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Abu Dhabi Government International Bond 3.13%  10/11/2027 USD 596 $ 638912 0.5%

Angolan Government International Bond . 9.13% 11/26/2049 1,408 1,345,344 1.1
Angolan Government International Bond . 9.38% 05/08/2048 934 909,658 0.7
Angolan Government International Bond . 9.50%  11/12/2025 359 381.841 0.3
Argentine Republic Government International Bond 0.50%  07/09/2030 4,145 1,446,590 12
Argentine Republic Government International Bond .. 1.00%  07/09/2029 748 269,249 0.2
Argentine Republic Government International Bond .. 1.13% 07/09/2035 6,946 2,215,703 1.8
Argentine Republic Government International Bond 2.00%  01/09/2038 442 167,382 0.1
Bahamas Government International Bond 8.95%  10/15/2032 687 628,605 0.5
Bahrain Government International Bond .. 5.63%  09/30/2031 878 861,153 0.7
Bahrain Government International Bond 6.00% 09/19/2044 1,247 1,128,769 0.9
Bahrain Government International Bond 7.00% 10/12/2028 423 458,955 0.4
Bahrain Government International Bond 7.38%  05/14/2030 236 261,341 0.2
Brazilian Government International Bond . 4.75%  01/14/2050 1,110 985,680 0.8
CBB International Sukuk Programme Co., WLL . 4.50%  03/30/2027 215 221,961 0.2
Colombia Government International Bond 3.13%  04/15/2031 296 266,826 0.2
Colombia Government International Bond 3.25%  04/22/2032 1,356 1,217,688 1.0
Colombia Government International Bond 5.00%  06/15/2045 423 380,383 0.3
Colombia Government International Bond 6.13%  01/18/2041 539 553,250 0.4
Colombia Government International Bond ... 7.38%  09/18/2037 531 615,562 0.5
Costa Rica Government International Bond 6.13%  02/19/2031 670 675,360 0.5
Dominican Republic International Bond .. 5.50%  01/27/2025 125 134,688 0.1
Dominican Republic International Bond .. 5.88% 01/30/2060 1,404 1,348,981 1.0
Dominican Republic International Bond 8.63% 04/20/2027 2,519 2,991,312 24
Ecuador Government International Bond 0.00%  07/31/2030 371 206,773 02
Ecuador Government International Bond 0.50% 07/31/2040 918 531,874 0.4
Ecuador Government International Bond 1.00%  07/31/2035 1.862 1,209.772 1.0
Ecuador Government International Bond 5.00% 07/31/2030 850 699,558 0.6
Egypt Government International Bond . 3.88% 02/16/2026 437 408,049 0.3
Egypt Government International Bond . 7.30%  09/30/2033 428 392,155 0.3
Egypt Government International Bond . 7.50%  02/16/2061 296 239,760 0.2
Egypt Government International Bond . 7.90% 02/21/2048 823 687,205 0.6
Egypt Government International Bond . 8.15% 11/20/2059 636 539,010 0.4
Egypt Government International Bond . 8.50%  01/31/2047 1,238 1,092,535 0.9
El Salvador Government International Bond . 5.88%  01/30/2025 653 403,554 0.3
El Salvador Government International Bond . 6.38%  01/18/2027 748 444,967 0.4
El Salvador Government International Bond . 7.12%  01/20/2050 607 331,687 0.3
El Salvador Government International Bond . 7.63%  02/01/2041 687 380,555 0.3
El Salvador Government International Bond . 7.65%  06/15/2035 17 9,582 0.0
El Salvador Government International Bond . 825%  04/10/2032 225 137,995 0.1
El Salvador Government International Bond . 8.63%  02/28/2029 774 470,350 0.4
Finance Department Government of Sharjah . 4.00%  07/28/2050 221 199,149 0.2
Gabon Government International Bond 6.63%  02/06/2031 208 200,434 0.2
Ghana Government International Bond 7.75%  04/07/2029 309 256,470 0.2
Ghana Government International Bon 7.88%  03/26/2027 580 507,500 0.4
Ghana Government International Bon 7.88%  02/11/2035 469 365,820 0.3
Ghana Government International Bond . 8.13%  03/26/2032 350 283,500 0.2
Ghana Government International Bon 8.63%  04/07/2034 231 186,533 0.2
Ghana Government International Bon 8.63%  06/16/2049 285 224,402 02
Ghana Government International Bong 8.75% 03/11/2061 310 244,764 0.2
Ghana Government International Bond . 8.95%  03/26/2051 906 724,120 0.6
Guatemala Government Bond 4.65% 10/07/2041 204 203911 0.2
Hazine Mustesarligi Varlik Kiralama AS .. 5.13%  06/22/2026 318 303,849 0.2
Indonesia Government International Bond 5.13% 01/15/2045 298 369,520 0.3
Ivory Coast Government International Bond . 538%  07/23/2024 581 604,167 0.5
Ivory Coast Government International Bond . 6.13% 06/15/2033 1,664 1,746,472 14
Ivory Coast Government International Bond . 6.38%  03/03/2028 1,690 1,833,439 1.5
Jamaica Government International Bond .. 7.88%  07/28/2045 591 818,830 0.7
Lebanon Government International Bond (a) 6.65%  04/22/2024 488 48,800 0.0
Lebanon Government International Bond (a) 6.85% 03/23/2027 370 37,000 0.0
Lebanon Government International Bond (b) 8.25% 04/12/2021 709 73,559 0.1
Lebanon Government International Bond, Series E (a) 6.10% 10/04/2022 890 89,000 0.1
Lebanon Government International Bond, Series G (a) . 1.00% 11/27/2026 904 90,400 0.1
Lebanon Government International Bond, Series G (a) . 6.20% 02/26/2025 788 78,800 0.1
Lebanon Government International Bond, Series G (a) . 6.65% 11/03/2028 899 89,900 0.1
Mexico Government International Bond .. 5.00% 04/27/2051 692 786,198 0.6
Nigeria Government International Bond 6.13% 09/28/2028 427 411,601 0.3
Nigeria Government International Bond 6.50% 11/28/2027 768 760,320 0.6
Nigeria Government International Bond 7.38% 09/28/2033 292 277,181 0.2
Nigeria Government International Bond 7.70%  02/23/2038 1,089 1,000,519 0.8
Nigeria Government International Bond 7.88% 02/16/2032 505 493,637 0.4
Nigeria Government International Bond 8.25%  09/28/2051 370 344,100 03




