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(20237 H 1 A 5H 202446 A 30 HET) N T L. HHIZE W T—RIZAERY L 38D b5 23 FEANC HEL
L7 EENMER S L, MO NI L DEEAZZITTEBY £19°,

FFEETED TGP - AlEHEE), HEKHEE) BLIOENICH TMEELSEEE] 2013, HEatnHE
BEETOBREGHENSLN O AT L2 2024 46 A 30 BEADOMBEHDOFE XD —#E=FRL-bDOTHY £,
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BEE - AERIEE
202446 H 30 H

PIMCO == — PIMCO 7' a—X

CITEHRANT MEFRA ST T
(BHFAHANL  ZAGREA 1 MY -0 &FERE, TR FO—Ty7 R V=77 R
BPE
BRE (2N IEME)
G A A RIE SR $ 31,202 $ 364, 556
BTV NT o T
Y E IR RER 101 439
JdBE 736 2,995
il 0 0
IS FE TR 4 796 6, 085
SR (AN IEATE) 245 202
BEE BN AR D R4 521 7
TBA F & B AR D R4 0 94, 142
7 7 v REASRESRFE AN AR D AU A 0 25
RIFE R L O F 7 13RI Y 526 1, 960
Z D& pE 0 1

34, 127 470, 412
=V
HEA L5 L O D <tk 5
UR—R o LIRFEHINTAR D RKE4 $ 784 $ 773
TR D AR A 0 0
72258 0 LR D AR A 0 11, 228
BTV NT o T
Y E IR RERE 104 411
J5EE 589 1,613
BEEEANITAR D R4 1, 582 3,021
FRIE S |5 BN R D AR HAE 467 500
TBA P& HEANIGR D R4 0 156, 221
HALFI B 0 5
IS IFEFHETED D 4 0 2,149
77 v RS E R UITHR D AR 0 305
TR S B D 2 R 1 3
FALF A R M 0 64
R L S P 0 0
Ry TR 96 0
3,623 176, 293

W E $ 30,504 $ 294, 119
BEE A AL 4R D H $ 34,185 $ 372, 609
AW ELRE R R D $ 244 $ 203
FERITAR DA $ 0 $ 11, 292
STV ST 0 TP BUSRIE 721XV I 7 A (REE) $ (68) $ 19
* N LR $ 2,500 $ 17, 200
WERE .
(AARH, ZE~yTHY) — HKE N/A N/A
(AARH, ZE~yTHY) — /I N/A N/A
(AARM., 2~y L) — /7 N/A N/A
J (AARM) $ 30,504 $ 83, 804
J (ARM, ZBE~yTHD) N/A N/A
S (AAH) N/A 210, 315
Kk Kv N/A N/A
BITHE IR -
(AAH, 2~y THY) — K N/A N/A
(AARH, 2~y THV) — /i N/A N/A
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(BAM, 2~y TRL) — /52
J (AARM)

J (AERM, ZBE~yTH)

S (HAM)

>k Kv

RITHSZIREAHE 1 DY -0 OMEEAR L OERME

(HAM, ZE~yTHY) — K
(FgpEBERT)
(WEEERTR)
(HAM, ZE~yTHY) — /i
(FgBEBERT)
(WEEERTR)
(AN, B~y T7RL) — /I
(FgpEBERT)
(i mERR)
J(HKH)
(B&REIm R)
(i&;:x_ga R)
J(HKH\%ﬁ“VV%U)
(% EpLE] R)
s(HﬁH)
(HpeEEFRT)
(HEBEEFRT)
% Kov
(BgrEim R R R)

Bk, EEREOSHEAY

-54-

N/A
2,144
N/A
N/A
N/A

N/A

N/A

N/A
N/A

N/A
N/A

14. 23
2,288

N/A
N/A

N/A
N/A

N/A

PG LT R TR & R o Te r— AP EEN TV D,

N/A
4, 055
N/A
2,647
N/A

N/A

N/A

N/A
N/A

N/A
N/A

20. 67
3,325

N/A
N/A

79. 46
12,781

N/A



&k - AEHESE
2024 4F6 H 30 H

PIMCO /' —
A AL —)V R
ANTGTV=T

(BHERANL © 20 1 U470 &5EZRE, TR R 7K
B

& (o IEME)

BE A AMRESR $ 52,106
BT U NT o T

BB E I RER 16
JAEIE 27
Bl 6
SRR T & 473
Mg (ANIEARE) 3
BEE B AR D R4 321
RPFEF L F T IR ALY 824
Z DG E 2
53, 778
A1 :
A5 L O D51k 5]
UR—2R « URERIAR D K L4 $ 721
BT U NT o T
R F s 7
JAEIE 210
a3 NI P SN 1, 542
2, 480

W E $ 51, 298
BEE A AL 4R D $ 52, 494
S EE BRI FR D $ 3
ST V) ST 0 TR BUS U E 721X L I 7 A (RiER) $ (2)
W E :
J (BAARM) $ 51, 298
BITHE IR -
J (AARM) 1,615
RITESZRASR 1 0% 720 OMEERL L O EREME
J (HAM)

(BgrEim R R) $ 31.75
(FEBEERT) ¥ 5,108

EmBrllid, EREOGBZIUE LA LLRRTRIGE RoTc r — ARG EN TN D,
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BEHEE
2024 -6 H 30 HE TO 14

PIMCO ==—3 PIMCO 2 — N
VITEHRANT MEFA T
(GHEEANL - TR KoL) FO—TF R =77 R
BEINZE :
SRR (FMETRSRBLERRR) * $ 2,267 $ 8, 497
HMEN 4% 5 46
XA 5 2,272 8, 543
Z2H
KpFEEMHN — (BARM, BB~y TUHY) — HE N/A N/A
KELBEEBERHM — (BARH, BB~y UHY) — /e N/A N/A
KELBEE B — (BARH, BB~y UklL) — /e N/A N/A
RILEE MR — S (BHAM) N/A 650
EHHE — ¢ (BAM, 2B~y THD) N/A 22
EHAM — (BARM, 2B~y TdHv) — HHE N/A N/A
HFLE 54 69
Z Ot 0 0
BEHAF 54 741
BEMFIZE (BR) 2,218 7, 802
EHMFIZE ER) :
BEA M (OMEPURBLZERR) * (977) (5, 580)
FSFE IR RIEEEBT U ST ¢ TP 425 781
JEEEAFET Y T ¢ 7 P 107 4,626
PANESBTINS (114) 464
FHLMFILE (FHK) (559) 291
R SEH PG HE & DM BN ER
Bea A mars 127 2,983
ESFE TP RIEE ST U NT ¢ TR (186) 582
JEEEART U T ¢ 7 PE 268 875
MR PER X OVAE 27 (4)
AR FEBLREM RS DO 2 B AR 182 4, 436
HFIZE (FER) (377) 4,727
BRI X 2MBEOMEM L) & $ 1,841 $ 12, 529
* HMERURBL $ 15 $ 0

EmBrllid, EREOGBZIE LA LLRRTRIGE RoTc r — ARG EN TN D,

W 2023 4E7TH1HNH 2023412 H6 H (fEFIH) £ ToOHIR,
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BEHEE
2024 -6 H 30 HE TO 14

PIMCO /' —
A AL —)V R
ANTGTV=T

(BHHNL - TR R 7y KR
BEINZE :
S URLE $ 3, 628
= I 11
HMEN 4% 9
N4 & Ft 3, 648
2H :
SCHFE 6
BEHAF 6
BEMFIZE (BR) 3, 642
EHMFIE (BR) :
BeE A marss (1, 426)
FSFE IR RIEEEBT U ST ¢ TP 290
JEEEAFET Y T ¢ 7 P 33
PANESBTIN (2)
FHMFILE (FHK) (1, 105)
AR SEH PG HE 2 DM B AR
Bea A mars 3,214
FSFE IR RIEEEBT U ST ¢ TP (14)
JEEEAFET Y T ¢ 7 P (273)
SMERCE FER L OVAE 29
AR FEBLRHM R AE DO MIZS B AR 2,956
MFZE (KR 1, 851
BERIC K 2MEEOHMBM RY) B $ 5,493

EmBrllid, EREOGBZIUE LA LLRRTRIGE RoTc r — ARG EN TN D,
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MEELERAEE
2024 -6 H 30 HE TO 14

PIMCO =< —

PIMCO /' —

VIEHRANT MEFHFANFT
(GHEHAL « TR RL) FO—T7 R =T 7R
WEEDOHEM (L) DR :
EH .
Begmifis (FH) $ 2,218 $ 7,802
FHHFIE (HER) (559) 291
AR FEHLREAM R 2 0D Al 22 BhAA 182 4, 436
HEHIZ XA (Bid) % 1, 841 12, 529
ZRBE~DHEE
A N/A N/A
(HARH, 2B~y THY) — K N/A N/A
(AARH, 2B~y TH) — /5% N/A N/A
(AR, 2~y L) — /5% N/A N/A
J (HAM) (4, 377) (5, 990)
J (AERM, ZF~yTHD) N/A N/A
X Rov N/A N/A
SrBl& ARt (4, 377) (5, 990)
7 7 v RZRFEFREG]
T 7 v REASREARIGS T K DR (i) A (731) 152, 328
MEEDOHEM W) #medE (3, 267) 158, 867
W E :
MEis 33,771 135, 252
i N $ 30,504 $ 294,119

EmB ek, EEOGBZIE LA LLRRTRIG L RoTc r —ANFEN TN D,

x MBEHEBFOFLEBZROZ L,
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MEELERAEE
2024 -6 H 30 HE TO 14

PIMCO 7' —/N
A AL —)V R
ANTITV—T

(SHEHAT - TR FL) 7K
MEREDOHEM W) O :

EA

BEMAILE (EH) 3, 642
FIHHFE (FBR) (1, 105)
R EHFMIELE DM AR 2,956
A X AHEMN Q) KA 5, 493
ZRE~DHEAE

J (HARM) (3, 283)
SyBL A (3, 283)
7 7 v NEZRISFESRE ¢

T 7 v RRISHEEIG N X i (Bid) % (820)
MEEDOHEM (Bd) B|EdE 1, 390
WIERE -

BN 49, 908
HIRF 51, 298

EmB ek, EEOGBZIUE LA LLRRTRIG L RoTc r — ARG EN TN D,

x MBEHEBFOFLEBZROZ L,
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BERMER
PIMCO =~ —Y U TEHFRA NI TV—T 7 F

(RDOHALIT T+, 7272 UKL 25, ZRAEFB L O 2 (b LH L) 0%z kr<)

2024 4£ 6 A 30 HEHLE

JEARGE (B
fr : T)

AHmER (FAL
1)

BB A HFES 102. 3%

TENLNRL ¥ 1.0%

S 1. 0%

SOCAR Turkey Enerji AS via Steas Funding 1 DAC
7.230% due 03/17/2026

TENNAL DV o EE

(B4 $ 299)

300

298

298

77N 8. 2%

LS 2. 9%

Banco BTG Pactual S.A.
8.300% due 08/15/2024
Banco do Brasil S.A.
8.500% due 07/29/2026
0i S.A.

1.913% due 02/25/2035

BRL

MXN

BRL

4, 000

3,000

718

155

875

FH4AAE 0. 3%

Vale S.A.
1.971% due 03/31/2173 (b)
75 ONEE

(BUA5 R $ 1, 402)

1, 550

97

972

FEN—T S 0. 0%

FHAESE 0. 0%

Flourish Century Holdings Ltd.
14. 298% due 02/04/2049 (a) (f) (h)
BENN—VEEEE

(Bf5 74 $ 195)

200

A= e 1. 2%

HREHALRFES 0. 0%

MidOcean Credit CLO II
6.616% due 01/29/2030

S 1. 2%

Interoceanica IV Finance Ltd.
0.000% due 11/30/2025

Peru Payroll Deduction Finance Ltd.
0.000% due 11/01/2029

Poinsettia Finance Ltd.

6.625% due 06/17/2031 (j)

QNB Finance Ltd.

4.875% due 01/30/2029 (j)

A~ ERBEE
(BUf5 7 A $ 400)

39

164

200

32

141

198

376

379
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FVU 4.0%

TV ME4.0%

Bonos de la Tesoreria de la Republica

3.400% due 10/01/2039 (c) CLP 112, 727 126

Bonos de la Tesoreria de la Republica en pesos

5.000% due 10/01/2028 285, 000 296

5.300% due 11/01/2037 10, 000 10

5.800% due 10/01/2034 90, 000 94

6.200% due 10/01/2040 225, 000 243

Titulos de Tesoreria (d)

6.250% due 11/03/2027 CopP 495, 000 106

6. 250% due 09/18/2030 465, 600 100

6.250% due 03/26/2031 973, 300 197

6.250% due 06/30/2032 253, 000 50

FU &8 2222
(B 5L $ 1, 242)

FE 1. 6%

V70 E 1 6%

China Government International Bond

2.600% due 09/01/2032 CNY 1, 280 181

2.750% due 02/17/2032 160 23

3.020% due 05/27/2031 1, 600 233

3.120% due 10/25/2052 180 28

3.810% due 09/14/2050 200 35

PEAF 200
(B AR $ 493)

aa ET 2. 7%

AR 0. 8%

Empresas Publicas de Medellin ESP

7.625% due 09/10/2024 CopP 961, 000 229
7Y ME 1 9%

Colombian TES

6.000% due 04/28/2028 335, 900 71

6.250% due 07/09/2036 1, 177, 300 196

9.250% due 05/28/2042 914, 000 184

13.250% due 02/09/2033 417,100 114

Financiera de Desarrollo Territorial S.A. Findeter

7.875% due 08/12/2024 94, 000 23

588

amLeT AR 817
(B 55U $ 1, 110)

F = a3LFE 1. 8%

V7Y ME 1. 8%

Czech Republic Government Bond

0.950% due 05/15/2030 CZK 3, 900 140

1.200% due 03/13/2031 3, 600 129

2.000% due 10/13/2033 4, 400 158

4.200% due 12/04/2036 1, 100 47

4.900% due 04/14/2034 300 14

5.000% due 09/30/2030 1, 200 54

F = aEFEEFH 542
(B AR $ 608)
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F I =4 4FfE 3. 0%

7V ME3.0%

Dominican Republic Central Bank Notes

13.000% due 12/05/2025 DOP 11, 300 195

13.000% due 01/30/2026 1, 200 21

Dominican Republic International Bond

10. 750% due 06/01/2036 (d) 16, 500 285

11. 250% due 09/15/2035 11, 400 204

13.625% due 02/03/2033 10, 800 217
NI =AEfEEF 922
(B AR $ 882)

77 F)0.2%

V70 E0.2%

Ecuador Government International Bond

3.500% due 07/31/2035 () $ 82 41

6. 000% due 07/31/2030 30 19

T 77 FAVEFE 60
(B AR $ 48)

INCTTY—2. 8%

V7Y ME2.8%

Hungary Government Bond

2.000% due 05/23/2029 HUF 14, 200 31

2.250% due 04/20/2033 11, 300 22

3.000% due 08/21/2030 49, 900 111

3.000% due 10/27/2038 2,700 5

4.500% due 03/23/2028 20, 600 52

4.750% due 11/24/2032 45, 700 108

6. 750% due 10/22/2028 109, 300 297

7.000% due 10/24/2035 4, 600 13

9.500% due 10/21/2026 38, 100 109

Magyar Export—Import Bank Zrt

6. 000% due 05/16/2029 EUR 100 113

NUH Y —EF 861
(B AR $ 869)

A4 F0.8%

AR 0. 8%

HDFC Bank Ltd.

8.100% due 03/22/2025 INR 20, 000 240

A v KEE 240
(B $ 242)

AV RRTT 1. 4%

7Y ME L 4%

Indonesia Government International Bond

7.125% due 06/15/2038 IDR 1, 688, 000 104

7.125% due 06/15/2043 478, 000 29

7.500% due 04/15/2040 2,563, 000 162

8.375% due 03/15/2034 2,003, 000 133

£v RxLTER 428

(B J5UiE $ 426)

TANVT /R 1.0%

HAESE 1. 0%
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Alfa Bank AO Via Alfa Bond Issuance PLC

9.350% due 08/06/2049 (a) RUB 62, 400 22
Iridium Capital PLC

9.250% due 06/18/2029 EUR 250 270
TANT v REFE 292
(B $ 1, 155)

A£ZYJ7T0.7%

VT MEO. T%

Cassa Depositi e Prestiti SpA

5.875% due 04/30/2029 (j) $ 200 203
A&7 EE 203
(B 45 5Ll $ 198)

a— kPRI —L0.9%

7Y ME 0. 9%

Ivory Coast Government International Bond

4.875% due 01/30/2032 EUR 200 180
5.250% due 03/22/2030 100 98
a— NORT—VEE 278
(BA8 5Ll $ 279)

NI 0.0%

FAEE 0. 0%

Sberbank of Russia Via SB Capital S.A.

5.250% due 05/23/2049 (a) (e) $ 200 12
NI T VT EE 12
(B 485U $ 193)

<L —7 4.2%

7Y ME 4. 2%

Malaysia Government International Bond

2.632% due 04/15/2031 MYR 2, 500 494
3. 885% due 08/15/2029 990 212
4.291% due 08/14/2043 1, 360 295
4.417% due 09/30/2041 230 51
4.504% due 04/30/2029 480 106
4.696% due 10/15/2042 368 84
5.357% due 05/15/2052 148 37
<1 —7E&E 1,279
(B4Rl $ 1, 278)

AFx T a8.1%

FAEE 0. 2%

America Movil SAB de C.V.

8.460% due 12/18/2036 MXN 1, 000 46
IT Y MET. 9%

Mexico Government International Bond

3.000% due 12/03/2026 (c) 17, 884 904
4.000% due 11/30/2028 (c) 1,626 83
4.000% due 08/24/2034 (c) 813 40
5.750% due 03/05/2026 8, 000 405
7.000% due 09/03/2026 2,300 117
7.500% due 05/26/2033 3, 900 184
7.750% due 05/29/2031 8, 600 421
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8.000% due 11/07/2047 3,500 157
8.000% due 07/31/2053 2,200 98
2, 409
Axvakit 2, 455
(B 55U $ 2, 618)
NI TTA0.2%
V7Y & 0.2%
Paraguay Government International Bond
7.900% due 02/09/2031 PYG 519, 000 72
NI TT A EF 72
(B8 At $ 71)
~—7. 9%
HEZ 2. 6%
Banco de Credito del Peru S.A.
4. 650% due 09/17/2024 PEN 1, 830 475
Credicorp Capital Sociedad Titulizadora S.A.
10. 100% due 12/15/2043 1, 200 321
796
V7 ) & 5. 3%
Peru Government International Bond
5.350% due 08/12/2040 700 148
5. 400% due 08/12/2034 200 46
5.940% due 02/12/2029 1, 700 447
6. 150% due 08/12/2032 300 75
6.350% due 08/12/2028 200 54
6.900% due 08/12/2037 1, 500 376
6.950% due 08/12/2031 900 241
7.300% due 08/12/2033 800 215
1, 602
~p—EE 2, 398
(B A5 5L $ 2, 498)
74U E0.8%
V7Y & 0.8%
Philippines Government International Bond
6.250% due 02/28/2044 PHP 15, 300 246
T4V EUVEE 246
(Buf% R A $ 245)
R—F 2 F0.8%
V7Y & 0.8%
Poland Government International Bond
1.750% due 04/25/2032 PLN 500 95
2.750% due 04/25/2028 200 45
6.000% due 10/25/2033 400 102
R—F v K&t 242
(ARl $ 229)
—==7 3.0%
I AE 3.0%
Romania Government International Bond
3.650% due 07/28/2025 RON 500 105
4.150% due 01/26/2028 700 141
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4.250% due 04/28/2036 600 102
4.750% due 10/11/2034 300 55
4.850% due 04/22/2026 800 169
5.000% due 02/12/2029 300 61
5.250% due 05/30/2032 EUR 100 104
5.625% due 05/30/2037 100 103
7.900% due 02/24/2038 RON 300 70
N—<=7 &% 910
(Bu4% 5 A $ 953)
I BR—I 3. 6%
V7 ME 3. 6%
Singapore Government Bond
1.875% due 10/01/2051 SGD 50 28
2.125% due 06/01/2026 1, 280 922
3.250% due 06/01/2054 200 153
YU R—=NEE 1,103
(B $ 1, 111)
7 7Y% 12.8%
HEZE 1. 7%
Development Bank of Southern Africa Ltd.
8.600% due 10/21/2024 (h) ZAR 3, 900 212
Eskom Holdings SOC Ltd.
0.000% due 08/18/2027 2, 800 95
0.000% due 12/31/2032 6, 900 91
Transnet SOC Ltd.
10. 000% due 03/30/2029 2,000 102
500
IT U MEL1L 1%
South Africa Government CPI-Linked Bond
2.000% due 01/31/2025 (c) 3, 857 208
South Africa Government International Bond
6.250% due 03/31/2036 7, 600 277
6.500% due 02/28/2041 2,700 90
8.000% due 01/31/2030 15, 225 765
8.500% due 01/31/2037 7, 600 328
9.000% due 01/31/2040 4,700 203
10. 500% due 12/21/2026 26, 850 1, 526
3,397
77U hEE 3, 897
(B A5 5L $ 4, 231)
EIERERRS 7. 5%
HEZ 4. 0%
Arab Bank for Economic Development in Africa
3.750% due 01/25/2027 EUR 100 107
Asian Infrastructure Investment Bank
7.000% due 03/01/2029 INR 62, 400 743
7.200% due 01/25/2029 16, 200 194
7.200% due 07/02/2031 9, 900 118
Inter—American Development Bank
5.100% due 11/17/2026 IDR 80, 000 5
7.000% due 01/25/2029 INR 5, 000 59
1, 226
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V7Y & 3. 5%

Asian Development Bank

6.720% due 02/08/2028 38, 700 463

European Investment Bank

2.875% due 11/15/2029 PLN 1, 300 282

6.950% due 03/01/2029 INR 5,900 71

International Bank for Reconstruction & Development

5.000% due 12/01/2026 IDR 260, 000 15

7.050% due 07/22/2029 INR 20, 000 243

1,074

E R & 3t 2, 300
(B 5L $ 2, 323)

A 0.2%

V70 E0.2%

Thailand Government Bond

3.450% due 06/17/2043 THB 2,320 65

4.000% due 06/17/2055 230 7

54 Bt 72
(HRA B4 $ 71)

kb= 2. 2%

V7N E2.2%

Turkiye Government Bond

26.200% due 10/05/2033 TRY 9, 900 296

37.000% due 02/18/2026 2,300 69

50. 000% due 05/17/2028 10, 000 304
MvadgE 669
(HRA LA § 671)

U7 54F0.2%

V7Y ME0.2%

Ukraine Government International Bond

7.750% due 08/01/2041 $ 100 49
v 74 & 49
(B AR $ 48)

HE1.3%

HEZ 0. 9%

Panama Infrastructure Receivable Purchaser PLC

0.000% due 04/05/2032 (j) 400 262

B—F—FE 0. 4%

Harbour No.1 PLC

6.122% due 01/28/2054 GBP 100 126

EEAF 388
(B AR $ 374)

KE 4. 7%

BEEHRFESR 0. 4%

OneMain Financial Issuance Trust

4.130% due 05/14,/2035 $ 100 98

T — Uk 4. 3%

Asset-Backed Securities Corporation Home Equity Loan
Trust
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5.540% due 05/25/2037 3
Banc of America Funding Trust

5.913% due 02/20/2047 31
Banc of America Mortgage Trust

4. 875% due 02/25/2036 2
6.650% due 07/25/2034 8
Bear Stearns Alternative-A Trust

5.780% due 02/25/2034 19
Bear Stearns Asset—Backed Securities I Trust

6.510% due 08/25/2037 22
Chase Mortgage Finance Trust

4.675% due 03/25/2037 12
Citigroup Mortgage Loan Trust

5.261% due 07/25/2046 8
5.520% due 07/25/2045 25
5.530% due 01/25/2037 6
6.238% due 03/25/2034 2
Countrywide Home Loan Mortgage Pass—Through Trust

4. 425% due 09/25/2047 5
Credit Suisse Mortgage Capital

3.199% due 11/30/2037 175
Credit—Based Asset Servicing & Securitization LLC

5.559% due 07/25/2037 113
Credit—-Based Asset Servicing & Securitization Trust

5.580% due 11/25/2036 5
Downey Savings & Loan Association Mortgage Loan

Trust

5.643% due 10/19/2036 106
First Horizon Alternative Mortgage Securities Trust

5.125% due 11/25/2035 17
First Horizon Mortgage Pass—Through Trust

6. 850% due 08/25/2037 51
Greenpoint Mortgage Pass—Through Certificates

6.724% due 10/25/2033 3
GSAMP Trust

5.530% due 12/25/2036 16
HarborView Mortgage Loan Trust

6. 035% due 08/19/2036 1
Home Equity Asset Trust

6.810% due 02/25/2033 63
HSI Asset Loan Obligation Trust

4.806% due 12/25/2036 6
Impac CMB Trust

6.100% due 03/25/2035 69
IndyMac INDX Mortgage Loan Trust

4.767% due 12/25/2034 5
JPMorgan Mortgage Trust

5.112% due 04/25/2036 22
Luminent Mortgage Trust

5.820% due 12/25/2036 6
Mastr Asset-Backed Securities Trust

5.560% due 01/25/2037 21
Merrill Lynch Mortgage Investors Trust

5.960% due 11/25/2035 18
Merrill Lynch Mortgage-Backed Securities Trust

4. 209% due 04/25/2037 15
Morgan Stanley Asset-Backed Securities Capital I,

Inc. Trust

-67-

26

17

19

11

17

157

73

88

10

17

59

64

19

17

12



5.520% due 05/25/2037 10 9

Morgan Stanley Mortgage Loan Trust

6.965% due 06/25/2036 3 2

Mortgage Equity Conversion Asset Trust

5.600% due 05/25/2042 67 66

New Century Home Equity Loan Trust

5.820% due 05/25/2036 16 16

New Residential Mortgage Loan Trust

2.750% due 11/25/2059 82 76

New York Mortgage Trust

6. 000% due 04/25/2035 71 66

Option One Mortgage Loan Trust

5.600% due 03/25/2037 159 140

Residential Asset Securitization Trust

5.860% due 01/25/2046 55 15

Residential Funding Mortgage Securities I Trust

5.322% due 09/25/2035 12 8

Securitized Asset—Backed Receivables LLC Trust

5.580% due 12/25/2036 54 12

5.620% due 11/25/2036 30 8

Sequoia Mortgage Trust

4. 898% due 01/20/2047 6 4

Structured Adjustable Rate Mortgage Loan Trust

6.575% due 07/25/2034 84 80

Structured Asset Mortgage Investments II Trust

5.953% due 07/19/2035 21 20

6.113% due 10/19/2034 68 63

Structured Asset Securities Corporation Mortgage

Loan Trust

6.000% due 10/25/2036 25 25

WaMu Mortgage Pass—-Through Certificates Trust

3.767% due 01/25/2037 15 13

4. 209% due 12/25/2036 32 28

4. 422% due 09/25/2036 3 2

1, 318

KEBUFBEEIE 0. 0%

Fannie Mae

5. 498% due 12/25/2036 3 3

KEEF 1,419
(AR $ 1, 682)

INTTA 1.3%

V70 E 3%

Uruguay Government International Bond

3.400% due 05/16/2045 (c) UYu 9,672 245

9. 750% due 07/20/2033 6, 300 160
INTTAEE 405
(AR $ 421)

7 ARE R HZ 0. 3%

V70 E0.3%

National Bank of Uzbekistan

19. 875% due 07/05/2027 UZS 1, 100, 000 88
7 ARF R Z AR 88
(B $ 87)
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FET 0. 2%

7V ME0.2%

Zambia Government International Bond

11. 000% due 07/27/2025 ZMW 1, 200 47
12. 000% due 05/03/2028 50 2
13.000% due 01/25/2031 50

23.000% due 01/22/2031 600 24

FLET AR -
(BRIl $ 79)

EH SR 16. %

VARER (1) 8.2%

2,500

A48 1. 4%

Egypt Treasury Bills (Issuer JPMorgan Structured

Product BV) (h)

31.880% due 12/12/2024 (f) EGP 11, 400 213

30.841% due 03/13/2025 (g) 12, 700 224
437

EHATES 0. 5%

Australia and New Zealand Banking Group Ltd.

3.360% due 07/01/2024 AUD 1 0

4.830% due 07/01/2024 3 5 5

Bank of Nova Scotia

3.770% due 07/02/2024 CAD 1 1

4.830% due 07/01/2024 3 1 1

BNP Paribas Bank

(0. 140%) due 07/01/2024 ¥ 27 0

0.320% due 07/01/2024 CHF 0 1

2.600% due 07/01/2024 SGD 1 1

3.380% due 07/01/2024 NOK 0

6.330% due 07/01/2024 ZAR 81 5

Brown Brothers Harriman & Co.

(0. 140%) due 07/01/2024 ¥ 5

2.500% due 07/01/2024 DKK 2 0

Citibank N.A.

4.830% due 07/01/2024 $ 60 60

DBS Bank Ltd.

4.830% due 07/01/2024 10 10

HSBC Bank

2.600% due 07/01/2024 SGD 1 1

HSBC Bank PLC

2.840% due 07/01/2024 EUR 11 12

JPMorgan Chase Bank N. A.

4.830% due 07/01/2024 3 11 11

MUFG Bank Ltd.

(0. 140%) due 07/01/2024 ¥ 344 2

Royal Bank of Canada

3.770% due 07/02/2024 CAD 2 2

4.830% due 07/01/2024 3 2 2

Sumitomo Mitsui Banking Corp.

(0. 140%) due 07/01/2024 ¥ 48 0

4.830% due 07/01/2024 3 9 9

Sumitomo Mitsui Trust Bank Ltd.

