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PIMCONSA—AIT—U59T—4 Yy bhnNAL4—I)LRaA—FRL—FrRUET7URK (M)

(SEOEFFF* 2L, HR. 2. REAHFELCA R (L LHNE) OBERL)

TAGE B TAEE Bl AL S
(EGL: F) (BfL: F) (Bfr: F) (B F) (BAL: F) (Bf: F)
0i S.A. 0Odebrecht Offshore Drilling Finance Ltd.
10.000% due 07/27/2025 (b) $ 650 $ 319 6.720% due 12/01/2022 $ 362 $ 349
Rede D'or Finance Sarl 7.720% due 12/01/2026 (b) 1,894 473
;g;ﬂsn/“d- - s au0s - 4.500% due 01/22/2030 568 497 OEC Finance Ltd. (b)
00 due e Usiminas International Sarl [T L ATV i i
5.875% due 07/18/2026 800 75 [ 6 Il i
Argentina Government International Bond XP, Inc. P D 2 Akt w
0.500% due 07/08/2030 66 14 e Powerlong Real Estate Holdings Ltd.
3.250% due 07/01/2026 300 265
1.125% due 07/09/2035 144 N e T 842 5.950% due 04/30/2025 1,500 240
Argentina Treasury Bond BONCER Sunac China Holdings Ltd.
1.400% due 03/25/2023 ARS 6,295 57 Vale SA 7.000% due 07/08/2025 (c) 1,400 210
ale 5.A.
Provincia de Neuquen Argentina 3.202% due 03/30/2170 (a) BRL 7,700 631 Wynn Macau Ltd.
4.625% due 04/27/2030 $ 2,685 1611 e - 5.500% due 01/15/2026 3,600 2,499
T TTY IS5 AR 10,057 _ _ —
— WM Cmmms2, 041) —— AR HBB 14,574
TLEVF AR 3471 ' (A3 R 1E$29, 564)
(En{gR{H$4, 780)
F10.1%
BF - Champion Path Holdings Ltd.
4.850% due 01/27/2028 § 800 470 AlfaDesarrollo SpA
Mineral Resources Ltd. Studio City Co. Ltd 4.550% due 09/27/2051 199 144
o udio City Co. Ltd. . E—
Eam ke AI2077 0 BT ootk due 0211512027 30 w1 FUAR S
—Z RS YFAE P
?‘Hﬂ;ﬁ:ﬂﬁ?sgi)o?; aEt )] Studio City Finance Ltd. (R $200)
ks 5.000% due 01/15/2029 3,200 1,667 chEl. 7%
T A D 0. 1% HEN—DVHBET 2,388
(R3[4, 330) Greenland Global Investment Ltd.
SOCAR Turkey Enerji AS via Steas Funding 1 DAC hF 2. Th 7.250% due 01/22/2025 1,000 275
7.230% due 03/17/2026 200 188 - New Metro Global Ltd.
FEINA Drv oEE 188 ¢ 1€ Led 4.800% due 12/15/2024 1,200 660
8 ) anacol Ener 5
(ERAZRfE$199) 5.750% due “!/1;4/2023 1,600 1,299 Yango Justice International Ltd.
§ ) ) 7.500% due 04/15/2024 (c) 700 56
/NS 2 —40.9% First Quantum Minerals Ltd. i
6.875% due 10/15/2027 1,600 1433 Zoomlion HK SPV Co. Ltd.
7.500% due 04/01/2025 1,500 1421 6:125% due 12120/2022 1,700 1,702
Geopark Ltd. P = e
5.500% due 01/17/2027 1,600 133 HFEEE 4153 PEAE 2693
NI a—HEE 1,343 (ER{ZRIES4, 664) (ER{8 R 1T$4, 630)
(ER4GR1ES$1, 558) A < LB, % a0V E73.3%
TS5 U6, 5% L
LoD A S“BZE?/ ngzl;/az";;usaf{' Iid) 1,900 1521
. ue a i i
Banco BTG Pactual S.A. 7.878% due 07/31/2024 (a) 700 152 o
4500% due 01/10/2025 700 675 Arabian Centres Sukuk Ltd. 5';"2"5':;';" sw.?/.[IZ/Z[]Sl 600 156
5.376% due 11/26/2024 2,150 2,050 HIi) O
Banco Daycoval S.A. 2R X . 5.875% due 05/28/2045 1,950 1,331
4.250% due 12/13/2024 1,300 1,251 g%cl;;r'd'w 5;;;;‘;';‘; Certibcalelb 6.875% due 04/2912030 1,400 1,002
Banco do Brasil S.A. M G A i 4,550
3.875% due 10/10/2022 1,600 1,603 Health & Happiness H&H International Holdings Ltd.
BRF S.A 5.626% due 10/24/2024 1,300 1,138 . .
WA i Colombia Government International Bond
4.875% due 01/24/2030 1,700 1,348 IHS llunldmg Ltd. 3.875% due 02/15/2061 800 462
SN Inova Ventures 5 5-25/0 due ‘\1/29/2-028 800 659 e 5012
6.750% due 01/28/2028 500 437 Kaisa Group Holdings Ltd. (c) (ER{§RAES7, 004)
CSN Resources S.A. 8.500% due 09/30/2022 1,500 m '
4.625% due 06/10/2031 1,400 996 9.376% due 06/30/2024 1,100 154 + 7020, 8%
. - Melco Resorts Finance Ltd.
Globo Comunicacao e Participacoes S.A. :
i o G EAE o g 4875 due 00DI0DS 2,300 172 mHpSE
) 9.375% due 121042029 500 303 7.750% due 0511012024 2,500 1,31
Natura Cosmeticos S.A. 5.760% due 07/21/2028 900 581 s el
4125% due 05/03/2028 1,300 1072 N *TORER 131
MGM China Holdings Ltd. (BB EES2, 500)
Odebrecht 0il & Gas Finance Ltd. 5.250% due 06/18/2025 2,300 1,768 5 '
y
0.000% due 08/01/2022 (a) 4,523 19 Odebrecht Holdco Finance Ltd.
0.000% due 09/10/2058 12,279 107




TARE  HEEE
(G F)  (Bifr: F)
F = =5 #FE0. 2%

Dominican Republic International Bond

5.300% due 01/21/2041 § 5008 348
R =Hh#MEEEH 348
(ERAGR1$490)

5773 750.9%

CT Trust

5.126% due 02/03/2032 1,700 1,366
JT TR AR 1,366
(ERfR{HES1, 651)

& #0. 9%

Fortune Star BVI Ltd.

5.950% due 10/19/2025 200 128
Huarong Finance 2019 Co. Ltd.

3.375% due 02/24/2030 200 151
Yanlord Land HK Co. Ltd.

5.126% due 05/20/2026 1,400 1,086
EEAR 1,345
(ER{SIRAHES1, 753)

1 F2.5%

JSW Steel Ltd.

5.050% due 04/05/2032 1,500 1,118
Muthoot Finance Ltd.

4.400% due 09/02/2023 400 390
6.126% due 10/31/2022 1,200 1,199
Shriram Transport Finance Co. Ltd.

4.150% due 07/18/2025 500 438
5.100% due 07/16/2023 800 767
4> F&E 3,910

(ERAGRITE$4, 412)

Bank Negara Indonesia Persero Thk PT

3.750% due 03/30/2026 (d) 1,900 1,729
Cikarang Listrindo Tk PT

4.950% due 09/14/2026 1,300 1,207
LLPL Capital Pte Ltd.

6.876% due 02/04/2038 610 569
Medco Oak Tree Pte Ltd.

7.375% due 05/14/2026 2,200 2,007
1Y RRLT AR 5512
(ER {3 R{H$6, 203)

T AL R0.3%

Alfa Bank AO Via Alfa Bond Issuance PLC

5.950% due 04/15/2030 (c)(d) 3,300 363
Sovcombank Via SovCom Capital DAC (c)

3.400% due 01/26/2025 1,500 105
8.000% due 04/07/2030 (d) 700 49
TANT Y FEE 517

(BERAGR IS5, 550)

TARE TS
(G F) (B F)
AR5 TIL3.5%

Delek Overriding Royalty Leviathan Ltd.

7.494% due 12/30/2023 $ 800§ 804
Energean Israel Finance Ltd.

4.500% due 03/30/2024 500 472
4.875% due 03/30/2026 1,900 1,684
Leviathan Bond Ltd.

6.126% due 06/30/2025 500 472
6.500% due 06/30/2027 2,200 2,038
A RZITILER 5,470

(ER{GRITES6, 043)

FrRLHEED Y

Corsair International Ltd.

4.850% due 01/28/2027 EUR 600 592
5.200% due 01/28/2029 300 293
FrarLEET Y
ot ]
(ERf&FRE$1, 005)
oIy

HE

Constellation 0il Services

Holding S.A. (g) 1,092,161 118
TAEE
(B - F)

Altice Financing S.A.
3.000% due 01/15/2028 EUR 1,000 783
Andrade Gutierrez International S.A.
9.500% due 12/30/2024 (c) $ 1,100 610
Constellation il Services Holding S.A.
3.000% due 12/31/2026 (b) 900 665
Guara Norte Sarl
5.198% due 06/15/2034 1311 1,086
Nexa Resources S.A.
6.500% due 01/18/2028 1,800 1,720
Petrorio Luxembourg Trading Sarl
6.126% due 06/09/2026 1,100 1,014
Sherbank of Russia Via SB Capital S.A.
5.250% due 05/23/2023 (c)(d) 2,900 203
Unigel Luxembourg S.A.
8.750% due 10/01/2026 1,600 1,586

1,647
NI EE 1,765

(ER{3R{MES$11, 688)
E—1) & ¥ R3.5%

Greenko Dutch BV

3.850% due 03/29/2026 1,843 1,568
Greenko Power II Ltd.

4.300% due 12/13/2028 293 235
India Green Energy Holdings

5.375% due 04/29/2024 1,400 1,310

FEENAA o HhLEHEIYT—T7 K

AL S
(Bfy: F) (Bf: F)

MTN Mauritius Investment Ltd.

4.755% due 11/11/2024 $ 2400% 2,339
E—Y v REE 5,452
(ER{GR{T$6, 073)

AF 04 4%

Banco Mercantil del Norte S.A. (a)(d)

6.876% due 07/06/2022 900 893
8.376% due 10/14/2030 600 580
BBVA Bancomer S.A.

5.126% due 01/18/2033 (d) 2,450 2,079
Cibanco S.A. Ibm

4.962% due 07/18/2029 500 448
Cydsa SAB de C.V.

6.250% due 10/04/2027 700 624
Metalsa S.A. de C.V.

3.750% due 05/04/2031 700 485
Petroleos Mexicanos

5.950% due 01/28/2031 300 220
6.750% due 09/21/2047 800 487
Total Play Telecomunicaciones S.A. de C.V.

7.500% due 11/12/2025 1,000 877
A¥FafE 6,713

(TSRS, 006)

0OCP S.A.

5.126% due 06/23/2051 1,100 733
6.876% due 04/25/2044 2,300 1,924
E0vadEt 2,657

(ER{3IRATS3, 878)
S EFE. 3%

ATP Tower Holdings LLC

4.050% due 04/27/2026 1,200 993
Digicel International Finance Ltd.

8.750% due 05/25/2024 1,030 960
ZEEAF 1953
(ER{ RS2, 002)

45 > 45, 4%

IHS Netherlands Holdco BV

8.000% due 09/18/2027 2,126 1,868
InterCement Financial Operations BV

5.750% due 07/17/2024 500 382
Metinvest BV

8.500% due 04/23/2026 2,000 1,049
Prosus NV

4.987% due 01/19/2052 800 576
Teva Pharmaceutical Finance Netherlands Il BV

3.750% due 05/09/2027 EUR 2,200 1,983
Teva Pharmaceutical Finance Netherlands Il BV

7.126% due 01/31/2025 $ 2500 2,443
*+3 U5 aE 8.271

(GRS 10, 434)




nASE TS
G F) (T

Access Bank PLC

6.126% due 09/21/2026 $ 1400% 1,136
SEPLAT Energy PLC

7.750% due 04/01/2026 900 809
United Bank for Africa PLC

6.750% due 11/19/2026 600 530
T4z ) TEE 2,475

(ER{R{H$2, 932)
74 <—2/0.2%

Oman Government International Bond

6.250% due 01/25/2031 400 387
+3— ek 387
(BB R{ES400)

Compania de Minas Buenaventura SAA

5.500% due 07/23/2026 800 722
Peru LNG Srl
5.375% due 03/22/2030 800 648
~L—&it 1,370
(ER{SIRAHES1, 555)
@7 7' 75.8%
Sasol Financing Ltd.
0.560% due 11/23/2022 (e) 1,094 1,084
HE
Petra Diamonds Ltd. 977,619 1,063
A&
(B : F)
Absa Group Ltd.
6.375% due 05/27/2026 (al(d) $ 400 363
Properties Pty Ltd.

5.872% due 05/02/2023 1,900 1,899
Sasol Financing USA LLC
5.876% due 03/27/2024 2,300 2,255
6.500% due 09/27/2028 2,500 2,269

6,786
M7 7Y h&ER 8933
(ER{SIRAES9, 242)
ZRA 0. 7%
International Airport Finance S.A.
12.000% due 03/15/2033 1,087 1,061
ARA V&R 1,061

(ER{SIR{HES1, 087)

TAEE Bl
(HfL: F) (BfL: F)

SOCAR Turkey Enerji A|S

3.450% due 08/11/2026 EUR  1,100% 1,087
Akbank T.A.S.

5.126% due 03/31/2025 1,800 1,677
Arcelik AlS

5.000% due 04/03/2023 850 837
QNB Finanshank A/S

6.876% due 09/07/2024 2,650 2,661

Turk Telekomunikasyon A/S

4.875% due 06/19/2024 2,000 1,785

Turkish Airlines 2015-1 Class A Pass-Through Trust

4.200% due 03/15/2027 1,250 1,040
Turkiye Sise ve Cam Fabrikalari A|S

6.950% due 03/14/2026 300 268

8,268

=N 9,355
(ER{ RS9, 736)

99 54750.1%

Ukraine Government International Bond

4.375% due 01/27/2030 EUR 300 i
7.750% due 09/01/2024 $ 300 1
w054 FER 156
(iR i $549)

7 5 TEREEH2. 8%

Kuwait Projects Co. SPC Ltd.

4.229% due 10/29/2026 1,800 1514
Oztel Holdings SPC Ltd.

6.626% due 04/24/2028 2,769 2,191
77 JEREEAE _ a3
(ER{3R{H$4, 525)

ZEE2. 5%

MARB BondCo PLC

3.950% due 01/29/2031 1,400 1,078
Petra Diamonds U.S. Treasury PLC

10.500% due 03/08/2026 (b) 1,018 1,026
Rolls-Royce PLC

5.750% due 10/15/2027 GBP 100 14
Tullow 0il PLC

10.250% due 05/15/2026 $ 768 726
Vedanta Resources Finance Il PLC

8.950% due 03/11/2025 1,100 872
KEAF 3.816
(ER{3 1S4, 315)

Gran Tierra Energy, Inc.

7.750% due 05/23/2027 700 599
Kosmos Energy Ltd.

