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2023 12 2024 2024 12 2025 2025 12
7,014,898 13,420,979 6,881,189 12,118,308 3,900,292
3,850,405 10,421,402 10,124,390 51,436,266 20,823,063
3,164,493 23,842,381 17,005,579 63,554,574 24,723,355
677,277,918 635,405,767 642,252,720 526,288,645 498,884,283

7,448,453.774

6,398,758.105

5,947,980.780

5,292,143.118

4,300,066.616

677,277,918 635,405,767 642,252,720 526,288,645 498,884,283
700,839,882 658,439,499 664,512,354 548,570,468 518,950,544
11.68 12.29 12.85 13.14 13.86
47,467 71,867 98,772 136,639 330,002
96.64 96.50 96.65 95.94 96.13
2.3 5.7 10.0 6.9 7.9
2014 15
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2026

2026 497,528,288 76,450 4,190,275.742

1915 10 430

2026

Gregory E. Johnson

Mark G. Holowesko

William Lockwood

Anouk Agnes

Joseph P. La Rocque

Craig S. Tyle

Virginie Lagrange

PricewaterhouseCoopers Assurance, Société coopérative
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2026

78,395,392 14.04
3,607,797 0.65
1,786,954 0.32
1,352,204 0.24
1,330,128 0.24
1,292,270 0.23
838,029 0.15
43,248 0.01
16,241 0.00
88,662,264 15.88
86,356,630 15.47
7,302,249 1.31
5,833,486 1.04
5,369,035 0.96
3,177,597 0.57
3,110,444 0.56
2,717,322 0.49
2,066,585 0.37
1,723,769 0.31
1,488,948 0.27
1,331,717 0.24
1,300,702 0.23
1,261,322 0.23
1,258,447 0.23
1,245,683 0.22
1,239,056 0.22
1,127,818 0.20
1,119,833 0.20
1,102,870 0.20
1,080,600 0.19
1,039,865 0.19
1,003,450 0.18
904,111 0.16
858,760 0.15
794,722 0.14
765,682 0.14
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727,497 0.13
650,628 0.12
621,503 0.11
504,071 0.09
465,403 0.08
344,179 0.06
340,237 0.06
327,428 0.06
252,025 0.05
230,197 0.04
225,766 0.04
87,633 0.02
141,357,270 25.32
10,081 0.00
2,538 0.00
177 0.00
12,795 0.00
230,032,329 41.20
328,355,299 58.80
558,387,628 100.00
60,859,340 10.90
497,528,288
76,450 89-10
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2026
2025 634,316,072 97,469 572,717,819 88,004 13.02 2,001
628,983,924 96,650 551,444,559 84,735 12.86 1,976
573,502,731 88,124 526,829,368 80,953 12.79 1,965
558,271,175 85,784 515,459,327 79,205 12.95 1,990
548,570,468 84,293 526,288,645 80,870 13.14 2,019
571,220,830 87,774 517,756,129 79,558 13.26 2,038
578,895,127 88,953 525,050,696 80,679 13.36 2,053
575,966,354 88,503 534,653,367 82,155 13.59 2,088
10 586,969,694 90,194 525,944,078 80,817 13.78 2,117
11 595,559,107 91,514 507,914,544 78,046 14.00 2,151
12 518,950,544 79,742 498,884,283 76,659 13.86 2,130
2026 558,387,628 85,802 497,528,288 76,450 13.82 2,124
2025 2026

6.1

100x
2026
2025
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Franklin Templeton International Services S.a r.l.
2026 4,605,383 4,444
2026 1 30
183.36
Franklin Advisers, Inc.
2025 12 78,245,212 120
2025 12
1246 185,780 100
Franklin Templeton 8
Luxembourg S.A.
2025
94403
. 100
Franklin Resources,
Inc.
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2026

2002 0

Bérengére
Blaszczyk

A. Craig Blair

17

MBA
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2026

FT

Sonal Desai
CIO

Stephen H. Dover FT

FRI

Rupert H. Johnson, Jr.

Edward D. Perks

CI0
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2025 12 18
UCITS 5 86,063,358,305
AlFs 4 1,333,420,227
UCITS 4 26,772,413,441
AlFs 4 642,523,570
AlFs 1 540,156,131
18 115,351,871,674
2025 12

2,402,609,372.43

158 328,296,474,669.10

200,693,001.96

62,986,073.27

12 3,185,410,685.95

33,099,022.25

1,679,917,826.80

20 1,263,914,463.58
32 48,717,241,372.14
702,522.05

184,418,349.22

245 386,027,467,358.75
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231,156,498 35,519,507
58,133,421 8,932,781
198,758,700 30,541,262
2,070,854 318,207
968,489 148,818
1,290,198 198,252
3,544,385 544,630
2,019,119 310,258
280,365 43,081
393,960 60,536
1,949,542 299,567
80,795 12,415
17,902,559 2,750,907
394,548 60,626
7,111 1,003
518,950,544 79,741,941
122,781 18,867
788,391 121,144
195,278 30,006
1,109,091 170,423
1,549,234 238,055
495,642 76,160
225,453 34,643
1,580,577 242,871
24,802 3,811
13,610,973 2,001,462
364,039 55,938
20,066,261 3,083,382
498,884,283 76,658,559
526,288,645 80,869,513
635,405,767 97,636,450
896,346,291 137,732,571
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526,288,645 80,869,513
526,288,645 80,869,513
285,308 43,840
8,867,002 1,362,504
545,495 83,821
6,245 960
9,704,050 1,491,124
5,830,375 895,895
10 2
599,792 92,164
2,061 317
93,216 14,324
192,812 29,627
18,363 2,822
1,405 216
18,174 2,793
208,297 32,007
6,964,505 1,070,166
(1,160,747) (178,360)
5,803,758 891,805
3,900,292 599,319
12,594,183 1,935,222
1,738,541 267,144
2,831,574 435,100
594,500 91,351
151,381 23,261
1,970,384 302,769
1,305,273 200,568
92,338 14,189
(7,065,783) (1,085,728)
18,112,683 2,783,195
9,987,912 1,534,743
(3,692,813) (567,438)
347,790 53,441
(445,003) (68,379)
780,277 119,897
(1,018,233) (156,462)
113,265 17,404
600,754 92,312
(63,277) 9,723)
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24,723,355 3,798,991
40,225,666 6,181,076
(92,023,381) (14,140,313)
(51,797,715) (7.,959,237)
(330,002) (50,708)
(52,127,717) (8,009, 945)
498,884,283 76,658,559




EDINETOOOO

OO00o0O00oo00o0Do00DOo00oo0gOonoOo(Es3s?6)

2025 12 31
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2.55 4,300,066.62 13.86
2025 12 31
2014 15 5.5 7.9 21.4
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2025 12 31
2010
1990 11
82
Franklin Core Global Enhanced Equity Fund 2025 10 13
Franklin Core U.S. Enhanced Equity Fund 2025 10 13
Franklin Emerging Market Sovereign Debt Hard Currency Fund 2024 15
2024 29 2025 12 31 59,426
Franklin European Income Fund 2020 11 2020 11 13
2025 12 31 7,578
Franklin Global Aggregate Bond Fund 2024 15 2024 25
2025 12 31 31,730

Franklin Global Small-Mid Cap Fund 2021 11 2021 18

2025 12 31 238,817
Franklin K2 Long Short Credit Fund 2021 30 2021 14

2025 12 31 116,945
Franklin NextStep Dynamic Growth Fund 2023 11 27 2023 12

2025 12 31 7,500

Franklin NextStep Stable Growth Fund 2023 11 27 2023 12

2025 12 31 10,158
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2025 10 24 Templeton European Improvers Fund Templeton European Insights Fund
2025 12 31 409,182
2025 10 24 Templeton European Opportunities Fund Templeton European Insights Fund
2025 12 31 56,789
2025 12 31
2025 10 10 Franklin Global Income Fund Franklin Global Income and Growth
Opportunities Fund
2025 30 Martin Currie UK Equity Income Fund ClearBridge UK Equity Income Fund
2025 12 Templeton BRIC Fund Templeton BIC Fund
2025 16 Templeton Global Balanced Fund Templeton Global Value and Income Fund
2025 30 Templeton Global Bond (Euro)Fund Templeton Sustainable Global Bond
(Euro) Fund
2025 28
Templeton Global Leaders Fund A (Mdis) USD A (Mdis-Plus) USD

2026 16 Templeton European Small-Mid Cap Fund
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2025 12 31

Franklin High Yield
Fund Franklin Income Fund Franklin U.S. Government Fund Templeton Asian Bond Fund
Templeton BIC Fund

2022 24

2025 12 31
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2025 12 31 0.11 0.00 0.00 0.11

2025 12 31
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2025 12 31
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2025 12 31
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AED 3.6728 GBP 0.7419 MXN 18.0075 RUB 79.1000
AUD 1.4985 GHS 10.5000 MYR 4.0580 SAR 3.7508
AZN 1.7025 HKD 7.7827 NAD 16.5600 SEK 9.2065
BRL 5.4798 HUF 327.0295 NGN 1,446.7500 SGD 1.2854
CAD 1.3726 IDR 16,675.0000 NOK 10.0800 THB 31.5050
CHF 0.7921 ILS 3.1846 NZD 1.7369 TRY 42.9220
CLP 900.8400 INR 89.8794 OMR 0.3851 TWD 31.4205
CNH CNY 6.9758 I1SK 125.2450 PEN 3.3611 UGX 3,620.0000
CopP 3,777.6200 JPY 156.4800 PHP 58.8325 uyu 39.0550
CzZK 20.5574 KES 129.0000 PLN 3.5900 uzs 12,025.3300
DKK 6.3557 KRW 1,440.5500 PYG 6,579.0050 VND 26,300.0000
DOP 63.0600 KWD 0.3078 QAR 3.6410 ZAR 16.5600
EGP 47.7000 KZT 507.4000 RON 4.3347

EUR 0.8509 MAD 9.1160 RSD 99.8050

29
50
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NAV

2025 12 31

84,129,814,497
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2025 12 31
Australia & New Zealand Banking Group Ltd. usD 10,102,900
National Bank of Canada usb 97,319,400
Royal Bank of Canada usD 91,336,400
198,758,700

2025 12 31

2025 12 31

/7 /

BRL 2,340,984 usb 420,980 01/15/2026 5,104
usb 790,175 BRL 4,330,524 01/15/2026 1,973
CLP 3,471,314,640 usb 3,653,606 01/22/2026 203,077
CNY 17,311,452 usb 2,444,276 01/22/2026 26,713
CoP 523,167,103 usb 138,030 01/22/2026 (825)
CZK 2,343,774 EUR 95,982 01/22/2026 1,152
CzK 26,839,740 usD 1,290,000 01/22/2026 15,966
EUR 95,001 IDR 1,854,520,000 01/22/2026 682
EUR 3,010,463 usb 3,511,702 01/22/2026 29,118
HUF 802,903,503 usD 2,399,064 01/22/2026 53,073
IDR 27,078,438,380 usb 1,627,992 01/22/2026 (6,427)
INR 129,415,817 usb 1,449,146 01/22/2026 (11,742)
JPY 55,362,617 usD 366,134 01/22/2026 (12,141)
KRW 4,774,900,500 usb 3,377,436 01/22/2026 (68,703)
KZT 246,646,302 usb 481,355 01/22/2026 2,576
MXN 74,603,783 usb 4,018,223 01/22/2026 117,835
MYR 963,401 usb 230,000 01/22/2026 7,711
PEN 4,786,331 usb 1,417,602 01/22/2026 5,411
PLN 9,085,556 usD 2,485,845 01/22/2026 44,686
RON 400,339 usb 91,183 01/22/2026 1,093
THB 78,929,026 usb 2,420,000 01/22/2026 87,994
TRY 10,562,830 usD 234,163 01/22/2026 8,687
usb 760,000 CLP 719,150,000 01/22/2026 (38,986)
usb 3,394,964 coP 13,418,610,629 01/22/2026 (124,187)
usD 4,438,059 EUR 3,779,954 01/22/2026 (7,815)
usb 2,891,321 IDR 48,047,138,076 01/22/2026 14,067
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usb 1,440,589 INR 129,422,516 01/22/2026 3,111
usD 3,330,000 KRW 4,790,718,000 01/22/2026 10,306
usb 234,570 KZT 130,667,069 01/22/2026 (21,805)
usb 484,279 MXN 8,951,476 01/22/2026 (11,994)
usD 244,193 MYR 1,030,983 01/22/2026 (10,193)
usb 5,163,947 PEN 17,827,380 01/22/2026 (136,273)
usb 220,691 PLN 806,816 01/22/2026 (4,025)
usD 2,429,518 THB 78,514,673 01/22/2026 (65,310)
usb 34,264 TRY 1,556,161 01/22/2026 (1,514)
usb 3,165,188 ZAR 55,176,038 01/22/2026 (162,747)
ZAR 99,219,620 usD 5,725,750 01/22/2026 258,668
KRW 300,000,000 usb 208,529 01/30/2026 (591)
MYR 2,000,000 usb 491,425 01/30/2026 2,270
TWD 11,800,000 usD 374,263 01/30/2026 1,088
usb 524,026 AUD 800,000 01/30/2026 (9,933)
usb 319,310 CNH 2,250,000 01/30/2026 (3,749)
usD 1,592,817 IDR 26,600,000,000 01/30/2026 355
usb 1,525,715 JPY 234,000,000 01/30/2026 28,400
usb 803,833 KRW 1,160,000,000 01/30/2026 (192)
usD 380,356 MYR 1,600,000 01/30/2026 (14,599)
usb 779,597 PHP 46,000,000 01/30/2026 747
usb 388,030 SGD 500,000 01/30/2026 (1,628)
usD 506,505 THB 16,400,000 01/30/2026 (14,874)
usb 617,122 TWD 19,000,000 01/30/2026 12,742
BRL 15,445,816 usb 2,821,915 02/03/2026 (25,149)
CNH 11,909,142 usD 1,695,158 02/24/2026 17,210
usb 3,794,353 CNH 26,851,524 02/24/2026 (66,520)
usb 1,935,435 CHF 1,550,000 02/27/2026 (32,465)
usD 615,878 DKK 3,950,000 02/27/2026 (7,535)
usb 3,950,174 EUR 3,400,000 02/27/2026 (55,400)
usb 2,100,486 GBP 1,600,000 02/27/2026 (55,993)
usD 508,340 NOK 5,200,000 02/27/2026 (7,493)
usb 1,272,402 SEK 12,100,000 02/27/2026 (45,542)
AUD 1,923,000 usb 1,277,845 03/18/2026 5,575
CAD 2,346,000 usD 1,715,372 03/18/2026 (832)
CHF 4,447,000 usb 5,603,268 03/18/2026 54,141
EUR 10,222,000 usb 11,980,033 03/18/2026 73,483
GBP 5,744,000 usD 7,664,476 03/18/2026 76,724
JPY 108,613,000 usb 701,943 03/18/2026 (4,219)
MXN 31,529,000 usb 1,715,489 03/18/2026 23,045
NZD 1,055,000 usD 611,433 03/18/2026 (2,356)
usb 1,551,846 AUD 2,332,000 03/18/2026 (4,541)
usb 5,556,656 CAD 7,659,000 03/18/2026 (40,816)
usD 1,590,773 CHF 1,248,249 03/18/2026 2,769
usb 7,562,469 EUR 6,403,580 03/18/2026 11,534
usb 4,963,842 GBP 3,699,007 03/18/2026 (21,316)
usD 768,876 HKD 5,971,017 03/18/2026 (109)
usb 7,959,057 JPY 1,233,191,956 03/18/2026 37,111
usb 11,763 MXN 213,000 03/18/2026 17
usD 1,716,765 NZD 2,959,000 03/18/2026 8,464
usb 691,720 AUD 1,045,000 03/26/2026 (5,692)
usb 45,194 CAD 62,000 03/26/2026 (134)
usD 128,304 EUR 109,000 03/26/2026 (277)

148,036
CHF 14,040,259 usb 17,558,619 01/15/2026 186,214
CZK 67,911,326 usD 3,264,206 01/15/2026 39,823
EUR 179,808,639 usb 209,722,254 01/15/2026 1,690,342
GBP 16,195,325 usb 21,572,918 01/15/2026 257,344
HUF 677,649,130 usD 2,054,225 01/15/2026 16,404
NOK 47,765 usb 4,704 01/15/2026 35
PLN 31,845,122 usb 8,774,094 01/15/2026 95,983
SEK 257,219 usD 27,666 01/15/2026 288
SGD 562,565 usb 435,254 01/15/2026 2,709
usb 442,138 CHF 350,773 01/15/2026 (1,189)
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usb 48,966 CZK 1,012,521 01/15/2026 (295)
usb 9,181,437 EUR 7,808,607 01/15/2026 356
usb 144,285 GBP 107,727 01/15/2026 (923)
usb 92,732 HUF 30,279,589 01/15/2026 209
usb 1,965 PLN 7,097 01/15/2026 (12)
usb 27,543 SGD 35,417 01/15/2026 (30)
2,287,258
2,435,294
Citibank (21,805)
Goldman Sachs 1,192
J.P. Morgan 2,473,812
Morgan Stanley (17,905)
2,435,294
2025 12 31
(33) 3 Month Euribor, 06/15/2026 Barclays EUR (9,497,614) 5,053
(31) 3 Month Euribor, 09/14/2026 Barclays EUR (8,920,179) 4,407
(33) 3 Month Euribor, 12/14/2026 Barclays EUR (9,491,312) 4,745
(21) 3 Month Euribor, 03/15/2027 Barclays EUR (6,035,915) (426)
(22) 3 Month Euribor, 06/14/2027 Barclays EUR (6,318,815) 1,645
34 3 Month Euribor, 06/14/2027 Morgan Stanley EUR 9,765,442 5,691
(17) 3 Month Euribor, 09/13/2027 Barclays EUR (4,879,225) 1,161
(16) 3 Month Euribor, 12/13/2027 Barclays EUR (4,589,156) 661
(7) 3 Month Euribor, 03/13/2028 Barclays EUR (2,006,419) (1,072)
(86) 3 Month SOFR, 09/15/2026 Barclays usb (20,788,350) (5,188)
(94) 3 Month SOFR, 12/15/2026 Barclays usb (22,758,575) (7,375)
(145) 3 Month SOFR, 03/16/2027 Barclays usb (35,122,625) 6,025
(114) 3 Month SOFR, 06/15/2027 Barclays usb (27,612,225) 1,838
(112) 3 Month SOFR, 09/14/2027 Barclays usb (27,119,400) 4,625
186 3 Month SOFR, 09/14/2027 Morgan Stanley usb 45,037,575 18,146
(88) 3 Month SOFR, 12/14/2027 Barclays usb (21,297,100) 21,112
(98) 3 Month SOFR, 03/14/2028 Barclays usb (23,702,525) 41,988
(55) 3 Month SOFR, 06/20/2028 Barclays usb (13,293,500) 912)
(3) 3M CORRA, 09/15/2026 Barclays CAD (533,778) 610
(3) 3M CORRA, 12/15/2026 Barclays CAD (533,369) 847
(4) 3M CORRA, 03/16/2027 Barclays CAD (710,466) 1,384
(3) 3M CORRA, 06/15/2027 Barclays CAD (532,303) 1,311
(2) 3M CORRA, 09/14/2027 Barclays CAD (354,577) 73
16 ASX 90 Day Bank Accepted Bill, 06/11/2026 Barclays AUD 10,574,606 (12,672)
13 ASX 90 Day Bank Accepted Bill, 09/10/2026 Barclays AUD 8,589,560 (8,906)
11  ASX 90 Day Bank Accepted Bill, 12/10/2026 Barclays AUD 7,267,025 (9,989)
7 ASX 90 Day Bank Accepted Bill, 03/11/2027 Barclays AUD 4,624,245 (3,782)
4 ASX 90 Day Bank Accepted Bill, 06/10/2027 Barclays AUD 2,642,297 483
(50) Australia 10 Year Bond, 03/16/2026 Barclays AUD (3,653,209) (7,387)
1 Australia 10 Year Bond, 03/16/2026 Morgan Stanley AUD 73,064 (191)
40 Australia 3 Year Bond, 03/16/2026 Barclays AUD 2,802,751 2,950
71 Canada 10 Year Bond, 03/20/2026 Morgan Stanley CAD 6,254,497 (83,746)
24  Canada 10 Year Bond, 03/20/2026 Barclays CAD 2,114,196 (29,121)
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(44) Canada 2 Year Bond, 03/20/2026 Barclays CAD (3,385,392) 8,433
2 Canada 5 Year Bond, 03/20/2026 Barclays CAD 165,080 (1,406)
87  Euro-Bobl, 03/06/2026 J.P. Morgan EUR 11,876,477 (44,045)
20  Euro-Bobl, 03/06/2026 Morgan Stanley EUR 2,730,225 (10,429)
(45) Euro-Bobl, 03/06/2026 Barclays EUR (6,143,005) (6,910)
6  Euro-Bund, 03/06/2026 Morgan Stanley EUR 899,522 840
(21) Euro-Buxl, 03/06/2026 J.P. Morgan EUR (2,717,674) 37,986
(22) Euro-Buxl, 03/06/2026 Barclays EUR (2,847,087) 43,717
16  Euro-OAT, 03/06/2026 Barclays EUR 2,267,478 (9,108)
(13) Euro-Schatz, 03/06/2026 Morgan Stanley EUR (1,631,495) (802)
(189) Euro-Schatz, 03/06/2026 Barclays EUR (23,719,426) 11,358
(20) ICE 3 Month SONIA Index, 09/15/2026 Barclays GBP (6,509,925) (7,026)
(13) ICE 3 Month SONIA Index, 12/15/2026 Barclays GBP (4,234,518) (6,066)
(20) ICE 3 Month SONIA Index, 03/16/2027 Barclays GBP (6,515,316) (8,930)
(14) ICE 3 Month SONIA Index, 06/15/2027 Barclays GBP (4,559,306) (3,420)
15 ICE 3 Month SONIA Index, 09/14/2027 Morgan Stanley GBP 4,882,696 3,647
3 Japan 10 Year Bond, 03/13/2026 Morgan Stanley JPY 2,535,942 (17,505)
(11) Japan 10 Year Bond, 03/13/2026 Barclays JPY (9,298,455) 77,247
16 Japan 10 Year Bond Mini, 03/12/2026 Morgan Stanley JPY 1,350,868 (8,441)
(34) Korea 10 Year Bond, 03/17/2026 Barclays KRW (2,665,149) (6,442)
(39) Korea 3 Year Bond, 03/17/2026 Barclays KRW (2,854,576) (4,130)
26 Long Gilt, 03/27/2026 Barclays GBP 3,202,217 19,020
43 Long Gilt, 03/27/2026 Morgan Stanley GBP 5,295,974 23,581
72 US 2 Year Note, 03/31/2026 J.P. Morgan usD 15,032,812 (9,654)
10 US 2 Year Note, 03/31/2026 Morgan Stanley usb 2,087,891 299
(211) US 2 Year Note, 03/31/2026 Barclays usb (44,054,492) 17,156
87 US 5 Year Note, 03/31/2026 Morgan Stanley usb 9,509,508 (6,213)
(127) US 5 Year Note, 03/31/2026 Barclays usD (13,881,695) 43,328
86 US 10 Year Note, 03/20/2026 Morgan Stanley usb 9,669,625 (55,569)
(53) US 10 Year Note, 03/20/2026 Barclays usb (5,959,188) 29,578
(43) US 10 Year Note, 03/20/2026 J.P. Morgan usb (4,834,813) 37,248
(17) US 10 Year Ultra Bond, 03/20/2026 Barclays usb (1,955,266) 10,609
66 US Long Bond, 03/20/2026 Morgan Stanley usb 7,629,188 (88,589)
(30) US Long Bond, 03/20/2026 Barclays usb (3,467,813) 30,914
24 US Ultra Bond, 03/20/2026 Barclays usb 2,832,000 (67,383)
(13,119)
(206) Foreign Exchange AUD/USD, 03/16/2026 Barclays usb (13,746,380) (53,599)
(141) Foreign Exchange CAD/USD, 03/17/2026 Barclays usb (10,309,920) (44,007)
(62) Foreign Exchange CHF/USD, 03/16/2026 Barclays usb (9,848,313) (70,656)
5 Foreign Exchange EUR/CZK, 03/16/2026 Morgan Stanley EUR 970,762 3,502
13 Foreign Exchange EUR/HUF, 03/16/2026 Morgan Stanley EUR 1,182,853 (2,383)
8 Foreign Exchange EUR/NOK, 03/16/2026 Morgan Stanley NOK 1,179,315 3,661
12 Foreign Exchange EUR/PLN, 03/16/2026 Morgan Stanley EUR 1,665,070 7,883
(1) Foreign Exchange EUR/SEK, 03/16/2026 Morgan Stanley SEK (146,839) 1,760
15  Foreign Exchange EUR/USD, 03/16/2026 Barclays usb 2,208,750 (4,512)
284  Foreign Exchange GBP/USD, 03/16/2026 Barclays usb 23,887,950 221,022
(7) Foreign Exchange ILS/USD, 03/16/2026 Morgan Stanley usb (2,196,740) (21,931)
372  Foreign Exchange JPY/USD, 03/16/2026 Barclays usb 29,846,025 (175,196)
16  Foreign Exchange JPY/USD, 03/16/2026 J.P. Morgan usD 1,283,700 (19,140)
158 Foreign Exchange MXN/USD, 03/16/2026 Barclays usb 4,354,480 59,125
(50) Foreign Exchange NZD/USD, 03/16/2026 Barclays usb (2,884,000) 23,955
(107) Foreign Exchange USD/KRW, 01/19/2026 Barclays KRW (1,069,740) 20,564
35 Foreign Exchange ZAR/USD, 03/16/2026 Morgan Stanley usb 1,050,875 27,852
(22,100)
(22) CAC 40 10 Euro Index, 01/16/2026 Barclays EUR (2,108,168) (10,120)
6 CAC 40 10 Euro Index, 01/16/2026 Morgan Stanley EUR 574,955 3,779
51 CBOE Volatility Index, 01/21/2026 Barclays usb 843,158 (166,242)
21  CBOE Volatility Index, 02/18/2026 Barclays usb 389,214 (38,636)
6 CBOE Volatility Index, 03/18/2026 Barclays usb 118,428 (4,422)
2 DAX Index, 03/20/2026 Morgan Stanley EUR 1,450,784 16,522
16  DAX Index, 03/20/2026 Barclays EUR 11,606,275 188,047
8 DJIA CBOT E-Mini Index, 03/20/2026 Barclays usb 1,933,440 (24,565)
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9  DJIA CBOT E-Mini Index, 03/20/2026 Morgan Stanley usb 2,175,120 (19,944)
(21) EURO STOXX 50 Index, 03/20/2026 Barclays EUR (1,441,512) (16,876)
29  EURO STOXX 50 Index, 03/20/2026 Morgan Stanley EUR 1,990,659 28,845
32 EURO STOXX Bank Index, 03/20/2026 Morgan Stanley EUR 500,353 17,534
(37) FTSE 100 Index, 03/20/2026 Barclays GBP (4,957,989) (77,534)
18 FTSE 100 Index, 03/20/2026 Morgan Stanley GBP 2,411,995 40,396
425  FTSE China A50 Index, 01/29/2026 Barclays usb 6,494,000 (39,931)
67 FTSE China A50 Index, 01/29/2026 Morgan Stanley usb 1,023,760 (6,225)
(1) FTSE Taiwan Index, 01/29/2026 Barclays usb (94,840) (680)
(19) FTSE/JSE Top 40 Index, 03/19/2026 Barclays ZAR (1,254,574) (20,467)
11 FTSE/MIB Index, 03/20/2026 Barclays EUR 2,912,046 46,115
14 Hang Seng China Enterprises Index, 01/29/2026 Barclays HKD 800,763 (10,343)
13 Hang Seng Index, 01/29/2026 Morgan Stanley HKD 2,142,084 (18,294)
4 Hang Seng Index, 01/29/2026 Barclays HKD 659,103 (9,438)
(5) IBEX 35 Index, 01/16/2026 Barclays EUR (1,015,343) (15,501)
(9) iBoxx iShares Bond Index, 03/02/2026 Morgan Stanley usb (1,622,835) (17,158)
65 KOSPI 200 Index, 03/12/2026 Barclays KRW 6,858,491 327,271
17  MSCI Emerging Markets Index, 03/20/2026 Barclays usb 1,199,690 28,450
(90) MSCI Indonesia Equity Index, 03/20/2026 Morgan Stanley usD (1,401,300) (238)
(50) MSCI Philippines Equity Index, 03/20/2026 Morgan Stanley usb (1,068,500) 11,868
37  MSCI Singapore Index, 01/29/2026 Barclays SGD 1,283,083 (2,089)
7  NASDAQ 100 Emini Index, 03/20/2026 Morgan Stanley usb 3,563,945 (2,033)
11 NASDAQ 100 Emini Index, 03/20/2026 Barclays usb 5,600,485 13,330
42 NASDAQ 100 Emini Index, 03/20/2026 J.P. Morgan usb 21,383,670 96,860
13 NIFTY 50 Index, 01/27/2026 Barclays usb 683,163 161
3 Nikkei 225 Index, 03/12/2026 Morgan Stanley JPY 965,271 (4,736)
(34) Nikkei 225 Index, 03/12/2026 Barclays JPY (2,220,410) 17,863
24 Russell 2000 Emini Index, 03/20/2026 Morgan Stanley usb 2,997,600 (75,452)
(42) Russell 2000 Emini Index, 03/20/2026 Barclays usb (5,245,800) 162,545
35 S&P 500 Emini Index, 03/20/2026 Barclays usb 12,061,875 (35,295)
13 S&P 500 Emini Index, 03/20/2026 Morgan Stanley usb 4,480,125 2,066
62  S&P 500 Emini Index, 03/20/2026 J_P. Morgan usb 21,366,750 36,559
(4) S&P Midcap 400 Emini Index, 03/20/2026 Barclays usb (1,330,080) 29,795
18 S&P/TSX 60 Index, 03/19/2026 Barclays CAD 4,883,494 26,931
(1) SPI 200 Index, 03/19/2026 Barclays AUD (144,748) (350)
15 TOPIX Index, 03/12/2026 Barclays JPY 3,268,801 12,423
16  TOPIX Index, 03/12/2026 Morgan Stanley JPY 3,486,721 22,719
(50) TOPIX Mini Index, 03/12/2026 Morgan Stanley JPY (1,089,600) (8,406)
505,104
469,885

