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| BRARRES
& i 125K EARIELES
i a 24 ] # 7F Ol %
T TH T
Fhf~vr— vfF—7 57K 982 982 1, 002
* A3 - AR O AL ARG XY 0 #5C,
OREBEEXUEDENK (20224 2 R18E|7E)
; q EARIECFS
B ¥ il #H e 2
TH %
BEE AL 2, 868, 056 97.8
hf~v3— vHF—7 57K 1,002 0.0
a—jb e m— U Z0fh, 64, 167 2.2
BEEAE FE M PERR R 2,933, 225 100. 0
* SRR B ARG LBV #5C,
O&E. 8. TARUVELEMEDINR
; A 126314 EARYEFS F12811K F1298K 130K EARIEIFS
B 20214F 9 A21 A BIE|20214E10 4 18 A BI7E[20214E 1 LA 18 A BI7E|20214E 12 A 20 F HiE[20224F 1 H 18 A BITE|20224F 2 F 18 H B
A A A A A A
A BE 3,105, 654, 487 3,187,742, 046 3,113,924, 259 3,000,923, 044 2,986, 947,119 2,933,225, 764
R R =T 66, 293, 800 76, 867, 449 73,959, 441 64, 671, 312 64, 753, 146 64, 167, 148
BB E e SRR GIAMAR) 3,036, 963, 669 3,093,453, 178 3,038,633, 700 2,935,249, 571 2,900, 263, 226 2,868, 056, 455
Bt~ t— v =77 v F GHIE) 1,002, 260 1,002, 260 1,002, 260 1,002, 161 1,002, 161 1,002, 161
RN 1,394, 758 16,419, 159 328,858 - 20,928, 586 -
B) AafE 24,035, 263 32,988, 141 31,006, 010 21,990, 111 42,383, 302 21,657,598
Kethdx - - - - 186, 996 -
ARILILEE 57 B 4 17,511,224 17,442, 438 17, 100, 661 16,993, 844 16, 836, 269 16, 743, 522
HRAINFRI A 1,034,077 11, 202, 061 8,939, 771 - 20,834,512 201, 588
RALE T 5,483, 507 4,339,102 4,959, 723 4,990, 396 4,520,209 4,706, 954
HRALFILE, 54 75 64 43 39 40
E DAL E H 6,401 5, 065 5,791 5,828 5,277 5,494
(C) f&EEMEE(A—B) 3,081,619, 224 3,154,753, 305 3,082,918, 249 2,978,932, 933 2,944,563, 817 2,911,568, 166
N 4,377,806, 161 4, 360, 609, 528 4,275, 165, 308 4,248, 461,073 4,209, 067, 411 4,185, 880, 527
YRR 2 4 A1,296,186,937 | Al,205,856,223 | Al,192,247,059 | Al,269,528,140 | Al, 264,503,594 | Al, 274,312, 361
(D) ZIEMLOHK 4,371,806,1610 4,360, 609, 528001 4,275,165, 30800 4,248, 461,0730 4,209,067, 4110 4,185, 880,520
1HO%YEEHEE(C/D) 71,0398 71,2358 71,2118 71,0128 6,996 6, 956
(1) ZB12681 1 e AKHIZ4, 406, 769, 85511, 55126~ 131 HIHENNER E JCARHIZ23, 511, 9041, 25126~ 131 th — MR o A%EI 2244, 401, 2321
1 ;%Tz@%@ﬁé'&éti\ #51263510. 703919, E5127410. 72351, 5128110, 72111, #5129410. 701219, £5130410. 69961, %51314810. 695611
<7,
(1) BT PEDER O XIRI DHERO S T & Tt T 2 LIS 28 M, KIAEH30, 779, 0407, (EFAPIMCOFTELE 1 > 7 &

B ge(s (M=a—2) 15k

- E2ERET S CEIREE S = —A) fE ] B

SyECR - AR2ERREIRL S Ok Fva—2R) 45 A 4rELR - AR2EIR AR O A FHE)
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R) BRAHE@E
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F1263 F127H 1281 1293 1303 F131

H B 20214F- 8 A 19 H ~ [ 20214F 9 A 22 H ~ [ 20214E10 4 19 H ~ [ 20214E11 7 19 B ~ | 20214E12 7 21 F ~ [ 20224 1 H19H ~

20214E 9 210 [20214F10 180 [20214F11 7180 [ 20214F12/920H | 20224F 1 118 | 20224 2 /118 H

=] A A =] =] =]

(A) BoLZFUNEE 24,033,573 23, 960, 049 23,510,070 23,369, 278 23,183,822 23,039, 753
= UL Y 4 24,034, 905 23,961, 174 23,511,515 23,370, 420 23,184, 404 23,040, 636
SCEAFILE A 1,332 A 1,125 A 1,445 A 1,142 A 582 A 883

(B) HifFIz#HTEER A 5,903,331 83,023,839 A 11,645,232 A 86,167,007 A 8,669,614 A 18,412,683
TEE 3,030, 222 83,223, 865 8, 206, 197 410, 287 11,919, 851 59, 834
e A 8,933,553 A 200, 026 A 19,851,429 A 86,577,294 A 20,589, 465 A 18,472,517

C) ERHEMSE A 5,489,908 A 4,344,167 A 4,965,514 A 4,996,224 A 4,525,486 A 4,712,448
(D) LHERFE(A+B+C) 12, 640, 334 102, 639, 721 6,899, 324 A 67,793,953 9,988,722 A 85,378
(E) miffifigisigss A 455,251,004 A 457,862,822 A 364,882,420 A 372,356,975 A 452,331,069 A 456,187,970
F) EBmEZ=ELES A 836,065, 043 A 833,190, 684 A 817,163,302 A 812,383,368 A 805,324,988 A 801,295,491
(B 24 S FH 24 %8) (' 1,496,283,996) | ( 1,490,713,586) | ( 1,461,780,523) | ( 1,452,941,610) | ( 1,439,836,767) | ( 1,432,204,377)

(52 B RS FH M 45) (A2,332,349,039) | (A2,323,904,270) | (A2,278,943,825) | (A2,265,324,978) | (A2,245,161,755) | (A2,233,499,868)

@ §(D+E+F) A1,278,675, 713 AT1,188, 413,785 AT, 175, 146, 398 AT,252,534, 296 AT, 247,667, 325 AT,257, 568, 839
H) IEHES A 17.511,224 A 17,442,438 A 17,100, 661 A 16,993,844 A 16,836,269 A 16,743,522
REABHBRE (G+H) AT,296, 186, 937 AT, 205, 856, 223 AT1,192, 247,059 AT,269, 528, 140 AT,264,503, 594 AT1,274, 312, 361
BIMEFEAEHERES A 836, 065, 043 A 833,190, 684 A 817,163, 302 A 812,383, 368 A 805, 324, 988 A 801,295, 491

(B 24 S FH 24 %8) (1,496,283,996) | ( 1,490,713,586) | ( 1,461,780,523) | ( 1,452,941,610) | ( 1,439,836,767) | ( 1,432,204,377)

(G2 BHEARFH M 45) (A2,332,349,039) | (A2,323,904,270) | (A2,278,943,825) | (A2,265,324,978) | (A2,245,161,755) | (A2,233,499,868)

Sy B MG R SL 4 341,595, 230 345, 529, 847 340,109,015 339, 134, 426 337,534, 363 337,013, 447
AR A 801,717,124 A T18,195, 386 A 715,192,772 A 796,279, 198 A 796,712, 969 A 810,030,317

