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12645 (201542 H20H) 11, 151 30 0.7 166. 06 0.7 98.9 4,767
12741 (20157 3 A20H) 11,124 30 0.0 166. 05 A0.0 97.9 1,241
12841 (20157 4 A20H) 11, 269 30 1.6 168. 90 1.7 98.8 1, 249
1293 (20154 5 H20H) 11, 090 30 Al 3 166. 83 AL 2 98.9 1,253
1303 (20154 6 H22H) 10, 906 30 Al 4 164. 53 Al 4 98.9 1, 226
131 (201547 H21 1) 10, 882 30 0.1 164. 77 0.1 99. 1 1,218
13281 (20157 8 A 20H) 10, 789 30 A0. 6 164. 11 AO0. 4 98.9 1,203
13341 (20157 9 A 24H) 10, 710 30 A0.5 163. 49 AO0. 4 99. 1 1, 366
134481 (20154£10 4 20H) 10, 740 30 0.6 165. 00 0.9 98.9 1,361
13541 (2015411 H20H) 10, 660 30 A0. 5 164. 14 N0.5 98.9 1, 350
13611 (2015412421 H) 10, 492 30 Al.3 162. 09 AL.2 98.9 1, 326
13741 (20164 1 A20H) 10, 354 30 A1.0 160. 69 A0.9 99.2 1, 306
13841 (20164F 2 A 22H) 10, 406 30 0.8 162. 60 1.2 98.5 1,321
1393 (20164 3 H22H) 10, 655 30 2.7 166. 80 2.6 98.8 1, 338
1408 (20164 4 H201) 10, 726 30 0.9 168. 82 1.2 99. 0 1, 347
14131 (20164F 5 A20H) 10, 713 30 0.2 169. 37 0.3 99.0 1,341
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1558 (201747 H20H) 10, 758 30 AO0. 3 178. 13 AO0. 3 98. 4 1, 456
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[Ef7i-% | UNITED MEXICAN STATES 3.5 3, 200 3, 340 368,256 | 2021/1/21
US TREASURY N/B 2.0 400 397 43,833 | 2025/2/15

US TREASURY N/B 2.875 1, 200 1,203 132,699 | 2045/8/15

M5 5% | BRITISH COLUMBIA PROV OF 2.65 1, 000 1,030 113,540 | 2021/9 /22
ONTARIO (PROVINCE OF) 2.5 500 496 54,707 | 2026/ 4 /27

TOKYO METROPOLITAN GOVT 2.125 1,500 1,500 165,383 | 2019/ 5 /20

HERRfE% | CAISSE D' AMORT DETTE SOC 1.5 500 499 55,008 | 2019/1 /28
(K< &R | CAISSE DES DEPOTS ET CON 1.25 600 593 65,396 | 2019/5/17
EXPORT-IMPORT BK KOREA 2.375 1,200 1,206 133,033 | 2019/8/12

FG A96413 4.0 278 295 32,542 | 2041/1/1

FG 608681 3.5 2,415 2,495 275,056 | 2045/12/1

FGOLD 15YR G13408 5.0 111 118 13,080 | 2024/1/1

FGOLD 15YR J10986 4.5 142 152 16,773 | 2024/10/ 1

FGOLD 30YR G03698 6.0 50 57 6,349 | 2037/12/1

FGOLD 30YR G04586 5.5 94 104 11,532 | 2038/4/1

FGOLD 30YR G08323 5.0 123 135 14,949 | 2039/2/1

FN 971077 4.5 124 134 14,855 | 2039/2/1

FN AA9357 4.5 249 269 29,727 | 2039/8/1

FN AB5794 3.5 916 949 104,704 | 2042/8/1

FN AH1318 3.5 332 348 38,387 | 2026/1/1

FN AS4301 4.0 565 597 65,897 | 2045/1/1

FN AS6673 4.0 699 738 81,436 | 2046/2/1

FN MA2218 3.0 740 746 82,263 | 2045/3/1

FNMA 30YR 889260 5.0 89 98 10,881 | 2038/4/1

FNMA 30YR 889579 6.0 59 67 7,440 | 2038/5/1

FNMA 30YR 889749 5.5 72 80 8,881 | 2038/6/1

FNMA 30YR 889982 5.5 72 80 8,925 | 2038/11/1

G2 MA1920 4.0 747 791 87,203 | 2044/ 5 /20

G2 MA2445 3.5 533 556 61,381 | 2044/12/20

G2 MA3106 4.0 2,867 3,034 334,455 | 2045/ 9 /20

GNMA 30YR 698484 5.0 103 114 12,592 | 2039/8/15

GNMA 30YR 711010 5.0 113 125 13,833 | 2039/11/15

GNMA 30YR 737086 4.5 324 351 38,693 | 2040/8/15

SWEDISH EXPORT CREDIT 1.75 800 796 87,782 | 2021/3/10

Mm% | ABBVIE INC 3.6 300 307 33,866 | 2025/5/14
(ADREEAS | ACE INA HOLDINGS 4.35 100 109 12,090 | 2045/11/3
ACTAVIS FUNDING SCS 3.8 200 207 22,896 | 2025/3/15

AFLAC INC 3. 625 300 316 34,833 | 2024/11/15

ALTRIA GROUP INC 4.0 100 107 11,808 | 2024/1/31

AMERICAN EXPRESS CO 4.05 150 153 16,870 | 2042/12/3
ANHEUSER-BUSCH INBEV FIN 3.65 100 103 11,401 | 2026/2/1

APPLE INC 2.15 150 149 16,526 | 2022/2/9

AT&T INC 3.95 200 204 22,575 | 2025/1/15

AUTOZONE INC 2.875 150 150 16,546 | 2023/1/15

AUTOZONE INC 3.125 230 232 25,665 | 2023/7/15

— 27
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BANK OF AMERICA CORP 3.5 150 150 16,605 | 2026/4 /19
BANK OF AMERICA CORP 5.0 100 112 12,364 [ 2044/1 /21
BANQUE FED CRED MUTUEL 2.5 250 251 27,691 | 2021/4/13
BERKSHIRE HATHAWAY INC 4.5 200 221 24,401 | 2043/2/11
BG ENERGY CAPITAL PLC 4.0 200 212 23,473 | 2021/10/15
BP CAPITAL MARKETS PLC 3.814 150 158 17,422 | 2024/2/10
BP CAPITAL MARKETS PLC 3. 588 500 512 56,531 | 2027/4/14
CANADIAN PACIFIC RR CO 2.9 200 199 22,002 | 2025/2/1
CENTRAL NIPPON EXPRESSWY 2.293 500 494 54,481 | 2021/4 /23
CENTRAL NIPPON EXPRESSWY 2.091 700 687 75,758 | 2021/ 9/14
CENTRAL NIPPON EXPRESSWY 2.849 2, 000 2,016 222,247 | 2022/3/3
CISCO SYSTEMS INC 5.5 150 187 20,651 | 2040/ 1/15
CONAGRA INC 3.2 118 119 13,224 | 2023/1/25
CONOCOPHILLIPS COMPANY 4.2 100 106 11,788 | 2021/3/15
CROWN CASTLE INTL CORP 4.45 100 106 11,762 | 2026/2/15
DANSKE BANK A/S 2.7 500 505 55,692 | 2022/3/2
DIAMOND 1 FIN/DIAMOND 2 6. 02 200 221 24,432 | 2026/ 6 /15
DUKE ENERGY CORP 3.75 150 157 17,408 | 2024/4/15
FIFTH THIRD BANK 2.25 200 200 22,074 | 2021/6 /14
GOLDCORP INC 3.625 150 156 17,207 | 2021/6/9
GOLDMAN SACHS GROUP INC 2.0 200 200 22,069 | 2019/4 /25
GOLDMAN SACHS GROUP INC 5.75 100 112 12,436 | 2022/1 /24
GOLDMAN SACHS GROUP INC 3.75 50 51 5,645 | 2025/5 /22
HCP INC 3.875 120 122 13,502 | 2024/8/15
JEFFERIES GROUP LLC 4.85 171 180 19,848 | 2027/1/15
JOHNSON & JOHNSON 3.75 200 205 22,660 | 2047/3/3
JPMORGAN CHASE & CO 3.9 250 260 28,758 | 2025/7/15
JPMORGAN CHASE & CO 5.4 100 120 13,240 | 2042/1/6
KONINKLIJKE KPN NV 8.375 200 277 30,595 | 2030/10/ 1
LOCKHEED MARTIN CORP 4.7 100 112 12,386 | 2046/5/15
LYB INTL FINANCE BV 4. 875 50 53 5,895 | 2044/3/15
MARATHON OIL CORP 6.8 200 230 25,461 | 2032/3/15
MARSH & MCLENNAN COS INC 3.5 225 232 25,588 | 2025/ 3/10
MARSH & MCLENNAN COS INC 4.35 62 65 7,242 | 2047/1/30
MET LIFE GLOB FUNDING I 3.45 300 310 34,172 | 2026/12/18
MORGAN STANLEY 3.95 150 151 16,749 | 2027/4 /23
NATIONAL RURAL UTILITIES 3.25 100 102 11,264 | 2025/11/1
NEWELL RUBBERMAID INC 5.375 200 230 25,462 | 2036/4/1
NEXTERA ENERGY CAPITAL 4.5 275 294 32,497 | 2021/6/1
ORANGE SA 4.125 100 106 11,792 | 2021/9/14
PEMEX PROJ FDG MASTER TR 5.75 3, 000 3,076 339,089 | 2018/3/1
PETROLEOS MEXICANOS 3.5 1,000 1,017 112,103 | 2018/7 /18
PNC BANK NA 3.25 250 255 28,201 | 2025/6/1
PROLOGIS LP 3.35 100 103 11,410 | 2021/2/1
RABOBANK NEDERLAND 11.0 200 233 25,711 | 2049/12/29
REPUBLIC SERVICES INC 5.0 150 161 17,822 | 2020/3/1
REYNOLDS AMERICAN INC 4.45 250 270 29,774 | 2025/ 6 /12
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B KA AR NEReE | REREE HEFEA A
TAY A % FH kv FH kv TH
MeE k% | SEMPRA ENERGY 3.75 100 103 11,461 | 2025/11/15
(AUREEAIS) | SHELL INTERNATIONAL FIN 4.0 100 98 10,852 | 2046/5/10
SOUTHERN €O 4.4 100 100 11,108 | 2046/7/1
SOUTHERN COPPER CORP 6.75 63 72 8,045 | 2040/4/16
TIME WARNER INC 3.6 200 200 22,131 | 2025/7/15
UNION PACIFIC CORP 2.75 200 199 21,948 | 2026/3/1
US BANK NA CINCINNATI 2.8 250 248 27,359 | 2025/1 /27
VENTAS REALTY LP/CAP CRP 4.75 250 269 29,668 | 2021/6/1
VERIZON COMMUNICATIONS 4.812 223 225 24,871 | 2039/3/15
VOLKSWAGEN GROUP AMERICA 1.65 200 199 22,023 | 2018/5/22
WELLPOINT INC 3.3 300 307 33,913 | 2023/1/15
WELLS FARGO & COMPANY 3.45 150 153 16,908 | 2023/2/13
WELLS FARGO & COMPANY 3.3 250 253 27,954 | 2024/9/9
WESTPAC BANKING CORP 2.6 100 101 11,157 | 2020/11/23
WESTPAC BANKING CORP 2.1 294 292 32,241 | 2021/5/13
WESTPAC BANKING CORP 3.35 119 119 13,213 | 2027/3/8
/I i 4, 830, 038
B FH THFE RN | TAFH L
ﬁfﬁgﬁé) JAPAN BANK FOR INTL COOP 2.3 200 201 16,531 | 2018/3/19
N Bl 16, 531
AFY R TFHAR K THAR K
[Ef7E% | UK TREASURY 5.0 300 396 55,750 | 2025/3/7
UK TREASURY 2.0 2, 400 2,628 369,339 | 2025/9/7
UK TREASURY 4.75 1, 200 1,714 240,947 | 2030/12/ 7
UK TREASURY 4.75 500 780 109,663 | 2038/12/ 7
UK TREASURY 3.5 250 347 48,809 | 2045/1 /22
UK TREASURY 4.25 1, 900 3,017 424,144 | 2046/12/ 7
L@t | AVIVA PLC 6. 625 100 115 16,200 | 2041/6/3
(ADREEMTS | BANK OF AMERICA CORP 4,25 200 233 32,881 | 2026/12/10
DIGITAL STOUT HOLDING LL 4.75 250 283 39,858 | 2023/10/13
ENEL FINANCE INTL NV 5. 625 75 93 13,073 | 2024/8/14
EXPERIAN FINANCE PLC 3.5 150 165 23,213 | 2021/10/15
GREAT ROLLING STOCK 6. 25 200 230 32,385 | 2020/ 7 /27
IMPERIAL BRANDS FINANCE 5.5 150 190 26,832 | 2026/ 9 /28
LLOYDS BANK PLC 7.5 200 275 38,722 | 2024/4/15
VERIZON COMMUNICATIONS 4.75 200 240 33,837 | 2034/2/17
VOLKSWAGEN FIN SERV AG 1.75 100 101 14,320 | 2020/4 /17
WELLS FARGO & COMPANY 3.5 100 113 15,970 | 2029/9/12
WESTERN POWER DIST EAST 5.25 100 119 16,848 | 2023/1/17
YORKSHIRE BUILDING SOC 3.5 150 162 22,837 | 2026/4 /21
/h Bl 1,575,636
Ay =—T TFAVz=Fvyu—F | FAYz=F v )n—F
[Ef#ZE% | SWEDISH GOVERNMENT 5.0 10, 000 11,923 150,945 | 2020/12/ 1
SWEDISH GOVERNMENT 3.5 18, 000 21, 331 270,060 | 2022/6/1
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AV x2—T % | TAYz=7v)o-F | FAY=-Fv)n—F TH
ﬁﬁfﬁi) KOMMUNINVEST I SVERIGE 0. 625 10, 000 9,973 126,269 | 2023/11/13
PR\ S ERE
/I G 547, 275
o—n Ta—n Ta—n
RA Y [Ef#ZE% | BUNDESREPUB. DEUTSCHLAND 0.5 8, 700 9,010 1,112,844 | 2026/2/15
BUNDESREPUB. DEUTSCHLAND 3.25 500 744 91,999 | 2042/7/4
BUNDESREPUB. DEUTSCHLAND 2.5 3, 250 4,310 532,449 | 2044/ 7/ 4
W@k | ALLIANZ SE 5. 625 200 243 30,033 | 2042/10/17
(BUBEEMEE) | BAYER AG 2.375 300 300 37,159 | 2075/4/2
ABYT [Ef#&ZE% | BUONI POLIENNALI DEL TES 1.05 5, 300 5,427 670,378 | 2019/12/1
BUONI POLIENNALI DEL TES 3.75 5, 500 6, 327 781,472 | 2024/9/1
BUONI POLIENNALI DEL TES 2.5 1, 000 1,063 131,340 | 2024/12/ 1
BUONI POLIENNALI DEL TES 1.5 6, 000 5,920 731,289 | 2025/6/1
BUONI POLIENNALI DEL TES 5.0 1, 300 1, 694 209,309 | 2040/9/1
L A% | ASSTCURAZIONT GENERALT 5.5 250 270 33,452 | 2047/10/27
(BDREEAES) | ENI SPA 0.75 100 101 12,588 | 2022/5/17
TERNA SPA 1.0 200 192 23,727 | 2028/10/11
TTUA [Ef#zZE% | FRANCE (GOVT OF) 0.5 3, 400 3, 457 427,029 | 2025/5/25
FRANCE GOVERNMENT 0.A. T 1.0 2,200 2,313 285,715 | 2025/11/25
ﬁﬁgﬁg) UNEDIC 0. 625 300 303 37,505 | 2026/3/3
w4 | AUTOROUTES DU SUD DE LA 2.95 200 229 28,315 | 2024/1 /17
(AUBEEAES) | AUTOROUTES DU SUD DE LA 1.25 200 203 25,182 | 2027/1/18
AXA SA 5.25 350 392 48,524 | 2040/ 4/16
BANQUE FED CRED MUTUEL 2.625 200 218 26,968 | 2021/2/24
BNP PARIBAS 1.125 100 103 12,787 | 2023/1/15
CARREFOUR SA 1.75 100 103 12,773 | 2019/ 5 /22
ENGIE 3.875 300 323 40,015 | 2049/6/2
KERING 0. 875 200 205 25,373 | 2022/ 3/28
ORANGE SA 1.0 200 202 25,018 | 2025/5 /12
RCI BANQUE SA 2.25 250 267 33,073 | 2021/ 3/29
TOTAL SA 3.875 100 108 13,352 | 2049/12/29
AFY R W@ AES | AON PLC 2.875 250 277 34,299 | 2026/5/14
(BOREEMEE) | BP CAPITAL MARKETS PLC 1.373 100 104 12,955 | 2022/3/3
BRITISH TELECOMMUNICATIO 1.75 240 249 30,874 | 2026/ 3/10
EASYJET PLC 1.125 120 120 14,915 | 2023/10/18
FCE BANK PLC 1.875 200 208 25,803 | 2021/ 6 /24
HAMMERSON PLC 2.0 200 212 26,236 | 2022/7/1
ITV PLC 2.125 200 209 25,888 | 2022/9/21
SKY PLC 1.5 178 185 22,965 | 2021/9/15
YORKSHIRE BUILDING SOC 2.125 500 518 64,045 | 2019/3/18
*T HEthfE S | ABN AMRO BANK NV 1.0 125 128 15,836 | 2025/4/16
(BUBEZEAES) | ACHMEA BANK NV 0. 875 200 202 25,011 | 2018/9/17
ADECCO INT FINANCIAL SVS 1.5 250 263 32,592 | 2022/11/22
AEGON NV 4.0 100 105 13,062 | 2044/4 /25
DEUTSCHE TELEKOM INT FIN 1.5 220 222 27,500 | 2028/4/3
ENEL FINANCE INTL NV 1.375 261 259 32,110 | 2026/6/1
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*T K L@k | ING BANK NV 3.625 300 330 40,791 | 2026/ 2 /25

(BOREEAEE) | LEASEPLAN CORPORATION NV 1.375 300 305 37,731 | 2018/9 /24

NN GROUP NV 4.625 166 179 22,149 | 2048/1/13

REPSOL INTL FINANCE 2.125 100 106 13,179 | 2020/12/16

WOLTERS KLUWER NV 1.5 100 101 12,596 | 2027/3/22

AL v [Ef#ZE% | BONOS Y OBLIG DEL ESTADO 3.75 2,500 2,645 326,705 | 2018/10/31

BONOS Y OBLIG DEL ESTADO 4.85 1, 600 1,867 230,706 | 2020/10/31

BONOS Y OBLIG DEL ESTADO 5.5 1, 000 1,215 150,167 | 2021/ 4 /30

BONOS Y OBLIG DEL ESTADO 4.4 1, 000 1,237 152,889 | 2023/10/31

BONOS Y OBLIG DEL ESTADO 3.8 1,100 1,320 163,067 | 2024/ 4 /30

BONOS Y OBLIG DEL ESTADO 5.15 400 587 72,530 | 2044/10/31

SPANISH GOVERNMENT 4.2 1, 000 1, 287 158,978 | 2037/1/31

TELEFONICA EMISIONES SAU 1.46 300 301 37,221 | 2026/4/13

AL F— BELGIUM KINGDOM 0.8 3, 200 3,332 411,594 | 2025/6 /22

ANHEUSER-BUSCH INBEV NV 1.5 125 131 16,229 | 2025/3/17

ANHEUSER-BUSCH INBEV NV 2.75 70 75 9,366 | 2036/3/17

SOLVAY SA 1.625 100 105 13,020 | 2022/12/ 2

AT z—F ?Egﬁ@%g;f it SVENSKA HANDELSBANKEN AB 1.125 100 104 12,859 | 2022/12/14

i

=2 YT EM 4 | oW AG 2.625 200 222 27,501 | 2022/ 9 /27

NIvy Ty | Ei@tkEs | GLENCORE FINANCE EUROPE 1.25 100 101 12,582 | 2021/3/17

(BOREEAMEE) | HOLCIM US FINANCE SARL & 2. 625 400 432 53,381 | 2020/9/7

SES 4.75 200 232 28,730 | 2021/3/11

T rv— | Hi@thfE% | 1SS GLOBAL A/S 1.125 200 204 25,283 | 2020/1/9

(BOREEAES) | 1SS GLOBAL A/S 1.125 100 102 12,699 | 2021/1/7

TANT YR | EfEFES | IRISH GOVERNMENT 5.4 500 688 84,993 | 2025/3/13

IRISH TSY 0.8% 2022 0.8 1,500 1,570 193,972 | 2022/3/15

%ﬁgﬁﬁﬁ RYANAIR DAC 1.125 300 304 37,560 | 2023/8/15

TAYVA i AkE% | BANK OF AMERICA CORP 1.375 100 103 12,811 | 2021/9/10

(BEE#EAES | BERKSHIRE HATHAWAY FIN 1.625 200 189 23,431 | 2035/3/16

EASTMAN CHEMICAL CO 1.5 150 155 19,222 | 2023/5/26

IBM CORP 1.125 100 102 12,667 | 2024/9/6

IBM CORP 1.75 300 317 39,167 | 2028/3/7

JEFFERIES GROUP INC 2.375 200 210 26,008 | 2020/ 5 /20

MASTERCARD INC 1.1 350 361 44,674 | 2022/12/1

MET LIFE GLOB FUNDING I 2.375 200 220 27,233 | 2023/1/11

MOHAWK INDUSTRIES INC 2.0 250 264 32,662 | 2022/1/14

MORGAN STANLEY 1.75 200 208 25,759 | 2024/ 3 /11

PHILIP MORRIS INTL INC 1.875 175 186 22,980 | 2021/3/3

PROLOGIS LP 3.375 300 346 42,818 | 2024/ 2/20

WHIRLPOOL CORP 0. 625 250 253 31,307 | 2020/ 3/12

F=Ar7 )T ?ﬁt@fﬂ’%“# COMMONWEALTH BANK AUST 3.0 1, 000 1,140 140,861 | 2022/5/3
FURBEARS)

/h Bl 8,703, 879

— 31
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[EfifzE% | POLAND GOVERNMENT BOND 2.0 14, 000 13,748 405,566 | 2021/4 /25
POLAND GOVERNMENT BOND 5.75 4, 500 5,184 152,954 | 2022/9/23
/N B 558, 520
F—=ARZ VT T-5 KoL T5 KL
[EfifzE% | AUSTRALIAN GOVERNMENT 4.5 1,300 1,584 131,570 | 2033/4 /21
AUSTRALIAN GOVERNMENT 3.75 2,200 2,435 202,171 | 2037/4 /21
Heik{E%% | AFRICAN DEVELOPMENT BANK 3.3 1, 000 1,020 84,726 | 2027/7/27
(K< 4@fE%) | ASTAN DEVELOPMENT BANK 6. 25 1, 000 1,110 92,174 | 2020/3/5
BK NEDERLANDSE GEMEENTEN 3.25 2, 000 2,025 168,151 | 2025/7/15
BK NEDERLANDSE GEMEENTEN 3.25 2, 000 2,010 166,861 | 2026/ 8 /24
BK NEDERLANDSE GEMEENTEN 3.5 2, 500 2, 554 212,069 | 2027/7/19
EUROFIMA 5.5 3, 000 3, 262 270,832 | 2020/ 6 /30
EUROFIMA 3.9 700 735 61,018 | 2025/12/19
EUROPEAN INVESTMENT BANK 6.0 1, 000 1,114 92,508 | 2020/8/6
EUROPEAN INVESTMENT BANK 5.0 1, 000 1,117 92,787 | 2022/8/22
EUROPEAN INVESTMENT BANK 4.75 1, 000 1,122 93,137 | 2024/8/7
INTL BK RECON & DEVELOP 5.75 5, 000 5,572 462,589 | 2020/10/ 1
INTL FINANCE CORP 3.2 1, 000 1,018 84,583 | 2026/ 7 /22
KFW 6. 25 1, 000 1,148 95,327 | 2021/5/19
KEW 5.5 1, 000 1,136 94,331 | 2022/2/9
LANDWIRTSCH. RENTENBANK 5.5 1, 500 1,703 141,374 | 2022/3/29
LANDWIRTSCH. RENTENBANK 2.7 2,000 2,013 167,009 | 2022/9/5
LANDWIRTSCH. RENTENBANK 4.25 1, 000 1,086 90,198 | 2023/1/24
NEDER WATERSCHAPSBANK 3.15 500 495 41,128 | 2026/9/2
QUEENSLAND TREASURY CORP 4.25 3, 000 3,303 274,249 | 2023/ 7 /21
QUEENSLAND TREASURY CORP 3.25 2,000 2,056 170,671 | 2026/ 7 /21
WESTERN AUST TREAS CORP 5.0 2, 000 2, 309 191,670 | 2025/7 /23
/N i3 3,481, 234
& it 19,713,116
ORI AHEIE, WK O 2 o728 [EH o X% AR 7E B ARG O MEIC L v BB L s b o T,
kA - FHMARO ALY Y $5C,
| RMEGIOREHMRER
& iz} il = 5 &
H Jos il 5t sy #H
EHoH oM
[t Gl| TNOTE (2YEAR) _ 1,191
st TNOTE (5YEAR) — 391
BOBL 657 —
BUNDS - 610
E5] TBOND - 84
TNOTE (10YEAR) — 989
ULTRA (10YEAR) — 793

* WK Y BT,
* R
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OB EBIETHEDIERK (20174 6 A12BHE)
i A _ e | x
iF il #H 54 #
+M %
INFTAE 19,713,116 89. 4
a—)L - m— 5 F O, 2,336, 182 10.6
PG5 FEM pER KA 22, 049, 298 100. 0

* BEROHNANNTE Y 5T,

sk MHSRIZ 1) D AMEHETHIZ E (20, 565, 288T-1) DOEEEFEMIEREE (22, 049, 298 T-1) 1235 L1393, 3% TT,
*AMERECEEL, WIRONHIZ 73 EH O M@K EG 7 BRSO MEIC L 0 FEHRFE L b 0T, Lk K=110. 230, 1454 K1=81. 94/,

1548 R=140. 541, 1A% =—F > 7 0—F=12. 661, 1/ /L% = —2 0—x=12. 98/, 12—n=123.51[4, 1210 5=29.50[9, 14 K1
=83. 011,
O%k, Bff. TARUVEEMBENKR wizernage OBEEDIK; (20164 6 H11E~20174 6 H128)
I H ERES I H B b
| |

A &BE 24,977,959, 635 (A) ERHZENE 549,422, 894
a— e m— 1, 895, 085, 892 X HUHLE 550, 230, 943
ONKEAE GATTIAR) 19, 713, 116, 908 L O E 330, 690
KILAL: 2,961,919, 961 ARG, A 1,138,739

AU &, 150, 755, 515 ® ﬁ‘f%#ﬁﬁ*ﬁﬁ 43,138,876
RLE% 14, 290, 562 :ifg Al’ 640, 475, 280
TS 242, 790, 797 e 1,697, 336, 404

= (C) ZYERSI%EEG|18% 87, 440, 882

B &fE 3,005, 337,723 Al 149, 774 111
*:’%% 908, 85, 601 CIE A 62,333,229
mmg@@ 36, 500, 000 0) BEBm= A 3,521, 559
ALALE 2,122 E) LHEHS(A+B+C+D) 676, 481, 003

(C) *‘mﬁﬁiﬁsﬁ(A - B) 2], 972, 621 N 912 (F) ﬁﬁ%ﬁﬂ*ﬁﬁ% 6, 240, 575’ 837
TA 14, 286, 445, 663 @) BIETEERS 888, 331, 297
IR R 4 7,686, 176, 249 o) EpziEns A 119,211,978

(D) ZEAEROH 14,286, 445, 66300 (I) EH(E+F+G+H) 7,686, 176, 249
1/F0O% Y REMEE(C/D) 15, 380 REAGHIBEE (1) 7,686, 176, 249

W8 T AR 1312, 709, 644, 982 1, M 3B N ER E JT A BT
1,817, 158, 70314, M —ffigf e A%E X240, 358, 0221, 1 1
W70 WG PEREITL. 5380 T,
WP —T 7o RERGENG LT 5 EEETEO S HRTALE
« ) LTHSMER T 7 v B (0 A% LBWH) FD (ERKKSEREFEH)
14,029, 078, 1051
© ) LWTWMERT 7 B (A Z LB FC GERESBERE ZHA)
257, 367, 558/

(1)

(1)

477> FOERO iz Zt SN T2 KEoR TRt CREREmESHE) 3, KEOF

LD BEERYAR AT, Arthur F. Bell, Jr. & Associates, L. L. C. (74—« ~Lt)) %, 477>
KERETRD 5T D DERMIECE OfLOLEREME, M7 7> FOZFEIRb>TY 7 7

LAk 5 O, (1) RHEREHELZ L&, (2) AHEOBELY 7 7 FOZMFEIKH LIz L &, 2
DHTE, T—H—« Uk TISZ L7eRELA ISEM SIS Z LIk - T, ZBEOHRR S ENBYEZ T M- TV Y 7 7 ¥ FICBT 2EM#EHEONE, smbt, LOMofFHI e

ESLOTEHY A,

* AR ORPLO T T (B) AffiFE T E B LU0 £ FERI
BRIFYROFTMIRZNC LD EDEEHET,

*AHIE ORI O P T (6) BIMEEERBEE L H 201, FitoiBn
ROEDKE, BINBREER LMD ez 2 Lo Wie 280 &
WNET,

*HEORWO P T H) BHERBEE L H D5 OIT, PR O,
TEARD O R Z 75 LBV 2B 2 VW E T,
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TR D TS UIRERAL (AT LE L, 7—%— « ~ULfld, THSZL7ZRERAL & LT,

ki YT 7 IR AFIRY £, T - LD IS LREEAL L LTo
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J L5 —AMPEMESRT 7 > FFC GEEHEIRERER)
F1238A~5512887 (20165125 8 A~201746 A 7 H)

O 77 FDEHEHA

& D %
S it B E 2006@9)%1451«1&% EHRE LE9.
JLS-MWPENEZET7VF XY—TJ720F (UF IRF—TJ72UF] EVVET, ) FRAIE~DEEZBLT, FELT
E R 5 & A= bZ U7 RLETORME (BE. BUTHBIME. EBUFE (NBUFE) . BREEE. HES) sRENCEIERENRE L,
EAMEOREERZICLEANE LTHEBNAERETOI CLE2EARL LFET, REMANBETEEIC OV TIE, RAILLT
ABANYUEFRAL, ABETHIRIOERERSCLEBRLET.
[—— JLS—MPEMEHRTI 7Y FFC [ XHF—T 7Y REBAHEZFERERR L LET BB NUBEEICEERET LHEENHYET .
&% X ¥ — 7 7 U F|A—AFSUFZFLETORHEEZIERENZRELET.,
rnmEsR L2 —APENEST7 Y FIC| AERCHEE~QRAREI S ICBHRERT A,
ke ~ ¥ — J 7 v F|ABBTEE~OREISICIFERERTZEA.
5B B & FRERFIC, RAE LTHF - EAFENBRFLEROCRENBRETVET, L. BEMBKEFCL>TEEERFNFLL
T Ah2BENHYET, BEKOEACOVTIE, FICHRERITS. TAMYLEA—DERETVET.,

Omit30EA N ERERE

N N T i m]~ v 7 <~ = 7. e PR
; 5 N = T Y i 7 i t
(G BlvE) s B A % = o = MOA b E | kil

M I % % % % BT

9931 (201654F 1 A 7 H) 9, 541 6 1.0 120. 85 1.5 90.8 12.3 1,015
1003 (201542 H 9 H) 9,601 7 0.7 122.09 1.0 87.9 11.0 1,022
1013 (2015%E3 H 9 H) 9, 560 4 N0.4 121. 47 AN0.5 95.5 5.2 1, 069
102} (2015%E4 H 7 H) 9, 657 7 1.1 123. 07 1.3 92.5 14.1 936
103341 (2015%E 5 A 7 H) 9, 447 3 A2.1 120. 03 N2.5 98.9 12. 1 943
104341 (2015%F- 6 A 8 H) 9,414 6 0.3 119. 57 A0.4 94.9 14.2 1,071
105341 (2015%F 7 A 7 H) 9,430 6 0.2 120. 13 0.5 90.2 1.4 1, 160
1063 (20154E8 H 7 H) 9, 468 9 0.5 120. 62 0.4 94.4 1.5 1,164
1073 (2015%E 9 H 7 H) 9,522 6 0.6 121. 61 0.8 90.2 11.9 1,187
1083 (20154E10H 7 H) 9,502 4 N0.2 121.52 A0 1 93.3 12.2 1,185
109341 (20154F11 4 9 H) 9, 426 4 0.8 120. 77 0.6 97.9 13.9 1,192
110341 (2015%F12H 7 H) 9, 355 0 0.8 119.85 0.8 98.4 20.0 1, 260
11135 (2016%F 1 A 7 H) 9,419 5 0.7 120. 93 0.9 90. 1 33.3 1, 367
112} (20164 2 H 8 H) 9,478 5 0.7 122.01 0.9 94.6 35.3 1,351
1131 (201643 H 7 H) 9,451 0 0.3 121.78 N0.2 97.0 26.6 1,378
1143 (2016%E4 H 7 H) 9,495 7 0.5 122. 41 0.5 94.7 25.3 1, 386
115341 (20164F 5 A 9 H) 9,572 6 0.9 123. 56 0.9 91.2 16.9 1, 330
116341 (201646 A 7 H) 9,623 4 0.6 124.13 0.5 92.4 20.8 1,327
11734 (20164F 7 A 7 H) 9,707 3 0.9 125. 37 1.0 91.0 29.8 1, 350
1183 (201648 H 8 H) 9,714 4 0.1 125. 45 0.1 95.0 24.3 1,435
119 (201649 H 7 H) 9,722 4 0.1 125. 28 A0 1 95.7 25.3 1,502
1203 (20164F10H 7 H) 9,637 4 0.8 124.09 0.9 95.2 26.0 1,641
121341 (20164F11 4 7 H) 9,590 4 A0.4 123.32 0.6 96.0 37.9 1,672
122341 (20164E12H 7 ) 9,413 6 Al.8 120. 74 AN2.1 98. 6 34.0 1, 646
1231 (201741 H10H) 9,402 4 A0 1 120. 69 0.0 100. 0 36.0 1,644
1243 (201742 H 7 H) 9,418 4 0.2 120. 66 A0.0 95.3 38.5 1,705
1258 (201743 H 7 H) 9,414 4 0.0 120. 57 A0 1 95.8 11.5 1,759
12691 (201744 H 7 H) 9,494 7 0.9 121. 87 1.1 92.7 20. 1 1, 809
127391 (201745 H 8 H) 9, 467 2 0.3 121.55 0.3 94.4 16. 2 1,861
128391 (201746 H 7 H) 9, 584 5 1.3 123. 19 1.4 93. 3 35. 4 1, 954
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#1234 12H K 9, 400 AO0. 1 120. 61 A0. 1 99.4 36. 6
S

201741 H10H 9, 406 AO0. 1 120. 69 A0.0 100.0 36.0
o

201741 A10H 9, 402 — 120. 69 — 100. 0 36. 0

#1244 1HK 9,427 0.3 120. 81 0.1 98.4 43.2
B A

2017T4E2 A 7T H 9,422 0.2 120. 66 A0.0 95.3 38.5
W

201742 H 7 H 9,418 — 120. 66 — 95.3 38.5

#1258 2HK 9,451 0.4 120. 98 0.3 97.2 14.1
TRES)

201793 H 7 H 9,418 0.0 120. 57 A0. 1 95.8 11.5
o

201743 A 7 H 9,414 — 120. 57 — 95.8 11.5

#1264 3 AR 9, 460 0.5 121. 28 0.6 96. 1 18.1
RS
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o
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20174E5 4 8 H 9, 467 — 121. 55 — 94.4 16. 2

1284 5 AR 9, 582 1.2 123. 10 1.3 93.6 33.9
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20174E6 4 7 H 9, 589 1.3 123. 19 1.4 93.3 35.4
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[Eff7i % | AUSTRALIAN GOVERNMENT 2.75 200 207 17,067 | 2024/ 4 /21
AUSTRALTAN GOVERNMENT 4.5 1,040 1,272 104,551 | 2033/4 /21

AUSTRALTAN GOVERNMENT 3.75 1, 400 1,555 127,777 | 2037/4 /21

AUSTRALTAN GOVERNMENT 3.25 700 714 58,721 | 2039/6 /21

AUSTRALIAN GOVERNMENT 3.0 1,470 1,375 113,047 | 2047/3/21

HERfE% | AIRSERVICES AUSTRALIA 4.75 500 538 44,241 | 2020/11/19
(Br< 4@fE) | ASIAN DEVELOPMENT BANK 2.6 1,500 1,522 125,067 | 2020/ 1/16
ASIAN DEVELOPMENT BANK 2.8 1, 300 1,327 109, 044 | 2021/1/19

AUSTRALIAN POSTAL CORP 5.0 800 860 70,684 | 2020/11/13
INTER-AMERICAN DEVEL BK 3.25 1,500 1,547 127,126 | 2020/2/7
INTER-AMERICAN DEVEL BK 3.75 1, 200 1,275 104,835 | 2022/ 7 /25

INTL BK RECON & DEVELOP 2.5 2,300 2,324 190,994 | 2020/ 3 /12

INTL FINANCE CORP 3.25 1, 200 1,233 101,317 | 2019/7 /22

INTL FINANCE CORP 2.7 2, 400 2,427 199,475 | 2021/2/5

KEW 2.75 2,500 2,543 208,989 | 2020/4 /16

LANDWIRTSCH. RENTENBANK 2.7 700 711 58,452 | 2020/ 1 /20
LANDWIRTSCH. RENTENBANK 2.7 1, 000 1,011 83,131 | 2022/9/5

NEW S WALES TREASURY CRP 6.0 440 516 42,451 | 2022/3/1

NEW S WALES TREASURY CRP 4.0 2, 050 2,244 184,417 | 2023/ 4 /20

NEW S WALES TREASURY CRP 5.0 1, 050 1,230 101, 127 | 2024/ 8 /20

NEW S WALES TREASURY CRP 3.0 1, 000 1,015 83,439 | 2028/3/20

NORTHERN TERRITORY TREAS 4.25 500 539 44,324 | 2021/9/20

QUEENSLAND TREASURY CORP 6.0 560 661 54,386 | 2022/7 /21

QUEENSLAND TREASURY CORP 4.25 3,100 3,424 281,356 | 2023/7/21

QUEENSLAND TREASURY CORP 5.75 3, 750 4,530 372,244 | 2024/ 7 /22

QUEENSLAND TREASURY CORP 4.75 370 425 34,953 | 2025/7 /21

QUEENSLAND TREASURY CORP 3.25 800 823 67,700 | 2026/ 7 /21

QUEENSLAND TREASURY CORP 2.75 3, 360 3,291 270,431 | 2027/8 /20

TREASURY CORP VICTORIA 5.5 1,115 1,348 110,786 | 2024/12/17

TREASURY CORP VICTORIA 5.5 900 1,113 91,520 | 2026/11/17

TREASURY CORP VICTORIA 3.0 500 504 41,457 | 2028/10/20

WESTERN AUST TREAS CORP 2.5 900 912 74,969 | 2020/ 7 /22

WESTERN AUST TREAS CORP 7.0 600 712 58,558 | 2021/7/15

WESTERN AUST TREAS CORP 2.75 900 913 75,054 | 2022/10/20

WESTERN AUST TREAS CORP 2.5 1, 300 1,280 105,194 | 2024/ 7 /23

WESTERN AUST TREAS CORP 5.0 1,150 1,335 109, 709 | 2025/ 7 /23

WESTERN AUST TREAS CORP 3.0 500 499 41,015 | 2026/10/21

WESTERN AUST TREAS CORP 3.0 600 593 48,729 | 2027/10/21

MEimA A | AAL LTD 4. 985 500 525 43,153 | 2042/10/ 6
(BOREEMEE) | ABB FINANCE AUSTRALIA 4.25 500 505 41,541 | 2017/11/22
ADANI ABBOT POINT TERMIN 6.75 1, 000 1,006 82,682 | 2018/11/1

AGL ENERGY LTD 5.0 1, 200 1,267 104,130 | 2021/11/5

ATRPORT MOTORWAY TRUST 5.5 1, 200 1,294 106,385 | 2020/12/ 9

ALE DIRECT PROPERTY TRUS 5.0 1, 000 1, 050 86,339 | 2020/8/20

ANGLO AMERICAN CAPITAL 5.75 1,500 1,546 127,043 | 2018/11/27

— 44




J LT —APEMNESRT 7 > FFC GEEHEEIRERER)

] B ES
% ] " - AEOMm -
Fl % K < AH NERaE | BRI fERFEA A
F—=ANZUT % T5 KL T35 KL TH

E@tb{is | APPLE INC 2. 385 1,500 1,504 123,611 | 2019/8/28
(ACREEMEE | APT PIPELINES LTD 7.75 1,700 1,937 159,182 | 2020/ 7 /22
ASCIANO FINANCE LTD 5.4 700 731 60,067 | 2027/5/12
AURIZON NETWORK PTY LTD 5.75 500 541 44,478 | 2020/10/28
AUSNET SERVICES HOLDINGS 7.5 1,900 1,928 158,491 | 2017/9/25
AUST & NZ BANKING GROUP 2.625 1,500 1,509 124,003 | 2019/1 /25
AUST & NZ BANKING GROUP 3.75 500 514 42,262 | 2019/ 7/25
AUST & NZ BANKING GROUP 2.965 1,000 1,014 83,369 | 2021/4/7
AUST & NZ BANKING GROUP 3.995 2, 000 2,023 166, 288 | 2023/ 6 /19
AUST & NZ BANKING GROUP 5.0 1,500 1,670 137,273 | 2023/8/16
AUST GAS NETWORK VIC 3 P 4.5 1,200 1,252 102,938 | 2021/12/17
AUSTRALIAN PRIME PROPERT 5.0 800 842 69,236 | 2019/11/7
AUSTRALIAN PRIME PROPERT 3.75 600 606 49,859 | 2024/ 5/22
BANK OF AMERICA CORP 4.25 1, 400 1,455 119,628 | 2020/3/5
BNP PARIBAS AUSTRALIA 4.5 1, 300 1,310 107,657 | 2017/10/ 4
BP CAPITAL MARKETS PLC 4.75 1,100 1,135 93,320 | 2018/11/15
BPCE SA 4.5 1,000 1,015 83,478 | 2018/4 /17
BPCE SA 3.5 1,000 1,010 83,045 | 2020/ 4 /24
BRISBANE AIRPORT CORP LT 8.0 800 883 72,576 | 2019/7/9
BWP TRUST 4.5 500 515 42,349 | 2019/ 5/27
CALTEX AUSTRALIA FIN LTD 7.25 800 853 70,121 | 2018/11/23
CATERPILLAR FIN AUSTRALI 2.6 500 500 41,097 | 2020/ 5/26
CITIGROUP INC 3.285 900 911 74,936 | 2021/5/4
COMMONWEALTH BANK AUST 3.75 500 516 42,401 | 2019/10/18
COMMONWEALTH BANK AUST 7.25 1,000 1,124 92,415 | 2020/2/5
COMMONWEALTH BANK AUST 2.915 2, 000 2,026 166,551 | 2021/1/18
COMMONWEALTH BANK AUST 4.38 600 621 51,097 | 2026/6/3
CONNECTEAST FINANCE PTY 5.75 1,000 1,080 88,811 | 2020/9/2
CREDIT SUISSE SYDNEY 2. 585 1,000 999 82,118 | 2017/11/14
CREDIT SUISSE SYDNEY 2.895 800 804 66,083 | 2020/ 4 /29
ConQuest Trust 2.915 584 586 48,203 | 2047/6/15
DBNGP FINANCE €O PTY LTD 6.0 1, 300 1,378 113,275 | 2019/10/11
DEXUS WHOLESALE PROPERTY 4.25 500 516 42,421 | 2019/7/1
DEXUS WHOLESALE PROPERTY 4.25 1,000 1,040 85,488 | 2022/6/16
DOWNER GROUP FINANCE PTY 5.75 500 518 42,627 | 2018/11/29
DOWNER GROUP FINANCE PTY 4.5 1, 600 1, 600 131,532 | 2022/3/11
ENERGY PARTNERSHIP GAS 4.25 1,900 1,929 158,516 | 2020/ 6 /15
ETSA UTILITIES FINANCE 6.25 700 706 58,074 | 2017/9/7
FORD MOTOR CREDIT CO LLC 4.05 1, 400 1,430 117,568 | 2018/12/10
FORD MOTOR CREDIT CO LLC 3. 588 1,000 1,018 83,651 | 2020/6/2
FirstMac Mortgage Fundin 3.105 619 627 51,550 | 2044/12/10
FirstMac Mortgage Fundin 2.79 1, 506 1, 507 123, 841 2046/11/20
FirstMac Mortgage Fundin 3.125 839 850 69,873 | 2047/4/8
GE CAP AUSTRALIA FUNDING 5.5 500 562 46,200 | 2022/8/8
GENERAL PROPERTY TRUST 3.591 1,000 1,004 82,559 | 2023/11/7
GLENCORE AUST HOLDINGS P 4.5 700 723 59,417 | 2019/9/19
GOLDMAN SACHS GROUP INC 5.0 1, 300 1, 360 111,804 | 2019/8/21
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A% | HYUNDAT CAPITAL SERVICES 3.5 1, 300 1,310 107,683 | 2022/ 3/30
(BDIFEEAES | IDOL TRUST 2.45 183 183 15,040 | 2045/6 /17
ING BANK NV/SYDNEY 5.0 1,100 1,141 93,787 | 2018/11/27
INTEL CORP 3.25 700 714 58,675 | 2019/12/1
INTEL CORP 4.0 600 633 52,063 | 2022/12/1
JPMORGAN CHASE & CO 4.65 1,000 1,009 82,985 | 2017/11/7
LLOYDS BANK PLC 2.735 1,700 1,701 139,774 | 2018/8/28
LLOYDS BANK PLC 3.25 1, 300 1,317 108,286 | 2020/4/1
MACQUARIE BANK LTD 3.25 1, 400 1,419 116,665 | 2020/3/3
MACQUARIE UNIVERSITY 6.75 700 794 65,249 | 2020/9/9
MEDALLION TRU 2016-1 AlA 3.02 738 748 61,537 | 2048/2/18
MIRVAC GROUP FINANCE LTD 5.75 1,000 1,082 88,922 | 2020/9/18
MORGAN STANLEY 7.375 2, 500 2,588 212,666 | 2018/ 2 /22
Medallion Trust 2.735 1,002 1,007 82,751 | 2049/4 /23
NATIONAL AUSTRALIA BANK 2.715 2, 000 2,015 165,608 | 2019/2 /25
NATIONAL AUSTRALIA BANK 2.815 2, 100 2,122 174,368 | 2020/11/5
NISSAN FIN SERVICES AU 3.0 2, 250 2,269 186,460 | 2020/3/3
NISSAN FINANCIAL SERVICE 2.5 500 499 41,010 | 2019/9/6
National RMBS Trust 2.89 1,370 1,382 113,593 | 2047/12/20
QANTAS ATRWAYS LTD 7.5 1,500 1,716 141,053 | 2021/6/11
QIC SHOPPING CENTRE FUND 5.0 1,000 1,003 82,467 | 2017/7/27
QIC SHOPPING CENTRE FUND 3.75 1,000 1,021 83,921 | 2021/2/24
RABOBANK NEDERLAND AU 7.25 1,000 1,043 85,750 | 2018/ 4 /20
RESIMAC 2.575 1,407 1, 407 115,688 | 2044/3/7
Resimac 2.82 893 895 73,600 | 2048/9/11
SCENTRE MGMT LTD 4.5 1, 200 1,259 103,484 | 2021/9/8
SGSP AUSTRALIA ASSETS 5.5 1, 300 1,395 114,668 | 2021/3/12
STOCKLAND TRUST 5.5 500 529 43,506 | 2019/9/6
STOCKLAND TRUST 4.5 1, 300 1, 370 112,598 | 2022/11/23
SUNCORP-METWAY LTD 3.0 700 707 58,166 | 2020/10/20
SUNCORP-METWAY LTD 3.145 1, 300 1,319 108,456 | 2021/ 4 /12
TELSTRA CORP LTD 4.5 700 722 59,388 | 2018/11/13
TELSTRA CORP LTD 7.75 1, 400 1,614 132,630 | 2020/ 7 /15
TELSTRA CORP LTD 2.9 600 604 49,652 | 2021/4/19
TORR 2009-3 A 2. 965 217 218 17,927 | 2041/1/14
TORR 2016-1 A 2.95 770 777 63,876 | 2048/2/18
TORRENS TRUST 2.535 619 618 50,856 | 2046/ 8 /14
TOYOTA FINANCE AUSTRALIA 3.1 500 504 41,429 | 2022/5/19
TRANSPOWER NEW ZEALAND 4.25 500 527 43,313 | 2021/8/6
TRANSPOWER NEW ZEALAND L 5.75 900 1,029 84,580 | 2023/8/28
UBS AG AUSTRALIA 4.0 1,100 1,133 93,134 | 2019/8/27
UNITED ENERGY DISTRIBUTI 3.5 800 798 65,597 | 2023/9 /12
UNIV OF SYDNEY 4.75 500 536 44,082 | 2021/4/16
UNIVERSITY OF MELBOURNE 4.25 500 531 43,635 | 2021/6/30
VICTORIA POWER NETWORKS 2.045 900 858 70,509 | 2022/ 1 /17
VOLKSWAGEN FIN SERV AUST 5.0 1,000 1,001 82,275 | 2017/6/27
VOLKSWAGEN FIN SERV AUST 4.25 800 811 66,702 | 2018/4/4
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@ A& | WELLS FARGO & COMPANY 4.25 2,100 2,123 174, 491 2018/1/25
(BDREEAES | WELLS FARGO & COMPANY 3.0 700 704 57, 898 2021/ 7 /27
WESFARMERS LTD 6.25 1, 300 1, 387 113,988 2019/ 3 /28
WESFARMERS LTD 3. 66 600 616 50, 680 2020/11/18
WESTPAC BANKING CORP 2.735 700 705 58, 004 2019/ 5/10
WESTPAC BANKING CORP 7.25 500 562 46, 236 2020/ 2 /11
WESTPAC BANKING CORP 2. 645 700 704 57, 848 2020/ 7 /28
WESTPAC BANKING CORP 2.825 1, 200 1,212 99, 659 2020/10/28
WESTPAC BANKING CORP 2.75 700 696 57, 255 2022/ 8 /31
WESTPAC BANKING CORP 5.25 1, 400 1, 582 130, 056 2023/11/21
WESTPAC BANKING CORP 4. 885 200 210 17, 258 2026/ 3 /10
WOOLWORTHS LIMITED 6.0 1, 000 1, 059 87, 043 2019/ 3 /21
WSO FINANCE PTY LTD 4.5 600 622 51,176 2027/ 3 /31
& B 13, 956, 677
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EH R E
20164512 A 31 HIZH T 925+
(2—n)

28

BB, 3,499,176

SRIARD T BN AR D5 AR 12,597

I AR 3,511,773

EH

P R AR 620,656

B B TR 206,803

PR 62,321

BFRIARD o 7 FHN AR D AT, 25,352

1 R L 17,855

B | ER1 T M 18,228

AT Tk 62,920

% FEREN 62,069

1B 2,222

SRR 20,676

EARES L 13,300

BIZEE (B 18,401

MR H 103

ERAR 1,130,906

iR EELR 2,380,867

BeE A MRS B IR DL 1,486,250

S BANARD IR (852,115)
A7 a BRINARDIELE 43,087

S EE R 3 L OYME A e I USRI IR DR R 5,578,349

BRIAD T HHNARD AL (186,499)
TU DR T T4 )V AT 7 BENARDIRLE 156,638

L EBIMEE 6,225,710

P A lhiRE S A A A2 A A 1,612,465

S KN AR DA A (320,682)
SHMAY  THHNAR DR AR (75,797)
TLTV Y T T4V AT T RN AR LA A 4 (47,311)
SV E BB LN R DR M ZE R 2% (1,087,274)
YA =R 81,401

ER O RIZLHHE E O BEIRER 8,687,978
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(—n)
HE i K24l FTAMAE BE (%)
F—RFFVT7
EfE
AUD 736,000  AUSTRALIAN GVT 3.75% 21/04/37 144 524,566 0.26
524,566 0.26
HimtE(EESFE)
EUR 797,000  WESTPAC BANK 0.625% 14/01/22 EMTN 813,676 0.41
EUR 700,000 NAB 0.875% 16/11/22 EMTN 724,293 0.36
EUR 515,000 WESTPAC BANK CORP 0.75% 22/07/21 EM 529,591 0.27
EUR 250,000 COMMONWEALTH BK AUST 0.5% 27/7/26 E 243,300 0.12
2,310,860 1.16
F—ANZUTEE 2,835,426 142
F—ZNT7
EfE
EUR 771,000 REP OF AUSTRIA 1.5% 20/02/47 819,881 0.41
819,881 0.41
EiEtLE(E 2 F )
EUR 800,000 ERSTE GROUP BANK 0.625% 19/01/23 EM 822,244 0.41
822,244 0.41
F—AN T Ef 1,642,125 0.82
~LF—
EEeFE
EUR 300,000 ARGENTA SPAARBANK FRN 24/05/26 312,900 0.16
312,900 0.16
£y
EUR 71,000 BELGIUM KINGDOM 2.15% 22/06/66 80 79,002 0.04
EUR 1,000 BELGIUM KINGDOM 1.9% 22/06/38 76 1,133 0.00
80,135 0.04
EiEtLE(E 2 F )
EUR 719,000  ANHEUSER-BUSCH 2.75% 17/03/36 EMTN 794,133 0.39
EUR 400,000 BELFIUS BANK SA 0.625% 14/10/21 411,101 0.21
EUR 304,000 ANHEUSER BUSCH 0.875% 17/03/22 EMtN 312,308 0.16
EUR 200,000 KBC BANK NV 2% 31/01/23 REGS 222,375 0.11
EUR 200,000 KBC GROUP NV 0.75% 18/10/23 EMTN 197,640 0.10
EUR 200,000 BNP PARIBAS FORTIS 0% 24/10/23 EMTN 196,400 0.10
EUR 100,000  SOLVAY SA 1.625% 02/12/22 104,730 0.05
2,238,687 1.12
AL —Ef 2,631,722 1.32
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EUR 775,000 TORONTO DOM BANK 0.375% 12/01/21 EM 785,737 0.39
EUR 690,000 PROVINCE OF QUEBEC 0.875% 15/01/25 711,796 0.36
EUR 569,000 ROYAL BK CANADA 1.625% 04/08/20 REG 602,581 0.30
EUR 500,000 BANK OF MONTREAL 0.1% 20/10/23 EMTN 491,050 0.25
EUR 300,000 NATIONAL BANK OF CANADA 0% 29/09/23 292,710 0.15
EUR 275,000 TORONTO DOM BANK 0.375% 27/04/23 EM 275,932 0.14
3,159,806 1.59
HFHE 3,159,806 1.59
F7ER
£y
EUR 318,000 REP OF CYPRUS 3.75% 26/07/23 EMTN 324,677 0.17
EUR 228,000 REP OF CYPRUS 4.25% 04/11/25 EMTN 239,879 0.12
EUR 201,000 REP OF CYPRUS 3.875% 06/05/22 EMTN 208,741 0.10
773,297 0.39
EA=r 773,297 0.39
Fx=
HimtE(E e SFE)
EUR 400,000  UNICREDIT BK CZ 0.625% 30/04/20 EMT 399,680 0.20
399,680 0.20
F it 399,680 0.20
Fre—7
EEeHE
EUR 125,000 DANICA PENSION FRN 29/09/45 131,563 0.07
131,563 0.07
EfE
DKK 5,732,688  KINGDOM OF DENMARK 1.75% 15/11/25 869,334 0.43
DKK 1,606,000 KINGDOM OF DENMARK 4.5% 15/11/39 375,798 0.19
DKK 2,337,000 KINGDOM OF DENMARK 4% 15/11/19 355,549 0.18
1,600,681 0.80
EiEtLE(E 2 F )
DKK 8,800,350  NYKREDIT REALKREDIT 2% 01/10/47 01E 1,154,193 0.58
DKK 8,249,596  NORDEA KRED REAL 2% 01/10/47 IOH 1,060,876 0.53
DKK 7,677,867  REALKREDIT DANMARK 2% 01/10/47 23S 1,007,234 0.51
DKK 4319,000 NYKREDIT REALKREDIT 1% 01/01/21 13H 601,686 0.30
DKK 4,044,000 REALKREDIT DANMARK 1% 01/01/21 10f 564,110 0.28
EUR 475,000 DANSKE BANK 0.125% 09/03/21 EMTN 477,513 0.24
DKK 1,365,000 NYKREDIT REALKREDIT 1% 01/10/20 13H 190,232 0.10
EUR 100,000 KOMMUNEKREDIT 0.875% 03/11/36 EMTN 93,714 0.05
5,149,558 2.59
Frw—rE 6,881,802 3.46
TA4VTGUR
EfE
EUR 1,229,000  FINNISH GVT 0.875% 15/09/25 1,298,203 0.65
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EUR 75,000  FINNISH GVT 2.625% 04/07/42  REGS 103,290 0.05
1,401,493 0.70
T4 TR 1,401,493 0.70
TIGAR
EEEFIfE
EUR 525,000 TOTAL SA 2.25% 29/12/49 EMTN 523,084 0.26
EUR 100,000 AXA SA FRN 04/07/43 115,199 0.06
EUR 100,000 ENGIE SA FRN 02/06/49 NC5 103,882 0.05
EUR 100,000 CREDIT AGRIC ASSR FRN 27/09/48 101,100 0.05
843,265 0.42
E &
EUR 4,180,354  FRANCE OAT 3.5% 25/04/26 5,307,545 2.68
EUR 2,246,000 FRANCE OAT 2.25% 25/10/22 2,553,028 1.28
EUR 1,426,274  FRANCE OAT 4.5% 25/04/41 2,336,237 1.17
EUR 1,606,000 FRANCE OAT 0.25% 25/11/20 1,648,546 0.83
EUR 895,000 FRANCE OAT 3.25% 25/05/45 1,249,166 0.63
EUR 922,000 FRANCE GVT 0.1% 01/03/21 OATe CPI 984,048 0.49
EUR 910,000 FRANCE GVT 0% 25/05/21 922,467 0.46
EUR 408,000 FRANCE OAT 5.75% 25/10/32 689,443 0.35
EUR 594,000 FRANCE OAT 1.75% 25/05/23 660,025 0.33
EUR 403,488 FRANCE OAT 4.75% 25/04/35 639,771 0.32
EUR 236,000 FRANCE OAT 3.5% 25/04/20 267,735 0.13
EUR 211,430  FRANCE OAT 0% 25/05/20 215,050 0.11
EUR 78,000 FRANCE OAT 4% 25/04/60 134,993 0.07
17,608,054 8.85
FEOMAESR
EUR 200,000 LA BANQUE POSTALE FRN 19/11/27 EMTN 205,578 0.10
205,578 0.10
e fE (B &)
EUR 1,200,000 DEXIA CREDIT LOC 0.2% 16/03/21 EMTN 1,205,110 0.60
EUR 1,150,000 DEXIA CRED LOC 0.75% 25/01/23 EMTN 1,177,715 0.58
GBP 900,000 DEXIA CRED LOC 2% 17/06/20 EMTN 1,089,298 0.55
EUR 890,000 BNP PARIBAS 1.125% 15/01/23 ~ EMTN 916,553 0.46
EUR 900,000 AIR LIQUIDE FIN 0.375% 18/4/22 EMTN 904,552 0.45
EUR 805,000 CIE FIN FONCIER 4.375% 25/04/19 EMT 886,547 0.45
EUR 800,000 CAISSE CENT IMM 0.375% 31/7/20 emtN 818,000 0.41
EUR 750,000 DEXIA CRED LOC 0.625% 21/01/22 EMTN 766,427 0.38
EUR 700,000  CAISSE FRANCAISE FIN 0.2% 27/04/23 699,510 0.35
EUR 600,000 AGENCE FRANC DEV 0.375% 30/04/24 EM 603,060 0.30
EUR 600,000 AUTOROUTE DU SUD 1% 13/0526 EMTN 595,440 0.30
GBP 500,000 DEXIA CRED LOC 0.875% 07/09/21 EMTN 574,015 0.29
GBP 475,000 BNP PARIBAS 1.125% 16/08/22  EMTN 541,105 0.27
EUR 500,000 SOCIETE GENERALE 0.75% 26/05/23 EMT 503,875 0.25
EUR 500,000 VEOLIA ENVIRON 0.314% 04/10/23 EMTN 487,400 0.24
EUR 400,000 CREDIT AGRIC LDN 0.875% 19/01/22 EM 409,372 0.21
EUR 400,000 ORANGE 1% 12/05/25 EMTN 401,220 0.20
EUR 300,000 EUTELSAT SA 5% 14/01/19 329,779 0.17
EUR 300,000 CASINO GUICHARD 3.157% 6/8/19 EMTN 328,788 0.17
EUR 300,000 DANONE SA 0.167% 03/11/20 EMTN 301,110 0.15
EUR 300,000 AIR LIQUIDE FIN 0.125% 13/06/20 EMT 300,885 0.15
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EUR 300,000 RTE RESEAU TRANS 1% 19/1026 EMTN 298,371 0.15
EUR 300,000  BPCE SA 0.375% 05/10/23 EMTN 294,192 0.15
EUR 200,000 RTE RESEAU TRANS 1.625% 27/11/25 EM 212,211 0.11
EUR 200,000 BANQUE FED CRED 1.625% 19/01/26 EMT 210,499 0.11
EUR 200,000  CAP GEMINI SA 1.75% 01/07/20 209,255 0.11
EUR 200,000  CAISSE FRAN FIN 0.625% 26/1/23 12 205,476 0.10
EUR 200,000  CREDIT AGRIC LDN 0.75% 01/12/22 EMT 202,126 0.10
EUR 200,000  CREDIT AGRIC LDN 1.875% 20/12/26 EM 201,420 0.10
EUR 200,000  CIE ST GOBAIN 0% 27/03/20 EMTN 199,100 0.10
EUR 200,000  CAISSE FRAN FIN 1.125% 01/12/31 EMT 197,560 0.10
EUR 200,000 ELEC DE FRANCE 1% 13/10/26 EMTN 192,958 0.10
EUR 150,000  BNP PARIBAS 0.75% 11/11/22 EMTN 151,212 0.08
GBP 100,000  EDF 5.5% 17/10/41 EMTN 150,057 0.08
EUR 100,000  ICADE 2.25% 16/04/21 107,169 0.05
EUR 100,000  RTE RESEAU TRANS 2% 18/04/36 EMTN 102,941 0.05
EUR 100,000 SOCIETE GENERALE 1% 01/04/22 100,600 0.05
16,874,908 8.47
77 Aqt 35,531,805 17.84
=%
EHESRIE
EUR 300,000 BERTELSMANN SE&CO KGAA FRN 23/04/75 285,969 0.15
EUR 67,000 BAYER AG FRN 01/07/75 EMTN 68,018 0.03
353,987 0.18
=
EUR 6,914,073 BUNDES DEUTSCH 0% 15/08/26 6,796,534 341
EUR 3,142,486  BUNDES DEUTSCH 2.5% 04/07/44 4,418,637 222
EUR 2,005,000 BUNDESREP DEUTSCHLAND 1% 15/08/25 2,179,746 1.09
EUR 1,444,000 BUNDESREP DEUTSCHLAND 0.5% 15/02/26 1,499,507 0.75
EUR 461,899  BUNDES DEUTSCH 4% 04/01/37 05 751,186 0.38
EUR 340,182  BUNDES DEUTSCH 3.25% 04/07/42 531,312 0.27
EUR 335,000 BUNDESREP DEUTSCHLAND 2.5% 15/8/46 476,591 0.24
EUR 376,815 REP OF GERMANY 2% 04/01/22 424,539 0.21
EUR 185,660  BUNDES DEUTSCH 5.5% 04/01/31 00 313,958 0.16
17,392,010 8.73
L@attEE M
EUR 1,429,000  KFW 0.375% 23/04/30 EMTN 1,356,364 0.68
EUR 1,010,000 LAND NORDRHEIN 0.2% 16/02/24 1,013,535 0.51
EUR 835,000 KFW 0.625% 04/07/22 870,571 0.44
EUR 500,000 FMS WERTMANAG 0.05% 06/07/21 EMTN 505,806 0.25
EUR 488,000 COMMERZBANK AG 0.5% 09/06/26 EMTN 487,268 0.24
EUR 400,000  KFW 0.375% 09/03/26 401,387 0.20
EUR 300,000 FMS WERTMANAG 0% 20/10/20 EMTN 303,378 0.15
EUR 207,000 COMMERZBANK AG 0.125% 15/12/26 eMTN 198,182 0.10
EUR 200,000  ING-DIBA AG 0.25% 16/11/26 EMTN 194,800 0.10
EUR 200,000 WL BANK 0.1% 31/08/26 EMTN 192,360 0.10
EUR 150,000 HEIDELBERGCEMENT 1.5% 07/02/25 EMTN 151,635 0.08
EUR 100,000 EUROGRID GMBH 3.875% 22/10/20 EMTN 113,890 0.06
EUR 16,000 LAND NORDRHEIN 0.625% 17/11/23 1387 16,559 0.01
5,805,735 2.92
KA 5 23,551,732 11.83
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TANVTUR
EfE
EUR 1,766,000  IRISH GVT 5.4% 13/03/25 2,452,055 1.23
EUR 531,355  IRISH GVT 4.5% 18/04/20 618,605 0.31
EUR 338,372  IRISH GVT 3.4% 18/03/24 411,799 0.21
EUR 352,356  IRISH TSY 1% 15/05/26 360,636 0.18
EUR 290,000 IRISH GVT 2.4% 15/05/30 335,124 0.17
EUR 93,900  IRISH TREASURY 2% 18/02/45 101,404 0.05
4,279,623 2.15
HimtE(EESRE)
EUR 300,000 CRH FINANCE DAC 1.375% 18/10/28 EMT 294,840 0.15
EUR 250,000 GAS NETW IRELAND 1.375% 5/12/26 EMT 253,375 0.13
EUR 185,000 ESB FINANCE LTD 1.875% 14/06/31 EMT 188,978 0.09
737,193 0.37
TANT R 5,016,816 2.52
AZYT
EENEFIE
EUR 100,000  ASSICURAZIONI GEN FRN 08/06/48 EMTN 101,333 0.05
101,333 0.05
£y
EUR 5,093,000 BTPS 0.7% 01/05/20 5,185,126 2.61
EUR 2,667,000  BTPS 4.5% 01/03/26 3,292,144 1.66
EUR 2,374,000  BTPS 2.15% 12/11/17 ICPI 2,426,585 1.22
EUR 1,268,000  BTPS 4.75% 01/09/21 1,512,217 0.76
EUR 1,241,000  BTPS 3.75% 01/05/21 1,414,086 0.71
EUR 1,308,000 REP OF ITALY 1.65% 01/03/32 1,231,508 0.62
EUR 833,000  BTPS 3.75% 01/09/24 974,094 0.49
EUR 848,000  BTPS 1.7% 15/09/18 (CPI) 899,231 0.45
EUR 576,000  BTPS 4.75% 01/09/28 741,393 0.37
EUR 516,000  BTPS 2.35% 15/09/19 CPI 622,789 0.31
EUR 449,000  BTPS 2.25% 01/09/36 438,404 0.22
EUR 72,000  BTPS 4% 01/02/37 88,970 0.04
18,826,547 9.46
HimtE(E E SFE)
EUR 302,000 INTESA SANPAOLO SP 3% 28/01/19 EMTN 317,557 0.16
EUR 300,000 BANCA POPOLARE MIL 0.625% 8/6/23 EM 295,372 0.15
EUR 270,000 BANCA MONTE PASCHI 1.25% 20/01/60 267,123 0.13
EUR 175,000  UNICREDIT SPA 2.125% 24/10/26 EMTN 173,509 0.09
EUR 100,000  UNICREDIT SPA 2% 04/03/23 EMTN 102,877 0.05
EUR 100,000 INTESA SANPAOLO 1.125% 14/01/20 EMT 101,261 0.05
1,257,699 0.63
AXVT G 20,185,579 10.14
Tr—V—F
EEeHE
GBP 100,000 HSBC BANK FUNDING FRN 29/11/49 132,604 0.07
132,604 0.07
EiEtLE(E 2 F )
EUR 356,000 WPP FINANCE 2013 3% 20/11/23 EMTN 410,096 0.20
GBP 300,000 HEATHROW FD LTD 2.75% 09/08/49 EMTN 331,683 0.17
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EUR 300,000 UBS GROUP FDG 1.5% 30/11/24 301,640 0.15
EUR 200,000 UBS GROUP FDG 1.25% 01/09/26 EMTN 193,160 0.10
1,236,579 0.62
Ty—r— it 1,369,183 0.69
VAN=vd
EfE
EUR 100,000 REP OF LATVIA 0.375% 07/10/26 94,820 0.05
94,820 0.05
SheTE 94,820 0.05
o TNYG
HimtE(E e SRE)
EUR 1,719,875  EURO STABILITY MECH 0.5% 02/03/26 1,733,750 0.88
EUR 1,662,000 EURO STABILITY MECH 0.1% 3/11/20 em 1,692,445 0.85
EUR 985,000  EFSF 0.4% 31/05/26 EMTN 981,060 0.49
EUR 770,000  EFSF 1.5% 22/01/20 EMtN 814,940 0.41
EUR 500,000  EIB 0.125% 15/04/25 EMTN 494,435 0.25
EUR 400,000 EURO STAB MECH 0.125% 22/04/24 EMTN 398,544 0.20
EUR 200,000 GELF BD ISSUER 1.625% 20/10/26 EMTN 195,140 0.10
EUR 100,000 DH EUROPE FINANCE 1.7% 04/01/22 106,576 0.05
EUR 100,000  SELP FINANCE SARL 1.25% 25/10/23 97,900 0.05
EUR 80,000  EFSF 1.75% 29/10/20 EMtn 86,400 0.04
EUR 21,000 EIB 0.5% 15/11/23 EMTN 21,672 0.01
6,622,862 3.33
NI T NTEH 6,622,862 3.33
FIUE
EENEFIE
EUR 500,000 GAS NATURAL FENOSA FRN 29/12/49 467,400 0.23
EUR 300,000 ABN AMRO BANK NV FRN 30/6/25 EMT 315,678 0.16
EUR 300,000 NN GROUP NV FRN 08/04/44 313,143 0.16
1,096,221 0.55
£y
EUR 312,000 NETHERLANDS GVT 0.5% 15/07/26 317,360 0.15
EUR 54,000 NETHERLANDS GVT 0.25% 15/07/25 54,364 0.03
EUR 11,000 NETHERLANDS GVT 2% 15/07/24 12,655 0.01
384,379 0.19
HimtE(E E SFE)
EUR 669,000 EVONIK FIN BV 0.375% 07/09/24 EMTN 642,173 0.33
GBP 500,000 ABN AMRO BANK 2.375 07/12/21 EMTN 613,916 0.31
EUR 500,000 DEUTSCHE TELEKOM 0.625% 03/04/23 EM 503,443 0.25
GBP 300,000 RABOBANK NED 4.625% 23/05/29 EMTN 376,160 0.19
EUR 300,000 ING BANK NV 0.7% 16/04/20 EMTN 306,088 0.15
EUR 300,000 IBERDROLA INTL BV 1.125% 21/4/26 EM 299,747 0.15
EUR 232,000 ENEL INV HLDG BV 5.25% 29/09/23 EMT 294,362 0.15
EUR 275,000  AIRBUS GROUP FIN 0.875% 13/05/26 EM 274,389 0.14
EUR 275,000 TEVA PHARM FNC NL 1.125% 15/10/24 265,320 0.13
EUR 258,000 DEUTSCHE BAHN FIN 0% 19/07/21 EMTN 259,316 0.13
EUR 250,000 ASML HOLDING NV 1.375% 07/07/26 248,775 0.12
EUR 250,000 SHELL INTL FIN 0.375% 15/02/25 EMTN 241,550 0.12
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EUR 200,000 ASML HOLDING NV 3.375% 19/09/23 233,030 0.12
EUR 228,000 DEUTSCHE BAHN FIN 0.875% 11/7/31 EM 216,919 0.11
EUR 200,000 KONINKLIJKE DSM 0.75% 28/9/26 EMTN 195,520 0.10
EUR 180,000 NEDER FINANCIER 0.125% 20/04/22 EMT 181,226 0.09
EUR 175,000  TENNET HOLDING 1.875% 13/06/36 EMTN 178,028 0.09
EUR 172,000 ABN AMRO BK NV 0.625% 31/05/22 EMTN 174,432 0.09
EUR 170,000 BMW FINANCE NV 0.5% 21/01/20 EMTN 172,563 0.09
EUR 150,000  ENEXIS HOLDING 1.5% 20/10/23 EMTN 159,499 0.08
EUR 125,000 ASML HOLDING NV 1.625% 28/05/27 126,250 0.06
5,962,706 3.00
FFR2EH 7,443,306 3.74
=a—T—JUF
E Bt E(E R F )
EUR 400,000 WESTPAC SEC NZ/LDN 0.125% 16/06/21 399,351 0.20
399,351 0.20
—a—U—J R 399,351 0.20
Nz —
EfE
NOK 3,445,000 NORWEGIAN GVT 1.75% 13/03/25 477 384,122 0.19
384,122 0.19
HimtE(EESRE)
EUR 501,000 EIKA BOLIGKRED 2.125% 30/01/23 EMTN 556,424 0.28
EUR 100,000  STATOIL ASA 0.75% 09/11/26 EMTN 97,130 0.05
653,554 0.33
IV = —E 1,037,676 0.52
=K
EfE
PLN 3,215,000 POLAND GVT BOND 3.25% 25/07/25 0725 719,120 0.36
EUR 275,000 REP OF POLAND 0.5% 20/12/21 EMTN 275,235 0.14
EUR 215,000 REP OF POLAND 1% 25/10/28 EMTN 204,422 0.10
1,198,777 0.60
R—=FRE 1,198,777 0.60
ViV
B SR (ABS)
EUR 700,000  VERSE 4 SNR 2.423% 12/02/21 697,483 0.35
697,483 0.35
£y
EUR 202,000 OBRIGACOES TESOURO 4.8% 15/06/20 225,108 0.11
EUR 94  OBRIGACOES TESOURO 2.875% 21/07/26 86 0.00
225,194 0.11
BRIV IVEE 922,677 0.46
ARV
EEeHE
EUR 300,000 BANKIA SA FRN 22/05/24 MTN 304,264 0.15
304,264 0.15
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El &
EUR 2,787,000 SPANISH GVT 5.85% 31/01/22 3,553,212 1.77
EUR 2,081,000 SPANISH GOVT 0.55% 30/11/19 CPI 2,183,913 1.10
EUR 1,522,000 BONOS Y OBLIG DEL EST 2.9% 31/10/46 1,636,050 0.82
EUR 1,400,000 SPANISH GVT 1.4% 31/01/20 1,461,249 0.73
EUR 920,000 BONOS Y OBLIG DEL EST 1.95% 30/4/26 973,058 0.49
EUR 915,000 BONOS Y OBLIG DE EST 1.15% 30/07/20 950,831 0.48
EUR 826,000 BONOS Y OBLIG DEL EST 3.45% 30/7/66 923,881 0.46
EUR 374,000 SPANISH GVT 3.8% 30/04/24 449,284 0.23
EUR 350,000 BONOS Y OBLIG DEL EST 1.3% 31/10/26 349,125 0.18
EUR 258,000 SPANISH GVT 4.6% 30/07/19 289,257 0.15
EUR 56,000 SPANISH GVT 4.8% 31/01/24 71,123 0.04
EUR 38,000 KINGDOM OF SPAIN 0.3% 30/11/21 CPI 39,843 0.02
12,880,826 6.47
P fE (2 R ME)
EUR 600,000 DEUTSHE BK ESP 0.625% 15/12/21 EMTn 603,721 0.30
EUR 500,000 FADE 0.85% 17/09/19 511,095 0.26
EUR 400,000 CAJA RURAL NAVARRA 0.625% 01/12/23 397,320 0.20
EUR 400,000 BANCO DE SABADELL 0.125% 20/10/23 385,304 0.19
EUR 300,000 SANTAN CONSUMER FIN 1.5% 12/11/20 E 310,901 0.16
EUR 300,000 BANKIA SA 1% 14/03/23 306,660 0.15
EUR 300,000 IBERDROLA FIN 1% 07/03/24 EMTN 303,720 0.15
EUR 300,000 BANCO DE SABADELL 0.625% 10/06/24 296,550 0.15
EUR 300,000 TELEFONICA EMIS 1.46% 13/04/26 EMTN 296,219 0.15
EUR 200,000 IBERCAJA BANCO 0.25% 18/10/23 eMTN 194,612 0.10
EUR 100,000 CAJA RURAL DE NAVARRA 0.5% 16/03/22 100,570 0.05
3,706,672 1.86
ARA L F 16,891,762 8.48
Az —F v
EESAE
SEK 9,000,000 VOLVO TREASURY AB FRN 24/08/18 EMTN 941,283 0.47
EUR 150,000 NORDEA BANK AB FRN 10/11/25 EMTN 154,746 0.08
1,096,029 0.55
E
SEK 9,245,000 SWEDISH GVT 5% 01/12/20 1047 1,169,895 0.59
SEK 6,190,000 SWEDISH GVT 2.5% 12/05/25 1058 762,061 0.38
1,931,956 0.97
TRtk (E e SFUR)
GBP 850,000 SKANDINAVISKA EN 1.25% 05/08/22 GMT 970,573 0.49
EUR 660,000 STADSHYPOTEK AB 0.05% 20/06/22 657,294 0.33
EUR 550,000 NORDEA BANK AB 1% 22/02/23 EMTN 567,160 0.28
GBP 400,000 SVENSKA HANDEL 2.375% 18/01/22 EMTN 489,434 0.25
EUR 400,000 SVENSKA HANDEL 1.125% 14/12/22 EMT 416,019 0.21
EUR 300,000 ATLAS COPCO AB 2.5% 28/02/23 EMTN 337,254 0.17
EUR 200,000 SWEDBANK HYPOTEK AB 0.15% 10/02/21 201,532 0.10
EUR 175,000 SEB 0.625% 30/01/23 EMTN 179,605 0.09
EUR 100,000 ATLAS COPCO AB 0.625% 30/08/26 EMTN 96,540 0.05
3,915,411 1.97
27 x—F B 6,943,396 3.49
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AAA
EEeHE
EUR 205,000 UBS AG FRN 12/02/26 219,921 0.11
219,921 0.11
£y
CHF 2,184,000 SWISS GVT 1.5% 24/07/25 2,351,707 1.19
CHF 647,000  SWISS GVT 1.5% 30/04/42 781,337 0.39
CHF 214,000  SWISS GOVT 1.25% 28/05/26 226,958 0.11
3,360,002 1.69
HimtE(EESRE)
EUR 531,000 CRED SUISSE LDN 1.125% 15/09/20 547,875 0.27
EUR 250,000 CRED SUISSE AG LDN 1.5% 10/04/26 EM 257,318 0.13
805,193 0.40
AL A5 4,385,116 2.20
AFYR
B SR (ABS)
GBP 360,000 DELAM 2014-1 A2 FRN 19/05/21 419,308 0.21
GBP 185,000 TURBF 6 A FRN 20/02/23 216,382 0.11
GBP 139,000  MOCA 2016-1 A FRN 20/10/24 139,815 0.07
GBP 101,000 MOTOR 16-1 C FRN 25/11/25 118,868 0.06
894,373 0.45
RePR{EH (CMO)
GBP 465,000 LAN 2015-1X 1A FRN 22/12/54 379,830 0.19
GBP 224,000 HWKSM 2016-1 A FRN 25/05/53 251,141 0.13
GBP 185,000  FSQ 2016-2 A FRN 16/08/58 216,342 0.11
GBP 155,000 WARW A 2 FRN 21/09/49 151,842 0.08
GBP 100,000 HWKSM 2016-1 B FRN 25/05/53 114,824 0.06
GBP 115,000 GMG 2015-2 A FRN 16/02/54 101,019 0.05
GBP 495,000  ESAIL 06-1X A2C FRN 10/06/44 89,361 0.04
GBP 100,000 RMS 25 Al FRN 16/12/50 59,773 0.03
1,364,132 0.69
¥ pR{E% (CMBS)
EUR 185,000 ESTON 2006-1 AIB FRN 19/04/21 50,053 0.03
50,053 0.03
EENEFIE
EUR 280,000 BARCLAYS PLC FRN 11/11/25 EMTN 277,963 0.14
277,963 0.14
EfE
GBP 3,949,000 UK TREAS GILT 2% 07/09/25 4,949,953 248
GBP 2,177,000 UK TREASURY 4.25% 07/03/36 3,568,668 1.78
GBP 1,762,280 UK TREASURY 3.75% 07/09/20 2,315,814 1.16
GBP 1,320,000 UK TREASURY 4.75% 07/12/30 2,162,521 1.09
GBP 1,052,065 UK TREASURY 3.5% 22/01/45 1,666,340 0.84
GBP 1,058,000 UK TREASURY 5% 07/03/25 1,623,164 0.82
GBP 791,000 UK TREASURY 4.25% 07/12/55 1,595,155 0.80
GBP 888,000 UK TREASURY 4.25% 07/09/39 1,502,048 0.75
GBP 450,000 UK TREASURY 3.5% 22/07/68 856,038 0.43
GBP 322,000 UK TREASURY 3.75% 22/07/52 576,087 0.29
GBP 352,400 UK TREAS GILT 3.25% 22/01/44 531,939 0.27
GBP 257,128 UK TREASURY 4% 22/01/60 516,509 0.26



