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2 g B rrETEE s B EEaTED (X1) REAEREE, BRORHENEEENEERERR0MEEDE XA
2 =l 50 5HH BARNEDBSEAECLIVEHEIND LU— N THERELZHDTT,
LS | 15716 12,157 25784 (F2) BALERGF, MBEERREICHT MO,
z A E4) FHIBEES K OBTERIC DOV TIF &R A GRES . fEREREHERLNT—Y
(E2) BARBEUHET, %l?bft\%@“oﬁ ¢ 7
(2) SHE (&) BHE ERIRE)
E| A
X 5| m |® GlF M X EE ® BlpitpeninrEr B EFHE
_ % F7XUN - FIL [F7 X070 - FIb T
FRAUAR United States Treasury Note/Bond & &k 25 3.5000 1,000 995 134,397 | 2039/02/15
United States Treasury Note/Bond & i % 2.0000 14,000 10,262 1,385,472 | 2050/02/15
United States Treasury Note/Bond & 5 & 0.3750 28,000 24,996 3,374,769 | 2025/12/31
United States Treasury Note/Bond & 5 1.8750 47,500 35,635 4,811,206 | 2041/02/15
United States Treasury Note/Bond & &k 0.5000 58,000 51,755 6,987,539 | 2026/02/28
UNITED STATES TREASURY NOTE/BOND & & 2 1.3750 17,000 14,133 1,908,204 | 2031/11/15
UNITED STATES TREASURY NOTE/BOND & i =5 1.8750 27,000 23,448 3,165,807 | 2032/02/15
UNITED STATES TREASURY NOTE/BOND & i =5 2.2500 15,500 12,058 1,628,001 | 2052/02/15
Mexico Government International Bond f& & 4.5000 2,000 1,917 258,900 | 2029/04/22
JPMorgan Chase & Co Fa 2.3010 1,000 948 128,020 | 2025/10/15
GlaxoSmithKline Capital Inc I - 3.8750 1,500 1,456 196,706 | 2028/05/15
HSBC USA Inc EIE = - 3.5000 300 296 40,024 | 2024/06/23
I%/(etdLl'E Algricole SA/London % }ﬁ 2 3.2500 1,000 971 131,110| 2024/10/04
etlife Inc & 3.0000 300 291 39,346 | 2025/03/01
Microsoft Corp T B F 2.4000 1,000 944 127,543 | 2026/08/08
International Business Machines Corp | # & 25 3.3000 1,000 961 129,845 | 2026/05/15
American Express Co t FEm H 2.2028 1,500 1,500 202,614 | 2023/02/27
I\/\IZUHQ FINANCIAL GROUP INC FS - G- 4.2540 2,000 1,883 254,277 | 2029/09/11
BNP Paribas SA I - 4.3750 2,000 1,944 262,578 | 2025/09/28
Ex'xon {\/\lel Corp . FI = 2.2750 2,000 1,863 251,607 | 2026/08/16
Mitsubishi UFJ Financial Group Inc Tt BE H 3.7770 1,000 987 133,285 | 2025/03/02
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MITSUBISHI UFJ FINANCIAL GROUP INC | = & %5 2.3090 3,000 322,019| 2032/07/20
Boeing Co/The T ' F 3.1000 2,000 1 835 247,789 | 2026/05/01
SUMITOMO MITSUI FINANCIAL GROUP INC | %t & 5 1.9020 2,500 2,068 279,204 | 2028/09/17
SUMITOMO MITSUI FINANCIAL GROUP INC | #= & %5 3.0400 1,000 876 118,313 | 2029/07/16
HSBC Holdings PLC - 4.3000 2,000 1,957 264,263 | 2026/03/08
HSBC HOLDINGS PLC H & 4.5830 1,000 947 127,876 2029/06/19
NATIONAL AUSTRALIA BANK LTD/NEW YORK | = & 25 3.9050 2,000 1,932 260,887 | 2027/06/09
LLOYDS BANKING GROUP PLC T B 3.7500 1,500 1,404 189,576 | 2028/03/18
AMAZON.COM INC #t B F 1.6500 3,000 2,588 349,508 | 2028/05/12
McDonald's Corp T FE F 3.8000 1,500 1,433 193,503 | 2028/04/01
Caterpillar Financial Services Corp H & 3.3000 650 644 86,959 | 2024/06/09
John Deere Ca é)ltal Corp H & 2.2500 2,000 1,856 250,597 | 2026/09/14
CITIGROUP IN [ - 3.8750 500 489 66,045 | 2025/03/26
CITIGROUP INC - 3.8870 2,000 1,892 255,490 | 2028/01/10
CITIGROUP INC H & 5 3.2000 1,500 1,404 189,628 | 2026/10/21
BANK OF AMERICA CORP. B F 3.5930 3,000 2,790 376,754 | 2028/07/21
Wells Fargo & Co t Fm H 4.1250 200 201 27,1511 2023/08/15
Wells Fargo & Co #Ht B F 4.1000 3,000 2,915 393,668 | 2026/06/03
MORGAN STANLEY - 3.7500 200 200 27,110 | 2023/02/25
MORGAN STANLEY T B % 3.8750 1,000 974 131,506 | 2026/01/27
MORGAN STANLEY T FE 4.2100 2,000 1,924 259,772 | 2028/04/20
GOLDMAN SACHS GROUP INC. T B % 4.0000 200 199 26,928 | 2024/03/03
GOLDMAN SACHS GROUP INC. B F 3.5000 2,000 1,944 262,540 | 2025/04/01
GOLDMAN SACHS GROUP INC. - 4.2230 1,000 946 127,734 | 2029/05/01
ROYAL BANK OF CANADA [ 3.8750 2,000 1,832 247,403 | 2032/05/04
BPCE SA t & = 3.3750 1,000 951 128,437 | 2026/12/02
BPCE SA [ - 4.5000 1,000 977 131,983 | 2025/03/15
ABN AMRO Bank NV T FE F 4.8000 1,000 982 132,689 | 2026/04/18
Mizuho Financial Group Cayman 2 Ltd |t & 2 4.2000 500 500 67,538 | 2022/07/18
T L Y R SORMA ||l .
=7s 268,850 230,309 31,094,143
) _ FAFS - B[ FHFS - B
b CANADIAN GOVERNMENT BOND & & 2% 0.5000 17,500 16,824 1,753,131 | 2023/11/01
BRITISH COLUMBIA &AL 25 . . , 160,063 | 2050/06/18
Province of Alberta Canada 5 195,120 | 2026/06/01
R Province of Alberta Canada 5 176.971 | 2030/06/01
maet | 2P 1 385786
FT—ARSU7 AUSTRALIAN GOVERNMENT BOND & 5E 2% 1.0000 OO 79 3,797,881 | 2031/11/21
JPMorgan Chase & Co I 4.2150 2,000 1,830 170,430 | 2029/05/22
Standard Chartered PLC #t B F 2.9000 2,000 1,919 178,740 | 2025/06/28
CREDIT AGRICOLE SA/LONDON t & = 4.4000 3,000 2,841 264,550 | 2027/07/06
AT&T Inc £ ' F 4.6000 4,300 4,061 378,171 | 2028/09/19
Credit Agricole SA B F 4.2000 2,000 1,754 163,379 | 2034/05/29
Societe Generale SA fa - 4.7000 1,000 893 83,194 | 2028/09/20
Societe Generale SA H & 4.8750 2,000 1,885 175,553 | 2026/10/13
Barclays PLC B F 5.2440 2,000 1,905 177,387 | 2028/06/15
Barclays PLC - 4.0000 2,000 1,760 163,902 | 2029/06/26
Lloyds Banking Group PLC #t B F 4.7500 2,000 1,852 172,439 | 2028/05/23
Verizon Communications Inc T OB F 4.5000 3,500 3,332 310,297 | 2027/08/17
VERIZON COMMUNICATIONS INC T ' 2.3500 2,000 1,659 154,521 | 2028/03/23
Ag le Inc £ B F 3.6000 1,400 1,340 124,826 | 2026/06/10
BPCE SA fa - 4.5000 3,500 3,225 300,296 | 2028/04/26
VODAFONE GROUP t FE 4.2000 2,000 1,870 174,165 | 2027/12/13
AusNet Services Holdings Pty Ltd T B F 4.2000 1,800 1,642 152,906 | 2028/08/21
74,571 6,942,645
. :F/f:FUZ ﬁ’/t\ FAFUZ - RIR
A1FUZR United Kingdom Gilt & 5 % 0.3750 6,773 1,098,797 | 2030/10/22
United Kingdom Gilt & 5k 2% 0.1250 5,000 4,649 754,252 | 2026/01/30
United Kingdom Gilt & 5 % 0.6250 7,500 4,461 723,630 | 2050/10/22
BNG Bank 5% B 1.6250 2,500 2,415 391,895 | 2025/08/26
Cooperatieve Rabobank UA T B % 5.2500 1,500 1,517 246,135 | 2027/09/14
Aegon N T & F 6.6250 200 249 40,438 | 2039/12/16
InterContinental Hotels Group PLC H & 3 3.7500 1,000 991 160,754 | 2025/08/14
P B IO 773 ) B VSN FUUUUUUSSU U U BRI
25,700 21,058 3,415,904
TA01-7 70~ 7 TAV1-7 J0-%
AVI—FV SVERIGES SAKERSTALLDA OBLIGATIONER AB | #= & 25 0.2500 200,000 171,826 2,276,694 | 2027/06/09
Lansforsakringar Hypotek AB Ht B 1.2500 60,000 56,742 751,839 | 2025/09/17
/J\—-\- f’ﬁ.t@ _»jl _____________________________ Zﬁtﬁ ________________________________________________________________________
260,000 228,568 3,028,533
FAFYT - RY [FAFYT -RY
X+ Mexican Bonos & i % 7.5000 43,000 39,824 261,464 | 2027/06/03
Mexican Bonos B i % 8.5000 260,000 249,652 1,639,090 | 2029/05/31
Mexican Bonos = 5 5E 2% 7.7500 120,000 109,432 718,481 | 2031/05/29
3E8R
423,000 398,908 2,619.035
JF‘r“—j/r\ ZEI% FR—>YR - 20F
Poland Government Bond - 5 5E 2% 1.2500 5,000 27,668 832,642 | 2030/10/25
1881R
45,000 27,668 832,642
F1—0O F1—0O
1—0 (F579) | NETHERLANDS GOVERNMENT BOND f& & 25 2.7500 3,500 3,946 555,651 | 2047/01/15
BMW FINANCE NV #Ht B F 1.0000 300 291 40,978 | 2025/01/21
TR B O ————— P4 O DU SSUUUUU USSR SN B
3.800 4,237 596,630
+1—0O +1—0O
1—0 (N)LF-) | Belgium Government Bond & 5k 2% 1.7000 2,000 1,582 222,745 | 2050/06/22
Belgium Government Bond & 5 2 0.4000 3,000 2,034 286,391 | 2040/06/22
/_J\%-'— }ﬁ’%-ﬁ.%ﬁl _____________________________ _ZL%%{W_ ________________________________________________________________________
| 5,000 3616 509,137
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% FI1—0O +I1—0O TH
1—0 (75VA) | FRENCH GOVERNMENT BOND & & =5 0.7500 6,000 3,637 512,092 | 2052/05/25
FRENCH GOVERNMENT BOND o & 5F = 0.5000 11,000 7,702 1,084,531 | 2040/05/25
28840
17,000 11,339 1,596,624
F1—0O F1—0O
1—0 (ARA V) | SPANISH GOVERNMENT BOND & & 0.5000 2,000 1,684 237,129 | 2030/04/30
SPANISH GOVERNMENT BOND & i 1.0000 1,500 840 118,354 | 2050/10/31
SPANISH GOVERNMENT BOND & 5 25 4.7000 3,000 3,590 505,507 | 2041/07/30
S LR ——— K% 1) D B DU Y S S
6,500 6,114 860,991
F1—0 FI1—0
1—0 ((9U7) | ITALIAN GOVERNMENT BOND & 5 = 7.2500 7,000 8,175 1,151,101 | 2026/11/01
ITALIAN GOVERNMENT BOND & & =5 2.0000 4,600 4,446 626,118 | 2025/12/01
ITALIAN GOVERNMENT BOND & & 2 1.8500 8,000 7,742 1,090,174 | 2025/07/01
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ITALIAN GOVERNMENT BOND & 5 = 1.6500 50,000 41,857 5,893,536 | 2030/12/01
ITALIAN GOVERNMENT BOND & & =5 0.6000 17,000 12,605 1,774,878 | 2031/08/01
ITALIAN GOVERNMENT BOND & i 2 1.1000 5,000 4,494 632,881 | 2027/04/01
ITALIAN GOVERNMENT BOND & 5t 1.2000 5,000 4,724 665,230 | 2025/08/15
Italy Buoni Poliennali Del Tesoro & 5 4.5000 49,000 51,486 7,249,265 | 2026/03/01
Italy Buoni Poliennali Del Tesoro & 5F & 3.7500 4,000 4,107 578,310 | 2024/09/01
/J\’ ____________________________ loﬁﬁﬁ_ ________________________________________________________________________
161,600 149,187 21,005,643
F1—0O FI1—0O
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United States Treasury Note/Bond & & = 0.8750 800 677 87,805| 2030/11/15
United States Treasury Note/Bond & i 2% 1.6250 930 662 85,861 | 2050/11/15
United States Treasury Note/Bond & & 1.3750 3,080 2,255 292,439 | 2040/11/15
United States Treasury Note/Bond & i 0.6250 370 326 42,344 | 2027/11/30
United States Treasury Note/Bond & 5 % 1.8750 880 668 86,673 | 2051/02/15
United States Treasury Note/Bond & & & 1.1250 1,530 1,318 170,956 | 2031/02/15
United States Treasury Note/Bond & 5 2% 1.8750 1,200 957 124,146 | 2041/02/15
United States Treasury Note/Bond & & 1.2500 2,530 2,298 298,030 | 2028/03/31
United States Treasury Note/Bond & i % 1.6250 1,200 1,076 139,601 | 2031/05/15
United States Treasury Note/Bond & 5 & 2.3750 1.010 863 111,948 | 2051/05/15
United States Treasury Note/Bond & it & 1.2500 400 362 47,001 | 2028/05/31
UNITED STATES TREASURY NOTE/BOND & 5k 2% 1.2500 2,450 2,117 274,573 | 2031/08/15
UNITED STATES TREASURY NOTE/BOND & i 2.0000 1,170 916 118,816 | 2051/08/15
UNITED STATES TREASURY NOTE/BOND & 5 2% 1.7500 1,500 1,161 150,550 | 2041/08/15
UNITED STATES TREASURY NOTE/BOND & 5k 2% 1.1250 700 626 81,232 | 2028/08/31
UNITED STATES TREASURY NOTE/BOND & 5 2% 1.2500 1,000 900 116,795 | 2028/09/30
UNITED STATES TREASURY NOTE/BOND & 5E 2% 1.3750 1,950 1,698 220,186 | 2031/11/15
UNITED STATES TREASURY NOTE/BOND & i 1.8750 1,770 1,346 174,510| 2051/11/15
UNITED STATES TREASURY NOTE/BOND & 5k 2% 1.3750 1,300 1,179 152,927 | 2028/10/31
UNITED STATES TREASURY NOTE/BOND & & 25 1.8750 1,050 955 123,880 | 2032/02/15
UNITED STATES TREASURY NOTE/BOND & 5E 25 2.2500 1,150 959 124,414 | 2052/02/15
B oE|smsl A% <21 ) DR VY SR S S S
N 92.860 84,085| 10,901,709
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Hhrs Canada Government International Bond & 5 2.7500 680 641 64,452 | 2064/12/01
CANADIAN GOVERNMENT BOND & i % 5.7500 420 527 52,940 | 2033/06/01
CANADIAN GOVERNMENT BOND & i = 5.0000 50 61 6,189 | 2037/06/01
CANADIAN GOVERNMENT BOND & i = 4.0000 100 113 11,408 | 2041/06/01
CANADIAN GOVERNMENT BOND & i = 3.5000 425 460 46,198 | 2045/12/01
CANADIAN GOVERNMENT BOND R 2.7500 100 96 9,651 | 2048/12/01
CANADIAN GOVERNMENT BOND & i = 1.0000 250 229 23,053 | 2027/06/01
CANADIAN GOVERNMENT BOND & i = 2.0000 290 277 27,845 | 2028/06/01
CANADIAN GOVERNMENT BOND & i % 2.0000 370 301 30,300 | 2051/12/01
CANADIAN GOVERNMENT BOND & i = 2.2500 660 634 63,747 | 2029/06/01
CANADIAN GOVERNMENT BOND & i % 1.2500 1,140 1,004 100,840 | 2030/06/01
CANADIAN GOVERNMENT BOND & i = 1.5000 670 592 59,549 | 2031/06/01
CANADIAN GOVERNMENT BOND & i = 1.7500 200 151 15,206 | 2053/12/01
B e | BB .. RS2 <2110 R S S SN SN S
NG 5,355 5,091 511,384
FA-ANSUT - Rl FA-ARSUT - Rl
F—ZARSU7 | AUSTRALIAN GOVERNMENT BOND & i = 3.2500 250 250 22,529 | 2029/04/21
AUSTRALIAN GOVERNMENT BOND & i % 4.5000 1,260 1,382 124,509 | 2033/04/21
AUSTRALIAN GOVERNMENT BOND & i % 3.7500 150 152 13,717 | 2037/04/21
AUSTRALIAN GOVERNMENT BOND & i = 3.2500 320 302 27,198 | 2039/06/21
AUSTRALIAN GOVERNMENT BOND & i % 2.2500 280 266 23,952 | 2028/05/21
AUSTRALIAN GOVERNMENT BOND & i = 3.0000 200 174 15,748 | 2047/03/21
AUSTRALIAN GOVERNMENT BOND & i % 2.7500 450 438 39,440 | 2028/11/21
AUSTRALIAN GOVERNMENT BOND & i = 2.7500 500 482 43,451 | 2029/11/21
AUSTRALIAN GOVERNMENT BOND & i % 2.5000 550 518 46,721 | 2030/05/21
AUSTRALIAN GOVERNMENT BOND & i % 2.7500 380 328 29,596 | 2041/05/21
AUSTRALIAN GOVERNMENT BOND & i = 1.5000 740 632 56,915 | 2031/06/21
AUSTRALIAN GOVERNMENT BOND & T % 1.2500 150 122 11,057 | 2032/05/21
AUSTRALIAN GOVERNMENT BOND & i = 1.0000 400 330 29,728 | 2030/12/21
AUSTRALIAN GOVERNMENT BOND & i % 1.7500 300 194 17,492 | 2051/06/21
AUSTRALIAN GOVERNMENT BOND R 1.0000 200 161 14,532 | 2031/11/21
B s . =322 N S S S S S
N OB & 6,130 5,738 516,592
T UAR—IL - RV [FYYAR—IL - RIL
I UHR—IL SINGAPORE GOVERNMENT R 2.8750 200 201 18,802 | 2030/09/01
SINGAPORE GOVERNMENT & i = 2.7500 100 97 9,078 | 2042/04/01
SINGAPORE GOVERNMENT & i % 3.3750 100 105 9,806 | 2033/09/01
SINGAPORE GOVERNMENT & i % 2.8750 150 151 14,123 | 2029/07/01
SINGAPORE GOVERNMENT & i = 2.7500 80 78 7,290 | 2046/03/01
SINGAPORE GOVERNMENT & i = 2.2500 120 111 10,343 | 2036/08/01
SINGAPORE GOVERNMENT & i = 2.6250 220 220 20,488 | 2028/05/01
SINGAPORE GOVERNMENT & it % 1.8750 200 166 15,496 | 2050/03/01
SINGAPORE GOVERNMENT R 1.8750 100 83 7.749 | 2051/10/01
i R = L= L0 D P S SO SO SR
JITOE T P 1,270 1,215 113,179
FAFUZ RN [FAFUZ - RYR
1FUZR United Kingdom Gilt & i = 1.5000 260 233 37.099 | 2047/07/22
United Kingdom Gilt & i = 1.7500 360 347 55,311 | 2037/09/07
United Kingdom Gilt & i = 1.7500 230 220 35,075 | 2057/07/22
United Kingdom Gilt & i % 1.2500 500 496 79,054 | 2027/07/22
United Kingdom Gilt & i = 1.6250 590 597 94,988 | 2028/10/22
United Kingdom Gilt & i = 1.6250 1,030 980 155,917 | 2071/10/22
United Kingdom Gilt & i = 1.7500 410 388 61,799 | 2049/01/22
United Kingdom Gilt & i = 0.8750 160 152 24,268 | 2029/10/22
United Kingdom Gilt & i = 1.2500 350 306 48,702 | 2041/10/22
United Kingdom Gilt & i = 0.3750 200 180 28,749 | 2030/10/22
United Kingdom Gilt & i % 0.5000 270 168 26,841 | 2061/10/22
United Kingdom Gilt & i = 0.1250 300 278 44,314| 2028/01/31
United Kingdom Gilt & i = 0.6250 100 70 11,281| 2050/10/22
United Kingdom Gilt & i = 0.6250 600 506 80,606 | 2035/07/31
United Kingdom Gilt & i = 0.2500 500 437 69,657 | 2031/07/31
United Kingdom Gilt & i = 0.8750 540 423 67,320 | 2046/01/31
UNITED KINGDOM GILT & i = 1.5000 80 71 11,417 | 2053/07/31
United Kingdom Gilt & i % 4.2500 450 553 88,124 | 2032/06/07
United Kingdom Gilt & i = 4.2500 400 510 81,256 | 2036/03/07
United Kingdom Gilt & i = 4.7500 360 500 79,631 | 2038/12/07
United Kingdom Gilt & i = 4.2500 540 847 134,818 | 2055/12/07
United Kingdom Gilt & i = 4.2500 200 229 36,580 | 2027/12/07
United Kingdom Gilt & i % 4.5000 630 890 141,725 | 2042/12/07
United Kingdom Gilt & i = 4.7500 300 375 59,775 | 2030/12/07
United Kingdom Gilt & i % 4.2500 100 147 23,397 | 2049/12/07

