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A A
(HAT: T)

BRiE
(HAL: T)
BR A MIL584.7%

A—ZS5Y70.7%

A MEF0.7%
National Australia Bank Ltd.

5.247% due 09/26/2023 AUD 1,000 $ 667
F—RS)T7 AR 667
(R{BIR(ES$693)

HF56.2%

111KF2.6%

Bank of Montreal

5.329% due 07/09/2024 $ 400 399

5.800% due 12/12/2024 100 100

Bank of Nova Scotia

5.447% due 07/31/2024 300 299

5.474% due 04/15/2024 700 699

Canadian Imperial Bank of Commerce

0.500% due 12/14/2023 500 488

National Bank of Canada

5.579% due 08/06/2024 400 399

Toronto-Dominion Bank

5.905% due 07/19/2023 220 220
2,604

o ]

CPPIB Capital, Inc.

6.338% due 03/11/2026 2,800 2,863

PSP Capital, Inc.

5.331% due 03/03/2025 800 799
3,662

h+oaEt 6,266

(A% R $6,262)

HERRIEE3.1%

Arbor Realty Commercial Real Estate Notes Ltd.

6.263% due 08/15/2034 300 293
Barings CLO Ltd.

6.470% due 01/20/2032 400 395
Madison Park Funding XXVI Ltd.

6.499% due 07/29/2030 494 492
Madison Park Funding XXX Ltd.

6.010% due 04/15/2029 855 846
Magnetite XIV-R Ltd.

6.382% due 10/18/2031 400 397
MF1 Ltd.

6.237% due 10/16/2036 400 390
OZLM XVI Ltd.

6.348% due 05/16/2030 222 221

20234E6 H 30 H H/E

Ak A AP
(A7 T) (Hfr: 1)

Tralee CLO Il Ltd.
6.570% due 07/20/2029 109 109
TARVEBRA 3,143
(BFRA$3,141)

TI—50.8%

11 %E0.8%

Danske Bank A/S

5.375% due 01/12/2024 800 795
For—uak 795
(BB R H$798)

TV R2.2%

HE2.2%

Banque Federative du Credit Mutuel S.A.

3.750% due 07/20/2023 900 899
BNP Paribas S.A.

3.800% due 01/10/2024 300 296
4.705% due 01/10/2025 200 198
BPCE S.A.

4.000% due 09/12/2023 500 498
6.780% due 09/12/2023 400 401
IFVREE 2,292
(MABR{ES$2,295)

F4Y0.9%

11ME0.9%

Deutsche Bank AG

0.898% due 05/28/2024 300 285
5.589% due 11/08/2023 600 599
Reveit 884
(B8R i $885)

FAILFUF0.1%

1HME0.1%

AerCap Ireland Capital DAC

3.150% due 02/15/2024 150 147
FANSUFEE 147
(B4R R E$148)

ARST)L0.9%

Y1) %0.9%

Israel Government Bond

3.750% due 03/31/2024 ILS 3,500 947
ARSI ER 947
(B3R $953)
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R A B
(B4 T) (BT F)
11 RE0.4%
Eni SpA
4.000% due 09/12/2023 $ 400 398
15UTER 398
(AR R{E$399)

B&4.7%
HMEL.7%
Aozora Bank Ltd.

1.050% due 09/09/2024 200 188
Mitsubishi HC Capital, Inc.

3.960% due 09/19/2023 300 299
Mitsubishi UFJ Financial Group, Inc.

4.788% due 07/18/2025 500 493
6.128% due 07/26/2023 400 400
Mizuho Financial Group, Inc.

0.849% due 09/08/2024 500 495
3.922% due 09/11/2024 300 299
Nomura Holdings, Inc.

2.648% due 01/16/2025 900 852
ORIX Corp.

4.050% due 01/16/2024 900 890
Sumitomo Mitsui Financial Group, Inc.

6.125% due 07/19/2023 400 400
Sumitomo Mitsui Trust Bank Ltd.

0.850% due 03/25/2024 500 482
EES-H 4,798
(AR R $4,812)

1L %E0.8%

NXP BV

4.875% due 03/01/2024 800 794
SEEEE 794
(IRBR{ES$797)

A5251.9%
1RE1.9%

Enel Finance International NV

2.650% due 09/10/2024 500 481
ING Groep NV

4.100% due 10/02/2023 500 498
Siemens Financieringsmaatschappij NV

5.520% due 03/11/2024 1,000 1,001
FS5L4 a5 1,980

(M@ R{ES$1,982)

E®E2.6%
L RE1.2%

Hyundai Capital Services, Inc.

0.750% due 09/15/2023 400 396

SK Broadband Co. Ltd.

3.875% due 08/13/2023 800 798
1,194

At A
(HAT: T)

FEAAE
G F)

VI 1R1.4%
Export-import Bank of Korea

4.628% due 10/30/2023 AUD 1,200 800

Korea Expressway Corp.

0.928% due 09/02/2023 1,000 661
1,461

BEAR 2,655

(1R $2,645)

1HME1.5%

Banco Santander S.A.

0.701% due 06/30/2024 $ 1,500 1,492

ARSUER 1,492

(B3R {H$1,492)

AA4R 0.3%

11RF0.3%

UBS AG

5.450% due 02/09/2024 300 299

ALREEE 299

(B8R $300)

%E1.6%

HRE1.6%

Lloyds Banking Group PLC

4.050% due 08/16/2023 700 699

Nationwide Building Society

0.550% due 01/22/2024 200 194

NatWest Group PLC

3.875% due 09/12/2023 738 734

EEAR 1,627

(B8R {H$1,629)

*E29.7%

R EBRITE6.9%

Capital One Multi-Asset Execution Trust

5.773% due 07/15/2027 200 200

CarMax Auto Owner Trust

5.767% due 01/15/2026 300 300

Citibank Credit Card Issuance Trust

5.988% due 05/14/2029 800 800

DLLAD LLC

5.190% due 04/20/2026 300 297

Ford Credit Auto Owner Trust

5.028% due 04/15/2024 396 396

GM Financial Automobile Leasing Trust

5.616% due 06/20/2025 200 200

GM Financial Consumer Automobile Receivables Trust

4.890% due 01/16/2024 88 88

5.667% due 09/16/2025 597 597

Harley-Davidson Motorcycle Trust

5.320% due 06/15/2026 1,149 1,143

Hyundai Auto Lease Securitization Trust

0.380% due 09/16/2024 625 618
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Kubota Credit Owner Trust Morgan Stanley

5.400% due 02/17/2026 300 298 5.519% due 01/25/2024 900 899
Navient Private Education Loan Trust 5.555% due 11/10/2023 500 500
6.093% due 11/15/2068 268 264 National Rural Utilities Cooperative Finance Corp.

Nissan Auto Lease Trust 5.489% due 08/07/2023 477 477
0.520% due 08/15/2024 453 450 New York Life Global Funding

5.697% due 03/17/2025 300 300 5.406% due 10/21/2023 595 595
SoFi Consumer Loan Program Trust Pacific Gas & Electric Co.

