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A &BE 21,307,784,971 21,790,939, 211 19, 940, 189, 645 19,491, 326, 378 20,617,377, 421 20, 608, 530, 899
a—)L - m— s 1,395, 936, 278 1,393, 449, 354 1,416,892, 077 1,404, 211, 059 1,391,921, 646 1,393,502, 886
PGB FE AR RRAM4H) 19,905, 683, 828 20, 387, 808, 464 18,490, 900, 092 18,075, 867, 744 19,212,122, 328 19, 189, 453, 920
B~ r— =77 v R GHS) 1,001, 868 1,001, 966 1,002, 064 1,002, 162 1,002, 457 1,002, 555
ARULA 4 5, 159, 854 8,676, 234 31,386, 221 10,236, 236 12,321,946 24,562, 480
AR 3,149 3,253 9,191 9,177 9,050 9,058
B) A& 84,760, 147 88, 534, 443 116, 216, 292 93, 660, 986 80,199, 473 93,006, 501
ARADIL LS 5 Hi 4 40, 808, 611 40, 480, 743 40, 158, 014 39,906, 305 39, 762, 962 39, 448, 204
RN (O 12, 268, 286 13,691, 524 48,511,924 24,117,531 9,448, 322 24, 856, 525
ARANE T 31,643,707 34,319, 288 27,511,973 29,600, 164 30,949, 511 28,665, 951
T DAL 39, 543 42,888 34,381 36, 986 38,678 35,821
(C) #EEMRIE(A—B) 21,223,024, 830 21,702, 404, 828 19,823, 973, 353 19, 397, 665, 392 20,537,177, 954 20,515,524, 398
JLAR 40,808, 611, 696 40,480, 743, 393 40, 158, 014, 882 39, 906, 305, 818 39, 762, 962, 306 39, 448, 204, 212
WA E S 4 A19,585,586,866 | AlS, 778,338,565 | A20,334,041,529 | A20,508,640,426 | A19,225,784,352 | Al8, 932,679,814
(D) ZIEHLOK 40,808, 611, 69601 40,480, 743, 3930 40,158,014,8820 39,906, 305, 81801 39,762,962, 30601 39,448,204, 2120
1HO%YEEREE(C/D) 52011 5,361 4,936M 4,8618 5,165 5, 2018
() 25189 1 e AKHIT41,254,823,940 1, 55189~ 194 ff B NER (& JEASKEIE87,284,535 1 . 25 189~ 194 ) — i A A ST AC%H 13 1,893,904,263

M.
mcd,

11 —

BRI PEDOEH OFRXITIR D D HER O UL — & Tt T 2 A E T 28 M, A4 %48,764,743M,

1 1Y7= 0 MUEPERRIT, #5189110.5201 1, 45190310.5361 1, #5191110.4936F, #51921#10.4861 M, #51931#10.5165M, #5194110.5201




RN - A—)LKE - RO K - T72 K (EF)La—R)

OB &mDIK;
#1893 #1903 F1914 #1924 #1934 194
H A 20244 5 114 H ~ (20244 6 A 14 H ~ |20244E 7 A 1TH ~ | 20244 8 114 H ~ | 20244 9 J1 14 H ~ [20244E10 4 16 F ~
202446 130 (202447 A16H  |20244E8 AI3H [20244E 9 A13H  [20244E10/ 160  |20244E11 A 13 H
A A A A A A

W EHFRE 118,598, 734 117, 863, 469 117,204, 630 116,824,719 116, 643, 307 115,943,892
S 2 4 118,507, 500 117,762, 214 117,045, 888 116,562, 271 116, 369, 200 115, 695, 535
SZHUFILE 91, 234 101,255 158, 742 262,508 274,107 248, 357

(B) AffiEEHFTEIESE 307,929,518 606, 850, 315 A 1,754,829, 256 A 349,333,845 1,163,231, 714 93,122,030
FERAE 310,517, 412 610, 648, 240 12,076,619 1,670,642 1,166, 375, 946 93,543,929
JEEIA A 2,887,894 | A 3,797,925 | A 1,766,905,875 | A 35L004487 | A 313822 | A 421,899

() {EFtHmENE A 31,683,250 A 34,362,176 A 21,546,354 A 29,637,150 A 30,988,189 A 28,701,772
D) L“HBFE(A+B+C) 394, 845, 002 690, 351, 608 A 1,665,170, 980 A 262,146,216 1,248,892, 832 180, 364, 150
(B) ATiEBIE RS A 7,452,855, 448 A 7,039,304, 252 A 6,336,322, 703 A 7,988,388, 443 A 8,251,486, 042 A 6,990, 254, 849
(F) BmEEEEES A12, 486,767,809 A12, 388,905, 178 A12,292, 389,832 A12,218,199, 462 A12,177,428,180 A12,083, 340, 911
(Fic 24 S5 10 24 40) (17,219,701,160) | ( 17,083,881,684) | ( 16,950, 142,083) | ( 16,846,469,516) | ( 16,788,726,735) | ( 16,658,212, 109)
EEHRLAR L %) (A\29,706,468,969) | (A29,472,786,862) | (A29,242,531,915) | (A29, 064,668, 978) | (A28, 966, 154,915) | (A28, 741,553, 020)

@ & (D+E+F) A19,544, 778, 256 A18,737,857,822 A20,293, 883,515 A20,468, 734,121 A19,186, 021, 390 A18,893, 231,610
H) IR EE A 40,808,611 A 40,480,743 A 40,158,014 A 39,906,306 A 39,762,962 A 30,448,204
RIPBUBBE (G+H) A19, 585, 586, 866 A18,778, 338, 566 A20,334, 041,529 A20,508, 640, 426 A19,225, 784, 352 A18,932, 679,814
BAMEFE AR A A12,486,767,809 | A12,388,905,178 | AI12,202,389,832 | AI12,218,199,462 | AI12,177,428,180 | A12,083,340,911
(AR R ) (17,219,701,160) | ( 17,083,881,684) | ( 16,950, 142,083) | ( 16,846,469,516) | ( 16,788,726,735) | ( 16,658,212, 109)
(GEEHRLAR L %) (£\29,706,468,969) | (A29,472,786,862) | (A29,242,531,915) | (A29, 064,668, 978) | (A28,966, 154,915) | (A28, 741,553, 020)