7.126% due 04/04/2026 3,200 2,725

FEENAA o HhLEHEIYT—T7 K

AL S
(Bfy: F) (Bfr: F)

Rio 0il Finance Trust Series 2018-1

8.200% due 04/06/2028 $ 32243 3,356
SierraCol Energy Andina LLC
6.000% due 06/15/2028 1,200 878
Stillwater Mining Co.
4.000% due 11/16/2026 2,500 2,089
KEAE 9,646
(ER{§R1ES$10, 687)
55 4 & Al 2. 3%
Australia and New Zealand Banking Group Ltd.
1.060% due 07/01/2022 95 5
Bank of Nova Scotia
1.080% due 07/01/2022 132 132
BNP Paribas Bank
(0.780%) due 07/01/2022 EUR 44 46
0.370% due 07/04/2022 HKD 2
1.060% due 07/01/2022 $ 3 3
Brown Brothers Harriman & Co.
3.850% due 07/01/2022 ZAR 666 M
Citibank N.A.
1.080% due 07/01/2022 $ 536 536
DBS Bank Ltd.
1.080% due 07/01/2022 451 451
HSBC Bank PLC
(0.780%) due 07/01/2022 EUR 18 16
0.520% due 07/01/2022 GBP 1 1
JPMorgan Chase Bank N.A.
1.060% due 07/01/2022 $ 1,07 1,071
Royal Bank of Canada
1.060% due 07/01/2022 50 50
Sumitomo Mitsui Banking Corp.
(0.780%) due 07/01/2022 EUR 43 45
1.080% due 07/01/2022 $ 478 476
Sumitomo Mitsui Trust Bank Ltd.
(0.780%) due 07/01/2022 EUR 5 5
1.060% due 07/01/2022 $ 1,018 1,018
The Hongkong and Shanghai Banking Corp. Ltd.
0.370% due 07/04/2022 HKD 92 12
3,998
51.282% due 09/30/2022 (f) ARS 12,500 42
0.808% due 07/21/2022 $ 5,500 5,497
1.074% due 08/23/2022 4,800 4,790
10,287
BHEMEAAE 14,327
(ER{GR (TS 14, 346)
RAAMIESFEET100. 1% $ 154,220
({3 R1E$200, 932)
ST YNT 4T
& (h) (i) (0.0%) (a6)
(BREBREHBVETLIT L, #45S(12)
ZOMDEES L VAL (F1%8) (0.1%) (89)
#E&EE100. 0% $ 154,085




FEE/NA A D HLEBEHEISF—T7 2R

REBAMRICH Y HIERE

* BEYOLE, RBEOSEEZMREALLGRTREE
(@) KRGS, RRAMZBENORALOEEEEREERT
) BENIEE CIK

(©) EERBT (F74LF) OREIZHD.

(d) ERERE

(€©) CORBOEMFLE—MLRRTO—LRUTHD. RRITBAORAGRTBITRES LS,
) F—RUBEREAEY XS,

Bofzr—ANEENRTLS,

TISIEED

HMEE

RITHRET =Ry bt =] REA R AGIR fif iS5 {fiAE =
Constellation Oil Services Holding S.A. N/A N/A 06/10/2022 $ 118 $ 118 0.08%

EAS & U Z DD EFERE]
20224 6 A0EHE. UTOTRE— - 7T U—2A 2 FOFEHITHL, $5820REAMBRITESNA TN,

20224 6 A30B(# T L= FEPDOFHEAZEESL, 191T, MEFHEFF (0.055%) THotzo =L/ ANy IBBIEIUPY/N—R - LRZHHE
[CRBEESNA TN IES, FHEABICETAONEEA TV I THEMELDH S,

(h) E@TUNT 1 THq: EHFEHRER

B E il LE)GEHLE
fidiik] i 3] A R 3(8) # HE aff
Euro-Bund 10-Year Bond September Futures TR 09/2022 13 $ 55 $ 0 3 (49)
U.S. Treasury 2-Year Note September Futures B 09/2022 67 (57) 25 0
U.S. Treasury 5-Year Note September Futures =11 09/2022 18 vl 10 0
U.S. Treasury 10-Year Note September Futures BE 09/2022 155 (137) 125 0
U.S. Treasury Ultra 10-Year Note September Futures FE 09/2022 27 35 0 (26)
U.S. Treasury Ultra 30-Year Bond September Futures bt 09/2022 3 13 0 13)
SMRHEE $ (98) $ 160§ (78)
Exe KLy RERE —LOEAE
SRR ZH WEE (006 ANREA)Y BETED i35 ffitE (18) # HE faff
Jaguar Land Rover Automotive PLC 5.000% 06/20/2026 9.623% EUR 100 $ (14) $ (21) $ 0 $ (6)
Eef REBE 2 LDEE
it Ol o S 2 mAE BETAD i35 itk ¢ (18) # HE fiff
iTraxx Europe Crossover Series 37 Index 5.000% 06/20/2027  EUR 100 $ (3 $ (5) $ 0 $ m
iTraxx Europe Series 36 Index 1.000% 12/20/2026 1,600 8 m 0 U]
iTraxx Europe Series 37 Index 1.000% 06/20/2027 2,600 (23) (34) 0 7
$ (34) $ (50) $ 0 $ (12
ZHLHD ARBPE - LDERE
X ZH EHEFER EEEF bt =] BETA i35 itk (8) # HE faff
ZH 3-Month USD-LIBOR 0.500% 12/15/2023 $ 16,100 $ 645 $ 655 $ 0 s 21)
Xk 3-Month ZAR-SAJIBOR 6.635% 02/04/2027 AR 52,900 (168) (139) 0 (4
2 3-Month ZAR-SAJIBOR 7.208% 04/22/2027 9,700 19 19 1 0
ZH 3-Month ZAR-SAJIBOR 7.210% 04/22/2027 7,500 14 14 0 0
S2H Secured Overnight Financing Rate 0.250% 06/15/2023 $ 1,300 34 27 0 m
ZH Secured Overnight Financing Rate 0.250% 12/15/2023 1,500 59 46 0 (4
$ 603 $ 622 $ 18 (300
Ry TRYER $ 555 $ 551 $ 1.8 (48)




FEE/NA A D HLEBEHEISF—T7 2R

UTFIE, 20224 6 AOBRED LISFE P REEMBTRESNDZEMT UNT « TEROHSMEES L VEHENSOENTHSD.

20224 6 A0ERTE. LBBLUPRBFREMT U/NAT 1 TEARITONTBITOREMNMBRLELTELALLRA TS,

ST YNT 4 TEE EWMTUNT 4 TRE
TS TS
5 itE AR ik 1k &t
" RATvT T ATy T
ATvav Pin/) 249 &t 73y % 249 it
LiSFEhREREE $ 03 160 % 1% 161§ 0 s (78) $ 48) $ (126)

)

@

AI7UENTOFILaVDRYFTH-T, BEBEDR T v TZHOEHEIC ?:.L"(E%Eh'(b‘%z%}ﬁiiﬂil}f:t%‘a“ 77V FRE () FaFsvavoBEN

FITRT v TOBETARICE L VR LIS RER, tL(li%P‘ﬂa#l%ﬁ HOBIEELERITEHN, F2E (i) RVy TOBRETAN SSRBEH. L
<llﬁﬂg?séﬁiﬁﬁ?’%)l?.&%ﬂ)ﬁllllﬁﬁmiﬁi F L LML & 5

Z 4 Ly b FI4Lb - R0y TRHOPKFRICHTHH

5 (TOFIH L FOTEEOY R ERT, BED

AT HUDy b+ v Kl,
BB RRT SR DIHAS . X B =t

DB Y Do ERIRT 50T, hLGROEHET 5 LHER SN HTASHE TN
BLEMBE ILT b KIS knnkis! SARORRRABORE. BaURRORECHE LA TS LD B ERF RIS S ) X5 DR

BRMEHOATSAF-ILTy b RTLY FIF, AT
L ERT,
h %E0Z71j£ﬁ®xﬁk BLTEBSNTWREABRAELLBRICT 7V FNILIy b - TOTILaVDRYFELTHILICLEERSWD., FBIL
- IAFIVAVOEVFELTRIMAARERDH DRARE,

Y FIAILE - 2Ty TRAOMIES LU ZORRE LTOMIERL, X BITYRIOREDKEDERE LTORFEREL, 27y TZHOBETANMY
X!%ﬁ/iméﬂf%Am7b/ b FUNT 4 TOFREH (FLERB) OFAENERT. X7y JOBERKICHT 2HiBMKEOENETOHEME, SREFD
RITARDOERRENE h$ .D%%Tﬂﬁéﬂfhér?tw%%%Om@hm?m%i@T%&ﬁUx DIERERT

(i) ST ]

A

KRBT (8) &
HRE Hf

WEIHEF REA SliEEE ZFWBE
BPS 07/2022 $ 5,383 EUR 5,118 $ 0 $ 32)
BPS 07/2022 207 GBP 164 0 7
BPS 08/2022 EUR 5,028 $ 5,298 3 0
BPS 08/2022 IAR 36,154 2,264 67 0
BPS 112022 9,757 605 17 0
BRC 1112022 7077 L4l 14 0
CBK 07/2022 EUR 81 87 2 0
CBK 1112022 ZAR 861 57 5 0
DuB 12/2022 275 17 1 0
GLM 07/2022 642 40 1 0
GLM 09/2022 $ 194 HKD 1,519 0 0
MYl 08/2022 240 ZAR 36,154 0 (224)
SCX 09/2022 ZAR 261 $ 16 1 0
SCX 112022 $ 1,049 IAR 15,846 0 (94)
S0G 07/2022 EUR 5,037 $ 5,414 148 0
S06 07/2022 GBP 164 200 0 0
S06 08/2022 $ 200 GBP 164 0 0
UAG 09/2022 70 HKD 551 0 0
NEABEEZNE $ 281 $ (357)
a5y TLEI7L
HBIEF biAiiE L‘/TJ) 1IfESEF) @A BETAD (ZH) ik 1 iikica
BOA Put - iTraxx Europe Series 37 Index Y 1.400% 08/17/2022 2400 3 n $ (8
FrA I avaEt $ m_ s 8
EEHE 2Tk JLITL  REBEE Ry TR (NIEAHfE)
WEIHEF SRR (Z#h) £F R Q0E6FNBRA)Y MMETA® T (RDEE  (8) & HE faff
BOA Mexico Government International Bond (1.000%)  12/20/2023 0.965% $ 2,150 $ 33 $ (3 % 0 $ 2




TEENA A VA LEHFIT—T 7>

47/771l~
Loy “
j/ JUSTA  REEEM xj v TRH) (BIEAME)
WEIEF  SERAGR (iﬂ-\ Q*U pti1=] (ZOZZESHGOEEEJ\“ BETAS X (RDEE  (8) #® HE afE
MYC Mexico Government International Bond (1.000%)  12/20/2024 1.183% $ 2,050 $ 12) $ 10 $ 8 $ 0

$ 31 $ (25 3% 8 $ 2)

4;7"?1#-
Lok
EEEH Lo PIEVINRETE ww

WEIEF  SRiAE =31 R (00F6BNBEMY BETAO X (REE) (8) BE ffi
BRC America Movil SAB de C.V. 1.000%  12/20/2025 1.222% $ 1,600 $ (40) $ 29 $ 0 $ m
BRC QNB Finance Ltd. 1.000%  06/20/2023 0.609% 500 4 (2 2 0

$ (36) $ 27 % 2 $
27y TG $ 6 8 2§ 10 $ 13

LUITFE. 20224 6 A30BRMADEEEMT VAT« TEAGKB LV (RA) EABROTBMEEZBMEBFAIHELTENLIZLDOTHS.

ST YNT 1 THE BT UNT 1 TEME ]
FUNTF4T (BA) ELE

NEAE i ATy T o NEAEE bt 27y T . ottt EA T
ke FERH AT a3y 249 EEEE FERH ATav 249 [EEEE 38 iR 2
BOA § ) [ [ 0 $ 0 s B s @ s n s o s
8PS 115 0 0 115 (39) 0 0 (39) 78
BRC 14 0 2 16 0 0 (1 (1 5
CBK 0 0 7 0 0 0 0 7
it} 1 0 0 1 0 0 0 0 1
GLM 1 0 0 1 0 0 0 0 1
MYC 0 0 8 8 0 0 0 0 8
MYl 0 0 0 0 (2241 0 0 (224) (224
SCX 1 0 0 1 194) 0 0 94) 93)
S06 148 0 0 148 0 0 0 0 148
UAG 0 0 0 0 0 0 0 0 0
IEEETUNT1TAR __$ 281 $ 0 $ 10 $ 297 $ (3570 ¢ @ $ (13 $ (3718

Y BERKERHBERT

P EXTFURATOFI LIV DBVETH T YHBEDRT v TRUORHICEVTER SN TV A ERERNLLEBE, 277V FlE () 70T/ 3V0%YF
MHRT Y TORETAICELVEEE RN > TSRER, 4L ISBIENERBT SRIESESIEETH. £-E (i) RTyTOBRETAN -SREE. L LES

., BEREHAT 2 RESOERIEEEH L1 LOERFEERS S L GIEHOBTRIMS,

O ERIFUENTOTIVAVDRYFTH BHENDRD Y TZUDEHICEVTERSNTWAERSFRNELEBE, 277V FiE () TAFI/VavnBEVF
< 5. 5L ESBEREHAT IREAD3ISELER A0, F03 (1) 27y TOBETANLSBEE. HLE

#w@ﬂmﬁ%ﬁLf “% LOIRFEE RS S L BEHOBTEILS,

“oL - 2T Ly RiE, BRETRREN, HE CKEBHE, FEEVIUSBISREILSY b T4k - ATy TRUOBAR KIS T 515

mﬁ&?m?érblﬂméh XihMTYRY OBEOKROIERE LTOBEERSL, FLIy b+ TUNTATOT I L FOFRMD IR KT, HEDOBR
@ﬁ@{/ﬁj{h SLSy k- RTLy FiR, TOTSS3VDBL/EYDIR FERBMT 260DT, CHICHRNERRET 2L-OICERSNIFARNEFLDIE

%, LSy k- RTLy FOKE, SRIEBOEMREOEBIL. HEUZNOEHTRESNTNST T4/ FOZOMOEABROAMRMLEL ) R OIEAERT

“ﬁimxa;?%ﬁm ﬁkhufﬁﬁéhfuégﬁ$ib LEBECT7YRNILY Y k- TOTFOLaVORYFELTRILI CEEZERSND, FREILDY
F-TRTHLIVOBEVNFEE L TREERAARMOHERAREA,

O doy b THAR— D —(E, Fﬁrﬁngetawammﬁ%rﬂ?éxmﬁﬁ/<§Mﬁﬁ>wﬁﬁ&ﬁtur?ﬁmTu“747§wm:ax+—yv—mn OikE
hEDRA—DT R —RHIZES CMBIMTOHBRZT 5 EMNTED

ERET U NT 1 TE&EDAEME

UTFIE. RT77 Y FOTYNT  TEROAEMEE)RY - TV AR

Sr—BIITHBELTENLEZEDTH S,

HE - ARHEELOSMT U NT « TEGKOQESME (20224 6 A30BHAE)