(AR ORIO T B) B AT EB/ RIS Y ROFHMIRZIC LB bDEERET,
kAR OIRPLO H T (C) 1S FEMBN S 1 15 7L D B B M8 2 B TR R LTV E T,
R EEORPOF T (F) BIEREBRE L HIDOIL. FFEOBEMREORE, BIMGREL LI b iR E 2 LS| W20 E2 W ET,

(%) HfdeostFiEEE (2021458 H19H~20224 2 H18H) [FLLFD@EY TY,

51263 1278 451283 51298 51305 F51313)
I B 20214F 8 F119 F ~ [ 20214 9 F 22 F ~ [ 20214:10 7 19 F ~ | 20214£11 7 19 F ~ | 20214£12 H 21 B ~ [ 20224F 1 H19F ~
20214E 9 210 [20214E1018F  [20214E11H18H  [20214E12 20 [20224F 1 H18H  [20224F 2 H18H

a. B Y SIS (RREPERRTR) 18, 543, 875 22,987, 139/ 18, 544, 683 18, 373, 154M 18, 658, 454 18, 327, 521
b. HilHREE SRR ARG - RUBRER) 0f 0f 0f 0f 0f 0
. EFEREKICEYD 2IEFTE4 |1, 496, 283, 996 | 1, 490, 713, 5867 | 1, 461, 780, 5237 | 1, 452, 941, 6107 | 1, 439, 836, 7677 | 1, 432, 204, 377M
d. EFERIEKIZE D B Bl 4 340, 562, 57919 | 339,985, 146/ | 338, 664, 9931 | 337,755, 116[| 335,712, 178[9| 335, 429, 4481
e. P EINGE (a+b+c+d) | 1,855,390, 450 | 1, 853, 685, 8713 | 1, 818, 990, 1993 | 1, 809, 069, 880F | 1, 794, 207, 399F3 | 1, 785, 961, 346
£ i GUEs (1 5 %7 0) 4, 2381 4, 250 4, 2547 4, 2581 4, 2627 4, 266/
g. mfild 17,511, 224 17, 442, 4381 17, 100, 6611 16, 993, 8441 16, 836, 26911 16, 743, 5221
h. 23Ed4: (1 5 H47=0) 40 401 40 401 40 401
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20214F 6 A 30 0 &
GGIEMIR : 2020427 A 1 A ~202146 H30H)

Q@Y7 7 FOMFAITR D@D T,
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PIMCONS 2 —4 + IX—DV 5 - I—HyY - FUR A VISRV Fv— ARV T7UFR

PIMCONI o —4 « 2w =V T e v— oY « TUR -
AT ITANTIFX— RN T7 2 FA

AR
2021$6H30El T L7 AR
(GHEBAT . TR F) (BT 0 T 1 DB EERQ)
IR S = gy
S HURILE (O E B RS ) * $ 2 ] (JPY) S 23, 235
MEES 0 J (USD) 6, 282
HEL 3 0
I as A et 2 HRIBAERITEZIRE S
] (JPY) 434
ZM ] (USD) 83
SHFLE 0
T A 0 HiR 1 Q8- Y S8 E
J (JpPY) $ 53.52
M EEE 2 ] (USD) 75. 41
ERGESETE E
#iﬁrmﬂhuﬁ%mlﬂm*h?&)* 0 MPIMCONI 2 —4 - = «~~‘//7 =Y. A
P 2, 867 TIANT I F ¥ — KRR 77/F(M)®#ﬁ*ft§F‘%{Ei
AT ) NT ¢ T bk 0 79, 0202 Rov
JESEAET Y NT 4 7 M (292)
SMEE R (10)
EES kst 2, 565
L HiR RIS
PG A AEESS 0
3538 3¢ 1,744
&7 U /N7 ¢ 7 fEdh 0
JEEEARENT Y NT 4 T P (283)
SRR E S L OVA (R @)
4R FE B R A 1, 459
I EHLS L OREB GRS 4,024
EROERIC K SIS EDEREE $ 4,026
*SHEBL $ 0
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FELNE PE O B
202146 A30H
[mE- FAli%E
(HLAL T (HAT - T)

HHIH A T4
(HA7 - T) (HA7 . T) ]
BEHMIES 5. 2% B E 95.9%

EHERIES 5.2% Z DT BRI 95.9%
SEHIFESE 1.5% PMCORZ =4+ IT=YUh =y TUR-
Australia and New Zealand Banking Group Ltd. 1Y75A0 ) F0— KUK 77V EN)

0.005% due 07/01/2021 $ 84 $ 84 (B8R {Em$23, 739) 2,006 28, 341
Bank of Nova Scotia
0.005% due 07/01/2021 4 4 SR E SR 28, 341
Citibank N.A. (B {3 /R {f$23, 739)
0.005% due 07/01/2021 44 44
DBS Bank Ltd. #HEAE 101.1% $ 29,866
0.005% due 07/01/2021 88 88 (ER13[R1M$25, 264)
DnB Bank ASA
0.005% due 07/01/2021 1 1 EBMTUNTIER (1.1%) (338)
JPMorgan Chase Bank N.A. (IBFRMEE=ETL I 7 LS0)
0.005% due 07/01/2021 89 89
National Australia Bank Ltd. ZOMDEESLUVERE 0.0% 7
0.005% due 07/01/2021 31 31
Royal Bank of Canada FEZE 100. 0% $ 29,535
0.005% due 07/01/2021 1 1 -
Sumitomo Mitsui Banking Corp.
0.005% due 07/01/2021 78 78 (a) 27 —A NI E D A3,
Sumitomo Mitsui Trust Bank Ltd.
0.005% due 07/01/2021 5 5
425

REPBEEHAS (@) 3.7%
0.023% due 08/03/2021 1, 000 1, 000
0.030% due 11/18/2021 100 100

1,100
RYEHEReE 1,525
(BRf8 R {E$1, 525)
BERMAEHAE 1,525

(EnfS R 1@$1, 525)
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OJEEEARNT U T ¢ TR 20214F 6 A 30 H HIE
>, N ¥
| DANESPEE = s AU \
WAL T
REH MR
54T Pk A ZEEE ZHUEE EE =
BPS 07/2021 JPY 35, 268 $ 319 $ 1 $ 0
BPS 07/2021 $ 10 JPY 1,077 0 0
HUS 07/2021 JPY 479 $ 4 0 0
HUS 07/2021 $ 2 JPY 248 0 0
HUS 07/2021 28 3,084 0 0
3 1 $ 0
@) (JPY) 7 T AHNE AR S LK ‘
AL o T
B B REB I
TS 4 F Rk H ZEEE ZIUEE EE &
BOA 07/2021 JPY 2,122 $ 19 $ 1 0
BOA 07/2021 $ 21 JPY 2,275 0 0
BPS 07/2021 JPY 903, 566 $ 8, 141 0 0
BPS 07/2021 $ 7,102 JPY 776, 786 0 (104)
BPS 08/2021 8,143 903, 566 0 0
BRC 07/2021 JPY 903, 566 $ 8, 141 0 0
BRC 07/2021 $ 7,813 JPY 854, 465 0 (114)
BRC 08/2021 8,143 903, 566 0 0
GLM 07/2021 JPY 2,344 $ 21 0 0
HUS 07/2021 1,878 17 0 0
HUS 07/2021 $ 328 JPY 36, 098 0 (2)
MYI 07/2021 JPY 18, 942 $ 173 2 0
SCX 07/2021 761, 185 6, 859 1 0
SCX 07/2021 $ 7,102 JPY 776, 786 0 (104)
SCX 08/2021 6, 763 750, 429 0 0
UAG 07/2021 1,502 164, 681 0 (19)
$ 4 $ (343)
NEABTELENEE $ 5 $ (343)