59




SAOhRIABFRESE 77K (FOFsH) (EiSREIRExRER)
E| B x
G o wo | gle N %@ @ 2 B i B _lmmeno
) i N EREHE | AEREEE
% [FAFUR - KRR FAFUR - RUR FH
United Kingdom Gilt & i % 4.2500 300 398 63,357 | 2039/09/07
United Kingdom Gilt & i % 4.5000 270 347 55,217 | 2034/09/07
United Kingdom Gilt & i % 4.2500 50 67 10,681 | 2040/12/07
United Kingdom Gilt & i = 3.7500 700 980 155,977 | 2052/07/22
United Kingdom Gilt & i = 3.2500 180 217 34,668 | 2044/01/22
United Kingdom Gilt & i = 3.5000 100 151 24,155 | 2068/07/22
United Kingdom Gilt & i = 3.5000 750 947 150,747 | 2045/01/22
B e | |AB .. Y210 I N S SO S SR
N OB & 11,810 13,028 2,072,520
TAZSIN Y2l [FARSIL - vadl
AASIIL Israel Government Bond - Fixed & EF 5.5000 450 609 23,207 | 2042/01/31
Israel Government Bond - Fixed & G % 3.7500 500 543 20,687 | 2047/03/31
Israel Government Bond - Fixed & i % 2.2500 450 449 17,120 | 2028/09/28
Israel Government Bond - Fixed & i % 1.0000 750 673 25,644 | 2030/03/31
Israel Government Bond - Fixed EEEE: 1.5000 200 164 6,275 | 2037/05/31
B e | BB ... SEEW | .
N OB & 2,350 2,439 92,935
F7v=7 - 70-% F7UN=7 - J0-%
FUI—7 DANISH GOVERNMENT BOND & G % 4.5000 2,450 3,650 66,226 | 2039/11/15
DANISH GOVERNMENT BOND & I % 0.5000 1,800 1,762 31,967 | 2027/11/15
DANISH GOVERNMENT BOND & i % 0.5000 1,300 1,247 22,631 | 2029/11/15
DANISH GOVERNMENT BOND & i % 0.2500 700 514 9,330 | 2052/11/15
DANISH GOVERNMENT BOND & i = - 400 356 6,474 | 2031/11/15
B e | BB ... SEE | .
N OB & 6,650 7532 136,631
/91— J0-% F/ID1—J0-%
JIbyT— NORWEGIAN GOVERNMENT BOND & G % 2.0000 500 480 6,377 | 2028/04/26
NORWEGIAN GOVERNMENT BOND & G % 1.7500 870 810 10,769 | 2029/09/06
NORWEGIAN GOVERNMENT BOND & i % 1.3750 1,000 894 11,884 | 2030/08/19
NORWEGIAN GOVERNMENT BOND & i = 1.2500 1,000 870 11,566 | 2031/09/17
B e | BB .. <L R S S S SR S
I 3,370 3,057 40,597
TAYI-7VJ0-% [FADI-TY J0-%
AU T—FY SWEDISH GOVERNMENT BOND & G % 3.5000 850 1,050 13,545 | 2039/03/30
SWEDISH GOVERNMENT BOND & G % 0.7500 900 852 11,000 | 2028/05/12
SWEDISH GOVERNMENT BOND & i % 2.2500 800 838 10,813 | 2032/06/01
SWEDISH GOVERNMENT BOND & i % 0.7500 1,100 1,026 13,238 | 2029/11/12
SWEDISH GOVERNMENT BOND & i = 0.1250 900 781 10,081 | 2031/05/12
B e | BB .. SEW | .
JI TG PN 4,550 4,548 58,679
FAFYT - RY [FXFYT-RY
XFv3 Mexican Bonos & i % 8.0000 1,000 901 5814 | 2047/11/07
Mexican Bonos & I % 7.5000 2,000 1,894 12,214 | 2027/06/03
Mexican Bonos & i % 8.5000 5,500 5416 34,930 | 2029/05/31
Mexican Bonos & i % 8.5000 3,500 3,381 21,808 | 2038/11/18
Mexican Bonos & F % 7.7500 2,000 1,863 12,019 | 2031/05/29
Mexican Bonos & 5 % 7.7500 5,000 4,420 28,508 | 2042/11/13
Mexican Bonos EREEE: 7.7500 10,500 9,598 61,898 | 2034/11/23
B (BB 22,1 IS IO AN SSUU DU IS
N OB & 29,500 27,478 177,194
T4 I7Y3aT7 AR (T4 737 AR
thE China Government Bond & EF 3.2500 650 669 12,789 | 2028/11/22
China Government Bond & G % 3.2900 1,300 1,345 25,687 | 2029/05/23
China Government Bond & 5 % 3.1300 1,000 1,020 19,498 | 2029/11/21
China Government Bond & i % 2.6800 1,800 1,774 33,893 | 2030/05/21
China Government Bond & F % 3.2800 1,000 1,032 19,714 | 2027/12/03
China Government Bond & 5F % 3.2700 700 723 13,823 | 2030/11/19
China Government Bond & F % 3.8100 600 648 12,390 | 2050/09/14
China Government Bond & F % 3.7200 1,000 1,065 20,344 | 2051/04/12
China Government Bond & F % 3.0200 1,000 1,011 19,316 | 2031/05/27
CHINA GOVERNMENT BOND & i % 3.5200 700 732 13,993 | 2027/05/04
CHINA GOVERNMENT BOND & i = 3.5900 1,500 1,576 30,109 | 2027/08/03
CHINA GOVERNMENT BOND 5 i = 3.5400 1,500 1,576 30,117| 2028/08/16
CHINA GOVERNMENT BOND &5 i = 4.0800 1,700 1,910 36,482 | 2048/10/22
CHINA GOVERNMENT BOND &5 i = 3.8600 550 597 11,405 | 2049/07/22
CHINA GOVERNMENT BOND & i = 3.3900 700 700 13,370 | 2050/03/16
CHINA GOVERNMENT BOND & i = 2.9100 1,000 1,008 19,251 | 2028/10/14
CHINA GOVERNMENT BOND & i = 3.5300 650 673 12,865 | 2051/10/18
CHINA GOVERNMENT BOND & i = 2.8900 700 702 13,422| 2031/11/18
CHINA GOVERNMENT BOND EREE 2.7500 1,000 994 18,993 | 2032/02/17
B OEBME| .. vosem |l
G P 19,050 19,764 377.471
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4%V MALAYSIAN GOVERNMENT & 5k 2% 4.4980 700 697 20,562 | 2030/04/15
MALAYSIAN GOVERNMENT & i ZF 3.8440 500 460 13,559 | 2033/04/15
MALAYSIAN GOVERNMENT & 5 2% 3.7330 500 486 14,330 | 2028/06/15
MALAYSIAN GOVERNMENT & & % 4.9350 300 295 8,709 | 2043/09/30
MALAYSIAN GOVERNMENT & 5 % 4.2540 500 467 13,776 2035/05/31
MALAYSIAN GOVERNMENT & 5 # 4.7360 1,180 1,119 32,970 | 2046/03/15
MALAYSIAN GOVERNMENT f& & 4.7620 200 197 5,828 | 2037/04/07
MALAYSIAN GOVERNMENT & 5k 2% 3.8280 1,100 994 29,297 | 2034/07/05
MALAYSIAN GOVERNMENT & 5k 2% 4.0650 300 254 7,504 | 2050/06/15
P AT L2112 NN Y SR I S SR
A 5.280 4,973 146,540
FR—>V R 20F FR-5V K- 20F
R—=3VR Poland Government Bond & i % 2.5000 500 404 11,644 | 2027/07/25
Poland Government Bond & & % 1.2500 120 78 2,273| 2030/10/25
Poland Government Bond & 5 2% 5.7500 1,430 1,352 38,960 | 2029/04/25
Poland Government Bond & 5 % 2.7500 1,000 800 23,067 | 2028/04/25
S AT 11 W WY SR I S SR
A 3,050 2,635 75,946
F1-—-0O F1-—-0O
1-0 (P4IL3VR) | IRISH TREASURY & 5E 2% 2.4000 400 435 58,789 | 2030/05/15
IRISH TREASURY & i F 2.0000 220 226 30,544 | 2045/02/18
IRISH TREASURY & 5 2% 1.7000 140 139 18,770 | 2037/05/15
IRISH TREASURY & 5k 2% 0.9000 300 297 40,196 | 2028/05/15
IRISH TREASURY & 5 =% 1.3000 160 154 20,887 | 2033/05/15
IRISH TREASURY & 5L 2% 1.3500 120 120 16,217 | 2031/03/18
IRISH TREASURY & & 1.1000 150 149 20,187 | 2029/05/15
IRISH TREASURY & 5k 2% 1.5000 130 117 15,877 | 2050/05/15
IRISH TREASURY & &k % - 300 260 35,1771 2031/10/18
IRISH TREASURY & 5 0.5500 70 55 7,494 | 2041/04/22
-, | B8 10884
BN [ g | 1996] 1957| " Zedido| T
F1—0O F1—0O
1—-0 (#57%) | NETHERLANDS GOVERNMENT BOND & i ZF 5.5000 350 440 59,508 | 2028/01/15
NETHERLANDS GOVERNMENT BOND & 5 2% 4.0000 350 470 63,521 | 2037/01/15
NETHERLANDS GOVERNMENT BOND & & # 3.7500 460 646 87,177 | 2042/01/15
NETHERLANDS GOVERNMENT BOND & 5 % 2.5000 180 202 27,292 | 2033/01/15
NETHERLANDS GOVERNMENT BOND & 5k 2% 2.7500 350 459 61,976| 2047/01/15
NETHERLANDS GOVERNMENT BOND & & 0.7500 400 399 53,970 | 2027/07/15
NETHERLANDS GOVERNMENT BOND & 5 2% 0.7500 350 347 46,921 | 2028/07/15
NETHERLANDS GOVERNMENT BOND & & % 0.2500 200 190 25,641 | 2029/07/15
NETHERLANDS GOVERNMENT BOND f& 5 % 0.5000 100 86 11,617 | 2040/01/15
NETHERLANDS GOVERNMENT BOND & 5 # - 420 385 52,004 | 2030/07/15
NETHERLANDS GOVERNMENT BOND & 5 - 240 164 22,211 | 2052/01/15
NETHERLANDS GOVERNMENT BOND & 5k 2% - 300 270 36,562 | 2031/07/15
NETHERLANDS GOVERNMENT BOND & i F - 280 224 30,324 | 2038/01/15
NETHERLANDS GOVERNMENT BOND & & F - 150 140 18,984 | 2029/01/15
o, | B8R 14884R
BN [ g e FREC] Qa3 | TEG AT
F1—-0O Fa1—-0O
1—-0 (N)bF—=) | Belgium Government Bond & 5 2 1.0000 490 475 64,188 | 2031/06/22
Belgium Government Bond & &k = 1.9000 200 201 27,191 | 2038/06/22
Belgium Government Bond & & =5 2.1500 350 361 48,816 | 2066/06/22
Belgium Government Bond & 5 2% 0.8000 160 159 21,5471 2027/06/22
Belgium Government Bond & 5k 2% 2.2500 100 106 14,311 | 2057/06/22
Belgium Government Bond f& & Z5 1.4500 400 379 51,216 | 2037/06/22
Belgium Government Bond & &k 25 0.8000 600 594 80,235 | 2028/06/22
Belgium Government Bond & & ZF 1.2500 390 382 51,567 | 2033/04/22
Belgium Government Bond & &k = 0.9000 300 295 39,934 | 2029/06/22
Belgium Government Bond & 5k 2% 1.7000 275 257 34,794 | 2050/06/22
Belgium Government Bond & 5 2% 0.1000 500 456 61,641 | 2030/06/22
Belgium Government Bond & i % 0.4000 50 38 5,186 | 2040/06/22
Belgium Government Bond & 5 2 - 250 238 32,166 | 2027/10/22
Belgium Government Bond & i % - 150 131 17,712 | 2031/10/22
Belgium Government Bond & & % 4.2500 350 476 64,243 | 2041/03/28
Belgium Government Bond & 5 2% 3.7500 350 465 62,810 | 2045/06/22
Belgium Government Bond & 5 2 3.0000 300 344 46,525 | 2034/06/22
R LR 17884
i E S | I R R R R 5365 | FaaneT| T
F1—0O F1—0
1—-0 (I5VA) | FRENCH GOVERNMENT BOND & 5 5.5000 1,040 1,350 182,269 | 2029/04/25
FRENCH GOVERNMENT BOND & & # 5.7500 800 1,134 153,054 | 2032/10/25
FRENCH GOVERNMENT BOND & 5 =% 4.0000 500 753 101,684 | 2055/04/25
FRENCH GOVERNMENT BOND & 5f 4.0000 1,450 1,927 260,080 | 2038/10/25
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FRENCH GOVERNMENT BOND & Bf = 4.5000 300 427 57,754 | 2041/04/25
FRENCH GOVERNMENT BOND & i = 4.0000 180 280 37,875 | 2060/04/25
FRENCH GOVERNMENT BOND & 5 = 2.7500 1,600 1,759 237,432 | 2027/10/25
FRENCH GOVERNMENT BOND & 5F % 3.2500 600 758 102,343 | 2045/05/25
FRENCH GOVERNMENT BOND & if = 2.5000 750 826 111,577 2030/05/25
FRENCH GOVERNMENT BOND & 5 = 1.5000 2,130 2,168 292,608 | 2031/05/25
FRENCH GOVERNMENT BOND & i = 1.2500 1,050 992 134,001 | 2036/05/25
FRENCH GOVERNMENT BOND & 5f = 1.7500 370 352 47,617 | 2066/05/25
FRENCH GOVERNMENT BOND & i = 1.7500 100 100 13,621 | 2039/06/25
FRENCH GOVERNMENT BOND & 5 = 1.0000 1,150 1,158 156,403 | 2027/05/25
FRENCH GOVERNMENT BOND & 5 = 2.0000 850 874 118,063 | 2048/05/25
FRENCH GOVERNMENT BOND & if = 0.7500 700 691 93,297 | 2028/05/25
FRENCH GOVERNMENT BOND & B 1.2500 180 173 23,357 | 2034/05/25
FRENCH GOVERNMENT BOND & i = 0.7500 280 275 37,164 | 2028/11/25
FRENCH GOVERNMENT BOND & 5 % 1.5000 200 183 24,781 | 2050/05/25
FRENCH GOVERNMENT BOND & i = 0.5000 800 768 103,742 | 2029/05/25
FRENCH GOVERNMENT BOND & i = - 1,750 1,604 216,553 2029/11/25
FRENCH GOVERNMENT BOND & 5 0.7500 550 405 54,696 | 2052/05/25
FRENCH GOVERNMENT BOND & i = 0.5000 1,270 1,014 136,891 | 2040/05/25
FRENCH GOVERNMENT BOND & B = - 150 134 18,154 | 2030/11/25
FRENCH GOVERNMENT BOND & i = 0.5000 700 381 51,422 | 2072/05/25
FRENCH GOVERNMENT BOND & 5f = - 910 797 107,638 | 2031/11/25
FRENCH GOVERNMENT BOND & I % - 300 259 35,017 | 2032/05/25
MELE YT
L 1 i A SR A P ] YT M ET AT | I
F1—0 F1—0

