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Independent auditors’ report to the unitholders of Goldman Sachs
Global Funds

Report on the audit of the financial statements

Opinion
In our opinion, Goldman Sachs Global Funds’ financial statements:

+ give a true and fair view of the Trust’s assets, liabilities and financial position as at 30 November 2023 and of its
results for the vear then ended;

+  have been properly prepared in accordance with Generally Accepted Acconnting Practice in Ireland (accounting
standards issued by the Financial Reporting Council of the UK, including Financial Reperting Standard 102 “The
Financial Reporting Standard applicable in the UK and Republic of Ireland” and Irish law); and

e  have been properly prepared in accordance with the requirements of the European Communities {(Undertakings
for Collective Investment in Transferable Securities) Regulations 2011 (as amended).

‘We have audited the financial statements, included within the Annual Report and Audited Financial Statements, which
Comprise:

+ the Statement of Financial Position as at 30 November 2023;
e the Statement of Comprehensive Income for the year then ended;

e the Statement of Changes in Net Assets Attributable to Holders of Redeemable Participating Units for the year
then ended;

+ the Schedule of Investments as at 30 November 20273; and

* the notes to the financial statements, which include a description of the significant acecunting policies.

Basis for opinion

‘We conducted our audit in accordance with International Standards on Auditing (Ireland) (“ISAs (Ireland)”) and
apphcable law.

Our responsibilities under ISAs (Ireland) are further described in the Auditors’ responsibilities for the audit of the
financial statements section of our report. We believe that the audit evidence we have obtained is sutficient and
appropriate to provide a basis for our opinion.

Independence

‘We remained independent of the Trust in accordance with the ethical requirements that are relevant to our audit of the
financial statements in Ireland, which includes IAASA's Ethical Standard, and we have fulfilled cur other ethical
responsibilities in accordance with these requirements.

Conclusions relating to going concern

Based on the work we have performed, we have not identified any material uncertainties relating to events or conditions
that, individually or collectively, may cast significant doubt on the Trust’s ability tc continue as a going concern fora
period of at least twelve months from the date on which the financial statements are antherised for issue.

In auditing the financial statements, we have concluded that the manager's use of the geing concern basis of accounting in
the preparation of the financial statements is appropriate.

However, because not all future events or conditions can be predicted, this conclusion is not a gnarantee as to the Trust’s
ability to continue as a going concern.

Our respensibilities and the responsibilities of the manager with respect te going concern are described in the relevant
sections of this repert.
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Reporting on other information

The other information comprises all of the infermation in the Annual Report and Audited Financial Statements other than
the financial statements and our auditors’ repert thereon. The manager is responsible for the other information. Our
opinion on the financial statements does not cover the other information and, accordingly, we do not express an audit
opinion or, except to the extent otherwise explicitly stated in this report, any form of assurance therecn. In connection
with our audit of the financial statements, ocur respensibility is te read the other information and, in doing so, consider
whether the other information is materially inconsistent with the financial statements or cur knowledge obtained in the
audit, or otherwise appears tc be materially misstated. If we identify an apparent material inconsistency or material
misstatement, we are required to perform procedures te conclude whether there is a material misstatement of the financial
statements or a material misstatement of the other informatien. If, based on the work we have performed, we conclude
that there is a material misstatement of this other infermation, we are required to report that fact. We have nothing to
report based on these responsibilities.

Responsibilities for the financial statements and the audit
Responsihilities of the manager for the financial statements

As explained more fully in the Statement of Manager's Responsibilities set out on pages 3 & 4, the manager is responsible
for the preparaticn of the financial statements in accordance with the applicable framework giving a true and fair view.

The manager is alsc responsible for such internal centrol as the manager determines is necessary to enable the preparation
of financial statements that are free from material misstatement, whether due to frand or error.

In preparing the financial statements, the manager is respensible for assessing the Trust’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 manager intends to cease operations, or has no realistic alternative but to do so.

Auditors’ responsibilities for the audit of the financial statements

Our cbjectives are to cbtain reasonable assurance about whether the financial statements as a whole are free from material
misstatement, whether due to fraud or error, and toissue an auditors’ report that includes cur opinion. Reascnable
assurance is a high level of assurance, but is not a gnarantee that an audit conducted in accordance with ISAs (Treland) will
always detect a material misstatement when it exists. Misstatements can arise from fraud or errer and are considered
material if, individually or in the aggregate, they could reascnably be expected to influence the economic decisicns of users
taken on the basis of these financial statements.

Our audit testing might include testing complete populations of certain transactions and balances, possibly using data
auditing techniques. However, it typically invelves selecting a limited number of items for testing, rather than testing
complete populations. We will often seek to target particular items for testing based on their size or risk characteristics. In
other cases, we will use audit sampling to enable us to draw a conclusion about the population from which the sample is
selected.

A further description of cur responsibilities for the audit of the financial statements is located on the IAASA website at:

Littps://www.iaasa.ie/getmedia /b2389013-1cf6-458b-gb8f-ag8 voadegera/Description of auditors responsibilities fer
audit pdf.

This description forms part of cur auditors’ report.

Use of this report

This repert, including the opinien, has been prepared for and only for the unitholders as a body in accordance with the
Eurepean Communities (Undertakings for Collective Investment in Transferable Securities) Regulations 2011 (as
amended) and for no cther purpese. We do not, in giving this opinion, accept or assume responsibility for any other
purpose or to any cther person to whom this report is shown or into whose hands it may come save where expressly agreed
by our pricr consent in writing.

