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Sy RI= % 40, 297, 827 40,831,529 40, 250, 339 61,290, 671 55, 784, 634 36,731, 783
JhTHMEET 7/ K =77/ FEIES) | 13,410,100,720 | 13,469, 176,434 13, 328, 509, 390 13,468,907,997 | 12,380, 312, 711 12, 214, 160, 830
R4 13,458,500,978 | 13,469,370,505 | 13,411,955,522 | 13,182,428,850 | 12,226,178,200 | 12, 247,300,715
B) &fE 13, 432,554,538 13, 470,097, 993 13, 368, 828, 393 13, 259, 954, 596 12,408, 861, 956 12,244,128, 119
Fethdx 13,408,110,200 | 13,449,011,700 | 13,346,954,000 | 13,238,950,100 | 12,389,984,300 | 12, 225,435,000
AL LS 5 i 4 19,902, 699 16,231, 166 17,339, 880 16, 183, 888 14,697, 396 14,571, 074
FRALME FEHI 4,517,207 4,829,007 4,510,093 4,794, 667 4,157,744 4,099, 861
HRALFILE 23 2 53 33 53 33
T DAL 24,409 26, 094 24, 367 25,908 22, 463 22,151
(C) MEEMEE(A—B) 13, 476, 344, 987 13,509, 280, 475 13, 411, 886, 858 13,452, 672, 922 12,253, 413, 589 12, 254, 065, 209
JEA 11,707,470,000 | 11,593,690,000 | 11,559,920,000 | 11,559,920,000 | 10,498, 140,000 | 10,407,910, 000
YRR 2 4 1,768, 874, 987 1,915,590, 475 1,851,966, 858 1,892, 752, 922 1,755,273, 589 1, 846, 155, 209
(D) SZEIELOR 1,170,7470 1,159,369 1,155,992 1,155,992 1,049, 8140 1,040,7910
10&-YEE(HLE(C/D) 11,5110 11,652 11,602 11,637M 11,672M 11,7748
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5134340 #1358 #1361 F137H #1384 #1394
5 H 20204E 6 H 11 H~[20204E 7 A 11 H ~ [20204E 8 A 12 H~ [20204E 9 H 11 H~ |20204E£10 4 13 H ~ [20204E11 H 11 H ~
2020467 H10H  [20204E 8 H11H  [20204E9 A10H  |20204E10 H12H  [20204E11 100 [20204E12H 10 H
A A A A A A
(A) FEHEANEE A 1,202 A 982 A 1,426 A 1,399 A 888 A 1,34
SCEAFILE. A 1,202 A 982 A 1,426 A 1,399 A 888 A 1,341
(B) HfiFE#TEELE 119,017,378 184, 885, 743 A 36,109,470 61,791, 926 54,213, 685 124,558, 521
e 187,423,510 395, 043, 693 96, 206, 819 186, 506, 203 229, 563,979 324,890, 301
TEEH A 68,406,132 A 210,157,950 A 132,316,289 A 124,714,277 A 175,350, 294 A 200,331,774
(C) 1EFt3REN=E A 4,541,616 A 4,855,101 A 4,534,460 A 4,820,575 A 4,186,147 A 4,122,012
D) HHEHEE(A+B+C) 114,474,560 180, 029, 660 A 40,645, 356 56,969, 952 50,026, 650 120,435,174
(B) mIfARgHBERS 673, 843, 992 761, 055, 890 917, 697,293 859, 712,057 818, 828, 250 846, 812,274
(F) BmEEEEES 1,000,459, 134 990, 736, 091 992, 254, 801 992, 254, 801 901, 116, 085 893,478, 835
(Fic, 24 % AH 24 %5) (2,044,466,232) | ( 2,024,599,912) | ( 2,024,748, 311) | ( 2,024,850,796) | ( 1,838,868,022) | ( 1,823,193, 127)
(FEEHE AR FH 1 %5) (A1,044,007,098) | (A1,033,863,821) | (Al,032,493,510) | (A1,032,595,995) | (A 937,751,937) | (A 929,714,292)
@ F(D+E+F) 1,788,771, 686 1,931,821, 641 1,869, 306, 738 1,908, 936, 810 1,769,970, 985 1,860, 726, 283
H) WEHES A 19,902, 699 A 16,231,166 A 17,339,880 A 16,183,888 A 14,697,396 A 14,511,074
REFBEEE (G+H) 1,768, 874,987 1,915,590, 475 1,851,966, 858 1,892,752, 922 1,755,273, 589 1,846, 155, 209
IBIEREZEHERE S 1,000, 459, 134 990, 736, 091 992, 254, 801 992, 254, 801 901, 116, 085 893, 478, 835
(Fic, 24 % AH 24 %5) (2,044,469,250) | ( 2,024,599,912) | ( 2,024,850,796) | ( 2,024,850,796) | ( 1,838,868,022) | ( 1,823,195,215)
(FEE R FH 1 %5) (A1,044,010,116) | (A1,033,863,821) | (Al,082,595,995) | (Al,032,595,995) | (A 937,751,937) | (A 929,716,380)
4 B HEi FE 24 1,221,534, 045 1,226, 062, 756 1,225,179, 517 1,238,501, 933 1,136, 495, 557 1,138, 606, 573
HEEHE S 4 A 453,118,192 A 301,208,372 A 365,467, 460 A 338,003,812 A 282,338,053 A 185,930,199
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FXK v Tk v

TAUH EfE e 1,111 4,120
Hu G RS — 3,125

FEERAE S5 17,178 17,872

( 18, 307)

ik (BEEAEREED) 26, 373 42,717

( 9, 259)

THFHE R ThFZ v

kot EfERE — 2,613
7 RS — 5, 139

FHEFR THERSK

A XY R [EfE e 1, 396 7,563
FEERAE S5 — 529

%R REEAER D) 10,516 13, 556
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O A& E DB (2020% 6 A 10EEFE)
| pEaE
(A) sME GhER) AfE FEERIBER
E] E:r| *

X 5 P qF A fili A G |2 mmul AT BRI BRI b3 _

SME A FIEE IS S MfOA | sEpE | 2ELLE | 24EA

Tk B Fk kv FM % % % % %

TAYH 169, 109 181, 349 19, 547, 689 47.5 0.1 28.4 11.4 7.7
FHFHE RN FhHFE R

I H 6, 300 6, 856 551, 081 1.3 - 0.4 0.3 0.7
FHAR R THAR N

A4 XY % 11,325 14, 057 1,928,185 4.7 - 3.8 0.6 0.3
FAYz=Fvya—F | FAUz—Fv/n—7

Ay 2—F 95, 000 103, 362 1,210, 371 2.9 - 2.0 1.0 -
—n Fa—n Fa—n

A 5, 350 5, 605 685, 298 1.7 - 1.4 0.3 -

L5V T 21, 700 27,082 3,311, 060 8.0 - 7.8 0.2 -

A 10, 800 11, 637 1,422, 854 3.5 — 2.5 0.8 0.1

A XY % 4, 842 4,969 607, 546 1.5 - 0.8 0.5 0.2

FFH 3,727 3,710 453, 603 1.1 - 0.8 0.3 —

AL 9, 800 12, 426 1,519, 300 3.7 — 3.5 0.2 —

Ay 2—F 800 829 101, 355 0.2 - - — 0.2

F—A YT 400 384 46,972 0.1 - 0.1 — —

NI TN 645 638 78, 083 0.2 - 0.1 — 0.1

T4 F R 900 894 109, 330 0.3 - 0.3 — —

Frw—7 100 100 12, 251 0.0 - — — 0.0

TANLT VR 1,000 1,291 157, 956 0.4 - 0.4 — —

A A 363 368 44, 994 0.1 - — — 0.1

T AT 4,301 4, 255 520, 232 1.3 - 0.6 0.5 0.2

F—=A T YT 1, 100 1,143 139, 794 0.3 - 0.2 — 0.2

—Y—=F K 137 136 16, 656 0.0 - 0.0 — —

AF L 3, 800 3, 900 476, 826 1.2 - 0.3 0.9 -

[ 400 385 47,109 0.1 - - 0.1 -
TAuF FArF

K=K 20, 000 22, 463 617,961 1.5 - 1.5 — —
TYUABR=V RNV | TV HR—=L RV

TR 3, 000 3, 488 270, 638 0.7 - 0.7 — —
FUo¥ FUo¥

~ =7 7,000 7,383 186, 282 0.5 - 0.5 - —
Ty TFrer

AV KR T 80, 000, 000 79, 796, 000 622, 408 1.5 - 1.5 — —
T TU+v

[ 4, 400, 000 4,764, 409 428, 796 1.0 - - 1.0 -
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(B) #hE GhER) AE SRR~
E| bilj ES
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Pl i A A NEReE | REREAE B B
TAUS % FH v Tk kv TH

EffzF% | INDONESIA GLOBAL 2.95 5, 300 5, 452 587,738 | 2023/1/11
INDONESTA GLOBAL 5. 875 7, 000 7,958 857,886 | 2024/1/15

REPUBLIC OF COLOMBIA 4.375 5, 000 5, 129 552,933 | 2021/7/12

REPUBLIC OF INDONESIA 3.7 3, 000 3, 106 334,868 | 2022/1/8

REPUBLIC OF INDONESIA 4.1 4,000 4,454 480,190 | 2028/ 4 /24

REPUBLIC OF PHILIPPINES 4.0 3, 000 3, 055 329,368 | 2021/1/15

UNITED MEXICAN STATES 4.125 8, 000 8, 662 933,737 | 2026/1 /21

HERRE % | BK NEDERLANDSE GEMEENTEN 4. 375 200 205 22,144 | 2021/ 2/16
(K< &@f%) | EXPORT-IMPORT BK KOREA 4.0 600 612 66,058 | 2021/ 1/29
EXPORT-IMPORT BK KOREA 2.75 5, 000 5, 154 555,629 | 2022/ 1 /25

FG G08681 3.5 6, 936 7,426 800,507 | 2045/12/ 1

FG G08747 3.0 4,253 4,494 484,434 | 2047/2/1

FN MA3106 3.0 3, 755 3,967 427,648 | 2047/8/ 1

FN MA3332 3.5 13,594 14, 380 1,550,071 | 2048/4/1

FN MA3687 4.0 9,312 9,925 1,069,899 | 2049/6/1

FNMA 30YR 745275 5.0 56 65 7,027 | 2036/2/1

G2 MA3106 4.0 1,401 1,528 164,725 | 2045/9 /20

WS | ABBVIE INC 2.15 646 657 70,819 | 2021/11/19
(4BBEEMES) | ABBVIE INC 2.3 646 665 71,775 | 2022/11/21
ABBVIE INC 2.6 462 486 52,486 | 2024/11/21

ABBVIE INC 3.8 600 660 71,214 | 2025/3/15

ABBVIE INC 2.95 400 429 46,247 | 2026/11/21

ABBVIE INC 3.2 400 437 47,171 | 2029/11/21

ABBVIE INC 4.05 400 477 51,494 | 2039/11/21

ABBVIE INC 4.25 400 471 50,872 | 2049/11/21

AETNA INC 4.75 250 299 32,321 | 2044/3/15

ALLSTATE CORP 5.75 500 516 55,682 | 2053/8/15

ALTRIA GROUP INC 4.4 923 1,054 113,692 | 2026/ 2 /14

ALTRIA GROUP INC 4.8 1,000 1,158 124,921 | 2029/2/14

AON PLC 4.75 500 629 67,844 | 2045/ 5/15

ARES CAPITAL CORP 3.25 1,067 1,018 109,752 | 2025/7 /15

AUST & NZ BANKING GRP NY 2.55 1, 500 1, 542 166,305 | 2021/11/23

AUTOZONE INC 2.875 350 362 39,057 | 2023/1/15

AUTOZONE INC 3.125 1,000 1,065 114,803 | 2023/7/15

AVERY DENNISON CORP 2. 65 400 405 43,761 | 2030/ 4 /30

BANK 2017-BNK7 A5 3.435 5, 000 5,551 598,439 | 2060/9/15

BANK OF MONTREAL 4.338 1,000 1,060 114,265 | 2028/10/ 5

BANK OF NOVA SCOTIA 4.9 1, 600 1,608 173,326 | 2099/6 /4

BAXALTA INC 5.25 149 196 21,187 | 2045/ 6 /23

BAYER US FINANCE LLC 3.5 333 340 36,691 | 2021/6/25

BAYER US FINANCE LLC 4. 875 400 514 55,511 | 2048/ 6 /25

BERKSHIRE HATHAWAY ENERG 5.15 200 267 28,868 | 2043/11/15

BNP PARIBAS 3.25 1, 500 1,613 173,895 | 2023/3/3

BPCE SA 5.7 1,000 1,115 120,252 | 2023/10/22

BPCE SA 4.0 1,000 1,101 118,676 | 2024/4/15

— 29
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BURLINGTN NORTH SANTA FE 3.85 1, 000 1, 099 118,467 | 2023/9/1
BURLINGTN NORTH SANTA FE 4.15 235 294 31,777 | 2048/12/15
CAMPBELL SOUP CO 4.8 500 652 70,359 | 2048/ 3/15
CANADIAN NATL RESOURCES 3.9 1, 000 1,079 116,310 | 2025/2/1
CENTENE CORP 3. 375 700 715 77,155 | 2030/ 2 /15
CENTERPOINT ENERGY INC 2.95 200 211 22,850 | 2030/3/1
CENTERPOINT ENERGY INC 3.7 200 209 22,624 | 2049/9/1
CENTRAL NIPPON EXPRESSWY 2.849 1, 000 1,029 110,930 | 2022/3/3
CHUGOKU ELECTRIC POWER 2.401 1, 500 1, 562 168,404 | 2024/ 8 /27
CIGNA CORP 2.4 200 205 22,151 2030/ 3 /15
CIGNA CORP 3.2 400 421 45,486 | 2040/ 3/15
CIGNA CORP 3.4 400 428 46,215 | 2050/ 3/15
COMCAST CORP 3.7 250 276 29, 751 2024/ 4 /15
COMCAST CORP 3.95 417 474 51,146 | 2025/10/15
COMMONWEALTH BANK AUST 3.375 1, 500 1,523 164,190 | 2026/10/20
DAIMLER FINANCE NA LLC 2.7 750 751 80,986 | 2020/8/3
DANSKE BANK A/S 3.875 1, 000 1,055 113,804 | 2023/9/12
DBS GROUP HOLDINGS LTD 4.52 375 395 42,635 | 2028/12/11
DELL INT LLC/EMC CORP 4.0 250 266 28,769 | 2024/7/15
DELL INT LLC/EMC CORP 4.9 300 333 35,903 | 2026/10/ 1
DELL INT LLC/EMC CORP 5.3 400 455 49,069 | 2029/10/ 1
DOWDUPONT INC 4. 205 476 521 56, 180 | 2023/11/15
DOWDUPONT INC 5.419 500 683 73,643 | 2048/11/15
ENERGY TRANSFER OPERATNG 2.9 267 270 29,199 | 2025/5/15
ENERGY TRANSFER OPERATNG 3.75 100 102 11,013 | 2030/5/15
ENERGY TRANSFER OPERATNG 6. 25 1, 000 1,174 126,599 | 2049/4 /15
ENTERPRISE PRODUCTS OPER 4.85 350 418 45,156 | 2042/ 8 /15
EXELON CORP 3.4 1, 000 1,108 119,535 | 2026/4 /15
FISERV INC 3.2 222 243 26,296 | 2026/7/1
FORD MOTOR COMPANY 8.5 170 182 19,618 | 2023/4 /21
FORD MOTOR COMPANY 9.0 170 187 20,259 | 2025/4 /22
FORD MOTOR COMPANY 9.625 30 35 3,862 | 2030/4/22
FOX CORP 3. 666 113 118 12,740 | 2022/1/25
FOX CORP 4.03 227 251 27,112 | 2024/1/25
GLENCORE FUNDING LLC 4.125 882 943 101,706 | 2024/ 3 /12
GLOBAL PAYMENTS INC 2.65 625 666 71,836 | 2025/2/15
GLOBAL PAYMENTS INC 3.2 750 804 86,688 | 2029/8/15
GLOBAL PAYMENTS INC 4.15 500 555 59,877 | 2049/8/15
HASBRO INC 2.6 86 88 9,498 | 2022/11/19
HASBRO INC 3.0 171 177 19,166 | 2024/11/19
HASBRO INC 3. 55 240 250 27,024 | 2026/11/19
HASBRO INC 3.9 267 273 29,493 | 2029/11/19
HCA INC 4.75 1, 500 1,627 175, 411 2023/5/ 1
HCA INC 5.25 286 341 36,814 | 2049/6 /15
HERSHEY COMPANY 3.375 267 289 31,222 | 2023/5/15
HSBC HOLDINGS PLC 4. 375 750 832 89, 731 2026/11/23
HUSKY ENERGY INC 4.0 750 760 81,989 | 2024/4/15
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WS | INGERSOLL-RAND GL HLD CO 4.3 500 556 59,981 | 2048/2/21
(AREEAES) | INGERSOLL-RAND LUX FINAN 4.65 500 578 62,320 | 2044/11/1
INTERPUBLIC GROUP COS 5.4 500 536 57,827 | 2048/10/ 1
ITC HOLDINGS CORP 2.95 1,000 1,054 113,646 | 2030/5/14
JEFFERIES GROUP LLC 4.85 1, 000 1,112 119,881 | 2027/1/15
JPMORGAN CHASE & CO 3.875 1, 250 1,385 149,369 | 2024/2/1
KINDER MORGAN ENER PART 3.95 250 264 28,479 | 2022/9/1
KINDER MORGAN INC/DELANA 4.3 500 560 60,443 | 2025/6/1
1.3 HARRIS TECH 3.85 238 255 27,564 | 2023/ 6 /15
1.3 HARRIS TECH 4.4 500 587 63,373 | 2028/6/15
LEVEL 3 FINANCING INC 3.4 300 310 33,503 | 2027/3/1
LINCOLN NATIONAL CORP 3.625 333 360 38,811 | 2026/12/12
LLOYDS BANKING GROUP PLC 2.438 280 287 30,979 | 2026/2/5
LOCKHEED MARTIN CORP 4.7 600 823 88,765 | 2046/ 5/15
MARS INC 2.7 962 1,032 111,313 | 2025/4/1
MARS INC 3.2 364 412 44,447 | 2030/4/1
MARS INC 3.95 250 305 32,890 | 2049/4/1
MARS INC 4.2 200 253 27,326 | 2059/4/1
MCKESSON CORP 3.95 500 574 61,883 | 2028/2/16
MORGAN STANLEY 2.625 1, 500 1,542 166,291 | 2021/11/17
MORGAN STANLEY 3.95 750 842 90,852 | 2027/4 /23
MSBAM 2013-C7 A4 2.918 5, 000 5, 139 553,954 | 2046/ 2/15
MYLAN INC 4.55 500 566 61,064 | 2028/4/15
NATIONAL RURAL UTILITIES 2.85 1, 000 1,087 117,253 | 2025/ 1 /27
NETAPP INC 3.3 1,000 1,067 115,046 | 2024/9 /29
NEWMONT GOLD 3.625 1,000 1,018 109,778 | 2021/6/9
NEWMONT MINING CORP 4. 875 500 630 67,939 | 2042/3/15
NEXTERA ENERGY CAPITAL 4.5 1, 250 1,283 138,370 | 2021/6/1
NIPPON LIFE INSURANCE 5.1 500 558 60, 187 | 2044/10/16
OSHKOSH CORP 3.1 200 193 20,818 | 2030/3/1
PANASONIC CORP 2.536 222 228 24,601 | 2022/ 7 /19
PANASONIC CORP 2.679 222 233 25,169 | 2024/ 7 /19
PANASONIC CORP 3.113 222 236 25,482 | 2029/ 7 /19
PHOENIX GRP HLD PLC 4.75 800 816 88,042 | 2031/9/4
PHOENIX GRP HLD PLC 5. 625 500 502 54,198 | 2099/ 1 /29
RABOBANK NEDERLAND UTREC 3.875 1, 250 1,316 141,912 | 2022/2/8
REPUBLIC SERVICES INC 3.375 298 328 35,447 | 2027/11/15
ROPER TECHNOLOGIES INC 2.35 118 123 13,365 | 2024/9/15
SANTANDER HOLDINGS USA 3.4 323 335 36,154 | 2023/1/18
SANTANDER UK GROUP HLDGS 3.125 1,000 1,011 109,081 | 2021/1/8
SANTANDER UK GROUP HLDGS 3.571 510 527 56,824 | 2023/1/10
SEMPRA ENERGY 3.75 750 824 88,833 | 2025/11/15
SEVEN & I HOLDINGS 3.35 706 730 78,701 | 2021/9 /17
SKY PLC 3.75 750 837 90,284 | 2024/9/16
STANDARD CHARTERED PLC 2. 744 286 289 31,225 | 2022/9/10
STANLEY BLACK & DECKER I 4.0 600 602 64,920 | 2060/ 3/15
SUZANO AUSTRIA GMBH 6.0 200 220 23,784 | 2029/1/15
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L@ | SYNCHRONY FINANCTAL 4.5 750 785 84,721 | 2025/7/23
(4BBEEMEE) | SYNGENTA FINANCE NV 4. 441 300 307 33,153 | 2023/4/24
SYNGENTA FINANCE NV 4. 892 1,000 1,054 113,673 | 2025/4 /24
SYNGENTA FINANCE NV 5.182 1,333 1,406 151,559 | 2028/4 /24
SYNGENTA FINANCE NV 5. 676 300 294 31,781 | 2048/4 /24
T-MOBILE USA INC 3.5 100 108 11,699 | 2025/4 /15
T-MOBILE USA INC 3.75 500 548 59,071 | 2027/4/15
T-MOBILE USA INC 3.875 500 549 59,283 | 2030/4/15
VOLKSWAGEN GROUP AMERICA 2.7 600 610 65,828 | 2022/ 9/26
VOLKSWAGEN GROUP AMERICA 2.85 214 222 23,987 | 2024/ 9 /26
WASTE MANAGEMENT INC 3.45 667 743 80,181 | 2029/6/15
WASTE MANAGEMENT INC 4.15 167 205 22,189 | 2049/7/15
WELLS FARGO & COMPANY 3.45 1, 250 1,332 143,627 | 2023/2/13
WESTPAC BANKING CORP 2.6 750 757 81,663 | 2020/11/23
WESTPAC BANKING CORP 3.35 381 426 45,987 | 2027/3/8
N 3t 19, 547, 689
HFH FHhFL RV FhHFZL R
[Ef#FE% | CANADIAN GOVERNMENT 2.75 1, 000 1,370 110,181 | 2048/12/1
W@ S | BELL CANADA 3.35 1, 500 1,584 127,310 | 2023/ 3 /22
(BOREENER) | ENBRIDGE INC 3.16 300 304 24,435 | 2021/3/11
ROYAL BANK OF CANADA 2.86 1, 500 1,527 122,793 | 2021/3/4
TELUS CORP 4.4 500 568 45,700 | 2043/4/1
TORONTO-DOMINION BANK 2.563 1, 500 1,501 120,659 | 2020/ 6 /24
N =t 551, 081
AXY R TR K THAF
[EfFFE%4 | UK TREASURY 3.5 2, 500 4,061 557,006 | 2045/1 /22
UK TREASURY 4.25 600 1,109 152,124 | 2046/12/ 7
LS@ALAES | AMERICA MOVIL SAB DE CV 6. 375 2,000 2,004 274,970 | 2073/9/6
(AUBEENER) | AROUNDTOWN SA 4.75 179 179 24,646 | 2068/ 6 /25
AVIVA PLC 6. 625 250 260 35,748 | 2041/6/3
BANK OF AMERICA CORP 4.25 450 527 72,309 | 2026/12/10
CITIGROUP INC 2.75 322 337 46,241 | 2024/ 1 /24
DIAGEO FINANCE PLC 2.875 400 444 60,951 | 2029/ 3/27
ELECTRICITE DE FRANCE 6.125 1,000 1,463 200,706 | 2034/6/2
FISERV INC 2.25 324 336 46,147 | 2025/7/1
LLOYDS BANKING GROUP PLC 1.875 800 797 109,408 | 2026/1/15
LVMH MOET HENNESSY VUITT 1.0 500 503 69,087 | 2023/2/11
MACQUARIE BANK LTD 3.5 750 761 104,386 | 2020/12/18
PHOENIX GRP HLD PLC 5. 625 200 217 29,816 | 2031/4 /28
SVENSKA HANDELSBANKEN AB 1. 625 550 560 76,835 | 2022/6/18
VOLKSWAGEN FIN SERV NV 1. 625 500 494 67,798 | 2024/ 2/10
/h it 1,928, 185
A =2—T FAyz=7vyu—t | FAYz=F ) n—F
Ef#F% | SWEDISH GOVERNMENT 0.75 65, 000 69, 202 810,358 | 2029/11/12
FBIBUR | oD INAVISKA ENSKILDA 4.25 30, 000 34, 159 400,013 | 2023/12/ 1
(GUREEAMER ) ’ ’ ’
/h it 1,210, 371
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KA [Ef#FE% | BUNDESREPUB. DEUTSCHLAND 3.25 500 851 104,110 | 2042/7/4
WErAE S | ALLTANZ SE 2.121 500 510 62,450 | 2050/7/8
(GUREEMEE) | COMMERZBANK AG 4.0 900 919 112,377 | 2030/12/ 5
DEUTSCHE BAHN FIN GMBH 1.6 500 502 61,388 | 2099/10/18
DEUTSCHE POST AG 0.375 350 350 42,795 | 2026/ 5 /20
DEUTSCHE POST AG 0.75 400 405 49,525 | 2029/ 5 /20
DEUTSCHE POST AG 1.0 600 609 74,515 | 2032/5 /20
MERCK FIN SERVICES GMBH 0.125 500 498 60,887 | 2025/7/16
TLG IMMOBILEN AG 0.375 400 387 47,387 | 2022/9/23
WIRECARD AG 0.5 700 571 69,859 | 2024/9/11
A2YT [Ef#FE%4 | BUONI POLIENNALI DEL TES 6.5 1,000 1, 369 167,410 | 2027/11/ 1
BUONT POLIENNALI DEL TES 3.5 13, 500 15,970 1,952,553 | 2030/3/1
BUONT POLIENNALI DEL TES 5.0 5, 000 7, 250 886,446 | 2040/9/1
BUONT POLIENNALI DEL TES 3.45 1, 500 1,819 222,507 | 2048/3/1
MEDIOBANCA DI CRED FIN 1.125 700 671 82,142 | 2025/4/23
FRANCE (GOVT OF) 2.0 2, 000 2, 649 323,965 | 2048/5/25
ﬁ&j‘kﬁ;{) UNEDIC 0. 625 4,000 4,151 507,599 | 2026/3/3
Mm-S | ARKEMA 0.75 300 289 35,378 | 2029/12/ 3
(4388 | BANQUE FED CRED MUTUEL 0.5 1,000 1,002 122,602 | 2022/11/16
CAPGEMINI SE 1.25 300 302 37,026 | 2022/4/15
CAPGEMINI SE 1.625 400 417 51,094 | 2026/4 /15
CAPGEMINI SE 2.0 500 535 65,443 | 2029/4 /15
DASSAULT SYSTEMES — 500 498 61,007 | 2022/9/16
ESSILORLUXOTTICA — 500 497 60,867 | 2023/5/27
ORANGE SA 0.5 200 201 24,616 | 2022/1/15
UMG GROUPE VYV 1.625 300 301 36,853 | 2029/7/2
WORLDLINE SA/FRANCE 0. 25 800 788 96,401 | 2024/9/18
A4X Y A W@ A S | BRITISH TELECOMMUNICATIO 0.5 292 289 35,345 | 2025/9/12
(4BBEEME) | DIAGEO FINANCE PLC 1.875 500 546 66,858 | 2027/3/27
DIAGEO FINANCE PLC 2.5 500 595 72,825 | 2032/3/27
LLOYDS BK CORP MKTS PLC 0. 25 600 594 72,624 | 2022/10/ 4
LLOYDS BK CORP MKTS PLC 0. 375 1, 000 980 119,912 | 2025/1 /28
ROYAL BK SCOTLND GRP PLC 0.75 750 737 90,106 | 2025/11/15
ROYAL BK SCOTLND GRP PLC 1.75 600 616 75,347 | 2026/3/2
SKY PLC 1.5 600 609 74,526 | 2021/9/15
*7 oK WABALE S | AIRBUS SE 1.375 600 599 73,243 | 2026/6/9
(4UBBEME) | AIRBUS SE 1.625 700 695 84,996 | 2030/6/9
DIGITAL DUTCH FINCO BV 0.125 277 273 33,403 | 2022/10/15
DIGITAL DUTCH FINCO BV 0. 625 600 592 72,436 | 2025/7/15
ING BANK NV 3.625 750 764 93,459 | 2026/2 /25
NN BANK NV NETHERLANDS 0. 375 800 785 96,064 | 2025/2/26
AL v [Ef#FEZ | BONOS Y OBLIG DEL ESTADO 1.4 5, 000 5, 409 661,304 | 2028/4 /30
BONOS Y OBLIG DEL ESTADO 5.15 2, 000 3,576 437,271 | 2044/10/31
BONOS Y OBLIG DEL ESTADO 2.9 2, 000 2, 662 325,478 | 2046/10/31

— 33
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AL CATXABANK SA 0. 625 800 779 95,245 | 2024/10/ 1
A =TV SKANDINAVISKA ENSKILDA 4.125 800 829 101,355 | 2021/4/7
F=ARUT ERSTE GROUP BANK AG 1.0 400 384 46,972 | 2030/ 6 /10
VIt TINg | DH EUROPE FINANCE 0.2 395 388 47,515 | 2026/3/18
(&0HEEMDE) | GLENCORE FINANCE EUROPE 1.25 250 250 30,568 | 2021/3/17
T4vF VR OP CORPORATE BANK PLC 0.6 900 894 109,330 | 2027/1 /18
Frv—=7 || Zi\ie) | 1SS GLOBAL A/S 1.125 100 100 12,251 2021/1/7
TANT R | EERES | IRISH TSY 2% 2045 2.0 1, 000 1,291 157,956 | 2045/2/18
Rkt i
HAR (< 4y | JAPAN FIN ORG MUNICIPAL 0. 875 359 364 44,506 | 2021/9 /22
2@&1‘“”% TAKEDA PHARMACEUTICAL 0. 375 4 3 488 | 2020/11/21
(BOREEAER)
TAUT @S | ATRT INC 2.875 900 861 105,354 | 2099/2/18
(E0REENDE) | BANK OF AMERICA CORP 1. 375 750 759 92,887 | 2021/9/10
CAPITAL ONE FINANCIAL CO 0.8 420 404 49,497 | 2024/6 /12
CAPITAL ONE FINANCIAL CO 1.65 600 587 71,859 | 2029/6 /12
DANAHER CORP 1.7 400 418 51,204 | 2024/3/30
DANAHER CORP 2.1 200 216 26,502 | 2026/ 9 /30
JEFFERIES GROUP LLC 1.0 625 593 72,594 | 2024/ 7 /19
MARSH & MCLENNAN €OS INC 1. 349 200 207 25,422 | 2026/ 9 /21
THERMO FISHER SCIENTIFIC 0.125 206 203 24,909 | 2025/3/1
COMMONWEALTH BANK AUST 3.0 600 636 77,847 | 2022/5/3
COMMONWEALTH BANK AUST 2.0 500 506 61,947 | 2027/4 /22
CHORUS LTD 0. 875 137 136 16,656 | 2026/12/ 5
UNITED MEXICAN STATES 1.375 3,000 2,990 365,657 | 2025/1/15
AMERICA MOVIL SAB DE CV 6. 375 800 909 111,168 | 2073/9/6
POSCO 0.5 400 385 47,109 | 2024/1 /17
Eil 9, 751, 229
K—=F K FRuF FRuF
| [ fEAES |POLAND GOVERNMENT BOND 2.75 20, 000 22, 463 617,961 | 2029/10/25
N s 617, 961
UK=L FYUAR=NVENV | FYUAR=N RV
| [ fE FiE | SINGAPORE GOVERNMENT 2.875 3, 000 3, 488 270,638 | 2029/7/1
N #+ 270, 638
~ =7 FUo¥ FU ¥
| [ fEFE | MALAYSTAN GOVERNMENT 3.733 7, 000 7,383 186,282 | 2028/6 /15
N #+ 186, 282
A4 RRTT Frer TFrver
| [E A | INDONESTA GOVERNMENT 7.0 80, 000, 000 79, 796, 000 622,408 | 2027/5/15
" e 622, 408
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[EMERIES% KOREA TREASURY BOND 3.5 1, 400, 000 1,527,963 137,516 2024/ 3 /10
KOREA TREASURY BOND 3.0 3, 000, 000 3, 236, 445 291, 280 2024/ 9 /10
ZN 7t 428, 796
F—A LT YT F5 ML TRV
LSy e AFRICAN DEVELOPMENT BANK 3.3 1, 000 1,121 83, 897 2027/ 7 /27
(F< 4:f%) | BK NEDERLANDSE GEMEENTEN 3.5 2,000 2,287 171, 125 2027/ 7 /19
EUROFIMA 2.6 5, 000 5,337 399, 293 2027/1/13
EUROFIMA 3.35 4, 000 4,528 338, 779 2029/ 5 /21
KOMMUNALBANKEN AS 2.4 5, 000 5, 356 400, 738 2029/11/21
NEW S WALES TREASURY CRP 3.0 3, 000 3, 402 254, 526 2030/ 2 /20
? J#Tﬁ;ﬁ STANDARD CHARTERED PLC 2.9 860 874 65, 403 2025/ 6 /28
7N =t 1,713, 764
A AT T )L T = TEH> =7
| Efs5E% [ ISRAEL FIXED BOND 2.25 25, 000 28,129 879,047 | 2028/9 /28
7N =t 879, 047
Axv= TAF ARy | FAZ Ay
[EE RIE SR MEX BONOS DESARR FIX RT 7.5 120, 000 130, 459 643, 163 2027/6/ 3
MEX BONOS DESARR FIX RT 7.75 170, 000 186, 937 921, 599 2034/11/23
7N =t 1,564, 763
& 7t 39, 272, 221
* F 1% ﬁ%@ixﬁiwﬁm%bﬂgmﬁﬁﬁ FASEEMEOMEIC L 0 HIHRE L= b 0T,
I - AP O BT AT 0 5 T
. SMEE| DR REES
& 1 3Bl — = ad — s
H J<:s #H 5t J<3 (il
=D =D
&S | TNOTE (2YEAR) 3, 566
TNOTE (5YEAR) 9, 034 —
AU10YR 109 —
o BOBL — 3,278
BUNDS 1, 060 —
CANADA — 244
GILTS — 651
SCHATZ — 5, 749
TNOTE (10YEAR) — 3,770
T-ULTRA — 1,479
ULTRA (10YEAR) 1,918 —

k HALATH XG0 $5C

s H IR DAEIE . WK ORI 2075 [ il
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a—)L - m—E ZOfh 2,412,022 5.8
BEE (5 FEM PERRA 41, 684, 243 100. 0

* RO BALART TE] D $5 T,
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OBk, A, TARVEAEMENKT wnxepoass OBIEOIKR (201946 A118~20205 6 A108)
I H ERES I H El L]

M M
W &E 55, 654, 256, 144 OREEIE: 1,614, 569, 883
B Rl =% 834, 054, 655 SHUHE 1,611, 554,735
AR GRATAR) 39,272, 221, 878 T ORI A4 3,962, 353
HULA S 14, 458, 110, 875 LI, A 947, 205
S 330, 686, 103 (B) AHffFEFHFTRERE 942,087, 409
A2 31,938, 119 TR 5,461, 139, 646
AT [, 51 © ﬁg§§%WMEﬁ i4f£3§fi

® af 14,514, 324, 279 259,

HHG: 14, 303, 823, 608 sl L 132,468, 244
B e iTGIE S A 1,631, 754, 687
AL 210, 500, 000 0) BREZEZ A 10,168,965
ARIFIE 671 () 4#EHS(A+B+C+D) 2,047,201, 884
©) MEEMREEA—B) 41,139, 931, 865 ) SEESS 21,280, 653, 038
LA 24,790, 368, 250 © emiEEsEne 1,450, 669, 982
YRR {5145 2 16,349, 563, 615 ) RrEEns A 8,428,961, 289
0) ZEHELOH 24,790, 368, 2501 (1) H(E+F+G+H) 16, 349, 563, 615
1 B0 Y HEMEE (C/ D) 16, 5959 REEHIERS (1) 16, 349, 563, 615

() #w Jo A BH 1336, 265, 476, 943 [ | 1 H 3B N 3% i oo AR BH X
2,364,930, 018, It —EBfF#I A% 1L 13, 840, 038, 7111,

1 A7z 0 RERRI L. 65951 T,

() Y=¥—T 7 FEREFG LT DREELO MR ITTAH

© ) DWTHEIMESR T 7 o FED GERBR B 5 A

12,927,518, 197H

« J AT WEIMIESR T 7 RFC GRS HE BRI S )

© ) ATUEHSMEST 7 RFVA GEAS BB P& 3 H)

- BTUWMES T 7 o R Gk PRI B F R )

O&Mit

AR ORPLO T T (B) BfiFEEHFT BB 5 L U (C) £MEGIFE3I
BEIIHROFER LD bDEERET,

FEFORBLO P T(Q) BIMERZBBE L H L0, FFLOBN

WINET,

RE DR, BINERE & LIADAH D O e AR Z 22 LW e 2800 &

*EFORBO P TH BHERBE L H D01, PREEKOEE,

TEARI D AR 2 22 LB T2 288 0y 2 VDD E T,

8,233, 041, 6271
2, 376, 339, 4541

1,253, 468, 9721

BERADOHNEBEITLEDV EDTHAHNOMURA GLOBAL ALPHA LLC (/ LS -5 @—nN)L -7
L7 - TIIILY—) #ERADODNEBEIEI KRN T AFAEDHNREEFITLELT -,
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E 1468 ~E15181(20204E 6 A 9 H~20204128 8 A)

O#T 7> FDLHEHA

El . =
§ 5 i RS | 20085 4 A10ELIBE, |EIRE LET,

J LS5 —A YA FENES Y —T7 F (UT IR¥—TJ72F] EVLWWET,) ZHRMH~OEREFELT, FELTR
E RO # | BNERRTOAHBICHRAL. A VHLTA ORREGEMEORREBRICERZTS CLERAARL LET RAMANK
BTEEICOVTIE, RAIE L TRIMEERIC A:éz%é/w/z«m\ ABEBELEHIRIVDBERERSL L EERELET,

JL-A VYA IBRNESET7VFFC | IY—T7 > FRIGIFZIERERRELFET, 48, MBEFCERRETLIBELHYFT,
ELREARR [ p_5o o AR B E Lr@’\*ﬂ;%i%?"ﬁﬁ‘%t LET. 5. ARMNEERTUSNOLHBE~EE
TEHELHYFET,
rumaEsm | Lh7-IvI PRNEST 7 v Fre %ﬁ}zrﬁﬁ«w%ﬁ?&‘ﬁ%ﬂén:liﬂﬂﬁ’Eéﬁl-rit*/uo
e RF—J7F ERCAE~OREEEICERIRERITEE Ao

5 B A & BRERIC, RAJE LTHF - iEél'-frlllE%%qlrL,\l"itE DEETVET, =L, EEMBKEZCL>TRITRERENPDLE
7 ’ BHGENAHYFET, BREDERICOVTIE, HICHEZE QH?‘ AR LE—DERETVET.

O30 D ERERE

. — I Y i % N F = = 7 % | 1 % | 4 % 7
3 » A E N ] et
% " oo |BOL 20 . % P LY R LR i

= M % % % % ERiE
12281 (20184£7 A 9 H) 12, 785 7 1.0 150. 58 1.1 95. 4 A14.9 38, 998
12381 (201848 H 8 H) 12, 745 8 AO0. 3 149. 94 A0. 4 94. 2 A17.9 38, 876
1243 (20184 9 H10H) 12,713 8 AO0. 2 149. 71 A0, 2 91.6 A18.3 38, 746
1258 (2018410 H 9 H) 12,551 7 Al1.2 148. 43 A0.9 94. 6 A 2.2 37, 800
1263 (20184115 8 H) 12, 592 8 0.4 149. 41 0.7 95. 2 A 9.9 35, 274
12781 (2018412 H 10 H) 12, 608 8 0.2 149. 99 0.4 92.9 A 1.6 35, 322
1284 (201941 A 8 H) 12,601 8 0.0 150. 26 0.2 90. 3 A 1.1 35, 096
1298 (201942 H 8 H) 12, 748 8 1.2 152. 41 1.4 92.9 A 5.0 33, 814
1308 (20194 3 H 8 H) 12,814 7 0.6 154. 12 1.1 96. 2 A16.3 33, 871
1318 (201944 H 8 H) 12,914 7 0.8 154.91 0.5 96. 4 A 6.3 33, 926
13241 (20194E 5 A 8 H) 12,943 7 0.3 0.4 92.6 4.6 33,621
13341 (20194£ 6 A10H) 13, 190 8 2.0 IS 1.3 92.7 A 8.9 33,179
1341 (20194£7 A 8 H) 13, 385 7 1.5 159. 53 1.2 94. 1 A14.8 30, 139
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—a—U—J U8 | ik EEEMELED) — 6, 660

s T4V EL LR - 1,736
AV RRTT EfERES: 1, 398 —
AT a L% (REEAERYED) 2, 341 3, 245
( 1,213)

F EE R 3,504 1,579
Faya EfERES: 2, 366 —
A= F EfE RS — 1,136
i EME R 1, 540 —
A< HE ik (BEREAEREED) 1,763 —
N—<=7 EfERES: 3, 105 1,632

7 hET EfE RS — 912
= ik RaEAEREED) - 2,000
=] ER B A FERRAE SR — 40, 347
TAATUER EfERES: 1, 598 —
O EfERES: 2, 094 2,143
FFzaanr FFzaant

F = EE R 82,513 —
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O AEEDOEM (20204 6 A 8 HEITE)

. SNEAIHE

(A)SME SR il FRERIBR

El i ES
X o Wi _ %V“ fili ,‘fﬁ __ A ,5 %BB%UI _ ?ﬁﬁﬁﬁl’ﬂgl{%ﬁ)\tb% __
BEeH RIS SAE A R sEDE | 24RE | 24k
FHAR R FHAR R T % % % % %
AFXY R 41,796 47,530 6,612,018 11.2 — 9.5 — 1.7
TAA AT T | TAAL AT T
AA A 8,900 9,215 1, 048, 489 1.8 — 1.8 — —
TFAyz—=Fvpu—+ | FAVz—Fv/u—+
AT z—F 59, 500 63, 420 757, 240 1.3 — 1.3 — —
FIvyz=sa—x| F)Vyz=ya—%
ST = — 21, 000 21,978 259, 783 0.4 — — 0.4 —
a—u Fa—n Fa—n
KA 31, 251 36, 939 4,569, 036 7.7 - 7.7 — -
ALV 58, 859 60, 556 7, 490, 236 12.7 1.0 10.5 0.4 1.8
7T UA 60, 739 68, 568 8, 481, 206 14. 4 0.2 13.0 1.3 —
AXY R 12, 357 13,327 1, 648, 445 2.8 0.4 2.8 — —
AA A 3,414 3, 486 431, 222 0.7 — 0.7 — —
s 18, 358 18, 768 2,321, 532 3.9 0.4 3.5 0.5 —
RS 34, 649 36, 823 4, 554, 653 7.7 — 6.1 1.6 —
ALF— 9,719 10, 785 1,334, 087 2.3 — 2.3 — —
A z—F 2,801 2, 823 349, 237 0.6 — — 0.6 —
JIVT = — 3, 255 3, 382 418, 374 0.7 — 0.7 - -
F—2 K )T 12, 586 12, 963 1,603,515 2.7 — 2.7 — —
N ITNG 3, 207 3,243 401, 198 0.7 — 0.7 — —
PE AN 1,830 1,975 244, 336 0.4 — 0.4 — —
Frw—7 3, 082 2, 994 370, 426 0.6 — — 0.6 —
TANT R 13,119 13, 222 1, 635, 449 2.8 — 2.4 0.4 —
XUy 5,903 6,521 806, 613 1.4 1.4 1.3 0.1 —
E A= 650 676 83, 714 0.1 0.1 0.1 — —
AL N AL 7, 360 7,730 956, 140 1.6 0.2 1.4 0.2 —
ATNRFT 640 695 86, 018 0.1 — 0.1 — —
Z2pR_R=F 816 810 100, 278 0.2 — 0.2 — —
TAUA 27,970 29, 221 3,614, 370 6.1 0.2 4.6 0.9 0.7
BN L] 7,890 9,161 1,133,210 1.9 — 1.9 — -
=2 T VT 5, 770 5, 863 725, 280 1.2 — — 1.2 —
A R— v 1, 065 1, 036 128, 199 0.2 — 0.2 — —
A RxVT 1, 400 1,286 159, 087 0.3 — 0.3 — —
AFTa 1, 400 1,472 182, 151 0.3 — 0.3 — —
F U 1, 900 1, 889 233, 676 0.4 — 0.4 — —
L= 2, 392 2,171 268, 587 0.5 0.5 0.5 — —
PE 1,548 1,530 189, 332 0.3 — 0.3 — —
A= R 1, 550 1,657 205, 005 0.3 — 0.3 — —
N—<=T 1,315 1,361 168, 401 0.3 — 0.3 — —
Va=Vaavd 1, 200 1,346 166, 536 0.3 0.3 0.3 — —
TAAZ VR 1, 600 1,599 197, 894 0.3 — — 0.3 —
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(B)#ME (OMER) AFHE SBIBER
& 1 . FEOMm & _—
MR | WEER immew | mEpmewm | 0N
A XY R % e AN e TH
Ef7E% | UK TREASURY 1.75 6,510 7, 629 1,061,370 | 2037/9/7
UK TREASURY 3.5 2, 360 3, 781 526,067 | 2045/ 1 /22
UK TREASURY 1.5 13, 100 15, 357 2,136,330 | 2047/7/22
ﬁﬁgﬁ;) INTL BK RECON & DEVELOP 1.0 3, 230 3,333 463,766 | 2029/12/21
PR\ SRR TE
@A % | ELECTRICITE DE FRANCE SA 6.0 800 856 119,183 | 2099/ 1 /29
(BDREEMEE) | FCA BANK SPA TRELAND 1. 625 5, 470 5, 404 751,761 | 2021/9/29
GLENCORE FINANCE EUROPE 6.0 1,770 1,879 261,461 | 2022/4/3
HEATHROW FUNDING LTD 6.75 1,000 1,234 171,703 | 2026/12/ 3
NATIONAL GRID GAS FIN 2.75 1, 360 1,536 213,682 | 2046/9/22
NIE FINANCE PLC 2.5 1,307 1,383 192,443 | 2025/10/27
PEARSON FUNDING PLC 3.75 922 971 135,208 | 2030/6/4
PRUDENTTIAL PLC 6.34 500 587 81,772 | 2063/12/19
ROTHESAY LIFE 3.375 1, 350 1,348 187,647 | 2026/ 7 /12
SCOTTISH HYDRO ELECTRIC 2.25 1, 462 1,539 214,190 | 2035/9/27
TESCO CORP TREASURY SERV 2.75 655 686 95,429 | 2030/ 4 /27
/h At 6,612,018
AA A TFAA AT TV | TAL AT TV
[ Ef5E% [ SWITZERLAND GOVERNMENT — 8,900 9,215 1,048,489 | 2029/6 /22
/h it 1, 048, 489
A x—F FAYz=Fy)n—F | FAVz—Fv)n—F
[ Eff7E% [ SWEDISH GOVERNMENT 0.75 59, 500 63, 420 757,240 | 2029/11/12
/I B 757, 240
Iz — TIvvz=pu—%| F/ryz=)n—%
| #51E% [ 0SLO KOMMUNE 2.05 21, 000 21,978 259,783 | 2024/10/31
s B 259, 783
a—u Fa—n TFa—n
KA [E{#ZE% | BUNDESREPUB. DEUTSCHLAND 5.5 2, 700 4, 352 538,334 | 2031/1/4
BUNDESREPUB. DEUTSCHLAND 4.75 1,750 2, 955 365,580 | 2034/ 7/4
DEUTSCHLAND 1/L BOND 0.5 7, 180 8,712 1,077,655 | 2030/4 /15
Hu 3% | GEMEINSAME BUNDESLAENDER 0. 625 4,326 4,551 563,014 | 2029/2/13
LAND HESSEN 0.75 1,000 1,063 131,494 | 2036/8/4
LAND NORDRHEIN-WESTFALEN 0.5 3, 760 3, 809 471,162 | 2039/11/25
LAND NORDRHEIN-WESTFALEN 1.55 1,700 2, 146 265,511 | 2048/6/16
LAND SACHSEN-ANHALT 0.125 1,450 1,461 180,821 | 2029/6 /21
?%gﬁ;) KFW 1.375 700 820 101,466 | 2035/7 /31
PR\ SRR TE
Ei@tL{% | CONTINENTAL AG 2.5 1,198 1,271 157,278 | 2026/ 8 /27
(AGBZENES) | DEUTSCHE BAHN FIN GMBH 1.375 1,144 1,218 150,669 | 2040/ 4 /16
UNICREDIT BANK AG 0.01 2, 839 2, 853 352,911 | 2027/11/19
VOLKSWAGEN FIN SERV AG 3.375 1, 504 1,723 213,134 | 2028/4/6
AE)T [Ef#ZE% | BUONI POLIENNALI DEL I/L 1.3 7, 580 8, 117 1,004,035 | 2028/5/15
BUONT POLIENNALI DEL I/L 0.4 12,070 11,504 1,423,030 | 2030/5/15
BUONI POLIENNALI DEL I/L 1.25 2, 400 2, 534 313,543 | 2032/9/15
BUONT POLIENNALI DEL I/L 2.55 3,233 4,414 546,070 | 2041/9/15
BUONI POLIENNALI DEL TES 0. 05 6, 600 6,593 815,537 | 2021/4/15
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B 1 ES
1 . FEOMm & _—
B KA AR ERAE | RERET ERFEA A
o—n % Ta—n TFa—n T
AE)T [Ef#ZE% | BUONI POLIENNALI DEL TES 1.5 1,680 1,735 214,697 | 2025/6/1
BUONI POLIENNALI DEL TES 1.85 5, 800 6, 080 752,052 | 2025/7/1
BUONI POLIENNALI DEL TES 2.0 420 445 55,046 | 2025/12/ 1
BUONI POLIENNALI DEL TES 2.45 6, 280 6, 367 787,648 | 2050/9/1
BUONI POLIENNALI DEL TES 2.8 2, 500 2, 665 329,658 | 2067/3/1
L@ A% | ASSICURAZIONT GENERALI 2.124 1, 400 1,358 168,081 | 2030/10/ 1
(BOREENES) | FCA BANK SPA IRELAND — 2,094 2, 056 254,313 | 2021/6 /17
INTESA SANPAOLO SPA 1.75 1,712 1,736 214,817 | 2029/ 7/ 4
UNICREDIT SPA 5.75 2, 350 2,376 293,895 | 2025/10/28
UNICREDIT SPA 4. 875 290 302 37,355 | 2029/2/20
UNICREDIT SPA 2.0 2, 450 2, 267 280,451 | 2029/9/23
7T VR [Ef#zE% | FRANCE (GOVT OF) 1.75 2, 794 3,419 422,929 | 2039/6 /25
FRANCE (GOVT OF) 0.5 5, 166 5, 087 629,296 | 2040/ 5 /25
FRANCE (GOVT OF) 1.5 3, 430 4, 064 502,724 | 2050/ 5 /25
FRANCE (GOVT OF) 0.75 6, 550 6, 380 789,171 | 2052/ 5/25
FRANCE (GOVT OF) 1.75 1,450 1,918 237,315 | 2066/ 5 /25
FRANCE (GOVT OF) I/L 0.1 10, 000 10, 951 1,354,543 | 2028/3/1
FRANCE (GOVT OF) I/L 0.7 2, 600 3,121 386,142 | 2030/ 7 /25
FRANCE (GOVT OF) I/L 0.1 500 589 72,945 | 2047/ 7 /25
FRANCE GOVERNMENT 0. A.T 4.0 2, 620 5, 358 662,818 | 2060/ 4 /25
FRANCE GVENMNT 0.A.T I/L 3.15 1, 700 3, 247 401,635 | 2032/7 /25
FRANCE (GOVT OF) I/L 0.1 3, 600 3, 884 480,465 | 2029/3/1
Ei@tb{% | AEROPORTS DE PARIS 2.75 900 1,021 126,327 | 2030/4/2
(BUBZEMES) | ARKEA HOME LOANS 0.125 2, 100 2,117 261,894 | 2029/7 /12
AXA BANK EUROPE SCF 0.01 600 603 74,672 | 2027/1/22
BNP PARIBAS 0.5 1,700 1, 669 206,480 | 2028/ 2/19
BPCE SA 0. 625 2,900 2,943 364,136 | 2025/4 /28
CREDIT AGRICOLE HOME LOA 0. 05 2, 400 2, 401 297,012 | 2029/12/6
CREDIT AGRICOLE LONDON 0.5 3, 400 3, 405 421,218 | 2024/ 6 /24
ELECTRICITE DE FRANCE SA 5. 625 323 485 60,005 | 2033/2/21
ELECTRICITE DE FRANCE SA 2.0 2, 800 2, 694 333,309 | 2049/12/9
ORANGE SA 1.2 1,000 963 119,222 | 2034/7/11
SOCIETE GENERALE 0.75 1, 400 1,371 169,633 | 2027/1 /25
TOTAL S. A. 3.369 706 766 94,773 | 2049/12/29
TOTAL SA 2.25 100 101 12,530 | 2049/12/29
RS Wit iE 2% | BARCLAYS PLC 0.75 1,872 1,852 229,137 | 2025/6/9
(bREENES) | BARCLAYS PLC 2.0 1,695 1,679 207,723 | 2028/2/7
BP CAPITAL MARKETS PLC 2.519 4, 400 4,914 607,812 | 2028/4/7
CADENT FINANCE PLC 0.75 379 364 45,144 | 2032/3/11
DIAGEO FINANCE PLC 2.5 2,811 3,322 410,983 | 2032/3/27
LLOYDS BANK PLC 0.125 1,200 1,193 147,644 | 2029/ 9 /23
AA A W@ L% | CREDIT SUISSE GROUP AG 3.25 1,014 1,134 140,362 | 2026/4/2
(ALBEENES) | CREDIT SUISSE GROUP AG 0. 65 2, 400 2, 351 290,859 | 2028/1/14
Y [Ef#ZE% | NETHERLANDS GOVERNMENT — 4, 600 4,645 574,549 | 2030/ 7 /15
NETHERLANDS GOVERNMENT 0.5 2, 630 2, 789 344,997 | 2040/1/15
L@ A% | AIRBUS SE 2.375 737 784 97,058 | 2040/6/9
(£UREEAES) | BAT NETHERLANDS FINANCE 3.125 1,900 2,119 262,104 | 2028/4/7
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El bl ES
74 1 . P & T
MR | WEER immew | mEpmewm | 0N
a—n % Fa—n Fa—n M
T i@k | ENEL FINANCE INTL NV 0. 375 753 749 92,703 | 2027/6/17
(BOREENES) | ENEL FINANCE INTL NV 1.125 594 610 75,451 | 2034/10/17
GIVAUDAN FIN EUROPE 1.0 500 519 64,272 | 2027/4 /22
GIVAUDAN FIN EUROPE 1. 625 344 369 45,755 | 2032/ 4 /22
ING BANK NV 3.625 1, 500 1,529 189, 149 | 2026/ 2 /25
ING GROEP NV 1.0 1,000 1,024 126,732 | 2023/9 /20
WINTERSHALL DEA FINANCE 1.332 1, 300 1,237 153,094 | 2028/9 /25
WINTERSHALL DEA FINANCE 1.823 700 677 83,761 | 2031/9/25
ZF EUROPE FINANCE BV 1.25 1,200 1,148 142,055 | 2023/10/23
ZF EUROPE FINANCE BV 3.0 600 564 69,845 | 2029/10/23
AL [E[f& 725 | BONOS Y OBLIG DEL ESTADO 0.35 3,200 3, 257 402,938 | 2023/ 7 /30
BONOS Y OBLIG DEL ESTADO — 4, 464 4,482 554,388 | 2025/1/31
BONOS Y OBLIG DEL ESTADO 1.3 1, 500 1,615 199,874 | 2026/10/31
BONOS Y OBLIG DEL ESTADO 0.8 2, 500 2,601 321,717 | 2027/7/30
BONOS Y OBLIG DEL ESTADO 1.4 1,050 1,141 141,212 | 2028/ 7 /30
BONOS Y OBLIG DEL ESTADO 1.45 3, 305 3, 601 445,505 | 2029/ 4 /30
BONOS Y OBLIG DEL ESTADO 0.5 3, 900 3,905 483,024 | 2030/4 /30
BONOS Y OBLIG DEL ESTADO 1.95 780 890 110,191 | 2030/ 7 /30
BONOS Y OBLIG DEL ESTADO 1.25 11, 236 12, 007 1,485,258 | 2030/10/31
BONOS Y OBLIG DEL ESTADO 2.35 2,074 2, 480 306,762 | 2033/7 /30
BONOS Y OBLIG DEL ESTADO 2.7 640 839 103,780 | 2048/10/31
AL — [Eff7F% | BELGIUM KINGDOM 0.8 3, 140 3, 320 410,651 | 2025/ 6 /22
BELGIUM KINGDOM 1.0 3, 200 3, 495 432,341 | 2031/6 /22
BELGIUM KINGDOM 2.25 600 857 106,024 | 2057/6 /22
WSE@ L% | ANHEUSER-BUSCH INBEV SA/ 3.7 1,679 1,997 247,030 | 2040/4/2
(AUREBEMES) | ELIA TRANSMISSION BE 0. 875 1, 100 1,116 138,040 | 2030/ 4 /28
Az —F g;%fﬁﬁ? SWEDBANK HYPOTEK AB 0. 05 2, 801 2,823 349,237 | 2025/5/28
VT z— Fﬁ%@? DNB BOLIGKREDITT AS 0. 625 3, 255 3,382 418,374 | 2025/6/19
F—ANUT | Ef&GEA | REPUBLIC OF AUSTRIA 0.5 7, 400 7,770 961,071 | 2029/ 2 /20
REPUBLIC OF AUSTRIA — 5, 186 5,193 642,444 | 2030/ 2 /20
Vv TV | @S | CK HUTCHISON GROUP 1.125 1,317 1,305 161,462 | 2028/10/17
(BDREEMEE) | LOGICOR FINANCING SARL 1. 625 1,243 1,227 151,777 | 2027/ 7/15
NESTLE FINANCE INTL LTD 1.5 647 711 87,958 | 2030/4/1
74v7 v R | [EMEFES | FINNISH GOVERNMENT 0.75 1,830 1,975 244,336 | 2031/4/15
Fow—7 | W@tk S | NYKREDIT REALKREDIT AS 0.125 1,861 1,795 222,125 | 2024/ 7 /10
(BOREENES) | NYKREDIT REALKREDIT AS 0. 625 1,221 1,198 148,301 | 2025/1/17
TANT R | EfEGES: | IRISH TSY 0.2% 0.2 5, 550 5,632 696, 712 | 2027/5/15
IRISH TSY 0. 4% 2035 0.4 3, 440 3,372 417,191 | 2035/5/15
jﬁ@fﬂf@% ABBOTT IRELAND FINANCING 0. 875 1,636 1,673 207,000 | 2023/9/27
[i%) | SILVERBACK FINANCE DAC 3.1261 2,493 2, 543 314,545 | 2037/2/25
XUy [Ef#zF% | HELLENIC REPUBLIC 3.45 483 532 65,925 | 2024/4/2
HELLENIC REPUBLIC 2.0 3, 800 4,030 498,534 | 2027/4 /22
HELLENIC REPUBLIC 3.875 1,620 1,957 242,153 | 2029/3/12
*7a A [Ef&FE% | REPUBLIC OF CYPRUS 1.5 650 676 83,714 | 2027/4/16
AV N AV | [EEFES: | OBRIGACOES DO TESOURO 0.7 4,710 4,857 600,878 | 2027/10/15
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AV R AV | [EMEFES: | OBRIGACOES DO TESOURO 0. 475 1,290 1,281 158,552 | 2030/10/18

OBRIGACOES DO TESOURO 4.1 460 716 88,634 | 2045/2/15

?g;%gg%‘@ CAIXA GERAL DE DEPOSITOS 1.25 900 873 108,073 | 2024/11/25

Aw %7 | [EEFES | SLOVAKTA GOVERNMENT BOND 1.0 640 695 86,018 | 2032/5/14

Zu~_=7 | [E#FF% |REPUBLIKA SLOVENIJA 0. 275 816 810 100,278 | 2030/1 /14

TAYT W@ S | AT&T INC 3.55 131 157 19,464 | 2032/12/17

(EOREEMER) | AT&T INC 3.375 636 755 93,405 | 2034/3/15

AT&T INC 3.15 1,875 2,115 261,724 | 2036/9/4

BALL CORP 1.5 901 884 109,353 | 2027/3/15

BANK OF AMERICA CORP 1. 662 1,893 2,018 249,669 | 2028/4 /25

BANK OF AMERICA CORP 3.648 1,493 1,799 222,613 | 2029/ 3/31

COMCAST CORP 1.25 1,703 1,654 204, 647 | 2040/ 2 /20

DANAHER CORP 2.5 718 825 102,084 | 2030/ 3/30

DOW CHEMICAL CO/THE 1.125 339 304 37,704 | 2032/3/15

FIDELITY NATL INFO SERV 0.75 1,109 1,123 139,010 | 2023/5/21

FIDELITY NATL INFO SERV 0. 625 826 829 102,539 | 2025/12/ 3

FIDELITY NATL INFO SERV 1.0 794 800 98,968 | 2028/12/ 3

GOLDMAN SACHS GROUP INC 3.375 2, 620 2,939 363,604 | 2025/3/27

JPMORGAN CHASE & CO 0. 389 1,965 1,931 238,858 | 2028/ 2/24

JPMORGAN CHASE & CO 1.001 520 526 65,135 | 2031/7 /25

PHILIP MORRIS INTL INC 1.45 1,085 984 121,746 | 2039/8/1

THERMO FISHER SCIENTIFIC 1.875 420 405 50,114 | 2049/10/ 1

UNITED PARCEL SERVICE 0.21 3, 120 3, 120 386,032 | 2020/ 7/15

VERIZON COMMUNICATIONS 1.3 4,972 5, 150 637,104 | 2033/5/18

ZIMMER BIOMET HOLDINGS 2.425 850 894 110,587 | 2026/12/13

ES[E L H5ERMEE % | ASTAN DEVELOPMENT BANK 1.4 3, 600 4,258 526,726 | 2037/2/6

(K< 4RfE) | EUROPEAN INVESTMENT BANK 1.125 4, 290 4,903 606,483 | 2033/4 /13

A=A +7YT fﬁ;%ﬁﬁ@ COMMONWEALTH BANK AUST 0.375 5,770 5, 863 725,280 | 2024/4 /11

D% ks gﬁﬁﬁﬁ TEMASEK FINANCIAL I LTD 0.5 1,065 1,036 128,199 | 2031/11/20

AV Rxv7 | EMERES | REPUBLIC OF INDONESIA 1.4 1, 400 1,286 159,087 | 2031/10/30

AF¥va [Ef#zFE% | UNITED MEXICAN STATES 3.375 1,100 1,184 146,483 | 2031/2/23

UNITED MEXICAN STATES 2.875 300 288 35,667 | 2039/4/8

FU [Ef&zFE% | REPUBLIC OF CHILE 0.83 1,900 1,889 233,676 | 2031/7/2

Frwya EfEzE% | KINGDOM OF MOROCCO 1.5 2,392 2,171 268,587 | 2031/11/27

NS [Ef&7iE%: | CHINA GOVT INTL BOND 0.125 1,548 1,530 189,332 | 2026/11/12

EReL 1 :‘f;ﬁifﬂﬁlﬁ XLIT LTD 3.25 1, 550 1, 657 205,005 | 2047/ 6 /29
SURBEARS)

N—<=7 | EfFES | ROMANIA 3.624 850 906 112,128 | 2030/ 5 /26

ROMANTA 3.375 465 454 56,272 | 2050/1 /28

a7 F7 | EEFES | CROATIA 2.75 1, 200 1, 346 166,536 | 2030/ 1 /27

TA A7V R | EffFE% | REPUBLIC OF ICELAND 0.1 1, 600 1,599 197,894 | 2024/ 6 /20

FRET Ef&ZE% | REPUBLIC OF LATVIA 1.125 540 581 71,882 | 2028/5/30

/h it 45, 329, 338

— 54
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BOE | EER | iwnen | mewgiem | o
Fxa % | FTFzaart | FTFzaart TH
| EfizF% [ CZECH REPUBLIC 0.95 84, 000 84, 184 391,459 | 2030/5/15
/I i 391, 459
=V T—7 TFr—7
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1604 (202042 H 7 H) 10, 166 6 0.7 132. 83 0.5 91.9 36. 4 1, 662
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(A) FEHEANEE A a7 A 355 A 548 A 597 A 352 A 516
SCEAFILE. A 417 A 355 A 548 A 597 A 352 A 516
(B) HfiFE#TEELE 19, 416,721 13, 836, 663 4,566,779 3,731,887 24,947,090 A 13,936, 800
e 28, 340, 245 70,192, 343 78,577, 820 61,209, 398 54,997, 114 35, 149, 756
TEEH A 8,923,524 A 56,355, 680 A 74,011,041 A 57,477,511 A 30,050, 024 A 49,086, 556
(C) 1EFt3REN=E A 671,710 A 174, 635 A 817,520 A 822,751 A 936, 588 A 809, 236
D) HHEHEE(A+B+C) 18, 738, 594 13,061, 673 3,748,711 2,908,533 24,010, 150 A 14,746,552
(B) mIfARgHBERS 84,519, 064 101, 682, 957 112,141,042 114,323, 833 115, 210, 986 137,199, 366
(F) BmEEEEES A 75,188,220 A 73,478,765 A 70,559,527 A 67,887,507 A 66,153,847 A 65,756, 744
(Fic, 24 % AH 24 %5) (350,972,127) | ( 379,218,195) | ( 414,572,559) | ( 446,077,816) | ( 456,085,338) | ( 457,182, 162)
(FEEHE AR FH 1 %5) (426, 160, 347) | (A452,696,960) | (A485,132,086) | (A513,965,323) | (A522,239,185) | (A522,938,906)
@ F(D+E+F) 28,069, 438 41, 265, 865 45, 330, 226 49, 344, 859 13,067, 289 56, 696, 070
H) WEHES A 1,533,114 A 1,912,989 A 1,565,920 A 1,486,827 A 1,677,130 A 1,343,184
REFBEEE (G+H) 26,536, 324 39, 352, 876 43,764, 306 47,858, 032 71,390, 159 55, 352, 886
BIME R4 A 75,188,220 A 73,478,765 A 70,559, 527 A 67,887,507 A 66,153,847 A 65,756, 744
(Fic, 24 % AH 24 %5) (' 350,985,937) | ( 379,351,568) | ( 414,746,329) | ( 446,205,300) | ( 456,108,088) | ( 457,189, 641)
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Sy B YEG R ST 4 153,701, 071 154, 778, 417 155, 020, 640 156,017, 838 156,974, 244 157,492, 377
HEEHE S 4 A 51,976,527 A 41,946,776 A 40,696, 807 A 40,272,299 A 19,430,238 A 36,382, 747
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[Ei7E% | AUSTRALTIAN GOVERNMENT 2.75 150 176 13,488 | 2035/6 /21
AUSTRALIAN GOVERNMENT 3.75 1,515 1,997 152,697 | 2037/4 /21
AUSTRALIAN GOVERNMENT 3.25 2,670 3, 283 251,008 | 2039/6 /21
AUSTRALIAN GOVERNMENT 2.75 2,470 2,857 218,454 | 2041/5/21
AUSTRALIAN GOVERNMENT 3.0 3,670 4,410 337,162 | 2047/3/21
M7 EFES | AUST CAPITAL TERRITORY 1.25 1,000 1,023 78,248 | 2025/5 /22
AUST CAPITAL TERRITORY 2.25 700 736 56,324 | 2029/5 /22
AUST CAPITAL TERRITORY 1.75 600 593 45,387 | 2031/10/23
HERRME S | NEW S WALES TREASURY CRP 1.0 900 914 69,913 | 2024/2/8
(Bx< 4Rf%) | NEW S WALES TREASURY CRP 5.0 750 885 67,663 | 2024/ 8 /20
NEW S WALES TREASURY CRP 3.0 1,000 1,128 86,257 | 2027/ 5/20
NEW S WALES TREASURY CRP 3.0 1,000 1,128 86,242 | 2028/ 3/20
NEW S WALES TREASURY CRP 3.0 1, 600 1,809 138,370 | 2029/4 /20
NEW S WALES TREASURY CRP 2.0 1, 500 1,543 118,001 | 2031/3 /20
NEW S WALES TREASURY CRP 2.0 550 553 42,331 2033/3/8
NORTHERN TERRITORY TREAS 4.25 500 521 39,895 | 2021/9/20
NORTHERN TERRITORY TREAS 3.5 500 572 43,744 | 2030/5/21
NORTHERN TERRITORY TREAS 2.0 500 494 37,831 | 2031/4/21
QUEENSLAND TREASURY CORP 4.75 1,510 1,815 138,789 | 2025/7 /21
QUEENSLAND TREASURY CORP 2.75 2, 660 2,941 224,872 | 2027/8/20
QUEENSLAND TREASURY CORP 3.25 1,000 1,142 87,328 | 2028/ 7 /21
QUEENSLAND TREASURY CORP 1.75 1,630 1,629 124,577 | 2031/8 /21
QUEENSLAND TREASURY CORP 1.75 560 526 40,277 | 2034/ 7 /20
SOUTH AUST GOVT FIN AUTH 3.0 860 968 74,065 | 2028/ 5 /24
SOUTH AUST GOVT FIN AUTH 1.75 700 689 52,689 | 2032/5/24
TREASURY CORP VICTORTA 2.5 2, 300 2,516 192,357 | 2029/10/22
TREASURY CORP VICTORIA 1.5 600 595 45,560 | 2030/11/20
TREASURY CORP VICTORIA 4.25 500 640 48,937 | 2032/12/20
TREASURY CORP VICTORTA 2.25 500 513 39,256 | 2034/11/20
WESTERN AUST TREAS CORP 3.0 620 700 53,541 | 2026/10/21
WESTERN AUST TREAS CORP 2.75 500 555 42,439 | 2029/7 /24
WESTERN AUST TREAS CORP 1.75 1,070 1,070 81,848 | 2031/10/22
WESTERN AUST TREAS CORP 2.0 500 493 37,746 | 2034/10/24
AAT LTD 3. 44 1,000 1,016 77,693 | 2042/10/ 6
AGL ENERGY LTD 5.0 1, 200 1,233 94,277 | 2021/11/5
APT PIPELINES LTD 7.75 1,700 1,713 130,990 | 2020/ 7 /22
AROUNDTOWN SA 4.5 200 210 16,084 | 2025/5/14
ASCIANO FINANCE LTD 5. 25 500 530 40,577 | 2025/5/19
ASCIANO FINANCE LTD 5.4 700 754 57,667 | 2027/5/12
AT&T INC 3.45 1,000 1,050 80,305 | 2023/9/19
AT&T INC 4.1 600 651 49,802 | 2026/1/19
AURTZON NETWORK PTY LTD 5.75 500 506 38,741 | 2020/10/28
AUSGRID FINANCE PTY LTD 3.75 600 643 49,168 | 2024/10/30
AUSNET SERVICES HOLDINGS 4.2 500 570 43,630 | 2028/ 8 /21
AUST & NZ BANKING GROUP 3.35 500 535 40,923 | 2023/5/9
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LS | AUST & NZ BANKING GROUP 5.0 1, 500 1,693 129,458 | 2023/8/16
(BDREEANEE) | AUST & NZ BANKING GROUP 1. 65 1, 300 1,328 101, 571 2025/1/16
AUST & NZ BANKING GROUP 2. 1131 1, 200 1, 184 90, 546 2029/ 7 /26
AUST GAS NETWORK VIC 3 P 4.5 500 523 40, 028 2021/12/17
AUSTRALIAN PRIME PROPERT 3.75 600 622 47, 587 2024/ 5 /22
Australian Personal Loan 1.29 134 134 10, 260 2028/ 1 /17
Australian Personal Loan 1. 14 700 698 53, 404 2028/ 6 /17
BANCO SANTANDER SA 1. 6968 1, 000 989 75,670 | 2024/9 /26
BANK OF MONTREAL 3.2 1, 600 1,701 130,064 | 2023/9/7
BANK OF MONTREAL 2.1 1, 300 1,314 100,476 | 2024/ 7 /17
BARCLAYS PLC 4.327 500 527 40,313 | 2023/6/15
BPCE SA 1.2131 1, 100 1, 097 83,884 | 2023/4/26
BPCE SA 1.613 1, 100 1, 085 82,954 | 2024/9/11
BRISBANE AIRPORT CORP LT 3.9 500 524 40,093 | 2025/4 /24
CNH CAPITAL AUS PTY LTD 2.1 500 500 38,242 | 2022/12/12
COLES GROUP TREASURY 2.2 500 504 38, 561 2026/11/ 6
COMMONWEALTH BANK AUST 3.2 1, 400 1,503 114,909 | 2023/8/16
COMMONWEALTH BANK AUST 2.75 600 606 46,375 | 2026/6/3
CREDIT SUISSE/SYDNEY 1. 245 800 804 61, 533 2023/ 5 /26
ConQuest Trust 1.39 267 265 20, 285 2047/ 6 /15
DBNGP FINANCE CO PTY LTD 4. 225 1, 000 1, 100 84, 102 2025/ 5 /28
DEUTSCHE BAHN FIN GMBH 3.5 1, 300 1,404 107, 370 2024/ 9 /27
DEXUS FINANCE PTY LTD 3.0 700 672 51,376 2032/2/3
DEXUS WHOLESALE PROPERTY 4. 25 1, 000 1,035 79, 168 2022/ 6 /16
DOWNER GROUP FINANCE PTY 4.5 1, 600 1,633 124, 878 2022/ 3 /11
DOWNER GROUP FINANCE PTY 3.7 500 490 37,491 2026/ 4 /29
Driver Australia 1.02 166 165 12, 685 2026/ 7 /21
ENERGY PARTNERSHIP GAS 3.642 500 539 41, 242 2024/12/11
ETSA UTILITIES FINANCE 3.5 800 855 65, 433 2024/ 8 /29
FBG FINANCE PTY LTD 3.75 1,400 1,504 114, 991 2024/9/6
FirstMac Mortgage Fundin 1. 5717 329 328 25,123 2044/12/10
FirstMac Mortgage Fundin 1. 2589 637 631 48, 249 2046/11/20
FirstMac Mortgage Fundin 1. 595 392 390 29, 846 2047/ 4/ 8
FirstMac Mortgage Fundin 1.23 233 230 17,639 | 2049/2/13
FirstMac Mortgage Fundin 1.32 2,316 2, 289 175, 030 2050/11/17
GE CAP AUSTRALIA FUNDING 5.5 500 535 40, 927 2022/8/8
GENERAL PROPERTY TRUST 3.591 1, 000 1, 050 80,284 | 2023/11/7
GPT RE LTD 3.6725 1, 000 1,063 81, 331 2024/ 9 /19
HSBC HOLDINGS PLC 3.35 700 729 55,748 | 2024/2/16
HYUNDAT CAPITAL SERVICES 3.5 800 804 61,510 | 2022/3/30
IDOL TRUST 0.92 82 82 6, 275 2045/ 6 /17
INCITEC PIVOT LTD 4.3 800 832 63, 681 2026/ 3 /18
ING BANK (AUSTRALIA) LTD 3.0 1, 600 1,696 129, 730 2023/9/7
ING GROEP NV 1. 65 1, 000 997 76, 226 2022/12/ 5
INTEL CORP 4.0 600 644 49,244 | 2022/12/ 1
JOHN DEERE FINANCIAL LTD 1.75 600 603 46, 172 2024/10/ 4
JPMORGAN CHASE & CO 1. 2268 1, 100 1,091 83,472 | 2024/11/22
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W@ % | KOREA SOUTHERN POWER 1. 0802 500 493 37,721 | 2024/10/30
(4BBEEMEE) | LONSDALE FINANCE PTY LTD 3.9 800 857 65,519 | 2025/10/15
LONSDALE FINANCE PTY LTD 2. 45 500 491 37,561 | 2026/11/20
Liberty Funding Pty Limi 1.4717 585 581 44,484 | 2051/6/10
MACQUARIE BANK LTD 1.7 600 608 46,549 | 2025/ 2/12
MACQUARIE BANK LTD 3.0016 750 761 58,231 | 2030/5/28
MACQUARIE UNIVERSITY 3.5 500 556 42,570 | 2028/9/7
MACQUARIE UNIVERSITY 2.25 500 501 38,371 | 2030/ 5/22
MEDALLION TRU 2016-1 AIA 1.49 373 378 28,901 | 2048/ 2/18
Medallion Trust 0. 9202 513 511 39,102 | 2046/10/26
Medallion Trust 1. 2009 485 486 37,207 | 2049/ 4 /23
Mortgage House Capital M 1.44 601 597 45,696 | 2050/11/12
NATIONAL AUSTRALIA BANK 3.0 1, 300 1,376 105,256 | 2023/2/10
NATIONAL AUSTRALIA BANK 3.0 500 530 40,585 | 2023/ 3/16
NATIONAL AUSTRALIA BANK 2.9 1, 400 1,499 114,618 | 2024/ 2 /26
NATIONAL AUSTRALIA BANK 2. 8629 500 505 38,611 | 2026/9/21
NATIONAL AUSTRALIA BANK 2.2478 1, 300 1,289 98,562 | 2029/ 5/17
NATIONAL AUSTRALIA BANK 2.1178 600 581 44,492 | 2031/11/18
NEXTERA ENERGY CAPITAL 2.2 600 582 44,525 | 2026/12/ 2
NISSAN FIN SERVICES AU 3.0 500 501 38,355 | 2021/3/22
National RMBS Trust 1. 3589 602 606 46,351 | 2047/12/20
National RMBS Trust 0. 9409 423 420 32,143 | 2049/8/24
OPTUS FINANCE PTY LTD 3.25 500 520 39,776 | 2022/ 8/23
OPTUS FINANCE PTY LTD 3.25 500 526 40,258 | 2023/9/6
PACCAR FINANCIAL PTY LTD 3.0 600 620 47,463 | 2022/ 9/13
PACCAR FINANCIAL PTY LTD 2.1 500 505 38,668 | 2023/6/13
PLACES FOR PEOPLE TREAS 4.0 900 919 70,323 | 2022/8 /22
PUMA 1.06 727 724 55,362 | 2048/12/19
QANTAS AIRWAYS LTD 7.5 2, 000 2,047 156,523 | 2021/6 /11
QANTAS AIRWAYS LTD 2.95 500 403 30,819 | 2029/11/27
QIC SHOPPING CENTRE FUND 3.75 1,000 1,004 76,782 | 2021/ 2 /24
RABOBANK NEDERLAND/AU 1. 2529 500 501 38,350 | 2022/ 9/22
RABOBANK NEDERLAND/AU 3.25 1,100 1,159 88,633 | 2023/1/25
Resimac 1.2917 421 420 32,121 | 2048/ 9/11
Resimac 1.29 481 479 36,681 | 2049/1/15
Resimac 1. 2417 859 855 65,432 | 2051/2/10
SCENTRE MGMT LTD 4.5 1, 200 1,233 94,299 | 2021/9/8
SGSP AUSTRALIA ASSETS 3.75 500 541 41,381 | 2024/9/27
SHOPPING CTR AU PRPTY RT 3.9 1,000 1,048 80,173 | 2024/6/7
SMART Trust 0.97 136 136 10,440 | 2025/8 /14
STOCKLAND TRUST 4.5 750 781 59,772 | 2022/11/23
SUMITOMO MITSUL FINL GRP 1.6617 1,000 1,000 76,455 | 2022/ 3/29
SUMITOMO MITSUI FINL GRP 3.604 700 733 56,113 | 2023/3/7
SUMITOMO MITSUI FINL GRP 1.39 1, 300 1,274 97,438 | 2024/10/16
SUMITOMO MITSUI SYD 0.7578 500 498 38,092 | 2022/8/18
SUMITOMO MITSUI SYD 1.25 900 900 68,871 | 2025/6/5
SUNCORP GROUP LTD 2.25 500 489 37,417 | 2028/12/5
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L@ | SUNCORP-METWAY LTD 3.0 1, 600 1,698 129,868 | 2023/9/13
(ALAEEAES) | SUNCORP-METWAY LTD 0.8783 600 597 45,647 | 2024/ 7 /30
TORONTO-DOMINION BANK 2.05 2, 300 2, 334 178,498 | 2024/7 /10
TORONTO-DOMINION BANK 1.1752 500 494 37,818 | 2024/ 7 /10

