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FORRMEXTEFN LR U ED, KBOMTFIRITOREM e Z =
FTHELELLN. ZD%(E. F RBICKDRBMERDHRTETR
DEBRRPBRUCZERENMFRIN. REKEFDICERICERLUF U,
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LERER . BAMEEZHELC. Nl ZRESE TV efiEF U,
BEH, BRHEICOTXULTCE ERAHICEDTEASETCLLREERT,
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3L NYINEETT 1140149984 | 137,000 81214048 | 80,000
A IVIVEETT 1343466872 364000 | 96.073.469 | 101,500
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(B) BifiEEsscEiEht 283,552,620
FE 330,432,826
=8 A 46,880,206
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EERE A 16,941
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SREDHEEIEN

BL. BRIDTEREICHITHUEBELSBILBL LT
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T, (%A - Iv ISR T 7R (FOFs
) (EEEEREREH) | 3. CORURER
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SEHRED—EBOHINITCZHIFTIT LD, BBV
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Daiwa Asset Management
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https://www.daiwa-am.co.jp/
<2149>

b 5 B D:ERRE

5 TOP I X
xam | 0 o O BI®@32D |y 2l ziues
e |HDZ | B2 |summ| B2 | WHF | PO &
al m| % % %| %|=5m0
5HXR(2019E68178)| 14,160 0|2~ 9.0(231832|2411.9 94.9 — | 2,945
6HR(2020E6A158)| 14,414 0 1.8 12,364.73 2.0 95.4 — | 2,139
78%(2021£68158)| 20,095 0 39.4 3,117.60| 31.8| 95.9 -1 2,952
8#K(2022£6A158)| 20,224 0 0.6 12,999.04 |~ 3.8 96.0 —| 2,770
9#K(2023E6A158)| 24,367 0 20.5 13,809.16 27.0 96.2 — | 2,035

(E1) EEMEBDEERFDEEIAM
(E2) 1BRIER. BEBRMAMICKIVBEICHE> TEESNZHBENH I &I, LD
EBHIEEBRTHIE/D T —IZFEALTHIET,
(E3) HABIOHEYOMALEF, YT—T 7Y FOBMALEREL T 7Y RN~
AHELIEDESHET
(E4) MEYHLERFERLE -TREETT,
XSEEHZ [TOP I X] 15 [TOP I X (EZHiAd) | [CEELFH U,
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/'fl 40
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— HESEREREMR (LH)

H B
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AR (B

(023} ﬁ%ﬂ%@ﬁﬁ%ﬁmﬁgﬁli\ LIERAEOELEMEZD L (CEHELIZDD
Td,

* DEEHREREMRAL. D BlAd) ZHERICHRELICDDEHRULTEHE
LIcBDT, J77 Y NERDRENR/INT 4 —Y YV AZERITHDTY,

WEA(TEE - R
H 5:20.224M
B K 124.3670 (HEE0M)
&R 1 20.5% (DEEAH)
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B2 % fi & weos % Om | =
& B B B 5 A @) By %
BE % | e (B | 0F | BIHE
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(#9E)20224F 6 B158 20,224 — | 2,999.04 - 96.0 -

6 AX 20,414 0.9 3,027.34 0.9 96.0 -

7 BX 20,950 3.6 3,140.07 4.7 96.1 -

8 AX 21,043 4.0 | 3,177.98 6.0 96.6 -

9 BX 19,943 & 1.4]3,003.39 0.1 95.2 -

108K 20,768 2.7 3.156.44 5.2 95.0 -
[RIEES 21,090 4.3 3,249.61 8.4 96.0 -
128K 20,058 | A~ 0.8 3,101.25 3.4 95.7 -
2023%F 1 BX 20,768 2.713.238.48 8.0 95.8 —
2 BX 20,739 2.5]3.269.12 9.0 96.5 -

