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N H O— A8 2.4%

Charter Communications Operating LLC

6.800% due 02/01/2027 $ %1 $ 267

IRB Holding Corp.

8.260% due 12/15/2027 98 9%

U.S. Foods, Inc.

7.800% due 11/22/2028 80 80

Noyn—URBEEEH _ 433

(EFRAE $441)

s 211 |

Aircastle Ltd.

2.850% due 01/26/2028 100 86

Aroundtown S.A.

0.375% due 04/15/2027 EUR 100 75

Avolon Holdings Funding Ltd.

4.375% due 05/01/2026 $ 100 92

Bank of America Corp.

2.592% due 04/29/2031 100 84

Barclays PLC

2.645% due 06/24/2031 200 162

BNP Paribas S.A.

1.323% due 01/13/2027 200 179

Deutsche Bank AG

3.035% due 05/28/2032 (e} 200 159

Equinix, Inc.

1.450% due 05/15/2026 200 178

goeasy Ltd.

4.376% due 05/01/2026 100 90

Goldman Sachs Group, Inc.

2.615% due 04/22/2032 100 83

HSBC Holdings PLC

4.292% due 09/12/2026 200 193

Park Intermediate Holdings LLC

4.875% due 05/15/2029 100 86

Sagax Euro Mtn NL BV

1.000% due 05/17/2029 EUR 100 75

Sirius Real Estate Ltd.

1.125% due 06/22/2026 100 84
1,627

Aeroporti di Roma SpA

1.750% due 07/30/2031 100 87

Alaska Airlines 2020-1 Class A Pass-Through Trust

4.800% due 08/15/2027 $ 80 8

American Airlines 2019-1 Class AA Pass-Through Trust

3.150% due 02/15/2032 84 72

Block, Inc.

2.750% due 06/01/2026 100 90

Coty, Inc.

5.000% due 04/15/2026 100 9%

Flex Intermediate Holdco LLC

3.363% due 06/30/2031 100 80

Fortress Transportation & Infrastructure Investors LLC

5.500% due 05/01/2028 100 90

Las Vegas Sands Corp.

3.900% due 08/08/2029 100 89

Marriott International, Inc.

2.750% due 10/15/2033 200 159

Marvell Technology, Inc.

1.650% due 04/15/2026 300 m

Mileage Plus Holdings LLC

6.500% due 06/20/2027 85 85

Skyworks Solutions, Inc.

1.800% due 06/01/2026 100 89

TD SYNNEX Corp.

2.375% due 08/09/2028 100 82

4 U.s. O—-

. R, REASH. BLEF VR (B LHAEI) 2K
LA

Falb—3ay

2&%5&
(B4 -
Travel + Leisure Co.
5.650% due 04/01/2024 $ 80 80
Weir Group PLC
2.200% due 05/13/2026 200 180
1,628

APA Infrastructure Ltd.

4.250% due 07/15/2027 80 1

Holding d' des Metiers de |

0.625% due 09/16/2028 EUR 100 88

Mid-Atlantic Interstate Transmission LLC

4.100% due 05/15/2028 $ 100 9%

Pacific Gas & Electric Co.

3.250% due 06/01/2031 100 83

T-Mobile USA, Inc.

2.250% due 02/15/2026 100 93

VeriSign, Inc.

2.700% due 06/15/2031 100 83

Viasat, Inc.

5.625% due 04/15/2027 100 94
614

#HEESEH 3869

(ER{GR{E $4, 561)
REIRATHEIE 15.9%

Fannie Mae

5.288% due 08/25/2034 1 1
6.000% due 04/25/2043 2 20
6.000% due 02/25/2044 16 16
6.000% due 07/25/2044 85 86
6.500% due 06/25/2044 36 37
Fannie Mae, TBA (b)

3.000% due 07/01/2053 300 266
3.500% due 07/01/2053 1,100 1,012
4.500% due 07/01/2053 300 291
5.000% due 07/01/2053 1,200 1,182
KEBRFFHEEEE 2911
(EGRAE $2, 921)

== # 5.5%

Bear Stearns Adjustable Rate Mortgage Trust

4.034% due 11/25/2034 31 28
4.500% due 05/25/2034 " 10
Bear Stearns Asset-Backed Securities Trust

5.778% due 12/25/2034 16 15
Countrywide Home Loan Mortgage Pass-Through Trust
5.778% due 03/25/2035 28 26
CS First Boston Mortgage Securities Corp.

6.500% due 04/25/2033 2 2
CS First Boston Mortgage-Backed Pass-Through Certificates
5.277% due 10/25/2033 4 3
Freddie Mac Structured Pass-Through Certificates

4.943% due 10/25/2044 181 167
5.498% due 10/25/2029 16 16
GSR Mortgage Loan Trust

3.814% due 12/25/2034 45 M
4.236% due 06/25/2034 14 14
HarborView Mortgage Loan Trust

5.572% due 05/19/2035 37 33
Residential Funding Mortgage Securities | Trust

6.500% due 03/25/2032 1 1
RESIMAC Bastille Trust

6.012% due 09/05/2057 49 49
Sequoia Mortgage Trust

5.832% due 10/19/2026 8 8
Stratton BTL Mortgage Funding PLC

5.104% due 01/20/2054 GBP 83 102
Structured Asset Mortgage Investments Il Trust

5.712% due 07/18/2034 $ 0 9
5.832% due 03/19/2034 30 21

TJ7 k>

TAEE Bk
(Bf7 . F) (BfL: F)

Asset iti ion Mortgage Loan Trust
6.534% due 04/25/2035 $ B 35
Towd Point Mortgage Funding Granite4 PLC
5.411% due 10/20/2051 GBP 174 216
Tower Bridge Funding PLC
5.575% due 09/20/2063 137 170
WaMu Mortgage Pass-Through Certificates Trust
5.143% due 08/25/2042 $ 12 n
5.778% due 01/25/2045 n 20
T4 CERESAH 1,003

(SR {d $1,056)
BB RAES 11.2%

Accunia European CLO 11l DAC

4.070% due 01/20/2031 EUR 100 104
BNPP AM Euro CLO DAC

4.031% due 07/22/2032 100 104
Cairn CLO Ill DAC

4.212% due 10/20/2028 16 17
Carlyle Global Market Strategies CLO Ltd.

6.353% due 04/22/2032 $ 100 98
Dryden 80 CLO Ltd.

6.236% due 01/17/2033 100 99
Madison Park Funding XXIII Ltd.

6.262% due 07/27/2031 98 97
Navient Student Loan Trust

6.188% due 12/27/2066 293 290
Nelnet Student Loan Trust

5.738% due 03/25/2030 26 26
Oaktree CLO Ltd.

6.383% due 04/22/2030 100 9
0ZLM XXIV Ltd.

6.410% due 07/20/2032 100 98
Palmer Square Loan Funding Ltd.

6.060% due 07/20/2029 98 9%
Saranac CLO VI Ltd.

6.294% due 08/13/2031 400 385
Segovia European CLO DAC

4.080% due 07/20/2032 EUR 100 104
Sound Point CLO IX Ltd.

6.460% due 07/20/2032 $ 100 98
St Paul's CLO DAC

3.927% due 01/15/2032 EUR 100 104
THL Credit Wind River CLO Ltd.

6.340% due 04/15/2031 $ 100 98
Venture XIV CLO Ltd.

6.493% due 08/28/2029 60 60
Wellfleet CLO Ltd.