NPEB/>-3—RE 7Y 7RUK - T7RFC/FD

BN A EzAik] AT AR BEIE (%)
GBP 287,000 UK TREASURY 4.50% 07/09/34 476,571 0.24
22,340,807 11.21

i piani(EVegvilliy)
GBP 1,045,000 LCR FINANCE PLC 4.5% 07/12/28 REGS 1,567,181 0.78
EUR 700,000 ABBEY NATL TREAS 0.875% 13/1/20 EMT 712,887 0.36
GBP 600,000 NATIONAL GRID 1.125% 22/09/21 EMTN 696,352 0.35
GBP 400,000 ABBEY NATL TREAS 5.25% 16/02/29 EMT 623,747 0.31
EUR 500,000  NATIONWIDE BLDG 2.25% 25/06/29 EMTN 572,045 0.29
GBP 485,000 BARCLAYS PLC 3.25% 12/02/27 EMTN 548,764 0.28
GBP 400,000  CENTRICA PLC 7% 19/09/18 EMTN 514,443 0.26
EUR 450,000 NATIONWIDE BLDG 0.5% 29/10/19 EMTN 454,223 0.23
GBP 350,000 WESTERN POWER 3.625% 06/11/23 441,010 0.22
EUR 400,000  SKY PLC 2.5% 15/09/26 EMT 432,496 0.22
GBP 375,000  NATIONAL GRID 2.75% 22/09/46 EMTN 426,711 0.21
GBP 300,000  CENTRICA PLC 4.375% 13/03/29 415,904 0.21
GBP 325,000 BUPA FINANCE 5% 08/12/26 393,701 0.20
GBP 325,000  BAT INTL FIN 1.75% 05/07/21 EMTN 383,796 0.19
EUR 325,000  CREDIT SUISS AG LDN 1% 07/06/23 EMT 329,524 0.17
EUR 300,000 FCE BANK PLC 1.528% 09/11/20 EMTN 310,601 0.16
GBP 200,000 LLOYDS BANK 5.125% 7/03/25 EMTN 292,799 0.15
EUR 227,000  AON PLC 2.875% 14/05/26 248,494 0.12
GBP 200,000  NATIONWIDE BLDG 3% 06/05/26 EMTN 244,759 0.12
EUR 200,000  BP CAPITAL PLC 1.117% 25/01/24 EMTN 203,720 0.10
EUR 150,000 BARCLAYS PLC 1.875% 08/12/23 EMTN 152,175 0.08
EUR 123,000  BP CAPITAL PLC 1.109% 16/2/23 EMTN 126,144 0.06
EUR 125,000 ANZ NEW ZEALAND 0.125% 22/09/23 EMT 122,369 0.06
GBP 50,000 NETWORK RAIL 4.75% 29/11/35 EMTN 82,812 0.04
10,296,657 5.17
AXYRF 35,223,985 17.69

T AV
EEEFIE

EUR 976,000 GOLDMAN SACHS FRN 29/04/19 EMTN 982,446 0.49
982,446 0.49

o piani(EYegvilliy)
GBP 775,000  WELLS FARGO & CO 2% 28/07/25 EMTN 887,044 0.46
EUR 500,000 MORGAN STANLEY 1% 02/12/22 GMTN 505,024 0.25
EUR 400,000  JP MORGAN CHASE 1.5% 26/10/22 EMTN 419,407 0.21
EUR 375,000  JOHNSON & JOHNSON 0.25% 20/01/22 375,873 0.19
EUR 366,000 GOLDMAN SACHS GP 1.25% 01/05/25 EMT 360,217 0.18
GBP 200,000 BANK OF AMERICA 7% 31/07/28 EMTN 325,851 0.16
EUR 325,000 VERIZON COMM 0.875% 02/04/25 320,418 0.16
EUR 300,000 MCDONALDS CORP 1% 15/11/23 GMTN 304,010 0.15
EUR 275,000 WALGREENS BOOTS 2.125% 20/11/26 282,865 0.14
EUR 250,000  CITIGROUP INC 0.75% 26/10/23 EMTN 245,425 0.12
EUR 200,000 AT & T INC 2.75% 19/05/23 220,257 0.11
EUR 210,000 BMW US CAP LLC 1.125% 18/09/21 EMTN 218,752 0.11
EUR 200,000 COCA COLA CO 1.125% 09/03/27 202,520 0.10
EUR 200,000  CITIGROUP INC 1.5% 26/10/28 EMTN 194,280 0.10
EUR 150,000 BECTON DICKINSON 1.9% 15/12/26 154,694 0.08
GBP 100,000 GOLDMAN SACHS GP 4.25% 29/01/26 EMT 130,211 0.07
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BN A EzAik] AT AR BEIE (%)
EUR 100,000 PROCTER & GAMBLE CO 2% 16/08/22 REG 109,610 0.06
EUR 100,000 THERMO FISHER SCIEN 1.5% 01/12/20 104,261 0.05
EUR 100,000  ZIMMER BIOMET 2.425% 13/12/26 102,540 0.05
EUR 100,000 COCA COLA CO 0.75% 09/03/23 102,071 0.05
EUR 100,000 BERKSHIRE HATHAWAY 1.625% 16/3/35 93,884 0.05
5,659,814 2.85
KEME

USD 1,831,000  US TREAS NOTE 0.125% 15/07/26 (CPI) 1,688,161 0.84
uUsD 1,163,000  US TREAS NOTE 0.625% 15/01/26 (CPI) 1,128,632 0.57
2,816,793 1.41

7 A I 9,459,053 4.75

BEAMIESA S 196,003,247 98.43

Hh 2 B I LS

20164F12 7 31 HHIAE
) HEGEED) i 1] ARFEHALE (=—1)
EUR 8,401,417 GBP 7,157,360 January 17,2017 59,950
SEK 57,449 EUR 5,908 January 17,2017 87
SEK 40,625 EUR 4,158 January 17,2017 81
CHF 5,521 EUR 5,099 January 17,2017 41
SEK 7,521 EUR 776 January 17,2017 8
SEK 3,256 EUR 333 January 17,2017 6
CHF 443 EUR 409 January 17,2017 4
SEK 2,143 EUR 220 January 17,2017 3
CHF 1,026 EUR 952 January 17,2017 3
DKK 19,878 EUR 2,672 January 17,2017 1
SEK 723 EUR 74 January 17,2017 1
SEK 475 EUR 48 January 17,2017 1
SEK 700 EUR 72 January 17,2017 1
SEK 348 EUR 35 January 17,2017 1
SEK 337 EUR 34 January 17,2017 1
CHF 64 EUR 59 January 17,2017 1
SEK 237 EUR 24 January 17,2017 0
CHF 95 EUR 88 January 17,2017 0
DKK 3,712 EUR 499 January 17,2017 0
SEK 88 EUR 9 January 17,2017 0
SEK 67 EUR 6 January 17,2017 0
CHF 12 EUR 11 January 17,2017 0
CHF 9 EUR 8 January 17,2017 0
SEK 45 EUR 4 January 17,2017 0
SEK 45 EUR 4 January 17,2017 0
SEK 46 EUR 4 January 17,2017 0
DKK 1,596 EUR 214 January 17,2017 0
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) HEGEED) i 1] ARFEHALE (=—1)
CHF 6 EUR 5 January 17,2017 0
CHF 6 EUR 5 January 17,2017 0
CHF 6 EUR 5 January 17,2017 0
DKK 345 EUR 46 January 17,2017 0
CHF 98 EUR 91 January 17,2017 0
SEK 10 EUR 1 January 17,2017 0
CHF 1 EUR 1 January 17,2017 0
SEK 12 EUR 1 January 17,2017 0
SEK 5 EUR 0 January 17,2017 0
SEK 4 EUR 0 January 17,2017 0
CHF 1 EUR 1 January 17,2017 0
SEK 7 EUR 0 January 17,2017 0
CHF 0 EUR 0 January 17,2017 0
DKK 233 EUR 31 January 17,2017 0
DKK 5 EUR 0 January 17,2017 0
DKK 170 EUR 22 January 17,2017 0
DKK 0 EUR 0 January 17,2017 0
DKK 22 EUR 3 January 17,2017 0
DKK 22 EUR 3 January 17,2017 0
DKK 355 EUR 47 January 17,2017 0
DKK 43 EUR 5 January 17,2017 0
DKK 2 EUR 0 January 17,2017 0
DKK 5 EUR 0 January 17,2017 0
DKK 165 EUR 22 January 17,2017 0
DKK 22 EUR 3 January 17,2017 0
CHF 0 EUR 0 January 17,2017 0
CHF 0 EUR 0 January 17,2017 0
DKK 116 EUR 15 January 17,2017 0
CHF 0 EUR 0 January 17,2017 0
DKK 33 EUR 4 January 17,2017 0
SEK 0 EUR 0 January 17,2017 0
DKK 2 EUR 0 January 17,2017 0
GBP 0 EUR 0 January 17,2017 0
DKK 3 EUR 0 January 17,2017 0
CHF 32 EUR 29 January 17,2017 0
CHF 45 EUR 42 January 17,2017 0
DKK 1,052 EUR 141 January 17,2017 0
GBP 4 EUR 5 January 17,2017 0
GBP 3 EUR 4 January 17,2017 0
CHF 46 EUR 43 January 17,2017 0
GBP 6 EUR 7 January 17,2017 0
GBP 10 EUR 11 January 17,2017 0
GBP 11 EUR 13 January 17,2017 0
GBP 42 EUR 50 January 17,2017 0
GBP 42 EUR 50 January 17,2017 0
GBP 43 EUR 51 January 17,2017 0
DKK 28,221 EUR 3,797 January 17,2017 (€))
GBP 63 EUR 74 January 17,2017 (€))
GBP 82 EUR 97 January 17,2017 (€))
CHF 288 EUR 270 January 17,2017 2)
GBP 444 EUR 521 January 17,2017 “
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BEEVY BEGEY) T4 REHHEE (2 —1)
GBP 219 EUR 261 January 17,2017 6)
GBP 311 EUR 370 January 17,2017 ®)
GBP 318 EUR 381 January 17,2017 (10)
JPY 440,112 EUR 3,589 January 17,2017 (12)
GBP 651 EUR 774 January 17,2017 (14)
GBP 665 EUR 796 January 17,2017 21)
GBP 3,041 EUR 3,572 January 17,2017 (28)
CHF 7,736 EUR 7,243 January 17,2017 (43)
GBP 1,983 EUR 2,358 January 17,2017 (46)
GBP 6,997 EUR 8,309 January 17,2017 (154)
GBP 37,921 EUR 44,489 January 17,2017 (294)
EUR 504,748 DKK 3,754,860 January 17,2017 (378)
GBP 53,168 EUR 63,201 January 17,2017 (1,236)
EUR 962,924 CHF 1,042,316 January 17,2017 (7,287)
EUR 785,369 SEK 7,666,667 January 17,2017 (14,694)
SEK 4,500,000 EUR 456,204 January 19,2017 13,402
USD 256,382 EUR 230,000 January 19,2017 13,195
USD 164,121 EUR 152,129 January 19,2017 3,550
USD 62,427 EUR 57,870 January 19,2017 1,346
EUR 210,000 USD 222,402 January 19,2017 (963)
EUR 230,000 USD 256,118 January 19,2017 (12,944)
EUR 264,759 JPY 32,367,500 January 17,2017 1,600
EUR 376,111 JPY 46,111,684 January 17,2017 1,207
EUR 49,448 JPY 6,010,274 January 17,2017 583
EUR 21,259 JPY 2,602,146 January 17,2017 103
EUR 4,607 JPY 560,026 January 17,2017 54
EUR 14,032 JPY 1,720,436 January 17,2017 45
EUR 4,740 JPY 579,980 January 17,2017 25
EUR 3,104 JPY 379,954 January 17,2017 15
EUR 2,207 JPY 270,008 January 17,2017 12
EUR 603 GBP 507 January 17,2017 12
EUR 1,553 JPY 190,005 January 17,2017 9
EUR 577 JPY 70,692 January 17,2017 3
EUR 443 JPY 54,327 January 17,2017 2
EUR 306 JPY 37,468 January 17,2017 1
EUR 299 JPY 36,609 January 17,2017 1
EUR 299 JPY 36,654 January 17,2017 1
EUR 69 CHF 73 January 17,2017 0
EUR 78 JPY 9,639 January 17,2017 0
EUR 70 JPY 8,574 January 17,2017 0
EUR 45 JPY 5,600 January 17,2017 0
EUR 34 JPY 4,269 January 17,2017 0
EUR 27 JPY 3,365 January 17,2017 0
EUR 2 JPY 250 January 17,2017 0
EUR 36 DKK 269 January 17,2017 0
EUR 56 SEK 548 January 17,2017 (1)
EUR 2,271 JPY 280,035 January 17,2017 5)
JPY 5,590,795,623 EUR 45,725,036 January 17,2017 (269,799)
EUR 3,096,311 GBP 2,620,000 March 07,2017 46,551
RUB 37,860,000 EUR 541,089 March 16,2017 41,406
USD 540,859 KRW 627,500,000 February 14,2017 19,574
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) HEGEED) i 1] ARFEHALE (=—1)

EUR 763,870  GBP 640,000 March 07,2017 18,891
UsD 1,430,000  EUR 1,342,493 March 07,2017 10,916
PLN 2470000  EUR 545,645 March 07,2017 10,532
USD 133,098 MXN 2,563,714 January 19,2017 9,065
EUR 345,699  GBP 290,000 March 07,2017 8,131
EUR 366356 GBP 310,000 March 07,2017 5,507
EUR 324843 GBP 275,000 March 07,2017 4,735
USD 69,376 MXN 1,336,285 January 19,2017 4,727
EUR 530,547  AUD 770,000 March 07,2017 4231
CHF 1,200,000  EUR 1,113,364 March 07,2017 4,230
USD 254209  CAD 340,000 January 19,2017 1,870
EUR 59,740 GBP 50,000 March 07,2017 1,539
USD 280,623  CAD 376,361 January 19,2017 1,338
UsD 54910  CAD 73,638 January 19,2017 265
EUR 11,845  GBP 10,000 March 07,2017 205
EUR 23462 GBP 20,000 March 07,2017 182
CZK 16,000,000  EUR 593,296 March 07,2017 (1,105)
CAD 340,000  USD 253,512 January 19,2017 (1,210)
EUR 54,107 SEK 530,000 March 07,2017 (1,212)
CAD 450,000  USD 335,474 January 19,2017 (1,547)
NOK 2,770,000  EUR 306,688 March 07,2017 (2,554)
EUR 4,062,496  DKK 30,220,000 March 07,2017 (3,604)
KRW 313,750,000  USD 265,867 February 14,2017 (5.464)
KRW 313,750,000  USD 265,889 February 14,2017 (5,486)
MXN 5996444  USD 307,873 January 19,2017 (17,940)
EUR 3,916,887  USD 4,210,000 March 07,2017 (67,625)
(126,448)
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St ES Y
2016412 A 31 H Hi/E
s B ‘ SRR REBUR
pi= Vs 3 H s
O OF ' 2] i ek (o)
B&ENs e
EUR 4 FUT EUR OAT Mar 2017 609,080 4,980
EUR 42 FUT EURO BTP 10YR 6% Mar 2017 5,695,200 110,870
EUR 225 FUT EURO SCHATZ 2YR 6% Mar 2017 25,267,500 43,001
USD 1 FUT US NOTE 10YR 6% Mar 2017 117,688 857
CAD 6 FUT CAN BD 10YR 6% Mar 2017 580,734 (1,176)
USD 1 FUT US ULTRA BOND 30YR 6% Mar 2017 151,250 (903)
32,421,452 157,629
BN m
AUD (13) FUT AUST 10YR BOND 6% Mar 2017 (1,140,738) (3,844)
USD ) FUT US LONG BD 20YR 6% Mar 2017 (569,390) 3,175
EUR (35) FUT EURO BOBL 5YR 6% Mar 2017 (4,679,850) (40,876)
EUR (111) FUT EURO BUND 10YR 6% Mar 2017 (18,270,600) (297,255)
EUR (14) FUT EURO BUXL 30YR 4% Mar 2017 (2,464,280) (65,660)
GBP (59) FUT LONG GILT 10YR 4% Mar 2017 (8,658,997) (178,174)
(35,783,855) (582,634)
(425,005)
TR T T4V AT 7 HH
20164E12 A 31 H Hi/E
. ‘ RERAR
pi= N
s o] ¥l i (o)
TaFra BN g
USD 643,000 CDS REP ITALY 5Y 100BP 1% 20/06/21 June 20, 2021 (13,308)
(13,308)
FTarrsa BN e
EUR 5,184,166 CDX ITRAXX EUR S26 1% 20/12/21 December 20, 2021 (68,420)
(68,420)
(81,728)
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F12681~2E 13187 (20164£10A 8 H~2017%4 A7 H)

QT 7 v FOHEHA
M oy M BINEERE
15 RE WA SRR
HOR H #H [ EE LTHEANEZ Z—OKE RV TOAMMICEINICRE 21TV, EEMEOTRAINZRREL AF L CEMZITVET,
NE—T oy R LM KEfESR T « 7T A - v F =7 7 0 FRGIEHRE FERESRE LET, b, AEFICEERE T 2550
N . . bV ET,
E O E R % I RERRT T
< ¥ - 7 '7 vk L UCTKE FVETOAES 2 TEEE R L LET,
AN PR | AMTREEA~ ORITITHIR 2R T E A,
gy B 7 #H|REA (RANE LCEA 7 A, REROHAIIREER) (I, MEEOETEHCE SO THRLEZITVE S,




M- kEEHa7 - TSRFC

N v ?77 ;/{7‘

y T—=BN=F « R"=J A R
wom ol = Bikmearroalm oxle s BEEEw g o
_ (WWVAHM mﬁmﬁ%%m¢ﬁkm$m #E

Gl (B2 2T woT

Gl Al AR s % =%
! ! % % % % % =7 H
1028 (0144£118 7 1) 9,070 30 0.1 13, 449 0.3 82.5 A 1.4 3.1 4,108
10341 (20144124 8 H) 9, 058 30 0.2 13,497 0.4 90. 6 A 0.3 3.9 4,817
1048 (01551 B 7 1) 9,171 30 1.6 13,693 1.5 84.0 A T.2 3.2 5,736
1058 (201542 B 9 ) 9,184 30 0.5 13,710 0.1 79.6 2.0 2.9 6, 880
106 (20153 A 9 H) 9,051 30 Al 1 13,578 AL.0 66. 6 22.7 2.6 8, 347
1078 (20154 A 7 H) 9,185 30 1.8 13, 797 1.6 68. 1 16.8 2.2 9, 730
1088 (201545 B 7 1) 9,007 30 AN 13, 599 Al 4 74.6 11.9 2.2 10, 134
10941 (20156 A 8 H) 8, 888 30 A1.0 13, 490 AO0.8 81.6 3.1 2.0 12, 821
1108 (20157 A 7 H) 8, 878 30 0.2 13, 566 0.6 80. 4 10.7 1.8 13, 950
118 (01548 B 7 1) 8, 890 30 0.5 13,592 0.2 89.8 6.0 1.8 13, 665
11281 (01559 B 7 A) 8,873 30 0.1 13,637 0.3 88.5 12.9 1.7 14,715
1138 (2015104 7 H) 8, 847 30 0.0 13,709 0.5 95.1 4.3 1.6 14, 849
1144 (2015114 9 A) 8,773 30 AN0.5 13,562 Al 1 103.5 A 9.7 1.9 13,619
1158 (20154128 7 A) 8,768 30 0.3 13, 606 0.3 99. 4 A 8.2 2.0 12,532
116 (201614 7 H) 8, 712 30 AO0.3 13,633 0.2 96.3 A 5.1 0.9 11,728
174 (20162 A 8 H) 8, 680 30 A0.0 13,783 1.1 95.1 A 1.6 0.8 12,687
1188 (201643 B 7 1) 8,697 30 0.5 13,785 0.0 98.6 A 2.9 0.8 13, 740
1198 (201654 B 7 1) 8,797 30 1.5 13,969 1.3 92.4 A 4.5 0.7 14, 829
12041 (20165 4 9 H) 8,817 30 0.6 14, 008 0.3 92.5 A 1.5 0.7 15, 432
1218 (201646 A 7 1) 8,812 30 0.3 14, 051 0.3 82.5 21.5 0.7 17,013
1208 (201647 B 7 ) 8,963 30 2.1 14, 279 1.6 95. 1 6.3 0.6 19, 505
1234 (2016528 A 8 1) 8,908 30 NO0. 3 14, 198 AN0. 6 89. 4 3.4 0.5 22, 847
12441 (2016529 A 7 ) 8,926 30 0.5 14, 258 0.4 89. 3 3.2 0.5 25, 870
1258 (20164£108 7 1) 8,813 30 A0.9 14, 133 A0.9 94.9 6.2 0.5 28, 131
12651 (20164114 7 R) 8, 755 30 AO0.3 14, 103 AO0. 2 99. 6 1.2 0.5 28, 631
1274 (0165128 7 ) 8, 463 30 A3.0 13,688 N2.9 106. 3 8.3 0.5 28, 438
1988 (20174 1 A10H) 8, 483 30 0.6 13,743 0.4 97.3 12.8 0.5 29, 599
1298101742 7 7 R) 8,457 30 0.0 13,730 A0. 1 93. 1 11.3 0.5 32, 869
13081 01743 A 7 R) 8, 412 30 AO0. 2 13, 687 AO0.3 99. 4 11.5 0.5 34, 029
131 Q01744 A 7R) 8, 453 30 0.8 13, 794 0.8 97.8 3.9 0.5 34, 199

(1) FEEMEAOMERITBLEIA T,

(FE2) Y77 MIFREERHEZMANETOT, MEFMALR] MEREWIR) THREEFIESAALSR) (IRELRZFHL TR
E3S

(1 3) fEFIe e RIT B R — TR R,

(E4) EHFMALROPITIITAES: (TBAERS]) DRI EENTEY A,



O L e DEEMEE & HRFDHER

LM - XEfF%a7 - F5RXFC

AR
y F N AY/ A 4 " f= =
x om omle on o ow|® ® 8wV e o RREE
s % = s % =
g "\ ! % % % % %
20164E10H 7 H 8,813 — 14,133 — 94.9 6.2 0.5
#1261 10K 8,770 N0. 5 14, 071 AO0. 4 98.9 1.2 0.5
a *
20164E11H 7 H 8, 785 AN0. 3 14, 103 A0. 2 99. 6 1.2 0.5
ag )
20164E11H 7 H 8, 755 — 14, 103 — 99. 6 1.2 0
1273 11AR 8,518 N2.7 13, 749 N2.5 104. 0 6.5
(€IS
20164E12H 7 H 8,493 A3.0 13,688 N2.9 106. 3 8.3 0.5
g "\
20164E12H 7 H 8, 463 — 13,688 — 106. 3 8.3 0.5
1283 120K 8, 462 A0.0 13,663 A0. 2 101.5 12.8 0.5
€IS
20174E 1 H10H 8,513 0.6 13,743 0.4 97.3 12.8 0.5
ag )
20174E1 H10H 8, 483 — 13,743 — 97.3 12.8 .
51298 1 AR 8, 452 AO0. 4 13, 681 N0.5 94. 4 12.0 0.5
(€IS
201742 H 7T H 8, 487 0.0 13,730 AO0. 1 93.1 11.3 0.5
g "\
2017%F2 H 7 H 8, 457 — 13,730 — 93.1 11.3
13081 2 AR 8, 500 0.5 13,775 0.3 95. 2 9.7 0
a *
2017T4£3 H 7 H 8, 442 ANO. 2 13, 687 NO0.3 99. 4 11.5 0.5
ag )
201743 H 7 H 8,412 — 13, 687 — 99. 4 11.5 0
#1313 3HFR 8, 447 0.4 13,737 0.4 98. 2 8.2
(€IS
201744 H 7 H 8,483 0.8 13, 794 0.8 97.8 3.9 0.5
(FE1) WIREEMEILDELEAT, BERIIME T,
(FE2) ¥7 72 FIZBBEREFREZMANETOT, MERMEALE) MEHRemR] [REEFGREFRMALSE ) I XRERETH L THY

£7

(1 3) fEF I RIT B R — TR LR,
(E4) BEHFMALROPITIZFEMNES (TBAIG]) OHFEFEHENTEY EEA,
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OLERHDERREBL SEDERAS
[EEMEBOHF]

KEMSTS I, FIEID 23 ER (AT T L Lo, MORREE, KRR CA > 7 7 8E O KR BUAEIRRL A 32551 5 R4
D KT THEMBBER L, RPBI X OBLBINS R E > 722 LD, FIEIVIERE S B UE Uiz, Mo, KEFREf G R f s
(FRB) 72320164E12 12/ 1S OF EIF &2 PE L, Ho TAKR LEEBERGH Rl L & 321 C0LTEDH] P ~— 2 EELL B4
DEREMES TR L L2 Z & 8, IRV IC EFEABMNDY £ Lz, LA LZEDOKIE, KKHEESGO2E2FE Y ERORE» LS
FEHBEOBWVELARONIZZ Rl bH 0 FIE I T (Wi ER) UE Lic, Blo i, 20174 3 A O KEINAR TG E
B4 (FOMC) CoBIf BB E S, FIFEIVIZ ER LE Lz, 2ok, diH0 TREY 8 EFRESHE LR, 4% OF BT
R=ZBPIET D L OGN HIB LI LR8N, FIEVIMEFTLE L, 20k 5 REBEEOH, S{ERY o EEMBEOBERIT~ A T
22.04% (DEAEFHREN—R) LRV, X Fv—T D~ AF22.39%%0.36% LAY £ L7z,

[EA#RiA]
MEIEVE 7 2 — DK RVETAERHICEE 21T LM« KEESR=T - 7T R -~ F—7 7 R ZRIEHITEE 21TV, Ertif e+
FEHRREZBE LR =74 VA OEMRICEO TENWY £ Lz, £, HANEEEEIC OV TRAR~y P2TVWE L,

[ EE2]

FLUEMAEEN A CRA E SR OF IS Z-IZE L, 1 0472 0 BUAZ TH 126130/, 51271130/, #512811301, 512981301, 51304130
M. BISIHIB0M O ZITVE Lz, 728, RIS TEY LA - 2 FIERIC > & £ L CREFAMEPRICREE L, EHOEAFT #HE
SEEMEITVET,

[S®DERAE]

KEREFF TR LTI, 20164R10-12 A WIGDPRR & (FE/EMR) 13RTHIILFER T T 22.1% & | EM (777 21.9%) 76 EHEESHLE LT,
KREFRRUTERL RN b b LEMITIER L TR Y . BFHE L SRMICSEEER N RO TV ET,

COLRERET, {77 FiZIhE CLRikic, MAEHFEOEMNY X2 LRI A7 ITEUE L > @2 BRI L, [FREMEED T R4
kR B L CEMN 21T 5 FiFE T,
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US TREASURY NOTE 1. 375 75, 000 73, 860 8,193, 328 2021/ 5 /31
US TREASURY NOTE 1. 125 46, 630 45, 252 5,019,910 2021/ 9 /30
US TREASURY NOTE 2.0 680 684 75,948 2021/12/31
US TREASURY NOTE 1. 875 350 350 38, 860 2022/ 1 /31
US TREASURY NOTE 1.75 2,580 2,550 282,979 2022/ 9 /30

— 79




LM - XEfF%a7 - F5RXFC

T W X

& i fo® e gfﬂé f - ,; | e R
AU % TR T R 11

[E&E RS US TREASURY NOTE 2.0 17, 490 17, 494 1, 940, 620 2022/11/30

US TREASURY NOTE 1.5 9, 870 9,578 1, 062, 545 2023/ 2 /28

US TREASURY NOTE 1.25 6, 470 6, 151 682, 363 2023/ 7 /31

US TREASURY NOTE 1. 375 1, 730 1, 654 183, 497 2023/ 9 /30

US TREASURY NOTE 2.125 23, 640 23, 662 2,624,843 2023/11/30

US TREASURY NOTE 2.25 570 574 63, 736 2023/12/31

US TREASURY NOTE 2.25 30 30 3, 352 2024/ 1 /31

US TREASURY NOTE 2.125 8, 160 8, 147 903, 809 2024/ 3 /31

US TREASURY NOTE 2.375 2,750 2,784 308, 858 2024/ 8 /15

US TREASURY NOTE 2.0 9, 950 9,774 1, 084, 308 2025/ 2 /15

US TREASURY NOTE 2.0 120 117 13, 021 2025/ 8 /15

US TREASURY NOTE 2.25 3, 650 3,634 403, 186 2025/11/15

US TREASURY NOTE 1. 625 4,810 4,534 502, 976 2026/ 5 /15

US TREASURY NOTE 2.25 1, 590 1,577 174, 959 2027/ 2 /15

M5 {EEEE%4: | PROVINCIA DE BUENOS AIRE 6.5 520 524 58, 153 2023/ 2 /15

PROVINCIA DE BUENOS AIRE 7.875 440 450 49, 924 2027/ 6 /15

kAt 5 ACE 2006-ASL1 A 1. 26167 105 62 6,971 2036/ 2 /25

(F< &%) | ARSI 2004-W5 AV2 2.02167 900 836 92, 798 2034/ 4 /25

BACM 2007-2 A]J 5. 70783 150 143 15, 890 2049/ 4 /10

BALTA 2004-12 1A3 1. 68167 44 43 4, 809 2035/ 1 /25

BAMLL 2016-GG10 AJA 5.94932 3,013 2,109 234, 025 2045/ 8 /10

BBCCR 2015-GTP E 4. 5626 2,810 2,367 262, 649 2033/ 8 /10

BCAP 2015-RR6 1A2 3.5 1, 540 1,491 165, 485 2037/ 5/26

BLX 2004-A A 1.41167 412 396 43, 929 2031/ 2 /25

BSARM 2004-8 12A1 3. 747242 5 4 533 2034/11/25

CAS 2016-C04 1M1 2.43167 1,807 1, 828 202, 835 2029/ 1 /25

CAS 2017-CO01 1M1 2. 28167 2,335 2,349 260, 629 2029/ 7 /25

CD 2006-CD2 AJ 5.704447 39 37 4, 144 2046/ 1 /15

CGBAM 2016-IMC E 8. 34278 2,750 2,816 312,470 2021/11/15

CGCMT 2014-GC19 E 4. 40185 550 399 44, 291 2047/ 3 /10

CGCMT 2015-GC27 AS 3.571 590 591 65, 587 2048/ 2 /10

CGCMT 2015-GC29 D 3. 11 490 352 39, 149 2048/ 4 /10

CGCMT 2015-GC33 D 3.172 710 512 56, 899 2058/ 9 /10

CGCMT 2016-P6 A5 3.72 910 945 104, 917 2049/12/10

CGCMT 2017-P7 D 3.25 1,230 977 108, 451 2050/4/ 1

COMM 2013-CR12 AM 4.3 10 10 1,183 2046/10/ 1

COMM 2013-CR12 B 4. 762 10 10 1,192 2046/10/ 1

COMM 2013-CR6 B 3.397 939 938 104, 094 2046/ 3 /10

COMM 2015-LC19 C 4. 262457 270 274 30, 456 2048/ 2/ 1

COMMF 2015-1A A 5.75 1, 360 1,273 141, 225 2027/11/ 1

CSAIL 2015-C1 B 4. 0437 460 471 52, 303 2050/ 4 /15

CSAIL 2015-C2 C 4.211198 528 502 55, 757 2057/ 6 /15

CSMC 2006-C3 AJ 6. 228444 152 81 9,071 2038/ 6 /15

CSMC 2006-C5 AJ 5.373 224 213 23,724 2039/12/15

CSMC 2014-USA A2 3.953 170 174 19, 365 2037/9/15

CSMC 2014-USA E 4.3733 230 198 22,026 2037/ 9/15

CSMC 2015-2R 7A3 3. 02851 1,238 1, 258 139, 633 2036/ 8 /27
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Ry R 2 CSMC 2015-SAMZ MZ 6. 64832 1, 000 1,010 112, 094 2022/8/9

(F< &%) | CSMC 2015-TOWN TF 5. 055 870 826 91, 683 2028/ 3 /15

CSMC 2016-BDWN A 3.81222 880 894 99, 268 2029/ 2 /15

CSMC 2016-NYRT A 2. 65472 3,210 3,208 355, 871 2018/12/22

CWHEL 2005-D 2A 1.10222 751 687 76, 224 2035/11/15

CWHEL 2006-1 1A 1. 05222 1,314 1,171 129, 979 2037/1/15

CWL 2007-13 2A1 1. 88167 937 857 95, 103 2047/10/25

CWL 2007-13 2A2 1. 78167 243 221 24, 528 2047/10/25

DBUBS 2011-LCIA B 5.471 920 1,013 112,476 2046/11/10

DBUBS 2011-LC1A C 5. 685502 550 604 67,112 2046/11/10

DBUBS 2011-LC3A C 5. 346148 1,020 1,109 123,123 2044/ 8 /10

DRB 2015-B A2 3.17 1, 459 1,471 163, 216 2031/ 7 /25

FHLMC #G04715 6.0 10 12 1, 384 2038/6/1

FHLMC #G06172 5.5 52 58 6, 493 2038/12/ 1

FHLMC #G06409 6.0 144 164 18, 208 2039/11/ 1

FHLMC #G06496 5.0 830 918 101, 898 2041/6/ 1

FHLMC #G06498 4.0 522 556 61,778 2041/4/ 1

FHLMC #G06669 6.5 15 17 1,982 2039/9/1

FHLMC #G06858 5.0 86 94 10, 472 2041/11/ 1

FHLMC #G07335 7.0 23 26 2,965 2039/3/1

FHLMC #G07697 4.5 182 196 21,803 2038/6/ 1

FHLMC #Q17792 3.5 67 69 7,731 2043/5/1

FHLMC #Q29920 4.5 61 67 7, 455 2044/11/ 1

FHLMC #Q45560 3.0 1, 089 1, 085 120, 439 2047/1/1

FHLMC #Q45737 3.0 2,568 2,561 284,126 2047/1/ 1

FHLMC #Q45819 3.0 688 686 76, 181 2047/1/1

FHLMC #Q45827 3.0 493 492 54, 587 2047/1/ 1

FHLMC #U90245 3.5 72 75 8, 321 2042/10/ 1

FHLMC #U90316 4.0 66 70 7, 796 2042/10/ 1

FHLMC #U99054 4.0 3, 428 3,638 403, 608 2043/6/ 1

FHLMC #U99076 4.5 240 263 29, 228 2043/12/ 1

FHLMC #U99084 4.5 160 175 19, 469 2044/ 2/ 1

FHLMC #U99091 4.5 84 92 10, 269 2044/ 3/ 1

FHLMC #U99124 3.5 6, 134 6,311 700, 106 2045/3/ 1

FHMS K006 AX1 I0 0.981976 839 19 2,128 2020/ 1 /25

FHMS K007 X1 IO 1. 092672 213 5 638 2020/ 4 /25

FHMS K008 X1 IO 1.61815 168 6 753 2020/ 6 /25

FHMS K058 X1 I0 0. 930922 18, 368 1,295 143, 690 2026/ 8 /25

FHMS K503 X1 IO 0.575173 10, 254 91 10, 186 2019/ 8 /25

FHR 3281 AI 10 5.51778 714 127 14, 129 2037/ 2 /15

FHR 3621 SB 10 5.31778 69 11 1,317 2040/ 1 /15

FHR 4099 ST I0 5. 08778 1,616 309 34, 310 2042/ 8 /15

FHR 4194 BI 10 3.5 1,670 267 29,670 2043/ 4 /15

FHR 4239 10 3.5 287 31 3,453 2027/6 /15

FHR 4298 PI 10 4.0 620 83 9, 259 2043/ 4 /15

FHR 4310 SA 10 5.03778 154 29 3, 264 2044/ 2 /15

FHR 4415 10 1.908427 3, 366 191 21, 268 2041/ 4 /15
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Heikf&%%: | FHRR ROO7 ZA 6.0 49 55 6,174 | 2036/5/15
(Br< &ffE) | FHS 328 S4 10 2. 065 2,676 186 20,717 | 2038/2/15
FHS 334 S7 10 5. 18778 1,102 230 25,551 | 2044/8 /15
FNA 2015-M3 X2 10 0.3786 10, 123 237 26,369 | 2024/10/25
FNA 2015-M8 X2 10 0.17698 30, 048 345 38,333 | 2048/5/5
FNA 2016-M7 A2 2.49935 660 634 70,417 | 2026/ 9 /25
FNMA 6. 625 225 318 35,352 | 2030/11/15
FNMA #254793 5.0 7 7 862 | 2033/7/1
FNMA #555743 5.0 7 8 927 | 2033/9/1
FNMA #725162 6.0 2 3 373 | 2034/2/1
FNMA #843997 2.64 27 28 3,202 | 2035/11/1
FNMA #888560 6.0 18 20 2,324 | 2035/11/1
FNMA #889117 5.0 15 16 1,846 | 2035/10/ 1
FNMA #890248 6.0 30 34 3,861 | 2037/8/1
FNMA #890604 4.5 1,144 1,243 137,902 | 2044/10/ 1
FNMA #915154 5.0 46 51 5,685 | 2037/4/1
FNMA #934648 7.0 4 5 621 | 2038/11/1
FNMA #985626 6.0 8 9 1,057 | 2033/4/1
FNMA #985867 7.0 0. 76645 0. 8622 95| 2038/8/1
FNMA #995072 5.5 13 14 1,652 | 2038/8/1
FNMA #AA8715 4.0 110 117 13,073 | 2039/6/1
FNMA #AB9594 4.0 58 62 6,888 | 2043/6/1
FNMA #AB9980 3.5 77 80 8,881 | 2043/7/1
FNMA #AE0758 7.0 57 66 7,345 | 2039/2/1
FNMA #AL0215 4.5 151 163 18,150 | 2041/4/1
FNMA #AL3572 5.0 41 45 5,079 | 2041/7/1
FNMA #AL5540 4.5 210 228 25,350 | 2044/7/1
FNMA #AL6175 3.5 764 788 87,454 | 2044/1/1
FNMA #AL6308 5.0 226 248 27,526 | 2033/2/1
FNMA #AL6404 4.5 74 80 8,948 | 2045/1/1
FNMA #AL7093 4.0 9, 266 9, 853 1,093,008 | 2045/5/1
FNMA #AL9631 3.0 1,082 1,080 119,845 | 2046/12/ 1
FNMA #AM8674 10 2.81 40 40 4,461 | 2025/4/1
FNMA #AS4271 4.5 152 166 18,495 | 2045/1/1
FNMA #AS4354 4.5 363 396 43,959 | 2045/1/1
FNMA #AS4427 4.5 317 346 38,420 | 2045/2/1
FNMA #AS4431 4.5 161 176 19,545 | 2045/2/1
FNMA #AS5314 4.0 1,553 1, 654 183,478 | 2045/7/1
FNMA #AS6328 3.5 906 931 103,326 | 2045/12/ 1
FNMA #AS8359 3.0 3, 041 3,029 336,041 | 2046/11/1
FNMA #AS8623 3.0 690 688 76,322 | 2047/1/1
FNMA #AS8745 3.0 2,383 2,379 263,995 | 2047/2/1
FNMA #AT4281 4.0 78 83 9,211 | 2043/6/1
FNMA #AT4907 3.5 65 67 7,528 | 2043/5/1
FNMA #AT4961 3.5 66 68 7,631 | 2043/5/1
FNMA #AT6546 4.0 73 78 8,728 | 2043/6/1
FNMA #AT7101 3.5 68 70 7,851 | 2043/6/1
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FERRMES: | FNMA #AT7139 3.5 69 71 7,969 | 2043/6/1
(BR< &:flfE) | FNMA #AT7167 3.5 66 68 7,629 | 2043/6/1
FNMA #AT8906 3.5 69 71 7,981 | 2043/7/1
FNMA #AU1228 3.5 70 73 8,100 | 2043/7/1
FNMA #BD2455 3.0 2,081 2,077 230,460 | 2047/1/1
FNMA #BF0109 4.0 6, 441 6, 802 754,654 | 2056/2/1
FNMA #BF0133 4.0 100 105 11,676 | 2056/8/1
FNMA #MA1213 3.5 69 71 7,948 | 2042/9/1
FNMA #MA1253 4.0 550 584 64,826 | 2042/11/1
FNMA #MA1437 3.5 1,305 1,344 149,152 | 2043/5/1
FNMA #MA1582 3.5 79 81 9,077 | 2043/8/1
FNMA #MA1591 4.5 74 81 8,987 | 2043/9/1
FNMA #MA1629 4.5 77 85 9,448 | 2043/10/ 1
FNMA #MA1711 4.5 77 84 9,391 | 2043/12/1
FNR 2005-29 ZA 5.5 321 357 39,669 | 2035/4 /25
FNR 2010-110 AE 9.75 15 15 1,740 | 2018/11/25
FNR 2011-15 AB 9.75 3 4 450 | 2019/ 8/25
FNR 2011-87 SG 10 5. 56833 93 12 1,417 | 2040/ 4 /25
FNR 2012-101 AL 10 3.0 422 36 4,091 | 2027/6 /25
FNR 2012-28 B 6.5 22 24 2,734 | 2039/6/25
FNR 2012-51 B 7.0 43 50 5,587 | 2042/5 /25
FNR 2012-74 SA 10 5. 66833 79 13 1,481 | 2042/3/25
FNR 2013-14 1G 10 4.0 248 41 4,602 | 2043/3/25
FNR 2013-29 QI 10 4.0 1,299 211 23,479 | 2043/4 /25
FNR 2013-9 BC 6.5 31 36 4,044 | 2042/7/25
FNR 2013-9 CB 5.5 86 95 10,624 | 2042/4 /25
FNR 2014-47 AT 10 1.98 995 62 6,881 | 2044/8/25
FNR 2016-60 QS 10 5.11833 1,879 326 36,252 | 2046/ 9 /25
FNS 409 C17 10 4.0 1,520 299 33,215 | 2041/11/25
FNS 409 C18 10 4.0 139 25 2,881 | 2042/4/25
FNS 409 €2 10 3.0 195 17 1,939 | 2027/4/25
GAHR 2015-NRF BFX 3.38216 320 327 36,323 | 2019/12/15
GEBL 2005-1A A3 1. 16222 83 7 8,579 | 2033/6/15
GECMC 2007-C1 AJ 5.677 1,740 1,126 124,965 | 2049/12/10
GFMT 2017-1 A22 3.0 3,671 3,614 401,006 | 2056/ 7 /25
GNMA #733600 5.0 62 69 7,664 | 2040/4/15
GNMA2 #4617 4.5 22 24 2,732 2040/1/20
GNMA2 #4696 4.5 44 48 5,366 | 2040/5/1
GNMA2 #4772 5.0 104 114 12,685 | 2040/8/1
GNMA2 #4804 6.0 46 52 5,846 | 2040/ 9 /20
GNMA2 #4928 6.0 16 19 2,112/ 2041/1/20
GNMA2 #4978 4.5 231 250 27,812 | 2041/3/20
GNMA2 #5240 6.0 41 47 5,224 | 2041/11/20
GNMA2 #783368 4.5 49 53 5,894 | 2041/7/20
GNMA2 #MA4263 4.0 5, 688 6, 030 668,918 | 2047/1 /20
GNR 2010-152 IN 10 4.0 43 2 295 | 2038/ 3/20
GNR 2011-HO3 FA 1.28 224 224 24,850 | 2061/1 /20
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kS | GNR 2011-HO5 FB 1.28 360 359 39,859 | 2060/12/20
(K< &/f%) | GNR 2011-H06 FA 1.23 234 232 25,824 | 2061/ 2 /20
GNR 2011-H08 FD 1.28 223 222 24,683 | 2061/ 2/20
GNR 2011-H09 AF 1.28 69 69 7,733 | 2061/3/20
GNR 2012-43 SN 10 5. 67167 2,151 497 55,151 | 2042/4/16
GNR 2012-H34 SA 10 5.07167 2,609 458 50,824 | 2042/ 3/20
GNR 2013-178 10 0. 78778 141 5 611 | 2055/6/16
GNR 2013-69 Al 10 3.5 202 39 4,396 | 2043/5/20
GNR 2014-124 IE 10 0. 74835 2,003 92 10,303 | 2054/5/16
GNR 2014-135 10 0. 84385 4,072 221 24,540 | 2056/ 1 /17
GNR 2014-176 10 4.0 945 174 19,400 | 2044/11/20
GNR 2015-36 MI 10 5.5 1,236 259 28,743 | 2045/3/20
GNR 2016-135 SB 10 5. 17167 470 104 11,624 | 2046/10/16
GNR 2016-84 IG 10 4.5 3,041 630 69,938 | 2045/11/16
GPMF 2005-HY1 1AIA 1. 25167 137 134 14,897 | 2035/7/25
GPMH 1999-3 2A2 4.89 25 21 2,412 | 2029/6/19
GPMH 2001-2 1A2 4. 358 50 45 5,034 | 2032/2/20
GPMH 2001-2 IIA2 4.391 50 45 5,012 | 2032/3/13
GSMS 2013-GC16 B 5.161 30 32 3,652 | 2046/11/10
GSMS 2015-GC28 € 4. 327844 690 659 73,179 | 2048/2/10
GSMS 2015-GC30 AS 3.777 770 786 87,288 | 2050/ 5/10
GSMS 2015-GC30 D 3. 384 660 470 52,183 | 2050/5/10
GSMS 2016-GS3 A4 2.85 930 905 100, 486 |  2049/10/10
GSMS 2016-GS3 C 3.999706 990 978 108,499 | 2049/10/10
GSMS 2016-1CE2 E 9.41222 1,180 1,203 133,521 | 2033/2/15
HENDR 2015-2A A 3.87 487 486 53,951 | 2058/3/15
IMM 2007-A M1 1. 38167 215 200 22,202 | 2037/5/25
IMSC 2007-HOA1 A12 1.16167 116 116 12,890 | 2047/ 7/25
IMSC 2007-HOA1 A23 1. 26167 532 454 50,392 | 2047/7 /25
JPMBB 2013-C14 AS 4.4093 660 704 78,193 | 2046/8/15
JPMBB 2013-C15 C 5. 046563 20 21 2,332 | 2045/11/15
JPMBB 2013-C17 B 4. 886563 10 10 1,197 | 2047/1/15
JPMBB 2014-C19 XA 10 1. 186225 1,612 55 6,134 | 2047/4/15
JPMBB 2014-C21 AS 3.9965 312 324 36,033 | 2047/8/15
JPMBB 2014-C23 E 3. 364 440 285 31,680 | 2047/9/15
JPMBB 2014-C25 B 4. 3472 370 384 42,598 | 2047/11/15
JPMBB 2015-C31 B 4.617976 130 130 14,491 | 2048/8/15
JPMCC 2006-LDP9 AJ 5.411 1,220 829 91,976 | 2047/5/15
JPMCC 2007-CB18 AJ 5. 502 500 431 47,854 | 2047/6 /12
JPMCC 2007-CB19 AJ 5.82917 320 257 28,536 | 2049/2 /12
JPMCC 2007-LDPX AJ 5.503 900 306 33,944 | 2049/1/15
JPMCC 2007-LDPX AJFX 5. 438 1, 480 503 55,821 | 2049/1/15
JPMCC 2014-FL6 B 3.19222 310 304 33,754 | 2031/11/15
JPMCC 2014-PHH C 3.01222 160 159 17,748 | 2027/8/15
JPMCC 2015-FL7 D 4. 66222 620 579 64,311 | 2028/5/15
JPMCC 2016-JP3 A5 2.8704 1,150 1,116 123,846 | 2049/8/15
JPMRR 2014-6 3A1 0. 98833 807 782 86,753 | 2046/ 7 /27
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FiikfE % | KABB 2017-1 B 5. 794 2, 660 2,693 298,798 | 2022/3/15
(B &ff%) | LNSTR 2015-3 A2 2.729 1,296 1,303 144,579 | 2048/ 4 /20
MORGAN STANLEY REREMIC T 4.25 1, 200 1,192 132,270 | 2036/2/1
MRAFT 2016-4 Al 1.97167 2,420 2,409 267,323 | 2019/5/10
MSBAM 2012-C6 E 4. 647723 150 144 16,055 | 2045/11/15
MSBAM 2013-C7 AS 3.214 10 10 1,119 | 2046/2/1
MSBAM 2015-C21 E 3.012 510 326 36,215 | 2048/3/15
MSBAM 2015-C22 AS 3.561 560 562 62,436 | 2046/5 /15
MSC 2006-1Q12 AJ 5. 399 87 69 7,722 | 2043/12/15
MSC 2007-1Q13 AJ 5. 438 1, 690 1,576 174,873 | 2044/3/15
MSC 2007-1Q15 AJ 5. 942292 1,180 1,117 124,012 | 2049/6 /11
MSC 2007-1Q16 AJ 6.110149 530 492 54,579 | 2049/12/12
MSC 2016-UB11 A4 2.782 1,540 1,487 165,021 | 2049/8/15
MSC 2016-UB12 A4 3. 596 910 937 104,003 | 2049/12/15
MSCCG 2015-ALDR A2 3.462186 410 406 45,125 | 2035/6/7
MSM 2006-8AR 1A2 1. 05167 94 38 4,244 | 2036/6 /25
MSRR 2015-R3 7A2 1. 38416 510 466 51,771 | 2036/9 /26
MSRR 2015-R3 9A1 1.29833 1,451 1,392 154,461 | 2036/ 9/26
MSRR 2015-R6 1A1 1.03833 1,697 1,633 181,156 | 2045/7 /25
NEF 2007-1 A7 2.001 75 69 7,662 | 2046/1 /29
NMRR 2015-5R 3A1 1.03833 2, 522 2,434 270,011 | 2046/ 2/26
NMRR 2015-6R 3A1 0. 96833 1,903 1,861 206,473 | 2046/ 5 /26
NRZT 2014-2A A3 3.75 675 692 76,800 | 2054/ 5 /25
NRZT 2016-3A A1B 3.25 6, 059 6, 087 675,298 | 2056/9 /25
NRZT 2016-3A Bl 4.0 2,812 2,981 330,699 | 2056/9 /25
NRZT 2016-4A Al 3.75 2,105 2, 154 238,947 | 2056/11/25
NRZT 2016-4A B3 5. 274354 1,817 1,851 205,343 | 2056/11/25
NRZT 2017-1A Al 4.0 7,027 7,263 805,767 | 2057/2/25
PRIME 2005-5 1A3 8.0 28 27 3,003 | 2034/7/25
RAMC 2004-2 AV3 1. 46167 134 129 14,373 | 2034/ 7/25
RASC 2005-KS12 M1 1. 42167 1,190 1,173 130,231 | 2036/1/25
SACO 06-5 1A1 1. 28167 44 81 9,004 | 2036/4/25
SACO 2006-6 A 1. 24167 130 238 26,490 | 2036/ 6 /25
SAIL 2004-8 A8 1. 98167 792 758 84,161 | 2034/ 9/25
SASC 2006-ARS1 Al 1. 20167 1,187 82 9,118 | 2036/2/25
SBAP 2015-20D 1 2.51 173 172 19,087 | 2035/4/1
SBAP 2017-20D 1 2.84 990 990 109,820 | 2037/4/1
SBIC 2015-10A 1 2.517 113 114 12,711 | 2025/3/10
SBIC 2017-10A 1 2. 845 3, 650 3,675 407,769 | 2027/3/10
SLMA 2008-8 A4 2. 53789 1, 480 1,507 167,208 | 2023/4 /25
SMB 2015-C R — 1 2, 490 276,313 | 2046/ 9 /18
SOFI 2014-A RC - 0.3 452 50,163 | 2124/ 7 /14
STACR 2014-DN1 M2 3. 18167 1, 060 1, 090 120,938 | 2024/ 2 /25
STACR 2015-HQA1 M2 3. 63167 1,902 1,948 216,197 | 2028/3/25
STACR 2016-DN1 M2 3. 88167 1,520 1,583 175,625 | 2028/ 7 /25
TPMT 2016-3 Al 2.25 1,544 1,532 170,013 | 2055/8 /25
TPMT 2017-1 Al 2.75 4,345 4, 354 483,057 | 2056/10/25
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FERkfES: | US AIRWAYS 2012-2B PTT 6.75 320 345 38,361 | 2021/6/3
(K< &ff%) | WCMT 2015-SBC5 A 4.1037 1,708 1,709 189,639 | 2022/9 /19
WEN 2015-1A A23 4,497 591 577 64,110 | 2045/6 /15
WECM 2013-LC12 B 4. 296142 40 41 4,655 | 2046/7 /15
WECM 2014-LC18 AS 3. 808 190 196 21,786 | 2047/12/15
WECM 2015-LC20 A5 3.184 690 690 76,646 | 2050/ 4 /15
WECM 2015-1C20 AS 3. 467 850 855 94,898 | 2050/ 4 /15
WECM 2015-LC22 A4 3.839 2, 040 2,136 237,018 | 2058/9/15
WECM 2016-BNK1 A3 2.652 850 814 90,392 | 2049/8/15
WECM 2017-RB1 XA 10 1. 4461 9, 750 976 108,333 | 2050/3/15
WFRBS 2011-C3 XA 10 1. 366414 2, 464 98 10,918 | 2044/3/15
WFRBS 2014-C20 XA 10 1. 164998 2,411 130 14,490 | 2047/5/15
WFRBS 2014-C22 D 3.90721 570 435 48,288 | 2057/9/15
WFRBS 2014-C24 C 4.29 230 214 23,832 | 2047/11/15
HERR(ES | FHLMC 30YR MAY FWD 4.0 5, 600 5,879 652,171 | 2047/5/1
(EZ2TBA) | FHLMC GOLD 15YR APR FWD 2.5 300 300 33,388 | 2031/4/1
FHLMC GOLD 15YR APR FWD 3.0 2,100 2,159 239,505 | 2031/4/1
FHLMC GOLD 15YR APR FWD 3.5 100 104 11,566 | 2031/4/1
FHLMC GOLD 30YR APR FWD 3.5 8, 800 9,028 1,001,575 | 2046/4/1
FHLMC GOLD 30YR APR FWD 3.0 22,700 22,575 2,504,339 | 2047/4/1
FNMA 15YR APR FWD 2.5 10, 300 10, 334 1,146,416 | 2031/4/1
FNMA 15YR APR FWD 3.5 2,000 2,083 231,133 | 2031/4/1
FNMA 15YR APR FWD 3.0 4, 600 4,729 524,589 | 2032/4/1
FNMA 30YR APR FWD 5.0 400 437 48,543 | 2046/4/1
FNMA 30YR APR FWD 3.5 200 205 22,775 | 2047/4/1
FNMA 30YR MAY FWD 4.5 9, 500 10, 198 1,131,369 | 2046/5/1
FNMA 30YR MAY FWD 3.0 9, 200 9,143 1,014,238 | 2047/5/1
GNMA 30YR APR FWD 3.5 100 103 11,526 | 2046/4/1
GNMA II 30YR APR FWD 3.0 29, 400 29, 762 3,301,600 | 2047/4/1
GNMA IT 30YR APR FWD 3.5 20, 100 20, 885 2,316,789 | 2047/4/1
@ ttfE S | 1011778 BC / NEW RED FIN 6.0 810 843 93,566 | 2022/4/1
(GU#EEME) | ABBOTT LABORATORIES 3.75 620 622 69,096 | 2026/11/30
ABBOTT LABORATORIES 4.75 310 319 35,387 | 2036/11/30
ABBOTT LABORATORIES 4.9 540 560 62,128 | 2046/11/30
ABBVIE INC 3.6 100 100 11,122 | 2025/5/14
ABC SUPPLY CO INC 5.75 330 346 38,416 | 2023/12/15
ABN AMRO BANK NV 4.75 290 299 33,264 | 2025/7/28
ACCESS MIDSTREAM PARTNER 4,875 40 41 4,578 | 2023/5/15
ACCESS MIDSTREAM PARTNER 4.875 50 51 5,703 | 2024/3/15
ACE INA HOLDINGS 2.3 140 140 15,605 | 2020/11/3
ACE INA HOLDINGS 3.35 180 182 20,278 | 2026/5/3
ACTAVIS FUNDING SCS 3.8 1,010 1,024 113,611 | 2025/3/15
ACTIVISION BLIZZARD 6.125 680 737 81,850 | 2023/9/15
AERCAP IRELAND CAP LTD/A 4.5 590 619 68,761 | 2021/5/15
AERCAP IRELAND CAP LTD/A 4.625 260 275 30,521 | 2022/7/1
AES CORP 5.5 30 30 3,390 | 2024/3/15
AES CORP 5.5 200 203 22,553 | 2025/4 /15
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M@ AE S | AETNA INC 2.8 90 89 9,941 | 2023/6/15
(GUHEEME) | ALLY FINANCIAL INC 3.5 60 60 6,686 | 2019/1 /27
ALLY FINANCIAL INC 7.5 72 80 8,901 | 2020/9/15

ALLY FINANCIAL INC 8.0 560 663 73,562 | 2031/11/1

ALTICE FINANCING SA 6. 625 420 437 48,583 | 2023/2/15

ALTRIA GROUP INC 5.375 20 23 2,551 | 2044/1/31

AMAZON. COM INC 4.95 350 398 44,170 | 2044/12/5

AMER AIRLN 13-2 B PTT 5.6 148 153 17,052 | 2020/7/15

AMERICA MOVIL SAB DE CV 5. 625 210 214 23,829 | 2017/11/15

AMERICA MOVIL SAB DE CV 5.0 190 204 22,675 | 2020/ 3 /30

AMERICAN AXLE & MFG INC 6. 625 440 451 50,029 | 2022/10/15

AMERICAN EXPRESS 2.65 76 75 8,382 | 2022/12/2

AMERICAN INTL GROUP 3.75 840 838 92,973 | 2025/ 7/10

AMERICAN INTL GROUP 6.25 100 102 11,325 | 2037/3/15

ANADARKO PETRO 4.85 180 193 21,412 | 2021/3/15

ANADARKO PETRO 5.55 600 669 74,251 | 2026/ 3/15

ANADARKO PETRO 6. 45 500 590 65,550 | 2036/9 /15

ANADARKO PETRO 4.5 1, 400 1,332 147,805 | 2044/ 7 /15

ANADARKO PETRO 6.6 270 331 36,786 | 2046/ 3 /15

ANGLO AMERICAN CAPITAL 3.75 490 491 54,568 | 2022/4 /10
ANHEUSER-BUSCH 2.65 300 303 33,613 | 2021/2/1
ANHEUSER-BUSCH 2.5 750 743 82,478 | 2022/ 7/15
ANHEUSER-BUSCH 3.3 410 418 46,450 | 2023/2/1
ANHEUSER-BUSCH 3.65 5, 780 5, 862 650,369 | 2026/2/1
ANHEUSER-BUSCH 4.9 1, 400 1,517 168,350 | 2046/2/ 1

APACHE CORP 3.25 29 29 3,247 | 2022/4/15

APACHE CORP 6.0 60 68 7,592 | 2037/1/15

APACHE CORP 5.1 470 491 54,507 | 2040/9/1

APACHE CORP 4.75 600 603 66,944 | 2043/4 /15

APACHE CORP 4.25 510 482 53,499 | 2044/1 /15

APPLE INC 2.45 850 807 89,559 | 2026/8/4

APPLE INC 3.85 600 575 63,825 | 2046/8/4
ARCELORMITTAL 7.0 490 558 61,947 | 2022/2/25

ARDAGH PKG FIN/HLDGS USA 4.625 620 625 69,440 | 2023/5/15

ARGOS MERGER SUB INC 7.125 60 56 6,225 | 2023/3/15

AT&T INC 5.5 20 20 2,286 | 2018/2/1

AT&T INC 3.4 550 533 59,206 | 2025/5 /15

AT&T INC 4.25 410 417 46,341 | 2027/3/1

AT&T INC 4.35 1, 090 962 106,734 | 2045/6 /15

AT&T INC 5. 45 310 318 35,329 | 2047/3/1

AT&T INC 4.5 522 467 51,804 | 2048/3/9

BANK OF AMERICA CORP 5.75 10 10 1,137 | 2017/12/1

BANK OF AMERICA CORP 2.6 60 60 6,727 | 2019/1/15

BANK OF AMERICA CORP 5. 625 10 11 1,220 | 2020/ 7/1

BANK OF AMERICA CORP 5.0 10 10 1,208 | 2021/5/13

BANK OF AMERICA CORP 5.7 100 112 12,517 | 2022/1 /24

BANK OF AMERICA CORP 3.3 10 10 1,120 | 2023/1/11
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A% | BANK OF AMERICA CORP 4.0 300 311 34, 604 2024/ 4/1

(G0EEIEAE) | BANK OF AMERICA CORP 4.2 2,560 2,627 291, 494 2024/ 8 /26

BANK OF AMERICA CORP 4.0 1, 000 1,003 111, 306 2025/ 1 /22

BANK OF AMERICA CORP 3. 875 470 480 53,274 2025/8/ 1

BANK OF AMERICA CORP 4. 45 160 165 18, 316 2026/ 3/ 3

BANK OF AMERICA CORP 3.5 540 536 59, 532 2026/ 4 /19

BANK OF AMERICA CORP 4.25 6, 100 6, 209 688, 839 2026/10/22

BANK OF AMERICA CORP 4. 875 620 671 74,512 2044/ 4/ 1

BARRICK GOLD COR 6. 95 130 142 15, 811 2019/4/1

BARRICK GOLD COR 4.1 1,825 1,962 217,723 2023/5/1

BARRICK NA FINANCE LLC 4.4 25 26 2,978 2021/ 5 /30

BARRICK NA FINANCE LLC 5.7 100 113 12, 643 2041/ 5 /30

BECTON DICKINSON AND CO 4. 685 300 314 34, 832 2044/12/15

BHARTI AIRTEL LTD 4.375 210 211 23,410 2025/ 6 /10

BHP BILLITON FIN USA FRN 6.75 1,910 2,160 239, 625 2075/10/19

BHP BILLITON FIN USA LTD 2.875 55 56 6, 222 2022/ 2 /24

BHP BILLITON FIN USA LTD 5.0 40 45 5,003 2043/ 9 /30

BNP PARIBAS 2.375 100 100 11, 134 2017/9/14

BNP PARIBAS 4. 625 880 885 98, 208 2027/ 3 /13

BOEING CO 4.875 90 97 10, 824 2020/ 2 /15

BP CAPITAL MARKETS PLC 3.216 900 907 100, 667 2023/11/28

BP CAPITAL MARKETS PLC 3. 506 420 425 47,198 2025/ 3 /17

BP CAPITAL MARKETS PLC 3.119 1,920 1, 883 208, 958 2026/ 5/ 4

BPCE SA 5.15 200 205 22,812 2024/ 7 /21

BPCE SA 5.15 400 411 45, 624 2024/ 7 /21

BURLINGTN NORTH SANTA FE 4.55 10 10 1,172 2044/9/ 1

CALPINE CORP 5.875 420 444 49, 268 2024/ 1 /15

CCO HLDGS LLC/CAP CORP 5. 375 640 656 72,780 2025/5/ 1

CELGENE CORP 3. 625 100 101 11, 279 2024/ 5 /15

CELGENE CORP 5.25 140 149 16, 573 2043/ 8 /15

CELGENE CORP 4.625 500 499 55,427 2044/ 5 /15

CELGENE CORP 5.0 50 52 5, 846 2045/ 8 /15

CELULOSA ARAUCO CONSTITU 4.75 210 220 24, 453 2022/ 1 /11

CENTENE CORP 6. 125 580 623 69, 144 2024/ 2 /15

CHESAPEAKE ENERGY CORP 6. 125 60 58 6, 535 2021/ 2 /15

CHESAPEAKE ENERGY CORP 5.75 400 377 41, 847 2023/ 3 /15

CHEVRON CORP 2.954 710 703 78, 093 2026/ 5/16

CINTAS CORPORATION NO. 2 2.9 400 405 44, 965 2022/4/ 1

CINTAS CORPORATION NO. 2 3.7 450 462 51, 303 2027/4/ 1

CIT GROUP INC 5.0 420 444 49, 285 2022/ 8 /15

CIT GROUP INC 5.0 230 242 26, 870 2023/8/ 1

CITIGROUP INC 4.4 650 664 73,747 2025/ 6 /10

CITIGROUP INC 5.5 2,250 2,467 273,720 2025/ 9/13

CITIGROUP INC 4. 45 6, 050 6, 165 683,971 2027/ 9 /29

CITIGROUP INC 8.125 126 185 20, 575 2039/ 7 /15

CITIGROUP INC 5.3 78 83 9, 291 2044/ 5/ 6
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@A fE S | CLTIGROUP INC 4.65 818 859 95,298 | 2045/ 7 /30
(GUBEENER) | CITIGROUP INC 4.75 110 109 12,105 | 2046/5/18
CITIGROUP INC FRN 5.35 30 30 3,345 | 2049/5 /29

CNOOC FINANCE 2015 US 3.5 910 904 100,303 | 2025/5/5

COMCAST CORP 6.3 110 113 12,559 | 2017/11/15

COMCAST CORP 3.375 590 598 66,383 | 2025/8 /15

COMCAST CORP 4.2 140 142 15,818 | 2034/8/15

COMCAST CORP 5. 65 30 35 3,942 | 2035/6/15

COMCAST CORP 6. 45 180 230 25,533 | 2037/3/15

COMCAST CORP 6.95 440 591 65,628 | 2037/8/15

CONCHO RESOURCES INC 5.5 420 435 48,315 | 2023/4/1

CONCHO RESOURCES INC 4,375 10 10 1,121 | 2025/1/15
CONOCOPHILLIPS 6.0 70 77 8,591 | 2020/1/15
CONSTELLATION BRANDS INC 4.75 330 356 39,556 | 2024/11/15

CONTL AIRLINES 5.983 490 539 59,823 | 2022/4 /19
COOPERATIEVE RABOBANK UA 3.75 3,100 3,031 336,324 | 2026/ 7 /21

CRED SUIS GP FUN LTD 4.875 690 704 78,106 | 2045/5 /15

CREDIT AGRICOLE FRN 8.375 130 144 16,037 | 2049/12/13

CVS CORP 5. 298 4 5 570 | 2027/1/11

CVS HEALTH CORP 3.375 200 201 22,389 | 2024/8/12

CVS HEALTH CORP 3.875 102 105 11,685 | 2025/7 /20

CVS HEALTH CORP 5.125 1,380 1,521 168,812 | 2045/7 /20

DANONE SA 2.077 740 721 80,022 | 2021/11/2

DANONE SA 2. 589 1,140 1,108 122,933 | 2023/11/2

DANONE SA 2.947 920 880 97,712 | 2026/11/ 2

DAVITA HEALTHCARE PARTNE 5.0 20 19 2,215 | 2025/5/1

DELTA AIR LINES 6. 821 256 293 32,597 | 2022/8/10

DEVON ENERGY CORPORATION 3.25 220 219 24,326 | 2022/5/15

DEVON ENERGY CORPORATION 5.85 1,570 1, 802 199,947 | 2025/12/15

DEVON ENERGY CORPORATION 7.875 10 12 1,441 | 2031/9/30

DEVON ENERGY CORPORATION 5.6 110 116 12,950 | 2041/7/15

DEVON ENERGY CORPORATION 5.0 1,560 1,573 174,545 | 2045/6 /15

DIAGEO CAPITAL PLC 4.828 140 151 16,808 | 2020/7 /15

DIAGEO INVESTMENT CORP 2.875 330 337 37,396 | 2022/5/11

DIAMOND 1 FIN/DIAMOND 2 3.48 1, 050 1,076 119,423 | 2019/6/1

DIAMOND 1 FIN/DIAMOND 2 4. 42 2, 090 2,188 242,770 | 2021/6/15

DISH DBS CORP 6.75 10 10 1,198 | 2021/6/1

DISH DBS CORP 5. 875 30 31 3,499 | 2022/ 7/15

DISH DBS CORP 5.875 1, 200 1, 257 139,522 | 2024/11/15

DOLLAR TREE INC 5.75 550 582 64,645 | 2023/3/1

DUKE ENERGY CORP 3.55 110 114 12,681 | 2021/9/15

DUKE ENERGY CORP 3.75 600 544 60,410 | 2046/9/1

EATON CORP 1.5 20 20 2,219 | 2017/11/2

EATON CORP 2.75 530 528 58,657 | 2022/11/ 2
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S %: | EATON CORP 4.15 260 257 28, 542 2042/11/ 2
ECOLAB INC 4. 35 10 10 1, 200 2021/12/ 8
ECOPETROL SA 5. 875 2,020 1, 854 205, 706 2045/ 5 /28
EL PASO CORPORATION 7.75 90 112 12, 504 2032/ 1 /15
EL PASO NATURAL GAS 8. 375 120 151 16, 806 2032/ 6 /15
ENSCO PLC 8.0 209 212 23,603 2024/ 1 /31
ENTERPRISE PRODUCTS FRN 7.034 250 258 28, 685 2068/ 1 /15
EOG RESOURCES INC 4.15 220 230 25,579 2026/ 1 /15
EP ENER/EVEREST ACQ FIN 6. 375 160 123 13, 726 2023/ 6 /15
EQUATE PETROCHEMICAL BV 4.25 660 663 73,619 2026/11/ 3
EXXON MOBIL CORPORATION 3.043 420 421 46, 786 2026/ 3/ 1
EXXON MOBIL CORPORATION 4.114 530 547 60, 772 2046/ 3/ 1
FIAT CHRYSLER AUTOMOBILE 4.5 200 203 22, 560 2020/ 4 /15
FIAT CHRYSLER AUTOMOBILE 5.25 430 438 48, 641 2023/ 4 /15
FIRST DATA CORPORATION 5.375 1, 150 1,194 132, 466 2023/ 8 /15
FIRST DATA CORPORATION 7.0 40 42 4, 757 2023/12/ 1
FIRST DATA CORPORATION 5.75 80 82 9, 158 2024/ 1 /15
FIRST DATA CORPORATION 5.0 30 30 3,391 2024/ 1 /15
FIRSTENERGY CORP 2.75 20 20 2,228 2018/ 3 /15
FIRSTENERGY CORP 4.25 390 403 44,814 2023/ 3 /15
FIRSTENERGY CORP 7.375 2,010 2,627 291, 465 2031/11/15
FMG RESOURCES AUG 2006 9.75 290 333 36, 940 2022/ 3/1
FNMA DISCOUNT NT — 380 363 40, 299 2019/10/ 9
FORD MOTOR CRED 3.2 350 353 39, 262 2021/ 1 /15
FORD MOTOR CRED 4.75 660 614 68, 126 2043/ 1 /15
FREEPORT-MC C AND G 3.55 65 61 6, 800 2022/ 3/1
FREEPORT-MCMORAN INC 6.5 6 6 681 2020/11/15
FRESENIUS MED CARE II 4,125 80 81 9, 059 2020/10/15
FRESENIUS MED CARE II 4.75 560 569 63, 147 2024/10/15
GENERAL ELEC CAP CORP 6.0 170 186 20, 675 2019/8/7
GENERAL ELEC CAP CORP 2.342 862 867 96, 201 2020/11/15
GENERAL ELEC CAP CORP 5.3 298 330 36, 655 2021/ 2 /11
GENERAL ELEC CAP CORP 4. 65 70 77 8,551 2021/10/17
GENERAL ELEC CAP CORP 3.15 195 201 22,371 2022/9/7
GENERAL ELEC CAP CORP 3.373 508 523 58,116 2025/11/15
GENERAL ELEC CAP CORP 6. 875 3,637 5, 166 573, 144 2039/1/10
GENERAL ELEC CAP CORP 4.5 30 32 3,576 2044/ 3 /11
GENERAL MOTORS 6.25 1,130 1,227 136, 167 2043/10/ 2
GENERAL MOTORS FINL CO 4. 375 210 221 24,528 2021/ 9 /25
GILEAD SCIENCES INC 3.7 110 113 12,572 2024/4/ 1
GILEAD SCIENCES INC 3.5 200 201 22,397 2025/2/ 1
GILEAD SCIENCES INC 4.8 100 103 11, 435 2044/ 4/ 1
GILEAD SCIENCES INC 4.75 280 287 31,923 2046/ 3/ 1
GILEAD SCIENCES INC 4.15 500 469 52, 047 2047/3/1
GLAXOSMITHKLINE CAPITAL 2.85 50 50 5, 606 2022/ 5/ 8
GLENCORE FIN CANADA 2.7 550 551 61, 230 2017/10/25
GLENCORE FUNDING LLC 4.125 780 797 88, 497 2023/ 5 /30
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GLENCORE FUNDING LLC 4.0 440 435 48, 322 2027/ 3 /27
GLP CAPITAL LP / FIN II 4. 875 470 497 55, 227 2020/11/ 1
GOLDMAN SACHS GROUP 3.5 600 589 65, 427 2026/11/16
GOLDMAN SACHS GROUP 6. 75 1, 390 1,714 190, 212 2037/10/ 1
GOLDMAN SACHS GROUP INC 4.0 1, 880 1,954 216, 792 2024/ 3/ 3
GOLDMAN SACHS GROUP INC 4.25 3,770 3, 853 427, 427 2025/10/21
GOLDMAN SACHS GROUP INC 6. 45 50 59 6, 599 2036/5/1
GOLDMAN SACHS GROUP INC 5.15 1, 060 1,113 123, 561 2045/ 5 /22
GOLDMAN SACHS GROUP INC 4.75 850 900 99, 854 2045/10/21
GOODYEAR TIRE & RUBBER 5.125 560 584 64, 826 2023/11/15
HALLIBURTON CO 5.0 1, 260 1, 335 148, 098 2045/11/15
HARRIS CORPORATION 5. 054 140 153 17, 051 2045/ 4 /27
HCA INC 6.5 250 274 30, 400 2020/ 2 /15
HCA INC 7.5 80 91 10, 142 2022/ 2 /15
HCA INC 5.875 50 54 6, 099 2022/ 3 /15
HCA INC 5.875 160 173 19, 191 2023/5/1
HCA INC 5.375 190 195 21,737 2025/2/1
HCA INC 5.25 270 284 31, 564 2026/ 6 /15
HEINEKEN NV 1.4 20 19 2,217 2017/10/ 1
HJ HEINZ CO 4. 875 266 284 31, 538 2025/ 2 /15
HSBC BANK PLC 4. 75 180 193 21, 495 2021/1/19
HSBC HOLDING PLC 4.25 630 640 71,011 2024/ 3 /14
HSBC HOLDINGS PLC 3.4 860 881 97, 752 2021/3/8
HSBC HOLDINGS PLC 4.25 620 625 69, 432 2025/ 8 /18
HSBC HOLDINGS PLC 4.3 310 323 35, 883 2026/ 3/ 8
HSBC HOLDINGS PLC 3.9 1, 500 1, 520 168, 657 2026/ 5 /25
HSBC HOLDINGS PLC FRN 4. 041 570 76 63, 995 2028/ 3 /13
HUMANA INC 3.15 100 100 11, 157 2022/12/ 1
HUMANA INC 3.95 760 778 86, 403 2027/ 3 /15
HUMANA INC 4. 625 20 20 2,245 2042/12/ 1
HUMANA INC 4.95 160 169 18, 816 2044/10/ 1
HUMANA INC 4.8 30 31 3, 481 2047/ 3 /15
ILFC E-CAP TRUST II FRN 4.91 200 190 21, 104 2065/12/21
INTEL CORP 3.7 110 115 12,767 2025/ 7 /29
INTEL CORP 4.9 110 124 13, 759 2045/ 7 /29
INTER-AMERICAN 4. 375 460 462 51,279 2025/ 6 /10
INTESA SANPAOLO SPA 5.017 790 741 82, 232 2024/ 6 /26
INTL LEASE FINANCE CORP 4. 625 250 264 29, 316 2021/ 4 /15
INTL LEASE FINANCE CORP 8. 625 520 637 70,761 2022/ 1 /15
INTL LEASE FINANCE CORP 5.875 200 223 24,775 2022/ 8 /15
JOHN DEERE CAPITAL CORP 2.25 30 30 3, 362 2019/ 4 /17
JOHN DEERE CAPITAL CORP 1.7 10 9 1,103 2020/ 1 /15
JOHNSON & JOHNSON 3. 625 1, 460 1, 454 161, 381 2037/3/3
JP MORGAN CHASE & CO 3.625 150 153 17, 059 2024/5/13
JP MORGAN CHASE & CO 3.875 750 763 84, 678 2024/ 9 /10
JPMORGAN CHASE & CO 4. 125 2,520 2,577 285, 869 2026/12/15

— 91
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S % | JPMORGAN CHASE & CO 4.25 220 226 25,137 2027/10/ 1
JPMORGAN CHASE & CO 4.95 2,050 2,171 240, 843 2045/6/1
KERR-MCGEE CORP 6.95 100 118 13, 119 2024/ 7/ 1
KINDER MORGAN ENER PART 3.5 390 385 42,726 2023/9/1
KINDER MORGAN ENER PART 4.25 160 163 18, 124 2024/9/1
KINDER MORGAN INC 5.3 280 284 31, 590 2034/12/ 1
KKR GROUP FIN CO II 5.5 50 52 5, 829 2043/2/1
KRAFT FOODS INC 3.5 430 440 48, 902 2022/6/6
KRAFT HEINZ FOODS CO 3.95 200 203 22,552 2025/ 7 /15
KRAFT HEINZ FOODS CO 5.0 150 156 17, 387 2035/ 7 /15
KRAFT HEINZ FOODS CO 5.0 80 81 9, 054 2042/ 6/ 4
KRAFT HEINZ FOODS CO 5.2 130 136 15,119 2045/ 7 /15
KRAFT HEINZ FOODS CO 4. 375 570 535 59, 423 2046/6/ 1
KROGER CO 6. 15 80 88 9, 793 2020/ 1 /15
LAMB WESTON HLD 4. 875 350 356 39, 530 2026/11/ 1
LLOYDS BANK PLC 4. 65 2,310 2,363 262, 131 2026/ 3 /24
LLOYDS TSB BANK PLC 4.5 300 308 34, 226 2024/11/ 4
LOCKHEED MARTIN CORP 3.55 510 520 57, 744 2026/ 1 /15
MCDONALD’ S CORP 3.7 320 328 36, 399 2026/ 1 /30
MCDONALDS CORP 3.5 990 996 110, 545 2027/3/ 1
MEDTRONIC GLOBAL HLDINGS 3.35 970 979 108, 700 2027/4/ 1
MEDTRONIC INC 3.5 1,030 1, 059 117, 503 2025/ 3 /15
MERCK & CO INC 2.75 200 198 21,995 2025/ 2 /10
MERRILL LYNCH 6. 875 100 105 11, 663 2018/ 4 /25
METLIFE INC 6.4 570 628 69, 770 2066/12/15
MGM RESORTS INTL 6.0 500 539 59, 829 2023/ 3 /15
MICROSOFT CORP 2. 875 1, 080 1,092 121, 140 2024/ 2/ 6
MICROSOFT CORP 2.7 270 267 29, 633 2025/ 2 /12
MICROSOFT CORP 2.4 3,120 2,968 329, 298 2026/8/8
MICROSOFT CORP 3.3 900 918 101, 893 2027/2/6
MICROSOFT CORP 3.45 30 28 3,182 2036/ 8/ 8
MICROSOFT CORP 4.1 290 299 33, 220 2037/2/6
MICROSOFT CORP 4.5 490 507 56, 330 2057/2/6
MIDAMERICAN ENERGY HLDGS 6.5 330 432 47, 960 2037/9/15
MITSUBISHI UFJ FIN GRP 2.998 400 404 44, 857 2022/ 2 /22
MLPX LP-REGS 4. 875 170 179 19, 919 2024/12/ 1
MLPX LP-REGS 4. 875 340 358 39, 777 2025/6/ 1
MOLSON COORS BREWING CO 3.5 10 10 1, 150 2022/5/1
MORGAN STANLEY 5.5 400 437 48, 535 2020/ 7 /24
NATIONWIDE BLDG SOCIETY 2.45 600 593 65, 891 2021/ 7 /27
NBCUNIVERSAL MEDIA LLC 4. 375 300 323 35, 865 2021/4/1
NCL CORP LTD 4. 625 320 326 36, 182 2020/11/15
NETFLIX INC 5.5 130 138 15, 388 2022/ 2 /15
NETFLIX INC 5.875 210 225 25, 029 2025/ 2 /15
NEWELL RUBBERMAID INC 3.15 150 153 17,033 2021/4/1
NEWELL RUBBERMAID INC 4.2 850 887 98, 473 2026/4/ 1
NOBLE ENERGY INC 4.15 110 115 12, 839 2021/12/15
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W@t (&% | NOVARTIS SECS INVEST LTD 5.125 130 138 15, 311 2019/ 2 /10

