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Fihdx 35,950, 732,018 | 35,301,216,000 | 37,307, 654,700 | 37,444,105,900 | 27,521,068,630 | 21,710, 340, 790
HRANIEE Hy Bl 4 20,012, 856 26, 982, 552 13,932, 440 13,946, 860 27,761, 830 16, 386, 688
RALRA R - - - - — 163, 677, 570
HAME FC AN 11,826,518 13, 390, 642 10, 894, 366 11,842, 659 10, 490, 795 8, 287,036
REILFLE 152 155 274 199 178 541
T DAL H 63,919 72,373 58, 879 64, 004 56, 696 44,786
(C) #MEEMRIE(A—B) 35,978, 508, 884 35,970, 973, 902 37,119, 788,971 37,383, 134,957 29, 593, 923, 591 21,722, 984, 357
JEAR 33,354, 760,000 | 33,728,190,000 | 34,831,100,000 | 34,867,150,000 | 27,761,830,000 | 20,483, 360,000
YRk b 2 4 2,623, 748, 884 2, 242, 783, 902 2, 288, 688, 971 2, 515, 984, 957 1,832,093, 591 1,239, 624, 357
(D) =IELROK 3,335, 47600 3,372, 8190 3,483,100 3,486, 7150 2,776,1830 2,048,3360
10O%zY EEMmEE(C/D) 10, 787H 10, 665M 10,657M 10, 722H 10, 660 10, 605
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[V FEETE:S A 3,950 A 4,231 A 4,458 A 6, 266 A 3,912 A 6,098
ALFILE. A 3,950 A 4,237 A A, 458 A 6, 266 A 3,912 A 6,098
(B) HifiFE#5TEEELE A 262,116, 567 A 367,409, 201 A 1,910,742 250, 693, 146 A 138,713,908 A 93,571,707
FEE A 416, 063, 543 1,119, 091, 990 1,459, 118, 820 679, 598, 993 585, 176, 548 317, 038, 360
UnA-%i| A 678,180,110 Al, 486,501, 191 Al, 461,029, 562 A 428,905,847 A 723,890,456 A 410,610,067
C) {EtHRENE A 11,890,437 A 13,463,015 A 10,953, 245 A 11,906, 663 A 10,547,491 A 8,331,822
D) LHEHE(A+B+C) A 274,010,954 A 380,876,453 A 12,868, 445 238,780,217 A 149,265,311 A 101,909, 627
(E) miffigHELRS 80, 610, 735 A 213,413,075 A 621,272,080 A 648,072,965 A 331,140, 868 A 368,083,285
(F) EBmEEzEsEs 2,837,161, 959 2,864, 055, 982 2,936, 761, 936 2,939, 224, 565 2,340, 261, 600 1,726,003, 957
(A 4 25 FH 24 45) (5,578,952, 773) | ( 5,661,464,858) | ( 5,905,713,902) | ( 5,915,010,458) | ( 4,709,676,655) | ( 3,476,651, 594)
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REPZEHERES (G+H) 2,623,748, 884 2,242,783, 902 2,288,688, 971 2,515,984, 957 1,832,093, 591 1,239,624, 357
BIMEREEHEE 2,837,161, 959 2,864, 055, 982 2,936, 761, 936 2,939, 224, 565 2, 340, 261, 600 1,726,003, 957
(A 4 25 FH 24 45) (' 5,579,512,656) | ( 5,661,958,864) | ( 5,906,989, 710) | ( 5,915064,077) | ( 4,709,676,655) | ( 3,476,679, 138)
(FE B SR 2 %H) (A2,742,350,697) | (A2,797,902,882) | (A2,970,227,774) | (A2,975,839,512) | (A2,369,415,055) | (AL,750,675,181)
Sy EeHE(R RS 4 1,740, 457, 527 1,792, 337, 363 1,842,522, 838 1,909, 191, 344 1,564, 834, 944 1,194,922, 314
AR 2 4 Al, 953,870,602 A\2,413,609, 443 A2, 490,595, 803 A2, 332, 430, 952 A2, 073,002, 953 A1, 681,301,914
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S R IR AE A B sEpE | 2FLE | 26K
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TAUA 233, 226 231, 103 25, 285, 006 40.0 — 25.2 12.7 2.1
TAFL A FTHFH R
HFH 29, 300 31, 945 2,697, 164 4.3 — 0.8 3.4 —
TR K THARS K
AFXY 2 15, 338 19, 319 2, 834, 932 4.5 — 3.5 0.8 0.1
FAyz=Fvu=1| FAY2=F V) n—F
AT z—F 180, 000 195, 390 2, 456, 059 3.9 - 3.9 — -
a—n Ta—n Ta—n
KA 21, 200 28, 270 3, 648, 615 5.8 — 5.5 0.3 —
ALV T 33, 500 36, 417 4,700,011 7.4 — 7.4 — —
TITUR 44, 164 47,936 6, 186, 745 9.8 — 5.9 3.4 0.4
AFY R 3, 950 3, 960 511,079 0.8 — 0.6 0.1 0.1
T K 2, 876 2,938 379, 252 0.6 — 0.3 0.1 0.2
ARA 13, 000 16, 363 2,111, 834 3.3 — 3.3 — —
AULF— 4, 600 4,725 609, 934 1.0 — 0.8 0.1 —
A xz—F 1, 300 1, 380 178, 140 0.3 — 0.1 0.2 —
nNre TN 2, 300 2, 666 344, 129 0.5 — 0.5 0.1 —
PE AN 250 253 32, 760 0.1 — — 0.1 —
Frw—7 1, 200 1,220 157, 479 0.2 — — 0.0 0.2
TANT R 1, 000 1,034 133, 522 0.2 — 0.2 — —
HA 1, 359 1, 689 218, 039 0.3 — 0.3 0.1 —
TAUA 7,169 7,367 950, 881 1.5 — 0.7 0.7 0.1
Voot g 500 492 63, 581 0.1 - 0.1 — —
F—=AF VT 1, 500 1,588 205, 017 0.3 — 0.1 0.2 —
ToUHR=N RN | FYvliR—L RV
UK=L 6, 000 6,213 509, 652 0.8 — 0.8 — —
FU ¥ TFU¥x
L =7 30, 000 29, 861 820, 296 1.3 — — 1.3 —
TU+v TU+v
5 [E 4, 400, 000 4,540, 199 464, 008 0.7 — 0.7 — —
F5E KL TFZ R
F—=ALF VT 31, 000 31, 587 2,629, 316 4.2 - 3.6 0.6 —
& it - — 58, 127, 464 92.0 — 64.7 24. 1 3.2
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[Efif 75 INDONESTA GLOBAL 2.95 5, 300 5,059 553, 535 2023/1/11
REPUBLIC OF COLOMBIA 4. 375 8, 000 8,174 894, 317 2021/ 7 /12

REPUBLIC OF INDONESIA 3.7 3,000 2,971 325,078 2022/1/8

REPUBLIC OF PHILIPPINES 4.0 3, 000 3, 049 333,672 2021/1/15

UNITED MEXICAN STATES 4. 125 2,000 1, 955 213,951 2026/ 1 /21

US TREASURY N/B 2.0 2,000 1, 884 206, 169 2025/ 8 /15

US TREASURY N/B 3. 125 1, 000 1, 009 110, 469 2044/ 8 /15

US TREASURY N/B 3.0 1, 000 986 107,914 2044/11/15

US TREASURY N/B 2.875 1, 500 1, 444 158, 024 2045/8 /15

Hi )7 & E% | PROVINCE OF QUEBEC 2.875 3, 000 2,942 321,904 2024/10/16
HERRAE BK NEDERLANDSE GEMEENTEN 4. 375 200 207 22,719 2021/2/16
(K< 4@fE) | CAISSE DES DEPOTS ET CON 1.25 4, 600 4,543 497, 061 2019/5/17
EXPORT-IMPORT BK KOREA 2.375 800 795 86, 983 2019/ 8 /12
EXPORT-IMPORT BK KOREA 4.0 600 609 66, 669 2021/ 1 /29
EXPORT-IMPORT BK KOREA 2.75 5,000 4, 868 532,675 2022/ 1 /25

FG G08681 3.5 10, 408 10, 350 1, 132, 406 2045/12/ 1

FG GO8747 3.0 b, 486 b, 283 578, 096 2047/ 2/ 1

FG G16076 3.0 4,323 4,281 468, 480 2032/2/1

FN BC0O767 3.5 7, 200 7,152 782, 581 2045/12/ 1

FN MA2218 3.0 3, 267 3, 161 345, 867 2045/3/1

FN MA3106 3.0 4,779 4, 605 503, 890 2047/8/1

FN MA3332 3.5 19, 744 19, 590 2, 143, 364 2048/ 4/ 1

FNMA 30YR 745275 5.0 81 87 9, 555 2036/ 2/ 1

G2 MA3106 4.0 6, 720 6, 924 757, 563 2045/ 9 /20

G2 MA3376 3.5 9, 263 9,279 1,015, 217 2046/ 1 /20

JAPAN BANK FOR INTL COOP 2.0 3, 000 2,893 316, 609 2021/11/ 4

JAPAN FIN ORG MUNICIPAL 2.125 1, 000 970 106, 161 2021/4/13

Wt Z | ABN AMRO BANK NV 2.5 350 350 38, 332 2018/10/30
(GDREEAES | ACTAVIS FUNDING SCS 3.8 600 582 63, 687 2025/3/15
AETNA INC 4. 75 250 250 27,433 2044/ 3 /15

ALIBABA GROUP HOLDING 4.4 500 467 51,178 2057/12/ 6

ALLSTATE CORP 5. 75 500 17 56, 592 2053/ 8 /15
ANHEUSER-BUSCH INBEV FIN 3.3 750 742 81, 251 2023/2/1
ANHEUSER-BUSCH INBEV FIN 4.7 700 718 78,612 2036/2/1

AON PLC 4. 75 750 741 81, 123 2045/ 5 /15

AT&T INC 3.95 1, 100 1,083 118, 535 2025/1/15

AUSGRID FINANCE PTY LTD 3.85 213 213 23,333 2023/5/1

AUSGRID FINANCE PTY LTD 4.35 500 498 54, 526 2028/8/1

AUST & NZ BANKING GRP NY 2.55 1, 500 1, 462 159, 970 2021/11/23

AUTOZONE INC 2.875 350 337 36, 930 2023/1 /15

AUTOZONE INC 3. 125 1, 000 971 106, 263 2023/ 7 /15

BAXALTA INC 5.25 500 519 56, 795 2045/ 6 /23

BERKSHIRE HATHAWAY ENERG 5.15 200 226 24, 809 2043/11/15

BERKSHIRE HATHAWAY INC 4.5 500 527 57,715 2043/ 2 /11

BNP PARIBAS 3.25 1, 500 1, 481 162, 098 2023/3/3
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L% | BOSTON PROPERTIES LP 3.8 1, 250 1,243 136,001 | 2024/2/1
(EREEAES | BPCE SA 4.0 1, 000 995 108,868 | 2024/ 4 /15
BURLINGTN NORTH SANTA FE 3.85 1,000 1,020 111,691 | 2023/9/1
CAMPBELL SOUP CO 4.8 1,000 881 96,445 | 2048/ 3/15
CANADIAN NATL RESOURCES 3.9 1,000 984 107,689 | 2025/2/1
CBS CORP 4.0 1,000 973 106,509 | 2026/ 1 /15
CENTRAL NIPPON EXPRESSWY 2. 362 2, 500 2, 424 265,272 | 2021/5/28
CENTRAL NIPPON EXPRESSWY 2.091 3, 300 3,161 345,938 | 2021/9/14
CENTRAL NIPPON EXPRESSWY 2. 567 5, 100 4, 952 541,895 | 2021/11/2
CENTRAL NIPPON EXPRESSWY 2.849 1,000 979 107,117 | 2022/3/3
COMMONWEALTH BANK AUST 3.375 1,500 1, 460 159,788 | 2026/10/20
CONAGRA INC 3.2 784 764 83,673 | 2023/1/25
CROWN CASTLE INTL CORP 4.45 1, 250 1,251 136,895 | 2026/ 2/15
CVS CAREMARK 3.375 369 356 38,994 | 2024/ 8 /12
CVS HEALTH CORP 4.1 571 567 62,141 | 2025/3/25
CVS HEALTH CORP 5.05 455 463 50,723 | 2048/ 3/25
DAIMLER FINANCE NA LLC 2.7 750 742 81,229 | 2020/8/3
DANSKE BANK A/S 3.875 1, 000 994 108,836 | 2023/9 /12
DANSKE BANK A/S 4,375 800 795 87,064 | 2028/6/12
DBS GROUP HOLDINGS LTD 4.52 375 377 41,324 | 2028/12/11
DEUTSCHE TELEKOM INT FIN 8.75 500 688 75,355 | 2030/ 6 /15
DEVON ENERGY CORPORATION 4.75 500 495 54,179 | 2042/5/15
DIAMOND 1 FIN/DIAMOND 2 6. 02 1,000 1,056 115,584 | 2026/6/15
DOMINION RESOURCES INC 4.45 750 767 83,969 | 2021/3/15
ENERGY TRANSFER PARTNERS 4.15 1, 250 1,267 138,658 | 2020/10/ 1
ENTERPRISE PRODUCTS OPER 4.85 350 352 38,517 | 2042/8/15
ERAC USA FINANCE LLC 4.2 1,100 986 107,967 | 2046/11/ 1
EXELON CORP 3.4 1,000 953 104,371 | 2026/4 /15
FIDELITY NATIONAL INFORM 4.5 500 466 50,999 | 2046/ 8 /15
FORD MOTOR CREDIT CO LLC 5.75 550 578 63,297 | 2021/2/1
GENERAL ELEC CAP CORP 3.45 431 422 46,187 | 2024/ 5/15
GLENCORE FINANCE CANADA 4.25 2, 150 2,176 238,077 | 2022/10/25
GOLDCORP INC 3.625 1,000 1,000 109,494 | 2021/6/9
GOLDMAN SACHS GROUP INC 2.0 1,000 993 108,709 | 2019/4 /25
GOLDMAN SACHS GROUP INC 3.75 750 731 80,042 | 2025/5/22
HCP INC 3.875 1, 250 1,225 134,127 | 2024/8/15
HERSHEY COMPANY 3.375 267 267 29,317 | 2023/5/15
HSBC HOLDINGS PLC 4,375 750 736 80,614 | 2026/11/23
HUSKY ENERGY INC 4.0 750 751 82,260 | 2024/4/15
ING BANK NV 2.75 1, 250 1,229 134,468 | 2021/ 3 /22
INGERSOLL-RAND GL HLD CO 4.3 850 825 90,292 | 2048/2/21
INGERSOLL-RAND LUX FINAN 4.65 500 510 55,907 | 2044/11/ 1
INTESA SANPAOLO SPA 3.875 1,500 1,499 164,012 | 2019/1/15
INTL PAPER CO 3.8 2, 000 1,945 212,843 | 2026/1/15
JABIL INC 3.95 600 571 62,499 | 2028/ 1 /12
JEFFERIES GROUP LLC 4.85 1,000 982 107,457 | 2027/1/15
JPMORGAN CHASE & CO 3.875 1, 250 1,262 138,153 | 2024/2/1
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L@tk %% | KINDER MORGAN ENER PART 3.95 250 250 27,388 | 2022/9/1
(BUREEAES) | KINDER MORGAN INC/DELAWA 4.3 500 497 54,470 | 2025/6/1
L3 TECHNOLOGIES INC 3.85 238 237 26,010 | 2023/6/15
L3 TECHNOLOGIES INC 4.4 1,000 992 108,607 | 2028/6/15
LINCOLN NATIONAL CORP 3.625 333 319 34,944 | 2026/12/12
LOCKHEED MARTIN CORP 4.7 600 635 69,506 | 2046/ 5 /15
MAPLE ESCROW SUB 5.085 588 585 64,106 | 2048/ 5 /25
MARATHON OIL CORP 6.8 1,000 1,190 130,247 | 2032/3/15
MARATHON PETROLEUM CORP 5.0 800 766 83,882 | 2054/9/15
MARSH & MCLENNAN COS INC 3.5 1,500 1,464 160,229 | 2025/ 3/10
MARSH & MCLENNAN COS INC 4.35 376 373 40,886 | 2047/1/30
MCKESSON CORP 3.95 500 485 53,139 | 2028/2/16
MOODY’ S CORPORATION 2.75 500 499 54,624 | 2019/7 /15
MORGAN STANLEY 2.65 1,000 993 108,691 | 2020/ 1 /27
MORGAN STANLEY 2.625 1,500 1, 460 159,790 | 2021/11/17
MORGAN STANLEY 3.95 750 722 79,067 | 2027/ 4 /23
MSBAM 2013-C7 A4 2.918 5, 000 4,902 536,330 | 2046/2/15
NATIONAL AUSTRALIA BK/NY 2.5 1,750 1,577 172,624 | 2026/ 7 /12
NATIONAL RURAL UTILITIES 2.85 1,000 954 104,481 | 2025/1 /27
NETAPP INC 3.3 1,000 958 104,922 | 2024/ 9 /29
NEWELL RUBBERMAID INC 5.375 1,000 1,002 109, 717 | 2036/4/1
NEWMONT MINING CORP 4. 875 500 501 54,875 | 2042/ 3/15
NEXTERA ENERGY CAPITAL 4.5 1, 250 1,289 141,126 | 2021/6/1
NIPPON LIFE INSURANCE 5.1 500 515 56,346 | 2044/10/16
NORDEA BANK AB 2.5 1,500 1,481 162,142 | 2020/ 9 /17
NUCOR CORP 3.95 381 379 41,508 | 2028/5/1
NUCOR CORP 4.4 471 466 50,986 | 2048/5/1
ORACLE CORP 2.95 1,000 964 105,562 | 2024/11/15
PETROLEOS MEXICANOS 6. 375 4, 000 4, 158 454,939 | 2021/2/4
PRINCIPAL FINANCIAL GROU 3.125 1,750 1,707 186,798 | 2023/5/15
RABOBANK NEDERLAND 11.0 250 269 29,506 | 2049/12/29
RABOBANK NEDERLAND UTREC 3.875 1, 250 1,268 138,768 | 2022/2/8
REPUBLIC SERVICES INC 5.0 250 258 28,251 | 2020/3/1
REPUBLIC SERVICES INC 3.375 298 282 30,873 | 2027/11/15
SANTANDER HOLDINGS USA 3.4 323 312 34,166 | 2023/1/18
SANTANDER UK GROUP HLDGS 3.125 1,000 990 108,368 | 2021/1/8
SANTANDER UK GROUP HLDGS 3.571 510 496 54,294 | 2023/1/10
SCHLUMBERGER HLDGS CORP 3.625 1, 250 1,249 136,731 | 2022/12/21
SEMPRA ENERGY 3.75 750 735 80,430 | 2025/11/15
SKY PLC 3.75 750 748 81,921 | 2024/9/16
SOUTHERN €O 4.4 400 395 43,292 | 2046/7/1
SYNGENTA FINANCE NV 3. 698 1, 200 1,197 131,070 | 2020/ 4 /24
SYNGENTA FINANCE NV 4. 441 300 297 32,587 | 2023/4 /24
SYNGENTA FINANCE NV 4,892 1,000 983 107,632 | 2025/ 4 /24
SYNGENTA FINANCE NV 5. 182 1,333 1,296 141,848 | 2028/ 4 /24
SYNGENTA FINANCE NV 5.676 300 280 30,703 | 2048/ 4 /24
UBS AG STAMFORD CT 2.35 1,000 988 108,168 | 2020/ 3 /26
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L% | US BANK NA CINCINNATI 2.8 1,500 1,419 155,337 | 2025/ 1 /27
(BUREEAES) | VALE OVERSEAS LIMITED 8.25 1,000 1,245 136,215 | 2034/1/17
VENTAS REALTY LP/CAP CRP 4.75 1,000 1,033 113,085 | 2021/6/1
VODAFONE GROUP PLC 3.75 217 214 23,496 | 2024/ 1/16
VODAFONE GROUP PLC 4.125 375 372 40,729 | 2025/ 5/30
VODAFONE GROUP PLC 4,375 244 240 26,325 | 2028/ 5 /30
VODAFONE GROUP PLC 5.25 385 384 42,074 | 2048/ 5/30
WELLPOINT INC 3.3 750 739 80,887 | 2023/1/15
WELLS FARGO & COMPANY 3.45 1, 250 1,225 134,067 | 2023/2/13
WELLS FARGO BANK NA 2.6 1,333 1,310 143,373 | 2021/1/15
WESTPAC BANKING CORP 2.6 750 739 80,936 | 2020/11/23
WESTPAC BANKING CORP 3.35 381 365 39,951 | 2027/3/8
WHIRLPOOL CORP 5.15 500 514 56,345 | 2043/3/1

- B 25, 285, 006

R THFF RN | THFH I

[Ef#3E% | CANADIAN GOVERNMENT 8.0 4, 000 5, 839 492,986 | 2027/6/1
#5718 3E% | BRITISH COLUMBIA PROV OF 4.8 4,000 4,291 362,316 | 2021/6/15
BRITISH COLUMBIA PROV OF 3.25 6, 000 6, 182 522,015 | 2021/12/18
BRITISH COLUMBIA PROV OF 2.7 5, 000 5,048 426,202 | 2022/12/18
QUEBEC PROVINCE 4.5 5, 000 5,278 445,672 | 2020/12/ 1
LB A% | BELL CANADA 3.35 1,500 1,510 127,498 | 2023/ 3 /22
(EOREEAES) | ENBRIDGE INC 3.16 300 302 25,499 | 2021/3/11
ROYAL BANK OF CANADA 2.86 1,500 1,505 127,118 | 2021/3/4
TELUS CORP 4.4 500 486 41,092 | 2043/4/1
TORONTO-DOMINION BANK 2.563 1,500 1,501 126,762 | 2020/ 6 /24

/h it 2, 697, 164

A XY R FHARR FHAR R

E 7% | UK TREASURY 3.5 3, 000 4,017 589,542 | 2045/1 /22
UK TREASURY 4.25 3, 200 4,883 716,560 | 2046/12/ 7
ﬁfﬁgﬁé) EUROPEAN INVESTMENT BANK 5.375 500 562 82,530 | 2021/6/7
L@tk | AMERICAN INTL GROUP 5.0 400 448 65,859 | 2023/4 /26
(BUBREAES) | AT&RT INC 5.2 300 357 52,457 | 2033/11/18
AVIVA PLC 6. 625 250 277 40,776 | 2041/6/3
BANK OF AMERICA CORP 4.25 450 504 74,010 | 2026/12/10
DAIMLER INTL FINANCE BV 1.5 800 799 117,355 | 2021/8/18
ELECTRICITE DE FRANCE 6.125 1,000 1,318 193,535 | 2034/6/2
GREAT ROLLING STOCK LTD 6.5 447 559 82,122 | 2031/4/5
HEATHROW FUNDING LTD 5.875 300 420 61,682 | 2043/5/31
IMPERIAL BRANDS FINANCE 5.5 300 354 52,032 | 2026/9 /28
LLOYDS BANK PLC 7.5 750 970 142,440 | 2024/4 /15
MACQUARIE BANK LTD 3.5 750 786 115,458 | 2020/12/18
ORBIT CAPITAL PLC 3.375 341 335 49,248 | 2048/6/14
VOLKSWAGEN FIN SERV AG 1.75 600 603 88,609 | 2020/4 /17
WALGREENS BOOTS ALLIANCE 3.6 850 888 130, 441 | 2025/11/20
WELLS FARGO & COMPANY 3.5 350 369 54,205 | 2029/9 /12
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‘ gﬁﬁﬁg ‘WESTERI\ POWER DIST EAST 5.25 750 859 126,062 | 2023/1/17
/I G 2, 834, 932
A —F FAyz=7v)u=F | FAY=z=F )+
??ff‘?; KOMMUNINVEST I SVERIGE 0. 625 40, 000 39, 792 500,191 | 2023/11/13
PR\ SRR
W5E@ 5% | SKANDINAVISKA ENSKILDA 4.25 70, 000 82, 353 1,035,184 | 2023/12/1
(B0EEEAES | SWEDISH COVERED BOND 2.0 70, 000 73, 244 920,683 | 2026/6 /17
/I G 2, 456, 059
o—n Ta—n Ta—n
N4 [Ef&FE% | BUNDESREPUB. DEUTSCHLAND 5. 625 2, 000 2,986 385,375 | 2028/1/4
BUNDESREPUB. DEUTSCHLAND 4.75 800 1,140 147,173 | 2028/ 7/ 4
BUNDESREPUB. DEUTSCHLAND 3.25 5, 500 8, 146 1,051,405 | 2042/7/4
BUNDESREPUB. DEUTSCHLAND 2.5 9, 500 12, 623 1,629,223 | 2044/7/4
LB AES | LANXESS AG 1.125 500 490 63,336 | 2025/5/16
(BUREEAEE) | VOLKSWAGEN BANK GMBH 0. 625 1, 300 1,298 167,616 | 2021/9/8
VOLKSWAGEN BANK GMBH 0.75 500 492 63,607 | 2023/6/15
VOLKSWAGEN BANK GMBH 1.25 1,100 1,091 140,877 | 2024/ 6 /10
AZYT [Ef#&ZE% | BUONI POLIENNALI DEL TES 1.85 7, 000 6, 696 864,301 | 2024/5/15
BUONI POLIENNALI DEL TES 1.5 6, 000 5,505 710,500 | 2025/6/1
BUONT POLIENNALI DEL TES 7.25 3, 000 3,944 509,064 | 2026/11/1
BUONI POLIENNALI DEL TES 6.5 7, 000 8,920 1,151,318 | 2027/11/1
BUONT POLIENNALI DEL TES 5.0 5, 000 6, 051 781,006 | 2040/9/1
BUONT POLIENNALI DEL TES 3.25 1, 000 965 124,542 | 2046/9/1
BUONI POLIENNALI DEL TES 3.45 3, 500 3,423 441,896 | 2048/3/1
TBLATR INTESA SANPAOLO SPA 1.75 1, 000 909 117,380 | 2028/ 3/20
(FURBEAER) > - : ’ ’
TTUA [Ef#zE% | FRANCE (GOVT OF) 1.75 14, 500 15, 759 2,033,947 | 2023/5/25
FRANCE (GOVT OF) 2.0 1, 000 1,069 138,023 | 2048/ 5 /25
FRANCE GOVERNMENT 0.A.T 1.0 11, 500 11,981 1,546,377 | 2025/11/25
FRANCE GOVERNMENT 0.A. T 3.5 5, 000 6,185 798,236 | 2026/4 /25
FRANCE GOVERNMENT 0.A.T 2.75 3,000 3, 558 459,195 | 2027/10/25
ﬁfﬁ;‘iﬁi) UNEDIC 0. 625 4,000 4,021 519,027 | 2026/3/3
PR\ SRR
EimthEs | AXA SA 5.25 1, 250 1, 352 174,605 | 2040/4 /16
(ADRBEAEE) | AXA SA 3.25 414 405 52,371 | 2049/5/28
BNP PARIBAS 1.125 1, 000 1,025 132,365 | 2023/1/15
CIE FINANCEMENT FONCIER 4,375 2,000 2,081 268,648 | 2019/4 /25
LEGRAND SA 1.0 500 495 63,947 | 2026/3/6
A4 XY A W im A% | BANK OF SCOTLAND PLC 3.875 300 320 41,367 | 2020/2/7
(BOREEME) | BP CAPITAL MARKETS PLC 1. 117 750 764 98,669 | 2024/1/25
DIAGEO FINANCE PLC 0.5 1, 000 985 127,150 | 2024/ 6 /19
ROYAL BK SCOTLND GRP PLC 1.75 1, 300 1,268 163,730 | 2026/3/2
SKY PLC 1.5 600 621 80,160 | 2021/9/15
*T Mm% | ACHMEA BANK NV 0.875 500 501 64,724 | 2018/9 /17
(BOREEAES | ING BANK NV 3.625 750 807 104,224 | 2026/ 2 /25
INNOGY FINANCE BV 0.75 385 388 50,095 | 2022/11/30
INNOGY FINANCE BV 1. 625 385 390 50,453 | 2026/ 5 /30
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*T K A% | LEASEPLAN CORPORATION NV 1.375 356 357 46,187 | 2018/9/24
(BOREEAES) | RELX FINANCE BV 1.5 500 492 63,568 | 2027/5/13
AN [E[f& 5 | BONOS Y OBLIG DEL ESTADO 5.9 5, 000 6, 833 881,989 | 2026/ 7 /30
BONOS Y OBLIG DEL ESTADO 5.15 2,000 3, 052 393,996 | 2044/10/31
BONOS Y OBLIG DEL ESTADO 2.9 6, 000 6,476 835,848 | 2046/10/31
AL F— BELGIUM KINGDOM 0.8 4,000 4,097 528,836 | 2025/6 /22
Eﬁﬁ&? SOLVAY SA 1. 625 600 628 81,097 | 2022/12/ 2
Ay z—7 v | HiBES | AKELIUS RESIDENTIAL AB 1.125 500 485 62,697 | 2024/3/14
(BuEEEAES | SKANDINAVISKA ENSKILDA 4.125 800 894 115,443 | 2021/4/7
Vv TN | itk ES: | AROUNDTOWN SA 2.0 500 491 63,439 | 2026/11/2
(BuEE%AES | GLENCORE FINANCE EUROPE 1.25 250 255 32,948 | 2021/3/17
GRAND CITY PROPERTIES SA 2.5 200 193 24,920 | 2066/10/24
RICHEMONT INTERNATIONAL 2.0 350 348 44,990 | 2038/ 3/26
TELECOM ITALIA FIN NV 7.75 1, 000 1,377 177,831 | 2033/1/24
T4VFUR ;‘f@fﬂéﬁ OP CORPORATE BANK PLC 0.75 250 253 32,760 | 2022/3/3
BORBEAER)
T rv— | Hi@thfE% | 1SS GLOBAL A/S 1.125 1, 000 1,015 131,099 | 2020/1/9
(AOREEADY | TSS GLOBAL A/S 1.125 200 204 26,379 | 2021/1/7
TANT YR | EfFES | IRISH TSY 2% 2045 2.0 1, 000 1,034 133,522 | 2045/2/18
H A H5pR(E S | DEVELOPMENT BK OF JAPAN 4.75 1, 000 1,321 170,595 | 2027/11/26
(K< &RfE) | JAPAN FIN ORG MUNICIPAL 0. 875 359 367 47,444 | 2021/9/22
TAVA w4 | BANK OF AMERICA CORP 1.375 750 774 99,998 | 2021/9/10
(BEE%EAES | BERKSHIRE HATHAWAY FIN 1.625 500 482 62,220 | 2035/3/16
CHUBB INA HOLDINGS INC 2.5 300 300 38,798 | 2038/3/15
JEFFERIES GROUP INC 2.375 500 520 67,227 | 2020/5 /20
JPMORGAN CHASE & CO 1.812 652 650 83,959 | 2029/6 /12
KINDER MORGAN INC/DELAWA 1.5 1, 500 1,543 199,223 | 2022/3/16
MOHAWK INDUSTRIES INC 2.0 1, 000 1,052 135,784 | 2022/1/14
MYLAN INC 2.125 487 493 63,639 | 2025/5/23
PROLOGIS LP 3.375 500 563 72,660 | 2024/ 2 /20
UNITED TECHNOLOGIES CORP 1.15 580 582 75,152 | 2024/5/18
UNITED TECHNOLOGIES CORP 2.15 400 404 52,216 | 2030/5/18
s E@*ﬂéf‘ FAIRFAX FINL HLDGS LTD 2.75 500 492 63,581 | 2028/3/29
AUREEAER)
A=AV 7 | Mm@ ES | COMONWEALTH BANK AUST 3.0 600 665 85,858 | 2022/5/3
(BOREEMEE) | COMMONWEALTH BANK AUST 2.0 500 512 66, 133 | 2027/4 /22
MACQUARIE BANK LTD 1.125 400 410 53,024 | 2022/ 1 /20
" En 20, 431, 027
LU HR—IL TYUAR=N RN | TV AR=NV RN
| [EERES | SINGAPORE GOVERNMENT 3.0 6, 000 6,213 509,652 | 2024/9/1
I 2 509, 652
~L—v7 TV Ux TV X
| [ESliEEn S | MALAYSTAN GOVERNMENT 3.795 30, 000 29, 861 820,296 | 2022/ 9 /30
I 2 820, 296
[ TU+ TUry
| [ESliEEn S |KOREA TREASURY BOND 3.5 1, 400, 000 1, 468, 755 150,106 | 2024/ 3 /10
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| Eff7E% [ KOREA TREASURY BOND 3.0 3, 000, 000 3,071, 444 313,901 | 2024/9/10
I 2 464, 008
AmAbTUT T5 R FE L
H5R{#% %% | AFRICAN DEVELOPMENT BANK 3.3 1, 000 1, 004 83,576 | 2027/7/27
(Fx< &Rf) | BK NEDERLANDSE GEMEENTEN 5.25 2,000 2, 241 186,551 | 2024/ 5 /20
BK NEDERLANDSE GEMEENTEN 3.25 4, 000 4,008 333,700 | 2025/7/15
BK NEDERLANDSE GEMEENTEN 3.5 2,000 2,023 168,399 | 2027/7 /19
EUROFIMA 2.6 5,000 4,674 389,112 | 2027/1/13
EUROPEAN INVESTMENT BANK 5.0 3, 000 3, 264 271,742 | 2022/8 /22
EUROPEAN INVESTMENT BANK 4.75 2,000 2,190 182,328 | 2024/8/7
INTL FINANCE CORP 3.2 5, 000 5, 020 417,865 | 2026/ 7 /22
NEW S WALES TREASURY CRP 4.0 1, 000 1,045 87,064 | 2021/4/8
QUEENSLAND TREASURY CORP 4.25 1, 000 1,073 89,352 | 2023/7/21
QUEENSLAND TREASURY CORP 3.25 5, 000 5, 041 419,621 | 2026/7/21
N 7t 2,629, 316
& 7t 58, 127, 464

H PR AT, IR OB 2 0 23 E O A R 2 FURS O Mz K 0 BB L2 b DT,
*HIA -+ TR BALATZE) Y #57C,
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e | TNOTE (2YEAR) — 1,158
TNOTE (5YEAR) — 2,232
44 AUT0YR - 1,278
BOBL - 4,578
BUNDS — 6,003
CANADA - 569
GILTS 1,072 -
TNOTE (10YEAR) — 1,727
T-ULTRA 2,402 —
ULTRA (10YEAR) - 139
* BALRIE I 0 B,
*F IS AL, IR ORI 2 D2 E O A BE 75 B O MMEIC L 0 HEIRE L7 b 0T,
ORBETEMEDHEK (20184 6 A 11 BHA)
0 A _ e H x
R e s
TFH %
INFTAE 58, 127, 464 90. 3
a—)L - B— L ZO 6, 254, 728 9.7
PGS FEM PERRAE 64, 382, 192 100. 0

* BEROHNANTE D 5T,

k MR 1) D AMEEETHIZ E (61,522, 207 T-H1) OEEEFEMPEREE (64, 382, 192T-1) 1232 Hb3I$95. 6% TT,

K IMEETEPEIL, WITRO R Z 23 E OXIBIE B 72 BRSO MEIZ L 0 HERHE L7z b O TT, LK R=109. 411, 1454 F1=84.43[1,
1PER Y R=146. 74, 1A Y =—F > 7/ m—F=12.5TM, 1/ V¥ =—2 o —x=13.570, 1=—m=129. 06, 1 X1 F=30. 18,
13 A=/ F=82. 03[, 1V > F=27.47TH, 17 4 >=0. 10221, 15 F/L=83.24[9, 1A ¥ 22~2/=5 39[],
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OZE, 8. TARVEEMBENRKR izeanann) OBIDIK; (20174 6 B13B~2018%E 6 B118)
TE El R H El E i
|
W &E 94, 167, 250, 541 (O EEE 2,893, 896, 018
gL e m— 3,720, 304, 046 ZHFLE 2,893, 890, 078
IS AT 58, 127, 464, 511 < DA 1,784,531
HILAL: 30, 703, 383, 506 AR, A 1,778,591
- 458, 702, 437 B HMIHEEER A 1,520,036, 912
P JCHEIHE s ) s s
TS 1 076,923,579 € 1EEI%ERE 81 219, 820, 097
® afE 31,014, 756, 810 i 66, 812, 929
P I 30, 260, 151, 903 gy A 546,992, 83
RALREA 4 754, 600, 000 0 BEBmEE A 18,828, 984
AILRLE 4,907 ) %H#8I2 (A+B+C+D) 1, 574,850,219
C) MEEHRE(A—B) 63, 152, 493, 731 (F) Witiginiase 36, 892, 046, 244
A 41, 688, 600, 178 @ BEREERS 3,349,534, 423
U S 4 21, 463, 893, 553 H) fRIZENS A20, 352, 537, 333
D) BREHOK 41, 688, 600, 17801 (M) HE+F+G+H) 21, 463, 893, 553
150O%1 Y Z#fH%E(C/ D) 15, 149/ RGBS (1) 21, 463, 893, 553

(V) #1795 o0 AR 4H 1373, 609, 897, 268 [ . A 3B hN 3% & o A %A 1
6,289, 965, 577 . b — R4 JUAEHIE38, 211, 262, 6671,

A ORPLO T (B) FffisE T B8 8 F L UN(C) 4G FERI

BRI RO LD b DEEHET,

KRR ORPLOF T (G) BIMERZEBEE L HDHOIL, FFE0BEM
REDOEE, BIMNGREE LM D AR E 2 LW 250 &
WWET,

KR ORPLOF T H) BHREBRES L H D013, FIRMHOEE,
TEARD BIRFMME A 22 LB W e 2280 2 DD ET,

1 1Y 7- 0 i PEREIE . 514919 T,
() H~WP—77 FERENG LT HREEEO YR CAH
© ) WIWHMES T 7~ RFD GERHSBE G Z M)
22,292, 522, 33411
© ) WIUHMESE T 7 NFC GERHE B8 5T
14, 313, 481, 5141
© ) NTHEHIMES T 7 v REVA GEARHEBIRE FHH)
3,371,217, 253
© ) WIUHMESS T 7 NF GEARHEBISEE Z )
1,711,379, 077
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F116H~F1214] (2017F12H 9 H~2018%E 6 A8 H)

O#T 72 FOLHEA

w9

it B ORI | 20085 4 A10B L. WEAIBE LET.

i 234

JLS—AYA FRNESH IYF—T7UF WUF IRY—TJ72F] EVWWET,) ZEAFAORELZELT, TELTA
A A & | RNBERTOAHBTREL. A VAL A VOEREEAMEOIREBRICERENS CLeBEXRLELFT. REHANE
BTEEICOVTIE, FAE L THMBEICLDABENY VETL, ABEHIRIDERERDSCLEERELFET,

i

/LA VYA FBRHEET7 Y FFC | I¥—T7 > FEBHIHEIEREARNRE LET, 4h. SHEFCEEREITHBELHVET,
ELRERNR [ e S5, NBRMBERCOAHBEEIEREARELET, 46, ARMNEREZTU OXHE~RE
J2EELHYET.
ThpEsE LhI 1Y FBNEST7 Y FRC %EE'C@E/\@%EE?&E%IJ%(:(iﬁiJIKEEéﬁl-rit/uo
e IF—T7F ERCAE~ORAZBI-FFIRERTELA,

o @ 5 o | BREEL, RAILCCAT LRI L AL e T EREEFET S CERRERIH0E
KRBENLYET . BRSOBAIOVNTE, HIHELZRIT. TABNEEA—OBAETNET.

Omit30EA D ERERE

; - * — N % | e gl @
roOH B g (B2 [ . o Tl A k% » o k| &
il N ) B [T T

& ] % % % % ER

9241 (2016%F 1 A 8 H) 12, 321 13 A0.3 147. 37 A0.7 90. 0 A 8.3 20, 894
934 (2016%E 2 A 8 H) 12,421 12 0.9 148. 14 0.5 94.5 A23.9 20, 244
9434 (2016%E 3 A 8 H) 12, 438 11 0.2 148.92 0.5 95.9 A26.5 21,014
95341 (20164 4 H 8 H) 12, 591 11 1.3 149. 58 0.4 93. 6 A18.2 21, 859
96341 (201645 H 9 H) 12, 560 11 A0.2 149. 65 0.0 91.5 Al4.9 22,404
97341 (20164 6 H 8 H) 12, 648 11 0.8 151. 47 1.2 91. 6 A18.6 24, 740
981 (2016%E 7 A 8 H) 12, 835 10 1.6 152. 27 0.5 91.7 A20.0 26, 543
994 (2016%E 8 A 8 H) 12,979 9 1.2 153. 64 0.9 92.7 A16.3 28, 156
1004 (20164 9 H 8 H) 13, 057 11 0.7 154. 69 0.7 96.5 A18.6 29, 385
101341 (2016410 A 11 H) 12,848 10 Al.5 150. 43 AN2.8 95.6 A23.6 29, 281
102141 (20164F11 4 8 H) 12,730 11 A0.8 149. 55 A0. 6 93.8 A27.8 29, 662
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Ot AEE DR (201848 6 A 8 BEFE)
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(A)SME GMERD) AfE  FEEBIBR
E 4 ES
X o Wil A48 _ 7 il ?AW A ?gm%uz ‘Eﬁ%%%@kw$ _
SME A SRR MOA R 5D | 24D | 28RN
THAKRY B THARL R TH % % % % %
AXY R 81,574 86, 860 12, 808, 443 11.9 — 8.3 3.6 —
FAyz=Fvya—F | FAYz=Fv)u—F
A = —F 79, 000 82, 181 1,037, 955 1.0 — — 1.0 —
TIVyz=ra=%| F/Vyz—)n—%
IV x— 28, 900 30, 351 413, 695 0.4 — 0.1 0.3 —
Z—n Fa—n Ta—n
KA 95, 414 99, 461 12, 900, 186 12.0 0.2 8.9 2.6 0.4
A5V T 127, 289 118, 763 15, 403, 659 14.3 0.3 7.5 5.2 1.6
7T A 74, 397 80, 901 10, 492, 980 9.7 0.3 8. 4 1.0 0.4
AXYU R 24, 970 24, 962 3, 237, 645 3.0 0.2 1.6 1.3 0.1
ZA A 4,783 4,729 613,411 0.6 0.2 0. 4
*T 8 22, 956 23, 268 3,017, 988 2.8 0.2 1.4 1.4 —
ANA v 65, 200 68, 123 8, 835, 599 8.2 0.4 7.5 0.5 0.2
AL ¥ — 22, 300 22,798 2, 956, 975 2.7 — 2.7 —
Az —F 1,513 1,495 193, 992 0.2 — 0.2 — —
F—A RN T 24, 082 23,978 3,109, 953 2.9 — 2.9 — —
NIRLTNYT 340 471 61, 166 0.1 0.1 0.1 — —
74T K 7, 500 7, 459 967, 555 0.9 — 0.9 — —
Frow— 1,700 1, 698 220, 342 0.2 0.2 0.2 — —
TANT LR 16, 020 16, 086 2, 086, 370 1.9 — 0.4 1.6 —
XUy 8, 770 8, 284 1,074, 458 1.0 1.0 1.0 — —
AV kv 9,947 10, 021 1,299, 823 1.2 0.6 1.2 — —
AT NFT 2,419 2,471 320, 495 0.3 — 0.3 — —
A AN=T 1, 800 1,823 236, 559 0.2 — 0.2 — —
[ BB RS 33, 303 32, 700 4, 241, 308 3.9 — 3.9 — —
TAUD 46, 679 46, 788 6, 068, 445 5.6 0.3 3.0 2.1 0.5
F—A+FUT 11, 199 11, 138 1, 444, 635 1.3 — 0.7 0.7 —
Ty —T— 1, 200 1, 200 155, 663 0.1 — 0.1 — —
—a—U—F R 6, 558 6, 564 851, 375 0.8 — — 0.8 —
A¥xa 3, 100 3, 296 427, 518 0.4 — 0.2 — 0.2
R—=F v F 3, 160 3,176 411, 999 0. 4 — 0.4 — —
N—=T 3, 200 3,315 429, 996 0. 4 — 0.4 — —
a7 FT 1, 200 1,175 152, 436 0.1 0.1 0.1 — —
J hET 1, 380 1,379 178, 950 0.2 — 0.2 — —
)~ 3, 222 3,376 437, 942 0. 4 — 0.3 0.1
T7x+V b T7+ Vb
NI — 620, 000 623, 781 253, 754 0.2 — — 0.2 —
TAaF TR+
A—F K 34, 000 32, 940 998, 746 0.9 — 0.9 — —
= i — — 97, 342, 032 90.3 4.1 64. 1 22.7 3.5
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AFY R % THAR K RN T
Ef&FFE%4 | UK TREASURY 4.25 4, 230 5,570 821,424 | 2032/6/7
UK TREASURY 1.75 23, 200 22,789 3,360,519 | 2037/9/7
UK TREASURY 3.5 8, 470 11,315 1,668,520 | 2045/1 /22
UK TREASURY 1.5 11, 000 10, 091 1,488,077 | 2047/ 7 /22
@A | ANHEUSER-BUSCH INBEV NV 9.75 610 874 128,967 | 2024/ 7 /30
(4U8EENES) | ASB FINANCE LTD 1.0 7, 630 7, 562 1,115,125 | 2020/9/7
AVIVA PLC 6.125 1,810 2,047 301,954 | 2036/11/14
AXA SA 7.125 2,730 3,094 456,264 | 2020/12/15
BARCLAYS PLC 3.25 555 518 76,517 | 2033/1/17
BNP PARIBAS 1.125 1,756 1,713 252,737 | 2022/8/16
FCA BANK SPA TRELAND 1. 625 5, 470 5, 402 796,638 | 2021/ 9/29
FRIENDS LIFE HOLDINGS PL 8.25 3,470 4, 247 626,293 | 2022/4 /21
GENERAL ELEC CAP CORP 5.5 1, 800 1,996 294,433 | 2021/6/7
GLENCORE FINANCE EUROPE 6.0 1,770 2,008 296,208 | 2022/4/3
HEATHROW FUNDING LTD 6.75 1, 000 1,309 193,043 | 2026/12/ 3
IMPERTAL BRANDS FINANCE 4.875 1,333 1,536 226,598 | 2032/6/7
KONINKLIJKE KPN NV 5.0 930 1,073 158,361 | 2026/11/18
NATIONAL GRID GAS FIN 2.75 1,890 1,695 250, 057 | 2046/ 9 /22
SANTANDER UK GROUP HLDGS 3.625 1,920 2,012 296,698 | 2026/ 1 /14
/) Bl 12, 808, 443
Ay =—T TAVz=F )=} | FAVz=FV)n—1
‘%@ﬂé# ‘ STADSHYPOTEK AB 1.5 79, 000 82, 181 1,037,955 | 2021/3/17
(GUREEARR ) ’ ’ L
/I it 1, 037, 955
SN = F)vgz=pu-% | F)Vyz—n-%
Ef#zF% | NORWEGIAN GOVERNMENT 3.75 20, 400 21,970 299,462 | 2021/5/25
NORWEGIAN GOVERNMENT 1.5 8, 500 8, 381 114,233 | 2026/2/19
I 2 413, 695
o—n Ta—n Ta—n
RrA [Ef#zF% | BUNDESOBLIGATION — 15, 800 16, 030 2,079,199 | 2021/4/9
BUNDESREPUB. DEUTSCHLAND 1.0 20, 300 21, 487 2,786,961 | 2024/8/15
DEUTSCHLAND I/L BOND 0.5 18, 500 22,312 2,893,972 | 2030/4/15
15 {EFES | LAND HESSEN 0.75 1, 000 891 115,588 | 2036/8/4
LAND NORDRHEIN-WESTFALEN 1.45 2,000 1,910 247,830 | 2043/2/16
LAND NORDRHEIN-WESTFALEN 1.55 2,300 2, 240 290,613 | 2048/6/16
Bk SR | KFW 0. 375 14, 400 13, 407 1,738,996 | 2030/4 /23
(Br< &lfE) | KEW 1.375 6, 800 6, 905 895,630 | 2035/ 7 /31
@A | ADLER REAL ESTATE AG 1.875 2,100 2,071 268,660 | 2023/4 /27
(408%EMES) | ADLER REAL ESTATE AG 3.0 1, 000 973 126,314 | 2026/ 4 /27
CONTINENTAL AG — 3, 668 3,677 477,024 | 2020/2/5
EUROGRID GMBH 1.875 1,700 1,781 231,051 | 2025/6/10
VOLKSWAGEN BANK GMBH 0. 093 800 795 103,189 | 2021/6/15
VOLKSWAGEN BANK GMBH 0.75 1,085 1,067 138,416 | 2023/6 /15
VOLKSWAGEN BANK GMBH 1.25 1,100 1,071 138,917 | 2025/12/15
VOLKSWAGEN FIN SERV AG 0. 875 2, 861 2,835 367,817 | 2023/4/12
ABYT [Ef#zF% | BUONI POLIENNALI DEL I/L 1.25 8, 800 8,393 1,088,686 | 2032/9/15
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AZ)T [Ef#3E% | BUONI POLIENNALI DEL TES 1.65 5, 840 5,948 771,561 | 2020/ 4 /23

BUONI POLIENNALI DEL TES 0. 45 5, 600 5, 406 701,261 | 2021/6/1

BUONI POLIENNALI DEL TES 0.35 6, 100 5,816 754,394 | 2021/11/ 1

BUONI POLIENNALI DEL TES 0.95 27, 900 26, 357 3,418,519 | 2023/3/1

BUONI POLIENNALI DEL TES 1.45 3, 000 2,813 364,859 | 2024/11/15

BUONI POLIENNALI DEL TES 1.5 5, 500 5,101 661,722 | 2025/6/1

BUONI POLIENNALI DEL TES 1.65 23,719 20, 006 2,594,904 | 2032/3/1

BUONI POLIENNALI DEL TES 2.95 22, 000 20, 657 2,679,282 | 2038/9/1

CCTS EU 0. 929 7,500 7,485 970,862 | 2019/11/15

M EAE B % | CASS RISP PARMA PIACENZA 1.0 1,100 979 127,060 | 2031/9/30

(4BREEAES | FCA BANK SPA TRELAND 0. 002 3, 594 3, 564 462,276 | 2021/6 /17

MEDIOBANCA SPA 1.25 1,813 1,696 220,002 | 2029/11/24

TELECOM ITALIA SPA 5.25 200 211 27,448 | 2055/ 3 /17

UNICREDIT SPA 1.0 1, 740 1,662 215,653 | 2023/1/18

UNIPOL GRUPPO SPA 3.5 349 333 43,209 | 2027/11/29

UNIPOLSAI ASSICURAZIONI 3.875 2, 534 2,328 301,952 | 2028/3/1

75 FRANCE (GOVT OF) 1.75 12,900 13, 564 1,759,296 | 2039/ 6 /25

FRANCE (GOVT OF) 2.0 8,230 8,765 1,136,867 | 2048/5/25

FRANCE (GOVT OF) 1/L 0.1 11, 000 12,079 1,566,707 | 2028/3/1

FRANCE GOVERNMENT 0. A. T 3.25 7, 400 10, 020 1,299,657 | 2045/5 /25

FRANCE GOVERNMENT 0. A. T 4.0 820 1,339 173,705 | 2060/ 4 /25

LB S | ALD SA 0.016 1, 800 1,796 233,032 | 2021/2/26

(GLBEEAES | ALD SA 0. 875 2, 500 2,479 321,623 | 2022/7/18

AXA SA 3.25 2, 004 1,962 254,550 | 2049/ 5 /28

BNP PARIBAS CARDIF 1.0 1,900 1,794 232,757 | 2024/11/29

BPCE SFH - SOCIETE DE FI 1.75 6, 300 6, 769 877,972 | 2024/6 /27

CREDIT AGRICOLE ASSRNCES 2.625 2, 200 2,083 270,280 | 2048/ 1 /29

DEXIA CREDIT LOCAL 1.25 3, 200 3,332 432,206 | 2024/11/26

ELECTRICITE DE FRANCE 4,625 500 629 81,691 | 2030/4 /26

ELECTRICITE DE FRANCE 5.0 1, 300 1,387 179,944 | 2049/1 /22

ELECTRICITE DE FRANCE 4.125 900 953 123,660 | 2049/ 1 /29

ELECTRICITE DE FRANCE SA 5. 625 323 452 58,641 | 2033/2/21

EUTELSAT SA 1.125 1,100 1,126 146, 108 | 2021/ 6 /23

PSA BANQUE FRANCE 0.5 500 503 65,349 | 2020/ 1 /17

SOCIETE DES AUTOROUTES 0. 371 2, 800 2, 824 366,301 | 2020/1/3

SOCIETE FONCIERE LYONNAT 1.875 1,600 1,676 217,500 | 2021/11/26

SOCIETE FONCIERE LYONNAT 2.25 800 850 110,364 | 2022/11/16

TDF INFRASTRUCTURE SAS 2.5 1, 400 1,435 186,152 | 2026/4/7

TOTAL S. A. 3. 369 2,920 3,073 398,607 | 2049/12/29

A XU A | kA% | ABBEY NATL TREASURY SERV 0. 374 750 754 97,901 | 2019/8/13

(4BREEAES | BARCLAYS PLC 2.0 1,662 1,601 207,721 | 2028/2/7

DIAGEO FINANCE PLC — 1,580 1,578 204,744 | 2020/11/17

HSBC HOLDINGS PLC 0.371 8, 904 8, 956 1,161,599 | 2022/9/27

HSBC HOLDINGS PLC 3.375 1,500 1,527 198,153 | 2024/ 1/10

LONDON STOCK EXCHANGE PL 0. 875 496 490 63,639 | 2024/9/19

LONDON STOCK EXCHANGE PL 1.75 565 568 73,762 | 2029/9/19

NATIONWIDE BLDG SOCIETY 0.5 4,048 4,043 524,467 | 2024/ 2/23
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FE S E%ﬁf}? ROYAL BK OF SCOTLAND PLC 0.5 5, 465 5, 440 705,656 | 2024/5/15
AA A @A | CREDIT SUTISSE GROUP AG 1.25 1,575 1,543 200, 140 | 2025/ 7 /17
(408EENES) | UBS AG LONDON 0. 25 3, 208 3,186 413,271 | 2022/1/10
A @A | ABN AMRO BANK NV 1.25 1, 800 1,764 228,814 | 2033/1/10
(AUBEENES) | ACHMEA BV 2.5 810 856 111,057 | 2020/11/19
COOPERATIEVE RABOBANK UA 1.5 1, 600 1,576 204,496 | 2038/4 /26
ING BANK NV 3.625 1,500 1,615 209, 556 | 2026/ 2 /25
ING GROEP NV 1.375 1, 600 1,540 199,841 | 2028/1/11
INNOGY FINANCE II BV 5.75 520 740 95,980 | 2033/2/14
LEASEPLAN CORPORATION NV 0.172 2,739 2, 747 356,383 | 2021/1/25
LEASEPLAN CORPORATION NV 1.0 800 810 105,181 | 2021/ 5 /24
RELX FINANCE BV 0. 375 4,487 4,505 584,408 | 2021/3/22
TELEFONICA EUROPE BV 3.0 2,100 2,027 262,983 | 2066/12/ 4
VIVAT NV 2.375 1, 400 1, 447 187,749 | 2024/5 /17
VONOVIA FINANCE BV 1.625 2, 400 2, 489 322,840 | 2020/12/15
VONOVIA FINANCE BV 1.5 1,200 1,146 148,693 | 2028/ 1 /14
R [Ef#FE%4 | BONOS Y OBLIG DEL ESTADO 2.75 16, 200 18, 241 2,365,915 | 2024/10/31
BONOS Y OBLIG DEL ESTADO 1.5 12, 300 12, 507 1,622,270 | 2027/4 /30
BONOS Y OBLIG DEL ESTADO 2.35 2, 500 2,627 340,786 | 2033/ 7 /30
BONOS Y OBLIG DEL ESTADO 2.9 5, 300 5, 746 745,365 | 2046/10/31
BONOS Y OBLIG DEL ESTADO 2.7 13, 000 13,417 1,740,188 | 2048/10/31
E@ A& % | BANCO SANTANDER SA 2.125 2, 400 2,258 292,945 | 2028/2/8
(GUHEEME) | BANKINTER SA 0. 625 2, 600 2,637 342,121 | 2020/10/9
BANKINTER SA 1.25 1, 000 999 129,590 | 2028/2/7
CATXABANK SA 0. 625 1, 200 1,216 157,787 | 2020/11/12
CAIXABANK SA 2.25 3, 800 3,624 470,151 | 2030/4 /17
INMOBILIARIA COLONIAL SO 1. 625 900 872 113,198 | 2025/11/28
INMOBILIARTA COLONTAL SO 2.0 2,000 1,961 254,396 | 2026/4 /17
SANTAN CONSUMER FINANCE 0.75 2,000 2,011 260,881 | 2019/4/3
YL F— [EfEFF%4 | BELGIUM KINGDOM 0.8 13, 700 14, 023 1,818,824 | 2025/6 /22
BELGIUM KINGDOM 1.6 4,700 4, 541 589,021 | 2047/6 /22
BELGIUM KINGDOM 2.25 3,900 4,233 549,129 | 2057/6 /22
AT =T AKELIUS RESIDENTTAL AB 1.75 1,513 1,495 193,992 | 2025/2/7
F=ANYT REPUBLIC OF AUSTRIA 19, 700 19, 637 2,547,041 | 2023/ 7 /15
REPUBLIC OF AUSTRIA 0.5 2,732 2,695 349,592 | 2027/4 /20
REPUBLIC OF AUSTRIA 0.75 1, 650 1, 644 213,320 | 2028/2/20
NIvyTNY TELECOM ITALIA FIN NV 7.75 340 471 61,166 | 2033/1 /24
T4vTV R FINNISH GOVERNMENT 7,500 7, 459 967,555 | 2023/9/15
Frw— :?: s e | TOC A/S 1.75 1,700 1,698 220,342 | 2027/2/27
TANT VR | EMEFES: | IRISH TSY 2022 11, 800 11,776 1,527,399 | 2022/10/18
@B % | JOHNSON CONTROLS INTL PL — 1,358 1,349 175,058 | 2020/12/ 4
(40#&EAMEE) | STLVERBACK FINANCE DAC 3.1261 2, 862 2, 960 383,912 | 2037/2/25
Uy [EfE7E% | HELLENIC REPUBLIC 3.375 4,170 3,983 516,678 | 2025/2/15
HELLENIC REPUBLIC 3.75 4, 600 4,300 557,780 | 2028/1 /30
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AV b AV | EfEEES: | OBRIGACOES DO TESOURO 2.125 4,947 5, 009 649, 710 | 2028/10/17
TmALROR BANCO SANTANDER TOTTA SA 1.25 5, 000 5,012 650, 112 | 2027/9/26