2025 12 31
/ /

38,100,000 Receive fixed 10.231% Pay floating TIIEOIS 1 day Citibank 06/17/2026 MXN 31,257
7,385,904 Receive fixed 13.547% Pay floating CDI 1 day Citibank 01/04/2027 BRL 36,391
1,267,630 Receive fixed 13.327% Pay floating CDI 1 day Citibank 01/04/2027 BRL 3,566

139,300,000 Receive fixed 3.733% Pay floating PRIBOR 6 month Citibank 03/18/2028 CZK 19,761

10,700,951 Receive fixed 13.44% Pay floating CDI 1 day Citibank 01/02/2029 BRL 1,584

42,100,000 Receive fixed 7.68% Pay floating TIIEOIS 1 day  Citibank 06/12/2030 MXN 3,293

800,000,000 Receive fixed 6.173% Pay floating BUBOR 6 month Citibank 09/17/2030 HUF 7,590
287,400,899 Receive floating BUBOR 6 month Pay fixed 5.833% Citibank 12/18/2034 HUF 36,316

122,096,564 Receive floating BUBOR 6 month Pay fixed 5.85% Citibank 12/18/2034 HUF 14,983

122,502,537 Receive floating BUBOR 6 month Pay fixed 5.865% Citibank 12/18/2034 HUF 14,649

32,000,000 Receive fixed 7.798% Pay floating JIBAR 3 month Citibank 12/17/2035 ZAR 57,293
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8,711,000 Receive fixed 3.69% Pay floating SOFR 1 day Morgan Stanley 06/03/2027 usD 11,027
6,283,668 Receive fixed 3.756% Pay floating SOFR 1 day Morgan Stanley 03/31/2028 usb 33,674
2,837,000 Receive fixed 3.565% Pay floating SOFR 1 day Morgan Stanley 07/28/2028 usb 8,981
67,389,255 Receive floating TLREF 1 day Pay fixed 37.35% Barclays 09/15/2026 TRY (12,652)
42,417,066 Receive floating JIBAR 3 month Pay fixed 7.017% Citibank 12/18/2026 ZAR (12,072)
10,334,223 Receive floating CDI 1 day Pay fixed 16.25% Citibank 01/04/2027 BRL (86,941)
6,918,287,714 Receive fixed 7.983% Pay floating IBR 1 day Citibank 03/19/2027 CoP (57,106)
7,849,293,304 Receive fixed 8.021% Pay floating IBR 1 day Citibank 03/19/2027 cop (63,865)
228,000,000 Receive fixed 5.431% Pay floating MIBOR 1 day Citibank 12/17/2027 INR (4,663)
10,200,000,000 Receive fixed 8.52% Pay floating IBR 1 day Citibank 12/17/2027 COP (112,792)
21,460,341 Receive fixed 3.467% Pay floating PRIBOR 6 month Citibank 12/18/2029 CZK (11,366)
221,052,944 Receive fixed 5.44% Pay floating BUBOR 6 month Citibank 12/18/2029 HUF (13,257)
221,366,643 Receive fixed 5.42% Pay floating BUBOR 6 month Citibank 12/18/2029 HUF (13,748)
34,605,005 Receive fixed 3.495% Pay floating PRIBOR 6 month Citibank 12/18/2029 CZK (16,556)
542,580,413 Receive fixed 5.405% Pay floating BUBOR 6 month Citibank 12/18/2029 HUF (34,566)
2,303,888 Receive fixed 13.285% Pay floating CDI 1 day Citibank 01/02/2031 BRL (1,901)
2,185,158 Receive fixed 13.28% Pay floating CDI 1 day Citibank 01/02/2031 BRL (1,906)
25,400,000 Receive fixed 8.23% Pay floating TIIEOIS 1 day  Citibank 03/05/2036 MXN (398)
7,238,539 Receive fixed 3.257% Pay floating KLIBOR 3 month Goldman Sachs 06/18/2030 MYR (6,030)
6,231,461 Receive fixed 3.263% Pay floating KLIBOR 3 month HSBC 06/18/2030 MYR (4,835)
32,934,512 Receive floating TLREF 1 day Pay fixed 43.506% J.P. Morgan 04/16/2026 TRY (15,725)
77,610,745 Receive floating TLREF 1 day Pay fixed 37.3% J.P. Morgan 09/15/2026 TRY (13,981)
6,522,000 Receive fixed 3.303% Pay floating SOFR 1 day Morgan Stanley 11/12/2028 usD (11,282)
(215,277)

2025 12 31

/ /
usb 264,415 Energy Transfer LP USD SOFR 1 day 1.010% Goldman Sachs 11/02/2026 2,457
usb 12,198,977  USDBCOWNVU Index Spread of(0.188)% on Notional Deutsche Bank 07/02/2026 270,467
usb 10,107,911  USENHACATS Index Spread of 0% on Notional BNP Paribas 07/02/2026 103,651
usb 2,053,171  USJPUSFLOW Index Spread of 0.100% on Notional J.P. Morgan 07/02/2026 17,385
usb 54,452  Energy Transfer LP USD SOFR 1 day 1.010% Goldman Sachs 11/02/2026 (561)
usb 6,650,788  USCIFXCADM Index Spread of 0% on Notional Citibank 07/02/2026 (3,879)
usb 22,180,319  USCIFXPPDD Index Spread of 0.030% on Notional Citibank 07/02/2026 (105,158)
usb 3,529,521  USDBCRFLBU Index Spread of(0-188)% on Notional Deutsche Bank 07/02/2026 (84,686)
usb 8,118,368  USDBCRFMNU Index Spread of(0.188)% on Notional Deutsche Bank 07/02/2026 (31,169)
168,507
10
2025 12 31
/7 /

AUD 3,657,594 Receive Performance of the Morgan Stanley 06/17/2027 6,249,359 550,180

underlying equity/bond basket of
55 Securities. Pay RBACR 1 Day
0.400%
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AUD 44,387 Receive RBACR 1 Day(1.125)% Pay Morgan Stanley 06/17/2027 (110,744) 5,310
Performance of the underlying
equity/bond basket of 2
Securities.
AUD 177,712 Receive RBACR 1 Day(13.625)% Morgan Stanley 06/17/2027 (32,614) 5,409

Pay Performance of the underlying
equity/bond basket of 1 Security.

AUD 1,097,383 Receive RBACR 1 Day(0.400)% Morgan Stanley 06/17/2027 (3,824,206) (116,477)
Pay Performance of the underlying
equity/bond basket of 38
Securities.

AUD 270,252 Receive RBACR 1 Day(0.900)% Morgan Stanley 06/17/2027 (174,468) (38,494)
Pay Performance of the underlying
equity/bond basket of 2
Securities.

AUD 30,665 Receive RBACR 1 Day(5.375)% Morgan Stanley 06/17/2027 (82,908) 36,148
Pay Performance of the underlying
equity/bond basket of 1 Security.

AUD 452,198 Receive RBACR 1 Day(12.750)% Morgan Stanley 06/17/2027 (142,230) (38,557)
Pay Performance of the underlying
equity/bond basket of 3
Securities.

AUD 39,739 Receive RBACR 1 Day(2.500)% Morgan Stanley 06/17/2027 (38,321) (1,386)
Pay Performance of the underlying
equity/bond basket of 1 Security.

AUD 49,274 Receive RBACR 1 Day(7.125)% Morgan Stanley 06/17/2027 (32,225) (20,851)
Pay Performance of the underlying
equity/bond basket of 1 Security.

AUD 146,797 Receive RBACR 1 Day(3.500)% Morgan Stanley 06/17/2027 (8,436) 2,254
Pay Performance of the underlying
equity/bond basket of 1 Security.

AUD 66,385 Receive RBACR 1 Day(3.125)% Morgan Stanley 06/17/2027 (96,002) (18,845)
Pay Performance of the underlying
equity/bond basket of 1 Security.

AUD 8,982 Receive RBACR 1 Day(4.250)% Morgan Stanley 06/17/2027 (44,177) (6,406)
Pay Performance of the underlying
equity/bond basket of 1 Security.

AUD 281,505 Receive RBACR 1 Day(6.500)% Morgan Stanley 06/17/2027 (180,133) (33,273)
Pay Performance of the underlying
equity/bond basket of 2
Securities.

AUD 187,915 Receive RBACR 1 Day(18.000)% Morgan Stanley 06/17/2027 (16,900) 578
Pay Performance of the underlying
equity/bond basket of 1 Security.

AUD 50,193 Receive RBACR 1 Day(7-625)% Morgan Stanley 06/17/2027 (73,130) (24,401)
Pay Performance of the underlying
equity/bond basket of 1 Security.

AUD 4,847 Receive RBACR 1 Day(12.250)% Morgan Stanley 06/17/2027 (30,497) (11,128)
Pay Performance of the underlying
equity/bond basket of 1 Security.

AUD 30,148 Receive AUCASH= 1 Day(1.114)% BNP Paribas 02/09/2026 (301,227) (52,188)
Pay Performance of the underlying
equity/bond basket of 1 Security.

AUD 18,342 Receive RBACR 1 Day(0.750)% Morgan Stanley 06/17/2027 (71,849) (3,885)
Pay Performance of the underlying
equity/bond basket of 1 Security.

AUD 10,926 Receive RBACR 1 Day(8.125)% Morgan Stanley 06/17/2027 (53,811) 7,535
Pay Performance of the underlying
equity/bond basket of 1 Security.

AUD 23,811 Receive RBACR 1 Day(1.250)% Morgan Stanley 06/17/2027 (170,070) 21,531
Pay Performance of the underlying
equity/bond basket of 2
Securities.

AUD 147,523 Receive RBACR 1 Day(2.625)% Morgan Stanley 06/17/2027 (40,857) (8,705)
Pay Performance of the
underlying equity/bond basket of
1 Security.

AUD 146,078 Receive RBACR 1 Day(29.750)% Morgan Stanley 06/17/2027 (3,314) 500
Pay Performance of the
underlying equity/bond basket of
1 Security.
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AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

CAD

CAD

CHF

CHF

CHF

100,185

24,526

359,701

32,420

4,148

63,163

147,057

46,395

36,069

46,641

206,811

643,225

7,550

2,318

3,658

241,000

2,468

2,980

1,668

4,161

Receive RBACR 1 Day(2.000)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive RBACR 1 Day(2.750)%

Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive RBACR 1 Day(2.250)%

Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive RBACR 1 Day(3.375)%

Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive RBACR 1 Day(1.500)%

Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive RBACR 1 Day(0.875)%

Pay Performance of the
underlying equity/bond basket of
3 Securities.

Receive RBACR 1 Day(18.250)%

Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive RBACR 1 Day(1.000)%

Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive RBACR 1 Day(4.500)%

Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive RBACR 1 Day(5.625)%

Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive Performance of the
underlying equity/bond basket of
1 Security. Pay SONIA 1 Day
0.275%

Receive RBACR 1 Day(4.750)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive RBACR 1 Day(11.625)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive AUCASH= 1 Day(0.389)%
Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive RBACR 1 Day(5.250)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive Performance of the
underlying equity/bond basket of
1 Security. Pay CORRA= 1 Day
0.850%

Receive CORRA= 1 Day(0-250)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive SARON 1 Day(0.400)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive Performance of the
underlying equity/bond basket of
1 Security. Pay SARON 1 Day
0.290%

Receive SARON 1 Day(0.360)%

Pay Performance of the
underlying equity/bond basket of
2 Securities.

Morgan Stanley

Morgan Stanley

Morgan Stanley

Morgan Stanley

Morgan Stanley

Morgan Stanley

Morgan Stanley

Morgan Stanley

Morgan Stanley

Morgan Stanley

Morgan Stanley

Morgan Stanley

Morgan Stanley

BNP Paribas

Morgan Stanley

BNP Paribas

BNP Paribas

Morgan Stanley

Goldman Sachs

Goldman Sachs
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06/17/2027

06/17/2027

06/17/2027

06/17/2027

06/17/2027

06/17/2027

06/17/2027

06/17/2027

06/17/2027

06/17/2027

12/18/2026

06/17/2027

06/17/2027

02/09/2026

06/17/2027

03/31/2026

03/31/2026

10/09/2026

01/08/2029

05/12/2028

(71,204)

(82,200)

(41,601)

(117,697)

(183,712)

(301,834)

(16,760)

(45,204)

(118,487)

(49,646)

167,504

(45,032)

(21,217)

(17,328)

(48,057)

179,297

(8,397)

(219,678)

48,038

(267,097)

(2,423)

20,804

432

(25,097)

(7,275)

(17,379)

(1,194)

2,712)

9,277)

(988)

74,679

13,055

2,471

9,267

(11,716)

3,113

15

2,063

(369)

25,891
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CHF

CHF

CHF

CHF

CHF

CHF

CHF

CHF

CHF

CHF

CHF

CHF

CHF

CHF

CHF

CHF

CHF

CHF

26,151

639

109,801

5,702

111

1,179

2,261

2,732

230

728

1,064

118

916

228

1,264

686

3,137

1,995

Receive SARON 1 Day(0.360)%

Pay Performance of the
underlying equity/bond basket of
14 Securities.

Receive SARON 1 Day(0.360)%

Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive Performance of the
underlying equity/bond basket of
22 Securities. Pay SARON 1 Day
0.290%

Receive Performance of the
underlying equity/bond basket of
1 Security. Pay SARON 1 Day
0.290%

Receive SARON 1 Day(1.204)%

Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive SARON 1 Day(0.360)%

Pay Performance of the
underlying equity/bond basket of
2 Securities.

Receive SARON 1 Day(0.360)%

Pay Performance of the
underlying equity/bond basket of
3 Securities.

Receive Performance of the
underlying equity/bond basket of
2 Securities. Pay SARON 1 Day
0.290%

Receive SARON 1 Day(0.360)%

Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive SARON 1 Day(0.360)%

Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive SARON 1 Day(0.360)%

Pay Performance of the
underlying equity/bond basket of
2 Securities.

Receive Performance of the
underlying equity/bond basket of
1 Security. Pay SARON 1 Day
0.290%

Receive SARON 1 Day(0.360)%

Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive SARON 1 Day(0.360)%

Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive SARON 1 Day(0.360)%

Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive SARON 1 Day(0.360)%

Pay Performance of the
underlying equity/bond basket of
3 Securities.

Receive SARON 1 Day(0.360)%

Pay Performance of the
underlying equity/bond basket of
2 Securities.

Receive Performance of the
underlying equity/bond basket of
1 Security. Pay SARON 1 Day
0.290%

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

38/91

10/08/2027

10/06/2028

10/08/2027

07/21/2028

10/08/2027

12/01/2028

05/29/2028

08/18/2028

12/15/2027

12/15/2028

09/01/2028

11/10/2028

11/18/2027

09/15/2028

12/02/2027

12/22/2028

06/09/2028

08/28/2028

(2,996,733)

(172,467)

5,438,676

336,303

(181,475)

(250,942)

(359,600)

621,253

(78,195)

(91,177)

(257,877)

109,228

(289,973)

(249,490)

(84,679)

(123,347)

(216,003)

155,871

(37,924)

15,366

616,273

23,464

(39,439)

(5,837)

32,556

(44,168)

11,307

(3,257)

(47,484)

1,411

(34,531)

(30,566)

20,598

(1,831)

26,697

9,691
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CHF

CHF

CHF

CHF

CHF

CHF

CHF

CHF

CHF

CHF

CHF

CHF

CHF

CHF

CHF

CHF

CHF

CHF

294

802

5,044

33

9,099

5,266

2,193

18,384

2,110

1,542

1,234

5,883

1,948

170

528

2,661

220

405

Receive SARON 1 Day(0.360)%
Pay Performance of the
underlying equity/bond basket
1 Security.

Receive SARON 1 Day(1.897)%
Pay Performance of the
underlying equity/bond basket
1 Security.

Receive Performance of the
underlying equity/bond basket
1 Security. Pay SARON 1 Day
0.290%

Receive SARON 1 Day(3.652)%
Pay Performance of the
underlying equity/bond basket
1 Security.

Receive SARON 1 Day(0.360)%
Pay Performance of the
underlying equity/bond basket
3 Securities.

Receive SARON 1 Day(6.350)%
Pay Performance of the
underlying equity/bond basket
1 Security.

Receive SARON 1 Day(0.360)%
Pay Performance of the
underlying equity/bond basket
1 Security.

Receive SARON 1 Day(2.450)%
Pay Performance of the
underlying equity/bond basket
1 Security.

Receive SARON 1 Day(2.050)%
Pay Performance of the
underlying equity/bond basket
1 Security.

Receive Performance of the
underlying equity/bond basket
1 Security. Pay SARON 1 Day
0.290%

Receive SARON 1 Day(0.360)%
Pay Performance of the
underlying equity/bond basket
1 Security.

Receive SARON 1 Day(0.360)%
Pay Performance of the
underlying equity/bond basket
1 Security.

Receive SARON 1 Day(0.360)%
Pay Performance of the
underlying equity/bond basket
1 Security.

Receive SARON 1 Day(0.360)%
Pay Performance of the
underlying equity/bond basket
1 Security.

Receive Performance of the
underlying equity/bond basket
1 Security. Pay SARON 1 Day
0.290%

Receive Performance of the
underlying equity/bond basket
1 Security. Pay SARON 1 Day
0.290%

Receive Performance of the
underlying equity/bond basket
1 Security. Pay SARON 1 Day
0.290%

Receive SARON 1 Day(0.360)%
Pay Performance of the
underlying equity/bond basket
1 Security.

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

39/91

06/16/2028

11/10/2028

12/01/2028

10/08/2027

12/21/2028

10/15/2027

12/08/2027

10/12/2028

09/08/2028

08/25/2028

08/11/2028

09/21/2028

02/16/2028

01/08/2029

09/29/2028

09/14/2028

11/12/2027

12/17/2027

(105,901)

(84,847)

70,954

(33,996)

(143,223)

(158,558)

(396,794)

(73,543)

(33,423)

209,778

(141,549)

(66,875)

(227,534)

(28,320)

84,771

264,641

201,941

(166,620)

(30,340)

(6,349)

4,103

7,934

(7,502)

(102,355)

(21,323)

4,699

884

3,122

(11,437)

(5,134)

24,210

93

(11,764)

49,006

61,992

13,510
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CHF

DKK

DKK

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

171

161,052

55,018

72,894

495,133

779,102

26,560

21,042

1,299

275,592

103

220,514

30,097

4,126

11,046

103,822

151,408

694,930

6,258

Receive Performance of the
underlying equity/bond basket of
1 Security. Pay SARON 1 Day
0.290%

Receive CIBOR 1 Week(0-275)%

Pay Performance of the

underlying equity/bond basket of
15 Securities.

Receive Performance of the
underlying equity/bond basket of
15 Securities. Pay CIBOR 1 Week
0.275%

Receive EuroSTR 1 Day(0.220)%
Pay Performance of the underlying
equity/bond basket of 6
Securities.

Receive EONIA 1 Day(0.275)%

Pay Performance of the underlying
equity/bond basket of 68
Securities.

Receive Performance of the
underlying equity/bond basket of
65 Securities. Pay EONIA 1 Day
0.275%

Receive EuroSTR 1 Day(0.270)%
Pay Performance of the underlying
equity/bond basket of 7
Securities.

Receive Performance of the
underlying equity/bond basket of
3 Securities. Pay EuroSTR 1 Day
0.350%

Receive Performance of the
underlying equity/bond basket of
1 Security. Pay EuroSTR 1 Day
0.350%

Receive ESTR 0/N(0.275)%

Pay Performance of the underlying
equity/bond basket of 18
Securities.

Receive EuroSTR 1 Day(0.220)%
Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive Performance of the
underlying equity/bond basket of
2 Securities. Pay EuroSTR 1 Day
0.400%

Receive Performance of the
underlying equity/bond basket of
1 Security. Pay EuroSTR 1 Day
0.400%

Receive EUROSTR= 1 Day(0.350)%
Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive EuroSTR 1 Day(0.170)%
Pay Performance of the underlying
equity/bond basket of 3
Securities.

Receive Performance of the
underlying equity/bond basket of
19 Securities. Pay EuroSTR 1 Day
0.350%

Receive EuroSTR 1 Day(0.220)%
Pay Performance of the underlying
equity/bond basket of 19
Securities.

Receive EONIA 1 Day(15.000)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive EuroSTR 1 Day(0.220)%
Pay Performance of the underlying
equity/bond basket of 1 Security.

