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Audit report

To the Unitholders of
Allianz PIMCO High Yield Income Fund

Our opinion

In our opinion, the accompanying financial statements give a true and fair view of the financial position
of Allianz PIMCO High Yield Income Fund (the “Fund”) as at 30 June 2024, and of the results of its
operations and changes in its net assets for the year then ended in accordance with Luxembourg legal
and regulatory requirements relating to the preparation and presentation of the financial statements.

What we have audited
The Fund’s financial statements comprise:

the investment portfolio as at 30 June 2024;

the statement of operations for the year then ended;

the statement of net assets as at 30 June 2024;

the statement of changes in net assets for the year then ended; and

the notes to the financial statements, which include a summary of significant accounting policies.

Basis for opinion

We conducted our audit in accordance with the Law of 23 July 2016 on the audit profession (Law of
23 July 2016) and with International Standards on Auditing (ISAs) as adopted for Luxembourg by the
“Commission de Surveillance du Secteur Financier” (CSSF). Our responsibilities under the Law of
23 July 2016 and ISAs as adopted for Luxembourg by the CSSF are further described in the
“Responsibilities of the “Réviseur d’entreprises agréé” for the audit of the financial statements” section
of our report.

We believe that the audit evidence we have obtained is sufficient and appropriate to provide a basis for
our opinion.

We are independent of the Fund in accordance with the International Code of Ethics for Professional
Accountants, including International Independence Standards, issued by the International Ethics
Standards Board for Accountants (IESBA Code) as adopted for Luxembourg by the CSSF together with
the ethical requirements that are relevant to our audit of the financial statements. We have fulfilled our
other ethical responsibilities under those ethical requirements.

Other information

The Board of Directors of the Management Company is responsible for the other information. The other
information comprises the information stated in the annual report but does not include the financial
statements and our audit report thereon.

Our opinion on the financial statements does not cover the other information and we do not express any
form of assurance conclusion thereon.

PricewaterhouseCoopers, Société coopérative, 2 rue Gerhard Mercator, B.P. 1443, L-1014 Luxembourg
T : +352 494848 1, F : +352 494848 2900, www.pwe.lu

Cabinet de révision agréé. Expert-comptable (autorisation gouvernementale n°10028256)
R.C.S. Luxembourg B 65 477 - TVA LU25482518
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In connection with our audit of the financial statements, our responsibility is to read the other information
identified above and, in doing so, consider whether the other information is materially inconsistent with
the financial statements or our knowledge obtained in the audit, or otherwise appears to be materially
misstated. If, based on the work we have performed, we conclude that there is a material misstatement
of this other information, we are required to report that fact. We have nothing to report in this regard.

Responsibilities of the Board of Directors of the Management Company for the financial
statements

The Board of Directors of the Management Company is responsible for the preparation and fair
presentation of the financial statements in accordance with Luxembourg legal and regulatory
requirements relating to the preparation and presentation of the financial statements, and for such
internal control as the Board of Directors of the Management Company determines is necessary to
enable the preparation of financial statements that are free from material misstatement, whether due to
fraud or error.

In preparing the financial statements, the Board of Directors of the Management Company is responsible
for assessing the Fund'’s ability to continue as a going concern, disclosing, as applicable, matters related
to going concern and using the going concern basis of accounting unless the Board of Directors of the
Management Company either intends to liquidate the Fund or to cease operations, or has no realistic
alternative but to do so.

Responsibilities of the “Réviseur d’entreprises agréé” for the audit of the financial statements

The objectives of our audit are to obtain reasonable assurance about whether the financial statements
as a whole are free from material misstatement, whether due to fraud or error, and to issue an audit
report that includes our opinion. Reasonable assurance is a high level of assurance, but is not a
guarantee that an audit conducted in accordance with the Law of 23 July 2016 and with ISAs as adopted
for Luxembourg by the CSSF will always detect a material misstatement when it exists. Misstatements
can arise from fraud or error and are considered material if, individually or in the aggregate, they could
reasonably be expected to influence the economic decisions of users taken on the basis of these
financial statements.

As part of an audit in accordance with the Law of 23 July 2016 and with ISAs as adopted for Luxembourg
by the CSSF, we exercise professional judgment and maintain professional scepticism throughout the
audit. We also:

o identify and assess the risks of material misstatement of the financial statements, whether due to
fraud or error, design and perform audit procedures responsive to those risks, and obtain audit
evidence that is sufficient and appropriate to provide a basis for our opinion. The risk of not detecting
a material misstatement resulting from fraud is higher than for one resulting from error, as fraud may
involve collusion, forgery, intentional omissions, misrepresentations, or the override of internal
control;

e obtain an understanding of internal control relevant to the audit in order to design audit procedures
that are appropriate in the circumstances, but not for the purpose of expressing an opinion on the
effectiveness of the Fund’s internal control;

e evaluate the appropriateness of accounting policies used and the reasonableness of accounting
estimates and related disclosures made by the Board of Directors of the Management Company;

25
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e conclude on the appropriateness of the Board of Directors of the Management Company’s use of the
going concern basis of accounting and, based on the audit evidence obtained, whether a material
uncertainty exists related to events or conditions that may cast significant doubt on the Fund’s ability
to continue as a going concern. If we conclude that a material uncertainty exists, we are required to
draw attention in our audit report to the related disclosures in the financial statements or, if such
disclosures are inadequate, to modify our opinion. Our conclusions are based on the audit evidence
obtained up to the date of our audit report. However, future events or conditions may cause the Fund
to cease to continue as a going concern;

e evaluate the overall presentation, structure and content of the financial statements, including the
disclosures, and whether the financial statements represent the underlying transactions and events
in a manner that achieves fair presentation.

We communicate with those charged with governance regarding, among other matters, the planned
scope and timing of the audit and significant audit findings, including any significant deficiencies in
internal control that we identify during our audit.

PricewaterhouseCoopers, Société coopérative Luxembourg, 3 October 2024
Represented by
A

Electronically signed by.
Alin Maechiing

.%\

Alain Maechling
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(3) BEEAMALSWIHERSE
FUTLY « EAT oA o A= R D TR