5.810% due 05/15/2031 302 301 1.700% due 11/15/2023 800 786
Toyota Auto Receivables Owner Trust Penske Truck Leasing Co. LP

5.637% due 08/15/2025 387 387 3.900% due 02/01/2024 700 691
World Omni Auto Receivables Trust Pfizer, Inc.

5.777% due 11/16/2026 400 401 5.882% due 09/15/2023 80 80

7,040 Protective Life Global Funding
3.104% due 04/15/2024 500 490

Starbucks Corp.

American Express Co. 5.509% due 02/14/2024 700 700
5.311% due 11/03/2023 485 485 Thermo Fisher Scientific, Inc.

5.801% due 05/03/2024 300 301 5.562% due 10/18/2024 900 900
American Honda Finance Corp. Toyota Motor Credit Corp.

5.478% due 01/12/2024 545 545 5.569% due 01/10/2025 500 500
American Tower Corp. Tyson Foods, Inc.

5.000% due 02/15/2024 500 497 3.900% due 09/28/2023 500 498
Athene Global Funding VMware, Inc.

0.950% due 01/08/2024 900 874 1.000% due 08/15/2024 350 332
1.200% due 10/13/2023 100 98 18,655
Bank of America Corp.

3.864% due 07/23/2024 800 799
Bayer U.S. Finance Il LLC Federal Home Loan Bank

3.875% due 12/15/2023 500 495 5.350% due 05/17/2024 1,800 1,797
Boeing Co. 5.360% due 05/10/2024 900 898
1.433% due 02/04/2024 600 584 5.370% due 05/21/2024 1,000 998
Caterpillar Financial Services Corp. Freddie Mac

5.539% due 11/13/2023 106 106 5.375% due 04/24/2025 900 896
Charter Communications Operating LLC 4,589
6.949% due 02/01/2024 500 502 KEAE 30,284
CNH Industrial Capital LLC =

4.200% due 01/15/2024 400 396 (R8I §1$30,329)

Daimler Truck Finance North America LLC = 5

1 125% due 1211412023 389 281
0.093% due 04/06/2024 200 200
Energy Transfer LP American Electric Power Co., Inc. (a)

giog:ﬁ;’;el:?jsn’;?; 3012_:'%‘ 900 885 5 473% due 08/07/2023 400 398

0,

1.250% due 12/08/2023 500 488 f\fﬁ/‘l’ ndclfe 08/08/2023 400 39%8
General Motors Financial Co., Inc. 5.914% due 11/21/2023 (a) 600 586
5..850% du.e 03/08/2024 700 699 Bayer Corp.

Gilead Sciences, Inc. 5.928% due 07/10/2023 (a) 500 499
0.750% due 09/29/2023 500 494 Becton Dickinson & Co.

Goldman Sachs Group, Inc. 5.418% due 07/10/2023 (a) 900 899
1.217% due 12/06/2023 900 883 Conagra Brands, Inc. (a)

HCA, Inc. 5.782% due 07/06/2023 400 400
5.000% due 03/15/2024 800 795 5791% due 07/05/2023 500 500
Hyundai Capital America Electricite de France S.A. (a)