(0. 140%) due 07/01/2024 ¥ 1, 699 11
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2.840% due 07/01/2024 EUR 3 3
4,830% due 07/01/2024 $ 9 9
146
A ARG HEE 5. 7%
0. 038% due 08/19/2024 (f) ¥ 280, 000 1,741
FA4 V=Y 7TEBERE . 6%
24.356% due 04/01/2025 (f) NGN 68, 800 39
25. 482% due 02/25/2025 (g) 41, 500 23
26.099% due 03/06/2025 (f) 93, 000 53
27.168% due 05/20/2025 (f) 83, 000 45
27.687% due 05/27/2025 (f) 36, 720 19
179
KEEHERE 0. 3%
5.313% due 09/05/2024 (f) $ 100 99
EHemMEnaE 5,102
(BUfs A $ 5, 154)
& A MFESA 5 102. 3% $ 31, 202
(B8R $ 34, 185)
EMT U AT 4 TS k) (1) 0.5% 144
(BEBEMHAIITFLITLA W $(68)
ZOMOEER I CAE (%) (2.8%) (842)
W PE 100. 0% $ 30, 504
BEHMFICT HER
* BEErilid, EROSEEIUEHA LISFERTRME Roler—AREEh TN 3,
(a) YHMIEFRIX, BERBITREBICS S,
(b) XAE GEEHHBRKEOIZW LEOEER) THD,
(c) YHMIEHEDOTALSH L. £ 7 VORRICELETHEEINS,
(d) ZITHBRTEGIRES:
(e) [BFEZHLLE
(f) 7—FRNIHKHEDY THD,
(g) 7 —FRVNIMELHEMKFAEDY TH D,
(h)  FIMRAES: -
ik (g0
BITHRL TR 7 —iR Tt B 5 H RS R M G i B PELL R
Development Bank of Southern
Africa Ltd. 8. 600% 10/21/2024 10/07/2021  $ 262 $ 212 0.69%
Flourish Century Holdings
Ltd. 14. 298% 02/04/2049 08/25/2021 195 8 0. 03%
Egypt Treasury Bills (Issuer
JPMorgan Structured Product
BV) 31. 880% 12/12/2024 03/11/2024 206 213 0. 70%
Egypt Treasury Bills (Issuer
JPMorgan Structured Product
BV) 30. 841% 03/13/2025 03/07/2024 216 224 0.73%
HIRREES A 3 $ 879 $ 657 2. 15%
fEAB & OFE D DL BES]



(1) VURER :

%t
ZAHR /N L RERIT
TEARE (ATEAR TEAff %5 RIS
BAIHF BER) HFR Wi H B OHR &) &) o
U.S. Treasury
Notes 0. 750%
SAL 5.400% 06/28/2024 07/01/2024 $ 2,500 due 03/31/2026 $ (2,554)  $ 2,500 $ 2,501
VARRKAE
E $ (2,554) $ 2,500 $ 2, 501
UR—R « URFBEK :
JNR—Z « LR
BINAR DR
BEIFF & AEF] @ W& H WA @ fEASHH® &
BPS 5. 550% 02/08/2024 TBD $ (189) $ (193)
BPS 5. 740% 01/25/2024 TBD (128) (132)
ScX 5. 550% 05/01/2024 TBD (417) (421)
ScX 5. 750% 05/01/2024 TBD (38) (38)
YR—R « UIRER
&t $ (784)
HRHEAL LTRFHAE I NS ER
B OBRAEHRE
FHYB L URE
i 30 HLLF 31~90 A 90 A &t
YR—R « VIRER
Non - U.s.
Corporate Debt $ 0 $ 0 $ 0 $ (553) % (553)
Non-U. S.
Government Debt 0 0 0 (231) (231)
YR—R - URERK
it $ 0 $ 0 $ 0 $ (784) $ (784)
BAEF $ 0 $ 0 $ 0 $ (780) $ (784)
YR—R - URERK
IfR B Rth& $ (784)

AR X O DAL O EREE | B
BUFIZ, 2024 65 6 7 30 ABUEDHAS LOZOMOEMIRE]L 72 bUIELARE (ZHLE) RO
i Mits 2 BB AT OBE L CENLI-LDOTH S,

(j) 202446 A 30 HEAE, ATO~R ¥ —FRIZESE, HHMEEE $845 OAMIESESHEL LT
ZLARLNTWS,

Y- AN
L R REH) A« LR 7558 1) BAB LT = AR
ERP S IR TR 4% 3 ZDDE: EAN & —Vx—
BEIHF 4 5KhE LRI E pS BEG| At A) HE @
Global/Master
Repurchase
Agreement
BPS $ 0 3 (325) % 0 $ 0 $ (325) % 339 3 14
SAL 2,501 0 0 0 2,501 (2, 554) (53)
SCX 0 (459) 0 0 (459) 506 47
FEAB L CZEDOM
DOEMEG|EF $ 2,501 $ (789) $ 0 $ 0 $ 1,717

O RIF) B Z & T,
© 2024 4 6 F 30 HICHK T L= T o818 AKEIL $ 805 T, MENHEFIL 5. 7159 THh - 7=,
MAEEFIZE—L « XA Ry THFIE U R—R « LRERIRDIEEDD D56, EWEAEIIIENLS
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NEFEND,

@ EHIOED NN SN — X - LR

DRy b AR=T Y —ET 7 4L FEEO BB TSR B RINE S RS OMEEEET, [EAR
BLOZOMOERMEG| 226D 7 AR—2 % —(XF—DELEERE DR — O~ A X =S < HGIM
TORFERTDHLENTE D, VAKX — « FXuT 4 V7 OO OFEMICE L XU B RISk 5 ERL
EHBWOZ &,

(k) &7 YT 4 7R ERERIPRERE

SR
TEREHLS
P = i
£l sl FRA 3% ) % BiE g
Euro—Bobl 5-Year Note September
Futures Long 09/2024 2 $ 3% 0 $ 0
Euro—Bund 10-Year Bond September
Futures Short 09/2024 1 (2) 0 0
U. S. Treasury 2-Year Note
September Futures Long 09/2024 26 (2) 0 0
U.S. Treasury 5-Year Note
September Futures Long 09/2024 5 1 0 (1)
U. S. Treasury 10-Year Note
September Futures Long 09/2024 5 2 0 (2)
U.S. Treasury  20-Year  Bond
September Futures Short 09/2024 3 2 4 0
U.S. Treasury Ultra 10-Year Note
September Futures Short 09/2024 1 (1) 1 0
SR EF $ 3 $ 5 $ (3)
2T T
HE. VTV ME KHFEARDB I LY FIFALc RU YT — FuTIrvarnih®
FEHFELS
L7
74
K7z
Ly
ke
VA,
K
(2024
46 A
ZEREE 30 AH HEL KRESIE
BREE &5 Wigin ) @ RO ik alikis (#) 7% BE A&
Boeing Co. 1.000% 12/20/2026 0.946% $ 200 $ 0 $ 2 $ 0 $ 0
ERNRT »F
FEHFELS
REH
FIX#h EELFA T vo e #)
SEZR A B ESF W B HETA ¥® & B g
A 3-Month ILS-TELBOR 3.792% 11/06/2028 ILS 300 $ 0 % 1 $ 0 % 0
BN 3-Month THOR 2.770% 12/20/2028 THB 1,551 1 0 0 0
ZH®  3-Month THOR 2.250% 09/18/2029 8, 670 2 3 0 0
BTN 3-Month ZAR-SAJIBOR 8.410% 07/13/2025 ZAR 1, 700 0 0 0 0
ZHL 3-Month ZAR-SAJIBOR 7.881% 02/09/2026 5,800 1 (1) 0 0
= H 3-Month ZAR-SAJIBOR 7.565% 03/22/2026 900 0 0 0 0
= H 3-Month ZAR-SAJIBOR 8.100% 06/05/2026 3, 300 (1) (1) 0 0
= H 3-Month ZAR-SAJIBOR 8.185% 07/31/2026 2,300 (1) 0 0 0
ZHL 3-Month ZAR-SAJIBOR 9.500% 09/16/2026 760 (2) 0 0 0
ZHL 3-Month ZAR-SAJIBOR 5.324% 12/21/2026 5,890 19 (1) 1 0
= H 3-Month ZAR-SAJIBOR 8.300% 03/15/2027 6, 100 (4) 1 0 0
=Y 3-Month ZAR-SAJIBOR 7.205% 04/22/2027 1, 800 2 0 0 0
ZHL 3-Month ZAR-SAJIBOR 7.210% 04/22/2027 1, 400 1 0 0 0
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XHA
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3-Month
3-Month
3-Month
3-Month
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6-Month
6-Month
6-Month
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PLN-WIBOR
PLN-WIBOR
PLN-WIBOR
PLN-WIBOR
PLN-WIBOR
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PLN-WIBOR
PLN-WIBOR
PLN-WIBOR
PLN-WIBOR
PLN-WIBOR
PLN-WIBOR
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DO DD WNDDNDNWHERE WWWWRe O

B R R WO RO RO NDN SR DNIO RSO0 DOEN0D0DOUO0NN 000000

. 440%

599%
650%
695%
150%
330%
388%
765%
645%
534%
850%
130%
000%
860%
780%
750%
300%
750%
500%
325%
600%
995%
220%
670%
790%
280%
700%
740%
610%
330%
440%
880%
735%
200%
400%
500%
590%
670%
450%
299%
760%
240%
100%
040%
080%
140%
830%
890%
655%
520%
620%
335%
350%
158%
175%
285%
290%
575%
870%
210%
480%
940%
663%
745%
910%
430%
250%
735%
560%
730%

. 810%
. 660%

11/02/2028
06/05/2029
01/31/2030
01/31/2030
05/18/2033
02/09/2034
11/15/2028
01/09/2029
02/01/2029
03/21/2029
05/10/2029
06/03/2029
09/18/2026
04/24/2029
05/02/2029
09/18/2029
10/03/2033
09/18/2034
09/18/2054
07/20/2024
12/12/2024
06/19/2025
02/15/2026
01/15/2027
01/17/2027
03/18/2027
01/16/2028
04/28/2028
11/03/2028
11/06/2028
01/15/2029
02/08/2029
03/14/2029
03/20/2029
03/28/2029
04/02/2029
05/07/2029
05/23/2029
06/06/2029
06/10/2029
01/21/2030
09/02/2032
02/08/2034
02/12/2034
02/12/2034
02/15/2034
08/19/2024
08/22/2024
05/21/2025
03/20/2026
03/21/2026
06/28/2026
03/09/2027
03/22/2027
03/24/2027
03/25/2027
03/25/2027
04/08/2027
04/22/2027
04/26/2027
05/25/2027
06/09/2027
06/25/2027
07/05/2027
07/25/2027
03/16/2028
06/20/2028
10/09/2028
11/06/2028
02/16/2029
02/16/2029
02/19/2029

CZK

EUR

HUF

PLN

500
3,600
1,700
1,900
1, 100
1, 200
6, 600
4, 800

13, 800
6, 000
5,000
4, 100

400

100

700
1, 400

100

475

220

33,000
181, 000
192, 600
100, 300

11, 200

56, 900
206, 700
104, 600

27,200

20, 000

91, 300
111, 600

55, 700

45, 000

44, 300

36, 600

32,700

20, 200

36, 800

71, 100

33, 000

41, 600

74, 300

32,000
1, 500
3,700

20, 400
, 200
800
, 500

200

400

900

300
3,100

400
700
600
600
400
300
500
200
500
900
650
920
800
600
1,700
100
200
500

»—}ww
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6-Month PLN-WIBOR
6-Month PLN-WIBOR
6-Month PLN-WIBOR
6-Month PLN-WIBOR
6-Month PLN-WIBOR
6-Month PLN-WIBOR
6-Month PLN-WIBOR
6-Month PLN-WIBOR
6-Month PLN-WIBOR
7-Day China Fixing
Repo Rate

7-Day China Fixing
Repo Rate

Bank of Japan
Uncollateralized
Overnight Call Rate
Bank of Japan
Uncollateralized
Overnight Call Rate
Bank of Japan
Uncollateralized
Overnight Call Rate
BRL-CDI-Compounded
BRL-CDI-Compounded
BRL-CDI-Compounded
BRL-CDI-Compounded
BRL-CDI-Compounded
BRL-CDI—Compounded
BRL-CDI-Compounded
BRL-CDI-Compounded
BRL-CDI-Compounded
BRL-CDI-Compounded
BRL-CDI-Compounded
BRL-CDI-Compounded
BRL-CDI-Compounded
BRL-CDI-Compounded
BRL-CDI—Compounded
BRL-CDI-Compounded
BRL-CDI-Compounded
BRL-CDI-Compounded
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BRL-CDI-Compounded
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BRL-CDI-Compounded
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BRL-CDI-Compounded
BRL-CDI—Compounded
BRL-CDI-Compounded
BRL-CDI-Compounded
BRL-CDI-Compounded
BRL-CDI-Compounded
BRL-CDI-Compounded
BRL-CDI-Compounded
BRL-CDI-Compounded
BRL-CDI-Compounded
Canadian  Overnight
Repo Rate Average
Canadian  Overnight
Repo Rate Average
Canadian  Overnight
Repo Rate Average

Canadian  Overnight
Repo Rate Average
Colombia IBR

Overnight Interbank
Reference Rate
Colombia IBR
Overnight Interbank
Reference Rate

0
. 350%
. 490%
. 595%
. 080%
. 336%
. 660%
. 830%
. 710%
. 164%
.529%
.691%
.151%
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. 970%

020%
923%
490%
110%
920%
220%
310%

. 087%

. 405%

. 250%

. 200%

. 232%

350%

783%
795%
815%
832%
840%

. 840%
. 842%
. 225%
. 235%
. 565%
. 602%
.671%
. 768%
. 792%
. 872%
. 880%
. 943%
. 980%
. 064%
. 133%
. 603%
. 044%
. 928%
. 569%

. 500%

. 000%

. 250%

. 000%

. 500%

. 855%

03/21/2029
03/21/2029
03/22/2029
08/29/2029
01/12/2031
12/13/2031
03/20/2033
03/21/2033
06/28/2034

12/20/2028

09/18/2029

06/19/2025

10/05/2025

03/21/2026
07/01/2024
07/01/2024
07/01/2024
07/01/2024
01/02/2025
01/02/2025
01/02/2026
01/02/2025
01/02/2026
01/02/2026
01/02/2026
01/04/2027
01/04/2027
01/04/2027
01/04/2027
01/04/2027
01/04/2027
01/04/2027
01/04/2027
01/04/2027
01/04/2027
01/04/2027
01/04/2027
01/04/2027
01/04/2027
01/04/2027
01/04/2027
01/04/2027
01/04/2027
01/04/2027
01/04/2027
01/04/2027
01/04/2027
01/02/2029
01/02/2029
01/02/2029

09/18/2026

09/18/2029

09/18/2034

09/18/2054

02/15/2025

02/22/2025

CNY

¥

BRL

CAD

COP

500
200
1,900
200
500
300
200
580
200

2,935

380

520, 000

500, 000

5,000
4, 200
4, 500
3,700
8, 400
4, 450
11,500
5,700
19, 400

390
1, 800
1, 600
4,110
6, 000
3, 200
1, 500
1, 400
2,200
3,400
3,300
1, 150
1, 150
1, 800
1,910
3,900

800
7,500
2, 200
4, 800
2,900
2,900

900
2,600
3,000
2,000
1, 300

600

300
400
300

100

365, 000

20,070

~74-
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14
111
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(3)
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XHA

XHA

BEiN

BEiN

XHA

BEiN

XHA

BEiN

BEN

XHA

XHA

Colombia
Overnight
Reference
Colombia
Overnight
Reference
Colombia
Overnight
Reference
Colombia
Overnight
Reference
Colombia
Overnight
Reference
Colombia
Overnight
Reference
Colombia
Overnight
Reference
Colombia
Overnight
Reference
Colombia
Overnight
Reference
Colombia
Overnight
Reference
Colombia
Overnight
Reference
Colombia
Overnight
Reference
Colombia
Overnight
Reference
Colombia
Overnight
Reference
Colombia
Overnight
Reference
Colombia
Overnight
Reference
Colombia
Overnight
Reference
Colombia
Overnight
Reference
Colombia
Overnight
Reference
Colombia
Overnight
Reference
Colombia
Overnight
Reference
Colombia
Overnight
Reference
Colombia
Overnight
Reference
Colombia
Overnight
Reference

IBR
Interbank
Rate
IBR
Interbank
Rate
IBR
Interbank
Rate
IBR
Interbank
Rate
IBR
Interbank
Rate
IBR
Interbank
Rate
IBR
Interbank
Rate
IBR
Interbank
Rate
IBR
Interbank
Rate
IBR
Interbank
Rate
IBR
Interbank
Rate
IBR
Interbank
Rate
IBR
Interbank
Rate
IBR
Interbank
Rate
IBR
Interbank
Rate
IBR
Interbank
Rate
IBR
Interbank
Rate
IBR
Interbank
Rate
IBR
Interbank
Rate
IBR
Interbank
Rate
IBR
Interbank
Rate
IBR
Interbank
Rate
IBR
Interbank
Rate
IBR
Interbank
Rate

10.

. 450%

. 800%

. 470%

. 340%

. 500%

. 540%

. 500%

.515%

. 620%

. 600%

. 653%

. 860%

. 920%

. 050%

. 650%

. 580%

. 790%

060%

. 305%

. 150%

. 050%

. 215%

. 090%

. 155%

03/31/2025

05/05/2025

07/01/2025

02/26/2026

04/04/2026

04/05/2026

04/09/2026

04/09/2026

04/10/2026

04/11/2026

04/11/2026

04/12/2026

04/12/2026

04/15/2026

06/17/2026

06/28/2026

01/20/2028

03/08/2028

04/28/2028

05/02/2028

10/03/2028

11/14/2028

06/21/2029

06/24/2029

—_

—_

—_

87,000

329, 000

164, 000

722,900

161, 000

671, 000

211, 000

420, 500

181, 100

954, 000

579, 100

784, 500

784, 500

438, 400

594, 100

433, 000

929, 400

185, 000

62, 580

903, 000

300, 500

259, 400

409, 600

465, 000

-75-
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BEiN

BEiN

XHA

&H‘XM)

&H‘XM)

XHA

Colombia
Overnight
Reference
Colombia
Overnight
Reference
Colombia
Overnight
Reference
Colombia
Overnight
Reference
Colombia
Overnight
Reference
Colombia
Overnight
Reference
Colombia
Overnight
Reference
Colombia
Overnight
Reference
Colombia
Overnight
Reference
Colombia
Overnight
Reference
Colombia
Overnight
Reference
Colombia
Overnight
Reference
Colombia
Overnight
Reference
Colombia
Overnight
Reference
Financial
Benchmarks
Overnight
Interbank
Rate
Financial
Benchmarks
Overnight
Interbank
Rate
Financial
Benchmarks
Overnight
Interbank
Rate
Financial
Benchmarks
Overnight
Interbank
Rate
Financial
Benchmarks
Overnight
Interbank
Rate
Financial
Benchmarks
Overnight
Interbank
Rate

IBR
Interbank
Rate
IBR
Interbank
Rate
IBR
Interbank
Rate
IBR
Interbank
Rate
IBR
Interbank
Rate
IBR
Interbank
Rate
IBR
Interbank
Rate
IBR
Interbank
Rate
IBR
Interbank
Rate
IBR
Interbank
Rate
IBR
Interbank
Rate
IBR
Interbank
Rate
IBR
Interbank
Rate
IBR
Interbank
Rate

India
Mumba i
Outright

India
Mumbai
Outright

India
Mumbai
Outright

India
Mumbai
Outright

India
Mumbai
Outright

India
Mumba i
Outright

10.

10.

10.

400%

. 370%

. 393%

. 715%

. 020%

. 155%

. 705%

230%

245%

. 930%

. 407%

. 620%

. 210%

. 380%

. 384%

. 384%

.621%

. 250%

. 500%

. 397%

11/21/2029

03/17/2030

03/21/2030

09/18/2030

12/04/2030

01/15/2031

03/26/2031

03/06/2033

03/06/2033

03/07/2033

03/21/2033

02/26/2034

06/21/2034

06/28/2034

06/20/2026

06/20/2026

12/20/2028

09/18/2029

09/18/2029

06/20/2034

42,800

229, 900

51, 050

397, 200

392, 700

77,000

664, 600

88, 000

220, 000

698, 680

431, 400

740, 400

969, 900

399, 000

INR 97, 000

172, 800

14, 849

93, 270

45, 790

44, 200

-76-
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3

(3)

(6)

(16)

(7

9

(2
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A
&H”y“)

EEAL

Financial
Benchmarks
Overnight
Interbank
Rate
IBMEXID
IBMEXID
IBMEXID
IBMEXID
IBMEXID
IBMEXID
IBMEXID
IBMEXID
IBMEXID
IBMEXID
IBMEXID
IBMEXID
ITBMEXID
IBMEXID
IBMEXID
IBMEXID
IBMEXID
KRW-CD-KSD
Bloomberg
KRW-CD-KSD
Bloomberg
KRW-CD-KSD
Bloomberg
KRW-CD-KSD
Bloomberg
Secured
Financing
Secured
Financing
Secured
Financing
Secured
Financing
Secured
Financing
Secured
Financing
Secured
Financing
Secured
Financing
Secured
Financing
Secured
Financing
Secured
Financing
Secured
Financing
Secured
Financing
Secured
Financing
Secured
Financing
Secured
Financing
Secured
Financing
Secured
Financing
Secured
Financing
Secured
Financing
Secured
Financing

India
Mumbai
Outright

A—

A—

A—

A—

Overnight
Rate
Overnight
Rate
Overnight
Rate
Overnight
Rate
Overnight
Rate
Overnight
Rate
Overnight
Rate
Overnight
Rate
Overnight
Rate
Overnight
Rate
Overnight
Rate
Overnight
Rate
Overnight
Rate
Overnight
Rate
Overnight
Rate
Overnight
Rate
Overnight
Rate
Overnight
Rate
Overnight
Rate
Overnight
Rate
Overnight
Rate

> ©©©ooonoo

. 397%
. 900%
. 696%
. 705%
. 285%
. 310%

240%

. 740%
. 230%

440%
270%
728%
295%
605%
620%
800%

. 645%
. 540%

. 302%

. 820%

. 580%

. 192%

. 455%

. 750%

. 250%

. 750%

. 750%

. 940%

. 750%

. 750%

. 500%

. 750%

. 750%

. 750%

. 175%

. 450%

. 030%

. 950%

. 500%

. 500%

. 854%

. 684%

. 725%

06/20/2034
06/04/2025
03/23/2026
03/23/2026
04/20/2026
06/08/2026
09/03/2026
09/03/2026
09/03/2026
03/04/2027
03/23/2027
05/22/2028
10/30/2028
05/30/2029
05/30/2029
06/15/2029
06/09/2034
05/31/2040
06/20/2026
12/20/2028
12/20/2033
06/20/2034
06/30/2026
09/18/2026
06/21/2028
12/20/2028
12/20/2028
02/22/2029
06/20/2029
06/20/2029
09/18/2029
12/18/2029
12/18/2029
06/20/2031
10/10/2033
11/01/2033
12/15/2033
12/19/2033
12/20/2033
12/20/2033
12/29/2033

01/03/2034

02/07/2034

MXN

KRW

24, 800
7,470
4, 300
9, 300

16, 700
7,900
5,200
5,400
6, 100
4, 200
6, 500
2,800
1,000
3, 230

10, 300
8, 100
2, 540
5,100

692, 130
249, 259
29, 394
136, 980
5,500
800
600
800

700

300
4,137
1, 800
200
1,200
2, 800
1, 300
100

100

100

400

160

160

100

100

100
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17
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BEiN

XHA

Secured
Financing
Secured
Financing
Secured
Financing
Secured
Financing
Secured
Financing
Secured
Financing
Secured
Financing
Secured
Financing
Secured
Financing
Sinacofi
Interbank
Average
Sinacofi
Interbank
Average
Sinacofi
Interbank
Average
Sinacofi
Interbank
Average
Sinacofi
Interbank
Average
Sinacofi
Interbank
Average
Sinacofi
Interbank
Average
Sinacofi
Interbank
Average
Sinacofi
Interbank
Average
Sinacofi
Interbank
Average
Sinacofi
Interbank
Average
Sinacofi
Interbank
Average
Sinacofi
Interbank
Average
Sinacofi
Interbank
Average
Sinacofi
Interbank
Average
Sinacofi
Interbank
Average
Sinacofi
Interbank
Average
Sinacofi
Interbank
Average

Overnight
Rate
Overnight
Rate
Overnight
Rate
Overnight
Rate
Overnight
Rate
Overnight
Rate
Overnight
Rate
Overnight
Rate
Overnight
Rate
Chile
Rate

Chile
Rate

Chile
Rate

Chile
Rate

Chile
Rate

Chile
Rate

Chile
Rate

Chile
Rate

Chile
Rate

Chile
Rate

Chile
Rate

Chile
Rate

Chile
Rate

Chile
Rate

Chile
Rate

Chile
Rate

Chile
Rate

Chile
Rate

. 090%

. 200%

. 750%

. 750%

. 750%

. 880%

. 250%

. 500%

. 500%

. 800%

. 775%

. 360%

. 070%

. 550%

. 640%

. 940%

. 980%

. 220%

. 290%

. 920%

. 780%

. 500%

. 260%

. 695%

. 020%

. 350%

. 690%

04/30/2034

05/06/2034

06/20/2034

09/18/2034

12/18/2034

10/16/2053

12/20/2053

06/20/2054

09/18/2054

02/13/2026

02/23/2026

06/28/2026

02/28/2028

06/05/2028

10/01/2028

10/01/2028

10/01/2028

10/01/2028

10/01/2028

10/02/2028

10/03/2028

11/13/2028

11/17/2028

02/14/2029

06/24/2029

09/01/2030

09/01/2030

100
100
1,970
100
500
200
200
700

100

CLP 100, 200

534, 200

535, 000

211, 100

135, 800

85, 000

75, 000

70, 000

119, 000

75,500

73,000

71, 500

134, 800

65, 200

82, 500

389, 700

60, 900

8,900

-78-
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(2)
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(5)
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XHA

BEiN

BEiN

XHA

BEiN

BEiN

EEAL

BEiN

}jﬁM)

%%EY(Q

%%EY(Q

Sinacofi Chile
Interbank Rate
Average
Sinacofi Chile
Interbank Rate
Average
Sinacofi Chile
Interbank Rate
Average
Sinacofi Chile
Interbank Rate
Average
Sinacofi Chile
Interbank Rate
Average
Sinacofi Chile
Interbank Rate
Average
Sinacofi Chile
Interbank Rate
Average
Sinacofi Chile
Interbank Rate
Average
Sinacofi Chile
Interbank Rate
Average
Sinacofi Chile
Interbank Rate
Average
Sinacofi Chile
Interbank Rate
Average
Sinacofi Chile
Interbank Rate
Average
Sinacofi Chile
Interbank Rate
Average
Sinacofi Chile
Interbank Rate
Average
Sinacofi Chile
Interbank Rate
Average
Sinacofi Chile
Interbank Rate
Average
Sinacofi Chile
Interbank Rate
Average
Sinacofi Chile
Interbank Rate
Average
Sinacofi Chile
Interbank Rate
Average

Singapore Overnight
Index Average
Singapore Overnight
Index Average
Singapore Overnight
Index Average
Sterling Overnight
Interbank Average
Rate

Sterling Overnight
Interbank Average
Rate

Sterling Overnight
Interbank Average
Rate

. 146%

. 030%

. 400%

. 250%

. 855%

. 790%

. 870%

. 940%

. 990%

. 235%

. 400%

. 230%

. 920%

. 030%

. 313%

. 360%

. 750%

. 200%

. 450%

. 000%

. 322%

. 750%

. 250%

. 000%

. 750%

10/30/2032

03/20/2033

04/01/2033

05/13/2033

10/05/2033

10/06/2033

10/11/2033

10/20/2033

10/20/2033

10/26/2033

11/16/2033

11/17/2033

02/13/2034

02/23/2034

04/25/2034

04/26/2034

05/13/2034

06/13/2034

06/28/2034

09/18/2026

12/20/2028

09/18/2029

09/18/2026

09/18/2029

09/18/2034

416, 300

25,140

39, 800

81, 400

160, 000

56, 000

62, 700

26, 000

247,720

77,300

87, 100

36, 800

23,900

125, 900

122, 400

53, 600

83, 300

187, 000

131, 000
SGD 1, 500
538

960

GBP 300

500

100

-79-
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(6)

(2

(3)

6]
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(5)
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Sterling Overnight
Interbank Average
@D Rate 3.750% 09/18/2054 150 (5) (3 0 $ (2
$ (93) $ (66) $ 96 $ (101)
AUy
T
&t $ (93) $ (68) $ 96 $ (101)

ST U NT 4 TEER . PR EA IR RBEEERY
PUFIE, 2024 4F 6 H 30 HEED B F 213 igE B e/ T V3T ¢ 75 O ik & A EhRE4: o %
HTh s,

2024 4£ 6 A 30 HHE, EBBICHRBEEERT UV /NT 2 THEMICONT$786 OBENHELEE LTE
LANBNTWS, vRAZ— + XoT 4 VITENICET IHEMBERIC OV TIIMBRERICH T2 EEEZS
R,

STV NT 4 TERE STV N7 4 TAR
TSRS EEFEHLEE PE TSRS EEFEHLS A
=4 Tl AT/ R4S AT oS
vav Fin/ B &t vayv i) ES) &t

k5B =
= i
R EH
&8t $ 0 $ 5 $ 9% $ 101 $ 0 $ (3) $ (101) § (104)

OV Ty KRR T Ty a rOiE) FC, YHAY v TR OFMITED SN TN D X ) REHFEH N
EUTESE. 77X () a7 273 aOBNWFICAY v POMBETCAICE LVWEEE K, B E
BOBIELEZZ T HNE LIESHRA VT v 7 AT H2HMEROBIE L2215, £720% (1) A
T T ORBETLAN L SREBEOEIUMEZ B U280 L IESBA VT v 7 A& MRS 26 Mk o
IS ARG 298 U 72 BEIC 2% LUWIR R A Ble b L XA MRER DO T 9,

@ LT TAR T LYy ks AT by RiIFHHE CRR S, AE, CRERGE, 23y 70 E
WG 27 LYy R« T 740k« AT B OHKRKERICE T 2 HGMEEZ R ET 27D IS,
AT TARTVLYy b ATy NI, BTV A7 OBIEORNOFIEE L TOEEZR7- L,
JLVYy N TUNRT 4 TOT 74V« VR OAEMEEERT, FEOSREELOA L TTA4 K- L
Uy b ATy NiE, eI a OEE RO RX N ERT SO T, Ziudid, ZRERERS
THLEDIZERINDAHLAENEZENDIZ DD DH, 7 LTy b« A7 by ROJLKIL, SRIEBOIRIT
ROE FIRRED AL, BLOBKOLETHE SN TWDET 7 4L b0z O DfE I HH 34 0 A REMEP
VYA DYLRZZFRT,

@ AT v TEKIOFICED SN TS L) RERERANECEHBEAIC 77 KRR 7 LYy b o 7
077 varOi) FLE LT ZENERINSD, FITHEHWFEE L TRITHD /JREMED & 5 fir KEE
NG I

Dz O&RRESIIZRIERE O NRER N DD, FEERICOWTCIIMBHERICHT D ERRE S,

(1) &@7T V74 7 : J5R

S E R S BERAT
REGFE (R &
BEILERS R¥EA FlEBE ZEER RPE AfE
AZD 07/2024 $ 11 NZD 18§ 0 % 0
AZD 08/2024 NZD 18 $ 11 0 0
AZD 10/2024 CNH 1,159 162 2 0
BOA 07/2024 EUR 1,245 1,352 17 0
BOA 07/2024 HUF 268, 477 728 0 0
BOA 07/2024 IDR 7,061,175 431 0 0
BOA 07/2024 PLN 1,491 368 0 )
BOA 07/2024 SGD 38 28 0 0
BOA 07/2024 $ 317 GBP 250 0 m
BOA 07/2024 416 KRW 569, 245 0 ?)
BOA 07/2024 1,321  PLN 5,314 0 0
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BOA
BOA
BOA
BOA
BOA
BOA
BOA
BOA
BPS
BPS
BPS
BPS
BPS
BPS
BPS
BPS
BPS
BPS
BPS
BPS
BPS
BPS
BPS
BPS
BPS
BPS
BPS
BPS
BPS
BPS
BPS
BPS
BPS
BPS
BPS
BPS
BPS
BPS
BPS
BPS
BPS
BPS
BPS
BPS
BPS
BRC
BRC
BRC
BRC
BRC
BRC
BRC
BRC
BRC
BRC
BRC
BRC
BRC
BRC
BRC
BRC
BRC
BRC
BRC
BRC
BRC
BRC
BRC
BRC
BRC
BRC
BRC

08/2024
08/2024
11/2024
11/2024
12/2024
01/2025
02/2025
05/2025
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
08/2024
08/2024
08/2024
08/2024
09/2024
09/2024
09/2024
09/2024
09/2024
09/2024
10/2024
10/2024
12/2024
12/2024
01/2025
05/2029
05/2029
05/2029
05/2029
07/2029
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
08/2024
08/2024
08/2024
08/2024
09/2024
09/2024
09/2024
09/2024
10/2024
10/2024

JPY

TRY
ZMW
EGP
TRY
CNH
TRY
AUD
BRL
CAD
CLP
GBP
PLN
RON
SGD
TRY

EUR

CNH
CoP
INR

CNH

CNH
KWD

CZK
EUR
IDR
MXN
NOK
PLN

SEK

MXN
TRY

TRY

280, 000
27

576
686
952
1,619
393

795

23

828
315
171, 083
644
589

58
14, 768
157
87
181

161
412
1,225
706
858
15

42
99
324
383, 420
1,938
293
671
410
170
718
95

16
721
46
32
46
46

19
4,053
43
599, 507
2,242
43
457
368
81
63
42
566
19

25

54
484
91

18
201
44
38
42
18, 100
1, 346
1,235
19
1,029
46

PKR

BRL
CAD
CLP
EUR
JPY
KRW
PLN
THB

AUD
SGD
TRY

CLP
COP
TWD

CNH

EGP

HUF
INR
JPY
PLN
RON
SEK
TRY

EUR
TRY

MXN
TRY

CNH

-81-
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26,

270,
2,811,
13,

822
790
15
25
14
37
55
17
15
154
231
181
823
146
899
42
439
828
119
083
936
000
958
908
019
919
23
57
459
45
95
23
147
906
182
24
164
681
789
101
157
111
157
157
67
176
46
37
123

114

, 386

7
800
171
609
201
857
834
465
230
616

19

41
344
433
966
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BRC
BRC
BRC
BRC
BRC
BRC
BRC
BRC
CBK
CBK
CBK
CBK
CBK
CBK
CBK
CBK
CBK
CBK
CBK
CBK
CBK
CBK
CBK
CBK
CBK
CBK
CBK
CBK
CBK
CBK
CBK
CBK
CBK
CBK
CBK
CBK
CBK
CBK
CBK
CBK
CBK
CBK
CBK
CBK
CBK
CBK
CBK
CBK
CBK
CBK
CBK
CBK
CBK
CBK
CBK
DUB
DUB
DUB
DUB
DUB
DUB
DUB
DUB
DUB
DUB
DUB
DUB
DUB
DUB
DUB
DUB
DUB

11/2024
01/2025
01/2025
01/2025
01/2025
02/2025
04/2025
05/2025
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
08/2024
09/2024
09/2024
09/2024
09/2024
09/2024
09/2024
09/2024
09/2024
10/2024
12/2024
01/2025
01/2025
02/2025
04/2025
04/2025
10/2025
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
08/2024
08/2024
08/2024
09/2024
09/2024
10/2024
11/2024
11/2024
02/2025

TRY

TRY

BRL
CHF
CLP
EUR
GBP
PEN

PLN
RON

SEK
TRY

UYU
ZAR
BRL

MXN
PEN

UYU

UGX

BRL
CLP
NGN

BRL
EUR

KZT

JPY

ZMW
UGX

2,181

85, 560
21

11
395
395
879
202
541
1, 369
403
76
64

33
286
36

41
104
30
316
33

32

47

96
1,573
1, 854
634
209
1, 065
7,912
2,389
16
162
514
155
79
105
20
101
105
41, 546
105
27

