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Abu Dhabi Government International Bond.. 3.13% 10/11/2027  USD 291 § 278,950 0.3%
Abu Dhabi Government International Bon 3.13%  09/30/2049 391 286,548 0.3
Angolan Government International Bond . 8.00%  11/26/2029 1,160 1,029.500 1.0
Angolan Government International Bond . 825%  05/09/2028 647 595.240 0.6
Argentine Republic Government International Bond 0.75%  07/09/2030 3,080 1,229,945 12
Argentine Republic Government International Bond .. 1.00%  07/09/2029 748 296,233 0.3
Argentine Republic Government International Bond .. 3.63%  07/09/2035 2,113 715,084 0.7
Argentine Republic Government International Bond 425%  01/09/2038 442 174,280 0.2
Bahrain Government International Bond 6.00%  09/19/2044 272 223,394 0.2
Bahrain Government International Bond .. 6.25%  01/25/2051 785 648,116 0.6
Brazilian Government International Bond . 6.00%  04/07/2026 430 441,395 0.4
Chile Electricity Lux MPC SARL ... 6.01%  01/20/2033 535 549,885 0.5
Chile Government International Bond 5.33%  01/05/2054 728 723,677 0.7
Colombia Government International Bond 3.13%  04/15/2031 1,070 869,709 0.8
Colombia Government International Bond 3.25%  04/22/2032 280 222,512 0.2
Colombia Government International Bond 5.00%  06/15/2045 611 471,616 0.4
Colombia Government International Bond 6.13%  01/18/2041 199 180,530 0.2
Colombia Government International Bond 7.38%  09/18/2037 286 296,278 0.3
Colombia Government International Bond 7.50%  02/02/2034 750 790,078 0.7
Colombia Government International Bond 8.00%  04/20/2033 690 753,178 0.7
Colombia Government International Bond 8.00% 11/14/2035 225 245,883 0.2
Costa Rica Government International Bond .. 6.55%  04/03/2034 371 384,170 0.4
Costa Rica Government International Bond .. 7.16%  03/12/2045 405 428,640 0.4
Costa Rica Government International Bond 7.30% 11/13/2054 250 270,975 0.3
Dominican Republic International Bond 4.88% 09/23/2032 540 490,936 0.5
Dominican Republic International Bond 5.50%  01/27/2025 125 124,186 0.1
Dominican Republic International Bond 8.63% 04/20/2027 2,519 2,634,874 25
Egypt Government International Bond 5.25%  10/06/2025 274 250,025 02
Egypt Government International Bond . 5.80% 09/30/2027 419 321,975 0.3
Egypt Government International Bond . 6.59%  02/21/2028 314 240,112 0.2
Egypt Government International Bond 7.50%  02/16/2061 224 130,270 0.1
Egypt Government International Bond . 7.90%  02/21/2048 607 364,390 0.3
Egypt Government International Bond . 8.15% 11/20/2059 201 122,987 0.1
Egypt Government International Bond 8.50%  01/31/2047 648 402,165 0.4
Egypt Government International Bond . 8.88%  05/29/2050 1,141 724,178 0.7
El Salvador Government International Bond . 6.38%  01/18/2027 292 256,412 0.2
El Salvador Government International Bond . 8.63%  02/28/2029 1,384 1,233,057 12
Ghana Government International Bond (a) 7.88%  02/11/2035 469 203,429 0.2
Ghana Government International Bond (a) 8.75% 03/11/2061 310 132,816 0.1
Ghana Government International Bond (a) 8.95% 03/26/2051 1,154 495,499 0.5
Guatemala Government Bond . 4.38%  06/05/2027 1,164 1,113,948 1.1
Guatemala Government Bond . 6.13%  06/01/2050 415 392,590 0.4
Hazine Mustesarligi Varlik Kiralama AS .. 8.51%  01/14/2029 200 212,100 0.2
Hungary Government International Bond . 2.13%  09/22/2031 841 677,905 0.6
Hungary Government International Bond . 5.25%  06/16/2029 319 320,764 0.3
Hungary Government International Bond . 5.50%  06/16/2034 628 636,227 0.6
Hungary Government International Bond . 6.75%  09/25/2052 260 291,000 03
Indonesia Government International Bond 1.85%  03/12/2031 1,081 898,700 0.9
Indonesia Government International Bond 3.55%  03/31/2032 340 313,687 0.3
Ivory Coast Government International Bond . 6.13%  06/15/2033 510 468,244 0.4
Ivory Coast Government International Bond . 6.38%  03/03/2028 853 836,207 0.8
Jamaica Government International Bond .. 7.88%  07/28/2045 225 274,837 0.3
Jordan Government International Bond 7.38%  10/10/2047 700 620,200 0.6
Jordan Government International Bond 7.50%  01/13/2029 547 553,154 0.5
Lebanon Government International Bond (a) 6.65% 04/22/2024 488 28,670 0.0
Lebanon Government International Bond (a) 6.85% 03/23/2027 370 21,853 0.0
Lebanon Government International Bond (b) 8.25% 04/12/2021 709 41,432 0.0
Lebanon Government International Bond, Series E (b) . 6.10% 10/04/2022 890 52,287 0.1
Lebanon Government International Bond, Series G (a) . 1.00% 11/27/2026 904 53,392 0.1
Lebanon Government International Bond, Series G (a) . 6.20% 02/26/2025 788 46,541 0.0
Lebanon Government International Bond, Series G (a) . 6.65% 11/03/2028 899 53,378 0.1
Mexico Government International Bond 2.66%  05/24/2031 700 590,406 0.6
Morocco Government International Bond . 238%  12/15/2027 438 391.736 04
Morocco Government International Bond . 6.50%  09/08/2033 251 264,570 0.3
Nigeria Government International Bond... 6.13%  09/28/2028 2,070 1,831,950 1.7