B A MiRE S A

20244F 6 H 30 H BIfE
TR TR
ISIY A - ), ONEOAN it o [
Ctr:3249 o (%)
EEOUBRE G LB EBTE AT BB E Ve HR 173,127,606, 15 93.490
[EE] 173,127, 606. 15 93.40
7235 1,322,012.50 71
XS1318576086 9.5000 % Angola Government USD Bonds 15/25 usn 200.0 % 101.738 203, 475. 16 0.11
XS1819680288 8.2500 % Angola Government USD Bonds 18/28 ush 900.0 % 94. 246 848, 215. 44 0. 46
X52083302419 8.0000 % Angola Government USD MTN 19/29 usn 300.0 % 90. 107 2170, 321. 90 0.14
THEFS %026, 969. 60 3
US040114HX11 1.0000 % Argentina Government USD Bonds 20/29 usn 2,142.1 % 57.562 1,233, 005. 51 0. 66
US040114HS26 0.7500 % Argentina Government USD FLR-Bonds
20/30 usn 131.8 % 56. 564 74, 531. 57 0.04
US040114HT09 3.6250 % Argentina Government USD FLR-Bonds
20/35 ush 4,787.5 % 42.776 2,047, 925. 69 1.10
US040114HU71 4.2500 % ntina Government USD FLR-Bonds
8 ush 7,070.2 % 46. 583 3,293, 484. 47 1.78
US040114HV54 3.5000 % Argentina Government USD FLR-Bonds
20/41 usn 2,366.0 % 39. 663 938, 414. 81 0.51
XS2385150334 6.3750 % Provincia de Buenos Aires USD FLR-
MIN 21/37 usn 41.867 287, 703. 57 0.16
USP79171AD96 6.8750 % Provincia de Cordoba USD FLR-Notes
16/25 ush % 93.017 71,011.74 0.04
USPT169GAATS 6.7500 % Provincia de Neuquen Argentina USD
FLR-Notes 17/30 ush 95.3 % 84. 850 80, 892. 33 0.04
FT—R YT 104, 620. 42 0.06
XS1961852248 3.1250 %  Sappi Papier Holding EUR Notes 19/26 EUR 100.0 % 97.785 104, 620. 42 0. 06
FELRASTT 179,807, 46 0,64
XS1678623734 3.5000 %  Azerbaijan Government USD Bonds
17/32 usn 200.0 % 85. 644 171, 288. 66 0.09
XS1319820897 6.8750 %  Southern Gas Corridor USD Notes
16/26 usn 1,000.0 % 100. 861 1, 008, 608. 80 0.55
RFT 186, 564. 16 010
X52759982064 7.9600 % Benin Government USD Bonds 24/38 usn 200.0 % 93. 282 186, 564. 16 0.10
Rsa—% 458, 357,95 0.2
USG8438NAB3 1 4.8500 % Star Energy Geothermal Darajat IT
Via Star Energy Geothermal Salak USD
Notes 20/38 usn 500.0 91. 672 458, 357. 95 0.25
5L 7,282.770.98 231
US05971BAK52 6. 2500 Banco BTG Pactual USD Notes 24/29 usn 200.0 % 100. 813 201, 626. 00 0.11
USP2000TAA36 3. 2500 Banco do Brasil USD Notes 21/26 usn 900.0 % 94. 808 853, 273. 30 0.46
X52034834064 8. 5000 Banco do Brasil (London) MXN MTN
19/26 MXN 16,000.0 % 94. 500 824, 056. 79 0.44
US105756CK49 6.1250 % Brazil Government USD Bonds 24/32 usD 500.0 % 98. 261 491, 303. 70 0.27
US105756CJ 75 7.1250 % Brazil Government USD Bonds 24/54 usn 200.0 % 97.852 195, 704. 12 0.11
BRSTNCNTB3D4 6.0000 % Brazil Notas do Tesouro Nacional BRL
Bonds 10/50 BRL 1, 300.0 % 418. 817 989, 320. 43 0.53
BRVALEDBS028 0.0000 % Vale BRL FLR-Notes 97/undefined BRI 11, 480. 0 % 34.875 727, 486. 64 0.39
REIT7—DUHEB 1,516,283.17 0.82
XS2357132849 3.9500 % Fortune Star EUR Notes 21/26 EUR 300.0 % 90.917 291, 815. 17 0.16
XS2132420758 6.8500 % Fortune Star USD Notes 20/24 ush 500.0 % 99. 872 499, 360. 00 0.27
5.0500 % Fortune Star USD Notes 21/27 usbh 300.0 % 90. 781 272, 343. 00 0.15
4.5000 % Huarong Finance 2019 USD MTN 19/29 usn 500.0 % 90. 553 452, 765. 00 0.24
hAL—2 624,517.21 0.34
XS2360598630 5.9500 % Cameroon Government EUR Bonds 21/32 EUR 750.0 % 77.829 624,517. 21 0.34
AR UEE 9,522, 141.71 5.14
USG13201AA91 5.3330 % Brazil Minas Via State of Minas
Gerais USD Notes 13/28 usn 1,282.0 % 98. 785 1,266, 423. 70 0.68
USG2176DAB40 3.3750 % CK Hutchison International 19 IT USD
Notes 19/49 ush 700.0 % 72. 086 504, 603. 89 0.27
X82051371222 6.1500 % Country Garden Holdings USD
Defaulted Notes 19/25 usn 300.0 % 8. 568 25, 704. 66 0.01
USG2583XABT6 6.7500 % CSN Inova Ventures USD Notes 20/28 usn 200.0 % 95.215 190, 429. 38 0.10
X52850435731 7.6350 % FWD Group Holdings Ltd USD MTN 24/31 usn 500.0 % 102. 056 510, 280. 65 0.28
XS2585987683 4.7500 % Gaci First Investment USD Notes
23/30 usn 1,500.0 % 97.428 1,461, 419. 10 0.79
XS2585988145 5.1250 % Gaci First Investment USD Notes
23/53 ush 900.0 % 87.037 783, 329. 40 0.42
X82755904872 5.3750 % Gaci First Investment USD Notes
24/54 usn 600.0 % 89. 052 534, 310. 98 0.29
USP52715AB80 0.0000 % Interoceanica IV Finance USD Zero—
Coupon Notes 30. 11. 2025 usn 11.3 94. 563 10, 696. 91 0.01
XS1627598094 9.3750 % Kaisa Group Holdings USD Defaulted
Notes 17/24 ush 300.0 % 3.262 9, 786. 00 0.01
XS2078247983 11.9500 % Kaisa Group Holdings USD Defaulted
Notes 19/23 ush 200.0 3.258 6, 516. 00 0.00
XS2 398253 11.7000 % roup Holdings USD Defaulted
Notes 21/25 usn 200.0 % 3.309 6, 618. 00 0.00
USGHIT5LACO3 5.2500 % Melco Resorts Finance USD Notes
19/26 usn 300.0 % 96. 740 290, 220. 93 0.16
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USGB0T44AGT4 4.7500 %  MGM China Holdings USD Notes 21/27 ush 400.0 % 95.314 381, 256. 00 0.21
USG7150PAAST 6.6250 % Poinsettia Finance USD Notes 16/31 usbh 738.0 % 86.610 639, 181. 80 0.35
X52756976218 4.8750 % QNB Finance USD MTN 24/29 usn 500.0 % 98. 839 494, 196. 00 0.27
X51198024827 5.8750 % Red Dorsal Finance USD Notes 15/31
S.2015 usn 225.3 % 97. 750 220, 203. 56 0.12
XS2706163131 6.0000 % Suci Second Investment USD Notes
23/28 usn 900.0 % 102. 814 925, 324. 47 0.50
XS2708721233 6.0000 % Sunac China Holdings USD Notes 23/25 ush 14.9 % 13. 155 1, 959. 04 0.00
XS2708721589 6.2500 % Sunac China Holdings USD Notes 23/26 149 % 11.701 1,744.74 0.00
XS2708721829 6.5000 %  Sunac China 29.9 % 10. 740 3, 206. 64 0.00
X52708722397 6.7500 % Sunac China Holdings USD Notes 23/28 44.8 % 10. 242 4, 592. 62 0.00
XS2708722637 7.0000 % Sunac China Holdings USD Notes 23/29 44.9 % 9.439 4,237.64 0.00
XS2708722983 7.2500 % Sunac China Holdings USD Notes 23/30 21 % 8.834 1, 865. 48 0.00
XS2708723791 1.0000 % Sunac China Holdings USD Notes 23/32 13.2 % 6.812 896. 39 0.00
US91911TAH68 6.8750 % Vale Overseas USD Notes 06/36 290.0 % 107. 562 311,928.79 0.17
US91911TAK9T 6.8750 % Vale Overseas USD Notes 09/39 600.0 % 107. 490 644, 939. 94 0.35
XS2278364075 3.0000 % Zhongsheng Group Holdings USD Notes
21/26 ush 300.0 % 95.423 286, 269. 00 0.15
Pl 4,285,349. 21 2.31
USP1027DHQ71 7.9500 % Banco del Estado de Chile USD FLR-
Notes 24/undefined ush 300.0 % 103. 451 310, 351. 56 0.17
US168863DU93 3.2500 % Chile Government USD Bonds 21/71 usbh 1, 000. 0 % 62.915 629, 147. 80 0.34
US168863DY16 4.3400 % Chile Government USD Bonds 22/42 usp 400.0 % 87.307 349, 228. 44 0.19
US168863EB04 4.8500 % Chile Government USD Bonds 24/29 usn 1,000.0 % 99. 146 991, 462. 90 0.53
USP3143NBP89 5.1250 % Corporacion Nacional del Cobre de
Chile USD Notes 23/33 usD 300.0 % 95. 316 285, 948. 60 0.15
USP3143NBQ62 5.9500 % Corporacion Nacional del Cobre de
Chile USD Notes 23/34 ush 300.0 % 100. 274 300, 820. 89 0.16
USP3143NBR46 6.3000 % i
ush 300.0 99. 537 298, 610. 43 0.16
USP3143NBT02 6.4400 %