1—0 (R4YW) | GERMAN GOVERNMENT BOND & 5 = 5.6250 300 383 51,693 | 2028/01/04
GERMAN GOVERNMENT BOND & i = 4.7500 860 1,231 166,201 | 2034/07/04
GERMAN GOVERNMENT BOND & 5 = 4.0000 170 237 32,086 | 2037/01/04
GERMAN GOVERNMENT BOND & B = 4.2500 100 149 20,170 | 2039/07/04
GERMAN GOVERNMENT BOND & if %= 4.7500 130 208 28,088 | 2040/07/04
GERMAN GOVERNMENT BOND & B 2 3.2500 700 975 131,612 | 2042/07/04
GERMAN GOVERNMENT BOND & i = 2.5000 960 1,233 166,416 | 2044/07/04
GERMAN GOVERNMENT BOND & 5 = 2.5000 50 65 8,842 | 2046/08/15
GERMAN GOVERNMENT BOND & 5 0.5000 750 745 100,604 | 2027/08/15
GERMAN GOVERNMENT BOND & if = 1.2500 920 955 128,953 | 2048/08/15
GERMAN GOVERNMENT BOND & & = 0.5000 680 673 90,909 | 2028/02/15
GERMAN GOVERNMENT BOND & i = 0.2500 1,800 1,750 236,215 | 2028/08/15
GERMAN GOVERNMENT BOND & 5 = 0.2500 250 242 32,668 | 2029/02/15
GERMAN GOVERNMENT BOND & i = — 660 624 84,219 | 2029/08/15
GERMAN GOVERNMENT BOND & if = - 580 425 57,457 | 2050/08/15
GERMAN GOVERNMENT BOND & i = — 1,150 1,080 145,849 | 2030/02/15
GERMAN GOVERNMENT BOND & i = - 940 817 110,315 | 2035/05/15
GERMAN GOVERNMENT BOND & 5f % - 850 794 107,158 | 2030/08/15
GERMAN GOVERNMENT BOND & 5f - 180 168 22,739 | 2030/08/15
GERMAN GOVERNMENT BOND & 5f = - 1,200 1,113 150,209 | 2031/02/15
GERMAN GOVERNMENT BOND & i = - 720 617 83,387 | 2036/05/15
GERMAN GOVERNMENT BOND & 5 - 150 110 14,952 | 2050/08/15
GERMAN GOVERNMENT BOND & i = - 200 184 24,834 | 2031/08/15
GERMAN GOVERNMENT BOND & 5f % - 170 121 16,361 | 2052/08/15

MELE PYET
At -1 e R 14,470 " 14908 | 2011048 T
F1—0 F1—0

1—0 (ARA4Y) | SPANISH GOVERNMENT BOND & Ef 6.0000 50 64 8,729 | 2029/01/31
SPANISH GOVERNMENT BOND & i = 1.9500 200 204 27,554 | 2030/07/30
SPANISH GOVERNMENT BOND & 5f % 2.9000 250 272 36,734 | 2046/10/31
SPANISH GOVERNMENT BOND & i = 3.4500 180 209 28,239 | 2066/07/30
SPANISH GOVERNMENT BOND & 5 = 2.3500 950 979 132,138 | 2033/07/30
SPANISH GOVERNMENT BOND & 5 1.4000 1,000 1,002 135,302 | 2028/04/30
SPANISH GOVERNMENT BOND & if = 2.7000 740 775 104,586 | 2048/10/31
SPANISH GOVERNMENT BOND & B % 1.4500 1,100 1,096 147,955 | 2029/04/30
SPANISH GOVERNMENT BOND & i = 1.8500 400 383 51,718 | 2035/07/30
SPANISH GOVERNMENT BOND & 5f = 0.6000 400 373 50,365 | 2029/10/31
SPANISH GOVERNMENT BOND & i = 0.5000 950 870 117,469 | 2030/04/30
SPANISH GOVERNMENT BOND & if = 0.8000 1,200 1,172 158,207 | 2027/07/30
SPANISH GOVERNMENT BOND & 5 = 1.2500 200 192 25,985 | 2030/10/31
SPANISH GOVERNMENT BOND & i = 1.2000 730 597 80,618 | 2040/10/31
SPANISH GOVERNMENT BOND & & = 0.1000 820 703 94,903 | 2031/04/30
SPANISH GOVERNMENT BOND & if = 1.4500 300 196 26,490 | 2071/10/31
SPANISH GOVERNMENT BOND & 5 = - 250 231 31,246 | 2028/01/31
SPANISH GOVERNMENT BOND & 5 = 1.0000 300 232 31,417 | 2042/07/30
SPANISH GOVERNMENT BOND & i = 1.9000 150 127 17,203 | 2052/10/31
SPANISH GOVERNMENT BOND & f 5.7500 500 678 91,505 | 2032/07/30




A OhRMRESFT 7 K (FOFsH) (BiEtEIRERER)

E| HA x
S 5| w | B E N E|EE & B i ¥ _lmeego
) ) N EE S | BERESS
% F1—0O F1—0O FH
SPANISH GOVERNMENT BOND & 5 4.2000 500 624 84,312 | 2037/01/31
SPANISH GOVERNMENT BOND & & ZF 4.9000 400 555 74,969 | 2040/07/30
SPANISH GOVERNMENT BOND & 5 4.7000 60 81 11,065 | 2041/07/30
SPANISH GOVERNMENT BOND & 5 25 5.1500 500 614 82,963 | 2028/10/31
SPANISH GOVERNMENT BOND EEE 5.1500 200 296 40,054 | 2044/10/31
_, | 58 W 258848
| e A A A 12330 12536 1691736 T
F1—0O F1—0O
1—0 (49Y7) | ITALIAN GOVERNMENT BOND & 5F % 6.5000 360 445 60,103 | 2027/11/01
ITALIAN GOVERNMENT BOND & 5 3.2500 350 359 48,501 | 2046/09/01
ITALIAN GOVERNMENT BOND & & 25 1.6500 1,090 988 133,343 | 2032/03/01
ITALIAN GOVERNMENT BOND & i = 2.7000 350 326 44,085 | 2047/03/01
ITALIAN GOVERNMENT BOND & 5 2.2500 900 824 111,308 | 2036/09/01
ITALIAN GOVERNMENT BOND & 8 =5 2.8000 480 430 58,078 | 2067/03/01
ITALIAN GOVERNMENT BOND & 5 2.4500 600 576 77,808 | 2033/09/01
ITALIAN GOVERNMENT BOND & i % 2.2000 1,820 1,845 249,074 | 2027/06/01
ITALIAN GOVERNMENT BOND & 5 = 3.4500 680 716 96,717 | 2048/03/01
ITALIAN GOVERNMENT BOND & & 25 2.9500 1,950 1,924 259,765 | 2038/09/01
ITALIAN GOVERNMENT BOND & & = 2.0000 80 79 10,765 | 2028/02/01
ITALIAN GOVERNMENT BOND & 5 3.8500 600 672 90,706 | 2049/09/01
ITALIAN GOVERNMENT BOND & & ZF 3.0000 670 697 94,151 | 2029/08/01
ITALIAN GOVERNMENT BOND & 5 2.4500 150 129 17,478 | 2050/09/01
ITALIAN GOVERNMENT BOND & & 25 1.4500 350 290 39,194 | 2036/03/01
ITALIAN GOVERNMENT BOND & i = 1.6500 250 230 31,165 | 2030/12/01
ITALIAN GOVERNMENT BOND & & 25 0.9500 280 265 35,826 | 2027/09/15
ITALIAN GOVERNMENT BOND & 8 25 1.8000 660 536 72,385 | 2041/03/01
ITALIAN GOVERNMENT BOND & 5 0.9000 1,200 1,028 138,785 | 2031/04/01
ITALIAN GOVERNMENT BOND & 5F % 0.2500 500 448 60,572 | 2028/03/15
ITALIAN GOVERNMENT BOND & 5 = 0.9500 600 508 68,579 | 2031/12/01
ITALIAN GOVERNMENT BOND & & 25 0.4500 250 220 29,761 | 2029/02/15
Italy Buoni Poliennali Del Tesoro & 5 2 6.0000 280 355 48,036 | 2031/05/01
Italy Buoni Poliennali Del Tesoro & &k 25 5.0000 200 244 32,935 | 2034/08/01
Italy Buoni Poliennali Del Tesoro f& & 5 5.0000 250 316 42,761 | 2040/09/01
Italy Buoni Poliennali Del Tesoro & 5 4.7500 1,190 1,368 184,741 | 2028/09/01
Italy Buoni Poliennali Del Tesoro & & = 4.7500 70 88 11,931 | 2044/09/01
Italy Buoni Poliennali Del Tesoro & 5E 25 3.5000 1,550 1,669 225,308 | 2030/03/01
IERE 285848
R I | R R S R 7716] 17590 | 2373876 T
F1—-0O Fa1—0O
1-0 (7423YR) | Finland Government Bond & i % 0.7500 220 210 28,341 | 2031/04/15
Finland Government Bond & 5 = 1.3750 60 57 7,772 | 2047/04/15
Finland Government Bond & & 25 0.5000 190 186 25,143 | 2027/09/15
Finland Government Bond & 8 25 1.1250 150 143 19,313 | 2034/04/15
Finland Government Bond & 5 0.5000 200 193 26,092 | 2028/09/15
Finland Government Bond & & % 0.5000 100 95 12,892 | 2029/09/15
Finland Government Bond & 5 0.2500 70 54 7,325 | 2040/09/15
Finland Government Bond & & 25 0.1250 150 96 13,072 | 2052/04/15
Finland Government Bond & & 2 2.6250 130 150 20,365 | 2042/07/04
o, | B8 W OF8HA
£ I | R R SR R 1576 (REY BT EC]
F1—0O F1—0
1-0 (#=ARU7) | Austria Government Bond & i % 1.5000 130 127 17,168 | 2047/02/20
Austria Government Bond & 5 = 1.5000 130 112 15,164 | 2086/11/02
Austria Government Bond & & 25 0.7500 260 257 34,723 | 2028/02/20
Austria Government Bond & 8 25 0.5000 200 191 25,909 | 2029/02/20
Austria Government Bond & 5 - 100 90 12,254 | 2030/02/20
Austria Government Bond & & ZF 0.7500 150 119 16,059 | 2051/03/20
Austria Government Bond f& 5 - 120 106 14,413 | 2031/02/20
Austria Government Bond & & 25 4.1500 500 670 90,510 | 2037/03/15
Austria Government Bond & 5 = 3.8000 290 462 62,419 | 2062/01/26
Austria Government Bond & 5 # 3.1500 150 194 26,197 | 2044/06/20
Austria Government Bond & 5f 2.4000 180 198 26,732 | 2034/05/23
o | 28 W 11581
e | I A A A 2210 2530 341554 T
B | SEANE . JCS%221,) D DRSS U SR SR SR
N OE & & 79,985 82,063 | 11,074,489
o o= BB . 362881 |l ..
S s & 26,295,874

(1) BEBESRAG. BHRORHZYESEYBETERBOMEZD & (CREEERADED DSBEIECIVEHRIND L — N THERELILHDTT.
(X2) BAEEH. SHHEORREFIIE T,
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MR EESEHEDIER
2022 5 B1681RE
m 7 X
= = ¥ @ &I =
= %
NSRS 26,295,874 98.1
J—)U - O—2%., Z0ftt 514,027 1.9
REEAERR 26,809,902 100.0

(E1) FHBERDBAIRIEFVIE T,

(E2) SNEREER. HROBHZNEZEYERETELBOMEZD & ICREEFER
RNEDBEHBETECIVELIND LU — FTHRERBELICHDTY, Bd3. 5

R16BICHT2IMEBRBL — b,
RJL=100.43M,
93.13M,

M. 17FYUx—7 - J0—x=18.14M,
A9 T—FY - 70—3%=12.90M,
T~v—=7 -
1R—5V R - X0F=28.814M.

AE7T=19.098M,
>~ K=8.02M.

1F—2~5U7 - {L=90.03M,
14 FUZ - K=159.07M,

17AUA - RIL=129.65M. 1HAFS -
1YVAR=IL - RL=
14RXST)L - 227)L=38.094
1/ —-0J0-x=13.28M, 1
1 AFYT-RY=6448M, 147237
UYFy b=29463M. 1@7I7UA-3
11—0=134.95MHT79,

(0X3) BHRICHBITHNERMEE (26681321 FTH) OREGTEMEMRE
(26,809,902FM) [CHTBHHEE. 99.5% T,

BEE. 8fF. XS LUCEEMEDINR

2022 5 R16HR#E
12 S| El H B
(A) BE 26,955,277,885H
J—-)L-0—VF 289,885,778
RHHEGHDER) 26,295,874,702
ENION 145,518,933
RINHIR 213,815,730
BHLEEF 10,182,742
(B) &af& 145,502,635
e/ 145,502,635
(C) HEEFSER(A—B) 26,809,775,250
TR 23,579,408,675
RARREAS T 3,230,366,575
(D) ZIELOE 23,579,408,67500
1702 E4E(fiiZA(C /D) 11,370H

*HIEICH T DTAEEE20,797,519,299M. HERHARBRICHF D EMERETALEE
2,980,867,7 14, EIf#ITTAZEL198,978,338HTY,
*FBHKRICBIF2UTT—T 7 Y RERENRE T HIRESTEOTARE

SADPRPHFRES T 7K (FOF sH)

(EBEEIREREM) 23,579,408,675M

s SHIRODFH RO OMEEERE11,370M T,

WSROI
MER BH2021€E58158 F2022458168
18 =] E| A
(A) BEHEINGS 541,882,308M
SRS 542,722,422
ZILNFIR A 840,114
(B) AiliEEss7cEiga ~1,287,454,703
bi=ty 2,338,405,427
FEE £3,625,860,130
(C) Z0fthER A 3,573,331
(D) ZEpiETE(A+B+C) A 749,145,726
(E) Aiffigsists 3,477,638,748
(F) B=ERE A 39,873,422
(G) ENfSst=EEE 541,746,975
(H) &st1(D+E+F+Q) 3,230,366,575
REBFREISEE(H) 3,230,366,575

(E1) @EERnssld,. —PRORORNMES TAEOERZVL. TEZ TOD
HBEEFEE LT, LEREEIEFERE LRI NET,

(£2) EBNEFEEEREE L, BIEEELTALOEEZVV. TAZ OB
BRELT, LOB5EGEAEE L TIESNE T,

94 OhREAHFESFT 7V K (FOFsH)

(BRI ERER)
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J0-N -

aA7EHET7 VR

[SwXaAvyz)bya (REIAT/ZRIVIAT / BRIAT) | BUAVEOHNBERERS

HEIIREREH)

20—\ -

A7EEHETI7 VR

 [JO0-NU - O7EET 7R (ES
(TARVE HE) | [TRELTBIET. ULTORSEF. B TAFORERFinancial Statementsh 5k#L. KF7
Ty MYRIAY MHRED LV —

EEIER LI DD T,
[SIEPOEEES
202145 A28HIRT
BE
HEEEDOHMEE (Bl ¥30,279.845,761) ¥ 32,886,429,720
NEBEDFHHE (&M ¥4,245,782) 4,320,156
NERBIOES | DFHibE 77,278,858
STPENS | DTl 46,863,769
[EEERD v IS |OFHERE 120,936,027
hIGEEIN S XD v S D R 506,247,889
[EBERD Y FEEIDIA T U7 I 9,652,717
hEEINZ R Dy TGN S UE T A 150,777,690
ESGlISY B 338,146,052
HOVI—)N—F 4 "DFBFTE 42,120,424
TOHEE_ 18,961
g{gﬁgeﬁ 34,182,792,263
ﬂl%@f‘bf@ﬁi% |DFHTE 138,365,793
SEYDFHmE 2,305,116
JEEAD /THR% |DFHMIE 21,084,444
PIEE NS AT v TS DFHE 220,154,111
IR v FEDZN T V=T I 28,304,852
PRBESNDRADw THS | DZWM U7 L 5114,142
DoGEREIND T UNT « TEE D2 AGHE 263,878,954
57;5)9—/\“—?473‘5@?,3%{% 49,488,749
BABHDIRE 56,241,246
BTN 15,938,719
RESHLIREN 8,195,160
EPIREREN o 7,003,567
HNEF v EIILT A VEH 5,055,001
RETB RV BB IREN 3,369,087
xﬁni‘iiﬁ@ﬂ 987,084
%Fﬁ 764,166
SRR IREN 691,786
%*4 74,444
%@ﬂﬁ%{% 609,217
BafEast 827,625,638
mERE ¥ 33,355,166,625
Class A ¥ 33,355,166,625
FTBEOH
Class A 2,698,532
1 O0FWHEE
Class A ¥ 12,360
BmEtES
202145 H28B(CH& T I 2REEE
BN
SRS ¥ 817,369,666
BENEEET 817,369,666
&H
BT ERN 86,254,000
RESALIRI 37,909,701
RETB R UEIER TR 19,301,597
EPIREREN 5,773,014
2E SRR RN 3,508,586
ZEERTT RN 3,216,926
TOMER_ 910,249
BERSET 156,874,073
BETE 660,495,593
iig;;ﬁas‘ K UEHmIEE
‘E%&é HEF v EI LT 1 2 5RHI¥5,055,001188R%) 122,913,179
SRS | (712,663,173)
20w TES| 469,310,221
S EREBES \%&Oﬂl%**?ﬁﬁﬂﬁl 21,607,033
fUES DS (98,832,740)
&ﬁlﬁ?ﬁﬁ@ﬁiﬂ
S5 3,368,216,624
?E#%EEI 33,306,099
20w JEE| (680,119,513)
NEBEBES |B L UNEBBTERG| 88,861,412
ST SR DHIZEE 2.810,264,622

MRIRIEA S L UTHIER O MZE)
EFDFERE U iiEE OISR

2,711.431.882

¥ 3.371.927.475
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EUNCEL
B8H
CAD 180,000
EUR 200,000
UsD 2385600
EUR 45,000
EUR 815,000
CAD 236,763
usb 80,000
usb 50,000
usb 50,000
usb 25,000
usb 60,000
usb 545,000
usb 210,000
usb 300,000
usb 115,000
usb 90,000
usb 400,000
CAD 450,000
CAD 600,000
CAD 200,000
CAD 200,000
usb 125,000
CAD 500,000
usbD 1500000
Usb  2250,000
usb 250,000
usb 500,000
USD 1495453
usb 500,000

faAES)
&35 (93.3%)
F—ZBUT (0.1%)
EfR (0.1%)
Republic of Austria Government International Bond
5.38% due 12/01/34 (a)
Eff&Et
F—Z MU7EET (Effi ¥18,646,411)
NIbF— (0.1%)
115 (0.1%)
Ageas
3.25% due 07/02/49 (b).(c)
fRGEt
NILF—&5t (Eiii ¥24,846,981)
TSI (0.9%)
1% (0.9%)
Brazil Minas SPE via State of Minas Gerais
5.33% due 02/15/28
[ar=5y
TS YIEET (Eifi ¥267.837,646)
JIWHUT (0.4%)
EfE (0.4%)
Bulgaria Government International Bond
1.38% due 09/23/50
3.13% due 03/26/35
EfEEEt
WAV 7 EE (Effi ¥118,561,016)
HFS (1.4%)
BEIBIREESS (0.1%)
Real Estate Asset Liquidity Trust, Series 2020-1A, Class A1
2.38% due 02/12/55 (a).(c)
HEBRISSE
#1& (0.7%)
Bausch Health Cos, Inc.
5.00% due 01/30/28 (a).(b)
5.00% due 02/15/29 (a).(b)
5.25% due 01/30/30 (a).(b)
) (
) (

5.25% due 02/15/31 (a).(b)

7.25% due 05/30/29 (a),(b)

Bombardier, Inc.