Nigeria Government International Bond 6.50% 117282027 317 289,064 0.3
Nigeria Government International Bond 7.14% 02/23/2030 245 220,270 0.2
Nigeria Government International Bond 7.38%  09/28/2033 537 456,953 0.4
Nigeria Government International Bond 7.70%  02/23/2038 200 163,750 0.2
Nigeria Government International Bond 8.38%  03/24/2029 279 267,230 0.3
Oman Government International Bond 5.63% 01/17/2028 570 579,975 0.5
Oman Government International Bond . 6.25%  01/25/2031 439 461,087 0.4
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Pakistan Government International Bond .. 8.88%  04/08/2051 USD 1,097 $ 658200 0.6%
Panama Bonos del Tesoro, Series DOM 3.36%  06/30/2031 132 103,434 0.1
Panama Government International Bond 3.87% 07/23/2060 725 432,961 04
Panama Government International Bond .. 4.50%  04/01/2056 410 274,956 0.3
Panama Government International Bond .. 6.40%  02/14/2035 202 196,950 0.2
Panama Government International Bond 6.85%  03/28/2054 529 493,954 0.5
Panama Government International Bond 6.88% 01/31/2036 353 351,897 0.3
Paraguay Government International Bond . 3.85%  06/28/2033 470 415,480 0.4
Paraguay Government International Bond . 4.95% 04/28/2031 454 443,104 0.4
Philippine Government International Bond 320%  07/06/2046 573 439,957 0.4
Philippine Government International Bond 3.23%  03/29/2027 200 191,438 0.2
Philippine Government International Bond 3.56%  09/29/2032 435 401,288 0.4
Philippine Government International Bond 3.75%  01/14/2029 308 296,258 0.3
Philippine Government International Bond .. 4.20%  03/29/2047 513 454,646 0.4
Qatar Government International Bond 5.10% 04/23/2048 205 207,194 0.2
Republic of Azerbaijan International Bond 3.50%  09/01/2032 460 398,188 0.4
Republic of Kenya Government International Bond 7.00% 05/22/2027 930 871,875 0.8
Republic of Kenya Government International Bond 7.25%  02/28/2028 405 370,575 0.4
Republic of Poland Government International Bond 4.88% 10/04/2033 524 529,633 0.5
Republic of Poland Government International Bond 5.50%  04/04/2053 194 201,840 0.2
Republic of South Africa Government International Bond . 4.85%  09/30/2029 265 248,106 0.2
Republic of South Africa Government International Bond . 5.65% 09/27/2047 201 160,298 0.2
Republic of South Africa Government International Bond . 5.75% 09/30/2049 960 765,581 0.7
Republic of South Africa Government International Bond . 5.88%  04/20/2032 366 346,675 0.3
Romanian Government International Bond .. 3.00%  02/14/2031 310 263,553 0.2
Romanian Government International Bond 3.63%  03/27/2032 300 258,984 0.2
Romanian Government International Bond .. 4.00% 02/14/2051 420 302,585 0.3
Romanian Government International Bond .. 5.25% 11/25/2027 936 927,492 0.9
Romanian Government International Bond 6.00%  05/25/2034 692 695,598 0.7
Saudi Government International Bond .. 2.25% 02/02/2033 235 194,242 0.2
Saudi Government International Bond 3.25% 10/26/2026 725 697,813 0.7
Saudi Government International Bond 3.45%  02/02/2061 646 453,209 0.4
Saudi Government International Bond 5.00%  04/17/2049 367 346,012 0.3
Saudi Government International Bond .. 5.25%  01/16/2050 473 462,505 0.4
Senegal Government International Bond 6.25% 05/23/2033 761 677,766 0.6
Serbia International Bond 6.50%  09/26/2033 965 987.089 0.9
Sri Lanka Government International Bond (a) . 6.83% 07/18/2026 796 405,960 0.4
Sri Lanka Government International Bond (a) . 6.85% 11/03/2025 385 196,230 0.2
Sri Lanka Government International Bond (a) . 7.55% 03/28/2030 310 155,097 0.1
Sri Lanka Government International Bond (a) . 7.85% 03/14/2029 368 184,000 0.2
Turkiye Government International Bond 4.88% 10/09/2026 565 543,191 0.5
Turkiye Government International Bond 4.88%  04/16/2043 331 241,663 0.2
Turkiye Government International Bond 5.25% 03/13/2030 730 669,775 0.6
Turkiye Government International Bond 5.75%  05/11/2047 409 319,020 0.3
Turkiye Government International Bond 5.88%  06/26/2031 331 308,658 0.3
Turkiye Government International Bond 6.13%  10/24/2028 525 515,156 0.5
Ukraine Government International Bond .. 6.88% 05/21/2031 646 146,359 0.1
Ukraine Government International Bond .. 7.38%  09/25/2034 1,515 352,238 0.3
Ukraine Government International Bond 7.75%  09/01/2026 871 238,654 0.2
Ukraine Government International Bond .. 7.75% 09/01/2027 581 155,127 0.1
Ukraine Government International Bond .. 7.75% 09/01/2029 773 209,676 0.2
Ukraine Government International Bond 9.75% 11/01/2030 1,030 292,263 0.3
Uruguay Government International Bond . 4.98% 04/20/2055 280 273,420 0.3
Uruguay Government International Bond . 5.10%  06/18/2050 325 325,711 0.3
Venezuela Government International Bond (b) 7.75% 10/13/2019 784 105,065 0.1
Venezuela Government International Bond (a) . 9.25%  09/15/2027 2,192 409.630 04
Zambia Government International Bond (a) .... 8.97% 07/30/2027 509 313,671 0.3