TORR 2016-1 A 1.42 328 328 25,127 | 2048/2/18

TORRENS TRUST 1.01 290 287 21,956 | 2046/8/14

TOYOTA FINANCE AUSTRALIA 3.1 500 516 39,471 | 2022/ 5/19

TOYOTA FINANCE AUSTRALIA 1.3 500 496 37,966 | 2023/ 2/17

TRANSPOWER NEW ZEALAND L 5.75 900 1,019 77,928 | 2023/8/28

Torrens Trust 1.1217 677 672 51,447 | 2050/12/9

Torrens Trust 1.14 1,057 1,019 77,923 | 2051/5/15

UBS AG AUSTRALIA 1.4533 1, 300 1,298 99,255 | 2023/3/8

UNITED ENERGY DISTRIBUTI 3.5 800 840 64,240 | 2023/ 9/12

UNITED ENERGY DISTRIBUTI 3.85 1,000 1,086 83,099 | 2024/10/23

VERIZON COMMUNICATIONS 3.5 1, 600 1,683 128,676 | 2023/2/17

VERIZON COMMUNICATIONS 4.5 500 572 43,732 | 2027/8/17

VICTORIA POWER NETWORKS 0. 4343 900 887 67,811 | 2022/1/17

VOLKSWAGEN FIN SERV AUST 3.25 600 603 46,168 | 2021/4/13

VOLKSWAGEN FIN SERV AUST 3.5 700 718 54,938 | 2022/9/14

VOLKSWAGEN FIN SERV AUST 3.1 1,000 1,018 77,883 | 2023/4 /17

VOLKSWAGEN FIN SERV AUST 2.4 500 503 38,507 | 2024/ 8/28

WELLS FARGO & COMPANY 3.0 1, 200 1,224 93,593 | 2021/ 7 /27

WESTPAC BANKING CORP 2.75 700 731 55,943 | 2022/8/31

WESTPAC BANKING CORP 3.25 600 647 49,516 | 2023/11/16

WESTPAC BANKING CORP 5.25 1,400 1,602 122,538 | 2023/11/21

WESTPAC BANKING CORP 3.0 1, 500 1,614 123,421 | 2024/ 4 /24

WESTPAC BANKING CORP 3. 6665 200 201 15,429 | 2026/3/10

WESTPAC BANKING CORP 4. 334 500 519 39,750 | 2029/ 8/16

WESTPAC BANKING CORP 2. 0808 1,800 1,781 136,178 | 2029/ 8 /27

WOOLWORTHS GROUP LTD 1.85 800 800 61,203 | 2025/5 /20

WOOLWORTHS GROUP LTD 2.8 500 499 38,211 | 2030/ 5/20

WSO FINANCE PTY LTD 4.5 600 667 51,021 | 2027/3/31

Westpac Securitisation T 1.17 776 775 59, 289 2050/ 8 /18

Zip Master Trust 1.8917 700 700 53,574 | 2029/9/10
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KN E PE B A
20194F12 A 31 H BIAE
(—n)
i i K24l FFAMmAE BEHE (%)
ZF—ANT
RErfE% (ABS)
EUR 100,000 FACT 2018-1 A FRN 20/11/25 72,210 0.02
72,210 0.02
E3liy
EUR 1,768,000 REP OF AUSTRIA 0.5000% 20/04/27 1,857,159 0.57
EUR 279,000 REP OF AUSTRIA 4.15% 15/03/37 458,290 0.14
EUR 131,000 REP OF AUSTRIA 3.8000% 26/01/62 276,246 0.08
EUR 207,000 REP OF AUSTRIA 1.5000% 20/02/47 255,362 0.08
2,847,057 0.87
HiEtE (EESMIK)
EUR 497,000 REP OF AUSTRI 2.1000% 20/09/2117 EMTN 805,101 0.25
EUR 500,000 RAIFFEISEN BK 0.2500% 05/07/21 EMTN 502,700 0.15
EUR 300,000 UNICREDIT BK 0.6250% 20/03/29 EMTN 312,600 0.09
EUR 300,000 ERSTE GROUP 0.0100% 11/09/29 EMTN 295211 0.09
1,915,612 0.58
F—ARN) T E 4,834,879 1.47
Y%
EfE
EUR 705,000 BELGIAN 1.7000% 22/06/50 88 862,060 0.26
EUR 132,000 BELGIAN 0344 1.4500% 22/06/37 84 152,632 0.05
EUR 29,025 BELGIUM KINGDOM 1.6% 22/06/47 78 34,927 0.01
1,049,619 0.32
T iEHE (HEEHE)
EUR 1,400,000 ARGENTA SPBNK 1.0000% 06/02/24 1,439,690 0.44
EUR 237,000 ANHEUSER BUSCH 2% 17/03/28 EMTN 265,961 0.08
EUR 200,000 KBC BANK NV 2% 31/01/23 REGS 214,060 0.06
EUR 200,000 BELFIUS BANK 1.0000% 12/06/28 EMTN 214,060 0.06
EUR 200,000 BNP PARIBAS FORTIS 0% 24/10/23 EMTN 201,334 0.06
EUR 110,000 AB INBEV SA/N 1.1250% 01/07/27 EMTN 115,753 0.04
GBP 36,000 ANHEUSER BUSCH IN 1.75% 07/03/25 EM 42,826 0.01
EUR 30,000 ANHEUSER-BUSCH 1.5% 17/03/25 EMTN 32,175 0.01
2,525,859 0.76
L —Et 3,575,478 1.08
HFrE
T EHE (HEEHE)
EUR 1,249,000 CAN IMPERIAL 0.2500% 24/01/23 EMTN 1,265,924 0.38
EUR 710,000 CPPIB CAPITAL 0.8750% 06/02/29 EMTN 754,680 0.23
EUR 704,000 CPPIB CAPITAL 0.3750% 20/06/24 REGS 719,988 0.22
2,740,592 0.83
T H 5 2,740,592 0.83
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HE i Eat FFAMAE B (%)
E A=
EfE
EUR 329,000 REP OF CYPRUS 3.75% 26/07/23 EMTN 372,790 0.12
EUR 128,000 REP OF CYPRUS 3.875% 06/05/22 EMTN 139,795 0.04
512,585 0.16
X7 aRiE 512,585 0.16
Fxz
EfE
CZK 67,980,000 CZECH REPUBLIC 4.7000% 12/09/22 52 2,905,175 0.88
2,905,175 0.88
T EHE (HEEHE)
EUR 400,000  UNICREDIT BK CZ 0.625% 30/04/20 EMT 400,640 0.12
400,640 0.12
F ozt 3,305,815 1.00
Fe—7
EfE
DKK 3,740,670  KINGDOM OF DENMARK 4.5% 15/11/39 943,309 0.29
DKK 6,178,075  KINGDOM OF DENMARK 1.75% 15/11/25 935,804 0.28
1,879,113 0.57
HiEtE (EESMIK)
DKK 14,300,000 NYKREDIT 0.5000% 01/10/50 01E/ 1,807,273 0.55
DKK 12,352,074  NYKREDIT 1.0000% 01/10/50 CCE 1,630,048 0.49
DKK 7,915,921  REALKREDIT DANMARK 2% 01/10/47 23S 1,100,585 0.33
DKK 5,892,917  NORDEA KREDIT 1.0000% 01/10/50 777,899 0.24
DKK 5,900,000 NORDEA KREDIT 0.5000% 01/10/50 CC2 746,053 0.23
EUR 500,000 DANSKE BANK A 0.2500% 28/11/22 EMTM 501,500 0.15
EUR 100,000 KOMMUNEKREDIT 0.875% 03/11/36 EMTM 105,383 0.03
DKK 1 NYKREDIT 1.5000% 01/10/50 01/E 0 0.00
DKK 1  NORDEA KREDIT 1.5000% 01/10/50 CC2 0 0.00
6,668,741 2.02
Frw—rE 8,547,854 2.59
TATUR
Elisy
EUR 1,424,000  FINNISH GVT 1.375% 15/04/47 30Y 1,745,718 0.52
EUR 879,000  FINNISH GOV'T 0.5000% 15/09/27 923,156 0.28
EUR 579,000  FINNISH GVT 0.875% 15/09/25 618,601 0.19
EUR 462,000  FINNISH GOV'T 0.5000% 15/09/28 485,146 0.15
3,772,621 1.14
HiEtE (EESMIRK)
EUR 875,000 OP CORPORATE 0.3750% 29/08/23 EMTN 884,844 0.28
EUR 552,000 OP MORTGAGE B 0.6250% 15/02/29 EMTN 575,449 0.17
EUR 300,000 AKTIA BANK 0.3750% 05/03/26 EMTN 307,470 0.09
1,767,763 0.54
T4 T URE 5,540,384 1.68
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W Ko fzdik] AR BEL R (%)
TR
KeprfE% (ABS)
EUR 100,000  CAR 2018-FIV A FRN 21/10/29 83,320 0.03
83,320 0.03
EE&FIE
EUR 900,000  BNP PARIBAS FRN 15/07/25 EMTN 902,610 0.27
EUR 600,000 SUEZ ENVIRON FRN 30/03/68 622,596 0.19
EUR 300,000 SUEZ FRN 12/09/68 299,340 0.09
EUR 200,000  BNP PARIBAS FRN 25/11/66 226,160 0.07
EUR 100,000  CREDIT AGRIC ASSR FRN 27/09/48 122,940 0.04
2,173,646 0.66
ESli=y
EUR 3,075,000  FRANCE GVT 2% 25/05/48 4,009,801 1.21
EUR 2,615,774  FRANCE GVT 1.75% 25/06/39 3,201,550 0.96
EUR 2,210,000  FRANCE O.A.T. 1.5000% 25/05/50 2,585,037 0.78
EUR 1,611,150  FRANCE OAT 0.1% 01/03/28  OATi CPI 1,835,667 0.56
EUR 1,417,251 FRANCE O.A.T. 1.2500% 25/05/34 1,601,896 0.49
EUR 778,000 FRANCE OAT 4% 25/04/60 1,572,338 0.48
EUR 969,923  FRANCE OAT 0.5% 25/05/26 1,017,141 031
EUR 361,000 FRANCE O.A.T. 4.0000% 25/04/55 698,184 0.21
EUR 343,745  FRANCE OAT 4.75% 25/04/35 569,173 0.17
EUR 248,000 FRANCE GVT 1.75% 25/05/66 315,803 0.10
EUR 192,000 FRANCE OAT 2.75% 25/10/27 235,526 0.07
17,642,116 5.34
Tt (BEEFIE)
GBP 3,100,000 DEXIA CRED LO 1.6250% 08/12/23 EMTN 3,702,356 1.11
GBP 2,600,000 DEXIA CRED LO 1.1250% 15/06/22 EMTN 3,056,783 0.93
EUR 1,600,000  CAISSE CENT I 0.1250% 26/10/22 EMTN 1,619,680 0.49
EUR 1,300,000 AGENCE FRANCA 1.0000% 31/01/28 EMTN 1,386,840 0.42
GBP 1,100,000  BANQ FED CRD 0.8750% 08/06/20 EMTN 1,287,714 0.39
EUR 1,000,000 CRD MUTUEL AR 1.3750% 17/01/25 EMTN 1,055,600 0.32
EUR 1,000,000 SOCIETE GENERALE SFH 0.5% 02/06/25 1,032,650 0.31
EUR 1,000,000  TOTAL CAP INT 0.6960% 31/05/28 EMTN 1,031,100 0.31
EUR 800,000  CAPGEMINI SE 2.5000% 01/07/23 861,520 0.26
EUR 800,000  CRED MUTUEL- 0.2500% 30/04/24 EMTN 812,480 0.25
EUR 700,000  BPCE 1.0000% 15/07/24 726,320 0.22
EUR 700,000  CAISSE FRAN FIN 0.375% 11/05/24 717,593 0.22
EUR 700,000 BANQ FED CRD 0.7500% 15/06/23 EMTN 715,680 0.22
EUR 700,000 BANQ FED CRD 0.1250% 05/02/24 EMTN 699,510 0.21
EUR 600,000 AGENCE FRANCA 0.3750% 30/04/24 EMTN 613,680 0.19
EUR 600,000  BPCE 0.6250% 26/09/23 EMTN 609,420 0.18
EUR 600,000  CREDIT AGRICO 0.0100% 13/09/28 EMTN 591,382 0.18
EUR 600,000  ENGIE 0.0000% 04/03/27 EMTN 589,380 0.18
EUR 500,000 SOCIETE GENER 0.5000% 28/01/26 EMTN 515,200 0.16
EUR 500,000 BANQ FED CRD 0.7500% 08/06/26 EMTN 513,350 0.16
EUR 500,000 RTE RESEAU DE 0.0000% 09/09/27 EMTN 486,165 0.15
EUR 400,000  CIE DE ST GOB 1.1250% 23/03/26 EMTN 415,880 0.13
EUR 400,000 SOCIETE GENER 1.2500% 15/02/24 EMTN 412,760 0.13
EUR 400,000  BNP PARIBAS 1.6250% 02/07/31 EMTN 408,400 0.12
EUR 400,000 BANQ FED CRD 0.5000% 16/11/22 EMTN 405,720 0.12
EUR 300,000 SANOFI 0.8750% 21/03/29 EMTN 315,540 0.10
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HE i Eat FFAMAE B (%)
EUR 300,000 CIE FIN FONCIER 0.7500% 29/05/26 315,076 0.10
EUR 300,000 VEOLIA ENVRNM 0.8920% 14/01/24 EMTN 308,460 0.09
EUR 300,000 BPCE SFH 0.3750% 21/02/24 EMTN 307,111 0.09
EUR 300,000 DANONE SA 0.167% 03/11/20 EMTN 300,810 0.09
EUR 300,000 AIR LIQUIDE FIN 0.125% 13/06/20 EMT 300,450 0.09
EUR 300,000  UNIBAIL-RODAM 1.7500% 01/07/49 EMTN 299,646 0.09
EUR 300,000 ORANGE 1.3750% 04/09/49 EMTN 275,453 0.08
EUR 200,000 BANQUE FED CRED 1.625% 19/01/26 EMT 215,420 0.07
EUR 200,000  CAISSE FRAN FIN 0.625% 26/1/23 12 205,502 0.06
EUR 200,000 CIE DE ST GOBAIN 0.6250% 15/03/24 203,560 0.06
EUR 200,000 BPCE SA 0.375% 05/10/23 EMTN 202,140 0.06
EUR 200,000  ENGIE 1.2500% 24/10/41 199,640 0.06
EUR 200,000  BPCE 0.1250% 04/12/24 199,410 0.06
EUR 189,000 CREDIT AGRICOLE 0.625% 11/09/23 EMT 195,039 0.06
GBP 100,000  EDF 5.5% 17/10/41 EMTN 171,820 0.05
EUR 145,000  BNP PARIBAS 1.5000% 25/05/28 EMTN 157,688 0.05
EUR 100,000  ENGIE SA 0.875% 27/03/24 EMTN 103,643 0.03
EUR 100,000 BPCE SFH - SOC DE FI 0.5% 11/10/22 102,180 0.03
EUR 100,000 CREDIT AGRIC LDN 0.875% 19/01/22 EM 101,930 0.03
EUR 100,000 CRED AG HOME LOAN 0.25% 23/02/24 EM 101,892 0.03
EUR 100,000 CAPGEMINI SA 1.75% 01/07/20 100,480 0.03
EUR 100,000  CIE ST GOBAIN 0% 27/03/20 EMTN 100,040 0.03
29,050,093 8.80
7T AR 48,949,175 14.83
KA
EEHSFIE
EUR 200,000 MUNICH RE FRN 26/05/49 234,140 0.07
234,140 0.07
E&
EUR 1,853,000 NIEDERSACHSEN 0.1250% 08/04/27 887 1,878,537 0.56
EUR 1,505,000 LAND HESSEN 0.0000% 25/04/25 1901 1,520,201 0.46
EUR 1,488,000 NIEDERSACHSEN 0.1250% 07/03/25 1,512,701 0.46
EUR 995,000 NORDRHEIN-WEST 0.8000% 30/07/49 1,011,903 0.31
EUR 530,000 BUNDES DEUTSCH 2.5% 04/07/44 824,298 0.25
EUR 775,000 GEM DT LAENDER 0.6250% 13/02/29 56 815,295 0.25
EUR 476,611  BUNDES DEUTSCH 4% 04/01/37 05 801,307 0.24
EUR 320,000 DEUTSCHLAND R 4.2500% 04/07/39 2007 579,488 0.18
EUR 519,000 LAND BERLIN 0.6250% 15/07/39 524,678 0.16
EUR 500,000 BUNDESREP DEUTSCHLAND 0.25% 15/2/27 524,240 0.16
EUR 230,182  BUNDES DEUTSCH 3.25% 04/07/42 389,600 0.12
10,382,248 3.15
HiEtE (EESMIRK)
EUR 3,155,000 KFW 0.7500% 15/01/29 EMTN 3,369,855 1.03
EUR 1,767,000  KFW 0.0000% 30/09/26 EMTN 1,784,405 0.55
EUR 1,510,000 RENTENBANK 0.0000% 27/11/29 EMTN 1,498,071 0.45
EUR 1,100,000 FMS WERTMANAG 0.375% 29/04/30 EMTN 1,133,770 0.34
EUR 1,113,000 KFW 0.1250% 07/06/23 1,132,255 0.34
EUR 765,000 NRW.BANK 0.6250% 02/02/29 EMTN 804,168 0.24
EUR 800,000 DZ HYP AG 0.0100% 15/01/27 EMTN 802,368 0.24
EUR 600,000 VOLKSWAGEN BA 1.2500% 10/06/24 EMTN 617,064 0.19
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EUR 592,000 VOLKSWAGEN FI 1.5000% 01/10/24 EMTN 614,259 0.19
EUR 592,000 LB BADEN-WUER 0.0100% 18/09/28 EMTN 588,389 0.18
EUR 500,000 DT PFANDBRIEF 0.5000% 22/05/24 EMTN 513,470 0.16
EUR 500,000 DT PFANDBRIEF 0.1250% 05/09/24 EMTN 493,305 0.15
EUR 390,000 DZ HYP AG 0.8750% 30/01/29 EMTN 417,417 0.13
EUR 397,000 NRW.BANK 0.3750% 16/05/29 EMTN 407,679 0.12
EUR 400,000 SANTAN CONS BANK 0.2500% 05/12/24 406,100 0.12
EUR 334,000 COMMERZBANK AG 0.125% 23/02/23 EMTN 338,108 0.10
EUR 300,000 DEUTSCH BAHN 1.3750% 28/03/31 EMTN 328,650 0.10
EUR 300,000 DEUTSCH BAHN 1.1250% 18/12/28 EMTN 324,141 0.10
EUR 300,000 DT PFANDBRIEF 0.7500% 07/02/23 EMTN 304,062 0.09
EUR 300,000 MERCK FIN SER 0.8750% 05/07/31 EMTN 302,880 0.09
EUR 296,000 VOLKSWAGEN FI 0.8750% 12/04/23 EMTN 300,233 0.09
EUR 275,000 DZ HYP AG 0.8750% 17/04/34 EMTN 293,618 0.09
EUR 223,000 COMMERZBANK AG 0.125% 15/12/26 eMTN 225,565 0.07
EUR 215,000 VOLKSWAGEN LE 1.3750% 20/01/25 EMTN 222,206 0.07
EUR 200,000 ING-DIBA AG 0.25% 16/11/26 EMTN 204,260 0.06
EUR 200,000 WL BANK 0.1000% 31/08/26 EMTN 202,260 0.06
EUR 158,000 DEUTSCHE TELE 1.7500% 25/03/31 EMTN 172,568 0.05
EUR 154,000 DEUTSCHE TELE 2.2500% 29/03/39 EMTN 169,631 0.05
EUR 116,000 KFW 0.625% 22/02/27 EMTN 122,136 0.04
EUR 113,000 KFW 0.375% 15/03/23 115,756 0.04
EUR 113,000 KFW 0.1250% 04/10/24 GMTN 115,158 0.03
EUR 100,000 EUROGRID GMBH 3.875% 22/10/20 EMTN 103,280 0.03
EUR 100,000 HAMBURG COM B 0.5000% 23/05/22 EMTN 100,478 0.03
EUR 45,000 KFW 0.0000% 02/04/24 EMTN 45,617 0.01
EUR 16,000 LAND NORDRHEIN 0.625% 17/11/23 1387 16,578 0.01
18,589,760 5.64
RAvEE 29,206,148 3.86
TANVGUR
RBR{E# (CMBS)
GBP 100,000 TAURS 2019-UK2 A FRN 17/11/29 117,235 0.04
GBP 100,000 TAURS 2019-UK2 B FRN 17/11/29 117,168 0.04
GBP 100,000 TAURS 2019-UK2 C FRN 17/11/29 117,168 0.04
GBP 100,000 BAMSC 2018-1 A FRN 17/05/28 116,746 0.03
GBP 100,000 BAMSC 2018-1 C FRN 17/05/28 116,645 0.03
584,962 0.18
EfE
EUR 837,251  IRISH GVT 5.4% 13/03/25 1,083,403 0.32
EUR 800,000 IRISH TSY 1% 15/05/26 858,360 0.26
EUR 516,216  IRISH GOVT 1.3500% 18/03/31 581,775 0.18
EUR 338,372 IRISH GVT 3.4% 18/03/24 392,202 0.12
EUR 186,692  IRISH GOVT 1.5000% 15/05/50 216,563 0.07
EUR 50,000 IRISH GOVT 0.9000% 15/05/28 53,828 0.02
3,186,131 0.97
@R (B EEFIE)
EUR 775,000 BK IRELAND MT 0.6250% 14/03/25 EMTN 804,295 0.24
EUR 475,000 ABBOTT IL FIN 0.1000% 19/11/24 475272 0.14
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EUR 450,000 EATON CAPITAL 0.0210% 14/05/21 450,450 0.14
1,730,017 0.52
TANLTURE 5,501,110 1.67
AZYT
RepR{EH (ABS)
EUR 100,000 BRICO 2019-1 A FRN 24/07/34 100,367 0.03
EUR 100,000 AUTOF 1 B FRN 25/12/42 100,095 0.03
EUR 100,000  SUNRI 2018-1 A FRN 27/07/42 72,512 0.02
272,974 0.08
FeBRfES (CMO)
EUR 100,000  SUNRI 2017-1 Al FRN 27/04/41 1,382 0.00
1,382 0.00
EENEFIE
EUR 650,000  UNICREDIT SPA FRN 23/09/29 EMTN 643,941 0.19
EUR 475,000 UNICREDIT SPA FRN 25/06/25 EMTN 485,726 0.15
EUR 325,000 ENEL SPA FRN 24/11/81 63.5 351,729 0.11
EUR 312,000 ENEL SPA FRN 24/05/80 338,561 0.10
1,819,957 0.55
EfE
EUR 4,036,000 BTPS UL 1.3000% 15/05/28 CPI CPI 4,535,796 1.37
EUR 4,080,000 BTPS 1.45% 15/09/22 4,221,168 1.28
EUR 2,433,000 REP OF ITALY 1.65% 01/03/32 2,469,738 0.75
EUR 2,358,000 BTPS 1.4500% 15/11/24 2,456,965 0.75
EUR 1,750,000  BTPS 3.4500% 01/03/48 2,143,733 0.65
EUR 1,646,000  BTPS 2.9500% 01/09/38 1,869,902 0.57
EUR 1,660,000  BTPS UL 0.4500% 22/05/23 CPI ICPI 1,668,838 0.51
EUR 1,138,000  BTPS 3.3500% 01/03/35 1,363,165 0.41
EUR 1,355,000  BTPS 0.4000% 15/05/30 CPI CPI 1,349,685 0.41
EUR 760,000 BTPS I/L 1.2500% 15/09/32 CPI CPI 853,131 0.26
EUR 834,000 BTPS UL 0.2500% 20/11/23 CPI ICPI 832,328 0.25
EUR 449,000  BTPS 2.25% 01/09/36 472,724 0.14
EUR 346,000 BTPS 4.75% 01/09/28 447,309 0.14
EUR 337,000  BTPS 3.8500% 01/09/49 438,548 0.13
EUR 367,000 BTPS 3.75% 01/09/24 420,435 0.13
EUR 360,000 BTPS 4.5000% 01/05/23 410,328 0.12
EUR 370,000  BTPS 1.65% 23/04/20 CPI 372,022 0.11
EUR 125,000  BTPS 2.45% 01/09/33 136,513 0.04
26,462,328 3.02
@R (B EEFIE)
EUR 850,000 MONTE DEI PASCHI 0.8750% 08/10/26 850,927 0.26
EUR 675,000 CREDITO EMILI 1.1250% 17/01/24 EMTN 700,414 0.21
EUR 575,000 INTESA SANPAO 1.0000% 04/07/24 EMTN 584,566 0.18
EUR 500,000 INTESA SANPAO 0.5000% 05/03/24 DMTN 511,590 0.16
EUR 375,000 MEDIOBANCA SPA 0.5000% 01/10/26 382,388 0.12
EUR 270,000 MONTE DEI PASCHI 1.2500% 20/01/22 276,053 0.08
EUR 225,000 INTESA SANPAO 0.7500% 04/12/24 EMTN 226,426 0.07
EUR 200,000 CREDIT AGRICO 1.0000% 25/03/27 EMTN 209,958 0.06
EUR 170,000  INTESA SANPAO 0.8750% 27/06/22 EMTN 172,909 0.05
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EUR 100,000  INTESA SANPAOLO 1.125% 14/01/20 EMT 100,021 0.03
4,015,252 1.22
AZVT & 32,571,893 9.87
Tr—V—8
EEHSFIE
GBP 100,000 HSBC BANK FUNDING FRN 29/11/49 159,294 0.05
159,294 0.05
HiEtE (EESMIE)
GBP 475,000 GLENCORE FINA 3.1250% 26/03/26 EMTN 573,889 0.18
GBP 300,000 HEATHROW FD LTD 2.75% 09/08/49 EMTN 375,748 0.11
949,637 0.29
Tx—r—Ek 1,108,931 0.34
oINS
RepR{E % (ABS)
GBP 100,000  SILVA 2018-1UK A FRN 20/06/24 35,798 0.01
35,798 0.01
EEHSFIE
EUR 200,000  SWISS RE FIN FRN 30/04/50 219,740 0.07
EUR 200,000  SES FRN 02/01/68 212,060 0.06
431,800 0.13
T iEHE (HEEHE)
EUR 2,145,000  EFSF 0.75% 03/05/27 EMTN 2,273,683 0.69
EUR 1,454,000 HEIDELCEMENT 1.7500% 24/04/28 EMTN 1,539,408 0.47
EUR 1,125,000  EFSF 0.4% 31/05/26 EMTN 1,164,150 0.35
EUR 986,000  EIB 1.125% 13/04/33 EMTN 1,101,638 0.33
EUR 696,000  EFSF 0.8750% 26/07/27 EMTN 744,863 0.23
EUR 475,000  RICHEMONT INT 1.5000% 26/03/30 518,130 0.16
EUR 415,000 EURO STAB MECH 0.75% 15/03/27 EMTN 440,108 0.13
EUR 375,000 MEDTRONIC GLOBAL 0.2500% 02/07/25 376,650 0.11
EUR 250,000  EFSF 0.2% 28/04/25 0000 255,441 0.08
EUR 100,000 MEDTRONIC GLOBAL 1.7500% 02/07/49 99,023 0.03
EUR 50,000 HEIDELCEMENT 1.1250% 01/12/27 EMTN 50,970 0.02
EUR 47,000  EFSF 0.0500% 17/10/29 46,868 0.01
EUR 15,000  EFSF 1.2% 17/02/45 EMTN 17,012 0.01
8,627,944 2.62
NI TN E 9,095,542 2.76
Axa
HiEtE (EESMIRK)
EUR 960,000  UNITED MEXICA 1.7500% 17/04/28 EMTN 1,010,400 0.31
1,010,400 0.31
AxLagt 1,010,400 0.31
ZIE
EEHSFIE
EUR 800,000 RABOBANK NEDERLAND FRN 26/05/26 825,702 0.25
EUR 500,000 ING GROEP NV FRN 03/09/25 EMTN 493,500 0.15
1,319,202 0.40



NPEB/X>:3—OE 7> /KK 772 RFC/FD

HE i Eat FFAMAE B (%)
EfE
EUR 554,940 NETHERLANDS GVT 2.75% 15/01/47 911,102 0.28
EUR 54,000 NETHERLANDS GVT 0.25% 15/07/25 55,937 0.02
EUR 11,000 NETHERLANDS GVT 2% 15/07/24 12,248 0.00
979,287 0.30
HiEtE (EESMIE)
EUR 900,000 ASML HOLDING NV 3.375% 19/09/23 1,013,760 0.32
EUR 800,000 RABOBANK 2.3750% 22/05/23 EMTN 863,040 0.26
EUR 850,000 ABN AMRO BANK 0.2500% 03/12/21 EMTN 855,270 0.26
EUR 800,000 ING BANK NV 0.3750% 26/11/21 EMTN 805,304 0.24
EUR 800,000 ING BANK NV 0.0000% 08/04/22 GMTN 801,200 0.24
EUR 600,000 ABN AMRO BANK 0.8750% 15/01/24 EMTN 616,596 0.19
EUR 538,000 ABN AMRO BANK 5.0000% 09/02/22 EMTN 594,221 0.18
EUR 500,000 ABN AMRO BANK NV 1.3750% 10/01/34 567,000 0.17
EUR 550,000 BMW FINANCE N 0.0000% 24/03/23 EMTN 549,450 0.17
EUR 538,000 DAIMLER INTL 0.2500% 11/05/22 EMTN 540,206 0.16
EUR 468,000 BK NED GEMEEN 0.7500% 11/01/28 EMTN 495,378 0.15
EUR 435,000 DEUTSCHE TEL 2.7500% 24/10/24 EMTN 490,767 0.15
EUR 450,000 SHELL INTL FI 0.5000% 08/11/31 EMTN 443,700 0.13
EUR 400,000 UNILEVER NV 0.8750% 31/07/25 EMTN 418,360 0.13
EUR 400,000 DAIMLER INTL 0.6250% 06/05/27 EMTN 398,080 0.12
EUR 400,000 VONOVIA BV 1.1250% 14/09/34 EMTN 378,160 0.11
EUR 300,000 ING GROEP NV 1.0000% 20/09/23 EMTN 309,076 0.09
EUR 300,000 ING BANK NV 0.7% 16/04/20 EMTN 300,858 0.09
EUR 300,000 VOLKSBANK NV 0.0100% 16/09/24 EMTN 296,670 0.09
EUR 186,000 SCHAEFFLER FIN 3.25% 15/05/25 REGS 190,983 0.06
EUR 180,000 NEDER FINANCIER 0.125% 20/04/22 EMT 182,340 0.06
EUR 125,000 ASML HOLDING NV 1.625% 28/05/27 137,125 0.04
EUR 100,000 VOLKSWAGEN INTFN 2.6250% 16/11/27 112,197 0.03
EUR 96,000 DEUTSCHE TELEKOM 0.625% 03/04/23 EM 97,776 0.03
EUR 100,000 VONOVIA BV 1.6250% 07/10/39 EMTN 96,903 0.03
11,554,420 3.50
IR E 13,852,909 4.20
=a—U—F K
E3liy
NZD 1,416,000 NEW ZEALAND 2.5% 20/09/40 0940 CPI 1,161,081 0.35
1,161,081 0.35
T iEHE (HEEHE)
EUR 500,000 CHORUS LTD 1.125% 18/10/23 EMTN 513,979 0.16
EUR 450,000 ASB FINANCE L 0.6250% 18/10/24 EMTN 463,095 0.14
EUR 425,000 ANZ NZ INTL/L 0.5000% 17/01/24 EMTN 434,669 0.13
1,411,743 0.43
—a—U—JURE 2,572,824 0.78
Ny x—
EfE
NOK 3,713,000 NORWEGIAN GVT 1.75% 13/03/25 477 384,207 0.12
384,207 0.12
HiEtE (EESMIK)
EUR 950,000 DNB BOLIGKRED 0.6250% 19/06/25 EMTN 986,356 0.29



NPEB/X>:3—OE 7> /KK 772 RFC/FD

HE i Eat FFAMAE B (%)
EUR 750,000 DNB BANK ASA 0.6000% 25/09/23 EMTN 764,099 0.22
EUR 750,000 DNB BANK ASA 0.0500% 14/11/23 EMTN 747,750 0.23
EUR 630,000  SPAREBANKIBOK 0.5000% 30/01/25 EMTN 649,288 0.20
EUR 375,000 SBANKEN BOLIG 0.3750% 26/04/23 EMTN 381,488 0.12
EUR 350,000 TELENOR 0.0000% 25/09/23 EMTN 349,503 0.11
EUR 225,000 EIKA BOLIGKREDIT 0.5000% 28/08/25 231,683 0.07
4,110,167 1.24
SNz —it 4,494,374 1.36
R—=FF
EfE
PLN 3,715,000 POLAND GVT BOND 3.25% 25/07/25 0725 933,240 0.29
PLN 3,805,000 POLAND GVT BOND 2.25% 25/04/22 0422 904,700 0.28
EUR 275,000 REP OF POLAND 0.5% 20/12/21 EMTN 278,457 0.08
EUR 215,000 REP OF POLAND 1% 25/10/28 EMTN 230,910 0.07
2,347,307 0.72
T iEHE (HEEHE)
EUR 300,000 MBANK HIPOTEC 1.0730% 05/03/25 EMTN 311,910 0.09
311,910 0.09
R—F R 2,659,217 0.81
BAVRH IV
RErfEX (ABS)
EUR 700,000  VERSE 4 SNR 2.423% 12/02/21 210,625 0.07
EUR 200,000  VERSE 5 SEN 0.8500% 12/02/22 108,729 0.03
EUR 100,000  VERSE 7 SEN 0.7000% 12/02/24 91,249 0.03
EUR 100,000  VERSE 6 SEN 1.1000% 13/02/23 80,291 0.02
490,894 0.15
EfE
EUR 949,447  PORTUGUESE OT'S 1.9500% 15/06/29 1,087,161 0.33
EUR 355,000 OBRIGACOES DO TESO 4.1000% 15/02/45 566,509 0.17
EUR 320,075  PORTUGUESE OT'S 2.1250% 17/10/28 369,866 0.11
EUR 106,000 PORTUGUESE OT'S 4,1250% 14/04/27 135,818 0.04
2,159,354 0.65
T iEHE (HEEHE)
EUR 500,000 BANCO COMER PTG 0.75% 31/05/22 509,278 0.16
EUR 300,000 BANCO SAN TOTTA 1.2500% 26/09/27 323,662 0.10
EUR 300,000 MONTEPIO GERA 0.8750% 17/10/22 EMTN 306,870 0.09
1,139,810 0.35
IV H IV EE 3,790,058 1.15
TUHR—I
T EHE (HEEHE)
EUR 1,500,000 OVERSEA-CHINE 0.6250% 18/04/25 EMTN 1,549,350 0.47
1,549,350 0.47
VA R—VEF 1,549,350 0.47
ANFT
EiEtE (EESMIE)
EUR 100,000  ANORI 2019-SP C FRN 25/12/35 609,120 0.19
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W Ko fzdik] AR BEL R (%)
EUR 48,041 DRVES 4 A FRN 21/04/28 303,172 0.09
EUR 300,000 SLOVENSKA SPO 0.1250% 12/06/26 DMTN 300,840 0.09
1,213,132 0.37
2% T E 1,213,132 0.37
AR
KeprfE% (ABS)
EUR 100,000  ANORI 2019-SP C FRN 25/12/35 100,263 0.03
EUR 48,041 DRVES 4 A FRN 21/04/28 48,139 0.01
148,402 0.04
iy
EUR 3,866,000 BONOS Y OBLIG DEL ES 0.4% 30/04/22 3,936,169 1.20
EUR 2,183,000 SPANISH GVT 2.75% 31/10/24 2,484,097 0.76
EUR 1,939,000 SPANISH GOV'T 1.3000% 31/10/26 2,092,918 0.64
EUR 1,441,000 SPANISH GOV'T 1.4500% 30/04/29 1,582,159 0.48
EUR 1,237,000 SPANISH GOV'T 4.4000% 31/10/23 1,455,854 0.44
EUR 976,000 KINGDOM OF SPAIN 5.1500% 31/10/28 1,385,152 0.42
EUR 990,000 BONOS Y OBLIG DEL EST 2.9% 31/10/46 1,366,790 0.41
EUR 941,000 BONOS Y OBLIG DEL ES 2.35% 30/07/33 1,145,272 0.35
EUR 1,000,000 SPANISH GOV'T 1.9500% 30/04/26 1,118,600 0.34
EUR 1,000,000  FADE 0.0310% 17/06/20 1,001,730 0.30
EUR 981,000 BONOS Y OBLIG DEL ES 0.75% 30/07/21 999,345 0.30
EUR 527,000 BONOS Y OBLIG DEL ES 4.7% 30/07/41 900,221 0.27
EUR 588,000 SPANISH GOV'T 2.7000% 31/10/48 30Y 789,731 0.24
EUR 399,000 BONOS Y OBLIG DEL EST 3.45% 30/7/66 642,012 0.19
EUR 413,000 SPANISH GOV'T 0.0500% 30/01/21 415,251 0.13
EUR 231,000 SPANISH GOV'T 1.4500% 31/10/27 252,853 0.08
EUR 1,000 SPANISH GVT 4.8% 31/01/24 1,203 0.00
21,569,357 6.55
Tt (BEEFIE)
EUR 1,100,000  BANCO SABADEL 0.8750% 22/07/25 REGS 1,109,789 0.35
EUR 800,000 ABANCA CORP 0.7500% 28/05/29 833,770 0.26
EUR 600,000  ADIF ALTA VEL 1.2500% 04/05/26 EMTN 633,072 0.19
EUR 600,000 SPANISH GOV'T 0.6000% 31/10/29 610,727 0.19
EUR 600,000 BANCO BILBAO 0.3750% 15/11/26 GMTN 597,425 0.18
EUR 400,000 BANCO SANTAND 0.8750% 09/05/31 EMTN 423,520 0.13
EUR 400,000 CAJA RURAL NAVARRA 0.625% 01/12/23 410,200 0.12
EUR 400,000 SANTAN CONS F 0.3750% 27/06/24 EMTN 400,160 0.12
EUR 300,000 BANKIA SA 1% 14/03/23 310,980 0.09
EUR 300,000 SANTAN CONSUMER FIN 1.5% 12/11/20 E 304,428 0.09
EUR 300,000 BANCO SANTAND 0.3000% 04/10/26 EMTN 298,290 0.09
EUR 200,000  NORTEGAS ENER 2.0650% 28/09/27 EMTN 213,280 0.06
EUR 200,000  CAJA RURAL NAV 0.8750% 08/05/25 208,180 0.06
EUR 200,000  IBERCAJA BANCO 0.25% 18/10/23 eMTN 202,416 0.06
EUR 200,000 SANTAN CONS F 0.5000% 04/10/21 EMTN 201,620 0.06
EUR 100,000 BANCO POPULAR ESPANOL 1% 07/04/25 105,755 0.03
EUR 100,000  CAJA RURAL DE NAVARRA 0.5% 16/03/22 101,451 0.03
6,965,063 2.11
ANA U EE 28,682,822 8.70
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wmE i izl FEAMAE BEE (%)
I B R
T iEHE (HEEHE)
EUR 3,160,000  ESM 0.0000% 14/03/25 3,195,013 0.97
EUR 1,915,000 EUROPEAN INVT 0.1250% 20/06/29 EARN 1,935,318 0.59
EUR 1,720,000 EUROPEAN UNIO 0.5000% 04/04/25 EMTN 1,786,358 0.54
EUR 1,743,000 EUROPEAN INVT BK 0.0500% 13/10/34 1,677,463 0.51
EUR 1,255,000 EUROPEAN INVT 0.1000% 15/10/26 EMTN 1,276,335 0.39
EUR 946,000  ESM 0.5000% 05/03/29 EMTN 989,232 0.3
EUR 790,000  ESM 0.1000% 31/07/23 EMTN 801,060 0.24
EUR 515,000 EUROPEAN UNIO 1.2500% 04/04/33 EMTN 581,378 0.18
EUR 500,000 AFRICAN DEV BANK 0.5000% 21/03/29 519,335 0.16
EUR 131,000 EUROPEAN INVT 0.3750% 15/05/26 EMTN 135,716 0.04
EUR 122,000 EUROPEAN INVT 0.8750% 14/01/28 EARN 131,317 0.04
EUR 77,000 EUROPEAN UNIO 0.7500% 04/04/31 EMTN 82,044 0.02
13,110,569 3.98
EI BB 13,110,569 3.98
AYz—F
EEHSFIE
EUR 150,000 NORDEA BANK AB FRN 10/11/25 EMTN 152,259 0.05
152,259 0.05
E&
SEK 9,960,000 SWEDISH GVT 5% 01/12/20 1047 1,001,310 0.30
SEK 4,300,000 KOMMUNINVEST 1.0000% 12/05/25 2505 424,330 0.13
1,425,640 0.43
HiEtE (EESMIK)
EUR 2,125,000 SKANDINAV ENSKIL 0.0500% 01/07/24 2,114,056 0.65
SEK 12,000,000  STADSHYPOTEK 1.5000% 01/06/23 1587 1,194,827 0.36
EUR 800,000 SWEDBANK AB 0.3% 06/09/22 GMTN 804,705 0.24
SEK 7,000,000  SKANDINAV ENSK 1.5000% 21/12/22 575 694,386 0.21
SEK 7,000,000 LANDSHYPO BAN 0.7500% 25/05/23 EMTN 676,646 021
EUR 500,000 NORDEA BANK A 3.2500% 05/07/22 EMTN 541,220 0.16
EUR 525,000 SVENSKA HNDLS 0.1250% 18/06/24 EMTN 525263 0.16
EUR 500,000 SVENSKA HANDELS 0.25% 28/02/22 EMTN 503,300 0.15
EUR 400,000 SVENSKA HANDEL 1.125% 14/12/22 EMT 413,298 0.13
EUR 225,000 LANSFORSAKRIN 0.6250% 29/01/26 EMTN 233,647 0.07
SEK 2,000,000 SWEDISH COVER 1.0000% 21/06/23 144- 195,959 0.06
EUR 175,000  SEB 0.625% 30/01/23 EMTN 179,688 0.05
8,076,995 245
A= —F L Ef 9,654,894 2.93
AR
EEHSFIE
EUR 725,000 UBS GROUP FUNDIN FRN 17/04/25 755,478 0.23
EUR 630,000 CREDIT SUISSE FRN 24/06/27 EMTN 645,435 0.20
EUR 100,000  CREDIT SUISSE FRN 18/09/25 103,875 0.03
1,504,788 0.46
E&
CHF 2,935,000 SWISS GVT 1.5% 24/07/25 3,019,269 0.91
CHF 2,859,000  SWISS (GOVT) 2.0000% 28/04/21 2,723,473 0.82
CHF 1,051,000  SWISS (GOVT) 4.0000% 08/04/28 1,343,075 0.41
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CHF 747,000  SWISS GVT 1.5% 30/04/42 950,821 0.29
CHF 214,000 SWISS GOVT 1.25% 28/05/26 220,400 0.07
8,257,038 2.50
EFLE (B EEFIE)
GBP 2,065,000 UBS AG LONDON 1.2500% 10/12/20 EMTN 2,422,155 0.74
EUR 1,051,000 CRED SUISSE LDN 1.125% 15/09/20 1,061,577 0.32
EUR 675,000 UBS AG LONDON 0.6250% 23/01/23 GMTN 687,601 0.21
EUR 443,000 UBS AG LONDON 0.2500% 10/01/22 EMTN 444,994 0.13
4,616,327 1.40
ZA RE; 14,378,153 436
AXYR

ReBR{EH (ABS)
GBP 200,000 NDFT 2017-1 A FRN 15/07/25 234411 0.06
GBP 158,000 PCLF 2017-2 A FRN 15/06/23 184,448 0.05
GBP 113,000 PCLF 2017-1A FRN 15/06/22 132,293 0.04
GBP 101,000 MOTOR 16-1 C FRN 25/11/25 119,294 0.04
GBP 100,000 AZURE 1 B FRN 30/06/27 117,690 0.04
GBP 100,000 AZURE 1 C FRN 30/06/27 117,631 0.04
GBP 100,000 GLDR 2019-UKA B FRN 20/09/26 117,201 0.04
GBP 100,000 GLDR 2018-UKA A FRN 20/06/26 74,899 0.02
GBP 100,000 TURBF 8 A FRN 20/02/26 53,569 0.02
GBP 100,000 AZURE 1 A FRN 30/06/27 27,689 0.01
1,179,125 0.36

K5ES (CMO)
GBP 342,000 RIPON 1X C1 FRN 20/08/56 400,486 0.11
GBP 200,000 LAN 2017-1X 2A FRN 22/12/69 233,787 0.06
GBP 225,000 OATH 1 A FRN 25/02/46 219,280 0.06
GBP 175,000 RIPON 1X Bl FRN 20/08/56 204,968 0.06
GBP 200,000 LAN 2017-1X 1A FRN 22/12/69 181,417 0.06
USD 200,000 LAN 2018-2X 1A FRN 22/12/69 121,305 0.04
GBP 100,000 RMS 29 B FRN 20/12/46 117,225 0.04
GBP 100,000 TWIN 2019-1 C FRN 12/12/52 116,712 0.04
GBP 100,000 TWIN 2018-1 B FRN 12/09/50 116,603 0.04
GBP 100,000 TWIN 2018-1 D FRN 12/09/50 116,511 0.04
GBP 100,000 GMG 2018-1 B FRN 16/09/65 115,570 0.04
GBP 100,000 MALTH 2 A FRN 27/11/55 113,731 0.03
GBP 100,000 TWIN 2018-1 A FRN 12/09/50 110,587 0.03
GBP 100,000  FSQ 2018-2 A FRN 12/09/68 108,335 0.03
GBP 100,000 GMG 2018-1 A FRN 16/09/65 107,700 0.03
GBP 100,000 ELVET 2018-1 A FRN 22/10/58 105,931 0.03
GBP 100,000 LAN 2019-1X 1A2 FRN 22/12/69 101,903 0.03
GBP 100,000 RMAC 2018-2 A FRN 12/06/46 100,462 0.03
EUR 100,000 PARGN 10X A2B FRN 15/06/41 92,336 0.03
GBP 100,000 TOLK 1 A FRN 20/07/52 89,797 0.03
GBP 155,000  WARW A 2 FRN 21/09/49 87,622 0.03
GBP 100,000 RIPON 1X Al FRN 20/08/56 85,579 0.03
GBP 100,000 RMS 30 A FRN 20/03/50 78,622 0.02
GBP 100,000 CASTE 2017-1 A FRN 25/10/44 30,074 0.01
GBP 495,000 ESAIL 06-1X A2C FRN 10/06/44 22,351 0.01
3,178,894 0.96
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RBR{EH (CMBS)
GBP 100,000 WARW 2 C FRN 21/09/49 117,486 0.04
117,486 0.04
EENESFIE
GBP 750,000 BARCLAYS PLC FRN 06/10/23 . 894,715 0.27
GBP 150,000 HSBC HOLDINGS FRN 22/07/28 185,944 0.06
1,080,659 0.33
Ef&
GBP 3,218,817 UK TSY GILT 4.2500% 07/12/46 6,345,560 1.91
GBP 3,140,000 UK TREASURY 3.5% 22/01/45 5,443,034 1.65
GBP 2,130,599 UK TREASURY 4.25% 07/03/36 3,671,954 1.11
GBP 1,984,032 UK TREAS GILT 2% 07/09/25 2,515,362 0.76
GBP 1,746,939  UNITED KINGDOM GILT 0.5% 22/07/22 2,046,434 0.62
GBP 1,126,188 UK TREASURY 4.75% 07/12/30 1,867,137 0.57
GBP 956,991 UK TREASURY 4.25% 07/09/39 1,726,014 0.52
GBP 1,140,197 UK TREASURY 5% 07/03/25 1,636,770 0.50
GBP 615,000 UK TREASURY 4% 22/01/60 1,376,771 0.42
GBP 380,000 UK TREASURY 4.25% 07/12/55 843,828 0.26
GBP 636,917 UK TREASURY 3.75% 07/09/20 761,714 0.23
GBP 345000 UK TREASURY 3.5% 22/07/68 756,351 0.23
GBP 322,000 UK TREASURY 3.75% 22/07/52 634,474 0.19
GBP 287,000 UK TREASURY 4.50% 07/09/34 495,974 0.15
GBP 301,000 UK TREASURY 1.75% 22/07/57 415,090 0.13
30,536,467 9.25
FOMAE%
EUR 125,000 CHANNEL LINK FRN 30/06/50 A8 130,591 0.04
EUR 100,000 CHANNEL LINK FRN 30/06/50 A7 100,478 0.03
231,069 0.07
AT T T T/ E AR
GBP 201,000 CRH FINANCE 4.1250% 02/12/29 EMTN 278,091 0.08
278,091 0.08
EELE (B EEFIE)
GBP 1,125,000 LCR FINANCE PLC 4.5% 07/12/28 REGS 1,699,857 0.53
GBP 592,000 PRUDENTIAL FIN 6.125% 19/12/31 EMTN 936,992 0.28
GBP 625,000 BUPA FINANCE 5% 08/12/26 844,423 0.26
EUR 775,000 LLOYDS BANK P 0.6250% 26/03/25 EMTN 799,404 0.24
GBP 562,000 CENTRICA PLC 4.375% 13/03/29 776,275 0.24
EUR 700,000 ABBEY NATL TREAS 0.875% 13/1/20 EMT 700,283 0.21
GBP 575,000 CADENT FINANC 2.7500% 22/09/46 EMTN 699,264 0.21
GBP 400,000 ABBEY NATL TREAS 5.25% 16/02/29 EMT 618,397 0.19
EUR 500,000 NATIONWIDE BLDG 2.25% 25/06/29 EMTN 592,250 0.18
EUR 575,000 GLAXOSMITHKLI 0.0000% 23/09/23 EMTN 575,727 0.17
GBP 380,000 LLOYDS BANK P 7.5000% 15/04/24 EMTN 557,148 0.17
GBP 325,000 UNI OF OXFORD 2.5440% 08/12/2117 462,330 0.14
EUR 450,000 BRITISH TELEC 1.0000% 21/11/24 EMTN 460,305 0.14
EUR 423,000 BP CAPITAL PLC 0.83% 19/09/24 EMTN 435,732 0.13
EUR 400,000 BP CAPITAL PL 1.5730% 16/02/27 EMTN 432,910 0.13
EUR 400,000 BP CAPITAL PLC 1.117% 25/01/24 EMTN 416,160 0.13
EUR 400,000 SKY LTD 1.5000% 15/09/21 EMTN 411,091 0.12
EUR 375,000 BP CAPITAL PL 1.2310% 08/05/31 EMTN 392,888 0.12
EUR 325,000 CREDIT SUISS AG LDN 1% 07/06/23 EMT 335,238 0.10
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EUR 263,000 SKY LTD 2.5000% 15/09/26 EMTN 300,050 0.09
EUR 263,000  BAT INT FIN 2.75% 25/03/25 EMTN 292,498 0.09
EUR 273,000  BAT INTL FINA 2.2500% 16/01/30 EMTN 286,069 0.09
GBP 200,000 LLOYDS BANK 5.125% 7/03/25 EMTN 279,313 0.08
EUR 275,000 LLOYDS BANK P 0.2500% 25/03/24 EMTN 278,094 0.08
EUR 275,000 SANTANDER UK 0.1000% 12/05/24 EMTN 276,876 0.08
GBP 200,000 BARCLAYS PLC 3.0000% 08/05/26 EMTN 245,772 0.07
GBP 200,000  WPP FINANCE 2013 2.875% 14/09/46 EM 217,241 0.07
EUR 200,000  DIAGEO FIN PL 0.1250% 12/10/23 EMTN 201,580 0.06
EUR 175,000  YORKSHIRE BUILDG 0.375% 11/04/23 EM 177,711 0.05
GBP 105,000  BAT INTL FINA 4.0000% 04/09/26 EMTN 135,727 0.04
EUR 125,000 ANZ NEW ZEALAND 0.125% 22/09/23 EMT 126,094 0.04
GBP 100,000  CADENT FINANC 1.1250% 22/09/21 EMTN 117,287 0.04
EUR 100,000  GLAXOSMITHKLI 1.2500% 21/05/26 EMTN 106,635 0.03
GBP 50,000 NETWORK RAIL 4.75% 29/11/35 EMTN 86,872 0.03
15,274,493 4.63

AXY A 51,876,284 15.72

TAYA
EEI&FIE
EUR 475,000  MORGAN STANLEY FRN 26/07/24 EMTN 482,363 0.14
EUR 425,000  CITIGROUP INC FRN 24/07/26 EMTN 449,225 0.14
EUR 200,000 BANK OF AMER CORP FRN 04/05/27 EMTN 216,216 0.07
1,147,804 0.35
Tt (BEEFIE)

EUR 1,164,000  FIDELITY NATL IN 0.7500% 21/05/23 1,189,607 0.36
GBP 800,000 INTL BK REC&DEV 0.75% 07/12/21 936,332 0.28
EUR 725,000 COCA-COLA CO/THE 0.7500% 22/09/26 752,623 0.23
EUR 675,000  FIDELITY NATL IN 2.0000% 21/05/30 736,695 0.22
EUR 650,000 PVH CORP 3.1250% 15/12/27 REGS 725,985 0.22
EUR 600,000  AT&T INC 3.1500% 04/09/36 703,740 0.21
EUR 650,000 NATL GRID NA 0.7500% 08/08/23 EMTN 662,740 0.20
EUR 600,000 RELX CAPITAL 1.3000% 12/05/25 630,720 0.19
EUR 500,000 IBM CORP 1.2500% 29/01/27 531,650 0.16
EUR 500,000 MCDONALDS CORP 1% 15/11/23 GMTN 518,083 0.16
EUR 500,000 MORGAN STANLEY 1% 02/12/22 GMTN 512,825 0.16
GBP 400,000 MCDONALD'S CO 2.9500% 15/03/34 EMTN 511,127 0.15
EUR 450,000  FIDELITY NATL IN 0.6250% 03/12/25 452,250 0.14
EUR 400,000  JP MORGAN CHASE 1.5% 26/10/22 EMTN 417,161 0.13
EUR 400,000 THERMO FISHER 0.7500% 12/09/24 409,980 0.12
GBP 325,000  WELLS FARGO C 2.5000% 02/05/29 EMTN 397,305 0.12
EUR 375,000  VERIZON COMM INC 0.8750% 19/03/32 370,275 0.11
EUR 350,000  INTERNATIONAL FL 1.8000% 25/09/26 367,625 0.11
EUR 300,000 LEVI STRAUSS & CO 3.3750% 15/03/27 320,250 0.10
EUR 250,000  FISERV INC 1.1250% 01/07/27 258,000 0.08
EUR 250,000 GOLDMAN SACHS 0.1250% 19/08/24 EMTN 248,200 0.08
EUR 200,000 AT & T INC 3.375% 15/03/34 242,007 0.07
EUR 160,000  VERIZON COMM 1 2.8750% 15/01/38 20Y 195,286 0.06
EUR 125,000 CHUBB INA HLDGS 1.4000% 15/06/31 131,038 0.04
12,221,504 3.70



NPEB/X>:3—OE 7> /KK 772 RFC/FD

WE i kzaiil AR BEIHE (%)
TBAE
USD 2,800,000 FNCL MBS 30YR TBA 3.5000% 14/01/20 2,570,863 0.78
2,570,863 0.78
KEE
USD 660,000 TSY INFL IX N/ 1.0000% 15/02/48 CPI 688,559 0.21
688,559 0.21
T AUAIE] 16,628,730 5.04
BEEMIERA 320,964,102 97.32

N

(D) B IR TR R TRR

\
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S 2 E I LAY

20194F12 H 31 HHAE

wE (B W (5EY) i REHHE (2 —m)
EUR 17,173,009 GBP 14,528,600 January 15,2020 166,513
CHF 13,646 EUR 12,507 January 15,2020 24
SEK 103,027 EUR 9,851 January 15,2020 21
SEK 88,633 EUR 8,472 January 15,2020 20
CHF 11,735 EUR 10,757 January 15,2020 19
SEK 6,883 EUR 653 January 15,2020 6
CHF 908 EUR 829 January 15,2020 5
SEK 2,328 EUR 220 January 15,2020 2
CHF 307 EUR 280 January 15,2020 2
DKK 35,783 EUR 4,790 January 15,2020 1
SEK 334 EUR 31 January 15,2020 0
CHF 44 EUR 40 January 15,2020 0
SEK 247 EUR 23 January 15,2020 0
CHF 32 EUR 29 January 15,2020 0
SEK 178 EUR 16 January 15,2020 0
CHF 23 EUR 21 January 15,2020 0
SEK 87 EUR 8 January 15,2020 0
SEK 76 EUR 7 January 15,2020 0
CHF 11 EUR 10 January 15,2020 0
CHF 10 EUR 9 January 15,2020 0
SEK 50 EUR 4 January 15,2020 0
CHF 6 EUR 6 January 15,2020 0
CHF 4 EUR 4 January 15,2020 0
CHF 5 EUR 4 January 15,2020 0
SEK 38 EUR 3 January 15,2020 0
SEK 36 EUR 3 January 15,2020 0
SEK 20 EUR 1 January 15,2020 0
SEK 24 EUR 2 January 15,2020 0
CHF 3 EUR 2 January 15,2020 0
CHF 2 EUR 2 January 15,2020 0
CHF 1 EUR 1 January 15,2020 0
SEK 14 EUR 1 January 15,2020 0
DKK 2,758 EUR 369 January 15,2020 0
DKK 30 EUR 4 January 15,2020 0
DKK 15 EUR 2 January 15,2020 0
DKK 99 EUR 13 January 15,2020 0
CHF 0 EUR 0 January 15,2020 0
DKK 20 EUR 2 January 15,2020 0
DKK 71 EUR 9 January 15,2020 0
DKK 34 EUR 4 January 15,2020 0
DKK 134 EUR 17 January 15,2020 0
DKK 9 EUR 1 January 15,2020 0
DKK 5 EUR 0 January 15,2020 0
SEK 0 EUR 0 January 15,2020 0
DKK 8 EUR 1 January 15,2020 0
DKK 933 EUR 124 January 15,2020 0
GBP 0 EUR 0 January 15,2020 0
DKK 14 EUR 1 January 15,2020 0



NPEB/X>:3—OE 7> /KK 772 RFC/FD

wE (B W (5EY) i REHHIEE (2 —m)
DKK 0 EUR 0 January 15,2020 0
DKK 41,599 EUR 5,570 January 15,2020 0
GBP 13 EUR 15 January 15,2020 0
GBP 17 EUR 21 January 15,2020 0
GBP 21 EUR 25 January 15,2020 0
GBP 31 EUR 37 January 15,2020 1)
GBP 33 EUR 39 January 15,2020 (1)
GBP 44 EUR 52 January 15,2020 (1)
GBP 67 EUR 80 January 15,2020 (1)
GBP 76 EUR 90 January 15,2020 1)
JPY 1,179,602 EUR 9,650 January 15,2020 2)
GBP 156 EUR 185 January 15,2020 3)
GBP 217 EUR 257 January 15,2020 4)
GBP 293 EUR 348 January 15,2020 5)
JPY 549,829 EUR 4,508 January 15,2020 (12)
GBP 2,041 EUR 2,426 January 15,2020 (37)
GBP 6,035 EUR 7,172 January 15,2020 (108)
EUR 882,464 DKK 6,593,100 January 15,2020 (299)
GBP 91,892 EUR 108,164 January 15,2020 (600)
GBP 78,526 EUR 93,027 January 15,2020 (1,108)
EUR 1,562,420 SEK 16,440,100 January 15,2020 (12,952)
EUR 1,981,780 CHF 2,172,300 January 15,2020 (12,965)
EUR 590,725 JPY 71,175,315 January 15,2020 8,558
EUR 686,844 JPY 83,727,858 January 15,2020 2,006
EUR 45,547 JPY 5,468,969 January 15,2020 815
EUR 15,407 JPY 1,849,983 January 15,2020 276
EUR 2,214 JPY 265,957 January 15,2020 40
EUR 1,638 JPY 196,688 January 15,2020 29
EUR 1,179 JPY 141,594 January 15,2020 21
EUR 710 GBP 592 January 15,2020 17
EUR 1,519 GBP 1,286 January 15,2020 14
EUR 577 JPY 69,284 January 15,2020 10
EUR 508 JPY 61,054 January 15,2020 9
EUR 336 JPY 40,344 January 15,2020 6
EUR 252 JPY 30,300 January 15,2020 5
EUR 240 JPY 28,855 January 15,2020 4
EUR 163 JPY 19,685 January 15,2020 3
EUR 134 JPY 16,124 January 15,2020 2
EUR 98 JPY 11,870 January 15,2020 2
EUR 2 JPY 250 January 15,2020 0
EUR 64 SEK 674 January 15,2020 0
EUR 36 DKK 273 January 15,2020 0
EUR 78 DKK 584 January 15,2020 0
EUR 138 SEK 1,447 January 15,2020 0
EUR 175 CHF 192 January 15,2020 (1)
EUR 82 CHF 91 January 15,2020 2)
JPY 12,050,979,360 EUR 100,077,759 January 15,2020 (1,508,703)
EUR 4,245,133 USD 4,700,000 January 15,2020 53,565
RUB 140,680,000 EUR 1,945,566 March 18,2020 46,759
SEK 12,000,000 EUR 1,109,186 January 15,2020 40,713
AUD 2,060,000 USD 1,402,225 March 18,2020 36,095



NPEB/X>:3—OE 7> /KK 772 RFC/FD

W (HVY) W (7E) i 4] REHHLE (2—1)
NZD 1,300,000 USD 837,648 March 18,2020 32,205
NOK 5,600,000 USD 609,190 March 18,2020 24,425
EUR 1,400,000 USD 1,554,454 March 18,2020 19,185
HUF 748,495,000 EUR 2,244,430 March 18,2020 19,019
PLN 3,400,000 EUR 780,579 January 15,2020 16,177
EUR 1,253,043 GBP 1,060,000 March 18,2020 15,022
NOK 7,000,000 EUR 694,645 January 15,2020 15,001
NZD 860,000 USD 563,400 March 18,2020 13,076
AUD 820,000 USD 559,695 March 18,2020 13,011
CAD 1,110,000 USD 835,514 March 18,2020 12,924
GBP 1,200,000 EUR 1,392,840 January 15,2020 11,823
EUR 860,000 USD 954,878 March 18,2020 11,785
HUF 443,800,000 EUR 1,330,774 March 18,2020 11,277
CZK 33,200,000 EUR 1,293,199 January 15,2020 10,531
AUD 810,000 USD 555,676 March 18,2020 10,359
GBP 1,760,000 EUR 2,050,147 January 15,2020 10,026
NOK 2,600,000 USD 284,360 March 18,2020 9,988
NOK 2,600,000 USD 284,549 March 18,2020 9,821
AUD 775,293 USD 533,464 March 18,2020 8,497
NOK 2,000,000 USD 218,705 March 18,2020 7,713
NOK 2,500,000 USD 276,065 March 18,2020 7,257
EUR 510,000 USD 566,265 March 18,2020 6,989
NOK 2,400,000 USD 266,065 March 18,2020 6,041
EUR 5,950,785 DKK 44,400,000 January 15,2020 5,981
EUR 500,000 USD 556,159 March 18,2020 5,966
AUD 410,000 USD 280,505 March 18,2020 5,921
NOK 2,600,000 USD 289,175 March 18,2020 5,711
HUF 230,000,000 EUR 691,189 January 15,2020 4,791
CHF 550,000 USD 563,613 March 18,2020 4,622
CHF 270,000 USD 274,361 March 18,2020 4,331
AUD 410,000 USD 282,395 March 18,2020 4,242
EUR 751,527 GBP 640,000 March 18,2020 4,043
PLN 3,025,000 EUR 702,181 March 18,2020 3,953
CHF 280,000 USD 285,138 March 18,2020 3,945
CHF 270,000 USD 275,196 March 18,2020 3,590
NOK 1,450,000 EUR 143,477 January 15,2020 3,520
CHF 550,000 EUR 502,523 March 18,2020 2,754
CHF 270,000 USD 276,164 March 18,2020 2,729
EUR 493,845 GBP 420,000 January 15,2020 2,214
EUR 207,306 USD 230,000 January 15,2020 2,188
EUR 585,771 HUF 193,000,000 March 18,2020 2,140
GBP 300,000 EUR 349,036 January 15,2020 2,129
EUR 140,000 USD 156,064 March 18,2020 1,369
CHF 280,000 EUR 256,162 March 18,2020 1,069
EUR 711,689 HUF 235,000,000 March 18,2020 1,050
EUR 36,166 USD 40,000 January 15,2020 494
EUR 27,144 USD 30,000 January 15,2020 390
AUD 24,706 USD 17,001 March 18,2020 269
EUR 257,186 GBP 220,000 March 18,2020 239
EUR 18,068 USD 20,000 January 15,2020 232
PLN 175,000 EUR 40,622 March 18,2020 229



