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INDEPENDENT AUDITOR’S REPORT

To the Unitholders of AB FCP 1

Qpinion

We have audited the financial statements of AB FCP T (the
“Fund”) and of each of its portfolios. which comprnse the
statement of assets and liabilities and the portfolio of investments
as at August 31, 2022, and the statement of operations and
changes in net agsets for the year then ended, and the notes to
the financial statements, including a summary of significant
accounting policies.

In our opinion, the accompanying financial statements give a
true and fair view of the financial position of the Fund and of
each of its portfolios as at August 31, 2022, and of the results of
their operations and changes in their 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.

Basis for opinion

We conducted our audit in accordance with the Law of July
23, 2016 on the audit profession (the “Law of July 23, 2016™)
and with Interpational Standards on Auditing {“ISAs") as
adopted for Luxembourg by the “Cotmmission de Surveillance
du Secteur Financier” ("CSSF"). Owr responsibilities under the
Law of July 23, 2016 and ISAs as adopted for Luxembourg
by the CSSF arc further described in the “Responsibilities of
the “réviseur d'enireprises agréé” for the audit of the financial
staternents” section of our report. We are also independent of
the Fund in accordance with the Iniernational Code of Ethics for
Professional Accountants. including Internatienal [ndependence
Standards, issued by the International Ethics Standards Board
for Accountants (“TESBA Code™ as adopted for Lnxembourg
by the CSSF together with the ethical requirements that are
relevant to our audit of the financial statements, and have
fulfilled our other ethical responsibilitics under those cthical
requirements. We believe that the audit evidence we have
obtained is sufficient and appropiiate to provide a basis for our
opinion.

Other information

The Board of Managers of the Management Company (the
“Board of Managers™) is responsible for the other information,
The other information comprises the information included in
the annual report but does not include the financial statements
and our report of the “révisewr d’entreprises agréé” thereon.

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

In connection with cur audit of the financial statements, our
responsibility is to read the other information and, in deing 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 this fact. We have nothing to report in this rcgard.

Responsibilities of the Board of Managers for the financial
statements

The Board of Managers is responsible for the preparation and
fair presentation of these financial statements in accordance
with Luxembourg legal and regulatory requirements relating to
the preparation and presentation of the financial statements, and
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for such intemal eontrol as the Board of Managers determines
is necessary to enable the preparation of financial statements
that are free from material misstatement, whether due to fraud
QO eITor.

In preparing the financial statements, the Board of Managers is
responsible for assessing the Fund's and each of its portfolios®
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 Managers either
intends to liquidate the Fund or any of its portfolios or to cease
operations, or has no realistic alternative but to do so.

Responsibilities of the “rdvisenr &' 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 1o
issue a report of “réviseur d'entreprises agrée” 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 July 23, 2016 and with ISAs as adopled
for Luxembourg by the CSSF will always detect a material
misstaterment 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 stalements.

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

» Identify and assess the risks of malerial misstatement of the
financial statements, whether due to fraud or error, design
and perforn audit procedures responsive to those tisks, 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 fraund may involve collusion,
Torgery, intentional omissions, misrepresentations, or the
override of internal control.

» QObtain an understanding of intermal control relevant to
the audit in order te design audit procedures thal are
appropriate in the circumstances, but not for the purpose
of cxpressing an opinion on the effectiveness of the Fund's
internal conirol.

+ Evaluate the approprialeness of accounting policies used
and the reasonableness of accounting estimates and related
disclosures made by the Board of Managers.

»  Conclude on the appropriateness of the Board of Managers’
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 or any of its portfolies’
ability to continue as a going concern. If we conclude
that a material uncertainty exists, we are required to draw
attention in our report of “réviseur d’emtreprises agréé”
to the related disclosures in the financial statements or, if
such disclosures are inadequate, to modify our opinien.
Our conclusions are based on the audit evidence obtained
up to the date of report of “réviseur d'entreprises agrde”.



INDEPENDENT AUDITOR’S REPORT (continued)

However, future events or conditions may cause the Fund ~ We communicate with these charged with goverance regarding,
or any of its portfolios (except for the portfolio where a  among other matters, the planned scope and timing of the
decision or an intention to close exists) to cease to continue  andit and significant audit findings, including any significant
as a going concem. deficiencies in internal control that we identify during our audit.

« In respect of the portfolio where a decision or an intenition  We also provide those charged with governance with
to close exists, we conclude on the appropriateness of & statement that we have complied with relevant ethical
the Board of Managers' use of the non-going concern  requirements regarding independence, and communicate to
basis of accounting. We also evaluate the adequacy of the  them all relationships and other matters that may reascnably
disclosures describing the non-going basis of accounting  be thought to bear on our independence, and where applicable,
and reasons for its use. Our conclusions are based on the  actions taken to eliminate threats or safeguards applied.
audit evidence obtained up to the date of our report of the
g s : PPs Ernst & Young

réviseur d'entreprises agréd”, P
Sociéié Anenyme

*  Evaluate the overail presentation, structure and content Cabinet de ré%réé

of the financial statements, including the disclosures, and l_// r\r /

whether the financial statements represent the underlying 1 c

transactions and events in a manner that achieves fair  Kerry Nichol

presentation. Luxembourg, December 12, 2022
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R EBOTHIGZ) A7 2R >, 77 RBRRITLEEAT v a Ozl v, 77 v RIZBEDT S
ik & X B DS CREBRF BB LA S LIIEATHZ L0 H 5,

TZ7 U RiE AV TEKOF T ary (R YT v a sl bR IEETHIEHTED, X
Uy 7vaii, MG —ADT VLV IT LEIHAD T L RIS BICAY » 7T & fifET 5
MR (FHTIERL) 2EVWRICEZDA T v arThbd, AU YTV arOZBAL, FEEE,
FERRG IO b—2 0« V= Sl T DN EZTTAFICE 25, ATV v 7y a O
NiT, BEEE, ERENHE BB h—2 L - U X —2 X MR A& 525, ATy
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AM : FEAR
20224 8 H31HEBUE, FFEDOAERT VAT 4 7EMICE LT a—T—RNMrET S ICAHT HE
ZHLRIT, TEROLEEBY TH D,

7T a——n Tua—nh—|Z
TIAT VA e NR=V AR A v — G ERRE AT 58e
va—heFalb—var RN FB—brT7xU %
TR $ 909, 506 351, 146
HSBC $ 7,803 —
AT e AR L— $ 3,208, 684 -
Ta—r b e A « A=) R R— b T VA
NR=J LA R $ — 280, 000
BNP/SUAN $ 62, 000 —
TRy $ 13,192, 012 —
F—L Rvr s By $ 250, 000 —
JPENLTY « Fx—2R $ 35,015, 001 —
TNH Y s AL L— $ 14, 210, 050 9,478,912
TAYBY c L TL s R—=F 75 VA
T ARy $ 47,990, 000 12,323, 411
JVT A AA R $ 2,960, 000 —
KA > $R1T - 12, 286, 932
T Rwy - Hv s R $ 3,310, 000 —
JPEALTY « Fx—2A $ 49, 045, 000 —
ENH Y e AH L L— $ 80, 127, 862 -