55,539,134 526

YT K

Aeropuerto Internacional de Tocumen SA . 4.00% 08/11/2041 825 621,390 0.6
Banco Nacional de Panama ... 2.50%  08/11/2030 470 349,130 0.3
Bank Gospodarstwa Krajowego 5.38%  05/22/2033 430 435,439 0.4
Comision Federal de Electricidad 4.69%  05/15/2029 260 244,481 02
Comision Federal de Electricidad 5.00%  09/29/2036 424 352,647 0.3
Corp. Nacional del Cobre de Chile . 3.00%  09/30/2029 925 822,672 0.8
Corp. Nacional del Cobre de Chile . 375%  01/15/2031 430 388,747 04
Corp. Nacional del Cobre de Chile . 5.13%  02/02/2033 1,000 965.300 0.9
Corp. Nacional del Cobre de Chile . 595%  01/08/2034 786 795,039 0.7
Dianjian Haiyu Ltd. (c) 4.25%  01/14/2027 689 659,717 0.6
DP World Ltd./United Arab Emirates. 6.85%  07/02/2037 580 638,742 0.6
DP World Salaam (¢).............. 6.00%  10/01/2025 475 472,939 04
Empresa de Transporte de Pasajeros Metro SA 4.70% 05/07/2050 200 165,026 0.2
Empresa de Transporte de Pasajeros Metro SA 5.00%  01/25/2047 200 172,726 0.2
Eskom Holdings SOC Ltd. 7.13%  02/11/2025 298 297,721 0.3
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Gaci First Investment Co. 475%  02/14/2030 USD 708 $ 707,022 0.7%
Gaci First Investment Co. 4.88%  02/14/2035 405 395,300 04
Gaci First Investment Co. 525%  10/13/2032 565 585,173 0.5
Indonesia Asahan Aluminium PT/Mineral Industri Indonesia Persero

5.45%  05/15/2030 330 331,547 0.3
Lamar Funding Ltd. . 3.96%  05/07/2025 717 697,060 0.7
Magyar Export-Import Bank Zrt . 6.13% 12/04/2027 540 549,369 0.5
MFB Magyar Fejlesztesi Bank Zrt . 6.50%  06/29/2028 309 317.457 0.3
Oil & Gas Holding Co. BSCC (The 7.50%  10/25/2027 793 834,633 08
Pertamina Persero PT ........ 2.30% 02/09/2031 1,754 1,477,745 14
Petroleos de Venezuela SA (a) 5.38% 04/12/2027 842 85,948 0.1
Petroleos de Venezuela SA (a) 5.50% 04/12/2037 3,634 378,163 04
Petroleos de Venezuela SA (b) 9.00%  11/17/2021 2,878 315,646 0.3
Petroleos Mexicanos ......... 6.50% 03/13/2027 2,327 2,162,656 2.0
Petroleos Mexicanos . 6.70%  02/16/2032 423 350,033 0.3
Petroleos Mexicano: 6.75%  09/21/2047 264 172,722 0.2
Petroleos Mexicanos . 6.95%  01/28/2060 730 479,975 04
Petroleos Mexicanos 7.69%  01/23/2050 11 7.824 0.0
Petroleos Mexicano: 8.75%  06/02/2029 844 813,194 0.8
Powerchina Roadbridge Group B 3.08%  04/01/2026 490 464,275 04
QatarEnergy 3.13%  07/12/2041 1,738 1,334,089 1.3
QatarEnergy .. 3.30%  07/12/2051 1,515 1,103,829 1.0
Sinochem Offshore Capital Co., Ltd., Series E 2.38% 09/23/2031 200 162,966 0.2
Sinopec Group Overseas Development 2018 Ltd. . 2.70%  05/13/2030 421 382,504 0.4
Southern Gas Corridor CJSC 6.88%  03/24/2026 479 485,736 0.5
State Oil Co. of the Azerbaijan Republic 6.95%  03/18/2030 375 393,867 0.4
Transnet SOC Ltd. ....................... 825%  02/06/2028 560 562.450 0.5
Turkiye Thracat Kredi Bankasi AS . 9.00%  01/28/2027 293 304.812 03
Turkiye Thracat Kredi Bankasi AS . 9.38%  01/31/2026 327 341,408 0.3

23579.119 223

Absa Group Ltd. (c) 6.38%  05/27/2026 300 283,125 0.3
Acu Petroleo Luxembourg SARL 7.50%  01/13/2032 299 282,772 0.3
Adani Green Energy Ltd. .................. 438%  09/08/2024 305 294,325 03
Adani Ports & Special Economic Zone Ltd. 3.83%  02/02/2032 315 243,830 0.2
AES Andes SA 6.35%  10/07/2079 200 187,000 02
Alfa Desarrollo SpA . 4.55%  09/27/2051 336 262,029 0.2
Aris Mining Corp. ... 6.88%  08/09/2026 260 224,770 02
Autopistas del Sol SA/Costa Ri 7.38%  12/30/2030 500 468,018 04
Braskem Idesa SAPI . 6.99%  02/20/2032 527 297818 0.3
Braskem Netherlands Finance BV . 4.50%  01/10/2028 240 194,880 0.2
Braskem Netherlands Finance BV . 4.50%  01/31/2030 257 196,656 0.2
C&W Senior Financing DAC . 6.88%  09/15/2027 200 187,155 0.2
CA Magnum Holdings 5.38%  10/31/2026 270 251,100 0.2
Canacol Energy Ltd. . 5.75% 11/24/2028 200 146,194 0.1
China Great Wall International Holdin, 2.88%  11/23/2026 200 178,125 0.2
China Modern Dairy Holdings Ltd. 2.13%  07/14/12026 200 176,500 0.2
Cia de Minas Buenaventura SAA 5.50%  07/23/2026 292 278,559 0.3
Cometa Energia SA de CV 6.38%  04/24/2035 160 154,305 0.1
CSN Resources SA 4.63%  06/10/2031 272 220.853 0.2
Ecopetrol SA . 4.63%  11/02/2031 49 41451 0.0
Ecopetrol SA . 6.88%  04/29/2030 148 145,780 0.1
Ecopetrol SA . 8.63%  01/19/2029 1,130 1,204,862 1.1
Embraer Netherlands Finance . 7.00%  07/28/2030 270 282,778 03
Empresas Publicas de Medellin ESP 425%  07/18/2029 421 358,119 03
Falabella SA 3.75%  10/30/2027 200 175,187 0.2
First Abu Dhabi Bank PJSC . 6.32%  04/04/2034 200 205,875 0.2
GENM Capital Labuan Ltd. 3.88%  04/19/2031 240 204,375 0.2
Geopark Ltd. .............. 5.50%  01/17/2027 200 176,178 0.2
Huarong Finance II Co., Ltd., Series E . 4.63%  06/03/2026 250 237,187 0.2
Huarong Finance II Co., Ltd., Series E . 5.50%  01/16/2025 218 214,526 0.2
TIRSA Norte Finance Ltd. 8.75%  05/30/2024 35 35,032 0.0
India Clean Energy Holdings .. 4.50%  04/18/2027 250 219,687 0.2
Tochpe-Maxion Austria GmbH/Maxion Wheels de Mexico S de RL