NPEB/X>:3—OE 7> /KK 772 RFC/FD

e (EWY) B (F2Y) i £ REBURL (2—1)
EUR 167,095  PLN 715,000 March 18,2020 191
HUF 50,040,000  EUR 151,205 March 18,2020 115
HUF 21,960,000  EUR 66,299 March 18,2020 108
GBP 220,000  EUR 257,480 January 15,2020 41
EUR 66,565  PLN 285,000 March 18,2020 37
EUR 133,900  DKK 1,000,000 January 15,2020 9
DKK 6,130,000  EUR 820,753 January 15,2020 5
EUR 20,463  CAD 30,000 January 15,2020 (19)
EUR 20457  CAD 30,000 January 15,2020 (25)
EUR 20438  CAD 30,000 January 15,2020 (44)
EUR 20,353  CAD 30,000 January 15,2020 (129)
USD 286,859  EUR 255,000 March 18,2020 (184)
CAD 155000  EUR 106,050 January 15,2020 (223)
EUR 101,647  PLN 435,000 January 15,2020 (290)
EUR 245,656  PLN 1,050,000 January 15,2020 (401)
EUR 136923  CzZK 3,500,000 January 15,2020 (518)
EUR 156,358  CAD 230,000 January 15,2020 (676)
EUR 141,131  CHF 155,000 January 15,2020 (1,199)
USD 297,045  CAD 390,000 March 18,2020 (1,444)
USD 277,097  CHF 270,000 March 18,2020 (1,901)
EUR 407,771  GBP 350,000 January 15,2020 (1,922)
EUR 372,653  GBP 320,000 January 15,2020 (1,923)
EUR 236,809  CHF 260,000 January 15,2020 (1,940)
EUR 536,487  GBP 460,000 January 15,2020 (1,967)
USD 284725  EUR 255,000 March 18,2020 (2,080)
USD 273315 CAD 360,000 March 18,2020 (2,115)
USD 180,000  EUR 162,714 January 15,2020 (2,186)
USD 280,400  CAD 370,000 March 18,2020 (2,624)
USD 276,150  CHF 270,000 March 18,2020 (2,742)
EUR 327,803  CHF 360,000 January 15,2020 (2,772)
GBP 84216  EUR 101,355 March 18,2020 (2,996)
USD 283,714  AUD 410,000 March 18,2020 (3,070)
USD 276,569  AUD 400,000 March 18,2020 (3,196)
USD 290,398  AUD 420,000 March 18,2020 (3,355)
USD 564,871  CHF 550,000 March 18,2020 (3,504)
EUR 253211  NZD 430,000 March 18,2020 (3,559)
USD 271,576 CAD 360,000 March 18,2020 (3,659)
USD 279,114  CAD 370,000 March 18,2020 (3,767)
USD 561,601  CAD 740,000 March 18,2020 (4,458)
USD 270,575  NzD 410,000 March 18,2020 (4,477)
GBP 135,783  EUR 163,421 March 18,2020 (4,834)
EUR 203,692  SEK 2,180,000 January 15,2020 (5,206)
EUR 1472,639  CHF 1,610,000 January 15,2020 (5,765)
EUR 319,927  SEK 3,400,000 January 15,2020 (5,878)
USD 562,153  CHF 550,000 March 18,2020 (5,918)
EUR 666,040  GBP 575,000 January 15,2020 (7,027)
GBP 210297  EUR 252,892 March 18,2020 (7,276)
EUR 498,671  NZD 850,000 March 18,2020 (8,900)
USD 2,200,000  EUR 1,972,437 January 15,2020 (10,427)
EUR 1,124,619  GBP 970,000 January 15,2020 (10,817)
EUR 690,707  GBP 600,000 January 15,2020 (11,624)



NPEB/X>:3—OE 7> /KK 772 RFC/FD

WEEY) B (F2Y) Titi 341 REFHHER (2—1)

EUR 1,275,715  GBP 1,100,000 January 15,2020 (11,892)
USD 836,100  CAD 1,110,000 March 18,2020 (12,404)
EUR 1,227,677  GBP 1,060,000 January 15,2020 (13,109)
USD 570,019  NZD 870,000 March 18,2020 (13,167)
USD 1,560,867  EUR 1,400,000 March 18,2020 (13,488)
USD 706,132 AUD 1,030,000 March 18,2020 (13,588)
EUR 1,308,702  GBP 1,130,000 January 15,2020 (14,023)
USD 704,304  AUD 1,030,000 March 18,2020 (15,212)
USD 1,112,863  NZD 1,690,000 March 18,2020 (20,618)
USD 848,945  NZD 1,300,000 March 18,2020 (22,169)
EUR 2260432  PLN 9,789,253 March 18,2020 (24,703)
GBP 849,702  EUR 1,022,025 March 18,2020 (29,621)
EUR 3,132,926  CZK 81,030,000 January 15,2020 (49,042)
EUR 1,152,752 NZD 2,010,000 January 15,2020 (51,213)
EUR 2,966,661 GBP 2,650,000 January 15,2020 (135,305)
(1,387,066)



NPEB/X>:3—OE 7> /KK 772 RFC/FD

Bt /ES S
20194F12 4 31 H BifE
- \ . A RFEEIRR
pGiNST R kA it 1 (z—n) (2—n)
B&ER g
EUR 2 FUT EURO-BTP 6% Mar 2020 285,740 100
EUR 262 FUT EURO-SCHATZ 6% Mar 2020 29,333,520 6,550
EUR 19 FUT SHORT EURO-BTP 6% Mar 2020 2,137,310 5,510
CAD 45 FUT CAN 10YR BOND 6% Mar 2020 4,262,106 (43,507)
EUR 24 FUT EURO-BOBL 6% Mar 2020 3,215,760 (1,660)
EUR 24 FUT EURO-OAT Mar 2020 3,931,680 (22,642)
GBP 15 FUT LONG GILT 4% Mar 2020 2,320,451 (7,309)
USD 1 FUT US ULTRA BOND CBT 6% Mar 2020 164,131 (4,276)
45,650,698 (67,234)
SRR g
EUR (33) FUT EURO-BUND 6% Mar 2020 (5,663,130) 30,359
EUR (1) FUT EURO-BUXL 30Y BND 4% Mar 2020 (201,440) 80
UsSD 1) FUT US LONG BOND(CBT) 6% Mar 2020 (140,082) 2,113
UsSD (15) FUT US 10YR NOTE (CBT) 6% Mar 2020 (1,722,920) 11,390
USD (13) FUT US 10YR ULTRA 6% Mar 2020 (1,638,274) 5,531
UsSD 1) FUT US 5YR NOTE (CBT) 6% Mar 2020 (105,934) 140
(9,471,780) 49,613
(17,621)
T a B
20194-12 H 31 A BifE
R . #H AT AE REHIHRE
A A(‘ By ﬂ'
B&R g
EUR 2,520,000 C EUR/GBP 0.89 29/05/20 May 29, 2020 21,181 16,503 (4,678)
EUR 1,849,000 C EUR/GBP 0.92 23/01/20 January 23, 2020 27,948 63 (27,885)
EUR 2,520,000 P EUR/GBP 0.83 29/05/20 May 29, 2020 24,217 12,754 (11,463)
EUR 1,849,000 P EUR/GBP 0.879 23/01/20 January 23, 2020 27,947 53,530 25,583
GBP 1,776,600 P GBP/USD 1.2 04/02/20 February 04, 2020 43,729 231 (43,498)
145,022 83,081 (61,941)
SRR g
EUR (1,849,000) C EUR/GBP 0.92 23/01/20 January 23, 2020 (1,126) (63) 1,063
EUR (1,849,000) P EUR/GBP 0.879 23/01/20 January 23, 2020 (64,076) (53,530) 10,546
(65,202) (53,593) 11,609
79,820 29,488 (50,332)
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GBP 2,334,377 Receive Floating (LIBOR 6M) - Pay Fixed (0.94875%) July 06, 2022 (1,658) (8,803)

GBP 1,750,000 Receive Floating (LIBOR 6M) - Pay Fixed (0.889%) December 10, 2020 (29) 1,681
GBP 188,486 Receive Floating (LIBOR 6M) - Pay Fixed (1.4455%) December 01, 2067 (95) (38,652)
NZD 815,500 Receive Floating (NZD-BBR-FRA 3M) - Pay Fixed (3.22%) May 24, 2028 (942) (60,074)
NZD 815,500 Receive Floating (NZD-BBR-FRA 3M) - Pay Fixed (3.219%) May 24, 2028 942) (60,036)
EUR 490,000 Receive Fixed (1.5225%) - Pay Floating (EURIBOR 6M) July 04, 2044 4,444 108,349
EUR 935,430 Receive Floating (EURIBOR 6M) - Pay Fixed (0.647%)  March 05, 2029 (6,310) (47,085)
EUR 1,425,965 Receive Floating (EURIBOR 6M) - Pay Fixed (0.43467%) February 15, 2028 (5,620) (46,478)
EUR 1,335,965 Receive Floating (EURIBOR 6M) - Pay Fixed (0.39969%) February 15, 2028 (5,005) (39,726)
EUR 1,046,000 Receive Floating (EURIBOR 6M) - Pay Fixed (0.1755%)  January 15, 2029 (2,618) (7,772)
EUR 940,464 Receive Floating (EURIBOR 6M) - Pay Fixed (0.671%) July 30, 2049 (4,076) (24,917)
EUR 383,441 Receive Floating (EURIBOR 6M) - Pay Fixed (0.3925%) July 04, 2044 (960) 16,320
EUR 517,760 Receive Floating (EURIBOR 6M) - Pay Fixed (0.663%) July 15, 2039 (2,400) (12,868)

EUR 1,767,000 Receive Floating (EURIBOR 6M) - Pay Fixed (-0.2675%) September 30, 2026 (498) 26,281
EUR 810,000 Receive Floating (EURIBOR 6M) - Pay Fixed (-0.2545%)  January 15, 2027 (313) 12,734

EUR 1,743,000 Receive Floating (EURIBOR 6M) - Pay Fixed (0.1705%) October 2034 (2,025) 59,158

EUR 3,160,784 Receive Floating (EURIBOR 6M) - Pay Fixed (-0.236%) March 2025 (821) 16,479
(29,868) (105,409)

AN AE VGNP L B

20194712 1 31 HHIAE

mE Gt il Tt 191 RIBHLE (2—1)

Tarria BT

EUR 453,000 CDS BARCLAYS 5Y 1% 20/06/24 June 20, 2024 (9,633)
EUR 547,000 CDS BARCLAYS 5Y 1% 20/06/24 June 20, 2024 (11,631)
EUR 300,000 CDS LLOYDS BANK 5YR 1% 20/06/24 June 20, 2024 (7,205)
EUR 139,000 CDS UBS GROUP 5Y 1% 20/06/23 June 20, 2023 (3,524)
EUR 18,220,000 CDX ITRAXX S32 5Y 1% 20/12/24 December 20, 2024 (513,820)
(545,813)
(545,813)
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AL TV AT T K]
20194£12 31 H HiAE
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T ZIL—F FihL—F i et
EUR 1,250,000 1.1925% FIXED CPTFEMU + 0 bps May 15, 2029 (506)
GBP 2,050,000 UKRPI + 0 bps 3.6% FIXED May 15, 2029 54,337
GBP 795,000 UKRPI + 0 bps 3.745% FIXED August 15, 2029 42,962
GBP 807,000 UKRPI + 0 bps 3.725% FIXED August 15, 2029 41,156
GBP 808,000 UKRPI + 0 bps 3.71% FIXED August 15, 2029 39,366
GBP 1,260,000 UKRPI + 0 bps 3.773% FIXED September 15, 2029 72,553
GBP 2,170,000 3.58% FIXED UKRPI + 0 bps December 15, 2029 43,097
GBP 2,160,000 UKRPI + 0 bps 3.5% FIXED December 15, 2024 (17,529)
GBP 400,000 UKRPI + 0 bps 3.51% FIXED December 15, 2029 371
GBP 400,000 UKRPI + 0 bps 3.495% FIXED December 15, 2029 287
276,100
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M M % % % % % BAH

1441 201855 A 7 R) 7,932 30 AL5 13, 530 AL1.0 107. 4 29.2 — 26, 961
14581 (201846 1 7 F) 7,863 30 A0.5 13,501 AO0. 2 107.9 13.7 - 26, 382
14651 (201847 A 9 ) 7,891 30 0.7 13, 592 0.7 104. 3 51.9 - 26, 503
478 (01858 A 7H) 7, 855 30 A0. 1 13,561 0. 2 105. 0 54.6 - 26, 714
148151 (20189 A 7 H) 7,778 30 AO0. 6 13,578 0.1 103.8 54.2 - 26, 955
1491 (20184101 9 ) 7, 640 30 Al 4 13, 347 ALT 102. 3 57.2 - 26, 481
15081 (20184111 7 ) 7, 556 30 N0. 7 13, 314 A0. 2 109. 5 60. 7 - 25, 242
151 (20184121 7 F) 7,553 30 0.4 13, 474 1.2 107.4 48.9 - 25, 235
152 (201941 A 7H) 7,622 30 .3 13,614 1.0 102. 6 53.2 - 25, 466
153051 (201942 A 7 H) 7, 688 30 .3 13, 670 0.4 106. 8 46.9 - 25, 296
15441 (201943 A 7 H) 7, 641 30 A0. 2 13, 672 0.0 104. 4 50. 6 - 25, 054
1551 (201944 A 8 ) 7,732 30 1.6 13, 839 1.2 101. 7 30.0 - 25,106
15641 (201945 A 7 H) 7,717 30 0.2 13, 857 0.1 100. 4 36. 8 - 24,777
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16411 (202041 A 7 H) 7,811 30 0.5 14, 392 0.3 99. 8 58.7 — 20, 526
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17181 (202068 J1 7 1) 8, 021 30 2.1 15, 344 1.4 96. 8 14.2 - 20, 487
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(B) ShE GMEHD) AtHE SRR
] 3 K

k74 1 e AE A %A o

e BEEH rEaen | ek em | oA R
TAYT % Tk kv TX b TH

Ef##iF% | ABU DHABI GOVT 2.5 970 979 106,878 | 2022/10/11
ARAB REPUBLIC OF EGYPT 5.577 320 297 32,467 | 2023/2/21
COLOMBIA GOVT 5. 625 520 547 59,717 | 2044/ 2 /26
FED REPUBLIC OF BRAZIL 5. 625 910 868 94,779 | 2041/1/7
FED REPUBLIC OF BRAZIL 5.0 870 767 83,753 | 2045/1 /27
KUWAIT INTL BOND 3.5 1, 360 1,449 158,122 | 2027/3/20
REPUBLIC OF ARGENTINA 5. 625 2, 280 729 79,599 | 2022/1 /26
REPUBLIC OF ARGENTINA 7.5 320 96 10,480 | 2026/ 4 /22
REPUBLIC OF ARGENTINA 7.125 690 193 21,083 | 2036/7/6
REPUBLIC OF ARGENTINA 3.75 830 254 27,802 | 2038/12/31
REPUBLIC OF ARGENTINA 7.625 180 50 5,507 | 2046/ 4 /22
REPUBLIC OF INDONESIA 3.75 680 685 74,738 | 2022/ 4 /25
REPUBLIC OF INDONESIA 3.85 520 519 56,668 | 2027/7/18
REPUBLIC OF INDONESIA 5.125 400 432 47,225 | 2045/1/15
REPUBLIC OF INDONESIA 5.125 1,540 1, 666 181,819 | 2045/1 /15
REPUBLIC OF INDONESIA 5.25 940 1,016 110,877 | 2047/1/8
REPUBLIC OF KENYA 6. 875 200 192 21,054 | 2024/ 6 /24
REPUBLIC OF NIGERIA 7.143 310 222 24,259 | 2030/ 2 /23
REPUBLIC OF PANAMA 4.5 270 285 31,098 | 2056/4/1
REPUBLIC OF PERU 6. 55 90 124 13,545 | 2037/3/14
REPUBLIC OF PERU 5. 625 460 644 70,283 | 2050/11/18
REPUBLIC OF POLAND 4.0 1, 150 1,254 136,874 | 2024/ 1 /22
RUSSIA GOVT 4.875 800 867 94,596 | 2023/9/16
RUSSIA GOVT 7.5 24 27 3,032 | 2030/3/31
STATE OF ISRAEL 2.75 230 236 25,823 | 2030/7/3
STATE OF ISRAEL 3.875 200 210 23,013 | 2050/7/3
T-NOTE INFLATION INDEX 2.125 220 381 41,672 | 2040/ 2/15
T-NOTE INFLATION INDEX 2.125 380 654 71,440 | 2041/2/15
T-NOTE INFLATION INDEX 0.75 1,920 2,584 281,993 | 2042/2/15
T-NOTE INFLATION INDEX 1.375 1,730 2,587 282,340 | 2044/ 2/15
T-NOTE INFLATION INDEX 1.0 1, 690 2,370 258,643 | 2046/ 2/15
TSY INFL IX N/B 1.0 400 548 59,807 | 2048/2/15
TSY INFL IX N/B 1.0 7,130 9, 693 1,057,599 | 2049/ 2 /15
TSY INFL IX N/B 0.25 2,150 2,393 261,135 | 2050/ 2/15
US T STRIP PRINC — 2, 780 1,875 204,583 | 2049/5/15
US TREASURY NOTE 2.625 240 241 26,374 | 2020/ 7/31
US TREASURY NOTE 1.875 350 359 39,275 | 2022/1 /31
US TREASURY NOTE 2.125 10 10 1,132 | 2022/5/15
US TREASURY NOTE 2.25 130 139 15,224 | 2024/4 /30
US TREASURY NOTE 1.75 10 10 1,152 | 2024/7/31
US TREASURY NOTE 3.125 4, 280 6,151 671,091 | 2048/5/15
#J5{7E % | PROVINCIA DE BUENOS AIRE 6.5 520 136 14,863 | 2023/2/15
PROVINCIA DE BUENOS AIRE 7.875 440 114 12,478 | 2027/6/15
HERR(E% | ACE 2006-ASL1 A 1. 22663 66 24 2,682 | 2036/2/25
(F< &%) | ACIS 2014-4A A 3. 18325 718 711 77,574 | 2026/5/1
ARES 2017-44A A2 3.18125 1, 750 1,643 179,286 | 2029/10/15
BAMLL 2016-GG10 AJA 5. 82481 2,701 1,086 118,496 | 2045/8 /10
BBCCR 2015-GTP E 4. 5626 2,810 2,380 259,700 | 2033/8/10
BSARM 2004-8 12A1 4.709744 2 2 248 | 2034/11/25
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HppkfES: | BX 2018-IND H 3.70463 2,100 1,523 166,215 | 2035/11/15
(K< &RE) | CGCOMT 2015-GC27 AS 3.571 590 589 64,309 | 2048/2/10
CGMS 2015-4A AIR 3.15913 1, 660 1,551 169,221 | 2032/ 7 /20
CHT 2017-CSMO A 1. 63463 830 696 75,977 | 2034/11/15
COMM 2013-CR12 AM 4.3 10 10 1,117 | 2046/10/ 1
COMM 2013-CR12 B 4.762 10 9 1,082 | 2046/10/ 1
COMM 2013-CR6 B 3.397 612 597 65,159 | 2046/ 3/10
COMMF 2015-1A A 5.75 1,339 1,352 147,584 | 2027/11/ 1
CSMC 2006-C3 AJ 6.213131 17 8 956 | 2038/6/15
CSMC 2006-C5 AJ 5.373 144 64 7,057 | 2039/12/15
CSMC 2017-CHOP G 6. 05463 800 607 66,321 | 2032/7/15
CSMC 2017-TIME A 3. 6463 700 573 62,577 | 2039/11/13
CSMC 2018-J1 A2 3.5 5, 782 5, 899 643,677 | 2048/ 2 /25
CSMC 2019-RIO A 3. 72814 1, 460 1,318 143,819 | 2021/12/15
CSMC 2019-RPL9 Al 3.319 1,615 1,575 171,851 | 2059/10/27
CWHEL 2005-D 2A 0. 89463 331 297 32,438 | 2035/11/15
CWHEL 2006-1 1A 0. 84463 707 628 68,520 | 2037/1/15
CWL 2007-13 2A1 1. 84663 685 588 64,250 | 2047/10/25
CWL 2007-13 2A2 1. 74663 177 151 16,561 | 2047/10/25
DBUBS 2011-LCIA B 5.471 920 920 100, 387 | 2046/11/10
DIV 2018-1 A 2.61 1,338 1,298 141,660 | 2038/ 7 /20
DIV 2018-1 B 4.29 2,578 2,424 264,463 | 2038/ 7 /20
DRSLF 2019-75A AR 3.03125 280 269 29,416 | 2030/ 7/15
FCBSL 2019-1A A2 3. 80625 500 444 48,453 | 2032/7/23
FHLMC #G04715 6.0 5 6 754 | 2038/6/1
FHLMC #G06172 5.5 28 32 3,554 | 2038/12/1
FHLMC #G06409 6.0 79 91 10,002 | 2039/11/ 1
FHLMC #G06496 5.0 432 480 52,446 | 2041/6/1
FHLMC #G06498 4.0 331 364 39,757 | 2041/4/1
FHLMC #G06669 6.5 8 10 1,150 | 2039/9/1
FHLMC #G06858 5.0 46 51 5,592 | 2041/11/ 1
FHLMC #G07335 7.0 12 15 1,657 | 2039/3/1
FHLMC #G07697 4.5 107 118 12,893 | 2038/6/1
FHLMC #G08778 3.0 83 87 9,593 | 2047/9/1
FHLMC #G18709 3.0 628 660 72,071 | 2033/10/ 1
FHLMC #G61587 3.0 663 699 76,350 | 2047/4/1
FHLMC #G61637 3.0 1,179 1, 252 136,629 | 2047/9/1
FHLMC #J39722 3.0 30 32 3,546 | 2033/10/ 1
FHLMC #J40011 3.0 346 365 39,843 | 2033/12/1
FHLMC #Q17792 3.5 43 47 5,128 | 2043/5/1
FHLMC #Q29920 4.5 38 42 4,655 | 2044/11/1
FHLMC #Q45560 3.0 846 896 97,831 | 2047/1/1
FHLMC #Q45737 3.0 1, 888 2,006 218,856 | 2047/1/1
FHLMC #Q45819 3.0 512 544 59,360 | 2047/1/1
FHLMC #Q45827 3.0 387 409 44,723 | 2047/1/1
FHLMC #Q52046 3.5 314 334 36,480 | 2047/11/1
FHLMC #Q53299 3.0 100 106 11,581 2048/1/1
FHLMC #Q55484 3.5 158 168 18,421 | 2048/4/1
FHLMC #Q55997 4.0 278 298 32,531 | 2048/5/1
FHLMC #Q57230 4.0 1,133 1,213 132,363 | 2048/7/1

|
—_
=
=

|



LM - KXEfFE%27 - T5XFC

N 3 EN
k74 i) . AE A %A —
P R AE NERAE | RRRET fERFEA A
TAVH % Tk Fv Fk Fv FH

Wikt | FHLMC #Q59125 5.0 67 72 7,949 | 2048/10/ 1
(Bx< 2@M%) | FHLMC #U90316 4.0 39 43 4,739 | 2042/10/ 1
FHLMC #U99054 4.0 2,124 2,333 254,612 | 2043/6/1
FHLMC #U99076 4.5 154 171 18,732 | 2043/12/1
FHLMC #U99084 4.5 109 121 13,249 | 2044/2/1
FHLMC #U99091 4.5 53 59 6,497 | 2044/3/1
FHLMC #U99124 3.5 3,921 4,198 458,009 | 2045/3/1
FHLMC #ZN0480 3.5 49 53 5,812 | 2042/10/ 1
FHLMC #7N1436 5.0 58 63 6,936 | 2048/11/1
FHLMC #7ZN4119 3.0 733 773 84,356 | 2049/3/1
FHLMC #754703 3.0 222 234 25,634 | 2047/2/1
FHLMC #7T1596 5.0 56 61 6,668 | 2049/1/1
FHMR 2019-RRO1 X 10 1.534 2, 500 279 30,503 | 2048/ 6 /25
FHMS K007 X1 10 0. 732898 3 0. 00003 0.003 | 2020/4 /25
FHMS K058 X1 10 0. 926572 18, 089 903 98,522 | 2026/ 8/25
FHMS K091 A2 3.505 680 793 86,585 | 2029/ 3/25
FHMS K094 X1 10 0. 88063 999 66 7,305 | 2029/6 /25
FHMS K095 X1 10 0.948516 8, 487 606 66,216 | 2029/ 6 /25
FHMS K095 XAM 10 1. 23795 6, 200 602 65,720 | 2029/ 6 /25
FHMS K101 X1 10 0. 83669 1,199 77 8,446 | 2029/10/25
FHMS K1513 A3 2.797 100 109 11,925 | 2034/8/25
FHMS K735 X110 0. 965109 999 50 5,507 | 2026/5/25
FHR 3281 AI 10 5.72537 425 89 9,789 | 2037/2/15
FHR 3621 SB 10 5. 52537 37 7 816 | 2040/1/15
FHR 4099 ST 10 5. 29537 1,044 169 18,482 | 2042/8/15
FHR 4194 BI 10 3.5 510 52 5,755 | 2043/4/15
FHR 4239 10 3.5 131 9 1,042 | 2027/6/15
FHR 4298 PI 10 4.0 275 16 1,762 | 2043/4/15
FHR 4310 SA 10 5. 24537 92 13 1,489 | 2044/2/15
FHR 4415 10 2. 544368 1, 260 62 6,768 | 2041/4/15
FHR 4793 CB 3.0 1,139 1,197 130,667 | 2048/ 5/15
FHR 4793 CD 3.0 247 258 28,221 | 2048/6/15
FHRR ROO7 ZA 6.0 26 31 3,440 | 2036/5/15
FHS 328 S4 10 2.336 304 20 2,255 | 2038/2/15
FHS 334 S7 10 5. 39537 694 142 15,515 | 2044/8/15
FNA 2013-M6 Al 3. 465435 171 186 20,389 | 2043/2/25
FNA 2015-M8 X2 10 0. 136297 26, 218 147 16,077 | 2048/5/5
FNA 2018-M9 APT2 3.124318 500 547 59,747 | 2028/4 /25
FNA 2019-M23 A3 2.72 599 634 69,187 | 2031/10/25
FNA 2019-M27 A2 2.7 300 342 37,324 | 2040/11/25
FNA 2019-M5 A2 3.273 610 676 73,835 | 2029/1 /25
FNA 2020-M6 A 2.5 99 103 11,284 | 2037/11/25
FNGT 2017-T1 A 2.898 99 106 11,566 | 2027/6/25
FNMA 6. 625 225 343 37,520 | 2030/11/15
FNMA #254793 5.0 3 4 465 | 2033/7/1
FNMA #555743 5.0 4 4 509 | 2033/9/1
FNMA #725162 6.0 1 1 208 | 2034/2/1
FNMA #843997 3.907 13 14 1,572 | 2035/11/1
FNMA #888560 6.0 9 11 1,260 | 2035/11/1
FNMA #889117 5.0 8 9 1,014 | 2035/10/ 1
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FekfE % | FNMA #890248 6.0 17 20 2,191 2037/8/1
(Bx< &) | FNMA #915154 5.0 25 28 3,100 | 2037/4/1
FNMA #934648 7.0 2 3 387 | 2038/11/1
FNMA #985626 6.0 5 6 703 | 2033/4/1
FNMA #995072 5.5 6 7 857 | 2038/8/1
FNMA #AA8715 4.0 69 76 8,336 | 2039/6/1
FNMA #AB9594 4.0 46 51 5,585 | 2043/6/1
FNMA #AB9980 3.5 48 52 5,688 | 2043/7/1
FNMA #AE0758 7.0 28 32 3,589 | 2039/2/1
FNMA #AL3572 5.0 21 23 2,608 | 2041/7/1
FNMA #AL6175 3.5 529 571 62,396 | 2044/1/1
FNMA #AL6308 5.0 122 136 14,912 | 2033/2/1
FNMA #AL6404 4.5 36 40 4,379 | 2045/1/1
FNMA #AL7093 4.0 3,972 4,412 481,435 | 2045/5/ 1
FNMA #AL9631 3.0 801 850 92,825 | 2046/12/ 1
FNMA #AM8674 10 2.81 40 43 4,706 | 2025/4/1
FNMA #AN4073 3.07 120 133 14,536 | 2029/1/1
FNMA #AS4271 4.5 90 102 11,132 | 2045/1/1
FNMA #AS4354 4.5 222 248 27,065 | 2045/1/1
FNMA #AS4427 4.5 195 218 23,814 | 2045/2/1
FNMA #AS4431 4.5 100 112 12,285 | 2045/2/1
FNMA #AS5314 4.0 1,020 1,125 122,826 | 2045/7/1
FNMA #AS6328 3.5 564 598 65,248 | 2045/12/ 1
FNMA #AS7313 3.5 3, 531 3, 782 412,718 | 2046/6/1
FNMA #AS8269 3.0 1,287 1, 364 148,855 | 2046/11/ 1
FNMA #AS8359 3.0 2,073 2,186 238,600 | 2046/11/1
FNMA #AS8623 3.0 529 560 61,201 | 2047/1/1
FNMA #AS8745 3.0 1,791 1,902 207,517 | 2047/2/1
FNMA #AT4281 4.0 43 48 5,248 | 2043/6/1
FNMA #AT4907 3.5 43 46 5,101 | 2043/5/ 1
FNMA #AT4961 3.5 43 46 5,081 | 2043/5/ 1
FNMA #AT6546 4.0 51 57 6,267 | 2043/6/1
FNMA #AT7101 3.5 42 45 4,998 | 2043/6/1
FNMA #AT7139 3.5 45 48 5,280 | 2043/6/1
FNMA #AT7167 3.5 37 40 4,397 | 2043/6/1
FNMA #AT8906 3.5 36 39 4,341 | 2043/ 7/ 1
FNMA #AU1228 3.5 46 49 5,417 | 2043/7/ 1
FNMA #BD2455 3.0 1,524 1,614 176,100 | 2047/1/1
FNMA #BD8104 3.0 141 150 16,383 | 2046/10/ 1
FNMA #BF0109 4.0 4, 587 5,129 559,668 | 2056/2/1
FNMA #BF0133 4.0 65 73 7,976 | 2056/8/1
FNMA #BF0222 4.5 1,021 1,142 124,668 | 2057/9/1
FNMA #BL2201 3.35 70 79 8,726 | 2029/5/1
FNMA #BL2225 3.3 100 113 12,434 | 2029/4/1
FNMA #BL2431 3.31 100 113 12,407 | 2031/5/1
FNMA #BL2454 3.16 187 210 23,013 | 2029/5/1
FNMA #BL2457 3.26 130 147 16,092 | 2029/5/1
FNMA #BL2465 3.24 240 272 29,732 | 2029/5/1
FNMA #BL3413 2.87 100 109 11,933 | 2031/7/1
FNMA #BL3522 2.52 70 75 8,234 | 2029/10/1
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HppkfEZ: | FNMA #BL3648 2.85 310 339 36,993 | 2031/8/1
(Br< 4:@hf%) | FNMA #BL4525 10 2.24 100 104 11,369 | 2031/10/ 1
FNMA #BL5796 10 2.3 100 106 11,655 | 2030/2/1
FNVA #BL6083 2.06 100 104 11,419 | 2030/3/1
FNMA #BN0937 4.5 615 663 72,369 | 2048/12/ 1
FNMA #BN4404 5.0 57 62 6,783 | 2048/12/1
FNVA #CA2207 4.5 885 957 104,486 | 2048/8/ 1
FNMA #CA2652 5.0 186 202 22,099 | 2048/11/ 1
FNVA #CA5225 3.0 1,386 1,468 160,213 | 2050/2/ 1
FNMA #FM2050 3.0 97 102 11,235 | 2049/12/ 1
FNVA #MA1213 3.5 43 46 5,101 | 2042/9/1
FNVA #MA1253 4.0 319 351 38,313 | 2042/11/ 1
FNVA #MA1437 3.5 829 888 96,895 | 2043/5/ 1
FNVA £MA1582 3.5 51 55 6,057 | 2043/8/1
FNMA #MA1591 4.5 48 53 5,861 | 2043/9/1
FNVA #MA1629 4.5 47 53 5,797 | 2043/10/ 1
FNMA #MA1711 4.5 47 52 5,768 | 2043/12/1
FNMA #MA3422 5.0 127 137 15,026 | 2048/7/1
FNMA #MA3501 5.0 166 180 19,643 | 2048/10/ 1
FNMA #MA3680 3.5 205 216 23,622 | 2029/6/1
FNMA BALLOON POOL 1.0 300 310 33,901 | 2030/3/1
FNMA BALLOON POOL 1.0 100 102 11,135 | 2030/3/26
FNMA BALLOON POOL 1.0 100 103 11,324 | 2032/4/1
FNMA BALLOON POOL 1.0 100 102 11,141 | 2032/4/1
FNR 2005-29 ZA 5.5 241 286 31,246 | 2035/4 /25
FNR 2011-87 SG 10 5. 60337 47 4 541 | 2040/ 4 /25
FNR 2012-101 AT 10 3.0 191 9 985 | 2027/ 6 /25
FNR 2012-28 B 6.5 6 6 738 | 2039/6 /25
FNR 2012-51 B 7.0 21 26 2,909 | 2042/5 /25
FNR 2012-74 SA 10 5. 70337 42 7 841 | 2042/ 3/25
FNR 2013-14 IG 10 4.0 138 16 1,850 | 2043/3/25
FNR 2013-29 QI 10 4.0 738 75 8,275 | 2043/4 /25
FNR 2013-9 BC 6.5 16 20 2,202 | 2042/7/25
FNR 2013-9 CB 5.5 46 53 5,863 | 2042/4 /25
FNR 2014-47 AI 10 2.212 208 13 1,448 | 2044/ 8 /25
FNR 2016-60 QS 10 5. 15337 1,088 213 23,288 | 2046/ 9 /25
FNS 409 C17 10 4.0 929 145 15,834 | 2041/11/25
FNS 409 C18 10 4.0 84 12 1,317 | 2042/4 /25
FNS 409 €2 10 3.0 92 5 548 | 2027/4 /25
FORDF 20184 A 4. 06 1,230 1,187 129,548 | 2030/11/15
FR RA2016 3.0 98 103 11,333 | 2050/1/1
FR RA2389 4.5 400 432 47,211 2050/4/1
FRESR 2017-SRO1 A3 3. 089 270 297 32,426 | 2027/11/25
FSMT 2018-2 A4 3.5 1,615 1, 642 179,234 | 2048/ 4 /25
GNMA #733600 5.0 36 39 4,326 | 2040/4/15
GNMA #784571 3.5 4,199 4, 559 497,448 | 2048/6 /15
GNMA #AA5649 3.0 229 246 26,891 | 2042/9/15
GNMA #AB2892 3.0 225 240 26,267 | 2042/9 /15
GNMA #AB9108 3.0 2,155 2,306 251,655 | 2042/10/15
GNMA2 #4617 4.5 12 13 1,492 | 2040/1 /20
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KM% | ONMA2 #4696 4.5 23 25 2,832 | 2040/5/ 1
(Bx< &M% | GNMA2 #4772 5.0 56 62 6,852 | 2040/8/1
GNMA2 #4804 6.0 23 26 2,939 | 2040/9/20
GNMAZ #4928 6.0 7 9 984 | 2041/1/20
GNMA2 #4978 4.5 127 139 15,267 | 2041/3/20
GNMA2 #5016 4.0 5 5 607 | 2041/4 /20
GNMA2 #5054 4.0 4 5 582 | 2041/5/20
GNMA2 #5240 6.0 16 19 2,098 | 2041/11/20
GNMA2 #783368 4.5 26 29 3,221 | 2041/7/20
GNMA2 #784905 3.0 2,395 2,553 278,633 | 2050/ 1 /20
GNMA2 #BM7534 3.5 99 108 11,818 | 2050/ 2 /20
GNMA2 #BM9734 4.0 99 107 11,683 | 2049/10/20
GNMA2 #BM9743 4.0 994 1,077 117,605 | 2049/11/20
GNMA2 #BS1728 4.0 99 107 11,718 | 2050/ 1 /20
GNMA2 #BS1742 4.0 99 108 11,836 | 2050/ 2/20
GNMA2 #MA1995 3.5 927 991 108,164 | 2044/ 6 /20
GNMA2 #MA2678 3.5 128 137 15,036 | 2045/3/20
GNMA2 #MA3937 3.5 163 176 19,214 | 2046/9/20
GNMA2 #MA4068 3.0 2, 050 2,197 239,701 | 2046/11/20
GNMA2 #MA4511 4.0 958 1,032 112,686 | 2047/6 /20
GNMA2 #MA4718 3.0 89 95 10,470 | 2047/9/20
GNMA2 #MA4720 4.0 2,096 2, 262 246,809 | 2047/9/20
GNMA2 #MA4838 4.0 1,013 1,088 118,805 | 2047/11/20
GNMA2 #MA4899 3.0 2,076 2,223 242,628 | 2047/12/20
GNMA2 #MA4901 4.0 474 505 55,160 | 2047/12/20
GNMA2 #MA5018 3.0 636 681 74,340 | 2048/ 2 /20
GNMA2 #MA5019 3.5 1,549 1,651 180, 147 | 2048/ 2 /20
GNMA2 #MA5020 4.0 303 327 35,776 | 2048/ 2 /20
GNMA2 #MA5078 4.0 592 633 69,160 | 2048/ 3 /20
GNMA2 #MA5137 4.0 405 432 47,225 | 2048/ 4 /20
GNMA2 #MA5265 4.5 1,431 1,538 167,859 | 2048/ 6 /20
GNMA2 #MA5331 4.5 1,043 1,124 122,659 | 2048/ 7 /20
GNMA2 #MA5398 4.0 612 658 71,846 | 2048/ 8/20
GNMA2 #MA5466 4.0 605 646 70,518 | 2048/ 9/20
GNMA2 #MA5467 4.5 845 906 98,923 | 2048/9/20
GNMA2 #MA5597 5.0 1,426 1,534 167,373 | 2048/11/20
GNMA2 #MA5711 4.5 1,633 1,743 190,209 | 2049/ 1 /20
GNMA2 #MA5712 5.0 1,295 1, 386 151,227 | 2049/1 /20
GNMA2 #MA5762 3.5 263 280 30,634 | 2049/2 /20
GNMA2 #MA5818 4.5 746 796 86,928 | 2049/ 3 /20
GNMA2 #MA5877 4.5 328 350 38,208 | 2049/4 /20
GNMA2 #MAG6154 3.5 5,201 5,536 603,985 | 2049/ 9 /20
GNMA2 #MAG6219 3.5 3, 145 3, 347 365,201 | 2049/10/20
GNMA2 #MAG6338 3.0 3,474 3,705 404,278 | 2049/12/20
GNMA2 #MAG6409 3.0 16, 121 17,192 1,875,674 | 2050/ 1 /20
GNR 2011-H03 FA 2.1618 157 155 16,945 | 2061/1/20
GNR 2011-H05 FB 2.16188 250 247 27,012 | 2060/12/20
GNR 2011-H06 FA 2.11188 161 159 17,379 | 2061/2/20
GNR 2011-HO8 FD 2.16188 150 148 16,232 | 2061/ 2 /20
GNR 2011-H09 AF 2.16188 43 43 4,715 | 2061/3/20
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HppkfESE | GNR 2012-43 SN 10 5. 89537 1,278 279 30,530 | 2042/ 4 /16
(Br< 4@fE) | GNR 2012-H34 SA 10 5. 27712 1, 566 339 37,049 | 2042/ 3 /20
GNR 2013-107 AD 2.69478 283 294 32,144 | 2047/11/16
GNR 2013-69 AI 10 3.5 122 15 1,661 | 2043/5 /20
GNR 2014-135 10 0. 74816 2,972 115 12,579 | 2056/1/17
GNR 2014-17 AM 2.57023 150 156 17,052 | 2048/6/16
GNR 2014-176 10 4.0 501 64 7,025 | 2044/11/20
GNR 2015-36 MI 10 5.5 666 123 13,489 | 2045/3/20
GNR 2016-135 SB 10 5. 39537 373 93 10,168 | 2046/10/16
GNR 2016-84 IG 10 4.5 1,764 283 30,934 | 2045/11/16
GNR 2018-119 10 0. 65439 2,943 176 19,251 | 2060/5/16
GNR 2019-123 A 3.0 298 318 34,777 | 2049/10/20
GNR 2019-90 AB 3.0 932 976 106,543 | 2049/ 7 /20
GNR 2020-28 AH 2.3 299 302 32,977 | 2061/11/16
GSMS 2013-GC16 B 5.161 30 31 3,398 | 2046/11/10
GSMS 2018-SRP5 A 2. 00463 2, 480 2,321 253,264 | 2031/9/15
HERTZ 2019-3A A 2.67 2, 160 1,908 208,231 | 2025/12/26
HLSY 2019-1A AIAl 3. 25697 820 763 83,313 | 2033/1/20
IMSC 2007-HOA1 A23 1. 22663 298 251 27,446 | 2047/ 7 /25
JPMBB 2013-C17 B 4. 891864 10 10 1,109 | 2047/1/15
JPMBB 2014-C21 AS 3. 9965 312 319 34,841 | 2047/8/15
JPMBB 2014-C25 B 4.3472 370 362 39,567 | 2047/11/15
JPMBB 2015-C31 B 4.619712 130 127 13,933 | 2048/8/15
JPMCC 2007-CB19 AJ 5. 682525 262 96 10,477 | 2049/ 2 /12
JPMCC 2007-LDPX AJ 5. 248437 411 60 6,565 | 2049/1/15
JPMCC 2015-FL7 D 4. 45463 334 321 35,035 | 2028/5/15
JPMCC 2019-BOLT A 1. 85463 934 878 95,895 | 2034/7/15
JPMMT 2018-5 Al 3.5 105 107 11,724 | 2048/10/25
JPMRR 2014-6 3A1 1. 83675 193 190 20,797 | 2046/ 7 /27
JTWN 2014-4A A2R 3.18125 1, 500 1,454 158,662 | 2026/ 7 /15
KKR 16 AIR 3.06913 1,320 1,267 138,240 | 2029/ 1 /20
LCM 24A A 3.12913 1, 750 1, 690 184,445 | 2030/ 3 /20
MDPK 2017-26A AR 2.9745 1, 250 1,198 130,772 | 2030/ 7 /29
MORGAN STANLEY REREMIC T 4.25 460 459 50,128 | 2036/2/1
MSBAM 2015-C22 AS 3.561 560 558 60,938 | 2046/5/15
MSC 2006-1Q12 AJ 5. 399 10 6 745 | 2043/12/15
MSC 2007-1Q13 AJ 5. 438 9 9 1,064 | 2044/3/15
MSC 2007-1Q16 AJ 6. 149068 55 33 3,634 | 2049/12/12
MSCCG 2015-ALDR A2 3. 461921 410 392 42,794 | 2035/6/7
MSM 2006-8AR 1A2 1. 08663 77 24 2,676 | 2036/6 /25
MSRR 2015-R3 7A2 2. 822922 510 507 55,366 | 2036/9 /26
NAVSL 2019-CA A2 3.13 1, 150 1, 140 124,468 | 2068/ 2 /15
NAVSL 2020-A A2B 1. 60463 570 526 57,473 | 2068/11/15
NMRR 2015-5R 3A1 2. 14675 246 247 26,963 | 2046/ 2 /26
NRZT 2014-2A A3 3.75 318 329 35,934 | 2054/5/25
NRZT 2016-3A Bl 4.0 2, 460 2, 405 262,453 | 2056/ 9 /25
NRZT 2016-4A Al 3.75 1,139 1, 180 128,749 | 2056/11/25
NRZT 2016-4A BIA 4.5 1,661 1,619 176,719 | 2056/11/25
NRZT 2016-4A B3 5. 107603 1, 608 1,579 172,332 | 2056/11/25
NRZT 2017-1A Al 4.0 3, 479 3, 626 395,657 | 2057/2/25
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kiS4 | NRZT 2019-4A A1B 3.5 1, 405 1, 449 158, 189 | 2058/12/25
(Br< 4@fE) | OAKCL 2019-1A D 5.60213 1, 000 699 76,296 | 2030/ 4 /22
OR 2020-3A AlL 2. 96849 510 455 49,687 | 2032/4/20
PRIME 2005-5 1A3 8.0 15 12 1,394 | 2034/7/25
RAAC 2005-SP3 M2 1. 74663 1, 680 1, 609 175,613 | 2035/12/25
RAMC 2004-2 AV3 1. 42663 114 96 10,568 | 2034/ 7 /25
SASC 2006-ARS1 Al 1. 16663 1,157 43 4,796 | 2036/2/25
SBAP 2019-20D 1 2.98 267 279 30,485 | 2039/4/1
SBAP 2019-25G 1 2.69 256 265 28,964 | 2044/7/1
SBIC 2017-10A 1 2.845 216 223 24,381 | 2027/3/10
SBIC 2018-10B 1 3.548 128 135 14,824 | 2028/9/10
SBIC 2019-10A 1 3.113 496 503 54,942 | 2029/ 3 /10
SMB 2015-C R - 1 1,147 125,166 | 2046/ 9 /18
STACR 2014-DN1 M2 3. 14663 367 363 39,673 | 2024/ 2 /25
STACR 2014-HQ3 M3 5. 69663 380 368 40,198 | 2024/10/25
STACR 2016-DN1 M2 3. 84663 140 139 15,239 | 2028/7 /25
TPMT 2016-3 Al 2.25 618 611 66,753 | 2055/8/25
TRAL 2014-3A AR 2.84913 1,582 1,556 169, 787 | 2027/10/20
TRAL 2019-6A AS 3.09413 710 679 74,152 | 2032/10/25
WCMT 2015-SBC5 A 4.1037 382 372 40,623 | 2022/9/19
WECM 2013-LC12 B 4. 282512 40 36 4,033 | 2046/ 7 /15
WECM 2014-LC18 AS 3.808 190 191 20,908 | 2047/12/15
WECM 2015-LC20 AS 3. 467 850 844 92,121 | 2050/4/15
WFCM 2017-RB1 XA 10 1. 247193 9, 492 647 70,597 | 2050/ 3 /15
WECM 2018-C43 XA 10 0. 702401 34, 667 1,478 161,314 | 2051/3/15
WFRBS 2014-C24 C 4.29 230 197 21,549 | 2047/11/15
YCLO 2015-1A AR 2.95213 1, 660 1,552 169,368 | 2031/1 /22
HppkfEZ: | GN TI30YR MAY FWD 4.5 400 425 46,422 | 2050/5/1
(EEETBA) | GNMA 11 30YR MAY FWD 2.5 10, 200 10, 725 1,170,199 | 2050/5/1
GNMA II 30YR MAY FWD 3.0 10, 800 11,485 1,253,050 | 2050/5/1
FNMA 30YR APR FWD 4.5 1, 500 1,616 176,352 | 2050/4/1
FNMA 30YR MAY FWD 4.5 800 861 93,999 | 2050/5/1
FNMA 30YR MAY FWD 3.0 800 841 91,764 | 2050/5/1
WAL fE% | 1011778 BC / NEW RED FIN 4.25 540 521 56,935 | 2024/5/15
(BOREENER) | 3M COMPANY 2.375 240 240 26,202 | 2029/ 8 /26
3M COMPANY 3.7 1, 190 1,327 144,825 | 2050/ 4 /15
ABBOTT LABORATORIES 3.75 350 392 42,804 | 2026/11/30
ABBOTT LABORATORIES 4.75 290 370 40,402 | 2036/11/30
ABBOTT LABORATORIES 4.9 200 276 30, 140 | 2046/11/30
ABBVIE INC 3.6 100 104 11,347 | 2025/5/14
ABBVIE INC 4.25 80 85 9,332 | 2049/11/21
ABN AMRO BANK NV 4.75 290 297 32,411 | 2025/7/28
ACE INA HOLDINGS 2.3 140 139 15,250 | 2020/11/3
ACE INA HOLDINGS 3.35 180 189 20,675 | 2026/5/3
ACTAVIS FUNDING SCS 3.8 620 637 69,557 | 2025/3/15
AERCAP TRELAND CAP LTD/A 4.5 590 547 59,755 | 2021/5/15
AERCAP TRELAND CAP/GLOBA 5.0 150 138 15,082 | 2021/10/ 1
AETNA INC 2.8 90 89 9,800 | 2023/6/15
ALCOA NEDERLAND HOLDING 6.75 350 334 36,465 | 2024/ 9 /30
ALTRIA GROUP INC 3.49 170 172 18,813 | 2022/2/14
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W@ A% | ALTRIA GROUP INC 3.8 190 192 21,054 | 2024/ 2 /14
(40BEEMES) | ALTRIA GROUP INC 4.4 1, 260 1,312 143,240 | 2026/ 2 /14
ALTRIA GROUP INC 4.8 810 842 91,895 | 2029/2/14
ALTRIA GROUP INC 5.8 420 454 49,537 | 2039/2/14
ALTRIA GROUP INC 3.875 120 103 11,286 | 2046/9/16
ALTRIA GROUP INC 5.95 150 170 18,595 | 2049/2/14
ALTRIA GROUP INC 6.2 140 156 17,093 | 2059/2/14
AMAZON. COM INC 3.15 100 108 11,843 | 2027/8/22
AMAZON. COM INC 3.875 250 293 32,049 | 2037/8 /22
AMAZON. COM INC 4.95 190 260 28,413 | 2044/12/5
AMAZON. COM INC 4.05 160 200 21,828 | 2047/8 /22
AMERICAN EXPRESS 2.375 410 410 44,745 | 2020/ 5 /26
AMERICAN EXPRESS 2.65 76 76 8,397 | 2022/12/2
AMERICAN INTL GROUP 3.75 310 312 34,126 | 2025/7/10
AMERICAN INTL GROUP 6. 25 100 96 10,566 | 2037/3/15
AMGEN INC 2.125 90 89 9,815 | 2020/5/1
ANGLO AMERICAN CAPITAL 3.75 490 476 51,994 | 2022/4 /10
ANGLO AMERICAN CAPITAL 3.625 280 261 28,582 | 2024/9/11
ANGLO AMERICAN CAPITAL 4.75 270 263 28,697 | 2027/4 /10
ANHEUSER-BUSCH 2.5 156 157 17,166 | 2022/7 /15
ANHEUSER-BUSCH 3.3 310 318 34,744 | 2023/2/1
ANHEUSER-BUSCH 3.5 510 530 57,878 | 2024/1/12
ANHEUSER-BUSCH 3.65 620 646 70,585 | 2026/2/1
ANHEUSER-BUSCH 4.0 500 513 55,971 | 2028/4 /13
ANHEUSER-BUSCH 4.75 160 173 18,887 | 2029/1 /23
ANHEUSER-BUSCH 3.5 120 119 13,039 | 2030/6/1
ANHEUSER-BUSCH 4.35 350 347 37,943 | 2040/6/ 1
ANHEUSER-BUSCH 4.9 280 294 32,130 | 2046/2/1
ANHEUSER-BUSCH 4.5 660 665 72,558 | 2050/6/1
ANTHEM INC 2.95 440 446 48,720 | 2022/12/1
APACHE CORP 3.25 23 17 1,883 | 2022/4/15
APACHE CORP 4.375 70 39 4,362 | 2028/10/15
APACHE CORP 6.0 34 17 1,859 | 2037/1/15
APACHE CORP 5.1 470 232 25,406 | 2040/9/ 1
APACHE CORP 4.75 660 307 33,508 | 2043/4 /15
APACHE CORP 4.25 510 224 24,482 | 2044/1 /15
APPLE INC 1.55 20 20 2,193 | 2021/8/4
APPLE INC 2.45 350 365 39,846 | 2026/8/4
ARCELORMITTAL 3.6 150 136 14,865 | 2024/7/16
ARCELORMITTAL 6.125 330 323 35,307 | 2025/6/1
ARCELORMITTAL 4. 55 260 237 25,905 | 2026/ 3 /11
ARDAGH PKG FIN/HLDGS USA 6.0 480 462 50,440 | 2025/ 2 /15
AT&T INC 3.4 260 266 29,031 | 2025/5/15
AT&T INC 6. 25 300 367 40,081 | 2041/3/29
BANCO SANTANDER SA 3.848 600 603 65,827 | 2023/4/12
BANCO SANTANDER SA 4. 378999 400 409 44,713 | 2028/4/12
BANCO SANTANDER SA FRN 2.96788 200 192 20,970 | 2023/4 /12
BANK OF AMERICA CORP 3.3 10 10 1,120 | 2023/1/11
BANK OF AMERICA CORP 4.0 300 319 34,812 | 2024/4/1
BANK OF AMERICA CORP 4.2 1, 440 1,518 165,659 | 2024/ 8 /26
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BANK OF AMERICA CORP 4.0 1, 000 1, 044 113, 946 2025/ 1 /22
BANK OF AMERICA CORP 4. 45 160 169 18, 505 2026/ 3/ 3
BANK OF AMERICA CORP 3.5 540 562 61, 406 2026/ 4 /19
BANK OF AMERICA CORP 4. 25 4, 400 4, 637 505, 942 2026/10/22
BANK OF AMERICA CORP FRN 3.004 61 61 6, 742 2023/12/20
BANK OF AMERICA CORP FRN 3.55 690 709 77,401 2024/ 3/5
BANK OF AMERICA CORP FRN 4. 083 1, 170 1,297 141, 568 2051/ 3 /20
BANK OF AMERICA FRN 3.593 170 175 19, 171 2028/ 7 /21
BANK OF AMERICA FRN 6.1 20 19 2,129 9998/12/31
BANK OF MONTREAL FRN 3. 803 110 107 11,729 2032/12/15
BANQUE FED CRED MUTU FRN 2.2 240 239 26, 169 2020/ 7 /20
BARCLAYS BANK PLC FRN 4.972 260 277 30, 280 2029/ 5 /16
BARCLAYS BANK PLC FRN 5. 088 760 777 84, 839 2030/ 6 /20
BARRICK NA FINANCE LLC 5.7 530 632 68, 998 2041/ 5 /30
BAT CAPITAL CORP 3. 557 1, 390 1,313 143, 306 2027/ 8 /15
BAT CAPITAL CORP 4.54 660 601 65, 657 2047/ 8 /15
BECTON DICKINSON AND CO 3.363 330 331 36, 162 2024/6/6
BECTON DICKINSON AND CO 4. 685 235 248 27,098 2044/12/15
BERKSHIRE HATHAWAY ENERG 3.7 470 501 54, 764 2030/ 7 /15
BERKSHIRE HATHAWAY FIN 4.25 590 701 76, 532 2049/ 1 /15
BHP BILLITON FIN USA FRN 6.75 910 956 104, 406 2075/10/19
BHP BILLITON FIN USA LTD 2.875 35 35 3, 856 2022/ 2 /24
BHP BILLITON FIN USA LTD 5.0 40 52 5, 684 2043/ 9 /30
BLUE RACER MID LLC 6.125 150 114 12, 477 2022/11/15
BMW US CAPITAL LLC 1.85 80 78 8,531 2021/ 9/15
BNP PARIBAS 3.375 200 199 21,723 2025/1/9
BNP PARIBAS 4.625 680 704 76, 833 2027/ 3 /13
BNP PARIBAS 4.4 740 791 86, 349 2028/ 8 /14
BNP PARIBAS FRN 4.705 770 801 87, 392 2025/ 1 /10
BOEING CO 3.25 1, 360 1, 130 123, 303 2035/2/1
BOEING CO 3.55 70 59 6, 539 2038/3/1
BOEING CO 3.75 50 43 4,772 2050/ 2/ 1
BP CAPITAL MARKETS AMERI 3.119 1,920 1,929 210,473 2026/ 5/ 4
BP CAPITAL MARKETS AMERI 3.633 160 162 17,701 2030/4/6
BP CAPITAL MARKETS PLC 3. 535 80 82 8, 964 2024/11/ 4
BP CAPITAL MARKETS PLC 3. 506 340 347 37,939 2025/ 3 /17
BPCE SA 5.156 200 205 22,374 2024/ 7 /21
BPCE SA 5.156 400 410 44, 748 2024/ 7 /21
BRISTOL-MYERS SQUIBB CO 2.25 350 352 38,417 2021/ 8 /15
BRISTOL-MYERS SQUIBB CO 2.6 350 358 39, 149 2022/ 5/16
BRISTOL-MYERS SQUIBB CO 3.625 100 105 11, 540 2024/ 5 /15
BRISTOL-MYERS SQUIBB CO 2.9 680 711 77,613 2024/ 7 /26
BRISTOL-MYERS SQUIBB CO 3.2 510 544 59, 416 2026/ 6 /15
BRISTOL-MYERS SQUIBB CO 3.4 230 252 27,551 2029/ 7 /26
BRISTOL-MYERS SQUIBB CO 5.25 140 191 20, 874 2043/ 8 /15
BRISTOL-MYERS SQUIBB CO 4. 625 500 638 69, 665 2044/ 5 /15
BRISTOL-MYERS SQUIBB CO 5.0 20 26 2,941 2045/ 8 /15
BURLINGTN NORTH SANTA FE 4.55 10 12 1, 310 2044/9/ 1
CAMERON LNG LLC 3.302 340 309 33,781 2035/1/15
CARRIER GLOBAL CORP 1.923 70 68 7, 485 2023/ 2 /15
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WiEALE % | CARRIER GLOBAL CORP 2.242 180 174 19,052 | 2025/2/15
(&0f&EAER | CARRIER GLOBAL CORP 2.493 30 28 3,055 | 2027/2/15
CARRIER GLOBAL CORP 2.722 240 213 23,335 | 2030/2/15
CCO HLDGS LLC/CAP CORP 5.375 240 241 26, 381 2025/5/1
CCO HLDGS LLC/CAP CORP 5.125 440 439 47,935 | 2027/5/1
CENTENE CORP 4.75 110 109 11,987 | 2022/5/15
CHARTER COMM OPT LLC/CAP 3.579 320 319 34,900 [ 2020/ 7 /23
CHARTER COMM OPT LLC/CAP 4.908 1, 200 1, 256 137,050 | 2025/ 7 /23
CHARTER COMM OPT LLC/CAP 3.75 440 435 47,558 | 2028/ 2 /15
CHARTER COMM OPT LLC/CAP 5.375 140 153 16,783 | 2038/4/1
CHARTER COMM OPT LLC/CAP 5.75 10 11 1,239 | 2048/4/1
CHARTER COMM OPT LLC/CAP 4.8 160 167 18,258 | 2050/3/1
CIGNA CORP 3.4 280 283 30,887 | 2021/9/17
CIGNA CORP 3.75 499 520 56, 757 | 2023/ 7 /15
CIGNA CORP 4.125 220 235 25,679 | 2025/11/15
CIGNA CORP 4.375 540 579 63,198 | 2028/10/15
CIMAREX ENERGY CO 3.9 850 615 67,142 | 2027/5/15
CIMAREX ENERGY CO 4.375 280 199 21,755 | 2029/3/15
CINTAS CORPORATION NO. 2 2.9 150 151 16, 521 2022/4/1
CINTAS CORPORATION NO. 2 3.7 150 152 16,674 | 2027/4/1
CITIGROUP INC 4.4 650 681 74,374 | 2025/6/10
CITIGROUP INC 5.5 910 1,010 110,256 | 2025/9/13
CITIGROUP INC 4.45 3,700 3, 844 419,396 | 2027/9/29
CITIGROUP INC 8.125 146 229 25,092 | 2039/7/15
CITIGROUP INC 5.3 78 88 9,634 | 2044/5/6
CITIGROUP INC 4.75 110 122 13,344 | 2046/5/18
CITIGROUP INC 4. 65 210 243 26,516 | 2048/ 7 /23
CITIGROUP INC FRN 4. 412 320 348 37,981 2031/ 3 /31
CNOOC FINANCE 2015 US 3.5 910 957 104,457 | 2025/5/5
COCA-COLA CO 4.125 120 146 15,981 2040/ 3 /25
COCA-COLA CO 4.2 1, 260 1,616 176,385 | 2050/ 3 /25
COMCAST CORP 3.375 590 631 68,852 | 2025/8/15
COMCAST CORP 3.95 660 728 79,492 | 2025/10/15
COMCAST CORP 4.15 1, 130 1, 260 137,523 | 2028/10/15
COMCAST CORP 3.4 140 150 16,411 2030/4/1
COMCAST CORP 4.2 70 80 8,730 | 2034/8/15
COMCAST CORP 5.65 30 39 4,323 | 2035/6/15
COMCAST CORP 3.25 30 31 3,422 | 2039/11/1
COMCAST CORP 3.75 90 98 10,709 | 2040/4/1
COMCAST CORP 3.4 50 52 5,693 | 2046/7/15
COMCAST CORP 3. 969 144 160 17,563 | 2047/11/ 1
COMCAST CORP 4.0 40 44 4,885 | 2048/3/1
COMCAST CORP 4.7 90 113 12,330 | 2048/10/15
COMCAST CORP 3.999 72 81 8,929 | 2049/11/1
COMCAST CORP 3.45 530 563 61,434 | 2050/2/1
CON EDISON CO OF NY INC 3.35 130 133 14,557 | 2030/4/1
CON EDISON CO OF NY INC 3.95 120 125 13,726 | 2050/4/1
CONCHO RESOURCES INC 4.375 60 52 5,763 | 2025/1/15
CONCHO RESOURCES INC 3.75 450 395 43,179 | 2027/10/ 1
CONCHO RESOURCES INC 4.3 140 125 13,658 | 2028/8/15
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Wesg S | CONSTELLATION BRANDS INC 4.75 260 262 28,663 | 2024/11/15
(43BEEMES) | CONTINENTAL RESOURCES 4.5 310 207 22,666 | 2023/4/15
CONTINENTAL RESOURCES 3.8 250 153 16,710 | 2024/6/1
CONTINENTAL RESOURCES 4.375 240 142 15,558 | 2028/1/15
CONTL AIRLINES 5.983 239 240 26,287 | 2022/4 /19
CREDIT SUISSE GROUP FRN 4.194 360 367 40,077 | 2031/4/1
CVS CORP 5. 298 3 3 420 | 2027/1/11
CVS HEALTH CORP 3.35 96 96 10,525 | 2021/3/9
CVS HEALTH CORP 3.7 500 519 56,726 | 2023/3/9
CVS HEALTH CORP 4.1 250 263 28,791 | 2025/3/25
CVS HEALTH CORP 3.875 102 106 11,622 | 2025/ 7 /20
CVS HEALTH CORP 3.625 190 194 21,201 | 2027/4/1
CVS HEALTH CORP 4.3 1, 850 1,959 213,753 | 2028/3/25
CVS HEALTH CORP 3.75 280 290 31,712 2030/4/1
CVS HEALTH CORP 4.78 100 108 11,788 | 2038/3/25
CVS HEALTH CORP 4.125 70 71 7,748 | 2040/4/1
CVS HEALTH CORP 5.125 470 538 58,795 | 2045/ 7 /20
CVS HEALTH CORP 5. 05 410 467 51,016 | 2048/3 /25
CVS HEALTH CORP 4.25 90 93 10,220 | 2050/4/1
DATMLERCHRYSLER 2.45 150 150 16,381 | 2020/5/18
DANONE SA 2.077 540 538 58,720 | 2021/11/2
DANONE SA 2. 589 340 339 37,055 | 2023/11/2
DANSKE BANK A/S 5.0 580 589 64,360 | 2022/1/12
DANSKE BANK A/S 5.375 390 405 44,230 | 2024/1/12
DANSKE BANK A/S FRN 3.001 400 394 43,050 | 2022/9/20
DEERE & COMPANY 3.1 50 52 5,753 | 2030/4/15
DEERE & COMPANY 3.75 440 499 54,471 | 2050/ 4 /15
DELTA AIR LINES 6.821 202 195 21,291 | 2022/8/10
DEUTSCHE TELEKOM INT FIN 2.82 160 159 17,396 | 2022/1/19
DEVON ENERGY CORPORATION 5.85 280 240 26,188 | 2025/12/15
DEVON ENERGY CORPORATION 5.6 110 76 8,392 | 2041/7/15
DEVON ENERGY CORPORATION 4.75 20 13 1,517 | 2042/5/15
DEVON ENERGY CORPORATION 5.0 450 314 34,289 | 2045/6 /15
DIAGEO CAPITAL PLC 4.828 140 140 15,381 | 2020/ 7/15
DIAGEO INVESTMENT CORP 2.875 290 293 32,043 | 2022/5/11
DIAMOND 1 FIN/DIAMOND 2 4.42 710 711 77,597 | 2021/6 /15
DIAMONDBACK ENERGY INC 5.375 120 94 10,267 | 2025/ 5 /31
DIAMONDBACK ENERGY INC 3.25 40 31 3,467 | 2026/12/ 1
DIAMONDBACK ENERGY INC 3.5 110 84 9,240 | 2029/12/1
DISH DBS CORP 5.875 350 329 35,915 | 2024/11/15
DP WORLD LTD 5. 625 540 443 48,386 | 2048/9/25
DP WORLD LTD 5. 625 200 164 17,920 | 2048/9 /25
DUKE ENERGY CORP 3.55 110 111 12,159 | 2021/9/15
EATON CORP 2.75 530 531 58,040 | 2022/11/2
EATON CORP 4.15 100 111 12,139 | 2042/11/ 2
ECOPETROL SA 5.875 680 614 67,077 | 2045/5/28
EL PASO CORPORATION 7.75 90 105 11,546 | 2032/1/15
EL PASO NATURAL GAS 8.375 120 138 15,058 | 2032/6/15
ENERGY TRANSFER OPER FRN 6.75 120 75 8,186 | 9998/12/31
ENERGY TRANSFER OPERATNG 2.9 230 196 21,456 | 2025/5/15
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ENERGY TRANSFER OPERATNG 4.95 30 25 2,781 2028/ 6 /15
ENERGY TRANSFER OPERATNG 5.25 40 35 3, 826 2029/ 4 /15
ENERGY TRANSFER OPERATNG 3.75 700 564 61, 582 2030/ 5 /15
ENERGY TRANSFER OPERATNG 6. 25 80 68 7,420 2049/ 4 /15
ENTERPRISE PRODUCTS OPER 4.15 780 786 85, 821 2028/10/16
ENTERPRISE PRODUCTS OPER 2.8 590 542 59, 205 2030/ 1 /31
ENTERPRISE PRODUCTS OPER 3.7 130 117 12,782 2051/ 1 /31
ENTERPRISE PRODUCTS OPER 3.95 130 110 12, 051 2060/ 1 /31
EOG RESOURCES INC 4.15 220 230 25, 164 2026/ 1 /15
EOG RESOURCES INC 3.9 140 143 15, 710 2035/4/1
EQUATE PETROCHEMICAL BV 4. 25 660 620 67, 707 2026/11/ 3
EXXON MOBIL CORPORATION 2.992 230 242 26, 443 2025/ 3 /19
EXXON MOBIL CORPORATION 3. 043 890 926 101, 061 2026/ 3/ 1
EXXON MOBIL CORPORATION 3. 482 230 248 27, 147 2030/ 3 /19
EXXON MOBIL CORPORATION 4. 327 180 215 23,522 2050/ 3 /19
FED HOME LN BANK FRN 1.59 1, 900 1,899 207, 223 2020/ 5 /14
FED HOME LN BANK FRN 1.67 1, 600 1,598 174, 404 2020/10/ 7
FIRSTENERGY CORP 4.25 290 297 32, 406 2023/ 3 /15
FIRSTENERGY CORP 3.9 290 287 31, 393 2027/ 7 /15
FIRSTENERGY CORP 7.375 2,010 2,710 295,672 2031/11/15
FIRSTENERGY CORP 4. 85 70 77 8, 457 2047/ 7 /15
FORD MOTOR CRED 4.75 270 146 15, 945 2043/ 1 /15
FOX CORP 4. 709 90 97 10, 669 2029/ 1 /25
FOX CORP 5.476 10 11 1,238 2039/ 1 /25
FREDDIE MAC FRN 1.13 200 199 21,795 2020/ 9 /10
FREEPORT-MC C AND G 3.55 10 9 1, 042 2022/3/ 1
FREEPORT-MCMORAN INC 5.45 65 57 6, 256 2043/ 3 /15
GENERAL DYNAMICS CORP 4. 25 230 269 29, 387 2040/ 4/ 1
GENERAL DYNAMICS CORP 4. 25 280 345 37, 647 2050/ 4/ 1
GENERAL ELEC CAP CORP 2.342 862 847 92, 478 2020/11/15
GENERAL ELEC CAP CORP 3.373 508 503 54, 895 2025/11/15
GENERAL ELEC CAP CORP 6.75 90 103 11, 324 2032/ 3 /15
GENERAL ELEC CAP CORP 6. 875 2,637 3, 156 344, 372 2039/ 1 /10
GENERAL MOTORS 6. 25 590 418 45, 667 2043/10/ 2
GENERAL MOTORS FINL CO 2.45 170 166 18, 147 2020/11/ 6
GENERAL MOTORS FINL CO 4.375 210 200 21,832 2021/ 9/25
GILEAD SCIENCES INC 2.55 110 110 12, 037 2020/9/ 1
GILEAD SCIENCES INC 3.5 200 214 23, 387 2025/ 2/ 1
GILEAD SCIENCES INC 4.8 100 128 14, 006 2044/ 4/ 1
GILEAD SCIENCES INC 4.75 100 126 13, 835 2046/ 3/ 1
GLAXOSMITHKLINE CAPITAL 2.85 10 10 1,121 2022/5/8
GLENCORE FUNDING LLC 2.875 120 119 13, 088 2020/ 4 /16
GLENCORE FUNDING LLC 4. 125 740 705 76,916 2023/ 5 /30
GLENCORE FUNDING LLC 4. 125 700 659 72,001 2024/ 3 /12
GLENCORE FUNDING LLC 4.0 50 45 4,969 2027/ 3 /27
GOLDMAN SACHS GROUP 6.75 1, 390 1,810 197, 560 2037/10/ 1
GOLDMAN SACHS GROUP  FRN 4. 223 560 590 64, 398 2029/5/ 1
GOLDMAN SACHS GROUP INC 4.0 1,130 1,178 128, 557 2024/ 3/ 3
GOLDMAN SACHS GROUP INC 4.25 1,770 1,832 199, 904 2025/10/21
GOLDMAN SACHS GROUP INC 5.15 760 875 95, 568 2045/ 5 /22
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GOLDMAN SACHS GROUP INC 4.75 500 579 63, 245 2045/10/21
HALLIBURTON CO 5.0 260 210 22,941 2045/11/15
HARRIS CORPORATION 5. 054 140 154 16, 815 2045/ 4 /27
HCA INC 5.0 100 103 11, 246 2024/ 3 /15
HCA INC 5.375 60 61 6, 691 2025/2/ 1
HCA INC 5.25 90 93 10, 241 2026/ 6 /15
HCA INC 4.5 60 60 6, 647 2027/ 2 /15
HJ HEINZ CO 4. 875 175 175 19, 188 2025/ 2 /15
HOME DEPOT INC 2.7 160 163 17, 804 2030/ 4 /15
HOME DEPOT INC 3.3 200 205 22,473 2040/ 4 /15
HOME DEPOT INC 3.9 50 56 6, 144 2047/ 6 /15
HOME DEPOT INC 3.35 900 943 102, 929 2050/ 4 /15
HSBC BANK PLC 4.75 180 182 19, 932 2021/1/19
HSBC BANK USA 4.875 300 302 33, 008 2020/ 8 /24
HSBC HOLDINGS PLC 3.4 860 865 94, 377 2021/3/8
HSBC HOLDINGS PLC 4.25 200 205 22,428 2025/ 8 /18
HSBC HOLDINGS PLC 4.95 200 221 24, 188 2030/ 3 /31
HSBC HOLDINGS PLC FRN 4. 583 1,010 1, 068 116, 532 2029/ 6 /19
HSBC HOLDINGS PLC FRN 3.973 740 755 82, 456 2030/ 5 /22
HSBC HOLDINGS PLC FRN 6.25 270 249 27, 239 9998/12/31
HSBC HOLDINGS PLC FRN 6.5 710 663 72, 358 9998/12/31
HUMANA INC 3.15 320 316 34, 543 2022/12/ 1
HUMANA INC 3.95 260 263 28, 739 2027/ 3 /15
HUMANA INC 4. 625 20 20 2,286 2042/12/ 1
HUMANA INC 4.95 160 169 18, 442 2044/10/ 1
HUMANA INC 4.8 30 32 3,575 2047/ 3 /15
IBM CORP 3.0 730 762 83,213 2024/ 5 /15
ILFC E-CAP TRUST II FRN 3.57 200 86 9,416 2065/12/21
INTEL CORP 3.7 110 120 13, 127 2025/ 7 /29
INTEL CORP 4.6 120 147 16, 137 2040/ 3 /25
INTEL CORP 4.75 660 870 95, 003 2050/ 3 /25
INTEL CORP 4.95 250 340 37,178 2060/ 3 /25
INTESA SANPAOLO SPA 3. 125 700 678 74, 006 2022/ 7 /14
INTESA SANPAOLO SPA 3. 375 270 262 28, 620 2023/ 1 /12
INTESA SANPAOLO SPA 5.017 340 332 36, 244 2024/ 6 /26
INTESA SANPAOLO SPA 5.71 200 197 21,520 2026/ 1 /15
INTL LEASE FINANCE CORP 8.625 520 522 57,035 2022/ 1/15
INTL LEASE FINANCE CORP 5. 875 200 186 20, 344 2022/ 8 /15
JOHNSON & JOHNSON 2.45 80 85 9, 290 2026/ 3/ 1
JOHNSON & JOHNSON 3.625 680 801 87, 455 2037/3/3
JP MORGAN CHASE & CO 3.875 750 784 85, 617 2024/ 9 /10
JPMORGAN CHASE & CO 4.95 1, 350 1,641 179, 107 2045/6/ 1
JPMORGAN CHASE & CO FRN 4. 023 1, 000 1, 056 115, 243 2024/12/ 5
JPMORGAN CHASE & CO FRN 4. 203 450 491 53, 642 2029/ 7 /23
JPMORGAN CHASE & CO FRN 4. 452 200 224 24, 536 2029/12/ 5
KAZMUNAYGAS NATIONAL 6. 375 240 256 27,995 2048/10/24
KINDER MORGAN ENER PART 3.5 160 158 17, 292 2021/3/1
KINDER MORGAN ENER PART 3.5 390 385 42, 064 2023/9/1
KINDER MORGAN ENER PART 4.25 160 155 16, 967 2024/9/1
KINDER MORGAN INC 4.3 90 92 10, 055 2025/6/ 1
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KINDER MORGAN INC 5.2 50 52 5,686 | 2048/3/1
KKR GROUP FIN CO II 5.5 50 55 6,014 | 2043/2/1
KRAFT HEINZ FOODS CO 3.95 200 199 21,720 | 2025/7/15
KRAFT HEINZ FOODS CO 3.0 170 160 17,523 | 2026/6/1
LAS VEGAS SANDS CORP 3.2 10 9 990 | 2024/8/8
LLOYDS BANK PLC 4.65 660 672 73,358 | 2026/ 3 /24
LLOYDS BANKING GROUP PLC 4.375 200 209 22,904 | 2028/ 3/22
LLOYDS TSB BANK PLC 4.5 300 303 33,156 | 2024/11/4
LOCKHEED MARTIN CORP 3.55 510 549 60,003 | 2026/1/15
LOWES COS INC 4.5 100 109 11,922 | 2030/4/15
LOWES COS INC 5.0 130 147 16,055 | 2040/ 4 /15
LOWES COS INC 5.125 390 462 50,489 | 2050/4 /15
MARS INC 2.7 240 246 26,850 | 2025/4/1
MARS INC 3.2 140 148 16, 221 2030/4/1
MASTERCARD INC 3.85 70 83 9,135 | 2050/3/26
MCDONALD’”’”'S CORP 4.2 520 582 63,518 | 2050/4/1
MCDONALD” S CORP 3.7 320 339 37,012 | 2026/1/30
MCDONALD” S CORP 3.5 380 399 43,569 | 2027/3/1
MCDONALD” S CORP 3.8 110 117 12,780 | 2028/4/1
MEDTRONIC INC 3.5 219 237 25,948 | 2025/3/15
METLIFE INC 6.4 570 594 64,843 | 2066/12/15
MICROSOFT CORP 1. 565 540 543 59, 341 2021/8/8
MICROSOFT CORP 2.4 280 287 31,400 | 2022/2/6
MICROSOFT CORP 2.875 660 700 76,378 | 2024/2/6
MICROSOFT CORP 2.7 270 288 31,443 | 2025/2/12
MICROSOFT CORP 2.4 1,120 1,177 128,447 | 2026/8/8
MICROSOFT CORP 3.3 720 796 86, 921 2027/2/6
MICROSOFT CORP 3.45 30 33 3,660 | 2036/8/8
MISSOURI ST HLTH & ED 3.229 420 432 47,217 | 2050/ 5 /15
MITSUBISHI UFJ FIN GRP 2.998 400 406 44,328 | 2022/ 2/22
MLPX LP-REGS 4.875 170 147 16, 141 2024/12/ 1
MLPX LP-REGS 4.875 20 17 1,914 | 2025/6/1
MOLSON COORS BREWING CO 3.5 10 9 1,086 | 2022/5/1
MORGAN STANLEY 5.5 400 403 44,039 | 2020/ 7 /24
MORGAN STANLEY FRN 3.772 460 482 52,648 | 2029/ 1 /24
MORGAN STANLEY FRN 2.699 630 609 66,510 | 2031/1/22
MORGAN STANLEY FRN 3.622 950 986 107,617 | 2031/4/1
MORGAN STANLEY FRN 5.597 190 258 28,158 | 2051/3/24
MPLX LP 4.8 520 474 51,810 | 2029/2/15
MPLX LP 4.5 400 312 34, 061 2038/4 /15
MPLX LP 5.5 340 296 32,325 | 2049/2/15
MYRIAD INTL HOLDINGS BV 4.85 370 360 39,279 | 2027/7/6
NETFLIX INC 5.375 70 70 7,709 | 2021/2/1
NEWELL RUBBERMAID INC 4.7 260 253 27,633 | 2026/4/1
NIKE INC 3.375 660 718 78,436 | 2050/ 3 /27
NOBLE ENERGY INC 3.85 650 465 50,833 | 2028/1/15
NORTHROP GRUMMAN CORP 2.93 320 324 35,431 2025/1/15
NORTHROP GRUMMAN CORP 3.25 550 567 61,911 2028/1/15
NORTHROP GRUMMAN CORP 5.25 460 615 67,164 | 2050/5/1
NUMERICABLE GROUP SA 7.375 500 501 54,735 | 2026/5/1
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W@ E S | NVIDIA CORP 2.85 110 115 12,611 | 2030/4/1
(BOREENER) | NVIDIA CORP 3.5 500 533 58,186 | 2040/4 /1
NVIDIA CORP 3.5 1,270 1,377 150,294 | 2050/4/1
NVIDIA CORP 3.7 390 425 46,381 | 2060/4/1
NVR INC 3.95 10 10 1,095 | 2022/9/15
OCCIDENTAL PETROLEUM 4.85 144 126 13,810 | 2021/3/15
OCCIDENTAL PETROLEUM 2.6 160 132 14,405 | 2021/8/13
OCCIDENTAL PETROLEUM 3.125 60 45 4,975 | 2022/2/15
OCCIDENTAL PETROLEUM 2.7 20 12 1,411 | 2023/2/15
OCCIDENTAL PETROLEUM 6.95 100 63 6,965 | 2024/7/1
OCCIDENTAL PETROLEUM 5.55 530 312 34,122 | 2026/ 3/15
OCCIDENTAL PETROLEUM 3.4 1,420 790 86,200 | 2026/4 /15
OCCIDENTAL PETROLEUM 3.0 380 197 21,524 | 2027/2/15
OCCIDENTAL PETROLEUM 6. 45 500 264 28,810 | 2036/9 /15
OCCIDENTAL PETROLEUM 4.5 1, 400 655 71,535 | 2044/ 7 /15
OCCIDENTAL PETROLEUM 4.625 170 78 8,532 | 2045/6/15
OCCIDENTAL PETROLEUM 4.4 150 70 7,699 | 2046/4 /15
OCCIDENTAL PETROLEUM 4.1 70 32 3,579 | 2047/2/15
OCCIDENTAL PETROLEUM 4.2 80 37 4,072 | 2048/3/15
OCCIDENTAL PETROLEUM FRN 2.68413 380 304 33,264 | 2021/2/8
OFFICE CHERIFIEN DES PHO 4.5 410 390 42,599 | 2025/10/22
PARK AEROSPACE HOLDINGS 5.25 170 156 17,063 | 2022/8/15
PEPSICO INC 2.875 200 207 22,653 | 2049/10/15
PEPSICO INC 3.625 100 116 12,740 | 2050/ 3/19
PEPSICO INC 3.875 160 196 21,451 | 2060/ 3 /19
PERNOD-RICARD SA 4.45 400 411 44,943 | 2022/1/15
PETROBRAS GLOBAL FINANCE 6.125 160 159 17,348 | 2022/1/17
PETROBRAS GLOBAL FINANCE 6.25 952 940 102,574 | 2024/ 3 /17
PETROBRAS GLOBAL FINANCE 7.375 410 410 44,786 | 2027/ 1 /17
PETROBRAS INTL FIN CO 5. 299 1,753 1,657 180,853 | 2025/ 1 /27
PFIZER INC 2.625 510 531 58,034 | 2030/4/1
PFIZER INC 4.4 60 75 8,287 | 2044/5/15
PHILIP MORRIS 2.9 90 90 9,913 | 2021/11/15
PHILIP MORRIS 2.5 230 232 25,365 | 2022/8 /22
PHILIP MORRIS 2.5 510 515 56,279 | 2022/11/2
PHILIP MORRIS 4.5 60 66 7,250 | 2042/3/20
PRIME SECSRVC BRW/FINANC 5.75 190 179 19,551 | 2026/4 /15
PROCTER & GAMBLE 3.0 130 144 15,752 | 2030/3/25
PROCTER & GAMBLE 3.55 260 303 33,117 | 2040/ 3 /25
PROCTER & GAMBLE 3.6 490 602 65,742 | 2050/ 3/25
QEP RESOURCES INC 6. 875 10 4 534 | 2021/3/1
RABOBANK 4.375 780 790 86,244 | 2025/8/4
RABOBANK NEDERLAND 4.625 300 304 33,269 | 2023/12/ 1
RANGE RESOURCES CORP 5.875 38 28 3,088 | 2022/7/1
RANGE RESOURCES CORP 5.0 30 21 2,399 | 2023/3/15
RANGE RESOURCES CORP 4.875 210 122 13,328 | 2025/5/15
RAYTHEON CO 3.125 30 30 3,280 | 2020/10/15
REGENCY ENERGY PARTNERS 5.875 53 50 5,498 | 2022/3/1
REYNOLDS AMERICAN INC 3.25 130 129 14,168 | 2020/6 /12
REYNOLDS AMERICAN INC 5. 85 310 328 35,861 | 2045/8 /15

