302 $ 53 0 (6)
HUS 02/2022 $ 119 ZAR 1,816 5 0
IND 06/2022 WD 3,965 $ 149 2 0
IND 06/2024 $ 156 WD 4014 0 (2)
JPM 07/2021 BRL 3,126 $ 625 2 0
JPM 07/2021 MXN 5,579 275 0 (5)
JPM 07/2021 $ 614 BRL 3,126 9 0
JPM 07/2021 106 ILS 345 0 0
JPM 07/2021 8,927 PEN 34,240 15 0
JPM 07/2021 4,720 TRY 41,656 3 0
JPM 08/2021 327 CzZK 6,884 0 n
JPM 08/2021 443 EGP 7,108 3 0
JPM 08/2021 99 UAH 2,752 1 0
JPM 08/2021 100 uvy 4,376 0 0
JPM 09/2021 INR 6,802 $ 92 0 0
JPM 09/2021 $ 172 RUB 12,541 0 2)
JPM 10/2021 528 MXN 11,104 23 0
JPM 1212021 6,375 PHP 307,765 0 (148)
MYI 07/2021 BRL 1,582 $ 318 2 0
MYI 07/2021 $ 316 BRL 1,682 0 1
MYl 07/2021 233 RUB 17,826 " 0
MYl 08/2021 317 BRL 1,682 0 2)
MYl 08/2021 520 EGP 8,337 3 0
MYI 09/2021 CLP 103,11 $ 144 2 0
MYI 09/2021 PN 780 208 2 0
MYl 09/2021 $ 64 Kzt 21,6712 0 0
MYl 10/2021 28 TRY 217 2 0
MYl 1212021 75 BRL 389 1 0
MYI 06/2022 MXN 3,991 $ 194 4 0
RYL 09/2021 $ 51 Kzt 22,185 0 0
SCX 07/2021 PEN 34,240 $ 8,602 0 (341)
SCX 07/2021 $ 106 RUB 7,643 0 (1
SeX 08/2021 CzK 162 $ 7 0 0
SCX 09/2021 $ 290 MYR 1,202 0 2)
SCX 09/2021 8,609 PEN 34,240 356 0
$06 07/2021 266 RUB 20,691 16 0
$06 08/2021 403 30,407 10 0
S06 1212021 PHP 1,630 $ 33 0 0
S06 02/2022 $ 48 ZAR 702 0 0
$SB 07/2021 BRL 1,745 $ 328 0 (20)
$SB 07/2021 $ 349 BRL 1,745 0 (1
UAG 07/2021 BRL 1,607 $ 320 1 (1
UAG 07/2021 ILS 295 91 0 0
UAG 07/2021 RUB 2,789 38 0 0
UAG 0712021 $ 320 BRL 1,607 2 2)
UAG 07/2021 764 RUB 58,616 36 0
UAG 08/2021 AUD 418 $ 320 1 0
UAG 08/2021 CZK 455 2 0 0
UAG 09/2021 $ 359 RUB 26,370 0 3l
UAG 1072021 TRY 217 $ 28 0 (2
UAG 06/2022 $ 139 MXN 2,859 0 (3
NEASEERNEE $ 2,008 $ (1,529)




PIMCO/NZS 21— 4IT—2Y

ALY —NAAVALTF7YEREI (JPY)

BEA T ay:

mEIH8F FE 17 ffitk b=l BETA"  RERME Lk i)
GLM Call - OTC U.S. dollar versus Brazilian real BRL 5.800 02/15/2022 722 $ 36 14
GLM Put - OTC U.S. dollar versus Brazilian real 5.000 12/10/2021 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

MYI Call - OTC U.S. dollar versus Mexican peso MXN 20.500 0712712021 1,200 6 5
Myl 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 VAR $ 120 114
A Tay