GUREEAMR | ] ) ’ ’ ’
A\ NFT SLOVAKIA GOVERNMENT BOND 1. 625 1, 700 1,754 227,498 | 2031/1/21
ZAPADOSLOVENSKA ENRG AS 1.75 719 717 92,997 | 2028/3/2
2ArNR=T REPUBLIKA SLOVENIJA 1.25 1, 800 1,823 236,559 | 2027/3 /22
TAYA AMERICAN INTL GROUP 1.875 824 804 104,308 | 2027/6 /21
(BOREENER) | AT&T INC 3.55 131 143 18,551 | 2032/12/17
AT&T INC 3.375 636 677 87,916 | 2034/3/15
AT&T INC 3.15 1,875 1, 869 242,489 | 2036/9/4
AXALTA COATING SYSTEMS 4.25 2,710 2,857 370,672 | 2024/8/15
BANK OF AMERICA CORP 0.172 2,785 2,797 362,889 | 2019/7 /26
BANK OF AMERICA CORP 0.736 6,518 6,567 851,803 | 2022/2/7
BANK OF AMERICA CORP 1. 662 2,289 2,268 294,238 | 2028/4 /25
CHUBB INA HOLDINGS INC 1.55 1,753 1,721 223,221 | 2028/3/15
CHUBB INA HOLDINGS INC 2.5 2, 255 2,247 291,439 | 2038/3/15
CITIGROUP INC 1. 625 1,770 1,737 225,390 | 2028/ 3 /21
COCA-COLA CO/THE — 1,183 1,181 153,295 | 2021/3/9
GENERAL ELECTRIC CO 2.125 2,017 1,846 239,435 | 2037/5/17
GOLDMAN SACHS GROUP INC 5.125 1, 300 1,392 180,589 | 2019/10/23
GOLDMAN SACHS GROUP INC 0.123 6, 230 6, 230 808,046 | 2020/12/16
KRAFT HEINZ FOODS CO 2.25 1,342 1,339 173,759 | 2028/ 5 /25
MCDONALD’ S CORP 1.0 2, 200 2,218 287,793 | 2023/11/15
MOLSON COORS BREWING CO 1.25 1,290 1,275 165,423 | 2024/ 7 /15
THERMO FISHER SCIENTIFIC 1.5 379 390 50,711 | 2020/12/ 1
UNITED PARCEL SERVICE 0.101 3,120 3, 142 407,646 | 2020/ 7 /15
UNITED TECHNOLOGIES CORP 2.15 666 670 86,970 | 2030/5/18
VERIZON COMMUNICATIONS 2.875 1,856 1,811 235,015 | 2038/1/15
ZIMMER BIOMET HOLDINGS 2.425 1, 550 1,594 206,835 | 2026/12/13
[ BB Y HEFRMES: | ASTAN DEVELOPMENT BANK 1.4 3, 600 3,524 457,110 | 2037/2/6
(Br< 4h{#) | EUROPEAN INVESTMENT BANK 1.0 8, 650 8,571 1,111,718 | 2031/3/14
EUROPEAN INVESTMENT BANK 1.125 8,900 8, 765 1,136,899 | 2033/4/13
EUROPEAN INVESTMENT BANK 1.5 2, 700 2, 640 342,450 | 2047/11/15
EUROPEAN UNION 0.75 4, 350 4,194 543,968 | 2031/4/4
EUROPEAN UNTON 1.25 3, 000 3,029 392,948 | 2033/4/4
INTL BK RECON & DEVELOP 0.5 2,103 1,975 256,213 | 2030/4/16
A=A b7 V7 | EidAES | COMONWEALTH BANK AUST 0.375 5,770 5, 698 739,086 | 2024/4 /11
(B0REENER) | NATIONAL AUSTRALIA BANK 0.25 5, 429 5, 439 705,549 | 2022/ 3 /28
Vx—T— (j%lémé# GLENCORE FINANCE EUROPE 1.75 1, 200 1, 200 155,663 | 2025/ 3 /17

FUREEAER

Za=y=5/F (}gﬁgﬁfj WESTPAC SEC NZ/LONDON 0.25 6, 558 6, 564 851,375 | 2022/4/6
A¥va [Ef&fFE% | UNITED MEXICAN STATES 3.375 1, 100 1,217 157,971 | 2031/2/23
E@ALE 2% | AMERICA MOVIL SAB DE CV 4.125 1, 200 1, 269 164,643 | 2019/10/25
(EDERIENE) | AMERICA MOVIL SAB DE CV 5.125 800 808 104,903 | 2073/9/6
AR—Z K | Ef&GE% | REPUBLIC OF POLAND 1.125 3, 160 3,176 411,999 | 2026/8/7
N—~=7 | EfEFES: | ROMANIA 2.875 1, 100 1,207 156, 558 | 2024/10/28
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N—<=T ROMANIA 2.375 2, 100 2,108 273,437 | 2027/4/19
a7 FT CROATIA 2.75 1, 200 1,175 152,436 | 2030/1 /27
FhET {7E%: | REPUBLIC OF LATVIA 1.125 1, 380 1,379 178,950 | 2028/ 5 /30
R LB | CARNIVAL CORP 1.125 630 640 83,051 | 2019/11/6
(41 AES) | CARNIVAL CORP 1.875 2,592 2,736 354,890 | 2022/11/7
N 7t 81, 829, 437
NI Y — T7+YV M| T7xU b
[ EiaE% | HUNGARY GOVERNMENT BOND 1.75 620, 000 623, 781 253,754 | 2022/10/26
/I it 253, 754
R F FARF FARF
[Ef#3E2% | POLAND GOVERNMENT BOND 3.25 9, 000 9, 180 278,337 | 2025/ 7 /25
POLAND GOVERNMENT BOND 2.5 4, 000 3,810 115,525 | 2026/ 7 /25
POLAND GOVERNMENT BOND 2.5 21, 000 19, 950 604,884 | 2027/7/25
s B 998, 746
& 7t 97, 342, 032
kR SR IR ORI 2 303 E 00 x5 7E EARS O fEIC L 0 MERF L7z b DT,
kAT - FFMARO BALAE I 0 T,
| ROBEIOREIMRRES
& i Al I S N —
= jes HH 78 &t (5l
Epaas BhHH
IR LS| BOBL 4, 334 —
BTP — 8,528
4 BTS — 1, 875
BUNDS — 1, 159
BUXL — 4, 366
GILTS 2,636 —
OAT10Y — 412
SCHATZ — 4,123
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/AN R 97, 342, 032 89.9

a—)L - m— B ZOM 10, 948, 359 10. 1

P 5 FEM PERREE 108, 290, 391 100. 0

* GO BRI 0 #5C,

H* GHIRITIS 1T DAMUETHIEPE (106,506,899 T1) OFEIEFEM PR (108,290,391 TH) 2% 5 HRI398.4% T,
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H El ERIES H A EE:.
A =

W &E 129, 987, 595, 910 (VI SEETE:S 1,807, 145, 737
a—)L - gk 6,107, 829, 525 ZHFE 1,815, 434, 744
AT GE%E) 97,342, 032, 014 SRR A 8, 289, 007
ERONGA 24,197, 362, 378 (B) AffFE#HTEBE 3, 669, 608, 369
HRILFB 487,520, 613 D= 7, 645, 248, 210

GUE%- i 85,903, 093 FEEE A 3,975,639, 841
FEANFREAT LA 1, 766, 948, 287 (ORt 70 k3 BB == 353, 124, 777

B afE 22,231,721, 832 I GIE 2,043, 299, 586
Kb 21,985, 418, 639 5148 A 1,690, 174, 809

ER N3Ok 252, 300, 000 D) HREERE A 25,094,098
HKELFE 3,193 (B) 4H#EHF£(A+B+C+D) 5,804, 784, 785

(C) MEERE(A—B) 107, 749, 874, 078 (F) wTH#ifgsBnS 32,623,970, 105
JLAR 71, 288, 006, 746 @) EemEEEEEs 5,303, 297, 438
YRR 45 6 36, 461, 867, 332 H @BH=Ene A 7,270, 184,996

(D) ZWELROH 71,288, 006, 74601 (I) H(E+F+G+H) 36, 461, 867, 332
1HFA%- Y EEMEE(C D) 15, 115M REEHBES (1) 36, 461, 867, 332

() M8 T A%E1374,728,519,188 1 . I hiB Nk & T AR T kA OREOT T B) FEEESHFEEB IS L 00 £WERGIFWEI
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(1F) Y~P—7 7 FEREHR L4 2 RE(EFEO Y YR ITTAH TEOBE, SBIMGRE & LT AlAHD D eA & 22 LSV T2 415 2 Vv

© ) AT A HA MEMER 7 7 2 FED (EREEEEZER) 39,242,592,9631 ES A

© ) AT A A VMR T 7 FRC (ERBEREFER) 25,384,917,8751 sk AHISORIEOT TH) BHEBEL L H D DIE, TRIEKDOE. It
© ) LT =44 MEMIER 7 7V RRVA (EREREEZER)  2,712,112,553H AR D IRANAE 2 72 L5 |\ 258 2 VDD E T,

« ) AT A /HA MNENES T 7 RF (BRREREEEZER)  2,359,575,512[1

BN R e AR Y ¥ By 1,588,807,84311]
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O 77 FDEHEHA
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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 T E 7 I B~ v 7 < — 7. i % =
i 5 i P T T S T iF N
waw  |L 8 Pl ow - B ow w | A HOE[% #
M ] % % % % EhE
1114 (201641 H 7 H) 9, 419 5 0.7 120. 93 0.9 90. 1 33.3 1, 367
11211 (2016552 H 8 A) 9,478 5 0.7 122. 01 0.9 94. 6 35.3 1, 351
11381 (20165453 H 7 H) 9,451 0 A0. 3 121.78 A0. 2 97.0 26.6 1,378
11481 (201654 H 7 H) 9, 495 7 0.5 122. 41 0.5 94. 7 25.3 1, 386
11581 (20164E5 H 9 H) 9,572 6 0.9 123. 56 0.9 91.2 16.9 1,330
116 (20164E 6 H 7 H) 9, 623 4 0.6 124.13 0.5 92.4 20.8 1,327
1174 (201647 H 7 H) 9, 707 3 0.9 125. 37 1.0 91.0 29.8 1, 350
11811 (201658 H 8 A) 9, 714 4 0.1 125. 45 0.1 95.0 24.3 1,435
11981 (2016529 H 7 H) 9, 722 4 0.1 125. 28 A0. 1 95. 7 25.3 1,502
12041 (20164105 7 A) 9, 637 4 A0. 8 124. 09 A0.9 95.2 26.0 1, 641
12134 (20164E11H 7 H) 9, 590 4 AN0. 4 123. 32 A0. 6 96.0 37.9 1,672
1224 (20164E12H 7 H) 9,413 6 A1.8 120. 74 N2, 1 98. 6 34.0 1, 646
1233 (2017451 A10H) 9, 402 4 AO. 1 120. 69 A0.0 100. 0 36.0 1, 644
12481 (201752 H 7 H) 9,418 4 0.2 120. 66 A0.0 95.3 38.5 1, 705
12581 (201743 H 7 H) 9,414 4 0.0 120. 57 A0. 1 95.8 11.5 1, 759
1261 (201744 H 7 H) 9, 494 7 0.9 121. 87 1.1 92.7 20. 1 1, 809
1273 (2017455 A 8 H) 9, 467 2 AN0.3 121. 55 AN0.3 94. 4 16. 2 1,861
1283 (201746 A 7 H) 9, 584 5 1.3 123.19 1.4 93.3 35.4 1,954
1293 (201747 A 7 H) 9, 482 6 A1.0 121. 94 A1.0 97.3 44. 6 2,073
13081 (201748 H 7 H) 9, 508 6 0.3 122. 16 0.2 96.9 69.3 2, 165
131 Q0179 H 7 H) 9, 502 7 0.0 122. 28 0.1 96. 7 49.9 2,192
13231 (2017410 H10H) 9, 422 5 A0. 8 121. 23 A0.9 95.3 37.2 2,278
1333 (20174E11H 7 H) 9, 525 2 1.1 122. 66 1.2 94. 7 36.8 2,413
13434 (20174E128 7 H) 9, 548 0 0.2 122. 93 0.2 93. 3 34.7 2,484
13581 (201851 H 9 A) 9, 490 3 A0. 6 122. 29 A0.5 97.8 37.3 2,488
1368 (201852 H 7 AH) 9, 429 0 A0. 6 121. 55 A0. 6 93.2 32.0 2,548
13781 20183 H 7 H) 9, 438 0 0.1 121. 66 0.1 91.0 31.8 2,640
138351 (201844 H 9 H) 9, 463 4 0.3 122. 16 0.4 94. 1 37.1 2,662
13931 (201845 H 7 H) 9, 430 2 N0.3 121.82 N0.3 94.0 43.1 2,657
14031 (20184E6 H 7 H) 9, 421 6 A0. 0 121. 86 0.0 97.0 39.9 2,615

sk FEVEGAR D gV 1373 Bl 80iA 7

* YTy NEePe T 7 o REMA A ETOT, (SRS, (5EmR) IR ER2 ML THY £

kARSI HRIT VT — 58 0 TR,

kR_XUFv—7 (ETN—INAN—TF =X LTVTER BE) A>T v 7 A ([H~yD
FA_—2) %% \aﬂhﬂﬁkm//ﬂ7l§ i L C I L7 b0 e

KT = DN—=J e T fF AT E—BLOZOBGES (LT 7 —2"—2 | ERHLET, ) 13, BTy =3P A0 ORGSR ClE2<
/A7fupaukb7x/%m(@%%%&ﬁ?am)& WL, AL, LEa—LEkidHE T&E@Ti%@i%h TN BRI B LT b
F—RZ2 T U THEE BE) 45 v 7 A (Bloomberg AusBond Composite 0+ Yr Index) I, Z/—AL/R—2 « 77 A F X « o)L« E—DPGE £ 72T —E R
Y= ThO. BHTEY bR DA MR LTI BV AINTOVET, T—AN=FF, TV—bN=FF =X T )T (BE) AT v oA
(Bloomberg AusBond Composite 0+ Yr Index) | B@E@‘éb‘iﬁ)&é?F&if:tifﬁﬂv@@ﬂﬂi EREMEE 72T RIET 2O TEH Y A,

*7}b-—A TA—=A TV THES (BA) /l'/' v 7 A (Bloomberg AusBond Composlte 0+ Yr Index) (%, [Eff, MEENFE (J”M(W{ﬂ) HJ%&UT‘L PN

ERS RSN TH Y, A—2 FF ) 7 EFEFBICH O TRIT S N2 COMBEERAN & 52 iR e LTuET, S, —2 5 U 7 itk
VFw—s L L’U“Mﬁb:h’fb‘i@‘
(HFTD) T—23—7

{—2) ) I%. Bloomberg AusBond Composite 0+ Yr Index (A—A KTV 7]
BRE R %100& LT}H@ME LTWET,
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* ® WF A B % _* B % F|a A K w |k p o

Y m % % % %

20174E12H 7 H 9,548 - 122. 93 — 93.3 34.7

#1354 12H K 9, 462 A0.9 121.88 A0.9 97.1 35.0
CES)

201841 H 9 H 9,493 A\0.6 122. 29 A0.5 97.8 37.3
ar

2018%F1 A9 H 9, 490 — 122. 29 — 97.8 37.3

#1363 1HK 9,407 A0.9 121.23 A0.9 94.2 33.2
S

2018%E2 4 7 H 9, 429 A0.6 121. 55 A0. 6 93.2 32.0
)

201842 H 7 H 9,429 - 121. 55 — 93.2 32.0

13T 2HK 9, 458 0.3 121. 99 0.4 90. 1 31.2
e S)

201843 H 7 H 9,438 0.1 121. 66 0.1 91.0 31.8
o

201843 A 7 H 9, 438 — 121. 66 — 91.0 31.8

#51384) 3HRE 9, 487 0.5 122. 47 0.7 93.3 31.5
IS

2018%F4 A 9 H 9, 467 0.3 122. 16 0.4 94. 1 37.1
o

201844 H 9 H 9,463 - 122. 16 — 94. 1 37.1

1394 4 HE 9, 388 A0.8 121.23 A0.8 94.2 37.0
CNES)

201845 H 7 H 9,432 A0.3 121. 82 A0.3 94.0 43.1
o

2018%E5 4 7H 9, 430 — 121.82 — 94.0 43.1

1404 5 HK 9,479 0.5 122. 51 0.6 94.5 39.2
RS

20184E6 4 7 H 9, 427 A0.0 121. 86 0.0 97.0 39.9
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BEFHEIIEVEEA,
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J LT —APEMNESRT 7 > FFC GEEHEEIRERER)

OREEFTXUEDIER (20184 6 A 7 )
% H _ F1403AR
iF i %A |59 P
M %
) BLT—MWPEMNESR T 7 R ~HF—T7 7K 2,634, 667 98.0
a—) e m—EE L D 54, 653 2.0
BB REM PR AR 2,689, 320 100. 0

* AR BN AR ITE Y 5T,

%) AT NPENELET 7 F P T 7o RIZBNT, B0 51T 5 4 S50 CHGEE (16, 366, 220 T-H) R0 (2 20 e i
(16, 713, 094F 1) 1<Kt % HA1F97. 9% TT,

) MG CEPEIL . 514087 O % o 23 E O )& EE 55 EARS O MBS L 0 SRS L b 0T, 155 Kv=84. 4711,

O¥E. Bff. TARUEEMEDIRSR

; H #513585K H13640K F13THIR 13811 F139MK H14080K
- 20184E 1 A 9 HEUE|20184E 2 A 7 HEU(E(20184E 3 A 7 HBUE (20184 4 A 9 HEBUE(20184E 5 A 7 HBUE(20184E 6 A 7 HBUE
A A A A A A
A &HE 4,993,538, 679 5,023, 490, 575 5,134,196, 981 5,252,132, 903 5,217,964, 106 5,227,017, 480
DL e ki 26,038, 852 27,873,269 8,711, 496 26,646,133 28,083, 118 51,353, 085
4 ﬁz;@ﬁ“iﬁﬁéf ZFN 050,080,210 | 2,501,505667 | 2,557,598,238 | 2,636,003,824 | 2,628,873,816 | 2,634,667, 733
RILAA: 2,414,510, 617 2,494, 111, 639 2,567, 887, 247 2,589, 482, 946 2,561,007, 172 2, 540, 996, 662
(B) &fF 2,504,879, 406 2,474,518, 086 2,494,020, 491 2,589,177, 360 2,560, 559, 834 2,611,126, 938
Fth 2,502, 754, 809 2,473, 336, 283 2,492, 832, 390 2,586, 618, 703 2,558, 782, 420 2,608, 129, 270
AN Sy Bl 4 786, 708 - - 1,125, 576 563, 636 1,665, 966
RALE FEHIM 1,333, 021 1,177, 494 1,183,796 1,427, 854 1,209, 332 1,326, 788
ARELFE 31 35 12 46 57 99
T DAL H 4,837 4,274 4,293 5,181 4,389 4,815
(C) #EEMRIE(A—B) 2,488, 659, 273 2,548,972, 489 2,640, 176, 490 2,662, 955, 543 2,657,404, 272 2,615,890, 542
JEAR 2, 622, 360, 000 2, 703, 440, 000 2,797,300, 000 2,813, 940, 000 2,818, 180, 000 2,776, 610, 000
W 45 4 A 133,700,727 | A 154,467,511 | A 157,123,510 | A 150,984,457 | A 160,775,728 | A 160,719,458
(D) =IEHLOZ 262,2360 210, 3440 219,7300 281,3940 281,8180 271,6610
1Ay EE@mEE(C/D) 9,4908 9,4298 9,438M 9,463M 9,430M 9, 4211

() BB135H1H JTA%EIL2, 601, 660, 000/, 5135~ 1408 FIBANGR E 7L AKEIE217, 850, 00011, 55135~ 140 — i gk Je A%E 242, 900, 0001
1 O 7- 0 pERRIE. 451358519, 4901, #51361519, 4291, #5137H19, 4381, 45138119, 4631, #1399, 4307, #5140819, 42119 T4,

() HEIEFCYEDEMH ORISR D DHERO T LM EELT 2 AICET 28 M. IIA@%E18, 398, 0291, (/ AT —AMPEEMIE %
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J LT —APEMNESRT 7 > FFC GEEHEEIRERER)

OEHEnIk:
#1358 1361 H13TH #1384 1394 1404
H H 2017T4E12H 8 H~ 20184 1 H10H~|20184 2 4 8 H~ 201843 4 8 H~ 201844 J10H ~ 201845 4 8 H~
201841 H9H |20182A7H [201843A7H [20185 4 9H 201850 7H |201846 47 H
M M M =1 M =

[V FEETE:S A 1,059 A 885 A 831 A 1,201 A 1,409 A 1,597
ALFILE. A 1,059 A 885 A 831 A 1,201 A 1,409 A 1,597
(B) HifiFE#5TEEELE A 13,058,497 A 14,963, 627 3,992, 483 9, 604, 875 A 1,767,252 650, 422
FEE A 119, 785, 627 88,611, 982 136, 368, 300 62,312, 488 124, 635 88,603, 021
U=t A132, 844,124 A103, 575, 609 A132, 375,817 A 52,707,613 A T,891,887 A 87,952,599
C) {EtHRENE A 1,337,858 A 1,181,768 A 1,188,089 A 1,433,035 A 1,213,721 A 1,331,603
D) LHEHE(A+B+C) A 14,397,414 A 16, 146, 280 2,803, 563 8,170, 639 A 8,982,382 A 682,778
(E) miffigHELRS 33,237,047 18,052, 925 1,906, 645 4,710,014 11,755,077 2,210, 508
(F) BmEZ=EEE A151,753, 652 A156, 374, 156 A161,833,718 A162, 739, 534 A162,984, 787 A160, 581, 222
(A 4 25 FH 24 45) (631,221,048) | ( 655,851,995) | ( 684,632,117) | ( 689,926,119) | ( 691,276,738) | ( 681, 150,921)
(FE B SR 2 %H) (A782,974,700) | (A812,226,151) | (A846,465,835) | (A852,665,653) | (A854,261,525) | (A841,732,143)
@) s (D+E+F) A132,914,019 A154, 467, 511 A157,123,510 A149, 858, 881 A160, 212,092 A159, 053, 492
H) WmEnikeE A 786,708 0 0 A 1,125,576 A 563,636 A 1,665, 966
REPZEHERES (G+H) A133,700, 727 A154, 467, 511 A157,123,510 A150, 984, 457 A160, 775,728 A160, 719, 458
BIMEREEHEE A151, 753, 652 A156, 374, 156 A161, 833, 718 A162, 739,534 A162,984, 787 A160, 581, 222
(A 4 25 FH 24 45) (631,266,376) | ( 655,952,300) | ( 684,793,000) | ( 689,962,380) | ( 691,283,791) | ( 681,153,108)
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[Efi3E% | AUSTRALIAN GOVERNMENT 3.25 1, 200 1,248 105,433 | 2025/4 /21
AUSTRALIAN GOVERNMENT 4.75 550 637 53,842 | 2027/4/21

AUSTRALIAN GOVERNMENT 2.75 400 399 33,778 | 2027/11/21

AUSTRALIAN GOVERNMENT 3.25 6, 000 6, 268 529,482 | 2029/4 /21

AUSTRALIAN GOVERNMENT 2.75 2, 250 2,227 188,175 | 2029/11/21

AUSTRALIAN GOVERNMENT 4.5 2,190 2, 600 219,651 | 2033/4/21

AUSTRALIAN GOVERNMENT 2.75 1,500 1,438 121,545 | 2035/6 /21

AUSTRALIAN GOVERNMENT 3.75 2, 400 2,621 221,425 | 2037/4 /21

AUSTRALIAN GOVERNMENT 3.25 1, 540 1,545 130,526 | 2039/6 /21

AUSTRALIAN GOVERNMENT 3.0 2,120 1,987 167,902 | 2047/3/21

Hikfif% | AIRSERVICES AUSTRALIA 4.75 500 524 44,315 | 2020/11/19
(BR< 4@hf) | ASTAN DEVELOPMENT BANK 2.8 500 504 42,580 | 2021/1/19
AUSTRALIAN POSTAL CORP 5.0 800 840 70,992 | 2020/11/13
INTER-AMERICAN DEVEL BK 3.25 1,500 1,523 128,663 | 2020/ 2/7
INTER-AMERICAN DEVEL BK 3.75 1, 200 1,247 105,357 | 2022/ 7 /25

INTL BK RECON & DEVELOP 2.5 2,300 2,309 195,077 | 2020/ 3 /12

INTL FINANCE CORP 2.7 2, 400 2,412 203,761 | 2021/2/5
LANDWIRTSCH. RENTENBANK 2.7 700 704 59,504 | 2020/ 1 /20

LANDWIRTSCH. RENTENBANK 2.7 1,000 996 84,174 | 2022/9/5

NEW S WALES TREASURY CRP 4.0 1, 450 1,540 130,087 | 2023/4 /20

NEW S WALES TREASURY CRP 5.0 1,050 1,183 99,957 | 2024/ 8/20

NEW S WALES TREASURY CRP 3.0 1,000 994 84,042 | 2027/5/20

NEW S WALES TREASURY CRP 3.0 1,000 986 83,371 | 2028/3/20

NEW S WALES TREASURY CRP 3.0 600 586 49,581 | 2029/4 /20

NORTHERN TERRITORY TREAS 4.25 500 527 44,515 | 2021/9/20

QUEENSLAND TREASURY CORP 6.0 560 634 53,617 | 2022/7/21

QUEENSLAND TREASURY CORP 4.25 3, 100 3,326 280,983 | 2023/7 /21

QUEENSLAND TREASURY CORP 5.75 3, 750 4, 366 368,826 | 2024/ 7 /22

QUEENSLAND TREASURY CORP 4.75 2,410 2, 686 226,946 | 2025/7 /21

QUEENSLAND TREASURY CORP 3.25 1, 600 1,616 136,507 | 2026/ 7 /21

QUEENSLAND TREASURY CORP 2.75 2, 660 2, 556 215,927 | 2027/8/20

QUEENSLAND TREASURY CORP 3.5 700 700 59,140 | 2030/ 8 /21

TREASURY CORP VICTORIA 5.5 165 191 16,182 | 2024/12/17

TREASURY CORP VICTORIA 5.5 900 1,072 90,554 | 2026/11/17

TREASURY CORP VICTORIA 3.0 1, 250 1,234 104,294 | 2028/10/20

WESTERN AUST TREAS CORP 7.0 600 680 57,493 | 2021/7/15

WESTERN AUST TREAS CORP 2.75 900 902 76,243 | 2022/10/20

WESTERN AUST TREAS CORP 2.5 1,000 975 82,425 | 2024/ 7/23

WESTERN AUST TREAS CORP 3.0 2, 500 2,461 207,880 | 2026/10/21

Wim S | AL LTD 5.24 500 531 44,858 | 2042/10/ 6
(BOREEAMES) | ABN AMRO BANK NV 3.25 500 504 42,617 | 2020/4/9
AGL ENERGY LTD 5.0 1, 200 1,255 106,087 | 2021/11/5

AIRPORT MOTORWAY TRUST 5.5 1, 200 1,265 106,893 | 2020/12/ 9

ALE DIRECT PROPERTY TRUS 5.0 1,000 1,029 87,001 | 2020/ 8/20

ANGLO AMERICAN CAPITAL 5.75 1,500 1,520 128,408 | 2018/11/27
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WAL % | APPLE INC 2.5917 1, 500 1,503 126, 983 2019/ 8 /28
(BuEEEARS | APT PIPELINES LTD 7.75 1,700 1, 860 157,138 2020/ 7 /22
ASCIANO FINANCE LTD 5.25 500 516 43, 639 2025/5/19
ASCIANO FINANCE LTD 5.4 700 723 61, 145 2027/5/12
AURIZON NETWORK PTY LTD 5.75 500 530 44,777 2020/10/28
AUSGRID FINANCE PTY LTD 3.75 1, 100 1,093 92, 399 2024/10/30
AUSNET SERVICES HOLDINGS 4.2 500 496 41, 964 2028/ 8 /21
AUST & NZ BANKING GROUP 3.75 500 506 42, 802 2019/ 7 /25
AUST & NZ BANKING GROUP 3.225 1, 000 1,013 85, 638 2021/4/7
AUST & NZ BANKING GROUP 3.1 1, 000 989 83, 621 2023/1/18
AUST & NZ BANKING GROUP 3.35 500 499 42,215 2023/5/9
AUST & NZ BANKING GROUP 4. 165 2,000 2,000 169, 012 2023/6 /19
AUST & NZ BANKING GROUP 5.0 1, 500 1,634 138, 027 2023/8/16
AUST GAS NETWORK VIC 3 P 4.5 1, 200 1,243 105, 058 2021/12/17
AUSTRALIAN PRIME PROPERT 5.0 800 823 69, 551 2019/11/ 7
AUSTRALIAN PRIME PROPERT 3.75 600 599 50, 614 2024/ 5 /22
Australian Personal Loan 3.035 500 500 42,290 | 2028/1 /17
BANK OF AMERICA CORP 4.25 1, 400 1,434 121, 178 2020/3/5
BANK OF QUEENSLAND LTD 2.92 500 499 42, 157 2021/11/16
BANK OF QUEENSLAND LTD 3. 875 600 599 50, 662 2028/5/1
BENDIGO AND ADELAIDE BK 3.035 500 501 42, 399 2020/ 8 /18
BP CAPITAL MARKETS PLC 4.75 1, 100 1,110 93, 803 2018/11/15
BPCE SA 3.5 1, 000 1,008 85, 160 2020/ 4 /24
BPCE SA 3. 155 1, 100 1,098 92, 814 2023/ 4 /26
BRISBANE AIRPORT CORP LT 8.0 800 843 71,276 2019/7/9
BRISBANE AIRPORT CORP LT 3.9 500 499 42, 166 2025/ 4 /24
BWP TRUST 4.5 500 507 42, 885 2019/ 5 /27
CALTEX AUSTRALIA FIN LTD 7.25 800 816 68, 976 2018/11/23
CATERPILLAR FIN AUSTRALI 2.6 500 499 42,192 2020/ 5 /26
CITIGROUP INC 3.57 900 913 77,140 2021/5/4
COMMONWEALTH BANK AUST 3.75 500 508 42,924 2019/10/18
COMMONWEALTH BANK AUST 7.25 1, 000 1,075 90, 865 2020/2/5
COMMONWEALTH BANK AUST 3.22 2,000 2,024 171, 023 2021/1/18
COMMONWEALTH BANK AUST 4. 645 600 622 52,576 2026/6/3
CONNECTEAST FINANCE PTY 5.75 1, 000 1, 058 89, 403 2020/9/2
CREDIT SUISSE SYDNEY 3. 185 800 806 68, 133 2020/ 4 /29
ConQuest Trust 3.12 451 453 38, 339 2047/ 6 /15
DBNGP FINANCE CO PTY LTD 6.0 1, 300 1, 329 112, 313 2019/10/11
DBNGP FINANCE CO PTY LTD 4. 225 1, 000 1, 005 84, 942 2025/5/28
DEUTSCHE BAHN FIN GMBH 3.5 1, 300 1, 303 110, 133 2024/ 9 /27
DEXUS WHOLESALE PROPERTY 4.25 500 503 42,571 2019/7/1
DEXUS WHOLESALE PROPERTY 4.25 1, 000 1, 022 86, 358 2022/ 6 /16
DOWNER GROUP FINANCE PTY 5.75 500 506 42,763 2018/11/29
DOWNER GROUP FINANCE PTY 4.5 1, 600 1, 648 139, 240 2022/ 3/11
Driver Australia 2.7745 485 485 41, 035 2026/ 7 /21
ENERGY PARTNERSHIP GAS 4.25 1,900 1,925 162, 643 2020/ 6 /15
ENERGY PARTNERSHIP GAS 3.642 500 493 41, 669 2024/12/11
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W@ AAES | ETSA UTILITIES FINANCE 3.5 800 791 66,820 | 2024/ 8/29
(BLEEEA FBG FINANCE PTY LTD 3.75 1, 400 1,411 119, 191 2024/9/6
FORD MOTOR CREDIT CO LLC 4.05 1, 400 1, 408 118,979 | 2018/12/10
FirstMac Mortgage Fundin 3.325 498 502 42,440 | 2044/12/10
FirstMac Mortgage Fundin 3.0145 1,137 1,136 96,018 | 2046/11/20
FirstMac Mortgage Fundin 3.375 626 632 53,430 | 2047/4/8
FirstMac Mortgage Fundin 2.97 421 419 35, 407 2049/ 2 /13
GE CAP AUSTRALIA FUNDING 5.5 500 538 45,520 | 2022/8/8
GENERAL PROPERTY TRUST 3.591 1, 000 996 84,135 | 2023/11/7
GLENCORE AUST HOLDINGS P 4.5 700 713 60,228 | 2019/9/19
GOLDMAN SACHS GROUP INC 5.0 1, 300 1,333 112,625 | 2019/8/21
HSBC HOLDINGS PLC 3.35 1, 700 1,677 141,689 | 2024/ 2 /16
HYUNDAT CAPITAL SERVICES 3.5 800 797 67,372 | 2022/3/30
IDOL TRUST 2. 665 143 143 12,136 | 2045/6 /17
ING BANK NV/SYDNEY 5.0 1, 100 1,112 93,985 | 2018/11/27
INTEL CORP 3.25 700 707 59,779 | 2019/12/1
INTEL CORP 4.0 600 621 52,517 | 2022/12/1
LLOYDS BANK PLC 2.9417 1, 700 1,701 143, 761 2018/ 8/28
LLOYDS BANK PLC 3.25 1, 300 1,311 110,766 | 2020/4 /1
LLOYDS BANKING GROUP PLC 4.0 500 492 41,580 | 2025/3/7
MACQUARIE BANK LTD 3.25 1, 400 1,412 119,286 | 2020/3/3
MACQUARIE UNIVERSITY 6.75 700 762 64,370 | 2020/9/9
MEDALLION TRU 2016-1 AIA 3.24 576 585 49,444 | 2048/2/18
MIRVAC GROUP FINANCE LTD 5.75 1, 000 1, 056 89,272 | 2020/9/18
Medallion Trust 2.95 771 775 65,498 | 2049/4 /23
NATIONAL AUSTRALIA BANK 2.915 2,000 2,008 169,666 | 2019/2 /25
NATIONAL AUSTRALIA BANK 3.075 2,100 2,122 179,249 | 2020/11/5
NATIONAL AUSTRALIA BANK 3.0 500 493 41,704 | 2023/2/10
NATIONAL AUSTRALIA BANK 3.0 500 496 41,959 | 2023/3/16
NISSAN FIN SERVICES AU 3.0 2,250 2,258 190, 778 | 2020/3/3
NISSAN FIN SERVICES AU 3.0 500 498 42,137 | 2021/3/22
NISSAN FINANCIAL SERVICE 2.5 500 499 42,165 | 2019/9/6
National RMBS Trust 3.1145 1,001 1,010 85,345 | 2047/12/20
National RMBS Trust 2.695 740 738 62,413 | 2049/8 /24
OPTUS FINANCE PTY LTD 3.25 500 501 42,340 | 2022/8/23
PLACES FOR PEOPLE TREAS 4.0 900 894 75,562 | 2022/8/22
QANTAS AIRWAYS LTD 7.5 2,000 2,230 188,435 | 2021/6 /11
QIC SHOPPING CENTRE FUND 3.75 1, 000 1,007 85,120 | 2021/2/24
RABOBANK NEDERLAND/AU 3.25 1, 100 1, 096 92,635 | 2023/1/25
Resimac 3.04 727 729 61,608 | 2048/9/11
Resimac 3.02 875 877 74, 151 2049/ 1/15
SCENTRE MGMT LTD 4.5 1, 200 1,242 104,932 | 2021/9/8
SGSP AUSTRALTA ASSETS 5.5 1, 300 1,375 116,155 | 2021/3/12
SGSP AUSTRALTA ASSETS 3.75 500 501 42,359 | 2024/9 /27
SMART Trust 2.71 367 367 31,028 | 2025/8/14
STOCKLAND TRUST 5.5 500 516 43,628 | 2019/9/6
STOCKLAND TRUST 4.5 750 775 65,495 | 2022/11/23
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L@k | SIMITOMO MITSUT FINL GRP 3.3 1,000 1,003 84,742 | 2022/ 3/29
(BOREEAEE) | SUMITOMO MITSUT FINL GRP 3.604 700 696 58,845 | 2023/3/7
SUNCORP-METWAY LTD 3.315 700 708 59,875 | 2020/10/20
SUNCORP-METWAY LTD 3.435 1, 300 1,321 111,637 | 2021/4 /12

TELSTRA CORP LTD 4.5 700 706 59,646 | 2018/11/13

TELSTRA CORP LTD 7.75 1, 400 1,542 130,270 | 2020/ 7 /15

TELSTRA CORP LTD 2.9 600 598 50,555 | 2021/4/19

TORR 2016-1 A 3.17 572 577 48,816 | 2048/2/18

TORRENS TRUST 2.75 456 455 38,486 | 2046/ 8 /14

TOYOTA FINANCE AUSTRALIA 3.1 500 501 42,375 | 2022/5/19

TRANSPOWER NEW ZEALAND 4.25 500 516 43,620 | 2021/8/6

TRANSPOWER NEW ZEALAND L 5.75 900 1,004 84,841 | 2023/8/28

UBS AG AUSTRALIA 4.0 1,100 1,119 94,561 | 2019/8/27

UBS AG AUSTRALIA 2.7 1,700 1,692 142,995 | 2020/ 8/10

UBS AG AUSTRALIA 2.78 1, 300 1,297 109,558 | 2023/3/8

UNITED ENERGY DISTRIBUTI 3.5 800 796 67,291 | 2023/9/12

UNITED ENERGY DISTRIBUTI 3.85 1,000 1,004 84,809 | 2024/10/23

UNIV OF SYDNEY 4.75 500 526 44,469 | 2021/4/16

UNIVERSITY OF MELBOURNE 4.25 500 521 44,018 | 2021/6/30

VERIZON COMMUNICATIONS 3.5 1, 600 1,597 134,935 | 2023/2/17

VICTORIA POWER NETWORKS 2.36 900 871 73,625 | 2022/1/17

VOLKSWAGEN FIN SERV AUST 2.95 500 499 42,172 | 2020/ 6 /22

VOLKSWAGEN FIN SERV AUST 3.25 600 599 50,643 | 2021/4/13

VOLKSWAGEN FIN SERV AUST 3.5 700 700 59,134 | 2022/9/14

WELLS FARGO & COMPANY 3.0 700 697 58,904 | 2021/7 /27

WESFARMERS LTD 6.25 1, 300 1,338 113,059 | 2019/ 3/28

WESFARMERS LTD 3.66 600 610 51,531 | 2020/11/18

WESTPAC BANKING CORP 2.94 700 703 59,456 | 2019/5/10

WESTPAC BANKING CORP 7.25 500 538 45,452 | 2020/ 2 /11

WESTPAC BANKING CORP 2.935 700 704 59,536 | 2020/ 7 /28

WESTPAC BANKING CORP 3.115 1, 200 1,213 102,491 | 2020/10/28

WESTPAC BANKING CORP 2.75 700 692 58,466 | 2022/8/31

WESTPAC BANKING CORP 3.125 700 694 58,696 | 2022/10/27

WESTPAC BANKING CORP 3.2 500 497 42,016 | 2023/3/6

WESTPAC BANKING CORP 5.25 1, 400 1,543 130,343 | 2023/11/21

WESTPAC BANKING CORP 5.015 200 209 17,686 | 2026/3/10

WOOLWORTHS LIMITED 6.0 1,000 1,026 86,708 | 2019/3/21

WSO FINANCE PTY LTD 4.5 600 618 52,231 | 2027/3/31
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RN PE B
2017412 A 31 H BifE
(—n)
W iV Bzl SFAt£E BB (%)
F—RFFVT7
T Bt E(E B )
EUR 500,000 TELSTRA CORP LTD 3.75% 16/5/22 EMTN 573,485 0.18
EUR 515,000 WESTPAC BANK CORP 0.75% 22/07/21 EM 528,145 0.16
EUR 500,000  WESTPAC BANKING 0.5% 17/05/24 GMTN 501,113 0.15
1,602,743 0.49
F—ANTYTE 1,602,743 0.49
A —ANT
EfE
EUR 2,500,000  REP OF AUSTRIA 0.5000% 20/04/27 2,482,000 0.75
EUR 131,000  REP OF AUSTRIA 3.8000% 26/01/62 221,927 0.07
2,703,927 0.82
T Bt E(E B )
EUR 800,000 ERSTE GROUP BANK 0.625% 19/01/23 EM 816,423 0.25
EUR 574,000  REP OF AUSTRIA 2.1000% 20/09/17 617,911 0.19
1,434,334 0.44
A —ANTF 4,138,261 1.26
AL —
£y
EUR 3,558,283  BELGIUM KINGDOM 0.8% 22/06/27 81 3,619,841 1.11
EUR 870,000 BELGIUM KINGDOM 2.25% 22/06/23 68 979,272 0.30
EUR 742,000  BELGIUM KINGDOM 1.6% 22/06/47 78 731,464 0.22
EUR 238,244  BELGIUM KINGDOM 0.5% 22/10/24 82 242,937 0.07
EUR 1,000 BELGIUM KINGDOM 1.9% 22/06/38 76 1,099 0.00
5,574,613 1.70
HimtE(EESRE)
GBP 625,000 ANHEUSER BUSCH IN 1.75% 07/03/25 EM 696,428 0.21
EUR 400,000 BELFIUS BANK SA 0.625% 14/10/21 409,711 0.12
GBP 300,000 ANHEUSER BUSCH IN 2.25% 24/05/29 EM 331,404 0.10
EUR 300,000 BELFIUS BANK 0.7500% 12/09/22 EMTN 300,809 0.09
EUR 200,000 KBC BANK NV 2% 31/01/23 REGS 218,730 0.07
EUR 200,000 KBC GROUP NV 0.75% 18/10/23 EMTN 199,940 0.06
EUR 200,000  BNP PARIBAS FORTIS 0% 24/10/23 EMTN 196,416 0.06
2,353,438 0.71
AYLF—F 7,928,051 241
HFZ
T Bt E(E B )
EUR 775,000  TORONTO DOM BANK 0.375% 12/01/21 EM 785,575 0.25
EUR 690,000 PROVINCE OF QUEBEC 0.875% 15/01/25 705,712 0.21
EUR 704,000  CPPIB CAPITAL 0.3750% 20/06/24 REGS 699,689 0.21
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W iV Bzl SFAt£E BB (%)
EUR 275,000 TORONTO DOM BANK 0.375% 27/04/23 EM 276,687 0.08
2,467,663 0.75
F1 5 2,467,663 0.75
FaR
HimtiE(E E SFE)
EUR 200,000  REP OF CYPRUS 2.7500% 27/06/24 EMTN 216,280 0.07
216,280 0.07
F7uAE 216,280 0.07
Fxa
E Bt E(E B F )
EUR 400,000  UNICREDIT BK CZ 0.625% 30/04/20 EMT 398,760 0.12
398,760 0.12
F ) 398,760 0.12
Tre—
EEeHE
EUR 250,000 ORSTED A/S FRN 24/11/17 253,588 0.08
253,588 0.08
£y
DKK 5,732,688  KINGDOM OF DENMARK 1.75% 15/11/25 864,080 0.27
DKK 2,337,000 KINGDOM OF DENMARK 4% 15/11/19 341,010 0.10
1,205,090 0.37
E Bt E(E B )
DKK 15,545,508  REALKREDIT DANMARK 2% 01/10/47 23S 2,109,888 0.63
DKK 13,500,000 NYKREDIT REALKREDIT 1% 01/01/22 13H 1,885,936 0.57
DKK 10,000,000 NORDEA KREDIT 1.0000% 01/04/22 CC2 1,393,547 0.42
DKK 8,238,554  NORDEA KRED REAL 2% 01/10/47 IOH 1,102,395 0.33
DKK 8,000,000 NYKREDIT 2.0000% 01/10/50 01E 1,073,161 0.33
DKK 7,365,000 REALKREDIT DANMARK 1% 01/04/22 10F 1,029,585 0.31
DKK 6,469,256  NYKREDIT REALKREDIT 2% 01/10/47 01E 878,246 0.27
DKK 4,319,000 NYKREDIT REALKREDIT 1% 01/01/21 13H 600,749 0.18
DKK 4,044,000 REALKREDIT DANMARK 1% 01/01/21 10f 562,444 0.17
GBP 300,000 DONG ENERGY A/S 4.875% 12/01/32 424,524 0.13
DKK 3,154,165  NYKREDIT 1.5000% 01/10/47 01E 416,867 0.13
EUR 400,000  ORSTED A/S 1.5000% 26/11/29 397,784 0.12
DKK 1,365,000 NYKREDIT REALKREDIT 1% 01/10/20 13H 189,607 0.06
EUR 100,000 KOMMUNEKREDIT 0.875% 03/11/36 EMTN 91,124 0.03
12,155,857 3.68
Fe— 5t 13,614,535 4.13
EI B B A
HimtiE(E e SRE)
EUR 2,058,000  ESM 1.0000% 23/09/25 EMTN 2,153,183 0.65
EUR 730,000 EUROPEAN INVT BK 1.5000% 15/11/47 750,659 0.23
EUR 420,000 EUROPEAN UNIO 0.7500% 04/04/31 EMTN 414,961 0.13
3,318,803 1.01
[ B B 3,318,803 1.01
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B B Eadik] Rl A AR BHILE (%)
T4 TR
=
EUR 815,000  FINNISH GOV'T 0.5000% 15/09/27 808,248 0.25
EUR 579,000  FINNISH GVT 0.875% 15/09/25 603,978 0.18
EUR 80,000  FINNISH GVT 1.375% 15/04/47 30Y 80,968 0.02
1,493,194 0.45
o piani(E Vg villiy)
EUR 200,000 NORDEA MORTG BK 0.25% 21/11/23 EMTN 199,640 0.06
199,640 0.06
T4 TURE 1,692,834 0.51
TV A
B EFIE
EUR 1,610,000  RCIBANQUE FRN 14/03/22 EMTN 1,629,883 0.48
EUR 725,000  TOTAL SA 2.25% 29/12/49 EMTN 756,861 0.23
GBP 200,000  GDF SUEZ FRN 10/01/66 232,768 0.07
EUR 200,000  ORANGE SA FRN 28/02/49 214,570 0.07
EUR 100,000  AXA SA FRN 04/07/43 120,048 0.04
EUR 100,000  CREDIT AGRIC ASSR FRN 27/09/48 118,930 0.04
EUR 100,000  ENGIE SA FRN 02/06/49 NC5 103,399 0.03
3,176,459 0.96
=
EUR 3,690,000  FRANCE O.A.T. 0.0000% 25/03/23 3,691,108 1.11
EUR 1,895,000  FRANCE GVT 2% 25/05/48 2,000,741 0.60
EUR 1,803,000  FRANCE OAT 0.25% 25/11/20 1,835,544 0.56
EUR 1,662,000  FRANCE GVT 0% 25/02/20 1,679,381 0.51
EUR 1,000,000  FRANCE OAT 3.75% 25/04/21 1,136,943 0.35
EUR 1,000,000  AGENCE FRANCAISE 1.3750% 05/07/32 1,005,997 0.31
EUR 946,000  FRANCE GVT 1.75% 25/06/39 1,002,192 0.30
EUR 990,000  FRANCE GVT 1.25% 25/05/36 971,526 0.30
EUR 910,000  FRANCE GVT 0% 25/05/21 918,736 0.28
EUR 711,430  FRANCE OAT 0% 25/05/20 719,275 0.22
EUR 361,000 FRANCE O.A.T. 4.0000% 25/04/55 569,586 0.17
EUR 318,966 ~ FRANCE OAT 4.75% 25/04/35 497,439 0.15
EUR 355,000 FRANCE GVT 0.1% 01/03/21 OATe CPI 381,727 0.12
EUR 220,014  FRANCE OAT 5.75% 25/10/32 362,444 0.11
EUR 300,000  FRANCE OAT 2.75% 25/10/27 359,790 0.11
EUR 236,000  FRANCE OAT 3.5% 25/04/20 257,796 0.08
17,396,225 5.28
o piani(EVegvilliy)
GBP 2,600,000  DEXIA CRED LO 1.1250% 15/06/22 EMTN 2,922,036 0.90
EUR 2,400,000  UNEDIC 0.1250% 25/11/24 TNMT 2,368,559 0.73
EUR 1,800,000  CAISSE FRAN FIN 0.375% 11/05/24 1,796,579 0.56
EUR 1,200,000  DEXIA CREDIT LOC 0.2% 16/03/21 EMTN 1,211,082 0.38
EUR 1,100,000  CREDIT AGRIC LDN 1.375% 03/05/27 EM 1,132,648 0.34
GBP 1,000,000 BANQ FED CRD 0.8750% 08/06/20 EMTN 1,120,491 0.34
GBP 900,000  DEXIA CRED LOC 2% 17/06/20 EMTN 1,038,742 0.32
EUR 890,000  BNP PARIBAS 1.125% 15/01/23 EMTN 920,171 0.28
EUR 900,000  SOCIETE GENERALE SFH 0.5% 02/06/25 903,960 0.27
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B B Eadik] Rl A AR BHILE (%)
EUR 805,000  CIE FIN FONCIER 4.375% 25/04/19 EMT 855,330 0.26
EUR 800,000  CAISSE CENT IMM 0.375% 31/7/20 emtN 811,440 0.25
EUR 750,000  DEXIA CRED LOC 0.625% 21/01/22 EMTN 767,510 0.23
EUR 700,000  ICADE 2.25% 16/04/21 740,530 0.22
EUR 700,000  CAISSE FRANCAISE FIN 0.2% 27/04/23 697,200 0.21
GBP 625,000  BNP PARIBAS 1.125% 16/08/22 EMTN 695,020 0.21
GBP 500,000  DEXIA CRED LOC 0.875% 07/09/21 EMTN 558,269 0.17
EUR 500,000  AUTOROUTES SUD 1.125% 20/04/26 EMT 508,017 0.15
EUR 500,000  SOCIETE GENERALE 0.75% 26/05/23 EMT 506,425 0.15
EUR 500,000 TELEPERFORMANCE 1.5% 03/04/24 505,577 0.15
EUR 500,000  CIE FIN FONCIER 0.2% 16/09/22 EMT 501,300 0.15
EUR 500,000  VEOLIA ENVIRON 0.314% 04/10/23 EMTN 490,350 0.15
GBP 425,000 RCIBANQUE 1.8750% 08/11/22 EMTN 484,525 0.15
EUR 400,000  SNCF RESEAU 1.875% 30/03/34 EMTN 424,240 0.13
EUR 400,000  SNCF RESEAU 2.2500% 20/12/47 EMTN 421,880 0.13
EUR 400,000  SNCF RESEAU 1.125% 19/05/27 EMTN 410,812 0.12
GBP 220,000  ORANGE 8.125% 20/11/28 EMTN 380,456 0.12
EUR 300,000  EUTELSAT SA 5% 14/01/19 315,332 0.10
EUR 300,000  CREDIT AGRIC 1.375% 03/02/32 EMTN 308,190 0.09
EUR 300,000 BANQUE FED CRED MUT 1.25% 26/5/27 E 305,784 0.09
EUR 300,000  SUEZ 1% 03/04/25 EMTN 304,657 0.09
EUR 300,000  VEOLIA ENVIRON 0.672% 30/03/22 EMTN 303,773 0.09
EUR 300,000  ORANGE 1% 12/05/25 EMTN 303,480 0.09
EUR 300,000 AXA BANK EUROPE 0.125% 14/03/22 EMT 301,320 0.09
EUR 300,000 DANONE SA 0.167% 03/11/20 EMTN 301,140 0.09
EUR 300,000  BFCM 0.375% 13/01/22 EMTN 300,990 0.09
EUR 300,000  AIR LIQUIDE FIN 0.125% 13/06/20 EMT 300,870 0.09
EUR 300,000  BPCE SFH 0.3750% 21/02/24 EMTN 300,630 0.09
EUR 300,000  RTE RESEAU TRANS 1% 19/10/26 ~ EMTN 300,131 0.09
EUR 300,000  BPCE SA 0.375% 05/10/23 EMTN 297,000 0.09
EUR 200,000  BANQUE FED CRED 1.625% 19/01/26 EMT 211,000 0.06
EUR 200,000  RTE RESEAU TRANS 1.625% 27/11/25 EM 210,946 0.06
EUR 200,000  CAPGEMINI SA 1.75% 01/07/20 207,220 0.06
EUR 200,000  CAISSE FRAN FIN 0.625% 26/1/23 12 204,866 0.06
EUR 200,000  CIE FIN FONCIER 0.25% 16/03/22 EMTN 201,340 0.06
EUR 200,000  RTE RESEAU DE 1.8750% 23/10/37 EMTN 201,154 0.06
EUR 200,000  CIE ST GOBAIN 0% 27/03/20 EMTN 199,482 0.06
EUR 200,000  CAISSE FRAN FIN 1.125% 01/12/31 EMT 198,180 0.06
EUR 175,000  CREDIT AGRICOLE 0.625% 11/09/23 EMT 178,623 0.05
GBP 100,000  EDF 5.5% 17/10/41 EMTN 147,508 0.04
EUR 100,000  GDF SUEZ 2.3750% 19/05/26 EMTN 110,778 0.03
EUR 100,000  CTE CO TRANSP EL 2.1250% 29/07/32 102,990 0.03
EUR 100,000  CREDIT AGRIC LDN 0.875% 19/01/22 EM 102,260 0.03
EUR 100,000  BPCE SFH - SOC DE F10.5% 11/10/22 102,190 0.03
EUR 100,000  ENGIE SA 0.875% 27/03/24 EMTN 101,304 0.03
EUR 100,000  CRED AG HOME LOAN 0.25% 23/02/24 EM 99,560 0.03
EUR 100,000  ELEC DE FRANCE 1.875% 13/10/36 EMTN 91,977 0.03
29,787,824 9.03