‘prfce ke e e Ceopers

PricewaterhouseCoopers

Chartered Accountants and Registered Auditors
Dublin

27 March 2024
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7T
323,650,000 Brazil Letras do Tesouro Nacional BRL 0.000% 01/01/2024 64, 966, 418 7.32
146, 643,000 Brazil Notas do Tesouro Nacional-Series F BRL 10.000% 01/01/2025 30, 777, 238 3.47
60, 666,000 Brazil Notas do Tesouro Nacional-Series F BRL 10.000% 01/01/2027 12,702,017 1.43
93,479,000 Brazil Notas do Tesouro Nacional-Series F BRL 10.000% 01/01/2029 19, 258, 846 2.17
12,867,000 Brazil Notas do Tesouro Nacional-Series F BRL 10.000% 01/01/2031 2,611, 695 0. 30
130, 316, 214 14. 69
FV
4, 387, 664, 400 Bonos de la Tesoreria de la Republica CLP 1.500% 01/03/2026 4, 868, 950 0.55
755, 000, 000 Bonos de la Tesoreria de la Republica en
pesos (@) CLP 4.700% 01/09/2030 834, 198 0.09
2,075, 000,000 Bonos de la Tesoreria de la Republica en
pesos (@) CLP 6.000% 01/04/2033 2, 469, 165 0.28
6, 540, 000, 000 Bonos de la Tesoreria de la Republica en
pesos (@) CLP 7.000%  01/05/2034 8, 318, 247 0.94
2, 245,000, 000 Bonos de la Tesoreria de la Republica en pesos CLP 5.000% 01/03/2035 2,477, 254 0.28
18, 967, 814 2. 14
F = = 4mE
299, 020, 000 Czech Republic Government Bond-Series 100 CZK 0.250% 10/02/2027 11, 780, 181 1.33
177,510,000 Czech Republic Government Bond-Series 103 CZK 2.000% 13/10/2033 6, 554, 867 0.74
258, 350, 000 Czech Republic Government Bond-Series 120 CZK 1.250% 14/02/2025 11,064, 617 1.25
61,230,000 Czech Republic Government Bond-Series 121 CZK 1.200% 13/03/2031 2,226, 246 0.25
76, 100,000 Czech Republic Government Bond-Series 125 CZK 1.500% 24/04/2040 2, 289, 458 0. 26
415,860,000 Czech Republic Government Bond-Series 130 CZK 0.050% 29/11/2029 14,572,625 1. 64
156, 790, 000 Czech Republic Government Bond-Series 138 CZK 1.750%  23/06/2032 5, 813, 874 0. 65
67,520,000 Czech Republic Government Bond-Series 94 CZK 0.950% 15/05/2030 2, 482, 040 0.28
56, 783, 908 6. 40
KX =2 3
88,650,000 Dominican Republic International Bond DOP 11.250% 15/09/2035 1,578, 837 0.18
NCTTY—
1, 448,670,000 Hungary Government Bond-Series 25/B HUF 5.500% 24/06/2025 4, 056, 242 0. 46
3,488, 230,000 Hungary Government Bond-Series 26/D HUF 2.750% 22/12/2026 8, 794, 477 0.99
231,390,000 Hungary Government Bond-Series 27/A HUF 3.000% 27/10/2027 580, 504 0.07
2,892,570,000 Hungary Government Bond-Series 30/A HUF 3.000% 21/08/2030 6,738, 164 0.76
3,351, 980,000 Hungary Government Bond-Series 32/A HUF 4.750% 24/11/2032 8, 287, 358 0.93
139, 280, 000 Hungary Government Bond-Series 33/A HUF 2.250% 20/04/2033 283, 229 0. 03
28, 739,974 3.24
A FxRTT
233, 492, 000, 000 TIndonesia Treasury Bond-Series 100 IDR 6.625% 15/02/2034 15, 016, 652 1.69
11,000,000 Indonesia Treasury Bond-Series FR64 IDR 6.125% 15/05/2028 695 0. 00
107, 345, 000, 000 Indonesia Treasury Bond-Series FR70 IDR 8.375% 15/03/2024 6, 955, 624 0.78
306, 457,000,000 Indonesia Treasury Bond—Series FR71 IDR 9.000% 15/03/2029 21,734,539 2.45
73,400, 000,000 Indonesia Treasury Bond-Series FR72 IDR 8.250% 15/05/2036 5, 288, 491 0. 60
42,633, 000,000 Indonesia Treasury Bond-Series FR74 IDR 7.500% 15/08/2032 2, 888, 929 0.33
305, 892, 000,000 Indonesia Treasury Bond-Series FR80 IDR 7.500%  15/06/2035 20, 806, 967 2.35
73, 187,000,000 Indonesia Treasury Bond-Series FR83 IDR 7.500%  15/04/2040 4,990, 023 0. 56
53, 533,000,000 Indonesia Treasury Bond—Series FR87 IDR 6.500% 15/02/2031 3, 406, 646 0.38
15, 673, 000, 000 Indonesia Treasury Bond-Series FR91 IDR 6.375% 15/04/2032 994, 341 0.11
33,392, 000,000 Indonesia Treasury Bond—Series FR93 IDR 6.375% 15/07/2037 2,080, 810 0.24
12,077,000, 000 Indonesia Treasury Bond-Series FR97 IDR 7.125%  15/06/2043 798, 125 0.09
15, 265, 000, 000 Indonesia Treasury Bond-Series FR98 IDR 7.125% 15/06/2038 1,010, 088 0.11
85,971, 930 9. 69
Axa
71,296,000 Mexican Bonos—Series M MXN 8.500% 31/05/2029 3,951, 958 0.45
94, 609,500 Mexican Bonos—Series M MXN 7.750% 29/05/2031 4,959, 441 0. 56
218,272,100 Mexican Bonos-Series M MXN 10.000% 20/11/2036 13, 126, 726 1.48
398, 640,400 Mexican Bonos—Series M MXN 8.500% 18/11/2038 21, 195,971 2.39
114,906, 000 Mexican Bonos-Series M MXN 7.750% 13/11/2042 5, 608, 578 0. 63
48, 842, 674 5.51
N~
860, 000 Banco Latinoamericano de Comercio Exterior SA USD 2.375% 14/09/2025 800, 927 0.09




