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Report of Independent Auditors

To the Trustee and Management of PIMCO Bermuda Trust 1T
Opirnions

We have audited the accompanying financial statements of each of the funds indicated in the table below
(collectively referred to as the “Funds”), which comprise the statements of assets and liabilities, including
the schedules of investments, as of October 31, 2023, and the related statements of operations and of
changes in net assets for each of the periods indicated in the table below, including the related notes, and
the financial highlights for each of the periods indicated therein (collectively referred to as the “financial
statements™).

In our opinion, the accompanying financial statements referred to below present fairly, in all material
respects, the financial position of each of the Funds indicated in the table below as of October 31, 2023,
and the results of each of their operations and the changes in each of their net assets for the periods
indicated in the table below, and each of the financial highlights for each of the periods indicated therein,

in accordance with accounting principles generally accepted in the United States of America.

PIMCO Bermuda Bank Loan Fund (M) (1)

PIMCO Bermuda U.S. High Yield Fund (3) (1}

PIMCO Bermuda Bank Loan Fund A (1)

PIMCO Bermuda U.S. High Yield Fund II (M) (1)

PIMCO Bermuda Bank Loan Fund B {1}

PIMCO Core Income Corporate Bond Fund 2020-
10 (1)

PIMCO Bermuda Bank Loan Fund C (1)

PIMCO Emerging Bond (Yen-Hedged) Income
Fund (1)

PIMCO Bermuda Dynamic Multi-Asset Strategy
Fund (1)

PIMCO Emerging Bond Income Fund (1)

PIMCO Bermuda Emerging Markets Bond Fund
(M) (1)

PIMCO Emerging Bond Income Fund (M) (1}

PIMCO Bermuda Emerging Markets Bond Fund
II (1)

PIMCO Emerging Bond Income Fund II (1}

PIMCO Bermuda Global Aggregate Ex-Japan
(Yen-Hedged) Bond Fund (1)

PIMCO Emerging Bond Income Fund ITT (1}

PIMCO Bermuda Global Aggregate Ex-Japan
Bond Fund (1)

PIMCO U.S. High Yield (Yen-Hedged) Fund (1)

PIMCO Bermuda Global Aggregate Ex-Japan
Bond Fund (M) (1)

PIMCO U.S. High Yield (Yen-Hedged) Fund IT (1}

PIMCO Bermuda Income Fund (M} (1}

PIMCO U.8. High Yield Fund (1)

PIMCO Bermuda Income Fund A (1)

PIMCO U.S. High Yield Fund II (1}

PIMCO Bermuda Income Fund D (1)

PIMCO U.S. High Yield Strategy Fund (1)

PIMCO Bermuda Low Duration Income Fund (1)

PIMCO U.S. High Yield Strategy Fund IT (1)

PIMCO Bermuda Mortgage Opportunities Fund
(1)

PIMCO World High Income (1)

(1) Statements of operations and of changes in net assets for the year ended Qctober 31, 2023

PricewaterhouseCoopers LLP, 101 Seaport Boulevard, Boston, Massachusetts 02210, United States

T: (617) 530 5000, WWW_DWC.COIM/ 1S




e

pwc

Basis for Opinions

We conducted our audits in accordance with auditing standards generally accepted in the United States of
America (US GAAS). Our responsibilities under those standards are further described in the Auditors’
Responsibilities for the Audit of the Financial Statements section of our report. We are required to be
independent of the Funds and to meet our other ethical responsibilities, in accordance with the relevant
ethical requirements relating to our audits. We believe that the audit evidence we have obtaired is
sufficient and appropriate to provide a basis for our audit opinions.

Responsibilities of Management for the Financial Statements

Management is responsible for the preparation and fair presentation of the financial statements in
accordance with accounting principles generally accepted in the United States of America, and for the
design, implementation, and maintenance of internal control relevant to the preparation and fair
presentation of financial statements that are free from material misstatement, whether due to fraud or
error.

In preparing the financial statements, management is required to evaluate whether there are conditions or
events, considered in the aggregate, that raise substantial doubt about the Funds’ability to continue as a
going concern for one year after the date the financial statements are available to be issued.

Auditors’ Responsibilities for the Audits of the Financial Statements

Our ohjectives are to obtain reasonable assurance about whether the financial statements as a whole are
free from material misstatement, whether due to fraud or error, and to issue an auditors’ report that
includes our opinion. Reasonable assurance is a high level of assurance but is not absolute assurance and
therefore is not a guarantee that an audit conducted in accordance with US GAAS will always detect a
material misstaternent when it exists. The risk of not detecting a material misstatement resulting from
fraud is higher than for one resulting from error, as fraud may involve collusion, forgery, intentional
omissions, misrepresentations, or the override of internal control. Misstatements are considered material
if there is a substantial likelihood that, individually or in the aggregate, they would influence the judgment
made by a reasonable user based on the financial statements.

In performing an audit in accordance with US GAAS, we:

e Exercise professional judgment and maintain professional skepticism throughout the audits.

¢ Identify and assess the risks of material misstatement of the financial statements, whether due to
fraud or error, and design and perform audit procedures responsive to those risks. Such
procedures include examining, on a test basis, evidence regarding the amounts and disclosures in
the financial statements.

s Obtain an understanding of internal control relevant to the audits in order to design audit
procedures that are appropriate in the circumstances, but not for the purpose of expressing an
opinion on the effectiveness of the Funds’internal control. Accordingly, no such opinion is
expressed.

¢ Evaluate the appropriateness of accounting policies used and the reasonableness of significant
accounting estimates made by management, as well as evaluate the overall presentation of the
financial statements.
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» Conclude whether, in our judgment, there are conditions or events, considered in the aggregate,
that raise substantial doubt about the Funds’ ability to continue as a going concern for a
reasonable period of time.

We are required to communicate with those charged with governance regarding, among other matters, the
planned scope and timing of the audits, significant audit findings, and certain internal control-related
matters that we identified during the audits.

T‘:‘:U:L\_p:!_ﬂ,ﬂim-a,j_j&»;&%t)_ 7
Boston, MA

January 25, 2024
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Y (AAH) AL AL =LA = ML AL 21 1,584
Y (A~v3) ML ML P = PRMeL ML 30 915
AR R IV 1 (160) (34) (2,449) (59) (15,192) MR AL
T (BAH) A = ML RNl BNl BRNAL (23) (1,253)
I (H~v) L N L Bl Mkl MLl Skl (21) (802)
I KR ML RNl P = AL L (2,021)12  (13,199)02
Y (BAHM) A = P = AL RRNAL (77) (5,932)
Y (H~»v) A=Y/ 1/ A= /90 AL EEL (72) (2,147)
77 v FRIETERBRENI
X BHsm ) B 0 (25) (34) (2,449) (26) (6,843) (383) (6,430)
2023410 H31H 20234E10H31H
HETHERE HETERE
SB Ex
=3 K FM) A% K Fav)

A AESR AR S U FAMAR L Rl 92 515
Y (FEFL) 0 1 P =
Y (A% RY) 25 1,333 MRl @EaL
Y (k= UF) 416 3,405 ML RSl
HEEOFERICL S
RITH ML ENAL MRl MRl
Y (FEFL) 38 1,409 AL AL
Y (VN LT 234 2,797 ML @SRl
Y (AFvm e RY) 1 36 oL EAaL
Y (hz=- UF) 13 108 MRl #HEkL
RS ERTIE ML ML (498) (2,774)
Y ER) (153) (5,715) UL ENAL
Y (7590 LT (2,041) (24,946) ML ML
Y (AFvmeRY) (15) (802) ML B L
Y (brz- U5) (269) (2,398) ML el
7 7 v FRIEFEHRBENIT &
A R4 B (1,751) (24,772) (406) (2,259)




B eEEE, THRACREICIUE EA SN ERELZ R L TWDZ ERd D,

(1 20224E11H 1 B225H20234E10H 2 B (PIMCONRNS =2 —& « Ry 7 «a—2 « 77 RBDY (77
D LTV) 7T AOERA) £ TOHIRM,

(20 20224E11H 1 H225H20234E10H 2 H (PIMCONNS =2 —& « R 7 e —2 « 77 RBDY (A%
va e RY) 77 AOEEA) £ TOHM,

(30 20224E11H 1 H225H20234E10H 2 H (PIMCONRS =2 —& « RNy 27 «a—2 « 77 FBOY (1
T =T N) 7T ZADEER) £ TOHIM,

B 20224E11H 1 B H20234£10H 2 B (PIMCONR 2o—F « N7 »a—2 « 77 RBOY (b
- U7) 7T ADEIER) £ TOHIRM,

) 20234E10A31 ABIME, " ADZIEMN, 77 > FD99.99% &Mk 57 7 > FOFMBEELFO

10%i#B %A LTV,
(6) 20234E10 31 HEAE, S ADZWEEN., 772 RO3B. 1% &+ 57 7 ROMEESTD
10%#R %48 LTV,

(D 20224F12H21H CGEABRMEHE) 7252023410 A 31 H £ TOHM,

(8 202344 H28H CGEMBALEH) 7 520234E10A 31 H £ TOHM,

(99 20224E11H 1 H225H20234E 2 H17TH (PIMCONRNS =2 —& « f U H L 77 FADX CkRL) 7
T ADOHEIRERA) ETOHIM,

1 20231031 ABE, —~ADZEN, 77 RO82 90% &ML T 57 7 > KOMBERFH O
10%8%2 A LT,

D 20234E10 A1 HBFE, —~ ADZWEEN, 772 RD10.23% T 57 7 > ROMEEAFO
10%%2 A LT,

(20 20224F11H 1 A 5H20234E 2 H1TH (PIMCOL—+ =& «+ g « f —)L R« A RTFT P — - T 7
FDJ CkRL) 7T ADMEER) £ TOHIRK,

13. Bl L OFFaaFIAE

77 R, WD ERBRFAELITRAETROWE L L INTELT, 77 v RxT D0 in7k
HERHFDD L ATRMBR ETITRET 2RO H 5L TE BRI L TR0,

AR DOFIHIX, 0D LA —FDOHMZBWTOAERTLHHDTH D,

14. Fif3si

N7 A M, ZOBUE EOHAIZOWTN I 2 —FEICIRT 5, BUTONI 2 —FEICESE, VT
A NET T 7 R N EFTEEL, EERL, EERL, 72 LBLE 2IXE DM OBIBITFEEL R,
FLRTZANSLLIET 7 v FIZK D 0B F 721328702 O B R LR O MU FEGFE O SCEANZ DN T
PR BUNFLTEH S e, 207D, KRB EHIZE W T, FrEfRos 2135 LT,

US GAAPIE, REER Y v 7 A - RV a UISARMBEH ETED X 5 IZ@#. HE, £ LUz
ENDRENZONVTOREHZIRMEL L TV 5, 20234F10H 31 HHLE, YA EEORMEB L OHE=E
HIZABT DX v 7 ARV aidilgnolz, LEER->T, 77 VP RIEIARMERERA I L AT A
RV a BT 20V HIGES E T ITE A EZ bR E LD oTe, 77 X TR OBGHAE A
AL TRV, 202310 A31 HBIE, ARG L 20 S 5BFEEIX, RERBIBEEICLIVET I
D,
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BHESMIT, 77 V AOMBEHNARAREL 72520244 1 A25 £ TOMIZ, 77 > RAOMEEME
WCBWCHET BB EROIEEICOVW I LTV 5, BESMIE, Y%A ETO 7 7 XOME
FHICBWT, RN ERENDEKRRFEGII R o7 LW LT,
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2023410 A 31 A BifE
(G%E . THAAL R, BRREL, 220028, R AR L OF v 2 (Y T5546) 2kkr<, )
VTt I T
(FF-EA i) (FFHifr)

BRA MRS 3. 4%
VT SRS 3. 4%

Bank of Nova Scotia
4. 830% due 11/01/2023 $ 27 3 27

Brown Brothers Harriman & Co.

4. 830% due 11/01/2023 2 2
Citibank N.A.
4. 830% due 11/01/2023 113 113
DBS Bank Ltd.
4. 830% due 11/01/2023 97 97
JPMorgan Chase Bank N.A.
4. 830% due 11/01/2023 206 206
Sumitomo Mitsui Banking Corp.
(0.370%) due 11/01/2023 ¥ 2 0
4. 830% due 11/01/2023 $ 11 11
Sumitomo Mitsui Trust Bank Ltd.
(0.370%) due 11/01/2023 ¥ 9 0
4.830% due 11/01/2023 $ 262 262
718

5.334% due 11/14/2023 (a) 14, 000 13,973
5.355% due 11/21/2023 (a) 21, 261 21, 199
5.365% due 12/12/2023 (a) 13, 000 12,922
5.372% due 01/18/2024 (b) (d) 7, 800 7,710
5.374% due 12/07/2023 (a) (d) 5, 600 5, 570
5.377% due 12/14/2023 (b) 26, 200 26, 035
5.385% due 01/25/2024 (a) 22, 700 22, 416
5.396% due 11/24/2023 (a) (d) 9, 200 9, 169
5.405% due 01/04/2024 (a) (d) 20, 600 20, 406
5.405% due 01/11/2024 (b) 154, 700 153, 085
5. 414% due 01/23/2024 (a) 18, 000 17, 780
5. 414% due 01/16/2024 (a) (d) 10, 700 10, 580
5.431% due 01/30/2024 (a) (d) 10, 300 10, 163
5.441% due 02/06/2024 (a) (d) 17, 300 17, 052

348, 060
SHeRRERAR 348, 778
(BSIRAE $348, 759)
BRAMAEFAF 348, 778
(BBRAE $348, 759)

()

BRI X D HRA MR 97. 8%

DB 97.8%
PIMCO Bermuda Income Fund (M)

(BRR{E $10, 020, 480) 693, 561 10, 181, 475
BRE TR 3 R A ERERAH 10, 181, 475
(BUERAE $10, 020, 480)

BEAE 101.2% $10, 530, 253
(BUSRAE $10, 369, 239)

STV T 4 THER () (1.2%) (123, 895)
(BEBFEERIZS VI 7 5, FMEE $0)

ZOMORER L CAR, #EE 0.0%) (667)
BEFEE 100. 0% $10, 405, 691

IO EZZROZ &,
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REFMIESHEMER (=)
2023410 A 31 A BifE

R AR FRRICTT DR ¢

*  PoREIT, TRARKCOEEA ShERRMEZRBLTNEZ L3H 5,
(8) 7—FZ, WL TOREDY 2ET,
(b) 7—FVIiX, WYL TOMEREHRIEY 2% T,

() &7 Y /3T 4 THidh : JEERE| &7 ) AT 1 7 ddh

HFH B e REZFIE/ HER)

HFEH HA8) Elbi%:) S BE AR
BPS 11/2023 JPY 1,610, 831 $ 10, 811 $ 175 $ 0
BPS 11/2023 $ 1,754 JpY 262, 091 0 (23)
BPS 11/2023 2,751 409, 559 0 44
BPS 11/2023 2,470 367, 656 0 (40)
JPM 11/2023 JPY 300, 970 $ 2,012 25 0
JPM 11/2023 $ 778 JPY 116, 391 0 (10)
JPM 11/2023 45 6, 799 0 (6]
MYI 11/2023 JPY 141, 586 $ 935 0 0
MYT 11/2023 $ 2,979 JPY 450, 909 0 0
MYT 11/2023 125 18, 978 0 0

$ 200 $ (118)

RHFEA B e REBFIE/ HER)

AEH (/%) 5% e B AfE
AZD 11/2023 $ 51,176 JPY 7,606, 046 $ 0 $ (953)
BOA 11/2023 JPY 1, 030, 945 $ 6, 875 68 0
BOA 11/2023 $ 1,911 JPY 283, 637 0 (38)
BPS 11/2023 JPY 1,144,916 $ 7,683 123 0
BPS 11/2023 3, 767, 140 25, 167 292 0
BPS 11/2023 $ 7,597 JPY 1,144,916 0 (&lo)
CBK 11/2023 JPY 112,987,492 $ 751, 417 5, 354 0
CBK 12/2023 $ 635, 353 JPY 95,219, 229 0 (3,205)
DUB 11/2023 JPY 282, 100, 651 $ 1, 869, 628 6, 901 0
DUB 11/2023 $ 1, 291, 052 JPY 191, 043, 295 0 (29, 582)
DUB 12/2023 1,869, 628 280, 681, 417 0 (6, 221)
GLM 11/2023 JPY 3,566, 356 $ 23,994 445 0
GLM 11/2023 $ 52, 569 JPY 7,798,910 0 (1,072)
JPM 11/2023 JPY 6, 555, 452 $ 43, 301 15 0
JPM 11/2023 3 140, 639 JPY 20, 885, 896 0 (2,728)
JPM 12/2023 43, 301 6, 522, 486 1 0
MBC 11/2023 JPY 637, 972 $ 4,277 64 0
MBC 11/2023 $ 3,679 JPY 546, 680 $ 0 $ (70)
MYI 11/2023 JPY 34,492,948 $ 228, 170 411 0
MYI 11/2023 $ 34, 144 JPY 5,073, 696 0 (642)
MYI 12/2023 120, 636 18, 160, 488 0 71)
SCX 11/2023 JPY 1,185,857 $ 7,934 103 0
SSB 11/2023 60, 546, 400 400, 000 209 0
SSB 12/2023 $ 400, 000 JPY 60,242, 184 0 (60)
TOR 11/2023 JPY 85,314,933 $ 568, 577 5,237 0
TOR 11/2023 $ 4, 749, 153 JPY 704, 953, 574 0 (94, 304)
TOR 12/2023 568, 577 84, 882, 758 0 (5,051)
UAG 11/2023 JPY 357,791,315 § 2,377,747 15,231 0
UAG 12/2023 $ 2,377,747 JPY 355,986, 844 0 (14, 397)

$ 34, 454 $  (158,431)
AETRRNEH $ 34, 654 $ (158, 549)

IO EZZROZ &,
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LUFi, 2023510 A1 BIRIED, HFFH & OIFHEBBIERHT V) 3T ¢ THEMORHMNRE L OZEAN, (Z#E) ShBEfOMETSH 5,

& EBRERY 7T INT 4 THHE (ISDA) v R —ETHREIND LY, 20234E10A31 HBAE, FRHEMEE2T, 347K FADEATESRN, &MT
YT 4 TEROBERE LTEARLR TV,

ST VT 2 TRE ST VAT 4 TRE
JEEEERSI 7R
ABTH  BA AUy JEERS AETH ®H RUv FEERS FI AT 4T HAREAN R—Tr—
HEH B ASvar B At B A Svar R At DOFHESIEE (%) A
AZD $ 0 3 0 $ 0 $ 0 $ (953) $ 0 3 0 $ (953) § (953) $ 564 $  (389)
BOA 68 0 0 68 (38) 0 0 (38) 30 0 30
BPS 590 0 0 590 (144) 0 0 (144) 446 0 446
CBK 5, 354 0 0 5, 354 (3, 205) 0 0 (3, 205) 2,149 61) 2,088
DUB 6, 901 0 0 6,901 (35, 803) 0 0 (35, 803) (28, 902) 9,070 (19,832)
GLM 445 0 0 445 (1,072) 0 0 (1,072) (627) 261 (366)
JPM 41 0 0 41 (2,739) 0 0 (2, 739) (2, 698) 447 (2, 251)
MBC 64 0 0 64 (70) 0 0 (70) (6) 0 (6)
MYI 411 0 0 411 (713) 0 0 (713) (302) 0 (302)
SCX 103 0 0 103 0 0 0 0 103 0 103
SSB 209 0 0 209 (60) 0 0 (60) 149 0 149
TOR 5,237 0 0 5,237 (99, 355) 0 0 (99, 355) (94,118) 17,005  (77,113)
UAG 15,231 0 0 15, 231 (14, 397) 0 0 (14, 397) 834 0 834
JEEEG| A3 $ 34,654 § 0 $§ 0 $34,654 $ (158,549) §$ 0 $§ 0 $ (158549)

Wy AR— U — gL, EENEITRHOMTT 20 0RIE FATEF~ORKLE) OMELRT, EEEEIERT Y 37 1+ THESP LD A
R=V—iX, A—OENEREZGTIR— DO~ AY - BRI HAESNSBE MO THEESNS, <2 ¥ — BRI 5B
WIC OV, MBEREICHT AEROES (=27 — %R0 28RO L,

&RET Y /T 4 7 B DN TE M

LT, VAZ « 2 ZAR=V =R EENTET 7V FOTF VT 4 TRESOAEMEOME CH 5, 77 v FO A7 o0 T, MEEEC
ST HEROET [FERYRAIBLOZOMDI AT | #BBOZ L,

20234E10A 31 HRAEDRE - AEHAE LOSHT Y 17 1+ 7RG OAEMME :

~y PRitht LTHEShARWT Y AT 1 Tk

BREN VPV y M AT 48N BBETHRED SHRH &t
STV T 4+ TR - RE
JEFHES T U 3T 4 T RS
BRETHOEA $ 0 $ 0 $ 0 § 34,654 $ 0 § 34,654
MY AT 4 THEM - AR
JEEEES [TV 3T 1 T
BRETHOEA $ 0 $ 0 $ 0 $ (158,549) 0 $ (158, 549)

20234E10A 31 K THIROEAHEE LOSRMT ) 37 4 THGORE :

~y Vst LTRFEShRWTY 37 1 THidh

[GEEES ) JUVy M RN =74 T 4B REBTHEN SFIRH &t
ST VAT 4 TR D5 EBMAIE (8K
JESEER @7 U 3T RS
BTV $ 0 $ 0 $ 0 $ (570,750) $ 0 § (570, 750)
STV AT 4 TRREPPBRESFE (8K OMEEEHE
JEFEES AT U 3T o TR
ZRETRER $ 0 $ 0 3 0 § 73,407 $ 0 § 73,407

W OEFLESROZ &,
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20234210 H 31 H Hi4E

DA, 2023810 A31BBRIED, 7 7 v FOBER L ORBMERMICIIT 24 7y MERIZH - T Shic AEMEAEOHMETH D,

20234E10 A 31 BHAE
AFIV—RBLOYT - hFITY— Ll L2 L3 NTEAHE
BRAMRLS, FHl
SRR $ 0 $ 348, 778 $ 0 $ 348, 778
RS S R A MR, FE
L DfDEE S 10, 181,475 0 0 10, 181, 475
B A hEAs G5 $ 10,181,475 $ 348, 778 $ 0 $ 10,530, 253
STV T 4 TR - BE
JEFEEE AT U 3T 4 TR $ 0 $ 34, 654 $ 0 $ 34, 654
STV AT 4 THER - AR
JE BB Rl T U 3T 1 TR $ 0 $ (158, 549) $ 0 $ (158, 549)
a8t $ 10,181,475 $ 224, 883 $ 0 $ 10,406, 358

20234E10 A31 B THIRIR, L~UL 30,/ b OEBERBENI R o 7,

W OEFLESROZ &,



B A AR 148. T%

L7 u— KRS 4.3%
AAdvantage Loyality IP Ltd.
10. 427% due 04/20/2028
AmSurg LLC
13.258% due 04/29/2027
16.695% due 04/28/2028 (b)
Azalea TopCo, Inc.

9. 184% due 07/24/2026
Carnival Corp.

7.618% due 06/30/2025
8.689% due 10/18/2028
Cengage Learning, Inc.

10. 405% due 07/14/2026
Charter Communications Operating LLC
7.074-7.133% due 02/01/2027
DIRECTV Financing LLC

10. 439% due 08/02/2027
Envalior Finance GmbH

9. 448% due 03/29/2030
10.883% due 03/29/2030
Envision Healthcare Corp.
13.250% due 07/10/2026
Finastra USA, Inc.

2.579% due 09/13/2029 (c)
12.582% due 09/13/2029
GTCR W Merger Sub LLC

8. 334% due 09/20/2030
iHeartCommunications, Inc.
8.439% due 05/01/2026
Igvia, Inc.

5. 868% due 03/07/2024
Lealand Finance Co. BV

3. 000-6. 439% due 06/30/2025
8. 439% due 06/28/2024
Poseidon Bidco SAS

9. 222% due 09/30/2028

Pug LLC

8.939% due 02/12/2027
Sigma Holdco BV

7.413% due 07/02/2025
Sotera Health Holdings LLC
8.395% due 12/11/2026

SS&C Technologies Holdings, Inc.
7.189% due 04/16/2025

SVF II Finco (Cayman) LP
5.000% due 12/21/2025
Syniverse Holdings LLC
12.390% due 05/13/2027
Team Health Holdings, Inc.

ELd - NZa—45 -4 AL T7UEM)

8.189% due
TransDigm,
8. 640% due
8. 640% due
U.S. Renal

02/06/2024
Inc.

02/22/2027
08/24/2028
Care, Inc.

10. 446% due 06/20/2028
United AirLines, Inc.
9.189% due 04/21/2028
Westmoreland Coal Co.
8.000% due 03/15/2029
Windstream Services LLC
9. 424% due 02/23/2027
11.674% due 09/21/2027

JL 2 =
REFMIEEHMER
2023410 A 31 A BifE
e T T . ~
(&% . THALR . BRREL, 22008, R ARB L OF 2 (Y T5546) 2kk<, )
T B
(THfir) (FAT)

$ 9, 453 9, 600

78, 267 91, 831

39, 584 36, 017

818 778

EUR 11, 263 11,919

$ 2, 290 2, 252

11, 893 11, 783

3, 069 3, 065

7,101 6, 923

EUR 10, 900 10, 686

$ 19, 602 18, 070

23, 591 2, B

614 603

6, 161 6, 053

9, 200 9, 146

49, 324 42,248

EUR 3, 900 4,123

$ 613 337

261 190

EUR 39, 600 42,014

$ 780 738

EUR 1, 820 1, 920

$ 3, 362 3, 340

2,824 2,825

32, 083 30, 109

24, 909 22, 192

1, 685 1, 650

786 787

24, 180 24, 180

3, 155 1, 956

2,439 2,438

349 260

4, 920 4, 846

8, 020 7, 450

435, 920

RNy ru— EEEH
(BABIFUE $444, 839)

MY OERL RO &,
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L i
(F-Hé) (F-Hifr)

AGFC Capital Trust I

7.405% due 01/15/2067 $ 2,200 3 1,157
AIB Group PLC

5.250% due 10/23/2031 EUR 4,060 4,326
6. 608% due 09/13/2029 $ 5,200 5,088
Armor Holdco, Inc.

8.500% due 11/15/2029 200 175
Army Hawaii Family Housing Trust Certificates

5. 849% due 06/15/2050 7,900 6, 006
Aroundtown S. A.

5. 375% due 03/21/2029 11, 300 8, 843
Avolon Holdings Funding Ltd.

2.528% due 11/18/2027 43, 530 36, 373
Banca Monte dei Paschi di Siena SpA

1. 875% due 01/09/2026 EUR 7,100 6, 735
2. 625% due 04/28/2025 1,000 996
3.625% due 09/24/2024 900 929
6. 750% due 03/02/2026 12,961 13, 648
7.708% due 01/18/2028 1,200 1,111
8. 000% due 01/22/2030 5,237 5,217
8. 500% due 09/10/2030 2,000 1,992
Banco de Credito del Peru S.A.