Sy B e L A 7,233,075, 211 7,244, 230, 364 7,233,514, 710 7,232, 885, 670 7,278,192,125 7,218,774, 074
AR 6 A14,331,894,268 | AI3,633,663,751 | AI15,275,166,407 | AI5,523,306,634 | A14,326,548,207 | Al14,128,112,977

*AHLEDRILOH T (B) AEESFFTERBIIFHROFHELZ I L D2 b0 2ERET,
< AHAEDRPLO T (C) IEFERRBNZ 12 1 3M5 RIS 2 HABIFM L HZ Z 0 TERRL TV ET,

FAEEORIO P T (F) BMERZBRE & HL 0, [EFEOBMN

St

X E D

(7£) DB OFFMEE (20244 5 14 H ~20244E11H13H) IZLAF D@ Y T,

B, SBIRREZ LIl DA Z 22 LS| W =y 2V E T,

518944 51904 19144 519244 51934 51943
H H 20244F 5 A 14 H ~ [20244F 6 A 14 F ~ [ 20244 7 A 17 H ~ [ 20244 8 A 14 H ~ [ 20244 9 A 14 H ~ [2024410 1 16 H ~
202446 A13F  |20244E 7 A16H  [20244E 8 H13H 202449 A13H  [20244E10 815 |20244E11 131

a. Bl 2 ILAS (R YRR 109, 787, 8121 112,276, 2744 89, 658, 344[1 87,187, 8821 113, 820, 499 100, 026, 0734
b. AELFCESREMAERY - REIBLELR) 01 01 01 01 01 01
c. BRERIFICED HUNLS T4 | 17,219,701, 16019 | 17,083, 881,684 | 16, 950, 142, 08319 | 16, 846, 469, 516/ | 16, 788, 726, 735M | 16, 658, 212, 109
d. FEARICED D HRERRLE | 7,164,096, 010/ | 7,172,434,833M | 7,184,014,380 | 7,185,604, 093 | 7,204, 134,588 | 7,218,196, 2054
e. XIS (a+b+e-+d) | 24,493,584, 982 | 24, 368, 592, 7911 | 24, 223, 814, 807 | 24, 119, 261, 4919 | 24, 106, 681, 8229 | 23, 976, 434, 3871
£ FR B (1 N %7=0) 6, 00214 6,019 6, 03214 6, 04314 6, 06214 6,077
g. Hrlidé 40, 808, 61114 40, 480, 7434 40, 158, 0144 39, 906, 3054 39, 762, 9624 39, 448, 2044
h. ZpBd4 (1 T n%7=0) 10 10/ 10/ 10M 1014 10/

12 —
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PIMCOY A< 3—RETF N\ A—)LK- TPk —
J(EUR) ./ J(JPY, Hedged) /" J(AUD, Hedged)

20244F-2 H 29 H -4
(FHEHAR : 20234E3 H 1 H ~20244E2 H29H)

@Y 7 7 ROMHARIH TR DB T,

i BE | TA~ L EEE M A COOMNEREERE

w - 4 & RN CONA A — LR R RBIOZOIRAER N (A7 v a
B LI GING ) GIN S T Gl
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N = A5
AR EE
202442 H 29 BITHE T L7- i)
(B F)
I2E:
ZIFLE EUR 6,867
BEE R D OB Y 4> 100
HEIUN 578
WGt 7,545
EH:
SHLVFIE 96
BHAGE 96
MR EE 7,449
LHIEH AR
REAARES (6,304)
O R R SN AT )T 4 T 1,114
SR TN T 7 R (10,674)
gt 49
Y EBIH R (15,815)
LR R
BEAMGES 12,678
B 54
BT RS RSN AR T ) ST 4 TR (31)
SR TN T 7 R 2,436
SMEREE PE B L ORI 198
IR B R R 2 15,335
U EH B L OR EBEHEHE L (480)
O RIC LM OB EUR 6,969
BRI R (HA7:F)
J (AUD, Hedged) EUR 119,114
J (EUR) 3,214
J (JPY, Hedged) 9,050
HIRBIERITE SRR (HA7:F)
J (AUD, Hedged) 6,087
J (EUR) 129
J (JPY, Hedged) 304
HIR1 0 Y7 0HE PE R
J (AUD, Hedged) EUR 19.57
J (EUR) 24.93
J (JPY, Hedged) 29.80

MPIMCOS A~ a8 —RaET VoA A—)VR 77 ROWIRME FERHIX131,378 F 2 —1,
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NG PE D B

Nouryon Finance BV
8.182% due 04/03/2028
Verisure Holding AB
3.500% due 03/27/2028
noyn—ait
(IMABRMEUR 583)

- #IHF7592.0%
$R1T - &M14.9%

ABN AMRO Bank NV
4.750% due 09/22/2027 (b)(c)
Aedas Homes Opco SL
4.000% due 08/15/2026

AIB Group PLC

6.250% due 06/23/2025 (b)(c)
Altarea SCA

1.875% due 01/17/2028
Banca Monte dei Paschi di Siena SpA
6.750% due 09/05/2027
7.708% due 01/18/2028
8.500% due 09/10/2030
10.500% due 07/23/2029
Banco Bilbao Vizcaya Argentaria S.A.
4.875% due 02/08/2036
Banco Santander S.A.
4.375% due 01/14/2026 (b)(c)
Bank of Ireland Group PLC
6.000% due 09/01/2025 (b)(c)
Barclays PLC

9.625% due 12/15/2029 (b)(c)
BNP Paribas S.A.