TUNRTATIELTT o= =" RET 5 ICABET 2HeHRE, EE - AR ED RE
ZREHUTR LT r = —HHREE ] B MREZFERITR LT m— T —~ORihE ) O—FL L

Titkah s,

20224F 8 HB1HBE, R— b+ 7 UANRAT DT VT 4 I LT, HMEESED S AL D AR,
TEROELEEBYTH S,



Tua—nh—|Z Ta—h—=nb
SIE ST LT
TIALT VAR NV AR AV — FAAR: 00 B FRLR O B

Ta—rb e A« A=)V R K= T+ VA

BNP/NUN

U.S. Treasury Notes,

2.88%, 05/15/2032 $ 1, 159, 120 —
VT AN

U.S. Treasury Notes,

2.88%, 05/15/2032 $ 48, 591, 232 —
VT A« AL A

U.S. Treasury Notes, $ 89, 044 —

1.88%, 02/15/2032

U.S. Treasury Notes, $ 23, 195, 195

2.88%, 05/15/2032
R $RAT

U.S. Treasury Notes,

2.88%, 05/15/2032 $ 4,472, 649 —
=R e A B A

U.S. Treasury Notes,

2.88%, 05/15/2032 $ 55,707, 725 —
ENANH Y e AZ L L—

U.S. Treasury Bonds,

6.75%, 08/15/2026 $ 238, 950, 459 —

U.S. Treasury Notes,

1.88%, 02/15/2032 $ 22,417,970 —

U.S. Treasury Notes,

2.88%, 05/15/2032 $ 41, 921, 065 —

TAVAY e A HH - R—F 7+ VA

N—J LA R

U.S. Treasury Bonds,

6.25%, 05/15/2030 $ 5,720, 738 —
VT AN

U.S. Treasury Bonds,

6.13%, 08/15/2029 $ 235, 375, 000 —

U.S. Treasury Bonds,

6.25%, 05/15/2030 $ 31, 669, 931 —
JVT 4 s AL R

U.S. Treasury Bonds,

6.25%, 05/15/2030 $ 10, 001, 982 —
=)L K~ YR

U.S. Treasury Bonds,

6.25%, 05/15/2030 $ 32,424, 381 —
ENHY « AL L —

U.S. Treasury Bonds,

6.25%, 05/15/2030 $ 19, 385, 679 —
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20224 8 H31HIZH T LTEFEIZ,  (BARERMREALE LTTAT D) 770y « TI7HF =X«
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TIAT VR e NR= ZAB A — A FALR DIRFll
VAR SO E PANVIE A v ab Rl el N S
BNP/RUAR $ 3,192, 683 18, 423, 241
AYUNY T $ 1,291, 140 1,373,004
JPEAHY « Fx—2R $ 1,243, 725 1,307, 244
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=1

MM —Ex
EEHEN  TESHEMN  RGEHRE RERHE

FTISALATURIN—VREAL 2 —

Ya—bk-Fal—Yarv-RUF-R—bTH0F

ZARRESRD 7 T A
A 0.85% 0.10% N/A 1.19%
A EUR 0.85% 0.10% N/A 1.20%
A2 0. 85% 0.10% N/A 1.19%
A2 EUR 0.85% 0.10% N/A 1.18%
A2 EUR H 0.85% 0.10% N/A 1.18%
A2 HKD 0. 85% 0.10% N/A 1.18%
A2 SGD H(a) 0.85% 0.10% N/A 1.16%
AA 0.85% 0.10% N/A 1.18%
AA AUD H 0.85% 0.10% N/A 1.18%
AA CAD H 0.85% 0.10% N/A 1.18%
AA GBP H 0.85% 0.10% N/A 1.17%
AA HKD 0.85% 0.10% N/A 1.18%
AA NZD H(a) 0.85% 0.10% N/A 1.16%
AA SGD H 0.85% 0.10% N/A 1.17%
AJ 0.65% 0.10% N/A 0. 98%
AR EUR H(a) 0.85% 0.10% N/A 1.18%
AT 0.85% 0.10% N/A 1.18%
AT AUD H 0.85% 0.10% N/A 1.19%
AT CAD H 0.85% 0.10% N/A 1.18%
AT EUR 0.85% 0.10% N/A 1.18%
AT EUR H 0.85% 0.10% N/A 1.19%
AT GBP H 0.85% 0.10% N/A 1.18%
AT HKD 0.85% 0.10% N/A 1.18%
AT NZD H 0.85% 0.10% N/A 1.18%
AT SGD H 0.85% 0.10% N/A 1.18%
AX 0.65% 0.10% N/A 0. 98%
B 0.85% 0.10% 1.00% 2. 18%
B2 EUR(f) 0.85% 0.10% 1. 00% 2.13%
BT (g) 0.85% 0.10% 1. 00% 2.14%
C 1.25% 0.10% N/A 1.58%
c2 1.25% 0.10% N/A 1. 58%
C2 EUR H 1.25% 0.10% N/A 1.55%
I 0.325% 0.10% N/A 0. 58%
I EUR 0.325% 0.10% N/A 0.58%
12 0.325% 0.10% N/A 0.58%
I2 AUD H(a) 0.325% 0.10% N/A 0. 58%
12 EUR 0.325% 0.10% N/A 0.58%
12 EUR H 0.325% 0.10% N/A 0.58%
IT 0.325% 0.10% N/A 0. 58%
IT AUD H(a) 0.325% 0.10% N/A 0.57%



N2 1. 35% 0.10% N/A

NT 1.35% 0.10% N/A
S N/A 0.01% (8) N/A
S EUR H(a) N/A 0.01% (8) N/A
S SGD H(a) N/A 0.01%(8) N/A
S1 2 0.25% 0.01% (8) N/A
I S1 2 EUR 0.25% 0.01% (8) N/A
S1 EUR H(a) 0.25% 0.01%(8) N/A
SA N/A 0.01% (8) N/A
(N/A

S O O O O O~

. 68%
. 68%
.10%
.10%
. 09%
.35%
.35%
.35%
0.