4. 650% due 09/17/2024 PEN 16, 400 4,133
Banco Santander S.A. (d)

6.527% due 11/07/2027 3 11, 000 11, 022
6.607% due 11/07/2028 8,400 8,413
Bank of Nova Scotia

4.900% due 06/04/2025 (e) (f) 1,124 1,029
Barclays PLC

4.972% due 05/16/2029 2,600 2,394
6. 490% due 09/13/2029 8, 500 8, 290
6.692% due 09/13/2034 9,900 9, 368
7.437% due 11/02/2033 400 399
BPCE S.A.

6. 714% due 10/19/2029 19, 000 18, 741
7.003% due 10/19/2034 11, 600 11, 278
Brandywine Operating Partnership LP

3.950% due 11/15/2027 2,000 1,659
4.550% due 10/01/2029 1,500 1,149
CA Immobilien Anlagen AG

1. 000% due 10/27/2025 EUR 3,400 3,214
CaixaBank S.A.

6. 208% due 01/18/2029 3 5, 400 5,214
6. 840% due 09/13/2034 7,800 7,376
CIFI Holdings Group Co. Ltd. (b)

4. 375% due 04/12/2027 300 17
4. 450% due 08/17/2026 500 32
5.950% due 10/20/2025 200 15
6. 000% due 07/16/2025 200 14
6. 450% due 11/07/2024 600 39
Corestate Capital Holding S.A. (g)

8.000% due 12/31/2026 EUR 8,491 6, 066
10. 000% due 12/31/2026 1,300 1,374
Corsair International Ltd.

8.802% due 01/28/2027 10, 000 10,411
9. 152% due 01/28/2029 4, 100 4, 247
Country Garden Holdings Co. Ltd. (b)

2. 700% due 07/12/2026 $ 2,100 92
3. 125% due 10/22/2025 3,400 147
3. 875% due 10/22/2030 1,700 78
CPI Property Group S.A.

2. 750% due 05/12/2026 EUR 2,100 1, 850
Credit Suisse AG

0. 495% due 02/02/2024 3 5,200 5,116
5.500% due 08/20/2026 EUR 14, 000 15, 202
7.500% due 02/15/2028 $ 10, 500 10, 907

BMYOERL RO &,
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Credit Suisse Group AG AT1 Claim (b)

3 9, 046 $ 995
Cromwell Ereit Lux Finco Sarl
2.125% due 11/19/2025 EUR 433 418
CTP NV
1. 250% due 06/21/2029 7,500 5,937
1. 500% due 09/27/2031 8, 200 6,001
Deutsche Bank AG
1. 375% due 02/17/2032 8,500 6, 708
1. 750% due 11/19/2030 6, 200 5, 286
2.129% due 11/24/2026 (1) 3 1,200 1,084
3. 035% due 05/28/2032 (1) 700 522
3.547% due 09/18/2031 7,400 5,815
3.961% due 11/26/2025 3,127 3,016
6. 720% due 01/18/2029 2,900 2,848
EPR Properties
4. 750% due 12/15/2026 256 234
4.950% due 04/15/2028 1,132 987
G City Europe Ltd.
4. 250% due 09/11/2025 EUR 400 376
GLP Capital LP
5. 250% due 06/01/2025 $ 650 635
5. 300% due 01/15/2029 3,142 2,873
Goodman U.S. Finance Three LLC
3. 700% due 03/15/2028 2,324 2,070
Highwoods Realty LP
3. 050% due 02/15/2030 200 150
HSBC Holdings PLC
2. 848% due 06/04/2031 3,300 2,591
3.973% due 05/22/2030 14, 100 12,187
5. 402% due 08/11/2033 400 360
6. 254% due 03/09/2034 29, 500 28,014
Hudson Pacific Properties LP
3. 250% due 01/15/2030 100 64
3.950% due 11/01/2027 500 384
5.950% due 02/15/2028 2, 200 1,733
InCaps Funding I Ltd.
7.671% due 06/01/2033 6, 069 5,705
KBC Group NV
6. 324% due 09/21/2034 5, 500 5,211
Kennedy Wilson Europe Real Estate Ltd.
3. 250% due 11/12/2025 EUR 1,400 1,322
Kilroy Realty LP
4. 250% due 08/15/2029 3 300 250
Lloyds Banking Group PLC
7.875% due 06/27/2029 (e) (f) GBP 1,706 1,829
Nationwide Building Society
3. 960% due 07/18/2030 $ 5, 600 4,867
4. 302% due 03/08/2029 12,500 11, 366
4. 500% due 11/01/2026 (d) EUR 12, 400 13, 186
NatWest Group PLC
4. 445% due 05/08/2030 $ 17,600 15,610
5. 076% due 01/27/2030 16, 500 15, 150
6. 016% due 03/02/2034 15, 900 14,817
New Metro Global Ltd.
4.500% due 05/02/2026 1,000 173
4. 625% due 10/15/2025 200 46
4, 800% due 12/15/2024 (m) 1,400 441
Park Aerospace Holdings Ltd.
5. 500% due 02/15/2024 575 571
Preferred Term Securities XVIII Ltd.
6. 051% due 09/23/2035 68 67
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Preferred Term Securities XXIV Ltd.

5.971% due 03/22/2037 $
6. 051% due 03/22/2037

Preferred Term Securities XXV Ltd.

5.961% due 06/22/2037

Preferred Term Securities XXVI Ltd.

5.971% due 09/22/2037

Santander Holdings USA, Inc.

4.500% due 07/17/2025

Santander UK Group Holdings PLC

2.469% due 01/11/2028

3.823% due 11/03/2028

6. 534% due 01/10/2029

6. 750% due 06/24/2024 (e) (f) GBP
7. 482% due 08/29/2029

Seazen Group Ltd.

6. 000% due 08/12/2024 $
Societe Generale S.A.

6. 446% due 01/10/2029

6.691% due 01/10/2034

Sunac China Holdings Ltd.

7.000% due 07/09/2025

SVB Financial Group

3. 125% due 06/05/2030 (b)

U.S. Capital Funding VI Ltd.

5.948% due 07/10/2043

UBS Group AG

091% due 05/14/2032

. 750% due 03/26/2025

. 869% due 01/12/2029

194% due 04/01/2031

959% due 01/12/2034

301% due 09/22/2034

327% due 12/22/2027

442% due 08/11/2028

537% due 08/12/2033

750% due 03/01/2029 EUR
. 016% due 11/15/2033 3
UniCredit SpA

7.830% due 12/04/2023

Unique Pub Finance Co. PLC

S R

7.395% due 03/28/2024 GBP
Uniti Group LP
6.500% due 02/15/2029 (m) $

10. 500% due 02/15/2028

VICI Properties LP

3.500% due 02/15/2025

3. 750% due 02/15/2027

4. 125% due 08/15/2030

4. 250% due 12/01/2026

4. 625% due 12/01/2029

Voyager Aviation Holdings LLC
8.500% due 05/09/2026 (b)

Air Canada 2020-2 Class A Pass-Through Trust
5.250% due 04/01/2029

Alaska Airlines 2020-1 Class A Pass-Through Trust
4. 800% due 08/15/2027

Amdocs Ltd.

2. 538% due 06/15/2030

IO EZZROZ &,

i LS}

(F-EAD) (FHAfT)
763 686
43829 3,622
18, 320 15,939
27,065 22,734
1,007 968
1,000 864
3,400 2,993
9,900 9, 690
16, 610 19, 749
4,800 5,976
700 301
8,050 7,868
15, 100 14,150
800 128
100 57
23,084 17,602
2,850 2,193
6,200 5,972
31,650 28, 346
9, 150 7,826
15, 900 14, 830
4,900 4,643
10, 000 9,902
3, 360 3,326
22,110 21, 257
3, 540 4,151
4,350 4,875
72,590 72,690
344 414
2,280 1,483
6, 545 6, 307
4,784 4, 567
4,300 3,873
5,684 4,694
3,600 3,326
3,600 3,117
4,421 2,404
757, 304
1, 869 1,791
3,270 3,119
4,000 3,150



American Airlines 2013-1 Class A Pass-Through Trust

4.000% due 07/15/2025

American Airlines 2014-1 Class A Pass-Through Trust

3.700% due 10/01/2026

American Airlines 2015-1 Class A Pass-Through Trust

3. 375% due 05/01/2027

American Airlines 2016-1 Class AA Pass—Through Trust

3.575% due 01/15/2028

American Airlines 2016-2 Class AA Pass—Through Trust

3.200% due 06/15/2028

American Airlines 2017-2 Class AA Pass-Through Trust

3. 350% due 10/15/2029
BAT Capital Corp.

6. 343% due 08/02/2030
6.421% due 08/02/2033
7.081% due 08/02/2053
Boeing Co.

5. 705% due 05/01/2040
5.805% due 05/01/2050
5.930% due 05/01/2060

British Airways 2019-1 Class AA Pass-Through Trust

3. 300% due 12/15/2032
Broadcom, Inc.

2.450% due 02/15/2031
3. 137% due 11/15/2035
3. 469% due 04/15/2034
Carvana Co. (g)
12.000% due 12/01/2028
13.000% due 06/01/2030
14.000% due 06/01/2031

Community Health Systems, Inc.

5. 625% due 03/15/2027
8. 000% due 03/15/2026
CoStar Group, Inc.
2.800% due 07/15/2030
CVS Pass-Through Trust
5. 773% due 01/10/2033
7.507% due 01/10/2032
8. 353% due 07/10/2031
Energy Transfer LP

4. 950% due 05/15/2028
Exela Intermediate LLC
11.500% due 04/15/2026 (g)
Ford Foundation

2.815% due 06/01/2070
Greene King Finance PLC
3.593% due 03/15/2035
4. 064% due 03/15/2035
5. 106% due 03/15/2034
7.139% due 12/15/2034
GTCR W-2 Merger Sub LLC
7.500% due 01/15/2031
Imperial Brands Finance PLC
3.500% due 07/26/2026

JetBlue 2020-1 Class A Pass—Through Trust

4. 000% due 11/15/2032 (m)
Market Bidco Finco PLC
4. 750% due 11/04/2027

Massachusetts Institute of Technology

4.678% due 07/01/2114
5.600% due 07/01/2111

Mitchells & Butlers Finance PLC

6.013% due 12/15/2028
6. 022% due 12/15/2030
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GBP

EUR

GBP
$

A
(FHfL)

78
1,849
1,381
1, 467

767

1,200
1,000
1,100
5,728
4,500
9,900
85
7,900
4,435
4,513
11, 453
17,180
20, 329

21,336
8,401

2,000
129
515
514
424
541

1,940

1, 956
532
131

4,156
900

1,900

6, 106

17, 800

65
103

820
373

LS4
(FHfL)

73
1,672
1, Z21
1,340

678

1,165
943
982

5,071

3,878

8,338

72

6, 065

3,130

3,440

8, 536

12, 729
15, 161

17, 351
7,691

1,554
125
525
532
401

92
989

2,016
556
147

3,915
889

1,771

5, 408

16, 152

50
96

922
346
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Nissan Motor Co. Ltd.

3.522% due 09/17/2025

4. 345% due 09/17/2027
4.810% due 09/17/2030

NMG Holding Co., Inc.

7.125% due 04/01/2026

ONEOK, Inc.

5.800% due 11/01/2030

6. 050% due 09/01/2033
6.625% due 09/01/2053
Oracle Corp.

3.850% due 04/01/2060
PeaceHealth Obligated Group
3.218% due 11/15/2050
Roadster Finance DAC

2. 375% due 12/08/2027
Rolls—Royce PLC

4. 625% due 02/16/2026

5. 750% due 10/15/2027

Royal Caribbean Cruises Ltd.
11.500% due 06/01/2025
Russian Railways Via RZD Capital PLC
7.487% due 03/25/2049 (b)
Sands China Ltd.

4. 300% due 01/08/2026

5. 375% due 08/08/2025

5. 650% due 08/08/2028
Syngenta Finance NV

4. 892% due 04/24/2025

Times Square Hotel Trust
8.528% due 08/01/2026

U.S. Renal Care, Inc.
10.625% due 06/28/2028
United Airlines 2019-2 Class AA Pass-Through Trust
2. 700% due 05/01/2032
United Airlines 2020-1 Class A Pass-Through Trust
5. 875% due 10/15/2027
Venture Global Calcasieu Pass LLC
3. 875% due 08/15/2029

3. 875% due 11/01/2033
4.125% due 08/15/2031
Venture Global LNG, Inc.
8.125% due 06/01/2028
8.375% due 06/01/2031

9. 500% due 02/01/2029

9. 875% due 02/01/2032
Veritas U.S., Inc.

7.500% due 09/01/2025

Altice Financing S. A.

5. 750% due 08/15/2029

Altice France S.A.

8. 125% due 02/01/2027

Charter Communications Operating LLC
3. 900% due 06/01/2052

3. 950% due 06/30/2062

4.400% due 12/01/2061

Constellation 0il Services Holding S. A
3.000% due 12/31/2026 (g)

DISH DBS Corp.

5.250% due 12/01/2026

5. 750% due 12/01/2028
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EUR

GBP

GBP

i LS}

(F-EAD) (FHAfT)
8,300 7,852
8,700 7,869
2,250 1,912
11, 900 11, 142
800 770
3,500 3, 356
2,900 2,713
899 540
3,100 1,735
1,000 889
3,514 3,672
3,199 3,672

2,410 2, 549
6,300 4,969
1,800 1,671
2,300 2,228
2,400 B, 2000
800 782
823 813
2,342 1, 446
1,288 1,049
20, 509 20,217
7,400 6, 165
16, 500 12, 486
5,000 4,025
7,600 7,384
8, 400 8,022
46, 750 47,524
15, 550 15,777
1,950 1,598
331, 428
11, 389 8,820
2,744 2,316
9, 800 5,536
2,600 1,389
7,100 4,137
387 273
11,110 8,983
11,110 8, 089



Enel Finance America LLC

7.100% due

Enel Finance International NV

7.500% due

Gazprom PJSC Via Gaz Capital S.A.

. 250% due
. 949% due
. 950% due
950% due
. 150% due
. 288% due
. 625% due

00 = O R DD DD

Gazprom PJSC via Gaz Finance PLC

1. 500% due
2. 950% due
2.950% due

Intelsat Jackson Holdings S.A.

6.500% due

10/14/2027

10/14/2032

11/22/2024
01/24/2024
03/23/2027
02/06/2028
02/11/2026
08/16/2037
04/28/2034

02/17/2027
04/15/2025
01/27/2029

03/15/2030

Netflix, Inc.

3. 875% due

11/15/2029

Noble Finance II LLC

8.000% due

04/15/2030

NPC Ukrenergo

6. 875% due

Pacific Gas & Electric Co.

. 100% due
500% due
950% due
000% due
150% due
250% due
300% due
300% due
400% due
450% due
500% due
500% due
750% due
750% due
750% due
850% due
950% due
000% due
200% due
250% due
300% due
400% due
450% due
500% due
500% due
550% due
600% due
650% due
750% due
950% due
. 250% due

OV e R R R R R R R 0000 00 00 00 00 0 W LW W0 W

Petroleos de Venezuela S.A. (b)

. 375% due
. 500% due
000% due
000% due
. 000% due
. 750% due

© O oo,
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11/09/2028

08/01/2027
02/01/2031
03/01/2026
06/15/2028
01/01/2026
06/01/2031
03/15/2027
12/01/2027
08/15/2024
07/01/2025
06/15/2025
08/01/2050
02/15/2024
07/01/2028
08/15/2042
11/15/2023
12/01/2047
12/01/2046
03/01/2029
03/15/2046
03/15/2045
03/01/2032
04/15/2042
07/01/2040
12/15/2041
07/01/2030
06/15/2043
08/01/2028
02/15/2044
07/01/2050
03/01/2052

04/12/2027
04/12/2037
05/16/2024
11/15/2026
11/17/2023
05/17/2035
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A
(FHfL)

$ 1,000
600

EUR 100
450

$ 1,800
1,000

5,700

500

2,372

EUR 31,800
5, 000
$ 23, 200

70, 143
EUR 3, 065
$ 2,072
1,200

1,910
2,600
8,508
11, 288
15, 753
3,800
3,838
14, 666
6,570
12, 102
8,068
4, 660
10, 188
13,613
418
1,830
2,200
3,144
9, 900
5,219
3,000
7,300
4,333
36, 242
743
50, 195
1,794
100
2,707
25,950
7,300

11,932
10,372
8,283
13,183
400
4,730

LS4
(FHfL)

1,023
621

82
381
1,251
695
4,275
390
2,163

20, 504
3,964
13, 340

61, 763
3,181
2,073

324

1,618
1,929
7,813
9, 559
14, 585
2,952
3,443
12,779
6,421
11,478
7,678
2,597
10, 121
11, 944
258
1,828
1,315
1,904
8,635
3,299
1, 944
6,003
2,933
25, 754
490
43, 469
1,230
90
1,888
18, 136
5,292

1,647
1, 365
1,093
1,691
53
700
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Petroleos Mexicanos
5.950% due 01/28/2031 $ 553119 $ 3,809
6.700% due 02/16/2032 58, 087 42, 867
6. 950% due 01/28/2060 6,116 3,468
7.690% due 01/23/2050 1,570 971
PG&E Wildfire Recovery Funding LLC
4.263% due 06/01/2036 3,600 3,148
4. 377% due 06/01/2039 3,990 3,407
4. 451% due 12/01/2047 7,700 6, 063
Prosus NV
1. 985% due 07/13/2033 EUR 5, 600 3,873
2.085% due 01/19/2030 4,200 3,382
3.061% due 07/13/2031 $ 9, 600 6,919
4. 193% due 01/19/2032 4,000 3,074
4. 987% due 01/19/2052 1,300 803
Rio 0il Finance Trust Series 2014-1
9. 250% due 07/06/2024 499 504
Rio 0il Finance Trust Series 2014-3
9. 750% due 01/06/2027 443 459
Rio 0il Finance Trust Series 2018-1
8.200% due 04/06/2028 2,101 %, 1211
Sprint Capital Corp.
8. 750% due 03/15/2032 2,200 2,479
Sprint LLC
7.125% due 06/15/2024 3,992 4,017
7.625% due 03/01/2026 839 862
Sprint Spectrum Co. LLC
5. 152% due 03/20/2028 2,482 2,443
System Energy Resources, Inc.
2.140% due 12/09/2025 6, 100 5,555
Topaz Solar Farms LLC
4. 875% due 09/30/2039 5,109 4,602
5. 750% due 09/30/2039 7,292 6, 633
Valaris Ltd.
8. 375% due 04/30/2030 1, 666 1,636
Viasat, Inc.
6. 500% due 07/15/2028 2,700 1,917
Windstream Escrow LLC
7.750% due 08/15/2028 13, 507 10,723

517, 242
EEF 1, 605, 974

(B4R $1, 896, 675)

Multiplan Corp.

6. 000% due 10/15/2027 5,700 3,802
Nationwide Building Society

10. 250% due 06/20/2166 GBP 7,405 10, 221
Stichting AK Rabobank Certificaten

6. 500% due 03/29/2170 (f) EUR 30,963 29, 586
BB EAR 43,609
(BUSIRAE $67, 905)

HiU5 % 0. 1%

Chicago, Illinois, Build America Bonds, Series 2010

6. 630% due 02/01/2035 3 605 599
6. 725% due 04/01/2035 286 283
7.350% due 07/01/2035 467 476
Commonwealth of Puerto Rico, General Obligation Bonds, Series 2022

0. 000% due 11/01/2043 12,731 6, 350
Golden State, California, Tobacco Securitization Corp. Revenue Bonds, Series 2021

2. 246% due 06/01/2029 1,600 1,332
3. 000% due 06/01/2046 635 560
Puerto Rico Electric Power Authority, Build America Bonds, Series 2010 (b)

6. 050% due 07/01/2032 800 202
6. 125% due 07/01/2040 3,000 757
HGRAR 10, 559

(BURIRAE $12,129)
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KEBUFHSEEE 52. 4%

Fannie Mae
. 765% du
000% due
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500% du
500% du
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000% du
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000% due
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05/25/2048 (h)
04/01/2037
09/01/2049
03/01/2050
10/01/2051
12/01/2051
01/01/2052
02/01/2052
03/01/2052
04/01/2052
05/01/2052
06/01/2052
07/01/2052
08/01/2052
09/01/2052
05/01/2053
08/01/2042
09/01/2047
03/01/2048
04/01/2051
02/01/2052
03/01/2052
04/01/2052
05/01/2052
07/01/2052
09/01/2052
07/01/2040
12/01/2041
07/01/2042
08/01/2042
09/01/2042
10/01/2042
01/01/2043
11/01/2045
03/01/2047
04/01/2047
08/01/2047
10/01/2047
12/01/2047
01/01/2048
02/01/2048
07/01/2048
08/01/2048
09/01/2048
05/01/2033
02/01/2038
01/01/2041
06/01/2033
10/01/2035
12/01/2035
10/01/2036
05/01/2038
11/01/2039
07/01/2033
06/01/2035
04/01/2036
11/01/2036
03/01/2037
09/01/2037
02/01/2038

Fenayii LS
(FHAfT) (F-HAfT)
2,065 207
611 546
188 152
16, 878 13, 664
1,350 1,084
204 164
194 156
10, 310 8,273
23,085 18,518
25,731 20, 639
8,343 6, 695
9,332 7,485
6, 806 5, 459
10, 442 8,379
164 132
111 89
18 16
166 142
49 42
676 578
977 816
1,590 1,330
2,751 2,301
2,950 2,467
3,348 2,793
981 819
5 5
46 40
36 31
541 476
125 109
20 18
5 4
86 76
27 24
230 204
3,707 3,278
205 181
80 71
46 40
514 454
6,176 5,430
3,627 3,190
1,049 021
13 12
1 1
156 138
160 145
60 59
134 125
5 5
2 2
6 6
18 18
657 624
1 1
1 1
11 11
4 4
3 3



5.500% due 04/01/2038
6.000% due 08/01/2031
6. 000% due 06/01/2032
6. 000% due 09/01/2039
6. 000% due 10/01/2047
6. 000% due 01/01/2053
6. 500% due 01/01/2037
6. 500% due 10/01/2037
6. 500% due 10/01/2053
7.000% due 09/01/2031

Fannie Mae, TBA (d)

. 500% due 12/01/2053
. 000% due 11/01/2038
000% due 11/01/2053
000% due 12/01/2053
500% due 12/01/2053
000% due 12/01/2053
500% due 12/01/2053
000% due 12/01/2053
. 500% due 12/01/2053
. 000% due 12/01/2053
. 500% due 12/01/2053

Freddie Mac

. 115% due 06/15/2042
000% due 11/01/2046
000% due 12/01/2047
000% due 03/01/2048
000% due 12/01/2051
000% due 03/01/2052
000% due 04/01/2052
000% due 05/01/2052
000% due 06/01/2052
000% due 07/01/2052
000% due 09/01/2052
000% due 10/01/2052
000% due 01/01/2053
000% due 03/01/2053
500% due 10/01/2039
500% due 10/01/2047
500% due 12/01/2047
500% due 03/01/2048
500% due 04/01/2048
500% due 10/01/2048
500% due 12/01/2048
500% due 03/01/2049
500% due 05/01/2051
500% due 04/01/2052
500% due 06/01/2052
500% due 07/01/2052
500% due 09/01/2052
500% due 11/01/2052
000% due 09/01/2033
000% due 08/01/2042
000% due 09/01/2042
000% due 12/01/2042
000% due 04/01/2047
000% due 05/01/2047
000% due 08/01/2047
000% due 08/01/2048
. 000% due 09/01/2048
. 000% due 12/01/2048

DO U O e ®wwwN

~

h)

B R R R R R 00 00 00 00 00 00 00 00 L0 GO 9 09 00 00 00 0O D ©9 ©0 00 00 GO L L0 L0 09 09

IO EZZROZ &,

ELa - NZa—-4F -4 AL T72EM)
REFMIESEHEMER (Bx)
2023410 A 31 A BifE

— 8E) —

Wl
(FHALD)

11

20

1

358

8

26, 626

1

3

6,847

27

146, 000
1,800

0

199, 150
652, 683
155, 150
101, 800
3,500
286, 200
30, 800
35, 100

30

57
1,779
101
187
89
538
7,575
203
158
99
396
242
260
108
1,937
601
2,330
836
938
2,300
1,432
75
2,952
2,323
993
33
836

1

465
656

7

296
287
522
602
245
9,227

Il
(FHAL)
11
19
1
345
7
26, 056
1
3
6,815
27

112, 203
1,609

0

159, 563
544, 157
134, 132
90, 950
3,226
271, 420
29, 962
34, 867

47
1,469
84
151

432
6,075
163
127
79
317
194
209
94
1,657
513
1,989
714
800
1, 966
1,221

2,463
1,939
828
27
700

410
578

262
254
462
530
216
8,119
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500% du
500% due
500% due
500% due
500% du
500% du
500% du
500% due
500% due
500% due
500% du
500% du
500% du
500% due
500% due
500% du
500% du
500% du
500% du
500% du
500% due
500% due
500% du
500% due
000% due
000% due
000% du
500% du
500% du
500% due
500% due
500% due
500% du
500% du
500% du
500% due

o © @

o ® D D

e R R N R
(v}

o © @

o ® 0 DO D

@

o © @

o © @

o ® O O D

@

o © @

o @
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@

IO EZZROZ &,

02/01/2049
03/01/2049
06/01/2034
08/01/2035
01/01/2037
01/01/2038
01/01/2035
05/01/2037
06/01/2037
05/01/2037
07/01/2037
01/01/2053

06/20/2041
04/20/2047
05/20/2047
06/20/2047
07/20/2047
02/20/2048
05/20/2049
02/20/2050
07/20/2050
08/20/2050
09/20/2050
10/20/2050
11/20/2052
10/20/2035
01/20/2040
03/20/2040
07/15/2040
07/20/2040
08/15/2040
08/20/2040
09/20/2040
10/20/2040
01/20/2041
02/20/2041
03/20/2041
04/15/2041
04/20/2041
06/20/2041
07/20/2041
09/20/2041
10/20/2041
12/20/2041
05/20/2043
07/20/2043
07/20/2053
08/20/2053
09/20/2053
08/20/2030
05/20/2040
04/20/2041
05/20/2038
06/20/2038
07/20/2038
08/20/2038
09/20/2038
10/20/2038
01/20/2039
02/20/2039
09/20/2039

ELa - NZa—-4F -4 AL T72EM)
REFMIESEHEMER (Bx)
2023410 A 31 A BifE

— E)() —

Wl
(FHALD)
3,684
287
65
39
2
1
257
2
90
83
40
8,304

1,441
26, 657
12, 651
10, 939

7,567
26,126

318
156
24

1,893

59,971
252
416

76
7

1,105

1,207

1,317

871

3,628

987

4,678

2,268

8,736

1,054

926
7,991
2,066

206
1,179
1,847

438

292

103, 767
1,022
299, 110
170

262

7

7

35

34

Il
(FHAL)
3,241
252
64
38
2
1
252
2
88
82
40
8,121

1,290
23,925
11, 325
9,792

6, 768
23,437

287
140

1,698
53,798
222
380

69

1,032
1,122
1,239
810
3,371
918
4,348
2,096
8,093
991
861
7,428
1,920
191
1,083
1,718
407
272
93, 851
925
270, 538
160
246