(G0EEIEAE) | NUMERICABLE GROUP SA 6.25 620 627 69, 621 2024/ 5 /15

NUMERICABLE GROUP SA 7.375 200 206 22,892 2026/5/ 1

NVR INC 3.95 10 10 1,152 2022/ 9 /15

OCCIDENTAL PETROLEUM 3.125 60 61 6, 806 2022/ 2 /15

OCCIDENTAL PETROLEUM 2.7 20 19 2,196 2023/ 2 /15

OCCIDENTAL PETROLEUM 3.4 1,420 1,424 158, 010 2026/ 4 /15

OCCIDENTAL PETROLEUM 3.0 380 367 40, 809 2027/ 2 /15

OCCIDENTAL PETROLEUM 4. 625 170 178 19, 792 2045/ 6 /15

OCCIDENTAL PETROLEUM 4.4 150 152 16, 950 2046/ 4 /15

OCCIDENTAL PETROLEUM 4.1 510 496 55, 092 2047/ 2 /15

OFFICE CHERIFIEN DES PHO 4.5 1, 180 1,168 129, 580 2025/10/22

ORACLE CORP 1.2 70 69 7,762 2017/10/15

PACIFIC GAS & ELECTRIC 6. 05 2,370 2,981 330, 725 2034/3/ 1

PEMEX PROJ FDG MASTER TR 6. 625 920 949 105, 325 2035/ 6 /15

PERNOD-RICARD SA 4. 45 400 426 47, 335 2022/ 1/15

PERNOD-RICARD SA 5.5 200 230 25, 560 2042/ 1 /15

PETROBRAS GLOBAL FINANCE 6. 125 470 493 54,721 2022/ 1 /17

PETROBRAS GLOBAL FINANCE 6. 25 2,252 2,315 256, 884 2024/ 3 /17

PETROBRAS GLOBAL FINANCE 7.375 410 435 48, 310 2027/ 1 /17

PETROBRAS INTL FIN CO 5. 375 1, 650 1, 698 188, 424 2021/ 1 /27

PETROLEOS MEXICANOS 3.5 18 17 1,901 2023/ 1 /30

PETROLEOS MEXICANOS 6. 875 260 289 32,070 2026/ 8/ 4

PETROLEOS MEXICANOS 5.5 110 97 10, 762 2044/ 6 /27

PETROLEOS MEXICANOS 6. 375 560 544 60, 432 2045/ 1 /23

PFIZER INC 4.4 60 63 6, 991 2044/ 5 /15

PHILIP MORRIS 2.9 90 91 10, 140 2021/11/15

PHILIP MORRIS 2.5 230 228 25,312 2022/ 8 /22

PHILIP MORRIS 4.5 60 61 6, 798 2042/ 3 /20

QEP RESOURCES INC 6. 875 30 31 3,520 2021/3/1

QUICKEN LOANS INC 5.75 310 308 34, 228 2025/5/1

RABOBANK 4.375 1,030 1, 058 117,374 2025/8/4

RABOBANK NEDERLAND 4. 625 300 316 35, 164 2023/12/ 1

RANGE RESOURCES CORP 5.0 250 247 27,489 2023/ 3 /15

RANGE RESOURCES CORP 4. 875 300 288 31, 996 2025/ 5 /15

RAYTHEON CO 3. 125 30 31 3, 447 2020/10/15

REGENCY ENERGY PARTNERS 5.875 53 58 6,471 2022/ 3/1

REYNOLDS AMERICAN INC 3.25 130 133 14, 843 2020/ 6 /12

REYNOLDS AMERICAN INC 5.85 1, 040 1,222 135,612 2045/ 8 /15

REYNOLDS GRP ISS/REYNOLD 5.75 200 205 22,813 2020/10/15

REYNOLDS GRP ISS/REYNOLD 6. 875 71 73 8,115 2021/ 2 /15

RIO TINTO FIN USA LTD 3.75 50 52 5, 832 2021/ 9 /20

ROYAL BK OF SCOTLAND PLC 6.1 40 42 4,725 2023/ 6 /10

ROYAL BK OF SCOTLAND PLC 6.0 290 308 34, 219 2023/12/19

ROYAL BK OF SCOTLAND PLC 5.125 890 903 100, 178 2024/ 5 /28

SABINE PASS LIQUEFACTION 5.75 280 306 33, 966 2024/ 5 /15
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SANTANDER HOLDINGS USA 4.5 130 132 14, 679 2025/ 7 /17
SHELL INTL FIN 2.875 600 585 64,918 2026/ 5 /10
SHELL INTL FIN 4.55 220 230 25,535 2043/ 8 /12
SHELL INTL FIN 4. 375 1, 980 2,019 224, 064 2045/ 5 /11
SHELL INTL FIN 4.0 760 732 81, 310 2046/ 5 /10
SINOPEC GRP OVERSEA 2014 4. 375 430 455 50, 516 2024/ 4 /10
SINOPEC GRP OVERSEA 2014 4. 375 400 423 46, 992 2024/ 4 /10
SLM CORP 8.0 590 642 71,233 2020/ 3 /25
SMURFIT CAPITAL FNDG PLC 7.5 95 111 12,414 2025/11/20
SOUTHERN COPPER CORP 6.75 450 509 56, 490 2040/ 4 /16
SOUTHERN COPPER CORP 5.25 1, 350 1, 321 146, 618 2042/11/ 8
SPECTRUM BRANDS INC 6. 625 150 157 17, 509 2022/11/15
SPECTRUM BRANDS INC 5.75 320 340 37, 799 2025/ 7 /15
SPRINT CAP CORP 8.75 40 48 5, 346 2032/ 3 /15
SPRINT CORP 7.25 50 54 5,993 2021/ 9/15
SPRINT CORP 7.625 940 1,028 114, 048 2025/ 2 /15
SPRINT NEXTEL 9.0 460 501 55,615 2018/11/15
STANDARD CHARTERED PLC 5.7 500 517 57,419 2044/ 3 /26
STATE STREET CORP 4. 956 90 92 10, 261 2018/ 3 /15
SUMITOMO MITSUI FINL GRP 2. 058 590 576 63, 906 2021/ 7 /14
TARGA RESOURCES PARTNERS 5.125 250 257 28, 595 2025/2/1
TARGA RESOURCES PARTNERS 5.375 260 271 30, 104 2027/2/1
TAYLOR MORRISON COMM/MON 5.25 500 513 56, 924 2021/ 4 /15
TEACHERS INSUR & ANNUITY 4.9 480 521 57,900 2044/ 9 /15
TELEFONICA EMISIONES 6.221 20 20 2,241 2017/ 7/ 3
TELEFONICA EMISIONES 5.877 20 21 2,394 2019/ 7 /15
TENET HEALTHCARE 8. 125 550 569 63, 226 2022/4/1
THERMO FISHER SCIENTIFIC 3.6 30 31 3, 454 2021/ 8 /15
TIME WARNER CABLE INC 8.25 190 211 23, 479 2019/4/1
TIME WARNER CABLE INC 4. 125 200 208 23,124 2021/ 2 /15
TIME WARNER CABLE INC 4.0 200 208 23,093 2021/9/1
TIME WARNER CABLE INC 6.55 150 174 19, 312 2037/5/1
TIME WARNER CABLE INC 7.3 370 458 50,912 2038/ 7/1
TIME WARNER CABLE INC 5.875 990 1,071 118, 866 2040/11/15
TIME WARNER ENT 8.375 20 26 2,964 2033/ 7 /15
TIME WARNER INC 6. 25 370 428 47,527 2041/ 3 /29
TJX COS INC 2.25 90 82 9, 206 2026/ 9 /15
TOYOTA MTR CRED 1.25 80 79 8,871 2017/10/ 5
TRANSCONT GAS PIPE LINE 7.85 1, 350 1,741 193, 133 2026/ 2/1
TYSON FOODS INC 5.15 40 42 4, 682 2044/ 8 /15
UBS GROUP FUNDING 3.491 1, 580 1,593 176, 727 2023/ 5 /23
UBS GROUP FUNDING 4. 125 450 459 50, 940 2025/ 9 /24
UBS GROUP FUNDING 4. 253 1, 550 1,579 175, 258 2028/ 3 /23
UNILEVER CAPITAL CORP 4.8 150 158 17,573 2019/ 2 /15
UNITED RENTALS NORTH AM 5.75 280 293 32, 548 2024/11/15
UNITED RENTALS NORTH AM 5.5 30 31 3, 448 2025/ 7 /15
UNITED TECHNOLOGIES CORP 4.5 180 191 21,195 2042/6/1
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WSE AL {E % | UNITEDHEALTH GROUP INC 3.75 390 408 45,321 | 2025/ 7/15
(AEEEARE | UNIVISION COMMUNICATIONS 5.125 310 304 33,830 | 2025/2/15
VALE OVERSEAS LIMITED 6.875 1,157 1,253 139,082 | 2036/11/21

VALEANT PHARMACEUTICALS 7.0 10 8 986 | 2020/10/ 1

VALEANT PHARMACEUTICALS 7.5 470 398 44,150 | 2021/7/15

VALEANT PHARMACEUTICALS 5. 625 90 70 7,772 2021/12/ 1

VALEANT PHARMACEUTICALS 5.5 30 22 2,470 | 2023/3/1

VALEANT PHARMACEUTICALS 5.875 140 105 11,655 | 2023/5/15

VALEANT PHARMACEUTICALS 6.125 210 155 17,288 | 2025/4/15

VERIZON COMMUNICATIONS 4.5 10 10 1,184 | 2020/9/15

VERIZON COMMUNICATIONS 2.625 190 173 19,290 | 2026/8/15

VERIZON COMMUNICATIONS 4.125 3, 870 3,947 437,842 | 2027/3/16

VERIZON COMMUNICATIONS 5.25 220 227 25,272 | 2037/3/16

VERIZON COMMUNICATIONS 5.5 490 515 57,217 | 2047/3/16

VIACOM INC 4.25 30 30 3,436 | 2023/9/1

VIRGIN MEDIA FINANCE PLC 6.375 330 345 38,286 | 2023/4/15

VIRGIN MEDIA SECURED FIN 5.25 360 362 40,183 | 2026/ 1 /15

VISA INC 3.15 690 695 77,139 | 2025/12/14

VISA INC 4.3 450 474 52,684 | 2045/12/14

VRX ESCROW CORP 5.375 60 51 5,758 | 2020/ 3/15

WAL-MART STORES 6.2 100 130 14,481 | 2038/4/15

WAL-MART STORES 4.75 1, 400 1,568 174,028 | 2043/10/ 2

WAL-MART STORES 4.3 1, 000 1,055 117,095 | 2044/ 4 /22

WALGREENS BOOTS ALLIANCE 3.45 490 480 53,321 | 2026/6/1

WASTE MANAGEMENT INC 4.6 20 21 2,391 | 2021/3/1

WASTE MANAGEMENT INC 3.5 30 31 3,445 | 2024/5/15

WEA FINANCE LLC/WESTFIEL 3.75 300 304 33,794 | 2024/9/17

WEA FINANCE LLC/WESTFIEL 3.75 900 913 101,382 | 2024/ 9 /17

WELLPOINT INC 5. 875 110 110 12,290 | 2017/6/15

WELLPOINT INC 3.125 210 211 23,432 | 2022/5/15

WELLS FARGO & CO FRN 5.875 150 161 17,957 | 2049/12/31

WELLS FARGO & COMPANY 1.5 30 29 3,324 | 2018/1/16

WELLS FARGO & COMPANY 3.45 30 30 3,370 | 2023/2/13

WELLS FARGO & COMPANY 4.48 1, 409 1,506 167,113 | 2024/1/16

WELLS FARGO & COMPANY 3.0 1,730 1, 660 184,240 | 2026/10/23

WELLS FARGO & COMPANY 4.3 5,030 5,248 582,266 | 2027/7 /22

WELLS FARGO & COMPANY 4.65 1, 880 1,894 210,187 | 2044/11/ 4

WELLS FARGO & COMPANY 4.9 190 199 22,109 | 2045/11/17

WELLS FARGO & COMPANY 4.4 160 155 17,299 | 2046/6 /14

WELLS FARGO & COMPANY 4.75 640 658 73,082 | 2046/12/ 7

WESTLAKE CHEMICAL 4.875 80 83 9,237 | 2023/5/15

WHITING PETROLEUM CORP 5.75 40 40 4,462 | 2021/3/15

WILLIAMS COS INC 7.875 545 632 70,141 2021/9/1

WILLIAMS COS INC 7.5 59 68 7,590 | 2031/1/15

WM WRIGLEY JR CO 2.9 330 336 37,280 | 2019/10/21

WPX ENERGY INC 6.0 90 91 10,181 | 2022/1/15
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W@ ALE S | WPX ENERGY INC 8.25 390 439 48,712 2023/8/1
(GUEEENES) | WYETH 5.95 50 62 6,900 | 2037/4/1
XSTRATA FIN CAN 2.7 40 40 4,453 | 2017/10/25
ZF NA CAPITAL 4.75 630 649 72,035 | 2025/ 4 /29
/) it 105, 399, 230
A¥a FAFYay FAFYay
[Efif7E% | MEXICAN BONOS DESARR FIX 8.5 65, 150 71, 880 424,814 | 2038/11/18
MEXICAN BONOS DESARR FIX 7.75 94, 530 96, 827 572,248 | 2042/11/13
/h G 997, 062
TI7IN TIIIOMVTN | TTIINLT IV
[ EIffzES | BRAZIL-NTN-F (NOTA TESO N) 10.0 23, 500 23,574 831,939 | 2021/1/1
/) G 831, 939
= FoyTr=TN | Fay 7 =71
| Eff3E% [ RUSSIA GOVT BOND 8.15 441, 970 455, 702 897,732 | 2027/2/3
/I 2 897, 732
A RRTT FAVRRYTIET | FAVRXVTVET
| EfizE% | INDONESIA GOVERNMENT 8.375 83, 215, 000 90, 320, 728 758,694 | 2026/ 9 /15
/h Gl 758, 694
= it 108, 884, 660

(E1) BEWRF AT, WIR OB 2 25 [E O/ 5 72 FAE OMEIc L EHRRE Lz b0 T,
(FE2) #Eim - FANEEO EART IO T,
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neoo B R B e | REmaew | 0 F
(7 A1 H) T Fnr Tk kv FM %
WA OPPORTUNISTIC US$ HIGH YIELD LTD 15 15 4,670 518, 093 0.5
N 2t ] 4 Fiel 15 15 4,670 518, 093
8 Wtk < K R > 1 1 <0.5% >
(FE 1) I G, RO % 1o o R A TR R J U B> PR . 0 SR L= b 0
(B 2) HERAREROC >AIE, MTER I B S e RO b,
(FE3) M. MRS HARE LT,
. Y A I e
= 14 =x
% # o " & & % @& @&
B BVl
fEZRSEELS | US 5YR 1706 31, 822 —
US 2YR 1706 4,443 —
s US 10YR 1706 — 32,812
US 20YR 1706 1,817 —
USUL10YR1706 — 880
US UL 1706 — 53
LRIGeEE | 90 EUR$ 1803 5, 266 —
90 EUR$ 1706 2,107 —
90 EUR$ 1812 10, 092 —
90 EUR$ 1912 — 10, 063
(1) Wl LT .
(FE2) HSECHTARIT. WK W A bt [ oo i 13 A BRSO FRA 1S 1 1 FR B L b 00 T,
(3) — NI L,
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. AT 3 ORFANERES

a—)L - % ﬂ}q 3'5
5 i ol 7 1l N % &
5 H 5 H
EFA 7 a v EGl |FVKT C 0421 a— - 1
FVK7 P 0421 AN — 0. 114359
248 FVM7 C 0526 a—)L — 3
TYK7 C 0421 a—)L — 0. 395228
TYK7 P 0421 AN — —
TYM7 C 0526 a—)L — 3
TYM7 P 0526 AR — 0. 185471
USK7 C 0421 a—)L — 4
USM7 C 0526 a—)L — 4
(1) FACRMIZERE T, 72720, SN EARHOSE T/ M L Til#.

(FE2) AR ARIL. WIROWRHIE % o3 [E Ot & EE 7 B OMEIC L v EfRE L= b o T,

OB EBEIETHEDIERK (20174 4 A 7 BHE)
m A _ E| bt x
iF il #H ke P

+M %
IR 204, 631 0.2
INFTAE 108, 884, 660 81.0
B g il 518, 093 0.4
a—)L - m—2tE L 20 24, 844, 991 18. 4
PG5 FE M pERAA 134, 452, 375 100. 0

(1) FHMEED FALAM LT,

(FE2) HHIRIZIH T 2IMEEMEE (109, 673, 888F 1) DOEE(FFEMAERE (134, 452, 375F 1) 1Zxh3 5 H=I%81. 6% TH,

(1 3) AMEREPET. HIRDWHIZ DA E O RAE (G FE BAHG O M L 0 MIFHWE L7 b 0T, Z2ds. 4 H 7 HIZKIT 5 HEHIE
L— ME., LR RA=110.93, 1AF > a<Y=591[, 177N LT7A=35 290, 107 —7N=1.97[, 1001 > KX 7L
v 7=0.84H T,

OREEEDMEFDRE

L7 7 FIZBW T BB ON, MEEEEROEEENIET 2ER] IS VRSO ENLE L SNZEED
BN DWW T, HAARA R IEANSLEIG O8I, e, NEICHET2HRELZ TG L E Lo, SRMMF
(20164F 4 H 8 A H2017T4E4 H 7 H £ ) IZi%Y LI BB1x, AMREREGIA 34D 0 UGN W TIE, 4%k
EFEADPD OREREELZZHLTBY £7°,
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OBk, A, TARUVEEMBOKR wizsp7esm OBBOIKKT (01654 A8 B~2017F4H78)
I H ERES I E] i
X M
W RE 134, 356, 602, 186 OWEET e 2,774,137, 576
S m— 14, 027, 093, 301 o
IEh IS IR, 2,704, 312,
(ST AT A 204, 631, 943 ERAE » Za1s
DA REAAED 108, 884, 660, 192 TR 70,635, 890
PGS R 518, 093, 767 SR N 810, 727
NN 8, 833, 852, 067 (B) HMFEHTEEE 1,998, 253, 424
ESENSN 643, 034, 769 FE 5,925, 807, 572
HiiEASE 40, 032, 926 FEEE A 3,927,554, 148
AN 1,205, 203, 221 © S%MEEISHREE% 414,536, 869
B) afE 23,963, 792, 657 e
ST m () 18, 125, 909 LGIESS 2,817, 065, 330
Ty b A Ta (3 299, 832 G A 2,402,528, 461
Kb 23,871, 781, 822 D) REER% A 11,295,413
ARADSR 42 73,583, 536 (F) H4#pi8%S(A+B+C+D) 5,175, 632, 456
AU, 1,558 (F) AIfiEEAEE 17,148, 535, 443
© ﬂ%imﬁM—B) ggiigﬁg: 6 EmEFEAES 17,153, 464, 992
Jt , 857,891, - =
S 34534 917, 041 (H) %ﬁ%ﬁﬁﬁ A 4,942 714,950
D) 2IELOZK 75,857, 891, 588001 I E(E+F+G+H) 34,534,917, 941
1 /0L EEHEE(C D) 14, 5530 REGBBEE (1) 34,534,917, 941
<f:£§E$I;E;> N (F1) BEEORBOF T B FilEEHFTERES L O £HEE]
(1) TEAOREL { HERE B IROFRZ I L5 bOEEHET,
e SR 42,619, 321, 6021 (FE2) #EAORMONT @) BIMEREBRS L bSO, (F50
ST A 14,610,851, 50011 EMRE DY, BMBE % U= i b e % 5 LalTe
e *Bﬂ#f’]mﬁﬁ’ﬁ 11, 372, 314, 5143

(FE2) HRIC
LM ¥

BT D ILARDNR

LM

LM %27« 7FAFVA

LM« KBS 77V F GEREREZER)

Eka7  7IAFC (EREEEEZER)
LM: %37« 7FAFD (EREEREZEH) 47,907, 182, 397H]
%a7 77 AF (EEEHEETR)

23,302, 357, 034H]

2,022, 822, 594[1]
(EREEREZER) 2, 305, 584, 875
319, 944, 688/

R EOWET,

(E3) HABORAOHTH BHEBBE L HDOF. FRFLHO

BE. JEARD D RAIEE Z 722 L g [\

R VVET,
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JfeE LRSS OfERE B L GEHAZITVET,
Ty R, TN—R =T N— T AR KER AT VI AT

i H % ot =L\ N—= L AR PBRINKR A LT TR T I— N —
T N—=J AR F—=ANTITREAL T v 7 AD D 420% :
60% :20% D L RIZKDME L Ha o F~—rELET,

" v o & ﬁiﬁ%@%jﬁﬁﬁ%%%ﬁ?%%%&t@f‘a@%L%ﬁé’fﬁ‘a%a:
FITEEZITVET,

= o=

AF—pe AR b T L b T AR LS = T IR

5

EREBERITE &
E - SO i = < ol B =) N e A N o e
B =% Gt AT | AT AN b NS TR R T AR R = —
S AR AC BT, AT ATRER A SR O AU B B b LR L THY £,

sk HELL CUOVDHLAE PE D BN K& OGR4 13, Wellington World Bond (Customized BM) Fund (Cayman) (77U kv -¥EsME
FT7 7R (IAZLBMEL) (FA~2)) OFRFEED LR FRLIZH DT,
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OFtHE
EHFEE
201641 A 1 A2>5H20164E12 A 31 A £TO AR

IR 2
= ORI $ 1,367,365
B A MRESR7E B IR D FE B (3,298,420)
SME 2R H S 2R D FEBIHEAR (9,547)
BeG A MREA:7e B IR H AR K HELE 757,489
HME 2R E S N ARD A B (14,679)
IR EE $ (1,197,792)
ER
TP $ 159,761
PR FHOR 98,584
FEEE TR 80,552
ir Gk di] 53,803
RS 48,682
4 FE AR TEOE 23,999
ZRETFHOR 18,000
THFE 8,706
SERRE 3,145
EREE $ 495232
HEIEHER $ (1,693,024)
TR (15,426)
iz EER $ (1,708,450)
BB ER
WA S B 7 ADURA BT D53 :
FCITA(~oHY) $ (16,445)
FDZZ A (~yP72L) (927,532)

$ (943,977)
B E DR $ (2,652,427)
R —AH-YiEEmE
FCOTA(~y ) (IR FERRA$ 792,284/ HIK 1M448,452) $ 93.74
FCOTA(~Vi0) (IR EEREEY92,408,041 /115K 1 %48,452) ¥ 10,933
FDITA (27 L) (MR pERRAHS46,063,832 /117K 11 %419,328) $ 109.85
FDIZA (27 L) (MIRME pERRARYS,372,654,878 /MK 1 %£419,328) ¥ 12,813

— 101 —




DT BIMES T TR (WRAZLBME) (4<Y)
O NG PEDBH(20164£12 H 31 H BIfE)

O GBI ™!
fAES SEEREE/ A=V A STEEA(S)

REEmY

BNP PARIBAS SR UNSECURED REGS 11/17 2.875 185,000 11/27/2017 200,404
DEUT PFANDBRIEFBANK AG JUMBO PFANDB REGS 01/17 3.375 1,100,000 01/18/2017 1,161,977
KFW GOVT GUARANT 08/17 3.375 990,000 08/30/2017 1,000,861
CZECH REPUBLIC BONDS REGS 04/17 4 20,890,000 04/11/2017 826,183
AMERICAN INTL GROUP SR UNSECURED 06/17 5 100,000 06/26/2017 108,063
HSBC FINANCE CORP SR UNSECURED REGS 05/17 4.875 100,000 05/30/2017 107,624
ORANGE SA SR UNSECURED 02/17 4.75 255,000 02/21/2017 270,716
CAISSE REFINANCE L HABIT COVERED 04/17 3.5 350,000 04/25/2017 373,437
CIE FINANCEMENT FONCIER COVERED 01/17 3.75 150,000 01/24/2017 158,574
UK TREASURY BILL GBP BILLS 02/17 0.00000 75,000 02/06/2017 92,658
GE CAPITAL EURO FUNDING COMPANY GUAR REGS 05/17 1 150,000 05/02/2017 158,848
RCI BANQUE SA SR UNSECURED REGS 04/17 4.25 25,000 04/27/2017 26,734
AXA BANK EUROPE SCF COVERED REGS 04/17 2.25 200,000 04/19/2017 212,485
LLOYDS BANK PLC COVERED 01/17 3.5 225,000 01/11/2017 237,475
NRW.BANK LOCAL GOVT G REGS 05/17 4.5 350,000 05/29/2017 376,398
EUROPEAN INVESTMENT BANK SR UNSECURED 01/17 6.125 1,125,000 01/23/2017 816,426
SANTANDER INTL DEBT SA COMPANY GUAR REGS 10/17 4.125 100,000 10/04/2017 108,833
DNB BOLIGKREDITT AS COVERED REGS 01/17 3.375 445,000 01/20/2017 470,176
SANTANDER UK PLC SR UNSECURED 09/17 1.65 100,000 09/29/2017 100,106
METLIFE INC SR UNSECURED 12/17 VAR 5,000 12/15/2017 5,013
QUEBEC T BILL BILLS 01/17 0.00000 120,000 01/27/2017 89,450
ReEMYast 6,902,441
£/

FCA CAPITAL IRELAND PLC COMPANY GUAR REGS 10/19 2 130,000 10/23/2019 142,639
GOLDMAN SACHS GROUP INC SR UNSECURED REGS 02/23 3.25 50,000 02/01/2023 59,628
ABN AMRO BANK NV SR UNSECURED REGS 03/22 4.125 75,000 03/28/2022 94,500
SOCIETE GENERALE SCF COVERED 03/19 5 150,000 03/27/2019 176,783
ABN AMRO BANK NV COVERED 06/20 3.625 275,000 06/22/2020 328,063
BARCLAYS BANK PLC COVERED 03/22 4.25 250,000 03/02/2022 318,801
KFW GOVT GUARANT 08/20 6 275,000 08/20/2020 221,634
HSBC HOLDINGS PLC SUBORDINATED REGS 06/19 6 50,000 06/10/2019 60,048
GE CAPITAL EURO FUNDING COMPANY GUAR 01/20 5.375 100,000 01/23/2020 122,796
PROGRAMA CEDULAS TDA FTA COVERED 04/21 4.125 200,000 04/10/2021 244,550
BANK OF SCOTLAND PLC COVERED 12/24 4.875 100,000 12/20/2024 152,535
RABOBANK CAP FD TR IV COMPANY GUAR REGS 10/49 VAR 20,000 10/29/2049 25,792
CITIGROUP INC SR UNSECURED REGS 08/19 5 100,000 08/02/2019 118,977
INTESA SANPAOLO SPA SR UNSECURED REGS 03/22 1.125 140,000 03/04/2022 148,077
COOPERATIEVE RABOBANK UA SUBORDINATED REGS 05/26 VAR 100,000 05/26/2026 109,490
GOLDMAN SACHS GROUP INC SR UNSECURED REGS 08/19 5 100,000 08/21/2019 75,376
INTESA SANPAOLO SPA SR UNSECURED REGS 10/23 4 100,000 10/30/2023 124,023
BBVA SENIOR FINANCE SA COMPANY GUAR REGS 01/18 3.75 100,000 01/17/2018 109,564
NORDEA BANK AB SR UNSECURED REGS 07/22 3.25 100,000 07/05/2022 121,867
BNP PARIBAS HOME LOAN CO COVERED REGS 03/22 3.125 300,000 03/22/2022 367,581
KFW GOVT GUARANT 02/22 5.5 275,000 02/09/2022 223,053
ING BANK NV COVERED REGS 01/22 3.375 250,000 01/10/2022 308,311
AXA SA SUBORDINATED REGS 04/40 VAR 50,000 04/16/2040 58,696
SOCIETE GENERALE SR UNSECURED REGS 03/21 4.75 100,000 03/02/2021 124,981
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KFW GOVT GUARANT 12/19 6.25

DANSKE BANK A/S COVERED 11/19 4.125

OP MORTGAGE BANK COVERED REGS 07/18 3.5

WELLS FARGO BANK NA SR UNSECURED 05/19 1.75
WELLS FARGO + COMPANY SUBORDINATED 06/46 4.4
WELLS FARGO + COMPANY SR UNSECURED 02/25 3
WELLS FARGO + COMPANY SR UNSECURED 01/20 2.15
WELLS FARGO + COMPANY SR UNSECURED 09/24 3.3
WELLS FARGO + COMPANY SR UNSECURED 07/21 2.1
WELLS FARGO + COMPANY SR UNSECURED 03/21 2.5
ANTHEM INC SR UNSECURED 01/44 5.1

VISA INC SR UNSECURED 12/25 3.15

VISA INC SR UNSECURED 12/22 2.8

UNUM GROUP SR UNSECURED 05/21 3

US BANCORP SR UNSECURED 07/26 2.375

US BANCORP SUBORDINATED 04/26 3.1

TRAVELERS COS INC SR UNSECURED 06/37 6.25
TORONTO DOMINION BANK SR UNSECURED 04/21 2.125
TORONTO DOMINION BANK COVERED 144A 09/19 2.25
SUNTRUST BANKS INC SR UNSECURED 03/21 2.9
SANTANDER UK PLC SR UNSECURED 09/19 2.35

BANK OF AMERICA CORP SR UNSECURED 12/19 5.5
RIO TINTO FIN USA LTD COMPANY GUAR 05/19 9
PROTECTIVE LIFE GLOBAL SECURED 144A 09/21 1.999
PRINCIPAL FINANCIAL GROU COMPANY GUAR 11/46 4.3
PNC FINANCIAL SERVICES SR UNSECURED 06/19 6.7
NISSAN MOTOR ACCEPTANCE SR UNSECURED 144A 09/21 1.9
NEW YORK LIFE GLOBAL FDG SECURED 144A 09/21 1.7
NEW YORK LIFE GLOBAL FDG SECURED 144A 07/26 2.35
MORGAN STANLEY SR UNSECURED 01/45 4.3

MORGAN STANLEY SR UNSECURED 07/21 5.5

BANK OF AMERICA CORP SR UNSECURED 04/18 6.875
MASTERCARD INC SR UNSECURED 11/46 3.8

LINCOLN NATIONAL CORP SR UNSECURED 12/26 3.625
KFW GOVT GUARANT 01/23 2.125

JPMORGAN CHASE + CO SR UNSECURED 05/23 2.7
JPMORGAN CHASE + CO SUBORDINATED 09/24 3.875
JPMORGAN CHASE + CO SR UNSECURED 01/23 3.2
HARTFORD FINL SVCS GRP SR UNSECURED 04/22 5.125
GOLDMAN SACHS GROUP INC SR UNSECURED 12/19 2.3
GOLDMAN SACHS GROUP INC SR UNSECURED 01/23 3.625
GOLDMAN SACHS GROUP INC SR UNSECURED 02/33 6.125
GENERAL MOTORS FINL CO COMPANY GUAR 07/21 3.2
GENERAL MOTORS FINL CO COMPANY GUAR 07/20 3.2
GENERAL MOTORS FINL CO COMPANY GUAR 07/19 3.5
GENERAL ELECTRIC CO SR UNSECURED 01/38 5.875
ANGLIAN WATER SERV FIN SR SECURED REGS 07/30 6.293
DISCOVER FINANCIAL SVS SR UNSECURED 11/24 3.95
CITIGROUP INC SR UNSECURED 10/26 3.2

CITIGROUP INC SR UNSECURED 01/26 3.7

BERKSHIRE HATHAWAY INC SR UNSECURED 03/26 3.125
BERKSHIRE HATHAWAY INC SR UNSECURED 03/23 2.75
BERKSHIRE HATHAWAY INC SR UNSECURED 03/21 2.2
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DITYURY EBIMESETTUR (WRZLBME) (5 (2Y)

BERKSHIRE HATHAWAY FIN COMPANY GUAR 01/21 4.25 50,000 01/15/2021 53,887
BANK OF NOVA SCOTIA SR UNSECURED 03/21 2.45 50,000 03/22/2021 49,795
BANK OF NY MELLON CORP SUBORDINATED 10/28 3 15,000 10/30/2028 14,263
BANK OF AMERICA CORP SR UNSECURED 11/20 2.151 15,000 11/09/2020 14,805
BANK OF AMERICA CORP SR UNSECURED 10/27 3.248 20,000 10/21/2027 19,094
BANK OF AMERICA CORP SUBORDINATED 03/26 4.45 20,000 03/03/2026 20,611
BANK OF AMERICA CORP SR UNSECURED 08/25 3.875 25,000 08/01/2025 25,421
BANK OF AMERICA CORP SR UNSECURED 05/18 5.65 20,000 05/01/2018 20,955
BB+T CORPORATION SR UNSECURED 01/20 2.45 125,000 01/15/2020 125,979
AMERICAN INTL GROUP SR UNSECURED 04/26 3.9 25,000 04/01/2026 25,440
AMERICAN HONDA FINANCE SR UNSECURED 07/21 1.65 75,000 07/12/2021 72,229
ALLSTATE CORP SR UNSECURED 12/26 3.28 25,000 12/15/2026 25,083
CHUBB INA HOLDINGS INC COMPANY GUAR 03/43 4.15 25,000 03/13/2043 25,239
AFLAC INC SR UNSECURED 11/24 3.625 50,000 11/15/2024 51,460
ABN AMRO BANK NV SR UNSECURED 144A 09/19 1.8 200,000 09/20/2019 197,097
E@MEEH 8,084,329
BEXRE-H—ER

PERNOD RICARD SA SR UNSECURED REGS 06/20 2 100,000 06/22/2020 112,057
CRH FINLAND SERVICES OYJ COMPANY GUAR REGS 10/20 2.75 130,000 10/15/2020 149,119
HEINEKEN NV SR UNSECURED REGS 08/20 2.125 100,000 08/04/2020 113,048
PPR SR UNSECURED REGS 04/19 3.125 100,000 04/23/2019 113,067
BMW FINANCE NV COMPANY GUAR 01/19 3.25 50,000 01/14/2019 56,233
AMERICA MOVIL SAB DE CV COMPANY GUAR 06/22 4.75 50,000 06/28/2022 63,936
TELEFONICA EMISIONES SAU COMPANY GUAR REGS 11/19 4.693 100,000 11/11/2019 118,773
IMPERIAL BRANDS FIN PLC COMPANY GUAR REGS 02/22 9 50,000 02/17/2022 83,378
MARKS + SPENCER PLC SR UNSECURED REGS 12/19 6.125 50,000 12/02/2019 69,773
VIVENDI SA SR UNSECURED 12/19 4.875 50,000 12/02/2019 60,216
ANHEUSER BUSCH INBEV NV COMPANY GUAR REGS 09/24 2.875 25,000 09/25/2024 30,472
WOLTERS KLUWER NV SR UNSECURED REGS 04/18 6.375 100,000 04/10/2018 114,009
BAT INTL FINANCE PLC COMPANY GUAR 03/24 7.25 50,000 03/12/2024 82,733
DANONE SA SR UNSECURED REGS 11/24 0.709 100,000 11/03/2024 104,044
AT+T INC SR UNSECURED 05/23 2.75 100,000 05/19/2023 116,076
BRITISH TELECOMMUNICATIO SR UNSECURED REGS 03/21 0.625 135,000 03/10/2021 143,774
COCA COLA CO/THE SR UNSECURED 03/23 0.75 100,000 03/09/2023 107,552
DAIMLER AG SR UNSECURED REGS 11/18 1.5 75,000 11/19/2018 81,441
PHILIP MORRIS INTL INC SR UNSECURED 03/20 1.75 100,000 03/19/2020 111,079
SIEMENS FINANCIERINGSMAT COMPANY GUAR REGS 03/21 1.75 35,000 03/12/2021 39,730
JCDECAUX SA SR UNSECURED REGS 02/18 2 100,000 02/08/2018 107,869
WASTE MANAGEMENT INC COMPANY GUAR 05/23 2.4 50,000 05/15/2023 48,482
WASTE MANAGEMENT INC COMPANY GUAR 05/24 3.5 65,000 05/15/2024 67,018
VIACOM INC SR UNSECURED 10/26 3.45 10,000 10/04/2026 9,242
VIACOM INC SR UNSECURED 09/19 5.625 100,000 09/15/2019 107,582
VERIZON COMMUNICATIONS SR UNSECURED 03/55 4.672 22,000 03/15/2055 20,660
VERIZON COMMUNICATIONS SR UNSECURED 11/34 4.4 10,000 11/01/2034 9,870
UNITEDHEALTH GROUP INC SR UNSECURED 12/19 2.3 50,000 12/15/2019 50,375
UNITEDHEALTH GROUP INC SR UNSECURED 02/18 6 50,000 02/15/2018 52,426
21ST CENTURY FOX AMERICA COMPANY GUAR 02/41 6.15 25,000 02/15/2041 29,569
TOYOTA MOTOR CREDIT CORP SR UNSECURED 05/19 1.4 225,000 05/20/2019 222,447
TOYOTA MOTOR CREDIT CORP SR UNSECURED 03/20 2.15 200,000 03/12/2020 199,643
TIME WARNER CABLE LLC SR SECURED 04/19 8.25 25,000 04/01/2019 28,093
TIME WARNER CABLE LLC SR SECURED 07/18 6.75 125,000 07/01/2018 133,453
TIME WARNER ENT SR SECURED 03/23 8.375 50,000 03/15/2023 62,889
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TIME WARNER INC COMPANY GUAR 06/22 3.4

3M COMPANY SR UNSECURED 09/46 3.125

3M COMPANY SR UNSECURED 09/26 2.25

THOMSON REUTERS CORP SR UNSECURED 09/24 3.85
THERMO FISHER SCIENTIFIC SR UNSECURED 02/22 3.3
TEVA PHARMACEUTICALS NE COMPANY GUAR 10/26 3.15
SUNOCO LOGISTICS PARTNER COMPANY GUAR 07/26 3.9
SUNOCO LOGISTICS PARTNER COMPANY GUAR 04/21 4.4
SOUTHERN COPPER CORP SR UNSECURED 11/22 3.5
SHELL INTERNATIONAL FIN COMPANY GUAR 05/46 4
REYNOLDS AMERICAN INC COMPANY GUAR 06/19 8.125
REYNOLDS AMERICAN INC COMPANY GUAR 06/25 4.45
REPUBLIC SERVICES INC SR UNSECURED 07/26 2.9
RAYTHEON COMPANY SR UNSECURED 12/24 3.15
ORANGE SA SR UNSECURED 01/33 8.125

PROCTER + GAMBLE CO/THE SR UNSECURED 11/26 2.45
PRES + FELLOWS OF HARVAR UNSECURED 07/56 3.3
PHILIP MORRIS INTL INC SR UNSECURED 11/44 4.25
PETROLEOS MEXICANOS COMPANY GUAR REGS 09/47 6.75
PETROLEOS MEXICANOS COMPANY GUAR 01/23 3.5
PETROLEOS MEXICANOS COMPANY GUAR 06/44 5.5
PEPSICO INC SR UNSECURED 10/46 3.45

OCCIDENTAL PETROLEUM COR SR UNSECURED 02/27 3
NOBLE ENERGY INC SR UNSECURED 11/43 5.25

MOLSON COORS BREWING CO COMPANY GUAR 07/26 3
MICROSOFT CORP SR UNSECURED 08/26 2.4

MICROSOFT CORP SR UNSECURED 08/21 1.55

MERCK + CO INC SR UNSECURED 05/23 2.8

MEDTRONIC INC COMPANY GUAR 03/22 3.125
MCKESSON CORP SR UNSECURED 03/24 3.796

MARRIOTT INTERNATIONAL SR UNSECURED 01/22 2.3
MARATHON OIL CORP SR UNSECURED 11/22 2.8

LOWE S COS INC SR UNSECURED 04/46 3.7

LOWE S COS INC SR UNSECURED 04/26 2.5

L3 TECHNOLOGIES INC COMPANY GUAR 12/26 3.85
KROGER CO SR UNSECURED 10/26 2.65

KRAFT HEINZ FOODS CO COMPANY GUAR 06/26 3
ILLINOIS TOOL WORKS INC SR UNSECURED 11/26 2.65
HUMANA INC SR UNSECURED 10/24 3.85

HOME DEPOT INC SR UNSECURED 09/40 5.4

GEORGIA PACIFIC LLC SR UNSECURED 144A 11/21 3.163
GENERAL ELECTRIC CO SR UNSECURED 10/22 2.7
FIDELITY NATIONAL INFORM SR UNSECURED 08/26 3
FIDELITY NATIONAL INFORM COMPANY GUAR 04/23 3.5
EXXON MOBIL CORPORATION SR UNSECURED 03/26 3.043
EXXON MOBIL CORPORATION SR UNSECURED 03/23 2.726
EASTMAN CHEMICAL CO SR UNSECURED 03/25 3.8

DR PEPPER SNAPPLE GROUP COMPANY GUAR 09/26 2.55
WALT DISNEY COMPANY/THE SR UNSECURED 07/26 1.85
WALT DISNEY COMPANY/THE SR UNSECURED 06/44 4.125
DAIMLER FINANCE NA LLC COMPANY GUAR 144A 07/21 2
COMCAST CORP COMPANY GUAR 08/37 6.95

CISCO SYSTEMS INC SR UNSECURED 09/26 2.5
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DITYURY EBIMESETTUR (WRZLBME) (5 (2Y)

CHEVRON CORP SR UNSECURED 05/26 2.954 25,000 05/16/2026 24,592
CHARTER COMM OPT LLC/CAP SR SECURED 07/25 4.908 45,000 07/23/2025 47,427
CELGENE CORP SR UNSECURED 05/24 3.625 50,000 05/15/2024 50,244
CARGILL INC SR UNSECURED 144A 11/21 3.25 100,000 11/15/2021 102,543
CARDINAL HEALTH INC SR UNSECURED 03/43 4.6 15,000 03/15/2043 14,823
CVS HEALTH CORP SR UNSECURED 06/21 2.125 75,000 06/01/2021 73,541
CVS HEALTH CORP SR UNSECURED 07/20 2.8 35,000 07/20/2020 35,511
CVS HEALTH CORP SR UNSECURED 12/23 4 35,000 12/05/2023 36,878
CBS CORP COMPANY GUAR 03/22 3.375 25,000 03/01/2022 25,418
BP CAPITAL MARKETS PLC COMPANY GUAR 11/23 3.216 25,000 11/28/2023 25,250
BP CAPITAL MARKETS PLC COMPANY GUAR 05/26 3.119 10,000 05/04/2026 9,767
BP CAPITAL MARKETS PLC COMPANY GUAR 11/24 3.535 25,000 11/04/2024 25,374
BP CAPITAL MARKETS PLC COMPANY GUAR 05/22 3.245 25,000 05/06/2022 25,528
APPLE INC SR UNSECURED 02/26 3.25 25,000 02/23/2026 25,013
ANHEUSER BUSCH INBEV FIN COMPANY GUAR 02/44 4.625 25,000 02/01/2044 26,001
ANHEUSER BUSCH INBEV FIN COMPANY GUAR 02/26 3.65 20,000 02/01/2026 20,304
ANHEUSER BUSCH INBEV FIN COMPANY GUAR 02/46 4.9 5,000 02/01/2046 5,404
ANHEUSER BUSCH INBEV FIN COMPANY GUAR 02/36 4.7 20,000 02/01/2036 21,037
ANHEUSER BUSCH INBEV FIN COMPANY GUAR 02/23 3.3 25,000 02/01/2023 25,443
ANHEUSER BUSCH INBEV WOR COMPANY GUAR 01/19 7.75 30,000 01/15/2019 33,416
ANADARKO PETROLEUM CORP SR UNSECURED 07/24 3.45 10,000 07/15/2024 9,817
AMERICAN TOWER CORP SR UNSECURED 09/21 3.45 25,000 09/15/2021 25,323
ALTRIA GROUP INC COMPANY GUAR 09/26 2.625 35,000 09/16/2026 33,144
AGRIUM INC SR UNSECURED 01/19 6.75 25,000 01/15/2019 27,014
ACTAVIS FUNDING SCS COMPANY GUAR 03/35 4.55 10,000 03/15/2035 9,898
ACTAVIS FUNDING SCS COMPANY GUAR 03/20 3 15,000 03/12/2020 15,208
AT+T INC SR UNSECURED 05/25 3.4 25,000 05/15/2025 24,096
AT+T INC SR UNSECURED 06/22 3 25,000 06/30/2022 24,540
BRI -H—EREGE 5,664,614

GNMA POOL 698236 GN 06/39 FIXED 5 6,616 06/15/2039 7,302
GNMA POOL 677100 GN 07/38 FIXED 5.5 2,088 07/15/2038 2,349
GNMA POOL 673009 GN 08/38 FIXED 6 28,689 08/15/2038 32,523
GNMA POOL 644862 GN 06/35 FIXED 5.5 2,844 06/15/2035 3,215
GNMA POOL 783024 GN 07/40 FIXED 5 18,816 07/15/2040 20,764
GNMA POOL 783647 GN 09/35 FIXED 5.5 23,751 09/15/2035 26,826
GNMA POOL 738520 GN 07/41 FIXED 4.5 104,071 07/15/2041 112,587
GNMA POOL 723437 GN 11/39 FIXED 5 5,417 11/15/2039 5,960
GNMA POOL 723434 GN 11/39 FIXED 5 13,426 11/15/2039 14,816
GNMA II POOL 005305 G2 02/42 FIXED 4 18,573 02/20/2042 19,781
GNMA POOL 605616 GN 04/35 FIXED 5.5 2,019 04/15/2035 2,283
GNMA POOL AE7511 GN 06/43 FIXED 3 100,669 06/15/2043 102,168
GNMA II POOL MA3936 G2 09/46 FIXED 3 39,552 09/20/2046 40,104
GNMA 1II POOL MA3736 G2 06/46 FIXED 3.5 282,308 06/20/2046 293,780
GNMA II POOL MAI1376 G2 10/43 FIXED 4 13,694 10/20/2043 14,592
FNMA POOL AE3065 FN 09/25 FIXED 3.5 12,835 09/01/2025 13,382
FNMA POOL MA2868 FN 01/32 FIXED 2.5 80,000 01/01/2032 80,263
FNMA POOL MA2833 FN 12/46 FIXED 3 87,241 12/01/2046 86,763
FNMA POOL MA2803 FN 11/31 FIXED 2.5 24,677 11/01/2031 24,738
FNMA POOL MA2772 FN 10/46 FIXED 3.5 24,490 10/01/2046 25,124
FNMA POOL MA2764 FN 09/46 FIXED 2.5 14,987 09/01/2046 14,275
FNMA POOL MA2539 FN 02/46 FIXED 4 16,590 02/01/2046 17,453
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FNMA POOL MA2472 FN 12/35 FIXED 3 20,880
FNMA POOL MA2405 FN 09/45 FIXED 4 28,684
FNMA POOL MA2371 FN 08/45 FIXED 4 28,157
FNMA POOL MA2163 FN 02/45 FIXED 3.5 23,078
FNMA POOL MA2017 FN 09/44 FIXED 4 15,050
FNMA POOL MA0977 FN 02/32 FIXED 4 14,673
FNMA POOL MAO0353 FN 03/30 FIXED 4.5 13,605
FNMA POOL AB9147 FN 04/43 FIXED 3.5 212,727
FNMA POOL AB6609 FN 10/42 FIXED 3.5 35,408
FNMA POOL ABI1656 FN 10/40 FIXED 4 15,052
FNMA POOL BE2295 FN 12/46 FIXED 3 25,000
FNMA POOL BD0946 FN 06/46 FIXED 4 3,634
FNMA POOL BC9025 FN 11/46 FIXED 3 87,243
FNMA POOL BC8677 FN 05/46 FIXED 4 4,686
FNMA POOL AW9476 FN 10/44 FIXED 3.5 39,024
FNMA POOL AT2769 FN 05/28 FIXED 2 26,429
FNMA POOL AS6527 FN 01/46 FIXED 4 14,602
FNMA POOL AL4645 FN 05/27 FIXED VAR 14,501
FNMA POOL AL3429 FN 06/41 FIXED VAR 14,489
FNMA POOL AL2581 FN 06/40 FIXED VAR 9,417
FNMA POOL AL1064 FN 10/39 FIXED VAR 18,106
FNMA POOL AK4520 FN 03/42 FIXED 4 16,164
FNMA POOL AJ9806 FN 12/26 FIXED 3.5 11,797
FNMA POOL AJ5928 FN 11/41 FIXED 4 31,550
FNMA POOL 252207 FN 01/19 FIXED 6.5 11,203
FED HM LN PC POOL G60588 FG 08/45 FIXED 4.5 42,448
FED HM LN PC POOL Q28429 FG 09/44 FIXED 3.5 19,667
FED HM LN PC POOL Q01831 FG 06/41 FIXED 4.5 29,405
FED HM LN PC POOL Q00018 FG 04/41 FIXED 4.5 7,028
FED HM LN PC POOL J20041 FG 08/27 FIXED 3 40,683
FED HM LN PC POOL A15942 FG 11/33 FIXED 6 264
FED HM LN PC POOL A95059 FG 10/38 FIXED 6 924
FED HM LN PC POOL A91050 FG 02/40 FIXED 4.5 334
FED HM LN PC POOL C91867 FG 04/36 FIXED 3 22,278
FED HM LN PC POOL C91467 FG 07/32 FIXED 3.5 52,195
FED HM LN PC POOL G18488 FG 11/28 FIXED 2.5 66,314
FED HM LN PC POOL G08741 FG 01/47 FIXED 3 25,000
FED HM LN PC POOL GO08737 FG 12/46 FIXED 3 114,752
FED HM LN PC POOL GO08721 FG 09/46 FIXED 3 49,152
FED HM LN PC POOL G07388 FG 05/43 FIXED 3.5 17,527
FED HM LN PC POOL G07021 FG 09/39 FIXED 5 42,936
FED HM LN PC POOL G06571 FG 11/37 FIXED 6 651
FED HM LN PC POOL G05599 FG 01/38 FIXED 5.5 25,847
FED HM LN PC POOL G05408 FG 12/36 FIXED 5 41,370
FED HM LN PC POOL G04559 FG 05/38 FIXED 6 2,367
FED HM LN PC POOL G04301 FG 03/38 FIXED 6 8,788
FED HM LN PC POOL G04008 FG 03/38 FIXED 5.5 21,118
FED HM LN PC POOL G03794 FG 01/38 FIXED 6 1,431
FED HM LN PC POOL G02162 FG 05/36 FIXED 5.5 21,507
FED HM LN PC POOL A52525 FG 09/36 FIXED 6 572
GNMA 1I TBA 30 YR 4 JUMBOS 75,000
GNMA 1I TBA 30 YR 3 JUMBOS 50,000
FHLMC TBA 30 YR 4 GOLD SINGLE FAMILY 125,000
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01/01/2019
08/01/2045
09/01/2044
06/01/2041
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10/01/2038
02/01/2040
04/01/2036
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21,162
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FHLMC TBA 30 YR 3.5 GOLD SINGLE FAMILY 130,000 01/18/2047 133,113
FHLMC TBA 15 YR 3 GOLD SINGLE FAMILY 75,000 01/23/2032 76,957
FNMA TBA 30 YR 5 SINGLE FAMILY MORTGAGE (75,000) 01/18/2047 (81,703)
FNMA TBA 30 YR 4 SINGLE FAMILY MORTGAGE 50,000 01/18/2047 52,565
FNMA TBA 30 YR 3 SINGLE FAMILY MORTGAGE 95,000 01/18/2047 94,374
T —UEAR ARSI DE
Hh751&

LAND NORDRHEIN WESTFALEN SR UNSECURED REGS 09/22 1.875 200,000 09/15/2022 233,743
PORT AUTH OF NEW YORK NEW JE PORTRN 11/40 FIXED 5.647 25,000 11/01/2040 30,113
NEW JERSEY ST TURNPIKE AUTH NISTRN 01/40 FIXED 7.414 125,000 01/01/2040 180,524
CALIFORNIA ST CAS 04/39 FIXED 7.55 25,000 04/01/2039 36,991
hAEEE 481,371
JEKE R TR E

TREASURY CORP VICTORIA LOCAL GOVT G 10/22 6 875,000 10/17/2022 750,152
NEW S WALES TREASURY CRP LOCAL GOVT G 08/24 5 500,000 08/20/2024 417,244
NEW S WALES TREASURY CRP LOCAL GOVT G 03/22 6 350,000 03/01/2022 296,533
JEREBAFHRER SR 1,463,929
UK TSY 2 1/2 2065 BONDS REGS 07/65 2.5 20,000 07/22/2065 31,398
UK TSY 1 1/2 2021 BONDS REGS 01/21 1.5 80,000 01/22/2021 103,124
BONOS Y OBLIG DEL ESTADO SR UNSECURED 144A REGS 07/30 1 30,000 07/30/2030 32,294
REPUBLIKA SLOVENIJA BONDS REGS 03/35 1.5 20,000 03/25/2035 20,227
IRISH TSY 2 2045 BONDS REGS 02/45 2 10,000 02/18/2045 11,298
UK TSY 3.5 2045 UNSECURED REGS 01/45 3.5 420,000 01/22/2045 702,898
UK TSY 2 2020 BONDS REGS 07/20 2 410,000 07/22/2020 536,561
ROMANIA SR UNSECURED REGS 09/20 4.625 25,000 09/18/2020 30,555
SLOVAKIA GOVERNMENT BOND SR UNSECURED REGS 11/24 3.375 50,000 11/15/2024 65,364
IRISH TSY 3.4 2024 UNSECURED REGS 03/24 3.4 115,000 03/18/2024 147,475
BONOS Y OBLIG DEL ESTADO SR UNSECURED 144A REGS 07/41 4 130,000 07/30/2041 195,305
SWEDISH GOVERNMENT BONDS 03/39 3.5 215,000 03/30/2039 32,454
KINGDOM OF DENMARK BONDS 11/39 4.5 190,000 11/15/2039 46,452
NORWEGIAN GOVERNMENT BONDS 144A REGS 05/19 4.5 1,755,000 05/22/2019 221,912
FINNISH GOVERNMENT SR UNSECURED 144A REGS 07/19 4 250,000 07/04/2019 296,896
QUEENSLAND TREASURY CORP LOCAL GOVT G REGS 03/33 6.5 75,000 03/14/2033 72,708
SWEDISH GOVERNMENT BONDS 03/19 4.25 1,825,000 03/12/2019 222,584
IRISH TSY 4 1/2 2018 BONDS 10/18 4.5 175,000 10/18/2018 201,359
REPUBLIC OF AUSTRIA SR UNSECURED 144A REGS 03/37 4 85,000 03/15/2037 141,282
BUONI POLIENNALI DEL TES BONDS REGS 02/37 4 205,000 02/01/2037 265,364
NETHERLANDS GOVERNMENT BONDS 144A REGS 01/37 4 120,000 01/15/2037 202,287
BELGIUM KINGDOM BONDS 144A REGS 03/35 5 110,000 03/28/2035 191,704
FRANCE (GOVT OF) BONDS REGS 04/35 4.75 105,000 04/25/2035 175,257
FRANCE (GOVT OF) BONDS REGS 05/21 0.00000 615,000 05/25/2021 657,502
FRANCE (GOVT OF) BONDS 144A REGS 05/36 1.25 25,000 05/25/2036 26,044
BUONI POLIENNALI DEL TES BONDS 06/21 0.45 251,000 06/01/2021 264,476
BONOS Y OBLIG DEL ESTADO BONDS 07/21 0.75 85,000 07/30/2021 91,591
REPUBLIC OF AUSTRIA SR UNSECURED 144A REGS 10/26 0 195,000 10/20/2026 211,974
FRANCE (GOVT OF) BONDS REGS 05/20 0.00000 420,000 05/25/2020 450,469
AUSTRALIAN GOVERNMENT SR UNSECURED REGS 04/37 3.75 295,000 04/21/2037 221,478
BONOS Y OBLIG DEL ESTADO BONDS 01/20 1.4 450,000 01/31/2020 495,006
BUONI POLIENNALI DEL TES BONDS 08/19 1.5 590,000 08/01/2019 645,956
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BONOS Y OBLIG DEL ESTADO SR UNSECURED 144A REGS 10/24 2 420,000 10/31/2024 498,090
BUONI POLIENNALI DEL TES SR UNSECURED 144A REGS 03/30 3 405,000 03/01/2030 494,228
FRANCE (GOVT OF) BONDS REGS 05/30 2.5 245,000 05/25/2030 308,339
QUEENSLAND TREASURY CORP LOCAL GOVT G 144A REGS 07/25 4 895,000 07/21/2025 729,856
NETHERLANDS GOVERNMENT BONDS 144A REGS 07/24 2 280,000 07/15/2024 338,860
AUSTRALIAN GOVERNMENT SR UNSECURED REGS 04/26 4.25 465,000 04/21/2026 379,080
BUONI POLIENNALI DEL TES BONDS 09/24 3.75 380,000 09/01/2024 468,028
BELGIUM KINGDOM UNSECURED 144A REGS 06/24 2.6 310,000 06/22/2024 386,206
AUSTRALIAN GOVERNMENT SR UNSECURED REGS 04/33 4.5 345,000 04/21/2033 289,854
UK TSY 1 3/4 2019 BONDS REGS 07/19 1.75 85,000 07/22/2019 109,441
BELGIUM KINGDOM SR UNSECURED REGS 06/45 3.75 50,000 06/22/2045 80,493
SWITZERLAND BONDS REGS 07/25 1.5 110,000 07/24/2025 124,746
CAISSE FRANCAISE DE FIN COVERED REGS 07/20 1.75 100,000 07/16/2020 112,468
AUSTRALIAN GOVERNMENT SR UNSECURED REGS 04/25 3.25 715,000 04/21/2025 539,991
BUONI POLIENNALI DEL TES BONDS 144A REGS 09/44 4.75 135,000 09/01/2044 192,590
FINNISH GOVERNMENT SR UNSECURED 144A REGS 04/23 1 105,000 04/15/2023 122,242
FRANCE (GOVT OF) BONDS REGS 05/45 3.25 210,000 05/25/2045 304,809
SWEDISH GOVERNMENT BONDS 11/23 1.5 850,000 11/13/2023 102,266
KINGDOM OF DENMARK BONDS 11/23 1.5 1,300,000 11/15/2023 202,942
AUSTRALIAN GOVERNMENT SR UNSECURED REGS 04/24 2.75 1,460,000 04/21/2024 1,069,535
SWITZERLAND BONDS REGS 04/42 1.5 50,000 04/30/2042 63,703
UK TSY 3 3/4 2052 UNSECURED REGS 07/52 3.75 250,000 07/22/2052 472,111
QUEENSLAND TREASURY CORP LOCAL GOVT G REGS 02/20 6.25 420,000 02/21/2020 340,371
REPUBLIC OF POLAND SR UNSECURED 01/25 5.25 30,000 01/20/2025 41,627
UNITED MEXICAN STATES SR UNSECURED 10/23 4 64,000 10/02/2023 64,160
UNITED MEXICAN STATES SR UNSECURED 03/44 4.75 18,000 03/08/2044 16,403
UNITED MEXICAN STATES SR UNSECURED 03/19 5.95 50,000 03/19/2019 54,063
REPUBLIC OF POLAND SR UNSECURED 04/21 5.125 130,000 04/21/2021 141,894
SWITZERLAND BONDS REGS 04/33 3.5 35,000 04/08/2033 52,985
POLAND GOVERNMENT BOND BONDS 09/22 5.75 505,000 09/23/2022 137,197
REPUBLIC OF PERU SR UNSECURED 03/19 7.125 20,000 03/30/2019 22,225
ONTARIO (PROVINCE OF) SR UNSECURED 05/24 3.2 20,000 05/16/2024 20,548
ONTARIO (PROVINCE OF) SR UNSECURED 10/19 4 60,000 10/07/2019 63,394
BONOS Y OBLIG DEL ESTADO BONDS 01/29 6 215,000 01/31/2029 335,612
SWITZERLAND BONDS REGS 02/23 4 150,000 02/11/2023 188,675
ITALY GOV T INT BOND SR UNSECURED 09/23 6.875 150,000 09/27/2023 174,650
UK TSY 4 1/4 2036 BONDS REGS 03/36 4.25 210,000 03/07/2036 363,965
REPUBLIC OF COLOMBIA SR UNSECURED 05/24 8.125 15,000 05/21/2024 18,750
UK TSY 4 1/4 2032 BONDS REGS 06/32 4.25 295,000 06/07/2032 494,838
EREBAFESEH 16,932,989
EMD FINANCE LLC COMPANY GUAR 144A 03/20 2.4 100,000 03/19/2020 99,408
ZDHEE 99,408
TBE
VONOVIA FINANCE BV COMPANY GUAR REGS 10721 3.625 35,000 10/08/2021 42,118
UNIBAIL RODAMCO SE SR UNSECURED REGS 03/19 3 11,000 03/22/2019 12,383
PROLOGIS LP COMPANY GUAR 05/21 1.375 125,000 05/13/2021 136,689
SIMON PROPERTY GROUP LP SR UNSECURED 11/26 3.25 20,000 11/30/2026 19,627
SIMON PROPERTY GROUP LP SR UNSECURED 10/24 3.375 50,000 10/01/2024 50,466
SCENTRE GROUP TRUST 1/2 COMPANY GUAR 144A 02/25 3.5 75,000 02/12/2025 74,057
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ERP OPERATING LP SR UNSECURED 07/20 4.75 50,000 07/15/2020 53,798
TEESE 389,138
ASIAN DEVELOPMENT BANK SR UNSECURED 03/22 5 300,000 03/09/2022 239,280
INTL BK RECON + DEVELOP SR UNSECURED 05/19 3.875 175,000 05/20/2019 203,279
EUROPEAN INVESTMENT BANK SR UNSECURED 04/25 5.5 75,000 04/15/2025 121,798
EUROFIMA SR UNSECURED REGS 12/18 6.25 450,000 12/28/2018 349,727
ES A E S & 914,084
e}

HEATHROW FUNDING LTD SR SECURED REGS 12/31 6.45 50,000 12/10/2031 89,863
ASF SR UNSECURED REGS 03/19 7.375 200,000 03/20/2019 245,360
UNITED PARCEL SERVICE SR UNSECURED 11/46 3.4 20,000 11/15/2046 18,436
RYDER SYSTEM INC SR UNSECURED 09/21 2.25 35,000 09/01/2021 34,180
FEDEX CORP COMPANY GUAR 04/46 4.55 10,000 04/01/2046 10,077
FEDEX CORP COMPANY GUAR 11/45 4.75 10,000 11/15/2045 10,357
BURLINGTN NORTH SANTA FE SR UNSECURED 08/46 3.9 15,000 08/01/2046 14,665
BURLINGTN NORTH SANTA FE SR UNSECURED 09/21 3.45 10,000 09/15/2021 10,444
ERSE 433,382
SUEZ SR UNSECURED 06/22 4.125 100,000 06/24/2022 127,644
ELECTRICITE DE FRANCE SA SR UNSECURED REGS 06/34 6.125 50,000 06/02/2034 82,586
ENEL FINANCE INTL NV COMPANY GUAR REGS 09/22 5 50,000 09/14/2022 65,983
XCEL ENERGY INC SR UNSECURED 12/26 3.35 20,000 12/01/2026 20,017
WESTERN POWER DIST EAST SR UNSECURED REGS 01/23 5.25 100,000 01/17/2023 147,442
WILLIAMS PARTNERS LP SR UNSECURED 03/20 5.25 40,000 03/15/2020 42,737
VIRGINIA ELEC + POWER CO SR UNSECURED 02/44 4.45 25,000 02/15/2044 26,247
SOUTHERN CAL EDISON 1ST REF MORT 12/41 3.9 25,000 12/01/2041 24,688
SOUTH CAROLINA ELEC+GAS 1ST MORTGAGE 06/46 4.1 15,000 06/15/2046 14,847
SEMPRA ENERGY SR UNSECURED 10/19 1.625 25,000 10/07/2019 24,678
SEMPRA ENERGY SR UNSECURED 03/20 2.4 25,000 03/15/2020 24,963
PUBLIC SERVICE ELECTRIC 1ST MORTGAGE 08/19 2 75,000 08/15/2019 75,465
PLAINS ALL AMER PIPELINE SR UNSECURED 12/26 4.5 10,000 12/15/2026 10,144
PACIFIC GAS + ELECTRIC SR UNSECURED 08/24 3.4 50,000 08/15/2024 51,092
NISOURCE FINANCE CORP COMPANY GUAR 02/44 4.8 25,000 02/15/2044 26,320
NISOURCE FINANCE CORP COMPANY GUAR 03/18 6.4 10,000 03/15/2018 10,532
NIAGARA MOHAWK POWER SR UNSECURED 144A 10/34 4.278 30,000 10/01/2034 30,531
NATIONAL RURAL UTIL COOP SR UNSECURED 11/19 1.5 50,000 11/01/2019 49,581
KINDER MORGAN INC/DELAWA COMPANY GUAR 144A 11/23 5.625 25,000 11/15/2023 27,440
GEORGIA POWER COMPANY SR UNSECURED 03/42 4.3 35,000 03/15/2042 35,418
FORTIS INC SR UNSECURED 144A 10126 3.055 25,000 10/04/2026 23,382
FLORIDA POWER + LIGHT CO 1ST MORTGAGE 04/39 5.96 25,000 04/01/2039 32,287
EXELON CORP SR UNSECURED 04/21 2.45 5,000 04/15/2021 4,940
EXELON GENERATION CO LLC SR UNSECURED 10/19 5.2 45,000 10/01/2019 48,229
EVERSOURCE ENERGY SR UNSECURED 03/21 2.5 25,000 03/15/2021 24,822
ENTERPRISE PRODUCTS OPER COMPANY GUAR 02/25 3.75 50,000 02/15/2025 50,803
ENTERGY LOUISIANA LLC COLLATERAL T 06/31 3.05 25,000 06/01/2031 23,670
ENTERGY MISSISSIPPI INC 1ST MORTGAGE 06/28 2.85 25,000 06/01/2028 23,739
EMERA US FINANCE LP COMPANY GUAR 144A 06/21 2.7 10,000 06/15/2021 9,898
EMERA US FINANCE LP COMPANY GUAR 144A 06/19 2.15 15,000 06/15/2019 14,975
DUKE ENERGY FLORIDA LLC 1ST MORTGAGE 10/46 3.4 25,000 10/01/2046 22,244

— 110 —



DT BIMES T TR (WRAZLBME) (4<Y)

DUKE ENERGY CAROLINAS 1ST REF MORT 12/26 2.95 25,000 12/01/2026 24,593
DUKE ENERGY CAROLINAS IST MORTGAGE 06/21 3.9 50,000 06/15/2021 53,072
DUKE ENERGY CORP SR UNSECURED 09/26 2.65 10,000 09/01/2026 9,333
DUKE ENERGY CORP SR UNSECURED 08/22 3.05 75,000 08/15/2022 75,382
DOMINION RESOURCES INC SR UNSECURED 08/26 2.85 20,000 08/15/2026 18,725
CONSUMERS ENERGY CO 1ST MORTGAGE 08/46 3.25 50,000 08/15/2046 44,141
CONSOLIDATED EDISON INC SR UNSECURED 05/21 2 50,000 05/15/2021 48,866
CONSOLIDATED EDISON CO O SR UNSECURED 12/54 4.625 15,000 12/01/2054 15,736
CONSOLIDATED EDISON CO O SR UNSECURED 12/18 7.125 10,000 12/01/2018 11,010
CLECO CORPORATE HOLDINGS SR SECURED 144A 05/26 3.743 25,000 05/01/2026 24,621
BERKSHIRE HATHAWAY ENERG SR UNSECURED 02/45 4.5 10,000 02/01/2045 10,374
BALTIMORE GAS + ELECTRIC SR UNSECURED 08/46 3.5 25,000 08/15/2046 22,495
BALTIMORE GAS + ELECTRIC SR UNSECURED 08/26 2.4 10,000 08/15/2026 9,337
NORTHUMBRIAN WATER FIN COMPANY GUAR 02/23 6.875 50,000 02/06/2023 80,103
AEP TRANSMISSION CO LLC SR UNSECURED 144A 12/26 3.1 5,000 12/01/2026 4,924
ABEEEH 1,650,056

%1 _ERRoAMREAIHIZI, IFRSUERUC TEA ¥ A D Wellington World Bond (Customized BM) Fund (Cayman) (7 U2 ke -
WASMESR T 7 N (WAL LBMAE) (A <2)) OFRHETFITITE ENTEYEE A, ERRITFRHE FH P D Portfolio
statement summary|Z R#EE TV D Financial assets at fair value through profit and loss?9% . Unrealized appreciation on
future contractsZ2H TN Unrealized appreciation on forward foreign currency contractsz®ZF<IHH DOWNFRTI, MWL AD

B b FIHH ORFDBEFHEL BV E AR HVET,
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OFcis|
3 =
85 R #HE wEE  AERE
Z{Ch) €))
U.S. Treasury Note Futures 10 Yr 30,200,344 3/22/2017 243 185,385
German Euro BUXL Bond Futures 1,464,162 3/08/2017 8 42,675
German Euro OAT Futures 960,793 3/08/2017 6 11,581
German Euro BTP Futures 285,436 3/08/2017 2 3,639
German Euro BOBL Futures 12,544,215 3/08/2017 89 3,006
U.S. Long Bond Futures (150,656) 3/22/2017 (1) 1,635
German Euro SCHATZ Futures 829,065 3/08/2017 7 1,318
U.S. Ultra Futures 10 Yr (402,188) 3/22/2017 3) 875
250,114
847 B B4 MERS  ATER
E(E) ($)
Australian Treasury Bonds 3 Yr 4,116,381 3/15/2017 51 (20)
Canada Government Bond 10 Yr (1,538,310) 3/22/2017 (15) (82)
U.S. Ultra Bond Futures (961,500) 3/22/2017 6) (9,344)
U.S. Treasury Note Futures 5 Yr (5,765,539) 3/31/2017 (49) (29,125)
German Euro BUND Futures (5,713,528) 3/08/2017 (33) (47,759)
U.K. Long Gilt Futures (4,664,453) 3/29/2017 (30) (82,962)
Australian Treasury Bonds 10 Yr (13,412,261) 3/15/2017 (145) (86,928)
(256,220)
OS2 B 5 |
==
s L SRy BRI %8 AR
1 121,000 AUD 89,291 USD AA- 1/9/2017 1,688
1 121,000 AUD 89,301 USD AA- 1/9/2017 1,698
1 20,000 CHF 19,703  USD A+ 1/9/2017 17
1 10,000 CHF 9,931 USD AA- 1/9/2017 88
1 847,000 CHF 837,769 USD A 1/9/2017 4,072
1 19,577,000 CZK 770,241  USD A+ 1/9/2017 5,784
1 72,000 CZK 2,843  USD A 1/9/2017 31
1 52,000 DKK 7,449 USD A- 1/9/2017 69
1 100,000 EUR 105,721 USD A+ 1/9/2017 207
1 386,000 EUR 411,360 USD AA- 1/9/2017 4,075
1 40,000 EUR 42,256  USD A+ 2/3/2017 2
1 72,000 GBP 89,694 USD A- 1/9/2017 711
1 75,000 GBP 93,476  USD A+ 2/6/2017 721
1 2,162,570  JPY 18,572 USD AA- 1/6/2017 31
1 1,100,000  JPY 9,546  USD A+ 1/10/2017 111
1 2,500,000 JPY 21,991 USD A+ 1/10/2017 547
2 1,120,000 NOK 130,827 USD A 1/9/2017 698
1 15,000 PLN 3,608 USD A- 1/9/2017 15
1 240,000 RUB 3,947 USD A+ 1/31/2017 33
1 61,371 USD 85,049 AUD AA- 1/3/2017 213
1 172,405 USD 165,000 EUR A 1/9/2017 1,694
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1 4,486 USD 526,755 JPY AA- 1/4/2017 30
1 13,124 USD 1,542,115 JPY A+ 1/5/2017 98
1 37,282 USD 156,000 PLN A+ 1/9/2017 85
1 3,923  USD 240,000 RUB A- 1/9/2017 9
1 80,343  USD 5,270,000 RUB A 1/10/2017 5,989
1 60,566 USD 557,000 SEK A+ 1/9/2017 775

AHETHERGICBHLIREERESE 29,491
===

s L SEY {E AR #E ARIR
1 14,063 AUD 10,141 USD AA- 1/3/2017 (42)
1 145,000 AUD 104,243  USD A+ 1/9/2017 (736)
1 85,000 AUD 61,288 USD AA- 2/3/2017 (215)
1 120,000 CAD 89,189  USD AA- 1/27/2017 (320)
1 105,000 EUR 109,753  USD A 1/9/2017 (1,037)
1 523,160 JPY 4452 USD AA- 1/4/2017 (34)
1 1,544,444  JPY 13,128 USD AA- 1/5/2017 (114)
1 240,000 RUB 3,683  USD A- 1/9/2017 (249)
1 240,000 RUB 3,923 USD A+ 1/9/2017 )
1 74,000 SEK 8,049 USD AA- 1/9/2017 (101)
1 382,051 USD 514,000 AUD A+ 1/9/2017 9,919)
1 152,581 USD 205,000 AUD A+ 1/9/2017 (4,162)
1 457,617 USD 616,000 AUD AA- 1/9/2017 (11,637)
1 14,763  USD 20,000 AUD A+ 1/9/2017 (283)
1 345344 USD 476,000 AUD AA- 1/9/2017 (723)
1 534,634 USD 719,000 AUD A+ 1/9/2017 (14,083)
1 79,604 USD 110,000 AUD A+ 2/3/2017 (13)
1 43,401 USD 304,000 DKK AA- 1/9/2017 (259)
1 21,262 USD 20,000 EUR A+ 1/9/2017 (159)
1 2,708,333 USD 2,548,000 EUR AA- 1/9/2017 (19,829)
1 901,309 USD 722,000 GBP A+ 1/9/2017 (9,005)
1 18,638 USD 2,170,364  JPY AA- 1/6/2017 (30)
1 429,489  USD 47,541,000 JPY A- 1/10/2017 (21,707)
1 430,708 USD 47,542,000 JPY A+ 1/10/2017 (22,917)
1 3,965 USD 240,000 RUB A+ 1/9/2017 (34)

ABFHEIEIICEHARERIEEE (117,617)
ABFHIEICEHIRERMIBR G (88,126)
(E@E=—R)
AUD — A —ANZYT <KL JPY — A A
CAD — HFH RV NOK — VT A T F
CHF - 2 RTT PLN — R—Fo R RaF
CZK — F e RUB — a7 e )L—7 )
DKK — Fro—J e Ja—F SEK — A x—F e ya—F
EUR — z—n USD — KR
GBP —  HRUR
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PIMCO AR B—/\ L= TR T—D KUK D7 R
N==3 = s
A E
201742 H 28 HITH& T L7/
(B F) HIRBPIRERA (W47 )

N2 . Institutional FC (JPY, Hedged) $ 130
= B B (N EBLAEE R L) 1,007 Institutional FD (JPY) 22,591
G D OR Y 4 0 1 (JPY) 982
LA 5 J (JPY, Hedged) 13,135

W Er it L009 sk BE BT R ISR (Bigiz: )

Institutional FC (JPY, Hedged) 2
2H: Institutional FD (JPY) 256
& B H-Institutional FC (JPY, Hedged) 1 J (JPY) 11
‘& 9% i -Institutional FD (JPY) 124 J (JPY, Hedged) 160
B

iy 0 ek YRR
ik lie 0 Institutional FC (JPY, Hedged) 75.91
HELH 4 Institutional FD (JPY) 88.43

EHAEE 159 J (JPY) 90.82

1 (JPY, Hedged) 82.32
MR EHEE 850
MPIMCOT AV« a— N L TR T —T RV R 77 U ROBIE

YHAIEBRLE: L PEARIE36,838 TR /L,
BB A ARES: (395)
U 0
SR T VST 47 R (246)
JEBEARE T VST 4 7 R 963
SMEIEEE (98)

E L ESTRiZE 224
BYREHTMEL
B A AlRES: 118
EBu e 0
AT VST 4T WL 826
JEBEARE T VST 4 7 R 376
SNEEEERBLOARE 29

YR E B 1,349
4 BB L OR E B R 1,573
SE R OfE RICL HME EEDOHIRAR 2,423
SHER R BB 9
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REH R
(HAZ: T)

A4
(i )
5 & AL 119.7%

FILEUF 0.5%

Y1) 0.5%

Argentina Government International Bond
5.625% due 01/26/2022 $
FLEVFUER 202
(ERISIR{E $200)

200 $ 202

A—AR)T 0.3%
Y7115 0.3%
KAF Kaerntner Ausgleichszahlungs-Fonds

0.000% due 01/14/2032 EUR 100 92
A=A T7ER 92
(ER1GRME $99)

RLF— 1.1%

115 -KIRFR 1.1%

KBC Bank NV

8.000% due 01/25/2023 $ 400 421
~LE—BE 421

(ER1GR{E $418)

IT3TI)L 1.0%

HE-HRFR1.0%
Petrobras Global Finance BV

4.375% due 05/20/2023 200 186

6.250% due 03/17/2024 100 102

7.375% due 01/17/2027 60 63

ISTLER 351

(BBRIE $330)

h+45 7.2%

R -HRFR 1.1%

Bank of Nova Scotia

1.875% due 04/26/2021 100 99

Royal Bank of Canada

2.300% due 03/22/2021 100 100

Toronto-Dominion Bank

2.250% due 03/15/2021 200 199
398

E—4—JHERGES 0.2%
Canadian Mortgage Pools
1.250% due 07/01/2020

Y1) 1% 5.9%

Canada Government Bond

1.500% due 12/01/2044 (a) 167 154
Canada Housing Trust No.1

2.400% due 12/15/2022 1,000 786
Province of Alberta

1.250% due 06/01/2020 100 75
2.350% due 06/01/2025 100 76

PIMCO AR5 B—/N L PRI TF— KRR J7 R

CAD 81 61

201742 A 28 A BIfE
HHIR A FTAmAE
(BN T) (B T)
Province of Ontario
2.400% due 06/02/2026 500 378
2.500% due 09/10/2021 $ 700 708
2,177
hraat 2,636
(ARISIR{E $2,786)
JRYE7 01%
1R - FIRFR 0.1%
Ecopetrol S.A.
5.375% due 06/26/2026 50 51
anvE7 &R 51
(AXfFRME $50)
FIaHME 1.9%
VI A& 1.9%
Czech Republic Government Bond
0.950% due 05/15/2030 CzK 3,900 154
1.200% due 07/23/2017 2,300 91
2.500% due 08/25/2028 8,700 405
4.000% due 04/11/2017 1,400 55
FraAHEERH 705
(AXfFRME $725)
TUI—Y 6.9%
1R -FIRFF 6.9%
BRFkredit A/S
2.000% due 10/01/2047 DKK 498 70
3.000% due 10/01/2047 74 1
Nordea Kredit Realkreditaktieselskab
2.000% due 10/01/2017 600 87
2.500% due 10/01/2047 626 91
3.000% due 10/01/2047 9 1
Nykredit Realkredit A/S
1.000% due 04/01/2017 1,100 158
1.000% due 07/01/2017 600 86
1.000% due 04/01/2018 300 44
2.000% due 04/01/2017 300 43
2.000% due 07/01/2017 1,100 158
2.000% due 10/01/2037 649 94
2.000% due 10/01/2047 795 111
2.500% due 10/01/2037 987 147
2.500% due 10/01/2047 1,768 258
3.000% due 10/01/2047 53 8
Realkredit Danmark A/S
1.000% due 04/01/2017 700 100
1.000% due 04/01/2018 1,000 145
2.000% due 04/01/2017 2,800 401
2.000% due 01/01/2018 500 73
2.000% due 10/01/2037 93 14
2.000% due 10/01/2047 398 56
2.500% due 10/01/2037 376 56
2.500% due 10/01/2047 2,266 330
TFov—YaEt 2,542
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PIMCO AR5 B—/N L PRI TF— KRR J7 R

R AR APATAR
(HL: F) (Hr:F)

(BRIFRME $2,614)

Credit Agricole S.A.

8.125% due 09/19/2033 $ 200
Dexia Credit Local S.A.

0.750% due 01/25/2023 EUR 200
1.875% due 09/15/2021 $ 250

VI B 0.7%

France Government Bond

0.250% due 07/25/2024 (a) EUR 205
TIVRER

(AXfFRE $926)

R4 0.8%
1115 - FIRFF 0.8%
Deutsche Bank AG

4.250% due 10/14/2021 $ 200
IHO Verwaltungs GmbH

3.750% due 09/15/2026 (b) EUR 100
FAvaH

(ER1GR{E $313)

Fiv 0.1%

VI A& 0.1%

Greece Government International Bond
3.800% due 08/08/2017 ¥ 5,000
FUovRE

(ER1GIRAE $45)

AVRRTT 2.5%

VI A& 2.5%
Indonesia Government International Bond

2.625% due 06/14/2023 EUR 300
2.875% due 07/08/2021 100
6.625% due 05/15/2033 IDR 204,000
8.250% due 06/15/2032 3,316,000
8.375% due 03/15/2034 2,611,000
AURRS T

(ER1FIR{E $1,040)

TAIWTUR 0.7%

#E-HIRFR 0.5%

PartnerRe Ireland Finance DAC

1.250% due 09/15/2026 EUR 100
Shire Acquisitions Investments Ireland DAC
2.400% due 09/23/2021 $ 100

E—4—JHERGES 0.2%
Bluestep Mortgage Securities No.3 DAC
0.977% due 05/10/2063 SEK 537

FAILSURER

IIVR 2.5%
tHE - #IRFH 1.8%

216

216
241
673

236
909

202

109
31

43
43

330
114

13
253
201
911

102

98
200

60
260

(BRIGRME $278)

157 2.3%
#LE-HIRFR 0.3%

Intesa Sanpaolo SpA
6.625% due 05/08/2018 EUR 100 113

VI AE 2.0%

Italy Buoni Poliennali Del Tesoro

1.650% due 04/23/2020 (a) 300 336
2.350% due 09/15/2024 (a) 305 360
2.700% due 03/01/2047 25 24

720
12)7&w 833

(ER1GR{E $919)

BE 9.2%
11185 - K93 FH 0.8%

Sumitomo Mitsui Financial Group, Inc.

2.442% due 10/19/2021 $ 100 98
2.631% due 03/09/2021 200 207
305

VI AE 8.4%

Development Bank of Japan, Inc.

1.625% due 09/01/2021 200 194

Japan Government CPI-Linked Bond

0.100% due 03/10/2026 (a) ¥ 69,797 660

Japan Government International Bond

0.200% due 06/20/2017 180,000 1,611

0.300% due 12/20/2025 40,000 367

0.500% due 09/20/2046 30,000 248
3,080

BAR&R 3,385

(ER1GR{E $3,679)

FYrILHESY—2—B 0.6%

#AE-FHRFH 0.6%
UBS Group Funding Jersey Ltd.

4.125% due 09/24/2025 $ 200 204
FrRILERESY—S—RER 204

(ER1GR{E $201)

WOt TG 1.3%

HEERIEH 0.6%
Red & Black Auto Lease Germany 2 S.A.
0.027% due 11/15/2027 EUR 200 213

1115 - KR FR 0.7%

Commerzbank Finance & Covered Bond S.A.

4.250% due 06/04/2018 150 168

Wind Acquisition Finance S.A.

7.000% due 04/23/2021 100 111
279

o I NT &kt 492

(ER{FR{E $484)
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(HL: F) (HL: )
<L—7 0.2%
VI AE 0.2%
Malaysia Government International Bond
4.232% due 06/30/2031 MYR 300 66
IL— 7 RE 66
(BRIBR{E $78)
A% 0.7%
Y I)ANE 0.7%
Mexico Government International Bond
4.000% due 03/15/2115 EUR 100 90
4.350% due 01/15/2047 $ 200 179
Ayatt 269

(AR $302)

A5 4.6%

HE-HIRFRH 4.6%

ATF Netherlands BV

1.500% due 07/15/2024 EUR 100
Cooperatieve Rabobank UA

6.875% due 03/19/2020 100
ING Bank NV

2.000% due 11/26/2018 $ 200
2.625% due 12/05/2022 1,150
Vonovia Finance BV

3.200% due 10/02/2017 100
TIUFER

(ERISIR{E $1,681)

JILox— 0.7%

Y1) 0.7%

Kommunalbanken A/S

2.250% due 01/25/2022 200
Norway Government Bond

3.750% due 05/25/2021 NOK 500
Jryz—&Rt

(BRI $273)

R—S2F 0.4%

V)& 0.4%

Poland Government International Bond
3.250% due 07/25/2025 PLN 200
5.750% due 09/23/2022 300
K—srat

(ERISIR{E $158)

RILNAHIL 0.2%

#E-HIRFR 0.2%
Banco Espirito Santo S.A.