%

10%
L7pL)

ko MEESAY AESREASE. R HELER (TER) OFFHIE. Swiss Funds & Asset Management Association (SFAMA) ¢D20084E5 H 16

AT A BT A ko<,

(a) 202243 H25A TIER ST/ T AZAEAEH:
() 202241 H24RA TIER SNT 7 T AZ A0S
(g) 202241 H21A TIER SNT/ T AZ A0S

B
(8) 50,0002k F/LE 72l H 4 DOHE PERFHD FEIEHD0. 01% DN FUAMENNJ7 DEUTHH 2 9~ 2 4 [T

*x2
R— b7+ 1) A EERER

I
(BEE)
TFIAT VAR IN—VREAA 2 —
Ya—b-TFalb—3r -RUF-R—=+TFUF 129. 82%

*  MEREAY, ORESEFEWS (AICPA) HA RTA Ui CiHBE SN TS, MO AMRESR O3 w8 MERIE A K 0 S 3

SEHFHEIN TS,



@ KREAMIFHAMKF

BB B FES TR TIAT VR NR—VREAL V—
20224E 8 A 31 H HAE Ya—h e Fal—vary RO R—FrT7xVF
EEDS HERIATIZE FRF M PE

Fil=E (H/H/4) (HAZ : ) Ck F) (%)

FESFIRGIBTIC B4, E/id T OROBM D 5 THE TWME SN TV REM DO H 5 FESH
BR—tLPx U —

F—=A 7 V7T
Australia Government Bond, Series 139 3.25% 04/21/2025  AUD 8,852 $ 6, 060, 343 1.3%
Vot 4
Canadian Government Bond, Series A55 8.00% 06/01/2023  CAD 16, 329 12,821, 084 2.7
A52IT
Ttaly Buoni Poliennali Del Tesoro 5.00% 03/01/2025  EUR 14, 529 15, 535, 403 3.2
A A
Japan Government Twenty Year Bond, Series 64 1.90% 09/20/2023  JPY 951, 947 6, 998, 069 1.4
Japan Government Twenty Year Bond, Series 65 1.90% 12/20/2023 2,973, 376 21, 963, 206 4.6
28,961, 275 6.0
—a—V—=F K
New Zealand Government Bond, Series 425 2.75% 04/15/2025  NZD 12, 822 7,631, 483 1.6
T AU A ERIE
U.S. Treasury Bonds 7.13% 02/15/2023  USD 29,291 29,785, 710 6.2
U.S. Treasury Bonds 7.50% 11/15/2024 38, 552 41, 780, 637 8.7
U.S. Treasury Bonds 7.63% 02/15/2025 29, 447 32,235,791 6.7
U.S. Treasury Notes 2.00% 08/15/2025 4,992 4,785, 637 1.0
U.S. Treasury Notes 2.88% 11/30/2023 17, 096 16, 975, 721 3.6
U.S. Treasury Notes 3.00% 07/31/2024 5, 681 5,633, 716 1.2
131, 197, 212 27.4
202, 206, 800 42.2
¥ —REERE
SRS
SRITH
ABN AMRO Bank NV 1.25% 05/28/2025  EUR 2,048 1,979, 230 0.4
Banco Bilbao Vizcaya Argentaria SA 1. 38% 05/14/2025 1, 463 1,417, 167 0.3
Banco Santander SA 3.13% 10/06/2026  GBP 1,951 2,099, 402 0.4
Bank of America Corp. 1.84% 02/04/2025  USD 2,072 1,991, 812 0.4
Barclays PLC 0.75% 06/09/2025 EUR 537 515, 730 0.1
Barclays PLC 2.89% 01/31/2027 983 951, 382 0.2
Barclays PLC 3.38% 04/02/2025 605 608, 900 0.1
BNP Paribas SA 1.13% 08/28/2024 1, 853 1, 810, 146 0.4
BPCE SA 1. 00% 04/01/2025 2,243 2, 145, 687 0.5
CaixaBank SA 0.63% 10/01/2024 1, 756 1,671, 892 0.4
Citigroup, Inc. 2.01% 01/25/2026  USD 2,083 1,957,919 0.4
Credit Agricole SA 0.38% 10/21/2025 EUR 2,048 1, 915, 685 0.4
Credit Suisse Group AG 6.37% 07/15/2026  USD 1, 009 1, 008, 354 0.2
Danske Bank A/S 3. 77% 03/28/2025 2,068 2,015,414 0.4
Deutsche Bank AG 3. 88% 02/12/2024  GBP 1,073 1, 210, 587 0.3
Dnb Bank ASA 4.00% 08/17/2027 1,419 1,581, 729 0.3
Goldman Sachs Group, Inc. (The) 1.76% 01/24/2025  USD 2, 082 2,000, 417 0.4
HSBC Holdings PLC 1.65% 04/18/2026 2,117 1,930, 345 0.4
Intesa Sanpaolo SpA 5.25% 01/12/2024 1,475 1, 476, 247 0.3
JPMorgan Chase & Co. 0.99% 04/28/2026  GBP 1,752 1, 838, 796 0.4
Lloyds Banking Group PLC 3.50% 04/01/2026  EUR 1,852 1, 865, 021 0.4
Mitsubishi UFJ Financial Group, Inc. 2.26% 06/14/2025 1, 850 1, 840, 924 0.4
Mizuho Financial Group Cayman 3 Ltd. 4.60% 03/27/2024  USD 1,241 1,235, 564 0.3
Morgan Stanley 2.10% 05/08/2026  EUR 1,916 1, 874, 045 0.4
NatWest Markets PLC 0.13% 11/12/2025 2,075 1,903, 723 0.4
Santander UK Group Holdings PLC 3.63% 01/14/2026  GBP 1,332 1,460, 141 0.3
Standard Chartered PLC 2.82% 01/30/2026  USD 1, 537 1, 448, 852 0.3
Swedbank AB 0.25% 10/09/2024  EUR 1,629 1, 555, 861 0.3
UBS Group AG 0.25% 01/29/2026 589 550, 260 0.1
UBS Group AG 1.01% 07/30/2024  USD 433 419, 755 0.1
UBS Group AG 4.49% 05/12/2026 1,072 1, 062, 290 0.2
47, 343, 277 9.9
ARl
AerCap Ireland Capital DAC/AerCap
Global Aviation Trust 1.65% 10/29/2024 2,119 1,963, 638 0.4
Air Lease Corp. 3. 88% 07/03/2023 1, 267 1, 263, 151 0.3
Aircastle Ltd. 5.25% 08/11/2025 1,184 1, 140, 745 0.2
Aviation Capital Group LLC 4.38% 01/30/2024 759 739, 251 0.2
Aviation Capital Group LLC 5.50% 12/15/2024 485 475, 303 0.1
JAB Holdings BV 1.25% 05/22/2024  EUR 2,048 1,999, 700 0.4
Synchrony Financial 4.50% 07/23/2025  USD 1, 199 1,172, 045 0.2
8, 753, 833 1.8