PIMCONS 2 —4 + IX—DV 5 - I—HyY - FUR A VISRV Fv— ARV T7UFR

PIMCONS o —4 « ===V T e =Y « TR -
AVTTANT I F v — AR T 7B

TEAREE
202146 H30HIZ# T L7=#IM

(BAHHAL © TR FL)

(AL T 1 HRALEERL)

] (AUD) $ 7,545
J (BRL) 8, 280
] (CNY) 11,236
] (IDR) 10, 522
J (INR) 10, 815
] (ZAR) 7,621
HIRRAERTEZHIAFN

] (AUD) 236
J (BRL) 443
J (CNY) 214
] _(IDR) 226
J (INR) 277
] (ZAR) 257
HiR 1 O L7 Y 8 E g

] (AUD) $ 31.96
] (BRL) 18.67
J (C\Y) 52.42
] (IDR) 46. 62
] _(NR) 39.01
] (ZAR) 29. 66

IR -
S RLE O EBLERRS) * $ 6
B> 4> 0
HE g 0
Wik A at 6
R .
SCELFLE, 0
T A E 0
LR A= by 6
LIRSS
BEUA (A (S ERBERR ) * 0
P 6, 168
F%/T\FﬂT\)/‘/‘/f7ﬁfﬁuu 0
JESER T U 3T ¢ 7 R h 8, 152
sEE 3
4 FEBIHE A 14, 328
R RIBET RS
BB A MR 0
Bﬁn@&kﬁ 2,120
FHE@T VST 4 7 Edn 0
JEVEE AT U ST 4 7 Bdh (1, 419)
SMEREEER L OVAE ()
R B S 2 700
W FEHLE K OSRE B 15,028
ERAQIERIC & DB EDEHE $ 15, 034
*S B $ 0

MPIMCONI a—H « v =V e v =Gy « TR« A

TIGANT I F ¥ — R R -

79, 020 Tk F/v

7 7 v B (M) O RIR M FERR I
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KK PE D W
202146 H30H
ik i O i
] _ (HiA7 1) (HA7 1) (HA7 1) (HA7 1)
BAAMAEE 10.5%
BHERE S 10.5%
TEHTES 0.3% 3 VAREUPVE
Australia and New Zealand Banking Group Ltd. 1VIFAMIFo— KU R T7UF )
0.005% due 07/01/2021 32 (ERiSRfE$43, 330) 3,586 50, 679
Bank of Nova Scotia
0.005% due 07/01/2021 1 1 B ERERET 50, 679
Citibank N.A. (RS B fi$43, 330) -
0.005% due 07/01/2021 17 17
DBS Bank Ltd. &S 101.0% $ 56,541
0.005% due 07/01/2021 34 34 (B3 /E{E$49, 192)
JPMorgan Chase Bank N.A.
0.005% due 07/01/2021 34 34 ST UNT 4 T 0.9%) (496)
National Australia Bank Ltd. (BBREZEEIETL I 7 L30)
0.005% due 07/01/2021 12 12
Sumitomo Mitsui Banking Corp. FMNEELLUVEE 0.1%) (26)
0.005% due 07/01/2021 30 30
Sumitomo Mitsui Trust Bank Ltd. #MEE 100.0% $ 56,019
0.005% due 07/01/2021 2 2 -
162
— (a) 7 =R ALIAER T 0 2T,
REE B EIEHEESE (a) 6.8% (b) 7 — R ATNME - R m 0 2=
0.035% due 12/02/2021 1, 000 1, 000
0.040% due 09/30/2021 2,000 2,000
0.063% due 09/09/2021 800 800
3, 800
KEMBFEEF vy - IRIALE-EJL 3.4%
0.025% due 09/28/2021 (b) 1,900 1,900
BHERMEREE 5, 862
(BRfSR{E$5, 862)
REAMESH GG 5, 862
(BRfSR{E$5, 862)
OB/ T Y /N7 1 7RG dh 20214F 6 30 B BLE
@/ E 4RI LA ‘
BT T
- - REBA S
Gl ER A =P Eig Z At HIE &
BPS 07/2021 $ 38 JPY 4,214 $ 0 0
HUS 07/2021 JPY 958 $ 9 0 0
HUS 07/2021 $ 10 JPY 1,139 0 0
HUS 07/2021 20 2,184 0 0
$ 0 $ 0
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@) (AUD) 7 T AHEAETIE LEK

BT T
) ) R FEH MG
5 |46 e H ZE W Z IR R =
BOA 07/2021 AUD 3,491 $ 2,630 $ 9 $ 0
BOA 07/2021 $ 2,578  AUD 3,336 0 (73)
BOA 08/2021 2, 540 3,373 0 (1)
BPS 07/2021 1,934 2, 489 0 (65)
CBK 07/2021 4 5 0 0
CBK 07/2021 84 108 0 )
CBK 08/2021 AUD 5 $ 4 0 0
GLM 07/2021 6 5 0 0
HUS 07/2021 116 89 2 0
HUS 07/2021 5 4 0 0
HUS 07/2021 $ 49  AUD 65 0 0
MYI 07/2021 AUD 1,448 $ 1,095 8 0
MYI 08/2021 $ 1,083  AUD 1,432 0 ®)
RBC 07/2021 AUD 8 $ 6 0 0
SCX 07/2021 2,918 2,190 0 0
SCX 07/2021 $ 50 AUD 64 0 )
SCX 08/2021 2,185 2,910 1 0
SSB 07/2021 AUD 9 $ 7 0 0
TOR 07/2021 $ 590  AUD 763 0 (18)
UAG 07/2021 AUD 2,267 $ 1,720 18 0
UAG 07/2021 $ 2,707 AUD 3,493 0 (85)
UAG 08/2021 1,720 2, 267 0 (18)
$ 38 $ 277)
@) (BRL) 7 7 ASMEAFRIEE LK)
HNL T
A FEHR A 4
5 AR A = Z A HIE =V
BOA 07/2021 BRL 13,776 $ 2,754 $ 9 $ 0
BOA 07/2021 $ 2,595  BRL 13,776 152 0
CBK 07/2021 BRL 13,798 $ 2,743 0 (@)
CBK 07/2021 $ 2,745  BRL 13, 798 13 ®)
CBK 08/2021 BRL 15 $ 3 0 0
CBK 08/2021 $ 2,734 BRL 13,798 6 0
GLM 07/2021 BRL 13,798 $ 2, 740 0 (10)
GLM 07/2021 $ 2,758  BRL 13,798 0 ®)
GLM 08/2021 2,731 13,798 10 0
MYI 07/2021 BRL 14, 234 $ 2,836 2 2)
MYI 07/2021 $ 2,672  BRL 14, 234 165 (1)
MY]I 08/2021 2,736 13, 767 0 2)
SCX 08/2021 BRL 35 $ 7 0 0
SCX 08/2021 $ 72 BRL 364 0 0
SSB 07/2021 BRL 13,776 $ 2, 754 9 0
SSB 07/2021 $ 2,596  BRL 13,776 149 0
UAG 07/2021 BRL 477 $ 94 0 (6]
UAG 07/2021 $ 95  BRL 477 0 0
UAG 08/2021 BRL 60 $ 12 0 0
$ 515 $ (39)
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@] (CNY) 7 T AHE A IE LK