TLET7 L

mEIHEF i 1T AHi4& iR pisbbry S (ZHR%E) i35 itk
BOA Call - OTC U.S. dollar versus Indian rupee INR 81.000 0412712022 72 $ m s m
GLM Call - OTC U.S. dollar versus Brazilian real BRL 6.300 02/15/2022 122 21) (7
GLM Put - OTC U.S. dollar versus Brazilian real 4825 12110/2021 500 Ul (8
GLM Put - OTC U.S. dollar versus Brazilian real 5.000 02/15/2022 722 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
Myl Put - 0TC U.S. dollar versus Brazilian real BRL 5.300 07/22/2021 1,326 (24) (75)
MYI Put- OTC U.S. dollar versus Mexican peso MXN 19.100 06/10/2022 1,293 (18] (10
UAG Call - OTC U.S. dollar versus Indian rupee INR 81.000 05/02/2022 69 Ul [}
UAG Call - OTC U.S. dollar versus Turkish lira TRY  12.000 10/27/2021 200 9 2
FERA T a VAR $ (05 ¢ (130)

AVTI4E
(1) HLIYEIRTLY  JuLsya  FEm A0V IRW(AEME)
WEIRFE SEEH EESF HMA (021 £6A0ARE)" Mtk XiE (RIEE) Fh (8) % AE fafE
BOA Brazil Government International Bond (1.000%)  12/20/2024 1.200% $ 600 $ 9 $ [T 4 $ 0
BRC Brazil Government International Bond (1.000%)  12/20/2024 1.200% 200 2 1 0
JPM Brazil Government International Bond (1.000%)  12/20/2024 1.200% 900 (12) 6 0
$ $ N9 ¢ n $ 0
VIR
21 IS JUS7L  kEER AT v TRE(AEME)
BEAFE BEEH BESF HHA  Q0IF6ANARE)" Mk X (RIEE) Fh (G8) % AE faf
BRC Eskom Holdings SOC Ltd. 1.000%  12/20/2021 2.343% $ 200 $ $ 3 $ 0 $ (1
BRC (QNB Finance Ltd. 1.000%  06/20/2023 0.603% 200 0 2 0
$ $ 3 8 2 $ "
FMAED SIEEEQ TUs7h  kERm A2 IRM(AEME)
mEIHEF 2W XHh BMBY  HErA” BExA” X (RRE) HME B & Ak b=l
GLM BEEROBERACE REEBEROBETACE
< 64 AXK FILLIBOR D<28.200%I(-#8%3 %
[SHST SEBHEF B &F
06/07/2027  ARS 898 ¢ 20 $ 0 $ B’ 16 $ 0
GLM BIEBEROBERKNICE IEBEEOEBETAICE
< 64 A% FILLIBOR 5<33.250%I-#%F 3
ITHLT SEEEF [EE & F
05/30/2024 2,223 50 0 38 38 0
$ 0 $ 5§ 54 $ 0

25



PIMCONIa—4IXR—SV5ALoS—nNAAVALT7 2RI (JPY)