3 A% 21,077 4.2]3.324.74 10.9 94.0 —

4 BX 21,444 6.0 3,414.45 13.9 93.3 -
5 A% 22,639 11.9(3,537.93 18.0 95.7 -
(HA)2023% 6 B15H| 24,367 20.5| 3,809.16 27.0 96.2 —
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United States Treasury Note/Bond & &k =5 1.8750 1.200 892 121,424 2041/02/15
United States Treasury Note/Bond & 5 2% 1.6250 1,500 1,314 178,867 | 2031/05/15
United States Treasury Note/Bond & 5 2% 2.3750 1,010 759 103,360 | 2051/05/15
UNITED STATES TREASURY NOTE/BOND & & 1.0000 3,850 3,397 462,163 | 2028/07/31
UNITED STATES TREASURY NOTE/BOND & 5 2% 1.2500 1,000 890 121,179 | 2028/09/30
UNITED STATES TREASURY NOTE/BOND & 5k 2% 1.3750 1,950 1,656 225,372 | 2031/11/15
UNITED STATES TREASURY NOTE/BOND & 5k 2% 1.8750 1,490 990 134,801 | 2051/11/15
UNITED STATES TREASURY NOTE/BOND f& 5 2% 1.3750 1,300 1,163 158,356 | 2028/10/31
UNITED STATES TREASURY NOTE/BOND & 5 % 1.3750 2,000 1,786 243,061 | 2028/12/31
UNITED STATES TREASURY NOTE/BOND & & 1.8750 1,740 1,535 208,951 | 2032/02/15
UNITED STATES TREASURY NOTE/BOND & 5 2% 2.2500 1,430 1,042 141,865 | 2052/02/15
UNITED STATES TREASURY NOTE/BOND & 5k 2% 2.8750 930 888 120,872 | 2032/05/15
UNITED STATES TREASURY NOTE/BOND & 5k 2% 2.8750 1,200 1,005 136,758 | 2052/05/15
UNITED STATES TREASURY NOTE/BOND f& 5 2% 2.8750 1,250 1,208 164,421 | 2029/04/30
UNITED STATES TREASURY NOTE/BOND & 5 =% 2.7500 400 383 52,241 | 2029/05/31
UNITED STATES TREASURY NOTE/BOND & & 2.7500 1,220 1,151 156,692 | 2032/08/15
UNITED STATES TREASURY NOTE/BOND & 5 2% 4.1250 2,100 2,210 300,747 | 2032/11/15
UNITED STATES TREASURY NOTE/BOND & 5 25 3.6250 1,200 1,165 158,629 | 2053/02/15
wmogses L2211 DAY U S S S S
I 72,650 63,466 8,634,665
FHFS - RIL| FHFT - RIL
hrs Canada Government International Bond & 5 2.7500 375 353 35,474 | 2064/12/01
CANADIAN GOVERNMENT BOND & Z5 5.7500 670 835 83,841 | 2033/06/01
CANADIAN GOVERNMENT BOND & Z5 5.0000 150 184 18,479 | 2037/06/01
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CANADIAN GOVERNMENT BOND & 5F #%| 3.5000 200 215 21,587 | 2045/12/01
CANADIAN GOVERNMENT BOND & s %| 27500 100 95 9,574 | 2048/12/01
CANADIAN GOVERNMENT BOND & S %|  1.2500 900 808 81,049 | 2030/06/01
CANADIAN GOVERNMENT BOND & s %| 1.5000 660 595 59,711 | 2031/06/01
CANADIAN GOVERNMENT BOND & s %| 1.7500 690 521 52,284 | 2053/12/01
CANADIAN GOVERNMENT BOND & S %| 1.5000 700 627 62,980 | 2031/12/01
E S| ®HEY 98447
LIS - [ 4445 4237 | Ta249083] T
Fr-ANSU7 - Kb FFA-ARSU7 - R
#—ZRSU7 | AUSTRALIAN GOVERNMENT BOND & s %| 4.5000 480 527 47,753 | 2033/04/21
AUSTRALIAN GOVERNMENT BOND & s %| 3.7500 440 447 40,553 | 2037/04/21
AUSTRALIAN GOVERNMENT BOND & I %| 3.2500 320 302 27.372 | 2039/06/21
AUSTRALIAN GOVERNMENT BOND & s %| 22500 600 577 52,291 | 2028/05/21
AUSTRALIAN GOVERNMENT BOND & 5 #%| 3.0000 175 151 13,704 | 2047/03/21
AUSTRALIAN GOVERNMENT BOND & & %| 27500 580 570 51,636 | 2028/11/21
AUSTRALIAN GOVERNMENT BOND & s %| 27500 80 69 6.257 | 2041/05/21
AUSTRALIAN GOVERNMENT BOND & s %| 1.5000 200 175 15,857 | 2031/06/21
AUSTRALIAN GOVERNMENT BOND & 5 %|  1.2500 480 403 36,536 | 2032/05/21
AUSTRALIAN GOVERNMENT BOND & 5F #%| 1.0000 170 144 13,092 | 2030/12/21
AUSTRALIAN GOVERNMENT BOND & 5 %| 17500 370 235 21,331 2051/06/21
AUSTRALIAN GOVERNMENT BOND & s %| 1.0000 200 166 15,054 | 2031/11/21
AUSTRALIAN GOVERNMENT BOND & s %| 1.7500 1,060 925 83,750 | 2032/11/21
m o om(®BWE [RS21.:1 DR UU RO SR R S
NOE e =@ 5,155 4,696 425,193
FoUAT—IL - R YU AR—L - RV
YUHR—I SINGAPORE GOVERNMENT & i %| 27500 100 104 10,655 | 2042/04/01
SINGAPORE GOVERNMENT & S %| 3.3750 280 296 30,155 | 2033/09/01
SINGAPORE GOVERNMENT & %| 2.8750 220 222 22,608 | 2029/07/01
SINGAPORE GOVERNMENT & s %| 22500 120 114 11,667 | 2036/08/01
SINGAPORE GOVERNMENT & 5 %| 1.8750 180 165 16,814 | 2050/03/01
SINGAPORE GOVERNMENT & :F %| 1.8750 125 116 11,882 | 2051/10/01
T IELE 65447
WstE e 1025 1021 q03784| T
Fo1-I-5R Rl [F2a-Y-5UR - K
—31—Y—=5YR | NEW ZEALAND GOVERNMENT BOND & s %| 27500 257 217 18,309 | 2037/04/15
NEW ZEALAND GOVERNMENT BOND & s #%| 3.0000 120 113 9,609 | 2029/04/20
NEW ZEALAND GOVERNMENT BOND & 5F #%| 2.0000 170 144 12,183 | 2032/05/15
NEW ZEALAND GOVERNMENT BOND & 5 %| 27500 87 65 5,538 | 2051/05/15
m om(®BWB agem)
N B e = 634 541 45,641
FAFUZ KUK [FAFUR - RUR
1+¥UZ United Kingdom Gilt & 5 #%| 1.5000 300 177 30,086 | 2047/07/22
United Kingdom Gilt & s %| 17500 600 452 76,702 | 2037/09/07
United Kingdom Gilt & F %| 1.7500 330 188 31,989 | 2057/07/22
United Kingdom Gilt & & %| 1.6250 120 60 10,295 | 2071/10/22
United Kingdom Gilt & s %| 1.7500 280 173 29.329 | 2049/01/22
United Kingdom Gilt & s %| 08750 160 135 22,909 | 2029/10/22
United Kingdom Gilt & i %| 03750 100 78 13,370 | 2030/10/22
United Kingdom Gilt & sF #%| 0.5000 560 181 30,723 | 2061/10/22
United Kingdom Gilt & I %| 06250 100 42 7,233 | 2050/10/22
United Kingdom Gilt & 5 #%| 0.2500 340 258 43,721 | 2031/07/31
UNITED KINGDOM GILT B i #%| 0.5000 600 501 84,875 | 2029/01/31
UNITED KINGDOM GILT & s %| 08750 400 302 51,163 | 2033/07/31
UNITED KINGDOM GILT & %| 1.5000 80 43 7,387 | 2053/07/31
UNITED KINGDOM GILT & sF #%| 1.0000 120 96 16,258 | 2032/01/31
UNITED KINGDOM GILT & s 5| 1.1250 350 139 23,694 | 2073/10/22
United Kingdom Gilt & & %| 4.2500 450 470 79.662 | 2032/06/07
United Kingdom Gilt B i % | 4.2500 400 413 70,112 | 2036/03/07
United Kingdom Gilt & s %| 4.7500 440 475 80,581 | 2038/12/07
United Kingdom Gilt & i %| 4.2500 440 447 75,786 | 2055/12/07
United Kingdom Gilt & 5 #%| 4.5000 190 198 33,689 | 2042/12/07
United Kingdom Gilt & s %| 4.7500 300 322 54,583 | 2030/12/07
United Kingdom Gilt & i %| 4.2500 300 301 51,110 | 2049/12/07
United Kingdom Gilt & S %|  4.2500 350 356 60.342 | 2039/09/07
United Kingdom Gilt & 3 %| 4.5000 220 233 39,540 | 2034/09/07
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United Kingdom Gilt 4.2500 50 50 8,594 | 2040/12/07
United Kingdom Gilt 3.7500 700 648 109,855 | 2052/07/22
United Kingdom Gilt 3.2500 430 373 63,294 | 2044/01/22
United Kingdom Gilt 3.5000 240 213 36,215 | 2068/07/22
United Kingdom Gilt 3.5000 750 673 114,114 | 2045/01/22
P A 20888 |l
NOE e 9,700 8,013 1,357,227
FAZSIW - var)lb FARSI YTl
AASIIL Israel Government Bond - Fixed 3.7500 640 617 22,829 | 2047/03/31
Israel Government Bond - Fixed 1.0000 450 381 14,110 | 2030/03/31
Israel Government Bond - Fixed 1.5000 550 415 15,360 | 2037/05/31
e AT 38| .
A 1,640 1,413 52,300
F7v=7 - 70-% F7Uv=7 - J0-%
FII—=T DANISH GOVERNMENT BOND 4.5000 2,150 2,668 52,923 | 2039/11/15
DANISH GOVERNMENT BOND 0.2500 750 392 7,789 | 2052/11/15
DANISH GOVERNMENT BOND - 700 569 11,290 | 2031/11/15
i 221 W NN S SRR R SR
A 3,600 3,631 72,003
T/ 70-% [F/ V91— 70-%
JIboxT— NORWEGIAN GOVERNMENT BOND 1.3750 800 707 9,011 | 2030/08/19
NORWEGIAN GOVERNMENT BOND 2.1250 1,250 1,148 14,615 | 2032/05/18
NORWEGIAN GOVERNMENT BOND 3.0000 400 394 5,016 | 2033/08/15
e AT 221 N NN S SRR SR SR
A 2,450 2,250 28,643
FA1-7V J0-% [FAD1-7V J0-%
AVI—=FV SWEDISH GOVERNMENT BOND 3.5000 420 483 6,328 | 2039/03/30
SWEDISH GOVERNMENT BOND 2.2500 1,800 1,803 23,621 | 2032/06/01
SWEDISH GOVERNMENT BOND 0.7500 700 637 8,351 | 2029/11/12
SWEDISH GOVERNMENT BOND 0.1250 1,050 890 11,670 | 2031/05/12
w om|BmE| 2z S DY U S O A
NOE e Em 3,970 3814 49,971
FXAFY-RY [FAFYT -RY
XF21 Mexican Bonos 8.0000 7,000 6,356 49,183 | 2047/11/07
Mexican Bonos 8.5000 8,000 7,729 59,808 | 2038/11/18
Mexican Bonos 7.7500 8,700 8,215 63,570 | 2031/05/29
B oo 35EIR
I - N B 23700 22300 72562 T
TATY3IT AR [F47Y37 AR
E China Government Bond & E= 3.2500 2,950 3,065 59,807 | 2028/11/22
China Government Bond & E= 3.1300 6,000 6,186 120,690 | 2029/11/21
China Government Bond & &5 3.2700 10,200 10,674 208,258 | 2030/11/19
China Government Bond f& 5 = 3.8100 450 505 9,857 | 2050/09/14
CHINA GOVERNMENT BOND & 5F % 3.5400 700 738 14,412 | 2028/08/16
CHINA GOVERNMENT BOND & 5F % 4.0800 5,600 6,535 127,512 | 2048/10/22
CHINA GOVERNMENT BOND & i % 2.8900 1,400 1,415 27,623 2031/11/18
CHINA GOVERNMENT BOND f& & 2 2.7500 1,000 1,000 19,510 | 2032/02/17
CHINA GOVERNMENT BOND & 5 = 2.8000 4,500 4,537 88,525 | 2029/03/24
CHINA GOVERNMENT BOND & 5 = 3.3200 5,500 5,702 111,253 | 2052/04/15
CHINA GOVERNMENT BOND & & = 2.7600 3,900 3,902 76,147 | 2032/05/15
CHINA GOVERNMENT BOND & & 2 2.8000 3,500 3,517 68,627 | 2032/11/15
AR S [25::00 DR D S SR SR SO
T # 45,700 47,781 932,227
FIL-7 - UVFyh [FRU-V7 - UVFyh
E4a 4 MALAYSIAN GOVERNMENT & i = 4.9350 870 972 29,433 | 2043/09/30
MALAYSIAN GOVERNMENT & 5F 2 4.7620 2,400 2,610 78,999 | 2037/04/07
MALAYSIAN GOVERNMENT & & = 4.0650 300 296 8,978 | 2050/06/15
BB . E1:LiLY D NN SR SRR SRR SR
+ E 3,570 3,880 117,411
FH-5VR - 20F FR-5VR - 20F
K=V R Poland Government Bond & 5 = 1.2500 1,100 813 26,573 | 2030/10/25
POLAND GOVERNMENT BOND & 5F 2 1.7500 250 182 5,972 | 2032/04/25
Poland Government Bond & 5 5 5.7500 850 854 27,926 | 2029/04/25
BB . E1:Li1Y D AU R SRR SRR SR
T % 2,200 1,850 60,472
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1-0 (P4I5YR) | IRISH TREASURY & 5 % 2.4000 220 217 32,172 | 2030/05/15
IRISH TREASURY & 5 2% 2.0000 65 52 7,764 | 2045/02/18
IRISH TREASURY & 5 # 1.7000 80 67 10,020 | 2037/05/15
IRISH TREASURY & & Z 1.3000 160 139 20,565 | 2033/05/15
IRISH TREASURY & i 1.3500 120 109 16,146 2031/03/18
IRISH TREASURY & 5 =% 1.1000 150 138 20,401 | 2029/05/15
IRISH TREASURY & 5 2% 1.5000 230 158 23,462 | 2050/05/15
IRISH TREASURY & 5 # - 130 103 15,336 2031/10/18
IRISH TREASURY & 5 25 0.5500 130 83 12,393 | 2041/04/22
_ | 8 iR
e 1 I s e 1285 1071 is82e3| T
F1—0O F1—0O
1—0 (#5%9) | NETHERLANDS GOVERNMENT BOND & & 3.7500 460 524 77,491 | 2042/01/15
NETHERLANDS GOVERNMENT BOND & 5 25 2.5000 440 436 64,485 | 2033/01/15
NETHERLANDS GOVERNMENT BOND & & 2.7500 230 231 34,200 | 2047/01/15
NETHERLANDS GOVERNMENT BOND & 5 2% 0.7500 230 211 31,203 | 2028/07/15
NETHERLANDS GOVERNMENT BOND & 5k 2% 0.2500 200 175 25,8441 2029/07/15
NETHERLANDS GOVERNMENT BOND & & 0.5000 100 70 10,352 | 2040/01/15
NETHERLANDS GOVERNMENT BOND & 5 25 - 220 184 27,2311 2030/07/15
NETHERLANDS GOVERNMENT BOND & 3 2 - 340 162 24,004 | 2052/01/15
NETHERLANDS GOVERNMENT BOND f& 5 2% - 300 244 36,127 | 2031/07/15
NETHERLANDS GOVERNMENT BOND & 5 2% - 280 187 27,665 | 2038/01/15
NETHERLANDS GOVERNMENT BOND & 5 & - 150 130 19,291 | 2029/01/15
o, | 88 118847
e S 1 s E H RS 5555 | EmEve| T
F+1—-0O F+1—0O
1—-0 (N)bF—=) | Belgium Government Bond & 5k 2% 1.0000 290 252 37,352 | 2031/06/22
Belgium Government Bond & &k % 1.9000 390 327 48,413 | 2038/06/22
Belgium Government Bond f& & 5 2.1500 350 258 38,161 | 2066/06/22
Belgium Government Bond & 5 2% 2.2500 100 77 11,447 | 2057/06/22
Belgium Government Bond & &k = 0.8000 440 403 59,584 | 2028/06/22
Belgium Government Bond & 5k 2% 1.2500 390 336 49,620 | 2033/04/22
Belgium Government Bond & & % 0.9000 300 271 40,099 | 2029/06/22
Belgium Government Bond f& & 5 1.7000 275 193 28,552 | 2050/06/22
Belgium Government Bond & 5 2% 0.1000 320 266 39,424 | 2030/06/22
Belgium Government Bond & &k =5 0.4000 50 31 4,603 | 2040/06/22
Belgium Government Bond & 5k 2% - 570 450 66,453 | 2031/10/22
Belgium Government Bond & & % 3.7500 350 370 54,726 | 2045/06/22
Belgium Government Bond & &k 25 3.0000 300 299 44,165 | 2034/06/22
ERE 1 3884R
1 I s e 4125 3539 522605
F+1—-0O F1—0O
1-0 (75YA) | FRENCH GOVERNMENT BOND & & 5.5000 240 277 40,997 | 2029/04/25
FRENCH GOVERNMENT BOND & 5 % 5.7500 800 995 147,031 | 2032/10/25
FRENCH GOVERNMENT BOND & 5 2% 4.0000 570 645 95,264 | 2055/04/25
FRENCH GOVERNMENT BOND & 5k 2% 4.0000 750 827 122,120| 2038/10/25
FRENCH GOVERNMENT BOND & & % 4.5000 130 152 22,5571 2041/04/25
FRENCH GOVERNMENT BOND & & 4.0000 230 263 38,865 | 2060/04/25
FRENCH GOVERNMENT BOND & 5 % 3.2500 730 729 107,652 | 2045/05/25
FRENCH GOVERNMENT BOND & 5 2% 2.5000 750 744 109,971 | 2030/05/25
FRENCH GOVERNMENT BOND & 5k 2% 1.7500 370 249 36,790 | 2066/05/25
FRENCH GOVERNMENT BOND & &k % 1.7500 100 82 12,227 | 2039/06/25
FRENCH GOVERNMENT BOND & & 2.0000 490 384 56,815 | 2048/05/25
FRENCH GOVERNMENT BOND & 5 % 0.7500 1,000 915 135,122 | 2028/05/25
FRENCH GOVERNMENT BOND & 5 2% 1.2500 1,440 1,214 179,302 | 2034/05/25
FRENCH GOVERNMENT BOND & 5k 2% 0.7500 630 571 84,385 | 2028/11/25
FRENCH GOVERNMENT BOND & & % 1.5000 500 342 50,637 | 2050/05/25
FRENCH GOVERNMENT BOND & & 0.5000 800 707 104,511 | 2029/05/25
FRENCH GOVERNMENT BOND & 5 % - 850 718 106,125 | 2029/11/25
FRENCH GOVERNMENT BOND & 5 2% 0.5000 1,270 824 121,750 | 2040/05/25
FRENCH GOVERNMENT BOND & 5k 2% = 1,580 1,296 191,443 | 2030/11/25
FRENCH GOVERNMENT BOND & & % 0.5000 325 125 18,591 | 2072/05/25
FRENCH GOVERNMENT BOND f& &k 5 - 660 525 77,526 2031/11/25
FRENCH GOVERNMENT BOND & 5 5 0.7500 210 109 16,148 | 2053/05/25
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FRENCH GOVERNMENT BOND & & 25 - 1,055 825 121,959 | 2032/05/25
_, | 58 W 23881R
e 1 e A S 15480 13529 1997801
F1—0O F1—0O
a1—0 (FqY) | GERMAN GOVERNMENT BOND & 5 4.7500 440 544 80,403 | 2034/07/04
GERMAN GOVERNMENT BOND f& 5 4.2500 100 123 18,235 | 2039/07/04
GERMAN GOVERNMENT BOND f& 5 = 4.7500 130 171 25,259 | 2040/07/04
GERMAN GOVERNMENT BOND & BF 25 3.2500 100 111 16,493 | 2042/07/04
GERMAN GOVERNMENT BOND & BF 25 2.5000 770 776 114,588 | 2044/07/04
GERMAN GOVERNMENT BOND & 5 25 2.5000 50 50 7,495 | 2046/08/15
GERMAN GOVERNMENT BOND & 5 # 1.2500 1,050 826 121,997 | 2048/08/15
GERMAN GOVERNMENT BOND & 5 0.2500 830 751 110,912 | 2028/08/15
GERMAN GOVERNMENT BOND f& 5 = 0.2500 900 807 119,183 | 2029/02/15
GERMAN GOVERNMENT BOND & BE 25 - 990 865 127,840 | 2029/08/15
GERMAN GOVERNMENT BOND & & - 450 389 57,493 | 2030/02/15
GERMAN GOVERNMENT BOND & 5 2% - 940 709 104,833 | 2035/05/15
GERMAN GOVERNMENT BOND & & 25 - 330 283 41,807 | 2030/08/15
GERMAN GOVERNMENT BOND & 5 - 1,000 846 125,020 | 2031/02/15
GERMAN GOVERNMENT BOND & 5 - 360 264 38,984 | 2036/05/15
GERMAN GOVERNMENT BOND & 5 = - 250 132 19,599 | 2050/08/15
GERMAN GOVERNMENT BOND & & % - 1,090 912 134,733 | 2031/08/15
GERMAN GOVERNMENT BOND & 5 25 - 450 377 55,697 | 2031/08/15
GERMAN GOVERNMENT BOND & i % 1.0000 640 523 77,263 | 2038/05/15
GERMAN GOVERNMENT BOND & 5 — 510 256 37,858 | 2052/08/15
_, | %W 20581R
e | e 11380 5723 azsoi| T
F1—0 F1—0
1—0 (AR4Y) | SPANISH GOVERNMENT BOND & & 25 6.0000 542 627 92,623 | 2029/01/31
SPANISH GOVERNMENT BOND & 5 1.9500 200 185 27,391 | 2030/07/30
SPANISH GOVERNMENT BOND & 5 2.9000 460 393 58,150 | 2046/10/31
SPANISH GOVERNMENT BOND f& 5 = 3.4500 180 160 23,645 | 2066/07/30
SPANISH GOVERNMENT BOND & 8 25 2.3500 650 595 87,869 | 2033/07/30
SPANISH GOVERNMENT BOND & & ZF 1.4000 470 437 64,578 | 2028/04/30
SPANISH GOVERNMENT BOND & & 25 1.4000 600 555 82,054 | 2028/07/30
SPANISH GOVERNMENT BOND & 5t 1.4500 400 367 54,211 | 2029/04/30
SPANISH GOVERNMENT BOND & 5 1.8500 647 541 80,000 | 2035/07/30
SPANISH GOVERNMENT BOND f& 5 = 0.6000 400 344 50,808 | 2029/10/31
SPANISH GOVERNMENT BOND & & 25 0.5000 300 252 37,304 | 2030/04/30
SPANISH GOVERNMENT BOND & & 25 1.0000 351 182 26,992 | 2050/10/31
SPANISH GOVERNMENT BOND & i 25 1.2500 200 175 25,924 | 2030/10/31
SPANISH GOVERNMENT BOND & & 25 1.2000 730 490 72,433 | 2040/10/31
SPANISH GOVERNMENT BOND & 5 0.1000 820 647 95,548 | 2031/04/30
SPANISH GOVERNMENT BOND & 5 =% 1.4500 170 79 11,809 | 2071/10/31
SPANISH GOVERNMENT BOND & 5 = 0.8500 150 103 15,294 | 2037/07/30
SPANISH GOVERNMENT BOND & & =5 0.7000 670 539 79,724 | 2032/04/30
SPANISH GOVERNMENT BOND & i 2z 1.9000 150 96 14,262 | 2052/10/31
SPANISH GOVERNMENT BOND f& & 25 4.9000 290 331 48,968 | 2040/07/30
SPANISH GOVERNMENT BOND & 5 4.7000 260 290 42,891 | 2041/07/30
SPANISH GOVERNMENT BOND & 5 5.1500 350 387 57,241 | 2028/10/31
SPANISH GOVERNMENT BOND & & 25 5.1500 200 237 35,020 | 2044/10/31
LR 23881R
B g g CRE) I 8023 iasazsa] T
F1—0O FI1—-0O
1—-0 (49U7) | ITALIAN GOVERNMENT BOND & 5 3.2500 350 287 42,440 | 2046/09/01
ITALIAN GOVERNMENT BOND & 5 = 1.6500 290 240 35,452 | 2032/03/01
ITALIAN GOVERNMENT BOND & 8 25 2.7000 590 438 64,778 | 2047/03/01
ITALIAN GOVERNMENT BOND & 5 = 2.8000 400 271 40,041 | 2067/03/01
ITALIAN GOVERNMENT BOND & & 25 2.4500 970 830 122,679 | 2033/09/01
ITALIAN GOVERNMENT BOND & 5 2.9500 1,140 953 140,821 | 2038/09/01
ITALIAN GOVERNMENT BOND & 5 3.8500 480 428 63,271 | 2049/09/01
ITALIAN GOVERNMENT BOND f& 5 = 1.4500 350 251 37,198 | 2036/03/01
ITALIAN GOVERNMENT BOND & 8 25 1.6500 650 554 81,945 | 2030/12/01
ITALIAN GOVERNMENT BOND & & % 1.8000 190 128 18,967 | 2041/03/01
ITALIAN GOVERNMENT BOND & & 25 0.9500 172 112 16,608 | 2037/03/01
ITALIAN GOVERNMENT BOND & & 25 1.5000 450 266 39,304 | 2045/04/30
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ITALIAN GOVERNMENT BOND & 5 25 0.5000 450 385 56,864 | 2028/07/15
ITALIAN GOVERNMENT BOND & 8 25 0.9500 600 469 69,272 | 2031/12/01
ITALIAN GOVERNMENT BOND & 5 0.9500 720 553 81,776 | 2032/06/01
ITALIAN GOVERNMENT BOND & 5 0.4500 400 333 49,233 | 2029/02/15
ITALIAN GOVERNMENT BOND & 5 25 2.1500 140 87 12,863 | 2052/09/01
ITALIAN GOVERNMENT BOND & 5 % 2.8000 220 208 30,828 | 2029/06/15
Italy Buoni Poliennali Del Tesoro & &k = 6.0000 630 720 106,338 | 2031/05/01
Italy Buoni Poliennali Del Tesoro & &k 25 5.0000 1.080 1.147 169,425 | 2034/08/01
Italy Buoni Poliennali Del Tesoro & & 35 5.0000 250 264 39,077 | 2040/09/01
Italy Buoni Poliennali Del Tesoro f& & Z5 4.7500 230 235 34,770 2044/09/01
Italy Buoni Poliennali Del Tesoro & & 5 3.5000 1,550 1,524 225,172 | 2030/03/01
_, | 58 W 23581R
el - e A A 12302 10694 | 1579134 T
Fa1—0O F1—0O
1-0 (74Y3YR) | Finland Government Bond & 5 = 0.7500 220 188 27,831 | 2031/04/15
Finland Government Bond & 5 1.3750 60 43 6,436 | 2047/04/15
Finland Government Bond & 5 25 0.5000 200 179 26,463 | 2028/09/15
Finland Government Bond & 8 =5 0.5000 100 87 12,913 | 2029/09/15
Finland Government Bond & 5 = 0.2500 160 99 14,640 | 2040/09/15
FINLAND GOVERNMENT BOND & 5 1.5000 464 413 61,009 | 2032/09/15
Finland Government Bond f& 5 25 2.6250 80 74 11,031 | 2042/07/04
R 7R
S 1 R e 784 085 | TeeEs T
F1—0O F1—0
1-0 (#=ARU7P) | Austria Government Bond & 5 25 1.5000 100 73 10,804 | 2047/02/20
Austria Government Bond & 8 25 1.5000 90 53 7,907 | 2086/11/02
Austria Government Bond & 5 = 2.1000 50 36 5,387 | 2117/09/20
Austria Government Bond & 5 # - 220 183 27,039 | 2030/02/20
Austria Government Bond & 5 5 0.8500 80 33 4,966 | 2120/06/30
Austria Government Bond & & - 120 96 14,282 | 2031/02/20
Austria Government Bond f& 5 = 4.1500 450 502 74,150 | 2037/03/15
Austria Government Bond & 5 3.8000 230 264 39,110| 2062/01/26
Austria Government Bond & 5 25 3.1500 150 150 22,190 | 2044/06/20
Austria Government Bond & 5 5 2.4000 180 170 25,153 | 2034/05/23
_, | 28 W 108848
i S | A N 870] TT 1564|0093
B S| 1398811
A e e 59666 | 51791 7647477
o o BEE| 202w |
NEE 20,124,566

