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@ EBAMZ (20215 6 A30HR7)

WAEBMEES 111.0%
F—ZbZ U7 3.8%
E-F V% 07%

<PIMCOJO—NIEEZIRNSTFS—T7 K>

TAEE i)
(Bf7:F)  (Bf7:F)
FE 7.6%
VT T6%

1> K227 05%
V7K 05%

China p Bank

Firstmac Mortgage Funding Trust

1.490% due 12/10/2044 AUD 193 $ 147

Liberty

1.260% due 10/10/2049 137 103

Securitised Australian Mortgage Trust

1.042% due 02/20/2046 74 56
306

[VIU31% |

Australia Government Bond

0.250% due 11/21/2025 400 295

1.750% due 06/21/2061 20 13

2.750% due 11/21/2027 600 499

3.250% due 04/21/2029 500 432

South Australian Government Financing Authority

1.750% due 05/24/2032 100 74

Treasury Corp. of Victoria

4.250% due 12/20/2032 100 93
1,406

Total Australia 1,712

(Cost $1,695)

$32—403%
#H% 0.3%

Bacardi Ltd.

4.700% due 05/15/2028 $ 100 "7
Total Bermuda 17
(Cost $98)

V7% 02%

Province of Ontario

7.500% due 02/07/2024 CAD 100 95
Total Canada 95
(Cost $88)

4.040% due 04/10/2027 CNY 7,200 $ 1,152
China Government International Bond

1.990% due 04/09/2025 900 135
2.740% due 08/04/2026 5,400 828
2.850% due 06/04/2027 6,950 1,085
3.390% due 03/16/2050 900 132
3.720% due 04/12/2051 600 94
Total China 3,406
(Cost $3,234)

F3—7 36%

#{H% 36%

Jyske Realkredit A|S

1.000% due 10/01/2050 DKK 3,048 468
1.500% due 10/01/2050 135 21
2.000% due 10/01/2050 n 2
Nordea Kredit Realkreditaktieselskab

1.000% due 10/01/2050 2,149 423
1.500% due 10/01/2050 1,358 216
2.000% due 10/01/2050 22 4
2.500% due 10/01/2047 6 1
Nykredit Realkredit A|S

1.000% due 10/01/2050 2,231 339
1.500% due 10/01/2050 415 66
2.000% due 10/01/2050 293 48
2.500% due 10/01/2047 3 1
3.000% due 10/01/2047 4 1
Realkredit Danmark A|S

2.500% due 04/01/2036 36 6
2.500% due 04/01/2047 n 2
Total Denmark 1,598

(Cost $1,568)

#EF 0.5%

BNP Paribas S.A.
5.198% due 01/10/2030 $ 200 241

[V7vtios% |

HERA Commercial Mortgage Ltd.

1.133% due 02/18/2038 $ 200 200

Nassau Ltd.

1.334% due 10/15/2029 250 249
449

[ifE% 1.0% |

Mizuho Financial Group Cayman 3 Ltd.

4.600% due 03/27/2024 (a) 200 218

Tencent Holdings Ltd.

3.975% due 04/11/2029 200 224
442

Total Cayman Islands 891

(Cost $883)

V71 1H05%

Chile Government International Bond

2.450% due 01/31/2031 200 204
Total Chile 204
(Cost $207)

France Government Bond

2.000% due 05/25/2048 EUR 229 350
Total France 591
(Cost $546)

HEE 1.2%

Deutsche Bank AG

1.750% due 11/19/2030 100 126
3.961% due 11/26/2025 $ 200 216
4.250% due 10/14/2021 200 202
Total Germany _ 54
(Cost $531)

& 0.5%
HEE 0.5%

Vanke Real Estate Hong Kong Co. Ltd.

4.150% due 04/18/2023 200 209
Total Hong Kong 209
(Cost $198)

Indonesia Government International Bond

3.850% due 10/15/2030 $ 200 $ 223
Total Indonesia 223
(Cost $222)

T4 K 0.8%
REHBRIESH 0.8%

Accunia European CLO | DAC

0.950% due 07/15/2030 EUR 100 19
Invesco Euro CLO | DAC

0.650% due 07/15/2031 200 236
Total Ireland 355
(Cost $355)

VIUR1T%

Israel Government Bond

5.500% due 01/31/2022 ILS 700 221
Israel Government International Bond

2.750% due 07/03/2030 $ 300 320
3.250% due 01/17/2028 200 21
Total Israel 768
(Cost $744)

157 04%

5% 0.3%

AMCO - Asset Management Co. SpA

1.500% due 07/17/2023 EUR 100 123

[VIUf01%

Italy Buoni Poliennali del Tesoro

2.150% due 03/01/2072 25 29
2.800% due 03/01/2067 2 32

61
Total Italy 184
(Cost $167)

HE 3.9%
1% 3.3%

Mitsubishi UFJ Financial Group, Inc.

3.407% due 03/07/2024 $ 150 161

Mizuho Financial Group, Inc.

2.953% due 02/28/2022 300 306

Nippon Life Insurance Co.

5.000% due 10/18/2042 400 419

Nissan Motor Co. Ltd.

2.662% due 03/17/2026 EUR 100 129

3.201% due 09/17/2028 100 135

Sumitomo Mitsui Financial Group, Inc.

4.436% due 04/02/2024 (a) $ 300 327
1,476

[VIUfE06%
Japan Government International Bond
0.100% due 09/20/2030 ¥ 30,000 272

Total Japan 1,748
(Cost $1,678)




TAEE i)
(87 F) (87 F)

W7t TIVYT 0.5%
#1{%% 0.5%

Gazprom PJSC Via Gaz Capital S.A.

PIMCOYB—NILEZERASTO—T7URJ(JPY)

TALE i)
(67 F) (8L F)
Total Peru $ 347

(Cost $415)

VI7UE31%

Spain Government Bond

3.125% due 11/17/2023 EUR 1008 125 1.250% due 10/31/2030 EUR 150§ 193
6.510% due 03/07/2022 § 100 104 % 0.2% 1.400% due 04/30/2028 100 130
Total Luxembourg 229 Qatar Petroleum 1'4502/“ due 04/30/2029 380 496
(Cost $217) 3.125% due 07/12/2041 s 0 o 1-450% due 1073172071 9 1o
- —————  5.150%due 10/31/2028 276 49
[VIUfE1.0% | . —
e Total Spain 1369
VT AE0.2% 1,307]
n Af p—— 4.000% due 03/14/2029 20 75 [
alaysia Government International Bon 4.500% due 04/23/2028 200 236 o
4.736% due 03/15/2046 MYR 200 51 a6l e
4.893% due 06/08/2038 100 % T o V7Y~ 08%
otal Uatar
Total Malaysia 77 i _— European Investment Bank
(Cost $78) — 0.500% due 07/21/2023 AUD 300 225
0.500% due 08/10/2023 200 150
= - IW—3=7 0.3% "
F7245 38% ' 51) A 0.3% Total Supranational 375
R IBREES 1.3% e : (Cost $409)
N Romania Government International Bond
Cairn CLO IV BY 3875% due 10/29/2035 BR 100 140
0.600% due 04/30/2031 ER 200 2 X — _
Contego CLO IV DAC Total Romania 140 3 2.0%
ontego Cost $110) it Sui
0.640% due 01/23/2030 100 ng  (Costdti0 Credit Suisse AG
S 6.500% due 08/08/2023 (al § 300 332
Jubilee CLO X1 BV $9SFSET 1.8%
0.610% due 04/15/2030 200 237 1% 0.4% UBS AG
502 T O 7.625% due 08/17/2022 (a 250 269
[ 22% | 2.250% due 11/24/2030 § 200 197 UBS Group AG
A - —————  2.850%due 08/15/2023 300 308
Deutsche Telekom International Finance BV [VIUfE1.4% | ) =
1.950% due 09/19/2021 $ 300 o Saudi Government International Bond [otaliSwiZarland — i
Enel Finance International NV 2.500% due 02/03/2027 300 313 {Cost286%)
3.625% due 05/25/2027 200 20 3.625% due 03/04/2028 300 332
ING Groep NV — ] . :
4.550% due 10/02/2028 200 235 Total Saudi Arabia gg2  AbuDhabi Government International Bond
o ) Cost $837) ————  3.125% due 04/16/2030 200 218
JT International Financial Services BV (Cos ) i E———
3.875% due 09/26/2028 200 24 - Total United Arab Emirates —i
——Ty 2 2 HE—IV 0.5% (Cost $215)
0.5% = 9
Er—vamowm | s
Dutch Property Finance BV BOC Aviation Ltd. REBREES 0.3%
3,500% due 01/31/2023 200 207
0.124% due 07/28/2058 ER 100 119 1o due 0131 ————4L Penarth Master Issuer PLC
Total Singapore 207 0.623% due 07/18/2023 150 150
Total Netherlands 1,691 (Cost $199) — . - —
(Cost $1,621) [ 4.1% \
= Barclays Bank PLC
=
. ' 7.625% due 11/21/2022 (a) 200 218
NS 1.7% Slovenia Guv;mmem International Bond Barclays PLG
DNB Boligkreditt AS 75 o TR 451 - 0.750% due 06/09/2025 EUR 150 181
2.500% due 03/28/2022 § 400 407 T‘ s ] 3.660% due 03/16/2025 § 400 434
. .
SR-Boligkreditt A/S (C“n:t Ml;\;ma — HSBC Holdings PLC
2.600% due 04/12/2022 350 356 1.750% due 07/24/2027 GBP 200 280
763 0 1.8% 6.000% due 09/29/2023 (alib]  EUR 200 261
[VIUfo2% | VI E1.8% Natwest Group PLC
gl 0 @ @
1.750% due 03/13/2025 NOK 600 il 2.125% due 06/10/2027 KRW 270,000 23 SAkELe —
Total Norway 838 2.375% due 12/10/2027 270,000 %7 — - :
(Cost $824) EE— 2.625% due 06/10/2028 253,400 241 [E—r—-vu$41% J
5.500% due 12/10/2029 69,400 78 Canada Square Funding PLC
~JL— 0.8% Total South Korea 809 0.999% due 06/17/2058 GBP 99 137
V7Y 1E0.8% (Cost $794) Eurosail PLC
Peru Government International Bond 0.000% due 12/15/2044 EUR 300 349
5.940% due 02/12/2029 PEN 700 200 Friary No.6 PLC
6.350% due 06/12/2028 100 2 0.770% due 11/21/2067 6BP 75 104
6.950% due 08/12/2031 400 118




TAEE il
(867 F) (8L F)
Hawksmoor Mortgages
1.099% due 05/25/2063 GBP 197 $ 213
London Wall Mortgage Capital PLC
0.000% due 05/15/2051 200 277
Ripon Mortgages PLC
0.881% due 08/20/2056 122 169
Towd Point Mortgage Funding Granite4 PLC
1.111% due 10/20/2061 65 90
Trinity Square PLC
0.000% due 07/15/2059 200 2717
Twin Bridges PLC
0.000% due 03/12/2055 100 139
1,815
[VFUfE3e% |
United Kingdom Gilt
1.250% due 07/22/2027 500 724
4.250% due 12/07/2040 335 710
1,434
Total United Kingdom 5,227

(Cost $4,860)

KE 41.8%
3 FE 0.2%

Navient Private Education Refi Loan Trust

2.120% due 01/15/2069 $ 9_ 9
[fEE 11.3% |
AbbVie, Inc.

3.200% due 11/21/2029 100 109
AT&T, Inc.

2.250% due 02/01/2032 50 49
3.300% due 02/01/2052 2 il
3.550% due 09/15/2055 118 19
Aviation Capital Group LLC

4.125% due 08/01/2025 100 108
5.500% due 12/15/2024 100 113
Bank of America Corp.

3.419% due 12/20/2028 415 452
Black Hills Corp.

2.500% due 06/15/2030 100 102
Boeing Co.

2.750% due 02/01/2026 50 52
3.625% due 02/01/2031 50 54
British Airways 2018-1 Class A Pass-Through Trust
4.125% due 09/20/2031 83 85
Broadcom, Inc.

2.450% due 02/15/2031 50 49
4.300% due 11/15/2032 48 56
Charter Communications Operating LLC

3.850% due 04/01/2061 24 24
3.900% due 06/01/2052 24 25
Citigroup, Inc.

2.976% due 11/05/2030 100 108
3.400% due 05/01/2026 100 109
Comcast Corp.

4.650% due 07/15/2042 50 63
Dell International LLC

6.020% due 06/15/2026 100 120
Energy Transfer LP

6.000% due 06/15/2048 38 48

PIMCOYB—NILEZERASTO—T72RJ(JPY)

TALE i)

(867 F) (8L F)
Essential Utilities, Inc.
3.351% due 04/15/2050 $ 36 37
Evergy Metro, Inc.
2.250% due 06/01/2030 100 102
Exelon Corp.
3.950% due 06/15/2025 100 110
GE Capital Funding LLC
3.450% due 05/15/2025 200 218
Goldman Sachs Group, Inc.
0.466% due 04/30/2024 EUR 100 120
3.691% due 06/05/2028 $ 200 21
HCA, Inc.
4.125% due 06/15/2029 100 13
Hyundai Capital America
0.800% due 04/03/2023 100 100
JPMorgan Chase & Co.
2.522% due 04/22/2031 250 257
2.739% due 10/15/2030 100 105
Mid-America Apartments LP
3.600% due 06/01/2027 100 m
Oracle Corp.
2.950% due 04/01/2030 100 105
4.100% due 03/25/2081 (h) 30 33
Pacific Gas & Electric Co.
3.150% due 01/01/2026 100 103
Southern California Edison Co.
3.600% due 02/01/2045 50 50
Southern Co.
3.700% due 04/30/2030 100 110
Spirit AeroSystems, Inc.
4.600% due 06/15/2028 2 2
T-Mobile USA, Inc.
3.300% due 02/15/2051 2 26
3.600% due 11/15/2060 26 21
United Airlines 2019-2 Class A Pass-Through Trust
2.900% due 05/01/2028 9% 95
United Airlines 2019-2 Class AA Pass-Through Trust
2.700% due 05/01/2032 9% 97
United Airlines 2020-1 Class A Pass-Through Trust
5.876% due 10/15/2027 46 51
Verizon Communications, Inc.
4.522% due 09/15/2048 16 20
VMware, Inc.
4.700% due 05/15/2030 100 118
Wells Fargo & Co.

2.572% due 02/11/2031 100 104
3.584% due 05/22/2028 100 110
Air Brake T Corp.

3.200% due 06/15/2025 300 319

WP Carey, Inc.

4.000% due 02/01/2025 100 109

Zimmer Biomet Holdings, Inc.

3.375% due 11/30/2021 100 101

3.550% due 03/20/2030 100 110
5,068

[E-F-Ym#55%

Adjustable Rate Mortgage Trust

2.712% due 09/26/2035 (c] 15 14

TALE i)

(867 F) (8L F)
Alternative Loan Trust
6.000% due 04/25/2037 (c) $ 130 § 82
Banc of America Funding Trust
3.348% due 01/20/2047 (c] 2% 2
Bear Stearns Adjustable Rate Mortgage Trust
2.292% due 07/25/2033 13 13
2.518% due 10/26/2033 10 10
2.665% due 06/26/2034 2 20
2.121% due 06/25/2034 22 27
2.864% due 05/25/2033 36 37
2.893% due 02/25/2034 2 2
3.048% due 11/25/2034 7 7
Bear Stearns Alternative-A Trust (c)
2.667% due 01/25/2036 188 188
2.929% due 02/25/2036 35 30
Bear Stearns Structured Products, Inc. Trust
2.986% due 12/26/2046 (c) 17 15
Citigroup Mortgage Loan Trust, Inc.
2.210% due 09/25/2035 31 33
2.220% due 09/25/2035 40 42
Countrywide Home Loan Mortgage Pass-Through Trust
0.672% due 04/25/2035 8 8
0.732% due 03/25/2035 65 59
2.109% due 02/20/2036 (c) 38 39
2.195% due 02/20/2036 (c] 2 18
2.800% due 11/25/2034 32 33
2.915% due 04/20/2035 2 2
2.992% due 08/25/2034 (c) 4 4
Credit-Based Asset Servicing & Securitization LLC
0.212% due 07/25/2037 233 183

CS First Boston Mortgage-Backed Pass-Through
Certificates

2.148% due 07/25/2033 2 2
Downey Savings & Loan Association Mortgage Loan Trust
0.613% due 08/19/2045 5 5
First Horizon Mortgage Pass-Through Trust

2.861% due 08/25/2035 (c] " 8
GMACM Mortgage Loan Trust

3.631% due 11/19/2035 (c) 7 7
Greenpoint Mortgage Pass-Through Certificates

2.543% due 10/25/2033 1 1
GSR Mortgage Loan Trust

1.840% due 03/25/2033 16 16
HarborView Mortgage Loan Trust

2.659% due 07/19/2035 (c) 8 7
IndyMac INDX Mortgage Loan Trust

2.880% due 12/25/2034 12 13
JPMCC Commercial Mortgage Securities Trust

3.723% due 03/15/2050 100 m
JPMDB Commercial Mortgage Securities Trust

3.694% due 03/15/2050 100 m
JPMorgan Chase Commercial Mortgage Securities Trust
2.812% due 01/16/2037 100 103
JPMorgan Mortgage Trust

1.923% due 11/25/2033 12 13
2.453% due 02/25/2035 8 8
2.801% due 07/25/2035 31 31
Lehman Asset-Backed Securities Mortgage Loan Trust
0.182% due 06/25/2037 29 2




TAEE i)
(867 F) (8L F)
Long Beach Mortgage Loan Trust
0.662% due 10/26/2034 $ 398 38
Mellon Residential Funding Corporation Mortgage Pass-
Through Trust
0.513% due 12/15/2030 n 70
Merrill Lynch Mortgage Investors Trust
1.882% due 02/25/2033 20 19
Morgan Stanley Bank of America Merrill Lynch Trust
3.102% due 11/15/2049 100 108
Morgan Stanley Capital | Trust
3.530% due 06/15/2050 100 m

Nomura Asset Acceptance Corporation Alternative Loan
Trust

2.321% due 10/25/2035 22 2

Residential Asset Mortgage Products Trust

0.652% due 06/25/2032 1 1

Residential Asset Securitization Trust

5.500% due 06/25/2033 59 60
Asset-Backed Receivables LLC Trust

0.222% due 05/25/2037 (c] 419 359

Sequoia Mortgage Trust

2.647% due 04/20/2035 13 13

Structured Adjustable Rate Mortgage Loan Trust

0.532% due 05/25/2037 36 35

2.386% due 04/25/2034 28 28

2.537% due 02/25/2034 19 19

3.123% due 09/25/2034 4 4

Structured Asset Mortgage Investments Il Trust

0.512% due 05/25/2036 74 65

0.793% due 03/19/2034 10 10

Structured Asset Securities Corporation Mortgage Loan
Trust

1.592% due 04/25/2035 9 9
WaMu Mortgage Pass-Through Certificates Trust
0.712% due 01/25/2045 12 12
2.344% due 03/25/2033 87 88
2.409% due 03/25/2034 60 61
2.571% due 06/25/2033 10 10
2,483
[751% 0.6% |
Illinois, Electric Agency Revenue Bonds, Series 2009
6.832% due 02/01/2035 200 263
[KEEAFBIN 15.3% |
Fannie Mae
1.895% due 08/01/2037 23 2
2.287% due 02/01/2036 2 22
4.000% due 12/01/2025 20 2
4.000% due 02/01/2026 M 43
4.000% due 06/01/2048 64 69
4.000% due 09/01/2048 14 121
4.500% due 06/01/2038 65 n
6.000% due 10/01/2036 3 3
6.000% due 12/01/2037 8 9
Fannie Mae, TBA (d)
2.000% due 08/01/2051 260 262
2.500% due 09/01/2051 680 701
3.000% due 09/01/2051 300 312
3.500% due 08/01/2051 300 316
4.000% due 08/01/2051 3,400 3,624

PIMCOYB—NILEZERASTO—T7URJ(JPY)

TAEEE i) TAEE i)
(867 F) (8L F) (867 F) (8L F)
Freddie Mac Sumitomo Mitsui Banking Corp.
6.000% due 12/01/2033 $ 118% 132 (0.780%) due 07/01/2021 EUR 15% 18
6.000% due 04/15/2036 123 148 0.005% due 07/01/2021 $ 1 1
Freddie Mac Multifamily Structured Pass-Through 0.005% due 07/01/2021 GBP 2 3
Certificates Sumitomo Mitsui Trust Bank Ltd.
3.600% due 01/26/2029 200 230 (0.780%) due 07/01/2021 EUR 1 1
Ginnie Mae (U.SW(]D“/n)duem/UVZUZW ¥ 2013 18
3.000% due 04/20/2047 254 %68 0.005% due 07/01/2021 GBP 21 29
3.500% due 01/20/2048 318 338 The Hongkong and Shanghai Banking Corp. Ltd.
5.000% due 02/15/2039 109 126 0.000% due 07/02/2021 HKD 142 18
6,837 164
[REBHEEES 8.9% | [R>IAEBEE 6% \
Treasury Inflation Protected Securities (0.036%) due 03/02/2022 (g) ILS 900 276
0.750% due 02/15/2045 (e(j) 81 100 [REEME 6.7% ]
U.S. Treasury Bonds 0.003% due 07/13/2021 (f) $ 500 500
1.625% due 11/15/2050 623 560 0.020% due 09/02/2021 {f) 200 200
; géggjﬂ 3”9 ggﬂ Eggg Ei Zig 0.038% due 092312021 (g) 1,400 1,400
.500% due
2'875% due 05/15/2043 161 185 0.047% due 12/16/2021 (f) 900—2;5:3
3.625% due 08/15/2043 m 285 ey
4.375% due 05/15/2041 462 649 Total Short-Term Instruments 3,939
U.S. Treasury Notes {Costs3.034)
0.375% due 04/30/2025 50 49 Total Investments in Securities 111.0%  § 49,665
2.750% due 08/31/2023 600 632 (Cost $48,287)
2.750% due 02/28/2025 600 647 FinancialiDerivatus
_ 38m2 Instruments (i) (0.5%) (200)
Total United States 18,722 (Cost or Premiums, net $(86))
(Cost $18,412) Other Assets and Lia s, net (10.5%) (4,711)
Net Assets 100.0% $ 44754

L ERE 8.8%
AV =2l e N=N—1.1%

Federal Home Loan Bank

0.020% due 07/16/2021 (f) 500 500
[EHFER 0.4% |
Australia and New Zealand Banking Group Ltd.

(0.440%) due 07/01/2021 AUD 37 28
0.005% due 07/01/2021 $ 1 1
BNP Paribas Bank

(1.080%) due 07/01/2021 NOK 1 0
(0.780%) due 07/01/2021 EUR 1 1
(0.600%) due 07/01/2021 NZD 1 1
(0.480%) due 07/01/2021 DKK 99 16
Brown Brothers Harriman & Co.

(0.610%) due 07/01/2021 SEK 9 1
(0.310%) due 07/01/2021 ¥ 1 0
Credit Suisse AG

(1.830%) due 07/01/2021 CHF 1 1
DBS Bank Ltd.

0.005% due 07/01/2021 $ 1 1
DnB Bank ASA

(0.780%) due 07/01/2021 EUR 1 1
HSBC Bank PLC

(0.780%) due 07/01/2021 EUR 0 1
0.005% due 07/01/2021 GBP 4 5
JPMorgan Chase Bank N.A.

0.005% due 07/01/2021 $ 1 1
MUFG Bank Ltd.

(0.310%) due 07/01/2021 ¥ 90 1
Royal Bank of Canada

0.005% due 07/02/2021 CAD 21 17
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BERPERICH T 520 (REEA - ZVMERET

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

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

(c) BHMEEH L. EBRBITRECSH S,

(d) 51T B RTERG |GE3%

() YHMREHDTALEE. 1T LORRECHDE THEENS,

(4 FRAEFIEY) TH S,

(8) 7 —F L IMETFHRMFIEY TH 3.
(h) HIBREES

IS gD
RITHEI 7—R> b1z mizH WG R G i R E
Oracle Corp. 4.100% 03/25/2061 04/15/2021 $ 32 $ 33 0.07%
EABLTZDHBOSREG]

202146 308 I# T U 2 EEROFHHEARKE 3$90T. MEFHEFF0.140% TH > fzo HEERICE—I - KAy IBMEIEYN—R - LERWICERZEREH 5258, FHEABICE
Thor&Ehs,

[0 27157 « T : LBE 1 hRAR

[semsam : |
RERFE EBEERE

Gl piz:] iRA 2B G8) = RE aff
90-Day Eurodollar June Futures Long 06/2023 10 $ 3 $ 0 ¢ 0
90-Day Eurodollar September Futures Long 09/2022 10 2) 0 0
Australia Government 3-Year Bond September Futures Short 09/2021 45 9 0 2)
Australia Government 10-Year Bond September Futures Long 09/2021 3 1 2 0
Canada Government 10-Year Bond September Futures Long 09/2021 5 7 1 0
Euro-Bobl 5-Year Note September Futures Long 0972021 9 1 1 0
Euro-BTP 10-Year Bond September Futures Long 09/2021 14 3 12 0
Euro-Bund 10-Year Bond September Futures Short 09/2021 9 (101 0 (4
Euro-Bux! 30-Year Bond September Futures Long 09/2021 1 4 1 0
Euro-OAT 10-Year Bond September Futures Long 09/2021 9 6 4 0
Euro-Schatz 2-Year Note September Futures Short 0972021 34 0 0 [\l]
Japan Government 10-Year Bond September Futures Long 09/2021 1 0 0 0
U.S. Treasury 2-Year Note September Futures Short 09/2021 10 4 0 0
U.S. Treasury 5-Year Note September Futures Long 09/2021 73 (34) 1 0
U.S. Treasury 10-Year Note September Futures Long 09/2021 5 3 1 0
U.S. Treasury 20-Year Bond September Futures Long 0972021 1 5 1 0
U.S. Treasury Ultra 10-Year Note September Futures Short 09/2021 18 (43) 0 (5)
United Kingdom Treasury 10-Year Gilt September Futures Long 09/2021 1 2 0 0
Total Futures Contracts $ (19) $ 2§ (12)
[27 578w
[ERmmcEEILS Y b FT 40 b 2057 - 7T T ORY

ZIEENE
it Ol 2 EREELF] A BETE"” i SRR (7) 2 R aff
CDX.I6-36 Index 1.000% 06/20/2031  § 400 $ 5 $ 2 $ 0 $ 0
&FRTvT
B EMIER S
*th BB EBHEFI(>T VIR B 27 A BETEH ] RELFFE (1) 2 aff
Pay 3-Month Canadian Bank Bill 0.900% 03/10/2024 CAD 600 $ [l $ 1 $ 0
Pay 3-Month Canadian Bank Bill 1.000% 06/16/2026 200 3 m 0
Pay 3-Month Canadian Bank Bill 1.900% 12118/2029 750 8 (21) 0
Pay 3-Month Canadian Bank Bill 2.200% 12/18/2049 160 m (4) 0
Pay 3-Month Canadian Bank Bill 1.750% 06/17/2050 2 2 (3) 0
Receive 3-Month SEK-STIBOR 0.750% 03/21/2023 SEK 2,000 (4 (1 0




PIMCOYB—NIILEER STO—T7

RF 27T T (HE)

LB _ EeERe
Sth BR EBHEFA T v IR B &7 A BETH bl REGEF (G) 3 RE aff
Receive 3-Month USD-LIBOR 1.500% 06/21/2024 $ 1,300 $ 37 $ (98) $ 0 s m
Receive 3-Month USD-LIBOR 1.249% 08/31/2024 700 (13) (13) 0 0
Receive 3-Month USD-LIBOR 1.250% 06/17/2027 1,900 19) 9 0 3]
Receive 3-Month USD-LIBOR 1.600% 12118/2029 400 6] (16) 0 2l
Receive 3-Month USD-LIBOR 0.750% 06/16/2031 1,030 66 (7 0 (4
Pay 6-Month Australian Bank Bill 3.500% 06/17/2025 AUD 1,000 84 39 1 0
Pay 6-Month EURIBOR (0.250%) 09/15/2026 EUR 1,100 (1 1 1 0
Pay 6-Month EURIBOR 0.500% 12115/2026 460 24 8 0 0
Pay 6-Month EURIBOR 0.000% 09/15/2031 1,200 (18) (5) 2 0
Receive 6-Month EURIBOR 0.500% 09/15/2051 100 (1 1 0 0
Receive 6-Month JPY-LIBOR 0.143% 02/19/2031 ¥ 30,000 2 2) 0 0
Receive 6-Month JPY-LIBOR 0.383% 11/12/2050 20,000 6 6 1 0
Receive 6-Month JPY-LIBOR 0.350% 03/17/2061 25,000 10 4 1 0
Pay 6-Month PLN-WIBOR 2.000% 09/16/2025 PIN 400 4 n 2 0
Receive 1-Day JPY-MUTKCALM

Compounded-0IS 0.000% 12/15/2023 ¥ 310,000 (3] 1 0 0
Pay IBMEXID 5.970% 05/06/2030 MXN 1,800 (5) (5) 0 0
Pay' Sterling Overnight Interbank

Average Rate 0.500% 09/15/2026 GBP 300 0 (1 0 Ul
Receive Sterling Overnight Interbank

Average Rate 0.750% 09/15/2031 280 m m 0 m
Receive Sterling Overnight Interbank

Average Rate 0.750% 09/15/2051 80 2 (5] 0 0
Receive UK Retail Price Index 3.510% 11/15/2030 300 (11 7 1 0

$ 78 $ (LA $ 1M s 12
Total Swap Agreements $ 81 $ (109) $ 1 $ (12)
ERT VAT« THESR  BBE L EPREHEN
K3, 2021466 B30 AMAEND LI % 1 (F P REELMT U /T 1 TEHKOTHME L EDERENOENTSH S,
(202146 A30B RE. AEITHISMAES25NHMEES £ S404NREH LIHH LURRBFHSRMT ) /T« TEROERELTELANSA TV S,
ST UNT 1 TRE ST UNT 1 TARK
TS LA RE i EWEEAE AR
B@47ar %4 27y TR A5t FRA T a2 %9 27y T2 a&t

Total Exchange-Traded or Centrally Cleared $ 0 $ 24 $ 1 3 35 § 0 $ (12) $ (12) $ (24)

(1) 77> FP7O5722 3 >DENFT. HGHEXT s TRYDEMHICED 51 TSk S LEFBHPELLES. 77> Fit () TAF2> 3 > DRVFICXT s TOBETFICFL L FE
ZH BEEFDOSEL EBIISHEL  [FEFH1>T P (ii) X7 T DBETED 5 L] UL L (151>
Ty 7 X E ML T B H AR DOERITHE % 5 U 7 FLOHAFFERRE L < 1B MEEOT THH 5.