LH LT L7 L sxm A7 v TR (NEME)
WEIHEF i?L/xHS( EBSHNATVIR B & F AR BETAE i?b (HER) §TMf (1R) # & ffit
BOA 2H 3-Month ILS-TELBOR 0.800% 04/24/2028 ILS 400 8 0 0 3 0 $ 0
BPS Xih 3-Month ILS-TELBOR 1.278% 08/01/2029 400 0 4 4 0
BPS ZH Colombia IBR Overnight Interbank Reference
Rate 4.745% 05/22/2022 COP 1,360,800 0 m 0 (71
GLM Xk 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 (1 2) 0 (3
GLM E2N Sinacofi Chile Interbank Rate Average 4.040% 03/18/2029 1,100 0 0 0 0
SCX Xk 3-Month Shanghai Interbank Offered Rate 2.970% 02/14/2025 CNY 3,000 0 (4 0 (4
$ M $ 7 s 6 $ (14
RIT PAYEYEN
RIF4UT4D Y e, sEp AT ITRH (AFHEE)
WEIHEF XihZH REE 1TfEffitE  EHAR ..‘\EJEK (SZERZE) Rl () & HE ffi
BOA EZN U.S. dollar versus Mexican Peso 0.144% 1112412021 1% 0 $ 3 $ 3 $ 0
CBK 2N U.S. dollar versus Mexican Peso 0.151% 11/05/2021 1 0 4 4 0
CBK 2N U.S. dollar versus South African Rand 0.166% 11/05/2021 1 0 3 3 0
CBK B2 U.S. dollar versus Taiwan Dollar 0.054% 05/03/2022 1 0 0 0 0
puB 52N U.S. dollar versus Chinese renminbi 0.064% 11/05/2021 2 0 5 5 0
GLM 2N U.S. dollar versus Brazilian Real 0.183% 11/06/2021 1 0 1 1 0
GLM 52N U.S. dollar versus Brazilian Real 0.188% 11/23/2021 1 0 1 1 0
GLM 2N U.S. dollar versus Chinese renminbi 0.063% 01/12/2022 2 0 3 3 0
JPM ZHY 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% 11242021 § 2 0 4 4 0
JPM Xih U.S. dollar versus Indian Rupee 0.069% 10/22/2021 1 0 2 2 0
JPM 52N U.S. dollar versus Russian Ruble 0.157% 11/03/2021 1 0 4 4 0
JPM 52N U.S. dollar versus Taiwan Dollar 0.053% 04/22/2022 1 0 0 0 0
MYI 52N U.S. dollar versus Russian Ruble 0.155% 11/23/2021 1 0 4 4 0
Myl Xk U.S. dollar versus South African Rand 0.160% 1112412021 1 0 2 2 0
$ 0 $ 36 $ 3 $ 0
27y TRMER $ 27§ 67 $ 109 $ (15

WUTIE, 20214 6 ANBREDEBEEMT VAT« TEREELANT: (RELE) BROTBMEEEREEFIHHELTEHLIZLOTH S,

(i) 20214 6 A30BIE., HiGMESESIOOHMEIFANERRAT YT« TUNRT 4 THEOTREZ—ZHITEICEMT VAT 1 THROEHRELT
ZLANRBATLS,

SBMTUNT 4 TEE SBTYNT 4 TR k= 2A Aup-
NERE EE R7uJ — hEAB  RE R7yT FURT4T (BE)  THR
i GIL e EEDH ATvny 2y EmAN  EESM ATvay 24 EEAH OunBok B AK—ve—
AZD $ 3 $ 0 $ 0 $ 3 $ 0 $ 0 $ 0 $ 0 $ 3 $ 0 $ 3
BOA 363 0 7 360 (434) [\l 0 (435) (75 0 (751
BPS 67 0 4 n (1101 0 (7) m7n (46) 0 (46)
BRC 0 0 3 3 (147) 0 n (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 (960) (382)
puB 0 0 5 5 2) 0 0 21 3 0 3
GLM 85 39 61 185 (160} (41) (3 (204) (19) 0 (19)
HUS 291 0 0 291 9 0 0 (9 282 (320) (38)
IND 2 0 0 2 2) 0 0 2) 0 0 0
JPM 56 1 16 73 (162) 0 0 (162) (89) 189 100
MYI 27 74 6 107 (3 (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 (4) (348) 8 0 8
S0G6 26 0 0 26 0 0 0 0 26 0 26
SSB 0 0 0 0 (21) 0 0 (21) (211 0 (21)
UAG 46 0 0 46 (11) (3] 0 (14) 32 (50) (18)
EEAR $ 2,008 $ 114 $ 109 $ 2,231 $ (1,529) $ (130 $ (15) $ (1,674)
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P IV ERTOTIVAVOBNF, BHRT Y TRYOEHICEHON TS XS RIEABHEALELEBE, 77V FIE () ATV 3 vORYFNSRTY
TORETAICELVEERZITRY, SBREBE5IEETH %L(m%%4/717x BT AEMEESE5I SRS, FE UnixU/jmﬂmembﬁﬁ