ANy SBRELTEHESATOWEVNTYNT 4T

HLy b IHAF4 NEAE i
SIS ] 24 249 2t £ H22% &t
ERMT VAT« TR - KE
LIEFEEPRER
Bt $ 0 $ 0 $ 0 $ 0 $ 160 $ 160
ATy TR $ 0 0 0 0 1 1

k




FEE/NA A D HLEBEHEISF—T7 2R

ANy UBEGELTEHESNTWEWTYNTF T

AN IVAT1 NEARE _
PR 244 24 24 EFRH At
$ 0 $ 0 $ 0 $ 0 $ 161 $ 161
I8
NEABEEZN $ 0 $ 0 $ 0 $ 287 $ 0 $ 287
ATy TR 0 10 0 0 0 10
$ 0 $ 10 $ 0 $ 287 $ 0 $ 297
$ 0 $ 10 $ 0 $ 287 $ 161 $ 458
EMTYNT 1« IER - AR
LB FELERRER
bt $ 0 $ 0 $ 0 $ 0 $ (78) $ (78)
ATy TR 0 (18) 0 0 (30) (48)
$ 0 $ (18 $ 0 $ 0 $ (108) $ (126)
J558
NEABRIEZN $ 0 $ 0 $ 0 $ (357) $ 0 $ (357)
FEA T3y 0 (8 0 0 0 8
Ry TR 0 (13) 0 0 0 (13)
$ 0 $ (21) $ 0 $ (357) $ 0 $ (378)
$ 0 $ (39) $ 0 $ (357) $ (108) $ (504)
BEHEBICHT BT UNT« TEROFEE (202246 A0BICHT LEREHFE) -
AYCERELTHESATODENTFUNTF 4T
AN IVAT1 NEARE _
SIS ] 24 24 249 £ H|224 =
ST VNAT 4 TERICHRIERM (B) &
LB FELERRER
bt $ 0 $ 0 $ 0 $ 0 $ mnn $ (1,117}
A7y TR 0 1 0 0 242 253
$ 0 $ il $ 0 $ 0 $ (875) $ (864)
I8
NEBBREZN $ 0 $ 0 $ 0 $ 1,867 $ 0 $ 1,667
FRE T3y 0 132 0 0 0 132
Ry TR 0 (103) 0 0 29 (74)
$ 0 $ 29 $ 0 $ 1,667 $ 29 $ 1,725
$ 0 $ 40 $ 0 $ 1,867 $ (846) $ 861
ST VAT 4 TERKICHRDIREEFE (8) BOMEBHE
LIEFEEPRER
bt $ 0 $ 0 $ 0 $ 0 $ 161 $ 161
ATy TR 0 (751 0 0 375 300
$ 0 $ (75) $ 0 $ 0 $ 536 $ 461
JE88
NEABLEZN $ 0 $ 0 $ 0 $ (708) $ 0 $ (708)
FEATay 0 (271 0 0 0 27)
ATy TR 0 146 0 0 58 204
$ 0 $ 119 $ 0 $ (708) $ 58 $ (628)
$ 0 $ 44 $ 0 $ (706) $ 594 $ (67)

/A IE AT O BIE

LIFIE. 20224 6 A0BHAEDKR I 7 v FOBES L VRBEOFHEICH-> THEALIA >V Ty MR > THE L AEMECENTH D,

. . . . A TEffifE R . . ) i)
AFdY-— LA LARV2  LANLS  (A0E6RNERE) HFIY-— LAY LAIV2 LA 3Z  (E6RYNAEE)
BRERMES (AEME BEAMES (NEME

TLEVFY F—RESUT
RS $ 0 $ 1764 $ 0 s 1764 HiES $ (L 879 ¢ 0 s 819
P 0 1,713 0 1,713 FELNA v
Y 0 188 0 % 188




fEENA A D HhLEHIY—T7 UK

) A EffifE R EfE{E
AFdY-— LA LAL2  LALS  (0EGANERE HFdY-— LAY LAN2  LALE  (A0EGANRRE)
BRAAMILS (AEME) BAAMES (AEME
NEa—4 75 JEREER

isied $ 0% 13 s 0§ 134 RS $ 0 8 4311 8 0§ 43m
ITN #HE

s 0 9,426 0 9,426 e 0 3,816 0 3816
AR 0 0 631 631 *E

HEN—VUHEE % 0 9,646 0 9,646
% 0 2,388 0 2,388 EHERES 0 14,327 0 14,327
hFry BREH § 1063 150659 § 2498 § 154,00
HE% 0 4,183 0 4,183 ST AT 4 IEmE - BE

TAIUES

HEH 0 14,574 0 14,574 EigFEfFPRER 0 161 0 161
FU J588 0 297 0 297
i 0 14 0 1 S 0 s 4B 5 0 5 458
i Ty =

oy 0 2603 0 2603 SRTIUNT« JER - BE

aJAvET I s

RS 0 4,550 0 4,550 é%iuiq}%ﬁg [48' [3[;;: g :;ggi
4__;7') ~# 0 462 0 482 N I
*ﬂ;; . i . o = $ 1014 $ 150662 & 2498 $ 154,174
RS = h#HE

VI i 0 348 0 348

TTFRS

HAEE 0 1,366 0 1,366

&P

% 0 1,345 0 1,345

EP2N

% 0 3,910 0 3,910

AV RRYT

% 0 5,512 0 5,512

FANLSUR

adie ] 0 517 0 517

42T

% 0 5,470 0 5,470

FrRLFEBDS Y —O—

% 0 885 0 885
noerINY

@GR 0 0 118 18

% 0 6,982 665 7,647

E—YTrR

% 0 5,452 0 5,452

A%

HEE 0 8,713 0 6,713

===

adied 0 2,657 0 2,657

ZEE

% 0 1,953 0 1,953
504

#HiESE 0 8,271 0 8,271
FATUT

HEE 0 2,475 0 2,475
*Fv—

VI A 0 387 0 387

RL—

% 0 1,370 0 1,370
m7IoUN

AP A=E ¢ 0 0 1,084 1,084

EmsR 1,063 0 0 1,063

HEE 0 6,786 0 6,786

RS Y

A% 0 1,081 0 1,01

~La

NoH O—EH 0 1,087 0 1,087

HAEE 0 8,268 0 8,268

Y54 F

DN 0 156 0 156
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WUFIE, 202246 ANBICET LEMMBORT 7 ¥ FOBARBBEREAA YTy b (LALS) EANEAEHERE
DBA. RTHLVRBOERTH D,

LARJL3AD LRLIDBD

ATIY— HEEALE 478 PiiRELE MRS
BAFMES (AEME
TSN

B $ 0 $ 0 $ 631 $ 0
Lo ITNY

Fimrt 18 0 0 0

HiE% 665 0 0 0
Mm7IUA

NryO—iEH 59 0 0 0

$ 842 $ 0 $ 631 $ 0

LT, AEJEEISLF—DOLALIICHESN-AES K VAROAEMEFHE AV -EBLRBETMELSI Ty
FDEMTHS.

HREE _ BRTHEL A7y ME

AFIY— (20224 6 B30B3R7E) FHfisi% A>Ty b (%)
RABMIES (2 EfME)
I5TN

il $ 631 Other Valuation Techniques
oI

Fimr 118 Reference Instrument Purchase Price $ 0n

RS 665  Reference Instrument Purchase Price 73.86
m7IUN

Ny O—UE%E 1,084 Other Valuation Techniques
ait $ 2,498
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S IRERME (20224 6 A308)
PIMCONZIa2—45IT—097%—4 5y bhnNAA4A—I)ILFa—FRL—FrRUFT72RA

(RFEOBHIETF*, 220, HX. 2. RAHFE LV VR (B LHIIE) OBER)

B S
F) (B F)

15 & A ffiEE2R4. 0%
5 R A A

Federal Home Loan Bank
1.000% due 07/01/2022 (a) $ 600 _ % 600

Australia and New Zealand Banking Group Ltd.

1.060% due 07/01/2022 17 17

Bank of Nova Scotia

1.060% due 07/01/2022 2 2

BNP Paribas Bank

1.080% due 07/01/2022 1 1

Citibank N.A.

1.060% due 07/01/2022 94 94

DBS Bank Ltd.

1.060% due 07/01/2022 79 9

JPMorgan Chase Bank N.A.

1.080% due 07/01/2022 188 188

Royal Bank of Canada

1.080% due 07/01/2022 9 9

Sumitomo Mitsui Banking Corp.

1.060% due 07/01/2022 84 84

Sumitomo Mitsui Trust Bank Ltd.

1.080% due 07/01/2022 179 179
674

0.808% due 07/21/2022 (a 1,000 1,000

BYEMERES 2,214

(ER{SR1mES2, 274)

RARMIESHFEE 2,214
(ERIGR{ES2, 274)

M)77—’r~7 (AN AN

(ER{3UES59, 995) 4,463 54,982
BEE it 54,982
(ER#5 /R E$59, 995)

BAEE9. 8% $ 57,256
(B {3 R1TE$62, 269)

EBT VAT 1 TBE&E b)) (2.9%) (1,638)
(BERIMH DT T LI T L, HiEES0)
ZTOMNAES L VAR, HEES. 1% 1,747
#EE100. 0% $ 57,365

39 BIER -

* BEtOlcE, EROSEEMERAALLBRFRBEL G 7r—ANEEL TS,
(@) V—RURFBEEMEY ERT.




FEE/NA A D HLEBEHEISF—T7 2R

(b) BT V/NT « THI : JEHE

KRBT (8)
A fafif

WEIHEF RFEA b #0 ZHER
Myl 07/2022 $ 35 JPY 4,743
MYl 07/2022 42 5,750 0 0
$ 0 $ 0
REHEFH (8) &
WEIEF RFER BIERE ZEER HE &
BOA 07/2022 JPY 6,997 $ 52 $ 1 $ 0
BPS 07/2022 1,192,776 8,805 26 0
BPS 07/2022 $ 9,658 JPY 1,228,016 0 (519)
BPS 08/2022 8,180 1,109,459 0 0
BRC 07/2022 JPY 502,994 $ 3,710 8 0
BRC 08/2022 $ 3,675 JPY 484,221 0 (5)
MBC 07/2022 JPY 4120 $ 30 0 0
MBC 07/2022 363,597 2,693 16 0
MBC 07/2022 $ 1,226 JPY 159,159 0 (54)
MBC 07/2022 30 4120 0 0
MBC 08/2022 JPY 4,120 $ 30 0 0
MBC 08/2022 $ 1,710 JPY 232,704 6 0
MyI 0712022 JPY 269,632 $ 1,983 0 (2)
Myl 08/2022 $ s JPY 97,253 2 0
RBC 07/2022 JPY 274,079 $ 2017 0 0
RBC 08/2022 $ 2,017 JPY 273,619 0 0
SCX 07/2022 JPY 994,606 $ 7312 0 (10)
SCX 07/2022 $ 9,558 JPY 1,228,016 0 (519)
SCX 08/2022 1312 992,973 10 0
TOR 07/2022 JPY 334,835 $ 2479 15 0
TOR 07/2022 $ 9,112 JPY 1,156,518 0 (599)
TOR 08/2022 2,479 334,298 0 (14)
$ 84 $ (1,722)
SHEABEERNGE $ 84 $ (1,722)

KL, 20224 6 ABREDEESMT ) /AT« TERB LY (FA) EABROTSMEEHZAFRHHELTENLEZLOTHS.
20224 6 A30B|E. ERRT v T - TUNT 4 TREDIRZ—ZMIHEL, EBT /AT 4 TERITONTS, 600DBREHNERE LTE

LARBIhTULS,
SBMTUNT 4 TEE SBTUNT«TEMH .
TUNTF4T (BN E AL

NEAE =14 27y T o SNERE s 27y T oSl EZA IYR
ke FERH ATiar B EBEEE FERH ATav 249 EBEEE iz HER KT r—0
BOA $ 1 $ [ [ 1 $ (R ) [ (R 1 $ [ 1
BPS 2% 0 0 2% (519) 0 0 (519) 493) 540 4
BRC 8 0 0 8 5) 0 0 5) 3 0 3
MBC 2 0 0 2 (54) 0 0 (54) (32) 0 (32)
MY 2 0 0 2 2 0 0 [¥] 0 0 0
RBC 0 0 0 0 0 0 0 0 0 0 0
SCX 10 0 0 10 (529) 0 0 (529) 519) 540 7
TOR 15 0 0 15 16131 0 0 613) (598) 520 78)
EETUNT14TEH _ 8 8 $ 0 $ 0 $ 84 $(1.722)  § 0 $ 0 $ (1.722)

Ok b THRR=Tr—(F, BETBTERICHTIREEFISHT 2RMEE (XLEH) OMEERT. EEEMTUNAT TAKOII AR—Ur—ER—0%
FREOR—DTRE—RYITH I MBIMTOHBRT 5 ENTES.




HEENAA VHLEHIY—TF7UF

ERT )\ T « TERDAIESE
UTE. K772 FOFYNT 4 TEROAEMEE VRS - TV AR—Sr—RISHELTEN L LD TH S,

HE - ARHEELOSRMT U NT « TEASKOAEME (20224 6 A30BHRE)

ANYVERELTHESATVWEWTY T 1T

JLTy b IIAT4 SEAE -
PR 24 24 24 EF2H ait

BT VAT JER - HE
558

NEBBRERZH $ 0 $ 0 $ 0 $ 84 $ 0 $ 84
ERT AT IES - Aff
I8

NEABLIERZN $ 0 $ 0 $ 0 $ 1,722) $ 0 $ (1,722)

BHHEEIIRHT ST VAT TEROFE (202266 A0BIZHRT LEKHFE) :

ANy IEGRELTHESATWENTYNT 4T

HLUy b IH4F4 SHEBE i
BER2H L 249 2t SF2H o
T NT 1 JBRCRARRM () &
5
AEABEERE s 0 s 0 s 0 s 5700 § 0 15,707)
SETUNAT « TERITRBRERHME (B) HOMLIE
B
NEABERRE 5 0 s 0 0 s 003§ 0 11,083)

2N IEfifi B ORI FE

LTI, 202245 6 A0BMANAT 7V FORES K VAROFEICHI-> TEALIZA > Ty Mt > TFHEL - AEBENENTHS.

N A IEfii &
HFdy-— LANT  LAI2  LANLVS (AREANERE
REFMIES (NEME
EHEMERAEH $ 0 s 2214 s 0 s 2214
BRAET (VEME
ZDiDF AR 54,982 0 0 54,982
HEAE S 54982 8 2214 § 0§ 51,2%
ERTYNT 1 IBR - BE

it $ $ 84§ 0 s 84
SRTYNT 1 IBER - B&

558 $ 0 8 0722 3 0 s 1722
&t $ 0§ 55618

20224 6 A30BIT#T LI-HMARICL AL IITE T HEELIREEGEM o1,




FEENAA o HhLEHEIYT—T7 K

SEBHESE (20226 AR T LE-RFEE)

PIMCONRI a—HFxzv—I0 0
(BHEEANL . TR V) <=4y hANAA—L K
a—HRL— bR K77 K (M)

REUNEE :
SRR UMNERIERRE) * $ 13, 144
N EAE 13, 144
R
FTHFE 2
%’?ﬂ% 2
BEMFE 13, 142
KRIRMFIE (BK) -
BB A MRS (MEBERRE) * 8
F3 & i P IE R AT Y T ¢ TR (864)
JEEEA YT )/\74 7 B 1,725
FEBIMRLE () 869
RERE (18) HOMEEEE -
BB A RES: (51, 313)
FEFEIIPRIER ST U NT ¢ TR 461
JEREA RN Y X ¢ T RE N (528)
SMEREE - Ak (111)
REBRANG () oMz s (51, 491)
i (FER) (50, 622)
BRICKDHMEEDM (BD) % $ (37, 480)
S EFL $ 23

EREtOlcid,. EEOSEFRERAALEEREFREE LT —IANEENLT NS,




FEENAA o HhLEHEIYT—T7 K

SEBHESE (20226 AR T LE-RFEE)

PIMCONRI a—Fxz~v—I0 7
(BFEHAL - TR RY) <=4y hANAA—L K
a—RL— R R77 2 FA

REINEE :

= BUFILE, $ 6
IS AR 6
BB 6
KRIRMFIE (BK) :

BEE R ARAE SR 3,471
JREEART U ST ¢ T (5, 707)
S5 92
EHHFILE (B (2,144)
REJRTE (18) HOMEEEE -

BUEE I RAE SR (17, 731)
JEERART V) T ¢ T RE (1,033)
SMERVETE - AlE (1
REBRANG () oMz s (18, 765)
i (FER) (20, 909)
BRICKDHMEEDM (BD) % $ (20, 903)

RetolllEk, REOEEEZOBEIALEBRFIRE LG 27 —ANEERL TS,




FEENAA o HhLEHEIYT—T7 K

PIMCONSa—4IR—SV 0 hLod—nNA A2 hLT7 KN (USD)

X5 .
3 - /A A= A REARNERAR
BRORERFE
ERAE HEYKEB LU T 7 VA A AL AEERT 5 ECRANRERA L. F—5L 1)
B— OBAILEDELET.
IRRANE BE. AAEREO%LLE. HEE (BE5EERCETBNOECDREEL LTH
RIRFICHESNTOAELANOE, UTRAC, ) Of%. BESLUTHEOREBS
IR EALENET, ARSI, £EMEIS L T4 TS 3 VmEl. £MEREL 2
Dy TEBIGREIZHEELET,
A HEEORS. BELGCCRAEAAL. RENGHTRAOERE F—2 Ly 5—2

DERILEDHDELET,
FHEEREOEFHA) R OEHFY 2V DKEITKY, —E. BEAYOEITE
=Y. FEEUNOEFPLEELGEICHRET S ENHY FT,

ERREHR

-EE, MEEREO0%LEE, FEEDORSE. BESIUVTALDIREBRICREL
ij‘o
77V ROFEYTaAL—Ya v RAE LT, O~ 3FENHEEBALLEDELETS,

IR 2% ES FAIE LT, A58 (KREBDGAIEREER) (CHERETHEIAMTT,
27V RIZRPER
Bt L HYFEEA,
BRA F 308 HYFEEA,
EXMERRE HYFELA,
ZTOMOERGE AMISTEBROGERRTFHRE. £ - AT a BEIICET HER. ERXMECET
SHBAE,
Z Dt
BREBEESH INDTAYD A IRRMAV RN RIRZDAV N AN — TIIT—
EEH INVTAYG A IRR AV R RRZDAV N AN Z— TILIIN—
{EETHAM EHR
RER [RAIE LT, 56 A30A




S IRERMEK (202246 A308)

FEE/NA A D HLEBEHEISF—T7 2R

TARE  HEEE
(BT - F) (B F)

FILEUF 0. 1%

Argentina Bocon

47.331% due 10/04/2022 ARS 892 $ 1

Argentina Government International Bond

0.500% due 07/09/2030 $ 79 16

1.125% due 07/09/2035 51 "

Autonomous City of Buenos Aires Argentina

53.715% due 03/28/2024 ARS 4,574 17

FLEVFUAR 45

(B3RS 132)

T I D 20.8%

SOCAR Turkey Enerji AS via Steas Funding 1 DAC

7.230% due 03/17/2026 $ 300 281

TELNAS v o EE 281

(ER{S R {H$298)

75 )3, 6%

Banco BTG Pactual S.A.