Chile USD Notes 24/36 usn 500.0 % 103. 208 516, 040. 65 0.28
USP37110AS59 6.1500 % Empresa Nacional del Petroleo USD
Notes 23/33 usn 400.0 % 100. 126 400, 505. 16 0.22
USP3762TAE12 6.3750 % Engie Energia Chile USD Notes 24/34 usn 200.0 % 101. 616 203, 232. 78 0.11
ELPT4 3.656,319.22 5.20
US195325BK01 7 Colombia Government USD Bonds 06/37 UsD 600.0 % 98.128 588, 766. 92 0.32
US195325BM66 6. Colombia Government USD Bonds 09/41 usn 300.0 % 84. 987 254, 961. 69 0.14
US195325CX13 4. Colombia Government USD Bonds 15/26 usn 2,200.0 % 98. 124 2, 158, 725. 58 1.16
US195325DS19 3. Colombia Government USD Bonds 20/31 usn 500.0 % 79. 430 397, 147. 85 0.21
1S195325DT91 4. Colombia Government USD Bonds 20/51 ush 1,400.0 % 60. 849 851, 880. 26 0. 46
1S195325D751 3. Colombia Government USD Bonds 21/32 ush 2,500.0 % 77.259 1,931, 484. 75 1.04
US19: A91 4. Colombia Government USD Bonds 21/42 usbh 300.0 % 66. 143 198, 428. 40 0.11
US195325DX04 3. Colombia Government USD Bonds 21/61 usn 1,100.0 % 56. 388 620, 270. 75 0.33
US195325EG61 7 Colombia Government USD Bonds 23/34 usn 500.0 % 100. 829 504, 147. 15 0.27
US195325EL56 8. Colombia Government USD Bonds 23/35 UsD 300.0 % 103. 587 310, 760. 85 0.17
US195325EM30 8. Colombia Government USD Bonds 23/53 usn 400.0 % 106. 029 424, 114. 68 0.23
US279158AP43 4. Ecopetrol USD Notes 21/31 usn 600.0 % 82. 156 492, 934. 26 0.27
US279158AT64 8. Ecopetrol USD Notes 23/29 ush 500.0 % 105. 527 527, 634. 00 0.29
US279158AV11 8. Ecopetrol USD Notes 24/36 ush 400.0 % 98. 766 395, 062. 08 0.21
aARBYH 315, 460. 32 0.17
USP3699PGN17 7.3000 % Costa Rica Government USD Bonds
23/54 usn 300.0 % 105. 153 315, 460. 32 0.17
RS =5 o0 0,016, 130. 09 540
XS2543286004 12.0000 % Dominican Central Bank DOP Notes
/25 Dop 3,300. 0 100. 470 56, 128. 31 0.03
US25714PER55 13.0000 % Dominican Central Bank DOP Notes
23/25 DoP 48,900.0 % 101. 839 843, 055. 21 0. 46
US25714PEU84 13.0000 % Dominican Central Bank DOP Notes
/26 bop 14, 200. 0 % 102. 092 245,421.77 0.13
USP3579ECDT8 9.7500 % Dominican Government DOP Bonds 19/26 11,400.0 % 100. 615 194, 178. 26 0.10
XS2587319729 13.6250 % Dominican Government DOP Bonds 23/34 26,400.0 % 121. 037 540, 947. 49 0.29
USP3579ECVT6 10.7500 %  Dominican Government DOP Bonds 24/36 19,200.0 % 101. 680 330, 498. 73 0.18
USP3579EBK21 6.8750 % Dominican Government USD Bonds 16/26 1,100.0 % 101. 640 1,118, 038. 02 0.60
USP3579EBV8S 5.9500 % Dominican Government USD Bonds 17/27 800.0 % 99. 877 799,013. 12 0.43
USP3579ECES1 6.4000 % Dominican Government USD Bonds 19/49 900.0 % 94. 640 851, 756. 85 0. 46
USP3579ECGO0 5.8750 % Dominican Government USD Bonds 20/60 900.0 % 86. 087 774, 781. 83 0.42
USP3579ECP09 5.5000 % Dominican Government USD Bonds 22/29 500.0 % 97.026 485, 131. 75 0.26
USP3579ECN50 6.0000 % Dominican Government USD Bonds 22/33 usn 800.0 % 97.433 779, 461.9 0.42
USP3579ECR64 7.0500 % Dominican Government USD Bonds 23/31 usn 2,750.0 % 103.612 2,849, 341. 1.54
USP3579ECU93 6.6000 % Dominican Government USD Bonds 24/36 usn 150.0 % 100. 250 150, 375. 0.08
57 FiL 2511, 413, P
X852214237807 6.0000 % Ecuador Government USD FLR-Bonds
20/30 UsD 740.0 % 63. 363 468, 889. 16 0.25
XS2214238441 3.5000 % Ecuador Government USD FLR-Bonds
20/35 usn 8,020.0 49. 896 4,001, 656. 79 2.16
XS2214239175 2.5000 %  Ecuador Government USD FLR-Bonds
20/40 usn 90.0 % 45. 408 40, 867. 19 0.02
TATLRF 51, 268. 03 0.3
XS0146173371 8.2500 % El Salvador Government USD Bonds
02/32 usn 470.0 % 79. 250 372, 476. 69 0.20
USPO1012AM84 7.6250 % El Salvador Government USD Bonds
04/34 ush 50.0 % 70. 431 35, 215. 56 0.02
USPO1012AT38 %  El Salvador Government USD Bonds
14/27 ush 272.0 % 89. 550 243, 575. 78 0.13
Ai—F 142,907, 91 0.24
XS2325747637 8.8750 %  Ghana Government USD Bonds 21/42 usn 700.0 % 51.138 357, 966. 91 0.19
XS2325742166 0.0000 %  Ghana Government USD Zero-Coupon
Bonds 07. 04. 2025 ush 200.0 % 42.471 84, 941. 00 0. 05
GT7TRI 873, 265. 58 0.47
USP5015VAN66 4.6500 % Guatemala Government USD Bonds 21/41 usn 600.0 % 79. 045 474, 269. 94 0.26
USP5015VAQ9T 6.6000 % Guatemala Government USD Bonds 23/36 usn 400.0 % 99. 749 398, 995. 64 0.21
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NoHY— 6,722,107.27 3.63
XS2161992511 1.6250 %  Hungary Government EUR Bonds 20/32 EUR 100.0 % 82. 598 88, 372. 03 0.05
XS2181689659 1.7500 % Hungary Government EUR Bonds 20/35 EUR 2,300.0 % 75. 696 1,862, 701. 34 1.01
X52388586401 2.1250 % Hungary Government USD Bonds 21/31 usn 800.0 % 79. 408 635, 261. 04 0.34
XS2388586583 3.1250 % Hungary Government USD Bonds 21/51 usn 200.0 % 63. 738 127,475.78 0.07
X52010026305 5.2500 % Hungary Government USD Bonds 22/29 usn 1,100.0 % 98. 485 1,083, 334. 01 0.58
XS2574267188 6.1250 % Hungary Government USD Bonds 23/28 usn 200.0 % 101. 972 203, 943. 88 0.11
XS2574267261 6.2500 % Hungary Government USD Bonds 23/32 ush 500.0 % 103. 432 517,162. 20 0.28
XS2719137965 6.0000 % Magyar Export-Import Bank EUR Notes
23/29 EUR 400.0 % 450, 863. 12 0.24
X52630760796 6.5000 % MFB Magyar Fejlesztesi Bank USD
Notes 23/28 usn 900.0 % 101. 947 917, 523. 72 0.50
X52634075399 7.5000 % MVM Energetika USD Notes 23/28 usn 300.0 % 104. 178 312, 532. 65 0.17
XS2586007036 8.7500 % OTP Bank USD FLR-MTN 23/33 usn 500.0 % 104. 588 522, 937. 50 0.28
U 7561, 955.00 088
X52109438205 3.9490 % Adani Electricity Mumbai USD Notes
20/30 usp 262.0 % 85. 820 224, 848. 48 0.12
X52080214864 4.2500 % Adani Transmission USD Notes 19/36 usn 226.5 % 83. 021 188, 043. 00 0.10
US30216KAC62 3.8750 %  Export-Import Bank of India USD
Notes 18/28 ush 400.0 % 95. 787 383, 149. 84 0.21
USY72570AS69 2.8750 % Reliance Industries USD Notes 22/32 usn 900.0 % 85. 102 765,913. 77 0.41
1 FRT7 1,984, 632. 20 T.07
USY7141BAB9O Freeport Indonesia USD MTN 22/32 usn 400.0 % 97.223 388, 893. 48 0.21
US455780BR67 Indonesia Government USD Bonds 14/44 usn 200.0 % 117.301 234, 602. 02 0.13
USY7133MAB55 Pelabuhan Indonesia USD Notes 15/45 ush 200.0 % 96. 152 192, 304. 16 0.10
US69370RAAS9 Pertamina USD MIN 14/44 ush 300.0 % 105. 582 316, 745. 64 0.17
Perusahaan Perseroan Perusahaan
Listrik Negara USD MIN 17/47 usn 800.0 % 88. 486 707, 888. 64 0.38
UST1568QAP28 4.0000 % Perusahaan Perseroan Perusahaan
Listrik Negara USD MTN 20/50 usn 200.0 72. 099 144, 198. 26 0.08
FANSTF 267274476 4
XS52063279959 5.9500 % Alfa Bank Via Alfa Bond Issuance USD
Notes 19/30 usn 400.0 % 4.418 17, 672. 00 0.01
XS2844870795 9.2500 % Iridium Capital EUR Notes 24/29 EUR 900.0 % 100. 000 962, 909. 78 0.52
XS2477752260 7.2300 %  SOCAR Turkey Enerji via Steas
Funding 1 USD Notes 22/26 usn 1,700.0 % 99. 539 1,692, 163. 00 0.91
5 262, 735. 85 o