75 A5t 50,360,508 15.27
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B iV Bzl SFAt£E B L (%)
A
EENEFHIE
EUR 300,000 BERTELSMANN SE&CO KGAA FRN 23/04/75 314,625 0.10
EUR 200,000 DAIMLER AG FRN 03/07/24 EMTN 201,261 0.06
515,886 0.16
EfE
EUR 6,342,000 BUNDESREP DEUTSCHLAND 2.25% 4/9/20 6,820,441 2.07
EUR 2,668,000 BUNDESREP DEUTSCHLAND 0.25% 15/2/27 2,646,122 0.80
EUR 1,922,354  BUNDES DEUTSCH 2.5% 04/07/44 2,508,941 0.76
EUR 1,477,000  GEM DT LAENDER 0.6250% 25/10/27 53 1,467,843 0.45
EUR 798,000 DEUTSCHLAND REP 1.5000% 15/05/24 871,177 0.26
EUR 488,660  BUNDES DEUTSCH 5.5% 04/01/31 00 783,517 0.24
EUR 374,834  BUNDESREP DEUTSCHLAND 2.5% 15/8/46 494,383 0.15
EUR 200,182  BUNDES DEUTSCH 3.25% 04/07/42 292,986 0.09
EUR 130,000 DEUTSCHLAND REP 1.2500% 15/08/48 130,411 0.04
EUR 1,899  BUNDES DEUTSCH 4% 04/01/37 05 2912 0.00
16,018,733 4.86
E Bt (E B F )
EUR 4,300,000 FMS WERTMANAG 0.0000% 18/09/20 EMTN 4,335,905 1.33
EUR 3,464,000  KFW 0.1250% 04/10/24 GMTN 3,440,791 1.04
EUR 1,560,000  KFW 0.0000% 15/12/22 EMTN 1,564,368 0.47
EUR 1,200,000 FMS WERTMANAGEMENT 0% 13/11/20 EMTN 1,210,320 0.37
EUR 1,200,000  ERSTE ABWICKL 0.0000% 12/06/20 EMTN 1,208,400 0.37
GBP 1,000,000 FMS WERTMANAGEMENT 0.625% 06/03/20 1,124,897 0.34
EUR 1,117,000 LAND NIEDERSACHSEN 0% 01/03/21 870 1,124,651 0.34
EUR 1,095,000  KFW 0.375% 23/04/30 EMTN 1,032,695 0.31
EUR 488,000 COMMERZBANK AG 0.5% 09/06/26 EMTN 485,267 0.15
EUR 433,000 LAND HESSEN 0.375% 06/07/26 1605 426,981 0.13
EUR 425,000 DEUTSCHE GEN HYP 0.5% 30/09/26 1189 422,365 0.13
EUR 400,000 LANDBK HESSEN-THUER 0% 12/01/22 400,760 0.12
EUR 365,000 KFW 0.625% 22/02/27 EMTN 367,774 0.11
EUR 311,000 COMMERZBANK AG 0.125% 23/02/23 EMTN 310,627 0.09
EUR 207,000 COMMERZBANK AG 0.125% 15/12/26 eMTN 198,037 0.06
EUR 200,000  BASF SE 0.8750% 15/11/27 DIP 197,300 0.06
EUR 200,000  ING-DIBAAG 0.25% 16/11/26 EMTN 193,980 0.06
EUR 200,000 WL BANK 0.1% 31/08/26 EMTN 191,640 0.06
EUR 100,000 EUROGRID GMBH 3.875% 22/10/20 EMTN 110,480 0.03
EUR 16,000 LAND NORDRHEIN 0.625% 17/11/23 1387 16,380 0.00
18,363,618 5.57
NS 34,898,237 10.59
TARTGVER
T Bt E(E B )
EUR 350,000 ICELAND REP 0.5000% 20/12/22 EMTN 352,065 0.11
352,065 0.11
TART U RE 352,065 0.11
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TANVTUR
£y
EUR 2,243,000  IRISH GVT 5.4% 13/03/25 3,033,935 0.93
EUR 1,340,000  IRISH TSY 1.7% 15/05/37 1,386,230 0.43
EUR 800,000  IRISH TSY 1% 15/05/26 823,160 0.25
EUR 546,900  IRISH TREASURY 2% 18/02/45 576,575 0.17
EUR 338,372 IRISH GVT 3.4% 18/03/24 404,042 0.12
EUR 290,000  IRISH GVT 2.4% 15/05/30 334,831 0.10
6,558,773 2.00
HimtE(EESRE)
EUR 850,000 GAS NETW IRELAND 1.375% 5/12/26 EMT 872,185 0.26
872,185 0.26
TANT R 7,430,958 2.26
AFVT
B SR (CMO)
EUR 100,000  SUNRI2017-1 Al FRN 27/04/41 100,296 0.03
100,296 0.03
EEeFE
EUR 100,000  ASSICURAZIONI GEN FRN 08/06/48 EMTN 115,334 0.04
115,334 0.04
EfE
EUR 6,885,000  REP OF ITALY 1.65% 01/03/32 6,276,365 1.89
EUR 5,093,000  BTPS 0.7% 01/05/20 5,177,544 1.56
EUR 3,786,000  BTPS 1.45% 15/09/22 3,915,012 1.19
EUR 2,005,000  BTPS 0.45% 22/05/23 ICPI 2,033,910 0.62
EUR 1,530,000  BTPS 1.65% 23/04/20 CPI 1,616,471 0.49
EUR 1,268,000  BTPS 4.75% 01/09/21 1,471,007 0.45
EUR 1,333,000  BTPS 1.3% 15/05/28 CPI 1,420,791 0.43
EUR 1,333,000  BTPS 3.4500% 01/03/48 1,407,648 0.43
EUR 1,241,000  BTPS 3.75% 01/05/21 1,383,715 0.42
EUR 938,000  BTPS 1.7% 15/09/18 (CPI) 989,217 0.30
EUR 833,000  BTPS 3.75% 01/09/24 964,864 0.29
EUR 576,000  BTPS 4.75% 01/09/28 724,723 0.22
EUR 516,000  BTPS 2.35% 15/09/19 CPI 619,419 0.19
EUR 449,000  BTPS 2.25% 01/09/36 417,076 0.13
EUR 338,000  BTPS 1.25% 27/10/20 CPI 356,718 0.11
EUR 125,000  BTPS 2.45% 01/09/33 123,125 0.04
EUR 78,000  BTPS 2.8% 01/03/67 68,281 0.02
EUR 2,000  BTPS 4% 01/02/37 2,366 0.00
28,968,252 8.78
HimtE(EESRE)
EUR 979,000 TELECOM ITALI 2.3750% 12/10/27 EMTN 979,587 0.31
EUR 750,000  UNIONE DI BANCHE 1.1250% 04/10/27 758,242 0.24
EUR 575,000 MEDIOBANCA SP 1.2500% 24/11/29 EMTN 571,989 0.17
EUR 325,000 INTESA SANPAO 0.8750% 27/06/22 EMTN 328,760 0.10
EUR 302,000  INTESA SANPAOLO SP 3% 28/01/19 EMTN 311,918 0.09
EUR 300,000 BANCA POPOLARE MIL 0.625% 8/6/23 EM 298,892 0.09
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W iV Bzl SFAt£E BB (%)
EUR 270,000 MONTE DEI PASCHI 1.2500% 20/01/22 278,304 0.08
EUR 105,000 MONTE DEI PASCHI 2.1250% 26/11/25 112,439 0.03
EUR 100,000  INTESA SANPAOLO 1.125% 14/01/20 EMT 102,030 0.03
3,742,161 1.14
AXVT G 32,926,043 9.99
A
HimtiE(E e SRE)
EUR 300,000  SUMITOMO MITS 0.9340% 11/10/24 EMTN 299,631 0.09
299,631 0.09
A AEf 299,631 0.09
Dr—T— 5
EEeFE
GBP 100,000  HSBC BANK FUNDING FRN 29/11/49 148,335 0.05
148,335 0.05
E Bt E(E B )
EUR 356,000  WPP FINANCE 2013 3% 20/11/23  EMTN 399,550 0.12
GBP 300,000 HEATHROW FD LTD 2.75% 09/08/49 EMTN 319,290 0.10
EUR 300,000 UBS GROUP FDG 1.5% 30/11/24 311,640 0.09
GBP 100,000 AABOND CO LT 2.7500% 31/07/23 EMTN 111,673 0.03
1,142,153 0.34
Dy —T— it 1,290,488 0.39
o TNYG
EENEFHIE
EUR 300,000  SES SA FRN 29/12/49 321,450 0.10
321,450 0.10
HimtE(EESRE)
EUR 4209,000  EFSF 0.8750% 26/07/27 EMTN 4,296,904 131
EUR 3,816,000  EFSF 0.75% 03/05/27 EMTN 3,866,005 1.17
EUR 3,400,000  EFSF 1.25% 24/05/33 EMTN 3,469,751 1.05
EUR 1,659,000 EURO STAB MECH 0.125% 22/04/24 EMTN 1,652,301 0.50
EUR 1,524,000  EFSF 0.4% 31/05/26 EMTN 1,512,113 0.46
EUR 1,505,000  EFSF 0.1250% 17/10/23 EMTN 1,506,054 0.46
EUR 770,000  EFSF 1.5% 22/01/20 EMtN 800,840 0.24
EUR 421,000  EIB 0.5% 15/11/23 EMTN 431,779 0.13
EUR 400,000  GELF BD ISSUER 1.625% 20/10/26 EMTN 403,480 0.12
EUR 300,300 EURO STABILITY MECH 1.8% 2/11/46 EM 327,486 0.10
EUR 288,000  EFSF 1.7% 13/02/43 eMTN 304,179 0.09
EUR 300,000 HOLCIM FINANC 1.7500% 29/08/29 EMTN 297,900 0.09
EUR 250,000  EFSF 0.2% 28/04/25 0000 247214 0.08
EUR 225,000  CNH IND FIN 1.7500% 12/09/25 EMTN 231,287 0.07
EUR 185,000  EFSF 1.2% 17/02/45 EMTN 174,566 0.05
EUR 100,000  SELP FINANCE SARL 1.25% 25/10/23 100,420 0.03
EUR 80,000  EFSF 1.75% 29/10/20 EMtn 84,732 0.03
19,707,011 5.98
NI T NTEH 20,028,461 6.08
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W iV Bzl SFAt£E BB (%)
FoHF
EENEFIE
EUR 700,000  TELEFONICA EUROP FRN 07/06/66 696,570 0.20
EUR 453,000 TENNET HOLDING FRN 31/12/49 457,304 0.14
EUR 300,000 ABN AMRO BANK NV FRN 30/6/25 EMT 317,499 0.10
EUR 300,000 GAS NATURAL FENOSA FRN 29/12/49 314,910 0.10
GBP 200,000 TELEFONICA EUROPE FRN 29/09/49 249,147 0.08
EUR 200,000 VOLKSWAGEN INTFN FRN 14/12/65 205,900 0.06
2,241,330 0.68
£y
EUR 2,025,000 NETHERLANDS GVT 0% 15/01/22 2,044,785 0.62
EUR 1,342,000 NETHERLANDS GVT 2.75% 15/01/47 1,836,715 0.56
EUR 527,000 NETHERLANDS GVT 0.5% 15/07/26 533,034 0.16
EUR 54,000 NETHERLANDS GVT 0.25% 15/07/25 53,992 0.02
EUR 11,000 NETHERLANDS GVT 2% 15/07/24 12,370 0.00
4,480,896 1.36
HimtE(EESRE)
GBP 760,000  ENEL FIN INTL 5.6250% 14/08/24 EMTN 1,042,763 0.33
EUR 500,000 DEUTSCHE TELEKOM 0.625% 03/04/23 EM 502,650 0.15
EUR 500,000 NN BANK NV NE 0.5000% 10/10/24 EMTN 501,150 0.15
EUR 500,000 AEGON BANK 0.3750% 21/11/24 EMTN 496,450 0.15
EUR 400,000 NN GROUP NV 1.6250% 01/06/27 EMTN 410,014 0.12
EUR 400,000 COMPASS GROUP 0.6250% 03/07/24 EMTN 397,049 0.12
EUR 286,000  SCHAEFFLER FIN 3.25% 15/05/25 REGS 307,161 0.09
EUR 300,000 ING BANK NV 0.7% 16/04/20 EMTN 304,839 0.09
EUR 300,000 IBERDROLA INTL BV 1.125% 21/4/26 EM 300,945 0.09
EUR 300,000  GAS NAT FENOS 1.2500% 19/04/26 EMTN 300,570 0.09
EUR 300,000 ING GROEP NV 1.3750% 11/01/28 EMTN 299,040 0.09
EUR 300,000 DE VOLKSBANK NV 0.75% 18/05/27 EMT 298,915 0.09
EUR 250,000 ASML HOLDING NV 1.375% 07/07/26 258,735 0.08
EUR 258,000 DEUTSCHE BAHN FIN 0% 19/07/21 EMTN 257,123 0.08
EUR 200,000  ASML HOLDING NV 3.375% 19/09/23 231,780 0.07
EUR 225,000 AHOLD DELHAIZE 0.8750% 19/09/24 225,218 0.07
GBP 195,000 VOLKSWAGEN FIN 2.25% 12/04/25 EMTN 220,937 0.07
EUR 206,000  AIRBUS FINANCE BV 0.875% 13/05/26 205,073 0.06
EUR 180,000  NEDER FINANCIER 0.125% 20/04/22 EMT 181,240 0.06
EUR 170,000 BMW FINANCE NV 0.5% 21/01/20  EMTN 171,887 0.05
GBP 150,000 LAFARGEHOLCIM FIN 3% 12/05/32 EMTN 167,299 0.05
EUR 150,000  ENEXIS HOLDING 1.5% 20/10/23 EMTN 157,702 0.05
EUR 125,000 ASML HOLDING NV 1.625% 28/05/27 129,575 0.04
EUR 100,000 NN GROUP NV 0.875% 13/01/23  REGS 101,640 0.03
7,469,755 227
FTHEH 14,191,981 431
—a2—P—F R
EfE
NZD 977,000 NEW ZEALAND 2.5% 20/09/40 0940 CPI 640,639 0.19
640,639 0.19
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W iV Bzl SFAt£E BB (%)
E Bt E(E B )
EUR 450,000  ASB FINANCE L 0.6250% 18/10/24 EMTN 451,485 0.14
EUR 400,000  WESTPAC SEC NZ/LDN 0.125% 16/06/21 400,834 0.12
852,319 0.26
=a2—U—FURE 1,492,958 0.45
Nz —
£y
NOK 3,445,000 NORWEGIAN GVT 1.75% 13/03/25 477 358,232 0.11
358,232 0.11
HimtE(EESRE)
EUR 100,000  STATOIL ASA 0.75% 09/11/26 EMTN 98,770 0.03
98,770 0.03
IV —E 457,002 0.14
=K
EfE
PLN 3,805,000 POLAND GVT BOND 2.25% 25/04/22 0422 901,823 0.28
PLN 3,215,000 POLAND GVT BOND 3.25% 25/07/25 0725 776,226 0.24
EUR 275,000  REP OF POLAND 0.5% 20/12/21 EMTN 279,818 0.08
EUR 215,000  REP OF POLAND 1% 25/10/28 EMTN 210,270 0.06
2,168,137 0.66
R—F K 2,168,137 0.66
FIIH I
RpR{E 3% (ABS)
EUR 700,000  VERSE 4 SNR 2.423% 12/02/21 565,892 0.17
EUR 200,000  VERSE 5 SEN 0.8500% 12/02/22 200,000 0.06
765,892 0.23
EfE
EUR 999,887  PORTUGUESE OT'S 4,1250% 14/04/27 1,187,365 0.35
EUR 202,000 OBRIGACOES TESOURO 4.8% 15/06/20 225,832 0.07
EUR 71,000  OBRIGACOES DO TESO 4.1000% 15/02/45 83,461 0.03
EUR 94  OBRIGACOES TESOURO 2.875% 21/07/26 103 0.00
1,496,761 0.45
HimthiE(EESFE)
EUR 500,000 BANCO COMER PTG 0.75% 31/05/22 505,932 0.16
EUR 300,000 BANCO SAN TOTTA 1.2500% 26/09/27 303,829 0.09
EUR 300,000 MONTEPIO GERA 0.8750% 17/10/22 EMTN 301,500 0.09
1,111,261 0.34
BRIV 3,373,914 1.02
i=at e
£y
EUR 440,000  SLOVAKIA GOVT 1.375% 21/01/27 228 465,968 0.14
EUR 375,000  SLOVAKIA GOVT 2.0000% 17/10/47 388,538 0.12
854,506 0.26
2 X T2 854,506 0.26
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i #Em §HAN A &E B HE (%)
ARy
EfE
EUR 305,000 REP OF SLOVENIA 1.75% 03/11/40 RS78 303,728 0.09
303,728 0.09
2 R=7 5 303,728 0.09
ALV
ReBRfE 3% (ABS)
EUR 164,766 DRVES 4 A FRN 21/04/28 165,169 0.05
165,169 0.05
ReBrfE#: (CMO)
EUR 94,303 SRFFT 2017-1A FRN 26/04/63 89,588 0.03
89,588 0.03
EESFIE
EUR 400,000 BANKIA SA FRN 22/05/24 MTN 415,771 0.13
415,771 0.13
EfE
EUR 2,438,000 SPANISH GOV'T 4.4000% 31/10/23 2,966,558 0.91
EUR 2,582,000 BONOS Y OBLIG DEL ES 0.4% 30/04/22 2,601,365 0.79
EUR 2,323,000 BONOS Y OBLIG DEL ES 2.35% 30/07/33 2,378,673 0.72
EUR 2,220,000 BONOS Y OBLIG DEL EST 2.9% 31/10/46 2,281,212 0.69
EUR 1,991,000 SPANISH GOVT 0.55% 30/11/19 CPIL 2,113,813 0.64
EUR 1,400,000 SPANISH GVT 1.4% 31/01/20 1,449,000 0.44
EUR 1,357,000 SPANISH GOV'T 1.4500% 31/10/27 1,349,808 0.41
EUR 944,000 BONOS Y OBLIG DEL  5.5000% 30/04/21 1,114,770 0.34
EUR 1,000,000 FADE 0.0310% 17/06/20 1,000,610 0.30
EUR 915,000 BONOS Y OBLIG DE EST 1.15% 30/07/20 945,607 0.29
EUR 910,000 BONOS Y OBLIG DEL ES 0.75% 30/07/21 931,704 0.28
EUR 527,000 BONOS Y OBLIG DEL ES 4.7% 30/07/41 729,105 0.22
EUR 408,000 BONOS Y OBLIG DEL EST 3.45% 30/7/66 440,681 0.13
EUR 258,000 SPANISH GVT 4.6% 30/07/19 278,072 0.08
EUR 155,000 SPANISH GVT 0.65% 30/11/27 CPI 165,085 0.05
EUR 38,000 KINGDOM OF SPAIN 0.3% 30/11/21 CPI 41,000 0.01
EUR 1,000 SPANISH GVT 4.8% 31/01/24 1,246 0.00
20,788,309 6.30
gt AE (F 2 S FME)
EUR 1,100,000 CAIXABANK SA 1.125% 17/05/24  EMTN 1,103,241 0.34
EUR 500,000 FADE 0.85% 17/09/19 508,971 0.16
EUR 400,000 CAJA RURAL NAVARRA 0.625% 01/12/23 399,970 0.12
EUR 400,000 BANCO SABADEL 0.8750% 05/03/23 EMTN 396,160 0.12
EUR 300,000 SANTAN CONSUMER FIN 1.5% 12/11/20 E 311,054 0.09
EUR 300,000 BANKIA SA 1% 14/03/23 309,060 0.09
EUR 200,000 SANTAN CONS F 0.5000% 04/10/21 EMTN 200,780 0.06
EUR 200,000 BANCO DE SABADELL 1% 26/04/27 200,349 0.06
EUR 200,000 IBERCAJA BANCO 0.25% 18/10/23 eMTN 197,352 0.06
EUR 100,000 BANCO POPULAR ESPANOL 1% 07/04/25 101,787 0.03
EUR 100,000 CAJA RURAL DE NAVARRA 0.5% 16/03/22 100,612 0.03
3,829,336 1.16
ARA L F 25,288,173 7.67
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W iV EAL] A 4R B HR (%)
Ay z—FT
EENEFIR
SEK 9,000,000 VOLVO TREASURY AB FRN 24/08/18 EMTN 915,935 0.28
EUR 150,000 NORDEA BANK AB FRN 10/11/25  EMTN 155,742 0.05
1,071,677 0.33
E &
SEK 9,245,000 SWEDISH GVT 5% 01/12/20 1047 1,088,647 0.33
SEK 6,190,000 SWEDISH GVT 2.5% 12/05/25 1058 728,169 0.22
1,816,816 0.55
HimtE(EESRE)
SEK 16,000,000 STADSHYPOTEK 4.5000% 21/09/22 1586 1,915,244 0.59
SEK 15,100,000 SWEDBANK HYPOT 1.0000% 15/06/22 191 1,560,485 0.47
EUR 860,000 STADSHYPOTEK AB 0.05% 20/06/22 858,280 0.26
GBP 450,000 SKANDINAVISKA EN 1.25% 05/08/22 GMT 504,213 0.15
EUR 500,000 SVENSKA HANDELS 0.25% 28/02/22 EMTN 499,550 0.15
EUR 400,000 SVENSKA HANDEL 1.125% 14/12/22 EMT 414,590 0.13
EUR 200,000 SWEDBANK HYPOTEK AB 0.15% 10/02/21 201,609 0.06
EUR 175,000 SEB 0.625% 30/01/23 EMTN 178,826 0.05
6,132,797 1.86
A —F L E 9,021,290 2.74
AAA
EENEFIR
EUR 505,000 UBS AG FRN 12/02/26 565,600 0.17
EUR 250,000 CREDIT SUISSE FRN 17/07/25 EMTN 252,393 0.08
817,993 0.25
E &
CHF 2,184,000 SWISS GVT 1.5% 24/07/25 2,126,412 0.64
CHF 647,000 SWISS GVT 1.5% 30/04/42 709,250 0.22
CHF 214,000 SWISS GOVT 1.25% 28/05/26 206,582 0.06
3,042,244 0.92
iR E (E e SAIE)
EUR 931,000 CRED SUISSE LDN 1.125% 15/09/20 957,059 0.29
957,059 0.29
AAAEt 4,817,296 1.46
AFYR
RpR{E 2% (ABS)
GBP 360,000 DELAM 2014-1 A2 FRN 19/05/21 406,674 0.13
GBP 200,000 NDFT 2017-1 A FRN 15/07/25 225,493 0.07
GBP 158,000 PCLF 2017-2 AFRN 15/06/23 178,174 0.05
GBP 113,000 PCLF 2017-1A FRN 15/06/22 127,387 0.04
GBP 101,000 MOTOR 16-1 C FRN 25/11/25 115,542 0.04
GBP 185,000 TURBF 6 A FRN 20/02/23 114,245 0.03
GBP 100,000 MOCA 2017-1 AFRN 20/12/27 106,981 0.03
GBP 139,000 MOCA 2016-1 AFRN 20/10/24 38,192 0.01
1,312,688 0.40



NPEB/>-3—RE 7Y 7RUK - T7RFC/FD

B B Eadik] Rl A AR BHILE (%)
KB 2R (CMO)
GBP 700,000  RIPON 1X C1 FRN 20/08/56 788,737 0.25
GBP 225,000  OATH 1 A FRN 25/02/46 244,127 0.07
GBP 200,000 LAN2017-1X2A FRN 22/12/69 226,050 0.07
GBP 200,000  LAN 2017-1X 1A FRN 22/12/69 225,395 0.07
GBP 224,000 HWKSM 2016-1 AFRN 25/05/53 211,306 0.06
GBP 175,000  RIPON 1X B1 FRN 20/08/56 197,596 0.06
GBP 185,000  FSQ 2016-2 AFRN 16/08/58 189,129 0.06
GBP 465,000 LAN 2015-1X 1A FRN 22/12/54 157,320 0.05
GBP 155,000 WARW A 2 FRN 21/09/49 125,995 0.04
GBP 100,000  RMS 29 B FRN 20/12/46 113,818 0.03
GBP 100,000  HWKSM 2016-1 B FRN 25/05/53 113,658 0.03
GBP 100,000  RIPON 1X Al FRN 20/08/56 106,570 0.03
GBP 100,000  RMS 30 A FRN 20/03/50 103,962 0.03
GBP 100,000  CASTE 2017-1 AFRN 25/10/44 102,463 0.03
GBP 495,000  ESAIL 06-1X A2C FRN 10/06/44 64,235 0.02
GBP 100,000  RMS 25 Al FRN 16/12/50 45,128 0.01
GBP 115,000  GMG 2015-2 AFRN 16/02/54 22,165 0.01
3,037,654 0.92
ekt (CMBS)
GBP 100,000  WARW 2 C FRN 21/09/49 113,880 0.04
EUR 185,000  ESTON 2006-1 A1B FRN 19/04/21 35,091 0.01
148,971 0.05
EEEFIE
GBP 1,050,000  BARCLAYS PLC FRN 06/10/23 . 1,196,000 0.37
GBP 625,000 HSBC HOLDINGS FRN 13/11/26 DIP 706,243 0.21
EUR 525,000 LLOYDS BK GR PLC FRN 21/06/24 EMTN 536,933 0.16
GBP 224,000  SSE PLC FRN 29/12/49 262,457 0.08
2,701,633 0.82
Exiy
GBP 5,667,000 UK TREAS GILT 2% 07/09/25 6,837,520 2.07
GBP 4,666,000 UK TSY GILT 3.7500% 07/09/19 5,538,825 1.67
GBP 3,053,000 UK TSY GILT 4.2500% 07/12/46 5,328,318 1.61
GBP 1,977,000 UK TREASURY 4.25% 07/03/36 3,118,549 0.95
GBP 1,767,065 UK TREASURY 3.5% 22/01/45 2,711,150 0.82
GBP 1,621,000  UNITED KINGDOM GILT 0.5% 22/07/22 1,804,794 0.55
GBP 1,045,000 UK TREASURY 4.75% 07/12/30 1,639,004 0.50
GBP 791,000 UK TREASURY 4.25% 07/12/55 1,537,436 0.47
GBP 1,058,000 UK TREASURY 5% 07/03/25 1,526,874 0.46
GBP 888,000 UK TREASURY 4.25% 07/09/39 1,445,662 0.44
GBP 726,128 UK TREASURY 4% 22/01/60 1,410,722 0.43
GBP 743,000 UK TREASURY 3.5% 22/07/68 1,391,130 0.42
GBP 591,000 UK TREASURY 3.75% 07/09/20 722,459 0.22
GBP 322,000 UK TREASURY 3.75% 22/07/52 556,793 0.17
GBP 287,000 UK TREASURY 4.50% 07/09/34 458,021 0.14
GBP 301,000 UK TREASURY 1.75% 22/07/57 348,150 0.11
36,375,407 11.03
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W iV EAL] A 4R B HR (%)
saliifi-¢:3
EUR 125,000 CHANNEL LINK FRN 30/06/50 A8 129,692 0.04
EUR 100,000 CHANNEL LINK FRN 30/06/50 A7 101,736 0.03
231,428 0.07
AT T T YT/ ET AR
GBP 635,000 CRH FIN UK PLC 4.125% 02/12/29 EMTN 822,696 0.25
822,696 0.25
HimthE(EE SFE)
GBP 1,045,000 LCR FINANCE PLC 4.5% 07/12/28 REGS 1,517,784 0.46
GBP 1,000,000 CENTRICA PLC 4.375% 13/03/29 1,300,931 0.39
GBP 625,000 BUPA FINANCE 5% 08/12/26 820,491 0.25
GBP 550,000 PRUDENTIAL FIN 6.125% 19/12/31 EMTN 815,277 0.25
GBP 625,000 UNI OF OXFORD 2.5440% 08/12/17 743,442 0.23
GBP 500,000 BRITISH TELECOM 5.75% 07/12/28 721,297 0.22
EUR 700,000 ABBEY NATL TREAS 0.875% 13/1/20 EMT 711,619 0.22
GBP 600,000 CADENT FINANC 1.1250% 22/09/21 EMTN 670,963 0.20
GBP 575,000 CADENT FINANC 2.7500% 22/09/46 EMTN 621,045 0.19
GBP 400,000 ABBEY NATL TREAS 5.25% 16/02/29 EMT 601,927 0.18
GBP 380,000 LLOYDS BANK P 7.5000% 15/04/24 EMTN 572,479 0.17
EUR 500,000 NATIONWIDE BLDG 2.25% 25/06/29 EMTN 563,987 0.17
GBP 378,000 BAT INTL FINA 4.0000% 04/09/26 EMTN 479,897 0.15
EUR 428,000 BAT INT FIN 2.75% 25/03/25 EMTN 475,551 0.14
GBP 400,000 CENTRICA PLC 7% 19/09/18 EMTN 469,899 0.14
EUR 450,000 NATIONWIDE BLDG 0.5% 29/10/19 EMTN 454,054 0.14
EUR 450,000 BRITISH TELEC 1.0000% 21/11/24 EMTN 445,905 0.14
EUR 423,000 BP CAPITAL PLC 1.109% 16/2/23 EMTN 436,754 0.13
EUR 400,000 BP CAPITAL PLC 1.117% 25/01/24 EMTN 411,080 0.12
EUR 325,000 CREDIT SUISS AG LDN 1% 07/06/23 EMT 332,595 0.10
EUR 263,000 SKY PLC 2.5% 15/09/26 EMT 288,953 0.09
GBP 200,000 LLOYDS BANK 5.125% 7/03/25 EMTN 280,226 0.09
GBP 200,000 LLOYDS BK GR 2.2500% 16/10/24 EMTN 227,442 0.07
GBP 200,000 WPP FINANCE 2013 2.875% 14/09/46 EM 195,279 0.06
EUR 175,000 YORKSHIRE BUILDG 0.375% 11/04/23 EM 175,205 0.05
EUR 162,000 IMPERIAL BRAND FIN 1.375% 27/01/25 163,814 0.05
EUR 125,000 ANZ NEW ZEALAND 0.125% 22/09/23 EMT 122,875 0.04
GBP 50,000 NETWORK RAIL 4.75% 29/11/35 EMTN 80,646 0.02
14,701,417 4.46
AXY ZE 59,331,894 18.00
TAUA
EENEAE
EUR 976,000 GOLDMAN SACHS FRN 29/04/19 EMTN 983,515 0.30
EUR 850,000 BANK OF AMERICA CORP FRN 7/2/25 EM 872,695 0.26
EUR 175,000 BANK OF AMER CORP FRN 04/05/27 EMTN 182,600 0.06
2,038,810 0.62
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B i 8t i BRICE (%)
AL (EE R

EUR 1,025,000  BAT CAPITAL C 1.1250% 16/11/23 EMTN 1,041,479 0.32
EUR 900,000  COCA COLA CO 0.75% 09/03/23 914,218 0.28
GBP 800,000  INTL BK REC&DEV 0.75% 07/12/21 897,015 0.27
GBP 775,000  WELLS FARGO & CO 2% 28/07/25  EMTN 872,348 0.26
EUR 750,000  THERMO FISHER 1.4000% 23/01/26 751,350 0.23
GBP 600,000  WELLS FARGO & CO 2.125% 20/12/23 EM 687,835 0.21
EUR 625,000  AT&T INC 1.0500% 04/09/23 629,811 0.19
EUR 550,000  CITIGROUP INC 0.75% 26/10/23 EMTN 550,908 0.17
EUR 500,000  MORGAN STANLEY 1% 02/12/22 GMTN 510,025 0.15
EUR 500,000  NESTLE HOLDING 0.8750% 18/07/25 DIP 504,950 0.15
EUR 400,000  JP MORGAN CHASE 1.5% 26/10/22 EMTN 420,064 0.13
EUR 325,000  VERIZON COMM 12.8750% 15/01/38 20Y 329,934 0.10
GBP 200,000  BANK OF AMERICA 7% 31/07/28 EMTN 324,785 0.10
EUR 300,000  MCDONALDS CORP 1% 15/11/23 GMTN 304,801 0.09
EUR 300,000  GENERAL ELECTRIC CO 0.375% 17/05/22 299,692 0.09
EUR 250,000  THERMO FISHER 1.9500% 24/07/29 252,000 0.08
EUR 250,000  US BANCORP 0.8500% 07/06/24 EMTN 251,415 0.08
EUR 250,000  VERIZON COMM I 1.8750% 26/10/29 12Y 248,825 0.08
GBP 200,000  VERIZON COMM 3.125% 02/11/35 221,708 0.07
EUR 193,000 COCA COLA CO 1.875% 22/09/26 207,271 0.06
EUR 200,000  GENERAL ELECTRIC CO 2.125% 17/05/37 198,820 0.06
EUR 150,000  BECTON DICKINSON 1.9% 15/12/26 152,613 0.05
EUR 100,000  ZF NA CAPITAL 2.75% 27/04/23 109,100 0.03
EUR 107,000  COCA COLA CO 1.125% 09/03/27 108,017 0.03
EUR 100,000  THERMO FISHER SCIEN 1.5% 01/12/20 103,478 0.03
EUR 100,000  AT&T INC 3.1500% 04/09/36 102,480 0.03
10,994,942 3.34

T AUTIFT 13,033,752 3.96

BEA M AR 317,298,952 96.29

(1) 50 A O
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2017412 31 A BIAE

wEEY #EGEY) T 191 REBHERE (=—1)
EUR 16,923,212 GBP 15,000,414 January 16,2018 33,167
EUR 1,954,486 CHF 2,283,613 January 16,2018 713
EUR 1,057,425 DKK 7,867,196 January 16,2018 704
SEK 17,910 EUR 1,792 January 16,2018 26
CHF 2,142 EUR 1,831 January 16,2018 1
JPY 160,033 EUR 1,186 January 16,2018 1
SEK 317 EUR 31 January 16,2018 0
SEK 236 EUR 23 January 16,2018 0
SEK 166 EUR 16 January 16,2018 0
SEK 121 EUR 12 January 16,2018 0
SEK 107 EUR 10 January 16,2018 0
SEK 92 EUR 9 January 16,2018 0
SEK 39 EUR 3 January 16,2018 0
SEK 36 EUR 3 January 16,2018 0
SEK 25 EUR 2 January 16,2018 0
SEK 18 EUR 1 January 16,2018 0
CHF 37 EUR 32 January 16,2018 0
CHF 19 EUR 17 January 16,2018 0
CHF 28 EUR 24 January 16,2018 0
SEK 14 EUR 1 January 16,2018 0
CHF 3 EUR 2 January 16,2018 0
CHF 11 EUR 9 January 16,2018 0
CHF 12 EUR 11 January 16,2018 0
CHF 4 EUR 3 January 16,2018 0
CHF 14 EUR 12 January 16,2018 0
DKK 97 EUR 13 January 16,2018 0
CHF 0 EUR 0 January 16,2018 0
SEK 0 EUR 0 January 16,2018 0
DKK 0 EUR 0 January 16,2018 0
CHF 1 EUR 1 January 16,2018 0
CHF 2 EUR 1 January 16,2018 0
DKK 15 EUR 2 January 16,2018 0
DKK 130 EUR 17 January 16,2018 0
DKK 37 EUR 5 January 16,2018 0
DKK 44 EUR 5 January 16,2018 0
DKK 50 EUR 6 January 16,2018 0
DKK 16 EUR 2 January 16,2018 0
DKK 6 EUR 0 January 16,2018 0
DKK 7 EUR 1 January 16,2018 0
DKK 10 EUR 1 January 16,2018 0
DKK 68 EUR 9 January 16,2018 0
CHF 4 EUR 3 January 16,2018 0
GBP 0 EUR 0 January 16,2018 0
DKK 7,376 EUR 990 January 16,2018 0
GBP 11 EUR 13 January 16,2018 0
GBP 14 EUR 16 January 16,2018 0
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BEEY) BEGEY) it 15 REJHE (2—m)
GBP 19 EUR 22 January 16,2018 0
GBP 28 EUR 32 January 16,2018 (1)
GBP 30 EUR 34 January 16,2018 1)
GBP 71 EUR 81 January 16,2018 1)
GBP 83 EUR 95 January 16,2018 2)
GBP 94 EUR 108 January 16,2018 2)
GBP 128 EUR 147 January 16,2018 3)
GBP 182 EUR 209 January 16,2018 “4)
GBP 245 EUR 281 January 16,2018 %)
JPY 120,069 EUR 904 January 16,2018 (13)
JPY 290,096 EUR 2,180 January 16,2018 27)
GBP 13,845 EUR 15,858 January 16,2018 (270)
JPY 28,835,945 EUR 216,314 January 16,2018 (2,271)
JPY 128,284,593 EUR 965,971 January 16,2018 (13,741)
EUR 1,913,246 SEK 19,033,636 January 16,2018 (19,505)
EUR 98,655 JPY 13,151,371 January 16,2018 1,036
EUR 155,278 GBP 137,075 January 16,2018 935
EUR 34,772 GBP 30,356 January 16,2018 591
EUR 17,933 CHF 20,885 January 16,2018 64
EUR 1,748 JPY 233,108 January 16,2018 18
EUR 1,300 JPY 173,316 January 16,2018 14
EUR 918 JPY 122,495 January 16,2018 10
EUR 671 JPY 89,559 January 16,2018 7
EUR 593 JPY 79,136 January 16,2018 6
EUR 507 JPY 67,614 January 16,2018 5
EUR 215 JPY 28,675 January 16,2018 2
EUR 203 JPY 27,136 January 16,2018 2
EUR 350 GBP 309 January 16,2018 2
EUR 138 JPY 18,474 January 16,2018 1
EUR 102 JPY 13,663 January 16,2018 1
EUR 145 GBP 128 January 16,2018 1
EUR 82 JPY 10,982 January 16,2018 1
EUR 2,172 DKK 16,173 January 16,2018 0
EUR 40 CHF 47 January 16,2018 0
EUR 16 CHF 19 January 16,2018 0
EUR 3 JPY 500 January 16,2018 0
EUR 9 DKK 67 January 16,2018 0
EUR 21 DKK 163 January 16,2018 0
EUR 11 DKK 88 January 16,2018 0
EUR 22 CHF 25 January 16,2018 0
EUR 190 GBP 169 January 16,2018 0
EUR 16 SEK 164 January 16,2018 0
EUR 21 SEK 215 January 16,2018 0
EUR 39 SEK 394 January 16,2018 0
EUR 9,702 DKK 72,255 January 16,2018 3)
EUR 4,015 CHF 4,697 January 16,2018 3)
EUR 3,931 SEK 39,271 January 16,2018 (57
EUR 17,554 SEK 175,226 January 16,2018 (238)
JPY 13,689,406,934 EUR 103,238,565 January 16,2018 (1,624,835)
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HEE) HEGEY) i 4] FREBHELE (2—n)

EUR 17,571,252 GBP 15,530,000 March 13,2018 110,921
RUB 91,620,000 EUR 1,273,384 February 13,2018 48,458
SEK 17,100,000 EUR 1,710,958 February 15,2018 25,410
SEK 5,100,000 EUR 513,088 February 15,2018 4,775
NOK 12,200,000 EUR 1,233,185 February 15,2018 3,614
SEK 5,100,000 EUR 514,320 February 15,2018 3,544
EUR 300,872 NOK 2,940,000 February 15,2018 2,824
EUR 6,128,876  DKK 45,605,000 March 13,2018 1,845
EUR 165,746  NOK 1,618,681 February 15,2018 1,649
EUR 164,494  NOK 1,607,732 February 15,2018 1,507
NOK 3,050,000 EUR 307,800 February 15,2018 1,400
NOK 3,050,000 EUR 307,803 February 15,2018 1,396
EUR 3,064,776  DKK 22,805,000 March 13,2018 924
NOK 4,950,000 EUR 501,107 February 15,2018 709
NOK 1,525,000 EUR 153,948 February 15,2018 651
EUR 65796  NOK 643,015 February 15,2018 609
NOK 2,475,000 EUR 250,430 February 15,2018 478
NOK 1,525,000 EUR 154,176 February 15,2018 423
EUR 34951  NOK 341,318 February 15,2018 349
NOK 706,844 EUR 71,364 February 15,2018 294
EUR 67,731 GBP 60,000 March 13,2018 273
NOK 2,475,000 EUR 250,721 February 15,2018 186
EUR 19932 NOK 195,000 February 15,2018 164
EUR 16,811 USD 20,000 March 13,2018 144
EUR 263,251 SEK 2,600,000 February 15,2018 (758)
USD 386,826 EUR 325,000 February 15,2018 (2,125)
USD 386,272 EUR 325,000 February 15,2018 (2,587)
EUR 535869  NZD 920,000 March 13,2018 (7,832)
USD 1,432,597 EUR 1,210,000 February 15,2018 (14,244)
EUR 1,898,117 SEK 19,000,000 March 13,2018 (31,238)
USD 1423264  NZD 2,060,000 February 15,2018 (31,730)
(1,501,641)
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B@prsar
EUR 37 FUT EURO BTP 10YR 6% Mar 2018 5,066,040 (86,580)
EUR 145 FUT EURO SCHATZ 2YR 6% Mar 2018 16,233,475 (23,925)
USD 39 FUT US NOTE 10YR 6% Mar 2018 4,042,945 (33,190)
USD 63 FUT US NOTE 5YR 6% Mar 2018 6,120,979 (16,403)
USD 9 FUT US ULTRA NOTE 10YR 6% Mar 2018 1,004,086 471)
32,467,525 (160,569)
TN g

EUR (88) FUT EUR OAT Mar 2018 (13,684,880) 140,710
EUR (18) FUT EURO BOBL 5YR 6% Mar 2018 (2,368,980) 19,038
EUR (56) FUT EURO BUND 10YR 6% Mar 2018 (9,060,240) 61,410
EUR 4) FUT EURO BUXL 30YR 4% Mar 2018 (658,000) 6,245
EUR (49) FUT SHORT EURO-BTP 3YR 6% Mar 2018 (5,543,370) 19,010
USD ) FUT US LONG BD 20YR 6% Mar 2018 (639,178) 2,262
GBP (80) FUT LONG GILT 10YR 4% Mar 2018 (11,271,949) (56,520)
USD 13) FUT US ULTRA BOND 30YR 6% Mar 2018 (1,819,649) (3,313)
(45,046,246) 188,842

28,273



NPEB/>-3—RE 7Y 7RUK - T7RFC/FD

FAVENE IS

2017412 H 31 H B
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i s 3
i T Eza] T (2—m) (m—n) (2—n)
B ar

EUR 2,492,000 P EUR/USD 1.15 13/03/18 March 13, 2018 4,999 4,999 0
EUR 2,338,000 P EUR/USD 1.15 15/03/18 March 15, 2018 7,713 3,405 (4,308)
12,712 8,404 (4,308)

12,712 8,404 (4,308)

SRIAD T

2017412 31 A BIfE

. ; RAmALE REBUAL

yi= £ N

GBP 2,334,377 Receive Floating (LIBOR 6M) - Pay Fixed (0.94875%) July 06, 2022 (6,242) 6,778
HUF 220,400,000 Receive Floating (BUBOR 6M) - Pay Fixed (2.003%) September 20, 2022 (3,580) (42,604)
HUF 112,820,000 Receive Floating (BUBOR 6M) - Pay Fixed (2.006%) September 20, 2022 (1,836) (21,860)

PLN 2,960,000 Receive Fixed (2.707%) - Pay Floating (WIBOR 6M) September 20, 2022 1,741 7,498

PLN 1,580,000 Receive Fixed (2.711%) - Pay Floating (WIBOR 6M) September 20, 2022 934 4,069

EUR 2,830,373 Receive Fixed (0.81%) - Pay Floating (EURIBOR 6M) August 14, 2026 1,530 15,514

EUR 769,260 Receive Fixed (1.5751%) - Pay Floating (EURIBOR 6M) July 04, 2042 710 17,302
EUR 1,599,395 Receive Fixed (1.424%) - Pay Floating (EURIBOR 6M) July 04, 2042 0 (20,791)
GBP 388,486 Receive Floating (LIBOR 6M) - Pay Fixed (1.4455%) December 01, 2067 (289) (22,881)

GBP 108,597 Receive Floating (LIBOR 6M) - Pay Fixed (1.239%) December 20, 2067 (20) 2,693
(7,052) (54,282)
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N A

5 7t W W] semmR

WM | EL LA ¥ —ORE FART QAR IR AT, (GiehED T RN RE & Aif L B ATV ET,
- LM KEEFDT - TTA =7 7 v FRER A TERERN G LET. B, ALEECEERET 5 Ha s
NE—7 7 K
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O30 D EAERE
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3 T—=BN=F « R"=J A R
wom ol = Blkmear roalm oxlm s BEEEw g e
. (WWVAHM mﬁmﬁ%%m¢ﬁkm$m #E

mz (B2 L T me

Gy Bl &g YK O s % =%
M M % % % % % =7 H
1144 (20154118 9 R) 8,773 30 AN0.5 13,562 Al.1 103.5 A 9.7 1.9 13,619
158 (20155128 7 ) 8, 768 30 0.3 13, 606 0.3 99. 4 A 8.2 2.0 12,532
1164 (201641 B 7 R) 8,712 30 A0. 3 13,633 0.2 96. 3 A 5.1 0.9 11,728
11TH# (201642 B 8 ) 8, 680 30 A0.0 13,783 1.1 95. 1 A 7.6 0.8 12, 687
11841 (2016523 A 7 ) 8, 697 30 0.5 13,785 0.0 98. 6 A 2.9 0.8 13, 740
1198 (20164 A 7 H) 8, 797 30 1.5 13, 969 1.3 92.4 A 4.5 0.7 14, 829
12041 (201645 B 9 A) 8,817 30 0.6 14, 008 0.3 92.5 A 1.5 0.7 15, 432
121120166 A 7 H) 8, 812 30 0.3 14, 051 0.3 82.5 21.5 0.7 17,013
12 (20167 A 7 H) 8, 963 30 2.1 14, 279 1.6 95.1 6.3 0.6 19, 505
1234 (201648 8 A) 8,908 30 A0. 3 14, 198 AN0. 6 89. 4 3.4 0.5 22, 847
1244 (201649 B 7 R) 8,926 30 0.5 14, 258 0.4 89. 3 3.2 0.5 25, 870
12541 (20164104 7 H) 8,813 30 A0.9 14,133 A0.9 94.9 6.2 0.5 28, 131
1261 (20164114 7 H) 8, 755 30 AO0.3 14,103 AO0. 2 99.6 1.2 0.5 28, 631
1274 (20164128 7 R) 8, 463 30 A3.0 13, 688 N2.9 106. 3 8.3 0.5 28, 438
1284 (20174 1 A 107) 8, 483 30 0.6 13, 743 0.4 97.3 12.8 0.5 29, 599
12981 (01752 B 7 1) 8,457 30 0.0 13,730 AO0. 1 93.1 11.3 0.5 32, 869
1304 (201743 B 7 R) 8,412 30 A0. 2 13, 687 ANO. 3 99. 4 11.5 0.5 34, 029
13181 (201744 B 7 R) 8,453 30 0.8 13, 794 0.8 97.8 3.9 0.5 34, 199
132 (201745 A 8 H) 8, 430 30 0.1 13, 808 0.1 100. 2 8.9 0.5 31, 607
13341 (20174:6 B 7 R) 8, 502 30 1.2 13,968 1.2 97.4 9.0 0.6 27,193
13481 01T B 7 R) 8,407 30 AO. 8 13, 858 ANO. 8 100. 3 23.8 0.6 25, 883
13581 (01748 A 7 1) 8, 460 30 1.0 13, 959 0.7 99.0 26. 4 0.6 25,413
13641 (01749 5 7 1) 8, 496 30 0.8 14, 049 0.6 95.7 25.0 0.6 25, 864
13741 (20174105 10R) 8, 404 30 AO. 7 13,929 A0.9 99.5 28.5 0.7 25,901
1388 (01T411A 7 H) 8, 395 30 0.2 13,977 0.3 101. 6 32.0 0.7 25, 908
1391 (201748124 7 R) 8, 369 30 0.0 13,967 AO. 1 97.1 28.5 0.7 27, 100
mﬂ@8¢1ﬂ9m 8, 311 30 NO0. 3 13,894 AO0.5 99.6 23.6 0.7 27,174
141801842 7 7 R) 8, 168 30 Al 4 13,719 AlL.3 94. 4 22.4 0.6 27,512
14281 01853 A 7 R) 8, 065 30 A0.9 13, 605 A0.8 93.9 13.4 — 28, 414
14351201854 A 9 A) 8, 085 30 0.6 13, 663 0.4 104.7 18. 4 — 29, 057

(1) FEMEMEOIE IR EIA TR,

E2) ¥77 v FIBEEEEZAANET OT,

£9

(1 3) fEF e RIT B R — TR LR,
(E4) EHFMALROPITIITAES: (TBAERS) DERETEENTEY A,

MEFAALLR ) MEREWILR ) REEFEIERMALE)

KPR L THY
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- JSRFC

AR
y F N AY/ A 4 " f= =
x om omle on o ow|® W 8wV e o RREE
s % = s % =
g ™\ ! % % % % %
20174£10H 101 8, 404 — 13,929 — 99.5 28.5 0.7
51383 10K 8,410 0.1 13,945 0.1 99.5 29.9 0.7
a *
20174E11H 7 H 8,425 0.2 13,977 0.3 101. 6 32.0 0.7
€./
20174E11H 7 H 8, 395 — 13,977 — 101.6 32.0 0
1393 11AR 8, 374 AN0. 3 13,928 A0. 3 96. 7 28.0 0
€./ )
20174E12H 7 H 8, 399 0.0 13, 967 A0. 1 97.1 28.5 0.7
ag "\
20174£12H 7 H 8, 369 — 13, 967 — 97.1 28.5 0.7
1408 120K 8, 346 AN0. 3 13,925 AN0. 3 100. 4 30.9 0.
€IS
201841 H 9 H 8, 341 A0.3 13, 894 ANO0.5 99. 6 23.6 0.7
3 &)
201841 H 9 H 8,311 — 13, 894 — 99.6 23.6 0
1413 1 AR 8, 248 AO0. 8 13,758 AL0 95. 4 24.3 0.6
€./ )
201842 H 7 H 8,198 Al. 4 13,719 Al.3 94. 4 22. 4 0.6
ag ™\
20182 H 7 H 8, 168 — 13,719 — 94. 4 22.4 0.6
1428 2 AR 8, 102 A0. 8 13,594 0.9 96.0 14. 1 -
a *
201843 A 7 H 8, 095 N0.9 13, 605 ANO. 8 93.9 13.4 —
a9 &)
201843 H 7 H 8, 065 — 13, 605 — 93.9 13.4 —
51438 3HFR 8,123 0.7 13,676 0.5 104. 1 18.4 -
€./ )
201844 H 9 H 8,115 0.6 13, 663 0.4 104. 7 18.4 —
(FE1) WIREEMAILOELEAZ, BERIIME T,
(FE2) ¥7 7 FIZBBEREFREZMANETOT, MERMEALE] MEHRLmtR] [REEFGREFRMALSE ) ITRERETH L TEY
7,
(£ 3) Rt RIT R — TR R,
(FE4) EHEMALROPITIIFRANES (TBAIRD) OLFEFEENTHEY XA,
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[Emfzia]
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TEHIR A Ol
(= 5% & # ) (2) | (0.027) |EHMEDEI, BIESHNHOERORITOR I
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(c) % D 1t # H 1 0.010 () Z DA E = 1EREN I 0 OfthE A -+ VER IR O 3 4k HE N4k
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OB EBEFEMEDIER (20184 4 A 9 BEE)

% H _ . H143K
A il il 54 #
TH %
LM« kEfEEaT « 7T9R P —=T 7K 29, 201, 544 99. 2
a—)L - m— % ZOM 243, 952 0.8
BB R FEM R AR 29, 445, 496 100. 0

(1)
(E2)

FEAMAE O B AR X 81 T,

LM - KEfZaT - TR - v =757 > RIZBWT, YIERBIRICEIT 2/MEMEE (84,898, 543T- 1) DI E(EFCM %
(104, 068, 293T-1) 1Z%F3 % Lb#iE81. 6% T,

SMEREGFEIL, Y VERUR O & D S E O X A EE R EAGOMIC L W ERE L2 b o T, k., 47 9 RICBIT &
B L — M iE, 1K RL=106.87H, 1A% a~Y=585M, 177 LT A=31.72[, 1a 7 /L—7/=1.84H, 1001 > KF> 7T
JLET=0. 78/ T9,

(3)