6.160% due 04/20/2028 63 63
REBREH AR 2,050

(ER{Rff $2,052)

SEHA A & 59.7%

5,300
Bank of Nova Scotia
3.580% due 06/01/2023 CAD 2 1
4.580% due 06/01/2023 $ 13 13
BNP Paribas Bank
2.020% due 06/01/2023 DKK 4 1
Brown Brothers Harriman & Co.
(0.370%] due 06/01/2023 ¥ 43 0
4.770% due 06/01/2023 NZD 2 1
Citibank N.A.
4.580% due 06/01/2023 $ 15 15
DBS Bank Ltd.
4.580% due 06/01/2023 9 9

k
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HSBC Bank PLC

2.360% due 06/01/2023 EUR 48 4

3.640% due 06/01/2023 GBP 2 3

JPMorgan Chase Bank N.A.

4.580% due 06/01/2023 $ 64 64

MUFG Bank Ltd.

(0.370%] due 06/01/2023 ¥ 29 16

Royal Bank of Canada

4.580% due 06/01/2023 $ 1 1

Sumitomo Mitsui Banking Corp.

(0.370%] due 06/01/2023 ¥ 428 3

2.360% due 06/01/2023 EUR 1 1

3.640% due 06/01/2023 GBP 0 1

4.580% due 06/01/2023 $ 9 9

Sumitomo Mitsui Trust Bank Ltd.

(0.370%] due 06/01/2023 ¥ 7316 52

3.640% due 06/01/2023 GBP 2 3

4.580% due 06/01/2023 $ 176 176
443

(0.186°%) due 08/28/2023 ¥ 70,000 501

(0.181%] due 08/07/2023 35,000 251
752

5.335% due 09/26/2023 (d) $ 4,500 4423

ERRAEAAT _ 10818

(ER{GR{E $10,921)

BABMIEHEE (@) 115.8% $ 21184

(ESRIE $21,952)

BT U AT« THE

(g) (h) (3.5%) (634)
(RBREFEETLIT L (W) $Q21)
ZOMDEES & VAR (F128) (12.3%) _ (2.251)
HEE100.0% $ 18,299

REBMERICH S B

* BECOCE, EEOSBEMBEALLBRTRBL AL —ANBENTINS,

(a) 2023% 5 A31 AHAE DA AMAES S H OMBAIE S DRMEE S EHZHE L. KENES. 4%, HEME. 6%, AARME 5%, 41 T HEAN
5,508 & UZ DMDEAT0. 8% TH - 1=0

(b) 7B RIEREIZES

(o) FIEEMETFHREREY THB.

(@) FIEEBEFEY THA.

, TS0
RIHEAT Hy—ky HHE HigE SR i S e
Deutsche Bank AG 3.035% 05/28/2032 09/10/2021 $ 206 $ 159 0.87%

EAS SV ZDHMOERERSE|

FABR LARE2H
W58 F HEEF REB WHE  ABEESEHE fizl= (FT{ii%E) (EF{fi%8)
TOM 5.160% 05/31/2023 06/01/2023 $ 5300  U.S. Treasury Bonds 3.000% due 08/15/2052 $ 15518 ¢ 5,300
LRZ#EF $ (5519 $ 5,300
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ZEFEY I
mEIEF bi4i) H—Ry A BEESE FERE XL
GSC Fannie Mae, TBA 2.000% 07/01/2053 $ 800 $ (659) § (659)
TEAMIESFEF 3.6%) $ (659) ¢ (659)

l_zlg% 20234 5 ASIBRMEDEAL S U T OMOEMERE, B5UICELANE (RFELE) EROTSMHEEIMSEFAICHELTEHLEZLO

o

LRE#IZ FEIC EFRYI BAB LV

%2 %% %% oo - EA (FER) Fy bk IV
m51H8F EIVEA KihE SN SREG|I G $HR R—=Tr—0
A=/ TRE— - LIRS
TOM § 5301 8 08 0 s 08 5301 ¢ (5519 § (218
YR A—HIMEH L ERE I RHE
6SC 0 0 0 659) (859) 0 (659)
EAS & UE DD LRI &F $ 5301 § 0§ 0 s (659)
o RRFBESD

@ 3y b THRR=Tv—ET 74 )L FEOBREIEFITHT 2RNE  RLEOMBAERT . BABLUZOMROEMIBINLNDTH AKR—Y v —ER—DEEREDR—DTR
S—RMIESCBEIMTOMERT 5T ENTE S,

() ERTUNT « THE& : LHFEHRER

TLIT L
$RIR AT AR mE B il (ZH) 5 it
Call - 3-Month SOFR December 2023 Futures $ 98.000 12/15/2023 12 $ (10) $ (2)
Put - 3-Month SOFR December 2023 Futures 96.500 12/15/2023 12 (1 (45)
FERA T a vaR $ (21 $ (47)
KEH LEFEHLS
fidi) i 53] fRA Rk R (R) & HE =T
Euro-Bobl 5-Year Note June Futures Short 06/2023 2 $ 2 $ 0 s 2
Euro-Bund 10-Year Bond June Futures Short 06/2023 2 4 0 (4)
Euro-Schatz 2-Year Note June Futures Short 06/2023 1 0 0 0
U.S. Treasury 5-Year Note September Futures Long 09/2023 23 (4) 7 0
U.S. Treasury 10-Year Note September Futures Short 09/2023 4 2 0 2
U.S. Treasury Ultra 10-Year Note September Futures Short 09/2023 13 (101 0 9
U.S. Treasury Ultra 30-Year Bond September Futures Short 09/2023 7 (18 0 (10)
SEMBHEE $ (40) $ 73 (27)
{VTI4E- EEFEHLS
ZH JLYy bk 2TLy R _ RER

SRER EESF mHE  (QBE5E3BRA)Y BETAS 5t @ Hifi (15) HE fafit
Boeing Co. 1.000% 12/20/2023 0.419% $ 100 $ 1 $ 0 $ 0 $ 0
General Motors Co. 5.000% 12/20/2026 1.519% 80 10 (6] 0 0
General Motors Co 5.000% 06/20/2028 2.015% 95 13 2 0 0

$ 2% $ (4) $ 0 $ 0
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X ZE REH Eﬁfluﬁmﬁ
EHEF ZEHEFIER EEEF mHE BEXA 135 itk SFiifi (48) #F aff
Xtk 3-Month Canadian Bank Bill 2.060% 10/28/2023 CAD 1,900 $ (22) $ (21) $ 0 s 0
X 3-Month EURIBOR 2.250% 04/28/2024 EUR 100 [l (1 0 0
X 3-Month EURIBOR 2.250% 05/03/2024 100 [l (1 0 0
Xtk 3-Month FRA New Zealand Bank Bill 3.000% 11/01/2023 NZD 1,100 9 9) 0 0
Xk 3-Month FRA New Zealand Bank Bill 3.000% 12/15/2023 1,500 (10) 110) 0 0
Xk 3-Month USD-LIBOR 0.500% 09/16/2023 $ 1,800 (42) (42) 0 0
Fho 6-Month EURIBOR 3.000% 09/20/2033 EUR 200 1 3 3 0
Xk BRL-CDI-Compounded 10.120% 01/04/2027 BRL 3,500 21 (1 1 0
X BRL-CDI-Compounded 10.206% 01/04/2027 100 (1 U] 0 0
52/ Secured Overnight Financing Rate 0.500% 06/16/2026 $ 1,800 (158) (113 5 0
HhO Sterling Overnight Interbank Average

Rate 3.500% 09/20/2033 GBP 500 128) 23) 8 0

$ (298) $ (229) $ 17 3% 0

A7y TREER $ (274) $ (233) $ 17 % 0

LTF$20234% 5 A31BMAD LIFFE - FHIEEERMT VAT 4 TEROTEMES L CEHIREOENTH D,
20234 5 ASIBME. LIFFELERRBEEEMT /AT 4 TEARKICOVTHBOREAERELTELANDA TS,

SRTUNT « TEE SBMTUNT 4 TEE
EEHEES LIRS
bk yfis:1 Ak g yfils:1 =1
4] XT9T _ 7 T 9T _
+7vay birt /) 244 A&t +7vay bivt/) 244 &it
HISFELIFhREESE $ 0§ 7% 17 § 24§ (47) $ (27) $ 0 $ (74)