6

7

34

32



ELa - NZa—-4F -4 AL T72EM)
BREAMIEEAMAE (KB

2023410 H 31 B EfE
EEnalifes i)
(F-Hfr) (F-Hfir)

5. 500% due 10/20/2039 $ 8 $ 7
5. 500% due 11/20/2039 212 204
5.500% due 12/20/2039 24 22
5.500% due 01/20/2040 187 176
5.500% due 06/20/2040 208 203
5.500% due 07/20/2040 470 443
5.500% due 07/20/2053 21,057 20, 155
5.500% due 08/20/2053 18,417 17, 627
Ginnie Mae, TBA (d)

2. 000% due 11/01/2053 19, 000 14, 653
2.500% due 12/01/2053 46, 200 36, 816
3. 000% due 11/01/2053 147, 100 121, 256
3.000% due 12/01/2053 494, 900 408, 181
3.500% due 10/01/2053 182, 700 155, 733
3.500% due 12/01/2053 99, 000 84,418
4. 000% due 11/01/2053 513, 000 450, 979
4. 000% due 12/01/2053 944, 000 830, 204
4. 500% due 11/01/2053 177, 660 160, 530
4.500% due 12/01/2053 496, 000 448, 368
5.000% due 11/01/2041 277, 000 257, 751
5.500% due 11/01/2053 22,000 21,039
5.500% due 12/01/2053 247, 000 236, 165
KEBTSER SR b, 383, 620

(BARIRAE $5, 497, 999)

EMEA IS 15. 1%
A7 VEBE (1)

0. 125% due 07/15/2024 (m) 194, 667 190, 176
0. 125% due 10/15/2024 (o) 141, 986 137,773
0. 125% due 04/15/2025 (o) 33, 341 31,837
0. 125% due 07/15/2030 54, 737 46, 922
0. 125% due 01/15/2031 2,005 1,692
0. 125% due 07/15/2031 7,606 6,371
0. 250% due 01/15/2025 72,526 69, 835
0.250% due 07/15/2029 (m) 148, 070 131, 114
0. 250% due 02/15/2050 21,926 12,189
0.375% due 01/15/2027 (o) 5,903 5, 486
0.375% due 07/15/2027 (o) 1,581 1,463
0.500% due 04/15/2024 (o) 96, 682 95, 057
0. 625% due 01/15/2024 (m) 169, 533 168, 013
0. 625% due 07/15/2032 91, 088 78,043
0.625% due 02/15/2043 2,938 2,035
0.750% due 07/15/2028 (o) 34, 682 32,098
0. 750% due 02/15/2042 6,930 5,013
0. 750% due 02/15/2045 18, 905 13, 052
0.875% due 01/15/2029 (o) 63,316 58, 326
0. 875% due 02/15/2047 22,131 15, 330
1. 000% due 02/15/2046 11,921 8, 609
1. 000% due 02/15/2048 25,897 18, 280
1. 000% due 02/15/2049 (o) 65, 655 46,012
1. 375% due 07/15/2033 117, 671 106, 538
1. 375% due 02/15/2044 3,425 2,733
1. 500% due 02/15/2053 26, 958 21, 153
2.125% due 02/15/2040 3,551 3,322
2. 125% due 02/15/2041 1,963 1,832

BMYOERL RO &,



SRIERA R RAATESR

2. 250% due
2. 750% due
3. 000% due
3. 000% due
3. 125% due
4. 375% due

08/15/2046
08/15/2047
08/15/2048
02/15/2049
05/15/2048
08/15/2043

RIEP B FERRERS

s

625% due
000% due
000% due
000% due
250% due
250% due
375% due
625% due
750% due
875% due

ISR SRS

02/15/2026
02/15/2025
08/15/2025
11/15/2026
11/15/2024
02/15/2027
05/15/2029
02/15/2029
08/15/2032
05/15/2032

KEMBARR AR
(BUBIRAE $1,734, 056)

o~

m)

o~

m)

(o)
(m) (o)
(o)
(o)
(m) (o)
(m) (0)
(m) (0)
(m) (o)
(m)

ELaNZa—F A hL-T72FM)
REFMIESEHEMER (Bx)
2023410 A 31 A BifE

i
(FHAfT)

100
2,830
155

7

180
33,800

2,200
11,021
1,400
800

12, 300
28,000
32,200
5,000
150, 100
290

L5
(FHAfT)

60
1,865
107

53

127
30, 151

2,040
10,572
1,326
735

11, 906
25,789
28,297
4,478
126, 999
249

1, 555, 058

E—F— - Ny JREF 40.8%
Accredited Mortgage Loan Trust

6. 384% due

07/25/2035

7.134% due 07/25/2035 (b)
ACE Securities gorporation Home Equity Loan Trust

5. 749% due
6. 234% due
6. 264% due
6.339% due
6. 369% due
6. 609% due

Adjustable Rate Mortgage Trust

6. 389% due

08/25/2036
01/25/2035
02/25/2034
08/25/2035
11/25/2034
02/25/2035

08/25/2035

AFC Home Equity Loan Trust

6.249% due

Alternative Loan Trust

140% due
158% due
268% due
500% due
500% due
500% due
500% du
500% du
644% du
799% due
819% due
839% due
874% du
939% du
979% du
000% due
000% due
039% due
094% due
150% due
000% due
089% due

o @ @

o @

IR RN NN N N NN N N SN U S
@

Ameriquest Mortgage Securities Trust

5. 949% due
6. 054% due

06/25/2029

08/25/2035
08/25/2036
09/25/2034
04/25/2034
06/25/2035
08/25/2035
09/25/2035
02/25/2036
09/20/2046
07/25/2036
08/25/2046
05/25/2036
03/20/2046
12/25/2046
07/25/2036
11/25/2036
07/25/2037
01/25/2036
12/20/2035
08/25/2035
10/25/2037
10/25/2034

04/25/2036
03/25/2036

(b)

—~

b)

~

b)

—~

b)

—~

b)

~

b)

W OEFLESROZ &,

— E)2 —

7,714
2,206

3,308

841
1,389
4,516
1,120
6,632

3,175

1,587

420
5,426
772
8,776
4,396
49
2,541

542
3,895
8,382

12, 205
4,994
13,414
18, 309
1,701
24,518
5,261
5,133
367
29,361
2,026

656
26, 883

7,468
1,765

3,105

763
1, 402
4,289
1,090
6,153

2,764

926

385
4, 855
686
8,291
3,424
40
1, 568

541
3,842
6,782

10, 255
3,948
10, 764
15, 296

960
11, 622
4, 498
4, 495

285
10, 459
1,953

652
24,379
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REFMIESEHEMER (Bx)
2023410 A 31 A BifE

Ameriquest Mortgage Securities, Inc. Asset—Backed Pass-Through Certificates
3.610% due 09/25/2032

6. 459% due 01/25/2036

7.194% due 10/25/2034

Angel Oak Mortgage Trust

6. 500% due 12/25/2067

Argent Mortgage Loan Trust

5.919% due 05/25/2035

Argent Securities Trust

5. 799% due 04/25/2036

Argent Securities, Inc. Asset-Backed Pass-Through Certificates

4. 131% due 09/25/2033

6.204% due 10/25/2035

Asset-Backed Funding Certificates Trust

5. 659% due 10/25/2036

6. 099% due 03/25/2035

6. 174% due 06/25/2035

6. 414% due 06/25/2035 (b)

Asset-Backed Securities Corporation Home Equity Loan Trust

3. 842% due 05/25/2036 (b)

Atrium Hotel Portfolio Trust

7.062% due 06/15/2035

Austin Fairmont Hotel Trust

7.182% due 09/15/2032

Avon Finance

0. 000% due 12/28/2049

Banc of America Alternative Loan Trust (b)

3. 986% due 01/24/2024

6. 000% due 07/25/2046

Banc of America Funding Trust

4.129% due 02/20/2035
4. 156% due 06/20/2036
4. 429% due 01/20/2047
6. 299% due 04/25/2037
BCAP LLC Trust

4. 229% due 04/26/2036
5. 876% due 04/26/2037
Bear Stearns Adjustable Rate Mortgage Trust
4. 703% due 11/25/2034

Bear Stearns Alternative-A Trust

5. 779% due 04/25/2037

5.859% due 11/25/2046

6.159% due 08/25/2035 (b)

Bear Stearns Asset-Backed Securities I Trust
1. 161% due 05/25/2036 (h)
4, 845% due 11/25/2035 (b)
5. 224% due 06/25/2034

5. 387% due 12/25/2035

5. 438% due 09/25/2034

5. 462% due 04/25/2036
5.739% due 06/25/2047
5
5
5
6
6
7

—~

b)

. 839% due 05/25/2036
. 844% due 07/25/2036
. 919% due 02/25/2037
. 054% due 02/25/2036
. 489% due 08/25/2037
. 464% due 03/25/2035

Bear Stearns Asset-Backed Securities Trust
5.500% due 11/25/2033

Bear Stearns Mortgage Funding Trust

5.839% due 02/25/2037 (b)

~

b)

—~

b)

IO EZZROZ &,

k(M)

GBP

A
(FHfL)

104
7,000
9,913

4,058

18, 802

7,677

2,584
36, 400

10, 129
10,915
6, 550
4,194

46, 467

18, 395

3,000

2,400

52
1,370

1,283
4,044

78
7,934

4,613
2,725

188

5,937
6,882
4,527

8,516
2,773
3,406
8,218
4,736
3,944
6,300
13, 454
7,785
2,089
9, 845
15,783
3,262

3,513

4,876

Hepfith

(FHAT)

106
5,725
8,989

4,011

16, 781

2,458

2,441
31,230

8,252
10, 340
6, 181
3,727

41, 083

17,797

&, 21

2,808

5, 046
4,968
4,166

158
2,599
3,272
7,956
4,517
3,916
6,037
4,102
7,044
4,655
9, 469
13,308
3,074

3,056

4,369
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RERMAZFAMET (BE)

Benchmark Mortgage Trust

3.509% due 09/15/2048

3.899% due 03/15/2062

BHP Trust

7.153% due 08/15/2036

7.950% due 08/15/2036

Bridgegate Funding PLC

7.442% due 10/16/2062

8.192% due 10/16/2062

9. 192% due 10/16/2062

10. 192% due 10/16/2062

BSST Mortgage Trust

8.185% due 02/15/2037

8. 835% due 02/15/2037

9. 835% due 02/15/2037

BX Commercial Mortgage Trust

6. 347% due 02/15/2039

BX Trust

7.094% due 10/15/2036

7.336% due 10/15/2036

7. 344% due 10/15/2036

9. 944% due 07/15/2034

Canterbury Finance No.4 PLC

6. 042% due 05/16/2058

Carrington Mortgage Loan Trust

6. 609% due 02/25/2035

CBA Commercial Small Balance Commercial Mortgage

6. 040% due 01/25/2039 (b)

Centex Home Equity Loan Trust

6. 084% due 03/25/2035

Chase Home Lending Mortgage Trust

3. 250% due 03/25/2063

Chase Mortgage Finance Trust

4.017% due 12/25/2035 (b)

ChaseFlex Trust

5. 739% due 07/25/2037

Chevy Chase Funding LLC Mortgage-Backed Certificates
5. 799% due 03/25/2035

CIM Trust

3.250% due 10/25/2058

6.639% due 12/25/2067

CIT Mortgage Loan Trust

6. 789% due 10/25/2037

6. 939% due 10/25/2037

Citigroup Commercial Mortgage Trust

0. 280% due 03/11/2047 (h)

Citigroup Mortgage Loan Trust

. 313% due 08/25/2036

507% due 07/25/2037 (b)

. 714% due 08/25/2036
. 719% due 12/25/2036
759% due 12/25/2036
. 764% due 01/25/2037
259% due 09/25/2037
. 250% due 05/25/2036 (b)
Citigroup Mortgage Loan Trust, Inc.
6. 474% due 05/25/2035

7.939% due 07/25/2037

Commercial Mortgage Trust

0.177% due 04/10/2047 (h)

3. 633% due 02/10/2037

8. 599% due 12/15/2038

~

b)

NS GO OO e

IO EZZROZ &,

2023410 A 31 A BifE

$

GBP

GBP

A
(FHfL)

47,290
9,775

10, 500
33,656

12, 821
18,993
ORI
7,217

11, 000
24,700
7,500
6, 805
16, 400
7,150
25,610
6, 800
82, 2562
3,468
504
1,952
21,203
3,694
853

298

17,962
4,642

315
28, 585

25, 400

3,773
&, 201
15, 222
2,337
9,652
2,205
12, 220
8,567

10, 698
3,507

33,000
10, 000
8,575

LS4
(FHfL)

41,029
6, 555

10, 283
32,883

15, 532
22,788
11, 992
8, 654

8,810
18,963
5,591
6,614
15,715
6,730
24,145
6, 692
99, 544
2,912
447
1,925
17, 664
3,154
700

281

15, 283
4,598

314
27,688

3, 468
1,957
6,195
2,198
5,304

954
10, 065
4,259

8, 122
3,193

9, 208
7,709



Conseco Finance Corp.

6. 920% due
7.500% due
7.600% due

12/01/2030
03/01/2030
04/15/2026

ELa - NZa—-4F -4 AL T72EM)
REFMIESEHEMER (Bx)
2023410 A 31 A BifE

Countrywide Asset—Backed Certificates

5.939% due

08/26/2033

7.314% due 05/25/2035 (b)
Countrywide Home Loan Mortgage Pass-Through Trust

0. 000% due
3. 765% due
4.295% du
4. 371% du
4
5
6
6.

o @

703% due
500% due
000% due
000% due

06/25/2034
03/25/2037
10/20/2035
11/25/2037
11/25/2034
11/25/2035
07/25/2036
11/25/2037

(b)
(b)

(b)

Credit Suisse First Boston Mortgage Securities Corp.

7.889% due

Credit Suisse Mortgage Capital

3. 000% due
3. 000% due
5. 755% due
6.199% due

Credit Suisse Mortgage Capital Trust

0. 000% du
000% due
431% due
616% du
390% due
454% due
556% due
194% due
444% due
644% due

@

@

£ Y B s S B9 B

01/25/2033

01/29/2036
06/27/2037
11/27/2036
10/26/2036

01/25/2058
04/25/2058
11/10/2032
01/25/2058
06/25/2050
04/25/2058
06/01/2050
07/15/2032
07/15/2032
07/15/2032

—~

h)

Credit-Based Asset Servicing & Securitization LLC

7. 480% due

03/25/2046

CWABS Asset-Backed Certificates Trust

341% due
579% due
579% due
579% due
619% due
633% due
659% due
669% due
689% du
859% du
899% du
919% due
919% due
919% due
959% due
964% du
039% du
139% dus
519% due
534% due
014% due
389% due

o O @

o @

SR AR N NN N N N S NGNS
(0]

IO EZZROZ &,

12/25/2034
06/25/2035
06/25/2037
07/25/2037
11/25/2047
06/25/2035
08/25/2037
10/25/2047
02/25/2036
01/25/2045
05/25/2037
05/25/2036
03/25/2037
03/25/2047
09/25/2046
08/25/2036
06/25/2036
03/25/2036
05/25/2036
06/25/2035
11/25/2034
08/25/2035

(b)
(b)

~

b)

~

b)

(b)
(b)

A
(FHfL)

805
45, 434
4,902

178
4,282

1
3,573
4,097
4,383

7
5,427

17, 226
3,330

1,040

321
1,039
10, 152
131

20

1, @22
17, 606
41,375
27,655
36,218

2,303

4,000

2,400

4,266

6,805
1,473
12, 462
3,130
2,027
8, 644
25,800
5,333
1,031
765
10, 937
9, 196
27,139
26,535
5, 600
2,303
858
1,451
2,262
8,400
7,394
3,000

LS4
(FHfL)

800
16,682
1,114

167
4,123

1
3,079
3,698
3,917

6
2,885
8, 805
1, 277

975

305
1,010
12,301
107

19

1,606
13,598
33,819
24,088
36, 129

2,194

3, 766

2,238

3,505

6,216
1,240
11,213
3,072
2,223
6, 664
22,270
5,203
952
759
10, 133
7,407
24,503
21, 424
5,070
2,197
848
1,237
1,537
7,947
7,166
2,790
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CWABS, Inc. Asset—Backed Certificates Trust
6. 789% due 08/25/2047

7.014% due 03/25/2035

7.839% due 02/25/2035 (b)

DBGS Mortgage Trust

8. 099% due 10/15/2036

REFMIESEHEMER (Bx)
2023410 A 31 A BifE

A
(FHfL)

$ 34, 300
16, 905
6,963

15, 000

Deutsche Alternative—A Securities Mortgage Loan Trust

5. 759% due 03/25/2037
5. 769% due 08/25/2037 (b)
5.939% due 09/25/2047

9,093
18, 540
11, 350

Deutsche Alternative-A Securities, Inc. Mortgage Loan Trust

4. 460% due 10/25/2035 (b)
Deutsche Mortgage & Asset Receiving Corp.
4.240% due 11/27/2036

8,549

812

Deutsche Mortgage Securities, Inc. Re-REMIC Trust Certificates

4.051% due 06/27/2037

11, 382

Downey Savings & Loan Association Mortgage Loan Trust

5.638% due 10/19/2036 (b)
6.108% due 09/19/2045

Ellington Loan Acquisition Trust
6. 539% due 05/25/2037

EMC Mortgage Loan Trust

6. 489% due 04/25/2042 (b)
Encore Credit Receivables Trust
6.369% due 11/25/2035
Eurosail-UK PLC

6. 109% due 09/13/2045

6. 289% due 06/13/2045

Extended Stay America Trust

8. 298% due 07/15/2038

FBR Securitization Trust

6.114% due 10/25/2035

6. 204% due 09/25/2035

FFMLT Trust

6. 369% due 11/25/2035

First Franklin Mortgage Loan Trust
. 330% due 04/25/2035

. 749% due 11/25/2036

. 759% due 04/25/2036

. 114% due 03/25/2034

129% due 01/25/2036

. 144% due 05/25/2036

(eI B RS S I

7,097
4,847

1,020
5,437
6,510

GBP 3,605
5,237

$ 15, 158

19, 109
7,327

2,069
2,811

59, 328
3,831

First Horizon Alternative Mortgage Securities Trust

0.000% due 05/25/2035 (b) (h)

5.500% due 05/25/2035 (b)
Fontainebleau Miami Beach Trust

3. 963% due 12/10/2036

Fremont Home Loan Trust

5. 719% due 02/25/2037

5. 729% due 05/25/2036

6. 099% due 01/25/2036

6. 459% due 01/25/2035

GE-WMC Asset-Backed Pass—Through Certificates
6. 129% due 10/25/2035

Glen Securities Finance DAC

5.814% due 10/28/2038

6. 814% due 10/28/2038

7.852% due 10/28/2038

GMAC Commercial Mortgage Asset Corp.
5. 456% due 03/10/2051

GreenPoint Mortgage Funding Trust
5.999% due 11/25/2045

IO EZZROZ &,

6, 602
6,191
6, 000
6,493

9,882

EUR 4,383
3,287

1,607

3 11,781

32

LS4
(FHfL)

30, 495
16, 185
5,083
8, 342
4, 898
14,508
9,410
7,310

807

9, 780

5, 680
2,527

965
5,398
5,821

4,173
6,273

14, 849

15, 937
7,013

1,654

2,639
45,737
3,638
2,313
22,083
55

2l
686

31,391
4,955
5, 946
5,597
5,200
8, 187
4, 565
3,383
1,656

10, 098

2l
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Grifonas Finance No.1 PLC

4. 212% due 08/28/2039

GS Mortgage Securities Corporation Trust
4.591% due 10/10/2032

GSAA Home Equity Trust (b)

6. 182% due 11/25/2036

6. 500% due 11/25/2037

GSAMP Trust

579% due 03/25/2047

599% due 01/25/2037

959% due 06/25/2036

084% due 11/25/2035 (b)

414% due 08/25/2034

414% due 04/25/2035 (b)

239% due 06/25/2035

GSMSC Resecuritization Trust
2. 122% due 04/26/2037

5.614% due 09/26/2036

GSR Mortgage Loan Trust

1.261% due 03/25/2037 (h)

5. 739% due 03/25/2037
HarborView Mortgage Loan Trust
4. 038% due 06/19/2036 (b)
5.928% due 12/19/2036 (b)
6.008% due 02/19/2036

6. 088% due 08/19/2045

Hawaii Hotel Trust

7.032% due 05/15/2038

7.541% due 05/15/2038

Home Equity Asset Trust

5.919% due 10/25/2036

Home Equity Mortgage Loan Asset-Backed Trust
5.579% due 11/25/2036

5.679% due 04/25/2037

5.799% due 06/25/2036

5.979% due 06/25/2036

6. 429% due 08/25/2035

HPLY Trust

7.451% due 11/15/2036

7.801% due 11/15/2036

HSI Asset Securitization Corp. Trust
5.539% due 07/25/2036

5. 739% due 07/25/2036

5.814% due 05/25/2037

Impac CMB Trust

6.119% due 01/25/2035

Impac Secured Assets Corp.
5.999% due 03/25/2036 (b)
Impac Secured Assets Trust

5. 629% due 01/25/2037

IndyMac IMJA Mortgage Loan Trust
6.500% due 10/25/2037

IndyMac IMSC Mortgage Loan Trust
3.894% due 06/25/2037 (b)
IndyMac INDX Mortgage Loan Trust
285% due 07/25/2037

342% due 04/25/2037

473% due 04/25/2037 (b)

546% due 03/25/2036 (b)

157% due 11/25/2036 (b)

799% due 02/25/2037 (b)

819% due 10/25/2036

039% due 07/25/2035

SRR

S oUW

IO EZZROZ &,

REFMIESEHEMER (Bx)
2023410 A 31 A BifE

A
(FHfL)

EUR 513
$ 8,215

2,934
20

3,675
16, 585
10, 860

5,636

3,081

5,325

3,500

44, 351
3,694

7,490
7,490

6,049

772
9,501
7,547

2,000
12, 500

23,475

11, 236
12, 380
2,039
16, 717
3, 660

4,675
26,212

2,197
8,971
7,197

7,756
8,132
1,986
8,467
8,206

17,978
13,319
6,519
3,949
10, 927
20, 856
4,825
5,676

LS4
(FHfL)

518
7,823

662

3,184
9,373
10, 229
4, 885
2,874
4,827
3,214

11,193
2,285

549
1,147

3, 060

711
5, 852
5, 589

1,959
12, 225

13, 588

10, 041
7,821
1,872

11, 398
3,588

4,528
25,322

913
3, 744
6,772

7,130
6,351
1,567
4,234
4,916

15,515
11, 321
5,701
2,796
7,428
19, 365
1,963
4,413



INTOWN Mortgage Trust

9.019% due

IXIS Real Estate Capital Trust

6. 204% due

Jefferies Resecuritization Trust

08/15/2039

12/25/2035

8.746% due 06/25/2047 (b)

JPMorgan Alternative Loan Trust

3.896% due 03/25/2036 (b)

4. 036% due

09/25/2036

5. 730% due 03/25/2036 (b)

5.999% due

04/25/2047

ELd - NZa—45 -4 AL T7UEM)

REFMIESEHEMER (Bx)
2023410 A 31 A BifE

JPMorgan Chase Commercial Mortgage Securities Trust

4.128% due
6. 548% due
7.235% due
7.799% due
7.964% due

JPMorgan Mortgage Acquisition Corp.

6. 369% due

JPMorgan Mortgage Acquisition Trust

. 573% due
. 589% due
709% due
709% due
719% due
844% due
874% due

oo oo oo

07/05/2031
12/15/2036
10/05/2040
09/15/2029
11/15/2038

12/25/2035

11/25/2036
12/25/2036
08/25/2036
06/25/2037
06/25/2037
05/25/2036
05/25/2036

~

b)

JPMorgan Mortgage Trust
4. 686% due 01/25/2037 (b)

5. 250% due

11/25/2063

5. 739% due 10/25/2035 (b)
6.000% due 06/25/2037 (b)

JPMorgan Resecuritization Trust

3. 968% due
Kentmere No.
0. 000% due
5.987% due
6. 587% due
6.937% due
7.387% due
8.187% due

10. 187% due 01/28/2042

Kinbane DAC
4. 711% due

02/26/2037
.2 PLC

01/28/2042
01/28/2042
01/28/2042
01/28/2042
01/28/2042
01/28/2042

09/25/2062

Lansdowne Mortgage Securities No.1 PLC

4. 145% due

Legacy Mortgage Asset Trust

0. 000% due
0. 000% due
3. 000% due
4.151% due
5. 750% due
6. 250% due
7.191% due
7.250% due

06/15/2045

09/25/2059
09/25/2059
09/25/2059
09/25/2059
03/25/2060
05/25/2060
01/28/2070
11/25/2059

Lehman XS Trust

5. 639% due
5.819% due
5.819% due
5.839% due
5.959% due
6. 500% due
7.139% due

IO EZZROZ &,

02/25/2037
09/25/2036
12/25/2036
06/25/2046
02/25/2047
06/25/2046
10/25/2037

(

—~

h)

b)

$

GBP

EUR

$

A
(FHfL)

11, 495
686
431

270
8,788
56
1,536

2,500
3,700
6, 900
1, 740
16, 193

12,010

1,976
13,723
8, 600
34, 606
22, 826
8,051
16, 179

375
987
3,510
3, 266

1,850

11,939
40, 807
5,693
4, 066
2,439
1,626
3,252

53,317
2,557

18,019
582, 847
93, 500
129, 610
30, 590
9, 950
14, 554
8, 626

11, 956
4,609
11, 465
9, 022
20, 849
4,527
12, 652

$

LS4
(FHfL)

11, 506
(72!
348

192
7,263
52
1, 445

2,241
2,794
6,774
1,193
15,571

11, 443

1,824
7,088
7,511
32,318
18, 699
s, 112
14, 897

319
913
2,473
1,298

1,657

4,273
49, 412
6,702
4,778
2,862
1,908
3,729

55, 976
2,557

5, 150
2,313
85,921
83, 697
30, 000
9,873
14,570
8, 596

10, 452
3,649
8,177
7,373
18, 287
3,527
11, 250
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Long Beach Mortgage Loan Trust

5.819% due 02/25/2036

5.819% due 03/25/2046

LUXE Trust

7.204% due 10/15/2038

Madison Avenue Manufactured Housing Contract Trust
8. 689% due 03/25/2032

MASTR Adjustable Rate Mortgages Trust

3. 849% due 04/25/2034

6. 000% due 12/25/2046

Mastr Asset—Backed Securities Trust

5.879% due 11/25/2036

5.994% due 01/25/2036

6. 589% due 08/25/2037

Mastr Specialized Loan Trust

6. 159% due 02/25/2036

Merrill Lynch First Franklin Mortgage Loan Trust
8. 439% due 10/25/2037

Merrill Lynch Mortgage Investors Trust

4.926% due 02/25/2033

5. 719% due 05/25/2037

5. 719% due 10/25/2037

6. 159% due 07/25/2034

6. 234% due 09/25/2035

6.519% due 10/25/2035

MFA Trust

6. 775% due 10/25/2058

Morgan Stanley Asset—Backed Securities Capital I, Inc. Trust
5. 689% due 07/25/2036

5. 699% due 02/25/2037

5. 739% due 07/25/2036

5.919% due 06/25/2036

5.939% due 07/25/2036

5.979% due 03/25/2036

6. 174% due 07/25/2035

6. 439% due 03/25/2033

6. 439% due 07/25/2037

Morgan Stanley Bank of America Merrill Lynch Trust
0.771% due 11/15/2052 (h)