&fﬂff;ﬂ”ﬁ:;ﬁ (li’zfirica ne 210 205 5.547% due 08/03/2023 400 398
0.849% due 09/09/2023 500 495 0477 due 08/0412023 400 39%8
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Enbridge U.S., Inc. Citibank N.A.
5.472% due 07/26/2023 (a) 650 647  4.570% due 07/03/2023 145 145
Global Payments, Inc. (a) DBS Bank Ltd.
5.958% due 07/28/2023 300 299 4.570% due 07/03/2023 113 113
5.959% due 07/21/2023 1,000 996  DnB Bank ASA
Humana, Inc. 2.470% due 07/03/2023 SEK 166 15
5.477% due 07/10/2023 (a) 900 899  3.020% due 07/03/2023 AUD 31 20
Keurig Dr Pepper, Inc. HSBC Bank
5.255% due 07/05/2023 (a) 250 250  3.050% due 07/03/2023 SGD 17 13
Leidos, Inc. 3.720% due 07/03/2023 HKD 168 21
5.933% due 07/10/2023 (a) 600 599  HSBC Bank PLC
McCormick & Co., Inc. 2.620% due 07/03/2023 EUR 147 160
5.373% due 07/25/2023 (a) 800 797 4.170% due 07/03/2023 GBP 19 24
National Grid North America, JPMorgan Chase Bank N.A.
Inc. 4.570% due 07/03/2023 $ 112 112
5.486% due 07/13/2023 (a) 500 499  MUFG Bank Ltd.
Northrop Grumman Corp. (0.370%) due 07/03/2023 ¥ 1475 10
5.680% due 08/17/2023 (a) 900 893 Royal Bank of Canada
Quanta Services, Inc. (a) 3.790% due 07/04/2023 CAD 46 35
5.919% due 07/17/2023 400 399 sumitomo Mitsui Banking Corp.
5.921% due 07/18/2023 400 399 (0.370%) due 07/03/2023 ¥ 14,934 103
Raytheon Technologies Corp. 2.620% due 07/03/2023 EUR 23 25
5.489% due 07/12/2023 (a) 650 649 4.170% due 07/03/2023 GBP 49 63
S&P Global, Inc. 4.570% due 07/03/2023 $ 220 220
5.428% due 07/06/2023 (a) 900 899 sumitomo Mitsui Trust Bank Ltd.
Thomson Reuters Corp. (0.370%) due 07/03/2023 ¥ 3832 27
5.500% due 07/12/2023 (a) 900 898 2.620% due 07/03/2023 EUR 37 40
Trane Technologies PLC 4.170% due 07/03/2023 GBP 65 82
5.609% due 07/24/2023 (a) 900 897 4.570% due 07/03/2023 $ 257 257
VW Credit, Inc. T
5.426% due 07/25/2023 (a) 800 797
Walgreens Boots Alliance, Inc. BAGHEIR 8.7%
6.034% due 07/05/2023 (a) 900 899 7 (0.200%) due 07/18/2023 (b) ¥ 330,000 2,283
16,192 (4 197%) due 08/28/2023 (a) 600,000 4152
(0.181%) due 08/07/2023 (b) 350,000 2,422
8,857
Australia and New Zealand Banking Group Ltd.
3.020% due 07/03/2023 AUD 25 7 emmaa 26,819
Bank of Nova Scotia
3.790% due 07/04/2023 CAD 85 o4  (RIRES27,305)
g'zz,o:f’ due 07/03/2023 $ 2 20 pEEMmESATE4T% $ 86,287
aribas Bank -
(0.370%) due 07/03/2023 ¥ 528 4  (EBFEIM$86,865)
3'3283 gue 07/03/2023 SEK 521 B em S TRR.6% 1,695
.850% due 07/03/2023 NOK 5 0 BRIt TLSP LSE)
3.020% due 07/03/2023 AUD 56 37 = =
3.050% due 07/03/2023 SGD 86 63 .
3.720% due 07/03/2023 HKD 39 5 TOHRORESSVAMITY 13,940
6.420% due 07/03/2023 ZAR 413 22
Brown Brothers Harriman & Co. BIRE100.0% M
(0.370%) due 07/03/2023 ¥ 92 1 o
0.650% due 07/03/2023 CHF 0 1 (@) F—RVERRFIEYTHD,
4.170% due 07/03/2023 GBP 1 2 (0) 7RV EMEFHREFEITHS.
4.570% due 07/03/2023 $ 1 1
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Deutsche Bank
AG 0.898% 05/28/2024  05/31/2023 $ 285 $ 285 0.28%
Oft: AB L OZ DD 4R |
20234£6 A 30 H Hi7E
@ chiET
FEEA RS
ST SZAL] J—R Wi B JEA ZH4 FRBARFNE
BOS Fannie Mae, TBA  4.500% 07/01/2038 $ 1,700 $ (1672) % (1,667)
BOS Fannie Mae, TBA  6.000% 07/01/2053 1,400 (1,414) (1,412)
JPS Ginnie Mae, TBA  5.500% 08/01/2053 5,000 (4,997) (4,975)
WFS Fannie Mae, TBA  5.500% 08/01/2053 1,300 (1,299) (1,294)
WFS Ginnie Mae, TBA  5.500% 08/01/2053 900 (900) (895)
SEYRTEE(10.1%) $ (10,282) $  (10,243)
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3-Month EURIBOR Interest Rate June Futures  Short ~ 06/2024 70 3 47 $ 19 3 0
3-Month SOFR June Futures Short  09/2024 108 192 0 3)
3-Month Sonia June Futures Short  09/2024 46 183 23 0
3-Month Sonia March Futures Short  06/2024 4 22 2 0
API2 Rotterdam Coal August Futures Short  08/2023 14 (113) 0 (66)
Australia Government 3-Year Bond September Futures ~ Short ~ 09/2023 166 66 58 0
Australia Government 10-Year Bond September Futures ~ Short ~ 09/2023 29 12 27 0
BIST 30 Index August Futures Long 08/2023 149 20 0 0
Brent Crude Oil November Futures Short 09/2023 7 (2) 0 (5)
CAC 40 10 Euro July Futures Long 07/2023 7 12 9 0
CBOE Volatility Index July Futures Short  07/2023 94 146 30 0
CBT Soybean Meal December Futures Short  12/2023 25 (70) 0 (42)
CBT Soybean Meal November Futures Long 11/2023 7 (4) 27 0
CBT Soybean Oil December Futures Short  12/2023 37 (184) 0 (89)
CBT Corn September Futures Long 09/2023 21 (112) 0 (37)
CBT Wheat September Futures Short  09/2023 8 (8) 7 0
CME Lean Hog October Futures Short  10/2023 24 24 9 0
CME Live Cattle October Futures Long 10/2023 14 76 1 0
Coffee Robusta September Futures Long 09/2023 43 (62) 0 (34)
DAX Index September Futures Long 09/2023 2 (2) 5 0
ECX Emission December Futures Long 12/2023 10 (33) 15 0
Euro STOXX Banks Index September Futures  Long 09/2023 280 65 45 0
Euro-BTP 3-Year Note September Futures  Short ~ 09/2023 86 36 23 0
Euro-BTP 10-Year Bond September Futures  Long 09/2023 13 9 0 (13)
Euro-OAT 10-Year Bond September Futures  Short ~ 09/2023 3 2 3 0
FTSE 100 Index September Futures Long 09/2023 6 (5) 2 0
FTSE/JSE Top 40 Index September Futures  Long 09/2023 42 (13) 22 0
FTSE/MIB Index September Futures Long 09/2023 5 24 16 0
Gasoline October Futures Short  09/2023 1 (1) 0 (2)
Gold 1000z August Futures Short  08/2023 12 37 0 (14)
Hard Red Winter Wheat September Futures  Long 09/2023 29 (90) 0 0
ICE-ICE Cocoa September Futures Long 09/2023 27 38 8 0
ICE-ICE White Sugar October Futures Short  09/2023 4 (2) 0 (2)
IBEX 35 Index July Futures Long 07/2023 8 25 12 0
LME Lead October Futures Long 10/2023 8 (4) 21 0
LME Primary Aluminum September Futures  Short ~ 09/2023 59 101 14 0
LME Primary Nickel August Futures Short  08/2023 9 40 6 0
LME Primary Nickel October Futures Short  10/2023 8 2 2 0
LME Zinc September Futures Short 09/2023 38 26 0 (44)