A A RE IR IRFA M PE
Fij=R (A/B/) (HAHT - F) [C WD) e (%)
PRBR
Berkshire Hathaway, Inc. 0.00% 03/12/2025  EUR 2,118 § 2,008, 810 0.4%
Metropolitan Life Global Funding I 1.75% 05/25/2025 1, 897 1,877,041 0.4
3,885,851 0.8
V—F
Digital Dutch Finco BV 0. 63% 07/15/2025 2, 149 1,993, 747 0.4
Heimstaden Bostad Treasury BV 0. 25% 10/13/2024 528 485, 759 0.1
Host Hotels & Resorts LP, Series E 4.00% 06/15/2025  USD 1, 247 1, 210, 854 0.2
Omega Healthcare Investors, Inc. 4. 95% 04/01/2024 1,234 1,236, 168 0.3
4,926, 528 1.0
64, 909, 489 13.5
B
B
Johnson Controls International PLC 1. 00% 09/15/2023  EUR 1,747 1, 744, 801 0.4
Parker-Hannifin Corp. 1.13% 03/01/2025 2,081 1,979, 479 0.4
3, 724, 280 0.8
i — BB
British Telecommunications PLC 4.50% 12/04/2023  USD 1,996 1,998, 430 0.4
HAM CGRxEk) —AB)E
American Honda Finance Corp. 2.63% 10/14/2022  GBP 839 973, 850 0.2
BMW Finance NV 0.50% 02/22/2025  EUR 749 721, 825 0.2
General Motors Financial Co., Inc. 1. 69% 03/26/2025 1,104 1, 059, 849 0.2
Harley-Davidson Financial Services, Inc. 3.35% 06/08/2025  USD 1, 560 1, 495, 429 0.3
Hyundai Capital America 1.25% 09/18/2023 526 508, 562 0.1
Hyundai Capital America 2.85% 11/01/2022 1,543 1, 540, 210 0.3
Toyota Motor Credit Corp. 0.63% 11/21/2024  EUR 1, 139 1, 104, 942 0.2
Toyota Motor Finance Netherlands BV 0. 00% 10/27/2025 721 668, 453 0.2
Volkswagen Financial Services AG 0. 25% 01/31/2025 966 908, 346 0.2
Volkswagen Leasing GmbH 1.13% 04/04/2024 908 893, 659 0.2
9, 875, 125 2.1
HEM CGRREE) —/hE
PVH Corp. 4.63% 07/10/2025  USD 1, 190 1, 183, 769 0.3
HEM (T4 7=2v7)
Anheuser—Busch TInBev SA/NV 9.75% 07/30/2024  GBP 1,282 1, 628, 186 0.3
Asahi Group Holdings Ltd. 0.16% 10/23/2024  EUR 1,961 1, 878, 490 0.4
Baxter International, Inc. 1.30% 05/30/2025 673 652, 049 0.1
Becton Dickinson and Co. 0.00% 08/13/2023 734 724, 180 0.2
Becton Dickinson and Co. 0.03% 08/13/2025 537 500, 182 0.1
Cargill, Inc. 2.50% 02/15/2023 1,161 1, 174, 600 0.2
DH Europe Finance I1 SARL 0.20% 03/18/2026 2,164 1,993, 835 0.4
Diageo Finance PLC 0.13% 10/12/2023 1, 356 1, 340, 219 0.3
Medtronic Global Holdings SCA 0.00% 10/15/2025 1,816 1,693, 838 0.4
11, 585, 579 2.4
TR F—
BP Capital Markets PLC 1. 88% 04/07/2024 2,009 2,010, 395 0.4
Cenovus Energy, Inc. 5. 38% 07/15/2025  USD 1, 168 1, 198, 465 0.2
Exxon Mobil Corp. 0. 14% 06/26/2024  EUR 2,043 1,985, 948 0.4
ONEOK, Inc. 2.20% 09/15/2025  USD 1, 289 1, 202, 683 0.3
Repsol International Finance BV 0.13% 10/05/2024  EUR 1, 463 1, 409, 759 0.3
Shell International Finance BV 0. 38% 02/15/2025 1,790 1,715,914 0.4
9, 523, 164 2.0
P—E R
Expedia Group, Inc. 6.25% 05/01/2025  USD 1, 147 1,176,974 0.2
T ImY—
Fidelity National Information Services, Inc. 0.75% 05/21/2023  EUR 1,987 1, 984, 566 0.4
Fiserv, Inc. 0. 38% 07/01/2023 1,224 1,216,016 0.3
Honeywell International, Inc. 0.00% 03/10/2024 1,831 1,783, 143 0.4
Take-Two Interactive Software, Inc. 3.30% 03/28/2024  USD 699 689, 286 0.1
5,673,011 1.2
ik —Y—e=x
FedEx Corp. 0.45% 08/05/2025  EUR 2,057 1,948, 433 0.4
Heathrow Funding Ltd. 5.23% 02/15/2023  GBP 1, 336 1,557, 331 0.3
3, 505, 764 0.7
48, 246, 096 10. 1
NI
EDP Finance BV 8.63% 01/04/2024 927 1, 136, 244 0.2
Electricite de France SA 4. 63% 09/11/2024  EUR 1, 609 1, 694, 835 0.4
Enel Finance International NV 0.00% 06/17/2024 549 530,411 0.1
Enel Finance International NV 0.00% 05/28/2026 824 739,516 0.2
Enel Finance International NV 2.65% 09/10/2024  USD 654 628, 238 0.1
Engie SA 0. 38% 02/28/2023  EUR 2,048 2,051, 604 0.4
Scottish Power UK PLC 6.75% 05/29/2023  GBP 1,014 1,202, 198 0.2
Western Power Distribution East Midlands PLC 5.25% 01/17/2023 1,475 1, 720, 794 0.4
9, 703, 840 2.0
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RERHT A
Southern Gas Networks PLC 4.88% 10/05/2023  GBP 1,156 § 1, 348, 296 0.3%
Z DDA FE
Thames Water Utilities Finance PLC 1. 88% 01/24/2024 344 385, 645 0.1
11,437, 781 2.4
124, 593, 366 26.0
Ty 83— R
Australia & New Zealand Banking Group Ltd. 0. 25% 03/17/2025  EUR 1,310 1, 252, 399 0.3
Australia & New Zealand Banking Group Ltd. 0.45% 11/22/2023 1, 144 1, 129, 627 0.2
Bank of Montreal 1. 00% 04/05/2026 2,354 2, 259, 860 0.5
Bank of Nova Scotia (The) 0.01% 03/18/2025 2,311 2,192,572 0.5
Bank of Nova Scotia (The) 0.45% 03/16/2026 312 293, 900 0.1
BPCE SFH SA 0. 13% 03/31/2025 293 279,014 0.1
Caisse Francaise de Financement Local 0.01% 05/07/2025 3,707 3,516, 522 0.7
CaixaBank SA 2.63% 03/21/2024 488 493, 508 0.1
Cie de Financement Foncier SA 0.75% 05/29/2026 2,536 2,412,584 0.5
Commonwealth Bank of Australia 0. 38% 04/11/2024 1, 884 1,841,917 0.4
Commonwealth Bank of Australia 0.50% 07/27/2026 687 642, 290 0.1
Credit Agricole Home Loan SFH SA 0.38% 09/30/2024 1,561 1,512, 886 0.3
Credit Agricole Home Loan SFH SA 4.00% 07/16/2025 195 205, 662 0.0
Danske Mortgage Bank PLC 0.01% 11/24/2026 182 167, 029 0.0
DNB Boligkreditt AS 0.63% 06/19/2025 2,597 2,500, 187 0.5
Korea Housing Finance Corp. 0.10% 06/18/2024 1, 858 1,794, 752 0.4
Lloyds Bank PLC 0.13% 06/18/2026 633 586, 617 0.1
National Australia Bank Ltd. 0.63% 03/16/2027 400 370, 594 0.1
National Australia Bank Ltd. 0.75% 01/30/2026 1,733 1,651, 645 0.3
National Bank of Canada 0. 38% 01/15/2024 285 279, 926 0.1
National Bank of Canada 0.75% 03/13/2025 609 589, 405 0.1
National Westminster Bank PLC 0.50% 05/15/2024 502 491, 069 0.1
Nordea Kiinnitysluottopankki Oyj 0.63% 05/23/2025 2, 347 2,263, 169 0.5
Royal Bank of Canada 0.63% 03/23/2026 2, 350 2,225,441 0.5
Santander UK PLC 1.13% 03/12/2027 2,307 2,197, 263 0.5
Skandinaviska Enskilda Banken AB 0. 38% 02/09/2026 1,329 1, 254, 469 0.3
Skandinaviska Enskilda Banken AB, Series 580 1. 00% 12/17/2025  SEK 13, 656 1, 187, 805 0.2
Stadshypotek AB 0. 38% 03/13/2026  EUR 358 337,375 0.1
Stadshypotek AB 0.50% 07/11/2025 2,192 2,100, 191 0.4
Sumitomo Mitsui Banking Corp. 0.55% 11/06/2023 1, 887 1, 862, 456 0.4
Swedbank Hypotek AB 0.05% 05/28/2025 781 740, 781 0.1
Westpac Banking Corp. 0.50% 05/17/2024 2,159 2,109, 002 0.4
Westpac Banking Corp. 0.50% 01/16/2025 540 521,216 0.1
43, 263, 133 9.0
5B IR A —INE
NI
Province of Alberta Canada 0. 63% 01/16/2026 2,200 2,099, 547 0.4
Province of British Columbia Canada 4.25% 11/27/2024  AUD 4, 555 3,129, 354 0.7
Province of Ontario Canada 3.10% 08/26/2025 3, 668 2, 439, 563 0.5
Province of Ontario Canada 4.25% 08/22/2024 3,472 2,384, 287 0.5
Province of Ontario Canada, Series HP 8.10% 09/08/2023  CAD 2,097 1,663, 122 0.3
Province of Quebec Canada 1.13% 10/28/2025  EUR 1,187 1, 154, 812 0.2
Province of Quebec Canada 4.20% 03/10/2025  AUD 5,314 3, 650, 907 0.8
Province of Quebec Canada 9. 38% 01/16/2023  CAD 2,829 2,199, 417 0.5
18, 721, 009 3.9
A 7 VBB
T AU A ERIE
U.S. Treasury Inflation Index 0.13% 07/15/2024  USD 10, 036 9, 883, 854 2.1
U.S. Treasury Inflation Index 0. 13% 10/15/2026 8,533 8, 339, 298 1.7
18, 223, 152 3.8
BR—Y7Y &
T7TURA
Dexia Credit Local SA 1.25% 10/27/2025  EUR 3,609 3, 525, 860 0.7
KA
Kreditanstalt fuer Wiederaufbau 4.00% 02/27/2025  AUD 5,175 3,561, 877 0.8
Kreditanstalt fuer Wiederaufbau 5.00% 03/19/2024 2,593 1, 811, 328 0.4
Landwirtschaftliche Rentenbank 0. 00% 09/28/2026  EUR 3,292 3, 054, 027 0.6
8,427, 232 1.8
40
Philippine Government International Bond 0.00% 02/03/2023 1, 000 997,078 0.2
i
South Korea 0.00% 10/15/2026 1,694 1, 547, 297 0.3
14, 497, 167 3.0
[EIBHE RS
European Investment Bank, Series EARN 0.38% 04/14/2026 5,774 5,487, 925 1.2
Nordic Investment Bank 0.50% 11/03/2025 2,193 2,099, 659 0.4
Nordic Investment Bank 4.75% 02/28/2024  AUD 3,232 2,249, 158 0.5
9, 836, 742 2.1
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CMO (&—7%"— HURFEH)
Y AT =T BRI
Bellemeade Re Ltd.