Goldman Sachs

SEB

SEB

Goldman Sachs

Morgan Stanley

Morgan Stanley

Goldman Sachs

Goldman Sachs

Goldman Sachs

SEB

Goldman Sachs

Goldman Sachs

Goldman Sachs

BNP Paribas

Goldman Sachs

Goldman Sachs

Goldman Sachs

Morgan Stanley

Goldman Sachs

40/91

11/17/2028

11/27/2026

11/27/2026

03/30/2028

12/18/2026

12/18/2026

10/08/2027

10/27/2028

10/13/2027

11/27/2026

08/17/2028

03/03/2028

04/07/2028

10/19/2026

12/01/2028

10/08/2027

10/08/2027

12/18/2026

05/26/2028

129,396

(2,710,205)

2,574,461

(952,449)

(10,326,134)

10,826,977

(1,453,655)

352,632

257,054

(2,838,678)

(166,095)

375,599

234,043

(55,762)

(323,188)

3,014,230

(3,529,226)

(137,895)

(100,330)

7,455

(64,926)

368,872

(88,628)

(348,587)

955,998

21,559

(31,015)

(73,710)

(404,188)

7,107

50,466

26,628

(4,678)

(2,424)

462,671

(425,008)

(28,795)

23,476
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EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

1,203

3,469

50,571

2,424

2,282

51,610

169,129

504,498

11,953

323

18,480

1,645

7,420

54,531

642

5,275

16,007

8,953

6,118

Receive EuroSTR 1 Day(0.220)%
Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive EuroSTR 1 Day(0.270)%
Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive Performance of the
underlying equity/bond basket of
2 Securities. Pay EuroSTR 1 Day
0.400%

Receive EuroSTR 1 Day(0.220)%
Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive EuroSTR 1 Day(0.220)%
Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive EuroSTR 1 Day(0.220)%
Pay Performance of the underlying
equity/bond basket of 5
Securities.

Receive Performance of the
underlying equity/bond basket of
5 Securities. Pay EuroSTR 1 Day
0.350%

Receive Performance of the
underlying equity/

bond basket of 32 Securities. Pay
EuroSTR 1 Day 0.400%

Receive EuroSTR 1 Day(0.220)%
Pay Performance of the underlying
equity/

bond basket of 2 Securities.
Receive Performance of the
underlying equity/bond basket of
1 Security. Pay EuroSTR 1 Day
0.400%

Receive EONIA 1 Day(7.125)%

Pay Performance of the underlying
equity/bond basket of 2
Securities.

Receive EONIA 1 Day(1.500)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive EONIA 1 Day(0.875)%

Pay Performance of the underlying
equity/bond basket of 2
Securities.

Receive EuroSTR 1 Day(0.170)%
Pay Performance of the underlying
equity/bond basket of 12
Securities.

Receive EuroSTR 1 Day(1.654)%
Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive Performance of the
underlying equity/bond basket of
1 Security. Pay EuroSTR 1 Day
0.400%

Receive Performance of the
underlying equity/bond basket of
3 Securities. Pay EuroSTR 1 Day
0.400%

Receive EuroSTR 1 Day(0.650)%
Pay Performance of the underlying
equity/bond basket of 2
Securities.

Receive Performance of the
underlying equity/bond basket of
1 Security. Pay EuroSTR 1 Day
0.350%

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Morgan Stanley

Morgan Stanley

Morgan Stanley

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

41/91

08/11/2028

09/08/2028

06/09/2028

10/13/2028

05/29/2028

09/08/2028

01/12/2028

10/08/2027

09/11/2028

07/21/2028

12/18/2026

12/18/2026

12/18/2026

10/08/2027

12/18/2028

08/28/2028

08/25/2028

10/08/2027

03/24/2028

(93,808) (6,514)

(222,644) (10,931)

322,460 (5,234)

(100,111) (9,088)

(95,190) 17,571

(386,934) (8,278)

1,147,025 (77,559)

7,648,718 1,738,059

(141,151) 5,013

348,039 103,714

(224,769) (2,625)

(96,409) 2,281

(222,615) 96,983

(2,426,941) (318,065)

(21,899) (743)

219,745 24,072

347,029 (16,684)

(337,471) (68,179)

265,373 79,003



EDINETOOOO

OO00o0O00oo00o0Do00DOo00oo0gOonoOo(Es3s?6)

oOoooooooooood

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

1,427

2,460

8,005

17,414

1,393

2,375

41,110

1,885

100,000

9,100

8,494

3,381

6,562

14,614

2,242

199,108

9,900

30,623

Receive EuroSTR 1 Day(0.170)%
Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive EuroSTR 1 Day(0.170)%
Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive EuroSTR 1 Day(1.150)%
Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive EuroSTR 1 Day(0.220)%
Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive EuroSTR 1 Day(0-220)%
Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive EuroSTR 1 Day(0.750)%
Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive Performance of the
underlying equity/bond basket of
2 Securities. Pay EuroSTR 1 Day
0.400%

Receive EuroSTR 1 Day(0.703)%
Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive Performance of the
underlying equity/bond basket of
1 Security.

Pay EUROSTR= 1 Day 0.650%
Receive EuroSTR 1 Day(1.915)%
Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive EuroSTR 1 Day(0.400)%
Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive Performance of the
underlying equity/bond basket of
1 Security. Pay EuroSTR 1 Day
0.350%

Receive Performance of the
underlying equity/bond basket of
1 Security. Pay EuroSTR 1 Day
0.400%

Receive EuroSTR 1 Day(0-220)%
Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive EuroSTR 1 Day(2.350)%
Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive Performance of the
underlying equity/bond basket of
3 Securities. Pay EuroSTR 1 Day
0.400%

Receive Performance of the
underlying equity/bond basket of
1 Security. Pay EuroSTR 1 Day
0.400%

Receive EuroSTR 1 Day(0.220)%
Pay Performance of the
underlying equity/bond basket of
3 Securities.

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

BNP Paribas

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

02/09/2028

11/24/2028

10/08/2027

08/25/2028

10/22/2027

10/08/2027

12/22/2028

10/08/2027

10/05/2026

10/06/2028

10/08/2027

11/05/2027

06/29/2028

12/10/2027

10/08/2027

12/01/2028

11/05/2027

05/12/2028

42/91

(154,737)

(125,298)

(66,869)

(191,305)

(159,774)

(62,564)

73,865

(87,606)

127,303

(86,329)

(78,352)

268,326

120,870

(244,748)

(21,474)

523,663

46,399

(526,834)

(13,323)

9,729)

1,603

(2,280)

7,328

(300)

2,140

21,242

5,905

@71)

24,466

7,207

(18,758)

58,781

(8,254)

14,205

15,612

(37,298)
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EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

5,488

1,697

27,780

2,909

1,484

24,605

8,684

43,017

6,207

8,834

22,664

247,296

5,543

28,587

2,080

43,688

8,607

103,776

Receive EuroSTR 1 Day(0.170)%
Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive EuroSTR 1 Day(0.170)%
Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive EuroSTR 1 Day(0.170)%
Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive EuroSTR 1 Day(0.170)%
Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive Performance of the
underlying equity/bond basket of
2 Securities. Pay EuroSTR 1 Day
0.400%

Receive EuroSTR 1 Day(4.529)%
Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive Performance of the
underlying equity/bond basket of
2 Securities. Pay EuroSTR 1 Day
0.350%

Receive EONIA 1 Day(0.400)%

Pay Performance of the
underlying equity/bond basket of
4 Securities.

Receive EuroSTR 1 Day(0.170)%
Pay Performance of the
underlying equity/bond basket of
2 Securities.

Receive Performance of the
underlying equity/bond basket of
1 Security. Pay EuroSTR 1 Day
0.400%

Receive EONIA 1 Day(8.375)%

Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive Performance of the
underlying equity/

bond basket of 3 Securities. Pay
EONIA 1 Day 0.400%

Receive EuroSTR 1 Day(1.300)%
Pay Performance of the underlying
equity/bond basket of 2
Securities.

Receive EONIA 1 Day(9.000)%

Pay Performance of the underlying
equity/bond basket of 2
Securities.

Receive EuroSTR 1 Day(0.220)%
Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive EuroSTR 1 Day(0.800)%
Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive EuroSTR 1 Day(0.220)%
Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive Performance of the
underlying equity/bond basket of
13 Securities.

Pay ESTR O/N 0.275%

Goldman Sachs

Goldman Sachs

Goldman Sachs

Goldman Sachs

Goldman Sachs

Goldman Sachs

Goldman Sachs

Morgan Stanley

Goldman Sachs

Goldman Sachs

Morgan Stanley

Morgan Stanley

Goldman Sachs

Morgan Stanley

Goldman Sachs

Goldman Sachs

Goldman Sachs

SEB

43/91

12/03/2027

10/27/2028

07/28/2028

09/22/2028

11/24/2028

09/08/2028

12/08/2028

10/14/2026

04/28/2028

09/11/2028

12/18/2026

10/14/2026

04/28/2028

12/18/2026

04/28/2028

10/22/2027

11/24/2028

11/27/2026

(144,664)

(78,265)

(136,752)

(158,615)

255,187

(85,984)

195,643

(1,789,728)

(307,224)

143,676

(63,923)

7,077,604

(182,612)

(353,999)

(249,412)

(156,835)

(98,344)

1,901,443

5,442

(10,933)

36,873

(28,333)

18,915

(6,292)

9,235

10,173

(6,680)

19,644

17,090

20,059

21,030

(10,239)

(73,132)

(11,816)

(2,666)

181,739
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EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

3,776

1,902

2,725

1,041

50,719

16,292

650

1,739

355

7,156

612

80,571

1,919

380

11,691

1,401

2,050

3,613

1,510

Receive Performance of the
underlying equity/bond basket of
1 Security. Pay EuroSTR 1 Day
0.400%

Receive EuroSTR 1 Day(0.752)%
Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive EuroSTR 1 Day(0.705)%
Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive EuroSTR 1 Day(0.270)%
Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive Performance of the
underlying equity/bond basket of
2 Securities. Pay EuroSTR 1 Day
0.350%

Receive EuroSTR 1 Day(0.467)%
Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive EuroSTR 1 Day(3.550)%
Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive EuroSTR 1 Day(0.220)%
Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive EuroSTR 1 Day(1.193)%
Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive Performance of the
underlying equity/bond basket of
1 Security. Pay EuroSTR 1 Day
0.350%

Receive EuroSTR 1 Day(0.508)%
Pay Performance of the underlying
equity/

bond basket of 1 Security.
Receive Performance of the
underlying equity/bond basket of
1 Security. Pay EuroSTR 1 Day
0.400%

Receive EONIA 1 Day(0.450)%

Pay Performance of the underlying
equity/bond basket of 2
Securities.

Receive Performance of the
underlying equity/bond basket of
1 Security. Pay EuroSTR 1 Day
0.350%

Receive EuroSTR 1 Day(10.271)%
Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive EuroSTR 1 Day(0.170)%
Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive EuroSTR 1 Day(2.500)%
Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive EuroSTR 1 Day(0.400)%
Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive Performance of the
underlying equity/bond basket of
1 Security. Pay EuroSTR 1 Day
0.400%

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Morgan Stanley

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs
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04/28/2028

05/19/2028

12/01/2028

12/18/2028

12/01/2028

08/10/2028

10/08/2027

11/06/2028

12/15/2028

05/19/2028

10/08/2027

08/10/2028

02/03/2026

12/22/2028

10/08/2027

12/22/2027

10/08/2027

12/18/2028

02/10/2028

111,549

(61,273)

(60,177)

(54,486)

221,288

(73,978)

(89,166)

(143,480)

(34,361)

301,531

(91,376)

241,321

(1,614,450)

24,050

(39,506)

(155,430)

(56,070)

(38,132)

164,105

(573)

25,528

(1,455)

(1,026)

6,850

13,434

13,981

(4,747)

(335)

(34,948)

30,665

(3,201)

(19,787)

171

(3.823)

(17,247)

8,841

(195)

19,141
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EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

364

7,094

1,454

1,373

5,235

10,989

2,133

4,239

59,441

103,725

58,723

8,995

2,183

94

4,548

1,405

1,636

454

124,151

Receive Performance of the
underlying equity/bond basket of
1 Security. Pay EuroSTR 1 Day
0.350%

Receive Performance of the
underlying equity/bond basket of
1 Security. Pay EuroSTR 1 Day
0.350%

Receive EuroSTR 1 Day(0.220)%
Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive EuroSTR 1 Day(0.270)%
Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive Performance of the
underlying equity/bond basket of
1 Security. Pay EuroSTR 1 Day
0.400%

Receive Performance of the
underlying equity/bond basket of
1 Security. Pay EuroSTR 1 Day
0.350%

Receive EuroSTR 1 Day(0.750)%
Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive EuroSTR 1 Day(0.220)%
Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive EUROSTR= 1 Day(0.750)%
Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive EuroSTR 1 Day(1.400)%
Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive Performance of the
underlying equity/bond basket of
1 Security. Pay EuroSTR 1 Day
0.400%

Receive EuroSTR 1 Day(11.900)%
Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive EuroSTR 1 Day(0.170)%
Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive EuroSTR 1 Day(0.170)%
Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive EuroSTR 1 Day(0.400)%
Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive EuroSTR 1 Day(1.350)%
Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive Performance of the
underlying equity/bond basket of
1 Security. Pay EuroSTR 1 Day
0.400%

Receive EuroSTR 1 Day(0.270)%
Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive Performance of the
underlying equity/bond basket of
1 Security. Pay EuroSTR 1 Day
0.400%

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

BNP Paribas

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs
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09/15/2028

06/02/2028

02/11/2028

08/14/2028

10/13/2028

12/03/2027

06/09/2028

03/24/2028

10/12/2026

10/08/2027

06/19/2028

10/08/2027

12/15/2028

07/21/2028

10/22/2027

10/08/2027

05/18/2028

12/08/2028

10/15/2027

88,169

57,378

(92,940)

(117,902)

118,505

372,472

(77,798)

(235,889)

(99,330)

(220,495)

401,003

(106,650)

(56,656)

(72,577)

(52,145)

(106,315)

219,052

(33,978)

351,471

16,446

(7.873)

(3,152)

(7,932)

(15,268)

197,129

(2,894)

(1,340)

(20,820)

36,257

(7,365)

19,081

(2,269)

(64)

602

67,086

(41,898)

(585)

13,386
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EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

725

4,932

2,170

222

771

3,758

5,945

61,566

883

1,824

600

15,431

3,244

4,594

9,834

11,994

1,886

6,767

Receive EuroSTR 1 Day(0.170)%
Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive EuroSTR 1 Day(2.152)%
Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive Performance of the
underlying equity/bond basket of
1 Security. Pay EuroSTR 1 Day
0.350%

Receive EuroSTR 1 Day(0.700)%
Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive Performance of the
underlying equity/bond basket of
1 Security. Pay EuroSTR 1 Day
0.350%

Receive EuroSTR 1 Day(1.750)%
Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive Performance of the
underlying equity/bond basket of
1 Security. Pay EuroSTR 1 Day
0.350%

Receive EuroSTR 1 Day(0.220)%
Pay Performance of the
underlying equity/bond basket of
2 Securities.

Receive Performance of the
underlying equity/bond basket of
1 Security. Pay EuroSTR 1 Day
0.400%

Receive Performance of the
underlying equity/bond basket of
1 Security. Pay EuroSTR 1 Day
0.350%

Receive Performance of the
underlying equity/bond basket of
1 Security. Pay EuroSTR 1 Day
0.400%

Receive EuroSTR 1 Day(0.898)%
Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive EuroSTR 1 Day(0.270)%
Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive EuroSTR 1 Day(0.170)%
Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive Performance of the
underlying equity/bond basket of
1 Security. Pay EuroSTR 1 Day
0.400%

Receive EuroSTR 1 Day(0.220)%
Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive Performance of the
underlying equity/bond basket of
1 Security. Pay EuroSTR 1 Day
0.400%

Receive EuroSTR 1 Day(11.000)%
Pay Performance of the
underlying equity/bond basket of
1 Security.

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs
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06/08/2028

10/08/2027

06/12/2028

04/28/2028

08/03/2028

10/08/2027

09/29/2028

11/26/2027

10/29/2027

08/11/2028

11/16/2028

12/22/2027

05/12/2028

04/24/2028

04/24/2028

06/23/2028

08/14/2028

06/23/2028

(176,152)

(157,455)

217,955

(48,039)

108,163

(212,771)

233,865

(477,915)

255,345

40,757

57,016

(165,604)

(259,839)

(71,151)

104,012

(231,435)

57,864

(211,952)

27,614

16,935

(58,863)

7,434

18,952

(35,780)

71,021

(86,606)

5,853

(3,912)

7,891

16,567

(2,615)

8,066

(658)

(11,314)

(604)

11,626
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EUR 175 Receive EONIA 1 Day(3.000)% Morgan Stanley 12/18/2026 (15,939) (368)
Pay Performance of the
underlying equity/bond basket of
1 Security.

EUR 16,649 Receive EuroSTR 1 Day(15.400)% Goldman Sachs 10/08/2027 (171,995) 9,622
Pay Performance of the
underlying equity/bond basket of
1 Security.

EUR 3,096 Receive EONIA 1 Day(2.000)% Morgan Stanley 12/18/2026 (57,540) 17,985
Pay Performance of the
underlying equity/bond basket of
1 Security.

EUR 1,084 Receive EuroSTR 1 Day(0.270)% Goldman Sachs 11/06/2028 (67,014) (14,263)
Pay Performance of the
underlying equity/bond basket of
1 Security.

EUR 5,005 Receive EuroSTR 1 Day(1-700)% Goldman Sachs 05/19/2028 (177,537) (2,419)
Pay Performance of the
underlying equity/bond basket of
1 Security.

EUR 124 Receive EuroSTR 1 Day(0.270)% Goldman Sachs 11/13/2028 (34,550) (771)
Pay Performance of the
underlying equity/bond basket of
1 Security.

EUR 1,933 Receive EuroSTR 1 Day(0.220)% Goldman Sachs 12/18/2028 (34,935) (604)
Pay Performance of the
underlying equity/bond basket of
1 Security.

EUR 12,756 Receive EONIA 1 Day(10.125)% Morgan Stanley 12/18/2026 (55,148) (18,379)
Pay Performance of the
underlying equity/bond basket of
1 Security.

EUR 574 Receive EuroSTR 1 Day(0.270)% Goldman Sachs 08/21/2028 (20,979) (1,223)
Pay Performance of the
underlying equity/bond basket of
1 Security.

EUR 8,140 Receive EuroSTR 1 Day(4.600)% Goldman Sachs 10/08/2027 (201,204) (83,658)
Pay Performance of the
underlying equity/bond basket of
1 Security.

EUR 1,017 Receive EuroSTR 1 Day(0.270)% Goldman Sachs 10/22/2027 (117,328) (14,503)
Pay Performance of the
underlying equity/bond basket of
1 Security.

EUR 1,791 Receive EuroSTR 1 Day(0.170)% Goldman Sachs 08/21/2028 (159,837) 16,204
Pay Performance of the
underlying equity/bond basket of
1 Security.

EUR 4,101 Receive EuroSTR 1 Day(0.901)% Goldman Sachs 10/08/2027 (331,230) (5,615)
Pay Performance of the
underlying equity/bond basket of
1 Security.

EUR 3,462 Receive EuroSTR 1 Day(0.270)% Goldman Sachs 06/12/2028 (89,781) (1,670)
Pay Performance of the
underlying equity/bond basket of
1 Security.

EUR 1,595 Receive EONIA 1 Day(1.000)% Morgan Stanley 12/18/2026 (104,031) (14,211)
Pay Performance of the
underlying equity/bond basket of
1 Security.

EUR 1,513 Receive EuroSTR 1 Day(0.958)% Goldman Sachs 12/15/2028 (35,776) (1,114)
Pay Performance of the
underlying equity/bond basket of
1 Security.

EUR 4,860 Receive EuroSTR 1 Day(0.550)% Goldman Sachs 10/08/2027 (44,190) 8,382
Pay Performance of the
underlying equity/bond basket of
1 Security.

GBP 7,155,971 Receive Performance of the Morgan Stanley 12/18/2026 17,356,032 2,047,944
underlying equity/bond basket of
98 Securities. Pay SONIA 1 Day
0.275%
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GBP 3,141,340 Receive SONIA 1 Day(0.275)% Morgan Stanley 12/18/2026 (14,452,320) (922,145)
Pay Performance of the
underlying equity/bond basket of
86 Securities.

GBP 2,444 Receive SONIA 1 Day(1.375)% Morgan Stanley 12/18/2026 (74,001) (7,433)
Pay Performance of the
underlying equity/bond basket of
1 Security.

GBP 34,057 Receive SONIA 1 Day(0.625)% Morgan Stanley 12/18/2026 (184,189) (53,063)
Pay Performance of the
underlying equity/bond basket of
1 Security.

GBP 31,745 Receive SONIA 1 Day(2.500)% Morgan Stanley 12/18/2026 (90,553) (39,213)
Pay Performance of the
underlying equity/bond basket of
1 Security.

GBP 3,681 Receive SONIA 1 Day(2.375)% Morgan Stanley 12/18/2026 (53,355) 2,834
Pay Performance of the
underlying equity/bond basket of
1 Security.

GBP 91,935 Receive SONIA 1 Day(3.750)% Morgan Stanley 12/18/2026 (141,609) (60,278)
Pay Performance of the
underlying equity/bond basket of
1 Security.

GBP 385,529 Receive SONIA 1 Day(1.875)% Morgan Stanley 12/18/2026 (167,672) (95,840)
Pay Performance of the
underlying equity/bond basket of
2 Securities.

GBP 140,262 Receive SONIA 1 Day(0.875)% Morgan Stanley 12/18/2026 (219,657) (8,385)
Pay Performance of the
underlying equity/bond basket of
2 Securities.

GBP 9,440 Receive SONIA 1 Day(2.750)% Morgan Stanley 12/18/2026 (26,467) 9,387
Pay Performance of the
underlying equity/bond basket of
1 Security.

GBP 2,022 Receive SONIA 1 Day(8.750)% Morgan Stanley 12/18/2026 (76,846) 24,230
Pay Performance of the
underlying equity/bond basket of
1 Security.

GBP 19,116 Receive SONIA 1 Day(9.000)% Morgan Stanley 12/18/2026 (195,693) 90,435
Pay Performance of the
underlying equity/bond basket of
2 Securities.

GBP 81,973 Receive SONIA 1 Day(2.000)% Morgan Stanley 12/18/2026 (166,107) 9,999
Pay Performance of the
underlying equity/bond basket of
2 Securities.

GBP 82,451 Receive Performance of the Morgan Stanley 01/20/2026 1,264,673 13,239
underlying equity/bond basket of
1 Security. Pay SONIA 1 Day
0.400%

GBP 8,000 Receive SONIA 1 Day(10.250)% Morgan Stanley 12/18/2026 (66,179) (30,996)
Pay Performance of the
underlying equity/bond basket of
1 Security.

GBP 71,388 Receive SONIA 1 Day(1-250)% Morgan Stanley 12/18/2026 (255,974) (11,424)
Pay Performance of the
underlying equity/bond basket of
3 Securities.

GBP 24,003 Receive SONIA 1 Day(11.500)% Morgan Stanley 12/18/2026 (97,129) 22,843
Pay Performance of the
underlying equity/bond basket of
1 Security.

GBP 46,135 Receive SONIA 1 Day(3.832)% Morgan Stanley 12/18/2026 (28,393) (276)
Pay Performance of the
underlying equity/bond basket of
1 Security.

HKD 103,269 Receive Performance of the Goldman Sachs 12/22/2028 136,427 700
underlying equity/bond basket of
4 Securities.
Pay HIBOR-HKAB 1 Month 0.350%
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HKD 373,842 Receive HONIX 1 Day(0.400)% Goldman Sachs 09/15/2028 (365,930) 14,250
Pay Performance of the
underlying equity/bond basket of
5 Securities.

HKD 9,198,987 Receive Performance of the Goldman Sachs 06/30/2028 5,351,065 581,016
underlying equity/bond basket of
49 Securities.
Pay HIBOR-HKAB 1 Month 0.350%

HKD 46,003 Receive HONIX 1 Day(1.000)% Goldman Sachs 12/18/2028 (11,194) an
Pay Performance of the
underlying equity/bond basket of
1 Security.

HKD 3,063,952 Receive HONIX 1 Day(0.400)% Goldman Sachs 06/30/2028 (2,466,064) (415)
Pay Performance of the
underlying equity/bond basket of
22 Securities.

HKD 463,350 Receive HONIX 1 Day(1.000)% Goldman Sachs 07/14/2028 (43,494) 7,724
Pay Performance of the
underlying equity/bond basket of
1 Security.

HKD 734,000 Receive HONIX 1 Day(4.000)% Goldman Sachs 06/30/2028 (232,077) 3,514
Pay Performance of the
underlying equity/bond basket of
1 Security.

HKD 98,725 Receive HONIX 1 Day(6.750)% Goldman Sachs 06/30/2028 (107,332) 1,264
Pay Performance of the
underlying equity/bond basket of
1 Security.

HKD 296,543 Receive HONIX 1 Day(5.576)% Goldman Sachs 06/30/2028 (102,592) 37,137
Pay Performance of the
underlying equity/bond basket of
1 Security.

HKD 523,846 Receive Performance of the Goldman Sachs 12/01/2028 174,345 2,310
underlying equity/bond basket of
4 Securities.
Pay HIBOR-HKAB 1 Month 0.350%

HKD 162,600 Receive HONIX 1 Day(1.000)% Goldman Sachs 06/30/2028 (236,725) 12,097
Pay Performance of the
underlying equity/bond basket of
2 Securities.

HKD 245,000 Receive HONIX 1 Day(2.250)% Goldman Sachs 06/30/2028 (97,078) (20,599)
Pay Performance of the
underlying equity/bond basket of
1 Security.

HKD 312,500 Receive HONIX 1 Day(0.400)% Goldman Sachs 08/04/2028 (365,211) 11,800
Pay Performance of the underlying
equity/
bond basket of 5 Securities.

HKD 22,700 Receive Performance of the Goldman Sachs 09/28/2028 57,226 (6,284)
underlying equity/bond basket of
1 Security.
Pay HIBOR-HKAB 1 Month 0.350%

HKD 1,141,757 Receive HONIX 1 Day(2.860)% Goldman Sachs 09/14/2028 (188,030) 8,641
Pay Performance of the
underlying equity/bond basket of
1 Security.

HKD 344,750 Receive Performance of the Goldman Sachs 12/08/2028 255,879 (15,267)
underlying equity/bond basket of
5 Securities.
Pay HIBOR-HKAB 1 Month 0.350%

HKD 43,000 Receive HONIX 1 Day(0.400)% Goldman Sachs 11/17/2028 (71,413) 4,931
Pay Performance of the underlying
equity/bond basket of 1 Security.