7.750% due 08/16/2029 (b)(c)
CaixaBank S.A. (b)(c)
5.875% due 10/09/2027
7.500% due 01/16/2030
Castellum AB

3.125% due 12/02/2026 (c)
Cerved Group SpA

6.000% due 02/15/2029
Citycon OYJ

4.496% due 11/24/2024 (c)
Citycon Treasury BV
1.250% due 09/08/2026
Commerzbank AG

4.000% due 12/05/2030
8.625% due 02/28/2033
Cooperatieve Rabobank UA
4.875% due 06/29/2029 (b)(c)
Credit Suisse Group AG AT1 Claim
CTP NV

0.500% due 06/21/2025

HE AR
(B : F)

EUR

300

400
200
300
800
800
650
450
250
100
400

250

400

EUR 400
200

1,100
600
450
900

1,600
GBP 500

EUR 400
$ 900

EUR 226

283 EUR

AL
(BN T)

B EHMEES$100.1%
1390—20.4%

284

298
582

372
196
298
690
840
677
465
292
100
366
246
192

373

390
204

548

392

816

1,570
614

367
102

215

16
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20244F2 A 29 HHAE
R A Rl
(Hhr: F) (HpL: F)
0.875% due 01/20/2026 135 127
Deutsche Bank AG
4.000% due 06/24/2032 400 382
7.079% due 02/10/2034 $ 200 184
Erste Group Bank AG
4.250% due 10/15/2027 (b)(c) EUR 400 349
G City Europe Ltd.
4.250% due 09/11/2025 200 188
ING Groep NV
3.875% due 05/16/2027 (b)(c) $ 500 377
Intesa Sanpaolo SpA
4.198% due 06/01/2032 1,200 910
5.148% due 06/10/2030 GBP 500 533
6.375% due 03/30/2028 (b)(c) EUR 200 193
Kamtner Ausgleichszahlungs-Fonds
0.000% due 04/03/2049 5,558 408
KBC Group NV
8.000% due 09/05/2028 (b)(c) 400 423
Kennedy Wilson Europe Real Estate Ltd.
3.250% due 11/12/2025 900 843
Lloyds Banking Group PLC
4.947% due 06/27/2025 (b)(c) 400 390
Permanent TSB Group Holdings PLC
3.000% due 08/19/2031 400 377
Sagax Euro Mtn NL BV
1.000% due 05/17/2029 100 86
Samhallsbyggnadsbolaget i Norden AB
2.250% due 08/12/2027 400 272
SBB Treasury OYJ
0.750% due 12/14/2028 500 312
1.125% due 11/26/2029 200 124
UBS Group AG
9.250% due 11/13/2028 (b)(c) $ 100 99
Unibail-Rodamco-Westfield SE
7.250% due 07/03/2028 (c) EUR 600 627
UniCredit SpA
5.375% due 04/16/2034 400 405
5.459% due 06/30/2035 $ 500 427
7.296% due 04/02/2034 200 189
Yango Justice International Ltd.
8.250% due 11/25/2049 (d) 400 2
19,493

T 355.5%

Abertis Infraestructuras Finance BV
2.625% due 01/26/2027 (c)
Ahlstrom Holding 3 Oy

3.625% due 02/04/2028

4.875% due 02/04/2028

Albion Financing 1 SARL
5.250% due 10/15/2026

American Airlines 2014-1 Class A Pass-Through Trust
3.700% due 10/01/2026

EUR 1,500 1,381
400 376

$ 500 423
EUR 1,000 998
$ 423 371
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RFAIGAR FHITADAR FFATGAR
(HANT: ) (AL T) (HAN7:T)

American Airlines 2015-1 Class A Pass-Through Trust 3.375% due 04/15/2028 560 537
3.375% due 05/01/2027 345 299  ELO SACA
American Airlines, Inc. 6.000% due 03/22/2029 100 100
5.750% due 04/20/2029 160 145 Energizer Gamma Acquisition BV
ams-OSRAM AG 3.500% due 06/30/2029 500 445
10.500% due 03/30/2029 EUR 800 809  Ephios Subco 3 Sarl
ARD Finance S.A. 7.875% due 01/31/2031 300 320
5.000% due 06/30/2027 (e) 851 340 FIS Fabbrica Italiana Sintetici SpA
Ardagh Packaging Finance PLC 5.625% due 08/01/2027 450 435
2.125% due 08/15/2026 800 724  Ford Motor Credit Co. LLC
Autoliv, Inc. 3.625% due 06/17/2031 $ 1,350 1,064
3.625% due 08/07/2029 200 198  Fortune Star BVI Ltd.
Bayer AG 3.950% due 10/02/2026 EUR 300 243
7.000% due 09/25/2083 1,900 1912  Goldstory SAS
BCP V Modular Services Finance Il PLC 6.750% due 02/01/2030 300 302
4.750% due 11/30/2028 550 521 Graphic Packaging International LLC
6.125% due 11/30/2028 GBP 200 218 2.625% due 02/01/2029 400 372
BCP V Modular Services Finance PLC Grifols S.A.
6.750% due 11/30/2029 EUR 300 270 3-200% due 05/01/2025 2,100 2,026
Bellis Acquisition Co. PLC Grupo Antolin-lrausa S.A.
3.250% due 02/16/2026 GBP 1,300 1,442  3:375% due 04/30/2026 200 182
Boels Topholding BV 3.500% due 04/30/2028 500 386
6.250% due 02/15/2029 EUR 400 416 ~ GTCRW-2Merger Sub LLC
GAB SELAS oin o il s . s

0, el appiness nternational Holdings Lid.
(3::’:,‘5' C ‘;f:':eo?j/ 01/2028 1230 1139 |1-| 3.53]0% d:c_e 06/26/§0che $ 325 318

o eathrow Finance
Z:asrzrﬁ C "af;igs/ 01/2026 500 S 3875% due 0310172027 GBP 100 110
1.000% due 10/28/2029 600 470 4125% due 09/01/2029 500 548