Series 2018-3A, Class M1B(a) 4.29% 10/25/2028  USD 216 $ 215, 389 0.0%

Series 2019-3A, Class M1B(a) 4.04% 07/25/2029 231 231,123 0.1
Connecticut Avenue Securities Trust

Series 2021-R01, Class 1M1 (a) 2.91% 10/25/2041 33 32, 849 0.0

Series 2021-R01, Class 1M2(a) 3.71% 10/25/2041 7 74, 160 0.0

Series 2021-R03, Class 1M1 (a) 3.03% 12/25/2041 554 550, 323 0.1
Eagle RE Ltd.

Series 2021-2, Class M1A(a) 3.71% 04/25/2034 146 145, 925 0.0

Series 2021-2, Class M1B(a) 4.21% 04/25/2034 296 293, 134 0.1
Federal Home Loan Mortgage Corp. Structured
Agency Credit Risk Debt Notes

Series 2021-DNA5, Class M2 (a) 3.83% 01/25/2034 280 278, 608 0.1

Series 2021-DNA6, Class M1 (a) 2.98% 10/25/2041 56 54,941 0.0

Series 2021-DNA6, Class M2 (a) 3.68% 10/25/2041 792 748,678 0.2

Series 2021-HQA4, Class M1 (a) 3.13% 12/25/2041 786 762, 523 0.2

Series 2022-DNA3, Class MIA(a) 4.18% 04/25/2042 693 696, 360 0.1
Federal National Mortgage Association Connecticut
Avenue Securities

Series 2014-C04, Class 1M2(a) 7.34% 11/25/2024 653 683, 318 0.1

Series 2014-C04, Class 2M2(a) 7.44% 11/25/2024 139 140, 713 0.0

Series 2016-C02, Class 1M2(a) 8.44% 09/25/2028 389 407, 942 0.1

Series 2016-C03, Class 1M2(a) 7.74% 10/25/2028 574 582,935 0.1
Home Re Ltd., Series 2019-1, Class Ml (a) 4.09% 05/25/2029 673 670, 374 0.1
PMT Credit Risk Transfer Trust, Series