TIAT VR IN—VREA2 - T7UR

MBI
B ol

Fl % WA TEAAH
(FREN) (KR %

Oman Government International Bond .. 475%  06/15/2026 USD 653 § 671,774 0.5%
Oman Government International Bond 4.88%  02/01/2025 359 373,360 0.3
Oman Government International Bond 5.63% 01/17/2028 225 238,219 0.2
Oman Government International Bond .. 6.25%  01/25/2031 643 700,066 0.6
Oman Government International Bond.... 6.75%  01/17/2048 307 311,221 0.3
Pakistan Government International Bond . 6.88% 12/05/2027 546 550,368 04
Pakistan Government International Bond . 7.38% 04/08/2031 246 243,540 0.2
Pakistan Government International Bond . 8.88%  04/08/2051 200 198,000 0.2
Panama Government International Bond 3.87%  07/23/2060 650 648,091 0.5
Panama Government International Bond 4.50%  04/01/2056 892 980,810 0.8
Paraguay Government International Bond 4.95%  04/28/2031 524 588,288 0.5
Peruvian Government International Bond. 2.78%  01/23/2031 752 747911 0.6
Peruvian Government International Bond. 3.23%  07/28/2121 350 300,191 0.2
Philippine Government International Bond 3.00%  02/01/2028 283 303,206 0.2
Philippine Government International Bond .. 3.20%  07/06/2046 573 580,879 0.5
Philippine Government International Bond 3.75%  01/14/2029 308 346,115 0.3
Qatar Government International Bond ... 4.40% 04/16/2050 748 927,520 0.7
Qatar Government International Bond .. 4.82%  03/14/2049 328 429,270 0.3
Qatar Government International Bond .. 5.10% 04/23/2048 1,309 1,765,514 14
Republic of Kenya Government International Bond 6.88%  06/24/2024 833 878,815 0.7
Republic of South Africa Government International Bond 538%  07/24/2044 469 447,250 0.4
Republic of South Africa Government International Bond 5.65%  09/27/2047 526 503,250 0.4
Romanian Government International Bond 4.00%  02/14/2051 420 418,950 0.3
Russian Foreign Bond-Eurobond 5.25%  06/23/2047 2,800 3,544,800 29
Saudi Government International Bond .. 5.00%  04/17/2049 367 464,255 0.4
Saudi Government International Bond .. 5.25%  01/16/2050 273 358,313 0.3
Senegal Government International Bond 6.75% 03/13/2048 1,174 1,148,172 0.9
Sri Lanka Government International Bond 6.20%  05/11/2027 294 145,126 0.1
Sri Lanka Government International Bond 6.83%  07/18/2026 1,087 542,005 0.4
Sri Lanka Government International Bond 7.85%  03/14/2029 710 349,143 0.3
Turkey Government International Bond 4.75%  01/26/2026 334 305,193 0.2
Turkey Government International Bond 4.88%  04/16/2043 571 435,407 0.4
Turkey Government International Bond 5.75% 05/11/2047 982 792,535 0.6
Turkey Government International Bond .. 6.00% 01/14/2041 701 579,990 0.5
Ukraine Government International Bond.. 6.88% 05/21/2029 244 214,720 0.2
Ukraine Government International Bond 7.75%  09/01/2025 581 557,760 0.4
Ukraine Government International Bond.. 7.75%  09/01/2026 1,209 1,153,310 09
Ukraine Government International Bond 9.75% 11/01/2028 1,030 1,035,150 0.8
Ukraine Government International Bond, Series GDP (c) . 0.00%  05/31/2040 1.252 1,137,207 0.9
Uruguay Government International Bond . 4.38%  01/23/2031 412 474,019 0.4
Uruguay Government International Bond . 4.98% 04/20/2055 240 315,585 0.3
Uruguay Government International Bond . 5.10%  06/18/2050 325 430,178 0.3
Venezuela Government International Bond (b) . 7.75% 10/13/2019 784 47,022 0.0
Venezuela Government International Bond (a) . 9.00%  05/07/2023 1,542 92,544 0.1
Venezuela Government International Bond (a) . 9.25% 09/15/2027 2,537 152,220 0.1
Venezuela Government International Bond (a) . 9.25%  05/07/2028 1,243 74,592 0.1
Venezuela Government International Bond (a) . 11.95% 08/05/2031 82 4,914 0.0
Venezuela Government International Bond (a) . 12.75% 08/23/2022 166 9,972 0.0
Zambia Government International Bond (a) .... 8.97% 07/30/2027 1,672 1,282,528 1.0