Morgan Stanley Capital I Trust

2.428% due 04/05/2042

7.032% due 08/15/2033

7.827% due 12/15/2038

8. 526% due 12/15/2038

Morgan Stanley Capital I, Inc. Trust
5.979% due 02/25/2036 (b)

Morgan Stanley Home Equity Loan Trust
5. 949% due 02/25/2036

Morgan Stanley IXIS Real Estate Capital Trust
5.899% due 07/25/2036

Morgan Stanley Mortgage Loan Trust
3.275% due 11/25/2037

6.000% due 12/25/2035 (b)

Morgan Stanley Reremic Trust

5. 754% due 11/26/2036

Mortgage Loan Trust

5. 370% due 03/25/2034

MortgagelT Trust

7.014% due 08/25/2035

MIN Commercial Mortgage Trust

6. 737% due 03/15/2039

Natixis Commercial Mortgage Securities Trust
3. 790% due 11/15/2032

3.821% due 02/15/2039

IO EZZROZ &,

— 99

$

A
(FHfL)

23,058
32,775

1,710

303

7,328
24
7,500
14,253
5,379
13,130
18,801
53, 882
4,729
665
518
5,073
4,737
7,251
44,061
19,511
43, 845
4,101
4,929
253
129, 113
13, 500
2,619
21,942
40,574
18,224
14,415
9, 969

1,208
480

5,003
3,310

299
1,120

1,700
2,900

LS4
(FHfL)

17,770
11,617

1,674

303

6,538
14
6,603
11,589
3,995
12,180
9,287
7,909
4,058
659
508
5,048
4,004
3, 360
15, 856
16, 327
15,776
3, 866
4,727
245
2,858
9,709
1, 506
20,713
37, 466
15,765
12,698
3,961

781
184

4,135
2,981

274
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New Century Home Equity Loan Trust

6. 564% due

10/25/2033 $

New York Mortgage Trust

5.979% due

04/25/2035

Newgate Funding PLC

5. 741% due

12/15/2050 GBP

Nomura Asset Acceptance Corporation Alternative Loan Trust

5. 034% due

05/25/2035 (b) $

Nomura Home Equity Loan, Inc. Home Equity Loan Trust

6. 204% due
6. 245% due

05/25/2035
10/25/2036 (b)

Nomura Resecuritization Trust

1. 952% due

03/26/2037

NovaStar Mortgage Funding Trust

5. 639% due
5. 759% due
5. 759% due
6.159% due

09/25/2037
05/25/2036
10/25/2036
10/25/2035

NYO Commercial Mortgage Trust

7.444% due
7.994% due
OBX Trust
6.319% due
6.520% due

11/15/2038
11/15/2038

01/25/2062
07/25/2063

Opteum Mortgage Acceptance Corporation Asset-Backed Pass-Through Certificates

6.189% due
Option One
5.539% due
5.559% due
5.579% due
5. 719% due
6. 249% due

07/25/2035
Mortgage Loan Trust
02/25/2037
03/25/2037
03/25/2037
07/25/2036
02/25/2035

Ownit Mortgage Loan Trust

5.699% due
5. 759% due
5.819% due
5.979% due
Park Place
6. 174% due
6.219% due
6.909% due
7.464% due

10/25/2037

10/25/2037

07/25/2037

03/25/2037

Securities, Inc. Asset-Backed Pass-Through Certificates
09/25/2035

09/25/2035 (b)

01/25/2035 (b)

12/25/2034

People’ s Financial Realty Mortgage Securities Trust

5.599% due

09/25/2036

Popular Asset-Backed Securities Mortgage Pass—Through Trust

3.437% due
3. 556% due
5. 749% due

11/25/2035
07/25/2035 (b)
11/25/2036 (b)

Precise Mortgage Funding PLC

0. 000% due
PRET LLC

1. 843% due
8. 232% due

12/12/2055 GBP
09/25/2051 $
09/25/2053

Pretium Mortgage Credit Partners LLC

8.497% due

10/25/2053 (d)

Prime Mortgage Trust

6. 000% due

PRKCM Trust

6. 584% due
PRPM LLC

1.793% due
PRPM Trust
6. 250% due

04/25/2037

09/25/2058

07/25/2026

08/25/2068

IO EZZROZ &,

— 100 —

A
(FHfL)

157
565
15, 345
2,780

6,036
21, 460

5, 464

15,625
4,708
5,312

848

30, 130
14, 400

10, 517
7, 550

5,051

17,611
7,079
33, 857
1,970
3,416

3,641
2,501
2,795
6, 225

3,376
25,075
2,000
25,974
26,232
17,970

9,601
15, 325

36, 709
17,191

16, 040
3,713

9,307

LS4
(FHfL)

153
522
17,740
1, 356

5,838
4, 846

4,442

14, 955
4,565
%, T2

835

22, 865
9,491

10, 413
7,499

5,036

8, 665

6, 625

27,990
1,095

2,606

3,411

2,351

2,790

5,807

3,218

21,014
1, 445

22,618
4,993

15, 256
6,979

12,011
250

33,071
17,153

16, 040
2,807
9,248
8,006

8,072
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Quest Trust

6. 864% due 03/25/2035

RAAC Trust

6. 144% due 02/25/2036 (b)

6.189% due 06/25/2047

RBSGC Mortgage Loan Trust

6. 000% due 01/25/2037 (b)

Real Estate Asset Liquidity Trust

2.419% due 06/12/2054

Renaissance Home Equity Loan Trust

5.612% due 04/25/2037

5.675% due 06/25/2037 (b)

6.159% due 11/25/2034

6. 439% due 09/25/2037

Residential Accredit Securities Corporation Trust
5. 268% due 04/25/2034

5. 659% due 02/25/2037

5. 739% due 01/25/2037

5.934% due 04/25/2036
6
6
6

o

. 054% due 03/25/2036

. 414% due 09/25/2035

. 474% due 08/25/2035
Residential Asset Mortgage Products Trust
5. 789% due 10/25/2036

6.039% due 02/25/2036

6.114% due 11/25/2035

6.119% due 12/25/2035

6. 189% due 09/25/2035
Residential Mortgage Acceptance Corporation No.3 PLC
0.000% due 02/15/2047
RESIMAC Bastille Trust

6. 372% due 09/05/2057
RMAC Securities No.1 PLC

4. 230% due 06/12/2044
Saxon Asset Securities Trust
1.922% due 03/25/2035 (b)
7.189% due 12/25/2037
Securitized Asset-Backed Receivables LLC Trust
5.979% due 03/25/2036

6. 264% due 10/25/2035

6. 489% due 03/25/2035
Sequoia Mortgage Trust

5. 854% due 05/20/2035

5.974% due 06/20/2034
Sestante Finance Srl

4. 222% due 07/23/2046
SFO Commercial Mortgage Trust
7.848% due 05/15/2038
8. 348% due 05/15/2038
SG Mortgage Securities Trust
5.799% due 02/25/2036

5.899% due 07/25/2036
Shamrock Residential DAC
4. 713% due 01/24/2061

5. 113% due 02/24/2071
Soundview Home Loan Trust

4. 154% due 04/25/2035

5. 859% due 06/25/2036 (b)
5.904% due 06/25/2036 (b)
5.919% due 07/25/2036

6. 414% due 03/25/2036
Specialty Underwriting & Residential Finance Trust
6. 414% due 12/25/2035

@

@

IO EZZROZ &,

2023410 A 31 A BifE

$

CAD

GBP

EUR

EUR

EUR

101 —

A
(FHfL)

1,327

8, 360
21, 346

2
1,194

10, 124
3,910
167
33

1,162
20, 256
36, 046

5,478

6, 180

5,649

2,060

14,675
1,063
8,981
9, 964
7,021

26, 100
598
3,720

367
2,648

4,673
10, 136
5, 127

1,008
19

7,845

885
22,000

4,682
8, 095

19, 491
24,604

2,319
7,815
49,916
24,020
8,102

567

LS4
(FHfL)

1,314

7,682
14, 966

1
854

5, U
1,006
142
27

1,012
19, 003
25,552

5,341

5,538

5, 444

1,998

13,617
1,048
8, 664
8,431
6,784

31,720
598
3,674

347
2,411

4,021
9, 109
4,906

859
17

7,837

687
16, 501

2,334
1,698

20, 446
25,942

&, 127
6, 085
39, 853
20, 383
7,004

553
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SREIT Trust

6.893% due 10/15/2038

7.241% due 10/15/2038

Stratton Mortgage Funding PLC

7.299% due 09/25/2051

Structured Adjustable Rate Mortgage Loan Trust
4. 097% due 06/25/2037

5. 041% due 07/25/2035 (b)

5. 759% due 10/25/2035

6.200% due 05/25/2035 (b)

6. 414% due 08/25/2035

Structured Asset Investment Loan Trust

5. 739% due 06/25/2036

5.939% due 06/25/2036

6.159% due 04/25/2035

6. 239% due 02/25/2034

6. 639% due 12/25/2034

Structured Asset Mortgage Investments II Trust
5. 859% due 09/25/2047 (b)

5.879% due 05/25/2036

6.123% due 04/19/2035

Structured Asset Mortgage Investments Trust
6. 108% due 09/19/2032

REFMIESHMER (=)
2023410 A 31 A BifE

$

GBP

Structured Asset Securities Corporation Mortgage Loan Trust

569% due 05/25/2036
689% due 05/25/2036
729% due 07/25/2036
749% due 07/25/2036
759% due 10/25/2036
939% due 04/25/2031
369% due 11/25/2035
Summerhill Residential
000% due 03/24/2059
713% due 03/24/2059
113% due 03/24/2059
663% due 03/24/2059
263% due 03/24/2059
500% due 03/24/2059
000% due 03/24/2059
513% due 03/24/2059
863% due 03/24/2059
863% due 03/24/2059
Temple Quay No.1 PLC
6. 689% due 07/24/2085
7.189% due 07/24/2085
8. 189% due 07/24/2085
Terwin Mortgage Trust
6.819% due 03/25/2035
Tharaldson Hotel Portfolio Trust

7.750% due 11/11/2034

Towd Point Mortgage Funding Vantage2 PLC
8.261% due 02/20/2054

Towd Point Mortgage Trust

3. 750% due 03/25/2058

3. 750% due 09/25/2062

Truman Capital Mortgage Loan Trust
5.699% due 03/25/2036

Verus Securitization Trust

4. 474% due 04/25/2067

5.811% due 05/25/2068

5.999% due 02/25/2068

6. 443% due 08/25/2068

6. 665% due 09/25/2068

~

b)

> oo oo oo

@

@
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@

@

IO EZZROZ &,

EUR

GBP

GBP

— 102 —

A
(FHfL)

24,605
20, 425

2,000

1,507
1,993
5,328

53
8,667

5,118
25,000
3,571
12,178
2,200

18,876
9,371
1,318

12

5,123
3,418
9, 526
14, 180
8,263
5,841
3,185

5

121, 196
22,011
17, 746
14, 202
6, 568
35, 506
8,521
4,256
4,256

58,277
15,904
14,681
2,943
4,718

16, 900

3,080
91, 538

491

29, 167
14,703
4,974
7,096
19, 177

LS4
(FHfL)

23, 869
19, 743

2,406

1,352
900
4,757
37
7,332

4,683
8,293
3,451
11,773
2,164

15,170
7,179
1,209

12

4,851
2,728
8,821
13,778
5,536
5,780
3,175

3

127, 947
23,224
18,718
14, 946
5,181
29, 385
8,960
4,475
4,475

70, 553
19, 093
17, 627
2,706
4,606

20, 505

2,987
81,578

485

27,139
14,434
4,897
7,038
19, 038
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Visio Trust

6. 598% due 10/25/2058

Wachovia Mortgage Loan Trust

6. 129% due 10/25/2035

WaMu Mortgage Pass-Through Certificates Trust

6. 159% due 01/25/2045

6. 354% due 08/25/2045

Warwick Finance Residential Mortgages Number Three PLC
0. 000% due 12/21/2049

6. 151% due 12/21/2049

6. 870% due 12/21/2049

7.370% due 12/21/2049

7.870% due 12/21/2049

8. 370% due 12/21/2049

Washington Mutual Mortgage Pass—Through Certificates WMALT Trust (b)
5.500% due 11/25/2035

5. 650% due 10/25/2046

Wells Fargo Home Equity Asset-Backed Securities Trust
5.859% due 03/25/2037

Wells Fargo Home Equity Trust Mortgage Pass—Through Certificates
6. 039% due 04/25/2034

Wells Fargo MortgageBacked Securities Trust

6.389% due 10/25/2036 (b)

WFRBS Commercial Mortgage Trust

0. 481% due 03/15/2047 (h)

WSIN Trust

6.297% due 07/05/2037

TG Ny 7R
(BRI $4, 663, 284)

$

GBP

fais
(FHAfT)

4,640
2,862

360
3,143
1
21,173
4,921
2,460
1,406
1, 406

58
9,705

658
3,311
145
8, 800

6,000

L5
(FHAfT)

4,609
2,490

312
2,557
3,768

25,727
5,914
2, 940
1,675
1,648

48
7,646

638
3,150
122
13

5,772

4, 187, 952

Ty by 7 EE# 7. 5%

AASET Trust

3.967% due 05/16/2042

ACHV ABS TRUST

6. 600% due 08/19/2030

AGL CLO 6 Ltd.

6. 877% due 07/20/2034

ALESCO Preferred Funding XI Ltd.

6.112% due 12/23/2036

American Homes 4 Rent Trust

6.231% due 10/17/2036

Arbor Realty Commercial Real Estate Notes Ltd
7.185% due 05/15/2037

AREIT LLC

7.447% due 02/17/2028

Auto Asset-Backed Securities Spanish Loans Fondo Titulizacion
5. 683% due 02/28/2032

Barings CLO Ltd.

6. 747% due 01/20/2032

BlueMountain CLO XXII Ltd

6. 735% due 07/15/2031

BPCRE Ltd.

7.735% due 01/16/2037

8. 435% due 01/16/2037

9. 135% due 01/16/2037

Carlyle Global Market Strategies CLO Ltd.
6.699% due 07/27/2031

6.757% due 01/20/2032

Carlyle U.S. CLO Ltd.

6.815% due 10/15/2035

Carvana Auto Receivables Trust

5. 710% due 07/10/2029

6.090% due 11/10/2026

Castlelake Aircraft Securitization Trust
4. 125% due 06/15/2043

W OEFLESROZ &,
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EUR

23
525
3.000
5,000
1,150
3, 146
2,900
1,411
14, 700
3,863
13, 800
3,468
13,516

5,612
12, 400

19, 200

2,500
2,445

1,112

20

525
2.979
3,925
1,141
3,095
2,901
1,472
14, 590
3,855
13,706
3,442
13,433

5,590
12, 330

19, 095

2,455
2,442

1,012



L NZa—45 -4 AL T7UEM)

Cedar Funding VII CLO Ltd.
6.677% due 01/20/2031

CIFC Funding I Ltd.

6. 684% due 04/23/2029

CIFC Funding III Ltd.

6. 795% due 07/15/2036

6. 874% due 10/22/2031
Cologix Canadian Issuer LP
4. 940% due 01/25/2052

CPS Auto Receivables Trust
5. 380% due 01/18/2028

6. 040% due 07/16/2029

6. 130% due 09/15/2026
Dewolf Park CLO Ltd.

6. 575% due 10/15/2030
Diamond Infrastructure Funding LLC
1. 760% due 04/15/2049
Elmwood CLO VIII Ltd.
6.917% due 01/20/2034

FAB CBO BV

4.941% due 08/20/2080 (b)

Finance of America Structured Securities Trust

2. 000% due 04/25/2073

3. 000% due 09/25/2061
Galaxy Xxviii CLO Ltd.

6. 755% due 07/15/2031
Gateway Casinos & Entertainment Ltd.
5. 000% due 03/12/2038
Goldentree Loan Management U.S. CLO 6 Ltd.
6. 736% due 04/20/2035
Goodgreen

3.930% due 10/15/2053
Goodleap Sustainable Home Solutions Trust
6. 500% due 07/20/2055
Harley Marine Financing LLC
6. 682% due 05/15/2043
Humboldt Americas LLC

0. 000% due 10/31/2031

KKR CLO 18 Ltd.

6.597% due 07/18/2030

LCM XVII LP

6. 785% due 10/15/2031
LoanCore Issuer Ltd.

6. 749% due 07/15/2036

6. 749% due 11/15/2038
Lockwood Grove CLO Ltd.
6.810% due 01/25/2030
Magnetite XV Ltd.

6. 650% due 07/25/2031

MAN Euro CLO DAC

TBD% due 10/15/2036 (d)
METAL LLC

4.581% due 10/15/2042

MF1 LLC

7.484% due 06/19/2037
7.969% due 09/17/2037
7.984% due 06/19/2037

MKS CLO Ltd.

6.867% due 01/20/2031
MMcapS Funding XVII Ltd.
6.021% due 12/01/2035
Nassau Ltd.

6. 805% due 07/15/2031
National Collegiate Student Loan Trust
5. 792% due 10/25/2033

IO EZZROZ &,

REFMIESHMER (=)
2023410 A 31 A BifE

A
(FHfL)

$ 2,357
5,130

12, 000
2,640

CAD 1,800
$ 1,000
2,100

13, 341

3,617

900

6,600

EUR 52

$ 5,198
14, 495

9,809
CAD 8,182
$ 1,700
4,058

877

4,742

COP 62, 570, 000
$ 1,335
33,700

2,350
19, 100

3,484

30, 132

EUR 20, 000
$ 10, 563
22,100

9, 600

8,236

13,039

518

3,836

2,336

104 —

LS4
(FHfL)

2,353
5,109

11, 930
2,639

1,174

982
2,057
13, 381
3,608

768
6,574

54

5,016
13, 399

9,770

4,981

1,685

3,693

854

4, 446

14, 021
1,331

33,579

2,321
18, 624

3,487
30,034
21, 140

6,510
22,080

9, 660

8,215
13, 047

495

3,821

2,301
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Navient Private Education Loan Trust
6. 349% due 11/15/2068

7.599% due 12/15/2045

Nelnet Student Loan Trust

6. 235% due 09/25/2065

6. 640% due 02/20/2041

Octagon Investment Partners 33 Ltd.
6.867% due 01/20/2031

Octagon Loan Funding Ltd.

6.821% due 11/18/2031

Pagaya Al Debt Trust

7.179% due 04/15/2031

7.600% due 12/16/2030

7.625% due 04/15/2031

Palmer Square CLO Ltd.

6. 963% due 10/20/2033

Palmer Square European Loan Funding DAC
TBD% due 05/15/2033 (d)

Rad CLO 1 Ltd.

6. 635% due 07/15/2031

Rockford Tower Europe CLO DAC

4. 933% due 12/20/2031

Sapphire Aviation Finance I Ltd.
4. 250% due 03/15/2040

Saranac CLO III Ltd.

7.258% due 06/22/2030

Saratoga Investment Corp. CLO Ltd.
7.238% due 04/20/2033

SMB Private Education Loan Trust
TBD% due 09/15/2053 (d)

000% due 02/16/2055

940% due 02/16/2055

550% due 02/16/2055

950% due 02/16/2055

950% due 02/16/2055

150% due 09/15/2053 (d)

770% due 02/16/2055

930% due 09/15/2053 (d)

540% due 09/15/2053 (d)

870% due 09/15/2053 (d)

Sound Point CLO XV Ltd.

6.574% due 01/23/2029

Sound Point CLO XVIII Ltd.

6. 797% due 01/21/2031

Sound Point Euro CLO IV Funding DAC
5. 065% due 01/15/2035

Symphony CLO 39 Ltd.

7.002% due 04/25/2034

Taberna Preferred Funding I Ltd.
6. 146% due 07/05/2035

Theorem Funding Trust

6. 060% due 12/15/2028
Thunderbolt Aircraft Lease Ltd.
4. 212% due 05/17/2032

TRESTLES CLO V Ltd.

6. 847% due 10/20/2034

Tropic CDO V Ltd.

5.975% due 07/15/2036

TRTX Issuer Ltd.

6.971% due 02/15/2039

R

TruPS Financials Note Securitization Ltd.

6. 826% due 03/30/2039
7.229% due 09/20/2039

IO EZZROZ &,

REFMIESHMER (=)
2023410 A 31 A BifE

— 1056 —

EUR

EUR

EUR

$

A
(FHfL)

1,194
2,087

2,128
6,296

9,874
395
13,040
5,506
3,300
23, 100
9,200
11, 124
11,755
9, 365
16, 400
15, 000
20, 504
20, 138
8,414
2,185
3,907
12, 645
20, 138
5,933
1,205
2,505
318
5,111
20,000
24,800
3,045
4,304
326
8,025
10, 163

4,500

17, 495
2,626

LS4
(FHfL)

1,181
2,098

2,113
6,230

9, 864
395
13,051
5,523
3,297
23,096
9,724
11, 100
12, 268
7,822
16, 425
14, 928
20, 585
4,060
18, 587
7,672
1,944
3,626
12,695
14, 9]
5, 956
1,210
2,513
319
5,082
20, 829
24,799
%, 701
4,268
302
7,941
9, 400

4,382

16, 926
2,540
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Upstart Pass-Through Trust
3.800% due 04/20/2030
Upstart Securitization Trust
5. 500% due 06/20/2032
Venture 39 CLO Ltd.

6.935% due 04/15/2033
Venture XVII CLO Ltd

6. 535% due 04/15/2027

Ty b Ry siEHaE
(BSRUE $785, 820)

REFMIESHMER (=)
2023410 A 31 A BifE

$

Al HEif
(T-H47) (T-HAL)
15,609 15,014
6,632 6,469
4,600 4,569
10, 245 10,197
766, 915

V7Y & 6.6%

Argentina Government International Bond
. 750% due 07/09/2030

. 000% due 07/09/2029

. 500% due 07/09/2041

. 625% due 07/09/2035

. 625% due 07/09/2046

4.250% due 01/09/2038

Argentine Bonos del Tesoro

15.500% due 10/17/2026

Asian Development Bank

4.700% due 03/12/2024

Australia Government Bond

1. 750% due 06/21/2051

Autonomous City of Buenos Aires Argentina
119. 035% due 02/22/2028

126.571% due 03/29/2024

Israel Government International Bond
3.800% due 05/13/2060

4. 500% due 04/03/2120

5. 000% due 10/30/2026

Mexico Government International Bond (i)
2. 750% due 11/27/2031

3. 000% due 12/03/2026

4. 000% due 11/30/2028

Peru Government International Bond
5.400% due 08/12/2034

6.150% due 08/12/2032

6.950% due 08/12/2031

Provincia de Buenos Aires

128. 738% due 04/12/2025

Romania Government International Bond
1. 750% due 07/13/2030

2. 125% due 03/07/2028

2. 875% due 04/13/2042

5.500% due 09/18/2028

6. 375% due 09/18/2033

Russia Government International Bond
250% due 06/23/2027

375% due 03/21/2029

750% due 05/27/2026

100% due 03/28/2035

250% due 06/23/2047

625% due 04/04/2042

875% due 09/16/2043

. 150% due 11/12/2025

500% due 03/31/2030

. 950% due 10/07/2026

South Africa Government International Bond
10.500% due 12/21/2026

State Agency of Roads of Ukraine

6. 250% due 06/24/2030

W oW W= O

SRR

BMYOERL RO &,
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ARS
MXN
AUD

ARS

EUR

MXN

PEN

ARS

EUR

RUB

$
RUB
ZAR

$

66, 427
4,943
58,125
51, 459
1,035
25,740

49, 200

18, 100

38,100

76,810
62, 559

17,000
3,800
119, 500

1, 229, 193
119, 106
685, 870

862
674
150

399, 853

12, 200
1,100
7,300
7,400

14, 800

28,400
200
23,800
3,200

82, 400
37,000
13, 200

4, 002, 466
4,748

1, 564, 954

2,032, 400

1,200

17,871
1,330
15, 285
12, 427

258
7,786

12

976

11,753

103
79

10,475
2,513
126, 171

56,573
5,976
35, 408

188
161
38

424

9, 855
1,012
4,552
7,793
15, 436

15, 336
100
16, 145
1,136
30,076
24,884
8,307
17,537
3,111
6, 146

111, 719

312
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20234210 A 31 H HfE
A 0 Bl
(FFBAfr) (FBAfT)
Turkey Government International Bond
4. 250% due 03/13/2025 $ 17, 980 $ 17,229
5. 250% due 03/13/2030 29, 000 24,021
6. 125% due 10/24/2028 10, 100 9,169
7.625% due 04/26/2029 30, 900 29,481
Turkiye Ihracat Kredi Bankasi A/S
8.250% due 01/24/2024 3,000 3,009
Ukraine Government International Bond
4. 375% due 01/27/2032 EUR 1,658 402
7.750% due 09/01/2025 $ 4, 390 1,358
Venezuela Government International Bond (b)
6. 000% due 12/09/2049 3,367 523
7.000% due 03/31/2038 1,883 324
7.650% due 04/21/2025 5,349 947
7.750% due 04/13/2024 1,200 187
8.250% due 10/13/2024 5,991 1,053
9. 000% due 05/07/2049 3,161 566
9. 250% due 09/15/2027 4,274 813
9. 250% due 05/07/2028 6,512 1,224
11. 750% due 10/21/2026 680 134
11.950% due 08/05/2031 6, 000 1,176
V7Y AkEE 670, 880
(BARRAE $866, 448)
FREL
ERE 0. 7%
Cairo Mezz PLC 847, 444 94
Clear Channel Outdoor Holdings, Inc. 5,292,182 5,821
Constellation 0il Services Holding S.A. (1) 421, 249 46
Corestate Capital Holding S.A. (1) 2,742,788 0
Eurobank Ergasias Services & Holdings S. A. 5,318,911 8, 685
iHeartMedia, Inc. Class A 1,246, 745 2,930
iHeartMedia, Inc. Class B 967, 427 2,046
Intelsat S.A. (1) 966, 065 26, 837
National Bank of Greece S.A. 102, 570 587
Neiman Marcus Group Ltd. LLC (1) 151, 112 19, 868
Serta Simmons Bedding LLC (1) 56 1
SSB Manufacturing Co. (1) 56 1
Stearns Holdings LLC 110, 747 0
UBS Group AG 26, 741 628
Voyager Aviation Holdings LLC 616 0
WestMet Group Holdings LLC (1) 8,915 42
Westmoreland Mining Holdings LLC (1) 8,837 53
Windstream Holdings II LLC 226, 019 4,705
HiEkRA R 72, 344

(BUSSRUE $163, 628)
R AR B 0. 2%

CBL & Associates Properties, Inc. 6 124
Uniti Group, Inc. 81 374
VICI Properties, Inc. 760 21,217
FRATEERE R 21,715
(BARIRi$6, 172)

RGEEh R 0. 0%

Intelsat Jackson Holdings S.A.

12/31/2049 211 1, 963
BRAGEEh 4 B 1,963
(BUSSRE $0)

W ORELESRDOZ &,
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= i
(F-Hifr)

Intelsat S.A.

02/17/2027 $ 26 3$ 72
Stearns Holdings LLC

12/31/2049 1 0
v Akt 72

(BURIRAE $20, 656)

Cayenne Aviation LLC

9. 500% 3,693 0
EHRAEHER 0
(RS $1,210)

RS

(FHfhr)

Australia and New Zealand Banking Group Ltd.