US03512TAE10 3.7500 %  AngloGold Ashanti Holdings USD Notes
20/30 UsD 300.0 % 87.579 262, 735. 85 0.14
TXSTIL 7,474, 454,81 24
110060004004 3. 7500 Israel Electric USD MIN 22/32 usn 1,500.0 % 82.340 1,235, 102. 40 0. 66
XS2711443932 5. 0000 Israel Government EUR MTN 23/26 EUR 2,200.0 % 101. 617 2, 391, 836. 09 1.29
US46514BRL35 5. 5000 Israel Government USD Bonds 24/34 usn 600.0 % 95. 764 574, 584. 30 0.31
US46514BRM18 5. 7500 Israel Government USD Bonds 24/54 usn 300.0 % 90. 977 272, 932. 02 0.15
507 205.573.90 011
X52810863675 5.8750 % Cassa Depositi e Prestiti USD Notes
24/29 usn 200.0 % 101. 787 203, 573. 90 0.11
2,484,189, 64 1.34
5.2500 % Ivory Coast Government EUR Bonds
18/30 EUR 900.0 % 91. 209 878, 262. 02 0.47
X52064786754 5.8750 % Ivory Coast Government EUR Bonds
19/31 EUR 200.0 % 90. 382 193, 399. 40 0.10
XS2064786911 6.8750 % Ivory Coast Government EUR Bonds
19/40 EUR 200.0 % 83. 867 179, 458. 18 0.10
XS2264871828 4.8750 % Ivory Coast Government EUR Bonds
20/32 EUR 400.0 % 84. 040 359, 656. 95 0.19
XS2752065040 7.6250 % Ivory Coast Government USD Bonds
24/33 usn 400.0 % 97.343 389, 370. 04 0.21
XS2752065479 8.2500 % Ivory Coast Government USD Bonds
24/37 UsD 200.0 % 97. 208 194, 416. 80 0.11
XS0496488395 5.7500 %  Ivory Coast Government USD FLR-Bonds
10/32 usn 309.8 % 93. 483 289, 626. 25 0.16
EVZE, 651, 843. 74 0%
XS1577950311 7.3750 %  Jordan Government USD Bonds 17/47 usn 300.0 % 85. 943 257, 829. 42 0.14
XS2602742285 7.5000 % Jordan Government USD Bonds 23/29 usn 400.0 % 98. 504 394,014. 32 0.21
PFIRE 753,291, 04 088
XS52800066297 5.5000 % Development Bank of Kazakhstan USD
Notes 24/27 usn 1,000.0 % 99. 631 996, 305. 30 0.54
XS1595714087 5.7500 % KazMunayGas National USD Notes 17/47 usn 400.0 % 87.638 350, 553. 88 0.19
XS1807299331 6.3750 % KazMunayGas National USD Notes 18/48 usn 200.0 % 94.716 189, 432. 76 0.10
=7 280, 059,60 016
X52764839945 9.7500 % Kenya Government USD Bonds 24/31 usn 300.0 % 96. 353 289, 059. 69 0.16
=4 493, 585. 60 0.27
XS2829701718 5.1250 % Latvia Government USD MTN 24/34 ush 500.0 98. 717 493, 585. 60 0.27
LIEVTLGT 3,755, 050. 42 2.03
X52010030919 3.1000 %  ALROSA Finance USD Notes 20/27 usn 200.0 % 5.970 11, 940. 00 0.01
USL15669AA91 6.0100 % Chile Electricity Lux MPC USD Notes
23/33 ush 500.0 % 101. 395 506, 977. 15 0.27
USL21779AJ97 4.6250 %  CSN Resources USD Notes 21/31 ush 700.0 % 78. 958 552, 708. 45 0.30
XS210605 1 0.0000 % Social USD Zero—Coupon Bonds
usn 295.6 % 68. 988 203,926. 17 0.11
X52542166231 6.1290 % Greensaif Pipelines Bidco USD Notes
23/38 usn 300.0 102. 125 306, 375. 00 0.17
XS2542166744 6.5100 % Greensaif Pipelines Bidco USD Notes
23/42 usn 200.0 % 104. 883 209, 766. 10 0.11
USL4R02QAA86 5.1980 % Guara Norte USD Notes 21/34 ush 1,407.9 % 92.976 1,308, 964. 31 0.7
USL75833AA88 6.1250 % Petrorio Luxembourg Trading USD
Notes 21/26 usbh 400.0 391, 741. 24 0.21
X50848530977 5.1250 %  Sberbank of Russia Via SB Capital
USD Notes 12/22 usn 200.0 % 31. 996 63, 992. 00 0.03
USL9467UAB37 8.7500 % Unigel Luxembourg USD Defaulted
Notes 19/26 usn 700.0 % 28. 380 198, 660. 00 0.11
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K 555, 797. 04 0.30
XS52582522681 6.9600 % North Macedonia Government EUR Bonds
23/27 EUR 500.0 % 103. 897 555, 797. 04 0.30
=7 729, 657.93 0.39
XS2629043691 4.8760 % Khazanah Capital USD MTN 23/33 ush 300.0 % 98. 049 294, 145. 68 0.16
USYBBB56AV83 4.5500 % Petronas Capital USD MTN 20/50 ush 500.0 % 87.102 435,512. 25 0.23
- LR 86,572.15 0.05
USYB2014AA64 6.0670 % Nakilat USD Notes 06/33 usn 83.3 % 103. 966 86, 572. 15 0.05
EEDE] 1,590, 270. 33 5.26
USP1401KAB72 6.6250 % Banco Mercantil del Norte (Grand
Cayman) USD FLR-Notes 21/undefined usn 500.0 % 87.902 439, 508. 40 0.24
USP30179BR86 6.2640 % Comision Federal de Electricidad USD
Notes 22/52 ush 800.0 % 687, 169. 04 0.37
MXOSGOO00OFO 4.0000 % Mexican Udibonos MXN Bonds 17/28 MXN 6,500.7 % 329, 697. 19 0.18
MX0SGO0000KO 2.7500 %  Mexican Udibonos MXN Bonds 21/31 MXN 18, 689. 6 % 850, 281. 76 0.46
MX0SGO0000M6 3.0000 % Mexican Udibonos MXN Bonds 22/26 MXN 69, 070. 2 % 3,471, 159. 40 1.87
MX0SGO0000P9 4.0000 % Mexican Udibonos MXN Bonds 24/34 MXN 5,688.1 % 275,939. 51 0.15
US91087BAM28 2.6590 % Mexico Government USD Bonds 20/31 usn 500.0 % 413, 408. 15 0.22
US91087BAK6 1 4.7500 % Mexico Government USD Bonds 20/32 ush 300.0 % 279,001. 83 0.15
US91087BAL45 5.0000 % Mexico Government USD Bonds 20/51 usn 1,700.0 % 1,382,033. 19 0.75
US91087BANOT 3.7710 % Mexico Government USD Bonds 20/61 ush 500.0 % 312,322.35 0.17
US91087BAV27 6.3500 % Mexico Government USD Bonds 23/35 ush 1,000.0 % 1,015, 143. 50 0.55
US91087BAY65 5.0000 % Mexico Government USD Bonds 24/29 ush 500.0 % . 55 0.26
UST1643VAB18 6.7000 % Petroleos Mexicanos USD Notes 22/32 usn 1,244.0 % 0.56
USPORSOBAGT9 5.3750 % Sitios Latinoamerica USD Notes 22/32 usn 400.0 % 0.20
USP9401CAB83 6.3900 % Trust Fibra Uno USD Notes 19/50 usn 300.0 % 0.13
EXIL 0.11
USY6142NAH18 7.8750 % Mongolia Government USD Bonds 23/29 ush 200.0 % 102. 469 0.11
0.79
XS1221677120 4.5000 %  OCP USD Notes 15/25 200.0 % 98.217 0.11
XS2355149316 3.7500 %  OCP USD Notes 21/31 500.0 % 86. 670 0.23
X82355172482 5.1250 % OCP USD Notes 21/51 700.0 % 75.827 0.29
X52810168810 7.5000 % OCP_USD Notes 24/54 300.0 % 102,479 . 0.16
FA4OUT 1,023,717.72 0.55
XS1910827887 % Nigeria Government USD Bonds 18/31 ush 200.0 % 185, 390. 40 0.10
XS1717011982 % Nigeria Government USD MTN 17/27 ush 600.0 % 556, 528. 32 0.30
X52445169985 % Nigeria Government USD MTN 22/29 ush 300.0 % 281, 799. 00 0.15
E e 491, 381. 35 0.27
XS1405777589 4.7500 %  Oman Government USD Bonds 16/26 usn 500.0 % 98.276 491, 381. 35 0.27
RER5Y %09, 632. 11 0.9
XS1729875598 6.8750 % Pakistan Government USD Bonds 17/27 usn 400.0 % 86. 872 347, 486. 68 0.19
X52322319398 6.0000 % Pakistan Government USD MTN 21/26 usn 200.0 % 90. 580 181, 160. 16 0.10
X52322321964 8.8750 % Pakistan Government USD MIN 21/51 usn 300.0 % 76.491 229, 473.27 0.12
XS2348591707 7.5000 % Pakistan Water & Power Development
Authority USD Notes 21/31 ush 200.0 % 75. 756 151,512. 00 0.08
7% 8,372,872.84 4.52
USP0092AAG42 5.1250 %  Aeropuerto Internacional de Tocumen
USD Notes 21/61 ush 500.0 % 74. 095 370, 476. 00 0.20
USP12651AD05 5.2500 % Banco General USD FLR-Notes 21/unde-
fine ush 1,100.0 87.493 962, 417. 50 0.52
USP1559LAAT2 2.5000 % Banco Nacional de Panama USD Notes
20/30 usn 800.0 % 76. 988 615, 904. 00 0.33
US698299AK07 9.3750 % Panama Government USD Bonds 99/29 usn 2,415.0 % 112. 250 2,710, 838. 22 1.46
US698299AW45 6.7000 % Panama Government USD Bonds 06/36 usn 900.0 % 98.214 883, 929. 24 0.48
US698299BBIS 4.3000 % Panama Government USD Bonds 13/53 ush 300.0 % 64.998 194, 994. 75 0.11