4.750% due 01/15/2018 (c) EUR 100
Novo Banco S.A.

5.000% due 05/23/2019 50
RILMAILER

(AR $163)

102
126

200
1,151

101
1,680

200

267

84
132

PIMCO AR5 B—/N L PRI TF— KRR J7 R

RRIT AR AP ATAR
(HAL: T) (HAL: F)
YOSTIET 1.9%

VIYME 1.9%
Saudi Government International Bond

2.375% due 10/26/2021 $ 700 692
YooFSETER 692
(AXfFRIE $693)

AAORZ7 3.0%

VI ME 3.0%

Slovenia Government International Bond

4.125% due 02/18/2019 200 208
5.850% due 05/10/2023 800 915
AAR=7&H 1,123

(ER1GR{E $1,037)

Bm72Y7 0.6%

1) 1E 0.6%

South Africa Government International Bond

5.375% due 07/24/2044 200 206
Em7oVYhEE 206
(ARG $197)

ARA 2.0%

R -HRFR 1.1%
Banco Popular Espanol S.A.

8.250% due 04/10/2020 (d) EUR 186

CaixaBank S.A.

5.000% due 11/14/2023 100 113

Merlin Properties Socimi S.A.

1.875% due 11/02/2026 100 103
402

YY1 0.9%
Autonomous Community of Catalonia

4.750% due 06/04/2018 100 1M1
4.900% due 09/15/2021 100 112
Autonomous Community of Valencia

2.057% due 09/03/2017 100 107
ARSLUEER 330
(ExfFR1E $808) 732

Ax—T> 0.4%

#11R - FIRFR 0.4%

PZU Finance AB

1.375% due 07/03/2019 150 163
Zyz—TUaMH 163
(ARISIR{E $167)

ZAR 1.3%

1115 - K9RFR 1.3%

UBS AG

5.125% due 05/15/2024 $ 200 205
7.625% due 08/17/2022 250 288
ZLREE 493

(BRIGRME $487)
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R AR Bk R AR P AR
(BN T) (HAL: ) (BN T) (BT T)
A4XYR 10.3% Massachusetts Educational Financing Authority
115 - ¥RFR 6.7% 1.988% due 04/25/2038 $ 21 21
Barclays Bank PLC SLM Private Credit Student Loan Trust
7.625% due 11/21/2022 200 215 1.143% due 03/15/2024 11 11
7.750% due 04/10/2023 200 211 1.203% due 12/16/2041 100 88
Co-operative Group Holdings 2011 Ltd. 120
6.875% due 07/08/2020 GBP 100 141
FCE Bank PLC 1115 - FIRFF 8.0%
1.615% due 05/11/2023 EUR 100 110 Ally Financial, Inc.
HSBC Holdings PLC 3.600% due 05/21/2018 100 102
2.499% due 01/05/2022 $ 200 206 Alphabet, Inc.
4.300% due 03/08/2026 200 210 1.998% due 08/15/2026 200 186
Legal & General Group PLC Anheuser-Busch InBev Finance, Inc.
5.500% due 06/27/2064 GBP 100 128 3.300% due 02/01/2023 200 205
Lloyds Bank PLC AT&T, Inc.
4.875% due 03/30/2027 100 159 3.000% due 06/30/2022 200 199
6.500% due 03/24/2020 EUR 100 126 Bank of New York Mellon Corp.
Royal Bank of Scotland Group PLC 2.200% due 08/16/2023 200 192
8.625% due 08/15/2021 (d) $ 200 212 Charter Communications Operating LLC
Royal Bank of Scotland PLC 4.464% due 07/23/2022 200 210
13.125% due 03/19/2022 AUD 200 154 6.384% due 10/23/2035 100 115
Santander UK Group Holdings PLC Citigroup, Inc.
2.875% due 08/05/2021 $ 200 198 1.727% due 04/27/2018 100 100
Santander UK PLC Goldman Sachs Group, Inc.
2.439% due 03/14/2019 200 203 2.201% due 04/23/2020 100 102
Tesco PLC JPMorgan Chase & Co.
5.125% due 04/10/2047 EUR 50 55 2.550% due 10/29/2020 200 202
Virgin Media Secured Finance PLC 2.750% due 06/23/2020 100 102
4.875% due 01/15/2027 GBP 100 126 Metropolitan Life Global Funding |
2,454 1.950% due 09/15/2021 200 195
Navient Corp.
E—45—TR{REEE 2.3% 5.500% due 01/15/2019 200 207
Aggregator of Loans Backed by Assets PLC New York Life Global Funding
0.544% due 11/25/2042 71 83 2.900% due 01/17/2024 100 100
Eurosail-UK PLC UIL Holdings Corp.
1.327% due 06/13/2045 100 120 4.625% due 10/01/2020 100 103
Gemgarto UnitedHealth Group, Inc.
3.308% due 05/14/2045 14 17 3.750% due 07/15/2025 100 105
Hawksmoor Mortgages PLC Verizon Communications, Inc.
1.754% due 05/25/2053 92 117 5.150% due 09/15/2023 100 110
Ludgate Funding PLC Wells Fargo & Co.
0.575% due 12/01/2060 79 92 2.269% due 10/31/2023 100 102
0.970% due 01/01/2061 103 124 3.300% due 09/09/2024 200 201
Oncilla Mortgage Funding PLC Zimmer Biomet Holdings, Inc.
1.776% due 12/12/2043 93 116 3.150% due 04/01/2022 100 100
Residential Mortgage Acceptance Corporation Securities No.1 PLC 2,938
0.546% due 06/12/2044 70 83
Rochester Financing No.2 PLC E—45—DIEREH 7.9%
1.671% due 06/20/2045 88 112 Alternative Loan Trust
864 1.228% due 09/25/2035 (c) 86 61
1.458% due 08/25/2034 1 1
YT 1.3% 1.478% due 05/25/2036 318 173
United Kingdom Gilt Inflation-Linked American Home Mortgage Investment Trust
0.125% due 03/22/2024 (a) 331 485 g; gZ"/oof(kﬁ ; 3?35/'323&““0 Trust 20 2
yZ s i "
4:\2},‘( =" 3,803 5.883% due 02/17/2051 18 18
(RIGRIE $4,034) Bear Stearns Adjustable Rate Mortgage Trust
3.552% due 01/25/2034 10 10
3.636% due 03/25/2035 15 15

TAJh 40.9%
ZEHBREES 0.3%
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R AR Bk HEIH SR A AR
(HL: F) (HL: ) (47 T) (B F)
0.978% due 12/25/2036 126 121 3.790% due 03/25/2037 (c) 103 94
Citigroup Mortgage Loan Trust 4.297% due 07/25/2037 (c) 52 47
0.938% due 12/25/2036 99 62 2,894
Citigroup Mortgage Loan Trust, Inc.
2.971% due 05/25/2035 40 37 51 - HIERER 0.3%
Countrywide Asset-Backed Certificates Ohio, American Municipal Power, Inc., Revenue Bonds, Series 2010
0.908% due 12/25/2036 (c) 79 8 7.334% due 02/15/2028 100 129
0.918% due 06/25/2047 (c) 89 65 I
e e o o o
1.428% due 01/25/2036 100 87 E LEa
ggzggy:nde Asset-Backed Certificates Trust 2.500% due 08/01/2028 65 65
646% due 07/25/2035 100 84 4.500% due 06/01/2038 16 18
Countrywide Home Loan Mortgage Pass-Through Trust 4‘5000; d
o . o due 05/01/2041 322 348
3.186% due 04/20/2036 57 49 4.500% due 07/01/2041 42 46
Deutsche Alternative-A Securities Mortgage Loan Trust Fénnief Mae, TBA (e)
0.928% due 02/25/2047 94 67 3.000% d i
o . o due 04/01/2047 2,500 2,479
0.958% due 06/25/2037 (c) 27 26 3.500% due 04/01/2047 2,900 2,967
0.968% due 08/25/2047 161 119 F.reddi:e Mac ’ ’
HarborView Mortgage Loan Trust 1.121% due 01/15/2038 83 83
1.119% due 06/20/2035 82 79 1.776% due 01/15/2038 (f) 83 5
Home Equity Mortgage Loan Asset-Backed Trust F;'e ddie Mac. TBA
1.018% due 04/25/2037 88 57 o !
Impac CMB Trust giﬁ?rﬂfl\ﬁgz 04/01/2047 (e) 200 205
1.778% due 07/25/2033 10 10 o
JPMorgan Alternative Loan Trust 25|5n 2nzi:|\;|jgz O.IjéZAOI(ZG())SG 197 196
3.212% due 12/25/2035 (c) 83 71 3.500% d ’
Ll . o due 04/01/2047 100 104
JPMorgan Mortgage Acquisition Trust 4.000% due 04/01/2047 200 211
1.048% due 08/25/2036 100 74 ’ ° %727
JPMorgan Mortgage Trust d
3.197% due 10/25/2036 (c) 32 29
MASTR Asset Securitization Trust E/EE%6.1% : o
5.500% due 11/25/2017 1 1 Treasury Inflation Protected Securities
6.000% due 06/25/2036 (c) 20 20 2.375% due 01/15/2025 (a) 1,947 2,265
Merrill Lynch Mortgage Trust FAIYNEGR 15,073
5.690% due 02/12/2051 62 62 (BRI $14,848)
Morgan Stanley Home Equity Loan Trust
0.878% due 04/25/2037 126 79
Morgan Stanley Re-REMIC Trust
6.009% due 08/15/2045 29 29 Barclays Bank PLC
0501% due 12252095 g g9 LTSI%due 00082017 100 100
Saxon Asset Securities Trust umitomo Witsui Banking Corp.
2.578% due 05/25/2031 97 g7 1:663% due 09/15/2017 s0 301
Sequoia Mortgage Trust 401
3.086% due 02/20/2047 (c) 18 16 .
SG Mortgage Securities Trust
0.928% due 10/25/2036 200 157 685
Structured Adjustable Rate Mortgage Loan Trust
1.098% due 10/25/2035 100 85
Structured Asset Investment Loan Trust ANZ National Bank
0.908% due 07/25/2036 106 78 0.050% due 03/01/2017 GBP 7 8
2.503% due 10/25/2034 87 75 0.270% due 03/01/2017 $ 1" 11
Thornburg Mortgage Securities Trust 0.742% due 03/01/2017 AUD 2 2
2.588% due 10/25/2043 174 170 1.050% due 03/01/2017 NzD 39 28
Vericrest Opportunity Loan Trust Bank of Tokyo-Mitsubishi UFJ Ltd.
4.250% due 03/26/2046 76 77 (0.200%) due 03/01/2017 ¥ 1 0
WaMu Mortgage Pass-Through Certificates Trust Brown Brothers Harriman & Co.
1.051% due 11/25/2045 37 33 (0.983%) due 03/01/2017 SEK 17 2
2.846% due 09/25/2033 56 55 (0.700%) due 03/01/2017 DKK 2 0
2.931% due 03/25/2035 73 74 5.700% due 03/01/2017 ZAR 2 0
3.076% due 03/25/2034 83 84 Citibank N.A.
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K A il K A Bl
(BT F) (BT TF) (BZ:F) (BAL: )
(0.578%) due 03/01/2017 EUR 0 1 FraHFMEEHERE 0.2%
0.270% due 03/01/2017 $ 10 10 (1.850%) due 06/30/2017 CZK 2,000 79
Credit Suisse AG
(1.450%) due 03/01/2017 CHF 1 1 45175 I ER 0.6%
DBS ?ank Ltd. Italy Buoni Ordinari del Tesoro
0.270% due 03/01/2017 $ 24 24 (0.395%) due 03/14/2017 EUR 200 212
Deutsche Bank AG - ¢l
(0.578%) due 03/01/2017 EUR 13 14 B R $ R 0. 2%
%";g%"ﬁi"&%ﬁ?zoﬂ ] ] (0.350%) due 04/10/2017 ¥ 60,000 536
0.050% due 03/01/2017 NOK 3 0 (0.273%) due 05/01/2017 280,000 2,504
HSBC B (0.259%) due 05/29/2017 40,000 358
ank 3,398
0.050% due 03/01/2017 GBP 22 27 ,
JPMorgan Chase & Co.
0.270% due 03/01/2017 $ 3 3 EEmMERat 4,974
National Australia Bank Ltd. (ERISIR{E $4,896)
0.270% due 03/01/2017 1 1
0.742% due 03/01/2017 AUD 1 1 BERMIHEF 119.7% $ 44,101
Sumitomo Mitsui Banking Corp. (ER1GEE $44,929)
(0.578%) due 03/01/2017 EUR 7 7
(0.200%) due 03/01/2017 ¥ 391 4 SRTY AT TR 0.9% 323
Wells Fargo Bank - =
0.050% due 03/01/2017 CAD 10 g~ EBRMIETLITL $(393)
0.270% due 03/01/2017 $ 20 20 .
5.700% due 03/01/2017 ZAR 343 26 TOMORESIVRAR20.6%) __ (7.586)
199
HE&E 100.0% $ 36,838
(a) SEHRDTAETEIEAUIVIZEYARERINS,
(b) WML WEMEEES
(c) HBEMISIE. EHEFBITIKREICHS,
(d) KAE:EBHOBM (KRBT H5E) TREDEEBTHS,
(e) FITREBIIZLDHEMEES.
(f) 412RLRLF ) —FliE%.
2T N N =)
OfEABIOZEDOD 4 FELS |
20174E2 H 28 A HI{E
QL FHLS|
BN T
&Gl ZAEE LAREE VAREGENC
HE RAAR HAR i A BT LR (i iks) (k) HRHORINE
BPS (0.950%) 02/23/2017 05/23/2017 EUR 645 France Government Bond $  (695) $ 685 $ 684
2.250% due 05/25/2024; France
Government Bond 5.500% due
04/25/2029
LI5S &5t $ (695) $ 685 $ 684
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Q@ A\ —Z-LARE
AL T
U= LAREGIZ
TG AT 18 N4F) fEAH Tt B [N BROKIE
IND 0.760%  02/21/2017 04/21/2017 $ (892) $ (892)
ULoO (0.320%) 02/02/2017 05/03/2017 EUR (317) (337)
YIR—RLRERS| &% $ (1,229)
@ z— L ANy THH]
HANL: T
Ry A A2 G
5 AHF 15 4F) fEAH Tt B [N FROARIE:
BPS (0.403%) 02/02/2017 05/03/2017 EUR 340 $ (363)
BPS (0.340%) 02/02/2017 05/04/2017 22 (24)
BRC (0.203%) 02/02/2017 05/03/2017 121 (129)
MYI 0.545%  01/17/2017 04/20/2017  GBP 389 (484)
o) VA PAV/): Ell = ¢ $ (1,000)
@ RHEANLL THFHLBE NS E
BN T
FRAT
BAWBEOHERE 30 HELF 31 H-90 H 90 A aaf
1JIN—R-LRERE|
Non-U.S. Government Debt $ 0 $ 0 $ (337) $ 0 $ (337)
U.S. Government Debt 0 0 (892) 0 (892)
YIR—RLRERS| &% $ 0 $ 0 $ (1,229) $ 0 $ (1,229)
R IVAC PRSI/ L]
Non-U.S. Government Debt $ 0 $ 0 $ (1,000) $ 0 3 (1,000)
=V - NV YEREIEE $ 0o s 0 $ (1,0000 § 0 $ (1,000)
@ 25755
HANL: T
G K24 J—R i A JUAGAR < U 2SR ARDAFLE:
MBC France Government Bond 2.250% 05/25/2024 EUR 300 $ (365) $ (366)
RYL France Government Bond 5.500% 04/25/2029 200 (328) (329)
ZRYEE $ (693) $ (695)
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201742 A 28 H BITE
| PstZE S
AL T (A% )
REBL ZEBREHL G
EZA] FEH S 0k S 15 B EE aif

90-Day Eurodollar September Futures Long  09/2017 31§ 2 $ 0o $ 0
90-Day Eurodollar September Futures Short  09/2018 31 (1) 0 0
90-Day Sterling December Futures Long 12/2017 12 0 0 0
90-Day Sterling December Futures Long 12/2018 12 2 1 0
90-Day Sterling June Futures Long  06/2017 12 (1) 0 0
90-Day Sterling June Futures Long  06/2018 12 1 0 0
90-Day Sterling March Futures Long  03/2017 12 0 0 0
90-Day Sterling March Futures Long  03/2018 12 1 0 0
90-Day Sterling September Futures Long  09/2017 12 0 0 0
90-Day Sterling September Futures Long  09/2018 12 2 0 0
Australia Government 10-Year Bond March Long  03/2017 2 2 0 0
Futures
Canada Government 10-Year Bond June Futures Long  06/2017 4 4 0 (1)
Euro-Bobl 5-Year Note June Futures Long  06/2017 15 0 0 0
Euro-BTP 10-Year Note March Futures Short  03/2017 7 (10) 0 (8)
Euro-Bund 10-Year Bond June Futures Long 06/2017 4 5 0 0
Euro-OAT 10-Year Bond June Futures Short  06/2017 6 (6) 0 (1)
Euro -Schatz 2 -Year Note March Futures Short  03/2017 9 (4) 1 0
U.S. Treasury 2-Year Note June Futures Short  06/2017 18 3) 0 0
U.S. Treasury 5-Year Note June Futures Long 06/2017 21 3 0 (2)
U.S. Treasury 10-Year Note June Futures Long 06/2017 35 15 0 (1)
U.S. Treasury 20-Year Bond June Futures Short  06/2017 3 (5) 0 (1)
U.S. Treasury 30-Year Bond June Futures Long  06/2017 3 6 2 0
United Kingdom Treasury 10-Year Gilt June Long  06/2017 3 8 1 0
Futures
Call Options Strike @ EUR 166.000 on Short 05/2017 1 0 0 (1)
Euro-Bund 10-Year Bond June Futures
EMIHEE $ 17§ 5 § (15)
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® 177 2y
IV NT T HIVNAT T (FAE - 7 VA - 1) — B
AL T
BZN 2017/2/ 285 D ARFEH EERELA
SRS EEF WA BHATLYR  MEICAR  didflits  GHmiELE BRE Al
Altria Group, Inc. (1.000%) 12/20/2020 0.220% $ 100 $ 3)$ 03 0 $ 0
Koninklijke DSM NV (1.000%) 12/20/2020 0.277% EUR 100 3) 0 0 0
Navient Corp. (5.000%) 03/20/2019 1647% $ 200 (16) () 0 0
Pfizer, Inc. (1.000%) 12/20/2020 0.284% 100 3) 0 0 0
Reynolds American, Inc. (1.000%) 12/20/2020 0.223% 100 3) 0 0 0
United Utilities PLC (1.000%) 12/20/2020 0.622% EUR 100 (2) 0 0 0
$ (30) $ 4) $ 0 $ 0
IV T T ANVNAT T (f g - TV AAE - ) — 78D
HANL: T
R 2017/2/28W 5D FREE LB
SREB EERF WA BRAZLYR  MEIA  iGits TR B Alk
Tesco PLC 1.000% 12/20/2020 1.296% EUR 200 $ 2)$ 493 0 $ 0
Tesco PLC 1.000% 06/20/2022 1.826% 100 (4) 2 0 0
$ 6) $ 6 $ 0 $ 0
IV INT THNIAT T (TP T w7 ) —H
AL T
BEN ARFEHL PR IR
AVT VIR "oy [ 2 <) i 11 A FHE TR i lliks alE S e % =l
iTraxx Europe Series 26 Index (1.000%) 12/20/2021 EUR 1,200 $ 19) $ 0 $ 0 $ 2)
IV NT TANVNAT T (T T I A) — 58D
HANL: T
= FEHL BRI E
AT YIR "= [ E 4 F) Tt B AETCAR TS EdEizE BRE Al
CDX.IG-27 Index 1.000% 12/20/2021 $ 5400 $ 103 $ 13 §$ 0 $ 0
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LRNAT
BN T

kel REBL EAL I U
Kb/ %W EENERIA LT v I A EEef WA FHETTA Mg Al I Alk
S2HY 3-Month Canadian Bank Bill 2.200% 06/16/2026 CAD 900 $ (26) $ 34 $ 19 0
S2E 3-Month Canadian Bank Bill 1.750% 12/16/2046 100 10 (1) 0 0
Xk 3-Month SEK-STIBOR 1.013% 01/23/2025 SEK 500 1 1 0 0
27N 3-Month SEK-STIBOR 1.023% 01/23/2025 400 1 1 0 0
27N 3-Month USD-LIBOR 1.000% 05/15/2018 $ 10,500 (47) (18) 0 1)
S2HY 3-Month USD-LIBOR 1.250% 05/15/2019 10,500 67 24 1 0
ZH 3-Month USD-LIBOR 1.250% 06/21/2019 1,500 14 2 0 0
S2HY 3-Month USD-LIBOR 1.250% 06/21/2022 600 24 0 0 0
ZH 3-Month USD-LIBOR 2.250% 12/16/2022 5,400 (67) 143 0 0
S2HY 3-Month USD-LIBOR 2.300% 01/13/2023 500 (7) (5) 0 0
ZH 3-Month USD-LIBOR 2.500% 12/16/2025 500 (10) (18) 0 0
SZHY 3-Month USD-LIBOR 1.750% 12/21/2026 1,200 60 90 0 1)
Xk 3-Month USD-LIBOR 2.500% 06/15/2036 100 ) (5) 0 0
SZHY 3-Month USD-LIBOR 2.098% 07/01/2041 400 8 8 0 0
Xk 3-Month USD-LIBOR 2.500% 06/15/2046 300 (7) (15) 1 0
27N 3-Month ZAR-SAJIBOR 7.750% 03/15/2022 ZAR 7,200 2 7 0 (1)
Xk 3-Month ZAR-SAJIBOR 8.000% 03/15/2022 2,800 3 0 0 0
27N 3-Month ZAR-SAJIBOR 8.250% 03/15/2022 8,100 16 13 0 1)
Xk 3-Month ZAR-SAJIBOR 8.500% 03/15/2027 1,200 2 2 0 0
27N 6-Month CZK-PRIBOR 1.000% 03/15/2027 CZK 18,900 (7) (3) 0 (6)
%k 6-Month EURIBOR 0.000% 09/20/2019 EUR 300 0 0 1 0
27N 6-Month EURIBOR 0.250% 09/20/2022 3,150 1 17 2 0
52N 6-Month EURIBOR 1.000% 09/05/2026 800 36 36 1 0
ZH 6-Month EURIBOR 1.000% 09/20/2027 500 (12) (5) 0 1)
ZH 6-Month EURIBOR 0.750% 03/15/2032 50 3 2 0 0
ZH 6-Month EURIBOR 1.500% 03/21/2048 350 (13) (8) 0 (1)
ZH 6-Month GBP-LIBOR 0.410% 03/15/2019 GBP 3,000 12 (9) 0 1)
E2N 6-Month GBP-LIBOR 0.750% 09/20/2019 1,400 4 2 0 0
ZH 6-Month GBP-LIBOR 1.500% 09/20/2027 1,500 (50) (23) 0 2)
27N 6-Month GBP-LIBOR 1.750% 03/21/2048 250 26 16 2 0
27N 6-Month JPY-LIBOR 0.150% 03/22/2018 ¥ 360,000 6 5 0 0
27N 6-Month JPY-LIBOR 0.300% 03/18/2026 160,000 13 (26) 3 0
ZH 6-Month JPY-LIBOR 1.500% 12/21/2045 60,000 (99) 100 0 (4)
B2 IBMEXID 5.610% 07/07/2021 MXN 8,000 (29) (34) 0 (1)
27N IBMEXID 5.715% 10/15/2021 3,400 (12) (18) 0 0
Xk IBMEXID 5.560% 11/11/2021 100 0 0 0 0
27N IBMEXID 5.795% 12/10/2021 700 2) 3) 0 0
ik IBMEXID 6.000% 07/18/2022 800 (3) (3) 0 0
27N IBMEXID 5.570% 01/31/2023 4,800 (24) (21) 0 (1)

$ ©97) $ 288 $ 12§  (21)
RAIYTRHEE $ (499 $ 303 $ 12§ (23)
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20174E2 H 28 A HI{E
@ J [ 2 B e P LAY Bifir . T
R EHEE
IRGHH T P A 1S ZHuE G £l
AZD 05/2017 $ 30 EUR 28§ 0 $ 0
BOA 03/2017 JPY 261 $ 2 0 0
BOA 03/2017 RUB 4,709 81 1 0
BOA 03/2017 SGD 488 340 0 9)
BOA 03/2017 $ 464  HKD 3,600 0 1)
BOA 03/2017 72 RUB 4,346 2 0
BOA 04/2017 DKK 3,345 $ 508 29 0
BOA 04/2017 $ 189  DKK 1,313 0 ™)
BOA 05/2017 ZAR 370 $ 27 0 (1)
BOA 07/2017 DKK 3,200 484 23 0
BOA 04/2018 1,313 193 1 0
BPS 03/2017 $ 352 CLP 230,516 3 0
BPS 03/2017 107 KRW 126,657 5 0
BPS 06/2017 JPY 180,000 $ 1,795 178 0
BPS 07/2017 DKK 630 97 6 0
BPS 07/2017 $ 742 DKK 5,137 0 )
BRC 03/2017 62 HKD 481 0 0
CBK 03/2017 GBP 515 $ 645 5 0
CBK 03/2017 KRW 1,208,779 1,067 0 @)
CBK 03/2017 $ 9 DR 117,613 0 0
CBK 03/2017 246  PEN 841 11 0
CBK 05/2017 147 AUD 192 1 0
CBK 06/2017 1,089 KRW 1,208,779 4 0
DUB 04/2017 RUB 2,272 $ 38 0 0
DUB 04/2017 $ 383 ILS 1,445 14 0
DUB 07/2017 20 BRL 72 3 0
FBF 03/2017 TWD 2,512 $ 82 0 0
FBF 03/2017 $ 127 RUB 7,644 3 0
FBF 06/2017 82 TWD 2,512 0 0
GLM 03/2017 CAD 1,508 $ 1,151 13 0
GLM 03/2017 RUB 1,165 20 0 0
GLM 03/2017 TWD 10,592 336 0 (10)
GLM 03/2017 $ 490 COP 1,455,339 7 0
GLM 03/2017 69 RUB 4,337 5 0
GLM 04/2017 1,152 CAD 1,508 0 (13)
GLM 04/2017 613 JPY 70,000 14 0
GLM 04/2017 1,000 MXN 20,805 34 0
GLM 05/2017 CAD 1,882 $ 1,436 14 0
GLM 05/2017 EUR 41 44 0 0
GLM 05/2017 JPY 280,000 2,472 0 (37)
GLM 05/2017 $ 41 CHF 41 0 0
GLM 05/2017 3,633 EUR 3,393 0 (15)
GLM 05/2017 63 SEK 555 0 1)
GLM 05/2017 476  ZAR 6,554 19 0
GLM 06/2017 CzZK 1,000 $ 40 0 0
GLM 07/2017 $ 18 BRL 65 2 0
GLM 01/2018 0 DKK 3 0 0
HUS 03/2017 BRL 651 $ 210 1 0
HUS 03/2017 EUR 200 215 3 0
HUS 03/2017 SGD 64 45 0 1)
HUS 03/2017 $ 203  BRL 651 6 0
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s IHF i H ZiEmE ZHusA BIE Ak

HUS 03/2017 31 JPY 3,452 0 0
HUS 03/2017 39 THB 1,393 1 0
HUS 04/2017 624  INR 42,886 16 0
HUS 04/2017 1,000 MXN 20,805 33 0
HUS 05/2017 59  JPY 6,700 1 0
HUS 10/2017 DKK 612 $ 94 5 0
IND 05/2017 $ 167 NOK 1,385 0 ™)
JPM 03/2017 JPY 40,000 $ 359 1 0
JPM 03/2017 $ 353 JPY 40,000 4 0
JPM 03/2017 61 PHP 3,026 0 ™)
JPM 03/2017 9 RUB 565 1 0
JPM 03/2017 473 THB 16,921 12 0
JPM 04/2017 DKK 9,514 $ 1,390 28 0
JPM 04/2017 $ 225 RON 945 0 3)
JPM 05/2017 JPY 40,000 $ 355 0 @)
JPM 05/2017 $ 929 CHF 920 0 6)
JPM 05/2017 577 JPY 64,500 2 0
JPM 06/2017 CzZK 1,000 $ 40 0 0
JPM 07/2017 DKK 3,035 459 22 0
MSB 03/2017 BRL 559 181 2 0
MSB 03/2017 CzZK 13,901 549 2 0
MSB 03/2017 KRW 42,140 35 0 @)
MSB 03/2017 $ 180 BRL 559 0 1)
MSB 03/2017 645 GBP 515 0 ()
MSB 03/2017 69  IDR 927,470 0 0
MSB 04/2017 GBP 515 $ 646 4 0
MSB 04/2017 $ 180  BRL 559 0 @)
MSB 04/2017 78 INR 5,342 2 0
RBC 04/2017 58 DKK 400 0 ™)
SCX 03/2017 289 MYR 1,304 4 0
SCX 03/2017 273 PHP 13,823 2 0
ScX 03/2017 262  SGD 371 3 0
ScX 05/2017 EUR 24 $ 25 0 0
SOG 03/2017 RUB 4,878 84 1 0
SOG 03/2017 SGD 202 141 0 (@)
SOG 03/2017 $ 66 CzK 1,658 0 0
SOG 03/2017 120 RUB 7,196 2 0
TOR 03/2017 1,152 CAD 1,508 0 (13)
TOR 05/2017 539  PLN 2,150 0 (10)
TOR 01/2018 DKK 513 $ 75 0 0
UAG 03/2017 BRL 91 29 0 0
UAG 03/2017 IDR 408,329 30 0 ™)
UAG 03/2017 $ 29  BRL 91 0 0
UAG 03/2017 943 KRW 1,124,262 54 0
UAG 03/2017 415 TWD 13,104 13 0
UAG 12/2017 243 CNH 1,718 2 0
UAG 12/2017 20 CNY 143 0 0

$ 624§ (149)
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@nstitutional FC (JPY, Hedged)3 LY (JPY, Hedged) D #& [E 235551 L2249

R FEBFHAM S
s IHF R H ZEwE ZHusA BIE =l

BOA 03/2017 $ 2,664 EUR 2,516 $ 9 $ 0
BOA 03/2017 1 JPY 104 0 0
BOA 03/2017 4,259 489,777 119 0
BOA 04/2017 EUR 2,516 $ 2,669 0 (9)
BPS 03/2017 JPY 497,527 4,431 0 (16)
BPS 03/2017 $ 8 EUR 8 0 0
BPS 04/2017 4420  JPY 495,491 16 0
CBK 03/2017 EUR 42 $ 45 0 0
CBK 03/2017 $ 183 CHF 184 1 0
CBK 03/2017 4286  JPY 489,215 87 0
CBK 04/2017 CHF 184 $ 183 0 )
GLM 03/2017 AUD 270 203 0 (5)
GLM 03/2017 NOK 152 18 0 0
GLM 03/2017 SEK 1,089 125 4 0
GLM 03/2017 $ 497 CAD 651 0 (6)
GLM 03/2017 9 EUR 8 0 0
GLM 03/2017 77 GBP 61 0 (1
GLM 04/2017 CAD 651 $ 497 5 0
HUS 03/2017 CHF 184 184 0 0
HUS 03/2017 JPY 499,384 4,440 0 (24)
HUS 04/2017 $ 4,407  JPY 494,901 23 0
JPM 03/2017 EUR 2,532 $ 2,711 21 0
JPM 03/2017 $ 3417  JPY 388,222 53 0
MBC 03/2017 159 17,748 0 0
MSB 03/2017 419 GBP 335 0 (3)
MSB 04/2017 GBP 335 $ 420 3 0
NAB 03/2017 JPY 376,398 3,354 0 (1)
NAB 03/2017 NZD 12 9 0 0
NAB 04/2017 $ 3,359  JPY 376,398 11 0
SCX 03/2017 208 AUD 270 0 0
SCX 04/2017 AUD 270 $ 208 0 0
SCX 04/2017 DKK 567 83 1 0
TOR 03/2017 CAD 651 497 6 0
TOR 03/2017 $ 54  JPY 6,095 0 0
UAG 03/2017 GBP 396 $ 496 4 0

$ 363 $ (76)
NELEEELRNER $ 987 $ (225)
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@=/EA T ar
BRNAT T
BN T
Gl el
T zal EENGRIAL Ty A Sh/Zm] AT -t e fEeEk B s
DUB Put-OTC 30-Year Interest Rate Swap 3-Month USD-LIBOR ~ %H  2.500% 11/07/2019 $ 100 $ 9% 13
DUB Put-OTC 30-Year Interest Rate Swap 3-Month USD-LIBOR ~ %H  2.750% 11/07/2019 100 9 10
JPM Put-OTC 10-Year Interest Rate Swap 6-Month JPY-LIBOR SZHE 0.400% 03/03/2017 ¥ 10,000 1 0
MYC Put- OTC 1-Year Interest Rate Swap ~ 3-Month USD-LIBOR ~ ZH  1.640% 06/19/2017 $ 10,600 7 4
MYC Put-OTC 1-Year Interest Rate Swap ~ 3-Month USD-LIBOR ~ ZH  2.030% 12/18/2017 6,400 7 5
MYC Put- OTC 30-Year Interest Rate Swap 3-Month USD-LIBOR ~ ZH  2.725% 11/07/2019 200 19 21
MYC Put- OTC 30-Year Interest Rate Swap 3-Month USD-LIBOR ~ %Ht  2.750% 11/07/2019 200 18 21
$ 70 § 74
GRAT v ar
HANL: T
G|
THF zal EBERIA Ty A - WA ek #BH il
SOG Call - OTC 1-Year Interest Rate Floor ~ 3-Month USD-LIBOR 0.400% 10/26/2017 $ 3,900 $ 0% 0
(Effective 10/28/2016)
NEBREA S T ar
BN T
sl TLIT A
THF kzal AT REATIA it B ECA () s
GLM Call - OTC U.S. dollar versus Japanese yen ¥ 118.280 08/21/2017 $ 200 $ 39 2
JPM Call - OTC U.S. dollar versus Japanese yen 118.280 08/21/2017 110 1 1
$ 4% 3
BEBA T avait $ 74 $ 77
@it ar
BRNAT T
HANL: T
5] EEHEF PAEYE
T za] BESFIA LT v A SANZR ATV G AEeAR () iR
DUB Put- OTC 5-Year Interest Rate Swap 3-Month USD-LIBOR  X#h  2.250% 11/07/2019 $ 600 $ (10) $ (19)
DUB Put - OTC 5-Year Interest Rate Swap 3-Month USD-LIBOR  X#\  2.500% 11/07/2019 600 (11) (16)
JPM Put - OTC 2-Year Interest Rate Swap 6-Month JPY-LIBOR  X$A 0.000% 03/03/2017 ¥ 60,000 1) 0
MYC Put - OTC 5-Year Interest Rate Swap 3-Month USD-LIBOR X%, 2.500% 11/07/2019 $ 1,900 (36) (50)

$ (58) % (85)

— 129 —



PIMCO AR5 B—/N L PRI TF— KRR J7 R

GRNA T ar
AL T
Gl TLIT A
HF $HAN BEVGRIA Ty 72 (Hib—r Wl Aok (R dislik
SOG Call - OTC 1-Year Interest Rate Floor ~ 3-Month USD-LIBOR 0.000% 10/26/2017 $ 3,900 $ 0% 0
(Effective 10/28/2016)
SELREA T T ar
L T
Gl TLIT A
HF EZA] ITEfERS WY H META (P miik
DUB Call - OTC U.S. dollar versus Brazilian real BRL 3.890 06/28/2018 $ 100 $ (10) $ 3)
DUB Put - OTC U.S. dollar versus Brazilian real 3.890 06/28/2018 100 (10) 17)
FBF Call - OTC U.S. dollar versus Brazilian real 6.300 01/11/2018 100 (5) 0
GLM Call - OTC Canadian dollar versus Japanese yen ¥ 90.000 08/21/2017 CAD 200 (2) (1)
GLM Call - OTC Euro versus Mexican peso MXN 22.650 03/21/2017 EUR 100 (3) 0
GLM Put - OTC Euro versus Mexican peso 18.900 03/21/2017 100 (4) 0
GLM Call - OTC U.S. dollar versus Brazilian real BRL 3.892 07/02/2018 $ 200 (19) (7)
GLM Put - OTC U.S. dollar versus Brazilian real 3.892 07/02/2018 200 (19) (34)
JPM Call - OTC Canadian dollar versus Japanese yen ¥ 90.000 08/21/2017 CAD 144 (1) (1)
JPM Put - OTC U.S. dollar versus Chinese renminbi CNH 6.600 09/11/2017 $ 200 (2) 0
$ (75 8% (63)
AT —YarXyy S RAETar
BN T
Gl =3 FLIT A
HF SN AT IR B EF| i A AE AR (RIED A itk
CBK  Floor - OTC CPURNSA Index 216.687 Maximum of [1 - (Index Final/Index Initial) or $0] 04/07/2020 $ 500 $ 4 $ 0
DUB Floor- OTC CPURNSA Index 218.011 Maximum of [-(Final Index/Initial Index -1), 0] 10/13/2020 100 (1) 0
$ 5) $ 0
FEA T avEEH $ (138) $ (148)
@ Uy 7K
IV NT T H NIRRT T (f - TV A - ) — B
BN T
el A 2017/2/ 2850 TWTLIE REBL AT 7 BRIl
FF ZREH EESF  wiA GAATVE RREIEAR () AR e GE fAli
BOA UBSAG (1.000%) 06/20/2024 1.712%  $ 500 $ 33 $ 1) $ 22 3 0
BPS Credit Agricole S.A. (1.000%) 12/20/2021 0.832% EUR 150 2) 0 0 2)
BPS UBSAG (1.000%) 06/20/2024 1.712%  $ 100 6 (1) 5 0
CBK UBSAG (1.000%) 06/20/2024 1.712% 100 5 (1) 4 0
$ 42§  (13) § 31 § (2)
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TV NT T H VAT T (1A - TV AE - T &) — 580

BT
IE] B3 2017/2/28K40 HADVES TN I =) AT 7 G5 Al
HF SHMEES BEESF Wi A ERATVF  AETEAR () AP HIE fafi
BOA Credit Suisse Group Ltd. 1.000 % 06/20/2017  0.408% EUR 100 $ 0$ 0% 0$ 0
BOA South Africa Government International Bond  1.000 % 09/20/2019 1.042% $ 200 (5) 6 1 0
BPS Brazil Government International Bond 1.000 % 12/20/2021 2.208% 100 (5) 1 0 (4)
BPS Indonesia Government International Bond 1.000 % 12/20/2019 0.769% 300 7) 8 1 0
BRC Colombia Government International Bond 1.000 % 12/20/2021 1.396% 100 (4) 2 0 (2)
BRC Indonesia Government International Bond 1.000 % 09/20/2019  0.722% 100 (1) 2 1 0
BRC Indonesia Government International Bond 1.000 % 03/20/2024 1.731% 100 (14) 9 0 (5)
BRC South Africa Government International Bond  1.000 % 12/20/2019 1.127% 700 (29) 28 0 (1)
CBK  South Africa Government International Bond  1.000 % 06/20/2019 0.937% 150 (6) 7 1 0
DUB Indonesia Government International Bond 1.000 % 12/20/2019 0.769% 100 2) 3 1 0
GST Barclays Bank PLC 1.000 % 06/20/2021 0.679% EUR 100 0 2 2 0
GST Brazil Government Intemational Bond 1.000 % 12/20/2019 1.255% $ 200 (6) 5 0 (1)
GST  Indonesia Government International Bond 1.000 % 12/20/2019  0.769% 100 (2) 3 1 0
HUS Colombia Government International Bond 1.000 % 12/20/2021 1.396% 300 (1) 6 0 (5)
HUS Indonesia Government International Bond 1.000 % 06/20/2023 1.625% 25 2) 1 0 (1)
JPM  Indonesia Government International Bond 1.000 % 09/20/2019 0.722% 100 1) 2 1 0
JPM  Indonesia Government International Bond 1.000 % 12/20/2019 0.769% 200 (4) 6 2 0

$ (99) $ 91 § 19 (19)
N — e} EENY N — [mun}
IV YNT T HNIAT T ( IV Ty A) —H

L T
e B ZN S AT 7 K Wit
HF AT IR Ty = [ 7 4 F ) i H AE A TVT LI AP A HIE fafE
BPS iTraxx Europe Series 26 Index (1.000%) 12/20/2021 EUR 100 $ 6 $ 1 $ 5 § 0
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> O
JaA@mEAT T
HLAL: T
el AE A RETEAR  TVTME  REBL AT TR
HF 2R X i A B L& (ZRE)  FHMmELE  ERE Al
BOA Floating rate equal to  Floating rate equal to 11/24/2018 $ 305 CAD 400 $ 1M $ 2 $ 0% 3)
3-Month CAD-LIBOR 3-Month USD-LIBOR
less 0.126% based on  based on the notional
the notional amount of amount of currency
currency delivered received
BOA Floating rate equal to  Floating rate equal to 03/15/2027 108 EUR 100 0 2) 0 2)
3-Month EUR-LIBOR  3-Month USD-LIBOR
less 0.420% based on  based on the notional
the notional amount of amount of currency
currency delivered received
BOA Floating rate equal to  Floating rate equal to 03/15/2019 853 GBP 600 (1) (105) 0 (106)
3-Month GBP-LIBOR  3-Month USD-LIBOR
less 0.150% based on  based on the notional
the notional amount of amount of currency
currency delivered received
CBK Floating rate equal to  Floating rate equal to 06/21/2027 478 EUR 450 (1) (2) 0 3)
3-Month EURIBOR less 3-Month USD-LIBOR
0.425% based on the  based on the notional
notional amount of amount of currency
currency delivered received
CBK Floating rate equal to  Floating rate equal to 03/15/2019 483 GBP 400 0 15 15 0
3-Month GBP-LIBOR  3-Month USD-LIBOR
less 0.150% based on  based on the notional
the notional amount of amount of currency
currency delivered received
CIB Floating rate equal to  Floating rate equal to 11/24/2018 452 CAD 600 (6) 7 1 0
3-Month CAD-LIBOR  3-Month USD-LIBOR
less 0.126% based on  based on the notional
the notional amount of amount of currency
currency delivered received
DUB Floating rate equal to  Floating rate equal to 06/21/2019 EUR 374 CHF 400 0 2 2 0
3-Month CHF-LIBOR  3-Month EURIBOR
less 0.008% based on  based on the notional
the notional amount of amount of currency
currency delivered received
DUB Floating rate equal to  Floating rate equal to 10/13/2026 $ 366 GBP 300 0 6 6 0
3-Month GBP-LIBOR  3-Month USD-LIBOR
less 0.055% based on  based on the notional
the notional amount of amount of currency
currency delivered received
DUB Floating rate equal to  Floating rate equal to 01/23/2019 ¥ 10,000 $ 87 0 (2) 0 (2)
3-Month USD-LIBOR  3-Month JPY-LIBOR
based on the notional  less 0.770% based
amount of currency on the notional
delivered amount of currency
received
DUB Floating rate equal to  Floating rate equal to 01/23/2019 20,000 174 0 3) 0 3)
3-Month USD-LIBOR  3-Month JPY-LIBOR
based on the notional  less 0.775% based
amount of currency on the notional
delivered amount of currency
received
GLM Floating rate equal to  Floating rate equal to 11/24/2018 $ 1,432 CAD 1,900 (3) 6 3 0

3-Month CAD-LIBOR
less 0.126% based on
the notional amount of
currency delivered

3-Month USD-LIBOR
based on the notional
amount of currency
received
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v E]| AE A RETEAR  TVME  REBL ATy TR
HF 2R X i A B L &N (ZRE)  FHMmELE  EPE Al
GLM Floating rate equal to  Floating rate equal to 06/21/2019 EUR 749 CHF 800 (1) 4 3 0
3-Month CHF-LIBOR 3-Month EURIBOR
less 0.008% based on based on the notional
the notional amount of amount of currency
currency delivered received
GLM Floating rate equal to  Floating rate equal to 03/15/2027 $ 108 EUR 100 0 (2) 0 2)
3-Month EUR-LIBOR  3-Month USD-LIBOR
less 0.420% based on  based on the notional
the notional amount of amount of currency
currency delivered received
GLM Floating rate equal to  Floating rate equal to 03/15/2019 993 GBP 700 (107) (15) 0 (122)
3-Month GBP-LIBOR  3-Month USD-LIBOR
less 0.150% based on  based on the notional
the notional amount of amount of currency
currency delivered received
GLM Floating rate equal to  Floating rate equal to 01/23/2019 ¥ 40,000 $ 349 0 (7) 0 (7)
3-Month USD-LIBOR  3-Month JPY-LIBOR
based on the notional  less 0.768% based
amount of currency on the notional
delivered amount of currency
received
RBC Floating rate equal to  Floating rate equal to 11/24/2018 $ 452 CAD 600 (1) 2 1 0
3-Month CAD-LIBOR  3-Month USD-LIBOR
less 0.126% based on  based on the notional
the notional amount of amount of currency
currency delivered received
RYL Floating rate equal to  Floating rate equal to 03/15/2019 993 GBP 700 (123) 0 0 (123)
3-Month GBP-LIBOR  3-Month USD-LIBOR
less 0.150% based on  based on the notional
the notional amount of amount of currency
currency delivered received
RYL Floating rate equal to  Floating rate equal to 10/13/2026 122 100 0 3 3 0
3-Month GBP-LIBOR  3-Month USD-LIBOR
less 0.054% based on based on the notional
the notional amount of amount of currency
currency delivered received
SOG Floating rate equal to  Floating rate equal to 03/15/2019 284 200 (34) (1) 0 (35)
3-Month GBP-LIBOR  3-Month USD-LIBOR
less 0.150% based on  based on the notional
the notional amount of amount of currency
currency delivered received
UAG Floating rate equal to  Floating rate equal to 03/21/2026 104 EUR 100 0 1 1 0
3-Month EURIBOR less 3-Month USD-LIBOR
0.436% based on the  based on the notional
notional amount of amount of currency
currency delivered received
$ (278) $ (95) $ 35%  (408)
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PIMCO AR5 B—/N L PRI TF— KRR J7 R

BRIAT 7
HAL: T
sl Esef| AREH ATy 7 HHK il
HFE A BENERIA LT I A [ ESF Wi H FEITLA  TUVITAE RN &k flE
JPM  X#  KRW-CD-KSDA-Bloomberg  1.308% 07/01/2026 KRW 40,300 $ 0% @2 $ 0% )
NITAVT A AT
HAL: T
sl R774974 RITAVT4 AZVES C:Y | ARIEHL AT 7 RKIREAT
HE SU/ER S RE [ it H HE LA (S Hutg) PR & afif
DUB  X#h Euro versus Swiss Franc 8.500% 03/22/2017 CHF 1% 0 3 4 $ 4% 0
DUB %E.  U.S. Dollar versus Swiss Franc  10.300% 03/22/2017 1 0 (2) 0 (2)
$ 0§ 2 $ 4% @)
ADYTREHER $ (329) $ (18) $ 86 $ (433)
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M pERH R AR
20164E5 H 31 B BI/E 201645 A 31 B IZH T 955 HAIRH)
(GEARIT KR ZEr) (BHAITHRPLZET)
%E g
B G A M RE S AT 52,588,398 SRAT D ERLE 105
(R : 52,231, 1 T5 K FIL) TEEZFILE 1,817,035
bironitine 3 2,222,173
ARV 2 265,858 IS AEE 1,817,140
BREATT 55,076,429 £
52 T 217,560
A R BT M 31,013
S 2B S I LS AR D A 22 1 4,850 PR 18,902
LRSI = & 97,569 5 [ SR i 6,807
Ta— A —~DREL L 137,745 ST FEE 28,500
RILE 73,593 ZREHEM 12,410
TS 408
HAEGT 313,757 S 6,201
RS 13,074
Al PEAR AR 54,762,672 WL AN 4,328
- Me#e 120
ZARFESE— N M0 ARG 339,323
WRIDUEDMEEMmE BITHEZRIAAS MR
P IS 1,477,817
FCZZA(Y) 9,262 12,156 112,585,982
FDZZA() 13,377 446,560  5,973,738,783 B AGRES T B LR D14 (369,703)
SEIEE B L OE 2R R L R AR DR 168,583
A B R 2 (201,120)
T AT A RIS A R 2 0D BB (203,948)
SIE 2RI AN AR D REATR 4 D1 3¢ (22,089)
ARG 2= AR (226,037)
T OO FAZ LD PE O M A 1,050,660
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M LB R R
2016475 A 31 HIZH T 955 HAIRH)
CBREIZAR R )
I PERRAE 53,102,013
fEE Sy 1,477,817
M S AR A (201,120)
ARG 2= AR (226,037)
T A Ot R\ X DG PE DI RAE 1,050,660
ZASAETR DFAT T-Hls 20,797,955
ZASFESOE EX A (18,682,677)
2,115,278
S H DTS4 (1,505,279)
A PERAR 54,762,672

I LT RNF I —T9—X - T7UR T —KEFEZHFC/FD

FATHZ AR F OIS
20164FE5 A 31 HIZHE T 32 FHAIIR

CREZE)
FCU/Z A
WSS AR 10,054
FEATZ AR AEFHC 5,778
B R AR AL (3,676)
HIRIAT IS A RS HL 12,156
FDZ5 2
W Z A8 AEAREL 430,695
FATZ AT 170,279
B R AR A (154,414)
HIRFEAT AR RERHL 446,560
wEHi
20164E5 4 31 H 3RTE
REE)
2016 2015 2014

IR FERRAECKR L) 54,762,672 53,102,013 119,659,742

FCZZA(H)
AL PERRAE 112,585,982 94,445,089 334,934,537
RN Y70 HE FE 9,262 9,394 9,360
FDZZA(H)
AL PERRAE 5,973,738,783  6,477,996,333 11,826,089,442
HIR L0 Y70 i P A4 13,377 15,041 12,388
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HHEE EE R A
201645 H 31 A BI{E
(EAAIHKI2E77)
mE i) fzA AT A 448 FAA (%)
TNVEBYF
E
usDb 150,000 REP OF ARGENTINA 7.5% 22/04/26 144A 150,000 156,975 0.29
150,000 156,975 0.29
HE T A TF U 150,000 156,975 0.29
b4
i@tk E(E L)
UsD 85,000 ROGER COMMUNICATION 5.45% 01/10/43 85,129 97,090 0.18
usDh 70,000 PETRO CANADA 6.8% 15/05/38 89,605 81,952 0.15
174,734 179,042 0.33
Gt s 174,734 179,042 0.33
NHY—
YEHE(E EFIE)
UsD 285,000 HUNGARIAN/MAGYAR 6.25% 21/10/20 144 288,581 315,008 0.58
288,581 315,008 0.58
Bt HY— 288,581 315,008 0.58
AxLa
E &
UsD 85,000 UTD MEXICAN STATE 4.75% 8/3/44 MTN 81,770 84,363 0.15
81,770 84,363 0.15
i@tk (E e eFHER
UsD 200,000 PEMEX 5.5% 21/01/21 215,300 207,950 0.38
215,300 207,950 0.38
Gt AxTa 297,070 292,313 0.53
FovE
i@k E(E )
usD 215,000 LYB INTL FIN 4% 15/07/23 216,727 225,421 0.41
UsD 135,000 ENEL FINANCE INTL 6% 07/10/39 144A 154,282 160,239 0.29
371,009 385,660 0.70
GatiATs 371,009 385,660 0.70
AXYR
i@k E(E )
UsD 400,000 BRITISH SKY BROAD 3.75% 16/09/24 14 398,282 404,227 0.74
398,282 404,227 0.74
Bt AXYR 398,282 404,227 0.74
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BiESs it 4 AR AP 4E FAA (%)
TAVA
BEHRTES
UsD 460,000 SDART 12-6 D 2.52% 17/09/18 459,872 461,699 0.84
usb 445,000 AMCAR 14-1 D 2.54% 08/06/20 444,940 446,893 0.82
usD 250,000 AMCAR 12-5 D 3.27% 10/12/18 249,940 249,049 0.45
UsD 225,000 DTAOT 14-2A C 2.77% 15/01/20 191,829 191,679 0.35
1,346,581 1,349,320 2.46
[GE L RS
usb 875,000 BSCMS 07-T26 A4 5.471% 12/01/45 925,504 831,448 1.51
usb 140,000 COMM 15-LC19 AM 3.527% 10/02/48 144,197 145,787 0.27
1,069,701 977,235 1.78
EHEFE
UsD 1,010,000 US TREASURY FRN 31/01/18 1,012,027 1,012,095 1.85
usD 650,000 BANK OF AMERICA CORP FRN 15/01/19 658,327 652,722 1.19
UsD 585,000 GENERAL ELECTRIC CAP FRN 14/01/19 585,000 584,777 1.07
UsD 420,000 FORD MOTOR CREDIT FRN 12/03/19 420,000 417,737 0.76
usb 185,000 AT & T INC FRN 27/11/18 185,000 185,386 0.34
UsD 185,000 GOLDMAN SACHS FRN 29/11/23 MTN 185,000 184,993 0.34
usb 130,000 GOLDMAN SACHS FRN 15/11/18 MTN 130,620 130,701 0.24
3,175,974 3,168,411 5.79
ZOfhES
usb 275,000 CALIFORNIA STATE 7.3% 01/10/39 322,852 403,652 0.74
322,852 403,652 0.74
F—)v
usb 1,810,000 FNCL POOL AY8858 3.5% 01/10/45 1,787,863 1,810,441 3.30
UsD 1,440,000 G2SF POOL MA3243 3% 20/11/45 1,415,184 1,443,040 2.64
usDb 2,165,000 FGLMC POOL Q05179 3.5% 01/12/41 1,361,315 1,388,055 2.53
UsD 1,575,000 FNCL POOL AU4283 3.5% 01/09/43 1,263,251 1,334,861 2.44
UsD 3,950,000 GNSF POOL 748486 4.5% 15/08/40 1,245,530 1,257,457 2.30
UsD 1,375,000 FNCL POOL AS0774 3% 01/10/43 1,145,966 1,171,929 2.14
UsD 995,000 ENCI POOL AZ9987 3% 01/11/30 1,001,934 1,010,534 1.85
Usb 980,000 FNCI POOL AS6154 3% 01/11/30 964,853 971,687 1.77
UsD 815,000 FNCL POOL AS7003 3% 01/04/46 834,063 831,574 1.52
USb 835,000 G2SF POOL MA3172 3% 20/10/45 807,784 823,923 1.50
UsD 735,000 FGLMC POOL Q37848 4% 01/12/45 776,707 784,446 1.43
USb 950,000 FNCL POOL AP6054 3% 01/07/43 761,693 781,076 1.43
usb 1,125,000 FNCL POOL AJ5427 4% 01/10/41 691,042 703,937 1.29
UsD 1,450,000 FGLMC POOL Q03180 5% 01/09/41 551,596 565,305 1.03
USb 600,000 FGLMC POOL Q28607 3.5% 01/09/44 535,116 542,619 0.99
UsD 365,000 ENCI POOL AY9308 3.5% 01/05/30 345,245 346,744 0.63
UsSb 110,000 FNCL POOL BAT7231 3.5% 01/01/46 114,184 114,912 0.21
UsD 1,460,000 ENCL POOL 357426 5% 01/09/33 93,782 93,770 0.17
UsD 1,240,000 ENCL POOL 254903 5% 01/10/33 93,732 93,474 0.17
15,790,840 16,069,784 29.34
HEE(E EFIE)
usb 475,000 DISCOVER FIN SVS 5.2% 27/04/22 531,233 512,323 0.93
UsD 355,000 EL PASO CORP 7.75% 15/01/32 446,412 379,441 0.69
UsD 335,000 MORGAN STANLEY 5.5% 28/07/21 327,717 377,170 0.69
usb 345,000 BANK OF AMERICA 3.875% 01/08/25 MTN 348,385 359,112 0.66
UsD 310,000 PROGRESS ENERGY INC 7.05% 15/03/19 352,334 350,555 0.64
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BiilSy Eatintlineag fr4iES Al BRI FEALER(%)

USD 335,000 DOW CHEMICAL CO 3.5% 01/10/24 327,218 345,893 0.63
usb 310,000 HJ HEINZ CO 3.95% 15/07/25 144A 315,704 330,072 0.60
USD 300,000 JP MORGAN CHASE & CO 4.25% 01/10/27 298,965 309,969 0.57
usb 285,000 NEW JERSEY ST ECON 4.447% 15/06/20 285,000 296,744 0.54
usb 275,000 CITIGROUP INC 3.875% 25/10/23 279,246 289,641 0.53
USD 250,000 COX COMMUNICATIONS 6.25% 1/6/18 144 292,648 266,558 0.49
usb 255,000 SYNCHRONY FIN 3.75% 15/08/21 255,267 262,739 0.48
USD 235,000 TIME WARNER INC 5.35% 15/12/43 258,854 255,638 0.47
usb 215,000 GOLDMAN SACHS GP 2.75% 15/09/20 214,561 217,558 0.40
USD 200,000 FORD MOTOR CREDIT 4.375% 06/08/23 209,586 213,895 0.39
usb 185,000 GOLDMAN SACHS GP 5.25% 27/07/21 194,222 206,826 0.38
usb 195,000 WELLS FARGO & CO 4.3% 22/07/27 MTN 194,259 205,885 0.38
usb 185,000 MEDTRONIC INC 4.625% 15/03/45 184,504 205,829 0.38
usb 155,000 NEW YORK CITY MUN 5.985% 01/12/36 191,768 202,017 0.37
usb 200,000 VOLKSWAGEN GP AM 1.25% 23/05/17 144 194,254 199,208 0.36
usb 185,000 DENALI BORROWER 5.625% 15/10/20 144 195,656 194,528 0.36
usb 175,000 REYNOLDS AMERICAN 4.45% 12/06/25 186,415 191,473 0.35
usb 185,000 PACIFIC LIFECORP 5.125% 30/1/43 144 182,734 191,396 0.35
usb 175,000 DEVELOPERS DIV 4.75% 15/04/18 167,136 182,779 0.33
usb 170,000 HP ENTERPRISE CO 4.4% 15/10/22 144A 169,629 178,817 0.33
usb 165,000 CITIGROUP INC 4.65% 30/07/45 164,761 174,854 0.32
usb 155,000 21ST CENTURY FOX 4% 01/10/23 154,065 166,200 0.30
usb 195,000 ENERGY TRANSFER PTN 5.15% 01/02/43 177,564 160,792 0.29
usb 145,000 WR WRIGLEY JR 3.375% 21/10/20 144A 144,856 151,877 0.28
usb 140,000 CELGENE CORP 3.55% 15/08/22 139,621 145,077 0.26
usb 130,000 BANK OF AMERICA CORP 5.625% 1/7/20 125,207 144,989 0.26
usb 130,000 OMEGA HEAL INV 5.25% 15/01/26 129,632 133,052 0.24
usb 150,000 GLENCORE FDG 4.625% 29/04/24  144A 153,865 132,000 0.24
usb 125,000 SIMON PROP GROUP 3.5% 01/09/25 124,193 131,751 0.24
usb 125,000 NATIONAL RETAIL PROP 4% 15/11/25 124,699 129,165 0.24
usb 150,000 WILLIAMS PART LP 4% 15/09/25 119,331 129,080 0.24
usb 125,000 AMERICAN EXPRESS 2.6% 14/09/20 124,901 127,430 0.23
usb 120,000 MOSAIC CO 5.625% 15/11/43 121,466 125,769 0.23
usb 115,000 WASTE MGMT INC 6.1% 15/03/18 131,419 124,501 0.23
usb 115,000 ZIMMER HOLDINGS 3.55% 01/04/25 114,730 116,287 0.21
usb 110,000 DOMINION RESOURCES 3.9% 01/10/25 109,864 113,690 0.21
usb 105,000 ERAC USA FIN 6.375% 15/10/17  144A 121,449 111,477 0.20
usb 105,000 NEWELL RUBBERMAID INC 4.2% 01/04/26 104,788 110,851 0.20
usb 100,000 NEVADA POWER CO 6.5% 01/08/18 120,386 110,433 0.20
usb 105,000 ENERGY TRANSFER PART 4.9% 01/02/24 97,817 99,962 0.18
usb 90,000 LOUISVILLE GAS&ELEC 4.375% 01/10/45 89,925 98,470 0.18
usb 95,000 WILLIAMS PART 6.3% 15/04/40 118,176 86,904 0.16
usb 80,000 KENTUCKY UTIL 4.375% 01/10/45 79,934 86,590 0.16
usb 75,000 GILEAD SCIENCES 4.75% 01/03/46 74,690 79,345 0.14
usb 75,000 SEMPRA ENERGY 6.5% 01/06/16 87,329 75,000 0.14
usb 70,000 AT&T INC 5.35% 01/09/40 74,694 73,965 0.14
usb 41,000 ALTRIA GROUP INC 10.2% 06/02/39 60,978 73,667 0.13
usb 70,000 AT & T INC 4.125% 17/02/26 70,372 73,614 0.13
usD 70,000 AMERISOURCEBERGEN 3.25% 01/03/25 69,626 71,411 0.13
usb 60,000 WELLPOINT INC 2.3% 15/07/18 60,912 60,605 0.11
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BiESs it 4 AR AP 4E FAA (%)
UsD 55,000 EXELON GENERATION 6.25% 01,/10/39 65,918 59,918 0.11
UsD 50,000 GILEAD SCIENCES INC 3.65% 01/03/26 49,798 52,500 0.10
USD 25,000 UNIT CORP 6.625% 15/05/21 25,628 17,750 0.03
10,136,301 10,275,042 18.76
TBAES|
UsD 130,000 ENCI 15YR TBA 3.5% 16/06/16 REG B 137,556 137,191 0.25
137,556 137,191 0.25
E
UsD 6,915,000 US TREAS NOTE 0.75% 15/02/19 6,876,760 6,860,976 12.53
UsD 3,690,000 US TREAS NOTE 2.5% 15/02/46 3,596,673 3,548,742 6.48
UsD 2,770,000 US TREAS NOTE 0.875% 15/04/19 2,757,232 2,754,852 5.03
UsD 2,775,000 US TREAS NOTE 1.625% 15/02/26 2,732,032 2,709,094 4.95
UsD 1,655,000 US TREAS NOTE 1.25% 31/03/21 1,644,779 1,642,070 3.00
UsD 830,000 US TREAS NOTE 1.75% 31/01/23 841,456 833,891 1.52
18,448,932 18,349,625 33.51
Bt T AU 50,428,737 50,730,260 92.63
INTTA
Z DS
UsD 75,000 REP OF URUGUAY 4.375% 27/10/27 74,355 77,438 0.14
UsD 45,000 REP OF URUGUAY 4.5% 14/08/24 48,407 47,475 0.09
122,762 124,913 0.23
Bt T 122,762 124,913 0.23
HAAEERR 52,231,175 52,588,398 96.03

VRGN T T8 T,
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B EEICET A
20164E5 31 A BIfE
HEA B4, RN BB 2 A2
AR — S E R R LK

20164E5 A 31 HBUE, 7 7 NI LU F ORBFSMNE 2B EL KA L TOIANE BRI LRKITERE BLFCOFAD~y
THITHOSW,

EAEE N FEHEE SeHISHHE i A REBHERECKE L)
JPY 112,161,785 USD 1,024,192 20164E6 H20H (14,209)
USsD 2 JPY 249  20164E6 H20H 0
UsD 256 JPY 28,044  20164E6 H20H 4
UsD 314 JPY 34,345  20164E6 H20H 5
UsD 9,132 JPY 999,415  20164E6 H20H 133
UsD 5,753 JPY 629,631  20164E6 H20H 84
UsD 12,253 JPY 1,339,307  20164E6 H20H 193
UsD 5,020 JPY 549,724  20164E6 H20H 69
IDR 2,712,070,000 Usb 202,923 2016456 H15H (4,811)
RUB 6,390,000 UsD 92,115  20164E6 H15H 4,255
UsD 104,126 KRW 120,956,000 201646 H15H 2,668
THB 1,810,000 UsD 51,833  20164E6 H15H (1,200)
UsD 445,513 THB 15,560,000  20164F6 H15H 10,241
UsD 492,261 TWD 16,030,000  20164F6 H15H 539
TRY 320,000 UsD 108,709 201646 H15H (795)
UsD 109,507 MYR 440,000  20164E6 H15H 3,114
UsD 112,672 ZAR 1,770,000  20164F6 H 15H 1,302
MXN 1,930,000 UsD 109,546  20164F6 H15H (5,217)
UsD 411,300 PEN 1,405,000  20164E6 A 15H (5,430)
COP 118,185,000 UsD 39,031  20164E6 H15H (565)
cop 170,325,000 UsD 56,250  20164F6 A 15H (814)
PLN 330,000 USD 84,953  20164F6 A 15H (1,224)
USsD 108,282 MXN 1,930,000  20164E6 A 151 3,952
UsD 108,434 TRY 320,000  20164E6 H15H 521
cop 261,500,000 UsD 88,018  20164E6 A 15H (2,906)
PLN 145,000 UsD 37,510  20164E6 H15H (720)
UsD 44,885 HUF 12,315,000  20164E6 H15H 1,256
UsD 41,509 HUF 11,395,000  20164E6 H15H 1,139
PLN 185,000 UsD 47,817  20164F6 H15H (878)
RUB 5,930,000 UsD 88,257  20164F6 H15H 1,175
UsD 197,262 CHF 195,000  20164E6 H30H 524
UsD 94,561 NZD 140,000  20164F6 A30H 738
SEK 2,285,000 UsD 274,645  20164F6 H30H (243)
UsD 101,232 SGD 140,000  20164£6 A 30 H (92)
NOK 3,360,000 UsD 403,240  20164FE6 H30H (2,541)
UsD 107,098 CAD 140,000 201646 H30H (113)
UsD 542,385 EUR 485,000  20164FE6 H30H 2,258
ARS 1,235,000 UsD 81,788  20164E7 H27H 2,827
BRL 310,000 UsD 84,865  20164E8H2H 441
ARS 1,235,000 UsD 83,956  20164E8 H17H (530)

(4,850)
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O LN B R TOMES (LT, TEINESR I LV ET, ) 2 R EREXIREL ., ZEMRA T
LTA L DREREGZFEM EEDO R 2 BARICIE M ZATOZ L2 EARELET,

& BE M ERESIEN 7m0 8% 200 B O G Z B L BONNE 2%
OEMZATOEM AL EEL F9 (BT I DEA AT HEBHVET),

%
i

@R INEF% TERENREL, BEWIRA LTI AL DR EAS FTEM EED R E % B HEIER
IOz BELET,

@GN, BRINEFOEHZITORIBR BN SILORE L, & Bl G RN St E H
T AR PEOR T LRI ELET,

@F | BRI SFOREITHT-> T, EHEHCTEH 7 o X7 STk 25 B O & MRl
ZEMAL, BINEFOERICBOTENL WAL ER St 2R ELET BET5iE
MEHITEE R DB ERHVET),
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FAN G EERA AN
20164E5 A 31 A HiE
(BABIT 2 — )

mE i EZA S HfH A Rl 4748 FAALE (%)
ZF—ANFT
EHE&FE
EUR 600,000  COMMONWEALTH BK AUST FRN 22/4/27 EM 597,828 585,841 0.29
597,828 585,841 0.29
HEE(E EFIE)
EUR 3,300,000  WESTPAC BANK CORP 0.75% 22/07/21 EM 3,291,717 3,400,248 1.65
3,291,717 3,400,248 1.65
Bt A=A T 3,889,545 3,986,089 1.94
F—RFT7
E &
EUR 1,120,000  REP OF AUSTRIA 4.15% 15/03/37 1,706,813 1,762,228 0.86
EUR 382,000  REP OF AUSTRIA 1.75% 20/10/23 430,590 430,308 0.21
2,137,403 2,192,536 1.07
aitA—ANT 2,137,403 2,192,536 1.07
AL —
E &
EUR 1,840,000  BELGIUM KINGDOM 2.15% 22/06/66 80 1,821,837 1,934,852 0.95
EUR 1,570,000  BELGIUM KINGDOM 1.9% 22/06/38 76 1,565,940 1,737,835 0.85
EUR 620,000  BELGIUM KINGDOM 0.8% 22/06/25 74 616,572 641,734 0.31
4,004,349 4,314,421 2.11
HEE(E EFIE)
EUR 1,400,000  BELFIUS BANK SA 2.25% 26/09/18 EMTN 1,424,080 1,467,807 0.71
EUR 482,000  ANHEUSER-BUSCH 2.75% 17/03/36 EMTN 475,319 523,499 0.25
EUR 453,000  ANHEUSER BUSCH 2% 17/03/28 EMTN 451,904 473,149 0.23
EUR 451,000  ANHEUSER-BUSCH 1.5% 17/03/25 EMTN 449,539 463,298 0.23
EUR 200,000  KBC GROEP NV 1% 26/04/21 EMTN 198,792 201,891 0.10
2,999,634 3,129,644 1.52
Bt UL — 7,003,983 7,444,065 3.63
TNIVT
E &
EUR 850,000  REP OF BULGARIA 3.125% 26/03/35 MTN 832,847 790,500 0.39
832,847 790,500 0.39
B TAHIT 832,847 790,500 0.39
TV B
i@tk E(E 2 )
GBP 470,000  THAMES WATER UTL 4.625% 4/06/46 EMT 572,598 737,635 0.36
572,598 737,635 0.36
BEt A~ 572,598 737,635 0.36
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BEESs it KA JirEE R AL FAALE (%)
2097 F7T
E
EUR 1,030,000  REP OF CROATIA 3.875% 30/05/22 1,052,690 1,049,982 0.51
1,052,690 1,049,982 0.51
GitorrFT 1,052,690 1,049,982 0.51
Fxz
HEHE(E R
EUR 930,000  EP ENERGY AS 4.375% 01/05/18 938,450 969,317 0.47
938,450 969,317 0.47
Bt Fae= 938,450 969,317 0.47
Foe—r
E &
DKK 16,100,000  KINGDOM OF DENMARK 1.5% 15/11/23 2,413,304 2,379,586 1.16
2,413,304 2,379,586 1.16
Bt Tr~e—2 2,413,304 2,379,586 1.16
TLFUR
E &
EUR 1,100,000  FINNISH GVT 1.625% 15/09/22  REGS 1,217,722 1,215,932 0.59
EUR 354,000  FINNISH GVT 2% 15/04/24 403,971 405,600 0.20
1,621,693 1,621,532 0.79
Bt TR 1,621,693 1,621,532 0.79
TIVR
EH&FIE
EUR 1,380,000  BNP PARIBAS FRN 20/03/26 EMTN 1,425,126 1,421,304 0.69
EUR 1,300,000  BNP PARIBAS FRN 29/11/49 1,300,000 1,247,021 0.61
EUR 800,000  CREDIT AGRIC ASSR FRN 29/01/49 799,808 781,920 0.38
EUR 700,000  DEXIA CREDIT LOCAL FRN 05/06/20 EMT 697,970 700,042 0.34
EUR 382,000  TOTAL SA FRN 29/12/49 382,000 392,944 0.19
EUR 300,000  EDF FRN 22/01/49 EMTN 296,700 278,250 0.14
4,901,604 4,821,481 2.35
E
EUR 3,100,000  FRANCE OAT 3.25% 25/05/45 4,165,845 4,383,183 2.14
EUR 3,500,000  FRANCE OAT 2.25% 25/05/24 4,071,375 4,070,010 1.98
EUR 3,770,000  FRANCE OAT 1% 25/11/25 3,967,979 3,966,138 1.93
12,205,199 12,419,331 6.05
i@tk (E e eFHER
EUR 1,600,000  ALD INTL 2% 26/05/17 EMTN 1,595,488 1,628,109 0.78
EUR 1,100,000  DEXIA CRED LOC 1.25% 26/11/24 1,114,090 1,144,805 0.55
EUR 1,100,000  ALD INTL 0.75% 26/01/18 EMTN 1,097,723 1,106,301 0.54
EUR 1,100,000  CIE FINANCE FONCIER 0.5% 04/09/24 1,097,503 1,106,021 0.54
EUR 800,000  EDF 4.625% 26/04/30 EMTN 767,462 1,040,245 0.51
EUR 900,000  DEXIA CRED LOC 0.75% 25/01/23 EMTN 895,608 919,616 0.45
EUR 700,000  FONCIERE LYONNAISE 3.5% 28/11/17 696,787 734,782 0.36
GBP 320,000  AXA SA 7.125% 15/12/20 542,610 504,697 0.25
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BEESs it KA JirEE R AL FLA (%)
EUR 500,000  FONCIERE DES REGIONS 1.875% 20/5/26 499,146 501,906 0.24
EUR 400,000  TDS INFRASTRUCTURE 2.5% 07/04/26 396,172 403,996 0.20
EUR 400,000  BPCE SA 2.875% 22/04/26 EMTN 395,872 402,626 0.20
EUR 300,000  FONCIERE LYONNAISE 2.25% 16/11/22 299,559 316,516 0.15
EUR 200,000  CREDIT MUT ARKEA 3.25% 01/06/26 EMT 199,932 203,408 0.10
EUR 100,000  RTE RESEAU TRANS 2% 18/04/36  EMTN 98,670 97,088 0.05
EUR 100,000  RTE RESEAU TRANS 1% 19/10/26 ~ EMTN 98,662 96,873 0.05
9,795,284 10,206,989 4.97
Bt 26,902,087 27,447,801 13.37
KA
EESFIE
EUR 1,400,000  DAIMLER AG FRN 09/03/18 EMTN 1,400,000 1,403,657 0.68
EUR 610,000  ENBW FRN 02/04/76 ~ EMTn 605,340 590,724 0.29
2,005,340 1,994,381 0.97
E
EUR 1,930,000  DEUTSCHLAND 0.5% 15/04/30 I/, CPI 2,214,142 2,270,554 1.11
2,214,142 2,270,554 1.11
i@tk (E e eFHER
EUR 6,130,000  KFW 0.375% 23/04/30 EMTN 6,015,062 5,819,760 2.84
EUR 3,040,000  LAND NORDRHEIN 0.375% 19/10/21 EMTn 3,032,278 3,107,409 1.51
EUR 2,277,000  LAND HESSEN 0.375% 04/07/22 1515 2,270,465 2,324,220 1.13
EUR 978,000  COMMERZBANK AG 4% 23/03/26 EMTN 975,858 1,008,285 0.49
EUR 630,000  UNITYMEDIA HESSEN 4% 15/01/25 REGS 630,000 641,025 0.31
EUR 290,000  VOLKSWAGEN LEAS 2.125% 4/4/22 EMTN 305,695 302,492 0.15
EUR 200,000  DEUTSCHE BANK AG 1% 18/03/19  EMTN 199,958 200,721 0.10
EUR 200,000  EUROGRID GMBH 1.5% 18/04/28 EMTN 199,564 200,673 0.10
13,628,880 13,604,585 6.63
e A 4 17,848,362 17,869,520 8.71
TANVG K
EESFIE
EUR 691,000  ALLIED IRISH BK FRN 26/11/25  EMTN 697,196 658,178 0.32
697,196 658,178 0.32
E
EUR 4,800,000  IRISH GVT 3.4% 18/03/24 5,761,794 5,844,672 2.85
5,761,794 5,844,672 2.85
ZOfhiES
EUR 1,060,000  SILVERBANK FIN 3.1261% 25/02/37 1,026,699 1,001,923 0.49
1,026,699 1,001,923 0.49
i@tk (E e eFHER
EUR 346,000  FCA CAP IRELAND 1.25% 23/09/20 EMTN 344,384 346,057 0.17
344,384 346,057 0.17
Bt TANTUR 7,830,073 7,850,830 3.83
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BEESs it KA JirEE R Rafiae il FAALE (%)
AZT
EEeFIE
EUR 5,100,000  CCTS FRN 15/10/17 EU 5,150,235 5,153,448 2.50
EUR 1,102,000  UNICREDIT SPA FRN 03/01/27 EMTN 1,102,000 1,100,490 0.54
EUR 209,000  ASSICURAZIONI GEN FRN 27/10/47 EMTN 208,496 220,056 0.11
6,460,731 6,473,994 3.15
E
EUR 10,000,000  BTPS 0.65% 01/11/20 10,071,024 10,148,839 4.95
EUR 7,450,000  BTPS 1.65% 23/04/20 CPI 7,826,686 7,877,948 3.84
EUR 7,540,000  BTPS 0.7% 01/05/20 7,344,680 7,684,768 3.74
EUR 2,580,000  BTPS 3.1% 15/09/26 CPI 3,305,665 3,383,152 1.65
EUR 3,100,000  BTPS 0.95% 15/03/23 3,100,651 3,119,546 1.52
EUR 1,980,000  BTPS 1.25% 15/09/32 (cP1) 1,991,445 2,059,602 1.00
EUR 1,100,000  BTPS 5% 01/09/40 1,594,516 1,611,603 0.79
EUR 1,160,000  BTPS 2.15% 15/12/21 1,241,154 1,260,940 0.61
EUR 1,080,000  BTPS 2.5% 01/05/19 1,157,036 1,156,691 0.56
EUR 690,000  BTPS 4% 01/02/37 877,956 886,356 0.43
38,510,813 39,189,445 19.09
HEE(E EFIE)
EUR 2,100,000  MONTE DEI PASCHI 3.5% 20/03/17 0000 2,207,730 2,150,467 1.05
EUR 680,000  INTESA SANPAOLO 1.125% 04/03/22 677,545 680,449 0.33
EUR 190,000  ENI SPA 3.625% 29/01/29 EMTN 188,811 228,606 0.11
3,074,086 3,059,522 1.49
HatAxIT 48,045,630 48,722,961 23.73
Tr—T—
i@tk E(E 2 )
EUR 1,070,000  HEATHROW FD LTD 4.125% 12/10/16 EMT 1,085,133 1,085,550 0.53
EUR 1,030,000  HEATHROW FD LTD 1.5% 11/02/30 EMTN 1,019,206 989,490 0.48
2,104,339 2,075,040 1.01
Bty —o— 2,104,339 2,075,040 1.01
nNorerINg
AT T T T [ E0NE
GBP 320,000  GLENCORE FIN EUR 6% 03/04/22 502,702 419,734 0.20
502,702 419,734 0.20
i@tk (E e eFHER
EUR 1,530,000  EUROPEAN UNION 1.5% 04/10/35 EMTN 1,506,789 1,640,328 0.80
EUR 240,000  DH EUROPE FINANCE 2.5% 08/07/25 259,102 266,085 0.13
1,765,891 1,906,413 0.93
BEtrwrTNT 2,268,593 2,326,147 1.13
Axa
EH&FIE
EUR 900,000  AMERICA MOVIL SAB FRN 06/09/73 A 928,800 937,098 0.46
928,800 937,098 0.46
Bt A= 928,800 937,098 0.46
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FIE
EEeFIE
EUR 400,000  TELEFONICA EUROPE FRN 31/03/49 411,800 409,456 0.20
EUR 420,000  VOLKSWAGEN INTL 2.5% 29/12/49 416,682 378,000 0.18
828,482 787,456 0.38
E
EUR 1,100,000  NETHERLANDS GVT 2% 15/07/24 1,263,196 1,267,398 0.62
1,263,196 1,267,398 0.62
ZOfhiES
EUR 587,000  SNS BANK NV FRN 05/11/25 EMTN 582,914 590,709 0.29
582,914 590,709 0.29
HEE(E EFIE)
EUR 1,600,000  NEDER WATERSCHAP 1.25% 27/05/36 EMT 1,590,465 1,590,919 0.78
EUR 1,090,000  ABN AMRO BANK NV 1.5% 30/09/30 1,080,593 1,156,687 0.56
EUR 899,000  ACHMEA BANK NV 0.875% 17/09/18 EMTN 896,114 912,350 0.44
EUR 800,000  NEDER WATERSCHAPSBK 0.5% 29/04/30 E 754,400 748,360 0.36
EUR 700,000  LEASEPLAN CORP 1% 24/05/21 EMTN 697,221 696,380 0.34
EUR 500,000  VONOVIA FIN BV 1.625% 15/12/20 EMTN 499,260 517,245 0.25
EUR 433,000 URENCO FINANCE NV 2.25% 5/8/22 EMT 430,402 450,142 0.22
GBP 230,000  KPN NV 5% 18/11/26 GMTN 289,280 348,198 0.17
EUR 277,000  GENERAL MOTORS 1.168% 18/05/20 EMTN 277,000 278,778 0.14
EUR 200,000  IBERDROLA INTL BV 1.125% 21/4/26 EM 198,986 197,511 0.10
6,713,721 6,896,570 3.36
Git:ATH 9,388,313 9,542,133 4.65
IV z—
E
NOK 32,070,000  NORWEGIAN GVT 1.5% 19/02/26 478 3,442,358 3,477,353 1.69
NOK 6,000,000  NORWEGIAN GVT 3.75% 25/05/21 474 813,971 732,346 0.36
4,256,329 4,209,699 2.05
BEtoe— 4,256,329 4,209,699 2.05
Avand
i@tk E(E 2 )
EUR 292,000  CARNIVAL CORP 1.875% 07/11/22 291,127 301,268 0.14
EUR 253,000  CARNIVAL CORP 1.125% 06/11/19 251,988 257,860 0.13
543,115 559,128 0.27
Gt~ 543,115 559,128 0.27
R—FUF
E &
PLN 4,600,000  POLAND GVT BOND 2.5% 25/07/26 0726 1,044,099 993,263 0.49
PLN 3,200,000  POLAND GVT BOND 3.25% 25/07/25 0725 789,320 747,113 0.36
1,833,419 1,740,376 0.85
Gt =70 1,833,419 1,740,376 0.85
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N—==7
E
EUR 450,000  ROMANIA 2.875% 28/10/24 EMTN 472,500 470,547 0.23
472,500 470,547 0.23
&t —v=7 472,500 470,547 0.23
ZRAFT
E
EUR 650,000  SLOVAKIA GOVT 1.625% 21/01/31 229 649,311 679,153 0.33
649,311 679,153 0.33
Bt ARART 649,311 679,153 0.33
ARR=7
E &
EUR 230,000  REP SLOVENIJA 3% 08/04/21 RS71 228,799 259,039 0.13
228,799 259,039 0.13
AitianR=7 228,799 259,039 0.13
ARV
EH&FIE
EUR 1,300,000  CAIXABANK FRN 09/01/18 27 1,281,540 1,296,172 0.63
1,281,540 1,296,172 0.63
E
EUR 3,420,000  SPANISH GOVT 1.8% 30/11/24  CPI 3,679,972 3,770,732 1.83
EUR 2,300,000  KINGDOM OF SPAIN 1% 30/11/30 CPI 2,253,872 2,293,971 1.12
EUR 978,000  BONOS 'Y OBLIG DEL EST 3.45% 30/7/66 981,704 1,016,944 0.50
6,915,548 7,081,647 3.45
i@tk (E e eFHER
EUR 2,900,000  BANKINTER SA 0.625% 09/10/20 2,884,833 2,964,124 1.44
EUR 1,900,000  BANCO BILBAO VIZ 0.625% 18/03/23 EM 1,886,168 1,939,847 0.95
EUR 1,400,000  CAIXABANK SA 0.625% 12/11/20 1,394,246 1,429,505 0.70
EUR 600,000  SANTAN CONSUMER FIN 0.75% 3/4/19 EM 598,410 603,446 0.29
EUR 400,000  [E2 HOLDCO 2.375% 27/11/23 EMTN 399,224 403,089 0.20
7,162,881 7,340,011 3.58
Bt A 15,359,969 15,717,830 7.66
AP z—F
E &
SEK 3,200,000  SWEDISH GVT 1.5% 13/11/23 1057 367,198 373,870 0.18
367,198 373,870 0.18
Bt AT z—F 367,198 373,870 0.18
v
HEE(E SR
EUR 250,000  TURKIYE VAKIFLAR 2.375% 04/05/21 247,648 247,351 0.12
247,648 247,351 0.12
Atz 247,648 247,351 0.12
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AFYR
FEABERRTESR
GBP 2,200,000  HMI 12-3X Al FRN 15/10/54 2,642,246 2,794,565 1.36
2,642,246 2,794,565 1.36
EEeFIE
GBP 800,000  LLOYDS BANK FRN 16/12/21  EMTN 1,177,189 1,100,208 0.55
EUR 1,000,000  RBS FRN 16/03/22 EMTN 1,191,250 1,076,250 0.52
EUR 535,000  BARCLAYS PLC FRN 11/11/25 EMTN 514,076 519,833 0.25
EUR 478,000  ABBEY NATL TREAS FRN 13/08/19 EMTN 479,950 476,795 0.23
3,362,465 3,173,086 1.55
E
GBP 5,090,000 UK TREAS GILT 3.25% 22/01/44 6,430,287 8,007,862 3.91
GBP 2,660,000 UK TREASURY 4.25% 07/06/32 3,800,303 4,565,680 2.22
GBP 2,000,000 UK TREASURY 1.75% 07/09/22 2,648,954 2,720,809 1.33
GBP 130,000 UK TREASURY 3.5% 22/01/45 207,002 214,480 0.10
13,086,546 15,508,831 7.56
ZOfhiES
EUR 1,500,000  CHANNEL LINK FRN 30/06/50 Ad 1,430,625 1,499,955 0.73
1,430,625 1,499,955 0.73
HEE(E EFIE)
EUR 2,068,000  TRINITY ACQUISITION 2.125% 26/05/22 2,064,649 2,060,059 1.00
EUR 1,740,000  NATIONWIDE BLDG 3.125% 3/04/17 EMTN 1,733,423 1,785,684 0.87
GBP 994,000  SANTANDER UK GP 3.625% 14/01/26 EMT 1,333,500 1,298,645 0.63
GBP 570,000  LLOYDS BANK 5.125% 7/03/25 EMTN 677,232 918,673 0.45
GBP 650,000  INTU SGS FIN 4.25% 17/09/35 EMTN 824,546 909,997 0.44
GBP 540,000  ABP FIN 6.25% 14/12/26 EMTN 628,143 863,100 0.42
EUR 744,000  FCE BANK PLC 1.615% 11/05/23  EMTN 744,000 745,854 0.36
GBP 475,000  IMPERIAL BRANDS FIN 4.875% 7/6/32 E 572,170 709,953 0.35
EUR 443,000  BP CAPITAL PLC 1.373% 03/03/22 EMTN 443,000 454,295 0.22
EUR 358,000  BRITISH TELECOM 1.75% 10/03/26 EMTN 357,936 366,689 0.18
EUR 210,000  INOVYN FINANCE PLC 6.25% 15/5/21 RE 210,000 217,350 0.11
9,588,599 10,330,299 5.03
Bt AFUA 30,110,481 33,306,736 16.23
TAVH
i@tk E(E e
EUR 700,000  AT&T INC 2.45% 15/03/35 695,297 674,640 0.32
EUR 673,000  LIBERTY MUTUAL GP 2.75% 4/5/26 REGS 668,134 674,276 0.32
EUR 617,000  WELLS FARGO & CO 1.375% 26/10/26 EM 611,348 611,130 0.29
EUR 547,000  MORGAN STANLEY 1.75% 11/03/24 GMTN 544,900 554,176 0.27
EUR 446,000  JPMORGAN CHASE&CO 1.5% 29/10/26 EMT 442,882 446,273 0.22
EUR 420,000  MORGAN STANLEY 1.75% 30/01/25 GMTN 425,288 422,747 0.21
EUR 379,000  KRAFT HEINZ 2.25% 25/05/28 377,818 384,898 0.19
EUR 218,000  NASDAQ INC 1.75% 19/05/23 216,709 219,705 0.11
EUR 130,000  THERMO FISHER SCIEN 1.5% 01/12/20 129,962 133,726 0.07
EUR 120,000  KINDER MORGAN INC 1.5% 16/03/22 98,100 113,002 0.06
EUR 100,000  MCDONALD’S CORP 1.75% 03/05/28 GMT 99,262 101,278 0.05
EUR 100,000  MCDONALD’S CORP 0.5% 15/01/21 GMTN 99,736 100,119 0.05
EUR 100,000  MCDONALDS CORP 1% 15/11/23 GMTN 99,282 99,620 0.05
4,508,718 4,535,590 2.21
Bt T AV 4,508,718 4,535,590 2.21
EARESR 194,356,197 200,042,091 97.47
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M EREICET AR
20164E5 A 31 A HiE
A EHE, TEHIE AT, ZHIH T 53 W= IZ ZET)

A E PN FEHLE FEHIGER T 41 A FREBHER (2 —r)
CZK 17,900,000 EUR 662,239  20164E6 H17H 222
SEK 7,135,000 EUR 778,257  20164E6 H17H (8,961)
CHF 4,995,000 EUR 4,594,689 201646 A17H (70,328)
EUR 478,438 DKK 3,560,000 20164E6 H17H (325)
EUR 2,426,977 NOK 22,590,000 201646 A 17H 6,685
EUR 1,477,617 PLN 6,355,000 20164E6 H17H 29,134
PLN 4,670,000 EUR 1,059,059  20164F6 H17H 5,365
GBP 450,000 EUR 570,455  20164E6 A 17H 19,489
SEK 20,468,000 EUR 2,190,995 201646 H17H 15,865
GBP 4,555,000 EUR 5,867,207 201646 H30H 101,957
GBP 360,000 EUR 454,845  20164E630H 16,922
GBP 175,000 EUR 222,089 201646 430 H 7,243
GBP 332,000 EUR 420,290  20164E6 H30H 14,784
JPY 421,807,517 EUR 3,420,339  20164E6 H20H (8,465)
EUR 34,158 DKK 254,141 201646 H20F 19)
EUR 83,203 CHF 92,140  20164E6 H20H (259)
EUR 62,138 SEK 580,217 201646 H20H (422)
EUR 653,215 GBP 510,402  20164E6 H20H (15,854)

113,033
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201645 A 31 HHITE, 77 RIXLL F ORIRF et zHa 1L Tz,

N o ) FEA A %E RETHA
i K a4 T A (z—r1) (2—m1)
FEVFFERT s a
EUR (80) FUT EURO BTP 10YR 6% 20164FE6 A (11,157,600) (82,110)
EUR (192) FUT EURO BUND 10YR 6% 201646 A (31,413,120) (114,900)
EUR (17) FUT EURO BOBL 5YR 6% 2016476 H (2,232,270) 860
EUR (139) FUT EURO SCHATZ 2YR 6% 20164£6 A (15,542,980) 20,155
(60,345,970) (175,995)
BEFELR g
GBP 51 FUT LONG GILT 10YR 4% 20164E9 A 8,183,943 (9,693)
8,183,943 (9,693)
(185,688)
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JL5-20VETREN 4= K

NERTEE~NDEERZISICEFIRERTTEA . HBA~DREL. FHRICEDHBE
HDIEHRBEDEEERTHHD. iﬂ%ﬂﬁ’&iﬂﬂbf—%@%&bul HEEEILELY
MELELDICRY, REREASIEAMEQMEERIBNI0%UNE LES,

IF—T7UK

BREHC. RAIZ L CHIT - 3 T,
SR A M| REEEADLEGIBEPRENRE BORVBENHYET. BREOBAICOVNTIE. BICHRERTT . TANS L FA—
DBAEFTVET

NEBRTEE~NDOREZNSICTFIRERT LA BRAX~NOREE, FIRICEDSBENFDNS S
BHEEOUBEEZETH10, BMABERBLLOEL S FITHBESILAFLVIGLED
DISRY  BREDNSIZEEMEOMEERIED0%LUNE LES,

REENAEE T RN ET> CERRAL LET, 1EL, REMEKESI-E >TR.