o, B OEMREE 2 L= B L 3B VTYYREWRT HOEUEEZE L 28I-% L IMERFEEZRES L CFAMAHOBTRIRS,

@ 77/|~hf7’D7—’7/a/0)51:L)¥'C 27y TRED "#( Emann\éxamrﬁﬁmf CrBa, 27V RIE () ATV avOBWFEICRD Y
TORETAIZE L WEELZILL, EHD mﬁbég 2hE LK EBRA VTV REEHT 2AMAEEDEELERTS, it@(u)x?yi@ﬁix

w tb\biﬂﬁﬁ?}%wﬁﬂmﬁfﬁﬁﬁbf éE%,L,<I BB VT v I RAEERT S AMAHFOERMEZ R L -ECFLVMEREEEZES S LIEMIEFOMTIILS.

CAVTSAEoLTy b ATy FEEAHETRR SN, #E. RKEMAE. FEY T AMREDZILO Y k- TIHILE - 2T y:f%fw,ﬂﬁx a
Héﬁbﬁﬁ RETDHEOICHASND, AVTSAE- 9Ly b RTLy FIE, iM/EﬁUX?@ﬁE@%ﬁ@&F&er&%%%r %

S

'JI\T»f?O)T??HLF YRY QAR ERY . HEOSBEABOI VTS F - 7L///I~ AN FUL IV OBERFEDIR héfiﬂﬁe
BOT, ChITFE, BHEBET 2-OCBRINDIALENETFEND_ENH D, k- ZTLY I~0>¥E7<l¢ SBHEBORTHOEAREDOEL. &
. ;U%ﬁ@%ﬂ*fiﬂiéhfuév—7z-)l« FOZOMDIERBHREEDTEEML Y R 0)%7{%%
© uéjﬁx'? J7§€’6’J<7>*{4=l m&)bh'cméxamuﬁliﬁabfil,f BAILT7 U FAILEY k- JOTFHLavDRYFELTRILS CENBRENS, £1E
=

© BB LT, Hiﬁa(f)"?;exi&liglll!ﬁaﬂ)*gﬁxtl 3 33 11.
U BHRAELFEFETHERAIE. VORNLYY— - ATy TOHNFKERICKIE, HiE(D ERICREShZBENDARMEN DD,

@ Ry bk IHRR=T X —ET T4 FEOIRGIAEF ﬂ?’é%ﬂi%/%%%mﬁ@ﬁii?o IEBEERMT AT 4 TERMNORET HTI AR v —ERA—DE
ANz LA—DT R —ZHO T THIENZIEIOMTOAERT 5 MnTE

ST ) /NT « TEROAEME

UTFIE, 7272 FRMRETHTUNAT 1 JEROAEMEZEYRY - TVRAR—Vr—BIICHELTEHLEZEDOTHD.

BE - AEHEELOSMT U/AT « TARKOAEME (20214 6 A30BHA) :