(1) BEWESFAG. BHRORHZYESEYBETERBOMEZD & (CREEERARDED DSEECIVEHRIND L — N THERELILHDTT.
(X2) BAEEHA. SHEEORREIIIE T,
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94 OhREAHFESFT 7V K (FOFsH)

MR EESEHEDIER
2023558 1581R%®
= 7 x
= = ¥ @ |0 %
e %
N 20,124,566 97.4
J—)U - O—2%., Z0ftt 533,940 2.6
E R 20.658.506 100.0

(E1) FHBERDBAIRIEFVIE T,
(x2)

NEREEF, HROBDZNEZSEYEETERSOMEZ D ICREESTER

BNEDDFETECKIIBHEND U— hTHERBLIZBDTY, B3, 5

RI15BICHT2HEBRBL — b,

17AUA - RIL=136.05. 1AFS -

R)L=100.29M, 14— ZU7 - RL=90.53M. 1Y YHAR—)L - KL=

10165, 1Z2—I—-35UR

- RJL=8430M, 1A/ FUR - RY =

16936, 1A ASTIL - 22 )L=36996M. 1FYY—7 - JO—x=
19.83M. 1 /)Y T— - -2J0—%=1273M, 1A 1—FY -JO—%=
1310, 1 XF+23-RY=7738M, 147Y37AE7T=1951H. 1¥

L—y7 - UrFy b=30.26M.

1Em727UA - SYR=7.09M. 11R=3>

K- 20F=32.67M, 11—0=147.66MT9Y,
(0£3) BHRICHBITHNERMEE (20521910FH) OREGTEMEREE
(20,658,506FM) [CHTBHLEEF, 99.3% T,

BEE. 8ff. 4S5 LUBEMEADINR

(BH5E)
BRYFI—=TEULTUVIEBHDRIBELEICH#SEEDONT

HIT7VRE. FTS ERNRETZIEH [FTS EHREF/C Ty
IR (FR<BAE. 5&F#8. Ay IRUL -AN=2) | ZRYFI-TJ &L
TWVEULRED, EHIERORMEFELELS. UTOEEZTS &
BIC, AEOEEZTVE Ul

EROBWZE. [REMRZFTS EEFREBrVTvIR (R<H
K. S5HFB. ANvIRL - AR—-2R) OFTICEFHTERI L] HS.

[RE URES DR & (SFEHEDBRBHRZDIT L] [TEETS
EEBIT, MEREN TR S FROBFICRET D CEZRELE LT,
XAVTFVIRTPIRDSTIFT 4T T7 Y RADEBERI T I

IERENR (CEEOEREENFITT 55%F 5 FROMES) OXE

}Th 7. BRITOERATB>ERZMRELET,

BHE. TNCHEVWT 7Y REHE [HRESSFBAVYTVIR T
Y—TJ7VR] 5 [HFRES (5F8) vY—T7V R AZEBLFL
)=

20235731581 #%E

1 S| E| H B

(A) BE 20,776,030,129H
J—)L-0—2%F 337.852,417
RAHEGHIER) 20,124,566,507
R 117,615,488
RINHIR 167,440,058
[EIE/N =] 28,555,659
(B) &f& 118,699,244
eSS 118,037,510
RIS 661,734
(C) fLEEER(A—B) 20,657,330,885
TR 18,389,792,429
AR 2,267,538,456

(D) ZEIELOH 18,389,792,42900

1702 Y E4E(figi(C /D) 11,233H

*HBICH T DITTAFEE23,579,408,675M. HIERHARBPRICHF 2 EMERETALES
5,721,409,873M. Ef#HITTAEEE10,911,026,119FHTY,
*FHHKRICBIF2UTT—T 7 Y RERENRE I HIRESEDOTALRE

SADPRPHFRES T 7V~ (FOF sH)

(BEHEIREREM) 18,389,792,429M

* SHIROST RO DEEESE 11,233 T,

BB ORI
M B202246 58178 E2023458158

15 B E ,Hﬂ
(A) Bo=EINGE 473,063,041H

el 473674279

ZOfIRESE 431

SR A 611,669

(B) HifisE5SE A A 322,532,586

FoEm 1.916,273,650

FEIE £2,238,806,236

(C) Z0ite#EmA A 4,317,409

(D) HEgEHEE(A+B+C)

(E) Ripiaists

(F) Bi=Ess

(G) EBIfSFEEEREE

(H) &5t(D+E+F +G)
RERRERIERE(H)

146,213,046
3,230,366,575
21,690,924,048
581,882,883
2,267,538,456
2,267,538,456

CE1) BOERGEE . —BRENEORNMEC TALDEREZVV. TAZTOD
BaRflEe LT, LO35538RE UTREEINET,

(X2) ENEFEERBELEF, BIEEELTALDOEEZVV. TAZ TO2HEF
BRELT, OB 5EEFMEE UTUREEINET,

(BRI ERER)
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J0-N -

[SvFaAvyzVa (REIATL/ZRWVIAT/ BMEIAT) | & 10—/ - IFPESFT 7V R (EEEERERSH)
VE. M) | ZEFERERNRELTBUEFT. LITORSEF. BECAFIEEGFinancial StatementsEh SRR L. RESKU—

ZBHdDTY,

aA7EHET7 VR

20-N - A7@EE T 7R

[SIEPOEEES
202245 A318R#"E
BE
ﬁﬁ%ﬁﬁ@;ﬂ?ﬁﬁ@ﬁ (B8R4 ¥30,180,602,364) ¥ 31,461,217,189
SEEEDTHMER (EY SEff ¥5.201,829) 5,208,893
NERBITES | DsHbE 174,357,114
[EBEA T Y TS | D5HiiEE 26,499,821
hIEETN B XD v B | D TS 193,820,438
JEEEAD Y IS DZINT V=T I 4,555,304
PIEEIND AT v 7°EY§|®§TA7°IJ_E 7\ 113,790,745
hREEEIND T UNT « TG | DZEASTE 371,703,456
;”ET UNT « TEE | DZEAGHLE 509
F= o 375,142,003
ghfﬂ%&@i‘%ﬁ%&% 70,000,000
FHlAH DIRE 14,070,949
TOMEE_ 5,383
g{iﬁgﬁﬁ 32,810,371,804
=2
NERBIOES | DFHHE 94,587,185
fEEZU w RN |DFHmE - 105,548,626
hiEE N2 R D v EE | DsHmE 705,919,398
IEIERD v TEHDZE TS UZT L 8,301,403
hREESINZ R D w TG IDEW U7 A 19,929,522
;;ET UNT « TEE|DZ A SHLE 95,197,299
BAFKHDRE 15,984,696
ERS RN 38,416,090
RERILIRIN 8,516,361
BRI 6,608,889
RIS S UERRITERIN 4,964,115
NEF v EF VT A 3R 2,824,143
’4‘% THEREN 1,083,051
EIRAIRAFREN 915,867
*4 41,059
%@ﬁﬂé%_ 25,480,593
_BfRSE 1,134,318,297
s ¥ 31,676,053,507
Class A ¥ 31,676,053,507
FTBEOH
Class A 2,643,821
1 OBV HERE
Class A ¥ 11,981
BmEtES
20225 318 T I 2REEE
BN
SRS ¥ 915,373,682
TOMING 1,721,708
BEIHES 917,095,390
&R
BRI 89,884,442
RESTLIRBN 28,880,013
-+aa‘<koﬂ$ FLEREM 20,753,765
HEPYRERN 5,375,883
BHRE }ﬁ{ti@)\ﬂ%@)ﬂ 3,784,685
ZEERTLEREN 3,458,970
TOMER 535,683
BHHRGE 152,673,441
bea=gilia 764,421,949
FIRIER S K UEHlER -
KIRER
SR E 288,204,191
?E#@EY%I (106,442,349)
v JERS | (231,725,052)
'5’+l7%§HE |BRUNERBETERS| 320,579,023
FHSRIRAF S 270,615,813
Eﬁlﬁ?ﬁﬁ@ﬁﬁ@
SEES1RE (1,325,969,134)
?E#%HEI (39,933,293)
v JES| . (977.093,126)
542%%@% | BLUONERBLERS| 164,844,673

SR DFIZEED
KRGS & UFHTiEE
EFDFERE U B EDISH

(2.178,150.,880)

(1.907.535,067)

¥ (1.143.113.118)

A<
EREMER U
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AR
EEE
EUR 100,000
CAD 180,000
USD 2044800
EUR 700,000
EUR 815,000
CAD 225630
usb 80,000
usb 50,000
usb 50,000
usb 25,000
usb 60,000
usb 100,000
usb 435,000
usb 285,000
usb 70,000
usb 45,000
usb 300,000
usb 115,000
usb 200,000
usb 400,000
CAD 450,000
CAD 600,000
CAD 200,000
CAD 600,000
SEK 2,000,000
CAD 200,000
CAD 500,000
usb 1500000
usb 2,000,000
usb 3,000,000

AiiE]
5 (97.7%)
72V R3S (0.0%")
EfF (0.0%")
Andorra International Bond
1.25% due 05/06/31
EfESE
7V RSEE (Effi ¥13,090,346)
F—ZA U7 (0.1%)
Ef& (0.1%)
Republic of Austria Government International Bond
5.38% due 12/01/34 (a)
Eff&E
ZF—Z hU7EE (i ¥18,431,980)
TSV (0.8%)
#1f% (0.8%)
Brazil Minas SPE via State of Minas Gerais
5.33% due 02/15/28
fa=5y
TSYIEST (Effi ¥228,933,247)
JIWHUT (0.6%)
#1% (0.3%)
Bulgarian Energy Holding EAD
2.45% due 07/22/28 (b)
HHESE
Efif (0.3%)
Bulgaria Government International Bond
3.13% due 03/26/35
EfEEEt
TIWAUT7EE (Effi ¥202,662,277)
7+ (1.7%)
BEBREEF (0.1%)
Real Estate Asset Liquidity Trust, Series 2020-1A, Class A1
2.38% due 02/12/55 (a).(c)
BEBRIFSE
#tfR (0.8%)
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.
7.13% due 06/15/26 (a).(b)
7.50% due 12/01/24 (a).(b)
7.88% due 04/15/27 (a).(b)
Cenovus Energy, Inc.
2.65% due 01/15/32 (b)
3.75% due 02/15/52 (b)
4.25% due 04/15/27 (b)
MEG Energy Corp.
7.13% due 02/01/27 (a).(b)
Petronas Energy Canada Ltd.
2.11% due 03/23/28 (b)
Teck Resources Ltd.
5.40% due 02/01/43 (b)
HESE
Efi& (0.8%)
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
Ontario Electricity Financial Corp.
0.00% due 04/11/31 (d)
Province of Alberta Canada
1.40% due 02/20/29
Province of British Columbia Canada
2.80% due 06/18/48
Province of Saskatchewan Canada
2.75% due 12/02/46
EfEst
HF9'Est (Eifi ¥510,161,768)
TARVEE (11.1%)
BEBREEE (11.1%)
AIG CLO 2019-2 Ltd., Series 2019-2A, Class AR
2.28% due 10/25/33 (a).(b).(c)
Anchorage Capital Clo 16 Ltd., Series 2020-16A, Class AR
2.24% due 01/19/35 (a).(b).(c)
ArrowMark Colorado Holdings, Series 2018-3A, Class AR
2.39% due 01/25/35 (a).(b).(c)

it

12,067,140

12,067,140
12,067,140

20,929,262

20,929,262

20,929,262

264,371,190

264,371,190
264,371,190

79,519,261

79,519,261

107,825,084

107,825,084
187,344,345

21,686,682

21,686,682

6,560,895
3,862,566
3,762,866
1,885,099
5,103,373

11,730,687
54,281,757
33570315

7,760,955

4,649,623
38,713,804
15,483,583
23582277

50,200,121

— 261,147,001

44,877,678

57,346,488

25,683,495

43,396,015

23,148,492

16,859,253

41,565,195

252,876,616
535,711,219

188,700,793

249,023,269

371,437,347

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

EUR
EUR

EUR
EUR

CNH
CNH

CNH

CNH
CNH
CNH
CNH
CNH
CNH

EUR

CNH

usb
EUR

HE
2,500,000
1495453

500,000
250,000
500,000
3,000,000
249,390
750,000
1,500,000
2,250,000
1,250,000
1,125,000
988,167
69,720
300,000
490,584
741,890
500,000
250,000
1,500,000