O¥E. Bff. TARUEEMEDIKSR

r H %5 138415K %5 13945K S5 1408 R EAUIEIES F14281K 5 14351K
- 20174E11A 7 HEBUE20174E12 8 7 HBUE (20184 1 A 9 HBUE(20184E 2 A 7 HBU(E|20184E 3 A 7 HBUE[20184E 4 A 9 HBUfE
A A A A A A
A &E 53,249,073, 889 53, 761,447,019 54,481,009, 726 81,552,955, 779 82,258, 343, 131 58,311,545, 810
LM KElgaT 772 <-77/ REFHEE | 26,367,248, 945 27,019, 111,214 27,339, 117, 943 26, 925, 984, 795 27, 694, 843, 357 29, 201, 544, 293
AU 26,881, 824, 944 26, 742, 335, 805 27,141, 891, 783 54, 626, 970, 984 54,563, 499, 774 29,110, 001, 517
B) A& 217,340, 624, 728 26, 660, 509, 930 21,306, 732, 204 54,040, 391, 755 53, 843,925, 191 29,254,052, 729
Heihd: 27,237,819, 668 26,552, 143, 217 27,196, 031, 739 53,928, 253, 162 53,727, 236, 458 29,132, 830, 472
AL 53 Fid 4 92, 583, 480 97, 152, 150 98, 087,490 101, 046, 750 105, 695, 970 107,819, 730
RALMEFE A 10,108, 208 11, 093, 093 12,479, 358 10,974, 422 10,879, 391 13,268, 910
T DAL 113,372 121,470 133,617 117,421 113,372 133,617
(C) #MEEMRIE(A—B) 25,908, 449, 161 27,100, 937,089 21,174, 211,522 21,512,564, 024 28,414, 417,940 29,057, 493, 081
JLAR 30,861, 160, 000 32, 384, 050, 000 32, 695, 830, 000 33, 682, 250, 000 35, 231, 990, 000 35,939, 910, 000
W R AR 4 A 4,952,710,839 | A 5,283,112,911 | A 5,521,552,478 | A 6,169,685,976 | A 6,817,572,060 | A 6,882,416,919
(D) SZIEHROK 3,086, 1160 3,238,405 3,269,5830 3,368,220 3,523,1990 3,593,9910
1O&E-YEEHEE(C/D) 8,395 8, 369 8, 3118 8, 1688 8,065 8,085
<RI >
(1) JEARDIRN
YRR B AR 30, 820, 540, 000
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JeE R A 745,135,745 A 534,165,963 A 244,067,403 Al, 323,957,172 A1, 522,339, 766 A 921,613,613
(B) {EFtHRENE A 10,221,580 A 11,214 563 A 12,612,975 A 11,091,843 A 10,992,763 A 13,402,527
C) L“HEH#E(A+B) 65, 419, 397 13,184,575 A 89,131,161 A 371,729,452 A 248,627,699 179, 951, 431
(D) mIEfIREHERS A 926,179,134 A 926,008, 614 A 978,422,836 A1,148,147,748 A1, 585,029, 603 A1,897,590,572
(B) EBmEEEELES A3, 999, 367,622 A4, 273,136,722 A4, 355,910,991 A4, 548,762,026 A4, 878,218,788 ADb, 056, 958, 048
(Al 4 25 FH 24 %5) (2,318,851,531) | ( 2,405,100,912) | ( 2,398,852,965 | ( 2,453,762,328) | ( 2,529,968,950) | ( 2,540,268,915)
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[Ef&E RS ABU DHABI GOVT 2.5 970 936 100, 069 2022/10/11
ARAB REPUBLIC OF EGYPT 5.577 520 533 57,027 2023/ 2 /21
COLOMBIA GOVT 5.625 520 573 61, 325 2044/ 2 /26
FED REPUBLIC OF BRAZIL 5.625 910 891 95, 327 2041/1/7
FED REPUBLIC OF BRAZIL 5.0 1, 480 1, 328 141, 993 2045/ 1 /27
KUWAIT INTL BOND 3.5 1, 360 1, 336 142, 872 2027/ 3 /20
REPUBLIC OF ARGENTINA 5.625 2,080 2,113 225, 821 2022/ 1/26
REPUBLIC OF ARGENTINA 4.625 410 396 42,372 2023/ 1/11
REPUBLIC OF ARGENTINA 7.5 660 706 75, 466 2026/ 4 /22
REPUBLIC OF ARGENTINA 7.125 690 669 71,570 2036/7/6
REPUBLIC OF ARGENTINA 7.625 180 178 19, 104 2046/ 4 /22
REPUBLIC OF ARGENTINA 6. 875 620 565 60, 439 2048/ 1 /11
REPUBLIC OF ECUADOR 7.875 460 434 46, 458 2028/ 1 /23
REPUBLIC OF INDONESIA 3.75 680 682 72,899 2022/ 4 /25
REPUBLIC OF INDONESIA 5. 875 400 440 47, 057 2024/ 1 /15
REPUBLIC OF INDONESTA 3.85 520 511 54, 648 2027/ 7 /18
REPUBLIC OF INDONESIA 4.625 630 621 66, 454 2043/ 4 /15
REPUBLIC OF INDONESTA 5.125 400 417 44, 608 2045/ 1 /15
REPUBLIC OF INDONESIA 5.125 1, 740 1,815 194, 048 2045/ 1 /15
REPUBLIC OF INDONESIA 5.25 940 1,002 107, 162 2047/1/8
REPUBLIC OF INDONESIA 4.75 200 199 21, 307 2047/ 7 /18
REPUBLIC OF KENYA 6. 875 400 422 45,201 2024/ 6 /24
REPUBLIC OF KENYA 7.25 250 264 28, 222 2028/ 2 /28
REPUBLIC OF NIGERIA 6.5 270 277 29,678 2027/11/28
REPUBLIC OF NIGERIA 7.143 310 325 34, 798 2030/ 2 /23
REPUBLIC OF PERU 6. 55 90 115 12, 373 2037/ 3 /14
REPUBLIC OF PERU 5.625 460 557 59, 544 2050/11/18
REPUBLIC OF POLAND 4.0 1, 150 1, 196 127, 827 2024/ 1 /22
RUSSIA GOVT 4.5 1, 000 1,032 110, 386 2022/4/4
RUSSIA GOVT 4. 875 800 844 90, 262 2023/9/16
RUSSIA GOVT 7.5 36 41 4,472 2030/ 3 /31
T-NOTE INFLATION INDEX 2.125 220 317 33,933 2040/ 2 /15
T-NOTE INFLATION INDEX 2.125 380 544 58,175 2041/ 2 /15
T-NOTE INFLATION INDEX 0.75 1,920 2,043 218, 399 2042/ 2 /15
T-NOTE INFLATION INDEX 0. 625 3, 390 3,432 366, 798 2043/ 2 /15
T-NOTE INFLATION INDEX 1. 375 430 506 54, 149 2044/ 2 /15
US TREASURY BOND 3.75 21,520 24, 399 2,607,626 2043/11/15
US TREASURY BOND 3.625 1, 200 1,334 142, 596 2044/ 2 /15
US TREASURY BOND 2.5 2,020 1,829 195, 503 2045/ 2 /15
US TREASURY BOND 3.0 5, 880 5,870 627, 389 2045/ 5 /15
US TREASURY BOND 3.0 15, 780 15, 725 1, 680, 545 2047/ 2 /15
US TREASURY BOND 3.0 4,424 4, 406 470, 946 2047/ 5 /15
US TREASURY BOND 2.75 7, 550 7,152 764, 381 2047/ 8 /15
US TREASURY NOTE 1.5 660 659 70, 435 2018/ 8 /31
US TREASURY NOTE 1.5 43, 800 43, 575 4, 656, 952 2019/ 2 /28
US TREASURY NOTE 1.875 3, 700 3,651 390, 260 2020/12/15
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[E&E RS US TREASURY NOTE 1.375 4,900 4,742 506, 828 2021/ 5/31

US TREASURY NOTE 1. 875 350 341 36, 545 2022/ 1 /31

US TREASURY NOTE 1.875 8, 650 8, 432 901, 170 2022/ 4 /30

US TREASURY NOTE 1. 875 3,370 3,276 350, 121 2022/ 8 /31

US TREASURY NOTE 2.125 9, 480 9, 289 992, 785 2022/12/31

US TREASURY NOTE 1. 625 15, 550 14, 819 1, 583, 735 2023/ 5 /31

US TREASURY NOTE 2.125 580 562 60, 151 2024/ 3 /31

US TREASURY NOTE 2.0 1, 960 1, 885 201, 503 2024/ 5 /31

US TREASURY NOTE 2.0 57, 260 55, 038 5,882,011 2024/ 6 /30

US TREASURY NOTE 2.25 4, 140 4,003 427, 820 2025/11/15

US TREASURY NOTE 1.5 4,610 4,178 446, 521 2026/ 8 /15

US TREASURY NOTE 2.75 120 119 12, 800 2028/ 2 /15

US TREASURY NOTE 2.75 9, 590 9, 085 970,916 2047/11/15

US TREASURY NOTE 3.0 4, 290 4,276 456, 985 2048/ 2 /15

M5 {EEEE%4: | PROVINCIA DE BUENOS AIRE 6.5 520 538 57,526 2023/ 2 /15

PROVINCIA DE BUENOS AIRE 7.875 440 461 49, 314 2027/ 6 /15

kAR ACCSS 2007-1 A4 1. 8052 1,605 1,572 168, 105 2023/ 1 /25

(F< &@lf%) | ACE 2006-ASL1 A 2. 1515 89 49 5,333 2036/ 2 /25

ARSI 2004-W5 AV2 2.9115 900 895 95, 743 2034/ 4 /25

BACM 2007-2 AJ 5.577793 65 42 4, 555 2049/ 4 /10

BALTA 2004-12 1A3 2.5715 27 27 2,967 2035/ 1/25

BAMLL 2016-GG10 AJA 5. 82593 3,013 2,251 240, 598 2045/ 8 /10

BBCCR 2015-GTP E 4. 5626 2,810 2,410 257, 581 2033/ 8 /10

BLX 2004-A A 2.3015 319 308 32,978 2031/ 2/25

BSARM 2004-8 12A1 4. 44154 2 2 290 2034/11/25

CAS 2016-C04 1M1 3.3215 241 242 25, 968 2029/ 1 /25

CAS 2017-CO01 1M1 3.1715 1, 847 1, 863 199, 105 2029/ 7 /25

CGCMT 2014-GC19 E 4. 40165 550 414 44, 297 2047/ 3 /10

CGCMT 2015-GC27 AS 3.571 590 580 62,017 2048/ 2 /10

CGCMT 2015-GC29 D 3. 11 490 369 39, 485 2048/ 4 /10

CGCMT 2015-GC33 D 3.172 710 531 56, 807 2058/ 9 /10

CGCMT 2016-P6 A5 3.72 910 920 98, 383 2049/12/10

CHT 2017-CSMO A 2.7066 1,030 1,032 110, 353 2034/11/15

COMM 2013-CR12 AM 4.3 10 10 1,109 2046/10/ 1

COMM 2013-CR12 B 4. 762 10 10 1,105 2046/10/ 1

COMM 2013-CR6 B 3.397 939 919 98, 239 2046/ 3 /10

COMM 2015-LC19 C 4. 26104 270 269 28, 760 2048/ 2/ 1

COMMF 2015-1A A 5.75 1, 360 1, 358 145,178 2027/11/ 1

CSAIL 2015-C1 B 4. 0437 460 464 49, 633 2050/ 4 /15

CSAIL 2015-C2 C 4. 20908 528 485 51,917 2057/ 6 /15

CSMC 2006-C3 A]J 6. 27898 61 35 3, 782 2038/ 6 /15

CSMC 2006-C5 A]J 5.373 216 176 18, 840 2039/12/15

CSMC 2014-USA E 4.3733 230 205 21,911 2037/9/15

CSMC 2015-2R 7A3 3. 39786 893 906 96, 876 2036/ 8 /27

CSMC 2016-BDWN A 4. 6766 880 883 94, 440 2029/ 2 /15

CSMC 2016-NYRT A 3. 78132 264 264 28, 259 2018/12/22

CSMC 2017-CHOP G 7. 3966 800 798 85, 300 2032/ 7 /15
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Ry R AE 2 CSMC 2017-TIME A 3. 6463 700 696 74, 433 2039/11/13

(F< &@lf%) | CWHEL 2005-D 2A 1. 9666 566 534 57, 159 2035/11/15

CWHEL 2006-1 1A 1.9166 1,074 1,017 108, 743 2037/1/15

CWL 2007-13 2A1 2.7715 843 840 89, 799 2047/10/25

CWL 2007-13 2A2 2.6715 218 216 23,162 2047/10/25

DBUBS 2011-LC1A B 5.471 920 969 103, 661 2046/11/10

DBUBS 2011-LCI1A C 5. 69875 550 579 61, 961 2046/11/10

DIV 2018-1 A 2.61 2,450 2,409 257, 487 2040/ 4 /12

DRB 2015-B A2 3.17 1,011 1,012 108, 241 2031/ 7 /25

Dividend Solar 2018 1 4.29 5,490 b, 455 583, 008 2020/ 4 /12

FHLMC #G04715 6.0 8 9 1,036 2038/6/1

FHLMC #G06172 5.5 41 46 4, 944 2038/12/ 1

FHLMC #G06409 6.0 111 125 13, 400 2039/11/ 1

FHLMC #G06496 5.0 653 706 75, 505 2041/6/ 1

FHLMC #G06498 4.0 446 463 49, 507 2041/4/1

FHLMC #G06669 6.5 12 14 1,509 2039/9/1

FHLMC #G06858 5.0 72 77 8, 301 2041/11/ 1

FHLMC #G07335 7.0 18 20 2,208 2039/3/1

FHLMC #G07697 4.5 153 161 17, 224 2038/6/ 1

FHLMC #Q17792 3.5 59 59 6, 375 2043/5/1

FHLMC #Q29920 4.5 56 60 6, 442 2044/11/ 1

FHLMC #Q45560 3.0 1,022 998 106, 666 2047/1/1

FHLMC #Q45737 3.0 2,405 2,349 251, 140 2047/1/ 1

FHLMC #Q45819 3.0 644 629 67, 247 2047/1/1

FHLMC #Q45827 3.0 452 441 47,212 2047/1/ 1

FHLMC #U90245 3.5 63 63 6, 828 2042/10/ 1

FHLMC #U90316 4.0 57 59 6, 360 2042/10/ 1

FHLMC #U99054 4.0 2,968 3,075 328,712 2043/6/1

FHLMC #U99076 4.5 205 217 23, 258 2043/12/ 1

FHLMC #U99084 4.5 142 151 16, 154 2044/ 2/ 1

FHLMC #U99091 4.5 70 75 8,031 2044/ 3/ 1

FHLMC #U99124 3.5 b, 327 5, 366 573,473 2045/3/ 1

FHMS K006 AX1 I0 0. 96305 821 11 1, 247 2020/ 1 /25

FHMS K007 X1 10 1.0372 208 3 382 2020/ 4 /25

FHMS K058 X1 I0 0.93014 18, 307 1,192 127, 410 2026/ 8 /25

FHMS K503 X1 IO 0.51275 9,572 35 3, 744 2019/ 8 /25

FHR 3281 AI I0 4. 6534 597 94 10, 091 2037/ 2 /15

FHR 3621 SB 10 4. 4534 57 7 845 2040/ 1 /15

FHR 4099 ST 10 4. 2234 1,401 245 26, 238 2042/ 8 /15

FHR 4194 BI 10 3.5 1,429 232 24, 842 2043/ 4 /15

FHR 4239 10 3.5 221 21 2,342 2027/ 6 /15

FHR 4298 PI 10 4.0 492 68 7, 298 2043/ 4 /15

FHR 4310 SA 10 4.1734 129 19 2,096 2044/ 2 /15

FHR 4415 10 1. 62254 2,518 102 10, 982 2041/ 4 /15

FHRR ROO7 ZA 6.0 38 41 4, 469 2036/ 5 /15

FHS 328 S4 10 1. 635 514 33 3, 602 2038/ 2 /15

FHS 334 S7 10 4. 3234 959 172 18, 408 2044/ 8 /15
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FERR(E%: | FNA 2015-M3 X2 10 0. 3699 9,632 193 20,641 | 2024/10/25
(BR< 4{) | FNA 2015-M8 X2 T0 0. 17023 29, 172 272 29,168 | 2048/5/5
FNA 2016-M7 A2 2. 49935 390 364 38,919 | 2026/9 /25
FNA 2017-M15 ATS2 3. 13609 190 187 20,078 | 2027/11/25
FNMA 6. 625 225 307 32,818 | 2030/11/15
FNMA #254793 5.0 5 5 635 | 2033/7/1
FNMA #555743 5.0 6 6 701 | 2033/9/1
FNMA #725162 6.0 2 2 285 | 2034/2/1
FNMA #843997 3.232 21 22 2,394 | 2035/11/1
FNMA #888560 6.0 14 16 1,732 | 2035/11/1
FNMA #889117 5.0 12 13 1,397 | 2035/10/ 1
FNMA #890248 6.0 24 27 2,966 | 2037/8/1
FNMA #890604 4.5 933 989 105,797 | 2044/10/ 1
FNMA #915154 5.0 39 41 4,482 | 2037/4/1
FNMA #934648 7.0 4 5 545 | 2038/11/1
FNMA #985626 6.0 7 8 904 | 2033/4/1
FNMA #995072 5.5 10 11 1,178 | 2038/8/1
FNMA #AA8715 4.0 94 97 10,422 | 2039/6/1
FNMA #AB9594 4.0 50 52 5,636 | 2043/6/1
FNMA #AB9980 3.5 66 66 7,142 2043/7/1
FNMA #AE0758 7.0 42 47 5,052 | 2039/2/1
FNMA #AL0215 4.5 128 136 14,571 | 2041/4/1
FNMA #AL3572 5.0 31 34 3,653 | 2041/7/1
FNMA #AL5540 4.5 174 184 19,743 | 2044/7/1
FNMA #AL6175 3.5 671 677 72,378 | 2044/1/1
FNMA #AL6308 5.0 176 191 20,419 | 2033/2/1
FNMA #AL6404 4.5 52 55 5,943 | 2045/1/1
FNMA #AL7093 4.0 7,767 8, 040 859,306 | 2045/5/1
FNMA #AL9631 3.0 1,007 983 105, 118 | 2046/12/ 1
FNMA #AM8674 10 2.81 40 39 4,207 | 2025/4/1
FNMA #AS4271 4.5 130 139 14,874 | 2045/1/1
FNMA #AS4354 4.5 302 321 34,323 | 2045/1/1
FNMA #AS4427 4.5 264 281 30,110 | 2045/2/1
FNMA #AS4431 4.5 143 152 16,321 | 2045/2/1
FNMA #AS5314 4.0 1,310 1,358 145,163 | 2045/7/1
FNMA #AS6328 3.5 794 796 85,164 | 2045/12/ 1
FNMA #AS8359 3.0 2,718 2, 648 283,011 | 2046/11/1
FNMA #AS8623 3.0 648 632 67,631 | 2047/1/1
FNMA #AS8745 3.0 2,241 2,189 233,942 | 2047/2/1
FNMA #AS9315 4.5 3, 592 3,768 402,728 | 2047/3/1
FNMA #AS9615 4.5 1,217 1,275 136,340 | 2047/5/1
FNMA #AT4281 4.0 66 68 7,370 | 2043/6/1
FNMA #AT4907 3.5 58 58 6,292 | 2043/5/1
FNMA #AT4961 3.5 57 57 6,142 | 2043/5/1
FNMA #AT6546 4.0 68 70 7,554 | 2043/6/1
FNMA #AT7101 3.5 55 56 6,024 | 2043/6/1
FNMA #AT7139 3.5 58 58 6,291 | 2043/6/1
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FEERME S | FNMA #AT7167 3.5 49 50 5,361 | 2043/6/1
(Br< &%) | FNMA #AT8906 3.5 57 57 6,164 | 2043/7/1
FNMA #AU1228 3.5 63 63 6,789 | 2043/7/1
FNMA #BD2455 3.0 1,948 1,901 203,221 | 2047/1/1
FNMA #BF0109 4.0 5, 698 5,911 631,810 | 2056/2/1
FNMA #BF0133 4.0 88 91 9,758 | 2056/8/1
FNMA #MA1213 3.5 60 60 6,507 | 2042/9/1
FNMA #MA1253 4.0 460 475 50,793 | 2042/11/ 1
FNMA #MA1437 3.5 1,133 1,142 122,057 | 2043/5/1
FNMA #MA1582 3.5 70 70 7,550 | 2043/8/1
FNMA #MA1591 4.5 64 67 7,235 | 2043/9/1
FNMA #MA1629 4.5 66 70 7,513 | 2043/10/ 1
FNMA #MA1711 4.5 66 69 7,478 | 2043/12/1
FNR 2005-29 ZA 5.5 283 315 33,726 | 2035/4 /25
FNR 2010-110 AE 9.75 2 2 254 | 2018/11/25
FNR 2011-15 AB 9.75 0. 53199 0. 54033 57| 2019/8/25
FNR 2011-87 SG 10 4.6785 75 7 828 | 2040/4 /25
FNR 2012-101 AT 10 3.0 332 27 2,955 | 2027/6/25
FNR 2012-28 B 6.5 14 15 1,665 | 2039/6 /25
FNR 2012-51 B 7.0 33 38 4,093 | 2042/5/25
FNR 2012-74 SA 10 4.7785 64 8 891 | 2042/3/25
FNR 2013-14 IG 10 4.0 200 38 4,161 | 2043/3/25
FNR 2013-29 QI 10 4.0 1,069 210 22,474 | 2043/ 4 /25
FNR 2013-9 BC 6.5 24 27 2,959 | 2042/7/25
FNR 2013-9 CB 5.5 69 74 8,003 | 2042/4 /25
FNR 2014-47 AT 10 1.6193 395 20 2,193 | 2044/8/25
FNR 2016-60 QS 10 4. 2285 1,568 218 23,306 | 2046/ 9 /25
FNS 409 C17 10 4.0 1,286 271 29,058 | 2041/11/25
FNS 409 C18 10 4.0 118 23 2,487 | 2042/4 /25
FNS 409 C2 10 3.0 155 13 1,444 | 2027/ 4 /25
FRESR 2017-SRO1 A3 3. 089 270 262 28,054 | 2027/11/25
GAHR 2015-NRF BFX 3.38216 320 319 34,167 | 2019/12/15
GEBL 2005-1A A3 2. 0266 67 66 7,134 | 2033/6/15
GECMC 2007-C1 AJ 5.677 1,740 888 94,996 | 2049/12/10
GN II30YR APRIL FWD 4.5 4.5 15, 100 15,734 1,681,563 | 2048/4/1
GNMA #733600 5.0 50 53 5,762 | 2040/4 /15
GNMA2 #4617 4.5 17 18 2,006 | 2040/ 1 /20
GNMA2 #4696 4.5 34 36 3,878 | 2040/5/1
GNMA2 #4772 5.0 80 86 9,225 | 2040/8/1
GNMA2 #4804 6.0 37 42 4,534 | 2040/ 9 /20
GNMA2 #4928 6.0 11 13 1,398 | 2041/1 /20
GNMA2 #4978 4.5 181 191 20,461 | 2041/3 /20
GNMA2 #5240 6.0 30 34 3,654 | 2041/11/20
GNMA2 #783368 4.5 38 40 4,364 | 2041/ 7 /20
GNMA2 #MA4653 4.0 3, 364 3, 466 370,503 | 2047/8 /20
GNMA2 #MA4836 3.0 9, 351 9,197 982,886 | 2047/11/20
GNR 2010-152 IN 10 4.0 23 1 123 | 2038/3/20
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Ry R AE 2 GNR 2011-H03 FA 2.0747 206 207 22,161 2061/ 1 /20

(F< &%) | GNR 2011-HO5 FB 2.0747 312 313 33,474 2060/12/20

GNR 2011-H06 FA 2.0247 209 210 22,456 2061/ 2 /20

GNR 2011-HO8 FD 2.0747 206 206 22, 083 2061/ 2 /20

GNR 2011-H09 AF 2.0747 64 64 6, 861 2061/ 3 /20

GNR 2012-43 SN 10 4. 81362 1,823 387 41, 377 2042/ 4 /16

GNR 2012-H34 SA 10 4. 22793 2,178 313 33, 549 2042/ 3 /20

GNR 2013-69 AI 10 3.5 167 29 3, 146 2043/ 5 /20

GNR 2014-124 IE I0 0. 74432 1, 966 79 8,532 2054/ 5 /16

GNR 2014-135 10 0. 83352 3,914 187 20, 006 2056/ 1 /17

GNR 2014-176 10 4.0 741 147 15, 813 2044/11/20

GNR 2015-36 MI 10 5.5 982 213 22,854 2045/ 3 /20

GNR 2016-135 SB 10 4. 31362 438 82 8,792 2046/10/16

GNR 2016-84 1G 10 4.5 2,511 519 55,519 2045/11/16

GPMF 2005-HY1 1A1A 2. 1415 69 69 7,433 2035/ 7 /25

GSMS 2013-GC16 B 5.161 30 31 3,375 2046/11/10

GSMS 2015-GC28 C 4. 32651 690 672 71,901 2048/ 2 /10

GSMS 2015-GC30 D 3. 384 660 506 54,076 2050/ 5 /10

GSMS 2016-GS3 C 3.9982 990 980 104, 779 2049/10/10

HERTZ 2017-1A A 2.96 1, 100 1,091 116, 606 2021/10/25

HERTZ 2018-1A A 3.29 730 720 77,002 2024/ 2 /25

IMM 2007-A M1 2.6715 183 175 18, 762 2037/ 5/25

IMSA 2006-3 A7 2. 1415 b, 487 3,770 402, 979 2036/11/25

IMSC 2007-HOA1 A12 2.0515 16 16 1,779 2047/ 7 /25

IMSC 2007-HOA1 A23 2.15615 437 411 44, 025 2047/ 7 /25

JPMBB 2013-C15 C 5. 08108 20 20 2,220 2045/11/15

JPMBB 2013-C17 B 4. 88209 10 10 1,117 2047/ 1 /15

JPMBB 2014-C19 XA I0 1. 13696 1,575 37 4,035 2047/ 4 /15

JPMBB 2014-C21 AS 3. 9965 312 316 33, 854 2047/ 8 /15

JPMBB 2014-C23 E 3. 364 440 272 29, 154 2047/ 9 /15

JPMBB 2014-C25 B 4. 3472 370 374 40, 036 2047/11/15

JPMBB 2015-C31 B 4.61771 130 133 14, 287 2048/ 8 /15

JPMCC 2006-LDP9 AJ 5.411 1,010 729 77,943 2047/ 5 /15

JPMCC 2007-CB18 A] 5. 502 480 394 42,107 2047/ 6 /12

JPMCC 2007-CB19 AJ 5. 64024 291 206 22, 087 2049/ 2 /12

JPMCC 2007-LDPX AJ 5.503 900 206 22,039 2049/ 1 /15

JPMCC 2007-LDPX AJFX 5.438 1, 480 339 36, 243 2049/ 1 /15

JPMCC 2014-FL6 B 4. 0566 214 214 22,921 2031/11/15

JPMCC 2014-PHH C 4. 1266 160 160 17, 115 2027/ 8 /15

JPMCC 2015-FL7 D 5. 5266 520 517 55, 323 2028/ 5 /15

JPMCC 2016-]JP3 A5 2.8704 1, 150 1, 091 116, 600 2049/ 8 /15

JPMMT 2018-3 Al 3.5 4, 025 3, 981 425,514 2048/ 4 /25

JPMRR 2014-6 3A1 1. 8307 549 546 58, 376 2046/ 7 /27

KABB 2017-1 B 5. 794 2, 660 2,732 291, 989 2022/ 3 /15

LNSTR 2015-3 A2 2.729 1,028 1,018 108, 880 2048/ 4 /20

MORGAN STANLEY REREMIC T 4. 25 942 934 99, 853 2036/2/ 1

MSBAM 2012-C6 E 4.5754 150 141 15, 136 2045/11/15
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Ry R AE 2 MSBAM 2015-C21 E 3.012 510 328 35, 088 2048/ 3 /15

(F< &flf%) | MSBAM 2015-C22 AS 3.561 560 549 58, 703 2046/ 5 /15

MSC 2006-1Q12 AJ 5. 399 78 60 6, 462 2043/12/15

MSC 2007-1Q13 AJ 5.438 75 75 8,025 2044/ 3 /15

MSC 2007-1Q16 AJ 6. 16793 474 426 45,579 2049/12/12

MSC 2016-UB11 A4 2.782 1, 540 1, 453 155, 313 2049/ 8 /15

MSC 2016-UB12 A4 3. 596 910 912 97, 515 2049/12/15

MSCCG 2015-ALDR A2 3.46221 410 402 42,995 2035/6/7

MSM 2006-8AR 1A2 1.9415 86 36 3,910 2036/ 6 /25

MSRR 2015-R3 7A2 1.97083 510 465 49, 800 2036/ 9 /26

NAVSL 2017-3A A3 2.9215 700 715 76,510 2066/ 7 /26

NAVSL 2017-5A A 2.6715 793 800 85,518 2066/ 7 /26

NMRR 2015-5R 3A1 1. 8807 1,653 1,613 172, 405 2046/ 2 /26

NRZT 2014-2A A3 3.75 487 493 52, 717 2054/ 5 /25

NRZT 2016-3A Bl 4.0 2,694 2,810 300, 362 2056/ 9 /25

NRZT 2016-4A Al 3.75 1,673 1, 684 179, 994 2056/11/25

NRZT 2016-4A B3 5. 217528 1, 746 1, 866 199, 441 2056/11/25

NRZT 2017-1A Al 4.0 5, 488 5,569 595, 209 2057/ 2 /25

PRIME 2005-5 1A3 8.0 24 22 2,375 2034/ 7 /25

RAMC 2004-2 AV3 2.3515 121 118 12, 659 2034/ 7 /25

RASC 2005-KS12 M1 2.3115 894 895 95, 688 2036/ 1 /25

RETL 2018-RVP A 2.877 4,770 4,792 512,161 2033/ 3 /15

RETL 2018-RVP B 3. 527 770 773 82, 627 2033/ 3/15

SACO 2006-6 A 2.1315 101 99 10, 671 2036/ 6 /25

SASC 2006-ARS1 Al 2.0915 1,173 66 7, 086 2036/ 2 /25

SBAP 2017-20D 1 2.84 451 441 47,177 2037/4/1

SBIC 2015-10A 1 2.517 103 102 10, 944 2025/ 3 /10

SBIC 2017-10A 1 2.845 681 685 73, 306 2027/ 3 /10

SBIC 2017-10B 1 2.518 346 340 36, 338 2027/ 9/10

SBIC 2018-10A 1 3. 187 560 558 59, 687 2028/ 3 /10

SCRT 2018-1 M 4.75 1,970 1,943 207,714 2057/ 5 /25

SLCLT 2006-2 A6 2. 2845 460 444 47, 464 2039/ 9/15

SLMA 2006-10 A6 1.8952 400 388 41, 469 2044/ 3 /25

SLMA 2008-6 A4 2.8452 817 823 88, 027 2023/ 7 /25

SLMA 2008-8 A4 3. 2452 1, 480 1,516 162, 025 2023/ 4 /25

SMB 2015-C R — 1 2,820 301, 451 2046/ 9 /18

SOFT 2014-A RC — 0.3 339 36, 262 2124/ 7 /14

SPRINT SPECTRUM / SPEC I 3.36 175 174 18,614 2021/ 9/20

STACR 2014-DN1 M2 4.0715 834 858 91, 768 2024/ 2 /25

STACR 2014-HQ3 M3 6.6215 650 724 77,414 2024/10/25

STACR 2015-HQA1 M2 4.5215 1,101 1,123 120, 114 2028/ 3 /25

STACR 2016-DN1 M2 4.7715 1,520 1, 561 166, 849 2028/ 7 /25

TPMT 2016-3 Al 2.25 1, 186 1, 166 124, 658 2055/ 8 /25

TPMT 2017-1 Al 2.75 3,399 3, 361 359, 247 2056/10/25

US AIRWAYS 2012-2B PTT 6.75 301 320 34, 241 2021/6/3

WCMT 2015-SBC5 A 4.1037 680 667 71, 340 2022/ 9/19

WFCM 2013-LC12 B 4., 29087 40 40 4, 359 2046/ 7 /15
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HERR(ES: | WFCM 2014-LC18 AS 3.808 190 192 20,563 | 2047/12/15
(BR< Ah{E) | WECM 2015-1LC20 A5 3. 184 690 674 72,070 | 2050/4 /15
WFCM 2015-LC20 AS 3. 467 850 836 89,365 | 2050/4 /15
WFCM 2015-1.C22 A4 3.839 2, 040 2,076 221,908 | 2058/9/15
WFCM 2016-BNK1 A3 2. 652 850 795 85,009 | 2049/8/15
WFCM 2017-RB1 XA 10 1. 28386 9,717 863 92,305 | 2050/ 3/15
WFCM 2018-C43 XA 10 0.8725 35,110 1,941 207,515 | 2051/3/15
WFRBS 2011-C3 XA 10 1.3727 2,159 65 7,035 | 2044/3/15
WFRBS 2014-C20 XA 10 1. 1046 2,323 98 10,553 | 2047/5/15
WFRBS 2014-C22 D 3.90823 570 451 48,299 | 2057/9/15
WFRBS 2014-C24 C 4.29 230 221 23,621 | 2047/11/15
WPT 2017-WWP A 3.5263 710 705 75,389 | 2027/11/10
KBk | FHLMC GOLD 15YR APR FWD 2.5 3, 300 3,229 345,121 | 2033/9/1
(EI%ETBA) | FHLMC GOLD 15YR APR FWD 3.0 6, 500 6, 487 693,293 | 2033/9/1
FHLMC GOLD 30YR APR FWD 3.5 3, 600 3, 607 385,495 | 2048/4/1
FHLMC GOLD 30YR APR FWD 4.0 5, 600 5, 749 614,415 | 2048/4/1
FHLMC GOLD 30YR MAY FWD 3.0 12, 200 11, 864 1,268,010 | 2048/5/1
FNMA 15YR APR FWD 3.5 1,900 1,937 207,046 | 2033/9/1
FNMA 30YR APR FWD 4.5 1, 300 1,361 145,530 | 2048/4/1
FNMA 30YR APR FWD 5.0 300 320 34,246 | 2048/4/1
FNMA 30YR APR FWD 4.0 1, 400 1,436 153,562 | 2048/9/1
FNMA 30YR MAY FWD 4.0 1, 800 1,844 197,111 | 2048/5/1
FNMA 30YR MAY FWD 4.5 9, 700 10, 142 1,083,976 | 2048/5/1
FNMA 30YR MAY FWD 5.0 100 106 11,396 | 2048/5/1
FNMA 30YR MAY FWD 3.0 2, 100 2, 042 218,262 | 2048/5/1
GNMA IT 30YR APR FWD 3.0 19, 200 18, 874 2,017,117 | 2048/4/1
GNMA 11 30YR APR FWD 3.5 13, 300 13,426 1,434,918 | 2048/4/1
GNMA II 30YR APRIL FWD 4.0 8,900 9, 164 979,454 | 2048/4/1
GNMA IT 30YR MAY FWD 3.5 1,500 1,512 161,613 | 2048/5/1
W@k S | 1011778 BC / NEW RED FIN 5.0 220 213 22,842 | 2025/10/15
(SRS | 21ST CENTURY FOX AMERICA 6.6 200 261 27,951 | 2037/11/15
ABBOTT LABORATORIES 3.75 620 619 66,168 | 2026/11/30
ABBOTT LABORATORIES 4.75 290 313 33,517 | 2036/11/30
ABBOTT LABORATORIES 4.9 540 597 63,838 | 2046/11/30
ABBVIE INC 3.6 100 98 10,518 | 2025/5/14
ABC SUPPLY CO INC 5.75 330 340 36,415 | 2023/12/15
ABN AMRO BANK NV 4.75 290 297 31,830 | 2025/7/28
ACE INA HOLDINGS 2.3 140 137 14,730 | 2020/11/3
ACE INA HOLDINGS 3.35 180 176 18,897 | 2026/5/3
ACTAVIS FUNDING SCS 3.8 1,010 994 106,261 | 2025/3/15
AERCAP IRELAND CAP LTD/A 4.5 590 606 64,772 | 2021/5/15
AERCAP IRELAND CAP LTD/A 4.625 260 268 28,660 | 2022/7/1
AERCAP IRELAND CAP/GLOBA 5.0 150 156 16,700 | 2021/10/ 1
AES CORP 5.5 185 190 20,403 | 2025/4 /15
AETNA INC 2.8 90 86 9,256 | 2023/6/15
ALCOA NEDERLAND HOLDING 6.75 350 375 40,109 | 2024/ 9/30
ALLY FINANCIAL INC 8.0 260 317 33,953 | 2031/11/1
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@ ALfE S | ALTRIA GROUP INC 5. 375 20 22 2,445 | 2044/1/31
(EDERIENRE) | AMAZON. COM INC 3.15 600 580 62,073 | 2027/8/22
AMAZON. COM INC 3.875 250 248 26,596 | 2037/8 /22

AMAZON. COM INC 4.95 350 396 42,377 | 2044/12/5

AMAZON. COM INC 4.05 300 299 32,037 | 2047/8 /22

AMER AIRLN 13-2 B PTT 5.6 133 136 14,634 | 2020/7/15

AMERICA MOVIL SAB DE CV 5.0 190 196 21,000 | 2020/ 3 /30

AMERICAN EXPRESS 2.375 410 405 43,334 | 2020/5/26

AMERICAN EXPRESS 2.65 76 73 7,877 | 2022/12/2

AMERICAN INTL GROUP 3.75 310 306 32,748 | 2025/ 7/10

AMERICAN INTL GROUP 6.25 100 106 11,328 | 2037/3/15

AMGEN INC 2.125 90 88 9,463 | 2020/5/1

ANADARKO PETRO 4.85 180 187 19,991 | 2021/3/15

ANADARKO PETRO 5.55 600 654 69,928 | 2026/3/15

ANADARKO PETRO 6.45 500 601 64,228 | 2036/9/15

ANADARKO PETRO 4.5 1, 400 1,337 142,964 | 2044/ 7 /15

ANGLO AMERICAN CAPITAL 3.75 490 488 52,228 | 2022/4 /10

ANGLO AMERICAN CAPITAL 3.625 280 270 28,884 | 2024/9/11

ANGLO AMERICAN CAPITAL 4.75 270 273 29,228 | 2027/4/10
ANHEUSER-BUSCH 2.65 300 298 31,883 | 2021/2/1
ANHEUSER-BUSCH 2.5 750 730 78,087 | 2022/ 7/15
ANHEUSER-BUSCH 3.3 630 632 67,589 | 2023/2/1
ANHEUSER-BUSCH 3.5 510 514 54,987 | 2024/1/12
ANHEUSER-BUSCH 3.65 2, 320 2,316 247,519 | 2026/2/1
ANHEUSER-BUSCH 4.0 670 680 72,719 | 2028/4 /13
ANHEUSER-BUSCH 4.9 550 591 63,218 | 2046/2/1

ANTHEM INC 2.95 440 429 45,908 | 2022/12/ 1

ANTHEM INC 3.35 170 165 17,678 | 2024/12/ 1

ANTHEM INC 3.65 290 280 29,976 | 2027/12/ 1

APACHE CORP 3.25 29 28 3,067 | 2022/4/15

APACHE CORP 6.0 60 68 7,295 | 2037/1/15

APACHE CORP 5.1 470 482 51,523 | 2040/9/1

APACHE CORP 4.75 600 592 63,299 | 2043/4 /15

APACHE CORP 4.25 510 469 50,200 | 2044/1 /15

APPLE INC 2.0 380 373 39,938 | 2020/11/13

APPLE INC 1.55 320 306 32,806 | 2021/8/4

APPLE INC 2.45 850 789 84,320 | 2026/8/4

APPLE INC 3.85 600 585 62,562 | 2046/8/4
ARCELORMITTAL 6.5 190 205 22,014 | 2022/2/25

ARDAGH PKG FIN/HLDGS USA 4. 625 240 240 25,721 | 2023/5/15

ARDAGH PKG FIN/HLDGS USA 6.0 480 483 51,691 | 2025/2/15

AT&T INC 3.4 260 251 26,914 | 2025/5/15

AT&T INC 3.9 410 413 44,225 | 2027/8/14

AT&T INC 4.9 400 403 43,089 | 2037/8/14

AT&T INC 4.35 1,070 981 104,915 | 2045/6 /15

AT&T INC 4.5 522 486 51,966 | 2048/3/9

AT&T INC 5.3 240 241 25,848 | 2058/8 /14
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BANK OF AMERICA CORP 2.6 9 9 961 2019/ 1 /15
BANK OF AMERICA CORP 3.3 10 9 1,067 2023/ 1 /11
BANK OF AMERICA CORP 4.0 300 307 32, 906 2024/ 4/1
BANK OF AMERICA CORP 4.2 2,190 2,217 237,027 2024/ 8 /26
BANK OF AMERICA CORP 4.0 1, 000 999 106, 810 2025/ 1 /22
BANK OF AMERICA CORP 4. 45 160 163 17, 433 2026/ 3/ 3
BANK OF AMERICA CORP 3.5 540 530 56, 711 2026/ 4 /19
BANK OF AMERICA CORP 4.25 6, 100 6, 130 655, 186 2026/10/22
BANK OF AMERICA CORP FRN 3. 004 61 59 6, 407 2023/12/20
BANK OF AMERICA CORP FRN 3.55 690 692 73,954 2024/ 3/5
BANK OF AMERICA FRN 3.593 170 165 17, 660 2028/ 7 /21
BANK OF AMERICA FRN 6.1 140 146 15, 654 9998/12/31
BANQUE FED CRED MUTU FRN 2.2 240 235 25, 148 2020/ 7 /20
BARRICK NA FINANCE LLC 4.4 25 25 2,768 2021/ 5 /30
BARRICK NA FINANCE LLC 5.7 100 114 12,202 2041/ 5 /30
BAT CAPITAL CORP 3. 557 1, 390 1,337 142, 966 2027/ 8 /15
BAT CAPITAL CORP 4.54 660 648 69, 264 2047/ 8 /15
BECTON DICKINSON AND CO 3.363 830 802 85, 712 2024/6/6
BECTON DICKINSON AND CO 4. 685 300 303 32,413 2044/12/15
BHP BILLITON FIN USA FRN 6.75 1,910 2,150 229, 820 2075/10/19
BHP BILLITON FIN USA LTD 2.875 35 34 3,724 2022/ 2 /24
BHP BILLITON FIN USA LTD 5.0 40 46 4,932 2043/ 9 /30
BMW US CAPITAL LLC 1.85 80 76 8,199 2021/ 9/15
BNP PARIBAS 4. 625 880 896 95, 762 2027/ 3 /13
BOEING CO 4. 875 90 93 10, 020 2020/ 2 /15
BP CAPITAL MARKETS PLC 3.216 900 895 95, 660 2023/11/28
BP CAPITAL MARKETS PLC 3. 506 420 420 44,971 2025/ 3 /17
BP CAPITAL MARKETS PLC 3.119 1, 920 1, 854 198, 140 2026/ 5/ 4
BPCE SA 5.15 200 209 22, 381 2024/ 7 /21
BPCE SA 5.15 400 418 44,763 2024/ 7 /21
BRIGHTHOUSE FINANCIAL IN 4.7 200 182 19, 536 2047/ 6 /22
BROADCOM CRP / CAYMN FI 3. 125 310 290 31, 084 2025/ 1 /15
BROADCOM CRP / CAYMN FI 3.875 40 38 4, 156 2027/1/15
BURLINGTN NORTH SANTA FE 4.55 10 10 1, 151 2044/9/1
CARDINAL HEALTH 2.616 240 231 24,779 2022/ 6 /15
CARDINAL HEALTH 3.079 320 305 32, 633 2024/ 6 /15
CCO HLDGS LLC/CAP CORP 5.375 240 237 25,402 2025/5/1
CELGENE CORP 2.25 350 338 36, 202 2021/ 8 /15
CELGENE CORP 3. 625 100 99 10, 580 2024/ 5 /15
CELGENE CORP 5.25 140 150 16, 072 2043/ 8 /15
CELGENE CORP 4. 625 500 495 52,927 2044/ 5 /15
CELGENE CORP 5.0 20 21 2,245 2045/ 8 /15
CENTENE CORP 5. 625 60 61 6, 595 2021/ 2 /15
CENTENE CORP 4. 75 110 111 11, 939 2022/ 5 /15
CENTENE CORP 6. 125 430 448 47, 946 2024/ 2 /15
CHARTER COMM OPT LLC/CAP 3.579 320 321 34, 367 2020/ 7 /23
CHARTER COMM OPT LLC/CAP 4.908 1, 400 1,432 153, 105 2025/ 7 /23
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A& 2% | CHARTER COMM OPT LLC/CAP 5.75 10 10 1,080 | 2048/4/1
(408EENES) | CHESAPEAKE ENERGY CORP 6.125 60 60 6,428 | 2021/2/15
CHESAPEAKE ENERGY CORP 8.0 106 112 12,008 | 2022/12/15
CHESAPEAKE ENERGY CORP 5.75 260 235 25,162 | 2023/3/15

CHEVRON CORP 2.954 710 684 73,126 | 2026/ 5 /16

CIMAREX ENERGY CO 3.9 810 798 85,357 | 2027/5/15

CINTAS CORPORATION NO. 2 2.9 400 394 42,121 2022/4/1

CINTAS CORPORATION NO. 2 3.7 450 449 48,024 | 2027/4/1

CITIGROUP INC 4.4 650 660 70,578 | 2025/6 /10

CITIGROUP INC 5.5 1,910 2,073 221,629 | 2025/ 9/13

CITIGROUP INC 4. 45 6, 050 6,135 655,660 | 2027/9/29

CITIGROUP INC 8.125 126 191 20,436 | 2039/7/15

CITIGROUP INC 5.3 78 85 9,111 | 2044/5/6

CITIGROUP INC 4.75 110 111 11,963 | 2046/5/18

CITIGROUP INC FRN 5.35 30 29 3,189 | 2049/5 /29

CNOOC FINANCE 2015 US 3.5 910 881 94,177 | 2025/5/5

COMCAST CORP 3.375 590 579 61,952 | 2025/8/15

COMCAST CORP 4.2 70 69 7,461 | 2034/8/15

COMCAST CORP 5. 65 30 35 3,792 | 2035/6/15

COMCAST CORP 3. 969 144 135 14,514 | 2047/11/1

COMCAST CORP 3.999 72 68 7,291 | 2049/11/ 1

COMCAST CORP 4.049 173 163 17,522 | 2052/11/ 1
COMMONWEALTH BANK AUST 3.9 670 647 69,154 | 2047/ 7 /12

CONCHO RESOURCES INC 4,375 10 10 1,081 | 2025/1/15
CONSTELLATION BRANDS INC 4.75 260 273 29,241 | 2024/11/15

CONTL AIRLINES 5.983 467 499 53,403 | 2022/4 /19
COOPERATIEVE RABOBANK UA 4.75 610 628 67,173 | 2020/1/15
COOPERATIEVE RABOBANK UA 3.75 2,320 2, 240 239,411 | 2026/ 7 /21

CRED SUIS GP FUN LTD 4.875 690 731 78,125 | 2045/5/15

CREDIT AGRICOLE FRN 8.375 130 138 14,817 | 2049/12/13

CREDIT AGRICOLE LONDON 2.5 250 249 26,635 | 2019/4/15

CVS CORP 5. 298 4 4 483 | 2027/1/11

CVS HEALTH CORP 3.35 280 282 30,197 | 2021/3/9

CVS HEALTH CORP 3.7 1, 650 1, 666 178,081 | 2023/3/9

CVS HEALTH CORP 3.375 200 195 20,909 | 2024/8 /12

CVS HEALTH CORP 4.1 450 455 48,654 | 2025/ 3/25

CVS HEALTH CORP 3.875 102 101 10,841 | 2025/7 /20

CVS HEALTH CORP 4.3 2,700 2,726 291,382 | 2028/3/25

CVS HEALTH CORP 5.125 670 719 76,912 | 2045/7 /20

CVS HEALTH CORP 5. 05 90 94 10,115 | 2048/3/25
DAIMLERCHRYSLER 2.45 150 147 15,816 | 2020/5/18

DANONE SA 2.077 740 709 75,793 | 2021/11/2

DANONE SA 2. 589 1,140 1,079 115,402 | 2023/11/ 2

DELTA AIR LINES 6. 821 237 263 28,150 | 2022/8/10
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5@ AL %% | DEUTSCHE TELEKOM INT FIN 2.82 160 157 16,800 | 2022/1/19
(EDERIENEE) | DEVON ENERGY CORPORATION 3.25 220 218 23,299 | 2022/5/15
DEVON ENERGY CORPORATION 5.6 110 124 13,343 | 2041/7/15

DIAGEO CAPITAL PLC 4. 828 140 145 15,595 | 2020/ 7 /15

DIAGEO INVESTMENT CORP 2.875 330 326 34,927 | 2022/5/11

DIAMOND 1 FIN/DIAMOND 2 3.48 1,290 1,297 138,699 | 2019/6/1

DIAMOND 1 FIN/DIAMOND 2 4,42 2, 550 2,616 279,661 | 2021/6/15

DISH DBS CORP 5.875 210 191 20,469 | 2024/11/15

DOLLAR TREE INC 5.75 140 146 15,635 | 2023/3/1

DUKE ENERGY CORP 3.55 110 110 11,855 | 2021/9/15

DUKE ENERGY CORP 3.75 600 541 57,886 | 2046/9/1

EATON CORP 2.75 530 517 55,328 | 2022/11/2

EATON CORP 4.15 260 256 27,361 | 2042/11/2

ECOLAB INC 4.35 8 8 891 | 2021/12/8

ECOPETROL SA 5. 875 2,020 2,001 213,947 | 2045/5/28

EL PASO CORPORATION 7.75 90 115 12,300 | 2032/1/15

EL PASO NATURAL GAS 8.375 120 154 16,561 | 2032/6/15

ELI LILLY & CO 3.1 300 292 31,299 | 2027/5/15

ENSCO PLC 8.0 209 201 21,512 | 2024/1 /31

EOG RESOURCES INC 4.15 220 226 24,245 | 2026/1/15

EP ENER/EVEREST ACQ FIN 9.375 110 76 8,147 | 2024/5/1

EP ENER/EVEREST ACQ FIN 8.0 50 32 3,474 | 2025/2/15

EQUATE PETROCHEMICAL BV 4.25 660 656 70,121 | 2026/11/3

EXXON MOBIL CORPORATION 3.043 890 874 93,508 | 2026/3/1

FED HOME LN DISCOUNT NT — 10, 290 10, 255 1,096,030 | 2018/6/15

FIRST DATA CORPORATION 5.375 400 408 43,653 | 2023/8/15

FIRST DATA CORPORATION 7.0 10 10 1,127 2023/12/1

FIRST DATA CORPORATION 5.0 20 20 2,151 | 2024/1/15
FIRSTENERGY CORP 4.25 390 398 42,544 | 2023/3/15
FIRSTENERGY CORP 3.9 890 872 93,276 | 2027/7/15
FIRSTENERGY CORP 7.375 2,010 2, 646 282,834 | 2031/11/15
FIRSTENERGY CORP 4.85 70 73 7,817 | 2047/7/15

FNMA DISCOUNT NT — 380 366 39,188 | 2019/10/9

FORD MOTOR CRED 3.2 350 347 37,147 | 2021/1/15

FORD MOTOR CRED 4.75 560 510 54,550 | 2043/1/15
FREEPORT-MC C AND G 3.55 65 63 6,738 | 2022/3/1

GENERAL ELEC CAP CORP 6.0 170 176 18,858 | 2019/8/7

GENERAL ELEC CAP CORP 5.5 50 52 5,564 | 2020/1/8

GENERAL ELEC CAP CORP 2.342 862 844 90,210 | 2020/11/15

GENERAL ELEC CAP CORP 5.3 298 312 33,440 | 2021/2/11

GENERAL ELEC CAP CORP 4.65 70 73 7,809 | 2021/10/17

GENERAL ELEC CAP CORP 3.15 195 192 20,556 | 2022/9/7

GENERAL ELEC CAP CORP 3.373 508 490 52,448 | 2025/11/15

GENERAL ELEC CAP CORP 6.875 3,637 4,673 499,485 | 2039/1/10

GENERAL ELEC CAP CORP 4.5 30 29 3,127 | 2044/3/11

GENERAL MOTORS 6.25 1,130 1,246 133,202 | 2043/10/ 2

GENERAL MOTORS FINL CO 2.45 170 166 17,780 | 2020/11/6
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WSm &% | GENERAL MOTORS FINL CO 4.375 210 215 23,036 2021/ 9/25