) IHO Verwaltungs GmbH (e)
Cellnex Finance Co. S.A. 3.750% due 09/15/2026 EUR 100 98
2.000% due 09/15/2032 800 683 Phge
Cerba Healthcare SACA 8.750% due 05/15/2028 1,300 1,411
3.500% due 05/31/2028 1200 1049 IMA Industria Macchine Automatiche SpA
éheplapharm Arzneimittel GmbH ’ ’ 3.750% due 01/15/2028 500 478
INEOS Finance PLC

3.500% due 02/11/2027 950 922§ 375% due 04/15/2029 700 701
7.500% due 05/15/2030 400 423 |NEOS Quattro Finance 2 PLC
Cidron Aida Finco Sarl 2.500% due 01/15/2026 1,000 970
6.250% due 04/01/2028 GBP 700 792 g'500% due 03/15/2029 200 210
Cirsa Finance International Sarl InPost S.A.
4.500% due 03/15/2027 EUR 800 783 5 250% due 07/15/2027 200 188
6.500% due 03/15/2029 500 508 Inter Media & Communication SpA
CPUK Finance Ltd. 6.750% due 02/09/2027 700 683
4.500% due 08/28/2027 GBP 200 211 |QVIA, Inc.
4.875% due 08/28/2025 400 459 2.250% due 03/15/2029 350 315
Crown European Holdings S.A. Italmatch Chemicals SpA
4.750% due 03/15/2029 EUR 600 608 9.393% due 02/06/2028 200 201
CT Investment GmbH 10.000% due 02/06/2028 600 632
5.500% due 04/15/2026 750 748 John Lewis PLC
Ctec Il GmbH 4.250% due 12/18/2034 GBP 100 86
5.250% due 02/15/2030 300 269  Kier Group PLC
Deuce Finco PLC 9.000% due 02/15/2029 400 472
5.500% due 06/15/2027 GBP 700 771 Kronos International, Inc.
Dometic Group AB 3.750% due 09/15/2025 EUR 124 123
3.000% due 05/08/2026 EUR 400 387  9.500% due 03/15/2029 744 788
Douglas GmbH LHMC Finco 2 Sarl
6.000% due 04/08/2026 1,200 1,210 7.250% due 10/02/2025 (e) 315 315
Dufry One BV Loarre Investments Sarl
2.000% due 02/15/2027 1,700 1587  6.500% due 05/15/2029 800 801

17
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B A A Rl

(WAL T) (B4 1) (WAL )
Market Bidco Finco PLC 8.375% due 06/01/2031 600 561
4.750% due 11/04/2027 1,800 1,704 Verisure Holding AB
Miller Homes Group Finco PLC 3.250% due 02/15/2027 EUR 1,500 1,438
7.000% due 05/15/2029 GBP 500 545 Volkswagen International Finance NV
Monitchem HoldCo 3 S.A. 7.500% due 09/06/2028 (c) 700 753
8.750% due 05/01/2028 EUR 300 315 WE Soda Investments Holding PLC
Mundys SpA 9.375% due 02/14/2031 $ 200 191
4.750% due 01/24/2029 100 101 Zenith Finco PLC
Nexi SpA 6.500% due 06/30/2027 GBP 500 461
2.125% due 04/30/2029 2,400 2,128 ZF Europe Finance BV
Nidda Healthcare Holding GmbH 2.500% due 10/23/2027 EUR 1,300 1,212
7.500% due 08/21/2026 1,755 1,819 6.125% due 03/13/2029 400 420
Olympus Water U.S. Holding Corp. ZF Finance GmbH
3.875% due 10/01/2028 1,100 1,030 2.250% due 05/03/2028 500 456
Ontex Group NV 2.750% due 05/25/2027 400 379
3.500% due 07/15/2026 1,600 1,562 72,911
Organon & Co.
2.875% due 04/30/2028 1,250 1,161
Phosphorus Holdco PLC Altice Financing S.A.
10.000% due 04/01/2049 (d) GBP 1,500 9 3.000% due 01/15/2028 550 486
Picard Groupe SAS 5.000% due 01/15/2028 $ 600 491
3.875% due 07/01/2026 EUR 300 293 Altice France Holding S.A.
Pinnacle Bidco PLC 8.000% due 05/15/2027 EUR 400 231
8.250% due 10/11/2028 700 734 Altice France S.A.
10.000% due 10/11/2028 GBP 600 738 2.500% due 01/15/2025 100 97
ProGroup AG 3.375% due 01/15/2028 1,200 978
3.000% due 03/31/2026 EUR 900 874 4.125% due 01/15/2029 1,100 879
Schaeffler AG 5.875% due 02/01/2027 200 181
4.750% due 08/14/2029 400 405 11.500% due 02/01/2027 200 204
SCILIVLLC AT&T, Inc.
9.500% due 07/15/2028 300 327 2.875% due 03/02/2025 (c) 700 681
SIG PLC Cullinan Holdco Scsp
5.250% due 11/30/2026 100 95 4.625% due 10/15/2026 1,000 895
South Africa Ltd. Electricite de France S.A. (c)
3.000% due 01/31/2049 (d) 712 0 5.875% due 01/22/2029 GBP 2,400 2,658
Standard Industries, Inc. 6.000% due 01/29/2026 100 114
2.250% due 11/21/2026 1,700 1,594 9.125% due 03/15/2033 $ 200 205
Stonegate Pub Co. Financing 2019 PLC Energian Israel Finance Ltd.
8.250% due 07/31/2025 GBP 600 687 5.375% due 03/30/2028 800 664
Summer BC Holdco B SARL EP Infrastructure A/S
5.750% due 10/31/2026 EUR 500 494 1.816% due 03/02/2031 EUR 1,900 1,497
Teva Pharmaceutical Finance Netherlands Il BV Eramet S.A.
1.875% due 03/31/2027 2,200 2,010 7.000% due 05/22/2028 600 598
7.375% due 09/15/2029 800 878 Harbour Energy PLC
TK Elevator Holdco GmbH 5.500% due 10/15/2026 $ 900 812
6.625% due 07/15/2028 720 695 Lorca Telecom Bondco S.A.
TK Elevator Midco GmbH 4.000% due 09/18/2027 EUR 2,100 2,062
4.375% due 07/15/2027 1,200 1,163 Petroleos Mexicanos
Travis Perkins PLC 3.750% due 11/16/2025 GBP 500 538
3.750% due 02/17/2026 GBP 1,000 1,109 Phones4u Finance PLC
TUIAG 9.500% due 04/01/2049 (d) 613 376
5.875% due 03/15/2029 EUR 800 793 SoftBank Group Corp.
Ubisoft Entertainment S.A. 3.125% due 09/19/2025 EUR 1,550 1,517
0.878% due 11/24/2027 1,200 1,041 5.000% due 04/15/2028 250 251
Vallourec SACA Telecom ltalia Capital S.A.
8.500% due 06/30/2026 800 804 6.375% due 11/15/2033 $ 600 533
Venture Global LNG, Inc. Telecom lItalia SpA
8.125% due 06/01/2028 $ 600 564 1.625% due 01/18/2029 EUR 400 346