70,743,737 56.9
Absa Group Ltd. (d) 6.38%  12/31/2099 300 305,250 0.3
AES Panama Generation Holdings SRL 4.38%  05/31/2030 338 353,007 0.3
Agile Group Holdings Ltd. 485%  08/31/2022 200 131,334 0.1
Alfa Desarrollo SpA ... 4.55%  09/27/2051 338 331,092 0.3
Autopistas del Sol SA/Costa Rica 7.38% 12/30/2030 560 570,281 0.5
Bangkok Bank PCL/Hong Kong. 3.73%  09/25/2034 577 589,009 0.5
Bank Hapoalim BM 326%  01/21/2032 393 389.856 0.3
Bidvest Group UK PLC (The) . 3.63%  09/23/2026 321 319.444 0.3
Bioceanico Sovereign Certificate Ltd. 0.00%  06/05/2034 506 379,328 0.3
Braskem Idesa SAPI. 7.45% 11/15/2029 327 339,467 0.3
CA Magnum Holdings 5.38%  10/31/2026 270 279,112 0.2
Cemex SAB de CV .. 7.38%  06/05/2027 234 257,956 02
Central American Bottling Corp. 5.75% 01/31/2027 408 418,404 0.3
Central China Real Estate Ltd. 7.75%  05/24/2024 200 124,000 0.1
Chile Electricity PEC SpA 0.00%  01/25/2028 625 507,978 04
China Aoyuan Group Ltd. 5.38%  09/13/2022 200 40,000 0.0
China Aoyuan Group Ltd. 5.88%  03/01/2027 200 38,000 0.0
China Cinda Finance 2017 I Ltd. 4.40%  03/09/2027 420 451,710 04
Cia de Minas Buenaventura SAA 5.50%  07/23/2026 223 216,700 0.2
Contemporary Ruiding Development Ltd. 2.63%  09/17/2030 530 531,901 04
CSN Resources SA 4.63%  06/10/2031 296 282,097 02
Ecopetrol SA 6.88%  04/29/2030 822 915,502 0.7
Ecopetrol SA .. 7.38%  09/18/2043 539 593,547 0.5
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Embraer Netherlands Finance BV .. 540%  02/01/2027 USD 408 $ 424,575 0.3%
Empresa Generadora de Electricidac 5.63% 11/08/2028 237 238,185 0.2
Empresa Nacional de Telecomunicaciones SA . 3.05% 09/14/2032 412 403,580 0.3
Empresas Publicas de Medellin ESP 425%  07/18/2029 421 399,503 0.3
Enel Chile SA 4.88%  06/12/2028 298 326,757 0.3
Engie Energia Chile SA 3.40%  01/28/2030 761 766,375 0.6
Gran Tierra Energy International Holdings Ltd. . 6.25%  02/15/2025 200 181,797 0.2
Gran Tierra Energy, Inc. .... 7.75%  05/23/2027 301 273,614 0.2
Grupo Energia Bogota SA ESP 4.88%  05/15/2030 436 469,790 04
Huarong Finance II Co., Ltd. 5.00% 11/19/2025 720 748,800 0.6
Huarong Finance II Co., Ltd. 5.50%  01/16/2025 218 227.810 0.2
IHS Holding Ltd. ....... 5.63%  11/29/2026 324 327,222 03
TIRSA Norte Finance Ltd. 8.75%  05/30/2024 410 430,453 04
Kaisa Group Holdings Ltd. (a). 9.95%  07/23/2025 200 51,975 0.0
Kaisa Group Holdings Ltd. (a). 10.50%  01/15/2025 200 52.250 0.0
Klabin Austria GmbH 320%  01/12/2031 286 264.845 02
Kosmos Energy Ltd. 7.50%  03/01/2028 201 190,183 02