52
530
465, 722
16, 244
95

19
229
1,008
45
2,071
272
10

9, 357

14
12,901
690
94, 173

TRY

TRY
CNH

TRY

BRL
EUR
GBP
KES
KRW
MXN

NGN
NOK
PEN
PHP
PLN
SEK
TRY
UYU
ZAR

BRL

EGP
INR
PEN
TWD

CoP
EGP
CNH
cop

CoP
TRY
cop

BRL
EGP
KRW
MYR
PLN

PLN
KES

KZT
TRY
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577
30

30

30
1,304
393
27
795
401
17

93

22

14
106
104
220
44

51

41
2,181
70

50
966
45, 450
5,236
628
9,034
430
395
1,759
1,254
340
1,086
1, 854
1,737
40

48

34

1, 144
192
421
640
786
13, 585
1,954
5, 005

458, 010
988

721
462, 840
10

470, 925
1,233
253, 344
101

504

13

530

908
315, 026
4,751
176

390

1, 256
1,338
20
4,207
577

91

25

24
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DUB
DUB
FAR
FAR
FAR
FAR
GLM
GLM
GLM
GLM
GLM
GLM
GLM
GLM
GLM
GLM
GLM
GLM
GLM
GLM
GLM
GLM
GLM
GLM
GLM
GLM
GLM
GLM
GLM
GLM
GLM
GLM
GLM
GLM
GLM
GLM
GLM
GLM
GLM
GLM
GLM
GLM
GLM
GLM
GLM
GLM
GLM
GLM
GLM
GLM
GLM
GLM
JPM
JPM
JPM
JPM
JPM
JPM
JPM
JPM
JPM
JPM
JPM
JPM
JPM
JPM
JPM
JPM
JPM
JPM
JPM
JPM

02/2025
02/2025
07/2024
07/2024
07/2024
08/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
08/2024
08/2024
08/2024
08/2024
08/2024
08/2024
08/2024
09/2024
09/2024
09/2024
09/2024
09/2024
09/2024
09/2024
09/2024
10/2024
10/2024
10/2024
10/2024
11/2024
11/2024
11/2024
11/2024
01/2025
01/2025
01/2025
03/2025
03/2025
04/2025
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
08/2024
08/2024
08/2024

NZD

NZD
BRL
CLP

MXN
MYR
PLN
TRY

UYU
ZAR
DoP

DOP

KZT

TRY

CZK
EUR
HUF
KES
PLN
SGD
THB

ZAR
CHF
CNY
EUR

41,704
14

213

17

21

34
2,443
159, 645
85, 523
301
175
1,423
847
439
493

327
38
1,422
37

16
650
8, 872
1, 066
4,131
2,146
1,657
44
129

22,572
2,803
8, 840
9, 360

124
102
29

176
696
15
26
91
14

30

30

30
2,257
276
217
14, 952
33
19,726
2,757
841
173
2,372
174

12

450
282
92

199

51

15

52

16, 806
74

87

78

PKR

AUD
NZD

BRL
CZK
EGP
MXN
PLN
THB
TRY
UYU

BRL
COP
DOP
EGP

TRY
UuYu

BRL
CNH
TRY

JPY
TRY

TRY
CoP

CHF
CNY
IDR
KRW
PLN
SGD
TRY
UYU
ZAR

PLN
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4,

13,
991,

7, 295,
388,

10
200
131

25

34

21
450
174

93

16

37
352

25
443
418

82
960
154
274
272
650

17
485

18

69

36
547

, 168

676
292
376

47
147

20
387
073
148

40
966

, 997

604
024
916
575
303
279
238
249
257

47
240
365
647

35

53

21
208
128

65
155

87
655
785
366
268
741
590
938
913

83

12
336
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JPM
JPM
JPM
JPM
JPM
JPM
JPM
JPM
JPM
JPM
JPM
JPM
JPM
JPM
JPM
JPM
JPM
JPM
JPM
JPM
JPM
JPM
JPM
MBC
MBC
MBC
MBC
MBC
MBC
MBC
MBC
MBC
MBC
MBC
MBC
MBC
MBC
MBC
MBC
MBC
MBC
MBC
MBC
MBC
MBC
MBC
MBC
MBC
MBC
MBC
MBC
MBC
MYI
MYI
MYI
MYI
MYI
MYI
MYI
MYI
MYI
MYI
MYI
MYI
MYI
MYI
MYI
MYI
MYI
MYI
MYI
MYI

08/2024
08/2024
08/2024
08/2024
08/2024
08/2024
08/2024
08/2024
08/2024
08/2024
09/2024
09/2024
09/2024
09/2024
09/2024
09/2024
09/2024
09/2024
10/2024
10/2024
12/2024
12/2024
01/2025
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
08/2024
08/2024
08/2024
09/2024
09/2024
09/2024
09/2024
09/2024
10/2024
10/2024
12/2024
12/2024
02/2025
02/2025
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
08/2024
08/2024
08/2024
09/2024
09/2024
09/2024

KES
PLN
TRY

cop
EUR
INR
PLN

CNH

CNH
EGP

EUR
JPY

PLN

UYU

CAD

GBP

INR

UYU
CNH
CNH
UGX
BRL
CZK
INR

NOK
PLN

ZAR

MXN
PEN

1,338
1,253
470
1,734
94

11

10
128
48
2,431,627
61
3,100
130
76

14

22
265
392
726
682
939

199

6, 588
55, 795
27

41

143

1, 364
40
204
588
163

48

4, 563
590

1, 868
147
128

61

12, 685

16

40

1, 868
313
317
657

92
42,735
94, 227
3,012
874
56, 740
387
2,325
559

32

168
246

44

48

84

597
881
116

13

36

1, 445
2,190
272

EUR

CoP
NGN
PKR
TRY

PLN

EUR
CLP
EGP
INR
TWD

CNH

TRY

AUD
CAD
CZK
EUR
GBP
HUF
JPY
UYU

JPY

TWD
UYU

CNH

CNH

BRL
CHF
EUR
GBP
JPY
NZD
PLN

BRL
IDR
NOK

CLP

-84-

10
272
13

50
406, 527
6, 873
3,274
349
4, 367
1, 740
578
289
37

29
68, 840
690
1,853
8,516
55
5,196
95

15
314
217
44
356

62

196
31, 461
37

161
219, 331
25,900
1, 868
115

15

47

107
162

9, 800
151

64

629

47

43
2,276
92
656
11

23
551
38
678
36
579
3,012
29
157
194
6, 589
79
338
32

48
642
199, 810
387
7
577
254, 929
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MYI 09/2024 13 INR 1,072 0 0
MYI 09/2024 106 TWD 3, 388 0 (D
MYI 10/2024 68  JPY 10, 358 0 (2)
NGF 08/2024 23 IDR 353,510 0 (1)
RBC 07/2024 BRL 123 $ 22 0 0
RBC 07/2024 $ 23 BRL 123 0 0
RBC 07/2024 166  EUR 153 0 (2)
RBC 07/2024 33 PHP 1,936 0 0
RBC 08/2024 134 JPY 21,398 0 0
RBC 09/2024 33 PEN 125 0 0
RBC 09/2024 30 WD 967 0 0
RYL 07/2024 AUD 64 $ 43 0 0
RYL 07/2024 EUR 89 95 0 0
RYL 07/2024 $ 35 NZD 56 0 (1)
RYL 10/2024 JPY 10, 366 $ 68 2 0
ScX 07/2024 BRL 199 37 1 0
SCX 07/2024 CNY 87 12 0 0
Scx 07/2024 MYR 1,652 350 0 0
Scx 07/2024 PEN 4,782 1,276 27 0
ScX 07/2024 $ 36 BRL 199 0 0
ScX 07/2024 242 ELR 225 0 (D
ScxX 07/2024 105 JPY 16, 600 0 (2)
ScxX 07/2024 13 KES 1,791 1 0
ScX 07/2024 206  KRW 280, 892 0 (2)
ScX 07/2024 1 MXN 19 0 0
Scx 07/2024 6  NON 9, 008 0 0
Scx 07/2024 11 16, 244 0 (1)
ScX 07/2024 ZAR 3,577 $ 194 0 (2)
ScX 08/2024 NGN 17, 405 12 1 0
SCX 08/2024 UGX 41, 423 11 0 (D
Scx 08/2024 $ 42 COP 181,776 2 0
Scx 08/2024 3 EGP 186 1 0
ScX 08/2024 7 NGN 10, 531 0 0
ScX 09/2024 CNH 84 $ 12 0 0
Scx 09/2024 INR 17,952 214 0 0
Scx 09/2024 KZT 4,121 9 0 0
SCX 09/2024 PHP 3,002 51 0 0
SCX 09/2024 3 58 EGP 2,873 0 (1)
Scx 09/2024 14 685 0 0
Scx 09/2024 9  KIT 4,121 0 0
Scx 09/2024 155  TWD 4,995 0 (1)
ScX 10/2024 CNH 290 $ 40 0 0
SCX 12/2024 EGP 1,734 27 0 (N
Scx 12/2024 $ 39  EGP 1, 880 0 (2)
S0G 09/2024 19 935 0 0
SSB 07/2024 BRL 195 $ 36 1 0
SSB 07/2024 IDR 537, 647 33 0 0
SSB 07/2024 KRW 49, 490 36 0 0
SSB 07/2024 $ 35  BRL 195 0 0
SSB 07/2024 56  EUR 52 0 (D
SSB 07/2024 1,513  1IDR 24,939, 989 11 0
SSB 07/2024 55  PLN 221 0 0
TOR 07/2024 16 NZD 26 0 0
TOR 08/2024 CopP 3, 743, 800 $ 933 37 0
TOR 08/2024 NZD 26 16 0 0
UAG 07/2024 CHF 168 186 0 (D
UAG 07/2024 $ 185  ILS 684 0 (3)
UAG 07/2024 581  RON 2,698 0 (1)
UAG 07/2024 ZAR 4,927 $ 271 2 0
SE BRI ERN A 541 § (426)
B@EASvar:
NERHBEL TS a v
BETE BRI it
BEIFMFE M ITHEAGRE T A ® fili i3
Put - OTC U.S. dollar South
BOA African Rand ZAR 18.100  07/11/2024 165 $ 1 3% 1
Put - OTC U.S. dollar South
BOA African Rand 18.300  07/11/2024 165 2 2
Call - OTC U.S. dollar versus Chinese
BPS renminbi (Offshore) CNH 7.275  12/06/2024 23 3 6
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Call - OTC U.S. dollar versus Chinese
BPS renminbi (Offshore) 7.325 12/06/2024 20 2 4
Call - OTC U.S. dollar versus Chinese
BPS renminbi (0ffshore) 7.400 12/06/2024 28 2 4
Call - OTC U.S. dollar versus Chinese
BPS renminbi (0ffshore) 7.325 01/14/2025 23 2 4
Call - OTC U.S. dollar versus Chinese
BPS renminbi (Offshore) 7.400 01/14/2025 28 2 4
Call - OTC U.S. dollar versus Chinese
BPS renminbi (0ffshore) 7.400 01/23/2025 28 3 3
Call - OTC U.S. dollar versus Chinese
BRC renminbi (Offshore) 7.300 02/14/2025 14 2 2
Call - OTC U.S. dollar versus Chinese
CBK renminbi (Offshore) 7. 300 01/14/2025 28 3 5
Call - OTC U.S. dollar versus Chinese
CBK renminbi (Offshore) 7. 450 02/14/2025 28 3 3
Call - OTC U.S. dollar versus Japanese
GIM yen ¥ 167. 000 11/05/2024 118 6 18
JPM Put — OTC Euro versus Polish zloty PLN 4. 400 08/22/2024 22 5 19
Call - OTC U.S. dollar versus Chinese
MBC renminbi (Offshore) CNH 7. 350 12/06/2024 24 2 4
Call - OTC U.S. dollar versus Chinese
MBC renminbi (0ffshore) 7. 300 02/14/2025 1 0 0
Call - OTC U.S. dollar versus Chinese
MBC renminbi (Offshore) 7.375 02/14/2025 28 3 4
Call - OTC U.S. dollar versus Japanese
MYT yen ¥ 168. 000 10/29/2024 20 2 3
Call - OTC U.S. dollar versus Chinese
SCX renminbi (Offshore) CNH 7.300 02/14/2025 9 1 1
BEEA S
vavdy
2t $ 44 8 87
Ui - A= I
SRRT TS a v
AR
EEEF| 7 A
54 EHESFA Ty X% FHEL— HETT = DiEZZ0
F FEAE 7 A fiid k W B A0 B ¥
Call - OTC 10-Year Secured Overnight
GLM Interest Rate Swap Financing Rate Receive 3. 880% 07/08/2024 100 $ 0 $ (1)
Put - OTC 10-Year Secured Overnight
GLM Interest Rate Swap Financing Rate Pay 4. 230% 07/08/2024 100 (1) 0
Call - OTC 5-Year
MYC Interest Rate Swap 6-Month EURIBOR Receive 2. 820% 07/11/2024 100 0 0
Put - O0TC 5-Year
MYC Interest Rate Swap 6-Month EURIBOR Pay 3.120% 07/11/2024 100 0 0
3 1 % (1)
NEAEL S a v
H 5l 48 FVUIT A
F G TR WHE  BETRO (=) TGl
Call - OTC U.S. dollar
BOA versus Turkish lira TRY 43. 800 11/01/2024 91 $ @ 3 1)
Call - OTC U.S. dollar
BOA versus Turkish lira 49. 800 01/28/2025 221 (7) (5)
Call - OTC U.S. dollar
BOA versus Turkish lira 55. 000 05/01/2025 92 (4) (3)
Put - OTC U.S. dollar
versus South  African
BOA Rand 7AR 17. 840 07/11/2024 330 (1 (1)
Put - OTC U.S. dollar
versus  South  African
BOA Rand 18. 000 07/11/2024 330 2) (2)
Call - OTC U.S. dollar
CBK versus Mexican peso MXN 17. 450 07/01/2024 200 (7 9)
Put - OTC U.S. dollar
CBK versus Mexican peso 17. 450 07/01/2024 200 (7) 0
Put - OTC U.S. dollar
CBK versus Turkish lira TRY 39. 000 04/03/2025 144 (2) (4)
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Call - OTC U.S. dollar

DUB versus Turkish lira 40. 385 10/28/2024 42 (4) (1)
Put - OTC U.S. dollar

DUB versus Turkish lira 40. 385 10/28/2024 42 (4) (5)
Call - OTC U.S. dollar

GLM versus Turkish lira 40. 250 10/30/2024 43 (4) (1)
Call - OTC U.S. dollar

GLM versus Turkish lira 39. 800 10/31/2024 21 (2) (1)
Call - OTC U.S. dollar

GLM versus Turkish lira 40. 930 11/07/2024 21 (2) (1)
Call - OTC U.S. dollar

GLM versus Turkish lira 41.150 11/07/2024 21 (2) (1)
Call - OTC U.S. dollar

GLM versus Turkish lira 41. 160 11/11/2024 21 (2) (1)
Put - OTC U.S. dollar

GLM versus Turkish lira 33.000 07/04/2024 98 (2) 0
Put - OTC U.S. dollar

GLM versus Turkish lira 35. 500 10/03/2024 132 (1) (3)
Put - OTC U.S. dollar

GLM versus Turkish lira 40. 250 10/30/2024 43 (4) (5)
Put - OTC U.S. dollar

GLM versus Turkish lira 39. 800 10/31/2024 21 (2) (2)
Put - OTC U.S. dollar

GLM versus Turkish lira 40. 930 11/07/2024 21 (2) (2)
Put - OTC U.S. dollar

GLM versus Turkish lira 41. 150 11/07/2024 21 (2) (3)
Put - OTC U.S. dollar

GLM versus Turkish lira 41.160 11/11/2024 21 (2) (2)
Put - OTC U.S. dollar

GLM versus Turkish lira 36. 500 01/03/2025 99 (3) (2)
Put - OTC U.S. dollar

GLM versus Turkish lira 36. 500 01/07/2025 100 (3) (2)
Put - OTC U.S. dollar

GLM versus Turkish lira 36. 757 01/09/2025 100 (3) (2)
Call - OTC U.S. dollar

MYT versus Indonesian rupiah IDR 15, 370. 000 08/13/2024 72 (2) (4)
Put - OTC U.S. dollar

MYI versus Indonesian rupiah 15, 370. 000 08/13/2024 72 (2) 0
Call - OTC U.S. dollar

NGF versus Indonesian rupiah 15, 370. 000 08/13/2024 121 % 4 $ (7)
Put - OTC U.S. dollar

NGF versus Indonesian rupiah 15, 370. 000 08/13/2024 121 (4) 0

$ (88) $ (70)

ARG RN FF gy

VAR
T A
BETA (= Lk i
BEIHFE M L~ @ T A ® ) %
Call & Put- OTC 9 Month vs. 3 Month
MYT Forward Volatillity Agreement 14. 500% 10/25/2024 100 $ 0 $ 0
AT
vavrved
2 $ (89) $ (71)
2T T
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L7
A4
Fe7
vy
kex A%
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G| Bty 30 HiR e Jiid (€i=))
T BRIES (Z#h) WWEH ) @ O i) % BE A%
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Brazil
Government
International

BOA Bond (1.000%) 06/20/2029 1.690% $ 200 $ 4 3 13 5 3 0
Mexico
Government
International

BOA Bond (1.000%) 06/20/2029  1.106% 100 1 0 1 0
Brazil
Government
International

BRC Bond (1.000%) 06/20/2029  1.690% 100 2 1 3 0
Chile Government
International

BRC Bond (1.000%) 12/20/2028  0.511% 100 (2) 0 0 (2)
Korea
International

BRC Bond (1.000%) 06/20/2029 0. 364% 290 (8) 0 0 (8)
Mexico
Government
International

BRC Bond (1.000%) 06/20/2029  1.106% 200 1 0 1 0
Mexico
Government
International

CBK Bond (1.000%) 06/20/2029  1.106% 100 1 0 1 0
Brazil
Government
International

GST Bond (1.000%) 06/20/2029  1.690% 100 2 1 3 0
Brazil
Government
International

JPM Bond (1.000%) 06/20/2029  1.700% 200 6 0 6 0
Brazil
Government
International

MYC Bond (1.000%) 06/20/2029  1.690% 200 6 0 6 0

$ 13 3 3 3 26 $ (10)

HE. VTV ME. KHMBFEITRB I LYY R FIFNARN RS — FuaFriarnrn®

AV v 7K (AIEffE)

e va
4
Kz
vy
ke A%
vy 3
r AX
(2024 £ | REH,
46 H (= A
Gl ZREE 30 HER BE T i) (#8)
F BIREE &F| WWEIH ) © AE i) = B A%
Colombia
Government
International
BPS Bond 1.000% 06/20/2029 1.946% $ 100 $ 4 3 0o $ 0o $ 4)
South Africa
Government
International
BRC Bond 1.000% 06/20/2029  2.083% 500 (23) 0 0 (23)
Colombia
Government
International
CBK Bond 1.000% 06/20/2029  1.946% 100 4) 0 0 4)
Colombia
Government
International
GST Bond 1.000% 06/20/2029  1.946% 200 (7) (1) 0 (8)
GST Israel 1.000% 12/20/2024  0.847% 100 0 0 0 0
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GST

JPM

JPM

MYC

Government

International

Bond
Israel
Government

International

Bond
Brazil
Government

1. 000%

International

Bond
South
Government

1. 000%

Africa

International

Bond
South
Government

1. 000%

Africa

International

Bond

1. 000%

12/20/2025

12/20/2024

06/20/2029

06/20/2029
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1. 005%

0. 530%
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100

100

100

100
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0 (5)
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X ¥ B AT
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HE B 7 R F it B HBETAE i) i B A%
3-Month MYR-
BOA ¥, KLIBOR 3.868% 12/20/2028 MYR 393§ 1% 0o 3 1 $ 0
%% KU 3-Month MYR-
BOA ® KLIBOR 3.750% 09/18/2029 1,610 (1) (1) 0 (2)
% #$A 3-Month MYR-
BPS © KLIBOR 3.500% 09/18/2026 3,130 0 0 0 0
%% Kl 3-Month MYR-
BPS ® KLIBOR 3.500% 09/18/2029 2,670 4 0 4 0
¥ $, T-Day China
BPS © Fixing Repo Rate  2.250% 09/18/2029 CNY 3,520 5 2 7 0
Colombia IBR
Overnight
Interbank
BPS %Ml  Reference Rate 5.960% 01/11/2029 COP 1,234, 400 0 27 27 0
% Ht 3-Month MYR-
CBK ® KLIBOR 3.500% 09/18/2029 MYR 410 1 0 1 0
Colombia IBR
Overnight
Interbank
CBK %Ml Reference Rate 4.490% 07/05/2024 COP 283, 900 0 1 1 0
Colombia IBR
Overnight
Interbank
CBK %Ml Reference Rate 5.990% 01/14/2029 307, 200 0 7 7 0
Colombia IBR
Overnight
Interbank
CBK *#.  Reference Rate 5.770% 03/26/2029 378, 300 0 (8) 0 (8)
Sinacofi Chile
Interbank Rate
CBK FH. Average 3.763% 05/24/2029 CLP 19, 300 0 (1) 0 (1
Colombia IBR
Overnight
Interbank
DUB ¥4,  Reference Rate 5.830% 04/23/2029 COP 51, 800 0 (1) 0 (1)
Colombia IBR
Overnight
Interbank
GLM ¥4,  Reference Rate 5.880% 05/28/2029 330, 800 0 (8) 0 (8
Sinacofi Chile
Interbank Rate
GLM *#.  Average 4.275% 08/24/2028 CLP 76, 200 0 (4) 0 4)
3-Month MYR-
GST F*#.  KLIBOR 3.868% 12/20/2028 MYR 1, 200 3 0 3 0
% H¢ 3-Month MYR-
JPM © KLIBOR 3.500% 09/18/2029 410 1 0 1 0
%% Kl 3-Month MYR-
JPM ® KLIBOR 3.750% 09/18/2029 770 (1) 0 0 (1)
Colombia IBR
Overnight
Interbank
JPM %Ml  Reference Rate 5.630% 02/07/2026 COP 1,183,000 0 15 15 0
Colombia IBR
Overnight
Interbank
JPM %Ml  Reference Rate 6.320% 12/10/2028 566, 000 0 10 10 0
3-Month MYR-
SCX® &My KLIBOR 3.500% 09/18/2029 MYR 280 0 0 0 0
$ 13 $ 39 $ 7% (25)
AU v TEKEE $ @23 $ 39 §$ 108 $ (92)

T VT 4 TR JEEERN
PUFIE, 2024 4F 6 A 30 BHUEDJEEEART VAT 4 7HEM EZELANT: (ZELT2) HLEOHS g %
BSFEFEIICSELTELY LD TH D,
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2024 4E 6 A 30 HEAE, EERTU o7 « FTUNRT 4 THED~ A Z —FHKIZHE., &7V T 4 TR
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i) 4 pin A b4 SE Frgh 47 =A AR
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8 £ E] 7 JEEE S va o7 JEEE i B ¥ —
F 7 v # &F B v ES) &t filikg Bk o
AZD $ 2 % 0o $ 0o $ 2 $ 0o $ 0o $ 0o $ 0o $ 2 $ 0 $ 2
BOA 87 3 7 97 (16) (12) (2) (30) 67 0 67
BPS 47 25 38 110 (40) 0 4) (44) 66 0 66
BRC 44 2 4 50 (24) 0 (33) (57) @) 0 )
CBK 53 8 10 71 (38) (13) (13) (64) 7 0 7
DUB 68 0 0 68 (5) (6) (1) (12) 56 0 56
FAR 1 0 0 1 0 0 0 0 1 0 1
GLM 94 18 0 112 (163) (29) (20) (212) (100) 0 (100)
GST 0 0 6 6 0 0 €] (8) (2 0 (2
JPM 22 19 32 73 (51) 0 (6) (57) 16 0 16
MBC 22 8 2 32 (26) 0 (0) (26) 6 0 6
MSC 0 0 0 0 0 0 0 0 0 0 0
MYC 0 0 6 6 0 0 (5) (5) 1 0 1
MYI 15 3 0 18 (33) (4) 0 (37) (19) 10 (9)
NGF 0 0 0 0 (1) (7) 0 (8) (8) 0 (8)
RBC 0 0 0 0 (2) 0 0 (2) (2) 0 (2)
RYL 2 0 0 2 (D 0 0 (D 1 0 1
SCX 33 1 3 37 (20) 0 0 (20) 17 0 17
S0G 0 0 0 0 0 0 0 0 0 0 0
SSB 12 0 0 12 (1) 0 0 (1) 11 0 11
TOR 37 0 0 37 0 0 0 0 37 0 37
UAG 2 0 0 2 (5) 0 0 (5) (3) 0 (3
I8
i)
&
2t $ 541 $ 87 $ 108 $ 736 $ (426) $ (1) $ (920 $  (589)

W AE AT A FT,

@ B RICIRESNIITE LAV B LI OREI A M, AT TIA R RTT 40V T 4 OEHICES
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@ Ty KR TRT v arDEWTE, AT v TEOFMEICED SN TWD L O REHAFHRNE
U8, 770 Rt ) 70527330 ) ENHRATY y 7OBETLRICE LWEELZITRY . 2
BHEESIEET N LIEIBRA T v 7 AT 268 Mk 5 &S, £21F (i) AUy 7O/l
TETEARN D ZRAEZEOBIAIE Z U 72880 L IZBBA o7 v 7 R &R T 2 A MRES: O [BIAGE % 5%
C7BEICE LWV BEELZBLA D L ITHMREROF T It LD,

DTy RRT T Iy a v DFEY T, YHAT v T OLKMITED TV D KD R AFEH A E
CBE. 770 ik (1) a7 273 a OB WFICAY v 7ORBETARICE LWELZ A, SRIER
DOFIELEZZT 5000 LIIBRA VT v 7 AT 2EMEFOBE L 2% 5, £7201% (1) AV
v T ORBETARN O SIREB ORI 2K U728 L IEBRA T v 7 AT 5 G MlaES ORI
A 2 93k U 72 BB 2 LD R 2 Ble b L UIAMRESRDOE T 9,

O S TTAR LTy b AT Ly RIFMEHME TR ARSI, HHE, REMGE, 23y 7Y Mk
WG 7 LYy R« T 740 b« AT T EEOMREESICE T 2 TG MEEZRET 27D I NS,
AT TA R 7LV y b A7y Rk, X BITY 27 OFAEORMOIEE L L TOXRE Z R L,
IV b e FTURT 4 TOT T4 b« VRO EZET, BEOBBEBOA LTI K7L
Vb ATV RiE, s va OB GBEOIA NEKT SO T, ZUlid, BREKE
THLEDIZERINDAHENEENDIZEDBHDH, 7Ty b« A7 by ROJERIL, SRIEEOIRIT
EOERREDE ., BIUOZHMOFMHFTHEIN TWDET 7 40 hoZ DM OIE B R A O A REMES
VAT DILRZFT,

© MEERT T ORMICED LN T WD L) RERAFEANECEHEIC 77 KR Z LYy b o 7
077y arORDFELTED ZENRERISND, £RIFEWFEE LTI D WTHEMER & 5 i K4E
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O Z OAEFEE S OFRS BIXEEEORE O BIZBMET 5, ARG L ORERIGRICE L I E#E
FITXTHEFRESROZ L,

W Xy b e 27 AR=T % —1IT 7 4V NEOEBIFFITH T D RINE: RILEOMEEE £, JEIESE
BT U RT 4 TN RET LI AR —U v —IXE—DENIK LE— DO~ A X =LK F CThsidh
TEBIOMTORMERTHZENTED, AT — « XvT 4 2 T ITET 2 3EME HRIC OV T
FEFRICKTT DIEREE SR,

ST VT 4 TS OAEME
UTIE, 77 RBPRET L7 VAT 4 MDA EMEZLZ Y A7 « =7 ZAR— % —RNTHHE L TEL
LIebDTHD, ERVATBLPLEOMD U X7 IZHOWTIMBRE RIS T HIEL 2 S,

B - AEFHAEELOERT U T 4 THEMOAIEME (20244 6 A 30 HHRTE) :

~y PEMhE LT ESNTORWT YT ¢ THEM

IvVy TIAT SEHE
[GEEESD) MR D) B SRR &t
EMTINT TR — &
BE
B E R
L7 $ 0 $ 0 $ 0 $ 0 3 5 $ 5
AU v THH 0 0 0 0 96 96
$ 0 $ 0 $ 0 $ 0o $ 101 $ 101
JEEA
PSP = S ) $ 0o $ 0o $ 0o $ 541 $ 0o $ 541
B4 7 a v 0 0 0 87 0 87
AU v THH 0 26 0 5 77 108
$ 0 $ 26 $ 0 $ 633 $ 7 $ 736
$ 0 $ 26 $ 0 $ 633 $ 178 $ 837
ST IANT A THEH — A
%
B FE S F R
5w $ 0o $ 0o $ 0o $ 0o $ 3 % (3)
AU v THH 0 0 0 0 (101) (101)
$ 0 $ 0 $ 0 $ 0 3 (104) $ (104)
Ji5 A
S]] 2R e I $ 0o $ 0o $ 0o $ (426) $ 0 $ (426)
FERA S g 0 0 0 (70) (1) (71)
AT v TR 0 (59) 0 (8) (25) (92)
$ 0 $ 59 $ 0 $ (504) $ (26) $ (589)
$ 0 $ 59 $ 0 $ (504) $ (130)  $ (693)

R HBICHT BT Y T 4 TRROE (2024486 A 30 FICK T LR :

~yVERE LR ESHTOWARWT UAT 1+ T

Va2 =IATF SE#AE
EEESD) S FESD) ES) SFIFK &t
ST IVNT o TERICHED
EIMFRE FHR)
B E R
FERA S g v $ 0 $ 0 $ 0o $ 0o $ 8 $ 8
L7 0 0 0 0 13 13
AU THH 0 (6) 0 0 410 404
$ 0 $ 6) $ 0 3 0 $ 431 $ 425
JiEEA
PANESPEE =S S $ 0 $ 0o $ 0o $ (231) $ 0o $ (231)
BEgA 7y g 0 0 0 15 0 15
GEREA ST g v 0 0 0 103 47 150
AT TR 0 (26) 0 116 83 173
$ 0 $ (26) $ 0 3 3 % 130 $ 107
$ 0 $ (32) $ () 3 % 561 $ 532

ST Y NT 4 TERHITHKRD
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REHFM (R BOMES)

#
B FE S F R
b7 $ 0o $ 0o $ 0o $ 0o $ (M $ (7)
AU v THH 0 (2) 0 0 (177) (179)
$ 0 $ 2 $ 0 3 0 $ (184) $ (186)
Ji5 A
PANESPEE =S S $ 0 $ 0o $ 0 $ 380 $ 0o $ 380
BEA 7y g 0 0 0 (21) 0 (21)
GEREA ST g v 0 0 0 27 0 27
AU THH 0 18 0 (119) (17) (118)
$ 0 $ 18 3 0 3 267 $ (17 $ 268
$ 0 $ 16 3 0 3 267 $ (201) $ 82

N IEATAE DRI E
LTI, 77> ROBELAGEEZFHMIT 272D &7z 2024 4 6 A 30 HEAEDIERIZHESWTZALE
MEDEHKITH 5,

INTEATGAE
(2024/06/30
BT Y — LyL 1 LUl 2 Ll 3 HIE)
BEAMRES (AEME)
TENNRAL D
A $ 0o $ 298 $ 0o $ 298
T
AL 0 155 720 875
FEfE 0 97 0 97
PNV
A& 0 0 8 8
TA < R
B REFR LTRSS 0 3 0 3
AL 0 344 32 376
F
V7Y ME 0 1,222 0 1,222
HE
V7Y AN 0 500 0 500
=R A e
A 0 229 0 229
V7Y ME 0 588 0 588
F = afnE
V7Y AN 0 542 0 542
K =h4FmE
V7Y ME 0 922 0 922
77 RV
V7Y AN 0 60 0 60
N —
V7Y ME 0 861 0 861
A4 K
AL 0 240 0 240
A RRVT
V7Y ME 0 428 0 428
TANT R
AL 0 270 22 292
AZ2VT
V7Y ME 0 203 0 203
a— MR T—L
V7Y AN 0 278 0 278
NI TIVY
AR 0 0 12 12
<L —7
V7Y AN 0 1,279 0 1,279
AFxTa
AL 0 46 0 46
V7Y ME 0 2,409 0 2,409
NI TTA
V7Y AN 0 72 0 72
~L—
A 0 796 0 796
V7Y ME 0 1, 602 0 1,602
T4 VB
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V7Y AN 0 246 0 246
R—F K

V7Y ME 0 242 0 242
J—==7

V7Y AN 0 910 0 910
U HR—IL

V7Y ME 0 1,103 0 1,103
M7 7%

AL 0 500 0 500
V7Y AN 0 3,397 0 3, 397
[E B pE R

A 0 1,226 0 1,226
V7Y AN 0 1,074 0 1,074
vt

V7Y ME 0 72 0 72
2=

V7Y ME 0 669 0 669
77 TAF

V7Y AN 0 49 0 49
HEE

A 0 262 0 262
T — VR 0 126 0 126
K

B EEFR LTRSS 0 98 0 98
T—— VRS 0 1,227 91 1,318
K E BUR B & 0 3 0 3
INTT A

V7Y ME 0 405 0 405
7 ARF AL

V7Y ME 0 88 0 88
VaNA v

V7Y AN $ 0o $ 4 % 0 3 74
S Y1 A s 0 4, 665 437 5,102
BEAR $ 0 $ 29,880 $ 1,322 % 31, 202
STV NT 4 TR — BE
B E i R 0 101 0 101
JioE 0 736 0 736
3 0 $ 837 $ 0 3 837
SRV AT 4 TR — A
B E i R A 0 (104) 0 (104)
J8R 0 (589) 0 (589)
$ 0 $ (693) $ 0o $ (693)

it $ 0 30,024 $ 1,322 $ 31, 346

PLFIE, 2024 426 H 30 HIZHKR T LEZEEICBWT T 7 o RO DICEERBIERRER TR (L-UL 3) Zf#

M L2 AEMEOEA, BITELGIREDOENTH D GLlT258).