2019-2R, Class A(a) 5.24% 05/27/2023 408 400, 428 0.1
Radnor RE Ltd., Series 2019-2, Class M1B(a) 4.19% 06/25/2029 647 646, 351 0.1
Traingle Re Ltd., Series 2021-3, Class MIA(a) 4.08% 02/25/2034 732 717, 866 0.2

8, 333, 940 1.7
BR—Y TV e z—Vxr—
NFE
Export Development Canada 0.25% 03/07/2026  EUR 266 250, 769 0.1
A A
Development Bank of Japan, Inc. 0.01% 10/15/2024 2,424 2,322,176 0.4
Development Bank of Japan, Inc. 2.13% 09/01/2026 424 421, 801 0.1
2,743,977 0.5
*T K
BNG Bank NV 3.25% 07/15/2025  AUD 3,672 2,461, 628 0.5
5, 456, 374 1.1
®wy7ry v
®Y 7Y MK
i
Export-Import Bank of Korea 0.83% 04/27/2025  EUR 1,234 1, 195, 479 0.2
Korea Development Bank (The) 0. 00% 07/10/2024 492 473, 288 0.1
Korea Development Bank (The) 1.50% 08/29/2024  AUD 1,951 1, 260, 842 0.3
2,929, 609 0.6
CMBS (FIEMTREREE—/ —JREH)
FEBURT % BRI A BRI - CMBS
MSCG Trust, Series 2018-SELF, Class A(a) 3.29% 10/15/2037  USD 1,348 1,321, 049 0.3
F— B e SR R—
BURT R B E A 3048
Federal National Mortgage Association, Series 1999 7.00% 09/01/2029 0* 441 0.0
Federal National Mortgage Association, Series 1999 7.00% 10/01/2029 1 1, 180 0.0
Federal National Mortgage Association, Series 2000 7.00% 12/01/2030 1 800 0.0
Federal National Mortgage Association, Series 2001 7.00% 09/01/2031 7 8, 111 0.0
Federal National Mortgage Association, Series 2001 7.00% 11/01/2031 3 3,175 0.0
Federal National Mortgage Association, Series 2001 7.00% 12/01/2031 7 7,310 0.0
Federal National Mortgage Association, Series 2001 7.00% 01/01/2032 1 1,472 0.0
Federal National Mortgage Association, Series 2002 7.00% 02/01/2032 1 1, 439 0.0
23,928 0.0
449, 406, 569 93.7
Z DIDOBENED 5 HIESH
CLO (=— H{RIESE)
CLO— A& B FIF
AGL CLO 12 Ltd., Series 2021-12A, Class Al(a) 3.87% 07/20/2034 1,605 1, 562, 424 0.3
Bain Capital Credit CLO Ltd., Series 2021-4A,

Class Al (a) 3.88% 10/20/2034 1,116 1, 083, 337 0.2
Ballyrock CLO Ltd., Series 2021-16A, Class Al(a) 3.84% 07/20/2034 1,079 1,047, 862 0.2
Black Diamond CLO Ltd., Series 2019-2A, Class AlA(a) 4.21% 07/23/2032 1,435 1, 409, 152 0.3
Neuberger Berman Loan Advisers CLO Ltd.,

Series 2021-42A, Class A(a) 3.84% 07/16/2035 1, 398 1, 365, 348 0.3
Neuberger Berman Loan Advisers CLO 43 Ltd.,

Series 2021-43A, Class A(a) 3.87% 07/17/2035 1,631 1, 595, 626 0.4
New Mountain CLO 3 Ltd., Series CLO-3A, Class A(a) 3.89% 10/20/2034 993 956, 797 0.2

9, 020, 546 1.9
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ZED) FHIRMIAR IRFATG i
GBS (H/R/%) (AL . F) Ck Fv) e (%)
BB EKE
REEX
HEM (T 7=rv7)
American Medical Systems Europe BV 0.75% 03/08/2025  EUR 1,653 § 1, 588, 204 0.3%
GSK Consumer Healthcare Capital NL BV 1.25% 03/29/2026 344 327, 157 0.1
1,915, 361 0.4
10, 935, 907 2.3
BEAMEREF
(BRASJFAT $508, 808, 934) $ 460,342,476 96.0%
TE WS
ANZ, London (b) 0.80 % - 219,910 0.0
Bank of Nova Scotia, Toronto(b) 1.37 % - 50, 099 0.0
BBH, Grand Cayman (b) 1.65 % - 46, 865 0.0
BBH, Grand Cayman(b) 4.15 % - 1 0.0
BNP Paribas, Paris(b) 0.80 % - 49,617 0.0
BNP Paribas, Paris(b) 1.10 % - 50, 230 0.0
Credit Suisse AG, Zurich(b) (0. 58) % - 2, 387 0.0
DBS Bank Ltd, Singapore (b) 1.68 % - 6, 662, 650 1.4
HSBC Bank PLC, Paris(b) (0.13) % - 264, 509 0.1
Sumi tomo, London (b) 0.87 % - 47, 026 0.0
Sumitomo, Tokyo (b) 0.13) % - 534 0.0
Sumitomo, Tokyo (b) 1.68 % - 21, 590 0.0
EMTEE A 7,415, 418 1.5
AfERERE T OMmEE 11, 816, 904 2.5
IR AR $ 479,574,798 100.0%
SR
T A ARFEH
zaiL) (H/B/4) I Y HIIAR IREAll Al (H8) %%
=2
Korea 3 Yr Bond Futures 09/20/2022 190 14, 662, 581 14, 715, 196 $ 52,615
va—F
Euro-BOBL Futures 09/08/2022 173 21, 625, 939 21, 354, 542 271, 397
Euro—Schatz Futures 09/08/2022 383 42, 308, 378 41, 840, 018 468, 360
U.S. T-Note 5 Yr (CBT) Futures 12/30/2022 142 15, 867, 564 15, 781, 827 85, 737
$ 878, 109
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F1IERRA ~ &I R A REBL