Ay VBEGHELTEHESATWANWT AT 1 THE&

24 SLTy bR TOAL T4 R NEABERH kI ES ) Bt
EMTVNT« JBER — AE
BB FE R H
ATy TR $ 0 $ 0 $ 0 $ 0 § 93 $ 93
5T
SNE A EIERY $ 0 $ 0 $ 0 $ 2,008 $ 0 $ 2,008
BEAToay 0 0 0 114 0 14
27y TR 0 13 0 90 6 109
§ 0 $ 13 $ 0 § 2,012 § 3 § 2,231
§ 0 $ 13 $ 0 $ 2,212 $ 9 $ 2,324
ST VAT« IER — AR
LB ELEPREE
A7y TR $ 0 $ 0 $ 0 $ 0 $ (108§ 1106)
JETR
SE A L ERE $ 0 $ 0 $ 0 $ (152 ¢ 0 $ 1,529)
FEATVav 0 0 0 1130) 0 (1301
27y TR 0 1] 0 0 114) (151
§ 0 $ m s 0 § 1165 ¢ [T (1,674)
§ 0 $ s 0 $ 11659 ¢ 120§ 1,780)
BRAEEICHTHEMT VAT TEROFE (202146 A30BITHT LI-FE) -
AYDEBELTEHESATOWAEWT YT 1 TEH&
BRIy bR THOAT 42 SNEABRY & FI2249 &it
SMT VAT« TERICRIERMAIE (AK)
LIEFELFPRER
%1 $ 0 $ 0 $ 0 $ 0 $ m s ]
27y TR 0 0 0 0 1,264) 11,264)
$ 0 $ 0 $ 0 $ 0 $ 11,265 1,265)
J5EE
SEASLERN § 0 $ 0 § 0 $ 855 $ 0 § 855
Bt Fvay 0 0 0 93) 0 93)
FEFTay 0 2 0 212 0 214
27y TR 0 5) 0 in 4 2
§ 0 $ [EE 0 $ 967 $ 4 $ 1,004
$ 0 $ [EE 0 $ 967 $ 1,225 $ 1261)
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ANy DERELTEHESATOAWT YT 1 THEHS
B@mE  OLTy bR TOAT4RH HEBERY = F 5249 &t
EET UNT « TARITRIRERE (B) BOMERE
BB FES R RER

% $ 0 $ 0 $ 0 $ 0 $ 0 $ 0
Ry TR 0 1 0 0 1,196 1,197

$ 0 $ 1 $ 0 $ 0 $ 1,19 $ 1,197

5T

SNEABLERY § 0 $ 0 $ 0 $ 2471 % 0 $ 1,247)
BEATvay 0 0 0 6) 0 ]
FEATvay 0 0 0 50) 0 (50)
ATy TR 0 88) 0 4 119) 62)

$ 0 $ 88 ¢ 0 $ 11,258 19 ¢ 11,3651

§ 0 $ 87§ 0 $ 11,258 $ 1,177 $ 1168)

/3 IE fifi iE O I E

UTFIE, 770 FOBELBELFTET 51-OICEREN 1220214 6 BOAREDHERICE SV AEMENENTH S,

AEfE AEf{E
ATIAY—BLV (2021/ HTITY—BLUV (2021/
I -hFIY— LA LAL2  LALZ  06/308E) I - hTd)— LA LARJL2  LARLS  06/308%)
BREAMES (DEME BREAMES (DEME
FLESFY E-UTrZR
VIR $ 0 s nos 0 s n HES $ 0 s 218§ [UN 218
REEEY § P
% 0 105 0 105 HiE% 0 32 0 32
ISV VI g 0 3,776 0 3,776
HiES 0 3,017 90 3,107 5048
VI Ak 0 103 0 103 Nyy - O—EH 0 49 0 49
B4R 0 251 0 251 VI AR 0 176 0 178
AR UHEE FALETUT
HiE% 0 1,256 0 1,256 Ryy - a—EH 0 401 0 401
FU VI g 0 103 0 103
VI ok 0 8 2 36 =
HE HiE% 0 124 0 124
HE% 0 204 0 204 VI g 0 345 0 345
anvE7? YOSTSET
HEE 0 95 0 95 VI UiE 0 604 0 604
VIR 0 2,808 0 2,808 SUAR—IL
Fra#HE % 0 209 0 209
VI U 0 605 0 605 m7oUh
FUI—Y % 0 1314 0 1314
0 256 0 256 VI iR 0 2914 0 2,914
034 F
VI AR 0 1,156 0 1,156 VIR 0 m 0 m
ILHILANEL EE
VI g 0 30 0 30 HiE% 0 1,033 0 1,083
TR KE
HiEE 0 474 0 474 HEBRES 0 604 0 604
Ai—F HE% 0 6,851 0 6,851
VI g 0 439 0 439 E—5— Vil 0 330 0 330
NUHY— EHERER 0 21,5670 0 21,670
VI 0 1,266 0 1,266 BEEE $ 0§ 6279 $ 118§ 62914
S SRMTUNT 1 IBEm — AE
fadi 0 626 0 626
FALTUE EEFEIEhREE 0 93 0 93
HES 0 205 0 205 |5z 0 2,031 0 2,231
ARSI $ 0§ 234 % 0§ 23%
% 0 110 0 110 SRMTUNT (IS — BE
VIR 0 5,867 0 5,867
157 LEFEEEhRER 0 (108) 0 1106)
HiES 0 19 0 18 55 0 11,6741 0 11,674
ZES $ 05 (1,780 § 0§ (1,780
i 0 2,050 0 2090 &E s 0§ 6330 s 118§ 63458
Lo INY
HE% 0 313 0 313
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LURI120214E 6 B30RISHE T LI-FEDDOBRLMEFREGIER(L AL I) EEALI-T 7 v FISET 2MA, &
TBEETRE (ZET5158) OQAEMEFHEOENT <H%.