Leviathan Bond Ltd. ......................... 6.75%  06/30/2030 275 296,576 0.2
Light Servicos de Eletricidade SA/Light Energia SA . 4.38%  06/18/2026 485 484,485 0.4
Lima Metro Line 2 Finance Ltd. 5.88%  07/05/2034 592 675,812 0.5
Medco Oak Tree Pte Ltd 7.38%  05/14/2026 207 213,728 0.2
Minejesa Capital BV ... 5.63%  08/10/2037 270 282,310 0.2
NBM US Holdings, Inc. 7.00%  05/14/2026 380 398.882 0.3
Nexa Resources SA . 6.50%  01/18/2028 244 268,627 0.2
Odebrecht Holdco Finance Ltd. 0.00%  09/10/2058 574 3444 0.0
OEC Finance Ltd. (e) 5.25% 12/27/2033 710 28,253 0.0
OEC Finance Ltd. (e) 7.13%  12/26/2046 182 5.604 0.0
Oi Movel SA 8.75%  07/30/2026 336 345,933 03
Oleoducto Central SA 4.00%  07/14/2027 431 429,491 04
Peru LNG SRL..... 5.38%  03/22/2030 388 333,631 03
Petrobras Global Finance BV 7.38%  01/17/2027 691 802.389 0.6
Petrobras Global Finance BV 8.75%  05/23/2026 361 438,908 04
Powerlong Real Estate Holdings Ltd. 5.95% 04/30/2025 200 166,209 0.1
PTTEP Treasury Center Co., Ltd. .. 3.90% 12/06/2059 208 215,157 0.2
Ronshine China Holdings Ltd. 7.10%  01/25/2025 400 144.000 0.1
Rutas 2 and 7 Finance Ltd. . 0.00%  09/30/2036 371 273,535 02
Scenery Journey Ltd. (a) .. 12.00%  10/24/2023 415 54,287 0.0
Seazen Group Ltd. .. 4.45%  07/13/2025 200 167,000 0.1
SEPLAT Energy PLC 7.75%  04/01/2026 388 388.000 0.3
Shimao Group Holdings Ltd. 5.60%  07/15/2026 200 122,000 0.1
SierraCol Energy Andina LLC. 6.00%  06/15/2028 375 352,543 0.3
Stillwater Mining Co. ..... 4.00%  11/16/2026 454 444,679 04
Sunac China Holdings Ltd. 6.50%  01/26/2026 220 138.369 0.1
Suzano Austria GmbH... 375%  01/15/2031 272 276,746 0.2
Tengizchevroil Finance Co., International N 3.25%  08/15/2030 352 352,791 0.3
Tengizchevroil Finance Co., International Ltd. 4.00%  08/15/2026 274 289,966 0.2
TransJamaican Highway Ltd. ................ 5.75% 10/10/2036 371 376,052 0.3
Tullow Oil PLC 10.25%  05/15/2026 587 590,278 0.5
Turkiye Vakiflar Bankasi TAO 6.50%  01/08/2026 260 242,450 02
Vedanta Resources Finance IT PLC. 13.88%  01/21/2024 385 408,652 0.3
Volcan Cia Minera SAA .. 438%  02/11/2026 617 596.870 0.5
Xiaomi Best Time International Ltd. 2.88%  07/14/2031 448 439,124 0.4
Yango Justice International Ltd. 7.50% 02/17/2025 200 52,000 0.0
Yango Justice International Ltd. 9.25%  04/15/2023 200 52,000 0.0
Yuzhou Group Holdings Co., Ltd 6.35%  01/13/2027 200 55.000 0.0
Zhenro Properties Group Ltd. . 6.63%  01/07/2026 200 128,000 0.1
Zorlu Yenilenebilir Enerji AS.. 9.00%  06/01/2026 390 317,557 03