WM F A5 (47 - T) (47 - T) (H/R/%) Al () 4%
Australia and New Zealand Banking Group Ltd. EUR 14, 232 Ush 14, 347 09/29/2022 $ 17,635
Bank of America, NA CHF 3,652 UsD 3,829 09/08/2022 91, 191
Bank of America, NA JPY 326, 185 UsD 2,379 09/08/2022 30, 300
Bank of America, NA UsD 2,415 JPY 334, 384 09/08/2022 (6,892)
Bank of America, NA UsD 2,501 PLN 11, 405 09/09/2022 (76, 930)
Bank of America, NA EUR 26, 905 Ush 28, 357 09/15/2022 1, 295, 328
Bank of America, NA SGD 6, 984 UsD 4, 960 09/15/2022 (37,221)
Bank of America, NA Ush 2,374 SGD 3,335 09/15/2022 12,713
Bank of America, NA USD 2,620 SGD 3,648 09/15/2022 (9, 534)
Bank of America, NA SEK 62, 453 Ush 6, 122 09/22/2022 257, 851
Bank of America, NA Ush 6, 144 SEK 62, 453 09/22/2022 (279, 282)
Bank of America, NA JPY 1,534, 548 UsD 11, 224 09/29/2022 154, 164
Bank of America, NA Ush 779 EUR 776 09/29/2022 2,410
Bank of America, NA USD 2,508 MXN 51, 853 09/29/2022 52, 681
Bank of America, NA JPY 333, 454 UsD 2,508 10/14/2022 99, 085
Barclays Bank PLC NOK 24,615 UsD 2,511 09/22/2022 33,216
Barclays Bank PLC UsD 2,414 NOK 24,615 09/22/2022 63, 756
Barclays Bank PLC GBP 1,726 Ush 2,010 11/17/2022 2,270
BNP Paribas SA PLN 11, 627 UsD 2,464 09/09/2022 (7,936)
BNP Paribas SA Ush 23 PLN 107 09/09/2022 179
BNP Paribas SA UsD 2,459 PLN 11, 520 09/09/2022 (9, 987)
BNP Paribas SA CLP 2,188,978 Ush 2,437 09/15/2022 1,193
BNP Paribas SA SGD 3, 455 Ush 2,482 09/15/2022 9,773
BNP Paribas SA UsD 1,414 CLP 1,254, 797 09/15/2022 (17, 489)
BNP Paribas SA Ush 2,501 SGD 3, 455 09/15/2022 (28, 603)
BNP Paribas SA MXN 48, 273 UsD 2,394 09/29/2022 10, 581
BNP Paribas SA Ush 2,258 MXN 45, 294 09/29/2022 (21, 633)
BNP Paribas SA UsD 2,522 CAD 3, 240 10/27/2022 (56, 161)
BNP Paribas SA NZD 15, 597 UsD 9, 620 11/18/2022 78, 888
BNP Paribas SA [IN))] 2,480 NZD 4, 046 11/18/2022 (4, 653)
Brown Brothers Harriman & Co. UsD 3,644 JPY 491, 066 09/08/2022 (107, 288)
Brown Brothers Harriman & Co. [IN))] 4,780 JPY 655, 068 09/29/2022 (54, 637)
Brown Brothers Harriman & Co. EUR 35, 643 UsD 36, 349 10/14/2022 426, 852
Brown Brothers Harriman & Co. AUD 7,135 USh 5,083 10/20/2022 197, 445
Brown Brothers Harriman & Co. EUR 1, 394 USh 1,431 10/31/2022 24, 041
Brown Brothers Harriman & Co. EUR 30, 465 Ush 31, 541 11/14/2022 771, 520
Brown Brothers Harriman & Co. EUR 36, 506 USh 36, 769 11/29/2022 (138, 726)
Brown Brothers Harriman & Co.+ AUD 17,075 ush 12, 106 09/12/2022 420, 631
Brown Brothers Harriman & Co. + CAD 7,497 UsD 5, 865 09/12/2022 156, 976
Brown Brothers Harriman & Co.+ EUR 5, 257 ush 5, 448 09/12/2022 162, 121
Brown Brothers Harriman & Co.+ EUR 4 ush 4 09/12/2022 (33)
Brown Brothers Harriman & Co. + GBP 3, 866 USD 4,734 09/12/2022 241, 727
Brown Brothers Harriman & Co.+ NZD 670 ush 429 09/12/2022 19, 664
Brown Brothers Harriman & Co. + SGD 709 USh 518 09/12/2022 10, 765
Brown Brothers Harriman & Co.+ Uush 21,277 AUD 30, 405 09/12/2022 (469, 336)
Brown Brothers Harriman & Co. + Usb 11, 536 CAD 14, 897 09/12/2022 (193, 368)
Brown Brothers Harriman & Co. + USh 5,299 EUR 5,321 09/12/2022 52, 556
Brown Brothers Harriman & Co.+ ush 5, 448 EUR 5, 257 09/12/2022 (162, 121)
Brown Brothers Harriman & Co. + UsD 8,970 GBP 7, 466 09/12/2022 (295, 504)
Brown Brothers Harriman & Co.+ [IN))] 842 NZD 1,339 09/12/2022 (23, 223)
Brown Brothers Harriman & Co. + USD 507 SGD 709 09/12/2022 16
Brown Brothers Harriman & Co.+ UsD 518 SGD 709 09/12/2022 (10, 765)
Citibank, NA PLN 11, 429 UsD 2,439 09/09/2022 9, 559
Citibank, NA Ush 2,434 PLN 11,429 09/09/2022 (4, 736)
Citibank, NA SGD 3,408 UsD 2,492 09/15/2022 53,218
Citibank, NA Ush 2,409 CLP 2,490, 459 09/15/2022 363, 188
Citibank, NA UsD 2,449 SGD 3,408 09/15/2022 (9, 755)
Citibank, NA INR 102, 092 Ush 1,272 09/28/2022 (9, 355)
Citibank, NA Ush 7, 306 INR 584, 677 09/28/2022 31,371
Citibank, NA EUR 2,555 UsD 2,628 09/29/2022 56, 026
Citibank, NA EUR 3, 860 Ush 3, 854 09/29/2022 (32, 086)
Citibank, NA UsD 1,973 EUR 1,938 09/29/2022 (21,617)
Citibank, NA AUD 3,416 Ush 2, 386 10/20/2022 47,039
Citibank, NA UsD 2,348 AUD 3,416 10/20/2022 (9, 249)
Citibank, NA CAD 32,138 UsD 24,926 10/27/2022 463, 723
Citibank, NA KRW 1, 216, 182 Ush 927 10/27/2022 20, 127
Citibank, NA UsD 2,426 KRW 3,200, 035 10/27/2022 (39, 534)
Credit Suisse International SEK 74, 962 USh 7,107 09/22/2022 67, 500
Credit Suisse International usD 7,301 SEK 74,962 09/22/2022 (261, 863)
Credit Suisse International AUD 6, 444 USD 4, 439 10/20/2022 26,615
Credit Suisse International UsDh 4, 465 AUD 6, 444 10/20/2022 (52, 879)
Goldman Sachs Bank USA CHF 2,440 UsD 2,526 09/08/2022 27, 847