LARIL3~AD LRILIMED
HTIY—BLUHT - HFITY— B %S RE RE
RARMEES (2 EME
TN
HES $ 83 $ 0 $ 202
FY
PN 0 28 0
Fs = h#ME
VI B 0 0 436
$ 83 $ 28 $ 638

LA (33 IE {fi i

IFLF—DLALIIHESNIEES S VAROAEMEFM SV TERASA-EEZLH
BETRLZEROENTHS.

NFIY—BEU KT ) HEORE G2
I AT — (20214 6 A30H) Sl 3% BRTREAER TRAE FhIE%)
BEAMEIES (DIEfHE)
I5TN

HES $ 90 Other Valuation Techniques
FU

VI AE 28 Indicative Market Quotation  Broker Quote 102.30
&it $ 18
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SEBHES

20214 6 AR TORFEE

PIMCONRI a—HFxw—UL
L —=NAALTINT 7R
(GFEHANT - TR K)

REUNE -
ZHFLE. $ 2,345
s A7t 2,345
R :
T FH RN 33
THFE 4
HBHAF 37
BB MF A 2,308
ERMAE (JBK) -
BEAMmRES: OMERRBIEERTR) * 131
S E IR RIERERHT U NT ¢ T (1, 265)
JEEEARENT U ST ¢ TR 1,004
AN~ 422
FEBLMFI 2% 292
RERFHME (B) HOMEDNEE :
BEAMEES: OMEPURBLER®E) 3,943
S FE P RIER ST V) NT ¢ T TE 1,197
JEEEARNT U ST ¢ TR (1, 365)
SRR E - A 46
I SFEBLRTAM 2 0> A28 AR 3, 821
IS 4,113
BAICK SMEEDMIEME $ 6,421
“HME IR $ 29