(GD%BIENER) | GILEAD SCIENCES INC 2.55 110 109 11, 682 2020/9/1

GILEAD SCIENCES INC 3.5 200 200 21,437 2025/2/ 1

GILEAD SCIENCES INC 4.8 100 108 11, 559 2044/ 4/ 1

GILEAD SCIENCES INC 4.75 230 249 26, 648 2046/ 3/ 1

GILEAD SCIENCES INC 4.15 440 438 46, 817 2047/3/ 1

GLAXOSMITHKLINE CAPITAL 2.85 50 49 5,297 2022/5/8

GLENCORE FUNDING LLC 2. 875 120 119 12,723 2020/ 4 /16

GLENCORE FUNDING LLC 4.125 780 784 83, 860 2023/ 5 /30

GLENCORE FUNDING LLC 4.0 500 482 51, 605 2027/ 3 /27

GLP CAPITAL LP / FIN II 4. 875 240 244 26, 148 2020/11/ 1

GOLDMAN SACHS GROUP 6.75 1, 390 1, 753 187, 347 2037/10/ 1

GOLDMAN SACHS GROUP INC 4.0 1, 880 1,915 204, 694 2024/ 3/ 3

GOLDMAN SACHS GROUP INC 4.25 3,770 3, 796 405, 716 2025/10/21

GOLDMAN SACHS GROUP INC 5.15 1, 060 1,139 121, 814 2045/ 5 /22

GOLDMAN SACHS GROUP INC 4.75 500 535 57,225 2045/10/21

HALLIBURTON CO 5.0 1, 260 1,372 146, 628 2045/11/15

HARRIS CORPORATION 5. 054 140 153 16, 449 2045/ 4 /27

HCA INC 5. 875 250 263 28, 146 2022/ 3 /15

HCA INC 5.875 160 166 17, 750 2023/5/1

HCA INC 5. 375 130 130 13, 987 2025/2/ 1

HCA INC 4.5 60 58 6, 202 2027/ 2 /15

HJ HEINZ CO 4.875 266 277 29, 668 2025/ 2 /15

HSBC BANK PLC 4.75 180 187 20, 050 2021/1/19

HSBC BANK USA 4.875 300 310 33, 226 2020/ 8 /24

HSBC HOLDING PLC 4.25 630 634 67, 767 2024/ 3 /14

HSBC HOLDINGS PLC 3.4 860 864 92,412 2021/3/8

HSBC HOLDINGS PLC 4.25 620 618 66, 061 2025/ 8 /18

HSBC HOLDINGS PLC 3.9 660 659 70, 460 2026/ 5 /25

HSBC HOLDINGS PLC FRN 4. 041 570 570 60, 964 2028/ 3 /13

HSBC HOLDINGS PLC FRN 6.25 710 729 77,925 9998/12/31

HSBC HOLDINGS PLC FRN 6.5 710 727 77,773 9998/12/31

HUMANA INC 3.15 320 317 33,968 2022/12/ 1

HUMANA INC 3.95 760 765 81, 816 2027/ 3 /15

HUMANA INC 4.625 20 20 2,216 2042/12/ 1

HUMANA INC 4.95 160 174 18, 606 2044/10/ 1

HUMANA INC 4.8 30 31 3, 384 2047/ 3 /15

ILFC E-CAP TRUST II FRN 4. 89 200 197 21, 067 2065/12/21

ING BANK NV 2.5 240 238 25, 484 2019/10/ 1

INTEL CORP 3.7 110 111 11, 958 2025/ 7 /29

INTEL CORP 3.734 119 114 12, 231 2047/12/ 8

INTER-AMERICAN 4. 375 460 446 47, 669 2025/ 6 /10

INTESA SANPAOLO SPA 3.125 700 678 72,555 2022/ 7 /14

INTESA SANPAOLO SPA 3.375 270 263 28, 117 2023/ 1/12

INTESA SANPAOLO SPA 5.017 790 781 83, 474 2024/ 6 /26

INTESA SANPAOLO SPA 5.71 200 201 21, 560 2026/ 1 /15
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SE@ A& | INTESA SANPAOLO SPA 3.875 610 578 61,802 | 2027/7/14
(40#&EMEE) | INTL LEASE FINANCE CORP 4.625 250 257 27,542 | 2021/4/15
INTL LEASE FINANCE CORP 8.625 520 606 64,787 | 2022/1/15
INTL LEASE FINANCE CORP 5. 875 200 215 22,995 | 2022/8/15
JOHN DEERE CAPITAL CORP 2.25 30 29 3,194 | 2019/4 /17
JOHN DEERE CAPITAL CORP 1.7 10 9 1,048 | 2020/1/15
JOHNSON & JOHNSON 2.45 80 75 8,057 | 2026/3/1
JOHNSON & JOHNSON 3.625 1, 460 1,455 155,583 | 2037/3/3
JP MORGAN CHASE & CO 3.625 150 150 16,060 | 2024/5/13
JP MORGAN CHASE & CO 3.875 750 749 80,130 | 2024/9/10
JPMORGAN CHASE & CO 4.125 1, 400 1,405 150,161 | 2026/12/15
JPMORGAN CHASE & CO 4.25 220 222 23,818 | 2027/10/ 1
JPMORGAN CHASE & CO 4.95 2, 050 2,222 237,493 | 2045/6/1
KERR-MCGEE CORP 6.95 100 115 12,327 | 2024/7/1
KINDER MORGAN ENER PART 3.5 160 159 17,094 | 2021/3/1
KINDER MORGAN ENER PART 3.5 390 381 40,752 | 2023/9/1
KINDER MORGAN ENER PART 4.25 160 160 17,140 | 2024/9/1
KINDER MORGAN INC 5.3 280 286 30,666 | 2034/12/ 1
KKR GROUP FIN €O II 5.5 50 53 5,727 | 2043/2/1
KRAFT FOODS INC 3.5 210 210 22,536 | 2022/6/6
KRAFT HEINZ FOODS CO 3.95 290 289 30,976 | 2025/7/15
KRAFT HEINZ FOODS CO 3.0 100 92 9,897 | 2026/6/1
KRAFT HEINZ FOODS CO 5.0 150 155 16,619 | 2035/7/15
KRAFT HEINZ FOODS CO 5.0 80 80 8,572 | 2042/6/4
KRAFT HEINZ FOODS CO 5.2 130 133 14,236 | 2045/7 /15
KRAFT HEINZ FOODS CO 4,375 570 524 56,065 | 2046/6/ 1
KROGER CO 6.15 80 84 9,022 | 2020/1/15
LAMB WESTON HLD 4,875 350 349 37,397 | 2026/11/ 1
LLOYDS BANK PLC 4. 65 2,310 2,321 248,099 | 2026/ 3 /24
LLOYDS BANKING GROUP FRN 3.574 200 189 20,211 | 2028/11/7
LLOYDS BANKING GROUP PLC 4,375 200 202 21,604 | 2028/3/22
LLOYDS TSB BANK PLC 4.5 300 302 32,335 | 2024/11/ 4
LOCKHEED MARTIN CORP 3.55 510 507 54,208 | 2026/1 /15
MCDONALD’ S CORP 3.7 320 322 34,493 | 2026/ 1 /30
MCDONALDS CORP 3.5 990 977 104,489 | 2027/3/1
MEDTRONIC GLOBAL HLDINGS 3.35 970 957 102,363 | 2027/4/1
MEDTRONIC INC 3.5 1,030 1,034 110,539 | 2025/3/15
MEG ENERGY CORP 7.0 80 67 7,227 | 2024/3/31
MERCK & CO INC 2.75 200 193 20,676 | 2025/2/10
MERRILL LYNCH 6. 875 100 100 10,708 | 2018/4 /25
METLIFE INC 6.4 570 623 66,624 | 2066/12/15
MICROSOFT CORP 1.55 540 519 55,496 | 2021/8/8
MICROSOFT CORP 2.4 780 766 81,868 | 2022/2/6
MICROSOFT CORP 2.875 660 649 69,400 | 2024/2/6
MICROSOFT CORP 2.7 270 261 27,896 | 2025/2/12
MICROSOFT CORP 2.4 3,120 2,909 310,937 | 2026/8/8
MICROSOFT CORP 3.3 520 516 55,212 | 2027/2/6
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Mg AL % | MICROSOFT CORP 3.45 30 29 3,124 | 2036/8/8
(AREEAES) | MITSUBISHI UFJ FIN GRP 2.998 400 394 42,175 | 2022/2/22
MLPX LP-REGS 4.875 170 178 19,079 | 2024/12/1
MLPX LP-REGS 4. 875 340 356 38,049 | 2025/6/1
MOLSON COORS BREWING CO 3.5 10 10 1,075 | 2022/5/1
MORGAN STANLEY 5.5 400 420 44,985 | 2020/ 7 /24
MPLX LP 4.0 70 68 7,359 | 2028/3/15
MPLX LP 4.5 400 394 42,163 | 2038/4/15
MPLX LP 4.7 690 674 72,102 | 2048/4 /15
MYRIAD INTL HOLDINGS BV 4.85 720 737 78,866 | 2027/7/6
NBCUNIVERSAL MEDIA LLC 4,375 300 311 33,262 | 2021/4/1
NETFLIX INC 5.5 130 134 14,421 | 2022/2/15
NETFLIX INC 5.875 210 219 23,456 | 2025/2/15
NEWELL RUBBERMAID INC 3.15 310 307 32,826 | 2021/4/1
NEWELL RUBBERMAID INC 4.2 850 842 89,990 | 2026/4/1
NOBLE ENERGY INC 4.15 110 112 12,029 | 2021/12/15
NOBLE ENERGY INC 3.85 360 354 37,878 | 2028/1/15
NORTHROP GRUMMAN CORP 2.93 330 317 33,914 | 2025/1/15
NORTHROP GRUMMAN CORP 3.25 1,050 1,007 107,705 | 2028/1/15
NOVARTIS SECS INVEST LTD 5.125 130 132 14,173 | 2019/2/10
NUMERICABLE GROUP SA 6.25 300 283 30,306 | 2024/5/15
NUMERICABLE GROUP SA 7.375 200 192 20,557 | 2026/5/1
NUVEEN FINANCE LLC 2.95 80 79 8,537 | 2019/11/1
NVR INC 3.95 10 10 1,089 | 2022/9/15
OCCIDENTAL PETROLEUM 3.125 60 60 6,414 | 2022/2/15
OCCIDENTAL PETROLEUM 2.7 20 19 2,090 | 2023/2/15
OCCIDENTAL PETROLEUM 3.4 1,420 1,407 150,433 | 2026/4 /15
OCCIDENTAL PETROLEUM 3.0 380 364 38,959 | 2027/2/15
OCCIDENTAL PETROLEUM 4,625 170 181 19,364 | 2045/6/15
OCCIDENTAL PETROLEUM 4.4 150 156 16,697 | 2046/4 /15
OFFICE CHERIFIEN DES PHO 4.5 1,180 1,164 124, 460 | 2025/10/22
PACIFIC GAS & ELECTRIC 6.05 2,370 2,814 300,741 | 2034/3/1
PEMEX PROJ FDG MASTER TR 6. 625 920 961 102,799 | 2035/6/15
PERNOD-RICARD SA 4.45 400 415 44,431 | 2022/1/15
PERNOD-RICARD SA 5.5 200 234 25,031 | 2042/1/15
PETROBRAS GLOBAL FINANCE 6.125 470 502 53,736 | 2022/1/17
PETROBRAS GLOBAL FINANCE 6.25 2, 252 2,388 255,219 | 2024/ 3/17
PETROBRAS GLOBAL FINANCE 7.375 410 448 47,913 | 2027/1/17
PETROBRAS INTL FIN €O 5. 299 1,753 1,750 187,122 | 2025/1 /27
PETROLEOS MEXICANOS 3.5 18 17 1,852 | 2023/1/30
PETROLEOS MEXICANOS 6. 875 260 287 30,722 | 2026/8/4
PETROLEOS MEXICANOS 5.5 110 99 10,627 | 2044/ 6 /27
PETROLEOS MEXICANOS 6. 375 560 553 59,186 | 2045/1 /23
PFIZER INC 4.4 60 64 6,840 | 2044/5/15
PHILIP MORRIS 1.875 1,070 1,055 112,840 | 2019/11/1
PHILIP MORRIS 2.9 90 89 9,531 | 2021/11/15
PHILIP MORRIS 2.5 230 222 23,784 | 2022/8 /22
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g A& % | PHILIP MORRIS 2.5 510 492 52,651 | 2022/11/2
(G0#&EAME) | PHILIP MORRIS 4.5 60 61 6,612 | 2042/3/20
QEP RESOURCES INC 6. 875 30 31 3,390 | 2021/3/1
QUICKEN LOANS INC 5.75 310 309 33,041 | 2025/5/1
RABOBANK 4.375 1,030 1,039 111,077 | 2025/8/4
RABOBANK NEDERLAND 4.625 300 311 33,299 | 2023/12/ 1
RANGE RESOURCES CORP 5.875 100 100 10,774 | 2022/7/1
RANGE RESOURCES CORP 4.875 200 186 19,955 | 2025/5/15
RAYTHEON CO 3.125 30 30 3,230 | 2020/10/15
REGENCY ENERGY PARTNERS 5. 875 53 56 6,043 | 2022/3/1
RELIANCE STAND LIFE 1T 2.5 140 138 14,816 | 2020/1/15
REYNOLDS AMERICAN INC 3.25 130 130 13,935 | 2020/6/12
REYNOLDS AMERICAN INC 5.85 310 362 38,786 | 2045/8 /15
REYNOLDS GRP ISS/REYNOLD 5.75 193 195 20,921 | 2020/10/15
REYNOLDS GRP ISS/REYNOLD 6.875 38 38 4,130 | 2021/2/15
ROYAL BK CANADA 2.15 350 342 36,642 | 2020/10/26
ROYAL BK OF SCOTLAND PLC 6.1 40 42 4,557 | 2023/6/10
ROYAL BK OF SCOTLAND PLC 6.0 290 309 33,049 | 2023/12/19
ROYAL BK OF SCOTLAND PLC 5.125 890 910 97,275 | 2024/5/28
SABINE PASS LIQUEFACTION 5.75 280 302 32,371 | 2024/5/15
SALESFORCE. COM INC 3.25 390 389 41,654 | 2023/4/11
SANCHEZ ENERGY CORP 6.125 80 59 6,312 2023/1/15
SANTANDER HOLDINGS USA 4.5 130 132 14,128 | 2025/7 /17
SANTANDER UK PLC 2.375 210 207 22,166 | 2020/ 3/16
SHELL INTL FIN 2.875 600 576 61,638 | 2026/5/10
SHELL INTL FIN 4. 55 220 238 25,524 | 2043/8/12
SHELL INTL FIN 4.375 1,980 2,102 224,707 | 2045/5/11
SINOPEC GRP OVERSEA 2014 4,375 430 440 47,063 | 2024/ 4 /10
SINOPEC GRP OVERSEA 2014 4,375 400 409 43,779 | 2024/4/10
SLM CORP 8.0 290 308 32,963 | 2020/ 3 /25
SM ENERGY €O 6.5 10 10 1,074 | 2023/1/1
SMURFIT CAPITAL ENDG PLC 7.5 95 114 12,183 | 2025/11/20
SOUTHERN COPPER CORP 6.75 450 560 59,938 | 2040/4 /16
SOUTHERN COPPER CORP 5.25 1, 350 1,434 153,303 | 2042/11/8
SPECTRUM BRANDS INC 5.75 320 327 35,050 | 2025/7/15
SPRINT CAP CORP 8.75 40 41 4,466 | 2032/3/15
SPRINT CORP 7.25 50 52 5,586 | 2021/9/15
SPRINT CORP 7.625 940 941 100, 647 | 2025/2/15
SPRINT NEXTEL 9.0 171 176 18,914 | 2018/11/15
SPRINT SPECTRUM / SPEC I 4.738 630 632 67,588 | 2025/3/20
STANDARD CHARTERED PLC 5.7 500 548 58,624 | 2044/ 3 /26
SUMITOMO MITSUI FINL GRP 2. 058 590 568 60,774 | 2021/7 /14
TARGA RESOURCES PARTNERS 4.25 210 201 21,484 | 2023/11/15
TARGA RESOURCES PARTNERS 5.125 40 39 4,182 2025/2/1
TARGA RESOURCES PARTNERS 5.375 260 253 27,086 | 2027/2/1
TAYLOR MORRISON COMM/MON 5.25 200 201 21,533 | 2021/4/15
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MSE@ A& % | TEACHERS INSUR & ANNUITY 4.9 480 522 55,851 | 2044/9/15
(GU#EEAMEE) | TELEFONICA EMISTONES 5.877 20 20 2,215 | 2019/7/15
TELEFONICA EMISIONES SAU 5.213 300 317 33,961 | 2047/3/8
TENET HEALTHCARE 8.125 250 260 27,885 | 2022/4/1
TEVA PHARMA FIN IV BV 3.65 240 226 24,155 | 2021/11/10
TEVA PHARMACEUT FIN BV 2.95 150 133 14,317 | 2022/12/18
TEVA PHARMACEUTICALS NE 1.7 140 135 14,477 | 2019/7/19
TEVA PHARMACEUTICALS NE 2.2 710 639 68,319 | 2021/7/21
TEVA PHARMACEUTICALS NE 2.8 60 51 5,482 | 2023/7/21
TEVA PHARMACEUTICALS NE 3.15 60 48 5,178 | 2026/10/ 1
TIME WARNER CABLE INC 8.25 190 199 21,296 | 2019/4/1
TIME WARNER CABLE INC 4.125 200 202 21,614 | 2021/2/15
TIME WARNER CABLE INC 4.0 200 201 21,494 | 2021/9/1
TIME WARNER CABLE INC 6.55 150 168 17,997 | 2037/5/1
TIME WARNER CABLE INC 7.3 370 444 47,504 | 2038/7/1
TIME WARNER CABLE INC 5. 875 990 1,036 110,796 | 2040/11/15
TIME WARNER INC 6.25 300 354 37,883 | 2041/3/29
TJX COS INC 2.25 90 81 8,701 | 2026/9/15
TRANSCONT GAS PIPE LINE 7.85 1, 350 1,658 177,203 | 2026/2/1
UBS GROUP FUNDING 3. 491 450 446 47,755 | 2023/5/23
UBS GROUP FUNDING 4.125 450 453 48,457 | 2025/9 /24
UBS GROUP FUNDING 4,253 1,550 1,567 167,553 | 2028/3/23
UNILEVER CAPITAL CORP 4.8 150 152 16,319 | 2019/2/15
UNITED PARCEL 2.5 160 155 16,592 | 2023/4/1
UNITED PARCEL 3.05 130 125 13,404 | 2027/11/15
UNITED RENTALS NORTH AM 5.75 280 292 31,232 | 2024/11/15
UNITED RENTALS NORTH AM 5.5 20 20 2,204 | 2025/7/15
UNITED RENTALS NORTH AM 4.875 10 9 1,036 | 2028/1/15
UNITED TECHNOLOGIES CORP 4.5 180 183 19,558 | 2042/6/1
UNITEDHEALTH GROUP INC 2.7 360 358 38,334 | 2020/7/15
UNITEDHEALTH GROUP INC 2.875 240 238 25,509 | 2021/12/15
UNITEDHEALTH GROUP INC 3.75 390 396 42,336 | 2025/7/15
UNIVISION COMMUNICATIONS 5.125 310 289 30,971 | 2025/2/15
VALE OVERSEAS LIMITED 6.875 1,157 1,370 146,498 | 2036/11/21
VALEANT PHARMACEUTICALS 7.5 530 532 56,880 | 2021/7/15
VALEANT PHARMACEUTICALS 5. 625 30 28 3,063 | 2021/12/1
VALEANT PHARMACEUTICALS 5.5 30 26 2,831 | 2023/3/1
VALEANT PHARMACEUTICALS 5. 875 140 125 13,382 | 2023/5/15
VALEANT PHARMACEUTICALS 9.0 200 200 21,397 | 2025/12/15
VALEANT PHARMACEUTICALS 9.25 100 100 10,728 | 2026/4/1
VERIZON COMMUNICATIONS 4.6 440 458 49,038 | 2021/4/1
VERIZON COMMUNICATIONS 2.946 120 118 12,641 | 2022/3/15
VERIZON COMMUNICATIONS 3.5 90 89 9,512 | 2024/11/1
VERIZON COMMUNICATIONS 3.376 10 9 1,050 | 2025/2/15
VERIZON COMMUNICATIONS 2.625 500 456 48,778 | 2026/8/15
VERIZON COMMUNICATIONS 4.125 1,940 1,970 210,547 | 2027/3/16
VERIZON COMMUNICATIONS 5.25 320 343 36,685 | 2037/3/16
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YSE AL E % | VERIZON COMMUNICATIONS 5.5 50 55 5,902 | 2047/3/16
(BDEEEARR) | VIACOM INC 4.25 30 30 3,263 | 2023/9/1
VISA INC 3.15 690 678 72,511 | 2025/12/14
VISA INC 4.3 450 479 51,261 | 2045/12/14
WAL-MART STORES 4.3 403 430 45,958 | 2044/ 4 /22
WALGREENS BOOTS ALLIANCE 3.45 430 408 43,648 | 2026/6/1
WASTE MANAGEMENT INC 4.6 20 20 2,223 | 2021/3/1
WASTE MANAGEMENT INC 3.5 30 30 3,227 | 2024/5/15
WEA FINANCE LLC/WESTFIEL 3.75 300 299 32,044 | 2024/ 9 /17
WEA FINANCE LLC/WESTFIEL 3.75 900 899 96, 133 | 2024/ 9 /17
WELLPOINT INC 3.125 210 207 22,207 | 2022/5/15
WELLS FARGO & CO FRN 5.875 150 157 16,840 | 2049/12/31
WELLS FARGO & COMPANY 3.45 30 29 3,173 | 2023/2/13
WELLS FARGO & COMPANY 4.48 899 928 99,183 | 2024/1/16
WELLS FARGO & COMPANY 4.3 3,110 3,133 334,918 | 2027/7 /22
WELLS FARGO & COMPANY 4.65 1, 880 1,901 203,248 | 2044/11/ 4
WELLS FARGO & COMPANY 4.9 190 199 21,301 | 2045/11/17
WELLS FARGO & COMPANY 4.4 160 156 16,674 | 2046/6 /14
WELLS FARGO & COMPANY 4.75 640 657 70,314 | 2046/12/ 7
WESTPAC BANKING 2.3 70 69 7,376 | 2020/5/26
WESTPAC BANKING 2.6 410 405 43,296 | 2020/11/23
WHITING PETROLEUM CORP 6. 625 30 30 3,231 | 2026/1/15
WILLIAMS COS INC 7.875 195 218 23,350 | 2021/9/1
WILLIAMS COS INC 3.7 100 97 10,456 | 2023/1/15
WILLIAMS COS INC 7.5 59 71 7,683 | 2031/1/15
WILLIAMS PARTNERS LP 5.25 190 197 21,089 | 2020/3/15
WM WRIGLEY JR CO 2.9 330 330 35,339 | 2019/10/21
WPX ENERGY INC 8.25 240 271 28,974 | 2023/8/1
WYETH 5.95 50 63 6,799 | 2037/4/1
YAMANA GOLD INC 4. 625 340 334 35,713 | 2027/12/15
ZF NA CAPITAL 4.75 630 642 68,676 | 2025/4 /29
N #t 84, 315, 725
A¥ o TAXVaXY | TAXFVaY
[EfEFES | MEXICAN BONOS DESARR FIX 8.0 81, 000 82, 290 481,398 | 2020/6/11
MEXICAN BONOS DESARR FIX 6.5 45, 440 44, 314 259,242 | 2022/6/9
MEXICAN BONOS DESARR FIX 8.5 65, 150 72,172 422,209 | 2038/11/18
MEXICAN BONOS DESARR FIX 7.75 94, 530 97, 325 569, 352 | 2042/11/13
MEXICAN BONOS DESARR FIX 8.0 30,910 32, 700 191,298 | 2047/11/ 7
N 7t 1,923, 501
TI7IN TIIIONMVTN | TTIINMLT IV
[EM&FE% | BRAZIL-NTN-F (NOTA TESO N) 10.0 25, 644 26, 834 851,181 | 2021/1/1
BRAZIL-NTN-F (NOTA TESO N) 10.0 1,232 1,258 39,918 | 2027/1/1
s it 891, 100
=R Foy7A=TN | FryT =TV
| [EfEAES: |RUSSIA GOVT BOND 8.15 441, 970 479, 462 882,210 | 2027/2/3
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= S| et
il 23 e A KE R R fER4E A H
= % | FayTN=TN | Fav T =TI TM
| EfffzE% [ RUSSIA GOVT BOND - OFZ 7.05 56, 053 56, 456 103,879 | 2028/1/19
N =t 986, 089
E = e FAVRRYTWVET | T4V RXVTVET
[Ef#FE%4 | INDONESIA GOVERNMENT 7.0 7,990, 000 8, 245, 040 64,311 | 2022/5/15
INDONESIA GOVERNMENT 8.375 83,215, 000 93, 358, 908 728,199 | 2026/ 9 /15
N 7t 792,510
& B 88, 908, 927
(1) AEMEREIT, WIRORHE % A3 E O EE BIE 72 B OMEIZ L 0 MERE Lizb DT,
(E2) M - FMAED BALAE XU <,
| EEs
Y B ES
O & izl a . O %
| = Ly (AR
= FAm A T Y FT Ty ERFEA A
(7 AV 7) % Tk R TK RV T
FEAETBA FNMA 30YR APR FWD 4.0 800 821 87,750 | 2048/9/1
GNMA IT 30YR APR FWD 3.5 6, 500 6, 561 701,275 | 2048/4/1
& 7t 789, 026
(1) AERESFL, WK ORI 2 A3 E o xhiz B 7 EARS O fMEIC L 0 MERF L= b0 T,
(FE2) % - SO BRI O T,
| HEBAERES
201844 A 9 HEAEOMANIT T SWERA,
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i i 5] %
(FAYH) T
WA OPPORTUNISTIC US$ HIGH YIELD LTD 15
& 2 J Lt 12
§t ikl % 1

(78 PO HALAR T O T,
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. SNEZ DA S
N B M xK
% ” RS R I %
(ZA1H) Fk Fv M %
FRIEVETRAGEE 7,530 804, 731 0.9
O L e e e 31,991 3,418,918 4.0
& it 39, 521 4,223, 649 4.9

(E1) BEMRF AT, WIR OB 2 25 [E O/ B E 2 FAE OMEIc L EHRRE Lz b0 T,
(FE2) Wi, M ERAEIC R D RHIAE O F &,
(£ 3) @HEOHRAMARWIORE T,

. SR | AR R R

El 1] EN
% # o % & & % #
‘M HITH
e | US 5YR 1806 46, 601 —
US 2YR 1806 818 —
n US 10YR 1806 — 44,153
US 20YR 1806 6,367 —
USUL10YR1806 3,432 —
US UL 1806 2, 552 —
R 90 EUR$ 1809 — 1,903
90 EUR$ 1812 — 1,120
90 EUR$ 1912 — 649
FED30DAY1807 — 74,118
(FE 1) HNLREILUE T,
(F2) S AHUL. B ORI % 7 [ o0 X% B3 70 TR O I L 0 FISHEE L= b o T,
. + T3 L ORAAIEAES
i " A an T
> bl K 7O
"M "M
[EA 7> a »EEl |FVKS C 0420 a—)L 5 —
4 TYK8 C 0420 a— 8 —
TYK8 P 0420 ZFu k — 0. 430819
TYM8 C 0525 oL - 6
USK8 C 0420 a— - 12
USK8 P 0420 vk — 3

(E1) HACARMIFEEC, 72720, @A HARNOSE 13/ NCT TR,
(TE2) FEE AT, WIROWRHI 2 23 E O 5% B5 C BB OMEIC X 0 BEHRE L= b0 T,
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+M %
RS 178, 437 0.2
INFTAE 88,908, 927 85. 4
Z OMAT A FES: 4,223, 649 4.1
a—)L - m— 5 FO 10, 757, 280 10.3
PG5 FEM pER KA 104, 068, 293 100. 0

(1) FHMEEO BALARG LT,
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DIEH>, §EIR, WA, o, REOB], FlER, HEA AER, RER, KEE, ZESRE, B4, oMo Ng%a
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4460 [BEEFER OBEIENICIT DR ER EOMIIEFEOR AR D G B SN TR B BT 2 F%fast) ITES ik
iR LTAB SN FREMMRREEZATFLTOET,

7k, AHAITMBEHEREEO B TIEAR < EMltk O Z Y IERLEVE AR SOV TRIEZ RIS 2 O TiEH Y F
NE

— 121 —



Ofi, . TARVEEMBDKRT isE479a5)

LM - XEfFE%27 - T5RXFC

OFEEDIKR  (017FE4H8B~2018%4 F98)

TE H ERES I H E] 3
A M
W = e 103,967,970, 447 (A) ERHZEIRE 2,912, 968, 408
PRI =T 3,407, 338, 547
B ARES GRAIARD 178, 437, 531 SR, 2,864, 650, 078
S SRAGH ) 88,908, 927, 157 Z ORI 4 48,814, 228
Z DA AiFES 4,223, 649, 803 TR A 195, 898
a— e AT v (H) 13, 302, 463 R
A 5. 606, 034, 850 ® HFESTERS A 3,430,619, 203
FULF A 549, 013, 110 FEE AR 1,796, 716, 962
[UES 4 56, 518, 632 FEEA A 5,227,336, 165
EAFHCH NS 1,024,748, 324 © S%MEEISHRE A% A 7,523,057
B &fE 18,592, 625, 793
DL AT 3 () 18, 515, 227 514 3, 081, 791, 636
T b AT 3 (58) 3, 556, 767 PGk A 3,089,314, 693
Rine 17, 624, 432, 270 0 RERAF A 12,611,417
iiggﬁ %lwiﬁé (B) H#B#EE(A+B+C+D) A 537,785,269
PSS 789, 026, 029 (F) ®T#ifRSEES 34,534,917, 941
C) MEEHRE(A—B) 85, 375, 344, 654 G) BMMET=EHRKE 4,778,153,518
JLAR 59, 422, 659, 421 " o
KBRS 4 25, 952, 685, 233 (H) ﬁ#:‘ﬁ'ﬂ%{aﬁﬁ A12, 822,600, 957
D) SEELOM 59,422, 659 4210 I EH(E+F+G+H) 25,952, 685, 233
1RO YEEMEBE(C/D) 14, 367H REAIEHIBEE (1) 25,952, 685, 233
<{$§L$I§§> ) (1) #HEoRB O < B) FlFESFT g L ON(0) L£MEEI
(FE1) @?@ﬁ% - SIMEHARITH KOS Z I LD bR EHRET,
P BB AR o (1:2) $UEORROT T @) BMERERES L 501, 7LD
M R A 26, 675, 995, 18971 SEMBE DB, BAREZ LI S ek % 35 L3IV 78

E2) Hﬁik 2B B IEARDONR
* R

N Fv—7 LT LEBREOL Tz,

(58 H : 20174E4 A13H)

%a7 77 AFD (BREHREFRER) 34,075,178, 713
ka7 7FAFC (EREHREFRER) 20, 325,429, 313
LM- #:7-7"7@\/ m%t&é‘&ﬁﬂ% 2,589, 977, 4441
% 1,766,619, 501

665, 454, 450/

By OWET,
(#E3) HEEORBOFTH BHEBRES L HDLOIE. FREHD
B, JEAR D BIRFMNAEZ 22 LS W e 28y 2 VD ET,

<BM>E>

[N—J LA ZKERAEA T v 7 A (ABRES—2)] »np 17
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F120~1258 GREH : 20184 A 9H)
WL 77 FOLEHEA

M Ak oy FE | RINEIERE sk E
£ 3t H;ﬂ M| R
W 58 | 'RE Ltllﬂﬁmﬁj%J:féjfﬂﬁ%@%%tcﬁif%%lxlé ZLEHEL LU CEHAEIT)O S EERIERELET,
N a7 1| NMkE=T - 75 2~ v =7 7 o FRAER L RIS L LET,
A CBEHAREAFRA) — i SR —— o
NMXKE=T - 77 2~ —7 | Kk RABETONEAME, EEEEBEMES OB ERIRGES (ABS, MBSZE) 7x &% F3
N BeExRE LET
NMKE=T - 7T 2{HT7 7o K | v~ — S EAEE T FEA DR EIGITITHIRZ 2T A,
; - (il B B B B e 2 ) gz&%’éﬁ«@zgigiﬂf\ ?;IJFE@% w;;ﬁ/u — AT
AN . S o e TR Z Rl L O TR R 2 B 2 £7.) ~0RERH&IX. F
NMKFZT - 77 AMEYT =7 | Sendren e i 10% 5L F & LE T
W‘%%‘%EMD?&%HA IR E B F A
N R FR (FAlE LCmA 7 EI f?k%Ela)f“/\ IBEIER) FEEMBKEEZHE L CEEEPRELE T, 272
§ L, Sl REDNDEOSLE N E AT DRV LB Y iﬁ‘o
W &a30E D ERERE
-y e Ayfv=)
e om wm E®EO® At LT S SN B S S 7
. (%) BUAZ | M) H | KERA | MLALEE | et | AL | EmbE | R
orfidd: | IR P =
5] ] % % % % % % | HIH
9641 (20154£ 11 9 H) 11,175 16 A0.7 266. 28 Al 1 — — 107.0 11| 18,133
9THI (2015%E121 7 H) 11, 163 15 0.0 267. 16 0.3 — — 97.0 2.7 21,684
9841 (20164E 1 A 7 H) 11, 124 16 A0. 2 267. 68 0.2 — — 100.1[ A 0.2 23,595
991§ (20164E 2 J1 8 H) 11,190 21 0.8 270. 63 1.1 — — 103.7 3.2 22,554
1001 (2016%E 3 A 7 H) 11, 191 17 0.2 270. 67 0.0 — — 102.3 3.3| 22,675
10141 (2016%:4 H 7 H) 11, 303 20 1.2 274. 27 1.3 — — 101.9 3.3] 22,837
10215 (20164E 5 1 9 H) 11,338 15 0.4 275.05 0.3 — — 99.2 3.3 22,592
10341 (2016%E 6 A 7 H) 11, 352 19 0.3 275. 89 0.3 — — 99.5 2.9 21,905
104351 (20164E 7 1 7 ) 11,523 17 1.7 280. 36 1.6 — — 99.7 — [ 22,181
10535 (20164F- 8 1 8 H) 11, 436 13 0.6 278.77 A0. 6 — — 99.8] A 4.8] 19,958
10641 (20164 9 A 7 H) 11, 488 20 0.6 279. 96 0.4 — — 97.0] A 1.9] 19,426
10741 (20164E10/1 7 ) 11, 375 14 A0.9 277. 49 A0.9 — — 99. 6 0.6] 18,895
10831 (20164E11/] 7 A) 11, 322 15 A0.3 276.91 0.2 — — 98.5 — [ 18,863
10941 (2016%E121 7 H) 11,024 14 A2.5 268. 75 A2.9 — — 103.7] A 2.3] 18,980
110351 (20174E 1 110 H) 11,061 17 0.5 269. 84 0.4 — — 100.0] A 2.0] 19,693
111 (20179:2 H 7 H) 11,042 15 A0. 0 269. 59 AO0. 1 — — 98.7] A 2.1] 20,637
11281 (20174 3 A 7 H) 11,011 13 A0. 2 268. 74 0.3 — — 103. 4 0.7 21,794
11341 (201794 H 7 H) 11,071 21 0.7 270. 85 0.8 — — 102.6 [ A 4.9 22,365
11431 (2017425 1 8 A) 11,077 14 0.2 271.12 0.1 — — 107.9] Al2.4] 20,203
11581 (201745 6 A 7 H) 11, 192 28 1.3 274. 26 1.2 — — 98.4] A 1.6] 14,284
11631 0174£ 7 A 7 H) 11, 104 16 A0. 6 272. 10 A0.8 — — 100. 8 1.7] 12,901
H7TH (201748 H 7 H) 11,176 19 0.8 274. 10 0.7 — — 104.6 [ A 0.4 12,595
18I (20174E 9 A 7 H) 11, 225 19 0.6 275. 86 0.6 — — 10.0] A 0.1] 12,651
11935 (20174E10 /1 10 H) 11, 141 16 A0. 6 273.50 0.9 — — 103.3] A 1.7] 12,564
12081 (20174E11H 7 H) 11, 141 17 0.2 274. 44 0.3 — — 104.6 | A 4.1] 12,540
121 (20174E12 7 H) 11, 133 16 0.1 274. 25 A0. 1 — — 100.2| A 2.3] 13,109
12281 (2018%E 1 1 9 H) 11, 082 13 A0.3 272. 81 N0.5 — — 100.4| A 2.7] 13,178
12311 (20184E 2 4 7 H) 10, 945 14 Al 1 269. 37 Al.3 — — 96.6 | A 6.2 13,335
12431 (2018%E 3 A 7 H) 10, 838 10 0.9 267. 14 0.8 — — 96.4| A 6.2 13,781
1251 (201844 4 9 H) 10, 853 10 0.2 268. 28 0.4 — — 101.6 [ A 8.3 14,049

() SEYEAEE O R BLAA B )

() H7 7 NIBREEAMAANET O T, HEUHALSR, SRR, BHRMALSR, EREM I RITIZE R 2T
() BRASeMmIeR, BHEMLRITH O TR — 58 Y TR,

() Ry F~v—2riE, EEMEAOKBAEZE L C, BUATE SR ORELRAL TR0 7,

i
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-y - RyFv=)
I B N L S I I S T
. - KEREA VT v ) A . FEALLE | eI | AL | etk
[ = (g SR=3) [ =
s
W m % % %] %] % %
20174E10 10 11, 141 — 273. 50 — — — 103. 3 A1 7
551204 10H R 11, 145 0.0 273.81 0.1 — — 103.0 A4. 1
CER
2017411 H 7 A 11,158 0.2 274. 44 0.3 — — 104. 6 A4 1
CR
2017411 H 7 A 11, 141 — 274. 44 — — — 104. 6 A4 1
121 BES 11,111 AO0. 3 273.49 A0. 3 — — 101. 1 N2.8
W
2017412H 7 H 11, 149 0.1 274.25 AUt — — 100. 2 N2.3
W
2017412H 7 H 11,133 — 274.25 — — — 100. 2 N2.3
51224 12H R 11,102 A0. 3 273.43 A0.3 — — 100. 2 N2.7
CRER
201821 H9H 11, 095 A0. 3 272.81 AN0.5 — — 100. 4 N2.7
R
20181 H9H 11, 082 — 272.81 — — — 100. 4 N2.7
551234 1HE 10, 999 N0. 7 270. 14 AL1.0 — — 96. 4 A6. 1
TRER
201852 H 7 H 10, 959 Al. 1 269. 37 A1.3 — — 96. 6 A6. 2
I
201852 H 7 H 10, 945 — 269. 37 — — — 96. 6 A6. 2
#1244 2HR 10, 845 A0.9 266. 93 A0.9 — — 98.3 AN6.8
CRES
2018423 H 7H 10, 848 A0.9 267.14 A0.8 — — 96. 4 N6 2
W
201823 H 7H 10, 838 — 267.14 — — — 96. 4 N6 2
551258 3HRE 10, 866 0.3 268. 53 0.5 — — 100. 4 NAb. 5
TRES
2018%:4 H 9 H 10, 863 0.2 268. 28 0.4 — — 101. 6 A8. 3
() BRETEARE AReA 7, IR i T
() H7 7 FIBBEEFELMAANET O T, FAMARLE, UM, BEREALE, (e RI3FZE R 2 T,
() PRSI, BRI X B TR 8 D A C IO,
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3% G2 MA3172 1510 3.0 5,221 5,294 597, 031 2045/10/20
3% G2 MA3243 1511 3.0 8, 708 8, 829 995, 657 2045/11/20
3.01% FN AN5454 1706 3.01 3,100 3, 140 354, 162 2027/6/ 1
3.13% FN AN5263 1704 3.13 5,845 5,974 673, 663 2027/4/1
3.27% FN AN5275 1705 3.27 3,347 3, 458 389, 938 2027/5/1
3.5% FG Q35742 1508 3.5 1,511 1,564 176, 411 2045/ 8/ 1
3.5% FG Q36889 1510 3.5 793 820 92, 543 2045/ 8/ 1
3.5% FN AP3667 1209 3.5 1,607 1,663 187, 568 2042/10/ 1
3.5% FN AS6198 1510 3.5 3, 284 3, 381 381, 319 2045/11/ 1
3.5% FN AX7327 1410 3.5 0.99033 1 115 2044/ 9/ 1
3.5% FN AY6021 1508 3.5 2, 247 2,325 262, 278 2045/ 9/ 1
3.5% FN AZ2145 1507 3.5 3, 046 3,151 355, 368 2045/ 7/ 1
3.5% FN AZ2716 1506 3.5 5, 789 5,989 675, 332 2045/6/ 1
3.5% FN BA7231 1601 3.5 1,008 1,042 117, 600 2046/ 1/ 1
3.5% FN BC1749 1601 3.5 1, 444 1,493 168, 445 2046/ 1/ 1
4% FG Q37889 1512 4.0 9, 251 9,814 1,106, 639 2045/12/ 1
4% FN AV4538 1402 4.0 6, 783 7,192 811,026 2044/ 2/ 1
4% FN BA3948 1601 4.0 1,223 1,301 146, 811 2046/ 1/ 1
4% FNCL 11/17 4.0 8, 295 8, 706 981, 750 2047/11/ 1
4.5% FNCL 11/17 4.5 5,770 6,179 696, 770 2047/11/ 1
5% FG A93635 5.0 314 347 39, 134 2040/ 9/ 1
5% FG 601959 5.0 406 445 50, 251 2035/12/ 1
5% FN 254903 5.0 886 977 110, 238 2033/10/ 1
5% FN 357426 5.0 886 977 110, 204 2033/9/1
5% FN 963302 5.0 266 282 31,812 2023/5/1
5.5% FG A92262 5.5 24 27 3,073 2040/5/ 1
5.5% FN 735358 5.5 307 344 38, 866 2035/2/ 1
5.5% FN 965449 5.5 10 10 1,211 2022/11/ 1
5.5% FN 966794 5.5 195 208 23, 466 2023/2/1
5.5% FN 967588 5.5 50 53 6,017 2022/12/ 1
5.5% FNCL 11/17 5.5 1,475 1,631 183, 960 2047/11/ 1
6% FN 956163 6.0 68 71 8, 068 2022/10/ 1
WAL SR | 1. 6% VOLKSWAG INTL 11/17 1.6 1,430 1,429 161, 218 2017/11/20
(GOEREAR) | 2. 2% PNC BANK NA 01/19 2.2 350 352 39, 694 2019/ 1 /28
2.4751% JPMCC 2012-1.C9 A 2.4751 395 397 44,788 2047/12/15
2.5% ABN AMRO BANK 10/18 2.5 2,815 2,833 319, 476 2018/10/30
2.5% KEY BANK NA 11/21 2.5 925 928 104, 750 2021/11/22
2.6% AMER EXPRESS 9/20 2.6 1, 300 1,319 148, 754 2020/ 9 /14
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Wl A% | 2. 65% ORACLE CORP 7/26 2.65 1,315 1,288 145, 293 2026/ 7 /15
(GUEREADR) | 2. TS%GOLDMAN SACHS 09/20 2.75 570 576 65, 042 2020/ 9 /15
2.76% SDART 2014-2 D 2.76 1,190 1,198 135, 140 2020/ 2 /18
2.8% AETNA INC 06/23 2.8 2,150 2,167 244, 363 2023/ 6 /15
2.81% AFIN 2014-2 D 2.81 2,150 2,157 243, 311 2019/ 8 /20
2.875% SHIRE ACQ INV9/23 2.875 1, 700 1,691 190, 684 2023/9 /23
3% 21st CENTURY F0X09/22 3.0 1,075 1,097 123, 756 2022/ 9 /15
3% BROADCOM CORP 01/22 3.0 1, 800 1,834 206, 871 2022/ 1 /15
3% EQT CORP 10/22 3.0 95 94 10, 706 2022/10/ 1
3% EQUATE PETROCHEM 3/22 3.0 1,100 1, 090 122,938 2022/3/3
3.069% WELLS FARGO 01/23 3. 069 1,270 1,291 145, 621 2023/ 1 /24
3. 15% MYLAN NV 06/21 3.15 2,000 2,035 229, 568 2021/6 /15
3.15% VISA INC. 12/25 3.15 1,125 1,153 130, 035 2025/12/14
3.25% AMERISOURCE 03/25 3.25 530 537 60, 607 2025/3/1
3.3% JP MORGAN CHASE4/26 3.3 1,085 1,093 123, 315 2026/4 /1
3.375% WM WRIGLEY 10/20 3.375 635 654 73,771 2020/10/21
3.5% AERCAP IRE CAP 5/22 3.5 1,200 1,228 138, 577 2022/ 5 /26
3.5% BANK OF AMERT 04/26 3.5 1,520 1,542 173,939 2026/ 4 /19
3.5% DOW CHEMICAL 10/24 3.5 1,525 1,563 176, 288 2024/10/ 1
3. 5% MEDTRONIC INC 03/25 3.5 1, 050 1,094 123,417 2025/ 3 /15
3.5% SIMON PROP G 09/25 3.5 935 958 108, 095 2025/ 9/ 1
3. 625%JPM CHASE 12/27 3.625 1,735 1, 740 196, 215 2027/12/ 1
3.667% WFRBS 2011-C5 A4 3.667 515 538 60, 764 2044/11/15
3. 7% DIGITAL REALTY 8/27 3.7 715 722 81,512 2027/ 8 /15
3. 7% MORGAN STANLE 10/24 3.7 885 919 103, 733 2024/10/23
3. 75% BRITISH SKY BROADC 3.75 2,130 2,190 246, 980 2024/ 9 /16
3. 75% COOPERAT RABO 7/26 3.75 1,985 2,012 226, 973 2026/ 7 /21
3. 75% GOLDMAN SACHS 2/26 3.75 890 913 103, 038 2026/ 2 /25
3.85% DISCOVER FIN 11/22 3.85 1,610 1,663 187, 555 2022/11/21
3.85% ERAC USA FIN 11/24 3.85 1,120 1,161 130, 968 2024/11/15
3. 875%CITIGROUP INC10/23 3.875 1,495 1, 566 176, 674 2023/10/25
3. 887%CITIGROUP INC 1/28 3. 887 1,510 1,554 175, 266 2028/ 1 /10
3.9% DOMINION RES 10/25 3.9 2,025 2,105 237, 420 2025/10/ 1
3.9% EQT CORP 10/27 3.9 695 690 77, 851 2027/10/ 1
3.95% ARE INC 01/27 3.95 300 307 34, 620 2027/ 1 /15
3.95% KRAFT HEINZ F 7/25 3.95 1,260 1,293 145, 902 2025/ 7 /15
3.95% VEREIT OPERAT 8/27 3.95 815 812 91, 652 2027/ 8 /15
4% 21st CENTURY FOX10/23 4.0 140 149 16, 823 2023/10/ 1
4% LYB INTL FIN 7/23 4.0 850 900 101, 497 2023/ 7 /15
4% WILLIAMS PAR LP 09/25 4.0 800 817 92, 231 2025/ 9 /15
4.05% AMAZON INC 08/47 4.05 755 764 86, 252 2047/ 8 /22
4.1% ROGERS COMM 10/23 4.1 545 578 65, 225 2023/10/ 1
4. 1%WASTE MANAGEMENT3/45 4.1 338 352 39, 797 2045/ 3/ 1
4.125% MPLX LP 03/27 4.125 850 874 98, 618 2027/ 3/ 1
4.2% NWL 04/26 4.2 825 872 98, 412 2026/ 4/ 1
4. 25% MOSAIC CO 11/23 4.25 355 369 41, 609 2023/11/15
4.3% WELLS FARGO CO 7/27 4.3 950 1,006 113,530 2027/ 7 /22
4. 3%PRINCIPAL FIN 11/46 4.3 695 723 81,579 2046/11/15
4. 375% BARCLAYS PLC 1/26 4.375 1,925 2,011 226, 856 2026/ 1 /12
4. 375% KAZTRANSGAS 09/27 4.375 700 693 78, 181 2027/ 9 /26
4. 375% KENTUCKY UT 10/45 4.375 735 796 89, 854 2045/10/ 1
4. 4% FEDEX CORP 1/47 4.4 1,475 1,519 171, 332 2047/ 1 /15
4.4% HP ENTERPRISE 10/22 4.4 615 655 73,911 2022/10/15
4. 45% PERNOD-RICARD 1/22 4.45 995 1,069 120, 549 2022/ 1 /15
4.5% ARE INC 07/29 4.5 1, 170 1,237 139, 581 2029/ 7 /30
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WAL SR | 4. 5% WILLTAMS PART 11/23 4.5 895 950 107, 204 2023/11/15
(GUEREADR) | 4. 6% COX COMMUN INC 8/47 4.6 615 607 68, 446 2047/ 8 /15
4. 625%GLENCORE FDG 04/24 4.625 680 721 81, 397 2024/ 4 /29
4.65% CITIGROUP INC 7/45 4.65 1, 600 1,769 199, 495 2045/ 7 /30
4.65% LLOYDS BANK 3/26 4.65 870 918 103, 593 2026/ 3 /24
4.75 21ST CENT AME 11/46 4.75 700 755 85, 207 2046/11/15
4.75% AMC NET INC 8/25 4.75 255 258 29, 113 2025/8/ 1
4.75% CITIGROUP INC 5/46 4.75 1,725 1, 870 210, 870 2046/ 5 /18
4.75% GILEAD SCIENC 3/46 4.75 1,110 1,246 140, 610 2046/ 3/ 1
4.75% UNITEDHEALTH 07/45 4.75 785 906 102, 221 2045/ 7 /15
4. 85% REYNOLDS AMER 9/23 4.85 1, 480 1,629 183, 728 2023/ 9 /15
4.875% AMER INTL 06/22 4. 875 1,505 1,652 186, 389 2022/ 6/ 1
4. 875%CONCHO RESOUR10/47 4. 875 260 269 30, 374 2047/10/ 1
4.9% ABBOTT LABS 11/46 4.9 1,065 1,178 132, 841 2046/11/30
4.9% AT&T 08/37 4.9 1,070 1,078 121, 596 2037/8 /14
4.9% ENERGY TRAN P 2/24 4.9 2,085 2, 206 248, 859 2024/ 2/ 1
4. 9%ANHEUSER-BUSCH 02/46 4.9 1,565 1,775 200, 208 2046/ 2/ 1
5.125% CHENIERE COR 6/27 5.125 470 484 54, 587 2027/ 6 /30
5.125% PACIFIC LIF 01/43 5.125 2,910 3,217 362, 797 2043/ 1 /30
5.15% ENERGY TP 02/43 5.15 590 573 64, 722 2043/2/1
5. 15% NBCUNIVERSAL 4/20 5.15 480 518 58, 422 2020/ 4 /30
5.15% VERIZON COMM 09/23 5.15 930 1,044 117,733 2023/ 9 /15
5.2 DISCOVER FIN 04/22 5.2 1,604 1,746 196, 991 2022/ 4 /27
5.2% MPLX LP 03/47 5.2 720 754 85, 101 2047/ 3/ 1
5. 213%TELEFONICA 3/47 5.213 960 1,046 117, 980 2047/ 3/ 8
5. 25% CENOVUS ENERGY INC 5.25 665 653 73, 651 2037/ 6 /15
5.25% OHI 01/26 5.25 1,215 1,284 144, 873 2026/ 1 /15
5.35% TIME WARNER 12/43 5.35 640 697 78, 650 2043/12/15
5.375% CHARTER COMM 5/47 5.375 1,725 1,791 202, 052 2047/5/ 1
5.375% HCA INC 02/25 5.375 1,080 1,138 128, 430 2025/2/ 1
5.375% THE CHEMOURS 5/27 5.375 190 198 22, 332 2027/5 /15
5.45% AT&T INC 03/47 5. 45 840 890 100, 466 2047/3/1
5.5% POST HOLDINGS 03/25 5.5 1,520 1,575 177, 608 2025/ 3/ 1
5.7% BANK OF AMER 1/22 5.7 655 736 83, 069 2022/ 1 /24
5. 75% GOLDMAN SACHS 1/22 5.75 825 924 104, 257 2022/ 1 /24
5. 75% INGERSOLL-RND 6/43 5.75 720 889 100, 274 2043/ 6 /15
5.75% LYB 04/24 5.75 780 891 100, 575 2024/ 4 /15
5. 75% QUICKEN LOANS 5/25 5.75 1, 620 1,713 193, 174 2025/5/ 1
5.75% UNITED RENT 11/24 5.75 870 921 103, 864 2024/11/15
5.75% ZAYO GROUP 01/27 5.75 870 921 103, 864 2027/ 1/15
5. 875% PRUDENTIAL F 9/42 5. 875 625 692 78, 051 2042/ 9 /15
6% ARDAGH PACKAGING 2/25 6.0 1, 600 1, 700 191, 746 2025/ 2 /15
6.02% DIAMOND 1 FIN 6/26 6.02 970 1,079 121, 741 2026/ 6 /15
6. 25% EXELON GENER 10/39 6.25 890 983 110, 888 2039/10/ 1
6.3% WILLIAMS PART 4/40 6.3 170 201 22, 668 2040/ 4 /15
6.5% NEVADA POWER 08/18 6.5 415 430 48, 575 2018/8/ 1
6.75% GENESIS ENER 8/22 6.75 985 1,008 113,673 2022/8/ 1
6. 8% PETRO-CANADA 5/38 6.8 880 1,182 133, 358 2038/ 5 /15
6. 875% KRAFT HEINZ 01/39 6. 875 675 869 98, 092 2039/ 1 /26
6.9% AIG 03/32 144A 6.9 185 247 27, 873 2032/ 3 /15
7.375% PETROBRAS 1/27 7.375 840 929 104, 853 2027/ 1 /17
7.75% EL PASO LLC 01/32 7.75 2, 445 3,136 353, 706 2032/ 1 /15
8.125% EQT CORP 06/19 8.125 510 558 62, 994 2019/6/ 1
AMCAR 2014-1 D 2.54 1,050 1,054 118,914 2020/ 6/ 8
AMCAR 2014—4 C 11/14 2.47 2, 960 2,978 335, 868 2020/11/ 9
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WiEATESR | CD 2017-CD3 A4 3. 631 3, 400 3, 540 399, 184 2050/ 2 /10
(BUREEAES | COMM 2014-UBS2 AM 4. 199 260 273 30, 814 2047/ 3 /10
COMM 2015-DC1 A5 1503 3.35 1,170 1,192 134, 514 2048/ 2 /10
FORD MOTOR CRED 3/19 2.14033 1,085 1,090 122,921 2019/3 /12
GEN ELEC CAP CRP 1/19 1.81389 910 914 103, 170 2019/1/14
GMALT 2015-1 D 03/15 3.01 2, 680 2, 687 303, 060 2020/ 3 /20
GOLDMAN SACHS 11/18 2.415 1, 365 1,377 155, 298 2018/11/15
GOLDMAN SACHS GP 11/23 2.91722 1,210 1,258 141, 903 2023/11/29
HOMT 2015-HGLR A1A2 3/15 3. 086563 570 566 63,923 2037/3/5
0SCAR 2017-2A A3 2.45 310 309 34,918 2021/12/10
0SCAR 2017-2A A4 2.76 410 407 45, 950 2024/12/10
SDART 2015-1 D 02/15 3.24 2,470 2,507 282, 697 2021/4 /15
SWH 2017-1 A 09/17 2.2 1, 650 1,651 186, 238 2035/ 1 /17
UBSCM 2012-C1 A3 10/45 3.4 510 527 59, 500 2045/5 /10
WERBS 2012-C7 A2 3.431 1,070 1,110 125, 231 2045/ 6 /15
INaF 38, 982, 545
TN F FINE FURY | FTAEUFU~Y
[EfE% | 21.2% ARGTES 09/18 21.2 23, 160 23, 663 152, 867 2018/ 9 /19
5.83% ARGENTINA 12/33 5.83 2,010 15, 487 100, 046 2033/12/31
Frikft g5
- BUENOS FLOAT 5/22 25.0175 20, 500 21,473 138, 720 2022/ 5 /31
(< 2R / 5/
INaF 391, 634
AFv = FAxvasy | FrAFvasy
| @i [ 5.75% MEXICAN BONOS 3/26 5.75 32, 790 30, 234 182, 613 2026/3/5
INTT A FONITARY | Fons74~)
| Eiff7r% [ 8.5% URUGUAY 3/28 8.5 30, 090 31, 241 120, 592 2028/ 3 /15
-1 Fa—n Fa—n
[ 170 | [EfkGES | 2.875% OBRIGACOES 7/26 2. 875 1,370 1,443 191, 101 2026/ 7 /21
= T hrayz T hrayz
EffaE% | 11% TURKEY GOVBO 02/27 11.0 12,215 12, 202 371, 330 2027/ 2 /24
At 40, 239, 818
() RSB SFEIT, IR ORI A 3023 E O et i AR TE HARG O MMEIC L 0 IBEEHBRF L7 b D TT,
() ZEif - FHGEEO BRI IZE) 0 #5C,
SYEEIDEMRANARKS
W SEE
H R e
BHH EpiE
& S 4t M H 51|USBYR 1712 2,037 -
EUROBOBL1712 — 2,051
EURO-BUND 1712 — 149
US2YR 1712 3, 183 —
US10YR 1712 — 3, 695
() HALARGIEEI 0 #5C, 72720, 5D HALAN D% & 13/ T TRk,

() IBEBEERT, HR ORI & 25 [E O 3R EE 72 FARG OMEIC L 0 FIERE L2 b o T,

() —FNTHAEANR L,
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FVAZ T A~ HY) QYIRS PEHAEYAT5,834,379/ 1R 1 %236,019) ¥ 13,211
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EUROPEAN INVESTMENT BANK SR UNSECURED 10/18 4.75 20,000 10/15/2018 27,975
MALAYSIA GOVERNMENT SR UNSECURED 02/18 4.24 400,000 2/7/2018 98,968
TIME WARNER CABLE LLC SR SECURED 07/18 6.75 775,000 7/1/2018 792,178
REPUBLIC OF LITHUANIA SR UNSECURED 02/18 4.85 100,000 2/7/2018 120,581
INTL LEASE FINANCE CORP SR SECURED 144A 09/18 7.125 50,000 9/1/2018 51,593
BHARTI AIRTEL INTERNATIO COMPANY GUAR REGS 12/18 4 100,000 12/10/2018 124,301
OP MORTGAGE BANK COVERED REGS 07/18 3.5 275,000 7/11/2018 336,928
REFHmYE 1,552,524
ERA