25,794,027 20.7

YT A

Airport Authority (d) 240%  12/31/2099 675 666,630 0.5
Banco Nacional De Panam: 2.50%  08/11/2030 452 422,564 0.3
Comision Federal de Electricidad 3.35% 02/09/2031 484 474,864 04
Comision Federal de Electricidad 4.68%  02/09/2051 209 196.434 02
Comision Federal de Electricidad 5.00%  09/29/2036 474 495,330 04
DP World Ltd./United Arab Emirates 5.63%  09/25/2048 356 436,990 04
DP World Salaam (d) 6.00%  12/31/2099 333 360,133 0.3
Empresa de Transporte de Pasajeros Metro SA . 5.00%  01/25/2047 200 232,288 0.2
Eskom Holdings SOC Ltd. . 6.35%  08/10/2028 224 241,360 02
Eskom Holdings SOC Ltd. . 6.75%  08/06/2023 629 645,040 0.5
Eskom Holdings SOC Ltd. . 7.13%  02/11/2025 1.266 1,307,778 1.0
Eskom Holdings SOC Ltd. . 8.45%  08/10/2028 505 544,074 04
Indonesia Asahan Aluminium Persero PT 5.80%  05/15/2050 295 340,780 0.3
KazMunayGas National Co., JISC 5.75%  04/19/2047 534 648,810 0.5
KazMunayGas National Co., JSC .. 6.38%  10/24/2048 300 392,963 03
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Lamar Funding Ltd. . 3.96%  05/07/2025 USD 717 $ 714,636 0.6%
NAK Naftogaz Ukraine via Kondor Finance 7.38%  07/19/2022 610 596,886 0.5
NAK Naftogaz Ukraine via Kondor Finance PLC 7.63% 11/08/2026 304 262,352 0.2
Oil and Gas Holding Co., BSCC (The) 7.50% 10/25/2027 793 856,440 0.7
Oil and Gas Holding Co., BSCC (The).. 7.63% 11/07/2024 870 937,425 0.8
Pertamina Persero PT 6.00%  05/03/2042 700 856,975 0.7
Pertamina Persero PT 6.50%  05/27/2041 996 1,289,384 1.0
Petroleos de Venezuela SA (a). 5.38% 04/12/2027 842 31,586 0.0
Petroleos de Venezuela SA (a). 5.50% 04/12/2037 3,634 136,275 0.1
Petroleos de Venezuela SA (b). 9.00% 11/17/2021 2,878 107,913 0.1
Petroleos Mexicano: 6.50%  03/13/2027 1,133 1,204,945 1.0
Petroleos Mexicanos . 6.70%  02/16/2032 570 574,129 0.5
Petroleos Mexicanos . 6.75%  09/21/2047 1,337 1,184,582 1.0
Petroleos Mexicanos . 6.95%  01/28/2060 579 511,547 0.4
Petroleos Mexicanos . 7.69% 01/23/2050 672 641,928 0.5
Sinopec Group Overseas Development 2018 Ltd. 2.70%  05/13/2030 421 430,882 0.3
Southern Gas Corridor CJSC 6.88%  03/24/2026 789 908,218 0.7
State Agency of Roads of Ukraine 6.25%  06/24/2028 430 370,875 0.3
State Oil Co., of the Azerbaijan Republic . 6.95%  03/18/2030 375 450,539 0.4
State Savings Bank of Ukraine Via SSB #1 PLC 9.63%  03/20/2025 299 302,243 0.2
Trinidad Generation UnLtd. 5.25%  11/04/2027 686 700,149 0.6
20,475,947 16.5
HHE— ML Iv Y —
U.S. Treasury Bonds............ooooiiiiiiiiiiiiniii, 2.00% 11/15/2041 655 658,889 0.5
o5 K
Provincia de Neuquen Argentina ..............ooeeveneiiiueiniieiinnns 4.63%  04/27/2030 948 568,866 0.5
118,241,466 95.1
2 OO TR AR
i
Digicel Group Holdings Ltd. (e) .... 10.00%  04/01/2024 624 626,223 0.5
Digicel Group Holdings Ltd. (d) (e) 7.00% 12/31/2099 78 67,967 0.1
Digicel Group Holdings Ltd. (e) . 8.00%  04/01/2025 33 30,900 0.0
Odebrecht Holdco Finance Ltd. 0.00%  09/10/2058 435 2,609 0.0
Tonon Luxembourg SA (a) (e) () 6.50% 10/31/2024 993 0 0.0
USJ-Acucar e Alcool S/A (a) 9.88% 11/09/2023 1,277 651,181 0.5
Virgolino de Oliveira Finance SA (b) 10.50%  01/28/2018 536 5,360 0.0
Virgolino de Oliveira Finance SA (b) 10.88%  01/13/2020 1,042 130,250 0.1
Virgolino de Oliveira Finance SA (a) ... 11.75% 02/09/2022 4,305 21,525 0.0
1,536,015 1.2
B AR
(TR 137,398, 430K /L) Lo $119,777,481 96.3%
ERTES
SEB, Stockholm (g) .... 0.01% — 2,393,161 1.9
Sumitomo, London (g) . 0.27)% — 146,679 0.1
FBIBREAE 2,539,840 20
ZOMOBE (REEERE) ... 2,126,321 17
M B B $124.443,642 100.0%
EMEMRK
REH
W Ertic E A (B 2
247 G1/0/t) B Ck F) CRE) Ck M)
Long
U.S. 10 Yr Ultra Bond Futures . 03/22/2022 3 $3.343.484 $ 3361953 $ 18469
U.S. Ultra Bond (CBT) Futures 03/22/2022 2 402,938 391,125 (11,813)
$ 6,656
% $ 18.469
i $(11,813)
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AV E=IR=T 4 — (Hfiz : F) (A T) (H/R/F) Ck )
Barclays Bank PLC+ .. CNY 2768 USD 429 017202022 $  (4.494)
Barclays Bank PLC+ .. USD 8455 CNY 55.034  01/20/2022 163,776
Barclays Bank PLC+ .. IDR 3.439.740 USD 242 01/27/2022 1,169
Barclays Bank PLC+ IDR 3,686,382 USD 257 01/27/2022 (1,100)
Barclays Bank PLC+ USD 12,393 IDR 178,810,316  01/27/2022 126,178
Brown Brothers Harriman & Co.+ ZAR 213 USD 13 01/25/2022 (328)
Brown Brothers Harriman & Co.+ AUD 467 USD 340 02/08/2022 1,106
Brown Brothers Harriman & Co.+ AUD 646  USD 461 02/08/2022 (7,512)