L~UL 3 ~D LoUL 3 b

BT Y — YN LT AT wE DIERE
BEAMNRES (AEME)
TAv U
A& $ 38 $ 0 $ 0o $ 0
M7 7%
AL 0 0 0 (212)
K
T —VRER 0 0 5 0
S Y] Al o 386 0 0 0

$ 424 $ 0 $ 5 $ (212)

IR AEfEE = F L% —

REZRTEHRDERITH D,

DL~YL 3 [ ZHEINDEHER I OEEOAIEMEICEH L7z EERBIER

RAETE
2024 £ 6 A (GillE= 523
30 HOHIE EMOLAAA
HFdY — BE FHMEFE BETRBERIER FR Y %)
BEAMIES: (AEM®
7T
AL $ 2 Indicative Market Quotation  Broker Quote $ 0.99
718 Discounted Cash Flow Discount Rate 11. 05
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S — O

A 8 Expected Recovery Recovery Rate 7.50
A~ Uk
AL 32 Discounted Cash Flow Discount Rate 3.71
TANT R
Expected
A 22 Third Party Vendor Recovery 3.00
NIRRT
Expected
AR 12 Third Party Vendor Recovery 6. 00
Fair Valuation of odd lot Adjustment
T — VR 91 positions factor 2.50
S )4 R 437 Other Valuation Techniques® - -
At $ 1,322

OB RIOST D ER TER SN TORWVIHEFIENEG EN TV D DIE, D X5 ZFHli ik %
L CRHil S L A MMAEAR TS 7 7 o FIZ & o THE L [IRR2INBRWEZOTH D,
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BERMER
PIMCO 7' 2 — N NWAEFHRARA N FTV—T 7 F

(BFEOBALIT T+, 72727 LEREL, 225, ZRTEAB IO v 2 (L LH L) oz FR<)

2024 4F 6 A 30 HEILE

TEAEEE (H FEAmAE (BLAL -
Az ) 1)
B A MRS 123. 9%
F—XFF U7 3.5%
HEZ 0. 5%
Santos Finance Ltd.
3.649% due 04/29/2031 $ 100 88
6. 875% due 09/19/2033 500 529
Westpac Banking Corp.
3.131% due 04/15/2031 EUR 700 746
1, 363
T —TFEH 1. 5%
AFG Trust
5.041% due 03/10/2053 AUD 230 153
5.541% due 11/10/2055 500 334
Bluestone Prime Trust
5.546% due 07/14/2065 500 334
Bluestone Sapphire XXV
5.350% due 09/21/2053 75 50
Firstmac Mortgage Funding Trust No. 4
5.098% due 02/19/2053 286 189
IDOL Trust
5.300% due 08/21/2054 1, 000 668
La Trobe Financial Capital Markets Trust
5.094% due 01/14/2053 194 130
Liberty PRIME
4.999% due 01/25/2053 249 166
Lion Trust
5.317% due 05/19/2055 1, 000 668
Pepper I-Prime Trust
4.995% due 07/15/2053 105 70
Pepper Residential Securities Trust No. 30
5.095% due 01/15/2063 150 100
PUMA
5.278% due 09/23/2055 1, 200 801
Resimac Premier
4.971% due 02/13/2053 266 176
Westpac Securitisation Trust
5.350% due 08/21/2055 798 534
4,373
V7Y MEL5%
Australia Government Bond
3.250% due 04/21/2029 4, 200 2,705
New South Wales Treasury Corp.
4.750% due 02/20/2035 1, 600 1, 037
South Australian Government Financing Authority
1.750% due 05/24/2032 100 53
Treasury Corp. of Victoria
2.250% due 09/15/2033 1, 100 585
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4. 250% due 12/20/2032 100 64
4,444

A=A N7V T7EF 10, 180
(B35 $ 10, 632)

NI 2—4#0.2%

BPEEHELRFESR 0. 2%

Symphony CLO 39 Ltd.

6.914% due 04/25/2034 $ 600 603

AR 0. 0%

Bacardi Ltd.

4.700% due 05/15/2028 100 97

NI =a—FaEF 700
(B AR $ 699)

HFF 0. 4%

AR 0. 3%

Enbridge, Inc.

5.700% due 03/08/2033 $ 200 202

Fairfax Financial Holdings Ltd.

6. 350% due 03/22/2054 100 100

Toronto—Dominion Bank

3.191% due 02/16/2029 EUR 700 749

1, 051

V7Y B0 1%

Canada Government Bond

3.750% due 05/01/2025 CAD 300 218

A FEFE 1, 269
(B $ 1, 272)

A< 8858 3.3%

B PEHLRFESR 3. 0%

Anchorage Capital CLO 9 Ltd.

6. 730% due 07/15/2032 $ 500 500

Anchorage Capital CLO Ltd.

TBD% due 10/15/2031 (c) 500 500

Betony CLO 2 Ltd.

6.671% due 04/30/2031 461 462

Carlyle Global Market Strategies CLO Ltd.

6.566% due 07/20/2031 229 229

CarVal CLO I Ltd.

6.554% due 07/16/2031 500 500

Dryden 58 CLO Ltd.

6.579% due 07/17/2031 472 472

Dryden Senior Loan Fund

6.570% due 04/15/2028 256 256

Elmwood CLO VII Ltd.

6.947% due 01/17/2034 600 602

Golub Capital Partners CLO 26B Ltd.

6. 606% due 04/20/2031 405 406

HERA Commercial Mortgage Ltd.

6. 496% due 02/18/2038 145 143

LoanCore Issuer Ltd.

6. 883% due 01/17/2037 498 499
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Mountain View CLO LLC

6.629% due 01/16/2031 345 345

Mountain View CLO XVI Ltd.

6. 789% due 04/15/2034 700 701

Northwoods Capital XIV-B Ltd.

6.574% due 11/13/2031 500 502

O0ZLM XVII Ltd.

6.475% due 07/20/2030 500 500

Rad CLO 4 Ltd.

0.000% due 04/25/2032 500 501

Regatta XV Funding Ltd.

6.523% due 10/25/2031 600 601

Sound Point CLO XXVIII Ltd.

6. 604% due 01/25/2032 500 500

Vibrant CLO IV Ltd.

6.706% due 07/20/2032 500 500
8,719

HEZ 0. 3%

Gaci First Investment Co.

5.000% due 01/29/2029 3 1, 000 988

yA~ R 9,707

(Bt $ 9, 696)

FV 0.1%

V7Y ME0.1%

Chile Government International Bond

4.950% due 01/05/2036 269 258
ek iy 258
(BRIl $ 266)

i 4. 2%

V7Y ME4.2%

China Government International Bond

2.600% due 09/01/2032 CNY 8, 400 1,190
2.620% due 06/25/2030 13, 500 1,913
2.680% due 05/21/2030 8, 600 1,222
2.750% due 02/17/2032 4,000 573
2.800% due 11/15/2032 18, 000 2,589
3.020% due 05/27/2031 11, 900 1,734
3.190% due 04/15/2053 6, 600 1,046
3.270% due 11/19/2030 4,700 696
3.390% due 03/16/2050 900 145
3.530% due 10/18/2051 4,700 782
3.720% due 04/12/2051 1, 200 205
3.810% due 09/14/2050 1, 500 260
A 12, 355

(B A $ 11, 931)

F<—7 5.5%

tHAESE 5. 5%

Jyske Realkredit A/S

1.000% due 10/01/2050 DKK 24 3
1.500% due 10/01/2050 123 14
1.500% due 10/01/2053 286 33
2.000% due 10/01/2050 7 1
2.500% due 10/01/2047 1 0
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Nordea Kredit Realkreditaktieselskab

1. 000% due 10/01/2050 26 3
1.500% due 10/01/2050 1, 262 142
1.500% due 10/01/2053 387 43
2.000% due 10/01/2050 16 2
2.500% due 10/01/2047 4 1
3.000% due 10/01/2047 1 0
Nykredit Realkredit A/S
1. 000% due 10/01/2050 162 17
1. 000% due 10/01/2053 92 10
1.500% due 10/01/2050 387 43
1.500% due 10/01/2052 1, 250 142
2.000% due 10/01/2050 212 26
2.500% due 10/01/2047 2 0
3.000% due 10/01/2047 2 1
5.000% due 10/01/2053 10, 657 1, 552
Realkredit Danmark A/S
1. 000% due 04/01/2025 39, 800 5, 624
1. 000% due 10/01/2050 71 8
1. 000% due 10/01/2053 191 20
1.500% due 10/01/2053 1, 753 193
2.500% due 04/01/2036 23 3
2.500% due 04/01/2047 8 1
3.000% due 07/01/2046 1 0
5.000% due 10/01/2053 57, 527 8, 352
6.000% due 10/01/2053 562 83
Fre—r 88 16, 317
(BUf5 5L $ 16, 505)
77 A2 1.3%
FEAEE 0. %
BNP Paribas S.A.
5.198% due 01/10/2030 $ 400 395
5.497% due 05/20/2030 700 697
7.000% due 08/16/2028 (a) (b) 200 197
BPCE S.A.
6.612% due 10/19/2027 500 508
Societe Generale S.A.
6.691% due 01/10/2034 400 413
2,210
V70 E 0. 6%
France Government Bond
0.750% due 05/25/2052 EUR 1,120 601
2.000% due 05/25/2048 1, 304 1, 035
1, 636
75 v AEE 3, 846
(BfS 5L $ 4, 456)
FA > 1. 0%
AR 1. 0%
Deutsche Bank AG
1. 000% due 11/19/2025 800 848
3.035% due 05/28/2032 (g) $ 600 504
3.961% due 11/26/2025 200 199
6.819% due 11/20/2029 600 624
7.146% due 07/13/2027 700 717
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KAV EF 2, 892
(B 5L $ 2, 908)

NV —0.2%

V70 E0.2%

Hungary Government International Bond

0.125% due 09/21/2028 EUR 100 91

4. 250% due 06/16/2031 600 642

NUH Y — B 733
(AR Al $ 719)

AV RERTT0.1%

V70 0. 1%

Indonesia Government International Bond

3.700% due 10/30/2049 $ 300 229

AV RRTTEE 229
(B $ 229)

TANT R 2.6%

BEHRFESR 2. 6%

Accunia European CLO I DAC

4.856% due 07/15/2030 EUR 36 38

Arbour CLO XI DAC

5.114% due 05/15/2038 1, 200 1, 286

Aurium CLO IV DAC

4.653% due 01/16/2031 299 320

Blackrock European CLO IV DAC

4.756% due 07/15/2030 415 444

Carlyle Euro CLO DAC

4.718% due 08/15/2032 500 535

CIFC European Funding CLO III DAC

4.956% due 01/15/2034 500 536

Citizen Irish Auto Receivables Trust DAC

4. 424% due 12/15/2032 666 716

Contego CLO IV DAC

4.532% due 01/23/2030 100 107

Cumulus Static CLO DAC

5.499% due 04/25/2033 600 643

Dryden 35 Euro CLO DAC

4. 868% due 01/17/2033 250 268

GoldenTree Loan Management EUR CLO 1 DAC

4.627% due 10/20/2030 193 207

Harvest CLO XXII DAC

4.756% due 01/15/2032 200 214

Invesco Euro CLO I DAC

4.556% due 07/15/2031 200 213

Jubilee CLO XI DAC

4.516% due 04/15/2030 80 86

OCP Euro CLO DAC

4.777% due 09/22/2034 500 534

Palmer Square European Loan Funding DAC

4.686% due 04/15/2031 352 377

5.123% due 08/15/2033 1, 000 1,071

7, 595

FHAESE 0. 0%

AerCap Ireland Capital DAC
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2.450% due 10/29/2026 $ 200 187

FANT Y KA %, 782
(B $ 7, 975)

A XF V0. 9%

V70 & 0.9%

Israel Government International Bond

1.500% due 01/18/2027 EUR 500 497

3.375% due 01/15/2050 $ 700 448

5.000% due 10/30/2026 EUR 1, 200 1, 306

5.500% due 03/12/2034 $ 300 286

A AT T )EE 2,637
(B $ 2, 664)

AZU7T 1.2%

V7N ME 2%

Cassa Depositi e Prestiti SpA

5.750% due 05/05/2026 280 279

Italy Buoni Poliennali del Tesoro

2.800% due 03/01/2067 EUR 46 35

4.350% due 11/01/2033 3, 000 3, 311

A&7 EE 3, 625
(Buf5 5L $ 3, 558)

HZ 1. 0%

FEAEE 0. %

Mitsubishi UFJ Financial Group, Inc.

2.309% due 07/20/2032 400 329

2.852% due 01/19/2033 400 338

3. 741% due 03/07/2029 200 189

5.242% due 04/19/2029 500 502

Sumitomo Mitsui Trust Bank Ltd.

5.350% due 03/07/2034 $ 600 602

1, 960

V70 E0.3%

Japan Government International Bond

1. 800% due 03/20/2054 ¥ 180, 000 1,033
A A& 2,993
(B 55U $ 3, 179)

VIR T NI 0.5%

BEEHRFESR 0. 5%

Compartment Driver UK Eight

5.801% due 09/25/2031 GBP 1, 100 1, 394

NI T NI EFE 1, 394
(HUAR I $ 1, 385)

AF T/ 0,5%

V7Y A& 0. 5%

Mexico Government International Bond

2.659% due 05/24/2031 3 1, 000 823

4.490% due 05/25/2032 EUR 300 318

6. 350% due 02/09/2035 $ 200 202

Axvakit 1,343

(B8R $ 1, 365)
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ZEEE 0. 2%

LS 0. 2%

Bacardi Ltd.

5.250% due 01/15/2029 300 296

Delta Air Lines, Inc.

4.750% due 10/20/2028 300 292

NXP BV

5.000% due 01/15/2033 100 98

ZEEA 686
(B AR $ 714)

FF 1. 2%

BEEHERFESR 0. 3%

Mila BV

4.379% due 09/16/2041 EUR 750 807

AR 0. 5%

Enel Finance International NV

3.500% due 04/06/2028 $ 400 374

7.500% due 10/14/2032 200 222

ING Groep NV

4. 550% due 10/02/2028 200 195

4. 875% due 05/16/2029 (a) (b) 200 174

JT International Financial Services BV

3.875% due 09/28/2028 200 191

0CI NV

6.700% due 03/16/2033 300 296

1, 452

B—F—FE 0. 4%

Domi BV

4. 419% due 06/15/2056 EUR 1, 000 1,073

Dutch Property Finance BV

4.514% due 07/28/2058 62 67

1, 140

*7 v XEE 3, 399
(BfS 5L $ 3, 453)

v =—0.1%

HEZ0.1%

Variable Energi ASA

7.500% due 01/15/2028 $ 200 211
V70 E 0. 0%

Norway Government Bond

1. 750% due 03/13/2025 NOK 600 55

NV =—8&E 266
(B $ 278)

R—F 2 F0.3%

V7Y & 0. 3%

Poland Government International Bond

5.125% due 09/18/2034 $ 550 542
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5.500% due 03/18/2054 200 194
K—T v FaF 730
(BUfS Lt $ 743)
BB 0.3%
AR 0. 3%
Banco BPI S.A.
3.250% due 03/22/2030 EUR 700 745
RV S HNVER 745
(Bu4% 54 $ 751)
B Z—) 0. 2%
FAEE 0. 1%
Qatar Energy
3.125% due 07/12/2041 $ 300 224
V7Y AEO0. 1%
Qatar Government International Bond
4.625% due 06/02/2046 200 183
5.103% due 04/23/2048 300 293
476
H & —n gt 700
(B 5L $ 846)
J—==70.7T%
VT Y AEO0.T%
Romania Government International Bond
1. 750% due 07/13/2030 EUR 300 263
2.000% due 04/14/2033 500 402
3.875% due 10/29/2035 818 740
5.375% due 03/22/2031 400 426
6. 625% due 09/27/2029 200 230
N—<=7 &% 2, 061
(B85 $ 2, 029)
YT TFET 0.5%
A% 0. 1%
Saudi Arabian 0il Co.
2.250% due 11/24/2030 $ 400 337
V7Y & 0. 4%
Saudi Government International Bond
3.750% due 01/21/2055 1, 100 779
4.875% due 07/18/2033 (i) 500 489
1, 268
PV TIETAR 1, 605
(B854 $ 1, 659)
VU HR— 0. 4%
V7Y & 0. 4%
Singapore Government Bond
2.250% due 08/01/2036 SGD 300 200
2.625% due 08/01/2032 300 212
3.250% due 06/01/2054 1, 000 765
VU R—NVER 1,177

(BRIl $ 1, 186)
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HEE 2. 9%

IT U ME2.9%

Korea Treasury Bond

2.000% due 06/10/2031 KRW 680, 250 456

2.125% due 06/10/2027 1, 070, 300 755

2.375% due 12/10/2027 270, 000 191

2.375% due 12/10/2028 1, 523, 200 1, 069

2.375% due 12/10/2031 472, 800 324

2.625% due 06/10/2028 1, 220, 400 868

3.250% due 06/10/2033 64, 240 47

3.500% due 09/10/2028 3,313, 700 2, 460

4.250% due 12/10/2032 3,011, 120 2,348

wEAH 8,518
(B 485Ul $ 9, 036)

ARA V0. 9%

I 7Y ME 0. 9%

Spain Government Bond

1. 450% due 04/30/2029 EUR 980 977

1. 450% due 10/31/2071 397 203

3.250% due 04/30/2034 700 742

3. 450% due 07/30/2066 790 751

AA AR 2,673
(BRIl $ 3, 064)

AA A 1.2%

FAEE 1. 2%

UBS Group AG

3.750% due 03/26/2025 $ 900 888

3.869% due 01/12/2029 400 378

4.194% due 04/01/2031 500 467

4.282% due 01/09/2028 500 480

6. 442% due 08/11/2028 300 307

9.016% due 11/15/2033 300 362

UBS Switzerland AG

3.304% due 03/05/2029 EUR 600 645

AA AEE 3, 527
(HAR il $ 3, 569)

7 7 7 B REEFR 0. 5%

FAEE 0. 4%

Abu Dhabi Developmental Holding Co. PJSC

5.375% due 05/08/2029 $ 500 508

5.500% due 05/08/2034 400 411

DAE Sukuk Difc Ltd.

3.750% due 02/15/2026 200 193

1,112

7Y ME 0. 1%

Abu Dhabi Government International Bond

3. 875% due 04/16/2050 400 319

77 7 EREERAF 1,431

(BUAR R $ 1, 547)

K[EH 6. 5%
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HHAESE 2. 1%

Barclays PLC

5.501% due 08/09/2028 200 200

5.690% due 03/12/2030 600 602

6.490% due 09/13/2029 400 414

7.385% due 11/02/2028 400 422

HSBC Holdings PLC

2.804% due 05/24/2032 200 167

2.848% due 06/04/2031 200 173

4.583% due 06/19/2029 500 483

Imperial Brands Finance PLC

3.500% due 07/26/2026 300 288

Lloyds Banking Group PLC

5.679% due 01/05/2035 500 498

5.871% due 03/06/2029 500 507

Nationwide Building Society

6.557% due 10/18/2027 500 510

NatWest Group PLC

4. 445% due 05/08/2030 300 287

5.076% due 01/27/2030 200 197

5.778% due 03/01/2035 600 602

Santander UK Group Holdings PLC

6.534% due 01/10/2029 200 206

Standard Chartered PLC

1.456% due 01/14/2027 400 375

Weir Group PLC

2.200% due 05/13/2026 300 282
6, 213

B—F—HE 2. 9%

Atlas Funding PLC

0.000% due 09/20/2061 GBP 800 1,013

Auburn 15 PLC

0. 000% due 07/20/2045 500 633

Canada Square Funding PLC

6. 154% due 06/17/2058 55 70

Eurosail PLC

3.959% due 12/15/2044 EUR 125 133

Finsbury Square PLC

6.033% due 12/16/2071 GBP 105 132

Holmes Master Issuer PLC

5.776% due 10/15/2072 600 760

Hops Hill No.4 PLC

0.000% due 04/21/2056 600 760

Lanebrook Mortgage Transaction PLC

0.000% due 03/15/2061 300 380

5.883% due 07/20/2058 70 89

London Wall Mortgage Capital PLC

5.984% due 05/15/2051 118 149

Pierpont Btl PLC

6.302% due 09/21/2054 354 450

Pierpont BTL PLC

6. 034% due 12/22/2053 140 177

PMF PLC

6. 184% due 07/16/2060 $ 497 631

Polaris PLC

6.000% due 12/23/2058 41 51

Towd Point Mortgage Funding Granite 6 PLC
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0. 000% due 07/20/2053 1, 000 1, 266

Tower Bridge Funding PLC

6.014% due 11/20/2063 80 101

Trinity Square PLC

6.098% due 07/15/2059 400 507

Twin Bridges PLC

6. 055% due 03/12/2055 131 166

6. 155% due 06/12/2055 435 552

6. 396% due 05/15/2056 408 519
8, 539

V7Y & 1. 5%

United Kingdom Gilt

1.125% due 01/31/2039 200 163

1.750% due 09/07/2037 150 140

3.750% due 01/29/2038 400 473

4. 250% due 12/07/2040 3,002 3,678
4,454

EEAF 19, 206

(B35 $ 19, 876)

K EH 59. 4%

B PEEHELRFESR 0. 9%

Lendmark Funding Trust

2.000% due 04/20/2032 700 634

Mariner Finance Issuance Trust

2.100% due 11/20/2036 700 641

Navient Private Education Refi Loan Trust

2.120% due 01/15/2069 38 35

Navient Student Loan Trust

6.600% due 03/25/2066 391 393

Ready Capital Mortgage Financing LLC

6.410% due 07/25/2036 103 103

SMB Private Education Loan Trust

1. 600% due 09/15/2054 355 324

Synchrony Card Funding LLC

5.040% due 03/15/2030 600 599
2, 729

A% 12. 6%

AbbVie, Inc.

3.200% due 11/21/2029 1, 100 1,010

AES Corp.

1.375% due 01/15/2026 300 281

2.450% due 01/15/2031 300 247

American Tower Corp.

2.100% due 06/15/2030 600 503

2.900% due 01/15/2030 200 176

5.900% due 11/15/2033 100 102

Amgen, Inc.

3.350% due 02/22/2032 100 89

4. 200% due 03/01/2033 400 371

5.150% due 03/02/2028 300 300

Anheuser—Busch InBev Worldwide,

5.550% due 01/23/2049 100 101

Arizona Public Service Co.

5.700% due 08/15/2034 300 300



Ashtead Capital, Inec.
5.950% due 10/15/2033
AT&T, Inc.

2.300% due 06/01/2027

4. 350% due 03/01/2029

5. 400% due 02/15/2034
Aviation Capital Group LLC
4.125% due 08/01/2025
5.500% due 12/15/2024
Bank of America Corp.
3.419% due 12/20/2028
4.571% due 04/27/2033
4.948% due 07/22/2028
5.288% due 04/25/2034

BAT Capital Corp.

6. 343% due 08/02/2030
Becton Dickinson & Co.
2.823% due 05/20/2030
Berkshire Hathaway, Inc.
0.907% due 04/20/2026
Black Hills Corp.

2.500% due 06/15/2030
6.150% due 05/15/2034
Boeing Co.

3.600% due 05/01/2034
3.625% due 02/01/2031
5.150% due 05/01/2030
British Airways 2018-1 Class A Pass-Through Trust
4.125% due 09/20/2031
Broadcom, Inc.

2. 450% due 02/15/2031
3.419% due 04/15/2033

3. 469% due 04/15/2034
4.300% due 11/15/2032
Centene Corp.

2.500% due 03/01/2031
3.375% due 02/15/2030
Charter Communications Operating LLC
2.250% due 01/15/2029
3.850% due 04/01/2061
3.900% due 06/01/2052
3.950% due 06/30/2062
Cheniere Energy Partners LP
4.000% due 03/01/2031
Citigroup, Inc.

2.976% due 11/05/2030
3.070% due 02/24/2028

4. 412% due 03/31/2031

4. 658% due 05/24/2028

CNA Financial Corp.

5.125% due 02/15/2034
Comcast Corp.

2.937% due 11/01/2056
Constellation Brands, Inc.
2.250% due 08/01/2031
Constellation Energy Generation LLC
6.125% due 01/15/2034
Crown Castle, Inc.
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2.250% due 01/15/2031
3.650% due 09/01/2027
CVS Health Corp.

5.125% due 02/21/2030
5.875% due 06/01/2053
Duke Energy Florida LLC
5.875% due 11/15/2033
Elevance Health, Inc.
2.250% due 05/15/2030
5.375% due 06/15/2034
Energy Transfer LP
5.300% due 04/01/2044

6. 000% due 06/15/2048
6.100% due 12/01/2028
Entergy Arkansas LLC
5.450% due 06/01/2034
Essential Utilities, Inc.
3.351% due 04/15/2050
Evergy Kansas Central, Inc.
5.900% due 11/15/2033

Evergy Metro, Inc.

2.250% due
Eversource
5.950% due
Ford Motor
4. 346% due
Ford Motor
4.000% due

06/01/2030
Energy
02/01/2029
Co.
12/08/2026

(i)

Credit Co. LLC

11/13/2030

Global Payments, Inc.

4.950% due

08/15/2027

Goldman Sachs Group,

1. 250% due
2.383% due
2.615% due
3.691% due
4. 482% due
HCA, Inc.

3.500% due
3.625% due
4.125% due
4.500% due
5.900% due

02/07/2029
07/21/2032
04/22/2032
06/05/2028
08/23/2028

09/01/2030
03/15/2032
06/15/2029
02/15/2027
06/01/2053

JPMorgan Chase & Co.

2.522% due
2.739% due
2.963% due
4.586% due
4.851% due

04/22/2031
10/15/2030
01/25/2033
04/26/2033
07/25/2028

Inc.

EUR

(i)

Mileage Plus Holdings LLC
6.500% due 06/20/2027
Monongahela Power Co.
5.850% due 02/15/2034
Morgan Stanley

1.512% due
5.123% due
5.424% due
6.296% due
MSCI, Inc.

07/20/2027
02/01/2029
07/21/2034
10/18/2028
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208
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206
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511
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198
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120
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3.625% due
3.625% due
NVR, Inc.

3.000% due
Occidental
8.875% due
ONEOK, Inc.
5.800% due

09/01/2030
11/01/2031

05/15/2030

Petroleum Corp.

07/15/2030

11/01/2030

Oracle Corp.

3.950% due 03/25/2051 (g)
Pacific Gas & Electric Co.

3.150% due
3.250% due
4.550% due
5.450% due
PacifiCorp
5.450% due

01/01/2026
06/01/2031
07/01/2030
06/15/2027

02/15/2034

Revvity, Inc.

1.900% due

San Diego Gas & Electric Co.

1.700% due

Santander Holdings USA, Inc.

4.500% due

Southern California Edison Co.

3.600% due
3.650% due
5.450% due

Southern California Gas Co.

2.550% due
Sysco Corp.
5. 750% due

09/15/2028
10/01/2030
07/17/2025
02/01/2045
06/01/2051
06/01/2052

02/01/2030

01/17/2029

T-Mobile USA, Inc.

3.300% due
3.600% due
3.875% due

UMass Memorial Health Care Obligated Group

5.363% due

02/15/2051
11/15/2060
04/15/2030

07/01/2052

United Airlines 2019-2 Class A Pass-Through Trust

2.900% due

Vistra Operations Co. LLC

6. 950% due
VMware LLC
2.200% due
4.700% due

Volkswagen Group of America Finance LLC

6.200% due

05/01/2028

10/15/2033

08/15/2031
05/15/2030

11/16/2028

Wells Fargo & Co.

2.393% due
2.572% due
3.526% due
3.584% due
4.808% due
5.389% due

Westinghouse Air Brake Technologies Corp.

3.200% due

06/02/2028
02/11/2031
03/24/2028
05/22/2028
07/25/2028
04/24/2034

06/15/2025

200
200

700

200

100

100

100

200

100

300

300

700

300

200

50

100

300

150

700

126

176

400

200

80

300

100
100

500

200
100
300
100
600
400

300

180
176

621
231
102
74
96
172
95
300
296
613
246
197
37
71
282
131
717
85
119
374
191
72

321

81
97

516

184
87
286
95
1,578
396

293

36, 949

E—7 —ViESR 0. 9%
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Adjustable Rate Mortgage Trust
5.600% due 09/25/2035
Alternative Loan Trust

6. 000% due 04/25/2037

Banc of America Funding Trust
5.020% due 01/20/2047

Bear Stearns Adjustable Rate Mortgage Trust

. 000% due 05/25/2034
.416% due 11/25/2034
.503% due 02/25/2034
.892% due 10/25/2033
.979% due 07/25/2033
.640% due 05/25/2033
.997% due 05/25/2034
Bear Stearns Alternative-A Trust
4.531% due 02/25/2036
5.306% due 01/25/2036

Sy O U1 U1 U1 O1

Bear Stearns Structured Products, Inc.

4. 200% due 12/26/2046

Benchmark Mortgage Trust

4. 470% due 07/15/2055

BSREP Commercial Mortgage Trust
6.393% due 08/15/2038

Citigroup Mortgage Loan Trust, Inc.
6. 466% due 09/25/2035

7.560% due 09/25/2035

Countrywide Home Loan Mortgage Pass-Through Trust

4. 712% due
6.040% due
6. 100% due
7.884% due
7.940% due

Credit-Based Asset Servicing & Securitization LLC

5.559% due

Downey Savings

Trust
5.973% due

11/25/2034
04/25/2035
03/25/2035
02/20/2036
02/20/2036

07/25/2037

08/19/2045

Trust

& Loan Association Mortgage Loan

First Horizon Mortgage Pass—-Through Trust

6.231% due

Freddie Mac

08/25/2035

Certificates

3.600% due

GMACM Mortgage Loan Trust

3.651% due

Greenpoint Mortgage Pass—Through Certificates

6. 724% due

GSR Mortgage Loan Trust

6. 750% due

HarborView Mortgage Loan Trust

5.111% due

IndyMac INDX Mortgage Loan Trust

4. 767% due

01/25/2029

11/19/2035

10/25/2033

03/25/2033

07/19/2035

12/25/2034

Multifamily Structured Pass—Through

JPMCC Commercial Mortgage Securities Trust

3.723% due

03/15/2050

JPMDB Commercial Mortgage Securities Trust

3.694% due

JPMorgan Chase Commercial Mortgage Securities Trust

2.812% due

03/15/2050

01/16/2037

115

12

N U1 = W o
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20

44

25

177

200

100

100

100

51

10

S U1 = W Ol

22
16

13
68

567

444

10
17

18

38

22

114

190

95

94

89



JPMorgan Mortgage Trust

5.266% due 07/25/2035 18 17

5.571% due 11/25/2033 9 9

5.643% due 02/25/2035 5 5

Lehman Asset-Backed Securities Mortgage Loan Trust

5.550% due 06/25/2037 22 14

Long Beach Mortgage Loan Trust

6.020% due 10/25/2034 38 37

Mellon Residential Funding Corporation Mortgage

Pass-Through Trust

5.883% due 12/15/2030 23 22

Merrill Lynch Mortgage Investors Trust

6. 208% due 02/25/2033 9 9

Morgan Stanley Bank of America Merrill Lynch Trust

3.102% due 11/15/2049 100 94

Morgan Stanley Capital I Trust

3.530% due 06/15/2050 100 94

Nomura Asset Acceptance Corporation Alternative Loan

Trust

4.769% due 10/25/2035 14 12

Residential Asset Securitization Trust

5.500% due 06/25/2033 34 31

Securitized Asset-Backed Receivables LLC Trust

5.590% due 05/25/2037 273 202

Sequoia Mortgage Trust

6.597% due 04/20/2035 4 4

Structured Adjustable Rate Mortgage Loan Trust

5.900% due 05/25/2037 24 20

6.814% due 04/25/2034 3 3

7.282% due 02/25/2034 8 8

Structured Asset Mortgage Investments II Trust

5.880% due 05/25/2036 40 26

6.153% due 03/19/2034 5 5

Structured Asset Securities Corporation Mortgage

Loan Trust

6. 944% due 04/25/2035 3 3

WaMu Mortgage Pass-Through Certificates Trust

5.618% due 03/25/2033 46 43

6.031% due 03/25/2034 32 31

6. 080% due 01/25/2045 6 5

6.292% due 06/25/2033 6 6
2, 650

HH1E 0. 1%

I1linois, Electric Agency Revenue Bonds, Series 2009

6.832% due 02/01/2035 190 201

Oklahoma Development Authority, Revenue

Bonds, Series 2022

5.087% due 02/01/2052 100 98

299

FLARAE 0. 1%

JPMorgan Chase Bank N. A.