18
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(HpL: F) (HL: F) (Hhr: F) (HL: F)
2.375% due 10/12/2027 900 839 Citibank N.A.
6.875% due 02/15/2028 1,200 1,276 4.830% due 03/01/2024 $ 7 7
7.875% due 07/31/2028 600 662 DBS Bank Ltd.
Thames Water Kemble Finance PLC 4.830% due 03/01/2024 4 4
4.625% due 05/19/2026 GBP 300 130 HSBC Bank PLC
Thames Water Utilities Finance PLC 3.070% due 03/01/2024 EUR 126 126
0.875% due 01/31/2028 EUR 1,200 1,011 4.400% due 03/01/2024 GBP 2 2
Trafigura Funding S.A. JPMorgan Chase Bank N.A.
3.875% due 02/02/2026 900 883 4.830% due 03/01/2024 $ 4 4
United Group BV Royal Bank of Canada
3.625% due 02/15/2028 700 659 3.070% due 03/01/2024 EUR 1 1
Variable Energi ASA Sumitomo Mitsui Banking Corp.
7.862% due 11/15/2083 700 737 (0.420%) due 03/01/2024 ¥ 4 0
Virgin Media Secured Finance PLC 3.070% due 03/01/2024 EUR 6 6
4.250% due 01/15/2030 GBP 600 603 4.400% due 03/01/2024 GBP 1 1
Vmed 02 UK Financing | PLC 4.830% due 03/01/2024 $ 16 14
3.250% due 01/31/2031 EUR 2,880 2,566 Sumitomo Mitsui Trust Bank Ltd.
Wintershall Dea Finance 2 BV 3.070% due 03/01/2024 EUR 91 91
2.499% due 04/20/2026 (c) 1,200 1,107 4.400% due 03/01/2024 GBP 5 6
Ziggo BV 4.830% due 03/01/2024 $ 27 25
2.875% due 01/15/2030 550 490 295
4.875% due 01/15/2030 $ 200 165
28,422 WHEMERET 6,695
(R{FR(BEUR 6,695)
HiR-HRFBAR 120,826
(P #FRIBEUR 123,201) BRAMIESHEF97.9% EUR 128,715
(ER#BREEUR 130,949)
ams-OSRAM AG A
2.125% due 11/03/2027 (b) EUR 600 447 BRI #2.2%
PIMCO Euro Short Maturity UCITS ETF 17,160 1,679
R mESE 447  PIMCO Sterling Short Maturity UCITS ETF 10,000 1,198
(SR MBEUR 470)
LB EAR 2,877
e (IABR(GEUR 3,015)
Groupe Novasep SAS 337,200 165 BEBRESEH 2,877
South Africa Ltd. 8,217,950 0 (IS RIEEUR 3,015)
HEHRER 165 R &E(a) 100.1% EUR 131,592
(IMARMEUR 0) (I #&RBEUR 133,964)
R4 ESWMTYNT+T#R(0.9%) (1,213)
(42 T) (REBEMELIFTILSTF L EUR (19))
ZOHMDEESSUAMB% 999
6,400  #IEE100.0% EUR 131,378

FE AT E0.2%

Bank of Nova Scotia

4.830% due 03/01/2024 $ 1 1
BNP Paribas Bank

4.400% due 03/01/2024 GBP 0 1
6.680% due 03/01/2024 ZAR 13

Brown Brothers Harriman & Co.

0.520% due 03/01/2024 CHF 5 5

RARMIEFAMRICHTHER:

Y BRBEEOIRR. RROEBEEMBAALLBRFRB LG — N
BFLATNS,

(a) 20242 A29 AR ED MK B IREFMEIHFDE D (F. HEHM4.7%. F
AYHM12.4%. KEHM12.2% . 750 FH12.1% . 42T H10.1%., T5>
AN9.9%. WIELTILIMT A% ARAUH5.0%. BLUZ DD E
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202442 H 29 H Hi7E
MG PEIZ HDD
FATIE J—R i 1 H B H ARl T iliks T DOEIA
Altice France S.A.  11.500% 02/01/2027 12/20/2023 EUR 194 EUR 204 0.15%
Groupe
Novasep SAS N/A N/A 03/24/2022 0 165 0.13%
South Africa Ltd. N/A N/A 10/12/2018 0 0 0.00%
HIBRfHEES &5 EUR 194 EUR 369 0.28%
OfEABIOZEDOMO 4 ELS |
202442 H 29 H H7E
QL RHLS|
gl Z AR LAY LB
HE  BHER RyE A it A A5l NS (FHm%R) (FHAm%R) BRI AD
European Investment
Bank 4.000% due
RYL 3.850% 02/29/2024 03/01/2024 EUR 6,400 04/15/2030
Kreditanstalt fuer
Wiederaufbau 2.875%
due 12/28/2029 EUR (6,608) EUR 6,400 EUR 6,401
LRMEI&E EUR (6,608) EUR 6,400 EUR 6,401
@V N —Z-LREA|
5 48 F i ABFI®) & AR A & NEE® UR—=RLIRBITERD AR IAE
BPS 4.500% 11/22/2023 TBD®@ EUR (256) EUR (260)
BRC 2.500% 09/22/2023 TBD®@ (592) (599)
JML 2.750% 08/24/2023 TBD® (427) (433)
JML 4.100% 11/14/2023 TBD®@ GBP (377) (446)
MYI 2.750% 08/02/2023 TBD®@ EUR (307) (312)
Yx—R-LARWME| &5 EUR (2,050)