4.500% due 01/10/2025 200 193

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

0iS.A.

1.913% due 02/25/2035 1 9%

Swiss Insured Brazil Power Finance Sarl

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

Vale S.A.

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

IS TLER
(BRAGRIES1, 930)

4T UEEB1.3%

1,360

Avolon Holdings Funding Ltd.

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

0.000% due 11/30/2025 24 21
Kaisa Group Holdings Ltd.

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

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

5.125% due 08/08/2025 200 168
T4 UERAR 504
(&R 1T$802)

F1)0. 0%

Bonos de la Tesoreria de la Republica en pesos

6.000% due 01/01/2043 CLP 5000 5
F &R 5
(ER{SIRAES 7)

TAEE Bl
(Hify . F) (Hfr: F)

a0 v E78. 9%
Empresas Publicas de Medellin ESP
8.376% due 11/08/2027 COP 1,544,000 $ 297
Colombian TES
5.750% due 11/03/2027 452,500 86
6.000% due 04/28/2028 189,100 36
6.250% due 11/26/2025 1,808,700 381
6.250% due 11/03/2027 224,000 M
7.000% due 06/30/2032 11,000 2
7.500% due 08/26/2026 898,300 192
10.000% due 07/24/2024 9,642,300 2,312

Financiera de Desarrollo Territorial S.A. Findeter

7.875% due 08/12/2024 23,000 b
3,055

anvE7AER 3,352

(ERAF[R{E$3, 782)

F = 2 HFE. 3%

Czech Republic Government Bond

0.250% due 02/10/2027 CZK 8,200 275
1.000% due 06/26/2026 5,600 199
FraAAHMEERH 474
(ER{8 R {TE$523)

TUR—92.1%

Jyske Realkredit A|S

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

1.000% due 10/01/2050 13 12
1.500% due 10/01/2063 219 24
Nykredit Realkredit A|S

1.000% due 10/01/2050 1141 126
1.000% due 10/01/2063 40 4
1.500% due 10/01/2053 3913 447
Realkredit Danmark A/S

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

(EgR1E$1, 075)

k2 = 3F0E1. 4%

Dominican Republic International Bond

8.900% due 02/15/2023 DOP 14,200 259
9.750% due 0610612026 13,900 248
K3 =hsRELE 507
(BB RIES510)

Hungary Government Bond

3.000% due 08/21/2030 HUF 6,000 n
MFB Magyar Fejlesztesi Bank Zrt
0.376% due 06/09/2026 EUR 100 91

PIMCONZIaA—45IX—U5hLoo—nNAA4VhLT7 VRN

(SEOEFFF* 2L, HR. 2. REAHFELCA R (L LHNE) OBERL)

AL S
(Bfy: F) (Bf: F)
NHY—&F $ 102
(GRS 143)
1 > 0. 5%
Periama Holdings LLC
5.950% due 04/19/2026 $ 200 180
1> F&aE 180
(ER{RRAES214)
T AL RO. 6%

Alfa Bank AO Via Alfa Bond Issuance PLC
9.350% due 08/06/2022 (b RUB 64,000 35

SMBC Aviation Capital Finance DAC

3.000% due 07/15/2022 $ 200 200
TANLT Y FEE 235
(ER{GR{ES$1, 087)
Leviathan Bond Ltd.
6.125% due 06/30/2025 100 9%

Israel Government Bond

0.000% due 10/07/2022 ILS 5,600 1,685
0.000% due 02/08/2023 3,300 936
2,531

AR5 TLER 2,626

(RABRS?2, 694)

Mitsubishi Corp.

2.626% due 07/14/2022 $ 200 200
Mitsubishi HC Capital, Inc.

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

2.536% due 07/19/2022 200 200
BA&R 600
(B3R $603)

F v LEEE D v —P—0.5%

Corsair International Ltd.

4.850% due 01/28/2027 EUR 100 99
5.200% due 01/28/2029 100 97
FrRLEBD ¥ —I—

ait — (]
(ER{5 R 1HE$223)

L2 T90.0%

Sherbank of Russia Via SB Capital S.A.

5.125% due 10/29/2022 (b) $ 200 14
LoD ITNY &R 14
(BB Ei$201)




TARE  HEEE TAEE Bl
(G F)  (Bifr: F) (Bfr: F) (B F)
E—1) v R0.5% R—5 > K& $ 235
(B3R i $269)
Greenko Solar Mauritius Ltd.
5.950% due 07/29/2028 s s LI 7 7 ') 719, 4%
E—U v RER 179
(B {8 R{HE$201) Development Bank of Southern Africa Ltd.
8.600% due 10/21/2024 (e) ZAR 5,700 341
X %220, 2% Eskom Holdings SOC Ltd.
0.000% due 12/31/2032 4,300 53
Mexico Government International Bond 7.850% due 04/02/2026 12,000 691
8.500% due 05/31/2029 MXN 1,400 67 point Properties Pty Ltd.
AFaFE 67 5.872% due 05/02/2023 $ 200 200
(HR{GRITES$76) Sasol Financing USA LLC
5.876% due 03/27/2024 200 196
1.481
Morocco Government International Bond g q
South Africa Government International Bond
20 oW B0 0% due 01/31/2030 »R 0 3
EOvagEH 200 10.500% due 12/21/2026 31,400 2,030
(B i R{HE$201) 2,067
— M7 7Y haER 3548
s —
Rk (78 IRIES4, 049)
Sigma Holdco BV #2450 1%
6.320% due 07/02/2025 PIN 200 32
Republic of Uganda Government Bond
Republic of Angola Via Avenir Il BV 16.250% due 11/08/2035 UGX 206,200 54
6.609% due 12/07/2023 45 45 YA UEEE 54
10.447% due 07/01/2023 108 108 (BB R E$63)
153
* 5 8GR 185 99 547F0.1%
({5 /R {ii$200)
- Ukraine Government International Bond
12z U70.7% 7.750% due 09/01/2023 § 00 k)
VY54 FRE 32
Bank of Industry Ltd. (HR1SE{E$56)
7.745% due 12/14/2023 $ 267 268
FTATzYTER 268 SR
(ER{5 IR {T$265)
. Jaguar Land Rover Automotive PLC
5.875% due 11/15/2024 BR 100 bl
) NatWest Group PLC
Banco de Credito del Peru S.A. 4.269% due 03/22/2025 $ 200 198
y —
4.650% due 09/17/2024 PEN 460 12 =EAT 295
(ERAFR{E$313)
Fondo MIVIVIENDA S.A.
7.000% due 02/14/2024 60 16 RET. 6%
Peru Government International Bond
5.400% due 08/12/2034 700 149 Credit Acceptance Auto Loan Trust
8.200% due 08/12/2026 200 55 2.380% due 11/15/2028 61 61
— ECMC Group Student Loan Trust
RL—&F 332 2.674% due 05/25/2087 58 56
(EfR{E$413) Nelnet Student Loan Trust
I o6 2.474% due 02/25/2066 59 57
= EOE OneMain Financial Issuance Trust
4.130% due 05/14/2035 100 99
Poland Government International Bond 273

0.250% due 10/25/2026 PIN 900 150
2.750% due 10/25/2029 500 85

FEENAA o HhLEHEIYT—T7 K

AL S
(Bify : F) (Bf: F)

AbbVie, Inc.

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

3.200% due 11/06/2022 100 100

American Tower Corp.

3.000% due 06/15/2023 100 99

3.500% due 01/31/2023 100 100

Aviation Capital Group LLC

3.876% due 05/01/2023 100 99

Cigna Corp.

3.050% due 11/30/2022 200 200

Citigroup, Inc.

2.544% due 05/17/2024 100 99

DAE Funding LLC

1.550% due 08/01/2024 300 281

Ford Motor Credit Co. LLC

3.550% due 10/07/2022 200 199

General Motors Financial Co., Inc.

3.267% due 01/05/2023 100 100

International Lease Finance Corp.

5.876% due 08/15/2022 100 100

Komatsu Finance America, Inc.

2.437% due 09/11/2022 200 200

Penske Truck Leasing Co. LP

3.900% due 02/01/2024 100 100

Rio 0il Finance Trust Series 2014-1

9.250% due 07/06/2024 81 84

Ryder System, Inc.

2.500% due 09/01/2022 100 100

Southern Co.

2.950% due 07/01/2023 100 99

Sprint Communications, Inc.

6.000% due 11/16/2022 100 101

Sprint Corp.

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

Ellington Loan Acquisition Trust

2.874% due 05/25/2037 47 46

GSAA Home Equity Trust

6.502% due 11/26/2036 (b] 108 48

RAAC Trust

2.324% due 02/25/2046 70 69

Soundview Home Loan Trust

2.524% due 10/25/2037 81 63

226

KESEF 2,864

(ER{§ RS2, 932)

G A B 45, 5%

Constellation Brands, Inc.

1.702% due 07/05/2022 (c) 250 260

Australia and New Zealand Banking Group Ltd.
0.250% due 07/01/2022 AUD 9 6
1.060% due 07/01/2022 $ 3 3




FEENAA o HhLEHEIYT—T7 K

TARE  HEEE TS
(Bf: F) (BfL: ) (BfL : F)
Bank of Nova Scotia RABMIESFEEIT. 4% $ 36702
0.560% due 07/04/2022 CAD 28 22 (ERf8 R fm$41, 224)
1.080% due 07/01/2022 $ 5 5 SRWMFYNT 4T
BNP Paribas Bank & (f) (g) (0.6%) (224)
(0780%) due 07012022 EUR 9 0 BEREGDNITLIT L, HEY
(0.730%) due 07/01/2022 DKK 3 0 FOMDEES LVEMR (Fi%E) 3.2% 1,220
Brown Brothers Harriman & Co. A E100. 0% $ 37,698
0.070% due 07/01/2022 NOK 5 1
3.850% due 07/01/2022 ZAR 403 25
Citibank N.A.
1.080% due 07/01/2022 $ 19 19
DBS Bank Ltd.
1.080% due 07/01/2022 16 16
HSBC Bank PLC
(0.780%) due 07/01/2022 EUR ) 3
0.520% due 07/01/2022 GBP 1 1
JPMorgan Chase Bank N.A.
1.080% due 07/01/2022 $ 37 37
MUFG Bank Ltd.
(0.360%) due 07/01/2022 ¥ 322 2
Royal Bank of Canada
1.060% due 07/01/2022 $ 2 2
Sumitomo Mitsui Banking Corp.
(0.780%) due 07/01/2022 EUR 9 9
(0.360%) due 07/01/2022 ¥ 273 2
1.060% due 07/01/2022 $ 17 17
Sumitomo Mitsui Trust Bank Ltd.
(0.780%) due 07/01/2022 EUR 1 1
(0.360%) due 07/01/2022 ¥ 125 9
1.060% due 07/01/2022 $ 36 36
The Hongkong and Shanghai Banking Corp. Ltd.
0.370% due 07/04/2022 HKD 19 2
228
51.282% due 09/30/2022 (¢}~ ARS 3,600 12
0.889% due 05/03/2023 IS 2,500 706
1.184% due 03/02/2023 1,400 3%
1,102
(0.146%) due 09/20/2022 ¥ 80,000 589
(0.103%) due 07/11/2022 940,000 6,919
17,508
2.303% due 11/17/2022 (d) MYR 11,000 2471
0.751% due 07/12/2022 (h) $ 318 318
1.083% due 08/25/2022 2,400 2,39
2,713
1.396% due 10/04/2022 700 697
2.074% due 10/26/2022 600 536
1,293
1.161% due 07/08/2022 SGD 1,900 1,385
1.312% due 07/22/2022 300 215
1,580
EHEMELEE 17,157

(ERAGRIES 17, 962)




FEE/NA A D HLEBEHEISF—T7 2R

REPAMRICH T HIER

*  BELOIKE, RROSBEEEBAALLBRTRBELL 7 —AAEFENTN D,
(a) AAGEHE, REAFEIRNOZHEOEREERERT .

(b) EBRBET (T4 L) ODREHD,

() ¥—RUFBREAEY ERT.

(d) ¥—RUFMEFHREFEY 2RT,

= . N 5D
RiTHRBH At 2 wHAE REH SR 5 fitE A AL
Development Bank of Southern Africa Ltd. 8.600% 10/21/2024 10/07/2021 $ 383 $ 341 0.90%

EAS SV ZDMOERES

202248 6 A30E [H2 T LI FERDFIEALALI T, MEFHEFIE0.504% TH o1z L= Ny IBBIBL VY A—R « LRZWHAMBICRESA TV BE, T
BABEICEThONEFN TV SAREMENH .