6.375% due 04/19/2032 IDR 5, 922, 000 348

KE BB BIE 32. 8%

Fannie Mae
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4.000% due 12/01/2025 3 3
4.000% due 02/01/2026 4 4
4.000% due 06/01/2048 30 28
4.000% due 09/01/2048 52 48
4.500% due 06/01/2038 35 34
6.000% due 12/01/2037 6 6
6. 000% due 11/01/2053 2,204 2,212
6. 000% due 01/01/2054 432 433
6. 287% due 02/01/2036 19 19
6.500% due 09/01/2053 3, 343 3,411
6.500% due 12/01/2053 3, 459 3,523
Fannie Mae, TBA (c)
2.500% due 08/01/2054 2, 380 1, 946
3.000% due 08/01/2054 2,700 2,299
3.500% due 07/01/2054 1, 400 1, 239
4.000% due 07/01/2054 3, 450 3, 157
4.500% due 08/01/2054 21, 800 20, 558
5.000% due 07/01/2054 6, 900 6, 669
5.000% due 08/01/2054 9, 300 8, 988
5.000% due 09/01/2054 1, 000 967
5.500% due 08/01/2054 1, 500 1,479
6.000% due 08/01/2054 2, 300 2, 306
6.500% due 07/01/2054 12, 100 12, 316
6.500% due 08/01/2054 11, 450 11, 648
Freddie Mac
5.000% due 02/01/2053 1, 504 1, 456
5.000% due 09/01/2053 692 672
5.000% due 12/01/2053 1,412 1, 365
6.000% due 12/01/2033 41 41
6.000% due 04/15/2036 68 70
6.000% due 10/01/2053 9,033 9, 063
6.000% due 12/01/2053 237 238
Ginnie Mae
3.000% due 04/20/2047 135 119
3.500% due 01/20/2048 145 131
5.000% due 02/15/2039 70 70
96, 518
KEMBE IS 12. 0%
Treasury Inflation Protected Securities (d)
0. 375% due 07/15/2027 513 487
0.625% due 07/15/2032 216 193
0.750% due 02/15/2045 (k) 115 86
1. 125% due 01/15/2033 2,842 2,631
1.625% due 10/15/2027 5, 292 5, 207
2.375% due 10/15/2028 10, 134 10, 270
U.S. Treasury Bonds
1.625% due 11/15/2050 232 127
1.875% due 02/15/2041 7, 500 5,135
1.875% due 11/15/2051 400 232
2.000% due 11/15/2041 300 206
2.250% due 02/15/2052 300 191
2.375% due 02/15/2042 3, 200 2,330
2.500% due 02/15/2045 134 96
2.875% due 05/15/2043 1 1
2.875% due 05/15/2052 900 660
3.625% due 08/15/2043 321 279
3.875% due 02/15/2043 220 199
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4.000% due 11/15/2042 4,200 3,872
4.375% due 05/15/2041 237 232
KEEHEE
4.250% due 02/28/2031 2, 800 2,784
35, 218
KEEF 174, 711
(B8 JFiE $ 178, 028)
S-S RPE S 22. 1%
SEHAER 0. 2%
Toyota Motor Credit Corp.
5.783% due 08/22/2024 (e) 500 500
T — L R_R—N—1. 2%
Alimentation Couche-Tard, Inc.
5.543% due 07/02/2024 (e) 300 300
Constellation Brands, Inc.
5.679% due 07/30/2024 (e) 300 298
Crown Castle, Inc.
5.880% due 07/11/2024 (e) 400 399
Intercontinental Exchange, Inc. (e)
5.523% due 07/11/2024 250 250
5.534% due 07/22/2024 250 249
L3Harris Technologies, Inc.
5.549% due 07/24/2024 (e) 500 498
NextEra Energy Capital Holdings, Inc.
5.620% due 08/12/2024 (e) 400 397
Parker-Hannifin Corp.
5.585% due 08/28/2024 (e) 400 396
Penske Truck Leasing Co. LP
5.516% due 07/09/2024 (e) 250 250
Southern California Edison Co.
5.610% due 07/12/2024 (e) 500 499
3, 536
LARZHK (h) 5. 8%
17, 200
EHATES 0. 7%
Australia and New Zealand Banking Group Ltd.
3.360% due 07/01/2024 AUD 39 26
3.930% due 07/02/2024 HKD 11 1
4.400% due 07/01/2024 GBP 13 17
4.830% due 07/01/2024 3 38 38
Bank of Nova Scotia
3.770% due 07/02/2024 CAD 45 33
4.830% due 07/01/2024 3 8 8
BNP Paribas Bank
(0. 140%) due 07/01/2024 ¥ 518 3
0.320% due 07/01/2024 CHF 14 16
2.600% due 07/01/2024 SGD 54 40
3.360% due 07/01/2024 AUD 1 1
3.380% due 07/01/2024 NOK 727 68
3.930% due 07/02/2024 HKD 68 9
4.090% due 07/01/2024 NZD 85 52
Brown Brothers Harriman & Co.
(0. 140%) due 07/01/2024 ¥ 100 1
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2.500% due 07/01/2024 DKK 2 0
4.400% due 07/01/2024 GBP 1 2
4.830% due 07/01/2024 $ 2 2
Citibank N.A.
2.840% due 07/01/2024 EUR 4 4
4.830% due 07/01/2024 $ 482 482
DBS Bank Ltd.
3.930% due 07/02/2024 HKD 5 1
4.830% due 07/01/2024 3 77 77
DnB Bank ASA
2.760% due 07/01/2024 SEK 3 0
2.840% due 07/01/2024 EUR 6 7
3.360% due 07/01/2024 AUD 10 7
HSBC Bank
2.600% due 07/01/2024 SGD 105 77
3.930% due 07/02/2024 HKD 174 22
HSBC Bank PLC
2.840% due 07/01/2024 EUR 183 197
4.400% due 07/01/2024 GBP 59 75
JPMorgan Chase Bank N. A.
4.830% due 07/01/2024 $ 88 88
MUFG Bank Ltd.
(0. 140%) due 07/01/2024 ¥ 6, 649 41
Royal Bank of Canada
3.770% due 07/02/2024 CAD 128 93
4.400% due 07/01/2024 GBP 1 2
4.830% due 07/01/2024 $ 19 19
Sumitomo Mitsui Banking Corp.
(0. 140%) due 07/01/2024 ¥ 934 6
2.840% due 07/01/2024 EUR 6 7
4.400% due 07/01/2024 GBP 2 2
4.830% due 07/01/2024 $ 69 69
Sumitomo Mitsui Trust Bank Ltd.
(0. 140%) due 07/01/2024 ¥ 32, 866 204
2.840% due 07/01/2024 EUR 41 44
4. 400% due 07/01/2024 GBP 127 160
4.830% due 07/01/2024 3 68 68
2, 069
A A EE 14. 2%
(0. 024%) due 07/01/2024 (f) ¥ 400, 000 2, 487
(0.003%) due 07/08/2024 (e) 690, 000 4,289
(0.003%) due 07/22/2024 (e) 390, 000 2,424
0.002% due 07/29/2024 (e) 84, 000 522
0.004% due 09/17/2024 (e) 396, 000 2, 462
0.005% due 07/16/2024 (e) 530, 000 3, 295
0.009% due 09/09/2024 (e) 1, 650, 000 10, 257
0.011% due 09/30/2024 (f) 400, 000 2, 486
0.018% due 08/05/2024 (e) 160, 000 995
0.028% due 09/02/2024 (e) 420, 000 2,611
0.036% due 08/26/2024 (e) 1, 580, 000 9, 822
41, 650
EHHemMEnaE 64, 955
(B8 JFLiE $ 66, 391)
BB A MIESA 3 123. 9% 364, 556

(B35 $ 372, 609)
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&7V NT 4 TR () (1) 0.5% 1,410
(BEEMHAI T 7L I 7 A (Wigh) $19)

ZDMOBER LUOAME (M%) (24. 4%) (71, 847)

W EE 100. 0% $ 294, 119

BB PR ISk DR

*  FBEEHlY, FEOSEEIHELA LISERTAM L Rolc r—AREEN TS,
(a) MBFREIEHAE

(b) XAME B IZKREOZWLOEERER) THD,

(c) 31T HATEXGIRES:

(d) YHEMIEFOTLASBIL. 17 LORARICHOETHREIND,

() 7 —RUIIHHEAEY TH D,

(f) 7 —RUIMEFHERAEY TH D,

(g) FHIFRRES :

TR D%t
RATHLH 7 —RY Wi B B&H B AR ik aikis MEPE LR
Deutsche Bank AG 3.035% 05/28/2032 07/27/2021 $ 573 3 504 0.17%
Oracle Corp. 3.950% 03/25/2051 07/27/2021 110 74 0. 03%
HHIRREES A5 $ 683 $ 578 0. 20%
AN L O DA FEE |
(h) LA
1% LR$
= AR N IR
HiEma (ATEAH TEAf 5 RN
EIHE = U Rl REH W B B OHER E) E) &0
U.S. Treasury
Notes 0.750% due
SAL 5.400% 06/28/2024 07/01/2024 3 17,200 03/31/2026 3 (17,568) $ 17,200 $ 17,208
LREKE
B $ (17,568) $ 17,200 $ 17, 208

YnR—2R o LRER

JNR—R « LR
ZHITAR D REA
BEIHF fEALH? HFR T H EAEE? &
BOS 5. 000% 06/14/2024 07/11/2024 $ (181) $ (182)
BOS 5. 150% 06/14/2024 07/11/2024 (292) (292)
BRC 5. 050% 02/15/2024 TBD® (294) (299)
YR—R « UIRER
&t $ (773)
HRHEAL LTRFHAE I NS ER
ZROBREHM
B HE XU
i 30 ALLF 31~90 A 90 BB &t
YR—2R - VIRER
U.S. Corporate
Debt $ 0 $ (474) % 0o $ 0 $ (474)
Non-U. S.
Government Debt 0 0 0 (299) (299)
Y=« URERK
&8t $ 0 3 (4749) $ 0 3 (299) 3 (773)
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fEAEF $ 0 $ (474) $ 0 $ (299) $ (773)
YoR—R o UREK
IR B Kekh $ (773)
SERA hRESR

LR
BEIFF =]l 7 —Ry i B ] FHhe BRI

Fannie Mae,

GSC TBA 2. 000% 08/01/2054  $ 14,340 $ (11,292) $ (11, 228)
Seit A MFEsR a5t (3. 8%) $ (11,292) $ (11, 228)

EAB L OZ DD SRERSG | EH

LUFIE, 2024 4 6 H 30 ABUEDE AL X OZEOMOEREIG], b NTAEL AT
TSl 2 B M RN L CE L= O TH B,

(Zf L) ko

(i) 202446 A 30 HHTE, UTORZ—EYDOEMICESE, THRMEEET $ 873 OAMIESRSHEL
ELTELARLNTWS,
T— - Ry
NA Ry BAB X bz
LARER JR—2 . 4Gl VD 7 AR
IR DR L RERIT EYRY S FERICAR D DBFEL =A (ZFA) —T¥
BEIHF & #5RbE £ Kih& FlEEt B —®
7 a — N
VS = A
H— -
e
BOS $ 0o $ (474)  $ 0o $ 0o $ (474)  $ 580 $ 106
BRC 0 (299) 0 0 (299) 293 (6)
SAL 17, 208 0 0 0 17, 208 (17, 568) (360)
~ A K —
A Al FiE F
5 W B 51
£
GSC 0 0 0 (11, 228) (11, 228) 0 (11, 228)
fBEAB X
WZ Dl
D & Fh
Fled#t $ 17,208 $ 773) $ 0 $ (11,228) $ 5, 207

W RIFLE A E T,

@ 2024 4 6 H 30 HICK T LIZAEE R OFEEAFEEIL $492 T, NMEEHEFIL 5. 132%Th 72, 4
EEFIZE =« XA Ny THBIE UV N—R « LREIRDIEEN D D56, FHBAREICITZN SN

ZEND,

@ IO E DN R— R - LR
D Xy b e I ARV X —1XT 7 4V FRERORBIM TR D RINE RS OMBEE £ T,
ABIORZEDOMOEFMIG I NEHRET LTI AR —Tr —E, F—OENMIH LE—O~AXY =IO T
THREINTEBBI ORI CORMET HZENTE DL, YRAY— « X T 4 V7 ZITET 25EMEHRIZON

TIIMBERICHTT 2R 2SR,

(J) &7V T 4 TR ERERIEPRERE
SR
EBh RIS

REBF

ili ()
FEAE FRH SHB =& B Ak
3-Month SOFR December Futures et 03/2025 72 $ 47 % 0 $ (1)
3-Month SOFR June Futures j=§ =3 09/2025 7 4 0 0
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3-Month SOFR March Futures D 06/2025 157 194 0 (4)
3-Month SOFR September
Futures =g 12/2024 51 (61) 1 0
3-Month SOFR September
Futures =g 12/2025 78 (81) 1 0
Australia Government 3-Year
Bond September Futures FeRE 09/2024 66 15 0 (3)
Australia Government 10-Year
Bond September Futures et 09/2024 52 0 0 0
Canada  Government 10-Year
Bond September Futures =g 09/2024 73 44 0 a7
Euro—-Bobl 5-Year Note
September Futures et 09/2024 22 27 3 0
Euro-BTP 10-Year Bond
September Futures B 09/2024 36 (37) 0 (25)
Euro-Bund 10-Year Bond
September Futures B 09/2024 20 7 0 (4)
Euro—Bux1 30-Year Bond
September Futures B 09/2024 7 23 0 9)
Euro-0AT 10-Year Bond
September Futures B 09/2024 35 (23) 0 (25)
Euro—Schatz 2-Year Note
September Futures B 09/2024 39 19 0 (1)
Japan Government 10-Year Bond
September Futures Foik 09/2024 42 61 99 0
U.S. Treasury 2-Year Note
September Futures et 09/2024 67 (41) 1 0
U. S. Treasury 5-Year Note
September Futures Foik 09/2024 66 (21) 11 0
U.S. Treasury 10-Year Note
September Futures B 09/2024 28 (20) 9 0
U.S. Treasury 20-Year Bond
September Futures Fokk 09/2024 10 (7) 15 0
U.S. Treasury Ultra 10-Year
Note September Futures et 09/2024 20 6 15 0
United Kingdom Treasury 10—
Year Gilt September Futures FeRE 09/2024 38 (15) 19 0
SRR E $ 87 $ 174§ (89)

AT T

HE. VTV ME. KHMBFEITRB I LYy R e FIFNARN RS — FuaFriarnrn?

v
74
K-z
vy
ke
VA
K
(2024
#£6 A REH
ZHUE 30 HHER BETE T i (#8)
BRES ESH| IR fE) © @ g i B A%
AT&T, Inc. 1.000%  06/20/2026  0.399%  $ 100 $ 1% n 3 0 $ 0
AT&T, Inc. 1.000%  06/20/2028  0.564% 100 2 2 0 0
$ 3 3 1 $ 0 $ 0
EREEIRD 7Ly b e T30 RS — FuaFrsya OENW?
BE M7V ZRERE HETAR it REH AR
= £F| it B @ O (#) =% B A%
CDX. I6G-41 Index (1.000%)  12/20/2033  $ 1,000 $ M $ (10) $ 0 3 0
CDX. IG-42 Index (1.000%)  06/20/2034 3, 800 (19) 5 2 0
3 (26) $ (5) $ 2 3 0
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Eliiticr- U VAR A

cFIFNANDRTTS — FuFriaroin®

EBhEEILE
BE /N7y ZEREE BETE BiE il REH AR
e &F| Tt B @ i ) =% B Ak
CDX. 1640 Index 1.000%  06/20/2028  $ 200 $ 4 $ 1 3% 0o $ 0
CDX. I6G-41 Index 1.000%  12/20/2028 2,000 43 3 0 0
CDX. 16-42 Index 1.000%  06/20/2029 36, 100 750 0 (6)
$ 797 $ $ 0 $ (6)
ERNRT S
EBhEEILE
REH,
EE & AT
Fl X EBEFA T v T (#)
/ER R EE&F] Wi H HBETAE g i B A%
F$,©  3-Month EURIBOR 2.000% 03/19/2026 EUR 14,500 $ (138) (136) 0 3 (3)
3-Month FRA  New
KA Zealand Bank Bill 1.250% 12/15/2024 NZD 2, 800 (37) 23 2 0
3-Month  FRA  New
A Zealand Bank Bill 3.750% 06/15/2027 900 (15) 9 0 0
3-Month FRA  New
KA Zealand Bank Bill 4.750% 06/19/2029 1, 300 10 0 0 (2)
ZH®  3-Month THOR 2.250% 09/18/2029 THB 155, 300 40 31 0 (2)
ZH©®  3-Month THOR 2.500% 09/18/2029 335, 190 (22) (45) 0 (6)
6-Month Australian
BN Bank Bill 2.131% 01/11/2032  AUD 400 (42) (42) 0 0
6-Month Australian
A Bank Bill 2.100% 01/18/2032 200 (22) 4) 1 0
6-Month Australian
F4,©  Bank Bill 4.250% 09/15/2032 600 (3) (2) 0 0
6-Month Australian
FH.®  Bank Bill 4.500% 09/15/2032 11, 500 16 82 0 0
6-Month Australian
A Bank Bill 4.000% 06/21/2033 8, 300 (182) 101 1 0
6-Month Australian
FH.®  Bank Bill 4.750% 12/20/2033 19, 500 71 229 0 (15)
A 6-Month EURIBOR 0.550% 08/10/2024 EUR 200 (3) (3) 0 0
ZH©®  6-Month EURIBOR 3.000% 09/18/2026 1,900 3 13 0 0
BN 6-Month EURIBOR 0.500% 12/15/2026 460 (29) (45) 0 (1)
BN 6-Month EURIBOR 0.650% 04/12/2027 1,050 (80) (68) 0 0
BN 6-Month EURIBOR 0.650% 05/11/2027 800 (60) (52) 0 0
A 6-Month EURIBOR 3.415% 12/18/2028 2,300 94 66 0 (1)
A 6-Month EURIBOR 2.770% 04/16/2029 300 (2) (2) 0 0
BN 6-Month EURIBOR 2.860% 04/24/2029 200 (1) (1) 0 0
BN 6-Month EURIBOR 2.780% 05/02/2029 300 (2) (2) 0 0
A 6-Month EURIBOR 2.827% 05/06/2029 300 (1) (D 0 0
A 6-Month EURIBOR 2.950% 06/12/2029 200 1 1 0 0
Z I 6-Month EURIBOR 2.818% 06/26/2029 300 1 1 0 0
FH.®  6-Month EURIBOR 2.750% 09/18/2029 34, 800 (100) (511) 0 (32)
A 6-Month EURIBOR 2.547% 03/09/2033 550 (15) (15) 0 (1)
A 6-Month EURIBOR 1.750% 03/15/2033 100 (9) 1 0 0
ZH®  6-Month EURIBOR 3.000% 03/15/2033 2,800 (38) (16) 5 0
BN 6-Month EURIBOR (0.175%) 03/17/2033 800 (206) (130) 0 (1)
BN 6-Month EURIBOR 2.760% 03/04/2034 200 (2) (2) 0 0
A 6-Month EURIBOR 2.750% 03/05/2034 200 (2) (2) 0 (1)
A 6-Month EURIBOR 2.770% 04/29/2034 200 (1) (D 0 0
FH.®  6-Month EURIBOR 2.750% 09/18/2034 19, 600 (81) (438) 0 (46)
Z I 6-Month EURIBOR 0.000% 03/17/2053 300 166 166 0 0
ZH©®  6-Month EURIBOR 2.500% 09/18/2054 6, 500 5 342 22 0
Bank of Japan
Uncollateralized
= H Overnight Call Rate 0.350% 03/21/2026 ¥ 110, 000 0 2 1 0
Bank of Japan
Uncollateralized
ZH©®  Overnight Call Rate 0.500% 06/18/2026 2,310, 000 10 8 5 0
Bank of Japan
Uncollateralized
ZH©®  Overnight Call Rate 0.400% 09/18/2026 2, 190, 000 23 0 7 0
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BEiN
L ©
S ©
SR ©
S ©
S ©
BEiN
XHA

i H\ (6)
L
L

&H‘X(G)

Bank of Japan
Uncollateralized
Overnight Call Rate
Bank of Japan
Uncollateralized
Overnight Call Rate
Canadian Overnight
Repo Rate Average
Canadian Overnight
Repo Rate Average
Canadian Overnight
Repo Rate Average
Canadian Overnight
Repo Rate Average
Canadian Overnight
Repo Rate Average
Canadian Overnight
Repo Rate Average
Canadian Overnight
Repo Rate Average
Canadian Overnight
Repo Rate Average
Canadian Overnight
Repo Rate Average
Canadian Overnight
Repo Rate Average
Financial
Benchmarks India
Overnight Mumbai
Interbank Outright
Rate

TBMEXID

IBMEXID
KRW-CD-KSDA-
Bloomberg

Secured  Overnight
Financing Rate
Secured  Overnight
Financing Rate
Secured  Overnight
Financing Rate
Secured  Overnight
Financing Rate
Secured  Overnight
Financing Rate
Secured  Overnight
Financing Rate
Secured  Overnight
Financing Rate
Secured  Overnight
Financing Rate
Secured  Overnight
Financing Rate
Secured  Overnight
Financing Rate
Secured  Overnight
Financing Rate
Secured  Overnight
Financing Rate
Secured  Overnight
Financing Rate
Secured  Overnight
Financing Rate
Secured  Overnight
Financing Rate
Secured  Overnight
Financing Rate
Secured  Overnight
Financing Rate
Secured  Overnight
Financing Rate
Secured  Overnight

[ee]

. 600%

. 700%

. 000%

. 500%

. 500%

. 898%

. 925%

. 250%

. 900%

. 500%

.200%

. 750%

. 250%

. 450%

.970%

. 250%

. 050%

. 200%

. 500%

. 250%

. 000%

. 000%

. 196%

. 750%

. 800%

. 665%

. 940%

. 000%

. 500%

. 750%

. 750%

. 650%

. 750%

. 435%
. 450%

09/18/2029

06/19/2031

10/04/2025

12/18/2025

06/19/2026

06/19/2026

06/19/2026

12/20/2028

12/18/2029

06/01/2032

12/18/2049

06/17/2050

09/18/2029
01/24/2028
05/06/2030
09/18/2029
12/15/2024
05/10/2025
12/18/2025
12/20/2025
06/12/2026
06/20/2026
02/28/2027
06/15/2027
03/10/2028
01/12/2029
04/10/2029
06/15/2029
12/20/2030
06/20/2031
09/21/2032
07/10/2033
07/12/2033

11/01/2033
11/01/2033

CAD

CAD

INR
MXN

KRW

$

1, 420, 000

4,610, 000
10, 100
10, 700
18, 600
10, 100
10, 300

800
2,000
4,200

350

20

283, 850
6, 900
2, 800

3,679, 220
1,000
6, 200
7,900

20, 400
2,700
3,000
3, 250
1,300
100
1,900
9, 600
800
8, 600
3, 300
1,500
200
210

70
2,430
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(240)
60
(35)
(12)
20

23
(5)
(110)
(19)
(53)

4)

(21)
(15)
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(16)
43
120
77
281
32
35

121

94

(220)
93
(111)
(332)
(50)
158
®)
(7

78

10

43
27)
36
22
23
20
14

34

(5)
(15)
(22)
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48
71
182
50
12

121

(220)
(99)
(38)
(43)
(89)
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S
ii%&“>
i j:i\ (6)

i j:i\ (6)
L

AU v
TR

aft

Rate
Overnight
Rate
Overnight
Rate
Overnight
Rate
Overnight
Rate
Overnight
Rate
Overnight
Rate
Overnight
Rate
Overnight

Financing
Secured
Financing
Secured
Financing
Secured
Financing
Secured
Financing
Secured
Financing
Secured
Financing
Secured
Financing
Secured
Financing Rate
Singapore Overnight
Index Average
Singapore Overnight
Index Average
Singapore Overnight
Index Average
Sterling Overnight
Interbank  Average
Rate

Sterling Overnight
Interbank  Average
Rate

Sterling Overnight
Interbank  Average
Rate

Sterling Overnight

Interbank  Average
Rate
Swiss Overnight

Rate Average

3.500%

3. 620%

3.783%

3. 860%

3. 750%

1. 842%

3.250%

3.500%

3. 000%

2. 750%

3. 000%

4.160%

4. 000%

3. 750%

3. 750%

1. 750%

12/20/2033

01/31/2034

02/07/2034

02/21/2034

06/20/2034

09/19/2053

12/20/2053

06/20/2054

09/18/2026

09/18/2029

09/18/2034

12/18/2028

09/18/2029

09/18/2034

09/18/2054

03/20/2034

1,700

100

200

200

7,500

3,100

1, 100

2,500

SGD 9, 800

7,510

280

GBP 4,

100

12, 600

8, 450

300

CHF 500

ST VT 4 TR - B E TR RIBEEREN

(78) (25) 0 (10)
(3) (3) 0 (1)
(4) (4) 0 (1)
(3) (3) 0 (1)
130 108 46 0

1,122 (14) 43 0
110 8 18 0
110 54 43 0

12 19 2 0

53 5 8 0

(1) 0 1 0
(8) (56) 0 (4)
62 (135) 0 (19)
(84) (174) 0 (36)
(12) (18) 0 (3)
41 6 0 0
803 $ (445)  $ 263 $ (316)
1,577 $ (465) $ 265 $ (322)

LIFIE, 2024 4 6 A 30 HEMED LGP RER ST U ST 1 TRa5 O ik & ZRBhRELE: 0 %
FITH D,

(k)

UART 4 THEBOERLE LTELANRDN TS, TRF— + X T 4V TEEZETS
TIIMBRERICRT 2 ELESR,

2024 4E 6 A 30 HEITE. BTG $ 18 OFMIESF L $6,085 DHEN LB I OHRIEELSRT

FAERIZ OV

ST Y ST 4 TEPE SRT U T 4 TR
b EEFEISE P b EEREIESE P
=3 Sl 2T - ol AU 9S
vay S B2 =Xl vav S 25 At

kB F
=ik
R¥EH
At $ 0 $ 174 $ 265 $ 439 $ 0 $ 89 $ (322) $ (411)

OV Tr U KRR TRT I a DR FET, YAV TRHOLMFITED LTV D X 5 G HFEHM
HEUEEES. 770 Rix () o527 a OBVWFRICAT v FOMETARICE UWEEE TH O, SR
BOBIELEZZ T DN LIIBRA VT v 7 AT H2HMAEROSIE LA 5, £2iF (1i) A
T T ORETANLSBEBEORIUIMEZ I C72480 L IXBBA T v 7 A& T 2 A MRS O[]
UAMAE 2 3% U 72 BRI 2 LW ERE A Bl S L UIFAMRER O TXHA 9,
@ Ty RRTuT I arOBEWE, YHAT v TEHOLKMITED SN TV D KO RfEAEH N E
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U786, 77 Rk () a7 272 aroieh) B RY v 7POBETAIZE L WEEEZZITEY . 204
EEZSZET 2L LIRS VT v 7 AT A2 EMEAREZ 5 2T, £721% (1) AV 7O
TETEARD S REE ORI 28 U 72880 L XA T v 7 A BT 2 A MRES O B E 2 5%
U280 % LUV E BlA S L UXEMRESR O T2 IT D,

O ST ITAR T LYy b AT Ly RifxHE CRR SN, HE, RERGE, 203y 7V Mk
D7 LYy b e T 74 b« ATy TEOWIRERE ST 2 T EEZ R ET 272D D,
AT TARTVLTy b ATy RiE, BT A7 OBEORROFEE L ToOREZR- L,
TV b e TIUNRT 4 TOT 7))V b« URITOA[REMEER T, HEOZBRELOA L TFTF74 K7 L
oy b ATy RiX, T s va 0B GEREOI A NENKMT S OT, ZIUTiE, BRERE
THEDICERINDIHAENEENDZENH D, 7LV vy b« A7 Ly ROJERIT, SRIEBORIT
ROERREOE., BLIUOENOLETHE SN TWAST 7 4L FoF DM OAE S5 H 584 0 T REME S
U R7 DJERZEFHRT,

W MPAT  TEKIOLMICED LN TWD L) RERFENECEHGAIC 77 KRR LYy b - 7
077 arDi) FELTIKIAY ZENERIND, FRIFEWVWTEE L TRITED ATREMEN & 5 i KEE
EoRY,

@ LYy R e T T AN AUy TEEOMKEB L O ORE L L COMEIL. X BT A7 0
BIEOWRWOIE L L ToOREZ R L, AU v 7R OBESCAPIRICHIE BH SN GG0 7 v
Uy b TUNRT 4 TOPREE (F03RIEE) OFREEEZRT, AU v 7OBEITLARIIHT 5 ik
DHETFETOHIMIL, BRIEEORITEROERREDOE N, BLOENOLETHESNTWET 7 41
kR Z DO AZEHRRED AREMESC Y 2 7 OFLKR A2 F£T,

© = O&REMIIZRIERE O NRER N DD, FEERICOWTTIIMBH RIS T D ERRE S,

(1) &@h7T VT ¢ 7Fidh : JEH

HME 2R SR
REHFH (R) #*
GRS REA FIERE ZHEE B A
AZD 07/2024 NZD 166 $ 102 $ 13 0
AZD 08/2024 $ 102 NZD 166 0 0
BOA 07/2024 EUR 829 $ 892 4 0
BOA 07/2024 KRW 1, 875, 390 1,372 10 0
BOA 07/2024 SGD 126 93 0 0
BOA 07/2024 $ 93 SGD 126 0 0
BOA 08/2024 SGD 126 $ 93 0 0
BOA 02/2025 CNH 527 74 0 0
BPS 07/2024 AUD 975 650 0 (1
BPS 07/2024 CNY 27,824 3,911 82 0
BPS 07/2024 DKK 276 40 1 0
BPS 07/2024 EUR 1,101 1,186 6 0
BPS 07/2024 GBP 918 1,167 7 0
BPS 07/2024 JPY 690, 000 4,617 324 0
BPS 07/2024 530, 000 3,562 260 0
BPS 07/2024 316 2 0 0
BPS 07/2024 KRW 1, 862, 245 1, 357 4 0
BPS 07/2024 PLN 231 57 0 0
BPS 07/2024 SGD 57 42 0 0
BPS 07/2024 $ 3,877 AUD 5,819 9 0
BPS 07/2024 1,231 CAD 1,680 0 (3)
BPS 07/2024 23 CHF 21 0 0
BPS 07/2024 3,911 CNH 28, 352 0 (28)
BPS 07/2024 955 CNY 6, 798 0 (3)
BPS 07/2024 3,527 25,093 0 (18)
BPS 07/2024 3,904 27,824 0 (75)
BPS 07/2024 16 CZK 374 0 0
BPS 07/2024 115 GBP 90 0 (1)
BPS 07/2024 156 KRW 215,915 1 0
BPS 07/2024 18 NOK 186 0 0
BPS 07/2024 1,532 PLN 6, 201 10 0
BPS 07/2024 595 SGD 806 0 0
BPS 08/2024 AUD 5,819 $ 3,881 0 (9
BPS 08/2024 CAD 245 179 0 0
BPS 08/2024 DKK 748 108 0 0

-121-



BPS
BPS
BPS
BPS
BPS
BPS
BPS
BPS
BPS
BPS
BPS
BPS
BPS
BPS
BPS
BRC
BRC
BRC
BRC
BRC
BRC
BRC
BRC
BRC
BRC
BRC
BRC
BRC
BRC
BRC
BRC
BRC
BRC
BRC
BRC
BRC
CBK
CBK
CBK
CBK
CBK
CBK
CBK
CBK
CBK
CBK
CBK
CBK
CBK
CBK
CBK
CBK
CBK
CBK
CBK
DUB
DUB
DUB
FAR
FAR
FAR
FAR
FAR
FAR
FAR
FAR
GLM
GLM
GLM
GLM
GLM
GLM

08/2024
08/2024
08/2024
08/2024
08/2024
08/2024
08/2024
08/2024
08/2024
09/2024
09/2024
10/2024
10/2024
12/2024
01/2025
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
08/2024
09/2024
09/2024
09/2024
09/2024
10/2024
02/2025
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
08/2024
09/2024
09/2024
01/2025
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
08/2024
08/2024
09/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024

EUR
GBP
JPY
SEK
SGD

CNH
TWD
CNH

CNH
AUD
CNH
CNY
DKK
EUR
JPY

AUD
JPY

AUD
CHF
CNY

GBP

IDR
KRW

CAD
TWD

KRW

AUD
NZD

JPY

CNY
SEK
SGD

95

89

16, 291
394
805
152

30

15

29
32,318
256,677
10, 202
1,435
134
1,007
2,064
30, 983
270
27,590
1, 364
84, 000
400, 000
38

38

256

44

128
294

263
400, 000
396, 000

5,695
2,345
11

74

781

95
6,773
30, 511
581
17,871, 911
147, 367
310

4, 286
363
952

16

334

432

982

228

9, 790
1,538

141
757, 579

1563

260

2, 869
320
45, 693
1,323

449
209, 823

195

176

109

7,347
813
15

15

8

AUD
CHF
NZD
SGD

CNH

CHF

CNY

MYR
NOK
RON
THB

CNH
MXN
CNH

CAD
CNH
CNY

GBP
SEK
THB

INR
CNH
CLP

MYR

EUR
JPY
NZD

NZD
PEN

CNY
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210,

102
113
102

37
595
227

27

25

39
509
798
425
342
961
141
366
282

38
017
294
562
679
270
270
819
208
349
357

14
175
516
561
019
943

7
527
515
105
951

, 286

739
087
107
426
074
513
773
112
261
591
925
167
304
547
007
551

, 953

228
911
195
952
812
729
323
320
659

15
692
604
109
109

56

[=eleleE=Nelleile el

[N ol w — ol
0O OO —=OO U ol Ol

193

[=elelel=R=leilele]

[\ [e2]
O O O WO ©

—
O OO OO OO OO OH OO HHOOOO O HHOOUU = o

—
(S

(=l e - === )