O I7UERTATILIVORYFT, YRRV Y IZHOEHIZEH LN TV S L SBERBANELIBE. 77V Fik () TATILaVOBLFIZRD v JOBETAIC
FLVEEXLL., SREBOSIELERTEHG LIEBRA VT v I REMRT HEMEHOSELERT5, £k (1) 27 v IOBETAD 5B BEH O ERMEE %
Lﬁﬁtb<Q§W4JT/71%%&?%%%1#0@Wmﬁﬁﬁbfﬁl%LU%*?@%E%%L(@ﬁmﬂ#@%1i%7u

DAVTZAFGLIy b AT Ly FEEHETRR SO, R KEMAR, FEV I URIREIIL b FIALb XU/?%%@%K%
RESTZEDICHAEND, A 2TSAF- LYy k- ATy FIE. /BT RV OBRED thkbfmﬁﬂiﬁﬁL 7b> k- TDTFIHIb -
YR DA ERT . HEDSBEBOA L TSAF- LSy - 2Ty FliF, FOFI L3V OER/FEOIRX MERBTEHD Zhl LT FIET H1=0I<
EREINBULRNEEFNDEN BB, VLTV b - AT Ly FOImKIE, BORTHROERREDEL. h$U“%®§#tﬁEéthéT7#wF@%wm@r
BRELEDOAREMELY R OBRERT,

© HFRD Y TREOEHICED SN TVD LS BEREMNELCLBEICTI7Z7UFNILIY b - TOTILaVDRYFELTXILS CEMNBREND, FLREVFLELTR
FERBTAEMA HDBRAREETRT .

@HLTY bk TFIFIE - RV TRYOMEL LUV TOHERE L TOMER, X BT R OREDKROIERE LTOREERZL. 27 v TRYOBETAINHRIZR
FARMESNIIBEDI LS b - FUNT TOFRMEB (FLEFE) OAERERT. 27y TOBETXICHT 2B MHEOMEIETOEME. SREBORTHOER
REOBIL. BLURHOEFHTHRESATNDT 74 )L b T OMOERFAREDTRMLCY XY DIBAERT

O COEMELORENBZFEOBKEOBICHET 5.

(h) BT Y/NT 1« THE& : [5EE

B+ B HIBMIEZ

KRR (8)
BE =15

WEIHEF RER 51Kl R ZHER

BOA 06/2023 DKK 23 $ 3 $ 0 $ 0
BOA 06/2023 GBP 1 9 0 0
BOA 06/2023 $ 22 GBP 18 0 0
BOA 06/2023 2,380 JPY 322,630 0 (7
BOA 07/2023 3 DKK 23 0 0
BOA 07/2023 6,074 JPY 844,264 1 0
BOA 08/2023 JPY 44,961 $ 326 0 0
BPS 06/2023 EUR 896 991 36 0
BPS 06/2023 GBP 8 10 0 0
BPS 06/2023 JPY 25,700 185 1 0
BPS 06/2023 NZD 6 4 0 0
BPS 06/2023 $ 93 EUR 84 0 3
BPS 07/2023 6,397 JPY 889,234 1 0
BRC 07/2023 19 GBP 15 0 0
CBK 06/2023 CAD 19 $ 14 0 0
CBK 06/2023 PEN 8 2 0 (1
CBK 06/2023 $ 14 CAD 19 0 0




PIMCO/\2a2—4 U.S. O—-Tal—< 32

KRB (8)

WEIHEF REAR 5|l ZREE HE fif

CBK 08/2023 $ 13 DKK 90 $ 0 $ Ul
CBK 06/2023 175 JPY 23,500 0 (6)
CBK 07/2023 CAD 19 $ 14 0 0
CBK 08/2023 JPY 25,039 182 0 0
DUB 07/2023 $ 37 BRL 202 2 0
IND 06/2023 DKK 67 $ 10 0 0
IND 07/2023 $ 10 DKK 67 0 0
MBC 06/2023 GBP 8 $ 10 0 0
MBC 06/2023 $ 510 GBP 42 1 0
MBC 07/2023 GBP N2 $ 510 0 m
MYl 06/2023 $ 10 GBP 8 0 0
Myl 06/2023 32 JPY 494,786 0 (170)
Myl 07/2023 GBP 8 $ 10 0 0
RBC 06/2023 JPY 6,300 46 1 0
RBC 06/2023 $ 6,397 JPY 866,933 0 (182)
SCX 06/2023 6,397 866,933 0 (192)
SCX 08/2023 3 NZD 4 0 0
SCX 07/2023 NZD 4 $ 3 0 0
SCX 07/2023 $ 5,736 JPY 797,234 1 0
S06 06/2023 872 EUR 812 0 (6]
S06 0712023 EUR 812 $ 874 6 0
UAG 06/2023 GBP 45 518 4 0
UAG 08/2023 JPY 35,000 258 5 0
NEABEEZHES $ 59 $ (643)

LITFI3.20234% 5 ASIBRMADEREMT U/NT 4 TEREELANS (RFELE) EROTBEEEIEGIEFACSELTENLEZIOTHS.

BT UNT 1 TARE SRTUNT 4« TEE 5B
TUNT4T  EA E

NEBE Hi2 27y _ 27y _ ot (ZE) IJR
WEIHEF KM ATvav 249 [EEAEE # > 249 [EEAEET (h%8) BR R—Tr—0
BOA $ 1 $ [ 0 8 1 DEGIE [ [ 0 s (0
8PS 38 0 0 38 13) 0 0 3) 35 0 35
BRC 0 0 0 0 0 0 0 0 0 0 0
CBK 0 0 0 0 18) 0 0 8) 8) 0 8)
U8 2 0 0 2 0 0 0 0 2 0 2
IND 0 0 0 0 0 0 0 0 0 0 0
MBC 1 0 0 1 ] 0 0 ] 0 0 0
MY 0 0 0 0 1170) 0 0 (1701 (170) 0 (170)
RBC 1 0 0 1 1192) 0 0 (192) (191) 0 (191)
SCX 1 0 0 1 1192) 0 0 (192) (191) 0 (191)
S06 6 0 0 6 8) 0 0 6) 0 0 0
UAG 9 0 0 9 0 0 0 0 9 0 9
EEAEE $ 5  § 0§ 0§ 59 $ (643  $ 0 s 0§ (643

W Fy b T RR— /f*[;TjT)b"B#@HY%Hﬁ%I W HRMERILEOMBAERT, FEEEMT VAT TARKOTY AR—D v —FRA—-DEEREORA-—DIRE—Z
HIZESKHBIMTOABRT B ENTED