(f) M7 UNT 1 Tlif : EIHFEHRER

AaT5AE-
ALk REREE 2 EBENE
SRR EESFZE _ HHE  QNF6ANERE)? BETERY i35 itk (8) # aE faff
Boeing Co. 1.000% 06/20/2023 1.520% $ 300 $ ] § 7] s 0 8
REHFE 2 KIS
ici Ol e A BEE£FZR _HHE BETES B it @ (8 # A £
iTraxx Asia ex-Japan |G Series 37 Index 1.000% 06/20/2027 $ 1,600 $ (29) $ 21 $ 0 $ (4)
EHEFO REH LB
X RE EHEFER BEE & HHIE BETA ik 1 iki:] (18) # A =i
E3 3-Month ZAR-SAJIBOR 6.670% 12113/2022 ZAR 25,700 $ 9 $ 191 § 0 s 0
2R 3-Month ZAR-SAJIBOR 6.665% 01/09/2023 12,100 [l 1l 0 0
Xih 3-Month ZAR-SAJIBOR 6.410% 02/11/2023 37,300 15 15 1 0
3] 3-Month ZAR-SAJIBOR 7.250% 09/19/2023 2,800 2) 0 0 0
Kk 3-Month ZAR-SAJIBOR 5.255% 07/09/2025 100 0 0 0 0
3 3Month ZAR-SAJIBOR 6.855% 02/11/2026 37,400 63 83 1 0
Kih 3-Month ZAR-SAJIBOR 5.680% 06/08/2026 3,800 (1 (18) 0 0
ik 3-Month ZAR-SAJIBOR 5.801% 06/09/2026 1,500 [l il 0 0
ik 3-Month ZAR-SAJIBOR 6.555% 02/16/2027 1,500 3] (5] 0 0
2 3-Month ZAR-SAJIBOR 7.205% 04/22/2027 3,600 7 7 0 0
E3:11 3Month ZAR-SAJIBOR 7.210% 04/22/2027 2,800 5 5 0 0
2R 3-Month ZAR-SAJIBOR 7.460% 031062030 1,300 6 8 1 0
S 3Month ZAR-SAJIBOR 7.490% 03/06/2030 1,200 5 5 0 0
2R 6-Month CZK-PRIBOR 0.765% 04/07/2026 CzK 14,400 105 105 0 l
ik 6-Month CZK-PRIBOR 3.930% 01/18/2027 13,700 (39) (39) 8 0
2 6-Month CZK-PRIBOR 4.164% 0314/2027 6,900 16 16 0 4
2R 6-Month CZK-PRIBOR 4.220% 03/14/2027 6,900 15 15 0 4
R 6-Month CZK-PRIBOR 4310% 03/15/2027 500 1 1 0 0
R 6-Month CZK-PRIBOR 4.320% 0311512027 200 0 0 0 0
ZH 6-Month CZK-PRIBOR 4.490% 03/25/2027 2,050 3 3 0 il
R 6-Month CZK-PRIBOR 4.560% 031252027 2,050 3 3 0 ]
2 6-Month CZK-PRIBOR 4.700% 03/29/2027 1,700 2 2 0 ]
Xk 6-Month CZK-PRIBOR 5.806% 06/28/2027 1,800 0 0 1 0
2R 6-Month CZK-PRIBOR 3.490% 01/18/2032 7,300 36 3 0 (61
2R 6-Month EURIBOR 0.500%) 09/21/2024 EUR 400 18 8 0 2
2 6-Month EURIBOR 0.250% 09/21/2032 800 153 81 0 (14)




FEENAA o HhLEHEIYT—T7 K

EBHEHD RE il __ EOERE
XihZER EHEFEE EIESF bt 1=! BETA ek 1ikic) (18) HAE a8

3 6-Month HUF-BUBOR 1.250% 09/19/2023 HUF 124,00 $ 3% $ % § (D 0
ik 6-Month HUF-BUBOR 2.325% 07/20/2024 96,400 (34) (34) 0 0
Xk 6-Month HUF-BUBOR 1.770% 02/24/2026 51,400 (31 (31 1 0
Kih 6-Month HUF-BUBOR 2.680% 06/29/2031 15,200 (13) 9 1 0
311 6-Month PLN-WIBOR 0.655% 05/21/2025 PIN 1,500 59 59 0 2)
2 6-Month PLN-WIBOR 2.950% 1211312026 2,500 78 76 0 [l
Xk 6-Month PLN-WIBOR 4.135% 02/08/2027 700 (18) 16) 2 0
2 6-Month PLN-WIBOR 4.075% 03/07/2027 1,100 2% 2 0 3
2 6-Month PLN-WIBOR 4.320% 03/08/2027 150 3 3 0 ]
2 6-Month PLN-WIBOR 4.350% 03/09/2027 150 3 3 0 ]
2 6-Month PLN-WIBOR 4.885% 03/22/2027 400 7 7 0 ]
25 6-Month PLN-WIBOR 5.175% 0312412027 400 6 6 0 il
2E 6-Month PLN-WIBOR 5.285% 03/25/2027 500 7 7 0 2)
2 6-Month PLN-WIBOR 5.290% 03/25/2027 400 5 5 0 ]
2 6-Month PLN-WIBOR 5.340% 03/28/2027 200 3 3 0 ]
2 6-Month PLN-WIBOR 5.470% 04/08/2027 700 8 8 0 2)
E3:11 6-Month PLN-WIBOR 5.550% 04/08/2027 500 6 6 0 2)
2H 6-Month PLN-WIBOR 5.575% 04/08/2027 500 5 5 0 2
Xk 6-Month PLN-WIBOR 5.980% 04113/2027 600 ] ] 2 0
b B-Month PLN-WIBOR 5.985% 041312027 600 (5) (5) 2 0
ik 6-Month PLN-WIBOR 6.010% 04/13/2027 700 (5) (5] 2 0
Xih 6-Month PLN-WIBOR 8.940% 06/09/2027 1,000 0 0 4 0
Xk 6-Month PLN-WIBOR 1.125% 06/23/2027 700 5 5 3 0
2 6-Month PLN-WIBOR 6.725% 06/27/2027 1,200 2 2 0 4
ik 6-Month PLN-WIBOR 6.843% 06/28/2027 500 0 0 2 0
EZ A 6-Month PLN-WIBOR 7.310% 06/30/2027 600 0 3 0 3
2 6-Month PLN-WIBOR 7.310% 06/30/2027 400 ] il 0 2)
Xk BRL-COI-Compounded 4.020% 01/02/2023 BAL 2,600 (37 (37) 38 0
ik BRL-COI-Compounded 4.030% 01/02/2023 3,500 50) 50) 50 0
Xk BRL-COI-Compounded 4.038% 01/02/2023 800 (1 (1 11 0
25 BRL-COI-Compounded 4.045% 01/02/2023 9,400 124 127 0 (129)
ik BRL-COI-Compounded 4.070% 01/02/2023 3,000 42) 42) 43 0
ik BRL-COI-Compounded 4.100% 01/02/2023 4,700 (65) 85) 86 0
2 BRL-COI-Compounded 5.000% 01/02/2023 1,900 15 13 0 (13)
2 BRL-COI-Compounded 5.150% 01/02/2023 7,300 53 84 0 (85)
Xih BRL-COI-Compounded 5.250% 01/02/2023 6,200 43) 43) 4 0
*ih BRL-CDI-Compounded 5.440% 01/02/2023 1,300 l (51 5 0
EZA BRL-COI-Compounded 5.780% 01/02/2023 400 ] il 2 0
Xk BRL-COI-Compounded 5.920% 01/02/2023 3,200 9 28) 28 0
Xk BRL-COI-Compounded 6.675% 01/02/2023 600 1 4) 4 0
311 BRL-COI-Compounded 7.260% 01/02/2023 6,300 49 49 0 (50)
R BRL-CDI-Compounded 11.030% 01/02/2023 300 (10 (10 10 0
2 BRL-COI-Compounded 5.100% 01/02/2024 4,300 92 90 0 93)
2 BRL-COI-Compounded 5.160% 01/02/2024 4,400 93 9 0 98)
ik BRL-COI-Compounded 5.680% 01/02/2024 7,100 (111 (152) 158 0
i BRL-COI-Compounded 7.310% 01/02/2024 2,000 31 (31) 33 0
Fih BRL-CDI-Compounded 9.880% 0110212024 2,700 21) (23) 2% 0
Xih BAL-COI-Compounded 10.685% 01/02/2024 100 ] il 1 0
Xk BRL-COI-Compounded 10.755% 01/02/2024 600 4) 4) 4 0
Xk BRL-COI-Compounded 10.833% 01/02/2024 1,600 9 9 10 0
Xk BRL-COI-Compounded 10.995% 01/02/2024 200 ] ] 1 0
Fih BRL-CDI-Compounded 11.065% 01/0212024 600 3 3 3 0
BN BRL-CDI-Compounded 11.148% 01/02/2024 100 0 0 1 0
2 BRL-COI-Compounded 11.505% 01/02/2024 1,100 4 4 0 ()
2H BRL-COI-Compounded 11.530% 01/02/2024 3,600 14 14 0 16)
2 BRL-COI-Compounded 11.535% 01/02/2024 1,200 5 5 0 (5)
2 BRL-COI-Compounded 11.540% 01/0212024 1,100 4 4 0 (5]
S BRL-COI-Compounded 11.543% 01/02/2024 1,100 4 4 0 (5)
Kih BRL-COI-Compounded 12.290% 01/02/2024 1,100 ] ] 1 0
ik BRL-COI-Compounded 5.710% 01/02/2025 900 (21 21 2 0
i BRL-COI-Compounded 6.010% 01/02/2025 700 (14) (14) 15 0
2 BAL-CDI-Compounded 6.050% 01/02/2025 2,500 50 38 0 41)
311 BRL-COI-Compounded 6.710% 01/02/2025 100 1 1 0 2)
2 BRL-COI-Compounded 6.745% 01/02/2025 1,700 23 23 0 25)
ik BRL-COI-Compounded 6.810% 01/02/2025 800 (1 (1 12 0
i BRL-COI-Compounded 7.160% 01/02/2025 1,900 (37 (37) 39 0




HEENA A VHLEHEIT—T7 UK

EHEFO RE il LEGEHE
X ZE LS FIER EIESEF HAE BELEA i35 itk (8) # AE a8
EZN BRL-CDI-Compounded 7.170% 01/02/2025 BRL 1,500 $ (30) $ (30) $ 3% 0
Xk BRL-CDI-Compounded 9.760% 01/02/2025 100 1 1 0 (1
X BRL-CDI-Compounded 12.428% 01/02/2025 2,600 (2) (2) 5 0
Xk BRL-CDI-Compounded 12.740% 01/02/2025 700 0 0 0 0
ZH BRL-CDI-Compounded 6.020% 01/04/2027 1,300 48 48 0 148)
Xtk BRL-CDI-Compounded 6.140% 01/04/2027 4,700 (151) (130) 137 0
ZE BRL-CDI-Compounded 6.180% 01/04/2027 1,400 44 43 0 (45)
Xk BRL-CDI-Compounded 6.245% 01/04/2027 500 (16) (16) 17 0
2 BRL-CDI-Compounded 6.250% 01/04/2027 600 19 19 0 (19
ZE BRL-CDI-Compounded 6.450% 01/04/2027 700 20 20 0 (22)
2 BRL-CDI-Compounded 6.500% 01/04/2027 1,200 36 39 0 (40)
ZH BRL-CDI-Compounded 6.620% 01/04/2027 5,500 152 161 0 (189)
S BRL-CDI-Compounded 6.950% 01/04/2027 1,100 25 35 0 (37)
Xk BRL-CDI-Compounded 6.960% 01/04/2027 1,700 (39) (39) M 0
ZE BRL-CDI-Compounded 7.770% 01/04/2027 2,200 54 54 0 (58)
Xk BRL-CDI-Compounded 7.800% 01/04/2027 700 (10) (1 12 0
S2H BRL-CDI-Compounded 8.326% 01/04/2027 1,000 2 2 0 (24)
Xk BRL-CDI-Compounded 8.450% 01/04/2027 1,500 (33) (33) 35 0
ZH BRL-CDI-Compounded 9.600% 01/04/2027 1,000 (5) (5) 4 0
2 BRL-CDI-Compounded 10.080% 01/04/2027 400 (3) (A 3 0
Xk BRL-CDI-Compounded 10.206% 01/04/2027 200 (2) (2) 3 0
SE BRL-CDI-Compounded 10.240% 01/04/2027 600 (5) 5 0 (6]
Xk BRL-CDI-Compounded 10.996% 01/04/2027 600 (5] (5] 5 0
Xih BRL-CDI-Compounded 11.020% 01/04/2027 400 (3 (3 4 0
Xk BRL-CDI-Compounded 11.045% 01/04/2027 600 (4) (4 5 0
Xk BRL-CDI-Compounded 11.048% 01/04/2027 900 7 7 8 0
Xk BRL-CDI-Compounded 11.050% 01/04/2027 600 (4 4 5 0
Xk BRL-CDI-Compounded 11.058% 01/04/2027 600 (4) (4) 5 0
Xih BRL-CDI-Compounded 11.065% 01/04/2027 600 (4 4 5 0
Xk BRL-CDI-Compounded 11.130% 01/04/2027 600 (4) (4) 5 0
Xih BRL-CDI-Compounded 11.140% 01/04/2027 800 (6) (6) 7 0
B3 BRL-CDI-Compounded 11.611% 01/04/2027 600 3 3 0 (4
SZH Colombia IBR Overnight Interbank

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

Reference Rate 4.430% 10/25/2022 4,000,000 13 13 0 (100
ZH Colombia IBR Overnight Interbank

Reference Rate 7.490% 02/15/2023 712,000 m m 0 (5)
SEL Colombia IBR Overnight Interbank

Reference Rate 7.560% 02/14/2024 919,000 6 6 0 (8)
S2H Colombia IBR Overnight Interbank

Reference Rate 2.650% 0712412024 4,269,900 139 139 0 (131)
Xk Colombia IBR Overnight Interbank

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

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

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

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

Reference Rate 7.500% 02/15/2025 256,000 3 3 0 (3)
S2H Colombia IBR Overnight Interbank

Reference Rate 7.855% 02/22/2025 562,300 5 5 0 (6)
SZH Colombia IBR Overnight Interbank

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

Reference Rate 3.800% 05/05/2025 868,200 31 3 0 (300
ZH® Colombia IBR Overnight Interbank

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

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

Reference Rate 8.720% 11/26/2025 587,400 2 2 0 (3
S2H Colombia [BR Overnight Interbank

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

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

Reference Rate 6.630% 011172027 1,933,800 43 43 0 (47)
Xih Colombia IBR Overnight Interbank

Reference Rate 7.585% 021142027 407,000 (6) (6) 6 0
Xk Colombia IBR Overnight Interbank

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

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

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

Reference Rate 8.686% 03/30/2027 264,100 m m 6 0
Xih Colombia IBR Overnight Interbank

Reference Rate 8.320% 03/31/2027 243,000 2) 2) 8 0
S2H Colombia IBR Overnight Interbank

Reference Rate 7.890% 04/08/2027 231,700 2 2 0 (3)
SZH Colombia IBR Overnight Interbank

Reference Rate 7.913% 04/08/2027 356,700 4 4 0 (5]
SZH Colombia IBR Overnight Interbank

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

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

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

Reference Rate 3.975% 06/23/2027 5,400 0 0 0 0
S2H Colombia IBR Overnight Interbank