(2)§§X7y7'§£§70)%#/:fm5ﬁ TOBL I LEABEYECLFEIC T 7 P TLZ b - TOFT 23 >DFNFEL TERS CEVBRENS. ZLIEAROFE L TRITRS THE

DB ERAFETT

@) oLZy b FTFIb - Ty TS LD EZDERE L TOMHEIL, Zth fRITY X2 DREDRRDITRE L TORIERE L, X7 7 TREDEETEIDIFNIZAE - FH &

NEBFEDI Ly | - FUINF 1 TOFEER (LI F)2E) DM EFRT . X7 TOEETEICHT S TOHNIE, FEEFHDFE EDFEAL. Hk 0%)?7
DEATHESN TV BT 7 /0 | PEZDMDIEHBEHFELDTRMNP Y X 7 DHAEFT .
(4) C D2 BRI (LSRRG DHHFERD S 5o

[0amFy/7 1 TmE: EH |

[rmausmmn : |
RETFE () 38

WEIHEF A Sl ERER ®E Ak

B0A 0712021 DKK 4,065 5 Y 0 s m
B0A 08/2021 § 1,044 CAD 1,501 0 32)
BOA 08/2021 21 CHF 263 0 m
B0A 08/2021 ) oK 160 0 il
BOA 08/2021 7,951 EUR 6,545 0 182)
B0A 08/2021 23 NOK 1,795 0 15)
BOA 08/2021 18 RUB 1,382 0 0
BOA 09/2021 oNY 193 § 767 8 0

FJ(JPY)
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REBEFAH (18) 2

m514EF REA SlEEE 2REE HE afg

BOA 09/2021 $ 27 PLN 103 $ 0 $ 0
BOA 09/2021 36 RUB 2,665 0 0
BPS 07/2021 AUD 1,014 $ 788 27 0
BPS 07/2021 JPY 33,708 308 4 0
BPS 07/2021 $ 34 DKK 215 0 0
BPS 07/2021 1 JPY 93 0 0
BPS 07/2021 88 NZD ”m 0 (3
BPS 07/2021 2 PEN 77 0 0
BPS 08/2021 JPY 20,633 $ 188 0 0
BPS 08/2021 $ 239 SEK 2,000 0 (5)
BPS 09/2021 68 MYR 282 0 0
BPS 09/2021 173 THB 5,416 0 (4
BPS 1012021 DKK 2,355 $ 377 1 0
BPS 1172021 $ 237 MXN 4,783 0 m
BRC 08/2021 m CAD 330 0 (5]
BRC 09/2021 18 PLN 68 0 0
CBK 07/2021 AUD 566 $ 438 13 0
CBK 07/2021 DKK 3,162 500 0 (3
CBK 0712021 PEN 132 36 2 0
CBK 07/2021 468 124 2 0
CBK 07/2021 RUB 3,445 47 0 0
CBK 07/2021 $ 107 DKK 675 0 0
CBK 07/2021 14 RUB 1,054 1 0
CBK 08/2021 31 HUF 9,363 0 0
CBK 08/2021 17 RUB 1,259 0 0
CBK 1172021 PEN 1121 $ 292 0 1
CBK 01/2022 ILS 739 226 0 m
CBK 01/2022 $ 42 PEN 154 0 (2)
CBK 03/2022 N 500 $ 161 0 (3l
GLM 07/2021 $ 253 PEN 1,004 9 0
GLM 07/2021 27 RUB 2,114 1 0
GLM 08/2021 CAD 28 $ 23 1 0
GLM 08/2021 SEK 129 15 0 0
GLM 08/2021 $ 14 EUR 12 0 0
GLM 08/2021 2 RUB 1,758 0 0
GLM 09/2021 CNH 612 $ 94 0 0
GLM 09/2021 $ 17 KRW 19,268 0 0
GLM 09/2021 29 PLN 109 0 0
GLM 08/2021 46 RUB 3,389 0 0
GLM 03/2022 ILS 400 $ 122 0 2
HUS 07/2021 MXN 718 36 0 0
HUS 07/2021 $ 18 DKK 108 0 n
HUS 07/2021 9 ILS 257 0 0
HUS 0712021 118 JPY 13,076 0 n
HUS 08/2021 AUD 21 $ 20 0 0
HUS 08/2021 CAD 12 10 0 0
HUS 08/2021 EUR 27 33 1 0
HUS 08/2021 GBP 208 292 5 0
HUS 08/2021 NOK 55 6 0 0
HUS 08/2021 NZD 2 1 0 0
HUS 08/2021 SEK 150 18 0 0
HUS 08/2021 $ 30 EUR 25 0 m
HUS 08/2021 3 JPY 283 0 0
HUS 08/2021 38 RUB 2,842 1 0
HUS 08/2021 CNY 167 $ 26 0 0
HUS 09/2021 KRW 259,608 233 3 0
HUS 09/2021 PLN 4 1 0 0
HUS 09/2021 THB 386 12 0 0
HUS 09/2021 $ 946 CNH 6,083 0 (10)
HUS 08/2021 15 CNY 97 0 0
HUS 08/2021 333 IDR 4,799,738 0 (6]
HUS 09/2021 32 PLN 124 0 0
HUS 09/2021 19 RUB 1,398 0 0
HUS 1212021 PEN 768 $ 208 7 0
JPM 0712021 DKK 3,514 557 0 3l
JPM 08/2021 CHF 21 2 0 0
JPM 08/2021 EUR 65 i 0 0
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mEIHEF Ri&R 5lEE BRER HE Aaff
JPM 09/2021 $ 33 CLP 23,436 $ 0 $ 0
MYl 07/2021 540 DKK 3,360 0 (4)
Myl 07/2021 14 RUB 1,038 1 0
MYI 08/2021 EUR 239 $ 291 7 0
MYl 08/2021 $ 38 EUR 31 0 m
Myl 08/2021 14 HUF 4,106 0 0
MYl 1012021 DKK 3,120 $ 502 3 0
RBC 08/2021 GBP 17 24 1 0
SCX 07/2021 PEN 1,020 256 0 (101
SCX 07/2021 $ 67 AUD 88 0 (1
SCX 08/2021 n CZK 230 0 0
SCX 09/2021 46 CNY 296 0 0
SCX 09/2021 256 PEN 1,020 n 0
SCX 12/2021 9 SGD 121 0 (2)
S06 07/2021 596 DKK 3713 0 (4)
S0G 07/2021 18 RUB 1,204 1 0
S0G 08/2021 2 1,679 0 0
S0G 1012021 DKK 3713 $ 597 4 0
TOR 08/2021 $ 37 CZK 764 0 (2)
UAG 07/2021 762 AUD 1,006 0 9
UAG 07/2021 44 RUB 342 3 0
UAG 08/2021 AUD 1,005 $ 762 9 0
UAG 09/2021 $ 19 RUB 1,381 0 0
Total Forward Foreign Currency Contracts $ 126 $ (313)
[rA7s > |
‘ﬁi'lx?vj"“/a‘/ ‘
X EBEF iHE .
P GiLiES 3t EBHRFA T v IR XihBR  L—t e BETE" RIS i 13
BPS Put - OTC 30-Year Interest Rate Swap 6-Month EURIBOR Receive ~ 0.000%  03/15/2023 100 $ 1m s
Total Purchased Options $ 11§ 21
[RaA 7y = |
[gR1z7y7v 5> |
X EBHEF iTHE . AT AN
P CiLiES =3t EHEFA Ty IR XihBR  L—t ot S]] BETE" (ZHE) i 13
BOA Call - OTC 10-Year Interest Rate Swap 3-Month USD-LIBOR Receive 1.350%  07/16/2021 500 $ m $ m
BOA Put - OTC 3-Year Interest Rate Swap 3-Month USD-LIBOR Pay 1.880%  09/16/2021 1,700 (9 0
BPS Put - OTC 10-Year Interest Rate Swap 6-Month EURIBOR Pay (0.175%)  03/15/2023 300 1 21)
FBF Put - OTC 3-Year Interest Rate Swap 3-Month USD-LIBOR Pay 1.399%  08/26/2021 1,700 (15 0
MYC Put - OTC 3-Year Interest Rate Swap 3-Month USD-LIBOR Pay 1.448%  08/23/2021 3,300 (29) 0
Sterling Overnight Interbank Average
RYL Call - OTC 1-Year Interest Rate Swap Rate Receive 0.010% 02/07/2022 5,400 7 m
Sterling Overnight Interbank Average
RYL Put - OTC 1-Year Interest Rate Swap Rate Pay 0.010%  02/07/2022 5,400 7 (15)
$ (79 $ 138)
GLIY R FTANE - RTvTa>
JaFIvar  iHE TLIT A
mEIEF i) DEV/FEY L—t bt HETE" [C:E50) T
BRC Put - iTraxx Europe Series 35 Index Sell 0.750% 08/18/2021 00 § 0 $ 0
CBK Put - CDX.IG-36 Index Sell 0.800% 08/18/2021 100 0 0
CBK Put - CDX.IG-36 Index Sell 0.950% 09/15/2021 200 0 0
puB Put - iTraxx Europe Series 35 Index Sell 0.800% 09/15/2021 300 m 0
GST Put - CDX.IG-36 Index Sell 0.800% 08/18/2021 100 0 0
GST Put - CDX.IG-36 Index Sell 0.700% 1012012021 200 0 0
$ m s 0




PIMCOYB—NIILEER STO—T7

SHERBA T3>
TLIT L
BEIHEF Gl TG A BETA" (R IS
GLM Call - OTC U.S. dollar versus Indian rupee INR 80.500 05/09/2022 110 $ m s (1
Total Written Options $ 81) % (39
[27578n: ‘
[itr. VT U FRPREFEBI LT Y b - FT Mk ATy T = FAFI Y 2SO |
12754K -
IUFok - XTVk TVATLEHE RIS ATy TROAEMD
B5IHEF BREY FREELT] A (202146 R30EFLE) BETE" () ¢k HiE afk
GST Russia Government International Bond 1.000%  12/20/2024 0.579% $ 100 $ 1 $ 1 $ 2 $ 0
JPM South Africa Government International Bond 1.000%  12/20/2023 1.048% 300 17 16 0 (1
$ (16) $ 17 8 2 $ il
£FIZT VT
EREFIL FUITLENG  REBEME A7 7R AEME
B5IHEF BB EBHEFCTF VIR EEaF] AR BETE () (8% HE afk
MYC Pay 6-Month Thailand Fixing Rate 1.026% 09/16/2030 THB 6200 _$ 0 $ s 0 $ U]
Total Swap Agreements $ (16) $ 10 $ 2 $ 8
ST /ST« T IEEREK
T3, 202146 A30BRADEBEERT /ST 1 TRAEE L AN (B 1) BROBSME 2 REHAFHICHEL TENLEHDTH S,
SR NT 1 TRE BT NT 1« TR
&R SN
SEAE Hi 277 SERE boicd 2797 FUNF4TO ZAGER)  TYRF-
5 HEF ST F7ar 2Zity TEERATE SR F7var Zi TEERAE i iR Ju="
BOA $ 8 $ 0 $ 0 $ 8 s (228) $ (1 $ 0 $ (229 $ (220 $ 0 $ 22
BPS 32 21 0 53 (13) 21 0 (34) 19 0 19
BRC 0 0 0 (5] 0 0 (5] (5] 0 (5)
CBK 18 0 0 18 (10) 0 0 (10 8 0 8
DUB 0 0 0 0 0 0 0 0 0 0
FBF 0 0 0 0 0 0 0 0 0 0 0
GLM n 0 0 n (2) Ul 0 (3) 8 0 8
GST 0 0 2 2 0 0 0 0 2 0 2
HUS 17 0 0 17 (19 0 0 (19 2 0 2
JPM 0 0 0 (3) 0 1 (4) (4 0 (4
MYC 0 0 0 0 0 0 (Ul (7) (Ul 0 Ul
Myl 1" 0 0 n (5) 0 0 (5) 6 0 6
RBC 1 0 0 1 0 0 0 0 1 0 1
RYL 0 0 0 0 0 (16) 0 (16) (16) 0 (16)
SCX n 0 0 n (13) 0 0 (13) 2 0 2
S0G 5 0 0 5 (4 0 0 4 1 0 1
TOR 0 0 0 0 (2) 0 0 (2) 2l 0 2
UAG 12 0 0 12 91 0 0 9) 3 0 3
Total Over the Counter __ $ 126 $ $ 2 $ 149 $ (313 8 (39 ¢ 8§ (360

(1) BETEIIIHHEFT .

@) 77> FHF 707023 >DENF T HFHXT s TRYDRMIED 5N T BL S LEAFHYELLEFE. 772K () ZOF70>3 > DEVFICX Ty 7 DBEETFICFLVFE
R BEEHDIELERIIBZDE L [AFF1 Ty VI EMT B HMAFD5EL EFI73, FLIE (i) X7 TOEETEDS BULEFE LS BT
Ty 0 X E At T B B AMALH DEWRATEF 5 L /- LOMAHFERR S L (A FMAH DIF TEH 5o

B 121K L2y b - XT Ly FRBHETER S N #HE KEBGHE, FLESTYMFIFSTLE s b - FT 4| - X7y TREGDMER RIS (] SHEMEERTT 51
DICFIFE B, 1>TF1 - TL . ZHhSEITY RO DEHEDRIDIEEE L TORFERLL. TLZ 0 b - FUNF 1 TDF 75N b - YR I DAREMEFET,
ﬁf@&ﬂﬂﬂ#@f/7 STK-IL ke XITLy R, 7ET7/5/V)A@ TBDIXFERBT SEDT. CHIIE, RGERET SLDICEKS NSRRI EENS LY

« XTLy FOBANL . BEEB DR BIL, Bk THESHTE77 4/ NP EDBDERFHREDFRIER Y X2 DHXEXT,

(4}§§Z7é;§§$§#LE¢bﬂ TU3L 9{({7?55917’_&‘[//47“/~ 77/#)!‘71// v b TOAFOZ 32 DFENFEL TER S EPBRENS, ELBEOFE L THITRS T

Db 3.

B)F2f - LIXF— 1"—/1772‘//fﬁi§@ﬂilﬁv‘-/~ﬁ?'5iﬂf FHREOMEEXT . BER2BT /T 1 THRD5HET ST I X5

HIDFTRIEN LRG| DB TOSKRET B3 L TES

v — 1 —DEANI U —D 7 X 5~

FJ(JPY)




PIMCOYB—NILEZERASTO—T7URJ(JPY)

SBT VAT 1 TEROAEME

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

HiE - AHEELOSRT VU /T « TEROAEME (2021456 B30BHRAE) :

Ay TRgRE L TR ESATOEWT UNT ¢ TS

I LTy bR IJAF 12 SHEBEZH 2712 Bt
Financial Derivative Instruments - Assets
Exchange-traded or centrally cleared
Futures $ 0 $ 0 $ 0 $ 0 $ 24 $ 24
Swap Agreements 0 0 0 0 1 1
$ 0 $ 0 $ 0 $ 0 $ 35 $ 35
Over the counter
Forward Foreign Currency Contracts $ 0 $ 0 $ 0 $ 126 $ 0 $ 126
Purchased Options 0 0 0 0 21 21
Swap Agreements 0 2 0 0 0 2
$ 0 $ 2 $ 0 $ 126 $ 21 $ 149
$ 0 $ 2 $ 0 $ 126 $ 56 $ 184
Financial Derivative Instruments - Liabilities
Exchange-traded or centrally cleared
Futures $ 0 $ 0 $ 0 $ 0 $ (12) $ (12)
Swap Agreements 0 0 0 0 (12) (12)
$ 0 $ 0 $ 0 $ 0 $ (24) $ (24)

Over the counter

Forward Foreign Currency Contracts $ 0 $ 0 $ 0 $ (313) $ 0 $ (313)
Written Options 0 0 0 m (38) (39
Swap Agreements 0 (1 0 0 71 (8]
$ 0 $ (1 $ 0 $ (314) $ (45) $ (360)
$ 0 $ 1] $ 0 $ (314) $ (69) $ (384)

WHEEAHECHT 2RRT U NT « TEROE (202156308 IHT LAFE) -

Ay VERE L TR ESATOEWTYUNT ¢ THES

[EIaES) LTy bER II71T 13 SHEBERH LFIRH a&t
Net Realized Gain (Loss) on Financial Derivative Instruments
Exchange-traded or centrally cleared
Written Options $ 0 $ 0 $ 0 $ 0 $ 2 $ 2
Futures 0 0 0 0 236 236
Swap Agreements 0 18 0 0 5 23
$ 0 $ 18 $ 0 $ 0 $ 243 $ 261

Over the counter

Forward Foreign Currency Contracts $ 0 $ 0 $ 0 $ 1,079 $ 0 $ 1,079
Purchased Options 0 0 0 0 8 8
Written Options 0 13 0 4 32 49
Swap Agreements 0 29 0 0 1 30
$ 0 $ 42 $ 0 $ 1,083 $ Al $ 1,166
$ 0 $ 60 $ 0 $ 1,083 $ 284 $ 1,427
Net Change in pp pi on Financial Derivative Instruments
Exchange-traded or centrally cleared
Futures $ 0 $ 0 $ 0 $ 0 $ (164) $ (164)
Swap Agreements 0 2 0 0 37 39
$ 0 $ 2 $ 0 $ 0 $ 127) $ (125)
Over the counter
Forward Foreign Currency Contracts $ 0 $ 0 $ 0 $ (451) $ 0 $ (451)
Purchased Options 0 0 0 0 50 50
Written Options 0 0 0 0 (13) (13)
Swap Agreements 0 (3) 0 0 m (100
$ 0 $ (3] $ 0 $ (451) $ 30 $ (424)
$ 0 $ (1 $ 0 $ (451) $ 97 $ (549)
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AEfEDRIE

KT 77> FOREEAFREET 5 -0 {EHB & h 72202146 A30BRENHERICE SV AEMENENTH 2.

DEffi AEAmE
HFay— LA LAIL2 LALS  (2021/06/305E) HFIU— LA LAIL2 LAL3 (2021/06/30% )
Investments in Securities, at Value Investments in Securities, at Value
Australia Spain
Mortgage-Backed Securities 0 306 $ 306 Sovereign Issues $ 0 s 1,369 $ 0 s 1,369
Sovereign Issues 0 1,406 1,406 Supranational
Bermuda Sovereign Issues 0 375 0 375
Corporate Bonds & Notes 0 17 "7 Switzerland
Canada Corporate Bonds & Notes 0 909 0 909
Sovereign Issues 0 95 95 United Arab Emirates
Cayman Islands Sovereign Issues 0 218 0 218
Asset-Backed Securities 0 449 449 United Kingdom
Corporate Bonds & Notes 0 442 442 Asset-Backed Securities 0 150 0 150
Chile Corporate Bonds & Notes 0 1,828 0 1,828
Sovereign Issues 0 204 204 Mortgage-Backed Securities 0 1,815 0 1,815
China Sovereign Issues 0 1,434 0 1,434
Sovereign Issues 0 3,408 3,408 United States
Denmark Asset-Backed Securities 0 99 0 99
Corporate Bonds & Notes 0 1,598 1,598 Corporate Bonds & Notes 0 5,068 0 5,068
France Mortgage-Backed Securities 0 2,483 0 2,483
Corporate Bonds & Notes 0 241 241 Municipal Bonds & Notes 0 263 0 263
Sovereign Issues 0 350 350 U.S. Government Agencies 0 6,837 0 6,837
Germany U.S. Treasury Obligations 0 3972 0 3972
Corporate Bonds & Notes 0 544 544 Short-Term 0 3,939 0 3,939
Hong Kong Total $ 100 & 49565 ¢ 0§ 49865
Corporate Bonds & Notes 0 209 209 Financial Derivative Instruments - Assets
Indonesia Exchange-traded or centrally
Sovereign Issues 0 223 223 cleared 2 " 0 35
Ireland Over the counter 0 149 0 149
Asset-Backed Securities 0 365 355 $ 2% 0§ 160 ¢ 0 s 184
Israel Financial Derivative Instruments - Liabilities
Sovereign Issues 0 768 768 Exchange-traded or centrally
Italy cleared 12l 12) 0 (24)
Corporate Bonds & Notes 0 123 123 Over the counter 0 13601 0 13601
Sovereign Issues 0 L b1 $ 2 s @ s 0§ (384
Japan Totals $ 112§ 49353 § 0§ 49,465
Corporate Bonds & Notes 0 1,476 1,476
Sovereign Issues 0 212 m 202146 A30R T LEERICHNT, LANSTEBLBBIZ A>T,
Luxembourg
Corporate Bonds & Notes 0 229 229
Malaysia
Sovereign Issues 0 77 17
Netherlands
Asset-Backed Securities 0 592 592
Corporate Bonds & Notes 0 980 980
Mortgage-Backed Securities 0 19 19
Norway
Corporate Bonds & Notes 0 763 763
Sovereign Issues 0 n n
Peru
Sovereign Issues 0 347 347
Qatar
Corporate Bonds & Notes 100 0 100
Sovereign Issues 0 467 467
Romania
Sovereign Issues 0 140 140
Saudi Arabia
Corporate Bonds & Notes 0 197 197
Sovereign Issues 0 645 645
Singapore
Corporate Bonds & Notes 0 207 207
Slovenia
Sovereign Issues 0 518 518
South Korea
Sovereign Issues 0 809 809

28 —
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PIMCO 7 a—»n)
% 2 r 7 F Y =

7 7 M F
BRI : (BHVEAL : TR L)
S ORI, (O R BB 1) * $ 1,040
ey 1,040
BEMFR 1,040
EHRFFE (BX)

A AEE S (SR S B R 1) * 1212
B E I E R AR T N T 4 TR 261
JEBHARET ) N T 4 TR 1,166
PANE BTNy (116)

ES N URRIEAS 2523

RERFHE (18) HOMEENER
PG A RS (O ERR B RR ) * (302)
W F TP ISR AT ) N T 4 TR (125)
JEHEARLT ) N T 4 TR (424)
ARG E B X OV (7)

KREBLEHM ($H) 2% O #2 B AH (858)

RpIESS 1,665
EFIC K B HEEOMIEINGE $ 2,705
A BB $ 3
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@ EBH#AZE (20212 6 B30HIRT)
<PIMCOJVBA—NINAAL—IVRZANFIFT—T 7 K>

TASE TASE  FHHE TASE I
(815 ) (it F) (@ T) ¥ Gtz )
[#f% 5.1% ‘ Telecom Italia Capital S.A.
Deutsche Bank AG 6.375% due 11/15/2033 § 3008 359
5.625% due 05/19/2031 EUR 600 843 2,811
Ontex Group NV Gruenenthal GmbH Total Luxembourg 2911
3.500% due 07/16/2026 (a) EUR 100 $ 19 4.125% due 05/15/2028 100 123 (Cost $2,946)
Total Belgium 119 Schaeffler AG
(Cost $119) 3.375% due 10/12/2028 800 1,048
1% 1.5%
R Petroleas Mexicanos
. 2,000% due 07/15/2025 200 235
A% 0.5% . ’ cmbi 3.825% due 11/24/2025 EUR 700 841
VOC Escrow Ltd. inance hm T i
3.760% due 09/21/2028 500 651 otal Mexico N
5.000% due 02/15/2028 § 300 304 — a0 (Cost$673)
Total Bermuda 304 Total G W
(Cost $300) otal Germany LS 5 5 1.5%
(Cost $3,090) SRS 1.5%
Allied Universal Holdco LLC
iR 4.0% HEZ 1.1% 3.626% due 06/01/2028 100 118
Bausch Health Cos., Inc. S e 4.875% due 06/01/2028 GBP 100 138
4.875% due 06/01/2028 100 102 irgin Wedia "endor kinancing flotes ican Airli
b due 5.000% due 07/15/2028 $ 6w gl Amorcanjiiinosinc
Bombardier, Inc. 5.750% due 04/20/2029 $ 100 108
6.125% due 01/15/2023 9 10 T;‘“' ;’;;“" — U, D
t
7.125% due 06/15/2026 500 529 (Cost#539) 4.375% due 05/15/2026 BR300 39
7.500% due 12/01/2024 325 340
) Delta Air Lines, Inc.
Garda World Security Corp. % 4.2% 4.750% due 10/20/2028 s m
6.000% due 06/01/2029 500 497 o
. Atlantia SpA Total Multinational 844
GFL Environmental, Inc. 1.625% due 02/03/2025 EUR 800 975 (Cost $829)
4.000% due 06/01/2028 20 198 1.75% due 0211212028 400 489
Northriver Midstream Finance LP Banca Monte dei Paschi di Siena SpA F704 28%
5.625% due 02/15/2026 500 520 5.375% due 01/18/2028 0 284 1% 2.8%
Superior Plus LP 8.500% due 09/10/2030 100 110 Dufry One BV
4,500% due 03/15/2029 100 103 UniCredit SpA 2.000% due 02/15/2027 R 300 336
Total Canada 2,294 7.500% due 06/03/2026 (b)(c) 400 563 Elastic NV
(Cost $2,234) Total ltaly 2431 4.125% due 07/15/2029 [a) $ 100 100
gy o (Cost $2,323) LeasePlan Corp. NV
TAY ER11% 7.375% due 05/29/2024 (bllc ~ EUR 500 665
% 1.1% -
. TevaF Finance BV
‘B'Vgﬂ"o':/'\gaﬁﬂn';;';éuzﬁ 0 o0 B 1.6% 3.150% due 10/01/2026 s 30 286
. ue
a 01 AA Bond Co. Ltd. United Group BV
Total Cayman Islands 630 4.875% due 07/31/2024 GBP 200 294 3.625% due 02/15/2028 EUR 200 231
(Cost $620) Adient Global Holdings Ltd. Total Netherlands 1,618
3.500% due 08/15/2024 ER 500 611 (Cost $1,628) —
N>y - O—ffi#5 02% L‘:;:'d‘;”'“"' Cliane! 0L
Altice France S.A. (Cost $913) T |EE19%