— 125 —



LM - KXEfFE%27 - T5XFC

] 3 BN
k74 1 . AE A %A o
R i A NERAE | RERL AR fEEFA A
TAYA % Tk kv Tk kv M

W@ AL EE% | ROYAL BANK OF CANADA 3.2 770 779 84,993 | 2021/4/30
(BBHEENER) | ROYAL BK CANADA 2.15 350 350 38,204 | 2020/10/26
ROYAL BK OF SCOTLAND PLC 6.1 40 41 4,497 | 2023/6/10
ROYAL BK OF SCOTLAND PLC 6.0 290 299 32,641 | 2023/12/19
ROYAL BK OF SCOTLAND PLC 5.125 590 592 64,666 | 2024/5/28
ROYAL BK SCOTLND FRN 4.519 200 204 22,266 | 2024/ 6 /25
ROYAL BK SCOTLND FRN 4. 269 430 438 47,860 | 2025/ 3 /22
SABINE PASS LIQUEFACTION 5.75 280 271 29,673 | 2024/5/15
SALESFORCE. COM INC 3.25 390 405 44,247 | 2023/4 /11
SALESFORCE. COM INC 3.7 370 399 43,581 | 2028/4 /11
SANDS CHINA LTD 4.6 800 810 88,418 | 2023/8/8
SANDS CHINA LTD 5.125 250 241 26,311 | 2025/8/8
SANTANDER HOLDINGS USA 4.5 130 129 14,139 | 2025/ 7 /17
SHELL INTL FIN 2.875 600 613 66,924 | 2026/5/10
SHELL INTL FIN 2.75 100 99 10,867 | 2030/4/6
SHELL INTL FIN 4. 55 220 256 27,976 | 2043/8 /12
SHELL INTL FIN 4.375 590 670 73,127 | 2045/5/11
SHELL INTL FIN 3.25 530 518 56,524 | 2050/4/6
SINOPEC GRP OVERSEA 2014 4.375 430 462 50,455 | 2024/ 4 /10
SINOPEC GRP OVERSEA 2014 4.375 400 430 46,935 | 2024/4/10
SOUTHERN COPPER CORP 5.25 590 592 64,620 | 2042/11/8
SPRINT CAPITAL CORP 6.875 30 35 3,830 | 2028/11/15
SPRINT CAPITAL CORP 8.75 50 67 7,324 | 2032/3/15
SPRINT CORP 7.625 150 168 18,416 | 2025/2/15
STATE STREET CORP FRN 3.152 180 183 20,048 | 2031/3/30
SUMITOMO MITSUI FINL GRP 2. 058 590 587 64,114 | 2021/7/14
SUNOCO LOGISTICS PARTNER 5.3 20 15 1,696 | 2044/4/1
SVENSKA HANDELSBANKEN AB 3.35 390 395 43,157 | 2021/5/24
SYNGENTA FINANCE NV 3.933 580 548 59,836 | 2021/4 /23
T-MOBILE USA INC 3.875 800 810 88,374 | 2030/4/15
TARGA RESOURCES PARTNERS 5.125 40 33 3,701 | 2025/2/1
TARGA RESOURCES PARTNERS 6.5 80 69 7,613 | 2027/7/15
TARGA RESOURCES PARTNERS 6.875 40 33 3,626 | 2029/1/15
TARGET CORP 2.65 320 328 35,791 | 2030/9/15
TEACHERS INSUR & ANNUITY 4.9 480 525 57,319 | 2044/9/15
TECK RESOURCES LIMITED 6.0 20 17 1,898 | 2040/8/15
TELEFONICA EMISIONES SAU 5.213 150 165 18,022 | 2047/3/8
TELEFONICA EMISIONES SAU 4. 894999 230 247 27,016 | 2048/3/6
TENNESSEE GAS PIPELINE 2.9 650 577 62,964 | 2030/3/1
TEVA PHARMA FIN IV BV 3.65 190 180 19,723 | 2021/11/10
TEVA PHARMACEUT FIN BV 2.95 180 164 17,927 | 2022/12/18
TEVA PHARMACEUTICALS NE 2.2 680 642 70,102 | 2021/7/21
TEVA PHARMACEUTICALS NE 2.8 390 348 37,985 | 2023/7/21
TEVA PHARMACEUTICALS NE 7.125 340 330 36,101 | 2025/1 /31
TIME WARNER CABLE INC 4.125 200 200 21,901 | 2021/2/15
TIME WARNER CABLE INC 4.0 200 199 21,818 | 2021/9/1
TIME WARNER CABLE INC 6. 55 150 171 18,714 | 2037/5/1
TIME WARNER CABLE INC 7.3 370 456 49,799 | 2038/7/1
TIME WARNER CABLE INC 5. 875 670 725 79,179 | 2040/11/15
TRANSCONT GAS PIPE LINE 7.85 950 1,005 109, 668 | 2026/2/ 1

— 126 —



LM - KXEfFE%27 - T5XFC

] 3 BN
k74 1 . AE A %A o
R i A NERAE | RERL AR fEEFA A
TAYA % Tk kv Tk kv M

W@ AL fE% | UBS GROUP FUNDING 3.491 450 458 50,052 | 2023/5 /23
(4BBEEMES) | UBS GROUP FUNDING 4.125 450 472 51,526 | 2025/9 /24
UBS GROUP FUNDING 4.253 1, 050 1,105 120,598 | 2028/ 3 /23
UBS GROUP FUNDING SW FRN 7.0 1,120 1,072 117,061 | 9998/12/31
UNICREDIT SPA FRN 7.296 640 662 72,320 | 2034/4/2
UNION PACIFIC CORP-144A 3.839 940 962 104,999 | 2060/ 3 /20
UNITED RENTALS NORTH AM 5.5 10 9 1,052 | 2025/7/15
UNITED RENTALS NORTH AM 6.5 110 109 11,954 | 2026/12/15
UNITED RENTALS NORTH AM 3.875 160 152 16,671 | 2027/11/15
UNITED RENTALS NORTH AM 4.875 10 9 1,029 | 2028/1/15
UNITED RENTALS NORTH AM 5.25 210 203 22,198 | 2030/1/15
UNITED TECHNOLOGIES CORP 3.95 260 282 30,802 | 2025/8/16
UNITED TECHNOLOGIES CORP 4.125 120 131 14,394 | 2028/11/16
UNITED TECHNOLOGIES CORP 4.5 140 161 17,653 | 2042/6/1
UNITEDHEALTH GROUP INC 2.7 360 360 39,365 | 2020/ 7/15
UNITEDHEALTH GROUP INC 2.875 240 244 26,640 | 2021/12/15
UNITEDHEALTH GROUP INC 3.75 390 424 46,348 | 2025/7/15
UNITEDHEALTH GROUP INC 3.875 120 134 14,668 | 2028/12/15
UNITEDHEALTH GROUP INC 3.7 410 451 49,289 | 2049/8/15
US BANK NA CINCINNATI 3.15 380 384 41,911 | 2021/4/26
VALE OVERSEAS LIMITED 6.875 556 619 67,634 | 2036/11/21
VALEANT PHARMACEUTICALS 9.0 170 174 18,987 | 2025/12/15
VALEANT PHARMACEUTICALS 9.25 100 103 11,267 | 2026/4/1
VERIZON COMMUNICATIONS 3.5 90 95 10,393 | 2024/11/1
VERIZON COMMUNICATIONS 3.376 10 10 1,171 | 2025/2/15
VERIZON COMMUNICATIONS 2.625 100 102 11,202 | 2026/8/15
VERIZON COMMUNICATIONS 4.125 290 319 34,894 | 2027/3/16
VERIZON COMMUNICATIONS 3.0 70 73 7,989 | 2027/3/22
VERIZON COMMUNICATIONS 4.329 376 427 46,661 | 2028/ 9 /21
VERIZON COMMUNICATIONS 3.15 180 190 20,809 | 2030/ 3 /22
VERIZON COMMUNICATIONS 4.5 770 900 98,221 | 2033/8/10
VERIZON COMMUNICATIONS 4.4 380 432 47,209 | 2034/11/ 1
VERIZON COMMUNICATIONS 5.25 320 407 44,459 | 2037/3/16
VERIZON COMMUNICATIONS 4.125 200 226 24,721 | 2046/8/15
VERIZON COMMUNICATIONS 4.862 130 165 18,045 | 2046/ 8 /21
VERIZON COMMUNICATIONS 5.5 50 68 7,456 | 2047/3/16
VERIZON COMMUNICATIONS 4.0 150 174 18,999 | 2050/ 3 /22
VIACOM INC 4.25 30 30 3,296 | 2023/9/1
VIRGIN MEDIA SECURED FIN 5.5 500 497 54,237 | 2029/5/15
VISA INC 3.15 490 528 57,621 | 2025/12/14
VISA INC 2.05 240 239 26,145 | 2030/ 4 /15
VISA INC 4.3 250 313 34,169 | 2045/12/14
VODAFONE GROUP PLC 4.375 540 570 62,187 | 2028/5/30
WAL-MART STORES 4.3 403 509 55,544 | 2044/ 4 /22
WALT DISNEY COMPANY 6. 65 200 290 31,738 | 2037/11/15
WASTE MANAGEMENT INC 4.6 20 20 2,186 | 2021/3/1
WASTE MANAGEMENT INC 3.5 30 31 3,426 | 2024/5/15
WASTE MANAGEMENT INC 4.0 270 295 32,240 | 2039/ 7/15
WASTE MANAGEMENT INC 4.15 190 219 23,973 | 2049/ 7 /15
WEA FINANCE LLC/WESTFIEL 3.75 300 289 31,555 | 2024/9 /17
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WAt | WEA FINANCE LLC/WESTFIEL 3.75 200 192 21,036 | 2024/ 9 /17
(£DREEENER) | WELLPOINT INC 3. 125 210 214 23,353 | 2022/5/15
WELLS FARGO & COMPAN FRN 4. 478 160 179 19,598 | 2031/4/4
WELLS FARGO & COMPAN FRN 5.013 3, 040 3,823 417,103 | 2051/4/4
WELLS FARGO & COMPANY 3.45 30 30 3,346 | 2023/2/13
WELLS FARGO & COMPANY 4.48 899 949 103,558 | 2024/ 1 /16
WELLS FARGO & COMPANY 4.3 1, 250 1, 305 142,382 | 2027/7/22
WELLS FARGO & COMPANY 4.65 1,230 1,322 144,230 | 2044/11/ 4
WELLS FARGO & COMPANY 4.9 190 215 23,502 | 2045/11/17
WELLS FARGO & COMPANY 4.4 160 167 18,223 | 2046/6 /14
WELLS FARGO & COMPANY 4.75 640 696 75,978 | 2046/12/ 7
WESTERN MIDSTREAM OP FRN 2.69788 70 40 4,373 | 2023/1/13
WESTERN MIDSTREAM OPERAT 3.1 190 134 14,624 | 2025/2/1
WESTERN MIDSTREAM OPERAT 4.5 70 44 4,849 | 2028/3/1
WESTERN MIDSTREAM OPERAT 4.05 770 492 53,690 | 2030/2/1
WESTERN MIDSTREAM OPERAT 5.25 100 54 5,999 | 2050/2/1
WILLIAMS COS INC 7.875 195 184 20,121 | 2021/9/1
WILLIAMS COS INC 3.7 100 95 10,438 | 2023/1/15
WILLIAMS COS INC 7.5 269 290 31,679 | 2031/1/15
WPX ENERGY INC 8.25 240 187 20,407 | 2023/8/1
WYETH 5.95 50 70 7,731 | 2037/4/1
YAMANA GOLD INC 4. 625 340 340 37,108 | 2027/12/15
7N it 53, 316, 742
AFx T a TFAFaXy | FAXFva~y
[Eff7E% | MEXICAN BONOS DESARR FIX 8.5 32, 430 34,923 154,709 | 2029/ 5 /31
MEXICAN BONOS DESARR FIX 8.5 65, 150 66, 312 293,766 | 2038/11/18
MEXICAN BONOS DESARR FIX 7.75 75, 650 70, 664 313,044 | 2042/11/13
MEXICAN BONOS DESARR FIX 8.0 95, 290 90, 616 401,433 | 2047/11/ 7
N it 1,162,953
TIIN TTIONMVTN | FTIINLT IV
[EffFE% | BRAZIL-NIN-F (NOTA TESO N) 10.0 17, 640 18, 448 380,969 | 2021/1/1
BRAZIL-NTN-F (NOTA TESO N) 10.0 1,232 1,375 28,397 | 2027/1/1
7N it 409, 367
=V Fuay7r—=7N | Fuy7r—7
[EffFE% | RUSSIA GOVT BOND 8.15 418, 180 456, 916 657,959 | 2027/2/3
RUSSIA GOVT BOND 7.05 7,943 8, 168 11,762 | 2028/1/19
7N it 669, 721
AV RRUT FAYRAYTVET | FAVRXVTVET
| [EfaE% | INDONESTA GOVERNMENT 8. 375 79, 906, 000 80, 007, 480 536,050 | 2026/ 9 /15
7N it 536, 050
& it 56, 094, 834

() BB AR, R DRI % 7% [ 00 R T 1R T FURIS O ADMEIT & 0 FLESHSE L 72 b0 T,
(1) i - FFAMAE O AL AT 1T T
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O # 1 4 o e O % —
Fl = i A4 EReE | RERE fEEEA B
(7 AU 5) % Tk RL TX KL T
SERETBA FNMA 30YR APR EWD 4.5 1, 500 1,616 176, 352 2050/4/1
FNMA 30YR MAY FWD 3.0 800 841 91, 764 2050/ 5/ 1
& it 268, 116
() FSHE AT, WIR ORI % 523 [E O Bi% BIE 2 AR OMMEIC X 0 IBEHBRE L= b 0T,
() %M + FPAMEERD EAT AR ITEHE T,
| AUEGIOREHNRER
. ) o B H *
g i Al 5 & & % ® &
EpilE [Eple
&5 S| US 5YR 2006 67, 196 —
US 2YR 2006 14, 367 —
sk US 10YR 2006 — 40, 694
US 20YR 2006 — 3,033
USUL10YR2006 — 801
US UL 2006 2,187 —
SRS 9D EUR$ 2103 8, 892 —
90 EUR$ 2006 14, 050 —
90 EUR$ 2112 — 10, 191
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USKO P 0424 AN 17 -
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OBk, a5, TARUVEEBENKR cwsaf7egn OIBBOIRR (019489 H~20205F4 57 H)

H A EE.ES I A ClE.
M M
w "E . 63,497, 892, 356 (VI EETE:S 2,829,799, 421
T—JL e 1,043, 742, 402 ~
WA GEATD 146, 462, 160 ZHR A 2,800, 987, 015
AR GRAEER) 56, 094, 834, 715 Z DM S 4 29, 135, 552
a—)L - F 7 (H) 15, 096, 712 S, A 393. 146
Ty b ATV ar(H) 27,132,812 . R
SR A4 5. 538, 574, 036 (B) HiEEHFTEEE A 1,107,775, 465
SR F 384, 938, 324 FER 3,970, 020, 690
[FUES- ¢kt 4,562, 618 B A 5,077,796, 155
N REAEILAE: 242, 548, 577 o
» 0% C %5 %HR5|83 531, 255
B &af& 6,979, 815, 616 © %mE : FhEIA
Sl - F T () 136, 317, 282 W |4 9,183,194, 121
T b AT a () 28, 263, 477 54 A 9,182,662, 866
iff 2,168, 150 0 REBRZ A 11,872,894
SN 6, 544, 949, 236 .
— 67 (B) 4HEHL(A+B+C+D) 1,710, 682, 317
ST 268, 116, 904 (F) ®ATHAfR#siERS 26,924,801, 042
©) #HMEEHRBEA—B) 56,518,076, 740 @) BMEREEHES 2,494, 623,935
E 35,720, 627, 057 ) mpEEse A10,332, 657, 611
U A 20, 797, 449, 683 i
0) SIRIELOK 35,720, 627, 05701 (I) sH(E+F+G+H) 20, 797, 449, 683
1HARAH- Y EEEMEE(C D) 15, 822/ REAGBBREE (1) 20,797, 449, 683
{ ﬁ%{?lﬁ> () #HEOWREOFTB) FilEHRFTEERLES L OO EMEEI%E
(1) JTEADRL HEHERITWIROFEIZ I LD b D EEHRE T,
W T AZE 48,676,044, 0171 (7&) HIEORROP T G) BMEREBEE L HH0IL, FitoE
B INER E e AR 4,406, 131, 781 IR E DB, BN E & UTAMEH & oA % 22 LW o 2565
e — R AR ST AKE 17, 361, 548, 7411 ZWNET,
(1) WRICRIT HTEARADONR (1) HIEORIMOT T H) BHEBRE & H 201k, PR DR,
LM« kEERa7 - 77AFD (ERHEEREZER) 19, 997, 423, 929 JEARD & IR AR % 7 LRI W T Ry DWW E T
LM« kEERa7 - 7IAFC (ERBHEEREZER) 11, 895,919, 8711
LM ¥EERaT - 79AF (EEEEEZER) 1,576, 604, 789
LM« ¥EEEa7 - 79AFVA (BREEREZIR) 1, 486, 845, 58811
LM« KEER7 7 F (EREEREZER) 763, 832, 880
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OFtHAEZE
HEHFEE
20194E1 A 1 H2>520194E12 A 31 H O

U 4%
Z ORI, $ 4,636,978
P& A MREA7e BUR D K BE LR 7,967,370
BB MR LRHARIZHRBALR 2,679,480
IREs & &t $ 15,283,828
ZH
T FH R $ -569,780
FHE BT RO -51,803
P8 TR 38,332
G 25,296
ZRETECRE -18,002

FEEHAEA T AR} -2,500
Aty -25,357
ERE $ -731,070
B%ER
I 2§ 7 BLY 7 ADRA E KT D57 AL $ -3,521,760
NG -9,205
IEERA -3,530,965
FSIATELE 11,021,793
TR -62,781
&R 10,959,012
B EDEBE 10,959,012
R —OH Y HE EME ¥
FIT A~y T HY) MR MIE PFEXRARB99,132,913/ 15K M#%41,789) 14,337.0962
FCITA(~yTHY) HIRMIE pER%EA,653,267,065/ 17K 0 %0403,056) 11,544.9641
FDZZA(~y272L) IRMIE FERREART,225,621,335/11K M 4%544,189) 13,277.7791
FVAZZ A~y @) (MM FEFRAE1, 198,425,632/ H1K 11 %485,258) 14,056.4596
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OFLNEFEDOBAAN (20194£12 1 31 H HAE)

OA filfiFES A0
Ak BEEERE/ A=Y ptils) STmEE(S)

ey

VOLKSWAGEN LEASING GMBH COMPANY GUAR REGS 04/24 1.125 65,000 2024/4/4 74,510
LLOYDS BANKING GROUP PLC SR UNSECURED REGS 10/24 2.25 100,000 2024/10/16 136,286
JPMORGAN CHASE + CO SR UNSECURED 11/48 VAR 50,000 2048/11/15 56,656
GOLDMAN SACHS GROUP INC SR UNSECURED 04/29 VAR 75,000 2029/4/23 80,466
JPMORGAN CHASE + CO SR UNSECURED 05/23 2.7 350,000 2023/5/18 356,368
HOLCIM FINANCE LUX SA COMPANY GUAR REGS 05/23 1.375 100,000 2023/5/26 117,114
HUNTINGTON BANCSHARES SR UNSECURED 01/22 2.3 150,000 2022/1/14 150,831
JPMORGAN CHASE + CO SR UNSECURED 02/28 VAR 100,000 2028/2/1 107,838
BARCLAYS PLC SR UNSECURED REGS 02/27 3.25 100,000 2027/2/12 141,072
HSBC HOLDINGS PLC SR UNSECURED REGS 09/24 0.875 200,000 2024/9/6 230,325
DANSKE BANK A/S SR UNSECURED 144A 09/21 2 290,000 2021/9/8 289,053
NEW YORK LIFE GLOBAL FDG SECURED 144A 09/21 1.7 150,000 2021/9/14 149,855
VOLKSWAGEN INTL FIN NV COMPANY GUAR REGS 03/27 1.875 100,000 2027/3/30 118,702
EFSF GOVT GUARANT REGS 05/27 0.75 775,000 2027/5/3 919,437
WELLS FARGO + COMPANY SR UNSECURED 05/28 VAR 100,000 2028/5/22 106,307
MASSMUTUAL GLOBAL FUNDIN SR SECURED 144A 06/24 2.75 200,000 2024/6/22 205,200
BRIGHTHOUSE FINANCIAL IN SR UNSECURED 06/27 3.7 75,000 2027/6/22 74,825
GENERAL MOTORS FINL CO COMPANY GUAR 11/20 3.7 175,000 2020/11/24 177,074
VISA INC SR UNSECURED 12/22 2.8 175,000 2022/12/14 180,087
TRUIST FIN CORP SR UNSECURED 03/21 2.9 185,000 2021/3/3 186,935
WELLS FARGO + COMPANY SR UNSECURED 10/26 3 125,000 2026/10/23 128,113
BANK OF NY MELLON CORP SUBORDINATED 10/28 3 60,000 2028/10/30 61,521
CONOCOPHILLIPS COMPANY COMPANY GUAR 03/26 4.95 75,000 2026/3/15 86,310
WELLS FARGO + COMPANY SR UNSECURED 04/26 3 375,000 2026/4/22 385,757
US BANCORP SUBORDINATED 04/26 3.1 100,000 2026/4/27 104,115
NATIONWIDE BLDG SOCIETY SR UNSECURED REGS 05/26 3 100,000 2026/5/6 144,691
MASTERCARD INC SR UNSECURED 11/46 3.8 40,000 2046/11/21 45,022
XLIT LTD COMPANY GUAR 03/25 4.45 100,000 2025/3/31 108,961
GENERAL MOTORS FINL CO COMPANY GUAR 04/22 3.45 350,000 2022/4/10 357,958
FCA BANK SPA IRELAND SR UNSECURED REGS 04/20 1.375 100,000 2020/4/17 112,744
MORGAN STANLEY SR UNSECURED 01/30 VAR 125,000 2030/1/23 141,384
FIFTH THIRD BANCORP SR UNSECURED 01/24 3.65 265,000 2024/1/25 279,712
LIBERTY MUTUAL GROUP INC COMPANY GUAR REGS 02/29 4.569 77,000 2029/2/1 86,052
JACKSON NATL LIFE GLOBAL SECURED 144A 02/22 3.3 325,000 2022/2/1 334,205
GENERAL MOTORS FINL CO COMPANY GUAR 07/20 3.2 275,000 2020/7/13 276,260
GOLDMAN SACHS GROUP INC SR UNSECURED REGS 07/23 2 120,000 2023/7/27 143,052
AMERICAN EXPRESS CO SR UNSECURED 02/24 3.4 225,000 2024/2/22 235,374
PRUDENTIAL FINANCIAL INC SR UNSECURED 02/50 4.35 25,000 2050/2/25 28,821
TRAVELERS COS INC SR UNSECURED 03/49 4.1 20,000 2049/3/4 23,039
CITIGROUP INC SUBORDINATED 09/27 4.45 200,000 2027/9/29 220,356
CAPITAL ONE FINANCIAL CO SUBORDINATED 10/25 4.2 100,000 2025/10/29 107,948
CHUBB INA HOLDINGS INC COMPANY GUAR 11/45 4.35 50,000 2045/11/3 60,597
DEUTSCHE BANK NY SR UNSECURED 05/24 3.7 120,000 2024/5/30 121,797
CREDIT SUISSE GROUP AG SR UNSECURED 144A 06/24 VAR 300,000 2024/6/12 317,356
BANK OF MONTREAL DEPOSIT NOTE 06/23 2.89 300,000 2023/6/20 236,486
ROYAL BK SCOTLND GRP PLC SR UNSECURED 06/24 VAR 200,000 2024/6/25 212,474
BANK OF AMERICA CORP SR UNSECURED 07/29 VAR 365,000 2029/7/23 405,703
REGIONS FINANCIAL CORP SR UNSECURED 08/23 3.8 265,000 2023/8/14 280,545
ING GROEP NV SR UNSECURED REGS 09/28 2 200,000 2028/9/20 249,745
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KEYCORP SR UNSECURED 10/25 4.15 225,000 2025/10/29 246,759
STATE STREET CORP SR UNSECURED 12/29 VAR 100,000 2029/12/3 111,612
JPMORGAN CHASE + CO SR UNSECURED 12/29 VAR 100,000 2029/12/5 113,809
AON CORP COMPANY GUAR 12/28 4.5 100,000 2028/12/15 112,664
TRUIST FIN CORP SR UNSECURED 12/23 3.75 100,000 2023/12/6 106,083
BANK OF NY MELLON CORP SR UNSECURED 02/25 3 70,000 2025/2/24 72,809
BERKSHIRE HATHAWAY FIN COMPANY GUAR 01/49 4.25 75,000 2049/1/15 88,986
MARSH + MCLENNAN COS INC SR UNSECURED 03/29 4.375 100,000 2029/3/15 114,014
BNP PARIBAS SR UNSECURED REGS 01/27 VAR 200,000 2027/1/23 244,990
CREDIT AGRICOLE SA SUBORDINATED REGS 03/27 2.625 100,000 2027/3/17 125,925
UNUM GROUP SR UNSECURED 06/29 4 50,000 2029/6/15 52,517
NEW YORK LIFE GLOBAL FDG SR SECURED 144A 07/22 2.25 175,000 2022/7/12 176,716
ROYAL BANK OF CANADA SR UNSECURED 07/24 2.55 175,000 2024/7/16 177,693
PNC FINANCIAL SERVICES SR UNSECURED 07/26 2.6 90,000 2026/7/23 91,148
HUNTINGTON BANCSHARES SR UNSECURED 08/24 2.625 175,000 2024/8/6 177,500
GOLDMAN SACHS GROUP INC SR UNSECURED 05/29 VAR 275,000 2029/5/1 303,209
BANK OF AMERICA CORP SR UNSECURED 12/28 VAR 54,000 2028/12/20 56,708
TORONTO DOMINION BANK DEPOSIT NOTE 05/23 3.005 300,000 2023/5/30 237,506
NEW YORK LIFE GLOBAL FDG SECURED 144A 04/24 2.875 175,000 2024/4/10 180,558
CITIGROUP INC SR UNSECURED 04/25 VAR 25,000 2025/4/24 26,020
PNC FINANCIAL SERVICES SR UNSECURED 04/29 3.45 50,000 2029/4/23 53,369
NORTHERN TRUST CORP SR UNSECURED 05/29 3.15 100,000 2029/5/3 105,065
CNA FINANCIAL CORP SR UNSECURED 05/29 3.9 105,000 2029/5/1 113,067
TRAVELERS COS INC SR UNSECURED 06/37 6.25 25,000 2037/6/15 34,913
JPMORGAN CHASE + CO SR UNSECURED 04/23 VAR 125,000 2023/4/1 127,981
SOCIETE GENERALE SR UNSECURED REGS 03/29 1.75 100,000 2029/3/22 120,588
BANK OF MONTREAL SR UNSECURED 03/22 2.9 125,000 2022/3/26 127,448
AXA SA SUBORDINATED 12/30 8.6 60,000 2030/12/15 87,171
AVIVA PLC SUBORDINATED REGS 11/36 VAR 30,000 2036/11/14 48,150
KFW GOVT GUARANT REGS 06/21 5.55 700,000 2021/6/7 990,087
ALLSTATE CORP SR UNSECURED 05/35 5.55 50,000 2035/5/9 63,272
ANGLIAN WATER SERV FIN SR SECURED REGS 07/30 6.293 50,000 2030/7/30 93,206
KFW GOVT GUARANT 12/28 6 225,000 2028/12/7 421,618
BANK OF SCOTLAND PLC COVERED 12/24 4.875 250,000 2024/12/20 387,266
PRUDENTIAL PLC SR UNSECURED 05/29 5.875 75,000 2029/5/11 133,513
AETNA INC SR UNSECURED 06/36 6.625 30,000 2036/6/15 40,522
PRINCIPAL FINANCIAL GRP COMPANY GUAR 10/36 6.05 50,000 2036/10/15 64,893
WELLS FARGO + COMPANY SR UNSECURED 03/22 3.5 65,000 2022/3/8 67,126
BNP PARIBAS HOME LOAN CO COVERED REGS 03/22 3.125 300,000 2022/3/22 362,404
ABN AMRO BANK NV SUBORDINATED REGS 04/21 6.375 100,000 2021/4/27 121,551
BNP PARIBAS SR UNSECURED REGS 01/22 4.125 75,000 2022/1/14 91,575
HSBC HOLDINGS PLC SR UNSECURED 01/42 6.1 30,000 2042/1/14 42,604
ING BANK NV COVERED REGS 01/22 3.375 550,000 2022/1/10 663,591
KFW GOVT GUARANT REGS 02/22 5.5 225,000 2022/2/9 172,203
BARCLAYS BANK UK PLC COVERED REGS 03/22 4.25 250,000 2022/3/2 307,877
ABN AMRO BANK NV COVERED REGS 06/20 3.625 350,000 2020/6/22 400,222
JEFFERIES GROUP LLC SR UNSECURED 04/21 6.875 25,000 2021/4/15 26,451
COOPERATIEVE RABOBANK UA SR UNSECURED 07/25 4.125 100,000 2025/7/14 136,829
CNP ASSURANCES SUBORDINATED REGS 09/40 VAR 50,000 2040/9/14 58,434
SOCIETE GENERALE SR UNSECURED REGS 03/21 4.75 100,000 2021/3/2 118,730
ALLIANZ FINANCE II B.V. COMPANY GUAR 07/41 VAR 100,000 2041/7/8 121,799
AMERICAN INTL GROUP SR UNSECURED 01/35 3.875 20,000 2035/1/15 21,237
AMERICAN INTL GROUP SR UNSECURED 01/55 4.375 55,000 2055/1/15 60,396
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BPCE SA COMPANY GUAR 01/20 2.25 300,000 2020/1/27 299,999
MORGAN STANLEY SR UNSECURED 01/45 4.3 70,000 2045/1/27 82,342
MUFG AMERICAS HLDGS CORP SR UNSECURED 02/25 3 80,000 2025/2/10 81,611
JPMORGAN CHASE + CO SR UNSECURED 05/38 6.4 20,000 2038/5/15 28,983
CITIGROUP INC SR UNSECURED 07/39 8.125 28,000 2039/7/15 46,745
NATIONWIDE MUTUAL INSURA SUBORDINATED 144A 08/39 9.375 25,000 2039/8/15 42,501
GE CAPITAL EURO FUNDING COMPANY GUAR 01/20 5.375 350,000 2020/1/23 394,075
LINCOLN NATIONAL CORP SR UNSECURED 09/23 4 45,000 2023/9/1 47,916
EFSF GOVT GUARANT REGS 10/20 1.75 100,000 2020/10/29 114,275
INTESA SANPAOLO SPA SR UNSECURED REGS 10/23 4 100,000  2023/10/30 126,897
METLIFE INC SR UNSECURED 11/43 4.875 50,000  2043/11/13 62,003
BANK OF AMERICA CORP SUBORDINATED 08/24 4.2 150,000 2024/8/26 161,072
BAE SYSTEMS HOLDINGS INC COMPANY GUAR 144A 10/24 3.8 25,000 2024/10/7 26,436
AFLAC INC SR UNSECURED 11/24 3.625 100,000 2024/11/15 106,926
CONOCOPHILLIPS COMPANY COMPANY GUAR 11/44 4.3 20,000  2044/11/15 23,480
AMERICAN EXPRESS CO SUBORDINATED 12/24 3.625 125,000 2024/12/5 132,160
BANK OF NOVA SCOTIA DEPOSIT NOTE 01/21 3.27 250,000 2021/1/11 195,179
BPCE SA COMPANY GUAR 04/24 4 700,000 2024/4/15 748,970
BNG BANK NV SR UNSECURED 144A 04/21 2.625 550,000 2021/4/28 556,407
CITIGROUP INC SUBORDINATED 05/44 5.3 20,000 2044/5/6 25,516
LIBERTY MUTUAL GROUP INC COMPANY GUAR 144A 06/23 4.25 23,000 2023/6/15 24,442
ANTHEM INC SR UNSECURED 01/44 5.1 35,000 2044/1/15 41,888
PRUDENTIAL FINANCIAL INC SR UNSECURED 05/24 3.5 100,000 2024/5/15 106,422
CREDIT AGRICOLE LONDON SR UNSECURED REGS 05/24 2.375 100,000 2024/5/20 123,096
COOPERATIEVE RABOBANK UA SUBORDINATED REGS 05/26 VAR 100,000 2026/5/26 115,809
NASDAQ INC SR UNSECURED 06/24 4.25 100,000 2024/6/1 107,662
NORDEA BANK ABP SR UNSECURED REGS 07/22 3.25 150,000 2022/7/5 182,100
NATIONAL AUSTRALIA BANK SR UNSECURED REGS 08/22 2.75 35,000 2022/8/8 42,154
BANQUE FED CRED MUTUEL SR UNSECURED REGS 08/22 3.25 100,000 2022/8/23 122,248
KFW GOVT GUARANT 01/23 2.125 1,900,000 2023/1/17 1,924,378
EFSF GOVT GUARANT REGS 01/20 1.5 1,400,000 2020/1/22 1,573,146
BNG BANK NV SR UNSECURED 144A 01/23 2.5 100,000 2023/1/23 102,220
pY=pNen 25,526,484
NORTHROP GRUMMAN CORP SR UNSECURED 01/28 3.25 125,000 2028/1/15 130,459
APPLE INC SR UNSECURED 11/47 3.75 55,000  2047/11/13 61,081
VERIZON COMMUNICATIONS SR UNSECURED 02/25 3.376 10,000 2025/2/15 10,593
BROADCOM CRP / CAYMN FI COMPANY GUAR 01/22 3 175,000 2022/1/15 177,589
MARRIOTT INTERNATIONAL SR UNSECURED 01/22 2.3 350,000 2022/1/15 351,657
MOLSON COORS BREWING CO COMPANY GUAR 07/26 3 100,000 2026/7/15 101,245
ORACLE CORP SR UNSECURED 07/46 4 100,000 2046/7/15 111,317
DAIMLER FINANCE NA LLC COMPANY GUAR 144A 07/21 2 350,000 2021/7/6 349,329
INTERNATIONAL PAPER CO SR UNSECURED 02/27 3 100,000 2027/2/15 103,122
MYLAN NV COMPANY GUAR 06/21 3.15 400,000 2021/6/15 405,257
MICROSOFT CORP SR UNSECURED 02/47 4.25 125,000 2047/2/6 153,382
APPLE INC SR UNSECURED 02/27 3.35 165,000 2027/2/9 175,756
SHELL INTERNATIONAL FIN COMPANY GUAR REGS 02/25 0.375 100,000 2025/2/15 114,163
CISCO SYSTEMS INC SR UNSECURED 09/26 2.5 150,000 2026/9/20 152,936
JOHNSON + JOHNSON SR UNSECURED 03/37 3.625 95,000 2037/3/3 104,943
LOWE S COS INC SR UNSECURED 05/27 3.1 125,000 2027/5/3 129,261
SHERWIN WILLIAMS CO SR UNSECURED 06/27 3.45 125,000 2027/6/1 132,268
CARDINAL HEALTH INC SR UNSECURED 06/24 3.079 125,000 2024/6/15 128,626
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COX COMMUNICATIONS INC SR UNSECURED 144A 08/27 3.5 325,000 2027/8/15 339,112
DISCOVERY COMMUNICATIONS COMPANY GUAR 03/28 3.95 150,000 2028/3/20 160,128
NOVARTIS CAPITAL CORP COMPANY GUAR 11/25 3 225,000 2025/11/20 236,537
JOHN DEERE CAPITAL CORP SR UNSECURED 04/22 2.95 225,000 2022/4/1 230,386
MERCK + CO INC SR UNSECURED 03/49 4 50,000 2049/3/7 58,645
TWDC ENTERPRISES 18 CORP COMPANY GUAR 02/26 3 200,000 2026/2/13 210,619
APPLE INC SR UNSECURED 02/46 4.65 25,000 2046/2/23 31,369
PHILIP MORRIS INTL INC SR UNSECURED 02/26 2.75 225,000 2026/2/25 228,166
VODAFONE GROUP PLC SR UNSECURED REGS 08/26 2.2 150,000 2026/8/25 187,017
EXXON MOBIL CORPORATION SR UNSECURED 03/23 2.726 105,000 2023/3/1 107,549
3M COMPANY SR UNSECURED 09/46 3.125 25,000 2046/9/19 24,089
3M COMPANY SR UNSECURED 09/26 2.25 100,000 2026/9/19 100,138
THERMO FISHER SCIENTIFIC SR UNSECURED 09/26 2.95 125,000 2026/9/19 128,550
HESS CORP SR UNSECURED 04/27 4.3 100,000 2027/4/1 106,642
ILLINOIS TOOL WORKS INC SR UNSECURED 11/26 2.65 125,000 2026/11/15 128,372
HCA INC SR SECURED 06/26 5.25 100,000 2026/6/15 112,033
BRITISH TELECOMMUNICATIO SR UNSECURED REGS 03/21 0.625 385,000 2021/3/10 435,861
ANHEUSER BUSCH INBEV SA/ COMPANY GUAR REGS 03/28 2 150,000 2028/3/17 187,927
AT+T INC SR UNSECURED 03/22 3.8 100,000 2022/3/15 103,801
TELEFONICA EMISIONES SAU COMPANY GUAR REGS 04/26 1.46 100,000 2026/4/13 119,241
ABBOTT LABORATORIES SR UNSECURED 11/26 3.75 175,000 2026/11/30 191,214
CHARTER COMM OPT LLC/CAP SR SECURED 10/45 6.484 50,000 2045/10/23 61,986
CHARTER COMM OPT LLC/CAP SR SECURED 07/25 4.908 75,000 2025/7/23 82,588
AT+T INC SR UNSECURED 03/48 4.5 50,000 2048/3/9 55,240
AMGEN INC SR UNSECURED 06/48 4.563 25,000 2048/6/15 29,061
PETROLEOS MEXICANOS COMPANY GUAR 08/26 6.875 300,000 2026/8/4 329,400
EMD FINANCE LLC COMPANY GUAR 144A 03/22 2.95 100,000 2022/3/19 101,357
AT+T INC SR UNSECURED 05/25 3.4 375,000 2025/5/15 392,727
AT+T INC SR UNSECURED 05/46 4.75 50,000 2046/5/15 56,587
MONDELEZ INTERNATIONAL SR UNSECURED 02/26 3.625 175,000 2026/2/13 186,338
TOTAL CAPITAL INTL SA COMPANY GUAR 02/29 3.455 50,000 2029/2/19 54,211
ALTRIA GROUP INC COMPANY GUAR 02/29 4.8 125,000 2029/2/14 139,333
ABBVIE INC SR UNSECURED 05/25 3.6 275,000 2025/5/14 290,531
SHELL INTERNATIONAL FIN COMPANY GUAR 05/45 4.375 75,000 2045/5/11 89,536
CRH AMERICA INC COMPANY GUAR 144A 05/25 3.875 200,000 2025/5/18 213,713
INTERNATIONAL PAPER CO SR UNSECURED 01/26 3.8 100,000 2026/1/15 106,739
UNITEDHEALTH GROUP INC SR UNSECURED 07/45 4.75 50,000 2045/7/15 61,572
TYSON FOODS INC SR UNSECURED 03/26 4 25,000 2026/3/1 27,062
AT+T INC SR UNSECURED 03/29 4.35 100,000 2029/3/1 111,251
VIACOMCBS INC SR UNSECURED 06/29 4.2 75,000 2029/6/1 81,739
ELI LILLY + CO SR UNSECURED 03/49 3.95 50,000 2049/3/15 57,919
VERIZON COMMUNICATIONS SR UNSECURED REGS 12/29 4.016 0 2029/12/3 0
VERIZON COMMUNICATIONS SR UNSECURED 01/36 4.272 64,000 2036/1/15 72,483
MEDTRONIC INC COMPANY GUAR 03/25 3.5 56,000 2025/3/15 60,031
HALLIBURTON CO SR UNSECURED 11/25 3.8 175,000 2025/11/15 186,688
ASTRAZENECA PLC SR UNSECURED 11/25 3.375 225,000 2025/11/16 239,142
LOCKHEED MARTIN CORP SR UNSECURED 01/26 3.55 175,000 2026/1/15 187,750
CONCHO RESOURCES INC COMPANY GUAR 08/28 4.3 100,000 2028/8/15 109,040
WALMART INC SR UNSECURED 06/38 3.95 50,000 2038/6/28 57,922
UNITED TECHNOLOGIES CORP SR UNSECURED 11/28 4.125 50,000 2028/11/16 56,255
UNITED TECHNOLOGIES CORP SR UNSECURED 11/38 4.45 75,000 2038/11/16 88,752
CATERPILLAR FINL SERVICE SR UNSECURED 09/21 3.15 200,000 2021/9/7 204,437
PFIZER INC SR UNSECURED 09/38 4.1 50,000 2038/9/15 57,177
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AIR LEASE CORP SR UNSECURED 01/22 3.5 175,000 2022/1/15 179,848
TOYOTA MOTOR CREDIT CORP SR UNSECURED 09/23 3.45 175,000 2023/9/20 184,169
COMCAST CORP COMPANY GUAR 10/48 4.7 50,000 2048/10/15 61,738
COMCAST CORP COMPANY GUAR 10/28 4.15 100,000 2028/10/15 112,634
COMCAST CORP COMPANY GUAR 10/38 4.6 100,000 2038/10/15 119,227
VERIZON COMMUNICATIONS SR UNSECURED 09/28 4.329 50,000 2028/9/21 56,748
CONAGRA BRANDS INC SR UNSECURED 10/21 3.8 425,000 2021/10/22 438,584
BAT CAPITAL CORP COMPANY GUAR 08/24 3.222 175,000 2024/8/15 179,004
DUPONT DE NEMOURS INC SR UNSECURED 11/23 4.205 225,000 2023/11/15 240,738
AVIATION CAPITAL GROUP SR UNSECURED 144A 01/24 4.375 100,000 2024/1/30 105,384
ARCHER DANIELS MIDLAND C SR UNSECURED 03/49 4.5 25,000 2049/3/15 30,564
WOODSIDE FINANCE LTD COMPANY GUAR 144A 03/25 3.65 100,000 2025/3/5 103,618
ALLERGAN FUNDING SCS COMPANY GUAR 03/35 4.55 55,000 2035/3/15 60,127
BP CAP MARKETS AMERICA COMPANY GUAR 05/22 3.245 100,000 2022/5/6 103,221
TOYOTA MOTOR CREDIT CORP SR UNSECURED 01/24 3.35 250,000 2024/1/8 262,485
FOX CORP SR UNSECURED 144A 01/29 4.709 25,000 2029/1/25 28,510
FOX CORP SR UNSECURED 144A 01/39 5.476 45,000 2039/1/25 55,062
VERIZON COMMUNICATIONS SR UNSECURED 08/46 4.862 25,000 2046/8/21 31,035
EMD FINANCE LLC COMPANY GUAR 144A 03/25 3.25 100,000 2025/3/19 102,999
ANHEUSER BUSCH CO/INBEV COMPANY GUAR 02/36 4.7 140,000 2036/2/1 162,226
ANHEUSER BUSCH CO/INBEV COMPANY GUAR 02/46 4.9 25,000 2046/2/1 29,653
FIDELITY NATL INFO SERV SR UNSECURED 05/29 3.75 65,000 2029/5/21 71,256
FISERV INC SR UNSECURED 07/26 3.2 40,000 2026/7/1 41,426
FISERV INC SR UNSECURED 07/29 3.5 35,000 2029/7/1 36,788
AMERICAN HONDA FINANCE SR UNSECURED 06/24 2.4 200,000 2024/6/27 202,238
L3HARRIS TECH INC SR UNSECURED REGS 12/26 3.85 35,000 2026/12/15 37,560
TOTAL CAPITAL INTL SA COMPANY GUAR 01/30 2.829 50,000 2030/1/10 51,398
TOTAL CAPITAL INTL SA COMPANY GUAR 07/49 3.461 50,000 2049/7/12 52,608
UNITEDHEALTH GROUP INC SR UNSECURED 08/39 3.5 25,000 2039/8/15 26,255
PEPSICO INC SR UNSECURED 07/29 2.625 50,000 2029/7/29 51,034
REPUBLIC SERVICES INC SR UNSECURED 08/24 2.5 85,000 2024/8/15 85,973
CIGNA CORP COMPANY GUAR 07/23 3.75 110,000 2023/7/15 115,368
CIGNA CORP COMPANY GUAR 09/21 3.4 100,000 2021/9/17 102,366
CIGNA CORP COMPANY GUAR 12/48 4.9 50,000 2048/12/15 59,725
VERIZON COMMUNICATIONS SR UNSECURED 12/29 4.016 65,000 2029/12/3 72,458
CVS HEALTH CORP SR UNSECURED 03/25 4.1 150,000 2025/3/25 161,050
CVS HEALTH CORP SR UNSECURED 03/28 4.3 175,000 2028/3/25 191,177
MCDONALD S CORP SR UNSECURED 04/23 3.35 350,000 2023/4/1 364,561
ANHEUSER BUSCH INBEV WOR COMPANY GUAR 01/24 3.5 70,000 2024/1/12 73,769
NUTRIEN LTD SR UNSECURED 06/23 3.5 25,000 2023/6/1 25,811
NUTRIEN LTD SR UNSECURED 03/25 3.375 125,000 2025/3/15 129,535
VODAFONE GROUP PLC SR UNSECURED 05/28 4.375 100,000 2028/5/30 110,876
LOWE S COS INC SR UNSECURED 04/29 3.65 75,000 2029/4/5 80,214
WALMART INC SR UNSECURED 07/29 3.25 100,000 2029/7/8 107,332
PHILIP MORRIS INTL INC SR UNSECURED 05/24 2.875 225,000 2024/5/1 231,611
CNOOC INTERNATIONAL LTD COMPANY GUAR 05/37 6.4 60,000 2037/5/15 82,262
SUNCOR ENERGY INC SR UNSECURED 06/38 6.5 25,000 2038/6/15 34,802
WALT DISNEY COMPANY/THE COMPANY GUAR 09/49 2.75 25,000 2049/9/1 23,601
OCCIDENTAL PETROLEUM COR SR UNSECURED 09/36 6.45 25,000 2036/9/15 30,710
OCCIDENTAL PETROLEUM COR SR UNSECURED 03/46 6.6 15,000 2046/3/15 19,339
DOW CHEMICAL CO/THE SR UNSECURED 05/26 3.625 75,000 2026/5/15 78,929
DOW CHEMICAL CO/THE SR UNSECURED 11/25 4.55 80,000 2025/11/30 88,401
BRISTOL MYERS SQUIBB CO SR UNSECURED REGS 08/43 5.25 50,000 2043/8/15 64,883
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DEUTSCHE TELEKOM AG SR UNSECURED REGS 03/26 0.875 200,000 2026/3/25 231,219
TARGET CORP SR UNSECURED 04/29 3.375 125,000 2029/4/15 135,894
GLAXOSMITHKLINE CAPITAL COMPANY GUAR 06/29 3.375 125,000 2029/6/1 134,169
VALERO ENERGY CORP SR UNSECURED 04/29 4 95,000 2029/4/1 102,492
BROADCOM INC COMPANY GUAR 144A 04/26 4.25 125,000 2026/4/15 132,771
SIEMENS FINANCIERINGSMAT COMPANY GUAR 144A 08/26 6.125 100,000 2026/8/17 122,167
HOME DEPOT INC SR UNSECURED 12/36 5.875 50,000 2036/12/16 69,024
AT+T INC SR UNSECURED 02/22 3 100,000 2022/2/15 102,005
SANOFI SR UNSECURED 03/21 4 75,000 2021/3/29 77,030
AT+T INC SR UNSECURED 09/40 5.35 10,000 2040/9/1 12,070
GATX CORP SR UNSECURED 06/21 4.85 100,000 2021/6/1 103,813
FORD MOTOR CREDIT CO LLC SR UNSECURED 08/21 5.875 250,000 2021/8/2 261,732
AMGEN INC SR UNSECURED 11/21 3.875 50,000 2021/11/15 51,579
MARATHON PETROLEUM CORP SR UNSECURED 03/41 6.5 25,000 2041/3/1 32,472
DEUTSCHE TELEKOM INT FIN COMPANY GUAR REGS 07/22 4.25 100,000 2022/7/13 124,883
EQUINOR ASA COMPANY GUAR 08/40 5.1 50,000 2040/8/17 63,765
ROGERS COMMUNICATIONS IN COMPANY GUAR 08/40 6.11 25,000 2040/8/25 25,469
APACHE CORP SR UNSECURED 09/40 5.1 25,000 2040/9/1 25,453
AMERICA MOVIL SAB DE CV COMPANY GUAR 03/20 5 58,000 2020/3/30 58,290
HOME DEPOT INC SR UNSECURED 09/40 5.4 25,000 2040/9/15 33,173
NUCOR CORP SR UNSECURED 09/22 4.125 25,000 2022/9/15 26,241
ORANGE SA SR UNSECURED REGS 01/21 3.875 200,000 2021/1/14 234,008
MERCK + CO INC SR UNSECURED 01/21 3.875 50,000 2021/1/15 50,943
HONEYWELL INTERNATIONAL SR UNSECURED 03/21 4.25 50,000 2021/3/1 51,524
MERCK + CO INC SR UNSECURED 02/25 2.75 50,000 2025/2/10 51,880
TELSTRA CORP LTD COMPANY GUAR REGS 09/22 3.5 100,000 2022/9/21 123,091
BAT INTL FINANCE PLC COMPANY GUAR 03/24 7.25 50,000 2024/3/12 80,565
GLAXOSMITHKLINE CAP INC COMPANY GUAR 05/38 6.375 25,000 2038/5/15 35,899
TIME WARNER CABLE LLC SR SECURED 07/38 7.3 25,000 2038/7/1 32,612
IMPERIAL BRANDS FIN PLC COMPANY GUAR REGS 02/22 9 50,000 2022/2/17 76,500
PROCTER + GAMBLE CO/THE SR UNSECURED 05/27 4.875 50,000 2027/5/11 75,193
EQUINOR ASA COMPANY GUAR REGS 03/21 5.625 150,000 2021/3/11 180,006
VIACOMCBS INC SR UNSECURED 09/23 4.25 450,000 2023/9/1 479,283
BHP BILLITON FIN USA LTD COMPANY GUAR 09/23 3.85 550,000 2023/9/30 587,318
NOBLE ENERGY INC SR UNSECURED 11/43 5.25 25,000 2043/11/15 28,169
GENERAL MOTORS CO SR UNSECURED 10/23 4.875 225,000 2023/10/2 241,483
AMERICAN TOWER CORP SR UNSECURED 09/21 3.45 75,000 2021/9/15 76,708
TYSON FOODS INC SR UNSECURED 08/24 3.95 125,000 2024/8/15 134,043
SCHLUMBERGER INVESTMENT COMPANY GUAR 12/23 3.65 225,000 2023/12/1 238,098
MICROSOFT CORP SR UNSECURED 12/21 2.125 225,000 2021/12/6 262,973
WPP FINANCE 2010 COMPANY GUAR 09/24 3.75 175,000 2024/9/19 184,683
HUMANA INC SR UNSECURED 10/24 3.85 50,000 2024/10/1 53,157
PEPSICO INC SR UNSECURED 10/44 4.25 50,000 2044/10/22 58,699
VERIZON COMMUNICATIONS SR UNSECURED 11/34 4.4 75,000 2034/11/1 86,944
HUTCH WHAMPOA INT 14 LTD COMPANY GUAR 144A 10/24 3.625 450,000 2024/10/31 470,531
BP CAPITAL MARKETS PLC COMPANY GUAR 11/24 3.535 250,000 2024/11/4 266,271
GEORGIA PACIFIC LLC SR UNSECURED 144A 11/21 3.163 250,000 2021/11/15 254,716
EASTMAN CHEMICAL CO SR UNSECURED 03/25 3.8 95,000 2025/3/15 100,223
AMAZON.COM INC SR UNSECURED 12/24 3.8 150,000 2024/12/5 161,907
AMAZON.COM INC SR UNSECURED 12/44 4.95 35,000 2044/12/5 45,865
TOTAL CAPITAL INTL SA COMPANY GUAR 04/24 3.75 50,000 2024/4/10 53,556
BAYER AG SR UNSECURED REGS 01/21 1.875 25,000 2021/1/25 28,527
WALMART INC SR UNSECURED 04/23 2.55 50,000 2023/4/11 51,087
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CONSTELLATION BRANDS INC COMPANY GUAR 05/23 4.25 175,000 2023/5/1 186,016
MERCK + CO INC SR UNSECURED 05/23 2.8 150,000 2023/5/18 154,556
CISCO SYSTEMS INC SR UNSECURED 03/24 3.625 50,000 2024/3/4 53,459
TEXAS INSTRUMENTS INC SR UNSECURED 03/21 2.75 50,000 2021/3/12 50,515
MCKESSON CORP SR UNSECURED 03/24 3.796 160,000 2024/3/15 168,416
CHEVRON CORP SR UNSECURED 06/23 3.191 100,000 2023/6/24 104,106
INTERNATIONAL PAPER CO SR UNSECURED 06/24 3.65 100,000 2024/6/15 105,017
AT+T INC SR UNSECURED 03/24 2.4 100,000 2024/3/15 121,179
EASTMAN CHEMICAL CO SR UNSECURED 08/22 3.6 13,000 2022/8/15 13,457
DEERE + COMPANY SR UNSECURED 06/22 2.6 50,000 2022/6/8 50,941
BARRICK GOLD CORP SR UNSECURED 04/22 3.85 175,000 2022/4/1 182,133
ORANGE SA SR UNSECURED REGS 06/22 3 100,000 2022/6/15 120,573
AMERICA MOVIL SAB DE CV SR UNSECURED 07/22 3.125 200,000 2022/7/16 204,500
SCHLUMBERGER INVESTMENT COMPANY GUAR 144A 08/22 2.4 45,000 2022/8/1 45393
ALTRIA GROUP INC COMPANY GUAR 08/22 2.85 50,000 2022/8/9 50,966
DAIMLER AG SR UNSECURED REGS 09/22 2.375 150,000 2022/9/12 178,847
BG ENERGY CAPITAL PLC COMPANY GUAR REGS 12/25 5.125 50,000 2025/12/1 80,162
MARATHON OIL CORP SR UNSECURED 11/22 2.8 200,000 2022/11/1 203,366
SOUTHERN COPPER CORP SR UNSECURED 11/22 3.5 75,000 2022/11/8 77,320
DOW CHEMICAL CO/THE SR UNSECURED 11/42 4.375 25000  2042/11/15 26,704
PHILLIPS 66 COMPANY GUAR 04/22 4.3 225,000 2022/4/1 236,193
KRAFT HEINZ FOODS CO COMPANY GUAR 06/42 § 50,000 2042/6/4 53,426
TELEFONICA EMISIONES SAU COMPANY GUAR REGS 01/23 3.987 500,000 2023/1/23 628,476
SIEMENS FINANCIERINGSMAT COMPANY GUAR REGS 03/21 1.75 35,000 2021/3/12 40,234
EEA 25,639,972
T —Uf

FED HM LN PC POOL G08792 FG 12/47 FIXED 3.5 122,905 2047/12/1 128,051
FNMA POOL MA3210 FN 12/47 FIXED 3.5 39,430 2047/12/1 40,991
FED HM LN PC POOL G08795 FG 01/48 FIXED 3 215,081 2048/1/1 219,664
GNMA 1I POOL MA4837 G2 11/47 FIXED 3.5 242,388 2047/11/20 251,567
GNMA II POOL MA4836 G2 11/47 FIXED 3 60,416  2047/11/20 62,215
FED HM LN PC POOL G08799 FG 02/48 FIXED 3 64,579 2048/2/1 65,799
FNMA POOL BH5752 FN 11/47 FIXED 3.5 1,508,730 2047/11/1 1,566,600
FED HM LN PC POOL G08803 FG 03/48 FIXED 3 91,637 2048/3/1 93,589
FED HM LN PC POOL G08804 FG 03/48 FIXED 3.5 205,532 2048/3/1 213,860
FED HM LN PC POOL G08808 FG 04/48 FIXED 3.5 83,331 2048/4/1 86,740
FED HM LN PC POOL Q53775 FG 01/48 FIXED 3 87,268 2048/1/1 88,905
FED HM LN PC POOL Q54334 FG 02/48 FIXED 3.5 63,614 2048/2/1 66,028
FED HM LN PC POOL G60588 FG 08/45 FIXED 4.5 326,482 2045/8/1 354,646
FNMA POOL BD0946 FN 06/46 FIXED 4 34,927 2046/6/1 36,548
FED HM LN PC POOL Q41008 FG 06/46 FIXED 3.5 72,604 2046/6/1 75,724
FED HM LN PC POOL G08721 FG 09/46 FIXED 3 179,931 2046/9/1 184,644
FED HM LN PC POOL G67702 FG 01/47 FIXED 4 214,910 2047/1/1 231,076
FNMA POOL AS8784 FN 02/47 FIXED 3 149,540 2047/2/1 153,093
FNMA POOL AL9865 FN 02/47 FIXED VAR 363,175 2047/2/1 371,948
FED HM LN PC POOL Q46441 FG 02/47 FIXED 3 43,578 2047/2/1 44,647
FNMA POOL BD7522 FN 09/46 FIXED 3.5 80,627 2046/9/1 83,854
FNMA POOL BE7213 FN 04/47 FIXED 4 164,052 2047/4/1 172,219
GNMA II POOL MA4586 G2 07/47 FIXED 3.5 723,461 2047/7/20 751,565
FED HM LN PC POOL G08783 FG 10/47 FIXED 3 64,270 2047/10/1 65,634
FED HM LN PC POOL G08784 FG 10/47 FIXED 3.5 243,829 2047/10/1 253,707
GNMA II POOL MA4652 G2 08/47 FIXED 3.5 353,161 2047/8/20 366,879

— 140 —



DI BIMEH O TR (TFATY)