3. 000% due 11/01/2023 AUD 764 484
3.850% due 11/01/2023 NZD 2 1
4. 830% due 11/01/2023 $ 1 1
Bank of Nova Scotia

4. 080% due 11/01/2023 CAD 543 391
4. 830% due 11/01/2023 $ 593 593
BNP Paribas Bank

(0.370%) due 11/01/2023 ¥ 68 1
0.550% due 11/01/2023 CHF 16 17
3. 000% due 11/01/2023 AUD 501 317
3. 330% due 11/01/2023 NOK 12 1
3.850% due 11/01/2023 NZD 1 0
4. 420% due 11/01/2023 GBP 1 1
6. 430% due 11/01/2023 ZAR 10, 398 555
Brown Brothers Harriman & Co.

(0.370%) due 11/01/2023 ¥ 3,630 24
2. 750% due 11/01/2023 DKK 3 1
3.100% due 11/01/2023 EUR 1 1
4. 420% due 11/01/2023 GBP 23 28
4.830% due 11/01/2023 $ 42 42
Citibank N.A.

4. 830% due 11/01/2023 2,499 2,499
DBS Bank Ltd.

4. 830% due 11/01/2023 2,137 2,137
DnB Bank ASA

2.990% due 11/01/2023 SEK 4 0
HSBC Bank PLC

3.100% due 11/01/2023 EUR 1,097 1,159
4. 420% due 11/01/2023 GBP 66 80
JPMorgan Chase Bank N. A.

4. 830% due 11/01/2023 $ 4,550 4,550
MUFG Bank Ltd.

(0.370%) due 11/01/2023 ¥ 38,019 251
Royal Bank of Canada

4. 830% due 11/01/2023 $ 1 1
MIoEREzZROZ &,
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Sumitomo Mitsui Banking Corp.
(0.370%) due 11/01/2023

3.100% due 11/01/2023

4.830% due 11/01/2023

Sumitomo Mitsui Trust Bank Ltd.
(0. 370%) due 11/01/2023

3. 100% due 11/01/2023

4. 420% due 11/01/2023

4.830% due 11/01/2023

(32.511%) due 05/20/2024 (k)
(17.783%) due 11/23/2023 (3)

(0.234%) due 01/15/2024
(0. 216%) due 01/22/2024

SHemES AR
(BUSIR{f $518, 529)

BRAMHREH (@) 148.7%
(BARIR{E $16, 679, 350)

&7V T 4 7 () () 0.0%
(BRARMEE X7V I 7 A, S $19, 837)

ZOMORER L UAM, M%E (48.7%)
FLEEE 100. 0%

RERMAZFAMET (BE)

2023410 A 31 A BifE

ARS

4 i Rt
(FHAT) (FHAHT)
234, 359 $ 1,548
10, 789 11, 404
253 253
927, 721 6,126
4,002 4,230
3,526 4,279
5,810 5,810
46, 785
551, 156 797
4, 688, 282 8, 139
8,936
34, 990, 000 231, 136
34, 000, 000 224, 605
455, 741
511, 462

$ 15,268,043

1,772

(5, 000, 688)
$ 10,269,127

A RS SRR S B AR

ErREIE, THAKRKCOBREIAShIFZMEEZRBL TS 28 H 5,

*
(a) 20234104 31 B BAE DI PH R HURIT & 5 BRA MIEH A ORI, KEICRI) HMBEDLI2. 9%%, A ¥V RiTIiF HMBEDT. 158 L UMK ELHED28. %%

S5 ZEOMOEIC LV IRRENS,
(b) HBETBITICM o iR,

(c) YBSEOTRTEERZ—EiL, RETr—VENERLTVS, RBTENICHT 50k, BEMERICRESI S, KRBT —VEMCBET 5Bz o
T, MBESHICNT3ERO 4 MERB XUREOOBRHMEIESR] 28ROz &,

(d)  BEATRFRIFEERR,
() (RFAIRMIESR,

() AAFEH, REENLTHZEME, B@RHHBE. KEORK Lok LiFfRE 2&7,

(e) BMELRESR.

) REHIX, AV F VAL -FrU— (BUF [10] 25, ) £RIZIOR M) v 7 ThD,
(i) EEHROEHMEIIA 7 LRizH L THESRLTWS,

G 7R Z, WHETOMEFHAEY 22T,

k) Z7—F i, WHECOMNEY ERT,

Wi H BRA MBI
RITHAF 7—®r (A/B%) (R/B/%) gt i &% B Rl
Constellation 0il Services Holding S.A. N/A N/A 06/10/2022 $ 46 $ 46 0. 00%
Corestate Capital Holding S.A. N/A /A 08/22/2023 0 0 0. 00%
Deutsche Bank AG 2.129% 11/24/2026 01/11/2023 1, 094 1,084 0.01%
Deutsche Bank AG 3. 035% 05/28/2032 07/21/2021 715 522 0.01%
Intelsat S.A. N/A /A 08/02/2018 75, 855 26, 837 0. 26%
Neiman Marcus Group Ltd. LLC N/A /A 09/25/2020 4, 866 19, 869 0. 19%
Serta Simmons Bedding LLC N/A N/A 06/29/2023 94 1 0. 00%
SSB Manufacturing Co. N/A /A 06/29/2023 94 1 0. 00%
WestMet Group Holdings LLC N/A N/A 07/03/2023 59 42 0. 00%
Westmoreland Mining Holdings LLC N/A N/A 03/26/2019 44 53 0. 00%
BRI RAES AR $ 82,867 $ 48,455 0. 47%

BMYOERL RO &,
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BERMIFAME (BE)

20234E10 A 31 H BITE
HFEE WA LRI

HEF AL © (A/B/%8) BB/ AR P BRI
BOS 3. 500% 10/23/2023 11/03/2023 $ (833) $ (834)
BOS 5. 390% 10/20/2023 11/02/2023 (16, 638) (16, 668)
BOS 5. 390% 10/30/2023 11/03/2023 (1,943) (1, 943)
BOS 5. 400% 10/24/2023 11/07/2023 (15, 282) (15, 300)
BOS 5. 410% 10/23/2023 11/06/2023 (1,871) (1, 874)
BOS 5. 420% 10/31/2023 11/07/2023 (97, 814) (97, 829)
DEU 5. 400% 10/19/2023 11/02/2023 (110, 599) (110, 814)
DEU 5. 420% 10/31/2023 11/07/2023 (1,874) (1, 875)
GRE 5. 410% 10/24/2023 11/07/2023 (53, 897) (53, 961)
JML 4. 500% 09/22/2023 11/03/2023 (514) (517)
JpPS 5. 000% 10/31/2023 11/03/2023 (1,118) (1,118)
Jps 5. 380% 10/31/2023 11/01/2023 (30, 758) (30, 763)
B UREHEH $ (333, 496)

®¥EA wWHE 7H/BE LIl
HEH BASHY (B/B/4) A/B/%) A P25 EBE?
BPS 5. 490% 10/27/2023 11/02/2023 $ (60, 544) $ (60, 590)
TR/ BR LEREI&8 $ (60, 590)

BHOBRENER A
A —=r3—F4 b
BX®
b S | 0RET 31AAH90H 90 R 8 xin

LR
FeKIE $ 0 $ (516) $ 0 $ 0 $ (516)
KEE 0 (1, 952) 0 0 (1,952)
KEE (30, 763) (300, 265) 0 0 (331, 028)
L RREHEF $ (30,763) $ (302,733) § 0o 3 0 § (333,496)
FH/BRE LS
KEE $ 0 $  (60,590) $ 0 $ 0 $ (60, 590)
FEH,/ BR LRG| &8 $ 0 $ (60,590) § 0 $ 0 $  (60,590)
fEANAR § (30,763) § (363,323) § [ 0§ (394, 086)
FURERB L URH/ BR LBB I h B RhE $ (394, 086)

I
|

W H ZERY I
HES S8R 7—By (A/B/%)  EEibk SRS BRI
BCY Fannie Mae, TBA 3. 000% 11/01/2053 $ 6,600 § (50296 $  (5,282)
GSC Fannie Mae, TBA 3. 000% 11/01/2053 5, 900 (4, 715) (4,721)
SAL Fannie Mae, TBA 3. 000% 11/01/2053 6,200 (4, 966) (4, 962)
2258 At 0.1%) $  (14,977) $ (14, 965)

BMYOERL RO &,
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REFMIESHMER (=)
2023410 A 31 A BifE

PUTH, 20234F10 A1 RRIED, HFHFIC L BHEANR BN EDOMIMOELTERS | OFHlis L OEA S (ZH) ShiROBETHS.
(w) 20234E10A 31 HBFE, TRROVAF —ENOFEICE-I&, K392, 682K NV OMAFERRMBHER L 2o T3,

UVASERIZ  HUREN EHHEL =Y BEANBLIT
»ind Zihsd  BENCHPE WD EotoBsE  AREA s 2R

HEH ZEHR Rihéz K& ®h&  WEREIEIH / ZH) ¥ —HiE"
Tua—s3) ) A K — - LR

BOS $ 0 $(134,448) § 0 3 0 $(134,448) § 134,310 § (138)
DEU 0 (112, 689) 0 0 (112, 689) 111, 491 (1,198)
GRE 0 (53, 961) 0 0 (53, 961) 53, 857 (104)
JML 0 (517) 0 0 (517) 441 (76)
JpPs 0 (31, 881) 0 0 (31, 881) 31,634 (247)
< AR =G5 T 3 U— FEBIE5

BCY 0 0 0 (5, 282) (5,282) 0 (5,282)
BPS 0 0 (60, 590) 0 (60, 590) 60, 170 (420)
GSC $ 0 3 0 S 0 $ 4721) $ (4,721 $ 0 $  (4,721)
SAL 0 0 0 (4, 962) (4, 962) 0 (4, 962)
AN L OEDLORSBRE &7 $ 0 $(333,496) $§ (60,590) $ (14,965)

O 2023810 431 H K THIM T, RIFE O FEABEIZIL6, 571K NAT, METFEWEIIS 1768 Th-7-, FEAEIL, SHTFERTSNEEE, BR BR LIS B L ow
VREWEE LB b5,

@ FHERE LBBNI A ARLEICE, 6K RO THIC L ARIERE TR 5,

9y ARV — ML, EETRBITIHORTES 6 0RINE S (HEF~OKRLE) OMELET, BAND LOZOMOEERERS 1 oDy ZR—Y v —iL,
F—DENFEEEZT T HMA— 0 A2 - ESERESNIBEIMOR BN TREEN D, v A X —ERIKICRET 2 BMFHRIC SV TE, MBEEFECET 21E
ROES A X —RERH) 28ROk,

) BT VAT 1 THE : LREBT Y T £ TR R R REREOX R L 25 EMT ) ST 1 TR

HERMRZA FVIT A

S5 AT (B/B/%) ISk () il

Call — 3-Month SOFR December 2023 Futures $  96.125 12/15/2023 263 $ (486) $ (5)
Call — 3-Month SOFR December 2023 Futures 96. 375 12/15/2023 395 (823) (5)
Call - 3-Month SOFR December 2023 Futures 98. 000 12/15/2023 417 (339) (3)
Put — 3-Month SOFR December 2023 Futures 96. 125 12/15/2023 203 (390) (795)
Put — 3-Month SOFR December 2023 Futures 96. 375 12/15/2023 54 (115) (245)
Put - 3-Month SOFR December 2023 Futures 96. 500 12/15/2023 4 (4) (19)
FHA T s AR $ (2,157) $ (1,072)
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3-Month SOFR December Futures Long 03/2024 405 $ (1,834) $ 0 $ (10)
3-Month SOFR December Futures Short 03/2025 212 1, 268 21 0
3-Month SOFR December Futures Short 03/2026 229 1,143 17 0
3-Month SOFR June Futures Short 09/2024 266 1,838 30 0
3-Month SOFR June Futures Short 09/2025 216 1,117 16 0
3-Month SOFR March Futures Short 06/2024 354 2,506 27 0
3-Month SOFR March Futures Short 06/2025 193 1, 065 17 0
3-Month SOFR March Futures Short 06/2026 215 1,065 13 0
3-Month SOFR September Futures Long 12/2023 658 (2, 402) 4 0
3-Month SOFR September Futures Short 12/2024 247 1,601 28 0
3-Month SOFR September Futures Short 12/2025 175 875 13 0
Australia Government 10-Year Bond December
Futures Short 12/2023 694 2,965 417 0
Euro—Bund 10-Year Bond December Futures Long 12/2023 284 (866) 102 0
U.S. Treasury 2-Year Note December Futures Long 12/2023 131 (98) 0 (13)
U.S. Treasury 10-Year Note December Futures Long 12/2023 6, 136 (11, 722) 0 (1, 055)
U.S. Treasury 20-Year Bond December Futures Short 12/2023 608 6, 292 209 0
U.S. Treasury Ultra 10-Year Note December Futures Long 12/2023 3 (19) 0 (D
U.S. Treasury Ultra 30-Year Bond December Futures Short 12/2023 32 508 24 0
SR AR $ 5,302 $ 938§ (1,079
20234104 31H
BED
AVTFLE -

VIZ7LVR . B BB Wil A JVVy b REBFIE/ EEFELS
TYTATA— ZESF (HA/B/E) RATUy RO fBEig® i S R Al
Airbus SE 1. 000% 06/20/2028 0. 769% EUR 600 $ 7 $ () $ 0 $ (D
AT&T, Inc. 1. 000% 06/20/2024 0. 544% $ 18,700 75 74 1 0
AT&T, Inc. 1. 000% 12/20/2025 0. 772% 200 2 0 0 0
AT&T, Inc. 1. 000% 06/20/2028 1. 001% 2,600 3 28 0 0
Barclays Bank PLC 1. 000% 12/20/2023 0. 610% EUR 7,200 13 4 0 0
Boeing Co. 1. 000% 12/20/2024 0. 443% $ 4,300 31 71 1 0
Boeing Co. 1. 000% 06/20/2025 0.552% 3,100 25 69 0 0
Boeing Co. 1. 000% 12/20/2025 0.610% 3,100 29 79 1 0
Ford Motor Credit Co. LLC 5. 000% 06/20/2024 0. 863% 700 23 Y] 1 0
Ford Motor Credit Co. LLC 5. 000% 12/20/2024 1.013% 5,500 274 (205) 10 0
Ford Motor Credit Co. LLC 5. 000% 06/20/2025 1. 194% 1, 100 72 22 2 0
Ford Motor Credit Co. LLC 5. 000% 12/20/2025 1. 290% 8,400 673 346 35 0
Ford Motor Credit Co. LLC 5. 000% 06/20/2026 1. 5056% 100 9 5 0 0
Ford Motor Credit Co. LLC 5. 000% 06/20/2027 1. 902% 100 10 5 1 0
General Electric Co. 1. 000% 12/20/2023 0. 194% 17,200 39 (45) 0 0
Rolls—Royce PLC 1. 000% 06/20/2025 1. 009% EUR 13,400 14 852 0 (32)
Rolls—Royce PLC 1. 000% 06/20/2026 1. 460% 3,800 (42) 264 37 0
Rolls—Royce PLC 1. 000% 12/20/2026 1. 675% 26, 300 (515) 729 181 0
Verizon Communications, Inc. 1. 000% 12/20/2024 0. 684% $ 8,300 39 15 0 0
Verizon Communications, Inc. 1. 000% 12/20/2026 0.838% 2,500 14 (42) 1 0
Verizon Communications, Inc. 1. 000% 06/20/2028 1. 009% 8, 000 7 19 1 0
Verizon Communications, Inc. 1. 000% 12/20/2028 1. 060% 2,000 (3) 2 1 0

$ 799 $ 2,280 § 273§ (33)
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CDX. EM-30 Index 1. 000% 12/20/2023 $ 35,445 $ 73 $ 1,174 $ 1 $ 0
CDX. EM-31 Index 1. 000% 06/20/2024 19, 350 116 867 25 0
CDX. EM-32 Index 1. 000% 12/20/2024 8, 670 54 419 11 0
CDX. EM-34 Index 1. 000% 12/20/2025 46, 828 (1,614) 76 93 0
CDX. EM-35 Index 1. 000% 06/20/2026 92 2) 1 0 0
CDX. EM-36 Index 1. 000% 12/20/2026 100, 464 (1,991) 2,467 217 0
CDX. EM—37 Index 1. 000% 06/20/2027 1,372 (44) 69 3 0
CDX. EM-38 Index 1. 000% 12/20/2027 11, 900 (441) 568 24 0
CDX. EM-39 Index 1. 000% 06/20/2028 6, 000 (258) 151 10 0
CDX. EM-40 Index 1. 000% 12/20/2028 59, 300 (3,174) (227) 116 0
CDX. HY-34 Index 5. 000% 06/20/2025 3, 060 94 (16) 6 0
CDX. HY-35 Index 5. 000% 12/20/2025 980 35 (51) 3 0
CDX. HY-36 Index 5. 000% 06/20/2026 58, 898 1,994 (3, 554) 179 0
CDX. HY-37 Index 5. 000% 12/20/2026 12,936 438 (284) 41 0
CDX. HY-38 Index 5. 000% 06/20/2027 2,842 70 85 22 0
CDX. HY=39 Index 5. 000% 12/20/2027 7,029 96 174 8 0
CDX. HY-40 Index 5. 000% 06/20/2028 300 3 (5) 1 0
CDX. HY-41 Index 5. 000% 12/20/2028 100, 800 37 (621) 291 0
CDX. IG—37 Index 1. 000% 12/20/2026 300 4 (3) 0 0
CDX. IG—38 Index 1. 000% 06/20/2027 1, 000 14 6 1 0
CDX. 16—39 Index 1. 000% 12/20/2027 400 5 0 0 0
CDX. 1640 Index 1. 000% 06/20/2028 2,600 31 () 2 0
CDX. 1641 Index 1. 000% 12/20/2028 238, 200 2,467 (539) 189 0
iTraxx Europe Series 33 Index 1. 000% 06/20/2025 EUR 16, 540 206 (174) 0 (18)
$(1,861) $ 576 $1,243 $ (18)
bz 4
2#| Wi B REBHNE RS
EBheF  EBHeFHER EELF] H/B/5) HErA ] / (#%R) BE A
BXiN 3-Month EURIBOR 2. 100% 04/11/2024 EUR 71,800 $ 55 $ 55 $ 694 $ 0
X 3-Month EURIBOR 2.100% 04/13/2024 108, 200 82 82 29 0
BN 3-Month EURIBOR 2. 250% 04/26/2024 70, 000 176 176 19 0
BTN 3-Month EURIBOR 2.250% 04/28/2024 65, 600 175 175 17 0
BEiN 3-Month EURIBOR 2. 250% 05/03/2024 69, 500 (519) (519) 13 0
BEiN 3-Month EURIBOR 2. 100% 05/17/2024 63, 400 (578) (578) 14 0
BXiN 3-Month ZAR-SAJIBOR 8. 410% 07/31/2028 ZAR 37,200 (15) (15) 4 0
T 3-Month ZAR-SAJIBOR 8. 415% 07/31/2028 29,700 (1D (1 3 0
BN 3-Month ZAR-SAJIBOR 8. 420% 07/31/2028 111, 200 “4n (41) 13 0
BN 3-Month ZAR-SAJIBOR 8. 428% 07/31/2028 74,100 (26) (26) 8 0
i 3-Month ZAR-SAJIBOR 8. 426% 08/01/2028 44, 900 (16) (16) 5 0
BEiN 3-Month ZAR-SAJIBOR 8. 460% 08/01/2028 75,900 (22) (22) 9 0
i 3-Month ZAR-SAJIBOR 8. 460% 08/02/2028 76,900 (22) (22) 9 0
T 3-Month ZAR-SAJIBOR 8. 464% 08/02/2028 77,100 (22) (22) 9 0
A 3-Month ZAR-SAJIBOR 8. 550% 08/03/2028 82,900 (8) (8) 9 0
BN 3-Month ZAR-SAJIBOR 8. 380% 08/04/2028 39, 800 (19) (19) 5 0
BTN 3-Month ZAR-SAJIBOR 8.410% 08/04/2028 96, 000 (39) (39) 11 0
BEiN 3-Month ZAR-SAJIBOR 8.415% 08/04/2028 39, 800 (16) (16) 5 0
BEiN 3-Month ZAR-SAJIBOR 8. 421% 08/04/2028 40, 700 (15) (15) 5 0
BXiN 3-Month ZAR-SAJIBOR 8. 543% 08/04/2028 40, 600 (4 4 5 0
A 3-Month ZAR-SAJIBOR 8. 360% 08/07/2028 76,600 (40) (40) 9 0
BN 3-Month ZAR-SAJIBOR 8. 400% 08/07/2028 76, 600 (33) (33) 9 0
BN 3-Month ZAR-SAJIBOR 8. 410% 08/07/2028 22,600 (9) (9) 2 0
A 6-Month Australian
Bank Bill 4. 750% 06/18/2024 AUD 28,000 2 (3, 284) 0 (273)
A 6-Month Australian
Bank Bill 3. 250% 12/17/2024 39, 200 (564) (3,573) 0 (262)
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T 6-Month Australian
Bank Bill 4.250% 12/17/2024 AUD 41,400 § (212) $ (4,828) $ 0 8 (39)
X 6-Month Australian
Bank Bill 3.500% 06/17/2025 38, 850 (626) (4, 218) 0 (321)
A 6-Month Australian
Bank Bill 2.750% 06/17/2026 3,870 (142) (422) 0 (29)
T 6-Month Australian
Bank Bill 3.000% 03/21/2027 313, 890 (11, 395) (39, 719) 0 (2,806)
ZHE 6-Month EURIBOR (0. 453%) 12/29/2023 EUR 4,300 111 111 0 (2
ZHE 6-Month EURIBOR (0. 425%) 06/28/2024 4,200 195 195 0 (2)
A 6-Month EURIBOR 0. 550% 08/10/2024 21,000 (754) (754) 9 0
= 6-Month EURIBOR (0. 395%) 12/30/2024 1,900 130 130 0 (2)
=tE 6-Month EURIBOR (0. 363%) 06/30/2025 3, 500 292 292 0 3)
=tH 6-Month EURIBOR (0. 329%) 12/30/2025 2,300 232 232 0 3)
= 6-Month EURIBOR (0. 294%) 06/30/2026 1,100 125 125 0 (2)
XA 6-Month EURIBOR 1. 000% 05/13/2027 56, 700 (5, 296) (5, 296) 91 0
FH 6-Month EURIBOR 3.370% 10/09/2028 21,800 105 105 46 0
A 6-Month EURIBOR 3. 450% 10/20/2028 20, 300 180 180 42 0
= 6-Month EURIBOR (0. 150%) 03/18/2030 123, 000 25, 997 22,436 0 (482)
=E 6-Month EURIBOR 0.150% 06/17/2030 26, 800 5, 583 5, 602 0 (64)
BEiN 6-Month EURIBOR 2.000% 09/21/2032 194, 130 (21, 119) (23, 932) 616 0
XA 6-Month EURIBOR 2.547% 03/09/2033 46, 800 (2,517) (2,517) 127 0
X 6-Month EURIBOR 3.270% 08/21/2033 12,000 (86) (86) 34 0
ZHEO) 6-Month EURIBOR 3.000% 03/20/2034 229, 900 6,431 4,026 0 (675)
= 6-Month EURIBOR 0. 250% 03/18/2050 37,600 20,715 17,703 0 (265)
ZHE®) 6-Month EURIBOR 0. 830% 12/09/2052 186, 200 14, 708 13, 606 0 (94)
A Bank of Japan
Uncollateralized
Overnight Call Rate 0.176% 04/27/2027 ¥ 3, 890, 000 (287) (287) 0 (51)
S Bank of Japan
Uncollateralized
Overnight Call Rate (0. 020%) 09/20/2028 67, 650, 000 16, 757 15,171 909 0
= Bank of Japan
Uncollateralized
Overnight Call Rate 0. 000% 03/15/2029 75, 360, 000 21,332 20, 588 1, 456 0
S Bank of Japan
Uncollateralized
Overnight Call Rate 0. 400% 06/15/2032 6, 300, 000 2,263 2,254 207 0
= Bank of Japan
Uncollateralized
Overnight Call Rate 0.500% 03/15/2042 3, 350, 000 4, 005 2,983 35 0
=R Bank of Japan
Uncollateralized
Overnight Call Rate 0.711% 04/27/2042 1, 020, 000 994 994 59 0
K BRL-CDI-Compounded 11.140% 01/02/2025 BRL 4, 400 (24) (24) 0 0
A BRL-CDI-Compounded 11. 160% 01/02/2025 2,900 (15) (15) 0 0
A BRL-CDI-Compounded 11. 350% 01/02/2025 3, 600 (16) (16) 0 0
A BRL-CDI-Compounded 12. 000% 01/02/2025 9, 800 (15) (15) 1 0
FHh BRL-CDI-Compounded 2. 080% 01/02/2025 16, 300 (18) (18) 2 0
X BRL-CDI-Compounded 12. 140% 01/02/2025 8, 200 (7 M 1 0
~CDI-Compounde: 12. Jo / s 7
K BRL-CDI-C ded 2. 145% 01/02/2025 8, 000 (N (7 1 0
~CDI-Compounde . 160% 8 (
BN BRL-CDI-C ded 12.160% 01/02/2025 16, 400 (13) (13) 2 0
i ~CDI-Compounde: . o 5 1
K BRL-CDI-C ded 9. 840% 01/02/2026 76, 500 371 371 0 0
~CDI-Compounde E o 8
S BRL-CDI-C ded 9. 865% 01/02/2026 38, 600 (183) (183) 0 0
g ~CDI-Compounde E o 8
K BRL-CDI-C ded 9. 905% 01/02/2026 58, 200 (266) (266) 0 0
A BRL-CDI-Compounded 10.018% 01/02/2026 145, 800 (615) (615) 0 68}
s BRL-CDI-Compounded 10. 050% 01/02/2026 144, 700 (596) (596) 0 (0
FHh BRL-CDI-Compounded 10. 070% 01/02/2026 143, 400 (587) (587) 0 (1
~CDI-Compounde: . 961% 1 107,
i BRL-CDI-C ded 9.961% 01/04/2027 07, 700 (645) (645) 0 (4)
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X BRL~CDI-Compounded 10. 000% 01/04/2027 BRL 26, 000 $ (150) $ (150) $ 0% 6Y)
A BRL-CDI-Compounded 10. 004% 01/04/2027 118, 400 (689) (689) 0 (4)
EZiA BRL-CDI-Compounded 10. 053% 01/04/2027 223, 400 (1, 257) (1,257) 0 (8)
BEiA BRL-CDI-Compounded 10. 101% 01/04/2027 55, 600 (302) (302) 0 (2)
BEiA BRL-CDI-Compounded 11. 220% 01/04/2027 5, 300 (21) (21) 0 0
FHA BRL-CDI-Compounded 11. 245% 01/04/2027 2, 700 (10 (10) 0 0
FHA BRL-CDI-Compounded 11. 260% 01/04/2027 2, 700 (10) (10) 0 0
A BRL-CDI-Compounded 11. 700% 01/04/2027 1, 400 1) (1) 0 0
A BRL-CDI-Compounded 11. 715% 01/04/2027 5, 900 (5) (5) 0 0
A BRL-CDI-Compounded 11. 870% 01/04/2027 14, 100 1 1 0 (1)
FEG Canadian Overnight