BT T
A A RS 2
5T PHE A ZPEWE ZHUEE B PE =
BOA 07/2021 CNY 23, 547 $ 3, 644 0 $ @
BOA 08/2021 $ 3,635 CNY 23, 547 2 0
BPS 07/2021 CNY 24,153 $ 3,733 0 (6)
BPS 07/2021 $ 144 CNY 919 0 2
BPS 08/2021 3,724 24,153 7 0
BRC 07/2021 CNY 473 $ 73 0 0
HUS 07/2021 25,948 4,015 2 (4)
HUS 07/2021 $ 3,831 CNY 24, 459 0 (46)
HUS 08/2021 3,845 24, 929 5 0
SCX 07/2021 CNY 1,257 $ 195 1 0
SCX 07/2021 $ 3,963 CNY 25, 283 0 (50)
SOG 07/2021 CNY 564 $ 88 1 0
SOG 07/2021 $ 3,953  CNY 25, 281 0 (40)
UAG 08/2021 3 19 0 0
18 $ (149)
@] (IDR) 7 7 RS E 28R LK
HNL T
A EH GRS
5+ A ZEE s ZHuE S EPE A
BPS 07/2021 3,729 DR 53, 486, 379 0 3 (46)
CBK 07/2021 IDR 50, 168, 225 $ 3,443 1 (12)
CBK 07/2021 3,557  IDR 51,107, 175 0 (38)
CBK 08/2021 3, 454 50, 528, 376 7 0
HUS 07/2021 IDR 52, 470, 773 $ 3,619 6 0
HUS 08/2021 3,504  IDR 51,016, 762 0 (9
IND 07/2021 IDR 3, 057, 998 $ 213 2 0
MYI 08/2021 $ 76 DR 1, 102, 308 0 0
RYL 07/2021 IDR 1,548, 728 $ 107 0 0
SCX 07/2021 3,873  IDR 55, 711, 828 0 (37)
SOG 07/2021 IDR 53, 059, 657 $ 3,645 1 (10)
SOG 08/2021 3,486  IDR 50, 959, 958 5 0
22§ (152)
@] (INR) 7 T AHNE AR el LAY
B T
A A RS 2
5T PHE A ZUEWE ZHUEE EE Afe
BOA 07/2021 $ 3,553 INR 258, 853 0 $ (73)
BPS 07/2021 INR 2,488 $ 34 1 0
CBK 07/2021 296, 522 3,990 3 0
CBK 07/2021 $ 4,067 INR 296, 383 0 (82)
CBK 08/2021 4,009 298, 947 0 4)
FBF 07/2021 INR 4,990 $ 68 1 0
GLM 07/2021 267, 903 3, 609 6 0
GLM 08/2021 $ 3,596  INR 267, 903 0 (M
IND 07/2021 INR 15, 531 $ 212 3 0
JPM 07/2021 4,826 66 1 0
MYI 07/2021 239, 504 3,223 2 0
MYI 08/2021 $ 3,212 INR 239, 504 0 (3)
SCX 07/2021 INR 8, 020 $ 108 0 0
UAG 07/2021 5, 498 74 0 0
UAG 07/2021 $ 3,974 INR 290, 046 0 (74)
17 $ (243)
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@) (ZAR) 7 7 RHME LRI IE LEK

AL T
) ) R FEH MG
5+ i A = Em = I P Al
BOA 07/2021 ZAR 36,671 $ 2,556 $ 0 $ (12)
BOA 08/2021 $ 2,538 ZAR 36, 560 12 0
BPS 07/2021 2,849 39, 208 0 (104)
BPS 07/2021 ZAR 36, 255 $ 2,534 0 (5)
BPS 08/2021 $ 2,523 ZAR 36, 255 5 0
CBK 07/2021 2,650 36, 776 0 (75)
CBK 07/2021 ZAR 34,948 $ 2,442 0 (6)
CBK 08/2021 $ 2,432 ZAR 34,948 6 0
GLM 07/2021 3 43 0 0
GLM 07/2021 ZAR 68 $ 5 0 0
GLM 08/2021 43 3 0 0
HUS 07/2021 $ 83 ZAR 1, 180 0 0
HUS 07/2021 ZAR 100 $ 7 0 0
HUS 07/2021 43 3 0 0
IND 07/2021 $ 50 ZAR 682 0 (2)
IND 07/2021 ZAR 252 $ 18 0 0
MYI 07/2021 $ 371 ZAR 5,143 0 (11)
MYT 07/2021 ZAR 8,716 $ 628 18 0
SCX 07/2021 $ 2,652 ZAR 36, 776 0 77)
SCX 07/2021 ZAR 1,333 $ 97 4 0
SOG 07/2021 584 43 2 0
SSB 07/2021 $ 58 ZAR 804 0 (2)
UAG 07/2021 ZAR 562 $ 41 1 0
3 48 $ (294)
NEABRELRNEE $ 658 $ (1,154
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PIMCONR o —X « Zx— v J «v—F oY « 7K.

AVTITARNT I TF— R K77 FM)

KN FE DM

I A
(HA7 : T)

SR
Gl {7 T)

% .
1118 - F9RFH 1.4%
Pampa Energia S.A.

7.375% due 07/21/2023 $ 400 $ 390

YPF S.A.

6.950% due 07/21/2027 1, 000 708
1,098

Y J1) fE 0.6%

Argentina Government International Bond

0.125% due 07/09/2030 62 21

0.125% due 07/09/2035 40 12

Provincia de Neuquen Argentina

2.500% due 04/27/2030 723 470
503

FILEUFUEER 1, 601

(BRI RIS, 773)

A—ZR Y7 0.6%

1118 - $9RFH 0.6%
Sappi Papier Holding GmbH
3.125% due 04/15/2026 EUR 400 477
F—RFUTEEH 477
(ERG R 1E$434)

/NZa—4 0.3%

1118 - F9RFR 0.3%
Geopark Ltd.

5.500% due 01/17/2027 $ 200 202
NTa—45E5 202
(AR IR1E$199)

- URFR 6.1%
Banco Daycoval S.A.
4.250% due 12/13/2024
CSN Inova Ventures

6.750% due 01/28/2028 600 664
CSN Resources S.A.

4.625% due 06/10/2031 200 205
7.625% due 02/13/2023 200 208
Itau Unibanco Holding S.A.

3.250% due 01/24/2025 300 309
JBS USA Food Co.

7.000% due 01/15/2026 600 638
Natura Cosmeticos S.A.

4.125% due 05/03/2028 400 411
Odebrecht Oil & Gas Finance Ltd.

0.000% due 08/02/2021 (a) 50 1
Oi SA.

10.000% due 07/27/2025 (b) 200 206

Petrobras Global Finance BV

5.093% due 01/15/2030 1, 086 1,187
Rede D'or Finance Sarl
4.500% due 01/22/2030 300 308

202146 H30H
e A
QT - ) CHAE : F)
XP, Inc.
3.250% due 07/01/2026 (c) 200 198
4,854
AR 0.4%
Vale S.A.
2.762% due 03/30/2170 (a) BRL 2,300 275
IS5 LA 5,129

(BRISR{HE$4, 720)
KBV 7 —DUES 2.4%

1118 - F9RFR 2.4%
Champion Path Holdings Ltd.