Brown Brothers Harriman & Co.+ USD 41,356 JPY 4,701,241 02/09/2022 (490,224)

Deutsche Bank AG+ BRL 189452 USD 33567  01/04/2022 (439.279)
Deutsche Bank AG+ USD 33332 BRL 189.452  02/02/2022 432,782
Goldman Sachs Bank USA+. BRL 5270 USD 932 01/04/2022 (13,886)
HSBC Bank USA, NA+ UsD 568 ZAR 9.024  01/25/2022 (2.014)
Morgan Stanley & Co. International PLC+ . USD 34,553 BRL 194,722 01/04/2022 398,848
Morgan Stanley & Co. International PLC+ . IDR 3,945,751 USD 273 01/27/2022 (3,259)
Morgan Stanley & Co. International PLC+ . USD 16,597 AUD 22,471 02/08/2022 (302,695)
Morgan Stanley & Co. International PLC+ . JPY 217,864 USD 1914 02/09/2022 20,213
$ (120,719)
3 $ 1,144,072
#H $(1,264,791)
+ FD~y VHITHER,
PREANBEATANES NI LI b FIFNE - R0 T
REB
#“TH A HTE LS5l FEAE B) 4
BHTa—%—/ (B5IFN) BREE (1/8/4) Giific: T CkEL) CkF)
[LYS <0
Citigroup Global Markets, Inc.
(INTRCONX) CDX-EM Series 36, 5 Year Index 12/20/2026 USD4,520 $181,930  $39,348
Citigroup Global Markets, Inc./
(INTRCONX) ... Republic of Turkey 12/20/2026 955 182,387

A
&)

S

TRAAEPCRAShIRFRT YT

LREAT
77 YRR
E2=p S ®TH TPV EMIok S2ELRE REH
WwE7a—h—/ (RBIB) Qe ) g1/0/4) o S (PRt (1) %
Citigroup Global Markets, Inc./(LCH Group) USDI1,780  02/22/2051 1.854%  3Month LIBOR  $(44,493)
1270 GHREMEER) -27v7)
SRRAT
TrvER
Bk #&TH Zr v ERMTok  RELR REB,
AYYH =T g~ Ciifir : T) G1/B/4) b2/ b2\ (PEAE (48) 2%
Citigroup Global Markets, Inc./(LCH GIOUP) ..........uverreriieriasiiaseiiienieeees USD1,120  02/22/2051 CPI# 2.348% $(141,340)
AT T B R e $(124,275)

#  IHEHEPIMTES (CPD ICX > TIRESN DA v 7 LR
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(a) MEBARIBITRES:,

(b)  fE35 H 2 28 B A JRATAE S

(c) ZEBEHZ —KRr, 20214128 31 HEE TERR S N8F,

(d) KAEDZD, HELUHED NIRRT, ANAERENIEHEIE, KEIOa—VAEZET, .
(e) B (PIK) .