ERT UNT « TEKOAEME

UFE. 727 FBBRETETUAT 4 TEROAEMEZ )RS - TVRAR—O v —FIHBELTENLEZLDOTH S,

BE - ARAFEELOSET YT 1 TEROAEME (20234 5 A31BHF) -

Ay THERHE LTEHESATVREVWTFYNTF 4T

QAETATA IOAT1 NEAE _
2 #9 249 S FRH &it
ST YNT 1« TER — AE
B2 ESSCLPS L
5 $ 08 08 0 8 0 § 7 $ 7




ANy OBERHELTEHEENATWEWTYNTF 1T

QAETATA AR IVAT4 NEAE
249 224 24 28 SF2H At
ST YNT 1 TER — EE
b Ef kAR
27y TR $ 0 0 0 $ 0 $ 17 17
$ 0 0 § 0 $ 0 $ 2% %
TEH
SHEBELIERY $ 0 $ 0 $ 0 $ 59 $ 0 59
$ 0 $ 0 $ 0 $ 59 $ % 83
SRMTUNT 1 TR — Al
b EfdhREE
FiA T ay $ 0 $ 0 $ 0 $ 0 $ 47) 47
E27] 0 0 0 0 (27) (27
27y TR 0 0 0 0 0 0
$ 0 § 0 § 0 $ 0 $ (74) (74)
5B
AEAEEERY $ 0 $ 0 $ 0 $ 643 ¢ 0 16431
$ 0 $ 0 $ 0 $ 643) ¢ 74) 717)
BHEAFEICHT HEMT VAT TEROFE (202345 A3NAITHT LI-REERE) :
ANy CERELTEHESATOEVTYNTF 4T
AETATA gLoy b IOAT1 NEARE _
249 249 249 249 SRR &Et
SBT VAT TERICHRLIEEMFIE (BKX)
b FEf G REE
xRA T3y $ 0 $ 0 $ 0 $ 0 $ 3 3
B3] 0 0 0 0 102 102
27y TRH 0 2 0 0 (169) 171
$ 0 $ 2 $ 0 $ 0 $ (64) (66)
TEH
SHEBELIERY $ 0 $ 0 $ 0 $ (1,245 % 0 (1,245)
FATvay 0 7 0 0 $ 2 30
0 7 0 (1,245) 2 11,215)
§ 0 $ 5 $ 0 $ (1,245 ¢ 41) 1,081)
SBT VAT« TERICHRLIRERIE (8 HEOMEHA
LB FELERRER
ERA T3y $ 0 $ 0 $ 0 $ 0 $ 26) 28)
% 0 0 0 0 (51) (51)
27y TR 0 2 0 0 67) 48)
$ 0 $ 2 $ 0 $ 0 $ (144) (123)
TEH
NEABRIEZN $ 0 $ 0 $ 0 $ (598) $ 0 (598)
b2 e 0 14) 0 0 2 2
§ 0 § [T 0 § (538 ¢ 2 576)
$ 0 $ 17 $ 0 $ (59) ¢ (118) (699)

/> IE {ii i€ 0D B 72

UTFIE. 270 FOBELBEEZFHET 5-OICERSNT20234 5 A BREDVFRICE SV AEMENENTHS.

A EffE
LA 3 (NBE5E3IBEA)

HFIY— LA LAL2
BERMES (DEME
AT A=Ei ¢ ] $ 0 $ 433 0 $ 433
A
$RAT - S 0 1,627 0 1,627
—fREx 0 1,628 0 1,628
DEFE 0 614 0 614
SKREBRFHRGR 0 291 0 29
TS 0 927 8 1,003




IMCO/NSa2—4% U.S. A—-Fal—>3:

A IE{T{E
HFIY— LA LAL2 LA 3 (NBESE3IBEAE)
BERMES (NEME
AEBRIIS $ 0 s 2050 $ 0 s 2,050
R AER 0 10,918 0 10,918
BAES $ 0 $ 21,108 $ 76 $ 21,184
FEAMES (FHilZE) $ 0 3 (659) % 0 s 1659}
EMT VAT TESE — AE
EigFEEPRER 0 $ 2 $ 0 $ 24
2] 0 59 0 59
$ 0 $ 83 $ 0 $ 83
SRMTUNT 1 IER — A
EBFELERRER (6) (68 0 (74)
B 0 (643) 0 (643)
$ 6§ [VARIIE ) 0 $ 17
&t $ 6 $ 19,821 $ 76 $ 19,891

202345 A3IBITHRT LI-FEICE VT, LANLIICEFHERLGBBIEEA =,
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SIBIHEE (202345 AN BRT DRHEEITKT LE-SHER)

PIMCO/NI 2—4
U.S. ga—--Falb—iary--77 K

(BHEHAL : FHK B)

BE U :
Z RIS $ 671
M 2R 3
ILAAFE 674
B
T FH R 46
SHFILE 5
EHAH 51
BB MF A 623
RERMAE (BK) :
PG A mRES: (298)
FSFE IR RERERT U ST ¢ TR (66)
JEEEARNT ) ST 4 TR (1,215)
PAN T (538)
SEHMFIE (H) (2,117)
REHFME (B) HOMEDNEE :
BEAMmAESR 41
S E P RIER ST ) NT ¢ T (123)
JEEEARNT U ST 4 TP (576)
SEREE - Al 7
RETFHE (8) EoMAEEE (651)
fiFIZE (FE) (2, 768)
BRICKDMEEOMIEME (58 $ (2, 145)

EetOllE, REOSHEEMMERAALLBRFRB LG 7—ANEENT LS,
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PIMCONIa—4% T74—U> -O—-Falb—>3>-T7rK

85 - RH N3 21— S EMESEREER
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S EMRMK (202345 A31HRHE)

-O0—-T7al—v3:2

N

(IABR{E $117)
[S=a—zome

Aircastle Ltd.

2.850% due 01/26/2028 $ 100 86
NI a—HEE 86
(EfgR{H $102)

Studio City Finance Ltd.

5.000% due 01/15/2029 200 146
BEN—DUHEBER 146

(H)l FR{E $200)

HhT+H 0.6%

goeasy Ltd.

4.375% due 05/01/2026 200 179

HhTHEE 179

(B3 R{H $200)

74X UEHE 9.0%

Carlyle Global Market Strategies CLO Ltd.

6.353% due 04/22/2032 200 197

Crestline Denali CLO XIV Ltd.

6.413% due 10/23/2031 249 245

Crestline Denali CLO XV Ltd.

6.280% due 04/20/2030 183 180

Halseypoint CLO Il Ltd.

6.350% due 07/20/2031 195 193

LCM XIll LP

6.135% due 07/19/2027 104 103

Magnetite XVIII Ltd.

6.201% due 11/15/2028 169 168

Oaktree CLO Ltd.

6.383% due 04/22/2030 200 197

Octagon Investment Partners XXI Ltd.

6.321% due 02/14/2031 250 248

Palmer Square Loan Funding Ltd.

6.050% due 07/20/2029 98 9%

S - >
<PIMCO//NIa—4% J4— 0—
(EEDBALITT*, 1272 LK. 28 M. AUXERLS (L LHNIE)
B TARE  FHEE
=) (B F) (B F)
Rad CLO 5 Ltd.
6.393% due 07/24/2032 s 208 246
Sound Point CLO IX Ltd.
:;Qﬂ?fgas;m'/'zfgzl]'ﬂ- . s s 6.460% due 07/20/2032 200 19
=2h L fewclow.
6.225% due 04/25/2031 250 ur
RESIMAC Bastille Trust Venture XIV CLO Ltd.
6.012% due 09/05/2057 49 49 5.493% due 08/28/2029 80 59
A=Z b5 U7 Ak 164 Wellfleet CLO Ltd
(RISIRIE $168) 6.160% due 04/20/2028 8 63
fue—om T
A Avolon Holdings Funding Ltd.
Sofina S.A.
1.000% due 09/23/2028 ER 100 [RGB AL [T N—1
RLE—BF 84 T4 UEBEER 2528

(BRiSR{dE $2, 569)

G5oaios

BNP Paribas S.A.
1.323% due 01/13/2027 300 268
Holding d'Infrastructures des Metiers de I'Environnement
0.625% due 09/16/2028 EUR 100 88
Societe Generale S.A.
1.488% due 12/14/2026 $ 200 176
75 v AER __ 532
(SR {H $618)
F1Y 0.9%
Deutsche Bank AG
3.035% due 05/28/2032 (e) 200 159
DVID h & ili g
GmbH
2.500% due 01/26/2027 EUR 100 81
FA4v&EE 240

(ERAGIR{E $319)

H—2P— 0.3%

Sirius Real Estate Ltd.