TV Rwy ey TR Ty o A=V =Y Ty hema—A) - R—F 74+ VA

e A 5 1
2023411 H 30 H HLE
IRFfll & Ry
A kzai] wmiE gl Vit A Ck ) R (%)
fEHR— ()
i %
59, 380,000 Peru Government Bond PEN 5.940% 12/02/2029 15,601, 123 1.76
42,790,000 Peru Government Bond (a) PEN 7.300% 12/08/2033 11, 585, 934 1.31
11, 150,000 Peru Government Bond PEN 5.400% 12/08/2034 2,591, 497 0.29
5,595,000 Peru Government Bond PEN 5.350% 12/08/2040 1,216, 577 0.14
15,026,000 Peru Government International Bond PEN 6.350% 12/08/2028 4, 064, 824 0. 46
9,857,000 Peru Government International Bond PEN 6.900% 12/08/2037 2,536,571 0.28
37, 596, 526 4.24
74 VBV
35,890,000 Philippines Government Bond-Series 1063 PHP 6.250% 22/03/2028 650, 369 0.07
76,580,000 Philippines Government Bond-Series 1064 PHP 6.875% 10/01/2029 1,427,054 0.16
2,077,423 0.23
R—F K
40,900,000 Poland Government Bond-Series 1026 PLN 0.250% 25/10/2026 8,897, 303 1. 00
10, 425,000 Poland Government Bond-Series 1029 PLN 2.750% 25/10/2029 2, 281, 905 0.26
52,175,000 Poland Government Bond-Series 1030 PLN 1.250%  25/10/2030 10,072, 929 1.13
57,045,000 Poland Government Bond-Series 428 PLN 2.750% 25/04/2028 12,900, 894 1.45
25,145,000 Poland Government Bond-Series 432 PLN 1.750%  25/04/2032 4, 755, 954 0.54
14,760,000 Poland Government Bond-Series 726 PLN 2.500% 25/07/2026 3,446, 618 0. 39
58,630,000 Poland Government Bond-Series 727 PLN 2.500% 25/07/2027 13, 359, 045 1.51
55, 714, 648 6. 28
—==7
52,875,000 Romania Government Bond-Series 10Y RON 4.750%  24/02/2025 11, 439, 715 1.29
34,900,000 Romania Government Bond-Series 10Y RON 5.000% 12/02/2029 7,115, 025 0. 80
16, 925,000 Romania Government Bond-Series 10Y RON 4.150% 24/10/2030 3,192, 793 0. 36
49, 080,000 Romania Government Bond—Series 10Y RON 6.700% 25/02/2032 10, 647, 211 1.20
28,250,000 Romania Government Bond-Series 15YR RON 5.800% 26/07/2027 6,079, 061 0. 69
25,825,000 Romania Government Bond—Series 5Y RON 4.500% 17/06/2024 5,622, 923 0.63
23,625,000 Romania Government Bond-Series 5Y RON 4.250% 28/04/2036 4,039, 425 0. 46
48, 136, 153 5.43
reT
233,000,000 Serbia Treasury Bonds-Series 12.5 RSD 4.500% 20/08/2032 1, 899, 506 0.21
697,670,000 Serbia Treasury Bonds—Series 8Y RSD 7.000% 26/10/2031 6, 724, 274 0.76
8,623, 780 0.97
R
392, 025,000 South Africa Government Bond—Series 2032 ZAR 8.250% 31/03/2032 17, 832, 436 2.01
118,794, 000 South Africa Government Bond-Series 2035 ZAR 8.875% 28/02/2035 5,236, 798 0.59
356, 560, 000 South Africa Government Bond-Series 2037 ZAR 8.500% 31/01/2037 14, 650, 964 1.65
232,647,300 South Africa Government Bond—Series 2040 ZAR 9.000% 31/01/2040 9, 587, 037 1.08
135, 540, 000 South Africa Government Bond-Series 2044 ZAR 8.750% 31/01/2044 5, 316, 024 0. 60
154, 200, 000 South Africa Government Bond-Series 2048 ZAR 8.750%  28/02/2048 6,015, 566 0. 68
334,410,000 South Africa Government Bond-Series R209 ZAR 6.250% 31/03/2036 11,513, 289 1. 30
116, 730, 000 South Africa Government Bond-Series R213 ZAR 7.000% 28/02/2031 5,097, 154 0. 57
75, 249, 268 8. 48
[E BERE R
17,922, 000, 000 Asian Development Bank Cop 11.200% 31/01/2025 4, 364, 944 0. 49
16, 757,000, 000 Asian Development Bank CoP 12.750% 03/03/2025 4,161, 068 0. 47
111, 229, 000, 000 Indonesia Treasury Bond-European Bank for
Reconstruction & Development IDR 5.200% 28/05/2024 7, 140, 744 0.81
124, 580, 000, 000 Indonesia Treasury Bond-European Bank for
Reconstruction & Development IDR 5.600% 30/01/2025 8,001, 795 0. 90
106, 890, 000, 000 Indonesia Treasury Bond-Inter—American
Development Bank IDR 5.100% 17/11/2026 6, 739, 376 0.76
31, 000, 000, 000 Indonesia Treasury Bond-International Bank for
Reconstruction & Development IDR 4.600% 09/02/2026 1, 945, 585 0.22
75, 230, 000, 000 Indonesia Treasury Bond-International Bank for
Reconstruction & Development IDR 5.000% 01/12/2026 4, 695, 303 0.53
37,048, 815 4.18
zA
72,510,000 Thailand Government Bond THB 2.650% 17/06/2028 2, 068, 444 0.23
283,800,000 Thailand Government Bond THB 2.875% 17/12/2028 8,174, 594 0.92
219,210,000 Thailand Government Bond THB 3.650% 20/06/2031 6, 560, 005 0.74
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177,710,000 Thailand Government Bond THB 2.000% 17/12/2031 4,737, 435 0.53
373,810,000 Thailand Government Bond THB 3.775% 25/06/2032 11, 321, 414 1.28
36,730,000 Thailand Government Bond THB 3.350% 17/06/2033 1,078, 266 0.12
422,680,000 Thailand Government Bond THB 1.585% 17/12/2035 10, 284, 783 1.16
181,970,000 Thailand Government Bond THB 3.400% 17/06/2036 5,302, 904 0. 60
28,180,000 Thailand Government Bond THB 3.390% 17/06/2037 820, 210 0. 09
346, 150,000 Thailand Government Bond THB 3.300% 17/06/2038 9,917, 046 1.12
146, 150,000 Thailand Government Bond THB 3.450% 17/06/2043 4, 208, 696 0. 48
19,670,000 Thailand Government Bond THB 3.600% 17/06/2067 522, 480 0. 06
64, 996, 277 7.33
K[E
4, 360, 000,000 Citigroup, Inc. COP 11.000% 25/07/2024 1,074, 579 0.12
16, 156, 000, 000 Indonesia Treasury Bond-JPMorgan Chase Bank NA IDR 10.500% 19/08/2030 1, 252, 585 0.14
2,327, 164 0. 26
UNTTA
34,151,325 Uruguay Government International Bond UYU 3.875% 02/07/2040 916, 392 0.10
TANRF AL
390,000 National Bank of Uzbekistan USD 4.850% 21/10/2025 362, 700 0. 04
N AT T
74,110,000 Petroleos de Venezuela SA USD 6.000% 28/10/2022 6, 299, 350 0.71
20,000 Petroleos de Venezuela SA USD 6.000% 15/11/2026 2, 500 0. 00
6, 301, 850 0.71
EHAF
(4S5 773, 756, 454K K1) 711, 353, 324 80. 19
Ryl Eita Ete
(e k=4 CkRL) e (%)
Sa—FaTFNL 77 R—9.55%
TANT R
84, 768,004 Goldman Sachs US$ Treasury Liquid Reserves Fund
(X Distribution Class) (b) 84, 768, 004 9.55
Ra—FaT ) 77 REE
(BUSEAE 84, 768, 004K K1) 84, 768, 004 9.55
ARBOWBIFT~D LS8 5T 5 R ATREREAR AR
(B35 858, 524, 4582k K1) 796, 121, 328 89, 74
i B& TRy
(e SHIA Bl S T Kol N CkRL) e (%)
Z O FEE FTREGESR
fE2%:—0.69%
K|
256, 925, 000 Egypt Government International Bond-JPMorgan
Chase Bank NA-Series 144(a) EGP 0.000%  09/05/2024 5, 544, 683 0.63
7,763, 000,000 Indonesia Treasury Bond—JPMorgan Chase Bank
NA (@) DR 8.250% 19/05/2036 559, 326 0.06
6,104, 009 0. 69
EHAF
(BUSGEAE 7, 752, 769K K /L) 6, 104, 009 0. 69
T DO OFEFERTRERES A
(BUSGEAE 7, 752, 769K K /L) 6, 104, 009 0. 69
EHTES —4.21%
K[
4,293,744 BNP Paribas SA USD Time Deposit USD 5.150% 01/12/2023 4,293,745 0.49
33,024,913 Rabobank Nederland USD Time Deposit USD 5.280% 01/12/2023 33,024, 913 3.72
37, 318, 658 4.21
EMTEE A
(HSJE 37, 318, 657K L) 37, 318, 658 4.21
T UNT ¢ T EER EE A MRESRORH
(HSJEE 903, 595, 884K K1) 839, 543, 995 94. 64
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USD
29 US Treasury Long Bond Futures 19/03/2024 j=§=23 3, 380, 313 51, 656 0.01
(55) US Treasury Notes 5YR Futures 28/03/2024 g3 (5, 876, 836) 16, 559 0. 00
56 US Treasury Ultra Long Notes 10YR Futures
19/03/2024 =gt 6, 362, 125 46, 827 0.01
3, 865, 602 115, 042 0. 02
SeRAI AR D R FEHFILE 115, 042 0. 02
TR AREBRL BEFEFD
R ka4 Ck ) Ckrn)  #E (%)
USD
124 US Treasury Notes 10YR Futures 19/03/2024 ¢ 13, 616, 750 (46, 500) (0.01)
(12) US Treasury Notes 2YR Futures 28/03/2024 Fest (2,453, 813) (8, 482) (0. 00)
(8) US Treasury Ultra Long Notes 10YR Futures
19/03/2024 O3 (986, 500) (11, 759) (0. 00)
10, 176, 437 (66, 741) (0.01)
Se AR D R FEHIRLK (66, 741) 0.01)
J TV RT T Ry REEEK—0. 12%
LR AREBFIE  BEERD
ZHI ka4 Ck ) Ckrn)  #E (%)
CopP
78,201, 500, 000 BFS00824 TRS COP R F 9. 25000C0L17CT03813
18/01/2024 Bk 1,079,919 1,079,919 0.12
I TV RT T R RIEESBREAR D AR BRI 1,079, 919 0.12
SEUE ALK —0.93%
REHFRE BEERD
e EUN WmE FEAIEH it 4 F CkbRr) e (%)
CLP 2,305, 042, 172 USD 2, 558, 540 05/12/2023 86, 417 0.01
CLP 2, 403, 324, 850 Ush 2,741, 362 06/12/2023 16, 258 0. 00
NZD 6, 853, 737 USD 4, 029, 997 06/12/2023 177, 874 0.02
CLP 5,617, 148, 627 Ush 6,033, 135 07/12/2023 411, 823 0.04
USD 861, 885 ZAR 16, 281, 904 07/12/2023 224 0. 00
MXN 162, 034, 032 USD 9,112,949 08/12/2023 168, 013 0.02
IDR 9,001, 046, 686 Ush 574, 854 13/12/2023 3, 388 0. 00
INR 99, 747, 952 USD 1, 194, 050 13/12/2023 1,832 0.00
KRW 3,595, 577, 414 UsD 2,694, 648 13/12/2023 73,736 0.01
USD 29, 030, 487 IDR 449, 116, 601, 269 13/12/2023 178, 494 0.02
UsD 1,724, 188 INR 143, 186, 224 13/12/2023 7,523 0. 00
CZK 33, 145, 402 EUR 1, 352, 551 14/12/2023 10, 461 0. 00
MYR 440, 291, 170 USD 94, 430, 397 14/12/2023 74, 488 0.01
NZD 21,726, 787 UsD 12, 987, 038 14/12/2023 352, 548 0.03
EUR 2, 350, 375 USD 2,553, 048 18/12/2023 12, 552 0.00
GBP 1,231,717 EUR 1, 416, 207 18/12/2023 9,512 0. 00
KRW 4,098, 904, 864 USD 3,141, 164 18/12/2023 15, 664 0. 00
GBP 5, 849, 024 USD 7,183, 899 19/12/2023 202, 272 0.02
AUD 38, 718, 880 UsD 24, 953, 652 20/12/2023 577, 638 0.08
CAD 37,911, 335 USD 27, 766, 591 20/12/2023 143, 471 0.01
CHF 18, 036, 534 UsD 20, 319, 704 20/12/2023 319, 440 0. 05
CLP 692, 567, 589 USD 728, 859 20/12/2023 65, 080 0.01
CNH 726, 189, 619 UsD 99, 302, 601 20/12/2023 2, 404, 274 0.27
CZK 241, 569, 944 USD 10, 418, 772 20/12/2023 414, 550 0. 05
EGP 112, 845, 509 USD 3, 336, 606 20/12/2023 62, 421 0.01
EUR 3, 383, 000 CAD 4,903, 956 20/12/2023 82, 887 0.01
EUR 3, 879, 445 JPY 606, 911, 992 20/12/2023 133, 426 0.02
EUR 1,834, 283 MXN 34, 305, 673 20/12/2023 41, 248 0.01
EUR 1,064, 516 NOK 12, 269, 054 20/12/2023 20, 509 0. 00
EUR 52, 734, 384 USD 56,317, 173 20/12/2023 1, 251, 770 0.16
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GBP 1,761, 560 EUR 2,027, 000 20/12/2023 11, 699 0. 00
GBP 11, 620, 620 Ush 14, 296, 290 20/12/2023 378, 432 0.04
HUF 893, 318, 830 Ush 2,441, 214 20/12/2023 112, 600 0.01
KRW 17, 229, 761, 175 Ush 13, 248, 530 20/12/2023 22,743 0.01
MXN 904, 007, 324 Ush 45, 026, 002 20/12/2023 6, 654, 556 0.75
NZD 20, 349, 044 AUD 18, 788, 776 20/12/2023 104, 732 0.01
NZD 24,813,816 Ush 14, 672, 759 20/12/2023 562, 639 0.07
PLN 140, 690, 075 USD 32, 338, 309 20/12/2023 2,879, 216 0.32
SEK 58, 653, 226 EUR 5,094, 478 20/12/2023 29, 403 0. 00
SEK 45,922, 623 USD 4, 280, 573 20/12/2023 96, 854 0.01
SGD 24, 276, 592 USD 17,917, 352 20/12/2023 253,975 0.04
THB 1,078, 948, 537 UsD 30, 497, 085 20/12/2023 216, 852 0.03
TRY 156, 035, 774 USD 5,319, 107 20/12/2023 5,725 0.00
TWD 467, 316, 875 UsD 14, 750, 000 20/12/2023 200, 013 0.02
USD 18, 279, 687 JPY 2,700, 821, 317 20/12/2023 26, 803 0.01
7AR 375, 860, 453 Ush 19, 645, 393 20/12/2023 223, 109 0.02
CHF 12, 316, 608 EUR 12, 811, 654 22/12/2023 109, 576 0.01
CHF 998, 182 USD 1,131, 615 22/12/2023 10, 867 0.00
C7ZK 426, 610, 481 EUR 17, 453, 231 22/12/2023 75,724 0.01
EUR 9, 664, 995 SEK 110, 506, 105 22/12/2023 17,217 0.00
GBP 3, 373, 623 EUR 3, 888, 791 22/12/2023 14, 640 0. 00
NZD 48,112, 392 AUD 44, 339, 181 22/12/2023 301, 380 0.03
NZD 1,323, 984 USD 797, 425 22/12/2023 15, 494 0. 00
SEK 148, 792, 120 EUR 12, 985, 810 22/12/2023 7,089 0. 00
SGD 30, 266, 386 USD 22, 585, 606 22/12/2023 71, 247 0.01
UsD 918,510 EUR 838, 749 22/12/2023 2,777 0. 00
COP 3, 318, 574, 661 USD 809, 803 26/12/2023 4, 839 0. 00
USD 5, 402, 265 SEK 56,597, 153 27/12/2023 5,106 0. 00
COP 130, 350, 696, 600 USD 31, 462, 648 03/01/2024 474, 310 0. 05
USD 43,512, 538 BRL 213, 731, 846 03/01/2024 367, 073 0.04
COP 10, 392, 369, 897 UsD 2,513, 297 07/02/2024 15, 632 0. 00
MXN 92, 022, 470 USD 5,087, 307 07/02/2024 131, 951 0.01
CoP 6,817, 472, 915 UsD 1, 654, 361 09/02/2024 3,992 0. 00
GBP 5,671, 340 USD 7,083, 186 09/02/2024 81, 431 0. 00
CoP 18, 310, 613, 253 USD 4, 200, 167 16/02/2024 247, 852 0.02
EUR 48, 761, 247 UsD 52, 978, 505 23/02/2024 404, 331 0.05
MXN 29, 006, 952 USD 1,573,835 08/03/2024 63, 426 0.01
UsD 2,294, 751 MXN 40, 618, 884 08/03/2024 2, 069 0. 00
EUR 67, 880, 044 USD 73, 096, 508 05/04/2024 1, 353, 442 0.16
MXN 76,771, 126 UsD 4,112,107 10/04/2024 197, 538 0. 02
USD 2,926, 861 COP 12, 201, 404, 478 10/05/2024 11, 621 0. 00
SETE A RS ITAR D AR FEHUI 23, 089, 768 2.62