1,250,000

300,000
160,000

300,000
300,000

5,000,000
2,000,000

3,000,000

1,000,000
500,000
500,000

8,000,000

1,500,000

2,000,000

100,000

3,000,000

200,000
1,200,000

J0-N - A7ESFET7 VR

iaE]

Bain Capital Credit Clo 2019-3 Ltd., Series 2019-3A, Class AR
2.26% due 10/21/34 (a).(b).(c)

Carlyle Global Market Strategies CLO, Ltd., Series 2014-1A, Class ATR2
2.01% due 04/17/31 (a).(b).(c)

Carlyle US CLO, Ltd., Series 2017-4A, Class A1
2.22% due 01/15/30 (a).(b).(c)

CIFC Funding, Ltd., Series 2013-3RA, Class A1
2.16% due 04/24/31 (a).(b).(c)

CIFC Funding, Ltd., Series 2018-2A, Class A1
2.10% due 04/20/31 (a).(b).(c)

Elevation CLO 2021-14 Ltd,, Series 2021-14A, Class A1
2.26% due 10/20/34 (a).(b).(c)

ICG US CLO, Ltd., Series 2014-3A, Class A1RR
2.21% due 04/25/31 (a).(b).(c)

Jamestown CLO XII, Ltd., Series 2019-1A, Class A1
2.53% due 04/20/32 (a).(b).(c)

LCM 34 Ltd., Series 34A, Class A1

2.23% due 10/20/34 (a).(b).(c)

Madison Park Funding XXXIII Ltd., Series 2019-33A, Class AR
2.14% due 10/15/32 (a).(b).(c)

Madison Park Funding LIX Ltd., Series 2021-59A, Class A
1.39% due 01/18/34 (a).(b).(c)

Madison Park Funding LIX Ltd., Series 2021-59A, Class B
1.95% due 01/18/34 (a).(b).(c)

Midocean Credit CLO IIl, Series 2014-3A, Class AR
2.22% due 04/21/31 (a).(b).(c)

Midocean Credit CLO V, Series 2016-5A, Class AR
2.16% due 07/19/28 (a).(b).(c)

Midocean Credit CLO IX, Series 2018-9A, Class A1
2.21% due 07/20/31 (a).(b).(c)

OZLM Funding IV, Ltd., Series 2013-4A, Class ATR
2.39% due 10/22/30 (a).(b).(c)

OZLM XI, Ltd., Series 2015-11A, Class ATR
2.54% due 10/30/30 (a).(b).(c)

Palmer Square CLO, Ltd., Series 2014-1A, Class ATR2
2.17% due 01/17/31 (a).(b).(c)

Regatta VIl Funding, Ltd., Series 2017-1A, Class A
2.29% due 10/17/30 (a).(b).(c)

Vibrant CLO XIV Ltd., Series 2021-14A, Class ATA
2.27% due 10/20/34 (a).(b).(c)

Whitebox Clo | Ltd., Series 2019-1A, Class ANAR
2.31% due 07/24/32 (a).(b).(c)
BEBRISFSE

T4 VREGE (Effi ¥3,115,181,667)

FU (0.2%)

Ef& (0.2%)

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

1.75% due 01/20/26

EfEEE

F UGS (i ¥60,668,557)

HE (2.0%)

#& (0.2%)

State Grid Overseas Investment BVI Ltd.
0.80% due 08/05/26 (b)

1.30% due 08/05/32 (b)

HiESE

EfiF (1.8%)

Agricultural Development Bank of China
3.35% due 11/02/31

3.80% due 10/27/30

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

4.00% due 11/30/35

4.40% due 12/12/46

4.50% due 05/22/34

China Government International Bond
0.25% due 11/25/30

Export-Import Bank of China

4.15% due 06/18/27

EfEEE

hESE (il ¥580,352,695)

JOVE7 (0.7%)

Ef& (0.7%)

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

3.88% due 03/22/26 (b)

i

311,478,808

189,175,294

63,634,049

31,641,459

62,970,781

375,082,001

31,617,184

95,115,030

187,264,710

282,422,212

158,193,950

139,886,577

124,580,330

8879416

37,821,629

62,164,477

94,525,041

63,256,579

31,927,351

187,689,701

157,660,701

3,506,148,689
3,506,148,689

41,177.912
21,829,254

63,007,166
63,007,166

38,341,762
33,994,103

72,335,865

96,683,256
39,996,395

60,547,546

19,382,063
9,796,484
9,891,243

167,852,889

32,634,370

43,712,027

11,535,328

60,368,428

552,400,029
624,735,894

21,226,887
164,959,706

68



J0-N - A7EFT7VR

usb

L]
61,000

COP 300,000,000

EUR

EUR
EUR
EUR
EUR

EUR

DKK
DKK
DKK

SEK

EUR
EUR
EUR
usb
usb
AUD
usb
usb

EUR
EUR

EUR

EUR

EUR

EUR
EUR

EUR
usb
usb
usb
usb

EUR

CAD

EUR

EUR
EUR
CNH
EUR

300,000

120,000
1,000,000
300,000
300,000

600,000

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

1,000,000

400,000
300,000
500,000
200,000
330,000
400,000
655,000
265,000

400,000
300,000

400,000

300,000

400,000

750,000
250,000

400,000
450,000
200,000
235,000
650,000

600,000

800,000

700,000

300,000
200,000
1,000,000
800,000

i

8.38% due 02/15/27

9.85% due 06/28/27

EfF5Et

J0VE7 & (&t ¥194,029,777)
207F7 (0.1%)

Ef& (0.1%)

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

EfF55t

707 F7 &5 (Eifi ¥36,350,919)
F702 (0.7%)

Ef& (0.7%)

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

EfF5sEt

FFOREE (Eiif ¥233,620,864)
FUI—7 (0.5%)

1% (0.2%)

Danske Bank A/S

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

Ef& (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)
EfF55Et

FUY—TJGEt (Effi ¥157,839,383)
T35 F (0.0%%)

Ef& (0.0%*)

Kuntarahoitus OYJ

3.05% due 09/24/32

EfF55t

T4 Y35V REE (& ¥13,451,650)
TS5V (3.4%)

11E (3.1%)

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.

1.32% due 01/13/27 (a).(b),(c)
2.16% due 09/15/29 (a),(b),(c)
2.50% due 07/17/27

2.59% due 01/20/28 (a),(b),(c)
2.87% due 04/19/32 (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).(f)

Holding d'Infrastructures de Transport SASU
1.48% due 01/18/31 (b)

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)
2.63% due 01/22/25 (a)

2.89% due 06/09/32 (a),(b),(c)
3.34% due 01/21/33 (a),(b),(c)
3.88% due 03/28/24 (a)

Total Energies SE

2.13% (b).(0).(H

EEEt

Ef& (0.3%)

SNCF Reseau

4.70% due 06/01/35

EfF55t

TS5V AEGE (i ¥1.054,222,481)
K1Y (2.5%)

11E (2.3%)

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)
3.66% due 04/10/25 (c)

4.00% due 06/24/32 (b),(c)

it
8,977,363
9,986,985

205,150,941
205,150,941

37,074177

37,074,177
37,074,177

14,321,058
137,766,758
39.946,378
37,833,240

229,867,434
229,867,434

81,831,260

81,831,260

35,796,397
19,018,961
31,930,484

86,745,842
168,577,102

13,218,667

13,218,667
13,218,667

50,275,860
34,672,132
06,423,637
23,023,602
36,515,752
32,486,620
77,352,999
29,257,334

47,532,871
42,257,592

45,581,936

34,787,728

50,725,895

90,661,276
30,835,200

50,341,678
55,669,623
21,331,137
25,770,991
83,734,297

64,652,298

993,890,458

87,500,444

87,500,444

1,081,390,902

84,792,183

33901.245
24,140,864
18,836,244
105,768,250

EUR

EUR
EUR

EUR

EUR
EUR

EUR

EUR
EUR
EUR

EUR

GBP

EUR

EUR

CNH

usb

CNH

EUR

EUR

usb

EUR
EUR

EUR
EUR
EUR
EUR

EUR

GBP

EUR

GBP

L]
100000

100,000
200,000

1,500,000

800,000
900,000

550,000

4,600,000
507,000
25,000

200,000

100,000

800,000
300,000

2,000,000

730,000

1,000,000

400,000

300,000

200,000

400,000
900,000

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

999,446
802,234

995319

150,000

A%

Talanx AG

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

TK Elevator Midco GmbH

4.38% due 07/15/27 (b)

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

Vonovia SE

0.25% due 09/01/28 (b)

1.88% due 06/28/28 (b)

RS

Ef& (0.2%)

Bundesrepublik Deutschland Bundesanleihe
0.00% due 08/15/31 (e)

EfRSE

R4 V&St (Effi ¥798,724,735)
FUTP (1.9%)

EfE (1.9%)

Hellenic Republic Government Bond
0.75% due 06/18/31 (a)

1.88% due 02/04/35 (a)

1.88% due 01/24/52 (a)

Hellenic Republic Government International Bond
5.20% due 07/17/34

EfRSE

FU Y v &t (Eifi ¥661,361,006)
H—=rI—E (0.1%)

Ef# (0.1%)

States of Guernsey Bond

3.38% due 12/12/46

EfRSE

H—rJ—BEGEt (&ffi ¥16,642,858)
&iE (0.9%)

#t& (0.6%)

CNAC HK Finbridge Co., Ltd.

1.75% due 06/14/22

HKT Capital No 3 Ltd.

1.65% due 04/10/27

Sun Hung Kai Properties

3.20% due 08/14/27

RS

Ef# (0.3%)

Airport Authority

2.50% due 01/12/32 (b)

Hong Kong Government International Bond
3.00% due 11/30/26

EfRSE

EEBGET (il ¥278,581,282)

AR (0.3%)

#tH& (0.3%)

NTPC, Ltd.

2.75% due 02/01/27

Power Finance Corp. Ltd.

1.84% due 09/21/28

RS

4~ RE&Et (&ffi ¥92,675,737)

AV RRIT (2.1%)

#t& (0.6%)

Freeport Indonesia PT

5.32% due 04/14/32 (b)

Perusahaan Listrik Negara PT

1.88% due 11/05/31

2.88% due 10/25/25

RS

Ef& (1.5%)

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

EfRSE

A4V RRI7EE (Effi ¥644,215,375)
FAILS YR (1.3%)

BERRGES (1.2%)

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
2.57% due 08/07/30 (c)

Oak Hill European Credit Partners Plc, Series 2017-6A, Class A2
1.15% due 01/20/32 (a)
BEBRISFSE

#& (0.1%)

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

RS

AW REE (Effi ¥395,178,276)

Fifiga

12875815

12,713,060
27010946

205,537,314

92,585,806
116,453,367

734,615,094

68,044,414

68,644,414
803,259,508

502,072,851
56,804,433
2,184,565

30,242,971

591,304,820
591,304,820

16,491,897

16,491,897
16,491,897

110,045.902

39,653,725

36,960,254

186,659,881

83,566,569

19,185.812

102,752,381
289,412,262

52,985,554

36,196,046

89,181,600

89,181,600

25,003,442

44,716,897
124,576,578

194,296,917

91,065,475
48,388,603
287,806,971
56,607,446

483,868,555
678,165,472

134,388.572

127,570,661

134,085,789

396,045,022

21,439,755

21,439,755

417,484,777
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GBP
GBP
GBP
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Usb

usb
usb

EUR

usb

EUR
EUR

EUR
EUR
EUR
EUR
usb
EUR
EUR
GBP

Usb
GBP

CHF
CHF

EUR
EUR

EUR

EUR

EUR
EUR

EUR
EUR
EUR
EUR
EUR
EUR

EUR
EUR

HHE RS

100,000
200,000
400,000

100,000
335,000

1,000,000
500,000

450,000

800,000

200,000
200,000

255,000
585,000
600,000
263710
200,000
2,735,000
100,000
100,000

400,000
4,958,000

100,000
600,000

200,000
555,000

100,000

807,620

300,000
1,000,000

300,000
500,000
100,000
600,000
100,000
200,000

400,000
100,000

R VE (0.4%)

B (0.4%)

Isle of Man Government International Bond
1.63% due 09/14/51 (b)

5.38% due 08/14/34

5.63% due 03/29/30

Eff&Et

<YV EGEt (i ¥139,621,620)
A4S I (0.9%)

#1& (0.9%)

Energean Israel Finance Ltd.
4.50% due 03/30/24 (a).(b)

Israel Electric Corp., Ltd.