@ HIRfTEALL TRFHLELSN DG

1JIN—X - LARERB|
EXREHE

KEHE
JIN\—R-LREGI &5
[EASE

YR=R-LIKBEI R Y
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FRAT IR
B H Pk L OWkE 30HLLF 31H-90H 90 0t ot
EUR 0 EUR 0 EUR 0 EUR (1,738) EUR (1,738)
0 0 0 (312) (312)
EUR 0 EUR 0 EUR 0 EUR (2,050) EUR (2,050)
EUR 0 EUR 0 EUR 0 EUR (2,050) EUR (2,050)
EUR (2,050)

=L M NRYIRBIIREKILE

O RBRBEET,

@ F—TFTURYIN—R LR,
@ 202452 F29A R T LM O FHEAKS (27901 —0OT, METFHLFE1.382%THD. T—IL- N1/ IEWBIE LV /A—R - LREZH AR &
ITBRESNTNDIHE . ThAEHEARSICEENDIAREMENHD,

O©_LG&mT VT 47 Fiin

20244F-2 A 29 H BIfE
| Pit7ESs
ARFEHL EENFEHLE:
il (e WA R EAlEiSENY &k fatd
Euro-Bobl 5-Year Note March Futures Long 03/2024 39 EUR (20) EUR 12 EUR 0
Euro-Bund 10-Year Bond June Futures Short  06/2024 14 (12) 0 (12)
Euro-Buxl 30-Year Bond March Futures Short  03/2024 2 3 0 3)
Euro-Schatz 2 -Year Note March Futures  Long 03/2024 67 (30) 46 0
U.S. Treasury 2-Year Note June Futures  Short  06/2024 36 (5) 0 2)
U.S. Treasury 5-Year Note June Futures  Short  06/2024 48 (5) 0 (5)
U.S. Treasury 10-Year Note June Futures Short  06/2024 8 3) 0 (1)
U.S. Treasury Ultra 10-Year Note June Futures  Short ~ 06/2024 17 (12) 0 (5)
United Kingdom Treasury 10-Year Gilt June Futures ~ Long 06/2024 3 3 2 0
SMmEaE EUR (81) EUR 60 EUR  (28)
@ Uy 7K
JLPy M T T4 AT T (fEE - TV K E T E) — T e T s var o5y
024521298 S BhAEHL S
N ZH . ) e ., e
SRS B 4] it A i A TLAC [EZlis AL i £

ATVyk®
Cellnex Telecom S.A. 5.000% 12/20/2030 1.716% EUR 1,300 EUR 265 EUR 72 EUR 2 EUR 0

Jaguar Land Rover o o
Automotive PLC 5.000% 06/20/2028 2.256% 100 1 1 0 0
United Group BV 5.000% 12/20/2027 3.005% 700 55 202 0 0
EUR 331 EUR 285 EUR 2 EUR 0
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TV AT I RARD IV Db e T T3 )V ke AT T —FaT s a0 iy

— _ SZHL . HE I AREEBL ZE RIS A
LGS A NG > b c 5 () . X .
TTIANT = e WA B A T A " i
g;zz Eg’l"n"difmssm’er 5.000% 12/20/2028 EUR 3300 EUR 294 EUR 174 EUR 4 EUR 0
O
@ &F| AT T
EEEF . THE I RIEH AR B R4
" BRI [ 4 iy A 5 RO :
SRR BRI [ & 4 F| T A e AT A TE oy
%48 6-Month EURIBOR 3500%  03/20/2026 EUR 2,500 EUR 14 EUR  (20) EUR T EUR 0
%0  6-Month EURIBOR 3250%  03/20/2029 1,500 32 41 3 0
%4, 6-Month EURIBOR 2547%  03/09/2033 1,000 ®) ®) 5 0
%W 6-Month EURIBOR 1700% 031512073 100 12 2 0 @
g poeured OvemightFinancing 30189, 101242024 § 1,600 (34) (34) 0 0
g pocured OvernightFinancing 5 1409 1012512024 1,600 (32) (32) 0 0
SN g‘;f:red Overnight Financing 5 1950, 10/25/2024 1,600 1) 31) 0 0
SN g‘;‘t’:red Overnight Financing 5 5o50,  10/25/2024 1,600 (30) (30) 0 0
g pocured OvernightFinancing 5 o739, 1012712024 1,600 (34) (34) 0 0
Sy pocured OvernightFinancing 5 g419,  10/31/2024 1,500 (34) (34) 0 0
SN g‘;f:red Overnight Financing 5 nag0,  14/07/2024 400 ®) ®) 0 0
g pocured OvernightFinancing 3 2509 0612112028 700 (30) 22) 0 0
BN gif;’ed Overnight Financing 5 5090, 06/21/2033 500 (38) (40) 1 0
L0 f\f,‘zrr'g‘gge%’;;”'gh‘ Interbank 5 5009, 03/20/2026 GBP 1,000 21 12 1 0
2O if,‘zrr';‘gge%";;”'gm Interbank 5 5000, 03/20/2029 1,200 62) 4 0 ®)
T i:lzrr'g‘gge%";;”igm Interbank 4 250% 0312012054 150 (13) @) 0 ®)
EUR_(275) EUR __(238) EUR 11 EUR___(8)
2Dy TRMEEH EUR 350 EUR 221 EUR 17 EUR (8)