4.155% due 08/14/2026 122 122

Aedas Homes Opco SLU

[itf% 1.5% | an_ 4.000% due 08/15/2026 30 365
Electricite de France S.A. (b) AL > %5 02% Banco Santander S.A.
2.626% due 12/01/2027 EUR 200 239 Sunshine Luxembourg VIl SARL 4.375% due UW/M/?U?‘E.(b)(D] 200 25
5.376% due 01/29/2026 200 267 4.500% due 10/01/2026 $ 100 100 l\l - an
einor Homes S.A.
PixamSas [ 0% 4.500% due 10/15/2026 200 24
ggggnﬁ g:: glﬂggggg fgg ?gg 3';;6;2"“5?;:&35 700 808 Via Celere Desarrollos Inmobiliarios S.A.
T b due ) 5.250% due 04/01/2026 200 247
Endo L Finance Co. I Sarl Total Spain 1,101
Total France 991 g.125% due 04/01/2028 200 196 —_—
(Cost $974) ) (Cost $1,084)
Intelsat Jackson Holdings S.A.
E— mo e T —
N2y - O—fEH 0.5% Matterhorn Telecom S.A. A% 1.3%
Nidda Healthcare Holding GmbH 3.125% due 09/15/2026 EUR 300 358 Intrum AB
3.500% due 08/21/2026 250 294 Summer BC Holdco B SARL 3.125% due 07/15/2024 200 239
5.750% due 10/31/2026 600 746 3.500% due 07/15/2026 400 485
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TEEE Rkl TAEEE Rkl TALE Baika)
(867 F) (8L F) (867 F) (8L F) (87 F) (B TF)
Total Sweden $ 724 Project Ruby Ultimate Parent Corp. DaVita, Inc.
(Cost $687) 4.000% due 03/03/2028 § 208 199 3.750% due 02/15/2031 § 5 216
Redstons Holdco 2 LP 4.625% due 06/01/2030 200 208
*‘3 S2v 5.500% due 04/27/2028 525 525 Diamond Sports Group LLC
A 8.2% Team Health Haldings, Inc 5.375% due 08/15/2026 500 324
guidalb waicathinacelRiC 3750% due 0200812024 149 145 Dicbold Nixdorf, |
6.750% due 0913012023 GBP 225 10 e T
Verscend Holding Corp. 9.375% due 07/15/2025 100 il
Barclﬂavs PLC 4.104% due 08/27/2025 25 25 Endeavor Energy Resources LP
7.750% due 09/15/2023 (bl(c) $ 200 220 —2'941 5.500% due 01/30/2026 200 208
Boparan Finance PLC o 6.626% due 07/15/2026 100 107
&
7.626% due 11/30/2025 GBP 250 316 "é)ﬁﬁ 0T% EQM Midstream Partners LP
INEOS Finance PLC Clear C o 4.500% due 01/15/2029 100 102
2.125% due 11/15/2025 R 200 238 earChaniERtutiony 4.750% due 01/15/2031 150 155
R . 00E Holdings, Inc. 5,022 13 3 3 .
uattro Finance L, N Ford Motor Credit Co. LLI
3.375% due 01/15/2026 s anf|  MeatBediiciClast iHik 2 0.157% due 12/01/2024 BR 90 1,040
Jaguar Land Rover Automotive PLC iHeartMedia, Inc. Class B 938 B 135 die 0207025 20 238
2.200% due 01/15/2024 BR 20 27 65] iRz 9 HE e
7.750% due 10/15/2025 $ 450 495 Fortress Transportation & Infrastructure Investors LLC
Miller Homes Group Holdings PLC (Z;F?Eﬁ?) 6.500% due 10/01/2025 225 234
5.500% due 10/15/2024 GBP 200 283 Hﬂ*% 37.8% - F Building Materials, Inc.
Rolls-Royce PLC q = - : — 6.000% due 03/01/2029 100 99
0.875% due 05/09/2024 EUR 500 565 BI;ES;/I:Z:: 1531"5725'28 ELCH T ""s' e - Freedom Mortgage Corp.
5.750% due 10/15/2027 $ 250 2718 ! X 6.626% due 01/15/2027 (a) 425 429
Santander UK Group Holdings PLC (b)c) ;‘T;g;ﬂ"s:e'\g;ﬁ’;;[i';"(a:"“ . 11 Full House Resorts, Inc.
6.750% due 06/24/2024 GBP 50 77 i 8.250% due 02/15/2028 100 109
7.375% due 06/24/2022 200 82 ?IZ’;%“:I;:JV:E?/(WSSIIZ"D‘;EI 500 606 Global Infrastructure Solutions, Inc.
TalkTalk Telecom Group PLC SIJI]D“/: due 04/01/2024 80 81 5.625% due 06/01/2029 175 182
3.875% due 02/20/2025 200 2713 P Harvest Midstream | LP
Vmed 02 UK Financing | PLC gut 7.500% due 09/01/2028 176 190
4.625% due 07/15/2028 100 106
3.250% due 01/31/2031 EUR 100 19 : HAT Holdings 1 LLC
4.000% due 01/31/2029 GBP 100 137 Bausch Health Americas, Inc. 3.375% due 06/15/2026 525 530
4.250% due 01/31/2031 $ 200 197 9.250% due 04/01/2026 400 436 )
o Hilton Grand Vacations Borrower Escrow LLC
Vodafone Group PLC BCPE Ulysses Intermediate, Inc. 5.000% due 08/01/2029 100 12
6.250% due 10/03/2078 300 332 7.750% due 04/01/2027 (e) 200 205 .
Qutallnited Kingdom SG:01]  BleeBecoyMitsiarie e o 100 100
(Cost $4,617) 6.625% due 07/15/2026 150 157 ’
3 4.375% due 02/01/2031 60 60
Burford Capital Global Finance LLC 5.375% due 08/01/2028 300 319
6.250% due 04/15/2028 200 210
Imola Merger Corp.
; CCO Holdings LLC 4.750% due 05/15/2029 250 258
Birkenstock GmbH & Co. 4.500% due 06/01/2033 450 41 Indigo Natural Resources LLC
4.250% due 04/27/2028 200 200 0
I 5.376% due 06/01/2029 350 383 5.375% due 02/01/2029 520 555
arnival Lorp. Cheniere Energy Partners LP 9
3.750% due 06/30/2025 198 203 0 Leeward Renewable Energy Operations LLC
’ LR 20 28y 250% due 0710112008 fe 375 381
LTI, SisnlorolEnsryylncs Nielsen Finance LLC
4.625% due 02/19/2026 217 207 0
- 4.625% due 10/15/2028 200 m 4.750% due 07/15/2031 175 17
H-Food Holdings LLC Clarivate Science Holdings Corp. Occidental Petroleun Corp.
3.792% due 05/23/2025 490 488 0 b
[ o PG 0 100 605t due 0811512022 100 100
HaartConmunicatinpaline Community Health Systems, Inc. 5.875% due 09/01/2025 175 195
3.104% due 05/01/2026 31 3 6.125% due 04/01/2030 425 432 6.125% due 01/01/2031 () 200 236
Instant Brands Holdings, Inc. Comstock Resources, Inc. 6.376% due 08/01/2028 250 292
5.750% due 04/12/2028 100 100 6.750% due 03/01/2029 200 213 6.625% due 08/01/2030 350 420
Jefferies Finance LLC Coty, Inc. OneMain Finance Corp.
3.125% due 06/03/2026 49 49 3.875% due 04/15/2026 TR 100 19 3,500% due 01/15/2027 375 378
LifePoint Health, Inc. 5.000% due 04/15/2026 $ 375 381 Organon & Co.
3.854% due 11/16/2025 385 38 Grestwood Midstream Partners LP 2.875% due 04/30/2028 EUR 300 361
R G 6.000% due 02/01/2029 100 105 5.125% due 04/30/2031 s M 20
3.750% due 01/06/2028 100 100 CrownRock LP Oxford Finance LLC
Nouryon Finance BV 5.000% due 05/01/2029 100 105 6.375% due 12/15/2022 100 101
2.843% due 10/01/2025 77 975 5.625% due 10/15/2025 100 104




TALE il

(87 F) (8L TF)
Park Intermediate Holdings LLC
4.875% due 05/15/2029 $ 100 104
PennyMac Financial Services, Inc.
4.250% due 02/15/2029 300 290
Performance Food Group, Inc.
6.875% due 05/01/2025 300 321
PM General Purchaser LLC
9.500% due 10/01/2028 100 108
Post Holdings, Inc.
4.500% due 09/15/2031 100 100
5.750% due 03/01/2027 300 314
PRA Group, Inc.
7.378% due 09/01/2025 300 324
Prime Security Services Borrower LLC
3.375% due 08/31/2027 200 194
Renewable Energy Group, Inc.
5.875% due 06/01/2028 100 105
RHP Hotel Properties LP
4.500% due 02/15/2029 300 301
Sabre GLBL, Inc.
7.376% due 09/01/2025 200 218
9.250% due 04/15/2025 100 19
Sirius XM Radio, Inc.
4.000% due 07/15/2028 100 103
Spirit AeroSystems, Inc.
5.500% due 01/15/2025 300 320
Square, Inc.
3.500% due 06/01/2031 125 126
SRS Distribution, Inc.
4.625% due 07/01/2028 100 102
Staples, Inc.
7.500% due 04/15/2026 300 311
Sugarhouse HSP Gaming Prop Mezz LP
5.876% due 05/15/2025 300 297
Sunoco LP
4.500% due 05/15/2029 150 183
Switch Ltd.
4.125% due 06/15/2029 100 103
Talen Energy Supply LLC
6.500% due 06/01/2025 50 34
Targa Resources Partners LP
4.000% due 01/15/2032 25 2
4.875% due 02/01/2031 400 434
TransDigm, Inc.
4.625% due 01/15/2029 100 100
6.375% due 06/15/2026 400 415
Triumph Group, Inc.
8.876% due 06/01/2024 84 9%
United Airlines 2020-1 Class A Pass-Through Trust
5.876% due 10/15/2027 381 423
United Airlines, Inc.
4.625% due 04/15/2029 100 104
Univision Communications, Inc.
6.626% due 06/01/2027 400 434
Victoria's Secret & Co.
4.625% due 07/15/2028 (a) 100 100
Victors Merger Corp.
6.375% due 05/15/2029 200 202

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

TALE
(87 : F)
Vine Energy Holdings LLC
6.750% due 04/15/2029 $ 600 $
White Capital Parent LLC
8.250% due 03/15/2026 (e) 300
WMG Acquisition Corp.
3.000% due 02/15/2031 200

Total United States
(Cost $23,866)

R 15.2%

FHEE
)

632

312

190

21,686
24,695

EHAE 1.2%

Australia and New Zealand Banking Group Ltd.

0.005% due 07/01/2021 109 109

Bank of Nova Scotia

0.005% due 07/01/2021 b b

BNP Paribas Bank

(1.830%) due 07/01/2021 CHF 4 4

(0.780%) due 07/01/2021 EUR 3 4

Citibank N.A.

0.005% due 07/01/2021 $ 57 57

Credit Suisse AG

(1.830%) due 07/01/2021 CHF 18 19

DBS Bank Ltd.

0.005% due 07/01/2021 $ 114 114

DnB Bank ASA

(0.780%) due 07/01/2021 EUR 3 3)

0.005% due 07/01/2021 $ 1 1

HSBC Bank PLC

(0.780%) due 07/01/2021 EUR 2 3

0.005% due 07/01/2021 GBP 2 2

JPMorgan Chase Bank N.A.

0.005% due 07/01/2021 $ 114 114

National Australia Bank Ltd.

0.005% due 07/01/2021 H M

Royal Bank of Canada

0.005% due 07/01/2021 1 1

Sumitomo Mitsui Banking Corp.

(0.780%) due 07/01/2021 EUR 79 94

0.005% due 07/01/2021 $ 101 101

0.005% due 07/01/2021 GBP 1 1

Sumitomo Mitsui Trust Bank Ltd.

(0.780%) due 07/01/2021 EUR 4 5

(0.310%) due 07/01/2021 ¥ 6 0

0.005% due 07/01/2021 $ 7 7

0.005% due 07/01/2021 GBP 9 12

697

[KEEBMERE (1) 13.3% J

0.015% due 08/26/2021 $ 600 600

0.025% due 07/13/2021 1,300 1,300

0.030% due 11/12/2021 2,500 2,499

0.043% due 09/23/2021 1,400 1,400

0.050% due 08/19/2021 700 700

0.050% due 09/09/2021 1,100 1,100
1,599

[REMBEF v v 2 - TXUA - ELOT% ]

0.015% due 09/21/2021 (f) 400 400

Total Short-Term Instruments 8,696

(Cost $8,696)

i)
(84 - F)

Total Investments in Securities 100.5%  § 57,613
(Cost $56,098)
Financial Derivative

Instruments (h)(i) (0.4%) (246)
(Cost or Premiums, net $0)
Other Assets and Liabilities, net (0.1%) (29)
Net Assets 100.0% $ 57,338
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BAPERICH T 2R (KB ZWBERETRIL):

T OBREEOCE. RBROSFEEMBRAALLBRTREL L LT - AN EENATVS,
(a) 47 B ATENG |RESS

(b) KA (D B REDRK LOHER) TH S,

(c) (BFeERIRAL R

(d) BHMIES IS, BEHEFIBITRECSH 5.

(e) RAPRCHALS

07 —F>RREFIEY TH 5.

(g) HIFREES

5 RO
RiTRH 7—K> i E migH BRiFR{H TS SR
Occidental Petroleum Corp. 6.125% 01/01/2031 12/08/2020 $ 200 $ 236 0.41%

[0 287U /N7 « THR  EBE L BHRAR |

EEE |
KRB i ey
il R RA Sk (8) 2 BrE aff
Euro-Bobl 5-Year Note September Futures Long 0972021 15 $ 1 $ 2 $ 0
Euro-Bund 10-Year Bond September Futures Long 09/2021 5 6 2 0
Euro-Bux! 30-Year Bond September Futures Long 09/2021 2 9 3 0
Euro-Schatz 2-Year Note September Futures Long 09/2021 18 0 0 0
U.S. Treasury Ultra 30-Year Bond September Futures Long 09/2021 3 28 3 0
United Kingdom Treasury 10-Year Gilt September Futures Long 09/2021 2 3 0 0
Total Futures Contracts $ 47 $ 10 0
A7y T ‘
ERICEBILY Y b FIAN - 2Ty T — FAF I3 0" |
RERFE 2 EBENE
it Ol e o ZREESF bl HETE” Bk 10 R = RE aff
CDX.HY-36 Index 5.000% 06/20/2026 $ 1,000 $ 104 $ 13 $ 1 $ 0
iTraxx Europe Crossover Series 35 Index 5.000% 06/20/2026 EUR 1,300 194 1 0 2)
$ 298 $ 20 $ 1 $ 2
&F2T YT
EEBEF| KRBT
Xih BB EHEFA TV IR B 2F A BETLE i GR) 3
Receive 3-Month USD-LIBOR 2.500% 12/18/2021 $ 2,500 $ (300 $ 16 $ 0 s 0
Receive 3-Month USD-LIBOR 0.500% 06/16/2026 1,000 22 0 0 Ul
Receive 3-Month USD-LIBOR 1.000% 12/16/2030 200 7 6 0 (1
Receive 3-Month USD-LIBOR 0.750% 06/16/2031 500 32 (10) 0 Ul
Receive” 6-Month EURIBOR 0.000% 09/15/2031 EUR 100 1 0 0 0
Receive 6-Month EURIBOR 0.500% 09/15/2051 200 m 2) 0 m
Pay*! Sterling Overnight Interbank Average
Rate 0.750% 09/15/2051 GBP 100 (3) 1 0 0
$ 28 $ n $ 0 3 (4
Total Swap Agreements $ 326 $ 31 $ 18 (6)
SRT VAT« TR ESE 2P RERER
KUTFIE. 2021466 B30 B MAED LG % 1 (FFREFEFT U /N T « TEAOTHME L EHERENOENTH B,
202146 A30BHTE. LBH LUhRBHERMT U/NT 1 TEHRAICOVTIS9NHEPERELTELANSA TV S,
SRTUNT 1 TRE STV /ST 1 TAM
TS EMEENS RE TS i EWEERS AR
Hg47 ar %4 27 v TR A5t FRA T ar %4 27y T8 a&t
Total Exchange-Traded or Centrally Cleared $ 0 $ 10 $ 13 1 $ 0 $ 0 $ 6) ¢ (6)




P IMCOFO—r A A —Jb ER 55 S—T 7

(772 FF7O72 >3 2DF ) FT. HFXT 2 TRHDEMICES SN TOEL S LIEHFEAPELCLEE, 772Nt () TOF2 >3 > DRVFICXT y 7OBETEICFLOF
EFU, BEEHDGELEZIE0E L AEF1>T 0 VX EMET SFEMAFDE/EL EF(73, ELIE (i) T TDFETED 5 FHEEHDEURMHEZ B U EFE L IIEH
1Ty O R EHE T S HHAH DEUTHEE B L /-AFICFE L OFRFFER LS L < (A BFMMAHDIE TEH Jo

Q) LHRT  TREDEUICED 5N TV BL S LIEMBAPLLLFEIC T 72 NP ILZ Y b - TAF 23 >DFENFELTERS S EPBREINS, ELBBVFEL THIIRZAT
BEMDP B ERAFETT .

B)oLZy b FTFNI - Ty TREIOMHE LS EDERE L TOMHEE. Fh - fBITY X0 DREDURDIHEE L TORGYERL L. X7 v TEFIDEETEDHFIRF 554
BNEFEDILZ Y b - FYINF ¢ TOFHENEE (F /12 Fa) DFFEMEFRT, X7y TOBEETEICHT 3/ TOEMIL, EH] THDEBREDE, LD
HHIDEMAETHEEN TV ST T 4 F P EZDYDIEFBEFELEDTRMY Y X I DHBAEET,

(4) E DRBEBGRICIIHARREIDHHRERD S B,

[0 &m7 Y17« Tma : mE

[srEamskimsn :
RFEIREFA () 2
W5IHEF RER FlEE SRER BE afi
BOA 07/2021 EUR 225 $ 274 $ 1 $ 0
BPS 07/2021 195 233 2 0
BPS 07/2021 $ 1,875 EUR 1,677 0 (5)
BPS 07/2021 1 JPY 12 0 0
BRC 07/2021 EUR 162 $ 185 5 0
GLM 07/2021 118 143 3 0
HUS 07/2071 622 m 3 0
HUS 07/2021 $ 14 JPY 15,599 0 (1
HUS 08/2021 GBP 326 $ 459 9 0
HUS 08/2021 $ 1,294 GBP 915 0 (29)
MYl 07/2021 144 EUR m 0 m
RBC 08/2021 GBP 38 $ 54 1 0
SCX 07/2021 $ 8,037 EUR 6,570 0 (245)
SCX 08/2021 8,256 6,956 0 0
Total Forward Foreign Currency Contracts $ 30 $ (281)
BBTUNT 1 TR EREES
LUFid, 202146 A0 AMAEDERERMT U /N T ¢ TR EEL AL (RAL ) BROTISME 2 BMEEFFNCHEL TENLAEDTH 3,
SRMTUNT 1 TRE BRTUNT 4 TARK
J58 Vb
SHERE Hi SEAE ol 4 FUNT4TD #FA(RR) I7ZXR—
WEIHEF SRR A7var RT7v7R4#  EEAE b £5.0) A7var R7vT7RM  EEAE  MHSHE BR Ju="
BOA $ 7 $ 0 $ 0 $ 7 $ 0 $ 0 $ 0 $ 0 $ 7 $ 0 $ 7
BPS 2 0 0 2 (5) 0 0 (5) (3) 0 (3
BRC 5 0 0 5 0 0 0 0 5 0 5
GLM 3 0 0 3 0 0 0 0 3 0 3
HUS 2 0 0 12 (300 0 0 (30) (18] 0 (18
MYI 0 0 0 0 m 0 0 m (1 0 m
RBC 1 0 0 1 0 0 0 0 1 0 1
SCX 0 0 0 0 (245) 0 0 (245) (245) 0 (245)
Total Over the Counter__ § 30 $ 0 $ 0 $ 30 $ (281) $ 0 $ 0 $ (281)

(N R2 b« TOXF=Z 9 —Id77 3/ FEDRGIGFIH T SFMRE - K2 DOIFERT, FHLRT /T 1 TBBRD 5RET 3L I IF— 2 ¥ — A~ DEANI LA~ DV 5 —
ZRIDF TRITN LRG| DB TOAKRET E L TE S,

FJ(JPY)
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SBTUNT 1 TEROAEME

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

BiE - AMGREELOSRT UNT ¢ TEHROAEME (2021466 A30BHAE) :

Ay VERE VTR ESATOEOTYUNT « THES

[ELEEED) JLTy bER I7AT 18 SHERBZH LFIRH a5t
Financial Derivative Instruments - Assets
Exchange-traded or centrally cleared
Futures $ 0 $ 0 $ 0 $ 0 $ 10 $ 10
Swap Agreements 0 1 0 0 0 1
$ 0 $ 1 $ 0 $ 0 $ 10 $ "
Over the counter
Forward Foreign Currency Contracts $ 0 $ 0 $ 0 $ 30 $ 0 $ 30
$ 0 $ 1 $ 0 $ 30 $ 10 $ Al
Financial Derivative Instruments - Liabilities
Exchange-traded or centrally cleared
Swap Agreements $ 0 $ (2) $ 0 $ 0 $ (4 $ (6)
Over the counter
Forward Foreign Currency Contracts $ 0 $§ 0 $ 0 $ (281 $ 0 $ (281)
$ 0 $ (2) $ 0 $ (281) $ 4 $ 1287)

BEFERICHT 2RMT UNT « TEROKE (202146 A308 (T T ULFE)

Ay JERELTERESATOEVWT VAT « T

[EIEEE) LTy hER IZAT18H SHERBZH FIZH A&t
Net Realized Gain (Loss) on Financial Derivative Instruments
Exchange-traded or centrally cleared
Futures $ 0 $ 0 $ 0 $ 0 $ 113) $ (113)
Swap Agreements 0 (1 0 0 (121) (122)
$ 0 $ (1 $ 0 $ 0 $ (234) $ (235)
Over the counter
Forward Foreign Currency Contracts $ 0 $ 0 $ 0 $ 619 $ 0 $ 619
Written Options 0 8 0 0 0 8
$ 0 $ 8 $ 0 $ 619 $ 0 $ 627
$ 0 $ 7 $ 0 $ 619 $ (234) $ 392
Net Change in pi on Financial Derivative Instruments
Exchange-traded or centrally cleared
Futures $ 0 $ 0 $ 0 $ 0 $ 16 $ 16
Swap Agreements 0 (42) 0 0 169 127
$ 0 $ 42) $ 0 $ 0 $ 185 $ 143
Over the counter
Forward Foreign Currency Contracts $ 0 $ 0 $ 0 $ (300) $ 0 $ (300)
Written Options 0 2) 0 0 0 2
$ 0 $ (2) $ 0 $ (300) $ 0 $ (302)
$ 0 $ (44) $ 0 $ (300) $ 185 $ (159)
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AEAHEDHRIE

KT, 77> FORELARETFET 570 ICEA & 722021 F6 A0 A RAEDHRICE OV AEMEDENITH 5,

ATEfE
AFIY-— LA LAIL2 LAIL3  (2021/06/305%)
Investments in Securities, at Value
Belgium
Corporate Bonds & Notes $ 0 % 19§ 0 % 119
Bermuda
Corporate Bonds & Notes 0 304 0 304
Canada
Corporate Bonds & Notes 0 2,294 0 2,294
Cayman Islands
Corporate Bonds & Notes 0 630 0 630
France
Bank Loan Obligations 0 122 0 122
Corporate Bonds & Notes 0 869 0 869
Germany
Bank Loan Obligations 0 294 0 294
Corporate Bonds & Notes 0 2,900 0 2,900
Ireland
Corporate Bonds & Notes 0 614 0 614
Italy
Corporate Bonds & Notes 0 243 0 243
Jersey, Channel Islands
Corporate Bonds & Notes 0 905 0 905
Luxembourg
Bank Loan Obligations 0 100 0 100
Corporate Bonds & Notes 0 2,8m 0 2,81
Mexico
Corporate Bonds & Notes 0 841 0 841
Multinational
Corporate Bonds & Notes 0 844 0 844
Netherlands
Corporate Bonds & Notes 100 1,518 0 1,618
Spain
Corporate Bonds & Notes 0 1,101 0 1,101
Sweden
Corporate Bonds & Notes 0 124 0 124
United Kingdom
Corporate Bonds & Notes 0 4,701 0 4,701
United States
Bank Loan Obligations 0 2,841 100 2,941
Common Stocks 45 0 23 68
Corporate Bonds & Notes 100 21,586 0 21,686
Short-Term Instruments 0 8,696 0 8,696
Total $ 245§ 51245 % 123§ 51,613
Financial Derivative Instruments - Assets
Exchange-traded or centrally
cleared 7 4 0 "
Over the counter 0 30 0 30
$ 78 48 0 s
Financial Derivative Instruments - Liabilities
Exchange-traded or centrally
cleared 0 (6] 0 6]
Over the counter 0 (281) 0 (281)
$ 0 s (287) ¢ 0 s (287)
Totals $ 252 ¢ 56992 § 123 § 57,367
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@ISZEETE (20214 6 A30H T TOI4ER)

PIMCO 7 u— Ny
NA AL —=WVFEANTTT—

7 7 M F
BRI : (BHVEAL : TR L)
IR KL $ 2,466
ey 2,466
BEMFR 2,466
EHRFFE (BX)

5 A RE S 2997
B E I3 E R AR T N T 4 TR (235)
JEBHARE T ) N T 4 T RE 627
A1 2

ES NP1 EAS 3,391
RERFHE (18) HOMELENER
G A eSS 2,763
W F 22T ISR AT ) N T 4 TR 143

JEHEARLT ) N T 4 TR (302)

ARG E B X OV (1)

KRFEBLEHM 45 O A B 40 2,603
RpIESS 5,994
EAIC K 3B EOMEING $ 8,460

(B FmETIZE, EROSHLITHERLA LRI R E Zoler — AT EN TV 5,
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@ EBH#AZE (20212 6 B30HIRT)
<PIMCOIV—YJEEANITI—T 7 RK>

AL ikl TAEE ikl TEAEE i)
(857 . F) (B F) (8% F) (8L F) (B F)  (BfL:F)
S.A. Global Sukuk Ltd. Total Dominican Republic $ 669
0.946% due 06/17/2024 $ 200 $ 200 (Cost $659)
1.602% due 06/17/2026 200 200
Argentina Bocon 792
30.069% due 10/04/2022 ARS 23918 12 Total Cayman Islands 1633 V7Y 08%
Argentina Government International Bond (Cost $1,636) Egypt Government International Bond
0.125% due 07/09/2030 $ 93 32 14.605% due 09/08/2025 EGP 5,000 322
0.1258% due 07092035 1 el F_ Total Egypt 322
Argentina Treasury Bills V7Y K22% (Cost $321)
36.104% due 04/03/2022 ARS 369 2 Bonos de la Tesoreria de la Republica en pesos
Autonomous City of Buenos Aires Argentina ggggzﬂ gue é%g%gig ol 532888 ng m
37.374% due 03/29/2024 445 2 00 due 4 /7Y W 07%
" Total Chile 907 Republic of Ghana Government Bond
Total Argenti 82 _—
i ———=  (cost$900) 16500% due 02/06/203  GHS 300 51
18.850% due 09/28/2023 300 53
p_ 19.250% due 1211812023 700 12
SEDE o Y
A 6.9% V7)1 6.3% 20.750% due 01/16/2023 400 72
China Development Bank Total Ghana 300
:’;g;ﬁ;ﬁfﬂ:‘/’g/‘;‘ﬁzj“ Tl - 1.860% due 04/09/2023 ONY 2400 386 (Cost $298)
i ! 3.000% due 08/07/2023 2,600 403
Banco Dayova .. - -
China Government International Bond B0
y Ty v
4.250% due 12/13/2024 $ 150 156 1.990% due 04/09/2025 1,500 295 Y T1) & 3.8%
Banco Votorantim S.A. 3.020% due 10/22/2025 2,200 342 Hungary Government Bond
4.500% due 09/24/2024 200 m 3.280% due 12/03/2027 7,200 1,130 2.000% due 05/23/2029 HUF 56,100 185
Centrais Eletricas Brasilsiras S.A. 3.810% due 09/14/2050 700 m 2.600% due 10/24/2024 43,900 173
3.625% due 02/04/2025 200 26 Total China 2677 3.000% due 08/21/2030 41,500 146
—_— Y
OiSA. (Cost $2,536) B.UUDn/n due 10/27/2038 15,100 50
1.913% due 02/25/2035 BRL 1 5 3.250% due 10/22/2031 24,000 86
) QOVE7 23% 4.000% due 04/28/2051 12,700 48
Swiss Insured Brazil Power Finance Sarl S 1.2% . 5.500% due 06/24/2025 228,700 880
9.850% due 07/16/2032 5,181 1,084 = Total H 1,568
S —— Empresas Publicas de Medellin ESP (c“ a sr:g;;)v E—on
. 7.626% due 09/10/2024 COP 961,000 260 ost $1,
AL Ao v 120 5376% due 11/0812027 871,000 3
X, Inc. 283 _
3.250% due 07/01/2026 (b) 20 1 O PP ST | REL0%
2,834 = Shriram Transport Finance Co. Ltd.
T % 5.700% due 02/27/2022 $ 200 203
(i 0.4 | 5.750% e 11032027 400,500 103 e B
Vale S.A. 7.000% due 06/30/2032 113,000 2 State Bank of India
2.762% due 01/01/001 fal BRL 1,300 156 10.000% due 07/24/2024 958,700 293 4.000% due 01/24/2022 LU
Total Brazil 2,990 Financiera de Desarrollo Territorial S.A. Findeter Total India a0
(Cost $3,465) 1.876% due 08/12/2024 94,000 2 (Cost $403)
451
. — 1 1 F227 00%
Total Colombia %4 VI A 0.0%

Anchorage Capital CLO 6 Ltd.