5.00%  05/07/2028 235 210,466 0.2
Israel Electric Corp., Ltd., Series G 3.75% 02/22/2032 200 168,648 0.2
Joy Treasure Assets Holdings, Inc. 4.50%  03/20/2029 200 187,336 0.2
JSW Hydro Energy Ltd. . 4.13%  05/18/2031 270 234,145 02
JSW Steel Lud. ....... 3.95%  04/05/2027 200 185,000 02
KazMunayGas National Co. JSC 5.38%  04/24/2030 850 840,969 0.8
Lenovo Group Ltd. .. 342%  11/02/2030 245 215,909 02
Leviathan Bond Ltd. 6.75%  06/30/2030 110 100,780 0.1
Lima Metro Line 2 Finance Ltd. 4.35%  04/05/2036 459 418,015 0.4
Lima Metro Line 2 Finance Ltd. 5.88%  07/05/2034 246 242,644 0.2
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Masdar Abu Dhabi Future Energy Co., Series E.. 4.88% 07/25/2033 USD 275 $ 271219 0.3%
Medco Maple Tree Pte Ltd. ...... 8.96%  04/27/2029 250 254,687 02
Mersin Uluslararasi Liman Isletmeciligi AS . 8.25% 11/15/2028 200 208,790 0.2
Minejesa Capital BV 5.63%  08/10/2037 270 233,381 02
Odebrecht Holdco Finance Ltd. 0.00%  09/10/2058 574 614 0.0
OEC Finance Ltd. (d) ... 5.25%  12/27/2033 824 32,960 0.0
OEC Finance Ltd. (d) 7.13%  12/26/2046 222 13.566 0.0
Prosus NV .. 3.06%  07/13/2031 210 168,788 02
ReNew Wind Energy AP2/ReNew Power Pvt. Ltd. 450%  07/14/2028 200 177,720 0.2
Sasol Financing USA LLC 8.75%  05/03/2029 200 204,088 0.2
Saudi Arabian Oil Co. . 1.63%  11/24/2025 465 436,809 04
Saudi Arabian Oil Co. . 225%  11/24/2030 1,300 1,111,906 1.0
SierraCol Energy Andina LLC 6.00%  06/15/2028 375 312,225 0.3
Standard Chartered PLC 1.46%  01/14/2027 215 197,045 0.2
Stillwater Mining Co. .. 4.00%  11/16/2026 200 177.000 0.2
Studio City Finance Ltd. . 6.50%  01/15/2028 200 184,688 0.2
TAV Havalimanlari Holding AS . 8.50%  12/07/2028 307 313,620 03
Tengizchevroil Finance Co. International Ltd. 3.25%  08/15/2030 560 459,200 0.4
TransJamaican Highway Ltd. 5.75% 10/10/2036 167 146,265 0.1
Trust Fibra Uno 4.87%  01/15/2030 200 180,125 0.2
Turkiye Vakiflar Bankasi TAO 9.00%  10/12/2028 260 272,594 03
UPL Corp., Ltd. ... 4.50%  03/08/2028 240 211,200 02
Vale Overseas Ltd. 375%  07/08/2030 115 105,225 0.1
Volcan Cia Minera SAA 4.38%  02/11/2026 466 281,930 03
Yango Justice International Ltd. (b) 9.25% 04/15/2023 200 500 0.0
Yapi ve Kredi Bankasi AS 9.25%  10/16/2028 300 317,250 0.3
Ziraat Katilim Varlik Kiralama AS . 9.38%  11/12/2026 254 267,097 03
17,373.455 165
RBATvar—7y b
T
OTC-10 Year Interest Rate Swap
Expiration: Apr 2024, Exercise Price: 4.45 (e)... 2,430,000 4,466 00
96,496,174 914
KERMBALS
HEE
U.S. Treasury Bill .. 0.00%  02/15/2024 600 596,143 06
97,092,317 920
ZOMOBBETEREMESR
V7Y A
Ecuador Government International Bond . 3.50%  07/31/2035 2,267 803,737 0.7
Ecuador Government International Bond . 6.00%  07/31/2030 675 312,504 0.3
Ghana Government International Bond (a) 8.63%  06/16/2049 506 213,785 0.2
Panama Notas del Tesoro 3.75%  04/17/2026 347 329,650 0.3
Venezuela Government International Bond (b) ................ 9.00%  05/07/2023 1,542 226,540 02
1,886,216 17
o fit
BBFI Liquidating Trust (f) .... 0.00%  12/30/2099 1,487 660,076 0.6
Odebrecht Holdco Finance Ltd. 0.00%  09/10/2058 435 465 0.0
Tengizchevroil Finance Co. International Ltd. 4.00% 08/15/2026 274 256,190 0.2
Tonon Luxembourg SA (a)............... 6.50% 10/31/2024 993 99 0.0
Virgolino de Oliveira Finance SA (b) (f) 10.50% 01/28/2018 536 54 0.0
Virgolino de Oliveira Finance SA (b) (f).. 10.88%  01/13/2020 1,042 104 0.0
Virgolino de Oliveira Finance SA (b) () ....................... 11.75%  02/09/2022 4,305 431 00
917.419 08
W7 ) Al
NAK Naftogaz Ukraine via Kondor Finance PLC.. 7.63%  11/08/2028 304 139,840 0.1
NAK Naftogaz Ukraine via Kondor Finance PLC (f) . 7.65% 07/19/2025 580 396,958 04
State Agency of Roads of Ukraine .. 6.25%  06/24/2030 430 106,425 01
643,223 06
_3aesss 3l
B REHa7