4.25% due 08/14/28 (a)

7.75% due 12/15/27

7.88% due 12/15/26

Gt

A A5 TIVEET (Effi ¥244,534,253)
A9U7 (5.9%)

#1f% (0.5%)

Assicurazioni Generali SpA

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

Intesa Sanpaolo SpA

3.38% due 01/12/23 (a)

HHESE

EfE (5.4%)

Cassa Depositi e Prestiti SpA
1.00% due 02/11/30

2.13% due 03/21/26

Italy Buoni Poliennali Del Tesoro
1.70% due 09/01/51 (a)

2.80% due 03/01/67 (a)

3.35% due 03/01/35 (a)

Region of Lazio Italy

3.09% due 03/31/43

Republic of Italy Government International Bond
2.88% due 10/17/29

5.13% due 07/31/24

5.20% due 07/31/34

5.25% due 12/07/34

5.38% due 06/15/33

6.00% due 08/04/28

Eff&Et

149U P& (Effi ¥1,809,699,596)
AYPTRI (0.6%)

#H& (0.3%)

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

3.64% due 06/20/22

Gt

Ef& (0.3%)

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

2.38% due 11/09/28

Eff&Et

YT VEE (Eifi ¥174,121,277)
U KR7ZZ7 (0.1%)

EfF (0.1%)

Lithuania Government Bond

0.60% due 06/29/23

Eff&Et

U b7 =7 &5 (Eii ¥11,826,708)
WIEYITILT (1.7%)

#HE& (1.7%)

ARD Finance S.A.

5.00% due 06/30/27 (b).(g)
Blackstone Property Partners Europe Holdings S.a.r.l
2.00% due 02/15/24 (b)

3.63% due 10/29/29 (b)

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

Grand City Properties S.A.

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

Helvetia Europe S.A.

2.75% due 09/30/41 (b).(c)
Logicor Financing Sarl

2.00% due 01/17/34 (b)
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)

Gt

11,555,032
40,248,654

77971778

129,775,464

129,775,464

12,613,642

42,341,893
147,576,139
72,282,408

274,814,082
274,814,082

65990332

102,795,465

168,785,797

23,956,945
27,607,612

24,119,499
67,901,210
83,738,508

34,039,642

23,166,512
405,587,730
16,277,954
18,334,584
54,957,687

916,562,320

1,696,250,203

1,865,036,000

12365917
79,393,215

91,759,132

27,224,829

70,757,568

97,982,397

189,741,529

13,756,565

13,756,565

13756565

87,786,991

40,968,398
133,171,130

40,806,153
56,316,169
12,150,213
64,280,539
10,965,346
26,039,655

41,248,691
12,329,835

EUR

usb

usb
EUR

EUR
EUR

EUR
EUR
GBP

usb
usb

usb
usb

usb
EUR
EUR
EUR
EUR
usb
GBP
GBP
GBP
EUR
EUR

EUR
EUR

ZAR

PEN

EUR

EUR
EUR
EUR

BE #HIRS

150,000

400,000

474,000
400,000

400,000
1,700,000

200,000
400,000
300,000

25,000
195,000

60,000
75,000

400,000
150,000
400,000
300,000
700,000
430,000
800,000
300,000
100,000
600,000
700,000

700,000
500,000

5,000,000

510,000

2,920,000

360,000
500,000
720,000

J0-NIL - A7EEFIT 7V
Bt}

Rossini S.a.r.l.
6.75% due 10/30/25 (b) 20,915,320
HHEEE 546,978,440
WoEY TV EE (Eifi ¥575,761,571) 546,978,440
TILY (0.2%)
#1% (0.2%)
Freeport Terminal Malta Plc
7.25% due 05/15/28 (a) 60,013,069
#HEEE 60,013,069
RV EEt (Eff ¥57,442,416) 60,013,069
X+ (1.5%)
#E (1.1%)
Comision Federal de Electricidad
5.00% due 09/29/36 57,623954
Petroleos Mexicanos
3.63% due 11/24/25 51,537,326
3.75% due 04/16/26 50,019,862
4.88% due 02/21/28 206,689,964
HESEt 365,871,106
EfiF (0.4%)
Mexico Government International Bond
2.88% due 04/08/39 22,223,394
4.00% due 03/15/15 # 44,691,540
5.63% due 03/19/14 ## 45,745,342
EfE&Et 112,660,276
XF IG5t (B ¥493,497,354) 478,531,382
ZEFETE (0.1%)
1% (0.1%)
JBS USA LUX S.A. / JBS USA Food Co. / JBS USA Finance, Inc.
5.50% due 01/15/30 (a).(b) 3,119,641
6.50% due 04/15/29 (a),(b) 25,462,061
NXP BV / NXP Funding LLC / NXP USA, Inc.
3.15% due 05/01/27 (b) 7,325,207
3.40% due 05/01/30 (b) 8,872,781
#HREE 44,779,690
ZEFEEESET (Eff ¥38,713,545) 44,779,690
FS509 (2.7%)
i (2.6%)
ABN AMRO Bank NV
4.75% due 07/28/25 (a) 52,061,087
Airbus SE
2.38% due 06/09/40 (b) 18,433,565
American Medical Systems Europe BV
1.63% due 03/08/31 (b) 50,247,636
ASR Nederland NV
3.38% due 05/02/49 (b),(c) 39,233,950
Iberdrola International BV
1.87% (b).(0).(f) 89,230,660
ING Groep NV
4.02% due 03/28/28 (b),(c) 53,983,234
Petrobras Global Finance BV
5.38% due 10/01/29 122,776,185
6.25% due 12/14/26 49,826,186
6.63% due 01/16/34 16,121,038
Upjohn Finance BV
1.91% due 06/23/32 (b) 66,648,989
Volkswagen International Finance NV
2.70% (b).(0).() 96,588,249
3.88% (b).(0).() 87,785,575
4.63% (b).(0).(H) 66,579,915
HESEt 809,516,269
Ef& (0.1%) _
BNG Bank NV
0.50% due 06/07/22 41,240,645
Eff&E 41,240,645
*SV9'Gst (i ¥814,087,000) 850,756,914
~NIb— (1.3%)
EfiF (1.3%)
Peru Government Bond
6.15% due 08/12/32 15,930,480
Peruvian Government International Bond
2.75% due 01/30/26 407,759,998
EfE&Et 423,690,478
~RIV—EEt (il ¥389,997,833) 423,690,478
T1UEY (0.6%)
EfiF (0.6%)
Philippine Government International Bond
0.25% due 04/28/25 46,913,052
0.88% due 05/17/27 63,630,761
1.20% due 04/28/33 81,739,643
Ef§&s 192,283,456
T4 UEVEE (Hifi ¥199,927,034) 192,283,456

K
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EUR
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EUR
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CNH
IDR
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usb
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#E

400,000

200,000

100,000

100,000

940,000
2,000,000
535,000

200,000

600,000
103,000
200,000
300,000

815,000

1,000,000
1,505,000

100,000

600,000

820,000

700,000

2,000,000
8,200,000,000

500,000

600,000
200,000

i

R—32 K (0.2%)

B (0.2%)

Bank Gospodarstwa Krajowego
1.75% due 05/06/26

EfE&Et

R—3 > &5 (Hifi ¥56,735,020)
IV B (1.8%)

#1f& (0.1%)

CP - Comboios de Portugal EPE
5.70% due 03/05/30

HESE

EF (1.7%)

Autonomous Region of the Azores
1.10% due 09/27/36
Metropolitano de Lisboa EPE
7.30% due 12/23/25

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)

EfEEEt

IV S HIVES (Effi ¥559,969,444)
H9—=Ib (0.1%)

#1% (0.1%)

QNB Finance Ltd.

4.90% due 02/01/28

HESE

79— IVEET (#fi ¥19,026,985)
L=< =7 (0.4%)

B (0.4%)

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

3.38% due 02/08/38

3.88% due 10/29/35

4.13% due 03/11/39

EfE&Et

V—< =7 &5t (& ¥160,305,877)
YUIFTSET (0.3%)

EfF (0.3%)

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

EffEEEt

YOITSEFEE (Eif ¥98,933,220)
ILET (0.8%)

B (0.8%)

Serbia International Bond

1.50% due 06/26/29

2.13% due 12/01/30

EfEEE

wIVE7EST (Effi ¥275,191,233)
Z20O/RZ7 (0.1%)

EfR (0.1%)

Slovenia Government Bond

2.25% due 03/03/32

EfEEEt

AONZ7EET (Hifi ¥14,213,340)
7 7 YUAHEHE (0.6%)

#1E (0.2%)

Eskom Holdings SOC, Ltd.

6.35% due 08/10/28

HESE

B (0.4%)

Republic of South Africa Government International Bond

3.75% due 07/24/26
EfE&st

A7 7UHHEHESE (Bl ¥172,664,267)
BE (0.8%)

#1& (0.3%)

LG Chem, Ltd.

0.50% due 04/15/23
HESE

EfF (0.5%)

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
EffEEEt

BESET (il ¥224,988,295)
ARAL Y (1.9%)

#1f% (0.3%)

Banco Santander S.A.

3.80% due 02/23/28

4.18% due 03/24/28 (b),(c)
EEEt

Gl

54,127,731

54,127,731

54,127,731

33312.738

33,312,738

10,842,552
16,465,652
107.235,110

315,867,106
88,872,618

539,283,038
572,595,776

18,502,838

18,502,838
18,502,838

70,265,393
10,829,289
23014429
34,005,265

138,114,376
138,114,376

92,922,109

92,922,109

92,922,109

107,148,840
148,906,007

256,054,847
256,054,847

13,925,107

13,925,107
13,925,107

75,801,492

75,801,492

112,265.926

112,265,926
188,067,418

96,100,123

96,100,123

38,211,767
74871724

50,261,916

163,345,407
259,445,530

73,767,979
25,157,336

98,925,315

EUR
EUR

EUR
EUR
EUR

EUR
EUR
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EUR
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GBP

GBP

usb

usb

GBP

GBP

BE
200,000
100,000
500,000

1,000,000

65,000

200,000
500,000

1,290,000

2,000,000
9,120,000,000

100,000

500,000

965,000
250,000

2,500,000,000
650,000

370,000
250,000

2,105,000
900,000
500,000

200,000
400,000

200,000
300,000

500,000
2,000,000
200,000

200,000
1,000,000

200,000
400,000
400,000
600,000
286,881

382,509

fz e

EfiF (1.7%)

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

6.35% due 11/30/41

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 (d)

0.00% due 07/30/41 (d)

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

EfR&E

ARA V&5t (Eifi ¥659,945,718)
EFHERS (0.5%)

#H& (0.3%)

Asian Infrastructure Investment Bank
0.38% due 09/09/25

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

European Investment Bank

5.40% due 01/05/45 (a)

#HEEE

EfiF (0.2%)

International Bank for Reconstruction & Development
2.70% due 12/28/37 (b)

EfRGE

EFFHEBISET (Fifi ¥147,091,110)

242 (1.0%)

#& (0.9%)

Credit Suisse Group AG

1.31% due 02/02/27 (a).(b).(c)

3.09% due 05/14/32 (a).(b).(c)

Credit Suisse AG London

7.00% due 08/22/24

UBS Group AG

1.49% due 08/10/27 (a).(b).(c)

2.86% due 08/15/23 (a).(b).(c)

4.13% due 09/24/25 (a)

RS

24 AGE (Efii ¥293,788,493)
DI7547 (0.5%)

Ef& (0.5%)

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

6.75% due 06/20/26

7.38% due 09/25/32

EfEEE

DI 54 &5 (Hifi ¥423,541,600)
737 EREEHN (1.3%)

% (1.3%)

DP World Ltd.

2.38% due 09/25/26

DP World Plc

4.25% due 09/25/30

Emirates NBD Bank PJSC

4.75% due 02/09/28

4.85% due 10/12/27

Esic Sukuk Ltd.

3.94% due 07/30/24

First Abu Dhabi Bank PJSC

3.40% due 08/18/25

RAK Capital

3.09% due 03/31/25

Sharjah Sukuk Program, Ltd.

3.23% due 10/23/29

3.85% due 04/03/26

#RGE

737 EREEHST (il ¥380,050,271)
HE (7.5%)

BEBREES (1.0%)

Jupiter Mortgage NO 1 Plc, Series 1A, Class B
1.86% due 07/20/60 (a).(b).(c)

Newday Funding Master Issuer Plc - Series 2021-2, Series 2021-2A, Class A1
1.53% due 07/15/29 (a).(b).(c)

Newday Funding Master Issuer Plc - Series 2021-2, Series 2021-2A, Class A2
1.30% due 07/15/29 (a).(b).(c)

Newday Funding Master Issuer Plc - Series 2021-3, Series 2021-3A, Class A2
1.35% due 11/15/29 (a).(b).(c)

Taurus Holdings Inc., Series 2021-UK4A, Class B
2.11% due 08/17/31 (a)

Taurus Holdings Inc., Series 2021-UK4A, Class C
2.36% due 08/17/31 (a)
BEBRIFGE

Fifiga

30,300,218
18928334

44,498,329
128,483.904
9,585,271

24103937
40,931,526

240,258,650

537,090,169
636,015,484

7,250,379

81,244,279

12,335,386

100,830,044

57,227,259

57,227,259

158,057,303

108,874,147
27,129,583

22,938,133
74,600,133

47,597,736
32,357,652

313,497,384
313,497,384

103,069,705
44,898,807
23477712

171,446,224
171,446,224

27,207,850

64,918,534

18,214,805
27,726,933

63,188,879

38,049,598

25,221,675

23,748,381
127,865.410

416,142,065
416,142,065

32,019,080

64,307,299

51,230,416

75,723,148

45,831,878

59,414,194

328,526,015
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300,000
800,000
430,000
1,200,000
400,000
700,000
1400,000
400,000

700,000

600,000
800,000

670,000
500,000
600,000
300,000
150,000
800,000
400,000

800,000
100,000

300,000
465,000

150,000

250,000
515,000
530,000
295,000

406,788
1,400,000
500,000
400,000
1,000,000
600,000
1500,000
980,062
914,099
1,700,000
650,000
1,350,000
7203721

4,729,081

Fo 0]

#H& (5.5%)

Barclays Plc

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

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

4.84% due 05/09/28 (b)

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).()

British American Tobacco Plc

3.75% (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)

6.25% due 10/30/25 (b)

HSBC Holdings Plc

1.59% due 05/24/27 (b).(c)

Imperial Brands Finance Plc

1.13% due 08/14/23 (b)

Market Bidco Finco Plc

5.50% due 11/04/27 (b)

Natwest Group Plc

4.89% due 05/18/29 (b).(c)

Pension Insurance Corp. Plc

4.63% due 05/07/31 (b)

Standard Chartered Plc

1.46% due 01/14/27 (a).(b).(c)

Transport for London

4.00% due 09/12/33

Virgin Media Secured Finance Plc

4.25% due 01/15/30 (b)

5.00% due 04/15/27 (b)

Westfield Stratford City Finance NO 2 Plc
1.64% due 08/04/26

William Hill Ltd.