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

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

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

Reference Rate 6.620% 11/08/2031 272,300 (100 (10) 10 0
Xk IBMEXID 4.515% 08/17/2022 MXN 4,700 m m 0 0
Xk IBMEXID 4.700% 08/25/2022 33,400 9 9 0 0
Xih IBMEXID 4.530% 11/16/2022 8,000 (6) m 0 0
Xk IBMEXID 4.470% 02/27/2023 2,400 4 U] 0 0
BN IBMEXID 4.520% 022712023 4,800 Ul m 0 0
Xk IBMEXID 4.550% 02/27/2023 16,400 (25) (251 0 0
Xk IBMEXID 4.560% 02/27/2023 2,400 4 (4) 0 0
Xih IBMEXID 4.566% 02/27/2023 2,400 4 U] 0 0
ZH IBMEXID 4.900% 03/22/2023 35,700 57 57 0 0
S IBMEXID 6.360% 03/22/2023 5,600 6 12 0 0
SZH IBMEXID 4.920% 04/10/2023 17,100 30 30 0 0
ZH IBMEXID 5.326% 06/09/2023 9,200 18 18 0 0
X4 IBMEXID 9.580% 06/30/2023 12,200 0 0 0 0
2 IBMEXID 8.910% 11/15/2023 30,000 13 189 0 0
Xih IBMEXID 1.270% 11/23/2023 53,800 (82) (82) 3 0
Xih IBMEXID 7.110% 11/28/2023 15,300 (25) (25) 1 0
S IBMEXID 1.790% 02/09/2024 22,700 30 30 0 (2)
SZE IBMEXID 4.540% 02/21/2024 6,900 27 27 0 m
Xk IBMEXID 4.570% 02/21/2024 32,200 (124) (124) 2 0
Xih IBMEXID 5.606% 03/26/2024 7,600 (24) (24) 1 0
=311 IBMEXID 8.750% 04/05/2024 4,300 3 1 0 0
S2H IBMEXID 8.940% 05/22/2024 2,700 1 1 0 0
Xk IBMEXID 6.580% 01/01/2026 6,500 (200 (200 1 0
Xk IBMEXID 6.620% 01/02/2025 3,800 (12) (12) 1 0
SZE IBMEXID 6.636% 01/15/2026 4,000 12 14 0 m
SE IBMEXID 4.840% 02/19/2025 5,800 3 31 0 m
SHY IBMEXID 4.850% 02/19/2025 7,900 42 4 0 m
Xk IBMEXID 6.510% 02/24/2025 6,600 22) (22) 1 0
BN IBMEXID 6.415% 02/26/2025 1,200 4 U] 0 0
Xk IBMEXID 6.100% 02/26/2025 700 (3 (3 0 0
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ZH IBMEXID 6.855% 03/20/2025 MXN 2,100 $ 6 $ 6 $ 0 s 0
ZH IBMEXID 5.130% 05/14/2025 11,600 61 61 0 (1
ZE IBMEXID 5.893% 06/05/2025 40,500 178 178 0 (5]
Xk IBMEXID 4.775% 06/26/2025 500 (3 (3l 0 0
ZH IBMEXID 4.830% 07/22/2025 8,000 47 47 0 (1
Xk IBMEXID 4.970% 08/08/2025 2,300 (13) (13) 0 0
Xk IBMEXID 4.917% 08/11/2025 2,600 (15) (15) 0 0
B3] IBMEXID 5.120% 09/29/2025 5,000 29 29 0 (1
X IBMEXID 4.880% 11/07/2025 45,500 (283) (283 7 0
X IBMEXID 4.720% 02/06/2026 1,900 (13) (13) 0 0
Xk IBMEXID 4.730% 02/06/2026 5,400 (37) (37) 1 0
ZE IBMEXID 4.943% 02/12/2026 4,600 30 30 0 1
ZH IBMEXID 4.950% 02/12/2026 7,100 46 46 0 (1
B2 IBMEXID 5.800% 04/06/2026 15,300 (81) (81) 3 0
X IBMEXID 9.070% 06/04/2026 800 0 0 0 0
ZH IBMEXID 6.670% 06/19/2026 1,800 7 7 0 0
ZE IBMEXID 6.720% 06/19/2026 1,700 7 7 0 0
ZH IBMEXID 6.845% 07/02/2026 600 2 2 0 0
ZH IBMEXID 6.398% 07/16/2026 2,300 10 10 0 [l
SZH IBMEXID 6.415% 07/16/2026 900 4 4 0 0
ZH IBMEXID 6.495% 0717/2026 1,700 7 7 0 0
S2H IBMEXID 6.506% 07/17/2026 1,200 5 5 0 0
Xk IBMEXID 6.380% 08/19/2026 5,800 27 27 1 0
Xk IBMEXID 7.285% 09/30/2026 1,700 (5) (5) 0 0
Xk IBMEXID 7.166% 10/02/2026 1,600 (5] (8) 0 0
Xk IBMEXID 7.180% 10/02/2026 4,100 (13) (13) 1 0
Xih IBMEXID 7.250% 10/05/2026 200 (1 (1 0 0
Xk IBMEXID 7.285% 10112/2026 1,000 (3) 3 0 0
Xk IBMEXID 7.450% 10/16/2026 2,100 6] (5) 0 0
ZH IBMEXID 7.260% 12/16/2026 5,700 19 19 0 (1
ZE IBMEXID 1.250% 12/16/2026 6,900 22 22 0 2
X IBMEXID 7.533% 01/07/2027 3,000 (8) 8 1 0
ZH IBMEXID 7.510% 02/04/2027 4,800 14 14 0 m
ZE IBMEXID 8.431% 05/24/2027 5,100 6 6 0 Ul
ZH IBMEXID 9.060% 06/18/2027 1,300 0 0 0 0
ZE IBMEXID 8.483% 01/17/2029 1,700 2 2 0 (1
Xt IBMEXID 6.830% 1212712029 2,700 (15) (15) 1 0
2 IBMEXID 6.618% 01/18/2030 3,700 23 2 0 m
ZE IBMEXID 6.600% 02/26/2030 3,100 20 2 0 1
ZH IBMEXID 5.590% 07/03/2030 900 9 9 0 0
ZE IBMEXID 5.610% 07/03/2030 3,800 36 36 0 (1
2 IBMEXID 5.575% 11/01/2030 20,500 200 200 0 (6]
Xk IBMEXID 5.980% 0212/2031 2,700 (24) (24) 1 0
X IBMEXID 5.990% 02/12/2031 6,300 (55) (5] 2 0
ZH IBMEXID 6.630% 03/31/2031 4,300 30 30 0 (1
Xih IBMEXID 6.678% 05/29/2031 18,200 (131) (131 6 0
Xk IBMEXID 6.715% 05/30/2031 2,300 (15) (15) 1 0
ZH IBMEXID 7.100% 06/13/2031 3,400 18 2 0 m
S IBMEXID 7.070% 08/27/2031 4,900 28 28 0 2)
B2 IBMEXID 7.650% 09/24/2031 800 (3) (3l 0 0
Xih IBMEXID 7.6525% 09/26/2031 2,800 (12) (12) 1 0
Xk IBMEXID 7.650% 08/29/2031 200 (1 (1 0 0
Xk IBMEXID 7.690% 10/16/2031 2,000 (8) [t} 1 0
Xk IBMEXID 7.418% 10/27/2031 2,700 (13) (13) 1 0
ZH IBMEXID 7.784% 11/13/2031 11,200 39 39 0 (4)
B3] IBMEXID 7.800% 11/13/2031 3,000 10 10 0 (1
ZH IBMEXID 7.643% 11/18/2031 4,000 16 16 0 (1
Xih IBMEXID 8.320% 01/07/2032 1,100 (2) 2 0 0
Xk IBMEXID 7.900% 02/19/2032 100 0 0 0 0
Xk IBMEXID 7.950% 02/20/2032 3,600 (1 (1] 1 0
Xih IBMEXID 8.050% 02/24/2032 3,100 (8 8 1 0
Xih IBMEXID 8.680% 03/30/2032 3,800 2) 2 1 0
ZH IBMEXID 6.463% 05/18/2040 600 7 7 0 0
Xih KRW-CD-KSDA-Bloomberg 1.750% 12/15/2026 KRW 2,769,400 (158) (161) 6 0
ZE KRW-CD-KSDA-Bloomberg 2.000% 12/15/2026 165,800 8 9 0 0
SZE KRW-CD-KSDA-Bloomberg 1.750% 12115/2031 1,332,300 136 131 0 4
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ZH Sinacaofi Chile Interbank Rate

Average 0.700% 11/2412022 CLP 127,100 $ 6 $ 6 $ 0 % 4
ZH Sinacofi Chile Interbank Rate

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

Average 9.540% 05/13/2023 153,000 0 0 0 m
B2 Sinacofi Chile Interbank Rate

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

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

Average 5.110% 1211412023 531,200 31 3 0 (30)
ZH Sinacofi Chile Interbank Rate

Average 5.170% 1211412023 221,300 13 13 0 (12)
X Sinacofi Chile Interbank Rate

Average 1.040% 1211712023 23,000 (3) (3l 3 0
Xk Sinacofi Chile Interbank Rate

Average 5.785% 01/06/2024 798,500 (41) (41) 36 0
X4 Sinacofi Chile Interbank Rate

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

Average 2.585% 12/04/2024 82,000 " il 0 (100
2 Sinacofi Chile Interbank Rate

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

Average 2.636% 12/04/2024 66,000 9 9 0 (8)
3:14 Sinacofi Chile Interbank Rate

Average 2.650% 121042024 67,000 9 9 0 (8)
X Sinacofi Chile Interbank Rate

Average 2.780% 12/09/2024 68,000 (9 9l 8 0
B2 Sinacofi Chile Interbank Rate

Average 2.510% 01/14/2025 235,500 (361 (36) 28 0
X Sinacofi Chile Interbank Rate

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

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

Average 5.726% 02/07/2025 198,000 " n 0 (101
SE Sinacofi Chile Interbank Rate

Average 5.770% 02/08/2025 339,000 19 19 0 (7
ZH Sinacofi Chile Interbank Rate

Average 6.336% 02/10/2025 80,000 3 3 0 (3]
ZE Sinacofi Chile Interbank Rate

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

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

Average 6.350% 02/11/2025 309,000 12 12 0 12)
=33 Sinacofi Chile Interbank Rate

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

Average 5.130% 03/01/2025 145,000 1 " 0 (100
B2 Sinacofi Chile Interbank Rate

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

Average 1.935% 03/10/2026 254,100 42 42 0 (36)
ZH Sinacofi Chile Interbank Rate

Average 1.940% 03/10/2025 127,100 7N yl 0 (18)
Xk Sinacofi Chile Interbank Rate

Average 1.280% 03/21/2025 561,000 (7) (7 9 0
Xk Sinacofi Chile Interbank Rate

Average 7.326% 03/23/2025 42,000 0 0 1 0
SE Sinacofi Chile Interbank Rate

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

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

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

Average 7.890% 05/10/2025 103,400 0 0 0 0
X Sinacofi Chile Interbank Rate

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

Average 7.550% 06/13/2025 17,700 0 0 0 0
X4 Sinacofi Chile Interbank Rate

Average 1.214% 09/21/2025 110,000 0 0 0 0
Xk Sinacofi Chile Interbank Rate

Average 2.545% 02/05/2026 90,000 (16) (18] 13 0
ZH Sinacofi Chile Interbank Rate

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

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

Average 1.790% 02/17/2026 78,000 16 186 0 (14)
ZE Sinacofi Chile Interbank Rate

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

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

Average 6.850% 03/01/2026 150,000 2 2 2 0
Xk Sinacofi Chile Interbank Rate

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

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

Average 3.530% 08/06/2026 99,700 15 15 0 (13)
B2 Sinacofi Chile Interbank Rate

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

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

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

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

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

Average 6.055% 02/10/2027 55,000 2 2 2 0
B2 Sinacofi Chile Interbank Rate

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

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

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

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

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

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

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

Average 6.350% 03/15/2027 24,800 1 1 0 m
=31 Sinacofi Chile Interbank Rate

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

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

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

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

Average 6.386% 05/24/2027 CLp 111,300 $ 2 $ 2 $ 3% 0
X Sinacofi Chile Interbank Rate

Average 6.360% 05/25/2027 31,200 m m 1 0
X Sinacofi Chile Interbank Rate

Average 6.380% 06/03/2027 118,000 2 (2) 3 0
B2 Sinacofi Chile Interbank Rate

Average 1.715% 06/04/2027 50,800 (12) (121 12 0
ZH Sinacofi Chile Interbank Rate

Average 7.110% 06/15/2027 43,000 m (1 0 0
ZH Sinacaofi Chile Interbank Rate

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

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

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

Average 2.255% 12110/2027 107,000 (24) (24) 24 0
B2 Sinacofi Chile Interbank Rate

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

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

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

Average 5.180% 10/01/2028 65,000 6 6 0 (5)
3:14 Sinacofi Chile Interbank Rate

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

Average 5.400% 10/01/2028 81,000 6 6 0 (6]
ZE Sinacofi Chile Interbank Rate

Average 5.420% 10/01/2028 178,000 13 13 0 131
ZH Sinacofi Chile Interbank Rate

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

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

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

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

Average 6.420% 03/24/2029 37,000 0 0 1 0
B2 Sinacofi Chile Interbank Rate

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

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

Average 3.120% 02/05/2030 29,000 n 7 6 0
Xk Sinacofi Chile Interbank Rate

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

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

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

Average 5.470% 09/01/2030 90,000 7 1 0 (6)
Xk Sinacofi Chile Interbank Rate

Average 6.110% 09/01/2030 87,800 2 (2) 2 0
=31 Sinacofi Chile Interbank Rate

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

Average 2.566% 1112712030 80,000 221 (22) 22 0
Xk Sinacofi Chile Interbank Rate

Average 2.585% 11/27/2030 85,000 (23) (23) 2% 0
B2 Sinacofi Chile Interbank Rate

Average 5.100% 11/15/2031 14,500 2 2 1 0
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X Sinacofi Chile Interbank Rate

Average 5.120% 11/16/2031 CLp 14,500 $ m $ m $ 18 0
ZH Sinacofi Chile Interbank Rate

Average 5.890% 03/17/2032 16,700 1 1 0 m
ZH Sinacofi Chile Interbank Rate

Average 5.930% 03/17/2032 16,800 1 1 0 (1
ZE Sinacofi Chile Interbank Rate

Average 6.256% 04/08/2032 26,000 0 0 0 0
ZH Sinacofi Chile Interbank Rate

Average 6.260% 04/08/2032 24,000 0 0 0 0
2 Sinacafi Chile Interbank Rate

Average 6.299% 04/08/2032 27,000 0 0 0 0
Xk Sinacofi Chile Interbank Rate

Average 6.550% 06/15/2032 24,600 0 0 0 0
X Sinacofi Chile Interbank Rate

Average 6.590% 06/16/2032 73,000 1 1 0 m
Xih Sinacofi Chile Interbank Rate

Average 6.610% 06/17/2032 33,300 1 1 0 0
Xih Sinacofi Chile Interbank Rate

Average 6.140% 06/28/2032 9,800 0 0 0 0

$ 940 $ 989 $ 2244 § (2657

27y TG $ 910 $ 966 $ 2244 $ (2662)

UTFIE, 20224 6 A0BHRAD LBFFFHREABBTREASNLZEMT U N\T 1 TEROTBEES L VEHERESOENTH D,
20224: 6 A0E IR, LHEHLUVHRBEHERT J/NT 4 TERKICOVTHTIOREMNERELTELANDATNS,

BT UNT 4 TRE EWMT VAT 1 TAM
LIS EELLE
gk 3lily-3 AR it fafi
] 2T T St 2T T
4+7ay by} 244 ait +7vay bk 24 ait
ESFE R REE A $ 0 s 0 $ 2244 § 2244 § 0§ 0 s (2,662) $ (2,662)

o $77/ Fp7aF

YAVDRYFTHoT, HERAD Y IRHOFHICEVTERSNTVSERERMAELLBE, K77V FiE () FOF9 a3 v OEVFISHL
LWREEXI-> TSREB. t L ISBEREHRT 2R BELERT DD, FzE (i) 27y TOBRETA, LSREB. £ LE

25D [E] R {fi i 2 3L C F= 281 %Lb\ﬂﬁﬁﬁé%iﬂftL<11-E#®%f§%5°

bR Ly FiE, EHETRRE N, H, S, FrEYTYSBISRDBILDY b - FIALS - AT Y TRHUOHKRERIZH T BTG

h. X/ BT 'JZ70)3§f®1}:,ﬂw¥s¥‘& erf&ﬁu&%f L. LSy k- TFUNTFATDT 74 FOFRERDY R ERT, BEDSE

oL k- 2FLy Rk, TOFHSaVQBEN/FYDIRMERBTDELDT, CHITRHBHNEMBET 2HICBRENIFLENEEND &

B BB, LTy b RTLY FOBKE, SREAGOERRENEL, BLURHNOEHETRESA TS T 74 FOZOMOERBROTHEMELY R DIEAERT,

Y BEORTY TRHOEHICEVTEESATWAERBERAELEBEICTI7 Y FAILYy b TOTILaV0RYFELTXILI S EEERSAD, FREILDY

k- TO7ILaVDEVFELTRIRAARMEOHHBREHE.