(Cost $1,280)

Indonesia Government International Bond

1.234% due 07/15/2030 s om0 250 7.375% due 05/15/2048 IR 78,000 5
Arch Street CLO Ltd. V7Y K 30% Total Indonesia 5
1.188% due 10/20/2028 30 30 Czech Republic Government Bond (Cost $6)
Garanti Diversified Payment Rights Finance Co. Egggzﬂ 3“9 ggﬂggg% CZK ;ZBB 4[7]§
3.366% due 1010972021 o 45 950% due y Fﬂﬂ_
' ) 1.000% due 06/26/2026 3400 153 AEBREES 03%
Mid0osal CrauitCEON 1.200% due 03/13/2031 2,700 119 Toro European CLO 3 DAC
U T ) B0 B0 000t due 107132033 9,000 426 0.650% due 04/15/2030 ER 100 118
| 841 | 4.200% due 12/04/2036 1,100 s 06w ]
R 1.9% ’ 6%
Kaisa Group Holdings Ltd (Tc'"": ::"1”;‘7’)‘“““"“ — 1288 plfa Bank AD Via Alfa Bond Issuance PLC
- 0S' i
0.750% due 0912812023 o . 9,350“/u»due\ PB/UG/ZUZZ RUB 18,400 259
Poinsettia Finance Ltd. ‘{ —7—THE% 03% ‘
6.625% due 06/17/2031 200 194 U8 16% European Loan Conduit No.36 DAC
’
Dominican Republic International Bond 1.000% due 02/17/2030 EUR o___ 18
8.900% due 02/15/2023 DOP 16,000 295 Total Ireland 496
9.750% due 06/05/2026 18,800 37 (Cost $501)




TEEE it
(Bifr: F)  (BSfL: F)

ARAZITIV54%
#1% 0.3%
Leviathan Bond Ltd.
6.126% due 08/30/2025 $ 100 $ 110
[VFufs51% J
Israel Government Bond
0.000% due 06/08/2022 ILS 1,800 562
0.000% due 11/30/2021 700 215
5.500% due 01/31/2022 4,100 1,329

2,096
Total Israel 2,206
(Cost $2,168)
%% 0.3%
Banca Carige SpA
0.957% due 05/25/2022 EUR 100 19
Total Italy 119
(Cost $111)
B EBREES 0.0%
ARTS Ltd.
1.899% due 09/15/2021 $ 19 19
Total Jersey, Channel
Islands 19
(Cost $19)

HYT 252 03%
% 0.3%

Development Bank of Kazakhstan JSC

8.950% due 05/04/2023 KzZT 52,000 120
Total Kazakhstan 120
(Cost $158)

PIMCOIXR—C U BHERNSTS—D7 2 RJ(JPY)

4.638% due 11/15/2049 MYR 300 $ 74
4.724% due 06/15/2033 91 238
4.935% due 09/30/2043 50 13
Total Malaysia 1,507
(Cost $1,521)

TEEH Galitsl
(B4 F) (B F)
Total Peru $ 1,639
(Cost $1,690)

74YE> 05%
V7Y E05%

Philippines Government International Bond

LGSR 0.1% 3.900% due 11/26/2022 PHP 10,000 207
nEo R Total Philippines 207
America Movil SAB de C.V. (Cost $212) —
8.460% due 12/18/2036 MXN 1,000 51
Petroleos Mexicanos
7.650% due 11/24/2021 20 1 V7Y E0.9%
52 Poland International Bond
“/7‘ U1 2.3% ‘ 1.250% due 10/25/2030 PLN 1,200 306
Mexico Government International Bond 2.750% due 04/25/2028 U7
7.750% due 05/29/2031 7,600 403 Total Poland 362
7.750% due 11/13/2042 2,300 19 (Cost$359)
8.000% due 11/07/2047 2,300 121
8.500% due 05/31/2029 5,300 293
936 [VIUf§23%
Total Mexico 988 Romania Government International Bond
(Cost $1,009) 3.650% due 07/28/2025 RON 500 125
3.700% due 11/25/2024 600 150
* 54 04% 4.500% due 06/17/2024 2,000 510
Ny - O— &% 01% 4.750% due 10/11/2034 300 8
Sigma Holdco BV 5.000% due 02/12/2029 0 81
3.750% due 07/02/2025 PLN 100 25 Total Romania 944
[V7U&03% | (Cost$900)
Republic of Angola Via Avenir Il BV 07 4.4%
7.861% due 07/01/2023 $ 126 126 VI A 4.4%
Total Netherlands 151 - -
Russia Bond
{Costiin) 4.500% due 07/16/2025 RUB 8,500 107
o 5.700% due 05/17/2028 18,600 237
Patias a0 7.080% due 01/19/2028 5,300 73

Ny - O— &% 0.5%

o 7.850% due 04/10/2030 26,200 374
Bank of Industry Ltd. 7.700% due 03/23/2033 15200 218
HEF 1.0% 6.184% due 12/14/2023 200 201 7.950% due 10/07/2026 49,600 710
Petrorio Luxembourg Sarl ‘yj’ YA 0.2% ‘ 8.500% due 09/17/2031 7000 107
i o U DD $ an a3 Nigeria Government International Bond Total Russia — 1826
Sherbank of Russia Via SB Capital S.A. 5.625% due 06/27/2022 66 68 (Cost $1,948)
5.250% due 05/23/2023 (c) 200 212 S — 269
ot Flgorta PN S 5K — ) 0.8%
Total Luxembourg M1 (Cost $266) 590 18 0.8%
(Cost $412) -
~J— 3.8% Singapore Government Bond

I A 3.7% HE 0.7% 1.825% due 07/01/2031 (b)  SGD 100 75

: - 3.375% due 09/01/2033 300 262
Malaysia Government International Bond ALICORP SAA i ——
2.632% due 04/15/2031 MYR 500 114 6.875% due 04/17/2027 PEN 500 144 Total Singapore 331
3.447% due 07/15/2036 200 45 R (Cost $336)
3.733% due 06/15/2028 400 101
3.757% due 06/22/2040 300 68 s e (51702074 e 7;;? #7777 86%
3.828% due 07/05/2034 400 9% — A 1.5%
3.844% due 04/15/2033 300 J] [VIu 3% | Eskom Holdings SOC Ltd.
3.885% due 08/15/2029 300 16 Fondo MIVIVIENDA S.A. 0.000% due 08/18/2027 IR 2,800 92
3.892% due 03/16/2027 200 51 7.000% due 02/14/2024 730 206 0.000% due 12/31/2032 6,900 100
85l D il i Peru Government International Bond 7.850% due 04/02/12028 6000 412
4.119% due 11/30/2034 300 3 5.400% due 08/12/2034 o - 504
4.127% due 04/15/2032 200 51 e P p
LTI al i 5.940% due 02/12/2029 1,900 543
4.369% due 10/31/2028 800 209 6.150% due 0311212032 00 o
4.417% due 09/30/2041 200 49 e /: dzz 0R/1219037 i %
B2 OE/30/72053 2L 52 g200% due 081212026 1,000 5




TEEE SHEE

(6T : F) (7 F)
VIV &71% ]
South Africa Government International Bond
6.250% due 03/31/2036 ZAR 7,600 $ 378
7.750% due 02/28/2023 5,700 45
8.000% due 01/31/2030 7,400 491
8.500% due 01/31/2037 3,200 193
8.750% due 01/31/2044 1,200 n
9.000% due 01/31/2040 3,700 228
10.500% due 12/21/2026 14,500 1,154

2,930

Total South Africa 3,534
(Cost $3,438)

EE 0.5%
&% 0.5%

Mirae Asset Securities Co. Ltd.

1.378% due 07/07/2024 $ 200 200
Total South Korea 200
(Cost $200)

[EBXHREI 0.1%
VITUE01%

Asian Development Bank

4.700% due 03/12/2024 MXN 1,000 50
International Finance Corp.

8.000% due 10/09/2023 IDR 100,000 8
Total Supranational 58
(Cost $56)

V7Y E05%

Thailand Government Bond

1.588% due 12/17/2035 THB 1,100 32
2.000% due 12/17/2031 3,300 105
2.875% due 12/17/2028 800 28
3.775% due 06/26/2032 1,500 56
Total Thailand 220
(Cost $224)

VITUE14%

Turkey Government International Bond

10.500% due 08/11/2027 TRY 1,700 146
11.000% due 02/24/2027 2,700 240
12.600% due 10/01/2025 1,700 167
16.200% due 06/14/2023 200 2
Total Turkey 576
(Cost $857)

V7R 05%

Ukraine Government International Bond

7.750% due 08/01/2021 $ 200 202
Total Ukraine 202
(Cost $201)

EE 1.5%

HEF 1.3%

Barclays PLC

7.875% due 09/16/2022 (alic) ~ GBP 200 297
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TEEH Galitsl TEEH Galitsl
(B F) (B F) (B4 F) (B F)
Natwest Group PLC First Horizon Mortgage Pass-Through Trust
4.269% due 03/22/2025 $ 200 § 207 2.960% due 08/25/2037 (d) $ 60 § 31
514 Mortgage Pass-Through Certificates
[E=r—Tm% 02% ] 2.549% due 10/25/2033 5 5
Canada Square Funding PLC GSAMP Trust
1.149% due 10/17/2051 GBP n 98 0.162% due 12/25/2036 19 12
Total United Kingdom 612 HarborView Mortgage Loan Trust
(Cost $609) 2.562% due 08/19/2036 (d) 2 2
= o Home Equity Asset Trust
## 0.5% 1.442% due 02/25/2033 107 108
% 321Kl .07
b
7.078% due 11/30/2021 CLP 166,400 209
S Impac CMB Trust
(tR% 15% | 07525 duo 3252035 10 137
BOC Aviation USA Corp.
IndyMac INDX Mortgage Loan Trust
y
1.626% due 04/29/2024 $ 200 202 2.880% due 121252034 8 8
Charter Communications Operating LLC
JPMorgan Mortgage Trust
n
ik 20 21 Ja0%h due 0412502096 () 3B 37
Ford Motor Credit Co. LLC
Luminent Mortgage Trust
o
Rl T dly Al 0.452% due 12/25/2036 (d) " "
Sprint Corp. .
MASTR Alternative Loan Trust
y
LU 57021 il —;S; 0.432% due 03/25/2036 (d) 4 2
- MASTR Asset-Backed Securities Trust
E—4 -Vl 6.2%
‘ z ‘ 0.142% due 01/25/2037 2 9
Adjustable Rate Mortgage Trust .
2.712% due 09/25/2035 (d) 5 5 Merrill Lynch Mortgage Investors Trust
0.592% due 11/25/2035 39 39
Asset-Backed Securities Corporation Home Equity Loan ) .
Tt Merrill Lynch Mortgage-Backed Securities Trust
0.172% due 05/25/2037 4 3 2.798% due 04/26/2037 (d) 24 25
Banc of America Funding Trust Morgan Stanley Asset-Backed Securities Capital I, Inc.
0.553% due 02/20/2047 56 57 st
0.152% due 05/25/2037 14 13
Banc of America Mortgage Trust
2.483% due 07/25/2034 17 17 Morgan Stanley Mortgage Loan Trust
2.787% due 02/26/2036 (o) 5 H il 4 .
Bear Stearns Alternative-A Trust Mortgage Equity Conversion Asset Trust
0.412% due 02/25/2034 35 % 0.580% due 05/26/2042 172 165
Bear Stearns Asset-Backed Securities | Trust Mow[CerituylHome(EutitylLeaniiiust
1.142% due 08/25/2037 kil m [ A A U i &
. New Residential Mortgage Loan Trust
Chase Mort F Trust
3,,];3;“ d:grﬂg;ggﬁa;;al{ls;e Tus 19 19 2.750% due 11/25/2059 167 163
Citigroup Mortgage Loan Trust New nVork Mortgage Trust
0.152% due 07/25/2045 34 2 0.632% due 04/25/2035 130 132
0.162% due 01/25/2037 9 9 Option One Mortgage Loan Trust
2.376% due 03/25/2034 3 3 0.232% due 03/25/2037 235 220
2731% due 07/25/2045 (d) 12 12 Residential Asset Securitization Trust
Lt v ORI R ) iH T 0.492% due 01/25/2046 () 81 2
Cnun:rvwide Home Loan Mortgage Pass-Through Trust Residential Funding Mortgage Securities | Trust
IOk i T AT ) ¢ 3.148% due 09/25/2035 ) 15 12
EleditSuisseMo (g alapial Securitized Assot-Backed Receivables LLC Trust (d)
0.606% due 11/30/2037 200 190 0.152% due 12/25/2038 59 2
Credit-Based Asset Servicing & Securitization LLC 0.172% due 11/25/2036 33 13
0.212% due 07/25/2037 149 17 Sequoia Mortgage Trust
Credit-Based Asset Servicing & Securitization Trust 1.984% due 01/20/2047 (d) 9 1
0.152% due 11/25/2036 6 3 Structured Adjustable Rate Mortgage Loan Trust
Downey Savings & Loan Association Mortgage Loan Trust 2.646% due 07/25/2034 143 154
0.283% due 10/19/2036 (d) 142 127 2.978% due 01/25/2035 31 32
First Horizon Alternative Mortgage Securities Trust Structured Asset Mortgage Investments Il Trust
2.542% due 11/25/2035 (d) 33 27 0.593% due 07/19/2035 60 58
0.753% due 10/19/2034 159 168




TEEE i)
(867 F)  (8fL:F)
Structured Asset Securities Corporation Mortgage Loan
Trust
6.000% due 10/25/2036 (d) $ 106 $ 108

PIMCOIXR—C U BHERNSTS—D7 2 RJ(JPY)

AR il
(87 F) (8L F)

The Hongkong and Shanghai Banking Corp. Ltd.

WaMu Mortgage Pass-Through Certificates Trust (d)
2

2.564% due 01/25/2037

2.716% due 04/25/2037 14 13
3.029% due 09/25/2036 4 4
3.050% due 12/26/2036 45 48
2,538
[#E4Rf% 0.9% |
JPMorgan Structured Products BV (g)
11.750% due 06/17/2022 UAH 6,000 2
12.000% due 08/28/2026 MW 3,000 67
14.000% due 05/28/2031 3,100 63
351
[REBATERMRE 0.1% ]
Fannie Mae
0.152% due 12/25/2036 $ 5 5
1.328% due 06/01/2043 14 14
1.328% due 07/01/2044 3 3
22
Total United States 3,857
(Cost $3,982)
EE i e |
Federal Home Loan Bank
0.008% due 08/27/2021 (e) 600 600
[ 0.5% |
Sunac China Holdings Ltd.
5.976% due 12/30/2021 ellg) 200 200
[EES 0.9% ]
Australia and New Zealand Banking Group Ltd.
0.005% due 07/01/2021 n n
Bank of Nova Scotia
0.005% due 07/01/2021 3 3
BNP Paribas Bank
3.900% due 07/01/2021 ZAR 87 6
Citibank N.A.
0.005% due 07/01/2021 $ 37 37
DBS Bank Ltd.
0.005% due 07/01/2021 75 75
DnB Bank ASA
0.005% due 07/01/2021 1 1
HSBC Bank PLC
0.005% due 07/01/2021 GBP 1 1
JPMorgan Chase Bank N.A.
0.005% due 07/01/2021 $ 75 75
National Australia Bank Ltd.
0.005% due 07/01/2021 27 27
Royal Bank of Canada
0.005% due 07/01/2021 1 1
0.005% due 07/02/2021 CAD 1 1
Sumitomo Mitsui Banking Corp.
0.005% due 07/01/2021 $ 66 66
Sumitomo Mitsui Trust Bank Ltd.
0.005% due 07/01/2021 4 4
0.005% due 07/01/2021 GBP 3 4

0.000% due 07/01/2021 SGD 78 5
i
[ 25 TVERERK 2.2% ]
(0.044%) due 02/02/2022 (e) ILS 800 245
(0.034%) due 03/02/2022 (f) 2,200 675
920
[FL=—2 7EHERE 20% |
1.820% due 12/24/2021 (f) MYR 3,500 836
[REEHERE () 5.2% |
0.032% due 09/30/2021 (j) $ 800 800
0.038% due 08/19/2021 1,300 1,300
2,100
[KEHBEF vy 2 - YRXIALD - EN(e) 56% |
0.015% due 09/21/2021 1,100 1,100
0.028% due 10/05/2021 (j) 700 700
0.042% due 10/26/2021 500 500
2,300
Total Short-Term Instruments 1,333
(Cost $7,321)
Total Investments in Securities 101.6%  § 41,738
(Cost $43,190)
Financial Derivative
Instruments (h)(i) 0.3% 123
(Cost or Premiums, net $1)
Other Assets and Liabilities, net (1.9%) (781)
Net Assets 100.0% $ 41,080
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REBMARICHT

tOREEOCE. REOSBEOBRAALLBRTRBL L 17— AFEEN TV S,
(a) KA (RO BFHEREDORK LOHER) TH 5.

(b) 54T B ATERG | BES

(c) 1B FeamiAt

() HHMRESIE, FEHFBRITRECSH S,

(e) 7 —HK> IRRIEFIEY TH 3.

) 7 =K IMEFHRHEFEY TH 3,

(g) BURREE :
HHEED
RITEEH =K HA BER REE B AR
JPMorgan Strustured Products BV 11.750% 06/17/2022 021012021 s m s 0.54%
JPMorgan Strustured Products BY 12.000% 08/28/2026 08/15/2021 7 87 0.16%
JPMorgan Strustured Products BV 14.000% 0512812031 0512412021 59 83 0.15%
Sunac China Holdings Lid. 5975% 12/30/2021 011/2021 200 200 0.49%
Total Restricted Securities § 551 $ 551 1.34%
[#Assvzoposmmsl |
A : |
FRIESD
R3l8F 51 =K BEE  TALE FBe e
NSC Fannie Mae, TBA 6.000% 07012081 $ 1000 _§ (1130 § 1,121
Total Short Sales (2.7%) $ (11300 s (1.121)

EAB LV EDBOLRERG K

LUFid, 202146 AS0AMEDEA L LU ZDMBOSRME]. %5 TICEL Ah/ (B £) BROTBIHME £ REFHICHEL TENLEEDTH 3.

—-
YIN=2Z - /;'t»f/(‘y'; EABLY
LRI LR WEIICR 3 FRICHRS Z 0RO EA(ZA) .
BT FIRRE TS FKihd Fihd LRMEIAE R v
Master Securities Forward Transactions Agreement
msC $ 0 3 03 0 3 n121 ¢ (IRVATIEE 0 $ (1,121)
Total Borrowings and Other Financing T { $ 0 3 [ 0 3 (1.121)

() F2 b+ LOXF=Z 10— (77 1 )b P BEBFDREIGFIH T KRR FHREDHFEXT s BEADLVEDRDRBRE|DEFET S LI IF~2 v — 2. Fl—DEAH LF—DT
R =D F RN LRG| DB TDAERT S E»TES,

202146 A30B C# T U A EROTEATZRE 252,367 T, METFHLFF0754% ThH > oo BEERISE—IL - NNy TBEIEUN—Z - LERRICHRIREN S 558, THHARC

BZhsrashs.

[0 2m7 Y57« TR EBE L EBRAR \

(277 |

‘11%‘ VI E KRBFECHEBILI v b - FIAIN - 2Ty T - TAF 0% ‘

s Ee L srmmm  _ EOEME
SRS EREEEH  AME  QOIEANERE"  SErA” JLE i) 48) 28 B A
General Electic Co. T000% 122012023 038% 300 s 5 s 0 s 0 s 0
AT YT
ZHEF FERFE EBERSE
*th B ZWERI1 Ty 2R EE7 #HE HETE ey ) % RE AR
Receive 3-Month ZAR-SAJIBOR 8.000% 03152022 2 8,700 s [i] s 8 s 0 0
Receive 3:Month ZAR-SAJIBOR 6.865% 01/09/2023 2,700 " 0 0 0
Receive 3-Month ZAR-SAJIBOR 6.375% 01/29/2023 5,000 (14l 1 0 0
Receive 3Month ZAR-SAJIBOR 7.250% 00/19/2023 5,900 (25 5 1 0
Receive 3-Month ZAR-SAJIBOR 1.515% 03/07/2024 5,700 (25) 5 1 0
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BT v T #EE)

ZHEF FEREFE ZMEEHE
i BR EHERA T VIR B &F) R HETH ki) ) % e aff
Receive 3-Month ZAR-SAJIBOR 8.250% 03/15/2024 ZAR 1,400 $ 9 $ 2 $ 0 s 0
Receive 3-Month ZAR-SAJIBOR 7.750% 03/20/2024 8,200 (39) 8 1 0
Pay 3-Month ZAR-SAJIBOR 7.600% 06/19/2024 13,700 65 (14) 0 2)
Pay 3-Month ZAR-SAJIBOR 5.256% 07/09/2025 4,400 (3] (4 0 (1
Pay 3-Month ZAR-SAJIBOR 5.106% 12/02/2025 5,400 9 (5) 0 (1
Pay 3-Month ZAR-SAJIBOR 6.855% 02/11/2026 1,100 4 m 0 0
Receive 3-Month ZAR-SAJIBOR 6.200% 03/08/2026 6,100 (6) 7 1 0
Pay 3-Month ZAR-SAJIBOR 5.757% 04/14/2026 4,500 1 0 2 0
Pay 3-Month ZAR-SAJIBOR 5.700% 04/21/2026 2,100 il 2 0 0
Pay 3-Month ZAR-SAJIBOR 5.680% 06/08/2026 4,900 (4) (6] 0 (1
Pay 3-Month ZAR-SAJIBOR 5.601% 06/09/2026 1,700 2) 2 0 0
Receive 3-Month ZAR-SAJIBOR 9.500% 09/16/2026 1,700 (19) 3 0 0
Receive 3-Month ZAR-SAJIBOR 5.324% 12/21/2026 14,700 H 17 3 0
Receive 3-Month ZAR-SAJIBOR 8.300% 03/15/2027 6,100 (44) 15 1 0
Pay 3-Month ZAR-SAJIBOR 8.500% 12/19/2028 13,000 9 23) 0 2)
Pay 3-Month ZAR-SAJIBOR 8.750% 03/20/2029 14,200 "7 (25 0 2)
Receive 3-Month ZAR-SAJIBOR 7.720% 06/11/2029 14,000 (52) yal 2 0
Pay 3-Month ZAR-SAJIBOR 8.000% 06/19/2029 3,100 15 (5) 0 0
Pay 6-Month CZK-PRIBOR 2.250% 1111112021 CZK 60,000 57 36 0 0
Pay 6-Month CZK-PRIBOR 2.250% 121192023 26,400 33 7 1 0
Pay 6-Month CZK-PRIBOR 1.781% 02/04/2024 10,400 4 0 1 0
Pay B-Month CZK-PRIBOR 0.475% 06/04/2025 3,500 (8) Ul 0 0
Pay B-Month CZK-PRIBOR 0.915% 09/01/2025 200 0 0 0 0
Receive 6-Month CZK-PRIBOR 2.000% 09/19/2026 16,500 (16) (3) 0 0
Pay 6-Month CZK-PRIBOR 1.050% 12/23/2025 17,800 (26) 2) 0 0
Pay 6-Month CZK-PRIBOR 1.575% 03/26/2026 8,300 (5) 3 0 0
Receive 6-Month CZK-PRIBOR 0.765% 04/07/2028 2,900 7 1 0 0
Receive 6-Month CZK-PRIBOR 2.000% 06/20/2028 10,400 (4) 7 0 0
Receive 6-Month CZK-PRIBOR 1.750% 06/19/2029 14,100 6 n 0 0
Pay 6-Month CZK-PRIBOR 1.477% 02/04/2030 5,800 (8] (4) 0 il
Receive 6-Month CZK-PRIBOR 0.929% 03/13/2030 3,000 10 2 0 0
Pay 6-Month PLN-WIBOR 2.500% 09/19/2023 PLN 4,600 66 19 6 0
Receive 6-Month PLN-WIBOR 1.790% 01/09/2024 3,700 (28) (6] 0 (6)
Receive 6-Month PLN-WIBOR 1.942% 03/20/2024 700 (5) 0 0 Ul
Pay 6-Month PLN-WIBOR 2.250% 03/20/2024 2,600 2 1 4 0
Pay 6-Month PLN-WIBOR 2.250% 06/19/2024 1,800 18 2 3 0
Receive 6-Month PLN-WIBOR 0.655% 05/21/2025 1,500 9 1 0 (3)
Receive 6-Month PLN-WIBOR 2.500% 03/16/2026 600 (9 0 0 2
Pay 6-Month PLN-WIBOR 1.460% 05/28/2026 700 0 m 2 0
Pay 6-Month PLN-WIBOR 1.466% 06/07/2026 300 1 0 1 0
Pay 6-Month PLN-WIBOR 1.097% 02/25/2027 1,000 (4 0 3 0
Pay 6-Month PLN-WIBOR 3.250% 06/20/2028 800 23 2) 3 0
Receive 6-Month PLN-WIBOR 1.490% 08/29/2029 1,700 1 (3) 0 (8]
Pay 6-Month PLN-WIBOR 1.421% 02/25/2030 1,400 (6) 0 5 0
Pay 6-Month PLN-WIBOR 1.163% 12/03/2030 400 (5) 0 2 0
Receive 6-Month PLN-WIBOR 1.110% 01/12/2031 900 " m 0 t]
Receive'” B-Month Singapore Swap Offer Rate