Y IFURATRTIL AV DF/YF T REORVYTRMOEHICERSN-ERBANRELLEES. J7URE () TOTILaVOEVFITRTYTO
REXTAHLBEXLVSBEBLLEISBAUTYIREERTIRAMISHOSIEELERZTE, F2(& () RVVTOBRETARELE,N SRR
BULKIZBRAUTYIREBRT HRAMEESH O EUIREZIZR LR E MR L EEZ RS LI A MIESHF TR,

2 HROME. REMAEEIEVTIAMBICFEDIIL Db TIHIA Ry TR OHISEEDREIFEASNIZAVTSAR-IL Oy - ZTL YR D
. XD BITIRIDBRROIEEDREIZRL. SL Oy TUNTA I DBEERBITOAREMEFVRIEZRT  HEOSBEERD(LT
SARILOYN-RTL YRR, TETIL AV O ELY/FEYDIR M RBEL . RV BTSN EFENIAEEEN DD, FL Dk RTLYRDIRK
IEBEEAROUBREMEOBLERL. BETBTEEZNOEKICEZEIN-ZOMDEREHOREDAREEF LV RIDERERT .

VD LR TEORDYTRHUOEHICEESNERBENRLELIBE. I7VRNILOYN-TETHL AV DRYFELTHILEBRINIFIEIL DY
kTRTFI AV DBEVNFELTRITMA AR H DB EMRAREE,

Y HRICRDYTRHOBERAMNRE/FRSNIIGE, ILOvh T I+ A Ry TR OEERE LU RMEEL. LV BITYRIORIKDIE
BOREER:L. ILOYb-TUNTATOFREH (F R OTEEEERT  ATVTOBETARELBEL-TIGEEOEHETOEMIE, S
BEAROUBREMOEBLEZRL. BBETETEEZNOFHICEZRIN-ZOMDEREHOREDOAREREIXVRIDERERT .

O ZOLMESKOMDNRERTEBMNTHS.
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20244E2 H 29 H B7E
@ VM E AT
ARSI 2
WEIHE  BFA ZEE ZHUEE L PE i
BPS 03/2024 EUR 10 JPY 17,952 EUR 1 EUR 0
BPS 03/2024 $ 310 EUR 288 1 0
BRC 03/2024 GBP 998 1,169 3 0
DUB 03/2024 EUR 9,889 $ 10,735 32 0
DUB 04/2024 $ 10,748 EUR 9,889 0 (31)
GLM 03/2024 GBP 1,701 1,998 10 0
JPM 03/2024 EUR 2,758 GBP 2,357 0 (3)
JPM 03/2024 18 JPY 2,897 0 0
MBC 03/2024 GBP 581 EUR 680 1 0
MBC 03/2024 $ 10,547 9,751 4 0
MY 03/2024 EUR 54 JPY 8,800 0 0
MY 03/2024 123 20,025 1 0
MYI 03/2024 336 $ 362 0 (1)
MYI 03/2024 GBP 91 EUR 106 0 0
MY 03/2024 $ 201 186 0 0
RBC 03/2024 EUR 1,491 GBP 1,276 0 0
RBC 04/2024 GBP 1,277 EUR 1,491 0 0
SCX 04/2024 EUR 47 JPY 7,631 0 0
UAG 03/2024 GBP 252 EUR 295 1 0
EUR 54 EUR (35)
@) (AUD, Hedged) DA E 2B EIE LK
AEH A 2
WEAATF kA P 15 = I 15 ERE Al
AZD 03/2024 AUD 1,718 EUR 1,040 EUR 7 EUR 0
AZD 03/2024 EUR 512 AUD 849 0 )
BPS 03/2024 AUD 65,910 EUR 39,586 0 (74)
BPS 04/2024 EUR 39,575 AUD 65,910 73 0
BRC 03/2024 AUD 199 EUR 121 1 0
BRC 03/2024 EUR 0 $ 0 0 0
BRC 03/2024 GBP 11,947 EUR 13,969 3 0
GLM 03/2024 EUR 40,525 AUD 66,667 0 (410)
JPM 03/2024 40,494 66,667 0 (379)
MBC 03/2024 23 JPY 3,645 0 0
MYI 03/2024 AUD 203 EUR 122 0 )
MY 03/2024 440 267 2 0
MYI 03/2024 EUR 122 AUD 203 1 0
MYI 03/2024 629 1,044 0 )
MYI 03/2024 294 GBP 252 0 0
MYI 03/2024 GBP 147 EUR 172 0 0
MYI 04/2024 AUD 203 122 0 )
NGF 03/2024 EUR 94 GBP 80 0 0
RBC 03/2024 AUD 65,910 EUR 39,562 0 (98)
RBC 04/2024 EUR 39,551 AUD 65,910 97 0
RYL 03/2024 AUD 351 EUR 212 1 0
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WG IHEF R A ZEEE Bl & Alk
SCX 03/2024 AUD 65,990 EUR 39,731 EUR 24 EUR 0
SCX 04/2024 179 108 0 0
SCX 04/2024 EUR 39,672 AUD 65,910 0 (24)
SSB 03/2024 JPY 3,645 EUR 22 0 0
SSB 03/2024 $ 0 0 0 0
SSB 04/2024 EUR 23 JPY 3,645 0 0
SSB 04/2024 0 $ 0 0 0
UAG 03/2024 AUD 515 EUR 312 2 0
UAG 03/2024 EUR 40,500 AUD 66,667 0 (386)
UAG 03/2024 13,568 GBP 11,616 9 0
UAG 04/2024 GBP 11,616 EUR 13,555 0 9)

EUR 220 EUR  (1,384)