KFW GOVT GUARANT REGS 06/21 5.55 700,000 6/7/2021 1,097,319
CITIGROUP INC SR UNSECURED REGS 08/19 5 25,000 8/2/2019 32,440
RABOBANK CAP FD TR IV COMPANY GUAR REGS 10/49 VAR 25,000 10/29/2049 36,138
ALLSTATE CORP SR UNSECURED 05/35 5.55 50,000 5/9/2035 61,663
AXA SA SUBORDINATED 12/30 8.6 60,000 12/15/2030 86,325
AVIVA PLC SUBORDINATED REGS 11/36 VAR 80,000 11/14/2036 130,860
SOCIETE GENERALE SCF COVERED REGS 03/19 5 600,000 3/27/2019 768,662
ANGLIAN WATER SERV FIN SR SECURED REGS 07/30 6.293 50,000 7/30/2030 96,166
KFW GOVT GUARANT 12/28 6 225,000 12/7/2028 440,719
BANK OF AMERICA CORP SR UNSECURED 12/19 5.5 20,000 12/4/2019 29,346
BANK OF SCOTLAND PLC COVERED 12/24 4.875 250,000 12/20/2024 413,197
AETNA INC SR UNSECURED 06/36 6.625 30,000 6/15/2036 39,906
TRAVELERS COS INC SR UNSECURED 06/37 6.25 25,000 6/15/2037 34,065
GOLDMAN SACHS GROUP INC SUBORDINATED 10/37 6.75 75,000 10/1/2037 100,398
GENERAL ELECTRIC CO SR UNSECURED 01/38 5.875 65,000 1/14/2038 84,057
JPMORGAN CHASE + CO SR UNSECURED 05/38 6.4 20,000 5/15/2038 27,519
GE CAPITAL EURO FUNDING COMPANY GUAR 01/20 5.375 350,000 1/23/2020 467,035
LUKOIL INTL FINANCE BV COMPANY GUAR REGS 11/19 7.25 100,000 11/5/2019 107,677
SERVICES FINANCIERS CDPQ COMPANY GUAR 144A 11/19 4.4 250,000 11/25/2019 259,818
BLACKROCK INC SR UNSECURED 12/19 5 15,000 12/10/2019 15,774
BARCLAYS BANK PLC COVERED REGS 03/22 4.25 250,000 3/2/2022 351,609
GOLDMAN SACHS GROUP INC SR UNSECURED 03/20 5.375 75,000 3/15/2020 79,525
MORGAN STANLEY SR UNSECURED 05/19 7.3 150,000 5/13/2019 159,917
BANCO BILBAO VIZCAYA ARG COVERED 02/25 4 400,000 2/25/2025 596,891
PNC FINANCIAL SERVICES SR UNSECURED 06/19 6.7 100,000 6/10/2019 106,091
HSBC HOLDINGS PLC SUBORDINATED REGS 06/19 6 75,000 6/10/2019 97,672
CITIGROUP INC SR UNSECURED 07/39 8.125 28,000 7/15/2039 44,770
NATIONWIDE MUTUAL INSURA SUBORDINATED 144A 08/39 9.375 25,000 8/15/2039 42,517
LLOYDS BANK PLC SR UNSECURED REGS 09/19 5.375 50,000 9/3/2019 65,592
BNP PARIBAS COMPANY GUAR 01/21 5 175,000 1/15/2021 188,106
SOCIETE GENERALE SR UNSECURED REGS 03/21 4.75 100,000 3/2/2021 137,650
ALLIANZ FINANCE 1II B.V. COMPANY GUAR 07/41 VAR 100,000 7/8/2041 140,757
WELLS FARGO + COMPANY SR UNSECURED 04/21 4.6 200,000 4/1/2021 212,541
MUNICH RE SUBORDINATED REGS 05/41 VAR 100,000 5/26/2041 141,655
ABN AMRO BANK NV SUBORDINATED REGS 04/21 6.375 100,000 4/27/2021 142,972
ABN AMRO BANK NV COVERED 06/20 3.625 350,000 6/22/2020 460,612
JEFFERIES GROUP LLC SR UNSECURED 04/21 6.875 25,000 4/15/2021 27,967
COOPERATIEVE RABOBANK UA SR UNSECURED 07/25 4.125 100,000 7/14/2025 149,567
CNP ASSURANCES SUBORDINATED REGS 09/40 VAR 50,000 9/14/2040 69,046
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HSBC HOLDINGS PLC SR UNSECURED 01/42 6.1 30,000 1/14/2042 41,187
ING BANK NV COVERED REGS 01/22 3.375 550,000 1/10/2022 750,295
KFW GOVT GUARANT 02/22 5.5 225,000 2/9/2022 195,627
WELLS FARGO + COMPANY SR UNSECURED 03/22 3.5 65,000 3/8/2022 67,116
BNP PARIBAS HOME LOAN CO COVERED REGS 03/22 3.125 300,000 3/22/2022 407,737
HSBC HOLDINGS PLC SR UNSECURED 03/22 4 575,000 3/30/2022 600,626
BNP PARIBAS SR UNSECURED REGS 01/22 4.125 75,000 1/14/2022 104,340
MORGAN STANLEY SR UNSECURED 07/21 5.5 65,000 7/28/2021 71,100
GOLDMAN SACHS GROUP INC SR UNSECURED 07/21 5.25 120,000 7/27/2021 130,055
JPMORGAN CHASE + CO SR UNSECURED 08/21 4.35 100,000 8/15/2021 106,062
BANQUE FED CRED MUTUEL SR UNSECURED REGS 08/22 3.25 100,000 8/23/2022 136,483
HARTFORD FINL SVCS GRP SR UNSECURED 04/22 5.125 21,000 4/15/2022 22,917
NORDEA BANK AB SR UNSECURED REGS 07/22 3.25 150,000 7/5/2022 204,025
NATIONAL AUSTRALIA BANK SR UNSECURED REGS 08/22 2.75 35,000 8/8/2022 46,553
LIBERTY MUTUAL GROUP INC COMPANY GUAR 144A 06/23 4.25 100,000 6/15/2023 105,373
SANTANDER UK PLC SR UNSECURED REGS 07/20 2.625 100,000 7/16/2020 127,674
ANTHEM INC SR UNSECURED 01/44 5.1 35,000 1/15/2044 40,850
LINCOLN NATIONAL CORP SR UNSECURED 09/23 4 45,000 9/1/2023 46,976
KFW GOVT GUARANT 01/23 2.125 1,900,000 1/17/2023 1,878,621
EFSF GOVT GUARANT REGS 01/20 1.5 1,400,000 1/22/2020 1,748,027
BK NEDERLANDSE GEMEENTEN SR UNSECURED 144A 01/23 2.5 100,000 1/23/2023 99,804
CHUBB INA HOLDINGS INC COMPANY GUAR 03/43 4.15 75,000 3/13/2043 81,439
SCOTTISH WIDOWS LTD SUBORDINATED REGS 06/23 5.5 100,000 6/16/2023 154,606
FIFTH THIRD BANCORP SR UNSECURED 03/19 2.3 100,000 3/1/2019 100,081
NOMURA HOLDINGS INC SR UNSECURED 03/19 2.75 40,000 3/19/2019 40,299
AMERICAN EXPRESS CREDIT SR UNSECURED 03/19 2.125 100,000 3/18/2019 100,000
UNICREDIT SPA SR UNSECURED REGS 01/19 3.625 100,000 1/24/2019 124,682
EFSF GOVT GUARANT REGS 10/20 1.75 100,000 10/29/2020 127,158
INTESA SANPAOLO SPA SR UNSECURED REGS 10/23 4 100,000 10/30/2023 141,633
BANK OF NOVA SCOTIA DEPOSIT NOTE 01/21 3.27 250,000 1/11/2021 204,792
BANK OF NY MELLON CORP SR UNSECURED 03/19 2.2 50,000 3/4/2019 50,142
CAPITAL ONE BANK USA NA SR UNSECURED 06/19 2.3 250,000 6/5/2019 249,705
AUST + NZ BANKING GRP NY SR UNSECURED 06/19 2.25 250,000 6/13/2019 250,306
SVENSKA HANDELSBANKEN AB COMPANY GUAR 06/19 2.25 250,000 6/17/2019 250,110
GENERAL MOTORS FINL CO COMPANY GUAR 07/19 3.5 325,000 7/10/2019 329,898
BANK OF AMERICA CORP SUBORDINATED 08/24 4.2 150,000 8/26/2024 157,961
FIFTH THIRD BANK SR UNSECURED 10/21 2.875 200,000 10/1/2021 201,963
BK TOKYO MITSUBISHI UFJ SR UNSECURED 144A 09/19 2.35 200,000 9/8/2019 200,020
MARSH + MCLENNAN COS INC SR UNSECURED 09/19 2.35 70,000 9/10/2019 70,195
CITIGROUP INC SUBORDINATED 05/44 5.3 20,000 5/6/2044 23,614
PRUDENTIAL FINANCIAL INC SR UNSECURED 05/24 3.5 100,000 5/15/2024 103,868
CREDIT AGRICOLE LONDON SR UNSECURED REGS 05/24 2.375 100,000 5/20/2024 132,678
COOPERATIEVE RABOBANK UA SUBORDINATED REGS 05/26 VAR 100,000 5/26/2026 127,094
NASDAQ INC SR UNSECURED 06/24 4.25 100,000 6/1/2024 105,423
DEUTSCHE BANK AG LONDON SR UNSECURED 05/24 3.7 120,000 5/30/2024 120,806
KEY BANK NA SR UNSECURED 12/19 2.5 250,000 12/15/2019 250,737
CITIZENS BANK NA/RI SR UNSECURED 12/19 2.45 250,000 12/4/2019 250,168
AMERICAN EXPRESS CO SUBORDINATED 12/24 3.625 125,000 12/5/2024 128,618
AIR LEASE CORP SR UNSECURED 02/22 3.75 325,000 2/1/2022 335,800
SUMITOMO MITSUI BANKING COMPANY GUAR 01/20 2.45 300,000 1/16/2020 300,095
CREDIT SUISSE NEW YORK SR UNSECURED 09/24 3.625 250,000 9/9/2024 258,685
MIZUHO BANK LTD COMPANY GUAR 144A 09/19 2.65 200,000 9/25/2019 200,948
ING BANK NV SR UNSECURED 144A 10/19 2.5 380,000 10/1/2019 380,958
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BAE SYSTEMS HOLDINGS INC COMPANY GUAR 144A 10/24 3.8 25,000 10/7/2024 26,008
DISCOVER FINANCIAL SVS SR UNSECURED 11/24 3.95 75,000 11/6/2024 76,611
CONOCOPHILLIPS COMPANY COMPANY GUAR 11/44 4.3 100,000 11/15/2044 109,358
PRINCIPAL LFE GLB FND II SR SECURED 144A 04/20 2.2 675,000 4/8/2020 672,429
FCA BANK SPA IRELAND COMPANY GUAR REGS 04/20 1.375 100,000 4/17/2020 123,436
SANTANDER HOLDINGS USA SR UNSECURED 04/20 2.65 225,000 4/17/2020 224,881
BANK OF AMERICA CORP SR UNSECURED 04/20 2.25 500,000 4/21/2020 500,349
MORGAN STANLEY SR UNSECURED 06/20 2.8 250,000 6/16/2020 252,256
AMERICAN INTL GROUP SR UNSECURED 01/35 3.875 20,000 1/15/2035 20,075
AMERICAN INTL GROUP SR UNSECURED 01/55 4.375 55,000 1/15/2055 56,019
BPCE SA COMPANY GUAR 01/20 2.25 300,000 1/27/2020 299,241
MORGAN STANLEY SR UNSECURED 01/45 4.3 70,000 1/27/2045 75,500
WELLS FARGO + COMPANY SR UNSECURED 01/20 2.15 130,000 1/30/2020 129,715
MUFG AMERICAS HLDGS CORP SR UNSECURED 02/25 3 100,000 2/10/2025 98,733
BANK OF NY MELLON CORP SR UNSECURED 02/25 3 70,000 2/24/2025 70,013
SWEDBANK AB SR UNSECURED 144A 03/20 2.2 300,000 3/4/2020 298,763
BERKSHIRE HATHAWAY INC SR UNSECURED 03/23 2.75 95,000 3/15/2023 95,621
US BANCORP SUBORDINATED 04/26 3.1 100,000 4/27/2026 99,296
NATIONWIDE BLDG SOCIETY SR UNSECURED REGS 05/26 3 100,000 5/6/2026 145,782
UNUM GROUP SR UNSECURED 05/21 3 140,000 5/15/2021 140,978
JPMORGAN CHASE + CO SR UNSECURED 05/23 2.7 350,000 5/18/2023 347,705
GENERAL MOTORS FINL CO COMPANY GUAR 07/20 3.2 275,000 7/13/2020 278,732
WELLS FARGO + COMPANY SUBORDINATED 11/45 4.9 75,000 11/17/2045 84,884
METLIFE INC SR UNSECURED 05/46 4.6 45,000 5/13/2046 51,330
GENERAL MOTORS FINL CO COMPANY GUAR 11/20 3.7 175,000 11/24/2020 179,652
WELLS FARGO + COMPANY SR UNSECURED 12/20 2.55 350,000 12/7/2020 351,418
VISA INC SR UNSECURED 12/22 2.8 175,000 12/14/2022 177,564
JPMORGAN CHASE + CO SR UNSECURED 03/21 2.55 250,000 3/1/2021 250,132
BANK OF AMERICA CORP SUBORDINATED 03/26 4.45 70,000 3/3/2026 74,718
SUNTRUST BANKS INC SR UNSECURED 03/21 2.9 185,000 3/3/2021 187,071
BERKSHIRE HATHAWAY INC SR UNSECURED 03/21 2.2 100,000 3/15/2021 99,686
NISSAN MOTOR ACCEPTANCE SR UNSECURED 144A 09/21 1.9 160,000 9/14/2021 155,656
NEW YORK LIFE GLOBAL FDG SECURED 144A 09/21 1.7 150,000 9/14/2021 145,670
ABN AMRO BANK NV SR UNSECURED 144A 09/19 1.8 475,000 9/20/2019 470,497
BANK OF NY MELLON CORP SUBORDINATED 10/28 3 60,000 10/30/2028 58,326
BANK OF AMERICA CORP SR UNSECURED 11/20 2.151 90,000 11/9/2020 89,588
MASTERCARD INC SR UNSECURED 11/46 3.8 75,000 11/21/2046 79,717
SANTANDER UK PLC SR UNSECURED 09/19 2.35 175,000 9/10/2019 175,069
WELLS FARGO + COMPANY SR UNSECURED 07/21 2.1 125,000 7/26/2021 122,907
HUNTINGTON BANCSHARES SR UNSECURED 01/22 2.3 150,000 1/14/2022 147,585
DANSKE BANK A/S SR UNSECURED 144A 09/21 2 290,000 9/8/2021 283,583
GLENCORE FINANCE EUROPE COMPANY GUAR REGS 09/23 1.875 125,000 9/13/2023 155,519
VOLKSWAGEN LEASING GMBH COMPANY GUAR REGS 04/24 1.125 65,000 4/4/2024 78,559
BANK OF AMERICA CORP SR UNSECURED REGS 12/28 VAR 54,000 12/20/2028 54,012
PNC BANK NA SR UNSECURED 12/21 2.55 250,000 12/9/2021 249,874
GOLDMAN SACHS GROUP INC SR UNSECURED 12/19 2.3 150,000 12/13/2019 149,904
CITIGROUP INC SR UNSECURED 01/28 VAR 125,000 1/10/2028 129,385
CAIXABANK SA SR UNSECURED REGS 01/23 1.125 200,000 1/12/2023 239,300
BK NEDERLANDSE GEMEENTEN SR UNSECURED 144A 04/21 2.625 550,000 4/28/2021 555,703
NATIONAL AUSTRALIA BANK SR UNSECURED 144A 12/20 4.375 100,000 12/10/2020 105,037
SREE 29,074,318
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ORANGE SA SR UNSECURED 01/33 8.125 25,000 1/28/2033 55,969
DEUTSCHE TELEKOM INT FIN COMPANY GUAR 06/30 8.75 50,000 6/15/2030 73,980
IMPERIAL BRANDS FIN PLC COMPANY GUAR REGS 02/22 9 50,000 2/17/2022 87,435
PROCTER + GAMBLE CO/THE SR UNSECURED 05/27 4.875 50,000 5/11/2027 81,046
STATOIL ASA COMPANY GUAR REGS 03/21 5.625 150,000 3/11/2021 211,664
TIME WARNER CABLE LLC SR SECURED 04/19 8.25 300,000 4/1/2019 320,636
HUTCH WHAM INT 09 LTD COMPANY GUAR 144A 04/19 7.625 250,000 4/9/2019 265,625
HUTCH WHAM INT 09 LTD COMPANY GUAR REGS 04/19 7.625 125,000 4/9/2019 132,813
ANADARKO PETROLEUM CORP SR UNSECURED 09/36 6.45 25,000 9/15/2036 30,620
HOME DEPOT INC SR UNSECURED 12/36 5.875 50,000 12/16/2036 67,660
NEXEN ENERGY ULC COMPANY GUAR 05/37 6.4 60,000 5/15/2037 78,257
SUNCOR ENERGY INC SR UNSECURED 06/38 6.5 25,000 6/15/2038 33,775
BAT INTL FINANCE PLC COMPANY GUAR 03/24 7.25 50,000 3/12/2024 87,754
GLAXOSMITHKLINE CAP INC COMPANY GUAR 05/38 6.375 25,000 5/15/2038 35,268
TIME WARNER CABLE LLC SR SECURED 07/38 7.3 25,000 7/1/2038 31,337
TELEFONICA EMISIONES SAU COMPANY GUAR REGS 11/19 4.693 250,000 11/11/2019 326,599
MARKS + SPENCER PLC SR UNSECURED REGS 12/19 6.125 50,000 12/2/2019 73,723
VIVENDI SA SR UNSECURED 12/19 4.875 50,000 12/2/2019 65,699
TELUS CORP SR UNSECURED 12/19 5.05 50,000 12/4/2019 42,012
VALERO ENERGY CORP SR UNSECURED 02/20 6.125 175,000 2/1/2020 188,475
DOW CHEMICAL CO/THE SR UNSECURED 05/19 8.55 50,000 5/15/2019 54,159
DEUTSCHE TELEKOM INT FIN COMPANY GUAR 07/19 6 100,000 7/8/2019 105,444
VIACOM INC SR UNSECURED 09/19 5.625 75,000 9/15/2019 78,476
HONEYWELL INTERNATIONAL SR UNSECURED 03/21 4.25 50,000 3/1/2021 52,816
SANOFI SR UNSECURED 03/21 4 75,000 3/29/2021 78,913
DEUTSCHE TELEKOM INT FIN COMPANY GUAR REGS 07/22 4.25 100,000 7/13/2022 141,273
REPUBLIC SERVICES INC SR UNSECURED 03/20 5 65,000 3/1/2020 68,476
STATOIL ASA COMPANY GUAR 08/40 5.1 50,000 8/17/2040 60,285
ROGERS COMMUNICATIONS IN COMPANY GUAR 08/40 6.11 25,000 8/25/2040 25,213
AMERICA MOVIL SAB DE CV COMPANY GUAR 03/20 5 200,000 3/30/2020 210,750
HOME DEPOT INC SR UNSECURED 09/40 5.4 25,000 9/15/2040 31,841
NUCOR CORP SR UNSECURED 09/22 4.125 25,000 9/15/2022 26,528
ORANGE SA SR UNSECURED REGS 01/21 3.875 200,000 1/14/2021 267,276
MERCK + CO INC SR UNSECURED 01/21 3.875 50,000 1/15/2021 52,212
AT+T INC SR UNSECURED 02/22 3 100,000 2/15/2022 100,204
MEDTRONIC INC COMPANY GUAR 03/22 3.125 150,000 3/15/2022 153,303
TELSTRA CORP LTD COMPANY GUAR REGS 09/22 3.5 100,000 9/21/2022 137,207
TELEKOM FINANZMANAGEMENT COMPANY GUAR REGS 04/22 4 50,000 4/4/2022 69,159
AT+T INC SR UNSECURED 09/40 5.35 10,000 9/1/2040 10,553
GATX CORP SR UNSECURED 06/21 4.85 100,000 6/1/2021 106,803
THERMO FISHER SCIENTIFIC SR UNSECURED 08/21 3.6 40,000 8/15/2021 41,289
AMGEN INC SR UNSECURED 11/21 3.875 50,000 11/15/2021 52,259
UNITEDHEALTH GROUP INC SR UNSECURED 11/41 4.625 50,000 11/15/2041 57,049
PETROLEOS MEXICANOS COMPANY GUAR 01/22 4.875 100,000 1/24/2022 104,125
DAIMLER AG SR UNSECURED REGS 09/22 2.375 150,000 9/12/2022 197,368
BG ENERGY CAPITAL PLC COMPANY GUAR REGS 12/25 5.125 50,000 12/1/2025 83,762
MARATHON OIL CORP SR UNSECURED 11/22 2.8 200,000 11/1/2022 198,052
SOUTHERN COPPER CORP SR UNSECURED 11/22 3.5 75,000 11/8/2022 77,036
DOW CHEMICAL CO/THE SR UNSECURED 11/42 4.375 25,000 11/15/2042 26,304
PPR SR UNSECURED REGS 04/19 3.125 75,000 4/23/2019 93,788
BP CAPITAL MARKETS PLC COMPANY GUAR 05/22 3.245 100,000 5/6/2022 102,498
EASTMAN CHEMICAL CO SR UNSECURED 08/22 3.6 13,000 8/15/2022 13,404
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DEERE + COMPANY SR UNSECURED 06/22 2.6 50,000 6/8/2022 50,055
ORANGE SA SR UNSECURED REGS 06/22 3 100,000 6/15/2022 134,060
AMERICA MOVIL SAB DE CV SR UNSECURED 07/22 3.125 200,000 7/16/2022 202,500
SCHLUMBERGER INVESTMENT COMPANY GUAR 144A 08/22 2.4 45,000 8/1/2022 44,455
HEINEKEN NV SR UNSECURED REGS 08/20 2.125 100,000 8/4/2020 126,401
ALTRIA GROUP INC COMPANY GUAR 08/22 2.85 50,000 8/9/2022 50,328
MERCK + CO INC SR UNSECURED 05/23 2.8 150,000 5/18/2023 151,249
AGRIUM INC SR UNSECURED 06/23 3.5 25,000 6/1/2023 25,647
CHEVRON CORP SR UNSECURED 06/23 3.191 100,000 6/24/2023 102,763
CELGENE CORP SR UNSECURED 08/43 5.25 50,000 8/15/2043 57,727
AMERICAN TOWER CORP SR UNSECURED 02/19 3.4 25,000 2/15/2019 25,283
PETROLEOS MEXICANOS COMPANY GUAR 01/23 3.5 285,000 1/30/2023 279,015
BMW FINANCE NV COMPANY GUAR REGS 09/20 2 75,000 9/4/2020 94,816
KRAFT HEINZ FOODS CO COMPANY GUAR 06/42 5 75,000 6/4/2042 80,477
TELEFONICA EMISIONES SAU COMPANY GUAR REGS 01/23 3.987 200,000 1/23/2023 280,418
SIEMENS FINANCIERINGSMAT COMPANY GUAR REGS 03/21 1.75 35,000 3/12/2021 44,348
PHILIP MORRIS INTL INC SR UNSECURED 03/20 1.75 100,000 3/19/2020 124,378
WAL MART STORES INC SR UNSECURED 04/23 2.55 50,000 4/11/2023 50,182
CISCO SYSTEMS INC SR UNSECURED 03/24 3.625 50,000 3/4/2024 52,674
JOHN DEERE CAPITAL CORP SR UNSECURED 03/19 1.95 50,000 3/4/2019 49,950
TEXAS INSTRUMENTS INC SR UNSECURED 03/21 2.75 50,000 3/12/2021 50,662
MCKESSON CORP SR UNSECURED 03/24 3.796 35,000 3/15/2024 36,253
PERNOD RICARD SA SR UNSECURED REGS 06/20 2 100,000 6/22/2020 125,789
SES GLOBAL AMERICAS HLDG COMPANY GUAR 144A 03/19 2.5 50,000 3/25/2019 49,817
CRH FINLAND SERVICES OYJ COMPANY GUAR REGS 10/20 2.75 125,000 10/15/2020 159,962
ALTRIA GROUP INC COMPANY GUAR 01/44 5.375 50,000 1/31/2044 60,824
NOBLE ENERGY INC SR UNSECURED 11/43 5.25 50,000 11/15/2043 55,338
SCHLUMBERGER INVESTMENT COMPANY GUAR 12/23 3.65 225,000 12/1/2023 236,871
CVS HEALTH CORP SR UNSECURED 12/23 4 50,000 12/5/2023 51,986
JOHNSON + JOHNSON SR UNSECURED 12/33 4.375 50,000 12/5/2033 57,006
JOHNSON + JOHNSON SR UNSECURED 12/23 3.375 50,000 12/5/2023 52,268
MICROSOFT CORP SR UNSECURED 12/21 2.125 225,000 12/6/2021 290,263
TOTAL CAPITAL INTL SA COMPANY GUAR 01/19 2.125 75,000 1/10/2019 75,075
TOTAL CAPITAL INTL SA COMPANY GUAR 04/24 3.75 50,000 4/10/2024 53,017
BAYER AG SR UNSECURED REGS 01/21 1.875 25,000 1/25/2021 31,602
WALT DISNEY COMPANY/THE SR UNSECURED 06/44 4.125 20,000 6/1/2044 21,600
INTERNATIONAL PAPER CO SR UNSECURED 06/24 3.65 100,000 6/15/2024 103,309
AT+T INC SR UNSECURED 03/24 2.4 100,000 3/15/2024 129,611
ANADARKO PETROLEUM CORP SR UNSECURED 07/24 3.45 75,000 7/15/2024 74,690
AMERICAN TOWER CORP SR UNSECURED 09/21 3.45 75,000 9/15/2021 76,656
EOG RESOURCES INC SR UNSECURED 04/20 2.45 50,000 4/1/2020 50,143
PFIZER INC SR UNSECURED 05/24 3.4 100,000 5/15/2024 103,841
AMAZON.COM INC SR UNSECURED 12/24 3.8 150,000 12/5/2024 158,424
AMAZON.COM INC SR UNSECURED 12/44 4.95 35,000 12/5/2044 42,545
VIACOM INC SR UNSECURED 12/19 2.75 125,000 12/15/2019 124,812
BECTON DICKINSON AND CO SR UNSECURED 12/19 2.675 131,000 12/15/2019 131,473
WPP FINANCE 2010 COMPANY GUAR 09/24 3.75 175,000 9/19/2024 178,848
HUMANA INC SR UNSECURED 10/24 3.85 50,000 10/1/2024 52,003
THOMSON REUTERS CORP SR UNSECURED 09/24 3.85 50,000 9/29/2024 51,831
ROCHE HOLDINGS INC COMPANY GUAR 144A 09/24 3.35 200,000 9/30/2024 206,821
PEPSICO INC SR UNSECURED 10/44 4.25 75,000 10/22/2044 82,770
VERIZON COMMUNICATIONS SR UNSECURED 11/34 4.4 75,000 11/1/2034 76,428
BP CAPITAL MARKETS PLC COMPANY GUAR 11/24 3.535 250,000 11/4/2024 259,743
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GEORGIA PACIFIC LLC SR UNSECURED 144A 11/21 3.163 250,000 11/15/2021 254,459
THERMO FISHER SCIENTIFIC SR UNSECURED 02/22 3.3 100,000 2/15/2022 102,342
CHEVRON CORP SR UNSECURED 11/19 2.193 275,000 11/15/2019 275,585
EASTMAN CHEMICAL CO SR UNSECURED 03/25 3.8 95,000 3/15/2025 99,046
ALLERGAN FUNDING SCS COMPANY GUAR 03/35 4.55 55,000 3/15/2035 58,199
ALLERGAN FUNDING SCS COMPANY GUAR 03/20 3 125,000 3/12/2020 126,125
EMD FINANCE LLC COMPANY GUAR 144A 03/25 3.25 100,000 3/19/2025 100,569
EMD FINANCE LLC COMPANY GUAR 144A 03/22 2.95 100,000 3/19/2022 100,429
21ST CENTURY FOX AMERICA COMPANY GUAR 02/41 6.15 25,000 2/15/2041 33,189
21ST CENTURY FOX AMERICA COMPANY GUAR 08/20 5.65 65,000 8/15/2020 70,289
HARRIS CORPORATION SR UNSECURED 04/20 2.7 400,000 4/27/2020 401,608
AT+T INC SR UNSECURED 06/20 2.45 150,000 6/30/2020 149,836
ABBVIE INC SR UNSECURED 05/25 3.6 275,000 5/14/2025 282,721
QUALCOMM INC SR UNSECURED 05/25 3.45 200,000 5/20/2025 200,454
INTERNATIONAL PAPER CO SR UNSECURED 01/26 3.8 100,000 1/15/2026 103,605
TIME WARNER INC COMPANY GUAR 07/25 3.6 200,000 7/15/2025 200,447
MERCK + CO INC SR UNSECURED 02/25 2.75 150,000 2/10/2025 149,393
JUNIPER NETWORKS INC SR UNSECURED 06/20 3.3 200,000 6/15/2020 202,594
WOODSIDE FINANCE LTD COMPANY GUAR 144A 03/25 3.65 100,000 3/5/2025 100,606
AT+T INC SR UNSECURED 03/22 3.8 100,000 3/15/2022 103,348
AT+T INC SR UNSECURED 01/25 3.95 40,000 1/15/2025 40,955
SHELL INTERNATIONAL FIN COMPANY GUAR 05/46 4 80,000 5/10/2046 85,204
CVS HEALTH CORP SR UNSECURED 06/21 2.125 400,000 6/1/2021 390,364
VERIZON COMMUNICATIONS SR UNSECURED 01/36 4.272 194,000 1/15/2036 192,992
MEDTRONIC INC COMPANY GUAR 03/25 3.5 290,000 3/15/2025 300,831
WALT DISNEY COMPANY/THE SR UNSECURED 02/26 3 200,000 2/13/2026 200,717
ANHEUSER BUSCH INBEV FIN COMPANY GUAR 02/36 4.7 140,000 2/1/2036 156,541
APPLE INC SR UNSECURED 02/26 3.25 175,000 2/23/2026 178,599
EXXON MOBIL CORPORATION SR UNSECURED 03/26 3.043 55,000 3/1/2026 55,849
EXXON MOBIL CORPORATION SR UNSECURED 03/23 2.726 105,000 3/1/2023 105,743
BRITISH TELECOMMUNICATIO SR UNSECURED REGS 03/21 0.625 385,000 3/10/2021 467,259
SIEMENS FINANCIERINGSMAT COMPANY GUAR 144A 10/26 2.35 250,000 10/15/2026 236,140
CISCO SYSTEMS INC SR UNSECURED 09/26 2.5 150,000 9/20/2026 145,096
3M COMPANY SR UNSECURED 09/46 3.125 75,000 9/19/2046 70,421
3M COMPANY SR UNSECURED 09/26 2.25 100,000 9/19/2026 94,983
VIACOM INC SR UNSECURED 10/26 3.45 90,000 10/4/2026 86,062
MARRIOTT INTERNATIONAL SR UNSECURED 01/22 2.3 350,000 1/15/2022 343,623
MOLSON COORS BREWING CO COMPANY GUAR 07/26 3 100,000 7/15/2026 97,878
DAIMLER FINANCE NA LLC COMPANY GUAR 144A 07/21 2 350,000 7/6/2021 342,397
CBS CORP COMPANY GUAR 01/27 2.9 100,000 1/15/2027 93,405
KRAFT HEINZ FOODS CO COMPANY GUAR 06/26 3 50,000 6/1/2026 48,114
MICROSOFT CORP SR UNSECURED 08/26 2.4 205,000 8/8/2026 197,695
CHARTER COMM OPT LLC/CAP SR SECURED 07/22 4.464 250,000 7/23/2022 260,837
CHARTER COMM OPT LLC/CAP SR SECURED 07/20 3.579 65,000 7/23/2020 66,212
L3 TECHNOLOGIES INC COMPANY GUAR 12/26 3.85 35,000 12/15/2026 35,991
AT+T INC SR UNSECURED 03/49 4.55 103,000 3/9/2049 96,941
MICROSOFT CORP SR UNSECURED 02/27 3.3 250,000 2/6/2027 257,875
APPLE INC SR UNSECURED 02/27 3.35 165,000 2/9/2027 169,022
JOHNSON + JOHNSON SR UNSECURED 03/37 3.625 95,000 3/3/2037 100,366
EEEEH 18,540,135
FNMA POOL 254199 FN 02/32 FIXED 6.5 25,801 2/1/2032 28,754
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FNMA POOL 835760 FN 09/35 FIXED 4.5 78,606 9/1/2035 83,994
FNMA POOL 735896 FN 09/35 FIXED VAR 163,136 9/1/2035 185,223
FNMA POOL 889299 FN 04/38 FIXED VAR 15,881 4/1/2038 17,904
GNMA POOL 677100 GN 07/38 FIXED 5.5 2,217 7/15/2038 2,452
FED HM LN PC POOL G04913 FG 03/38 FIXED 5 22,172 3/1/2038 24,080
GNMA POOL 605616 GN 04/35 FIXED 5.5 3,007 4/15/2035 3,338
FNMA POOL 892782 FN 11/36 FIXED 6.5 9,005 11/1/2036 9,981
GNMA POOL 644862 GN 06/35 FIXED 5.5 4,543 6/15/2035 5,085
GNMA POOL 698342 GN 05/39 FIXED 5 50,681 5/15/2039 54,995
FED HM LN PC POOL G08347 FG 06/39 FIXED 4.5 12,726 6/1/2039 13,573
FNMA POOL 932842 FN 12/25 FIXED 3.5 46,650 12/1/2025 48,165
FNMA POOL AH5583 FN 02/41 FIXED 4.5 75,035 2/1/2041 80,421
FNMA POOL MA0667 FN 03/31 FIXED 4 23,811 3/1/2031 25,076
FNMA POOL MA0668 FN 03/31 FIXED 4.5 2,294 3/1/2031 2,449
FNMA POOL AH4158 FN 01/41 FIXED 4 42,781 1/1/2041 44,927
FNMA POOL AB2037 FN 01/31 FIXED 4.5 20,713 1/1/2031 22,105
GNMA II POOL 004746 G2 07/40 FIXED 4.5 52,128 7/20/2040 55,289
FED HM LN PC POOL A93448 FG 08/40 FIXED 5 76,963 8/1/2040 83,858
FNMA POOL AE3065 FN 09/25 FIXED 3.5 19,913 9/1/2025 20,560
FNMA POOL AB1656 FN 10/40 FIXED 4 52,296 10/1/2040 54,945
FED HM LN PC POOL G06172 FG 12/38 FIXED 5.5 56,817 12/1/2038 62,829
FNMA POOL AJ5928 FN 11/41 FIXED 4 54,410 11/1/2041 57,141
FED HM LN PC POOL G05408 FG 12/36 FIXED 5 56,107 12/1/2036 60,829
FNMA POOL MA0878 FN 10/31 FIXED 4 8,225 10/1/2031 8,677
GNMA I POOL 005175 G2 09/41 FIXED 4.5 172,864 9/20/2041 183,076
GNMA POOL 783647 GN 09/35 FIXED 5.5 40,782 9/15/2035 45,282
FNMA POOL AL2581 FN 06/40 FIXED VAR 83,473 6/1/2040 94,324
GNMA II POOL MA0532 G2 11/42 FIXED 2.5 14,308 11/20/2042 14,128
FED HM LN PC POOL G14609 FG 11/27 FIXED 3 134,665 11/1/2027 137,194
GNMA II POOL MA0624 G2 12/42 FIXED 3 42,905 12/20/2042 43,502
GNMA II POOL MA0700 G2 01/43 FIXED 4 24,188 1/20/2043 25,460
FNMA POOL AK4520 FN 03/42 FIXED 4 116,859 3/1/2042 122,714
GNMA POOL 783237 GN 01/41 FIXED 4 58,694 1/15/2041 61,586
FED HM LN PC POOL G14375 FG 07/26 FIXED 4 19,116 7/1/2026 19,845
FED HM LN PC POOL G07021 FG 09/39 FIXED 5 34,871 9/1/2039 37,961
GNMA POOL 738520 GN 07/41 FIXED 4.5 116,659 7/15/2041 124,229
FNMA POOL AO9368 FN 07/42 FIXED 3.5 74,729 7/1/2042 77,162
FED HM LN PC POOL C91467 FG 07/32 FIXED 3.5 131,320 7/1/2032 136,674
FNMA POOL AL2090 EN 08/26 FIXED VAR 34,677 8/1/2026 36,123
FED HM LN PC POOL G04008 FG 03/38 FIXED 5.5 36,372 3/1/2038 40,248
FED HM LN PC POOL J16665 FG 09/26 FIXED 3.5 29,229 9/1/2026 30,211
GNMA II POOL MA0319 G2 08/42 FIXED 4 217,917 8/20/2042 229,234
GNMA POOL 658258 GN 01/37 FIXED 6 26,681 1/15/2037 29,895
GNMA POOL AE7511 GN 06/43 FIXED 3 168,508 6/15/2043 171,019
FNMA POOL AO2961 FN 05/42 FIXED 4 27,878 5/1/2042 29,278
FNMA POOL AB9147 FN 04/43 FIXED 3.5 600,340 4/1/2043 619,079
FED HM LN PC POOL J25055 FG 08/28 FIXED 2.5 13,138 8/1/2028 13,201
FNMA POOL AU4310 FN 08/43 FIXED 2.5 18,454 8/1/2043 17,870
GNMA II POOL MA1284 G2 09/43 FIXED 3 157,338 9/20/2043 159,559
GNMA II POOL MA0851 G2 03/43 FIXED 3 43,503 3/20/2043 44,117
GNMA II POOL MA0933 G2 04/43 FIXED 3 28,990 4/20/2043 29,399
GNMA II POOL MA1011 G2 05/43 FIXED 3 13,230 5/20/2043 13,417
GNMA 11 POOL MA1759 G2 03/44 FIXED 3 204,361 3/20/2044 207,246
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FNMA POOL AU1656 FN 07/28 FIXED 2.5 13,261 7/1/2028 13,323
FED HM LN PC POOL J25562 FG 09/28 FIXED 3.5 8,625 9/1/2028 8,923
GNMA 11 POOL MA1375 G2 10/43 FIXED 3.5 189,995 10/20/2043 197,472
GNMA 11 POOL MA1376 G2 10/43 FIXED 4 95,191 10/20/2043 100,286
FED HM LN PC POOL G18488 FG 11/28 FIXED 2.5 156,519 11/1/2028 157,280
FED HM LN PC POOL G18493 FG 01/29 FIXED 3.5 3,227 1/1/2029 3,342
FED HM LN PC POOL C91768 FG 07/34 FIXED 3.5 56,992 7/1/2034 59,312
GNMA 11 POOL MA2072 G2 07/44 FIXED 3 42,551 7/20/2044 43,101
FED HM LN PC POOL Z40054 FG 07/42 FIXED 4 94,886 7/1/2042 99,614
FED HM LN PC POOL G08600 FG 08/44 FIXED 4.5 7,702 8/1/2044 8,194
FNMA POOL AL5097 FN 09/43 FIXED VAR 34,452 9/1/2043 36,930
FED HM LN PC POOL G05505 FG 08/38 FIXED 5.5 57,771 8/1/2038 63,905
GNMA 11 POOL MA2446 G2 12/44 FIXED 4 293,171 12/20/2044 307,276
FED HM LN PC POOL C91802 FG 01/35 FIXED 3.5 60,129 1/1/2035 62,467
FED HM LN PC POOL G18533 FG 12/29 FIXED 2.5 119,381 12/1/2029 119,287
FED HM LN PC POOL C91809 FG 02/35 FIXED 3 31,867 2/1/2035 32,428
FED HM LN PC POOL G18524 FG 09/29 FIXED 3 40,027 9/1/2029 40,781
FED HM LN PC POOL Q28429 FG 09/44 FIXED 3.5 177,373 9/1/2044 182,933
FED HM LN PC POOL C91794 FG 10/34 FIXED 3 110,612 10/1/2034 112,661
FED HM LN PC POOL C91799 FG 11/34 FIXED 3.5 113,683 11/1/2034 118,101
FED HM LN PC POOL G07810 FG 05/42 FIXED 4.5 181,296 5/1/2042 193,396
FED HM LN PC POOL C91798 FG 12/34 FIXED 3 76,446 12/1/2034 77,862
FNMA POOL MA2240 FN 04/35 FIXED 4 181,717 4/1/2035 191,827
FNMA POOL MA2163 FN 02/45 FIXED 3.5 152,105 2/1/2045 156,253
FNMA POOL AS1361 FN 12/28 FIXED 3.5 148,386 12/1/2028 153,221
FNMA POOL BC8677 FN 05/46 FIXED 4 79,240 5/1/2046 82,902
FNMA POOL MA2371 FN 08/45 FIXED 4 457,041 8/1/2045 478,196
GNMA II POOL MA3106 G2 09/45 FIXED 4 180,611 9/20/2045 189,281
GNMA II POOL MA3378 G2 01/46 FIXED 4.5 288,163 1/20/2046 304,153
FED HM LN PC POOL G08737 FG 12/46 FIXED 3 280,197 12/1/2046 280,484
FNMA POOL BD9328 FN 10/46 FIXED 3.5 68,572 10/1/2046 70,442
FNMA POOL BC9025 FN 11/46 FIXED 3 329,336 11/1/2046 329,504
FED HM LN PC POOL G60765 FG 11/46 FIXED 3 314,286 11/1/2046 314,904
FED HM LN PC POOL Q44646 FG 12/46 FIXED 3 35914 12/1/2046 36,033
FED HM LN PC POOL Q44647 FG 12/46 FIXED 3 77,510 12/1/2046 77,768
FED HM LN PC POOL G60588 FG 08/45 FIXED 4.5 453,420 8/1/2045 483,606
FNMA POOL BD0946 FN 06/46 FIXED 4 59,066 6/1/2046 61,795
FED HM LN PC POOL G08721 FG 09/46 FIXED 3 227,794 9/1/2046 228,109
FNMA POOL BD7522 FN 09/46 FIXED 3.5 104,749 9/1/2046 107,606
FNMA POOL MA3210 FN 12/47 FIXED 3.5 49,841 12/1/2047 51,204
FNMA POOL MA3218 FN 12/32 FIXED 3 99,298 12/1/2032 101,194
FNMA POOL MA3238 FN 01/48 FIXED 3.5 50,000 1/1/2048 51,368
FNMA POOL MA3247 FN 01/33 FIXED 3 100,000 1/1/2033 101,910
GNMA 11 POOL MA4837 G2 11/47 FIXED 3.5 319,830 11/20/2047 330,957
FNMA POOL 990652 FN 09/38 FIXED 6.5 18,716 9/1/2038 21,023
FNMA POOL 829291 FN 09/35 FIXED 5.5 50,187 9/1/2035 54,935
FNMA POOL MA0070 FN 05/19 FIXED 4 6,364 5/1/2019 6,549
FNMA POOL AC1416 FN 08/39 FIXED 4 97,152 8/1/2039 102,063
GNMA POOL 724330 GN 09/39 FIXED 5 172,982 9/15/2039 189,492
GNMA 11 POOL MA4586 G2 07/47 FIXED 3.5 982,062 7/20/2047 1,016,228
FED HM LN PC POOL G08784 FG 10/47 FIXED 3.5 74,078 10/1/2047 76,188
GNMA I POOL MA4652 G2 08/47 FIXED 3.5 345,425 8/20/2047 357,442
FED HM LN PC POOL G08788 FG 11/47 FIXED 3.5 273,086 11/1/2047 280,866

— 147 —



DTYIBIMBEH T TR (rATY)

FNMA POOL AU6531 FN 09/28 FIXED 2 47,299 9/1/2028 46,090
FED HM LN PC POOL G08587 FG 05/44 FIXED 4.5 18,888 5/1/2044 20,100
FED HM LN PC POOL G18514 FG 06/29 FIXED 3 39,923 6/1/2029 40,675
FED HM LN PC POOL C91781 FG 08/34 FIXED 3 75,970 8/1/2034 77,377
FED HM LN PC POOL Q27657 FG 08/44 FIXED 4 130,750 8/1/2044 136,782
FNMA POOL AW9476 FN 10/44 FIXED 3.5 126,469 10/1/2044 129,917
FED HM LN PC POOL C91801 FG 01/35 FIXED 3 76,105 1/1/2035 77,445
FNMA POOL AY0732 FN 01/45 FIXED 3.5 408,533 1/1/2045 421,315
FED HM LN PC POOL C91820 FG 04/35 FIXED 3.5 32,878 4/1/2035 34,158
FED HM LN PC POOL Q31321 FG 02/45 FIXED 3.5 75,748 2/1/2045 77,949
FED HM LN PC POOL Q22416 FG 10/43 FIXED 4 160,967 10/1/2043 168,613
FED HM LN PC POOL G07890 FG 07/31 FIXED 4.5 70,145 7/1/2031 74,625
GNMA POOL AM8641 GN 05/45 FIXED 3 455,805 5/15/2045 459,700
GNMA POOL AO3533 GN 07/45 FIXED 3 147,405 7/15/2045 148,665
FNMA POOL AL6818 FN 08/44 FIXED VAR 360,281 8/1/2044 385,852
FED HM LN PC POOL G67702 FG 01/47 FIXED 4 293,527 1/1/2047 310,137
FNMA POOL AL8430 FN 09/41 FIXED VAR 139,440 9/1/2041 154,250
FNMA POOL AW9522 FN 02/45 FIXED 3.5 53,346 2/1/2045 54,801
FED HM LN PC POOL Q41008 FG 06/46 FIXED 3.5 100,183 6/1/2046 103,037
FNMA POOL AA7999 FN 05/24 FIXED 5 35,685 5/1/2024 36,328
FNMA POOL AC3703 FN 11/24 FIXED 4.5 69,299 11/1/2024 72,831
FNMA POOL AJ4069 FN 10/41 FIXED 4 51,065 10/1/2041 53,631
FED HM LN PC POOL C91810 FG 02/35 FIXED 3.5 31,448 2/1/2035 32,672
FED HM LN PC POOL A86009 FG 05/39 FIXED 4.5 76,354 5/1/2039 82,155
FED HM LN PC POOL A91538 FG 03/40 FIXED 4.5 79,545 3/1/2040 84,871
FNMA POOL AH9112 FN 03/41 FIXED 4 82,440 3/1/2041 86,575
FED HM LN PC POOL G08447 FG 05/41 FIXED 4.5 10,114 5/1/2041 10,787
FNMA POOL AI2465 FN 05/41 FIXED 4.5 46,133 5/1/2041 49,457
FNMA POOL AI0815 FN 09/41 FIXED 4.5 45,569 9/1/2041 48,852
FNMA POOL AL1123 FN 11/26 FIXED VAR 40,056 11/1/2026 41,358
FED HM LN PC POOL C91439 FG 04/32 FIXED 4 60,023 4/1/2032 63,418
FED HM LN PC POOL G14445 FG 05/27 FIXED 3 45,079 5/1/2027 45,926
FNMA POOL AJ5905 FN 11/41 FIXED 4.5 49,580 11/1/2041 53,084
FNMA POOL MA1340 FN 02/43 FIXED 2.5 19,049 2/1/2043 18,470
FNMA POOL AR9977 FN 02/43 FIXED 2.5 18,924 2/1/2043 18,350
FNMA POOL AT5890 FN 06/43 FIXED 2.5 20,239 6/1/2043 19,625
FNMA POOL AT7929 FN 07/43 FIXED 2.5 41,785 7/1/2043 40,460
FED HM LN PC POOL Q19738 FG 06/43 FIXED 3.5 47,450 6/1/2043 48,967
FNMA POOL AU6966 FN 10/28 FIXED 3.5 13,105 10/1/2028 13,537
FNMA TBA 30 YR 5 SINGLE FAMILY MORTGAGE (175,000) 1/18/2048 (188,087)
FNMA TBA 30 YR 4.5 SINGLE FAMILY MORTGAGE (525,000) 1/18/2048 (558,551)
FHLMC TBA 30 YR 4.5 GOLD SINGLE FAMILY (400,000) 1/18/2048 (425,188)
FNMA TBA 30 YR 4 SINGLE FAMILY MORTGAGE (125,000) 1/18/2048 (130,717)
GNMA I TBA 30 YR 4.5 JUMBOS (300,000) 1/24/2048 (314,672)
GNMA I TBA 30 YR 4 JUMBOS 200,000 1/24/2048 208,484
GNMA I TBA 30 YR 3.5 JUMBOS (75,000) 1/24/2048 (77,531)
FNMA TBA 30 YR 3.5 SINGLE FAMILY MORTGAGE 200,000 1/18/2048 205,344
FHLMC TBA 30 YR 3.5 GOLD SINGLE FAMILY 425,000 1/18/2048 436,444
FNMA TBA 30 YR 3 SINGLE FAMILY MORTGAGE 1,225,000 1/18/2048 1,225,000
FNMA TBA 15 YR 2.5 SINGLE FAMILY MORTGAGE 200,000 1/23/2033 199,687
FHLMC TBA 30 YR 3 GOLD SINGLE FAMILY 100,000 1/18/2048 99,984
E—HF—UEAE 16,699,099
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CALIFORNIA ST CAS 10/39 FIXED 7.3 5,000 10/1/2039 7,459
BAY AREA CA TOLL AUTH TOLL BRI BAYTRN 04/49 FIXED 6.263 75,000 4/1/2049 110,799
NEW YORK CITY NY MUNI WTR FIN NYCUTL 06/42 FIXED 6.011 50,000 6/15/2042 70,351
MET TRANSPRTN AUTH NY DEDICATE MTATRN 11/40 FIXED 6.089 50,000 11/15/2040 66,896
NEW JERSEY ST TURNPIKE AUTH NISTRN 01/40 FIXED 7.414 50,000 1/1/2040 77,176
UNIV OF CALIFORNIA CA REVENUES UNVHGR 05/43 FIXED OID 5.77 75,000 5/15/2043 98,097
CALIFORNIA ST CAS 03/40 FIXED 7.625 45,000 3/1/2040 70,400
EUROPEAN UNION GOVT GUARANT REGS 09/21 2.75 350,000 9/21/2021 467,167
LAND NORDRHEIN WESTFALEN SR UNSECURED REGS 09/22 1.875 400,000 9/15/2022 522,202
AEEE 1,490,547
TREASURY CORP VICTORIA LOCAL GOVT G 10/22 6 150,000 10/17/2022 135,924
NEW S WALES TREASURY CRP LOCAL GOVT G 03/22 6 300,000 3/1/2022 268,061
JEREBAFHRER SR 403,985
UK TSY 4 1/4 2036 BONDS REGS 03/36 4.25 325,000 3/7/2036 617,952
REPUBLIC OF PERU SR UNSECURED 11/33 8.75 40,000 11/21/2033 63,250
MEX BONOS DESARR FIX RT SR UNSECURED 12/23 8 8,725,700 12/7/2023 453,673
BELGIUM KINGDOM UNSECURED 144A REGS 03/35 5 132,000 3/28/2035 254,414
NETHERLANDS GOVERNMENT BONDS 144A REGS 01/37 4 120,000 1/15/2037 219,335
BONOS Y OBLIG DEL ESTADO BONDS 01/29 6 364,000 1/31/2029 625,555
UK TSY 4 1/4 2032 BONDS REGS 06/32 4.25 320,000 6/7/2032 586,422
POLAND GOVERNMENT BOND BONDS 10/19 5.5 650,000 10/25/2019 199,587
KINGDOM OF DENMARK BONDS 11/39 4.5 661,000 11/15/2039 179,981
BUONI POLIENNALI DEL TES BONDS REGS 02/37 4 290,000 2/1/2037 408,772
POLAND GOVERNMENT BOND BONDS 09/22 5.75 800,000 9/23/2022 262,981
MALAYSIA GOVERNMENT SR UNSECURED 07/19 5.734 1,720,000 7/30/2019 441,977
REPUBLIC OF AUSTRIA SR UNSECURED 144A REGS 03/37 4 120,000 3/15/2037 218,970
MANITOBA (PROVINCE OF) UNSECURED 03/38 4.6 50,000 3/5/2038 49,417
AUSTRALIAN GOVERNMENT SR UNSECURED REGS 05/21 5.75 160,000 5/15/2021 139,536
CZECH REPUBLIC BONDS REGS 09/22 4.7 3,170,000 9/12/2022 176,420
PROVINCE OF QUEBEC BONDS 12/41 5 150,000 12/1/2041 162,150
BONOS Y OBLIG DEL ESTADO SR UNSECURED 144A REGS 07/41 4 310,000 7/30/2041 509,832
SINGAPORE GOVERNMENT SR UNSECURED 09/24 3 350,000 9/1/2024 279,314
IRISH TSY 5.4 2025 BONDS 03/25 5.4 75,000 3/13/2025 121,649
REPUBLIC OF POLAND SR UNSECURED 01/25 5.25 100,000 1/20/2025 157,455
QUEENSLAND TREASURY CORP LOCAL GOVT G REGS 02/20 6.25 400,000 2/21/2020 339,534
THAILAND GOVERNMENT BOND SR UNSECURED 06/19 3.875 23,250,000 6/13/2019 738,441
THAILAND GOVERNMENT BOND SR UNSECURED 06/23 3.625 3,170,000 6/16/2023 105,710
REPUBLIKA SLOVENIJA SR UNSECURED REGS 01/21 4.375 30,000 1/18/2021 41,125
ONTARIO (PROVINCE OF) SR UNSECURED 04/20 4.4 200,000 4/14/2020 209,474
NETHERLANDS GOVERNMENT BONDS 144A REGS 01/42 3.75 85,000 1/15/2042 158,371
THAILAND GOVERNMENT BOND SR UNSECURED 06/29 4.875 4,880,000 6/22/2029 183,235
CAISSE D AMORT DETTE SOC SR UNSECURED 04/21 3.375 140,000 4/25/2021 188,524
BUONI POLIENNALI DEL TES BONDS 03/21 3.75 250,000 3/1/2021 333,100
BRITISH COLUMBIA PROV OF UNSECURED 06/42 4.3 110,000 6/18/2042 109,628
CANADA HOUSING TRUST GOVT GUARANT 144A 03/22 2.65 625,000 3/15/2022 510,239
ROMANIA SR UNSECURED REGS 02/22 6.75 30,000 2/7/2022 34,425
KOREA TREASURY BOND SR UNSECURED 12/31 4 457,580,000 12/10/2031 504,548
MALAYSIA GOVERNMENT SR UNSECURED 08/22 3.418 211,000 8/15/2022 51,418
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UNITED MEXICAN STATES SR UNSECURED 03/44 4.75 150,000 3/8/2044 150,937
NOVA SCOTIA PROVINCE DEBENTURES 06/42 4.4 35,000 6/1/2042 34,631
KOREA TREASURY BOND SR UNSECURED 06/21 4.25 196,290,000 6/10/2021 195,592
KINGDOM OF DENMARK BONDS 11/23 1.5 690,000 11/15/2023 121,075
ISRAEL FIXED BOND BONDS 03/23 4.25 1,075,000 3/31/2023 374,616
SWEDISH GOVERNMENT BONDS 144A REGS 11/23 1.5 2,370,000 11/13/2023 311,860
SLOVAKIA GOVERNMENT BOND SR UNSECURED REGS 11/24 3.375 75,000 11/15/2024 108,320
SWITZERLAND BONDS REGS 04/42 1.5 115,000 4/30/2042 149,223
BUNDESREPUB. DEUTSCHLAND BONDS REGS 07/44 2.5 370,000 7/4/2044 577,657
NORWEGIAN GOVERNMENT BONDS 144A REGS 05/23 2 1,375,000 5/24/2023 175,202
KOREA TREASURY BOND SR UNSECURED 06/22 3.75 145,000,000 6/10/2022 143,502
QUEENSLAND TREASURY CORP LOCAL GOVT G 144A REGS 06/19 4 175,000 6/21/2019 140,858
BUONI POLIENNALI DEL TES BONDS 144A REGS 09/44 4.75 345,000 9/1/2044 530,886
PROVINCE OF ALBERTA UNSECURED 12/43 3.45 75,000 12/1/2043 64,560
CAISSE FRANCAISE DE FIN COVERED REGS 07/20 1.75 200,000 7/16/2020 252,449
SWITZERLAND BONDS REGS 07/25 1.5 500,000 7/24/2025 582,555
BELGIUM KINGDOM SR UNSECURED REGS 06/45 3.75 175,000 6/22/2045 311,767
FRANCE (GOVT OF) BONDS REGS 05/45 3.25 404,000 5/25/2045 654,309
NEW ZEALAND GOVERNMENT SR UNSECURED REGS 04/20 3 325,000 4/15/2020 236,784
ONTARIO (PROVINCE OF) UNSECURED 06/45 3.45 390,000 6/2/2045 340,202
CANADA HOUSING TRUST GOVT GUARANT 144A 06/24 2.9 330,000 6/15/2024 273,371
BUONI POLIENNALI DEL TES BONDS 09/24 3.75 385,000 9/1/2024 532,810
CANADA HOUSING TRUST GOVT GUARANT 144A 06/19 1.95 50,000 6/15/2019 40,052
CAISSE D AMORT DETTE SOC SR UNSECURED 144A 03/24 3.375 650,000 3/20/2024 680,099
ROMANIA SR UNSECURED REGS 09/20 4.625 125,000 9/18/2020 168,863
UK TSY 1 3/4 2019 BONDS REGS 07/19 1.75 550,000 7/22/2019 759,124
AUSTRALIAN GOVERNMENT SR UNSECURED REGS 04/33 4.5 175,000 4/21/2033 163,594
KOREA TREASURY BOND SR UNSECURED 12/33 3.75 187,870,000 12/10/2033 204,753
CAISSE FRANCAISE DE FIN COVERED REGS 01/24 2.375 400,000 1/17/2024 540,400
FINNISH GOVERNMENT SR UNSECURED 144A REGS 04/24 2 335,000 4/15/2024 449,299
BONOS Y OBLIG DEL ESTADO SR UNSECURED 144A REGS 10/24 2 555,000 10/31/2024 751,216
UK TSY 3.5 2045 UNSECURED REGS 01/45 3.5 826,000 1/22/2045 1,526,307
BUONI POLIENNALI DEL TES BONDS 12/24 2.5 495,000 12/1/2024 637,075
NETHERLANDS GOVERNMENT BONDS 144A REGS 07/24 2 305,000 7/15/2024 411,526
KINGDOM OF SWEDEN SR UNSECURED REGS 05/19 0.75 550,000 5/2/2019 671,259
FRANCE (GOVT OF) BONDS REGS 05/30 2.5 1,326,000 5/25/2030 1,879,766
BUONI POLIENNALI DEL TES SR UNSECURED 144A REGS 03/30 3 468,000 3/1/2030 630,838
KOREA TREASURY BOND SR UNSECURED 12/44 2.75 75,790,000 12/10/2044 74,320
BELGIUM KINGDOM UNSECURED 144A REGS 06/25 0.8 285,000 6/22/2025 354,023
MALAYSIA GOVERNMENT SR UNSECURED 09/25 3.955 875,000 9/15/2025 214,966
SWEDISH GOVERNMENT BONDS 11/26 1 850,000 11/12/2026 107,903
BONOS Y OBLIG DEL ESTADO UNSECURED 144A REGS 04/25 1.6 170,000 4/30/2025 213,446
IRISH TSY 2 2045 BONDS REGS 02/45 2 70,000 2/18/2045 88,092
BULGARIA 03/23 FIXED 1.875 150,000 3/21/2023 195,655
REPUBLIC OF POLAND SR UNSECURED 04/26 3.25 75,000 4/6/2026 76,594
PROVINCE OF QUEBEC UNSECURED 04/26 2.5 165,000 4/20/2026 161,381
FRANCE (GOVT OF) BONDS REGS 05/21 0.00000 725,000 5/25/2021 879,201
STATE OF QATAR SR UNSECURED REGS 06/26 3.25 350,000 6/2/2026 340,375
OBRIGACOES DO TESOURO SR UNSECURED 144A REGS 10/22 2 235,000 10/17/2022 305,237
UK TSY 2 1/2 2065 BONDS REGS 07/65 2.5 255,000 7/22/2065 451,097
UK TSY 1 1/2 2026 BONDS REGS 07/26 1.5 100,000 7/22/2026 139,726
REPUBLIC OF AUSTRIA SR UNSECURED 144A REGS 10/26 0 355,000 10/20/2026 435,875
BUONI POLIENNALI DEL TES BONDS 06/26 1.6 155,000 6/1/2026 183,619
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SAUDI INTERNATIONAL BOND SR UNSECURED REGS 10/26 3.25 325,000 10/26/2026 318,500
REPUBLIKA SLOVENIJA BONDS REGS 11/40 1.75 25,000 11/3/2040 29,759
BUNDESREPUB. DEUTSCHLAND BONDS REGS 02/27 0.25 555,000 2/15/2027 659,748
OBRIGACOES DO TESOURO SR UNSECURED 144A REGS 04/27 4 125,000 4/14/2027 178,361
FRANCE (GOVT OF) BONDS 144A REGS 06/39 1.75 140,000 6/25/2039 177,119
BUONI POLIENNALI DEL TES BONDS 04/22 1.2 385,000 4/1/2022 473,429
FRANCE (GOVT OF) BONDS REGS 03/23 0.00000 295,000 3/25/2023 354,158
EXREBFEEE 31,826,335
BUNDESREPUB. DEUTSCHLAND BONDS REGS 07/34 4.75 260,000 7/4/2034 499,694
EMD FINANCE LLC COMPANY GUAR 144A 03/20 2.4 100,000 3/19/2020 99,781
ZDHEE 599,475
BE