US698299BM53 4.5000 % Panama Government USD Bonds 20/56 usn 1,000.0 % 65. 638 656, 376. 00 0.35
US698299BT07 6.4000 %  Panama Government USD Bonds 22/35 ush 900.0 % 95. 489 859, 398. 48 0. 46
US698299BS24 4.5000 %  Panama Government USD Bonds 22/6 usbh 300.0 % 64.921 194, 762. 49 0.11
US698299BV52 6.8530 % Panama Government USD Bonds 5 ush 200.0 % 9 185, 155. 10 0.10
US698299BX19 7.5000 % Panama Government USD Bonds 24/31 usn 300.0 % 105. 074 315, 221. 22 0.17
US698299BY91 8.0000 % Panama Government USD Bonds 24/38 usp 200.0 % 106. 522 213,043. 84 0.12
US698299BZ66 7.8750 % Panama Government USD Bonds 24/57 usn 200.0 % 105. 178 210, 356. 00 0.11
5574 1,197, 230.10 0%
USP75744AP07 7.9000 % Paraguay Government PYG Bonds 24/31 PYG 3,092,000.0 % 103. 950 426, 221.76 0.23
USP75744AE59 4.7000 %  Paraguay Government USD Bonds 17/27 usn 200.0 % 97. 727 195, 453. 08 0.11
USP75744AL92 3.8490 % Paraguay Government USD Bonds 22/33 UsD 200.0 % 87.203 174, 405. 50 0.09
USP75744AMT5 5.8500 % Paraguay Government USD Bonds 23/33 usn 200.0 % 99.813 199, 626. 50 0.11
USP75744AN58 6.0000 % Paraguay Government USD Bonds 24/36 usn 200.0 % 100. 762 201, 523. 26 0.11
A 3,308, 346. 68 1.78
US05971U2B27 4.6500 % Banco de Crédito del Peru PEN Notes
9/24 PEN 2,500. 0 99. 583 649, 233. 50 0.35
US224939AA67 10.1000 % Credicorp Capital Sociedad
Titulizadora PEN Notes 23/43 PEN 700.0 % 101. 000 184, 371. 46 0.10
USP56236AB16 3.2500 % InRetail Consumer USD Notes 21/28 ush 700.0 % 90. 457 633, 197. 67 0.34
UST15638BE14 6.9500 %  Peru Government PEN Bonds 08/31 PEN 700.0 % 102. 179 186, 523. 85 0.10
US715638DR09 3.2300 %  Peru Government USD Bonds 20/unde-
fined usn 1,100.0 % 57.061 627, 671. 66 0.34
US715638DU38 3.0000 % Peru Government USD Bonds 21/34 usp 600.0 % 82. 139 492, 835. 98 0.26
USP7808BAA54 4.7500 % Petroleos del Peru USD Notes 17/32 usn 200.0 % 74.898 149, 796. 88 0.08
USP7808BAB38 5.6250 % Petroleos del Peru USD Notes 17/47 usn 600.0 % 64.119 384, 715. 68 0.21
TAUEY 780,974, 60 0.3
UST718286BG11 6.3750 % Philippine Government USD Bonds
09/34 usn 600. 0 109. 683 658, 098. 48 0. 36
US718286CL96 2.6500 % Philippine Government USD Bonds
20/45 usn 200.0 % 65. 938 131, 876. 12 0.07
FSTF 7,600, 893. 74 0.8
X52778274410 4.3750 % Bank Gospodarstwa Krajowego EUR MTN
24/39 EUR 400.0 99. 658 426, 495. 21 0.23
XS2625207571 5.3750 % Bank Gospodarstwa Krajowego USD MIN
23/33 usn 400.0 % 99. 290 397, 158. 64 0.22
XS2711511795 6.2500 % Bank Gospodarstwa Krajowego USD
Notes 23/28 usDh 400.0 % 103. 553 414, 211. 44 0.22
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XS2746102479 3.6250 % Poland Government EUR Bonds 24/34 EUR 100.0 % 99.135 0.06
XS2746103014 4.1250 % Poland Government EUR Bonds 24/44 EUR 250.0 % 99. 435 0. 14
ha—L 0.95
XS2357494322 2.2500 % Qatar Energy USD Notes 21/31 ush 200.0 % 83. 858 0.09
XS2359548935 3.1250 % Qatar Energy USD Notes 21/41 ush 1, 600. 0 % 74.833 0.65
XS19: 7582 4.0000 % Qatar Government USD Bonds 19/29 UsD 400.0 % 97. 022 0.21
—<=7 2.39
XS2258400162 2.6250 % Romania Government EUR Bonds 20/40 EUR 500.0 % 65. 249 0.19
XS2027596530 2.1240 % Romania Government EUR MTN 19/31 EUR 740.0 % 80. 806 0.35
XS2364200514 2.8750 % Romania Government EUR MTN 21/42 EUR 700.0 % 65. 153 0.26
XS2434895558 2.1250 % Romania Government EUR MTN 22/28 EUR 1,200.0 % 0. 64
XS52434895806 3.7500 % Romania Government EUR MTN 22/34 EUR 1, 400. 0 % 85. 956 0.69
X52201851685 4.0000 % Romania Government USD Bonds 20/51 UsD 700.0 % 69. 557 0. 26
av7 330, 202. 33 0.18
RUOOOAOZZVES 2.8750 % Russian Foreign Bond - Eurobond EUR
Bonds 18/25 EUR 200.0 % 80. 108 171,414. 33 0.09
RUOOOAOJWHA4 4.7500 % Russian Foreign Bond — Eurobond USD
Bonds 16/26 UsD 200.0 79.394 158, 788. 00 0.09
FHOTSET 7436, 648. 75 077
XS2159975700 3.2500 %  Saudi Government USD MTN 20/30 usn 500.0 % 90. 162 450, 811. 25 0.24
XS2747599095 5.0000 % Saudi Government USD MTN 24/34 usD 1, 000. 0 % 98. 584 985, 837. 50 0.53
2R HIL 649, 285. 49 0.35
XS2333676133 5.3750 %  Senegal Government EUR Bonds 21/37 EUR 100. 0 73.051 78, 157. 07 0.04
XS2838363476 7.7500 %  Senegal Government USD Bonds 24/31 UsD 600. 0 X 95. 188 571, 128. 42 0.31
ELET 2,710, 738.97 1.49
XS2015296465 1.5000 % Serbia Government EUR Bonds 19/29 EUR 600.0 % 85.127 546, 461. 57 0.29
XS2170186923 3.1250 % Serbia Government EUR Bonds 20/27 EUR 100. 0 % 95.921 . 0.06
XS2580269426 6.2500 % Serbia Government USD Bonds 23/28 ush 700.0 % 101. 470 710, 287. 48 0.38
XS2580270275 6.5000 % Serbia Government USD Bonds 23/33 ush 1, 000. 0 % 101. 697 1,016, 973. 10 0.55
X52838999691 6.0000 % Serbia Government USD Bonds 24/34 Usp 400.0 % 98. 598 394, 391. 32 0.21
T UAR—IL 588, 796. 07 0.32
USY51478AA66 6.8750 % LLPL Capital USD Notes 19/39 ush 387.1 % 100. 471 388, 922. 47 0.21
N00013215509 9.6250 % Yinson Production Financial Services
USD Notes 24/29 usD 200.0 g 199, 873. 60 0.11
m72Uh 8,522,515.12 4.60
XS1864523300 6.3500 % Eskom Holdings USD Notes 18/28 usD 3,400.0 % 97. 164 3,303, 575. 32 1.78
XS1864522757 8.4500 % Eskom Holdings USD Notes 18/28 ush 200.0 % 100. 871 201, 741. 00 0.11
USB36205AX27 5.6500 % South Africa Government USD Bonds
17/47 usp 200.0 % 75. 587 151, 173.80 0.08
US836205BB97 5.7500 % South Africa Government USD Bonds
19/49 usp 2,000.0 % 75. 695 1, 513, 896. 00 0.82
ZAG000016320 10.5000 %  South Africa Government ZAR Bonds
98/26 ZAR 58, 800. 0 % 103. 764 3, 352, 129. 00 1.81
1,712,782 67 09
USY4938AAL36 4.8750 % Korea National 0il USD Notes 24/29 usp 500.0 % 99.119 495, 596. 30 0.27
USY52758AE20 1.3750 % LG Chem USD Notes 21/26 usD 1, 100. 0 % 92. 229 1,014,514. 05 0.54
XS2739009855 6.0000 % Mirae Asset Securities USD Notes
24/29 UsD 200.0 % 101. 336 202, 672. 32 0.11
FOEPZ) 7,801, 912.21 097
USY8137FAH11 6.2000 % Sri Lanka Government USD Bonds 17/27 usp 300.0 % 59.171 177,513.51 0.10
USY8137FAK40 5.7500 % Sri Lanka Government USD Defaulted
Bonds 18/23 UsD 1, 400. 0 % 57.700 807, 800. 00 0.44
USY8137FANSS 6.8500 % Sri Lanka Government USD Defaulted
Bonds 19/24 ush 200.0 % 57.943 115, 886. 50 0.06
USY8137FAQIO 6.3500 % Sri Lanka Government USD Defaulted
Bonds 19/24 usp 400.0 % 57.952 231, 807. 60 0.12
USY8137FAP37 7.8500 % Sri Lanka Government USD Bonds 19/29 usp 200.0 % 59.438 118, 876. 18 0.06
USY8137FAR92 7.5500 % Sri Lanka Government USD Bonds 19/30 UsD 600. 0 % 58. 338 350, 028. 42 0.19
RTR 002 0,00
USH3698DDQ46 9.7500 % Credit Suisse Group USD Notes
22/undefined UsD 200.0 % 0. 000 0.02 0. 00
EPZ 1,171,842.70 0.63
XS2348767083 7.5000 % BOI Finance EUR Notes 22/27 EUR 700.0 % 94, 221 705, 647. 60 0.38