4.850% due 01/27/2028 200 210
Easy Tactic Ltd.

11.750% due 08/02/2023 300 295
Gold Fields Orogen Holdings BVI Ltd.

6.125% due 05/15/2029 400 475
Studio City Finance Ltd.

5.000% due 01/15/2029 900 910

KET 7O UEBAE
(BRSIR{EST, 893)
HhF5 2.4%

118 - FRFER 2.4%
Canacol Energy Ltd.

1,890

7.250% due 05/03/2025 500 532
First Quantum Minerals Ltd.

6.875% due 10/15/2027 600 655
7.250% due 04/01/2023 700 714
hr5&E 1, 901

(BRISIR{ES1, 787)

TAIEE 12.1%
#HE - FIRFR 12.1%
Agile Group Holdings Ltd.

7.875% due 07/31/2024 (a) 200 204
Arabian Centres Sukuk Ltd.

5.375% due 11/26/2024 400 420
Bioceanico Sovereign Certificate Ltd.

0.000% due 06/05/2034 875 649
Country Garden Holdings Co. Ltd.

3.875% due 10/22/2030 200 198
Health & Happiness H&H International Holdings Ltd.

5.625% due 10/24/2024 400 413
Kaisa Group Holdings Ltd.

8.500% due 06/30/2022 300 299
9.750% due 09/28/2023 200 198
11.700% due 11/11/2025 300 284
Melco Resorts Finance Ltd.

4.875% due 06/06/2025 700 717
5.375% due 12/04/2029 200 212
5.750% due 07/21/2028 400 423

MGM China Holdings Ltd.

5.250% due 06/18/2025 1, 000 1, 042
New Metro Global Ltd.
6.800% due 08/05/2023 300 312
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i SHE FTAMAE RIS AE FTATAE
(HA7 2 T CHAE - ) (HA7 = T (Hh7 . )
Odebrecht Drilling Norbe VIII/IX Ltd. Huarong Finance 2019 Co. Ltd.
6.350% due 12/01/2021 6 6 2.125% due 09/30/2023 200 153
Odebrecht Holdco Finance Ltd. Lenovo Group Ltd.
0.000% due 09/10/2058 1,217 13 5.875% due 04/24/2025 300 340
Odebrecht Offshore Drilling Finance Ltd. Yanlord Land HK Co. Ltd.
6.720% due 12/01/2022 502 198 5.125% due 05/20/2026 400 409
7.720% due 12/01/2026 (b) 685 165 Een 141
OEC Finance Ltd. (b) phpla .
14.375% due 10/25/2029 104 12 (RIGRAES T, 421)
7.125% due 12/26/2046 861 99 -
5.950% due 04/30/2025 200 207 t1{5 - FIRFH 0.9%
Sunac China Holdings Ltd. Muthoot Finance Ltd.
6.500% due 01/10/2025 200 197 6.125% due 10/31/2022 300 312
7.500% due 02/01/2024 300 307 ReNew Power Synthetic
Wynn Macau Ltd. 6.670% due 03/12/2024 200 210
4.875% due 10/01/2024 900 912 Shriram Transport Finance Co. Ltd.
5.500% due 01/15/2026 600 630 5.100% due 07/16/2023 200 204
Yingde Gases Investment Ltd. 1 v K&EE 126
6.250% due 01/19/2023 900 923 (BRi8 L fE$709) E——
Zhongsheng Group Holdings Ltd. e
0,
3. 000/3 due (2:13/2026 200 203 AU RRTT 0 8%
74X HEREE CRIKINY it - % T 0.8%
(BB RE$10, 134) A —E
Gajah Tunggal Tbk PT
5 8.950% due 06/23/2026 200 198
?;1% ‘] ﬁ%;iﬁﬁ? 1.2% LLPL Capital Pte Ltd.
Yango Justice International Ltd. 6.875% due' 02/04/2039 182 213
7.500% duc 04/15/2024 200 193 Pakuwon Jati Tbk PT
Zoomlion HK SPV Co. Ltd. 4.875% due 04/29/2028 200 209
6.125% due 12/20/2022 700 734 1V FROTER 620
FEEE 927 (B3R {E$624)
(BRiGR1ES$911) -
FAILS2 R 2.5%
aaYE7 0.6% 1118 - #H9RFH 2.5%
1118 - F9RFEH 0.6% Alfa Bank AO Via Alfa Bond Issuance PLC
Banco Davivienda S.A. 5.950% due 04/15/2030 (d) 900 948
6.650% due 04/22/2031 (a) (d) 200 210 C &W Senior Financing DAC
Ecopetrol S.A. 7.500% due 10/15/2026 400 421
6. 875%“‘1‘19 24/29/2030 200 242 Sovcombank Via SovCom Capital DAC
aavET7 & 452 3.400% due 01/26/2025 400 102
(BRI 1E$442) 8.000% due 04/07/2030 (d) 200 217
S5y, KA
i
18 - F9EFH 1.0% ~ '
MHP SE -
7.750% due 05/10/2024 700 762 AR5 L)L 1.9%
*7OxEH 762 14X - :‘ﬁ'ﬂiﬁé 1.9% .
(BB EfE$702) Delek Overriding Royalty Leviathan Ltd.
T 7.494% due 12/30/2023 200 205
= — 4 4 0 Energean Israel Finance Ltd.
55;7/]1;8%3 — 4.500% due 03/30/2024 200 205
Dominican Republic International Bond 4. 8_75% due 03/30/2026 200 205
5.300% due 01/21/2041 300 300 Leviathan Bond Ltd.
Kz-H#NELE 300 6. 1250?0 due 06?30?2025 200 221
B E$294 6.500% due 06/30/2027 600 669
(B3R {E@$294) 25T AE — T
i 1.9% (BR{SR{ES1, 438)
18 - F9EFH 1.9%
Fortune Star BVI Ltd. 4%41)7 0.6%
3.950% due 10/02/2026 (c) EUR 100 118 i - HERER 0.6%
4.350% due 05/06/2023 200 241 Banca Monte dei Paschi di Siena SpA
5.950% due 10/19/2025 $ 200 210 8.500% due 09/10/2030 EUR 200 220
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REIH B E FEAMAR
CHAL - T) GEAr - T)
UniCredit SpA
5.459% due 06/30/2035 $ 200 218
4 2)7&E 438

(RS R {HE$457)

a—kPHRT—IL 0.3%

Y D& 0.3%

Ivory Coast Government International Bond

4.875% due 01/30/2032 EUR 200 238
a— rSRT—LEE __ 238
(BGRIE $252)

L2 TILY 5.9%
1 - FIRFH 5.9%
Altice Financing S.A.

7.500% due 05/15/2026 $ 1, 500 1, 564
Andrade Gutierrez International S.A.

9.500% due 12/30/2024 (e) 344 284
Constellation Oil Services Holding S.A.

10.000% due 11/09/2024 (b) 614 31
Guara Norte Sarl

5.198% due 06/15/2034 393 410
Nexa Resources S.A.

6.500% due 01/18/2028 700 792
Petrorio Luxembourg Sarl

6.125% due 06/09/2026 200 205
Sberbank of Russia Via SB Capital S.A.

5.250% due 05/23/2023 (d) 900 955
Unigel Luxembourg S.A.