7.50% due 12/01/24 (a).(b)

7.88% due 04/15/27 (a).(b)

Cenovus Energy, Inc.

4.25% due 04/15/27 (b)

MEG Energy Corp.

7.13% due 02/01/27 (a).(b)

Nutrien, Ltd.

4.20% due 04/01/29 (b)

Teck Resources Ltd.

5.40% due 02/01/43 (b)

Gt

EfR (0.6%)

City of Montreal Canada

3.15% due 09/01/28

City of Toronto Canada

2.65% due 11/09/29

Hydro-Quebec

6.00% due 02/15/40

Province of British Columbia Canada
2.80% due 06/18/48 (d)

Province of Quebec Canada

7.14% due 02/27/26

Province of Saskatchewan Canada

2.75% due 12/02/46

EfR&E

HFIEEt (Eif ¥425,761,864)
TARVHEE (8.4%)

HEIBREIS (8.4%)

Allegro CLO XI Ltd., Series 2019-2A, Class ATA
1.58% due 01/19/33 (a).(b).(c)

Anchorage Capital CLO 11 Ltd., Series 2019-11A, Class A
1.61% due 07/22/32 (a).(b).(c)

Benefit Street Partners CLO XII, Ltd., Series 2017-12A, Class At
1.43% due 10/15/30 (a),(b).(c)

Brookside Mill CLO, Ltd., Series 2013-1A, Class BR
1.54% due 01/17/28 (a).(b).(c)

Carlyle Global Market Strategies CLO, Ltd, Series 2014-1A, Class A1R2
1.16% due 04/17/31 (a).(b).(c)

Carlyle US CLO, Ltd., Series 2017-4A, Class A1
1.36% due 01/15/30 (a).(b).(c)

SHhER

21,371,634

21,371,634
21,371,634

30,097,614

30,097,614

30,097,614

284,131,933

284,131,933

284,131,933

5,554,332
136,194,029

141,748,361
141,748,361

22,159,170

22,159,170

8,248,125
5,045,103
5,005,723
2515678
6,812,951

61,447,370
23441171

36594913

13,564,041

11.314,322

52,449,842

226,499,239

44,703,334

57,597,037

27,299,909

18,468,261

17,308,656

45,356,401

210,733,598
459,392,007

165,561,294

247,515,009

27,518,376

54,910,132

164,516,642

54,999,162

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

EUR
EUR

CNH

EUR

CNH
CNH
CNH
CNH

CNH

usb
EUR
usb

EUR

BE
497,448
1,250,000
250,000
1,000,000
1,000,000
249,390
750,000
988,167
300,000
184,288
750,000
3,000,000
490,584
741890
2,250,000
500,000
250,000
124010
1,250,000

3,000,000

300,000
160,000

2,000,000

300,000

1,000,000
1,000,000
500,000
500,000

2,000,000

200,000
1,200,000
61,000

300,000

J0-N - A7ESFET7 VR

R

Catamaran CLO, Ltd., Series 2014-1A, Class ATAR
1.44% due 04/22/30 (a).(b).(c)

CBAM 2019-11 Ltd., Series 2019-11A, Class A1
1.55% due 10/20/32 (a).(b),(c)

CIFC Funding, Ltd., Series 2013-3RA, Class A1
1.16% due 04/24/31 (a),(b),(c)

CIFC Funding, Ltd., Series 2018-2A, Class A1
1.23% due 04/20/31 (a).(b),(c)

Greenwood Park CLO, Ltd., Series 2018-1A, Class A2
1.19% due 04/15/31 (a).(b).(c)

ICG US CLO, Ltd., Series 2014-3A, Class A1RR
1.21% due 04/25/31 (a).(b).(c)

Jamestown CLO XII, Ltd., Series 2019-1A, Class A1
1.66% due 04/20/32 (a),(b).(c)

Midocean Credit CLO IIl, Series 2014-3A, Class AR
1.31% due 04/21/31 (a).(b),(c)

Midocean Credit CLO IX, Series 2018-9A, Class A1
1.34% due 07/20/31 (a).(b),(c)

Midocean Credit CLO V, Series 2016-5A, Class AR
1.31% due 07/19/28 (a).(b),(c)

Mountain View CLO LLC, Series 2017-2A, Class A
1.39% due 01/16/31 (a).(b).(c)

OCP CLO 2019-17 Ltd., Series 2019-17A, Class A1
1.52% due 07/20/32 (a).(b).(c)

OZLM Funding IV, Ltd., Series 2013-4A, Class A1R
1.43% due 10/22/30 (a).(b).(c)

OZLM XI, Ltd., Series 2015-11A, Class ATR
1.44% due 10/30/30 (a).(b),(c)

OZLM XXIV Ltd., Series 2019-24A, Class ATA
1.58% due 07/20/32 (a).(b),(c)

Palmer Square CLO, Ltd., Series 2014-1A, Class ATR2
1.32% due 01/17/31 (a).(b),(c)

Regatta VIl Funding, Ltd., Series 2017-1A, Class A
1.44% due 10/17/30 (a).(b).(c)

Telos CLO, Series 2013-3A, Class AR

1.49% due 07/17/26 (a).(b).(c)

York CLO-2, Ltd., Series 2015-1A, Class AR
1.33% due 01/22/31 (a).(b).(c)

York CLO-6 Ltd., Series 2019-1A, Class A1l
1.53% due 07/22/32 (a).(b),(c)
BEBRIESSE

TR VBESGET (Eifi ¥2,762,265,091)

FU (0.2%)

Ef& (0.2%)

Chile Government International Bond
1.63% due 01/30/25

1.75% due 01/20/26

Eff&E

F UGSt (Effi ¥60,878,779)

$E (0.5%)

#1i (0.2%)

Bank of China, Ltd.

3.30% due 04/17/22

State Grid Overseas Investment 2016 Ltd.
1.30% due 08/05/32 (b)

#HESE

Ef& (0.3%)

China Development Bank

4.20% due 01/19/27

China Government Bond

3.16% due 06/27/23

3.38% due 11/21/24

3.48% due 06/29/27

Export-Import Bank of China

4.15% due 06/18/27

EfE&Et

hEE&ET (il ¥150,168,942)

JOVE7T (0.6%)

Ef& (0.6%)

Colombia Government International Bond
3.00% due 01/30/30 (b)

3.88% due 03/22/26 (b)

8.38% due 02/15/27

EffE&E

JOvE7 &5 (@i ¥185,771,913)

207 F7 (0.2%)

EfiF (0.2%)

Croatia Government International Bond
1.13% due 06/19/29

SHhER
54,718,463
137,686,828
27,504,939
110,028,655
110,107,606
27,439,246
83,263,583
108,567,342
32,992,466
20,267,896
82,522,489
330,174,945
53,968,132
81,603,435
247,509,565
55,013,920
27,505,487
13,643,678
137,552,150

330,559,110

2,787,650,550
2,787,650,550

42,458,125
22,994,145

65,452,270
65,452,270

34675323

41,487,943

76,163,266

18,400,198
17463722
8,879,939
9,009,739

36,788,653

90,542,251
166,705,517

21,270924
179,071,119
8,076,672

208,418,715
208,418,715

41,091,510
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usb

EUR
EUR
EUR
EUR
EUR

EUR

DKK
DKK
DKK

uUsb

SEK

EUR
EUR
EUR
uUsb
AUD
usb
uUsb
usb

EUR
EUR

EUR

EUR

EUR
EUR

EUR
uUsb

EUR

CAD

EUR

EUR
EUR

usb

fcli]
200,000

120,000
1,000,000
300,000
300,000
2,065,000

600,000

1,900,000
1,000,000
1210,000

285,000

1,000,000

400,000
300,000
500,000
200,000
400,000
265,000
750,000
250,000

400,000
300,000

400,000
400,000

750,000
250,000

400,000
1,100,000

600,000

800,000

700,000

300,000
200,000

225,000

)

5.50% due 04/04/23

EfR&E

707 F7&st (Eifi ¥58,491,013)
F702Z (1.8%)

EfE (1.8%)

Cyprus Government International Bond
0.63% due 01/21/30

2.38% due 09/25/28

2.75% due 02/26/34

2.75% due 05/03/49

4.25% due 11/04/25

Ef§&st

FF7OREE (& ¥520,082,304)
FUY—7 (0.5%)

11 (0.2%)

Danske Bank A/S

2.50% due 06/21/29 (b),(c)
EEE

Efif (0.3%)

Denmark Government Bond
1.50% due 11/15/23 (e)

1.75% due 11/15/25 (e)

4.50% due 11/15/39 (e)
Ef§&Et

FUI—TJG5 (#ffi ¥159,021,678)
IV (0.1%)

EfF (0.1%)

Egypt Government International Bond
5.58% due 02/21/23

Ef§&Et

IJT &S (Effi ¥30,636,074)
T14V32 K (0.0%)

Ef& (0.0%)

Kuntarahoitus OYJ

3.05% due 09/24/32

Ef§&Et

71 V35 NEE (Eiil ¥13,725,860)
T3V2R (3.2%)

1118 (2.9%)

Aeroports de Paris

1.00% due 01/05/29 (b)

Altice France S.A./France
3.38% due 01/15/28 (b)

AXA S.A.

3.25% due 05/28/49 (b).(c)
BNP Paribas S.A.

2.22% due 06/09/26 (a),(b).(c)
2.50% due 07/17/27

2.87% due 04/19/32 (a),(b).(c)
3.38% due 01/09/25 (a)

BPCE S.A.

2.28% due 01/20/32 (a),(b),(c)
Credit Agricole Assurances S.A.
2.00% due 07/17/30

4.50% (b).(0).(f)

Engie S.A.

1.50% (b).(0).()

La Poste S.A.

1.38% due 04/21/32

Loxam SAS

4.50% due 04/15/27 (b)

5.75% due 07/15/27 (b)
Societe Generale S.A.

1.00% due 11/24/30 (b).(c)
3.88% due 03/28/24 (a)
TOTAL SE

2.13% due (b).().(f)

[a=5y

EfR (0.3%)

SNCF Reseau

4.70% due 06/01/35

Ef§&Et

TSV AEE (Eifi ¥966,116,966)
KA (1.4%)

#1E (1.4%)

Bayer AG

1.13% due 01/06/30 (b)
Deutsche Bank AG

1.38% due 02/17/32 (b).(c)
1.75% due 11/19/30 (b).(c)
Deutsche Bank AG/New York NY
1.69% due 03/19/26

i
24,002,043

65,093,553
65,093,553

16,267,357
154,600,829
48,989,371
52,938,020
329,824,993

602,620,570
602,620,570

84,624,954

84,624,954

35,942,492
19,758,444
37,964,282

93,665,218
178,290,172

32951767

32,951,767
32,951,767

15,603,424

15,603,424
15,603,424

55,884,737
39,486,490
76,342,155
22,758,410
34,386,646
29,542,274
89,100,697
26,688,422

55,699,864
45715911

53,227,440

57,530,483

100,214,301
34,873,035

53,280,437
130,959,070

77,996,207

983,686,579

87,271,495

87,271,495

1,070,958,074

95,218,694

40,038,296
27,877,261

25,000.377

EUR

EUR

EUR

EUR
EUR
EUR
EUR
EUR
EUR

EUR

GBP

EUR

EUR

usb

usb
usb

EUR

EUR
EUR

EUR
EUR
EUR
EUR

EUR

GBP

EUR

EUR

EUR

EUR

EUR

EBE

100,000

300,000

1,500,000

3,305,000
20,000
127,000
16,000
16,000
243,000

200,000

100,000

800,000

300,000

700,000

2,100,000
1,000,000

300,000

800,000
100,000

800,000
350,000
2,035,000
400,000

1,000,000

895,500

2,500,000

2,700,000

1,000,000

3,000,000

275000

pat iuE=]

Talanx AG

2.25% due 12/05/47 (b).(c)

TK Elevator Midco GmbH

4.75% due 07/15/27 (b).(c)
Volkswagen Financial Services AG
1.50% due 10/01/24

RS

R4 vEEt (Eifi ¥407,369,338)
FUDP (21%)

EfF (2.1%)

Hellenic Republic Government Bond
3.90% due 01/30/33

4.30% due 02/24/24

4.30% due 02/24/25

4.30% due 02/24/27

4.30% due 02/24/33

4.30% due 02/24/38

Hellenic Republic Government International Bond

5.20% due 07/17/34

EfR&E

FU Y v&EF (Eifi ¥480,192,100)
H=rI—B (0.1%)

EfR (0.1%)

States of Guernsey Bond

3.38% due 12/12/46

EfR&E

H—rI—BEst (&ffi ¥16,697,464)
&iE (0.7%)

#& (0.7%)

CNAC HK Finbridge Co., Ltd.
1.75% due 06/14/22

HKT Capital No 3 Ltd.

1.65% due 04/10/27

Hong Kong Sukuk 2017, Ltd.
3.13% due 02/28/27

#HRGE

HBEET (i ¥219,288,299)
NVHU— (1.1%)

EfE (1.1%)

Hungary Government International Bond
5.38% due 02/21/23

5.38% due 03/25/24

EfESE

N7V —GE (Eifi ¥365,363,954)
AV R (0.1%)

#H& (0.1%)

NTPC, Ltd.

2.75% due 02/01/27

RS

4~ REEt (Effi ¥40,040,086)
AV RRY7 (1.9%)

#H& (0.3%)

Perusahaan Listrik Negara PT
1.88% due 11/05/31

2.88% due 10/25/25

#HREE

EfE (1.6%)

Indonesia Government International Bond

1.40% due 10/30/31

2.15% due 07/18/24

3.38% due 07/30/25

3.75% due 06/14/28

EfEEE

AV R 7 &5 (@ffi ¥555,838,025)
FAIWI VR (4.7%)

BEEIBREESF (4.5%)

CVC Cordatus Loan Fund X DAC, Series 10A, Class A2

1.15% due 01/27/31 (a).(b)

DECO 2019-RAM DAC, Series 2019-RAM, Class A

1.98% due 08/07/30 ()

Harvest CLO XXV DAC, Series 25X (b)
1.10% due 01/21/34

Henley CLO Ill DAC, Series 3X (b)
1.10% due 01/25/34

OAK Hill European Credit Partners VI DAC, Series 2017-6A, Class A2

1.15% due 01/20/32

ST PAULS CLO Il DAC, Series 2A, Class ARRR

0.75% due 10/15/30
BEBRIESSE

1 (0.2%)

Motion Bondco DAC
4.50% due 11/15/27 (b)

(il
14,277,591
40,641,947

210,300,827

453,354,993
453,354,993

586,232,527
2,990,354
19,599,199
2,599,987
2,852,534
45,889,294

37.875.278

698,039,173
698,039,173

20,242,235

20,242,235
20,242,235

107,740,848

41,596,455

84,750,945

234,088,248
234,088,248

250,760,943
124,617,729

375,378,672
375,378,672

42,780,447

42,780,447

42,780,447

105,233,003
14,279,440

119,512,443

108,820,935
49,640,915
304,790,155
63,566,886

526,818,891
646,331,334

134,042,387

131,769,958

335,914,887

363,043,372

134,016.813

400,692,424

1,499,479,841

35,919,644
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150,000

250,000

335,000
1,000,000

250,000

450,000

800,000

100,000

200,000
200,000

585,000
1,380,000

2,735,000
100,000

400,000
4,858,000

100,000
600,000

200,000
455,000

100,000

1,100,000
300,000
1,000,000
300,000
400,000
1,000,000
900,000
500,000
400,000
100,000
200,000
400,000
100,000

350,000

R

Virgin Media Vendor Financing Notes Il DAC
4.88% due 07/15/28 (b)

HESE

7AIS Y REET (Eifi ¥1,446,307,074)
AZXS5 I (0.8%)

#H& (0.7%)

Israel Electric Corp. Ltd.

7.88% due 12/15/26

Israel Electric Corp., Ltd.

4.25% due 08/14/28 (a)

7.75% due 12/15/27

HESE

EfE (0.1%)

Israel Government International Bond
1.50% due 01/18/27

EfR&E

A XS5 TIVEE (i ¥233,029,330)
AIU7 (6.1%)

& (0.5%)

Assicurazioni Generali SpA

5.50% due 10/27/47 (b).(c)

Intesa Sanpaolo SpA

3.38% due 01/12/23 (a)

HESE

EfE (5.6%)

Agenzia Nazionale per Attrazione degli Investimenti e o Sviluppo dmpresa
1.38% due 07/20/22

Cassa Depositi e Prestiti SpA

1.00% due 02/11/30

2.13% due 03/21/26

Italy Buoni Poliennali Del Tesoro
2.80% due 03/01/67 (a)

3.35% due 03/01/35 (a)

Republic of Italy Government International Bond
5.13% due 07/31/24

5.25% due 12/07/34

5.38% due 06/15/33

6.00% due 08/04/28

EffEEEt

49U 7G5 (Fii ¥1,831,837,143)
AYTZI (0.6%)

#H& (0.3%)

Kazakhstan Temir Zholy National Co. JSC
3.25% due 12/05/23

3.64% due 06/20/22

=y

Ef& (0.3%)

Kazakhstan Government International Bond
1.55% due 11/09/23

2.38% due 11/09/28

EffEEEt

HYTRI &5 (Eifi ¥162,810,580)
U R7 =7 (0.0%)

EfE (0.0%)

Lithuania Government Bond

0.60% due 06/29/23

EfR&E

U b7 =7 &5t (&l ¥11,914,901)
WIEVTILT (3.0%)

& (3.0%)

ARD Finance S.A.