(BRI 119,733,139 F/L) oo

$100,539.175
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Fo® WHA K MY HH®
CkFA) %
ERTS
SEB, Stockholm (g) . 0400% — $ 125980 0.1%
SEB, Stockholm (g) . 4.68% — 1,698,753 1.6
EHELAH 1,824,733 17
ZOMOTE FIHEBRE) ... 3,340,269 32
PIOBE BE $105,704,177  100.0%
EMEMER
REH
WA Bl ] fii Rl () 2
$47 A/8/%) Hw Ck F) Ck ) CKF)
nry
U.S. 10 Yr Ultra Futures 03/19/2024 18 $2,027266  $ 2,124,281 $ 97.016
U.S. T-Note 5 Yr (CBT) Future: 03/28/2024 30 3,268,547 3,263,203 (5,344)
U.S. T-Note 10 Yr (CBT) Futures . 03/19/2024 78 8,494,883 8,805,469 310,586
U.S. Ultra Bond (CBT) Futures ...............ccccoooiiiiiiiiiiiiiii 03/19/2024 38 4,665,445 5.076,563 411,117
$813.375
& $818,719
# $ (5.344)
SELESERZN
MEFIBER SEBUER REH
BIUOLE BIULHE BHH I (18 2
AV E=IR=T 4 — (4T : F) (G : ) (H/B/%E) Ck k)
Barclays Bank PLC+ USD 28,560 BRL 140,445 01/03/2024 $ 352,467
Barclays Bank PLC+ USD 6,838 IDR 106875902  01/25/2024 105,226
Brown Brothers Harriman & Co.+ USD 21,266 JPY  3,137.409  01/12/2024 1,017,444
Brown Brothers Harriman & Co.+ USD 557 AUD 843 01/25/2024 17,614
Brown Brothers Harriman & Co.+ usb 353 ZAR 6,767 02/07/2024 15,562
Goldman Sachs Bank USA+ . UsDb 179 IDR  2,781.123  01/25/2024 1666
HSBC Bank USA+ USD 5240 CNY 37.083  03/20/2024 9,755
Morgan Stanley & Co., International PLC+ .. BRL 144,896 USD 29,999 01/03/2024 170,450
Morgan Stanley & Co., International PLC+ JPY 88,599 USD 599 01/12/2024 (29,262)
Morgan Stanley & Co., International PLC+ USD 1,053 JPY 156,541 01/12/2024 58,808
Morgan Stanley & Co., International PLC+ IDR 3,010,941 USD 192 01/25/2024 (3,178)
Morgan Stanley & Co., International PLC+ UsSD 8,263 AUD 12,671 01/25/2024 378,054
Morgan Stanley & Co., International PLC+ usD 186 IDR 2,892,691 01/25/2024 1,914
Morgan Stanley & Co., International PLC+ USD 29,880 BRL 144,896  02/02/2024 (103,469)
Morgan Stanley & Co., International PLC+ USD 120 CNY 848 03/20/2024 20
UBS AG+ . usD 900 BRL 4,451 01/03/2024 16,223
UBS AG+ . UsD 213 IDR 3308126  01/25/2024 1,901
$2,011,195
E $2.147,104
# $ (135,909)

+ I T AGEHRA~D~y VHTH M,

20
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PRENBETANEhZILOY - TI4NE - R0 T

REH
#TH £ HITA i} A (48) 2%
BRI v—h—/ (R5IF) BREE i/8/%) fr - ) CkE) CkFL)
HEASL
Citigroup Global Markets, Inc./

(INTRCONX) State of Qatar 12/20/2028 USD8050 §  (195389)  $(55.885)
IRFESH
Citigroup Global Markets, Inc./

(INTRCONX) CDX-EMS40V1-5Y 12/2012028 340 ©864) 2947
Citigroup Global Markets, Inc./ . o :

Federative Republic of Brazil 12/20/2028 350 (4,918) 2,137

(INTRCONX)

Citigroup Global Markets, Tnc./ People’s Republic of China 12/202028 350 6,357 (179)

(INTRCONX)

Citigroup Global Markets, Inc./ Republic of Colombia 12/20/2028 360 (8,909) 6,063

(INTRCONX)

Citigroup Global Markets, Inc./ Republic of Indonesia 12/20/2028 350 4,602 672

(INTRCONX) L -

L. Republic of South Africa 12/20/2028 440 (20,056) 4,619
Citigroup Global Markets, Inc./

(INTRCONX) Republic of Turkey 12/2012028 460 (35,404) 8,074
Citigroup Global Markets, Inc./

(INTRCONX) United Mexican States 12/20/2028 350 1,822 1,288
Citigroup Global Markets, Inc./ $ $(30,264)
it $ 25,800

$(56,064)

PRAFBETERENDZERRTY T

ERNEAT
TV R ESady
& AR #TH fToie LI REH,

WRTa—x—/ (BR5IE7) Gffr:F)  A/R/P) b2\ S P4 (H8) 28
Citigroup Global Markets, Inc./(CME Group) .. USD 4,380  10/27/2028 1 Day SOFR 4.611% $ 205,856
Citigroup Global Markets, Inc./(LCH Group) .. 750 03/21/2033 1 Day SOFR 3.209% (15,924)
Citigroup Global Markets, Inc./(CME Group) 1,170 10/27/2053 4.353% 1 Day SOFR (224,362)
A $( 0)
Eo $ 205,856
bl $(240,286)
AT TRIERFE oo $ (64.694)

a) MEBARATAESR,

o

B SHE (PIK).
18591 ox 1k

@

g) B AW,

TR

AUD - A=A FZ U7 R

BRL - 77 VLTV

CNY - [zt
IDR - A ¥ RRXVTILET
PY - AARM
USD - % KL

ZAR - 77U AT R

b) fEIE H B A A RT IS,
KABEDTD, BB CHED B AL,

AIFMO Bt 23 D ERAE R O T T ST Tt & ISV IRE S NIZ@ Y |

AfBFEREND BT, KO —VHE2ERT,

NIEL

fili <7z,
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CBT - Chicago Board of Trade (377 ZRddAhHL5 [F7)