REBURL  HE TR
wmE EUN WmE FeAIEH Jiii 4 F CkbRA) e (%)
BRL 213, 731, 846 UsD 43,651, 082 04/12/2023 (361, 427) (0.04)
Ush 42,713, 659 BRL 213, 731, 846 04/12/2023 (575, 995) 0.07)
USD 2, 585, 140 CLP 2, 305, 042, 172 05/12/2023 (59, 817) (0.00)
USD 2, 676, 946 CLP 2,403, 324, 850 06/12/2023 (80, 673) (0.01)
Ush 4,986, 814 NZD 8, 317, 564 06/12/2023 (119, 779) 0.01)
i) 6, 084, 476 CLP 5, 586, 877, 202 07/12/2023 (325, 749) (0.03)
7AR 15, 585, 443 Ush 832, 301 07/12/2023 (7, 498) (0. 00)
USD 12, 474, 661 MXN 219, 903, 160 08/12/2023 (120, 919) (0. 02)
Ush 4,906, 469 EUR 4, 589, 650 12/12/2023 (101, 986) 0.01)
Ush 3,900, 527 KRW 5, 196, 623, 554 13/12/2023 (100, 568) (0.01)
EUR 1,352, 716 CZK 33, 145, 402 14/12/2023 (10, 281) (0. 00)
Ush 5, 084, 222 MYR 23, 859, 412 14/12/2023 (37, 005) (0. 00)
USD 12,758, 570 NZD 21, 343, 386 14/12/2023 (345, 618) (0. 03)
Ush 9,798, 127 EUR 8,981,515 18/12/2023 (5, 830) (0. 00)
USD 8,573, 388 GBP 6, 949, 578 19/12/2023 (202, 568) (0. 02)
AUD 2,793, 000 NZD 3,047, 272 20/12/2023 (29, 281) (0. 00)