Repo Rate Average 3. 750% 12/20/2025 CAD 160, 300 (1,849) 876 115 0
ZHE IBMEXID 8. 675% 04/03/2024 MXN 851, 700 617 617 0 (1)
= IBMEXID 8. 660% 04/04/2024 352, 700 257 257 0 (1)
ZHH IBMEXID 8. 750% 04/05/2024 265, 800 187 187 0 0
A TBMEXID 5. 980% 08/26/2024 11, 300 (28) (17) 0 0
BT IBMEXID 7. 670% 03/05/2025 662, 400 (1, 652) (426) 0 (45)
BEiA IBMEXID 7.710% 03/07/2025 435, 800 (1,071) (2, 400) 128 0
FHA IBMEXID 7.715% 03/07/2025 433, 300 (1,064) (2,390) 127 0
FHA IBMEXID 7. 570% 03/18/2025 612, 000 (1, 547) (3,091) 288 0
2N IBMEXID 5. 160% 06/06/2025 39, 200 (187) (187) 1 0
A IBMEXID 5. 950% 01/30/2026 104, 300 (547) (381) 8 0
= TBMEXID 8. 410% 03/31/2027 102, 000 269 269 0 (6)
=ZHE IBMEXID 8. 730% 04/06/2027 108, 200 226 226 0 (6)
FHA IBMEXID 8. 300% 06/16/2028 174, 900 (547) (458) 19 0
FHA IBMEXID 8. 512% 07/24/2028 316, 600 (842) (842) 26 0
XA IBMEXID 8. 444% 07/25/2028 418, 600 (1,171) (1,171) 35 0
2N IBMEXID 8. 471% 07/26/2028 211, 000 (577) (577) 18 0
A TBMEXID 8. 550% 07/27/2028 1086, 800 (274) (274) 9 0
BEiA IBMEXID 8. 556% 07/27/2028 635, 400 (1, 622) (1,622) 53 0
BEiA IBMEXID 8. 620% 07/28/2028 109, 100 (263) (263) 9 0
FHA IBMEXID 8. 636% 07/28/2028 217, 600 (518) (518) 18 0
XA IBMEXID 8. 640% 07/28/2028 43, 600 (103) (103) 4 0
A IBMEXID 8. 650% 07/28/2028 110, 100 (259) (259) 9 0
A IBMEXID 8. 660% 07/28/2028 108, 800 (253) (253) 9 0
BEiA IBMEXID 8. 600% 07/31/2028 173, 800 (424) (418) 15 0
=ZHE IBMEXID 7. 495% 01/14/2032 52, 800 363 147 13 0
ZHE IBMEXID 7. 498% 01/15/2032 218, 400 1,503 607 54 0
ZHE IBMEXID 8. 732% 03/30/2032 54, 100 157 157 0 (9)
ZHH IBMEXID 8. 701% 03/31/2032 127, 000 381 381 0 1)
i Secured Overnight

Financing Rate 1. 270% 11/04/2023 $2,801, 300 (23, 162) (6, 643) 0 (26)
T Secured Overnight

Financing Rate 1. 000% 01/26/2024 26, 500 (250) (250) 0 0
T Secured Overnight

Financing Rate 1. 700% 03/06/2024 59, 600 (1, 190) (1, 190) 0 (1
A Secured Overnight

Financing Rate 5. 100% 05/22/2024 3, 900, 430 (12, 060) (5,906) 0 (303)
T Secured Overnight

Financing Rate 5. 400% 06/06/2024 2,242, 310 (613) 757 0 (209)
F A Secured Overnight

Financing Rate 4. 040% 06/20/2024 63, 200 (871) (871) 0 (7
FEA Secured Overnight

Financing Rate 4. 060% 06/20/2024 252, 800 (3, 433) (3,433) 0 (27
F A Secured Overnight

Financing Rate 4. 140% 06/22/2024 105, 300 (1, 356) (1, 356) 0 (11)
T Secured Overnight

Financing Rate 3. 050% 07/21/2024 66, 800 (1, 582) (1,582) 0 (9)
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X Secured Overnight

Financing Rate 3. 052% 07/24/2024 $ 66, 800 $ (1,577 $ (1,577 3 0% (10)
A Secured Overnight

Financing Rate 2. 765% 07/27/2024 67, 000 (1, 780) (1, 780) 0 11
T Secured Overnight

Financing Rate 2. 993% 10/13/2024 31, 700 (747) (747) 0 (8)
X Secured Overnight

Financing Rate 2.920% 10/17/2024 69, 400 (1,672) (1, 672) 0 an
BN Secured Overnight

Financing Rate 3.018% 10/24/2024 28, 100 (648) (648) 0 D
T Secured Overnight

Financing Rate 3. 140% 10/25/2024 27,700 (605) (605) 0 (7
T Secured Overnight

Financing Rate 3. 190% 10/25/2024 27,700 (592) (592) 0 )]
BN Secured Overnight

Financing Rate 3. 225% 10/25/2024 27,700 (582) (582) 0 ¢}
T Secured Overnight

Financing Rate 2.973% 10/27/2024 27, 600 (649) (649) 0 (€8]
FHA Secured Overnight

Financing Rate 2.841% 10/31/2024 27, 500 (678) (678) 0 M
=t Secured Overnight

Financing Rate 2. 500% 12/18/2024 62, 500 2,353 5, 056 21 0
ZHE® Secured Overnight

Financing Rate 2. 450% 12/20/2024 428, 400 11,763 11, 793 146 0
=HHG Secured Overnight

Financing Rate 2. 350% 01/17/2025 214, 000 5,932 5, 909 76 0
R Secured Overnight

Financing Rate 1. 300% 03/16/2025 62, 600 3,773 3,773 23 0
= Secured Overnight

Financing Rate 1. 300% 03/18/2025 62, 600 3, 783 3, 783 28 0
T Secured Overnight

Financing Rate 4. 500% 05/22/2025 2,011, 060 (26, 164) (20, 336) 0 (1,009)
FHh Secured Overnight

Financing Rate 4. 900% 06/06/2025 1, 156, 360 (5, 833) (7,518) 0 (599)
= Secured Overnight

Financing Rate 2. 000% 06/20/2025 117, 800 6, 669 9, 082 65 0
ZE® Secured Overnight

Financing Rate 1. 600% 01/16/2026 167, 700 10, 055 7,921 115 0
ZHEO) Secured Overnight

Financing Rate 2. 300% 01/17/2026 120, 700 5,675 5, 649 84 0
= Secured Overnight

Financing Rate 0. 928% 05/06/2026 25, 800 2,784 2,784 22 0
= Secured Overnight

Financing Rate 0. 940% 06/08/2026 35, 000 3,719 3,719 32 0
=0 Secured Overnight

Financing Rate 0. 500% 06/16/2026 251, 400 29, 158 25, 308 196 0
4 Secured Overnight

Financing Rate 1. 030% 06/17/2026 43, 000 4, 447 4, 447 38 0
= Secured Overnight

Financing Rate 1. 010% 06/24/2026 39, 800 4,123 4,123 36 0
=ZE Secured Overnight

Financing Rate 1. 250% 12/15/2026 3, 300 370 441 4 0
=0 Secured Overnight

Financing Rate 1. 740% 12/16/2026 15, 800 1, 469 1, 469 14 0
F A Secured Overnight

Financing Rate 1. 380% 01/04/2027 37, 200 (3, 867) (3, 867) 0 (34)
T Secured Overnight

Financing Rate 1. 570% 01/11/2027 21, 300 (2,075) (2, 075) 0 (23)
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T Secured Overnight

Financing Rate 1. 570% 01/12/2027 13, 400 (1, 305) $ (211) 0% (14)
T Secured Overnight

Financing Rate 1. 425% 01/18/2027 25,400 (2, 587) (374) 0 @n
BN Secured Overnight

Financing Rate 1. 443% 01/18/2027 27,300 (2,767) (2, 767) 0 (25)
= Secured Overnight

Financing Rate 1. 350% 01/20/2027 19, 000 1,979 1,979 21 0
A Secured Overnight

Financing Rate 1. 418% 01/20/2027 12,700 (1, 295) (1, 295) 0 (14)
A Secured Overnight

Financing Rate 1. 550% 01/20/2027 84, 500 (8, 253) (7,961) 0 (92)
=0 Secured Overnight

Financing Rate 1. 560% 02/05/2027 28, 000 3,107 3, 107 26 0
FHA Secured Overnight

Financing Rate 1. 580% 02/16/2027 26, 400 (2,897) (719) 0 (29)
R Secured Overnight

Financing Rate 1. 450% 02/17/2027 62, 000 7,062 7,062 68 0
BN Secured Overnight

Financing Rate 1. 700% 02/17/2027 248, 100 (26, 263) (25, 330) 0 (273)
=HE Secured Overnight

Financing Rate 1. 420% 02/24/2027 46, 300 5,304 5, 304 51 0
FHh Secured Overnight

Financing Rate 1. 650% 02/24/2027 154, 200 (16, 523) (15, 966) 0 (169)
BN Secured Overnight

Financing Rate 1. 620% 04/18/2027 26, 900 (3,092) (3, 092) 0 (26)
T Secured Overnight

Financing Rate 1. 783% 04/22/2027 20, 100 (2,183) (2, 183) 0 (20)
T Secured Overnight

Financing Rate 1. 788% 05/03/2027 20,600 (2,231 (2,231) 0 (20)
BN Secured Overnight

Financing Rate 1. 000% 06/15/2027 51,050 (6, 925) (6, 075) 0 (54)
= Secured Overnight

Financing Rate 1. 000% 06/15/2027 68, 850 9, 347 7,052 69 0
A Secured Overnight

Financing Rate 2. 850% 08/30/2027 24,600 (1, 605) (1, 605) 0 (26)
BZ N Secured Overnight

Financing Rate 3. 050% 09/07/2027 12, 500 (721) (721) 0 (14)
T Secured Overnight

Financing Rate 2. 955% 10/04/2027 25, 100 (1,510) (1,510) 0 @7
=ZH Secured Overnight

Financing Rate 3. 750% 12/13/2027 25,200 1,040 1, 040 29 0
BN Secured Overnight

Financing Rate 2. 500% 12/20/2027 259, 700 (23, 608) (40, 051) 0 (273)
BN Secured Overnight

Financing Rate 2. 490% 01/09/2028 190, 500 (16, 162) (5, 999) 0 (199)
FHA Secured Overnight

Financing Rate 3. 800% 03/10/2028 38, 100 (1, 476) (1, 476) 0 (45)
FHh Secured Overnight

Financing Rate 1. 280% 03/24/2028 73,200 (10, 563) (10, 563) 0 1)
= Secured Overnight

Financing Rate 1. 235% 05/12/2028 13, 100 2,029 2,029 13 0
BN Secured Overnight

Financing Rate 0. 500% 06/16/2028 366, 282 (67, 527) (11, 766) 0 G370
= Secured Overnight

Financing Rate 3. 250% 06/21/2028 131, 000 8,071 9, 635 162 0
X Secured Overnight

Financing Rate 2. 700% 07/21/2028 14, 100 (1, 205) (1, 205) 0 an
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T Secured Overnight

Financing Rate 2. 675% 07/24/2028 14, 400 (1, 245) $ (1,245) 0% (18)
T Secured Overnight

Financing Rate 2. 468% 07/27/2028 14, 200 (1, 359) (1, 359) 0 an
BN Secured Overnight

Financing Rate 3. 800% 09/05/2028 67, 400 (2,347) (2,347) 0 (87)
T Secured Overnight

Financing Rate 1. 500% 12/15/2028 29, 662 (4,597) (5, 266) 0 (36)
=0 Secured Overnight

Financing Rate 1. 500% 01/12/2029 14, 850 2,230 2,230 18 0
A Secured Overnight

Financing Rate 1. 700% 01/12/2029 54, 000 (7,584) (2,123) 0 (67)
T Secured Overnight

Financing Rate 1.518% 01/20/2029 7,600 (1,133) (1,133) 0 9
FHA Secured Overnight

Financing Rate 1. 630% 01/20/2029 10, 600 (1, 523) (1, 523) 0 (13)
FHh Secured Overnight

Financing Rate 1. 630% 01/26/2029 12,700 (1,819) (1,819) 1,831 0
BN Secured Overnight

Financing Rate 1.618% 02/09/2029 4, 800 (772) (772) 0 (6)
T Secured Overnight

Financing Rate 1. 000% 06/15/2029 6, 100 (1, 158) (993) 0 (8)
R Secured Overnight

Financing Rate 1. 000% 06/15/2029 97,910 18, 597 14, 229 133 0
BN Secured Overnight

Financing Rate 1. 750% 06/15/2029 59, 920 (9, 005) (5, 288) 6 (58)
T Secured Overnight

Financing Rate 3. 000% 06/19/2029 275, 100 (25, 328) (57, 045) 0 (391)
T Secured Overnight

Financing Rate 3. 050% 09/08/2029 12,400 (980) (980) 0 (19)
BN Secured Overnight

Financing Rate 3. 100% 09/09/2029 12, 400 (945) (945) 0 (19)
= Secured Overnight

Financing Rate 1. 750% 01/23/2030 14, 000 2,249 2,249 21 0
=0 Secured Overnight

Financing Rate 1. 870% 01/23/2030 14, 000 2,154 2,154 21 0
BN Secured Overnight

Financing Rate 3. 470% 02/22/2030 39, 200 (2,700) (2,700) 0 (63)
T Secured Overnight

Financing Rate 3. 340% 02/23/2030 32,800 (2,522) (2,522) 0 (52)
=ZH Secured Overnight

Financing Rate 1. 610% 02/28/2030 14, 100 2,553 2,553 21 0
BN Secured Overnight

Financing Rate 3. 525% 03/02/2030 14, 000 917) 917) 0 (23)
= Secured Overnight

Financing Rate 1. 430% 03/17/2030 31, 300 5, 946 5, 946 47 0
=ZE Secured Overnight

Financing Rate 1. 250% 06/17/2030 9, 500 1,959 1,764 14 0
R Secured Overnight

Financing Rate 3. 000% 06/21/2030 339, 400 32,322 32,302 559 0
BN Secured Overnight

Financing Rate 3. 500% 06/22/2030 98, 200 (6,391) (6,391) 0 (164)
= Secured Overnight

Financing Rate 0.678% 07/29/2030 12, 400 2,919 2,919 0 (2,899)
= Secured Overnight

Financing Rate 0.674% 08/05/2030 12,000 2,991 2,991 17 0
X Secured Overnight

Financing Rate 3. 800% 08/22/2030 8,900 (404) (404) 0 (15)
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=ZE Secured Overnight

Financing Rate 1. 000% 12/16/2030 $ 7,588 $ 1,778 $ 1,725 118 0
ZHEO) Secured Overnight

Financing Rate 3. 500% 12/20/2030 1, 195, 800 71, 103 61, 992 2, 142 0
BN Secured Overnight

Financing Rate 0. 750% 06/16/2031 13, 609 (3,593) (2, 341) 0 (19)
= Secured Overnight

Financing Rate 0. 750% 06/16/2031 335, 400 88, 106 61, 539 568 0
=0 Secured Overnight

Financing Rate 1. 450% 07/16/2031 23, 600 5, 046 5, 046 36 0
R Secured Overnight

Financing Rate 1. 370% 07/19/2031 10, 500 2,301 2,301 16 0
=0 Secured Overnight

Financing Rate 1. 360% 07/20/2031 15, 700 3, 450 3, 450 24 0
=05 Secured Overnight

Financing Rate 1. 405% 09/07/2031 25, 500 5, 825 5, 825 39 0
FHh Secured Overnight

Financing Rate 1. 500% 10/05/2031 15, 500 (3, 420) (3, 420) 0 (24)
BN Secured Overnight

Financing Rate 1.535% 10/15/2031 15, 400 (3, 354) (3, 354) 0 (24)
T Secured Overnight

Financing Rate 1. 535% 10/22/2031 10, 300 (2, 239) (2, 239) 0 (16)
FHh Secured Overnight

Financing Rate 1. 545% 10/26/2031 10, 300 (2, 231) (2, 231) 2,192 0
BN Secured Overnight

Financing Rate 1. 735% 01/12/2032 10, 100 (2,078) (2,078) 0 (16)
T Secured Overnight

Financing Rate 1. 655% 01/24/2032 12, 700 (2, 679) (2, 679) 0 (20)
T Secured Overnight

Financing Rate 1. 768% 02/02/2032 9, 600 (2, 082) (2, 082) 0 (18)
BN Secured Overnight

Financing Rate 1. 650% 02/08/2032 16, 100 (3, 574) (3, 574) 0 (30)
T Secured Overnight

Financing Rate 2. 000% 02/18/2032 23, 000 (4, 591) (4, 591) 0 (38)
A Secured Overnight

Financing Rate 1. 730% 02/24/2032 15, 200 (3, 276) (3, 276) 0 (29)
BN Secured Overnight

Financing Rate 1. 765% 03/16/2032 5, 300 (1, 126) (1, 126) 0 (10)
= Secured Overnight

Financing Rate 2. 385% 06/08/2032 10, 400 1, 699 1,699 21 0
FHA Secured Overnight

Financing Rate 1. 250% 06/15/2032 55, 640 (13, 768) (4, 683) 188 0
=t Secured Overnight

Financing Rate 1. 250% 06/15/2032 45,970 11, 386 9, 630 86 0
BN Secured Overnight

Financing Rate 1. 750% 06/15/2032 78, 300 (16, 472) (12, 197) 0 (148)
=ZE Secured Overnight

Financing Rate 1. 500% 06/21/2032 12, 800 3, 054 2,630 22 0
FHh Secured Overnight

Financing Rate 3. 050% 09/06/2032 18, 800 (2, 086) (2, 086) 0 (39)
= Secured Overnight

Financing Rate 3.610% 12/12/2032 10, 100 811 811 22 0
= Secured Overnight

Financing Rate 3. 350% 12/14/2032 5, 000 510 510 11 0
BZiA Secured Overnight

Financing Rate 3. 400% 02/23/2033 31, 600 (3, 083) (3, 083) 0 70)
X Secured Overnight

Financing Rate 3. 430% 02/27/2033 21, 500 (2, 044) (2, 044) 0 (48)
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T Secured Overnight

Financing Rate 3.370% 03/01/2033 20, 800 $ (2,079 $ (2,079 03 (46)
T Secured Overnight

Financing Rate 3. 405% 03/01/2033 20, 300 (1,971 (1,971) 0 (45)
BN Secured Overnight

Financing Rate 3. 300% 03/06/2033 20, 200 (2, 135) (2, 135) 0 (45)
T Secured Overnight

Financing Rate 3. 450% 03/07/2033 38, 300 (3,575) (3,575) 0 (85)
=0 Secured Overnight

Financing Rate 3. 500% 05/22/2033 911, 110 80, 245 71,481 2, 067 0
= Secured Overnight

Financing Rate 3. 700% 06/06/2033 529, 370 37, 830 42,122 1,216 0
T Secured Overnight

Financing Rate 3.300% 06/14/2033 77,300 (8,019) (8,019) 0 (175)
FHA Secured Overnight

Financing Rate 3. 000% 06/21/2033 230 (29) (28) 0 [€H)
R Secured Overnight

Financing Rate 3. 000% 06/21/2033 366, 140 46, 817 45,285 818 0
BN Secured Overnight

Financing Rate 3. 500% 06/21/2033 65, 300 (5, 704) (5, 704) 0 (149)
T Secured Overnight

Financing Rate 3. 650% 07/10/2033 37,000 (2,767) (2,767) 0 (86)
FHh Secured Overnight

Financing Rate 3. 750% 07/12/2033 31,800 (2,119 (2,119) 0 (74)
BN Secured Overnight

Financing Rate 3. 730% 08/03/2033 10, 600 (718) (718) 0 (25)
T Secured Overnight

Financing Rate 3. 735% 08/07/2033 12, 100 (814) (814) 0 (28)
T Secured Overnight

Financing Rate 3. 760% 08/23/2033 35,500 (2,299 (2, 299) 0 (83)
BN Secured Overnight

Financing Rate 3. 800% 08/30/2033 17,800 (1,092) (1, 092) 0 (42)
T Secured Overnight

Financing Rate 3. 900% 08/30/2033 35,900 (1,913) (1,913) 0 (85)
A Secured Overnight

Financing Rate 4. 030% 10/04/2033 33,900 (1,421 (1, 421) 0 (€3]
BN Secured Overnight

Financing Rate 4.175% 10/10/2033 16, 300 (492) (492) 0 (40)
T Secured Overnight

Financing Rate 4. 150% 10/12/2033 16, 300 (524) (524) 0 (39)
FHA Secured Overnight

Financing Rate 4. 200% 10/18/2033 14, 000 (392) (392) 0 (34)
BN Secured Overnight

Financing Rate 4. 220% 10/20/2033 16, 400 (432) (432) 0 (40)
BN Secured Overnight

Financing Rate 4. 230% 10/23/2033 8, 800 (224) (224) 0 (21)
FHA Secured Overnight

Financing Rate 4. 255% 10/23/2033 8, 800 (206) (206) 0 n
FHh Secured Overnight

Financing Rate 4. 393% 10/25/2033 8,200 (102) (102) 0 (20)
BN Secured Overnight

Financing Rate 4. 450% 10/31/2033 10, 200 (79) (79) 0 (25)
EHAG Secured Overnight

Financing Rate 4., 435% 11/01/2033 8, 600 (76) (76) 0 (76)
FE© Secured Overnight

Financing Rate 4., 450% 11/01/2033 16, 900 (129) (129) 0 (129)
FO Secured Overnight

Financing Rate 3. 500% 12/20/2033 7,200 (589) an 0 an
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=ZE Secured Overnight

Financing Rate 2. 500% 06/20/2048 $ 7,900 $ 2,581 $ 3,676 338 0
=0 Secured Overnight

Financing Rate 1. 910% 10/17/2049 11, 400 4, 845 4, 850 43 0
= Secured Overnight

Financing Rate 1. 895% 10/18/2049 11, 400 4, 869 4, 834 42 0
= Secured Overnight

Financing Rate 2. 000% 01/15/2050 8,800 3,590 3, 784 34 0
=0 Secured Overnight

Financing Rate 1. 625% 01/16/2050 22,500 10, 487 3,502 81 0
= Secured Overnight

Financing Rate 1. 750% 01/22/2050 47,500 21,191 19, 434 174 0
=0 Secured Overnight

Financing Rate 1. 625% 02/03/2050 42,500 20, 340 17,516 154 0
=05 Secured Overnight

Financing Rate 1. 875% 02/07/2050 2,700 1,187 1, 167 10 0
R Secured Overnight

Financing Rate 1. 500% 06/17/2050 1,200 595 717 4 0
BN Secured Overnight

Financing Rate 1.215% 10/13/2050 14, 900 (8,029) (8, 029) 0 (50)
T Secured Overnight

Financing Rate 1. 144% 11/04/2050 9, 000 (5,031) (5,031) 0 (30)
R Secured Overnight

Financing Rate 1. 250% 12/16/2050 128, 700 69, 199 56, 021 431 0
BN Secured Overnight

Financing Rate 1. 485% 01/13/2051 13,900 (6, 881) (6, 881) 0 (50)
T Secured Overnight

Financing Rate 1. 595% 01/13/2051 14, 700 (7,020) (7, 020) 0 (54)
T Secured Overnight

Financing Rate 1. 523% 01/19/2051 8,900 (4, 348) (4, 348) 0 (32)
BN Secured Overnight

Financing Rate 1. 550% 01/21/2051 10, 400 (5,033) (5,033) 0 (38)
T Secured Overnight

Financing Rate 1. 590% 02/09/2051 98, 800 (48, 417) (48, 417) 0 (361)
=0 Secured Overnight

Financing Rate 1. 250% 06/16/2051 386, 100 208, 398 142, 941 1, 456 0
= Secured Overnight

Financing Rate 1. 945% 06/23/2051 22,200 9, 568 9, 568 84 0
= Secured Overnight

Financing Rate 1. 785% 08/12/2051 13, 100 6, 046 6, 046 50 0
FHA Secured Overnight

Financing Rate 1. 815% 01/24/2052 2,500 (1,118) (1,118) 0 (10)
BN Secured Overnight

Financing Rate 1. 867% 01/26/2052 2,500 (1,097) (1,097) 1, 087 0
= Secured Overnight

Financing Rate 1. 750% 06/15/2052 96, 100 41,758 32,698 409 0
FHA Secured Overnight

Financing Rate 3. 080% 02/23/2053 11, 200 (2, 487) (2, 487) 0 (57)
FHh Secured Overnight

Financing Rate 3.370% 07/12/2053 22,400 (3,741 (3, 741) 0 (118)
BN Secured Overnight

Financing Rate 2. 550% 07/21/2053 3, 600 (1,091) (1, 091) 0 an
BN Secured Overnight

Financing Rate 2.537% 07/24/2053 3, 600 (1, 098) (1, 098) 0 an
BZiA Secured Overnight

Financing Rate 3. 830% 10/12/2053 5,100 (439) (439) 0 (29)
X Secured Overnight

Financing Rate 3. 880% 10/16/2053 5,100 (396) (396) 0 (29)
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T Secured Overnight

Financing Rate 3. 870% 10/17/2053 $ 5, 500 $ (436) $ (436)  § 0%  (BD
T Sterling Overnight

Interbank Average Rate 4, 320% 10/20/2033 GBP 7,300 (39) (38) 26 0
ZHE) Sterling Overnight

Interbank Average Rate 4. 500% 03/20/2034 68, 850 (1, 126) 1,067 0 (182)
T Sterling Overnight

Interbank Average Rate 1. 096% 02/14/2052 5, 500 (3, 639) (3, 639) 25 0
A Sterling Overnight

Interbank Average Rate 1. 060% 02/21/2052 2,500 (1, 671) (1,671 11 0
BZA Sterling Overnight

Interbank Average Rate 1.101% 02/21/2052 2,500 (1, 650) (1,650) 11 0
T Sterling Overnight

Interbank Average Rate 1. 175% 02/28/2052 5,200 (3, 352) (3, 352) 24 0
=G Sterling Overnight

Interbank Average Rate 4, 250% 03/20/2054 3, 800 32 221 0 (23)
i UK Retail Price Index 0. 000% 09/15/2031 34,900 (5, 753) (5,573) 48 0
= UK Retail Price Index 0. 000% 10/15/2031 46, 300 (6, 887) (6,827) 46 0
=HE UK Retail Price Index 0. 000% 11/15/2031 23, 300 (3,119) (2,867) 60 0

$ 431,204 § 303, 630 $ 23,351 $(17,160)

AU v TEKEH $ 430,142 $ 306,486 $ 24,867 $(17,211)

LUFi, 20235810 A 31 BIRIED BBERT U N7 4 TS £ IXETHBE ORI R L 2 288007 U 37 « TS ORI L OEERFELEOME TS 5,

(o) 20234F10H 31 A BIFE, RHER%E231, 130K FIVOMAGESRI L 127, 31K RADEEN, HESHT ) A7 4 7THRB LI CEFHEEOMSR L2235
ST VT 4 TERROBR L 2o TS, v AF RN ET 2 BMERICOV T, MESHECHT32EEOES8 X ¥ —HBHEN)
»BROZL,

SWMT VT 4 TRE SBT Y ST o TR
EBHREILS LRSS
il B ] Ak
A ATy F FH AU S
FFvayv 5 24 &8t Frvav 5t i a/it

FREWT Y ST 4 TR E I
SEhERONRL RS
LWT VAT ¢ TR ER $ 0 $ 938% 24,867 § 25805 $§ (1,072) § (1,079) § (17,211) § (19,362)