HKD 403,886 Receive HONIX 1 Day(7.000)% Goldman Sachs 06/30/2028 (84,038) (28,787)
Pay Performance of the underlying
equity/bond basket of 1 Security.

HKD 1,009,582 Receive Performance of the Goldman Sachs 10/10/2028 891,609 (60,819)
underlying equity/bond basket of
8 Securities.
Pay HIBOR-HKAB 1 Month 0.350%
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HKD

HKD

HKD

HKD

HKD

HKD

HKD

HKD

HKD

HKD

HKD

HKD

HKD

HKD

HKD

HKD

HKD

HKD

52,000

214,101

54,839

4,873

11,000

667,552

62,000

9,000

105,086

257,660

47,000

601,700

331,287

151,561

561,395

234,963

184,907

10,373

Receive Performance of the
underlying equity/bond basket
1 Security.

Pay HIBOR-HKAB 1 Month 0.350%
Receive HONIX 1 Day(2.500)%
Pay Performance of the
underlying equity/bond basket
1 Security.

Receive HONIX 1 Day(16.500)%
Pay Performance of the
underlying equity/bond basket
1 Security.

Receive HONIX 1 Day(0.400)%
Pay Performance of the
underlying equity/bond basket
1 Security.

Receive HONIX 1 Day(0.400)%
Pay Performance of the
underlying equity/bond basket
1 Security.

Receive HONIX 1 Day(1.750)%
Pay Performance of the
underlying equity/bond basket
2 Securities.

Receive Performance of the
underlying equity/bond basket
1 Security.

Pay HIBOR-HKAB 1 Month 0.350%
Receive HONIX 1 Day(2.700)%
Pay Performance of the
underlying equity/bond basket
1 Security.

Receive HONIX 1 Day(25.250)%
Pay Performance of the
underlying equity/bond basket
1 Security.

Receive HONIX 1 Day(2.504)%
Pay Performance of the
underlying equity/bond basket
1 Security.

Receive HONIX 1 Day(0.400)%
Pay Performance of the
underlying equity/bond basket
1 Security.

Receive Performance of the
underlying equity/bond basket
6 Securities.

Pay HIBOR-HKAB 1 Month 0.350%
Receive HONIX 1 Day(1.250)%
Pay Performance of the
underlying equity/bond basket
2 Securities.

Receive Performance of the
underlying equity/bond basket
1 Security.

Pay HIBOR-HKAB 1 Month 0.350%
Receive Performance of the
underlying equity/bond basket
1 Security.

Pay HIBOR-HKAB 1 Month 0.350%
Receive HONIX 1 Day(3.548)%
Pay Performance of the
underlying equity/bond basket
1 Security.

Receive HONIX 1 Day(17.000)%
Pay Performance of the
underlying equity/bond basket
1 Security.

Receive HONIX 1 Day(0.400)%

Pay Performance of the underlying
equity/bond basket of 1 Security.

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs
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10/12/2028

06/30/2028

07/21/2028

09/22/2028

08/28/2028

06/30/2028

06/29/2028

12/18/2028

06/30/2028

09/15/2028

09/08/2028

07/07/2028

06/30/2028

09/14/2028

07/03/2028

06/30/2028

10/30/2028

11/02/2028

46,727

(60,328)

(23,179)

(1,101)

(98,394)

(172,291)

124,794

(31,824)

(98,163)

(31,530)

(48,561)

540,622

(303,859)

27,848

79,324

(83,627)

(10,810)

(17,471)

1,446

14,624

13,645

139

(5,371)

(24,748)

35,255

689

(20,381)

2,858

(3.882)

(34,184)

(74,159)

(3,564)

(2,911)

8,995

2,453

320
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HKD

HKD

HKD

HKD

HKD

HKD

HKD

HKD

HKD

HKD

HKD

HKD

HKD

HKD

HKD

HKD

HKD

HKD

HKD

3,000

19,000

1,200

37,800

40,630

67,000

471,496

92,500

38,296

100,477

479,234

1,900

11,600

112,724

123,200

3,300

24,000

54,200

14,208

Receive HONIX 1 Day(0.400)%

Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive HONIX 1 Day(0.400)%

Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive Performance of the
underlying equity/bond basket of
1 Security.

Pay HIBOR-HKAB 1 Month 0.350%
Receive HONIX 1 Day(1.770)%

Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive HONIX 1 Day(7.250)%

Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive HONIX 1 Day(0.621)%

Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive HONIX 1 Day(2.101)%

Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive HONIX 1 Day(0.400)%

Pay Performance of the
underlying equity/bond basket of
3 Securities.

Receive HONIX 1 Day(1.500)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive HONIX 1 Day(5.750)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive HONIX 1 Day(1.513)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive Performance of the
underlying equity/

bond basket of 1 Security.

Pay HIBOR-HKAB 1 Month 0.350%
Receive HONIX 1 Day(0.400)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive HONIX 1 Day(7.250)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive Performance of the
underlying equity/

bond basket of 2 Securities.

Pay HIBOR-HKAB 1 Month 0.350%
Receive HONIX 1 Day(5.000)%

Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive HONIX 1 Day(0.400)%

Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive Performance of the
underlying equity/bond basket of
1 Security.

Pay HIBOR-HKAB 1 Month 0.350%
Receive HONIX 1 Day(0.400)%

Pay Performance of the underlying
equity/bond basket of 1 Security.

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

51/91

01/05/2029

12/08/2028

09/29/2028

09/15/2028

06/30/2028

09/08/2028

09/15/2028

12/15/2028

09/28/2028

07/13/2028

06/26/2028

11/13/2028

10/12/2028

06/29/2028

09/22/2028

01/08/2029

01/08/2029

06/23/2028

07/10/2028

(10,864)

(17,128)

62,786

(42,190)

(64,832)

(90,183)

(116,924)

(102,913)

(7,686)

(35,490)

(203,072)

52,298

(63,721)

(107,198)

100,267

(5,991)

(6,167)

222,172

(100,681)

59

480

(5,266)

339

4,042

(6,186)

(1,048)

2,521

2,164

7,602

(26,912)

(1,187)

(2,213)

44,008

(13,647)

70

(83)

(4,265)

(8,176)
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HKD

HKD

HKD

HKD

HKD

HKD

HKD

HKD

HKD

HKD

HKD

HKD

HKD

HKD

HKD

HKD

HKD

HKD

75,553

18,800

73,000

112,164

965,895

33,246

383,456

494,482

2,872

12,891

56,287

90,000

10,000

38,000

21,000

38,000

102,937

12,500

Receive HONIX 1 Day(0.400)%
Pay Performance of the
underlying equity/bond basket
1 Security.

Receive HONIX 1 Day(0.400)%
Pay Performance of the
underlying equity/bond basket
1 Security.

Receive Performance of the
underlying equity/bond basket
1 Security.

Pay HIBOR-HKAB 1 Month 0.350%
Receive HONIX 1 Day(0.400)%
Pay Performance of the
underlying equity/bond basket
1 Security.

Receive HONIX 1 Day(3.000)%
Pay Performance of the
underlying equity/bond basket
1 Security.

Receive HONIX 1 Day(1.912)%
Pay Performance of the
underlying equity/bond basket
1 Security.

Receive HONIX 1 Day(0.750)%
Pay Performance of the
underlying equity/bond basket
1 Security.

Receive HONIX 1 Day(2.152)%
Pay Performance of the
underlying equity/bond basket
1 Security.

Receive HONIX 1 Day(l.750)%
Pay Performance of the
underlying equity/bond basket
1 Security.

Receive HONIX 1 Day(6.250)%
Pay Performance of the
underlying equity/bond basket
1 Security.

Receive Performance of the
underlying equity/bond basket
1 Security.

Pay HIBOR-HKAB 1 Month 0.350%
Receive Performance of the
underlying equity/bond basket
1 Security.

Pay HIBOR-HKAB 1 Month 0.350%
Receive HONIX 1 Day(1.000)%
Pay Performance of the
underlying equity/bond basket
1 Security.

Receive HONIX 1 Day(2.750)%
Pay Performance of the
underlying equity/bond basket
1 Security.

Receive Performance of the
underlying equity/bond basket
1 Security.

Pay HIBOR-HKAB 1 Month 0.350%
Receive HONIX 1 Day(l.279)%
Pay Performance of the
underlying equity/bond basket
1 Security.

Receive HONIX 1 Day(6.787)%
Pay Performance of the
underlying equity/bond basket
1 Security.

Receive HONIX 1 Day(1.318)%
Pay Performance of the
underlying equity/bond basket
1 Security.

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

52/91

09/11/2028

07/28/2028

11/24/2028

07/21/2028

07/14/2028

12/08/2028

06/30/2028

11/17/2028

07/07/2028

07/21/2028

07/28/2028

08/10/2028

12/08/2028

01/08/2029

08/21/2028

12/08/2028

06/30/2028

08/21/2028

(13,885)

(47,422)

81,404

(102,469)

(97,954)

(10,306)

(139,523)

(89,129)

(16,827)

(21,043)

25,008

94,016

(14,910)

(15,167)

84,920

(14,535)

(69,504)

(22,067)

(303)

(1,103)

13,861

(3,953)

11,593

279

1,988

8,892

3,707

2,764

(1,535)

(15,526)

1,372

(308)

(1,548)

1,075

7,363

12,315
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HKD

HKD

JPY

JPY

JPY

JPY

JPY

JPY

JPY

JPY

JPY

JPY

JPY

JPY

JPY

JPY

JPY

JPY

28,200

28,000

1,055,297

627,837

4,200

39,100

63,500

2,560

2,800

917

13,900

3,600

11,700

7,700

10,000

21,838

53,675

4,900

Receive HONIX 1 Day(3.750)%

Pay Performance of the

underlying equity/bond basket of
1 Security.

Receive HONIX 1 Day(3.500)%

Pay Performance of the

underlying equity/bond basket of
1 Security.

Receive Performance of the
underlying equity/bond basket of
116 Securities. Pay BOJ-TONAT 1
Day 0.350%

Receive BOJ-TONAT 1 Day(0.350)%
Pay Performance of the underlying
equity/bond basket of 68
Securities.

Receive Performance of the
underlying equity/bond basket of
1 Security.

Pay BOJ-TONAT 1 Day 0.350%
Receive BOJ-TONAT 1 Day(0.350)%
Pay Performance of the underlying
equity/bond basket of 7
Securities.

Receive Performance of the
underlying equity/bond basket of
8 Securities. Pay BOJ-TONAT 1 Day
0.350%

Receive Performance of the
underlying equity/bond basket of
2 Securities. Pay BOJ-TONAT 1 Day
0.350%

Receive Performance of the
underlying equity/bond basket of
1 Security.

Pay BOJ-TONAT 1 Day 0.350%
Receive BOJ-TONAT 1 Day(2.750)%
Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive Performance of the
underlying equity/bond basket of
3 Securities. Pay BOJ-TONAT 1 Day
0.350%

Receive BOJ-TONAT 1 Day(10.250)%
Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive BOJ-TONAT 1 Day(0-350)%
Pay Performance of the underlying
equity/bond basket of 2
Securities.

Receive BOJ-TONAT 1 Day(0.350)%
Pay Performance of the underlying
equity/bond basket of 3
Securities.

Receive Performance of the
underlying equity/bond basket of
3 Securities. Pay BOJ-TONAT 1

Day 0.350%

Receive Performance of the
underlying equity/bond basket of
4 Securities. Pay BOJ-TONAT 1 Day
0.350%

Receive Performance of the
underlying equity/bond basket of
5 Securities. Pay BOJ-TONAT 1

Day 0.350%

Receive BOJ-TONAT 1 Day(0-350)%
Pay Performance of the

underlying equity/bond basket of
1 Security.

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

53/91

06/30/2028

09/22/2028

06/30/2028

06/30/2028

08/10/2028

11/17/2028

12/21/2028

09/01/2028

12/28/2028

11/27/2028

10/20/2028

08/25/2028

07/14/2028

10/16/2028

12/11/2028

07/24/2028

12/08/2028

12/04/2028

(58,350)

(41,905)

10,678,738

(6,616,326)

28,858

(465,443)

379,698

53,968

35,740

(3,555)

265,116

(15,103)

(134,899)

(144,294)

164,622

218,046

368,670

(39,759)

9,400

9,503

1,862,495

(641,236)

(1,078)

(10,120)

4,433

(966)

377

@9

29,976

196

(2,295)

(9,399)

2,897

(28,000)

5,507

(360)
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JPY

JPY

JPY

JPY

JPY

JPY

JPY

JPY

JPY

JPY

JPY

JPY

JPY

JPY

JPY

JPY

JPY

JPY

JPY

9,756

60,978

9,800

7,700

61,204

15,752

17,500

13,100

14,998

3,500

7,975

41,229

3,500

11,700

147,568

12,646

1,400

8,800

53,845

Receive BOJ-TONAT 1 Day(0.350)%
Pay Performance of the underlying
equity/bond basket of 4
Securities.

Receive BOJ-TONAT 1 Day(0.750)%
Pay Performance of the underlying
equity/bond basket of 6
Securities.

Receive Performance of the
underlying equity/bond basket of
3 Securities. Pay BOJ-TONAT 1

Day 0.350%

Receive BOJ-TONAT 1 Day(4.269)%
Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive BOJ-TONAT 1 Day(3.000)%
Pay Performance of the underlying
equity/bond basket of 2
Securities.

Receive BOJ-TONAT 1 Day(0.750)%
Pay Performance of the underlying
equity/bond basket of 2
Securities.

Receive Performance of the
underlying equity/bond basket of
5 Securities. Pay BOJ-TONAT 1 Day
0.350%

Receive BOJ-TONAT 1 Day(0.350)%
Pay Performance of the underlying
equity/bond basket of 3
Securities.

Receive Performance of the
underlying equity/bond basket of
4 Securities. Pay BOJ-TONAT 1 Day
0.350%

Receive BOJ-TONAT 1 Day(0.350)%
Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive BOJ-TONAT 1 Day(1.500)%
Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive BOJ-TONAT 1 Day(2.000)%
Pay Performance of the underlying
equity/bond basket of 3
Securities.

Receive Performance of the
underlying equity/bond basket of
1 Security.

Pay BOJ-TONAT 1 Day 0.350%
Receive BOJ-TONAT 1 Day(1.540)%
Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive BOJ-TONAT 1 Day(5.500)%
Pay Performance of the underlying
equity/bond basket of 2
Securities.

Receive BOJ-TONAT 1 Day(12.250)%
Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive BOJ-TONAT 1 Day(0.350)%
Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive BOJ-TONAT 1 Day(10.500)%
Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive BOJ-TONAT 1 Day(0.350)%
Pay Performance of the underlying
equity/bond basket of 14
Securities.

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

54/91

12/18/2028

06/30/2028

11/06/2028

06/30/2028

06/30/2028

11/20/2028

10/16/2028

07/24/2028

10/05/2028

09/26/2028

07/24/2028

06/30/2028

11/28/2028

06/30/2028

06/30/2028

07/03/2028

08/10/2028

08/25/2028

08/25/2028

(124,443)

(479,597)

113,970

(41,751)

(89,668)

(80,176)

389,559

(165,267)

131,421

(34,497)

(23,762)

(289,339)

32,387

(73,704)

(85,517)

(70,669)

(29,706)

(63,710)

(668,345)

(2,745)

(5,864)

(3,226)

9,542

(8,003)

(3,754)

26,394

(18,594)

(18,909)

1,834

(8,918)

2,954

(2,038)

9,994

4,987

(13,828)

(1,329)

1,379

(44,368)
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JPY

JPY

JPY

JPY

JPY

JPY

JPY

JPY

JPY

JPY

JPY

JPY

JPY

JPY

JPY

JPY

JPY

JPY

JPY

JPY

JPY

8,700

3,000

1,000

179

8,487

10,828

9,063

6,200

17,100

6,900

2,100

1,656

39,500

2,048

6,500

31,300

10,000

14,042

5,700

3,650

4,122

Receive BOJ-TONAT 1 Day(0.350)%
Pay Performance of the underlying
equity/bond basket of 2
Securities.

Receive BOJ-TONAT 1 Day(1.500)%
Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive BOJ-TONAT 1 Day(0-350)%
Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive BOJ-TONAT 1 Day(2.750)%
Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive BOJ-TONAT 1 Day(0.350)%
Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive BOJ-TONAT 1 Day(2.841)%
Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive BOJ-TONAT 1 Day(1.000)%
Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive BOJ-TONAT 1 Day(14.500)%
Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive Performance of the
underlying equity/bond basket of
1 Security.

Pay BOJ-TONAT 1 Day 0.350%
Receive BOJ-TONAT 1 Day(0.350)%
Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive Performance of the
underlying equity/bond basket of
1 Security.

Pay BOJ-TONAT 1 Day 0.350%
Receive BOJ-TONAT 1 Day(4.500)%
Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive BOJ-TONAT 1 Day(1.022)%
Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive BOJ-TONAT 1 Day(13.750)%
Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive BOJ-TONAT 1 Day(0.350)%
Pay Performance of the underlying
equity/bond basket of 2
Securities.

Receive Performance of the
underlying equity/bond basket of
1 Security.

Pay BOJ-TONAT 1 Day 0.350%
Receive BOJ-TONAT 1 Day(21.750)%
Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive BOJ-TONAT 1 Day(1.500)%
Pay Performance of the underlying
equity/bond basket of 2
Securities.

Receive BOJ-TONAT 1 Day(0.350)%
Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive BOJ-TONAT 1 Day(6.500)%
Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive BOJ-TONAT 1 Day(1.000)%
Pay Performance of the underlying
equity/bond basket of 1 Security.

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

55/91

11/27/2028

08/25/2028

01/10/2029

10/26/2028

10/20/2028

06/30/2028

06/30/2028

06/30/2028

06/23/2028

12/15/2028

12/01/2028

06/30/2028

07/10/2028

08/25/2028

08/21/2028

06/26/2028

06/30/2028

06/30/2028

11/20/2028

08/25/2028

07/24/2028

(144,913)

(64,256)

(16,062)

(1,494)

(76,914)

(83,201)

(93,475)

(80,262)

189,513

(53,134)

58,899

(4,798)

(114,212)

(16,472)

(110, 336)

131,491

(20,809)

(191,675)

(46,990)

(7.,171)

(50,528)

(9,021)

(2,730)

133

106

(11,740)

(12,662)

313

14,200

63,844

(784)

620

(955)

2,542

(2,376)

(11,671)

13,428

5,304

(25,862)

(1,739)

735

2,641
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JPY

JPY

JPY

JPY

JPY

JPY

JPY

JPY

JPY

JPY

JPY

JPY

JPY

JPY

JPY

JPY

JPY

JPY

7,000

2,800

5,500

1,300

2,200

13,700

2,500

9,287

703

46,700

3,200

42,596

2,100

3,941

2,800

3,800

1,941

13,100

Receive Performance of the
underlying equity/bond basket of
1 Security.

Pay BOJ-TONAT 1 Day 0.350%
Receive BOJ-TONAT 1 Day(0.350)%
Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive Performance of the
underlying equity/bond basket of
1 Security.

Pay BOJ-TONAT 1 Day 0.350%
Receive Performance of the
underlying equity/bond basket of
1 Security.

Pay BOJ-TONAT 1 Day 0.350%
Receive BOJ-TONAT 1 Day(0.350)%
Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive BOJ-TONAT 1 Day(0.350)%
Pay Performance of the
underlying equity/bond basket of
5 Securities.

Receive BOJ-TONAT 1 Day(2.750)%
Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive BOJ-TONAT 1 Day(1.000)%
Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive Performance of the
underlying equity/bond basket of
2 Securities. Pay BOJ-TONAT 1
Day 0.350%

Receive BOJ-TONAT 1 Day(0.350)%
Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive Performance of the
underlying equity/bond basket of
1 Security.

Pay BOJ-TONAT 1 Day 0.350%
Receive BOJ-TONAT 1 Day(2-250)%
Pay Performance of the underlying
equity/bond basket of 2
Securities.

Receive BOJ-TONAT 1 Day(17.500)%
Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive BOJ-TONAT 1 Day(11.750)%
Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive Performance of the
underlying equity/bond basket of
1 Security.

Pay BOJ-TONAT 1 Day 0.350%
Receive BOJ-TONAT 1 Day(7.000)%
Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive BOJ-TONAT 1 Day(3.750)%
Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive Performance of the
underlying equity/bond basket of
4 Securities. Pay BOJ-TONAT 1 Day
0.350%

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

56/91

10/26/2028

08/04/2028

09/26/2028

07/10/2028

08/18/2028

12/22/2028

06/30/2028

07/18/2028

11/16/2028

12/08/2028

11/10/2028

06/30/2028

06/30/2028

06/30/2028

09/08/2028

06/30/2028

06/30/2028

12/22/2028

40,500 (2,178)

(32,174) 6,009

85,206 7,280

54,283 10,225

(35,447) (9,859)

(179,920) 1,240

(71,067) (1,789)

(19,724) (1,301)

85,046 476)

(116,046) (1,231)

84,139 2,742

(226,997) (29,369)

(21,902) (2,133)

(7,950) 4,680

71,729 15,930

(45,795) (5,976)

(2,763) 987

116,622 839
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JPY

JPY

JPY

JPY

JPY

JPY

JPY

JPY

JPY

JPY

JPY

JPY

JPY

JPY

JPY

JPY

JPY

JPY

2,900

10,100

1,500

1,800

800

1,200

3,200

8,000

3,700

2,400

102

2,700

1,500

226

2,522

5,600

1,500

57,100

Receive Performance of the
underlying equity/bond basket of
1 Security.

Pay BOJ-TONAT 1 Day 0.350%
Receive BOJ-TONAT 1 Day(0.750)%
Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive Performance of the
underlying equity/bond basket of
1 Security.

Pay BOJ-TONAT 1 Day 0.350%
Receive BOJ-TONAT 1 Day(0.350)%
Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive BOJ-TONAT 1 Day(0.750)%
Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive Performance of the
underlying equity/bond basket of
1 Security.

Pay BOJ-TONAT 1 Day 0.350%
Receive BOJ-TONAT 1 Day(8.500)%
Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive BOJ-TONAT 1 Day(0.350)%
Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive Performance of the
underlying equity/bond basket of
2 Securities. Pay BOJ-TONAT 1
Day 0.350%

Receive BOJ-TONAT 1 Day(0.350)%
Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive Performance of the
underlying equity/bond basket of
1 Security.

Pay BOJ-TONAT 1 Day 0.350%
Receive BOJ-TONAT 1 Day(0.350)%
Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive BOJ-TONAT 1 Day(0-350)%
Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive BOJ-TONAT 1 Day(0.350)%
Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive BOJ-TONAT 1 Day(0.400)%
Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive BOJ-TONAT 1 Day(0.750)%
Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive BOJ-TONAT 1 Day(6.000)%
Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive BOJ-TONAT 1 Day(1.005)%
Pay Performance of the
underlying equity/bond basket of
1 Security.

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Goldman

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

Sachs

57/91

10/02/2028

08/25/2028

09/07/2028

09/01/2028

12/22/2028

11/17/2028

06/30/2028

09/07/2028

09/15/2028

09/11/2028

06/29/2028

12/25/2028

09/29/2028

06/29/2028

10/20/2028

12/04/2028

10/20/2028

06/30/2028

44,416

(12,977)

26,266

(31,783)

(10,712)

21,945

(34,409)

(85,993)

98,136

(37,469)

58,548

(33,665)

(46,592)

(88,955)

(35,232)

(41,116)

(34,290)

(127,740)

(536)

458

79

3,668

(182)

200

18,096

(9,046)

4,994

9,387

8,755

(397)

(954)

(6,456)

(8,501)

798

774)

(3,795)
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JPY 2,000 Receive BOJ-TONAT 1 Day(25.000)%  Goldman Sachs 11/17/2028 (16,182) 2,275
Pay Performance of the
underlying equity/bond basket of
1 Security.
JPY 12,204 Receive BOJ-TONAT 1 Day(0.350)% Goldman Sachs 07/18/2028 (81,836) (13,987)

Pay Performance of the
underlying equity/bond basket of
2 Securities.

JPY 8,500 Receive BOJ-TONAT 1 Day(1.331)% Goldman Sachs 06/30/2028 (71,789) (523)
Pay Performance of the
underlying equity/bond basket of
1 Security.

JPY 2,100 Receive BOJ-TONAT 1 Day(1.250)% Goldman Sachs 06/30/2028 (71,721) (12,903)
Pay Performance of the
underlying equity/bond basket of
1 Security.

JPY 3,400 Receive BOJ-TONAT 1 Day(3.023)% Goldman Sachs 06/30/2028 (34,610) 2,027
Pay Performance of the
underlying equity/bond basket of
1 Security.

JPY 20,400 Receive BOJ-TONAT 1 Day(0-350)% Goldman Sachs 07/10/2028 (165,048) (17,052)
Pay Performance of the
underlying equity/bond basket of
2 Securities.

JPY 2,600 Receive BOJ-TONAT 1 Day(2.750)% Goldman Sachs 01/10/2029 (35,653) 138
Pay Performance of the
underlying equity/bond basket of
1 Security.

JPY 3,035 Receive BOJ-TONAT 1 Day(5.250)% Goldman Sachs 06/30/2028 (136,653) (42,756)
Pay Performance of the
underlying equity/bond basket of
1 Security.

JPY 9,000 Receive BOJ-TONAT 1 Day(1.750)% Goldman Sachs 06/30/2028 (87,591) 4,032
Pay Performance of the
underlying equity/bond basket of
1 Security.

JPY 752 Receive BOJ-TONAT 1 Day(7.000)% Goldman Sachs 10/05/2028 (23,718) (1,274)
Pay Performance of the
underlying equity/bond basket of
1 Security.