TV Rwy ey TR Ty o A=V =Y Ty hema—A) - R—F 74+ VA

BE A mRESR B
20234E11 H 30 H BLLE
oA — (i)

REBURL  HE TR
mE PN mE FEHVEH T A Ckbn)  HE (%)
CAD 5,131, 284 EUR 3, 551, 000 20/12/2023 (98, 932) (0.01)
CHF 3,161, 529 EUR 3, 352, 000 20/12/2023 (41, 576) (0. 00)
EUR 2,119,539 AUD 3, 539, 036 20/12/2023 (19, 793) (0. 00)
EUR 6, 779, 622 CHF 6, 492, 596 20/12/2023 (28, 294) (0. 00)
EUR 4,673,829 CZK 114, 722, 805 20/12/2023 (42, 488) (0. 00)
EUR 1,773, 000 NZD 3,207, 034 20/12/2023 (33, 538) (0. 00)
EUR 1, 772, 000 SEK 21,171, 147 20/12/2023 (83,619) (0.01)
ILS 14, 424, 141 EUR 3, 562, 000 20/12/2023 (10, 291) (0. 00)
JPY 4,493, 482, 387 USD 30, 475, 363 20/12/2023 (107, 185) (0. 02)
MXN 34,452, 176 EUR 1, 832, 806 20/12/2023 (31, 261) (0. 00)
NOK 92,992, 541 USD 8,671, 171 20/12/2023 (18, 493) (0. 00)
USD 2,293, 359 AUD 3, 561, 363 20/12/2023 (55, 010) (0.01)
USD 27, 735, 000 CAD 37, 842, 539 20/12/2023 (124, 413) (0. 02)
USD 26, 044, 115 CHF 23, 124, 886 20/12/2023 (417, 613) (0. 05)
USD 4,123,273 CLP 3,677, 173, 632 20/12/2023 (92, 128) (0.01)
USD 14, 631, 444 CNH 106, 735, 440 20/12/2023 (317, 444) (0. 04)
USD 11, 098, 468 CNY 80, 589, 297 20/12/2023 (243, 950) (0. 03)
USD 11, 698, 134 CZK 268, 888, 260 20/12/2023 (360, 291) (0. 04)
USD 74,814, 697 EUR 69, 946, 074 20/12/2023 (1, 543, 861) 0.17)
USD 24,898, 719 GBP 20, 199, 166 20/12/2023 (609, 140) (0. 08)
USD 9,313, 041 HUF 3,379, 669, 611 20/12/2023 (348, 737) (0. 04)
USD 6, 496, 344 ILS 25, 354, 082 20/12/2023 (320, 687) (0. 03)
USD 15, 140, 372 KRW 19, 994, 935, 016 20/12/2023 (260, 783) (0. 04)
USD 10, 754, 905 MXN 194, 039, 393 20/12/2023 (337, 997) (0. 04)
USD 3, 869, 122 NOK 41, 615, 392 20/12/2023 (3, 067) (0. 00)
USD 28, 342, 337 NZD 48, 021, 049 20/12/2023 (1, 142, 035) (0. 14)
USD 13,793, 427 PLN 59, 356, 989 20/12/2023 (1, 064, 809) (0.13)
USD 16, 580, 120 RON 76, 847, 882 20/12/2023 (290, 972) (0. 03)
USD 7,455, 264 SEK 80, 550, 154 20/12/2023 (222, 920) (0. 02)
USD 3,271, 677 SGD 4,461, 226 20/12/2023 (67, 606) (0. 00)
USD 10, 309, 372 THB 367, 480, 789 20/12/2023 (151, 535) (0. 02)
USD 1,954, 182 TRY 57, 985, 368 20/12/2023 (24, 610) (0. 00)
USD 11, 368, 498 TWD 355, 882, 384 20/12/2023 (16, 597) (0. 00)
USD 26, 469, 017 ZAR 500, 837, 221 20/12/2023 (5,929) (0.01)
NZD 9,802, 502 USD 6, 020, 697 21/12/2023 (2, 042) (0. 00)
Ush 4,076,763 IDR 65, 024, 369, 881 21/12/2023 (99, 946) (0.01)
AUD 37,773, 265 NZD 41,071, 360 22/12/2023 (308, 102) (0. 04)
EUR 12, 108, 532 CHF 11, 652, 186 22/12/2023 (116, 760) (0.01)
EUR 4,782, 468 CZK 117, 265, 500 22/12/2023 (37, 221) (0. 00)
SEK 7,204, 218 UsD 689, 678 22/12/2023 (2,879) (0. 00)
Ush 232, 655 AUD 354, 139 22/12/2023 (882) (0. 00)
USD 10, 372, 248 SGD 13, 859, 841 22/12/2023 (2,970) (0. 00)
UsD 809, 803 COP 3,302, 378, 591 26/12/2023 (863) (0. 00)
SEK 92, 103, 302 USD 8,790, 955 27/12/2023 (7, 898) (0. 00)
Ush 6, 544, 533 RSD 723, 694, 425 27/12/2023 (191, 991) (0. 02)
USD 4,208, 843 COP 17, 410, 468, 308 04/01/2024 (55, 836) (0.01)
USD 3,955, 795 MXN 70, 353, 714 07/02/2024 (34, 470) (0.01)
Ush 6, 599, 898 COP 27,169, 976, 388 09/02/2024 (9, 208) (0. 00)
USD 5, 253, 527 GBP 4,217,751 09/02/2024 (74, 769) (0.01)
UsD 1, 391, 456 PHP 77, 487, 407 12/02/2024 (5,075) (0. 00)
USD 3, 356, 257 COP 14, 450, 991, 832 16/02/2024 (154, 183) (0. 03)
Ush 16, 307, 267 PEN 61, 647,991 20/02/2024 (137, 679) (0. 02)
Ush 65,917, 934 EUR 61, 240, 283 23/02/2024 (1,126, 705) (0.13)
EUR 10, 625, 962 USD 11, 659, 673 26/02/2024 (25, 098) (0. 00)
UsD 54, 164, 923 EUR 50, 630, 792 05/04/2024 (1, 366, 276) (0. 16)
USD 846, 610 MXN 15, 767, 272 10/04/2024 (38, 506) (0. 00)
ST AR D R FEBUHERK (14, 821, 957) (1. 69)