O30 D ERERE

- - - = — 7
. M N T R Z 1 fie %5 | Blwoow
ke H M g (B2 Z[H i 7 Tl A e %)% oo x|k &
ARE |G m el % % B | s

m M % % % % EIT
6211 (2015%E 1 H 8 H) , 860 45 A0. 6 58.15 A0.8 94.0 A2. 1 41
633 (201542 H 9 H) , 104 40 2.6 61.18 1.9 94.8 A2.0 45
641 (20154E 3 H 9 H) , 116 35 0.4 62. 64 0.9 96. 7 A2.0 45
6511 (201544 H 8 H) , 187 34 0.9 63. 34 0.4 93.9 Al.8 90
6631 (2015425 H 8 H) 11,133 38 AO0. 1 163. 99 0.4 93.1 A7 89
6711 (201546 H 8 H) 11, 058 43 A0. 3 163. 41 A0. 4 97.2 A1.8 89
681 (2016%-7 H 8 H) 10, 939 41 A0. 7 161. 79 A1.0 93.8 AN2.9 87
691 (2015%-8 H10H) 10, 886 42 AO0. 1 159. 70 Al1.3 95.0 AN2.9 86
70 (2015659 H 8 H) 10, 821 38 A0. 2 158. 43 AO0. 8 92. 6 AN2.9 90
71 (201564104 8 H) 10, 654 35 A2 156. 14 Al.4 93.0 A3.0 89
7281 (20154511 H 9 H) 0, 758 3 .4 57.52 .9 97.2 A3.0 91
731 (20154E12H 8 H) 0, 533 42 A1 7 53.49 AN2.6 94.3 A3.0 90
7411 (20164E 1 H 8 H) 0,321 44 Al.6 49. 76 AN2.4 89. 6 Al1.9 88
7511 (2016422 H 8 H) 0, 161 2 Al.2 46.19 AN2.4 93.8 A2.0 87
76341 (20164E 3 H 8 H) 0, 504 31 .7 52. 64 4.4 92. 6 Al1.9 90
773 (201644 H 8 H) 0, 544 33 0.7 55.13 1. 90.7 Al1.9 91
783 (201645 H 9 H) 10,614 30 0.9 159. 45 2.8 92.6 Al1.9 92
794 (2016%-6 H 8 H) 10, 735 32 1.4 163. 19 2.3 93.9 A1.9 93
804 (2016%-7 H 8 H) 10, 777 29 0.7 165. 01 1.1 90. 6 A1.9 93
813 (2016%-8 H 8 H) 10, 928 29 1.7 168. 31 2.0 94.9 AO0. 3 100
821 (201649 H 8 H) 11, 053 31 1.4 171.48 1.9 96. 3 Al 1 99
83 (2016410 H 11 H) 11,072 27 0.4 172. 66 0.7 97.9 Al 1 95
843 (2016%-11H 8 H) 10, 940 28 0.9 171. 60 A0. 6 96. 4 Al 1 93
8511 (20164E12H 8 H) 10, 963 21 0.4 173. 00 0.8 88. 0 N2. T 107
861 (20174F 1 H10H) , 078 0 1.2 75. 80 1.6 94.8 AN2.4 14
871 (201742 H 8 H) , 112 6 0.5 77.01 0.7 92.8 A3.9 12
881 (201743 H 8 H) , 086 5 A0. 0 77.88 0.5 96. 0 A3.8 03
891 (201744 H10H) , 095 9 0.3 78.53 0.4 92. 6 A3.8 03
9038 (201745 H 8 H) , 130 7 0.5 79.55 0.6 95.2 A3.9 03
9118 (2017456 H 8 H) , 227 7 1.1 81. 54 1.1 94. 0 A4 T 12

sk FEHEMAE O NS T4 130 Bl A 2.
kU7 7 NI =7 7 U REMAANETOT, MESRMEALE], MEREMILE] TELLEEZTWL TBY £7,
kAR RITE VA TR —7E 0 TR,

kXU F~—7 (ZBofA* AV ALY LF USHAA A= LRV ARLA U ReA 0T v 7 A (H~y PX—2)) X, BofA Merrill Lynch
US High Yield Constrained Index (US$ ~X—2) %% &2, Y MBIC~y Yax hE2BELCHBREL-ZLOTT (BHT7EY b=
E S AN /\/77]‘/7’%)77 AYAYSF LY. BT 72 RORUF ey DRI T - TR E 0D = b 23R SN
THEYET.), REMZ100E LTHEEELLTWET,

(HATds K O AN f\/ FTTAUH < ALY T
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20164-12H 8 H 10, 963 — 173.00 — 88.0 AN2.7

#5861 123K 11,030 0.6 174. 25 0.7 89. 8 N2.4
S

201741 H10H 11, 098 1.2 175. 80 1.6 94.8 AN2.4
o

201741 A10H 11,078 — 175. 80 — 94.8 N2.4

H8TH] 1HE 11,078 0.0 176. 11 0.2 93.6 N2.7
NS

20174E2 4 8 H 11,138 0.5 177.01 0.7 92.8 A3.9
W

201792 H 8 H 11,112 — 177.01 — 92.8 A3.9

881 2 AR 11,170 0.5 178.50 0.8 94.8 N3. 7
TRES)

201793 H 8 H 11,111 A0.0 177.88 0.5 96.0 A3.8
o

201743 4 8 H 11, 086 — 177. 88 — 96. 0 A3.8

#8941 3HRE 11, 088 0.0 177.92 0.0 93.6 A3.8
NS

20174E4 A10H 11,124 0.3 178. 53 0.4 92. 6 A3.8
@

201744 H10H 11, 095 — 178. 53 — 92.6 A3.8

904 4 AR 11,167 0.6 179. 67 0.6 94.5 A3.8
TRE)

201795 H 8 H 11, 147 0.5 179. 55 0.6 95.2 A3.9
o

20174E5 4 8 H 11,130 — 179. 55 — 95.2 A3.9

911 5 AR 11, 229 0.9 181.31 1.0 92.9 N4.6
IS

20174E6 4 8 H 11,254 1.1 181. 54 1.1 94. 0 N4 T
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] ] M M M M
A &BE 223,138, 856 218, 605, 965 205, 075, 993 203, 142, 355 206, 534, 532 220, 317, 802
R R =T 1, 205, 306 1, 122, 700 1,072, 558 1,027, 477 1,116, 940 1,209, 776
J3-2m/TREN -0 £ 45770 ERE | 112, 593, 048 108, 695, 341 103, 461, 678 101, 572, 985 104, 214, 743 109, 671, 098
ERIIN 109, 340, 502 108, 787, 924 100, 541, 757 100, 541, 893 101, 202, 849 109, 436, 928
B) A& 109, 011, 908 105, 650, 713 101, 780, 195 99,922,910 103, 2717, 612 107, 333, 973
Heihdx 108, 734, 580 105, 323, 259 101, 490, 252 99, 587, 820 102, 774, 570 106, 997, 130
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ER N3 Ok - — — — 289, 484 —
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ARALFILE 1 1 1 1 1 1
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JLAR 103, 020, 000 101, 650, 000 93, 180, 000 93, 030, 000 92, 770, 000 100, 640, 000
YRR 2 < 11, 106, 948 11, 305, 252 10, 115, 798 10, 189, 445 10, 486, 920 12, 343, 829
(D) ZIEHROK 10, 3020 10,1650 9,3180 9,3030 9,2770 10,0640
1O&E-YEEHEE(C/D) 11,078H 11,1128 11,086 11,095 11,130 11,2278
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H H 20164E12H 9 H~ [201T4E 1 A11H~ [20174:2 4 9 H~ |20174£3 4 9 H~ 20174 4 A11H~ [2017T#:5 4 9 H~
2017451 A10H  [20174E2 A8 H  [2017T4E3 A8 H  [20174:4 A10H [201745 A8 H  [201746 A 8 H
A A A A A A
(A) BoHFEIREE A 38 A 31 A 24 A 32 A 40 A 32
XALFILE. A 38 A 31 A 24 A 32 A 40 A 32
(B) HMFI#HFTEER 1,456, 186 669, 378 14, 389 424,589 538, 760 1,254,973
FEE A 5,725, 754 4,501, 824 1,829, 931 2, 040, 086 3,345, 698 5,503, 276
U=t A 4,269,568 A 3,832,446 A 1,815,542 A 1,615,497 A 2,806,938 A 4,248,303
C) {EEtHRENE A 1, 287 A 63, 163 A 56, 992 A 65, 302 A b5, 848 A 65, 114
D) LHEHE(A+B+C) 1,384, 861 606, 184 A 42,621 359, 255 482,872 1,189, 827
(E) miffigHELRS 1,825,910 2,968, 888 3,037, 882 2,758, 321 2, 840, 620 3,165, 783
(F) EBmEEzEsas 8,102, 217 7,994, 470 7,353, 493 7, 341, 656 1,321,137 8,259, 947
(A 4 25 FH 24 %5) (16,695, 717) | ( 16,489,649) | ( 15,170,969) | ( 15,148,020) | ( 15,105,684) | ( 17,064,530)
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H) WmEnfkeE A 206,040 A 264,290 A 232,950 A 269,787 A 157,709 A 271,728
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Sy ELHER RS 4 8,037, 195 8,121, 853 7,574,632 7,758, 200 7,984, 813 8,204, 040
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Li@ALA% | 1011778 BC / NEW RED FIN 4.625 182 185 21,120 | 2022/1/15
(BDREGEMEE) | 1011778 BC / NEW RED FIN 6.0 75 78 8,970 | 2022/4/1
ABC SUPPLY CO INC 5. 625 191 198 22,544 | 2021/4/15
ABC SUPPLY CO INC 5.75 22 22 2,571 | 2023/12/15
ACADIA HEALTHCARE CO INC 5. 625 69 68 7,844 | 2023/2/15
ACADIA HEALTHCARE CO INC 6.5 77 77 8,804 | 2024/3/1
AERCAP IRELAND CAP LTD/A 4.5 109 113 12,881 | 2021/5/15
AES CORP/VA 6.0 107 106 12,112 | 2026/5/15
AES CORPORATION 7.375 173 192 21,921 | 2021/7/1
ATRCASTLE LTD 5.5 156 165 18,857 | 2022/2/15
AIRCASTLE LTD 5.0 14 14 1,622 2023/4/1
ALERE INC 6. 375 86 84 9,564 | 2023/7/1
ALLEGION PLC 5.875 99 105 11,967 | 2023/9/15
ALLEGION US HOLDING CO 5.75 61 63 7,254 | 2021/10/1
ALLY FINANCIAL INC 4.125 181 177 20,180 | 2022/2/13
ALLY FINANCIAL INC 4.625 183 183 20,871 | 2022/5/19
ALLY FINANCIAL INC 5.125 117 118 13,444 | 2024/ 9/30
ALLY FINANCIAL INC 4,625 47 45 5,180 | 2025/3/30
ALTICE US FINANCE I CORP 5.375 79 80 9,178 | 2023/7/15
ALTICE US FINANCE I CORP 5.5 200 199 22,640 | 2026/5/15
AMC NETWORKS INC 5.0 69 69 7,899 | 2024/4/1
AMSURG CORP 5. 625 95 97 11,145 | 2022/7/15
ANTERO RESOURCES CORP 5. 625 120 125 14,249 | 2023/6/1
ANTERO RESOURCES FINANCE 5.125 85 88 10,057 | 2022/12/1
APX GROUP INC 6. 375 102 106 12,072 | 2019/12/1
APX GROUP INC 8.75 115 114 13,050 | 2020/12/1
APX GROUP INC 7.875 238 260 29,581 | 2022/12/1
ARCELORMITTAL 7.25 171 194 22,129 | 2022/2/25
ARD FINANCE SA 7.125 71 70 8,067 | 2023/9/15
ARDAGH PKG FIN/HLDGS USA 6.75 80 82 9,340 | 2021/1/31
ARDAGH PKG FIN/HLDGS USA 7.25 294 312 35,538 | 2024/5/15
ARUBA INVESTMENTS INC 8.75 114 115 13,196 | 2023/2/15
ASBURY AUTOMOTIVE GROUP 6.0 104 106 12,098 | 2024/12/15
B&G FOODS INC 4,625 70 72 8,202 | 2021/6/1
BALL CORP 4,375 93 97 11,149 | 2020/12/15
BALL CORP 5.25 45 47 5,401 | 2025/7/1
BEACON ROOFING SUPPLY IN 6. 375 43 46 5,234 | 2023/10/ 1
BEAZER HOMES USA 8.75 42 45 5,143 | 2022/3/15
BERRY PLASTICS CORP 5.5 136 143 16,323 | 2022/5/15
BERRY PLASTICS CORP 6.0 53 56 6,436 | 2022/10/15
BERRY PLASTICS CORP 5.125 153 156 17,776 | 2023/7/15
BOMBARDIER INC 8.75 97 97 11,063 | 2021/12/1
BOYD GAMING CORP 6. 875 73 78 8,954 | 2023/5/15
BOYD GAMING CORP 6. 375 116 124 14,195 | 2026/4/1
CALATLANTIC GROUP INC 6.25 90 97 11,084 | 2021/12/15
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CALLON PETROLEUM CO 6. 125 31 32 3, 667 2024/10/ 1
CALPINE CORP 5.375 126 124 14, 155 2023/ 1 /15
CALPINE CORP 5.5 109 106 12, 121 2024/ 2/ 1
CAMELOT FINANCE SA 7.875 60 61 7,030 2024/10/15
CARRIZO OIL & GAS INC 6.25 399 414 47, 209 2023/ 4 /15
CBS OUT AMER CAP LLC/COR 5.625 59 61 6, 946 2024/ 2 /15
CBS OUT AMER CAP LLC/COR 5. 875 123 127 14, 500 2025/ 3 /15
CBS RADIO INC 7.25 23 24 2,754 2024/11/ 1
CCO HLDGS LLC/CAP CORP 5.25 71 73 8,410 2022/ 9 /30
CCO HLDGS LLC/CAP CORP 5.125 2 2 234 2023/5/1
CCO HLDGS LLC/CAP CORP 5. 875 139 149 17,019 2024/ 4/ 1
CCO HLDGS LLC/CAP CORP 5. 375 10 10 1, 166 2025/5/1
CCO HLDGS LLC/CAP CORP 5.5 91 92 10, 508 2026/ 5/ 1
CCO HLDGS LLC/CAP CORP 5. 875 36 37 4, 228 2027/5/ 1
CCO HOLDINGS LLC 5.75 137 141 16, 132 2026/ 2 /15
CEDAR FAIR LP/CANADA’S W 5.25 115 119 13, 543 2021/ 3/15
CENTENE CORP 4.75 76 76 8, 668 2022/ 5/15
CENTENE CORP 6. 125 189 197 22,470 2024/ 2 /15
CENTENE CORP 4.75 52 50 5,705 2025/ 1 /15
CENTURYLINK INC 7.5 152 158 18, 027 2024/ 4/ 1
CENTURYLINK INC 5.625 168 159 18, 133 2025/4/1
CEQUEL COM ESCRW 1/CAP C 6. 375 169 175 19, 996 2020/ 9 /15
CEQUEL COM HLDG I 7.75 96 105 11, 962 2025/ 7 /15
CEQUEL COM HLDG I/CAP CP 5.125 75 75 8, 596 2021/12/15
CHEMOURS CO 7.0 234 236 26, 888 2025/ 5 /15
CHENIERE CORP CHRISTI HD 7.0 67 72 8, 260 2024/ 6 /30
CHENIERE CORP CHRISTI HD 5.875 89 90 10, 239 2025/ 3 /31
CHESAPEAKE ENERGY CORP 8.0 113 111 12,725 2025/ 1 /15
CHOICE HOTELS INTL INC 5.75 145 156 17, 837 2022/ 7/ 1
CIT GROUP INC 5.5 292 310 35, 297 2019/ 2 /15
CONCHO RESOURCES INC 5.5 574 596 67,916 2023/4/1
CONSTELLIUM NV 5.75 130 121 13, 828 2024/ 5/15
CONTINENTAL RESOURCES 4.5 61 59 6, 801 2023/4 /15
CONTINENTAL RESOURCES 3.8 162 150 17, 140 2024/6/ 1
CROWNROCK LP/CROWNROCK F 7.75 206 223 25,428 2023/ 2 /15
CSC HOLDINGS INC 8.625 79 87 9,976 2019/ 2 /15
CSC HOLDINGS LLC 5.25 221 212 24, 184 2024/6/ 1
DAVITA HEALTHCARE PARTNE 5.125 121 119 13, 585 2024/ 7 /15
DAVITA INC 5.75 235 245 27,905 2022/ 8 /15
DENBURY RESOURCES INC 9.0 128 136 15, 581 2021/ 5/15
DIAMOND 1 FIN/DIAMOND 2 5.45 95 100 11, 461 2023/ 6 /15
DIAMOND 1 FIN/DIAMOND 2 6.02 185 198 22,617 2026/ 6 /15
DIAMONDBACK ENERGY INC 4.75 32 31 3, 626 2024/11/ 1
DISH DBS CORP 5.875 52 54 6, 256 2022/ 7 /15
DISH DBS CORP 5. 875 141 146 16, 624 2024/11/15
DISH DBS CORP 7.75 309 347 39, 577 2026/ 7/ 1
DOLLAR TREE INC 5.75 123 132 15, 060 2023/3/1
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DYNEGY INC 7.625 44 40 4,592 | 2024/11/1
EXTRADE FINANCIAL CORP 4,625 140 143 16,330 | 2023/9/15
EAGLE MATERIALS INC 4.5 25 24 2,815 | 2026/8/1
ECO SERVICES OP/ECO FIN 8.5 98 104 11,874 | 2022/11/1
EMDEON INC 6.0 72 75 8,560 | 2021/2/15
ENDO FIN LLC/ENDO FINCO 6.5 119 103 11,778 | 2025/2/1
ENDO FIN/ENDO LTD/E FINC 6.0 40 36 4,118 | 2023/7/15
ENERGY TRANSFER EQUITY 5.5 253 249 28,388 | 2027/6/1
ENTEGRIS INC 6.0 124 129 14,689 | 2022/4/1
EQUINIX INC 4.875 163 167 19,101 | 2020/4/1
EQUINIX INC 5.375 54 56 6,389 | 2022/1/1
EQUINIX INC 5.875 235 242 27,638 | 2026/1/15
EXTRACTION OIL&GAS HOLDI 7.875 237 254 28,985 | 2021/7/15
FAGE INTL / FAGE USA 5. 625 77 77 8,815 | 2026/8/15
FIRST DATA CORPORATION 5.375 138 143 16,328 | 2023/8/15
FIRST DATA CORPORATION 7.0 308 326 37,187 | 2023/12/1
FIRST DATA CORPORATION 5.75 356 366 41,691 | 2024/1/15
FREEPORT-MCMORAN C & G 3.55 36 34 3,885 | 2022/3/1
FREEPORT-MCMORAN INC 3.875 84 78 8,965 | 2023/3/15
FREEPORT-MCMORAN INC 4.55 275 261 29,722 | 2024/11/14
FRONTIER COMMUNICATIONS 8. 875 86 90 10,346 | 2020/9/15
FRONTIER COMMUNICATIONS 8.75 235 230 26,192 | 2022/4/15
FRONTIER COMMUNICATIONS 10.5 64 67 7,636 | 2022/9/15
FRONTIER COMMUNICATIONS 7.625 165 146 16,636 | 2024/4/15
FRONTIER COMMUNICATIONS 11.0 195 201 22,882 | 2025/9/15
GATES GLOBAL LLC 6.0 130 127 14,494 | 2022/7/15
GIBRALTAR STEEL CORP OF 6.25 113 115 13,177 | 2021/2/1
GLP CAPITAL LP / FIN II 5.375 43 44 5,051 | 2026/4/15
GRIFOLS WORLDWIDE OP LTD 5.25 200 207 23,607 | 2022/4/1
GRINDING MED/MC GRINDING 7.375 71 73 8,330 | 2023/12/15
GROUP 1 AUTOMOTIVE INC 5.25 91 90 10,288 | 2023/12/15
HCA INC 7.5 559 627 71,388 | 2022/2/15
HCA INC 5.25 65 66 7,542 | 2025/4/15
HCA INC 5.25 7 7 800 | 2026/6/15
HCA INC 4.5 131 124 14,210 | 2027/2/15
HD SUPPLY INC 5.75 47 49 5,577 | 2024/4/15
HDTFS INC 6.25 15 14 1,638 | 2022/10/15
HERC RENTALS INC 7.75 10 10 1,200 | 2024/6/1
HERTZ CORP 5.5 94 84 9,587 | 2024/10/15
HILTON DOMESTIC OPERATIN 4.25 64 63 7,172 | 2024/9/1
HILTON GRAND VACA LLC/IN 6.125 46 47 5,410 | 2024/12/ 1
HOCKEY MERGER SUB 2 INC 7.875 380 390 44,421 | 2021/10/ 1
HUB INTERNATIONAL LTD 9.25 18 18 2,124 | 2021/2/15
HUDBAY MINERALS INC 7.25 30 31 3,562 | 2023/1/15
HUDBAY MINERALS INC 7.625 89 93 10,631 | 2025/1/15
HUGHES SATELLITE SYSTEMS 5.25 80 76 8,714 | 2026/8/1
HUNTSMAN INTERNATIONAL L 4. 875 100 104 11,832 | 2020/11/15
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LA | THS MARKIT 5.0 141 145 16,522 | 2022/11/1
(BUREEAS) | TMS HEALTH INC 5.0 133 133 15,156 | 2026/10/15
INEOS GROUP HOLDINGS SA 5.875 171 174 19,868 | 2019/2/15
INEOS GROUP HOLDINGS SA 5. 625 144 140 15,973 | 2024/8/1
INFOR US INC 5.75 27 28 3,243 | 2020/8/15
INTERNATIONAL GAME TECH 6.25 138 147 16,799 | 2022/2/15
INTERNATIONAL GAME TECH 6.5 92 98 11,199 | 2025/2/15
INTERVAL ACQUISITION COR 5. 625 218 224 25,545 | 2023/4 /15
INTL LEASE FINANCE CORP 4.625 92 96 10,924 | 2021/4/15
ITALICS MERGER SUB 7.125 41 39 4,443 | 2023/7/15
JACK OHIO FIN LLC/FIN 1 6.75 137 138 15,703 | 2021/11/15
JAGUAR HL / PPDI 6.375 197 204 23,253 | 2023/8/1
KFC HLD/PIZZA HUT/TACO 5.25 191 192 21,947 | 2026/6/1
LAMAR MEDIA CORP 5.75 34 36 4,114 | 2026/2/1
LAMB WESTON HLD 4.625 44 44 5,080 | 2024/11/1
LAMB WESTON HLD 4. 875 74 74 8,440 | 2026/11/ 1
LAREDO PETROLEUM INC 5.625 354 361 41,080 | 2022/1/15
LAREDO PETROLEUM INC 7.375 61 64 7,330 | 2022/5/1
LAREDO PETROLEUM INC 6.25 154 160 18,265 | 2023/3/15
LEVEL 3 FINANCING INC 5.375 117 119 13,643 | 2022/8/15
LEVEL 3 FINANCING INC 5.25 91 89 10,204 | 2026/3/15
LIVE NATION ENTERTAINMEN 4,875 101 101 11,490 | 2024/11/1
LTF MERGER SUB INC 8.5 98 100 11,428 | 2023/6/15
MALLINCKRODT FIN/SB 5. 625 59 56 6,417 | 2023/10/15
MALLINCKRODT FIN/SB 5.5 40 35 4,027 | 2025/4/15
MATCH GROUP INC 6. 375 116 122 13,972 | 2024/6/1
MDC PARTNERS INC 6.5 305 276 31,403 | 2024/5/1
MEDNAX INC 5.25 70 71 8,143 | 2023/12/1
MERITAGE HOMES CORP 7.0 121 132 15,039 | 2022/4/1
MGM GROWTH LP/MGP ESCROW 4.5 48 46 5,283 | 2026/9/1
MGM MIRAGE INC 11.375 321 357 40,674 | 2018/3/1
MGM RESORTS INTL 6.75 121 133 15,211 | 2020/10/ 1
MGM RESORTS INTL 6.0 83 90 10,269 | 2023/3/15
MGM RESORTS INTL 4.625 270 259 29,489 | 2026/9/1
MGP ESCROW ISSUER/CO-ISS 5. 625 49 51 5,881 | 2024/5/1
MICROSEMI CORP 9.125 99 114 13,065 | 2023/4 /15
MOLINA HEALTHCARE INC 5.375 120 121 13,788 | 2022/11/15
MPH ACQUISITION HOLDINGS 7.125 181 191 21,793 | 2024/6/1
MPLX LP 144A 5.5 134 140 15,931 | 2023/2/15
MPLX LP 144A 4.5 76 77 8,793 | 2023/7/15
MPLX LP 144A 4. 875 377 386 44,007 | 2024/12/1
MSCI INC 5.25 115 119 13,574 | 2024/11/15
MSCI INC 5.75 136 142 16,207 | 2025/8/15
MTW FOODSERVICE ESCROW 9.5 54 62 7,080 | 2024/2/15
NABORS INDUSTRIES INC 5.5 22 22 2,540 | 2023/1/15
NAVIENT CORP 5.0 28 28 3,233 | 2020/10/26
NAVIENT CORP 6. 625 62 65 7,441 | 2021/7/26
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L% | NEPTUNE FINCO CORP 10. 875 120 141 16,097 | 2025/10/15
(AUREEAS) | NEPTUNE FINCO CORP 6. 625 281 305 34,766 | 2025/10/15
NETFLIX INC 5.5 80 86 9,806 | 2022/2/15
NETFLIX INC 5.875 223 244 27,780 | 2025/2/15
NETFLIX INC 4,375 275 268 30,543 | 2026/11/15
NEW AMETHYST CORP 6.25 29 30 3,476 | 2024/12/ 1
NEWFIELD EXPLORATION CO 5.75 10 10 1,200 | 2022/1/30
NEWFIELD EXPLORATION CO 5. 625 123 129 14,728 | 2024/ 7/1
NOVELLS CORP 6.25 71 75 8,562 | 2024/8/15
NOVELLS CORP 5.875 204 208 23,673 | 2026/ 9 /30
NRG ENERGY INC 6.25 148 148 16,922 | 2022/7/15
NRG ENERGY INC 6.25 23 22 2,538 | 2024/5/1
NRG ENERGY INC 7.25 77 76 8,672 | 2026/5/15
NRG ENERGY INC 6. 625 125 117 13,332 | 2027/1/15
NRG YIELD OPERATING LLC 5.375 233 231 26,293 | 2024/8/15
NRG YIELD OPERATING LLC 5.0 36 34 3,901 | 2026/9/15
NUMERICABLE GROUP SA 6.0 319 326 37,109 | 2022/5/15
NUMERICABLE-SFR SA 7.375 241 244 27,864 | 2026/5/1
NXP BV/NXP FUNDING LLC 4.125 36 37 4,269 | 2021/6/1
NXP BV/NXP FUNDING LLC 4.625 96 101 11,522 | 2022/6/15
NXP BV/NXP FUNDING LLC 5.75 104 109 12,512 | 2023/3/15
OASIS PETROLEUM INC 6. 875 22 22 2,583 | 2022/3/15
OASIS PETROLEUM INC 6. 875 155 159 18,130 | 2023/1/15
ONEMAIN FIN HOLDINGS INC 6.75 94 98 11,188 | 2019/12/15
ONEMAIN FIN HOLDINGS INC 7.25 118 121 13,863 | 2021/12/15
OWENS-BROCKWAY 5.875 68 71 8,089 | 2023/8/15
OWENS-BROCKWAY 6. 375 11 11 1,328 | 2025/8/15
PARSLEY ENERGY LLC/FINAN 6. 25 161 169 19,255 | 2024/6/1
PARSLEY ENERGY LLC/FINAN 5.375 137 138 15,761 | 2025/1/15
PATRIOT MERGER CORP 9.0 34 35 4,018 | 2021/7/15
PDC ENERGY INC 6.125 161 166 18,958 | 2024/9/15
PENSKE AUTOMOTIVE GROUP 5.375 128 127 14,453 | 2024/12/ 1
PENSKE AUTOMOTIVE GROUP 5.5 9 8 1,000 | 2026/5/15
PINNACLE FOODS INC 5.875 17 17 2,045 | 2024/1/15
PLASTIPAK HOLDINGS INC 6.5 118 124 14,129 | 2021/10/ 1
PLATFORM SPECIA 144A 10. 375 108 119 13,577 | 2021/5/1
PLAYA RESORTS HOLDINGS 8.0 225 231 26,366 | 2020/ 8/15
POST HOLDINGS INC 6.0 67 69 7,956 | 2022/12/15
POST HOLDINGS INC 7.75 179 198 22,579 | 2024/ 3/15
POST HOLDINGS INC 5.0 114 110 12,535 | 2026/8/15
PQ CORP 6.75 116 124 14,121 | 2022/11/15
PRECISION DRILLING CORP 7.75 11 11 1,301 | 2023/12/15
PRESTIGE BRANDS INC 6. 375 130 137 15,677 | 2024/3/1
PROJECT HOMESTAKE MERGER 8. 875 107 112 12,782 | 2023/3/1
PROVIDENT FDG/PFG FIN 6.75 247 250 28,452 | 2021/6/15
PSPC ESCROW CORP 6.5 59 59 6,762 | 2022/2/1
PTC INC 6.0 101 106 12,151 | 2024/5/15
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L% | QEP RESOURCES INC 5.25 5 4 567 | 2023/5/1
(AOREEADS | QTS LP/FINANCE 5.875 130 132 15,041 | 2022/8/1
QUICKEN LOANS INC 5.75 116 113 12,867 | 2025/5/1
RANGE RESOURCES CORP 5.0 40 39 4,516 | 2022/8/15
RANGE RESOURCES CORP 5.0 76 75 8,538 | 2023/3/15
REYNOLDS GRP 1SS/REYNOLD 5.75 165 170 19,358 | 2020/10/15
REYNOLDS GRP 1SS/REYNOLD 7.0 154 163 18,648 | 2024/7/15
RITCHIE BROS AUCTIONEERS 5.375 31 31 3,526 | 2025/1/15
RITE AID CORP 6.75 45 47 5,395 | 2021/6/15
RITE AID CORP 6.125 148 160 18,244 | 2023/4/1
RIVERS PITTSBURGH LP/FIN 6.125 30 30 3,489 | 2021/8/15
RSP PERMIAN INC 6. 625 158 167 19,054 | 2022/10/ 1
SABINE PASS LIQUEFACTION 5. 625 267 282 32,123 | 2025/3/1
SABINE PASS LIQUEFACTION 5.875 185 196 22,362 | 2026/ 6 /30
SABINE PASS LIQUEFACTION 5.0 73 72 8,274 | 2027/3/15
SALLY HOLDINGS/SALLY CAP 5. 625 113 118 13,434 | 2025/12/1
SBA COMMUNICATIONS CORP 4. 875 363 354 40,369 | 2024/9/1
SCHAEFFLER FINANCE BV 4.25 226 231 26,386 | 2021/5/15
SCHAEFFLER VERWALTUNG ZW 4.75 85 81 9,259 | 2026/9/15
SCIENTIFIC GAMES INTERNA 10.0 237 230 26,224 | 2022/12/1
SCOTTS MIRACLE-GRO CO 6.0 215 228 26,050 | 2023/10/15
SENSATA TECHNOLOGIES BV 5.0 70 69 7,884 | 2025/10/1
SESI LLC 6. 375 75 75 8,554 | 2019/5/1
SESI LLC 7.125 21 21 2,395 | 2021/12/15
SGMS ESCROW CORP 7.0 245 262 29,824 | 2022/1/1
SIGNODE INDUSTRIAL GROUP 6. 375 46 46 5,272 | 2022/5/1
SIRIUS XM RADIO INC 4,625 117 115 13,128 | 2023/5/15
STWF MERGER SUB/SPRING I 6.25 104 107 12,246 | 2021/6/1
SLM CORP 8.0 16 17 2,011 | 2020/3/25
SLM CORP 7.25 55 57 6,556 | 2022/1/25
SLM CORP 6.125 144 138 15,768 | 2024/3/25
SM ENERGY €O 5.625 34 33 3,819 | 2025/6/1
SM ENERGY €O 6.75 131 136 15,574 | 2026/9/15
SOLERA LLC / SOLERA FINA 10.5 146 164 18,769 | 2024/3/1
SPECTRUM BRANDS INC 5.75 170 178 20,259 | 2025/7/15
SPRINGLEAF FINANCE CORP 8.25 10 10 1,205 | 2020/12/15
SPRINGLEAF FINANCE CORP 8.25 36 36 4,146 | 2023/10/ 1
SPRINT CORP 7.875 158 166 18,964 | 2023/9/15
SPRINT CORP 7.125 58 59 6,714 | 2024/6/15
SPRINT CORP 7.625 208 216 24,610 | 2025/2/15
SPRINT NEXTEL CORP 7.0 179 195 22,197 | 2020/3/1
SPRINT NEXTEL CORP 11.5 203 245 27,945 | 2021/11/15
SPX FLOW INC 5. 625 29 28 3,286 | 2024/8/15
SPX FLOW INC 5.875 108 106 12,148 | 2026/8/15
STANDARD INDUSTRIES INC 5.5 95 98 11,213 | 2023/2/15
STANDARD PACIFIC CORP 5.875 17 17 2,011 | 2024/11/15
STERIGENICS-NORDION HOLD 6.5 123 125 14,308 | 2023/5/15
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SUGAR HSP GMNG PROP/FIN 6. 375 147 147 16, 766 2021/6/1
SURGICAL CARE AFFILIATES 6.0 47 48 5,520 2023/4/1
T-MOBILE USA INC 6. 633 211 222 25, 318 2021/4 /28
T-MOBILE USA INC 6. 125 137 144 16, 404 2022/ 1 /15
T-MOBILE USA INC 6.0 42 44 5,035 2023/3/1
T-MOBILE USA INC 6.5 45 48 5,497 2024/ 1 /15
T-MOBILE USA INC 6.5 438 477 54, 284 2026/ 1 /15
TALLGRASS NRG PRTNR/FIN 5.5 40 39 4, 528 2024/ 9 /15
TARGA RESOURCES PARTNERS 5.25 11 11 1, 270 2023/5/1
TARGA RESOURCES PARTNERS 4.25 73 69 7,952 2023/11/15
TARGA RESOURCES PARTNERS 6.75 104 112 12, 749 2024/ 3 /15
TARGA RESOURCES PARTNERS 5. 375 211 209 23,825 2027/ 2/ 1
TAYLOR MORRISON COMM/MON 5.25 131 134 15, 350 2021/ 4 /15
TECK RESOURCES LIMITED 8.5 85 99 11, 362 2024/6/ 1
TECK RESOURCES LIMITED 6. 25 201 203 23,182 2041/ 7 /15
TELECOM ITALIA SPA 5.303 115 113 12,903 2024/ 5 /30
TELEFLEX INC 4.875 28 28 3,185 2026/6/ 1
TEMPUR SEALY INTL INC 5.625 70 72 8, 282 2023/10/15
TEMPUR SEALY INTL INC 5.5 80 80 9, 164 2026/ 6 /15
TENET HEALTHCARE CORP 4.5 350 343 39, 122 2021/4/1
TENET HEALTHCARE CORP 7.5 54 56 6, 404 2022/1/1
TENET HEALTHCARE CORP 8.125 69 64 7,335 2022/ 4/ 1
TESORO LOGISTICS LP/CORP 5.5 38 40 4, 598 2019/10/15
TESORO LOGISTICS LP/CORP 6.25 100 107 12, 187 2022/10/15
TESORO LOGISTICS LP/CORP 6. 375 84 90 10, 315 2024/ 5/ 1
TESORO LOGISTICS LP/CORP 5.25 148 150 17, 090 2025/1 /15
TRANSDIGM INC 6.5 131 136 15, 537 2024/ 7 /15
TRANSDIGM INC 6.5 34 35 4,003 2025/ 5/15
TRANSDIGM INC 6. 375 183 189 21,603 2026/ 6 /15
TREEHOUSE FOODS INC 6.0 24 25 2,887 2024/ 2 /15
UNITED RENTALS NORTH AM 6. 125 139 147 16, 762 2023/ 6 /15
UNITED RENTALS NORTH AM 5. 875 131 135 15, 391 2026/ 9 /15
UNITED RENTALS NORTH AM 5.5 32 32 3, 645 2027/ 5/15
UNITYMEDIA HESSEN / NRW 5.5 222 229 26, 119 2023/1/15
UNITYMEDIA HESSEN / NRW 5.0 85 83 9,477 2025/ 1 /15
UNITYMEDIA KABELBW GMBH 6. 125 32 33 3, 756 2025/ 1 /15
UNIVISION COMMUNICATIONS 5.125 274 263 29, 945 2025/ 2 /15
US CONCRETE INC 6. 375 48 50 5,720 2024/6/ 1
VALEANT PHARMACEUTICALS 5.5 62 46 5,334 2023/3/1
VALVOLINE FINCO TWO LLC 5.5 16 16 1,893 2024/ 7 /15
VERISIGN INC 4.625 106 108 12, 391 2023/5/1
VERISIGN INC 5.25 145 149 17,032 2025/4 /1
VIDEOTRON LTEE 5.0 297 306 34, 845 2022/ 7 /15
VIRGIN MEDIA FINANCE PLC 6.0 50 50 5,738 2024/10/15
VIRGIN MEDIA FINANCE PLC 5.75 390 382 43, 538 2025/ 1 /15
VPI ESCROW CORP 6. 375 79 67 7,729 2020/10/15
VPII ESCROW CORP 7.5 226 194 22, 080 2021/ 7 /15
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@ A& % | VRX ESCROW CORP 5.875 211 160 18, 304 2023/ 5 /15
(GDREEAES | VRX ESCROW CORP 6. 125 210 159 18, 097 2025/ 4 /15
WAYNE MERGER SUB LLC 8.25 10 10 1, 151 2023/8/1
WEATHERFORD BERMUDA 7.75 138 139 15, 837 2021/ 6 /15
WEATHERFORD BERMUDA 8.25 104 103 11, 743 2023/ 6 /15
WEATHERFORD INTL LTD 9. 875 29 30 3, 480 2024/ 2 /15
WESCO DISTRIBUTION INC 5. 375 44 44 5, 043 2024/ 6 /15
WESTERN GAS PARTNERS 4.0 88 88 10, 119 2022/ 7/ 1
WHITEWAVE FOODS CO 5. 375 109 120 13,734 2022/10/ 1
WHITING PETROLEUM CORP 5.75 151 150 17,114 2021/ 3 /15
WHITING PETROLEUM CORP 6.25 58 57 6, 549 2023/ 4/1
WILLIAMS COMPANIES INC 3.7 115 110 12, 537 2023/1/15
WILLIAMS COMPANIES INC 4.55 326 322 36, 718 2024/ 6 /24
WIND ACQUISITION FIN SA 6.5 15 15 1,779 2020/ 4 /30
WIND ACQUISITION FIN SA 4.75 200 202 23,038 2020/ 7 /15
WIND ACQUISITION FIN SA 7.375 47 48 5, 545 2021/ 4 /23
WPX ENERGY INC 6.0 391 410 46, 708 2022/ 1 /15
ZAYO GROUP LLC/ZAYO CAP 6.0 81 85 9, 699 2023/4/1
ZAYO GROUP LLC/ZAYO CAP 6. 375 230 242 27, 606 2025/ 5 /15
ZEBRA TECHNOLOGIES CORP 7.25 82 89 10, 180 2022/10/15
ZEKELMAN INDUSTRIES INC 9. 875 28 31 3,528 2023/ 6 /15
ZF NA CAPITAL 4.75 94 95 10, 894 2025/ 4 /29
Z1GGO SECURED FINANCE BV 5.5 332 323 36, 850 2027/1/15
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231,206,295

6,430,548
1,785,464
4,049,940

76

243,472,323
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27,937
1,174,073
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484,873
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2017

238,080,995

492,397,519

10,497
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26,632,197,163
13,707

50,308

3,948
(7,346)

46,910

2,311,551

14,194
(382,730)

1,943,015

2016

251,986,554

473,778,688
9,418

29,978,825,791
12,969

2015

280,808,784

931,019,578
10,707

32,117,387,216
14,389
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TEHEEEENE)
USD 370,000 TRANSFIELD SVC 8.375% 15/05/20 144A 370,000 388,500 0.17
USD 200,000 AUS FINANCE PTY 6.875% 1/11/19 144A 200,000 201,500 0.08
570,000 590,000 0.25
Hit A=A T 570,000 590,000 0.25
F—AN)T
TEHEEEENE)
USD 200,000  JBS INVEST 7.75% 28/10/20 144A 200,000 211,500 0.09
200,000 211,500 0.09
G A—ANT 200,000 211,500 0.09
ININT
LELEEELAR)
USD 150,000  SILVERSEA CRUISE 7.25% 01/02/25 144 150,000 153,563 0.06
150,000 153,563 0.06
BEf 150,000 153,563 0.06
NIa—FHE
TEk
- 898  TRAVELPORT WORLWIDE LTD 14,490 12,797 0.01
14,490 12,797 0.01
LELEEELAR)
USD 600,000 DIGICEL LTD 6.75% 01/03/23 144A 582,000 557,999 0.22
USD 400,000  FLY LEASING 6.75% 15/12/20 409,500 418,499 0.17
USD 375,000 WEATHERFORD INTL 9.875% 15/02/24 14 373,406 405,000 0.17
USD 250,000 AIRCASTLE LTD 5.125% 15/03/21 256,359 262,813 0.11
USD 200,000 NCL CORP 4.625% 15/11/20  144A 200,000 204,500 0.09
USD 200,000 DIGICEL LTD 7% 15/02/20 144A 200,000 195,250 0.08
USD 200,000 DIGICEL GP LTD 7.125% 01/04/22 144A 200,167 160,060 0.07
USD 125,000  AIRCASTLE LTD 6.25% 01/12/19 125,000 135,625 0.06
USD 125,000  VIKING CRUISES LTD 6.25% 15/5/25 14 125,188 120,000 0.05
USD 75,000 WEATHERFORD BERMUDA 7.75% 15/06/21 74,250 77,438 0.03
USD 65,000 AIRCASTLE LTD 5.5% 15/02/22 65,000 67,763 0.03
USD 75,000 WEATHERFORD BERMUDA 6.75% 15/09/40 60,000 62,625 0.03
USD 50,000 AIRCASTLE LTD 5% 01/04/23 50,000 50,500 0.02
USD 50,000 WEATHERFORD BERMUDA 6.5% 01/08/36 40,750 42,000 0.02
2,761,620 2,760,072 1.15
BT 2,776,110 2,772,869 1.16
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USD 115,000 PRECISION DRILLING 6.625% 15/11/20 59,696 70,341 0.03
59,696 70,341 0.03
EEIHE (EESFE)
USD 950,000 TECK RESOURCES LTD 6.125% 01/10/35 872,067 973,749 0.42
USD 755,000 BOMBARDIER INC 8.75% 01/12/21 144A 747,457 810,208 0.35
USD 410,000 GFL ENVIRONMENTAL 9.875% 01/2/21 14 410,974 445,874 0.19
USD 430,000 FIRST QUANTUM MIN 6.75% 15/02/20 14 392,876 441,020 0.19
USD 525,000 VRX ESCROW 6.125% 15/4/25 144A 451,057 395,062 0.17
USD 365,000 GIBSON ENERGY INC 6.75% 15/07/21 14 382,300 378,688 0.16
USD 325,000 AIR CANADA 7.75% 15/04/21 144A 328,000 365,625 0.15
USD 370,000  VPII ESCROW CORP 6.75% 15/8/18 144a 359,406 364,450 0.15
USD 325,000 1011778 BC/NEWRED 4.625% 15/01/22 1 324,573 333,228 0.14
USD 325,000 TECH RESOURCES LTD 6.25% 15/07/41 275,375 333,125 0.14
USD 325,000 TAMGOLD CORP 6.75% 01/10/20 144A 310,000 326,625 0.14
USD 300,000 MEG ENERGY CORP 6.5% 15/01/25 144A 300,000 303,000 0.13
USD 325,000 MEG ENERGY CORP 6.375% 30/1/23 144A 269,500 301,438 0.13
USD 290,000 OPEN TEXT 5.625% 15/01/23 144A 290,000 300,875 0.13
USD 275,000 OPEN TEXT CORP 5.875% 01/06/26 144A 275,000 288,063 0.12
USD 260,000 FIRST QUANTUM MIN 7% 15/02/21 144A 254,256 268,226 0.11
USD 245,000 LUNDIN MINING 7.5% 1/11/20 144A 247,195 260,006 0.11
USD 250,000 GARDA WORLD SEC 7.25% 15/11/21 144A 252,875 239,063 0.10
USD 225,000 TECK RESOURCES LTD 4.75% 15/01/22 216,406 230,063 0.10
USD 300,000 VRX ESCROW 5.875% 15/05/23 144A 284,491 228,750 0.10
USD 225,000 CASCADES INC 5.75% 15/07/23 144A 225,000 227,531 0.10
USD 225,000 BOMBARDIER INC 6% 15/10/22 144A 196,529 220,275 0.09
USD 250,000  VPII ESCROW CORP 7.5% 15/07/21 144A 220,625 216,875 0.09
USD 225,000 GARDA WORLD SEC 7.25% 15/11/21 144a 236,813 215,156 0.09
USD 180,000 TECK RESOURCES 8.5% 01/06/24  144A 185,000 209,250 0.09
USD 200,000 101178 BC/NEW RED 6% 01/04/22 144A 199,946 208,250 0.09
USD 200,000 BOMBARDIER INC 6.125% 15/01/23 144A 177,281 195,000 0.08
USD 175,000 PARAMOUNT RES 6.875% 30/06/23 144A 174,183 187,250 0.08
USD 175,000 BOMBARDIER INC 7.5% 15/03/25 144A 161,656 174,615 0.07
USD 150,000 BROOKFIELD RESID 6.5% 15/12/20 144A 150,000 154,500 0.06
USD 150,000 MEG ENERGY CORP 6.5% 15/03/21 144A 146,629 153,975 0.06
USD 150,000  PRECISION DRILL 6.5% 15/12/21 124,875 153,750 0.06
USD 150,000 MEG ENERGY CORP 7% 31/03/24 144A 109,825 140,625 0.06
USD 125,000 KINROSS GOLD CORP 5.125% 01/09/21 129,375 130,000 0.05
USD 120,000  PRECISION DRILLING 7.75% 15/12/23 1 123,193 129,900 0.05
USD 125,000 TRINIDAD DRIL 6.625% 15/02/25 144A 125,000 127,813 0.05
USD 125,000 LG FINANCECO 5.875% 01/11/24  144A 125,000 126,875 0.05
USD 100,000 GFL ENV INC 7.875% 01/04/20 144A 99,488 104,000 0.04
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USD 100,000 CASCADES INC 5.5% 15/07/22 144A 100,000 101,625 0.04
USD 200,000 CONCORDIA HEALTH 9.5% 21/10/22 144A 154,129 86,000 0.04
USD 75,000 LUNDIN MINING 7.875% 1/11/22 144A 68,500 81,750 0.03
USD 81,000 TECK RESOURCES LTD 3% 01/03/19 78,368 81,405 0.03
USD 75,000 AURICO GOLD 7.75% 01/04/20 144A 73,231 78,188 0.03
USD 75,000 KISSNER GR HDG 8.375% 01/12/22 144A 75,469 77,813 0.03
USD 75,000 MATTAMY GROUP 6.5% 15/11/20 144A 74,750 76,500 0.03
USD 125,000 MILLAR WESTERN 8.5% 01/04/21 101,719 68,750 0.03
USD 75,000 MDC PARTNERS INC 6.5% 01/05/24 144A 75,000 65,250 0.03
USD 50,000 BROOKFIELD RESID 6.375% 15/5/25 144 50,000 50,375 0.02
USD 50,000 TECK RESOURCES LTD 6% 15/08/40 34,750 49,875 0.02
USD 50,000 CENOVUS ENERGY 3.8% 15/09/23 36,375 49,718 0.02
USD 45,000 TECK RESOURCES 8% 01/06/21 144A 45,000 49,613 0.02
USD 50,000 PRECISION DRILLING 5.25% 15/11/24 50,000 49,125 0.02
USD 75,000 MOOD MEDIA CORP 9.25% 15/10/20 144A 75,000 46,500 0.02
USD 45,000 BAYTEX ENERGY CORP 5.625% 1/6/24 14 37,484 41,400 0.02
USD 25,000 TECK RESOURCES LTD 4.5% 15/01/21 25,313 25,438 0.01
USD 50,000 CONCORDIA HLTH COR 7% 15/04/23 144A 49,481 18,625 0.01
USD 275,000 LIGHTSTREAM RESOUR 8.625% 1/2/20 14 273,625 12,375 0.01
USD 5,000 BAYTEX ENERGY 5.125% 01/06/21 144A 4275 4,625 0.00
USD 400,000 SANJEL CORP 7.5% 19/06/19 353,500 400 0.00
11,990,195 11,778,128 4.95
it a 12,049,891 11,848,469 4.98
TARVEES
ZOiES
USD 150,000 TRANSOCEAN PROT 6.25% 01/12/24 144A 147,750 154,875 0.07
147,750 154,875 0.07
RATVITVT/E IR
USD 150,000 TRANSOCEAN INC STUP 3.8% 15/10/22 119,188 136,781 0.06
119,188 136,781 0.06
BEE(EE SRR
USD 600,000  WYNN MACAU 5.25% 15/10/21 144A 559,999 610,499 0.25
USD 400,000 UPCB FINANCE IV 5.375% 15/1/25 144A 398,999 404,500 0.17
USD 390,000 NOBLE HDGS INTL 7.75% 15/01/24 382,239 386,100 0.16
USD 210,000 PARK AEROSPACE HDG 5.25% 15/08/22 1 210,438 215,250 0.09
USD 200,000 SABLE INTL FIN 6.875% 01/08/22 144A 197,288 211,110 0.09
USD 200,000 NEXTEER AUTO 5.875% 15/11/21 144A 200,000 208,000 0.09
USD 200,000 PARK AEROSPACE 5.5% 15/02/24  144A 200,000 205,250 0.09
USD 230,000 TRANSOCEAN INC 6.8% 15/03/38 137,400 185,150 0.08
USD 205,000 NOBLE HLDGS INTL 5.25% 15/03/42 98,913 149,650 0.06
USD 25,000 BCP SINGAPORE VI 8% 15/04/21 144A 25,000 24,563 0.01
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USD 3,000 NOBLE HDGS INTL 4.9% 01/08/20 2,483 3,008 0.00
2,412,759 2,603,080 1.09
ARt A~ R 2,679,697 2,894,736 1.22
ITSUR
ZOfES
USD 200,000 REXEL SA 5.25% 15/06/20 144A 131,975 136,125 0.06
131,975 136,125 0.06
TEEEEEFE
USD 1,000,000 NUMERICABLE GRP 6% 15/05/22 144A 995,452 1,032,550 0.43
USD 1,000,000 NUMERICABLE SFR 7.375% 01/05/26 144 1,006,499 1,028,500 0.43
USD 255,000 SPCM SA 6% 15/01/22 144A 267,908 264,563 0.11
2,269,859 2,325,613 0.97
i A 2,401,834 2,461,738 1.03
(N
RAA2HAUR (PIK) &
USD 475,000 SCHAEFFLER VER PIK 4.5% 15/09/23 14 470,188 470,012 0.21
USD 205,000 SCHAEFFLER PIK 4.75% 15/09/26 144A 205,000 201,413 0.08
USD 200,000 SCHAEFFLER VE PIK 4.125% 15/9/21 14 200,000 201,290 0.08
875,188 872,715 0.37
TEEEEEFE
USD 600,000 UNITYMEDIA KABEL 6.125% 15/01/25 14 602,750 619,500 0.25
USD 450,000 UNITYMEDIA KABEL 5% 15/01/25 144A 450,000 456,750 0.19
USD 390,000 COMMERZBANK AG 8.125% 19/09/23 144A 457,181 444,912 0.19
USD 200,000 UNITYMEDIA HESSEN 5.5% 15/01/23 144 198,000 207,000 0.09
1,707,931 1,728,162 0.72
B 2,583,119 2,600,877 1.09
FAILSUE
EEIEFIE
USD 200,000 ARDAGH PKG FIN FRN 15/12/19 144A 200,000 203,000 0.09
200,000 203,000 0.09
LEEEEEFE
USD 450,000 AERCAP IRELAND 4.625% 30/10/20 450,000 473,090 0.19
USD 435,000 ARDAGH PKG FIN 7.25% 15/05/24 144A 441,500 465,450 0.20
USD 200,000 ALLEGION PLC 5.875% 15/09/23 202,727 213,000 0.09
USD 200,000 ARDAGH PACK 6.25% 31/01/19  144A 200,000 203,700 0.09
USD 200,000 ARDAGH PKG FIN 6% 15/02/25 144A 200,000 201,250 0.08
1,494,227 1,556,490 0.65
HitTANTUR 1,694,227 1,759,490 0.74
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oI NG
RAA2 AR (PIK) &
USD 600,000  ARD FIN SA PIK 7.125% 15/09/23 144A 600,500 610,500 0.25
EUR 300,000 ARD FIN SA PIK 6.625% 15/09/23 REGS 337,560 324,212 0.14
938,060 934,712 0.39
RATYITIT IR
USD 545,000 ARCELORMITTAL STUP 25/02/22 494,069 615,850 0.26
USD 175,000  ARCELORMITTAL STUP 15/10/39 185,375 194,031 0.08
679,444 809,881 0.34
LEHE(EELAR)
USD 900,000 ALTICE SA 7.75% 15/05/22  144A 904,874 957,006 0.40
USD 800,000  WIND ACQUIS FIN 7.375% 23/04/21 144 798,870 832,000 0.35
USD 630,000 CAMELOT FINANCE 7.875% 15/10/24 144 631,406 666,225 0.28
USD 575,000 INTEL JACKSON 7.25% 01/04/19 489,688 493,063 0.21
USD 400,000 CONSOLIDATED NRG 6.75% 15/10/19 144 396,000 401,000 0.17
USD 350,000 INTELSAT JACK 8% 15/02/24 144A 352,822 363,125 0.15
UsSD 335,000 MALLINCKRODT FIN 5.75% 1/8/22 144A 336,865 304,850 0.13
USD 225,000  ALTICE FIN SA 6.625% 15/02/23 144A 234,563 235,969 0.10
USD 220,000 ALTICE SA 7.625% 15/02/23  144A 220,000 232,650 0.10
USD 200,000 ALTICE USFINII 7.75% 15/7/25 144 198,275 221,250 0.09
USD 250,000 MALLINCKRODT FIN 5.5% 15/04/25 144A 250,000 214,375 0.09
USD 200,000 TRINSEO OP/FIN 6.75% 01/05/22 144A 200,000 211,250 0.09
USD 200,000  ALTICE FINANCING 7.5% 15/05/26 144A 200,000 210,992 0.09
USD 200,000 ALBEA BEAUTY HDGS 8.375% 1/11/19 14 200,000 207,750 0.09
USD 200,000 INEOS GROUP HDGS 5.875% 15/02/19 14 200,000 203,250 0.09
USD 200,000 COVERIS HDGS SA 7.875% 01/11/19 144 200,000 201,000 0.08
USD 200,000 INEOS GROUP HDGS 5.625% 01/08/24 14 200,000 200,000 0.08
USD 200,000 TOPAZ MARINE 8.625% 01/11/18  144A 200,000 198,016 0.08
USD 200,000 MALLINCKRODT FIN 5.625% 15/10/23 14 200,000 176,000 0.07
USD 261,000 INTELSAT CONNECT 12.5% 1/04/22 144A 386,799 164,430 0.07
USD 163,000 INTELSAT LUX 6.75% 01/06/18 118,144 139,365 0.06
USD 152,000 INTELSAT LUX 7.75% 01/06/21 109,774 52,060 0.02
USD 150,000 INTELSAT LUX 8.125% 01/06/23 71,679 46,500 0.02
7,099,759 6,932,126 291
Btk Ts 8,717,263 8,676,719 3.64
I—IvILHEE
LEHE(EELAR)
USD 300,000 NAVIOS MARITIME 8.125% 15/11/21 144 303,469 272,250 0.12
USD 150,000 NAVIOS MARITIME 7.375% 15/1/22 144A 150,000 101,250 0.04
453,469 373,500 0.16
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B
- 8,657  SEASPAN CORP PFD 6.375% 30/04/19 216,579 218,330 0.09
216,579 218,330 0.09
Bttt S 670,048 591,830 0.25
AEL0
LEHE(EELAR)
USD 200,000 CEMEX SAB DE CV 7.75% 16/04/26 144A 199,972 222,000 0.09
USD 200,000 CEMEX SAB DE CV 5.7% 11/1/25 144A 200,000 202,374 0.09
399,972 424,374 0.18
Gt AFT = 399,972 424,374 0.18
Pz
TEEEEEFE
USD 515,000  ZIGGO BOND FIN 6% 15/01/27 144A 502,438 509,850 0.21
USD 315,000  ZIGGO SEC 5.5% 15/01/27 144A 312,000 313,031 0.13
USD 250,000 CONSTELLIUM NV 5.75% 15/05/24 144A 250,000 240,000 0.10
UsSD 200,000 VTR FIN 6.875% 15/01/24 144A 200,000 209,760 0.09
USD 200,000 LBC TANK TERM 6.875% 15/05/23 144A 200,000 208,000 0.09
USD 200,000 MARFRIG HLDG EUR 6.875% 24/6/19 14 203,500 208,000 0.09
USD 200,000 NXP BV/NXP FD 4.125% 15/06/20 144A 201,250 207,000 0.09
USD 200,000 ZIGGO BONG FIN 5.875% 15/01/25 144A 200,000 202,500 0.09
USD 200,000 ALPHA 3 BV US BID 6.25% 01/02/25 14 200,000 201,500 0.08
2,269,188 2,299,641 0.97
Gt AT 2,269,188 2,299,641 0.97
AAR
EEISFE
USD 200,000 CREDIT SUISSE GR FRN 29/12/49 144A 188,750 197,636 0.08
188,750 197,636 0.08
Bt AR 188,750 197,636 0.08
A1FYR
EEISFIE
USD 750,000  RBS FRN 29/03/49 U 621,281 702,908 0.30
USD 400,000 BARCLAYS BK PLC FRN 29/12/49 402,486 418,448 0.18
USD 389,000 BARCLAYS BANK PLC FRN 10/04/23 392,242 408,936 0.17
USD 200,000 STANDARD CHARTERED FRN 29/12/49 144 200,000 199,900 0.08
USD 200,000 RBS FRN 29/12/49 200,000 194,000 0.08
1,816,009 1,924,192 0.81
LEHE(EELAR)
USD 835,000 RBS 6.125% 15/12/22 907,903 880,703 0.36
USD 540,000 IHS INC 5% 01/11/22 144A 547,100 559,575 0.23
USD 480,000  VIRGIN MEDIA FIN 6% 15/10/24 144A 479,775 500,102 0.21
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USD 400,000 VIRGIN MEDIA FIN 5.75% 15/01/25 144 385,500 407,948 0.17
USD 400,000 ANGLO AMERICAN 4.125% 27/09/22 144A 337,500 403,560 0.17
USD 490,000 ENSCO PLC 5.75% 01/10/44 286,178 393,225 0.17
USD 275,000  VIRGIN MEDIA SEC 5.25% 15/01/26 144 268,813 276,375 0.12
USD 200,000 VIRGIN MEDIA SEC 5.5% 15/01/25 144A 209,500 204,500 0.09
USD 200,000 TULLOW OIL 6% 01/11/20 144A 182,500 190,250 0.08
USD 75,000 INMARSAT FIN 6.5% 01/10/24 144A 75,000 76,688 0.03
3,679,769 3,892,926 1.63
Bt AXUR 5,495,778 5,817,118 2.44
TAYH
NnNoyn—y
USD 18,225 GLOBAL AVIATION FRN 13/08/17 2ND TL 98,083 2 0.00
98,083 2 0.00
B
USD 50,000 CHESAPEAKE ENER CV 5.5% 15/09/23 14 50,000 53,591 0.02
50,000 53,591 0.02
EESFIE
USD 1,350,000 BANK OF AMERICA CORP FRN 23/10/49 Z 1,369,154 1,449,251 0.61
USD 950,000 CITIGROUP INC FRN 29/12/49 HYBRID 947,378 973,749 0.41
USD 475,000 BANK OF AMERICA CORP FRN 29/09/49 X 474,688 496,526 021
USD 450,000 JP MORGAN CHASE & CO FRN 29/12/49 U 450,563 466,110 0.20
USD 175,000 GOLDMAN SACHS FRN 29/12/49 L 178,563 180,560 0.08
USD 175,000 JPMORGAN CHASE CO FRN 29/12/49 V 174,045 175,835 0.07
USD 150,000 GOLDMAN SACHS FRN 31/12/49 M 150,438 153,450 0.06
USD 150,000 JP MORGAN CHASE & CO FRN 29/12/49 Q 148,338 147,158 0.06
USD 125,000 BANK OF AMERICA FRN 29/12/49 DD 125,000 133,281 0.06
USD 125,000  CITIGROUP INC FRN 29/12/49 T 125,000 131,250 0.06
USD 125,000  CITIGROUP INC FRN 29/12/49 Q 125,000 129,701 0.05
USD 125,000 JP MORGAN CHASE & CO FRN 29/12/49 R 125,000 128,833 0.05
USD 75,000 JP MORGAN CHASE & CO FRN 29/01/49 79,594 82,169 0.03
USD 75,000 WELLS FARGO & CO FRN 29/12/49 S 75,000 77,279 0.03
USD 25,000 JP MORGAN CHASE & CO FRN 29/10/49 25,000 25,734 0.01
USD 12,000 AES CORP FRN 01/06/19 11,970 11,970 0.01
4,584,731 4,762,856 2.00
TaEk
- 8,775 UCI HOLDINGS INC COMMON STOCK 139,812 258,862 0.12
- 49,891 DENBURY RESOURCES INC 188,059 166,885 0.07
- 21,156 NII HOLDINGS INC 613,809 57,121 0.02
- 4,833  HALCON RESOURCES CORP 127,198 40,646 0.02
- 2,140  VISTRA ENERGY CORP 109,382 35,310 0.01
- 3,265 WARREN RESOURCES INC 0 24,488 0.01
- 1,081 NRG ENERGY INC 0 17,599 0.01
- 13,075 HERCULES OFFSHORE INC ESC 574,107 16,344 0.01
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- 450  MIDSTATES PETROLEUM CO INC 451,714 9,619 0.00
- 30 HOLDCO MEMBERSHIP INTERESTS 0 6,880 0.00
- 1,844  BLUESTEM GROUP INC 37,360 2,397 0.00
- 13,380  IPAYMENT COMMON SHARES 0 1,338 0.00
2,241,441 637,489 0.27
ZOftES
USD 175,000 ENERGY FUT HDG 11.75% 01/03/22 144A 159,677 189,530 0.08
USD 277,250 IHEART COMM INC PIK 14% 01/02/21 103,250 103,969 0.04
USD 25,000 US AIRWAYS 6.75% 2012-2B 03/12/22 20,565 22,313 0.01
USD 25,000 CONTL AIRLINES 12-2 5.5% 29/04/22 B 18,138 18,796 0.01
USD 277,250 IHEART COMM INC PIK 14% 1/2/21 ESC 0 0 0.00
301,630 334,608 0.14
RA AV h4VR (PIK) &
USD 775,000 HUB HOLDINGS PIK 8.125% 15/07/19 14 775,406 778,875 0.33
USD 666,994  WAVE HOLDCO PIK 8.25% 15/07/19 144A 627,125 677,833 0.28
USD 300,000 INFOR SOFT PIK 7.125% 01/05/21 144A 294,393 308,250 0.13
USD 179,000  TOPS HDGS II PIK 9.5% 15/06/18 177,210 159,310 0.07
USD 82,392 MICHAEL BAKER PIK 9.625% 15/4/19 14 74,250 78,478 0.03
USD 58,489  AAF HLG/FIN PIK 12.75% 01/07/19 144 50,000 60,536 0.03
USD 52,625 VANDER INT PIK 10.5% 01/02/19 144A 49,500 46,573 0.02
USD 186,704  JCH PARENT PIK 11.25% 15/03/19 144A 147,000 20,537 0.01
USD 25,000  BI-LO LLC/FIN PIK 8.625% 15/9/18 14 24,750 15,250 0.01
USD 12,755 SORENSON COMM PIK 31/10/20 144A 13,329 11,464 0.00
USD 7,479  SORENSON COMM PIK 31/10/21 144A 7,645 6,955 0.00
USD 190,023 DENVER PARENT PIK 13% 15/8/18 145,956 238 0.00
2,386,564 2,164,299 0.91
RATVITVT/E IR
USD 775,000 MURPHY OIL CORP 3.7% 01/12/22 617,749 757,321 0.32
USD 510,000 SOUTHWESTERN ENERGY 4.95% 23/01/25 489,100 514,140 0.22
USD 470,000 SABINE PASS LIQ 5.625% 01/02/21 481,750 507,013 0.21
USD 445,000 CRESTWOOD MID 6.25% 01/04/23 WI 418,638 458,350 0.19
USD 400,000 ENDO FIN LLC/FINCO 6% 01/02/25 144A 349,750 323,000 0.14
USD 275,000 TERRAFORM GLOBAL 9.75% 15/08/22 144 268,284 303,188 0.13
USD 325,000 ENDO FIN LLC/FIN 5.375% 15/01/23 1 319,250 270,563 0.11
USD 225,000 SOUTHWESTERN ENERGY 4.05% 23/01/20 228,656 231,188 0.10
USD 450,000 LINN NRG LLC/FIN STUP 01/11/19 203,836 213,750 0.09
USD 175,000 RITE AID CORP 6.875% 15/12/28 168,338 201,250 0.08
USD 150,000 BONANZA CREEK 6.75% 15/04/21 65,938 138,750 0.06
USD 125,000 LENNAR CORP 4.75% 15/11/22 125,139 128,438 0.05
USD 85,000 ALLEGHENY TECHNO 5.875% 15/08/23 81,175 84,575 0.04
USD 75,000 JACK COOPER HLDG 9.25% 01/06/20 78,938 30,000 0.01
3,896,541 4,161,526 1.75
BEHE(EE SR
USD 1,280,000  SPRINT CORP 7.25% 15/09/21 1,301,288 1,372,799 0.59
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USD 1,125,000  SPRINT CAPITAL 8.75% 15/03/32 1,144,651 1,293,749 0.55
USD 1,250,000  ALLY FINANCIAL INC 5.125% 30/09/24 1,243,105 1,281,249 0.55
USD 1,200,000 LTF MERGER 8.5% 15/06/23 144A 1,190,162 1,262,999 0.54
USD 1,225,000 TRANSDIGM INC 6% 15/07/22 1,210,624 1,230,352 0.53
USD 1,130,000 CCO HDGS LLC 5.75% 15/02/26 144A 1,149,465 1,197,446 0.51
USD 1,105,000 FRONTIER COMM 10.5% 15/09/22 1,137,280 1,150,580 0.49
USD 981,000 MGM RESORTS INTL 8.625% 01/02/19 1,126,564 1,091,362 0.46
USD 860,000 NEPTUNE FINCO 10.125% 15/01/23 144A 877,569 995,449 0.42
USD 1,005,000 HARLAND CLARKE 9.25% 01/03/21 144A 969,887 922,087 0.39
USD 835,000 MIDCONTINENT COM 6.875% 15/08/23 14 844,874 893,449 0.38
USD 850,000 MIDAS INT HOLD 7.875% 01/10/22 144A 843,104 873,374 0.37
USD 1,175,000 CHS/COMM HEALTH 6.875% 01/02/22 WI 1,092,315 860,687 0.36
USD 825,000  SCIENTIFIC GAMES INTL 10% 01/12/22 745,422 846,655 0.36
USD 700,000 WESTERN DIGITAL 10.5% 01/04/24 144A 759,172 825,999 0.35
USD 825,000 EP ENERGY/EVER 9.375% 01/05/20 634,037 820,874 0.34
USD 775,000  SONIC AUTOMOTIVE 7% 15/07/22 792,060 809,874 0.34
USD 825,000 ALLIANCE DATA SYST 5.375% 1/08/22 1 810,788 806,437 0.34
USD 905,000 CALIFORNIA RES 8% 15/12/22 144A 753,861 805,630 0.34
USD 725,000 T-MOBILE USA 6.625% 01/04/23 772,562 770,085 0.32
USD 1,025,000 MURRAY ENERGY 11.25% 15/04/21 144A 749,968 750,812 0.32
USD 745,000 GOODYEAR TIRE&RUBBER 5% 31/05/26 748,780 750,587 0.32
USD 700,000 NCR CORP 6.375% 15/12/23 728,589 745,499 0.31
USD 720,000 LEVEL 3 COMM 5.75% 01/12/22 W1 720,360 745,199 0.31
USD 725,000 WINDSTREAM CORP 7.75% 01/10/21 749,271 739,499 0.31
USD 680,000 HCA HLDG 6.25% 15/02/21 693,956 729,299 0.31
USD 700,000 HCA INC 5.375% 01/02/25 703,031 716,624 0.30
USD 675,000 ZAYO GROUP LLC/CAP 6% 01/04/23 679,593 707,905 0.30
USD 665,000 INVENTIV HEALTH 7.5% 01/10/24 144A 664,999 703,237 0.30
USD 650,000 BOYD GAMING CORP 6.375% 1/4/26 1 668,757 697,124 0.29
USD 675,000 INFOR US INC 6.5% 15/05/22 W1 665,474 691,874 0.29
USD 650,000 LAREDO PETRO INC 7.375% 01/05/22 671,124 677,624 0.28
USD 750,000  VPI ESCROW CORP 6.375% 15/10/20 144 761,817 659,999 0.28
USD 655,000 CLEAR CHAN WLD 7.625% 15/3/20 WI-B 649,605 656,227 0.28
USD 625,000 HOCKEY MERG 7.875% 01/10/21 144A 640,155 649,999 0.27
USD 600,000 CCO HDGS LLC/CAP 5.75% 01/09/23 583,874 629,249 0.26
USD 600,000 SALLY HDGS/CAP 5.625% 01/12/25 606,258 625,499 0.26
USD 600,000 CENTURYLINK INC 6.75% 01/12/23 W 577,999 616,499 0.26
USD 535,000 MANITOWOC FOOD 9.5% 15/02/24 534,999 615,249 0.26
USD 570,000  SLM CORP 8% 25/03/20 MTN 613,105 611,324 0.26
USD 525,000 BUILDERS FIRSTS 10.75% 15/8/23 144A 522,087 606,374 0.25
USD 575,000 WAVEDIVISION ESC 8.125% 1/09/20 144 585,568 597,999 0.25
USD 580,000 ICAHN ENTER 6% 01/08/20 570,982 593,049 0.25
USD 575,000 COMPASS INV/ONEX 7.75% 15/01/21 144 575,000 587,218 0.25
USD 575,000  PRISO ACQ CORP 9% 15/05/23 144A 575,000 586,499 0.25
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USD 575,000 TRANSOCEAN INC 6% 15/03/18 565,906 586,499 0.25
USD 625,000 NAVIENT CORP 5.875% 25/10/24 619,219 576,562 0.24
USD 577,000 NATIONSTAR MORT 6.5% 01/06/22 561,204 576,278 0.24
USD 575,000 NEW ENTERPRISE 11% 01/09/18 564,813 574,999 0.24
USD 550,000 BUILD MAT CORP 5.375% 15/11/24 144A 550,000 567,874 0.24
USD 550,000 KENNEDY WILSON 5.875% 01/04/24 549,767 567,709 0.24
USD 620,000 CENTURYTEL INC 7.6% 15/09/39 P 597,118 565,749 0.24
USD 495,000 KRATON POLYMERS 10.5% 15/04/23 144A 504,187 563,062 0.24
USD 625,000 TPC GROUP INC 8.75% 15/12/20  144A 468,652 559,374 0.23
USD 550,000 TARGA RESOURCES 4.125% 15/11/19 545,656 558,937 0.23
USD 485,000  VIZIENT INC 10.375% 01/03/24 144A 511,075 553,505 0.23
USD 525,000 INCEPTION MRGR 8.625% 15/11/24 144A 526,939 547,312 0.23
USD 525,000 RSIHOME PROD INC 6.5% 15/3/23 144A 529,938 547,312 0.23
USD 575,000 DYNEGY INC 7.625% 01/11/24 WI 539,476 546,249 0.23
USD 525,000 DISH DBS CORP 5.875% 15/07/22 505,313 545,999 0.23
USD 515,000 US CONCRETE INC 6.375% 01/06/24 515,000 543,968 0.23
USD 485,000 DISH DBS CORP 7.75% 01/07/26 533,532 542,898 0.23
USD 525,000 HUGHES SATELITE 6.625% 01/08/26 144 525,000 542,062 0.23
USD 495,000 NCIBUILDING SYS 8.25% 15/01/23 144 521,063 539,549 0.23
USD 525,000 SUNOCO LP/FIN 5.5% 01/08/20 WI 525,000 535,499 0.22
USD 635,000 VALEANT PHARMA 6.75% 15/08/21 144A 565,650 533,399 0.22
USD 500,000 FREEPORT MCMORAN 6.75% 1/2/22 144A 383,875 519,999 0.22
USD 500,000 CEQUEL COM HLD 5.125% 15/12/21 144A 448,063 506,875 0.21
USD 475,000 SCOTTS MIRACLE 6% 15/10/23 144A 476,969 502,313 0.21
USD 470,000 BEACON ROOF 6.375% 01/10/23 470,000 500,550 0.21
USD 450,000 RADIAN GROUP INC 7% 15/03/21 450,000 498,375 0.21
USD 525,000 TENET HEALTHCARE 6.75% 15/06/23 505,772 496,781 0.21
USD 455,000 WESTERN REFINING 7.5% 15/02/23 427,000 493,675 0.21
USD 475,000 CITGO PETROLEUM 6.25% 15/08/22 144A 482,469 490,438 0.21
USD 480,000 RIALTO HLDS LLC 7% 01/12/18 484,550 489,600 0.21
USD 475,000 SUNOCO LP/FIN 6.375% 01/04/23 WI 475,000 489,250 0.21
USD 470,000 SM ENERGY CO 6.75% 15/09/26 471,275 487,625 0.20
USD 455,000 ENGILITY CORP 8.875% 01/09/24 144A 467,675 486,850 0.20
USD 450,000 T-MOBILE USA INC 6.375% 01/03/25 469,961 486,563 0.20
USD 450,000 BWAY HDGS CO 9.125% 15/08/21 144A 447,138 483,750 0.20
USD 425,000 HCAINC 7.5% 15/02/22 484,063 482,375 0.20
USD 450,000 TENET HEALTHCARE 7.5% 01/01/22 144A 460,200 481,500 0.20
USD 475,000 NAVISTAR INTL CORP 8.25% 01/11/21 477,344 480,047 0.20
USD 467,000 TESORO LOGISTICS 5.875% 1/10/20 425,094 479,843 0.20
USD 450,000 POST HLDGS 6.75% 01/12/21 144A 470,750 477,000 0.20
USD 470,000 ALLISON TRANSMISS 5% 01/10/24 144A 474,156 474,935 0.20
USD 440,000 MGM RESORTS INTL 6% 15/03/23 457,756 474,100 0.20
USD 400,000 ALLY FINANCIAL 8% 01/11/31 472,636 473,000 0.20
USD 455,000 DONNELLEY FIN 8.25% 15/10/24 144A 455,000 470,925 0.20