(f)  AIMFOEUHEFE S D AR O F CHENL SN T- Tt S ICHEVIRE Szl Y | AEICHHE S 7z,

() ¥ HYWHEE,

TG FR:
AUD - A=A 7 U7 K
BRL - 77 VLTV

CNY - HiEC
IDR - 7Y FXx¥TIVET
JPY - HAM
USD - KL

ZAR - 77V hT R

FHREZL:

CBT - Chicago Board of Trade (37 =i HL5 F7)

CDX-EM - Emerging Market Credit Default Swap Index

cIsC - Closed Joint Stock Company (FEZABIFRZHE)

CPI - Consumer Price Index ({H## W iliFa%0)

INTRCONX - Inter-Continental Exchange (A >/ Z—2 > F 3 > 2 )VHG [FT)
IsC - Joint Stock Company ~ (Ff{2241)

LCH - London Clearing House (R Ky« 7 U7 )7 -~y A)
LIBOR - London Interbank Offered Rate (72> K 44T [HIHL5 [ 4F1)
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TREEINOCEBEHY. ECHILAL ETFES,
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SHREL—BOBBIITEBYET LS. BEAVEBELETEYS,

QLT 7Y FOHMAIIRNDEY TTY,

PC I 1)
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http://www. nomura-am. co. jp/
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woow om0 g A AT
1 bR/ = o= S TR /B = R S #H
i % =
&} % % % =W
1634 (201848 H20H) 10, 206 A0.0 38.7 — 13,511
17#1 (2019428 A19H) 10, 205 0.0 59. 3 — 8, 458
1841 (202048 A19H) 10, 203 A0.0 68. 2 — 3,175
198 (20214F 8 H19H) 10, 200 A0.0 60. 1 — 9,159
201 (20224E 8 H19H) 10, 199 A0.0 57.5 — 7, 850
AL FLFRIT VR TR — 58 0 TR,
YT 7 KT, HE X 2RTEUBRBEBGFELE LRV, XU F~v—7 %30 A,
OZHAhDEAE(MEE & TRFDHTR
. F . pre e fili SR ?jf 1 7 K
s % =M A K F|k B K =X
# "\ M % % %
20214 8 J19H 10, 200 — 60. 1 -
8 AR 10, 200 0.0 56. 8 -
9 HE 10, 200 0.0 55. 1 -
10A K 10, 200 0.0 51.6 -
11AX 10, 200 0.0 54.5 —
123K 10, 199 A0.0 52.1 —
20224F 1 AR 10, 199 A0. 0 57.1 -
2 K 10, 199 A0.0 57.5 —
3 AR 10, 199 A0.0 59.5 —
4 AEK 10, 199 A0.0 60. 1 -
5 HK 10, 199 A0.0 62.0 -
6 ARK 10, 199 AO0.0 55.6 —
7THE 10, 199 A0.0 53.7 -
# R
20224E 8 J119H 10, 199 0.0 57.5 —

kPRI E LT,

*EBFEM LRI E R THR B TR,
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O1A/p0O%-YNDERBBEM (20214 8 A208 ~20224E 8 A198)
FUFBEIZIVVEEA,

OFZERUVEEIDIKR (202148 8 B20H ~20224F 8 A19A)

NHtE
= F # i %

TH TH

L | MO (ERE 4, 055, 682 —

(4, 600, 000)

FFER(E S5 7,031,417 —

A (6, 457, 000)

iR (BEEENEFREZET) 2,136, 048 —

(3, 130, 000)

*GHTZITELNRE, BEFT2EEEATREY T A.)

* AR IIE) 0 #5C,

% () PIMEERIC X 288 T,

*AMES (REENMESR 2 ET) ITHR TR () 35Eh Ty A,

OFMERMBRAEDEEIIRRE (20214 8 B208 ~20224E 8 B198)

.*IJ%E&%A&O)H&EIWR

o 7 E\M« . —
B » o | BHES Soammma ] B N e YN
L DOIGHRMLB A & DRGHRPLD C

1 1] % ERiE ViR %

INFEAE 13, 223 30 0.2 — — —
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O AEBEDOHRHM (20224 8 R19B )
| EnaiE
(A) [EPN R dE) AtfE FEERI R
] 1 K
X ) - , o | 9 BBBUT FRAT BRI AL =R
BOom & FE(|FE MM | M OA o @A B [ BEDE| 26D | 250
TM TM % % % % %
N 750, 000 750, 520 9.6 — — - 9.6
HLT7 IRELH (' 750,000)| (750, 520) (9.6) (-) (-) ()| (9.6
R 2, 430, 000 2,431, 889 31.0 — — — 31.0
(B < AxftfE) (2,430,000)| (2,431, 889) (31.0) (—) (=) (=) (31.0)
. 530, 000 530, 049 6.8 — — — 6.8
RRA (530,000 (530,049 (6.8) (-) (-) ()| (6.8
B 800, 000 800, 923 10. 2 — — - 10. 2
(Bre B &EIENES) (' 800,000)| ( 800,923) (10. 2) (—) (—) (—) (10. 2)
R 2t 4,510, 000 4,513, 382 57.5 — — — 57.5
- 8 (4,510,000)| (4,513, 382) (57.5) (—) (—) (—) (57.5)
* () MIEFELBRTHES T,