CJsc - Closed Joint Stock Company (FEZABAREE 1)

CME - Chicago Mercantile Exchange (/77 =1« ~—7 > % A JVEG|FT)
INTRCONX - Intercontinental Exchange (A % —= > 53 % VEUS )

IsC - Joint Stock Company (#z02x41)

LCH - London Clearing House (22> R¥« 7 U7 ) U+~ R)
oTC - Over-the-Counter (J55AH5])

PISC - Public Joint Stock Company (ZAB#k=224t)

SOFR - Secured Overnight Financing Rate ({125 H #iiE4F])
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ZREDHLEIEAN

TREEINOCEBEHY. ECHEHILBAL ELTFES,
LA RER OEARREFCODVTTHER L EFES,
SHREL—BOBBIITEBYET LS. BBAVEBELETEYS,

QLT 7Y ROMAMEAIEIRDEY TH,

PC I 1)

APBERTOAABEFCREELTRD, RELENEERBEOBRENZ CLEZENE LTERETRVET,

IRRENZ

ABBERTOBPAMASFETERETRE LET,

ERBEFR

BANDREFFTEVNEE A,

BR7EIRIRIAZE

RRBIRXEMN_TH2E 1S

http://www. nomura-am. co. jp/
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ORif 5 MOEMAEME
R " i ' ﬂ%ﬁﬁﬁ gifﬂf)\tt?iiwrtﬁ@ T
[ % AN v s )
&} % % % =W
1741 (20194 8 A19H) 10, 205 A0.0 59. 3 — 8, 458
1841 (20204 8 A19H) 10, 203 A0.0 68. 2 — 3,175
1941 (20214 8 A19H) 10, 200 A0.0 60. 1 — 9,159
20441 (20224 8 A19H) 10, 199 A0.0 57.5 — 7, 850
2141 (2023428 A21H) 10, 196 A0.0 5.7 — 6,733
FAEH W TRIT VTR 78 f TR,
YT 7 KT, HE8 X 2RTEUBEEDBGFLE LRV, XU F~v—7%3H 0 A,
OZHAhDOEAE(MEE & TRFDHTR
. Iy S e il #H fit ai'e & ﬁ
Ji& % =M A K O E|E B K E
(€ i) M % % %
20224 8 J119H 10, 199 — 57.5 —
8 ARK 10, 199 0.0 58. 4 -
9 AR 10, 198 AO0.0 48.5 —
103K 10, 198 A0.0 44. 4 —
1LAK 10, 198 A0.0 34. 4 —
12K 10, 198 A0. 0 20. 7 -
202341 A*K 10, 198 A0. 0 16.4 —
2 K 10, 197 A0.0 25. 4 —
3HE 10, 197 A0. 0 22.8 -
4 3K 10, 197 A0.0 26. 2 —
50K 10, 197 A0.0 14.3 —
6 XK 10, 196 A0.0 9.1 —
7THE 10, 196 A0. 0 4.3 -
# *)
20234E 8 J]21 H 10, 196 A0. 0 5.7 —

* R T,

REBFEMILRTE R THR—TE Y B THER,
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PEELLBWEH, ROFI—IFEHYFE 0005
A, 0.000
G221%, idnL T 72 FOEAREEM -ooos
BEEEETY, -0.010
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$E215
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W B35

OS&NDERAH

BE1FEUADAHELaIT—I v L R—=N—F0EMEMIESE~DREZTHEL. b
HTTa—I)L - O—VEFTERZITLEI L TRIMDOHERZR > TERWV-LET,

BRIZKDYAFTRAEFBERDSL & TELGRERR EGHAHBEOHE Y OREERDER
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FUFBEIZIVWEEA,
OFZERUEEIDIKR (20224 8 B20E ~20234 8 A21R)
NHtE
= % 7 %

TH TFH

T RIS 4,557, 523 503, 685
(4, 569, 320)
FEERE SR 2,284, 885 —
M (5, 187, 000)
g (BEENEREZED) 300, 407 —
(1, 000, 000)

*EAITZTE LR, GREFTF2IEIEENTEY £8A,)

* BALAGH U] 0 45T,

* () WITEEFRICL DB T, EEROBRFICETEENTEY £¥A,

RS (BEENMEFEZED) ([TFRTOREMNE R 3EEh Tk 8,

OFMERMBRAEDEEIIRRE (202248 8 B208 ~20234 8 B218)
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. ERAE

(A) [EPN GREHED) It BB

] ) K

= 7 A ; | 5 BbBBHUT FAE BRI AL
I L ] N P S G A A o ey a e
T FI % % % % %
o 230, 000 230, 079 3.4 - - - 3.4
AL (230, 000) (230, 079) (3.4) (=) (=) (=) (3.4)
D 54, 000 54, 051 0.8 — — - 0.8
(B < AxphiiE) ( 54, 000) ( 54, 051) (0.8) (=) (=) (=) (0.8)
A e 100, 000 100, 043 1.5 — — - 1.5
(BT BB NESR) (100, 000) (100, 043) (1.5) (—) (—) (—) (1.5)
N ot 384, 000 384, 175 5.7 - - — 5.7
- ! (384, 000) (384, 175) (5.7) (—) (—) (—) (5.7)