— 187 —



I LG INF IR —Tv—X TR T —KE/ A A —)LR-7R>KFFC/FD

i e B4, L R

USD 475,000 DISH DBS CORP 5% 15/03/23 464,546 467,281 0.20
USD 475,000 EMC CORP 2.65% 01/06/20 459,563 460,957 0.19
USD 475,000 ITALICS MERGER 7.125% 15/07/23 144A 475,000 457,188 0.19
USD 424,000 OWENS-ILLINOIS 7.8% 15/05/18 469,580 450,500 0.19
USD 445,000 WHITING PETROLEUM 5.75% 15/03/21 404,905 448,338 0.19
USD 400,000 CHENIERE CORP CHRIS 7% 30/6/24 144A 405,000 448,000 0.19
USD 500,000 ANNA MERGER SUB 7.75% 01/10/22 144A 478,075 447,500 0.19
USD 425,000 MOHEGAN TRIBAL 7.875% 15/10/24 144A 421,902 445,188 0.19
USD 450,000 DYNEGY INC 7.375% 01/11/22 WI 431,896 444,375 0.19
USD 440,000 GROUP 1 AUTO 5% 01/06/22 434,900 443,300 0.19
USD 525,000 VALEANT PHARMA 7.25% 15/07/22 144A 503,646 441,000 0.19
USD 450,000 ASHTON WOODS USA 6.875% 15/2/21 144 446,581 441,000 0.19
USD 450,000 CALPINE CORP 5.5% 01/02/24 438,469 441,000 0.19
USD 425,000 ISLE OF CAPRI CAS 5.875% 15/03/21 435,500 439,365 0.18
USD 455,000 QUICKEN LOANS INC 5.75% 1/5/25 144A 448,225 437,938 0.18
USD 420,000 UNITED RENTALS 5.5% 15/07/25 401,100 435,750 0.18
USD 415,000 TREEHOUSE FOODS INC 6% 15/02/24 144 415,000 435,231 0.18
USD 385,000 AES CORPORATION 7.375% 01/07/21 384,663 431,200 0.18
USD 400,000 RCN TELE SER CAP 8.5% 15/08/20 144A 406,063 425,500 0.18
USD 425,000 RADIATE HOLDCO/FIN 6.625% 15/02/25 424,344 423,938 0.18
USD 400,000 FELCOR LODGING LP 6% 01/06/25 403,563 421,000 0.18
USD 375,000 ENERGY TRANSFER EQ 7.5% 15/10/20 342,094 420,000 0.18
USD 400,000 SHEARERS FOODS 9% 01/11/19 144A 443,000 419,900 0.18
USD 410,000 BMC EASTLLC 5.5% 01/10/24 144A 410,000 419,102 0.18
USD 400,000 ASHTEAD CAPITAL 5.625% 1/10/24 144 401,500 419,000 0.18
USD 450,000 AHERN RENTALS 7.375% 15/5/23 144A 366,200 418,500 0.18
USD 400,000 HRG GROUP 7.75% 15/01/22 397,393 418,500 0.18
USD 400,000  CIT GROUP INC 5% 01/08/23 403,125 417,000 0.18
USD 405,000 OASIS PETROLEUM 6.875% 15/03/22 404,363 415,631 0.17
USD 375,000 POST HLDGS 7.75% 15/03/24 144A 375,000 415,313 0.17
USD 375,000 WESTERN DIGITAL 7.375% 01/04/23 144 381,979 413,438 0.17
USD 390,000 CHENIERE CORP 5.875% 31/03/25 144A 390,000 412,667 0.17
USD 405,000 GULFPORT ENERGY 6% 15/10/24 144A 404,875 412,343 0.17
USD 400,000 WELLCARE HEALTH 5.75% 15/11/20 413,500 411,000 0.17
USD 400,000 SUNOCO LP/FIN 6.25% 15/04/21 WI 400,000 410,000 0.17
USD 400,000 FREEPORT MCMORAN 6.625% 1/5/21 144A 254,550 408,000 0.17
USD 450,000 ORTHO-CLINICAL 6.625% 15/05/22 144A 446,000 407,250 0.17
USD 400,000 WEYERHAEUSER REAL 4.375% 15/6/19 385,899 407,000 0.17
USD 425,000 BMC SOFTWARE 8.125% 15/07/21 144A 370,922 406,938 0.17
USD 400,000  JEFFERIES GROUP 7.375% 01/04/20 369,000 404,000 0.17
USD 400,000 SUMMIT MID HDGS 5.5% 15/08/22 357,375 401,000 0.17
USD 400,000 ALBERTSONS 5.75% 15/03/25 144A 400,000 397,000 0.17
USD 395,000 MIRCON TECH INC 5.25% 15/01/24 144A 376,231 395,988 0.17
USD 400,000 JC PENNEY CORP 5.65% 01/06/20 368,000 394,000 0.17
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USD 375,000 NBTY INC 7.625% 15/05/21 144A 375,000 392,813 0.16
USD 400,000 REALOGY GROUP 4.875% 01/06/23 144A 397,076 389,500 0.16
USD 335,000 MICROSEMI CORP 9.125% 15/04/23 144A 342,248 388,600 0.16
USD 375,000 HEXION 2 US FIN 10.375% 1/2/22 144A 375,000 388,350 0.16
USD 370,000 KLX INC 5.875% 01/12/22 144A 371,505 387,113 0.16
USD 350,000 LIMITED BRANDS INC 7% 01/05/20 371,000 385,875 0.16
USD 375,000 LEVEL 3 FIN INC 5.625% 01/02/23 377,625 384,375 0.16
USD 360,000 A SCHULMAN INC 6.875% 01/06/23 144A 360,000 379,800 0.16
USD 365,000 HILL-ROM HDG INC 5.75% 01/09/23 144 365,000 378,688 0.16
USD 350,000 CITGO HOLDING 10.75% 15/02/20 144A 345,346 376,250 0.16
USD 375,000 SINCLAIR TELE 5.875% 15/3/26 144 A 378,000 375,938 0.16
USD 350,000 MATCH GRP 6.375% 01/06/24 352,125 375,375 0.16
USD 375,000 UNIFRAX ILLC/HO 7.5% 15/02/19 144A 378,250 375,000 0.16
USD 375,000 NEXSTAR ESCROW 5.625% 01/08/24 144A 375,000 373,125 0.16
USD 350,000 COMMSCOPE TECH FIN 6% 15/06/25 144A 350,103 371,070 0.16
USD 350,000 T-MOBILE USA INC 6% 01/03/23 352,690 370,580 0.16
USD 355,000 RICE ENERGY 6.25% 01/05/22 343,853 369,200 0.16
USD 370,000 ICAHN ENTER 6.75% 01/02/24 144A 370,000 368,150 0.15
USD 350,000 JDA ESC/BOND 7.375% 15/10/24 144 354,000 367,500 0.15
USD 350,000 SUMMIT MID HDGS 7.5% 01/07/21 W1 348,688 367,500 0.15
USD 350,000 NRG ENERGY INC 7.25% 15/05/26 144A 347,506 365,750 0.15
USD 350,000 RITE AID CORP 6.75% 15/06/21 WI 376,463 364,875 0.15
USD 350,000 SERVICE CORP INTL 5.375% 15/01/22 352,750 364,000 0.15
USD 350,000 ALBERTSONS LLC 6.625% 15/06/24 144A 352,625 364,000 0.15
USD 350,000 AES CORP 6% 15/05/26 348,625 362,789 0.15
USD 430,000 IHEART COMMUNICATIONS 9% 15/12/19 382,197 362,275 0.15
USD 350,000 REVLON CONS PROD 6.25% 01/08/24 352,719 362,250 0.15
USD 350,000 ACCESS MIDST PART 4.875% 15/05/23 357,750 360,965 0.15
USD 350,000 FIRST DATA CORP 5.75% 15/01/24 144A 350,000 360,938 0.15
USD 350,000 NPC INTL/OPER CO 10.5% 15/01/20 366,479 360,500 0.15
USD 350,000 AMERIGAS PART/FIN 5.5% 20/05/25 350,000 358,750 0.15
USD 350,000 ALLIANCE DATA SY 5.875% 1/11/21 144 350,000 358,750 0.15
USD 350,000 REYNOLDS GRP ISS 5.125% 15/7/23 144 353,500 357,000 0.15
USD 350,000  SIRIUS XM RADIO 5.375% 15/07/26 144 350,000 355,688 0.15
USD 325,000 ALLY FINANCIAL INC 8% 31/12/18 360,750 355,469 0.15
USD 345,000 SM ENERGY CO 6.5% 01/01/23 202,994 354,488 0.15
USD 375,000 CLOUD PEAK ENERGY 8.50% 15/12/19 281,500 354,375 0.15
USD 410,000 FREEPORT-MCMORAN 5.45% 15/03/43 203,950 353,369 0.15
USD 295,000 BLUE CUBE SPINCO 9.75% 15/10/23 308,275 351,050 0.15
USD 340,000 FELCOR LODGING LP 5.625% 01/03/23 333,475 348,500 0.15
USD 350,000 FREEPORT-MCMORAN 2.375% 15/03/18 280,790 347,813 0.15
USD 325,000 FBM FINANCE INC 8.25% 15/08/21 144A 325,000 346,938 0.15
USD 325,000 REYNOLDS GRP ISS 7% 15/07/24 144A 327,750 345,313 0.15
USD 340,000 SERVICEMASTER CO 5.125% 15/11/24 14 340,000 344,250 0.14

— 189 —



I LG INF IR —Tv—X TR T —KE/ A A —)LR-7R>KFFC/FD

i e B4, L R

USD 325,000 PATRIOT MERGER CORP 9% 15/07/21 144 323,875 340,844 0.14
USD 345,000 LADDER CAP FIN 5.875% 01/08/21 144A 345,000 340,688 0.14
USD 325,000 RADIAN GROUP INC 5.25% 15/06/20 325,000 339,625 0.14
USD 325,000 ARAMARK SERV INC 5.125% 15/01/24 14 337,188 338,813 0.14
USD 390,000 KINDRED HEALTH 6.375% 15/04/22 372,463 338,325 0.14
USD 325,000 AMERICAN AXLE&MFG 6.25% 15/03/21 336,375 335,563 0.14
USD 325,000 LANDRY'S INC 6.75% 15/10/24 144A 325,000 334,750 0.14
USD 325,000 CEDAR FAIR/CANA 5.375% 01/06/24 W1 325,000 333,938 0.14
USD 350,000  UNIVISION COMM 5.125% 15/02/25 144A 353,781 333,375 0.14
USD 350,000 SLM CORP 6.125% 25/03/24 MTN 344,247 331,188 0.14
USD 325,000 AMERICAN AIRLINES 4.625% 1/3/20 144 325,000 327,860 0.14
USD 325,000  WHITING PETR 6.25% 01/04/23 321,250 327,438 0.14
USD 325,000 LENNAR CORP 4.125% 15/01/22 325,000 327,031 0.14
USD 300,000 WPX ENERGY INC 7.5% 01/08/20 228,938 325,500 0.14
USD 330,000 ALLEGHENY TECHNO 5.95% 15/01/21 311,981 325,050 0.14
USD 300,000 PRIME SECSRVC 9.25% 15/05/23 144A 309,850 325,020 0.14
USD 325,000 FERRELLGAS LP 6.75% 15/06/23 325,000 324,188 0.14
USD 300,000 GREYSTAR REAL 8.25% 01/12/22 144A 303,240 323,250 0.14
USD 320,000 ISTAR FINANCIAL 5% 01/07/19 320,000 322,400 0.14
USD 300,000 KB HOME 7% 15/12/21 304,875 321,375 0.13
USD 300,000 CENTRAL GARDEN PET 6.125% 15/11/23 302,219 321,000 0.13
USD 300,000 TRANSOCEAN INC 9% 15/07/23 144A 293,638 319,500 0.13
USD 325,000 POST HLDGS 5% 15/08/26 144A 325,000 314,233 0.13
USD 325,000 TOWNSQUARE MEDIA 6.5% 01/04/23 144A 325,813 312,813 0.13
USD 300,000 LIVE NATION ENT 5.375% 15/06/22 144 302,188 312,000 0.13
USD 300,000 LUCENT TECHNOLOGIES 6.5% 15/01/28 306,750 311,625 0.13
USD 300,000 COTT BEVERAGES 6.75% 01/01/20 300,000 311,250 0.13
USD 295,000 RSP PERMIAN 6.625% 01/10/22 303,079 311,225 0.13
USD 325,000 WINDSTREAM CORP 7.50% 01/04/23 310,875 310,375 0.13
USD 300,000 COMMSCOPE 5.5% 15/06/24 144A 299,000 309,750 0.13
USD 300,000 SPRINT NEXTEL 8.375% 15/08/17 310,380 309,375 0.13
USD 295,000 MURPHY OIL USA 6% 15/08/23 308,275 308,275 0.13
USD 300,000 MERITAGE HOMES CORP 6% 01/06/25 306,375 308,250 0.13
USD 300,000 FREEPORT MCMORAN 6.5% 15/11/20 144A 230,338 307,500 0.13
USD 300,000 CARRIZO OIL&GAS INC 6.25% 15/04/23 263,074 306,750 0.13
USD 300,000 RESOLUTE ENERGY CORP 8.5% 1/5/20 265,219 306,000 0.13
USD 345,000 CHS COMMUNITY 8% 15/11/19 327,965 305,109 0.13
USD 285,000 AVON INTL OPERA 7.875% 15/8/22 144A 292,188 304,950 0.13
USD 300,000 ALLY FINANCIAL INC 4.125% 30/03/20 301,095 304,875 0.13
USD 300,000  PBF LOGIST LP/FIN 6.875% 15/5/23 W1 284,578 304,500 0.13
USD 275,000 PLATFORM SPEC 10.375% 01/05/21 144A 282,181 303,875 0.13
USD 305,000 ROSE ROCK MID 5.625% 15/07/22 240,200 303,475 0.13
USD 280,000 DIAMOND 1/2 FIN 5.45% 15/06/23 144A 279,880 300,679 0.13
USD 300,000 RANGE RESOURCES 5% 15/03/23 144A 258,375 298,500 0.13
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USD 285,000 PDC ENERGY INC 6.125% 15/09/24 144A 287,219 297,825 0.13
USD 275,000 HERC RENTALS INC 7.5% 01/06/22 144A 283,375 297,688 0.13
USD 300,000 CALPINE CORP 5.375% 15/01/23 292,854 297,375 0.12
USD 275,000 RICE ENERGY 7.25% 01/05/23 275,202 295,625 0.12
USD 275,000 GOLDEN NUGGET ESC 8.5% 01/12/21 144 278,469 295,625 0.12
USD 275,000 CVR PART /NITROGE 9.25% 15/06/23 1 269,360 295,281 0.12
USD 295,000 NGL ENERGY/FIN 5.125% 15/07/19 274,650 295,000 0.12
USD 275,000 CEB INC 5.625% 15/06/23 144A 272,964 291,500 0.12
USD 275,000 MPT OPER PARTNER 6.375% 01/03/24 275,000 290,813 0.12
USD 284,000 ALERIS INTL INC 7.875% 01/11/20 250,000 290,000 0.12
USD 275,000 BALL CORP 4.375% 15/12/20 275,000 288,329 0.12
USD 275,000 XPO LOGISTICS 6.5% 15/06/22 144A 263,603 286,688 0.12
USD 285,000 LAMB WESTON 4.625% 01/11/24 144A 285,000 286,069 0.12
USD 275,000 CPG MERGER SUB 8% 01/10/21 144A 284,375 286,000 0.12
USD 280,000 SABRE INC 5.25% 15/11/23 144A 277,588 284,900 0.12
USD 275,000 DISH DBS CORP 5.125% 01/05/20 279,658 282,563 0.12
USD 275,000 WINDSTREAM CORP 7.75% 15/10/20 282,844 280,500 0.12
USD 275,000 LENNAR CORP 4.875% 15/12/23 272,715 279,813 0.12
USD 270,000 CABLEVISION SYSTEMS 8.625% 15/09/17 281,250 279,450 0.12
USD 275,000 HEALTHSOUTH CORP 5.75% 01/11/24 277,754 278,781 0.12
USD 270,000 HCA INC 4.75% 01/05/23 273,510 278,775 0.12
USD 275,000  WILLIAMS CO INC 4.55% 24/06/24 204,188 278,438 0.12
USD 425,000 PEABODY ENERGY 10% 15/03/22 144A 284,462 276,250 0.12
USD 270,000 PATTERN ENERGY GP 5.875% 01/02/24 1 270,000 276,075 0.12
USD 275,000 LADDER CAP FIN 7.375% 01/10/17 275,375 276,031 0.12
USD 265,000 CCO HDGS LLC/CAP 5.125% 15/02/23 274,938 275,269 0.12
USD 250,000 HCA INC 7.69% 15/06/25 281,875 274,375 0.12
USD 255,000 PARSLEY ENERGY 6.25% 01/06/24 144A 258,600 273,488 0.11
USD 275,000 CALATLANTIC GROUP 5.25% 01/06/26 271,563 272,250 0.11
USD 275,000 NRG ENERGY 6.625% 15/01/27 144A 274,771 272,250 0.11
USD 250,000 NATHAN'S FAMOUS 10% 15/03/20 144A 258,125 271,563 0.11
USD 275,000 TEMPUR SEALY INTL 5.5% 15/6/26 275,647 270,531 0.11
USD 275,000  WILLIAMS CIE 3.7% 15/01/23 221,625 270,188 0.11
USD 250,000 MURPHY OIL CORP 6.875% 15/08/24 252,676 268,125 0.11
USD 250,000 ECO SERVICES 8.5% 01/11/22 144A 250,000 266,250 0.11
USD 255,000 MSCIINC 5.25% 15/11/24 144A 255,000 265,838 0.11
USD 254,000 CALPINE CORP 7.875% 15/01/23 144A 273,447 264,795 0.11
USD 250,000 EMDEON INC 6% 15/02/21 144A 250,000 264,375 0.11
USD 250,000 SPECTRUM BRANDS 6.125% 15/12/24 250,000 264,375 0.11
USD 250,000 MATADOR RES 6.875% 15/04/23 144a 263,750 263,750 0.11
USD 250,000 GRINDING MED 7.375% 15/12/23 144A 254,125 262,813 0.11
USD 250,000 CIT GROUP INC 6.625% 01/04/18 144A 264,250 262,625 0.11
USD 225,000 WILLIAMS COS 7.875% 01/09/21 187,224 262,013 0.11
USD 250,000 RANGE RESOURCES 5.875% 1/07/22 144A 234,375 261,875 0.11
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USD 250,000 RADIO SYSTEMS 8.375% 01/11/19  144A 255,000 260,938 0.11
USD 250,000 MILACRON LLC/FIN 7.75% 15/02/21 144 251,528 260,315 0.11
USD 250,000 AMERICAN GREETINGS 7.375% 01/12/21 258,250 259,375 0.11
USD 285,000 CENTURLINK INC 7.65% 15/03/42 250,068 259,350 0.11
USD 250,000 ACCESS MIDST PART 4.875% 15/03/24 226,875 258,337 0.11
USD 250,000 CIT GROUP INC 5.25% 15/03/18 258,469 257,813 0.11
USD 255,000 ICAHN ENTER 6.25% 01/02/22 144A 255,000 256,913 0.11
USD 250,000 AIRXCEL INC 8.5% 15/02/22 144A 252,500 255,625 0.11
USD 225,000 SOLERA LLC/FIN 10.5% 01/03/24 144A 213,750 255,375 0.11
USD 250,000 AK STEEL CORP 7.625% 15/05/20 230,481 255,000 0.11
USD 250,000 SIGNODE IND GRP 6.375% 01/05/22 144 239,063 254,453 0.11
USD 250,000 LEVEL 3 FINANCING 5.375% 15/01/24 250,000 254,450 0.11
USD 245,000 SM ENERGY CO 6.125% 15/11/22 187,250 252,963 0.11
USD 245,000 TRIPOINTE 4.875% 01/07/21 243,621 251,125 0.11
USD 250,000 EMC CORP 1.875% 01/06/18 247,313 248,797 0.10
USD 250,000 GRAY TELE INC 5.875% 15/07/26  144A 251,875 247,500 0.10
USD 235,000 KAISER ALUMINIUM 5.875% 15/05/24 235,000 246,163 0.10
USD 225,000 HCAINC 7.58% 15/09/25 MTN 249,188 244,688 0.10
USD 250,000 ANTERO RESOURCES 5% 01/03/25 144A 250,000 244,375 0.10
USD 225,000 CLIFFS NATURAL RES 8.25% 31/3/20 14 236,250 241,875 0.10
USD 230,000 LSC COMM INC 8.75% 15/10/23 144A 230,000 240,925 0.10
USD 275,000 CF INDUSTRIES INC 5.375% 15/03/44 246,656 239,938 0.10
USD 225,000 T-MOBILE USA INC 6.836% 28/04/23 235,250 239,625 0.10
USD 250,000 CHESAPEAKE EN 5.375% 15/06/21 146,875 238,750 0.10
USD 225,000 BERRY PLASTICS CORP 6% 15/10/22 226,432 238,219 0.10
USD 235,000 FRONTIER COMM 11% 15/09/25 240,481 237,350 0.10
USD 225,000 HALCON RES CORP 8.625% 01/02/20 144 217,313 235,125 0.10
USD 250,000  SINCLAIR TELE 5.125% 15/02/27 144A 250,000 235,000 0.10
USD 225,000 PLY GEM INDS 6.5% 01/02/22 228,300 234,563 0.10
USD 225,000 HECLA MINING CO 6.875% 01/05/21 197,524 232,875 0.10
USD 475,000 LINN ENERGY LLC 8.625% 15/4/20 314,089 232,750 0.10
USD 225,000 TESORO CORP 5.125% 01/04/24 219,500 232,594 0.10
USD 225,000 CINEMARK USA 5.125% 15/12/22 223,469 231,188 0.10
USD 385,000 FORBES ENERGY SVCS 9% 15/06/19 374,000 231,000 0.10
USD 280,000 ROWAN COMPANIES INC 5.85% 15/01/44 158,900 231,000 0.10
USD 225,000 DR HORTON INC 3.75% 01/03/19 225,500 230,625 0.10
USD 225,000 ECLIPSE RESOURCES 8.875% 15/07/23 206,250 230,063 0.10
USD 225,000 KFC HOLD PIZZA 5% 01/06/24 144A 225,000 229,781 0.10
USD 225,000 COGENT COMM FIN 5.625% 15/04/21 144 225,000 229,500 0.10
USD 225,000 CCO HDG LLC/CAP 5.125% 01/05/27 144 230,500 229,358 0.10
USD 225,000 AMC NETWORKS INC 5% 01/04/24 225,000 228,656 0.10
USD 220,000 ONEMAIN FIN 6.75% 15/12/19 144A 231,000 228,250 0.10
USD 250,000 TEEKAY OFFSHORE 6% 30/07/19 250,000 227,500 0.10
USD 215,000 CINCINNATI BELL 7% 15/07/24 144A 218,188 227,094 0.10
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USD 225,000 SPEEDWAY MOTORSP 5.125% 01/02/23 225,000 226,715 0.10
USD 225,000  SPRINT NEXTEL CORP 9.125% 1/03/17 W 226,406 226,170 0.09
USD 225,000 ICAHN ENTS FIN 5.875% 01/02/22 213,187 224,719 0.09
USD 400,000  APPVION INC 9% 01/06/20 144A 250,200 224,000 0.09
USD 225,000 BLUELINE RENTAL FIN 7% 01/02/19 144 216,625 222,750 0.09
USD 208,000 CHESAPEAKE ENERGY 8% 15/12/22 WI 259,407 222,431 0.09
USD 210,000 COMMUNICATION SALES 6% 15/04/23 144 211,394 220,500 0.09
USD 240,000 ONEX YORK ACQ 8.5% 01/10/22 144A 240,000 219,600 0.09
USD 195,000 ZEKELMAN/JMC STE 9.875% 15/06/23 14 195,000 219,375 0.09
USD 200,000 MGM MIRAGE 11.375% 01/03/18 232,813 218,500 0.09
USD 200,000 CLOUD CRANE LLC 10.125% 01/08/24 14 201,531 218,500 0.09
USD 250,000 DJO FINCO LTD 8.125% 15/06/21 144A 250,000 216,875 0.09
USD 200,000 ALCOA/ARCONIC 5.87% 23/02/22 212,500 214,780 0.09
USD 200,000 ELDORADO RES INC 7% 01/08/23 WI 199,956 213,500 0.09
USD 200,000 INTL LEASE FIN CORP 5.875% 01/04/19 214,200 213,334 0.09
USD 200,000 OWENS-BROCKWAY 6.375% 15/08/25 144A 208,000 212,750 0.09
USD 200,000 NEWFIELD EXPLOR CO 5.75% 30/01/22 183,958 212,500 0.09
USD 220,000 DYNEGY INC 8% 15/01/25 144A 209,200 211,750 0.09
USD 225,000 ARTESYN ESC INC 9.75% 15/10/20 144A 225,000 211,500 0.09
USD 200,000 PINNACLE FOODS 5.875% 15/01/24 W1 200,938 211,462 0.09
USD 200,000 CORTES NP ACQ 9.25% 15/10/24  144A 200,000 211,374 0.09
USD 200,000  VIKING CRUISES 8.5% 15/10/22 144A 214,250 210,250 0.09
USD 206,000 ASBURY AUTO 6% 15/12/24 209,188 210,120 0.09
USD 250,000 AVAYA INC 9% 01/04/19 144A 202,188 210,000 0.09
USD 200,000 LYNX II CORP 6.375% 15/04/23 144A 208,500 210,000 0.09
USD 200,000 MULTI-COLOR 6.125% 01/12/22 144A 201,500 209,250 0.09
USD 200,000  WILLIAM LYON HOME 8.5% 15/11/20 201,625 209,250 0.09
USD 200,000 MGIC INVESTMENT CORP 5.75% 15/08/23 200,000 209,000 0.09
USD 275,000 GENON ENERGY INC 9.5% 15/10/18 293,379 209,000 0.09
USD 200,000 NABORS INDUS 5% 15/09/20 199,375 208,000 0.09
USD 200,000 CARRIZO OIL&GAS INC 7.5% 15/09/20 208,250 207,750 0.09
USD 200,000 ABC SUPPLY 5.75% 15/12/23 144A 200,000 207,500 0.09
USD 200,000 CEMEX FINANCE 6% 01/04/24 144A 200,000 206,642 0.09
USD 200,000 NATIONAL CINEMEDIA 6% 15/04/22 200,841 206,500 0.09
USD 200,000 MOLINA HEALTH 5.375% 15/11/22 201,838 206,500 0.09
USD 200,000 CENTURY COMM 6.875% 15/05/22 144a 204,000 206,500 0.09
USD 200,000 WISE METALS GRP 8.75% 15/12/18 144A 178,000 206,248 0.09
USD 225,000 INN MOUNTAIN GODS 8.75% 30/11/20 14 209,625 205,875 0.09
USD 200,000 HARLAND CLARKE 9.75% 01/08/18 144A 213,875 205,608 0.09
USD 205,000 MIRCON TECH INC 5.625 15/1/26 144A 205,000 205,308 0.09
USD 200,000 ANTERO RESOURCE FIN 5.375% 01/11/21 176,500 205,000 0.09
USD 200,000 BLUE RACER MID 6.125% 15/11/22 144A 199,189 203,500 0.09
USD 200,000 NAVIENT CORP 7.25% 25/09/23 198,122 201,500 0.08
USD 200,000 HEXION 2 US FIN 13.75% 1/2/22 144A 200,000 201,500 0.08
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USD 200,000 COOPER STANDARD 5.625% 15/11/26 200,000 201,124 0.08
USD 200,000 FREEPORT-MCMORAN 2.3% 14/11/17 199,000 200,000 0.08
USD 195,000 TARGA RES PAR 5.25% 01/05/23 184,288 199,875 0.08
USD 215,000 SOUTHWESTERN ENERGY 4.1% 15/03/22 175,881 198,875 0.08
USD 188,000 UNIVISION COMM 6.75% 15/09/22 144A 190,928 196,930 0.08
USD 200,000 TENN MERGER 6.375% 01/02/25 144A 200,000 196,124 0.08
USD 195,000 CONSOLIDATED COMM 6.5% 01/10/22 187,200 195,488 0.08
USD 200,000  JEFFERIES FIN LLC 6.875% 15/4/22 14 200,000 193,750 0.08
USD 200,000 COMPRESSCO PART 7.25% 15/08/22 198,477 192,000 0.08
USD 200,000  VERITAS US 7.5% 01/02/23 144A 187,000 191,500 0.08
USD 175,000 TESORO LOGISTICS 6.375% 01/05/24 175,000 190,094 0.08
USD 200,000 GLOBAL SHIP LEASE 10% 01/04/19 144A 197,000 190,000 0.08
USD 180,000 GTT ESCROW 7.875% 31/12/24 144A 180,000 188,550 0.08
USD 225,000 AVAYA INC 7% 01/04/19 144A 178,969 187,313 0.08
USD 175,000 HCA INC 5.875% 01/05/23 1 179,625 186,375 0.08
USD 175,000 CARMIKE CINEMAS INC 6% 15/6/23 144A 175,404 185,500 0.08
USD 175,000  SIRIUS XM RADIO 6% 15/07/24 144A 180,060 185,500 0.08
USD 175,000 T-MOBILE USA INC 6.125% 15/01/22 175,281 185,063 0.08
USD 200,000  VERITAS US 10.5% 01/02/24 144A 190,000 185,000 0.08
USD 175,000 WR GRACE & CO 5.125% 01/10/21 144A 175,000 184,188 0.08
USD 175,000 MPLX LP 4.875% 01/12/24 W1 135,217 183,483 0.08
USD 175,000 MEDIACOM BRDBND 6.375% 01/04/23 175,000 183,313 0.08
USD 175,000 PRESTIGE BRANDS 6.375% 01/03/24 144 175,000 182,438 0.08
USD 175,000 CBS RADIO INC 7.25% 01/11/24 144A 176,969 182,438 0.08
USD 175,000 CCO HLDGS LLC 5.125% 01/05/23 144A 175,000 181,781 0.08
USD 175,000 MERCER INTL 7% 01/12/19 175,000 181,615 0.08
USD 175,000 TESORO CORP 5.375% 01/10/22 178,938 181,563 0.08
USD 175,000 CRESCENT COMM 8.875% 15/10/21 144A 175,281 181,563 0.08
USD 175,000 CONCHO RESOURCES 5.5% 01/04/23 178,063 181,125 0.08
USD 175,000 LEVEL 3 FIN INC 6.125% 15/1/21 175,563 180,906 0.08
USD 175,000 SUMMIT MAT LLC 6.125% 15/07/23 173,906 180,688 0.08
USD 175,000 CENTURY COMM 6.875% 15/05/22 172,689 180,688 0.08
USD 175,000 ARUBA INV 8.75% 15/02/23 144A 175,000 180,250 0.08
USD 175,000 CENTURLINK INC 5.8% 15/03/22 162,142 180,250 0.08
USD 175,000  VIASAT INC 6.875% 15/06/20 180,250 179,813 0.08
USD 175,000 VECTOR GROUP LTD 6.125% 01/02/25 14 175,000 179,778 0.08
USD 175,000 TESORO CORP 4.75% 15/12/23 144A 175,000 179,594 0.08
USD 175,000 BUILDERS FIRSTS 5.625% 1/09/24 144A 175,000 178,938 0.08
USD 175,000 ANTERO MIDSTREAM 5.375% 15/09/24 14 175,000 178,500 0.07
USD 175,000 BLOCK COMMS INC 7.25% 01/02/20 144A 175,000 178,063 0.07
USD 170,000 CLEAR CHAN WLD 6.5% 15/11/22 wi 167,346 177,480 0.07
USD 175,000 RHP HOTEL /RHP FIN 5% 15/04/23 175,000 176,750 0.07
USD 175,000 GEO GROUP INC 6% 15/04/26 175,000 176,313 0.07
USD 175,000 GROUP 1 AUTO 5.25% 15/12/23 144A 175,000 175,438 0.07
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USD 175,000 CHESAPEAKE ENERGY 6.875% 15/11/20 127,929 175,000 0.07
USD 175,000 KCG HOLDINGS 6.875% 15/03/20  144A 171,063 174,563 0.07
USD 200,000 EP ENERGY/EVER 6.375% 15/06/23 83,174 173,500 0.07
USD 175,000 NRG YIELD OPER 5% 15/09/26 144A 175,000 170,625 0.07
USD 165,000 NGL ENRGY/FIN 6.875% 15/10/21 165,000 170,363 0.07
USD 166,000 BLACKBOARD INC 9.75% 15/10/21 159,156 169,320 0.07
USD 165,000 PULTEGROUP INC 5.5% 01/03/26 165,000 168,713 0.07
USD 161,000 ADVANCED MICRO 7% 01/07/24 133,178 167,440 0.07
USD 150,000 QORVO INC 7% 01/12/25 150,000 165,375 0.07
USD 148,000 ADVANCED MICRO 7.5% 15/08/22 144,210 162,060 0.07
USD 150,000 CONTURA ENERGY INC 10% 01/08/21 144 158,375 161,250 0.07
USD 200,000 TOPS HLDG MKTS II 8% 15/06/22 144A 200,000 161,000 0.07
USD 150,000 KINETIC KCI USA 9.625% 01/10/21 144 150,281 160,814 0.07
USD 150,000 BCD ACQUISIT INC 9.625% 15/09/23 14 150,000 160,500 0.07
USD 150,000 CLOUD PEAK ENERGY 12% 01/11/21 151,688 159,750 0.07
USD 150,000  FIRST DATA CORP 7% 01/12/23 144A 153,136 159,095 0.07
USD 150,000 STANDARDAERO AVIAT 10% 15/07/23 144 147,975 159,000 0.07
USD 150,000 CDW LLC/FIN 6% 15/08/22 150,000 158,813 0.07
USD 150,000 CALLON PETRO 6.125% 01/10/24 144A 150,000 158,813 0.07
USD 150,000  GANNETT CO 6.375% 15/10/23 156,918 158,625 0.07
USD 150,000  JACK OHIO FIN 10.25% 15/11/22 144 150,000 158,250 0.07
USD 160,000 CONTINENTAL RES 4.5% 15/04/23 141,200 157,600 0.07
USD 160,000 CENTENE CORP 4.75% 15/01/25 160,000 157,200 0.07
USD 150,000 CALPINE CORP 5.875% 15/01/24 144A 152,828 157,125 0.07
USD 150,000 CCO HLDGS LLC/CAP 5.5% 01/05/26 144 157,500 157,125 0.07
USD 150,000 STANDARD IND 5.125% 15/02/21 144A 150,000 156,750 0.07
USD 150,000 DEAN FOODS 6.5% 15/03/23 144A 150,000 156,750 0.07
USD 150,000 HUNT COS INC 9.625% 01/03/21 144A 148,128 156,375 0.07
USD 150,000 HOLLY ENERGY PART 6% 01/08/24 144A 150,000 156,375 0.07
USD 150,000 JONES ENERGY 9.25% 15/03/23 138,000 156,188 0.07
USD 150,000 SALLY HDGS/CAP 5.75% 01/06/22 158,125 155,438 0.07
USD 150,000 SABRA HEALTH 5.5% 01/02/21 149,500 155,250 0.07
USD 150,000 JACOBS ENTERT 7.875% 01/02/24 144A 150,000 154,125 0.06
USD 150,000 PRESTIGE BRANDS 5.375% 15/12/21 144 149,625 153,750 0.06
USD 150,000 GULFPORT ENERGY 6.375% 15/5/25 144A 150,000 153,750 0.06
USD 150,000 ZAYO GRP LLC/CAP 5.75% 15/01/27 150,000 153,375 0.06
USD 150,000 OSHKOSH CORP 5.375% 01/03/25 150,000 153,375 0.06
USD 150,000 SUBURBAN PROPANE 5.5% 01/06/24 150,000 153,000 0.06
USD 150,000 SPX FLOW INC 5.625% 15/08/24 144A 150,000 153,000 0.06
USD 150,000 WHITING PETROLEUM 5% 15/03/19 141,525 152,625 0.06
USD 150,000 SPX FLOW INC 5.875% 15/08/26 144A 150,000 152,250 0.06
USD 150,000 ALLY FINANCIAL INC 3.5% 27/01/19 148,643 151,875 0.06
USD 150,000 GRIFFON CORP 5.25% 01/03/22 149,070 151,500 0.06
USD 175,000 JC PENNEY CORP INC 7.4% 01/04/37 129,500 150,063 0.06
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USD 150,000 MSCIINC 4.75% 01/08/26 144A 150,000 149,625 0.06
USD 160,000 MENS WEARHOUSE 7% 01/07/22 138,350 149,400 0.06
USD 150,000 TENET HEALTHCARE 5.5% 01/03/19 153,563 149,250 0.06
USD 150,000  ALERE INC 6.5% 15/06/20 150,000 149,250 0.06
USD 150,000 WILLIAM LYON 5.875% 31/01/25 144A 148,823 149,063 0.06
USD 150,000 WILDHORSE RES 6.875% 01/02/25 144A 148,866 149,063 0.06
USD 150,000 KINDRED HEALTH 8% 15/01/20 150,000 147,750 0.06
USD 150,000 L BRANDS 6.875% 01/11/35 150,000 147,375 0.06
USD 175,000 HEXION US FINANCE 9% 15/11/20 146,781 147,000 0.06
USD 150,000 COMPASS MINERALS 4.875% 15/7/24 144 150,000 146,250 0.06
USD 150,000 GRAPHIC PACK 4.125% 15/08/24 150,000 145,875 0.06
USD 150,000 WOODSIDE HOMES CO 6.75% 15/12/21 14 150,063 145,875 0.06
USD 145,000 CSC HOLDINGS 5.25% 01/06/24 122,644 145,000 0.06
USD 140,000 TARGA RESOURCES 5.125% 1/02/25 144A 140,000 144,900 0.06
USD 140,000 TENET HEALTHCARE 8.125% 1/4/22 131,600 140,875 0.06
USD 134,000 SOUTHERNWESTERN ENR 7.5% 01/02/18 134,459 139,695 0.06
USD 145,000 TRONOX FINANCE 6.375% 15/08/20 139,019 139,472 0.06
USD 135,000 GOODYEAR TIRE&RUB 5.125% 15/11/23 135,000 138,544 0.06
USD 135,000 CONTINENTAL RESOURCES 5% 15/09/22 134,061 138,206 0.06
USD 125,000 HCAINC 8% 01/10/18 139,531 136,094 0.06
USD 175,000 RRIENERGY INC 7.875% 15/06/17 168,688 135,625 0.06
USD 135,000 PENN NATIONAL 5.625% 15/01/27 144A 135,000 135,506 0.06
USD 130,000 ALLEGIANT TRAVEL 5.5% 15/07/19 131,950 133,575 0.06
USD 175,000 CLOUD PEAK ENERGY 6.375% 15/03/24 79,000 133,438 0.06
USD 125,000 CENTURYLINK INC 5.625% 01/04/20 V 124,688 132,500 0.06
USD 125,000 CYRUSONE LP/FIN 6.375% 15/11/22 127,277 131,875 0.06
USD 125,000 AV HOMES 8.5% 01/07/19 125,000 130,781 0.05
USD 125,000 HRG GROUP 7.875% 15/07/19 130,625 130,625 0.05
USD 125,000 TESORO LOGISTIC LP 6.125% 15/10/21 125,188 130,625 0.05
USD 125,000  ANIXTER INC 5.125% 01/10/21 125,000 130,156 0.05
USD 125,000 T-MOBILE USA INC 6.731% 28/04/22 126,500 130,000 0.05
USD 125,000 SS&C TECH HOLD 5.875% 15/07/23 125,000 130,000 0.05
USD 125,000 AMERIGAS FIN 5.625% 20/05/24 125,000 130,000 0.05
USD 125,000 AK STEEL CORP 8.375% 01/04/22 112,926 129,688 0.05
USD 125,000 AMSURG CORP 5.625% 15/07/22 125,000 128,906 0.05
USD 125,000 LOGO MERGER SUB 8.375% 15/10/20 144 125,938 128,125 0.05
USD 122,109 IPAYMENT INC 9.5% 15/12/19 144A 169,545 127,909 0.05
USD 125,000 SOUTHERN STAR 5.125% 15/7/22 144A 125,000 127,500 0.05
USD 125,000 NAVIENT CORP 6.625% 26/07/21 126,594 127,188 0.05
USD 140,000 DYNEGY INC 5.875% 01/06/23 127,100 127,050 0.05
USD 115,000 CABLEVISION SYSTEMS 8% 15/04/20 124,762 126,788 0.05
USD 125,000 NES RENTAL HDGS 7.875% 01/05/18 144 125,625 126,563 0.05
USD 150,000 CNG HLDG INC 9.375% 15/05/20 144A 137,888 126,375 0.05
USD 125,000 COMMERCIAL METALS 4.875% 15/05/23 120,688 126,250 0.05
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USD 125,000 AMERICAN MIDSTREAM 8.5% 15/12/21 14 125,000 126,250 0.05
USD 125,000 BANKRATE INC 6.125% 15/08/18 144A 124,063 126,250 0.05
USD 125,000 ANTERO RESOURCE 5.125% 1/12/22 106,250 126,250 0.05
USD 120,000 VALVOLINE FIN TWO 5.5% 15/07/24 144 120,000 126,000 0.05
USD 125,000 HEATHSIDE GP 6.5% 01/05/22 144A 126,500 125,156 0.05
USD 125,000 SUNCOKE ENERGY 7.375% 01/02/20 144A 127,500 124,688 0.05
USD 150,000 K HOVNANIAN ENT 8% 01/11/19 144A 150,000 124,500 0.05
USD 125,000 SHEA HOMES LP 5.875% 01/04/23 144A 125,000 124,063 0.05
USD 125,000 DRIVETIME AUTO GP 8% 01/06/21 144A 125,000 123,438 0.05
USD 120,000 KOPPERS INC 6% 15/02/25 144A 120,000 123,300 0.05
USD 125,000 SHEA HOMES LP 6.125% 01/04/25 144A 125,000 122,813 0.05
USD 120,000 STARWOOD PROP TST 5% 15/12/21 144A 120,563 122,100 0.05
USD 125,000 L BRANDS 6.75% 01/07/36 125,000 121,875 0.05
USD 125,000 SANCHEZ ENERY CORP 6.125% 15/1/23 104,697 120,000 0.05
USD 125,000 HILLMAN GROUP INC 6.375% 15/7/22 14 125,000 120,000 0.05
USD 115,000 TARGA RESOURCES 5.375% 1/02/27 144A 115,000 119,169 0.05
USD 125,000 WEEKLEY HOMES LLC 6% 01/02/23 111,563 118,750 0.05
USD 115,000 PERF FOOD GRP15.5% 01/06/24 144A 115,000 117,588 0.05
USD 114,000 STEARNS LENDING 9.375% 15/08/20 144 114,000 114,499 0.05
USD 125,000 KINDRED HEALTH 8.75% 15/01/23 125,045 113,750 0.05
USD 125,000 K HOVNANIAN ENT 7% 15/01/19 144A 126,500 113,750 0.05
USD 115,000 GATES GLOBAL 6% 15/07/22 144A 98,764 113,563 0.05
USD 100,000 ALLY FINANCIAL INC 7.5% 15/09/20 W1 118,625 113,250 0.05
USD 110,000  FIRST DATA CORP 5.375% 15/8/23 144A 113,575 113,163 0.05
USD 100,000 MGM RESORTS INTL 6.625% 15/12/21 102,250 111,750 0.05
USD 102,000 DENBURY RESOURCES 9% 15/05/21 144A 81,386 111,180 0.05
USD 100,000  DIEBOLD INC 8.5% 15/04/24 WI 100,000 109,375 0.05
USD 100,000 QORVO INC 6.75% 01/12/23 100,000 108,995 0.05
USD 125,000 RESOLUTE FOREST 5.875% 15/05/23 122,848 108,438 0.05
USD 125,000 NORTHERN OIL AND GAS 8% 01/06/20 118,750 106,875 0.04
USD 100,000 MSCI INC 5.75% 15/08/25 144A 100,000 106,250 0.04
USD 100,000 DANA HOLDING CO 6% 15/09/23 95,500 105,500 0.04
USD 100,000 LEAR CORP 5.375% 15/03/24 100,000 105,250 0.04
USD 100,000 NGL ENRGY/FIN 7.5% 01/11/23 144A 104,124 105,000 0.04
USD 100,000 PENN NTL GAMING 5.875% 01/11/21 96,250 104,375 0.04
USD 100,000  SINCLAIR TELEVISION 6.125% 1/10/22 103,000 104,250 0.04
USD 100,000 US AIRWAYS GROUP 6.125% 01/06/18 100,000 104,125 0.04
USD 100,000 CBS OUT AMER 5.625% 15/02/24 W1 103,750 104,000 0.04
USD 100,000 TERRAFORM POWER 6.125% 15/06/25 144 77,750 104,000 0.04
USD 100,000 COGENT COM 5.375% 01/03/22 144A 100,375 103,875 0.04
USD 100,000 MPT OPER PART 6.375% 15/02/22 102,000 103,500 0.04
USD 100,000 SEALED AIR CORP 5.125% 1/12/24 144A 100,000 103,500 0.04
USD 100,000 SPRINGLEAF FIN CORP 6.9% 15/12/17 M 106,125 103,500 0.04
USD 100,000 VERSUM MATERIALS 5.5% 30/09/24 144A 100,000 103,250 0.04
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USD 100,000 DAKOTA MERGER SUB 7.75% 01/09/23 14 100,000 103,250 0.04
USD 100,000 JC PENNEY CORP 5.875% 1/07/23 144A 100,000 102,250 0.04
USD 100,000 FLEX ACQUISITION 6.875% 15/01/25 14 100,000 101,625 0.04
USD 100,000 CEQUEL COM HLD 5.125% 15/12/21 144A 95,875 101,385 0.04
USD 100,000 MRT MID PART/FIN 7.25% 15/02/21 100,750 101,000 0.04
USD 100,000  SCIENT GAMES 8.125% 15/9/18 100,750 100,500 0.04
USD 100,000 FERRELLGAS PART 6.75% 15/01/22 101,000 100,500 0.04
USD 100,000 WMG ACQUISITION 5% 01/08/23 144A 100,000 100,250 0.04
USD 100,000 ARAMARK SERV INC 4.75% 01/06/26 144 100,000 99,600 0.04
USD 100,000 SELECT MEDICAL 6.375% 01/06/21 95,896 99,375 0.04
USD 100,000 GRAY TELE INC 5.125% 15/10/24 144A 100,000 98,250 0.04
USD 125,000 CLEAR CHANNEL COMM 10% 15/1/18 80,625 97,813 0.04
USD 100,000 EMBARQ CORP 7.995% 01/06/36 103,250 97,250 0.04
USD 100,000 RJS POWER HDG 5.125% 15/07/19 144A 100,000 96,750 0.04
USD 100,000 RR DONNELLEY 6% 01/04/24 99,313 95,000 0.04
USD 85,000 FRONTIER COMM 8.875% 15/09/20 86,899 90,525 0.04
USD 75,000 RITE AID CORP 7.7% 15/02/27 83,925 89,250 0.04
USD 85,000 SPRINGLEAF FINANCE 7.75% 1/10/21 WI 84,894 88,188 0.04
USD 85,000 SM ENERGY CO 6.5% 15/11/21 42,975 87,656 0.04
USD 100,000 WINDSTREAM HDGS 6.75% 01/04/28 96,000 85,510 0.04
USD 80,000 MPH ACQUISITION 7.125% 01/06/24 144 80,000 84,900 0.04
USD 75,000 CONDUENT FIN 10.5% 15/12/24 144A 74,004 84,469 0.04
USD 100,000 GRAFTECH INTL 6.375% 15/11/20 100,000 83,000 0.03
USD 100,000 CHS COMMUNITY 7.125% 15/07/20 75,563 82,500 0.03
USD 75,000 DIAMOND 1/2 FIN 7.125% 15/06/24 144 75,000 82,259 0.03
USD 75,000  ALERIS INTL INC 9.5% 01/04/21 144A 75,000 81,938 0.03
USD 79,000 NEXSTAR BROAD 6.125% 15/02/22 144A 79,000 81,923 0.03
USD 75,000 BEAZER HOMES USA 8.75% 15/03/22 144 75,000 81,563 0.03
USD 75,000 HERC RENTALS INC 7.75% 01/06/24 144 77,563 81,000 0.03
USD 125,000 TALOS PROD LLF/FIN 9.75% 15/2/18 14 123,781 80,625 0.03
USD 75,000  SPRINT NEXTEL CORP 7% 15/08/20 67,594 80,250 0.03
USD 75,000 CENTURYLINK INC 7.5% 01/04/24 Y 78,188 79,406 0.03
USD 75,000 ' YUM BRANDS INC 6.25% 15/03/18 81,000 78,188 0.03
USD 75,000  WPX ENERGY INC 6% 15/01/22 62,813 78,188 0.03
USD 75,000 SPRINGLEAF FINANCE 8.25% 1/10/23 W1 75,000 78,000 0.03
USD 75,000 RYLAND GROUP 5.375% 01/10/22 75,000 77,719 0.03
USD 75,000 REGAL ENTERTAINMENT 5.75% 15/06/23 75,000 77,625 0.03
USD 75,000 CRESTWOOD MIDSTREAM 6% 15/12/20 75,000 77,250 0.03
USD 75,000  GCIINC 6.75% 01/06/21 WI 77,344 77,250 0.03
USD 75,000 CRESTWOOD MID 6.125% 01/03/22 75,000 77,063 0.03
USD 75,000 JBS USALLC 8.25% 01/02/20 144A 74,289 76,875 0.03
USD 75,000 GEO GROUP INC 5.875% 15/01/22 75,000 76,781 0.03
USD 75,000 GANNETT CO 4.875% 15/09/21 144A 73,898 76,688 0.03
USD 75,000 TEREX CORP 5.625% 01/02/25 144A 75,000 76,568 0.03
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USD 75,000 SANCHEZ ENERY CORP 7.75% 15/6/21 63,125 76,500 0.03
USD 75,000 NATIONAL CINEMED 5.75% 15/08/26 W1 75,000 76,500 0.03
USD 75,000 TALLGRASS NRG PRT 5.5% 15/9/24 144A 75,000 76,125 0.03
USD 400,000 RUE21 INC 9% 15/10/21 144A 331,691 76,000 0.03
USD 75,000 REVLON CONSUMER 5.75% 15/02/21 75,000 75,188 0.03
USD 75,000 CHAPARRAL ENERGY 7.625% 15/11/22 42,305 74,625 0.03
USD 75,000 HARLAND CLARKE 6.875% 01/03/20 144A 75,000 74,438 0.03
USD 80,000 FRONTIER COMM 6.25% 15/09/21 80,000 74,400 0.03
USD 70,000 CENTENE ESC CORP 6.125% 15/2/24 W1 70,000 74,375 0.03
USD 75,000 BILL BARRETT CORP 7% 15/10/22 60,813 74,250 0.03
USD 75,000 FERRELLGAS LP 8.625% 15/06/20 144A 72,000 74,250 0.03
USD 75,000 RR DONNELLEY 6.5% 15/11/23 75,000 72,750 0.03
USD 70,000 MEDNAX INC 5.25% 01/12/23 144A 70,000 72,450 0.03
USD 75,000 CENTURYLINK INC 5.625% 1/04/25 73,688 71,250 0.03
USD 75,000 FREEPORT MCMORAN 3.55% 01/03/22 71,438 70,289 0.03
USD 65,000 HILTON GRAND VAC 6.125% 01/12/24 14 65,000 67,925 0.03
USD 65,000 HUNTINGTON INGALLS 5% 15/11/25 144A 65,000 67,438 0.03
USD 75,000 NWH ESCROW CORP 7.5% 01/08/21 144a 70,500 66,000 0.03
USD 65,000 MICRON TECHNO 5.5% 01/02/25 65,528 65,325 0.03
USD 75,000 ENDO 5.75% 15/01/22 144A 66,469 65,250 0.03
USD 100,000 99 CENTS ONLY STORE 11% 15/12/19 W1 101,624 64,500 0.03
USD 75,000 WEATHERFORD INTL 6.8% 15/06/37 61,313 64,313 0.03
USD 225,000 TRIANGLE USA PET 6.75% 15/7/22 144A 227,217 63,563 0.03
USD 61,000 COEUR D'ALENE MINES 7.875% 01/02/21 61,000 63,440 0.03
USD 75,000 COMMUNITY CHOICE 10.75% 1/05/19 W1 75,000 61,453 0.03
USD 75,000 GENON ENERGY 9.875% 15/10/20 WI 81,000 55,500 0.02
USD 50,000 SUMMIT MAT 8.5% 15/04/22 50,000 55,500 0.02
USD 50,000 EMI MUSIC PUB 7.625% 15/6/24 144A 50,000 54,625 0.02
USD 50,000 CARROLS REST GRP 8% 01/05/22 51,167 53,925 0.02
USD 50,000 MPG HOLDCO 17.375% 15/10/22 50,000 53,750 0.02
USD 50,000 SPECTRUM BRANDS ESC 6.625% 15/11/22 50,000 53,000 0.02
USD 50,000 MGP ESCROW 5.625% 01/05/24 144A 50,000 52,384 0.02
USD 50,000 NCR CORP 5.875% 15/12/21 W1 50,000 52,250 0.02
USD 50,000 TESORO LOGISTICS 5.25% 15/01/25 50,000 52,120 0.02
USD 47,000 GREIF INC 7.75% 01/08/19 53,815 52,111 0.02
USD 50,000 SEALED AIR CORP 5.25% 1/04/23 144A 50,000 52,063 0.02
USD 50,000 AIRCASTLE LTD 4.625% 15/12/18 50,000 51,875 0.02
USD 50,000 T-MOBILE USA 6.25% 01/04/21 51,750 51,767 0.02
USD 50,000 GIBRALTAR STEEL 6.25% 01/02/21 50,000 51,656 0.02
USD 50,000 WEYERHAEUSER REAL 5.875% 15/6/24 49,075 51,625 0.02
USD 50,000 APX GROUP INC 6.375% 01/12/19 50,000 51,625 0.02
USD 75,000 SUNGARD AVAIL 8.75% 01/04/22 144A 75,000 51,563 0.02
USD 50,000 FLORIDA EAST COAST 9.75% 1/05/20 14 50,333 51,500 0.02
USD 50,000 CHESAPEAKE ENERGY 8% 15/01/25 144A 49,261 51,375 0.02
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USD 50,000 MEDIACOM LLC/CORP 5.5% 15/04/21 50,000 51,313 0.02
USD 50,000 NABORS INDUS 4.625% 15/09/21 49,625 51,000 0.02
USD 50,000 CIT GROUP INC 3.875% 19/02/19 50,000 51,000 0.02
USD 50,000 MPT OPER PARTNERS 5.5% 01/05/24 50,000 50,750 0.02
USD 50,000 TEMPUR SEALY INTL 5.625% 15/10/23 50,000 50,000 0.02
USD 50,000 ALLY FINANCIAL INC 4.125% 13/02/22 49,253 49,875 0.02
USD 50,000 NIELSEN CO LUX 5% 01/02/25 144A 50,000 49,813 0.02
USD 50,000 KEHE DISTRIBUTORS 7.625% 15/8/21 14 50,000 49,750 0.02
USD 50,000 CABLEVISION SYSTEMS 5.875% 15/09/22 40,250 49,750 0.02
USD 50,000  TITAN INTL INC 6.875% 01/10/20 50,088 49,750 0.02
USD 50,000 COVANTA HDGS CORP 5.875% 01/03/24 50,000 49,750 0.02
USD 50,000 WMG ACQUISITION 4.875% 1/11/24 144A 50,000 49,625 0.02
USD 50,000 UNIVERSAL HOSPITAL 7.625% 15/08/20 46,029 49,500 0.02
USD 50,000 FREEPORT-MCMORAN 3.875% 15/03/23 46,750 46,360 0.02
USD 50,000 LONESTAR RES 8.75% 15/04/19 144A 50,000 45,750 0.02
USD 50,000 INTREPID AVIATION 6.875% 15/2/19 14 50,000 45,500 0.02
USD 50,000 FREEPORT-MCMORAN 5.4% 14/11/34 44250 43,672 0.02
USD 45,000 SM ENERGY CO 5% 15/01/24 38,138 42919 0.02
USD 39,000 TRAC INTERMODAL 11% 15/08/19 39,049 41,243 0.02
USD 51,000  AFFINION INVEST 13.5% 15/08/18 43,375 40,290 0.02
USD 35,000 TARGA RESOURCES 6.75% 15/03/24 35,000 38,194 0.02
USD 100,000 AMEREN ENERGY GEN 7% 15/04/18 H 90,375 36,500 0.02
USD 35,000 SM ENERGY CO 5.625% 01/06/25 17,588 34,125 0.01
USD 35,000 ATRIUM WINDOW&DOOR 7.75% 1/5/19 144 34,804 32,900 0.01
USD 25,000 INTL LEASE FIN CORP 8.625% 15/01/22 25,000 30,449 0.01
USD 25,000  WILLIAMS CO INC 7.5% 15/01/31 A 18,945 29,125 0.01
USD 25,000 DISH DBS CORP 6.75% 01/06/21 23,813 26,938 0.01
USD 25,000 NEW AMETHYST CORP 6.25% 01/12/24 14 25,000 26,250 0.01
USD 25,000 NATIONSTAR MORT 9.625% 01/05/19 25,536 26,031 0.01
USD 25,000 BEAZER HOMES USA 7.25% 01/02/23 25,226 26,031 0.01
USD 25,000 AMERICAN AIRLINES 5.5% 1/10/19 144A 25,000 26,000 0.01
USD 25,000 INTL LEASE FIN CORP 8.875% 01/09/17 27,406 26,000 0.01
USD 25,000  XPO LOGISTICS 6.125% 01/09/23  144A 25,227 25,813 0.01
USD 25,000 US AIRWAY 12-2C PTT 5.45% 03/06/18 25,000 25,656 0.01
USD 25,000 OASIS PETROLEUM 6.5% 01/11/21 23,094 25,563 0.01
USD 25,000 KB HOME 4.75% 15/05/19 25,000 25,531 0.01
USD 25,000 SLM CORP 5.5% 15/01/19 MTN 24,719 25,531 0.01
USD 25,000 CENTENE CORP 4.75% 15/05/22 25,438 25,375 0.01
USD 25,000  WILLIAM LYON HOM 5.75% 15/04/19 25,000 25,250 0.01
USD 25,000 SPRINGLEAF FIN CORP 5.25% 15/12/19 25,000 25,188 0.01
USD 25,000 MICRON TECHNO 5.25% 01/08/23 144A 24,875 25,063 0.01
USD 25,000 TMS INTL CORP 7.625% 15/10/21 144A 25,000 24,938 0.01
USD 25,000 CTP TRAN PROD/FINA 8.25% 15/12/19 1 25,000 22,750 0.01
USD 25,000 VALEANT PHARMACEUT 7% 01/10/20 144A 21,906 22,688 0.01
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USD 25,000 FLEXI VAN LSG 7.875% 15/08/18 144A 25,438 22,000 0.01
USD 20,000 HANESBRANDS INC 4.625% 15/5/24 144A 20,000 19,800 0.01
USD 20,000 HANESBRANDS INC 4.875% 15/5/26 144A 20,000 19,700 0.01
USD 16,000 RR DONNELLEY 7% 15/02/22 15,240 16,000 0.01
USD 15,000 OSHKOSH CORP 5.375% 01/03/22 15,000 15,619 0.01
USD 75,000 CLAIRE'S ST ESC 8.875% 15/3/19 46,781 13,875 0.01
USD 10,000 ROSE ROCK MIND 5.625% 15/11/23 WI 9,150 9,888 0.00
USD 10,000 CALIFORNIA RES 6% 15/11/24 10,000 7,475 0.00
USD 100,000  SIDEWINDER DRILL 9.75% 15/11/19 144 100,000 6,000 0.00
USD 3,000  FIRST DATA CORP 6.75% 01/11/20 144A 3,141 3,101 0.00
USD 390,000 NEWPAGE CORP 10% 01/05/12 ESCROW 163,549 1,950 0.00
USD 125,000 TEXAS COMPETIT ESC 11.5% 1/10/20 14 3,993 313 0.00
USD 125,000 SABINE OIL GAS CORP 9.75% 15/02/17 36,375 2 0.00
USD 125,000 NORANDA ALU ACQ 11% 01/06/19 126,688 1 0.00
USD 150,000 SEVENTY SEVEN ENER ESC 6.5% 15/7/22 0 0 0.00
USD 444,000 SANDRIDGE ENERGY ESC 7.5% 15/03/21 6,108 0 0.00
USD 275,000 MIDWAY GAMES CV 9.25% ESC 01/06/21 0 0 0.00
USD 700,000 MIDWAY GAMES CV 10.75% 01/10/20 DFT 0 0 0.00
170,194,173 175,374,577 73.67

B
- 7,550  GMAC CAP TST I PFD FRN 15/02/40 187,699 194,036 0.08
- 3,381  CITIGROUP INC PFD FRN 31/12/49 K 84,525 93,552 0.04
- 2,592 COWEN GROUP PFD 8.25% 15/10/21 64,800 67,392 0.03
- 2,193  GENERAL FIN PFD 8.125% 31/07/21 54,825 52,873 0.02
391,849 407,853 0.17
IS5Uk

- 1,313 HALCON RESOURCES WTS 2020 4351 3,086 0.00
- 867 SANDRIDGE ENERGY INC WTS 2022 21,172 2,644 0.00
- 3,195  MIDSTATES PETROLEUM CO INC WTS 2020 208,621 2,109 0.00
- 365 SANDRIDGE ENERGY INC WTS 2022 8,913 1,095 0.00
243,057 8,934 0.00

ARt T AVH 184,388,069 187,905,735 78.93

HAEESE 227,233,946 231,206,295 97.11

(1) HHm kS I RAT B &= TR
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USD 10,589 JPY 1,195,794 201742 H21H 88
UsD 10,153 JPY 1,146,488 201742 H21H 84
UsD 22 JPY 2,498 201742 H21H 0
USD 2,449 JPY 279,853 2017%2H21H ®)
JPY 452,017,656 USD 3,997,796 20174F2 A21H (28,101)

(27,937)
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M R R AR
201645 H 31 H HIfE 201645 A 31 HIZH T3 AR
GERRIT 2 — T (EARIT 2 —Zor)
ERE U2
PG A M RE SR AT 69,160,824 SRAT O EERILE 105
(785l - 67,291,685=—12) EEAFLE 4,364,254
Bl A% 8,966,351
S e 1,398,225 NS AR 4,364,359
BREATT 79,525,400
#H
P s 456,278
Al SRS BT 76,217
HUTIE 4 5,964,053 PREEH 23,135
S ] 2 R S U U A AR DRI 224 927 B Eveilvsy 6,340
ZAS RS B RSN 31,953 5 | R4 T 6,267
Ta— A —~DRL L 780,863 SRAT FHCE 14,970
RINE 155,118 ZREH 15,255
AFLE 31 TSI 2,227
SRR 15,240
BEEE 6,932,945 EALES 1] 18,729
o A 5,532
MEF W 107
A PERRAE 72,592,455
#HAF 640,297
SRS — 1M -0 (RS2 ENS 3,724,062
MRINSEDMEERSE RITEZMERE  MEEREE
BEEATMRESIE B R DA (4,874)
FCZZA(I) 10,417 14,985 156,105,443 HMEDE 15 36 KON E AR R I L AT AR D1 4R 227,682
FDZZ (1) 12,766 690,817  8,818,656,889
2 LB S 222,808
P A A RIE S AT PR A 0D HEk (3,775,690)
S E 2RI LA AR D REAMR S ORE I 3,752
2 HAGTA 22 HR A (3,771,938)
3 A O FAT L DM PE O IAR 174,932

— 204 —



I LT RTF - RR—Tx— X T7 RN —ERM A - 4 —)LE - RURFC/FD

W AR R E FATE IR AEFE O B
20164E5 A 31 HIZHE T 9 A5HIR 201645 A 31 B IZH T 955 HAIRH)
GERRIT 2 — T CREZE)
W PE A 84,352,965 FCZF A
fEE Sy 3,724,062 W B2 A REAR SR 14,445
B R 2 222,808
ARG 2= AR (3,771,938) FATZASAEAREL 1,065
B R AZ A AL (525)
T F Ok FAT LD ML PE D HE AR 174,932
HIRIEAT I AR FEAR AL 14,985
ZASALSROFAT FEA 1,480,845
ZARAESR DB R AL A (8,962,824) FDZFA
(7,481,979) W ZASREAREL 762,539
Z A~ OISy Fid 4 (4,453,463) FATZASREREL 13,687
B RS ASRESH (85,409)
A PERNAR 72,592,455 HIRFATIF Z AR RESRAL 690,817
weEHE
20164E5 31 A BIfE
REZ)
2016 2015 2014

HARME R —) 72,592,455 84,352,965 69,660,500

FCZZA(M)
I PERRAE 156,105,443 156,968,361 257,932,116
RO S 70 FE PE A 10,417 10,867 10,929
FDZZA(M)
I PERRAE 8,818,656,889 11,286,726,913  9,378,111,351
HIR 1N S0 $E PE A 12,766 14,802 14,820
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20164F5 H 31 A BIfE
(EHEIF=2 — )
Bl KR FALES AR R FAA (%)
F L4
EiE i EEE £ FE
EUR 164,000  ORIGIN ENER FIN 2.5% 23/10/20 153,176 162,386 0.22
UsD 60,000  ORIGIN ENER FIN 5.45% 14/10/21 REGS 53,733 55,051 0.08
206,909 217,437 0.30
Bt A —25Y 7 206,909 217,437 0.30
F—XK)7
EHEFME
EUR 300,000  WIENERBERGER AG FRN 29/12/49 308,650 312,581 0.43
308,650 312,581 0.43
TEHBEEEHE
EUR 200,000  BAWAG P.S.K. 8.125% 30/10/23  EMTN 239,999 249,274 0.34
EUR 250,000  HETA ASSET RES 4.375% 24/01/17 emt 231,641 214,745 0.30
EUR 178,000  HETA ASSET RESOL 4.25% 31/10/16 EMT 171,263 152,636 0.21
642,903 616,655 0.85
Bt A =27 951,553 929,236 1.28
N)LF—
EEREFE
EUR 190,000  KBC GROEP FRN 29/03/49 190,000 183,588 0.25
190,000 183,588 0.25
TEHBEEEHE
EUR 150,000  ONTEX GROUP NV 4.75% 15/11/21 REGS 150,000 160,281 0.22
150,000 160,281 0.22
Bt UL — 340,000 343,869 0.47
ISP
EiE i EEE £ FE
UsD 100,000  TELEMAR NORTE LES 5.5% 23/10/20 144 53,848 25,395 0.04
UsD 100,000  TELEMAR NORTE LES 5.5% 23/10/20 REG 53,471 25,396 0.03
107,319 50,791 0.07
Bt TV 107,319 50,791 0.07
h+s
EiE i EEE £ FE
EUR 650,000  VRX ESCROW 4.5% 15/05/23 REGS 564,750 498,875 0.69
564,750 498,875 0.69
Gt s 564,750 498,875 0.69
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TAREHES
ZDiufESH
UsD 160,000  UPCB FINANCE VI 6.875% 15/01/22 144 112,300 136,246 0.19
112,300 136,246 0.19
TEHBEEEHNE
EUR 275,000  UPCB FINANCE IV 4% 15/01/27  REGS 275,000 268,675 0.37
EUR 185,000  VIRIDIAN GP 7.5% 01/03/20 REGS 185,000 196,794 0.27
460,000 465,469 0.64
Gt A~k 572,300 601,715 0.83
Fxa
TEHBEEEEME
EUR 210,000  RPG BYTY SRO 6.75% 01/05/20  REGS 210,000 217,384 0.30
210,000 217,384 0.30
Aot Fom 210,000 217,384 0.30
FoR—Y
EEEFME
EUR 500,000  DANSKE BANK FRN 15/05/49 EMTN 415,000 514,275 0.71
415,000 514,275 0.71
Bt TFr~e—2 415,000 514,275 0.71
TIVR
EENEFIE
EUR 850,000  GROUPE BPCE FRN 29/10/49 EMTN 926,500 899,044 1.25
EUR 650,000  BNP PARIBAS FRN 29/06/49 EMTN 601,250 726,863 1.01
EUR 500,000  NATIXIS FRN 29/10/49 356,150 531,070 0.73
EUR 400,000  CREDIT AGRICOLE FRN 23/12/49 419,500 395,052 0.54
EUR 240,000  TOTAL SA FRN 29/12/49 242,500 246,876 0.34
EUR 200,000  GROUPAMA SA FRN 27/10/39 227,000 212,229 0.29
GBP 100,000  VEOLIA ENVIRONN FRN 29/01/49 134,800 134,286 0.18
EUR 100,000  SOLVAY FINANCE FRN 29/06/49 100,000 103,829 0.14
EUR 100,000  SOLVAY FINANCE FRN 29/06/49 100,000 103,158 0.14
3,107,700 3,352,407 4.62
ZDihiEH
EUR 275,000  AUTODIS SA 6.5% 01/02/19 REGS 255,544 256,024 0.35
EUR 225,000  REXEL SA 3.5% 15/06/23 225,000 229,500 0.32
EUR 100,000  WFS GLOBAL HDGS 12.5% 30/12/22 REGS 103,375 97,510 0.13
583,919 583,034 0.80
RATFYTTIT /B AR
EUR 200,000  CASINO GUICHARD 2.798% 5/08/26 EMTN 191,000 198,160 0.27
191,000 198,160 0.27
TEHBEEEFE
EUR 650,000  NUMERICABLE GRP 5.625% 15/05/24 REG 669,759 676,246 0.94
EUR 545,000  VERALLIA PACK 5.125% 01/08/22 REG 548,200 571,569 0.79
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EUR 350,000  MEDI PARTENAIRES 7% 15/05/20  Reg$S 368,533 367,150 0.51
EUR 300,000  GIE PSA TRESORERIE 6% 19/09/33 355,500 354,940 0.49
EUR 300,000  HOMEVI 6.875% 15/08/21 REGS 306,438 322,893 0.44
EUR 400,000  AREVA 4.875% 23/09/24 EMTN 375,675 292,000 0.40
EUR 270,000  SYNLAB BONDCO 6.25% 01/07/22  REGs 269,124 284,175 0.39
EUR 245,000  NOVALIS SAS 3% 30/04/22 Reg$ 245,000 248,369 0.34
EUR 225,000  WFS GLOBAL HDGS 9.5% 15/07/22 REGS 228,639 231,768 0.32
EUR 200,000  OBERTHUR TECH 9.25% 30/04/20  REGS 217,745 211,600 0.29
EUR 200,000  REXEL SA 3.25% 15/06/22 198,440 203,250 0.28
EUR 190,000  NUMERICABLE GRP 5.375% 15/05/22 REG 190,000 197,927 0.27
EUR 125,000  HORIZON HDG 1 7.25% 01/08/23  REGS 126,339 133,725 0.18
EUR 100,000  BISOHO SAS 5.875% 01/05/23 REGs 100,000 102,292 0.14
EUR 100,000  PAPREC HOLDING 5.25% 01/04/22 REGS 100,000 100,500 0.14
EUR 100,000  AREVA SA 3.5% 22/03/21 EMTN 102,300 76,500 0.11
EUR 100,000  AREVA SA 3.125% 20/03/23 ~ EMTN 99,250 71,010 0.10
4,500,942 4,445,914 6.13
Gt 7oA 8,383,561 8,579,515 11.82
kA
EHEFME
EUR 300,000  HT1 FUNDING/COMMERZBK FRN 29/07/49 307,750 302,355 0.42
307,750 302,355 0.42
ZOihES
EUR 677,000  SAFARI HDG VERWAL 8.25% 15/02/21 RE 709,876 711,730 0.99
EUR 502,000  UNITYMEDIA HES 5.625% 15/04/23 RegS 435,718 431,720 0.59
EUR 218,000  UNITYMEDIA HESSEN 5.75% 15/01/23 RE 183,263 189,824 0.26
EUR 213,000  UNITYMEDIA HESS 5.125% 21/1/23 REGS 184,830 183,056 0.25
1,513,687 1,516,330 2.09
TEHBEEEHE
EUR 550,000  PROGROUP AG 5.125% 01/05/22  REGS 560,815 584,429 0.81
EUR 340,000  HEIDELBERGCEMENT 7.5% 03/04/20 379,655 419,267 0.58
EUR 315,000  HEIDELBERGCEMENT 8.5% 31/10/19 358,407 392,705 0.54
EUR 350,000  UNITYMEDIA HESSEN 4.625% 15/2/26 RE 350,000 364,875 0.50
EUR 262,000  PFLEIDEDER AG 7.875% 1/08/19 REGS 260,627 275,828 0.38
EUR 235,000  THYSSENKRUPP AG 4% 27/08/18 ~ EMTN 234,250 248,513 0.34
EUR 230,000  TRIONISTA TOPC 6.875% 30/04/21 REGS 230,000 242,018 0.33
EUR 175,000  RAPID HOLDING 6.625% 15/11/20 REGS 175,742 184,625 0.25
UsD 200,000  UNITYMEDIA KABEL 5% 15/01/25 144A 170,907 181,140 0.25
EUR 145,000  UNITYMEDIA HESSEN 3.5% 15/1/27 REGS 145,000 140,288 0.19
EUR 120,000  CERAMTEC GP GMBH 8.25% 15/08/21 REG 120,000 128,935 0.18
EUR 100,000  COMMERZBANK AG 7.75% 16/03/21 EMTN 102,291 121,014 0.17
EUR 100,000  UNITYMEDIA HESSEN 6.25% 15/01/29 RE 114,375 112,750 0.16
EUR 110,000  THYSSENKRUPP 2.75% 08/03/21 ~ EMTN 109,368 111,558 0.15
EUR 100,000  KIRK BEAUTY ZERO 6.25% 15/7/22 REGS 100,000 108,625 0.15
EUR 115,000  UNITYMEDIA KABEL 3.75% 15/1/27 REGS 105,369 104,938 0.14
EUR 100,000  WEPA HYGIENEPDKT 3.75% 15/5/24 REGS 100,000 100,500 0.14
3,616,806 3,822,008 5.26
Btk 5,438,243 5,640,693 7.77
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FAIWSUR
EEEFE
EUR 200,000  GOVERNOR & CO FRN 29/12/49 199,748 195,890 0.27
EUR 200,000  ALLIED IRISH BK FRN 29/12/49 ~ EMTN 200,000 183,960 0.25
EUR 100,000  ALLIED IRISH BK FRN 26/11/25  EMTN 99,876 95,250 0.13
499,624 475,100 0.65
EiE i EEE £
EUR 505,000  ARDAGH PKG FIN 6.75% 15/05/24 REGS 506,990 512,575 0.71
EUR 340,000  ARDAGH PKG FIN 4.25% 15/01/22 REGS 340,000 347,364 0.48
EUR 300,000  EIRCOM FINANCE 9.25% 15/05/20 REGS 333,750 315,750 0.43
EUR 200,000  ARDAGH PKG FIN 4.125% 15/05/23 REGS 200,000 203,250 0.28
1,380,740 1,378,939 1.90
B TANTUR 1,880,364 1,854,039 2.55
1327
EHEFME
EUR 950,000  INTESA SANPAOLO SPA FRN 29/06/49 855,624 1,036,687 1.43
EUR 600,000  INTESA SANPAOLO FRN 29/10/49  PERP 448,500 684,750 0.94
GBP 240,000  ENEL SPA FRN 15/09/76 303,859 329,420 0.45
1,607,983 2,050,857 2.82
TEHBEEEFE
EUR 390,000  TELECOM ITALIA 4.5 25/01/21 EMTN 391,675 439,420 0.61
EUR 300,000  MANUTENCOOP 8.5% 01/08/20 REGS 292,853 259,500 0.36
EUR 250,000  LKQ ITALIA BONDCO 3.875% 01/04/24 R 250,000 259,063 0.36
EUR 200,000  TELECOM ITALIA SPA 3.625% 25/5/26 E 200,000 205,768 0.28
GBP 125,000  FINMECCANICA FIN 8% 16/12/19  EMTN 162,862 192,117 0.26
EUR 150,000  TELECOM ITALIA SPA 5.25% 10/02/22 163,725 174,862 0.24
EUR 129,000  ZOBELE HOLDING 7.875% 01/02/18 REGS 131,346 132,083 0.18
EUR 400,000  WASTE ITALIA 10.5% 15/11/19  REGS 346,351 108,000 0.15
1,938,812 1,770,813 2.44
Bt A2UT 3,546,795 3,821,670 5.26
BAR
TEHBEEEFE
EUR 309,000  SOFTBANK GP CORP 4.75% 30/07/25 313,236 330,871 0.46
EUR 200,000  SOFTBANK GP CORP 4% 30/07/22 204,500 212,950 0.29
517,736 543,821 0.75
At AR 517,736 543,821 0.75
Tr—U—
EEREFE
GBP 495,000  HBOS CAPITAL FD FRN 29/11/49 415,575 673,299 0.93
EUR 250,000  UBS AG JERSEY FRN 29/12/49 EMTN 235,000 271,432 0.37
650,575 944,731 1.30
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RA A2 DAV RPIKE