Goldman Sachs Bank USA [IN))] 2,497 CHF 2,440 09/08/2022 850
Goldman Sachs Bank USA PLN 11, 094 usD 2,362 09/09/2022 4,008
Goldman Sachs Bank USA USh 2,282 PLN 11, 094 09/09/2022 76, 284
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Goldman Sachs Bank USA Ush 2,404 PLN 11,119 09/09/2022 § (40, 744)
Goldman Sachs Bank USA NOK 25,509 Ush 2,602 09/22/2022 34, 536
Goldman Sachs Bank USA SEK 52,079 UsD 5,007 09/22/2022 116, 752
Goldman Sachs Bank USA Ush 2,490 NOK 25,509 09/22/2022 77,513
Goldman Sachs Bank USA UsD 5,015 SEK 52,079 09/22/2022 (124, 225)
HSBC Bank USA JPY 464, 890 Ush 3,407 09/08/2022 59, 201
HSBC Bank USA CLP 3, 754, 020 Ush 3,990 09/15/2022 (188, 264)
HSBC Bank USA INR 404, 403 UsD 5,051 09/28/2022 (23, 750)
HSBC Bank USA Ush 2,536 INR 200, 204 09/28/2022 (23, 484)
HSBC Bank USA KRW 3, 328, 081 UsD 2,540 10/27/2022 58, 523
HSBC Bank USA UsD 2,444 KRW 3, 199, 378 10/27/2022 (58,013)
JPMorgan Chase Bank, NA JPY 2,169, 313 Ush 16, 160 09/08/2022 538, 150
JPMorgan Chase Bank, NA PLN 11, 829 Ush 2,527 09/09/2022 12,712
JPMorgan Chase Bank, NA PLN 11, 124 Ush 2,316 09/09/2022 (48, 705)
JPMorgan Chase Bank, NA UsD 44 PLN 209 09/09/2022 353
JPMorgan Chase Bank, NA Ush 2,507 PLN 11, 620 09/09/2022 (36, 748)
JPMorgan Chase Bank, NA SGD 3,703 Ush 2,674 09/15/2022 24, 696
JPMorgan Chase Bank, NA UsD 1, 290 SGD 1,814 09/15/2022 8, 529
JPMorgan Chase Bank, NA Ush 1, 357 SGD 1, 889 09/15/2022 (5, 400)
JPMorgan Chase Bank, NA NOK 50, 637 Ush 5, 266 09/22/2022 169, 102
JPMorgan Chase Bank, NA NOK 25, 260 Ush 2,541 09/22/2022 (1,801)
JPMorgan Chase Bank, NA SEK 26, 262 [IN))] 2,494 09/22/2022 27,449
JPMorgan Chase Bank, NA Ush 2,476 NOK 25, 260 09/22/2022 66, 475
JPMorgan Chase Bank, NA Ush 9,933 NOK 97, 288 09/22/2022 (140, 026)
JPMorgan Chase Bank, NA [IN))] 4,871 SEK 51,603 09/22/2022 (25, 378)
JPMorgan Chase Bank, NA EUR 2,776 Usb 2,770 09/29/2022 (25, 423)
JPMorgan Chase Bank, NA MXN 49, 034 [IN)] 2,409 09/29/2022 (11, 605)
JPMorgan Chase Bank, NA [IN))] 2, 369 MXN 49, 034 09/29/2022 51,676
JPMorgan Chase Bank, NA [IN)] 18,919 AUD 27,506 10/20/2022 (84, 148)
JPMorgan Chase Bank, NA [IN)] 2,532 CAD 3,255 10/27/2022 (54, 418)
JPMorgan Chase Bank, NA USh 2,310 NZD 3,722 11/18/2022 (32, 683)
Morgan Stanley & Co. International PLC SEK 12, 538 [IN)] 1, 229 09/22/2022 51,615
Morgan Stanley & Co. International PLC INR 89, 524 UsDh 1,112 09/28/2022 (11, 873)
Morgan Stanley & Co. International PLC EUR 693 [IN)] 708 09/29/2022 10, 676
Morgan Stanley & Co. International PLC JPY 332, 342 USh 2,436 09/29/2022 38, 288
Morgan Stanley & Co. International PLC MXN 101, 589 UsDh 4, 899 09/29/2022 (117, 339)
Morgan Stanley & Co. International PLC ush 2,400 JPY 323, 802 09/29/2022 (63, 719)
Morgan Stanley & Co. International PLC USh 4,992 MXN 101, 589 09/29/2022 23,642
Morgan Stanley & Co. International PLC AUD 3, 489 ush 2,432 10/20/2022 42,939
Morgan Stanley & Co. International PLC KRW 3,247,121 USD 2,449 10/27/2022 27, 458
Royal Bank of Scotland PLC JPY 679, 635 Uush 5,191 09/29/2022 288, 602
Royal Bank of Scotland PLC UuSsh 1, 437 CNH 9, 853 10/20/2022 (9, 547)
Royal Bank of Scotland PLC usb 2,494 CAD 3,215 10/27/2022 (46, 888)
Royal Bank of Scotland PLC GBP 14, 248 usb 16, 932 11/17/2022 356, 166
Standard Chartered Bank usb 2,415 INR 192, 280 09/28/2022 (1, 958)
Standard Chartered Bank EUR 12, 042 usb 12,292 10/14/2022 156, 282
UBS AG CHF 1,227 USD 1,276 09/08/2022 20, 963
UBS AG CHF 2,432 Ush 2,487 09/08/2022 (2, 554)
UBS AG UsD 5,170 CHF 4,981 09/08/2022 (72,914)
UBS AG SEK 49, 832 Ush 4,783 09/22/2022 103, 564
UBS AG Ush 2,406 SEK 24, 228 09/22/2022 (131, 119)
UBS AG MXN 52, 756 Ush 2,592 09/29/2022 (12, 508)
UBS AG Ush 2,562 MXN 52, 756 09/29/2022 42,378
UBS AG AUD 95, 648 Ush 66, 075 10/20/2022 582, 232
UBS AG CNH 9, 840 Ush 1, 451 10/20/2022 25,798
UBS AG UsD 19,574 AUD 28, 284 10/20/2022 (207, 213)
$ 4,906, 310
RLECI 8,961, 153
R 8 (4, 054, 843)
U T AR D~ Y BINTHA,
PREFEETER SN 8RR Y v 72K
SFLA T
4 H A ¥®TH Ty v R ToTz Ty RN LI ARFEH
R 7 a—nh—/ (B3I (AL - T) (H/H/4) S S PEE (BR) &
Citigroup Global Markets, Inc./(LCH Group) NZD 13,731  11/02/2024 3 Month BKBM 2.503% $ (313, 208)
Citigroup Global Markets, Inc./(LCH Group) NZD 12,631 11/10/2024 3 Month BKBM 2. 448% (299, 141)
Citigroup Global Markets, Inc./(LCH Group) NZD 5,134  11/01/2024 3 Month BKBM 2. 580% (111, 616)
$ (723, 965)
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AUD  — ZERL
CAD — HFH - R
CHF  — XA R-T7Tv
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CNH  — H[Ex (F7va7)
ER — =—n&
GBP  — HERUK
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