Y- FIHIE - ATy TRYOMES S UZOHERE L TOMIEE, XL BITYRIOREDKTOERE LTOREERL, 27y TZHOBETANHE

< FHENFFEDI LD b - FUNT A TOFRES (FEFH) OTEMEERT, 27y TOBETKICHT 2HBMEEOENETOEMIE, SREBORT

. BOEAREOBIL, BLURZKMOEHTRESATVDT 74l MZOMOIEREEREDAREM L) R DBERERT .

Y CoBERICIEEBHORITENRESA TS,

(g) EMT)/N\T« JHH : 5B
AERIE (8) 2

B3EIHET %3] B AE PEEK BE aE

BOA 07/2022 P 136932 § 167 2 s 0
BOA 0712022 P 657,900 168 0 0
BOA 0712022 HUF 17,480 4 0 0
BOA 07/2022 MXN 1,241 60 0 il
BOA 07/2022 PEN 14,368 3667 0 204)
BOA 0712022 S6D 1,895 1,388 2% 0
BOA 07/2022 TRY 698 ) 0 0
BOA 0712022 $ 1 COP 657,900 0 14
BOA 07/2022 135 K 3,192 0 il
BOA 07/2022 645 DKK 4533 0 il
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BOA 07/2022 $ 360 HUF 129,215 0 $ (20)
BOA 07/2022 72 MXN 1,488 2 0
BOA 07/2022 29 PEN 109 0 0
BOA 07/2022 81 325 5 0
BOA 08/2022 DKK 4,524 $ 645 8 0
BOA 08/2022 MXN 4,844 224 0 (15)
BOA 08/2022 $ 2 IDR 321,009 0 0
BOA 10/2022 40 ZAR 628 0 (2)
BOA 11/2022 MYR 10,875 $ 2474 9 0
BOA 112022 $ 39 ZAR 631 0 (1
BOA 01/2023 CNH 6,812 $ 1,066 39 0
BOA 02/2023 $ 1,065 CNH 6,812 0 (371
BPS 07/2022 CLP 346,415 $ 400 31 0
BPS 07/2022 22,118 26 2 0
BPS 0712022 18,699 2 0 0
BPS 07/2022 DKK 220 3 0 0
BPS 07/2022 EUR 20 n 0 0
BPS 07/2022 HUF 147,266 387 0 0
BPS 07/2022 MXN 4,582 228 1 0
BPS 07/2022 PLN 502 112 1 0
BPS 07/2022 $ 455 CLP 372,767 0 (58]
BPS 07/2022 118 DKK 826 0 2
BPS 07/2022 556 EUR 528 0 (4
BPS 07/2022 251 HUF 92,823 0 (8
BPS 0712022 264 MXN 5,631 10 0
BPS 08/2022 CNH 6,812 $ 1,023 7 0
BPS 08/2022 copP 504,230 130 10 0
BPS 08/2022 EUR 381 401 2 0
BPS 08/2022 THB 1 0 0 0
BPS 08/2022 TRY 718 42 0 0
BPS 08/2022 Two 3,948 134 1 0
BPS 08/2022 $ 178 CLP 166,231 0 12)
BPS 08/2022 980 IDR 14,442,786 0 (15)
BPS 08/2022 1,621 INR 118,565 0 (26)
BPS 08/2022 12 PEN 46 0 0
BPS 08/2022 312 TRY 5,834 29 0
BPS 08/2022 1,183 ZAR 18,885 0 (35)
BPS 09/2022 CNH 6,812 $ 1,028 13 0
BPS 09/2022 MYR 805 185 2 0
BPS 09/2022 TRY 3,835 205 0 (12)
BPS 09/2022 $ 49 CLP 45,190 0 (1
BPS 09/2022 1,020 CNH 6,812 0 (5)
BPS 09/2022 225 MXN 4,582 0 m
BPS 10/2022 CNH 6,812 $ 1,026 " 0
BPS 10/2022 coP 651,125 165 1 0
BPS 10/2022 $ 1,026 CNH 6,812 0 (1
BPS 10/2022 106 cop 411,340 0 (9
BPS 1112022 CNH 6,812 $ 104 25 0
BPS 1112022 $ 1,024 CNH 6,812 0 (8
BPS 1212022 CNH 6,812 $ 1,044 27 0
BPS 1212022 TRY 3,668 282 9 0
BPS 1212022 $ 1,039 CNH 6,812 0 (23)
BPS 01/2023 1,042 6,812 0 (25)
BPS 02/2023 ILS 327 $ 972 2 0
BRC 07/2022 JPY 540,000 4,433 457 0
BRC 07/2022 $ 186 MYR 815 0 m
BRC 0712022 185 680 0 (1
BRC 08/2022 TRY 1,152 $ 68 0 0
BRC 08/2022 $ 1,074 IDR 15,890,330 0 (13)
BRC 08/2022 89 SGD 123 0 m
BRC 10/2022 611 COP 2,376,790 0 (50)
BSS 0712022 CLP 14,139 $ 17 2 0
BSS 07/2022 $ 15 CLp 14,139 0 0
BSS 09/2022 167 130,388 0 (201
CBK 07/2022 BRL 16,122 $ 3,123 40 0
CBK 07/2022 HUF 17,566 46 0 0
CBK 0712022 MXN 1,370 68 0 0
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CBK 07/2022 TRY 1,517 $ 9 $ 0 $ 0
CBK 07/2022 $ 3,269 BRL 16,122 0 (187
CBK 07/2022 3,624 PEN 14,559 298 0
CBK 07/2022 142 VND 3,269,000 0 m
CBK 07/2022 VND 3,269,000 $ 140 0 0
CBK 08/2022 $ 2,897 BRL 15,056 0 (43)
CBK 08/2022 ZAR 1,680 $ 107 5 0
CBK 08/2022 1,102 n 4 0
CBK 09/2022 cop 221,241 57 5 0
CBK 10/2022 6,191,150 1,474 14 0
CBK 10/2022 381,464 90 1 0
CBK 10/2022 IS 5,509 1,650 40 0
CBK 10/2022 MXN 1,470 70 0 (2)
CBK 10/2022 PEN 1,032 261 0 (8
CBK 10/2022 $ 92 ZAR 1,610 0 (1
CBK 11/2022 662 PEN 2,628 yal 0
CBK 1112022 2% PKR 5,400 1 0
CBK 1112022 37 8,633 4 0
CBK 1112022 25 5,875 3 0
CBK 1112022 8 VND 1,838,860 1 0
CBK 12/2022 PEN 4,468 $ 1,160 2 0
CBK 1212022 $ 248 PEN 1,032 2 0
CBK 1212022 140 VND 3,320,800 2 0
CBK 12/2022 VND 42,000 $ 2 0 0
CBK 03/2023 IS 1,388 409 6 0
CBK 03/2023 PEN 370 96 1 0
CBK 05/2023 ILS 2,479 732 9 0
DuB 07/2022 DKK 1,407 208 " 0
DuB 07/2022 PLN 172 177 5 0
DuB 0712022 $ 239 PEN 875 0 9
DuB 08/2022 MXN 1,064 $ 53 1 0
DuB 08/2022 $ 2 THB 748 0 0
GLM 07/2022 BRL 261 $ 52 2 0
GLM 07/2022 MXN 949 46 0 m
GLM 0712022 20,159 988 0 (9)
GLM 07/2022 PLN 2 16 0 0
GLM 07/2022 SGD 299 218 3 0
GLM 07/2022 $ 50 BRL 261 0 0
GLM 07/2022 393 CLP 327,963 0 (44)
GLM 0712022 460 MYR 2,015 0 (3)
GLM 07/2022 28 PLN 126 0 0
GLM 08/2022 COP 5,497,549 $ 1,364 55 0
GLM 08/2022 Dop 3,032 55 0 0
GLM 08/2022 $ 45 BRL 237 0 0
GLM 08/2022 134 Dop 7,823 8 0
GLM 08/2022 97 PEN 363 0 m
GLM 08/2022 ZAR 448 $ 29 2 0
GLM 09/2022 $ 6 HKD 51 0 0
GLM 10/2022 ZAR 2,997 $ 190 9 0
GLM 1112022 DoP 32,179 570 0 (3)
HUS 07/2022 CLP 4,118 6 1 0
HUS 0712022 HUF 2,567 7 0 0
HUS 07/2022 $ 5 CLP 4,716 0 0
HUS 07/2022 15 13,623 0 m
HUS 07/2022 22 18,699 0 (3)
HUS 07/2022 2 19,670 0 m
HUS 08/2022 CLP 260,239 $ 3n 35 0
HUS 08/2022 CNH 2,758 m 0 0
HUS 08/2022 IDR 2,667,238 181 4 0
HUS 08/2022 INR 13,201 167 1 0
HUS 09/2022 MYR 676 165 2 0
HUS 1212022 PEN 1,032 246 0 (22)
HUS 05/2023 $ 81 CNH 543 0 0
IND 07/2022 CLP 31,712 $ 38 4 0
IND 07/2022 JPY 400,000 3,212 327 0
IND 08/2022 CLP 34,087 39 3 0
IND 08/2022 INR 4,472 57 1 0

50
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IND 08/2022 $ 38 CLP 31,12 0 $ 4
IND 08/2022 ZAR 918 $ 57 1 0
IND 06/2024 $ 156 wo 4,014 0 (14)
JPM 07/2022 CLP 182,659 $ 202 17 0
JPM 07/2022 $ 4,612 CLP 3,963,728 0 (390)
JPM 07/2022 2,941 CzK 68,930 0 (32)
JPM 08/2022 CNH 1212 $ 180 0 0
JPM 08/2022 IDR 87,349,032 5935 101 0
JPM 08/2022 SGD 58 42 0 0
JPM 08/2022 TRY 1,138 67 1 0
JPM 08/2022 $ 9 KRW 11,750 0 0
JPM 08/2022 78 SGD 986 0 9
JPM 08/2022 4 Two 118 0 0
JPM 10/2022 COP 1,859,395 $ 468 30 0
JPM 1112022 $ 27 PKR 5,967 2 0
JPM 11/2022 ZAR 1,076 $ 66 1 0
JPM 1212022 $ 41 TRY 2,512 0 (14)
JPM 06/2023 73 VND 1,752,000 1 0
MBC 07/2022 EUR 27 $ 28 0 0
MBC 07/2022 $ 8 MXN 1,612 1 0
MYl 07/2022 CLP 52,422 $ 61 5 0
MYI 07/2022 18,855 2 0 0
MYl 07/2022 18,865 2 1 0
MYl 07/2022 copP 657,900 165 7 0
MY 07/2022 DKK 4,913 729 38 0
MYl 07/2022 $ 58 CLP 49,194 0 (6)
MYI 07/2022 yl 18,855 0 m
MYl 07/2022 158 cop 657,900 0 0
MYl 07/2022 129 DKK 906 0 m
MYI 07/2022 35 JPY 4,743 0 0
MYl 07/2022 42 5,760 0 0
MYl 07/2022 44 TRY 791 3 0
MYl 08/2022 DKK 903 $ 129 1 0
MYl 08/2022 TRY 865 54 3 0
MY 08/2022 2,056 17 0 (3)
MYl 08/2022 $ 1,715 CNY 11,613 2 0
MYl 08/2022 163 cop 657,900 0 vl
MYl 08/2022 1,212 IDR 17,875,973 0 (19)
MYl 08/2022 2,549 INR 199,134 0 (38)
MYI 08/2022 12 KRW 15,207 0 0
MYl 08/2022 53 THB 1,825 0 (1
MYl 08/2022 268 ZAR 4,295 0 Ul
MYl 08/2022 ZAR 531 $ 34 2 0
MYl 09/2022 CLP 96,868 108 6 0
MYI 09/2022 MYR 3,626 800 1 0
MYl 09/2022 TRY 3,000 164 0 (5]
MYI 10/2022 $ 4 cop 15,492 0 0
MYl 1212022 TRY 3,298 $ 261 94 0
NGF 08/2022 $ 825 CNH 5,483 0 8]
RBC 09/2022 1,310 MXN 26,948 10 0
RBC 10/2022 MXN 5,469 $ 272 7 0
RBC 10/2022 $ 839 MXN 16,808 0 (21)
SCX 07/2022 7 ILS 24 0 0
SCX 08/2022 CNH 4,891 $ 730 1 0
SCX 08/2022 INR 4,549 58 1 0
SCX 08/2022 $ 198 CNH 1,329 0 0
SCX 08/2022 2,764 CNY 18,428 0 (6]
SCX 08/2022 2,866 IDR 41,830,657 0 (72)
SCX 08/2022 89 INR 6,970 0 2
SCX 08/2022 " NOK 1,160 1 0
SCX 09/2022 MYR 1,842 $ 422 4 0
SCX 09/2022 $ 3,247 COP 13,042,415 0 (156)
SCX 09/2022 789 MYR 3,323 0 (36)
SCX 11/2022 cop 848,209 $ 200 1 0
SCX 11/2022 $ 12 PKR 2,604 1 0
SCX 11/2022 n 4,599 1 0
S0G 07/2022 EUR 481 $ 517 14 0
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S0G 07/2022 $ 39 DKK 275 0 $ 0
S06 08/2022 NOK 1,160 $ 17 0 1
SSB 07/2022 BRL 319 61 0 0
SSB 07/2022 $ 61 BRL 319 0 0
TOR 07/2022 HUF 25,603 $ 70 3 0
TOR 07/2022 $§ Rl HUF 123,651 0 (16)
TOR 08/2022 ZAR 4,077 $ 250 2 0
TOR 09/2022 JPY 80,000 599 7 0
UAG 07/2022 BRL 804 167 13 0
UAG 07/2022 CLP 43,939 52 5 0
UAG 07/2022 HUF 72,487 201 n 0
UAG 07/2022 MXN 1,836 93 2 0
UAG 07/2022 $ 183 BRL 804 1 0
UAG 07/2022 60 CLP 50,568 0 (6)
UAG 07/2022 2,986 HUF 1,040,177 0 (233)
UAG 07/2022 103 ZAR 1,650 0 2
UAG 07/2022 ZAR 1,194 $ 74 2 0
UAG 08/2022 BRL 319 60 0 (1)
UAG 08/2022 CLP 400,840 458 35 0
UAG 08/2022 CNH 254 38 0 0
UAG 08/2022 TRY 1,763 108 4 0
UAG 08/2022 863 54 3 0
UAG 08/2022 $ 2 PHP 1,161 0 m
UAG 09/2022 CLP 18,855 $ 20 0 0
UAG 09/2022 TRY 1,967 114 3 0
UAG 09/2022 $ 3,224 MXN 64,237 0 (79)
UAG 09/2022 3,599 TRY 63,785 1 0
UAG 1012022 122 ZAR 1,908 0 (7)
UAG 1212022 2m TRY 4,454 0 (61
UAG 02/2023 CNH 6,812 $ 1,069 42 0
SEAERERNEE $ 2,307 $ (2.231)
ZHEFD
mEIHEF BRIA ZEHEFIER X ZER TESF  EHHE BETED R 1SR il i35 itk
Bank of Japan Uncollateralised
CBK Put - OTC 5-Year Interest Rate Swap Overnight Call Rate Receive 1.000%  04/26/2024 140,000 § 6 8 4
mEIHEF ki4] 1Tt wmHE BETED R 1SR fii i35 ffitE
Myl Put - OTC Euro versus U.S. dollar $ 0.950 07/29/2022 609 $ 1
BEA T aVaR $ ) 4
IaFsvavn TLEIF L
HEIHEF $647 B\ %Y 1TEEF A BEXAD (REEHE) i35 it
GST Call - CDX.IG-38 Index Buy 0.700% 08/17/2022 3600 2 % 0
GST Put - CDX.IG-38 Index Sell 1.300% 08/17/2022 3,600 3) (6)
FEA TV avEE $ [ (6)
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WEIHEF  SERMAE FH wmAE (0256 BNBHA) G METAC (FEEH) (8) HE =1
BOA Brazil Government International Bond (1.000%)  12/20/2024 1.870% $ 600 $ 9 3 $ 12 $ 0
BRC Brazil Government International Bond (1.000%)  12/20/2024 1.870% 200 3 1 4 0
JPM Brazil Government International Bond (1.000%)  12/20/2024 1.870% 900 18 0 18 0
$ 30 $ 4 $ 34 $ 0
{vF54F- PATEVES
BEELF JLoy b 2TLy K X REBEME 27y TR (WEMHE)
WEIHEF  SERMAE 2 BB (00F6ANBRA)Y BETAE  (RHENEH) 3(8) # HE 8
BRC QNB Finance Ltd. 1.000%  06/20/2023 0.609% $ 200 $ 2 $ m s 1 $ 0
TLIT L N
ZIBEEO SIEEED XiEE  RERRIFME 7y IR (DNEfE)
mE5IHEF 2 Xih HEO  RBETA? BETARD  (REEE (48) # HE =153