1.125% due 06/22/2026 100 84
H—ro—a5t &
(BRiSIR{E $119)

TANLIVE 2.6%

BlueMountain Fuji EUR CLO Il DAC

3.897% due 01/15/2031 249 259

Cairn CLO Il DAC

4.212% due 10/20/2028 20 2

Madison Park Euro Funding XIIl DAC

3.927% due 01/15/2032 250 260
540

Perrigo Finance Unlimited Co.
4.400% due 06/15/2030 $ 200 174

Falb—ay

TJ7 k>

TALE gLl §§

(BEfSE - F) (BEfL:
TALS Y EAR —5 na
(RBRE $754)

A51)7 0.3%

Aeroporti di Roma SpA

1.750% due 07/30/2031 EUR 100 87
15 7aER 87
(ERfR{dE $123)

BZ& 0.6%

Mizuho Financial Group, Inc.

2.564% due 09/13/2031 $ 200 158
ARG —

(3 IRE $200)
F v RILEE —J— 2.5%

Saranac CLO VI Ltd.

6.294% due 08/13/2031 700 692
TR
Ty —U—akt 692

(BRiGIR{E $700)

Lot U TG 1.4%

Acef Holding SCA

1.250% due 04/26/2030 EUR 100 7
Aroundtown S.A.

0.375% due 04/15/2027 100 74
CPI Property Group S.A.

1.750% due 01/14/2030 100 63
Logicor Financing Sarl

0.625% due 11/17/2025 100 93
Prologis International Funding Il S.A.

3.125% due 06/01/2031 100 94
oI NG &Rt 403

(BRIGRIE $552)

(AN

CTP NV

1.500% due 08/27/2031 100 n
NE Property BV

2.000% due 01/20/2030 100 1
Prosus NV

1.207% due 01/19/2026 100 9%
Sagax Euro Mtn NL BV

1.000% due 05/17/2029 100 75
*+5 U5 Ak 319

(ISR $463)
Ro~=rome

Nova Kreditna Banka Maribor dd

1.875% due 01/27/2025 100 101
AANZT&E — ]
(ER{SR{HE $113)




AL %
(Bfr: F) (BfL: F)
& 0.7%
Hyundai Capital Services, Inc.
0.750% due 09/15/2023 $ 200 § 197
sEaH 197
(B3R 1T $200)
Credit Suisse Group AG AT1 Claim (a)
200 8
A A& 8
(ER{SIR{HE $208)
ZE 4.0%
Barclays PLC
2.645% due 06/24/2031 200 162
HSBC Holdings PLC
2.804% due 05/24/2032 200 163
Weir Group PLC
2.200% due 05/13/2026 200 180
505
Towd Point Mortgage Funding Granite4 PLC
5.411% due 10/20/2061 GBP 218 345
Tower Bridge Funding PLC
5.576% due 09/20/2063 219 272
617
Ea&d — i

(ERAGRAE $1, 252)

AREIT LLC

7.308% due 06/17/2039 $ 250 250

Navient Student Loan Trust

6.188% due 12/27/2066 440 436

Nelnet Student Loan Trust

5.738% due 03/25/2030 4 40
726

Charter Communications Operating LLC

6.795-6.903% due 02/01/2027 402 394

IRB Holding Corp.

8.250% due 12/15/2027 98 9%

U.S. Foods, Inc.

7.900% due 11/22/2028 80 80
570

Alaska Airlines 2020-1 Class A Pass-Through Trust

4.800% due 08/15/2027 80 8
American Airlines 2019-1 Class AA Pass-Through Trust
3.150% due 02/15/2032 84 73
American Tower Corp.

0.400% due 02/15/2027 EUR 100 93
Bank of America Corp.

2.592% due 04/29/2031 $ 100 84

PIMCO/\Sa1—4%

AL FHlgE

(B F) (BfL: F)
Block, Inc.
2.750% due 06/01/2026 $ 100 $ 90
Equinix, Inc.
1.450% due 05/15/2026 300 269
FactSet Research Systems, Inc.
3.450% due 03/01/2032 100 86
Flex Intermediate Holdco LLC
3.363% due 06/30/2031 100 80
Ford Motor Credit Co. LLC
3.250% due 09/15/2025 EUR 200 204

Fortress Transportation & Infrastructure Investors LLC
5.500% due 05/01/2028

Goldman Sachs Group, Inc.

2.615% due 04/22/2032 100 83

Las Vegas Sands Corp.

3.900% due 08/08/2029 100 89

Marriott International, Inc.

2.750% due 10/15/2033 200 159

Marvell Technology, Inc.

1.650% due 04/15/2026 400 362

Mid-Atlantic Interstate Transmission LLC

4.100% due 05/15/2028 100 96

Mileage Plus Holdings LLC

6.500% due 06/20/2027 85 85

Nissan Motor Acceptance Co. LLC

2.450% due 09/15/2028 100 79

Pacific Gas & Electric Co.

3.250% due 06/01/2031 100 83

Park Intermediate Holdings LLC

4.875% due 05/15/2029 200 172

Skyworks Solutions, Inc.

1.800% due 06/01/2026 100 89

TD SYNNEX Corp.

2.375% due 08/09/2028 100 82

T-Mobile USA, Inc.

2.250% due 02/15/2026 200 186

Travel + Leisure Co.

5.650% due 04/01/2024 120 19

VeriSign, Inc.

2.700% due 06/15/2031 100 83

Viasat, Inc.

5.626% due 04/15/2027 100 9%

VICI Properties LP

4.950% due 02/15/2030 100 93

Warnermedia Holdings, Inc.

4.279% due 03/15/2032 100 87
3,278

Bear Stearns Adjustable Rate Mortgage Trust

4.043% due 08/25/2033 138 132
Bear Stearns Asset-Backed Securities Trust

5.798% due 10/25/2032 1 1
Citigroup Mortgage Loan Trust

3.969% due 08/26/2035 39 38
Countrywide Home Loan Mortgage Pass-Through Trust
5.718% due 04/25/2035 13 "
5.778% due 03/25/2035 28 2

AL G

(Bhr: F) (BfL: F)
5.798% due 02/25/2035 $ 46 $ 42
5.818% due 02/25/2035 52 44
5.898% due 09/25/2034 3 2
CS First Boston Mortgage Securities Corp.
5.306% due 03/25/2032 9 8
6.500% due 04/26/2033 2 2
GSR Mortgage Loan Trust
3.814% due 12/26/2034 30 27
HarborView Mortgage Loan Trust
5.572% due 05/19/2035 56 52
Mellon Residential Funding Corporation Mortgage Pass-

Through Trust

5.547% due 12/15/2030 1 1
Residential Funding Mortgage Securities | Trust
6.500% due 03/25/2032 2 2

Structured Asset Securities Corporation Mortgage Loan
Trust

6.534% due 04/25/2035 53 51

WaMu Mortgage Pass-Through Certificates Trust

5.143% due 08/25/2042 18 17

5.778% due 01/25/2045 33 31
487

Golden State, California, Tobacco Securitization Corp.
Revenue Bonds, Series 2021

2.587% due 06/01/2029 100 86

Fannie Mae

5.288% due 08/25/2034 1 1

Fannie Mae, TBA (b)

3.000% due 07/01/2053 400 356

3.500% due 07/01/2053 2,100 1,931

4.500% due 07/01/2053 300 291

5.000% due 07/01/2063 1,800 1,774
4,353

KEEF 9,500

(ER{3R{dE $10,017)

EHRAESR 51.3%

Bank of Nova Scotia

4.730% due 07/10/2023 (c) CAD 2,000 1,464

Canadian Imperial Bank of Commerce

4.806% due 07/21/2023 (c) 2,000 1,461

HSBC Bank PLC

4.832% due 06/26/2023 (c) 2,000 1,466

Toronto-Dominion Bank

4.701% due 06/01/2023 (c) 2,000 1471
5,862
5,600

Australia and New Zealand Banking Group Ltd.