[=leel —E-Relellelele e}

—~
=)
=

S O O O O



GLM
GLM
GLM
GLM
IND
IND
IND
IND
JPM
JPM
JPM
JPM
JPM
JPM
JPM
JPM
JPM
JPM
JPM
JPM
JPM
JPM
JPM
JPM
JPM
JPM
JPM
JPM
MBC
MBC
MBC
MBC
MBC
MBC
MBC
MBC
MBC
MBC
MBC
MBC
MBC
MBC
MBC
MBC
MBC
MBC
MBC
MBC
MYI
MYI
MYI
MYI
MYI
MYI
MYI
MYI
MYI
MYI
MYI
MYI
MYI
MYI
MYI
MYI
NGF
SCX
SCX
SCX
SCX
SCX
SCX
SCX

07/2024
08/2024
10/2024
04/2025
07/2024
07/2024
07/2024
10/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
08/2024
08/2024
08/2024
08/2024
08/2024
08/2024
09/2024
09/2024
10/2024
12/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
08/2024
08/2024
08/2024
09/2024
09/2024
04/2025
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
08/2024
08/2024
08/2024
08/2024
08/2024
08/2024
09/2024
09/2024
09/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
07/2024
08/2024

DKK

DKK
CNY

CNY
GBP
KRW
SEK

AUD
CHF
DKK
SEK

TWD

CNH

CAD
CNH
DKK
EUR
IDR
JPY
NOK

GBP

JPY

DKK
CHF
NOK

DKK
EUR
JPY

SEK

TWD

JPY
CNY
EUR
KRW
MXN

884

84
1,379
17, 200
5,241
736

735
1,073
10, 069
128
934, 956
6, 713
519

1, 200
21

6, 004
2,182
47

779
1,073
41, 769
6, 637
1,412
337

16, 655
209
20,078
962
7,961
28, 280
71

1, 349
474, 468
210, 676
1,194
61

4, 296
398
696
1,614
234

702
1,276
5,814
112

1, 650, 000
10, 858
22,600
1,295
341
2,005
4,114
297

28

261
28,667
1, 349
1, 580, 000
160, 000
2,755
32

6, 626
19

140
390, 000
28, 599
39, 433
1, 186, 478
47
4,018
1,138
42,311

MYR

CNH

CNY

CNH

EUR
AUD
CHF
CNY
DKK
IDR
SGD

EUR
CNY
DKK

INR

AUD
CAD
CZK
EUR
GBP
HUF
PLN

CAD
NOK

CNH
EUR
CNY
DKK
EUR
PLN
SEK

CHF

NOK

CLP
INR

CNY

EUR
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4,164
12

9, 875
2,555
736
5,243
5,241
7,730
1,412
162
678
584
779
1,077
151
41, 843
35, 391, 205
64
520
1,200
6, 004
584
10,076
2,345
517
17,528
2, 806
134
5,814
3,907
10

1, 468
29
1,347
112

91
5,850
9, 168
644
1,276
87,234
2,811
1,615
7,955
1,193
10, 739
78, 184
3,362
1, 349
32

14, 274
28,718
277
113
2,759
4,114
1,293
10, 198
1,039
261
341
207
17,963
11,704
2,585
4,013
42, 249
870

28, 599
8, 092
39, 433
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SCX 09/2024 CNH 14, 045 3 1,958 22 0
SCX 09/2024 TWD 9,631 299 1 0
SCX 09/2024 3 949 INR 79, 421 1 0
SCX 10/2024 351 CNH 2,531 0 (1)
SSB 09/2024 JPY 420, 000 $ 2,717 80 0
TOR 07/2024 NZD 242 148 1 0
TOR 08/2024 $ 367  COP 1,473,999 0 (14)
TOR 08/2024 148 NZD 242 0 (1
UAG 07/2024 CHF 1,003 3 1,110 0 (6)
UAG 07/2024 DKK 42,708 6, 202 65 0
UAG 07/2024 $ 386 LS 1,429 0 (6)
UAG 08/2024 EUR 15 CHF 14 0 0
HMER R ERN AR $ 2,685 $ (1, 430)
BEA S g
SRRT TS a v
EEeF|
Y GIE ] TEERA Ty X/ % fHEV HET ivee I e 4}
F A b Jird — b T H AW i #®
Put - OTC 30-Year Secured Overnight
BOA Interest Rate Swap Financing Rate ZHU 3.930% 06/23/2025 800 $ 29 35
Bank of Japan
Uncollateralized
Put - OTC b5-Year Overnight Call
BRC Interest Rate Swap Rate ZHC0.450% 07/12/2024 880, 000 46 62
Put - OTC 30-Year Secured Overnight
BRC Interest Rate Swap Financing Rate ZHL  4.005% 09/25/2025 200 7 9
Put - OTC 30-Year Secured Overnight
DUB Interest Rate Swap Financing Rate ZHL  4.065% 06/24/2025 800 24 29
Put - OTC 30-Year Secured Overnight
DUB Interest Rate Swap Financing Rate ZHL 3.960% 06/25/2025 1, 100 38 47
Put - OTC 30-Year Secured Overnight
DUB Interest Rate Swap Financing Rate ZHU 4.005% 09/25/2025 300 12 14
Bank of Japan
Uncollateralized
Put - OTC 10-Year Overnight Call
JPM Interest Rate Swap Rate ZHL 0.850% 07/18/2024 330, 000 40 40
$ 196 236
NEAEL S a v
54 1TEAR ET ivee 1 e 4}
F il ® W B &0 fili ®
Call - OTC U.S. dollar versus Chinese
BPS renminbi (Offshore) CNH 7.275 12/06/2024 33 8 4 8
Call - OTC U.S. dollar versus Chinese
BPS renminbi (Offshore) 7.325 12/06/2024 28 4 5
Call - OTC U.S. dollar versus Chinese
BPS renminbi (Offshore) 7.350 12/06/2024 34 3 6
Call - OTC U.S. dollar versus Chinese
BPS renminbi (Offshore) 7.400 12/06/2024 39 4 6
Call - OTC U.S. dollar versus Chinese
BPS renminbi (Offshore) 7.325 01/14/2025 33 3 6
Call - OTC U.S. dollar versus Chinese
BPS renminbi (Offshore) 7.400 01/14/2025 39 3 5
Call - OTC U.S. dollar versus Chinese
BPS renminbi (Offshore) 7.400 01/23/2025 39 4 5
Call - OTC U.S. dollar versus Chinese
BRC renminbi (0ffshore) 7.300 02/14/2025 19 2 3
Call - OTC U.S. dollar versus Chinese
CBK renminbi (Offshore) 7.300 01/14/2025 39 4 7
Call - OTC U.S. dollar versus Chinese
CBK renminbi (Offshore) 7.450 02/14/2025 39 4 5
Call - OTC U.S. dollar versus Chinese
MBC renminbi (Offshore) 7.300 02/14/2025 1 0 0
Call - OTC U.S. dollar versus Chinese
MBC renminbi (Offshore) 7.375 02/14/2025 44 4 6
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Call - OTC U.S.

dollar versus Chinese

SCX renminbi (Offshore) 7.300 02/14/2025 13 1 2
40 64
j=§= o
Fva
AE 236 $ 300
eEA S g
ERRT TS av
AZR
£ 7 A
i ] E#HERNA Ty Fl X B fTHELV HELAR (ZH Lk i
HE  FM 7 A /=] -k W B w ) %
6-Month
Call - OTC 10-Year Australian Bank
AZD Interest Rate Swap Bill ZHL 4.350% 07/01/2024 2, 800 (4) 0
6-Month
Put - OTC 10-Year Australian Bank
AZD Interest Rate Swap Bill BZ A 4.950% 07/01/2024 2, 800 (4) 0
Put - OTC 5-Year Secured Overnight
BOA Interest Rate Swap Financing Rate BTN 4.250% 06/23/2025 3,100 (29) (34)
Call - OTC 5-Year
BRC Interest Rate Swap  6-Month EURIBOR = 2.700% 07/04/2024 300 0 0
Sterling
Overnight
Call - OTC 10-Year Interbank Average
BRC Interest Rate Swap Rate =Y 3.700% 07/05/2024 200 (1) 0
Put - OTC 5-Year
BRC Interest Rate Swap  6-Month EURIBOR BTN 3.000% 07/04/2024 300 0 0
Bank of Japan
Uncollateralized
Put - OTC b5-Year Overnight Call
BRC Interest Rate Swap Rate BTN 0.650% 07/12/2024 1, 760, 000 (49) (26)
Put - OTC 5-Year Secured Overnight
BRC Interest Rate Swap Financing Rate F A 4.350% 09/25/2025 800 (8) 9)
Sterling
Overnight
Put - OTC 10-Year Interbank Average
BRC Interest Rate Swap Rate BN 4.070% 07/05/2024 200 (1) 0
Put - OTC b5-Year Secured Overnight
DUB Interest Rate Swap Financing Rate F A 4.400% 06/24/2025 3,100 (24) (28)
Put - OTC 5-Year Secured Overnight
DUB Interest Rate Swap Financing Rate BTN 4.280% 06/25/2025 800 (8) 9)
Put - OTC b5-Year Secured Overnight
DUB Interest Rate Swap Financing Rate F A 4.300% 06/25/2025 3, 500 (31) 37)
Put - OTC 5-Year Secured Overnight
DUB Interest Rate Swap Financing Rate BTN 4.330% 09/25/2025 1,200 (13) (14)
Call - OTC 10-Year
GIM Interest Rate Swap  6-Month EURIBOR =Y 2.550% 07/15/2024 100 0 0
Call - OTC 10-Year
GLM Interest Rate Swap  6-Month EURIBOR ZHL 2.550% 07/18/2024 200 (1) 0
Put - OTC 10-Year
GIM Interest Rate Swap  6-Month EURIBOR BN 2.880% 07/15/2024 100 0 0
Put - OTC 10-Year
GLM Interest Rate Swap  6-Month EURIBOR BTN 2.890% 07/18/2024 200 (1) (1)
Call - OTC b5-Year
JPM Interest Rate Swap  6-Month EURIBOR =Y 2.610% 07/15/2024 200 0 0
Sterling
Overnight
Call - OTC 10-Year Interbank Average
JPM Interest Rate Swap Rate =Y 3.800% 07/03/2024 100 0 0
Put - OTC 5-Year
JPM Interest Rate Swap  6-Month EURIBOR BTN 2.940% 07/15/2024 200 0 0
Sterling
Overnight
Put - OTC 10-Year Interbank Average
JPM Interest Rate Swap Rate BN 4.150% 07/03/2024 100 0 0
JPM Put - OTC 10-Year Bank of Japan A 1.150% 07/18/2024 660, 000 (33) (5)
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Interest Rate Swap

Uncollateralized

Overnight Call
Rate
Call - OTC b5-Year
MYC Interest Rate Swap  6-Month EURIBOR = H 2.820% 07/11/2024 200 0 (1
Put - OTC 5-Year
MYC Interest Rate Swap  6-Month EURIBOR BN 3.120% 07/11/2024 200 0 0
Call - OTC b5-Year
RYL Interest Rate Swap  6-Month EURIBOR = H 2.740% 07/15/2024 200 0 0
Call - OTC b5-Year
RYL Interest Rate Swap  6-Month EURIBOR = 2.630% 07/17/2024 300 (1) 0
Call - OTC b5-Year
RYL Interest Rate Swap  6-Month EURIBOR = H 2.630% 07/22/2024 300 (1) 0
Put - OTC 5-Year
RYL Interest Rate Swap  6-Month EURIBOR BN 3.040% 07/15/2024 200 0 0
Put - OTC 5-Year
RYL Interest Rate Swap  6-Month EURIBOR BN 2.970% 07/17/2024 300 (1) (1
Put - OTC 5-Year
RYL Interest Rate Swap  6-Month EURIBOR XN 2.940% 07/22/2024 300 (1) (1
Call - OTC 10-Year
UAG Interest Rate Swap  6-Month EURIBOR = 2.570% 07/25/2024 200 (1) 0
Put - OTC 10-Year
UAG Interest Rate Swap  6-Month EURIBOR XN 2.900% 07/25/2024 200 (1) (1
5O
+ 7
D |
v &
# $ (213) $ (167)
2T TEHK
ERRT S
AT v 7TEK (AT
&)
FLIT REH,
EEEF| LAXXINEE P
X/ % EHEFA HET / (ZH (#8)
BEIHE W@ VFyr R BEEEF Wil A x® i) 1= B A%
3-Month
BPS ZHL MYR-KLIBOR 3.500% 09/18/2029 MYR 6,880 $ 12 % 2 $ 10 3 0
3-Month
JPM = MYR-KLIBOR 3.750% 09/18/2029 14, 550 (16) 0 0 (16)
AU oS
e $ 4 3 2 $ 10 $ 16)

ST U NNT 4 T JEBRHER

PUFIE, 2024 4F 6 A 30 ABUEDIEEEART VAT 4 7REM EZELANT. (ZE LT72) HLEOTS g%
HBEIFTFRNCE L TCEHILZ D TH D,

STV NT 4 TERE STV N7 4 TARE

b= SR E 4

3 % FY ke

Z 7 N Ty
i) 4 PANES| 7 v FEgk 47 =A AR
G| A v 7 SNEZ 7 Y DMl (= -
8 S a 2] JEEE BRIE Vg o7 A G B Y —
F ES v % XS ES v ES #t kg HE @
AZD $ 1% o $ o0 $ 1 $ 0 $ 0o $ 0 3 0 3 1% 0 3 1
BOA 14 35 0 49 0 (34) 0 (34) 15 0 15
BPS 780 41 10 831 (145) 0 0 (145) 686 (610) 76
BRC 406 74 0 480 (90) (35) 0 (125) 355 (230) 125
CBK 47 12 0 59 (68) 0 0 (68) (9) (60) (69)
DUB 0 90 0 90 (3 (88) 0 (91) (1) 0 (D
FAR 12 0 0 12 (757) 0 0 (757) (745) 0 (745)



GLM 46 0 0 46 1 (1) 0 (18) 28
IND 14 0 0 14 (20) 0 0 (20) (6)
JPM 62 0 0 102 (42) (5) (16) (63) 39
MBC 531 6 0 537 (121) 0 0 (121) 416
MYC 0 0 0 0 0 (1) 0 (1) (1)
MYT 349 0 0 349 (28) 0 0 (28) 321
NGF 153 0 0 153 0 0 0 0 153
RYL 0 0 0 0 0 (2) 0 (2) (2)
SCX 124 2 0 126 (112) 0 0 (112) 14
SSB 80 0 0 80 0 0 0 0 80
TOR 1 0 0 1 (15) 0 0 (15) (14)
UAG 65 0 0 65 (12) (1 0 (13) 52
M

i)

&

2 % 2,685 $ 300 $ 10 $ 2,995 $ (1,430) $ @167) $ (16) $ (1,613)

O AR % T

© ZOEMRESITEERSI O NRERRD D, FMEBRIC OV TIMEHERICKT 2 ER A S,

O Ry b I ARV X —ET 7 4V MEOBSIFIC T D RINE R OMBEE KT, JEHE
BT U RT 4 TR D RAET D AR =V ¥ —IEFE—DENTK LA — D~ 2 Z =380 T THEIEH
TEWBIOR TOHBIET D ENTE D, YAF— - X v T 4 7RI 2 FEMERICOWTIME

RITHT DIERR A,

&7 U NT 1 7Rk DA IEGE

DLFIZ. 77 FWMEAETATIUNRT L TR ORNTEMEEZ U A7 « =7 ZAR— % —RINTA5E L TER
L7=2bDThHD, ERVAITBIORZFOMD Y A7 2O TIIMEHEERICH T AR A S,

B - AEFHAEE LOERT U T 4 THEMOAIEME (2024 4 6 A 30 HHRTE) :

~y VERE LTEHEESRTHNRWT U ST 4 TE G

153

(14)
52

VA%, TIA4T SEZE
GRS eSS 1 3% ES SFIEH At
T U NT 4 TR — BE
B FE S F R
S $ 0o $ 0o 3 0o $ 0o $ 174 $ 174
AU v THH 0 2 0 0 263 265
$ 0 $ 2 % 0 3 0 $ 437 $ 439
Ji5 A
VANESPR =Sl £ ) $ 0 $ 0o $ 0o $ 2,685 $ 0o $ 2,685
BEgA 7y g 0 0 0 64 236 300
AT TR 0 0 0 0 10 10
$ 0 $ 0 $ 0o $ 2,749 $ 246 $ 2,995
$ 0 $ 2 $ 0o $ 2,749 $ 683 $ 3, 434
SRS VAT 4 TR — AE
B FE S iF R
5 $ 0 $ 0o $ 0 3 0 $ 89) $ (89)
AT TR 0 (6) 0 0 (316) (322)
$ 0 $ 6) $ 0o $ 0 $ (405) $ (411)
Ji5 A
PANESPE = S ) $ 0o $ 0o $ 0 $ (1,430) $ 0 $ (1, 430)
FERA S g v 0 0 0 0 (167) (167)
AT FEK 0 0 0 0 (16) (16)
$ 0 $ 0 $ 0 $ (1,430) $ (183) $ (1,613)
$ 0 $ 6) $ 0 $ (1,430) $ (588) $ (2,024)
BEHEEICHTHEMMT UV NT 4 THEROFE (202446 A 30 BIZKT LE24E) :
~y PEME LT ESRTOWRWT U XT ¢ TR
TVTy TIAT SEHE
[EEEES ) ES] 1 B# X)) SFIEH At

STV NT 4 TRMICHRDE

BHFE (JHK)
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S E iR s s

FERA S g v $ 0 $ 0 $ 0 $ 0 $ 4 $ 4
5 0 0 0 0 72 72
AT TEHY 0 310 0 0 395 705
$ 0 $ 310 $ 0o $ 0 $ 471 $ 781
JiEEH
PSP S ) $ 0o $ 0o $ 0o $ 4,596 $ 0o $ 4, 596
BgtAr g v 0 0 0 0 (18) (18)
GeEEA v a v 0 0 0 13 105 118
AT TR 0 (1) 0 0 (69) (70)
$ 0 $ (n % 0 3 4,609 $ 18 $ 4,626
$ 0 $ 309 $ 0 $ 4,609 $ 489 $ 5, 407
BT U NT 4 THEMITRD R
EHMAM (8) ROMEEIEH
B FE S F R
FEA S g v $ 0 $ 0 $ 0 3 0o $ n $ (D
L7 0 0 0 0 (59) (59)
AU v THH 0 (99) 0 0 741 642
$ 0 $ 99) $ 0o $ 0 $ 681 $ 582
JiEEH
PSP = S ) $ 0o $ 0o $ 0o $ 743 $ 0o $ 743
BEgA 7y g 0 0 0 24 40 64
= = I 0 0 0 0 44 44
AT TR 0 0 0 0 24 24
$ 0 $ 0 $ 0 $ 767 $ 108 $ 875
$ 0 $ 99) $ 0o $ 767 $ 789 $ 1,457
INTEATE DRI E

PIFIE, 77> ROBELAGEEFHMIT 272D H 7z 2024 4 6 A 30 HEAEDIERIZHES WAL
EDERKITH D,

AN IEMHE
(2024/06/30
BTy — 2V | LRyL 2 L_yL 3 HAIE)
BEAMIES (AEM®)
F—ANZ U7
AL $ 0 $ 1,363 $ 0o $ 1,363
== VR 0 4,373 0 4,373
V7Y ME 0 4, 444 0 4,444
NI a—4
B REFR LTRSS 0 603 0 603
AL 0 97 0 97
Vs
A& 0 1,051 0 1,051
V7Y ME 0 218 0 218
TAv U
B REFR LTRSS 0 8,719 0 8,719
A& 0 988 0 988
F
V7Y AN 0 258 0 258
HE
V7Y ME 0 12, 355 0 12, 355
Fo~—7
A& 0 16, 317 0 16, 317
ATV
AL 0 2,210 0 2,210
V7Y ME 0 1,636 0 1,636
KA
AL 0 2,892 0 2,892
NS —
V7Y ME 0 733 0 733
A RRVT
V7Y AN 0 229 0 229
TANLT R
B EEFR LTRSS 0 7,595 0 7,595
AR 0 187 0 187
A AT TV
V7Y AN 0 2,537 0 2,537
AZ2VT
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V7Y AN 0 3, 625 0 3,625
HAR

A 0 1, 960 0 1, 960

V7Y AN 0 1,033 0 1,033
NI TV

B REFR LTRSS 0 1,394 0 1, 394
AX v

V7Y ME 0 1, 343 0 1, 343
% [E

AL 0 686 0 686
*T

B EEFR LTRSS 0 807 0 807

AL 0 1,452 0 1,452

= —VhER 0 1, 140 0 1,140
IV —

A 0 211 0 211

V7Y ME 0 55 0 55
R—F K

V7Y AN 0 736 0 736
VIR N2

A 0 745 0 745
T3 B —)v

AL 0 224 0 224

V7Y ME 0 476 0 476
N—==7

V7Y AN 0 2,061 0 2,061
BT

A 0 337 0 337

V7Y ME 0 1, 268 0 1, 268
VA R—v

V7Y AN 0 1,177 0 1,177
i [

V7Y ME 0 8,518 0 8,518
ANRA

V7Y AN 0 2,673 0 2,673
AA A

A 0 3, 527 0 3, 527
77 7 HREEF

AL 0 1,112 0 1,112

V7Y AN 0 319 0 319
B ES

A 0 6,213 0 6,213

T—— VRS 0 8,539 0 8, 539

V7Y AN 0 4, 454 0 4,454
K

B EEFR LTRSS 0 2,729 0 2,729

A 0 36, 949 0 36, 949

T — VR 0 2,521 129 2, 650

W& 0 299 0 299

FL 0 348 0 348

K E BUR B & 0 96, 518 0 96, 518

KIE B R 0 35,218 0 35,218
0 R 0 64, 955 0 64, 955
B AR $ 0 $ 364, 427 $ 129 $ 364, 556
SRRt MiEES: (AEARE) $ 0 3 (11,228) $ 0 3 (11, 228)
STV NT 4 TR — BE

S E R g 121 318 0 439

JioE 0 2,995 0 2,995

$ 121 % 3,313 % 0 $ 3,434

SRV AT 4 TR — A

S E R g (84) (327) 0 (411)

JER 0 (1,613) 0 (1,613)

3 (84) $ (1,940) $ 0 $ (2,024)

At $ 37 $ 354,572 $ 129 $ 354, 738

2024 -6 H 30 HIZHK T LIEFEIZBWT,

LoV 3 CEEZRBENI 2o,
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REAME

PIMCO 7' — N NNA A —)V R TFTIO—T 7 K
(BFEORALTT*, 72720, B B0, ZRFEEB LA 2 (b L) o zkR<)

2024 4£ 6 A 30 HEHLE

JEARGE (B FEAAR (BLAT -
Az ) 1)

BB A ML 101. 6%
A—Z U7 0.6%
AR 0. 6%
ams—0SRAM AG
10. 500% due 03/30/2029 EUR 100 113
12. 250% due 03/30/2029 3 200 207
A= MY TAE 320
(B4R A $ 307)
~)UF— 0. 2%
AR 0. 2%
Manuchar Group Sarl
7.250% due 06/30/2027 EUR 100 105
L —E 8 105
(AR AE $ 106)
NIa—X 0.7%
FEAEE 0. %
NCL Corp. Ltd.
5.875% due 02/15/2027 $ 100 99
Seadrill Finance Ltd.
8.375% due 08/01/2030 50 52
Valaris Ltd.
8.375% due 04/30/2030 175 181
NI 2—FEE 332
(Buf S § 327)
HFH 5.1%
FHAEE 5. 1%
Air Canada
3.875% due 08/15/2026 400 381
Bausch + Lomb Corp.
8.375% due 10/01/2028 150 154
Bausch Health Cos., Inc.
4.875% due 06/01/2028 100 75
5.750% due 08/15/2027 75 60
6.125% due 02/01/2027 75 62
Bombardier, Inc.
7.000% due 06/01/2032 125 127
7.250% due 07/01/2031 100 103
Garda World Security Corp.
6. 000% due 06/01/2029 500 457
GFL Environmental, Inc.
6. 750% due 01/15/2031 100 102
goeasy Ltd.
7.625% due 07/01/2029 50 51
9.250% due 12/01/2028 100 106
Intelligent Packaging Ltd. Finco, Inc.
6.000% due 09/15/2028 75 73
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New Red Finance, Inc.

3.500% due 02/15/2029 (g) 200 182

4.000% due 10/15/2030 250 220

Northriver Midstream Finance LP

6. 750% due 07/15/2032 (a) 25 25

Parkland Corp.

4.625% due 05/01/2030 350 319

Strathcona Resources Ltd.

6. 875% due 08/01/2026 75 74

Taseko Mines Ltd.

8.250% due 05/01/2030 25 26

nF 7 EE 2 591

(Bu% 54 $ 2, 626)

A< i 0. 5%

Ny« a— &% 0. 2%

AAdvantage Loyality IP Ltd.

10. 336% due 04/20/2028 $ 80 83

AR 0. 3%

Diamond Foreign Asset Co.

8.500% due 10/01/2030 25 26

GGAM Finance Ltd.

6.875% due 04/15/2029 25 25

Hawaiian Brand Intellectual Property Ltd.

5.750% due 01/20/2026 25 24

Spirit Loyalty Cayman Ltd.

8.000% due 09/20/2025 150 110
185

rA -~ A 268

(U A $ 274)

F = aFLFEH 0. 2%

A% 0. 2%

EPH Financing International A/S

5.875% due 11/30/2029 EUR 100 108

F = afFEEH 108

(B85t $ 107)

Fow—27 0.2%

AR 0. 2%

Orsted A/S

5.125% due 03/14/3024 100 108

Fre—r 88 108

(B85t $ 108)

7R 3.7%

FAEE 3. 7%

Altice France S.A.

2.500% due 01/15/2025 135 133

5.125% due 01/15/2029 $ 600 392

11.500% due 02/01/2027 (f) EUR 100 88

CMA CGM S. A.

5.500% due 07/15/2029 (a) 100 108

Electricite de France S.A.

6.000% due 01/29/2026 (b) GBP 100 124

ELO SACA
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5.875% due 04/17/2028 EUR 200 211
Eramet S.A.

6.500% due 11/30/2029 200 216
7.000% due 05/22/2028 100 110
Eutelsat S.A.

1.500% due 10/13/2028 100 87
iliad S.A.

5.375% due 05/02/2031 200 216
Picard Groupe SAS

6.375% due 07/01/2029 (a) 100 107
RCI Banque S.A.

5.500% due 10/09/2034 (a) 100 107
77 v AEF 1,899
(B 55U $ 2, 001)

FA > 3.0%

HEZ 3. 0%

Bayer AG

7.000% due 09/25/2083 200 222
Cheplapharm Arzneimittel GmbH

3.500% due 02/11/2027 125 129
7.500% due 05/15/2030 100 112
Deutsche Bank AG

4.000% due 06/24/2032 200 209
Mahle GmbH

6.500% due 05/02/2031 100 109
Nidda Healthcare Holding GmbH

7.500% due 08/21/2026 400 441
Schaeffler AG

3.375% due 10/12/2028 100 104
Techem Verwaltungsgesellschaft 675 mbH

5.375% due 07/15/2029 100 108
TK Elevator Holdco GmbH

6.625% due 07/15/2028 90 93
KA V&5 1, 527
(Bf5 /54t $ 1, 498)

TANT K 0.5%

AR 0. 5%

Flutter Treasury Designated Activity Co.

6. 375% due 04,/29/2029 $ 100 101
Virgin Media Vendor Financing Notes IV DAC

5.000% due 07/15/2028 200 178
TANT v REE 279
(E A3 $ 300)

AFZUT 4.2%

RS 4. 2%

Banca Monte dei Paschi di Siena SpA

10. 500% due 07/23/2029 EUR 200 257
Cerved Group SpA

6. 000% due 02/15/2029 200 197
FIS Fabbrica Italiana Sintetici SpA

5.625% due 08/01/2027 100 105
Inter Media & Communication SpA

6. 750% due 02/09/2027 100 106

Intesa Sanpaolo SpA
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4.198% due 06/01/2032
Italmatch Chemicals SpA
9.195% due 02/06/2028
Nexi SpA

2. 125% due 04/30/2029 (g)
UniCredit SpA

5.459% due 06/30/2035
Webuild SpA

5.375% due 06/20/2029
€5V TaE
(Bf5 5 $ 2, 081)

EUR

EUR

400

150

500

300

200

339

164

485

281

213

147

HA 0. 6%

AR 0. 6%

SoftBank Group Corp. (a)
5.375% due 01/08/2029

6. 750% due 07/08/2029
AARH
(Bu48 5 At $ 307)

EUR

100
200

107
199

306

F U RNVEET Y —T—E0.8%

FHAESE 0. 8%

Aston Martin Capital Holdings Ltd.

10. 000% due 03/31/2029

Kennedy Wilson Europe Real Estate Ltd.
3.250% due 11/12/2025

Fx U RNVERBY Y —V—BEF
(B4R A $ 405)

EUR

200

200

197

205

402

U~XU 7T 0.4%

AR 0. 4%

Royal Caribbean Cruises Ltd.
5.500% due 08/31/2026

YRy 7EE

(B A A $ 183)

200

198

198

NI TINT 4%

TRk

HFEE 0. 4%

Intelsat S.A. (f)

5, 622
JEARERE (H
A )

209

FHAESE 5. 0%

Albion Financing 1 SARL

6.125% due 10/15/2026

Albion Financing 2 Sarl

8.750% due 04/15/2027

Altice Financing S.A.

3.000% due 01/15/2028

Cidron Aida Finco Sarl

5.000% due 04/01/2028

Cirsa Finance International Sarl
4.500% due 03/15/2027
ContourGlobal Power Holdings S.A.
2.750% due 01/01/2026

3.125% due 01/01/2028

EUR

-133-

200

100

200

175

200

100
100

198

101

166

174

211

104
99



CPI Property Group S.A.

4.875% due 07/16/2025 (b) 100 69

7.000% due 05/07/2029 100 105

Ephios Subco 3 Sarl

7.875% due 01/31/2031 200 228

Intelsat Jackson Holdings S.A.

6. 500% due 03/15/2030 $ 422 394

LHMC Finco 2 Sarl

7.250% due 10/02/2025 (c) EUR 63 68

Lion/Polaris Lux 4 S.A.

7.334% due 07/01/2029 (a) 100 107

Loarre Investments Sarl

6.500% due 05/15/2029 300 325

Monitchem HoldCo 3 S. A.

8.750% due 05/01/2028 EUR 100 $111

Telecom Italia Capital S.A.

7.200% due 07/18/2036 $ 125 120
2, 580

NI TNTEE 2, 789

(B45 /54t $ 3, 000)

2 [E$E 0. 8%

AR 0. 8%

American Airlines, Inc.

5.500% due 04/20/2026 17 17

5.750% due 04/20/2029 (g) 300 292

Ardagh Packaging Finance PLC

2.125% due 08/15/2026 EUR 100 89

ZEHEEE 398

(B4R A $ 434)

T ¥ 4.1%

FHAEE 4. 1%

Abertis Infraestructuras Finance BV

2.625% due 01/26/2027 (b) 300 302

Alcoa Nederland Holding BV

7.125% due 03/15/2031 $ 25 26

Axalta Coating Systems Dutch Holding B BV

7.250% due 02/15/2031 200 208

Boels Topholding BV

5.750% due 05/15/2030 EUR 100 109

Citycon Treasury BV

6.500% due 03/08/2029 100 107

Dufry One BV

2.000% due 02/15/2027 100 101

IPD 3 BV

7.086% due 06/15/2031 100 107

Telefonica Europe BV

5.752% due 01/15/2032 (b) 100 110

Teva Pharmaceutical Finance Netherlands II BV

1. 875% due 03/31/2027 400 400

4.375% due 05/09/2030 100 104

7.375% due 09/15/2029 100 119

United Group BV

3.125% due 02/15/2026 100 105

Upfield BV

6. 875% due 07/02/2029 (a) 100 107

-134-



Wintershall Dea Finance 2 BV

2.499% due 04/20/2026 (b) 200 201
Ziggo BV

4. 875% due 01/15/2030 $ 25 22
*T7 v EEE 2,128

(B8R $ 2, 068)

I —0.2%

AR 0. 2%

Variable Energi ASA
7.862% due 11/15/2083 EUR 100 116

NV x—4fEt 116

(Bt § 107)

NF= 0. 8%

LS 0. 8%

Carnival Corp.
4.000% due 08/01/2028 $ 200 188
7.000% due 08/15/2029 200 207

NF<EE 395

(BU45 7 A $ 400)

ARA v 1.0%

S 1. 0%

Grupo Antolin—Irausa S. A.
3.500% due 04/30/2028 EUR 200 165
Lorca Telecom Bondco S.A.
5.750% due 04/30/2029 300 330

AL UEF 495

(B3 SR $ 489)

Ay z—F 1 1.2%

FEE 1.2%

Castellum AB

3.125% due 12/02/2026 (b) 200 191
Verisure Holding AB

5.500% due 05/15/2030 375 409

AU = —F VAR 600

(B3 JRAfh $ 583)

A A 0.2%

L 0. 2%

UBS Group AG
9. 250% due 11/13/2028 (b) (d) 3 100 108

A AEE 108

(B3t $ 100)

KE 4. 4%

HHAEE 4. 4%

BCP V Modular Services Finance II PLC

4.750% due 11/30/2028 EUR 200 200
BCP V Modular Services Finance PLC

6.750% due 11/30/2029 50 45
Deuce Finco PLC

5.500% due 06/15/2027 GBP 100 121
Drax Finco PLC
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5.875% due 04/15/2029 EUR 100 108
Heathrow Finance PLC

4.125% due 09/01/2029 GBP 168 193
INEOS Finance PLC

6.375% due 04/15/2029 EUR 100 111
INEOS Quattro Finance 2 PLC

8.500% due 03/15/2029 100 114
9.625% due 03/15/2029 $ 100 106
Macquarie Airfinance Holdings Ltd.