JPY 800 Receive BOJ-TONAT 1 Day(8.500)% Goldman Sachs 08/25/2028 (13,094) 8,313
Pay Performance of the
underlying equity/bond basket of
1 Security.

NOK 589,362 Receive NIBOR 1 Week(0.275)% SEB 11/27/2026 (2,977,506) (164,880)
Pay Performance of the
underlying equity/bond basket of
24 Securities.

NOK 859,764 Receive Performance of the SEB 11/27/2026 4,057,192 430,049
underlying equity/bond basket of
24 Securities. Pay NIBOR 1 Week
0.275%

NZD 63,085 Receive NZOCR 1 Day(5.500)% Morgan Stanley 06/16/2027 (106,058) (25,660)
Pay Performance of the
underlying equity/bond basket of
1 Security.

NZD 151,500 Receive Performance of the Morgan Stanley 06/16/2027 409,569 35,512
underlying equity/bond basket of
10 Securities. Pay NZOCR 1 Day
0.400%

NZD 223,066 Receive NZOCR 1 Day(0-400)% Morgan Stanley 06/16/2027 (673,383) (35,300)
Pay Performance of the
underlying equity/bond basket of
5 Securities.

NZD 97,249 Receive NZOCR 1 Day(1.125)% Morgan Stanley 06/16/2027 (50,392) 2,009
Pay Performance of the
underlying equity/bond basket of
1 Security.

NZD 47,769 Receive NZOCR 1 Day(3.375)% Morgan Stanley 06/16/2027 (54,868) (2,903)
Pay Performance of the
underlying equity/bond basket of
1 Security.

58/91
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SEK

SEK

SGD

SGD

SGD

SGD

SGD

SGD

SGD

SGD

SGD

SGD

SGD

SGD

SGD

SGD

usb

usD

1,275,820

1,123,514

1,393,555

73,300

203,969

122,100

29,300

72,900

616,655

219,368

402,300

176,400

18,500

662,535

323,300

282,339

2,850,927

1,016,794

Receive STIBOR 1 Week(0.275)%
Pay Performance of the
underlying equity/bond basket of
70 Securities.

Receive Performance of the
underlying equity/bond basket of
46 Securities. Pay STIBOR 1 Week
0.275%

Receive Performance of the
underlying equity/bond basket of
25 Securities. Pay SORA 1 Day
0.400%

Receive SORA 1 Day(0.625)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive SORA 1 Day(1-375)%

Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive SORA 1 Day(0-750)%

Pay Performance of the underlying
equity/bond basket of 2
Securities.

Receive SORA 1 Day(9.000)%

Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive SORA 1 Day(3-375)%

Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive SORA 1 Day(0-400)%

Pay Performance of the
underlying equity/bond basket of
7 Securities.

Receive SORA 1 Day(1.500)%

Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive SORA 1 Day(7.750)%

Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive SORA 1 Day(4.375)%

Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive SORA 1 Day(1.125)%

Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive SORA 1 Day(2.875)%

Pay Performance of the underlying
equity/

bond basket of 1 Security.
Receive SORA 1 Day(0.788)%

Pay Performance of the underlying
equity/

bond basket of 1 Security.
Receive SORA 1 Day(4.875)%

Pay Performance of the underlying
equity/

bond basket of 1 Security.
Receive Performance of the
underlying equity/

bond basket of 161 Securities.
Pay FEDEF 1 Day 0.100%

Receive Performance of the
underlying equity/

bond basket of 33 Securities.
Pay FEDEF 1 Day(0.250)%

SEB

SEB

Morgan

Morgan

Morgan

Morgan

Morgan

Morgan

Morgan

Morgan

Morgan

Morgan

Morgan

Morgan

Morgan

Morgan

Morgan

Morgan

Stanley

Stanley

Stanley

Stanley

Stanley

Stanley

Stanley

Stanley

Stanley

Stanley

Stanley

Stanley

Stanley

Stanley

Stanley

Stanley

59/91

11/27/2026

11/27/2026

06/17/2027

06/17/2027

06/17/2027

06/17/2027

06/17/2027

06/17/2027

06/17/2027

06/17/2027

06/17/2027

06/17/2027

06/17/2027

06/17/2027

06/17/2027

06/17/2027

06/15/2027

06/15/2027

(8,529, 106)

9,267,134

1,046,483

(154,262)

(132,297)

(245,180)

(31,341)

(41,071)

(864,988)

(105,725)

(52,580)

(119,301)

(31,017)

(208,640)

(115,597)

(13,179)

14,944,512

1,946,215

67,811

929,962

150,937

(8,716)

(7,855)

4,358

(710)

1,314

(135,138)

(20,380)

(26,272)

(26,586)

(1,820)

78,957

218

(3,716)

(505,875)

181,407
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usb

usb

usD

usD

UsD

usD

usb

usb

usD

usD

usD

usb

usb

usb

usD

usD

usb

usb

usb

5,006,398

96,256

5,861,434

209,514

30,611,729

8,377,823

2,964

20,959

6,958

500,538

3,289,785

114,600

29,768,078

71,812

7,000

114,402

7,800

230,281

181,684

Receive USONBFR= 1 Day(0.050)%
Pay Performance of the underlying
equity/bond basket of 129
Securities.

Receive FEDEF 1 Day(9.125)%

Pay Performance of the underlying
equity/bond basket of 2
Securities.

Receive Performance of the
underlying equity/bond basket of
31 Securities. Pay FEDEF 1 Day
0.250%

Receive FEDEF 1 Day(5.250)%

Pay Performance of the underlying
equity/bond basket of 7
Securities.

Receive Performance of the
underlying equity/bond basket of
23 Securities. Pay FEDEF 1 Day
0.350%

Receive Performance of the
underlying equity/bond basket of
40 Securities. Pay FEDEF 1 Day
0.250%

Receive FEDEF 1 Day(7.750)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive FEDEF 1 Day(0.625)%

Pay Performance of the underlying
equity/bond basket of 3
Securities.

Receive FEDEF 1 Day(10.625)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive FEDEF 1 Day(4.000)%

Pay Performance of the underlying
equity/bond basket of 8
Securities.

Receive Performance of the
underlying equity/bond basket of
32 Securities. Pay FEDEF 1 Day
1.250%

Receive FEDEF 1 Day(4.000)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive Performance of the
underlying equity/bond basket of
138 Securities. Pay USONBFR= 1
Day 0.800%

Receive FEDEF 1 Day(0.875)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive FEDEF 1 Day(10.583)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive FEDEF 1 Day(0.500)%

Pay Performance of the underlying
equity/bond basket of 8
Securities.

Receive FEDEF 1 Day(9.875)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive FEDEF 1 Day(5.875)%

Pay Performance of the underlying
equity/bond basket of 3
Securities.

Receive USONBFR 1 Month 0.000%
Pay Performance of the underlying
equity/bond basket of 19
Securities.

BNP Paribas

Morgan Stanley

Morgan Stanley

Morgan Stanley

Morgan Stanley

Morgan Stanley

Morgan Stanley

Morgan Stanley

Morgan Stanley

Morgan Stanley

Morgan Stanley

Morgan Stanley

BNP Paribas

Morgan Stanley

Morgan Stanley

Morgan Stanley

Morgan Stanley

Morgan Stanley

Nomura

60/91

08/31/2027

06/15/2027

06/15/2027

06/15/2027

06/16/2027

06/17/2027

06/15/2027

06/15/2027

06/17/2027

06/15/2027

12/18/2026

06/17/2027

08/31/2027

12/18/2026

06/15/2027

12/18/2026

06/15/2027

06/15/2027

11/30/2027

(43,805, 711)

(93,040)

1,770,876

(589,294)

1,900,225

2,513,680

(102,846)

(345,838)

(23,742)

(543,759)

4,288,842

(192,260)

50,826,067

(116,513)

(80,905)

(1,803,456)

(9,700)

(255,559)

(7,216,301)

(814,463)

(8,827)

92,665

22,703

55,793

(133,082)

10,005

9,896

1,506

(135,190)

633,424

(77,943)

(1,369,058)

(10,081)

(3,266)

(477,167)

(1,058)

(21,471)

(790,929)
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usb

usb

usD

usD

usb

usb

usb

usb

usD

usD

usb

usb

usb

usb

usD

UsD

usb

usb

usD

usD

usD

767,748

170,927

82,914

3,050,000

5,969

159,944

119,195

44,064

41,503

20,647

14,984

584

225,225

15,001

406,920

31,116

45,727

262,500

40,700

3,521

171,110

Receive FEDEF 1 Day(4.250)%

Pay Performance of the underlying
equity/bond basket of 8
Securities.

Receive FEDEF 1 Day(0.350)%

Pay Performance of the underlying
equity/bond basket of 21
Securities.

Receive FEDEF 1 Day(23.375)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive Performance of the
underlying equity/bond basket of
20 Securities. Pay USONBFR 1
Month 0.650%

Receive FEDEF 1 Day(1.375)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive FEDEF 1 Day(4.250)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive FEDEF 1 Day(12.450)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive FEDEF 1 Day(9.375)%

Pay Performance of the underlying
equity/bond basket of 2
Securities.

Receive USONBFR= 1 Day(0.250)%
Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive FEDEF 1 Day(7.750)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive USONBFR= 1 Day(0.360)%
Pay Performance of the underlying
equity/bond basket of 2
Securities.

Receive FEDEF 1 Day(15.000)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive FEDEF 1 Day(6.625)%

Pay Performance of the underlying
equity/bond basket of 5
Securities.

Receive FEDEF 1 Day(1.875)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive FEDEF 1 Day(2.500)%

Pay Performance of the underlying
equity/bond basket of 6
Securities.

Receive FEDEF 1 Day(9.255)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive FEDEF 1 Day(8.875)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive FEDEF 1 Day(0.400)%

Pay Performance of the underlying
equity/bond basket of 2
Securities.

Receive FEDEF 1 Day(6.500)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive FEDEF 1 Day(3.125)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive FEDEF 1 Day(3.500)%

Pay Performance of the underlying
equity/bond basket of 2
Securities.

Morgan Stanley

Morgan Stanley

Morgan Stanley

Nomura

Morgan Stanley

Morgan Stanley

Morgan Stanley

Morgan Stanley

BNP Paribas

Morgan Stanley

BNP Paribas

Morgan Stanley

Morgan Stanley

Morgan Stanley

Morgan Stanley

Morgan Stanley

Morgan Stanley

Morgan Stanley

Morgan Stanley

Morgan Stanley

Morgan Stanley

61/91

06/15/2027

09/15/2026

06/16/2027

11/30/2027

12/18/2026

12/18/2026

06/15/2027

06/15/2027

08/31/2027

12/18/2026

08/31/2027

06/15/2027

06/15/2027

12/18/2026

06/17/2027

06/15/2027

06/17/2027

06/17/2027

06/16/2027

12/18/2026

06/15/2027

(511,666)

(8,707,291)

(31,922)

8,078,662

(22,203)

(58,453)

(43,158)

(43,606)

(1,017,654)

(48,496)

(541,663)

(5,007)

(139,202)

(69,219)

(271,844)

(35,745)

(15,090)

(193,492)

(19,654)

(103,645)

(93,426)

(25,669)

19,865

6,733

1,102,321

778

(1,594)

(4,286)

1,666

125,309

4,787

46,848

110

2,085

(2,506)

20,325

(1,831)

2,038

1,495

830

684

3,072
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usb

usb

usD

UsD

usb

usD

usD

usb

usb

usD

usD

usb

usb

usb

UsD

UsD

usb

usb

13,878,900

86,300

9,163

155

49,912

52,615

17,563

5,638

604,186

145,732

7,982

26,004

46,904

56,658

92,440

96

1,625

20,829

230

104,913

Receive FEDEF 1 Day(4.000)%

Pay Performance of the

underlying equity/bond basket of
3 Securities.

Receive FEDEF 1 Day(13.350)%

Pay Performance of the

underlying equity/bond basket of
1 Security.

Receive FEDEF 1 Day(9.862)%

Pay Performance of the

underlying equity/bond basket of
1 Security.

Receive FEDEF 1 Day(4.000)%

Pay Performance of the

underlying equity/bond basket of
1 Security.

Receive FEDEF 1 Day(5.000)%

Pay Performance of the

underlying equity/bond basket of
1 Security.

Receive FEDEF 1 Day(15.875)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive USONBFR= 1 Day(1.640)%
Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive FEDEF 1 Day(1.250)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive FEDEF 1 Day(6.500)%

Pay Performance of the underlying
equity/bond basket of 7
Securities.

Receive FEDEF 1 Day(4.625)%

Pay Performance of the underlying
equity/bond basket of 5
Securities.

Receive FEDEF 1 Day(13.500)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive USONBFR= 1 Day(0.640)%
Pay Performance of the underlying
equity/bond basket of 2
Securities.

Receive FEDEF 1 Day(6.375)%

Pay Performance of the underlying
equity/bond basket of 2
Securities.

Receive FEDEF 1 Day(4.500)%

Pay Performance of the underlying
equity/bond basket of 4
Securities.

Receive FEDEF 1 Day(6.032)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive USONBFR= 1 Day(2.640)%
Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive FEDEF 1 Day(10.750)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive FEDEF 1 Day(4.375)%

Pay Performance of the underlying
equity/bond basket of 2
Securities.

Receive FEDEF 1 Day(11.000)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive FEDEF 1 Day(1.500)%

Pay Performance of the underlying
equity/bond basket of 7
Securities.

Morgan Stanley

Morgan Stanley

Morgan Stanley

Morgan Stanley

Morgan Stanley

Morgan Stanley

BNP Paribas

Morgan Stanley

Morgan Stanley

Morgan Stanley

Morgan Stanley

BNP Paribas

Morgan Stanley

Morgan Stanley

Morgan Stanley

BNP Paribas

Morgan Stanley

Morgan Stanley

Morgan Stanley

Morgan Stanley

62/91

06/16/2027

06/15/2027

06/15/2027

12/18/2026

06/15/2027

06/17/2027

08/31/2027

12/18/2026

06/15/2027

06/15/2027

06/15/2027

08/31/2027

06/15/2027

06/15/2027

06/15/2027

08/31/2027

06/15/2027

06/15/2027

12/18/2026

06/15/2027

(128,087)

(23,833)

(20,077)

(151,256)

(30,039)

(24,049)

(94,840)

(70,383)

(564,016)

(403,939)

(15,128)

(1,708,854)

(114,375)

(324,457)

(113,182)

(10,209)

(80,854)

(227,004)

(7,629)

(449,523)

2,352

1,314

(2,118)

(19,708)

3,782

8,708

28,217

1,075

(14,528)

6,558

3,236

117,106

4,206

(25,464)

(17,898)

1,217

(41,575)

(69,204)

3,089

(2,973)
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usb

usb

usD

UsD

usb

usD

usD

usb

usD

usD

usb

usD

usD

usD

usD

usb

usb

usD

1,202

109,083

1,341

188,584

163,700

201,299

45

169,922

37,804

4,366

251,014

2,900

2,853

47,440

279,599

50,533

21,273

4,069

Receive FEDEF 1 Day(6.500)%

Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive FEDEF 1 Day(11.500)%

Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive USONBFR= 1 Day(0.460)%
Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive FEDEF 1 Day(9.150)%

Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive FEDEF 1 Day(0.885)%

Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive FEDEF 1 Day(4.125)%

Pay Performance of the
underlying equity/bond basket of
3 Securities.

Receive FEDEF 1 Day(8.350)%

Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive FEDEF 1 Day(2.125)%

Pay Performance of the
underlying equity/bond basket of
5 Securities.

Receive FEDEF 1 Day(4.313)%

Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive FEDEF 1 Day(11.184)%

Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive FEDEF 1 Day(l.000)%

Pay Performance of the
underlying equity/bond basket of
3 Securities.

Receive FEDEF 1 Day(11.450)%

Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive FEDEF 1 Day(3.519)%

Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive FEDEF 1 Day(10.250)%

Pay Performance of the
underlying equity/bond basket of
4 Securities.

Receive FEDEF 1 Day(5.625)%

Pay Performance of the
underlying equity/bond basket of
5 Securities.

Receive Performance of the
underlying equity/bond basket of
1 Security. Pay FEDEF 1 Day
0.718%

Receive FEDEF 1 Day(2.875)%

Pay Performance of the
underlying equity/bond basket of
2 Securities.

Receive FEDEF 1 Day(17.961)%

Pay Performance of the
underlying equity/bond basket of
1 Security.

Morgan Stanley

Morgan Stanley

BNP Paribas

Morgan Stanley

Morgan Stanley

Morgan Stanley

Morgan Stanley

Morgan Stanley

Morgan Stanley

Morgan Stanley

Morgan Stanley

Morgan Stanley

Morgan Stanley

Morgan Stanley

Morgan Stanley

Morgan Stanley

Morgan Stanley

Morgan Stanley

63/91

12/18/2026

06/16/2027

08/31/2027

06/15/2027

06/15/2027

06/15/2027

06/15/2027

06/15/2027

06/15/2027

06/15/2027

06/15/2027

06/15/2027

06/15/2027

06/15/2027

06/15/2027

08/17/2026

06/15/2027

06/15/2027

(6,808)

(45,687)

(67,694)

(63,452)

(81,773)

(102,550)

(293)

(547,491)

(18,128)

(7,848)

(325,522)

(3,009)

(14,107)

(197,781)

(360,017)

1,216,470

(119,266)

(36,828)

433

5,586

4,928

(4,834)

12,039

19,960

30)

(32,052)

744

(1,539)

24,936

143

(3,634)

(3,304)

(33,169)

(41,870)

(1,214)

9,337
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usD 133,248 Receive FEDEF 1 Day(1.500)% Morgan Stanley 12/18/2026 (182,334) (31,672)
Pay Performance of the underlying
equity/
bond basket of 1 Security.

usD 40,129 Receive FEDEF 1 Day(14.000)% Morgan Stanley 12/18/2026 (57,231) 11,116
Pay Performance of the
underlying equity/bond basket of
1 Security.

usb 358,742 Receive Performance of the Morgan Stanley 02/08/2027 2,166,638 86,352
underlying equity/bond basket of
6 Securities. Pay FEDEF 1 Day
2.500%

usb 193,054 Receive FEDEF 1 Day(3.000)% Morgan Stanley 06/15/2027 (327,509) 4,940
Pay Performance of the
underlying equity/bond basket of
4 Securities.

usb 33,413 Receive USONBFR= 1 Day(0.370)% BNP Paribas 08/31/2027 (486,493) 128,026
Pay Performance of the
underlying equity/bond basket of
1 Security.

usb 9,476 Receive USONBFR= 1 Day(0.900)% BNP Paribas 08/31/2027 (110,206) (3,437)
Pay Performance of the
underlying equity/bond basket of
1 Security.

usD 10,250 Receive FEDEF 1 Day(23.375)% Morgan Stanley 06/15/2027 (76,894) 1,307
Pay Performance of the
underlying equity/bond basket of
2 Securities.

usb 5,635 Receive FEDEF 1 Day(20.000)% Morgan Stanley 06/15/2027 (129,423) 8,471
Pay Performance of the
underlying equity/bond basket of
2 Securities.

usD 390 Receive FEDEF 1 Day(0.540)% Morgan Stanley 09/15/2026 (172,949) 8,026
Pay Performance of the
underlying equity/bond basket of
1 Security.

usb 220,932 Receive FEDEF 1 Day(2.000)% Morgan Stanley 06/15/2027 (203,653) 17,040
Pay Performance of the
underlying equity/bond basket of
3 Securities.

UsD 36,002 Receive FEDEF 1 Day(16.000)% Morgan Stanley 06/15/2027 (106,275) (19,263)
Pay Performance of the
underlying equity/bond basket of
1 Security.

usb 257 Receive FEDEF 1 Day(7.250)% Morgan Stanley 12/18/2026 (14,747) (2,084)
Pay Performance of the
underlying equity/bond basket of
1 Security.

usD 9,420 Receive FEDEF 1 Day(0.625)% Morgan Stanley 12/18/2026 (31,938) (2,409)
Pay Performance of the
underlying equity/bond basket of
1 Security.

usb 55,317 Receive FEDEF 1 Day(11.000)% Morgan Stanley 06/15/2027 (27,939) 14,154
Pay Performance of the
underlying equity/bond basket of
2 Securities.

usb 2,463 Receive FEDEF 1 Day(11.500)% Morgan Stanley 06/15/2027 (108,524) 14,595
Pay Performance of the underlying
equity/bond basket of 1 Security.

usb 363,200 Receive Performance of the Morgan Stanley 07/16/2027 328,783 57,968
underlying equity/bond basket of
3 Securities. Pay FEDEF 1 Day
0.400%

usb 3,284 Receive FEDEF 1 Day(12.125)% Morgan Stanley 06/15/2027 (44,861) 42,756
Pay Performance of the
underlying equity/bond basket of
1 Security.

usD 397,927 Receive FEDEF 1 Day(5.500)% Morgan Stanley 06/15/2027 (203,459) (13,754)
Pay Performance of the
underlying equity/bond basket of
2 Securities.

64/91
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usb

usb

usD

UsD

usb

usb

usb

usD

usD

usb

usD

usb

usb

usb

usb

usD

usD

usb

28,928

637,550

651

13,766

12,000

29

21,679

624

9,410

239,571

10,000

59,342

4,000

2,270

44,251

272,615

127,295

5,483

Receive FEDEF 1 Day(2.750)%

Pay Performance of the
underlying equity/bond basket of
4 Securities.

Receive FEDEF 1 Day(0.450)%

Pay Performance of the
underlying equity/bond basket of
10 Securities.

Receive FEDEF 1 Day(18.250)%

Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive FEDEF 1 Day(0.750)%

Pay Performance of the
underlying equity/bond basket of
2 Securities.

Receive FEDEF 1 Day(12.250)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive FEDEF 1 Day(25.625)%

Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive USONBFR= 1 Day(0-400)%
Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive FEDEF 1 Day(17.875)%

Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive FEDEF 1 Day(8.500)%

Pay Performance of the
underlying equity/bond basket of
2 Securities.

Receive FEDEF 1 Day(19.000)%

Pay Performance of the
underlying equity/bond basket of
4 Securities.

Receive FEDEF 1 Day(17.750)%

Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive FEDEF 1 Day(2.625)%

Pay Performance of the
underlying equity/bond basket of
2 Securities.

Receive FEDEF 1 Day(7.375)%

Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive FEDEF 1 Day(8.300)%

Pay Performance of the
underlying equity/bond basket of
1 Security.

Receive FEDEF 1 Day(3.875)%

Pay Performance of the
underlying equity/bond basket of
2 Securities.

Receive FEDEF 1 Day(2.500)%

Pay Performance of the
underlying equity/bond basket of
2 Securities.

Receive FEDEF 1 Day(10.125)%

Pay Performance of the
underlying equity/bond basket of
2 Securities.

Receive USONBFR= 1 Day(0.410)%
Pay Performance of the
underlying equity/bond basket of
1 Security.

Morgan

Morgan

Morgan

Morgan

Morgan

Morgan

Stanley

Stanley

Stanley

Stanley

Stanley

Stanley

BNP Paribas

Morgan

Morgan

Morgan

Morgan

Morgan

Morgan

Morgan

Morgan

Morgan

Morgan

Stanley

Stanley

Stanley

Stanley

Stanley

Stanley

Stanley

Stanley

Stanley

Stanley

BNP Paribas

65/91

06/15/2027

06/15/2027

06/15/2027

06/15/2027

06/15/2027

06/15/2027

08/31/2027

06/15/2027

06/15/2027

06/15/2027

06/15/2027

06/15/2027

06/15/2027

06/15/2027

06/15/2027

06/15/2027

06/15/2027

08/31/2027

(92,348)

(1,165,696)

(35,268)

(239,863)

(45,824)

(751)

(248,441)

(10,039)

(88,939)

(222,772)

(44,759)

(145,646)

(58,226)

(56,783)

(109,030)

(341,148)

(152,293)

(122,600)

4,780

(77,532)

(4,296)

(21,961)

5,844

100

84,291

(2,206)

(6,695)

(43,978)

(22,609)

10,954

(10,896)

(7,926)

(12,717)

(113,981)

17,841

9,579
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usb

usb

usD

usD

usb

usD

usb

usb

usb

usD

UsD

usD

usb

usb

UsD

usD

usb

usb

usb

191,029

334,820

41,278

37,375

110,512

332,584

1,635

799

2,107

274

157,780

45,060

42,619

131,181

43,142

26,957

32,593

596,262

85,717

Receive Performance of the
underlying equity/bond basket of
1 Security. Pay FEDEF 1 Day
0.000%

Receive FEDEF 1 Day(14.875)%

Pay Performance of the

underlying equity/bond basket of
1 Security.

Receive FEDEF 1 Day(5.601)%

Pay Performance of the

underlying equity/bond basket of
1 Security.

Receive FEDEF 1 Day(12.750)%

Pay Performance of the

underlying equity/bond basket of
3 Securities.

Receive FEDEF 1 Day(1.375)%

Pay Performance of the

underlying equity/bond basket of
1 Security.

Receive FEDEF 1 Day(0.750)%

Pay Performance of the

underlying equity/bond basket of
3 Securities.

Receive FEDEF 1 Day(11.750)%

Pay Performance of the

underlying equity/bond basket of
1 Security.

Receive FEDEF 1 Day(15.650)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive FEDEF 1 Day(7.055)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive FEDEF 1 Day(1.375)%

Pay Performance of the underlying
equity/

bond basket of 1 Security.
Receive FEDEF 1 Day(7.500)%

Pay Performance of the underlying
equity/bond basket of 4
Securities.

Receive FEDEF 1 Day(22.250)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive FEDEF 1 Day(8.000)%

Pay Performance of the underlying
equity/

bond basket of 2 Securities.
Receive FEDEF 1 Day(16.125)%

Pay Performance of the underlying
equity/bond basket of 2
Securities.