GLM BIEBEROBERTAIC ZREKOEETAIC
HICBHAKEFILLIBOR 3 <28.200% 248 %4
ISHET HEBEF THEEEF

06/07/2027  ARS 898§ 20 $ 0 $ 17 8 17 $ 0
GLM SIEBEOEERLAIC REEBEEOBETAIC
HEIC6AAXRFILLIBR £ 3<33.250%I248 %
TS SEHEF THEESH
05/30/2024 2,223 50 0 43 43 0
$ 0 $ 60 60 $ 0
PAZYEN
ZEHRFO X REBEME A7y JRE (WE(HE)
WEIHEF  XHRE BEHEFER B E & F bk GIE] BERTE (2 En#8) 3(8) # HE a8
BOA S 3-Month ILS-TELBOR 0.800% 04/24/2028 ILS 400 0§ 0 $ 12 $ 12 $ 0
BPS Xk 3-Month ILS-TELBOR 1.278% 08/01/2029 400 0 (101 0 (10
GLM ZH Sinacofi Chile Interbank Rate Average 3.570% 10/05/2022 CLP 83,200 [\l 3 2 0
GLM X Sinacofi Chile Interbank Rate Average 4.040% 03/18/2029 1,100 0 0 0 0
MYC ZH B-Month Thailand Fixing Rate 1.000% 12/15/2026 THB 4,100 0 8 8 0
MYC X 6-Month Thailand Fixing Rate 1.500% 12/15/2031 2,100 0 Uil 0 vl
NGF ZH B-Month Thailand Fixing Rate 1.000% 12/15/2026 76,500 3 150 153 0
NGF Xk 6-Month Thailand Fixing Rate 1.500% 12/15/2031 39,100 12) (121 0 (133)
$ (100 $ 35 $ 176 $  (150)
27y TREE $ 22 $ 98 $ 210 $ (150)

LIFIE, 20224 6 A0VMADEESMT VAT 1 TESKB LY (RA) ZABROTSMEEWMEFEFHHELTEYLEZLOTHS.

(h) 20224 6 A30RME, BRIy TTYNRT 4 THEDTRE— - THU—A Y ML, BT YAT 4 TEHRICONT, TEMHKEE
$309D A LS & & US562DRENBRICESh TV,

ST UNT 1 THE EWMTVNT 1 TR EHE
FYUNTF4T (BA)  Fyb-
SNEAS B 27y B NERE TR 27y 7 . OWmEHE EA 9 R
WEIEF FERH ATav 249 [EEAEE FEZH ATvay 249 [EEEEE %8 R K
BOA s 10 8 0§ 24 8 1M s B2 s 0 8 0§ (3020 & (188 0§ 292 & 124
BPS 292 0 0 292 (2561 0 (10} (285) 27 260) 233)
BRC 457 0 5 462 86) 0 0 (66) 396 13101 86
BSS 2 0 0 2 1201 0 0 (20 118) 0 (18)
CBK 479 4 0 483 (242) 0 0 (242) 241 (340) 99)
DUB 17 0 0 17 19) 0 0 9 8 38 4




fEENA A D HhLEHIY—T7 UK

BT YNT 1 THE EMTIUNT1IBE a8
) FYNT4T
SNEAS B 2Ty NEARE T 7y . otiEffiiE

Gk ES FESE AToar By [EEAEE EERH AT av B [EEEE it ] b

6LM R 0 s B s s BN 0§ 0 ¢ BN 0§ 80§ B0 0§ &
68T 0 0 0 0 0 6] 0 8) 8) 0 (61
HUS 43 0 0 5] (27 0 0 (27 16 0 16
IND 336 0 0 336 118) 0 0 (18) 318 280) 38
JPM 153 0 18 m (445) 0 0 (445) (274) 2710 (4
MBC 1 0 0 1 0 0 0 0 1 120) 19
MYC 0 0 8 8 0 0 1l n 1 0 1
Myl 163 0 0 163 188) 0 0 (881 75 0 75
NGF 0 0 153 153 8) 0 (133) (141) 12 0 12
RBC 17 0 0 17 121 0 0 (21 14 0 ]
SCX 10 0 0 10 (272) 0 0 (272) (262) 0 262)
S06 14 0 0 14 il 0 0 1] 13 0 13
SSB 0 0 0 0 0 0 0 0 0 0 0
TOR 12 0 0 12 16) 0 0 (16) 14 0 4)
UAG 122 0 0 122 13801 0 0 3801 (258) m 13
EBTUNT4TER__$ 2307 $ 4 $ 210 $ 2,581 $(2231) $ (6 $ (1500  $(2.387)

VBERREZHUHERT . i
PERIFURNTOTIVAVOEVFTH ST, UEBENRT v TZHOEHICEVTERSN TV SERERNELEEE, 277V FIE () 7OF9vavniYF
MBRTy TOBETKICF LVRBER T > CTSBMER, LK IBSRIENEMAT DREEHESITETH. £ () RDvTOBETANLSRERE. £ LES
BIEMEHA T 2R OERMEEZ R C-8Ic% L OEBRFEZRE L L CREFORTRIRS.
OERIFUEATOTI LI VDRYFTHOT, BERD Y TRNOEHICEVTEZESN TV SERERNE LGS, A77 0 FE () FOF0 Y3V OBEVFITHL
% BEH, b LS ISRIEREMAT DRIHO5 ESELERTHH. FF (1) 2Ty TOBERFHLSREB. LA
SELVRFAZRS S L CFEHFOMTELS
5 v R, @RHETERSN, A, KE®RSE, £ lI‘}j'Jzﬁl BBILTY b - FIHILE - A0y TRHUOHKRERIZHE T BTG
ﬁﬂ@’é‘ﬂi&?’éf K)[ i‘ﬁéh Xih/BITY RO DBREDKRDIEZLE LTOREERIZL, LTy b - FTURTAITOTIAL FOAREMOY RV E2RT, BEOSE
%Efﬁa)'fz SAF-9LOy b RTLY RE, FAOTIVIVOEL/RYDIAR FERMT BEDT, CHICIERNERET S-OICBRINDALENTENDL L
Hd, VLTy b ATy FOImKIF, %Wﬁﬂﬁ@fm%k‘iﬂ)iﬁ BEUZHDEHTRESNTLDT 74 L FOZDOMDEREROTMEMELY R OBKERT,
© 4%E0)X'7 v TRHDEEIZ &L‘Tﬁﬁéhfh‘éfﬁii HELIBRICT7 NI LDy b TOFILaVDORYFELTHINS L EERESND, FLEILDY
ok jDT']/3/0)EL‘$&LT“(TW%TEE&@E%EK%S&
©EMEIC. RREROBELFIELEROBELFIERIND,
FTARF, VAR - ALY — - RV TOPAREAICHIERESNERSND,
¥, EHFBEOTERICEIMEIAFICHT 2RIMEE/ (XILEH) OHBERT, EEEMTUAT« ITARKOTI AR—Sr—FE—DEE
SCHEIMTOHRERT B EMNTES,

HEDR—DIRE—

EET Y NT 4« TEGDAEME

UTE. X772 FOTYNRT 4 THROVEMEE YRS - THURAR—Cr—FIICHELTENLEZLOTHD.

HE - AEAEELOERT AT« TEKOAE(ME (20224 6 A0BHRE)

ANy OBEHE LTEHEESATWEWTYNTF 1T

HLUy b IHAF4 SNEAL )
&2 249 249 24 S22 &it
ST YNT TR - HE
EBFELEPRER
Ry TR $ 0 $ 0 $ 0 $ 0 $ 2,244 $ 2,244
5]
SNEBERERZN $ 0 $ 0 $ 0 $ 2,307 $ 0 $ 2,307
BREATvay 0 0 0 0 4 4
2Dy TR 0 35 0 60 175 210
$ 0 $ 35 $ 0 $ 2,367 $ 179 $ 2,581
$ 0 $ 35 $ 0 $ 2,367 $ 2,423 $ 4,825
ST YNT 4 THEH - A
LBFELEPRER
Ry TR $ 0 $ (5) $ 0 $ 0 $ (2,657) $ (2,662
5]
NEBBREZRN $ 0 $ 0 $ 0 $ (2,231 $ 0 $ (2,231
FRA T3y 0 (6 0 0 0 (6)
2Ty TR 0 0 0 0 (150) (150
$ 0 $ (6 $ 0 $ (2,231} $ (150) $ (2,387)
$ 0 $ (1 $ 0 $ (2,231) $ (2,807) $ (5,049)
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BHHEECHTETINT« TEKOFZE (20224 6 AOBIHRT LERHEFRE)

Ay THEGRE LTEHESATOEVWTYNT 4T

LTy b TIAT4 SHERE
i) 24 24 2 SR &t
EMT VAT 4 TERICHRDIRRME (8) #
LB FEL P RER
Fz] $ [ 0% 0 0% 5 % 57
27 TR 0 116) 0 0 142 126
§ 08 16§ 0 08 193 8 183
1558
SERBEIERK $ 0 $ 0 $ 0 11,709) $ 0 $ (1,709)
H@AIvay 0 0 0 1120 0 (120
TR TV a> 0 0 0 109 0 109
27y TRH 0 14 0 50 2 a8
$ 08 4 s 0 11670 8 28 11,6721
$ 0 s [P 0 160 ¢ 201 $ 11,489)
T VAT 4 TERICHRIRRBRE (8) BOMEWER
B2 ESEELES
E22 $ 08 (U 0 08 08 0
27y TRH 0 124) 0 0 1219 1,19
§ 0% 24 % 0 08 1218 8 1,195
3]
SHEBB EIERK § 08 08 0 403 8 0 403)
HigrFvay 0 0 0 5 2 3
FA T Ay 0 ] 0 2% 0 %
Ry TR 0 19 0 130 42 31
§ 03 B8 0 4oy 8 0 8 (3451
§ 0 [ 0 1403 8 128 ¢ 850

LIFIE. 20224 6 AABRADNK I 7 v FOBES L VAEOFHAEICH-> THEALIZA > Ty M@ > THE L AEMENENTH S,

AIE(HE _
LA 3 (0E6RNARE) AT Y —

A EffifE
LA 3 (02F6ANERE)

AFdY-— LANT  LAL2 LAY LANL2
BRAFMES (LEME) BRAFMIES (N EME)
TILEVFY BA
VIR $ 0 5o 0 3 45 % $ 0 600§ 0
TELRA S FrRLEBS v —D—
HE% 0 281 0 281 % 0 196 0
IITN nNoevINY
#E%E 0 1,003 9% 1,188 % 0 14 0
A5 0 0 172 172 E-UINR
TARVHESE % 0 179 0
HEE 0 504 0 504 AF0
FU VI 0 67 0
VIR 0 5 0 5 EO0va
anvE7 PNz 0 200 0
HES 0 297 0 297 T304
PN 0 3,055 0 3,055 Noyn— 8% 0 32 0
FrafiE VI UK 0 153 0
PPN 0 474 0 474 FALIYT
TUR—Y Ny Y O— 0 268 0
wHE 0 805 0 805 ~R—
FE=h#aE % 0 12 0
VI AR 0 507 0 507 VI B 0 220 0
NyHY— R—FF
VI AR 0 102 0 102 VI 0 236 0
AUF Bm7I7Uh
HEE 0 180 0 180 % 0 1,140 341
TAILFTUE PNz 0 2,067 0
HEF 0 235 0 235 IHUE
ARSI VI AR 0 54 0
HES 0 95 0 9% 2934
VI AR 0 2,531 0 2,531 VIR 0 32 0

600

198

14

179

67

200

32
163

268

12
220

55



fEENA A D HhLEHIY—T7 UK

ATEfifE
hFdY— LAY LAN2  LAVE (0256 ANERE)
RAFMEES (N EME

®E
wHEE $ 0§ 29 % 0 s 2%
KE
A REBIRAEH 0 273 0 273
HE 0 2,365 0 2,365
E—4— BRI 0 226 0 226
EHERES 0 16,907 250 17,157
BAAE $ 0 § 3584 ¢ 88 § 36702
ST YNT« TER - BE
LB FEERRER 0 2,244 0 2,204
I588 0 2,581 0 2,581
s 0§ 485 & 0§ 485

ST AT IES - Af

0 (2,657) 0 (2,657)
0 (2,387) 0 (2,387)
0§ (5044 ¢ 0§ (5044
0 § 35625 ¢ 858 ¢ 36,483

LB FLERRER
JETE

B

UTFIE, 20224 6 A30BIHET LEzHMF DA T 7 > FOERGEBETELS > Ty b (LARLE) ZAVEAEMEFMEOEA.
ROTBLVREDENTHS.

LARJL3~AD LRLIDBD
hFdY— R A EE 178 HiiREL MRS
BRARMIES (NEME)

IITN
AR $ 0 $ 0 $ 172 $ 0
m7IoUN
% 383 0 0 0
KE
BAHERER 260 0 0 0
$ 633 $ 0 § 172 $ 0

UTFIE, AEMEEISLEF—DOLALIICSEEN-EES L CAROAEMEFE AN -BEZLRETELS Ty FOEYTH S,

N BRER BETEL 127y ME
HFIY-— (2022% 6 A30B M) FF{fi s ik 127k (%)
BRAFMES (L EME)

IZTN

% $ 95 Discounted Cash Flow Discount rate 34.58

B 172 Reference Instrument Weighted Average ~ BRL 42.86
m7o2Uh

% 341 Reference Instrument Yield 9.72
KE

EYERMESR 250 Reference Instrument Purchase Price 73.86
ait $ 858




FEENAA o HhLEHEIYT—T7 K

SEBHESE (20226 AR T LE-RFEE)

PIMCO/NRI a2—4%
(BFEHAL - TR RY) Te—=Ur T hLry—
INAAVTI LT 7 KN

REINEE :
ZEFLE (OMEBERRE) * $ 1,379
[ EA =T 1,379
ER :
TEHHR - J (JPY) 28
KAAFILE, 5
EHAF 33
BE M 1, 346
KRIRMFIE (BK) :
BEAMEESs OMEBERE) * (990)
F3 & i P IE R AT Y T ¢ TR 183
JEERART V) T ¢ TR (1,672)
S8 189
BRI (EHER) (2, 290)
RERIFHE (B) HOMEEHEE :
BB A MRES: (4, 654)
R FE IR RERERT U NT ¢ TR 1,195
JEERARENT U NT ¢ TR (345)
SMERVETE - AR (106)
REDIFHE () oMt BEE (3,910)
M () (6, 200)
BRICKZMEEDM (HY) & $ (4, 854)
SN ERL $ 9

ERetolllEk, REOEEEZOBEIALEZBRFIRE LG 27 —ANEERL TS,