TV Rwy ey TR Ty o A=V =Y Ty hema—A) - R—F 74+ VA

BB AT LS 3R
20234E11 H 30 H BLLE
LIRS 7 T REAF DI —0. 32%
REGFIGE  BEER/RY
WmE PN mE FEHVEH T A CkRrA) e (%)
EUR 144, 913, 860 USD 155, 066, 907 06/12/2023 3,031, 929 0.34
~ v ¥ HIIRA DS ARRKNR D R EBFIE 3,031,929 0. 34
REBURL  HE TR
miE N | BliiNS T FEHVEH e CkRL) e (%)
USD 8, 084, 932 EUR 7,616, 526 06/12/2023 (224, 583) (0.02)
~v ¥ HIIRA D SEIEARRKICIR D RETHK (224, 583) (0. 02)
F 7 a—0.01%
REBFIE LER( P& By
(e k24 A AT EATAK R CkrA)  CkRA)  HE (%)
B4y a v
EUR
13,525,000 Put EUR / Call USD Expires 14/12/2023  Strike 1.08 (41, 270) 38, 967 0. 00
28,681,000 Put EUR / Call USD Expires 21/02/2024  Strike 1.08 (166, 548) 228, 466 0.03
20, 465,000 Put EUR / Call USD Expires 22/02/2024  Strike 1.08 24,912 170, 855 0. 02
22,919,096 Put EUR / Call USD Expires 03/04/2024  Strike 1.06 (407, 319) 113, 386 0.01
(590, 225) 551, 674 0. 06
GBP
23,633,000 Put GBP / Call USD Expires 15/12/2023  Strike 1.19 (195, 804) 269 0. 00
11,616,000 Put GBP / Call USD Expires 07/02/2024  Strike 1.20 (73, 221) 16, 060 0. 00
(269, 025) 16, 329 0. 00
NZD
24,034,000 Put NZD / Call USD Expires 04/12/2023  Strike 0.58 (81, 673) 15 0. 00
24,168,000 Put NZD / Call USD Expires 12/12/2023  Strike 0.58 (72, 796) 148 0. 00
24,215,000 Put NZD / Call USD Expires 19/12/2023 Strike 0. 61 (9, 443) 98, 537 0.01
(163, 912) 98, 700 0.01
USD
3,974,000 Call USD / Put COP Expires 07/02/2024  Strike 4, 300. 00 (122, 514) 55,719 0.01
3,997,000 Call USD / Put COP Expires 14/02/2024  Strike 4, 200. 00 (107, 296) 89, 477 0.01
3,585,000 Call USD / Put COP Expires 08/05/2024  Strike 4, 232.00 (24, 321) 140, 231 0. 02
15,248,000 Call USD / Put MXN Expires 06/12/2023  Strike 18.55 (212, 100) 457 0. 00
4,018,000 Call USD / Put MXN Expires 05/02/2024  Strike 17.88 (78, 415) 60, 366 0.01
22,318,000 Call USD / Put SEK Expires 21/12/2023 Strike 10. 72 (29, 995) 86, 951 0.01
3,974,000 Put USD / Call COP Expires 07/02/2024  Strike 4, 300. 00 60, 087 238, 321 0.03
3,997,000 Put USD / Call COP Expires 14/02/2024 Strike 4, 200. 00 14, 753 171, 236 0. 02
3,585,000 Put USD / Call COP Expires 08/05/2024  Strike 4, 232.00 18, 380 182,932 0. 02
7,005,000 Put USD / Call MXN Expires 06/12/2023 Strike 17.40 (45, 869) 32,531 0. 00
4,018,000 Put USD / Call MXN Expires 05/02/2024 Strike 17. 88 (23, 316) 115, 465 0.01
(550, 606) 1,173, 686 0.14
B4 7Y g U EE
(A5 3, 414, 157K FL) 1, 840, 389 0.21
AT g v
AUD
(7,707,000) Call AUD / Put NZD Expires 04/12/2023  Strike 1.09 27, 397 (5) (0. 00)
(7,821,000) Call AUD / Put NZD Expires 11/12/2023  Strike 1.08 20, 611 (6, 005) (0. 00)
(7,904, 000) Call AUD / Put NZD Expires 22/12/2023  Strike 1.08 5,004 (19, 586) (0. 00)
(7,707,000) Put AUD / Call NZD Expires 04/12/2023  Strike 1.09 (59, 860) (87, 262) (0.01)
(7,821,000) Put AUD / Call NZD Expires 11/12/2023 Strike 1.08 (11, 692) (38, 308) (0. 01)
(7,904, 000) Put AUD / Call NZD Expires 22/12/2023 Strike 1.08 (5,920) (30,510) (0. 00)
(24,460) (181, 676) (0. 02)
EUR
(4,653,000) Call EUR / Put CHF Expires 04/12/2023  Strike 0.96 28,214 a7 (0. 00)
(4,751,000) Call EUR / Put CHF Expires 18/12/2023  Strike 0.96 23, 184 (4,919) (0. 00)
(4,745, 000) Call EUR / Put CHF Expires 21/12/2023  Strike 0.96 20, 582 (6, 822) (0. 00)
(4,627,000) Call EUR / Put CZK Expires 30/11/2023 Strike 24.58 26,713 (0) (0. 00)
(4,697,000) Call EUR / Put CZK Expires 12/12/2023  Strike 24.53 23,419 (5, 908) (0. 00)
(4,734,000) Call EUR / Put CZK Expires 18/12/2023  Strike 24.52 19, 717 (9, 693) (0. 00)
(4,763,000) Call EUR / Put CZK Expires 21/12/2023 Strike 24.54 15, 487 (11, 655) (0. 00)
(4,751,000) Call EUR / Put GBP Expires 07/12/2023  Strike 0.88 20, 034 (446) (0. 00)



T— )V Rvy eI R Ty A=V T =Y Ty hema = K= 7+ VA
P& A AL AR
2023411 A 30 H BI{E

FFar— (Ex)
HREDBFIE LER( BB Ry
A ki A AT EATAK R CkrA)  CkRa)  HE (%)
RERA T g — (FX)
EUR— (i)

(4, 745,000) Call EUR / Put GBP Expires 14/12/2023  Strike 0.87 14, 437 (8,779) (0. 00)
(4,722,000) Call EUR / Put GBP Expires 22/12/2023 Strike 0.87 9,271 (15, 845) (0. 00)
(4,653,000) Call EUR / Put SEK Expires 04/12/2023 Strike 11.82 38,616 (5) (0. 00)

(4, 745,000) Call EUR / Put SEK Expires 21/12/2023  Strike 11.44 1,463 (40, 458) (0. 00)
(4,722,000) Call EUR / Put SEK Expires 27/12/2023 Strike 11.42 (7, 890) (48,921) (0. 01)
(4,653,000) Put EUR / Call CHF Expires 04/12/2023  Strike 0.96 (6,414) (35, 405) (0. 00)

(4, 751,000) Put EUR / Call CHF Expires 18/12/2023 Strike 0.96 (30, 406) (58, 509) (0. 01)

(4, 745,000) Put EUR / Call CHF Expires 21/12/2023 Strike 0.96 (29, 804) (57, 209) (0.01)
(4,627,000) Put EUR / Call CZK Expires 30/11/2023 Strike 24.58 (28, 371) (55, 084) (0.01)
(4,697,000) Put EUR / Call CZK Expires 12/12/2023 Strike 24.53 (17, 557) (46, 884) (0. 01)

(4, 734,000) Put EUR / Call CZK Expires 18/12/2023 Strike 24.52 (17, 069) (46, 479) (0.01)

(4, 763,000) Put EUR / Call CZK Expires 21/12/2023 Strike 24.54 (24, 023) (51, 165) (0. 01)

(4, 751,000) Put EUR / Call GBP Expires 07/12/2023 Strike 0.88 (47, 623) (68, 103) (0. 01)
(4,745,000) Put EUR / Call GBP Expires 14/12/2023 Strike 0.87 (18, 981) (42,197) (0. 00)
(4,722,000) Put EUR / Call GBP Expires 22/12/2023 Strike 0.87 (13, 275) (38, 392) (0. 00)