4.75% due 05/01/26

WPP Finance 2013

2.88% due 09/14/46

HESE

EfF (1.0%)

United Kingdom Gilt

1.75% due 09/07/37 (e)

4.25% due 09/07/39 (e)

4.25% due 06/07/32 (e)

4.25% due 12/07/40 (e)

EffEEEt

HESE (Eifi ¥2,354,517,365)

KE (32.8%)

BEBREESF (9.2%)

ACE Securities Corp. Home Equity Loan Trust, Series 2003-OP1, Class A2
1.73% due 12/25/33 (b).(c)

BANK, Series 2017-BNK7, Class A4

3.18% due 09/15/60 (b)

Bellemeade RE 2021-3 Ltd., Series 2021-3A, Class A2
1.58% due 09/25/31 (a).(b).(c)

Bellemeade RE 2021-3 Ltd., Series 2021-3A, Class MTA
1.58% due 09/25/31 (a).(b).(c)

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 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 (b)

DBJPM Mortgage Trust, Series 2016-C3, Class A3
2.36% due 08/10/49 (b)

DBJPM Mortgage Trust, Series 2017-Cé, Class A3
3.27% due 06/10/50 (b)

Freddie Mac Mulifamily Structured Pass Through Certificates, Series K037, Class X1
0.92% due 01/25/24 (b).(c)

Freddie Mac Multifamily Structured Pass Through Certificates, Series K049, Class X1
0.57% due 07/25/25 (b).(c)

sTffiiga

41,168,237
129,465,332
54,584,086
164,419,021
49,316,705
93,571,705
156,031,817
60,199,048

94,984,378

77923492
105,838,809

77,108,070
68,729,465
83,173,349
38,695,116
23,060,808
92,029,472
66,301,481

112519111
15712,013

46,572,698
75,579,525

17613537

1,744,597,275

37,191,701
105,117,948
102,479,618

60,736,621

305,525,888
2,378,649,178

47,519,499

172,547,389

62,821,032

50,860,294

127,172,000

67,030,680

170,936,784

124,116,699

115,871,062

205,724,427

81.916,051

172,220,129

11,392,295

9,287,903
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8,490,681
15,003,546
19,521426
12,927,897
2,346,154
6,909,286
1,035,567
159,278
322,074
974,108
500,000
100,000
809,695
774475
480,059
269,660
113923
1,100,000
300,000
499,659
415%
734,447
367916

750,000

400,000
400,000
169,662
650,000
200,000
400,000
200,000

98,000

25,000
200,000

51,000
125,000
451,000
253,000
101,000
300,000
320,000
650,000

405,000
805,000

fz e
Freddie Mac Mulifamily Structured Pass Through Certificates, Series K052, Class X1
0.64% 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
1.16% 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 Multifamily Structured Pass Through Certificates, Series K111, Class X1
1.57% due 05/25/30 (b).(c)

Freddie Mac Multifamily 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-L1, Class A1
2.63% due 01/25/59 (a).(b).(c)

JPMBB Commercial Mortgage Securities Trust, Series 2016-C1, Class A3
3.51% due 03/17/49 (b)

JPMCC Commercial Mortgage Securities Trust, Seres 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, Serles 2004-WMC4, Class M2
2.88% due 04/25/35 (b).(c)

MFA 2021-RPL1 Trust, Series 2021-RPL1, Class A1
1.13% due 07/25/60 (a).(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
1.76% 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)

Regional Management Issuance Trust 2022-1, Series 2022-1, Class A
3.07% due 03/15/32 (a).(b)

Structured Asset Investment Loan Trust, Series 2003-BC7, Class 3A2
1.96% due 07/25/33 (b).(c)

Towd Point Mortgage Trust 2019-HY3, Series 2019-HY3, Class A1A
2.01% 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)

EEBRISGE

& (18.7%)

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.

10.00% due 06/15/26 (a).(b)

American International Group, Inc.

1.88% due 06/21/27 (b)

AmeriGas Partners LP / AmeriGas Finance Corp.
5.88% due 08/20/26 (b)

Anheuser-Busch Cos LLC / Anheuser-Busch InBev Worldwide, Inc.
4.90% due 02/01/46 (b)

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

Antero Resources Corp.

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

Ashton Woods USA LLC / Ashton Woods Finance Co.
4.63% due 04/01/30 (a).(b)

AT&T, Inc.

3.50% due 09/15/53 (b)

3.65% due 09/15/59 (b)

3.80% due 12/01/57 (b)

5.10% due 11/25/48 (b)

Bank of America Corp.

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

2.30% due 07/21/32 (b).(c)

2.57% due 10/20/32 (b).(c)

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

J0-N - A7EST 7Y
L&l

ST

20,394,575

50,810,618

88,877,860

54,361,224

30,277,317

79,077,611

130,565,175

20,455972

41,151,902

123,691,056

57,649,683

12,393,370

100,114,616

92,643,879

61,302,102

33,999,363

14,445,077

139565922

37,482,867

62.906,012

5,276,551

93,102,202

46,071,488

86,194,452

2,902,227,138

51,590,797
51,751,870
16,728,230
86,768,875
26,166,393
51,840,290
28,255,622
13710341

3,222.39%
26,114,311

8,876,248
13547926
46,855,674
26,084,361
10,751,467
28,192,675
38,071,310
70,195,015

44,744,625
90,564,743
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1,016,000
665,000
75,000
405,000
283,945
60,000
120,000
535,000
406,000
300,000
235,000
1391,543
350,000
395,000

160,000
180,000

715,000
35,000
535,000
355,000
58,000
800,000
1,040,000
1,000,000
400,000
125,000
180,000
300,000
150,000
270,000
400,000
600,000
450,000
500,000
765,000
450,000
560,000
400,000
275,000

115,000
185,000

100,000
100,000

400,000
650,000
168,569
400,000
740,000
465,000

730,000
445,000

fad e

3.19% due 07/23/30 (b).(c)
3.42% due 12/20/28 (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
2.50% due 08/16/31 (b)
4.05% due 07/01/30 (b)
4.13% due 05/15/29 (b)
Broadcom, Inc.

3.14% due 11/15/35 (a).(b)
3.42% due 04/15/33 (a).(b)
3.50% due 02/15/41 (a).(b)

Caledonia Generating LLC

1.95% due 02/28/34 (a).(b)

Calpine Corp.

5.13% due 03/15/28 (a).(b)

CDW LLC /7 CDW Finance Corp.

2.67% due 12/01/26 (b)

CF Industries, Inc.

4.95% due 06/01/43

5.38% due 03/15/44

Charter Communications Operating LLC / Charter Communications Operating Capital
2.30% due 02/01/32 (b)

3.70% due 04/01/51 (b)

3.90% due 06/01/52 (b)

4.80% due 03/01/50 (b)

Citigroup Global Markets Holdings, Inc.
3.50% 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)

Dana, Inc.

5.38% due 11/15/27 (b)

Diamond Sports Group LLC / Diamond Sports Finance Co.
6.63% due 08/15/27 (a).(b)

DISH DBS Corp.

7.75% due 07/01/26

Endeavor Energy Resources LP / EER Finance, Inc.
5.75% due 01/30/28 (a).(b)

Energy Transfer LP

5.00% due 05/15/50 (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.

1.54% due 09/10/27 (b).(c)

2.38% due 07/21/32 (b).(c)

2.62% due 04/22/32 (b).(c)

2.65% due 10/21/32 (b).(c)

HCA. Inc.

7.75% due 07/15/36

Healthpeak Properties, Inc.

2.88% due 01/15/31 (b)

3.50% due 07/15/29 (b)

Hilcorp Energy | LP / Hilcorp Finance Co.
6.00% due 04/15/30 (a).(b)

6.25% due 04/15/32 (a).(b)

Hyundai Capital America

3.00% due 06/20/22

Jefferies Group LLC / Jefferies Group Capital Finance, Inc.
2.63% due 10/15/31 (b)

John Sevier Combined Cycle Generation LLC
4.63% due 01/15/42

JPMorgan Chase & Co.

2.53% due 11/19/41 (b).(c)

2.55% due 11/08/32 (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)
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66,224,410
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73424014
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A%

Liberty Mutual Group. Inc.
2.75% due 05/04/26
Magallanes, Inc.

3.76% due 03/15/27 (a).(b,
5.05% due 03/15/42 (a),(b,
5.14% due 03/15/52 (a),(b,
5.39% due 03/15/62 (a).(b,
Marriott International, Inc.
2.85% due 04/15/31 (b)
Marsh & McLennan Cos, Inc.

1.98% due 03/21/30 (b)

Morgan Stanley

0.00% due 04/02/32

0.41% due 10/29/27 (b).(c)

1.59% due 05/04/27 (b).(c)

1.88% due 03/06/30

2.00% due 08/02/23

2.51% due 10/20/32 (b).(c)

2.94% due 01/21/33 (b).(c)

3.63% due 01/20/27

Mozart Debt Merger Sub, Inc.

3.88% due 04/01/29 (a).(b)

5.25% due 10/01/29 (a).(b)

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)

NRG Energy, Inc.

3.88% due 02/15/32 (a).(b)

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)

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

Stellantis Finance US, Inc.

2.69% due 09/15/31 (a).(b)

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

Tenet Healthcare Corp.

5.13% due 11/01/27 (a).(b)

T-Mobile USA, Inc.

4.38% due 04/15/40 (b)

4.50% due 04/15/50 (b)

Toyota Motor Credit Corp.

3.20% due 10/24/25

UGI International LLC

2.50% due 12/01/29 (b)

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)

Uniti Group LP / Uniti Fiber Holdings, Inc. / CSL Capital LLC
7.88% due 02/15/25 (a).(b)

Unum Group

4.13% due 06/15/51 (b)

Utah Acquisition Sub, Inc.

3.13% due 11/22/28 (b)

Ventas Realty LP

4.13% due 01/15/26 (b)

Venture Global Calcasieu Pass LLC
3.88% due 08/15/29 (a).(b)

4.13% due 08/15/31 (a).(b)

Verizon Communications, Inc.

1.25% due 04/08/30 (b)

2.50% due 04/08/31 (b)

Viatris, Inc.

3.85% due 06/22/40 (b)

4.00% due 06/22/50 (b)

VICI Properties LP

4.95% due 02/15/30 (b)

Fifiga

42,006,183
99,878,266
27,305,174
46,126,228
12,693,967
58,447,429
78,010,975
8425464
50,490,073
38,058,513
25,633,844
16,987,176
178,180.941
18,949,684
72,536,015