6.400% due 03/26/2029 25 25
6.500% due 03/26/2031 25 26
Market Bidco Finco PLC

5.500% due 11/04/2027 GBP 200 235
Marks & Spencer PLC

7.125% due 12/01/2037 $ 25 27
Pinnacle Bidco PLC

8.250% due 10/11/2028 EUR 200 228
Thames Water Kemble Finance PLC

4.625% due 05/19/2026 GBP 100 9
Travis Perkins PLC

3.750% due 02/17/2026 200 241
Vmed 02 UK Financing I PLC

3.250% due 01/31/2031 EUR 200 189
4.000% due 01/31/2029 GBP 100 110
4. 250% due 01/31/2031 $ 200 166
HEAH 2,208
(B45 54t $ 2, 290)

K [EH 55. 2%

Ny p - a— A5 3. 4%

Caesars Entertainment, Inc.

8.097% due 02/06/2031 50 50
Cengage Learning, Inc.

9. 538% due 03/24/2031 100 100
Chromalloy Corp.

9. 058% due 03/27/2031 50 50
Cohesity, Inc.

TBD% due 03/08/2031 221 221
CoreLogic, Inc.

8.958% due 06/02/2028 75 74
Cotiviti, Inc.

8.579% due 05/01/2031 175 174
Fortress Intermediate 3, Inc.

TBD% due 06/27/2031 50 50
Global Medical Response, Inc.

TBD% due 10/31/2028 75 73
Mitchell International, Inc.

8.594% due 06/17/2031 100 99
Modena Buyer LLC

TBD% due 07/01/2031 100 98
Sotera Health Holdings LLC

8.594% due 05/30/2031 175 175
Syniverse Holdings LLC

12. 335% due 05/13/2027 125 122
TGP Holdings III LLC

8.694% due 06/29/2028 150 143
Trans Union LLC

TBD% due 11/16/2026 51 52
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TBD% due 06/24/2031 49 49
TransDigm, Inc.
TBD% due 08/24/2028 75 75
8. 085% due 03/22/2030 50 50
United AirLines, Inc.
8.094% due 02/22/2031 100 100

1, 755

BREL
R 0. 0%
Clear Channel Outdoor Holdings, Inc. 5,022 7
iHeartMedia, Inc. Class B 938 1
8
JEARBE (B
AL )

#HAE% 51. 8%
AAR Escrow Issuer LLC
6. 750% due 03/15/2029 25 26
ADT Security Corp.
4.125% due 08/01/2029 200 185
Advantage Sales & Marketing, Inc.
6.500% due 11/15/2028 300 272
Ahead DB Holdings LLC
6.625% due 05/01/2028 300 284
Albertsons Cos., Inc.
4. 875% due 02/15/2030 50 47
Allegiant Travel Co.
7.250% due 08/15/2027 225 214
Alliant Holdings Intermediate LLC
7.000% due 01/15/2031 100 101
Alta Equipment Group, Inc.
9. 000% due 06/01/2029 50 46
Amer Sports Co.
6. 750% due 02/16/2031 25 25
AmWINS Group, Inc.
6.375% due 02/15/2029 100 100
Armor Holdco, Inc.
8.500% due 11/15/2029 250 238
Avis Budget Car Rental LLC
4.750% due 04/01/2028 50 46
5.375% due 03/01/2029 25 23
B&G Foods, Inc.
8.000% due 09/15/2028 100 102
BCPE Empire Holdings, Inc.
7.625% due 05/01/2027 275 267
Beacon Roofing Supply, Inc.
6.500% due 08/01/2030 25 25
Block, Inc.
6.500% due 05/15/2032 175 178
Blue Racer Midstream LLC
7.000% due 07/15/2029 25 25
7.250% due 07/15/2032 25 26
Brandywine Operating Partnership LP
4. 550% due 10/01/2029 175 153
Buckeye Partners LP
4. 500% due 03/01/2028 100 94
Builders FirstSource, Inc.
6.375% due 03/01/2034 50 50
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Burford Capital Global Finance LLC
6.250% due 04/15/2028

Cable One, Inc.

4.000% due 11/15/2030

Calpine Corp.

4. 625% due 02/01/2029
Capstone Borrower, Inc.

8.000% due 06/15/2030

Cargo Aircraft Management, Inc.
4.750% due 02/01/2028

CCO Holdings LLC

4.500% due 06/01/2033

5.125% due 05/01/2027

CD&R Smokey Buyer, Inc.

6. 750% due 07/15/2025
Champions Financing, Inc.
8.750% due 02/15/2029

Chobani LLC

7.625% due 07/01/2029
Churchill Downs, Inc.

6. 750% due 05/01/2031
Cinemark USA, Inc.

5.250% due 07/15/2028

CITGO Petroleum Corp.

8.375% due 01/15/2029
Clarivate Science Holdings Corp.
3.875% due 07/01/2028

Clear Channel Outdoor Holdings, Inc.
7.875% due 04/01/2030
Clearway Energy Operating LLC
3.750% due 01/15/2032
Cleveland—Cliffs, Inc.

7.000% due 03/15/2032

Cloud Software Group, Inc.
6.500% due 03/31/2029

9.000% due 09/30/2029
Clydesdale Acquisition Holdings, Inc.
8.750% due 04/15/2030

CNX Midstream Partners LP
4.750% due 04/15/2030

CNX Resources Corp.

7.250% due 03/01/2032
Community Health Systems, Inc.
4.750% due 02/15/2031

5.250% due 05/15/2030

5.625% due 03/15/2027

10. 875% due 01/15/2032

CQP Holdco LP

5.500% due 06/15/2031

Credit Acceptance Corp.

9.250% due 12/15/2028
Crescent Energy Finance LLC
7.375% due 01/15/2033

CSC Holdings LLC

4.500% due 11/15/2031

4. 625% due 12/01/2030

5.375% due 02/01/2028

5.500% due 04/15/2027
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300

50
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450
100

25

100

525

250

150

50

100

225

50

100

225
100

575

25

25

150

100

125

25

150

25

25

25

50

25
25

194

112

279

52

139

355
96

25

103

541

252

144

52

93

227

43

99

216
97

563

23

26

118

83

117

26

142

26

25

16

18

19
20



5.750% due 01/15/2030
6.500% due 02/01/2029
11.250% due 05/15/2028
11.750% due 01/31/2029
DaVita, Inc.

3.750% due 02/15/2031

Delek Logistics Partners LP
8.625% due 03/15/2029
Directv Financing LLC
5.875% due 08/15/2027

DISH DBS Corp.

5.125% due 06/01/2029
5.250% due 12/01/2026
5.750% due 12/01/2028
7.375% due 07/01/2028
Embecta Corp.

5.000% due 02/15/2030

EMRLD Borrower LP

6.625% due 12/15/2030
Encore Capital Group, Inc.
8.500% due 05/15/2030

9. 250% due 04/01/2029

Endo Finance Holdings, Inc.
8.500% due 04/15/2031
EnLink Midstream LLC

6.500% due 09/01/2030

EQM Midstream Partners LP
4. 500% due 01/15/2029
4.750% due 01/15/2031

Esab Corp.

6.250% due 04/15/2029
Fertitta Entertainment LLC
6. 750% due 01/15/2030
Fiesta Purchaser, Inc.
7.875% due 03/01/2031
Fortrea Holdings, Inc.
7.500% due 07/01/2030
Fortress Intermediate 3, Inc.
7.500% due 06/01/2031
Fortress Transportation & Infrastructure Investors
LLC

7.000% due 05/01/2031
Foundation Building Materials, Inc.
6. 000% due 03/01/2029
Freedom Mortgage Corp.
12.000% due 10/01/2028
Freedom Mortgage Holdings LLC
9.125% due 05/15/2031

9. 250% due 02/01/2029
Frontier Communications Holdings LLC
5.875% due 10/15/2027
6.000% due 01/15/2030

6. 750% due 05/01/2029
8.625% due 03/15/2031

Full House Resorts, Inc.
8.250% due 02/15/2028

Gap, Inc.

3.625% due 10/01/2029
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Genesee & Wyoming, Inc.
6.250% due 04/15/2032
Genesis Energy LP

7.875% due 05/15/2032

8.000% due 01/15/2027

Global Atlantic Finance Co.
4.700% due 10/15/2051

Global Infrastructure Solutions, Inc.
7.500% due 04/15/2032

Global Medical Response, Inc.
10. 000% due 10/31/2028 (c)
GN Bondco LLC

9.500% due 10/15/2031

Graham Packaging Co., Inc.
7.125% due 08/15/2028

Gray Television, Inc.

10. 500% due 07/15/2029
Greystar Real Estate Partners LLC
7.750% due 09/01/2030

HAT Holdings I LLC

3.375% due 06/15/2026

8.000% due 06/15/2027
HealthEquity, Inc.

4. 500% due 10/01/2029

Herc Holdings, Inc.

6.625% due 06/15/2029
Hilcorp Energy I LP

6.250% due 11/01/2028

6.250% due 04/15/2032

8.375% due 11/01/2033

Hilton Grand Vacations Borrower Escrow LLC
5.000% due 06/01/2029

Howard Hughes Corp.

4.125% due 02/01/2029

4.375% due 02/01/2031

Howard Midstream Energy Partners LLC
7.375% due 07/15/2032

8.875% due 07/15/2028

HUB International Ltd.
7.250% due 06/15/2030

Hudson Pacific Properties LP
3.950% due 11/01/2027

Icahn Enterprises LP

6.250% due 05/15/2026
I1luminate Buyer LLC

9.000% due 07/01/2028
Ingevity Corp.

3.875% due 11/01/2028
Insight Enterprises, Inc.
6.625% due 05/15/2032

IWG U.S. Finance LLC

6.500% due 06/28/2030 EUR
Jane Street Group
4.500% due 11/15/2029 $

7.125% due 04/30/2031
Jefferson Capital Holdings LLC
9.500% due 02/15/2029
JELD-WEN, Inc.
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4.875% due 12/15/2027
Kinetik Holdings LP
6.625% due 12/15/2028
Kodiak Gas Services LLC
7.250% due 02/15/2029
Kronos International, Inc.

3.750% due 09/15/2025 EUR
9.500% due 03/15/2029

LABL, Inc.

5.875% due 11/01/2028 3

Ladder Capital Finance Holdings LLLP
7.000% due 07/15/2031 (a)

Las Vegas Sands Corp.

3.900% due 08/08/2029

Leeward Renewable Energy Operations LLC
4.250% due 07/01/2029

Legacy LifePoint Health LLC
4.375% due 02/15/2027

LFS Topco LLC

5.875% due 10/15/2026

LifePoint Health, Inc.

5.375% due 01/15/2029

10. 000% due 06/01/2032

11.000% due 10/15/2030 (g)
Lindblad Expeditions LLC

6. 750% due 02/15/2027

Madison TAQ LLC

5.875% due 06/30/2029

MajorDrive Holdings IV LLC

6.375% due 06/01/2029

Match Group Holdings II LLC
5.000% due 12/15/2027

McAfee Corp.

7.375% due 02/15/2030

Medline Borrower LP

3.875% due 04/01/2029

6. 250% due 04/01/2029

Merlin Entertainments Group U.S. Holdings, Inc.
7.375% due 02/15/2031

MGM Resorts International

6.500% due 04/15/2032

Michaels Cos., Inc.

5.250% due 05/01/2028

Miter Brands Acquisition Holdco, Inc.
6. 750% due 04/01/2032

Molina Healthcare, Inc.

3.875% due 05/15/2032

4. 375% due 06/15/2028

Moog, Inc.

4. 250% due 12/15/2027

Murphy 0il USA, Inc.

3.750% due 02/15/2031

Nabors Industries, Inc.

9.125% due 01/31/2030

Nationstar Mortgage Holdings, Inc.
7.125% due 02/01/2032

NCR Atleos Corp.

9.500% due 04/01/2029
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Neptune Bidco U.S., Inc.

9.290% due 04/15/2029

NESCO Holdings II, Inc.

5.500% due 04/15/2029

New Fortress Energy, Inc.

6.500% due 09/30/2026

6. 750% due 09/15/2025

8.750% due 03/15/2029

Newfold Digital Holdings Group, Inc.
6. 000% due 02/15/2029

11. 750% due 10/15/2028

Newmark Group, Inc.

7.500% due 01/12/2029

NextEra Energy Operating Partners LP
4.500% due 09/15/2027

7.250% due 01/15/2029

NGL Energy Operating LLC

8.125% due 02/15/2029

Noble Finance II LLC

8.000% due 04/15/2030

Nordstrom, Inc.

4. 250% due 08/01/2031

4. 375% due 04/01/2030

5.000% due 01/15/2044

Novelis Corp.

3.250% due 11/15/2026

Olympus Water U.S. Holding Corp.
5.375% due 10/01/2029 EUR
7.250% due 06/15/2031 $
9. 750% due 11/15/2028

OneMain Finance Corp.

3.500% due 01/15/2027

7.500% due 05/15/2031

Open Text Holdings, Inc.

4.125% due 02/15/2030

Organon & Co.

2.875% due 04/30/2028 EUR
5.125% due 04/30/2031 3
7.875% due 05/15/2034

Oxford Finance LLC

6. 375% due 02/01/2027

Pactiv Evergreen Group Issuer LLC
4.375% due 10/15/2028

Panther Escrow Issuer LLC

7.125% due 06/01/2031

Park Intermediate Holdings LLC
4.875% due 05/15/2029

PennyMac Financial Services, Inc.

4. 250% due 02/15/2029

7.125% due 11/15/2030

Post Holdings, Inc.

4. 625% due 04/15/2030

PRA Group, Inc.

7.375% due 09/01/2025

8.375% due 02/01/2028

Prime Security Services Borrower LLC
3.375% due 08/31/2027

PTC, Inc.
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4.000% due 02/15/2028

Raising Cane’ s Restaurants LLC

9.375% due 05/01/2029
Rand Parent LLC
8.500% due 02/15/2030

Resorts World Las Vegas LLC

4. 625% due 04/16/2029

Rockcliff Energy II LLC

5.500% due 10/15/2029
Rocket Mortgage LLC
3.625% due 03/01/2029
Sabre GLBL, Inc.
8.625% due 06/01/2027
11. 250% due 12/15/2027

SCIH Salt Holdings, Inc.

4. 875% due 05/01/2028

Service Properties Trust

8.375% due 06/15/2029
Sirius XM Radio, Inc.
3.875% due 09/01/2031
4.000% due 07/15/2028

Sotera Health Holdings LLC

7.375% due 06/01/2031

Southwestern Energy Co.

4. 750% due 02/01/2032

SS&C Technologies, Inc.

6.500% due 06/01/2032

Standard Industries, Inc.

2.250% due 11/21/2026
4. 375% due 07/15/2030
Star Parent, Inc.
9.000% due 10/01/2030
Station Casinos LLC
4.625% due 12/01/2031
6. 625% due 03/15/2032
Sunoco LP

7.000% due 05/01/2029
7.250% due 05/01/2032

Surgery Center Holdings,

7.250% due 04/15/2032

Tallgrass Energy Partners LP

7.375% due 02/15/2029
Tenneco, Inc.

8.000% due 11/17/2028
Thor Industries, Inc.
4.000% due 10/15/2029
TopBuild Corp.

3.625% due 03/15/2029
4.125% due 02/15/2032
TransDigm, Inc.

6.625% due 03/01/2032
7.125% due 12/01/2031
Travel + Leisure Co.
4. 500% due 12/01/2029
Trident TPI Holdings,
12. 750% due 12/31/2028
Triton Water Holdings,
6.250% due 04/01/2029

Inc.

Inc.

Inc.

EUR
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Triumph Group, Inc.
9.000% due 03/15/2028
UKG, Inc.

6.875% due 02/01/2031
United Rentals North America, Inc.
6.125% due 03/15/2034
Univision Communications, Inc.
6. 625% due 06/01/2027
8.000% due 08/15/2028

USA Compression Partners LP
7.125% due 03/15/2029
USI, Inc.

7.500% due 01/15/2032
Vail Resorts, Inc.

6.500% due 05/15/2032
Venture Global Calcasieu Pass LLC
3.875% due 08/15/2029
4.125% due 08/15/2031
Venture Global LNG, Inc.
8.375% due 06/01/2031

9. 875% due 02/01/2032
Vertiv Group Corp.

4.125% due 11/15/2028

VFH Parent LLC

7.500% due 06/15/2031
Victoria’ s Secret & Co.

4. 625% due 07/15/2029
Vistra Operations Co. LLC
6.875% due 04/15/2032
7.750% due 10/15/2031
Vital Energy, Inc.

7.875% due 04/15/2032
Vornado Realty LP

2.150% due 06/01/2026
3.400% due 06/01/2031
Wand NewCo 3, Inc.

7.625% due 01/30/2032
White Cap Parent LLC
8.250% due 03/15/2026 (c)
Williams Scotsman, Inc.
7.375% due 10/01/2031

WMG Acquisition Corp.
3.750% due 12/01/2029
Wynn Resorts Finance LLC
7.125% due 02/15/2031
XPO, Inc.

7.125% due 06/01/2031

ZF North America Capital, Inc.
6. 750% due 04/23/2030
6.875% due 04/14/2028
6.875% due 04/23/2032
7.125% due 04/14/2030
ZipRecruiter, Inc.

5.000% due 01/15/2030

KEAEF
(U455 A6 $ 28, 503)

80

100

25

200
25

50

25

100

100
100

325
25

25

25

175

100
100

50

25
150

100

175

100

100

150

100

150

100

100

200

100

84

101

25

192
24

50

25

101

91
90

337
27

23

25

146

102
104

51

23
118

103

175

103

91

156

102

153

102

103

207

87

26,574

28, 337

-144-



KGR R 7. 6%

EHFES 1. 0%

Australia and New Zealand Banking Group Ltd.

4.830% due 07/01/2024 21 21

Bank of Nova Scotia

3.770% due 07/02/2024 CAD 2 1

4.830% due 07/01/2024 $ 4 4

Brown Brothers Harriman & Co.

4.830% due 07/01/2024 1 1

Citibank N.A.

2.840% due 07/01/2024 EUR 1 1

4.830% due 07/01/2024 3 267 267

DBS Bank Ltd.

4.830% due 07/01/2024 43 43

DnB Bank ASA

2.840% due 07/01/2024 EUR 1 1

HSBC Bank PLC

2.840% due 07/01/2024 30 32

4.400% due 07/01/2024 GBP 1 2

JPMorgan Chase Bank N. A.

4.830% due 07/01/2024 $ 49 49

MUFG Bank Ltd.

(0. 140%) due 07/01/2024 ¥ 1 0

Royal Bank of Canada

3.770% due 07/02/2024 CAD 4 3

4.830% due 07/01/2024 $ 11 11

Sumitomo Mitsui Banking Corp.

2.840% due 07/01/2024 EUR 1 1

4.830% due 07/01/2024 3 38 38

Sumitomo Mitsui Trust Bank Ltd.

(0. 140%) due 07/01/2024 ¥ 5 0

2.840% due 07/01/2024 EUR 7 7

4.400% due 07/01/2024 GBP 3 4

4.830% due 07/01/2024 3 37 37

523

KEEHERE (e) 6.6%

5.312% due 08/15/2024 700 695

5.313% due 09/12/2024 900 891

5.318% due 10/01/2024 600 592

5.324% due 09/17/2024 600 593

5. 328% due 08/20/2024 600 596
3, 367

HEHSREREE 3, 890

(B85 $ 3, 890)

BB A MIESA 3 101. 6% 52, 106

(BU5 R $ 52, 494)

&7 VU NT 4 7EE (h) (1) (0. 3%) (174)

(BEEMH A II7LIT7TA (®FE  $ Q)

ZOMOBER LUCAME (M%) (1.3%) (634)

W& PE 100. 0% 51, 298

B BAMIRICRT§ DR -
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* FHEEoilid, FHROSBEIHERA LISERTARIE L 2olc r—AREENTVD,
(a) 1T HATELGIRES

(b) XAME (REBRBZKEOTILOEER) THD,

(c) HWBLZLEES

(d) EREREE

() 7 —RVIKRKFEY THD,

(f) HIFRRES :

TG EEE DOt
FATHL TR 7 —R R WA BAEH AR i i W& PELLR
Altice France S.A. 11. 500% 02/01/2027 12/20/2023  $ 107 $ 88 0.17%
Intelsat S.A. N/A N/A 09/06/2019 433 209 0. 41%
HIBRFES A 5T $ 540 $ 297 0. 58%
fEAR L O DO RIS
UR—R « URFBEK :
JNR—R -«
REINARD
BEIHF & ALF O wEAR W B AL S
BOS 5. 250% 06/14/2024 07/11/2024  $ (525) $ (526)
BRC 0.500% 06/17/2024 TBD®  EUR (182) (195)
JR—2R « LRER
&8t $ (721)
HEEMEAL L TRFUE I N 5 RS
R ORI
FHEYB L UM
e 30 AT 31~90 A 90 Hi# &t
YR—R « VIRER
KELS OFHE $ 0o $ (137) % 0o $ (195) % (332)
KE A 0 (389) 0 0 (389)
YR—R « URER
&t $ 0 $ (526) $ 0 $ (195) $ (721)
fEAEE $ 0 $ (526) $ 0 $ (195) $ (721)
JoR—2R o LR
(A 7 $ (721)

AR L OZ D DERERE | EH

PIFIE, 2024 4 6 H 30 ABEDEAB L OZOMOEEEG], 25 MNCELANTE (ZHELE) H#HIED
TGS 2 B I F RN E L CEH L b D TH D,

(g) 2024 4F 6 A 30 HEIE, UUTO-RAZ—ZHOFEMICESE, TRHHEEE$ 889 OHMHFESRHHIR
ELTELARDLNR TV,

Z— Fv
LR R Ry EAB L ko=
HINTLR JN—2R Ve Gl VZ it 7 AR
DRI VARERIZ %5 K4 IR D DERER ZA (FA) H —J¥
BEIFT & Ro5KLE & Kihé FlEEt 7~ —®
7 a— )L
S~ A H
— . LR
%
BOS $ 0 $ (526) $ 0 $ 0 $ (526) $ 695 $ 169
BRC 0 (195) 0 0 (195) 194 (1)
BAB LV
Z DD &
mEBEIAEH $ 0o $ (721) $ 0 $ 0 $ (721)

W 2024 42 6 H 30 BIZKT LEEEROFEHMEATZREIT $258 T, MEVEHEFNT 2. 17T4%Th o7z, 4
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FEERIZE—N - SA RNy TEGIE Y NR—R - LRERIRIBEELR D256, FHOEBABZZIZTENLLN
aEEhd,

@ EHIOED NN SN— R - LARE,

@ Ry ke AR—=D —ITF 7 4 NREROBSIFFITH T DRGSR OMEE Y T,
ABIOZDOMOEEEG|INOERETIHIZ I AR—Uy—Id, B—OEANIK LE—DO~ A X —ZHDOT
THEIINTZIBI OB CORMHET D ENTED, vAF— « X T 4 2 7 ERNTHET 253G RIT OV
TITHBHERICH T DERLE SR,

(h) &7 VAT 1 7R BB ECIPRER

SMEH
LEFEHLS
FEAE sl A B E S RESFE B & B g
Euro—Bobl 5-Year Note
September Futures B 09/2024 19 $ 24 $ 0 $ (2)
Euro—-Bund 10-Year
Bond September
Futures j=§ =3 09/2024 2 0 0 0
Euro—-Schatz 2-Year
Note September
Futures g 09/2024 66 32 0 2
U.S. Treasury 2-Year
Note September
Futures Sk 09/2024 16 (1) 0 0
U.S. Treasury 5-Year
Note September
Futures FEAd 09/2024 28 (11) 5 0
U.S. Treasury 10-Year
Note September
Futures Je 09/2024 17 (14) 7 0
U.S. Treasury 20-Year
Bond September
Futures Je 09/2024 1 ) 1 0
U.S. Treasury Ultra
10-Year Note
September Futures J=§ =3 09/2024 3 0 1 0
United Kingdom
Treasury 10-Year Gilt
September Futures B 09/2024 1 0 0 (1)
SR EF $ 29 $ 14 $ (5)

AT K .
g, VT ME, KMFERD I LYY R F 7+ R AT — FaFriarorp?®

e va

4

Kz

vy

bz

VA

8

(2024
£6H REBFE
ZIE 30 HER BETAR Bt 4 i &)

BRIES E4F WHA A @ @ i3 =% B Ak
Newell Brands,

Inc. 1.000% 06/20/2028  2.862% $ 100 $ (M 3 8 3 0 3 0

BRBKIED LYY b FI740 s AU S — FaFriaLnmih®

EEREHLE
B/ FFvy ZREE i A BETE i REZFF ff HiE A&
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= EF) ® i (R) &

CDX. HY-42 Index 5.000%  06/20/2029  $ 400 $ 25 3 0o $ 0o $ (1
iTraxx Europe
Crossover
Series 41 Index 5.000%  06/20/2029 EUR 200 17 1 0 0
$ 42 $ 1 $ 0 $ (1)
ERNRT S
REH,
Fl Xt BEERIA T v EE4 T (#)
SERORA Fl W B BETE s =% B Ak
F4,®  6-Month EURIBOR 2.750% 09/18/2029 EUR 100 $ 0 $ 2 3 0 $ 0
Secured Overnight
=R Financing Rate 3.750% 12/20/2028 $ 1, 600 37 7 2 0
Secured Overnight
BTN Financing Rate 1.750% 06/15/2052 120 (41) (5) 0 (1)

Sterling Overnight
Interbank Average
XHL©®  Rate 4.250% 09/18/2026  GBP 500 €8] @) 0 0
Sterling Overnight
Interbank Average

F#.®  Rate 4.000% 09/18/2029 100 0 (2) 0 0
$ (5) $ 4 % 2 $ (1)

AT v

7 AR

&t $ 30 $ 5 $ 2 $ 2)

STV NRT 4 THER PR E I REEEY
PUFIE, 2024 4F 6 H 30 HEAED B F 213y Bem T U 3T ¢ 75 O ik & A EhREd: o %
HITh b,

2024 ££ 6 A 30 BIAE, EBBIOCHFREEESRT VAT 4 THEHIZOWNT $473 DHLNHELE L LT
LANGBN TS, YRE— « X T 4V TEICETIHEMBERICOVTIIMBEHRICHT 2 EREES
572

EANAIe)

STV T ¢ TEE STV T 4 TAE
TS BRI EE BiE s EEEELSAE
B4 ATy gt AT S
vayrv P B &t vayv Vi) B &t

oA 4
pral = g
KEH
&F $ 0 $ 14 $ 2 $ 16 $ 0 $ (5) $ 2) $ (7)

W Ty KRR TRT 7y arOR) BT, YAV v TEPOLMFITED LT D X 5 G AFHR
HEUTESA. 77 Rk () 707273 a VOBEWFEICATY v TOBETARICE LWEEE W, 2HRIE
BOBELEZZIT D0 LIRS VT v 7 AT 28 M k05 LE% 5, £201% (i) A
T T ORETANLSBEBEOEIUIEZ B U288 L IFSBA T v 7 AT 2 G O
I ATAIE 298 U 72 BEIC S5 LW E B2 Bla b L UXAlRESR O THL 5,

@ LT TAR T LYy ks AT by RiITHHE CRR S, AE, CRERGE, 3y 7Y E
WG 27 LYy R« T 740k« AT IEEOHIKRKERICE T 2 HGMEERET 27D IS,
AT TA R VLYy b A7 by RiE, XL JEBITY A7 OBIEORBOFEE L L TOERIZ R L,
TV b e TIUNRT 4 TOT 74V b - URAITOA[REMEER T, BEOZBELOA VT4 K7 L
Uy ke ATy KL, e T s va OB RO A N ERT S OT, it B E R
THEDIZBERINDAHENEZENDIZEDBHDH, 7Ty b« A7 by ROJERIL, SRIEESORIT
ROERREEDOE ., BIOENOLETHESNTWDT 7 4 /L hRoZ DMoE FASE A 34O aREME<
U R7 DJERZEFHRT,
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@ MY TEHORMECED LN TS L) REHEANE BRI 7 KRR Z LYy b« 7
BT/ v ar0fi) FLUTIHAD ZENELRENS, FRFEVF L LTRITID TR & 5 oK
RT,

DL Yy R e T T AR AUy TEEOMKEEB L O ORRE L L COMEIL. X BITY A7 O
BIEORBOIEE L LToOZEIZ R L, AT v 7B OBETLARAPYIRICRGE e SN GE50 7 v
T b TUNRT 4 TOFRES (0308 OREEEZ £ T, AU v T OMBETARITKT D ik
DOHEFETOHIMT, BREZORITEROGEAREOEN,, BLXORMOLETHESNTNDET 7 4L
ko Z DO ASEHREDIREMESS Y 2 7 OILREFET,

O = O&RESIITRIERG O NI ER R D D, FEERICOWTIMBEH RO T D ELE S,

(1) &7 VT 4 7Rdh - JEH

S E AR
REBFHE (B %
B5IHF w# A FlEER ZHREK B U
BOA 07/2024  EUR 77 $ 83 $ 0 $ 0
BOA 07/2024 $ 177 EWR 162 0 (3)
BPS 07/2024  ELR 105 $ 113 1 0
BPS 07/2024  GBP 7 9 0 0
BPS 07/2024 $ 1,768  GBP 1,384 0 (18)
FAR 07/2024 11,154  EWR 10, 241 0 (178)
GLM 07/2024  EUR 92 $ 100 1 0
JPM 07/2024 $ 78 EUR 73 0 0
MBC 07/2024  GBP 11 $ 14 0 0
MBC 07/2024 $ 300  EUR 278 0 ®)
MBC 07/2024 67  GBP 53 0 0
MYT 07/2024  ELR 144 $ 154 0 0
RBC 07/2024  GBP 1,419 1,799 6 0
RBC 08/2024 $ 1,800  GBP 1,419 0 (6)
SCX 07/2024  EUR 10, 170 $ 10, 897 0 (3)
SCX 08/2024 $ 10,699  EUR 9,971 4 0
SSB 07/2024  ELR 166 $ 180 2 0
SMEIA BRI ERAE $ 14 $ (210)
R T o TEHE

HE. YT ME, KHMBFEIRBIZ LY F e F I3 RUYS — FuFraroin®

AUy TEE (NESM

1)
A7
vl
Kz
vy
kX
VA
r A
(2024 S REH,
£6H e/ P
B 5l 4 ZHE 30 HEL HBETAE (ZW (#8)
F BRIES ESF| WHE ) @ ® ) =% BE Ak
EP
Infrastructure
GST A/S 5.000% 06/20/2028  1.858% EUR 100 $ 2 3 15 $ 13 3 0
AT v
T EK
At $ 2 $ 15 $ 13 8 0
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Do BUE, REMIL, AT L DMBHER DB OV THHIL TV 2,
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XYL T —F e Ta—N) 2T 4 TN (LUX) (752&C)

FIEFERIIN 7 o TN T HEABNAEREIEANDOBREIEATH Y F9, REEIERIT, R (2024 4 12 A
KREIWCKTT HEEEIE) 25T L, BB T —RICAIEZ Y L3 5 A2 AN HERL U 7~ M7 EHE 0 MER
I, Y OERE NI XAEELZITTBY £9,

FIFERESR O SRR BLOFICHE S [TEISFHEE S MEELEGHEE 2 813, Bt FRBEESRD
BB N B AT LT 2024 4E 12 H RBEOMBEHDOF XD —HMEFR LIZbD0THY £,
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B MR

FXEHN e TN—F e Tu—2pLe 74T 4+« 772 F (LUX)

2024 4 12 A 31 HEIE

M REIC
BE/AEe THRiE Ck HD25%
& BE il Ka) & %)
NHZREG T CHGS| S 2 BEEFTRE R FESR B L O~ r—
~—% v MR
#
F—X,ZUT
Aristocrat Leisure Ltd. AUD 35, 769 1,510, 472 0.24
1,510, 472 0.24
AN L F—
Anheuser—-Busch InBev SA, ADR USD 5, 387 269, 727 0. 04
Anheuser—-Busch InBev SA EUR 75, 448 3,775,127 0.59
4, 044, 854 0.63
ey
Brookield Asset Management Ltd. ~A’ USD 7,710 417, 805 0.07
Canadian National Railway Co. CAD 14, 232 1, 445, 229 0.23
Constellation Software, Inc. CAD 129 398, 896 0. 06
South Bow Corp. CAD 15, 736 371, 328 0. 06
TC Energy Corp. CAD 104, 107 4, 851, 736 0.76
TFI International, Inc. CAD 6, 866 927, 790 0.14
8,412, 784 1.32
e
BeiGene Ltd., ADR USD 11, 586 2, 140, 050 0. 34
BYD Co. Ltd. 'H HKD 7, 500 255, 729 0. 04
H World Group Ltd. HKD 114, 100 378,963 0. 06
Innovent Biologics, Inc., Reg. S HKD 277,000 1, 305, 417 0. 20
Tencent Holdings Ltd. HKD 6, 500 347, 368 0. 05
4,427, 527 0. 69
Fv—2
Carlsberg A/S 'B DKK 31, 404 3, 008, 322 0. 47
DSV A/S DKK 14, 607 3,092,578 0.49
Genmab A/S DKK 1,023 213,170 0.03
Novo Nordisk A/S 'B’ DKK 136, 038 11, 708, 415 1.83
18, 022, 485 2.82
7 72 R
Air Liquide SA EUR 25, 757 4, 164, 204 0. 65
Airbus SE EUR 31, 194 4,971, 751 0.78
Capgemini SE EUR 10, 321 1, 683, 627 0. 26
Danone SA EUR 56, 475 3,799, 892 0. 60
Engie SA EUR 283,714 4, 497, 429 0.70
EssilorLuxottica SA EUR 32,341 7, 858, 832 1.23
Euronext NV, Reg. S EUR 12, 645 1,417, 258 0.22
Hermes International SCA EUR 1, 094 2,610, 054 0.41
L’ Oreal SA EUR 9, 957 3,515, 394 0.55
LVMH Moet Hennessy Louis Vuitton SE EUR 4, 145 2,710, 371 0.43
Pernod Ricard SA EUR 11, 606 1, 298, 044 0.20
Safran SA EUR 49, 572 10, 828, 815 1.70
STMicroelectronics NV EUR 11,673 291, 153 0. 05
TotalEnergies SE EUR 144, 803 8, 046, 545 1. 26
57,693, 369 9.04
NgY
adidas AG EUR 7,932 1,947, 852 0.31
Deutsche Bank AG EUR 88, 657 1,527,916 0.24
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Inineon Technologies AG
MTU Aero Engines AG

Muenchener Rueckversicherungs— Gesellschaft AG

Rheinmetall AG
SAP SE

Bk
ATA Group Ltd.