Receive FEDEF 1 Day(5.069)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive FEDEF 1 Day(0.750)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive FEDEF 1 Day(3.625)%

Pay Performance of the underlying
equity/bond basket of 2
Securities.

Receive FEDEF 1 Day(11.875)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive FEDEF 1 Day(13.875)%

Pay Performance of the underlying
equity/bond basket of 2
Securities.

Morgan

Morgan

Morgan

Morgan

Morgan

Morgan

Morgan

Morgan

Morgan

Morgan

Morgan

Morgan

Morgan

Morgan

Morgan

Morgan

Morgan

Morgan

Morgan

Stanley

Stanley

Stanley

Stanley

Stanley

Stanley

Stanley

Stanley

Stanley

Stanley

Stanley

Stanley

Stanley

Stanley

Stanley

Stanley

Stanley

Stanley

Stanley

01/29/2026

06/15/2027

06/15/2027

06/15/2027

06/17/2027

12/18/2026

06/15/2027

06/15/2027

06/15/2027

06/15/2027

06/15/2027

06/15/2027

06/15/2027

06/15/2027

06/15/2027

10/09/2028

06/15/2027

06/17/2027

06/15/2027

(292,064)

(60,188) 4,347

(26,118) 1,633

(159,317) 12,133

(145,856) (6,362)

(628,075) (18,013)

(30,408) 1,790

(2,163) (120)

(17,440) (6,203)

(86,177) (23,220)

(199,748) 19,642

(92,783) 14,303

(79,766) (11,111)

(50,404) 5,994

(66,518) (25,903)

(138,559) 270

(268,716) 4,808

(125,665) (7,266)

(215,196) 16,053

usb

56,158

Receive FEDEF 1 Day(2.375)%

Pay Performance of the underlying
equity/bond basket of 3
Securities.

Morgan

Stanley

06/15/2027

(198,420) 14,030



usD

usb

usb

usb

usD

usD

usD

usb

usb

usb

usD

usD

usD

usb

usb

usb

usD

usD

usD

740

125,453

132,840

57,945

24,100

62,203

4,586

108,444

59,175

648

1,014

18,229

359

464

230,965

80,700

240,700

31,485

16,108

Receive FEDEF 1 Day(2.250)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive FEDEF 1 Day(3.125)%

Pay Performance of the underlying
equity/bond basket of 3
Securities.

Receive FEDEF 1 Day(8.375)%

Pay Performance of the underlying
equity/bond basket of 2
Securities.

Receive FEDEF 1 Day(l.625)%

Pay Performance of the underlying
equity/bond basket of 2
Securities.

Receive FEDEF 1 Day(9.400)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive FEDEF 1 Day(6.250)%

Pay Performance of the underlying
equity/bond basket of 2
Securities.

Receive FEDEF 1 Day(21.125)%

Pay Performance of the underlying
equity/bond basket of 2
Securities.

Receive FEDEF 1 Day(12.000)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive USONBFR= 1 Day(0.670)%
Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive FEDEF 1 Day(9.000)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive FEDEF 1 Day(19.125)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive USONBFR= 1 Day(0-790)%
Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive FEDEF 1 Day(2.625)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive FEDEF 1 Day(13.750)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive FEDEF 1 Day(3.375)%

Pay Performance of the underlying
equity/bond basket of 4
Securities.

Receive FEDEF 1 Day(9.250)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive FEDEF 1 Day(21.125)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive FEDEF 1 Day(10.326)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive FEDEF 1 Day(13.375)%

Pay Performance of the underlying
equity/bond basket of 2
Securities.

Morgan Stanley

Morgan Stanley

Morgan Stanley

Morgan Stanley

Morgan Stanley

Morgan Stanley

Morgan Stanley

Morgan Stanley

BNP Paribas

Morgan Stanley

Morgan Stanley

BNP Paribas

Morgan Stanley

Morgan Stanley

Morgan Stanley

Morgan Stanley

Morgan Stanley

Morgan Stanley

Morgan Stanley
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06/15/2027

06/15/2027

06/15/2027

06/15/2027

06/15/2027

06/15/2027

06/15/2027

06/15/2027

08/31/2027

12/18/2026

06/15/2027

08/31/2027

12/18/2026

06/15/2027

06/15/2027

06/15/2027

06/17/2027

06/15/2027

06/15/2027

(93,216)

(149,539)

(183,171)

(183,765)

(48,981)

(176,878)

(50,636)

(44,742)

(208,888)

(61,521)

(8,476)

(10,247)

(56,020)

(6,452)

(540,982)

(52,462)

(7,539)

(51,605)

(15,736)

oOoooooooooood
3,589

22,983

(21,764)

3,933

(3,311)

(12,436)

43,398

6,547

15,385

(3,460)

(368)

15,092

(5,216)

(1,538)

(20,126)

(11,756)

2,368

7,932

1,335

usb

usb

usb

UsD

11,310

6,944

44,732

10,558

Receive FEDEF 1 Day(9-350)%
Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive FEDEF 1 Day(13.419)%
Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive FEDEF 1 Day(5.650)%
Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive FEDEF 1 Day(6.875)%
Pay Performance of the underlying
equity/bond basket of 1 Security.

Morgan Stanley

Morgan Stanley

Morgan Stanley

Morgan Stanley

67/91

06/15/2027

06/15/2027

06/15/2027

06/15/2027

(19,611)

(5,913)

(29,252)

(109,192)

5,164

130

847

42,897



usD

usD

usb

usb

usD

usD

usD

usb

usb

usb

usD

usD

usD

usb

usb

usb

usD

5,165

213,700

23,402

294

19,525

471,217

17,699

1,650

55,000

9,693

271,279

2,000

40,286

933,634

4,840

189

34

Receive FEDEF 1 Day(9.000)%

Pay Performance of the underlying
equity/bond basket of 2
Securities.

Receive FEDEF 1 Day(6.000)%

Pay Performance of the underlying
equity/bond basket of 2
Securities.

Receive FEDEF 1 Day(5.655)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive FEDEF 1 Day(l.750)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive FEDEF 1 Day(11.625)%

Pay Performance of the underlying
equity/bond basket of 2
Securities.

Receive FEDEF 1 Day(7.250)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive FEDEF 1 Day(5.125)%

Pay Performance of the underlying
equity/bond basket of 3
Securities.

Receive FEDEF 1 Day(12.241)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive FEDEF 1 Day(4.725)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive FEDEF 1 Day(15.625)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive FEDEF 1 Day(10.625)%

Pay Performance of the underlying
equity/bond basket of 2
Securities.

Receive FEDEF 1 Day(1.675)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive FEDEF 1 Day(9.625)%

Pay Performance of the underlying
equity/bond basket of 3
Securities.

Receive FEDEF 1 Day(13.000)%

Pay Performance of the underlying
equity/bond basket of 2
Securities.

Receive USONBFR= 1 Day(0.350)%
Pay Performance of the underlying
equity/bond basket of 2
Securities.

Receive FEDEF 1 Day(12.875)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive FEDEF 1 Day(13.650)%

Pay Performance of the underlying
equity/bond basket of 1 Security.

Morgan

Morgan

Morgan

Morgan

Morgan

Morgan

Morgan

Morgan

Morgan

Morgan

Morgan

Morgan

Morgan

Morgan

Stanley

Stanley

Stanley

Stanley

Stanley

Stanley

Stanley

Stanley

Stanley

Stanley

Stanley

Stanley

Stanley

Stanley

BNP Paribas

Morgan

Morgan

Stanley

Stanley

68/91
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06/15/2027

06/15/2027

06/15/2027

06/15/2027

06/15/2027

06/17/2027

06/15/2027

06/15/2027

06/15/2027

06/15/2027

06/15/2027

06/15/2027

06/15/2027

06/15/2027

08/31/2027

12/18/2026

06/15/2027

(115,942)

(171,972)

(117,979)

(57,972)

(208,195)

(56,452)

(271,430)

(2,604)

(143,200)

(81,864)

(86,535)

(16,267)

(94,450)

(164,188)

(161,127)

(1,765)

(125)

OoOooOoOddooOoomdmr
(22,132)

(1,400)

5,280

(99)

(15,057)

(3,878)

(21,007)

(118)

(19,394)

9,719)

19,763

(231)

38,694

18,382

47,231

(67

43)
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usD

usb

usb

usb

usD

usb

usb

usb

usD

UsD

usD

usb

usb

usb

usD

usD

usD

usb

usb

usD

usD

297

12,123

13,000

17,717

38,556

21,870

60,236

3,184

811

31,758

29,196

157,022

36,100

3,200

30

596

34

432

125,037

332

1,211

20,534

Receive FEDEF 1 Day(2.875)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive FEDEF 1 Day(5.375)%

Pay Performance of the underlying
equity/bond basket of 2
Securities.

Receive USONBFR= 1 Day(0.700)%
Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive FEDEF 1 Day(18.000)%

Pay Performance of the underlying
equity/bond basket of 2
Securities.

Receive FEDEF 1 Day(5.551)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive FEDEF 1 Day(8.050)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive FEDEF 1 Day(11.875)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive FEDEF 1 Day(0.790)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive FEDEF 1 Day(0.490)%

Pay Performance of the underlying
equity/

bond basket of 1 Security.
Receive FEDEF 1 Day(1.125)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive FEDEF 1 Day(19.750)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive FEDEF 1 Day(12.750)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive USONBFR= 1 Day(0.350)%
Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive FEDEF 1 Day 2.500%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive FEDEF 1 Day(2.360)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive SOFR 1 Day(0-250)%

Pay Performance of the underlying
equity/bond basket of 3
Securities.

Receive Performance of the
underlying equity/bond basket of
1 Security. Pay FEDEF 1 Day
0.650%

Receive FEDEF 1 Day(0.350)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive FEDEF 1 Day(13.000)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive SOFR 1 Day(0.700)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive SOFR 1 Day(0.450)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive FEDEF 1 Day(1.800)%

Pay Performance of the underlying
equity/bond basket of 1 Security.

Morgan Stanley

Morgan Stanley

BNP Paribas

Morgan Stanley

Morgan Stanley

Morgan Stanley

Morgan Stanley

Morgan Stanley

Morgan Stanley

Morgan Stanley

Morgan Stanley

Morgan Stanley

BNP Paribas

Morgan Stanley

Morgan Stanley

Goldman Sachs

Morgan Stanley

Morgan Stanley

Morgan Stanley

Goldman Sachs

Goldman Sachs

Morgan Stanley
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12/18/2026

06/15/2027

08/31/2027

06/15/2027

06/15/2027

06/15/2027

06/15/2027

09/15/2026

09/15/2026

12/18/2026

06/15/2027

12/18/2026

09/14/2026

02/08/2027

12/18/2026

09/12/2033

11/08/2027

12/15/2027

06/17/2027

09/12/2033

09/12/2033

06/15/2027

(26,815)

147,777)

(12,804)

(108,976)

(76,802)

(50,661)

(46,040)

(45,117)

(58,197)

(141,539)

(27,825)

(59,272)

(303,229)

(32,636)

(882,113)

(16,995,177)

112,602

(2,526,677)

(24,011)

(7,944,448)

(11,809,224)

(82,751)

(3,325)

(28,927)

1,271

23,264

(11,880)

(7,891)

36,211

10,316

8,572

24,224

(583)

9,878

(52,745)

1,158

17,016

(41,598)

1,108

22,123

955

(184,071)

(9,389)

(32,627)
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usb

usb

usD

UsD

usb

usb

usb

usD

usD

usD

usb

usb

usb

usD

usD

usD

usb

usb

UsD

usD

usD

usD

31,286

19,054

14,900

813

1,313

1,215

749

13,900

81,300

7,000

137,224

1,547

327

1,537

2,000

22,594

29,000

25,271

82,431

6,450

831,492

26,518

2,681

Receive FEDEF 1 Day(17.125)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive FEDEF 1 Day(15.000)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive FEDEF 1 Day(8.850)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive FEDEF 1 Day(16.061)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive FEDEF 1 Day(13.001)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive FEDEF 1 Day(10.599)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive USONBFR= 1 Day(1.250)%
Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive FEDEF 1 Day(0.750)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive FEDEF 1 Day(13.250)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive FEDEF 1 Day(3.250)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive FEDEF 1 Day(1.875)%

Pay Performance of the underlying
equity/bond basket of 2
Securities.

Receive FEDEF 1 Day(10.375)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive USONBFR= 1 Day(0.420)%
Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive FEDEF 1 Day(17.000)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive FEDEF 1 Day(6.050)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive FEDEF 1 Day(3.755)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive FEDEF 1 Day(0.788)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive FEDEF 1 Day(2.500)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive FEDEF 1 Day(5.250)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive USONBFR= 1 Day(0.390)%
Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive FEDEF 1 Day(2.375)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive FEDEF 1 Day(1.125)%

Pay Performance of the underlying
equity/bond basket of 2
Securities.

Receive FEDEF 1 Day(9.950)%

Pay Performance of the underlying
equity/bond basket of 1 Security.

Morgan Stanley

Morgan Stanley

Morgan Stanley

Morgan Stanley

Morgan Stanley

Morgan Stanley

BNP Paribas

Morgan Stanley

Morgan Stanley

Morgan Stanley

Morgan Stanley

Morgan Stanley

BNP Paribas

Morgan Stanley

Morgan Stanley

Morgan Stanley

Morgan Stanley

Morgan Stanley

Morgan Stanley

BNP Paribas

Morgan Stanley

Morgan Stanley

Morgan Stanley
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06/17/2027

06/17/2027

06/15/2027

06/15/2027

06/15/2027

06/15/2027

08/31/2027

06/17/2027

06/17/2027

06/15/2027

06/15/2027

06/15/2027

08/31/2027

06/15/2027

06/15/2027

06/15/2027

06/15/2027

12/18/2026

12/18/2026

08/31/2027

06/17/2027

06/15/2027

06/15/2027

(29,259)

(10,326)

(17,868)

(14,608)

(3,313)

(5,077)

(47,165)

(80,915)

(16,369)

(42,453)

(121,635)

(112,359)

(9.434)

(36,352)

(17,665)

(13,949)

(100,056)

(175,386)

(135,202)

(74,110)

(53,265)

(183,259)

(6,752)

(3,083)

(596)

1,216

(©)

(707)

(508)

7,132

3,428

(3,706)

34,242

4,710

10,391

3,764

(10,186)

(1,537)

1,046

8,678

(28,364)

45,124

2,967

(4,843)

(69,028)

261
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usD

usb

usb

usD

usb

usb

usb

usD

usD

ZAR

ZAR

ZAR

ZAR

ZAR

ZAR

ZAR

17,371

880

4,120

319,400

4,618

12,273

1,133

6,360

2,682

21,128

600

1,429,637

638,612

30,477

124,449

204,529

29,169

61,602

Receive FEDEF 1 Day(7.250)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive FEDEF 1 Day(15.375)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive USONBFR= 1 Day(0.810)%
Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive FEDEF 1 Day(7.500)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive FEDEF 1 Day(6.484)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive FEDEF 1 Day(12.152)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive FEDEF 1 Day(0.875)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive FEDEF 1 Day(4.482)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive FEDEF 1 Day(7.198)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive FEDEF 1 Day(12.500)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive FEDEF 1 Day(1.600)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive Performance of the
underlying equity/bond basket of
23 Securities. Pay SABOR 1 Day
0.700%

Receive SABOR 1 Day(0.500)%

Pay Performance of the underlying
equity/bond basket of 17
Securities.

Receive SABOR 1 Day(3.375)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive SABOR 1 Day(1.250)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive SABOR 1 Day(0.750)%

Pay Performance of the underlying
equity/bond basket of 2
Securities.

Receive SABOR 1 Day(0.875)%

Pay Performance of the underlying
equity/bond basket of 1 Security.
Receive SABOR 1 Day(0.531)%

Pay Performance of the underlying
equity/bond basket of 1 Security.

Morgan

Morgan

Stanley

Stanley

BNP Paribas

Morgan

Morgan

Morgan

Morgan

Morgan

Morgan

Morgan

Morgan

Morgan

Morgan

Morgan

Morgan

Morgan

Morgan

Morgan

Stanley

Stanley

Stanley

Stanley

Stanley

Stanley

Stanley

Stanley

Stanley

Stanley

Stanley

Stanley

Stanley

Stanley

Stanley
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06/15/2027

06/15/2027

08/31/2027

06/17/2027

06/15/2027

06/15/2027

06/15/2027

06/15/2027

06/15/2027

06/15/2027

06/15/2027

12/17/2026

12/17/2026

12/17/2026

12/17/2026

12/17/2026

12/17/2026

12/17/2026

(45,391)

(43,887)

(22,536)

(33,090)

(60,236)

(10, 415)

(88,196)

(21,091)

(4,004)

(25,459)

(52,132)

4,353,137

(2,568,479)

(75,769)

(263,026)

(342,954)

(69,139)

(177,924)

12,219

(22,869)

(1,556)

2,199

(11,439)

555

701

(4,863)

47

9,038

(34,666)

95,884

(349,302)

26,341

2,940

(174,349)

(5,874)

20,511

4,291,586
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(34,157,052) 111.95
(3,878,828) 12.71
(3,523,690) 11.55
(1,361,337) 4.46
(1,316,077) 4.31
(941,600) 3.09
(858,374) 2.81
(791,592) 2.59
(719,769) 2.36
(672,850) 2.21
(665,418) 2.18
(569,559) 1.87
(557,166) 1.83
(466,066) 1.53
(444,644) 1.46
(431,341) 1.41
(361,798) 1.19
(168,540) 0.55
(110,803) 0.36
(84,847) 0.28
(56,553) 0.19
(55,226) 0.18
(47,584) 0.16
32,828 (0.11)
34,893 (0.11)
36,434 (0.12)
45,112 (0.15)
159,434 (0.52)
166,326 (0.55)
206,516 (0.68)
256,640 (0.84)
334,357 (1.10)
349,361 (1.15)
383,754 (1.26)
532,143 (1.74)
603,143 (1.98)
673,692 (2.21)
745,495 (2.44)
789,166 (2.59)
831,532 .72)
929,081 (3.04)
992,679 (3.25)
1,150,650 G.77)
1,674,874 (5.49)
1,683,483 (5.52)
1,750,856 (5.74)
2,769,662 (9.08)
4,598,760 (15.07)
(30,509,843) 100.00
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2025 12 31
/7 7/
1,000,000 Argentina Government 5.00% Barclays 12/20/2030 usb 57,755 (287,778)
Bond 1% 09/07/2029
822,000 Argentina Government 5.00% Goldman Sachs 12/20/2030 UsD 47,474 (235,474)
Bond 1% 09/07/2029
63,000 Kohl*s Corp. 3.375% 1.00% Morgan Stanley 06/20/2026 usD 24 (2,821)
01/05/2031
166,000 Kohl*s Corp. 4.25% 1.00% Morgan Stanley 06/20/2026 usD 65 (9,451)
17/07/2025
373,000 Kohl®s Corp. 3.375% 1.00% Morgan Stanley 06/20/2030 usD 38,342 (82,079)
01/05/2031
125,547,000 Nippon Paper Industries 1.00% Goldman Sachs 12/20/2030 JPY 30,364 1,242
Co. Ltd. 0.49% 23/07/2027
1,621,000 Saudi Arabia Government 1.00% Goldman Sachs 06/20/2035 usD 3,659 (8,079)
Bond 4.75% 16/01/2030
922,000 Saudi Arabia Government 1.00% Barclays 06/20/2030 usb 14,644 114
Bond 4.75% 16/01/2030
699,000 Saudi Arabia Government 1.00% Goldman Sachs 06/20/2030 usD 11,102 (2,054)

Bond 4.75% 16/01/2030
88,000 Virgin Media Finance plc 5.00% Morgan Stanley 06/20/2030 EUR 5,654 (1,625)
3.75% 15/07/2030

62,000 Whirlpool Corp. 4.75% 1.00% Morgan Stanley 12/20/2030 usb 4,143 586
26/02/2029

535,000 WPP 2005 Ltd. 2.25% 1.00% Morgan Stanley 12/20/2030 EUR 4,041 (4,661)
22/09/2026

720,000 Alstom SA 0.25% 1.00% Morgan Stanley 12/20/2030 EUR (12,119) (6,745)
14/10/2026

809,000 American Airlines Group, 5.00% Morgan Stanley 06/20/2026 usb (15,839) (1,118)
Inc. 6.5% 07/01/2025

524,000 American Airlines Group, 5.00% J.P. Morgan 06/20/2026 usb (10,259) 3,193
Inc. 6.5% 07/01/2025

797,000 American Airlines Group, 5.00% Morgan Stanley 06/20/2027 UsD (36,100) (28,906)
Inc. 6.5% 07/01/2025

101,000 American Axle & Manufacturing, Inc. 5.00% Morgan Stanley 12/20/2030 usD (8,219) (2,855)
5% 01/10/2029

519,000 American Axle & Manufacturing, Inc. 5.00% Morgan Stanley 06/20/2030 usD (44,849) (33,194)
5% 01/10/2029

194,000 Jaguar Land Rover Automotive plc 4.5% 5.00% Morgan Stanley 06/20/2030 EUR (25,943) (4,157)
15/01/2026

646,000 K. Hovnanian Enterprises, 5.00% Morgan Stanley 06/20/2030 usb (53,067) (16,632)
Inc. 11.75% 30/09/2029

95,000 K. Hovnanian Enterprises, 5.00% Morgan Stanley 06/20/2030 usb (7,804) (2,517)
Inc. 7% 15/01/2019

409,000 Kohl*s Corp. 3.375% 5.00% Morgan Stanley 06/20/2030 usD (20,608) (141,375)
01/05/2031

3,798,000 Korea Government Bond 1.00% Goldman Sachs 12/20/2030 usb (136,894) 6,424

2.75% 19/01/2027
539,000 Lincoln National Corp. 1.00% Morgan Stanley 06/20/2028 usb (5,551) (2,882)
3.4% 15/01/2031

1,557,000 MetLife, Inc. 3.6% 1.00% Morgan Stanley 12/20/2030 usD (29,544) 6,074
13/11/2025
426,000 People®s Republic of China 1.00% Morgan Stanley 12/20/2030 usb (11,068) 448
7.5% 28/10/2027
1,468,000 Saudi Arabia Government 1.00% Barclays 12/20/2030 usD (22,190) (882)
Bond 4.75% 16/01/2030
4,420,000 Saudi Arabia Government 1.00% Goldman Sachs 12/20/2030 usD (66,813) (3,719)
Bond 4.75% 16/01/2030
519,000 Stellantis NV 0.625% 5.00% Morgan Stanley 12/20/2030 EUR (101,753) (6,503)
30/03/2027
101,000 Univision Communications, 5.00% Goldman Sachs 06/20/2030 usD (10,752) (6,888)

Inc. 7.375% 30/06/2030
109,000 American Airlines Group, 5.00% Morgan Stanley 06/20/2026 usD (2,134) 1,711
Inc. 6.5% 07/01/2025
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1,052,000 American Airlines Group, 5.00% Morgan Stanley 06/20/2027 usb (47,650) (45,785)
Inc. 6.5% 07/01/2025
91,000 American Airlines Group, 5.00% J.P. Morgan 12/20/2029 UsD (5,026) (9,150)
Inc. 6.5% 07/01/2025
323,000 American Airlines Group, 5.00% Morgan Stanley 06/20/2027 usb (14,631) (8,818)
Inc. 5% 06/01/2022
1,000,000 CDX.NA.EM.44-V1. 1.00% Barclays 12/20/2030 usb (10,475) 10,449
Dec.2030 1% 20/12/2030
10,500,000 CDX.NA.HY.44-V1. 5.00% J.P. Morgan 06/20/2030 usD (846,405) (222,328)
Jun.2030 5% 20/06/2030
3,000,000 CDX.NA.HY.45-V1. 5.00% Barclays 12/20/2030 usb 232,608 417)
Dec.2030 5% 20/12/2030
18,000,000 CDX.NA.1G.45-V1. 1.00% Barclays 12/20/2030 usb 412,587 (3,281)
Dec.2030 1% 20/12/2030
737,000 Egypt Government Bond 1.00% Citibank 06/20/2026 UsD 282 (264,910)
4.55% 20/11/2023
622,000 Italy Government Bond 1.00% Morgan Stanley 06/20/2026 usb (2,972) 5,171
2.375% 17/10/2024
7,000,000 ITRAXX.EUROPE. CROSSOVER.44-V1. 5.00% Barclays 12/20/2030 EUR 921,976 44,262
Dec.2030 5% 20/12/2030
6,000,000 ITRAXX.EUROPE. MAIN.44-V1.Dec.2030 1% 1.00% Barclays 12/20/2030 EUR 164,822 9,721
20/12/2030
1,000,000 ITRAXX.EUROPE.SEN. FINANCIALS.44-V1. 1.00% Barclays 12/20/2030 EUR (25,374) (1,619)
Dec.2030 1% 20/12/2030
35,000 K. Hovnanian Enterprises, 5.00% Morgan Stanley 06/20/2030 UsD (2,875) (1,501)
Inc. 7% 15/01/2019
433,000 Lincoln National Corp. 1.00% Morgan Stanley 06/20/2027 UsD (3,663) (4,993)
3.4% 15/01/2031
368,965  (1,365,802)
12
2025 12 31
Applied Digital Corp., Call Option, Strike Morgan Stanley usb 1 2,452 299 (86)
Price 30.00, Mar. 2026
Applied Digital Corp., Put Option, Strike Morgan Stanley usb 9 22,068 (68)
Price 2.00, Mar. 2026
Applied Digital Corp., Put Option, Strike Morgan Stanley UsD (€)) 2,452 (101) 97
Price 16.00, Mar. 2026
Aston Martin Lagonda Global Holdings plc, J.P. Morgan GBP (867) 7,426,915 (1,753) (166)
Put Option, Strike Price 0.50, Mar. 2026
Aston Martin Lagonda Global Holdings plc, J.P. Morgan GBP 867 7,426,915 5,843 (1,121)
Put Option, Strike Price 0.60, Mar. 2026
B2Gold Corp., Call Option, Strike Price Morgan Stanley usb 36 16,236 1,584 104
5.00, Apr. 2026
BILL Holdings, Inc., Call Option, Strike Morgan Stanley usD 3 16,362 135 (271)
Price 60.00, Jan. 2026
BioMarin Pharmaceutical, Inc., Put Option, Morgan Stanley usD 7 41,601 228 (125)
Strike Price 55.00, Jan. 2026
Bloom Energy Corp., Put Option, Strike Price Morgan Stanley usb 2 17,378 13)
15.00, Jan. 2026
Bloom Energy Corp., Put Option, Strike Price Morgan Stanley usD 3 26,067 (1,679)
19.00, Jan. 2026
BridgeBio Pharma, Inc., Call Option, Strike Morgan Stanley usD 4 30,596 2,640 221
Price 85.00, Apr. 2026
BridgeBio Pharma, Inc., Put Option, Strike Morgan Stanley usD 6 45,894 (203)