X 11183244 1.5390 % Prosus EUR MTN 20/28 EUR 200.0 % 89. 649 191, 831. 85 0.10
XS2211183756 2.0310 % Prosus EUR MIN 20/32 EUR 100. 0 % 81. 308 86, 990. 93 0.05
USN7163RAW36 3.2570 % Prosus USD Notes 22/27 UsD 200.0 % 93. 686 187, 372. 32 0.10
rY=F—FK- kT 297,522.72 0.16
USP93960AJ47 5.9500 % Trinidad & Tobago Government USD
Bonds 23/31 UsD 300.0 % 99. 174 297,522.72 0. 16
Fa=o7 668, 751.37 0.36
XS1175223699 5.7500 % Tunisia Government USD Bonds 15/25 UsD 700.0 % 95. 536 668, 751. 37 0. 36
5] 10,925, 785, 02 589
XS2790222116 5.8750 % Turkey Government EUR Bonds 24/30 EUR 600. 0 % 100. 202 643, 234. 20 0.35
US900123AY60 6.8750 % Turkey Government USD Bonds 06/36 usp 2,000.0 % 94.931 1,898, 612. 20 1.02
1S900123CB40 4.8750 % Turkey Government USD Bonds 13/43 ush 1, 000. 0 % 71. 064 710, 640. 00 0.38
1US900123CM05 5.7500 % Turkey Government USD Bonds 17/47 ush 1, 800. 0 % 77.228 1, 390, 104. 00 0.75
1S900123CP36 5.1250 %  Turkey Government USD Bonds 18/28 ush 2,000.0 % 95 1,904, 418. 00 1.03
US900123CQ19 6.1250 %  Turkey Government USD Bonds 18/28 usp 200.0 % 97.833 195, 665. 08 0.11
US900123DA57 5.9500 % Turkey Government USD Bonds 20/31 usp 600. 0 % 93. 187 559, 120. 68 0.30
1Us900123DC14 5.8750 % Turkey Government USD Bonds 21/31 usp 300.0 % 92. 394 277, 180. 95 0.15
1S900123D]66 9.1250 %  Turkey Government USD Bonds 23/30 usp 1, 400. 0 % 109. 056 1, 526, 790. 72 0.82
1US900123DK30 7.6250 % Turkey Government USD Bonds 24/34 UsD 900. 0 % 101. 179 910, 609. 92 0.49
XS2750476603 7.5000 % Turkiye Thracat Kredi Bankasi USD
Notes 24/28 ush 400.0 % 99.917 399, 667. 32 0.22
XS2764457235 8.2500 % Turkiye Varlik Fonu Yonetimi USD
Notes 24/29 UsD 500. 0 % 101. 949 509, 742. 85 0.27
5547 2,015, 679.01 1.09
XS2357277149 6.2500 % State Agency of Roads of Ukraine USD
Notes 21/30 ush 600.0 % 28. 550 171, 300. 00 0.09
X 925470 7. 7500 Ukraine Government USD Bonds 15/27 usn 300.0 % 31.037 , 110. 76 0.05
XS1577952952 7.3750 Ukraine Government USD Bonds 17/34 usp 1, 750. 0 % 29. 200 511, 000. 00 0.28
XS52010030836 7.2530 Ukraine Government USD Bonds 20/35 UsD 2,200.0 % 29. 096 640, 117. 50 0.35
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X52010028699 6.8760 % Ukraine Government USD Bonds 21/31 Ush 700.0 29.073 203,512. 75 0. 11
X51303929894 7.7500 %  Ukraine Government USD FLR-Bonds
15/41 usp 800.0 % 49. 580 396, 638. 00 0.21
73 JEREEH 3,744, 823.98 2.02
52816006303 5.3750 %  Abu Dhabi Developmental Holding USD
MIN 24/29 ush 400.0 % 101.818 407, 273.00 0.22
XS2816006725 5.5000 % Abu Dhabi Developmental Holding USD
MTN 24/34 UsD 400.0 % 102.998 411,993.76 0.22
X52811094213 5.5000 % Abu Dhabi Government USD Bonds 24/54 UsD 600.0 % 102. 159 612,954. 54 0.33
XS2600248335 4.6960 %  Abu Dhabi National Energy USD Notes
23/33 ush 300.0 % 97.747 293, 241.48 0.16
X52651619285 4.8750 % Masdar Abu Dhabi Future Energy USD
MIN 23/33 ush 800. 0 776, 291. 52 0.42
X52623206187 5.0840 %  MDGH GMIN RSC ush 200.0 189, 0.10
X52707149600 5.8750 %  MDGH GMTN R ush 300.0 316, 0.17
XS2386563469 1.6250 %  NBK USD FLR-Notes 21/27 usp 800. 0 736, 464. 00 0.40
EDE 3 .74
USGO399BAB39 2500 % Antofagasta USD Notes 24/34 ush 300.0 % 104. 188 E 0.17
US06738ECAL0 5.7460 % Barclays USD FLR-Notes 22/33 ush 400.0 % 100. 196 0.22
X52301292400 1.5000 %  Gazprom Via Gaz Capital EUR MTN
21/27 EUR 800.0 % 58.500 500, 713.09 0.27
US4042800612 5.2100 % HSBC Holdings USD FLR-Notes 22/28 usD 200.0 % 99,196 198, 992. 64 0.11
USGE883RABSO 0.0000 % Panama Infrastructure Receivable
Purchaser USD Zero-Coupon Notes
05.04. 2032 ush 2,700.0 % 65.625  1,771,875.00 0.95
XS1261825621 9.7500 % Ukreximbank Via Biz Finance USD
Notes 15/ ush 315 % 94.524 5,446. 65 0.02
FAYHERE 7,365, 816. 67 3.97
XS1891174341 2.5000 % Digital Euro Finco EUR Notes 19/26 EUR 1000 % 97.733 104, 564. 03 0.06
US5252M0FD44 6.8750 % Lehman Brothers Holdings USD
Defaulted MIN 08/18 ush L0 % 0.080 2,560. 00 0.00
USUS035UAC63 8.7500 % Sasol Financing USA USD Notes 23/29 ush 500.0 % 101. 628 508, 139, 0.27
US912828)272 2.0000 % United States Government USD Bonds
15/25 usD 2,200.0 % 97.977  2,155,481.32 116
US91282CF]53 3.1250 % United States Government USD Bonds
22/29 ush 2,300.0 % 94.477 2,172, 960.88 117
US912810TF57 2.3750 % United States Government USD Bonds
22/42 ush 1,000.0 % 73.671 736, 714. 50 0.40
US912797KD8Y 0.0000 % United States Government USD Zero-
Coupon Bonds 29. 08. 2024 Ush 1,700.0 % 99. 141 1,685,393 94 0.91
PARFRE Y 816, 023. 00 0.44
XS2365195978 3.9000 % Uzbekistan Government USD Bonds
21/31 ush 1,000.0 % 81. 602 816, 023. 00 0.44
REVES] 1,479,407. 25 0.80
USPYTAT5AD26 7.0000 % Venezuela Government USD Defaulted
Bonds 03/18 ush 500.0 % 14.720 73, 600. 00 0.04
US922646BL74 9.3750 % Venezuela Government USD Defaulted
Bonds 04/34 ush 800. 0 157, 0.08
USPOT4T5AGS6 6.0000 % Venezuela Government USD Defaulted
Bonds 05/20 UsD 1,130.0 % 14.558 164,502, 91 0.09
USP9TAT5A]95 7.0000 % Venezuela Government USD Defaulted
Bonds 07/38 UsD 1000 % 15.346 15, 345. 72 0.01
USP17625AB33 9.2500 % Venezuela Government USD Defaulted
Bonds 08/28 ush 6,205.0 % 17222 1,068, 625.
DR 8 % HIB THS| Sh HEEH S & CEMEME R 4, 406, 588.
[E] 1,155, 382.
FILEYFY 161,784,
US64131GAA04 6.7500 % Provincia de Neuquen Argentina USD
FLR-Notes 17/30 ush 190.7 % 84.850 161, 784. 66 0.08
AR UES 219,946.84 0.12
US16062JA443 7.8600 % Interoceanica V Finance USD Notes
08/30 ush 214.5 % 102. 531 219,946.84 0.12
TAUHEARE 773, 651.36 0.42
UST6T16XAC65 8.2000 % Rio 0il Finance Trust Series 2018-1
USD Notes 18/28 usp 763.0 % 101. 401 773, 651. 36 0.42
FEy by % 440, 687. 71 0.24
TFAYhERE 440, 687. 71 0.24
US61749BAD55 5.5494 % MNorgan Stanley Capital I Trust 2006~
NC5_ABS USD FLR-Notes 06/36 C1.A2B ush 854.9 % 51.549 440,687.71 ¥ 0.24
E—5—T Ry LHE 2.810.517.71 1.52
FEDFY 489, 278. 90 0.27
X52419722678 6.0828 % Canada Square Funding 6 MBS GBP FLR-
Notes 22/59 C GBP 151.6 100. 065 191,626. 02 * 0.10
X52348602835 5.9335 % Rochester Financing No 3 MBS GBP
FLR-Notes 21/44 CL.A GBP 155.6 % 99. 845 196,321.99 " 0.11
X52432286115 5.9535 % Tower Bridge Funding 20221 MBS GBP
FLR-Notes 22/63 C1.A GBP 80.3 % 99.920 101, 330.89 " 0.06
T AUhARE 2,321,238.81 1.25
US05539BAQTT 4.3248 %  BCAP 2012-RR3 Trust MBS USD FLR-
Notes 12/37 CI.2A8 UsD 1,517.9 % 85.552  1,298,623.12 " 0.70
US08162PAX96 3.6660 % Benchmark 2018-BI Mortgage Trust MBS
USD FLR-Notes 18/51 C. BOFA SECURI-
TIES, INC. / FIXED INCOME ush 1,000.0 % 93.918 939, 182.80 " 0.51
USB6360NAGT9 5.1498 %  Structured Adjustable Rate Mortgage
Loan Trust MBS USD FLR-Notes 06/36
ClL 1Al Usp 94.0 % 88. 749 83,432.89
ZDMDIEFHE & CHEHRRE R 1,957,829,
[E 1,957, 829.
~R)— 302, 009. .
UST15638AV48 6.9000 % Peru Government PEN Bonds 07/37 PEN 1,200.0 % 96. 509 302, 009. 83 0.16