Fixing 1.750% 09/15/2031 SGD 400 (6] Ul 0 Ul
Receive 7-Day China Fixing Repo Rate 2.748% 12/16/2025 CNY 1,800 0 2) 1 0
Pay BRL-CDI-Compounded 2.700% 01/03/2022 BRL 7,600 (16) 2) 0 0
Receive BRL-CDI-Compounded 2.840% 01/03/2022 4,400 n 1 0 0
Receive BRL-CDI-Compounded 2.848% 01/03/2022 200 0 0 0 0
Receive BRL-CDI-Compounded 2.859% 01/03/2022 900 2 0 0 0
Receive BRL-CDI-Compounded 2.865% 01/03/2022 300 1 0 0 0
Receive BRL-CDI-Compounded 2.870% 01/03/2022 1,800 5 1 0 0
Receive BRL-CDI-Compounded 2.880% 01/03/2022 30,400 7 8 0 0
Receive BRL-CDI-Compounded 2.883% 01/03/2022 7,000 17 2 0 0
Receive BRL-CDI-Compounded 2.884% 01/03/2022 1,500 3 0 0 0
Receive BRL-CDI-Compounded 2.886% 01/03/2022 2,100 5 1 0 0
Receive BRL-CDI-Compounded 3.055% 01/03/2022 2,200 3 1 0 0
Pay BRL-CDI-Compounded 3.100% 01/03/2022 22,500 (32) (6) 0 0
Pay BRL-CDI-Compounded 3.130% 01/03/2022 10,800 (15) 3 0 0
Receive BRL-COI-Compounded 3.150% 01/03/2022 7,600 5 2 0 0
Pay BRL-CDI-Compounded 3.350% 01/03/2022 17,700 (301 (5) 0 0
Pay BRL-CDI-Compounded 3.360% 01/03/2022 700 0 0 0 0
Pay BRL-CDI-Compounded 3.390% 01/03/2022 600 (1 0 0 0
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BT v T #EE)

ZHEF FEREFE ZMEEHE

i BR EHERA T VIR B &F) R HETH ki) ) % e aff

Pay BRL-CDI-Compounded 3.700% 01/03/2022 BRL 16,415 $ (23) $ (4 $ 0 s 0
Receive BRL-CDI-Compounded 3.990% 01/03/2022 1,200 (3) 0 0 0
Receive BRL-CDI-Compounded 4.000% 01/03/2022 13,400 (27) 3 1 0
Pay BRL-CDI-Compounded 4.040% 01/03/2022 685 (1 0 0 0
Pay BRL-CDI-Compounded 4.460% 01/03/2022 1,300 5 0 0 0
Pay BRL-CDI-Compounded 4.500% 01/03/2022 8,000 30 m 0 m
Receive BRL-COI-Compounded 4.640% 01/03/2022 17,300 7 4 1 0
Receive BRL-CDI-Compounded 4.800% 01/03/2022 400 2 0 0 0
Receive BRL-CDI-Compounded 5.650% 01/03/2022 3,300 27 0 1 0
Pay BRL-CDI-Compounded 6.260% 01/03/2022 900 10 0 0 0
Pay BRL-CDI-Compounded 1.420% 01/03/2022 7,500 18 0 0 (4
Pay BRL-CDI-Compounded 4.020% 01/02/2023 6,600 (37) Ul 0 1
Pay BRL-CDI-Compounded 4.030% 01/02/2023 4,000 (22) 0 0 0
Pay BRL-CDI-Compounded 4.038% 01/02/2023 1,000 (5) 0 0 0
Receive BRL-CDI-Compounded 4.045% 01/02/2023 11,800 54 1 2 0
Pay BRL-CDI-Compounded 4.070% 01/02/2023 3,500 (18 0 0 0
Pay BRL-CDI-Compounded 4.100% 01/02/2023 9,100 (47 Ul 0 1
Receive BRL-CDI-Compounded 4.605% 01/02/2023 4,500 15 0 1 0
Receive BRL-CDI-Compounded 4.640% 01/02/2023 6,100 20 0 1 0
Pay BRL-CDI-Compounded 5.000% 01/02/2023 2,800 1 0 0 [l
Receive BRL-CDI-Compounded 5.150% 01/02/2023 10,600 (12 0 3 0
Pay BRL-CDI-Compounded 5.250% 01/02/2023 7,000 10 0 0 2
Pay BRL-CDI-Compounded 5.440% 01/02/2023 1,600 5 0 0 m
Receive BRL-CDI-Compounded 5.745% 01/02/2023 400 2) 0 0 0
Pay BRL-CDI-Compounded 5.920% 01/02/2023 1,300 7 0 0 Ul
Pay BRL-CDI-Compounded 6.230% 01/02/2023 3,600 26 0 0 2
Pay BRL-CDI-Compounded 6.375% 01/02/2023 1,800 14 0 0 (W]
Pay BRL-CDI-Compounded 6.410% 01/02/2023 8,100 (3) 0 0 (2)
Pay BRL-CDI-Compounded 6.676% 01/02/2023 7,700 75 1 0 4
Receive BRL-CDI-Compounded 7.195% 01/02/2023 6,400 (3 3 2 0
Receive BRL-CDI-Compounded 7.260% 01/02/2023 6,300 (4) (4 2 0
Receive BRL-CDI-Compounded 10.415% 01/02/2023 6,800 (235) (3) 8 0
Receive BRL-COI-Compounded 11.030% 01/02/2023 1,600 (62) (1) 2 0
Receive BRL-CDI-Compounded 4.720% 01/02/2024 4,000 32 3 2 0
Pay BRL-CDI-Compounded 4.870% 01/02/2024 4,600 (33) 0 0 [}
Receive BRL-CDI-Compounded 5.100% 01/02/2024 3,700 24 0 1 0
Receive BRL-CDI-Compounded 5.160% 01/02/2024 8,000 49 0 2 0
Pay BRL-CDI-Compounded 5.680% 01/02/2024 12,000 (12) 1 0 (5]
Pay BRL-CDI-Compounded 7.310% 01/02/2024 900 (1 0 0 0
Pay BRL-CDI-Compounded 7.778% 01/02/2024 2,700 2 2 0 m
Pay BRL-CDI-Compounded 5.660% 01/02/2025 4,000 (38) 0 0 [l
Pay BRL-CDI-Compounded 5.710% 01/02/2025 1,200 7 0 0 m
Pay BRL-CDI-Compounded 6.010% 01/02/2025 700 2 0 0 0
Receive BRL-CDI-Compounded 6.050% 01/02/2025 1,200 3 0 1 0
Receive BRL-CDI-Compounded 6.710% 01/02/2025 3,400 (1 (1 2 0
Receive BRL-CDI-Compounded 6.746% 01/02/2025 4,700 (16) [l 3 0
Receive BRL-CDI-Compounded 6.810% 01/02/2025 2,400 (10) [\l 2 0
Receive BRL-CDI-Compounded 7.160% 01/02/2025 200 0 0 0 0
Receive BRL-CDI-Compounded 7.480% 01/02/2025 11,100 (103) (4 9 0
Pay BRL-CDI-Compounded 8.476% 01/02/2025 2,800 47 1 0 3l
Receive BRL-CDI-Compounded 8.700% 01/02/2025 3,200 (81) [l 3 0
Pay BRL-CDI-Compounded 9.760% 01/02/2025 5,400 169 3 0 (8
Pay BRL-CDI-Compounded 10.330% 01/02/2025 11,500 410 7 0 18)
Pay BRL-CDI-Compounded 13.520% 01/02/2025 2,200 130 2 0 (5)
Receive BRL-CDI-Compounded 6.020% 01/04/2027 1,100 13 0 0 0
Pay BRL-CDI-Compounded 6.140% 01/04/2027 8,900 (80) 6 0 (4
Receive BRL-CDI-Compounded 6.180% 01/04/2027 1,700 14 il 1 0
Receive BRL-CDI-Compounded 6.245% 01/04/2027 700 7 0 0 0
Receive BRL-CDI-Compounded 6.250% 01/04/2027 600 5 0 0 0
Receive BRL-CDI-Compounded 6.450% 01/04/2027 1,600 9 m 1 0
Receive BRL-CDI-Compounded 6.500% 01/04/2027 700 5 5 0 0
Receive BRL-CDI-Compounded 6.520% 01/04/2027 1,500 7 il 1 0
Receive BRL-CDI-Compounded 6.950% 01/04/2027 800 1 0 1 0
Pay BRL-CDI-Compounded 6.990% 01/04/2027 1,300 0 1 0 m
Pay BRL-CDI-Compounded 7.118% 01/04/2027 1,500 2 1 0 Ul
Pay BRL-CDI-Compounded 7.306% 01/04/2027 800 2 0 0 [l
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Pay BRL-CDI-Compounded 7.466% 01/04/2027 BRL 1,400 $ m $ 1 $ 0 s m
Receive BRL-CDI-Compounded 1.770% 01/04/2027 2,700 6 (1 2 0
Receive BRL-CDI-Compounded 7.800% 01/04/2027 1,800 (13) 1} 1 0
Pay BRL-CDI-Compounded 8.356% 01/04/2027 900 0 0 0 Ul
Pay BRL-CDI-Compounded 8.450% 01/04/2027 1,500 1 1 0 Ul
Receive BRL-CDI-Compounded 8.635% 01/04/2027 3,400 (49) 2 3 0
Receive BRL-CDI-Compounded 8.640% 01/04/2027 800 m 0 1 0
Pay BRL-CDI-Compounded 8.675% 01/04/2027 1,200 19 1 0 m
Receive BRL-CDI-Compounded 8.750% 01/04/2027 3,200 (16) 2) 2 0
Pay BRL-CDI-Compounded 9.600% 01/04/2027 1,300 33 1 0 2
Pay BRL-CDI-Compounded 10.090% 01/04/2027 600 16 0 0 m
Receive BRL-COI-Compounded 10.460% 01/04/2027 3,100 (104) (2) 5 0
Receive BRL-CDI-Compounded 10.700% 01/04/2027 2,100 (72) 2) 3 0
Pay BRL-CDI-Compounded 11.360% 01/04/2027 600 24 1 0 m
Pay BRL-CDI-Compounded 12.250% 01/04/2027 2,500 109 2 0 (4
Receive Colombia IBR Overnight Interbank

Reference Rate 4.140% 10/08/2021 COP 1,118,200 (4 (3 0 0
Pay Colombia IBR Overnight Interbank

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

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

Reference Rate 3.900% 07/2412024 2,799,500 13 2 2 0
Receive Colombia IBR Overnight Interbank

Reference Rate 4.450% 03/31/2025 87,000 0 0 0 [l
Receive Colombia IBR Overnight Interbank

Reference Rate 3.800% 05/05/2025 329,000 3 1 1 0
Receive Colombia IBR Overnight Interbank

Reference Rate 3.180% 09/04/2025 389,900 6 1 1 0
Pay Colombia IBR Overnight Interbank

Reference Rate 3.240% 10/15/2025 1,228,000 (21) (4) 0 (5]
Receive Colombia IBR Overnight Interbank

Reference Rate 4.060% 11/26/2025 486,000 5 2 1 0
Pay Colombia IBR Overnight Interbank

Reference Rate 4.640% 11/26/2025 357,500 (2) 2) 0 0
Pay Colombia IBR Overnight Interbank

Reference Rate 4.651% 11/26/2025 187,000 m m 0 0
Pay Colombia IBR Overnight Interbank

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

Reference Rate 3.126% 01/15/2026 748,000 14 1 1 0
Pay Colombia IBR Overnight Interbank

Reference Rate 4.620% 05/11/2026 1,850,100 (8) n 0 2)
Receive Colombia IBR Overnight Interbank

Reference Rate 4.030% 06/19/2027 200,500 4 1 1 0
Receive Colombia IBR Overnight Interbank

Reference Rate 3.975% 06/23/2027 274,100 5 1 1 0
Receive Colombia IBR Overnight Interbank

Reference Rate 3.680% 11/03/2027 290,000 7 1 0 0
Pay Colombia IBR Overnight Interbank

Reference Rate 4.005% 08/20/2028 846,300 (20) 3l 0 (4
Pay Colombia IBR Overnight Interbank

Reference Rate 5.180% 02/11/2030 141,900 (2) (1 0 0
Pay Colombia IBR Overnight Interbank

Reference Rate 5.075% 02/13/2030 61,800 0 0 0 0
Pay Colombia IBR Overnight Interbank

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

Reference Rate 5.020% 02/14/2030 68,400 (1 0 0 0
Receive Colombia IBR Overnight Interbank

Reference Rate 4.290% 06/05/2030 223,200 6 1 1 0
Receive Colombia IBR Overnight Interbank

Reference Rate 4.155% 01/15/2031 77,000 2 0 0 0
Receive IBMEXID 6.650% 09/22/2021 MXN 22,500 (5] 2 2 0
Pay IBMEXID 8.426% 10/26/2021 20,100 15 0 0 0
Pay IBMEXID 6.510% 12/09/2021 2,700 1 0 0 0
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Pay IBMEXID 6.535% 120092021 XN 1,900 § 1 § 0 § [ 0
Receive IBMEXID 6.620% 12109/2021 4,600 il 1 0 0
Pay"! IBMEXID 4515% 08/17/2022 3900 2 n 0 0
Pay IBMEXID 4.700% 0812512022 18,400 (10l m 0 0
Pay IBMEXID 4.245% 02/15/2023 7,000 (10) “ 0 0
Pay! IBMEXID 4.350% 02/15/2023 36,000 (36 4 1 0
Pay"! IBMEXID 4.300% 02/16/2023 22,800 (24) 9) 1 0
Pay IBMEXID 4470% 0212712023 500 0 0 0 0
Pay IBMEXID 4.520% 02/27/2023 1,100 2 n 0 0
Pay IBMEXID 4.550% 0212712023 11,300 12l 16) 1 0
Pay IBMEXID 4.560% 0212712023 500 0 0 0 0
Pay IBMEXID 4.565% 02/27/2023 500 0 0 0 0
Receive IBMEXID 6.590% 03/15/2023 10,300 6) 8 0 il
Pay IBMEXID 4.680% 03/16/2023 4,700 15) @) 0 0
Pay IBMEXID 7.150% 03/17/2023 5,300 § 3) 0 0
Receive IBMEXID §.360% 03/22/2023 18,400 l 1 0 il
Receive IBMEXID 5.282% 03/29/2023 13,800 8 8 0 il
Pay IBMEXID 5.860% 03/29/2023 13,900 il 8) 1 0
Receive IBMEXID 4.920% 04/10/2023 59,200 62 4 0 “
Pay IBMEXID 8.810% 1012612023 33,700 103 23) 3 0
Pay IBMEXID 8.910% 1111512023 14,600 45 12 0 2)
Pay IBMEXID 8.818% 11/16/2023 3,800 13 2 0 0
Pay IBMEXID 8.955% 11/23/2023 6,900 23 15) 1 0
Receive IBMEXID 4.540% 0212112024 4,400 9 3 0 0
Receive IBMEXID 4570% 0212112024 33,000 80 8 0 3)
Receive IBMEXID 8.035% 0212212024 15,600 (36 12 1 0
Pay IBMEXID 5.605% 03/26/2024 4,800 “ @ 0 0
Pay IBMEXID 4.695% 06/25/2024 8,700 (20) m 1 0
Pay IBMEXID 4610% 0612712024 9,300 (22] m 1 0
Pay IBMEXID 6.580% 01/01/2025 9,000 3 8) 1 0
Pay IBMEXID 6.620% 01/02/2025 7,900 3 m 1 0
Receive IBMEXID 6.635% 01/15/2025 12,900 6) 10 0 n
Pay IBMEXID 8.010% 02/03/2025 800 2 il 0 0
Receive IBMEXID 4.840% 02/19/2025 3,700 10 3 0 0
Receive IBMEXID 4.850% 02/19/2025 5,000 13 4 0 n
Pay IBMEXID 6.510% 0212412025 7,000 1 16) 1 0
Pay IBMEXID 6.415% 02/25/2025 2,400 0 2 0 0
Receive IBMEXID 6.855% 03/20/2025 5,300 (5) 4 0 il
Receive IBMEXID 4.830% 07/22/2025 7,200 2 8 0 n
Receive IBMEXID 4.835% 0712412025 1,200 4 1 0 0
Pay IBMEXID 4917% 08/11/2025 6,800 (20) 16) 1 0
Pay IBMEXID 4.980% 08/12/2025 2,800 8) ) 0 0
Receive IBMEXID 5.120% 09/29/2025 55,400 144 134) 0 16)
Pay IBMEXID 4.720% 02/06/2026 3,500 13 1) 0 0
Pay IBMEXID 4730% 0210612026 9,900 37) 9) 1 0
Receive IBMEXID 4.950% 02/11/2026 10,600 3 9 0 n
Receive IBMEXID §.210% 03/19/2028 2,500 1 2 0 0
Pay IBMEXID 5.800% 04/06/2026 60,100 (94) 13) 8 0
Receive IBMEXID 6.670% 06/19/2026 6,100 il n 0 il
Receive IBMEXID §.720% 06/19/2026 6,000 2 2 0 il
Receive IBMEXID 9.210% 111082028 12,500 (90) 14 0 0
Receive IBMEXID 9.000% 11/09/2028 1,200 9 1 0 0
Receive IBMEXID 9.100% 11/09/2028 11,600 (81) 1 0 2
Receive IBMEXID 8.550% 01/23/2028 2,400 (12l 3 0 0
Receive IBMEXID 8.500% 0112512029 8,000 42) 8 0 0
Receive IBMEXID 8.430% 01/29/2029 8,400 1) 9 0 0
Pay IBMEXID 1.675% 06/04/2028 40,700 107 21 8 0
Receive IBMEXID 6.830% 12127/2028 100 0 0 0 0
Receive IBMEXID 6.618% 01/18/2030 6,600 § 6 0 n
Receive IBMEXID 5.600% 02/26/2030 2,200 2 2 0 0
Pay IBMEXID 1.210% 02/28/2030 3,700 4 3 1 0
Pay IBMEXID 1.220% 02/28/2030 3,600 4 ) 1 0
Receive IBMEXID 1.750% 03/08/2030 2,000 6) 2 0 0
Receive IBMEXID 5.590% 07/03/2030 4,300 20 3 0 n
Receive IBMEXID 5.610% 07/03/2030 11,400 5 9 0 n
Pay IBMEXID 5.445% 12/05/2030 700 “ n 0 0
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Pay IBMEXID 5.540% 12/31/2030 MXN 8,200 (42) $ (6] $ 18 0
Receive IBMEXID 5.445% 01/13/2031 3,400 19 3 0 0
Pay IBMEXID 5.620% 01/27/2031 6,100 (32) (5) 1 0
Pay IBMEXID 5.980% 02/12/2031 1,700 (6] m 0 0
Pay IBMEXID 5.990% 0212/2031 4,000 (14) 3l 0 Ul
Pay IBMEXID 6.040% 02/12/2031 14,400 (49) 9 2 0
Receive IBMEXID 6.630% 03/31/2031 17,500 2 13 0 (2)
Pay IBMEXID 7.758% 02/02/2034 1,700 5 (1 0 0
Pay IBMEXID 8.280% 11/28/2036 3,500 16 2) 1 0
Pay IBMEXID 8.310% 11/28/2036 1,400 6 [l 0 0
Pay IBMEXID 8.040% 11/25/2037 10,100 34 (5) 0 0
Pay IBMEXID 8.540% 02/16/2033 2,300 14 m 0 0
Pay IBMEXID 8.546% 02/16/2039 5,300 31 (3 0 0
Pay IBMEXID 7.886% 05/27/2039 9,800 24 (4 0 0
Pay IBMEXID 7.626% 0712/2038 2,900 3 [l 1 0
Pay IBMEXID 1.640% 07/13/2038 2,500 3 m 0 0
Pay IBMEXID 1.121% 08/10/2039 4,300 (7) Ul 1 0
Receive IBMEXID 7.210% 10/28/2039 1,100 1 0 0 0
Receive IBMEXID 7.253% 10/28/2039 2,100 2 1 0 0
Receive IBMEXID 7.180% 10/31/2039 2,500 4 1 0 0
Receive IBMEXID 1.200% 10/31/2039 2,200 3 1 0 0
Receive IBMEXID 1.085% 12/26/2039 2,400 5 1 0 0
Receive IBMEXID 6.463% 05/18/2040 1,600 8 0 0 0
Receive IBMEXID 6.500% 05/25/2040 3,500 18 1 0 (1
Receive IBMEXID 6.646% 05/30/2040 14,000 70 4 0 12)
Receive IBMEXID 6.540% 05/31/2040 5,100 26 2 0 m
Receive IBMEXID 6.430% 06/04/2040 1,900 n 1 0 0
Receive IBMEXID 6.380% 06/05/2040 2,600 16 1 0 0
Receive IBMEXID 6.260% 06/07/2040 2,600 17 1 0 (1
Pay Sinacofi Chile Interbank Rate

Average 1.183% 03/27/2023 cLp 44,680 1 0 0 0
Pay Sinacofi Chile Interbank Rate

Average 1.070% 12110/2023 58,000 (4) (1 0 0
Pay Sinacofi Chile Interbank Rate

Average 1.080% 121102023 58,000 (4) (1 0 0
Receive Sinacofi Chile Interbank Rate

Average 2.585% 12/04/2024 148,000 3 2 3 0
Receive Sinacofi Chile Interbank Rate

Average 2.590% 12/04/2024 150,000 3 2 2 0
Receive Sinacofi Chile Interbank Rate

Average 2.635% 12/04/2024 118,000 2 2 2 0
Receive Sinacofi Chile Interbank Rate

Average 2.650% 12/04/2024 121,000 2 2 2 0
Pay Sinacofi Chile Interbank Rate

Average 2.780% 12/09/2024 122,000 (1 (2) 0 (2)
Pay Sinacofi Chile Interbank Rate

Average 2.510% 01/14/2025 457,300 (5) (1 0 (6)
Pay Sinacofi Chile Interbank Rate

Average 2.393% 02/05/2025 311,000 (7) (2) 0 (4)
Pay Sinacofi Chile Interbank Rate

Average 2.420% 02/24/2025 33,000 (1 il 0 Ll
Receive Sinacofi Chile Interbank Rate

Average 1.936% 03/10/2025 150,200 7 1 1 0
Receive Sinacofi Chile Interbank Rate

Average 1.940% 03/10/2025 75,100 4 1 1 0
Receive Sinacofi Chile Interbank Rate

Average 1.810% 03/30/2025 359,000 N 3 1 0
Pay Sinacofi Chile Interbank Rate

Average 1.088% 05/27/2025 335,300 (35) (5) 0 (3]
Receive Sinacofi Chile Interbank Rate

Average 1.290% 11/06/2025 118,500 13 2 1 0
Pay Sinacofi Chile Interbank Rate

Average 2.545% 02/05/2026 124,000 (4 (1 0 (2)
Receive Sinacofi Chile Interbank Rate

Average 1.780% 02/17/2026 108,000 10 2 1 0

FJ(JPY)
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Receive Sinacofi Chile Interbank Rate

Average 1.785% 02/17/2026 CLp 49,000 $ 5 $ 1 $ 18 0
Receive Sinacofi Chile Interbank Rate

Average 1.780% 02/17/2026 189,000 17 3 2 0
Receive Sinacofi Chile Interbank Rate

Average 2.640% 03/01/2026 163,000 5 2 2 0
Receive Sinacofi Chile Interbank Rate

Average 2.290% 03/09/2026 62,400 4 1 0 0
Receive Sinacofi Chile Interbank Rate

Average 2.305% 03/10/2026 84,500 5 1 1 0
Receive Sinacofi Chile Interbank Rate

Average 2.325% 03/10/2026 56,300 3 1 1 0
Pay Sinacofi Chile Interbank Rate

Average 2.020% 04/30/2026 315,000 (26) (6] 0 (2]
Pay Sinacofi Chile Interbank Rate

Average 1.950% 05/05/2026 298,700 27 (6) 0 (5)
Pay Sinacofi Chile Interbank Rate

Average 1.684% 06/04/2027 369,200 (56) (10) 0 (7
Pay Sinacofi Chile Interbank Rate

Average 1.715% 06/04/2027 73,700 1 (2) 0 (3]
Receive Sinacofi Chile Interbank Rate

Average 2.340% 10/08/2027 29,300 3 1 0 0
Receive Sinacofi Chile Interbank Rate

Average 1.947% 11/23/2027 347,000 51 10 7 0
Receive Sinacofi Chile Interbank Rate

Average 1.965% 1112412027 142,200 pal 4 3 0
Receive Sinacofi Chile Interbank Rate

Average 2.000% 11/26/2027 60,000 9 2 1 0
Receive Sinacofi Chile Interbank Rate

Average 2.020% 11/26/2027 78,000 " 2 2 0
Pay Sinacofi Chile Interbank Rate

Average 2.245% 12/10/2027 490,000 (62) (15) 0 (1
Pay Sinacofi Chile Interbank Rate

Average 2.265% 1210/2027 96,000 (12) (3 0 (2)
Receive Sinacofi Chile Interbank Rate

Average 3.620% 06/14/2028 26,100 1 1 0 0
Receive Sinacofi Chile Interbank Rate

Average 3.470% 06/15/2028 345,400 1 12 3 0
Receive Sinacofi Chile Interbank Rate

Average 3.216% 01/14/2030 250,500 17 3 6 0
Pay Sinacofi Chile Interbank Rate

Average 3.120% 02/05/2030 40,000 (4 m 0 m
Receive Sinacofi Chile Interbank Rate

Average 1.936% 05/27/2030 172,900 H 4 4 0
Pay Sinacofi Chile Interbank Rate

Average 2.080% 06/01/2030 75,000 (16) (21 0 (2)
Pay Sinacofi Chile Interbank Rate

Average 2.110% 06/01/2030 25,000 (6] (1 0 (1
Pay Sinacofi Chile Interbank Rate

Average 2.740% 12/10/2030 190,000 (30) (6 0 (5]