Low Sulphur Gas Oil October Futures Short  10/2023 15 0 0 (20)
Milling Wheat September Futures Short  09/2023 98 132 3 0
NASDAQ 100 E-mini September Futures  Long 09/2023 8 81 38 0
Nikkei 225 (SGX) September Futures Long 09/2023 13 51 2 0
No.2 Cotton December Futures Short  12/2023 53 15 0 (36)
NY Harbor ULSD October Futures Short  09/2023 11 (13) 0 (18)
NYB-ICE Cocoa September Futures Long 09/2023 19 76 17 0
NYB-ICE Coffee December Futures Short 12/2023 12 26 10 0
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NYB- ICE Coffee September Futures Short  09/2023 26 168 25 0
NYM Natural Gas October Futures Short  09/2023 40 (25) 0 (30)
Nymex Palladium September Futures Short  09/2023 15 270 11 0
OMXS 30 Index July Futures Long 07/2023 90 (12) 42 0
Phelix DE Base Month August Futures Short  08/2023 7 23 0 (26)
Platinum October Futures Short  10/2023 32 22 0 (12)
Red Spring Wheat September Futures Long 09/2023 4 0 0 (2)
Russell 2000 Mini Index September Futures  Long 09/2023 4 2 1 0
S&P 500 E-mini Index September Futures  Long 09/2023 3 19 8 0
S&P/TSX 60 Index September Futures Long 09/2023 2 6 5 0
SGX FTSE China A50 Index July Futures  Short  07/2023 272 (18) 0 (19)
SGX FTSE Taiwan Index July Futures Long 07/2023 72 (30) 2 0
SGX MSCI Singapore July Futures Short  07/2023 43 6 0 (2)
SGX Nifty 50 Index July Futures Long 07/2023 136 126 35 0
SGX TSI Iron Ore August Futures Long 08/2023 39 (1) 0 (8)
Silver September Futures Short  09/2023 7 (4) 0 (8)
SPI 200 Index September Futures Long 09/2023 14 13 2 0
Sugar No.11 October Futures Long 09/2023 14 (40) 138 0
Topix Index September Futures Long 09/2023 24 123 0 (12)
TTF Natural Gas October Futures Short  09/2023 25 (23) 0 (52)
U.S. Treasury 2-Year Note September Futures  Long 09/2023 18 (14) 0 0
U.S. Treasury 5-Year Note September Futures  Short ~ 09/2023 35 34 0 (2)
UK Natural Gas August Futures Short  07/2023 20 (63) 0 (49)
VSTOXX Mini Index July Futures Short  07/2023 294 42 27 0
WIG 20 Index September Futures Long 09/2023 241 9 15 0
WTI Crude November Futures Short  10/2023 14 (3) 0 (9)
SHEHEE $ 1,498 $ 797 $ (656)
@ 1T TEK]
IV T oI R URD IV NT T AN NAT T —FaTrvar0iEn?
AL T
AT ) ANT :;:ZM A HETA® i ?ﬁ;ﬁﬁ Qgﬁﬁ“ﬂw v
CDX.EM-39 Index 1.000% 06/20/2028 $ 15630 $ (741) $ 81 $ 38 $ 0
CDX.HY-40 Index 5.000% 06/20/2028 2,200 65 29 16 0
CDX.IG-40 Index 1.000% 06/20/2028 14,800 226 34 19 0
iTraxx Europe Crossover o,
Series 39 Inpdex 5.000% 06/20/2028 EUR 1,900 85 7 15 0
iTraxx Europe Series 39 Index 1.000% 06/20/2028 20,700 273 55 38 0
$ (92) $ 206 $ 126§ 0
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ZE®  3-Month Australian Bank Bill 4.000%  09/20/2025 AUD 35400 207§ 58 61 0
ZI  3-Month HKD-HIBOR 4000%  12/21/2027 HKD 15,500 9 60 5 0
ZI  3-Month HKD-HIBOR 4500%  12/21/2027 9,000 (19) 36 9 0
%4, 3-Month HKD-HIBOR 3.250%  03/15/2028 35,700 (162) (154) 0 (23)
Z]  3-Month HKD-HIBOR 3.750%  03/15/2028 57,600 102 17 36 0
ZH 3-Month ILS-TELBOR 3.260%  11/18/2027 ILS 6,300 8 10 7 0
ZH 3-Month ILS-TELBOR 3638%  12/30/2027 7.500 (28) 28) 8 0
ZH 3-Month ILS-TELBOR 3485%  01/09/2028 19,600 21 15 0 @)
%4 3-Month ILS-TELBOR 3.845%  03/16/2028 7.300 29 6 0 ©)
%\ 3-Month ILS-TELBOR 3.500%  03/31/2028 6,000 6 6 0 o)
ZF]  3-Month THOR 2250%  03/15/2028 THB 64,200 17 1) 0 1)
ZI]  3-Month ZAR-SAJIBOR 8.055%  11/14/2027 ZAR 17,800 18 14 2 0
%f.  3-Month ZAR-SAJIBOR 7.900%  01/06/2028 15,100 @1) @1) 0 @
% 3-Month ZAR-SAJIBOR 7.730%  01/09/2028 54.600 97) (108) 0 e
% 3-Month ZAR-SAJIBOR 7.705%  01/10/2028 18,400 (34) (34) 0 @)
% 3-Month ZAR-SAJIBOR 7.700%  01/20/2028 54500 (100) (85) 0 5)
ZH  3-Month ZAR-SAJIBOR 8.205%  02/17/2028 52,000 44 44 6 0
Z]  3-Month ZAR-SAJIBOR 8.430%  02/23/2028 80,500 31 31 9 0
Z]  3-Month ZAR-SAJIBOR 8.120%  03/13/2028 23.700 26 9 2 0
ZI]  3-Month ZAR-SAJIBOR 8.510%  04/25/2028 71,400 19 19 8 0
T 3-Month ZAR-SAJIBOR 9.350%  05/18/2028 46,000 (69) (50) 5 0
% 3-Month ZAR-SAJIBOR 9.185%  06/12/2028 24,000 2 @) 0 @)
ZH®  6-Month Australian Bank Bill  4.500%  09/20/2033 AUD 7,900 29 23) 0 (57)
ZH  6-Month CZK-PRIBOR 4476%  01/12/2028 CZK 53100 42 (36) 11 0
ZH  6-Month CZK-PRIBOR 5.215%  02/24/2028 201,900 (183) (205) 38 0
%#.  6-Month CZK-PRIBOR 4510%  03/22/2028 80,100 (33) 4 0 (15)
%#.  6-Month CZK-PRIBOR 5.070%  04/20/2028 128,300 110 102 0 (24)
%, 6-Month CZK-PRIBOR 4695%  05/04/2028 50,000 8 21 0 ©)
ZF]  6-Month CZK-PRIBOR 3.340%  01/06/2032 33,200 19 (55) 1 0
%4 6-Month CZK-PRIBOR 4220%  03/21/2033 46,800 ®) 9 0 (16)
%4 6-Month CZK-PRIBOR 4420%  06/01/2033 1,700 2 0 0 1)
ZI®  6-Month EURIBOR 3500%  09/20/2025 EUR 34,600 229 218 78 0
%% 6-Month EURIBOR 3.000%  09/20/2033 6.900 11 22) 0 43)
%4 6-Month EURIBOR 2500%  09/20/2053 100 0 0 0 1)
ZI  6-Month HUF-BUBOR 9.900%  12/16/2027 HUF 358,900 (119) (137) 2 0
ZR  6-Month HUF-BUBOR 10700%  12/22/2027 240,800 (104) (108) 0 0
%#.  6-Month HUF-BUBOR 11.140%  12/23/2027 479,400 235 83 9 0
%I 6-Month HUF-BUBOR 8.550%  01/24/2028 960,500 25 82) 1 0
Z 6-Month HUF-BUBOR 9.510%  04/11/2028 421,400 (59) (55) 0 1)
%4 6-Month HUF-BUBOR 8712%  04/28/2028 775.200 47 (13) 0 1)
%4 6-Month HUF-BUBOR 8.740%  04/28/2028 1,399,400 89 89 2 0
%\ 6-Month PLN-WIBOR 5.600%  12/16/2027 PLN 1,200 14 19 0 0
%, 6-Month PLN-WIBOR 5120%  01/11/2028 4700 ©) 0 2 0
ZI]  6-Month PLN-WIBOR 5430%  03/16/2028 7.800 (25) (23) 0 ©)
%#.  6-Month PLN-WIBOR 5540%  06/01/2028 17,000 93 18 8 0
%i#  6-Month PLN-WIBOR 4930%  06/20/2028 8.600 ©) ©) 6 0
g [Day China Fixing Repo 2750%  03/15/2028 CNY 39,200 89) (©2) 0 (10)
St ;'athy China Fixing Repo 3.000%  03/15/2028 154,300 586 281 38 0
Bank of Japan
%4 Uncollateralized Overnight 0.850%  09/20/2053 ¥ 2,310,000 361 (23) 0 (32)
Call Rate
Bank of Japan
%H®  Uncollateralized Overnight 1200%  09/20/2053 540,000 139 (13) 0 (24)