14,532,865
2,842,250

9,429,170
63,724,270

67,375,635

65,681,452

130,483,533

199,677,985

31,294,182

93,371,569

10,444,366
30,400,485

21,796,680

36,667,452

25,565,106

33,199,035
41,527,027

73901673

53,226,344

24,279,267
5,441,683

19316239
3,018,648

19,810,043

37,337,963

46,143,350

129,303,474

3,048,661
3,019,202

37,941,063
29,740,714

999,633
1,428,847

72,710,410
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HE #iER Rkl BHE $HRER S
Vistra Operations Co. LLC KE (1.6%)
USD 50000 5.00% due 07/31/27 (a).(b) 65,444,103 EHER (1.6%)
Wells Fargo & Co. JP Morgan Chase & Co.
USD 445000 2.88% due 10/30/30 (b).(c) 52221308 USD 3854453 0.40% due 06/01/22 495,856,133
Welltower, Inc. EHFEE ST 495,856,133
USD 250000 2.05% due 01/15/29 (b) 27.878.255 KES (EE ¥492,024,560) 495,856,133
USD 545000 2.80% due 06/01/31 (b) 61,673570 IEHRIRESE (B ¥502,968,369) 506,910,792
Williams Cos, Inc. HBE[
USD 500000 3.75% due 06/15/27 (o) 63208642 e
UsD 500000 4.00% due 09/15/25 (b) ___ 64540330 1REHEEE (B ¥30,180,602,364) 99.3  ¥31,461,217,189
HRast __ 5905033744 BEEEET HREB LV ZOMOEE 07 214,836,318
B (5.0%) o EE 1000 ¥31,676,053507
Federal National Mortgage Association (a) 144ASES KM 1933EMHEDRAN144ADTTS EC (RISBEEES) ~
GBP 40000 5.38% due 12/07/28 () 76428331 DEBOEARI B > CNDIER, “NSOIEEF, BRETLEE L OBl
Tennessee Valley Authority Sﬁ;ﬁ%ﬁ;iﬁ%bﬁ]ﬁgtﬁ MICEENBRVRY . TNSDEESSFIERENNE L (X
GBP 500000 5.63% due 06/07/32 100.753.244 (b) B
U-5. Treasury Bond (c) 2022%F 5 F31 BRAEDEBTI S,
USD 15000 1.63% due 11/15/50 (e) 1382733 (d) BOv—RUE,
U.S. Treasury Note (e) C@gﬂiﬁwﬁg[ﬁi[d&_gﬂ!;2022%5ﬁ31 BREOEYEE IS LR D v TS|
USD 100000 0.38% due 04/30/25 (e) 12020770 o0 %{é“ FN=TAAELANSNTLET,
usb 800,000 0.63% due 05/15/30 (e) 86,835,374 (g) BYihEz%.
USD 4500000 1.00% due 07/31/28 (e) 517,348,879 x# %1 ]ﬁgg}gggéu
USD 6470000 1.25% due 06/30/28 (e) 756,610,333 i £3 B, )
USD 185000 1.50% due 02/15/25 23,050,948 - ??ﬁ%{'“‘k%’ﬁ”%'iﬂﬂ“g ) XATATRE S TS
EfESst 1574,430,612 A 1 0.05%F.
*E'E?r GBI ¥9.581,064.670) TR 91 BABHOT N TOEMESE. ERRMOREOHMICE DT, SMEEORTERT
RSO (Bl ¥29.677.633,995) ¥30954,306,397 NSRS el syt
FEHAIRE (1.6%)
735 (0.0%") SEYIENG| : 20224 5 B31BIRE (HEED0.01%)
AR (0.0%") B/kYyay 4% I
Bank of Nova Scotia IS
CAD 24198 0.28% due 06/01/22 2461106 Long Government of Canada 10-Year Bond September Futures  09/2022 5 ¥ (437,343)
RS SE 2461106 592 S
N IEET (i ¥2,403,929) 2461106 long  Euro-OAT September Futures 09/202 25  (6,557.614)
TA4I VS (0.0%) Kqw
ERTRR (0.0%) Short  Euro-Bobl September Futures 09202 (88)  1251.323
Brown Brothers Harriman & Co. Short  Euro-Bund September Futures 09/2022 (134) 3,840,735
DKK I (0.62)%" due 06/01/22 I Short  Euro-Schatz Note June Futures 06/2022  (49) __ 6.141,39
HKD 27 0.00% due 06/01/22 2 kg wast 1233450
SEK 1 0.01% due 06/01/22 7 =E
AUD 0" 0.03% due 06/01/22 2 Short  Long Gilt September Futures 092022 (39) _ 13934315
NOK 2 0.14% due 06/01/22 28 K EE—
NZD 0" 0.40% due 06/01/22 2 long  US. Treasury 10-Year Note September Futures 09/2022 26 (2.166,983)
ZAR 0 5.70% due 06/01/22 3 Long U.S. Treasury 2-Year Note September Futures 09/2022 74 2,319,539
Ea’qﬁﬁ_%ﬂ _ 127 Long U.S. Treasury 5-Year Note September Futures  09/2022 23 (876,394)
T AR VERAE (Bl ¥124) 127 Long U.S. Treasury Long Bond September Futures  09/2022 88 (8,701,908)
73522 (0.0%% Short  U.S. Ultra 10-Year September Futures  09/2022  (31) (725.636)
ERFRR (0.0%) long  US. Ultra Long Bond September Futures 092022 51 (3,396,070)
BNP Paribas S.A. KEAE 3547452
CHF 769 (1.46)%* due 06/01/22 1,033,248 ¥ 2625360
GBP 12841 0.42% due 06/01/22 2081959 D
HSBC Bank Plc
EUR 39750 (0.78)%* due 06/01/22 5478029
EHES O 8,593,236
TS5V 2EE (Efi ¥8,539,566) 8,593,236
YU AR—IL (0.0%4)
EHRTES (0.0%)
Hong Kong & Shanghai Bank
SGD 2 0.12% due 06/01/22 190
EHIfER ST 190
YU AKR—ILEET (BT ¥190) 190
SNEABSTENS] 1 202265 A318IRE (WEED0.25%)
= NIV I—IN—F 14— TR =gl 55 2R Rilita Rl fuRalitisias
AUD  BNP Paribas SA. 5613705  07/19/2022  USD 2180751 ¥ — ¥ (19406,146) ¥ (19,406,146)
BRL  Citibank NA 1421830  06/02/2022  USD 299,755 36,298 - 36,298
BRL  Citibank NA 2132842 06/02/2022  USD 451,023 - (121.704) (121.704)
BRL Morgan Stanley & Co. International Plc 711,012 06/02/2022 usb 142,522 967.145 - 967.145
BRL  Citibank NA 2,152,228  07/05/2022  USD 442,022 993,493 - 993,493
BRL  Citibank NA 788461  07/05/2022  USD 161,852 374,425 - 374,425
CAD  Barclays Bank Plc 7571793 07/19/2022  USD 5,998,386 - (1,789,997) (1,789,997)
CHF  Bank of America NA 500,000  07/19/2022  USD 505,221 2,286,730 - 2,286,730
CHF Morgan Stanley & Co. International Plc 190,641 07/19/2022 usb 201,686 - (290,566) (290,566)
CLP  Morgan Stanley & Co. International Plc 344,119,850  06/15/2022  USD 423,142 - (782.042) (782.042)
CNH  Barclays Bank Plc 1380172 08/23/2022  USD 205,019 148,807 - 148,807
CNH  Citibank NA 30,622,747 08/23/2022  USD 4,475,374 12,721,655 - 12,721,655
CNY  Citibank NA 27135755  08/23/2022  USD 3,974,479 12,423,604 - 12,423,604
CNY  Citibank NA 27135755  08/23/2022  USD 3,994,664 9,837,058 - 9,837,058
CNY  JP Morgan Chase & Co. 26730744  08/23/2022  USD 3,920,441 11,561,247 - 11,561,247
COP  Barclays Bank Plc 1,081,741.980  06/15/2022  USD 285,194 100,066 - 100,066
COP  JP Morgan Chase & Co. 1262105957  06/15/2022  USD 328,853 617,308 - 617.308
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CzK Barclays Bank Plc 8,884,527 07/19/2022 usb 390,127 - (991,147) (991,147)
EUR Bank of America NA 1,852,308 07/19/2022 usb 1,958,195 4,015,159 - 4,015,159
EUR Barclays Bank Plc 4,331,214 07/19/2022 usbD 4,588,539 8,139,023 - 8,139,023
EUR BNP Paribas S.A. 314,518 07/19/2022 usb 340,289 - (318.615) (318.615)
EUR HSBC Bank Plc 733,075 07/19/2022 usD 785,043 297.242 - 297.242
EUR Morgan Stanley & Co. International Plc 191,287 07/19/2022 usb 202,612 364,536 - 364,536
GBP HSBC Bank Plc 160,364 07/19/2022 usbD 201,222 118,902 - 118,902
GBP Morgan Stanley & Co. International Plc 122,771 07/19/2022 usb 154,225 68,660 - 68,660
GBP Standard Chartered Bank 296,466 07/19/2022 usbD 385,653 - (1,532,970) (1,532,970)
HUF Barclays Bank Plc 223,529,224 07/19/2022 usb 633,317 - (4,367,514) (4,367,514)
ILS Barclays Bank Plc 1,158,976 06/15/2022 usD 358,872 - (1,372,946) (1.372,946)
ILS Goldman Sachs International 217,681 06/15/2022 usb 63,144 289.895 - 289.895
KRW  Citibank NA 4,697,574,891 06/15/2022 usbD 3,823,270 - (3.420.,488) (3.420.,488)
KRW  Morgan Stanley & Co. International Plc 189,603,638 06/15/2022 usb 150,408 364,271 - 364,271
MXN  Morgan Stanley & Co. International Plc 18,446,543 06/15/2022 usb 874,513 7,555,404 - 7,555,404
MYR Morgan Stanley & Co. International Plc 4,483,278 06/15/2022 usD 1,069,102 - (5,848,578) (5.848,578)
NOK  Morgan Stanley & Co. International Plc 5,706,110 07/19/2022 usb 647,752 - (5,200,563) (5,200,563)
NZD  JP Morgan Chase & Co. 806,013 07/19/2022 usb 549,999 - (3,304,310) (3,304,310)
PLN HSBC Bank Plc 1,809,268 07/19/2022 usD 417,142 399,639 - 399,639
PLN HSBC Bank Plc 2,141,098 07/19/2022 usb 496,337 127,678 - 127,678
RON  Morgan Stanley & Co. International Plc 935,983 07/19/2022 usb 203,630 - (300,895) (300,895)
SEK BNP Paribas S.A. 8.388.827 07/19/2022 usb 889,751 - (3,982,978) (3,982,978)
SGD BNP Paribas S.A. 802,850 06/15/2022 usD 590,138 - (582,316) (582,316)
THB Citibank NA 29,774,821 06/15/2022 usb 898,618 - (3,631,718) (3.631.718)
usD Citibank NA 300,668 06/02/2022 BRL 1,421,830 81,132 - 81,132
usb Citibank NA 442,040 06/02/2022 BRL 2,132,842 - (1,033,971) (1,033,971)
usb Morgan Stanley & Co. International Plc 150,355 06/02/2022 BRL 711,012 40,572 - 40,572
usb UBS AG 544,203 06/07/2022 JPY 70,000,000 2,997 - 2,997
usD Barclays Bank Plc 191,626 06/15/2022 ZAR 2,963,760 228,486 - 228,486
usb Barclays Bank Plc 224,643 06/15/2022 CLP 179,265,258 949,056 - 949,056
usb Barclays Bank Plc 232,844 06/15/2022 ZAR 3,532,339 845,320 - 845,320
usb Barclays Bank Plc 127.411 06/15/2022 ZAR 1,970.592 151,919 - 151,919
usD Citibank NA 232,162 06/15/2022 ZAR 3,532,339 757,556 - 757,556
usb Goldman Sachs International 92,729 06/15/2022 IDR 1.329.170,759 203.821 - 203.821
usb Morgan Stanley & Co. International Plc 89,096 06/15/2022 PEN 343,242 - (500.818) (500.818)
usb Morgan Stanley & Co. International Plc 166,241 06/15/2022 IDR 2.433,569,267 - (81,366) (81,366)
usb Morgan Stanley & Co. International Plc 117,170 06/15/2022 MYR 515,018 - (53.772) (53.772)
usD Morgan Stanley & Co. International Plc 449,025 06/15/2022 KRW 573,585,502 - (1.871,917) (1,871,917)
usD BNP Paribas S.A. 385,446 07/05/2022 BRL 1,885,000 - (1,087.,670) (1,087.,670)
usb HSBC Bank Plc 218,298 07/05/2022 BRL 1,055,689 - (296.959) (296.959)
usD BNP Paribas S.A. 4,080,929 07/19/2022 EUR 3,753,631 6,335,469 - 6,335,469
usb Deutsche Bank AG 5,305,929 07/19/2022 EUR 4,860,734 10,946,769 - 10,946,769
usbD HSBC Bank Plc 151,768 07/19/2022 DKK 1,031,980 358,992 - 358,992
usb JP Morgan Chase & Co. 624,818 07/19/2022 EUR 589,124 - (1,018,086) (1.018,086)
usb Morgan Stanley & Co. International Plc 592,069 07/19/2022 AUD 847,195 - (2,061,866) (2,061,866)
usb Morgan Stanley & Co. International Plc 135,219 07/19/2022 GBP 107,265 627 - 627
usb Morgan Stanley & Co. International Plc 198,559 07/19/2022 GBP 161,697 - (676,549) (676,549)
usD Morgan Stanley & Co. International Plc 1,727,949 07/19/2022 GBP 1,403,776 - (5,340,161) (5,340,161)
usbD Morgan Stanley & Co. International Plc 139,644 07/19/2022 CHF 138,638 - (690,767) (690,767)
usb Morgan Stanley & Co. International Plc 107.390 07/19/2022 SEK 1,082,625 - (440.821) (440.821)
usb Morgan Stanley & Co. International Plc 8,712,313 07/19/2022 EUR 8,245,751 - (18.490,679) (18.490.679)
usD Morgan Stanley & Co. International Plc 1,120,652 07/19/2022 CAD 1,454,254 - (3.688.,876) (3.688,876)
usbD Standard Chartered Bank 5,395,797 07/19/2022 EUR 4,925,285 13,583,557 - 13,583,557
usb Toronto Dominion Bank 15,244,217 07/19/2022 GBP 11.685,010 66,062,596 - 66,062,596
usb Toronto Dominion Bank 341,565 07/19/2022 EUR 318,070 - (7,414) (7.414)

¥ 174357114 ¥  (94,587,185) ¥ 79,769,929
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ILS Citibank NA 2,700,000  3-Month ILS-TELBOR (1.530%) 12/09/2022 ¥ 726,083 ¥ - ¥ 726,083
KRW Citibank NA 1,100,000,000  KRW-CD-KSDA-Bloomberg (1.375%) 10/17/2023 (2,341,197) - (2,341,197)
CNY Citibank NA 4,000,000  7-Day Chinese Repurchase Rate (3.120%)  04/02/2026 2,323,993 - 2,323,993
MYR Citibank NA 4,000,000  3-Month MYR-KLIBOR (3.945%) 10/14/2026 2,813,326 - 2,813,326
THB Citibank NA 24,000,000  6-Month Thailand Fixing Rate (2.148%) 10/18/2026 (356.,206) - (356,206)
ILS Citibank NA 1400000  3-Month ILS-TELBOR (2.130%) 03/15/2027 (560.090) - (560,090)
ILS Citibank NA 625000  3-Month ILS-TELBOR (1.845%) 06/22/2027 (295,434) - (295,434)
KRW Citibank NA 420,000,000  KRW-CD-KSDA-Bloomberg (1.450%) 10/17/2028 (4,355,979) - (4,355,979)
ILS Citibank NA 1,610,000  3-Month ILS-TELBOR (1.411%) 07/12/2029 (3,.903,113) - (3,.903,113)
ZAR Deutsche Bank AG 7935000  3-Month ZAR-JIBAR (7.800%) 03/22/2042 (5,342,357) (98,400) (5,243,957)
ZAR Deutsche Bank AG 13900,000  3-Month ZAR-JIBAR (8.020%) 09/22/2042 (6,997.,190) (180,908) (6,816,282)
ZAR Deutsche Bank AG 7,500,000  3-Month ZAR-JIBAR 7.650%  03/22/2047 6,471,814 89,865 6,381,949
ZAR Deutsche Bank AG 13055000  3-Month ZAR-JIBAR 7.890%  09/22/2047 8,612,530 165,172 8,447,358
ILS  Goldman Sachs International 1480000  3-Month ILS-TELBOR (0.813%) 12/09/2029 (6,700,873) - (6,700,873)
ILS  Goldman Sachs International 1,570,000  3-Month ILS-TELBOR (0.710%)  04/24/2030 (8,131.,870) - (8,131.,870)
MYR HSBC Bank Plc 1,800,000  3-Month MYR-KLIBOR (2.605%) 08/12/2026 (2,161,391) - (2,161,391)
KRW JP Morgan Chase & Co. 700,000,000  KRW-CD-KSDA-Bloomberg (1.765%) 10/07/2022 (29.068) - (29,068)
ILS  JP Morgan Chase & Co. 5500000  3-Month ILS-TELBOR (1.230%) 03/17/2023 (402,687) - (402,687)
ILS  JP Morgan Chase & Co. 1720000  3-Month ILS-TELBOR (2.045%) 07/16/2028 (620.219) - (620,219)
THB  Morgan Stanley & Co. International Plc 20,000,000 6-Month Thailand Fixing Rate (1.590%) 07/04/2024 42,819 - 42,819
MYR  Morgan Stanley & Co. International Plc 1,005,000  3-Month MYR-KLIBOR (2.625%) 04/09/2026 (1,028,083) (500) (1,027.,583)
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COP  Morgan Stanley & Co. International Plc  1,680,000,000  Colombia IBR Overnight Interbank Reference Rate  (6.770%)  11/04/2026 (3.155,379) - (3.155,379)
KRW  Morgan Stanley & Co. International Plc  1,000,000,000  KRW-CD-KSDA-Bloomberg (1.880%) 04/26/2027 (5,678,621) - (5,678,621)
COP  Morgan Stanley & Co. International Plc  2,190,400,000  Colombia IBR Overnight Interbank Reference Rate  (5.165%) 07/12/2029 (12,334,017) - (12,334,017)
¥ (43,403,209) ¥ (24,771) ¥ (43,378,438)
BEILYY - FTHIbh - Ty THE| : 202265318 (HEED-0.11%)
~ g _ = \ N AITF4R . _ =5 I
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USD  BNP Paribas S.A. 1,045,000 Sell protection  Hellenic Republic Government Bond  1.000% 194.06% 12/20/2028 ¥ (6.676.694) ¥ (2,986,203) ¥ (3.690.491)

2o &

USD  Citibank NA 1,300,000 Sell protection  Kazekhstan Government IntemationalBond - 1.000% ~ 110.11%  6/20/2023 (534.444) 4 (534.448)