WELLTOWER INC SR UNSECURED 01/22 5.25 50,000 1/15/2022 54,334
ERP OPERATING LP SR UNSECURED 07/20 4.75 60,000 7/15/2020 63,246
BOSTON PROPERTIES LP SR UNSECURED 02/23 3.85 50,000 2/1/2023 52,089
PROLOGIS LP COMPANY GUAR 02/24 3.375 100,000 2/20/2024 137,130
VONOVIA FINANCE BV COMPANY GUAR REGS 10/21 3.625 60,000 10/8/2021 80,829
SCENTRE GROUP TRUST 1/2 COMPANY GUAR 144A 02/25 3.5 125,000 2/12/2025 125,674
FEDERAL REALTY INVESTMEN SR UNSECURED 12/44 4.5 50,000 12/1/2044 54,677
DUKE REALTY LP COMPANY GUAR 12/24 3.75 90,000 12/1/2024 92,942
LIBERTY PROPERTY LP SR UNSECURED 04/25 3.75 165,000 4/1/2025 168,967
ERP OPERATING LP SR UNSECURED 06/45 4.5 50,000 6/1/2045 54,828
CIE FINANCEMENT FONCIER COVERED REGS 09/23 0.325 400,000 9/12/2023 483,036
TEESE 1,367,752
EUROPEAN INVESTMENT BANK SR UNSECURED 04/25 5.5 25,000 4/15/2025 43,700
INTL BK RECON + DEVELOP SR UNSECURED 05/19 3.875 125,000 5/20/2019 159,227
INTL BK RECON + DEVELOP SR UNSECURED 05/19 3.875 500,000 5/20/2019 636,908
ASIAN DEVELOPMENT BANK SR UNSECURED 03/22 5 100,000 3/9/2022 85,602
INTER AMERICAN DEVEL BK UNSECURED 02/24 3 500,000 2/21/2024 517,883
INTL BK RECON + DEVELOP SR UNSECURED 06/21 2.25 750,000 6/24/2021 749,966
EFHEEEE 2,193,286
HEATHROW FUNDING LTD SR SECURED REGS 12/31 6.45 50,000 12/10/2031 97,251
ASF SR UNSECURED REGS 03/19 7.375 50,000 3/20/2019 65,427
BURLINGTN NORTH SANTA FE SR UNSECURED 03/42 4.4 25,000 3/15/2042 28,086
BURLINGTN NORTH SANTA FE SR UNSECURED 09/21 3.45 100,000 9/15/2021 103,322
ERAC USA FINANCE LLC COMPANY GUAR 144A 11/24 3.85 100,000 11/15/2024 103,592
UNION PACIFIC CORP SR UNSECURED 03/26 2.75 80,000 3/1/2026 79,076
PENSKE TRUCK LEASING/PTL SR UNSECURED 144A 11/26 3.4 100,000 11/15/2026 98,738
RYDER SYSTEM INC SR UNSECURED 09/21 2.25 255,000 9/1/2021 251,053
ERSE 826,545

RE 75 H S
US TREASURY N/B 12/20 1.75 450,000 12/31/2020 446,871
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ONCOR ELECTRIC DELIVERY SR SECURED 09/22 7 200,000 9/1/2022 236,324
NORTHUMBRIAN WATER FIN COMPANY GUAR REGS 02/23 6.875 50,000 2/6/2023 84,420
ELECTRICITE DE FRANCE SA SR UNSECURED 144A 01/19 6.5 100,000 1/26/2019 104,594
CENTRICA PLC SR UNSECURED REGS 03/22 6.375 50,000 3/10/2022 80,810
FLORIDA POWER + LIGHT CO 1ST MORTGAGE 04/39 5.96 25,000 4/1/2039 33,737
HYDRO QUEBEC LOCAL GOVT G 02/45 5 170,000 2/15/2045 187,552
ELECTRICITE DE FRANCE SA SR UNSECURED REGS 09/24 4.625 300,000 9/11/2024 448,339
KINDER MORGAN ENER PART COMPANY GUAR 03/21 5.8 75,000 3/1/2021 81,364
IBERDROLA FINANZAS SAU COMPANY GUAR 03/20 4.125 50,000 3/23/2020 65,490
DOMINION ENERGY INC SR UNSECURED 08/19 5.2 15,000 8/15/2019 15,659
SUEZ SR UNSECURED REGS 06/22 4.125 150,000 6/24/2022 211,514
WILLIAMS PARTNERS LP SR UNSECURED 03/20 5.25 65,000 3/15/2020 68,6601
SOUTHERN CAL EDISON IST REF MORT 12/41 3.9 50,000 12/1/2041 51,975
ENERGY TRANSFER LP SR UNSECURED 02/42 6.5 25,000 2/1/2042 28,308
ENERGY TRANSFER LP SR UNSECURED 02/22 5.2 25,000 2/1/2022 26,691
WESTERN POWER DIST EAST SR UNSECURED REGS 01/23 5.25 150,000 1/17/2023 237,117
BELL CANADA COMPANY GUAR 06/19 3.35 125,000 6/18/2019 101,452
BELL CANADA COMPANY GUAR 06/20 3.25 50,000 6/17/2020 40,735
ENERGY TRANSFER LP SR UNSECURED 02/43 5.15 50,000 2/1/2043 47,348
NISOURCE INC SR UNSECURED 02/44 4.8 25,000 2/15/2044 28,300
VIRGINIA ELEC + POWER CO SR UNSECURED 02/44 4.45 45,000 2/15/2044 50,770
TRANSCANADA PIPELINES SR UNSECURED 03/34 4.625 75,000 3/1/2034 83,743
KINDER MORGAN INC/DELAWA COMPANY GUAR 144A 11/23 5.625 300,000 11/15/2023 331,231
ENBRIDGE INC SR UNSECURED 06/24 3.5 75,000 6/10/2024 75,839
SEMPRA ENERGY SR UNSECURED 06/24 3.55 100,000 6/15/2024 102,485
PUBLIC SERVICE ELECTRIC 1ST MORTGAGE 08/24 3.15 150,000 8/15/2024 151,587
APPALACHIAN POWER CO SR UNSECURED 05/44 4.4 30,000 5/15/2044 33,070
ENGIE SA SR UNSECURED REGS 05/26 2.375 100,000 5/19/2026 132,983
FIRSTENERGY TRANSMISSION SR UNSECURED 144A 07/44 5.45 25,000 7/15/2044 29,696
DUKE ENERGY PROGRESS INC IST MORTGAGE 12/44 4.15 25,000 12/1/2044 27,269
CONSOLIDATED EDISON CO O SR UNSECURED 12/54 4.625 45,000 12/1/2054 51,511
PLAINS ALL AMER PIPELINE SR UNSECURED 12/19 2.6 300,000 12/15/2019 298,295
NIAGARA MOHAWK POWER SR UNSECURED 144A 10/34 4.278 55,000 10/1/2034 60,382
ENTERPRISE PRODUCTS OPER COMPANY GUAR 02/25 3.75 200,000 2/15/2025 206,219
ATMOS ENERGY CORP SR UNSECURED 10/44 4.125 50,000 10/15/2044 54,600
ONE GAS INC SR UNSECURED 02/44 4.658 50,000 2/1/2044 56,945
SEMPRA ENERGY SR UNSECURED 03/20 2.4 200,000 3/15/2020 199,885
EVERSOURCE ENERGY SR UNSECURED 01/25 3.15 35,000 1/15/2025 35,132
NATIONAL RURAL UTIL COOP COLLATERAL T 01/25 2.85 175,000 1/27/2025 173,764
BERKSHIRE HATHAWAY ENERG SR UNSECURED 02/20 2.4 100,000 2/1/2020 100,467
WILLIAMS PARTNERS LP SR UNSECURED 03/22 3.6 150,000 3/15/2022 153,437
ENTERPRISE PRODUCTS OPER COMPANY GUAR 02/27 3.95 65,000 2/15/2027 67,559
ENTERGY LOUISIANA LLC COLLATERAL T 06/31 3.05 75,000 6/1/2031 72,661
ENABLE MIDSTREAM PARTNER SR UNSECURED 05/44 5 15,000 5/15/2044 14,732
ENABLE MIDSTREAM PARTNER SR UNSECURED 05/24 3.9 35,000 5/15/2024 35,212
SOUTHERN CO GAS CAPITAL COMPANY GUAR 10/46 3.95 45,000 10/1/2046 44,680
PLAINS ALL AMER PIPELINE SR UNSECURED 12/26 4.5 55,000 12/15/2026 55,754
XCEL ENERGY INC SR UNSECURED 12/26 3.35 130,000 12/1/2026 131,605
ENEL FINANCE INTL NV COMPANY GUAR REGS 06/26 1.375 189,000 6/1/2026 231,609
SOUTH CAROLINA ELEC+GAS 1ST MORTGAGE 06/46 4.1 95,000 6/15/2046 96,528
BALTIMORE GAS + ELECTRIC SR UNSECURED 08/46 3.5 75,000 8/15/2046 73,483
INNOGY FINANCE BV COMPANY GUAR REGS 10/27 1.25 50,000 10/19/2027 60,101
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EMERA US FINANCE LP COMPANY GUAR 06/21 2.7 55,000 6/15/2021 54,866
MIDAMERICAN ENERGY CO 1ST MORTGAGE 05/27 3.1 125,000 5/1/2027 125,635
CLECO CORPORATE HOLDINGS SR SECURED 05/26 3.743 75,000 5/1/2026 75,279
AEP TRANSMISSION CO LLC SR UNSECURED 12/26 3.1 50,000 12/1/2026 50,099
FORTIS INC SR UNSECURED 10/26 3.055 100,000 10/4/2026 96,554
ABEEEH 5,876,057

k1 RFROAMMRESRIIAR L, IFRSYEMLIZ TREA ¥ 7~ D Wellington World Bond Fund (Cayman) (7 =V o WM& ST 7 R
(A=) OFERPEEITE TN TEVEE A, ERITFERE L EANOPortfolio statement summarylZFLifiS TV 5
Financial assets at fair value through profit and loss?®9%, Unrealized appreciation on future contracts 725N ZUnrealized
appreciation on forward foreign currency contractsz®Z<IH B OWNFRTT, TEFADOBKR L, KHE ORGNEFHEE—
BLARWGERHVET,
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OFcis|
3 =
855 Rk #HE wEE  AERE
B(E) ($)

German Euro BUND Futures (13,784,322) 3/3/2018 71 69,995
U.S. Note Futures 10 Yr (31,756,000) 3/20/2018 (256) 60,844
U.S. Note Futures 5 Yr (31,712,789) 3/29/2018 (273) 10,781
U.S. Note Futures 2 Yr (13,703,000) 3/29/2018 (64) 6,203
147,823

, ey

47 A #HE MERZ ATER

B(E) ($)
Canadian Bond Futures 10 Yr 71,211,429 3/20/2018 662 (910,683)
German Euro BUXL 30 yr 8,067,288 3/8/2018 41 (105,863)
U.S. Ultra Bond (10,562,344) 3/20/2018 (63) (70,000)
UK Long GILT Future (33,184,792) 3/27/2018 (196) (59,115)
German Euro BOBL Futures 3,950,933 3/8/2018 25 (2,294)
Australian Bond Futures 10 Yr (1,515,313) 3/15/2018 (15) (2,222)
Australian Bond Futures 3 Yr (1,390,310) 3/15/2018 (16) (1,444)
(1,151,621)
O E 2R HS |

s HHL £RY B 118 AR
1 110,000 CHF 113,150 USD A+ 2/7/2018 1
1 154,000 EUR 185,370 USD A 2/7/2018 72
2 85,000 GBP 115,237 USD A+ 1/9/2018 231
1 4,700,000 JPY 41,820 USD A+ 1/9/2018 89
1 19,900,000 JPY 176,891  USD A+ 1/31/2018 13
4 3,731,000 MXN 199,982  USD A+ 1/9/2018 9,507
1 13,220,000 RUB 229,730 USD A 1/9/2018 101
3 3,950,000 RUB 68,641 USD A+ 1/9/2018 30
1 20,974,000 THB 645,135 USD A+ 1/9/2018 1,458
1 475,688 USD 627,000 AUD AA- 1/9/2018 14,736
1 354,518 USD 455,000 AUD A+ 2/7/2018 1,366
2 853,047 USD 1,095,000 CAD A+ 1/9/2018 21,003
1 376,722  USD 485,000 CAD A+ 1/9/2018 10,414
1 1,073,921 USD 1,385,000 CAD AA- 1/9/2018 31,612
1 239,866 USD 305,000 CAD AA- 1/9/2018 3,591
1 1,283,677 USD 1,615,000 CAD A+ 2/7/2018 5,960
1 224,169 USD 220,000 CHF A+ 1/9/2018 1,668
1 174,861  USD 1,097,000 DKK A+ 1/9/2018 2,129
1 306,142 USD 256,465 EUR A+ 1/2/2018 1,821
1 241,668 USD 203,000 EUR A 1/9/2018 2,181
1 392,722 USD 330,000 EUR A+ 1/9/2018 3,683
1 241,587 USD 203,000 EUR A+ 1/9/2018 2,262
1 388,520 USD 325,000 EUR AA- 1/9/2018 1,879
1 1,529,284  USD 1,294,000 EUR AA- 1/9/2018 25,106
2 552,683 USD 465,000 EUR AA- 1/9/2018 5,888
1 24,053 USD 20,000 EUR AA- 1/31/2018 2
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1 663,677 USD 491,000 GBP A+ 1/9/2018 649
1 121,951 USD 32,000,000 HUF A+ 1/9/2018 1,957
1 35 UuSD 3,910 JPY A 1/4/2018 —
1 19,960 USD 2,257,090 JPY AA- 1/4/2018 77
1 623,900 USD 673,799,000 KRW A- 1/9/2018 6,050
1 70,075 UusSD 577,000 NOK A+ 1/9/2018 482
1 225,213 USD 13,220,000 RUB A 1/9/2018 4416
3 68,588 UusSD 3,950,000 RUB A+ 1/9/2018 23
1 228,615 USD 13,220,000 RUB A+ 2/7/2018 96
1 161,977 USD 1,351,000 SEK A+ 1/9/2018 3,090
1 161,976  USD 1,350,000 SEK AA- 1/9/2018 2,968
1 20,824  USD 28,000 SGD A+ 1/9/2018 131
1 505,943 UusSD 6,950,000 ZAR AA- 1/9/2018 54,926
3 116,584 USD 1,600,000 ZAR AA- 1/9/2018 12,536
ABFUMEIEhIREREAH 234,204
fa5e e L 2HY e #A *ﬁ?*ﬁ
3 1,004,000 AUD 764,100 USD A+ 1/9/2018 (21,205)
1 455,000 AUD 353,318 USD AA- 1/9/2018 (2,572)
2 3,270,000 CAD 2,584,247 USD A+ 1/9/2018 (25,928)
1 120,000 CAD 93,210 USD A+ 1/9/2018 (2,577)
3 1,814,000 CAD 1,426,173 USD AA- 1/9/2018 (21,795)
4 370,000 CHF 376,336 UuSD A 1/9/2018 (3,479)
3 1,620,000 CZK 75,076  USD A+ 1/9/2018 (1,149)
1 675,000 CZK 31,524 UuSD A+ 1/9/2018 (237)
3 1,162,000 DKK 184,300 USD A- 1/9/2018 (3,177)
1 283,000 EUR 333,728 UuSD AA- 1/9/2018 (6,220)
1 851,000 EUR 1,015,575 UusSD A 1/9/2018 (6,671)
4 6,009,000 EUR 7,147,757 USD A+ 1/9/2018 (70,427)
3 5,867,000 EUR 6,959,934 UuSD A+ 1/9/2018 (87,675)
3 555,000 EUR 663,473 USD AA- 1/9/2018 (3,209)
2 441,000 EUR 527,523 UuSD A+ 2/7/2018 (3,102)
1 565,000 GBP 758,361 USD A+ 1/9/2018 (6,088)
1 103,000 GBP 138,177 USD A- 1/9/2018 (1,182)
3 2,143,000 GBP 2,863,305 UuSD A+ 1/9/2018 (36,189)
1 14,100,000 HUF 53,045 USD A+ 1/9/2018 (1,552)
1 590,000 ILS 168,601 UuSD A+ 1/9/2018 (1,385)
3 280,000 ILS 79,832  USD A+ 1/9/2018 (840)
1 2,261,000 JPY 19,956 UuSD AA- 1/4/2018 (115)
1 3,900,000 JPY 34,598 UuSD A+ 1/31/2018 (66)
3 753,583,000 KRW 691,646 USD AA- 1/9/2018 (12,896)
4 2,193,000 MYR 534,312 USD A 1/9/2018 (6,596)
3 830,000 NOK 101,162  USD A+ 1/9/2018 (332)
3 140,000 NZD 96,750 USD A+ 1/9/2018 (2,812)
1 48,000 NZD 32,811 USD A+ 1/9/2018 (1,325)
4 996,000 PLN 280,395 USD A+ 1/9/2018 (6,240)
3 3,950,000 RUB 66,803 USD A 1/9/2018 (1,808)
| 13,220,000 RUB 229,554 USD A+ 1/9/2018 (75)
3 3,950,000 RUB 68,398 USD A+ 1/31/2018 )
1 889,000 SEK 107,000 USD A+ 1/9/2018 (1,618)
3 1,937,000 SEK 231,478 USD A+ 1/9/2018 (5,187)
3 210,000 SEK 24,870 USD A+ 1/9/2018 (789)
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149,000
5,450,000
155,725
184,436
222,614
11,971,388
450,471
12,441,415
11,977,525
11,986,570
68,641
229,730
1,768,000
3,015,000
3,935,000
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SGD 110,432 USD A+ 1/9/2018 (1,075)
THB 167,214 USD A+ 1/9/2018 (43)
uUSD 195,000 CAD AA- 2/7/2018 (10)
USD 153,508 EUR A 1/5/2018 (104)
USD 185,000 EUR AA- 2/7/2018 a7
usSD 1,328,028,000 JPY A 1/9/2018 (179,955)
USD 50,500,000 JPY A+ 1/9/2018 (2,087)
uUSD 1,378,028,000 JPY A+ 1/9/2018 (206,038)
USD 1,328,026,000  JPY AA- 1/9/2018 (186,110)
USD 1,328,028,000 JPY A+ 1/9/2018 (195,137)
uUSD 3,950,000 RUB A 1/9/2018 (30)
USD 13,220,000 RUB A+ 1/9/2018 (101)
ZAR 126,442 USD A+ 1/9/2018 (16,237)
ZAR 219,029 USD A+ 1/9/2018 (24,283)
ZAR 286,724  USD AA- 1/9/2018 (30,832)
ABFUMGICEhAIRERAAEH _ (1,188,582)
ABPHMEISEDARERMBHATH __ (954,378)
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80,052
13,537,950
6,165
2,249

13,626,416

1,668,521
528,476
158,888

16,589
51,857
291,300
158,614
2,210
33,887
14,669
15,516
238

2,940,765

10,685,651

3,106,661
(880,047)
(750,573)

(4,907,410)
(240,430)
(1,161,146)

(4,832,945)

28,481,658
981,334
(340,787)
(80,347)
177,646
1,024,219
(2,039,133)

28,204,590

34,057,296
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RN PE B
2017412 A 31 H BifE
CKRV)
B iV EatH ik B R (%)
TP TF
£
USD 3,096,000 PROV DE CORDOBA 7.1250% 01/08/27 3,294,763 0.60
3,294,763 0.60
FEOMAESR
USD 1,610,000 PROV BUENOS AIRES 7.875% 15/6/27 RE 1,786,810 0.32
1,786,810 0.32
TN TR 5,081,573 0.92
A =797
EEHEFIE
EUR 264,000  BHP BILLITON FIN FRN 22/10/79 386,602 0.07
386,602 0.07
£y
AUD 11,155,000  AUSTRALIAN GVT 5.5% 21/04/23 133 10,047,682 1.83
10,047,682 1.83
EiEttE (B e e
USD 395,000 BORAL FINANCE 3.0000% 01/11/22 144A 391,268 0.07
EUR 200,000  ANZ BKNG GRP 0.45% 22/11/23 EMTN 239,817 0.04
631,085 0.11
F—ANZUTEE 11,065,369 2.01
F—ZANT
EEeHE
EUR 200,000  UNIQA INSURANCE FRN 27/07/46 299,929 0.05
EUR 100,000  UNIQA INSURANCE 6.875% 31/07/43 EMT 149,355 0.03
449,284 0.08
EEE (ETEEH®)
EUR 120,000 OMV AG 1.0000% 14/12/26 EMTN 140,849 0.03
140,849 0.03
F—ART 590,133 0.11
%
EfE
EUR 7,600,000 BELGIUM KINGDOM 0.5% 22/10/24 82 9,258,207 1.68
EUR 4,033,000 KINGDOM OF BELGIUM 3% 28/09/19 67 5,114,651 0.93
14,372,858 261
EiEttE (B e e
EUR 228,000 ANHEUSER BUSCH 2% 17/03/28 EMTN 291,376 0.06
EUR 100,000  BELFIUS BANK SA 3.125% 11/05/26 131,034 0.02
EUR 100,000  BELFIUS BANK 0.7500% 12/09/22 EMTN 119,787 0.02
EUR 100,000  BELFIUS BANK 1.0000% 26/10/24 EMTN 118,342 0.02
660,539 0.12
AL —Ef 15,033,397 2.73
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HE K K24l FFAMmAE BB R (%)
NIz—F R
®PR{ES% (ABS)
USD 1,186,000  CAI2017-1A A 3.6200% 25/06/42 1,119,327 0.20
USD 675,000  TMCL 2017-A1 A 3.72% 20/05/42 638,775 0.12
USD 350,000 CRNN 2014-2A A 3.27% 18/11/29 228,463 0.04
1,986,565 0.36
EiEttE (B e e
USD 1,235,000  FLY LEASING LTD 5.2500% 15/10/24 1,235,000 0.22
USD 930,000  FLY LEASING LTD 6.375% 15/10/21 969,525 0.18
2,204,525 0.40
NI — KB 4,191,090 0.76
RET T —VUHEE
EiEttiE (B e 1)
EUR 104,000 GLOBAL SWITCH 2.25% 31/05/27 EMTN 128,418 0.02
128,418 0.02
PREY 7 — U EE R 128,418 0.02
HFF
EENEFIE
USD 865,000 BANK NOVA SCOTIA FRN 12/04/66 859,853 0.15
USD 625,000 ENBRIDGE INC FRN 15/01/77 16-A 650,000 0.12
1,509,853 0.27
EfE
CAD 8,158,000 CANADA GVT 1.5% 01/06/26 6,238,878 1.14
CAD 3,420,000 CANADA GVT 3.5% 01/06/20 2,835,689 0.52
CAD 2,486,000 CANADA GVT 3.5% 01/12/45 2,488,911 0.45
11,563,478 2.11
HimtE (EELFIR)
USD 2,947,000 PROVINCE OF QUEBEC 2.75% 25/08/21 2,976,862 0.53
USD 1,027,000 CENOVUS ENERGY 4.2500% 15/04/27 1,022,818 0.19
USD 420,000 CANADIAN NATL RES 3.85% 01/06/27 427,961 0.08
4,427,641 0.80
F1 5 17,500,972 3.18
AT HER
®PR{ES% (ABS)
USD 1,282,000  WINDR 2013-2A AR FRN 18/10/30 1,293,768 0.24
USD 1,230,000  CRBN 2017-1A A1 FRN 20/01/31 1,230,482 0.22
USD 1,210,000 MDPK 2015-18A A1R FRN 21/10/30 1,219,163 0.22
USD 1,159,000 LCM 26A Al FRN 20/01/31 1,159,000 0.21
USD 1,109,000  GALXY 2015-19A A1R FRN 24/07/30 1,117,199 0.20
USD 1,021,000  DRSLF 2017-49A A FRN 18/07/30 1,027,272 0.19
USD 678,000  GLM 2017-2A A FRN 28/11/30 680,046 0.12
7,726,930 1.40
A~k R 7,726,930 1.40
Fxa
EiEttE (B e 1)
EUR 101,000  RESIDOMO SRO 3.3750% 15/10/24 REGS 122,928 0.02
122,928 0.02
F o) 122,928 0.02
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HE K K24l FFAMmAE BB IR (%)
Tre—
EENEHIE
EUR 180,000  ORSTED FRN 06/11/3015 226,004 0.04
EUR 90,000  ORSTED A/S FRN 26/06/3013 EXCH 131,184 0.02
357,188 0.06
£y
DKK 25,123,000 KINGDOM OF DENMARK 1.5% 15/11/23 4.388,526 0.80
4.388,526 0.80
Fr~w—rE 4,745,714 0.86
T4 TUR
EiEttE (B e 1)
EUR 153,000 KOJAMO OYJ 1.5000% 19/06/24 184,177 0.03
184,177 0.03
T4 TURE 184,177 0.03
TR
EENEFHIE
EUR 300,000 ORANGE SA FRN 29/10/49 424,716 0.07
EUR 300,000 TOTAL SAFRN 29/12/49  EMTN 382,355 0.07
GBP 240,000 ORANGE FRN 29/10/49 eMTN 360,679 0.06
EUR 200,000 CREDIT AGRIC ASSR FRN 29/01/49 267,004 0.05
EUR 180,000  TOTAL SA 2.25% 29/12/49 EMTN 224,487 0.04
GBP 120,000 AXA SAFRN21/12/49  EMTN 197,032 0.04
GBP 100,000  AXA SA FRN 29/11/49 eMTN 153,944 0.03
GBP 100,000  EDF FRN 29/12/49 EMTN 143,495 0.03
EUR 100,000 GROUPAMA SA FRN 28/05/49 143,379 0.03
EUR 100,000  EDF FRN 22/01/49 EMTN 132,427 0.02
EUR 100,000 CRD MUTUEL ARKEA FRN 25/10/29 EMTN 119,883 0.02
2,549,401 0.46
£y
EUR 5,270,000  FRANCE OAT 1.5% 25/05/31 6,676,640 1.21
EUR 4254,000 FRANCE GVT 2% 25/05/48 5,365,621 0.97
USD 3,751,000  CAISSE AMORT 1.7500% 24/09/19 REGS 3,726,881 0.68
15,769,142 2.86
HimtE (EELRIE)
EUR 5,900,000  SFIL SA 0.1000% 18/10/22 EMTN 7,050,087 1.28
USD 3,000,000  SFIL SA 2.0000% 30/06/20 EMTN 2,976,601 0.54
UsD 2,980,000 CADES 1.875% 12/02/22 REGS 2,914,202 0.53
EUR 2,250,000  HSBC SFH FRANCE 11/03/22 EMTN 2,732,315 0.50
EUR 2,200,000 DEXIA CRED LOC 1.375% 18/09/19 EMTN 2,705,396 0.49
EUR 1,950,000  DEXIA CRED LO 1.0000% 18/10/27 EMTN 2,347,040 043
USD 2,000,000  CAISSE DES DE 2.0000% 14/11/20 EMTN 1,981,528 0.36
EUR 1,100,000  INGENICO GROUP 1.6250% 13/09/24 1,314,378 0.24
USD 975,000 BANQ FED CRD 2.7000% 20/07/22 144A 968,294 0.18
EUR 700,000  UNEDIC 1.25% 28/03/27 EMTN 883,382 0.16
GBP 500,000 DEXIA CRED LOC 0.875% 07/09/21 EMTN 666,936 0.12
EUR 400,000 CARMILA 2.375% 16/09/24 512,107 0.09
EUR 400,000 FONCIERE LYONNAISE 2.25% 16/11/22 509,638 0.09
EUR 300,000 TDS INFRASTRUCTURE 2.5% 07/04/26 375,505 0.07
EUR 300,000 FROMAGERIES BEL 1.5% 18/4/24 364,021 0.07
EUR 300,000 TELEPERFORMANCE 1.5% 03/04/24 362,393 0.07
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HE K K24l FFAMmAE BB R (%)
EUR 300,000 ACCOR SA 1.25% 25/01/24 361,378 0.07
GBP 200,000  BPCE SA 5.25% 16/04/29 326,907 0.06
UsSD 250,000  BPCE SA 3% 22/05/22 144A 249,892 0.05
EUR 200,000 CAPGEMINI SA 1.75% 01/07/20 247,555 0.04
EUR 200,000  CTE CO TRANSP EL 2.1250% 29/07/32 246,074 0.04
EUR 200,000  SEB SA 1.5% 31/05/24 241,980 0.04
EUR 200,000  ILIAD 1.5000% 14/10/24 239,742 0.04
EUR 100,000  HOLDING D'INF 1.6250% 27/11/27 EMTN 119,823 0.02
30,697,174 5.58
75 A 49,015,717 8.90
KA
£y
EUR 36,020 REP OF GERMANY 2% 04/01/22 47,107 0.01
47,107 0.01
HimtE (EELRIE)
UsD 4,050,000 L-BANK BW FOERDBK 1.375% 21/07/21 E 3,917,735 0.71
USD 2,800,000 LB BADEN WUERT 2.125% 31/01/20 2,787,946 0.51
UsD 2,380,000 LANDWIRTSCH.REN 2.375% 10/06/25 2,354,146 043
USD 2,423,000  KFW 2% 02/05/25 2,333,708 0.42
EUR 400,000 EUROGRID GMBH 1.625% 03/11/23 EMTN 503,775 0.09
EUR 170,000 DEUTSCHE WOHNEN SE 1.375% 24/07/20 209,271 0.04
EUR 100,000  SANTAN CONS B 0.7500% 17/10/22 EMTN 119,549 0.02
EUR 58,000 VOLKSWAGEN BA 1.2500% 15/12/25 EMTN 69,262 0.01
12,295,392 2.23
[NES=s 12,342,499 2.24
H—=rP—
HimtE (EELFIR)
EUR 300,000 CRED SUISSE GP 1.25% 14/4/22 EMTN 369,729 0.07
GBP 150,000  CREDIT SUISSE GP 3% 27/05/22 212,860 0.04
582,589 0.11
H—ro—3t 582,589 0.11
TARGUR
HimtE (EELFIR)
EUR 427,000 ISLANDSBANKI 1.75% 07/09/20  GMTN 527,791 0.10
EUR 103,000  ARION BANKI H 0.7500% 29/06/20 EMTN 123,664 0.02
EUR 100,000  ARION BANKI HF 2.5% 26/04/19 EMTN 123,173 0.02
EUR 100,000  ICELAND (REP 0.5000% 20/12/22 EMTN 120,170 0.02
894,798 0.16
TART U RE 894,798 0.16
TANGUR
EEHEFIE
EUR 300,000  ALLIED IRISH BK FRN 26/11/25 EMTN 389,347 0.07
USD 263,000 BANK OF IRELAND FRN 19/09/27 EMTN 262,093 0.05
651,440 0.12
EiEttE (B e e
USD 1,250,000  SHIRE ACQ INV IRELAND 2.4% 23/09/21 1,229,630 0.23
UsD 290,000  JOHNSON CONTROLS 4.5% 15/02/47 317,773 0.06
GBP 160,000  ESB FINANCE DAC 6.5% 05/03/20 EMTN 239,433 0.04
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HE K K24l FFAMmAE BB R (%)
EUR 100,000  JOHNSON CONTROLS 1% 15/09/23 120,686 0.02
EUR 100,000 ROADSTER FIN 1.6250% 09/12/24 EMTN 118,724 0.02
EUR 100,000 ROADSTER FIN 2.3750% 08/12/27 EMTN 118,614 0.02
2,144,860 0.39
TANTGURER 2,796,300 0.51
AZVT
EEeHE
GBP 100,000  ASSICURAZ GENERALI FRN 29/12/49 148,710 0.03
148,710 0.03
£y
EUR 4,910,000  BTPS 3.4500% 01/03/48 6,194215 1.13
EUR 4,200,000  BTPS 2.0500% 01/08/27 5,085,770 0.92
EUR 2,260,000  BTPS 4.75% 01/09/21 3,132,165 0.57
EUR 2,400,000  BTPS 0.35% 15/06/20 2,890,098 0.52
17,302,248 3.14
EiEttE (B e e
USD 500,000  WIND TRE SPA 5.0000% 20/01/26 472,600 0.09
EUR 206,000  WIND TRE SPA 2.6250% 20/01/23 REGS 240,568 0.04
713,168 0.13
AXVT 18,164,126 3.30
HA
EEeHE
USD 270,000  SUMITOMO LIFE FRN 14/09/77 144A 264,530 0.05
264,530 0.05
H ARG 264,530 0.05
VB
EENEFIE
GBP 189,000 BANK OF SCOTLAND FRN 29/03/49 REGs 298,681 0.05
298,681 0.05
EiEttE (B e e
USD 950,000  UBS GROUP 4.125% 24/09/25 144A 995,551 0.19
995,551 0.19
Ty—— it 1,294,232 0.24
o ITNG
EENEHIE
EUR 254,000 EUROFINS SCIEN FRN 13/11/66 304,958 0.06
304,958 0.06
HimtE (EELRIE)
UsD 7,700,000  ESM 2.1250% 03/11/22 REGS 7,600,616 1.39
EUR 4,780,000  EIB 1.5% 15/04/21 6,057,885 1.11
EUR 3,600,000  EFSF 0% 17/11/22 4,310,418 0.78
EUR 2,243,000  EFSF 1.8000% 10/07/48 EMTN 2,835,647 0.52
EUR 409,000  GELF BD ISSUER 1.75% 22/11/21 EMTN 509,476 0.09
EUR 410,000  EFSF 1.25% 24/05/33 EMTN 499,855 0.09
UsD 335,000  ACTAVIS FUNDING 4.75% 15/03/45 355,777 0.06
USD 345,000  ACTAVIS FUNDING 3.8% 15/03/25 350,760 0.06
EUR 201,000 EUROFINS SCIEN 2.1250% 25/07/24 245,046 0.04
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s e ALl FTAlAH BEHE (%)
EUR 200,000 EUROCLEAR INVEST 1.125% 7/12/26 241,224 0.04
EUR 200,000 ADO PROPERTIES 1.5000% 26/07/24 240,603 0.04
EUR 176,000 ALLERGAN FDG 1.25% 01/06/24 7Y 209,239 0.04
EUR 129,000 ALLERGAN FUNDING 2.125% 01/06/29 12 154,541 0.03
EUR 100,000 SELP FINANCE SAR 1.5000% 20/11/25 119,035 0.02
23,730,122 431
NI T NI 24,035,080 4.37
<L =7
EfE
MYR 6,350,000 MALAYSIA GVT 3.654% 31/10/19 0414 1,580,071 0.28
MYR 2,590,000 MALAYSIAN GVT 4.181% 15/07/24 0114 646,654 0.12
2,226,725 0.40
~L— TR 2,226,725 0.40
Axia
EfE
MXN 898,210 MEXICAN BONOS DES 5.75% 05/03/26 M 4,018,319 0.73
4,018,319 0.73
YimtkiE (e LFE)
USD 1,120,000 PEMEX 6.5% 13/03/27  REGS 1,224,496 0.22
EUR 200,000 PETROLEOS MEX 2.5% 21/08/21 EMTN 250,544 0.05
USD 215,000 PEMEX 5.625% 23/01/46 198,983 0.04
EUR 100,000 SIGMA ALIMENTOS 2.625% 07/02/24 RE 127,080 0.02
1,801,103 0.33
Ax T agt 5,819,422 1.06
FIE
EESFIE
EUR 300,000 ACHMEA BV FRN 29/12/49 EMTN 390,154 0.08
USD 355,000 DEUTSCHE TELEKOM FRN 19/09/19 144A 356,071 0.06
EUR 200,000 ACHMEA BV FRN 04/04/43 EMTN 283,179 0.05
EUR 200,000 GENERALI FINANCE 4.596% 30/11/49 EM 261,646 0.05
EUR 200,000 VONOVIA FINANCE BV FRN 29/12/49 261,007 0.05
EUR 125,000 ENECO HDG FRN 29/12/49 160,710 0.03
EUR 100,000 ING BANK NV FRN 11/04/28  Emtn 130,743 0.02
EUR 100,000 TELEFONICA EUROP FRN 07/06/66 118,880 0.02
1,962,390 0.36
EfE
EUR 3,000,000 NETHERLANDS GVT 2% 15/07/24 4,030,476 0.73
4,030,476 0.73
@A (B EERE)
USD 6,259,000 NEDER WATERSCHAP 1.875% 14/4/22 REG 6,119,349 1.12
USD 2,869,000 PETROBRAS GBL FIN 7.375% 17/01/27 3,152,170 0.57
USD 695,000 SHELL INTL FIN 3.25% 11/05/25 713,228 0.13
USD 500,000 RABOBANK NEDER 4.625% 01/12/23 535,557 0.10
USD 438,000 ING GROEP NV 3.15% 29/03/22 442,966 0.08
GBP 170,000 KPN NV 5.75% 17/09/29 GMTN 293,081 0.05
USD 285,000 CONSTELLIUM NV 5.75% 15/05/24 144A 290,700 0.05
EUR 230,000 NIBC BANK 1.5% 31/01/22 EMTN 282,436 0.05
GBP 197,000 LAFARGEHOLCIM FIN 3% 12/05/32 EMTN 262,488 0.05
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USD 250,000 CONSTELLIUM N 5.8750% 15/02/26 144A 254,375 0.05
EUR 200,000 VONOVIA FIN BV 1.625% 15/12/20 EMTN 247,962 0.05
EUR 199,000  CETIN FIN BV 1.423% 06/12/21 244,820 0.04
EUR 200,000 DEUTSCHE BAHN FIN 0.875% 11/7/31 EM 231,284 0.04
EUR 195,000  FERRARINV 0.2500% 16/01/21 231,000 0.04
GBP 100,000  KPN NV 5% 18/11/26 GMTN 159,977 0.03
GBP 100,000 ABN AMRO BANK 1.0000% 30/06/20 EMTN 134,292 0.02
EUR 100,000  VONOVIA FIN BV 1.25% 06/12/24 DIP 121,155 0.02
13,716,840 2.49
FTHEH 19,709,706 3.58
=a2—U—5UF
HimtE (EELFIR)
EUR 104,000  BNZ INTL FUND 0.5000% 13/05/23 GMTN 123,287 0.02
EUR 100,000 CHORUS LTD 1.125% 18/10/23 ~ EMTN 120,313 0.02
243,600 0.04
—a—U—J R 243,600 0.04
Nz —
= &
NOK 2,370,000 NORWEGIAN GVT 1.75% 13/03/25 477 294,418 0.05
294,418 0.05
HimtE (EELRIE)
GBP 58,000 STATOILHYDRO 6.8750% 11/03/31 EMTN 117,352 0.02
117,352 0.02
IV —E 411,770 0.07
~j—
EiEttiE (B e 1)
USD 521,000  PETROLEOS DEL 5.6250% 19/06/47 144A 548,353 0.10
548,353 0.10
~L—E 548,353 0.10
R—=FK
£y
EUR 4,100,000  REP OF POLAND 1.375% 22/10/27 EMTN 5,057,254 0.93
PLN 2,642,000 POLAND GVT BOND 5.75% 25/10/21 1021 850,831 0.15
5,908,085 1.08
HimtE (EELRIE)
EUR 151,000 TAURON POLSKA SA 2.3750% 05/07/27 187,698 0.03
187,698 0.03
R—=FU R 6,095,783 1.11
NIV IV
EiEttE (B e 1)
EUR 300,000 BANCO SAN TOTTA 1.2500% 26/09/27 362,969 0.07
EUR 200,000 MONTEPIO GERA 0.8750% 17/10/22 EMTN 240,125 0.04
603,094 0.11
ARIVNHVE 603,094 0.11
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HE K K24l FFAMmAE BB R (%)
HRE
£y
KRW 8,191,000,000 KOREA TREAS 1.875% 10/06/26 2606 7,331,491 1.33
7,331,491 1.33
HE[E 7,331,491 133
J—==7
EfE
EUR 170,000 ROMANIA 2.875% 26/05/28 REGS 215,073 0.04
215,073 0.04
HimtE (EELRIR)
EUR 163,000 ROMANIA 2.3750% 19/04/27 REGS 199,499 0.04
199,499 0.04
N—e =T 5 414,572 0.08
T R—v
EfE
SGD 1,600,000  SINGAPORE GVT 2.5% 01/06/19 1,211,083 0.22
1,211,083 0.22
U R—VE 1,211,083 0.22
AR
EENEFIE
EUR 200,000 BANKIA SA FRN 15/03/27 250,685 0.05
EUR 200,000 BANKINTER SA 2.5% 06/04/27 245,654 0.04
496,339 0.09
EfE
EUR 9,765,000  SPANISH GOV'T 1.4500% 31/10/27 11,603,932 2.11
EUR 4,550,000 BONOS Y OBLIG DEL EST 0.25% 31/1/19 5,473,165 0.99
EUR 200,000 COMUNIDAD OF MADRID 4.3% 15/09/26 294,859 0.05
17,371,956 3.15
HimtE (EELRIE)
EUR 500,000 SANTAN CONSUMER FIN 0.875% 24/01/22 605,448 0.12
USD 600,000 BANCO SANTANDER 3.1250% 23/02/23 596,503 0.11
EUR 300,000  IE2 HOLDCO 2.875% 01/06/26 EMTN 389,827 0.07
EUR 300,000 BANKIA SA 1% 14/03/23 369,219 0.07
EUR 300,000 BANCO DE SABADELL 1% 26/04/27 359,020 0.07
USD 285,000 TELEFONICA EMIS 5.213% 08/03/47 321,371 0.06
EUR 220,000 NORTEGAS ENER 2.0650% 28/09/27 EMTN 266,758 0.05
EUR 200,000 TELEFONICA EM 2.318% 17/10/28 EMTN 253,051 0.05
EUR 200,000 CAIXABANK SA 1.25% 11/01/27 244,990 0.04
EUR 200,000 BANCO SABADEL 0.8750% 05/03/23 EMTN 236,636 0.04
EUR 100,000  INMOBILIARIA COL 1.863% 05/06/19 122,457 0.02
EUR 100,000 CANAL ISABEL II 1.68% 26/02/25 EMTN 122,417 0.02
EUR 100,000 DEUTSHE BK ESP 0.625% 15/12/21 EMTn 121,791 0.02
EUR 100,000 NORTEGAS ENER 0.9180% 28/09/22 EMTN 119,991 0.02
EUR 100,000  SANTAN CONS F 0.5000% 04/10/21 EMTN 119,931 0.02
EUR 100,000  INMOBILIARIA COL 1.45% 28/10/24 EMT 119,190 0.02
EUR 100,000 INMOBILIARIA 1.6250% 28/11/25 EMTN 118,342 0.02
EUR 100,000  PROSEGUR CASH 1.3750% 04/02/26 EMTN 117,315 0.02
4,604,257 0.84
AU E 22,472,552 4.08
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= &
SEK 10,420,000 SWEDISH GVT 3.5% 01/06/22 1054 1,468,198 0.27
1,468,198 0.27
EiEttE (B e e
USD 3,500,000 STADSHYPOTEK AB 2.5% 05/04/22 144A 3,485,614 0.64
EUR 150,000 MOLNLYCKE HLDGS 1.875% 28/02/25 184,861 0.03
EUR 100,000 SCAHYGIENE AB 1.625% 30/03/27 EMTN 122,882 0.02
EUR 103,000 AKELIUS RESID 1.1250% 14/03/24 EMTN 121,425 0.02
EUR 100,000 SCAHYGIENE AB 0.625% 28/03/22 EMTN 120,421 0.02
4,035,203 0.73
A =—F L E 5,503,401 1.00
AAAR
EENEFIE
USD 830,000 CREDIT SUISSE FRN 14/12/23 144A 819,661 0.15
EUR 200,000 UBS GROUP FUNDING SWI FRN 20/09/22. 242,323 0.04
EUR 121,000 CREDIT SUISSE FRN 17/07/25 EMTN 145,936 0.03
1,207,920 0.22
£y
CHF 5,371,000 SWISS GVT 4% 11/02/23 6,763,220 1.23
6,763,220 1.23
AA ARG 7,971,140 1.45
24
EfE
THB 45,060,000 THAILAND GVT 3.65% 17/12/21 1,483,536 0.27
1,483,536 0.27
HAF 1,483,536 0.27
AFYR
®BEE5 (CMO)
GBP 2,260,000 RMACS 2006-NS4X A3A FRN 12/06/44 1,864,047 0.33
EUR 1,800,000 NGATE 2007-3X A2B FRN 15/12/50 1,573,026 0.29
GBP 1,730,000 EUMEF 2008-1X A1A FRN 13/03/46 785,248 0.14
GBP 385,600 ESAIL 2007-PR1X A2 FRN 13/09/45 361,492 0.07
4,583,813 0.83
EEeFE
GBP 365,000 AVIVA PLC FRN 04/06/50 EMTN 554,072 0.11
GBP 200,000 SSE PLC FRN 29/12/49 279,950 0.05
GBP 194,000 BARCLAYS PLC FRN 06/10/23 . 263,988 0.05
EUR 200,000 RBS FRN 08/03/23 EMTN 250,650 0.05
EUR 200,000 SANTANDER UK GP FRN 18/5/23 EMTN 243,365 0.04
EUR 160,000 BARCLAYS PLC FRN 11/11/25 EMTN 198,698 0.04
EUR 150,000 NATIONWIDE BLDG FRN 25/07/29 EMTN 181,418 0.03
GBP 100,000 YORKSHRE BLD SOC FRN 13/09/28 EMTN 136,575 0.02
GBP 100,000 HSBC HOLDINGS FRN 13/11/26 DIP 134,994 0.02
EUR 106,000 LLOYDS BK GR PLC FRN 21/06/24 EMTN 129,511 0.02
2,373,221 0.43
£y
GBP 7,410,000 UK TREAS GILT 1.5% 22/01/21 10,240,018 1.86
GBP 5,543,000 UK TREAS GILT 3.25% 22/01/44 9,688,788 1.76
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GBP 370,000 UK TREASURY 2.5% 22/07/65 648,137 0.12
GBP 250,000 UK TSY GILT 1.5000% 22/07/26 346,220 0.06
20,923,163 3.80
ZTOMES
EUR 110,000 CHANNEL LINK FRN 30/06/50 A7 133,693 0.03
EUR 106,000 CHANNEL LINK FRN 30/06/50 A8 131,386 0.02
GBP 100,000  VIRGIN MEDIA SEC 5.5% 15/01/25 REGS 125,705 0.02
390,784 0.07
et (B E A1)

EUR 1,842,000 LLOYDS BANK 1.375% 16/04/21 EMTN 2,300,351 0.41
USD 643,000 TESCO PLC 6.15% 15/11/37 REGS 697,655 0.12
USD 510,000 BARCLAYS BANK 10.179% 12/06/21 144A 621,348 0.11
EUR 500,000 NATIONWIDE BLDG 0.5% 23/02/24 EMTN 600,551 0.10
USD 535,000 STANDARD CHART 2.1% 19/08/19  144A 531,468 0.10
GBP 301,000 INVESTEC PLC 4.5% 05/05/22 EMTN 438,257 0.08
EUR 341,000 COVENTRY BLDG SOC 2.5% 18/11/20 434,179 0.08
GBP 240,000 THAMES WATER UTL 5.125% 28/09/37 EM 428,122 0.08
EUR 307,000  SMITHS GROUP PLC 2% 23/02/27 EMTN 380,144 0.07
EUR 300,000 ITV PLC 2% 01/12/23 371,703 0.07
EUR 300,000  G4S INTL FIN 1.5% 09/01/23 EMTN 367,247 0.07
GBP 258,000  ARQIVA FINANCING 4.04% 30/06/20 EMT 365,724 0.07
EUR 300,000 ROYAL BK SCOTLAND 0.5% 15/05/24 EMT 358,816 0.07
GBP 200,000 SANTANDER UK 5.75% 02/03/26 ~ EMTN 354,107 0.06
GBP 240,000 SCOTLAND GAS NET 3.25% 8/03/27 EMTN 348,330 0.06
USD 340,000 ROYAL BK SCOT 3.875% 12/09/23 345,689 0.06
EUR 272,000 NATIONWIDE BL 1.3750% 29/06/32 EMTN 329,234 0.06
GBP 239,000 SHAFTESBURY C 2.3480% 30/09/27 318,048 0.06
GBP 213,000 ANNINGTON FND 3.9350% 12/07/47 EMTN 309,000 0.06
GBP 223,000 WM TREAS 2 PLC 3.2500% 20/10/48 306,598 0.06
GBP 219,000 FCE BANK PLC 2.759% 13/11/19 EMTN 303,214 0.06
GBP 200,000  YORKSHIRE BUILDG 3.5% 21/04/26 EMTN 294,658 0.05
EUR 222,000 DS SMITH PLC 2.25% 16/09/22  EMTN 282,106 0.05
GBP 200,000 BARCLAYS PLC 3.125% 17/01/24 EMTN 281,394 0.05
EUR 213,000 ROYAL BK SCOTLAND 2.5% 22/3/23 EMTN 274,561 0.05
GBP 184,000 BARCLAYS PLC 3.25% 12/02/27  EMTN 257,988 0.05
GBP 184,000 LLOYDSBK GR 2.2500% 16/10/24 EMTN 249,977 0.05
EUR 202,000 BAT INTL FINA 2.2500% 16/01/30 EMTN 249,712 0.05
USD 343,000 ENSCO PLC 5.75% 01/10/44 234,955 0.04
EUR 186,000  G4S INTL FIN 1.5% 02/06/24 EMTN 224,631 0.04
USD 210,000  BP CAPITAL MARKETS 1.676% 03/05/19 208,849 0.04
GBP 100,000  HSBC HOLDINGS 7% 07/04/38 EMTN 202,344 0.04
GBP 140,000 HAMMERSON PLC 3.5% 27/10/25 200,534 0.04
GBP 139,000 COVENTRY BDG 1.8750% 24/10/23 EMTN 186,854 0.03
GBP 112,000  NOTTING HILL 3.7500% 20/12/32 167,984 0.03
GBP 100,000  RL FIN BONDS NO3 6.125% 13/11/28 160,744 0.03
USD 145,000  BP CAPITAL MARKETS 3.062% 17/03/22 147,593 0.03
GBP 104,000  TRITAX BIG BO 2.6250% 14/12/26 EMTN 141,975 0.03
GBP 103,000  TRITAX BIG BO 3.1250% 14/12/31 EMTN 140,524 0.03
GBP 100,000  FCE BANK PLC 2.727% 03/06/22 EMTN 139,645 0.03
EUR 110,000  ITV PLC 2.125% 21/09/22 138,056 0.03
GBP 100,000  LIBERTY LIV FIN 2.6250% 28/11/24 136,452 0.02
EUR 110,000 ABBEY NATL TREAS 0.875% 13/1/20 EMT 133,593 0.02
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GBP 100,000  NMG FINCO PLC 5.0000% 01/08/22 REGS 132,846 0.02
USD 126,000  RIO TINTO FIN USA 2.875% 21/08/22 127,513 0.02
GBP 81,000  TESCO PLC 6.125% 24/02/22 EMTN 125,690 0.02
EUR 100,000  BP CAPITAL PLC 1.117% 25/01/24 EMTN 122,774 0.02
EUR 100,000 LONDON STOCK  1.7500% 19/09/29 EMTN 122,208 0.02
EUR 100,000  ANNINGTON FND 1.6500% 12/07/24 EMTN 120,946 0.02
EUR 100,000 LONDON STOCK  0.8750% 19/09/24 EMTN 118,916 0.02
15,835,807 2.88