@) (JPY, Hedged) DA E 2 T He L 224
REBMH

5 48 F R A ZEmE SR HRE Al
AZD 03/2024 EUR 25 JPY 3,956 EUR 0 EUR 0
AZD 03/2024 JPY 489,474 EUR 3,014 0 (8)
AZD 04/2024 EUR 3,024 JPY 489,474 9 0
BRC 03/2024 GBP 903 EUR 1,056 0 0
DUB 03/2024 EUR 3,076 JPY 489,701 0 (53)
JPM 03/2024 JPY 489,474 EUR 3,025 2 0
JPM 04/2024 EUR 3,035 JPY 489,474 0 )
MBC 03/2024 3,074 490,686 0 (44)
MY 03/2024 28 GBP 24 0 0
MY 03/2024 75 JPY 11,946 0 (1)
MY 03/2024 GBP 13 EUR 15 0 0
MY 03/2024 JPY 4,259 26 0 0
NGF 03/2024 EUR 6 GBP 5 0 0
NGF 03/2024 JPY 2,577 EUR 16 0 0
SCX 03/2024 1,440 9 0 0
SSB 03/2024 489,474 3,014 0 (8)
SSB 04/2024 EUR 3,024 JPY 489,474 9 0
TOR 03/2024 3,069 489,701 0 (45)
UAG 03/2024 1,027 GBP 879 1 0
UAG 03/2024 3 JPY 442 0 0
UAG 03/2024 GBP 2 EUR 2 0 0
UAG 03/2024 JPY 10,870 68 1 0
UAG 04/2024 GBP 879 1,026 0 (1)

EUR 22 EUR (162)
SNEABTELENES EUR 296 EUR  (1,581)
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Call - OTC 1-Year Interest Secured Overnight =
DUB Rate Swap Financing Rate ZH 2.790%  04/08/2024 200 EUR (2) EUR 0
Put - OTC 1-Year Interest Secured Overnight
DUB Rate Swap Financing Rate AL 2.790%  04/08/2024 200 (2) (4)
Call - OTC 1-Year Interest Secured Overnight <,
GLM Rate Swap Financing Rate ZH 2.721% 04/08/2024 200 (1) 0
Put - OTC 1-Year Interest Secured Overnight
GLM Rate Swap Financing Rate AL 2.721%  04/08/2024 200 (1) (4)
Call - OTC 1-Year Interest Secured Overnight =
NGF Rate Swap Financing Rate I 2.785%  04/08/2024 200 (1) 0
Call - OTC 1-Year Interest Secured Overnight .
NGF  lie Swap Financing Rate ZH 2.835%  04/08/2024 200 (1) 0
Put - OTC 1-Year Interest Secured Overnight .
NGF  Loie Swap Financing Rate BZN 2.785%  04/08/2024 200 (2) (4)
Put - OTC 1-Year Interest Secured Overnight
NGF Rate Swap Financing Rate 3L 2.835%  04/08/2024 200 (1) (3)
FEEA T avAR EUR (11) EUR (15)
° 7] ¢
@ 1T 7K
“\‘\ .v“\ . N °© EE‘. a E'Eo\/ jz— ° - D == 2
DU yhe T T ANV AT T (R AE - TV AE K E W) — 7 mT 7> ar05En?
AT 7 5K (Reif)
202442 H 29
iG]l I - (50 X SCHh () AFEHL ,
SRR - bt = FRETTA® - S e % &
¥ LTS T & Ve N T i
A7 Ly RE
GsT i MMasuo® 50009 061202028  2294%  EUR 400 EUR  (8) EUR 54 EUR 46 EUR 0
2Dy TRMEEH EUR (8) EUR 54 EUR 46 EUR 0
O EETAEEHBEERLTD,

@ JFURNTATHILIAVDFTYF T REDRTYTRZHOEHICERSN-ERBHIRELLEE. J7URE () TOTILaVvOEVFITRTYTD
BEXAELUELILVSBEBLLIIBBAUTYIREERTIRAMIESO5IEELEZTS, F2(& () RVVTORERTAELEN SRR
BULKZBRAUTYIREBRT HRAMEESH O BEIREZIZR LR A ML EEZ RS LT AMIESHF TR,

© HARDME. KB AEEEV IV EITRDIILO V- TIH I Ry T RO TSRO REIHERINZAL TSR IL O vk - AT LR D
HHEE ZHWD A BITIVRIOBRRDIEEDREIZRIL, IL OV TUNTAITDEHFRBITOAEEM T IEIVRIEERT . BEDSBEEAD(LT
SARILOYN-RTL YRR, TETILAVOELY/FEYDIAR M RBEL, R BB ENEENIAEEENH D, FL Dk RTLYRDIRK
IEBEEAROUBREMEOBILEZRL. BETBTEEZNOEKICEZEIN-ZOMDEREHOREDAREEFLLVRIDERERT

@ LHBHEORTVTRHOEUICERSNEERBANRELIEE., I7URN LIy TOTFILavDF/YFELTHILEERSNDIEEIL DY
R TRTFOL AV DBEVNFELTRITMA A RSN H LB EMRAREE,
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iz % g 1 )

3] % % % EViE

184 (20204 8 H19H) 10, 203 AN0.0 68. 2 — 3,175
198 (20214 8 A19H) 10, 200 AN0.0 60. 1 — 9, 159
2048 (20224E 8 H19H) 10, 199 AN0.0 57.5 — 7, 850
218 (20234 8 H21H) 10, 196 AN0.0 5.7 — 6, 733
2211 (20245~ 8 H19H) 10, 198 0.0 67.7 — 3,413

* AR LTI E W THR —TE 0 @ THR,
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- Iy . e e il R % | %

i % =M A K O FE|E B K OE

# B\ M % % %

20234E 8 J]21 H 10, 196 — 5.7 -

8 K 10, 196 0.0 5.3 -

9 K 10, 195 AO0.0 10.5 —

103K 10, 195 A0.0 9.3 —

1LAR 10, 195 A0.0 12.6 —

123K 10, 194 A0.0 10. 1 —

20244E 1 HEK 10, 194 A0. 0 4.3 -
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3 AR 10, 194 A0.0 11.7 —

4 3K 10, 195 A0.0 28.1 —

5K 10, 196 0.0 64. 1 -

6 AK 10, 196 0.0 55.7 -

7THE 10, 197 0.0 3.8 -
# )

20244E 8 J119H 10, 198 0.0 67.7 —

* R E T,
*EFEM LRI E R THR—TE Y TR,
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