NVHY—

USD  Citibank NA 1,000,000 Sell protection  Hungary Government International Bond - 1.000% 64.65% 6/20/2022 305,056 (685,815) 990.871

XF*v1

UsD  Citibank NA 140,000 Sell protection Comision Federal de Electricid 1.000% 108.84% 12/20/2022 106,643 70,906 35,737

ARLY

USD  Deutsche Bank AG 200,000 Sell protection  Autonomous Community of Catalonia  1.000% 102.50% 12/20/2025 24,731 (197.912) 222,643

UIS4F

USD  Deutsche Bank AG 500,000 Sell protection  Ukraine Government International Bond  5.000%  5,000.00% 12/20/2023  (33.849.,625) 3,125,962 (36.975,587)

7 5 JEREEH

USD  Barclays Bank Plc 200,000 Sell protection DP World Plc 1.000% 85.98% 12/20/2024 127.610 101,330 26,280

KE

USD  Citibank NA 390.000 Sell protection  State of Illinois 1.000% 46.71% 12/20/2022 283,208 (1,805,762) 2,088,970
USD  Credit Suisse International 130,000 Sell protection Eqt Corp. 5.000% 99.08% 6/20/2022 211,477 369,832 (158,355)
USD  Goldman Sachs International 1,810,000  Sell protection Hess Corp. 1.000% 43.10% 6/20/2022 556,454 632,233 (75,779)
USD  Goldman Sachs International 300.000 Sell protection  State of Illinois 1.000% 73.24% 12/20/2024 53,889 (2,345,903) 2,399,792

KESE 1,105,028 (3,149.,600) 4,254,628

¥ (39,391,695) (3,721,328)  (35,670,367)

hREESNZEFIR T w 22 1 20228 5 A31HRE (WEED—1.59%)
EE BT ZEHRF S ) A SFfisA rlats N Bl
usD 2,343,000 SOFR 1.220%  08/15/2028 ¥ 22,355,821 ¥ ¥ 22,355,821
KRW 690,000,000  KRW-CD-KSDA-Bloomberg (2.820%)  04/28/2032 (1,689.997) - (1.689.997)
CHF 400,000  6-Month CHF-LIBOR 0.000%  06/28/2022 195,831 (156,221) 352,052
CHF 400,000  SARON 0.000%  06/28/2022 (383,262) 158,080 (541,342)
CzK 36,490,000  6-Month CZK-PRIBOR (0.895%)  06/29/2022 (2,543,013) - (2,543,013)
CAD 3,315,000  3-Month Canadian Bank Bill (2.417%)  07/09/2022 2,395,856 - 2,395,856
usD 2,850,000  FEDLO1 Index 0.050%  11/09/2022 3,116,860 3,116,860
usb 7,635,000  SOFR 0.061%  11/09/2022 7,904,106 - 7,904,106
CzK 35,000,000  6-Month CZK-PRIBOR (1.505%)  11/17/2022 (3.156,257) - (3.156,257)
DKK 6,300,000  6-Month Copenhagen Interbank Offer Rate (0.834%)  11/18/2022 885,973 2,370 883,603
CzK 43,720,000  6-Month CZK-PRIBOR (1.938%) 01/28/2024 (18.646,612) - (18.646,612)
ZAR 53,380,000  3-Month ZAR-JIBAR 7.500%  03/13/2024 (10,920,320) - (10,920,320)
CNY 18,000,000  7-Day Chinese Repurchase Rate (2.860%) 09/03/2024 6,344,757 6,344,757
CNY 10,800,000  7-Day Chinese Repurchase Rate (2.860%) 10/10/2024 3,433,071 - 3,433,071
CNY 11,900,000  7-Day Chinese Repurchase Rate (3.120%)  11/01/2024 5,135,798 5,135,798
EUR 14,995,000  6-Month EURIBOR (0.046%)  11/23/2024 (36,510.277) - (36,510.277)
CNY 7,500,000  7-Day Chinese Repurchase Rate (2.933%) 11/28/2024 2,746,164 2,746,164
EUR 7,290,000  6-Month EURIBOR (0.285%)  12/02/2024 (35.656,490) - (35.656,490)
CAD 1,400,000  3-Month Canadian Bank Bill (2.500%)  12/03/2024 (845,264) 8,836,851 (9.682,115)
CNY 11,500,000  7-Day Chinese Repurchase Rate (2.600%)  02/04/2025 2,233,237 - 2,233,237
CNY 30,000,000  7-Day Chinese Repurchase Rate (2.600%)  02/05/2025 5,802,564 5,802,564
CNY 7,300,000  7-Day Chinese Repurchase Rate (2.300%) 03/10/2025 318,981 - 318,981
CNY 10,000,000  7-Day Chinese Repurchase Rate (2.400%)  03/12/2025 (6,760) - (6,760)
CAD 1,510,000  3-Month Canadian Bank Bill (0.970%)  04/03/2025 (8,956.,269) 620,812 (9,577.081)
CNY 15,490,000  7-Day Chinese Repurchase Rate (1.860%)  05/08/2025 (3.274,774) - (3.274,774)
CAD 1,500,000  3-Month Canadian Bank Bill (0.880%)  06/08/2025 (9,760.353) - (9.760.353)
CNY 15,000,000  7-Day Chinese Repurchase Rate (2.735%)  09/01/2025 4,325,763 4,325,763
CNY 25,840,000  7-Day Chinese Repurchase Rate (2.588%) 11/02/2025 4,852,257 - 4,852,257
CNY 7.840,000  7-Day Chinese Repurchase Rate (2.660%)  01/05/2026 2,092,751 - 2,092,751
CNY 14,040,000  7-Day Chinese Repurchase Rate (2.810%) 04/12/2026 4,951,425 2,621 4,948,804
CcoP 1,865,000,000  Colombia IBR Overnight Interbank Reference Rate (4.190%)  04/20/2026 (8,830,268) - (8,830,268)
GBP 2,250,000  SONIO/N 1.000%  05/08/2026 18,091,328 (8,705,391) 26,796,719
EUR 400,000  6-Month EURIBOR (0.146%)  12/02/2026 (3.779.332) - (3.779,332)
CNY 7,600,000  7-Day Chinese Repurchase Rate (2.460%)  12/22/2026 548,167 - 548,167
DKK 1,750,000  6-Month Copenhagen Interbank Offer Rate (1.123%)  03/15/2027 (901,311) - (901,311)
NOK 6,750,000  6-Month Norway Interbank Offer Rate (2.103%)  03/15/2027 (3.092,345) 421,628 (3.513,973)
CNY 10,000,000  7-Day Chinese Repurchase Rate (2.423%)  04/01/2027 321,805 (37,943) 359,748
GBP 1,960,000  SONIO/N 1.050%  05/08/2027 19,009,438 13,475,347 5,534,091
ZAR 5,000,000  3-Month ZAR-JIBAR (8.015%)  06/30/2027 1,312,553 - 1,312,553
ZAR 6,100,000  3-Month ZAR-JIBAR (8.360%)  11/07/2027 2,092,108 8.435 2,083,673
HUF 100,000,000  6-Month HUF-BUBOR (3.750%)  06/12/2028 (4,299,132) - (4,.299,132)
ZAR 14,900,000  3-Month ZAR-JIBAR (8.170%) 07/16/2028 3,613,919 5675 3,608,244
COoP 428,570,000  Colombia IBR Overnight Interbank Reference Rate (6.200%)  07/27/2028 (1,446,755) 1,287,873 (2,734,628)
KRW  1,480,000,000  KRW-CD-KSDA-Bloomberg (2.043%)  09/10/2028 (9,581.512) 7.876,529 (17.458,041)
GBP 1,954,000  SONIO/N 0.680%  10/22/2028 28,350,578 - 28,350,578
CHF 740,000  SARON (0.260%)  01/31/2029 (5.731.654) (409,098) (5.322,556)
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MXN 13,000,000 Mexico Interbank TIIE 28 Day (8.260%) 02/27/2029 (1,047,714) 946,568 (1,994,282)
ZAR 15,860,000 3-Month ZAR-JIBAR (8.055%) 03/13/2029 2,561,108 - 2,561,108
KRW 565,000,000 KRW-CD-KSDA-Bloomberg (1.740%) 04/17/2029 (4,962,390) - (4,962,390)
ZAR 11,700,000 3-Month ZAR-JIBAR (7.685%) 06/21/2029 (530,641) (1,573) (529,068)
NZD 730,000 3-Month NZD-LIBOR (1.768%) 07/22/2029 (7,916,369) - (7,916,369)
KRW 280,000,000 KRW-CD-KSDA-Bloomberg (1.313%) 10/18/2029 (3,506,097) - (3,506,097)
ZAR 10,000,000 3-Month ZAR-JIBAR (7.820%) 11/01/2029 (516,242) - (516,242)
SEK 5,000,000 3-Month SEK-STIBOR (0.457%) 11/05/2029 (8,854,999) - (8,854,999)
CcopP 1,830,000,000  Colombia IBR Overnight Interbank Reference Rate (5.480%)  12/16/2029 (8,416,351) - (8.416,351)
CLP 190,000,000 Chilean Peso 6-Month Rate (3.085%) 02/11/2030 (5,812,581) - (5,812,581)
ZAR 8000000  3-Month ZAR-JIBAR (9.500%)  03/20/2030 6,227,999 - 6,227,999
EUR 950,000 6-Month EURIBOR (0.016%) 04/27/2030 (16,890,644) - (16,890,644)
KRW 614,000,000 KRW-CD-KSDA-Bloomberg (1.065%) 04/27/2030 (9,397,849) - (9,397,849
THB 14,300,000 6-Month Thailand BIBOR Fixing Rate (1.020%) 04/28/2030 (6,706,457) - (6,706,457)
THB 11,600,000 6-Month Thailand BIBOR Fixing Rate (1.028%) 07/03/2030 (5,513,493) - (5,513,493)
EUR 1,370,000 ESTRON (0.191%)  08/15/2030 (23,858,408) 37,604 (23,896,012)
ZAR 4,320,000 3-Month ZAR-JIBAR (6.940%) 09/15/2030 (2,466,771) - (2,466,771)
ZAR 2,790,000 3-Month ZAR-JIBAR (6.888%) 12/01/2030 (1,486,399) - (1,486,399)
EUR 1,710,000 6-Month EURIBOR (1.191%)  01/27/2031 (9,568,035) 11,284 (9,579,319)
GBP 360,000 SONIO/N (1.150%)  05/08/2031 (5,487,017) 2,431,908 (7,918,925)
EUR 720,000 6-Month EURIBOR (1.587%) 05/09/2031 (2,698,949) - (2,698,949)
SGD 800,000 SORF1D (1.120%)  07/29/2031 (8,359,156) 610,721 (8,969,877)
PLN 1,820,000 6-Month PLN-WIBOR (1.765%)  08/30/2031 (16,570,901) - (16,570,901)
EUR 750,000 6-Month EURIBOR (0.782%) 10/14/2031 (8,687,517) - (8,687,517)
CHF 300,000  SARON (0.033%)  10/17/2031 (4.972,660) (34.606) (4.938,054)
AUD 4,000,000 6-Month Australian Bank Bill (1.993%) 12/08/2031 (47,556,896) - (47,556,896)
EUR 2,000,000 6-Month EURIBOR (0.785%) 06/28/2032 (24,772,611) — (24,772,611)
CHF 400,000 SARON (0.365%) 06/28/2032 (5,376,164) (220,740) (5,155,424)
EUR 665,000 6-Month EURIBOR (1.302%) 10/30/2032 (4,219,942) — (4,219,942)
EUR 500,000 6-Month EURIBOR (1.499%) 01/07/2036 (3,528,164) 9,439 (3,537,603)
EUR 385,000 6-Month EURIBOR (0.610%) 11/12/2036 (3,850,214) - (3,850,214)
EUR 1,555,000 6-Month EURIBOR (1.349%) 03/08/2037 (17,367,344) (406,526) (16,960,818)
CAD 400,000 3-Month Canadian Bank Bill (2.240%)  05/30/2037 (6,038,607) (50,585) (5,988,022)
EUR 200,000 6-Month EURIBOR (0.721%)  09/09/2041 (5,428,962) - (5,428,962)
EUR 785,000 6-Month EURIBOR 0.454% 11/12/2041 5,380,486 - 5,380,486
EUR 420,000 3-Month EURIBOR (0.600%) 11/24/2041 (7,239,619) - (7,239,619)
EUR 420,000 6-Month EURIBOR 0.565% 11/24/2041 6,934,657 - 6,934,657
EUR 1,018,000 3-Month EURIBOR (0.663%) 11/25/2041 (16,868,797) - (16,868,797)
EUR 1,018,000 6-Month EURIBOR 0.629% 11/25/2041 16,113,551 - 16,113,551
EUR 185,000 6-Month EURIBOR (0.536%) 02/17/2042 (5,955,780) - (5,955,780)
EUR 150,000 6-Month EURIBOR (1.368%)  04/04/2042 (1,962,215) - (1,962,215)
EUR 390,000 ESTRON (1.150%)  05/11/2045 (6,193,865) (265,827) (5,928,038)
EUR 1,030,000 6-Month EURIBOR (1.068%) 02/23/2046 (21,309,746) - (21,309,746)
GBP 2,265,000 SONIO/N (1.250%) 05/08/2046 (55,937,284) 62,207,941 (118,145,225)
CAD 575000  3-Month Canadian Bank Bil (2.800%)  12/03/2048 (5.263,483) 8,589,346 (13.852,829)
GBP 185,000 SONIO/N (1.250%)  05/08/2049 (4,889,502) 5,359,970 (10,249,472)
EUR 290,000 6-Month EURIBOR (1.450%) 05/11/2049 (2,895,295) 889,743 (3,785,038)
EUR 330,000 ESTRON (1.200%)  05/11/2049 (5,000,398) (234,710) (4,765,688)
EUR 396,000 6-Month EURIBOR (0.012%) 11/12/2051 (1,835,698) - (1,835,698)
EUR 835,000 ESTRON (1.200%)  05/11/2052 (12,732,949) (9,406,302) (3,326,647)
¥  (410,814,220) ¥ 93,861,223 ¥ (504,675,443)

hIEEENZ A VT U—Yay - A0y TG : 202255 8318IRE (fEED—-0.02%)
BE  mETA ZBER sy, A Bl s Bl
EUR 1,300,000 5-Year EUR Inflation Linked (1.510%) 05/15/2023 ¥ (16,189,936) ¥ - ¥ (16,189,936)
EUR 1,300,000 5-Year EUR Inflation Linked (1.485%) 05/15/2023 8,766,419 - 8,766,419

¥ (7,423,517) ¥ - ¥ (7,423,517)
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