8.750% due 10/01/2026 400 434
LTIV &R 4,675

({3 R 1E$4, 567)

E—YIvR 1.1%
- IERFR 1.1%
Greenko Dutch BV

3.850% due 03/29/2026 400 410
India Green Energy Holdings

5.375% due 04/29/2024 400 419
E—U Vv REF 829
(ERG R ImS$817)

AX2a 2.7%
118 - FRFR 2. 7%
Banco Mercantil del Norte S.A. (a)(d)

7.625% due 01/10/2028 200 227
8.375% due 10/14/2030 500 606
Cibanco S.A. Ibm

4.962% due 07/18/2029 200 221
Cydsa SAB de C.V.

6.250% due 10/04/2027 200 212
Metalsa S.A. de C.V.

3.750% due 05/04/2031 200 198
Petroleos Mexicanos

6.750% due 09/21/2047 200 177
Total Play Telecomunicaciones S.A. de C.V.

7.500% due 11/12/2025 500 531
= 2,172

(BRAS RS2, 002)

REIH 2 E FEAMAR
(HLAL : T) (WA - T)
EOva 1.7%
118 - FERFER 1. 7%
OCP SA.
5.125% due 06/23/2051 500 506
6.875% due 04/25/2044 700 856
Eoyadast 1,362
(RIS IRI@S1, 344)
EIFEHEEE 0.7%
118 - F9RFH 0.7%
ATP Tower Holdings LLC
4.050% due 04/27/2026 200 206
Digicel International Finance Ltd.
8.750% due 05/25/2024 357 373
ERSE A 519
(ER#S R m$501)
A524 1.5%
1118 - FRFR 1.5%
DTEK Finance PLC
5.000% due 12/31/2027 (b) 324 212
IHS Netherlands Holdco BV
7.125% due 03/18/2025 500 522
8.000% due 09/18/2027 900 979
InterCement Financial Operations BV
5.750% due 07/17/2024 200 195
Metinvest BV
5.625% due 06/17/2025 EUR 500 630
8.500% due 04/23/2026 $ 500 571
NGD Holdings BV
6.750% due 12/31/2026 127 121
Teva Pharmaceutical Finance Netherlands Il BV
2.800% due 07/21/2023 2, 600 2,594
United Group BV
3.125% due 02/15/2026 EUR 100 116
AU aEE 5, 940

(BRISR{HE$5, 629)

4227 0.9%
Ny a0—2 0.6%
Bank of Industry Ltd.
6.184% due 12/14/2023 $ 500 501

115 - F9RFR 0.3%
United Bank for Africa PLC

7.750% due 06/08/2022 200 207
F4 Tz TEE 108
(FR{S B {Hi$694)

/Lo x— 0.3%
1115 - FIRFER 0.3%

Aker BP ASA

3.750% due 01/15/2030 200 216
/Iy T —&E 216
(ER 15 /R ff$206)

A< —> 0.5%
Y I A& 0.5%

Oman Government International Bond

6.250% due 01/25/2031 400 431
*v—aE 431
(ER#% /R ffi$400)
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G

LK
(HAL : T)

FHIRIDAE
(HLAL . T)
~N)L— 0.7%
1118 - F9RFH 0.7%
InRetail Consumer
3.250% due 03/22/2028 400 396
Peru LNG Srl
5.375% due 03/22/2030 200 173
RL—&5t 569
(ER#5 R H$589)

JL—= =7 0.5%
#HE - FIRFR 0.5%
RCS & RDS SA.
2.500% due 02/05/2025 EUR 200 238
3.250% due 02/05/2028 100 119
L—I =7 & ___ 357
(B f3 R ffi$330)

ILET 0.1%

Y I & 0.1%

Serbia Government International Bond

1.650% due 03/03/2033 100 116
LET AR — 116
(ERZR@S$118)

S UAR—IL 1.7%

1145 - FRFER 1. 7%

ABJA Investment Co. Pte Ltd.

5.450% due 01/24/2028 $ 900 970
Continuum Energy Levanter Pte Ltd.

4.500% due 02/09/2027 400 410
P UAR—LEE 1,380
(RS R I@mS1, 217)

BE7 27 6.2%

REEL
@R 0.4%
Petra Diamonds Ltd. (c) 15, 160, 890 308
filnE ]
[Ca D)

1118 - F9RFR 4. 1%
Absa Group Ltd.

6.375% due 05/27/2026 (a) (d) $ 200 205
AngloGold Ashanti Holdings PLC

3.750% due 10/01/2030 600 621
Growthpoint Properties International Pty Ltd.

5.872% due 05/02/2023 500 537

Sasol Financing USA LLC

5.875% due 03/27/2024 1, 500 1, 606

6.500% due 09/27/2028 200 226
3,195

Y I fE 1. 7%

South Africa Government International Bond

10.500% due 12/21/2026 ZAR 17,000 1, 353

M7 7Y A& 4, 856

(BRS R {HEi$4, 580)

REIH 2 HE FAMAR
(HAQT - T) (HA7 - T)
ARA 2 0.8%
118 - FRFR 0.8%
International Airport Finance S.A.
12.000% due 03/15/2033 $ 632
ZRA UEE 632

(ISR {EE$599)
L3 11.1%

#118 - FIEFH 10.4%

Akbank T.A.S.

5.125% due 03/31/2025 1,100 1,108

Arcelik A/S

5.000% due 04/03/2023 200 208

QNB Finansbank A/S

6.875% due 09/07/2024 1, 300 1,412

Turk Telekomunikasyon A/S

6.875% due 02/28/2025 1,100 1,217

Turkish Airlines 2015-1 Class A Pass—Through Trust

4.200% due 03/15/2027 382 358

Turkiye Is Bankasi A/S

6.000% due 10/24/2022 750 771

Turkiye Sise ve Cam Fabrikalari A/S

6.950% due 03/14/2026 1, 000 1,114

Turkiye Vakiflar Bankasi TAO

6.000% due 11/01/2022 1, 100 1, 130

Yapi ve Kredi Bankasi A/S

5.750% due 02/24/2022 900 921
8,239

Y7 UE0.7%

Turkiye lhracat Kredi Bankasi A/S

8.250% due 01/24/2024 500 544

kLo & E 8,783

(ER{S R 1H$8, 234)

99 54F 0.3%

VI & 0.3%

Ukraine Government International Bond

1. 258% due 05/31/2040 200 238

H 54+ a5 — um

(BR 1SR fHE$130)

72 JEREER 2.6%

118 - FIRFR 2.6%

ADES International Holding PLC

8.625% due 04/24/2024 200 206
Kuwait Projects Co. SPC Ltd.

4.229% due 10/29/2026 1, 000 994
Oztel Holdings SPC Ltd.