* () WIELSGETHNES T,

AL, POEPER B 2 A ORI,

* BARO HALAMIZE) Y #5C,

F I OV TR BIG H MRt SEI 7T — 2 2 AFLTVET,
PRI 2N 1A LI O AR IR & U CEAIFEMEIC L0 3l L TuvEd,

(B) EA OBEHE) ~Ahf SRR R

- Wi El L * ,
F| OB w4 B FF Mh % | MHEFEH A
A& % THM M
FORHR  IABEET2400] 0.7 10, 000 10,005 | 2023/9/20
KB A%E (54) 51550 0.001 100, 000 100, 000 | 2023/10/30
TR SRR 7 [F] 0.8 90, 000 90,058 | 2023/9/19
TR SRR G 15]H] 0. 699 10, 000 10,012 | 2023/10/25
R R ABEERR2AE S 4 (0] 0.816 20, 000 20,003 | 2023/8/25
/I it 230, 000 230, 079
WHEES Gr< £80E)
AARRHE KR - BRREEEE S BUFRAEE 552000 0. 801 34, 000 34,030 | 2023/9 /29
HG AN IERI RS RIEREE S 5554(] 0.73 10, 000 10,019 | 2023/11/28
T H A SE R 47| 0.07 10, 000 10,002 | 2023/12/20
/I it 54, 000 54, 051
LTEHES EUREEANES)
SHERT AT U A& =R AR R ERIERR 0.18 100, 000 100, 043 | 2023/11/27
/I it 100, 000 100, 043
& it 384, 000 384, 175

*FHIE - FEAIER O ARG 0 45T,
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OREBIEFTMEDERK (2023% 8 A21 HETE)
5 : W W W I ¥
THM %
N 384, 175 5.7
a—)L - m—U% ZOM 6, 358, 969 94.3
BEEAE REM PERRAA 6, 743, 144 100.0
kRO HALATIIE Y T,
O%E. 8. TARVEAEMENRKR cnssfregrn) OIBRDIRR (202248 5208 ~20234 8 A21H)
5 A RS 5 A LW
Fq
W #E 6, 743,144,910 () FRHHINE 10, 224, 214
a—)L - m— 6, 358, 433, 056 = EFILE 11,704, 539
AR GRG%E) 384, 175, 187 Z OIS 26, 370
quj‘a 21?‘ 342 SCHVFILE, A 1,506, 695
o E;%%ﬁ o ® BEESFEES A 12,018, 108
Fihb 10, 002, 200 JEHA A 12,018, 108
AR 9, 225 () LHABES(A+B) A 1,793,894
©) #MAELE(A—B) 6,733, 133, 485 (0) FAAMRL R g 153, 116, 866
JEA 6, 603, 862, 387 (E) BMER=ERS 135, 776, 221
W EB 25 4 129, 271, 098 (D3 0F-=-Fr% A157, 828, 095
(D) ZEEHLOHK 6, 603, 862, 38701 @ s (C+D+E+F) 129, 271,098
1O Y REMHLE(C/ D) 10, 1969 REEBABEE (G) 129, 271, 098
(FE) # 8 0 A% 13 7,697,164,972 1 . i BN E T A% X kBB O P T ) BMEHFFEREIIH RO Mk ZICL D
6,899,643,779M HIHp —HARA SLAEHILT,992,946,364, 1 1 LORGHRET,