$ 867 $ 2 $ 208 § (224)

Total Swap Agreements $ 872 $ 21 $ 209§  (224)
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Total Exchange-Traded or Centrally Cleared $ 0 $ 0 $ 209 $ 209 $ 0§ 0 $ (224) § (224)
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A2 082021 PP 7,008 § s I 0
B0A 0712021 AUD m 208 4 0
B0A 072021 EUR 188 29 § 0
BOA 0712021 XN 2,082 105 1 0
B0A 072021 RUB 4,668 8 0 0
B0A 0712021 $ 3 MXN 6,792 0 (i
B0A 0772021 0 PEN 789 3 0
B0A 0712021 118 446 0 0
BOA 0712021 70 RUB 5,057 0 [
B0A 072021 20 THB 8,157 0 (6l
B0A 072021 248 7112 0 161
B0A 0812021 UAH 17 5 8 0 0
B0A 0812021 $ 604 K 12877 0 (1]
BOA 0812021 208 HUF 62492 3 0
BOA 0812021 8 RUB 8311 2 0
B0A 0912021 MYR 2,668 $ 639 0 (0
B0A 0912021 PHP 3,608 7 1 0
B0A 0912021 $ 1838 oY 11810 0 (18)
B0A 0912021 66 INR 4,887 0 n
BOA 0972021 61 kT %65% 0 0
BOA 0812021 21 MYR 870 0 m
B0A 0812021 955 LN 3604 0 9
BOA 0912021 173 AUB 12637 0 @
BOA 0972021 145 R 2,066 0 @
BOA 1072021 275 THB 8841 1 0
B0A 1172021 0 0P 147315 0 ]
B0A 1172021 587 RON 2398 0 13)
BOA 0112022 THB 8,853 5 275 0 (1
BOA 0212022 s 2 R 3,568 8 0
BOA 0212022 R 1312 § 82 0 )
8PS 072021 BRL w 8 0 )
8PS 072021 TRY 1103 125 0 0
8PS 0772021 $ 8 BAL 4 0 0
8PS 072021 1 Y 105 0 0
8PS 0712021 m MXN 4,368 0 (i
8PS 072021 7 RUB 5648 1 0
8PS 072021 7 TRY 633 0 ]
BPS 0712021 144 1,221 0 (5]
BPS 082021 P 570,873 § 15 0 0
8PS 0812021 HUF 74780 21 0 2
8PS 0812021 § 408 HUE 118527 0 (15)
8PS 0912021 DR 600,978 5 a 0 0
8PS 0812021 KRW 73629 8 0 0
8PS 0912021 MYR 3 10 0 0
8PS 0912021 $ 2115 MYR 879 0 )
8PS 0912021 2 PLN 158 0 0
8PS 0812021 25 THB 8019 0 )
8PS 1172021 13 MXN 2,723 0 0

FJ(JPY)
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BPS 02/2022 $ 50 VND 1,152,500 $ 0 $ 0
BPS 02/2022 IAR 1128 $ 74 0 (2)
BPS 03/2022 THB 64 2 0 0
BPS 06/2022 $ 36 MXN m 0 (1
BRC 07/2021 2 RUB 1,625 0 0
BRC 07/2021 10 TRY 82 0 0
BRC 07/2021 3 26 0 0
BRC 08/2021 HUF 8,332 $ 29 1 0
BRC 08/2021 $ 45 HUF 13,263 0 0
BRC 08/2021 2,840 MXN 58,851 105 0
BRC 09/2021 MYR 3,100 $ 748 4 0
BRC 09/2021 $ 417 MYR 174 0 0
BRC 09/2021 434 PLN 1,650 0 0
BSS 09/2021 21 uyu 956 1 0
CBK 07/2021 BRL 444 $ 90 2 0
CBK 07/2021 MXN 3,561 181 2 0
CBK 07/2021 PEN 822 225 10 0
CBK 07/2021 789 205 0 (1
CBK 07/2021 301 76 0 (3l
CBK 07/2021 448 12 0 (4)
CBK 07/2021 216 59 3 0
CBK 07/2021 THB .2 247 7 0
CBK 07/2021 $ 210 AUD m 0 (6)
CBK 07/2021 89 BRL 444 0 0
CBK 07/2021 205 PEN 789 1 0
CBK 07/2021 8 301 3 0
CBK 07/2021 83 301 0 (4
CBK 07/2021 48 RUB 3,674 3 0
CBK 07/2021 97 THB 3,027 0 (2)
CBK 07/2021 90 uvu 3,980 1 0
CBK 08/2021 COP 1,402,320 $ 376 1 0
CBK 08/2021 HUF 112,879 375 0 (6)
CBK 08/2021 $ 0 BRL 444 0 (2)
CBK 08/2021 425 COP 1,601,099 3 0
CBK 08/2021 281 PEN 1,069 4 (8]
CBK 08/2021 93 346 0 (3)
CBK 08/2021 61 RUB 4,598 1 0
CBK 08/2021 247 THB .12 0 (6]
CBK 08/2021 32 uvu 1412 0 0
CBK 09/2021 INR 1,649 $ 2 0 0
CBK 09/2021 MXN 1,469 68 0 (6]
CBK 09/2021 PEN 6,676 1,795 48 0
CBK 09/2021 PHP 780 16 0 0
CBK 09/2021 $ 120 Kzt 52,350 1 0
CBK 09/2021 82 uvu 3,628 0 0
CBK 09/2021 16 709 0 0
CBK 09/2021 IAR 3,363 $ 242 9 0
CBK 09/2021 7,365 538 28 0
CBK 10/2021 $ 34 KES 3,792 0 0
CBK 10/2021 120 PEN 460 1 0
CBK 1172021 ILS 700 $ 07 1 0
CBK 01/2022 2,849 879 2 0
CBK 01/2022 $ 103 PEN 375 0 (5]
CBK 01/2022 215 THB 8,869 2 0
CBK 0212022 ILS 2,151 $ 655 0 8]
CBK 02/2022 ZAR "7 8 0 0
CBK 02/2022 3,418 213 0 (18)
CBK 03/2022 IS 800 241 0 (5)
CBK 03/2022 THB 1,744 55 1 0
CBK 03/2022 $ 100 PEN 368 0 (4
CBK 04/2022 THB 8,876 $ 275 0 (2)
CBK 06/2022 IS 1,800 556 0 m
CBK 06/2022 $ 57 VND 1,310,031 0 (1
DUB 08/2021 cop 265,103 $ il 0 0
DUB 08/2021 $ 8 RUB 5,681 0 U]
GLM 07/2021 BRL 5,607 $ 1,086 0 (1
GLM 07/2021 Dop 2,201 37 0 m
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GLM 07/2021 Dop 15,443 $ 210 $ 0 $ 0
GLM 07/2021 MXN 1,047 52 0 0
GLM 07/2021 RUB 11,967 164 1 0
GLM 07/2021 $ 1,101 BRL 5,507 0 (3]
GLM 07/2021 270 Dop 15,443 1 0
GLM 07/2021 328 MXN 6,540 1 (1)
GLM 07/2021 87 RUB 6,694 5 0
GLM 07/2021 32 TRY m 0 (1
GLM 07/2021 14 18 0 0
GLM 08/2021 COP 3,873,262 $ 1,025 5 (15)
GLM 08/2021 DoP 13,680 232 0 (8)
GLM 08/2021 $ 1,040 BRL 5238 0 0
GLM 08/2021 53 HUF 16,497 0 (1
GLM 08/2021 175 RUB 12,926 2 (1
GLM 09/2021 DoP 16,952 $ 292 0 (2)
GLM 09/2021 MYR 2,963 mn2 3 0
GLM 09/2021 PHP 12,210 252 2 0
GLM 09/2021 PN 334 89 2 0
GLM 09/2021 RUB 13,930 191 2 0
GLM 09/2021 $ 142 Dop 8,203 0 0
GLM 09/2021 66 Kzt 28,644 0 0
GLM 09/2021 219 MYR 1,164 0 0
GLM 09/2021 742 PLN 2,818 0 (1
GLM 09/2021 219 RUB 16,020 0 (2)
GLM 09/2021 1,262 WD 35,127 0 (15)
GLM 09/2021 IAR 7,560 $ 548 2 0
GLM 10/2021 DoP 15,133 261 0 (1
GLM 10/2021 $ 268 pop 16,443 0 (1
GLM 112021 CLP 166,400 $ 236 8 0
GLM 1172021 $ 39 Kzt 17,346 0 0
GLM 11/2021 236 PEN 886 0 (5]
GLM 1212021 BRL 254 $ 49 0 (1
GLM 12/2021 SGD 17 13 0 0
GLM 02/2022 $ 186 BRL 1,029 12 0
GLM 0212022 ZAR 381 $ 25 0 Ul
GLM 02/2022 6,937 444 0 (29)
GLM 03/2022 THB 273 9 0 0
HUS 07/2021 EUR 173 m 6 0
HUS 07/2021 GBP 285 404 n 0
HUS 07/2021 $ 412 EUR 346 0 (2)
HUS 07/2021 168 ILS 546 0 (1
HUS 07/2021 133 JPY 14,691 0 (1
HUS 07/2021 63 MXN 1,259 0 0
HUS 07/2021 31 TRY 278 0 0
HUS 07/2021 31 259 0 (1
HUS 08/2021 cop 264,422 $ 0 0 0
HUS 08/2021 $ 212 CAD 257 0 (4)
HUS 08/2021 149 RUB 11,228 3 0
HUS 09/2021 CNH 2,565 $ 398 4 0
HUS 09/2021 CNY 270 42 0 0
HUS 09/2021 MXN 10,464 498 0 (24)
HUS 09/2021 MYR 702 169 0 0
HUS 09/2021 PN 179 48 1 0
HUS 09/2021 $ 63 CNH m 0 0
HUS 09/2021 23 CNY 148 0 0
HUS 09/2021 840 IDR 12,089,666 0 (18)
HUS 09/2021 2,161 KRW 2,407,517 0 (31)
HUS 09/2021 205 MYR 854 0 0
HUS 09/2021 786 PLN 3,01 5 0
HUS 09/2021 91 RUB 6,664 0 (1
HUS 09/2021 423 ZAR 6,086 0 0
HUS 01/2022 ILS 1,108 $ 337 0 (4)
IND 09/2021 MYR 400 97 1 0
IND 02/2022 ZAR 428 28 0 (1
IND 06/2022 WD 2,714 102 2 0
IND 06/2024 $ 102 WD 2,624 0 (1
JPM 07/2021 BRL 1919 $ 384 1 0
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JPM 07/2021 MXN 2,979 $ 147 $ 0 $ (3)
JPM 07/2021 $ 377 BRL 1,919 6 (1
JPM 07/2021 318 TRY 2,810 1 0
JPM 07/2021 527 4,654 0 0
JPM 08/2021 CAD 159 $ 129 1 0
JPM 08/2021 UAH 114 M 0 0
JPM 08/2021 $ 649 CZK 13,536 0 (20)
JPM 08/2021 44 EGP 7075 3 0
JPM 09/2021 INR 4571 $ 61 0 0
JPM 09/2021 WD 3,917 142 1 0
JPM 09/2021 $ 113 RUB 8,239 0 (1)
JPM 09/2021 54 ZAR 781 0 0
JPM 09/2021 ZAR 97 $ 7 0 0
JPM 10/2021 KES 1,304 n 0 Ul
JPM 10/2021 $ 37 KES 4,029 0 0
JPM 1212021 SGD 455 $ 338 0 0
JPM 1212021 $ 267 PHP 12,888 0 (6)
JPM 02/2022 ZAR 56 $ 4 0 0
JPM 04/2022 TRY 3,445 351 10 0
MYl 07/2021 AUD 272 208 2 0
MYl 07/2021 BRL 946 190 1 0
MYI 07/2021 $ 187 BRL 946 1 0
MYl 07/2021 130 PEN 497 0 0
MYl 07/2021 54 RUB 4,108 2 0
MYl 08/2021 CzK 107 $ 5 0 0
MYl 08/2021 EGP 2,256 14 0 (1
MY 08/2021 HUF 18,200 62 0 0
MYI 08/2021 $ 189 BRL 946 0 (1
MYI 08/2021 210 CzK 4,385 0 6]
MYl 08/2021 979 HUF 279,634 0 (36)
MYl 09/2021 HUF 12,780 EUR 36 0 0
MYl 09/2021 KRW 25,685 $ 2 0 0
MYI 09/2021 MYR 116 28 0 0
MYI 09/2021 PIN 877 231 1 0
MYl 09/2021 $ 42 Kzt 18,103 0 0
MYl 09/2021 48 ZAR 692 0 0
MYl 10/2021 14 TRY 138 1 0
MYI 112021 60 Kzt 26,475 0 0
MYl 12/2021 49 BRL 254 1 0
MYl 01/2022 IS 422 $ 129 0 (1
MYI 06/2022 MXN 2,612 127 2 0
RYL 09/2021 Kzt 54,450 123 0 (3)
RYL 09/2021 $ 32 Kzt 13,920 0 0
RYL 1172021 8 3,638 0 0
RYL 02/2022 ZAR 239 $ 16 0 (1
SCX 07/2021 EUR 827 1,012 32 0
SCX 07/2021 PEN 497 125 0 (5]
SCX 0712021 $ 67 RUB 4,868 0 (1
SCX 08/2021 EUR 842 $ 999 0 0
SCX 08/2021 $ 194 CzK 4,040 0 (6]
SCX 08/2021 80 PEN 306 0 0
SCX 09/2021 IDR 3,276,985 $ 223 0 0
SCX 09/2021 MYR 584 140 0 0
SCX 08/2021 $ 219 MYR 908 0 (1
SCX 09/2021 126 PEN 497 5 0
SCX 10/2021 KES 4,029 $ 34 0 (2)
SCX 10/2021 2,489 21 0 (1
SCX 12/2021 $ 1,673 INR 125,627 0 (18)
SCX 12/2021 1,680 SGD 2,081 0 (26)
S0G 07/2021 54 RUB 4,197 3 0
S0G 08/2021 CzK 657 $ 31 1 0
$06 08/2021 $ 89 RUB 6,709 2 0
S0G 09/2021 25 PLN 94 0 0
SSB 0712021 BRL 5,000 $ 984 3 (15)
SSB 07/2021 $ 944 BRL 5,000 53 0
$SB 09/2021 251 MYR 1,049 1 0
TOR 02/2022 ZAR 88 $ 6 0 0
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UAG 07/2021 BRL 672 $ 134 $ 0 $ 0
UAG 07/2021 $ 135 BRL 672 0 (1
UAG 07/2021 M RUB 16,924 7 (1
UAG 08/2021 CAD 100 $ 81 0 0
UAG 09/2021 $ 88 RUB 6,459 0 m
UAG 1012021 TRY 138 $ 14 0 (1)
UAG 06/2022 $ 91 MXN 1872 0 (2)
UAG 01/2023 108 WD 2,813 0 (3]
Total Forward Foreign Currency Contracts $ 518 $ (571)
[BRA7Ya>:
[Esurrsa> |
BEIEF i) ATHEAE A BETE" BiEEA B
GLM Call - OTC U.S. dollar versus Brazilian real BRL 5.800 02/15/2022 459 $ 23 % 9
GLM Put - OTC U.S. dollar versus Brazilian real 5.000 12110/2021 328 8 9
GLM Put - OTC U.S. dollar versus Russian ruble RUB 71.800 09/10/2021 850 12 7
JPM Put - OTC U.S. dollar versus Chinese renminbi CNH 6.250 02/18/2022 904 1 0
MYI Call - OTC U.S. dollar versus Mexican peso MXN 20.500 0712772021 800 4 3
Myl Put - OTC Euro versus Hungarian Forint HUF  350.000 09/21/2021 351 3 4
MYl Put - OTC U.S. dollar versus Brazilian real BRL 5.400 07/22/2021 421 " 32
MYl Put - OTC U.S. dollar versus Mexican peso MXN 19.700 06/10/2022 850 18 13
Total Purchased Options $ 80 $ 77
FRA T3> ‘
[pEsEr7>a> |
) TLIT A
BT il TS bl BETE" (R Bk
BOA Call - OTC U.S. dollar versus Indian rupee INR 81.000 04/27/2022 46 $ m s m
GLM Call - OTC U.S. dollar versus Brazilian real BRL 6.300 02/15/2022 459 (13) (4)
GLM Put - OTC U.S. dollar versus Brazilian real 4.825 121012021 328 (4 (5]
GLM Put - OTC U.S. dollar versus Brazilian real 5.000 02/15/2022 459 12) (15)
GLM Put - OTC U.S. dollar versus Russian ruble RUB 70.000 09/10/2021 850 (5] 2
JPM Call - OTC U.S. dollar versus Indian rupee INR 80.000 01/27/2022 19 0 0
MYyl Put - OTC Euro versus Hungarian Forint HUF  343.000 09/21/2021 702 2 2
MYl Put - OTC U.S. dollar versus Brazilian real BRL 5.300 07/22/2021 842 (16) (48)
Myl Put - OTC U.S. dollar versus Mexican peso MXN  19.100 06/10/2022 850 (10 7
UAG Call - OTC U.S. dollar versus Indian rupee INR 81.000 05/02/2022 44 m 0
UAG Call - OTC U.S. dollar versus Turkish lira TRY 12.000 10/27/2021 100 (4 (1
Total Written Options (67) (85)
[27y78m: |
[ VTR RRFRFEBILT v b - F T4 - RT 9T — TAFI 53 ORV? |
ST LI
EEaF sl ehe. xmm 27 IENGESS
BEIHEF BREY (3£4h) A (02146308 BETA” (&) ST () 3 RiE aff
CBK Brazil Government International Bond (1.000%)  12/20/2024 1.200% $ 1,000 $ (4) $ 10 $ 6 $ 0
i VITUSE KMHECHEBILI v b FI4AN 2Ty T - TAF I3 0FNC
BREE W Ak ) an. smm  _ A7y7ENGEES
BEIEF BEES il A (0214683087 %) BETE [€:3:0850) FF{fi () 2 RE Aaff
BRC Eskom Holdings SOC Ltd. 1.000%  12/20/2021 2.343% $ 100 $ 2 $ 1 $ 0 $ (1
BRC Nigeria Government International Bond 5.000%  12/20/2021 0.827% 100 5 3 2 0
DUB Egypt Government International Bond 5.000%  06/20/2022 1.566% 100 4 0 4 0
FBF Egypt Government International Bond 1.000%  12/20/2021 1.309% 200 17 17 0 0
$ (10) $ 15 8 6 $ (1
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GLM Floating rate equal to 6-Month Fixed rate equal to 33.000%
USD-LIBOR based on the based on the notional
notional amount of amount of currency received
currency delivered 05/28/2024  ARS 4507  $ 100 $ 0 $ B8 76 $ 0
GLM Floating rate equal to 6-Month Fixed rate equal to 33.250%
USD-LIBOR based on the based on the notional
notional amount of amount of currency received
currency delivered 05/30/2024 889 20 0 15 15 0
$ 0 $ 91 91 $ 0
£FIZT VT
TLIT L4
TEEF FINE RERFHE _ A7 Y 7R (DS
BT *ih BB EHEFACTV IR BE2F pEE BETE (ZRE) (8) 2 HE Aaff
BOA Receive 3-Month ILS-TELBOR 0.800% 04/24/2028 IS 330 ¢ 0 $ 1 $ 1 $ 0
BOA Pay 3-Month MYR-KLIBOR 3.000% 06/16/2031 MYR 1,640 1 1 2 0
BOA Receive Colombia IBR Overnight Interbank Reference
Rate 5.340% 02/26/2024 COP 650,000 0 (6) 0 (6]
BPS Pay 3-Month MYR-KLIBOR 3.000% 06/16/2031 MYR 200 0 0 0 0
BPS Receive Colombia IBR Overnight Interbank Reference
Rate 4.745% 05/22/2022 COP 1,139,200 0 9 0 9
BPS Pay Colombia IBR Overnight Interbank Reference
Rate 4.260% 06/18/2022 766,000 0 3 3 0
BPS Pay Colombia IBR Overnight Interbank Reference
Rate 5.240% 04/29/2024 396,000 0 3 3 0
BPS Receive Colombia IBR Overnight Interbank Reference
Rate 5.960% 01/11/2028 1,234,400 1 (1 0 (101
BRC Receive 3-Month ILS-TELBOR 0.513% 08/12/2024 LS 1,600 0 (5) 0 (5]
BRC Pay 3-Month ILS-TELBOR 1.808% 1113012027 3,600 0 83 83 0
CBK Receive 3-Month ILS-TELBOR 0.950% 05/23/2024 2,800 0 1 0 7
CBK Receive 3-Month ILS-TELBOR 0.485% 08/09/2024 1,200 0 3 0 (3
CBK Receive 3-Month MYR-KLIBOR 3.000% 06/16/2031 MYR 160 0 0 0 0
CBK Pay Colombia IBR Overnight Interbank Reference
Rate 5.120% 121112021 COP 680,900 0 3 3 0
CBK Receive Colombia IBR Overnight Interbank Reference
Rate 4.155% 07/05/2022 3,064,800 0 (14) 0 (14)
CBK Receive Colombia IBR Overnight Interbank Reference
Rate 5.340% 02/26/2024 502,400 0 4 0 (4
CBK Pay Colombia IBR Overnight Interbank Reference
Rate 5.265% 04/29/2024 586,000 0 5 5 0
CBK Pay Colombia IBR Overnight Interbank Reference
Rate 4.582% 06/18/2024 601,000 0 0 0 0
CBK Receive Colombia IBR Overnight Interbank Reference
Rate 4.490% 07/05/2024 283,900 0 0 0 0
CBK Receive Colombia IBR Overnight Interbank Reference
Rate 5.990% 01/14/2029 307,200 0 3 0 3
CBK Pay Colombia IBR Overnight Interbank Reference
Rate 5.770% 03/26/2029 378,300 0 2 2 0
CBK Pay Sinacofi Chile Interbank Rate Average 3.763% 05/24/2029 CLP 19,300 0 0 0 0
DuB Receive 3-Month ILS-TELBOR 0.690% 09/27/2027 ILS 700 0 0 0 0
puB Pay Colombia IBR Overnight Interbank Reference
Rate 5.830% 04/23/2029 COP 51,800 0 0 0 0
GLM Pay 3-Month ILS-TELBOR 1.048% 02/27/2024 IS 4,300 0 32 32 0
GLM Receive 3-Month ILS-TELBOR 0.950% 06/23/2024 1,400 0 (8 0 8]
GLM Receive 3-Month ILS-TELBOR 0.960% 05/24/2024 5,100 0 (31) 0 (31)
GLM Pay 3-Month ILS-TELBOR 1.898% 1211712025 600 0 13 13 0
GLM Pay 3-Month ILS-TELBOR 1.718% 122012027 2,500 0 52 52 0
GLM Pay 3-Month MYR-KLIBOR 3.000% 06/16/2031 MYR 30 0 0 0 0
GLM Pay 6-Month Thailand Fixing Rate 1.120% 12/16/2030 THB 13,600 0 (1) 0 (111
GLM Pay Colombia IBR Overnight Interbank Reference
Rate 5.310% 06/08/2023 COP 190,900 0 1 1 0
GLM Pay Colombia IBR Overnight Interbank Reference
Rate 5.310% 02/12/2024 913,000 0 9 9 0




PIMCOIXR—C U BHERNSTS—D7 2 RJ(JPY)

2F27 v 7 ()

THEF ke, REWEE A7 7R AL
BT *Xih BB EHRFACTv IR BE2F] A BETE (R (8) 3 HE aff

GLM Receive Colombia IBR Overnight Interbank Reference
Rate 5.338% 02/14/2024 COP 1,097,000 ¢ 0 $ s 0 s

GLM Receive Colombia IBR Overnight Interbank Reference
Rate 4.880% 06/07/2024 1,922,900 0 (6) 0 (6)

GLM Pay Colombia IBR Overnight Interbank Reference
Rate 5.880% 05/28/2029 330,800 0 2 2 0
GLM Pay Sinacofi Chile Interbank Rate Average 4.275% 08/24/2028 CLP 76,200 0 4 4 0
HUS Receive B-Month Thailand Fixing Rate 2.097% 06/19/2029 THB 10,200 0 (20) 0 (20)
HUS Pay 7-Day China Fixing Repo Rate 2.820% 03/17/2026 CNY 800 0 0 0 0
JPM Pay 3-Month ILS-TELBOR 0.968% 03/26/2024 IS 4100 0 21 21 0
JPM Receive 3-Month ILS-TELBOR 0.475% 08/09/2024 1,300 0 3 0 3l

JPM Receive Colombia IBR Overnight Interbank Reference
Rate 4.880% 06/07/2024 COP 442,100 0 3 0 3

JPM Pay Colombia IBR Overnight Interbank Reference
Rate 4.607% 06/17/2024 806,000 0 1 1 0

JPM Receive Colombia IBR Overnight Interbank Reference
Rate 5.630% 02/07/2026 1,183,000 0 (10) 0 (10)

JPM Receive Colombia IBR Overnight Interbank Reference
Rate 6.320% 12/10/2028 566,000 0 Ul 0 7
mYC Pay 3-Month MYR-KLIBOR 3.000% 06/16/2031 MYR 100 0 0 0 0
MYC Receive 6-Month Thailand Fixing Rate 0.963% 09/16/2025 THB 200 0 0 0 0
MYC Receive B-Month Thailand Fixing Rate 1.150% 09/16/2030 6,100 0 4 4 0
MYC Pay 6-Month Thailand Fixing Rate 1.190% 03/17/2031 400 0 0 0 0
Myl Pay 3-Month MYR-KLIBOR 3.340% 09/18/2029 MYR 200 0 1 1 0
SCX Pay 6-Month Thailand Fixing Rate 0.918% 09/16/2030 THB 1,200 0 2 0 (2)
$ 2 $ 63 § 248 $ (183)

RIF4VF4-2T97
TLIT LA
K74 UF 4D EIF4UF 4D FINE RERFE _ X7 v 7R (DEAfE)
BT FHh/ZR RREE TS A BETE () (8) 3 HE i

BOA Pay U.S. dollar versus Mexican Peso 0.144% 11/24/12021 $ 1 $ 0 $ 3 $ 3 $ 0
CBK Pay U.S. dollar versus Mexican Peso 0.151% 11/06/2021 1 0 4 4 0
CBK Pay U.S. dollar versus Taiwan Dollar 0.054% 06/03/2022 1 0 0 0 0
CBK Pay U.S. dollar versus South African Rand 0.166% 11/05/2021 1 0 3 3 0
puB Pay U.S. dollar versus Chinese renminbi 0.064% 11/05/2021 2 0 4 4 0
GLM Pay U.S. dollar versus Brazilian Real 0.183% 11/05/2021 1 0 1 1 0
GLM Pay U.S. dollar versus Brazilian Real 0.188% 11/23/2021 1 0 1 1 0
JPM Receive Euro versus U.S. dollar 0.066% 05/03/2022 EUR 1 0 0 0 0
JPM Pay U.S. dollar versus Chinese renminbi 0.064% 11/24/2021 $ 2 0 5 5 0
JPM Pay U.S. dollar versus Indian Rupee 0.069% 10/22/2021 1 0 1 1 0
JPM Pay U.S. dollar versus Russian Ruble 0.157% 11/03/2021 1 0 4 4 0
JPM Pay U.S. dollar versus Taiwan Dollar 0.053% 04/22/2022 1 0 0 0 0
Myl Pay U.S. dollar versus Russian Ruble 0.155% 11/23/2021 1 0 4 4 0
Myl Pay U.S. dollar versus South African Rand 0.160% 11/24/2021 1 0 2 2 0
$ 0 § $ 32 $ 0
Total Swap Agreements $ (12) $ 211 $ 383 $ (184

BBTUNT 1 TR ERES

LTI, 202146 A30BREDEEERMT U /T « TR EELANL (RHEL ) BROTSMEE 2R HEFCHRLTEHLLBOTH S,

() 202146 A30AB7E. MIBHfHiiEAESBINHMEES & LUSI0DREHFEERT v 7 - FUNT 1 THEROTAZ—ZHICE I BT VAT 1 THRKROBRELTELANSA TV 3,

SRMTUNT 1 THRE SRMTUNT 1 TAMRK _
SERY Hi SHE BT i g FUNT1T  EA(ZR)
mEIHEF SEIEBLHY A7var 27v7RH  EEAE SEIEELHY A7var R7v7RH  JEEAEH  OMmEE R
AZD $ 1 $ 0 $ 0 $ 1 $ 0 $ 0 $ 0 $ 0 $ 1 $ 0 $ 1
BOA 29 0 6 35 (93) m (6] (100) (65) 0 (65
BPS 1 0 6 7 (40) 0 (19) (59) (52) 0 (52)
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BRC $ 110 $ 0 $ 85 $ 19 $ 0 $ 0 $ (6) $ (6) $ 189 $ (270 $(81)
BSS 1 0 0 1 0 0 0 0 1
CBK 134 0 23 157 (95) 0 (41) (1361 il 0 7
puB 0 0 8 8 m 0 0 m 7 (40) (33)
FBF 0 0 0 0 0 0 0 0 0 0 0
GLM 68 2% 208 299 (90) (26) (67) (183 116 0 116
HUS 30 0 0 30 (85) 0 (201 (105 (751 83 8
IND 3 0 0 3 2 0 0 2 1 0 1
JPM 23 0 38 61 32) 0 (23) (85) 6 0 6
MYC 0 0 4 4 0 0 0 0 4 0 4
MYI " 52 7 70 (45) (87) 0 (102) (32) 10 (22)
RYL 0 0 0 0 U] 0 0 4 (4 0 (4
SCX 37 0 0 37 (60) 0 (2) (62) (25) 0 (25)
S0G 6 0 0 6 0 0 0 0 6 0 6
SsB 57 0 0 57 (15) 0 0 (15 4 0 4
TOR 0 0 0 0 0 0 0 0 0 0 0
UAG 7 0 0 7 9 (1 0 (101 (3 0 (3
Total Over the Counter __$ 518 $ 1 $ 383 $ 978 $ (571) ¢ (85 § (184) § (840)
(1) EETEIIZIIHREFXT

Q)77 FP7O57223 > DEOFT. LHERXTy TREDRMICED 5N T BL 5 LIEHBHVLELLEE. 772N () TOF02 3 >DENFHE X7 0 TOEETEICELOF
BURY ., BEAFES|ZETDEL S BEF1 T2 I IEHET SHMAHES|ZET. ELIE (i) X7 2 TDBETED 5 EERBOEUMTEEH L LFE L XEFE1 >0
REHRE T B F M DEURITEE B /I F L O HRFRERLE L < (A F AL DI TEITRS,
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DICFIFEN B 1T R - ILZ b - T Ly Nt FHBITY XD DREDREDIFEE L TOREREL. TLZ Y b - FYNF 1 TDF74NF - YXTDITFEMEET,
BEDEEBEHD 1T N - ILZy b - T Ly Fid, 7E7-7/3/@E§ FBDIXFERBT SEDT. CHICIE, REERETSLDICERENSHHREIEENSEH
B3, ILZ v P Tl FOHEX, BEDFEIL. U3 KA THESNTVST T 4/ M EDBDEFBHARLEDTFMY Y X I DUXEFT,

(5) LHR T TREIDRAHICED 51 TL '5.{74’/‘55&‘7#41,}‘15“/_. TR ILZ Y b - TOFT 23 >DFNFELTERISEVBRKENS, ELIEVFEL TEIIRS TG
MY B ERAFETRT

(6) R, BREEDIETFHILE R EEDEETFICEREN S,

7)BIIRB /25| ERFEETEME. TOX - HL>>—  XT 9 TDHHREAICBETERE S EREN 3.