FED HM LN PC POOL G08788 FG 11/47 FIXED 3.5 218,471 2047/11/1 227,005
GNMA II POOL MA4719 G2 09/47 FIXED 3.5 95,444 2047/9/20 99,140
FNMA POOL BN5326 FN 03/49 FIXED 5 36,453 2049/3/1 38,982
GNMA II POOL MA3378 G2 01/46 FIXED 4.5 176,345 2046/1/20 188,215
FED HM LN PC POOL Q43369 FG 10/46 FIXED 3.5 19,639 2046/10/1 20,841
FED HM LN PC POOL GO08737 FG 12/46 FIXED 3 225,146 2046/12/1 230,735
FNMA POOL BD9328 FN 10/46 FIXED 3.5 56,766 2046/10/1 59,038
FNMA POOL AL8430 FN 09/41 FIXED VAR 90,724 2041/9/1 101,829
FNMA POOL BC8677 FN 05/46 FIXED 4 53,828 2046/5/1 56,848
FNMA POOL BC9025 FN 11/46 FIXED 3 257,902 2046/11/1 264,145
FED HM LN PC POOL G60765 FG 11/46 FIXED 3 250,078 2046/11/1 256,827
FED HM LN PC POOL Q44646 FG 12/46 FIXED 3 30,047 2046/12/1 30,951
FED HM LN PC POOL Q44647 FG 12/46 FIXED 3 61,345 2046/12/1 63,190
FED HM LN PC POOL Q22416 FG 10/43 FIXED 4 117,846 2043/10/1 125,360
GNMA POOL AMS8641 GN 05/45 FIXED 3 326,643 2045/5/15 336,366
FNMA POOL MA2371 FN 08/45 FIXED 4 298,984 2045/8/1 316,836
GNMA POOL AO03533 GN 07/45 FIXED 3 108,552 2045/7/15 111,717
GNMA II POOL MA3106 G2 09/45 FIXED 4 115,587 2045/9/20 121,621
FNMA POOL AL6818 FN 08/44 FIXED VAR 257,175 2044/8/1 279,202
FNMA POOL AW9522 FN 02/45 FIXED 3.5 38,079 2045/2/1 39,754
FED HM LN PC POOL Q31321 FG 02/45 FIXED 3.5 63,768 2045/2/1 66,702
FNMA POOL MA2240 FN 04/35 FIXED 4 123,238 2035/4/1 130,804
GNMA II POOL MA6284 G2 11/49 FIXED 3.5 299,367 2049/11/20 310,147
FED HM LN PC POOL Q54552 FG 03/48 FIXED 3.5 315,668 2048/3/1 327,517
FNMA POOL BM2006 FN 01/48 FIXED VAR 91,686 2048/1/1 96,245
FNMA POOL BF0219 FN 09/57 FIXED 3.5 322,839 2057/9/1 339,669
FNMA POOL CA3408 FN 04/34 FIXED 3 104,522 2034/4/1 107,824
FED HM LN PC POOL ZN4198 FR 03/49 FIXED 5 40,471 2049/3/1 43,277
FNMA POOL CA3584 FN 05/34 FIXED 3 81,195 2034/5/1 83,764
FED HM LN PC POOL SD0093 FR 10/49 FIXED 5 45,083 2049/10/1 48,133
FNMA POOL MA3836 FN 11/49 FIXED 4 221,907 2049/11/1 231,742
FED HM LN PC POOL SD8026 FR 11/49 FIXED 4 44,209 2049/11/1 46,078
FNMA POOL MA3873 FN 12/49 FIXED 4 204,437 2049/12/1 213,078
FNMA POOL BN5392 FN 04/49 FIXED 5 75,949 2049/4/1 81,220
FED HM LN PC POOL ZN3234 FR 02/49 FIXED 5 19,946 2049/2/1 21,330
FNMA POOL 889299 FN 04/38 FIXED VAR 11,225 2038/4/1 12,848
FED HM LN PC POOL A86009 FG 05/39 FIXED 4.5 66,420 2039/5/1 72,307
FNMA POOL AC3703 FN 11/24 FIXED 4.5 46,355 2024/11/1 48,180
FED HM LN PC POOL A93448 FG 08/40 FIXED 5 55,408 2040/8/1 61,174
FNMA POOL AI2465 FN 05/41 FIXED 4.5 35,434 2041/5/1 38,476
GNMA II POOL MA0700 G2 01/43 FIXED 4 17,472 2043/1/20 18,546
FNMA POOL AU1656 FN 07/28 FIXED 2.5 8,784 2028/7/1 8,930
FED HM LN PC POOL G05505 FG 08/38 FIXED 5.5 39,593 2038/8/1 44,557
FED HM LN PC POOL G07890 FG 07/31 FIXED 4.5 46,277 2031/7/1 49,353
FNMA POOL 254199 FN 02/32 FIXED 6.5 18,218 2032/2/1 20,283
FNMA TBA 30 YR 5 SINGLE FAMILY MORTGAGE 104,000 2050/1/14 111,183
FNMA TBA 30 YR 4.5 SINGLE FAMILY MORTGAGE -366,000 2050/1/14 -385,344
GNMA 1II TBA 30 YR 5 JUMBOS 100,000 2050/1/21 105,281
FNMA POOL 835760 FN 09/35 FIXED 4.5 55,232 2035/9/1 59,865
FNMA POOL 735896 FN 09/35 FIXED VAR 100,308 2035/9/1 115,021
FNMA POOL 256125 FN 01/26 FIXED 5 24,250 2026/1/1 25,875
FNMA POOL 256212 FN 04/26 FIXED 5 23,813 2026/4/1 25,537
GNMA POOL 605616 GN 04/35 FIXED 5.5 2,291 2035/4/15 2,570
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FED HM LN PC POOL G05408 FG 12/36 FIXED 5 38,624 2036/12/1 42,601
FNMA POOL AH9112 FN 03/41 FIXED 4 65,769 2041/3/1 70,522
FED HM LN PC POOL G08447 FG 05/41 FIXED 4.5 7,492 2041/5/1 8,142
FNMA POOL MAO0878 FN 10/31 FIXED 4 5,864 2031/10/1 6,246
GNMA 1II POOL 005175 G2 09/41 FIXED 4.5 120,392 2041/9/20 130,061
FNMA POOL AI0815 FN 09/41 FIXED 4.5 28,925 2041/9/1 31,031
FNMA TBA 15 YR 2.5 SINGLE FAMILY MORTGAGE 708,000 2035/1/16 714,472
FNMA POOL AJ5928 FN 11/41 FIXED 4 39,893 2041/11/1 42,746
FNMA POOL AJ4069 FN 10/41 FIXED 4 36,796 2041/10/1 39,410
FNMA TBA 30 YR 3 SINGLE FAMILY MORTGAGE 425,000 2050/1/14 431,043
FED HM LN PC POOL A91538 FG 03/40 FIXED 4.5 55,278 2040/3/1 60,065
GNMA 1II POOL 004746 G2 07/40 FIXED 4.5 35,810 2040/7/20 38,682
GNMA II TBA 30 YR 3 JUMBOS 200,000 2050/1/21 205,477
GNMA II TBA 30 YR 3 JUMBOS -100,000 2050/1/21 -102,738
FNMA POOL AB1656 FN 10/40 FIXED 4 38,933 2040/10/1 41,754
FNMA TBA 15 YR 3 SINGLE FAMILY MORTGAGE -181,000 2035/1/16 -185,504
FNMA TBA 30 YR 3.5 SINGLE FAMILY MORTGAGE 210,000 2050/1/14 216,029
FNMA TBA 30 YR 3.5 SINGLE FAMILY MORTGAGE -1,369,000 2050/1/14 -1,408,305
FED HM LN PC POOL G06172 FG 12/38 FIXED 5.5 38,605 2038/12/1 43,344
GNMA II TBA 30 YR 3.5 JUMBOS 150,000 2050/1/21 154,588
FNMA POOL AHS5583 FN 02/41 FIXED 4.5 53,058 2041/2/1 57,613
FNMA POOL MA0667 FN 03/31 FIXED 4 16,580 2031/3/1 17,658
FNMA POOL MA0668 FN 03/31 FIXED 4.5 1,584 2031/3/1 1,696
FNMA POOL AH4158 FN 01/41 FIXED 4 31,845 2041/1/1 34,156
FNMA POOL AB2037 FN 01/31 FIXED 4.5 14,965 2031/1/1 15,953
FED HM LN PC POOL C91801 FG 01/35 FIXED 3 55,447 2035/1/1 57,156
FED HM LN PC POOL C91809 FG 02/35 FIXED 3 23,612 2035/2/1 24,253
FED HM LN PC POOL C91810 FG 02/35 FIXED 3.5 22,444 2035/2/1 23,486
FNMA POOL MA2163 FN 02/45 FIXED 3.5 111,866 2045/2/1 116,857
FNMA POOL AY0732 FN 01/45 FIXED 3.5 319,212 2045/1/1 333,495
FED HM LN PC POOL C91820 FG 04/35 FIXED 3.5 24,892 2035/4/1 25,934
FNMA POOL AK4520 FN 03/42 FIXED 4 88,273 2042/3/1 94,483
FED HM LN PC POOL C91439 FG 04/32 FIXED 4 43,183 2032/4/1 46,027
GNMA POOL 783237 GN 01/41 FIXED 4 42,047 2041/1/15 44,783
FED HM LN PC POOL G14445 FG 05/27 FIXED 3 26,861 2027/5/1 27,557
FED HM LN PC POOL G14375 FG 07/26 FIXED 4 10,327 2026/7/1 10,776
FED HM LN PC POOL G07021 FG 09/39 FIXED 5 24,071 2039/9/1 26,542
GNMA POOL 677100 GN 07/38 FIXED 5.5 1,573 2038/7/15 1,766
FNMA POOL 990652 FN 09/38 FIXED 6.5 15,842 2038/9/1 17,976
FED HM LN PC POOL G04913 FG 03/38 FIXED 5 15,408 2038/3/1 17,000
FNMA TBA 30 YR 4 SINGLE FAMILY MORTGAGE 90,000 2050/1/14 93,607
GNMA II TBA 30 YR 4.5 JUMBOS 55,000 2050/1/21 57,501
GNMA POOL 698342 GN 05/39 FIXED 5 35,972 2039/5/15 40,015
FNMA POOL AA7999 FN 05/24 FIXED 5 11,272 2024/5/1 11,645
FED HM LN PC POOL G08347 FG 06/39 FIXED 4.5 9,100 2039/6/1 9,887
FNMA POOL AC1416 FN 08/39 FIXED 4 72,802 2039/8/1 78,042
GNMA POOL 724330 GN 09/39 FIXED 5 110,233 2039/9/15 121,240
GNMA POOL 644862 GN 06/35 FIXED 5.5 2,396 2035/6/15 2,624
GNMA II TBA 30 YR 4 JUMBOS 684,000 2050/1/21 707,940
FED HM LN PC POOL C91768 FG 07/34 FIXED 3.5 40,742 2034/7/1 42,681
GNMA II POOL MA1284 G2 09/43 FIXED 3 116,212 2043/9/20 120,357
FED HM LN PC POOL J25562 FG 09/28 FIXED 3.5 5,131 2028/9/1 5,337
GNMA II POOL MA1375 G2 10/43 FIXED 3.5 136,055 2043/10/20 143,135
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GNMA II POOL MA1376 G2 10/43 FIXED 4 63,671 2043/10/20 67,569
FED HM LN PC POOL G18488 FG 11/28 FIXED 2.5 103,440 2028/11/1 104,882
FED HM LN PC POOL G18514 FG 06/29 FIXED 3 26,351 2029/6/1 27,146
GNMA II POOL MA2072 G2 07/44 FIXED 3 28,816 2044/7/20 29,813
FED HM LN PC POOL Z40054 FG 07/42 FIXED 4 71,093 2042/7/1 76,289
FED HM LN PC POOL C91781 FG 08/34 FIXED 3 55,254 2034/8/1 56,955
FED HM LN PC POOL Q27657 FG 08/44 FIXED 4 91,920 2044/8/1 97,460
FED HM LN PC POOL G08600 FG 08/44 FIXED 4.5 4,824 2044/8/1 5,190
FED HM LN PC POOL G18524 FG 09/29 FIXED 3 25,904 2029/9/1 26,686
FED HM LN PC POOL Q28429 FG 09/44 FIXED 3.5 130,097 2044/9/1 136,463
FED HM LN PC POOL C91794 FG 10/34 FIXED 3 84,820 2034/10/1 87,433
FNMA POOL AW9476 FN 10/44 FIXED 3.5 95,454 2044/10/1 99,892
FED HM LN PC POOL C91799 FG 11/34 FIXED 3.5 81,925 2034/11/1 85,826
FED HM LN PC POOL G07810 FG 05/42 FIXED 4.5 128,635 2042/5/1 139,734
FED HM LN PC POOL C91798 FG 12/34 FIXED 3 55,702 2034/12/1 57,418
GNMA II POOL MA2446 G2 12/44 FIXED 4 197,556 2044/12/20 209,233
FED HM LN PC POOL (91802 FG 01/35 FIXED 3.5 43,064 2035/1/1 45,063
FED HM LN PC POOL G18533 FG 12/29 FIXED 2.5 81,776 2029/12/1 82,915
GNMA 1II POOL MA0851 G2 03/43 FIXED 3 31,862 2043/3/20 33,015
GNMA II POOL MA0933 G2 04/43 FIXED 3 21,097 2043/4/20 21,861
FNMA POOL AR9977 FN 02/43 FIXED 2.5 17,658 2043/2/1 17,573
GNMA 1II POOL MAI1011 G2 05/43 FIXED 3 9,563 2043/5/20 9,909
GNMA POOL 658258 GN 01/37 FIXED 6 20,211 2037/1/15 23,112
GNMA 1II POOL MA1759 G2 03/44 FIXED 3 142,760 2044/3/20 147,896
FNMA POOL AL5097 FN 09/43 FIXED VAR 24,829 2043/9/1 26,956
FNMA POOL AT5890 FN 06/43 FIXED 2.5 16,435 2043/6/1 16,331
GNMA POOL AE7511 GN 06/43 FIXED 3 122,602 2043/6/15 126,472
FNMA POOL AT7929 FN 07/43 FIXED 2.5 34,286 2043/7/1 34,121
FED HM LN PC POOL Q19738 FG 06/43 FIXED 3.5 34,514 2043/6/1 36,361
FNMA POOL A02961 FN 05/42 FIXED 4 21,312 2042/5/1 22,810
FNMA POOL AB9147 FN 04/43 FIXED 3.5 465,657 2043/4/1 490,671
FED HM LN PC POOL J25055 FG 08/28 FIXED 2.5 7,475 2028/8/1 7,579
FNMA POOL AU4310 FN 08/43 FIXED 2.5 16,792 2043/8/1 16,711
FED HM LN PC POOL G08587 FG 05/44 FIXED 4.5 12,619 2044/5/1 13,573
GNMA POOL 738520 GN 07/41 FIXED 4.5 80,248 2041/7/15 87,264
FNMA POOL A09368 FN 07/42 FIXED 3.5 57,449 2042/71 60,557
FED HM LN PC POOL C91467 FG 07/32 FIXED 3.5 94,651 2032/7/1 99,058
FNMA POOL AL2090 FN 08/26 FIXED VAR 19,683 2026/8/1 20,531
FED HM LN PC POOL G04008 FG 03/38 FIXED 5.5 21,596 2038/3/1 23,795
FED HM LN PC POOL J16665 FG 09/26 FIXED 3.5 18,388 2026/9/1 19,063
GNMA 1II POOL MA0319 G2 08/42 FIXED 4 152,370 2042/8/20 161,739
GNMA POOL 783647 GN 09/35 FIXED 5.5 28,484 2035/9/15 32,041
FNMA POOL AL2581 FN 06/40 FIXED VAR 55,570 2040/6/1 63,680
FNMA POOL AJ5905 FN 11/41 FIXED 4.5 36,198 2041/11/1 39,195
GNMA 1II POOL MA0532 G2 11/42 FIXED 2.5 10,668 2042/11/20 10,781
FED HM LN PC POOL G14609 FG 11/27 FIXED 3 81,654 2027/11/1 83,844
GNMA II POOL MA0624 G2 12/42 FIXED 3 31,471 2042/12/20 32,610
FNMA POOL MA1340 FN 02/43 FIXED 2.5 15,386 2043/2/1 15,312
FED HM LN PC POOL G18493 FG 01/29 FIXED 3.5 2,128 2029/1/1 2,214
FNMA POOL AU6531 FN 09/28 FIXED 2 39,112 2028/9/1 38,614
TS —UESEH 17,861,020
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EUROPEAN UNION GOVT GUARANT REGS 09/21 2.75 350,000 2021/9/21 414,474
MET TRANSPRTN AUTH NY DEDICATE MTATRN 11/40 FIXED 6.089 50,000 2040/11/15 67,146
CALIFORNIA ST CAS 03/40 FIXED 7.625 45,000 2040/3/1 72,055
NEW JERSEY ST TURNPIKE AUTH NJSTRN 01/40 FIXED 7.414 125,000 2040/1/1 196,083
UNIV OF CALIFORNIA CA REVENUES UNVHGR 05/43 FIXED OID 5.77 75,000 2043/5/15 99,399
CALIFORNIA ST CAS 10/39 FIXED 7.3 255,000 2039/10/1 389,390
BAY AREA CA TOLL AUTH TOLL BRI BAYTRN 04/49 FIXED 6.263 75,000 2049/4/1 114,560
PORT AUTH OF NEW YORK NEW JE PORTRN 10/62 FIXED 4.458 100,000 2062/10/1 122,560
LAND NORDRHEIN WESTFALEN SR UNSECURED REGS 09/22 1.875 400,000 2022/9/15 475,790
AEEE 1,951,457
FRANCE (GOVT OF) BONDS REGS 05/28 0.75 319,000 2028/5/25 381,150
ABU DHABI GOVT INTL SR UNSECURED REGS 10/27 3.125 275,000 2027/10/11 287,925
NETHERLANDS GOVERNMENT BONDS 144A REGS 01/24 0.00000 330,000 2024/1/15 377,414
REPUBLIKA SLOVENIJA SR UNSECURED REGS 03/28 1 150,000 2028/3/6 179,535
BELGIUM KINGDOM SR UNSECURED 144A REGS 06/28 0 62,000 2028/6/22 74,243
REPUBLIC OF CHILE SR UNSECURED 02/28 3.24 200,000 2028/2/6 210,375
BUNDESOBLIGATION BONDS REGS 04/23 0.00000 849,000 2023/4/14 971,166
STATE OF QATAR SR UNSECURED REGS 06/26 3.25 350,000 2026/6/2 367,938
OBRIGACOES DO TESOURO SR UNSECURED 144A REGS 04/27 4 148,000 2027/4/14 212,307
BONOS Y OBLIG DEL ESTADO UNSECURED 144A REGS 04/27 1.5 540,000 2027/4/30 662,232
BUONI POLIENNALI DEL TES BONDS 04/22 1.2 385,000 2022/4/1 443,162
KOREA TREASURY BOND SR UNSECURED 03/47 2.125 112,170,000 2047/3/10 106,033
KOREA TREASURY BOND SR UNSECURED 06/27 2.125 242,050,000 2027/6/10 216,133
CANADIAN GOVERNMENT BONDS 09/22 1 672,000 2022/9/1 508,940
MALAYSIA GOVERNMENT SR UNSECURED 04/37 4.762 495,000 2037/4/7 135,829
BUONI POLIENNALI DEL TES BONDS 08/27 2.05 523,000 2027/8/1 628,037
REPUBLIC OF AUSTRIA SR UNSECURED 144A REGS 02/47 1 173,000 2047/2/20 236,155
SAUDI INTERNATIONAL BOND SR UNSECURED REGS 10/46 4.5 200,000 2046/10/26 221,500
BONOS Y OBLIG DEL ESTADO SR UNSECURED 144A REGS 10/46 2 175,000 2046/10/31 268,509
REPUBLIC OF POLAND SR UNSECURED 04/26 3.25 75,000 2026/4/6 79,500
PROVINCE OF QUEBEC UNSECURED 04/26 2.5 165,000 2026/4/20 169,384
BONOS Y OBLIG DEL ESTADO SR UNSECURED 144A REGS 04/29 1 188,000 2029/4/30 230,571
FRANCE (GOVT OF) BONDS REGS 02/22 0.00000 813,000 2022/2/25 922,802
REPUBLIC OF AUSTRIA SR UNSECURED 144A REGS 02/29 0 111,000 2029/2/20 129,999
BELGIUM KINGDOM SR UNSECURED 144A REGS 06/50 1 108,000 2050/6/22 145,924
FINNISH GOVERNMENT SR UNSECURED 144A REGS 09/29 0 150,000 2029/9/15 175,733
BUONI POLIENNALI DEL TES BONDS 144A REGS 09/49 3.85 241,000 2049/9/1 350,085
NETHERLANDS GOVERNMENT BONDS 144A REGS 07/29 0.25 240,000 2029/7/15 277,236
SWEDISH GOVERNMENT BONDS REGS 11/26 1 850,000 2026/11/12 97,344
CANADIAN GOVERNMENT BONDS 06/26 1.5 397,000 2026/6/1 302,598
UK TSY 2 1/2 2065 BONDS REGS 07/65 2.5 396,000 2065/7/22 755,028
UK TSY 1 2024 BONDS REGS 04/24 1 390,000 2024/4/22 525,172
REPUBLIC OF COLOMBIA SR UNSECURED 03/29 4.5 200,000 2029/3/15 221,813
REPUBLIC OF INDONESIA SR UNSECURED 02/29 4.75 200,000 2029/2/11 229,000
REPUBLIC OF INDONESIA SR UNSECURED 02/24 4.45 200,000 2024/2/11 215,250
IRISH TSY 1.10 2029 BONDS REGS 05/29 1.1 140,000 2029/5/15 171,470
BUONI POLIENNALI DEL TES UNSECURED 144A REGS 03/35 3.35 167,000 2035/3/1 223,659
MALAYSIA GOVERNMENT SR UNSECURED 09/25 3.955 1,001,000 2025/9/15 253,156
IRISH TSY 1.5 2050 BONDS REGS 05/50 1.5 65,000 2050/5/15 83,328
NETHERLANDS GOVERNMENT BONDS 144A REGS 01/40 0.5 194,000 2040/1/15 226,320
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BUONI POLIENNALI DEL TES SR UNSECURED 144A REGS 03/40 3 355,000 2040/3/1 455,872
REPUBLIC OF AUSTRIA SR UNSECURED 144A REGS 07/24 0 310,000 2024/7/15 353,843
ROMANIA UNSECURED REGS 07/31 2.124 200,000 2031/7/16 229,271
FINNISH GOVERNMENT SR UNSECURED 144A REGS 09/24 0 157,000 2024/9/15 179,192
BUONI POLIENNALI DEL TES BONDS REGS 04/30 1.35 370,000 2030/4/1 413,003
BELGIUM KINGDOM UNSECURED REGS 04/33 1.25 215,000 2033/4/22 270,315
FRANCE (GOVT OF) BONDS REGS 03/25 0.00000 1,059,000 2025/3/25 1,207,750
MEX BONOS DESARR FIX RT BONDS 06/27 7.5 7,476,700 2027/6/3 411,270
CZECH REPUBLIC BONDS REGS 09/22 4.7 3,170,000 2022/9/12 151,441
UK TSY 4 1/4 2036 BONDS REGS 03/36 4.25 430,600 2036/3/7 829,819
REPUBLIC OF PERU SR UNSECURED 11/33 8.75 40,000 2033/11/21 65,820
FRANCE (GOVT OF) BONDS REGS 04/35 4.75 210,000 2035/4/25 387,711
MEX BONOS DESARR FIX RT SR UNSECURED 12/23 8 7,080,700 2023/12/7 390,776
BELGIUM KINGDOM UNSECURED 144A REGS 03/35 5 52,000 2035/3/28 97,495
POLAND GOVERNMENT BOND BONDS 09/22 5.75 1,525,000 2022/9/23 446,729
UK TSY 4 1/4 2046 BONDS REGS 12/46 4.25 354,000 2046/12/7 777,041
TREASURY CORP VICTORIA LOCAL GOVT G 10/22 6 150,000 2022/10/17 119,581
OBRIGACOES DO TESOURO SR UNSECURED 144A REGS 04/37 4 113,000 2037/4/15 188,727
MANITOBA (PROVINCE OF) UNSECURED 03/38 4.6 50,000 2038/3/5 49,374
KOREA TREASURY BOND SR UNSECURED 12/31 4 384,640,000 2031/12/10 416,420
MALAYSIA GOVERNMENT SR UNSECURED 08/22 3.418 211,000 2022/8/15 52,012
SWITZERLAND BONDS REGS 04/28 4 265,000 2028/4/8 378,233
BONOS Y OBLIG DEL ESTADO BONDS 01/29 6 267,000 2029/1/31 449,716
UK TSY 4 1/4 2032 BONDS REGS 06/32 4.25 413,000 2032/6/7 756,125
NOVA SCOTIA PROVINCE DEBENTURES 06/42 4.4 35,000 2042/6/1 35,233
NEW S WALES TREASURY CRP LOCAL GOVT G 03/22 6 300,000 2022/3/1 232,948
CANADA HOUSING TRUST GOVT GUARANT 144A 03/22 2.65 625,000 2022/3/15 490,637
BELGIUM KINGDOM UNSECURED 144A REGS 03/41 4.25 60,000 2041/3/28 114,484
THAILAND GOVERNMENT BOND SR UNSECURED 06/29 4.875 4,880,000 2029/6/22 211,001
UK TSY 4 1/4 2040 BONDS REGS 12/40 4.25 48,000 2040/12/7 98,027
CAISSE D AMORT DETTE SOC SR UNSECURED REGS 04/21 3.375 140,000 2021/4/25 165,077
BRITISH COLUMBIA PROV OF UNSECURED 06/42 4.3 110,000 2042/6/18 111,702
THAILAND GOVERNMENT BOND SR UNSECURED 06/23 3.625 3,170,000 2023/6/16 114,313
KOREA TREASURY BOND SR UNSECURED 12/44 2.75 259,020,000 2044/12/10 271,830
BELGIUM KINGDOM UNSECURED 144A REGS 06/25 0.8 350,000 2025/6/22 415,815
SWITZERLAND BONDS REGS 04/42 1.5 98,000 2042/4/30 139,124
NORWEGIAN GOVERNMENT BONDS 144A REGS 05/23 2 1,375,000 2023/5/24 159,493
REPUBLIC OF INDONESIA SR UNSECURED REGS 01/38 7.75 100,000 2038/1/17 150,250
KINGDOM OF DENMARK BONDS 11/39 4.5 486,000 2039/11/15 136,200
BONOS Y OBLIG DEL ESTADO SR UNSECURED 144A REGS 01/24 4 470,000 2024/1/31 633,744
SWEDISH GOVERNMENT BONDS 03/39 3.5 390,000 2039/3/30 64,148
PROVINCE OF QUEBEC UNSECURED 12/41 5 225,000 2041/12/1 246,005
BONOS Y OBLIG DEL ESTADO SR UNSECURED 144A REGS 07/41 4 222,000 2041/7/30 422,161
SINGAPORE GOVERNMENT SR UNSECURED 09/24 3 600,000 2024/9/1 474,993
REPUBLIC OF POLAND SR UNSECURED 01/25 5.25 100,000 2025/1/20 142,487
QUEENSLAND TREASURY CORP LOCAL GOVT G REGS 02/20 6.25 400,000 2020/2/21 283,124
UK TSY 3.5 2045 BONDS REGS 01/45 3.5 262,000 2045/1/22 505,931
THAILAND GOVERNMENT BOND SR UNSECURED 06/44 4.675 3,865,000 2044/6/29 194,910
BUONI POLIENNALI DEL TES BONDS 12/24 2.5 87,000 2024/12/1 106,390
AUSTRALIAN GOVERNMENT SR UNSECURED REGS 04/33 4.5 304,000 2033/4/21 291,181
CAISSE FRANCAISE DE FIN COVERED REGS 01/24 2.375 400,000 2024/1/17 495,693
SWEDISH GOVERNMENT BONDS 05/25 2.5 1,695,000 2025/5/12 206,966
FRANCE (GOVT OF) BONDS REGS 05/45 3.25 647,000 2045/5/25 1,138,257
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NEW ZEALAND GOVERNMENT SR UNSECURED REGS 04/20 3 325,000 2020/4/15 220,462
REPUBLIC OF AUSTRIA SR UNSECURED 144A REGS 05/34 2 19,000 2034/5/23 27,629
ONTARIO (PROVINCE OF) UNSECURED 06/45 3.45 634,000 2045/6/2 572,376
PROVINCE OF ALBERTA UNSECURED 12/43 3.45 75,000 2043/12/1 65,987
CANADA HOUSING TRUST GOVT GUARANT 144A 06/24 2.9 330,000 2024/6/15 264,569
BUONI POLIENNALI DEL TES BONDS 09/24 3.75 585,000 2024/9/1 751,912
CAISSE D AMORT DETTE SOC SR UNSECURED 144A 03/24 3.375 650,000 2024/3/20 690,582
CAISSE FRANCAISE DE FIN COVERED REGS 07/20 1.75 200,000 2020/7/16 227,043
SWITZERLAND BONDS REGS 07/25 1.5 274,000 2025/7/24 316,487
CZECH REPUBLIC BONDS REGS 08/28 2.5 2,150,000 2028/8/25 102,010
FRANCE (GOVT OF) BONDS REGS 05/30 2.5 605,000 2030/5/25 844,818
BUONI POLIENNALI DEL TES SR UNSECURED 144A REGS 03/30 3 333,000 2030/3/1 447,752
AUSTRALIAN GOVERNMENT SR UNSECURED REGS 04/24 2.75 1,140,000 2024/4/21 860,400
KOREA TREASURY BOND SR UNSECURED 06/22 3.75 862,620,000 2022/6/10 788,828
KINGDOM OF DENMARK BONDS 11/23 1.5 993,000 2023/11/15 160,925
ISRAEL FIXED BOND BONDS 03/23 4.25 1,075,000 2023/3/31 360,486
SLOVAKIA GOVERNMENT BOND SR UNSECURED REGS 11/24 3.375 75,000 2024/11/15 98,611
EXREBFEEE 36,204,491
TENCENT HOLDINGS LTD SR UNSECURED REGS 04/29 3.975 200,000 2029/4/11 215,913
ZDMEE 215,913
KIMCO REALTY CORP SR UNSECURED 02/25 3.3 125,000 2025/2/1 130,122
CIE FINANCEMENT FONCIER COVERED REGS 09/23 0.325 400,000 2023/9/12 457,505
LIBERTY PROPERTY LP SR UNSECURED 04/25 3.75 165,000 2025/4/1 176,445
ERP OPERATING LP SR UNSECURED 06/45 4.5 50,000 2045/6/1 59,556
WELLTOWER INC SR UNSECURED 03/24 3.625 175,000 2024/3/15 183,877
VENTAS REALTY LP COMPANY GUAR 04/24 3.5 225,000 2024/4/15 235,049
VONOVIA FINANCE BV COMPANY GUAR REGS 10/21 3.625 60,000 2021/10/8 71,747
SIMON PROPERTY GROUP LP SR UNSECURED 10/24 3.375 175,000 2024/10/1 184,317
DUKE REALTY LP COMPANY GUAR 12/24 3.75 90,000 2024/12/1 95,675
CROWN CASTLE INTL CORP SR UNSECURED 01/23 5.25 225,000 2023/1/15 244,421
PROLOGIS LP COMPANY GUAR 02/24 3.375 100,000 2024/2/20 126,460
UNIBAIL RODAMCO SE SR UNSECURED REGS 02/24 2.5 150,000 2024/2/26 185,038
BOSTON PROPERTIES LP SR UNSECURED 02/23 3.85 50,000 2023/2/1 52,394
TEELL 2,202,605
EFEERE
EUROPEAN INVESTMENT BANK SR UNSECURED 04/25 5.5 25,000 2025/4/15 40,711
ASIAN DEVELOPMENT BANK SR UNSECURED 03/22 5 100,000 2022/3/9 76,023
EUROPEAN INVESTMENT BANK SR UNSECURED 04/30 4 650,000 2030/4/15 1,020,862
INTL BK RECON + DEVELOP SR UNSECURED 06/21 2.25 750,000 2021/6/24 756,538
INTER AMERICAN DEVEL BK UNSECURED 02/24 3 500,000 2024/2/21 524,860
ERRHEE S & 2,418,994
UNION PACIFIC CORP SR UNSECURED 03/26 2.75 80,000 2026/3/1 81,992
PENSKE TRUCK LEASING/PTL SR UNSECURED 144A 11/26 3.4 125,000 2026/11/15 127,621
RYDER SYSTEM INC SR UNSECURED 09/21 2.25 255,000 2021/9/1 255,606
UNION PACIFIC CORP SR UNSECURED 03/29 3.7 80,000 2029/3/1 87,458
CSX CORP SR UNSECURED 03/49 4.5 50,000 2049/3/15 58,602
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UNION PACIFIC CORP SR UNSECURED 09/28 3.95 75,000 2028/9/10 82,876
NORFOLK SOUTHERN CORP SR UNSECURED 08/28 3.8 225,000 2028/8/1 247,298
CANADIAN PACIFIC RAILWAY COMPANY GUAR 06/28 4 100,000 2028/6/1 110,013
BURLINGTN NORTH SANTA FE SR UNSECURED 09/21 3.45 100,000 2021/9/15 102,280
HEATHROW FUNDING LTD SR SECURED REGS 12/31 6.45 50,000 2031/12/10 97,128
BURLINGTN NORTH SANTA FE SR UNSECURED 04/44 4.9 50,000 2044/4/1 62,353
ERAC USA FINANCE LLC COMPANY GUAR 144A 11/24 3.85 100,000 2024/11/15 105,876
EEEE 1,419,102
KEHFHIS

US TREASURY N/B 02/48 3 1,034,000 2048/2/15 1,165,350
US TREASURY N/B 08/23 1.375 2,294,000 2023/8/31 2,272,852
US TREASURY N/B 11/45 3 677,000 2045/11/15 759,139
TREASURY BILL 01/20 0.00000 650,000 2020/1/14 649,651
KERBLIESEE 4,846,992
INNOGY FINANCE BV COMPANY GUAR REGS 1027 1.25 50,000 2027/10/19 59,202
ENEL FINANCE INTL NV COMPANY GUAR REGS 06/26 1.375 189,000 2026/6/1 225,275
EMERA US FINANCE LP COMPANY GUAR 06/21 2.7 55,000 2021/6/15 55,512
MIDAMERICAN ENERGY CO 1ST MORTGAGE 05/27 3.1 125,000 2027/5/1 130,357
MPLX LP SR UNSECURED 03/27 4.125 150,000 2027/3/1 157,566
BALTIMORE GAS + ELECTRIC SR UNSECURED 08/46 3.5 75,000 2046/8/15 76,384
CLECO CORPORATE HOLDINGS SR UNSECURED 05/26 3.743 75,000 2026/5/1 77,504
WILLIAMS COMPANIES INC SR UNSECURED 06/27 3.75 125,000 2027/6/15 130,382
FORTIS INC SR UNSECURED 10/26 3.055 62,000 2026/10/4 63,328
UNION ELECTRIC CO 1ST MORTGAGE 03/29 3.5 125,000 2029/3/15 134,364
DUKE ENERGY PROGRESS LLC 1ST MORTGAGE 03/29 3.45 225,000 2029/3/15 241,188
ENTERGY LOUISIANA LLC COLLATERAL T 04/50 4.2 25,000 2050/4/1 29,010
PUBLIC SERVICE COLORADO 1ST MORTGAGE 09/49 4.05 50,000 2049/9/15 57,470
ENABLE MIDSTREAM PARTNER SR UNSECURED 05/44 5 15,000 2044/5/15 13,769
ENABLE MIDSTREAM PARTNER SR UNSECURED 05/24 3.9 35,000 2024/5/15 35,859
SABINE PASS LIQUEFACTION SR SECURED 03/25 5.625 75,000 2025/3/1 84,473
ENTERPRISE PRODUCTS OPER COMPANY GUAR 02/27 3.95 65,000 2027/2/15 70,175
PLAINS ALL AMER PIPELINE SR UNSECURED 12/26 4.5 55,000 2026/12/15 58,612
XCEL ENERGY INC SR UNSECURED 12/26 3.35 80,000 2026/12/1 83,971
JERSEY CENTRAL PWR + LT SR UNSECURED 144A 01/26 4.3 225,000 2026/1/15 245,017
FLORIDA POWER + LIGHT CO 1ST MORTGAGE 03/49 3.99 50,000 2049/3/1 57,383
BROOKLYN UNION GAS CO SR UNSECURED 144A 03/29 3.865 125,000 2029/3/4 135,750
APPALACHIAN POWER CO SR UNSECURED 03/49 4.5 15,000 2049/3/1 17,372
ELECTRICITE DE FRANCE SA SR UNSECURED 144A 10/25 3.625 225,000 2025/10/13 238,845
DOMINION ENERGY INC SR UNSECURED 06/28 4.25 45,000 2028/6/1 49,791
EQM MIDSTREAM PARTNERS L SR UNSECURED 07/23 4.75 100,000 2023/7/15 100,319
VIRGINIA ELEC + POWER CO SR UNSECURED 12/48 4.6 45,000 2048/12/1 55,177
CON EDISON CO OF NY INC SR UNSECURED 12/48 4.65 40,000 2048/12/1 48,690
WILLIAMS COMPANIES INC SR UNSECURED 03/22 3.6 150,000 2022/3/15 154,238
ONCOR ELECTRIC DELIVERY SR SECURED 03/29 5.75 200,000 2029/3/15 246,977
DUKE ENERGY OHIO INC IST MORTGAGE 02/29 3.65 90,000 2029/2/1 97,816
ENERGY TRANSFER OPERATNG COMPANY GUAR 04/29 5.25 100,000 2029/4/15 112,371
CENTERPOINT ENER HOUSTON GENL REF MOR 02/49 4.25 15,000 2049/2/1 17,654
SEMPRA ENERGY SR UNSECURED 03/20 2.4 200,000 2020/3/15 200,013
AEP TRANSMISSION CO LLC SR UNSECURED 06/49 3.8 25,000 2049/6/15 26,754
TAMPA ELECTRIC CO SR UNSECURED 06/50 3.625 50,000 2050/6/15 52,774
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PUBLIC SERVICE COLORADO 1ST MORTGAGE 03/50 3.2 50,000 2050/3/1 49,927
AEP TEXAS INC SR UNSECURED 05/49 4.15 15,000 2049/5/1 16,649
PUBLIC SERVICE ELECTRIC 1ST MORTGAGE 05/49 3.85 50,000 2049/5/1 56,327
ONEOK INC COMPANY GUAR 03/29 4.35 125,000 2029/3/15 135,398
EVERGY METRO GENL REF MOR 04/49 4.125 50,000 2049/4/1 56,736
NEXTERA ENERGY CAPITAL COMPANY GUAR 04/29 3.5 35,000 2029/4/1 37,260
NORTHUMBRIAN WATER FIN COMPANY GUAR REGS 02/23 6.875 50,000 2023/2/6 77,464
BERKSHIRE HATHAWAY ENERG SR UNSECURED 04/36 6.125 50,000 2036/4/1 68,685
HYDRO QUEBEC LOCAL GOVT G 02/45 5 170,000 2045/2/15 191,240
GEORGIA POWER CO SR UNSECURED 03/42 4.3 50,000 2042/3/15 54,866
WESTERN POWER DIST EAST SR UNSECURED REGS 01/23 5.25 150,000 2023/1/17 221,951
TRANSCANADA PIPELINES SR UNSECURED 11/41 4.55 50,000 2041/11/15 42,812
SOUTHERN CAL EDISON 1ST REF MORT 12/41 3.9 50,000 2041/12/1 49,715
ENERGY TRANSFER OPERATNG COMPANY GUAR 02/42 6.5 25,000 2042/2/1 29,738
ENERGY TRANSFER OPERATNG COMPANY GUAR 02/22 5.2 25,000 2022/2/1 26,218
ELECTRICITE DE FRANCE SA SR UNSECURED REGS 04/30 4.625 100,000 2030/4/26 154,289
EVERSOURCE ENERGY SR UNSECURED 01/25 3.15 35,000 2025/1/15 36,120
NATIONAL RURAL UTIL COOP COLLATERAL T 01/25 2.85 175,000 2025/1/27 180,173
FLORIDA POWER + LIGHT CO 1ST MORTGAGE 04/39 5.96 25,000 2039/4/1 35,280
ELECTRICITE DE FRANCE SA SR UNSECURED REGS 06/34 6.125 50,000 2034/6/2 95,709
ELECTRICITE DE FRANCE SA SR UNSECURED REGS 09/24 4.625 300,000 2024/9/11 407,275
KINDER MORGAN INC COMPANY GUAR 144A 11/23 5.625 175,000 2023/11/15 193,480
NIAGARA MOHAWK POWER SR UNSECURED 144A 10/34 4.278 55,000 2034/10/1 62,424
ENTERPRISE PRODUCTS OPER COMPANY GUAR 02/25 3.75 200,000 2025/2/15 213,154
ATMOS ENERGY CORP SR UNSECURED 10/44 4.125 50,000 2044/10/15 56,343
ONE GAS INC SR UNSECURED 02/44 4.658 50,000 2044/2/1 59,479
DUKE ENERGY PROGRESS LLC IST MORTGAGE 12/44 4.15 25,000 2044/12/1 28,264
KINDER MORGAN INC COMPANY GUAR 06/25 4.3 300,000 2025/6/1 325,496
VIRGINIA ELEC + POWER CO SR UNSECURED 02/44 4.45 25,000 2044/2/15 29,046
NISOURCE INC SR UNSECURED 02/44 4.8 25,000 2044/2/15 29,078
APPALACHIAN POWER CO SR UNSECURED 05/44 4.4 5,000 2044/5/15 5,651
ENGIE SA SR UNSECURED REGS 05/26 2.375 100,000 2026/5/19 128,076
FIRSTENERGY TRANSMISSION SR UNSECURED 144A 07/44 5.45 25,000 2044/7/15 31,542
ENBRIDGE INC COMPANY GUAR 06/24 3.5 75,000 2024/6/10 78,215
WESTERN MIDSTREAM OPERAT SR UNSECURED 07/22 4 175,000 2022/7/1 179,386
NEBEEF 7,084,807

1 _FFLOAMFEEAMIFE 1L, IFRSHEMLC THE 2 5 72 D Wellington World Bond Fund (Cayman) (7 =V ko - {ESME 27 7R
(T A=) DFVREFIITIEEN TRV EE A, RRUTFER IS FE N DPortfolio statement summarylZ LI TND
Financial assets at fair value through profit and loss® 9%, Unrealized appreciation on future contracts 725N Unrealized
appreciation on forward foreign currency contractsz®DF<IHH ONER T, WL AD TR . FIHB ORE DN RE S FHE
E—HLBRWGERHVET,
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O]
A pEnE mEnA  #ME SETE RRTRE
B (%) $
66 Australia Treasury Bond Futures, 3 Year 4,610,655  03/16/2020  Bank of America Merrill Lynch Lynch -13,635
-106 Australia Treasury Bond Futures, 10 Year -7,395,816  03/16/2020  Bank of America Merrill Lynch Lynch 47,745
5 Euro Bobl Futures 752,647  03/06/2020  Bank of America Merrill Lynch Lynch -2,649
36 Euro Bond Futures 6,910,747  03/06/2020  Bank of America Merrill Lynch Lynch -21,249
3 Euro Buxl Futures, 30 Year 684,815  03/06/2020  Bank of America Merrill Lynch Lynch -16,770
5 Euro Schatz Futures 628,291  03/06/2020  Bank of America Merrill Lynch Lynch =225
559 Canada Treasury Bond Futures, 10 Year 60,008,590  03/20/2020  Bank of America Merrill Lynch Lynch -744,029
-85 Long Gilt Bond Futures -14,885,482  03/27/2020  Bank of America Merrill Lynch Lynch 91,593
-9 Ultra Long US Treasury Bond Futures, 10 Year -1,281,570  03/20/2020  Bank of America Merrill Lynch Lynch 15,242
15 US Long Bond Futures 2,386,273 03/20/2020  Bank of America Merrill Lynch Lynch -47,680
-252 US Treasury Note Futures, 2 Year -54,260,805  03/31/2020  Bank of America Merrill Lynch Lynch -45,195
1,051 US Treasury Note Futures, 5 Year 124,602,617  03/31/2020  Bank of America Merrill Lynch Lynch 55,836
-884 US Treasury Note Futures, 10 Year -114,480,812  03/20/2020  Bank of America Merrill Lynch Lynch 955,875
-18 US Ultra Bond Futures -3,278,531  03/20/2020  Bank of America Merrill Lynch Lynch 8,719
REHE 1,175,010
REHE -891,432
RERBHEH 283,578
O E 2 |
e XL £y EIES D
(USD)
01/10/2020 SEK 3,319,000 USD 346,858 Bank of America Merrill Lynch 7,829
01/10/2020 USD 250,694 CAD 330,000 Bank of America Merrill Lynch -3,805
01/10/2020 USD 31,648 DKK 214,000 Bank of America Merrill Lynch -514
01/10/2020 USD 135,910 DKK 919,000 Bank of America Merrill Lynch -2,206
01/10/2020 USD 16,120 DKK 109,000 Bank of America Merrill Lynch -262
01/10/2020 USD 204,087 EUR 184,000 Bank of America Merrill Lynch -2,543
01/10/2020 USD 74,088  NOK 680,000 Bank of America Merrill Lynch -3,300
01/10/2020 USD 3,269 NOK 30,000 Bank of America Merrill Lynch -146
01/10/2020 USD 13,074  NOK 120,000 Bank of America Merrill Lynch -582
01/10/2020 USD 131,831 SGD 180,000 Bank of America Merrill Lynch -2,036
01/10/2020 AUD 435,000 UsD 300,501 Bank of Montreal 5,339
01/10/2020 GBP 50,000 USD 64,655 Bank of Montreal 1,597
01/10/2020 USD 339,850 CAD 452,000 Bank of Montreal -8,737
01/10/2020 USD 172,932 CAD 230,000 Bank of Montreal -4,446
01/10/2020 USD 1,384,962 CAD 1,842,000 Bank of Montreal -35,606
01/10/2020 EUR 221,000 USD 246,606 Barclays Bank 1,574
01/10/2020 HUF 32,000,000 USD 105,048 Barclays Bank 3,603
01/10/2020 JPY 9,500,000 UsD 87,123 Barclays Bank 309
01/17/2020 MYR 118,000 USD 28,554 Barclays Bank 320
01/10/2020 UsD 13,326 EUR 12,000 Barclays Bank -150
01/10/2020 USD 74,403 EUR 67,000 Barclays Bank -837
01/10/2020 USD 33,476 EUR 30,000 Barclays Bank -214
01/10/2020 USD 603,924 GBP 468,000 Barclays Bank -16,191
01/10/2020 USD 314,866 GBP 244,000 Barclays Bank -8,441
01/10/2020 UsSD 2,458,279 GBP 1,905,000 Barclays Bank -65,905
01/17/2020 USD 149,788  MYR 619,000 Barclays Bank -1,677
01/17/2020 USD 22,021 MYR 91,000 Barclays Bank -246
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01/17/2020
01/10/2020
01/10/2020
01/10/2020
01/10/2020
03/18/2020
01/10/2020
01/10/2020
01/10/2020
01/10/2020
01/10/2020
01/10/2020
01/10/2020
01/10/2020
01/10/2020
01/10/2020
01/10/2020
01/10/2020
01/10/2020
01/10/2020
01/10/2020
01/10/2020
01/10/2020
01/10/2020
01/10/2020
01/10/2020
01/10/2020
01/10/2020
01/10/2020
01/10/2020
01/10/2020
01/10/2020
01/10/2020
01/10/2020
01/10/2020
01/10/2020
01/10/2020
01/10/2020
01/10/2020
01/10/2020
01/10/2020
01/10/2020
01/10/2020
01/10/2020
01/10/2020
01/10/2020
01/10/2020
01/10/2020
01/10/2020
01/10/2020
01/10/2020
01/10/2020
01/10/2020

USD
USD
USD
USD
USD
IDR
KRW
USD
USD
USD
USD
USD
USD
USD
USD
USD
USD
USD
USD
USD
USD
USD
USD
USD
USD
USD
USD
AUD
CAD
CAD
CAD
EUR
EUR
GBP
JPY
JPY
JPY
RUB
USD
USD
UsSD
USD
UsSD
USD
UsSD
USD
USD
USD
USD
UsSD
USD
GBP
UsD

38,717
127,686
242,184

29,948
62,392
7,222,000,000
60,979,000
6,598
5,938
46,518
24,165
49,320
209,364
76,327
149,949
610,286
293,056
6,100
44,518
16,440
60,800
4343
20,267
105,556
654,012
82,855
162,314
650,000
735,000
400,000
340,000
183,000
14,000
195,000
17,200,000
5,600,000
2,400,000
17,180,000
358,529
425,281
548,235
15,207
45818
14,528
205,461
11,853
52,118
12,874
98,961
12,448
26,141
142,000
22,494

UsSD

USD
AUD
AUD
CAD
CAD
EUR
EUR
GBP
GBP
JPY
KRW
RUB
RUB
RUB
USD
NZD

160,000
500,000
2,329,000
288,000
600,000
504,964
51,392
2,000,000
1,800,000
14,100,000
342,000,000
698,000,000
2,963,000,000
89,538,000
175,904,000
715,921,000
5,770,000
141,000
1,029,000
380,000
210,000
15,000
70,000
365,000
963,000
122,000
239,000
444,303
557,655
304,142
259,059
203,055
15,606
256,368
157,376
51,239
22,124
267,108
525,000
620,000
725,000
20,000
41,000
13,000
156,000
9,000
5,700,000
14,950,000
6,360,000
800,000
1,680,000
183,950
35,000
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Barclays Bank
Barclays Bank
Barclays Bank
Barclays Bank
Barclays Bank
BNP Paribas
BNP Paribas
BNP Paribas
BNP Paribas
BNP Paribas
BNP Paribas
BNP Paribas
BNP Paribas
BNP Paribas
BNP Paribas
BNP Paribas
BNP Paribas

Citibank
Citibank
Citibank
Citibank
Citibank
Citibank
Citibank
Deutsche
Deutsche
Deutsche
Goldman
Goldman
Goldman
Goldman
Goldman
Goldman
Goldman
Goldman
Goldman
Goldman
Goldman
Goldman
Goldman
Goldman
Goldman
Goldman
Goldman
Goldman
Goldman
Goldman
Goldman
Goldman
Goldman
Goldman
HSBC
HSBC

Bank
Bank
Bank
Sachs
Sachs
Sachs
Sachs
Sachs
Sachs
Sachs
Sachs
Sachs
Sachs
Sachs
Sachs
Sachs
Sachs
Sachs
Sachs
Sachs
Sachs
Sachs
Sachs
Sachs
Sachs
Sachs
Sachs
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-433
4,336
-6,706

-829
-1,728
13,662

1,436

-192

173
-1,356

-536
-1,095
-4,648
-1,243
2,442
9,937

12,207

-128

933

-344

-17

9,461
-10,588
-10,629
-10,892

217
225
71
-1,244
72
342
77
3,424
-431
904
4,204
-1,120



01/10/2020
01/10/2020
01/10/2020
01/10/2020
01/10/2020
01/10/2020
01/10/2020
01/10/2020
01/10/2020
01/10/2020
01/10/2020
01/10/2020
01/10/2020
01/10/2020
01/10/2020
01/10/2020
01/10/2020
01/10/2020
01/10/2020
01/10/2020
01/10/2020
01/10/2020
01/10/2020
01/10/2020
01/10/2020
01/10/2020
01/10/2020
01/10/2020
01/10/2020
01/10/2020
01/10/2020
01/10/2020
01/10/2020
01/10/2020
01/10/2020
01/10/2020
01/10/2020
01/10/2020
01/10/2020
01/10/2020
01/10/2020
01/10/2020
01/10/2020
01/10/2020
01/10/2020
01/10/2020
01/10/2020
01/10/2020
01/10/2020
01/10/2020

USD
USD
EUR
USD
USD
USD
USD
USD
USD
EUR
EUR
EUR
IPY
JPY
USD
USD
USD
USD
USD
USD
USD
USD
USD
IPY
USD
USD
CLP
USD
UsD
USD
THB
USD
UsD
UusD
USD
UsD
USD
UusD
CAD
USD
UusD
USD
usD
USD
UusD
IPY
IPY
IPY
JPY
IPY

9,640
80,336
3,303,000
3,014,454
12,409,206
1,582,367
25,161
201,947
47,011
152,000
28,000
30,000
12,300,000
1,900,000
132,339
307,611
116,759
6,696
32,362
12,014
27,120
13,193
101,882
6,700,000
17,783
212,798
66,900,000
35,201
276,583
70,403
1,869,000
97,192
35,964
153,921
20,281
35,367
14,865
116,354
592,000
101,559
282,544
221,676
468,093
90,510
90,510
4,900,000
27,600,000
4,720,161,000
1,147,150,000
601,599,000

NZD
NZD
USD
EUR
EUR
EUR
THB
THB
THB
USD
USD
USD
USD
USD
AUD
CAD
CZK
EUR
EUR
GBP
SGD
SGD
SGD
USD
EUR
EUR
USD
CHF
CHF
CHF
UusD
GBP
MXN
MXN
MXN
PLN
PLN
PLN
USD
AUD
GBP
GBP
JPY
JPY
JPY
UusD
USD
UusD
USD
UusD

15,000
125,000
3,649,832
2,728,000
11,230,000
1,432,000
760,000
6,100,000
1,420,000
167,963
30,941
33,151
112,435
17,368
195,000
405,000
2,700,000
6,000
29,000
9,000
37,000
18,000
139,000
61,906
16,000
191,000
84,010
35,000
275,000
70,000
61,781
75,000
704,000
3,013,000
397,000
138,000
58,000
454,000
445,042
150,000
219,000
169,000
51,200,000
9,900,000
9,900,000
45,042
253,704
43,472,736
10,565,264
5,540,734
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HSBC -480
HSBC -4,001
JPMorgan Chase 59,403
JPMorgan Chase -49,062
JPMorgan Chase -201,966
JPMorgan Chase -25,754
JPMorgan Chase =217
JPMorgan Chase -1,738
JPMorgan Chase -405
Morgan Stanley 2,731
Morgan Stanley 503
Morgan Stanley 539
Morgan Stanley 767
Morgan Stanley 118
Morgan Stanley -4,762
Morgan Stanley -4,729
Morgan Stanley -2,498
Morgan Stanley -42
Morgan Stanley -205
Morgan Stanley 89
Morgan Stanley -398
Morgan Stanley -193
Morgan Stanley -1,493
Royal Bank of Canada -244
Royal Bank of Canada -185
Royal Bank of Canada -1,693
Standard Chartered Bank 4,971
Standard Chartered Bank -953
Standard Chartered Bank -7,486
Standard Chartered Bank -1,906
State Street Bank 627
State Street Bank -2,185
State Street Bank -1,281
State Street Bank -5,483
State Street Bank =722
State Street Bank -1,070
State Street Bank -450
State Street Bank -3,522
Toronto Dominion Bank 11,514
Toronto Dominion Bank -3,903
Toronto Dominion Bank -7,638
Toronto Dominion Bank -2,254
Toronto Dominion Bank -3,120
Toronto Dominion Bank -603
Toronto Dominion Bank -603
UBS 55
UBS 309
UBS -31,310
UBS -7,609
UBS -3,991
REHRE 165,640

RERE -665,406

KRERBBEF -499,766
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Nomura Multi Managers Fund II - US Bond
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M R R AR
20204E5 A 31 H BI{E 20204E5 A 31 HICHE T 9B RHAl R
(GEHEIFTHR P L) (BRI P ZE)
HE &R
A Al RE SR AT 372,645,997 SRAT HEFILE 294,986
(RN : 366,694, 776K /L) TE SRR (RUR BOR B 2R %) 6,139,096
B THE S 41,911,902 MEIEE 98
H]ME 2R S I LA AR D A 25 4 222,504
ZARAEFRFEATARIN A 59,129 IS EEt 6,434,180
Ta— I —hHDOFRILE 95,379,368 -
ERICE 1,217,394 E%it]
P AR SRM 627,690
HREGR 511,436,294 JOHS B BTN 126,076
IRAE 75,958
Al 4 AR RS 22
2SR E RS A4 217,930 S | R4 T 25,974
Ta—H— IR T DRI 127,824,187 AT FHCE 13,380
RILE 352,540 Z R 55,446
TSI 2,276
AEEE 128,394,657 RSB e 1,103
ST 25,213
A PEAR AR 383,041,637 EALE S 1] 14,854
- MR 121
SZARRESE— 1 S 720
WRINSDRBERE RITHZEMAS MR ERE FHREE 968,113
FCZ7A(H) 9,600 1,784,699  17,132,530,728 M I 5,466,067
FDZZA(H) 13,681 1,749,204  23,931,456,426
BB AR 7E B AR DA 10,014,404
SMENE 15 5 KO E AR eI L 0I5B D 1R 4R (841,859)
B SR UE S Ea 9,172,545
P A A RIS AT HE 4k oD H ek 5,584,888
SME 285 e LN AR DR AR 2§ OB I 206,866
LR AR A 5,791,754
T8 O Rl KD PE D 1A IAR 20,430,366
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W AR R E FATEZ AL RO EEFE
202045 A 31 HIZH T 9 A5HAIIR 202045 A 31 HIZH T 9 A5HAIIR
(GEHEIFTHR P L) CRER)
H eI pE AR 16,118,812 FC/TA
LY En 5,466,067 W B A REAREL 5,904
A SR R A 9,172,545
IR A AR 5,791,754 FATZ IS REIREL 2,064,354
B R AR SR (285,559)
T 08 FA T LM PE O HERAE 20,430,366
WIRFAT I Z AR AE SR 1,784,699
ZARAEFRDOFATFEA 407,034,177
TSRS O B R A (57,969,087) FDZ5 A
349,065,090 BUNC AT S 130,217
23R DIy A (2,572,631) AT AR 1,882,402
B R AR RS (263,415)
HHSR A PE AR 383,041,637 IR FEAT I AR RER L 1,749,204
HatiE
202045 H 31 H3RTE
CREEE)
2020 2019 2018

HIARAME PERBCKR L) 383,041,637 16,118,812 16,556,935

FCZ7A(H)
WIRAIE PERR A 17,132,530,728 53,681,472 58,436,663
IR0 Y70 P 9,600 9,092 8,937
FDZZA()
AL PERRRHE 23,931,456,426 1,699,803,979 1,742,378,906
AR D Y70 R A A 13,681 13,054 12,748
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RN PEE B
202045 A 31 H BIfE
(BRI /L)
Wi g i feAEd IAFRFAIG AL 4E FAALEHE(%)
F =AU T
B E(E RS
UsD 186,000  SCENTRE GROUP 3.6250% 28/01/26 144A 184,867 188,708 0.05
184,867 188,708 0.05
Bt A —ANYT 184,867 188,708 0.05
NI2—H S
B E(E e
Usb 383,000  ATHENE HOLDING 6.1500% 03/04/30 382,262 413,055 0.11
382,262 413,055 0.11
Bt Ra—F R 382,262 413,055 0.11
b s
HoE - E(E A
uUsb 579,000  ENBRIDGE INC 2.5000% 15/01/25 578,489 595,428 0.17
UsD 306,000  TRANSCANADA PL 3.7500% 16/10/23 321,793 328,556 0.10
UsD 315,000 SUNCOR ENERGY 2.8000% 15/05/23 314,694 321,927 0.08
uUsb 259,000  BROOKFIELD FIN 4.3500% 15/04/30 258,749 283,236 0.07
uUsb 265,000  ENBRIDGE INC 3.1250% 15/11/29 265,863 271,329 0.07
UsD 249,000  SUNCOR ENERGY 3.1000% 15/05/25 248,873 259,984 0.07
uUsb 182,000  NUTRIEN LTD 5.0000% 01/04/49 222,602 221,500 0.06
usb 161,000  NUTRIEN LTD 2.9500% 13/05/30 160,871 167,053 0.04
UsD 123,000  SCHLUMBERGER 2.6500% 20/11/22 144A 125,211 124,846 0.03
usb 105,000  TECH RESOURCES LTD 6.25% 15/07/41 116,685 105,175 0.03
usb 85,000  TRANS-CANADA PIPE 4.625% 01/03/34 100,486 95,548 0.02
UsD 63,000 ENCANA CORP 6.5000% 01/02/38 74,983 48,299 0.01
usb 64,000 ENCANA CORP 6.6250% 15/08/37 76,912 48,171 0.01
usb 39,000  TRANSCANADA PL 4.8750% 15/01/26 42,679 45,157 0.01
2,908,890 2,916,209 0.77
Gty 2,908,890 2,916,209 0.77
f=3=N4e
HoE - E(E A
Usb 345,000 ECOPETROL SA 6.8750% 29/04/30 341,936 396,578 0.10
uUsD 130,000 ECOPETROL SA 5.875% 28/05/45 140,806 135,656 0.04
482,742 532,234 0.14
Gty 482,742 532,234 0.14
Foe—r
EE&FIE
uUsb 641,000 DANSKE BANK A/S FRN 20/09/22 144A 646,015 647,350 0.16
USD 621,000 DANSKE BANK A/S FRN 20/12/25 144A 629,067 633,675 0.17
1,275,082 1,281,025 0.33
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B E(E A
UsD 244,000  DANSKE BANK A 5.0000% 12/01/22 144A 248,258 255,572 0.07
248,258 255,572 0.07
Bt Tr~e—s 1,523,340 1,536,597 0.40
TG
EE&FIE
Usb 792,000  BNP PARIBAS FRN 19/11/25 144A 763,836 812,673 0.21
USD 404,000  BNP PARIBAS FRN 13/01/31 144A 408,850 413,721 0.11
1,172,686 1,226,394 0.32
B E(E A
UsD 651,000 DANONE 2.9470% 02/11/26 144A 668,575 708,348 0.19
UsD 578,000  CREDIT AGRICO 2.3750% 22/01/25 144A 576,673 599,678 0.16
Usb 519,000  SOCIETE GENER 2.6250% 22/01/25 144A 517,962 521,304 0.14
UsD 191,000  TOTAL CAP INTL 3.1270% 29/05/50 191,000 192,048 0.05
1,954,210 2,021,378 0.54
Bt IR 3,126,896 3,247,772 0.86
rAY
B E(E e
uUsb 721,000  RENTENBANK 0.5000% 27/05/25 40 717,698 719,187 0.19
717,698 719,187 0.19
BRt: kY 717,698 719,187 0.19
AVRRYT
Bt E(E e
uUsb 200,000  HUTAMA KARYA 3.7500% 11/05/30 144A 198,664 207,628 0.05
198,664 207,628 0.05
Bt AVRRTT 198,664 207,628 0.05
TANVGUR
B E(E A
UsD 562,000  GE CAPITAL INTL 4.418% 15/11/35 598,641 561,849 0.14
Usb 427,000  SHIRE ACQ INV IRELAND 3.2% 23/09/26 455,034 470,202 0.12
Usb 254,000  SHIRE ACQ INV IREL 2.875% 23/09/23 259,828 267,734 0.07
UsD 163,000  AERCAP IRELAND 4.8750% 16/01/24 154,850 145,247 0.04
uUsb 150,000  AERCAP IRELAND 3.5% 26/05/22 138,267 139,027 0.04
1,606,620 1,584,059 0.41
BRb:TANTUR 1,606,620 1,584,059 0.41
ARZ TV
ELi
UsD 261,000  STATE OF ISRAEL 3.3750% 15/01/50 254,543 272,357 0.07
254,543 272,357 0.07
Bt ARTTL 254,543 272,357 0.07

— 1567 —



I LT INF T —Tr—RX - T7UR T —KEEZHFC/FD

BES FEH MRS fZAE AR AT 44 FAA LR (%)
AZA
ELi
UsD 438,000  JAPAN BANK COOP 1.7500% 17/10/24 435,648 455,142 0.12
435,648 455,142 0.12
B E(E A
UsD 220,000 TAKEDA PHARMACEU 4.4000% 26/11/23 238,999 244,246 0.06
238,999 244,246 0.06
At AR 674,647 699,388 0.18
Nrwr Iy
B E(E RS
UsD 419,000  DH EUROPE 2.6000% 15/11/29 422,760 438,822 0.12
UsD 334,000 DH EUROPE 2.2000% 15/11/24 5YR 334,168 348,583 0.09
usD 195,000  DH EUROPE 2.0500% 15/11/22 195,162 200,813 0.05
UsD 102,000  DH EUROPE 3.4000% 15/11/49 103,472 112,427 0.03
1,055,562 1,100,645 0.29
AEtvrwTNT 1,055,562 1,100,645 0.29
Ao
EE
usD 644,000  UNITED MEXICAN 4.5000% 22/04/29 705,117 698,110 0.18
UsD 513,000  UNITED MEXICAN 3.2500% 16/04/30 499,370 506,975 0.13
UsD 316,000  UNITED MEXICAN 3.9000% 27/04/25 312,818 333,574 0.09
uUsb 200,000  UNITED MEXICAN 5.0000% 27/04/51 188,500 210,865 0.06
UsD 200,000  UNITED MEXICAN 4.6000% 10,/02/48 216,540 208,049 0.05
UsD 162,000  UTD MEXICAN STATE 4.75% 8/3/44 MTN 169,806 170,695 0.04
2,092,151 2,128,268 0.55
T (E A
UsD 380,000  AMERICA MOVIL SA 2.8750% 07/05/30 379,441 392,426 0.10
usD 167,000  SANTANDER MEX 5.3750% 17/04/25 144A 167,000 178,690 0.05
546,441 571,116 0.15
BRtiAxT 2 2,638,592 2,699,384 0.70
FIH
Bt E(E e
UsD 432,000  NXP BV/NXP FD 3.8750% 18/06/26 144A 451,406 464,893 0.12
usb 267,000  NXP BV/NXP FD 3.4000% 01/05/30 144A 269,356 273,770 0.07
UsD 226,000  MDGH — GMTN B 2.8750% 07/11/29 144A 223,555 234,211 0.06
UsD 211,000  NXP BV/NXP FD 3.1500% 01/05/27 144A 211,339 215,539 0.06
uUsb 164,000  NXP BV/NXP FD 4.3000% 18/06/29 144A 169,805 178,283 0.05
UsD 124,000  NXP BV/NXP ED 2.7000% 01/05/25 144A 123,896 127,824 0.03
1,449,357 1,494,520 0.39
At ATH 1,449,357 1,494,520 0.39
IV z—
B E(E RS
usD 180,000  EQUINOR ASA 1.7500% 22/01/26 179,279 183,723 0.05
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usD 120,000  EQUINOR ASA 2.3750% 22/05/30 119,311 123,423 0.03
UsD 86,000 EQUINOR ASA 3.2500% 18/11/49 85,090 90,433 0.02
383,680 397,579 0.10
BT =— 383,680 397,579 0.10
NGTTA
EE
usb 415,000  PARAGUAY 5.4000% 30/03/50 144A 476,867 460,650 0.12
UsD 218,000  PARAGUAY 4.9500% 28/04/31 144A 218,171 228,900 0.06
695,038 689,550 0.18
Bt T TA 695,038 689,550 0.18
~_—
Exfi-g
usD 148,000  REPUBLIC OF PERU 2.3920% 23/01/26 148,022 154,243 0.04
UsD 86,000 REPUBLIC OF PERU 2.7830% 23/01/31 86,002 91,154 0.02
234,024 245,397 0.06
Bt UL— 234,024 245,397 0.06
HE—I
Exfi-g
usb 510,000  QATAR STATE O 3.4000% 16/04/25 144A 508,419 544,278 0.15
UsD 358,000  QATAR STATE O 3.7500% 16/04/30 144A 357,320 398,917 0.10
865,739 943,195 0.25
Bt hs—v 865,739 943,195 0.25
AR
B E(E RS
UsD 200,000 BANCO SANTANDER 2.7460% 28/05/25 200,000 203,929 0.05
200,000 203,929 0.05
S N 200,000 203,929 0.05
[ B4R
B E(E e
uUsb 1,089,000  ASIAN DEV BAN 0.6250% 07/04/22 GMTN 1,088,009 1,095,090 0.28
USD 482,000  INTERAMER DEV BK 0.8750% 03/04/25 481,764 489,643 0.13
1,569,773 1,584,733 0.41
Aat: ERHER 1,569,773 1,584,733 0.41
ARGz —F
B E(E RS
Usb 685,000  SWEDISH EXP C 0.7500% 06/04/23 GMTN 682,897 690,114 0.18
682,897 690,114 0.18
Gt AV z—F 682,897 690,114 0.18
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AR
by killise
USD 605,000  UBS GROUP FUNDIN FRN 15/08/23 144A 620,702 623,358 0.17
uUsb 267,000  CREDIT SUISSE FRN 14/12/23 144A 273,640 275,194 0.07
894,342 898,552 0.24
T (E A
Usb 648,000  CREDIT SUISSE GP 3.574% 09/01/23 14 662,082 667,399 0.17
662,082 667,399 0.17
BRt AR 1,556,424 1,565,951 0.41
757 B REBR
ELi
UsD 790,000  ABU DHABI GOV 2.5000% 16/04/25 144A 805,189 820,289 0.21
805,189 820,289 0.21
Bt T I E REE 805,189 820,289 0.21
AFYR
EHSFIE
UsD 706,000  LLOYDS BK GR PLC FRN 09/07/25 706,000 748,754 0.19
UsD 462,000  BARCLAYS PLC FRN 20/06/30 517,346 513,910 0.13
uUsb 245,000  STANDARD CHART FRN 01/04/31 144A 245,000 272,867 0.07
UsD 243,000  NATIONWIDE BLDG FRN 01/08/24 144A 256,783 259,934 0.07
UsD 213,000 ROYAL BK SCOTLND FRN 08/05/30 241,568 239,874 0.06
usb 215,000 ROYAL BK SCOTLND FRN 01/11/29 198,649 217,500 0.06
UsD 208,000 ROYAL BK SCOTLND FRN 22/05/28 208,000 212,765 0.06
2,373,346 2,465,604 0.64
B E(E )
UsD 232,000 VODAFONE GROUP 4.2500% 17/09/50 240,086 264,120 0.07
240,086 264,120 0.07
At AXUR 2,613,432 2,729,724 0.71
TAVH
B ERRIESR
uUsb 3,576,000  NSLT 2005-2 A5 FRN 23/03/37 2,190,460 2,084,793 0.53
USD 3,533,000  SMB 2016-A A2B FRN 15/05/31 1,910,366 1,857,212 0.48
UsD 1,764,000  SMB 2019-A A2A 3.4400% 15/07/36 1,806,377 1,788,532 0.47
uUsb 1,665,000  VZOT 2020-A A1A 1.8500% 22/07/24 1,664,805 1,707,065 0.45
UsD 1,662,000  NAVSL 2019-FA A2 2.6000% 15/08/68 1,661,398 1,698,035 0.44
UsD 1,597,000  FORDR 2018-2 A 3.4700% 15/01/30 1,634,571 1,650,680 0.43
usb 2,636,000  NSLT 2005-1 A5 FRN 25/10/33 1,506,823 1,424,338 0.37
UsD 3,840,000  SLMA 2012-3 A FRN 27/12/38 1,187,795 1,145,575 0.30
UsD 1,070,000  FORDR 2018-1 A 3.1900% 15/07/31 1,103,987 1,114,349 0.29
usb 966,000  FORDR 20201 A 2.0400% 15/08/31 965,667 958,942 0.25
UsD 840,000  SREV 2019-A A 2.5100% 26/01/32 839,889 811,500 0.21
UsD 775,000  FORDR 2019-1 A 3.5200% 15/07/30 823,165 802,958 0.21
usb 785,000  NAVSL 2019-GA A 2.4000% 15/10/68 711,856 719,397 0.19
UsD 1,151,000  SMB 2016-C A2B FRN 15/09/34 723,499 711,952 0.19
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Bk T i fZ2iEd] B ATl 448 AL (%)