EUR 150,000  MERCURY BONDCO PIK 9% 30/05/21 REGS 150,000 153,000 0.21
150,000 153,000 0.21

TEEEEEFE
GBP 475,000  AABOND CO LTD 5.5% 31/07/22  REGS 619,813 612,139 0.85
EUR 180,000 LINCOLN FIN 6.875% 15/04/21 REGS 180,000 195,210 0.27
GBP 120,000  TVL FINANCE PLC 8.5% 15/05/23 REGS 154,326 162,437 0.22
GBP 115,000 CPUK FIN LTD 7% 28/08/20 REGS 163,685 158,233 0.22
1,117,824 1,128,019 1.56
Gt vr—v— 1,918,399 2,225,750 3.07

oty IT LY
EHLHE
EUR 200,000  GRAND CITY PROP FRN 29/12/49 191,750 193,500 0.27
191,750 193,500 0.27
ZDthiES
EUR 150,000  CABOT FIN FRN 15/11/21 REGS 148,500 147,498 0.21
EUR 100,000  SWISSPORT INVEST 6.75% 15/12/21 REG 100,000 103,250 0.14
248,500 250,748 0.35
RA A hAVRPIKIE
EUR 480,000  PLAY TOPCO PIK 8.5%  28/02/20 REGS 478,950 488,400 0.67
EUR 263,695  ARDAGH FIN PIK 8.375% 15/06/19 REGS 226,788 280,176 0.39
EUR 9,126 BILBAO LX PIK 11.25% 01/12/18 REGS 0 8,908 0.01
705,738 777,484 1.07
L@ EEESFE)
UsD 859,000  GAZ PROM 6.51% 07/03/22 REGS 774,278 835,209 1.16
EUR 771,000  WIND ACQ FIN 7% 23/04/21 REGS 778,587 742,928 1.02
EUR 600,000  CIRSA FUNDING LUX 5.875% 15/5/23 RE 593,596 610,710 0.84
EUR 470,000  ALTICE SA 7.25% 15/05/22 REGS 477,375 479,884 0.66
EUR 456,000  ALTICE SA 6.25% 15/02/25 REGS 456,000 429,087 0.59
EUR 387,000  FIAT FINANCE 4.75% 15/07/22  GMTN 414,751 423,846 0.58
EUR 383,000  WIND ACQ FIN 4% 15/07/20 REGS 383,688 380,606 0.52
EUR 340,000  DUFRY FINANCE 4.5% 01/08/23  REGS 345,000 360,638 0.50
EUR 307,000  FIAT INDUSTRIAL FIN 6.25% 9/3/18 EM 310,356 331,870 0.46
EUR 277,000  FINMECCANICA FIN 4.5% 19/01/21 EMT 297,496 311,971 0.43
EUR 300,000  TELENET FIN VI 4.875% 15/7/27 REGS 291,750 306,000 0.42
EUR 260,000  CIRSA FUNDING LUX 5.75% 15/05/21 RE 258,586 267,475 0.37
GBP 200,000  CABOT FINANCIAL 6.5% 01/04/21 REGS 244,001 255,258 0.35
EUR 236,000  CERBERUS NIGHT 8.25% 01/02/20 REGs 236,000 244,496 0.34
EUR 200,000  FIAT FINANCE 7.375% 09/07/18 ~ EMTN 199,560 222,200 0.31
EUR 210,000  GAZPROM OAO 3.389% 20/3/20 EMTN 202,673 214,305 0.30
EUR 200,000  GARFUNKELUX HOLDCO 7.5% 1/8/22 REGS 204,000 206,500 0.28
EUR 150,000  TELECOM ITALIA FIN 7.75% 24/1/33 EM 189,750 201,327 0.28
EUR 175,000  FIAT FIN&TRADE 6.75% 14/10/19 GMTN 184,555 198,406 0.27
UsD 200,000  ALTICE FIN SA 6.625% 15/02/23 144A 176,429 179,454 0.25
UsD 200,000  ALTICE FINANCING 7.5% 15/05/26 144A 177,258 179,342 0.25
USD 200,000  WIND ACQUIS FIN 4.75% 15/07/20 144A 145,312 177,544 0.24
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EUR 175,000  ARCELORMITTAL 3.125% 14/01/22 EMTN 164,500 167,923 0.23
EUR 150,000  ALTICE FINANCING 5.25% 15/02/23 REG 150,000 155,214 0.21
GBP 110,000  CABOT FIN LUX 10.375% 01/10/19 REGS 137,185 153,808 0.21
EUR 138,000  BORMIOLI ROCCO HDGS 10% 01/08/18 RE 145,813 143,037 0.20
EUR 130,000  GESTAMP FUND LUX 3.5% 15/05/23 REGS 130,000 133,898 0.18
EUR 100,000  JH HOLDING FIN 8.25% 01/12/22 REGS 100,000 106,600 0.15
EUR 100,000  MATTERHORN TEL 3.875% 01/05/22 REGS 95,750 97,637 0.13
EUR 100,000  MONITCHEM HLDCO 6.875% 15/6/22 REGS 94,500 91,504 0.13
EUR 75,000  HEIDELBERGCEMENT 2.25% 03/06/24 EMT 74,222 75,375 0.10
8,432,971 8,684,052 11.96
BitivrwrTNg 9,578,959 9,905,784 13.65
*5U5
EEREFME
EUR 350,000  GENERALI FINANCE 4.596% 30/11/49 EM 376,775 335,169 0.47
EUR 300,000  TELEFONICA EUROPE FRN 29/12/49 304,550 299,600 0.41
GBP 200,000  TELEFONICA EUROPE FRN 29/09/49 238,434 266,090 0.37
EUR 200,000  TELEFONICA EUROPE FRN 29/09/49 200,000 212,628 0.29
GBP 112,000  KONINKLIJKE KPN FRN 14/03/73 133,703 153,811 0.21
EUR 100,000  VONOVIA FINANCE BV FRN 08/04/74 99,782 103,875 0.14
1,353,244 1,371,173 1.89
ZDiufESH
EUR 186,000  SNS BANK NV FRN 05/11/25 EMTN 184,706 187,175 0.26
EUR 226,000  SCHAEFFLER PIK 5.75% 15/11/21 regs 133,669 145,200 0.20
EUR 338,000 SCHAEFFLER PIK 6.875% 15/8/18 REGS 124,757 130,711 0.18
EUR 177,000  BOATS INVEST 11% PIK 31/03/17 EMTN 169,888 96,927 0.13
613,020 560,013 0.77
EiE i EEE £ FE
EUR 440,000 Ol EUROPEAN GRP 4.875% 31/3/21 REGS 460,150 488,135 0.68
EUR 337,000  LGE HOLDCO VI 7.125% 15/05/24 REGS 374,005 372,992 0.51
CHF 329,000  UPC HOLDING BV 6.75% 15/03/23 REGS 268,965 322,213 0.44
EUR 300,000  UPC HOLDONG BV 6.375% 15/09/22 REGS 322,875 320,250 0.44
EUR 250,000  SM MTH AUTO GRP 4.125% 15/07/21 REG 245,375 249,943 0.34
EUR 250,000  PETROBRAS GBL FIN 4.875% 07/03/18 224,375 247,713 0.34
EUR 200,000  INTERXION HDGS 6% 15/07/20 REGS 210,250 210,040 0.29
EUR 225,000  CONSTELLIUM NV 7% 15/01/23  REGS 203,738 189,596 0.26
GBP 173,000  PETROBRAS INTL 6.25% 14/12/26 ENT 206,825 175,871 0.24
EUR 225,000  PETROBRAS GBL FIN 4.25% 02/10/23 165,938 174,298 0.24
EUR 160,000  CARLSON WAGONLIT 7.5% 15/06/19 REG 160,000 165,888 0.23
EUR 130,000  UNITED GP BV 7.875% 15/11/20 REGS 138,450 137,963 0.19
EUR 140,000  ZIGGO BOND FIN 4.625% 15/01/25 REGS 140,000 136,850 0.19
EUR 110,000  SCHAEFFLER FIN 2.5% 15/05/20 REGS 109,321 112,743 0.16
EUR 111,000  SCHAEFFLER FIN 4.25% 15/05/18 REGS 111,000 112,516 0.15
GBP 113,000  PETROBRAS GBL FIN 6.625% 16/01/34 133,147 106,866 0.15
EUR 100,000  SCHAEFFLER FIN 3.25% 15/05/25 REGS 98,920 102,997 0.14
EUR 100,000  SHAEFFLER FIN 3.5% 15/05/22  REGS 100,000 102,750 0.14
GBP 100,000  PETROBRAS INTL FIN 5.37% 01/10/29 . 110,567 92,058 0.13
3,783,901 3,821,682 5.26
Git:ATH 5,750,165 5,752,868 7.92
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JILoT—
TEHBEEENE
EUR 650,000  LOCK AS 7% 15/08/21 REGS 669,235 678,106 0.93
669,235 678,106 0.93
BEt T e— 669,235 678,106 0.93
R—FUF
EiE i EEE £ FE
EUR 375,000  PLAY FINANCE 2 5.25% 01/02/19 REGS 389,753 386,273 0.53
EUR 200,000  PLAY FINANCE 2 6.5% 01/08/19 REGS 205,990 208,486 0.29
595,743 594,759 0.82
GitiR =T 595,743 594,759 0.82
RILMA L
TEHBEEEFE
EUR 200,000  BANCO ESPIRITO 2.625% 08/05/17 193,500 44,000 0.06
EUR 200,000  BANCO ESPIRITO 4% 21/01/19 EMTN 202,125 44,000 0.06
395,625 88,000 0.12
At AL 395,625 88,000 0.12
av7
TEHBEEEFE
EUR 550,000  GAZPROM OAO 3.6% 26/02/21 EMTN 523,005 561,466 0.77
EUR 225,000  SBERBANK RUSSIA 3.3524% 15/11/19 RE 207,000 230,636 0.32
EUR 140,000  GAZPROM OAO 4.625% 15/10/18 REGS 140,000 147,945 0.20
870,005 940,047 1.29
Aitiar T 870,005 940,047 1.29
ARAY
EEREFME
EUR 400,000  BANCO BILBAO VIZCAYA FRN 29/12/49 397,600 368,000 0.51
EUR 200,000  BANKIA SA FRN 22/05/24 MTN 199,900 195,013 0.27
EUR 100,000  MAPFRE SA FRN 24/07/37 102,625 102,769 0.14
700,125 665,782 0.92
ZDiufESH
EUR 200,000  ENCE ENERGIA 5.375% 01/11/22  REGS 204,250 209,516 0.29
204,250 209,516 0.29
TEHBEEEFE
EUR 100,000  ABENGOA FINANCE SAU 7% 15/04/20 REG 16,250 4,750 0.00
EUR 100,000  ABENGOA GREENFIELD 5.5% 1/10/19 REG 38,000 4,000 0.01
54,250 8,750 0.01
Bt A 958,625 884,048 1.22
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AHI—FTo
EEEFE
EUR 100,000  VOLVO TREASURY AB FRN 10/06/75 99,781 100,902 0.14
EUR 100,000  VOLVO TREASURY AB FRN 10/03/78 99,855 100,750 0.14
199,636 201,652 0.28
ZDiufESH
EUR 140,000  TVN FINANCE 7.375% 15/12/20  REGS 112,000 119,582 0.16
EUR 100,000  VERISURE HDG 6% 01/11/22 REGS 100,000 107,250 0.15
212,000 226,832 0.31
TEHBEEEHE
EUR 200,000  OVAKO 6.5% 01/06/19 REGS 150,000 147,718 0.20
150,000 147,718 0.20
Gt ATz —F 561,636 576,202 0.79
RAR
EENEFIE
EUR 275,000  UBS AG FRN 12/02/26 283,594 290,813 0.41
EUR 225,000  CREDIT SUISSE FRN 18/09/25 249,188 242,676 0.33
532,782 533,489 0.74
TEHBEEEHNE
usD 200,000  UBS AG 5.125% 15/05/24 143,593 183,407 0.25
EUR 100,000  ONEX WIZARD AC II 7.75% 15/2/23 REG 100,000 107,358 0.15
243,593 290,765 0.40
fit A2 776,375 824,254 1.14
AFYR
EENEFIE
EUR 700,000  RBS FRN 30/09/49 535,949 697,248 0.95
GBP 285,000  BARCLAYS BANK FRN 29/11/49 RCI 424,279 466,986 0.64
GBP 295,000  LLOYDS BKG GP FRN 29/12/49 303,693 388,941 0.54
GBP 200,000  LLOYDS BANK FRN 31/12/49 242,963 257,743 0.36
EUR 250,000  BARCLAYS BK PLC FRN 15/12/49 270,000 251,613 0.35
GBP 100,000  LLOYDS BANK FRN 29/01/49 ~ EMTn 156,844 218,335 0.30
usD 200,000  RBS FRN 29/12/49 184,077 171,926 0.24
EUR 150,000  RBS FRN 25/03/24 EMTN 144,566 150,558 0.21
2,262,371 2,603,350 3.59
ZDihiEH
GBP 575,000  TESCO PROP FIN 5.744% 13/04/40 782,055 686,983 0.94
GBP 85,000  TESCO PROP FIN 7.6227% 13/07/39 127,208 114,677 0.16
909,263 801,660 1.10

RA A2 DAV RPIKE
GBP 107,544  ANNINGTON FIN PIK 13% 15/01/23 REGS 99,397 162,870 0.22
99,397 162,870 0.22
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RTYITVT/EIE
GBP 150,000 CO-OPERATIVE GP STUP 5.625% 8/07/20 207,287 214,190 0.30
207,287 214,190 0.30
TEEEEEFE
GBP 525,000 NEW LOOK SEC ISS 6.5% 01/07/22 REGS 722,709 676,780 0.93
GBP 500,000  MOY PARK BONDCO 6.25% 29/05/21 REGS 636,890 675,509 0.93
EUR 647,000 ECO BAT FINANCE 7.75% 15/02/17 REGs 635,590 633,995 0.87
GBP 470,000  VIRGIN MEDIA SEC 4.875% 15/1/27 REG 659,620 583,348 0.80
GBP 400,000 PIZZAEXPRESS 6.625% 01/08/21 REGS 532,301 522,191 0.72
GBP 380,000  VIRGIN MEDIA FIN 6.375% 15/10/24 re 484,521 509,843 0.70
EUR 446,000  ANGLO AMERICAN 3.5% 28/03/22 EMTN 365,830 408,945 0.56
GBP 300,000 IRON MOUNTAIN 6.125% 15/09/22 REGS 374,887 405,305 0.56
GBP 280,000  TESCO PLC 6.125% 24/02/22 EMTN 405,046 402,976 0.56
EUR 350,000  WORLDPAY FINANCE 3.75% 15/11/22 REG 351,875 363,125 0.50
GBP 250,000 MARLIN IMDT HDGS 10.5% 01/08/20 Reg 357,617 354,150 0.49
usD 400,000 ROYAL BK SCOTLAND 5.125% 28/05/24 374,351 353,191 0.49
GBP 250,000  VOUGEOT BIDCO 7.875% 15/07/20 RegS 355,059 343,903 0.47
GBP 200,000 FIRST HYDRO FIN 9% 31/07/21 BR 291,147 340,674 0.47
EUR 325,000 INOVYN FINANCE PLC 6.25% 15/5/21 RE 325,000 336,375 0.46
GBP 246,000  JAGUAR LAND ROV 3.875% 01/3/23 REGS 317,124 312,258 0.43
EUR 315,000 INEOS FIN 4% 01/05/23 REGS 315,000 307,890 0.42
EUR 275,000 INTL GAME 4.75% 15/02/23 REGS 275,656 288,063 0.40
GBP 225,000 STRETFORD 79/ICEL 6.25% 15/7/21 RE 274,961 265,613 0.37
GBP 175,000 SOUTHERN WATER 8.5% 15/04/19 ~ GMTN 202,726 255,931 0.35
GBP 187,000 CO-OPERATIVE BK 5.125% 20/09/17 EMT 218,289 236,086 0.33
GBP 185,000 ENTREPRISE INNS 6.375% 26/09/31 146,257 232,134 0.32
GBP 170,000  WILLIAM HILL 4.875% 07/09/23 221,442 222,872 0.31
EUR 241,000  ANGLO AMERICAN 2.5% 29/04/21 ~ EMTN 203,891 215,147 0.30
usb 225,000 CREDIT SUISSE GP 6.5% 08/08/23 REGS 172,614 214,602 0.30
GBP 150,000  ANGLIAN WATER 7% 31/01/18 EMTN 187,297 213,141 0.29
EUR 215,000  VIRGIN MEDIA FIN 4.5% 15/01/25 REGs 215,000 211,115 0.29
EUR 210,000 OTE PLC 3.5% 09/07/20 GMTN 208,496 210,002 0.29
EUR 195,000 MERLIN ENTERT 2.75% 15/03/22 REGS 195,000 193,270 0.27
EUR 200,000  ANGLO AMERICAN CAP 1.5% 01/04/20 EM 168,750 179,192 0.25
EUR 170,000 EC FINANCE PLC 5.125% 15/07/21 REGS 170,000 178,930 0.25
GBP 130,000 ODEON & UCI FINCO PLC 9% 1/8/18 REG 156,899 176,485 0.24
EUR 175,000  TA MANUFACTURING 3.625% 15/4/23 REG 169,400 167,871 0.23
EUR 150,000  ALLIANCE AUTO FI 6.25% 1/12/21 REGS 146,250 160,185 0.22
GBP 125,000  VIRGIN MEDIA SEC 5.125% 15/1/25 REG 160,175 159,860 0.22
GBP 114,000  JERROLD FINCO 9.75% 15/09/18  REGS 172,704 159,100 0.22
GBP 116,000 KEYSTONE FINANCING 9.5% 15/10/19 RE 146,945 157,897 0.22
GBP 114,000 IDH FINANCE PLC 8.5% 01/06/19 REGS 133,679 150,278 0.21
EUR 145,000 SYNLAB UNSEC BD 8.25% 01/07/23 REGS 145,000 148,335 0.20
GBP 105,000 ENTREPRISE INNS 6.5% 06/12/18 103,108 145,400 0.20
EUR 131,000  THOMAS COOK FIN 7.75% 15/06/20 REGS 131,000 135,609 0.19
GBP 100,000  COGNITA FIN PLC 7.75% 15/08/21 REGS 142,630 134,118 0.18
GBP 100,000  GARFUNKELUX HOLDCO 8.5% 01/11/22 RE 134,206 133,134 0.18
GBP 100,000  TRAVIS PERKINS PLC 4.5% 07/09/23 126,146 130,107 0.18
GBP 100,000  BOPARAN FIANCE 5.5% 15/07/21 REGS 114,998 123,135 0.17
GBP 100,000 GHD BONDCO PLC 7% 15/04/20 REGS 120,920 122,236 0.17
EUR 133,000  INTL PERSONAL FIN 5.75% 07/04/21 EM 133,000 118,570 0.16
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EUR 100,000  INTL GAME 4.125% 15/02/20 REGS 100,000 105,500 0.15
EUR 100,000  OTE PLC 4.375% 02/12/19 GMTN 99,106 103,450 0.14
EUR 111,000  ANGLO AMERICAN 2.875% 20/11/20 EMTN 86,580 102,410 0.14
EUR 100,000  ANGLO AMERICAN 1.75% 03/04/18 EMTN 91,500 98,552 0.14
EUR 100,000  ANGLO AMERICAN 2.75% 07/06/19 EMTN 94,000 97,263 0.13
EUR 100,000  BOPARAN FINANCE 4.375% 15/7/21 REGS 100,000 95,545 0.13
13,173,192 13,571,596 18.70
Bt AFUR 16,651,510 17,353,666 23.91
TFAh
EEREFE
EUR 550,000  DEUTSCHE POSTBANK FRN 17/06/49 429,165 557,029 0.77
429,165 557,029 0.77
ZDiufESH
EUR 400,000  ALLIANCE DATA 5.25% 15/11/23  REGS 400,000 387,800 0.53
400,000 387,800 0.53
TEHBEEEHNE
EUR 570,000  HANESBRANDS FIN LUX 3.5% 15/6/24 RE 570,999 580,031 0.79
EUR 320,000  SEALED AIR CORP 4.5% 15/09/23 REGS 324,324 338,969 0.47
EUR 300,000  NEWELL BRANDS 3.75% 01/10/21  144A 304,725 325,650 0.45
EUR 300,000  HUNTSMAN INTL 5.125% 15/04/21 309,750 310,197 0.43
EUR 300,000  CEMEX FINANCE 5.25% 01/04/21 REGS 307,250 309,174 0.43
EUR 325,000  PSPC ESCROW CORP 6% 01/02/23 REGS 281,000 288,438 0.40
ush 231,000  NEPTUNE FINCO 10.875% 15/10/25 144A 229,244 236,731 0.33
EUR 225,000  MPT OPER PARTNERS 4% 19/08/22 229,388 232,988 0.32
GBP 155,000  LYNX Il CORP 7% 15/04/23 REGs 182,792 212,248 0.29
EUR 195,000  KLOECKNER PENTA 7.125% 1/11/20 REGS 195,000 205,667 0.28
EUR 175,000  MPT OPER PARTNER 5.75% 01/10/20 EMT 189,143 185,383 0.26
EUR 200,000  KINDER MORGAN DEL 2.25% 16/3/27 REG 172,000 176,704 0.24
EUR 175,000  XPO LOGISTICS INC 5.75% 15/06/21 RE 167,563 168,934 0.23
EUR 175,000  CHESAPEAKE ENERGY 6.25% 15/01/17 152,250 166,250 0.23
EUR 140,000  BALL CORP 4.375% 15/12/23 140,000 151,329 0.21
CHF 150,000  NORD ANGLIA EDUC 5.75% 15/07/22 REG 143,373 141,268 0.19
EUR 150,000 CHEMOURS CO 6.125% 15/5/23 119,400 135,200 0.19
EUR 1,500,000  LEHMAN BROTH 5.375% 17/10/12  EMTN 292,500 133,350 0.18
EUR 100,000  BALL CORP 3.5% 15/12/20 100,000 107,707 0.15
EUR 100,000  HUNTSMAN INTL 4.25% 01/04/25 88,500 94,000 0.13
UsD 140,000  DFC FINANCE CORP 10.5% 15/06/20 144 102,512 78,973 0.11
4,601,713 4,579,191 6.31
Bt T AV 5,430,878 5,524,020 7.61
HAEESE 67,291,685 69,160,824 95.27

O BT 13787 T L8 T,
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20164E5 1 31 HBUE, 7 7 NIXEL T OARRFFAME S BRI E A L T S E B BRI LEIIFCY T AD~y HINT
M-,

AR PN D= IBiiNsy FEHEH i H RIEBHER (= —n)
JPY 155,273,855 EUR 1,251,277 201646 H20 H 4,687
EUR 206,618 GBP 161,900 20164£6 7 20 H (5,611)
EUR 20 JPY 2,501 20164E6 7120 H 0
EUR 2,661 JPY 330,512 20164£6 H20 H (12)
EUR 3,353 JPY 416,377 201646 H 20 H (15)
GBP 3 EUR 3 20164£6 H20 H 0
GBP 336 EUR 430 201646 H 20 H 11
GBP 424 EUR 542 20164E6 H20 H 13

(927)
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8611 (201551 A 7 H) 11, 900 39 N2.5 153. 41 A3. 1 92.3 A4.4 353
87H1 (2015542 A 9 H) 12, 169 38 2.6 156. 98 2.3 93.3 A4.2 378
884 (201543 H 9 H) 12, 081 34 AN0. 4 156. 78 AO. 1 94.2 N3.3 408
894 (201544 H 7 H) 12, 325 39 2.3 160. 32 2.3 93. 1 N2.8 194
904 (201545 H 7 H) 12, 290 32 A0.0 160. 98 0.4 93.0 N2.6 194
911 (201556 A 8 H) 11, 996 37 A2, 1 158. 24 AT 91.4 A4.8 200
9211 (20156547 A 7 H) 11,913 34 A0. 4 158. 05 A0. 1 91.5 AT T 225
9341 (201548 A 7 H) 11,791 39 A0. 7 157. 45 A0. 4 89.4 AN9. 2 261
9441 (201549 H 7 H) 11, 625 38 Al 1 156. 51 A0. 6 87.7 AT.9 299
9581 (20154104 7 H) 11, 659 42 0.7 157.37 0.5 90. 5 A8.5 298
964 (20154114 9 H) 11,775 46 1.4 159. 19 1.2 95. 1 Ab5.0 299
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10734 (20164101 7 H) 12, 735 29 0.3 178.19 N0. 2 92.8 A4.0 231
10814 (20164E11H 7 H) 12,516 31 AN 175. 18 AN WY 88.0 N0. 7 233
1094 (2016412H 7 H) 12, 083 25 A3.3 168. 54 A3.8 90. 7 A5, T 239
11081 (201741 A10H) 12, 338 27 2.3 171. 99 2.0 92.6 A8. 4 245
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e H A5 0D T 581 3 i i
KW T >y REwP—T 7o R ANET DT, TEEGALE | (WS T EE LR TR LB £,
* B A RIT TV T b —

780 /T,

kRN Fv—T (ZJPEAT L - =D S~ ~w—4 v b
(EMBI) Global (US$~—2) &b &il, MRV THB~y VI X hEHELCHRFE L OTT, @EERFLZ100L LTHEIIEL THWE T, )

¥ JPENAN Y v =V T e w—y bR R AT w7 A« 71—, (JPMorgan Emerging Market Bond Index (EMBI) Global) %, J.P.Morgan Securities
LLCBARLTWD, v —V T « v —Fy MiEMRE LA VT v 7 ATHY . ZOFEFEHES Z OB EHE XL RE L E T,

(tH7) J.P.Morgan Securities LLC, 7 /L—Ah/8—7

AR R ATy R Fa—r3 L (Ho~yP_—2) ) 1%, JPMorgan Emerging Market Bond Index|
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OFRER U IDIKR (2016£6 8 B~20174E 6 H 7 A)
. At
B £t & 5t f #
Tk Fv Tk Kov
TAYUH EfERESR 106, 917 91, 134
(19,760)
M R 1,064 1,083
RIS 3, 674 1,710
Lk (REEAEEYED) 24, 573 20, 276
(3,324)
o —n To—n TFoz—n
A KXV T EfERES 846 773
AF¥ o [EE RS 319 1,845
ik FEEAREREED) 403 1,058
Fo vy [EE&RES: — 652
Fa=TT FERfE S 751 —
i TAHIVT [EfERE — 3,140
ik FEEAREREED) 163 —
N—< =T [EME RS 1,770 3, 056
suayFT EMERES 967 511
FRrFay TAFTay
AF¥va [EE RS — 20, 191
FL 7 TFLrn
75V [EME RS 1,398 1,491
AU LG, (BBFITFEEERTEY 8 A.)
* BRI 0 B,
2 () PNILEESIC L M T, EBOBTFICEEEN TR A,
kA (BEEAMESEEGT) ITITHE TR (Bt & ER TR0 8 A,
. S 3| DI ERIERE R
5 ) _ = o3 _ 5t <3
HUR B I HR T W% B
b [EpaaE| =P =P [EpaaE|
fEZSEELS | 2,643 2,509 9, 450 8, 637
* BALRIE I 0 B,
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. FIEBEA & DEEIRR

B sy | PHEE S SoammEA] B TS SomEmEa] D
L OBk B A EORBIRIRD C

=P "M % [=EpaaE| =P %

2R E I | 21,919 102 0.5 23, 227 102 0.4

FIEBIRN & (1. AR R OB BE AN BT 5 B 155 LB HUE S B FIBRRA Ch D . %7 7 > FICR B AIBRA &
BRI (ERERYT T

Ot AEE DR (20175 6 A 7 BRE)
1 pEatE
(A) #E OMER) AthE FEERIFER
B Pl ES
X 5y o Al i G | 3 BBBIUT FRAFIR B LR
SME RS RIS A BN R sk | 24E k| 24k
TR Tk kv T % % % % %
TAUA 154, 122 157, 950 17, 300, 349 90. 4 49.0 68.8 20.3 1.3
L—n Fa—n Fa—n
A k27 130 142 17,635 0.1 — 0.1 — —
TAEF o 270 399 49, 339 0.3 — 0.3 — —
A¥va 695 769 95, 059 0.5 — 0.5 — —
Emya 1, 530 1,683 207, 807 1.1 — 1.1 — —
Fa2=VT 756 778 96, 154 0.5 0.5 0.5 — —
TNHYT 1,545 1,611 198, 968 1.0 1.0 0.9 0.1 —
N—=T 2,905 3,101 382, 857 2.0 — 2.0 — —
Va=Vaavd 500 506 62, 470 0.3 0.3 0.3 — —
Fv T
A — 2,375 2,635 88, 354 0.5 — 0.5 — —
& it — — 18, 498, 997 96. 7 50. 8 74.9 20.5 1.3
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ARAB REPUBLIC OF EGYPT 6.125 400 412 45,182 | 2022/1/31
ARAB REPUBLIC OF EGYPT 7.5 1, 280 1, 363 149,374 | 2027/1/31
ARAB REPUBLIC OF EGYPT 8.5 200 215 23,614 | 2047/1/31
ARGENT-GLOBAL 11. 608874 415 645 70,707 | 2033/12/31
ARGENT-GLOBAL 2.5 2,290 1, 583 173,444 | 2038/12/31
BOLIVARIAN REP OF VZLA 9.0 1, 645 822 90,088 | 2023/5/7
BOLIVARIAN REP OF VZLA 8.25 855 398 43,696 | 2024/10/13
BOLIVARIAN REP OF VZLA 9.25 4,620 2,203 241,375 | 2028/5/7
BRAZIL GLOBAL 8.0 82 85 9,378 | 2018/1/15
BRAZIL GLOBAL 8.25 1,705 2,154 235,956 | 2034/1/20
COLOMBIA GLOBAL 10. 375 865 1,317 144,313 | 2033/1/28
COSTA RICA GOVERNMENT 7.158 210 223 24,467 | 2045/3/12
CROATIA 6. 625 550 609 66,806 | 2020/ 7 /14
CROATIA 6.375 850 949 103,946 | 2021/ 3/24
CROATIA 5.5 1, 035 1,137 124,617 | 2023/4/4
CROATIA 6.0 535 605 66, 341 2024/1/26
DOMINICA GLOBAL 9.04 259 265 29,100 | 2018/1/23
DOMINICAN REPUBLIC 7.5 1,875 2,097 229,756 | 2021/5/6
DOMINICAN REPUBLIC 6.6 1,745 1,948 213,415 | 2024/1/28
DOMINICAN REPUBLIC 5.875 117 125 13,744 | 2024/4/18
DOMINICAN REPUBLIC 5.5 475 490 53, 681 2025/ 1 /27
DOMINICAN REPUBLIC 6.875 315 353 38,762 | 2026/1/29
DOMINICAN REPUBLIC 7.45 850 981 107, 531 2044/ 4 /30
DOMINICAN REPUBLIC 6.85 667 720 78,954 | 2045/1/27
EL SALVADOR GLOBAL 8.25 305 302 33,162 | 2032/4/10
EL SALVADOR GLOBAL 7.625 275 281 30,873 | 2034/9/21
FED REPUBLIC OF BRAZIL 2.625 645 602 65,984 | 2023/1/5
FED REPUBLIC OF BRAZIL 4.25 920 914 100, 137 | 2025/1/7
FED REPUBLIC OF BRAZIL 6.0 1, 155 1, 264 138,462 | 2026/4/7
GABONESE REPUBLIC 6.375 455 453 49,667 | 2024/12/12
GOVERNMENT OF JAMAICA 7.625 200 235 25,836 | 2025/7/9
GOVERNMENT OF JAMAICA 7.875 255 304 33,376 | 2045/7/28
HONDURAS GOVERNMENT 6.25 330 347 38,043 | 2027/1/19
HUNGARY 5.375 3,902 4,376 479,386 | 2023/2/21
HUNGARY 5.75 880 1,014 111,089 | 2023/11/22
INDONESTA GLOBAL 5.875 505 578 63,342 | 2024/1/15
INDONESIA GLOBAL 8.5 2,505 3,652 400, 062 | 2035/10/12
INDONESTA GLOBAL 6.625 170 213 23,378 | 2037/2/17
ISLAMIC REP OF PAKISTAN 7.25 250 264 28,964 | 2019/4/15
IVORY COAST 5.375 1, 360 1,337 146,508 | 2024/ 7 /23
IVORY COAST 6.375 245 249 27,298 | 2028/3/3
IVORY COAST 5.75 2,511 2,437 266,995 | 2032/12/31
KINGDOM OF JORDAN 6.125 200 207 22,730 | 2026/1/29
KINGDOM OF JORDAN 5.75 225 225 24,714 | 2027/1/31
KINGDOM OF MOROCCO 5.5 292 328 35,941 2042/12/11
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[Ef#fzE% | KSA SUKUK LTD 2.894 870 871 95,447 | 2022/ 4 /20
KSA SUKUK LTD 3. 628 870 884 96,881 | 2027/4/20
LEBANESE REPUBLIC 5.45 285 288 31,624 | 2019/11/28
LEBANESE REPUBLIC 6. 375 511 526 57,666 | 2020/3/9
LEBANESE REPUBLIC 8.25 224 245 26,943 | 2021/4 /12
LEBANESE REPUBLIC 6.1 225 228 25,026 | 2022/10/ 4
MONGOL IA 4.125 200 199 21,873 | 2018/1/5
MONGOL IA 5.125 200 191 21,004 | 2022/12/5
MONGOLIA INTL BOND 10. 875 765 886 97,095 | 2021/4/6
OMAN GOV INTERNTL BOND 3.625 580 582 63,823 | 2021/6/15
OMAN GOV INTERNTL BOND 3.875 595 598 65,507 | 2022/3/8
OMAN GOV INTERNTL BOND 5.375 1,205 1,254 137,371 2027/3/8
OMAN GOV INTERNTL BOND 6.5 600 642 70,422 | 2047/3/8
PANAMA GLOBAL 8.875 160 232 25,476 | 2027/ 9 /30
PANAMA GLOBAL 9.375 372 558 61,117 | 2029/4/1
PERUSAHAAN PENERBIT SBSN 3.4 425 430 47,132 | 2022/3/29
PERUSAHAAN PENERBIT SBSN 4.15 425 437 47,946 | 2027/3/29
PHILIPPINES GLOBAL 9.5 105 168 18,503 | 2030/2/2
PHILIPPINES GLOBAL 7.75 105 151 16,633 | 2031/1/14
PHILIPPINES GLOBAL 6. 375 110 144 15,868 | 2032/1/15
REPUBLIC OF ANGOLA 9.5 475 514 56,312 | 2025/11/12
REPUBLIC OF ARGENTINA 6. 875 615 677 74,164 | 2021/ 4 /22
REPUBLIC OF ARGENTINA 7.5 290 324 35,527 | 2026/ 4 /22
REPUBLIC OF ARGENTINA 6. 875 1,445 1,562 171,169 | 2027/1 /26
REPUBLIC OF AZERBAIJAN 4.75 2,395 2, 443 267,663 | 2024/3/18
REPUBLIC OF COLOMBIA 4.0 400 421 46,112 | 2024/ 2/26
REPUBLIC OF COSTA RICA 7.0 600 616 67,529 | 2044/4/4
REPUBLIC OF ECUADOR 10. 75 750 809 88,696 | 2022/3/28
REPUBLIC OF ECUADOR 9.65 470 467 51,247 | 2026/12/13
REPUBLIC OF ECUADOR 9. 625 345 345 37,856 | 2027/6/2
REPUBLIC OF EL SALVADOR 7.375 145 146 16,100 | 2019/12/1
REPUBLIC OF GHANA 9.25 255 279 30,636 | 2022/9/15
REPUBLIC OF GHANA 8.125 290 298 32,667 | 2026/1/18
REPUBLIC OF GHANA 10. 75 1,080 1,355 148,456 | 2030/10/14
REPUBLIC OF HUNGARY 6. 375 4,166 4,723 517,325 | 2021/3/29
REPUBLIC OF INDONESIA 3.7 855 882 96,650 | 2022/1/8
REPUBLIC OF INDONESIA 4.75 1,485 1,610 176,368 | 2026/1/8
REPUBLIC OF INDONESIA 4.35 410 433 47,521 | 2027/1/8
REPUBLIC OF INDONESIA 7.75 1,996 2, 800 306, 749 | 2038/1 /17
REPUBLIC OF INDONESIA 5.125 525 574 62,921 | 2045/1/15
REPUBLIC OF INDONESIA 5.25 200 221 24,231 | 2047/1/8
REPUBLIC OF KAZAKHSTAN 4. 875 610 617 67,651 | 2044/10/14
REPUBLIC OF KAZAKHSTAN 6.5 210 255 27,943 | 2045/ 7 /21
REPUBLIC OF KENYA 5.875 255 265 29,075 | 2019/6 /24
REPUBLIC OF LITHUANIA 7.375 725 825 90,402 | 2020/ 2 /11
REPUBLIC OF NIGERIA 5.125 400 408 44,733 | 2018/ 7/12
REPUBLIC OF NIGERIA 7.875 655 727 79,647 | 2032/2/16

— 228




FHIT—CUTE% 77 2 FFC GEREERERER)

] B ES
% ] " - AEOMm -
Fl % K < AH NERaE | BRI fERFEA A
TAUH % THK RV TRV T

[Ef#fzZE% | REPUBLIC OF PANAMA 4.5 375 394 43,230 | 2047/5/15
REPUBLIC OF PARAGUAY 4,625 675 715 78,368 | 2023/1/25
REPUBLIC OF PARAGUAY 5.0 200 214 23,439 | 2026/4 /15
REPUBLIC OF PARAGUAY 4.7 360 374 41,008 | 2027/3/27
REPUBLIC OF PARAGUAY 6.1 250 279 30,599 | 2044/ 8 /11
REPUBLIC OF PERU 8.75 220 344 37,711 | 2033/11/21
REPUBLIC OF PERU 5. 625 175 218 23,959 | 2050/11/18
REPUBLIC OF PHILIPPINES 3.95 425 447 48,999 | 2040/1 /20
REPUBLIC OF POLAND 3.25 320 329 36,113 | 2026/4/6
REPUBLIC OF SENEGAL 6.25 225 238 26,161 | 2024/ 7 /30
REPUBLIC OF SENEGAL 6.25 335 340 37,334 | 2033/5/23
REPUBLIC OF SOUTH AFRICA 5.875 655 720 78,904 | 2025/9/16
REPUBLIC OF SOUTH AFRICA 4.3 275 264 28,989 | 2028/10/12
REPUBLIC OF SOUTH AFRICA 5.0 200 192 21,085 | 2046/10/12
REPUBLIC OF SRI LANKA 6.0 685 712 78,029 | 2019/1/14
REPUBLIC OF SRI LANKA 6.25 362 386 42,383 | 2020/10/ 4
REPUBLIC OF SRI LANKA 6. 85 1,075 1,155 126,592 | 2025/11/ 3
REPUBLIC OF SRI LANKA 6. 825 200 215 23,553 | 2026/ 7 /18
REPUBLIC OF SRI LANKA 6.2 540 554 60,786 | 2027/5/11
REPUBLIC OF TURKEY 5. 625 2, 080 2,223 243,514 | 2021/3/30
REPUBLIC OF TURKEY 4. 875 875 878 96,257 | 2026/10/ 9
REPUBLIC OF TURKEY 6.0 1,230 1,332 145,905 | 2027/ 3 /25
REPUBLIC OF TURKEY 6. 625 515 584 64,023 | 2045/2/17
REPUBLIC OF TURKEY 5.75 885 892 97,794 | 2047/5/11
REPUBLIC OF VENEZUELA 7.0 1,325 585 64,102 | 2038/3/31
REPUBLIC OF ZAMBIA 8.5 230 246 26,955 | 2024/ 4 /14
REPUBLIC OF ZAMBIA 8.97 295 320 35,140 | 2027/ 7 /30
REPUBLICA ORIENT URUGUAY 7.625 70 95 10,484 [ 2036/3/21
REPUBLICA ORIENT URUGUAY 5.1 1,237 1,281 140, 341 | 2050/ 6 /18
RUSSIA 12.75 195 346 37,944 | 2028/ 6 /24
RUSSIA FOREIGN BOND 5.0 2, 800 2,992 327,820 | 2020/ 4 /29
RUSSIAN FEDERATION 4. 875 600 652 71,484 | 2023/9/16
RUSSIAN FEDERATION 5. 625 800 905 99,215 | 2042/4/4
RUSSIAN FEDERATION 5.875 1,000 1,172 128,407 | 2043/ 9/16
SAUDI INTERNATIONAL BOND 2.375 445 440 48,229 | 2021/10/26
SAUDI INTERNATIONAL BOND 3.25 285 281 30,785 | 2026/10/26
SAUDI INTERNATIONAL BOND 3.25 560 552 60,490 | 2026/10/26
STATE OF ISRAEL 4.5 470 497 54,451 | 2043/1 /30
TURKEY GLOBAL 7.0 300 321 35,234 | 2019/3/11
TURKEY GLOBAL 7.0 780 859 94,102 | 2020/6/5
TURKEY GLOBAL 5.75 2, 940 3,153 345,389 | 2024/ 3 /22
TURKEY GLOBAL 7.375 835 981 107,529 | 2025/2/5
TURKEY GLOBAL 6. 875 258 296 32,522 | 2036/3/17
UKRAINE GOVERNMENT 7.75 1,228 1,208 132,346 | 2027/9/1
UKRAINE GOVERNMENT GDP-L - 290 109 11,957 | 2040/5/31
UKRAINE GOVERNMENT REGS 7.75 520 535 58,704 | 2019/9/1
UKRAINE GOVERNMENT REGS 7.75 261 267 29,273 | 2020/9/1
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[Ef7i% | UKRAINE GOVERNMENT REGS 7.75 224 230 25,224 | 2021/9/1
UKRAINE GOVERNMENT REGS 7.75 258 262 28,725 | 2022/9/1

UKRAINE GOVERNMENT REGS 7.75 273 274 30,058 | 2023/9/1

UKRAINE GOVERNMENT REGS 7.75 103 102 11,259 | 2024/9/1

UKRAINE GOVERNMENT REGS 7.75 318 314 34,416 | 2025/9/1

UKRAINE GOVERNMENT REGS 7.75 318 313 34,360 | 2026/9/1

UNITED MEXICAN STATES 4.15 4,303 4,517 494,778 | 2027/ 3 /28

UNITED MEXICAN STATES 6.05 1,070 1,279 140,097 | 2040/ 1 /11

UNITED MEXICAN STATES 4.75 4,142 4,235 463,880 | 2044/3/8

UNITED MEXICAN STATES 4.6 500 500 54,778 | 2046/ 1 /23

UNITED MEXICAN STATES 4.35 400 385 42,169 | 2047/1/15

UNITED MEXICAN STATES 5.75 400 417 45,717 | 2110/10/12

URUGUAY GLOBAL 7.875 65 89 9,799 | 2033/1/15

71 FE%: | BRAZIL MINAS SPE 5.333 520 508 55,674 | 2028/2/15
CITY OF BUENOS AIRES 8.95 520 586 64,217 | 2021/2/19

CITY OF BUENOS AIRES 7.5 600 654 71,674 | 2027/6/1

PROVINCE OF SALTA 9.125 210 233 25,536 | 2024/7/7

PROVINCIA DE BUENOS AIRE 9.95 340 394 43,253 | 2021/6/9

PROVINCIA DE BUENOS AIRE 9.125 410 471 51,643 | 2024/3/16

PROVINCIA DE BUENOS AIRE 7.875 415 438 48,045 | 2027/6/15

PROVINCIA DE CORDOBA 7.125 330 351 38,501 | 2021/6/10

H5ERMEE % | ABU DHABI NATIONAL ENERG 3.625 535 548 60,035 | 2021/6 /22
(W< &@tf) | ABU DHABI NATIONAL ENERG 4.375 200 206 22,563 | 2026/ 6 /22
BANCO CENTRAL COSTA RICA 5. 625 200 184 20,208 | 2043/ 4 /30

BANQUE CENT DE TUNISIE 5.75 405 393 43,152 | 2025/1/30

ESKOM HOLDINGS LIMITED 6.75 364 383 41,987 | 2023/8/6

EXPORT CREDIT BANK OF TU 5.375 240 249 27,296 | 2021/2/8

HUNGARIAN DEVELOPMENT BA 6.25 615 681 74,675 | 2020/10/21

OFFICE CHERIFIEN DES PHO 6.875 1,155 1,304 142,909 | 2044/ 4 /25

POWER SECTOR ASSETS & LI 7.39 195 251 27,507 | 2024/12/ 2

ROSNEFT (ROSNEFT INT FIN) 4. 199 935 945 103,608 | 2022/3/6

SOUTHERN GAS CORRIDOR 6.875 345 382 41,933 | 2026/ 3 /24

@A | CNAC SYNBRIDGE COMP 5.0 1,730 1,730 189,486 | 2020/5/5
(BOREENES) | ECOPETROL SA 5.875 305 336 36,880 | 2023/9/18
FIBRIA OVERSEAS FINANCE 5.5 635 657 71,985 | 2027/1/17

GAZPROM NEFT (GPN CAPITA 6.0 765 837 91,725 | 2023/11/27

ISRAEL ELECTRIC CORP LTD 5.0 415 450 49,296 | 2024/11/12

KAZAGRO NATL MGMT HLDNG 4. 625 1,185 1,198 131,290 | 2023/5 /24

KAZMUNAYGAS NATIONAL CO 3.875 465 472 51,748 | 2022/4/19

KAZMUNAYGAS NATIONAL CO 4.4 225 231 25,333 | 2023/4 /30

KAZMUNAYGAS NATIONAL CO 4.75 505 516 56,547 | 2027/4 /19

KAZMUNAYGAS NATIONAL CO 5.75 480 475 52,106 | 2047/4 /19

LUKOIL INTL FINANCE BV 4.75 475 490 53,743 | 2026/11/2

MAJAPAHIT HOLDING BV 7.75 675 760 83,263 | 2020/1/20

MAJAPAHIT HOLDING BV 7.875 120 158 17,382 | 2037/6/29

OFFICE CHERIFIEN DES PHO 5. 625 200 216 23,749 | 2024/ 4 /25

OFFICE CHERIFIEN DES PHO 4.5 585 591 64,765 | 2025/10/22
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Mt fE S | OSCHADBANK (SSB #1 PLC) 9.625 550 564 61,828 | 2025/3/20
(BOREEAES) | PEMEX PROJ FDG MASTER TR 6. 625 200 211 23,110 | 2038/6/15
PETROBRAS GLOBAL FINANCE 8.375 255 288 31,597 | 2021/5/23
PETROBRAS GLOBAL FINANCE 6.125 405 425 46,655 | 2022/1/17
PETROBRAS GLOBAL FINANCE 8.75 205 242 26,539 | 2026/5 /23
PETROBRAS GLOBAL FINANCE 7.375 270 294 32,299 | 2027/1/17
PETROBRAS GLOBAL FINANCE 7.25 215 217 23,789 | 2044/3/17
PETROBRAS INTL FIN CO 5.375 352 363 39,759 | 2021/1/27
PETROLEOS DE VENEZUELA S 6.0 4,005 1,521 166, 693 | 2026/11/15
PETROLEOS DE VENEZUELA S 5.375 555 212 23,276 | 2027/4/12
PETROLEOS DE VENEZUELA S 5.5 155 58 6,455 | 2037/4/12
PETROLEOS MEXICA PEMEX 4.875 1,035 1,089 119,314 | 2022/1 /24
PETROLEOS MEXICANOS 5.375 220 235 25,783 | 2022/3/13
PETROLEOS MEXICANOS 6.875 1,190 1, 352 148,103 | 2026/8/4
PETROLEOS MEXICANOS 6.5 760 839 91,999 | 2027/3/13
PETROLEOS MEXICANOS 5. 625 600 558 61,199 | 2046/1 /23
PETROLEOS MEXICANOS 6.75 4,135 4, 356 477,114 | 2047/9/21
SINOPEC GRP OVERSEAS DEV 3.5 1,165 1,174 128,666 | 2026/5/3
SINOPEC GRP OVERSEAS DEV 3.625 1,715 1,742 190,834 | 2027/4/12
STATE GRID OVERSEAS INV 2.25 865 863 94,602 | 2020/5/4
STATE GRID OVERSEAS INV 2.75 775 77 85,129 | 2022/5/4
STATE GRID OVERSEAS INV 3.5 790 796 87,294 | 2027/5/4
YPF SOCIEDAD ANONIMA 8.75 410 472 51,713 | 2024/4/4
YPF SOCIEDAD ANONIMA 8.5 455 520 56,987 | 2025/7/28
T B 17, 300, 349
T—n Ta—n Ta—n
AV Rxv7 | EERES | REPUBLIC OF INDONESIA 3.75 130 142 17,635 | 2028/6/14
TAE YTy | [EEFES | REPUBLIC OF ARGENTINA 10. 76113 270 399 49,339 | 2033/12/31
A¥y @A % | PETROLEOS MEXICANOS 5.125 515 582 71,876 | 2023/3/15
(BUBEEMEE) | PETROLEOS MEXICANOS 3.75 180 187 23,183 | 2024/ 2 /21
oy [Eff7iE% | KINGDOM OF MOROCCO 3.5 1,530 1,683 207,807 | 2024/6/19
Faz=U7T Tgf“f‘ﬁi) BNQ CEN TUNISIA INT BOND 5. 625 756 778 96,154 | 2024/ 2 /17
PR\ SRR
TNAY T | EERES: | BULGARIA 3.0 135 147 18,236 | 2028/3/21
BULGARIA 3.125 1,245 1,286 158,789 | 2035/3/26
Eﬁﬁ%g BULGARIAN ENERGY HLD 4.875 165 177 21,943 | 2021/8/2
N—~<=7 | EMERES | ROVANIA 3.625 340 386 47,768 | 2024/ 4 /24
ROMANTA 2.75 390 416 51,447 | 2025/10/29
ROMANIA 2.875 531 552 68,159 | 2028/5 /26
ROMANIA 3.875 1,644 1,745 215,481 | 2035/10/29
7a7F7 | EfFES | CROATIA 3.0 500 506 62,470 | 2027/ 3/20
N 7t 1,110,292
~L— T T
| Eff7E% [ PERU BONO SOBERANO 6.95 2,375 2,635 88,354 | 2031/8/12
/I it 88, 354
& it 18, 498, 997

HIBEHEL AT, WIR O 2 523 [E O BE 7 BARG OMEIC L 0 FEEHRE L7 b 0T,

AR - FHRARO ARG D $5C,
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[EM IE DOMINICAN REPUBLIC 7.5 180 200 20, 752 2021/5/6
DOMINICAN REPUBLIC 6. 875 663 752 78,072 2026/ 1 /29
DOMINICAN REPUBLIC 8. 625 622 754 78, 245 2027/ 4 /20
DOMINICAN REPUBLIC 7.45 551 637 66, 169 2044/ 4 /30
DOMINICAN REPUBLIC 6. 85 1,837 2,006 208, 218 2045/ 1 /27
DUBAI GOVT INT’ L BONDS 5.25 1, 258 1, 205 125, 024 2043/ 1 /30
GABONESE REPUBLIC 6. 375 1, 881 1,728 179, 320 2024/12/12
GOVERNMENT OF JAMAICA 6.75 271 305 31,701 2028/ 4 /28
GOVERNMENT OF JAMAICA 8.0 562 661 68, 657 2039/ 3 /15
GOVERNMENT OF JAMAICA 7.875 783 904 93, 827 2045/ 7 /28
HUNGARY GOVERNMENT 6. 25 548 613 63, 677 2020/ 1 /29
HUNGARY GOVERNMENT 6. 375 504 580 60, 238 2021/ 3 /29
HUNGARY GOVERNMENT 5. 75 954 1,112 115,412 2023/11/22
HUNGARY GOVERNMENT 5.375 982 1,128 117,037 2024/ 3 /25
HUNGARY GOVERNMENT 7.625 1,518 2,327 241, 489 2041/3/29
IVORY COAST 5. 75 3,019 3, 000 311, 318 2032/12/31
KINGDOM OF BAHRAIN 7.0 484 487 50,610 2028/10/12
MONGOLIA GOVERNMENT 5.125 1, 156 1, 029 106, 764 2022/12/ 5
OMAN GOV INTERNTL BOND 4. 75 350 349 36, 283 2026/ 6 /15
PERUSAHAAN PENERBIT SBSN 3.3 1,117 1, 146 118, 936 2022/11/21
PERUSAHAAN PENERBIT SBSN 4. 35 848 907 94, 138 2024/ 9 /10
POLAND GOVERNMENT 4.0 1, 204 1, 320 137, 031 2024/ 1 /22
REPUBLIC OF ANGOLA 9.5 569 569 59, 090 2025/11/12
REPUBLIC OF ARGENTINA 6. 875 3, 352 3, 621 375, 765 2021/ 4 /22
REPUBLIC OF ARGENTINA 8.75 843 981 101, 789 2024/ 5/ 7
REPUBLIC OF ARGENTINA 7.5 670 744 77,263 2026/ 4 /22
REPUBLIC OF ARGENTINA 8.28 3,238 3, 643 378,017 2033/12/31
REPUBLIC OF ARGENTINA 7.125 1, 450 1, 506 156, 304 2036/ 7/6
REPUBLIC OF ARGENTINA 2.5 2,598 1,812 188, 005 2038/12/31
REPUBLIC OF AZERBAIJAN 4. 75 653 681 70, 657 2024/ 3 /18
REPUBLIC OF AZERBAIJAN 4.75 2,205 2,289 237, 544 2024/ 3 /18
REPUBLIC OF BRAZIL 4.25 1,720 1, 694 175,773 2025/1/7
REPUBLIC OF BRAZIL 5.0 4, 166 3, 686 382, 516 2045/ 1 /27
REPUBLIC OF CAMEROON 9.5 267 297 30, 852 2025/11/19
REPUBLIC OF COLOMBIA 7.375 577 755 78, 421 2037/9/18
REPUBLIC OF COLOMBIA 5.0 1,103 1, 152 119, 585 2045/ 6 /15
REPUBLIC OF COSTA RICA 4. 375 554 533 55, 322 2025/ 4 /30
REPUBLIC OF COSTA RICA 7.0 492 17 53, 724 2044/ 4/ 4
REPUBLIC OF COSTA RICA 7.158 1,053 1,118 116,076 2045/ 3 /12
REPUBLIC OF CROATIA 6. 375 625 697 72, 381 2021/ 3 /24
REPUBLIC OF CROATIA 5.5 682 751 78,010 2023/4/4
REPUBLIC OF CROATIA 6.0 1,999 2,279 236, 496 2024/ 1 /26
REPUBLIC OF ECUADOR 10. 75 1,437 1,494 155, 052 2022/ 3 /28
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[E&E RS REPUBLIC OF ECUADOR 7.95 1,101 1,010 104, 804 2024/ 6 /20
REPUBLIC OF EL SALVADOR 6. 375 358 350 36, 399 2027/1/18
REPUBLIC OF ETHIOPIA 6. 625 688 683 70, 933 2024/12/11
REPUBLIC OF GHANA 9.25 650 671 69, 679 2022/ 9/15
REPUBLIC OF GUATEMALA 4.5 329 340 35, 285 2026/ 5/ 3
REPUBLIC OF INDONESIA 5. 875 577 645 66, 942 2020/ 3 /13
REPUBLIC OF INDONESIA 3.75 1, 662 1, 745 181, 083 2022/ 4 /25
REPUBLIC OF INDONESIA 5. 375 2, 147 2,451 254, 306 2023/10/17
REPUBLIC OF INDONESIA 4.125 576 611 63, 420 2025/ 1 /15
REPUBLIC OF INDONESTA 8.5 1,934 2,926 303,612 2035/10/12
REPUBLIC OF INDONESTA 6. 625 382 497 51, 596 2037/ 2 /17
REPUBLIC OF INDONESTA 5.25 1,230 1, 396 144, 840 2042/ 1 /17
REPUBLIC OF INDONESTA 4.625 2,543 2,703 280, 502 2043/ 4 /15
REPUBLIC OF IRAQ 5.8 825 677 70, 244 2028/ 1/15
REPUBLIC OF KAZAKHSTAN 4.875 522 542 56, 295 2044/10/14
REPUBLIC OF KENYA 5. 875 220 228 23,682 2019/ 6 /24
REPUBLIC OF KENYA 6. 875 1,129 1,108 114, 959 2024/ 6 /24
REPUBLIC OF LEBANESE 6.1 1,122 1,112 115, 427 2022/10/ 4
REPUBLIC OF LEBANESE 6.0 896 875 90, 868 2023/ 1 /27
REPUBLIC OF LEBANESE 6. 65 1,075 1,073 111, 391 2024/ 4 /22
REPUBLIC OF LEBANESE 6.6 1, 083 1,072 111, 310 2026/11/27
REPUBLIC OF LEBANESE 6. 65 1,127 1,101 114, 295 2030/ 2 /26
REPUBLIC OF MOZAMBIQUE 10.5 970 805 83, 529 2023/1/18
REPUBLIC OF PANAMA 3. 875 298 321 33, 390 2028/ 3 /17
REPUBLIC OF PANAMA 9.375 465 716 74, 295 2029/4/ 1
REPUBLIC OF PERU 8.75 195 315 32,774 2033/11/21
REPUBLIC OF PERU 5.625 1, 081 1,424 147,762 2050/11/18
REPUBLIC OF PHILIPPINES 4.2 2,337 2,647 274,679 2024/ 1 /21
REPUBLIC OF PHILIPPINES 3.95 1, 460 1,634 169, 570 2040/ 1 /20
REPUBLIC OF SENEGAL 6. 25 253 262 27,232 2024/ 7 /30
REPUBLIC OF SERBIA 4.875 1, 047 1, 088 112,971 2020/ 2 /25
REPUBLIC OF SERBIA 7.25 1,507 1, 746 181, 230 2021/ 9/28
REPUBLIC OF SOUTH AFRICA 6. 875 188 209 21, 750 2019/ 5 /27
REPUBLIC OF SOUTH AFRICA 5.5 516 559 58, 085 2020/ 3/9
REPUBLIC OF SOUTH AFRICA 5.875 282 317 32,951 2025/ 9/16
REPUBLIC OF SRI LANKA 6.0 886 912 94, 682 2019/ 1 /14
REPUBLIC OF SRI LANKA 6.25 776 810 84, 132 2020/10/ 4
REPUBLIC OF SRI LANKA 6. 125 818 837 86, 878 2025/6/3
REPUBLIC OF SRI LANKA 6. 825 492 529 54, 884 2026/ 7 /18
REPUBLIC OF TURKEY 7.0 457 505 52,463 2020/6/5
REPUBLIC OF TURKEY 5.625 1, 206 1, 288 133, 644 2021/ 3 /30
REPUBLIC OF TURKEY 6.25 916 1,011 104, 992 2022/ 9 /26
REPUBLIC OF TURKEY 7.375 645 771 80, 026 2025/2/5
REPUBLIC OF TURKEY 4. 875 635 651 67,615 2026/10/ 9

246




TFIATUR - IN—VREA Y - FHEEEHF C

§t izl . P OE % —
R i A ERELE | RERL A fEEFA H
TAY A % FK Kv T Kv TH

Ef#zF% | REPUBLIC OF TURKEY 8.0 830 1,079 111,964 | 2034/2/14
REPUBLIC OF TURKEY 6.875 1,386 1,625 168,670 | 2036/ 3 /17

REPUBLIC OF TURKEY 4,875 5, 458 5, 089 528,078 | 2043/4/16

REPUBLIC OF TURKEY 6. 625 447 523 54,364 | 2045/2/17

REPUBLIC OF URUGUAY 5.1 953 975 101,182 | 2050/6 /18

REPUBLIC OF VENEZUELA 7.75 792 496 51,520 | 2019/10/13

REPUBLIC OF VENEZUELA 11.75 1,195 757 78,542 | 2026/10/21

REPUBLIC OF VENEZUELA 9.25 3, 042 1,740 180,527 | 2027/9/15

REPUBLIC OF VENEZUELA 11.95 1,707 1,086 112,724 | 2031/8/5

REPUBLIC OF VENEZUELA 9.375 1,772 962 99,827 | 2034/1/13

REPUBLIC OF VENEZUELA 7.0 3,212 1,566 162,482 | 2038/3/31

RUSSIAN FEDERATION 4.5 4, 200 4,515 468,431 | 2022/4/4

RUSSIAN FEDERATION 4,875 800 876 90,901 | 2023/9/16

RUSSIAN FEDERATION 5. 625 1, 000 1,145 118,836 | 2042/4/4

TRINIDAD & TOBAGO 4.5 1,153 1,184 122,913 | 2026/8/4

UKRAINE GOV (GDP LINKED) — 673 215 22,356 | 2040/ 5 /31

UKRAINE GOVERNMENT 7.75 505 500 51,961 | 2019/9/1

UKRAINE GOVERNMENT 7.75 489 477 49,555 | 2021/9/1

UKRAINE GOVERNMENT 7.75 332 322 33,432 | 2022/9/1

UKRAINE GOVERNMENT 7.75 332 320 33,246 | 2023/9/1

UKRAINE GOVERNMENT 7.75 332 317 32,947 | 2024/9/1

UKRAINE GOVERNMENT 7.75 332 317 32,918 | 2025/9/1

UKRAINE GOVERNMENT 7.75 332 315 32,722 | 2026/9/1

UKRAINE GOVERNMENT 7.75 1,031 974 101,083 | 2027/9/1

UNITED MEXICAN STATES 4.125 3,167 3,414 354,205 | 2026/ 1 /21

UNITED MEXICAN STATES 4.6 3, 265 3,330 345,518 | 2046/1 /23

UNITED MEXICAN STATES 4.35 1,289 1,269 131,727 | 2047/1/15

UNITED REP OF TANZANTA 7. 25006 1, 050 1,098 113,924 | 2020/3/9

US TSY INFL IX N/B 0.25 2, 854 2,934 304,483 | 2025/1/15

GRS | BRAZIL MINAS SPE 5.333 1,991 1,961 203,467 | 2028/2/15
PROVINCIA DE BUENOS AIRE 9.95 1,073 1,225 127,123 | 2021/6/9

PROVINCIA DE BUENOS AIRE 9.125 281 314 32,579 | 2024/3/16

PROVINCIA DE CORDOBA 12. 375 353 379 39,416 | 2017/8/17

PROVINCIA DE CORDOBA 7.125 373 392 40,730 | 2021/ 6 /10

PROVINCIA DE MENDOZA 8.375 542 575 59, 747 | 2024/5 /19

HERR(E S | BANCO NAC DE DESEN ECONO 6.5 397 427 44,401 | 2019/6 /10
(Bx< &R{%) | BANGKO SENTRAL PILIPINAS 8.6 660 982 101,925 | 2027/6/15
BQ CENTRALE DE TUNISIE 5.75 320 314 32,587 | 2025/1 /30

DEVELOPMENT BANK OF KAZA 4.125 1,372 1,346 139,676 | 2022/12/10

MAGYAR EXPORT-IMPORT BAN 4.0 566 589 61,144 | 2020/1 /30

Pe@AE S | ABJA INVESTMENT CO 5.95 428 436 45,332 | 2024/ 7 /31
ANDRADE GUTIER INT SA 4.0 722 563 58,427 | 2018/4 /30

ARCELIK AS 5.0 681 676 70,212 | 2023/4/3

BHARTT ATIRTEL INTERNATIO 5.35 326 353 36,691 | 2024/5 /20
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WAL % | CABLEVISION SA 6.5 191 199 20,683 | 2021/6/15
CEMENTOS PACASMAYO SAA 4.5 649 663 68,848 | 2023/2/8
CNOOC FINANCE 2013 LTD 3.0 1,157 1,161 120,554 | 2023/5/9
CODELCO INC 4.5 396 413 42,952 | 2025/9/16
CONSOLIDATED ENERGY FIN 6.75 596 585 60,752 | 2019/10/15
CORP NACIONAL DEL COBRE 4.25 1,817 1,711 177,568 | 2042/ 7 /17
ECOPETROL SA 5. 875 506 544 56,539 | 2023/9/18
ECOPETROL SA 5.375 1,733 1,782 184,976 | 2026/ 6 /26
ECOPETROL SA 5. 875 720 657 68,163 | 2045/5 /28
EL FONDO MIVIVIENDA SA 3.5 469 484 50,215 | 2023/1/31
EMPRESA DE ENERGIA DE BO 6.125 629 648 67,305 | 2021/11/10
EMPRESA DE TRANSPORTE ME 4.75 347 380 39,483 | 2024/2/4
EMPRESA ELECTRICA ANGAMO 4.875 645 632 65,666 | 2029/ 5 /25
EP PETROECUADOR (NOBLE) 6. 48672 246 239 24,884 | 2019/9 /24
GRUPO CEMENTOS CHIHUAHUA 8.125 447 473 49,158 | 2020/2/8
GTLK EUROPE LTD 5.95 772 804 83,507 | 2021/7/19
LIRSA NORTE FINANCE LTD 8.75 691 799 82,991 | 2024/ 5 /30
INDIA EXPORT-IMPORT BANK 3.375 1,075 1,076 111,646 | 2026/8/5
ISRAEL ELECTRIC CORP LTD 5.0 469 512 53,220 | 2024/11/12
KAZMUNAYGAS NATIONAL CO 6.375 473 521 54,117 | 2021/4/9
KAZMUNAYGAS NATIONAL CO 4.4 811 821 85,193 | 2023/4 /30
LATAM AIRLINES GROUP SA 7.25 612 623 64,736 | 2020/6/9
MAJAPAHIT HOLDING BV 7.875 479 632 65,599 | 2037/6 /29
MARFRIG HOLDING EUROPE B 8.0 539 555 57,598 | 2023/6/8
MEXICHEM SAB DE CV 6.75 361 384 39,935 | 2042/9/19
MEXICO CITY ARPT TRUST 4.25 316 317 32,989 | 2026/10/31
MINERVA LUXEMBOURG SA 6.5 260 257 26,705 | 2026/ 9 /20
MIN MAURITIUS INVSTMENTS 6.5 203 204 21,236 | 2026/10/13
MYRIAD INTL HOLDINGS BV 5.5 409 435 45,187 | 2025/7 /21
NORTHERN LIGHTS 3 ANGOLA 7.0 322 323 33,543 | 2019/8/16
ODEBRECHT FINANCE LTD 5.25 359 167 17,412 | 2029/ 6 /27
ODEBRECHT FINANCE LTD 7.125 1,299 630 65,364 | 2042/ 6 /26
OFFICE CHERIFIEN DES PHO 5. 625 685 743 77,179 | 2024/ 4 /25
OFFICE DEPOT DE MEXICO 6.875 341 355 36,838 | 2020/ 9 /20
PEMEX PROJ FDG MASTER TR 6. 625 1,838 1,883 195,459 | 2035/6/15
PERTAMINA PERSERO PT 5. 625 332 346 35,971 | 2043/5/20
PERUSAHAAN GAS NEGARA 5.125 200 216 22,487 | 2024/5/16
PERUSAHAAN LISTRIK NEGAR 5.5 384 427 44,349 | 2021/11/22
PETROBRAS GLOBAL FINANCE 5. 625 635 475 49,292 | 2043/ 5 /20
PETROBRAS GLOBAL FINANCE 6.85 656 546 56,659 | 2115/6/5
PETROLEOS DE VENEZUELA 8.5 1,267 1,087 112,819 | 2017/11/2
PETROLEOS DE VENEZUELA 6.0 3,195 1,414 146,714 | 2024/ 5/16
PETROLEOS DE VENEZUELA 6.0 2,951 1,297 134,568 | 2026/11/15
PETROLEOS DE VENEZUELA 5.375 350 154 15,982 | 2027/4/12
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Lid] . #F fili #H —
all = i A NERAT RO fEEFA H
TAYU S % Tk R Tk R T
5@ L& % | PETROLEOS DE VENEZUELA 9.75 673 364 37,814 | 2035/5/17
PETROLEOS DE VENEZUELA 5.5 2,019 882 91,538 | 2037/4/12
PETROLEOS MEXICANOS 3.5 2,000 1,895 196,606 | 2023/ 1 /30
PETROLEOS MEXICANOS 4.625 1,611 1,625 168,603 | 2023/9 /21
PETROLEOS MEXICANOS 4.25 716 694 72,101 | 2025/1/15
PETROLEOS MEXICANOS 6.5 1,619 1,598 165,871 | 2041/6/2
PETROLEOS MEXICANOS 5.5 1,287 1,133 117,556 | 2044/ 6 /27
PETROLEOS MEXICANOS 5. 625 1,311 1,172 121,625 | 2046/ 1 /23
PETROLEOS MEXICANOS 6.75 2, 569 2,615 271,360 | 2047/9/21
PT PELABUHAN INDO 11 4.25 695 706 73,310 | 2025/5/5
SAMARCO MINERACAO SA 4.125 325 109 11,380 | 2022/11/1
SAMARCO MINERACAO SA 5. 375 291 98 10,189 | 2024/ 9 /26
SERVICIOS CORP JAVER SAP 9.875 406 425 44,123 | 2021/4/6
SINOPEC GRP OVERSEA 2012 3.9 1,536 1, 646 170,865 | 2022/ 5 /17
SINOPEC GRP OVERSEA 2014 4.375 1,028 1,129 117,151 | 2024/4 /10
SINOPEC GRP OVERSEA 2015 2.5 585 593 61,557 | 2020/4 /28
SINOPEC GRP OVERSEA 2015 3.25 950 965 100,169 | 2025/ 4 /28
SINOPEC GRP OVERSEAS DEV 3.5 647 668 69,375 | 2026/5/3
SOUTHERN PERU 7.5 1, 370 1,621 168,185 | 2035/ 7 /27
STATE BK OF INDIA/DUBAI 5.5 596 593 61,570 | 2099/ 9 /22
STATE OIL CO OF THE AZER 6.95 215 233 24,224 | 2030/3/18
TENGIZCHEVROIL FIN CO IN 4.0 300 297 30,907 | 2026/8 /15
TONON LUXEMBOURG SA 7.25 — 815 154 16,076 | 2020/ 1 /24
TRAD & DEV BANK MONGOLIA 9.375 597 591 61,324 | 2020/5/19
TRANSNET SOC LTD 4.0 303 293 30,453 | 2022/ 7 /26
TURKIYE VAKIFLAR BANKAST 6.0 526 523 54,279 | 2022/11/1
USJ ACUCAR E ALCOOL SA 9.875 973 788 81,768 | 2021/11/9
VALE OVERSEAS LIMITED 6. 875 506 492 51,080 | 2036/11/21
VIRGOLINO DE OLIV 10.875 — 320 83 8,632 | 2020/1/13
VIRGOLINO DE OLIVE 11.75 — 1,082 70 7,296 | 2022/2/9
VIRGOLINO DE OLIVEI 10.5 — 423 27 2,852 | 2018/1/28
N #t 20, 734, 440
THEF FTVEFURY | FTNVEVFURY
[Ef&FE%: | REPUBLIC OF ARGENTIN 18.2 — 9, 959 10, 305 70,286 | 2021/10/ 3
REPUBLIC OF ARGENTIN 21.2 — 11,957 12,193 83,158 | 2018/9/19
K% | LETRAS BANCO CENT ARGENT — 2,690 2,602 17,752 | 2016/11/23
(BR< 4fiff) | LETRAS BANCO CENT ARGENT — 2,338 2,230 15,215 | 2016/12/14
N #t 186, 412
TN TTIIONLTN| FTTINLT IV
REPUBLIC OF BRAZIL 10.0 5,099 4,752 152,707 | 2025/1/1
REPUBLIC OF BRAZIL 10.0 32,010 29, 395 944,462 | 2027/1/1
REPUBLIC OF BRAZIL 6 — 1,507 4,703 151,128 | 2050/ 8 /15
/] it 1,248, 298
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¥ 1 O s
Fil # Faiaiinsoeii] ERELE | RERL A fEEFA H
Ei= 0y % | Tapye7~Y | Faoye7~y FM
| EfzF% | REPUBLIC OF COLOMBIA 7.0 7,401, 500 7,497, 823 267,672 | 2022/5/4
/) G 267, 672
~L— TR =J RN | TRV=XZRY M
| Efff3E% [ REPUBLIC OF PERU 6. 35 4, 205 4, 205 127,965 | 2028/8 /12
I 2 127, 965
K = #HE TRI=AXRY | FRI=HY
[ Ef5E% | DOMINICAN REPUBLIC 16.0 54, 400 64, 083 143,546 | 2020/ 7 /10
N 7t 143, 546
2= Thr=ayz | Fhrals
[Ef&zF% | TURKEY GOVERNMENT 9.4 6, 258 6, 379 217,208 | 2020/7/8
TURKEY GOVERNMENT 8.0 3, 464 3,183 108,392 | 2025/3 /12
/) Gl 325, 600
= FuyT =TV | FavT =TI
Ef#&zF% | RUSSIAN GOVERNMENT 6.7 39, 392 37, 964 63,399 | 2019/5/15
RUSSIAN GOVERNMENT 6.8 33,980 32,536 54,336 | 2019/12/11
RUSSTAN GOVERNMENT 6.4 79, 247 74,676 124,710 | 2020/ 5 /27
RUSSTAN GOVERNMENT 7.05 79, 421 73, 843 123,318 | 2028/1/19
/I 2 365, 764
A RRTT FAVRRYTVET | FAV KXY TIVET
[Ef#FE%4 | INDONESTA GOVERNMENT 8.375 14, 831, 000 16, 084, 219 128,673 | 2024/3/15
INDONESTA GOVERNMENT 8.375 15, 389, 000 16, 835, 566 134,684 | 2026/9/15
INDONESTA GOVERNMENT 8.25 11, 483, 000 12, 533, 361 100, 266 | 2036/ 5 /15
/I 2 363, 625
AR FA L RVE— | A4 FLE—
W@ S | HDFC 7.875 20, 000 20, 446 32,100 | 2019/8/21
INDIABULLS HOUSING FIN 8.567 19, 800 19, 503 30,619 | 2019/10/15
NTPC LTD 7.375 40, 000 40,719 63,929 | 2021/8/10
I/ 2 126, 649
& 7t 23, 889, 976
(1) AEHESFL. YHRORHT % 78 E O X E E(E 72 ARG OMEIC L 0 ERRE L2 b o TF,
() BALAN XY 0 #5C,
() FHMIZ OV TIIBRRE RIS ¥E . MEERSTELV T —F 2 AT LN ET,

MAETE A 23 209948 ) OFERIT KA TH Y | AABICIIEEREB A2V, KBS O AT EZ AR TE
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. SR DBAR SRR S

El B K
% # o % & B % ® B
P48 5 H EpE!
E | #kemis| 10YR T-NOTES - 539
() FASHSE AT, IR O W 4 23 [E Ot B A & (Z 58 EARS O M & 0 AR5 L7z b 0T,
(F) HALRMITI Y T,
(E) —FMEEYSs L,
. EYASLENGIRS
s 52K 5% &
U R AR E TEAKH
% A R W &
G4 ER A Ha TR A% G4 ER H S S A%
* Fov Tk Fv EpiE! Tk v EpiE!
(TABoF oY) 1,003 104 —
(TS5 LTL) — — 4,591 476
(2mrE7y) 2,525 262 2,904 301
(£ RXYTIET) — — 1,242 128
L RrEe—) 3, 155 327 3, 147 326
(av7—T ) 503 52 3, 629 376

(78 MEHBRSHL, MR OIMEE AL DO E O MK EE T EMEHOMEIC L BEHRFE L2 b0 T,
() HAARIEY #5C,
() —FlERES72e L,
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OKBREEEHEDIER (20164108 7 BETE)
= H _ E| H x
i iF il #H ke P
+M %
INFTAE 23, 889, 976 93.5
a—)L - m— 5 F O, 1,674, 064 6.5
P 5 FEM PERRAE 25, 564, 040 100. 0

(1) FHEED BT ARG IZE) Y #5C,

() MHITRICH T 2 AN 2 (25, 128, 826 T-[1) OGS FEM PEMRAE (25, 564, 040T- M) (235 L #1398, 3% T,

() AMEEEEEIR, YR ORI 4 2073 [E O xR BAS 72 ARG OMEIZ L 0 FISE L7 b 0T, 7eds, MISHEICER Lok —
ME, 1K FL=103.75H, 1 T7ABLF oY =6.82H, 177 LT /A=3213H, 10021 7Y =357H, 1~)—X=x
RYN=30.430, 1 FI=h~_Y=2.24M, 1 b2V F=34.05, 12T A—7 =167, 100 > KR T/ ET =0.80M,
14> FAE—=1.5THTY,

OREEEDMIEFDRE

TIAT VAR e NR=V RE A v« FERE R~V — 7 7 RIZBW T T BB 0 5 B, WEEFTLOCEEEANCET 2 EEOHEIC X
DAEFESEOFTENLE L SPEEFEOTENI OV T, M AAFRECEEIEA~ZTORELZELE L, o5+ (201545107 8 B
MB20164FE10 7 HET) IS LIZBB NI, BEMBBIEERG Ck R ZMMEiE LT A B F oY OBBITH, K FAZ5iis Lz
FIN LT IVOEBISE, K RV ERHEiE Licam B 7 XY OWGI28(F, K RAEZRMiE LicA o KRR T AET OESI13M4, K Fri
RHliE LizA > RAE—DESI191:, K FAZRMEiE Liza 3 7T A—7 L OWs[141F) TH Y, 4oz >WTIE, BHEEBREA»H DR
HEREELZHET D TETT,

B, EYAHFLERS oW k@, MR, v— b, BEIOHFHOATR, T OMEEESIONFRICET 22 LIt >0 TREEZEL
F L7,
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OZE., B, TARVELMBDKR oez08788® OFBWDIKIT (20154108 8 A~20165108 7 A)
H El EE.ES H El ElE.
A =

A BE 26, 354, 659, 985 [V EEE: 1,506, 659, 803
a—)L - m— 915, 058, 733 ZHFE 1, 506, 634, 921
AT GE%E) 23, 889, 976, 164 Z OIS 4Ax 38,931
AU 1, 164, 369, 354 THFIE A 14, 049
EREINSN 322, 160, 114 (B) HifiFE#5TEBLE A 1,130,575,014

e =3;:| 52, 464, 402 FEE LS 2,609, 317,911
ZEANZEREALA 10, 631, 218 TEEE A 3,739,892, 925

B) &fE 1,235,211,514 C) %MEEIEmsIEE A 72,704,523
RihE 1,174, 561, 295 R GEA 322, 956, 048

ER N3 Ok 60, 650, 000 IV GIE= A 395,660, 571
KILFE 114 D) HREERE A 13, 468, 4217

Z DAL H 105 (B) H#EHL(A+B+C+D) 289,911, 839

(C) #MEEHRIE(A—B) 25,119, 448,471 (F) mIfAfEHERE 17,211,705, 594
JEAR 10, 884, 399, 917 @) EmMEFEEEES 2,915,197, 886

TR R A5 4 14, 235, 048, 554 H) BHZEEnEe A 6,241,766, 765

(D) SZIEHRAK 10, 884,399, 9170 (1) sH(E+F+G+H) 14, 235, 048, 554
1RO YEEMEBE(C/D) 23,078H RERHEREE (1) 14, 235, 048, 554

(V) HIRETTAKELS, 385, 561, 5281, HIHUENIRRETTAKER, 407, 802, 05214,
H b — R AR T AE4, 908, 963, 6631, M HIRIAEICBIT D

1 0247 0 i RERE2. 30781,

(T8 MEIRBUEIC RO T BRBE R RERE M AN TN D

NE—=7 7 2 FOMATABONFRIT, Fieo L TY,

<fHATEREDOHNER>
TIAT A
TIAT A
TIAT A
TIAT A
TIAT VA
TIAT A

C N RB A

CON= U RH A

SNV RH A BT
A S R

C N AH A
N AH A

— 2563 —

(1)

(1)

(%)

g OWRRO T T B) HMEHFTEERIEL L O(C) £MEEI%F
WEHERMITHROFIMIRZIC LD b DEEHRET,

B ORBOF T @) BMERZEBHSLHHDIL, BB
TNEEE DR, BN E % LM b iR A 22 LW\ iz 2405

ZDNET,

FRRORBLOH T H) BHEBRBE & H D01, PIEAEK O,
TEARD O MR Z 75 LBV 288 2 VW E T,

23,982, 634
1,226, 115,982
785, 120, 5931
3,336,924, 123M
4, 436, 982, 068
1,075,274, 517H



Nomura Multi Managers Fund II - Emerging Markets Debt
JBT e NTF e F— T — R 77N 1 — T ELE %5 FC/FD

20164E2 H 29 A P&
(FHEHAR : 20154E3 H 1 H ~20164E2 H29H)

QY77 RO I TR DB T,

i e | r A~ s MR OMNE R EERE

@ T EEOBEUF, BUFER ., b LUTEZEORITTAESRSR (LT, THREGE R VnET, ) %

o ow H W FEHEEFREL, BKEDA B LT A DIREGEMEOREZ X2 BRLET,

N QBB BRSNS RS0 a2 SISk T AM E O M A B L, BB E
FOBEBREITOERSEZRCLET BETIEASMITEII DG A5BHET),

@ HLE OBURF, BRI, b LT EEOFRIT T HESFE ETEREXNGEL, EKEDA T L
FADORRLETEMEDOKREENAZ L2 BfELET,

@AM =N, HHEEAROERZITORIKEBMNSTORE L, &Rl E BN St E
HI2E M EOR S RE T ELET,

@F | BRSO EIHT=> TE, EHRHCE ] 7 o X7 STk 25 B o & MRl
ZEMAL, REGESEOERICBOTERLTWALHBILIERESEEZRELET (BETD
EHASHIIEBIC R AR ERHVET) .,

| @WEBMAITEE L -RIREBRESE M T 7o R 2RO AT E DR Z# 2 3 E =
S —1L ., WIS T BIBE B S AE0NE R 9515 5T BE OFR 4y L3R D 28 T8 OB 5% & T [
SO NBEBEEITVET,

OFCOIERGFEIZHSWTE. JFAIELTIPEL T e — D T e —r b AR R ATy
J AT a—r )b (HE R —R) OBERLSY &2 — R TABA~ DEITHIZ LB AR L
F7, FDOANEREFEIZOWTE, FAIEL TEBA~Y VI TOER A,

Q@& &F M, TBEIMEICE>TE, ERROIIZEBANTEARWGEERHET,

Z 2 A | Fua—r e Trr R TR =

B B S AL BT Ry e Rm U A MER S

BHEERITRT

I

S PERIRE RIS T T ATRER B AT R R O AR R S A D LI L TRV ET,
S HGHL CQOBMAGEDO MBS LOGHREFEIL, /AT v VT v 32—V — R 77 N L — FBUEME SR OFERBE D DR R LI DT,

e
b
i
Kt

JBT Ny (Ve TN ) TR T—

Mg mi el KE1940F R B mRER R 206 5:(D) 25 (T ART 1 L— /L N IZHDSE  AREHATH DT EITZEH O IR Ei 2&
FEAMEAN L7z TS L 7o RER A JIZRIL L RIEETRO BV TS I 1 B 3 K OVE OO B el A A SE D TEARDOLITNET,
g2t Arthur F. Bell, Jr. & Associates, L.L.C. (77— —«~ L%t )) % ST U2 ARER A I/ EMmLUELT,

BB Z R E T D5 A ETIMNLOF =F R EE R > T BEOFRSIZ A LMW T 258 2 RE, 77— — O TINZ U7 ARBEA | &L TOHIAE
IZdb T, iz, A ST — T — VLRI A RS AR A I T EE A, |
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MEEHEE
20162 A290 IR
GEREIL K LZER)

HRE

P AT fRE S5 WA

(G5l - 121,326,660K F /1)
Blepae%
SeRAN AR DR A2
FTUNRT AT AR DT REREIL A
ZASALSF AT AR 4

T a— A —Inb D A
ERIEE

Bl 3 L OB &SI R DR

wE o

Afit

SRATE A

SRIART 7 RANAR DA 22
SH[E 2 R S LRI TAR DR AN 2548
ERIART T EAIAALFILE

T a— N =~ DR

ESiN 0|

AR 1 S0

WA SDMB AR AT S ARSI
FCZZ () 9,238 29,156
FDZZ (1) 12,013 1,279,854

118,996,652

18,387,171
15,440
509,337
91,777
169,532
1,846,427
250

140,016,586

92,577
44,022
203,216
4,402
710,846
267,077

1,322,140

138,694,446

U PERRAR

269,342,709
15,375,400,871

I LT RVTFRA—Tr—X - T7UR T —HEEESHFC/FD

ERFEE
201652829812 T93 5
(BHITH R Ze7)