Call Rate

32 —
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=ZH BRL-CDI-Compounded 10.295%  01/04/2027 BRL 14,200 55 (154) 0 (12)
ZH BRL-CDI-Compounded 11.451%  01/04/2027 7,200 (34) (99) 0 (6)
BZN BRL-CDI-Compounded 12.260%  01/04/2027 6,800 65 65 7 0
ZHR BRL-CDI-Compounded 13.030%  01/04/2027 21,400 (287) (287) 0 (21)
ZHR BRL-CDI-Compounded 10.530%  01/02/2029 12,200 (20) (20) 0 (16)
S BRL-CDI-Compounded 11.080%  01/02/2029 12,100 57 57 16 0
S BRL-CDI-Compounded 11.310%  01/02/2029 17,900 108 108 24 0
BZN BRL-CDI-Compounded 11.660%  01/02/2029 12,200 99 99 17 0
BZN BRL-CDI-Compounded 11.837%  01/02/2029 17,000 154 154 23 0
BZ:N BRL-CDI-Compounded 11.940%  01/02/2029 5,300 51 51 7 0
BZ:N BRL-CDI-Compounded 12.058%  01/02/2029 25,100 260 260 35 0
BZN BRL-CDI-Compounded 12.560%  01/02/2029 7,700 102 102 11 0
S BRL-CDI-Compounded 12.746%  01/02/2029 9,500 136 133 13 0
= Canadian Overnight Repo
O]
ZH Rate Average 3.750% 09/20/2025 CAD 27,400 329 152 13 0
= Canadian Overnight Repo o
= Rate Average 1.250% 03/15/2028 TWD 302,400 85 (3) 0 (3)
- Canadian Overnight Repo
] o,
ZH Rate Average 3.000% 09/20/2028 CAD 6,500 140 33 0 (23)
< Canadian Overnight Repo
@)
ZH Rate Average 3.000% 09/20/2033 9,700 243 (28) 0 (31)
Canadian Overnight Repo
@) o,
S Rate Average 3.250% 09/20/2053 3,400 31 42 48 0
= Colombia IBR Overnight
= Interbank Reference Rate 10.260%  12/16/2027 COP 6,264,000 (139) (128) 0 (8)
<, Colombia IBR Overnight
ZH Interbank Reference Rate 9.800% 12/27/2027 3,774,000 (70) (74) 0 4)
<. Colombia IBR Overnight
ZH Interbank Reference Rate 9.770% 01/31/2028 3,627,500 (64) (53) 0 (5)
Colombia IBR Overnight
S Interbank Reference Rate 9.210% 02/10/2028 14,805,200 191 191 18 0
- Colombia IBR Overnight
ZH Interbank Reference Rate 10.200%  03/01/2028 12,907,400 (293) (325) 0 (16)
X Colombia IBR Overnight
A
BZN Interbank Reference Rate 9.050% 03/24/2028 6,886,000 89 89 8 0
Colombia IBR Overnight
STHA Interbank Reference Rate 8.600% 04/11/2028 8,197,300 59 59 10 0
Colombia IBR Overnight
SHA Interbank Reference Rate 8.106% 06/15/2028 5,462,000 25 26 6 0
X Colombia IBR Overnight
A
BZN Interbank Reference Rate 7.730% 06/28/2028 5,168,500 7 0 6 0
Financial Benchmarks India
BZN Overnight Mumbai Interbank 6.250% 03/15/2028 INR 238,700 (8) (37) 0 (5)
Outright Rate
Financial Benchmarks India
ZH Overnight Mumbai Interbank 6.250% 03/15/2028 141,400 5 (24) 3 0
Outright Rate
Financial Benchmarks India
S Overnight Mumbai Interbank 6.500% 03/15/2028 525,200 50 (68) 0 (13)
Outright Rate
Financial Benchmarks India
ZH@  Overnight Mumbai Interbank 6.000% 09/20/2028 243,400 33 16 6 0
Outright Rate
S IBMEXID 8.445% 12/02/2027 MXN 4,900 (1) (1) 0 0
ZHR IBMEXID 9.215% 02/09/2028 47,900 (80) (74) 3 0
B3 IBMEXID 9.135% 02/14/2028 24,000 (37) (46) 2 0
S IBMEXID 8.438% 03/20/2028 64,300 3 3 0 4)
ZH IBMEXID 8.700% 05/19/2028 49,000 (37) (15) 3 0
BZiN IBMEXID 8.207% 06/19/2028 61,400 (22) (36) 0 (4)
B Z:N IBMEXID 8.250% 12/02/2032 17,200 10 8 1 0
=W IBMEXID 8.800% 02/02/2033 23,100 61) (64) 0 (2)
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=k IBMEXID 8.755%  02/03/2033 32,200 79) (112) 0 0
% IBMEXID 8.374%  03/14/2033 MXN 35300 37 37 3 0
% IBMEXID 8.281%  03/28/2033 16,300 10 10 1 0
ZH  IBMEXID 8.340%  04/21/2033 15,900 (15) a7 0 @)
%#  IBMEXID 8.055%  06/13/2033 39,000 ) @1) 3 0
ZW  KRW-CD-KSDA-Bloomberg ~ 2.665%  03/15/2028 KRW 3,962,500 13 24 0 )
%#.  KRW-CD-KSDA-Bloomberg ~ 3.250%  03/15/2028 1,590,400 (14) 23) 16 0
ZW  KRW-CD-KSDA-Bloomberg ~ 3.500%  03/15/2028 2,199,600 1 31 0 22)
% KRW-CD-KSDA-Bloomberg ~ 4.000%  03/15/2028 3,711,900 61 37) 23 0
ZW  KRW-CD-KSDA-Bloomberg ~ 3.000%  06/21/2028 3,226,500 57 7 7 0
- Secured Overnight Financin
3 G 9 9 3000% 09/20/2028 $ 3,600 128 ) 0 0
IR ng:red Overnight Financing 3 5500, 09/20/2033 1,400 58 5 0 @)
e Secured Overmight Financing 30909, 0912012053 800 23 @) 0 @)
ZH AS\LEZZZ Chile Interbank Rate 5 9490, 02/17/2028 CLP 2,003,100 (15) (15) 0 @)
I ii/’;‘;gi Chile Interbank Rate ¢ 3700, (3/03/2028 889,300 31) 31) 0 ™
2 ii/’:‘;gi Chile Interbank Rate ¢ 3800, 03/03/2028 942,700 (33) (33) 0 1)
ZH AS\LEZZZ Chile Interbank Rate ¢ 3509, 03/07/2028 1,767,200 (58) (58) 0 @)
ZI i;li;gi Chile Interbank Rate ¢ 3650, 03/07/2028 1,496,100 (54) 1) 0 ™
X Sinacofi Chile Interbank Rate
£ ol 5.830%  04/25/2028 6,711,700 106 47 0 @)
% i{/ﬁ;‘é@ Chile Interbank Rate 5 7800, 05/31/2028 490,300 ) 1) 0 0
2 AS\LEZZZ Chile Interbank Rate 5 7980, 05/31/2028 1,952,300 (44) (44) 0 1)
2 ii/’:‘;gi Chile Interbank Rate 5 5500, 0g/01/2028 2,661,500 (39) (39) 0 (1)
%y, Sinacofi Chile Interbank Rate 5 5376, (6/14/2028 4,867,800 (24) (24) 3 0
Average
Sinacofi Chile Interbank Rate
ST Gl 5.158%  06/15/2028 1,278,000 (12) (10) 0 0
ZH i;lﬂzgg’e OvernightIndex 5 7500, 03/15/2028 SGD 12,400 256 14 39 0
<. Singapore Overnight Index
2 T i 3.000%  03/15/2028 5,400 67 35 17 0
= Sterling Overnight Interbank
F: (4)
e Rate 4000%  09/20/2025 GBP 5,300 239 99 22 0
= Sterling Overnight Interbank
E (4)
e Rats 3500%  09/20/2033 12,900 1,043 200 126 0
. Sterling Overnight Interbank
(4)
B 3.250%  09/20/2053 2,100 (254) 33 0 (26)
B3y ﬁg fp' Urban Consumers 0.000%  06/07/2033 $ 1,500 @) @) 0 ™
$ 4281 % 65 904§ (560)
ZIvTRNEEH $ 4189 $ 222 $ 1,030 §$  (560)
IR TETIL AV DFRYF T HEORTYIZMDEHICERSN-ERBANRELILEES. I7VRE () TOFILavOEVFITRTYTD