U7y RSB TF I a v ORIVFETHY BEORAY v 7EROFECERSNE XS ICEREEPE-TBE. 77 Fid (1) AV v 7ORETARICE LV
E7uT s va Y OEWFCH LI, BRESL LIV Ty VA EBEERT AR ZET 50, Fid (1) BECAENCBBEBELIIL T L
AR AT B FRESR ORI AR A U /231 % OB EZ B & b L ITER O THiL 9,

O fExHE TR S, BIRRAOWME, REMEELZEZY T AT B2 LYy b FTa b - ATy SEOBEOREICERSNSA T TA R LYy
ke 27w RiE, TN AT = v R - VRS OBREMD ETCOREORBIZ R, 2 LYy b FUNAT 0 ST HEBERBITOMEEED LY R
ERT, BEDL Ty LV A VT 4T L—DA YT ITAR 7LV b« AF by ik, 7077y VOBA/ FFARMAZ KL, BRI ICER S EH
SEREDZEVBHD, JLVy b ATy ROPERIE, V77 LR 20T 4T 0 —OEAOESEOEL, BLXOEBHOLETERESINEL S CEETRITOY
A7 6 L BZFOMOBERERBRET S THEOE KR ERT,

O BEORY v SEROFETERSNE I CERERPE-BE. 7 v RBERT e T 7L a v ORVFEL LTI Z L, FREFERT 0T 7 s Y ORNVE
L UTEZET S 2 & MNER SN RK RIAKE,

D PMBI LYy b e FTTHN b« AT v FERNT L 5T, i L ORAEIL, K/ RT =~ A - A7 OBREME L TOREOREIZREL, 1LYy
ke FUART ¢ T L > TOWEAR (E2 30N 13, WIRBE, o - ALk BHENEZAY » PEROBETAR TH LML RT, YHAY v 7OMBEST
Ak WG U735 A OGBS 81 ABHEOBEMIE, L7 7 LY REORROESEOEL, BIXUORHORETERSNE X 9 ICEBERBETOY 227 H L ZF Ofho
FEREHIRAET 5 WREEOWKERT,

O e sEmE, EHMRS = FEET 5, BIERIC OV T, BBEEECHT 51E2 FERRS B I ORENGE #3ROZ L,
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AZD 11/2023 $ 8, 365 AUD 13, 177 $ 0 $ (22)
AZD 12/2023 AUD 13, 177 $ 8, 374 22 0
AZD 03/2024 CNH 134,778 18, 699 149 0
BOA 11/2023 BRL 56, 241 11, 120 0 (30)
BOA 11/2023 COP 62, 570, 000 14, 679 0 (345)
BOA 11/2023 EUR 669, 706 708, 085 206 0
BOA 11/2023 PEN 26,411 6, 863 0 (22)
BOA 11/2023 $ 4,279 AUD 6, 751 0 (5)
BOA 11/2023 11,213 BRL 56, 241 0 (62)
BOA 11/2023 5,308 CAD 7,243 0 (90)
BOA 11/2023 12 CLP 10, 069 0 0
BOA 11/2023 1,722 JPY 258, 400 0 (16)
BOA 11/2023 14, 150 PEN 52,571 0 (446)
BOA 12/2023 AUD 6, 751 $ 4,284 5 0
BOA 12/2023 KRW 9, 358, 124 7,024 98 0
BOA 12/2023 PEN 4,007 1,048 6 0
BOA 12/2023 TWD 28, 641 895 11 0
BOA 12/2023 $ 8,570 INR 713, 399 0 an
BOA 12/2023 6, 851 PEN 26,411 22 0
BOA 01/2024 ZAR 10, 340 $ 538 0 (10)
BOA 02/2024 $ 154 CNY 1, 089 0 (3)
BOA 03/2024 CNII 189, 698 $ 26, 191 82 0
BOA 03/2024 $ 680 IDR 10, 617, 491 0 (16)
BPS 11/2023 AUD 1, 968 $ 1,243 0 (3)
BPS 11/2023 BRL 41, 146 8,119 0 (38)
BPS 11/2023 CLP 31, 237, 403 33,473 0 (1, 310)
BPS 11/2023 GBP 370, 780 $ 451, 656 1,734 0
BPS 11/2023 1DR 27, 546, 121 1, 750 22 0
BPS 11/2023 21,859,014 1, 400 27 0
BPS 11/2023 7,874,575 500 6 0
BPS 11/2023 109, 908, 701 6, 930 37 0
BPS 11/2023 JPY 14,018, 721 93, 683 1,117 0
BPS 11/2023 KRW 6,074, 750 4, 500 9 0
BPS 11/2023 5,039, 261 3, 750 26 0
BPS 11/2023 3,996, 916 2, 950 0 (3)
BPS 11/2023 1, 345, 662 1, 000 6 0
BPS 11/2023 MXN 108, 084 5,893 0 (94)
BPS 11/2023 $ 1, 026 AUD 1, 604 0 (11)
BPS 11/2023 8, 200 BRL 41, 146 0 (42)
BPS 11/2023 33, 448 CLP 31, 237, 403 1,319 0
BPS 11/2023 1,542 EUR 1, 453 0 (6)
BPS 11/2023 529, 829 GBP 436, 195 0 (529)
BPS 11/2023 1, 267 JPY 189, 100 0 (19)
BPS 11/2023 4,497 KRW 6, 061, 484 0 (16)
BPS 11/2023 38 NZD 63 0 2)
BPS 11/2023 6,075 ZAR 116, 531 131 0
BPS 12/2023 EUR 11, 857 $ 12, 558 8

BPS 12/2023 GBP 429, 980 522, 387 521 0
BPS 12/2023 IDR 56, 297, 738 3,537 6 0
BPS 12/2023 KRW 18, 736, 447 14, 063 196 0
BPS 12/2023 1, 552, 254 1, 150 2 0
BPS 12/2023 TWD 531 17 0 0
BPS 12/2023 $ 6, 450 BRL 32,749 17 0
BPS 12/2023 93,683 JPY 13, 947, 559 0 (1,087)
BPS 12/2023 4 KRW 5,397 0 0
BPS 02/2024 274 CNY 1,942 0 (5)
BPS 03/2024 CNH 131, 280 $ 18, 241 172 0
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BPS 03/2024 TWD 450, 945 $ 14, 313 261 $ 0
BPS 03/2024 $ 204 CNH 1, 474 0 (1
BPS 03/2024 12,083 IDR185, 779, 982 4] (457)
BRC 11/2023 MXN 252, 482 $ 13, 800 0 (185)
BRC 11/2023 TWD 77,005 2,430 56 0
BRC 11/2023 $ 5,319 GBP 4, 376 0 9)
BRC 11/2023 4,965 MXN 86, 326 0 (196)
BRC 11/2023 $ 2,310 TRY 66, 855 4 0
BRC 11/2023 2,335 67, 710 14 0
BRC 12/2023 IDR 30, 326, 328 $ 1, 905 4 0
BRC 12/2023 TWD 231, 531 7,324 174 0
BRC 12/2023 $ 1,019 JPY 152, 700 4] (5)
BRC 12/2023 2,358 TRY 70, 205 10 0
BRC 01/2024 JPY 34, 990, 000 $ 239, 246 5,200 0
BRC 01/2024 $ 3,536 TRY 108, 374 13 0
BRC 02/2024 5,894 179, 686 4] (16)
BRC 03/2024 1,179 36, 926 4] (5)
CBK 11/2023 BRL 904, 464 $ 179, 028 4] (295)
CBK 11/2023 CAD 1,163 853 16 0
CBK 11/2023 CHF 854 986 46 0
CBK 11/2023 CLP 14, 313, 592 15, 574 0 (356)
CBK 11/2023 EUR 4,062 4,301 8 0
CBK 11/2023 MXN 935, 451 53,779 1,961 0
CBK 11/2023 PEN 26, 160 7,042 223 0
CBK 11/2023 3, 699 1,018 54 0
CBK 11/2023 14, 568 3,912 114 0
CBK 11/2023 5,009 1, 370 64 0
CBK 11/2023 16, 050 4,172 0 a1
CBK 11/2023 16, 050 4, 300 116 0
CBK 11/2023 $ 183, 703 BRL 904, 464 4] (4, 380)
CBK 11/2023 46, 916 CLP 38,171, 031 0 (4, 412)
CBK 11/2023 1,495 EUR 1, 420 6 0
CBK 11/2023 1,922 GBP 1, 581 0 4)
CBK 11/2023 3,784 PEN 14, 568 13 0
CBK 11/2023 963 3, 699 2 0
CBK 11/2023 1,301 5,009 5 0
CBK 11/2023 4,172 16, 050 11 0
CBK 11/2023 2,346 TRY 67, 915 5 0
CBK 12/2023 KRW 2, 653, 797 $ 2,013 49 0
CBK 12/2023 MXN 10, 068 567 14 0
CBK 12/2023 PEN 19,576 5,075 0 (19)
CBK 12/2023 TWD 34 1 0 0
CBK 12/2023 $ 18, 454 BRL 92,713 0 (145)
CBK 12/2023 195 KRW 264, 713 1 0
CBK 12/2023 93, 180 MXN 1, 690, 204 0 (218)
CBK 12/2023 21,795 TWD 684, 581 0 (654)
CBK 01/2024 MXN 1, 826, 794 $ 99, 447 0 (146)
CBK 01/2024 ZAR 219, 315 11, 529 0 (92)
DUB 11/2023 IDR 25, 687, 051 1, 620 9 0
DUB 11/2023 $ 105, 637 JPY 15,631, 636 9] (2, 420)
DUB 11/2023 2,373 MXN 41, 060 0 (99)
DUB 11/2023 21 NZD 35 0 (1
DUB 11/2023 ZAR 66, 048 $ 3,472 0 (45)
DUB 12/2023 CLP 17, 077, 403 19, 081 111 0
DUB 12/2023 KRW 7, 886, 345 5, 947 110 0
DUB 03/2024 CNH 113, 400 15, 737 129 0
DUB 03/2024 IDR 26, 592 2 4] 0
DUB 03/2024 $ 589 IDR 9, 194, 224 4] (13)
FAR 11/2023 BRL 294, 286 $ 58, 188 0 (158)
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FAR 11/2023 $ 60, 253 BRL 294, 286 0 $ (1, 906)
GLM 11/2023 BRL 1, 192, 496 $ 238, 166 1, 736 0
GLM 11/2023 MXN 591, 228 32,215 4] (534)
GLM 11/2023 427, 652 23,292 0 (337)
GLM 11/2023 TRY 7,507 259 0 (1
GLM 11/2023 TWD 651 21 4] 0
GLM 11/2023 $ 235, 788 BRL 1, 192, 496 642 0
GLM 11/2023 1,009 GBP 832 1 0
GLM 11/2023 542 MXN 9,274 4] (30)
GLM 12/2023 MXN 3, 887,275 $ 224, 075 10, 272 0
GLM 12/2023 $ 419 PEN 1,561 0 (13)
GLM 01/2024 84 MXN 1,541 4] 0
GLM 01/2024 11, 426 TRY 350, 657 57 0
GLM 01/2024 2,165 64, 320 0 4)
GLM 02/2024 238, 166 BRL 1, 205, 833 0 (1, 692)
GLM 03/2024 CNH 58, 702 $ 8, 136 56 0
GLM 03/2024 IDR 228, 494 15 1 0
GLM 03/2024 $ 19,114 IDR 294, 043, 935 4] (712)
JPM 11/2023 NOK 1,920 $ 189 17 0
JPM 11/2023 $ 1,249 EUR 1, 187 6 0
JPM 11/2023 3,279 GBP 2, 699 0 4)
JPM 11/2023 2,825 MXN 48, 858 0 (119)
JPM 11/2023 212, 496 3, 687, 967 0 (8, 725)
JPM 12/2023 GBP 1,422 $ 1,726 0 0
JPM 12/2023 KRW 6, 037, 160 4, 576 108 0
JPM 12/2023 TWD 1, 918, 168 60, 678 1, 443 0
JPM 12/2023 $ 35,627 INR 2,950, 805 0 (250)
JPM 03/2024 12,430 IDR 191, 903, 296 0 (420)
MBC 11/2023 CAD 222, 304 $ 164, 446 4, 314 0
MBC 11/2023 EUR 137, 869 145, 893 166 0
MBC 11/2023 JPY 1, 270, 200 8, 480 93 0
MBC 11/2023 $ 162, 512 CAD 224,510 0 (791)
MBC 11/2023 6,171 EUR 5,831 0 (8)
MBC 11/2023 3,207 GBP 2,651 10 0
MBC 11/2023 1,278 JPY 189, 800 0 (25)
MBC 11/2023 2,386 TRY 69, 013 2 0
MBC 11/2023 4, 948 ZAR 94, 754 98 0
MBC 11/2023 ZAR 204, 693 $ 10, 663 0 (238)
MBC 12/2023 CAD 222,771 161, 311 770 0
MBC 12/2023 IDR 11, 223, 968 706 2 0
MBC 01/2024 $ 450 ZAR 8, 603 6 0
MBC 03/2024 CNH 1,466 $ 202 0 0
MBC 03/2024 $ 15,163 IDR 233, 741, 434 0 (534)
MYI 11/2023 AUD 19, 220 $ 12, 341 172 0
MYI 11/2023 CAD 6, 558 4, 861 137 0
MYI 11/2023 ZAR 90, 209 4,742 0 (61)
MYI 12/2023 EUR 800, 365 849, 354 2,191 0
MYI 12/2023 GBP 4,017 4, 900 25 0
MYT 12/2023 KRW 24, 362, 831 18, 348 317 0
MYT 12/2023 TWD 306, 302 9,751 292 0
MYI 02/2024 $ 161 CNY 1, 137 0 (3)
MYI 03/2024 CNH 128, 614 $ 17, 834 132 0
MYI 03/2024 1IDR675, 141, 442 43, 864 1,611 0
MYI 03/2024 $ 30,510 I1DR469, 287, 826 0 (1, 141)
SCX 11/2023 PEN 3,699 $ 963 0 2)
SCX 11/2023 3,089 803 0 (2)
SCX 11/2023 TWD 129, 639 4, 107 111 0
SCX 11/2023 $ 1,467 EUR 1, 381 4] ]
SCX 11/2023 1,927 GBP 1, 588 4] 0
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SCX 11/2023 806 PEN 3,089 $ 0 $ (1
SCX 11/2023 956 3,699 9 0
SCX 11/2023 803 3, 089 2 0
SCX 12/2023 GBP 1,588 $ 1,927 0 0
SCX 12/2023 IDR 37, 542, 548 2,352 0 (2)
SCX 12/2023 PEN 6, 788 1,758 0 (8)
SCX 12/2023 TWD 431,770 13, 694 361 0
SCX 12/2023 $ 12,317 INR 1, 026, 184 0 14)
SCX 12/2023 627 MXN 11,588 11 0
SCX 12/2023 2,382 TRY 70,933 10 0
SCX 01/2024 ZAR 252, 305 $ 13,301 0 (65)
SCX 03/2024 CNH 126, 268 17, 442 62 0
SCX 03/2024 TWD 244, 805 7,756 127 0
SCX 03/2024 $ 9, 568 IDR147, 921, 102 0 (311)
SOG 01/2024 695 MXN 12,752 0 0
SSB 12/2023 2,455 INR 202, 623 0 (26)
TOR 11/2023 CLP 5, 665, 881 $ 6, 654 345 0
TOR 11/2023 GBP 83, 160 $ 101, 039 130 0
TOR 11/2023 JPY 7,027,071 46, 832 431 0
TOR 11/2023 $ 1,376 IDR 21, 803, 988 0 (6)
TOR 11/2023 66, 467 JPY 9,862,919 0 (1, 342)
TOR 12/2023 7,389 INR 616, 998 9 0
TOR 12/2023 46, 832 JPY 6,991,475 0 (416)
TOR 03/2024 CNH 61, 066 $ 8, 458 53 0
TOR 03/2024 IDR 21, 854, 200 1,376 8 0
UAG 11/2023 AUD 6,771 4, 350 63 0
UAG 11/2023 CLP 1, 267, 746 1,414 2 0
UAG 11/2023 JPY 3,818,673 25,524 309 0
UAG 11/2023 $ 4, 087 AUD 6, 426 0 (18)
UAG 11/2023 163 NZD 269 0 (@]
UAG 11/2023 2,381 TRY 69, 022 13 0
UAG 12/2023 AUD 6, 426 $ 4,092 18 0
UAG 12/2023 KRW 5, 054, 205 3,815 74 0
UAG 12/2023 $ 1,410 CLP 1,267,746 0 2)
UAG 12/2023 25, 524 JPY 3,799, 326 0 (301)
UAG 01/2024 JPY 34, 000, 000 $ 230, 625 2, 990 0
UAG 01/2024 ZAR 597, 132 31,282 0 (352)
AETRRNAR $ 44,575 $  (39,021)
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Call — OTC 2-Year Interest Rate Secured Overnight

FAR Swap Financing Rate A 2.243% 08/05/2024 52, 000 $ 702 $ 48
Put - OTC 2-Year Interest Rate Secured Overnight

FAR Swap Financing Rate R 2.243% 08/05/2024 52, 000 702 2,130
Call - OTC 30-Year Interest Rate Secured Overnight

GLM Swap Financing Rate i 2.110% 07/26/2032 10, 500 1,701 321
Put — OTC 30-Year Interest Rate Secured Overnight

GLM Swap Financing Rate L 2.110% 07/26/2032 15, 300 2,479 3, 669
Call - OTC 1-Year Interest Rate  Secured Overnight

MYC Swap Financing Rate X 2.620% 07/22/2024 154, 200 1, 156 90
Call - OTC 2-Year Interest Rate  Secured Overnight

MYC Swap Financing Rate BTN 2. 590% 07/19/2024 109, 300 1, 503 129
Call — OTC 30-Year Interest Rate Secured Overnight

MYC Swap Financing Rate 2N 2.400% 07/20/2027 12, 100 1, 597 244
Call — OTC 30-Year Interest Rate Secured Overnight

MYC Swap Financing Rate X 2.170% 07/19/2032 12, 100 1,919 387
Put - OTC 1-Year Interest Rate Secured Overnight

MYC Swap Financing Rate R 2.620% 07/22/2024 154, 200 1, 156 3, 137
Put — OTC 2-Year Interest Rate Secured Overnight

MYC Swap Financing Rate = 2. 590% 07/19/2024 109, 300 1, 503 3, 868
Put — OTC 30-Year Interest Rate Secured Overnight

MYC Swap Financing Rate S 2.400% 07/20/2027 13, 600 1, 794 3, 698
Put - OTC 30-Year Interest Rate  Secured Overnight

MYC Swap Financing Rate R 2.170% 07/19/2032 13, 600 2,157 3,191

WAy a A8 $ 18,369 § 20,912

b2: 4
25 HeFI%zh R FVIT A

HES SRR EBeFiEEK EBeR R (A/8/%) BrexkY  GH) el
Call — OTC 1-Year Interest Rate Secured Overnight

BOA Swap Financing Rate =HE 2. 150% 12/01/2023 55, 600 § a72) $ 0
Put — OTC 1-Year Interest Rate Secured Overnight

BOA Swap Financing Rate A 3. 650% 12/01/2023 55, 600 (172) (904)
Call — OTC 5-Year Interest Rate

BPS Swap 6-Month EURIBOR = HE 3. 179% 11/27/2023 10, 200 (20) (36)
Call — OTC 10-Year Interest Rate

BPS Swap 6-Month EURIBOR i 3.280%  11/20/2023 6, 200 (26) (36)
Call — OTC 10-Year Interest Rate

BPS Swap 6-Month EURIBOR =6E 3. 305% 11/23/2023 12, 700 (54) 97)
Put — OTC 5-Year Interest Rate

BPS Swap 6-Month EURIBOR B2 3.572% 11/27/2023 10, 200 (20) (7
Put - OTC 10-Year Interest Rate

BPS Swap 6-Month EURIBOR A 3.700% 11/20/2023 6, 200 (26) ®
Put - OTC 10-Year Interest Rate

BPS Swap 6-Month EURIBOR BN 3. 743% 11/23/2023 12, 700 (54) an
Call — OTC 10-Year Interest Rate

BRC Swap 6-Month EURIBOR = 3.128% 11/30/2023 7,500 (29) @n
Put - OTC 10-Year Interest Rate

BRC Swap 6-Month EURIBOR A 3.536% 11/30/2023 7,500 (29) (33)
Call - OTC 1-Year Interest Rate Secured Overnight

CBK Swap Financing Rate =HE 2.690% 04/02/2024 14, 800 (116) (2
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Call — OTC 5-Year Interest Rate

CBK Swap 6-Month EURIBOR = E 3.270%  11/06/2023 20, 700 48 % (61)
Call — OTC 5-Year Interest Rate

CBK Swap 6-Month EURIBOR ZHE 3. 255% 11/20/2023 9, 600 (19) (43)
Call — OTC 10-Year Interest Rate

CBK Swap 6-Month EURIBOR =HE 3. 250% 11/02/2023 12, 700 (59) (10)
Call — OTC 10-Year Interest Rate

CBK Swap 6-Month EURIBOR =6E 3. 148% 11/16/2023 12, 300 (48) (25)
Put — OTC 1-Year Interest Rate Secured Overnight

CBK Swap Financing Rate X 2. 690% 04/02/2024 14, 800 (116) (333)
Put - OTC 5-Year Interest Rate

CBK Swap 6-Month EURIBOR A 3. 590% 11/06/2023 20, 700 (48) 68}
Put - OTC 5-Year Interest Rate

CBK Swap 6-Month EURIBOR A 3.653% 11/20/2023 9, 600 (19) 3)
Put — OTC 10-Year Interest Rate

CBK Swap 6-Month EURIBOR A 3. 550% 11/02/2023 12,700 (59) (1)
Put — OTC 10-Year Interest Rate

CBK Swap 6-Month EURIBOR A 3.567% 11/16/2023 12, 300 (48) (26)
Call — OTC 1-Year Interest Rate Secured Overnight

DUB Swap Financing Rate =6E 2. 790% 04/08/2024 23, 300 (179) (4)
Call — OTC 10-Year Interest Secured Overnight

DUB Rate Swap Financing Rate = 4. 130% 11/02/2023 8, 500 (40) 0
Put - OTC 1-Year Interest Rate Secured Overnight

DUB Swap Financing Rate A 2.790% 04/08/2024 23,300 (179) (499)
Put — OTC 10-Year Interest Rate Secured Overnight

DUB Swap Financing Rate A 4.630% 11/02/2023 8, 500 (40) (13)
Call — OTC 1-Year Interest Rate Secured Overnight

FAR Swap Financing Rate =E 2.688%  04/02/2024 29, 800 (233) (€]
Call — OTC 1-Year Interest Rate Secured Overnight

FAR Swap Financing Rate e 2.781% 04/05/2024 38, 800 (300) 7
Put - OTC 1-Year Interest Rate Secured Overnight

FAR Swap Financing Rate A 2.688% 04/02/2024 29,800 (233) (672)
Put — OTC 1-Year Interest Rate Secured Overnight

FAR Swap Financing Rate A 2.781% 04/05/2024 38, 800 (300) (836)
Call — OTC 1-Year Interest Rate Secured Overnight

GLM Swap Financing Rate e 3. 088% 11/03/2023 27,500 (199) 0
Call — OTC 1-Year Interest Rate Secured Overnight

GLM Swap Financing Rate =HE 2.910% 11/10/2023 217, 400 (182) 0
Call — OTC 1-Year Interest Rate Secured Overnight

GLM Swap Financing Rate =6E 2. 250% 11/17/2023 54, 600 (198) 0
Call — OTC 1-Year Interest Rate Secured Overnight

GLM Swap Financing Rate =6H 2. 150% 11/20/2023 54, 500 (190) 0
Call — OTC 1-Year Interest Rate Secured Overnight

GLM Swap Financing Rate =ZE 2.250% 12/07/2023 55, 600 (174) 0
Call - OTC 1-Year Interest Rate Secured Overnight

GLM Swap Financing Rate =58 2.697% 04/02/2024 59, 600 (468) 9)
Call — OTC 1-Year Interest Rate Secured Overnight

GLM Swap Financing Rate =6E 2.721% 04/08/2024 29, 400 (222) (5)
Call - OTC 5-Year Interest Rate

GLM Swap 6-Month EURIBOR R 3. 140% 11/13/2023 20,500 (53) (€30}
Call - OTC 10-Year Interest Secured Overnight

GLM Rate Swap Financing Rate =6E 4, 140% 11/06/2023 17, 000 (85) (1)
Call - OTC 10-Year Interest Secured Overnight

GLM Rate Swap Financing Rate =HE 4. 050% 11/13/2023 16, 800 (81) @
Call - OTC 10-Year Interest Secured Overnight

GLM Rate Swap Financing Rate = 4.075% 11/13/2023 8, 400 37 3
Call - OTC 10-Year Interest Secured Overnight