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h e DF) 1,655, 819. 81 0.89
XS2395714418 8.6000 % Development Bank of Southern Africa
ZAR Notes 21/24 ZAR 30, 200. 0 % 99. 795 , 655, 1 . 89
BEAGIE L LU NERER T79. 492, 024.07 .83
SRBB~ORE 8. 112.50 %
—BiLLES , 484, 4 96
State Street Bank International
GmbH, Luxembourg Branch usn 1,029, 149. 25 0.56
Cash at Broker and Deposits for
collateralisation of derivatives UsD 4, 454, 963. 29 2. 40
SBERA~DIES 5,484, 112.54 2.96
ROEZRT T RHH T
HEHG e Ty, OMFOANE pe Ry Hesk
Ctr: 5249 o [E9) (%)
FORF4T
PO RIS 3 b« RT3 kT
LBTFUNT4T 610, 562. 77 0.33
] 61056277 0.33
WABRBED 0.42
10-Year US Treasury Bond (CBT) Futures 09/24 Ctr 266 USD 110. 250 0.18
5-Year German Government Bond (Bobl) Futures 09/24 Ctr 22 ELR 116. 530 0.02
5-Year US Treasury Bond (CBT) Futures 09/24 Ctr 394 USD 106. 688 0.16
Ultra Long US Treasury Bond (CBT) Futures 09/24 Ctr 36__USD 127. 000 0. 06
FEES M 0,09
10-Year German Government Bond (Bund) Futures 09/24 Ctr -55 ELR 131.910 =0.07
30-Year German Government Bond (Buxl) Futures 09/24 Ctr -20 EUR 131. 260 -0.02
JEEMEIDTINT 4T 569, 036. 47 0.31
EMBEIG] 40519548 022
Sold AUD / Bought USD - 02 Jul 2024 AUD -339, 000. 00 729. 65 0.00
Sold AUD / Bought USD - 02 Aug 2024 AUD -140, 000. 00 330. 26 0.00
Sold BRL / Bought USD - 02 Jul 2024 BRL 79, 163. 31 1, 050. 64 0.00
Sold CAD / Bought USD - 02 Jul 2024 CAD -1, 166, 000. 00 3,271.09 0.00
Sold CHF / Bought USD - 02 Jul 2024 CHF ~733, 349. 64 ~4,071.13 0.00
Sold CHF / Bought USD - 02 Aug 2024 CHF 630, 661. 41 1, 791. 90 0.00
Sold CLP / Bought USD - 23 Sep 2024 CLP ~193, 407, 010. 00 0. 00
Sold COP / Bought USD - 18 Sep 2024 COP -1, 326, 705, 000. 00 0. 00
Sold CZK / Bought USD - 19 Jul 2024 CZK -8, 073, 469. 61 0.00
Sold DOP / Bought USD - 24 Jul 2024 DoP -2, 259, 586. 40 0.00
Sold DOP / Bought USD - 22 Aug 2024 DoP -49, 641, 098. 40 0.00
Sold DOP / Bought USD - 23 Aug 2024 DoP -10, 719, 000. 00 0.00
Sold DOP / Bought USD - 06 Sep 2024 Dop ~24, 913, 736. 50 0.00
Sold DOP / Bought USD - 19 Sep 2024 DoP ~15, 265, 510. 40 0.00
Sold EUR / Bought USD - 02 Jul 2024 EUR ~20, 523, 135. 00 0.16
Sold EUR / Bought USD - 02 Aug 2024 EUR -19, 420, 135. 00 0.02
Sold GBP / Bought USD - 02 Jul 2024 GBP -844, 000. 00 0.00
Sold GBP / Bought USD - 02 Aug 2024 GBP -604, 000. 00 0.00
Sold HUF / Bought USD - 19 Jul 2024 HUF -157, 685, 361. 00 0.00
Sold IDR / Bought USD - 26 Jul 2024 IDR -1, 515, 187, 620. 00 0.00
Sold ILS / Bought USD - 19 Jul 2024 ILS =70, 023. 76 0.00
Sold INR / Bought USD - 15 Jul 2024 INR 305, 942, 814. 26 -0.01
Sold KRW / Bought USD - 22 Jul 2024 KRW -89, , 163. 00 0. 00
Sold KWD / Bought USD - 02 May 2029 KW -72,429.12 0. 00
Sold KWD / Bought USD - 03 May 2029 KWD , 429,12 0.00
Sold KWD / Bought USD - 07 May 2029 KWD , 429,12 0.00
Sold KWD / Bought USD - 08 May 2029 KWD -50, 904. 00 0.00
Sold MXN / Bought USD - 15 Jul 2024 MXN -8, 305, 000. 00 0.00
Sold MXN / Bought USD - 18 Sep 2024 MXN ~103, 638, 846. 12 0.07
Sold MYR / Bought USD - 17 Jul 2024 MYR 179, 091. 00 0.00
Sold NGN / Bought USD - 12 Feb 2025 NGN ~280, 050, 000. 00 0.02
Sold NOK / Bought USD - 02 Jul 2024 NOK -2, 707, 3. 06 0. 00
Sold NZD / Bought USD - 02 Jul 2024 NZD -837, 137. 00 0.00
Sold NZD / Bought USD - 02 Aug 2024 NZD -837, 137. 00 0.00
Sold PEN / Bought USD - 05 Jul 2024 PEN -3, 627, 814. 63 0.01
Sold PEN / Bought USD - 30 Jul 2024 PEN -3, 626, 863. 24 0.00
Sold PEN / Bought USD - 18 Sep 2024 PEN -1, 650, 199. 32 0.01
Sold PHP / Bought USD - 20 Sep 2024 PHP ~16, 866, 014. 52 0.00
Sold PLN / Bought USD - 22 Jul 2024 PLN -5, 358, 000. 00 0.00
Sold SEK / Bought USD - 02 Jul 2024 SEK -2, 295, 292. 24 0. 00
Sold SGD / Bought USD - 02 Jul 2024 SGD —71,362. 11 0.00
Sold SGD / Bought USD - 02 Aug 2024 SGD -T71, 256. 19 0.00
Sold THB / Bought USD - 19 Jul 2024 THB -8, 304, 139. 55 0.00
Sold TRY / Bought USD - 29 Jul 2024 TRY -3, 807, 249. 40 0.00
Sold TWD / Bought USD - 13 Sep 2024 TWD -8, 345, 074. 00 0.00
Sold USD / Bought AUD - 02 Jul 2024 ~225, 003. 62 0.00
Sold USD / Bought AUD — 02 Aug 2024 132,707, 61 0.00
Sold USD / Bought BRL - 02 Jul 2024 US -108, 000. 00 0. 00
Sold USD / Bought BRL - 02 Aug 2024 usD -1, 326, 817. 00 -0.05
Sold USD / Bought CHF - 02 Jul 2024 usD -817,794. 91 0.00
Sold USD / Bought CLP - 11 Jul 2024 usD -91, 069. 00 0.00
Sold USD / Bought COP - 17 Jul 2024 Ush -285, 740. 16 0.00
Sold USD / Bought EUR - 02 Jul 2024 UsD ~21, 999, 657. 63 -0.02
Sold USD / Bought GBP - 02 Jul 2024 Ush 1,068, 381. 45 0.00
Sold USD / Bought IDR - 26 Jul 2024 usp -212, 086. 66 0. 00
Sold USD / Bought INR - 24 Sep 2024 usn -3, 721, 890. 82 0. 00
Sold USD / Bought KRW - 22 Jul 2024 usp -119, 000. 00 0.00
Sold USD / Bought MXN - 15 Jul 2024 UsD -292. 00 0.00
Sold USD / Bought NGN - 12 Feb 2025 usD -173, 000. 00 0.00
Sold USD / Bought NOK - 02 Jul 2024 UsD -255, 440. 62 0.00
Sold USD / Bought NOK - 02 Aug 2024 Ush ~161, 184. 72 0.00
Sold USD / Bought PEN - 05 Jul 2024 Ush -951, 408. 21 0.00
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Sold USD / Bought PHP - 26 Jul 2024 ~130, 000. 00 0.00
Sold USD / Bought PLN - 22 Jul 2024 -970, 594. 09 0.00
Sold USD / Bought SEK - 02 Jul 2024 -218, 817, 0. 00
Sold USD / Bought SEK - 02 Aug 2024 -22,304. 76 0.00
Sold USD / Bought SGD - 02 Jul 2024 52, 615. 28 0.00
Sold USD / Bought TRY - 03 Jul 2024 -105, 047. 72 0.00
Sold USD / Bought TRY - 08 Jul 2024 —480, 165. 61 0.02
Sold USD / Bought TRY - 16 Jul 2024 -21,903.93 0.00
Sold USD / Bought TRY - 17 Jul 2024 60, 218. 85 0.00
Sold USD / Bought TRY - 22 Jul 2024 ~374, 776. 31 0.00
Sold USD / Bought TRY - 23 Jul 2024 ~34, 885. 00 0. 00
Sold USD / Bought TRY - 24 Jul 2024 —41, 605. 65 0.00
Sold USD / Bought TRY - 25 Jul 2024 24, 962. 91 0.00
Sold USD / Bought TRY - 31 Jul 2024 -15,189.78 0.00
Sold USD / Bought TRY - 06 Aug 2024 —45, 967. 04 0.00
Sold USD / Bought TRY - 07 Aug 2024 ~24, 553. 00 0.00
Sold USD / Bought TRY - 08 Aug 2024 ~71,713.29 0.00
Sold USD / Bought TRY - 09 Aug 2024 ~41, 799. 00 0.00
Sold USD / Bought TRY - 14 Aug 2024 ~47, 880. 47 0. 00
Sold USD / Bought TRY - 15 Aug 2024 -200, 011. 24 0.00
Sold USD / Bought TRY - 20 Aug 2024 -2, 188,221.76 0.01
Sold USD / Bought TRY - 22 Aug 2024 57, 639. 17 0.00
Sold USD / Bought TRY - 23 Aug 2024 27, 718. 00 0.00
Sold USD / Bought TRY - 29 Aug 2024 ~108, 130. 65 0.00
Sold USD / Bought TRY - 09 Sep 2024 ~49, 270. 00 0.00
Sold USD / Bought TRY - 08 Nov 2024 -16, 153. 00 0.00
Sold USD / Bought ZAR - 19 Jul 2024 -169, 832. 79 0. 00
Sold ZAR / Bought USD — 19 Jul 2024 —87, 740, 132. 82 —0.02
27y JEEI 9
GLSy b TIANE - RT YT .17
TRFovavOBENF -0.17