USDh 653,000  SOFI 2020-A A2FX 2.5400% 15/05/46 652,683 666,249 0.17
usDh 611,000  SOFI 2020-C AFX 1.9500% 15/02/46 610,902 611,000 0.16
usDh 1,128,000  SMB 2016-B A2A 2.4300% 17/02/32 626,258 607,060 0.16
USD 779,000  SMB 2017-B A2B FRN 15/10/35 600,242 579,289 0.15
usb 800,000  SGR 2019-3 Al FRN 25/09/59 565,959 557,721 0.15
usb 511,000  NAVSL 2018-DA A2A 4.0000% 15/12/59 533,995 534,246 0.14
USD 986,000  NSLT 2005-3 A5 FRN 24/12/35 555,627 531,242 0.14
usbh 531,000  SOFI 2018-A A2B 2.9500% 25/02/42 539,297 530,958 0.14
usbh 508,000 HAROT 2020-2 A3 0.8200% 15/07/24 507,960 510,158 0.13
USD 490,000  NAVSL 2019-CA A2 3.1300% 15/02/68 501,107 502,668 0.13
usb 456,000  FORDO 2020-A A3 1.0400% 15/08/24 455,919 460,680 0.12
usb 460,000  NAVSL 2017-A A2A 2.8800% 16/12/58 401,142 404,859 0.11
uSD 373,000  NAVSL 2020-A A2A 2.4600% 15/11/68 372,975 380,407 0.10
usb 368,000  VALET 2020-1 A3 0.9800% 20/11/24 367,975 367,907 0.10
USsD 357,000 TAOT 2020-B A3 1.3600% 15/08/24 356,929 361,860 0.09
usD 617,000  SLMA 2012-6 A3 FRN 26/05/26 369,754 341,272 0.09
UsD 456,000  SMB 2017-A A2B FRN 15/09/34 320,347 312,511 0.08
usb 324,000  NAVSL 2020-A A2B FRN 15/11/68 324,000 299,792 0.08
uSD 1,063,000  NSLT 2012-2A A FRN 26/12/33 310,181 298,454 0.08
usb 292,000  CNH 2020-A A3 1.1600% 16/06/25 291,943 291,982 0.08
usb 1,000,000  SMB 2015-C A2A 2.7500% 15/07/27 302,496 290,448 0.08
USD 281,000  NAVSL 2020-BA A2 2.1200% 15/01/69 280,883 278,178 0.07
UsD 276,000  NAVSL 2020-CA A2A 2.1500% 15/11/68 275,410 274,571 0.07
UsD 233,000  GMCAR 2020-2 A3 1.4900% 16/12/24 232,987 237,466 0.06
USDh 818,000  SLMA 2012-2 A FRN 25/01/29 253,406 223,799 0.06
uUsD 211,000 FORDR 2017-1 A 2.6200% 15/08/28 213,481 213,615 0.06
uUsD 376,000  SMB 2016-B A2B FRN 17/02/32 210,226 206,913 0.05
USDh 300,000  SLMA 2012-1 A3 FRN 25/09/28 194,459 181,732 0.05
usDh 174,000  HAROT 2020-2 A4 1.0900% 15/10/26 173,970 175,642 0.05
usDh 173,000  NAVSL 2019-D A2A 3.0100% 15/12/59 174,298 172,357 0.04
USDh 500,000  SMB 2015-B A2B FRN 15/07/27 171,256 167,621 0.04
usDh 680,000  SOFI 2016-A A2 2.7600% 26/12/36 161,916 160,518 0.04
usDh 150,000 FORDO 2020-A A4 1.3500% 15/07/25 149,956 150,999 0.04
USDh 149,000  SDART 2020-1 A3 2.0300% 15/02/24 148,988 149,267 0.04
usDh 197,000  NAVSL 2015-1 A2 FRN 25/04/40 154,788 146,565 0.04
usDh 144,000  NAVSL 2018-EA A2 4.0000% 15/12/59 148,770 145,475 0.04
USDh 140,000  VALET 2020-1 A4 1.2600% 20/08/26 139,968 139,862 0.04
ush 264,000  SMB 2016-A A2A 2.7000% 15/05/31 141,210 137,847 0.04
USD 425,000  NSLT 2004-4 A5 FRN 25/01/37 143,058 136,163 0.04
USDh 347,000  NSLT 2004-3 A5 FRN 27/10/36 141,949 135,799 0.04
USD 247,000  NAVSL 2016-1A A FRN 25/02/70 146,583 135,567 0.04
usDh 116,000  GMCAR 2020-2 A4 1.7400% 18/08/25 115,973 116,421 0.03
USDh 115,000  ALLYA 2017-4 A4 1.9600% 15/07/22 114,989 115,376 0.03
usDh 600,000  SLCLT 2010-1 A FRN 25/11/42 117,142 113,325 0.03
uUsDh 101,000  NAVSL 2018-BA A2A 3.6100% 15/12/59 103,273 104,111 0.03
USDh 144,000  NSLT 2005-4 A4 FRN 22/03/32 105,120 102,812 0.03
UsDh 100,000  SMB 2018-C A2A 3.6300% 15/11/35 102,625 102,184 0.03
usDh 90,000  NAROT 2017-B A4 1.9500% 16/10/23 89,986 91,036 0.02
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it i S B FF i HUALEE(%)
usb 277,000  SLMA 2003-1 A5C FRN 15/12/32 95,045 90,309 0.02
usDh 252,000 SMB 2015-A A2B FRN 15/06/27 90,180 87,409 0.02
uUsh 82,000 CNH 2020-A A4 1.5100% 15/04/27 81,984 82,026 0.02
usb 111,000  CASL 2017-A Al FRN 26/11/46 70,474 66,447 0.02
uUsh 114,000 NAVSL 2016-AA A2B FRN 15/12/45 65,948 65,055 0.02
USD 179,000 NSLT 2013-1A A FRN 25/06/41 60,446 56,322 0.01
usb 51,000  VZOT 2019-C A1A 1.9400% 22/04/24 52,042 52,283 0.01
USD 155,000 SLMA 2013-4 A FRN 25/06/43 51,908 49,772 0.01
UsDh 45,000 CARMX 2017-4 A4 2.3300% 15/05/23 44,997 45,901 0.01
usb 116,000  NSLT 2014-1A A FRN 25/09/41 39,561 37,144 0.01
Ush 35,000 NALT 2019-A A3 2.7600% 15/03/22 34,997 35,446 0.01
USDh 30,000 OSCAR 2017-2A A4 2.7600% 10/12/24 29,992 30,578 0.01
uUSb 126,000  SOFI 2017-A Al FRN 26/03/40 19,299 18,904 0.00
USD 101,000 SOFI 2017-E Al FRN 26/11/40 13,208 12,660 0.00
USD 20,000 OSCAR 2017-2A A3 2.4500% 10/12/21 7,596 7,622 0.00
33,462,696 32,969,190 8.61
TP VRIS
usDh 4,966,000 FNR 2016-57 PC 1.7500% 25/06/46 3,060,668 3,193,596 0.84
usb 16,833,000  FNR 2012-151 NX 1.5000% 25/01/43 2,853,058 3,027,055 0.79
usb 3,157,000  FHR 4880 DA 3.0000% 15/05/50 2,588,254 2,692,565 0.70
usD 4,862,000 FNR 2016-48 MA 2.0000% 25/06/38 2,182,332 2,255,872 0.59
usb 1,816,000  VERUS 2019-INV3 Al FRN 25/11/59 1,721,655 1,741,734 0.45
usb 2,500,000  GNR 2019-132 NA 3.5000% 20/09/49 1,687,256 1,708,892 0.45
USD 1,733,000 DRMT 2019-4A Al FRN 25/10/59 1,410,982 1,421,799 0.37
usb 4,016,000  FNR 2013-11 AP 1.5000% 25/01/43 1,295,528 1,338,302 0.35
usb 1,021,000  VERUS 2020-1 Al FRN 25/01/60 969,739 969,281 0.25
USDh 685,000  VERUS 2020-2 A1 FRN 25/05/60 684,990 684,264 0.18
usb 805,000  VERUS 2019-INV1 Al FRN 25/12/59 606,944 609,327 0.16
usb 622,000  FNR 2019-25 PA 3.0000% 25/05/48 599,076 607,906 0.16
USD 667,000 VERUS 2019-4 Al 2.6420% 25/11/59 587,024 591,462 0.15
usb 579,000  STAR 2020-1 Al FRN 25/02/50 535,504 533,928 0.14
usb 692,000  FHR 4742 PA 3.0000% 15/10/47 490,021 509,413 0.13
ush 504,000 AOMT 2020-2 A1A FRN 26/01/65 503,992 503,955 0.13
usb 442,000  BHLD 2019-3 A1 2.7240% 25/11/59 402,634 397,939 0.10
usb 1,517,000  FNR 2013-43 BP 1.7500% 25/05/43 363,090 376,249 0.10
Ush 882,000 FHS 264 30 3.0000% 15/07/42 324,035 342,866 0.09
USDh 917,000  FHR 4205 PA 1.7500% 15/05/43 259,220 267,916 0.07
usb 1,505,000  FHS 343 F4 FRN 15/10/37 254,559 255,311 0.07
ush 309,000 GNR 2017-167 BQ 2.5000% 20/08/44 181,773 187,120 0.05
usb 156,000  FNR 2018-8 KL 2.5000% 25/03/47 138,706 143,303 0.04
usb 115,000  BHLD 2019-1 A1 3.6130% 26/10/48 79,840 83,173 0.02
ush 109,000 FNR 2018-15 AB 3.0000% 25/03/48 72,535 74,614 0.02
usb 80,000  SCRT 2019-1 M55D 4.0000% 25/07/58 68,653 70,250 0.02
usb 1,490,000  FNR 1998-61 PL 6.0000% 25/11/28 52,338 52,768 0.01
ush 220,000 GNR 2014-H12 GA 2.5000% 20/06/64 42,312 42,829 0.01
usb 153,000  FNR 2013-30 CA 1.5000% 25/04/43 35,491 37,255 0.01
usb 35,000  SCRT 2019-1 MA 3.5000% 25/07/58 29,765 31,615 0.01
USDh 30,000 SCRT 2019-3 M55D 4.0000% 25/10/58 27,102 27,026 0.01
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usb 25,000  SLST 2019-1 A2 3.5000% 25/05/29 25,611 26,572 0.01
24,134,687 24,806,157 6.48
FAERBIERIRAES
usb 1,000,000  JPMCC 2017-JP6 ASB 3.2829% 15/07/50 1,046,953 1,054,246 0.28
usb 495,000  CD 2017-CD4 A4 FRN 10/05/50 529,611 540,246 0.14
usDh 400,000  CSAIL 2019-C15 A4 4.0529% 15/03/52 445,688 456,954 0.12
usb 819,000  IFUND 2010-1 A1 5.3140% 25/01/51 451,802 439,268 0.11
usb 279,000  GSMS 2020-GC47 A5 2.3772% 12/05/53 287,368 285,620 0.07
usD 238,000 COMM 2015-1.C23 A4 3.7740% 10/10/48 258,053 259,589 0.07
usb 231,000  JPMBB 2014-C26 A4 3.4943% 15/01/48 244,554 246,571 0.06
usb 215,000 COMM 2015-DC1 A5 3.35% 10/02/48 227,470 227,860 0.06
uUsh 179,000  JPMBB 2015-C29 A4 3.6108% 15/05/48 191,698 193,180 0.05
usb 130,000  FHMS K095 A2 2.7850% 25/06/29 133,893 145,794 0.04
usb 119,000  COMM 2015-1.C21 A4 3.7080% 10/07/48 127,767 128,027 0.03
ush 100,000  CSAIL 2015-C2 A4 3.5040% 15/06/57 105,449 106,565 0.03
usb 85,000  FHMS K089 A2 3.5630% 25/01/29 87,549 99,609 0.03
usb 80,000  FHMS K090 A2 3.4220% 25/02/29 82,395 92,976 0.02
ush 100,000  MSBAM 2013-C13 ASB 3.5570% 15/11/46 76,008 76,613 0.02
usb 62,000 COMM 2016-COR1 ASB 2.9720% 10/10/49 63,521 64,372 0.02
usb 44,000  MSBAM 2017-C34 ASB 3.3540% 15/11/52 46,148 46,672 0.01
uUsDh 42,000  MSC 2016-UB12 ASB 3.4360% 15/12/49 43,952 44,214 0.01
usb 39,000 BMARK 2018-B1 ASB FRN 15/01/51 41,249 41,605 0.01
usb 23,000  GSMS 2015-GC28 A5 3.3960% 10/02/48 24,078 24,575 0.01
4,515,206 4,574,556 1.19
EHSFIE
usb 1,404,000  CITIGROUP INC FRN 08/04/26 1,415,802 1,481,785 0.39
ush 1,202,000  JPMORGAN CHASE FRN 01/06/24 1,202,000 1,209,018 0.32
usb 833,000 BANK OF AMER CRP FRN 20/12/28 872,505 906,153 0.24
usb 781,000  CITIGROUP INC FRN 31/03/31 781,085 898,783 0.23
usDh 742,000 BANK OF AMER CRP FRN 22/10/25 MTN 747,684 771,135 0.20
usb 614,000 BANK OF AMER CRP FRN 23/07/29 MTN 681,762 708,055 0.18
usb 647,000 BANK OF AMER CRP FRN 20/12/23 664,121 674,958 0.18
ush 519,000 JPMORGAN CHASE FRN 13/05/31 519,999 532,390 0.14
usb 501,000  CITIGROUP INC FRN 03/06/31 501,000 500,069 0.13
usb 463,000  BANK OF AMER CRP FRN 01/10/25 MTN 478,265 492,371 0.13
ush 398,000 JPMORGAN CHASE FRN 01/04/23 392,213 413,623 0.11
usb 361,000 JPMORGAN CHASE FRN 01/06/28 361,000 362,615 0.09
usb 348,000  CITIGROUP INC FRN 05/11/30 348,440 360,339 0.09
ush 313,000 STATE STREET CRP FRN 30/03/23 144A 313,492 323,552 0.08
usb 149,000  JPMORGAN CHASE FRN 24/03/31 176,297 175,981 0.05
usb 126,000  BANK OF AMER CRP FRN 29/04/31 126,035 129,515 0.03
ush 60,000 GOLDMAN SACHS GP FRN 29/09/25 57,111 63,421 0.02
9,638,811 10,003,763 2.61
7=
usDh 6,066,000 FR SD7501 4.0000% 01/07/49 5,513,112 5,673,369 1.47
ush 4,519,000  FN CA4822 4.0000% 01/12/49 4,807,869 4,999,822 1.30
usb 4,618,000  FN FM2415 4.0000% 01/01/50 4,701,211 4,736,234 1.24
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USDh 8,500,000 G2 MA5653 5.0000% 20/12/48 3,956,260 4,058,026 1.06
usD 6,703,000 G2 MA4511 4.0000% 20/06/47 3,522,478 3,596,654 0.94
usDh 2,526,000 FN CA4563 3.5000% 01/11/49 2,465,135 2,522,610 0.66
USD 2,936,000  FR ZT1858 4.5000% 01/04/49 2,269,673 2,325,664 0.61
usDh 1,800,000  FN MA4019 2.5000% 01/05/50 1,871,853 1,859,157 0.49
ush 1,988,000  FN BF0319 4.0000% 01/07/48 1,803,461 1,847,496 0.48
USD 1,743,000  FN CA3839 4.5000% 01/07/49 1,698,011 1,768,265 0.46
ush 3,522,000 G2 MA4383 4.0000% 20/04/47 1,708,371 1,748,147 0.46
usb 1,595,000  FN BF0335 4.0000% 01/01/59 1,645,389 1,668,724 0.44
USD 1,701,000  FR SD7505 4.5000% 01/08/49 1,636,469 1,644,538 0.43
usb 1,491,000  FN CA5361 4.0000% 01/03/50 1,621,175 1,642,842 0.43
USD 2,204,000 FG G60909 4.0000% 01/04/47 1,482,847 1,503,536 0.39
USDh 1,699,000  FR ZT1859 5.0000% 01/03/49 1,468,841 1,471,933 0.38
USD 2,515,000 G2 MA5192 4.0000% 20/05/48 1,424,773 1,452,511 0.38
USD 1,371,000 G2 BR8755 3.0000% 20/02/50 1,418,453 1,443,532 0.38
USD 1,682,000  FN CA2950 4.5000% 01/01/49 1,401,873 1,439,593 0.38
USD 1,515,000 FN CA2536 4.5000% 01/10/48 1,275,454 1,296,478 0.34
USsD 1,520,000  FR ZT0542 4.0000% 01/07/48 1,291,463 1,295,558 0.34
uSDh 1,244,000  FG G67720 4.5000% 01/03/49 1,128,426 1,162,083 0.30
USD 1,730,000  FG C92010 4.0000% 01/08/38 1,117,463 1,141,875 0.30
usb 1,228,000  FR ZT1526 4.0000% 01/11/48 1,067,725 1,074,444 0.28
USD 961,000  FN CA5378 4.5000% 01/03/50 1,059,976 1,071,506 0.28
UsD 1,112,000  FN FM1386 5.0000% 01/08/49 1,032,522 1,070,431 0.28
usD 1,042,000  FR RA1729 3.5000% 01/11/49 997,094 1,022,439 0.27
USDh 958,000  FN CA3500 4.0000% 01/05/49 979,310 986,201 0.26
uUsDh 940,000  FN FM1385 5.0000% 01/08/49 905,859 941,471 0.25
uUsDh 883,000  FN BF0337 4.5000% 01/01/59 910,074 928,410 0.24
USDh 1,027,000  FN CA2196 4.5000% 01/08/48 840,582 896,257 0.23
uUsDh 882,000  FN CA2479 4.5000% 01/10/48 788,619 804,231 0.21
uUsDh 1,621,469 G2 MA5712 5.0000% 20/01/49 771,701 779,544 0.20
USDh 712,000  FN FM2280 4.0000% 01/01/50 759,973 776,769 0.20
usDh 694,000  FR RA1794 4.0000% 01/11/49 724,001 747,462 0.20
uUsD 680,000  FN FM1955 4.0000% 01/06/48 677,265 707,164 0.18
USDh 757,000  FN CA3075 4.0000% 01/02/49 656,533 676,356 0.18
UsD 1,382,000 G2 MA5194 5.0000% 20/05/48 659,705 664,536 0.17
usDh 656,000 FN CA4585 5.0000% 01/11/49 625,238 646,933 0.17
USDh 675,000  FN FM1387 5.0000% 01/06/49 610,934 632,205 0.17
usDh 919,000  FN AL8076 4.0000% 01/01/46 594,302 623,364 0.16
USD 1,177,000 G2 MA5265 4.5000% 20/06/48 591,871 607,061 0.16
uSDh 721,000  FR ZT1703 4.0000% 01/01/49 602,904 605,800 0.16
USD 540,000  FN CA5377 4.5000% 01/03/50 598,565 603,448 0.16
UsD 733,000 FG Q61475 4.0000% 01/02/49 580,416 597,319 0.16
USDh 648,000  FN BN3943 4.0000% 01/01/49 554,265 574,097 0.15
UsD 498,000  FN CA5572 4.0000% 01/04/50 552,503 561,557 0.15
UsD 597,000 FG Q59729 4.5000% 01/11/48 520,451 546,326 0.14
USDh 493,000  FR QA8072 3.0000% 01/02/50 524,238 526,724 0.14
UsD 600,000 FN CA2328 4.0000% 01/09/48 505,034 525,249 0.14
USD 902,000 G2 MA5137 4.0000% 20/04/48 499,724 510,622 0.13
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USDh 766,000  FN AL6860 4.5000% 01/03/44 484,962 501,448 0.13
usDh 514,000  FN BJ9264 4.5000% 01/06/48 485,082 492,095 0.13
UsD 587,000 FN CA2812 5.0000% 01/12/48 476,365 487,861 0.13
USDh 589,000  FG V84630 5.0000% 01/09/48 473,409 479,581 0.13
uUsDh 431,000  FN FM2315 4.0000% 01/12/49 454,810 471,532 0.12
usDh 460,000  FN BF0328 4.5000% 01/07/48 459,023 467,253 0.12
USD 501,000  FN BN1637 4.0000% 01/11/48 436,500 453,992 0.12
uUsDh 542,000  FN BH9279 4.5000% 01/02/48 447,558 450,370 0.12
usDh 515,000 FN CA2456 4.0000% 01/10/48 433,940 446,100 0.12
USDh 960,000 G2 MA5080 5.0000% 20/03/48 425,188 437,715 0.11
usDh 457,000  FN BM4857 4.0000% 01/03/48 410,464 430,025 0.11
usDh 464,000  FN BM5449 5.0000% 01/02/49 412,934 429,318 0.11
USDh 398,000  FN CA4568 4.0000% 01/11/49 412,049 425,400 0.11
ush 411,000  FN CA4892 3.0000% 01/12/34 408,147 421,721 0.11
usDh 418,000  FR SD0063 3.5000% 01/08/49 397,514 412,924 0.11
USDh 437,000  FN FM1622 4.0000% 01/01/47 405,967 409,469 0.11
USD 352,000 FN FM2618 4.0000% 01/12/49 374,194 381,808 0.10
USD 415,000  FN BK7949 5.0000% 01/11/48 335,944 347,965 0.09
USD 354,000  FR SD7500 4.0000% 01/07/49 332,432 341,118 0.09
usb 292,000  FN CA5583 4.5000% 01/04/50 328,604 335,767 0.09
usb 334,000 FN FM1056 5.5000% 01/06/49 315,948 327,798 0.09
USD 333,000  FN BM5175 4.0000% 01/12/48 304,709 320,392 0.08
uUsD 319,000  FN CA3485 4.0000% 01/05/49 307,385 315,503 0.08
UsDh 347,000  FR ZT1912 4.0000% 01/03/49 301,152 312,683 0.08
USDh 420,000  FN AS8816 4.0000% 01/02/47 293,432 306,557 0.08
usDh 344,000 FG Q61551 4.0000% 01/02/49 282,672 292,218 0.08
usDh 599,000  FN AT6153 4.0000% 01/02/42 241,386 250,580 0.07
USDh 274,000  FN CA1916 5.0000% 01/06/48 237,303 246,710 0.06
usDh 244,000  FN BM5178 4.5000% 01/11/48 242,891 243,981 0.06
usD 250,000 FG Q56600 4.0000% 01/06/48 216,283 223,143 0.06
USDh 182,000  FN CA5578 4.5000% 01/04/50 202,845 207,263 0.05
usDh 209,000  FN BM5465 5.0000% 01/01/49 188,256 195,463 0.05
usDh 212,000  FN CA3089 4.5000% 01/02/49 182,954 191,326 0.05
USDh 184,000  FN CA3838 4.5000% 01/07/49 180,451 188,641 0.05
uUsDh 178,000  FR QA8068 2.5000% 01/03/50 186,368 186,732 0.05
UsD 200,000 G2 784667 4.5000% 20/02/49 165,411 172,241 0.04
USDh 163,000  FN CA3679 4.5000% 01/06/49 156,089 163,203 0.04
UsD 223,000  FN AL7667 4.5000% 01/10/45 138,069 142,779 0.04
uUsD 150,000  FN CA2494 5.0000% 01/10/48 135,507 141,362 0.04
USbh 132,000 G2 BM7538 3.0000% 20/02/50 140,239 140,598 0.04
uUsD 276,000  FN AL5396 4.5000% 01/05/34 132,255 136,102 0.04
uUsDh 157,000  FG Q58403 4.0000% 01/09/48 130,675 135,120 0.04
USDh 123,000 G2 BM7542 3.0000% 20/03/50 130,875 131,210 0.03
uUsDh 219,000 G2 MA4963 4.0000% 20/01/48 127,709 130,817 0.03
usDh 151,000  FN CA2822 5.5000% 01/12/48 123,577 127,335 0.03
uUSDh 117,000  FN CA3978 4.5000% 01/08/49 119,386 124,744 0.03
uUsD 298,000  FN AL7223 2.5000% 01/11/28 121,304 122,944 0.03
UsDh 125,000  FR ZT2046 3.5000% 01/04/49 107,915 113,070 0.03
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USDh 93,000  FR QA7310 3.0000% 01/02/50 96,459 98,964 0.03
UsD 123,000  FN BJ5781 4.5000% 01/04/48 94,692 98,596 0.03
USD 92,000  FN BK0456 4.0000% 01/12/49 93,880 97,229 0.03
USD 92,000  FN BN8175 4.0000% 01/06/49 91,522 94,775 0.02
USsD 100,000  FG Q54449 3.5000% 01/02/48 87,282 92,552 0.02
USD 241,000  FN AL6226 2.5000% 01/01/30 91,325 92,523 0.02
USD 88,000  FR QA5624 3.0000% 01/12/49 87,046 91,567 0.02
USD 167,000  FN AL5890 4.5000% 01/03/43 88,421 91,458 0.02
USD 81,000  FN BP0336 3.0000% 01/02/50 84,131 86,223 0.02
uUSD 161,000 G2 MA5400 5.0000% 20/08/48 78,204 79,339 0.02
uUsD 77,000  FN BN4773 4.0000% 01/04/49 74,535 77,126 0.02
UsD 82,000  FN BK9917 4.5000% 01/10/48 73,827 76,901 0.02
uSD 68,000 R QA5699 3.0000% 01/12/49 68,920 72,497 0.02
USD 75,000  FN BK9930 5.0000% 01/09/48 69,904 71,533 0.02
USD 117,000  FN AL7500 4.0000% 01/09/45 62,774 66,092 0.02
usD 89,000 FN MA3361 4.0000% 01/05/38 58,407 59,600 0.02
uUsD 59,000  FN BN4698 4.0000% 01/03/49 54,974 56,816 0.01
uUsD 127,000  FN AY3409 2.5000% 01/04/30 55,395 56,040 0.01
USD 55,000  FN BJ5810 4.5000% 01/05/48 46,463 48,407 0.01
USD 43,000 G2 BL4661 4.5000% 20/05/49 43,743 45,975 0.01
USD 60,000  FN BE2755 4.0000% 01/10/47 43,458 44,844 0.01
USDh 41,000 G2 BL7728 4.5000% 20/05/49 42,299 44,500 0.01
USD 51,000 FN BE2711 4.0000% 01/11/47 39,340 40,561 0.01
USD 42,000 G2 BK2509 4.5000% 20/04/49 37,019 38,904 0.01
USDh 33,000 G2 BL7745 4.5000% 20/05/49 32,445 34,134 0.01
USD 62,000 FG G15811 2.5000% 01/05/31 32,801 33,421 0.01
86,958,842 89,011,127 23.24
gt R (E E A1)
USDh 1,514,000  GOLDMAN SACHS GP 3.5000% 01,/04/25 1,513,455 1,625,581 0.43
UsD 964,000  ABBVIE INC 2.3000% 21/11/22 144A 963,362 993,938 0.27
USD 873,000  CAPITAL ONE FINL 2.6000% 11/05/23 872,890 895,937 0.23
USD 741,000  AMER INTL GROUP 2.5000% 30/06/25 740,200 763,804 0.20
USD 737,000 COSTCO COMPANIES 1.6000% 20/04/30 735,661 738,309 0.19
USD 684,000 BROADCOM INC 3.1500% 15/11/25 144A 683,070 705,728 0.18
USDh 643,000 NOVARTIS CAPITAL 2.2000% 14/08/30 649,631 677,257 0.18
UsD 641,000 CHEVRON CORP 1.5540% 11/05/25 641,000 660,715 0.17
USD 570,000  ABBVIE INC 3.8000% 15/03/25 144A 609,375 627,823 0.16
USD 595,000  EXXON MOBIL CORP 1.5710% 15/04/23 595,014 610,147 0.16
USD 582,000 BROADCOM INC 4.1500% 15/11/30 144A 581,542 604,502 0.16
usD 530,000  T-MOBILE USA  3.5000% 15/04/25 144A 529,878 562,562 0.15
usD 454,000  THERMO FISHER 4.4970% 25/03/30 485,110 553,146 0.14
USsD 534,000 GE CAP FUNDIN 3.4500% 15/05/25 144A 533,514 540,693 0.14
usD 496,000  GOLDMAN SACHS GP 3.5% 16/11/26 525,461 533,707 0.14
usD 472,000  AT&T INC 3.4% 15/05/25 499,906 508,578 0.13
UsD 465,000 CHEVRON CORP 1.1410% 11/05/23 465,209 473,516 0.12
usD 462,000  PAYPAL HOLDING 1.6500% 01/06/25 461,908 472,726 0.12
usD 454,000  MORGAN STANLEY 2.7500% 19/05/22 462,626 470,753 0.12
uUsD 465,000  PRUDENTIAL FIN 1.5000% 10/03/26 MTN 463,010 467,578 0.12
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USDh 434,000  ADOBE INC 2.3000% 01/02/30 432,914 460,198 0.12
usDh 455,000 COMCAST CORP 1.9500% 15/01/31 453,571 455,008 0.12
usDh 427,000  ABBVIE INC 2.6000% 21/11/24 144A 426,908 448,455 0.12
USD 425,000  BRISTOL-MYERS 2.7500% 15/02/23 144A 433,409 446,192 0.12
usDh 410,000  BRISTOL-MYERS 2.9000% 26/07/24 144A 421,361 442,669 0.12
usbh 403,000  T-MOBILE USA  3.7500% 15/04/27 144A 402,827 434,877 0.11
USDh 413,000  CHEVRON CORP 2.2360% 11/05/30 413,000 433,889 0.11
usbh 460,000  STORE CAPITAL 4.5000% 15/03/28 501,992 431,669 0.11
usbh 402,000  NEXTERA ENERGY 2.7500% 01/05/25 401,429 430,238 0.11
USD 420,000  PFIZER INC 1.7000% 28/05/30 418,694 423,237 0.11
usbh 413,000  GEORGIA-PACIF 1.7500% 30/09/25 144A 412,917 420,782 0.11
UsD 391,000  GENERAL MILLS IN 2.8750% 15/04/30 400,530 419,767 0.11
USD 391,000  APPLE INC 2.0500% 11/09/26 388,693 417,974 0.11
usDh 326,000 EXELON CORP 4.7000% 15/04/50 372,023 408,595 0.11
USD 373,000 ORACLE CORP 2.8000% 01/04/27 372,198 404,306 0.11
USD 386,000 NORTHROP GRUMMAN 2.5500% 15/10/22 392,031 403,919 0.11
USsD 361,000  UNI OF PENNSYLVA 3.6100% 15/02/19 383,461 403,390 0.11
usb 388,000  GEN MOTORS FIN 5.2000% 20/03/23 387,825 403,179 0.11
uSD 395,000  BLACK HILLS CORP 3.0500% 15/10/29 399,937 400,408 0.10
usb 371,000  ABBVIE INC 3.2000% 21/11/29 144A 385,539 400,091 0.10
usb 382,000  INGREDION INC 2.9000% 01/06/30 387,022 398,125 0.10
USDh 377,000  BAT CAPITAL CORP 3.5570% 15/08/27 388,671 396,978 0.10
UsD 397,000 BECTON DICKINSON 2.4040% 05/06/20 397,828 396,961 0.10
UsD 398,000  LINCOLN NATL CRP 3.0500% 15/01/30 400,252 396,642 0.10
USDh 386,000  MICRON TECH 2.4970% 24/04/23 386,000 395,040 0.10
uUsDh 390,000  AT&T INC 2.3000% 01/06/27 389,423 394,700 0.10
uUsD 390,000  AT&T INC 2.7500% 01/06/31 389,372 393,572 0.10
USDh 387,000  NEXTERA ENERGY 2.2500% 01/06/30 386,997 393,304 0.10
uUsDh 346,000 BANK OF AMERICA 4.183% 25/11/27 L 376,386 387,088 0.10
usDh 356,000 NORTHROP GRUMMAN 3.2500% 01/08/23 371,326 384,172 0.10
USDh 369,000  VIACOMCBS INC 4.2000% 19/05/32 359,388 381,093 0.10
ush 376,000  SANTANDER HOLD 3.4500% 02/06/25 375,263 378,218 0.10
usDh 320,000  WALMART INC 3.7000% 26/06/28 358,618 377,672 0.10
USD 373,000 TOYOTA MTR CRE 1.3500% 25/08/23 MTN 372,862 375,555 0.10
usDh 339,000 CHARLES SCHWAB 3.2500% 22/05/29 356,700 373,738 0.10
usDh 300,000 COMCAST CORP 4.6000% 15/10/38 359,376 372,467 0.10
USDh 307,000  COMCAST CORP 4.1500% 15/10/28 353,551 362,555 0.09
USsD 343,000  EQUINIX INC 2.9000% 18/11/26 342,999 362,163 0.09
USD 337,000 CROWN CASTLE INT 3.3000% 01/07/30 337,628 361,818 0.09
uUSD 364,000  GEN ELECTRIC CO 3.4500% 01/05/27 367,822 360,447 0.09
usb 331,000 EVERGY KANSAS 3.4500% 15/04/50 340,304 358,889 0.09
uUsDh 318,000  PPL CAPITAL FDG 4.1250% 15/04/30 317,892 358,486 0.09
USDh 346,000  EXELON GENERATIO 3.2500% 01/06/25 345,356 358,161 0.09
uUsDh 314,000  NVIDIA CORP 3.5000% 01/04/50 313,374 353,501 0.09
uUsDh 366,000  DAIMLER FINAN 2.1250% 10/03/25 144A 364,364 352,907 0.09
USDh 323,000 DOWDUPONT 4.2050% 15/11/23 344,745 350,019 0.09
usDh 344,000 ADVANCE AUTO  3.9000% 15/04/30 144A 342,789 349,283 0.09
usDh 326,000 CVS HEALTH CORP 3.7000% 09/03/23 338,031 348,796 0.09
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USDh 314,000  AMER FINL GROUP 5.2500% 02/04/30 309,758 345,506 0.09
usDh 330,000  ABBVIE INC 2.9% 06/11/22 343,705 344,910 0.09
usDh 308,000 BROADCOM INC 4.7000% 15/04/25 144A 307,969 337,603 0.09
USD 296,000  COMCAST CORP 3.7500% 01/04/40 330,442 336,998 0.09
usDh 311,000  FIRSTENERGY CORP 4.25% 15/03/23 B 329,083 335,685 0.09
usbh 330,000  PAYPAL HOLDING 1.3500% 01/06/23 329,696 335,238 0.09
USD 310,000  ARIZONA PUB SERV 3.1500% 15/05/25 332,360 334,824 0.09
usbh 305,000 BP CAP MKTS AMER 3.5430% 06/04/27 307,567 333,510 0.09
UsD 300,000  MISS POWER CO 3.9500% 30/03/28 326,797 333,247 0.09
USD 327,000  GEORGIA-PACIF 2.3000% 30/04/30 144A 326,595 333,027 0.09
USsD 324,000  ANTHEM INC 2.2500% 15/05/30 322,785 332,277 0.09
USsD 321,000 MARATHON PETRO 3.6250% 15/09/24 337,195 330,578 0.09
uSD 303,000  BP CAP MKTS AMER 3.1940% 06/04/25 303,000 329,574 0.09
USD 297,000  CIGNA CORP 3.4000% 01/03/27 144A 306,478 324,042 0.08
usb 307,000  UNION PAC CORP 3.2500% 05/02/50 314,594 322,976 0.08
usD 297,000  PPL CAPITAL FGD INC 3.1% 15/05/26 303,136 316,304 0.08
usb 256,000  VERIZON COMM INC 4.4000% 01/11/34 295,471 313,448 0.08
usb 285,000  VERIZON COMM INC 3.5000% 01/11/24 304,245 313,319 0.08
usD 308,000  TENNESSEE GAS 2.9000% 01/03/30 144A 307,522 312,369 0.08
usb 274,000 THERMO FISHER 4.1330% 25/03/25 274,118 311,442 0.08
usb 296,000 BRDCOM CRP / FIN 3.8750% 15/01/27 298,521 311,321 0.08
USDh 300,000  AT&T INC 3% 30/06/22 306,493 311,152 0.08
UsD 271,000  AT&T INC 4.3000% 15/02/30 300,857 306,550 0.08
uUsDh 287,000 HOME DEPOT INC 3.1250% 15/12/49 287,585 306,506 0.08
USDh 309,000  GEN MOTORS FIN 2.9000% 26/02/25 273,121 296,451 0.08
uUsDh 286,000  MID-AMER APT LP 3.7500% 15/06/24 301,570 294,209 0.08
UsD 300,000 COCA-COLA CO/THE 2.6000% 01/06/50 296,880 293,336 0.08
USDh 261,000  BAT CAPITAL CORP 4.7000% 02/04/27 261,000 291,688 0.08
UsD 272,000 CHEVRON CORP 3.0780% 11/05/50 272,983 291,462 0.08
UsD 253,000  AMER INTL GROUP 4.7500% 01/04/48 320,588 290,973 0.08
USDh 287,000  JOHN DEERE CAP 1.2000% 06/04/23 MTN 287,018 290,547 0.08
uUsDh 259,000  CIGNA CORP 3.8750% 15/10/47 144A 274,976 290,423 0.08
usDh 257,000  ANHEUSER-BUSCH 4.1500% 23/01/25 280,910 288,651 0.08
USDh 208,000  GOLDMAN SACHS GRP 6.75% 01/10/37 290,515 288,149 0.08
ush 273,000  DISCOVERY COMMUN 3.6250% 15/05/30 273,370 287,825 0.08
usDh 254,000  WALMART INC 3.5500% 26/06/25 274,741 286,184 0.07
uSDh 274,000  BRISTOL-MYERS 2.6000% 16/05/22 144A 279,123 285,023 0.07
USD 293,000  NATIONWIDE FI 3.9000% 30/11/49 144A 293,590 284,751 0.07
USD 231,000  AT&T INC 5.1500% 15/02/50 WI 274,675 284,540 0.07
USDh 264,000  T-MOBILE USA  3.8750% 15/04/30 144A 265,160 283,499 0.07
USD 251,000  O’REILLY AUTOMOT 4.2000% 01/04/30 250,976 282,630 0.07
usDh 253,000  WALT DISNEY CO 3.6000% 13/01/51 252,656 282,077 0.07
USDh 269,000  CIGNA CORP 3.4000% 17/09/21 275,369 278,222 0.07
usDh 271,000 DTE ELECTRIC CO 2.9500% 01/03/50 272,887 277,805 0.07
usDh 247,000  BRISTOL-MYERS 3.2000% 15/06/26 144A 260,737 276,124 0.07
USDh 255,000  DEERE & CO 2.7500% 15/04/25 254,760 275,938 0.07
uUsDh 266,000  CENTERPOINT ENER 2.5000% 01/09/24 267,295 275,698 0.07
uUsD 264,000  AMER INTL GROUP 3.4000% 30/06/30 263,966 275,678 0.07
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USDh 268,000  REALTY INCOME 3.2500% 15/01/31 267,005 272,924 0.07
usDh 250,000 COMCAST CORP 3.1000% 01/04/25 249,996 272,642 0.07
usDh 272,000  PUBLIC SERVICE 2.7000% 01/05/50 MTN 270,890 272,292 0.07
USD 235,000  ABBVIE INC 4.2500% 21/11/49 144A 246,461 268,843 0.07
usb 260,000  AMGEN INC 2.3000% 25/02/31 259,069 267,554 0.07
USsD 262,000 MARRIOTT INTL 4.6250% 15/06/30 260,373 266,548 0.07
USD 225,000  EOG RESOURCES IN 4.3750% 15/04/30 224,910 264,671 0.07
USD 216,000  CHARLES SCHWAB 4.6250% 22/03/30 216,445 264,449 0.07
usb 244,000  ALABAMA POWER CO 3.4500% 01/10/49 252,580 264,303 0.07
USD 259,000  MONDELEZ INT INC 1.5000% 04/05/25 257,612 263,133 0.07
UsD 252,000  VENTAS REALTY LP 4.7500% 15/11/30 246,612 261,619 0.07
USD 262,000  STRYKER CORP 1.1500% 15/06/25 261,387 261,546 0.07
usD 236,000  COMCAST CORP 3.7000% 15/04/24 252,155 260,589 0.07
usb 230,000 DOWDUPONT 4.4930% 15/11/25 253,046 260,540 0.07
usb 257,000 DUKE ENERGY COR 1.8000% 01/09/21 256,796 259,946 0.07
usD 243,000  CITIGROUP INC 3.2% 21/10/26 255,911 259,464 0.07
usb 205,000 MICROSOFT CORP 4.1000% 06/02/37 244,106 258,901 0.07
usb 249,000  MAGELLAN MID 3.2500% 01/06/30 250,014 258,320 0.07
usD 248,000  CAPITAL ONE FINL 3.6500% 11/05/27 247,621 258,258 0.07
usb 262,000  TRUIST BANK 2.2500% 11/03/30 BKNT 261,581 257,737 0.07
usb 229,000  FIRSTENERGY CORP 3.9000% 15/07/27 B 239,499 255,866 0.07
USDh 246,000  ITC HOLDINGS COR 2.7000% 15/11/22 249,627 255,359 0.07
UsD 266,000 REGENCY CENTERS 2.9500% 15/09/29 266,484 254,834 0.07
usDh 191,000 NORTHROP GRUMMAN 5.1500% 01/05/40 191,771 253,626 0.07
USDh 222,000  ANHEUSER-BUSCH 4.7000% 01/02/36 257,986 251,811 0.07
usDh 229,000 MARATHON PETRO 4.7000% 01/05/25 228,580 251,251 0.07
uUsD 239,000  UNION PAC CORP 2.4000% 05/02/30 238,108 248,475 0.06
USDh 244,000  MCDONALD’S COR 1.4500% 01/09/25 MTN 243,521 246,887 0.06
usDh 240,000  EVERGY METRO 2.2500% 01/06/30 2020 239,722 245,419 0.06
usDh 214,000 COMCAST CORP 3.9500% 15/10/25 234,520 244,926 0.06
USDh 222,000  FISERV INC 3.5000% 01,/07/29 220,951 244,727 0.06
usbh 221,000 NORTHROP GRUMMAN 3.2500% 15/01/28 231,271 244,351 0.06
USD 240,000  PFIZER INC 2.5500% 28/05/40 238,510 242,254 0.06
USD 223,000  CIGNA CORP 3.7500% 15/07/23 233,874 242,165 0.06
UsD 228,000  NOVARTIS CAPITAL 2.0000% 14/02/27 227,793 241,072 0.06
USD 226,000  AT&T INC 3.6000% 17/02/23 239,707 240,482 0.06
USDh 240,000  PFIZER INC 2.7000% 28/05/50 238,044 239,612 0.06
USD 229,000  EVERGY INC 2.4500% 15/09/24 234,384 239,128 0.06
usb 238,000  STRYKER CORP 1.9500% 15/06/30 237,074 236,692 0.06
uSD 206,000  ORACLE CORP 3.8500% 01/04/60 205,207 236,161 0.06
usb 223,000 EVERGY INC 2.9000% 15/09/29 228,791 230,551 0.06
usD 200,000 SOUTHERN CAL ED 4.1250% 01/03/48 C 215,967 227,707 0.06
USDh 210,000  FISERV INC 3.2000% 01/07/26 218,983 227,164 0.06
usDh 219,000 DTE ENERGY CO 2.5290% 01/10/24 C 220,670 226,239 0.06
usDh 217,000  UNION PAC CORP 2.9500% 01/03/22 222,026 225,940 0.06
USDh 210,000  BROADCOM INC 4.2500% 15/04/26 144A 218,667 224,530 0.06
usbh 193,000 METROPLTN EDI 4.3000% 15/01/29 144A 217,282 223,687 0.06
usDh 223,000 LAM RESEARCH 1.9000% 15/06/30 222,267 223,225 0.06
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USDh 203,000  GOLDMAN SACHS GP 3.85% 26/01/27 206,260 223,038 0.06
usDh 203,000  VIACOMCBS INC 4.7500% 15/05/25 201,981 221,623 0.06
UsD 206,000  AMERIPRISE FINL 3.0000% 02/04/25 205,129 221,479 0.06
USDh 220,000  LAM RESEARCH 2.8750% 15/06/50 219,421 221,006 0.06
uUsDh 238,000 MARATHON OIL COR 4.4000% 15/07/27 195,728 219,985 0.06
UsD 237,000  PLAINS ALL AMER 3.5500% 15/12/29 230,045 219,216 0.06
USD 207,000  TRANSCONT GAS 3.9500% 15/05/50 144A 205,808 219,017 0.06
USD 188,000  ORACLE CORP 4.0000% 15/11/47 211,096 218,824 0.06
UsD 189,000  BRISTOL-MYERS 3.9000% 20/02/28 144A 208,312 218,545 0.06
USD 163,000  MICROSOFT CORP 4.0000% 12/02/55 194,491 211,374 0.06
UsD 189,000  CVS HEALTH CORP 3.6250% 01/04/27 188,664 207,464 0.05
UsD 200,000  ALTRIA GROUP INC 2.3500% 06/05/25 199,916 206,677 0.05
USbh 158,000  VERIZON COMM INC 4.5220% 15/09/48 199,598 204,693 0.05
uUsDh 192,000  SOUTHERN CAL GA 2.5500% 01/02/30 XX 191,656 204,406 0.05
uUsD 183,000  AMER INTL GROUP 4.2000% 01/04/28 201,231 203,626 0.05
USDh 195,000  AUTONATION INC 4.7500% 01/06/30 193,984 202,844 0.05
uUsDh 199,000  GEORGIA-PACIF 2.1000% 30/04/27 144A 198,807 202,074 0.05
uUsD 193,000  UNION PAC CORP 2.1500% 05/02/27 192,877 201,683 0.05
USDh 197,000  DENTSPLY SIRONA 3.2500% 01/06/30 196,582 201,482 0.05
ush 194,000  FED RLTY INVS TR 3.9500% 15/01/24 200,319 201,027 0.05
USD 194,000  AMGEN INC 2.2000% 21/02/27 196,035 200,871 0.05
USDh 176,000  UNITED TECH CORP 3.9500% 16/08/25 192,799 200,311 0.05
usDh 176,000  BRISTOL-MYERS 3.4500% 15/11/27 144A 189,385 199,290 0.05
ush 194,000 DUKE ENERGY COR 2.4500% 01/06/30 193,381 198,967 0.05
USDh 164,000  UNITED TECH CORP 4.4500% 16,/11/38 195,125 197,509 0.05
usb 192,000  CONSTELLATION BR 3.7500% 01/05/50 190,656 196,281 0.05
usbh 181,000  MISS POWER CO 4.2500% 15/03/42 12-A 198,776 196,215 0.05
USD 200,000  COMCAST CORP 2.8000% 15/01/51 198,227 195,485 0.05
usbh 149,000  BARRICK NA FIN LLC 5.7% 30/05/41 188,119 195,240 0.05
USD 196,000 NEWMONT CORP 2.2500% 01/10/30 194,252 195,124 0.05
USD 188,000  AT&T INC 3% 15/02/22 192,017 194,837 0.05
UsD 188,000  UNITEDHEALTH GRP 2.0000% 15/05/30 186,415 194,011 0.05
USD 178,000  CVS HEALTH CORP 4.0000% 05/12/23 188,647 193,904 0.05
uSD 172,000  NISOURCE INC 3.6000% 01/05/30 189,624 193,856 0.05
USD 181,000  NIKE INC 2.4000% 27/03/25 180,754 193,785 0.05
USD 199,000  DIAMONDBACK ENER 3.2500% 01/12/26 193,380 193,129 0.05
USD 182,000  DISCOVERY COMMUN 4.6500% 15/05/50 181,767 192,138 0.05
USD 190,000  COSTCO COMPANIES 1.7500% 20/04/32 190,129 191,719 0.05
usb 164,000  PPL CAPITAL FDG 5.0000% 15/03/44 190,580 191,090 0.05
usD 168,000  ANTHEM INC 3.6500% 01/12/27 183,375 189,646 0.05
usb 149,000 LOWE’S COS INC 5.0000% 15/04/40 148,539 189,027 0.05
usDh 181,000  AT&T INC 3.8750% 15/08/21 177,322 187,816 0.05
USDh 177,000  COMCAST CORP 2.6500% 01/02/30 177,277 187,604 0.05
usDh 198,000  BOEING CO 2.9500% 01/02/30 176,457 184,780 0.05
usDh 187,000  GEN ELECTRIC CO 3.6250% 01/05/30 186,703 184,607 0.05
uUSDh 161,000  BRISTOL-MYERS 3.4000% 26/07/29 144A 172,411 184,426 0.05
ush 180,000  DUKE ENERGY OHIO 2.1250% 01/06/30 179,887 184,200 0.05
USD 183,000  STRYKER CORP 2.9000% 15/06/50 182,453 182,002 0.05
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USDh 164,000  BROADCOM INC 5.0000% 15/04/30 144A 163,270 181,428 0.05
usDh 170,000  PEPSICO INC 2.2500% 19/03/25 169,879 181,220 0.05
usDh 163,000  AMER INTL GROUP 4.5000% 16/07/44 188,570 180,957 0.05
USD 163,000  ANHEUSER-BUSCH 4.6000% 15/04/48 186,159 180,415 0.05
usD 154,000 ABBOTT LABORATORIES 3.75% 30/11/26 170,568 179,652 0.05
uUsDh 174,000  APPLE INC 2.6500% 11/05/50 171,514 178,457 0.05
USDh 173,000  JOHN DEERE CAP 1.7500% 09/03/27 MTN 173,096 177,443 0.05
usDh 164,000  ALTRIA GROUP INC 4.4500% 06/05/50 162,685 176,282 0.05
usDh 185,000  ELI LILLY & CO 2.2500% 15/05/50 184,277 174,762 0.05
USDh 172,000  DOMINION RES 2.0000% 15/08/21 C 171,950 174,269 0.05
usDh 182,000  GENERAL MOTORS C 5.4000% 01/04/48 175,715 174,250 0.05
usDh 186,000  BOEING CO 2.7000% 01/02/27 167,870 173,347 0.05
USDh 165,000  EQUINIX INC 2.6250% 18/11/24 165,231 173,252 0.05
USD 170,000  NATIONWIDE MU 4.3500% 30/04/50 144A 169,604 172,453 0.05
USD 146,000  VERIZON COMM IN 4.0160% 03/12/29 WI 166,041 171,356 0.04
uSDh 162,000  ORACLE CORP 2.6250% 15/02/23 165,542 170,704 0.04
USD 160,000  DUKE ENERGY CORP 2.65% 01/09/26 164,546 170,676 0.04
USD 161,000  ALTRIA GROUP INC 3.4000% 06/05/30 160,499 169,683 0.04
USDh 153,000  GENERAL DYNAMICS 3.2500% 01/04/25 152,319 169,072 0.04
USD 164,000  DTE ENERGY CO 2.9500% 01/03/30 163,903 168,546 0.04
USD 161,000 CHEVRON CORP 1.9950% 11/05/27 161,000 167,900 0.04
USDh 166,000 KLA CORP 3.3000% 01/03/50 166,781 165,651 0.04
UsDh 149,000 DOLLAR GENERAL 3.5000% 03/04/30 153,507 165,265 0.04
usDh 151,000 HOME DEPOT INC 2.5000% 15/04/27 150,265 163,745 0.04
USDh 141,000 NIKE INC 3.3750% 27/03/50 146,523 161,556 0.04
uUsDh 153,000 DOMINION RESOURCES 2.85% 15/08/26 D 159,570 160,796 0.04
uUsDh 124,000  INTEL CORP 4.6000% 25/03/40 124,856 160,675 0.04
USDh 134,000  REYNOLDS AMERICA 5.8500% 15/08/45 150,477 160,107 0.04
usDh 139,000  WRKCO INC 4.9000% 15/03/29 159,166 159,516 0.04
uUsDh 155,000  TEXAS INSTRUMENT 1.3750% 12/03/25 155,105 159,442 0.04
USDh 142,000  ABBVIE INC 4.0500% 21/11/39 144A 148,676 158,943 0.04
usDh 146,000  WALT DISNEY CO 3.5000% 13/05/40 145,854 158,611 0.04
USD 156,000  STARBUCKS CORP 1.3000% 07/05/22 155,895 157,935 0.04
USDh 139,000  BOEING CO 5.8050% 01/05/50 144,681 156,459 0.04
UsD 150,000  MID-AMER APT LP 4.0000% 15/11/25 162,397 155,671 0.04
USD 136,000  BRISTOL-MYERS 3.8750% 15/08/25 144A 144,772 154,323 0.04
USDh 144,000  INTEL CORP 2.4500% 15/11/29 145,833 154,321 0.04
USD 149,000  UNITEDHEALTH GRP 2.7500% 15/05/40 144,655 154,300 0.04
USD 127,000  NORTHROP GRUMMAN 4.0300% 15/10/47 143,035 152,957 0.04
USD 125,000  ALEXANDRIA REAL 4.9000% 15/12/30 124,916 151,766 0.04
usb 132,000  UNITEDHEALTH GRP 3.7000% 15/12/25 143,042 150,523 0.04
usDh 133,000 LOWE’S COS INC 4.0000% 15/04/25 132,695 150,112 0.04
uUSDh 130,000  MIDAMERICAN ENER 3.6500% 01/08/48 141,544 149,460 0.04
ush 152,000  BIOGEN INC 3.1500% 01/05/50 150,744 147,095 0.04
usbh 135,000  AT&T INC 3.9000% 11/03/24 143,623 146,081 0.04
USD 132,000  CVS HEALTH CORP 3.0000% 15/08/26 133,961 143,476 0.04
usDh 155,000  STORE CAPITAL 4.6250% 15/03/29 160,410 142,881 0.04
USsD 126,000  NVIDIA CORP 3.5000% 01/04/40 125,908 142,130 0.04
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USD 125,000  MASTERCARD INC 3.3000% 26/03/27 124,651 141,697 0.04
USD 143,000 NOBLE ENERGY INC 3.9% 15/11/24 127,270 140,628 0.04
USD 134,000  AMGEN INC 3.1500% 21,/02/40 142,246 140,515 0.04
USD 129,000  KEURIG DR PEPPER 3.8000% 01/05/50 137,264 139,498 0.04
USD 121,000  PRUDENTIAL FIN 4.3500% 25/02/50 MTN 139,330 138,487 0.04
USD 119,000  AT&T INC 4.8500% 01/03/39 135,924 138,405 0.04
USD 107,000  APPLE INC 4.25% 09/02/47 128,271 138,144 0.04
USD 124,000  INTL PAPER CO 4.4000% 15/08/47 139,956 137,713 0.04
UsD 129,000  TRANSCONT GAS 3.2500% 15/05/30 144A 128,725 137,126 0.04
USD 172,000  NOBLE ENERGY INC 4.2000% 15/10/49 174,686 136,708 0.04
USDh 124,000  VERIZON COMM INC 3.0000% 22/03/27 124,203 135,173 0.04
USD 123,000  VIACOMCBS INC 4.9500% 15/01/31 131,762 135,021 0.04
USDh 123,000  MID-AMER APT LP 3.9500% 15/03/29 135,077 134,972 0.04
UsD 112,000  DEERE & CO 3.7500% 15/04/50 111,998 134,621 0.04
USD 123,000  WILLIAMS COS INC 5.4000% 04/03/44 128,740 134,615 0.04
uSD 123,000  EXXON MOBIL CORP 2.9920% 19/03/25 129,521 134,376 0.04
USsD 129,000  BAT CAPITAL CORP 3.2150% 06/09/26 128,187 134,081 0.04
usD 122,000  DANAHER CORP 3.3500% 15/09/25 129,023 133,821 0.03
UsD 130,000  NUCOR CORP 2.7000% 01/06/30 129,637 132,250 0.03
usD 119,000  NIKE INC 2.8500% 27/03/30 118,825 132,199 0.03
uUsD 130,000  ANTHEM INC 3.1250% 15/05/50 129,668 132,155 0.03
USD 101,000  BRISTOL-MYERS 4.2500% 26/10/49 144A 118,190 132,150 0.03
USDh 130,000  NUCOR CORP 2.0000% 01/06/25 129,802 132,145 0.03
USsD 124,000 MARATHON PETRO 4.5000% 01/05/23 123,937 131,763 0.03
USD 118,000  INGREDION INC 3.9000% 01,/06/50 116,310 131,605 0.03
USD 120,000  NIKE INC 2.7500% 27/03/27 119,984 131,025 0.03
USDh 122,000  ABBVIE INC 2.9500% 21/11/26 144A 118,876 130,963 0.03
USDh 128,000  STARBUCKS CORP 2.5500% 15/11/30 127,648 130,660 0.03
USD 125,000  MID-AMER APT LP 4.3000% 15/10/23 133,825 130,435 0.03
USDh 153,000  NOBLE ENERGY INC 4.9500% 15/08/47 165,465 130,136 0.03
USD 125,000  SOUTHERN CAL ED 2.8500% 01/08/29 126,116 129,984 0.03
USDh 130,000  AT&T INC 3.5000% 01/06/41 129,597 129,919 0.03
USD 130,000  AT&T INC 3.8500% 01/06/60 129,446 129,629 0.03
USD 115,000  WALMART INC 3.0500% 08/07/26 126,180 128,482 0.03
USDh 122,000  AMGEN INC 3.3750% 21,/02/50 126,360 127,389 0.03
USD 120,000  CENTERPOINT ENER 4.1000% 01/09/47 128,953 126,979 0.03
USDh 148,000  SPIRIT REALTY LP 3.4000% 15/01/30 148,401 126,846 0.03
USD 126,000  ENTERPRISE PRODU 3.9500% 31/01/60 125,286 126,213 0.03
USDh 125,000  OTIS WORLDWID 2.5650% 15/02/30 144A 124,949 126,156 0.03
USDh 117,000  CHARTER COMM 4.464% 23/07/22 123,218 124,520 0.03
USD 124,000  AT&T INC 3.6500% 01/06/51 123,520 124,125 0.03
USD 105,000  UNITEDHEALTH GRP 3.7500% 15/10/47 116,490 123,543 0.03
USD 118,000  PFIZER INC 2.8000% 11/03/22 120,665 122,898 0.03
USD 116,000  CENTERPOINT ENER 2.9500% 01/03/30 118,333 121,873 0.03
USD 118,000  BRISTOL-MYERS 2.8750% 19/02/21 144A 119,418 120,139 0.03
USD 124,000  GLP CAP/FIN II 5.3000% 15/01/29 137,538 119,040 0.03
USD 137,000  BRIGHTHOUSE FIN 4.7000% 22/06/47 WI 135,031 119,031 0.03
USD 100,000  IBM CORP 4.1500% 15/05/39 112,379 118,122 0.03
USDh 107,000  PEPSICO INC 2.6250% 19/03/27 106,451 116,802 0.03
USD 106,000  EXXON MOBIL CORP 3.4520% 15/04/51 106,000 115,921 0.03
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USD 95,000  AT&T INC 5.3750% 15/10/41 112,077 115,411 0.03
USD 94,000  CVS HEALTH CORP 4.7800% 25/03/38 104,669 114,684 0.03
USD 114,000  ENTERPRISE PRODU 3.7000% 31/01/51 114,462 113,864 0.03
USD 100,000  AT&T INC 4.5000% 09/03/48 112,517 112,274 0.03
USD 104,000  UNION PAC CORP 3.1500% 01/03/24 108,502 111,822 0.03
USD 107,000  PACKAGING CORP 3.0000% 15/12/29 107,112 111,797 0.03
USD 100,000  IBM CORP 3.3000% 15/05/26 105,751 111,249 0.03
USD 103,000  DTE ENERGY CO 3.8% 15/03/27 111,405 110,994 0.03
USD 104,000  PENN ELEC CO 3.2500% 15/03/28 144A 107,430 110,930 0.03
USD 100,000  CONSTELLATION BR 3.7000% 06/12/26 106,457 109,878 0.03
USD 85,000  CSX CORP 4.7500% 15/11/48 102,273 109,872 0.03
UsD 110,000  BLACK HILLS CORP 3.8750% 15/10/49 111,678 109,659 0.03
USD 110,000  UNIV OF TEXAS SYS- 2.4390% 15/08/49 110,000 109,624 0.03
UsD 98,000 CHARTER COMM OPT 4.8000% 01/03/50 101,694 108,958 0.03
uSDh 84,000  TIME WARNER CABL 6.5500% 01/05/37 101,988 107,002 0.03
USD 98,000  MARATHON PETRO 4.7500% 15/12/23 WI 106,662 105,698 0.03
UsD 97,000  AETNA INC 3.8750% 15/08/47 95,458 105,014 0.03
usD 100,000  UNITEDHEALTH GRP 2.9000% 15/05/50 97,181 103,464 0.03
USsD 91,000  WALT DISNEY CO 3.8000% 13/05/60 90,896 102,844 0.03
uSD 85,000 MERCK & CO INC 3.7% 10/02/45 95,424 102,525 0.03
USsD 90,000  APPLE INC 3.2% 13/05/25 95,225 100,764 0.03
USD 88,000 ORACLE CORP 3.8000% 15/11/37 97,053 99,608 0.03
USDh 94,000  INTERSTATE P&L 3.5000% 30/09/49 94,795 99,312 0.03
USsD 92,000  UNITEDHEALTH GRP 2.3750% 15/08/24 93,206 97,666 0.03
USD 104,000  CONSUMERS ENERGY 2.5000% 01/05/60 103,115 96,675 0.03
UsD 86,000 TRANS ALLEGHENY 3.85% 01/06/25 144A 93,114 95,312 0.02
USDh 92,000 LAM RESEARCH 3.1250% 15/06/60 91,725 94,327 0.02
USD 87,000 ORACLE CORP 2.9500% 15/11/24 90,670 94,266 0.02
USsD 93,000  INTL LEASE FIN 5.8750% 15/08/22 90,954 93,590 0.02
USD 86,000  VIACOM INC 5.8500% 01/09/43 110,458 92,714 0.02
UsD 87,000  WILLIAMS PARTNERS 3.9% 15/1/25 91,402 92,329 0.02
uSD 80,000 PROCTER & GAMBLE 3.0000% 25/03/30 79,808 91,452 0.02
USsD 90,000  STARBUCKS CORP 3.5000% 15/11/50 89,397 91,298 0.02
USD 89,000 REGENCY CENTERS 3.7000% 15/06/30 88,826 89,724 0.02
uSD 87,000 MOSAIC CO 5.6250% 15/11/43 87,055 88,422 0.02
UsD 101,000  GLP CAP/FIN II 4.0000% 15/01/30 102,035 88,123 0.02
usD 94,000 DEVON ENERGY CORP 5.6% 15/07/41 111,726 86,932 0.02
uUsD 84,000 BURLINGTON NORTH 3.0500% 15/02/51 83,469 86,587 0.02
usD 70,000  AT&T INC 5.2500% 01/03/37 82,809 85,132 0.02
usD 64,000  SYSCO CORP 6.6000% 01/04/50 63,851 82,091 0.02
uUsD 80,000 TOYOTA MTR CRE 2.1500% 13/02/30 MTN 79,605 81,169 0.02
USDh 75,000  MICROSOFT CORP 2.8750% 06/02/24 77,269 81,104 0.02
USD 64,000 PROCTER & GAMBLE 3.6000% 25/03/50 63,593 79,607 0.02
USD 57,000  BARRICK NA FIN LLC 5.75% 01/05/43 74,323 78,418 0.02
USD 80,000 SUNOCO LOGISTICS 5.3000% 01/04/44 83,129 77,889 0.02
USD 64,000  UNITEDHEALTH GRP 3.8750% 15/08/59 70,282 76,391 0.02
USD 59,000  BRISTOL-MYERS 4.3500% 15/11/47 144A 70,565 75,893 0.02
USD 72,000 MCDONALD’S COR 2.6250% 01/09/29 MTN 72,296 75,145 0.02
USDh 70,000  SOUTHERN CAL GA 2.6000% 15/06/26 TT 71,321 75,044 0.02
USD 68,000 HOME DEPOT INC 2.7000% 15/04/30 67,620 74,006 0.02
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USD 62,000  CIGNA CORP 4.3750% 15/10/28 71,635 72,277 0.02
USD 59,000  AT&T INC 5.3500% 15/12/43 67,234 71,125 0.02
USD 63,000 PROCTER & GAMBLE 2.8000% 25/03/27 62,897 69,769 0.02
USD 62,000 CROWN CASTLE INT 4.0000% 01/03/27 67,477 69,217 0.02
USD 68,000 GEN MOTORS FIN 4.3500% 09/04/25 65,198 69,086 0.02
USD 59,000 SOUTHERN CAL ED 4.6500% 01/10/43 67,570 68,498 0.02
USD 65,000  NATIONAL FUEL GA 5.5000% 15/01/26 64,687 65,821 0.02
USD 62,000  UNITEDHEALTH GRP 3.1250% 15/05/60 60,354 64,858 0.02
USD 60,000  CIGNA CORP 3.4000% 15/03/50 59,890 64,170 0.02
UsD 58,000 AMEREN CORP 3.5000% 15/01/31 63,028 64,086 0.02
USDh 60,000 CONSTELLATION BR 3.2000% 15/02/23 61,839 63,640 0.02
USD 62,000  AIR PROD & CHEM 2.7000% 15/05/40 61,828 63,425 0.02
USDh 51,000  GENERAL DYNAMICS 4.2500% 01/04/40 51,240 62,912 0.02
USD 52,000  VERIZON COMM 4.272% 15/01/36 58,719 62,752 0.02
USDh 68,000  SPIRIT REALTY LP 4.0000% 15/07/29 60,120 61,517 0.02
USDh 57,000 ENERGY TRANSF PARTN 6.05% 01/06/41 65,479 59,536 0.02
USD 61,000 STARBUCKS CORP 3.3500% 12/03/50 62,757 58,616 0.02
uSDh 66,000 DEVON ENERGY CORP 5% 15/06/45 51,398 58,239 0.02
USD 53,000 GOLDMAN SACHS GP 4% 03/03/24 50,950 57,873 0.02
USD 43,000 LOWE’S COS INC 5.1250% 15/04/50 42,920 57,727 0.02
USD 62,000 NOBLE ENERGY INC 3.8500% 15/01/28 48,670 56,346 0.01
USD 54,000  FIRSTENERGY CORP 2.8500% 15/07/22 A 54,946 55,695 0.01
USD 48,000  ENERGY TRANSFER 6.1250% 15/12/45 55,541 49,907 0.01
USD 46,000  ENTERPRISE PRODU 4.2000% 31/01/50 48,945 49,385 0.01
USDh 53,000  PLAINS ALL AMER 4.9000% 15/02/45 51,334 49,083 0.01
USD 42,000  UNITEDHEALTH GRP 3.5000% 15/08/39 44,113 48,149 0.01
USDh 42,000  BANK OF AMERICA 4.125% 22/01/24 41,313 46,215 0.01
USDh 38,000 PROCTER & GAMBLE 3.5500% 25/03/40 37,811 45,551 0.01
USD 43,000  GENERAL ELEC CAP 3.1% 09/01/23 MTN 43,779 44,334 0.01
USDh 39,000  UNION PAC CORP 3.7500% 05/02/70 39,037 41,946 0.01
USD 36,000 ANHEUSER-BUSCH 4.9000% 01/02/46 42,817 41,425 0.01
USDh 32,000  UNION PAC CORP 4.3000% 01,/03/49 37,172 40,110 0.01
USD 36,000 JPMORGAN CHASE & CO 2.95% 01/10/26 37,021 38,836 0.01
USD 31,000 BRISTOL-MYERS 4.1250% 15/06/39 144A 35,582 38,729 0.01
USDh 37,000  CSX CORP 2.4000% 15/02/30 36,253 38,412 0.01
USD 34,000  ABBVIE INC 3.7500% 14/11/23 32,187 36,882 0.01
USDh 35,000  PPL CAPITAL FDG 3.4000% 01,/06/23 36,103 36,601 0.01
USD 35,000 MCDONALD’S COR 2.1250% 01/03/30 MTN 35,039 35,114 0.01
USD 37,000  VIACOM INC 4.375% 15/03/43 39,677 35,093 0.01
USD 34,000 GENERAL MOTORS C 5.9500% 01/04/49 37,029 34,577 0.01
USD 27,000 DOLLAR GENERAL 4.1250% 03/04/50 26,729 31,878 0.01
USD 31,000  GENERAL MOTORS FIN 3.95% 13/04/24 25,999 31,019 0.01
USD 32,000 MARATHON PETRO 4.5000% 01/04/48 WI 33,829 30,211 0.01
USD 26,000  APPLE INC 2.9500% 11/09/49 25,460 27,995 0.01
USD 22,000  MASTERCARD INC 3.8500% 26/03/50 21,907 27,665 0.01
USD 25,000  CENTERPOINT ENER 2.5000% 01/09/22 25,215 25,748 0.01
USDh 22,000  FISERV INC 4.2000% 01/10/28 24,568 25,446 0.01
USD 23,000  UNITED TECH CORP 3.6500% 16/08/23 24,319 24,998 0.01
uUSDh 21,000  HOME DEPOT INC 2.9500% 15/06/29 22,071 23,183 0.01
UsD 25,000  ONEOK INC 3.4000% 01/09/29 22,745 22,881 0.01
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uUsb 23,000  CBS CORP 4.6000% 15/01/45 25,831 22,131 0.01
UsD 19,000  CONSTELLATION BR 4.4000% 15/11/25 21,049 21,623 0.01
Usb 19,000  GECC 5.875% 14/01/38 MTN 22,982 21,127 0.01
uUsb 19,000  MID-AMER APT LP 3.6000% 01,/06/27 20,229 20,256 0.01
UsD 16,000  CSX CORP 4.3000% 01/03/48 18,344 19,586 0.01
uUsb 18,000  NORTHROP GRUMMAN 2.9300% 15/01/25 18,670 19,419 0.01
UsD 18,000  BAT CAPITAL CORP 4.3900% 15/08/37 18,725 18,854 0.00
usb 18,000  MOSAIC CO 5.4500% 15/11/33 20,963 18,192 0.00
UsD 16,000  SUNOCO LOGISTICS 5.3500% 15/05/45 16,882 15,519 0.00
uUsD 15,000  SPIRIT REALTY LP 4.4500% 15/09/26 14,312 14,337 0.00
usb 17,000  FORD MOTOR CO 4.7500% 15/01/43 14,796 12,984 0.00
uUsb 3,000  WALMART INC 4.0500% 29/06/48 3,582 3,822 0.00
usb 1,000  EDISON INTL 4.1250% 15/03/28 1,024 1,037 0.00
87,377,124 90,535,472 23.64

TBARS|
UsDh 15,500,000  FNCL MBS 30YR TBA 2.5000% 11/06/20 16,027,811 16,052,187 4.20
USD 7,900,000  FNCL MBS 30YR TBA 3.0000% 14/07/20 8,283,119 8,287,594 2.16
uUsb 6,700,000  FNCL MBS 30YR TBA 2.5000% 14/07/20 6,915,806 6,924,031 1.81
UsD 5,800,000  FNCL MBS 30YR TBA 2.5000% 13/08/20 5,972,109 5,979,438 1.56
uUsb 3,800,000  FNCI MBS 15YR TBA 2.0000% 17/06/20 3,910,099 3,916,375 1.02
uUsb 2,400,000  FNCI MBS 15YR TBA 2.0000% 16/07/20 2,465,160 2,469,750 0.64
UsD 600,000  G2SF MBS 30YR TBA 2.0000% 21/07/20 616,875 617,664 0.16
usb 500,000  G2SF MBS 30YR TBA 2.5000% 22/06/20 525,391 523,750 0.14
UsD 200,000  FNCI MBS 15YR TBA 2.5000% 16,/07/20 208,852 208,750 0.05
44,925,222 44,979,539 11.74
Eafi-g

UsD 8,168,000  US TREASURY N/B 0.6250% 15/05/30 8,125,708 8,124,607 2.11
Usb 6,963,000  WI TREASURY SEC. 1.0000% 15/05/40 7,036,339 6,856,379 1.79
UsD 5,014,000  US TREASURY N/B 2.0000% 15/02/50 5,824,087 5,686,189 1.48
uUsb 4,720,000  US TREASURY N/B 0.3750% 30/04/25 4,728,243 4,730,325 1.23
UsD 3,617,000  US TREASURY N/B 2.7500% 15/11/42 4,686,321 4,588,504 1.20
UsD 3,534,000  US TREASURY N/B 2.8750% 15/05/43 4,640,474 4,574,321 1.19
uUsb 2,630,000  US TREAS NOTE 3.125% 15/08/44 3,621,591 3,555,431 0.93
UsD 2,459,000  US TREASURY N/B 2.5000% 28/02/26 2,749,712 2,748,701 0.72
usb 2,640,000  US TREASURY N/B 0.1250% 15/05/23 2,633,495 2,633,813 0.69
UsD 1,603,000  US TREASURY N/B 0.5000% 30/04/27 1,600,589 1,601,497 0.42
usb 898,000  US TREASURY N/B 2.6250% 31/03/25 995,503 996,640 0.26
usb 830,000  US TREASURY N/B 1.2500% 15/05/50 818,925 788,630 0.21
uUsb 673,000  US TREASURY N/B 0.1250% 30/04/22 672,307 672,369 0.18
usb 299,000  US TREASURY N/B 2.3750% 15/11/49 377,430 365,621 0.10
uUsb 296,000  US TREASURY N/B 2.8750% 30/11/25 335,507 335,868 0.09
usb 25,000  US TREASURY N/B 0.3750% 31/03/22 25,081 25,094 0.01
48,871,312 48,283,989 12.61
BRb: T AU 339,883,900 345,163,793 90.12
HMARESR 366,694,776 372,645,997 97.29

VRIS 2T T THT,
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W ERIC B DR
20204F5 H 31 A BUE
A BHE, FEHNEARIT LMY= ZET)

FERE — SME 2 B S DEL 52

20204E5 /131 HBUE, 77 PIE LA T ORPGFIME 2 Je e LB AT LT SME 2 S I L 2035 E B I EFCO T AD ~y
YHITHWLN,

A m N k| FEHEE A G i F REIHELERCKE L)
JPY 16,465,435,807 USD 153,435,794 202046 H29H 221,728
USD 59 JPY 6,420 202046 A29H 0
USD 0 JPY 50 202046 H29H 0
USD 1 JPY 152 202046 H29H 0
USD 3 JPY 416 202046 H29H 0
USD 19 JPY 2,050 202046 A29H 0
USD 16 JPY 1,800 202046 H29A 0
USD 7 JPY 827  20204F6 H29H 0
[SNIB) 25 JPY 2,750 202046 H29H 0
USD 34 JPY 3,700 202046 H29H 0
uUSD 42 JPY 4,522 202046 H29H 0
[SNIB) 66 JPY 7,150 2020426 H29 A 0
USD 30 JPY 3,258 202046 H29H 0
uUsD 69 JPY 7,469 202046 H29 R 0
USD 72 JPY 7,786 202046 H29H 0
USsD 64 JPY 6,904 202046 H29H 0
USD 63 JPY 6,880 202046 A29H 0
uUsD 66 JPY 7,210 202046 H29 R 0
USD 66 JPY 7,218 202046 H29H 0
USD 79 JPY 8,528 202046 H29H 0
USD 80 JPY 8,704 202046 H29H 0
USD 4,645 JPY 500,000 202046 H29H (20)
JPY 2,760,000 USD 25,645 202046 H29H 110
JPY 1,950,000 USD 18,119 202046 H29H 7
JPY 2,770,000 USD 25,771 202046 H29H 7
JPY 1,780,000 uUSD 16,539 202046 H29H 72
JPY 1,580,000 USD 14,674 202046 H29H 70
JPY 1,820,000 uUSD 16,933 202046 H29H 51
JPY 1,220,000 USD 11,336 202046 H29H 49
JPY 910,000 uUSD 8,455 202046 H29H 37
JPY 1,220,000 USD 11,350 202046 A29H 34
JPY 1,190,000 uUSDh 11,071 2020426 H29H 34
JPY 860,000 USD 7,992 202046 H29H 33
JPY 790,000 uUSD 7,341 20204F6 H29H 30
JPY 640,000 USD 5,947 202046 A29H 25
JPY 560,000 USD 5,203 202046 A29H 23
JPY 790,000 uUSD 7,350 202046 H29H 22
JPY 470,000 USD 4,367 202046 A29H 19
JPY 550,000 uUSDh 5,117 202046 H29H 15
JPY 260,000 USD 2,415 202046 A29H 11
JPY 180,000 uUSDh 1,672 202046 H29H 7

222,504
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228,984
15,725,448

15,954,432

1,837,559
594,795
179,094

34,864
14,961
62,645
317,462
178,518
2,961
33,590
14,470
45,652
12,907

3,329,478

12,624,954

10,936,829
3,510,694
1,038,405
8,625,498

(2,269,550)

(94,217)

21,747,659

26,286,140
(1,017,808)
42,834
(131,730)
1,290,310
(2,105,489)
(3,200,058)