BEAAILEEILVSREABLARIBRAOTYIREERIT2REMEFOSIEELER(HD, £2E () RVYTORETAELE,N S RIE
BUKF BRI TYIREEHT 2 RAMEESH O EIREEEERL R FMBEELBEE R E LI MIAHF TS,

LRBEORTVTRHOFHICERSNERABHNFKELS

~TOTILavOBEVWFELTRITRS AN H L BENRREEE
HRICRT VTR OBETARNRE/FHNEINIIHE, IL DV T I RV TZHUDEE S L CHRBMEEL, TV BITIRIOTRROIE
BORBNEREL. JLOVA-TUNTAI O FRER (FEFIE) OAREMER Y ROVTOBETRELEL-TBEEOEI ETOEMIL. SH
BRAEOUBREMOBAERL ABTERTEEZHOFHICERSN-ZTOMDOEREAOELEDAREEFEIRIDERERT .

COEMEROMNHRERIEBFTHS.
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BOA 07/2023 PLN 529 $ 128 $ 0 $ (2)
BOA 07/2023 TRY 2,761 123 18 0
BOA 07/2023 $ 96 CZK 2,071 0 (1)
BOA 07/2023 69 PLN 288 2 0
BOA 07/2023 9 TRY 205 0 (1)
BOA 08/2023 AUD 5,976 $ 4,039 57 0
BOA 08/2023 CAD 4,858 3,632 0 (41)
BOA 08/2023 EUR 1,544 1,679 0 )
BOA 08/2023 JPY 385,385 2,795 106 0
BOA 08/2023 1,104,700 7,968 273 0
BOA 08/2023 NZD 3,616 2,293 78 0
BOA 08/2023 SEK 18,812 1,830 84 0
BOA 08/2023 $ 74 AUD 108 0 (2)
BOA 08/2023 139 CAD 184 1 0
BOA 08/2023 106 EUR 98 1 0
BOA 08/2023 223 GBP 178 4 0
BOA 08/2023 107 JPY 14,700 0 (5)
BOA 09/2023 HKD 4,005 $ 513 1 0
BOA 09/2023 IDR 9,033,000 600 0 0
BOA 09/2023 KRW 720,412 569 20 0
BOA 09/2023 TWD 43,121 1,420 33 0
BOA 09/2023 $ 3 INR 239 0 0
BOA 11/2023 963 ILS 3,509 0 (11)
BPS 07/2023 BRL 6,996 $ 1,452 1 0
BPS 07/2023 COP 393 0 0 0
BPS 07/2023 PLN 610 143 0 (7)
BPS 07/2023 SGD 78 59 1 0
BPS 07/2023 $ 1,425 BRL 6,996 26 0
BPS 07/2023 0 COP 393 0 0
BPS 07/2023 900 CzZK 19,357 0 (12)
BPS 07/2023 644 MXN 11,082 1 0
BPS 07/2023 127 PLN 535 4 0
BPS 07/2023 4 TRY 90 0 ()
BPS 08/2023 AUD 1,579 $ 1,074 22 0
BPS 08/2023 CAD 5 4 0 0
BPS 08/2023 CHF 2,113 2,392 20 0
BPS 08/2023 CNH 27,711 3,973 151 0
BPS 08/2023 SEK 985 92 1 0
BPS 08/2023 TWD 21,583 707 14 0
BPS 08/2023 $ 345 AUD 507 0 (7)
BPS 08/2023 156 CAD 206 0 0
BPS 08/2023 5,230 CHF 4,690 36 0
BPS 08/2023 590 EUR 543 4 0
BPS 08/2023 4 HUF 1,272 0 0
BPS 08/2023 18 JPY 2,500 0 0
BPS 08/2023 5 TWD 139 0 0
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BPS 09/2023 AUD 1,300 $ 861 0 (7)
BPS 09/2023 BRL 1,990 400 0 (7)
BPS 09/2023 CLP 339,055 415 0 (4)
BPS 09/2023 JPY 209,109 1,500 35 0
BPS 09/2023 PEN 4,062 1,100 0 (14)
BPS 09/2023 PLN 3,829 900 0 (39)
BPS 09/2023 RON 4177 900 0 17)
BPS 09/2023 SEK 4,782 442 0 (2)
BPS 09/2023 $ 2,444 AUD 3,600 0 (43)
BPS 09/2023 500 BRL 2,468 4 0
BPS 09/2023 3,850 CAD 5,124 27 0
BPS 09/2023 0 COP 393 0 0
BPS 09/2023 1,920 EUR 1,750 0 3)
BPS 09/2023 4,576 GBP 3,563 0 (46)
BPS 09/2023 880 HUF 303,154 0 (10)
BPS 09/2023 2,010 ILS 7,158 0 (75)
BPS 09/2023 3,200 KRW 4,117,524 0 (62)
BPS 09/2023 1,866 NzD 3,000 0 (29)
BPS 09/2023 500 PLN 2,044 1 0
BPS 09/2023 1,116 RON 5,066 0 (4)
BPS 09/2023 2,455 THB 84,125 0 (64)
BPS 09/2023 1,401 ZAR 26,143 0 (28)
BPS 12/2023 MXN 37,000 $ 2,075 0 17)
BRC 07/2023 CzZK 19,829 897 0 (13)
BRC 07/2023 JPY 330,000 2,551 263 0
BRC 07/2023 MYR 19,112 4,166 63 0
BRC 07/2023 PLN 360 86 0 (3)
BRC 07/2023 SGD 96 72 1 0
BRC 07/2023 $ 57 CzZK 1,221 0 (1)
BRC 07/2023 1,061 PLN 4,400 21 0
BRC 07/2023 150 RON 691 2 0
BRC 08/2023 COP 7,636,115 $ 1,792 0 (12)
BRC 08/2023 EUR 501 538 0 (10)
BRC 08/2023 GBP 1,029 1,291 0 17)
BRC 08/2023 JPY 415,398 3,139 245 0
BRC 08/2023 $ 182 CNH 1,297 0 (3)
BRC 08/2023 36 EUR 33 0 0
BRC 08/2023 418 GBP 331 3 0
BRC 08/2023 7 HUF 2,435 0 0
BRC 08/2023 ZAR 1,310 $ 71 2 0
BRC 09/2023 ILS 9,265 2,590 86 0
BRC 09/2023 SGD 1,666 1,248 13 0
BRC 09/2023 $ 50 HKD 392 0 0
BRC 09/2023 1,200 KRW 1,554,600 0 (15)
BSS 08/2023 1 EUR 10 0 0
CBK 07/2023 RON 2,944 $ 651 4 0
CBK 07/2023 TRY 643 27 2 0
CBK 07/2023 494 22 3 0
CBK 07/2023 $ 1,259 CLP 1,019,125 10 0
CBK 07/2023 696 563,659 4 0
CBK 07/2023 793 CzZK 17,083 0 9)
CBK 07/2023 6,400 INR 525,344 0 (2)