5.00% due 06/30/27 (b)

Blackstone Property Partners Europe Holdings S.a.r.l.
2.00% due 02/15/24 (b)

CK Hutchison Group Telecom Finance S.A.
0.38% due 10/17/23 (b)

DH Europe Finance Il Sarl

0.45% due 03/18/28 (b)

Gazprom PJSC Via Gaz Capital S.A.
1.45% due 03/06/23

2.25% due 07/19/22

4.25% due 04/06/24

Grand City Properties S.A.

1.50% (b),().(f)

Helvetia Europe S.A.

2.75% due 09/30/41 (b).(c)
Medtronic Global Holdings S.C.A.
1.50% due 07/02/39 (b)

1.63% due 03/07/31 (b)

1.75% due 07/02/49 (b)

2.25% due 03/07/39 (b)

Medtronic Global Holdings SCA
0.75% due 10/15/32 (b)

Bl

23,827,754

59,747,398
1,559,227,239

34,965,451

40,709,995
141,990919

217,666,365

36,087,772

0w
253,754,137

73245932

91,766,619

165,012,551

13,586,059

27,017,681
29,169,230

92,303,686
234,236,480

424,674,412
21,033,589
54,561,905

976,504,414

1,873,087,456
2,038,100,007

13031313
75,756,099

88,787,412

27,662,112
67,964,321

95,626,433
184,413,845

13,602,242

13,602,242
13,602,242

150,481,721
41,924,806
135,055,451
40,233,297
49,139,475
124304919
149,077,281
065,643,761
57,341,752
13,564,972
29,322,058
54,146,394
15,243,326

46,543,580
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EUR

EUR
EUR

ZAR
ZAR

usb

EUR
EUR

EUR

J0-N - A7ESFET7 VR

HE #HRB

150,000

332,800
500,000
400,000
400,000

1,000,000
400,000

500,000
200,000
400,000
300,000

25,000
195,000

60,000
75,000

240,000

400,000

150,000

300,000

700,000

700,000

500,000

800,000
400,000

600,000
700,000

700,000
500,000

14,000,000
5,000,000

1,400,000

2,920,000
300,000

360,000

Rossini S.a.r.l.

6.75% due 10/30/25 (b)
#HEEE

ItV TIIES (Eifi ¥876,168,955)
AF2 3 (1.8%)

& (1.2%)

Comision Federal de Electricidad
5.00% due 09/29/36

Petroleos Mexicanos

3.63% due 11/24/25

3.75% due 02/21/24

3.75% due 04/16/26

4.88% due 02/21/28

6.84% due 01/23/30 (b)
#HEEE

Ef& (0.6%)

Mexico Government International Bond
1.75% due 04/17/28

2.88% due 04/08/39

4.00% due 03/15/15

5.63% due 03/19/14

EffEs

XFY IG5 (Eif ¥554,806,557)
ZEFERE (0.1%)

#i| (0.1%)

JBS USA LUX SA. / JBS USA Food Co. / JBS USA Finance, Inc.

5.50% due 01/15/30 (a).(b)
6.50% due 04/15/29 (a),(b)

NXP BV / NXP Funding LLC / NXP USA, Inc.
3.15% due 05/01/27 (a).(b)
3.40% due 05/01/30 (a).(b)
HiESE

ZEFEFEESET (Sl ¥38,712,984)
F505 (3.4%)

BEBRIES (0.1%)

Ziggo BV, Series ,

4.25% due 01/15/27 (b)
BEBRIEFGE

#1E (2.8%)

ABN AMRO Bank NV

4.75% due 07/28/25 (a)

Airbus SE

2.38% due 06/09/40 (b)

ASR Nederland NV

3.38% due 05/02/49 (b).(c)
Diamond BC BV

5.63% due 08/15/25 (b)
Iberdrola International BV

1.87% (b).().(f)

LyondellBasell Industries NV
4.63% due 02/26/55 (b)
Petrobras Global Finance BV
5.38% due 10/01/29

6.25% due 12/14/26

Upjohn Finance BV

1.91% due 06/23/32 (b)
Volkswagen International Finance NV
2.70% (b).(0).(H)

3.88% (b).(0).()

4.63% (b),(0),()

HESEt

B (0.5%)

BNG Bank NV

0.50% due 06/22/21

0.50% due 06/07/22

Eff&E

#35v9'GEt (i ¥985,960,104)
INF< (0.5%)

Ef& (0.5%)

Panama Government International Bond
3.75% due 03/16/25 (b)

Eff&E

NFIEE (B ¥169,890,604)
~RIL— (1.4%)

EfE (1.4%)

Peruvian Government International Bond
2.75% due 01/30/26

3.75% due 03/01/30

EffEE

~NIV—EE (S ¥423,663,627)
T1UEY (0.3%)

Ef& (0.3%)

Philippine Government International Bond
0.25% due 04/28/25

21,086,590

993,109,383
993,109,383

39,038,107

67,121,005
54,792,110
53,747,175
135720995
45,547,245

395,966,637

69,494,883
27,627,548
56,064,788
50,054,773

203,241,992
599,208,629

3,024,340
24,018,754

7,090,748
8.887.349

43,021,191
43,021,191

33,357,544

33,357,544

49,484,350

22,574,416

44725714

95,746,466

95,837,992

63,268,500

135,969.253
70,947,259

84,304,561
96,326,528

103,335,776
77,281,391

939,802,206

111,356,238
37.704.736

149,060,974
1,122,220,724

167,764,880

167,764,880
167,764,880

429,281,849
47,432,016

476,713,865
476,713,865

48,338,698
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1,284,000
940,000
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R

0.88% due 05/17/27

Eff&st

71 UEVEE (Eifi ¥107,936,424)
IV AV (2.3%)

EfE (2.3%)

Metropolitano de Lisboa EPE

7.30% due 12/23/25

Portugal Government International Bond
5.13% due 10/15/24

Portugal Obrigacoes do Tesouro OT
0.90% due 10/12/35 (a)

3.88% due 02/15/30 (a)

4.10% due 04/15/37 (a)

Efif&Et

RIL ~HIVES (Eifi ¥677,864,319)
A9—=Ib (0.1%)

EfE (0.1%)

Qatar Government International Bond
3.40% due 04/16/25

EfR&E

H5—IVESH (Effi ¥21,745,296)
L=< =7 (0.6%)

Ef& (0.6%)

Romanian Government International Bond
2.50% due 02/08/30

2.88% due 05/26/28

3.38% due 02/08/38

3.88% due 10/29/35

4.13% due 03/11/39

Efif&st

V— =7 &5t (& ¥191,035,237)
027 (0.3%)

EfE (0.3%)

Russian Foreign Bond - Eurobond
2.88% due 12/04/25

EfR&E

O 7 &35t (Eifi ¥90,384,717)
YUITSET (0.3%)

Ef& (0.3%)

Saudi Government International Bond
2.00% due 07/09/39

Efif&Et

YOITSETEE (Eifi ¥98,902,045)
EILET (1.0%)

EfE (1.0%)

Serbia International Bond

1.50% due 06/26/29

2.13% due 12/01/30

7.25% due 09/28/21

Efif&Et

wIVE7 &S (Effi ¥323,668,563)
7 7Y AHEE (0.6%)

#1% (0.2%)

Eskom Holdings SOC, Ltd.

6.35% due 08/10/28

fatr=5y

EfE (0.4%)

Republic of South Africa Government International Bond
3.75% due 07/24/26

EfR&E

7 7Y AHIESEE (Eifi ¥172,525,969)
23 (0.7%)

& (0.3%)

LG Chem, Ltd.

0.50% due 04/15/23

=y

B (0.4%)

Export-Import Bank of Korea

2.65% due 08/03/23

8.00% due 05/15/24 (a)

Korea Expressway Corp.

3.03% due 05/11/32

EfR&Et

BESGET (Effi ¥224,989,476)
ARAL Y (1.9%)

#fi% (0.3%)

Banco Santander S.A.

2.96% due 03/25/31

3.80% due 02/23/28

fatr=5y

EfE (1.6%)

Autonomous Community of Catalonia
4.22% due 04/26/35

SR
67,987,765

116,326,463
116,326,463

17,830,505
161,104,090
127.766,627

351,337,904
106,486,710

764,525,836
764,525,836

23,974,550

23,974,550

23,974,550

85,347,406
36924524
14,885,548
31,005,117
46,893,794

215,116,389
215,116,389

102,392,387

102,392,387

102,392,387

114,105,900

114,105,900
114,105,900

133,414,903
154,340,287
50,858,390

338,613,580
338,613,580

73,985,680

73985680

120,633,043

120,633,043

194,618,723

94,627,716

94,627,716

34,416,294
67,415,248

44,510,286

146,341,828

240,969,544

22428757
72,099,164

94,527,921

35,130,236
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1,000,000
65,000

200,000
500,000

1,090,000

9,120,000,000

100,000

2,500,000,000

250,000
965,000

340,000

370,000
250,000

2,105,000
900,000
500,000

400,000

500,000

3,000,000

200,000

200,000

1,000,000

200,000

318,283

300,000
800,000
200,000
640,000
430,000
1,200,000
400,000
700,000
400,000
700,000

800,000

R

Spain Government Bond

1.00% due 10/31/50 (a)

1.85% due 07/30/35 (a)

3.45% due 07/30/66 (a)

Spain Government Bond Coupon Strip
0.00% due 07/30/29

0.00% due 07/30/41

Spain Government International Bond
5.25% due 04/06/29

EfE&E

R4 V&5 (& ¥602,548,091)
EFRHERS (0.3%)

#H& (0.3%)

European Bank for Reconstruction & Development
6.45% due 12/13/22

European Investment Bank

5.40% due 01/05/45 (a)

#HiESE

EFERESET (8l ¥83,393,738)
A4 A (0.8%)

| (0.8%)

Credit Suisse AG London

7.00% due 08/22/24

Credit Suisse Group AG

3.09% due 05/14/32 (a).(b).(c)
4.28% due 01/09/28 (a).(b)

UBS Group AG

2.10% due 02/11/32 (a).(b).(c)
2.86% due 08/15/23 (a).(b).(c)
4.13% due 09/24/25 (a)

RS

24 AGEt (Efii ¥258,907,345)
073547 (1.4%)

EfE (1.4%)

Ukraine Government International Bond
4.38% due 01/27/30

6.75% due 06/20/26

7.38% due 09/25/32

EffEE

DI 54 &5 (Hifi ¥424,947,815)
757 EREEFH (1.0%)

| (1.0%)

DP World Plc

4.25% due 09/25/30

Esic Sukuk Ltd.

3.94% due 07/30/24

First Abu Dhabi Bank PJSC

4.50% due 09/10/21

RAK Capital

3.09% due 03/31/25

Sharjah Sukuk Program Ltd.

3.23% due 10/23/29

Sharjah Sukuk Program, Ltd.

3.85% due 04/03/26

RS

7S TEREEHSE (Sl ¥318,522,727)
HE (6.4%)

BEBRIESF (0.3%)

Jupiter Mortgage NO 1 Plc, Series 1A, Class B
1.45% due 07/20/60 (a),(b).(c)
Residential Mortgage Securities Plc, Series 29, Class A
1.03% due 12/20/46 (b).(c)
BEBRIFSE

& (5.6%)

Barclays Plc

2.00% due 02/07/28 (b).(c)

2.38% due 10/06/23 (b).(c)

4.38% due 01/12/26

4.97% due 05/16/29 (b).(c)

5.20% due 05/12/26

Bellis Acquisition Co. Plc

3.25% due 02/16/26 (b)

Bellis Finco Plc

4.00% due 02/16/27 (b)

BP Capital Markets Plc

3.25% (b).(0).(f)

Co.-operative Group Holdings 2011, Ltd.
7.50% due 07/08/26

DS Smith Plc

1.38% due 07/26/24 (b)

eG Global Finance Plc

4.38% due 02/07/25 (b)

SHiEE

59,700,760
151985811
13,254,950

26,094,450
50,827,898

214,362,666

551,356,771

645,884,692

71,952,792

13,256,584

85,209,376
85,209,376

20,718,372

27,944,304
118,063,993

35,956,120
41,862,135
30,848,113

275,393,037
275,393,037

263,668,610
132,150,130
58,114,088

453,932,828
453,932,828

70,642,888

57,489,430

52,013,896

23,357,370

22,765,264

118,878,794

345,147,642

345,147,642

31,274,955

49,669,337

80,944,292

41,246,000
127,566,852
24724719
81,628,428
54,040,262
187,096,810
62,252,712
99,707,574
74,841,997
97,208,062

104,622,118
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EE]
1,350,000
500,000
600,000
300,000
1,100,000
300,000
150,000
500,000
800,000
400,000
100,000
300,000

465,000

150,000

250,000
515,000

406,788
1,400,000
1,000,000

600,000
1,500,000

981546
2231510

999,469
1,700,000

650,000
1,350,000
4503404
7400541
4,936,364
8,675.19%

15283943
19875726
13140852
2,351,058
6,909.715
1,000,000
630,746

500,000

#HRE
SBC Holdings Plc
1.59% due 05/24/27 (b).(c)
Imperial Brands Finance Plc
1.13% due 08/14/23 (b)
Lloyds Banking Group Plc
2.91% due 11/07/23 (b).(c)
Natwest Group Plc
2.00% due 03/08/23 (b).(c)
4.27% due 03/22/25 (b).(c)
4.89% due 05/18/29 (b).(c)
Pension Insurance Corp. Plc
4.63% due 05/07/31 (b)
Santander UK Group Holdings Plc
3.57% due 01/10/23 (b)
Standard Chartered Plc
2.82% due 01/30/26 (a).(b).(c)
Transport for London
4.00% due 09/12/33
Virgin Media Secured Finance Plc
5.00% due 04/15/27 (b)
Westfield Stratford City Finance NO 2 Plc
1.64% due 08/04/26
William Hill Plc
4.75% due 05/01/26
WPP Finance 2013
2.88% due 09/14/46
fRGEt
Ef& (0.5%)
United Kingdom Gilt
1.75% due 09/07/37 (e)
4.25% due 09/07/39 (e)
EfR&Et
HESE (Hifi ¥1,926,149,292)
KE (27.1%)
HEIBREES (9.0%)
ACE Securities Corp. Home Equity Loan Trust, Series 2003-OP1, Class A2
0.81% due 12/25/33 (b).(c)
BANK, Series 2017-BNK7, Class A4
3.18% due 09/15/60 (b)
Benchmark 2018-B2 Mortgage Trust, Series 2018-B2, Class A3
3.54% due 02/15/51 (b)
Benchmark 2020-B17 Mortgage Trust, Series 2020-817, Class A4
2.04% due 03/15/53 (b)
Benchmark 2021-B25 Mortgage Trust, Series 2021-825, Class A3
1.91% due 04/15/54 (b)
Citigroup Commercial Mortgage Trust, Series 2015-GC33, Class A3
3.52% due 09/10/58 (b)
Commercial Mortgage Trust, Series 2012-CR1, Class XA
1.86% due 05/15/45 (b).(c)
Commercial Mortgage Trust, Series 2015-CR26, Class A3
3.36% due 10/10/48 (b)
CSAIL 2019-C17 Commercial Mortgage Trust, Series 2019-C17, Class A3
2.77% due 09/15/52
DBJPM Mortgage Trust, Series 2016-C3, Class A3
2.36% due 08/10/49 (b)
DBJPM Mortgage Trust, Series 2017-C6, Class A3
3.27% due 06/10/50 (b)
Freddie Mac Mulifamily Structured Pass Through Certificates, Series K015, Class X1
1.58% due 07/25/21 (b).(c)
Freddie Mac Multitamily Structured Pass Through Certificates, Series K037, Class X1
0.95% due 01/25/24 (b).(c)
Freddie Mac Multifamily Structured Pass Through Certificates, Series K049, Class X1
0.59% due 07/25/25 (b).(c)
Freddie Mac Multifamily Structured Pass Through Certificates, Series K052, Class X1
0.65% due 11/25/25 (b).(c)
Freddie Mac Multifamily Structured Pass Through Certificates, Series K053, Class X1
0.88% due 12/25/25 (b).(c)
Freddie Mac Multifamily Structured Pass Through Certificates, Series K054, Class X1
1.17% due 01/25/26 (b).(c)
Freddie Mac Mulifamily Structured Pass Through Certificates, Series K058, Class X1
0.92% due 08/25/26 (b).(c)
Freddie Mac Multitamily Structured Pass Through Certificates, Series K111, Class X1
1.57% due 05/25/30 (b).(c)
Freddie Mac Multitamily Structured Pass Through Certificates, Series K113, Class X1
1.39% due 06/25/30 (b).(c)
Freddie Mac REMICS, Series 4199, Class BZ
3.50% due 05/15/43
GS Mortgage-Backed Securities Trust 2019-SL1, Series 2019-5L1, Class A1
2.63% due 01/25/59 (a).(b).(c)
JPMBB Commercial Mortgage Securities Trust, Serles 2016-C1, Class A3
3.51% due 03/15/49 (b)

EHTER
149,139,564
68,328,441
68,282,538
40,843,379
132,022,351
38,208,949
26,408,285
55,998,975
92,644,243
77,890,298
16,243,929
46,560,332

79575927

22,775,286

1,869,858,031

42,213,619
120,399,213

162,612,832
2,113,415,155

41,513,892

166,687,156

119,110,643

66,044,451

165,337,424

116,622,317

2382222

118,210,544

196,855,849

73,162,581

156,065,745

69,832

16,691,100

11,904,960

24.367,797

59,722,338

104,595,602

62,030,394

31426742

82,248,391

122,457,795

70,368,009

56,722,124
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#HE
400,000
1,500,000
500,000
100,000
1,028,587
483,048
2,000,000
165,405
1,100,000
748,363
126,792
60,321
745547
443308

750,000

465,000
400,000
400,000
207,230
650,000
200,000
150,000
235,000
25,000
200,000
51,000
451,000
253,000
101,000
300,000
1,000,000
320,000
805,000
620,000
1,016,000
455,000
665,000
75,000
405,000
451611

120,000
535,000

300,000
406,000
235,000

65,626
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R

JPMCC Commercial Mortgage Securities Trust, Series 2017-JP5, Class A3
3.34% due 03/15/50

JPMCC Commercial Mortgage Securities Trust, Series 2017-JP6, Class A3
3.11% due 07/15/50 (b)

Lendmark Funding Trust, Series 2021-1A, Class A
1.90% due 11/20/31 (a).(b)

Mariner Finance Issuance Trust 2020-A, Series 2020-AA, Class A
2.19% due 08/21/34 (a).(b)

Merrill Lynch Mortgage Investors Trust, Series 2004-WMC4, Class M2
1.97% due 04/25/35 (b).(c)

Morgan Stanley Bank of America Merrill Lynch Trust, Series 2015-C27, Class A3
3.47% due 12/15/47 (b)

Morgan Stanley Bank of America Merrill Lynch Trust, Series 2016-C31, Class A3
2.73% due 11/15/49 (b)

New Residential Mortgage Loan Trust, Series 2018-4A, Class A15
0.84% due 01/25/48 (a).(b).(c)

OneMain Direct Auto Receivables Trust, Series 2019-1A, Class A
3.63% due 09/14/27 (a).(b)

Structured Asset Investment Loan Trust, Series 2003-BC7, Class 3A2
1.04% due 07/25/33 (b).(c)

Structured Asset Investment Loan Trust, Series 2004-7, Class A7
0.93% due 08/25/34 (b).(c)

Towd Point Mortgage Trust 2019-HY3, Series 2019-HY3, Class ATA
1.09% due 10/25/59 (a).(b).(c)

Wells Fargo Commercial Mortgage Trust, Series 2015-.C22, Class A3
3.57% due 09/15/58 (b)

Wells Fargo Commercial Mortgage Trust, Series 2015-NXS3, Class A3
3.35% due 09/15/57 (b)

Wells Fargo Commercial Mortgage Trust, Series 2021-C59, Class A3
1.96% due 04/15/54 (b)

BEBRISFSE

& (17.0%)

AbbVie, Inc.