6.625% due 04/24/2028 800 890
77 JaREERE 2,090
(ER{SR{@$1, 977)

A1 F1RX 51%
1118 - #9RFER 5.1%
Barclays PLC

8.000% due 06/15/2024 (a) (d) 200 228
HSBC Holdings PLC

4.600% due 12/17/2030 (a) (d) 200 208
Jaguar Land Rover Automotive PLC

7.750% due 10/15/2025 200 220
MARB BondCo PLC

3.950% due 01/29/2031 400 386
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ik A ke i
CHAL - T) GHAE - T) (H4Z - T) GEAE : )
Marks & Spencer PLC HSBC Bank PLC
3.750% due 05/19/2026 GBP 300 432 (0. 780%) due 07/01/2021 EUR 0 1
Petra Diamonds U.S. Treasury PLC JPMorgan Chase Bank N.A.
10.500% due 03/08/2026 (b) $ 483 474 0.005% due 07/01/2021 $ 122 122
Rolls—Royce PLC National Australia Bank Ltd.
1.625% due 05/09/2028 EUR 100 111 0.005% due 07/01/2021 43 43
4.625% due 02/16/2026 100 130 Royal Bank of Canada
Tullow Oil PLC 0.005% due 07/01/2021 1 1
10. 250% due 05/15/2026 $ 1, 200 1,262 0.005% due 07/02/2021 CAD 42 34
Vedanta Resources Finance Il PLC Sumitomo Mitsui Banking Corp.
8.000% due 04/23/2023 600 569 (0. 780%) due 07/01/2021 EUR 17 20
FEDV S 4,020 0.005% due 07/01/2021 $ 108 108
(ER{8[E 1@ $3, 860) Sumitomo Mitsui Trust Bank Ltd.
(0.780%) due 07/01/2021 EUR 1 1
T AH 4.3% 0.005% due 07/01/2021 $ 7 7
8 - UEER 3. 7% 0.005% due 07/01/2021 GBP 1 1
Coty, Inc. 646
3.875% due 04/15/2026 EUR 200 239
Gran Tierra Energy, Inc. TILE T A TSR EREE S 0.0%
7.750% due 05/23/2027 $ 200 178 38.048% due 07/30/2021 (f) ARS 1,484 8
Kosmos Energy Ltd.
7.125% due 04/04/2026 1, 000 995 KEMEEERES () 1.9%
Organon & Co. 0.011% due 07/27/2021 $ 900 900
2.875% due 04/30/2028 EUR 100 120 0.020% due 07/22/2021 600 600
Rio Oil Finance Trust Series 2014-1 1,500
9.250% due 07/06/2024 $ 241 267
Rio Oil Finance Trust Series 2018-1 FEMBEE XYYy - RRUA R EJL 1.9%
8.200% due 04/06/2028 1,008 é égg 0.013% due 09/21/2021 (f) 1,500 1, 500
- RYSHMERET 3,654
REBEEES 0.6% (ER{S R {H$3, 656)
us. Tr/easury No}ces/
3.000% due 09/30/2025 400 438 BEEMIILESE 97.7% $ 77,181
T A hER 3,404 (ER1GR{E$74, 786)
(RS R 1@$3, 227)
_ E@MTUNTITES 0.2% 120
RIS EES 4.6% (MBRMELIETLITLQD)
EHFES 0.8% ZTOMDEES L UVAE 2.1% 1,719
Australia and New Zealand Banking Group Ltd.
0.005% due 07/01/2021 117 117 W& 100, 0% $ 79,020
Bank of Nova Scotia -
0.005% due 07/01/2021 5 5
BNP Paribas Bank 3 o A GEY FEAY 1y g i
(0.780%) due 07/01/2021 EUR 1 1 E§§ %@Ewé%ﬁ%ﬁ(“é?éﬁ”) e
Citibank N.A. = ETRES
0.005% due 07/01/2021 $ 61 6 B ARSI
DBS Bank Ltd. (o) AT fIAES 1T, (B IR IRAEI 3 5.
0.005% due 07/01/2021 122 122 (1) 7 —A N TEEFE D A3
DnB Bank ASA
(0. 780%) due 07/01/2021 EUR 1 1
0.005% due 07/01/2021 $ 1 1
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OfEAF L OZ DDA FLEL | 20214F 6 H 30 H BifE
@ —x - LREGI
AL T
B 4 F i ASF R H it H N YNA—=R -« LRGN D KiLE
BRC (0. 350%) 05/20/2021 TBD $ (582) $ (582)
JML (2.000%) 04/28/2021 TBD EUR (403) (476)
JN—2R - LREGI&E $ (1, 058)
@ IHEA L LTAHLE S 15 B .
BN T
5| D2 _EDFRAFH B
B A E K OkE 30ALLT BeAFHRI31~90 A 90 H i En
) /NA—Z - LARERE|
KE LIS DA 0 0 0 (1,058) (1, 058)
J/NA—2R - LRERBI &5 0 0 0 (1,058) (1,058)
BAEE 0 0 0 (1, 058) (1, 058)
YIR—R - LREGIZRBRILE (1, 058)
O L%G&mT Y N7 1 TRk 20214 6 30 H BI/E
| FR/ESH
AL - T R E R
P DR U
FHIA FEAH R A BREE R EBEHE & EE Al
Euro-Bobl 5-Year Note September Futures Short 09/2021 5 $ (1) $ 0 $ (1)
Euro-Bund 10-Year Bond September Futures Short 09/2021 5 (6) 0 (2)
U.S. Treasury 2-Year Note September Futures Short 09/2021 93 33 0 (2)
U.S. Treasury 5-Year Note September Futures Long 09/2021 21 (10) 0 0
U.S. Treasury 10-Year Note September Futures Long 09/2021 126 41 18 0
U.S. Treasury Ultra 30-Year Bond September Futures Short 09/2021 13 (106) 0 (12)
SEMRBEE $ (49) $ 18 [} an
07ty | |
JVYy M7 ANV ATy T (HE - YT M- #ITGR) —5E Y i T
HAL
(4= 7 [ﬁt"’ﬁ—y S 2021/ 6 /30H#“§\® e =) *;j%jﬂ ’ﬂ‘ﬁjﬁmﬂ{ﬁ
BRI s i A DTS A g Nt S h S T i
Rolls—Royce PLC 1. 000% 12/20/2025 2.198% EUR 100 $ $ 6 $ 0 $ 0
SRNAT > 7
BN 2 F
AL/ g s NS ; — EEEye HIHL ZEBhEEHL
E@J§$” EEERA T v A [HESF el HE IR [EEZZ2 iR SR gﬁ_:% VS
BN 3-Month USD-LIBOR 2.250% 12/20/2022 $ 3, 260 $ 99 $ 27) $ 1 $ 0
ZHL 3-Month USD-LIBOR 2. 750% 12/20/2047 710 (157) 38 0 (10)
B $ (58) $ 11 $ 1 §  (10)
A7y TR EE $ (64) $ 17 $ 1 $ (10)
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AREBEHIE
B HHF R H ZEIE R Z Ul B RE U
BPS 07/2021 EUR 206 $ 250 $ 6 $ 0
BRC 08/2021 $ 400 EUR 336 0 (1)
GLM 09/2021 66 HKD 510 0 0
HUS 07/2021 GBP 202 $ 287 7 0
HUS 07/2021 $ 137 EUR 113 0 (3)
MYT 07/2021 EUR 42 $ 51 1 0
SCX 07/2021 2,507 3,067 94 0
SCX 08/2021 2,642 3,135 0 0
SSB 09/2021 ZAR 19, 551 1,424 69 0
NEABBTE LZNEE $ 177 $ (4)
Ot 5 LK Q
TV b T TN AT S g