B)F 2 b+ TOXF—=Z ¢ — (277 3 I FEEDREIGFICH T SFMRE FHURROMFERT . EHRHT /T 1 THRD 6 RET LI XF— 2t — A~ DEAI LA—D 75—
HOFTRIZNLREIDE TOZERET S5 L1 TES,
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KT, 77> FORET BT UNT  TEROAEMEEZ ) RY - T ZXKE—J v —FICHRLTEHLELEDTH S,
BiE - ASSTEE LOSRT ) /T ¢ TEROAEM{E (2021466 A30 B RAE)

Ay VHERE L TR ESMTOEWTUNT ¢ THE&

[z ASRAN 2] I74F 13 SHERBZH LFIRH &t
Financial Derivative Instruments - Assets
Exchange-traded or centrally cleared
Swap Agreements $ 0 $ 0 $ 0 $ 0 $ 209 $ 209
Over the counter
Forward Foreign Currency Contracts $ 0 $ 0 $ 0 $ 518 $ 0 $ 518
Purchased Options 0 0 0 77 0 77
Swap Agreements 0 12 0 123 248 383
$ 0 $ 12 $ 0 $ 718 $ 248 $ 978
$ 0 $ 12 $ 0 $ 718 $ 457 $ 1,187
Financial Derivative Instruments - Liabilities
Exchange-traded or centrally cleared
Swap Agreements $ 0 $ 0 $ 0 $ 0 $ (224) $ (224)
Over the counter
Forward Foreign Currency Contracts $ 0 $ 0 $ 0 $ (671 $ 0 $ (671)
Written Options 0 0 0 (85) 0 (85)
Swap Agreements 0 (1 0 0 (183) (184)
$ 0 $ [{l] $ 0 $ (656) $ (183) $ (840
$ 0 $ (1 $ 0 $ (656) $ (407) $ (1,064)

FJ(JPY)
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BEAEECHT 22T UNT « TEROME (2021466 A308 (T T LLFE)

Ay IEREL TR ESNTOEWT UNT T

2 ASAAN ] ITAT12H SHERBZH £FI2H aft
Net Realized Gain (Loss) on Financial Derivative Instruments
Exchange-traded or centrally cleared
Futures $ 0 $ 0 $ 0 $ 0 $ (6) $ (6)
Swap Agreements 0 (18] 0 0 693 675
$ 0 $ (18) $ 0 $ 0 $ 687 $ 669
Over the counter
Forward Foreign Currency Contracts $ 0 $ 0 $ 0 $ 1,318 $ 0 $ 1,318
Purchased Options 0 0 0 61 0 (61)
Written Options 0 1 0 145 0 148
Swap Agreements 0 74 0 51 190 315
$ 0 $ 75 $ 0 $ 1,453 $ 190 $ 1,718
$ 0 $ 57 $ 0 $ 1,453 $ 877 $ 2,387
Net Change in pi on Financial Derivative Instruments
Exchange-traded or centrally cleared
Futures $ 0 $ 0 $ 0 $ 0 $ 3 $ 3
Swap Agreements 0 32 0 0 (226) (194)
$ 0 $ 32 $ 0 $ 0 $ (223) $ 191
Over the counter
Forward Foreign Currency Contracts $ 0 $ 0 $ 0 $ (425) $ 0 $ (425)
Purchased Options 0 0 0 (3 0 3
Written Options 0 0 0 (76) 0 (76)
Swap Agreements 0 (120) 0 (3) 102 (21)
$ 0 $ (120 $ 0 $ (607) $ 102 $ (625)
$ 0 $ (88) $ 0 $ (507) $ 121 $ (716)
AEMEDRE
LTk, 77> FORELAREFET 5720 ICER S 7220216 A0 AREDHRICE SV AEMEDEKI TH 5.
ATEAHfE ATEAfE
AFIY-— LA L2 LAIL3 (2021/06/30%) HFIU— [2avial LANIL2 LANIL3 (2021/06/30%7)
Investments in Securities, at Value Investments in Securities, at Value
Argentina Ireland
Sovereign Issues $ 0 3 82§ 0 82 Asset-Backed Securities $ 0 18§ 0 % 118
Brazil Corporate Bonds & Notes 0 259 0 259
Corporate Bonds & Notes 0 2,782 52 2,834 Mortgage-Backed Securities 0 19 0 19
Structured Notes 0 156 0 156 Israel
Cayman Islands Corporate Bonds & Notes 0 110 0 110
Asset-Backed Securities 0 800 4 841 Sovereign Issues 0 2,096 0 2,096
Corporate Bonds & Notes 0 792 0 792 Italy
Chile Corporate Bonds & Notes 0 19 0 19
Sovereign lssues 900 7 0 907 Jersey, Channel Islands
China Asset-Backed Securities 0 0 19 19
Sovereign Issues 0 2,517 0 2,517 Kazakhstan
Colombia Corporate Bonds & Notes 0 120 0 120
Corporate Bonds & Notes 0 483 0 483 Luxembourg
Sovereign Issues 0 451 0 451 Corporate Bonds & Notes 0 a7 0 a7
Czech Republic Malaysia
Sovereign Issues 0 1,248 0 1,248 Sovereign Issues 0 1,507 0 1,607
Dominican Republic Mexico
Sovereign Issues 0 669 0 669 Corporate Bonds & Notes 0 52 0 52
Egypt Sovereign Issues 0 936 0 936
Sovereign Issues 0 322 0 322 Netherlands
Ghana Bank Loan Obligations 0 25 0 25
Sovereign Issues 0 300 0 300 Sovereign Issues 0 126 0 126
Hungary Nigeria
Sovereign Issues 0 1,668 0 1,568 Bank Loan Obligations 0 201 0 201
India Sovereign Issues 0 68 0 68
Corporate Bonds & Notes 0 406 0 406 Peru
Indonesia Corporate Bonds & Notes 0 287 0 287
Sovereign Issues 0 5 0 5 Sovereign Issues 0 1,252 0 1,252

59 —
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ATEAHfE
AFIY-— LA LAIL2 L ~NIL3 (2021/06/30% %)
Investments in Securities, at Value
Philippines
Sovereign Issues $ 0 3 207§ 0 3 207
Poland
Sovereign Issues 0 362 0 362
Romania
Sovereign Issues 0 944 0 944
Russia
Sovereign Issues 0 1,826 0 1,826
Singapore
Sovereign Issues 0 337 0 337
South Africa
Corporate Bonds & Notes 0 604 0 604
Sovereign Issues 0 2,930 0 2,930
South Korea
Corporate Bonds & Notes 0 200 0 200
Supranational
Sovereign Issues 0 58 0 58
Thailand
Sovereign Issues 0 220 0 220
Turkey
Sovereign Issues 0 576 0 576
Ukraine
Sovereign Issues 0 202 0 202
United Kingdom
Corporate Bonds & Notes 0 514 0 514
Mortgage-Backed Securities 0 98 0 98
United States
Asset-Backed Securities 0 0 208 209
Corporate Bonds & Notes 0 737 0 737
Mortgage-Backed Securities 0 2,538 0 2,538
Structured Notes 0 351 0 351
U.S. Government Agencies 0 2 0 2
Short-Term Instruments 0 7,333 0 7333
Total $ 900 $ 40517 § 3218 41,738
Short Sales, at value $ 0§ (1121) $ 0§ (1121
Financial Derivative Instruments - Assets
Exchange-traded or centrally
cleared 0 209 0 209
Over the counter 0 978 0 978

$ 0§ 1187 ¢ 0 & 1187
Financial Derivative Instruments - Liabilities
Exchange-traded or centrally

cleared 0 (224) 0 (224)
Over the counter 0 (8401 0 (8401

$ 0 & (1064 $ 0 & (1,064
Totals $ 900 $ 39519 321§ 40,740

LT, 202146 A30BIC#T LAFEILSWTT 7> FOLO ICERELRETE LR (LNLI) AL A AEMBEOWA. RITHLVREOENTH 3 (LT 358).

HFd)— HEAE L N3N DIRE L AIV3 5 DiRE
Investments in Securities, at Value
Brazil
Corporate Bonds & Notes $ 48 $ 0 $ (807
Dominican Republic
Sovereign Issues 130 0 (669
$ 178 $ 0 $ (1,476)
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HUFRAEMEE ISV ¥-OLANLIHTE N 2 EHE L ABOREMEICHER L - EELBRRFELERORNTH S,

B
202146 A30H D (BUEERD

HFIU-— e ST & BERA L AR BUVRY %)
Investments in Securities, at Value
Brazil

Corporate Bonds & Notes $ 52 Other Valuations Techniques”’
Cayman Islands

Asset-Backed Securities 4 Other Valuations Techniques"'
Jersey, Channel Islands

Asset-Backed Securities 19 Other Valuations Techniques""
United States

Asset-Backed Securities 209 Proxy Pricing Base Price 92.74

Totals

5wt
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@ISZEETE (20214 6 A30H T TOI4ER)

PIMCOxL~Y—-Y V7
®w HF A+ 7 7 Y -
7 7 v F

REINEE - (BAHHAL - TR BV)
SRR (SRR BB ) * $ 1,997
MR 1
Pk Gat 1,998
BH
SCHAFLE. 20
BH & 20
REMAR 1978
KBFFIE (8K
% B AR 2 (S4B B R ) * (1,066)
B E 7P I AR T N T 1 TR 669
JESHARLT ) N T 4 7 R 1718
ST (703)
s Es 618
KRB (18) BOMEENEE
BB A MRS (S EBFURBAERR ) * 2,306
B E 72BN T 4 T (191)
JESHARLT ) N T 4 7 R (525)
SR B & OV (380)
ATl AR O HZE By 1,710
HOFIAE 2,328
ERIC & 3 FEEOHEME $ 4,306
B AR B $ 15

(B FREE I, EROSFELIMIERA LRI R E Zo/er — ARG ENR TV S,




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

XvERI-TII—F - 70— /NIL - T A5 41 - 77>RK(LUX)(ZS5ZXC)

=48 - 1/ H — v
VT 2 TIVTFEHRENEIREEAN
SEARADOEARGE
HAERF & FELTHAOKKICHEEZITEAV., RENETEAOEREEDHILET,
EBANR EEL CUTOMERSES LUV X—v—7y MERICRELET.
EREEOSBERREIFICEHL LB
GEME MSC | T—ILEA 25y 7 HEAANS h3ES LI £ T, UFREC.)

-%mmmﬁﬂﬁam&raménruéé

- BT EUAC EROFA P OBSERHE T HD.

BEF CERELT. BRECAOERMESBREIFIC EBEN, I ZOMORFSHTHBCRII SN TV ST
D4 BE % DEEHKR S 7= BB O 2 H MRS IR EITAVET,

CE B He, BANRER, ABEHU XY, SEOTBORMECRBINEERE LA S, TEL
THRSERE DR DR A & DIEE B R E SO CIRAE T4V E T,

- HIBEEICRMAZEEr E UL EXERE AR EVEESREL A BAICIE. EROLS HEASTE &

BASHYET,
= AR EHIR HEQERABITEVEL A,
BEE. ThABESRHDIWVIETh S E2ERKRT DEESHK.
 ABEE LR Eb B F T o MRS U < EHER. 7275 L. TREES U < (57 OHEZSIC & > TR
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ERA FHHE B EE A

EFEMELBRE HYEEAS

ZOMOERALSE |BHEERA. BEORERA. AMEESFTHBEOSEEZRETF R
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SLICRBEA. AEEREA. BEEE

Z DOfth
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@A ZFEDEM (2020512831 BH%E)

. FEaN =7 0= TH4F 4 TV R(LUX)

Share class Currency Units outstanding NAYV per share

Class A4 EUR 282,467 34.94
Class B EUR 626,328 29.80
Class Bd EUR 77,645 28.23
Class C EUR 10,222,733 40.66
Class Cgd EUR 22,376 40.67
Class T EUR 5,139 28.93
Class Z EUR 2,727,453 33.71
Class Zd EUR 209,559 29.39
Class ZL EUR 2,777,231 34.91
Class ZLd EUR 2,101,120 34.91
Total NAV_~Total Units 19,052,051
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2020512A31HRE
TiGFHER MEECSDS
#BARES BE BE/EESE (Efr:1-0)  EE%)
AR BRI TRME S h 3 RETREESES LV
YXx—V—4v b
B
NI F—
Anheuser-Busch InBev SA/NV EUR 86,898 4,954,055 0.69
Galapagos NV EUR 2,271 182,770 0.03
5,136,825 0.72
HFE
Barrick Gold Corp. usb 26,840 500,483 0.07
Dye & Durham Ltd. CAD 34,821 1,131,263 0.16
TC Energy Corp. CAD 53,820 1,791,072 0.25
3,422,818 0.48
HE
BeiGene Ltd., ADR usD 12,512 2,646,401 0.37
China Tower Corp. Ltd., Reg. S ‘H’ HKD 10,608,000 1,276,887 0.18
Tencent Holdings Ltd. HKD 132,600 7,896,540 1.10
11,819,828 1.65
Frv—0
Carlsberg A/S ‘B’ DKK 63,661 8,341,265 1.16
DSV PANALPINA A/S DKK 12,329 1,689,635 0.24
Genmab A/S DKK 11,968 3,960,507 0.55
Novo Nordisk A/S ‘B’ DKK 178,223 10,216,456 1.43
Orsted A/S, Reg. S DKK 6,398 1,068,944 0.15
25,276,807 3.53
772X
Air Liquide SA EUR 10,904 1,463,862 0.20
Airbus SE EUR 94,581 8,491,482 1.19
Danone SA EUR 111,514 5,994,993 0.84
Engie SA EUR 84,885 1,062,760 0.15
EssilorLuxottica SA EUR 52,223 6,661,044 0.93
Hermes International EUR 3,198 2,812,961 0.39
Kering SA EUR 10,385 6,172,844 0.86
L'Oreal SA EUR 18,815 5,847,702 0.82
LVMH Moet Hennessy Louis Vuitton SE EUR 3,207 1,638,456 0.23
Pernod Ricard SA EUR 21,423 3,359,126 0.47
Safran SA EUR 95,302 11,050,267 1.54
TOTAL SE EUR 113,476 4,005,703 0.56
58,561,200 8.18
K1
adidas AG EUR 9,794 2,917,632 0.41
Deutsche Boerse AG EUR 10,792 1,502,786 0.21
MTU Aero Engines AG EUR 8,567 1,828,198 0.26
SAP SE EUR 56,883 6,098,995 0.85
Sartorius AG Preference EUR 4,273 1,468,203 0.20
13,815,814 1.93
&
AlA Group Ltd. HKD 1,352,516 13,566,888 1.90
Jardine Matheson Holdings Ltd. usb 39,500 1,810,666 0.25




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

B WAECSDS

#BARES BE BE/EESE (Efr:1-0)  EE%)
Link REIT HKD 411,731 3,069,252 0.43
18,446,806 2.58
12K
HDFC Bank Ltd., ADR usD 27,125 1,604,431 0.22
1,604,431 0.22
FAINZR
Flutter Entertainment plc EUR 407 67,928 0.01
Flutter Entertainment plc GBP 9,969 1,686,152 0.23
Ryanair Holdings plc, ADR usD 46,854 4,218,068 0.59
5,972,148 0.83
12Y7
Enel SpA EUR 1,016,105 8,409,285 1.17
8,409,285 1.17
A%
Asahi Kasei Corp. JPY 551,500 4,610,353 0.64
Hamamatsu Photonics KK JPY 87,000 4,069,241 0.57
Keyence Corp. JPY 18,200 8,368,382 1.17
Murata Manufacturing Co. Ltd. JPY 18,600 1,374,266 0.19
Nippon Telegraph & Telephone Corp. JPY 39,100 820,024 0.11
Nitori Holdings Co. Ltd. JPY 8,100 1,388,298 0.19
Obic Co. Ltd. JPY 9,300 1,628,355 0.21
Shin-Etsu Chemical Co. Ltd. JPY 51,300 7,336,620 1.03
Shionogi & Co. Ltd. JPY 19,200 857,704 0.12
Shiseido Co. Ltd. JPY 20,400 1,154,057 0.16
SMC Corp. JPY 10,700 5,339,759 0.75
SoftBank Group Corp. JPY 29,053 1,855,925 0.26
Suzuki Motor Corp. JPY 27,600 1,046,311 0.15
Terumo Corp. JPY 72,600 2,481,747 0.35
Unicharm Corp. JPY 30,900 1,198,359 0.17
43,429,401 6.07
XF>3
America Movil SAB de CV, ADR ‘L' usb 342,024 4,070,748 0.57
4,070,748 0.57
F524
ASML Holding NV EUR 41,590 16,534,105 2.31
Koninklijke KPN NV EUR 1,372,871 3,414,330 0.48
Koninklijke Philips NV EUR 125,016 5,473,200 0.76
Koninklijke Philips NV, NYRS usb 19,315 856,459 0.12
Prosus NV, ADR usD 25,620 454,875 0.06
26,732,969 3.73
SN —
Adevinta ASA NOK 87,216 1,198,990 0.17
DNB ASA NOK 235,025 3,769,471 0.52
4,968,461 0.69
S HFE—I
DBS Group Holdings Ltd. SGD 203,400 3,154,557 0.44
3,154,557 0.44
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B MEECSDS

#BARES BE BE/EELE (Efr:1-0)  EE%)
&
Samsung Electronics Co. Ltd., Reg. S, GDR Preference uUsD 4,803 6,565,718 0.92
6,565,718 0.92
ANA >
Banco Bilbao Vizcaya Argentaria SA EUR 257,456 1,038,835 0.15
Grifols SA, ADR Preference usD 96,354 1,454,400 0.20
Grifols SA EUR 127,216 3,037,918 0.42
Iberdrola SA EUR 243,139 2,844,726 0.40
Industria de Diseno Textil SA EUR 253,215 6,593,719 0.92
14,969,598 2.09
Ry =T
Svenska Handelsbanken AB ‘A SEK 65,131 535,239 0.08
535,239 0.08
212
ABB Ltd. CHF 320,305 7,318,114 1.02
Cie Financiere Richemont SA CHF 74,627 5,525,643 0.77
DKSH Holding AG CHF 20,092 1,236,329 0.17
Givaudan SA CHF 453 1,562,319 0.22
Nestle SA CHF 73,443 7,079,961 0.99
Straumann Holding AG CHF 643 613,258 0.09
UBS Group AG CHF 383,784 4,425,028 0.62
27,760,652 3.88
BE
Taiwan Semiconductor Manufacturing Co. Ltd., ADR usD 231,107 20,627,763 2.88
20,627,763 2.88
ZE
AstraZeneca plc GBP 127,310 10,437,378 1.46
B&M European Value Retail SA GBP 651,749 3,765,988 0.53
British American Tobacco plc GBP 158,546 4,806,008 0.67
Diageo plc GBP 82,870 2,669,738 0.37
London Stock Exchange Group plc GBP 53,763 5,421,162 0.76
Reckitt Benckiser Group plc GBP 127,104 9,307,870 1.30
RELX plc GBP 53,076 1,064,971 0.15
Rio Tinto plc GBP 24,205 1,482,085 0.21
Unilever plc GBP 40,178 1,975,291 0.27
40,930,491 5.72
KE
Abbott Laboratories usbD 80,659 7,229,038 1.01
Activision Blizzard, Inc. usb 113,597 8,633,800 1.21
Adobe, Inc. usD 1,934 791,742 0.11
AES Corp. (The) usbD 159,885 3,075,592 0.43
Air Products and Chemicals, Inc. usD 8,084 1,807,973 0.25
Alphabet, Inc. ‘A’ usb 2,690 3,859,208 0.54
Alphabet, Inc. ‘C’ usD 1,281 1,836,990 0.26
Amazon.com, Inc. usD 2,045 5,451,989 0.76
American Tower Corp., REIT usD 25,336 4,655,113 0.65
AMETEK, Inc. usbD 55,961 5,539,986 0.77
Anthem, Inc. usbD 6,660 1,750,468 0.24
Aon plc ‘A usbD 31,127 5,383,049 0.75
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B WAECSDS

#BARES BE BE/EESE (Bfi:1-0)  EE (%)
Apple, Inc. usb 116,012 12,600,689 1.76
Baxter International, Inc. usD 15,377 1,009,987 0.14
Broadcom, Inc. uUsSD 42,708 15,306,919 2.14
BWX Technologies, Inc. usb 34,527 1,703,669 0.24
Charter Communications, Inc. ‘A’ USsD 7,052 3,818,811 0.53
Chevron Corp. usb 86,684 5,992,276 0.84
Chubb Ltd. usb 13,974 1,760,634 0.25
Cigna Corp. USD 3,299 562,179 0.08
Citizens Financial Group, Inc. usb 258,718 7,573,164 1.06
CME Group, Inc. usb 32,459 4,837,033 0.68
Comcast Corp. ‘A’ usD 168,244 7,216,458 1.01
ConocoPhillips usb 57,543 1,883,637 0.26
Costco Wholesale Corp. usD 19,773 6,098,368 0.85
Cree, Inc. usD 22,908 1,985,804 0.28
Crown Castle International Corp., REIT usb 30,440 3,966,556 0.55
CSX Corp. usb 64,056 4,758,386 0.66
Danaher Corp. usD 28,888 5,252,880 0.73
Edwards Lifesciences Corp. usD 13,913 1,038,991 0.15
Electronic Arts, Inc. usb 21,231 2,495,618 0.35
Eli Lilly and Co. usD 16,801 2,322,008 0.32
EOG Resources, Inc. usb 26,251 1,071,614 0.15
Equinix, Inc., REIT usb 5,540 3,238,699 0.45
Estee Lauder Cos., Inc. (The) ‘A’ usb 7,212 1,671,450 0.22
Euronet Worldwide, Inc. usb 24,760 2,937,191 0.41
EVERTEC, Inc. usb 37,481 1,206,363 0.17
Facebook, Inc. ‘A’ usb 12,330 2,756,978 0.39
Fidelity National Information Services, Inc. usb 36,621 4,240,500 0.59
First Republic Bank usb 6,660 801,010 0.11
Gilead Sciences, Inc. usb 67,721 3,229,587 0.45
Global Payments, Inc. usb 8,719 1,537,467 0.21
GoDaddy, Inc. ‘A’ usbD 106,944 7,261,494 1.01
HEICO Corp. usb 8,058 873,310 0.12
HEICO Corp. ‘A’ usb 14,987 1,436,073 0.20
Hilton Worldwide Holdings, Inc. usbD 42,740 3,892,483 0.54
Honeywell International, Inc. usb 37,977 6,612,129 0.92
Intel Corp. usb 87,012 3,548,429 0.50
Intercontinental Exchange, Inc. usD 77,222 7,287,623 1.02
Jack Henry & Associates, Inc. usb 21,325 2,827,681 0.40
Johnson & Johnson usD 19,986 2,574,712 0.36
JPMorgan Chase & Co. usbD 78,223 8,136,370 1.14
KLA Corp. usD 29,311 6,212,017 0.87
Lam Research Corp. usD 3,145 1,215,806 0.17
Las Vegas Sands Corp. usD 28,386 1,384,853 0.19
Linde plc usD 5,877 1,267,669 0.18
Marsh & McLennan Cos., Inc. usD 40,040 3,834,715 0.54
Merck & Co., Inc. usbD 63,670 4,263,255 0.60
Microsoft Corp. usD 54,535 9,928,928 1.39
Mondelez International, Inc. ‘A’ usD 38,755 1,854,872 0.26
Moody’s Corp. usb 24,337 5,781,992 0.81
MSCI, Inc. usb 7,611 2,781,926 0.39
Nasdaq, Inc. usD 10,765 1,169,685 0.16
NetApp, Inc. usb 15,585 845,046 0.12
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B WAECSDS