Y7o i PERHIE1.0196H TY,

FAALEORBLOH T (B) BIMERZRBE L H D OIT FFEOBING
EDBE, BIGRE R LTATEED HIeA % 75 LG W ER S 2 v

7

FHEORBLO T T F) BHERBEE L H2 01T, PRFHOLS, T
A DIEFIAR 2 22 LB T 228 2V E T

OLIYHF—TJ7 2 FEREXNRET HREEADAHRTALE

e EBIES e EBIES

77 v K4 = 77 K4 A
[§] E]
A RERRIRE S ) — X (v R —=F =T 7 V) | 2,663,398, 020 k7 a— A AN RERRE (Ha—2) FH HEE 984, 834
BEEA #2255 —F v b (ARESERBITE) K774 A GRREEREZHH) | 1, 486, 454, 639 HE 7 =~ AV FIEREE (BREEEI-2) A SEE 984, 834
J AT A= TVIT AT 7/ R A7)y R0 GrbtamBEEREZER) | 1, 248, 281, 712 i/ n—nAN A A=V EEREE (7 VT EEa-2) BARER 984, 834
BHT /Y0 3= F/077 /8 B~y Vb Y) 000 EREBREZEZERD 730, 584, 834 B 70—/ A A= REREE (Ha—2) FERkER 984, 834
) hIAT=hTVIT LT 7 kA7) 9 Ro0 (R EFERHIRN) 158, 756, 834 R 0=~ A=) FEEER (BEEEET—2) FIREER 984, 834
S FTDCTE Bk 7 >~ K 85, 180, 134 B 70— A -V RERER (7 V7 lEa-2) FIEEER 984, 834
AT TIT V) =R (=T =N T 7 F) 68, 496, 125 R 7o — SVCBEAE (M= —R) f3H oy FdRl 984, 543
WP At e A S 34, 318, 227 BpAt 7 o — SVCBIRAE (BRI 2 — ) fiH p Al 984, 543
SPFDCIE IS 7 7> K (AL R) 7,492, 405 R 70— VBEE (T VT EEa—R) B R 984, 543
XA AT 2,282,012 TRt 7 o — VOIS (=2 —R) 4F2alR Al 984, 543
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BAT 7 — VOB R (BIRE @ = — R ) A2l E 984, 543 BPREORE A A =)V FEREE (B RFva—2) GA »EE 982, 608
Wi 70— SVCBEE (7 V7 g o —A) 2R GEA 984, 543 BEHRENA A=V FEERE (T V0 VT va—2) FHHRA 982, 608
Bk R A F = - BESA V7 FREREE (M=—2) & A pE 984, 252 SHIKEN AV FEREE BT 707 Y Fa—2R) GAREA 982, 608
B R F = BREA V7 TBEREE (& Rva—-2) BApEE 984, 252 BHEKEN A=V FERRE (Mva) 7a—2) GARER 982, 608
S B A T BESA V7 T HERERE TF VMV T va—-2R) BABEE 984, 252 BRFREN A -V FEERE (7 VNV VT v a—2) FAERER 982, 608
B KA F o « Bl SA v 7 7 B (E (92 —R) FoiER! 984, 252 Wi~ — v s EERE (Ha—A) 5 oA 982, 608
BEE N A F = - ASA v 7 7 R (5 R Vv —2) Eomit A 984, 252 Wit ~—v  TEFRE (77 VvV TV a—2) A R 982, 608
B R AT = BREA V7 T RERRE (77 VLT va—2) FEikER 984, 252 BHETv— Y TRERE [ RRVTAVET 2—2) GH pEA 982, 608
HPRET 7 v Mok (EIFEEE o —2) f5H R 983, 768 BRF T~ =V T EREE (T2 —R) Famik R 982, 608
BAKET 7 FREE TV 7B a—X) B pEE 983, 768 BTz — VT EERE TV LT Vv a—2) EREH 982, 608
TAKET T RS (12— ) Fomp R 983, 768 FRH T~ — Vv ZERRE (PEDC2—2) FAREER 982, 608
BRPKET 7 RS (BIREBE 2 —R) F2RRER 983, 768 AT 7 CBIRIE (5 H R 982, 608
BALKE T 7 v RIS (7 V7 @8 o —A) fE2lmph A 983, 768 BAPINCORTRE A v 7 T BB REE (7 VT EE=—R) GAHEA 982, 608
J AT 7a— YV LR ([Ha—R) A oS 983, 672 T 7 o —AREITZ LI 7 A (Ha—2R) fH oRdA! 982, 608
J L7 7=V LY R (BREEE2—A) G ok 983, 672 B5 7 m— A AREITT LI T A (@ L7 b a—2) AR 982, 608
JLTJu— Ly R (TYTEEa—R) A 983, 672 Wik 70—/ NAREITZ L S 7 A ([ 22— R) 4E2fR kA 982, 608
J LT 7a—rUL b LY R ([ a—2) Aok R 983, 672 BE /0 —AAREITT V3T A (BEY L) b a—2) EIRRER 932, 608
J AT a— VLY R (EIREEE 2 —R) FoRREA 983, 672 WHAKRT 7 F&E (hva) 7a—2) gH R 982, 607
J AT 7=V RLU R (TYTHED—A) FRRER 983, 672 TR~ =V JERRE G a—2) FH AR 982, 607
kT TV b h—=F L Y X = ATI— R 983, 381 BRH T — Yy iEERE (PEx=—A) BH R 982, 607
T T b= F Y 2= Ca— R 983, 381 BFRPIMCORTBE f 7 7 B RS (= —2) A pilA 982, 607
BT IR b= Y X — DI—R 983, 381 BAEPINCOSTRE A v 7 7 B ARk B (RIREIEE 2 —R) A R 982, 607
k7 o= OVEESHT VI T A (Ha—2) EH pEA 983, 091 WA AAGE A7 LI 7 A (2 —R) fA oA 982, 415
B/ n— VERSHKRT VT A BV Fa—2) BAER 983, 091 FHAAGE K VIT A (@EEL Y Fa—2) EARER 982, 415
B m— OVERVSART VI T A (2 —R) E2REIR AR 983, 091 A AARRES T LI T A (3 —R) AF2ERE R 982, 415
B/ u— A VERSHT VI T A GEEY V7 b a—R) EmpEA 983, 091 BHARRELET LV IT A &YV b a—2) FoRkEE 982, 415
PR T VT A A =V FEEE (2 —2) A E 982, 898 R A A V7 TEER T LI T A (Ha—R) EH p R 982, 029
BHT VT AN FERERE GEErL ) b a—2) BARER 982, 898 B ARYSA V7 7RER T VT A (Y V7 ba—2) BH kA 982, 029
BHT VT A= RERRE (7VT 8L V) ha-2) B pEH 982, 898 SR RECSA 7 T BER T VI T A ([ a—R) FF2RRER 982, 029
BT VT A A = REFERE (H2—2) FARRER 982, 898 THERSA 7 FREE T VI T A (BEY L/ ba—x) ElER 982, 029
BT VT A=V FEERE GBEY L7 b a—2) EriEn 982, 898 P HLI=rvZ - 77 K Aa—2R 981, 547
WHT OT M A=V REERE (7 V7 8EY V) ba—2) FERpER 982, 898 WRHAINI =¥ vV « 77 K Ba—X 981, 547
Th%E BAEEA—T Y - TV T A5 H R 982, 801 Tp R IR B AR (S Ck RV — %) 5 H il Al 981, 451
BIANA A= KRV R 77V R (RMEEa—2R) 982, 609 S AT i B A AR S CK Ry — %) ok R 981, 451
MNA A=V R R F-T7 R (Ha—2A) 982, 609 T~ —V U TERT VI T LEH HER 931, 451
BRINANA A=)V R RV R 77V R (ERVa—X) 982, 609 o~ —V  ZE TV 7 AE20R AR 981, 451
PR AART 7 RikEE (=2 —2R) f5H R 982, 609 /1T THE USA Ao —X 981, 258
W AAT 7 v PHkEE (EIFEEE o —2) 5 H ok 982, 609 /25 THE USA Bz —3A 981, 258
BHAAT 7V FREE (7 VT @Ea—2) BH pEA 982, 609 Yk 20— VLR FEE B —X 980, 489
B AART 7 v FHEE (EIRERE 2 — 2) F2lrkE AR 982, 609 WA 7 o0 — LR PG Da—= 980, 489
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BRRENA - A =V RERBE By V7 b a—2) A pRAE 982, 609 TP RECS A V7 T BT 7 v R Ck Rva—2) f A Rk 980, 297
W KA F = - GREA V7 7 BERERE (B8 L7 ha—%) G pRA 982, 609 ARG A 7 Tk 7 R GlEY V2 b 2—2) fA piE 980, 297
S S e i A 982, 608 SRR A v 7 FBIEE T 7 v B Ok RV 2 —R) FoRER 980, 297
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