(4, 653,000) Put EUR / Call SEK Expires 04/12/2023 Strike 11.82 (121,814) (160, 436) (0. 02)
(4,745,000) Put EUR / Call SEK Expires 21/12/2023 Strike 11.44 9, 476 (32, 445) (0. 00)
(4,722,000) Put EUR / Call SEK Expires 27/12/2023 Strike 11.42 11, 345 (29, 687) (0. 00)
(28, 681, 000) Put EUR / Call USD Expires 21/02/2024 Strike 1.08 747, 238 (228, 466) (0. 03)
645,969 (1, 104, 689) (0.13)

GBP
(11,817,000) Put GBP / Call USD Expires 15/12/2023  Strike 1.22 191, 907 (2,163) (0. 00)
USD

(4,018,000) Call USD / Put MXN Expires 05/02/2024  Strike 17.88 84, 322 (60, 366) (0. 01)
(4,903, 000) Call USD / Put SGD Expires 04/12/2023  Strike 1.36 23, 346 (5) (0. 00)
(5,017,000) Call USD / Put SGD Expires 07/12/2023  Strike 1.35 24,074 (642) (0. 00)
(5,163,000) Call USD / Put SGD Expires 22/12/2023 Strike 1.33 (2, 592) (28, 236) (0. 00)
(5,156, 000) Call USD / Put SGD Expires 22/12/2023  Strike 1.34 8, 149 (20, 712) (0. 00)
(7,005, 000) Put USD / Call MXN Expires 06/12/2023 Strike 17.40 16, 861 (32, 531) (0. 01)
(4,018, 000) Put USD / Call MXN Expires 05/02/2024 Strike 17.88 29, 223 (115, 465) (0. 01)
(4,903, 000) Put USD / Call SGD Expires 04/12/2023  Strike 1.36 (61, 736) (85, 087) (0.01)
(5,017,000) Put USD / Call SGD Expires 07/12/2023 Strike 1.35 (41, 598) (66, 315) (0. 01)
(5,163,000) Put USD / Call SGD Expires 22/12/2023 Strike 1.33 3, 087 (22, 557) (0. 00)

(5, 156, 000) Put USD / Call SGD Expires 22/12/2023 Strike 1.34 (1, 565) (30, 426) (0. 00)
81,571 (462, 342) (0. 05)

AT g AE
(A (2, 645, 858) K ) (1, 750, 870) (0. 20)
FT v a o aE

(HJEAE 768, 299K K1) 89,519 0.01

AT T~ (0.66%)
RIEHMGE HEFRHY

IEWARRES H oA 3 ZH e Tyl A CkRrv) e (%)
BRNAD T

16,325,000 Fixed 11.814% Floating (BRL 1 month BRCDI) BRL  02/01/2024 44,971 0.01
16,425,000 Fixed 11.905% Floating (BRL 1 month BRCDI) BRL  02/01/2024 43, 084 0.01
22,000,000 Fixed 12.185% Floating (BRL 1 month BRCDI) BRL  02/01/2024 32, 196 0. 00
231,330,000 Fixed 12.795% Floating (BRL 1 month BRCDI) BRL  02/01/2024 255, 217 0.03
116,310,000 Floating (BRL 1 month BRCDI) Fixed 13.950% BRL  02/01/2024 156, 080 0.02
51,400,000 Fixed 12.713% Floating (BRL 1 month BRCDI) BRL  02/01/2025 1, 306, 431 0.15
102, 840,000 Fixed 13.300% Floating (BRL 1 month BRCDI) BRL  02/01/2025 2,705, 448 0.31
244,215,419 Floating (BRL 1 month BRCDI) Fixed 10.850% BRL  02/01/2026 440, 411 0.05
124,100,000 Floating (BRL 1 month BRCDI) Fixed 12.915% BRL  02/01/2026 812, 738 0.09
82,220,000 Fixed 10.286% Floating (BRL 1 month BRCDI) BRL  04/01/2027 8,744 0. 00
15,200,000 Floating (BRL 1 month CETIP) Fixed 11.230% BRL  04/01/2027 120, 256 0.01
24, 881,870,000 Floating (CLP 1 month CLICP) Fixed 5.000% CLP  20/12/2028 286, 897 0.03
1,117,060, 000 Floating (CNY 4 month CNRR) Fixed 2.500% CNY  20/03/2029 251, 085 0.03
432,870,000 Floating (CZK 6 month PRIBOR) Fixed 4.000% CZK  20/12/2028 3, 117 0.00
178,720,000 Floating (CZK 6 month PRIBOR) Fixed 4. 000% CZK  20/12/2033 31,999 0. 00
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BB AT LS 3R
20234F11 H 30 H BLLE
AT T — (Fix)
REGFIGE  BEER/HY
EBRFRES H oA S Z I mE A CERL) R (%)
EMAT v 7 — (fix)
2,550,000 Floating (EUR 6 month EURIBOR)  Fixed 3.250% EUR  20/12/2033 94, 447 0.01
2,789,328, 143 Floating (HUF 6 month BUBOR) Fixed 6.500% HUF  20/12/2033 102, 214 0.01
14, 062,910,000 Floating (INR 1 month MIBOR) Fixed 6.500% INR  20/03/2026 120, 450 0.01
147,969, 710,000 Floating (KRW 3 month KSDA) Fixed 3.750% KRW  20/03/2026 121, 691 0.01
57,572, 580,000 Floating (KRW 3 month KSDA) Fixed 3.750% KRW  20/03/2029 106, 104 0.01
114,640,000 Floating (MXN 1 month TIIE) Fixed 9.750% MXN  17/12/2025 20, 640 0. 00
168,790, 000 Floating (MXN 1 month TIIE) Fixed 8.750% MXN  13/12/2028 41, 562 0.01
32,250,000 Floating (MYR 3 month KLIBOR) Fixed 3.750% MYR  20/09/2028 347 0. 00
371,250,000 Floating (THB 1 month THOR) Fixed 2.750% THB  20/03/2029 19, 639 0. 00
58,040,000 Floating (USD 1 month SOFR) Fixed 3.696% USD  22/09/2028 237, 584 0.03
600,000 Floating (USD 1 month SOFR) Fixed 3.500% USD  20/12/2033 17, 044 0. 00
21,740,000 Fixed 3.240% Floating (USD 1 month SOFR) USD  06/10/2035 979, 656 0.11
192,710,000 Floating (ZAR 3 month JIBAR) Fixed 7.750% ZAR  20/12/2025 12, 742 0. 00
BRIAT v 7R DR EBFIR 8,372, 794 0.94
2T < TEEGN AR D R FEBRGE O 8, 372, 794 0. 94
REBURL  HE TR
IEBRRRES B oA 3CHA ZH BliiNs T T B CkRL) e (%)
BRNAD T
51,745,399 Floating (BRL 1 month CETIP) Fixed 9.200% BRL  02/01/2024 (701, 521) (0. 08)
150, 360, 000 Floating (BRL 1 month BRCDI) Fixed 12.060% BRL  02/01/2025 (3, 630, 688) (0. 41)
152,590,000 Floating (BRL 1 month BRCDI) Fixed 12.064% BRL  02/01/2025 (3, 390, 723) (0. 38)
159, 310,000 Fixed 11.500% Floating (BRL 1 month BRCDI) BRL  02/01/2029 (661, 001) (0.07)
16, 270, 630, 000 Fixed 5.750% Floating (CLP 1 month CLICP) CLP  20/12/2025 (207, 903) (0. 02)
24, 436,881,951 Fixed 5.250% Floating (CLP 1 month CLICP) CLP  20/12/2033 (790, 884) (0. 09)
325,110,000 Floating (CNY 4 month CNRR) Fixed 2.000% CNY  20/03/2026 (27, 009) (0. 00)
72, 156, 490,000 Floating (COP 1 month CPIBR) Fixed 8.250% COP  20/12/2025 (246, 487) (0. 03)
23,816, 191,372 Fixed 8.000% Floating (COP 1 month CPIBR) COP  20/12/2033 (428, 327) (0. 05)
938,370,000 Floating (CZK 6 month PRIBOR) Fixed 4.750% CZK  20/12/2025 (187, 741) (0. 02)
2,330,000 Fixed 3.000% Floating (EUR 6 month EURIBOR)  EUR  20/12/2038 (44, 804) (0.01)
3,157,710,000 Floating (HUF 6 month BUBOR) Fixed 8.500% HUF  20/12/2025 (1, 056) (0. 00)
10, 209, 930, 000 Fixed 6.500% Floating (INR 1 month MIBOR) INR  20/03/2029 (258, 938) (0. 03)
32,783, 530,000 Fixed 3.750% Floating (KRW 3 month KSDA) KRW  20/03/2034 (123, 341) (0.01)
289,930,000 Fixed 8.750% Floating (MXN 1 month TIIE) MXN  07/12/2033 (112, 352) (0.01)
202, 350,000 Floating (MYR 3 month KLIBOR) Fixed 3.605% MYR  06/03/2024 (9, 541) (0. 00)
26,240,000 Floating (MYR 3 month KLIBOR) Fixed 3.250% MYR  18/12/2024 (22, 740) (0. 00)
19,680,000 Floating (MYR 3 month LIBOR) Fixed 2.250% MYR  17/06/2025 (88, 038) (0.01)
54,770,000 Floating (MYR 3 month KLIBOR) Fixed 2.000% MYR  16/06/2026 (416, 445) (0. 05)
79,810,000 Floating (MYR 3 month LIBOR) Fixed 2.000% MYR  16/06/2026 (296, 364) (0. 03)
27,140,000 Floating (MYR 3 month KLIBOR) Fixed 4.000% MYR  15/03/2028 (48,972) (0.01)
72,530,000 Floating (MYR 3 month KLIBOR) Fixed 3.000% MYR  15/12/2031 (870, 001) (0.10)
22,970,000 Floating (MYR 3 month KLIBOR) Fixed 3.271% MYR 21/12/2031 (204, 379) (0. 02)
33,020,000 Floating (MYR 3 month KLIBOR) Fixed 3.500% MYR  16/03/2032 (176, 041) (0. 02)
15,470,000 Floating (MYR 3 month KLIBOR) Fixed 3.680% MYR  12/07/2032 (46, 844) (0.01)
26,080,000 Floating (MYR 3 month KLIBOR) Fixed 3.750% MYR  21/12/2032 (7, 280) (0. 00)
19,340,000 Floating (MYR 3 month KLIBOR) Fixed 3.750% MYR  21/06/2033 (49, 669) (0.01)
17,420,000 Floating (MYR 3 month KLIBOR) Fixed 3.750% MYR  21/06/2033 (45, 616) (0.01)
30, 780,000 Floating (MYR 3 month KLIBOR) Fixed 3.750% MYR  21/06/2033 (146, 366) (0. 02)
16,100,000 Floating (MYR 3 month KLIBOR) Fixed 4.000% MYR  20/09/2033 (6,941) (0. 00)
13,480,000 Floating (PLN 6 month WIBOR) Fixed 4.750% PLN  20/12/2033 (40, 502) (0. 00)
812,900,000 Fixed 2.500% Floating (THB 1 month THOR) THB  20/03/2026 (26, 821) (0. 00)
91,110,000 Floating (USD 1 month SOFR) Fixed 3.350% USD  06/10/2027 (733, 306) (0. 08)
13,740,000 Fixed 3.782% Floating (USD 1 month SOFR) USD  22/09/2036 (144, 614) (0. 02)
44,200,000 Fixed 9.250% Floating (ZAR 3 month JIBAR) ZAR  20/12/2033 (22, 428) (0. 00)
SFRIAY » SR D RIEBHRK (14, 215, 683) (1. 60)
AT THEINAR D ARFEBHRAF (14, 215, 683) (1. 60)
P& AT flfi 35 OO A
(A5 904, 364, 183K K1) 845, 994, 002 95. 37
ZOMOEREF L OA R 41, 082, 856 4.63
B LRy 887, 076, 858 100. 00