2.870% due 06/01/2023 AUD 7 4
Bank of Nova Scotia

3.580% due 06/01/2023 CAD 12 9
4.580% due 06/01/2023 $ 10 10
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TAEE k]
(Bfr: F) (BfL: F)

BNP Paribas Bank

2.020% due 06/01/2023 DKK 58 1

Brown Brothers Harriman & Co.

(0.370%) due 06/01/2023 ¥ 43 0

4.770% due 06/01/2023 NZD 1 1

Citibank N.A.

4.580% due 06/01/2023 $ n 1

DBS Bank Ltd.

4.580% due 06/01/2023 58 59

DnB Bank ASA

2.870% due 06/01/2023 AUD 4 3

HSBC Bank PLC

2.360% due 06/01/2023 EUR 13 14

3.640% due 06/01/2023 GBP 3 4

JPMorgan Chase Bank N.A.

4.580% due 06/01/2023 $ 48 48

MUFG Bank Ltd.

(0.370%) due 06/01/2023 ¥ 2274 16

Sumitomo Mitsui Banking Corp.

(0.370%) due 06/01/2023 425 3

2.360% due 06/01/2023 EUR 4 4

3.640% due 06/01/2023 GBP 1 1

4.580% due 06/01/2023 $ 7 7

Sumitomo Mitsui Trust Bank Ltd.

(0.370%) due 06/01/2023 ¥ 7283 52

3.640% due 06/01/2023 GBP 3 4

4.580% due 06/01/2023 $ 132 132

383

(0.192%) due 07/31/2023 (d) ¥ 50,000 358

(0.190%) due 07/18/2023 (c) 300,000 2,148
2,506

BEYREAERES 14351

(ER{SIR{H $14, 460)

RAAMEEHEE 113.3% $ 31,696

(ER{SIR{H $33, 454)

SBTY 157 4 TES

(g) (h) (2. 6%) (729)

(RBREFELRTUSTL (8 $05)

ZOMDEES S VAR (58 10.7% (2,982)

#EE#E100. 0% $ 27985

* BETOIE, EROSELMEEA LLSERTRBL Rokr—ABNEEATNS,
(a) BBTBILS

(b) 547 EIRTERSIAE%

(o) HEFRLFEY THA.

() MEEMEFHREFEY TH5.

, TS D
RATABT =iy #aE nEE WERE  hisiEs XA
Deutsche Bank AG 3.035% 05/28/2032 09/10/2021 $ 206 $ 169 0.57%
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PIMCO/NISa—4% J4—1 >
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Z AR L R2244 2HI“HRD

EELiES HitEH RFEAR IR BEESE R (FFffiZE) (5¥{fiZE) RRE O
DEU 5.120% 05/31/2023 06/01/2023 5,600 U.S. Treasury Notes 3.750% due 05/31/2030 $ (6,743 5600 % 5,601
LiRE2HEE $ (5,743) § 5600 $ 5,601
EFRYISHD

H5|HF SRR =Ry mYE  SESiE FoE Kb
GSC Fannie Mae, TBA 2.000% 07/01/2053 $ 1,300 $ o s (1,071}
MSC Fannie Mae, TBA 5.000% 06/01/2053 100 (100] (98)
FTRAMIEHFEE (4. 2%) $ 0 s (1,169)

LITFIE, 20235 5 A3 BRADEAS LU Z DD ERERG|.

BHUIZELANTE (B

B LT EROTISMEEMEFEFICHBELTEYLEZIOTHS.

. s
2R LARER RS mRISER  BRYIED %%%ho*iﬁ EA (BR) Hy
B3lET Fihd Rihe e P e pR e
Ja—nNIL/TRE— - LIREH
DEU $ 5,601 $ 0 $ 0 $ 0 $ 5,601 $ (5,743 $ (142)
< 25— HHESEERE 20
GSC 0 0 0 (1,071 (1,071} 0 (1,071
MSC 0 0 0 (98] (98) 0 (98]
BABLUVZOMOEREGI A5 $ 5,601 $ 0 $ 0 $ (1,169)
‘”*ﬂﬂlaig‘t
Dy I RAKR— ETF T4 )L FEDEREAEFICHT RIS KRILEDHEBERT . EASLUVZOMOERMEINSDTI RAR—Cr—ERA—DEEFREDRA—DIRE—

774+
§’_>< HY%IFE“]TUJJHE%Q?‘%C EMNTES,

20234 5 A31BIZT LIzFEHR
A6, FHEABICEThS

SNV HIMEIE Y IN—=R - LRZ

HIcRIBEEAH

(g) EMTUNT 1 JHM : LIBFLFHRER

$84R

$64R

PAEVEN

1T ffitE bt 1| Rt (ZH) i i
Call - 3-Month SOFR December 2023 Futures $ 98.000 12115/2023 19 $ (16) $ (3
Put - 3-Month SOFR December 2023 Futures 96.500 12/15/2023 19 1 [Tl
EEA T avas $ (33 $ (74)

FEBF EEEFHLS
i 4] [RA B0k (8) # 3 &f

Euro-Bobl 5-Year Note June Futures Short 06/2023 8 $ (8) $ (U 9
Euro-Bund 10-Year Bond June Futures Short 06/2023 5 (26) 0 (10)
Euro-Schatz 2-Year Note June Futures Short 06/2023 9 (2) 0 3
U.S. Treasury 5-Year Note September Futures Long 09/2023 53 (12) 17 0
U.S. Treasury 10-Year Note September Futures Short 09/2023 20 (5) 0 (8
U.S. Treasury Ultra 10-Year Note September Futures Short 09/2023 18 (14) 0 12)

k
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SREB i ZEEEHLE
fidi] L] fRA EE 0k (48) & HE =1
U.S. Treasury Ultra 30-Year Bond September Futures Short 09/2023 10 $ (25 $ 0 $ (14
FMRNEE $ (92) $ 17 3 (56)
AVTFARGLT b
ZTLyk KRR
SBER SWEFEEH BB  (ONBE5ANEEE) © BETER 5 {fitE © (8) #
Boeing Co. 1.000% 12/20/2023 0.418% $ 100 $ 1 $ 0 $
General Electric Co. 1.000% 12/20/2026 0.671% 100 1 0
General Motors Co. 5.000% 06/20/2028 2.015% 75 10 1
$ 12 $ 1 $
REL ZoFEE
izt Ol S S HR [ E £ F e BETEY 5 fitE © (18) # HE =]
CDX.HY-40 Index (5.000%) 06/20/2028 % 200 $ (4 $ (3] $ 0 $ 0
REL ZEhGEI S
ik Ol o 2R E E & F mE BETAY i35 itk © (€:5)) i3 aff
iTraxx Europe Crossover Series 39 Index 5.000% 06/20/2028 EUR 200 $ 8 $ 6 $ 0 $ 0
Xih 2 REL T IS
ZEHEF EHEFIER EEEF bt 1= ] BERTA i35 & (48) A aff
EZN 3-Month Canadian Bank Bill 2.060% 10/28/2023 CAD 3,500 $ (39) $ (39) $ 0 % 0
EZN 3-Month EURIBOR 2.250% 04/28/2024 EUR 100 Ul ] 0 0
B2 3-Month EURIBOR 2.250% 06/03/2024 100 U] U] 0 0
Xk 3-Month FRA New Zealand Bank Bill 3.000% 11/01/2023 NZD 1,700 (13) (14) 0 0
B2 3-Month FRA New Zealand Bank Bill 3.000% 12/15/2023 2,600 1nn a7 0 0
Xih 3-Month USD-LIBOR 0.500% 09/16/2023 $ 1,400 (32) (32) 0 0
B2 6-Month EURIBOR 0.700% 04/11/2027 EUR 100 (10) (10) 1 0
Xih 6-Month EURIBOR 0.650% 041212027 100 (100 (10) 1 0
EZN 6-Month EURIBOR 0.650% 05/11/2027 100 o) (10 1 0
EZN 6-Month EURIBOR 1.000% 05/13/2027 200 nn 1 1 0
EZN 6-Month EURIBOR 1.000% 05/18/2027 100 [t] 8 1 0
X© 6-Month EURIBOR 3.000% 09/20/2033 200 1 3 3 0
ZH 6-Month PLN-WIBOR 6.985% 1011/2027 PLN 1,600 (35) (35) 0 2
B3 B-Month PLN-WIBOR 7.016% 10/11/2027 1,200 2n 2n 0 Ul
2 6-Month PLN-WIBOR 7.156% 10/13/2027 800 19) 19) 0 il
Xk BRL-CDI-Compounded 10.120% 01/04/2027 BRL 2,000 (16) [t] 0 0
B2 BRL-CDI-Compounded 10.206% 01/04/2027 300 (2) 2 0 0
XH© Canadian Overnight Repo Rate
Average 4.000% 06/21/2026 CAD 3,000 (16) (5) 2 0
X© Secured Overnight Financing Rate 0.500% 06/16/2026 $ 1,400 (123) (88) 3 0
XI© Sterling Overnight Interbank Average
Rate 3.500% 09/20/2033 GBP 700 (39) (32) 12 0
$ (433) $ (372) $ 2% 3§ (4)
A7y TRHER $ 417 $ (368) $ 25 ¢ @
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LUTFI$20234 5 A1 BRAD LFFFHREEEMT U /N\T « TEKOTSMHEES L VEHERSOENTHSD.
202345 A31BHE., EHFELEPREELEBMT VAT« TERITOVTHUOREMEBRL LTELARDNATINS,