AFXVAEE 44,106,788 8.01

TAVH
B SR (ABS)
USD 3,910,000  OMFIT 2016-3A A 3.83% 18/06/31 4,009,429 0.72
USD 2,570,000 CABMT 2015-1A A2 FRN 15/03/23 2,588,556 0.46
USD 2,090,000 SLFT 15-AAA 3.16% 15/11/24 2,098,451 0.38
USD 2,830,000  SOFI2016 - AA1 FRN 25/08/30 1,626,542 0.30
USD 1,590,000  OMFIT 2016-1A A 3.66% 20/02/29 1,615,118 0.29
USD 1,340,000  TPMT 2017-2 Al FRN 25/04/57 1,169,678 0.21
USD 1,226,800  TPMT 2017-1 A1 FRN 25/10/56 1,008,600 0.18
USD 917,000  SAIL2005-HEI M2 FRN 25/07/35 909,718 0.17
UsD 2,170,000  FCAT 2016 1 A2.77% 15/12/20 708,420 0.13
USD 745,000  SDART 2013-A D 3.7800% 15/10/19 701,862 0.13
UsD 769,000  BBIRD 2016-1A AA 2.4870% 16/12/41 674,176 0.12
USD 625,000  TCF 2017-2A A 3.6200% 20/08/42 606,078 0.11
UsD 1,084,000  OMFIT 15-2A A 2.57% 18/07/25 482,501 0.09
USD 434,000  TPMT 2017-6 Al FRN 25/10/57 428,094 0.08
UsD 900,000  SDART 14-4 C 2.6% 16/11/20 419,988 0.08
USD 421,000  TPMT 2017-4 Al FRN 25/06/57 393,436 0.07
USD 309,200  MABS 2005-WMC1 M4 FRN 25/03/35 310,084 0.06
USD 1,018,000  SAIL2003-BC4 M1 FRN 25/06/33 251,210 0.05
USD 1,925,000  AMCAR 2016-2 A2A 1.42% 08/10/19 190,394 0.03
USD 106,000  FFML 2005-FF8 M1 FRN 25/09/35 43,315 0.01
USD 100,000  ECR 2005-3 M2 FRN 25/10/35 31,162 0.01
USD 1,000,000  OMFIT 2014-2A A 2.47% 18/09/24 12,082 0.00
20,278,894 3.68
Bk SR (CMO)

USD 1,776,000  JPMMT 2017-4 A5 FRN 25/11/48 1,732,029 0.31
USD 1,708,000  FSMT 2017-2 A5 FRN 25/10/47 1,642,352 0.30
USD 1,258,000  JPMMT 2017-2 A5 FRN 25/05/47 1,134,815 0.21
USD 923,000  CAS 2014-C04 1M2 FRN 25/11/24 964,892 0.18
UsD 857,000  WPT 2017-WWP A 3.5263% 10/11/36 878,900 0.16
USD 865,000  TPMT 2017-3 Al FRN 25/06/57 799,480 0.15
USD 814,000  CAS 2016-C06 1M1 FRN 25/04/29 767,352 0.14
USD 681,000  JPMMT 2017-3 1A5 FRN 25/08/47 616,356 0.11
USD 307,000  STACR 2015-DNAI M3 FRN 25/10/27 345,116 0.06
USD 569,000  STACR 2015-DNA2 M2 FRN 25/12/27 320,305 0.06
USD 368,000  JPMMT 2016-4 A5 FRN 25/10/46 296,743 0.05
USD 345,000  JPMMT 2016-3 1A3 FRN 25/10/46 278,821 0.05
USD 526,000 INDX 2007-FLX3 Al FRN 25/06/37 170,582 0.03
USD 1,656,000  BSARM 2004-3 2A FRN 25/07/34 117,774 0.02
USD 100,000  JPMMT 2015-3 A5 FRN 25/05/45 46,791 0.01
10,112,308 1.84
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USD 3,895,000  FHMS K048 A2 3.284% 25/06/25 4,032,538 0.74
USD 2,525,000  COLD 2017-ICE3 C FRN 15/04/24 2,530,559 0.46
USD 2,255,000  CGCMT 2013-375P C FRN 10/05/35 2,273,849 0.41
UsSD 1,000,000  HILT 2016-HHV C FRN 05/11/38 1,018,141 0.18
USD 980,000  FHMS K069 A2 FRN 25/09/27 1,003,076 0.18
USD 1,000,000  HILT 2016-HHV D FRN  05/11/38 989,057 0.18
USD 912,000  OMPT 2017 - IMKT C 4.0163% 10/02/24 935,419 0.17
USD 808,000  GSMS 2016-GS2 A4 3.0500% 10/05/49 805,259 0.15
USD 645,000  COLD 2017-ICE3 D FRN 15/04/24 647,025 0.12
USD 600,000  OMPT 2017 FRN 10/02/32 606,579 0.11
uUSD 561,000  FHMS K071 A2 3.2860% 25/11/50 577,977 0.10
USD 520,000  FHMS K070 A2 FRN 25/11/27 536,901 0.10
uUsD 421,000  JPMCC 2016-NINE A FRN 06/10/38 411,683 0.07
USD 250,000  BXP2017-GM A 3.3790% 13/06/39 254,928 0.05
16,622,991 3.02
EEEFIE
uUsD 1,665,000  SUNTRUST BANKS FRN 15/06/66 H 1,621,709 0.29
USD 1,485,000  CITIGROUP INC FRN 10/01/28 1,530,084 0.28
USD 1,500,000  GOLDMAN SACHS GP FRN 24/07/23 1,488,528 0.27
USD 1,365,000  GOLDMAN SACHS GP FRN 10/05/66 P 1,343,160 0.24
USD 1,304,000  PRUDENTIAL FIN FRN 15/09/47 1,320,039 0.24
uUsSD 1,230,000 BANK OF AMERICA FRN 24/04/28 1,259,364 0.23
USD 1,025,000  BANK OF AMERICA CORP FRN 29/09/49 X 1,132,676 0.21
uUsD 1,091,000 ENERGY TRANSFER FRN 15/02/66 B 1,057,725 0.19
USD 965,000  BB&T CORP FRN 15/06/20 MTN 970,515 0.18
uUsD 935,000 MORGAN STANLEY FRN 29/12/49 970,063 0.18
EUR 340,000 GOLDMAN SACHS GP FRN 26/09/23 EMTN 408,261 0.07
uUsD 390,000 BANK OF AMER CRP FRN 21/07/28 GMTN 395,719 0.07
USD 375,000 MARTIN MAR MTLS FRN 20/12/19 375,503 0.07
uUsD 340,000 M&T BANK CORP FRN 29/12/49 F 360,825 0.07
USD 300,000 BANK OF AMERICA CORP FRN 20/01/48 M 337,171 0.06
uUsD 285,000  FIFTH THIRD BANK FRN 27/09/19 286,807 0.05
EUR 220,000 BANK OF AMERICA CORP FRN 7/2/25 EM 269,840 0.05
EUR 200,000  BANK OF AMERICA CORP FRN 4/5/23 EMT 243,240 0.04
15,371,229 2.79
REBREZF(MBS)
uUsD 3,400,000  FNCL POOL MA3027 4% 01/05/47 3,312,699 0.60
USD 2,000,000  FG Q50135 3.5000% 01/08/47 2,016,881 0.37
uUsD 1,900,000  FN MA3183 4.0000% 01/11/47 1,966,318 0.36
USD 1,910,000  FG Q51373 3.5000% 01/10/47 1,948,883 0.35
uUsD 1,910,000  FG G08788 3.5000% 01/11/47 1,948,406 0.35
USD 1,900,000  FG Q51390 3.5000% 01/10/47 1,943,465 0.35
USD 1,910,000  FG G08784 3.5000% 01/10/47 1,937,937 0.35
UsSD 1,755,000  FG Q49432 4.0000% 01/07/47 1,809,164 0.33
USD 1,755,000  FN BH2623 4.0000% 01/08/47 1,795,514 0.33
uUsSD 1,755,000  FG G08775 4.0000% 01/08/47 1,776,751 0.32
USD 1,265,855  FN BH0784 4.0000% 01/04/47 1,307,743 0.24
USD 1,215,000  FN BH6376 3.5000% 01/10/47 1,242,891 0.23
23,006,652 4.18
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USD 710,000  HP ENTERPRISE CO 3.6% 15/10/20 724,498 0.13

724,498 0.13

HimtE (EELFIR)

USD 2,588,000 MORGAN STANLEY 3.875% 27/01/26 2,693,584 0.48
USD 2,400,000  BAT CAPITAL C 3.2220% 15/08/24 144A 2,397,813 0.43
USD 2,065,000  DIGITAL REALTY 3.7000% 15/08/27 2,076,363 0.37
USsD 2,010,000  EQT CORP 3.9000% 01/10/27 1,994,683 0.36
USD 1,630,000 MANUF & TRADE 3.4000% 17/08/27 BKNT 1,646,048 0.30
USD 1,615,000  AT&T INC 4.9000% 14/08/37 1,632,211 0.30
USD 1,500,000  MULTI-COLOR C 4.8750% 01/11/25 144A 1,505,625 027
USD 1,500,000 AMERICAN TOWER 3.375% 15/10/26 1,471,287 0.27
USD 1,360,000  SHERWIN WILLIAMS 3.45% 01/06/27 1,379,392 0.25
USD 1,410,000 TENET HEALTHC 4.6250% 15/07/24 144A 1,371,225 0.25
USD 1,221,000  DYNEGY INC 8.1250% 30/01/26 144A 1,336,995 0.24
USD 1,335,000 KROGER CO 4.4500% 01/02/47 1,331,327 0.24
USD 1,250,000 GOLDMAN SACHS GP 3.85% 08/07/24 MTN 1,295,024 0.24
USD 1,353,000 JC PENNEY CORP 5.875% 1/07/23 144A 1,276,894 0.23
USD 1,390,000  CHS/COMM HEALTH 6.25% 31/03/23 1,251,000 0.23
USD 1,240,000  CAPITAL ONE FIN 3.05% 09/03/22 1,247,943 0.23
USD 1,220,000  VERIZON COMM  3.3760% 15/02/25 144A 1,223,891 0.22
USD 1,145,000  BECTON DICKINSON 3.363% 06/06/24 1,147,384 0.21
USD 1,120,000  MPT OP PTNR/FINL 5.0000% 15/10/27 1,143,800 0.21
USD 1,105,000  BB&T CORPORATI 2.8500% 26/10/24 MTN 1,095,194 0.20
USD 920,000 DEVON ENERGY CORP 5.85% 15/12/25 1,072,821 0.19
USD 1,065,000  TARGA RES PRT 5.0000% 15/01/28 144A 1,062,338 0.19
USD 1,040,000  VERIZON COMM 4.272% 15/01/36 1,032,511 0.19
USD 960,000 COMMSCOPE TECH FIN 6% 15/06/25 144A 1,024,800 0.19
USD 1,000,000  SUNTRUST BANKS 2.7% 27/01/22 996,951 0.18
USD 985,000  AMGEN INC 2.6500% 11/05/22 981,718 0.18
USD 900,000  SBA COMMUNICATIO 4.8750% 01/09/24 924,750 0.17
USD 875,000  CCO HLDGS LLC/CAP 5.875% 1/4/24 144 912,188 0.17
USD 895,000 CROWN CASTLE INTL 3.7% 15/06/26 892,979 0.16
USD 870,000  WILLIAMS PART LP 4% 15/09/25 888,950 0.16
USD 815,000 BURLINGTN NORTH SANT 4.15% 01/4/45 883,392 0.16
USD 835,000 NEWELL RUBBERMAID INC 4.2% 01/04/26 870,796 0.16
USD 860,000  CRC ESCROW IS 5.2500% 15/10/25 144A 868,600 0.16
USD 850,000 ROCKWELL COLLINS INC 3.5% 15/03/27 862,943 0.16
USD 850,000  CSC HOLDINGS 5.5% 15/04/27 144A 862,750 0.16
USD 830,000 NEWELL RUBBERMAID INC 3.85% 01/4/23 858,247 0.16
USD 845,000  JPMORGAN CHASE & CO 2.972% 15/01/23 850,854 0.15
USD 805,000 GLENCORE FDG LLC 4.125% 30/05/23 14 832,773 0.15
USD 834,000  SUPERVALU INC 6.75% 01/06/21 827,745 0.15
USD 775,000  FIRST REP BK 4.625% 13/02/47 826,759 0.15
USD 825,000  DISCOVERY COMMUN 2.9500% 20/03/23 815,496 0.15
USD 780,000 BWAY HDGS CO 5.5% 15/04/24  144A 813,150 0.15
USD 815,000  NETFLIX INC 4.8750% 15/04/28 144A 799,719 0.15
USD 750,000 HARTFORD FIN SVCS 5.5% 30/03/20 799,031 0.15
USD 777,000  HEXCEL CORP 3.95% 15/02/27 790,828 0.14
USD 695,000 ABBOTT LABORATORIES 4.75% 30/11/36 779,389 0.14
USD 765,000  AMAZON.COM IN 2.8000% 22/08/24 144A 761,766 0.14
USD 750,000 ANALOG DEVICES INC 3.125% 05/12/23 750,905 0.14
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USD 778,000  VERIZON COMMUN 2.625% 15/08/26 731,770 0.13
USD 692,000  WAL-MART STORES 3.6250% 15/12/47 722,921 0.13
uUsD 750,000  TARGET CORP 2.5% 15/04/26 719,918 0.13
USD 700,000  CVS HEALTH CORP 3.875% 20/07/25 718,550 0.13
uUsD 700,000 CARDINAL HEALTH 3.0790% 15/06/24 688,033 0.12
USD 660,000 QTS LP/FINANC 4.7500% 15/11/25 144A 666,600 0.12
uUsD 600,000 ENERGY TRANSF PARTN 5.2% 01/02/22 640,258 0.12
USD 640,000  PNC BANK NA 2.95% 23/02/25 637,811 0.12
USD 585,000  GENERAL MOTORS 4.375% 25/09/21 613,122 0.11
USD 485,000 BARRICK NA FIN LLC 5.75% 01/05/43 607,681 0.11
USD 555,000  FORTIVE CORP 4.3000% 15/06/46 W1 590,996 0.11
uUsD 601,000 COX COMMUN IN 3.1500% 15/08/24 144A 590,989 0.11
USD 527,000 ANADARKO PETRO CORP 5.55% 15/03/26 590,461 0.11
uUsD 585,000  CINTAS CORP 2.9% 01/04/22 589,881 0.11
USD 565,000  AT&T INC 5.15% 15/03/42 581,795 0.11
uUsD 490,000 LOCKHEED MARTIN 4.7% 15/05/46 570,241 0.10
USD 560,000  GOLDEN NUGGET 6.7500% 15/10/24 144A 569,800 0.10
uUsD 540,000  DISH DBS CORP 7.75% 01/07/26 569,700 0.10
USD 543,000  ABBVIE INC 3.6% 14/05/25 556,649 0.10
uUsD 540,000  SABINE PASS LIQ 4.2000% 15/03/28 W1 545,414 0.10
USD 520,000  AFLAC INC 4% 15/10/46 542,696 0.10
USD 540,000 CONTINENTAL R 4.3750% 15/01/28 144A 533,250 0.10
USD 500,000  DISCOVER BANK 4.2% 08/08/23 524,662 0.10
USD 455,000  METLIFE INC 6.4% 15/12/36 523,391 0.10
USD 500,000  FIRST DATA CORP 5.375% 15/8/23 144A 520,450 0.09
USD 525,000  FORTIVE CORP 2.3500% 15/06/21 W1 520,134 0.09
USD 520,000  VORNADO RLTY LP 3.5000% 15/01/25 518,666 0.09
USD 480,000  SOUTHWESTERN ENE 7.7500% 01/10/27 512,400 0.09
USD 500,000 ANADARKO PETRO CORP 3.45% 15/07/24 497,297 0.09
USD 440,000 HOME DEPOT INC 4.25% 01/04/46 490,110 0.09
USD 495,000 ECOLAB INC 3.7% 01/11/46 478,212 0.09
USD 490,000  ZOETIS INC 3.0000% 12/09/27 471,773 0.09
USD 465,000  TYSON FOODS INC 3.55% 02/06/27 475,331 0.09
USD 464,000  HSBC USAINC 1.7% 05/03/18 463,856 0.08
USD 450,000 CROWNROCK LP/ 5.6250% 15/10/25 144A 452,250 0.08
USD 420,000  PEPSICO INC 4.0000% 02/05/47 446,186 0.08
USD 445,000  ROPER TECHNOLOGIES 2.8% 15/12/21 445,530 0.08
USD 435,000 BANK OF AMERICA 3.5% 19/04/26 GMTN 444,049 0.08
USD 435,000  CAPITAL ONE BK USA 3.375% 15/02/23 438,338 0.08
USD 436,000  EMD FINANCE 2.95% 19/03/22 144A 437,614 0.08
USD 415,000  CHENIERE CORP CH 5.1250% 30/06/27 429,276 0.08
USD 405,000  KEYSIGHT TECH 4.6% 06/04/27 425,577 0.08
USD 420,000  UNITED RENTAL NA 4.8750% 15/01/28 422,625 0.08
USD 420,000  VENTAS REALTY LP 3.5% 01/02/25 422,567 0.08
USD 430,000  NABORS INDS INC 5.5000% 15/01/23 W1 417,100 0.08
USD 410,000 CONCHO RES/MIDLA 3.7500% 01/10/27 414,322 0.08
USD 385,000 H&E EQUIPMENT 5.6250% 01/09/25 144A 403,403 0.07
EUR 330,000 GOLDMAN SACHS 1.3750% 15/05/24 EMTN 400,582 0.07
USD 345,000 ARCH CAPITAL FIN 5.031% 15/12/46 400,538 0.07
USD 370,000  MICROSOFT CORP 3.3% 06/02/27 381,018 0.07
EUR 300,000  ZIMMER BIOMET 2.425% 13/12/26 374,595 0.07
USD 345,000 ELDORADO RESORTS 6.0000% 01/04/25 360,525 0.07
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EUR 300,000 BERKSHIRE HATHAWAY 0.25% 17/01/21 359,076 0.07
USD 350,000  AT&T INC 4.1000% 15/02/28 144A 350,579 0.06
GBP 246,000  DIGITAL STOUT HO 3.3000% 19/07/29 341,880 0.06
EUR 273,000  AT&T INC 3.1500% 04/09/36 334,228 0.06
uUsD 295,000  MICROSOFT CORP 4.1% 06/02/37 329,050 0.06
USD 321,000  BOSTON PROP LP 3.2000% 15/01/25 319,311 0.06
uUsD 310,000 ANDEAVOR 4.5000% 01/04/48 312,594 0.06
USD 310,000 VMWARE INC 2.3000% 21/08/20 308,061 0.06
USD 290,000 SOUTHWESTERN ENE 7.5000% 01/04/26 307,038 0.06
USD 300,000  MICROSOFT CORP 2.875% 06/02/24 303,910 0.06
UsD 300,000  VALERO ENERGY CORP 3.4% 15/09/26 300,738 0.05
uUSD 275,000 DOW CHEMICAL CO 4.625% 01/10/44 299,903 0.05
USD 299,000 MOODY'S CORP 2.75% 15/12/21 299,204 0.05
UsSD 278,000 NOBLE ENERGY INC 3.9% 15/11/24 287,160 0.05
USD 265,000  CYRUSONE LP/C 5.3750% 15/03/27 144A 276,263 0.05
GBP 180,000 AT & T INC 4.375% 14/09/29 275,878 0.05
USD 265,000  CYRUSONE LP/C 5.0000% 15/03/24 144A 274,938 0.05
uUsD 270,000  DUKE REALTY 3.3750% 15/12/27 269,585 0.05
EUR 200,000  AT& T INC 3.55% 17/12/32 267,960 0.05
UsSD 260,000 ENERGY TRANSFER PART 5.3% 15/04/47 257,400 0.05
USD 255,000  PACKAGING CORP 2.4500% 15/12/20 254,691 0.05
EUR 209,000  PRICELINE GRP 0.8% 10/03/22 252,728 0.05
EUR 209,000  ABBVIE INC 0.375% 18/11/19 250,995 0.05
USD 250,000  PNC BANK NA 3.1000% 25/10/27 BKNT 248,665 0.05
USD 250,000  MOODY'S CORP 2.6250% 15/01/23 144A 247,820 0.05
USD 244,000 AMPHENOL CORP 3.2% 01/04/24 245,295 0.04
EUR 200,000  ZIMMER BIOMET 1.414% 13/12/22 EMTN 244,282 0.04
EUR 200,000  MORGAN STANLEY 1.375% 27/10/26 GMTN 239,193 0.04
USD 230,000  FIDELITY NTL INFO 4.5% 15/08/46 239,149 0.04
USD 215,000  SABINE PASS LIQ 5.625% 1/03/25 236,855 0.04
USD 220,000 MIDAMERICAN ENERGY 3.95% 01/08/47 234,457 0.04
EUR 180,000  DIGITAL EURO FIN 2.625% 15/04/24 230,746 0.04
USD 221,000 HEALTHSOUTH CORP 5.75% 15/09/25 229,840 0.04
USD 225,000  JPMORGAN CHASE & CO 2.95% 01/10/26 220,633 0.04
GBP 164,000  BAT CAPITAL C 2.1250% 15/08/25 EMTN 219,689 0.04
USD 220,000  BUNGE LTD FIN CP 3.0000% 25/09/22 218,211 0.04
EUR 170,000  WELLS FARGO CO 2% 27/04/26 EMTN 217,491 0.04
USD 215,000  PHILIP MORRIS INTL 1.375% 25/02/19 213,282 0.04
USD 205,000  SIRIUS XM RADIO 5.375% 15/07/26 144 212,175 0.04
USD 200,000 ENERGY TRANSFER PART 4.05% 15/03/25 199,579 0.04
USD 219,000  CBL & ASSOCIATES LP 4.6% 15/10/24 194,962 0.04
EUR 155,000  AT&T INC 2.3500% 04/09/29 187,053 0.03
EUR 155,000  AT&T INC 1.8000% 04/09/26 186,967 0.03
USD 150,000 BARRICK NA FIN LLC 5.7% 30/05/41 183,917 0.03
USD 180,000  ANDEAVOR 3.8000% 01/04/28 180,012 0.03
GBP 100,000 AT & T INC 5.5% 15/03/27 164,880 0.03
USD 150,000 EASTMAN CHEMICAL CO 4.65% 15/10/44 163,230 0.03
EUR 134,000  VERIZON COMM 12.8750% 15/01/38 20Y 162,513 0.03
USD 149,000  ONEOK PARTNERS 3.375% 01/10/22 149,947 0.03
EUR 121,000  AT&T INC 2.45% 15/03/35 138,473 0.03
GBP 101,000  AT&T INC 3.5500% 14/09/37 136,311 0.02
GBP 100,000  WELLS FARGO & CO 2% 28/07/25 EMTN 134,471 0.02
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EUR 110,000 BERKSHIRE HATHAWAY 1.125% 16/03/27 130,665 0.02
EUR 104,000  BAT CAPITAL C 1.1250% 16/11/23 EMTN 126,241 0.02
EUR 103,000  VERIZON COMM I 1.8750% 26/10/29 12Y 122,471 0.02
USD 115,000 REYNOLDS AMERICAN 4.45% 12/06/25 122,455 0.02
EUR 100,000 PARKER-HANNIFIN 1.1250% 01/03/25 WI 121,025 0.02
EUR 100,000 BECTON DICKINSON 1% 15/12/22 120,620 0.02
EUR 100,000 MONDELEZ INTL 2.375% 06/03/35 117,441 0.02
USD 117,000  ABBVIE INC 2.9% 06/11/22 117,248 0.02
USD 108,000 AMERICAN AXLE&MFG 6.5% 01/04/27 144 114,345 0.02
USD 100,000  CBL&ASSOCIATES LP 5.95% 15/12/26 92,889 0.02
USD 75,000  VALERO ENERGY CORP 4.9% 15/03/45 85,214 0.02
USD 71,000  JC PENNEY CORP 5.65% 01/06/20 64,788 0.01
USD 20,000 CROWN CASTLE INT 3.2000% 01/09/24 19,762 0.00
96,328,177 17.51
KEE

USD 23,260,000  US TREAS NOTE 0.125% 15/07/26 (CPI) 23,310,903 424
USD 11,730,000  US TREAS NOTE 0.375% 15/01/27 (CPI) 11,852,461 2.15
USD 9,065,000  US TREAS NOTE 2.5% 15/02/46 8,601,835 1.56
USD 2,360,000  US TREAS NOTE 1.625% 15/02/26 2,224,300 0.40
USD 1,030,000  US TREAS NOTE 2.125% 30/11/23 1,020,183 0.19
USD 700,000  US TREASURY N/B 2.0000% 30/11/22 693,109 0.13
USD 666,000  US TREASURY N/B 2.2500% 31/10/24 661,733 0.12
USD 535,000 US TREASURY N/B 2.7500% 15/08/47 533,997 0.10
USD 519,700  US TREASURY N/B 2.0000% 31/10/22 514,665 0.09
USD 495,000  US TREAS NOTE 1.875% 28/02/22 489,277 0.09
USD 475,000  US TREASURY N/B 1.7500% 30/06/22 465,871 0.08
USD 375,000  US TREAS NOTE 1.75% 31/05/22 368,086 0.07
USD 254,800  US TREASURY N/B 2.2500% 15/08/27 250,739 0.05
USD 241,000  US TREAS NOTE 1.75% 30/11/21 237,423 0.04
USD 205,000 US TREASURY N/B 1.8750% 31/07/22 202,021 0.04
USD 135,000  US TREAS NOTE 2.5% 15/05/46 128,039 0.02
USD 17,400  US TREAS NOTE 2.25% 15/08/46 15,644 0.00
51,570,286 937

T AV IIEE 234,015,035 42.52

BEA MRS AE 535,928,623 97.35

(D) B I RATEERE CER
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EECEY) w(GEn) it 1] REHBL CKEL)
JPY 42,638,356 USD 376,626 January 16,2018 1,905
EUR 50,883 UsD 59,885 January 16,2018 972
CAD 7,851 USD 6,112 January 16,2018 140
AUD 4,256 UsSD 3,195 January 16,2018 123
EUR 1,908 USD 2,246 January 16,2018 36
JPY 648,703 UsSD 5,729 January 16,2018 29
EUR 1,418 USD 1,669 January 16,2018 27
JPY 608,490 USD 5,376 January 16,2018 25
JPY 518,671 USD 4,584 January 16,2018 20
EUR 1,003 uUsSD 1,181 January 16,2018 19
JPY 418,805 USD 3,699 January 16,2018 19
JPY 418,927 USD 3,703 January 16,2018 16
JPY 418,927 USD 3,703 January 16,2018 16
JPY 339,033 USD 2,994 January 16,2018 15
JPY 319,089 USD 2,818 January 16,2018 14
JPY 159,545 USD 1,409 January 16,2018 7
CAD 294 USD 229 January 16,2018 5
AUD 159 USD 119 January 16,2018 5
EUR 234 usSD 276 January 16,2018 4
EUR 221 USD 260 January 16,2018 4
CAD 218 USD 170 January 16,2018 4
AUD 118 USD 89 January 16,2018 3
EUR 151 USD 177 January 16,2018 3
CAD 154 USD 120 January 16,2018 3
AUD 83 USD 63 January 16,2018 2
EUR 112 USD 132 January 16,2018 2
EUR 89 USD 105 January 16,2018 2
CAD 36 USD 28 January 16,2018 1
CAD 34 USD 26 January 16,2018 1
AUD 19 USD 14 January 16,2018 1
AUD 18 USD 13 January 16,2018 1
CAD 23 USD 18 January 16,2018 0
AUD 12 USD 9 January 16,2018 0
CAD 17 USD 13 January 16,2018 0
AUD 9 USD 7 January 16,2018 0
CAD 13 USD 10 January 16,2018 0
AUD 7 USD 5 January 16,2018 0
EUR 1 USD 1 January 16,2018 0
CAD 0 USD 0 January 16,2018 0
AUD 0 USD 0 January 16,2018 0
GBP 0 USD 0 January 16,2018 0
GBP 16 USD 21 January 16,2018 0
GBP 20 USD 27 January 16,2018 0
GBP 27 USD 36 January 16,2018 0
GBP 39 USD 53 January 16,2018 0
GBP 42 USD 56 January 16,2018 0
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GBP 180 USD 243 January 16,2018 0
GBP 254 uUsSD 343 January 16,2018 0
GBP 343 USD 462 January 16,2018 €))]
JPY 269,291 USD 2,395 January 16,2018 ®)
JPY 289,237 USD 2,573 January 16,2018 4)
JPY 299,211 USD 2,661 January 16,2018 ©6)
JPY 239,473 USD 2,131 January 16,2018 6)
JPY 369,027 USD 3,282 January 16,2018 @)
JPY 259,282 USD 2,310 January 16,2018 O]
GBP 9,144 USD 12,330 January 16,2018 (15)
JPY 648,206 uUsD 5,777 January 16,2018 (22)
JPY 204,164,795 usD 1,819,602 January 16,2018 (7,083)
USD 13,698,158 GBP 10,221,102 January 16,2018 (66,306)
USD 3,549,848 AUD 4,715,038 January 16,2018 (126,479)
USD 6,791,169 CAD 8,705,294 January 16,2018 (141,842)
USD 66,529,090 EUR 56,271,332 January 16,2018 (771,857)
USD 23,545 GBP 17,462 January 16,2018 29
USD 231 GBP 171 January 16,2018 0
USD 187 GBP 138 January 16,2018 0
USD 176 GBP 130 January 16,2018 0
USD 88 GBP 65 January 16,2018 0
USD 4 JPY 498 January 16,2018 0
USD 34 AUD 45 January 16,2018 )]
USD 144 GBP 107 January 16,2018 (@))]
UsD 37 AUD 48 January 16,2018 0))]
USD 133 GBP 99 January 16,2018 (€))]
USD 149 GBP 111 January 16,2018 (1)
USD 22 AUD 30 January 16,2018 n
UsD 160 GBP 120 January 16,2018 0))]
USD 166 GBP 124 January 16,2018 @))]
USD 43 CAD 56 January 16,2018 (1)
USD 231 GBP 172 January 16,2018 @)
USD 231 GBP 172 January 16,2018 @)
USD 205 GBP 153 January 16,2018 (1)
USD 286 GBP 213 January 16,2018 @)
UsD 38 AUD 51 January 16,2018 0))]
USD 66 CAD 84 January 16,2018 )
USD 41 AUD 55 January 16,2018 )
USD 74 CAD 95 January 16,2018 )]
UsD 43 AUD 57 January 16,2018 2)
USD 92 AUD 121 January 16,2018 2)
UsD 79 CAD 102 January 16,2018 2)
USD 361 GBP 269 January 16,2018 2)
USD 93 AUD 122 January 16,2018 2)
USD 82 CAD 105 January 16,2018 2)
USD 45 AUD 60 January 16,2018 )
USD 71 CAD 92 January 16,2018 )
USD 358 GBP 267 January 16,2018 2)
UsD 346 JPY 39,249 January 16,2018 2)
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uUsD 48 AUD 64 January 16,2018 2)
usD 53 AUD 70 January 16,2018 )
usD 87 CAD 112 January 16,2018 ?2)
UsD 92 CAD 119 January 16,2018 )
usD 101 CAD 130 January 16,2018 )
UsD 59 AUD 79 January 16,2018 )
uUsD 59 AUD 79 January 16,2018 )
UsD 59 AUD 79 January 16,2018 )
UsD 435 JPY 49,313 January 16,2018 )
uUsD 114 CAD 147 January 16,2018 3)
usD 114 CAD 147 January 16,2018 3)
uUsD 114 CAD 147 January 16,2018 3)
usD 74 AUD 98 January 16,2018 3)
USD 87 AUD 115 January 16,2018 3)
usD 336 GBP 251 January 16,2018 3)
USD 585 IPY 66,288 January 16,2018 3)
usD 142 CAD 182 January 16,2018 3)
USD 166 CAD 213 January 16,2018 4)
usD 177 CAD 227 January 16,2018 “4)
USD 179 CAD 230 January 16,2018 @)
USD 858 IPY 97,178 January 16,2018 )
usD 910 JPY 103,113 January 16,2018 %)
USD 647 EUR 546 January 16,2018 6)
usD 427 EUR 363 January 16,2018 (@)
USD 701 EUR 593 January 16,2018 8)
UusD 1,739 EUR 1,461 January 16,2018 ®)
USD 727 EUR 615 January 16,2018 )
UusD 781 EUR 661 January 16,2018 (10)
USD 808 EUR 683 January 16,2018 (10)
usD 996 EUR 843 January 16,2018 (12)
USD 1,124 EUR 950 January 16,2018 (13)
UsD 1,124 EUR 950 January 16,2018 (13)
usD 855 EUR 727 January 16,2018 (14)
USD 909 EUR 772 January 16,2018 (15)
usD 1,392 EUR 1,177 January 16,2018 (16)
USD 1,123 EUR 954 January 16,2018 (18)
usD 1,754 EUR 1,482 January 16,2018 (19)
UsD 3,890 JPY 440,530 January 16,2018 @21
usD 1,632 EUR 1,382 January 16,2018 @21
USD 5,499 JPY 622,778 January 16,2018 (29)
UusD 7,398 JPY 837,811 January 16,2018 (40)
USD 6,101 AUD 8,128 January 16,2018 (236)
UusD 11,673 CAD 14,992 January 16,2018 (267)
USD 113,755 GBP 84,863 January 16,2018 (528)
USD 29,479 AUD 38,492 January 16,2018 (534)
uUsD 197,230 JPY 22,335,478 January 16,2018 (1,057)
UsD 56,396 CAD 72,575 January 16,2018 (1,403)
usD 114,354 EUR 97,165 January 16,2018 (1,856)
USD 552,484 EUR 466,996 January 16,2018 (6,047)
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JPY 23,532,816,339 uUsD 209,433,751 January 16,2018 (515,851)
ZAR 53,881,600 USD 3,744,211 January 18,2018 587,922
CZK 568,418,900 USD 26,019,358 January 18,2018 551,189
EUR 17,861,985 USD 20,878,089 January 18,2018 487,668
ZAR 43,793,500 UsD 3,134,757 January 18,2018 386,283
GBP 8,261,391 USD 10,919,849 January 18,2018 206,284
KRW 6,800,781,200 USD 6,166,271 January 18,2018 200,599
INR 569,203,834 USD 8,689,471 January 18,2018 188,232
MYR 18,992,040 USD 4,503,685 January 18,2018 174,548
RUB 239,062,100 USD 3,971,263 January 18,2018 174,407
KRW 6,642,096,350 USD 6,049,047 January 18,2018 169,263
AUD 5,393,419 JPY 455,731,700 January 18,2018 158,991
ZAR 13,280,000 USD 912,512 January 18,2018 155,212
AUD 5,418,631 JPY 459,156,500 January 18,2018 148,241
JPY 3,745,910,904 USD 33,112,614 January 18,2018 145,927
NZD 8,677,027 USD 6,016,997 January 18,2018 140,297
SEK 87,444,800 EUR 8,779,113 January 18,2018 120,176
NZD 5,868,600 USD 4,061,100 January 18,2018 103,309
AUD 5,348,982 JPY 458,202,400 January 18,2018 102,407
SEK 52,106,400 USD 6,247,089 January 18,2018 81,955
ZAR 9,980,000 USD 724,949 January 18,2018 77,452
RUB 121,925,400 USD 2,048,133 January 18,2018 66,223
USD 4,109,827 JPY 455,802,500 January 18,2018 62,928
USD 4,108,808 JPY 455,802,500 January 18,2018 61,909
USD 2,219,729 MXN 42,821,572 January 18,2018 54,858
IDR 178,757,178,721 USD 13,116,904 January 18,2018 48,105
KRW 6,642,096,350 uUSD 6,171,059 January 18,2018 47,251
CAD 6,730,772 USD 5,314,575 January 18,2018 46,235
NOK 40,836,286 GBP 3,648,615 January 18,2018 42,260
ZAR 4,705,800 USD 345,361 January 18,2018 32,990
USD 4,074,676 JPY 455,222,908 January 18,2018 32,923
USD 4,154,344 JPY 464,199,792 January 18,2018 32,888
RUB 42,118,800 USD 700,602 January 18,2018 29,797
JPY 460,615,700 USD 4,060,685 January 18,2018 28,949
NOK 27,319,573 GBP 2,441,102 January 18,2018 28,043
EUR 9,761,063 GBP 8,648,692 January 18,2018 28,038
EUR 4,337,241 USD 5,160,579 January 18,2018 27,446
GBP 1,446,235 USD 1,927,221 January 18,2018 20,514
NOK 18,085,578 GBP 1,615,899 January 18,2018 18,716
NZD 2,934,300 AUD 2,647,236 January 18,2018 18,149
NZD 1,030,000 USD 714,060 January 18,2018 16,836
USD 2,043,883 CZK 43,380,000 January 18,2018 16,100
ILS 2,880,000 USD 815,203 January 18,2018 15,663
EUR 785,784 USD 924,542 January 18,2018 15,380
BRL 6,835,700 USD 2,039,715 February 02,2018 15,345
CAD 850,000 USD 661,699 January 18,2018 15,294
SEK 10,870,750 USD 1,305,884 January 18,2018 14,519
EUR 720,000 USD 848,462 January 18,2018 12,771
EUR 4,335,759 USD 5,173,666 January 18,2018 12,586
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KRW 476,040,500 USD 434,720 January 18,2018 10,947
PLN 922,807 UsSD 253,980 January 18,2018 9,950
EUR 550,000 USD 648,131 January 18,2018 9,756
EUR 3,752,513 CZK 95,829,000 January 18,2018 9,106
EUR 1,211,000 USD 1,439,675 January 18,2018 8,872
BRL 16,365,800 USD 4,912,441 February 02,2018 7,714
EUR 510,000 USD 603,516 January 18,2018 6,524
EUR 300,000 USD 353,280 January 18,2018 5,567
KRW 881,870,000 USD 820,397 January 18,2018 4,706
AUD 8,128,200 NZD 8,924,666 January 18,2018 4,556
EUR 460,000 UuSD 546,511 January 18,2018 3,721
EUR 260,000 USD 307,675 January 18,2018 3,326
EUR 1,781,557 CZK 45,518,800 January 18,2018 3,264
DKK 3,110,000 USD 496,640 January 18,2018 3,040
GBP 470,000 UusD 630,038 January 18,2018 2,940
CZK 9,290,000 USD 431,751 January 18,2018 2,507
KRW 88,673,800 UsSD 80,729 January 18,2018 2,286
GBP 171,635 EUR 191,367 January 18,2018 2,245
CAD 3,400,583 NOK 22,301,612 January 18,2018 1,813
GBP 390,000 USD 523,624 January 18,2018 1,612
EUR 104,300 USD 123,383 January 18,2018 1,376
EUR 102,098 GBP 89,836 January 18,2018 1,138
RUB 1,475,000 UsSD 24,792 January 18,2018 787
EUR 117,211 GBP 103,586 January 18,2018 697
EUR 114,932 GBP 101,572 January 18,2018 684
MYR 804,960 UsSD 197,681 January 18,2018 601
NZD 8,802,900 GBP 4,637,822 January 18,2018 568
NOK 408,363 GBP 36,486 January 18,2018 423
NOK 3,886 CAD 600 January 18,2018 (6)
GBP 124,795 EUR 140,535 January 18,2018 (33)
EUR 111,659 GBP 99,343 January 18,2018 (229)
EUR 213,706 GBP 190,000 January 18,2018 (258)
EUR 119,110 GBP 106,265 January 18,2018 (639)
EUR 141,071 GBP 125,831 January 18,2018 (722)
USD 275,319 INR 17,704,583 January 18,2018 (814)
USD 274,896 INR 17,703,817 January 18,2018 (1,225)
USD 499915 EUR 420,000 January 18,2018 (2,471)
USD 3,089,458 GBP 2,297,557 January 18,2018 (4,806)
CZK 12,960,000 usSD 610,956 January 18,2018 (5,146)
USD 1,373,909 INR 88,521,000 January 18,2018 (6,726)
USD 2,649,502 MYR 10,784,800 January 18,2018 (7,074)
USD 424,701 GBP 321,307 January 18,2018 (8,023)
USD 2,277,370 GBP 1,697,465 January 18,2018 (8,712)
USD 388,463 KRW 425,367,500 January 18,2018 (9,764)
NOK 5,193,584 UsSD 640,413 January 18,2018 (10,097)
NOK 4,259,856 CAD 663,175 January 18,2018 (11,199)
USD 1,595,296 EUR 1,343,414 January 18,2018 (11,640)
CAD 3,401,817 NOK 22,424,784 January 18,2018 (12,153)
USD 1,857,455 GBP 1,388,835 January 18,2018 (12,975)
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USD 2,206,438 MYR 9,012,200 January 18,2018 (13,500)
USD 617,487 GBP 470,000 January 18,2018 (15,491)
USD 2,188,641 INR 141,495,700 January 18,2018 (18,225)
USD 427,152 KRW 476,040,500 January 18,2018 (18,515)
EUR 3,467,300 GBP 3,093,840 January 18,2018 (19,230)
USD 5,349,022 IDR 72,903,542,000 January 18,2018 (20,137)
BRL 3,480,600 USD 1,069,144 February 02,2018 (22,749)
CAD 4,366,352 AUD 4,489,396 January 18,2018 (22,755)
CAD 4,355,620 AUD 4,479,553 January 18,2018 (23,629)
USD 2,382,695 CHF 2,357,935 January 18,2018 (30,434)
USD 1,804,070 AUD 2,355,073 January 18,2018 (32,185)
JPY 458,849,776 USD 4,112,847 January 18,2018 (38,892)
JPY 459,947,542 USD 4,122,853 January 18,2018 (39,151)
USD 2,051,405 RUB 120,667,800 January 18,2018 (41,142)
USD 2,034,424 RUB 119,869,300 January 18,2018 (44,277
NOK 17,585,092 CAD 2,737,725 January 18,2018 (46,289)
NOK 21,915,715 CAD 3,400,900 January 18,2018 (48,899)
USD 2,217,229 EUR 1,896,922 January 18,2018 (51,790)
NOK 45,022,180 CAD 6,936,200 January 18,2018 (60,328)
USD 2,729,143 DKK 17,370,250 January 18,2018 (61,720)
USD 2,018,358 NZD 2,934,300 January 18,2018 (63,847)
USD 4,159,624 CAD 5,310,800 January 18,2018 (70,231)
USD 2,009,555 NZD 2,934,300 January 18,2018 (72,650)
EUR 5,217,539 SEK 52,001,600 January 18,2018 (75,314)
USD 6,953,558 CAD 8,834,872 January 18,2018 (83,089)
USD 4,116,916 CAD 5,276,900 January 18,2018 (85,939)
USD 6,023,244 AUD 7,872,390 January 18,2018 (114,877)
MXN 78,037,700 USD 4,092,491 January 18,2018 (147,248)
USD 6,459,752 EUR 5,526,559 January 18,2018 (150,886)
USD 11,548,557 TWD 347,115,000 January 18,2018 (157,299)
USD 1,692,880 ZAR 23,260,000 January 18,2018 (177,246)
USD 1,573,611 ZAR 21,800,000 January 18,2018 (179,129)
GBP 4,498,748 NZD 8,802,900 January 18,2018 (187,869)
ARS 54,348,900 USD 2,994,429 January 18,2018 (187,954)
ARS 72,338,200 USD 3,937,844 January 18,2018 (202,434)
USD 8,239,673 AUD 10,836,500 January 18,2018 (209,571)
USD 12,447,231 AUD 16,268,551 January 18,2018 (237,397)
USD 10,250,859 EUR 8,777,300 January 18,2018 (248,178)
NOK 146,664,059 USD 18,056,683 January 18,2018 (256.,862)
USD 6,181,655 KRW 6,889,455,000 January 18,2018 (268,231)
USD 2,659,105 ZAR 36,787,400 January 18,2018 (298,636)
USD 15,856,123 GBP 12,068,874 January 18,2018 (397,784)
USD 3,073,258 ZAR 43,793,500 January 18,2018 (447,780)
USD 11,537,752 KRW 12,858,825,200 January 18,2018 (500,639)
USD 53,558,088 EUR 45,859,121 January 18,2018 (1,296,663)
(3,206,361)
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AUD 4 FUT AUST 10YR BOND 6% Mar 2018 402,818 (2,389)
CAD 36 FUT CAN BD 10YR 6% Mar 2018 3,867,206 (50,431)
EUR 22 FUT EURO BOBL 5YR 6% Mar 2018 3,459,015 (17,561)
EUR 145 FUT EURO BTP 10YR 6% Mar 2018 23,717,871 (216,053)
EUR 22 FUT EURO SCHATZ 2YR 6% Mar 2018 2,942,436 (4,599)
USD 94 FUT US LONG BD 20YR 6% Mar 2018 14,355,563 (32,714)
USD 135 FUT US ULTRA BOND 30YR 6% Mar 2018 22,574,531 235,213
71,319,440 (88,534)
BN m

EUR (54) FUT EUR OAT Mar 2018 (10,032,124) 122,022
EUR 117) FUT EURO BUND 10YR 6% Mar 2018 (22,614,050) 167,159

EUR (48) FUT EURO BUXL 30YR 4% Mar 2018 (9,432,959) 77,461

USD (344) FUT US NOTE 10YR 6% Mar 2018 (42,602,250) 298,301
USD (87) FUT US NOTE 2YR 6% Mar 2018 (18,622,077) 39,547
UsD 95) FUT US NOTE 5YR 6% Mar 2018 (11,026,679) 50,252
USD (530) FUT US ULTRA NOTE 10YR 6% Mar 2018 (70,639,063) 388,262
GBP 27) FUT LONG GILT 10YR 4% Mar 2018 (4,544,788) (6,444)
(189,513,990) 1,136,560

1,048,026
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B@prsar
USD 21,110,000 C USD/JPY 111.8 30/01/18 January 30, 2018 389,902 263,264 (126,638)
AUD 10,540,000 P AUD/USD 0.795 06/03/18 March 06, 2018 210,720 199,657 (11,063)
USD 12,490,000 P USD/MXN 18.9 12/01/18 January 12, 2018 202,088 4984 (197,104)
USD 12,490,000 P USD/MXN 19.2 15/10/18 October 15, 2018 870,670 252,142 (618,528)
USD 6,190,000 P USD/ZAR 13.25 12/01/18 January 12, 2018 71,278 407,894 336,616
USD 6,190,000 C USD/ZAR 15 12/01/18 January 12, 2018 18,824 22 (18,802)
EUR 6,920,000 C EUR/NOK 10 01/02/18 February 01, 2018 73,607 38,836 (34,771)
EUR 3,460,000 C EUR/NOK 9.8746 01/02/18 February 01, 2018 51,787 37,572 (14,215)
EUR 5,190,000 C EUR/NOK 10.1 01/02/18 February 01, 2018 38,014 16,774 (21,240)
EUR 10,410,000 P EUR/SEK 9.9652 05/02/18 February 05, 2018 133,216 201,553 68,337
EUR 8,760,000 C EUR/USD 1.1790 10/01/18 January 10, 2018 64,722 145,968 81,246
2,124,828 1,568,666 (556,162)
TN a

USD  (12,490,000) P USD/MXN 18.1 12/01/18 January 12, 2018 (51,496) (162) 51,334
USD (12,490,000) C USD/MXN 21 15/10/18 October 15, 2018 (947,484) (636,756) 310,728
USD  (6,190,000) P USD/ZAR 1325 12/01/18 January 12, 2018 (306,578) (407,894) (101,316)
USD (6,190,000) C USD/ZAR 15 12/01/18 January 12, 2018 (40,297) (22) 40,275
EUR  (8,760,000) C EUR/USD 1.2 10/01/18 January 10, 2018 (12,718) (24,731) (12,013)
EUR (8,760,000) P EUR/USD 1.1575 10/01/18 January 10, 2018 (12,718) (144) 12,574
(1,371,291)  (1,069,709) 301,582

753,537 498,957 (254,580)
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EUR 5,140,000 Receive Fixed (0.7375%)-Pay Floating (EURIBOR 6M) August 15, 2026 3,096 (4,123)
EUR 5,110,000 Receive Fixed (0.7344%)-Pay Floating (EURIBOR 6M) August 15, 2026 3,069 (5,699)
EUR 2,052,250 Receive Fixed (1.4092%)-Pay Floating (EURIBOR 6M) July 04, 2042 0 (39,458)
EUR 1,987,750 Receive Fixed (1.4236%)-Pay Floating (EURIBOR 6M) July 04, 2042 0 (31,067)
6,165 (80,347)
AT —a AT T EHK

2017412 H 31 B Hi(E

Wi RE LA Z IR YR S0 R FEHLRLE CER V)
USD 20,710,000 Inflation (USA-CPI-U) 2.033% November 27, 2022 61,247

GBP 5,270,000 3.386% Inflation (UK-RPI) December 15, 2020 26,911
GBP 19,330,000 3.33% Inflation (UK-RPI) December 15, 2020 53,048
GBP 9,864,000 3.373% Inflation (UK-RPI) December 15, 2020 44,959
GBP 2,466,000 3.295% Inflation (UK-RPI) December 15, 2020 3,130
GBP 9,020,000 3.2575% Inflation (UK-RPI) December 15, 2021 (11,649)
177,646
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2017412 H 29 B ICH T 4 AR RS
CKkRV)

48

SRAT 1 JEERIEL 94,563
EAFE. 7,389,061
I AR 7,483,624
EH

g~ 32— —FHok) 856,793
A BTN 428,295
PR 128,527
B 1 ER9 T o 8,760
SRt 85,680
TR 2,322
WM B R TRk 3,608
EALEE10 17,043
BIZEEER 28,126
MR 619
#HAH 1,559,773
iR EELR 5,923,851
BB A MRS B IR DL 1,250,549
S ERRE 3 LUV E AL LRI AR DL (7,291,379)
L MR (6,040,830)
B A AMRESF R 2284 4,015,502
SV E BB LN R DR M ZE R 2R 1,084,335
S 3 it 5,099,837
B ORE RIZ L DHIE PE D HEIRAE 4,982,858
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T AV T
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USD 33,750,000 FREDDIE MAC FRN 05/07/19 33,717,262 4.88
USD 29,750,000 FED HOME LOAN BK FRN 02/05/18 29,747,024 431
USD 22,805,000 FEDERAL FARM FRN 24/05/19 22,798,729 3.30
USD 20,075,000 JPMORGAN CHASE & CO FRN 24/10/23 20,595,003 2.98
USD 19,929,000 CISCO SYSTEMS FRN 01/03/19 20,026,353 2.90
USD 19,235,000 GOLDMAN SACHS FRN 29/11/23 MTN 20,020,692 2.89
USD 19,060,000 PEPSICO INC FRN 02/05/22 19,192,905 2.77
USD 18,950,000 FED HOME LN BANK FRN 08/11/18 18,953,506 2.74
USD 18,828,000 AMERICAN EXPRESS FRN 18/03/19 18,902,371 2.73
USD 18,270,000 INTEL CORP FRN 11/05/22 18,364,657 2.66
USD 17,760,000 US BANK NA OHIO FRN 28/10/19 BKNT 17,846,509 2.58
USD 17,265,000 PNC BANK NA FRN 01/06/18 MTN 17,286,823 2.50
USD 17,188,000 APPLE INC FRN 06/05/20 17,254,638 2.49
USD 16,740,000 MORGAN STANLEY FRN 24/10/23 MTN 17,216,471 2.49
USD 15,775,000 FREDDIE MAC FRN 24/07/18 GDF 15,773,091 2.28
USD 15,365,000 BANK OF AMER CRP FRN 21/07/21 GMTN 15,438,091 2.23
USD 13,865,000 WELLS FARGO & CO FRN 04/03/21 14,248,506 2.06
USD 13,800,000 FED FARM CREDIT FRN 09/08/19 13,852,550 2.00
USD 12,430,000 FED HOME LN BANK FRN 05/07/19 12,431,467 1.80
USD 11,950,000 FED FARM CREDIT FRN 19/08/19 11,996,975 1.73
USD 11,701,000 WALT DISNEY CO FRN 04/03/22 MTN 11,798,399 1.71
USD 11,212,000 BB&T CORP FRN 01/04/22 11,296,808 1.63
USD 10,850,000 FREDDIE MAC FRN 10/08/18 10,843,284 1.57
USD 10,300,000 FANNIE MAE FRN 21/03/18 10,302,235 1.49
USD 9,300,000 FANNIE MAE FRN 28/02/19 9,309,495 1.35
USD 8,510,000 FEDERAL FARM FRN 16/05/19 8,540,713 1.23
USD 7,300,000 FREDDIE MAC FRN 17/07/18 7,299,109 1.06
USD 6,800,000 CITIBANK NA FRN 20/03/19 6,805,896 0.98
USD 6,510,000 FED FARM CREDIT FRN 17/05/18 6,513,633 0.94
USD 5,805,000 GENERAL ELEC CO FRN 15/04/23 NOTZ 5,871,560 0.85
USD 5,825,000 APPLE INC FRN 02/08/19 5,834,046 0.84
USD 5,410,000 MERCK & CO INC FRN 10/02/20 5,443,353 0.79
USD 4,490,000 FEDERAL HOME LOAN BK FRN 26/10/18 4,486,040 0.65
USD 4,445,000 WALT DISNEY CO FRN 30/05/19 GMTN 4,459,544 0.64
USD 4,407,000 AMERICAN EXPRESS FRN 26/05/20 MTN 4,447,135 0.64
USD 4,000,000 FEDERAL FARM FRN 15/03/19 4,010,920 0.58

492,925,793 71.27
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USD 114,985,000  US TREAS NOTE 2.875% 15/08/45 117,626,067 17.00

USD 56,000,000 US TREAS NOTE 0.75% 31/01/18 55,965,000 8.09

USD 7,410,000  US TREAS NOTE 2.5% 15/05/46 7,027,922 1.02
180,618,989 26.11

7 AU 673,544,782 97.38

BEAMIESA S 673,544,782 97.38

(1) FHmE IR T R TR

A1 2 8 e LAY

20174F-12 H 29 H HifE
BEE) BEGED) i S REBIRLE CKR L)
JPY 60,923,929 USD 538,143 January 16,2018 2,723
JPY 758,165 USD 6,698 January 16,2018 33
JPY 588,723 USD 5,200 January 16,2018 26
JPY 538,594 USD 4,760 January 16,2018 21
JPY 518,647 USD 4,584 January 16,2018 20
JPY 438,732 USD 3,875 January 16,2018 20
JPY 428,761 USD 3,787 January 16,2018 19
JPY 379,011 USD 3,350 January 16,2018 15
JPY 289,164 USD 2,554 January 16,2018 13
JPY 189,452 USD 1,673 January 16,2018 8
JPY 209,502 USD 1,864 January 16,2018 5)
JPY 229,373 USD 2,041 January 16,2018 6)
JPY 448,933 USD 3,996 January 16,2018 (11)
JPY 658,199 USD 5,859 January 16,2018 (16)
JPY 265,942,518 USD 2,367,541 January 16,2018 (6,576)
JPY 28,752,111,219 USD 254,164,668 January 16,2018 1,088,701
UusSD 887 JPY 99,728 January 16,2018 2
USD 2 JPY 249 January 16,2018 0
USD 158 JPY 17,973 January 16,2018 (1)
USD 174 JPY 19,783 January 16,2018 (1)
UsSD 179 IPY 20,341 January 16,2018 1)
UsD 207 IPY 23,507 January 16,2018 1)
UsD 218 IPY 24,789 January 16,2018 1)
USD 294 JPY 33,338 January 16,2018 (1)
USD 432 JPY 48,944 January 16,2018 ?2)
UsD 458 IPY 51,940 January 16,2018 )
UuSD 1,960 JPY 221,998 January 16,2018 (10)
UuSD 2,765 JPY 313,135 January 16,2018 (14)
USD 3,725 JPY 421,781 January 16,2018 (19)
USD 118,351 JPY 13,398,708 January 16,2018 (599)
1,084,335
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