21,164,199

55,536,812
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HH N PE B
20194F12 A 31 H BIAE
CKkRV)
wE i Ke2ik] FFAMAE BEHE (%)
F—RNFVT
Ef&
AUD 1,257,000  AUSTRALIAN GVT 2.75% 21/11/28 152 987,052 0.20
987,052 0.20
T iEHE (HEEHE)
USD 895,000 BORAL FINANCE 3.0000% 01/11/22 144A 898,854 0.17
EUR 193,000 TRANSURBAN FI 1.4500% 16/05/29 EMTN 226,729 0.05
1,125,583 0.22
F—ANZUT 2,112,635 0.42
A —ZNT
EEHEFIE
EUR 100,000  RAIFFEISEN BK IN FRN 12/03/30 EMTN 111,965 0.02
111,965 0.02
A=A T EF 111,965 0.02
~)LF—
Ef&
EUR 2,818,000  BELGIAN 0338 0.5000% 22/10/24 82 3,289,469 0.66
EUR 1,207,000 BELGIAN 0326 4.0000% 28/03/32 66 1,977,108 0.40
5,266,577 1.06
T iEHE (HEEHE)
EUR 400,000  ARGENTA SPBNK 1.0000% 06/02/24 460,742 0.09
460,742 0.09
AYLF—E 5,727,319 1.15
Nla—FHE
FeBREZR (ABS)
USD 1,186,000  CAI2017-1A A 3.6200% 25/06/42 886,170 0.18
USD 675,000  TMCL 2017-A1 A 3.72% 20/05/42 515,164 0.10
1,401,334 0.28
HiEtE (EESMIK)
USD 1,235,000  FLY LEASING LTD 5.2500% 15/10/24 1,287,488 0.26
1,287,488 0.26
Na—F ik ERT 2,688,822 0.54
TN
E3liy
BRL 19,000 NOTA TESOURO NACL 10% 01/01/25 NTNF 5,603,475 1.12
5,603,475 1.12
TIUNEE 5,603,475 1.12
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USD 625,000 ENBRIDGE INC FRN 15/01/77 16-A 661,719 0.13
661,719 0.13
E3liy
CAD 7,985,000  CAN HOUSING TR 2.1000% 15/09/29 NOV 6,177,338 1.23
CAD 2,486,000 CANADA GVT 3.5% 01/12/45 2,633,158 0.53
8,810,496 1.76
HiEtE (EESMIK)
USD 2,947,000 PROVINCE OF QUEBEC 2.75% 25/08/21 2,993,422 0.60
USD 705,000 CENOVUS ENERGY 5.4000% 15/06/47 827,767 0.17
USD 743,000 ROYAL BK CANA 2.2500% 01/11/24 GMTN 745,725 0.15
USD 476,000 BANK NOVA SCOTIA 2.0000% 15/11/22 476,575 0.10
USD 292,000 CENOVUS ENERGY 4.2500% 15/04/27 309,639 0.06
USD 310,000  TITAN ACQ/CO- 7.7500% 15/04/26 144A 308,395 0.06
5,661,523 1.14
HF X E 15,133,738 3.03
TS
ReBR{EH (ABS)
USD 1,500,000 LCM 18A AR FRN 20/04/31 1,487,076 0.30
USD 1,210,000 MDPK 2015-18A AIR FRN 21/10/30 1,210,176 0.24
USD 1,159,000 LCM 26A Al FRN 20/01/31 1,152,736 0.23
USD 1,109,000  GALXY 2015-19A AIR FRN 24/07/30 1,107,260 0.22
USD 1,100,000  SNDPT 2013-1A AIR FRN 26/01/31 1,083,713 0.22
USD 1,021,000  DRSLF 2017-49A A FRN 18/07/30 1,021,163 0.20
USD 1,333,000  BBIRD 2016-1A AA 2.4870% 16/12/41 841,582 0.17
USD 428,000  GLM 2017-2A AFRN 28/11/30 427,555 0.09
USD 297,000 DENI122016-1A AIR FRN 15/04/31 294,358 0.06
USD 502,000 ECAF 2015-1A Al 3.4730% 15/06/40 166,824 0.03
8,792,443 1.76
T iEHE (HEEHE)
USD 665,000  AVOLON HDGS 3.6250% 01/05/22 144A 680,807 0.14
680,807 0.14
A~ it R 9,473,250 1.90
Fxa
HiEtE (B ESMIE)
EUR 191,000  EP INFRASTRUCTUR 1.6980% 30/07/26 215,180 0.04
215,180 0.04
F ot 215,180 0.04
Foe—7
EEHSFIE
EUR 157,000 DANSKE BANK A/S FRN 12/02/30 EMTN 175,012 0.04
175,012 0.04
E3liy
DKK 16,813,000 KINGDOM OF DENMARK 1.5% 15/11/23 2,724,727 0.54
2,724,727 0.54
HiEtE (EESMIRK)
EUR 254,000 SYDBANK A/S 1.3750% 18/09/23 GMTN 293,610 0.06
EUR 246,000  ISS GLOBAL A/S 0.8750% 18/06/26 273,836 0.05
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EUR 131,000  NYKREDIT 0.2500% 20/01/23 EMTN 146,396 0.03
EUR 124,000 DANSKE BANK A 0.8750% 22/05/23 EMTN 140,774 0.03
854,616 0.17
TFo~—rE 3,754,355 0.75
TATUR
Ef&
EUR 1,942,000  FINNISH GOV'T 0.5000% 15/09/29 2,283,946 0.46
2,283,946 0.46
T iEHE (HEEHE)
EUR 153,000 KOJAMO OYJ 1.5000% 19/06/24 178,453 0.04
EUR 103,000  SATO-OY]J 1.3750% 31/05/24 EMTN 117,885 0.02
EUR 101,000 KOJAMO OYT 1.6250% 07/03/25 117,701 0.02
414,039 0.08
T4 TURE 2,697,985 0.54
TR
EEHSFIE
GBP 240,000 ORANGE FRN 29/10/49 eMTN 347,916 0.08
EUR 200,000  CREDIT AGRIC ASSR FRN 29/01/49 252,939 0.06
EUR 100,000  EDF FRN 22/01/49 EMTN 127,971 0.03
EUR 100,000  ELEC DE FRANCE FRN 04/10/67 121,800 0.02
EUR 100,000 ORANGE FRN 15/04/68 EMTN 118,070 0.02
EUR 100,000 CRD MUTUEL ARKEA FRN 25/10/29 EMTN 114,788 0.02
EUR 100,000  ACCOR FRN 30/04/68 113,882 0.02
EUR 100,000  BNP PARIBAS FRN 04/06/26 112,570 0.02
EUR 101,000 RCIBANQUE FRN 12/01/23 EMTN 111,467 0.02
1,421,403 0.29
E&
EUR 6,220,250  FRANCE O.A.T. 1.5000% 25/05/50 8,149,657 1.63
EUR 1,617,000  FRANCE GVT 1.25% 25/05/36 2,044,347 0.41
10,194,004 2.04
T iEHE (HEEHE)
EUR 5,900,000  SFIL SA 0.1000% 18/10/22 EMTN 6,681,657 1.35
USD 5,000,000  SFIL SA 3.0000% 15/06/21 EMTN 5,079,499 1.03
USD 4,384,000  SNCF RESEAU 2.7500% 18/03/22 EMTN 4,462,429 0.90
USD 2,980,000 CADES 1.875% 12/02/22 REGS 2,988,909 0.60
EUR 2,250,000 HSBC SFH FRANCE 11/03/22 EMTN 2,558,534 0.51
EUR 1,950,000 DEXIA CRED LO 1.0000% 18/10/27 EMTN 2,332,066 0.47
USD 2,000,000  CAISSE DES DE 2.0000% 14/11/20 EMTN 2,001,836 0.40
EUR 700,000  UNEDIC 1.25% 28/03/27 EMTN 855,970 0.17
EUR 500,000 TDS INFRASTRUCTURE 2.5% 07/04/26 592,826 0.12
EUR 400,000 BANQ FED CRD 0.7500% 08/06/26 EMTN 460,003 0.09
EUR 400,000 BANQ FED CRD 0.1250% 05/02/24 EMTN 447,727 0.09
EUR 300,000  BPCE 1.0000% 01/04/25 EMTN 345,674 0.07
USD 265,000 NUMERICABLE SFR 7.375% 01/05/26 144 284,875 0.06
EUR 200,000 CRD MUTUEL ARKEA 3.3750% 11/03/31 263,828 0.05
EUR 200,000  IN'LI 1.1250% 02/07/29 228,075 0.05
EUR 200,000  BPCE 0.6250% 26/09/23 EMTN 227,537 0.05
EUR 200,000  ESSILORLUXOTTICA 0.7500% 27/11/31 226,574 0.05
EUR 200,000  ILIAD 1.8750% 25/04/25 225,790 0.05
EUR 200,000  ESSILORLUXOTT 0.3750% 27/11/27 EMTN 224,827 0.05
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EUR 200,000 DASSAULT SYSTEME 0.0000% 16/09/22 224,515 0.05
EUR 200,000  ILIAD 1.5000% 14/10/24 224,110 0.04
EUR 200,000  ESSILORLUXOTT 0.1250% 27/05/25 EMTN 223,886 0.04
EUR 200,000  ENGIE 1.2500% 24/10/41 223,617 0.04
EUR 200,000 DASSAULT SYSTEME 0.0000% 16/09/24 223,129 0.04
EUR 200,000  ICADE SANTE SAS 0.8750% 04/11/29 220,861 0.04
EUR 200,000  ORANGE 0.5000% 04/09/32 EMTN 211,668 0.04
EUR 100,000  ORANGE 1.3750% 16/01/30 EMTN 119,616 0.02
EUR 100,000  FONCIERE LYONNAISE 2.25% 16/11/22 117,555 0.02
EUR 100,000  ENGIE 1.3750% 21/06/39 EMTN 116,726 0.02
EUR 100,000  PERNOD RICARD SA 0.5000% 24/10/27 112,540 0.02
EUR 100,000  PERNOD RICARD SA 0.8750% 24/10/31 112,436 0.02
EUR 100,000  BPCE 0.1250% 04/12/24 111,680 0.02
EUR 100,000 LA POSTE SA 0.3750% 17/09/27 EMTN 111,316 0.02
EUR 100,000  BPCE 0.5000% 24/02/27 EMTN 110,968 0.02
EUR 100,000  RTE RESEAU DE 1.1250% 09/09/49 EMTN 106,686 0.02
33,059,945 6.63
7T ARG 44,675,352 8.96
R
EESFHIE
EUR 100,000 BAYER AG FRN 12/11/79 114,956 0.03
EUR 100,000  BAYER AG FRN 12/05/79 113,676 0.02
228,632 0.05
EfE
EUR 9,069,000 BUNDESOBL-180 0.0000% 18/10/24 180 10,412,146 2.08
10,412,146 2.08
LEE (EE e
USD 2,635,000  FMS WERTMANAGE 2.7500% 06/03/23 2,718,492 0.54
USD 2,380,000 LANDWIRTSCH.REN 2.375% 10/06/25 2,450,683 0.49
EUR 200,000  VOLKSWAGEN BA 2.5000% 31/07/26 EMTN 245,257 0.05
EUR 200,000 VOLKSWAGEN BA 1.8750% 31/01/24 EMTN 235,848 0.05
EUR 200,000  VOLKSWAGEN BA 0.6250% 08/09/21 EMTN 226,341 0.05
EUR 200,000  ALSTRIA OFFICE 0.5000% 26/09/25 220,417 0.04
EUR 162,000  FRESENIUS MED 0.6250% 30/11/26 EMTN 181,095 0.04
EUR 136,000  FRESENIUS MED 0.2500% 29/11/23 EMTN 152,442 0.03
EUR 70,000 SCHAEFFLER AG 2.8750% 26/03/27 EMTN 86,146 0.02
EUR 70,000 SCHAEFFLER AG 1.8750% 26/03/24 EMTN 82,053 0.02
EUR 58,000  VOLKSWAGEN BA 1.2500% 15/12/25 EMTN 67,006 0.01
6,665,780 1.34
KAt 17,306,558 347
B
LEE (HE e )
USD 200,000  AIA GROUP 3.6000% 09/04/29 144A 210,227 0.04
210,227 0.04
EPE) 210,227 0.04
TARZG R
EEEHIE
EUR 262,000  ISLANDSBANKI FRN 19/01/24 GMTN 297,135 0.06
297,135 0.06
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T iEHE (HEEHE)
EUR 171,000  ISLANDSBANKI 1.1250% 12/04/22 GMTN 195,186 0.04
EUR 172,000 ARION BANKI H 1.0000% 20/03/23 EMTN 194,584 0.04
389,770 0.08
TARTLREH 686,905 0.14
TANTGR
EEHEFIE
GBP 321,000 EURO 34A D FRN 17/05/29 420,680 0.08
420,680 0.08
E&
EUR 2,500,521 IRISH GOVT 1.1000% 15/05/29 3,075,317 0.62
3,075,317 0.62
HiEtE (EESMIK)
USD 1,106,000 BANK OF IRELA 4.5000% 25/11/23 144A 1,178,118 0.25
USD 411,000 AERCAP IRELAND 2.8750% 14/08/24 415391 0.08
EUR 102,000 ESB FINANCE D 1.1250% 11/06/30 EMTN 119,380 0.02
EUR 100,000 ROADSTER FIN 2.3750% 08/12/27 EMTN 116,425 0.02
EUR 100,000 ROADSTER FIN 1.6250% 09/12/24 EMTN 114,609 0.02
1,943,923 0.39
TANTUREF 5,439,920 1.09
AZVT
EEHEFIE
EUR 100,000  ASSICURAZIONI FRN 21/11/66 EMTN 125,849 0.03
125,849 0.03
E&
EUR 4,127,000 BTPS 2.8% 01/03/67 4,857,171 0.96
EUR 2,157,000 BTPS 0.3500% 01/02/25 2,373,293 0.48
7,230,464 1.44
T iEHE (HEEHE)
EUR 162,000 FCA BANK IE 0.5000% 13/09/24 EMTN 181,035 0.04
EUR 130,000 FCABANK IE 1.2500% 21/06/22 EMTN 149,435 0.03
330,470 0.07
AZVT FF 7,686,783 1.54
NIRRT NT
T iEHE (EE&AE)
EUR 2,243,000 EFSF 1.8000% 10/07/48 EMTN 3,232,093 0.64
EUR 2,607,000 EFSF 0.9500% 14/02/28 EMTN 3,151,719 0.63
USD 500,000 INGERSOLL-RAND 3.5000% 21/03/26 524,483 0.11
EUR 378,000 BLACKSTONE PR 2.2000% 24/07/25 EMTN 450,157 0.09
EUR 306,000 BECTON DICKINSON 1.2080% 04/06/26 351,388 0.07
EUR 279,000 DH EUROPE 1.3500% 18/09/39 298,030 0.06
EUR 240,000 BLACKSTONE PR 2.0000% 15/02/24 EMTN 282,265 0.06
EUR 237,000 LOGICOR FIN 1.6250% 15/07/27 269,366 0.05
EUR 228,000 DH EUROPE 0.2000% 18/03/26 252,829 0.05
EUR 211,000 LOGICOR FIN 0.7500% 15/07/24 237,547 0.05
EUR 200,000 ADO PROPERTIES 1.5000% 26/07/24 221,892 0.04
EUR 183,000 BECTON DICKINSON 0.6320% 04/06/23 207,008 0.04
EUR 158,000 MEDTRONIC GLO 0.3750% 07/03/23 0000 179,064 0.04
EUR 141,000 MEDTRONIC GLOBAL 1.5000% 02/07/39 158,945 0.03
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EUR 117,000  LOGICOR FIN 0.5000% 30/04/21 EMTN 131,890 0.03
EUR 111,000 MEDTRONIC GLOBAL 1.1250% 07/03/27 130,772 0.03
EUR 100,000 MEDTRONIC GLOBAL 2.2500% 07/03/39 127,882 0.03
EUR 108,000 MEDTRONIC GLOBAL 1.7500% 02/07/49 119,789 0.02
EUR 100,000 MEDTRONIC GLOBAL 0.2500% 02/07/25 112,503 0.02
10,439,622 2.09
NI TINTE 10,439,622 2.09
<=7
E&
MYR 2,590,000 MALAYSIAN GVT 4.181% 15/07/24 0114 656,104 0.13
656,104 0.13
~L—37E 656,104 0.13
Axa
Ef&
MXN 898,210 MEXICAN BONOS DES 5.75% 05/03/26 M 4,523,200 0.90
4,523,200 0.90
T iEHE (HEEHE)
EUR 200,000 PETROLEOS MEX 2.5% 21/08/21 EMTN 230,024 0.05
230,024 0.05
Ax L agh 4,753,224 0.95
FIE
EEHSFIE
EUR 300,000 ACHMEA BV FRN 29/12/49 EMTN 373,403 0.07
EUR 200,000 TELEFONICA EUROP FRN 14/03/68 249,782 0.05
EUR 200,000 VONOVIA FINANCE BV FRN 29/12/49 239,545 0.05
EUR 200,000 VOLKSWAGEN INTFN FRN 27/06/67 NC6 239,074 0.05
EUR 200,000 TELEFONICA EUROP FRN 07/06/67 230,965 0.05
USD 202,000 AERCAP FRN 10/10/79 216,867 0.04
EUR 100,000 ARGENTUM NETH FRN 16/06/67 129,652 0.03
1,679,288 0.34
E&
EUR 3,418,000 NETHERLANDS GOVT 0.2500% 15/07/29 3,963,114 0.79
3,963,114 0.79
T iEHE (HEEHE)
USD 6,259,000 NEDER WATERSCHAP 1.875% 14/4/22 REG 6,273,408 1.25
USD 650,000  CONSTELLIUM N 5.8750% 15/02/26 144A 683,937 0.13
USD 645,000 MONDELEZ INTL 2.2500% 19/09/24 144A 643,469 0.13
UsSD 359,000  ENEL FIN INTL 4.6250% 14/09/25 144A 391,824 0.08
USD 354,000 NXP BV/NXP FD 3.8750% 18/06/26 144A 374,453 0.08
GBP 224,000 KPNNV 5% 18/11/26 GMTN 341,537 0.07
EUR 253,000 ABN AMRO BANK 0.8750% 15/01/24 EMTN 291,224 0.06
UsSD 285,000 SENSATATECH 4.3750% 15/02/30 144A 290,700 0.06
GBP 200,000 NIBC BANK NV 3.1250% 15/11/23 EMTN 274,043 0.05
EUR 233,000 DAIMLER INTL 0.6250% 06/05/27 EMTN 259,731 0.05
EUR 200,000  WINTERSHALL FIN 1.8230% 25/09/31 235,116 0.05
GBP 142,000  KPN NV 5.75% 17/09/29 GMTN 228,537 0.05
EUR 200,000  WINTERSHALL FIN 0.8400% 25/09/25 227,134 0.05
EUR 201,000 DAIMLER INTL 0.2500% 06/11/23 EMTN 225,163 0.05
EUR 174,000 ' WPC EUROBOND 2.2500% 09/04/26 209,577 0.04
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EUR 176,000  ENEXIS HOLDIN 0.7500% 02/07/31 EMTN 200,881 0.04
EUR 149,000  ENEL FIN INTL 0.0000% 17/06/24 EMTN 165,375 0.03
EUR 137,000  VESTEDA FINAN 1.5000% 24/05/27 EMTN 160,421 0.03
GBP 100,000  ING GROEP NV 3.0000% 18/02/26 EMTN 140,474 0.03
EUR 126,000  SIEMENS FINAN 0.5000% 05/09/34 EMTN 134,852 0.03
GBP 100,000  ABN AMRO BANK 1.0000% 30/06/20 EMTN 131,216 0.03
EUR 114,000  SIEMENS FINAN 0.0000% 05/09/24 127,723 0.03
EUR 113,000  ENEL FIN INTL 0.3750% 17/06/27 EMTN 125,668 0.03
EUR 100,000  SIKA CAPITAL BV 1.5000% 29/04/31 120,993 0.02
EUR 100,000 BAYER CAP CORPNV 1.5000% 26/06/26 118,820 0.02
EUR 100,000 BAYER CAP CORPNV 0.6250% 15/12/22 113,701 0.02
12,489,977 2.51
FILHE 18,132,379 3.64
=a—U—IK
T iEHE (EE4AE)
EUR 104,000  BNZ INTL FUND 0.5000% 13/05/23 GMTN 117,782 0.02
117,782 0.02
—a—U—F5RE 117,782 0.02
IV z—
Ef&
EUR 2,387,000 KOMMUNALBANKEN 0.0500% 24/10/29 2,633,842 0.53
2,633,842 0.53
HiEtE (EESMIK)
USD 1,134,000 KOMMUNALBANKE 2.0000% 19/06/24 REGS 1,141,389 0.23
EUR 200,000 SANTANDER CON 0.1250% 11/09/24 EMTN 222,423 0.04
1,363,812 0.27
SNz —it 3,997,654 0.80
R—=FF
Ef&
EUR 4,100,000  REP OF POLAND 1.375% 22/10/27 EMTN 5,040,356 1.01
PLN 2,642,000 POLAND GVT BOND 5.75% 25/10/21 1021 746,735 0.15
5,787,091 1.16
HiEtE (EESMIK)
EUR 151,000 TAURON POLSKA SA 2.3750% 05/07/27 178,235 0.04
178,235 0.04
Re—F Rt 5,965,326 1.20
RVIHT IV
T iEHE (EE&AE)
EUR 1,503,000 PORTUGUESE OT'S 1.9500% 15/06/29 1,927,699 0.39
1,927,699 0.39
ARG NVE 1,927,699 0.39
HE
E&
KRW 8,191,000,000 KOREA TREAS 1.875% 10/06/26 2606 7,217,673 1.45
7,217,673 1.45
HEEF 7,217,673 1.45
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M7 7H
Ef&
ZAR 55,931,000  REP OF STH AFRICA 10.5% 21/12/26 R1 4,482,507 0.90
4,482,507 0.90
M7 7VIE 4,482,507 0.90
AR
EEHEFIE
EUR 200,000 BANCO SABADELL FRN 07/11/25 222,452 0.05
EUR 100,000 BANKIA FRN 15/02/29 EMTN 121,445 0.02
343,897 0.07
E3iy
EUR 8,875,000  SPANISH GOV'T 1.4500% 31/10/27 10,881,300 2.18
EUR 3,978,000 COMUNIDAD MADRID 1.7730% 30/04/28 4,936,911 0.99
EUR 3,794,000  SPANISH GVT 1.95% 30/7/30 4,894,845 0.98
20,713,056 4.15
T iEHE (HEEHE)
EUR 500,000 SANTAN CONSUMER FIN 0.875% 24/01/22 569,402 0.12
USD 447,000 TELEFONICA EMIS 5.213% 08/03/47 536,886 0.12
USD 455,000 TELEFONICA EMIS 4.6650% 06/03/38 514,965 0.10
USD 400,000 BANCO SANTANDER 3.1250% 23/02/23 407,639 0.08
EUR 300,000  IE2 HOLDCO 2.875% 01/06/26 EMTN 375,783 0.08
EUR 220,000 NORTEGAS ENER 2.0650% 28/09/27 EMTN 262,785 0.05
GBP 200,000 BANCO SANTANDER 1.3750% 31/07/24 260,990 0.05
EUR 200,000 INMOBILIARIA 1.6250% 28/11/25 EMTN 236,520 0.05
EUR 200,000 CEPSA FINANCE 1.0000% 16/02/25 EMTN 227,448 0.05
EUR 200,000 BANCO SABADEL 0.8750% 05/03/23 EMTN 226,888 0.05
EUR 200,000  INTL CONSOLIDAT 1.5000% 04/07/27 224,045 0.04
EUR 200,000  INTL CONSOLIDAT 0.5000% 04/07/23 223,460 0.04
USD 200,000 BANCO SANTANDER 3.3060% 27/06/29 206,339 0.04
USD 200,000 BANCO SANTANDER 2.7060% 27/06/24 202,905 0.04
EUR 100,000 INMOBILIARIA 2.0000% 17/04/26 EMTN 120,123 0.02
EUR 100,000 CANAL ISABEL II 1.68% 26/02/25 EMTN 118,211 0.02
4,714,389 0.95
RARA L E 25,771,342 5.17
[0
HiEtE (B E4MIE)
GBP 2,847,000 EUROPEAN INVT 0.7500% 15/11/24 EMTN 3,696,885 0.74
EUR 2,722,000  AFRICAN DEV BANK 0.5000% 21/03/29 3,166,815 0.64
6,863,700 1.38
[EI A B 6,863,700 1.38
AT z—F
EEHSFIE
EUR 200,000  AKELIUS RESIDENT FRN 05/10/78 237,529 0.05
237,529 0.05
E&
SEK 39,515,000 SWEDISH GVT 3.5% 01/06/22 1054 4,637,398 0.93
4,637,398 0.93
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T iEHE (HEEHE)
USD 3,500,000 STADSHYPOTEK AB 2.5% 05/04/22 144A 3,545,185 0.70
EUR 324,000 HEIMSTADEN BO 2.1250% 05/09/23 EMTN 381,929 0.08
EUR 159,000 CASTELLUM AB 0.7500% 04/09/26 EMTN 176,312 0.04
EUR 112,000 CASTELLUM AB 2.1250% 20/11/23 EMTN 133,568 0.03
4,236,994 0.85
Az —F L EF 9,111,921 1.83
AR
EEHSFIE
USD 1,660,000  CREDIT SUISSE FRN 11/09/25 144A 1,665,057 0.33
USD 1,264,000  UBS GROUP FUNDIN FRN 15/08/23 144A 1,283,051 0.26
EUR 200,000  UBS GROUP FUNDING SWI FRN 20/09/22. 224,737 0.05
3,172,845 0.64
E&
CHF 7,478,000  SWISS GVT 4% 11/02/23 8,834,253 1.77
8,834,253 1.77
AA AE 12,007,098 241
A
E &
THB 45,060,000 THAILAND GVT 3.65% 17/12/21 1,566,406 0.31
1,566,406 0.31
LA 1,566,406 0.31
AFYR
FepR{E# (CMO)
GBP 2,700,000  RMACS 2006-NS4X A3A FRN 12/06/44 1,745,775 0.35
GBP 1,550,000  ALBA2007-1 A3 FRN 17/03/39 1,191,923 0.24
GBP 850,000 PARGN 10X A2A FRN 15/06/41 1,030,127 0.21
GBP 1,550,000  ALBA 2006-2 A3A FRN 15/12/38 720,791 0.14
GBP 1,730,000  EUMF 2008-1X A1A FRN 13/03/46 587,175 0.12
GBP 725,000  MANSD 2006-1X M1 FRN 15/10/48 534,369 0.11
EUR 800,000 NGATE 2007-3X A2B FRN 15/12/50 523,290 0.10
GBP 385,600  ESAIL 2007-PR1X A2 FRN 13/09/45 275,786 0.06
6,609,236 1.33
EEHSHIE
USD 1,499,000 STANDARD CHART FRN 10/09/22 144A 1,507,530 0.30
USD 744,000 HSBC HOLDINGS FRN 11/03/25 781,050 0.16
USD 590,000 SANTANDER UK GRP FRN 15/11/24 637,034 0.13
USD 621,000 HSBC HOLDINGS FRN 07/11/25 622,954 0.12
USD 450,000 HSBC HDGS FRN 13/03/23 460,518 0.09
USD 400,000 ROYAL BK SCOTLND FRN 22/03/25 425,068 0.09
GBP 310,000 CYBG PLC FRN 03/09/27 GMTN 423,811 0.08
GBP 247,000  YORKSHRE BLD SOC 3.0000% 18/04/25 335,007 0.07
GBP 184,000 M&G PLC FRN 20/10/51 277,082 0.06
GBP 200,000  SSE PLC FRN 29/12/49 264,348 0.05
GBP 194,000 BARCLAYS PLC FRN 06/10/23 . 259,228 0.05
EUR 200,000  RBS FRN 08/03/23 EMTN 232,062 0.05
EUR 201,000 NGG FINANCE FRN 05/09/82 228,247 0.05
GBP 145,000  AVIVA PLC FRN 04/06/50 EMTN 221,855 0.04
GBP 158,000  SSE PLC FRN 16/09/77 212,753 0.04
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USD 200,000 BARCLAYS PLC FRN 15/02/23 208,905 0.04
EUR 160,000 BARCLAYS PLC FRN 11/11/25 EMTN 182,448 0.04
EUR 146,000 LLOYDS BK GR PLC FRN 12/11/25 EMTN 163,404 0.03
EUR 131,000 BARCLAYS PLC FRN 09/06/25 EMTN 147,173 0.03
GBP 100,000 M&G PLC FRN 20/07/49 134,479 0.03
EUR 106,000 LLOYDS BK GR PLC FRN 21/06/24 EMTN 119,685 0.02
7,844,641 1.57
E&
GBP 7,442,000 UK TSY GILT 1.7500% 22/01/49 10,922,309 2.19
GBP 370,000 UK TREASURY 2.5% 22/07/65 717,087 0.14
GBP 65,761 UK TSY GILT 4.2500% 07/12/49 150,898 0.03
11,790,294 2.36
FOMAESS
EUR 106,000 CHANNEL LINK FRN 30/06/50 A8 124,041 0.03
EUR 110,000 CHANNEL LINK FRN 30/06/50 A7 123,800 0.02
247,841 0.05
AT LT T IF T AR
GBP 89,000 ANGLIAN WAT FIN 6.6250% 15/01/29 162,607 0.03
162,607 0.03
HiEtE (EESMIK)
EUR 1,842,000 LLOYDS BANK 1.375% 16/04/21 EMTN 2,105,733 0.41
USD 570,000 INTL GAME TEC 6.2500% 15/01/27 144A 639,825 0.13
GBP 429,000 WESTERN POWER DI 3.5000% 16/10/26 601,743 0.12
USD 510,000 BARCLAYS BANK 10.179% 12/06/21 144A 566,677 0.11
USD 540,000 ROYAL BK SCOT 3.875% 12/09/23 565,825 0.11
GBP 300,000 PENSION INS 6.5000% 03/07/24 451,395 0.09
GBP 301,000 INVESTEC PLC 4.5% 05/05/22 EMTN 418,628 0.08
GBP 274,000 GRAINGER PLC 3.3750% 24/04/28 378,602 0.08
EUR 323,000 YORKSHRE BLD 1.2500% 17/03/22 EMTN 370,946 0.07
USD 345,000 LLOYDS BK GR PLC 3.9000% 12/03/24 366,250 0.07
EUR 300,000 1TV PLC 2% 01/12/23 353,332 0.07
EUR 300,000 G4S INTL FIN 1.5% 09/01/23 EMTN 343,147 0.07
EUR 281,000 G4S INTL FIN  1.8750% 24/05/25 EMTN 324,335 0.07
GBP 224,000 LONDON & QUADRAN 2.6250% 28/02/28 308,119 0.06
USD 275,000 VIRGIN MEDIA 5.5000% 15/05/29 144A 291,170 0.06
EUR 254,000 ITV PLC 1.3750% 26/09/26 285,558 0.06
GBP 201,000 NEXT GROUP PLC 3.0000% 26/08/25 275,004 0.06
USD 249,000 EG GLOBAL 8.5000% 30/10/25 144A 265,185 0.05
EUR 202,000 BAT INTL FINA 2.2500% 16/01/30 EMTN 237,091 0.05
EUR 186,000 DS SMITH PLC 1.3750% 26/07/24 EMT7 215,576 0.04
EUR 186,000 G4S INTL FIN 1.5% 02/06/24 EMTN 212,010 0.04
USD 200,000 LLOYDS BK GR PLC 4.0500% 16/08/23 211,502 0.04
GBP 144,000 LIBERTY LIV FIN 3.3750% 28/11/29 202,342 0.04
GBP 146,000 BARCLAYS PLC 3.0000% 08/05/26 EMTN 200,961 0.04
GBP 100,000 HSBC HOLDINGS 7% 07/04/38 EMTN 195,742 0.04
EUR 165,000 INFORMA PLC 1.5000% 05/07/23 EMTN 191,995 0.04
GBP 133,000 SOV HOUSING CAP 2.3750% 04/11/48 177,183 0.04
EUR 146,000 BRITISH TELEC 1.1250% 12/09/29 EMTN 162,831 0.03
GBP 100,000 RL FIN BONDS NO3 6.125% 13/11/28 157,552 0.03
GBP 109,000 NOTTING HILL GEN 2.8750% 31/01/29 151,110 0.03
EUR 129,000 BRITISH TELEC 0.5000% 12/09/25 EMTN 143,720 0.03
GBP 100,000 NORTH HOUSING 3.1250% 27/03/43 141,206 0.03
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EUR 126,000  INFORMA PLC 1.2500% 22/04/28 EMTN 139,467 0.03
GBP 100,000  TESCO PF GROUP 3.5000% 25/07/25 136,495 0.03
GBP 100,000  FCE BANK PLC 2.727% 03/06/22 EMTN 133,184 0.03
EUR 118,000 CARNIVAL PLC 1.0000% 28/10/29 131,326 0.03
EUR 115,000 LLOYDS BANK 0.2500% 04/10/22 EMTN 129,255 0.03
EUR 110,000 ITV PLC 2.125% 21/09/22 129,002 0.03
GBP 100,000 NMG FINCO PLC 5.0000% 01/08/22 REGS 127,555 0.03
EUR 103,000  BRITISH TELEC 2.1250% 26/09/28 EMTN 125,950 0.03
EUR 100,000  BP CAPITAL PLC 1.117% 25/01/24 EMTN 116,535 0.02
EUR 100,000 ANNINGTON FND 1.6500% 12/07/24 EMTN 116,244 0.02
12,797,308 2.57

AXY ARG 39,451,927 7.91

T AU
ReBR{EH (ABS)
USD 2,330,000  A102019-B AS 3.2220% 15/08/40 2,289,052 0.47
USD 1,402,000  OMFIT 2016-3A A 3.83% 18/06/31 1,437,913 0.29
USD 2,205,000 CWL2006-13 1AF4 FRN 25/01/37 1,258,664 0.25
USD 2,628,000 VZOT 2017-2A A 1.9200% 20/12/21 1,135,316 0.23
USD 1,330,000  CWL 2007-4 A4W 4.7005% 25/04/47 1,017,594 0.20
USD 917,000  SAIL 2005-HEI M2 FRN 25/07/35 900,961 0.18
USD 2,273,000  OOMLT 2007-FXD2 1A 5.8200% 25/03/37 773,892 0.16
USD 792,000  TPMT 2019-1 A1 FRN 25/03/58 717,755 0.14
USD 1,256,000  CWL 2006-13 1AF5 FRN 25/01/37 712,598 0.14
USD 1,125,000  SASC 2005-WF2 M1 FRN 25/05/35 659,080 0.13
USD 516,000  AMSI2005-R5 M4 FRN 25/07/35 508,701 0.10
USD 625,000  TCF 2017-2A A 3.6200% 20/08/42 490,129 0.10
USD 660,000  AMCAR 2019-1 A2A 2.9300% 20/06/22 443,563 0.09
USD 500,000 AMCAR 2016-2 C 2.8700% 08/11/21 347,399 0.07
USD 434000 TPMT 2017-6 Al FRN 25/10/57 306,368 0.06
USD 421,000  TPMT 2017-4 A1 FRN 25/06/57 270,668 0.05
USD 309,200 MABS 2005-WMC1 M4 FRN 25/03/35 241,608 0.05
USD 454000  OOMLT 2007-FXD2 2A 5.9470% 25/03/37 240,897 0.05
USD 1,018,000  SAIL 2003-BC4 M1 FRN 25/06/33 175,980 0.04
USD 325,000 AMCAR 2016-1 C 2.8900% 10/01/22 174,112 0.03
USD 255,000  AMCAR 2017-4 A3 2.0400% 18/07/22 153,505 0.03
14,255,755 2.86
K5ES (CMO)

USD 1,220,000 JPMMT 2018-4 A15 FRN 25/10/48 792,440 0.15
USD 871,000  CAS 2014-C03 1M2 FRN 25/07/24 693,904 0.13
USD 923,000  CAS 2014-C04 1M2 FRN 25/11/24 678,570 0.13
USD 561,000  STACR 2015-DNA1 M3 FRN 25/10/27 598,162 0.12
USD 500,000  STACR 2015-DNA3 M3 FRN 25/04/28 553,986 0.11
USD 564,000  JPMMT 2019-INV2 A3 FRN 25/02/50 539,420 0.11
USD 982,000  JPMMT 2018-8 A5 FRN 25/01/49 538,870 0.11
USD 502,000  STACR 2015-DNA3 M3F FRN 25/04/28 533,654 0.11
USD 865,000  TPMT 2017-3 Al FRN 25/07/57 509,059 0.10
USD 728,000  JPMMT 2016-4 A5 FRN 25/10/46 393,490 0.08
USD 617,000  JPMMT 2017-1 A4 FRN 25/01/47 374,230 0.08
USD 348,000  STACR 2014-DN2 M3 FRN 25/04/24 369,724 0.07
USD 681,000  JPMMT 2017-3 1AS FRN 25/08/47 351,114 0.07
USD 272,000  WPT 2017-WWP A 3.5263% 10/11/36 287,189 0.06
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USD 2,078,000  WAMU 2004-AR4 A6 FRN 25/06/34 274,371 0.06
USD 345000  JPMMT 2016-3 1A3 FRN 25/10/46 193,799 0.04
USD 595,000 JPMMT 2015-3 A5 FRN 25/05/45 158,772 0.03
USD 814,000  CAS 2016-C06 IM1 FRN 25/04/29 143,004 0.03
USD 798,000  STACR 2015-HQA2 M2 FRN 25/05/28 126,375 0.03
USD 526,000 INDX 2007-FLX3 Al FRN 25/06/37 113,435 0.02
USD 250,000  JPMMT 2018-9 A15 FRN 25/09/48 93,950 0.02
USD 1,656,000  BSARM 2004-3 2A FRN 25/07/34 75,210 0.02
USD 569,000  STACR 2015-DNA2 M2 FRN 25/12/27 41,237 0.01
8,433,965 1.69
RBR{EH (CMBS)
USD 2,205,000 COMM 2018-COR3 A3 4.2280% 10/05/51 2,465,663 0.49
USD 2,187,000  FHMS K086 A2 FRN 25/11/28 2,425,685 0.48
USD 1,645,000 BMARK 2018-B8 A5 4.2317% 15/01/52 1,855,285 0.37
USD 1,264,000 BANK 2018-BN12 A4 FRN 15/05/61 1,419,394 0.28
USD 1,380,000 NYT2019-NYT D FRN 15/11/35 1,384,688 0.28
USD 1,102,000 FHMS K085 A2 FRN 25/10/28 1,237,245 0.25
USD 1,000,000  HILT 2016-HHV C FRN 05/11/38 1,068,199 0.21
USD 1,032,000  MSSG 2017-237P D 3.8648% 13/09/39 1,049,064 0.21
USD 1,000,000  HILT 2016-HHV D FRN  05/11/38 1,043,316 0.21
USD 912,000 OMPT 2017 - IMKT C 4.0163% 10/02/24 931,817 0.19
USD 838,000  FHMS K074 A2 3.6000% 25/01/28 911,874 0.18
USD 873,000 BX2019-XL D FRN 15/10/36 875,758 0.18
USD 808,000  GSMS 2016-GS2 A4 3.0500% 10/05/49 836,463 0.17
USD 791,000 BCORE 2019-CORE D FRN 15/12/31 790,526 0.16
USD 776,000  BX 2018-BIOA C FRN 15/03/37 776,092 0.16
USD 702,000  GSMS 2017-GS5 A4 3.6740% 10/03/50 753,921 0.15
USD 727,000  CSMC 2019-ICE4 E FRN 15/05/36 728,167 0.15
USD 715,000  BX 2018-MCSF FRN 15/04/35 713,912 0.14
USD 682,000 COMM 2019-521F A FRN 15/06/34 681,362 0.14
USD 727,000  HPLY 2019-HIT D FRN 15/11/36 677,381 0.14
USD 600,000  OMPT 2017 FRN 10/02/32 612,321 0.12
USD 485,000 DBGS 2018-C1 A4 4.4660% 15/10/51 553,497 0.11
USD 486,000 FHMS K077 A2 FRN 25/05/28 537,064 0.11
USD 459,000  FHMS K080 A2 FRN 25/07/28 510,544 0.10
USD 509,000 COMM 2019-521F D FRN 15/06/34 508,852 0.10
USD 456,000  FHMS K065 A2 3.2430% 25/04/27 484,572 0.10
USD 421,000  JPMCC 2016-NINE A FRN 06/10/38 428,166 0.09
USD 338,000 MSC 2019-NUGS D FRN 15/12/36 338,644 0.07
USD 250,000  FHMS K070 A2 FRN 25/11/27 267,011 0.05
USD 250,000  BXP 2017-GM A 3.3790% 13/06/39 262,841 0.05
27,129,324 5.44
EENEFIE

USD 3,205,000  CITIGROUP INC FRN 01/06/24 3,391,351 0.68
USD 2,197,000 JPMORGAN CHASE FRN 05/12/24 2,343,691 0.47
USD 2,065,000 JPMORGAN CHASE FRN 23/04/24 2,070,567 0.42
USD 1,946,000 BANK OF AMER CRP FRN 23/04/27 MTN 2,061,609 0.41
USD 1,607,000 MORGAN STANLEY FRN 23/01/30 GMTN 1,824,349 0.37
USD 1,625,000  TRUIST FIN CORP FRN 01/03/68 1,665,625 0.33
USD 1,418,000 WELLS FARGO CO FRN 30/10/25 MTN 1,420,412 0.28
USD 1,186,000 BANK OF AMER CRP FRN 20/12/23 1,213,567 0.24
USD 1,091,000 ENERGY TRANSFER FRN 15/02/67 B 1,030,995 0.21
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USD 955,000 CITIGROUP INC FRN 10/01/28 1,030,414 0.21
USD 1,000,000 TRUIST FIN CORP FRN 15/12/68 M 1,028,000 0.21
USD 736,000 PROGRESSIVE CORP FRN 15/09/66 B 771,483 0.15
USD 710,000 PRUDENTIAL FIN FRN 15/09/47 732,940 0.15
USD 640,000 BANK OF AMER CRP FRN 23/01/26 669,684 0.13
USD 516,000 ENTERPRISE PRODU FRN 15/02/78 508,905 0.10
USD 439,000 OCCIDENTAL PETE FRN 15/08/22 441,377 0.09
USD 423,000 OCCIDENTAL PETE FRN 13/08/21 425276 0.09
USD 390,000 STATE STREET CRP FRN 15/12/66 H 412,035 0.08
EUR 329,000 JPMORGAN CHASE FRN 04/11/32 EMTN 372,751 0.07
USD 329,000 CONSTELLATION BR FRN 15/11/21 329,049 0.07
EUR 239,000 MORGAN STANLEY FRN 26/07/24 EMTN 271,853 0.05
EUR 167,000  LIBERTY MUTUAL FRN 23/05/59 REGS 194,427 0.04

24,210,360 4.85

=)

USD 3,500,000 FN MA3803 3.5000% 01/10/49 3,541,922 0.72
USD 3,000,000 FN BM6014 3.5000% 01/02/47 2,805,122 0.56
USD 2,000,000 FG Q50135 3.5000% 01/08/47 1,649,995 0.33
USD 1,910,000 FG Q51373 3.5000% 01/10/47 1,625,633 0.33
USD 1,900,000 FG Q51390 3.5000% 01/10/47 1,591,906 0.32
USD 1,500,000 FN BK0494 2.5000% 01/12/34 1,513,475 0.30
USD 1,755,000 FN BH2623 4.0000% 01/08/47 1,343,672 0.27
USD 1,250,000 FN FM1790 3.0000% 01/11/49 1,273,258 0.26
USD 1,755,000 FG Q49432 4.0000% 01/07/47 1,266,499 0.25
USD 1,755,000 FG G08775 4.0000% 01/08/47 1,261,803 0.25
USD 1,190,000 G2 MAS5932 4.5000% 20/05/49 1,157,153 0.23
USD 1,300,000 FN MA3305 3.5000% 01/03/48 1,120,180 0.22
USD 1,100,000 FN MA3905 3.0000% 01/01/50 1,116,078 0.22
USD 1,260,000 FN CA1056 4.0000% 01/01/48 1,050,252 0.21
USD 1,216,000 FN BJ6133 4.0000% 01/01/48 1,045,035 0.21
USD 1,200,000 FN MA3664 4.0000% 01/05/49 1,029,252 0.21
USD 1,200,000 FG G08789 4.0000% 01/11/47 924,626 0.19
USD 1,265,855 FN BH0784 4.0000% 01/04/47 842,962 0.17
USD 1,000,000 FNCL POOL MA3027 4% 01/05/47 682,896 0.14
USD 845,000 FN BJ9252 4.0000% 01/06/48 652,837 0.13
USD 550,000 FG G08797 4.0000% 01/01/48 431,477 0.09
USD 437,000 FN BN6751 2.5000% 01/06/34 409,983 0.08
USD 530,000 FR ZT0529 3.0000% 01/10/46 394,160 0.08
USD 360,000 FN CA4149 3.0000% 01/09/49 365,370 0.07
USD 145,000 FG G08766 3.5000% 01/06/47 110,041 0.02

29,205,587 5.86

T iEHE (HEEHE)

USD 1,630,000 MANUF & TRADE 3.4000% 17/08/27 BKNT 1,727,560 0.36
USD 1,653,000 MORGAN STANLEY 2.625% 17/11/21 MTN 1,671,269 0.35
USD 1,580,000 BAT CAPITAL CORP 3.2220% 15/08/24 1,611,340 0.32
USD 1,470,000 DIGITAL REALTY 3.7000% 15/08/27 1,561,704 0.31
USD 1,451,000 MORGAN STANLEY 3.125% 27/07/26 MTN 1,501,885 0.30
USD 1,402,000  ABBVIE INC 2.6000% 21/11/24 144A 1,413,125 0.28
USD 1,385,000 ABBVIE INC 2.9500% 21/11/26 144A 1,407,913 0.28
USD 1,217,000 COMCAST CORP 4.1500% 15/10/28 1,371,572 0.28
USD 1,350,000 COMMONSPIRIT 2.7600% 01/10/24 1,362,876 0.27
USD 1,365,000 BBVA USA 2.5000% 27/08/24 1,354,372 0.27
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USD 1,336,000  CAPITAL ONE NA 2.1500% 06/09/22 1,337,024 0.27
USD 1,248,000 BANK OF AMER 3.5000% 19/04/26 GMTN 1,327,324 0.27
USD 1,200,000  BRISTOL-MYERS 3.4000% 26/07/29 144A 1,287,260 0.26
USD 985,000 BARRICK NA FIN LLC 5.75% 01/05/43 1,271,737 0.26
USD 1,236,000  EQUINIX INC 2.6250% 18/11/24 1,238,299 0.25
USD 1,108,000  WELLS FARGO CO 3.7500% 24/01/24 MTN 1,172,546 0.24
USD 1,066,000  DISCOVER FIN SVS 4.5000% 30/01/26 1,167,221 0.23
USD 1,353,000  JCPENNEY CORP 5.875% 1/07/23 144A 1,160,198 0.23
USD 1,048,000 BAYER US FIN 4.2500% 15/12/25 144A 1,131,468 0.23
USD 1,007,000 ~ SOUTHERN CAL ED 4.2000% 01/03/29 A 1,119,055 0.22
USD 1,057,000  AMERICAN EXPRESS 3.1250% 20/05/26 1,101,318 0.22
USD 1,026,000  WELLTOWER INC 3.6250% 15/03/24 1,077,781 0.22
USD 1,000,000 CROWN CASTLE INTL 3.7% 15/06/26 1,060,166 0.21
USD 1,045,000  DISCOVER BANK 2.4500% 12/09/24 1,043,428 0.21
USD 1,094,000  EQT CORP 3.9000% 01/10/27 1,019,300 0.20
USD 1,000,000  PNC FINANCIAL 2.6000% 23/07/26 1,014,546 0.20
USD 985,000 CROWNROCK LP/ 5.6250% 15/10/25 144A 1,007,182 0.20
USD 945,000  VOC ESCROW LT 5.0000% 15/02/28 144A 991,069 0.20
USD 940,000 MGM GROWTH/MGM F 4.5000% 15/01/28 979,950 0.20
USD 921,000  FIFTH THIRD BANK 3.6500% 25/01/24 970,108 0.19
USD 920,000  COMERICA INC 3.7000% 31/07/23 967,401 0.19
USD 945,000 REGIONS BK ALAB 2.7500% 01/04/21 952,639 0.19
USD 900,000  FISERV INC 3.2000% 01/07/26 933,713 0.19
USD 800,000  AT&T INC 4.8500% 01/03/39 929,833 0.19
USD 883,000 AMERICAN TOWER 3.375% 15/10/26 920,125 0.18
USD 850,000  CSC HOLDINGS 5.5% 15/04/27 144A 910,563 0.18
USD 860,000 CAESARS RESOR 5.2500% 15/10/25 144A 892,422 0.18
USD 865,000  CVS HEALTH CORP 3.0000% 15/08/26 883,521 0.18
USD 855,000  BB&T CORPORATI 2.8500% 26/10/24 MTN 883,203 0.18
USD 829,000  CAPITAL ONE FINL 3.9000% 29/01/24 879,208 0.18
USD 844,000  MPLX LP 4.5000% 15/04/38 865,919 0.17
USD 815,000  NETFLIX INC 4.8750% 15/04/28 144A 848,619 0.17
USD 758,000  TYSON FOODS INC 3.95% 15/08/24 813,081 0.16
uUsD 777,000  HEXCEL CORP 3.9500% 15/02/27 809,646 0.16
USD 772,000  ESSEX PORTFOLIO 3.0000% 15/01/30 783,783 0.16
USD 750,000  BECTON DICKINSON 3.363% 06/06/24 781,078 0.16
UsD 750,000  ALBERTSONS COS 5.7500% 15/03/25 W1 779,063 0.16
USD 738,000  LAS VEGAS SANDS 3.2000% 08/08/24 759,125 0.15
UsD 734,000  REGIONS FINL 2.7500% 14/08/22 746,269 0.15
USD 733,000  FIFTH THIRD BANK 2.3750% 28/01/25 734,229 0.15
UsSD 770,000  SOUTHWESTERN ENE 7.7500% 01/10/27 708,400 0.14
USD 692,000  PHILLIPS 66 PTNR 2.4500% 15/12/24 692,045 0.14
USD 635,000  UNION ELECTRIC 3.5000% 15/03/29 685,521 0.14
USD 624,000  TYSON FOODS INC 4.0000% 01/03/26 674,441 0.14
USD 640,000  PNC BANK NA 2.95% 23/02/25 661,786 0.13
USD 595,000  KRAFT FOODS 5% 04/06/42 642,689 0.13
USD 675,000  ENLINK MIDSTREAM PRT 4.85% 15/07/26 638,958 0.13
USD 600,000 ENERGY TRANSF PARTN 5.2% 01/02/22 629,406 0.13
USD 591,000 CAMPBELL SOUP CO 3.9500% 15/03/25 627,428 0.13
USD 600,000 CONAGRA BRANDS 3.8000% 22/10/21 618,987 0.12
USD 623,000  KIMCO REALTY 3.7000% 01/10/49 613,857 0.12
USD 575,000  FIDELITY & GU 5.5000% 01/05/25 144A 613,813 0.12
USD 572,000  SYNCHRONY FINANC 4.3750% 19/03/24 611,044 0.12
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USD 595,000  TENET HEALTHC 4.6250% 15/07/24 144A 609,131 0.12
USD 576,000  CAPITAL ONE FIN 3.05% 09/03/22 587,538 0.12
USD 555,000 SEMPRA ENERGY 3.8000% 01/02/38 584,711 0.12
USD 530,000  BRISTOL-MYERS 3.2000% 15/06/26 144A 557,891 0.11
USD 449,000  METLIFE INC 6.4% 15/12/36 549,890 0.11
USD 531,000  CONSTELLATION BR 3.2000% 15/02/23 545,202 0.11
USD 528,000 COX COMMUN IN 3.1500% 15/08/24 144A 543,117 0.11
USD 525,000  FORTIVE CORP 2.3500% 15/06/21 W1 527,084 0.11
USD 500,000  SCIENTIFIC GA 5.0000% 15/10/25 144A 522,500 0.10
USD 495,000  WOLVERINE ESC 9.0000% 15/11/26 144A 519,181 0.10
USD 466,000  DELL INT/EM 4.9000% 01/10/26 144A 512,707 0.10
USD 461,000  AT&T INC 4.1000% 15/02/28 * 502,123 0.10
USD 471,000  BOSTON SCIENTIFC 3.4500% 01/03/24 492,487 0.10
USD 420,000 DEVON ENERGY CORP 5% 15/06/45 490,384 0.10
USD 474,000  OCCIDENTAL PETE 2.7000% 15/08/22 479,608 0.10
USD 451,000  L3HARRIS TECH 3.8500% 15/06/23 144A 475,996 0.10
USD 426,000  AT&T INC 4.3000% 15/02/30 474,458 0.10
USD 430,000  ONEOK INC 4.3500% 15/03/29 467,075 0.09
USD 429,000 AT & T INC 4.125% 17/02/26 466,006 0.09
USD 439,000  ROPER TECHNOLOGI 3.6500% 15/09/23 461,122 0.09
USD 441,000  BOSTON PROP LP 3.2000% 15/01/25 457,265 0.09
USD 435,000 BOSTON PROP LP 3.4000% 21/06/29 455,890 0.09
USD 413,000 ANHEUSER-BUSCH 4.1500% 23/01/25 449,320 0.09
USD 415,000  MORGAN STANLEY 3.875% 29/04/24 F 441,317 0.09
USD 420,000  UNITED RENTAL NA 4.8750% 15/01/28 439,950 0.09
USD 420,000  VENTAS REALTY LP 3.5% 01/02/25 438,848 0.09
USD 434,000  S&P GLOBAL INC 2.5000% 01/12/29 436,869 0.09
USD 404,000  AT&T INC 4.3000% 15/12/42 435,978 0.09
USD 394,000  FIDELITY NATL IN 3.7500% 21/05/29 432,395 0.09
USD 385,000 ANHEUSER-BUSCH 4.0000% 13/04/28 424,823 0.09
USD 389,000  UNITED TECH CORP 3.9500% 16/08/25 423,581 0.08
GBP 312,000  CITIGROUP INC 1.7500% 23/10/26 408,965 0.08
USD 390,000  ZB NA 3.5000% 27/08/21 399,010 0.08
uUsD 378,000  ALTRIA GROUP INC 3.8000% 14/02/24 398,168 0.08
USD 375,000  CHENIERE ENERGY 5.6250% 01/10/26 W1 396,563 0.08
USD 371,000  MOSAIC CO 4.25% 15/11/23 395,574 0.08
uUsD 378,000 NEWELL RUBBERMAID INC 4.2% 01/04/26 394,846 0.08
USD 361,000 DISCOVERY COMMUN 4.1250% 15/05/29 390,277 0.08
UsSD 237,000 DOW CHEMICAL CO 9.4000% 15/05/39 390,054 0.08
USD 376,000  SANTANDER HOLD 3.5000% 07/06/24 FXD 386,966 0.08
UsD 377,000  MOSAIC CO 3.2500% 15/11/22 386,420 0.08
USD 349,000 CHARTER COMM 4.908% 23/07/25 384,423 0.08
USD 354,000 BOSTON PROP LP 3.8000% 01/02/24 374,581 0.08
USD 360,000 GOLDEN NUGGET 6.7500% 15/10/24 144A 372,600 0.07
USD 351,000  ABBVIE INC 3.6% 14/05/25 370,557 0.07
EUR 300,000  ZIMMER BIOMET 2.425% 13/12/26 369,835 0.07
USD 329,000 AXA EQUITABLE HO 4.3500% 20/04/28 358,447 0.07
USD 300,000 DEVON ENERGY CORP 5.85% 15/12/25 355,379 0.07
USD 354,000 THERMO FISHER 2.6000% 01/10/29 350,619 0.07
USD 332,000 SYNCHRONY FINANC 3.9500% 01/12/27 349,821 0.07
USD 325,000  DISCOVER FIN SVS 3.9500% 06/11/24 345,418 0.07
EUR 305,000 BLACKSTONE PP 1.7500% 12/03/29 EMTN 342,143 0.07
USD 318,000 MORGAN STANLEY 3.875% 27/01/26 341,940 0.07
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USD 316,000  VIACOM INC 4.2500% 01/09/23 337,631 0.07
USD 346,000 FEDEX CORP 4.1% 01/02/45 335,910 0.07
USD 328,000 COMMSCOPE TECH FIN 6% 15/06/25 144A 328,000 0.07
USD 318,000  TARGA RES PRT 5.5000% 01/03/30 144A 327,143 0.07
USD 313,000  ALCON FINANCE 2.7500% 23/09/26 144A 319,350 0.06
USD 325,000  TUTOR PERINI 6.875% 01/05/25  144A 315,656 0.06
USD 287,000  VALERO ENERGY 4.0000% 01/04/29 310,004 0.06
USD 289,000  ESSEX PORTFOLIO 3.8750% 01/05/24 305,915 0.06
USD 300,000  RADIATE HOLDCO/FIN 6.625% 15/02/25 303,000 0.06
USD 297,000  SHERWIN WILLIAMS 2.75% 01/06/22 302,160 0.06
USD 285,000  WILLIAMS SCOT 6.8750% 15/08/23 144A 300,168 0.06
USD 275,000 MARATHON PETRO 4.7500% 15/12/23 W1 298,953 0.06
USD 278,000  WYNN LAS VEGAS 5.5% 01/03/25  144A 296,765 0.06
USD 290,000  SUNTRUST BANKS 2.7% 27/01/22 293,870 0.06
USD 280,000  DUKE REALTY 3.3750% 15/12/27 293,729 0.06
USD 278,000 NOBLE ENERGY INC 3.9% 15/11/24 293,329 0.06
USD 335,000 L BRANDS 6.75% 01/07/36 292,288 0.06
USD 274,000  WABTEC 4.1500% 15/03/24 290,901 0.06
USD 272,000  WYNN LAS VEGAS 5.25% 15/05/27 144A 289,000 0.06
USD 285,000  BIDFAIR MERGE 7.3750% 15/10/27 144A 287,850 0.06
USD 265,000  SPRINT CAP CORP 6.875% 15/11/28 286,545 0.06
USD 271,000 CAMDEN PROP TRST 3.1500% 01/07/29 282,745 0.06
GBP 180,000 AT & T INC 4.375% 14/09/29 277,396 0.06
USD 254,000  HESS CORP 4.3000% 01/04/27 271,239 0.05
USD 285,000 MICHAELS STOR 8.0000% 15/07/27 144A 270,750 0.05
USD 250,000 COMERICA BANK 2.5000% 23/07/24 BKNT 253,105 0.05
USD 236,000 CONSTELLATION BR 4.2500% 01/05/23 250,729 0.05
USD 215,000  SABINE PASS LIQ 5.625% 1/03/25 241,882 0.05
USD 223,000  APPLE INC 3.45% 09/02/45 237,767 0.05
USD 232,000  HESS CORP 3.5000% 15/07/24 237,265 0.05
EUR 173,000  AT&T INC 3.1500% 04/09/36 227,282 0.05
USD 223,000  WELLTOWER INC 2.7000% 15/02/27 224,086 0.04
USD 198,000  DELL INT/EM 5.3000% 01/10/29 144A 223,440 0.04
uUsD 217,000  UDR INC 3.2000% 15/01/30 MTN 222,281 0.04
USD 200,000 ENERGY TRANSFER PART 4.05% 15/03/25 210,279 0.04
EUR 182,000  VERIZON COMM INC 0.8750% 08/04/27 209,709 0.04
EUR 170,000  WELLS FARGO CO 2% 27/04/26 EMTN 208,886 0.04
USD 290,000  PARTY CITY HL 6.6250% 01/08/26 144A 207,350 0.04
UsD 192,000  VICI PROPERTI 4.6250% 01/12/29 144A 200,940 0.04
USD 191,000  CENTENE CORP 4.6250% 15/12/29 144A 200,073 0.04
UsSD 185,000  CORTES NP ACQ 9.25% 15/10/24  144A 198,875 0.04
USD 181,000 QORVO INC 4.3750% 15/10/29 144A 188,973 0.04
USD 175,000  MGM RESORTS INTL 4.625% 01/09/26 185,791 0.04
USD 150,000  BARRICK NA FIN LLC 5.7% 30/05/41 183,738 0.04
GBP 100,000 AT & T INC 5.5% 15/03/27 161,868 0.03
USD 153,000  CIGNA CORP 3.4000% 01/03/27 144A 158,873 0.03
USD 156,000  AMERICAN EXPRESS 2.5000% 30/07/24 157,829 0.03
EUR 134,000  STRYKER CORP 0.2500% 03/12/24 150,184 0.03
EUR 121,000  AT&T INC 2.45% 15/03/35 148,171 0.03
EUR 118,000  FIDELITY NATL IN 0.7500% 21/05/23 135,080 0.03
EUR 114,000  THERMO FISHER 0.1250% 01/03/25 126,632 0.03
EUR 102,000  DIGITAL EURO FIN 2.5000% 16/01/26 124,310 0.02
EUR 108,000  BOSTON SCIENTIFC 0.6250% 01/12/27 120,693 0.02
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EUR 103,000  STRYKER CORP 0.7500% 01/03/29 115,993 0.02
EUR 100,000  FISERV INC 1.1250% 01/07/27 115,594 0.02
EUR 101,000  FISERV INC 0.3750% 01/07/23 113,922 0.02
UsSD 101,000 CAMDEN PROP TRST 4.1000% 15/10/28 113,268 0.02
EUR 102,000  DIGITAL EURO FIN 1.1250% 09/04/28 112,580 0.02
USD 108,000 AMER AXLE & MFG 6.5000% 01/04/27 112,154 0.02
EUR 100,000  THERMO FISHER 0.5000% 01/03/28 111,080 0.02
UsD 90,000 ALEXANDRIA REAL 4.0000% 15/01/24 95,923 0.02
UsD 86,000  UNITED TECHNO CORP 2.8% 04/05/24 88,421 0.02
USD 65,000  SELECT MEDICA 6.2500% 15/08/26 144A 70,368 0.01
UsD 67,000 GENERAL ELECTRIC CO 4.125% 9/10/42 69,750 0.01
UsD 20,000 CROWN CASTLE INT 3.2000% 01/09/24 20,705 0.00
USD 802,000  T-MOBILE USA ESC 0.0000% 01/02/28 0 0.00
100,465,610 20.16
KEE

USD 8,961,000  US TREASURY N/B 2.0000% 31/05/24 9,087,014 1.82
USD 2,356,000  US TREASURY N/B 1.1250% 30/09/21 * 2,335,385 0.47
11,422,399 2.29
T AYIIEE 215,123,000 43.15
BE RS 491,109,833 98.48

(1) LR TR R CRR
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uUSD 11,869,282 GBP 9,024,600 January 15,2020 24,138
EUR 294,598 USD 327,428 January 15,2020 2,904
EUR 343,481 USD 383,083 January 15,2020 2,062
CAD 48,093 USD 36,354 January 15,2020 465
AUD 28,599 USD 19,617 January 15,2020 384
AUD 24,516 USD 16,767 January 15,2020 379
CAD 55,892 USD 42,533 January 15,2020 257
EUR 23,262 USD 25,835 January 15,2020 249
CAD 3,801 USD 2,868 January 15,2020 42
JPY 1,506,456 USD 13,784 January 15,2020 32
AUD 1,937 USD 1,323 January 15,2020 32
IPY 2,244,497 USD 20,557 January 15,2020 28
GBP 58,654 USD 76,967 January 15,2020 18
EUR 1,132 USD 1,257 January 15,2020 12
EUR 838 USD 931 January 15,2020 9
EUR 601 USD 668 January 15,2020 6
CAD 185 uUsD 139 January 15,2020 2
AUD 94 USD 64 January 15,2020 2
CAD 137 uUsD 103 January 15,2020 2
EUR 127 USD 141 January 15,2020 1
EUR 122 uUsD 136 January 15,2020 1
AUD 69 USD 47 January 15,2020 1
CAD 98 UsD 74 January 15,2020 1
EUR 82 USD 91 January 15,2020 1
AUD 50 USD 34 January 15,2020 1
EUR 67 uUSD 75 January 15,2020 1
EUR 49 USD 54 January 15,2020 1
CAD 20 uUSD 15 January 15,2020 0
CAD 20 USD 15 January 15,2020 0
AUD 10 USD 7 January 15,2020 0
AUD 10 USD 6 January 15,2020 0
CAD 13 USD 10 January 15,2020 0
CAD 11 USD 8 January 15,2020 0
AUD 6 USD 4 January 15,2020 0
AUD 5 USD 3 January 15,2020 0
CAD 8 USD 6 January 15,2020 0
AUD 4 uUSD 2 January 15,2020 0
EUR 0 USD 0 January 15,2020 0
GBP 0 USD 0 January 15,2020 0
CAD 0 USD 0 January 15,2020 0
AUD 0 USD 0 January 15,2020 0
GBP 8 USD 11 January 15,2020 0
GBP 11 USD 15 January 15,2020 0
GBP 13 USD 18 January 15,2020 0
GBP 20 USD 27 January 15,2020 0
GBP 21 USD 28 January 15,2020 0
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GBP 101 USD 134 January 15,2020 @))]
GBP 141 USD 187 January 15,2020 (1)
GBP 191 USD 252 January 15,2020 n
GBP 3,933 USD 5,190 January 15,2020 (28)
GBP 49,975 USD 65,785 January 15,2020 (191)
USD 6,541,951 CAD 8,619,000 January 15,2020 (56,564)
USD 3,019,943 AUD 4,407,000 January 15,2020 (62,209)
uUSD 59,027,383 EUR 53,033,500 January 15,2020 (439,013)
usD 1,186,876 JPY 128,641,992 January 15,2020 7,038
USD 93,648 JPY 10,129,400 January 15,2020 747
uUsSD 4,559 JPY 493,221 January 15,2020 36
USD 3,376 JPY 365,211 January 15,2020 27
USD 1,139 GBP 851 January 15,2020 22
USD 2,421 JPY 261,910 January 15,2020 19
USD 764 GBP 577 January 15,2020 6
USD 514 JPY 55,612 January 15,2020 4
USD 494 JPY 53,463 January 15,2020 4
USD 332 JPY 35,970 January 15,2020 3
USD 272 JPY 29,507 January 15,2020 2
USD 198 JPY 21,483 January 15,2020 2
USD 2 JPY 250 January 15,2020 0
USD 629 CAD 826 January 15,2020 3)
USD 422 CAD 555 January 15,2020 3)
USD 194 AUD 284 January 15,2020 “4)
USD 290 AUD 421 January 15,2020 “)
USD 3,802 EUR 3,398 January 15,2020 8)
USD 5,671 EUR 5,078 January 15,2020 (23)
USD 1,388,617 JPY 151,652,735 January 15,2020 (2,263)
IPY 23,362,436,316 usD 215,748,377 January 15,2020 (1,480,177)
NOK 271,616,795 USD 29,746,762 January 16,2020 1,129,533
GBP 15,970,060 uUsD 20,634,204 January 16,2020 327,773
EUR 36,961,268 USD 41,193,037 January 16,2020 254,374
EUR 10,792,503 USD 11,948,851 January 16,2020 153,584
GBP 7,082,000 UsD 9,150,337 January 16,2020 145,352
BRL 12,142,750 USD 2,882,894 February 04,2020 115,455
CNY 102,383,000 uUsD 14,539,941 January 16,2020 110,918
usD 6,750,615 GBP 5,058,258 January 22,2020 110,034
EUR 7,176,906 usD 7,952,364 January 16,2020 95,634
AUD 8,867,975 IPY 666,400,000 January 16,2020 89,967
AUD 10,610,624 USD 7,336,153 January 16,2020 84,845
CAD 11,914,070 USD 9,040,702 January 16,2020 80,593
NOK 17,553,581 uUSD 1,919,502 January 16,2020 75,917
IDR 151,719,850,852 USD 10,813,419 January 16,2020 71,800
SEK 23,588,785 USD 2,463,869 January 16,2020 70,853
PLN 11,209,400 USD 2,876,786 January 16,2020 68,650
CAD 5,116,000 USD 3,849,510 January 16,2020 67,248
CAD 5,115,800 USD 3,849,476 January 16,2020 67,130
BRL 6,074,410 USD 1,441,312 February 04,2020 58,612
EUR 8,053,676 USD 8,975,758 January 16,2020 55,427
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RUB 275,444,875 USD 4,374,050 January 16,2020 49,772
INR 236,379,140 USD 3,257,975 January 16,2020 49,031
EUR 5,600,000 USD 6,232,315 January 16,2020 47,380
PLN 14,983,781 EUR 3,469,375 January 16,2020 46,744
RUB 272,690,426 USD 4,334,095 January 16,2020 45,489
MXN 81,047,262 USD 4,251,931 January 16,2020 44,806
AUD 3,802,841 JPY 285,600,000 January 16,2020 40,152
PLN 14,998,780 EUR 3,483,066 January 16,2020 35,332
NZD 1,030,000 USD 657,807 January 16,2020 33,995
PLN 11,988,020 EUR 2,779,089 January 16,2020 33,631
MXN 72,417,182 USD 3,806,610 January 16,2020 32,602
PLN 5,604,700 USD 1,441,345 January 16,2020 31,373
BRL 3,035,688 USD 719,613 February 04,2020 29,974
BRL 3,032,652 USD 718,893 February 04,2020 29,944
PLN 5,604,700 USD 1,443,394 January 16,2020 29,324
PLN 7,162,493 EUR 1,652,514 January 16,2020 28,965
CHF 1,401,000 USD 1,415,349 January 16,2020 27,294
BRL 11,658,427 USD 2,854,309 February 04,2020 24,449
AUD 2,236,951 JPY 168,000,000 January 16,2020 23,609
UsD 4,154,415 GBP 3,147,751 January 16,2020 22,740
MXN 54,041,792 EUR 2,535,948 January 16,2020 21,290
COP 3,781,288,000 USD 1,124,178 January 16,2020 20,686
MXN 11,748,400 USD 605,057 January 16,2020 17,786
DKK 9,151,443 USD 1,356,490 January 16,2020 17,545
SGD 2,625,751 USD 1,929,138 January 16,2020 16,586
MXN 36,208,591 USD 1,903,061 January 16,2020 16,545
RUB 42,118,800 USD 659,941 January 16,2020 16,513
MXN 27,015,754 USD 1,417,192 January 16,2020 15,054
RUB 236,465,189 USD 3,782,757 January 16,2020 15,026
CNY 12,223,000 USD 1,734,349 January 16,2020 14,744
IDR 30,021,375,533 USD 2,139,691 January 16,2020 14,207
GBP 1,938,591 EUR 2,257,218 January 16,2020 13,369
CNY 12,112,000 USD 1,720,088 January 16,2020 13,122
INR 124,505,043 USD 1,729,236 January 16,2020 12,622
EUR 1,049,799 USD 1,164,909 January 16,2020 12,308
GBP 358,221 USD 459,077 January 16,2020 11,117
CZK 21,482,000 USD 935,396 January 16,2020 10,545
EUR 1,737,002 uUsD 1,937,475 January 16,2020 10,355
RUB 79,461,386 USD 1,267,235 January 16,2020 8,965
MYR 9,186,900 USD 2,223,892 January 16,2020 8,757
PLN 3,010,760 EUR 698,001 January 16,2020 8,401
INR 123,524,117 USD 1,719,744 January 16,2020 8,390
HUF 181,430,000 USD 607,555 January 16,2020 8,087
SGD 1,680,000 USD 1,237,042 January 16,2020 7,865
RUB 79,580,697 USD 1,270,394 January 16,2020 7,723
PLN 2,562,807 USD 666,048 January 16,2020 7,368
MXN 18,013,931 EUR 845,285 January 16,2020 7,131
CZK 13,728,000 USD 597,761 January 16,2020 6,739
EUR 559,915 USD 621,310 January 16,2020 6,565
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USD 5,010,161 BRL 20,264,100 February 04,2020 6,447
EUR 980,000 USD 1,093,000 January 16,2020 5,946
MXN 2,611,046 USD 132,795 January 16,2020 5,630
ILS 2,880,000 USD 828,026 January 16,2020 5,558
TWD 46,311,000 USD 1,535,510 January 16,2020 5,466
MYR 5,380,000 USD 1,302,348 January 16,2020 5,128
THB 26,970,000 USD 890,616 January 16,2020 4,953
EUR 559,915 USD 623,071 January 16,2020 4,803
USD 1,959,281 KRW 2,259,737,000 January 16,2020 4,647
KRW 1,306,860,000 USD 1,126,302 January 16,2020 4,109
TWD 42,223,000 USD 1,401,745 January 16,2020 3,205
USD 833,831 INR 59,373,000 January 16,2020 3,188
CZK 40,411,370 EUR 1,584,194 January 16,2020 3,005
CZK 43,778,985 EUR 1,716,486 January 16,2020 2,946
EUR 2,726,419 PLN 11,628,180 January 16,2020 1,859
EUR 120,683 USD 133,626 January 16,2020 1,705
GBP 229,376 EUR 267,077 January 16,2020 1,582
TWD 39,934,000 USD 1,327,372 January 16,2020 1,413
EUR 1,666,608 PLN 7,107,293 January 16,2020 1,345
GBP 188,636 EUR 219,663 January 16,2020 1,275
GBP 121,396 EUR 141,472 January 16,2020 700
EUR 681,699 PLN 2,907,045 January 16,2020 571
CZK 57,592,904 EUR 2,261,174 January 16,2020 430
CAD 34,522 USD 26,003 January 16,2020 427
EUR 120,953 USD 135,270 January 16,2020 364
USD 1,041,900 INR 74,449,000 January 16,2020 339
GBP 108,295 EUR 126,472 January 16,2020 323
CZK 32,740,693 EUR 1,285,443 January 16,2020 245
GBP 109,029 EUR 127,621 January 16,2020 (1)
EUR 835,312 PLN 3,565,407 January 16,2020 (166)
GBP 108,453 EUR 127,220 January 16,2020 (307)
KRW 717,720,000 USD 621,176 January 16,2020 (361)
USD 24,857 CAD 33,077 January 16,2020 (467)
USD 1,481,812 INR 105,957,000 January 16,2020 (554)
EUR 903,969 PLN 3,862,525 January 16,2020 (1,248)
USD 567,659 EUR 507,303 January 22,2020 (1,445)
USD 1,452,050 CNY 10,160,000 January 16,2020 (1,830)
CZK 87,131,148 EUR 3,423,728 January 16,2020 (2,537)
GBP 200,000 EUR 236,640 January 16,2020 (2,847)
USD 3,796,237 EUR 3,388,354 January 16,2020 (3,375)
USD 660,301 CAD 868,000 January 16,2020 (4,231
USD 508,954  MXN 9,686,000 January 16,2020 (4,551)
KRW 3,191,271,000 USD 2,766,957 January 16,2020 (6,562)
USD 627,621 PLN 2,416,000 January 16,2020 (7,219)
USD 964,399 CAD 1,270,910 January 16,2020 (8,597)
USD 1,510,350 EUR 1,355,000 January 16,2020 (9,112)
USD 1,721,443 TWD 52,031,501 January 16,2020 (9,880)
USD 760,521 GBP 587,000 January 16,2020 (9,963)
USD 1,286,974 EUR 1,157,000 January 16,2020 (10,455)
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USD 1,293,344 EUR 1,163,000 January 16,2020 (10,814)
USD 1,732,105 TWD 52,444,692 January 16,2020 (12,967)
USD 1,219,429 EUR 1,099,341 January 16,2020 (13,344)
USD 2,219,293 SGD 3,013,900 January 16,2020 (14,056)
UsD 2,126,213 DKK 14,260,250 January 16,2020 (14,880)
USD 1,219,719 IDR 17,222,437,000 January 16,2020 (15,913)
UsD 933,382 NOK 8,359,000 January 16,2020 (16,835)
USD 1,275,042 EUR 1,153,000 January 16,2020 (17,902)
USD 1,460,331 CAD 1,932,000 January 16,2020 (18,788)
USD 1,079,304 GBP 837,000 January 16,2020 (19,324)
USD 1,011,130 AUD 1,474,000 January 16,2020 (19,775)
USD 551,274 SEK 5,328,000 January 16,2020 (21,243)
USD 1,927,564 MYR 8,022,522 January 16,2020 (22,112)
USD 2,869,027 EUR 2,581,550 January 16,2020 (25,256)
USD 2,869,614 EUR 2,581,550 January 16,2020 (25,269)
USD 4,911,013 EUR 4,403,733 January 16,2020 (27,219)
USD 1,714,649 GBP 1,327,070 January 16,2020 (27,237)
USD 719,789 MXN 14,106,425 January 16,2020 (28,0606)
USD 711,574 MXN 13,965,361 January 16,2020 (28,802)
USD 1,624,701 GBP 1,260,000 January 16,2020 (29,149)
USD 22,985,436 TWD 691,677,750 January 16,2020 (29,820)
GBP 706,587 CHF 929,809 January 16,2020 (29,995)
USD 4,260,805 EUR 3,827,000 January 16,2020 (30,693)
INR 1,031,455,650 USD 14,462,625 January 16,2020 (32,288)
USD 1,328,588 MXN 25,679,000 January 16,2020 (32,789)
USD 4,115,944 EUR 3,700,000 January 16,2020 (33,140)
UsD 613,508 BRL 2,621,000 February 04,2020 (33,682)
USD 3,856,306 CAD 5,081,939 January 16,2020 (34,377)
USD 875,667 NOK 8,013,000 January 16,2020 (35,218)
USD 5,836,211 EUR 5,236,656 January 16,2020 (36,040)
USD 964,689 NOK 8,808,554 January 16,2020 (36,631)
USD 3,276,424 TWD 99,568,907 January 16,2020 (36,685)
USD 3,707,201 PLN 14,262,551 January 16,2020 (40,496)
USD 1,408,964 SEK 13,490,988 January 16,2020 (40,704)
USD 2,240,222 GBP 1,743,000 January 16,2020 (47,604)
USD 1,340,000 NOK 12,212,000 January 16,2020 (48,211)
USD 4,319,052 EUR 3,899,000 January 16,2020 (53,186)
USD 1,350,416 NOK 12,352,000 January 16,2020 (53,709)
USD 1,477,581 NOK 13,504,000 January 16,2020 (57,499)
uUSD 1,895,437 RUB 121,704,125 January 16,2020 (59,210)
USD 1,895,009 RUB 121,704,126 January 16,2020 (59,638)
uUSD 2,070,973 MXN 40,209,737 January 16,2020 (60,754)
JPY 1,309,210,053 USD 12,069,399 January 16,2020 (61,296)
uUSD 1,439,613 MXN 28,353,914 January 16,2020 (63,575)
uUSD 6,893,050 EUR 6,210,000 January 16,2020 (70,683)
USD 22,247,949 KRW 25,814,517,900 January 16,2020 (81,175)
USD 4,929,943 CHF 4,868,589 January 16,2020 (83,362)
GBP 2,120,083 CHF 2,789,425 January 16,2020 (89,560)
GBP 2,843,337 CHF 3,719,233 January 16,2020 (97,678)
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USD 8,932,041 AUD 12,918,831 January 16,2020 (103,302)
USD 2,887,923 MXN 56,425,700 January 16,2020 (103,496)
USD 2,818,060 RUB 181,942,455 January 16,2020 (104,053)
USD 2,911,467 RUB 187,996,367 January 16,2020 (107,876)
EUR 11,169,882 GBP 9,631,466 January 16,2020 (116,450)
USD 10,322,705 EUR 9,332,182 January 16,2020 (142,163)
USD 13,324,296 CZK 305,880,539 January 16,2020 (144,884)
USD 9,381,914 CHF 9,265,156 January 16,2020 (158,642)
USD 4,251,409 ZAR 63,592,614 January 16,2020 (280,412)
(853,862)

SR LASN TV, TRIEOMEEIZEal U TCREN TV,
Ui /JES S

2019412 H 31 H HfE

N P 5 AT AE REHIERE

W R G617 8301 ko) Rty
B&R g
KRW 181 FUT KOREA 10YR BND Mar 2020 20,388,563 34,812
USD 760 FUT US 2YR NOTE (CBT) Mar 2020 163,720,629 52,496
AUD 18 FUT AUST 10Y BOND Mar 2020 1,808,394 (24,958)
AUD 115 FUT AUST 3YR BOND Mar 2020 9,257,045 (53,214)
CAD 29 FUT CAN 10YR BOND Mar 2020 3,076,569 (30,186)
EUR 57 FUT EURO-BTP Mar 2020 9,121,640 (4,828)
EUR 8 FUT EURO-SCHATZ Mar 2020 1,003,252 (269)
USD 247 FUT US LONG BOND(CBT) Mar 2020 38,755,844 (545,035)
USD 86 FUT US ULTRA BOND CBT Mar 2020 15,810,563 (262,883)
USD 75 FUT US 10YR ULTRA Mar 2020 10,586,719 (89,726)
USD 165 FUT US 5YR NOTE (CBT) Mar 2020 19,578,281 (34,062)
293,107,499 (957,853)
SRR g

EUR (233) FUT EURO-BOBL Mar 2020 (34,969,169) 60,731
EUR (54) FUT EURO-BUND Mar 2020 (10,379,904) 15,734
EUR (25) FUT EURO-BUXL 30Y BND Mar 2020 (5,640,826) 128,095
EUR 7 FUT EURO-OAT Mar 2020 (1,284,464) 7,841
GBP (131) FUT LONG GILT Mar 2020 (22,699,140) 48,889
UsD (461) FUT US 10YR NOTE (CBT) Mar 2020 (59,310,531) (106,401)
(134,284,034) 154,889

(802,964)
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B&ENs g
USD 4,634,000 P USD/JPY 104.5 07/01/20 January 07, 2020 43,837 23 (43,814)
USD 4,634,000 C USD/CAD 1.375 07/01/20 January 07, 2020 42,610 0 (42,610)
EUR 10,247,000 P EUR/GBP 0.895 29/04/20 April 29, 2020 197,783 541,574 343,791
EUR 10,247,000 C EUR/GBP 0.965 29/04/20 April 29, 2020 139,830 5,257 (134,573)
424,060 546,854 122,794
TN g
USD (4,634,000) P USD/JPY 104.5 07/01/20 January 07, 2020 (70,159) (23) 70,136
EUR (10,247,000) P EUR/GBP 0.895 29/04/20 April 29, 2020 (284,970) (541,574) (256,604)
EUR (10,247,000) C EUR/GBP 0.965 29/04/20 April 29, 2020 (197,669) (5,257) 192,412
USD (5,662,000) P USD/KRW 1190 03/01/20 January 03, 2020 (66,868) (152,772) (85,904)
(619,666) (699,626) (79,960)
(195,606) (152,772) 42,834
AN are VARV ISE S|
2019412 H 31 H BUAE
N . REBEE
pi= By S
1w ] keai] Tt CREL)
Tarsia By ar
EUR (146,087) CDS KLEPIERRE SA 100BP 20/12/24 December 20, 2024 (4,328)
EUR (597,342) CDX ITRAXX FINSUB S31 1% 20/06/24 June 20, 2024 (554)
USD (26,930,000) CDX NA HY 32 V3 5Y 500BP 5% 20/6/24 June 20, 2024 (2,652,916)
(2,657,798)
= - /L -
EUR 161,291 CDS HEATHROW 5Y 100BP 1% 20/06/24 June 20, 2024 2,259
EUR 161,290 CDS HEATHROW 5Y 100BP 1% 20/06/24 June 20, 2024 2,259
USD 9,580,000 CDX NA 1IG 33 100BP 1% 20/12/24 December 20, 2024 254,967
259,485
(2,398,313)
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1,485,925,359

1,485,925,359

109,063,933
49,160,609
18,486,005

4,143,206
3,223,523
2,968,543
2,291,105
1,235,402
6,153
223,462

190,801,941

1,295,123,418

(50,327,341)
1,311,334,919
158,477,479

(128,754)

(2,767,286)
722,306,100

2,138,895,117

2,890,615,636
409,358,099
1,727,252

(544,398,009)

(802,734,699)

1,954,568,279

4,093,463,396

5,388,586,814
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FEERIMFES: (94.6%)
THVEAFY (0.1%)
BURFE (0.1%)
Argentine Republic Government International Bond
EUR 100,000 3.88% due 01/15/22 5,840,160
EUR 1,052,719 7.82% due 12/31/33 73,038,188
BUNE AR __ 78,878,348
TIVELF A (BER1E160,998,474H) 78,878,348
Z—RFZVT (0.3%)
HES (0.3%)
Commonwealth Bank of Australia
EUR 100,000 1.94% due 10/03/29 @-® 12,674,764
Westpac Banking Corp.
EUR 1,600,000 0.75% due 10/17/23 199,604,249
HESESE 212,279,013
BURFE (0.0%)*
Australia Government Bond
AUD 250,000 3.75% due 04/21/37 24,939,648
BOFE A E 24,939,648
F =RV T AR (SR 244,746,2920) 237,218,661
Z—ART (0.1%)
BUFE (0.1%)
Republic of Austria Government International Bond
CAD 300,000 5.00% due 12/20/24 © 28,113,448
CAD 390,000 5.38% due 12/01/34 © 43,747,487
BUNEASRT __ 71,860,935
F—ANT A EUEFRALT3408,540M) __ 71.860935
ANUF— (0.2%)
HES (0.2%)
Ageas
EUR 900,000 3.25% due 07/02/49 @-® 121,728,459
HEEEE 121,728,459
BURFE (0.0%)*
Kingdom of Belgium Government International Bond
GBP 150,000 5.70% due 05/28/32 31,706,975
BOFE A3 31,706,975
_NR—EH (EEIR1142,306,998H) 153,435,434
TV (0.2%)
BUFE (0.2%)
Brazilian Government International Bond
EUR 1,100,000 2.88% due 04/01/21 139,050,710

BREAF
TSUNEE (BEIE{N147,818,609M)
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FEAN—VUFER (0.0%)*
HEE (0.0%)*
Sinopec Group Overseas Development 2015 Ltd.