PIMCO/NZ 2 —% + SR FN—PIMCO/NZE 2 —% + LY R - IX—TU R+ Ta—Fv—X A rFTFO—-T7VFK

AL T
KR IEBHMEL

BT REH B ZHUE B A
CBK 07/2023 3,309 PHP 180,529 0 (46)
CBK 07/2023 35 PLN 142 0 0
CBK 08/2023 CLP 975,143 $ 1,212 3 0
CBK 08/2023 EUR 392 424 0 (5)
CBK 08/2023 GBP 512 645 0 (7)
CBK 08/2023 JPY 214,615 1,557 59 0
CBK 08/2023 TWD 75,531 2,467 41 0
CBK 08/2023 $ 20 AUD 31 0 0
CBK 08/2023 397 CLP 324,766 5 0
CBK 08/2023 2,615 2,166,885 75 0
CBK 08/2023 295 EUR 274 5 0
CBK 08/2023 6,578 GBP 5,199 34 0
CBK 08/2023 222 JPY 30,400 0 (10)
CBK 08/2023 $ 21 SEK 225 0 (1)
CBK 09/2023 IDR 35,365 $ 2 0 0
CBK 09/2023 MXN 10,441 600 0 0
CBK 09/2023 SEK 4,639 429 0 (2)
CBK 09/2023 $ 8 COP 35,884 0 0
CBK 09/2023 1,766 IDR 26,281,059 0 (21)
CBK 09/2023 5 KRW 7,062 0 0
CBK 09/2023 1,540 NOK 16,186 0 (25)
CBK 10/2023 89 CLP 72,644 1 0
CBK 11/2023 ILS 3,439 $ 998 65 0
CBK 04/2024 3,509 969 10 0
FAR 07/2023 $ 2 CLP 1,518 0 0
GRE 08/2023 GBP 160 $ 202 0 (1)
GRE 08/2023 $ 107 EUR 100 2 0
GRE 08/2023 224 GBP 180 5 0
GRE 08/2023 9 SEK 95 0 0
JPM 07/2023 SGD 1,316 $ 996 23 0
JPM 07/2023 TRY 724 30 3 0
JPM 07/2023 343 14 1 0
JPM 07/2023 $ 216 PHP 11,814 0 (3)
JPM 07/2023 87 PLN 363 2 0
JPM 07/2023 42 TRY 956 0 (5)
JPM 08/2023 CAD 2,959 $ 2,212 0 (26)
JPM 08/2023 CHF 1,932 2,197 27 0
JPM 08/2023 CNH 17,950 2,598 121 0
JPM 08/2023 EUR 67 74 1 0
JPM 08/2023 JPY 332,288 2,501 187 0
JPM 08/2023 NOK 14,122 1,331 1 0
JPM 08/2023 $ 294 EUR 270 1 0
JPM 08/2023 259 GBP 205 1 0
JPM 08/2023 5 HUF 1,637 0 0
JPM 08/2023 66 JPY 8,900 0 (4)
JPM 08/2023 1,173 NzD 1,900 0 9)
JPM 09/2023 BRL 54 $ 1 0 0
JPM 09/2023 CHF 3,415 3,800 0 (48)
JPM 09/2023 HKD 1,120 144 0 0
JPM 09/2023 IDR 17,838,000 1,200 15 0
JPM 09/2023 ILS 5,741 1,616 65 0
JPM 09/2023 INR 276,183 3,348 0 9)
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JPM 09/2023 JPY 185,497 1,300 1 0
JPM 09/2023 PHP 112,986 2,009 0 (30)
JPM 09/2023 SEK 4,640 429 0 (2)
JPM 09/2023 THB 155,069 4,467 60 0
JPM 09/2023 $ 482 AUD 700 0 (15)
JPM 09/2023 500 CLP 407,700 3 0
JPM 09/2023 620 HUF 213,393 0 (8)
JPM 09/2023 390 ILS 1,405 0 (11)
JPM 09/2023 700 KRW 887,110 0 (24)
JPM 09/2023 600 MXN 10,619 10 0
JPM 09/2023 560 NOK 5,874 0 (10)
JPM 09/2023 4,304 PEN 15,847 41 0
JPM 09/2023 900 PHP 50,139 5 0
JPM 09/2023 0 THB 9 0 0
JPM 09/2023 1,599 ZAR 29,742 0 (37)
MBC 07/2023 SGD 42 $ 32 1 0
MBC 07/2023 $ 13 SGD 17 0 0
MBC 08/2023 EUR 344 $ 372 0 (5)
MBC 08/2023 TWD 2,632 86 2 0
MBC 08/2023 $ 3,429 CAD 4,555 15 0
MBC 08/2023 572 EUR 530 8 0
MBC 08/2023 160 GBP 125 0 (1)
MBC 08/2023 25 ZAR 478 1 0
MBC 08/2023 23 445 1 0
MBC 09/2023 KRW 1,335,435 $ 1,047 29 0
MBC 09/2023 $ 61 HKD 474 0 0
MBC 09/2023 ZAR 2,082 $ 111 2 0
MYI 07/2023 IDR 10,107,387 676 2 0
MYI 07/2023 INR 525,440 6,400 1 0
MYI 07/2023 MXN 764 45 0 0
MYI 07/2023 MYR 6,371 1,384 16 0
MYI 07/2023 TRY 373 15 1 0
MYI 07/2023 951 39 2 0
MYI 07/2023 $ 63 CzZK 1,345 0 (1)
MYI 07/2023 673 IDR 10,107,387 2 0
MYI 07/2023 413 JPY 59,700 0 0
MYI 07/2023 2,107 MYR 9,704 0 (24)
MYI 07/2023 18 PLN 78 1 0
MYI 07/2023 14 TRY 372 0 0
MYI 08/2023 CAD 346 $ 260 0 (1)
MYI 08/2023 NOK 13,695 1,293 13 0
MYI 08/2023 TWD 18,567 612 16 0
MYI 08/2023 $ 165 CAD 219 1 0
MYI 08/2023 436 EUR 400 2 0
MYI 08/2023 115 JPY 16,000 0 (3)
MYI 08/2023 51 SEK 555 0 0
MYI 08/2023 45 ZAR 865 1 0
MYI 08/2023 38 748 1 0
MYI 09/2023 BRL 1,968 $ 400 0 (2)
MYI 09/2023 INR 76,400 926 0 (2)
MYI 09/2023 KRW 1,500,815 1,173 29 0
MYI 09/2023 THB 69,930 2,012 25 0
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MYI 09/2023 TRY 734 27 0 0