GLM Rate Swap Financing Rate R 4. 250% 11/20/2023 16, 800 () (39)
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Put — OTC 1-Year Interest Rate Secured Overnight
GLM Swap Financing Rate FE 3. 088% 11/03/2023 27, 500 $ (199) $ (609)
Put — OTC 1-Year Interest Rate Secured Overnight
GLM Swap Financing Rate FHA 2.910% 11/10/2023 27, 400 (182) (650)
Put - OTC 1-Year Interest Rate Secured Overnight
GLM Swap Financing Rate BN 3. 750% 11/17/2023 54, 600 (198) (848)
Put — OTC 1-Year Interest Rate Secured Overnight
GLM Swap Financing Rate BN 3. 650% 11/20/2023 54, 500 (190) (898)
Put — OTC 1-Year Interest Rate Secured Overnight
GLM Swap Financing Rate FHA 3.750% 12/07/2023 55, 600 (174) (845)
Put - OTC 1-Year Interest Rate Secured Overnight
GLM Swap Financing Rate A 2.697% 04/02/2024 59, 600 (468) (1,338)
Put - OTC 1-Year Interest Rate Secured Overnight
GLM Swap Financing Rate BN 2.721% 04/08/2024 29, 400 (222) (649)
Put — OTC 5-Year Interest Rate
GLM Swap 6-Month EURIBOR FHh 3. 460% 11/13/2023 20, 500 (53) (12)
Put - OTC 10-Year Interest Rate Secured Overnight
GLM Swap Financing Rate X 4. 640% 11/06/2023 17,000 (85) (49)
Put — OTC 10-Year Interest Rate Secured Overnight
GLM Swap Financing Rate BN 4. 550% 11/13/2023 16, 800 (81) 137)
Put — OTC 10-Year Interest Rate Secured Overnight
GLM Swap Financing Rate BN 4.575% 11/13/2023 8, 400 37 (61)
Put - OTC 10-Year Interest Rate Secured Overnight
GLM Swap Financing Rate A 4. 850% 11/20/2023 16, 800 77 (48)
Call — OTC 10-Year Interest Rate
JPM Swap 6-Month EURIBOR =HE 3. 180% 11/10/2023 15, 500 (86) @n
Call — OTC 10-Year Interest Secured Overnight
JPM Rate Swap Financing Rate = 4. 130% 11/02/2023 8, 500 41) 0
Put — OTC 10-Year Interest Rate
JPM Swap 6-Month EURIBOR FHA 3.520% 11/10/2023 15, 500 (86) (29)
Put - OTC 10-Year Interest Rate Secured Overnight
JPM Swap Financing Rate BN 4.630% 11/02/2023 8, 500 (41) (13)
$(6,872) $ (10,010
HERIRZHA FVIT A
i - A i) TR EEEFIHEYE (A/B//%F) fBExk® () ]
Call - OTC 2-Year Interest
FAR Rate Cap® 2.224 USD-SOFR-0IS Compound 08/08/2026 52,000 § (897) $ (2,241
Put - OTC 2-Year Interest
FAR Rate Floor®@ 2.224 USD-SOFR-01IS Compound 08/08/2026 52,000 (897) (172)
Call - OTC 1-Year Interest
MYC Rate Cap® 2.596 USD-SOFR-01IS Compound 07/23/2025 154, 200 (1, 350) (3, 209)
Put - OTC 1-Year Interest
MYC Rate Floor® 3.018 USD-SOFR-0IS Compound 07/24/2024 308, 400 (1, 231) (14)
Put - OTC 1-Year Interest
MYC Rate Floor® 2.596 USD-SOFR-0IS Compound 07/23/2025 154, 200 (1, 351) (191)
Call - OTC 2-Year Interest
MYC Rate Cap® 2.550 USD-SOFR-0IS Compound 07/23/2026 109, 300 (1,933) (4, 180)
Put - OTC 2-Year Interest
MYC Rate Floor® 2.550 USD-SOFR-01IS Compound 07/23/2026 109, 300 (1,933) (444)
$ (9,592) $  (10,451)
FHRA SV a AE $ (16, 464) $ (20, 461)
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BOA HSBC Holdings PLC (1. 000%) 06/20/2024 0. 565% EUR 200 $ 3 $ 4) 3 0 $ (1)
20234£10H318
BED
AVTFALR- REH
eS| Wi H A AR FVITA  FliE/ RUYTEK, EHl
MEEF VIFVVR-TvT4T4— ZEEF A/B/HE) AFLy O BERAC X (ZE) R RE A
BOA Turkey Government
International Bond 1. 000 % 12/20/2023 0. 600% $ 100 $ (@) $ 8 § 1 $ 0
BOA Turkey Government
International Bond 1.000 % 06/20/2024 0. 938% 200 (18) 19 1 0
BOA Turkey Government
International Bond 1. 000 % 12/20/2024 1. 797% 6, 040 (671) 625 0 (46)
BPS Colombia Government
International Bond 1. 000 % 06/20/2027 1. 555% 3, 400 (163) 105 0 (58)
BPS Colombia Government
International Bond 1.000 %  12/20/2027 1. 742% 700 (62) 44 0 (18)
BPS Turkey Government
International Bond 1.000 % 12/20/2023 0. 600% 200 (15) 15 0 0
BPS Turkey Government
International Bond 1. 000 % 12/20/2024 1.797% 480 (34) 31 0 (3)
BPS Turkey Government
International Bond 1. 000 % 06/20/2025 2. 458% 400 (69) 60 0 (9)
BRC Colombia Government
International Bond 1.000 % 12/20/2026 1. 309% 4, 800 (221) 184 0 37
BRC Turkey Government
International Bond 1. 000 % 12/20/2023 0. 600% 1, 600 (108) 111 3 0
BRC Turkey Government
International Bond 1.000 % 06/20/2024 0. 938% 3,370 (300) 305 5 0
BRC Turkey Government
International Bond 1.000 % 12/20/2024 1. 797% 25,910 (3,201) 3,004 0 (197)
CBK Brazil Government
International Bond 1. 000 % 12/20/2024 0.412% 21, 800 377) 544 167 0
CBK Colombia Government
International Bond 1. 000 % 06/20/2024 0.314% 1, 500 (15) 23 8 0
CBK Colombia Government
International Bond 1.000 % 12/20/2024 0.515% 4,300 17 11 28 0
CBK Colombia Government
International Bond 1. 000 % 12/20/2026 1. 309% 5, 900 (275) 229 0 (46)
CBK Colombia Government
International Bond 1.000 % 06/20/2027 1. 555% 1, 500 (54) 28 0 (26)
CBK Turkey Government
International Bond 1.000 % 06/20/2024 0. 938% 400 (36) 36 0 0
CBK Turkey Government
International Bond 1. 000 % 12/20/2024 1. 797% 1, 400 (146) 135 0 (1D
DUB South Africa Government
International Bond 1. 000 % 12/20/2026 1. 970% 400 (18) 7 0 (1D
DUB Turkey Government
International Bond 1. 000 % 12/20/2024 1. 797% 1, 700 (196) 183 0 (13)
GST Brazil Government
International Bond 1.000 % 06/20/2024 0. 248% 1, 000 (32) 38 6 0
GST Brazil Government
International Bond 1.000 % 12/20/2024 0.412% 16, 700 (260) 388 128 0
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2023410 31 H BIE
20234£10H31H
BED
AVTIFLE REBL
5yt Gl WA AL AR TVITA  FER/S AV TEE, R

H{EHF VIFVVR-TvT4T714— RESH A/B/H) RAFVy RO BERAC X/ (RE) 0 R BE &
GST Colombia Government

International Bond 1.000 %  12/20/2023 0.191% $ 4,700 $ (70) 81 $ 11 8 0
GST Colombia Government

International Bond 1.000 % 06/20/2027 1. 555% 4, 200 (156) 85 0 71
GST Colombia Government

International Bond 1.000 % 12/20/2027 1.742% 1, 900 (169) 120 0 (49)
GST Equinix, Inc. 5.000 % 06/20/2027 1.412% 3, 800 531 (63) 468 0
GST Indonesia Government

International Bond 1.000 % 12/20/2028 0.981% 2,300 0 5 5 0
GST South Africa Government

International Bond 1.000 % 06/20/2024 0. 808% 11, 600 (495) 523 28 0
GST Turkey Government

International Bond 1.000 % 06/20/2024 0. 938% 1, 100 (100) 102 2 0
GST Turkey Government

International Bond 1.000 %  12/20/2024 1.797% 12, 000 (1, 342) 1,251 0 91)
JPM Colombia Government

International Bond 1.000 %  06/20/2027 1.555% 400 (15) 9 0 (6)
JPM Turkey Government

International Bond 1.000 % 12/20/2023 0. 600% 200 (14) 14 0 0
MBC Turkey Government

International Bond 1.000 %  12/20/2024 1.797% 1, 300 (142) 132 0 (10)
MYC Colombia Government

International Bond 1.000 % 06/20/2027 1.555% 4, 500 (162) 85 0 an
MYC Colombia Government

International Bond 1.000 % 12/20/2027 1. 742% 5, 200 (464) 328 0 (136)
MYC South Africa Government

International Bond 1.000 % 12/20/2026 1.970% 13, 600 (600) 240 0 (360)
MYC Turkey Government

International Bond 1.000 % 06/20/2024 0.938% 900 (100) 101 1 0
MYC Turkey Government

International Bond 1.000 % 12/20/2024 1.797% 900 (101) 94 0 7

§ (9,660) § 9,240 § 862 § (1,282)
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20234F10 A 31 H Hl{E
B R WA FVITA REBFE XUy @
HESF  BE/FFrv= ZESA (BB BEXA® X#h/ GE) / B KE Ak
BOA ABX. HE. AAA-06 Index 0. 110% 05/25/2046 $ 6, 552 $ (1,273) $1,071 § 0 $  (202)
BOA CMBX. AAA-6 Index 0. 500% 05/11/2063 5 0 0 0 0
BOA CMBX. AAA-7 Index 0. 500% 01/17/2047 309 (10) 10 0 0
DUB CMBX. AAA-7 Index 0. 500% 01/17/2047 495 (15) 15 0 0
DUB CMBX. AAA-9 Index 0. 500% 09/17/2058 12,218 (421) 355 0 (66)
DUB CMBX. AAA-10 Index 0. 500% 11/17/2059 66, 100 (300) (341) 0 (641)
FBF CMBX. AAA-6 Index 0. 500% 05/11/2063 6 0 0 0 0
FBF CMBX. AAA-9 Index 0. 500% 09/17/2058 12,616 (513) 444 0 (69)
FBF CMBX. AAA-11 Index 0. 500% 11/18/2054 58, 800 (314) (542) 0 (856)
FBF CMBX. AAA-12 Index 0. 500% 08/17/2061 17, 500 (123) (218) 0 (341)
GST CMBX. AAA-6 Index 0. 500% 05/11/2063 8 0 0 0 0
GST CMBX. AAA-11 Index 0. 500% 11/18/2054 18, 100 (95) (161) 0 (256)
GST CMBX. AAA-15 Index 0. 500% 11/18/2064 6, 600 (56) (190) 0 (246)
JPS CMBX. AAA-9 Index 0. 500% 09/17/2058 4,172 (171) 149 0 (22)
JPS CMBX. AAA-10 Index 0. 500% 11/17/2059 5, 400 (101) 49 0 (52)
JPS CMBX. AAA-11 Index 0. 500% 11/18/2054 28, 300 (224) (188) 0 (412)
MEI CMBX. AAA—6 Index 0. 500% 05/11/2063 2 0 0 0 0
MEI CMBX. AAA-7 Index 0. 500% 01/17/2047 106 (6) 6 0 0
MEI CMBX. AAA-8 Index 0. 500% 10/17/2057 16, 200 (870) 847 0 (23)
MEI CMBX. AAA-9 Index 0. 500% 09/17/2058 15, 496 (657) 573 0 (84)
MYC ABX. HE. AAA-06 Index 0. 110% 05/25/2046 § 6 $ (1) $ 1 $ 0 $ 0
MYC CMBX. AAA—6 Index 0. 500% 05/11/2063 3 0 0 0 0
MYC CMBX. AAA-9 Index 0. 500% 09/17/2058 10, 430 (515) 458 0 (57)
MYC CMBX. AAA-10 Index 0. 500% 11/17/2059 63, 200 (1,929) 1, 317 0 (612)
MYC CMBX. AAA-11 Index 0. 500% 11/18/2054 60, 700 (516) (367) 0 (883)
MYC CMBX. AAA-13 Tndex 0. 500% 12/16/2072 30, 300 (12) (759) 0 (771)
MYC CMBX. AAA-15 Tndex 0. 500% 11/18/2064 13,200 (112) (381) 0 (493)
SAL CMBX. AAA-11 Index 0. 500% 11/18/2054 286, 300 (1, 597) (2,570) 0 (4, 167)
UAG CMBX. AAA-7 Index 0. 500% 01/17/2047 53 (2) 2 0 0
UAG CMBX. AAA-8 Index 0. 500% 10/17/2057 1, 600 (95) 93 0 (2)
$ (9,928)  § (321) § 0§ (10,255
AU v TREEE $ (19, 585) $8909 $ 862 §$ (11,538
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LUFIE, 2023410 H 31 BBRED, MHEH & OIEHERGI&/T V) AT ¢ 7THE MO MR L OEAN (EZ#EH) ShiEfoMETH 5,

EEER DU v 7T VT 4 TS (ISDA) <R Z—FTHEIND LBV, 20234E10A31 HBIFE, 33,964 KA DBERERMMT Y AT 1 TERD
B LTEANRDBR TS,

BT VNRT 4 TRE &7V T 4 TARK
JESREE| T AR~
R A AU JEEERGI TS RH RU 7 EEBRE FYST 4T HEEANS Vr—

HEH FHEN A7y B &3t TREG A7vary  BH At ORHlipiE  (ZH) S
AZD $ 171 0 3 0 $ 171 $ (22) $ 0 3 0 3 (22) 3 149 §  (280) § (13D
BOA 430 0 2 432 (1, 062) (904) (249) (2,215) (1, 783) 4,620 2,837
BPS 5,617 0 0 5,617 (3,623) (201) (88) (3,912) 1,705 (830) 875
BRC 5,475 0 8 5, 483 (416) (60) (234) (710) 4,773 (1,730) 3,043
CBK 2,708 0 203 2,911 (10, 732) (505) (83)  (11,320) (8, 409) 7,990 (419)
DUB 359 0 359 (2,578) (516) (731) (3,825) (3, 466) 1,310 (2,156)
FAR 0 2,178 0 2,178 (2, 064) (3,932) 0 (5, 996) (3,818) 2, 680 (1,138)
FBF 0 0 0 0 0 0 (1, 266) (1, 266) (1, 266) 1,242 (24)
GLM 12, 765 3,990 0 16, 755 (3, 323) (6, 236) 0 (9, 559) 7,196 (5, 400) 1,796
GST 0 0 648 648 0 0 (713) (713) (65) 0 (65)
JPM 1,574 0 0 1,574 (9,518) (69) (6) (9, 593) (8,019) 8,230 211
JpS 0 0 0 0 0 0 (486) (486) (486) 320 (166)
MBC 5,461 0 0 5, 461 (1, 596) 0 (10) (1, 606) 3, 855 (3, 140) 715
MET 0 0 0 0 0 0 (107) (107) (107) 0 (107)
MYC 0 14, 744 1 14, 745 0 (8, 038) (3,396) (11, 434) 3,311 2,290 5,601
MYI 4,877 0 0 4,877 (1, 205) 0 0 (1, 205) 3,672 (1, 330) 2,342
SAL 0 0 0 0 0 0 (4, 167) (4, 167) (4, 167) 4,372 205
SCX 693 0 0 693 (412) 0 0 (412) 281 (540) (259)
S0G 0 0 0 0 0 0 0 0 0 0 0
SSB 0 0 0 0 (26) 0 0 (26) (26) 260 234
TOR 976 0 0 76 (1, 764) 0 0 (1, 764) (788) (470) (1, 258)
UAG 3, 469 0 0 3, 469 (680) 0 (2) (682) 2,787 650 3,437

JETEHRBIA% $ 44,575 $ 20,912 $ 862 § 66,349  $(39,021) $(20,461) $(11,538) $(71,020)

W fRETAE, BRRERL TN,

@ FHiafiE, BREAAX - N EET L, BMERICOWTIE, BBEEICET 52 RERIEIRS L ORENE) 2280 L,

B 7y RRTuT s va Y OEWETHY BFEOAY vy 7ENORECTERSNLZ L ) CEAFHAE LGS, 77 v Nt (1) AV y 7ORETERICE WS
U7V varyORYFNOZMEL, BREE L LIV 7 7 L R ERERRT D FRER AT 50, £ (1) BERAENOBREB EiIvyy LR
Fet A AR T 5 IRRER O EE 485 0 U 72410 % LOBIIR T A B4 b L IEFER O E CZHET 5,

W7y RRTRT sy a v ORIFTHY BEORAY vy 7EEOFETERS N L I CEAFENEHE, 77 v Fik (1) AT v 7ORETLARICE LW
70TV a YOBWFRICR LEIA, BREESL LV Ty L ARBERRT A FAEREZZET A0, 203 (i) HETAE»C2BEBEEL Ty Ly
AIEER AR B IRRLS OB AR R O 72 % O MIFEZ R &0 LU SRR OBE THIL S .

bt CR S, WREEROLE, REMFEEIEY 7Y VBT LYy b e T4V h - RAY y TEROBHROREILER SN AN T TA R 7Yy
ke RF Ly BiE, ZIW T 3 —v R - DR OBREMDS LTOREORBIERL, 2 LYy b T VAT 0 TIEHT S EBRBITOWEEED LZY R
ERT, MEDOVI 7 VYA LT 4T 4—DA T TA R 7 VTy b A7y Rid, 7077 va vORA/ FRHIFMA LR L, SRR CER S AR
EEEDZEBBD, TV b ATy ROPERIZ, VT LR 20T 4T 4~ ORBOESEOEN, BIXOENOFETERINZ L I ICEBTRETOY
A7 b L<iEF OMOERERBFAT 5 AREEOR K& £ T

' BEORY v VEHOFETERS N L CERERPE-BE, Ty v RRERT T 2 v ayORVFLLTE Y 2L, FREERTY T 7 va Y OENVE
L UTEET 5 2 L BERS NARK RIANE,

BBV b T THN b AT TN E o T, iR L ORAMEIE, N RNT v A - D A7 OBREMD ETOREOREIERZL, 21 Yy
ke FUNRT 4 T o TOMFAMRE (EEHENES) 1T, MIRREs o —X Ui/ FHEINEAY v 7RO OBETLA Th LRt 2 KT, YAV v 7OMBET
AL R L5 E OB 381 RHEOMMIE, L7y LY RAEOEROREMHEOEL, BIOEWORETERSNAE LS CEBFETO ) A2 6 LEZ 0ftho
ERFERRET 2 FREEDOHRER T,

B Ty ARV — i, EETEITROBFENL0RNE . (BEHF~OXKLE) OMEELET, EEIEIEMT VAT  TEMP LD AR —V v —id, F—

DENEREE T HFA— 0O~ A =R ESSHEESNLBEIMOAR BN THESN D, <A X —REZNCET 5 BMERIC DWW TIE, HBEEEICT 5 ERO

ER [~ Ay —HEEN 23RO L,

&

Gl
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SRT Y /37 4 T B DANIEME

LT, VAZ « 27 AR=V o =Rl ENTZ T 7 0 FOF VAT ¢ THBOATEMECHETH S, 77 v FOU A7 220k, MEEEIC
ST HEROET [FERIVRAIBIOEOMOY A7 | #BHROZ L,

20234E10 A 31 A BAEDKEE - AFRHEER LOSMT U T 1 T EROATEMME :

~v PRk e LT EShARVWT Y AT 1 Tk

BREN LV M RM AT 48 BETHRER SFIFEH &8t
STV AT 2 TR - BE
LBERET U T 4 TR E T ITETERD
KR EIRDEMT VST ¢ TS
5 0 $ 0 $ 0 $ 0 $ 938 $ 938
AT T 1,516 0 0 23, 351 24, 867
$ 0 $ 1,516 $ 0 $ 0 $ 24,289 $ 25,805
JEFHES AT U 3T o 7 b
BRETAOEA $ 0 $ 0 $ 0 $ 44,575 $ 0 $ 44,575
WAL TS ar 0 0 0 0 20, 912 20, 912
AT T 0 862 0 0 0 862
$ 0 $ 862 $ 0 $ 44,575 $ 20,912 $ 66,349
$ 0 $ 2,378 $ 0 § 44,575 § 45,201 $ 92,154
STV AT 4 T - AR
BB Y 3T ¢ TR L IIEREED
KR ERDEMT VST 1 T
FHA T a $ 0 $ 0 $ 0 $ 0 $ (L0720 § (1,072
Se 0 0 0 0 (1,079 (1,079
AT TEHY 0 (51) 0 0 (17, 160) (17, 211)
$ 0 $ G 0 $ 0 §  (19,311) §  (19,362)
JEFEERS &/ U 3T ¢ 7 b
BTV $ 0 $ 0 $ 0 $  (39,021) $ 0 $  (39,021)
FHA T a 0 0 0 0 (20, 461) (20, 461)
AT TEY 0 (11, 538) 0 0 0 (11, 538)
$ 0 $  (11,538) S 0 §  (39,021) §  (20,461) § (71,020
$ 0 $  (11,589) $ 0 $  (39,021) $ (39,772) $ (90, 382)
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2023410 AL H R THIRIOBEFAHEE LOSWMT ) T 4 THROKE

~y VEif L LTRREShRWT Y 7 1 THidh

(LR ) Z2VVy bR =0 AT 4B BETRED LFIEK £t
&WT VT 4 TRERIC D5 REMFIE #K)
HBEET Y 3T ¢ TR E I IERERD
KR ERDEMT VST 4 TS
FHA T a 3 0 $ 0 $ 0 $ 0 $ 9,132 $ 9,132
5 0 0 0 0 (4,202) (4,202)
AT T 0 91, 291 0 0 (177, 755) (86, 464)
$ 0 § 91,291 $ 0 $ 0 § (172,825) §  (81,534)
JESEER @R U N T o RS
BRETHEK $ 0 $ 0 $ 0 $ 50,793 $ 0 $ 50,793
WAL T v a v 0 0 0 0 (1, 850) (1, 850)
FHA T a v 0 427 0 0 45,010 45, 437
AT v T 0 8, 473 0 0 137 8, 610
$ 0 $ 8, 900 $ 0 $ 50,793 $ 43,297 $ 102, 990
$ 0 $ 100, 191 $ 0 $ 50,793 § (129,528) § 21,456
STV AT 4 TERCHPHREFFE (BER) OMEBE
FBERT ) T 4 TS E B EE D
KT &2 D &[T ST 4 TR
FHA T a v $ 0 $ 0 $ 0 $ 0 $ 1,822 $ 1,822
a7 0 0 0 0 (4,375) (4,375)
AT T 0 (11, 547) 0 0 314, 749 303, 202
$ 0 $  (11,547) § 0 $ 0 $ 312,196 $ 300, 649
~y Viifhe LCHEShARWT Y 3T 1 Tk
[GEEES JVVy bR AT 4B BETHEN SFIEK &8t
LWT VAT ¢ TP BRESFIRE (BR) OMEBE
JEBEES kT U 8T o TR
BRETHE $ 0 $ 0 $ 0 $ 51,115 $ 0 $ 51,115
AL T v a v 0 0 0 0 2,949 2,949
FHA T a 0 (369) 0 0 67, 903 67, 534
AT v T 0 5, 423 0 0 0 5, 423
$ 0 $ 5, 054 $ 0 $ 51,115 $ 70,852 $ 127,021
$ 0 $§ (6,493 § 0 $ 51,115 § 383,048 § 427,670
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ATEATESIE

PAITFIE, 2023810 A3IHBRIED, 7 7 v FOBER L ORMBFHMERMICIIT 24 7y MERIZH - T Shc AEMEAEOHMETH D,

20234E10 A 31 HHAE
IFIY—BICYT - AFF)— L1 LRV2 |2 %] ANTEARE
BRAMRLR. Rl

Ny u— 5 $ 0 $ 339, 357 $ 96,563 $ 435,920
&

ITEBLOT7 7 AR 0 747, 520 9, 784 757, 304
B 0 331, 428 0 331, 428
NIEHHE 0 517, 242 0 517, 242
FrtathfE 0 43,609 0 43, 609
5 & 0 10, 559 0 10, 559
K E BRI 0 5, 383, 620 0 5, 383, 620
KEMGAE TS 0 1, 555, 058 0 1,555, 058
T e Ry U FES 16, 040 4, 170, 409 1,503 4, 187, 952
Ty b Ny TEER 9,724 689, 237 67,954 766, 915
V7 AE 0 670, 880 0 670, 880
5wk 9, 473 9,272 53, 599 72, 344
PASE R B 21,715 0 0 21,715
PR ENE 0 0 1,963 1,963
A 0 0 72 72
SRR 0 0 0 0
SRR S 0 511, 462 0 511, 462
G H e G5 $ 56,952 $ 14, 979, 653 $ 231,438 $ 15, 268, 043
=5e Y, Rl $ 0 $ (14, 965) $ 0 $ (14,965
ST VAT 4 TR - BE

FBRERT D ST 4 TS E T IEREREORNR L2

LT VT 4 TR 519 25, 286 0 25, 805
JEEEEE R U N T 1 TR 0 66, 349 0 66, 349

$ 519 $ 91,635 $ 0 $ 92,154

STV T 4 THR - Al

EBRERET Y ST 4 TR E I EETER O R LR

BERT Y AT ¢ T 0 (19, 362) 0 (19, 362)
JEFEES &/ U 3T ¢ 7 #idh 0 (70, 818) (202) (71, 020)

$ 0 $ (90, 180) $ (202) $ (90, 382)

&8t $ 57,471 $14, 966, 143 $ 231,236 $15, 254, 850

PRI, 2023%R10 A31 BICHET L2IflICsi) 2, EETH DBBIRARE A v 77y & (LL3) %A L AEMBEOBA, R8T L OBE o
EHThD,

HFIY—BEOYS - A7) — B ARl 4T YL 3 ~DOBE) Lyl 3 0 b ORE)
BRAMALSE, FHif
Ry u— G $ 30, 272 $ 0 $ 36, 207 $ (45, 354)
&

PITEBLI V77472 1, 365 0 2, 404 0

ATEHEE 11 0 0 (273)
Tl Ry JEES 306 0 1,187 0
TEy by SIS 40, 282 0 0 (6, 469)
il e 2,219 0 0 0

$ 74, 455 $ 0 $ 39, 798 $ (52, 096)

STV AT 4 TR - AR

[EBEHR S &@h T ) 3T 1 TR $ 0 $ 0 $ (202) $ 0
At $ 74, 455 $ 0 $ 39, 596 $ (52, 096)

BMYOERL RO &,

— 136 —



ELa - NZa—-45F -4 AL T72 M)
REFMIESHMER (=)
2023410 A 31 A BifE

DITIE, AEMERED L~V 3O EN 5 EES S OABROAEMEAEICHER SN EETH OV BEIRARERA 7y FOBETH S,

HFLY—BLT 20234F104 31 R HAE A 7y ¥l
YT AT — KRB RaliFsaiy BRFRTERRA TV b (BB DFER DI 2VER D %)
BRAMALS, Feif
Ry U NEH $ 190 H=H AR H— T 71— RiEY 72.50
6,656 ELITDHG] [ PN 98. 25
23,591 PRI AEIE TTHEME 100. 00
30,109 4 AATU L e Fry FAAHTY R L—] 9.48
Tae TH—
36,017 Pz EBITDA <= /LF 7L X 12. 00
A
PITEBI V774> R 1,374 ELELOERE] NS 100. 00
2,404 PRI DEIE Ef-ES 54. 38
6,006 74 AN Fyry FAAHTL R L—] 7.78
Tae TH—
B Ry AR 1,503 H¥my b - RO a v T 7 72— 2.50
AN TEAHR(E
Ty by RS 4,446 BEIEOEE/ BE MG T e AT N b=k $/%/ X/ X/ X 95.25/9.23/
F 4 AHT Uk - ¥y vy JEBIDA < AF 7N IgE< VT 9.5 /2.7 /1.13
2 - Tu— /P LT ) — ke N m— s T
FT N %
23,062 TAAATLY h - Fyy FAABTLUE-L—b 7.79-17. 16
Tae JH—
40,446 ¥ — FTA vy FEME 100. 39
ik 0 THRINDEE AT (A $ 0.00
0 PRI DENE filis Rl 3 0.00
2 Z O OFMEHEY - -
46 P~ v F 7 EBITDA < /L F 7L X 5.40
95 BIE & 70 2 TR To—h—RED $ 4.75-6. 00
2,046 ZFEM S WEET + A 7 v M & FRE 10. 00
19,868 FLEE /T4 AH vy g~ /LT TV EBITDA <L F 7L X/X/% 0.53/5.76/10. 75
FeFryia-va— JF4ABT7Y - =)
31, 542 PR EBITDA <~ /L5 7L X 3.75-5. 10
HRAEENE 1,963 T4 AATY R Fyy FAAAYL L L—] 2.75
PERR4-E0
ARV 0 PRINDHEE fTiEAmE $ 0.00
R ATvay - TIAL T RITF 4 VT 4 40. 00
[T S 0 FRINDEE BB 0. 00
STV AT« THEE - AR
JEBEES &/ U 3T 4 T b (202) HEHE & 72 5 TSGR T u—h—RiEY 96. 00

A8t

$ 231,236

O BFHIEOMMIC L DREROFMEIE, 77 FICk > CTER TR L AREND 2D, MEBEERICHT 5 ERLICE TR SO0 FHliEE

&L,
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