A=V Ry Yy TR Ty A==V =Y Ty hema—J s K= 74U

BB AT RS
2023411 H30 H HAE
AT BB ERY

BB A ARES A CkRL) = (%)
T INT 4 TEEREEAMRERAF (BUFHE 903, 595, 884k K/V) 839, 543, 995 94. 64
SN AR D AR FEBIHIE 115, 042 0.02
SeRAN AR D AR FEHBIRK (66, 741) 0.01)
J T UNRT T - R RIGIERINAR D R FEHFILE 1,079,919 0.12
SEUE A TN AR D AR FEHF 23, 089, 768 2.62
SCUE AN AR D AR FEHIR L (14, 821, 957) (1.69)
~ ¥ B IR OS2 AR D AR EBFIE 3,031, 929 0.34
~ ¥ HIIRA O SN RKIAR D R EBHE K (224, 583) (0.02)
BHEAT Y a oKl (BASRM 3, 414, 157K FL) 1, 840, 389 0.21
AT v a ORI (BAEA (2, 645,858) K KoL) (1, 750, 870) (0. 20)
AT TIFNAR D ARFEBFIAE 8,372, 794 0.94
ATy TIRNNR DA EB I (14, 215, 683) (1. 60)
TOMOERER LA 41, 082, 856 4.63
BB Ry 887, 076, 858 100. 00

SR EEIL, =V R~y IR TR BN m— s DT A —Tholz,

S BBROWMBIHFES L, N2 A7 - TAUAINA, "= LA X+ N - =zl — BNP/RUNSA, vF 47 NA,
RAF xRy« 7T—4F— HSBCARVZ - E—xi— JPEAHY + Fxz—R+ RUINA, BT« RBZL— TR B
NRe—e A —FvaFr - E—xri— FTyhIZRAb v —F oY =T — BTN R T - FT - HFH AZHE—F
Fx—H—RK RNy AFT—h« ARY—F R T K F AN UBST—4/—BIOUZAIy T « RUF 7« a—KRKL—
varyThol,

F Ty a VERIORBIMTERIZ, N7 o AT T AUINA, R=Z LA X+ R0« =z — BNP/RUNRSA 5 (V7N
A, RFA4AF = N7 « 7= — HSBCAVY « =)Ly — JPEAHY « Fx—R+ NUINA, BT « AX L L— TR
HoRm— e f X —F T aF L =L —BLIRUBS 77—~ —ThoT,

AD y TEIGOBBIFTITIL, N7 « AT« TAVINA, VT 4NV INA, JPEAHY - Fx—RA - RUINA, AULY T - o
VE—FaFN, FEAHY c AB U L—BIREAN L c AF L — T U R AR m— e f B —F gL BT L —Tho T,
(@) 144A  MFHMRERIE, 1933FKEREREO L —VIMAICREEND L350 | MR NI ORI L LTRITIN, HETETH

2o
b) G pfer Py IR Ty XORURT 7 R,



V. BHict

%

%%I,E\Ci&) D \i’@'/uo

— b8 —



	運用報告書（全体版）
	ファンドの仕組み
	Ⅰ．運用の経過等
	Ⅱ．直近10期の運用実績
	Ⅲ．ファンドの現況
	Ⅳ．ファンドの経理状況
	Ⅴ．お知らせ