AL, MEFERBIC S 2 A O IS .
* BARO HALAMIZE Y $#5C,
F I OV TR AR G 3 . MRS 7T — 2 2 AFLTVET,
HARFEWIRTAY T EN O AR & U CERIFEMEIC L VML TV ES,




BRI r— IF—T7 2K
(B) BN GRE&EH) AfE &I~

- Wi B o * ‘
Pl O m & | M % | EESEAH
A& % THM THM
WS AZEHT1E 0.82 300, 000 300,218 | 2022/9 /20
fERAR ABEERR2AE S 4 [1] 0.84 50, 000 50,007 | 2022/8 /24
THER ANFEERR24F S 5 [H] 0.82 100, 000 100, 074 | 2022/9 /22
FRITHIGHGE  AZF114]0] 0.82 300, 000 300, 220 | 2022/9 /22
/s it 750, 000 750, 520
HES Gr< £RE)
AARHERRA « ARSI 6 0.796 300, 000 300, 221 2022/ 9 /20
AAREHGE BRI - AR BB S5 130 2.28 150, 000 150,305 | 2022/9 /20
HG N IE IR SRS S 5400m] 0. 825 110, 000 110,101 | 2022/9 /28
HG AN IERI RS RIERERE S S5410m] 0. 801 100, 000 100, 146 | 2022/10/28
HG AN IERIR S RIERERE S S5420n] 0. 801 40, 000 40,086 | 2022/11/28
H ARER G A A 5530001 ek B 1k 0.825 300, 000 300, 456 |  2022/10/26
TS R 5 esn] 0. 854 200, 000 200,159 | 2022/9 /20
WA MBS TR 0.767 200, 000 200,131 | 2022/9/20
HARZA SRS S PR 25 60(0] 0. 001 300, 000 300,000 | 2022/9 /20
HARSA SRS e B 2561101 0.001 100, 000 100, 000 | 2022/11/18
b AR S S 14l B Rk BA A 0. 825 300, 000 300,221 | 2022/9 /20
WAAESEY  548E] 0.09 100, 000 100,032 | 2022/12/20
7 HAESE 37 0. 09 130, 000 130,016 | 2022/9 /20
T H A G 4538 0. 09 100, 000 100,010 | 2022/ 9 /20
/N it 2, 430, 000 2,431, 889
ERES
P FUITESLLE 0.17 30, 000 30,018 | 2022/12/27
LA & Ahefss FIFH333E 0.09 200, 000 200,011 | 2022/8/26
LS R (34F) #5236l 0. 02 300, 000 300,019 | 2022/9 /27
/N it 530, 000 530, 049
TEES GUREZAES
DRSS BH6T R ) PR RINENL R0+ 0. 964 100, 000 100,052 | 2022/9/9
FOR=ZE8R1T DT IRl e AL RIRR E RINBAL ReRo At 2.22 100, 000 100, 408 | 2022/10/27
SFHAREPE A6 I BRE FINEAL AR £ 0. 964 200, 000 200, 063 | 2022/ 8 /30
ZZEHIET 1L R BL PR MRS RO 0.929 300, 000 300,205 | 2022/9/14
BB B 35mIAE R ERNBAL RO 1) 1.126 100, 000 100, 193 |  2022/10/20
/I it 800, 000 800, 923
& it 4, 510, 000 4,513, 382
KA+ FATAEO HAREITE) 0 5T,
OREIEFEMHEDER (20224 8 B19RHE)
7 o _ 4 1 x
i fif #H =4 E33
THM %
NG 4,513,382 57.5
a—)L - m— 5 FOl 3, 340, 370 42.5
BEE (5 e PERREA 7,853, 752 100. 0

* EEHOHARIGTY Y 5T,



BHIR— IHF—T7 UK
Oﬁré~ ﬁ1ﬁ~ TEZ-(&U%&{E%“E@%/ (2022 8 B19BBE) O{%}E@llj(,ﬂ, (20214E 8 H20H ~20224E 8 H19R)
il H e I H T—
& A
W oRE 7,853, 152, 692 N FEE 23, 315, 784
Ak m— 3,326, 621, 034 R
ISR AR 4,513,382, 357 S, 23,990, 043
FRIHE. 7,215, 305 SR E A 674,259
AiTEAZR 6,533, 996 B) HMmE%HEER A 24,456,523
® R 3,470,854 FEEH A 24,456,523
RIS 3,470,000 © 4MAES(A+B) A 1 140,730
e 8ot O HiMREIEES 179, 893, 174
© REERRAS) 785,281, 838 ® EmEREEEe 63, 852, 506
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