EETY/NT 1 TEE
EHEELE
Kk i) Lizk: 1 i3 ffE
E _ TE ATy T ~
+7vay &t +7vay bt/ 24 &it

EEFEEPREESE $ 0 25 § 42 $ (74) $ (56) $ @ $ (134)

WIFY ERTOFILa v DEYF BV S Hi> BE, I7URE () FATI Y3 vOBVFEICRD Y TORETAIS
FLLEESI, B 11 %H v 205, FEF (i) A7y TOBETAN 5SH k32
L8 L < m|a 2H1 [ [FHMEEHFDORTIILS .

WIrUERTaTI s BEZR H5 BE. J7YRIE () TATFIL3vORYFH ETLA
[TFELVEEZZITIMY, EXEN 9 R FE () 27y TOEETAN LSBEFO -8t
LSBBBAUTYIR 2 30) L LVBIRFER HOMTRITIMD.

WL TZAE- LDy Feihe KEMAHE, FFV I AR BOLTY b TIFI - ATy TREDH fififiE &
RETHEHISFHATH . (., XISRBITY R OBED DIEFELTORBNERZL, LSy b - T PRI
YRY DERERER 1 s ATy RlE, TOTI V3 QER /ZROIR FERBRTHEDT, ThIZlF, NERREET A0
gé;ggijﬂgggg 7 KiF. SREBORTHOEAREDBL. BELURHNOFHTHRESA TV T 74 FOZOMOER

m

WHEER Ty TRED. 77V FpOLYy b TOFOLaVvDRYFELTHRILS CENBRENS, EFLEEVFELTR
FERZAREAD S ~ -

©9LTy K FIx S, S TR0 OREDRRDERE LTORBMER:L, 27 v TRADEETANMEISR
FoFHSINIIBE -IEFIEE) DERERERT, 27 v JOBETKICHT 2HiGHEQHEIETOEME. SREBORTROER
REQBIE, H&U200 LOMDERERREDTEIES YR DIEREET,
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BOA 06/2023 GBP 8 $ 10 $ 0 $ 0

BOA 06/2023 $ 5,305 JPY 718,958 0 (159)

BOA 07/2023 9,722 1,351,391 1 0

BOA 07/2023 5 PLN 2 0 0

BOA 08/2023 AUD 7 $ 5 0 0

BOA 08/2023 CAD 14 10 0 0

BOA 08/2023 NZD 10 7 0 0

BPS 06/2023 EUR 2,098 231 85 0

BPS 06/2023 GBP 12 15 0 0

BPS 06/2023 JPY 40,300 290 2 0

BPS 06/2023 $ 104 EUR 94 0 (3)

BPS 07/2023 9,739 JPY 1,353,711 2 0

BRC 07/2023 38 GBP 3 0 0

BRC 07/2023 4 PLN 18 0 0

CBK 06/2023 PEN 58 $ 15 0 0

CBK 06/2023 $ 152 JPY 20,500 0 (6)

CBK 08/2023 CAD 3,469 $ 2,601 44 0

puB 06/2023 JPY 10,300 75 1 0

GLM 07/2023 $ 15 BRL 82 1 0

JPM 08/2023 CAD 5,541 $ 4,145 61 0

MBC 06/2023 GBP 10 12 0 0

MBC 06/2023 $ 688 GBP 556 1 0

MBC 07/2023 GBP 531 $ 657 0 m

MYI 06/2023 $ 18 EUR 16 0 m

MYl 06/2023 15 GBP 12 0 0

MYl 06/2023 5,659 JPY 754,348 0 (260)

MYl 07/2023 GBP 12 $ 15 0 0

MYI 07/2023 PLN 30 7 0 0

RBC 06/2023 $ 8,221 JPY 1.14m 0 (246)

RBC 07/2023 JPY 300,000 $ 2,269 106 0

RBC 08/2023 CAD 74 55 0 0

RBC 08/2023 $ 751 CAD 1,015 0 (3)

SCX 06/2023 9,741 JPY 1,320,262 0 (292)

SCX 07/2023 8,304 1,154,190 1 0




KRB (8) &
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S0G 06/2023 $ 2,134 EUR 1,988 $ 0 $ (15)
S0G 07/2023 EUR 1,988 $ 2139 15 0
S0G 07/2023 $ 4 PLN 18 0 0
SSB 07/2023 JPY 50,000 $ 379 18 0
TOR 08/2023 $ 1,468 CAD 2,000 6 0
UAG 06/2023 GBP 538 $ 672 5 0
NEABEERZIER $ 349 $ (986)
AVTFAE Lk A7y TR
RTLyE JLS7 L RERBEFE (A IEffifE)
v ElES SREH SHEFSF HHE  QESAIRRAE) @ BERAY  FH (RER) (48) # i
JPM Brazil Government International Bond 1.000%  12/20/2024 1.337% $ 100 $ (2) $ 2§ 0 $ 0
A7y TR EE $ 2) $ 2 $ 0 $ 0

HUTFIE, 202345 5 A3IBREDEBESRMT U7« TEREELAN: (RELF) BROTSMHEEREEFHHELTEHLEZLOTHS.
%223&2)5!31 BRE. BBRRT YT - TUNRT 4 TREOIRE—ZHIHEL, BT Y/AT 4 TERKITDONTH0OREMNERE L TELAND
TWa.