BT T
3 4T 417 TEILEATD At i e e s L
BOA Put - iTraxx Burope Series 35 Index il 0.750% 07/21/2021 1,500 § 2) $ 0
BPS Put - iTraxx Europe Series 35 Index Al 0.800% 09/15/2021 200 0 0
BPS Put - iTraxx Europe Series 35 Index Al 0.800% 11/17/2021 500 (1) (1)
BRC Call - iTraxx Europe Series 34 Index B 0. 400% 07/21/2021 300 0 0
BRC Put - iTraxx Europe Series 34 Index Al 0. 750% 07/21/2021 300 0
BRC Put - iTraxx BEurope Series 35 Index Al 0.700% 08/18/2021 1, 000 (1) 0
BRC Put - iTraxx Europe Series 35 Index Al 0. 750% 08/18/2021 300 0 0
BRC Put - iTraxx BEurope Series 35 Index U] 0.800% 08/18/2021 800 (1) 0
BRC Put - iTraxx BEurope Series 35 Index Al 0. 850% 08/18/2021 1, 600 2) 0
BRC Put - iTraxx BEurope Series 35 Index Al 0.800% 10/20/2021 600 (1) (1)
BRC Put - iTraxx BEurope Series 35 Index Al 0. 850% 10/20/2021 1, 200 (1) (1)
DUB Put - iTraxx BEurope Series 35 Index Al 0.800% 08/18/2021 600 (1) 0
DUB Put - iTraxx BEurope Series 35 Index U] 0.800% 09/15/2021 600 (1) 0
DUB Put - iTraxx BEurope Series 35 Index Al 0.800% 11/17/2021 700 (1) (1)
JPM Put - iTraxx Europe Series 35 Index Al 0. 850% 10/20/2021 100 0 0
FTRA T a VNG $ 12 $ 4)
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rGIES BIRHE ey WRH agvyc BELE Gy (Gm) sRiiEs e AR
BOA Mexico Government International Bond (1.000%) 12/20/2023 0. 433% $ 1,100 §$ 17 $ (33) $ 0 $ (16)
CBK Colombia Government Inernational Bond (1. 000%) 12/20/2024 1.011% 600 2 (3) 0 (1)
$ 19 § @36 $ 0 § (17

IJVY Y RTT7HNRAT T (fE - V7V A - WFE) —5E0

AL T
- e [ 2 1t ; 2021/ 6 /30KER.D e VI TN REBL ATy TR
B AT BT b=y W Egarvy k. BETRE gy igm) sbiius T EE Al
BRC America Movil SAB de C.V. 1. 000% 12/20/2025 0.852% $ 400 $ (10) $ 13 $ 3 $

0
BRC QNB Finance Ltd. 1.000% 06/20/2023 0.603% 100 1 0 1 0
$ 9 $ 13 § 4 § 0

ERAT T

HUAL : T

SIS 37 42 ¥ v T ELLG
w5 gmencFooa mEeN  wEE BERA L4 iam s i
GLM ¥, 7-Day China Fixing Repo Rate 2.493% 06/17/2025 CNY 800 $ 0 $ mn $ o § (1)
NGF KA T-Day China Fixing Repo Rate 2.458% 06/17/2025 17, 200 0 27) 0 (27)
$ 0 $ (28 § 0 § (28
A7y TR EE § 10§ 6D § 4 § 45
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L5 &MT VN7 4 7 (390)
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S S (139)
EEEREE (7,614)
LHREB R
G MEES: 14, 350
e 0
LHemT ) N7 4 7 R 51
JESEA T U ST 4 7 padh 144
IS E RS K OVEfE 63
4 MR LB AT $E A 14, 608
I EHLE L OREB G S 6,994
ERDHRICK HEEDIEEE $ 12, 899
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M % % % ENLE!
1581 (20174 8 A21H) 10, 208 A0. 0 64.0 — 17, 754
1651 (201848 A20H) 10, 206 A0.0 38.7 — 13,511
17H1 (201948 A19H) 10, 205 A0. 0 59. 3 — 8, 458
188 (202048 A 19H) 10, 203 A0.0 68.2 - 3,175
1981 (202148 A 19H) 10, 200 A0.0 60. 1 - 9, 159
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€./ -y M % % %
20204E 8 H19H 10, 203 — 68. 2 —
8 AR 10, 202 A0.0 58.9 —
9 AK 10, 202 A0.0 50. 4 —
10H% 10, 202 A0.0 56. 6 —
1LAR 10, 202 A0.0 28.3 —
12A K 10, 201 A0.0 48.3 —
20214E 1 K 10, 201 A0.0 58.0 —
2 AR 10, 201 A0.0 56. 6 —
3 AR 10, 201 A0.0 53.8 —
4 AxK 10, 201 A0.0 59.8 —
5K 10, 201 A0.0 58. 1 —
6 AR 10, 201 A0.0 57.9 —
7THRE 10, 200 A0.0 55.9 —
# X
202148 A 19H 10, 200 A0.0 60. 1 —
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FEERAE SR 7, 744, 464 —
W (6, 142, 000)
HAESR FEIENMEFREET) 4, 656, 400 —
(3, 416, 400)

*RFTZ T LRE, BRI T2EEENTHY A

sk AL AR 13 ED 0 $5 T,

* () PIMEESIC X D83 T,

FAMES (BEBEAMER 2 ET) IR TR (SRR 35 Eh T EtA,

. Z Oh s T
R = &
TH TH
N Y P . 200, 000 -
N (200, 000)

* BRI IE LI,
* BRI IZE) 0 #5C,
* () PIMEESIC X D85S T,



BHvr— x¥—2I7F

OFMERBFEAEDOEBIIR RS (20204 8 B20A ~20214 8 B19A)

. FIZERA & DGR
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X 9 =7 s | D BBBUT FATHIF B AR =R

I A I L I P A e T Y TR Y=

T T % % % % %

N 1, 300, 000 1, 302, 420 14.2 - - — 14.2
7 (A (1, 300,000)| (1,302, 420) (14.2) (=) (=) (=) (14.2)
AR 25 1, 167, 000 1,168,119 12.8 - - - 12.8
(B < AxffE) (1,167,000)| (1,168, 119) (12.8) (=) (=) (=) (12.8)
N 1, 230, 000 1, 230, 089 13.4 - - - 13.4
B (1, 230, 000)| (1,230, 089) (13.4) (=) (=) (=) (13.4)
AR 1, 800, 000 1,801, 060 19.7 - - — 19.7
(BB ENES) (1,800, 000)| (1,801, 060) (19.7) (=) (=) (=) (19.7)
R N 5,497, 000 5,501, 690 60. 1 - - — 60. 1
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(B)EWN GIEE) AHE  SBIBHR

Bl B W & | M | EESAA
Hh A& % +M TH
HRHES  ABEET02[H] 1.04 100, 000 100, 353 | 2021/12/20
KRBT AZEE 3540 1.03 100, 000 100,201 | 2021/10/28
HFRATHIGHGE  AZEE 10200 1.03 500, 000 500,520 | 2021/9/24
REARIR  AFLERR23FES 2 1] 1.0 340, 000 340, 645 | 2021/10/28
SRS ABEERR23E LSS 2 1] 1.0 200, 000 200,380 | 2021/10/25
SRS ABEERR23E LS 5 [ 1.01 60, 000 60,319 | 2022/2/25
/I 3t 1, 300, 000 1, 302, 420
SES < /B
Bff MG ALFIRSRIMAEE S (84)  H2H 0. 502 30, 000 30,058 | 2021/12/24
AARRHERRE - EHEREHBEES BRI 1520 1.1 77,000 77,321 2021/12/28
EHEbE AR SE190E] 0.07 500, 000 500,131 | 2021/12/20
P a9 0.02 460, 000 460,073 | 2021/12/20
A ERSZEdE 1R 1. 067 100, 000 100,534 | 2022/2/18
/N s 1, 167, 000 1,168,119
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M TAES: FIAFEE802[mI 5 0. 06 30, 000 30,002 | 2022/3/25
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LEES GUREEAES
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