4.25% due 11/21/49 (b)

Adient Global Holdings, Ltd.

3.50% due 08/15/24 (a).(b)

Altria Group. Inc.

3.13% due 06/15/31 (b)

AMC Entertainment Holdings, Inc.

12.00% due 06/15/26 (a).(b)

American International Group, Inc.

1.88% due 06/21/27 (b)

Anheuser-Busch InBev Worldwide, Inc.
5.55% due 01/23/49 (b)

Antero Resources Corp.

8.38% due 07/15/26 (a).(b)

Anthem, Inc.

4.10% due 03/01/28 (b)

Ascent Resources Utica Holdings LLC / ARU Finance Corp.
7.00% due 11/01/26 (a).(b)

8.25% due 12/31/28 (a).(b)

9.00% due 11/01/27 (a).(b)

AT&T, Inc.

3.50% due 09/15/53 (a).(b)

3.65% due 09/15/59 (a),(b)

3.80% due 12/01/57 (a).(b)

5.10% due 11/25/48 (b)

Bank of America Corp.

1.10% due 05/24/32 (b).(c)

1.32% due 06/19/26 (b).(c)

2.69% due 04/22/32 (b).(c)

3.19% due 07/23/30 (b).(c)

3.42% due 12/20/28 (b).(c)

4.08% due 03/20/51 (b).(c)

BAT Capital Corp.

2.26% due 03/25/28 (b)

Bausch Health Americas, Inc.

8.50% due 01/31/27 (a).(b)

Boeing Co.

5.81% due 05/01/50 (b)

Brazil Loan Trust 1

5.48% due 07/24/23

Brixmor Operating Partnership LP

4.05% due 07/01/30 (b)

4.13% due 05/15/29 (b)

Broadcom, Inc.

3.42% due 04/15/33 (a).(b)

3.46% due 09/15/26 (b)

3.50% due 02/15/41 (a).(b)

Caledonia Generating LLC

1.95% due 02/28/22 (a)

45,552,493

172,179,738

55,304,694

11,209,027

113,987,317

56,682,670

222,895,368

18,266,603

131,118,945

81,775,730

13,925,572

6,688,935

88,578,214

52,324,403

82,678,907

3,017,766,524

58,847,388
55,060,042
60,690,260
22,448,267
93,801,038
28,810,494
18,589,541
29,304,640
2,824,983
23,919,562
7,697,975
47,176,953
26,674,409
10,977,550
30,125,046
135,668,748
35,459,630
89,726,647
72,555,252
122,130925
57,107,109
72,001,400
8,835,804
57,489,901
51,727,521

14,540,692
65,131,542

33,614,886
48,523,260
24,960,320

7,265,131
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350,000

400,000
750,000

760,000
35,000
535,000
355,000
215,000
58,000
800,000
1760,000
1,000,000
400,000
55,000
223,000
125,000
100,000
180,000

150,000
50,000

800,000
215,000
270,000

70,000
75,000

291,000
600,000
600,000
450,000
500,000
560,000

115,000
185,000

400,000
200,000

160,000
400,000
465,000
730,000
445,000
200,000
300,000
525,000
600,000

75,000
400,000
325,000

65,000
570,000

#HRE

Calpine Corp.

5.13% due 03/15/28 (a).(b)
CF Industries, Inc.

3.45% due 06/01/23

4.50% due 12/01/26 (a)

Charter Communications Operating LLC / Charter Communications Operating Capital
2.80% due 04/01/31 (b)
3.70% due 04/01/51 (b)
3.90% due 06/01/52 (b)
4.80% due 03/01/50 (b)
Cigna Corp.

2.40% due 03/15/30 (b)
Citigroup Global Markets Holdings, Inc./United States
3.00% due 06/12/24
Citigroup. Inc.

1.50% due 07/24/26 (b).(c)
2.56% due 05/01/32 (b).(c)
4.40% due 06/10/25

4.41% due 03/31/31 (b).(c)
Comcast Corp.

3.75% due 04/01/40 (b)

CVS Health Corp.

4.30% due 03/25/28 (b)
Dana, Inc.

5.38% due 11/15/27 (b)
Danaher Corp.

2.10% due 09/30/26 (b)
Diamond Sports Group LLC / Diamond Sports Finance Co.
6.63% due 08/15/27 (a).(b)
Diamondback Energy, Inc.
3.13% due 03/24/31 (b)
4.40% due 03/24/51 (b)
Discovery Communications LLC
4.90% due 03/11/26 (b)

Dow Chemical Co.

3.63% due 05/15/26 (b)
Energy Transfer LP

5.00% due 05/15/50 (b)
Enterprise Products Operating LLC
3.70% due 01/31/51 (b)
3.95% due 01/31/60 (b)

Everi Payments, Inc.

7.50% due 12/15/25 (a).(b)
Fidelity National Information Services, Inc.
1.50% due 05/21/27 (b)
Fiserv, Inc.

2.25% due 07/01/25 (b)
General Motors Co.

5.20% due 04/01/45

General Motors Financial Co., Inc.
2.70% due 08/20/27 (b)
Goldman Sachs Group, Inc./The
2.62% due 04/22/32 (b).(c)
Healthpeak Properties, Inc.
2.88% due 01/15/31 (b)
3.50% due 07/15/29 (b)
Hyundai Capital America
3.00% due 06/20/22

6.38% due 04/08/30 (b)

Intel Corp.

4.75% due 03/25/50 (b)
JPMorgan Chase & Co.

2.53% due 11/19/41 (b).(c)
2.74% due 10/15/30 (b).(c)
3.51% due 01/23/29 (b).(c)
3.70% due 05/06/30 (b).(c)
KB Home

7.00% due 12/15/21 (b)
Liberty Mutual Group, Inc.
2.75% due 05/04/26

Marriott International, Inc./MD
2.85% due 04/15/31 (b)
Marsh & McLennan Cos, Inc.
1.98% due 03/21/30 (b)
Mastercard, Inc.

3.85% due 03/26/50 (b)
Morgan Stanley

0.41% due 10/29/27 (b).(c)
1.59% due 05/04/27 (b).(c)
3.22% due 04/22/42 (b).(c)
3.63% due 01/20/27

FRaliiE!
38.779.934

45,749,599
94,936,453

83,387,518
3623223
56,741,247
42938423
23,872,268
6,921,591
112,679,372
194,190,603
123,347,643
50,582,238
6,670,329
28,096,438
14,605,849
14,740,953
11293333

16,889,309
5957627

100,456,840
26,152,431
32,863,156

7,745,099
8,486,084

33,122,820
85,093,406
98,211,277
59,051,089
57,139,587
62,117,960

13,037,055
22,235,986

45,071,964
28227893

22,411,551
40,262,894
52,961,834
88,020,839
54,262,182
22379912
44,862,281
57,558,261
89,198,554

9,479,240
53,509,359
36,050,949

7,290,107
69,789,960
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500,000

1,140,000

1,500,000

130,000
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350,000

800,000

75,000
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500,000
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1,330,000

baiiES)

MORGAN STANLEY REGD MTN
6.38% due 07/24/42

MPLX LP

4.00% due 03/15/28 (b)

4.13% due 03/01/27 (b)

MPT Operating Partnership LP / MPT Finance Corp.

3.33% due 03/24/25 (b)
Northrop Grumman Corp.
5.25% due 05/01/50 (b)
NRG Energy, Inc.

6.63% due 01/15/27 (b)
ONEOK Partners LP
4.90% due 03/15/25 (b)
ONEOK, Inc.

3.10% due 03/15/30 (b)
Qvintiv Exploration, Inc.
5.38% due 01/01/26 (b)
Phillips 66

3.70% due 04/06/23

Plains All American Pipeline LP / PAA Finance Corp.

3.55% due 12/15/29 (b)

Raytheon Technologies Corp.
4.13% due 11/16/28 (b)

Sally Holdings LLC / Sally Capital. Inc.
5.63% due 12/01/25 (b)

Service Properties Trust

4.35% due 10/01/24 (b)

Sprint Corp.

7.63% due 02/15/25 (b)

7.88% due 09/15/23

Taylor Morrison Communities, Inc.
6.63% due 07/15/27 (a).(b)

Tenet Healthcare Corp.

5.13% due 11/01/27 (a).(b)
Thermo Fisher Scientific, Inc.

0.50% due 03/01/28 (b)

T-Mobile USA., Inc.

4.38% due 04/15/40 (b)

4.50% due 04/15/50 (b)

Toyota Motor Credit Corp.

2.90% due 10/24/25

United Airlines, Inc.

4.38% due 04/15/26 (a),(b)

4.63% due 04/15/29 (a).(b)

United Rentals North America, Inc.
5.25% due 01/15/30 (b)

5.50% due 05/15/27 (b)

US Concrete, Inc.

6.38% due 06/01/24 (b)

Utah Acquisition Sub, Inc.

3.13% due 11/22/28 (b)

Ventas Realty LP

4.13% due 01/15/26 (b)

VEREIT Operating Partnership LP
2.20% due 06/15/28 (b)
2.85% due 12/15/32 (b)
Verizon Communications,
1.25% due 04/08/30 (b)
2.50% due 04/08/31 (b)
2.55% due 03/21/31 (b)
4.00% due 03/22/50 (b)
Viatris, Inc.

3.85% due 06/22/40 (a).(b)
4.00% due 06/22/50 (a),(b)
Vistra Operations Co. LLC
5.00% due 07/31/27 (a).(b)
Welltower, Inc.

2.80% due 06/01/31 (b)
Williams Cos, Inc.

3.75% due 06/15/27 (b)
4.00% due 09/15/25 (b)

ZF North America Capital, Inc.
4.50% due 04/29/22 (a)
HESE

EfiF (1.1%)

Tennessee Valley Authority
5.63% due 06/07/32

U.S. Treasury Bond

1.63% due 11/15/50 (e)

U.S. Treasury Note

0.38% due 04/30/25 (e)

nc.

(il
152,013,225

9,141,806
61,631,663

72,256,727
44,703,842
25,692,084
61,578,809
128,997,870
185,854,997
15,123,691
33,695,234
43247877
39,686,403
86,417,913

9,752,335
28,038,098

33,693,590
22,966,079
80,765,285

33,836,310
42,936,736

69,369,892

22,222,510
5,112.906

33,004,776
13,955,827

9,205,072
54,132,234
123,182,525

3,316,484
4,484,161

42,179,609
32,645,095
23243917
22973711

1,137,744
1,675,655

58,402,223
60,671,350

61,015,908
61,157,436

38,345,257

5,670,206,302

110,268,103

1.413,780

145,335,439
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HE BES STEE Se¥IERS| 1 202145 H28BIRE (#iEEMDO.13%)
usD 800000 0.63% due 05/15/30 (e) 81,329,948 b b BRA e FHlERS
usD 215000 2.63% due 06/15/21 (e) 23,668,285 Short Euro-Bobl June Futures 06/2021  (182) 1,746,917
EffEEEt 362,015,555 Short Euro-Bund June Futures 06/2021  (94) 15,972,771
KESE (Eifi ¥8,434,736,817) 9,049,988,381 Long Euro-Buxl 30-Year Bond September Futures  09/2021 4 (214,346)
f&35EEt (& ¥28,540,961,534) 31,131,451,888 Long Euro-OAT June Futures 06/2021 8 1,093,162
JEHRIRE (5.3%) Long Euro-OAT September Futures 09/2021 3 982
T4 < V5EE (0.0%) Short Euro-Schatz Note June Futures 06/2021  (181) 1.024171
EHATESE (0.0%) Long Government of Australia 10-Year Bond June Futures  06/2021 40 7,582,666
Brown Brothers Harriman & Co. Long Government of Canada 10-Year Bond September Futures  09/2021 9 344,127
NOK 2 (0.13)%* due 05/31/21 26 Short Long Gilt September Futures 0972021 (16) (449,073)
HKD 2 0.00% due 05/31/21 22 Long U.S. Treasury 10-Year Note September Futures 09/2021 73 1.809.146
NzD 0* 0.01% due 05/31/21 10 Short U.S. Treasury 2-Year Note September Futures 09/2021 (165)  (1,505,088)
EHIfER S5 58 Long U.S. Treasury 5-Year Note September Futures 09/2021 163 2,152,424
AR VEBEGE (Effi ¥57) 58 Long U.S. Treasury Long Bond September Futures 09/2021 147 5,373,306
TS5V (0.0%) Long U.S. Ultra 10-Year September Futures 09/2021 39 (136,609)
ERAFER (0.0%) Long U.S. Ultra Long Bond September Futures 09/2021 77 9,764,097
BNP Paribas S.A. ¥ 44,558,653
SGD 2 0.01% due 05/31/21 169
ZAR 15001 3.50% due 05/31/21 119,661
Societe Generale S.A.
CHF 5787 (1.36)%* due 05/31/21 707,156
AUD 299% (0.20)%* due 05/31/21 2,543,128
CAD 34901 0.01% due 05/31/21 3,177,338
EHRFER S5 6,547,452
75V RAEE (i ¥6.359,489) 6,547,452
R (5.2%)
EHRTEE (5.2%)
Banco Santander S.A.
USD 15804591 0.01% due 06/01/21 1,738,109917
EHRFER S5 1,738,109,917
R4 V&St (Effi ¥1,722,384,912) 1,738,109,917
B7 (0.1%)
EHIFRE (0.1%)
Sumitomo Mitsui Banking Corp.
EUR 43861 (0.78)%* due 05/31/21 5,875.896
EHRFER S5 5,875,896
BAGEt (&ffi ¥5,826,325) 5,875,896
ZE (0.0%)
EHEFRE (0.0%)
Sumitomo Mitsui Trust Bank Ltd.
GBP 28504 0.01% due 06/01/21 4,444,509
EHRFER S5 4,444,509
RESET (Hff ¥4,313,444) 4,444,509
FEHAIREEET (il ¥1,738,884,227) 1,754,977,832
IXEHREE (il ¥31,377,840,964) ¥32,886,429,720
BEZEET ZRES LVZOMOEE 468,736,905
HEE 100.0  ¥33,355,166,625
(@) T44AZEZS5-1933F5E5E FEDRA44ADT TS E CADEERDEARRIN TR >
TWiEE, TNOSDIEF. ERETICES U CEBSKERERICERTHTRET
I, MICIEENBVRY . TNSDISFIERBNIEEEHBINEE A
(b) EERIEREEES.
(c) 20214 5 B28HREDEEFTES.
(d) BEFERIEMTES
(e) COIFDOEBPFIcIE—ELIF202145 B28BREDLMEG| /XD v FHWEIDH
DI —N=T 4 —~"ELANSNTVET,
(f) XAfE.
*INAFAEF
** 1 0.5% Ko
EAEMD T NT OB S, ERSHOREBOHMICEDE. BllEIZS0ORTHBIT
37, URTDFRET 2EICK > THESNTVET,
NEABTENG| - 202145 A2881R%E HEED—0.18%)