Price 20.00, Jul. 2026
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BridgeBio Pharma, Inc., Put Option, Strike Morgan Stanley usb (O) 30,596 (830) 756
Price 55.00, Apr. 2026
Concentrix Corp., Put Option, Strike Price J.P. Morgan usD 74 307,692 13,505 489
30.00, Apr. 2026
Core Scientific, Inc., Call Option, Morgan Stanley usD 7 10,192 658 (725)
Strike Price 20.00, Mar. 2026
Core Scientific, Inc., Call Option, Morgan Stanley usb 6 8,736 312 (792)
Strike Price 20.00, Feb. 2026
Core Scientific, Inc., Put Option, Strike Morgan Stanley usD 7 10,192 (39)
Price 5.00, Feb. 2026
Core Scientific, Inc., Put Option, Strike Morgan Stanley usD 2 2,912 6 @
Price 6.00, Feb. 2026
Core Scientific, Inc., Put Option, Strike Morgan Stanley usb (6) 8,736 (1,212) (405)
Price 15.00, Feb. 2026
CorMedix, Inc., Call Option, Strike Price Morgan Stanley usb 13 15,119 1,430 (194)
13.00, Mar. 2026
CorMedix, Inc., Put Option, Strike Price Morgan Stanley usD 17 19,771 (112)
3.00, Mar. 2026
CorMedix, Inc., Put Option, Strike Price Morgan Stanley usb 13) 15,119 (663) 326
10.00, Mar. 2026
DigitalOcean Holdings, Inc., Call Option, Morgan Stanley usb 1 4,812 330 91
Strike Price 50.00, Feb. 2026
DigitalOcean Holdings, Inc., Put Option, Morgan Stanley usb 9 43,308 (145)
Strike Price 15.00, Feb. 2026
DigitalOcean Holdings, Inc., Put Option, Morgan Stanley usD (€)) 4,812 an 99
Strike Price 30.00, Feb. 2026
Dropbox, Inc., Call Option, Strike Price Morgan Stanley usD 7 19,460 749 (140)
30.00, Apr. 2026
Galaxy Digital, Inc., Call Option, Strike Morgan Stanley usb 7 15,652 805 (1,308)
Price 35.00, Apr. 2026
Galaxy Digital, Inc., Put Option, Strike Morgan Stanley usD 8 17,888 (53)
Price 5.00, Jan. 2026
Galaxy Digital, Inc., Put Option, Strike MorganStanley usD 7 15,652 (46)
Price 10.00, Jan. 2026
Guardant Health, Inc., Call Option, Strike Morgan Stanley usD 6 61,284 498 (932)
Price 125.00, Jan. 2026
Guardant Health, Inc., Call Option, Strike Morgan Stanley usb 6 61,284 1,695 (3,661)
Price 135.00, Apr. 2026
Guardant Health, Inc., Put Option, Strike Morgan Stanley usD 9 91,926 (59)
Price 20.00, Jan. 2026
Guardant Health, Inc., Put Option, Strike Morgan Stanley usD 8 81,712 (240)
Price 30.00, Apr. 2026
Guardant Health, Inc., Put Option, Strike Morgan Stanley usb (6) 61,284 (180) 686
Price 80.00, Jan. 2026
Guardant Health, Inc., Put Option, Strike Morgan Stanley usb (6) 61,284 (3,270) 892
Price 85.00, Apr. 2026
Hertz Global Holdings, Inc., Call Option, Morgan Stanley usD (26) 13,364 (1,170) 234
Strike Price 6.00, Mar. 2026
Hertz Global Holdings, Inc., Put Option, Morgan Stanley usD 26 13,364 780 (574)
Strike Price 4.00, Mar. 2026
indie Semiconductor, Inc., Call Option, Morgan Stanley usb 28 9,884 2,030 46
Strike Price 4.00, May. 2026
indie Semiconductor, Inc., Call Option, Morgan Stanley usb 14 4,942 525 (155)
Strike Price 5.50, May. 2026
IREN Ltd., Call Option, Strike Price 50.00, Morgan Stanley usD 13 49,101 4,290 (2,367)
Mar. 2026
IREN Ltd., Call Option, Strike Price 70.00, Morgan Stanley usD 7 26,439 7 (2,125)
Jan. 2026
IREN Ltd., Put Option, Strike Price 3.00, Morgan Stanley usb 14 52,878 56 (36)
Mar. 2026
IREN Ltd., Put Option, Strike Price 5.00, Morgan Stanley UsD 9 33,993 (34)
Jan. 2026
IREN Ltd., Put Option, Strike Price 30.00, Morgan Stanley usD (13) 49,101 (3,926) 90
Mar. 2026
Lumentum Holdings, Inc., Put Option, Strike Morgan Stanley usb 3 110,577 195 (558)
Price 350.00, Jan. 2026
Nebius Group NV, Call Option, Strike Price Morgan Stanley usb 7 58,597 4,074 (4,062)
110.00, Mar. 2026
Nebius Group NV, Put Option, Strike Price Morgan Stanley UsD 7 58,597 105 (40)
23.00, Mar. 2026
Nebius Group NV, Put Option, Strike Price Morgan Stanley usD @ 58,597 (7,700) (1,262)

80.00, Mar. 2026
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Nutanix, Inc., Call Option, Strike Price Morgan Stanley usb 7 36,183 1,260 (462)
60.00, Mar. 2026
Nutanix, Inc., Put Option, Strike Price Morgan Stanley usD 7 36,183 - (221)
30.00, Mar. 2026
Nutanix, Inc., Put Option, Strike Price Morgan Stanley usD @ 36,183 (1,785) (329)
47.50, Mar. 2026
NVIDIA Corp., Put Option, Strike Price J.P. Morgan usD 26 484,900 13,650 (5,252)
140.00, Jun. 2026
NVIDIA Corp., Put Option, Strike Price J.P. Morgan usb 97 1,809,050 17,460 (14,262)
140.00, Mar. 2026
ON Semiconductor Corp., Call Option, Strike Morgan Stanley usD 1 5,415 300 83
Price 60.00, Mar. 2026
ON Semiconductor Corp., Put Option, Strike Morgan Stanley usD 9 48,735 149 40
Price 20.00, Mar. 2026
ON Semiconductor Corp., Put Option, Strike Morgan Stanley usb @ 5,415 41) 103
Price 37.00, Mar. 2026
Opendoor Technologies, Inc., Put Option, Morgan Stanley usb 26 16,522 28 (1,534)
Strike Price 1.50, Jan. 2026
Oracle Corp., Put Option, Strike Price J.P. Morgan usD 121 2,358,411 121 (18,151)
150.00, Jan. 2026
Pagaya Technologies Ltd., Call Option, Morgan Stanley usD 7 14,630 490 (1,101)
Strike Price 30.00, Feb. 2026
Pagaya Technologies Ltd., Call MorganStanley usb 6 12,540 30 (524)
Option, Strike Price 31.00, Jan. 2026
Pagaya Technologies Ltd., Put Option, Strike Morgan Stanley usD 9 18,810 - (104)
Price 5.00, Feb. 2026
Pagaya Technologies Ltd., Put Option, Strike Morgan Stanley usD 9 18,810 - (59)
Price 7.00, Jan. 2026
Pagaya Technologies Ltd., Put Option, Strike Morgan Stanley usD @ 14,630 (441) 206
Price 16.00, Feb. 2026
Pagaya Technologies Ltd., Put Option, Strike Morgan Stanley usb (6) 12,540 (540) (141)
Price 20.00, Jan. 2026
Sarepta Therapeutics, Inc., Call Option, Morgan Stanley UsD 3 6,456 30 (782)
Strike Price 30.00, Jan. 2026
Shift4 Payments, Inc., Call Option, Strike Morgan Stanley usD 1 6,297 185 (272)
Price 85.00, Apr. 2026
Stride, Inc., Call Option, Strike Price Morgan Stanley usb 7 45,451 42 (331)
80.00, Jan. 2026
Stride, Inc., Call Option, Strike Price Morgan Stanley usb 3 19,479 555 (349)
85.00, Mar. 2026
StubHub Holdings, Inc., Put Option, Strike J.P. Morgan usD 65 87,945 2,925 (8,254)
Price 10.00, Feb. 2026
Super Micro Computer, Inc., Call Option, Morgan Stanley usD 7 20,489 35 (729)
Strike Price 40.00, Jan. 2026
TeraWulf, Inc., Call Option, Strike Price Morgan Stanley usb 7 8,043 756 (630)
14.00, Mar. 2026
TeraWulf, Inc., Put Option, Strike Price Morgan Stanley usb 7 8,043 - (32)
3.00, Mar. 2026
TeraWulf, Inc., Put Option, Strike Price Morgan Stanley usD @ 8,043 (1,113) 105

11.00, Mar. 2026
55,993 (72,654)
55,993 (72,654)

13

2025 12 31
14

2025 12 31
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ARM FRA LBN SGP
AUS GAB LKA SLv
AUT GBR LUX SP
AZE GEO MAC SRB
BEL GGY MAR SUR
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BGR GRC MKD SN
BHS GRD MNE SWE
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CHE HRV NAM TUN
CHL HUN NGA TUR
CHN IDN NLD TWN
Clv IND NOR UGA
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CoD IRQ OMN URY
coL ISL PAK USA
CRI ISR PAN uzB
CYM ITA PER VEN
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DNK JOR PRT ZMB
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AZN HKD NAD SEK
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2025 12 31

5,157 Boeing Co. (The) USA usb 1,119,688 0.23
1,119,688 0.23
131,697 Stellantis NV USA EUR 1,442,175 0.29
33 Rivian Automotive, Inc. "A" USA usb 651 -
1,442,826 0.29
2,060 Argenx SE, ADR NLD usD 1,732,357 0.35
8,367 Insmed, Inc. USA usb 1,456,193 0.29
32,368 Scholar Rock Holding Corp. USA usb 1,425,810 0.29
43,110 Arcutis Biotherapeutics, Inc. USA usb 1,251,914 0.25
32,799 Mineralys Therapeutics, Inc. USA usb 1,190,276 0.24
26,229 Xenon Pharmaceuticals, Inc. CAN usb 1,175,584 0.24
14,574 Disc Medicine, Inc. USA usb 1,157,321 0.23
44,924 Roivant Sciences Ltd. USA usb 974,851 0.19
37,582 uniQure NV NLD usb 899,337 0.18
8,345 Rhythm Pharmaceuticals, Inc. USA usb 893,249 0.18
11,609 Apogee Therapeutics, Inc. USA usb 876,247 0.18
6,843 Gilead Sciences, Inc. USA usb 839,910 0.17
23,522 Newamsterdam Pharma Co. NV NLD usb 825,152 0.16
1,787 Vertex Pharmaceuticals, Inc. USA usb 810,154 0.16
31,875 Apellis Pharmaceuticals, Inc. USA usb 800,700 0.16
2,597 BeOne Medicines Ltd., ADR USA usb 788,995 0.16
1,944 Alnylam Pharmaceuticals, Inc. USA usD 773,032 0.15
24,282 Viridian Therapeutics, Inc. USA usD 755,656 0.15
9,537 Kymera Therapeutics, Inc. USA usD 742,074 0.15
13,615 Vaxcyte, Inc. USA usb 628,196 0.13
7,839 Revolution Medicines, Inc. USA usb 624,376 0.12
6,892 Protagonist Therapeutics, Inc. USA usb 601,947 0.12
5,978 Celcuity, Inc. USA usb 596,246 0.12
22,553 Olema Pharmaceuticals, Inc. USA usb 563,825 0.11
11,259 Travere Therapeutics, Inc. USA usb 430,206 0.09
3,072 Abivax SA, ADR FRA usb 414,275 0.08
15,267 Immunovant, Inc. USA usb 388,087 0.08
23,615,970 4.73
16,170 Johnson Controls International plc USA usb 1,936,357 0.39
1,936,357 0.39
115 Coinbase Global, Inc. "A*" USA usb 26,006 0.01
532 Galaxy Digital, Inc. "A" USA usb 11,895 -
252 WisdomTree, Inc. USA usD 3,072 -
40,973 0.01
103 ADTRAN Holdings, Inc. USA usb 895 -
2 Lumentum Holdings, Inc. USA usb 737 -
1 Applied Optoelectronics, Inc. USA usD 35 -
1,667 -
11,616 MasTec, Inc. USA usb 2,524,970 0.51
2,357 Quanta Services, Inc. USA usb 994,795 0.20
3,519,765 0.71
50,534 Uniti Group, Inc. USA usb 354,243 0.07
73 AST SpaceMobile, Inc. "A" USA usb 5,302 -
359,545 0.07
8,210 Constellation Energy Corp. USA usb 2,900,347 0.58
28,991 Xcel Energy, Inc. USA usb 2,141,275 0.43
25,596 NextEra Energy, Inc. USA usb 2,054,847 0.41
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21,707 Entergy Corp. USA usb 2,006,378 0.40
24,860 Exelon Corp. USA usb 1,083,647 0.22
23,188 FirstEnergy Corp. USA usb 1,038,127 0.21
34,315 PG&E Corp. USA usD 551,442 0.11
5,110 Edison International USA usb 306,702 0.06
12,082,765 2.42
58,105 Mitsubishi Electric Corp. JPN JPY 1,694,159 0.34
9,162 Nextpower, Inc. "A*" USA usb 798,102 0.16
78,442 Enovix Corp. USA usD 573,411 0.11
3,861 Fujikura Ltd. JPN JPY 428,167 0.09
27,233 NIDEC Corp. JPN JPY 369,770 0.07
35,618 Array Technologies, Inc. USA usb 328,398 0.07
153 Eos Energy Enterprises, Inc. USA usD 1,754 -
4,193,761 0.84
7,618 Coherent Corp. USA usb 1,406,054 0.28
14,141 Flex Ltd. USA usD 854,399 0.17
2,421 Keysight Technologies, Inc. USA usb 491,923 0.10
11,235 Aeva Technologies, Inc. USA usb 149,201 0.03
2,901,577 0.58
2,106 Hertz Global Holdings, Inc. USA usD 10,825 -
10,825 -
20,733 Edwards Lifesciences Corp. USA usb 1,767,488 0.36
12,644 Solventum Corp. USA usD 1,001,910 0.20
5,245 Align Technology, Inc. USA usb 819,007 0.16
212 Lantheus Holdings, Inc. USA usb 14,109 -
8 Enovis Corp. USA usb 213 -
3,602,727 0.72

/

27,058 CVS Health Corp. USA usD 2,147,323 0.43
13,688 Guardant Health, Inc. USA usD 1,398,092 0.28
2,921 GeneDx Holdings Corp. "A*® USA usD 379,905 0.08
80,155 Community Health Systems, Inc. USA usD 250,084 0.05
4,175,404 0.84
10,171 Delivery Hero SE, Reg. S, 144A KOR EUR 268,107 0.05
3 Shake Shack, Inc. "A" USA usD 244 -
268,351 0.05
11,931 3M Co. USA usD 1,910,153 0.38
1,910,153 0.38
4,277 Tencent Holdings Ltd. CHN HKD 328,232 0.07
160 Match Group, Inc. USA usb 5,166 -
333,398 0.07
424 Applied Digital Corp. USA usb 10,397 -
47 Akamai Technologies, Inc. USA usb 4,101 -
247 BigBear.ai Holdings, Inc. USA usb 1,334 -
4 CoreWeave, Inc. "A" USA usD 286 -
17 Fastly, Inc. "A" USA usD 173 -
16,291 -
261 Peloton Interactive, Inc. "A*® USA usb 1,608 -
1,608 -
10,800 Danaher Corp. USA usD 2,472,336 0.50
3,478 Thermo Fisher Scientific, Inc. USA usb 2,015,327 0.40
13,280 Agilent Technologies, Inc. USA usD 1,807,009 0.36
8,612 ICON plc USA usD 1,569,279 0.31
2,262 Lonza Group AG CHE CHF 1,525,085 0.31
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48,572 Stevanato Group SpA ITA usb 977,269 0.20
10,366,305 2.08
1,914 Caterpillar, Inc. USA usb 1,096,473 0.22
33,086 IHI Corp. JPN JPY 581,672 0.12
1,678,145 0.34
7,097 EchoStar Corp. "A" USA usb 771,444 0.16
10,944 Comcast Corp. "A" USA usb 327,116 0.07
72,099 Optimum Communications, Inc. "A" USA usb 118,963 0.02
665 Sirius XM Holdings, Inc. USA usb 13,297 -
1,230,820 0.25
78 Silvercorp Metals, Inc. CHN usD 651 -
651 -
16,494 Williams Cos., Inc. (The) USA usb 991,454 0.20
16,645 Venture Global, Inc. "A" USA usb 113,519 0.02
1,104,973 0.22
6,877 United Airlines Holdings, Inc. USA usb 768,986 0.15
768,986 0.15
66 Herbalife Ltd. USA usb 851 -
851 -
5,722 UCB SA BEL EUR 1,594,301 0.32
14,309 Merck & Co., Inc. USA usb 1,506,165 0.30
1,366 Eli Lilly & Co. USA usb 1,468,013 0.29
17,365 Tarsus Pharmaceuticals, Inc. USA usD 1,421,846 0.29
39,801 Teva Pharmaceutical Industries Ltd., ADR ISR usb 1,242,189 0.25
11,880 AstraZeneca plc, ADR GBR usb 1,092,129 0.22
18,998 Crinetics Pharmaceuticals, Inc. USA usb 884,357 0.18
99 Zoetis, Inc. "A" USA usb 12,456 -
6 ANl Pharmaceuticals, Inc. USA usb 474 -
9,221,930 1.85
12,865 UL Solutions, Inc. "A* USA usb 1,014,534 0.20
1,014,534 0.20
55 Opendoor Technologies, Inc. USA usb 321 -
321 -
24,322 SolarEdge Technologies, Inc. USA usb 701,690 0.14
250 ON Semiconductor Corp. USA usb 13,537 0.01
1,352 indie Semiconductor, Inc. "A*" CHN usb 4,773 -
720,000 0.15
1,076 Nebius Group NV "A*® NLD usb 90,066 0.02
133 BILL Holdings, Inc. USA usD 7,254 -
519 Terawulf, Inc. USA usb 5,963 -
131 Box, Inc. "A" USA usb 3,918 -
251 Cipher Mining, Inc. USA usb 3,705 -
66 Porch Group, Inc. USA usD 603 -
141 Aurora Innovation, Inc. "A" USA usD 541 -
32 Cleanspark, Inc. USA usb 324 -
10 Riot Platforms, Inc. USA usb 127 -
112,501 0.02
15,046 CarMax, Inc. USA usb 581,378 0.12
1,359 Carvana Co. "A*" USA usb 573,525 0.12
4,798 Douglas AG DEU EUR 70,082 0.01
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618 GameStop Corp. "A" USA usb 12,409 -
1,237,394 0.25
25 Seagate Technology Holdings plc USA usD 6,885 -
6,885 -
142 Xometry, Inc. "A" USA usb 8,445 -
8,445 -
936 Freenet AG DEU EUR 32,243 0.01
32,243 0.01
89,038,635 17.85
3,039 Satellogic, Inc. 01/25/2027 USA Usb 745 -
745 -
1,058 HomeToGo SE 02/18/2026 LUX EUR 1 -
1 -
355 Brand Engagement Network, Inc. 03/14/2029 USA usb 13 -
13 -
266 Falcon®s Beyond Global, Inc. 09/01/2027 USA Usb 537 -
537 -
2 Opendoor Technologies, Inc. 11/20/2026 USA usD 2 -
2 Opendoor Technologies, Inc. 11/20/2026 USA usD 1 -
2 Opendoor Technologies, Inc. 11/20/2026 USA usD 1 -
4 -
1,380 GameStop Corp. 10/30/2026 USA usb 4,154 -
4,154 -
5,454 -
789,000 BILL Holdings, Inc. 0% 04/01/2030 USA usb 727,576 0.14
700,000 Flight Centre Travel Group Ltd., Reg. S 2.5% 09/03/2032 AUS AUD 529,065 0.11
485,000 Peloton Interactive, Inc. 0% 02/15/2026 USA usb 479,544 0.10
512,000 Five9, Inc. 1% 03/15/2029 USA usb 462,080 0.09
466,000 Microchip Technology, Inc. 0.75% 06/01/2030 USA usb 457,892 0.09
400,600 Comcast Holdings Corp. 2% 10/15/2029 USA usb 257,385 0.05
249,000 Box, Inc. 1.5% 09/15/2029 USA usb 242,775 0.05
221,000 Nutanix, Inc. 0.5% 12/15/2029 USA usb 213,707 0.04
204,000 Parsons Corp. 2.625% 03/01/2029 USA usb 210,222 0.04
151,000 Upstart Holdings, Inc. 2% 10/01/2029 USA usb 191,015 0.04
100,000 Pharming Group NV, Reg. S 4.5% 04/25/2029 NLD EUR 162,748 0.03
151,000 Penguin Solutions, Inc. 2% 08/15/2030 USA usb 154,095 0.03
146,000 JD.com, Inc. 0.25% 06/01/2029 CHN usb 146,657 0.03
133,000 Haemonetics Corp. 2.5% 06/01/2029 USA usb 138,413 0.03
200,000 Telix Pharmaceuticals Ltd., Reg. S 2.375% 07/30/2029 AUS AUD 127,697 0.02
120,000 Premium Brands Holdings Corp. 5.5% 12/31/2032 CAN CAD 87,914 0.02
20,000 Applied Digital Corp. 2.75% 06/01/2030 USA usb 54,075 0.01
62,000 StorageVault Canada, Inc., 144A 5% 03/31/2028 CAN CAD 45,551 0.01
33,000 ANl Pharmaceuticals, Inc. 2.25% 09/01/2029 USA usb 41,646 0.01
20,000 O0SI Systems, Inc. 2.25% 08/01/2029 USA usb 29,760 0.01
276,520 Kaisa Group Holdings Ltd., Reg. S 0% 12/31/2032 CHN usD 2,765 -
43,975 § CHN usb 879 -