IRS CZK Pay 3.77% / Receive 6M PRIBOR - 09 Jan 2029
IRS CZK Receive 4.18% / Pay 6M PRIBOR - 07 Nov 2028
IRS EUR Pay 2.50% / Receive 6M EURIBOR - 18 Sep 2054

60, 200, 000. 00
101, 200, 000. 00
600, 000. 00

Chile Government 3.24% 06 Feb 2028 - 1.00% - 20 Dec 2028 200, 000. 00 0.00
Chile Government 3.24% 06 Feb 2028 — 1.00% - 20 Dec 2028 500, 000. 00 0.00
Chile Government 3.24% 06 Feb 2028 — 1.00% - 20 Dec 2028 120, 000. 00 . 0.00
Chile Government 3.24% 06 Feb 2028 - 1.00% - 20 Dec 2028 80, 000. 00 2.85 0.00
Dubai Government 7.76% 05 Oct 2020 - 1.00% - 20 Dec 2024 500, 000. 00 -1,215.68 0.00
Korea Government 2.75% 19 Jan 2027 - 1.00% - 20 Jun 2029 3,600, 000. 00 2,722.06 0.00
Markit CDX Emerging Markets Index - 1.00% - 20 Dec 2027 ush 1, 000, 000. 00 ~43,219. 00 -0.02
Markit CDX North America Investment Grade Index - 1.00% - 20 Dec
2028 ush 2,900, 000. 00 25, 215. 90 -0.01
Markit CDX North America Investment Grade Index - 1.00% - 20 Jun
2029 UsD 3, 000, 000. 00 6, 460. 45 0.00
Mexico Government 4.15% 28 Mar 2027 - 1.00% - 20 Jun 2029 UsD 400, 000. 00 ~826. 67 0.00
Mexico Government 4.15% 28 Mar 2027 - 1.00% - 20 Jun 2029 UsD 400, 000. 00 ~826. 67 0.00
Oman Government 4.75% 15 Jun 2026 - 1.00% - 20 Dec 2027 ush 100, 000. 00 —4,217.10 0.00
Oman Government 4.75% 15 Jun 2026 - 1.00% - 20 Dec 2027 UsD 100, 000. 00 -4,217.10 0.00
Saudi Arabia Government 4.00% 17 Apr 2025 - 1.00% - 20 Dec 2028 ush 1, 700, 000. 00 7,576. 87 0.01
South Africa Government 5.88% 16 Sep 2025 - 1.00% - 20 Jun 2026 ush 2, 300, 000. 00 ~110, 296. 64 ~0.06
Turkey Government 11.88% 15 Jan 2030 - 1.00% ~ 20 Dec 2025 usp 300, 000. 00 ~27,580. 49 -0.02
Turkey Government 11.88% 15 Jan 2030 — 1.00% — 20 D 025 USD 1, 000, 000. 00 —95,659. 11 —0.05
P PEPETES 616, 037.98 0.34
Banco do Brasil 4.63% 15 Jan 2025 - 1.00% - 20 Dec 2024 600, 000. 00 14,794, 46 0.01
Brazil Government 4.25% 07 Jan 2025 - 1.00% - 20 Jun 2026 100, 000. 00 5,662. 29 0.00
Brazil Government 4.25% 07 Jan 2025 - 1.00% - 20 Jun 2027 2, 100, 000. 00 125, 788.73 0.07
Brazil Government 4.25% 07 Jan 2025 - 1.00% - 20 Dec 2027 500, 000. 00 32, 924. 69 0.02
Brazil Government 4.25% 07 Jan 2025 - 1.00% - 20 Dec 2030 600, 000. 00 48, 165. 11 0.03
Brazil Government 4.25% 07 Jan 2025 - 1.00% - 20 Jun 2031 1, 300, 000. 00 103, 403. 12 0. 06
Brazil Government 4.25% 07 Jan 2025 - 1.00% - 20 Jun 2031 700, 000. 00 59, 173. 58 0.03
Chile Government 3.24% 06 Feb 2028 - 1.00% - 20 Dec 2024 300, 000. 00 813. 60 0.00
Chile Government 3.24% 06 Feb 2028 - 1.00% - 20 Dec 2024 200, 000. 00 332.07 0.00
Chile Government 3.24% 06 Feb 2028 — 1.00% — 20 Jun 2028 100, 000. 00 1,844, 96 0.00
Indonesia Government 2.15% 28 Jul 2031 — 1.00% — 20 Jun 2029 1, 800, 000. 00 ~7,852. 25 0.00
Israel Government 2.88% 16 Mar 2026 — 1.00% — 20 Dec 2024 200, 000. 00 -91. 17 0.00
Israel Government 2.88% 16 Mar 2026 - 1.00% - 20 Dec 2025 900, 000. 00 -836. 75 0.00
Israel Government 2.88% 16 Mar 2026 - 1.00% - 20 Jun 2026 200, 000. 00 -93.72 0.00
Mexico Government 4.15% 28 Mar 2027 - 1.00% - 20 Dec 2024 100, 000. 00 1,201. 34 0.00
Mexico Government 4.15% 28 Mar 2027 - 1.00% - 20 Dec 2024 700, 000. 00 8, 536. 05 0.01
Mexico Government 4.15% 28 Mar 2027 - 1.00% - 20 Dec 2025 100, 000. 00 2,162. 50 0.00
Mexico Government 4.15% 28 Mar 2027 - 1.00% - 20 Jun 2026 400, 000. 00 6,810.46 0.00
Mexico Government 4.15% 28 Mar 2027 - 1.00% - 20 Dec 2026 1, 000, 000. 00 6,779.49 0.00
Mexico Government 4.15% 28 Mar 2027 - 1.00% - 20 Dec 2026 9, 000, 000. 00 92, 619. 65 0.05
Mexico Government 4.15% 28 Mar 2027 - 1.00% - 20 Jun 2027 300, 000. 00 3, 530. 44 0.00
Mexico Government 4.15% 28 Mar 2027 - 1.00% - 20 Jun 2028 300, 000. 00 7,798.93 0.00
Mexico Government 4.15% 28 Mar 2027 - 1.00% - 20 Dec 2028 200, 000. 00 1,905. 97 0.00
Mexico Government 4.15% 28 Mar 2027 - 1.00% - 20 Dec 2028 1, 100, 000. 00 10, 482. 82 0.01
Panama Government 8.88% 30 Sep 2027 - 1.00% - 20 Dec 2024 300, 000. 00 910. 24 0.00
Peru Government 8.75% 21 Nov 2033 - 1.00% - 20 Jun 2026 1, 100, 000. 00 7,132.76 0.00
Peru Government 8.75% 21 Nov 2033 — 1.00% - 20 Jun 2026 900, 000. 00 2,560. 46 0.00
Peru Government 8.75% 21 Nov 2033 - 1.00% - 20 Jun 2026 2,200, 000. 00 23, 872. 46 0.01
Peru Government 8.75% 21 Nov 2033 — 1.00% - 20 Jun 2026 3,600, 000. 00 30, 273. 68 0.02
Peru Government 8.75% 21 Nov 2033 - 1.00% - 20 Jun 2026 200, 000. 00 722.29 0.00
Peru Government 8.75% 21 Nov 2033 - 1.00% - 20 Jun 2026 200, 000. 00 825.93 0.00
Peru Government 8.75% 21 Nov 2033 - 1.00% - 20 Jun 2026 3,000, 000. 00 15,032. 96 0.01
Poland Government 1.38% 22 Oct 2027 - 1.00% - 20 Jun 2028 100, 000. 00 1,826. 26 0.00
Qatar Government 9.75% 15 Jun 2030 — 1.00% - 20 Dec 2026 300, 000. 00 947. 61 0.00
Qatar Government 9.75% 15 Jun 2030 - 1.00% - 20 Jun 2029 3, 200, 000. 00 -9, 726. 05 0.00
Serbia Government 3.13% 15 May 2027 - 1.00% - 20 Dec 2027 200, 000. 00 15, 803. 01 0.01
&FZT v T (IRS) -140, 935. 63 -0.08
IRS CZK Pay 3.68% / Receive 6M PRIBOR - 08 Jan 202 41, 000, 000. 00 0.01
0.01
0.03
0.02
0. 04

IRS EUR Receive 2.75% / Pay 6M EURIBOR - 18 Sep 2029
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IRS EUR Receive 2.75% / Pay 6M EURIBOR - 18 Sep 2034 EUR 1, 100, 000. 00
IRS EUR Receive 3.30% / Pay 6M EURIBOR - 03 Oct 2033 EUR 200, 000. 00
IRS EUR Receive 3.37% / Pay 6Y EURIBOR — 09 Oct 2028 EUR 400, 000. 00
IRS EUR Receive 3.45% / Pay 6M EURIBOR — 20 Oct 2028 EUR 400, 000. 00
IRS USD Pay 3.00% / Receive 3M SOFR - 19 Dec 2028 UsD 9,400, 000. 00
IRS USD Pay 3.50% / Receive 12M SOFR - 20 Jun 2054 UsD 600, 000. 00
IRS USD Pay 3.50% / Receive 12M SOFR — 18 Dec 2054 UsD 1, 600, 000. 00
IRS USD Pay 3.75% / Receive 12M SOFR - 20 Jun 2029 UsD 1, 000, 000. 00
IRS USD Pay 3.75% / Receive 12M SOFR — 20 Jun 2034 UsD 500, 000. 00
IRS USD Pay 3.75% / Receive 12M SOFR — 20 Jun 2034 UsD 1, 700, 000. 00
IRS USD Pay 3.75% / Receive 12 SOFR - 20 Jun 2036 Ush 400, 000. 00
IRS USD Pay 4.00% / Receive 12M SOFR - 20 Jun 2026 Usp 30,400, 000. 00
IRS USD Pay 4.25% / Receive 12M SOFR — 20 Mar 2034 UsD 2,200, 000. 00
IRS USD Receive 1.00% / Pay 3M SOFR — 16 Dec 2025 UsD 20,300, 000. 00
IRS USD Receive 1.50% / Pay 3M SOFR - 15 Dec 2028 UsD 2,400, 000. 00
IRS USD Receive 1.75% / Pay 12M SOFR — 15 Jun 2024 UsD 6,000, 000. 00
IRS USD Receive 3.00% / Pay 3M SOFR - 19 Dec 2048 UsD 4,700, 000. 00
IRS USD Receive 3.73% / Pay 124 SOFR - 03 / Ush 200, 000. 00
D Receive 3.74% / Pay 12M SOFR - 07 200, 000. 00
S USD Receive 3.75% / Pay 124 SOFR - 20 Jun 2029 1, 100, 000. 00
IRS USD Receive 3.75% / Pay 12M SOFR — 18 Dec 2029 UsD 4,400, 000. 00
IRS USD Receive 3.83% / Pay 12M SOFR - 12 Oct 2053 UsD 100, 000. 00
IRS USD Receive 3.87% / Pay 12M SOFR - 17 Oct 2053 UsD 100, 000. 00
IRS USD Receive 3.88% / Pay 12M SOFR - 16 Oct 2053 UsD 100, 000. 00
IRS USD Receive 4.03% / Pay 12M SOFR - 04 UsD 100, 000. 00
IRS USD Receive 4.15% / Pay 12M SOFR - 12 UsD 200, 000. 00
IRS USD Receive 4.17% / Pay 12M SOFR - 27 Se Ush 400, 000. 00
IRS USD Receive 4.17% / Pay 12M SOFR - 03 Ush 900, 000. 00
IRS USD Receive 4.18% / Pay 124l SOFR - 10 Oct 2033 UsD 300, 000. 00
IRS USD Receive 4.22% / Pay 12M SOFR - 20 Oct 2033 UsD 200, 000. 00
IRS USD Receive 4.23% / Pay 12M SOFR - 23 Oct 2033 UsD 100, 000. 00
IRS USD Receive 4.26% / Pay 12M SOFR - 23 Oct 2033 UsD 100, 000. 00
IRS USD Receive 4.45% / Pay 12M SOFR — 31 Oct 2033 UsD 100, 000. 00
IRS ZAR Pay 5.95% / Receive 3M JIBAR - 30 Nov 2024 ZAR 36, 600, 000. 00
FUNT 4 T & 1,179, 599. . 64
MRS EE B UsD -794, 289. -0.43
57> FOfi USD 185, 361, 446. 700,
1) WEiE, St FE R S O AT ATREAR LT Ol B S0 TRUE Stz
0% Y #dEmE 6. 25K KL
RATHDBIHH 29, 653, 335. 0000
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