8 NOVI—IN\—F 14— ZEER ZiEB 5t ZWEH il Balitis] fuEaliEta
AUD  Barclays Bank Plc 5,755,778 07/20/2021 usD 4,459,606 ¥ - ¥ (2,338,854) ¥ (2,338,854)
CAD  Citibank NA 6,967,005 07/20/2021 usb 5,560,548 22,680,166 - 22,680,166
CAD Goldman Sachs International 299,096 07/20/2021 usb 243,169 484,072 - 484,072
CNH  JP Morgan Chase & Co. 59,231,311 08/18/2021 usb 9,172,483 8,904,214 - 8,904,214
CNY JP Morgan Chase & Co. 81,002,254 08/18/2021 usD 12,503,821 16,797,597 - 16,797,597
COP Barclays Bank Plc 654,937,644 06/16/2021 usb 178,059 - (195,031) (195,031)
CzK JP Morgan Chase & Co. 4,531,109 07/19/2021 usbD 208,843 855,985 - 855,985
CzK Morgan Stanley & Co. International Plc 4,353,418 07/19/2021 usbD 199,098 993,420 - 993,420
EUR Bank of America NA 758,426 07/19/2021 usb 920,643 451,633 - 451,633
EUR Citibank NA 1,646,277 07/19/2021 usb 2,003,968 367.416 - 367.416
EUR Citibank NA 777,265 07/19/2021 usb 941,065 731,844 - 731,844
EUR Citibank NA 1,393,889 07/19/2021 usb 1,672,845 2,938,437 - 2,938,437
EUR Goldman Sachs International 150,549 07/19/2021 usb 181,725 202,303 - 202,303
EUR JP Morgan Chase & Co. 205,352 07/19/2021 usb 251,709 - (145,368) (145,368)
GBP Goldman Sachs International 128,089 07/19/2021 usD 177,386 465,600 - 465,600
ILS Barclays Bank Plc 339,886 06/16/2021 usb 102,571 223,511 - 223,511
ILS Citibank NA 339,887 06/16/2021 usD 102,882 189,351 - 189,351
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KRW  Barclays Bank Plc 4,160,727,009 06/16/2021 usD 3,649,248 8,963,516 - 8,963,516
KRW  Citibank NA 204,838,607 06/16/2021 usb 183,541 14,325 - 14,325
MXN  Morgan Stanley & Co. International Plc 8,226,627 06/16/2021 usb 392,745 2,071,208 - 2,071,208
MXN  Morgan Stanley & Co. International Plc 8,226,626 06/16/2021 usb 393.686 1,967.676 - 1,967,676
MYR Morgan Stanley & Co. International Plc 3,993,906 06/16/2021 usb 965,890 - (24,750) (24,750)
NOK  Citibank NA 4,148,919 07/19/2021 usb 492,155 484,248 - 484,248
NZD  Morgan Stanley & Co. International Plc 407,331 07/20/2021 usb 289,750 607,208 - 607,208
PEN Citibank NA 810.662 06/16/2021 usb 218.867 - (391.327) (391.327)
PLN Citibank NA 1,198,666 07/19/2021 usb 315,028 1,174,105 - 1,174,105
RON  Goldman Sachs International 935,983 07/19/2021 usb 225,419 652,847 - 652,847
RUB Barclays Bank Plc 16,992,724 06/16/2021 usbD 228,122 374,884 - 374,884
RUB JP Morgan Chase & Co. 10,732,246 06/16/2021 usb 143,566 293,038 - 293,038
RUB JP Morgan Chase & Co. 16,992,723 06/16/2021 usD 227,784 412,041 - 412,041
SEK Barclays Bank Plc 7,604,345 07/19/2021 usb 897.214 1,856,567 - 1,856,567
SGD Barclays Bank Plc 678,818 06/16/2021 usD 509,860 342,756 - 342,756
THB Goldman Sachs International 16,948,504 06/16/2021 usb 548,755 - (707.588) (707.588)
THB HSBC Bank Plc 16,948,505 06/16/2021 usbD 556,601 - (1,570.319) (1,570.319)
usb Citibank NA 216,508 06/16/2021 IDR 3.168.162,647 - (551.721) (551.721)
usb Barclays Bank Plc 443,131 06/17/2021 ZAR 6,762,146 - (5.101,924) (5.101,924)
usb Deutsche Bank AG 523,316 06/17/2021 ZAR 8,050,175 - (6.537.805) (6.537.805)
usbD JP Morgan Chase & Co. 1,137,722 06/17/2021 ZAR 17,388,377 - (13,312,446) (13,312,446)
usb Citibank NA 691,605 07/02/2021 BRL 3.815.721 - (4.074,472) (4.074,472)
usb Bank of America NA 442,263 07/19/2021 EUR 366,826 - (550.746) (550,746)
usb Barclays Bank Plc 393,941 07/19/2021 EUR 325,876 - (373.889) (373.889)
usbD Barclays Bank Plc 480,602 07/19/2021 EUR 397.125 - (397.332) (397.332)
usb Barclays Bank Plc 914,839 07/19/2021 CHF 841,548 - (2.340,533) (2.340,533)
usD Barclays Bank Plc 278,476 07/19/2021 DKK 1,732,548 - (607.509) (607.509)
usb BNP Paribas S.A. 13,230,096 07/19/2021 EUR 11.032,223 - (24,354,275) (24,354,275)
usb BNP Paribas S.A. 192,136 07/19/2021 EUR 157,795 - (28,988) (28,988)
usb HSBC Bank Plc 17.526,792 07/19/2021 EUR 14,624,111 - (33.468,488) (33.468,488)
usb Morgan Stanley & Co. International Plc 12,118,930 07/19/2021 GBP 8,810,807 - (41,133,309) (41,133,309)
usb Morgan Stanley & Co. International Plc 1.717.161 07/19/2021 EUR 1,403,345 665,995 - 665,995
usb Toronto Dominion Bank 511,575 09/15/2021 ZAR 7.130.839 171,921 - 171,921
ZAR Citibank NA 6,109,080 06/17/2021 usb 433,693 940,974 - 940,974
ZAR Toronto Dominion Bank 7,130,839 06/17/2021 usb 517,665 - (159,119) (159.119)

¥ 77.278,858 ¥ (138,365.793) ¥  (61,086,935)
EEEFZ 0y TEE| : 202145 528HEFR (HEED0.20%)
BN hOVS—IN-F4—  HERA  ZBeF sogy) A BEE % Gh) Bl
ILS Citibank NA 2700000  3-Month ILS-TELBOR (1.530%) 12/09/2022 ¥ 2,540,233 ¥ - ¥ 2,540,233
KRW Citibank NA 1,100,000,000  KRW-CD-KSDA-Bloomberg (1.375%) 10/17/2023 699,214 - 699,214
CNY Citibank NA 4,000,000  7-Day Chinese Repurchase Rate (3.120%) 04/02/2026 889,357 - 889,357
MYR Citibank NA 4,000,000  3-Month MYR-KLIBOR (3.945%) 10/14/2026 7.373.077 - 7.373,077
THB Citibank NA 24,000,000  6-Month Thailand Fixing Rate (2.148%) 10/18/2026 5,609,930 - 5,609,930
ILS Citibank NA 1400000  3-Month ILS-TELBOR (2.130%) 03/15/2027 3,605,099 - 3,605,099
ILS Citibank NA 625000  3-Month ILS-TELBOR (1.845%) 06/22/2027 1,540,615 - 1,540,615
CLp Citibank NA 213,000,000  Sinacofi Chile Interbank Rate Average (4.270%) 05/17/2028 2,620,017 - 2,620,017
KRW Citibank NA 420,000,000  KRW-CD-KSDA-Bloomberg (1.450%) 10/17/2028 (577.101) - (577.101)
ILS Citibank NA 1610000  3-Month ILS-TELBOR (1.411%) 07/12/2029 1,665,091 - 1,665,091
ZAR Citibank NA 7935000  3-Month ZAR-SAJIBOR (7.800%) 03/22/2042 (3.363,284) (98,400) (3.264,884)
ZAR Citibank NA 13,900,000  3-Month ZAR-SAJIBOR (8.020%)  09/22/2042 (3.558,075) (180.908) (3.377.167)
ZAR Citibank NA 7500000  3-Month ZAR-SAJIBOR 7.650%  03/22/2047 5,097,442 89,865 5,007,577
ZAR Citibank NA 13,055000  3-Month ZAR-SAJIBOR 7.890%  09/22/2047 6,232,082 165,172 6,066,910
ILS  Goldman Sachs International 1,480,000  3-Month ILS-TELBOR (0.813%) 12/09/2029 (1,519,962) - (1,519,962)
ILS  Goldman Sachs International 1570000  3-Month ILS-TELBOR (0.710%)  04/24/2030 (2,496,194) - (2,496,194)
KRW JP Morgan Chase & Co. 700,000,000  KRW-CD-KSDA-Bloomberg (1.765%) 10/07/2022 1,073,932 - 1,073,932
ILS  JP Morgan Chase & Co. 5,500,000  3-Month ILS-TELBOR (1.230%) 03/17/2023 3.841.,424 - 3.841.424
ILS  JP Morgan Chase & Co. 1720000  3-Month ILS-TELBOR (2.045%) 07/16/2028 5,028,093 - 5,028,093
KRW JP Morgan Chase & Co. 350,000,000  KRW-CD-KSDA-Bloomberg (1.870%) 01/27/2031 539,584 - 539,584
THB  Morgan Stanley & Co. International Plc 20,000,000 6-Month Thailand Fixing Rate (1.590%) 07/04/2024 2,343,914 - 2,343,914
MYR  Morgan Stanley & Co. International Plc 1,005,000  3-Month MYR-KLIBOR (2.625%) 04/09/2026 (2.806) (500) (2.306)
COP  Morgan Stanley & Co. International Plc 864,000,000  Colombia IBR Overnight Interbank Reference Rate  (6.590%) 11/01/2026 2,444,819 - 2,444,819
COP Morgan Stanley & Co. International Plc  1,680,000,000  Colombia IBR Overnight Interbank Reference Rate  (6.770%)  11/04/2026 5,186,670 - 5,186,670
CLP Morgan Stanley & Co. International Plc 480,000,000 Sinacofi Chile Interbank Rate Average (4.120%) 02/09/2027 4,869,861 - 4,869,861
KRW  Morgan Stanley & Co. International Plc  1,000,000,000  KRW-CD-KSDA-Bloomberg (1.880%) 04/26/2027 1,987,704 - 1,987,704
COP  Morgan Stanley & Co. International Plc -~ 2,000,000,000  Colombia IBR Overnight Interbank Reference Rate  (5.910%) 06/02/2027 3,069,782 - 3,069,782
CLP  Morgan Stanley & Co. International Plc 300,000,000 Sinacofi Chile Interbank Rate Average (4.260%) 12/20/2027 3,594,746 - 3,594,746
COP  Morgan Stanley & Co. International Plc 704,000,000  Colombia IBR Overnight Interbank Reference Rate  (6.035%) 01/23/2028 990.448 - 990.448
CLP  Morgan Stanley & Co. International Plc 109,100,000  Sinacofi Chile Interbank Rate Average (4.245%) 01/23/2028 1,222,278 - 1,222,278
COP  Morgan Stanley & Co. International Plc 730,000,000 Colombia IBR Overnight Interbank Reference Rate  (6.000%) 01/26/2028 973,796 - 973,796
CLP  Morgan Stanley & Co. International Plc 225,000,000 Sinacofi Chile Interbank Rate Average (4.210%) 01/26/2028 2,436,704 - 2,436,704
COP  Morgan Stanley & Co. International Plc 548,000,000  Colombia IBR Overnight Interbank Reference Rate  (6.020%) 02/01/2028 736,298 - 736,298
COP Morgan Stanley & Co. International Plc - 2,190,400,000  Columbian Interbank 3-Month Rate (5.165%) 07/12/2029 (1.497.634) - (1,497,634)
¥ 65,197,154 ¥ (24,771) ¥ 65,221,925
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USD  Bank of America NA 1,300,000 Sell protection Boeing Co. 1.000%  48.14% 12/20/2024 ¥ 293,116 ¥ 1,445150 ¥ (1,152,034)
EUR  Barclays Bank Plc 1,125,000 Buy protection U.S. Treasury Note (0.250%) 4.63% 12/20/2022 (528,736) (486,444) (42,292)
EUR  Barclays Bank Plc 685,000 Buy protection  Republic Of Italy Government International (1.000%)  74.12%  6/20/2028 (1.831.813) 4,667,068 (6,498,881)
USD  Barclays Bank Plc 1,000,000 Sell protection  Brazilian Government International  1.000% 100.83% 12/20/2023 154,528 (2,952,644) 3,107,172
USD  Barclays Bank Plc 200,000 Sell protection Dp World Plc 1.000% 68.24% 12/20/2024 181,901 101,330 80,571
USD  BNP Paribas S.A. 600,000 Sell protection Russian Foreign Bond - Eurobond  1.000%  47.39%  6/20/2023 807,750 (1,257,427) 2,065,177
USD  BNP Paribas S.A. 165,000 Sell protection  Indonesia Government International  1.000%  57.28%  6/20/2025 345,727 (818,476) 1,164,203
USD  Citibank NA 1,000,000 Sell protection Hungary Government International  1.000%  18.32% 6/20/2022 1,189,558 (685,815) 1,875,373
UsD  Citibank NA 390,000 Sell protection  State Of Illinois 1.000%  73.08% 12/20/2022 (221,428) (1,805,762) 1,584,334
USD  Citibank NA 500,000 Sell protection  Russian Foreign Bond - Eurobond  1.000%  43.75% 12/20/2022 590,302 (127,486) 717,788
UsD  Citibank NA 1,280,000 Sell protection  Indonesia Government International  1.000%  28.01%  6/20/2023 2,333,317 (896,636) 3,229,953
USD  Citibank NA 1,300,000 Sell protection  Kazakhstan Government International  1.000%  26.43%  6/20/2023 2,518,734 4 2,518,730
USD  Citibank NA 2,000,000 Sell protection  Colombia Government International 1.000%  83.04% 12/20/2023 1,459,813 (3,525,212) 4,985,025
USD  Citibank NA 600,000 Sell protection  Colombia Government International  1.000% 152.37% 12/20/2026 (1,722,867) (6,266,054) 4,543,187
USD  Deutsche Bank AG 500,000 Sell protection  Ukraine Government International 5.000% 350.81% 12/20/2023 2,469,973 3,125,962 (655,989)
USD  Deutsche Bank AG 200,000 Sell protection  Autonomous Community Of Catalo  1.000% 117.57% 12/20/2025 (129,338) (197,912) 68,574
USD  Goldman Sachs International 200,000 Sell protection Boeing Co. 1.000%  48.14% 12/20/2021 105,382 58,166 47.216
USD  Goldman Sachs International 300,000 Sell protection  State Of Illinois 1.000% 110.89% 12/20/2024 (735,061) (2,345,903) 1,610,842
USD  HSBC Bank Plc 2,000,000 Sell protection Qatar Government International 1.000%  18.30% 12/20/2023 4,955,874 (213,049) 5,168,923
USD  JP Morgan Chase & Co. 180,000 Sell protection  Indonesia Government International  1.000%  57.28%  6/20/2025 377,155 (919,330) 1,296,485
USD  Morgan Stanley & Co.Intemational Plc 1,000,000 ~ Sell protection  Russian Foreign Bond - Eurobond  1.000%  47.39%  6/20/2023 1,346,250 (2,129,386) 3,475,636
USD  Morgan Stanley & Co. IntemationalPlc -~ 1,050,000  Sell protection  Russian Foreign Bond - Eurobond  1.000%  47.39%  6/20/2023 1,413,563 (1,861,865) 3,275,428
USD  Morgan Stanley & Co. International Plc 300,000 Sell protection Indonesia Government International  1.000%  57.28%  6/20/2025 628,594 (1,535,643) 2,164,237
¥ 16,002,294 ¥ (18,627.364) ¥ 34,629,658
hRBFHEINZEFR D v T2 : 202145 B28BIRE ({EED0.89%)
EE  mEnA ZEeA s Gy AmE Bl =0 R Bl
usb 5,849,000 FEDLO1 Index 0.395%  06/09/2021 ¥ (2,065,216) ¥ - ¥ (2,065,216)
usD 8,600,000  FEDLO1 Index 0.260%  09/12/2021 (1,758,026) - (1,758,026)
usb 5,715,000  FEDLO1 Index 0.330%  03/10/2022 (1,620.787) - (1.620.,787)
CAD 1,150,000  3-Month Canadian Bank Bill (1.445%)  04/05/2022 1,048,367 (4,301,719) 5,350,086
CzK 41,000,000  6-Month CZK-PRIBOR (0.925%) 04/27/2022 541,251 - 541,251
usD 22,180,000  FEDLO1 Index 0.014%  05/29/2022 3.430.392 1,996,160 1,434,232
CzK 36,490,000  6-Month CZK-PRIBOR (0.895%) 06/29/2022 1,417,858 - 1.417.858
CAD 3,315,000  3-Month Canadian Bank Bill (2.417%)  07/09/2022 8.827,766 - 8.827.766
NzD 1,835,000  New Zealand Bank Bill 3 Month FRA (2.740%)  10/03/2022 5,067,556 - 5,067,556
usD 2,850,000  FEDLO1 Index 0.050%  11/09/2022 271,175 - 271,175
usbD 7.635,000 SOFR 0.061%  11/09/2022 378,415 - 378,415
CzK 35,000,000  6-Month CZK-PRIBOR (1.505%)  11/17/2022 2,747,263 2,747,263
DKK 6,300,000  6-Month Copenhagen Interbank Offer Rate (0.834%) 11/18/2022 2,104,590 2,370 2,102,220
NOK 8,100,000  6-Month Norway Interbank Offer Rate (1.350%)  02/23/2023 1,182,867 - 1,182,867
PLN 4,000,000  6-Month PLN-WIBOR (2.520%)  05/24/2023 7.219,323 - 7.219,323
SEK 3,220,000  3-Month SEK-STIBOR (0.458%) 07/11/2023 538,475 538,475
CNY 5,000,000  7-Day Chinese Repurchase Rate (3.115%)  08/15/2023 916,963 (102,061) 1.019.024
PLN 7,030,000  6-Month PLN-WIBOR (2.390%) 08/24/2023 11,015,126 - 11,015,126
usbD 7.230,000  FEDLO1 Index 0.072%  10/30/2023 2,446,201 - 2,446,201
usD 9,380,000  FEDLO1 Index 0.070%  11/02/2023 3.321.368 - 3.321.368
usb 8,863,000  FEDLO1 Index 0.063%  11/06/2023 3,355,310 - 3,355,310
usD 6,205,000  FEDLO1 Index 0.064%  11/09/2023 2,356,415 - 2,356,415
PLN 5,265,000  6-Month PLN-WIBOR (2.570%)  11/13/2023 8,536,205 - 8.536,205
BRL 2,559,118  BRL-CDI-Compounded 4.920%  01/02/2024 (2,142,583) - (2,142,583)
CzK 43,720,000  6-Month CZK-PRIBOR (1.938%) 01/28/2024 4,027,718 - 4,027,718
CzK 35,300,000  6-Month CZK-PRIBOR 1.930%  01/31/2024 (3.201,714) - (3.201,714)
ZAR 53,380,000  3-Month ZAR-JIBAR 7.500%  03/13/2024 (32,845,695) - (32,845,695)
CNY 4,510,000  7-Day Chinese Repurchase Rate (2.945%)  03/13/2024 649,559 - 649,559
SEK 6,600,000  3-Month SEK-STIBOR (0.840%) 03/15/2024 1,920,358 - 1,920,358
SGD 955,000  6-Month Singapore Swap Offer Rate Fixing (2.025%) 03/19/2024 3,523,517 - 3,523,517
CNY 11,500,000  7-Day Chinese Repurchase Rate (2.923%) 04/01/2024 1,443,868 - 1,443,868
usD 4,374,000  FEDLO1 Index 1.350%  05/31/2024 (21,581,101) - (21,581,101)
CNY 14,980,000  7-Day Chinese Repurchase Rate (2.975%)  06/03/2024 2,447,037 - 2,447,037
CNY 11,300,000  7-Day Chinese Repurchase Rate (2.900%)  06/20/2024 1,316,414 - 1,316,414
PLN 7,180,000  6-Month PLN-WIBOR (1.750%)  06/21/2024 7,692,720 - 7,692,720
CNY 7,800,000  7-Day Chinese Repurchase Rate (2.900%) 07/01/2024 860,977 - 860,977
CNY 18,000,000  7-Day Chinese Repurchase Rate (2.860%)  09/03/2024 1,663,801 - 1,663,801
CNY 10,800,000  7-Day Chinese Repurchase Rate (2.940%)  09/19/2024 1,445,024 - 1,445,024
CNY 10,800,000  7-Day Chinese Repurchase Rate (2.860%)  10/10/2024 838,656 - 838,656
CNY 11,900,000  7-Day Chinese Repurchase Rate (3.120%)  11/01/2024 2,608,993 - 2,608,993
CNY 7,500,000  7-Day Chinese Repurchase Rate (2.933%) 11/28/2024 743,939 - 743,939
CAD 1,400,000  3-Month Canadian Bank Bill (2.500%)  12/03/2024 7.569,554 8.836,851 (1.267.,297)
CNY 6,000,000  7-Day Chinese Repurchase Rate (2.940%) 12/05/2024 811,354 - 811,354
BRL 585,623  BRL-CDI-Compounded 12.090%  01/02/2025 5,698,188 - 5,698,188
BRL 3,046,999  BRL-CDI-Compounded 11.080%  01/02/2025 24,855,664 - 24,855,664
BRL 2,662,841  BRL-CDI-Compounded 9.985%  01/02/2025 19,667,058 - 19,667,058
BRL 4,323,539  BRL-CDI-Compounded 9.475%  01/02/2025 23,693.914 - 23,693,914
BRL 568,893  BRL-CDI-Compounded 9.943%  01/02/2025 3.849,606 - 3,849,606
BRL 2,418,740  BRL-CDI-Compounded 6.670%  01/02/2025 1,245,017 - 1,245,017
BRL 2,139,533  BRL-CDI-Compounded 6.640%  01/02/2025 1,018,128 - 1,018,128
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BRL 6,695,677  BRL-CDI-Compounded 6.670%  01/02/2025 3,384,352 - 3,384,352
BRL 1,076,950  BRL-CDI-Compounded 6.540% 01/02/2025 381,157 - 381,157
HUF 227,000,000  6-Month HUF-BUBOR (1.095%)  01/23/2025 (2,903,694) (251,678) (2,652,016)
CNY 11,500,000  7-Day Chinese Repurchase Rate (2.600%)  02/04/2025 (1,180.,121) - (1.180.121)
CNY 30,000,000  7-Day Chinese Repurchase Rate (2.600%)  02/05/2025 (3,089,323) - (3,089,323)
CNY 7,300,000  7-Day Chinese Repurchase Rate (2.300%)  03/10/2025 (2.162.,866) - (2,162,866)
CNY 10,000,000  7-Day Chinese Repurchase Rate (2.400%)  03/12/2025 (2,291,040) - (2,291,040)
CAD 1,510,000  3-Month Canadian Bank Bill (0.970%)  04/03/2025 (867.966) 620,812 (1,488,778)
CNY 15,490,000  7-Day Chinese Repurchase Rate (1.860%) 05/08/2025 (9,.386,054) - (9,386,054)
CAD 1,500,000  3-Month Canadian Bank Bill (0.880%)  06/08/2025 (1,443,202) - (1,443,202)
CNY 15,000,000  7-Day Chinese Repurchase Rate (2.735%)  09/01/2025 (563.371) - (563,371)
SEK 3,050,000  3-Month SEK-STIBOR (1.368%)  10/09/2025 2,232,374 1.774 2,230,600
CNY 25,840,000  7-Day Chinese Repurchase Rate (2.588%) 11/02/2025 (4.514,808) - (4.514,808)
SEK 4,000,000  3-Month SEK-STIBOR (1.450%)  11/10/2025 3,105.416 1.818 3,103,598
SEK 4,300,000  3-Month SEK-STIBOR (1.505%)  12/09/2025 3,456,354 1,892 3,454,462
CNY 7,840,000  7-Day Chinese Repurchase Rate (2.660%) 01/05/2026 (289,521) - (289,521)
HUF 225,000,000  6-Month HUF-BIBOR (2.140%)  03/18/2026 (194,407) 508,048 (702,455)
CHF 460,000  6-Month CHF-LIBOR (0.150%)  04/08/2026 3,949,460 - 3,949,460
CNY 14,040,000  7-Day Chinese Repurchase Rate (2.810%) 04/12/2026 1,009,256 2,621 1,006,635
COP 1,865,000,000  Columbian Interbank 3-Month Rate (4.190%)  04/20/2026 (1,359,696) - (1,359,696)
HKD 7,580,000 3-Month HKD-HIBOR 1.538% 09/03/2026 (4,192,284) - (4,192,284)
MXN 10,000,000  IBMEXID (6.445%)  10/15/2026 705,997 - 705,997
HUF 271,000,000  6-Month HUF-BIBOR (3.755%)  12/23/2026 6,051,140 - 6,051,140
BRL 2,687,594  BRL-CDI-Compounded 6.540%  01/04/2027 (2.244,690) - (2.244,690)
BRL 3,105,344  BRL-CDI-Compounded 6.820%  01/04/2027 (3,029,165) - (3,029,165)
BRL 1,008,477  BRL-CDI-Compounded 6.490% 01/04/2027 (965,410) - (965,410)
BRL 3,401,856  BRL-CDI-Compounded 6.493% 01/04/2027 (3,075,880) - (3,075,880)
PLN 2,000,000  6-Month PLN-WIBOR (3.030%) 01/10/2027 5,378,223 - 5,378,223
DKK 1,750,000  6-Month Copenhagen Interbank Offer Rate (1.123%)  03/15/2027 1,973,105 - 1,973,105
NOK 6,750,000  6-Month Norway Interbank Offer Rate (2.103%)  03/15/2027 3,187,227 421,628 2,765,599
DKK 755,000  6-Month Copenhagen Interbank Offer Rate (0.987%)  06/22/2027 855,673 - 855,673
CzK 18,630,000  6-Month CZK-PRIBOR 1.175%  06/29/2027 2,390,618 - 2,390,618
ZAR 5,000,000  3-Month ZAR-SAJIBOR (8.015%)  06/30/2027 3,872,171 - 3,872,171