ST YNT 4 THE ST UNT 1« TAE _ I5EE
) TUNT4T  EA EL
SNEAS B 2797 o NEAS bt Iy . Oomipffik (R 0 TR
mEIEF KR ATvay 24 JEBEEE FERY AT a3y 24 IEBEEE (H4%8) R AR—Tr—
BOA $ 1 $ 0 $ 0 $ 1 $ (159) $ 0 $ 0 $ (159 $ (198 $ 0 $ (158)
BPS 89 0 0 89 (3] 0 0 (3) 86 0 86
BRC 0 0 0 0 0 0 0 0 0 0 0
CBK 44 0 0 44 6] 0 0 6] 38 0 38
DuB 1 0 0 1 0 0 0 0 1 0 1
GLM 1 0 0 1 0 0 0 0 1 0 1
JPM 61 0 0 61 0 0 0 0 61 0 61
MBC 1 0 0 1 (1 0 0 (1 0 0 0
MYl 0 0 0 0 (261) 0 0 (261) (261) 260 (1
RBC 106 0 0 106 (248 0 0 (249 (143) 0 (143)
SCX 1 0 0 1 (292) 0 0 (292) (291) 300 9
S0G 15 0 0 15 (15) 0 0 (15) 0 0 0
SSB 18 0 0 18 0 0 0 0 18 0 18
TOR 6 0 0 8 0 0 0 0 6 0 6
UAG 5 0 0 5 0 0 0 0 5 0 5
IEEER $ 349 $ 0 $ 0 $ 349 $ (986) $ 0 $ 0 $ (986)
WI7 YR %= Y TZHD 7RI (
B 2l N D HLL<IFS FE (i
L8t SH vy I % 0D (A1 4R FHOWTX
{275 A2 - R RER, P
RET D F A2 k.27 LTOREZE N P -
YR D f%:3 DEHE F-oL2y k- P BOIAR & NIZIE, REEEHET 201
§ %22 h% ;% ) - 27l FOEKIE, B . BEUZHD TOHDIER
OLEERT Y 7’;%%0)%1#[:%1«‘5%&‘(“%:3: SHERFMNELLBEICI7ZUFAILIYy b TOFILaVDRYFELTHILS CEMNEREND, FLEEVFLLTR
[T B AT AL B B IASEE RS o - N
Wry k- TYRR—Dv—[FT 74 )L FEORBIEFICHT SRNE FILEOMBERT, EREMT VAT TAKOTY AR—L v —[FR—DEERLDFA—DIRE—R
FIESHEIMTOHBRT 5 ENTES,
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U, 77 FARETETUNT« TAROAEMEEZJRY - TYRR—Tv—RIHELTEYLEZLOTHD,

HE - ARHEBELOERMT U NT 4 TEKOAE(MIE (20234 5 A31BIRE) -

ANy CERELTEHESATOEVTYNT 4T

AETATA JLTy b IOAT 1 NELZ

249 249 249 S22 &it
EMTUNT 1« JER — BE
B FEFPREE
£ $ 0 $ 0 $ 0 $ 0 $ 17 $ 17
A7y TR 0 0 0 0 25 25
$ 0 $ 0 $ $ 0 $ 42 $ 42
/5]
NEBBEEZN $ 0 $ 0 $ 0 $ 348 $ 0 $ 349
Ry TR 0 0 0 0 0 0
$ 0 $ 0 $ 0 $ 349 $ 0 $ 348
$ 0 $ 0 $ 0 $ 349 $ 42 $ 391
SRMTUNAT«IER — B
S FEFPREE
FEFTvay $ 0 $ 0 $ 0 $ 0 $ (74) $ 74
bt 0 0 0 0 (56) (56)
27y TR 0 0 0 0 4 (4)
$ 0 $ 0 $ 0 $ 0 $ (134) $ (134)
55
NEABRERN $ 0 $ 0 $ 0 $ (986) $ 0 $ (9861
A7y TR 0 0 0 0 0 0
$ 0 $ 0 $ 0 $ (986) $ 0 $ (986)
$ 0 $ 0 $ 0 $ (986) $ (134) $ (1,120)
BRAEEITHTIEMT VAT TEROFE (202345 A3NBITHRT LE-REHERE) :
Ay UHERE L THESATODEVWTYNT 4T
AETATA AR IVAT1 NEAE .
249 249 249 249 £F2H A&t
BT VAT« TERICHRIERMTE BR)
B FEFPRER
FRATvar $ 0 $ 0 $ 0 $ 0 $ 3 $ 3
£ 0 0 0 0 281 281
A7y TR 0 13 0 0 (178) (165)
$ 0 $ 13 $ 0 $ 0 $ 106 $ 119
5]
NEABEERY $ 0 $ 0 $ 0 $ (1,794) $ 0 $ (1,794)
FTEA T ay 0 9 0 0 34 43
Ry TR 0 0 0 0 4 4
$ 0 $ 9 $ 0 $ (1,794) $ 38 $ (1,747)
$ 0 $ 22 $ 0 $ (1,794) $ 144 $ (1,628
ST UNAT « TERICHRDIRRBFE (8) BoOMEBHE
LISFELEPREE
S $ 0 $ 0 $ 0 $ 0 $ (108 $ (1061
FEAITray 0 0 0 0 (41 @
Ry TR 0 29 0 0 (200) (17
$ 0 $ 29 $ 0 $ 0 $ (347) $ (318)
/5]
NEBBEEZN $ 0 $ 0 $ 0 $ (745) $ 0 $ (745)
FRE Ty 0 (5) 0 0 39 34
Ry TR 0 2 0 0 1 3
$ 0 $ (3) $ 0 $ (745) $ 40 $ (708)
$ 0 $ 26 $ 0 $ (745) $ (307) $ (1,026)
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/A IEATE D3I 7E

UTIE. 77 FORELBEZTET 5-HIEREN 2202345 A AREDERICE SV AEMEOENTH S,

ATEfE(E ATEFE{E
AFSyY— LALL LR LAMLS s0E5IEE) ATIU— LALT  LARL2  LALE (0EIEE)
BEFMES (AEME ERMTIVNTIER — AR
F—Z ST EBERE
% $ 0os 158 0S5 RREH s s M2 s 08
E—H—UiRRIE 0 19 0 19 JEER 0 (986) 0 (986)
N S 122 s (1,08 s 0 s (1120
A% 0 [ 0 o A $ (22§ 29802 _§ 18§ 29,798
NZa—4
s 0 86 0 9 20235 A3NEICET LEEFEILSNT, LALIIZBHZEELBBIE AN 12,
EENA-UUHE
0 146 0 146
0 179 0 179
REBRIES 0 243 0 243
e 0 9 0 9
IIVAR
% 0 532 0 532
KAy
% 0 20 0 240
-
A% 0 8 0 84
FTANTU R
AEBRIES 0 540 0 540
A% 0 74 0 174
1597
% 0 87 0 87
Bk
A% 0 168 0 168
FrRLEEOY—O—
REBRIES 0 682 0 692
o INg
% 0 403 0 403
+504
% 0 319 0 319
AQARZT
A% 0 101 0 0
®E
itiEs 0 197 0 197
AL R
% 0 8 0 8
%=
% 0 50 0 505
Ty RIS 0 617 0 817
*E
REBRIES 0 708 18 726
Rh n—sfEH 0 570 0 570
% 0 3278 0 3278
T RIS 0 487 0 a7
W 0 8% 0 8
K ERAFABE 0 4363 0 4,353
% 0 14,351 0 14,351
§ 0§ 316/ § 18§ 31,60
FEAMIS GHEE) $ 0§ (1169
ERMTUNT 1 IBER — BE
EEER
PRAER 0 2 0 Y
] 0 349 0 319

$ 0 s 3/ ¢ 0 381
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(BHEHAL : FHK B)
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TJx—Jrema—Fal—Ygre 77K

BE U :
Z RIS $ 970
ME S 137
IWAAFE 1, 107
ERA:
T FH R 70
SHFILE 8
#HAH 78
BB T 1,029
RERMAE (BK) :
PG A mRES: (683)
FEE IR RIERERT U ST o T 119
JESEARNT U ST ¢ TR (1, 747)
PAN T (888)
SEHUMFILE () (3, 199)
REHRFME (B) HOMEDNEE :
A MmRESR (5)
R E P RIER ST ) NT ¢ T (318)
JEEEARYT U ST 4 TP (708)
IR E - Al (17)
RETFHE (8) EoMABEE (1, 048)
MRS (R (4, 247)
BRICKDMEEQMIEME (58 $ (3,218)
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