MYI 09/2023 $ 2,350 CAD 3,105 0 0
MYI 09/2023 676 IDR 10,116,174 0 (4)
MYI 09/2023 7,020 INR 577,529 0 0
MYI 09/2023 500 MXN 8,742 2 0
RBC 07/2023 6,639 127,736 796 0
RBC 08/2023 GBP 1,887 $ 2,385 0 (15)
RBC 08/2023 $ 1" CAD 15 0 0
RBC 08/2023 10 EUR 9 0 0
RBC 08/2023 159 GBP 126 1 0
RBC 08/2023 231 MXN 3,998 0 0
RBC 09/2023 500 JPY 68,566 0 (20)
SCX 07/2023 CzZK 824 $ 37 0 (1)
SCX 07/2023 TRY 642 28 3 0
SCX 08/2023 AUD 147 96 0 (2)
SCX 08/2023 CNH 9,605 1,396 71 0
SCX 08/2023 GBP 203 256 0 (2)
SCX 08/2023 NOK 85 8 0 0
SCX 08/2023 NzZD 1,284 801 15 0
SCX 08/2023 SEK 18,470 1,733 20 0
SCX 08/2023 $ 88 AUD 131 0 (1)
SCX 08/2023 55 GBP 44 1 0
SCX 09/2023 INR 221,219 $ 2,686 0 (3)
SCX 09/2023 THB 62,096 1,797 32 0
SCX 09/2023 TWD 55,826 1,831 35 0
SCX 09/2023 $ 6,080 INR 500,025 0 (2)
SOG 07/2023 PLN 411 96 0 (6)
SOG 07/2023 SGD 49 37 1 0
SOG 08/2023 $ 40 ZAR 728 0 (1)
SOG 09/2023 1,080 IDR 16,075,029 0 (13)
SSB 07/2023 BRL 7,003 $ 1,465 13 0
SSB 07/2023 CLP 1,022,106 1,272 0 0
SSB 07/2023 COP 23,178,877 5,545 0 (6)
SSB 07/2023 $ 1,453 BRL 7,003 0 (1)
SSB 07/2023 5,545 COP 23,349,668 10 0
SSB 07/2023 5,224 23,178,877 326 0
SSB 08/2023 1,272 CLP 1,025,058 0 (1)
SSB 09/2023 CLP 395,518 $ 485 0 (3)
SSB 09/2023 $ 5,247 BRL 26,254 133 0
TOR 07/2023 COP 103,651 $ 25 0 0
TOR 07/2023 102,813 25 0 0
TOR 07/2023 $ 25 COP 102,813 0 0
TOR 08/2023 127 GBP 100 1 0
TOR 08/2023 1,987 HUF 695,798 22 0
UAG 07/2023 TRY 4,648 $ 202 25 0
UAG 07/2023 $ 9 CZK 197 0 0
UAG 07/2023 204 TRY 4,643 0 (27)
UAG 08/2023 EUR 1,023 $ 1,118 0 0
UAG 08/2023 GBP 493 623 0 (4)
UAG 08/2023 HUF 8,026 23 0 0
UAG 08/2023 JPY 350,000 2,582 147 0
UAG 08/2023 $ 38 GBP 30 0 0
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UAG 08/2023 55 ZAR 1,099 3 0
UAG 08/2023 ZAR 59,352 $ 3,091 0 (37)
UAG 09/2023 ILS 7,695 2,149 70 0
UAG 09/2023 $ 1,084 RON 4,923 0 (3)
$ 4530 $  (1,205)
@ (JPY-Hedged)-Retail D/ [E 2 R 50 8L 24
AR EBEFHNHE LS
5 [ FH T ek A ZEEE Z RS e F i
BOA 07/2023 JPY 2,729,516 $ 18,904 $ 19 $ 0
BOA 07/2023 $ 20,755 JPY 2,884,938 0 (795)
BOA 08/2023 18,389 2,646,671 7 0
BPS 07/2023 JPY 2,657,887 $ 18,389 0 0
BPS 07/2023 $ 20,446 JPY 2,841,980 0 (783)
BPS 08/2023 18,389 2,646,671 7 0
CBK 07/2023 JPY 110,699 $ 783 17 0
CBK 07/2023 $ 540 JPY 77,317 0 (5)
JPM 07/2023 JPY 942,402 $ 6,590 70 0
JPM 08/2023 $ 6,590 JPY 938,397 0 (67)
MBC 07/2023 JPY 23,657 $ 165 1 0
MYI 07/2023 6,601 48 2 0
MYI 07/2023 $ 236 JPY 34,048 0 0
SCX 07/2023 JPY 1,667,007 $ 11,534 0 0
SCX 07/2023 $ 16,901 JPY 2,349,234 0 (647)
SCX 08/2023 11,534 1,659,972 5 0
$ 128 5 (2.097)
SNEAHBEELEZNEE $ 4,658 $ (3,502)
| PP eSS
LRIAT
BN T
AL gl e T B N - SCHL (321 RFEDL AT 7 54 (Rl
rGIE RS TR EEh&HFRE [ 72 4] T A TEITA e SEATH2E T i
3-Month MYR- o
BOA i oMond 3.750%  12/21/2027 MYR 20,700 $ 6 § 12 18 3 0
BOA i pMonh MYR- 3500%  03/15/2028 8,100 4 (16) 0 (12)
. 3-Month MYR- .
BOA =B oMonh 3500%  03/15/2028 7,400 4 7 11 0
3-Month MYR- o
BOA il oMonh 3.750%  03/15/2028 10,600 18 ®) 10 0
- 3-Month MYR- o
BOA  mm oo 3.750%  03/15/2028 35,800 (13) (19) 0 (32)
, 3-Month MYR- .
scx s TMent 3.750%  03/15/2028 21,500 47 28) 19 0
$ 66 $ (52) $ 58 § (44)
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MEI  ZE pOVESPA 67 0.000% Maturity BRL 8083 08/16/2023 $ 0 $§ (1)$S 0% (1)
MEI zi KOSPIZ 41250000 0.000% Maturity KRW 3884636 09/14/2023 0 1) 0 @)
Thailand
MEI % Equity 95,800 0.000% Maturity ~THB 86,388 00/28/2023 0 34) 0 (34
Index
$ 0% (865 05 (86
ZDvT R AR $ 66 $ (138) 5 58 $ (130)
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