&3

ST 1 RIS

AR
RNAY T RHNAR D5 BOFILE.
MENLAE

[Ese

#H

P

S BT
PRETH

BRIAD T RHNARD SHLFILE,
R RS
1505 | $RA T
ST FEOE

S RCAEH
5
SEERER
EARES ]
AL B A
MR

e
e
BT 7 T % 5 4
SRR DIALE

S £ 35 O ME 2 S I LRI AR D HH AR
BRNAT T RKNARDHHREE

LI EHE

PR AT RS R AR 2% D 1 38

S FHNAR D FAM R 4 D HE K

ERIRT T HANAR DR D 6
S| 2 B S I USRI AR 2 AT A L 2 0D HE R
IR AR

P Ol AT S DM FEDHE AR
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sTRIHAR]

4,366
5,676,268
80,705

6

5,761,345

653,071
107,765
32,622
108,254
1,350
7,092
151,320
26,569
520
10,774
22,660
5,320
750

1,128,067

4,633,278

(1,823,491)
315,930
1,599,590

(16,730)

75,299

(3,204,117)
32,425
(9,358)

(102,622)

(3,283,672)

1,424,905
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MEELTEHEE RITEFZRIAHFBOEER
201642 A29R (2# T 9 4 5HRIHARE 201642 A29R 12#8 T 9 45+ RIHARE
(BEAITHKF L2 (CREEE)
e R AR 120,215,492 FC/52
W ZARTEAREL 42,884
U= EicEAY 4,633,278
EIES R TSR 75,299 T T 14.613
TR = RS (3,283,672) B 2SR (28341
T OFE FAZ L DML PE OB IAE 1,424,905 29,156
ZASALSROFEAT FHUE: 59,130,558
ZAS RSO B ST A (35,351,242)
_ 1,040,670
23,779,316 I
FEATZASTEIREL 542,027
_ B RS A AR (302,843)
ZARE ~DOSHLSyEE (6,725,267) _
o WIRFATH AR AES AL 1,279,854
R FERR AR 138,694,446 _
HHEHIEER
201652 H29RRE
CREER)
2016 2015 2014
AR PEREE CRR L) 138,694,446 120,215,492 212,310,750
FCZZ A (1)
A PE A 269,342,709 415,423,928 255,993,638
TR 1 1Y 720 PEATAR 9,238 9,687 9,621
FDZZA (M)
A PERR AR 15,375,400,871 13,925,091,376 21,346,643,046
IR 1Y 720 Rl AR 12,013 13,381 11,379
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A EERH
20164F2 H29R R
(BRI AK L ZET)
i s S8 G A HARLE (%)
il " s
FTILELFY
Ef&
usD 500,000 REP OF ARGENTINA FRN 31/12/33 dis 747,497 825,450 0.60
747,497 825,450 0.60
Z D fEH
usD 2,200,000 REP OF ARGENTINA 2.5% 31/12/38 par 1,043,815 1,446,500 1.04
1,043,815 1,446,500 1.04
BT ABLTF 1,791,312 2,271,950 1.64
TILAZT
Ef&
usD 200,000 REP OF ARMENIA 6% 30/09/20 REGS 193,200 194,398 0.14
193,200 194,398 0.14
BT AA=T 193,200 194,398 0.14
F—RrSUT
TEHE(EESFIE)
usD 200,000 CNOOC CURTIS 4.5% 03/10/23 REGS 200,000 208,238 0.15
200,000 208,238 0.15
Gt A—ANYT 200,000 208,238 0.15
FTELNADx
Ef&
usb 400,000 REP OF AZERBAIJAN 4.75% 18/03/24 RE 363,500 368,600 0.27
363,500 368,600 0.27
i@t E(EESFE
usD 200,000 STATE OIL CO 6.95% 18/03/30 211,000 168,700 0.12
211,000 168,700 0.12
BT AL TR 574,500 537,300 0.39
RSL—
Ef&
usD 100,000 REP OF BELARUS 8.95% 26/01/18 REGS 105,200 103,010 0.07
105,200 103,010 0.07
Gt IL—v 105,200 103,010 0.07
~y—=x
ZDiufESH
usD 94,200 REP OF BELIZE STUP 5% 20/02/38 REGS 82,655 46,158 0.03
82,655 46,158 0.03
Gt U—x 82,655 46,158 0.03
I3TL
EfE
usD 1,200,000 FED REP OF BRAZIL 4.875% 22/01/21 1,141,500 1,170,000 0.83
usDh 1,210,000 FED REP OF BRAZIL 4.25% 07/01/25 1,053,275 1,034,066 0.75
usD 1,040,000 FED REP OF BRAZIL 2.625% 05/01/23 836,680 842,400 0.61
usD 1,000,000 REP OF BRAZIL 5% 27/01/45 813,681 705,000 0.51
usDh 700,000 REP OF BRAZIL 7.125% 20/01/37 863,150 652,750 0.47
usD 520,000 FED REP OF BRAZIL 5.625% 07/01/41 464,100 401,700 0.29
usD 200,000 FED REP OF BRAZIL 5.875% 15/01/19 206,500 211,000 0.15
5,378,886 5,016,916 3.61
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s ij;‘:;;ﬁw” KA ARl PEALAAE LA (%)
i@t E(EESFE
usD 600,000 BANCO NAC DE 5.75% 26/09/23 ~ REGS 515,875 522,684 0.39
usD 200,000 BANCO NAC DE 6.369% 16/06/18 ~ REGS 199,400 200,800 0.14
usD 200,000 CAIXA ECONOMICA 4.25% 13/05/19 REGS 178,000 185,300 0.13
893,275 908,784 0.66
a7 6,272,161 5,925,700 4.27
REJT—OUHEE
EiEtEEESFE
usD 628,000 SINOPEC GRP OVER 3.25% 28/04/25 REG 621,858 616,946 0.44
usD 550,000 SINOCHEM OVS 4.5% 12/11/20 530,231 578,391 0.42
usD 521,000 SINOPEC GRP OVER 4.375% 17/10/23 RE 517,416 550,416 0.40
usDh 439,000 SINOPEC GRP OVER 4.375% 10/04/24 RE 437,977 466,473 0.34
usD 290,000 STATE GRID 2.75% 07/05/19 REGS 292,581 295,570 0.21
usD 100,000 SINOCHEM OVS 6.3% 12/11/40 98,420 122,353 0.09
2,498,483 2,630,149 1.90
2,498,483 2,630,149 1.90
Z D fEH
usD 400,000 REP OF CAMEROON 9.5% 19/11/25 REGS 364,852 351,704 0.25
364,852 351,704 0.25
Eat A= 364,852 351,704 0.25
TARVEHES
TEHE(EESFIE)
usD 393,000 SAUDI ELEC 5.5% 08/04/44 REGS 400,425 355,272 0.26
400,425 355,272 0.26
BEt A~ 400,425 355272 0.26
F1)
Ef&
usD 500,000 REP OF CHILE 3.125% 27/03/25 500,539 522,500 0.38
usD 200,000 REPUBLIC OF CHILE 3.625% 30/10/42 173,000 186,000 0.13
673,539 708,500 0.51
i@t E(EESFE
usD 500,000 BANCO DEL ESTADO 3.875% 08/02/22 RE 497,235 510,111 0.37
usD 500,000 CODELCO INC 4.875% 04/11/44 REGS 501,346 428,014 0.31
usD 400,000 CODELCO INC 3% 17/07/22 REGS 378,080 376,268 0.27
usDh 300,000 CODELCO INC 4.5% 16/09/25 REGS 286,500 295,310 0.21
uUsDh 300,000 CODELCO INC 4.25% 17/07/42 REGS 234,900 235,049 0.17
usD 200,000 CODELCO INC 3.75% 04/11/20 REGS 195,730 203,833 0.15
usD 200,000 EMPRESA NACIONAL 4.375% 30/10/24 RE 198,656 193,962 0.14
2,292,447 2,242,547 1.62
AtV 2,965,986 2,951,047 2.13
aavE7?
Ef&
usDh 800,000 REP OF COLOMBIA 4.375% 12/07/21 819,325 808,000 0.59
usD 700,000 REP OF COLOMBIA 4% 26/02/24 690,085 672,315 0.48
usD 600,000 REP OF COLOMBIA 4.5% 28/01/26 570,120 579,000 0.42
usD 600,000 REP OF COLOMBIA 5.625% 26/02/44 610,012 544,500 0.39
usD 500,000 REP OF COLOMBIA 2.625% 15/03/23 451,000 446,150 0.32
usD 500,000 REP OF COLOMBIA 5% 15/06/45 479,500 421,250 0.30
usD 370,000 REP OF COLOMBIA 6.125% 18/01/41 404,163 355,697 0.26
4,024,205 3,826,912 2.76
e =t=N e 4,024,205 3,826,912 2.76
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aR4AH
Ef&
usD 500,000 REP OF COSTA RICA 5.625% 30/4/43 RE 449,728 360,000 0.26
UsD 200,000 REP OF COSTA RICA 4.25% 26/1/23 REG 175,200 177,000 0.13
usD 200,000 REP OF COSTA RICA 7% 4/04/44 REGS 204,700 170,212 0.12
usb 200,000 REP OF COSTA RICA 4.375% 30/4/25 RE 168,500 170,000 0.12
998,128 877,212 0.63
Bt azzyn 998,128 877,212 0.63
a7 F7T
Ef&
usD 500,000 CROATIA GVT 6% 26/01/24 REGS 496,826 537,500 0.38
usD 400,000 REP OF CROATIA 6.75% 05/11/19 429,800 434,000 0.31
usb 200,000 REP OF CROATIA 6.625% 14/07/20 214,120 217,300 0.16
usb 200,000 REP OF CROATIA 6.375% 24/03/21 215,000 216,000 0.16
usD 200,000 CROATIA GVT 5.5% 04/04/23 REGS 207,100 208,416 0.15
1,562,846 1,613,216 1.16
GitorTrFT 1,562,846 1,613,216 1.16
FE=hH#E
Ef&
usD 500,000 DOMINICAN REP 5.5% 27/01/25 REGS 482,500 479,960 0.35
usD 400,000 DOMINICAN REP 6.875% 29/01/26 REGS 400,000 411,000 0.30
usD 200,000 DOMINICAN REP 6.85% 27/01/45  REGS 204,567 186,106 0.13
usD 100,000 DOMINICAN REP 7.45% 30/04/44 REGS 101,081 98,947 0.07
1,188,148 1,176,013 0.85
ZDihES
usD 490,000 DOMINICAN REP 7.5% 06/05/21 544,196 526,750 0.38
usD 300,000 DOMINICAN REP 5.875% 18/04/24 REGS 299,100 295,500 0.21
843,296 822,250 0.59
At RI=pdtRE 2,031,444 1,998,263 1.44
IJ9FRL
Ef&
usD 500,000 REP OF ECUADOR 10.5% 24/03/20 REGS 539,367 394,280 0.29
usD 200,000 REP OF ECUADOR 7.95% 20/06/24 REGS 137,800 145,164 0.10
677,167 539,444 0.39
Bt TRV 677,167 539,444 0.39
N
Ef&
usD 300,000 ARAB REP EGYPT 5.875% 11/06/25 REGS 297,210 256,950 0.18
usD 200,000 ARAB REP EGYPT 6.875% 30/04/40 REGS 184,688 161,800 0.12
481,898 418,750 0.30
At =U7h 481,898 418,750 0.30
IILHILINRIL
Ef&
usDh 474,000 REP EL SALVADOR 6.375% 18/01/27 REG 412,500 400,942 0.28
usD 250,000 REP EL SALVADOR 8.25% 10/04/32 REGS 283,057 229,375 0.17
usD 200,000 REP EL SALVADOR 5.875% 30/01/25 REG 168,500 166,500 0.12
usD 200,000 REP EL SALVADOR 7.65% 15/6/35 REGS 210,370 165,500 0.12
1,074,427 962,317 0.69
Gt PSR 1,074,427 962,317 0.69
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IFAET
Ef&
uUsb 200,000 REP OF ETHIOPIA 6.625% 11/12/24 R 192,000 174,544 0.13
192,000 174,544 0.13
BEt = FAET 192,000 174,544 0.13
HRY
Ef&
usD 203,000 GABONESE REP 6.95% 16/06/25  REGS 203,000 163,943 0.12
203,000 163,943 0.12
Bt AR 203,000 163,943 0.12
TLTT
Ef&
usD 200,000 REP OF GEORGIA 6.875% 12/04/21 REGS 226,000 210,000 0.15
226,000 210,000 0.15
BT 226,000 210,000 0.15
H—7
Ef&
usDh 450,000 REP GHANA 7.875% 07/08/23 REGS 433,375 333,036 0.24
433,375 333,036 0.24
ZDithES
usDh 350,000 REP OF GHANA 8.125% 18/01/26 REGS 347,064 260,862 0.19
347,064 260,862 0.19
Bt —7 780,439 593,898 0.43
JT7TY5
Ef&
usD 200,000 REP OF GUATEMALA 5.75% 06/6/22 REG 215,000 209,500 0.15
215,000 209,500 0.15
BT TT~T 215,000 209,500 0.15
NUH)—
Ef&
usD 1,000,000 REP OF HUNGARY 5.75% 22/11/23 986,570 1,131,710 0.82
usD 1,000,000 HUNGARY GVT 5.375% 21/02/23 1,021,830 1,100,200 0.79
usD 400,000 REP OF HUNGARY 6.25% 29/01/20 445,920 445,000 0.32
usD 400,000 REP OF HUNGARY 5.375% 25/03/24 441,000 443,580 0.32
usD 400,000 REP OF HUNGARY 4% 25/03/19 417,400 415,500 0.30
3,312,720 3,535,990 2.55
Bt — 3,312,720 3,535,990 2.55
AR
TEHE(EESFI®)
usb 263,000 EXPORT-IMP INDIA 3.875% 2/10/19 REG 261,893 272,350 0.20
usb 200,000 EXPORT-IMPORT BK 2.75% 12/8/20 EMT 198,808 198,576 0.14
usDh 240,000 PERTAMINA PT 5.625% 20/05/43  REGS 212,100 192,912 0.14
672,801 663,838 0.48
AEt AR 672,801 663,838 0.48
AVRRIT
Ef&
usD 2,800,000 REP OF INDONESIA 5.95% 08/01/46 REG 2,787,305 2,905,061 2.09
usb 529,000 REP OF INDONESIA 4.125% 15/1/25 REG 544,077 525,572 0.38
3,331,382 3,430,633 247
i@t E(EESFE
usb 1,900,000 PERUSAHAAN LISTRIK 5.5% 22/11/21 1,949,500 2,004,500 1.45

— 260 —



I LT RVTFRA—Tr—X - T7UR T —HEEESHFC/FD

BN g;;ﬁw” KA ARl PEAAAE AR (%)
usD 350,000 PERTAMINA PERSERO 6.45% 30/05/44 RE 355,250 310,580 0.22
2,304,750 2,315,080 1.67
Bt AR RLT 5,636,132 5,745,713 4.14
TAIWSUR
EiEtE(EELFE
usD 400,000 VEB FINANCE PLC 6.025% 05/07/22 REG 366,250 377,080 0.27
usD 400,000 VEB FINANCE PLC 5.942% 21/11/23 REG 367,500 372,184 0.27
usD 200,000 VEB FINANCE 6.902% 09/07/20 200,250 200,228 0.14
usD 200,000 RZD CAP LTD 5.7% 05/04/22 194,000 195,900 0.14
usD 200,000 VEB FINANCE PLC 6.8% 22/11/25 REGS 185,000 191,350 0.14
1,313,000 1,336,742 0.96
HRb:TANTUR 1,313,000 1,336,742 0.96
a—kOART—IL
Ef&
usD 513,000 IVORY COAST 5.375% 23/07/24 REGS 505,828 455,390 0.33
505,828 455,390 0.33
Z D fEH
usD 115,000 IVORY COAST FRN 31/12/32 REGS 72,303 101,212 0.07
72,303 101,212 0.07
Hitia—toRT— 578,131 556,602 0.40
TR Ah
Ef&
usD 200,000 JAMAICA GVT 7.875% 28/07/45 194,000 197,000 0.14
194,000 197,000 0.14
Z D fEH
usD 200,000 GOVT OF JAMAICA 7.625% 09/07/25 223,000 218,578 0.16
223,000 218,578 0.16
Bt Pv~ATD 417,000 415,578 0.30
HYIREY
Ef&
usD 700,000 REP KAZAKHSTAN 5.125% 21/07/25 REGS 697,002 708,778 0.52
UsD 300,000 REP OF KAZAKHSTAN 3.875% 14/10/24 R 285,825 285,366 0.21
usD 200,000 REP KAZAKHSTAN 6.5% 21/07/45 REGS 194,000 200,564 0.14
usD 200,000 REP OF KAZAKHSTAN 4.875% 14/10/44 R 178,500 172,830 0.12
1,355,327 1,367,538 0.99
EEEEEEFE
usD 200,000 KAZMUNAIGAZ FIN 7% 05/05/20  REGS 200,000 204,750 0.14
usb 200,000 DEVEL BK KAZA 4.125% 10/12/22 REGS 170,750 175,520 0.13
usD 200,000 KAZMUNAYGAZ FIN 5.75% 30/04/43 REGS 163,000 160,000 0.12
533,750 540,270 0.39
Gty RL 1,889,077 1,907,808 1.38
=7
Ef&
usDh 750,000 REP OF KENYA 6.875% 24/06/24 REGS 794,519 691,110 0.50
usD 227,000 REP OF KENYA 5.875% 24/06/19 REGS 232,771 220,580 0.16
1,027,290 911,690 0.66
Hit:r=7 1,027,290 911,690 0.66
[27AVAY
Ef&
usD 1,525,000 LEBANESE REPUBLIC 5.45% 28/11/19 GM 1,445,561 1,498,373 1.08
usD 1,400,000 LEBANESE REPUB 6.65% 26/02/30 REGS 1,397,506 1,357,720 0.98
usD 500,000 REP OF LEBANON 6% 20/05/19 GMTN 504,851 500,050 0.36
uUsD 210,000 LEBANESE REPUBLIC 5% 12/10/17 GMTN 213,780 208,774 0.15
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usD 50,000 REP OF LEBANON 6.75% 29/11/27 REGS 50,226 49,275 0.04
3,611,924 3,614,192 2.61
e AV 3,611,924 3,614,192 2.61
Yr7=7
Ef&
usD 770,000 REP OF LITHUANIA 6.125% 09/3/21 805,616 891,429 0.64
usD 400,000 REP OF LITHUANIA 7.375% 11/02/20 RE 474,800 472,652 0.34
1,280,416 1,364,081 0.98
Gt VN =7 1,280,416 1,364,081 0.98
TL—=7
TEHE(EESFIE)
usD 400,000 PETRONAS CAP 7.875% 22/05/22  REGS 518,565 508,911 0.37
518,565 508,911 0.37
HE vl — T 518,565 508,911 0.37
A¥0
Ef&
usD 1,750,000 UTD MEXICAN STATES 5.75% 12/10/10 1,643,191 1,662,500 1.19
usD 990,000 UTD MEXICAN STATES 7.5% 08/04/33 1,268,310 1,309,275 0.94
uUsb 1,000,000 UTD MEXICAN STATE 5.125% 15/1/20 1,107,000 1,095,000 0.79
uUsD 1,000,000 UTD MEXICAN STATE 4% 02/10/23 1,013,400 1,027,500 0.74
uUsD 1,000,000 UTD MEXICAN STATE 3.625% 15/3/22 1,004,400 1,022,000 0.74
usD 1,000,000 UNITED MEXICAN STATE 3.6% 30/01/25 990,800 995,000 0.72
usD 780,000 UTD MEXICAN STATE 4.75% 8/3/44 MTN 791,817 731,250 0.53
uUsD 400,000 UNITED MEXICAN STATE 4.6% 23/01/46 360,950 368,076 0.27
UsD 200,000 UTD MEXICAN STATE 6.05% 11/01/40 218,738 222,000 0.16
8,398,606 8,432,601 6.08
TEHE(EESFIE)
uUsb 1,400,000 PEMEX 5.625% 23/01/46 ~ REGS 1,428,935 1,083,250 0.78
usD 1,200,000 PETROLEOS MEX 5.5% 27/06/44 1,191,800 916,200 0.66
usDh 800,000 PETROLEOS MEX 3.125% 23/01/19 775,600 777,832 0.56
usD 900,000 PETROLEOS MEX 3.5% 30/01/23 Wi 815,050 776,610 0.56
usD 400,000 PETROLEOS MEX 4.875% 24/01/22 385,219 382,000 0.28
usDh 400,000 PETROLEOS MEXICANOS 3.5% 23/7/20 RE 381,000 377,500 0.27
usD 400,000 PETROLEOS MEX 4.875% 18/01/24 ~ WI 388,000 370,000 0.27
usDh 330,000 PETROLEOS MEX 6.875% 04/08/26 REGS 329,390 340,725 0.25
usD 300,000 PEMEX 4.5% 23/01/46  REGS 274,470 264,375 0.19
usD 200,000 PETROLEOS MEX 6.375% 04/02/21 REGS 200,000 208,000 0.15
usDh 200,000 COM FED DE ELEC 4.875% 15/1/24 REGS 199,400 199,658 0.14
usD 200,000 PETROLEOS MEX 6.375% 23/01/45  WI 187,200 171,500 0.12
6,556,064 5,867,650 4.23
At AT 14,954,670 14,300,251 10.31
ELIL
TEHE(EESFIE)
usD 200,000 TRAD&DEV BK MONG 9.375% 19/05/20 RE 200,000 155,370 0.11
200,000 155,370 0.11
BT 200,000 155,370 0.11
€Ava
Ef&
usD 547,000 KINGDOM OF MOROCCO 5.5% 11/12/42 RE 509,898 543,445 0.39
509,898 543,445 0.39
HitEry=a 509,898 543,445 0.39
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FIET
Ef&
UsD 200,000 REP OF NAMIBIA 5.25% 29/10/25 REGS 198,086 189,020 0.14
198,086 189,020 0.14
At e 198,086 189,020 0.14
F5053
EiEtE(EEEFE
usD 3,759,000 MAJAPAHIT HLDS 7.75% 20/01/20 REGS 4,282,742 4,279,622 3.09
usD 850,000 MAJAPAHIT HLDG 8% 07/08/19 1,023,918 966,875 0.70
usD 200,000 KAZMUNAIGAZ FIN 6.375% 09/4/21 196,067 198,860 0.14
UsD 200,000 KAZAKHSTAN TEMIR 6.95% 10/7/42 REGS 180,000 167,500 0.12
5,682,727 5,612,857 4.05
HatATH 5,682,727 5,612,857 4.05
FATI)T
Ef&
usD 200,000 REP OF NIGERIA 6.75% 28/01/21 REGS 214,083 188,108 0.14
214,083 188,108 0.14
Bt AV=T 214,083 188,108 0.14
ISFREY
Ef&
usDh 800,000 ISLAM REP PAKISTAN 7.125% 31/03/16 817,550 800,727 0.58
UsD 415,000 ISLAMIC REP PAKIST 7.25% 15/4/19 R 427,777 427,243 0.31
usD 455,000 ISLAM REP PAKISTAN 7.875% 31/3/36 R 332,176 386,750 0.28
usD 300,000 ISLAM REP PAKISTAN 6.875% 1/6/17 RE 303,250 307,046 0.22
1,880,753 1,921,766 1.39
AT 920 V4 1,880,753 1,921,766 1.39
NF<
Ef&
usD 700,000 REP PANAMA 3.75% 16/03/25 685,800 705,250 0.50
UsD 600,000 REP OF PANAMA 4% 22/09/24 606,675 618,768 0.45
1,292,475 1,324,018 0.95
Z D fEH
usD 650,000 REP OF PANAMA 6.7% 26/01/36 762,029 804,375 0.58
762,029 804,375 0.58
Bt~ 2,054,504 2,128,393 1.53
INSTTA
Ef&
usDh 400,000 REP OF PARAGUAY 6.1% 11/08/44 REGS 391,800 388,000 0.28
391,800 388,000 0.28
BT 7TA 391,800 388,000 0.28
R)L—
Ef&
usD 1,700,000 REP OF PERU 7.125% 30/03/19 1,946,499 1,944,800 1.41
usD 650,000 REP OF PERU 5.625% 18/11/50 668,474 695,500 0.50
usD 390,000 REP OF PERU 8.75% 21/11/33 553,080 553,800 0.40
UsSD 450,000 REP OF PERU 4.125% 25/08/27 451,313 460,575 0.33
3,619,366 3,654,675 2.64
ELEdEEESFE
usD 200,000 CORP FINANCIERA 4.75% 15/07/25 REGS 198,528 197,566 0.14
198,528 197,566 0.14
BEt i~ UL— 3,817,894 3,852,241 2.78
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T4YEY
Ef&
UsD 250,000 REP OF PHILIPPINES 7.75% 14/01/31 352,500 370,906 0.27
UsD 236,000 REP OF PHILIPPINES 3.7% 01/03/41 236,000 240,973 0.17
588,500 611,879 0.44
i@t E(EESFE
usD 2,480,000 NATIONAL POWER 9.625%  15/05/28 3,544,382 3,757,200 2.71
usD 690,000 DEV BK PHILIPPINES 5.5% 25/03/21 720,643 771,279 0.56
4,265,025 4,528,479 3.27
R P = 4,853,525 5,140,358 3.71
K=K
Ef&
UsD 1,110,000 REP OF POLAND 3% 17/03/23 1,096,509 1,116,993 0.80
usD 600,000 REP OF POLAND 5% 23/03/22 669,460 674,862 0.49
usD 280,000 REP OF POLAND 4% 22/01/24 301,420 300,692 0.22
usD 200,000 REP OF POLAND 5.125% 21/04/21 227,000 224,684 0.16
2,294,389 2,317,231 1.67
GitiR =T 2,294,389 2,317,231 1.67
L—==7
Ef&
usD 400,000 ROMANIA GVT 4.375% 22/08/23 ~ REGS 421,400 426,106 0.30
usD 260,000 ROMANIA GVT 6.125% 22/01/44 REGS 255,343 313,170 0.23
usb 260,000 ROMANIA GVT 4.875% 22/01/24 REGS 257,044 286,814 0.21
933,787 1,026,090 0.74
Gt —v=7 933,787 1,026,090 0.74
av7
Ef&
usD 1,600,000 RUSSIAN FED 5% 29/04/20 REGS 1,647,125 1,668,832 1.19
usD 1,600,000 RUSSIAN FED 5.625% 04/04/42 1,476,999 1,544,400 1.11
usDh 1,000,000 RUSSIAN FED 4.875% 16/09/23 ~ REGS 1,011,138 1,034,170 0.75
usD 800,000 RUSSIAN FED 4.5% 04/04/22 REGS 800,150 812,760 0.59
usDh 800,000 RUSSIAN FED 3.5% 16/01/19 REGS 794,500 802,208 0.58
usD 400,000 RUSSIAN FED 5.875% 16/09/43  REGS 395,750 397,288 0.29
6,125,662 6,259,658 4.51
Aty 6,125,662 6,259,658 4.51
TR
Ef&
usD 200,000 REP OF SENEGAL 6.25% 30/07/24 REGS 186,750 182,292 0.13
186,750 182,292 0.13
AatexAv 186,750 182,292 0.13
wILET
Ef&
usD 500,000 REP OF SERBIA 4.875% 25/02/20 REGS 512,250 509,150 0.37
usD 230,000 REP OF SERBIA 5.875% 03/12/18 REGS 244,893 241,155 0.17
usD 200,000 REP OF SERBIA 7.25% 28/09/21 ~ REGS 226,000 224,916 0.16
983,143 975,221 0.70
ZDithES
UsD 300,000 REP OF SERBIA 6.75% 01/11/24  REGS 91,082 95,933 0.07
91,082 95,933 0.07
Hiterer 1,074,225 1,071,154 0.77
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AON¥7
Ef&
usD 300,000 REP OF SLOVAKIA 4.375% 21/5/22 REGS 315,900 340,470 0.25
315,900 340,470 0.25
BEb AT 315,900 340,470 0.25
Bm7IVh
Ef&
usD 680,000 REP OF STH AFRICA 5.875% 16/09/25 749,599 712,674 0.51
usD 400,000 REP OF STH AFRICA 5.875% 30/05/22 438,760 422,600 0.30
uUsb 400,000 REP OF STH AFRICA 5.5% 09/03/20 435,149 417,800 0.30
usD 300,000 REP OF STH AFRICA 4.665% 17/01/24 308,000 292,428 0.21
usD 300,000 REP OF SOUTH AFRICA 5.375% 24/7/44 280,425 277,500 0.20
usD 200,000 REP OF STH AFRICA 6.875% 27/05/19 215,350 216,940 0.16
2,427,283 2,339,942 1.68
TEHE(EESFIE)
usD 400,000 ESKOM HLDG 5.75% 26/01/21 REGS 383,267 349,832 0.25
usD 300,000 ESKOM HLDG 6.75% 06/08/23 REGS 314,625 260,178 0.19
usDh 200,000 TRANSNET SOC LTD 4% 26/07/22  REGS 175,900 174,162 0.13
873,792 784,172 0.57
Gt ET7IH 3,301,075 3,124,114 225
YN
Ef&
UsD 480,000 REP OF SRI LANKA 6.25% 27/7/21 REGS 461,760 448 424 0.32
uUsb 200,000 REP OF SRI LANKA 6% 14/01/19  REGS 206,500 197,924 0.14
usD 200,000 REP OF SRI LANKA 6.25% 4/10/20 REGS 203,375 193,100 0.14
uUsb 200,000 REP OF SRI LANKA 5.125% 11/4/19 REG 200,000 192,532 0.14
1,071,635 1,031,980 0.74
TEHE(EESFIE)
usD 400,000 NTL SAVING BANK 8.875% 18/9/18 REGS 417,700 411,300 0.30
417,700 411,300 0.30
B RVTU A 1,489,335 1,443,280 1.04
BUYZTF
ZD1hiEH
usb 200,000 UNITED REP OF TANZ FRN 08/03/20 204,000 194,500 0.14
204,000 194,500 0.14
Bt =7 204,000 194,500 0.14
24
ZDithiEH
THB 7,381,000 THAILAND GVT BD 4.26% 12/12/37 244,272 254,594 0.18
244272 254,594 0.18
Hat oA 244,272 254,594 0.18
Faz=T7F
TEHE(EESFIE)
usD 280,000 BANQ CENT TUNIS 5.75% 30/01/25 reGS 277,382 241,802 0.17
277,382 241,802 0.17
Bt Fa=TT 277,382 241,802 0.17
L3
Ef&
usD 2,600,000 REP OF TURKEY 3.25% 23/03/23 2,402,692 2,398,500 1.72
usD 1,450,000 REP OF TURKEY 7.375% 05/02/25 1,720,943 1,700,705 1.23
usD 900,000 REP OF TURKEY 7.5% 07/11/19 1,010,250 1,010,185 0.73
usD 700,000 REP OF TURKEY 6.25% 26/09/22 757,350 762,125 0.55
usb 570,000 REP OF TURKEY 8% 14/02/34 703,000 713,868 0.51
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usD 600,000 REP OF TURKEY 5.625% 30/03/21 642,000 635,700 0.46
usDh 500,000 REP OF TURKEY 5.125% 25/03/22 520,375 515,191 0.37
usD 500,000 REP OF TURKEY 4.25% 14/04/26 467,850 473,795 0.34
usD 500,000 REP OF TURKEY 4.875% 16/04/43 444,350 439,375 0.32
usD 350,000 REP OF TURKEY 6% 14/01/41 361,375 357,732 0.26
usD 300,000 REP OF TURKEY 6.875% 17/03/36 325,018 336,573 0.24
usD 300,000 REP OF TURKEY 5.75% 22/03/24 322,500 317,307 0.23
9,677,703 9,661,056 6.96
i@t E(EESFE
usD 400,000 EXPORT CRED BK TURKEY 5% 23/9/21 RE 397,000 395,652 0.29
397,000 395,652 0.29
Aatibora 10,074,703 10,056,708 7.25
2954F
EHEFME
usDh 210,000 UKRAINE GVT FRN 31/05/40 GDP 117,032 65,142 0.05
117,032 65,142 0.05
EfE
usDh 392,000 UKRAINE GVT 7.75% 01/09/20  REGS 405,890 348,958 0.25
usD 304,000 UKRAINE GVT 7.75% 01/09/22 REGS 303,788 265,301 0.19
usDh 300,000 UKRAINE GVT 7.75% 01/09/25 REGS 269,200 251,250 0.18
usD 300,000 UKRAINE GVT 7.75% 01/09/26 REGS 277,000 248,730 0.18
usD 300,000 UKRAINE GVT 7.75% 01/09/27 REGS 278,000 247,560 0.18
usDh 200,000 UKRAINE GVT 7.75% 01/09/23 REGS 189,400 172,000 0.12
usD 200,000 UKRAINE GVT 7.75% 01/09/24 REGS 189,000 170,040 0.12
1,912,278 1,703,839 1.22
ZDiufESH
usDh 200,000 OSCHADBANK 9.625% 20/03/25 REGs 184,000 160,000 0.12
184,000 160,000 0.12
Gt o4 2,213,310 1,928,981 1.39
AFYR
TEHE(EESFIE)
usD 200,000 BIZ FINANCE 9.75% 22/01/25 REGS 190,000 160,000 0.12
190,000 160,000 0.12
Bt AXUR 190,000 160,000 0.12
TAh
Ef&
usD 362,000 UKRAINE GVT 7.75% 01/09/21 REGS 376,958 318,632 0.23
376,958 318,632 0.23
i@t E(EESFE
usD 200,000 COMISION FEDERA 6.125% 16/06/45 REG 181,000 191,500 0.14
usD 200,000 CAIXA ECONOMICA 4.5% 03/10/18 REGS 183,500 190,378 0.14
364,500 381,878 0.28
Bt T AU 741,458 700,510 0.51
INTTA
ZDiufES
usb 836,812 REP OF URUGUAY 4.5% 14/08/24 835,414 874,469 0.63
usD 520,000 REP ORIENT URUGUAY 5.1% 18/06/50 474,763 464,100 0.33
usD 350,000 REP OF URUGUAY 7.875% PIK 15/01/33 441,457 440,125 0.32
usD 200,000 REP OF URUGUAY 4.375% 27/10/27 198,300 200,000 0.14
usD 80,000 REP ORIENT URUGUAY 6.875% 28/9/25 95,280 94,000 0.07
usD 100,000 REP OF URUGUAY 4.125% 20/11/45 81,250 81,000 0.06
2,126,464 2,153,694 1.55
Bt rrAa 2,126,464 2,153,694 1.55
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s g;;ﬁw” f7A TS Al PEAAAE AR (%)
RAXIS
E &
usD 850,000 REP OF VENEZUELA 11.75% 21/10/26 675,264 342,125 0.24
UsD 850,000 REP OF VENEZUELA 7.65% 21/04/25 524,125 306,000 0.22
usD 800,000 REP OF VENEZUELA 7% 31/03/38 456,083 280,000 0.20
usD 500,000 REP OF VENEZUELA 7.75% 13/10/19 REG 172,300 183,750 0.13
usD 430,000 REP OF VENEZUELA 9% 07/05/23 164,565 160,175 0.12
usD 400,000 BOL REP OF VZLA 8.25% 13/10/24 REGS 152,800 146,000 0.11
USD 400,000 REP OF VENEZUELA 6% 09/12/20  REGS 138,000 141,000 0.10
UsD 334,000 REP OF VENEZUELA 7% 01/12/18 ~ REGS 130,928 132,765 0.10
usDh 300,000 REP OF VENEZUELA 9.25% 15/09/27 122,850 120,750 0.09
USD 300,000 REP OF VENEZUELA 9.25% 7/5/28 135,000 112,500 0.08
2,671,915 1,925,065 139
ZDiufESH
uUsb 1,400,000 PETROLEOS VENEZ 8.5% 02/11/17 548,267 462,000 0.32
usD 1,080,000 PETROLEOS VENEZ 6% 16/05/24 REGS 389,404 341,820 0.24
usD 1,000,000 PETROLEOS VENEZU 6% 15/11/26 REGS 343,000 313,750 0.23
USD 800,000 PETROLEOS VENEZU 9% 17/11/21 ~ REGS 306,160 287,600 0.21
usDh 600,000 PETROLEOS VENEZU 12.75% 17/02/22 RE 303,400 255,300 0.18
usDh 600,000 REP OF VENEZUELA 11.95% 5/8/31 247,945 244,500 0.18
USD 530,000 BOL REP OF VZLA 12.75% 23/08/22 352,933 232,538 0.17
usDh 400,000 PETROLEOS VENEZ 9.75% 17/05/35 REGS 137,500 146,000 0.11
2,628,609 2,283,508 1.64
i@t E(EESFE
usD 860,000 PETROLEOS VENEZUELA 5.25% 12/04/17 421,782 397,750 0.29
421,782 397,750 0.29
(SR o= 5,722,306 4,606,323 332
N L
E &
usD 383,000 REP OF VIETNAM 4.8% 19/11/24 REGS 385,344 377,087 0.27
UsD 185,000 REP SOCIAL VIETNAM 6.75% 29/1/20 201,650 204,243 0.15
586,994 581,330 0.42
Bt n 586,994 581,330 0.42
HUET
Ef&
usD 300,000 REP OF ZAMBIA 5.375% 20/09/22 REGS 294,324 210,042 0.15
294,324 210,042 0.15
Bt ey 294,324 210,042 0.15
HMAEEAS 121,326,660 118,996,652 85.80
O B AR 2R TR IS A TR
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B F5E5AICET 5
20162 A290 IR
(HEABHA, TEHIEHA, ZER9HE, A3 B a7 I ZE0r)

AR - NEABRELEY
201642 A 29 HBILE, 77V RIZLLF ORPFIME 2L RE AL Tz,

FCU/FA:

i m [N SEALmE TEHEHE i 11 H R IHHL CKR L)
JPY 272,812,798 USD 2,396,603  20164E3 H22H 23,969
JPY 2,188,434 USD 19,247 2016431 22H 170
JPY 539,538 USD 4,746  20164E3A22H 41
JPY 189,921 USD 1,681 201643 A22H 3
JPY 339,848 USD 3,033 20164E3A22H (18)
UsSD 17 JPY 1,999 2016423 H22H 0
UsSD 4,438 JPY 504,629  20164E3 A 22H (39)
UsD 5,670 JPY 644,657  20164F3H22H (50)
CLP 565,000,000 USD 783,201  20164E3 A 11H 30,953
CLP 565,000,000 UsSD 784,996  20164F3H11H 29,157
UsSD 4,117,476 TRY 12,430,695  20164E5H25H 25,103
USD 2,162,293 PLN 8,540,000  20164E5H9H 24,022
CLP 287,000,000 UsD 394,638  20164E3A11H 18,923
UsD 383,784 MXN 6,677,182  20164E3H7H 18,221
USD 346,661 MXN 6,022,818  20164E3H7H 16,924
IDR 4,400,000,000 USD 312,301 2016423 H4H 16,515
UsSD 371,259 MXN 6,500,000 201643 7H 15,397
USD 371,138 MXN 6,500,000 201643 H7H 15,275
MXN 15,000,000 USD 808,301 2016437 7H 12,920
UsSD 757,409 MXN 13,600,000  20164F3A7H 12,835
MXN 15,000,000 USD 809,579  20164E3H7H 11,642
UsSD 754,233 MXN 13,600,000  20164F3A7H 9,659
MXN 7,700,000 USD 413,075 201643 H 7H 8,485
USD 383,215 MXN 6,900,000 201643 H7H 5,453
MXN 7,500,000 USD 405,191 201643 H 7H 5,419
UsSD 382,518 MXN 6,900,000  20164E3H 7H 4,756
USD 839,170 ZAR 13,600,000 201644 H 13 H 4,028
UsD 416,247 SGD 580,000  20164E3A31H 3,660
MXN 4,000,000 UsSD 216,016  20164F4H11H 2,328
IDR 4,500,093,750 USD 331,133 20164F4 A 26H 2,106
CcopP 430,000,000 UsD 125,942 20164F4H6H 2,007
UsD 132,569 copP 440,000,000 201644 H6H 1,645
IDR 1,250,000,000 USD 91,844  20164E3H22H 1,281
UsD 181,887 MXN 3,300,000  201643H7H 1,219
UsSD 98,858 PLN 390,000  20164F3 4 22H 1,167
MXN 7,000,000 USD 382,185 201643 H7H 1,052
IDR 1,875,000,000 USD 139,136  20164E3H3H 1,000
MXN 7,200,000 USD 393,244 2016435 7H 942
MXN 7,000,000 USD 382,297  201643H7H 939
IDR 1,200,000,000 USD 88,639  20164E3/15H 872
UsSD 155,585 TRY 470,000 2016455 25H 854
IDR 1,874,812,500 USD 139,391 2016453 H 7H 626
IDR 1,875,093,750 USD 138,332 201644 26H 521
EUR 190,182 PLN 830,000  20164E59H 327
THB 14,700,000 USD 411,881 2016453 H9H 114
IDR 1,875,000,000 USD 139,769 2016437 14H 109
UsSD 50,785 THB 1,811,101  20164E4 1 18H 81
USD 814,780 INR 56,000,000  20164E3A17H 30
THB 14,700,000 USD 411,996 201643 9H 1)
MXN 7,200,000 USD 394210  20164E3H7H (24)
USD 1,555,131 INR 106,900,000  20164E3H 17H (169)
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YN [N SEALmE FeAEAE Jii 4 H KFEBRLE CKR L)
USD 139,925 IDR 1,875,000,000  20164E3/3H 212)
USD 152,705 EUR 140,000 201643 F 29 H (329)
INR 10,300,000 USD 150,529 201643 A 10H (437)
USD 77,964 CLP 55,000,000  20164E5H26H (695)
cop 710,000,000 USD 213,855 201643/ 16H (1,959)
USD 440,724 THB 15,800,000 201643 A 9H (2,101)
USD 409,813 THB 14,700,000  20164E39H (2,182)
INR 56,000,000 USD 817,400  20164E3H17H (2,651)
INR 56,000,000 USD 817,400  20164E3A17H (2,651)
USD 832,407 ZAR 13,600,000 201644 A 13 H (2,734)
USD 1,489,093 BRL 6,022,430  20164F44H (2,949)
USD 155,754 MXN 2,900,000 2016434 7H (3,015)
MXN 7,000,000 USD 386,023 20164F4H11H (3,922)
cop 1,410,000,000 USD 424,827 201643716 H (4,018)
USD 185,472 THB 6,769,749  20164E3 A 14H (4,241)
USD 206,635 cop 710,000,000  20164E3H16A (5,262)
INR 56,000,000 USD 820,034  20164E3H17H (5,284)
USD 375,584 SGD 537,333 20164E3A31H (6,652)
ZAR 6,600,000 USD 413235 20164E4 A 13H (7,946)
ZAR 6,600,000 USD 413,856 20164F4 F 13H (8,567)
USD 154,792 IDR 2,232,107,768  20164E6 A 24H (8,790)
USD 453,573 SGD 650,000 201643 H31A (8,809)
USD 203,760 MXN 3,900,000  20164F4H11A (9,124)
USD 157,723 IDR 2,277,534,223  20164E6 A24A (9,188)
USD 157,201 IDR 2,272,358,0090  20164E6 H24H (9,331)
USD 409,882 cop 1,410,000,000 201643 7 16 H (10,927)
USD 415,909 CLP 298,000,000  20164E4 A 18H (11,713)
USD 417,788 MXN 7,900,000  20164E4H11H (13,440)
USD 414,060 CLP 298,000,000  20164F4 ] 18H (13,562)
USD 805,531 ZAR 13,400,000  20164E4 A 13H (17,329)
ZAR 6,550,000 USD 420,964  20164F4 13 H (18,745)
ZAR 6,550,000 USD 421,016  20164F4 13 H (18,797)
ZAR 6,600,000 USD 425,736 20164E4 7 13H (20,447)
ZAR 6,600,000 USD 426385  20164E4 7 13H (21,096)
USD 383,359 CLP 282,000,000  20164E3H11H (22,997
ZAR 6,600,000 USD 428,891  20164E4 7 13H (23,602)
ZAR 7,900,000 USD 511,541 20164F4 /130 (26,423)
USD 802,236 ZAR 13,500,000 201644 A 13 H (26,765)
USD 748,344 CLP 543,000,000 201643 H11H (34,108)
USD 747,726 CLP 543,000,000 201643 H1LA (34,726)
EUR 2,012,910 USD 2,256,417  20164E5 A 9H (53,386)
USD 947,608 IDR 13,584,000,000  20164E5 A 17H (54,553)

(203,216)
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ERE2 - £MEH
2016422 4 29 HBUE, 77 RIZLL F ORPF LB R EAL TV,
BliiNey K FEH4 it H FHMAAE CKRV)  RFEBIHEL CKRLV)
BRI a
KRW 3 FUT KOREA 10YR BOND 5% 201643 A 314,105 11,539
KRW 12 FUT KOREA 3YR BOND 5% 20164E:3 A 1,071,507 9,440
USD 78 FUT US NOTE 10YR 6% 201646 H 10,175,344 (8,531)
11,560,956 12,448
TEVREE R a
USD (4) FUT US LONG BD 20YR 6% 201646 (658,625) 2,992
(658,625) 2,992
15,440

FEEES - SRIRTVTRH

20164F2 A 29 HBIfE, 77V RIZBL F ORRFBFIAY v 7RI %A L Tz,

iHEE i) f2diega i 1 H FmALE CKRV)  REBUHAE CKEY)
THB 96,500,000  Receive Floating (THFX 6M) - Pay Fixed (2.06%) 201644 4H (3,441) (813)
PLN 1,800,000  Receive Floating (WIBOR PLN 6M) - Pay Fixed (2.555%) 20264E1 126 H (345) (14,943)
PLN 1,800,000  Receive Floating (WIBOR PLN 6M) - Pay Fixed (2.535%) 2026451 /1 28 H (308) (14,133)
PLN 1,800,000  Receive Floating (WIBOR PLN 6M) - Pay Fixed (2.535%) 2026451 /1 28 H (308) (14,133)
(4,402) (44,022)
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JET T e R T — R 7 7 R — i BLE Bl 5 £ SR FC/FD

201643 H 31 A &
(FHE AR : 20154E4 H 1 H ~20164E3 H31H)

QL7 7 N IMIIKRDIEY TT,

i i3

A~ i R EE T T ERE(ERE

O BLE OB BUFHEBE . b LR FEDORIT T HBMNE R TOM R (LLT, DB E S
WERER I EVWET, ) 2 FEREIREL . MAKEEDA LT DT A OfRLAZFEM ED
REHLZLE HEELET,

OGS AN, ARSI OEA T e AR Lk MM B O E MR A BALL B LE
H@ g A HOEM ZATOEM 2 BRELET (RE T 2EMN SHTEEITR 560550
£9),

< | @FCOAMEEEEFEIZHOWTIE, JRAIELTIP AT HARAU R R e A T YT A— T —

@5 BLIE| O BURT 36 L O BURBEBE S5 O FE1T 9 D B 8 G o TR E AR EL | mkHEDA
YADGTAL DREREETEMPEEO R ZM O 2 HfELET,

@5 R EE R ALORIEH T T, R ARHCEN 7 e AR5 20 A O E PR
ZEMAL, FREH S ERESOER IO TER T DM LISER S kAR EL £
(BE S 2EMARALITEENT DB R HVET),

@B M A3 B BLUE B @ SR R O 21T BRI B BRI St OB E L 45 R G
R AEANE 5 REM EE DB LR AR EL £ T,

DL ety e TN TN = T 7 AR (AR —R) O SR 5y &~ — A
THBEA~VERITHIZERREARELET, 12720, U B ETOEE~ YRR EETHLG A,
HEEEBEICEDNBEA~DEIHBERHVET, o, N~y VLDV AT KB RIS
WIAIZIE, BB~y VU EITDRWGERHVET, FDOAEREFEIZOWTE, FAELT
BIRANIAT OV ER A

@& &Hh, HEIASICI-o T, FEROIIRERANTERWEERHVET,

% i & it

VA= Ry O SN PSRV NOAESS

& E 2t

BAT £y b= 1A MRS

ERBH TR
LA W

IBT N (VIR T INT) T A —

> PERRE RIS HS T AT ATREZRIEL T A O RS EAD LITHER L TRV ET,
SR TODMABEOTMBLOFHESFIL, /47 v F v 1 — Ty — X 77 R — 7 FUE SR (R S O YR ED D FAR LIz

DTY,
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UL PE A LT
20164E3 H 31 H3AE 20164F3 H 31 H #1925 IR
(BEBIFTAK L ZER) (BHLAK L ZET)
YEPE g
P AT (M AE S RFATG 78,380,024 SRAT 01 JREFI) L 1,821
(HRFGSFNH 283,550,420 K L) EHFIE 4,360,967
BB TGS 3,562,351 BRNAD 7T TN ARD 5 RS 245,491
HME 2R S L RN ARDEIE 220 204,539 M 2 478
I T T a RO 268,567
(HRFEFH 281,916 K1) &t SEr 4,608,757
TINTAT AR D REGENLA: 71,697
AR AR T AR 123,341 (g3l
T a——ipH O A 306,636 52 W T Y 510,937
RULILEE 1,280,535 S5 BT 78,458
R TR 23,560
GREAEE 84,197,690 SRR T HANARD SHALFILE 296,572
4 R BRI B 27
ffit BB R4 T 95,060
SRAT B4 415,210 SRAT AR 172,800
BRNAD T IHNAR DRl 2R 35,554 ZRERE 15,704
SRR D AT AR 27,213 TR 446
A 2 IO 265597 SRR o
(HRFHIF 236,187 KoL) RS 12,899
BRNAD 7T TG ARALF B 13,375 FIpl - R ok 1,842
HRALTE 278,446 Z OB 205,515
ESiNIE 30 AL A 5232
Hete 765
Bl eE 1,035,425
L gikaniy 1,427,661
W PERRAH 83,162,265
Ml ERLE 3,181,096
AL ST R BEATMRESR7E FUCARDIRAR (15,383,953)
& w e S e o G PE % AEARTE B IR DR ,383,
HRID SR ST ASER S W PERRAE R IE A (39.290)
FC/F (1) 6,140 25,476 156,413,736 BT TR D G _ 183,544
FDZ5 % (1) 7,612 1.207.867 9.194,354.973 S H LOYME 2 B I L SR DI AR 1,177,027
BRIAD T ENARDI (150,793)
LR B (14,213,465)
B A I AE S5 AT AT 4 oD 1 ok 7,497,783
SeRANARD AT AR DB 3,092
AT a BN AR D AR AR D B (150,030)
BRNAD 7 THNARD AR L O3 s 266,721
S E 2 R S LSRN AR D RTAR A D18 (178,683)
BRI Rt Ea 7,438,883
T O A LD PE O HE AR (3,593,486)

— 272 —



M PEA B
20164F-3 H31 A& T 925 H AR

(BHEITAK L)
1wl PE R 76,357,145
MBS 3,181,096
Y B (14,213,465)
YR AR 7,438,883
T FH O AT LD PE ORISR (3,593,486)
AR SO FAT W4 16,364,865
AR AE SR O B R 3N (837,801)
15,527,064
TR F DI (5,128,458)
A PERD A 83,162,265

J LT RINF I —Tr—X D7 R —HEERE S EESHFC/FD
FATE AR DO B

20164E3 A 31 BITHE T 3 2FHAIIR

FC/FA
I 2 AR AE SRR

AT
EURE 2

AESEK
FES

WIRFEATH 2 ARFESHL

FDZZ 2

TR
A A

WIRFEATH AR FESHL

FIARMRERB ORI L)

FCZ5% ()
WA PEAR KA
LIPS TREYa/E <32

FDZZA ()

AT PERB AR
IR 47 DA E

273 —

(B2
18,547
6,929
0
25,476
990,236
230,047
(12,416)
1,207,867
MRETE
201643 A 31 H HLE
(CREE)
2016 2015 2014
83,162,265 76,357,145 95,297,792
156,413,736 126,521,520 111,816,512
6,140 6,822 8,167

9,194,354,973
7,612

9,052,378,183
9,142

9,701,007,407
9,492
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KL PE B
201643 A 31 H HAE
(BRI AR FILZET)
imis Hrm AR D fAnES AT Rl FLAEE (%)
ISTI
EfE
BRL 13,372 LETRA TESOURO 0% 01/01/19 LTN 2,489,475 2,631,110 3.17
BRL 9,965  LETRA TESOURO 0% 01/07/19 LTN 1,605,151 1,837,031 221
BRL 5277 NOTA TESOURO NACL 10% 01/01/25 NTNF 1,578,082 1,239,292 1.49
BRL 4370  LETRA TESOURO NACI 0% 01/01/18 LTN 941,435 974,418 1.17
BRL 3,646 NOTA TESOURO NACL 10% 01/01/19 NTNF 833,411 966,249 1.16
BRL 3,551  NOTA TESOURO NACL 10% 01/01/18 NTNF 1,171,188 964,828 1.16
BRL 3,779  NOTA TESOURO NACL 10% 01/01/23 NTNF 850,104 916,852 1.10
BRL 567  NOTA TESOURO NACL 10% 01/01/27 NTNF 117,663 130,063 0.16
9,586,509 9,659,843 11.62
ait IO 9,586,509 9,659,843 11.62
TNHYT
EfE
EUR 575,000  REP OF BULGARIA 3.125% 26/03/35 MTN 606,946 602,544 0.73
EUR 445,000  REP OF BULGARIA 3% 21/03/28  12YR 487,952 504,177 0.61
EUR 345,000  REP OF BULGARIA 1.875% 21/03/23 7YR 378,127 386,280 0.46
1,473,025 1,493,001 1.80
Gt TAHYT 1,473,025 1,493,001 1.80
aAVE7
EfE
cop 3,259,600,000  TITULOS DE TESORERIA 10% 24/07/24 B 1,157,615 1,208,269 1.45
cop 3,335,200,000  TITULOS DE TESORERIA 7% 04/05/22 B 1,374,326 1,062,721 1.28
cop 1,895,100,000  TITULOS DE TESORERIA 7% 11/09/19 B 573,421 620,423 0.75
cop 1,894,900,000  TITULOS DE TESORERIA 7.75% 18/09/30 682,552 585,952 0.70
cop 1,379,100,000  TITULOS DE TESORERIA 11% 24/7/20 B 491,241 513,420 0.62
cop 1,574,000,000  TITULOS DE TESORERIA 7.5% 26/08/26 516,417 493,771 0.59
cop 999,300,000  TITULOS DE TESORERIA 6% 28/04/28 B 219,095 271,146 0.33
5,014,667 4,755,702 572
@R (BAELFR)
cop 1,748,000,000  EMGESA SA 8.75% 25/01/21 REGS 979,456 556,904 0.67
cop 896,000,000  EMPRESAS PUBLIC 8.375% 01/02/21 REG 492,302 282,922 0.34
cop 282,000,000  EMPRESA DE TELECOMM 7% 17/01/23 REG 159,506 72,559 0.09
1,631,264 912,385 1.10
& EEN v 6,645,931 5,668,087 6.82
NUHY)—
EfE
HUF 397,870,000  HUNGARY GVT 7.5% 12/11/20 20/A 1,723,782 1,785,163 2.15
HUF 420,420,000  HUNGARY GVT 2.5% 22/06/18 18/C 1,529,452 1,555,927 1.87
HUF 200,500,000 HUNGARY GVT 6% 24/11/23 23/A 864,197 891,693 1.07
HUF 147,150,000  HUNGARY GVT 5.5% 20/12/18 18/A 607,868 588,238 0.71
HUF 137,770,000  HUNGARY GVT 6.5% 24/06/19 19/A 575,396 575,334 0.69
HUF 120,080,000  HUNGARY GVT 5.5% 24/06/25 25/B 516,944 527,832 0.63
HUF 97,880,000  HUNGARY GVT 3% 26/06/24 24/B 356,527 360,074 0.43
HUF 92,900,000 HUNGARY GVT 4% 25/04/18 18/B 335,211 353,077 0.42
HUF 87,420,000 HUNGARY GVT 3.5% 24/06/20 20/B 314,587 338,009 0.41
HUF 89,080,000 HUNGARY GVT 6.75% 24/02/17 17/B 421,669 337,237 0.41
7,245,633 7,312,584 8.79
& INAAY— 7,245,633 7,312,584 8.79
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By A D SRR AT AFAl 446 R (%)
AURRST
Eff
IDR 30,570,000,000  INDONESIA GVT 9% 15/03/29 FR71 2,349,521 2,456,387 2.96
IDR 18,113,000,000  INDONESIA GVT 8.375% 15/03/24 FR70 1,494,433 1,406,854 1.69
IDR 12,095,000,000  INDONESIA GVT 825% 15/06/32  FR58 1,496,811 913,242 1.10
IDR 12,910,000,000  INDONESIA GVT 6.625% 15/05/33 FR65 1,353,237 826,208 0.99
IDR 9,812,000,000  INDONESIA GVT 8.25% 15/07/21  FR53 697,097 764,251 0.92
IDR 8,536,000,000  INDONESIA GVT 8.375% 15/09/26 FR56 628,252 671,616 0.81
IDR 7,992,000,000  INDONESIA GVT 8.375% 15/03/34 FR68 586,019 609,367 0.73
IDR 7,970,000,000  INDONESIA GVT 5.25% 15/05/18  FR66 834,555 576,407 0.69
IDR 7,437,000,000  INDONESIA GVT 5.625% 15/05/23 FR63 771,268 495,559 0.60
IDR 3,613,000,000  INDONESIA GVT 7% 15/05/27 FR59 320,442 252,726 0.30
10,531,635 8,972,617 10.79
ARt AVRRUT 10,531,635 8,972,617 10.79
oy ITNG
TEm@EEER
ZAR 495,000  EUROPEAN INVEST BK 0% 31/12/18 EMTN 39,308 26,559 0.03
39,308 26,559 0.03
Bt ArvTAY 39,308 26,559 0.03
L—v7
Eff
MYR 5,075,000  MALAYSIAN GVT 4.498% 15/04/30 0310 1,397,713 1,336,862 1.61
MYR 1,920,000  MALAYSIAN GVT 4.378% 29/11/19 0902 472,193 506,161 0.61
MYR 2,100,000  MALAYSIAN GVT 3.844% 15/04/33 0413 592,781 502,351 0.60
MYR 1,825,000  MALAYSIAN GVT 3.759% 15/03/19 0515 423,521 472,431 0.57
MYR 1,550,000  MALAYSIAN GVT 3.955% 15/9/25 0115 367,234 399,550 0.48
MYR 1,302,000  MALAYSIAN GVT 4.262% 15/09/16 1/06 415,457 335,230 0.40
MYR 1,277,000  MALAYSIAN GVT 4.012% 15/09/17 0210 408,332 331,503 0.40
MYR 1,230,000  MALAYSIAN GVT 3.795% 30/09/22 0215 297,693 315,400 0.38
MYR 900,000  MALAYSIA GVT 3.654% 31/10/19 0414 207,273 231,869 0.28
MYR 360,000  MALAYSIAN GVT 4.048% 30/09/21 0314 87,186 93,714 0.11
MYR 190,000  MALAYSIAN GVT 4.24% 07/02/18  2/03 65,647 49,510 0.06
4,735,030 4,574,581 5.50
Gt wL—v7 4,735,030 4,574,581 5.50
Ao
Eff
MXN 334924  MEXICAN BONOS DES 6.5% 10/0621 M 1,978,442 2,044,520 2.47
MXN 147,237  MEXICAN BONOS DES 8.5% 18/11/38 1,162,131 1,038,716 1.25
MXN 24,838  MEXICAN UDIBONOS 4.5% 04/12/25 CPI 897,231 885,474 1.06
MXN 152,680  MEXICAN BONOS DES 5% 11/12/19 M 843,465 883,139 1.06
MXN 80,349  MEXICAN BONOS DES 8.5% 13/12/18 M10 515,321 510,070 0.61
MXN 75,980  MEXICAN BONOS DES 7.75% 13/11/42 M 482,840 499,830 0.60
MXN 82,084  MEXICAN BONOS DES 6.5% 9/06/22 M 499,434 499,683 0.60
MXN 55,740  MEXICAN BONOS DES 10% 20/11/36 M30 408,101 447,432 0.54
MXN 65,766  MEXICAN BONOS DES 7.75% 29/5/31 M 396,637 431,244 0.52
MXN 63,845  MEXICAN FIXED RATE 8% 11/06/20 M 388,331 409,987 0.49
MXN 38,135  MEXICAN BONOS DES 7.75% 23/11/34 M 258,739 250,264 0.30
MXN 5289  MEXICAN UDIBONOS 4% 13/06/19 CPI 180,194 176,711 0.21
MXN 19,091  MEXICAN FIXED RATE 7.5% 03/6/27 M20 131,614 123,256 0.15
MXN 10,439  MEXICAN BONOS DES 8.5% 31/529 M 67,950 72,732 0.09
MXN 10,286 MEXICAN BONOS DES 5.75% 05/03/26 M 57,372 58,900 0.07
MXN 6,732  MEXICAN FIXED RATE 10% 05/12/24 50,177 50,248 0.06
MXN 4,451  MEXICAN FIXED RATE 8% 07/12/23 M 20 27,746 29,460 0.04
8,345,725 8,411,666 10.12
TEMBEEEAR
MXN 240,000  PETROLEOS MEX 7.47% 12/11/26  14-2 1,419,806 1,210,452 1.45
EUR 410,000  PETROLEOS MEX 3.75% 15/03/19 EMTN 449,164 473,360 0.57
1,868,970 1,683,812 2.02
Bt AFxva= 10,214,695 10,095,478 12.14
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Bk A T s AR A A 45 FHA L (%)
~)—
EfE
PEN 2,590 PERU GVT/BONOS TESOR 5.7% 12/08/24 788,571 724,921 0.88
PEN 1,390 REP OF PERU 6.95% 12/08/31 431,989 403,137 0.48
PEN 1,425 REP OF PERU 6.85% 12/02/42 596,755 392,268 0.47
PEN 713 PERU BONO SOBERANO 8.2% 12/08/26 289,261 230,975 0.28
2,106,576 1,751,301 2.11
Bt ~— 2,106,576 1,751,301 2.11
K=k
=&
PLN 11,690,000 POLAND GVT BOND 4% 25/10/23 1023 3,527,765 3,420,130 4.12
PLN 4,990,000 POLAND GVT BOND 5.75% 23/09/22 0922 1,602,195 1,597,917 1.92
PLN 2,150,000 POLAND GVT BD 3.25% 25/07/19 0719 563,811 601,661 0.72
PLN 1,725,000 POLAND GVT BOND 5.5% 25/10/19 1019 488,260 519,482 0.62
PLN 1,570,000 POLAND GVT BOND 2.5% 25/07/26 0726 406,641 405,280 0.49
PLN 1,195,000 POLAND GVT BOND 3.25% 25/07/25 0725 368,939 332,017 0.40
PLN 765,000 POLAND GVT BD 1.5% 25/04/20 0420 181,371 199,981 0.24
PLN 525,000 POLAND GVT BOND 5.75% 25/04/29 0429 209,575 177,551 0.21
PLN 100,000 POLAND GVT BOND 5.75% 25/10/21 1021 29,680 31,507 0.04
7,378,237 7,285,526 8.76
aFt: R=IoF 7,378,237 7,285,526 8.76
=Dy
=&
RUB 59,165,000 RUSSIA GOVT 7% 16/08/23 6215 793,745 781,933 0.94
RUB 45,995,000 RUSSIAN FED 7.6% 14/04/21 6205 600,936 640,072 0.77
RUB 44,905,000 RUSSIAN FED 7.6% 20/07/22 6209 571,701 617,555 0.74
RUB 36,535,000 RUSSIA GOVT 8.5% 17/09/31 6218 441,820 515,966 0.62
RUB 30,325,000 RUSSIA GOVT 7.5% 18/08/21 6217 390,313 416,199 0.50
RUB 28,435,000 RUSSIA FED 7% 25/01/23 6211 386,045 377,601 0.45
RUB 22,115,000 RUSSIA GOVT 6.4% 27/05/20 6214 280,799 296,997 0.36
RUB 12,450,000 RUSSIAN FED 7.5% 27/02/19 6208 168,496 175,917 0.21
RUB 6,310,000 RUSSIAN FED 7.05% 19/01/28 6212 57,020 80,555 0.10
RUB 2,000 RUSSIAN FED 8.15% 03/02/27 6207 41 28 0.00
3,690,916 3,902,823 4.69
e =D 3,690,916 3,902,823 4.69
m7IUh
=&
ZAR 38,100,000 REP OF STH AFRICA 8% 31/01/30 2030 3,240,093 2,259,580 2.71
ZAR 30,970,000 REP OF STH AFRICA 6.75% 31/3/21R208 2,114,841 1,916,471 2.30
ZAR 17,580,000 REP OF STH AFRICA 10.5% 21/12/26 R1 1,216,750 1,288,916 1.55
ZAR 14,285,000 REP OF STH AFRICA 7.75% 28/02/23 1,074,404 898,087 1.08
ZAR 9,600,000 REP OF STH AFRIC 8.25% 31/3/32 2032 836,896 569,897 0.69
ZAR 9,460,000 REP OF STH AFRICA 7% 28/2/31 R213 713,367 505,586 0.61
ZAR 6,650,000 REP OF STH AFRICA 8.75% 31/1/44 204 382,445 398,015 0.48
ZAR 5,430,000 REP OF STH AFRICA 8.5% 31/1/37 2037 369,848 321,146 0.39
ZAR 6,855,000 REP OF STH AFRICA 6.5% 28/2/41 R214 394,488 318,649 0.38
ZAR 3,395,000 REP OF STH AFRICA 6.25% 31/3/36R209 314,182 158,288 0.19
10,657,314 8,634,635 10.38
At MwT7IA 10,657,314 8,634,635 10.38
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By A D SRR AT AFAl 446 R (%)
a4
Eff
THB 21,665,000  THAILAND GVT 3.65% 17/12/21 642,051 686,985 0.83
THB 12,590,000  THAILAND GVT 4.875% 22/06/29 452,091 477,934 0.57
THB 11,650,000  THAILAND GVT BD 3.85% 12/12/25 367,637 392,845 0.47
THB 13,525,000  THAILAND GVT 1.25% 12/03/28 ~ CPL 337,902 373,864 0.45
THB 6,450,000  THAILAND GVT 4.125% 18/11/16 207,081 186,183 0.22
THB 3,000,000  THAILAND GVT 1.2% 14/07/21 CPI 86,118 88,846 0.11
2,092,880 2,206,657 2.65
[ 2,092,880 2,206,657 2.65
kL2
Eff
TRY 4,525,000 TURKEY GOVT 7.4% 05/02/20 1,530,068 1,483,283 1.78
TRY 2,405,000  REP OF TURKEY 8.8% 27/09/23 1,003,387 803,844 0.97
TRY 1,925,000  TURKEY GOVT 7.1% 08/03/23 534,755 586,338 0.71
TRY 1,625,000  TURKEY GVT 9.4% 08/07/20 552,620 568,947 0.68
TRY 1,455,000  TURKEY GOVT 9% 24/07/24 647,581 492,737 0.59
TRY 1,320,000  TURKEY GOVT 10.5% 15/01/20 445,888 479,631 0.58
TRY 1,375,000  REP OF TURKEY 8.8% 14/11/18 449,250 475,278 0.57
TRY 1,150,000  TURKEY GOVT 10.7% 17/02/21 393,104 422,528 0.51
TRY 1,235,000  TURKEY GOVT 8.5% 10/07/19 395,513 421,612 0.51
TRY 1,030,000  TURKEY GOVT 10.4% 20/03/24 504,628 376,257 0.45
TRY 800,000  TURKEY GOVT 9.5% 12/01/22 273,141 279,668 0.34
TRY 635,000  TURKEY GOVT 8% 12/03/25 219,229 201,513 0.24
TRY 535,000  TURKEY GOVT 8.5% 14/09/22 163,466 177,874 0.21
7,112,630 6,769,510 8.14
aFt: = 7,112,630 6,769,510 8.14
1FYR
TEm@EEEAR
ZAR 600,000  EBRD 0% 31/12/20 EMTN 40,101 26,822 0.03
40,101 26,822 0.03
aEt AFIR 40,101 26,822 0.03
HMAEESE 83,550,420 78,380,024 94.25

O B2 T A
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MEEFEICBE 3 HER
2016423 A 31 HHLE
EAHE, TE2eH8E, 2RI, M2 #E 20 5 5 W0 I C 2eT)
R 1 - SMEZBRIEE LN

20164E3 31 A BUE, 77 NI LA T ORPRFIME 2B S LI 2 A LT, SHE 2RI LRI BE HEFCY T AD
~yVHBITHOWSID,

[N Wi A< SEiLm i FEHEH T A RFEBUHLE CKR V)
Y 144,255,020 USsD 1,271,032 2016424 422 A 12,665
USsD 11 Y 1,249 20164F4H22 0
USD 2,485 PY 281,892 20166422 A (24)
USD 3,113 Y 353,120 20164F4H22 (30)
BRL 6,550,000 USD 1,603,623 20164E6 A 2 [ 189,750
MYR 15,882,000 USsD 3,841,799 2016426 4 15 A 186,071
RUB 185,039,000 USD 2,563,470 20164E6 A 15 H 109,309
MXN 31,580,000 USsD 1,680,100 2017422 10 A 97,518
BRL 2,730,000 UsD 694,479 20164E6 A 2 [ 52,088
MXN 17,810,000 USD 952,136 2017422 10 50,377
BRL 1,296,000 USsD 316,715 2016424 18 A 42,224
cop 1,783,268,000 USD 554,498 20164E6 A 15 H 31,577
TRY 2,727,000 UsD 915,438 2016426 4 15 A 27,175
MXN 12,358,000 USD 683,877 20164E6 A 15 H 26,581
RON 5,902,000 USD 1,472,885 2016626 15 H 25,431
RUB 32,140,000 USsD 442,151 20164E6 4 151 22,092
BRL 586,000 USD 142,267 20164E6 A 2 1 18,178
EUR 715,000 USsD 797,074 2016426 4 15 A 15,971
PLN 1,760,000 USD 452,515 20164E6 A 15 H 15,275
BRL 1,160,000 USsD 302,713 2016426 42 A 14,891
RUB 24,540,000 USD 341,639 20164E6 A 15 H 12,826
USD 1,019,283 IDR 13,576,852,000 2016626 15 9,753
PLN 1,143,000 UsD 294,155 20164E6 4 151 9,642
ZAR 1,750,000 USD 107,745 20164E5 4 31 8,832
TRY 439,000 USD 121,995 201842220 A 8,605
BRL 750,000 USD 197,461 20164E6 A2 1 7,886
PHP 16,910,000 USD 357,807 2016426 4 15 A 7,847
BRL 288,000 USsD 71,540 20164E6 A2 [ 7313
PLN 2,661,000 USD 700,244 2016626 15 7,022
TRY 290,000 USsD 95,923 2016424 427 H 5,629
MXN 10,189,000 USD 580,503 20164E6 A 15 H 5,259
MXN 2,906,000 USsD 162,594 2016426 4 15 A 4,471
BRL 1,053,000 USD 284,271 20164E6 A 2 1 4,037
MYR 950,000 USD 237,114 2016626 15 A 3,817
RON 845,000 USD 210,723 20164E6 A 15 H 3,794
RON 546,000 USD 135,212 201666 315 H 3,399
BRL 118,000 USsD 29,005 2016426 42 A 3,303
BRL 890,000 USD 240,670 20164F6 A2 H 3,009
THB 34,950,000 USsD 987,567 2016426 15 A 2,977
BRL 765,000 USD 206,717 20164F6 A2 H 2,738

MXN 6,330,000 USD 361,482 201666 315 H 2,427
TRY 103,000 USD 28,646 20184E2H20H 1,996
BRL 425,000 USD 115,222 20164F6 A2 H 1,141
BRL 230,000 USsD 61,936 2016426 42 A 1,037
KRW 19,030,000 USD 15,724 20164E6 A 15 H 902
BRL 225,000 USD 60,876 2016426 42 A 728
MXN 2,124,000 USD 121,431 20164E6 4 15 H 677
TRY 28,000 USD 7,782 2018422320 A 548
USD 6,556 TRY 19,000 201666 315 H (11
RUB 15,510,000 USD 224,132 20164E6 A 15 H (100)
USD 63,510 cop 197,200,000 20164E9 A 30 A (116)
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i 1% [N ] SEAIELY FEHEH it 35 A REBUHLE CKRV)
USD 97,560 PEN 332,000 20164E6 A 15 H (119)
THB 90,975,000 USD 2,578,656 2016626 15 A (265)
USD 53,728 HUF 15,082,000 2016426 4 15 A (604)
USD 470,375 HUF 130,745,000 20164E6 A 15H (623)
USD 104,480 IDR 1,414,670,000 2016426 4 15 A (709)
IDR 9,506,000,000 USD 707,765 20164E6 A 15 H (930)
HUF 44,370,000 USD 161,425 2016626 15 (1,586)
USD 65,173 PEN 227,000 20164E6 A 15 H (1,614)
USD 45,168 RUB 3,258,000 2016626 15 A (1,891)
USD 87,788 MXN 1,560,000 2016426 4 15 A (1,896)
USD 128,329 HUF 36,212,000 20164E6 A 15 H (2,121)
USD 37,175 MYR 155,000 2016426 4 15 A (2,134)
USD 189,833 MYR 760,000 20164E7H29 F (2,336)
IDR 1,901,000,000 USD 143,688 2016626 15 A (2,336)
USD 519,970 IDR 7,017,000,000 20164E6 4 7 F (2,612)
ARS 3,015,000 USD 183,617 20164F10H 3 F (2,719)
USD 269,798 HUF 75,905,000 2016426 415 A (3.644)
USD 163,958 PEN 570,000 20164E6 A 15 H (3,746)
USD 117,039 BRL 442,000 2016426 42 A (3.979)
USD 471,874 BRL 1,739,000 20164E6 A 2 [ (4,259)
USD 143,136 MXN 2,562,000 2016453 16 A (4,548)
USD 120,302 RUB 8,681,000 2016426 415 A (5,090)
USD 181,267 BRL 682,000 20164E6 A 2 11 (5.463)
USD 181,119 BRL 683,000 2016426 42 A (5.885)
USD 121,456 RUB 8,842,000 20164E6 A 15 H (6,261)
USD 381,956 CLP 263,512,000 2016426 415 A (6,685)
USD 176,697 RUB 12,853,000 20164E6 A 15 H (8,956)
USD 159,811 TRY 570,000 20184220 A (9,761)
USD 843,760 RUB 58,230,000 2016424 18 A (10,074)
USD 151,437 BRL 590,000 20164E6 A2 1 (10,103)
USD 518,011 AUD 695,000 2016426 4 15 A (11,135)
USD 709,492 MYR 2,844,000 20164E6 A 15 H (11,781)
USD 681,991 BRL 2,507,000 201664 18 H (12,346)
USD 125,234 BRL 500,000 20164E5 A4 F (12,720)
USD 111,233 BRL 455,000 20164E6 A2 [ (13,345)
USD 387,217 TRY 1,159,000 20164E6 151 (13,402)
USD 230,312 MXN 4,346,000 20174E2H 21 (14,093)
USD 2,880,563 HUF 803,634,000 20164E6 4 151 (14,463)
USD 418,288 ZAR 6,555,000 20164E6 4 15 H (14,498)
USD 1,555,993 CNH 10,203,000 201666 315 H (14,897)
USD 1,139,298 BRL 4,217,000 20164F6 A2 H (15,306)
USD 468,338 MXN 8,396,000 20164F4H 18 H (16,957)
USD 504,596 NZD 760,000 2016426 15 (17,350)
USD 334,976 RUB 24,393,000 20164E6 A 15 H (17,366)
USD 864,215 EUR 776,000 20164E6 151 (18,195)
USD 603,058 MXN 10,811,000 20164E6 4 15 H (18,463)
USD 360,395 BRL 1,385,000 201665534 A (21,741)
USsD 599,868 ZAR 9,418,000 20164E6 4 151 (21,944)
USD 1,879,667 EUR 1,674,000 20164E6 A 15 H (23.,883)
USsD 396,927 BRL 1,550,000 2016426 42 A (27,459)
USD 396,541 BRL 1,550,000 20164F6 A2 H (27.845)
USD 445,792 BRL 1,734,000 2016626 4 2H (28,972)
USD 2,023,763 cop 6,344,500,000 20164E6 4 15 H (61,372)
USD 954,668 BRL 3,856,000 20164F6 A2 H (101,097)
USD 2,578,842 MXN 49,390,000 20174E2 A 10 (201,289)

204,539
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TERD 2 - SN

201643 H 31 HBITE, 7 7 RIZLL F ORI e Bi a2 AL Tz,

BEERES ESLS [Z4LES T A FHIGECRR L) RFEBURLE CREV)
B3
USD 4 FUT US NOTE 10YR 6% 201646 A 520,438 4,875
520,438 4,875
TEVFF O a2
EUR (2) FUT EURO BOBL 5YR 6% 201646 A (297,326) 249
EUR (2) FUT EURO BUND 10YR 6% 201646 A (370,223) (3,982)
EUR (4) FUT EURO BUXL 30YR 4% 20164E6 A (763,769) (24,480)
USD (4) FUT US LONG BD 20YR 6% 20164F6 A (655,875) (3,875)
(2,087,193) (32,088)
(27,213)

ER 3 - A ar®E

20164E3 H31 A BIfE, 77 RIZLL FORPE AT > ar BHEH LTz,

e » ) . A FTAL A RIEBHALE
pENAT ES0E [ Al T A kR kR kR
BUFFERT g
USD 806,000 C USD/PLN 4.0225 24/05/16 20164524 27,186 1,409 (25,777)
UsSD 773,000 C USD/TRY 3.95 19/02/18 20184E2H19H 56,893 37,131 (19,762)
USD 1,604,000 P USD/COP 2920 28/09/16 20164E9H28 H 47,238 42,848 (4,390)
UsSD 792,000 P USD/IDR 13555 03/06/16 20164E-6 H 3 H 9,940 21,713 11,773
USD 1,532,000 P USD/MXN 17.5 08/03/17 20174E3H8H 48,717 67,296 18,579
UsSD 762,000 P USD/MXN 17.77 16/02/17 20174F2H 16 H 24,712 39,153 14,441
UsSD 1,140,000 P USD/RUB 58.2 20/03/17 20174E3H20H 20,497 18,209 (2,288)
USD 1,623,000 P USD/TRY 2.8365 26/04/16 201644 H26 A 17,853 13,498 (4,355)
UsSD 761,000 P USD/ZAR 15.11 20/06/16 20164E6 H20H 28,880 27,310 (1,570)
281,916 268,567 (13,349)
TEVFFOIN a2
UsSD 765,000 C USD/BRL 3.7 12/05/16 20164E5H 12H (26,767) (17,106) 9,661
USD 741,000 C USD/BRL 3.795 02/05/16 20164E5H 2H (27,802) (7,799) 20,003
UsSD 1,545,000 C USD/MXN 21.19 16/02/17 20174F2H 16 H (37,837) (20,028) 17,809
USD 811,000 C USD/MYR 4.5875 27/07/16 20164E7H27H (8,372) (2,488) 5,884
USD 773,000 C USD/TRY 6.05 19/02/18 201842 H19H (15,151) (10,570) 4,581
UsSD 765,000 P USD/BRL 3.7 12/05/16 20164E5H 12 (26,767) (30,413) (3,646)
USD 741,000 P USD/BRL 3.795 02/05/16 20164E5H 2H (7,632) (42,263) (34,631)
UsD 1,604,000 P USD/COP 2920 26/05/16 2016425426 A (22,296) (23,418) (1,122)
USD 792,000 P USD/IDR 13065 03/06/16 20164E6 H3H (4,684) (7,013) (2,329)
USD 762,000 P USD/MXN 17.28 12/05/16 20164E5H 12H (5,837) (12,001) (6,164)
UsSD 1,532,000 P USD/MXN 17.5 06/05/16 20164E5H 6 H (16,699) (33,714) (17,015)
USD 811,000 P USD/MYR 3.8275 27/07/16 2016427 H27H (8,483) (14,121) (5,638)
UsSD 1,140,000 P USD/RUB 64.7 20/06/16 201646 H20H (20,110) (18,245) 1,865
USD 1,623,000 P USD/TRY 2.8 26/04/16 20164F4H26 H (2,597) (6,281) (3,684)
UsSD 760,000 P USD/ZAR 15.11 28/04/16 20164F4 A28 H (5,153) (20,137) (14,984)
(236,187) (265,597) (29,410)
45,729 2,970 (42,759)
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ey AT 445 EAES i REEFE CREV)  REBHS CREL)
BRL 1,924,575  BRAZIL CETIP / 11.28% 20214E1H4H 0 76,855
BRL 3,910,283  12.01% / BRAZIL CETIP 20184E1A2H 0 (50,505)
BRL 3,843,372 12.32% / BRAZIL CETIP 2018%E1 H2H 0 (38,896)
BRL 2,018,295 BRAZIL CETIP / 11.46% 20214E1 A 4H 0 74,113
BRL 3,643,202 15.65% / BRAZIL CETIP 202141 H4H 0 86,759
HUF 126,800,000 BUBOR HUF 6M / 2.47% 20204E3 A 13 1 (216) (24,997)
KRW 1,011,975,000 KORIBOR KRW 3M / 1.98% 202512 16 H (128) (32,695)
KRW 4,643,050,000  1.54% / KORIBOR KRW 3M 20174E12H 16 A (150) 6,128
MXN 9,675,000  6.6475% / MXN TIIE BANXICO 2023%FE12H 6 H 885 30,964
MXN 71,950,000 MXN TIIE BANXICO / 4.28% 2017411 H 220 (374) 18,005
PLN 240,000 2.14% / WIBOR PLN 6M 202546 171 750 (58)
PLN 865,000 WIBOR PLN 6M / 2.675% 202547 H13H (3,536) (10,045)
PLN 1,755,000 WIBOR PLN 6M / 2.715% 20254E12H 16 A (1,271) (21,406)
THB 31,175,000 3.6% / BIBOR THB 6M 20249 H17H 679 110,429
UsD 1,990,000 USD LIBOR 3M / 3% 20244£12H17H (16,584) (237,721)
USD 4,575,000 0.96% / USD LIBOR 3M 20174F12H 31 12,026 9,899
UsSD 900,000 USD LIBOR 3M / 2.0165% 2025%E12H 3 H (5,456) (32,383)

(13,375) (35,554)
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