#BARES BE BE/EESE (Bfi:1-0)  EE(%)
Neurocrine Biosciences, Inc. usD 8,934 700,957 0.10
NIKE, Inc. ‘B’ usb 16,166 1,872,062 0.26
Norfolk Southern Corp. usbD 11,953 2,324,849 0.32
Philip Morris International, Inc. usD 72,643 4,922,944 0.69
PNC Financial Services Group, Inc. (The) usbD 11,502 1,402,855 0.20
RenaissanceRe Holdings Ltd. UsD 11,799 1,601,531 0.22
Royal Caribbean Cruises Ltd. usD 95,228 5,822,109 0.81
Seagen, Inc. USsSD 61,795 8,859,146 1.24
Sempra Energy usbD 13,138 1,370,206 0.19
ServiceNow, Inc. usD 5,308 2,391,587 0.33
State Street Corp. usD 39,140 2,331,772 0.33
TJX Cos., Inc. (The) usbD 22,322 1,247,795 0.17
TransDigm Group, Inc. usD 6,045 3,062,209 0.43
Trimble, Inc. usD 38,379 2,097,627 0.29
Truist Financial Corp. uUsD 41,048 1,610,470 0.22
UnitedHealth Group, Inc. usD 31,704 9,100,772 1.27
Vertex Pharmaceuticals, Inc. uUsD 6,115 1,183,006 0.17
VF Corp. usbD 30,305 2,118,733 0.30
Visa, Inc. ‘A usb 66,267 11,864,757 1.66
Waste Connections, Inc. uUsD 24,016 2,016,389 0.28
Westinghouse Air Brake Technologies Corp. usb 47,512 2,846,870 0.40
Yum! Brands, Inc. usD 38,264 3,400,270 0.48
Zimmer Biomet Holdings, Inc. uUsSD 18,414 2,322,607 0.32

326,252,465 45.58

#HRAE 672,464,024 93.94

77>k

212
Cie Financiere Richemont SA 22/11/2023 CHF 143,826 30,586 -

30,586 -
75> haE 30,586 -

AR BRI TRE S h 3 REFREESRS LU

YRx—=Y—7 v  NERAE 672,494,610 93.94

ZOMOFEFRE LTS H LV

YRx—Y—7v MNER

B

&

Hyundai Motor Co., GDR Preference, 144A* usD 45,336 1,530,469 0.21
1,530,469 0.21

HRAE 1,530,469 0.21

ZOMOFEFREARESHH LV

YR—=Y—7v MNERAE 1,530,469 0.21




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

B WAECSDS

HAGES BE BE/BEeHE (Bfi:1-0) EA (%)
ABOREFTRIEHOEFHESEE (UCITS) £/213
ZOMOEHREEXOZRIS
HEFHREX¥—L- UCITS
NoeTNY

JPMorgan USD Treasury CNAV Fund - JPM USD

Treasury CNAV Institutional (dist.) usb 22,514,694 18,429,742 2.58

18,429,742 2.58

£MIEEX*— L - UCITSAET 18,429,742 2.58
ABOUCITSE /213 Z DR DERMZEEED
SEEAHAE 18,429,742 2.58
FAGESHEE 692,454,821 96.73
ne 23,170,072 3.24
T DEE (% 713 A fK) 234,519 0.03
MBEEAE 715,859,412 100.00




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

O@IERMETRE CMBEELEEES

. FvEAN - GN=TF0-ST94F ¢ T7YK(LUX)

20204E12H 31 HICH T L 7= & albim FyVCH N T N—F - Fa—N -T2 A454 - 77~ F(LUX)
Inz
A B & ORI A A 12 4R 2 R CIRLAR BUDUBL R B 12) Z—u 12,922
UL 24 4 (DRLIR BB AT B 12) 8,079,737
ZDOMILA 46,020
GUTIEEZAR B FIEL 51,106
8,189,785
ZH
38 FH R 1,433,416
BIFHOE 432,363
SEUBE 137,962
B R 170,276
FHELEB X U E 116,820
FIRIF1 T8 36,315
Z Db 27,424
2,354,576
HBIHOIRL 72,959
LA A (18) % (a) 5,908,168
FEBLM (F) 25PN
HAGESR D 5EED 45,489,148
AL 2 RS | ( 1,190,868)
LHAEIRM (18) 2= (b) 44,298, 280
FEAM (FH) 2R O BB PER -
LGRS ( 7,178,413)
PANEpE =R 47,945
L HASTil (18) MOMZENFE (¢ ) ( 7,130,468)
LHER (a+b+c) 43,075,980
NS e ( 167,134)
S RS AT CEOR) 105,984,419
WG A 566,966,147
kB ERE a1—u 715,859,412
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JoO—-nN)\aikiglvy—o7 U F

( ERA®HKEE )

1581 GRER 202149 A15R)
(2020 9 A16A8~20214£9 A15H)

77U FOHEBEAEIROEBY TY,

f& F6 M M | 200641031 H 25 AIMEMIR T,

O # | RAREORRICRE TRV, TRANZMEEMEORELZ O S L TEMZITRVET,

ZHEM X% | AR EOSBE LRI LK E EERERR L LET,

. . Mot~ OB Al 15, IR % B £ A
AR e~ o AL, BRI S A

7 7 v F B ®

FESF A BRI E D A3 < O PRI S OME LAY O T 2 RS E (A AT EHET.) Ok

BB Z21T70 5 2 & T REMZRELE INADORER L FREMEDOKREZ O ELET,

A DEFINREIZ DT> TiE, eI ORCERIE D KHE, BLYRINTINZ T, FETREIARL, A8 D
Ty U EAE VA B BT E DI ATV IRE BTV ET,

MADOMALRIT, SLEHERFT 2 L2 AL LET,

HNERBE~OREIZH > T, FHIE LTHE~y P2ATRVEE A,

722U, MBI MR R E LT L &, RO NCRIAEFENIM. R oA I S 2 & ok L
ol L &R ERLEFRWEENEELIEAITE, RO XY MEMARTERWEERH Y £,

Zﬁll

BE Y CyHe=RIAVE

<936596>




BERLBKTY—T 7

ERHmEEDREICDONT]

EElF—HLAENT

CRAELT, FEROBE. SHEOBMKRBIVET, LEFEBEATRELTEYVETOT, XRPDBELXOHFOE
ERBYET, L. BERBEOBEICOVWTITNEERET HHEEN/HYET,

EASAEHED

O&iE 5 i ERAELE
" % - # #e 7 il ﬁ/i *ﬁ o if %J‘%E & 15 E}% EE‘ i ,ZJ;
[ % ES ﬂé SR N s
M % % % =R
111 (201749 A15H) 15,911 27.8 97.2 1.3 6, 341
1241 (201849 A 18H) 17,677 11.1 98.3 1.0 5, 540
1381 (2019429 A17H) 18,513 4.7 97.9 0.6 4, 064
1481 (2020429 A15H) 19, 557 5.6 96. 3 2.6 4,451
1581 (2021429 A15H) 26, 406 35.0 96. 8 2.2 4,483
(1B) 77 FOREMMMKICEES T2, MUARY Fv—2rBLUBZHEMIT SV ERA,
LI OEEMEE L THTRFDHER

Utz P23 (= E=
W% w| M OA K Rl A on %
# B\ F % % %
2020429 H15H 19, 557 — 96. 3 2.6
9 HE 19,118 A 2.2 95. 2 2.5
10A X 18, 491 A 5.5 95.8 2.5
NEES 21,133 8.1 96. 8 2.1
12A K 21, 604 10.5 96. 0 2.2
20214E 1 2K 22,122 13.1 95.0 2.3
2 AK 23,133 18.3 96. 5 2.2
3 AKX 24, 861 27. 1 96. 5 2.3
4 AK 25, 566 30.7 96. 3 2.4
5% 26, 329 34.6 96. 3 2.0
6 AR 26, 343 34.7 95.5 2.1
WEES 26, 660 36. 3 96. 8 2.1
8 HE 26, 977 37.9 95.9 2.2

# xR
202149 A15H 26, 406 35.0 96. 8 2.2

(%) M%RIFHEH T,

72
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OER#ZB (20204 9 B16B ~20214 9 H158)

26,406 & 7Y | BEEE(EH35.0% &Y FELF, 3000

| EEEEO%E

s {48
WROWH19 557 HOREMEZ. FEKIE LRMROEB

30, 000

. EEFEOLTHER

25,000
i, EREMAICKELEELEREUTOR
Ycd, 20,000

<EEMNYBR> 0
CKES & UM TREBAEFZRAARE SN, 10,000 Lo
hRBTASREMEDMGERBERAICLI-C
Eo 1] H W s fiE Wbl ] x
CHBOOFYAIRIZHT BT FUBERDER 2020/09/15 | 2021/08/13 | 2020/10/29 | 2021/09/15
E.TOFUBBOERICEY. REETREE 19,557F | 27,071f | 18,376F | 26,406

BOBRNEAS. REDKEXROHREPRIFLRE

FEEMREWCEICMA. FRZELRSIFAGERERN TSN &,

REOMBRBER., SREBEMEORGHSF. KEFRB (EREFHEEER) NRANGENMNESRBUR
D EARLIZC &,

<{ETHYER>

CFEIOFTVANNADBREBERDOE 2 KICKDTHFRE., HELEERICLDIBEBBRROFEICHT
- REXFEREO L6 LEFERARL, EMEFXBEROBBOENICLYSRIBENBEZ I L,
- RREEOLATHEHINZETIRE LAV ILEOLEREEFDERNRON=C &,
EAREROAFEE VL 2TIBZOREL. MEBRMICKES2HERRO LSRFDOBIELGEICIYRER
DEABELEI L,

(B

AP OERKATSILF LE L,

FEIOFVANRADONYTIYY (BEHLGKRRT) ISLIRBELTEMGREL TELHRATIED.
HAEOMOICEHFRIOFTIANNADBERIEARDE 2/ RICLHBEDTHHRIEEDEMAC. KEKHFHEE




Jgao—nNLEiREkAITy—T7 0K

EZFFICLTEMERXBEROTAICFERARDNBE LI LA LHAEREZMR F L=, REXHKERSE
TNATURDOBRLNERELGY ., HEIOFVAMIVADTIFUoORFEICERAROND L, BEDTES
DBERA~NDHFENAOHATHEL LRICEL, THENFELTY / 0o—#AMroR[BBEEDEY 2 —I12%
TTLEL, 2020F12AICIFM/FSATOREDOEMBEEIEROMIPL, EU (BINES) DFFHEK

A8, ECB (BUNHPRERIT) ITLHERBEKDEM, RELEUDEBERSAELEBVRAELGY EL,
EBIZ2021FICADENA T URIKAICED 1RO FET AU H FLOXREREFAELFERSN, 7IF Y
BEEOERTICLSIBEIDOBEROESNBLVRALELS—AT, A VILBEOEFEY LEFOLFE®, A&
ABBRICEDHARFBEVA L6 LETSEORIANRERDEEZEBLLSEELEDS, FEZLEA>TRIFR
BRFRESLUVEEERCBVRICKATSERILRZHTELZ, J0FHORETTOY IS4 F—2
DEAZERET DA VILEDOLR L, EMBENBROAAMICHT 2BTH. FRBOBAELTIZE~AD
AyE—VICKYREGHEBELERIBYFELEATL

(BETR)
HFPICETHEEBE (WA &, TROEBELGYEL,

M/7 AU H RILDiER M/1—00#i% A/4F) AR FDOH#RE
(M) (F) (M)
120 150 200
L MO - mmmmmmmm i m e m oo oo o - 180 -~ - - m - m -

110 130 160

105 120 140

100 == === m = m - m e m e oo L T LT T 120 F == == m - m e m e e e 1

95 1 1 1 1 1 1 1 1 ]00 1 1 1 1 1 1 1 1 100 | | | | | | | |
'20/10 " 21/1 4 79 2010 21/ 4 79 2010 21/t 4 79

. R—b2404

R— b7+ VADEBREICONTIH, BRI TRESABANTEF v v 1 70-DRELEHEANZHD
EEATVASXKE RELSOMEH#KAZRC<) OBALERZHN6FE L. MM (BECER) FH2~
BENE LFELF BMMEE, BELFEYETOBAEAT VN EHIM LBRERDICRBELEL,

O A—RITE, PBREROEE LV I —DHALREZSDHIZLELZ. ChoDEIZ -3, £EDH
BREARET, BIRAGFry a1 T0—(IXAbN, BHORENRADLI LD EHBLELL,

(9 52— BFERHE)
BARARBEREY 2 —OEMEI 2 —BEICBITA2HITBERMS., RT7+—I U RIZTFRIZFELELT,
—hH. DBV I—PRELI Z—I2B T HHEEIRIE. NT+—TRITIATRADEELHYEL:,
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OS#&DERAH

HABEORRE—AVALEE2MFEHICE—V EHFEAOENDZEDOD. BOEFEIEZ. BRICEK
BUR—bEFHFEIOFTVAMILADT I FUOBBOERMNSIEHMETI 7 OFA VI (BEOEBUENL)
DREBAICHESTUVET, FRIOFT VML AOREBELRTREBROR—INHHILT HATEEEEHY F
TH. RRORNERESEL2ELDOTIELGC. SLOAERMIBICE T, 221 F0%R 281 AL LELR
K[EEIAH EBAONET,

SHEORELTIH. 221 F0REFFITIECEETHEFELTVETD, E€. 2FT 1 T« D
FEFLCEABROEMICKL > THRENEBINSEZ LT, 20225 FMBRELHIL T DAEEENHY F
T, L. BRATH., SEORABLAERORLATENEZRLLTFIRASHENTVET, HoW
LREMEZTOMENELGRYFETH. SESEZRIFEZADI L. MERRE M, FIEILICHESZEARAE
n, HREMEEFOEBE L SIFEEENGVLEFEINET, SABRICEBT SHE. £V 2—. i©%
FREZZ(THA8EAHY FIH. BEMTEVE. ANMVAZHA L CHREZEINTLIZENEEELE
AFET, RBEICHRAGHEMBYAFATOLETA, BEORRBRISIE. SREEBARICESTIEERER
LIFLIEFB/NFESNZ S ENHY FT, 2020FMHODBHLURMKMEREC LR LELEA. DRI
SHICEMTETHAIEATVET,

BATZIZE > TORESHHIE. BEREOBEELULEDOSEY ICX L THRIBITNESHIET 2HELS
RTY, RRIFTIF. TILFBEERIRFICEZRLEZELFENSORKEZESZCREBOHDOD. BALL:
BHRIZOVWTT—NY VYT (EMBENOHBN) #HOILTVWET, £z, 72/00—0 &5 TBENLEE
REFBHBOREEEEZEGDLEDE, 2021FHREITA VI LEFMIELTV EBDIWET, PRERT
NEABHEOT—NYUTICE8E, Tz ATV IOWPTREIZEEANDEEZSATNS I LB,
BEEOFREZHAMNEZELTVWAZ L, KALLTEWS VI LEZHET L. RESHILRK, BES
MKRENLERTDEHAONFET, 5 LEBEICENAE, ERTHICEOVTEEEOSVWVREDEEEY
FEELC BB EBATVWET ., TANNY 2 T—2 3> (KM DSIESTIFIZO2EAY., FyA—IK%k&
Y3\ 2a—HRICES>TEREICECEZEATVET,

BlEHE. BYEELUITXF vy aJO0—DNRENNDOBAMEHI T 2LEADEREITTHT HAEHT
T RAIELTI7UHAVRIL - JB—FIT&-T, RENGREHEF Yy 270 —24EHHTHE
BotEOREIZEHTVWEFTEFT, oD EOARRNMEEL HEMEELHEKT LS LT, BhfzFv
a7 O—%45AHTAEZESL, BESRENEFLZERELTLSIZEMMD ST, HEANBIRITKE
NTWBEEZONIBIAERBEOHFET, BEUKELNS <. FRAMICEZOEME LK UKEDO LRARA
HEITEEEHREL. REEZTLHSAHTT,

FROTMHEREOEE L EICKY ., ABRERAHIEEINLIHZENHYFET,
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O1xA0%-YNDERABAM (202046 9 B16B ~20214£ 9 A15H)
I I D
A ; % W | & & oo n % =
M %
(@ 7% B £ 3 T %% # 8 0.035 | (a) BEEFCFUE =T 0B EFEFHE -+ Wt O FH5% 80 0
FEBFFHENL, HMEERSORE O, = M AT > FHk
( £ ) (8) (0. 034)
(¥ & 17 5 5t %) (0 (0.001)
(b) & i 7k % H 5] B 9 0.036 | (o) A fiisiE R IRG B =301 O A ik 550005 | B < 30T 0 T4 5% e 1 Bk
BMERRG I BiL, AR OB OFETRAET 2 BB N BT 284
(& A ) (9 (0. 036)
(& & 3 3¢ GE %) (0) (0. 000)
c) = o fn % H 37 0.157 | (o) = DB =11 D= OB i+ H1h O P 4k N5
(&’ &% & H ) (36) (0.154) | &% NE, MM BIT 2 RS ST 5 FEER S ORE R OE &0
Bl - BEOBESICET B
( = o fn ) (1) (0.003) | 0l (EFEFHOMMEICES 22 DOMOFEE M
& 1 54 0. 228
Hrh O YR YEMARIT, 23, 528/ T,

() FeBITHE 2 ITHARBIEE LA L TH D £,
() FHFIT1FAYSE) OZATAOEMESHE (MRMOMREEET) & Hh o EEMA TR L TI00& R Lzbn T, HAZE
AN SALRTIIFIME AL TH D £,




OFERUEEI DR

SRAKATS—TF7UF

(202059 A16B8~20214 9 A15H)

Lot

H = i =
# & il K = & #H
HEE | TT7 AU D RL HEE | TT AU RV
TAUH 1, 640 14, 237 2,273 22, 252
( 132) ( 242) ( 40) ( 250)
THFHE R TFHFH R
ad 126 974 115 771
Z—n Fa—n Ta—u
KA 391 2, 156 192 1,072
(=) (A 7)
AXVT 109 91 926 743
sk 75 % 107 964 86 1, 080
Rl 455 544 178 657
A 401 812 1,703 922
(1, 168) ( 23) =) (23
74T R 31 213 0.33 2
FAXV AR R FAXYARR
AX) A 630 1,171 2,896 1,751
TAL AT T TAA AT T
AA A 14 390 112 1,368
5] TAY==F v yu—F FAYz—F ) a—F
AT = —F 502 7,303 250 5, 391
A VESYA S AAVESYA S
I — 38 554 291 4,352
FFv~—r)n—% TFv~—=r)n—%
Fow—7 130 6, 507 64 5, 318
T Fv TF¥ Fv
Hik 284 3, 254 1,793 4,539
T v HR=NV RV Ty v HR—=N RV
U HIR—IL 92 247 203 538
(%) SHITZ T LKA,
(B O ) PUIERD B, TRMEITIE, AUFEIC L2 MBS T, EEORFITIZEENTEY FHA,

— 77




Jgao—nNLEiREkAITy—T7 0K

. BAEEIS

B £ e £t
i i 0 % | & | 0 % | & &
TAIUH 0| F7AU v 0| T7 A0 K
PROLOGIS INC 5, 600 567 4,313 461
% SUN COMMUNITIES INC 1,196 216 1, 196 245
/I 7 7, 096 783 5, 809 707
F—A LT VT TA—=Ab7 T PV TA=ANIUT RNV
[ GOODMAN GROUP — — 39, 585 731
7N i — — 39, 585 731
() AT T i L4,
O%KFTEELLE (20204 9 B16E ~20214 9 A158)
| HEARSEOTBARBEREIHT H0A
" H 4 i
(a) Wi oGeE e 6, 469, 157 T[]
(b) Hrh  FHIFA K IR 4 4,154, 545
(c) 7EEEmHE (@) / (b) 1.55

(1) (b) 145 1) RBUEDRLA BRI 0 T2,
(GE) SEOBREISHE, AR GRS AOBT 58100V TRRA ) OXEEEIFEEMSO M L v AR Lm0 af©
I,

OFEBREAEDEE IR NE (20204 9 H16E ~20214E 9 H158)

FUFHITIZ SV ER A,

| FIFBRA LT, BEEFERCEEEAMCHET 2EEFIRFIHICHE SN D FERMRA T, |

OF-Eapfnlicx, S ReAfRin XUIER IR EREL (WO %R 7 (20204 9 168 ~20214E 9 A158)

BUFHIZSVER A, FEESHICREEE TR b TR Y £ A,
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OMAEEDAM (202145 9 A1SB R
| sEss
e EER) B 1 { K =
& L] " " 7 it fH % i e
Rk R e | R e

(7 AYH) BHE BEE| FTAUH RV T
ABBVIE INC 96 92 981 107, 601 | Bl M A7) ) ny= 54T/ 202
CHUBB LTD 32 — - — | PRI
ALTRIA GROUP INC 97 — - — | B - L - 2N
TRUIST FINANCIAL CORP — 87 479 52,623 | $R1T
BEST BUY CO INC 18 — - — | /5
BLACKROCK INC 11 2 259 28, 482 | &-Fli4: il
BRISTOL-MYERS SQUIBB CO 134 146 907 99, 485 | EEf A7) ) ny=+ 54T/ 1R
CHEVRON CORP 38 46 446 48,996 | = R/LF—
CITIGROUP INC 131 — - — | #R1T
CIGNA CORP — 15 324 35,616 | ~LVAT TR - —E R
CONOCOPHILLIPS 66 71 406 44,528 | = LF—
COCA-COLA CO/THE 205 214 1, 192 130, 774 | B - fOBE - 2Nz
DEERE & CO 22 — - — | EARM
EASTMAN CHEMICAL COMPANY 52 33 351 38, 546 | FHf
EATON CORP PLC 58 47 748 82,023 | @AY
NEXTERA ENERGY INC 31 92 783 85, 865 | AtsHIE
HONEYWELL INTERNATIONAL INC 50 — - — | EARM
HOME DEPOT INC 15 — — — | /e
TRANE TECHNOLOGIES PLC 37 30 554 60, 763 | EAH
ELI LILLY & CO 43 — — | BEEf A AT ) nY= T4 TH LA
LINDE PLC 28 — — — | FEM
LOWE’S €0S INC 15 15 310 34, 050 | /152
MASTERCARD INC 21 27 942 103,361 | Y7 k=7 « #—E R
MARSH & MCLENNAN COS 35 - - — | PRER
MCDONALD’ S CORP 24 30 744 81,619 | HHEHEH—E R
MERCK & CO. INC. 89 71 517 56, 739 | Efi M AT) ) nY= T4 T4 202
MEDTRONIC PLC 30 45 596 65, 448 | ~V AT TR - P—E R
MORGAN STANLEY 111 — - — | A HEA
NORFOLK SOUTHERN CORP 30 8 204 22, 466 | JHEiE
OMNICOM GROUP — 44 325 35,658 | AT 4T« BA
PEPSICO INC 22 43 668 73,305 | £ 4 - fOBE - Z o=
PHILIP MORRIS INTERNATIONAL 53 26 275 30, 174 | Bl - B - #32
PROCTER & GAMBLE CO 61 69 1,009 110, 715 | FREM & « 78— F Vi
PROGRESSIVE CORP - 56 524 57,535 | {f:
STATE STREET CORP 44 71 620 68, 032 | 45 Fli 4 fah
TAIWAN SEMICONDUCTOR-SP ADR 189 89 1,098 120, 405 | -EAAR - g gl ik
TOYOTA MOTOR CORP -SPON ADR 31 13 246 27,066 | H#EhHL - B @ HGE
UNITEDHEALTH GROUP INC 15 7 327 35,961 | ~V AT TR - —E A
VERIZON COMMUNICATIONS INC 36 — — — | BRUBE—E R
WELLS FARGO & CO — 118 547 60, 001 | 84T
XCEL ENERGY INC 84 94 622 68, 299 | ATRFE
YUM! BRANDS INC 46 48 631 69,290 | HHHH—E R
ANALOG DEVICES INC 82 73 1,269 139, 233 | Y8 A - g il dE S
CME GROUP INC 39 42 804 88, 254 | 45 FE4xFl
COMCAST CORP-CLASS A 164 157 875 95,966 | AT 4 7+ BEAE
MICROSOFT CORP 51 69 2, 080 228,164 | V7 b =7 « $—E A
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EERGIIAES) ] i { EN
& L] N " 7 i #H % i £
B\ R OR emen | RERReR
(A1) A) EiK BHEE| FT AU D RV TH
SEAGATE TECHNOLOGY HOLDINGS — 72 597 65,522 | 77 ) nY— n=Fy 7 BLOKS
TEXAS INSTRUMENTS INC 77 57 1,116 122, 458 | Y8 A - g il dE g
WARNER MUSIC GROUP CORP—CL A — 80 329 36,145 | AT 4 7 « 434
SAMSUNG ELECTR REG S-GDR 5 2 436 47,819 | 77 ) nV—  n=F0 =T BLUES
NIPPON TELEGRAPH & TELE-ADR 310 — — — | BEEE—E A
TOKIO MARINE HOLDINGS-ADR 89 77 424 46, 535 | 1R
o ;Al‘l kE % . & i 2,940 2,397 25, 586 2, 805, 543
HEEE T S 45 39 — <62.6% >
(h+4) TFhFr& R
CANADIAN NATL RAILWAY CO — 16 247 21, 357 | i
TORONTO-DOMINION BANK 144 103 842 72,789 | $R4T
TC ENERGY CORP 94 130 814 70, 336 | TR /L ¥ —
N SN S - S & 239 250 1, 904 164, 483
g W Bo<t  E > 2 3 — <3.7%>
(a—A--Fq1v) Ta—n
ADIDAS AG 9 11 325 42,110 | MPATHEM « 78 v
DEUTSCHE BOERSE AG — 24 343 44,522 | K- Fli4: T
DEUTSCHE POST AG-REG 124 100 595 77,038 | i
DEUTSCHE TELEKOM AG-REG — 169 295 38,309 | EARME Y —E R
MUENCHENER RUECKVER AG-REG 15 19 481 62, 347 | 1R
VOLKSWAGEN AG-PFD — 22 444 57,512 | HBHEL - [ @hEE
iR - R % . & % 149 347 2, 485 321, 842
B < R > 3 6 — <7.2%>
(a—a-a4521Y7)
ENEL SPA 816 — — — | Atk
i 3t Bk % - & #H 816 — — —
OO < kK > 1 — — <—%>
(a—a---75vR)
LVMH MOET HENNESSY LOUIS VUITTON SE 8 — — — | WA - 7oL
SAFRAN SA — 28 290 37,632 | EAM
SCHNEIDER ELECTRIC SE 47 30 474 61,393 | WA
VINCI SA 32 50 451 58, 498 | EAM
iR o | K : & # 88 109 1,216 157, 523
Tl WM < H k> 3 3 — <3.5%>
(a—Ra-A352%)
AKZO NOBEL 39 — - — | FH
ING GROEP NV-CVA — 323 379 49, 086 | $R1T
NN GROUP NV 36 80 356 46, 202 | {5
o ;Al‘l kE % . & i 126 403 735 95, 289
RN S 2 2 = <2.1%>
(A—B\--ZARA V)
ENDESA SA — 211 410 53, 132 | A%k H3E
IBERDROLA SA 744 499 503 65,247 | A%k HE
INDITEX 100 — — — |/h5E
iR SN S - S & #H 844 711 914 118, 380
g W Bo<t E > 2 2 — <2.6% >
(aA—\---274>32F)
KONE 0YJ-B — 30 202 26, 157 | @AM
iR s | E & # - 30 202 26, 157
g W Bo<t E > — 1 — <0.6% >
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