EetnllF, REOEEEMBEIALELRBRTFREB LG 27y —ANEFEA TS,




NG L—FALYS—D7V K 95XA

NTL—=RAHL>Y—=T 72K 75ZA

&4 - 15H
T4~ EAESNEREET
BERAOEASS
BEXHt REMBFIFIRAOERE., EXHEOHRPNERREZDODILET,
FLHBENR HROIEHAES (EE. BHFHREE. BAFRIIE. EEEE. 4E. a~v—2 4L
N—NN—, TEFIES L E) 2 XTEREHNRELET,
BEFHH cFEAELT. EREFTOERERDR LS, £FHPEL DT 7oE4A LT
HRIFEEOEEZENL. YUZBEEETCOEHEHFTE L EICKRELET,
cHANEER, 2FKEPRBEREEEZHEL. BEERELET,
HEBREEICOVTIE. BRIE L TABANY VIIITTEVWEE A,
FEIREFIR cBERADBRIIITEVEEA,
S ERBEEANDRELSICIIFREESRTERA,
Nz AHEE FRIE LT, BA15H ((AEBDBEEIREZEA) ICHEREITEIFHTT.
77 RNICBR?ER
S5t & & MEEBEICH UEER24% (ERNICH T B HERSHUE I PUEEAL)
X ZOMIC, EEEHME L TELSES 000K RNILEPHLUET,
HAF$s HYUEEA,
ESEMELBRE |dUEEA.
ZTOMODERLE | EHEEEH. EEOGREER. EMESTEROTERTEF . RIICFERD
B, ZEEMNER. EEER. SEMECET2EEL L,
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20214F 2 A 28 H HIfE

NATL—FALYY—T72 R (B AT

FURRE(C
D HEE
BE TAEHE fi 4] (%) A IEffE
FEEFIHEES (82.8%)
F—RALSUT (2.8%)
HEE (2.8%)
National Australia Bank Ltd.
AUD 215,000 2.26% due 06/21/21 2.8% JPY 17,847,041
HRFaE 17,847,041
F—Z LS UTEEH 17,847,041
HhFH (15.7%)
#HE% (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 9.1 57,666,572
98,925,249
98,925,249
KA (8.7%)
#HE%E (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 24 15,149,883
HEFSEH 54,626,690
FA V&R 54,626,690
T35 (9.1%)
#HEE (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
HEREEEH 57,536,281
T4 57,536,281
—a—Y—3VF (1.3%)
BFFE (7.3%)
New Zealand Government Bond
NzD 588,000 6.00% due 05/15/21 7.3 46,095,048
46,095,048
Sa—v—5y Falt  an095088
EFHER (20 1%)
#HHE (20.1%)
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
HEFE 126,354,684
Erip et 126354684
Rz —FTv (3.7%)
#HEE (3.7%)
Svensk Exportkredit AB
AUD 280,000 0.50% due 08/26/21 3.7 23,076,508
HESAH 23076508
2 T—F A 23,076,508
KE (15.4%)
#HEE (15.4%)
JPMorgan Chase & Co.
NOK 3,020,000 1.38% due 06/01/21 59 37,442,247




NG L—FKAL:

FEREIC
O HEE

BE TAEHE ki) (%) A EAifE
FEEFIFEES (82.8%) (i)
KE (15.4%) (=)
#HEEF (16.4%) (&%)
Toyota Motor Credit Corp.

AUD 714,000 2.26% due 08/16/21 9.5% JPY 59,289,799
HiEEEE 96,732,046
FESE 96,732,046
FEEFMFEESF A (AISRAE - 500, 306, 961F9) 521,193,547
BHRE (16.9%)
TR (8.4%)
A= )b - R—/3— (8.4%)
Agence Centrale des Organismes de Securite Sociale

usb 500,000 0.22% due 04/13/21 8.4 53,256,007
aAT—Ix)b - R—/—&&t 53,256,007
I3 REER (RGRIE : 51,899, 012M) ___ 53,256,007
ZE (8.5%)
WEMFARIEE (8.5%)
Mizuho Bank Ltd. London Branch

usb 500,000 0.20% due 05/25/21 8.5 53,244,856
EEMASE AR 53,244,856
ZEEEH (BRSRIE : 52,790, 078F) 53,244,856
EHRAGE (BRIRAE : 104, 689, 090F9) 106,500,863
BRAAE (BSEIE - 604,996, 051F) 99.7% PY 627,694,410
AREFBBT RSB LVTOMDEE 03 1,818,103
RE 100.0% JPY 629,512,513

. BERT

AUD  ZEFL

CAD  hF+4 - KL

JPY BAA

NOK /)z—-50—x%
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