MXN 9,690,000  IBMEXID (7.430%)  10/28/2027 3,096,880 - 3,096,880
ZAR 6,100,000  3-Month ZAR-SAJIBOR (8.360%)  11/07/2027 5,293,288 8,435 5,284,853
SGD 1,160,000  6-Month Singapore Swap Offer Rate Fixing (2.436%) 05/21/2028 7,654,698 - 7,654,698
HUF 606,340,000  6-Month HUF-BUBOR (3.750%) 06/12/2028 9,355,364 - 9,355,364
SEK 2,090,000 3-Month SEK-STIBOR (1.141%) 07/11/2028 1,345,816 - 1,345,816
PLN 1,690,000  6-Month PLN-WIBOR (2.935%) 07/11/2028 5,445,393 - 5,445,393
ZAR 14,900,000  3-Month ZAR-JIBAR (8.170%) 07/16/2028 11,335,995 5,675 11,330,320
cop 428,570,000  Columbian Interbank 3-Month Rate (6.200%)  07/27/2028 672,019 1,287,873 (615,854)
KRW  1,480,000,000  KRW-CD-KSDA-Bloomberg (2.043%)  09/10/2028 4,818,899 7.876,529 (3,.057.630)
GBP 1,954,000  SONIO/N 0.680% 10/22/2028 (2,212,271) - (2,212,271)
NzD 575,000  3-Month NZD-LIBOR (2.950%)  11/28/2028 4,023,427 - 4,023,427
SEK 4,000,000  3-Month SEK-STIBOR (1.188%)  11/28/2028 2,514,308 1,382,086 1,132,222
BRL 2,087,437  BRL-CDI-Compounded 7.150% 01/02/2029 (2,236,027) 12,718 (2,248,745)
BRL 2,017.804  BRL-CDI-Compounded 7.250% 01/02/2029 (1,823,932) - (1,823,932)
CHF 740,000  6-Month CHF-LIBOR (0.260%)  01/31/2029 3,123,877 - 3,123,877
MXN 29,240,000  IBMEXID (8.260%)  02/27/2029 17,771,615 1,075,447 16,696,168
ZAR 15,860,000  3-Month ZAR-JIBAR (8.055%) 03/13/2029 10,832,411 - 10,832,411

KRW 565,000,000 KRW-CD-KSDA-Bloomberg (1.740%)  04/17/2029 450,198 - 450,198
ZAR 11,700,000  3-Month ZAR-JIBAR (7.685%)  06/21/2029 5,349,298 (1,573) 5,350,871

NzD 730,000 3-Month NZD-LIBOR (1.768%)  07/22/2029 131,520 - 131,520
KRW 280,000,000  KRW-CD-KSDA-Bloomberg (1.313%)  10/18/2029 (783,105) - (783,105)
SGD 490,000  6-Month SGD-Swap Offer Rate (1.685%)  10/21/2029 926,413 - 926,413
CLP 630,000,000  Chilean Peso 6-Month Rate (2.790%)  10/24/2029 (5.728,550) - (5.728,550)
ZAR 10,000,000  3-Month ZAR-JIBAR (7.820%) 11/01/2029 4,549,575 - 4,549,575
SEK 5,000,000  3-Month SEK-STIBOR (0.457%)  11/05/2029 (1,174,570) - (1,174,570)
CLP 91,000,000  Chilean Peso 6-Month Rate (3.203%)  11/22/2029 (229.570) - (229.570)
HUF 76,000,000  6-Month HUF-BUBOR (1.245%)  12/09/2029 (2,988,099) - (2,988,099)
COP 1,830,000,000  Columbian Interbank 3-Month Rate (5.480%) 12/16/2029 (181,432) - (181,432)
SEK 3,600,000  3-Month SEK-STIBOR (0.605%) 01/24/2030 (365.740) - (365.740)
CczK 18,205,000  6-Month CZK-PRIBOR 1.588% 01/28/2030 988,657 - 988,657
CLP 190,000,000  Chilean Peso 6-Month Rate (3.085%) 02/11/2030 (1,019,866) - (1,019,866)
CLP 270,000,000  Chilean Peso 6-Month Rate (3.110%)  02/28/2030 (1,436,780) - (1,436,780)
ZAR 8,000,000  3-Month ZAR-JIBAR (9.500%)  03/20/2030 11,089,386 - 11,089,386
CzZK 5,390,000  6-Month CZK-PRIBOR (0.710%)  03/31/2030 (2,458,950) - (2,458,950)
EUR 950,000  6-Month EURIBOR (0.016%)  04/27/2030 (687,559) - (687.559)
KRW 614,000,000  KRW-CD-KSDA-Bloomberg (1.065%)  04/27/2030 (3.218,538) - (3.218,538)
THB 14,300,000 BOFX6M (1.020%)  04/28/2030 (2,180.838) - (2,180.838)
THB 11,600,000  6-Month Thailand BIBOR Fixing Rate (1.028%) 07/03/2030 (1,846,689) - (1,846,689)
ZAR 4,320,000  3-Month ZAR-JIBAR (6.940%) 09/15/2030 (411,920) - (411,920)
ZAR 2,790,000  3-Month ZAR-JIBAR (6.888%) 12/01/2030 (402,320) - (402,320)
NOK 7,400,000  6-Month Norway Interbank Offer Rate (1.250%)  01/08/2031 (4.165,204) - (4,165,204)
NOK 6,420,000  6-Month Norway Interbank Offer Rate (1.346%)  01/19/2031 (2,913,001) - (2,913,001)
EUR 1,710,000  6-Month EURIBOR (1.191%)  01/27/2031 25,805,503 11,284 25,794,219
NzZD 2,020,000  3-Month NZD-LIBOR (2.098%) 03/01/2031 2,456,701 3,387,907 (931,206)
GBP 730,000  SONIO/N (1.150%)  05/08/2031 3,536,426 4,931,369 (1,394,943)
EUR 720,000  6-Month EURIBOR (1.587%)  05/09/2031 10,373,168 - 10,373,168
EUR 750,000  6-Month EURIBOR (0.782%)  10/14/2031 7,252,327 - 7,252,327
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CHF 300,000 6-Month CHF-LIBOR (0.033%) 10/17/2031 (74,819) - (74,819)
CHF 400,000 6-Month CHF-LIBOR (0.365%) 06/28/2032 1,756,486 - 1,756,486
EUR 2,000,000  6-Month EURIBOR (0.785%) 06/28/2032 20,335,248 - 20,335,248
AUD 1,025,000 6-Month Australian Bank Bill (3.130%) 07/19/2032 13,042,700 - 13,042,700
EUR 665,000  6-Month EURIBOR (1.302%)  10/30/2032 11,930,150 - 11,930,150
GBP 320,000 SONIO/N (1.200%)  05/08/2035 2,056,999 2,688,596 (631,597)
AUD 260,000  6-Month Australian Bank Bill (3.380%) 10/12/2035 3,940,985 9,138 3,931,847
EUR 500,000 6-Month EURIBOR (1.499%) 01/07/2036 11,599,443 9,439 11,590,004
EUR 1,555,000 6-Month EURIBOR (1.349%) 03/08/2037 31,588,240 (406,526) 31,994,766
CAD 400,000 3-Month Canadian Bank Bill (2.240%)  05/30/2037 (62,639) (50,585) (12,054)
EUR 355,000 6-Month EURIBOR (1.341%)  06/02/2037 7,739,169 - 7,739,169
EUR 295,000 6-Month EURIBOR (0.045%) 05/05/2039 (3,005,063) - (3,005,063)
GBP 260,000  SONIO/N (1.250%) 05/08/2039 2,113,168 2,206,708 (93,540)
EUR 200,000 6-Month EURIBOR (0.721%)  09/09/2041 1,295,946 - 1,295,946
EUR 150,000  6-Month EURIBOR (1.368%)  04/04/2042 3,572,290 - 3,572,290
EUR 390,000 Euro OverNight Index Average (1.150%)  05/11/2045 8,405,250 9,030,919 (625,669)
EUR 1,030,000  6-Month EURIBOR (1.068%) 02/23/2046 18,352,849 - 18,352,849
GBP 2,375,000 SONIO/N (1.250%) 05/08/2046 25,302,007 65,229,077 (39,927,070)
CAD 575,000 3-Month Canadian Bank Bill (2.800%) 12/03/2048 4,971,797 8,589,346 (3,617,549)
GBP 185,000 SONIO/N (1.250%)  05/08/2049 2,242,033 5,359,970 (3,117,937)
EUR 290,000 6-Month EURIBOR (1.450%) 05/11/2049 9,706,489 889,743 8,816,746
EUR 330.000  Euro OverNight Index Average (1.200%)  05/11/2049 8,791,002 9,280,223 (489,221)
¥ 426,605,784 ¥ 130,552,314 ¥ 296,053,470
hIEEENZ A VT L—Yay - AUy TEE| : 202155 8288IR%E (FiEED—0.03%)
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EUR 1,300,000 5-Year EUR Inflation Linked (1.510%) 05/15/2023 ¥ 2,580,942 ¥ - ¥ 2,580,942
EUR 1,300,000 5-Year EUR Inflation Linked (1.485%) 05/15/2023 (4,364,130) - (4,364,130)
usD 320,000 5-Year USD Inflation Linked (2.185%) 01/12/2026 (1,270,969) 10,582 (1,281,551)
usD 750,000 10-Year USD Inflation Linked (2.230%) 01/13/2031 (3,634,310) - (3,634,310)
usD 300,000 10-Year USD Inflation Linked (2.469%) 04/07/2031 (612,012) 11,418 (623,430)
usD 130,000 10-Year USD Inflation Linked (2.435%) 04/09/2031 (316,265) - (316,265)
usD 260,000 10-Year USD Inflation Linked (2.448%) 04/09/2031 (593,654) - (593,654)
usD 265,000 10-Year USD Inflation Linked (2.445%)  04/13/2031 (606,917) - (606,917)
usD 160,000 10-Year USD Inflation Linked (2.450%) 04/13/2031 (356,870) 11,149 (368,019)
usD 165,000 10-Year USD Inflation Linked (2.450%) 04/14/2031 (367,110) - (367,110)
usD 135,000 10-Year USD Inflation Linked (2.460%) 04/15/2031 (283,455) - (283,455)
usD 260,000 10-Year USD Inflation Linked (2.465%)  04/15/2031 (530,340) - (530,340)
¥ (10,355,090) ¥ 33,149 ¥ (10,388,239)
PRBEEENBILTIY k- FTAI b - AVFw IR - AT TERE| : 202145 B28EEAE (HEHEDO.05%)
o _ S U7 LS AVTSAR - o )
an LT mmws N YRV B YEN w3k vess vaw
USD  Barclays Bank Plc 750,000 Sell protection Teck Resources Ltd. 5.000% 133.70% 6/20/2026 ¥ 15,078,085 ¥ 428,547 ¥ 15,506,632

BEREF

AUD - A—XbSUF - R JPY - Bx-H

BRL - JSIL- UL KRW - 8E-97Y

CAD - HFd-RL MXN = XFy3-RY

CHF - ZRAR-T5V MYR — XU—y7 - -UvFvh
ClP - FU-RY NOK — Jloz—-70-%
CNH  — #7v37 - AR®T NZD - Za—3Y-3SVR-RL
CNY - oE-7t PEN — ~R)b—:XTRVIL
COP — IOVE7-RY PLN - R=3VR.XOF
CzK - Fxd-3)UF RON — J—x=7-L+A

DKK - Fyx—7-70-% RUB — OY7 L=

EUR - 1—0O SEK - RAYI—FV-J0-%
GBP - AFUR-RUR SGD  —  YVHAR—IL - R
HKD - &E&- Rlb THB - 94 -N—=V

HUF - NYHU—-TxUVH Usb - FXUB- R

IDR - AVRRYT - JLET ZAR - ®WFIUAH-SUR

ILS - ARSI -vasgly

¥ 15,078,085 ¥

428,547 ¥ 15,506,632
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