Kaisa Group Holdings Ltd., Reg. S 0% 12/31/2025

117,260 Kaisa Group Holdings Ltd., Reg. S 0% 12/31/2028 CHN usD 733 -
117,260 Kaisa Group Holdings Ltd., Reg. S 0% 12/31/2029 CHN usD 733 -
58,628 Kaisa Group Holdings Ltd., Reg. S 0% 12/31/2026 CHN usD 733 -
73,290 Kaisa Group Holdings Ltd., Reg. S 0% 12/31/2027 CHN usD 550 -
146,575 Kaisa Group Holdings Ltd., Reg. S 0% 12/31/2031 CHN usD 550 -
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146,575 Kaisa Group Holdings Ltd., Reg. S 0% 12/31/2030 CHN usD 546 -
4,767,306 0.95
666,160 Yinson Boronia Production BV, Reg. S 8.947% 07/31/2042 BRA usb 727,245 0.15
1,915,000 Luz del Sur SAA, Reg. S 6.75% 10/09/2032 PER PEN 578,414 0.12
8,600,000 America Movil SAB de CV 10.3% 01/30/2034 MEX MXN 504,655 0.10
250,000 Vmed 02 UK Financing I plc, Reg. S 4.5% 07/15/2031 GBR GBP 300,240 0.06
284,000 Ziggo Bond Co. BV, 144A 5.125% 02/28/2030 NLD usb 253,862 0.05
4,170,000 America Movil SAB de CV 10.125% 01/22/2029 MEX MXN 239,135 0.05
200,000 Ardagh Metal Packaging Finance USA LLC, Reg. S 3% 09/01/2029 USA EUR 223,871 0.04
144,000 Kane Bidco Ltd., Reg. S 7.75% 07/15/2031 GBR GBP 198,612 0.04
Credicorp Capital Sociedad Titulizadora SA, Reg. S, 144A
562,000 10.1% 12/15/2043 PER PEN 181,838 0.04
100,000 WPP Finance, Reg. S 2.875% 09/14/2046 GBR GBP 93,515 0.02
1,430,000 § CHN usb 6,821 -
Zhenro Properties Group Ltd. 8% 03/06/2023
263,834 Kaisa Group Holdings Ltd., Reg. S 7% 12/28/2031 CHN usD 4,617 -
175,889 Kaisa Group Holdings Ltd., Reg. S, FRN 6.75% 12/28/2030 CHN usb 2,902 -
146,575 Kaisa Group Holdings Ltd., Reg. S, FRN 6.5% 12/28/2029 CHN usb 2,860 -
87,944 Kaisa Group Holdings Ltd., Reg. S, FRN 6.25% 12/28/2028 CHN usb 1,847 -
58,628 Kaisa Group Holdings Ltd., Reg. S 7.721% 12/28/2028 CHN usb 1,466 -
3,321,900 0.67
18,000,000 US Treasury Bill 0% 03/12/2026 USA usb 17,877,853 3.58
5,000,000 US Treasury Bill 0% 01/02/2026 USA usb 5,000,000 1.00
5,000,000 US Treasury Bill 0% 03/19/2026 USA usb 4,963,038 1.00
3,000,000 US Treasury Bill 0% 01/08/2026 USA usb 2,998,266 0.60
2,548,000 US Treasury Note 4% 03/31/2030 USA usb 2,580,895 0.52
2,692,099 Provincia de Buenos Aires, Reg. S 6.625% 09/01/2037 ARG usb 2,073,401 0.42
1,965,000 Colombia Government Bond 7.75% 11/07/2036 CoL usb 2,051,755 0.41
2,000,000 US Treasury Bill 0% 02/05/2026 USA usb 1,993,330 0.40
2,247,590 Ecuador Government Bond, Reg. S 6.9% 07/31/2035 ECU usb 1,987,993 0.40
5,650,000,000 Bogota Distrito Capital, Reg. S 13.14% 11/05/2035 CoL CoP 1,503,129 0.30
5,578,700,000 Colombia Titulos de Tesoreria 13.25% 02/09/2033 CoL CoP 1,488,803 0.30
19,845,000,000 Indonesia Government Bond 7.125% 06/15/2038 IDN IDR 1,269,863 0.25
1,222,879 Zambia Government Bond, Reg. S 5.75% 06/30/2033 ZMB usb 1,207,475 0.24
949,000 Tunisian Government Bond, Reg. S 6.375% 07/15/2026 TUN EUR 1,112,871 0.22
1,000,000 US Treasury Bill 0% 01/22/2026 USA usb 998,029 0.20
1,000,000 US Treasury Bill 0% 03/26/2026 USA usb 991,902 0.20
848,000 EI Salvador Government Bond, Reg. S 9.65% 11/21/2054 SLV usD 973,080 0.20
40,684,000 Turkiye Government Bond 27.7% 09/27/2034 TUR TRY 966,875 0.19
920,000 US Treasury Note 3.625% 08/31/2030 USA usb 916,891 0.18
50,600,000 Dominican Republic Government Bond, Reg. S 10.75% 06/01/2036 DOM DOP 874,026 0.18
846,000 Ecopetrol SA 7.75% 02/01/2032 coL usb 871,727 0.17
854,000 Egypt Government Bond, Reg. S 7.903% 02/21/2048 EGY usb 795,850 0.16
5,236,000,000 Paraguay Government Bond, Reg. S 8.5% 03/04/2035 PRY PYG 759,056 0.15
675,000 South Africa Government Bond, Reg. S 6.125% 12/11/2037 ZAF usb 666,824 0.13
821,000 Argentina Government Bond 5% 01/09/2038 ARG usb 639,148 0.13
590,000 South Africa Government Bond, Reg. S 7.95% 11/19/2054 ZAF usb 635,687 0.13
625,000 Kenya Government Bond, Reg. S 8.8% 10/09/2038 KEN usb 634,283 0.13
620,000 Kenya Government Bond, Reg. S 7.875% 10/09/2033 KEN usb 620,965 0.12
622,000 Italy Government Bond 1.25% 02/17/2026 ITA usb 620,208 0.12
521,000 Suriname Government Bond, Reg. S 8.5% 11/06/2035 SUR usb 564,634 0.11
560,000 Angola Government Bond, Reg. S 9.244% 01/15/2031 AGO usb 564,038 0.11
550,000 Ukraine Government Bond, Reg. S, FRN 0% 05/31/2040 UKR usb 563,750 0.11
613,384 Ecuador Government Bond, Reg. S 0% 07/31/2030 ECU usb 523,063 0.11
495,000 Angola Government Bond, Reg. S 9.875% 10/15/2035 AGO usb 490,472 0.10
485,000 South Africa Government Bond, Reg. S 7.25% 12/11/2055 ZAF usb 481,601 0.10
426,000 Suriname Government Bond, Reg. S 7.7% 11/06/2030 SUR usb 440,377 0.09
406,000 Nigeria Government Bond, Reg. S 8.631% 01/13/2036 NGA usb 436,537 0.09
396,000 Nigeria Government Bond, Reg. S 9.13% 01/13/2046 NGA usb 426,145 0.09
1,426,000 8 VEN usb 404,627 0.08
Venezuela Government Bond, Reg. S 9% 05/07/2023
353,000 Colombia Government Bond 5.625% 02/19/2036 coL EUR 389,347 0.08
3,500,000 Argentina Government Bond, FRN 0% 12/15/2035 ARG EUR 377,628 0.08
6,302,000 South Africa Government Bond 8.75% 02/28/2048 ZAF ZAR 366,006 0.07
383,000 Egypt Government Bond, Reg. S 8.15% 11/20/2059 EGY usb 360,679 0.07
18,950,000 Dominican Republic Government Bond, Reg. S 11.25% 09/15/2035 DOM DOP 335,066 0.07
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287,000 EI Salvador Government Bond, Reg. S 9.5% 07/15/2052 SLV Uusb 324,310 0.07
281,000 Egypt Government Bond, Reg. S 9.45% 02/04/2033 EGY usb 323,104 0.06
12,497,000 Turkiye Government Bond 26.2% 10/05/2033 TUR TRY 283,340 0.06
1,856,400,000 Colombia Titulos de Tesoreria 7.25% 10/26/2050 coL CoP 283,094 0.06
9,018,000 Argentina Government Bond, FRN 0% 12/15/2035 ARG usb 269,187 0.05
230,000 [Istanbul Metropolitan Municipality, Reg. S 10.5% 12/06/2028 TUR usD 252,820 0.05
238,000 Turkiye Varlik Fonu Yonetimi A/S, Reg. S 6.875% 02/10/2031 TUR usD 243,282 0.05
200,000 Turkiye Government Bond 6.8% 11/04/2036 TUR usD 202,087 0.04
200,000 Pakistan Government Bond, Reg. S 7.375% 04/08/2031 PAK usD 199,306 0.04
255,000 Petroleos Mexicanos, Reg. S 6.625% Perpetual MEX usD 188,001 0.04
8,026,000 Turkiye Government Bond 31.08% 11/08/2028 TUR TRY 185,536 0.04
194,799 Sri Lanka Government Bond, Reg. S 3.6% 02/15/2038 LKA usD 178,146 0.04
525,000 § VEN usb 166,163 0.03
Venezuela Government Bond, Reg. S 12.75% 08/23/2022
545,000 Venezuela Government Bond, Reg. S 7.65% 04/21/2026 VEN usD 154,780 0.03
465,000 Venezuela Government Bond, Reg. S 11.75% 10/21/2026 VEN usD 152,985 0.03
135,759 Sri Lanka Government Bond, Reg. S 3.35% 03/15/2033 LKA usD 116,975 0.02
82,744 Sri Lanka Government Bond, Reg. S 4% 04/15/2028 LKA usD 79,437 0.02
256,000 Lebanon Government Bond, Reg. S 6.85% 05/25/2029 LBN usD 60,218 0.01
256,000 § LBN usb 60,184 0.01
Lebanon Government Bond, Reg. S 6.15% 06/19/2020
78,677 Sri Lanka Government Bond, Reg. S 3.6% 06/15/2035 LKA usD 60,103 0.01
256,000 § LBN usb 59,989 0.01
Lebanon Government Bond, Reg. S 6.25% 11/04/2024
256,000 § LBN usb 59,837 0.01
Lebanon Government Bond, Reg. S 6% 01/27/2023
219,000 § LBN usb 51,292 0.01
Lebanon Government Bond, Reg. S 6.1% 10/04/2022
125,000 Lebanon Government Bond, Reg. S 6.75% 11/29/2027 LBN usb 29,429 0.01
70,780,798 14.19
67,000,000 European Bank for Reconstruction & Development 0% 03/04/2031 SP TRY 403,439 0.08
211,870,000 European Bank for Reconstruction & Development 0% 07/11/2036 SP TRY 378,787 0.08
70,510,000 Asian Development Bank 0% 03/03/2035 SP TRY 213,196 0.04
995,422 0.20
79,865,426 16.01
168,909,515 33.86
765,032 EchoStar Corp. 3.875% 11/30/2030 USA usb 2,557,119 0.51
1,299,000 Wayfair, Inc. 3.25% 09/15/2027 USA usb 2,164,493 0.43
812,000 Dropbox, Inc. 0% 03/01/2026 USA usD 806,316 0.16
768,000 Exact Sciences Corp. 0.375% 03/15/2027 USA usb 803,482 0.16
403,000 Bridgebio Pharma, Inc. 2.5% 03/15/2027 USA usb 761,065 0.15
736,000 Exact Sciences Corp. 0.375% 03/01/2028 USA usb 756,240 0.15
687,000 Guardant Health, Inc. 0% 11/15/2027 USA usb 742,303 0.15
783,000 Etsy, Inc. 0.25% 06/15/2028 USA usb 701,372 0.14
686,000 Sirius XM Holdings, Inc. 3.75% 03/15/2028 USA usb 690,459 0.14
500,000 Galaxy Digital Holdings LP, 144A 2.5% 12/01/2029 USA usb 632,550 0.13
654,000 Affirm Holdings, Inc. 0% 11/15/2026 USA usb 631,110 0.13
500,000 Galaxy Digital Holdings LP, 144A 3% 12/15/2026 USA usb 541,875 0.11
338,000 Core Scientific, Inc., 144A 3% 09/01/2029 USA usb 530,660 0.11
536,000 Ziff Davis, Inc., 144A 3.625% 03/01/2028 USA usb 525,682 0.11
520,000 Mitek Systems, Inc. 0.75% 02/01/2026 USA usb 515,320 0.10
479,000 MGP Ingredients, Inc. 1.875% 11/15/2041 USA usb 464,630 0.09
492,000 DraftKings Holdings, Inc. 0% 03/15/2028 USA usb 450,377 0.09
458,000 Upwork, Inc. 0.25% 08/15/2026 USA usb 448,038 0.09
429,000 Rapid7, Inc. 0.25% 03/15/2027 USA usb 406,478 0.08
336,000 Jazz Investments | Ltd. 2% 06/15/2026 USA Usb 389,676 0.08
415,000 Dexcom, Inc. 0.375% 05/15/2028 USA usb 382,111 0.08
401,000 ON Semiconductor Corp. 0.5% 03/01/2029 USA usb 380,349 0.08
345,000 indie Semiconductor, Inc., 144A 4.5% 11/15/2027 CHN usb 357,834 0.07
348,000 Ziff Davis, Inc. 1.75% 11/01/2026 USA usb 341,040 0.07
345,000 NCL Corp. Ltd., 144A 0.75% 09/15/2030 USA usb 334,443 0.07
Ping An Insurance Group Co. of China Ltd., Reg. S
200,000 0.875% 07/22/2029 CHN usb 325,572 0.07
336,000 Etsy, Inc. 0.125% 09/01/2027 USA usb 311,556 0.06

87/91



EDINETOOOO
OO00o0O00oo00o0Do00DOo00oo0gOonoOo(Es3s?6)
oOoooooooooood

221,000 Alphatec Holdings, Inc. 0.75% 08/01/2026 USA usb 276,250 0.06
351,000 Comcast Holdings Corp. 2% 11/15/2029 USA usb 253,597 0.05
198,000 H World Group Ltd. 3% 05/01/2026 CHN usb 252,549 0.05
257,000 PAR Technology Corp. 1.5% 10/15/2027 USA usD 251,474 0.05
271,000 Match Group Financeco 3, Inc., 144A 2% 01/15/2030 USA usb 243,629 0.05
263,000 Snap, Inc. 0.125% 03/01/2028 USA usb 238,751 0.05
193,000 Cipher Mining, Inc., 144A 0% 10/01/2031 USA usb 229,670 0.05
223,000 Porch Group, Inc., 144A 6.75% 10/01/2028 USA usb 224,539 0.04
229,000 Unity Software, Inc. 0% 11/15/2026 USA usb 221,844 0.04
218,000 Akamai Technologies, Inc. 1.125% 02/15/2029 USA usb 215,929 0.04
212,000 Coinbase Global, Inc. 0.5% 06/01/2026 USA usb 212,000 0.04
167,000 Xometry, Inc. 1% 02/01/2027 USA usb 210,838 0.04
214,000 Teladoc Health, Inc. 1.25% 06/01/2027 USA usb 204,370 0.04
173,000 Cloudflare, Inc. 0% 08/15/2026 USA usb 203,517 0.04
69,000 AST SpaceMobile, Inc., 144A 4.25% 03/01/2032 USA usb 203,333 0.04
262,000 Hertz Corp. (The), 144A 5.5% 10/01/2030 USA usb 202,723 0.04
128,000 Xometry, Inc., 144A 0.75% 06/15/2030 USA usb 193,107 0.04
179,000 Cheesecake Factory, Inc. (The), 144A 2% 03/15/2030 USA usD 175,778 0.04
137,000 Astronics Corp., 144A 0% 01/15/2031 USA usb 161,317 0.03
160,000 Check Point Software Technologies Ltd., 144A 0% 12/15/2030 ISR usD 159,760 0.03
156,000 Pacira BioSciences, Inc. 2.125% 05/15/2029 USA usb 157,268 0.03
90,000 Fortuna Mining Corp. 3.75% 06/30/2029 CAN usb 152,730 0.03
163,000 Bitdeer Technologies Group, 144A 4% 11/15/2031 USA usb 151,378 0.03
88,000 RealReal, Inc. (The), 144A 4% 02/15/2031 USA usb 149,820 0.03
71,000 Silvercorp Metals, Inc. 4.75% 12/15/2029 CHN usb 144,599 0.03
139,000 JBT Marel Corp. 0.25% 05/15/2026 USA usb 142,642 0.03
139,000 Dropbox, Inc. 0% 03/01/2028 USA usb 140,459 0.03
73,000 Nebius Group NV, 144A 3% 06/05/2031 NLD usb 135,171 0.03
137,000 PagerDuty, Inc. 1.5% 10/15/2028 USA usb 130,904 0.03
133,000 CoreWeave, Inc., 144A 1.75% 12/01/2031 USA usb 126,184 0.03
101,000 Veeco Instruments, Inc. 2.875% 06/01/2029 USA usb 125,391 0.03
127,000 Pebblebrook Hotel Trust 1.75% 12/15/2026 USA usb 122,872 0.02
107,000 Lantheus Holdings, Inc. 2.625% 12/15/2027 USA usb 122,863 0.02
133,000 CommVault Systems, Inc., 144A 0% 09/15/2030 USA usb 117,971 0.02
55,000 Semtech Corp. 1.625% 11/01/2027 USA usb 112,283 0.02
114,000 Marriott Vacations Worldwide Corp. 3.25% 12/15/2027 USA usb 108,585 0.02
63,000 Impinj, Inc. 1.125% 05/15/2027 USA usb 102,803 0.02
99,000 Impinj, Inc., 144A 0% 09/15/2029 USA usb 102,118 0.02
101,000 DigitalOcean Holdings, Inc. 0% 12/01/2026 USA usb 97,632 0.02
79,000 ON Semiconductor Corp. 0% 05/01/2027 USA usb 94,247 0.02
93,000 Cheesecake Factory, Inc. (The) 0.375% 06/15/2026 USA usb 92,135 0.02
79,000 Encore Capital Group, Inc. 4% 03/15/2029 USA usb 87,137 0.02
87,000 NCL Corp. Ltd. 1.125% 02/15/2027 USA usb 87,000 0.02
86,000 Akamai Technologies, Inc. 0.375% 09/01/2027 USA usb 86,430 0.02
94,000 Super Micro Computer, Inc. 3.5% 03/01/2029 USA usb 83,890 0.02
81,000 Zscaler, Inc., 144A 0% 07/15/2028 USA usb 75,978 0.02
67,000 Cloudflare, Inc., 144A 0% 06/15/2030 USA usb 72,997 0.01
70,000 Uber Technologies, Inc., 144A 0% 05/15/2028 USA usb 68,348 0.01
67,000 Rubrik, Inc., 144A 0% 06/15/2030 USA usb 65,962 0.01
65,000 Q2 Holdings, Inc. 0.75% 06/01/2026 USA usb 65,845 0.01
67,000 GameStop Corp., 144A 0% 06/15/2032 USA usb 65,526 0.01
77,000 Super Micro Computer, Inc., 144A 0% 06/15/2030 USA usb 65,296 0.01
67,000 IREN Ltd., 144A 1% 06/01/2033 AUS usb 62,813 0.01
65,000 Shift4 Payments, Inc. 0.5% 08/01/2027 USA usb 62,627 0.01
67,000 IREN Ltd., 144A 0.25% 06/01/2032 AUS usb 62,478 0.01
70,000 Oddity Finance LLC, 144A 0% 06/15/2030 USA usb 60,550 0.01
841,000 Liberty Interactive LLC 3.75% 02/15/2030 USA usb 58,870 0.01
240,000 Inotiv, Inc. 3.25% 10/15/2027 USA usb 58,200 0.01
56,000 Duke Energy Corp. 4.125% 04/15/2026 USA usb 57,750 0.01
54,000 Enphase Energy, Inc. 0% 03/01/2028 USA usb 47,183 0.01
49,000 BILL Holdings, Inc. 0% 04/01/2027 USA usb 46,489 0.01
40,000 Zoetis, Inc., 144A 0.25% 06/15/2029 USA usb 41,300 0.01
41,000 Pitney Bowes, Inc., 144A 1.5% 08/15/2030 USA usb 40,959 0.01
38,000 PAR Technology Corp. 2.875% 04/15/2026 USA usb 39,006 0.01
35,000 Tetra Tech, Inc. 2.25% 08/15/2028 USA usb 38,061 0.01
33,000 A10 Networks, Inc., 144A 2.75% 04/01/2030 USA usb 34,135 0.01
36,000 Shake Shack, Inc. 0% 03/01/2028 USA usb 34,110 0.01
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35,000 Amphastar Pharmaceuticals, Inc. 2% 03/15/2029 USA usb 32,448 0.01
33,000 Fastly, Inc., 144A 0% 12/15/2030 USA usb 32,442 0.01
32,000 Workiva, Inc. 1.25% 08/15/2028 USA usb 31,656 0.01
33,000 Coinbase Global, Inc., 144A 0% 10/01/2029 USA usb 30,700 0.01
35,000 Hims & Hers Health, Inc., 144A 0% 05/15/2030 USA usD 30,258 0.01
33,000 Euronet Worldwide, Inc., 144A 0.625% 10/01/2030 USA usb 30,174 0.01
33,000 Vishay Intertechnology, Inc. 2.25% 09/15/2030 USA usb 29,741 0.01
25,000 Affirm Holdings, Inc. 0.75% 12/15/2029 USA usb 27,744 0.01
39,000 MARA Holdings, Inc., 144A 0% 08/01/2032 USA usb 26,602 0.01
24,000 Herbalife Ltd. 4.25% 06/15/2028 USA usb 26,028 0.01
351,300 Liberty Interactive LLC 4% 11/15/2029 USA usb 24,591 -
21,000 Vertex, Inc. 0.75% 05/01/2029 USA usb 19,948 -
14,000 Camtek Ltd., 144A 0% 09/15/2030 ISR usb 16,204 -
17,000 Wix.com Ltd., 144A 0% 09/15/2030 ISR usb 15,062 -
14,000 Tempus Al, Inc., 144A 0.75% 07/15/2030 USA usb 14,952 -
15,000 O0SI Systems, Inc., 144A 0.5% 02/01/2031 USA usb 14,786 -
13,000 Solaris Energy Infrastructure, Inc. 0.25% 10/01/2031 USA usD 14,097 -
13,000 ADTRAN Holdings, Inc., 144A 3.75% 09/15/2030 USA usb 14,053 -
13,000 GameStop Corp., 144A 0% 04/01/2030 USA usb 12,887 -
13,000 Upstart Holdings, Inc. 0.25% 08/15/2026 USA usD 12,577 -
14,000 Galaxy Digital Holdings LP, 144A 0.5% 05/01/2031 USA usb 10,647 -
13,000 Cleanspark, Inc., 144A 0% 02/15/2032 USA usb 9,809 -
13,000 IREN Ltd., 144A 0% 07/01/2031 AUS usb 9,659 -
924,000 Fisker, Inc., 144A 2.5% 09/15/2026 USA usb 8,778 -
1,119,000 Amyris, Inc. Escrow Account 1.5% 11/15/2026 USA usb 7,833 -
1,383,000 Shift Technologies, Inc., 144A 4.75% 05/15/2026 USA usb 1,525 -
26,991,321 5.41
951,799 Samarco Mineracao SA, Reg. S 9.5% 06/30/2031 BRA usb 965,258 0.19
964,950 Guitar Center, Inc., 144A, FRN 8.5% 01/15/2029 USA usb 791,259 0.16
728,000 Akbank TAS, Reg. S 9.369% Perpetual TUR usb 767,230 0.15
643,000 Turkiye Vakiflar Bankasi TAO, Reg. S 10.117% Perpetual TUR usb 688,605 0.14
615,000 Windstream Services LLC, 144A 7.5% 10/15/2033 USA usb 630,964 0.13
447,000 Yapi ve Kredi Bankasi A/S, Reg. S 9.25% 01/17/2034 TUR usb 478,567 0.10
406,000 VZ Secured Financing BV, 144A 7.5% 01/15/2033 NLD usb 411,708 0.08
393,000 K Hovnanian Enterprises, Inc., 144A 8% 04/01/2031 USA usb 401,399 0.08
372,000 K Hovnanian Enterprises, Inc., 144A 8.375% 10/01/2033 USA usb 378,346 0.08
1,401,121 § USA usb 357,286 0.07

Ligado Networks LLC, 144A 15.5% 11/01/2023

291,000 Community Health Systems, Inc., 144A 9.75% 01/15/2034 USA usb 306,009 0.06
367,000 Venture Global LNG, Inc., 144A 9% Perpetual USA usb 290,099 0.06
268,000 XPLR Infrastructure Operating Partners LP, 144A 8.625% 03/15/2033 USA usb 282,124 0.06
260,000 Vmed 02 UK Financing I plc, 144A 6.75% 01/15/2033 GBR usb 257,994 0.05
237,000 S&S Holdings LLC, 144A 8.375% 10/01/2031 USA usb 227,306 0.05
534,000 CSC Holdings LLC, 144A 5.75% 01/15/2030 USA usb 197,847 0.04
152,000 XPLR Infrastructure Operating Partners LP, 144A 8.375% 01/15/2031 USA usb 159,818 0.03
128,420 Gol Finance, Inc., 144A 14.375% 06/06/2030 BRA usb 131,791 0.03
283,000 Azul Secured Finance LLP 11.93% 08/28/2028 BRA usb 125,935 0.02
100,000 Ardagh Group SA, 144A 9.5% 12/01/2030 USA usb 108,555 0.02
97,000 Flash Compute LLC, 144A 7.25% 12/31/2030 USA usb 96,225 0.02
247,205 Kaisa Group Holdings Ltd., Reg. S, FRN 7.25% 12/28/2032 CHN usD 3,945 -
256,000 Zhenro Properties Group Ltd., Reg. S 6.63% 01/07/2026 CHN usb 1,600 -
8,059,870 1.62
19,000,000 US Treasury Bill 0% 02/10/2026 USA usb 18,927,292 3.79
2,676,545 Argentina Government Bond 4.125% 07/09/2046 ARG usb 1,917,745 0.38
514,000 Provincia de Cordoba, Reg. S 9.75% 07/02/2032 ARG usb 541,884 0.11
519,000 Province of Santa Fe, Reg. S 8.1% 12/11/2034 ARG usb 510,618 0.10
1,472,000 Peru Government Bond, Reg. S 7.6% 08/12/2039 PER PEN 478,483 0.10
536,000 Petroleos Mexicanos 6.95% 01/28/2060 MEX usb 436,717 0.09
134,500,000 Development Bank of Kazakhstan JSC, Reg. S 13.489% 05/23/2028 KAZ KZT 246,369 0.05
200,000 Turkiye Varlik Fonu Yonetimi A/S, Reg. S 7.75% 09/10/2035 TUR usb 210,643 0.04
23,269,751 4.66
58,320,942 11.69
58,320,942 11.69
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1,310 Pershing Square Holdings Gp LLC Rights** USA usb - -
5,242 Pershing Square Tontine Escrow Account usa usb B i
350,640 Ga70r0m PISC, ADR™ RUS usb - -
11,532,813 .01 Finance A BRA UsD 43,248 0.01
43,248 0.01
43,248 0.01
5,201 Target Global Acquisition I Corp. 1273172027 ISR usb 55 -
4,541 Spree Acquisition Corp. 1 Ltd. 1272272028 ISR usb B B
55 -
82,700 Maxeon Solar Technologies Ltd. 01/15/2028** USA usb 735 B
735 -
6.575 teract sa 02/08/2027" FRA EUR - .
790 -
78,800,000 cpe standard Bank plc, Reg. S O% 06/18/2026 GBR EGP 1,470,454 RR
1,467,000,000 jcpe standard Bank plc, Reg. S, 144A O% 03/19/2026 GBR NGN 960,836 0.19
25,175,000 Goldman Sachs International 0% 04/02/2026** USA EGP 466,952 0-09
378,050 atlas Securities, Inc. O% 02/08/2028 UsA usb 349,903 0.07
378,050 atlas Securities, Inc. 0% 02/08/2028 UsA usb 327,958 0.07
378,050 atlas Securities, Inc. O% 02/08/2028 UsA usb 305,900 0.06
269,000 panimer Scientific, Inc., 144A 3.25% 12/15/2026 UsA usb - -
3,882,003 0.77
3,882,003 0.77
3,926,041 0.78
231,156,498 46.33

*k
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2026 2026

395,179.511 |  2,080,427.407 |  4,190,275.742
(0.000) (0.000) (20,034.394)
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