Hong Kong Exchanges & Clearing Ltd

Link REIT

e
ICICI Bank Ltd., ADR

TAI TN
Ryanair Holdings plc, ADR

45T
Ferrari NV
UniCredit SpA

HA
Chugai Pharmaceutical Co. Ltd.
Daiichi Sankyo Co. Ltd
Daikin Industries Ltd
Fujitsu Ltd.
Hoya Corp.
ITOCHU Corp.
Keyence Corp.
Mitsubishi Corp.
Nintendo Co. Ltd.
Nomura Research Institute Ltd.
Obic Co. Ltd.
Recruit Holdings Co. Ltd
Shin-Etsu Chemical Co. Ltd
SMC Corp.
TDK Corp.
Terumo Corp.
Unicharm Corp.

AFoz
America Movil SAB de CV, ADR

Faed
ASML Holding NV
Koninkli jke KPN NV

I —
DNB Bank ASA

s
DBS Group Holdings Ltd

Singapore Telecommunications Ltd

R ~NA
Amadeus IT Group SA
Industria de Diseno Textil SA

EUR
EUR
EUR
EUR
EUR

HKD
HKD
HKD

USD

USD

EUR
EUR

JPY
JPY
JPY
JPY
JPY
JPY
JPY
JPY
JPY
JPY
JPY
JPY
JPY
JPY
JPY
JPY
JPY

USD

EUR
EUR

NOK

SGD
SGD

EUR
EUR

37, 651
5,870
2,835
2,122

39, 188

581, 316
77,900
338, 000

13, 501

42, 577

4,028
41, 458

37, 100
50, 800

4, 300
233,700
14, 300
46, 400
10, 600
88, 900
59, 000
47, 800
30, 300
33, 700
109, 100

6, 500
151, 900
88, 400
144, 000

139, 183

11, 386
817,791

13, 787

158, 905
70, 100

73,709
132, 717

1,222, 943 0.19
1, 957, 385 0.31
1, 426, 028 0. 22
1, 350, 727 0.21
9, 590, 603 1.50
19, 023, 454 2.98
4, 205, 200 0. 66
2, 957, 268 0.46
1, 429, 648 0.23
8,592, 116 1.35
403, 140 0. 06
403, 140 0. 06
1, 855,931 0.29
1, 855,931 0.29
1,728,179 0.27
1, 655, 191 0. 26
3, 383, 370 0.53
1,632, 232 0.25
1, 396, 354 0.22
503, 769 0. 08
4,104,911 0. 64
1,776,917 0. 28
2,283, 885 0. 36
4,313, 168 0. 67
1, 454, 373 0. 23
3,436, 678 0. 54
1, 406, 202 0. 22
898, 997 0.14
2,344,734 0. 37
3,607,919 0. 56
2,531,025 0. 40
1,955,112 0.31
1,701, 097 0. 27
1, 183, 359 0.18
36, 530, 732 5.72
1,991, 709 0.31
1,991, 709 0.31
8,007,573 1.25
2,976, 268 0. 47
10, 983, 841 1.72
274, 874 0. 04
274,874 0.04
5,082, 758 0.80
157, 828 0.02
5, 240, 586 0.82
5, 185, 227 0.81
6, 794, 651 1.07




X7 —F
Epiroc AB A’
Evolution AB, Reg. S

Skandinaviska Enskilda Banken AB ’A’

XA R
ABB Ltd.
Givaudan SA
Nestle SA
Partners Group Holding AG
Sika AG
Straumann Holding AG

L s
=%

Taiwan Semiconductor Manufacturing Co

HE[F]
AstraZeneca plc
B&M European Value Retail SA
BAE Systems plc
BP plc
British American Tobacco plc
Imperial Brands plc
London Stock Exchange Group plc
National Grid plc
NatWest Group plc
RELX plc
Rolls—Royce Holdings plec
SSE plc

KL
Abbott Laboratories
AbbVie, Inc.
Accenture plc ' A
Adobe, Inc
AES Corp. (The)
Alphabet, Inc. *A
Alphabet, Inc. 'C
Amazon. com, Inc.
AMETEK, Inc.
Amgen, Inc
Analog Devices, Inc
Aon plec 'A
Apple, Inc
Arch Capital Group Ltd

Armstrong World Industries, Inc

Arthur J Gallagher & Co.
Atlassian Corp. ~ A’
Atmos Energy Corp.

Axon Enterprise, Inc
Blackstone, Inc.
Bristol-Myers Squibb Co.
Broadcom, Inc.

Carrier Global Corp.
CenterPoint Energy, Inc.

Charter Communications, Inc. ~A’

Chevron Corp.

SEK
SEK
SEK

CHF
CHF
CHF
CHF
CHF
CHF

USD

GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP

USD
USD
USD
USD
USD
USD
USD
USD
USD
USD
USD
USD
USD
USD
USD
USD
USD
USD
USD
USD
USD
USD
USD
USD
USD
USD

214, 063
13,911
177,619

85, 804
818
48, 457
1,595
9,738
7,428

45, 023

84, 440
317, 868
21, 257
952, 634
42, 645
72, 250
44, 876
104, 935
437, 238
48, 850
1, 057, 325
34, 066

55, 994
21,618
9, 704
1,190
91, 151
48, 617
34, 970
22,754
20, 830
3, 066
12, 202
9, 653
63, 405
7,416
22,731
7,939
9,518
14, 819
4, 350
4,975
64, 395
102, 688
37, 886
76, 674
9,870
18, 862

11, 979, 878 1.88
3,717, 266 0.58
1,067, 758 0.17
2,433,831 0.38
7,218, 855 1.13
4,615, 493 0.72
3,584,711 0.56
3,973, 455 0.62
2, 164, 993 0.34
2,314, 119 0. 36

932, 166 0.15

17, 584, 937 2.75
8, 891, 592 1.39
8, 891, 592 1.39

10, 991, 938 1.72
1, 460, 115 0.23

304, 953 0.05
4,694, 258 0.74
1, 546, 387 0.24
2, 308, 792 0. 36
6, 318, 837 0.99
1, 243, 509 0.19
2,200, 779 0.34
2,213, 643 0.35
7,522, 800 1.18

683, 674 0.11

41, 489, 685 6. 50
6, 333, 481 0.99
3,841,519 0. 60
3,413,770 0. 54

529, 169 0. 08
1,173,113 0.18
9, 203, 198 1.44
6, 659, 687 1.04
4,992, 000 0.78
3, 754, 816 0.59

799, 122 0.13
2,992, 437 0.41
3, 466, 972 0.54

15, 877, 880 2.49

684, 868 0.11
3,212,572 0.50
2, 253, 485 0.35
2,316, 491 0. 36
2,063, 842 0.32
2,585, 292 0.41

857, 790 0.13
3,642, 181 0. 57

23,807, 186 3.73
2, 586, 098 0.41
2,432, 866 0. 38
3, 383, 140 0. 53
2,731,972 0.43



Chubb Ltd.

Churchill Downs, Inc

CME Group, Inc.

CMS Energy Corp.

Coca—Cola Co. (The)

Comcast Corp. A
ConocoPhillips

Constellation Brands, Inc. ~A’
Constellation Energy Corp.
Costco Wholesale Corp.

CSX Corp.

Danaher Corp.

Delta Air Lines, Inc

Edison International
Electronic Arts, Inc

Eli Lilly & Co.

Entergy Corp.

EQT Corp.

Equinix, Inc., REIT

FedEx Corp.

Freeport—-McMoRan, Inc

GE Vernova, Inc.

General Electric Co

General Mills, Inc.

Globant SA

HEICO Corp.

HEICO Corp. A’

Hershey Co. (The)

Hilton Worldwide Holdings, Inc.
Honeywell International, Inc
Ingersoll Rand, Inc

ITT, Inc.

Jack Henry & Associates, Inc
Johnson & Johnson

JPMorgan Chase & Co.

Keurig Dr. Pepper, Inc

KKR & Co., Inc.

KLA Corp.

Lam Research Corp.

Lincoln Electric Holdings, Inc.
Linde plc

Marriott International, Inc. A’
Marsh & McLennan Cos., Inc
Mastercard, Inc. ' A’
MercadoLibre, Inc.

Merck & Co., Inc

Meta Platforms, Inc. *A’
Mettler-Toledo International, Inc
Microsoft Corp.

MicroStrategy, Inc. ~A

Molina Healthcare, Inc

MSCI, Inc. A

Netflix, Inc.

Norfolk Southern Corp.

Northrop Grumman Corp.
Norwegian Cruise Line Holdings Ltd
Philip Morris International, Inc
PNC Financial Services Group, Inc

USD
USD
USD
USD
USD
USD
USD
USD
USD
USD
USD
USD
USD
USD
USD
USD
USD
USD
USD
USD
USD
USD
USD
USD
USD
USD
USD
USD
USD
USD
USD
USD
USD
USD
USD
USD
USD
USD
USD
USD
USD
USD
USD
USD
USD
USD
USD
USD
USD
USD
USD
USD
USD
USD
USD
USD
USD
USD

4, 064
10, 817
7,458
28, 413
6,123
91, 065
17,617
8,051
12, 391
2,942
61, 945
17, 267
20, 348
31,621
17,953
1,692
23,759
26, 783
1,425
20, 240
73, 941
22,094
32, 666
27,194
9,178
14, 367
7,379
11, 630
29, 031
8,216
46, 400
12, 396
4,163
9, 838
40, 632
48,612
7,015
6, 986
4,670
5, 565
7,232
5,973
30, 386
7,400
2,132
7,814
8,373
512
39, 602
766

1, 230
3, 440
790
1,332
13, 521
65, 105
50, 423
9,092

1,122, 883
1, 444, 502
1,731,971
1, 893, 726

381, 218
3,417,670
1,747,078
1,779,271
2,771,991
2,695, 666
1, 998, 965
3,963, 640
1, 231, 054
2,524, 621
2,626, 524
1, 306, 224
1, 801, 407
1, 234, 964
1,343,618
5,694, 119
2,815,673
7,267,379
5, 448, 362
1,734, 161
1, 967, 947
3,415,611
1,373, 084
1, 969, 541
7,175, 302
1,855,912
4,197, 344
1,771, 141

729,774
1,422,772
9, 739, 897
1,561,417
1,037, 589
4,402, 018

337,314
1,043, 271
3,027, 821
1, 666, 109
6, 454, 290
3,896, 618
3,625, 338

777, 337
4,902, 475

626, 524
16, 692, 243

221, 849

357,992
2,064, 034

704, 143

312, 620
6, 345, 270
1,675, 1562
6, 068, 408
1,753, 392

COLLLLLLLNLOLLLLLRLOLLLLLLLTLLLLLILLLLLLTLLLLLLLLLLLLLLLLLLLLS

18
23
27
30
06
54
27
28
43
42
31
62
19
40
41
20
28
19
21
89
44
14
85
27
31
54
22
31
12
29
66
28
11
22
53
24
16
69
05
16
47
26
01
61
57
12
77
10
61
04
06
32
11
05
99
26
95
28



Regeneron Pharmaceuticals, Inc. USD 5, 867 4,179, 240 0. 65
Royal Caribbean Cruises Ltd. USD 23, 195 5, 350, 855 0.84
RTX Corp. USD 18, 426 2,132, 257 0.33
S&P Global, Inc. USD 7,089 3, 530, 535 0.55
Saia, Inc. USD 4, 863 2,216, 215 0. 35
Salesforce, Inc. USD 5, 764 1,927, 078 0. 30
Sarepta Therapeutics, Inc. USD 10, 541 1, 281, 680 0. 20
Sempra USD 23, 186 2,033, 876 0. 32
ServiceNow, Inc. USD 2,399 2,543, 228 0.40
Sherwin-Williams Co. (The) USD 2, 567 872, 600 0.14
State Street Corp. USD 22,443 2,202, 780 0. 35
Texas Instruments, Inc. USD 7,202 1, 350, 447 0.21
T-Mobile US, Inc. USD 13, 751 3, 035, 258 0.48
Toast, Inc. A’ USD 46, 552 1, 696, 820 0.27
Tractor Supply Co. USD 41, 545 2,204, 378 0. 35
Tradeweb Markets, Inc. A’ USD 2, 863 374, 824 0. 06
TransDigm Group, Inc. USD 1, 221 1, 547, 349 0.24
United Airlines Holdings, Inc. USD 28, 843 2, 800, 655 0.44
United Rentals, Inc. USD 1, 781 1, 254, 608 0. 20
UnitedHealth Group, Inc. USD 13, 037 6, 594, 897 1.03
Veralto Corp. USD 7,277 741, 163 0.12
Visa, Inc. A USD 21, 578 6,819, 511 1. 07
Waste Connections, Inc. USD 8,139 1, 396, 490 0.22
Wells Fargo & Co. USD 40, 121 2, 818, 099 0.44
Welltower, Inc., REIT USD 11, 230 1, 415, 317 0.22
Yum! Brands, Inc. USD 5, 606 752,101 0.12
343, 415, 444 53.79
A F 612, 971, 635 96. 00
AR EGFT TG SN D BEFRERIERB L ~x—
~—7 v bREREFE 612, 971, 635 96. 00
ANBOBEFRBREROEFAREEE (UCITS) Fidz
DHOEREREFEDOZ RIS
EFATE R X —5 - UCITS &8k
DT
JPMorgan USD Treasury CNAV Fund - JPM USD
Treasury CNAV Institutional (dist.) USD 4, 748, 988 4, 748, 988 0.75
4, 748, 988 0.75
EMTEERF— b - UCITS B8 4, 748, 988 0.75
AFBD UCITS E721X 2 DMOEMABBEEEDOZRFEHE
# 4, 748, 988 0.75
L& &7 617, 720, 623 96. 75
e 22, 032, 395 3.45
ZDOMEE (F13AE) (1, 256, 771) (0. 20)
wEESE 638, 496, 247 100. 00
AR SIESA
M PE
REB hHD
B & 23FE
HEEE HEeHE wEEE FREeE T B E5MF Ck F) %)
IPY Ny U0 ZRFEHRT T R
«  DKK 645 JPY 14,042 17/01/2025 J. P. Morgan - -
JPY 213,973 USD 1,357 17/01/2025 J. P. Morgan 5 -
« USD 1, 559 JPY 243,271 17/01/2025 J. P. Morgan 11 -
NAV ~» Udh ) ZIRFEFHR T T A D BRRFEERNTR D REBFIR 16 -
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BB FETIIR D REBARAF 16

JPY ~oUH ) ZRFEHHT T R

«  CHF 78 JPY 13,635 17/01/2025 J.P. Morgan (1)
DKK 3, 020 JPY 66,032 17/01/2025 J.P. Morgan (1)
GBP 114 JPY 22,464 17/01/2025 J.P. Morgan -
JPY 439, 084 CHF 2,659 17/01/2025 J.P. Morgan (29)
JPY 512,722 DKK 23,780 17/01/2025 J.P. Morgan (41)
JPY 2, 59b, 280 EUR 16,140 17/01/2025 J.P. Morgan (206)
JPY 1,021, 195 GBP 5,253 17/01/2025 J.P. Morgan (74)

- JPY 9,477, 219 USD 61,955 17/01/2025 J.P. Morgan (1, 621)

NAV ~» O ) Z185E5 7 T 2 DEHBRETRKITHR D REHRB L (1,973)

ZHREEFINIAR DR EFHELEF (1,973)

BB REFNIAR DR EFMBLRAFH (1, 957)
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BEXRE
2024 /£ 12 A 31 HEILE

XY AL F—
T Tu—N) .z
IAT 4« T7 VK

(LUX)

B

FHAGES: O i G E US$ 617, 720, 623
FUTHEEB LT 0 — I —~DOTEIT & 22,032, 395
ARUEL Y A3 L ORIFLE JFIR I BIAEERRT) 293, 994
BRI AR D REBFNRB L O~y VB 0 Z A5 7 T A D AR ES

HFNTHR D R EBFILE 16
7 7 ¥ REZARRERFEITIT R D ARINE 263, 427
BTEAE H 38 L OV ofth RN 4 149, 101
BB TBANAR B R4 936, 005
BEAG 641, 395, 561
A’

BRI R D REFIEIB L O~y VB 0 Z 5557 T A D AR g

RINTR D ARFEBHE K 1,973
il NI Y E ST 1
77 v RS E R UITHR D AR 2, 543, 528
RELE B L OF DAL 4 191, 570
AFLE ] R 156, 208
A BT B AL 5y Bl 6, 034
AEAE 2,899, 314
WMEEAF US$ 638, 496, 247
KK RS (FE4f) USs$ 464, 302, 473

W OFTE SR
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REHAEE L MR ELBFEE

2024 4F 12 A 31 BT LT-&3HEE

Xy EHNL - F—
AR/ =LAy R
I7ATA4~T77YF

(LUX)

I 2&
SZHE Y 4 (TR BN BRI RR %) US$ 11, 161, 641
AAMFER B AHIAS 46, 252
SRAT IR D IR 1,917, 399
13, 125, 292

#H
T FH S 1, 835, 166
EELTECR 141, 101
FERBL 151, 378
B P55 192, 339
TERER L OMREHH 3,317
D1, 33, 816
FIRIEAT# 15, 985
1 R FERORI L 6, 241
2,379, 343
EHOILREL 1,078

LHEREM (R &% ()

10, 747, 027

KILHE (HR) 2GR -

FEAGIES: DFEH] 76, 115, 398
A E 2R ES | (1, 020, 353)
YHEBM () & (b) 75, 095, 045

A () AR OMIABIEENGR
b3y
HH [ 2 R B |

(12, 863, 960)
(480, 013)

LHRHE (H) BROMEBEE (c)

(13, 343, 973)

LHHERE (atb+c)

72, 498, 099

It 5o Bid &

(772, 799)

LI ARRESMIETT (HR) #
9 U PE AR

(165, 901, 253)
732,672, 200

HRME R

US$ 638, 496, 247

N NN RS
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BRI AR

BERSH G
a. *RRI

_h%®ﬁﬁﬁﬁiw7t/7w7 BT DEEEFEICIRDIEH, B, EEICHEIL L TER STV D

A L 7oV PEMAE RS KOV I E S W TT R TO 7 7 o RO B FHE Sz D, %%ﬁim
HBIBT%6 72720, FXBEX I e TN—T e xR eI AT 4« 77 F (LUX) 220\ CIEff
M EENTDIZ 2024 12 H2TH, FXYEZL - T —F e 2w =0 T e v—Fl oY - a—h)L -
A= Ty Ty R (LX) IZOWTIHIiE R FE SO izw4$¢2ﬂ3oaf%5 EEE
EoXAFHMMEoO 7 > PO RSB OH VY H —I1F, GG V=7 ¥ A4 F
(capitalgroup. com/international) IZCAFHRETH D, 77> Kt 2024 HF8H 5 HIEAIN-F
YEHNL T —T e a—a s a—KLb—h RN T77 R (LX) ZRE, Mot EEICES
SRR ST,

b. HEEEOME

i FROMICELSNTORHAERE , ARG L%éhfvéﬁﬁm# 72117 Do
BURI T8 TR SN TOBATMRERIT. M A RG] S TV B ERARTEHC B 5 BB OB i
B 72 ISIRE AR FH I S N B W T AT ATHE 2R E DO Tlo > T, Zh b N ATT 5 flif.
F71E7 7 v ROBRHES TRR S NI MR BEE 7 5 B L=l £ 0 TEI S5, 2 Do Al
BIE, 1AL EOT 4 — T — 320 X D R AEREE DI L7 ik b U < RIE 0 #15C K 0 F
flishs.,

ii. UCT IZXVRITINTAMEESIL, 5243 25 B2 DE8T DO N F I RE/ & sEMAR, F 7213
&ﬁﬁﬁ#ﬁi%éhfwé%émm\h)_£ﬁ®x@ i@&ﬁéhéo

iii.  EHIEEEEIAS B ICROEA R 2N A oMk, Eo M AR M LV EHich s, 7L
ZOFH T IEE, 77 R @H&#mfxx ZTCRED BV T S ITREITNE > TIRE SN A EAREIC L Y FF
MENDEETH D LIREDH DA SN D,

iv. AT AIFFOX v v a7 a—OERBIEME CRHME X5,

v, JHEET U ST 4 T OERMEIL T 7 > FOEGER 2GS 5 & 2 A Dk — e Iz L D
IZHEDWTIRESND D LT 5,

vi.  AAMRESR O EAGME %2 23l 25 EFE (1) 205 (iv) ICFRE O F R O B G I AT TE WA,
F2F B G ITEVE ﬁéntf N7 4 U A OFHI O EMEMED, & PFEMAAO G EANIRAE LI FHRIC
TV ERRELZ T 0E, BETSAMAERIT Y 7 v ROBFEERSICE D 1320 RICESNT
&EéhtAEﬁﬁfﬁﬁéﬁéo_®£9&“E%ﬁ@$m%®ﬁﬁi\%%%ﬁ@%i@E%Kﬁ%
L. BHIEEENFIHL O DI ENRBEEOMESZHIE, FERBICEL ST 2L 2BEKT2H0T
Ho, IHIT, TAUDEEMLSCTHREI SN DEDREARORKMEIL, BHBGI OK THTHIN T 7 KD
BZARAESR 7 T A DTG FEMMAR DN E S 45 il %iﬁéékﬁ%%%ﬁ%#ét@m%%énéﬂ%ﬁ
N D,

c. &

i. a—oPSomEECick 2 EER LA, 2024 4F 12 A 31 BEAEDO R AL — M-S
To—mllREIND, YHPo—a S OBEERTIZE2EE1E, YEBEIRO—iR AL — h
K%O%@%éﬂéo%%QERESIHﬂ%2%4$12ﬂ31Hif@%ﬁ%%%ﬁ%%@gwm%@m
DEPER L ORUEITIR 2 R FEBIMA R ZE (B) WSOZEEIL, SMERRIGNIILR D AR EBFHmHE R O MZ
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B (SRR SN D, SN & e o T AME R R R 25 D SMEBBIRGICMR S FEM (H) it
1 DAERERG AR LRI GR) &) (ICifis D,

2024 £ 12 H 31 BE{EICRB T A SN - EEAH L — I, 1 =2—12=162. 985818233587 B LN 1 =
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77 R NEE 5 [+F <) <) BEEO BEEC)

FYEENLTN—F - =
22— R=ART T 4T
77 v K (LUX) USD UBS 2,740, 076
F¥vEL-TNA—F T
— )R« r—R TV

KA vhs (LUX) USD JP Morgan 4,982
FyvHNL T N—TF T
— )R« r—R TV
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a—U— )L ReT7 K
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FyvrH LT N—F .37
—R b7y e FRF2=T
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FyvrH LT N—F .37
—a b7y ARF =T
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¥YEEN AT EN
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5, 266 5, 266
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B—N)L s =g2— - X—2R
_RypF 47«77 K
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_RypF 47«77 K
(LUX) USD UBS 8,290, 169 - 9,802,873 9,802, 873
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FYEEN TN—F « Ta—Fx¥— - VxRl —¥s
VR Tua—RN)L e FARFa2=mT 44— TR

(LUX) USD 266 13 253
XX ENL - TN—T - Ta—N)V I T 4 T

v K (QLUX) USD 48, 686 2,434 46, 252
FYEHENL TN —F =)L R FTa—R T K-
A > F 5 (LUX) USD 20, 142 1, 007 19, 135
FYHIIN T —T =)L R FoEFU R
— 7 —X (LUX) USD 20, 192 1,010 19, 182
FYtEH N TN—F v ma—rza)I— TR UsD 8,619 431 8,188
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HiAM o i
K v BAKER HUGHES CO 6, 412 46. 28 296, 747. 36
CHEVRON CORP 1, 199 157. 31 188, 614. 69
CONOCOPHILLIPS 1, 486 92. 33 137, 202. 3§
EXXON MOBIL CORP 3,232 112. 35 363, 115. 20,
SHIN-ETSU CHEM-UNSPON ADR 9, 129 14. 92 136, 204. 68
3M CO 1,997 156. 66 312, 850. 02
[EATON CORP PLC 598 375. 54 224, 572. 92
EMERSON ELECTRIC CO 2, 446 135. 66 331, 824. 36
PACCAR INC 1, 295 102. 17, 132, 310. 15
[TRANE TECHNOLOGIES PLC 728 402. 44 292, 976. 32
BRIDGESTONE CORP-UNSPONS ADR 6, 420 23.70 152, 154. 00
SUZUKI MOTOR CORP-UNS ADR 2,579 56. 80| 146, 487. 20
SONY GROUP CORP - SP ADR 8, 968 29. 34 263, 121. 12
EXPEDIA GROUP INC 715 228. 24 163, 191. 60
MCDONALD’ S CORP 1,909 302. 07 576, 651. 63
META PLATFORMS INC-CLASS A 1, 184 764. 70 905, 404. 80,
OMNICOM GROUP 3, 150 76. 85 242, 077. 50,
THE WALT DISNEY CO. 5, 410] 115. 62 625, 504. 20,
WARNER MUSIC GROUP CORP-CL A 3,132 33.52 104, 984. 64
LOWE’S COS INC 1,481 272. 09 402, 965. 29,
COCA-COLA CO/THE 2,928 66. 21 193, 862. 8
MONDELEZ INTERNATIONAL INC 1,933 61. 60 119, 072. 80
PROCTER & GAMBLE CO 1,482 156. 83 232, 422. 06
IABBOTT LABORATORIES 2, 249 131. 33 295, 229. 84
ABBVIE INC 1,851 217.61 402, 796. 11
BRISTOL-MYERS SQUIBB CO 3,715 46. 395 172, 190. 25
JOHNSON & JOHNSON 2, 644 177. 40, 469, 045. 60,
[MERCK & CO. INC. 2,162 81. 02 175, 165. 24
BANK OF AMERICA CORP 9, 361 50. 59 473, 572. 99
MITSUBISHI UFJ FINL-SPON ADR 16, 324 15. 67 255, 797. 08
REGIONS FINANCIAL CORP 6, 996 26. 90 188, 192. 40
US BANCORP 3,078 49. 29 151, 714. 62
WELLS FARGO & CO 2, 145 81.41 174, 624. 45
BLACKROCK INC 200 1,115. 11 223, 022. 00,
CME GROUP INC 1,514 258. 83 391, 868. 62
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FIDELITY NATTONAL INFO SERV 8, 433 66. 93 564, 420. 69
MORGAN STANLEY 2,094 156. 64 328, 004. 16
MARSH & MCLENNAN COS 2,034 198. 11 402, 955. 74
TOKIO MARINE HOLDINGS-ADR 2, 960 43. 99 130, 210. 40
ACCENTURE PLC-CL A 529 237. 87 125, 833. 23
MICROSOFT CORP 3, 330 515. 36 1,716, 148. 80
SALESFORCE INC 1, 284 242. 52 311, 395. 68
APPLE INC 2, 060 236. 70 487, 602. 00)
SEAGATE TECHNOLOGY HOLDINGS 690 211. 12 145, 672. 80
AT&T INC 11, 165 29. 62 330, 707. 30)
NEXTERA ENERGY INC 4, 807 71.50 343, 700. 50
SOUTHERN CO 5, 208 92. 28 480, 594. 24
ANALOG DEVICES INC 1,703 244.91 417, 081. 73
BROADCOM INC 1, 643 364. 09 598, 199. 87,
INXP SEMICONDUCTORS NV 616 219. 27 135, 070. 32
TAIWAN SEMICONDUCTOR-SP ADR 3,315 261. 38 866, 474. 70
173, 922 17, 301, 609. 16
DK R L/NGE
(2, 552, 506, 399)
i kv TC ENERGY CORP 4,796 71.98 345, 216. 08
4,796 345, 216. 08
0 RV NGE
(36, 969, 190)
- H SAFRAN SA 737 288. 50 212, 624. 50
STEMENS AG-REG 926 230. 20 213, 165. 20)
VINCI SA 1, 294 119. 55 154, 697. 70
AENA SME SA 4, 380 24.55 107, 529. 00
RYANATR HOLDINGS PLC 4, 587 24.03 110, 225. 61
MICHELIN (CGDE) 3,161 31.26 98, 812. 86
PERNOD-RTICARD SA 1,012 90. 02 91, 100. 24
NORDEA BANK ABP 8, 262 13. 84 114, 346. 08
UNTCREDIT SPA 1, 463 67. 54 98, 811. 02
DEUTSCHE BOERSE AG 337 238. 40 80, 340. 80
ALLTANZ SE-REG 519 355. 50 184, 504. 50
MUENCHENER RUECKVER AG-REG 742 529. 60 392, 963. 20)
DEUTSCHE TELEKOM AG-REG 3, 967 29. 84 118, 375. 28
KONINKLIJKE KPN NV 37, 353 4.22 157, 779. 07
(. ON SE 1, 742 15. 78 27, 497. 47
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ENGIE 12, 404 18. 40 228, 295. 62
IBERDROLA SA 6, 879 15. 83 108, 894. 57
IASML. HOLDING NV 291 729. 40 212, 255. 40,
90, 056 2,712, 218. 12
= — /NG
(470, 352, 866)
P RELX PLC 5, 503 34. 53 190, 018. 59
ASTRAZENECA PLC 1, 443 114. 14 164, 704. 02
INATWEST GROUP PLC 25, 489 5. 37 137, 079. 84
32, 435 491, 802. 45
AR v RN
(98, 675, 243)
o—J VOLVO AB-B SHS-B 12, 273 272. 80 3, 348, 074. 40
12,273 3, 348, 074. 40
Ay x—T 7 ua—F /NG
(53, 200, 902)
Fw—rrna
— % DANSKE BANK A/S 4, 861 268. 10 1, 303, 234. 10
4, 861 1, 303, 234. 10,
T = 7 m—R/EE
(30, 287, 160)
E RTO TINTO LTD 1, 534 115.31 176, 885. 54
QBE INSURANCE GROUP LTD 5, 886 20. 72 121, 957. 92
7, 420 298, 843. 46
55 NV
(29, 394, 242)
2 ATR—IV K RS GROUP HOLDINGS LTD 10, 630 51. 40 546, 382. 00|
L
SINGAPORE EXCHANGE LTD 16, 800 17.05 286, 440. 00,
27, 430) 832, 822. 00|
U R—)V RL/NES
(95, 891, 125)
353, 193 3, 367, 277, 127
& #t
(3,367,277, 127)

G D @ EREREO/NFHRO () L, AEREE B:M) ThY £,
(1 2) BRtEHMO () NiL, AERAMRERIRDL DT, RETHY £,

(2) R LIS D FAlFESR
i e 2] IR AR RATES T4
KRV RERES IAMERICAN TOWER CORP 1,047 201, 547. 50
1,047 201, 547. 50

DK R L/NGE

(29, 734, 302)

29,734, 302

(29, 734, 302)
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S ARES: D R
ok KL B 51 447 98. 8% — 75. 1%
FH RS 1 $447 — 1. 2% 0. 9%
n = v = 1§44 100. 0% — 1. 1%
= —n B 18 $#i7 100. 0% — 13. 8%
R R = 3 $BHH 100. 0% — 2. 9%
Ay x—Frra—F R 1 #5HW 100. 0% —] 1. 6%
Fow— 2 7 u—3 FR=t 1§41 100. 0% —] 0. 9%
R L B 2 §44R 100. 0% — 0. 9%
STV R FRa 2 51 100. 0% — 2. 8%
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15 HVES | 52507% m Al 2
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2 [77v FoEH]

LLFD7 7> ROBLHIZ 2025 42 9 H 30 HBI/E T,

[FE2Y — b7 (AR ]

22,764, 261, 086

59, 724, 3451

22,704,536, 741H

32,213, 266, 851 H

11
i}

IV 3EITH 4L
V 1A%y HigeERs (IL/IV)

0. 7048H

3,516,569, 261H

2,161, 998H

3,514, 407, 263M

656, 507, 515 H

11
I

IV FEATH N
Vo 1A%y HigeERs (IL/IV)

5.3532H
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128, 640
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