EUR 100,000 1.00% due 04/28/22 12,416,059
Sl _ 12416059
WEN—VUHERH (RERM13,657,904) 12,416,059
TNHIT (0.5%)

BUFE (0.5%)
Bulgaria Government International Bond

EUR 2,370,000 3.13% due 03/26/35 377,922,035
BUNE AR __ 377,922,035
TAHVT AR (BFFRAE332,203,1741) 377,922,035
HFE (1.2%)

HES (0.8%)
Barrick Gold Corp.

USD 1,175,000 5.25% due 04/01/42 152,394,692
Bausch Health Cos, Inc.

USD 90,000 5.00% due 01/30/28 ®-© 10,038,864

USD 90,000 5.25% due 01/30/30 ®© 10,142,638

USD 50,000 5.75% due 08/15/27 ®© 5,895,619

USD 80,000 7.25% due 05/30/29 ®-© 9,932,895
Bombardier, Inc.

USD 500,000 7.50% due 12/01/24 ®-© 57,088,607

USD 525,000 7.50% due 03/15/25 ®-© 58,836,753

USD 160,000 7.88% due 04/15/27 ®-© 17,887,905
Cenovus Energy, Inc.

USD 1,250,000 4.25% due 04/15/27 ® 143,922,146
Harvest Operations Corp.

USD 200,000 4.20% due 06/01/23 ®© 23,042,209
Kinross Gold Corp.

USD 500,000 5.95% due 03/15/24 ® 60,314,624
Nutrien Ltd.

USD 100,000 3.38% due 03/15/25 ® 11,261,769

USD 140,000 4.20% due 04/01/29 ® 16,764,694
HLEFAE __ 571523415
BURE (0.4%)

City of Montreal Canada

CAD 760,000 3.15% due 09/01/28 66,964,816
City of Toronto Canada

CAD 775,000 2.65% due 11/09/29 65,492,367

CAD 500,000 3.50% due 12/06/21 43,088,264
Hydro-Quebec

USD 140,000 8.50% due 12/01/29 23,096,809
Province of Nova Scotia Canada

USD 313,000 9.13% due 05/01/21 37,119,739
Province of Quebec Canada

USD 35,000 7.14% due 02/27/26 @ 4,737,214
BOFE A E 240,499,209

HFFER (BARRMS01,264,411M)
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TA2U R (13.0%)
BERRAES (11.6%)
Allegro CLO VII Ltd. Class A

USD 1,000,000 3.10% due 06/13/31 ®-©-© 107,757,890
Allegro CLO XI Ltd. Class A1A

USD 4,000,000 0.00% due 01/19/33 ©©-® 434,699,992
Anchorage Capital Clo 11 Ltd. Class A

USD 4,500,000 3.53% due 07/22/32 ®©© 488,931,859
Atlas Senior Loan Fund XI Ltd. Class A1L

USD 4,000,000 3.04% due 07/26/31 ®©© 431,155,448
Bain Capital Credit CLO 2018-1 Class Al

USD 250,000 2.89% due 04/23/31 ®© 26,951,318
Ballyrock CLO 2019-2 Ltd. Class A1A

USD 3,000,000 3.15% due 11/20/30 ®+©-) 326,012,279
Battalion CLO XI Ltd. Class A

USD 1,000,000 3.19% due 10/24/29 ®-©-© 108,673,183
CARLYLE US CLO 2018-1 LTD Class Al

USD 1,500,000 2.99% due 04/20/31 ®-©-© 161,326,540
Catamaran CLO 2014-1 Ltd. Class AlAR

USD 4,000,000 3.21% due 04/22/30 ®©© 432,388,257
CBAM 2019-11 Ltd. Class Al

USD 1,250,000 3.26% due 10/20/32 ®©-© 135,862,766
Cent CLO 17 Ltd. Class AIAR

USD 250,000 2.97% due 04/30/31 ®© 26,967,210
CIFC Funding 2013-1II-R Ltd. Class A1l

USD 250,000 2.92% due 04/24/31 ®-© 26,924,176
CIFC Funding 2018-1I Ltd. Class A1

USD 4,000,000 3.01% due 04/20/31 ©®-©-© 430,786,909
Elevation CLO 2018-9 Ltd. Class Al

USD 4,000,000 3.12% due 07/15/31 ©©-© 430,690,449
Galaxy XXIX CLO Ltd. Class A

USD 2,724,964 2.70% due 11/15/26 ®-©:© 295,987,794
Greenwood Park CLO Ltd. Class A2

USD 250,000 3.01% due 04/15/31 ®©© 26,992,120
GREYWOLF CLO VI Ltd. Class Al

USD 250,000 2.97% due 04/26/31 ®© 26,877,935
HPS Loan Management 15-2019 Ltd. Class Al

USD 4,500,000 3.49% due 07/22/32 ©©-© 489,045,315
ICG US CLO 2014-3 Ltd. Class AIRR

USD 250,000 2.97% due 04/25/31 ®©© 26,943,901
ICG US CLO 2019-1 LTD Class A1A

USD 4,500,000 3.50% due 10/26/32 ®©© 487,244,092
KVK CLO 2018-1 Ltd. Class A

USD 2,000,000 2.83% due 05/20/29 ®©© 216,731,200
Midocean Credit CLO IX Class Al

USD 4,750,000 3.12% due 07/20/31 ®©:© 513,574,260
Midocean Credit CLO V Class AR

USD 350,000 3.09% due 07/19/28 ®© 37,894,952
Midocean Credit Clo VIII Class Al

USD 250,000 3.05% due 02/20/31 ®©© 26,932,599
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Mountain View CLO 2015-9 Ltd. Class AIR

USD 4,000,000 3.12% due 07/15/31 ®©© 426,597,227
OZLM VI Ltd. Class A1S

USD 250,000 3.08% due 04/17/31 ®©:© 26,837,943
OZLM VII Ltd. Class AIR

USD 4,000,000 3.01% due 07/17/29 ®-©-© 431,884,875
Prudential PLC Class A

USD 4,000,000 3.15% due 07/15/31 ®©© 430,478,881
Shackleton 2014-V-R CLO Ltd. Class A

USD 1,000,000 2.99% due 05/07/31 ®-©-© 107,155,830
Sound Point Clo XIV Ltd. Class AR

USD 350,000 3.08% due 01/23/29 ®:©:© 37,997,346
TCW CLO 2018-1 Ltd. Class A1A

USD 250,000 2.99% due 04/25/31 ®©© 26,975,906
Telos CLO 2013-4 Ltd. Class AR

USD 250,000 3.24% due 01/17/30 ®©:© 27,042,225
Voya CLO 2013-2 Ltd. Class AIR

USD 250,000 2.91% due 04/25/31 ®©:© 26,863,371
Voya CLO 2016-1 Ltd. Class AIR

USD 250,000 3.04% due 01/20/31 ®©© 27,064,856
Wellfleet CLO 2018-1 Ltd. Class A

USD 3,500,000 3.10% due 07/17/31 ®©-© 377,326,820
York CLO-6 Ltd. Class Al

USD 4,500,000 3.52% due 07/22/32 ©©-© 489,303,038
BEHEMRIESRE 8,152,880,762
A% (1.4%)
Aircraft Finance Co. Ltd.

USD 1,000,000 4.10% due 03/29/26 110,764,818
Brazil Minas SPE via State of Minas Gerais

USD 6,056,100 5.33% due 02/15/28 705,539,796
Esic Sukuk Ltd.

USD 1,200,000 3.94% due 07/30/24 129,934,001
KSA Sukuk Ltd.

USD 350,000 2.89% due 04/20/22 38,644,677
RAK Capital

USD 400,000 3.09% due 03/31/25 43,920,696
tESaE 1,028,803,988
rA< EEER (BERAE9,245,983,146 ) _ 9,181,684,750
FU (0.1%)
BURFEE (0.1%)
Chile Government International Bond

EUR 635,000 1.44% due 02/01/29 ® 83,441,290
BB A 83,441,290
FIEH EUER0S2,731,5450) 83,441,290
HE (0.1%)
BURE (0.1%)
China Government International Bond

EUR 335,000 0.50% due 11/12/31 ® 39,913,409
BUREA R __ 39.913.409
FEEH (BEE39,949,116/9) 39,913,409

— 208 —



PGIMY B—/3)L-a7 -FRUR-T7UR (BR<BR)

INTEATi#S
B A A (HAM)
a7 (1.3%)
BUFE (1.3%)
Colombia Government International Bond
EUR 6,100,000 3.88% due 03/22/26 ® 878,299,879
BB A & 878,299,879
a7 EE (S EM880,928,912MH) 878,299,879
2a7F7 (0.5%)
BUFE (0.5%)
Croatia Government International Bond
USD 3,000,000 6.63% due 07/14/20 333,523,569
BUNE AR 333,523,569
rayFrait (REEMM333,059,2621) 333,523,569
F R (1.6%)
BUFE (1.6%)
Cyprus Government International Bond
EUR 3,000,000 2.38% due 09/25/28 422,083,482
EUR 1,100,000 3.75% due 07/26/23 151,996,898
EUR 3,610,000 4.25% due 11/04/25 541,512,180
BUFE &R 1,115,592,560
FruRGEH @EASEAM1,075,670,438) 1,115,592,560
Fre—7 (0.4%)
HEE (0.2%)
Danske Bank
EUR 1,000,000 2.50% due 06/21/29 @® 128,172,580
HES AR 128,172,580
BUFE (0.2%)
Kommunekredit
AUD 2,000,000 2.90% due 11/27/26 162,320,233
BB A 162,320,233
Fre—r88 (BUERE287,812,747H) 290,492,813
T4 TR (0.4%)
HEE (0.3%)
Nordea Bank Abp
EUR 1,710,000 0.88% due 06/26/23 213,473,477
HESESE 213,473,477
BUFE (0.1%)
Municipality Finance PLC
ZAR 600,000 0.50% due 06/19/24 3,297,484
SEK 2,000,000 3.05% due 09/24/32 28,031,013
BB A 31,328,497
T4 oREH S RA1251,211,6701) 244,801,974
TR (3.2%)
HEE 2.5%)
AXAS.A.
EUR 700,000 3.25% due 05/28/49 @-® 97,241,504
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Banque Federative du Credit Mutuel S.A.

EUR 1,300,000 0.50% due 11/16/22 160,712,020

USD 1,000,000 3.75% due 07/20/23 © 113,978,441
BNP Paribas Cardif S.A.

EUR 1,000,000 1.00% due 11/29/24 123,697,950
BNP Paribas S.A.

USD 1,900,000 3.38% due 01/09/25 © 214,460,165

GBP 200,000 3.38% due 01/23/26 31,376,870
BPCE S.A.

USD 700,000 4.63% due 07/11/24 © 81,851,345

USD 200,000 4.88% due 04/01/26 © 23,921,725
Credit Agricole Assurances S.A.

EUR 200,000 4.50% due @®+© 28,118,161
Dexia Credit Local S.A.

GBP 1,300,000 2.13% due 02/12/25 195,057,566
Electricite de France S.A.

EUR 1,100,000 2.00% due 12/09/49 ® 130,855,943
La Poste S.A.

EUR 1,000,000 1.00% due 09/17/34 121,420,440
Loxam SAS

EUR 300,000 2.88% due 04/15/26 ® 37,044,610

EUR 200,000 3.25% due 01/14/25 25,251,450

EUR 900,000 4.50% due 04/15/27 ® 109,514,442

EUR 200,000 5.75% due 07/15/27 ® 25,639,371
Societe Generale S.A.

EUR 100,000 1.13% due 01/23/25 12,567,171

USD 1,845,000 3.88% due 03/28/24 © 210,882,720
HEE AR 1,743,591,894
BURFEE (0.7%)
French Republic Government Bond OAT

EUR 555,000 1.75% due 05/25/66 © 84,426,305
SNCF Mobilites

GBP 1,000,000 5.38% due 03/18/27 182,666,152
SNCF Reseau

CAD 200,000 4.70% due 06/01/35 20,579,822

GBP 1,000,000 5.25% due 12/07/28 189,757,401
BB & 477,429,680
T AR (B E2,192,724,402 1) 2,221,021,574
FAY (0.6%)
HEE (0.6%)
Deutsche Bahn Finance GmbH

EUR 200,000 1.63% due 08/16/33 ® 27,362,911

AUD 200,000 3.80% due 09/27/27 17,011,440
Deutsche Bank AG

EUR 600,000 1.63% due 02/12/21 74,067,347
Deutsche Bank AG/New York NY

USD 300,000 4.25% due 02/04/21 33,123,795
Landwirtschaftliche Rentenbank

CAD 120,000 4.88% due 02/21/20 10,095,297
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Talanx AG
EUR 200,000 2.25% due 12/05/47 @® 25,640,396
Volkswagen Bank GmbH
EUR 1,000,000 1.25% due 06/10/24 125,249,633
Volkswagen Financial Services AG
EUR 800,000 1.50% due 10/01/24 101,302,475
HEEAF 413,853,794
BURFE (0.0%)*
Bundesrepublik Deutschland Bundesanleihe
EUR 300,000 0.00% due 08/15/29 ® 37,256,187
B E A 37,256,187
RAVEFH (BUFRAL450,104,73219) 451,109,981
FUT ¥ (1.6%)
BUFE (1.6%)
Hellenic Republic Government Bond
EUR 200,000 3.00% due 02/24/23 26,867,034
EUR 568,348 3.00% due 02/24/24 78,006,218
EUR 40,000 3.00% due 02/24/25 5,631,400
EUR 330,000 3.00% due 02/24/27 47,428,269
EUR 120,000 3.00% due 02/24/28 17,308,888
EUR 300,000 3.00% due 02/24/29 43,595,545
EUR 150,000 3.00% due 02/24/30 22,040,060
EUR 320,000 3.00% due 02/24/31 47,216,689
EUR 275,000 3.00% due 02/24/32 40,729,217
EUR 135,000 3.00% due 02/24/33 20,081,133
EUR 20,000 3.00% due 02/24/34 2,965,355
EUR 40,000 3.00% due 02/24/35 5,936,322
EUR 30,000 3.00% due 02/24/37 4,478,407
EUR 117,992 3.00% due 02/24/38 17,666,477
EUR 346,520 3.00% due 02/24/39 51,985,218
EUR 47,160 3.00% due 02/24/40 7,090,696
EUR 37,096 3.00% due 02/24/41 5,595,666
EUR 2,930,000 3.90% due 01/30/33 437,022,215
EUR 315,000 4.00% due 01/30/37 48,031,797
Hellenic Republic Government International Bond
EUR 1,000,000 5.20% due 07/17/34 166,416,817
BUREA S _1,096,093,423
FYI v R BURRIH932,912,427M) 1,096,093,423
B (02%)
HEE (0.2%)
CNAC HK Finbridge Co. Ltd.
EUR 1,200,000 1.75% due 06/14/22 150,776,776
HHESEE _ 150,776,776
FHEAH (BER{1153,754,976) 150,776,776
NAV— (1.1%)
BUFE (1.1%)
Hungary Government International Bond
USD 2,210,000 5.38% due 03/25/24 270,118,160
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UsSD 3,950,000 5.75% due 11/22/23 484,936,708
BOFHEA B 755,054,868
NHYV—EE (BARRA715,560,6291) 755,054,868
TARZUR (0.0%)*
BUFE (0.0%)*
Iceland Government International Bond
EUR 100,000 0.50% due 12/20/22 12,373,699
BUNEASRT 12,373,699
TARZURER (BUEFI13,598,565M) 12,373,699
AVRRYT (1.8%)
HEE (0.2%)
Perusahaan Listrik Negara PT
EUR 1,000,000 1.88% due 11/05/31 121,225,260
EUR 100,000 2.88% due 10/25/25 13,418,645
HESE SR 134,643,905
BUFE (1.6%)
Indonesia Government International Bond
EUR 2,465,000 1.75% due 04/24/25 316,392,401
EUR 1,200,000 2.15% due 07/18/24 156,174,731
EUR 200,000 2.88% due 07/08/21 25,397,836
EUR 2,380,000 3.38% due 07/30/25 329,525,327
EUR 1,955,000 3.75% due 06/14/28 287,599,113
USD 200,000 3.85% due 07/18/27 23,168,151
BB & 1,138,257,559
AVRRY T AR (5 RAE1,294,190,576/9) 1,272,901,464
TANVIE (0.8%)
BERRAES (0.7%)
Armada Euro CLO, Series 2A, Class A3
EUR 250,000 1.50% due 11/15/31 30,518,604
Dorchester Park CLO DAC Class AR
USD 4,000,000 2.87% due 04/20/28 ®©© 434,265,813
BEEAIEIRA 464,784,417
HEE (0.1%)
eircom Finance DAC
EUR 650,000 2.63% due 02/15/27 ® 79,965,976
Shire Acquisitions Investments Ireland DAC
USD 25,000 3.20% due 09/23/26 ® 2,799,996
HESESE 82,765,972
TANVTUREEH (BEFAH553,757,2941) 547,550,389
<5 (0.0%)*
BURFE (0.0%)*
Isle of Man Government International Bond
GBP 100,000 5.63% due 03/29/30 19,642,740
BOFFEA B 19,642,740
< EaE B EM18,795,7910) 19,642,740
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ARZT TV (0.6%)
HEE (0.1%)
Israel Electric Corp. Ltd.
usD 600,000 4.25% due 08/14/28 © 70,934,562
USD 250,000 7.75% due 12/15/27 35,784,232
HEEEF 106,718,794
BUFE (0.5%)
Israel Government International Bond
EUR 100,000 1.50% due 01/18/27 13,196,213
EUR 320,000 1.50% due 01/16/29 42,572,725
EUR 425,000 2.88% due 01/29/24 57,809,091
GBP 1,000,000 6.88% due 10/21/34 227,151,440
B G 340,729,469
ARFG VAR (S IRA429,448,522H) 447,448,263
AZVT (3.6%)
HEE (0.3%)
Assicurazioni Generali SpA
EUR 410,000 5.50% due 10/27/47 ® 61,455,870
Intesa Sanpaolo SpA
USD 1,200,000 3.13% due 07/14/22 © 132,156,691
HEEEF 193,612,561
BUFE (3.3%)
Italy Buoni Poliennali Del Tesoro
EUR 3,200,000 1.60% due 06/01/26 408,218,020
EUR 75,000 2.80% due 03/01/67 © 9,524,188
EUR 1,320,000 3.35% due 03/01/35 © 192,120,646
Republic of Italy Government International Bond
EUR 130,000 2.00% due 06/15/20 @ 15,996,843
EUR 2,185,000 5.13% due 07/31/24 317,548,772
UsD 30,000 5.38% due 06/15/33 3,797,418
GBP 7,700,000 6.00% due 08/04/28 1,382,940,228
B G 2,330,146,115
AZVTEE (BAERAE2,516,750,400/5) 2,523,758,676
AA (0.8%)
HEE (0.8%)
East Japan Railway Co.
GBP 1,500,000 5.25% due 04/22/33 307,572,234
Sumitomo Mitsui Financial Group, Inc.
UsD 2,500,000 3.75% due 07/19/23 285,047,266
HEEEF 592,619,500
AAAE (E45F{TS85,786,536/9) 592,619,500
Tr—T— (0.2%)
HEE (0.1%)
Heathrow Funding Ltd.
EUR 700,000 1.88% due 03/14/34 91,282,773
HEESR 91,282,773

BUFE (0.1%)
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Jersey International Bond

GBP 160,000 3.75% due 06/09/54 31,971,313
B G E 31,971,313
Vr—TU—AF (BUERE118,290,378M9) 123,254,086
TFTRE (0.3%)
HEE (0.2%)
Kazakhstan Temir Zholy National Co. JSC

CHF 1,000,000 3.64% due 06/20/22 120,784,285
HEEEF 120,784,285
BUFE (0.1%)
Kazakhstan Government International Bond

EUR 625,000 2.38% due 11/09/28 86,344,407
bkl 86344407
HYT2ZAFH (BUERM196,312,561H) 207,128,692
92— (0.1%)
BUFE (0.1%)
Kuwait International Government Bond

USD 800,000 3.50% due 03/20/27 93,596,342
BUFE AR 93,596,342
Iy =—MaE (HURRH86,345,107M) 93,596,342
NTRTNT (2.0%)
HEE (2.0%)
ARD Finance S.A.

EUR 2,900,000 5.00% due 06/30/27 ® 356,523,641
Aroundtown S.A.

EUR 900,000 2.00% due 11/02/26 ® 117,163,216
Blackstone Property Partners Europe Holdings Sarl

EUR 700,000 2.00% due 02/15/24 ® 89,657,019
CK Hutchison Group Telecom Finance S.A.

EUR 1,400,000 0.38% due 10/17/23 ® 171,170,433
Dana Financing Luxembourg Sarl

USD 650,000 6.50% due 06/01/26 ®© 75,495,163
DH Europe Finance II Sarl

EUR 1,000,000 0.20% due 03/18/26 © 120,509,436

EUR 400,000 0.45% due 03/18/28 © 48,197,236
Gazprom PJSC Via Gaz Capital S.A.

CHF 100,000 1.45% due 03/06/23 11,544,789

GBP 200,000 4.25% due 04/06/24 31,183,294
Genpact Luxembourg Sarl

USD 1,725,000 3.38% due 12/01/24 © 188,333,820
Medtronic Global Holdings SCA

EUR 100,000 1.50% due 07/02/39 © 12,186,472

EUR 400,000 1.63% due 03/07/31 ® 53,487,207

EUR 400,000 1.75% due 07/02/49 © 47,678,154

EUR 300,000 2.25% due 03/07/39 ® 41,528,005
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Rossini Sarl

EUR 290,000 6.75% due 10/30/25 ® 39,356,276
tESEaE 1,404,014,161
N TAIEE (BERM,369,365,003[) 1,404,014,161
AxTa (2.5%)
HEE 1.1%)
Petroleos Mexicanos

EUR 1,900,000 3.63% due 11/24/25 240,178,499

EUR 1,000,000 3.75% due 02/21/24 129,916,882

EUR 500,000 3.75% due 04/16/26 62,957,081

EUR 2,700,000 4.88% due 02/21/28 352,731,197
HAEEEF 785,783,659
BUREE (1.4%)
Mexico Government International Bond

EUR 1,550,000 1.38% due 01/15/25 197,116,847

EUR 5,025,000 1.63% due 03/06/24 644,403,746

EUR 120,000 1.75% due 04/17/28 15,461,939

GBP 500,000 6.75% due 02/06/24 86,506,288
BUHE AR 943,488,820
AR afEt (HERFM1,753,643,7921) 1,729,272,479
ZFIF (1.6%)
HEE 1.6%)
Bayer Capital Corp. BV

EUR 400,000 0.63% due 12/15/22 ® 49,537,246

EUR 1,100,000 1.50% due 06/26/26 ® 141,940,012
BMW Finance NV

EUR 550,000 1.50% due 02/06/29 71,978,954
Daimler International Finance BV

CNH 2,000,000 4.80% due 04/09/21 31,833,510
Diamond BC BV

EUR 800,000 5.63% due 08/15/25 ® 95,833,524
ING Groep NV

USD 650,000 4.05% due 04/09/29 77,620,467

USD 860,000 4.63% due 01/06/26 © 103,966,394
Mylan NV

EUR 600,000 3.13% due 11/22/28 ® 83,043,017
Petrobras Global Finance BV

GBP 1,000,000 6.25% due 12/14/26 170,673,109
Volkswagen International Finance NV

EUR 1,300,000 3.38% due 06/27/67 @-®-@ 169,240,831

EUR 800,000 4.63% due 06/27/67 @-®:® 110,332,816
Vonovia Finance BV

EUR 100,000 0.88% due 07/03/23 ® 12,452,639
HES AR 1,118,452,519
FIUA AR (BEIRM,073,157,988) 1,118,452,519
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==2—Y—FUF (0.6%)
BUFE (0.6%)
Auckland Council
NZD 2,155,000 3.34% due 07/27/26 169,424,638
New Zealand Local Government Funding Agency Bond
NZD 2,500,000 3.50% due 04/14/33 200,151,670
NZD 600,000 4.50% due 04/15/27 51,002,095
BURHESE 420,578,403
Sa—Y—J AR (AR AT400,977,298M) 420,578,403
I e— (0.0%)*
BUFE (0.0%)*
City of Oslo Norway
NOK 1,000,000 2.30% due 12/01/27 12,286,974
B G 12,286,974
INVTz—&# (BUERAM13,805,0304) 12,286,974
737F= (0.8%)
BUFE (0.8%)
Panama Government International Bond
USD 500,000 3.75% due 03/16/25 ® 57,784,534
USD 1,200,000 4.00% due 09/22/24 © 139,620,204
USD 655,000 8.88% due 09/30/27 101,723,704
USD 2,000,000 9.38% due 01/16/23 263,536,870
B A 562,665,312
N;eait (RERMS37,425,981H) 562,665,312
~— (1.4%)
BUFE (1.4%)
Peruvian Government International Bond
EUR 5,580,000 2.75% due 01/30/26 774,073,603
EUR 1,400,000 3.75% due 03/01/30 219,722,689
BURE A& 993,796,292
~L—EF (BASRAE1,007,335,0465) 993,796,292
749 (0.0%)*
BURFE (0.0%)*
Philippine Government International Bond
EUR 200,000 0.88% due 05/17/27 24,862,615
B G 24,862,615
T4V AR (BARRA24,559,480M) 24,862,615
WIVEITIV (2.5%)
BUFE (2.5%)
Portugal Government International Bond
USD 1,436,000 5.13% due 10/15/24 175,043,228
Portugal Obrigacoes do Tesouro OT
EUR 8,080,000 3.88% due 02/15/30 © 1,313,757,279
EUR 1,350,000 4.10% due 04/15/37 © 245,030,412

BUNE A
BANT VAR @8 EH1,647,808,377H)
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H&—1v (0.2%)
BUFE (0.2%)
Qatar Government International Bond
UsSD 1,475,000 3.88% due 04/23/23 169,111,881
BOFE A3 169,111,881
HE—EE (HF5IEM160,146,397H) 169,111,881
N—==7 (0.6%)
BUFE (0.6%)
Romanian Government International Bond
EUR 1,680,000 2.38% due 04/19/27 224,216,410
EUR 780,000 2.88% due 05/26/28 107,430,740
EUR 345,000 3.88% due 10/29/35 48,872,078
EUR 150,000 4.13% due 03/11/39 21,248,729
BOFE A3 401,767,957
N—==TEE (EERA398,956,1831) 401,767,957
av7 (0.4%)
BUFE (0.4%)
Russian Foreign Bond - Eurobond
USD 600,000 4.25% due 06/23/27 71,203,859
UsSD 800,000 4.50% due 04/04/22 91,286,998
USD 1,000,000 4.75% due 05/27/26 121,376,388
BURE AR 283,867,245
a7 AER (BUERE259,515,711H) 283,867,245
YIIOTIET (0.6%)
BUFE (0.6%)
Saudi Government International Bond
EUR 1,065,000 2.00% due 07/09/39 137,062,311
USD 700,000 2.88% due 03/04/23 77,289,659
UsSD 1,700,000 4.00% due 04/17/25 © 199,065,427
BOFE A3 413,417,397
PO TIETEEH (H5RM386,951,433H) 413,417,397
EAET (0.5%)
BUFE (0.5%)
Serbia International Bond
EUR 1,000,000 1.50% due 06/26/29 124,274,952
UsSD 2,200,000 7.25% due 09/28/21 260,602,645
BOFE A3 384,877,597
AT G (BUSIR373,147,966M) 384,877,597
LUAR—IV (0.4%)
HEE (0.4%)
Temasek Financial T Ltd.
EUR 2,500,000 0.50% due 11/20/31 ® 304,620,749
HESE SR 304,620,749
U R—VER (ERIM295,549,7331) 304,620,749
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775 (0.5%)
HEE (0.3%)
Eskom Holdings SOC Ltd.
usD 1,000,000 6.35% due 08/10/28 116,621,857
ZAR Sovereign Capital Fund Pty Ltd.
usD 800,000 3.90% due 06/24/20 86,939,998
HEEAR 203,561,855
BUFE (0.2%)
Republic of South Africa Government International Bond
EUR 1,200,000 3.75% due 07/24/26 163,265,265
BOFE A E 163,265,265
B77IAAE (BHRFRAM369,610,353) 366,827,120
®E (0.2%)
BUFE (0.2%)
Export-Import Bank of Korea
NZD 500,000 3.50% due 07/28/21 37,575,256
IDR  5,500,000,000 8.00% due 05/15/24 © 45,192,359
Korea Expressway Corp.
CAD 500,000 3.03% due 05/11/32 43,398,345
Korea International Bond
EUR 100,000 2.13% due 06/10/24 13,281,409
EUR 100,000 4.25% due 12/07/21 13,311,906
BORF & &7 152,759,275
BEA (BER1153,676,7421) 152,759,275
ARAY (4.0%)
HES (0.2%)
CaixaBank S.A.
EUR 1,100,000 2.25% due 04/17/30 ® 138,717,122
HEESE 138,717,122
BUFE (3.8%)
Instituto de Credito Oficial
SEK 1,000,000 0.96% due 09/22/22 11,718,825
CHF 1,000,000 3.25% due 06/28/24 129,319,147
Spain Government Bond
EUR 8,275,000 1.40% due 04/30/28 © 1,097,936,293
EUR 3,560,000 1.45% due 04/30/29 © 474,490,122
EUR 1,000,000 1.85% due 07/30/35 © 139,519,508
EUR 5,200,000 1.95% due 07/30/30 © 726,695,264
EUR 60,000 3.45% due 07/30/66 © 11,610,895
Spain Government Bond Coupon Strip
EUR 400,000 0.00% due 07/30/29 ® 46,489,286
Spain Government International Bond
GBP 75,000 5.25% due 04/06/29 13,720,865
BUE AR 2,651,500,205
ARAUAE (BUERAE2,744,814,7481) 2,790,217,327
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ERRER (1.1%)
HEE (1.1%)
African Development Bank

NZD 200,000 0.50% due 09/21/21 14,243,112
European Bank for Reconstruction & Development

IDR  14,605,000,000 6.45% due 12/13/22 115,039,722
European Investment Bank

CAD 8,090,000 0.00% due 05/28/37 ©® 423,600,017

SEK 5,000,000 4.00% due 12/01/28 73,636,464

CAD 600,000 4.60% due 01/30/37 64,496,963
JBS USA LUX S.A./JBS USA Food Co./JBS USA Finance, Inc.

USD 25,000 5.50% due 01/15/30 ®© 2,907,056

USD 335,000 6.50% due 04/15/29 ®© 40,456,306
North American Development Bank

UsD 500,000 2.40% due 10/26/22 54,854,156
HEESE 789,233,796
EIBSHRI A3 (U EAH770,126,200/) ~ 789,233,796
ATz—F (0.8%)
HEE (0.3%)
Swedbank AB

EUR 1,200,000 0.40% due 08/29/23 147,497,747
Swedish Export Credit

ZAR 3,000,000 0.50% due 03/15/22 19,906,084
FIR-E TS 167,403,831
BUFE (0.5%)
Kommuninvest I Sverige AB

SEK 30,000,000 1.00% due 11/12/26 355,954,274

SEK 1,000,000 1.50% due 05/12/25 12,190,783
BORFE & 71 368,145,057
Ay z—F AR (BASEM534,986,035H) 535,548,888
AAZR (0.6%)
HEE (0.6%)
Credit Suisse AG London

IDR  2,500,000,000 8.00% due 08/22/24 20,129,827
Credit Suisse Group AG

USD 1,200,000 4.21% due 06/12/24 @-®:) 137,954,476

USD 1,900,000 4.28% due 01/09/28 ®© 224,674,717
UBS Group AG

USD 600,000 4.13% due 09/24/25 © 70,946,124
HES SR __ 453,705,144
AAAEE (B8R 1421,618,961) 453,705,144
L= (0.3%)
BUFE (0.3%)
Turkey Government International Bond

EUR 1,200,000 3.25% due 06/14/25 146,065,002

EUR 655,000 5.20% due 02/16/26 86,393,964
B G 232,458,966
MLvadst (iSIR11228,617,964) 232,458,966
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777 EREE (0.6%)
HEE (0.4%)
Abu Dhabi National Energy Co. PJSC

USD 205,000 4.38% due 04/23/25 23,984,062
DP World PLC

GBP 620,000 4.25% due 09/25/30 99,385,053
Emirates NBD Bank PJSC

AUD 200,000 4.85% due 10/12/27 17,188,444
First Abu Dhabi Bank PJSC

USD 200,000 3.00% due 03/30/22 21,979,518

CNH 2,000,000 4.50% due 09/10/21 31,868,471

CNH 2,000,000 4.80% due 03/29/21 33,340,974

CNY 3,000,000 4.80% due 06/01/21 51,016,731
HEEAH 278,763,253
BUFE (0.2%)
Abu Dhabi Government International Bond

USD 1,000,000 3.13% due 05/03/26 113,055,959
BUE AR 113,055,959
T EREERAR BUFRM371,740,404M) 391,819,212
BE[E (4.0%)
BREHEIRFESR (0.3%)
Towd Point Mortgage Funding 2018-Auburn 10 Plc., Series 2018-
Al12A, Class A5

GBP 1,310,704 1.69% due 02/20/45 188,450,273
BERRIESRA 188,450,273
HEE 3.4%)
Barclays PLC

EUR 800,000 2.00% due 02/07/28 @® 99,145,343

GBP 200,000 3.25% due 02/12/27 30,662,063

UsD 1,800,000 3.93% due 05/07/25 @-® 205,640,192
DS Smith PLC

EUR 700,000 0.88% due 09/12/26 ® 83,886,082

EUR 1,000,000 1.38% due 07/26/24 © 126,001,077
eG Global Finance PLC

EUR 1,100,000 6.25% due 10/30/25 © 141,902,172
Experian Finance PLC

USD 860,000 2.75% due 03/08/30 ®-© 92,079,877
HSBC Bank PLC

CNY 7,400,000 3.12% due 04/04/26 © 114,392,023
HSBC Holdings PLC

GBP 1,900,000 2.18% due 06/27/23 @-® 278,082,580
Imperial Brands Finance PLC

EUR 1,000,000 1.13% due 08/14/23 © 124,716,059
NatWest Markets PLC

EUR 1,600,000 1.13% due 06/14/23 200,212,454
Pinewood Finance Co. Ltd.

GBP 500,000 3.25% due 09/30/25 ® 73,783,187
Rolls-Royce PLC

EUR 900,000 0.88% due 05/09/24 ® 110,583,786
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Royal Bank of Scotland Group PLC

USD 1,000,000 3.88% due 09/12/23 113,895,061

UsD 500,000 4.45% due 05/08/30 @-® 60,043,158
Scottish Widows Ltd.

GBP 100,000 5.50% due 06/16/23 16,009,739
Transport for London

GBP 1,700,000 4.00% due 09/12/33 308,804,977
Virgin Media Secured Finance PLC

GBP 900,000 5.00% due 04/15/27 ® 137,020,777
Westfield Stratford City Finance NO 2 PLC

GBP 400,000 1.64% due 08/04/26 58,160,126
fEEAE 2,375,020,733
BORFE (0.3%)
United Kingdom Gilt

GBP 200,000 4.25% due 03/07/36 ™ 41,885,988

GBP 315,000 4.25% due 09/07/39 ® 69,011,762

GBP 555,000 6.00% due 12/07/28 ® 116,187,466
BORE &7 227,085,216
HKEEF BUEHM2,750,607,928H) 2,790,556,222
XE (332%)
BREMRIES (9.7%)
Banc of America Commercial Mortgage Trust 2016-UBS10 Class A3

USD 3,055,555 2.90% due 07/15/49 339,593,742
BANK 2018-BNK10 Class A4

USD 250,000 3.43% due 02/15/61 28,812,631
BANK 2018-BNK13 Class A3

UsD 4,700,000 3.98% due 08/15/61 563,401,773
Benchmark 2018-B1 Mortgage Trust Class A3

UsD 175,000 3.36% due 01/15/51 19,703,231
Benchmark 2018-B2 Mortgage Trust Class A3

UsD 250,000 3.54% due 02/15/51 28,431,480
Benchmark 2018-B3 Mortgage Trust Class A3

USD 125,000 3.75% due 04/10/51 14,375,828
Benchmark 2018-B4 Mortgage Trust Class A3

USD 1,600,000 3.89% due 07/15/51 183,800,946
Benchmark 2019-B15 Mortgage Trust Class A3

USD 3,200,000 2.67% due 12/15/72 349,420,999
Citibank Credit Card Issuance Trust Class A7

UsD 2,100,000 3.96% due 10/13/30 ® 253,185,722
Citigroup Commercial Mortgage Trust 2018-B2 Class A3

UsD 150,000 3.74% due 03/10/51 17,616,551
Citigroup Commercial Mortgage Trust 2018-B2 Class AAB

UsD 130,000 3.96% due 03/10/51 15,165,169
Citigroup Commercial Mortgage Trust 2018-C5 Class A3

USD 4,500,000 3.96% due 06/10/51 537,499,981
COMM 2015-CCRE25 Mortgage Trust Class A3

USD 172,295 3.51% due 08/10/48 19,618,944
COMM 2018-COR3 Mortgage Trust Class XB

USD 51,561,000 0.05% due 05/10/51 @© 18,892,395
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CSAIL 2019-C15 Commercial Mortgage Trust Class A3

USD 2,200,000 3.78% due 03/15/52 257,775,632
FNMA REMICS Class HZ

USD 1,408,364 3.50% due 05/25/49 164,075,346
FNMA-Aces Class Al

USD 89,277 2.80% due 01/25/28 ) 9,942,137

UsD 1,941,434 3.38% due 07/25/28 @ 224,539,565
Freddie Mac Multifamily Structured Pass Through Certificates Class X1

USD 9,298,733 0.84% due 10/25/29 @ 69,972,911

UsD 10,497,380 1.26% due 07/25/29 @ 103,625,617
GS Mortgage Securities Corp. II Class A3

UsD 4,700,000 4.26% due 07/10/51 @ 552,411,787
GS Mortgage Securities Trust 2018-HART Class A

USD 2,800,000 2.83% due 10/15/31 ©© 304,219,734
GS Mortgage-Backed Securities Trust 2019-SL1 Class Al

USD 1,823,325 2.63% due 01/25/59 @01 196,592,475
Lendmark Funding Trust 2018-1 Class A

USD 600,000 3.81% due 12/21/26 ®© 66,086,968
Lendmark Funding Trust 2019-1 Class A

UsD 800,000 3.00% due 12/20/27 ®© 87,047,917
Lendmark Funding Trust 2019-2 Class A

USD 500,000 2.78% due 04/20/28 ®© 54,002,112
Mariner Finance Issuance Trust 2019-A Class A

USD 300,000 2.96% due 07/20/32 ®© 32,771,824
Morgan Stanley Capital I Trust 2018-H3 Class A3

USD 1,600,000 3.92% due 07/15/51 185,340,949
New Residential Mortgage Loan Trust 2018-2 Class Al

USD 297,672 4.50% due 02/25/58 @01 33,830,031
OneMain Direct Auto Receivables Trust 2017-2 Class C

USD 150,000 2.82% due 07/15/24 ®© 16,337,261
OneMain Direct Auto Receivables Trust 2019-1 Class A

USD 1,700,000 3.63% due 09/14/27 ®© 190,222,470
Oportun Funding X LLC Class A

UsD 1,500,000 4.10% due 10/08/24 ®© 166,154,155
Oportun Funding XII LLC Class A

UsD 400,000 4.15% due 12/09/24 ®-© 44,442,575
Oportun Funding XIII LLC Class A

USD 600,000 3.08% due 08/08/25 ®© 65,400,372
UBS Commercial Mortgage Trust 2018-C10 Class A3

USD 4,500,000 4.05% due 05/15/51 540,267,102
UBS Commercial Mortgage Trust 2018-C11 Class A3

USD 1,600,000 4.31% due 06/15/51 189,933,120
UBS Commercial Mortgage Trust 2018-C8 Class A3

UsD 250,000 3.72% due 02/15/51 29,287,532
Wells Fargo Commercial Mortgage Trust 2015-LC20 Class A4

UsD 150,000 2.93% due 04/15/50 16,700,220
Wells Fargo Commercial Mortgage Trust 2016-LC24 Class A3

UsD 250,000 2.68% due 10/15/49 27,498,698
Wells Fargo Commercial Mortgage Trust 2019-C49 Class A3

USD 2,250,000 3.75% due 03/15/52 259,718,691
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Wells Fargo Commercial Mortgage Trust 2019-C52 Class A3

USD 4,000,000 2.63% due 08/15/52 435,996,658
Wells Fargo Commercial Mortgage Trust 2019-C52 Class XB

USD 15,700,000 1.10% due 08/15/52 @ 156,734,882
EERRIERA R 6,870,448,133
HEE (14.9%)
AbbVie, Inc.

UsD 3,470,000 3.20% due 11/21/29 ®© 383,646,649

USD 1,100,000 3.60% due 05/14/25 © 126,293,656

UsD 205,000 4.05% due 11/21/39 ®© 23,415,845

USD 200,000 4.25% due 11/21/49 ®-©) 23,078,624
Altria Group, Inc.

EUR 700,000 3.13% due 06/15/31 ® 95,203,701
AMC Entertainment Holdings, Inc.

GBP 400,000 6.38% due 11/15/24 © 56,527,279
Anheuser-Busch InBev Worldwide, Inc.

UsD 900,000 5.55% due 01/23/49 © 127,082,878
Anthem, Inc.

USD 755,000 2.88% due 09/15/29 ® 81,739,630
Ascent Resources Utica Holdings LLC / ARU Finance Corp.

USD 50,000 7.00% due 11/01/26 ®© 4,333,416

UsD 75,000 10.00% due 04/01/22 ®© 8,106,856
AT&T, Inc.

USD 390,000 4.80% due 06/15/44 ® 48,359,078

UsD 750,000 4.85% due 03/01/39 © 94,010,933

CAD 300,000 5.10% due 11/25/48 ® 27,837,644

UsD 395,000 5.45% due 03/01/47 © 53,326,579
Bank of America Corp.

EUR 660,000 1.38% due 02/07/25 @-® 84,126,048

UsD 705,000 3.19% due 07/23/30 @-® 79,265,551

USD 85,000 3.37% due 01/23/26 ® 9,662,282

UsD 1,455,000 3.42% due 12/20/28 @-® 166,050,962
BAT Capital Corp.

EUR 1,000,000 1.13% due 11/16/23 ® 125,530,693

USD 2,000,000 2.79% due 09/06/24 © 218,413,770
Bausch Health Americas, Inc.

UsD 135,000 8.50% due 01/31/27 ®© 16,707,477
Brazil Loan Trust 1

USD 1,122,715 5.48% due 07/24/23 126,435,199
Bristol-Myers Squibb Co.

UsD 220,000 3.20% due 06/15/26 ®© 25,118,723

UsD 490,000 3.40% due 07/26/29 ®+© 56,990,207

USD 2,300,000 3.45% due 11/15/27 ®) 267,517,030
Brixmor Operating Partnership LP

USD 735,000 4.13% due 05/15/29 ® 85,817,481
Broadcom, Inc.

USD 790,000 3.13% due 04/15/21 © 86,895,539

USD 610,000 3.13% due 10/15/22 © 67,537,856
Calpine Corp.

USD 600,000 5.75% due 01/15/25 ® 66,916,630
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Charter Communications Operating LLC / Charter Communications
Operating
Capital

USD 1,770,000 4.80% due 03/01/50 © 202,838,920
Chubb INA Holdings, Inc.

EUR 2,000,000 0.30% due 12/15/24 ® 243,811,902
Cigna Corp.

UsD 1,500,000 3.40% due 03/01/27 ®© 169,434,694
Citigroup Global Markets Holdings, Inc./United States

UsSD 22,000 2.50% due 06/12/24 2,471,802
Citigroup, Inc.

EUR 1,900,000 1.50% due 07/24/26 @-® 244,408,988

USD 100,000 3.14% due 01/24/23 @® 11,080,441

USD 1,100,000 3.67% due 07/24/28 ® 127,449,336
Clear Channel Worldwide Holdings, Inc.

USD 250,000 9.25% due 02/15/24 ®© 30,089,390
Comcast Corp.

USD 440,000 3.95% due 10/15/25 ® 52,188,076
CVS Health Corp.

UsD 2,865,000 4.30% due 03/25/28 ® 340,135,810
Diamond Sports Group LLC / Diamond Sports Finance Co.

UsD 270,000 6.63% due 08/15/27 ®© 28,535,338
Diamondback Energy, Inc.

UsD 945,000 3.25% due 12/01/26 © 103,949,839
Digital Euro Finco LLC

EUR 1,700,000 2.50% due 01/16/26 © 225,471,225
Discovery Communications LLC

USD 800,000 4.90% due 03/11/26 ® 97,039,490

UsD 35,000 5.30% due 05/15/49 ® 4,508,946
DISH DBS Corp.

UsD 300,000 7.75% due 07/01/26 34,538,762
Dow Chemical Co.

USD 360,000 3.63% due 05/15/26 ® 41,172,400
DuPont de Nemours, Inc.

USD 1,000,000 4.21% due 11/15/23 ® 116,276,630
Energy Transfer Operating LP

USD 630,000 4.95% due 06/15/28 ® 75,025,263
Enterprise Products Operating LLC

UsD 100,000 4.05% due 02/15/22 11,319,440
EQM Midstream Partners LP

UsD 1,155,000 4.75% due 07/15/23 ® 125,920,211
Everi Payments, Inc.

UsD 650,000 7.50% due 12/15/25 ®© 75,583,461
Exelon Generation Co. LLC

USD 500,000 4.25% due 06/15/22 ® 56,836,026
Fidelity National Information Services, Inc.

EUR 1,000,000 0.63% due 12/03/25 © 122,761,936

EUR 800,000 1.50% due 05/21/27 ® 103,073,736
Ford Motor Credit Co. LLC

USD 830,000 4.13% due 08/04/25 91,468,933
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General Motors Financial Co., Inc.

USD 2,100,000 3.95% due 04/13/24 ® 238,591,088
Goldman Sachs Group, Inc./The

EUR 300,000 0.00% due 12/15/23 ® 35,339,222

EUR 100,000 1.63% due 07/27/26 12,998,027

EUR 900,000 2.00% due 11/01/28 120,698,200

UsD 32,000 2.50% due 05/31/24 3,601,915

EUR 1,000,000 4.75% due 10/12/21 131,975,058
Hyundai Capital America

UsD 400,000 3.00% due 06/20/22 43,952,899
International Business Machines Corp.

EUR 1,100,000 0.88% due 01/31/25 138,747,448
JPMorgan Chase & Co.

USD 730,000 2.74% due 10/15/30 @® 79,344,339

UsD 1,095,000 3.51% due 01/23/29 @® 126,485,950

USD 1,830,000 3.54% due 05/01/28 @® 211,309,775

USD 700,000 3.70% due 05/06/30 @-® 81,959,107
Kinder Morgan, Inc./DE

UsD 200,000 4.30% due 03/01/28 © 23,700,212
Kraft Heinz Foods Co.

USD 100,000 3.00% due 06/01/26 © 10,870,662

UsD 1,085,000 4.88% due 10/01/49 ®© 124,456,069
Liberty Mutual Group, Inc.

EUR 700,000 2.75% due 05/04/26 95,103,538
LYB International Finance III LLC

USD 180,000 4.20% due 10/15/49 © 20,417,120
Mars, Inc.

USD 100,000 3.60% due 04/01/34 ®© 11,925,531
Marsh & McLennan Cos, Inc.

EUR 1,100,000 1.98% due 03/21/30 © 146,484,949
Moody's Corp.

EUR 1,200,000 0.95% due 02/25/30 © 147,247,429
Morgan Guaranty Trust Co. of New York

ITL 350,000,000 0.00% due 01/21/27 ® 20,881,451
Morgan Stanley

EUR 100,000 1.34% due 10/23/26 @® 12,776,327

USD 3,620,000 3.59% due 07/22/28 @® 418,311,174

USD 50,000 3.77% due 01/24/29 @® 5,849,175
MPLX LP

USD 1,925,000 4.00% due 03/15/28 © 216,683,023
Mylan, Inc.

EUR 900,000 2.13% due 05/23/25 ® 116,442,123
Newell Brands, Inc.

UsD 100,000 4.20% due 04/01/26 © 11,332,134
Newfield Exploration Co.

USD 2,300,000 5.38% due 01/01/26 ® 271,101,924
Occidental Petroleum Corp.

UsD 190,000 2.60% due 08/13/21 20,801,042

USD 260,000 2.70% due 08/15/22 28,549,207
Realty Income Corp.

UsD 750,000 3.88% due 04/15/25 © 87,906,323
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Scientific Games International, Inc.

USD 650,000 6.63% due 05/15/21 ® 71,521,733
Stryker Corp.

EUR 1,000,000 1.00% due 12/03/31 ® 121,030,811

EUR 600,000 2.63% due 11/30/30 ® 85,935,297
Tenet Healthcare Corp.

USD 250,000 5.13% due 11/01/27 ®© 28,696,992

USD 225,000 8.13% due 04/01/22 27,049,886
Textron, Inc.

UsD 105,000 4.00% due 03/15/26 © 12,166,741
Thermo Fisher Scientific, Inc.

EUR 900,000 0.50% due 03/01/28 © 108,422,701
Toyota Motor Credit Corp.

USD 1,486,000 2.60% due 10/24/25 167,595,409
Tyson Foods, Inc.

USD 500,000 5.10% due 09/28/48 ® 68,419,528
United Airlines 2019-2 Class AA Pass Through Trust

USD 380,000 2.70% due 05/01/32 41,457,237
United Rentals North America, Inc.

UsD 900,000 4.88% due 01/15/28 ® 101,840,101

USD 150,000 5.25% due 01/15/30 © 17,545,035
United Technologies Corp.

EUR 1,100,000 1.15% due 05/18/24 © 138,939,335

USD 515,000 4.13% due 11/16/28 ® 62,968,840
Verizon Communications, Inc.

EUR 600,000 1.25% due 04/08/30 ® 76,396,982

GBP 700,000 2.50% due 04/08/31 ® 104,511,482

AUD 1,000,000 2.65% due 05/06/30 74,574,633

AUD 1,000,000 4.05% due 02/17/25 83,407,314
ViacomCBS, Inc.

USD 2,300,000 4.20% due 06/01/29 ® 272,410,996
Vistra Operations Co. LLC

USD 1,600,000 3.55% due 07/15/24 ®© 176,143,525

UsD 340,000 5.00% due 07/31/27 ®© 38,611,488
Welltower, Inc.

UsD 700,000 4.00% due 06/01/25 © 81,904,529
Williams Cos, Inc./The

USD 500,000 3.75% due 06/15/27 ® 56,677,262

UsD 600,000 4.00% due 09/15/25 © 69,185,391
HEEEF 10,476,594,900
BUFE (8.6%)
Federal National Mortgage Association

GBP 4,500,000 5.38% due 12/07/28 862,603,777
Tennessee Valley Authority

GBP 1,462,000 5.63% due 06/07/32 302,518,617
U.S. Treasury Bond

USD 8,790,000 2.25% due 08/15/49 ™ 929,282,285
U.S. Treasury Note

USD 1,000,000 1.50% due 09/30/24 107,770,788

USD 6,000,000 1.50% due 10/31/24 ® 646,624,730
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UusD 17,550,000 1.75% due 12/31/24 1,913,280,855
UsD 1,070,000 1.75% due 12/31/26 115,732,633
USD 10,965,000 1.75% due 11/15/29 ™ 1,174,584,885
BOFHEA B 6,052,398,570
KEEFH (BUEIRE122,856,600,013M9) 23,399,441,603
IVTTA (0.3%)
BUFE (0.3%)
Uruguay Government International Bond
USD 145,808 4.38% due 10/27/27 17,499,577
USD 1,687,520 4.38% due 01/23/31 ® 205,226,251
B EAE 222,725,828
UNTTAEE RASERM198,418,917M) 222,725,828
e BRI AT (BUEIRE65,475,247,817H) 66,653,601,404
HIRE
BEFSar (0.0%)*
CMS 2-Year 10-Year 0.11%
USD 438,000 Expiration date 07/13/21 492,452
CMS 2-Year 10-Year 0.15%
USD 2,115,000 Expiration date 08/20/21 2,289,513
CMS 2-Year 10-Year Single Look
USD 1,066,000 Expiration date 08/16/21 1,097,789
CMS 2-Year 10-Year Single Look
USD 2,140,000 Expiration date 09/13/21 2,429,195
CMS 2-Year 10-Year
USD 426,000 Expiration date 11/09/21 449,995
BRF S var &8 (FLIT LK EAEH284,600) 6,758,944
BB
EHIRE (5.6%)
EHIFE (5.6%)
TA< R (0.0%)*
Brown Brothers Harriman & Co.
AUD 0** 0.32% due 01/02/20 2
CAD 16,251 0.82% due 01/02/20 1,361,897
NOK 62,369 0.66% due 01/02/20 771,338
NZD 1 0.50% due 01/03/20 47
SGD 1 0.63% due 01/02/20 81
ZAR 93,165 0.00% due 01/02/20 724,043
rA< B (BSRME2,792,991M) 2,857,408
HA (0.1%)
Sumitomo, Tokyo
JPY 89,884,058 (0.24)%*** due 01/06/20 89,884,058
AAGF (BU5RAE89,884,058M) 89,884,058
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ALY (5.4%)
BBVA, Madrid
GBP 255,919 0.36% due 01/02/20 36,844,003
USD 34,229,729 1.56% due 01/02/20 3,719,915,738
ARA R (A5 RAE3,782,181,055M) 3,756,759,741
ATz —F (0.0%)*
SEB, Stockholm
SEK 199,988 (7.75)%*** due 01/02/20 2,321,718
AV =—T it (BUERM2,243,866M) 2,321,718
HE (0.1%)
HSBC Bank Plc, London
EUR 506,961 (0.68)%*** due 01/02/20 61,843,039
FKEAF EUSRAM61,187,404M) 61,843,039
EHTESAE (BB EAE3,938,289,374M) 3,913,665,964
SRR AR (BUEE3,938,289,374MH) 3,913,665,964

T AT RO SRS LA DR R0.05% R E RS T ATREMEA DD,

BEAEH (BUERH69,413,821,791H)
BERIUEDMOEELBIRTLIARK
PR

AP T ERR O SN IS T DR R AR L o T AT REMED B D,

(A
(a) 20194E12H31 0 BILE,
b) =T—I71E

ZEB RIS RES:

100.2  70,574,026,312

0.2)  (133,009,479)

100.0  70,441,016,833

(0)  144AGES — 19334FFERIERLRI 144 AIZHE S & A MRESR O X E H BRI T DB RSN TOD, DDA MRERIT, BEFHEEEAT
BT L RS PR FTHRGE T D2 L3 TE D, BB DR RV RY | NSO FAIFESIZIERBIR) L1322 S

OGN,
7200,
(d) Fo&T i
(e) 20194E12H31 HBILE,
() Brr—KR1E
(g) KA
(h)  20194E12 A 31 H BIfE,

TR RIS RES:

ZOFMRESR DT R TEE I RN B IO EIRT y 7 E OO [ZHBIHFIZEANSh TV,
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2019412 H 31 B HLE, Fab DRI FIEH LW L C7 a— b —I12814:90,916,420 F ) FEEE
ST,

MR (MEED—02%)

KR FEBFHAIERAE
RPvar Kzl Tt 2RI (HAM)

B Australia 10-Year Bond March Futures 03/2020 10 (2,673,885)
D3 Euro-Bobl March Futures 03/2020 (284) 26,434,731
Fekk Euro-Bund March Futures 03/2020 (153) 42,338,265
J=gi Euro-Buxl 30-Year Bond March Futures 03/2020 30 (26,954,398)
FEAk Euro-Schatz March Futures 03/2020 (175) 1,216,827
Fokk U.S. 10-Year Note March Futures 03/2020 ) (89,349)
j=§-3 U.S. 10-Year Ultra March Futures 03/2020 78 (872,542)
Fekk U.S. 2-Year Note March Futures 03/2020 (523) 6,423,128
B U.S. 5-Year Note March Futures 03/2020 791 (32,311,919)
j=g<is U.S. Treasury Long Bond March Futures 03/2020 127 (47,255,797)
H U.S. Ultra Long Bond March Futures 03/2020 182 (92,115,041)
i =3 United Kingdom Long Gilt March Futures 03/2020 1) 90,699

(125,769,281)
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AUD Barclays Bank Plc 391,484 01/22/2020 USD 267,000 904,913 - 904,913
AUD Barclays Bank Plc 465,327 01/22/2020 USD 319,000 897,792 - 897,792
AUD Barclays Bank Plc 561,229  01/22/2020  USD 383,500 1,217,955 - 1,217,955
AUD Barclays Bank Plc 562,380 01/22/2020 USD 384,100 1,240,721 - 1,240,721
AUD BNP Paribas SA 266,019 01/22/2020 USD 183,000 444,525 - 444,525
AUD BNP Paribas SA 526,316  01/22/2020 USD 367,792 257,586 - 257,586
AUD Citibank NA 509,612 01/22/2020  USD 349,222 998,174 - 998,174
AUD Citibank NA 531,466  01/22/2020 USD 366,191 824,631 - 824,631
AUD Deutsche Bank AG 999,227  01/22/2020  USD 689,206 1,472,427 - 1,472,427
AUD HSBC Bank USA, NA 400,491  01/22/2020 USD 275,000 724,139 - 724,139
AUD HSBC Bank USA, NA 725,676 01/22/2020  USD 498,111 1,331,573 - 1,331,573
AUD HSBC Bank USA, NA 3,912,637 01/22/2020 USD 2,678,818 7,923,592 - 7,923,592
Morgan Stanley & Co.
AUD International Plc 460,697 01/22/2020 USD 316,000 869,972 - 869,972
Morgan Stanley & Co.
AUD International Plc 930,424  01/22/2020 USD 637,000 1,886,632 - 1,886,632
AUD UBS AG 348,878 01/22/2020  USD 240,000 583,022 - 583,022
BRL Citibank NA 2,139,793 02/04/2020 USD 514,450 1,835,844 - 1,835,844
CAD Bank of America NA 1,953,091 01/22/2020 USD 1,477,326 3,150,983 - 3,150,983
CAD Barclays Bank Plc 395,373 01/22/2020  USD 300,000 536,009 - 536,009
CAD Barclays Bank Plc 582,798 01/22/2020  USD 440,000 1,030,387 - 1,030,387
CAD Barclays Bank Plc 486,844  01/22/2020 USD 365,839 1,047,233 - 1,047,233
CAD Barclays Bank Plc 251,878 01/22/2020 USD 193,000 137,335 - 137,335
CAD Barclays Bank Plc 13,617,539 01/22/2020 USD 10,372,691 14,117,687 - 14,117,687
CAD BNP Paribas SA 290,518 01/22/2020 USD 221,000 332,912 - 332,912
CAD BNP Paribas SA 218,269 01/22/2020 USD 167,000 145,836 - 145,836
CAD Citibank NA 1,379,061  01/22/2020  USD 1,042,944 2,244,750 - 2,244,750
CAD Deutsche Bank AG 2,402,460 01/22/2020 USD 1,823,733 3,170,051 - 3,170,051
CAD HSBC Bank USA, NA 260,605 01/22/2020 USD 198,000 325,170 - 325,170
CAD HSBC Bank USA, NA 241,684 01/22/2020 USD 184,000 260,815 - 260,815
CAD Toronto Dominion Bank 230,116  01/22/2020  USD 176,000 160,768 - 160,768
CHF Barclays Bank Plc 339,591 01/17/2020 USD 342,000 980,120 - 980,120
CHF Barclays Bank Plc 282,110 01/17/2020 USD 289,000 283,415 - 283,415
CHF BNP Paribas SA 146,272 01/17/2020  USD 149,000 238,607 - 238,607
CHF BNP Paribas SA 345,746 01/17/2020  USD 351,000 693,680 - 693,680
CHF BNP Paribas SA 229,190 01/17/2020  USD 232,000 532,979 - 532,979
CHF HSBC Bank USA, NA 200,807 01/17/2020  USD 205,000 278,929 - 278,929
Morgan Stanley & Co.
CHF International Plc 144,360  01/17/2020  USD 146,000 349,801 - 349,801
Morgan Stanley & Co.
CHF International Plc 394,612 01/17/2020  USD 399,000 966,492 - 966,492
Morgan Stanley & Co.
CHF International Plc 99,174 01/17/2020  USD 100,700 196,918 - 196,918
CLP BNP Paribas SA 191,770,800  03/18/2020  USD 247,000 889,979 - 889,979
CLP Citibank NA 511,559,246  03/18/2020 USD 638,000 4,634,234 - 4,634,234
Morgan Stanley & Co.
CLP International Plc 197,188,080 03/18/2020 USD 249,000 1,453,744 - 1,453,744
Morgan Stanley & Co.
CLP International Plc 396,615,000 03/18/2020 USD 500,000 3,013,499 - 3,013,499
CNH Bank of America NA 11,570,849  02/14/2020  USD 1,651,305 919,947 - 919,947
CNH Citibank NA 2,945,187 02/14/2020 USD 420,000 268,313 - 268,313
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CNH Citibank NA 5,889,166 02/14/2020 USD 839,250 599,147 - 599,147
CNH Citibank NA 8,015,817 02/14/2020 USD 1,140,447 1,017,884 - 1,017,884
CNH Citibank NA 1,684,516  02/14/2020 USD 238,000 394,289 - 394,289
CNH Citibank NA 7,289,650 05/14/2021 USD 1,044,662 - (1,257,144) (1,257,144)
CNH Deutsche Bank AG 13,610,491  02/14/2020 USD 1,946,835 599,930 - 599,930
CNH HSBC Bank USA, NA 2,571,916  02/14/2020 USD 366,757 235,662 - 235,662
CNH HSBC Bank USA, NA 11,338,908 02/14/2020 USD 1,616,150 1,124,200 - 1,124,200
CNH JP Morgan Chase & Co. 2,137,990 02/14/2020 USD 303,000 399,600 - 399,600
CNH JP Morgan Chase & Co. 2,375,310 02/14/2020 USD 337,673 331,247 - 331,247
CNH UBS AG 6,122,165 02/14/2020 USD 871,500 726,299 - 726,299
CNH UBSAG 5,147,219 02/14/2020 USD 735,170 344,466 - 344,466
CNY BNP Paribas SA 17,647,399  02/14/2020 USD 2,506,199 2,587,883 - 2,587,883
CNY Citibank NA 18,410,251  02/14/2020 USD 2,641,735 - (249,033) (249,033)
CNY HSBC Bank USA, NA 80,952,552 02/14/2020 USD 11,423,489 19,785,755 - 19,785,755
CNY JP Morgan Chase & Co. 11,996,009 02/14/2020 USD 1,699,994 2,151,745 - 2,151,745
COP BNP Paribas SA 765,858,100 03/18/2020  USD 217,000 1,674,492 - 1,674,492
COP BNP Paribas SA 480,654,000 03/18/2020 USD 138,000 855,006 - 855,006
Goldman Sachs
COP International 349,005,500 03/18/2020  USD 101,000 534,531 - 534,531
Morgan Stanley & Co.
COP International Plc 668,716,050  03/18/2020  USD 193,000 1,080,706 - 1,080,706
Morgan Stanley & Co.
COP International Plc 581,827,500 03/18/2020  USD 171,000 607,297 - 607,297
CZK Barclays Bank Plc 3,785,213  01/17/2020 USD 162,011 562,226 - 562,226
CZK Barclays Bank Plc 4,185,941 01/17/2020 USD 180,000 530,843 - 530,843
CZK Citibank NA 2,841,162 01/17/2020 USD 124,000 161,916 - 161,916
Morgan Stanley & Co.
CZK International Plc 3,765,576  01/17/2020  USD 161,000 577,853 - 577,853
Morgan Stanley & Co.
CZK International Plc 3,343,984 01/17/2020 USD 146,000 184,621 - 184,621
Morgan Stanley & Co.
CZK International Plc 3,841,217 01/17/2020  USD 167,000 289,111 - 289,111
DKK HSBC Bank USA, NA 2,170,410 01/17/2020 USD 322,781 387,006 - 387,006
Morgan Stanley & Co.
DKK International Plc 9,179,060 01/17/2020 USD 1,368,805 1,234,246 - 1,234,246
EGP Citibank NA 4,472,452 01/21/2020 USD 256,154 2,375,819 - 2,375,819
EGP Citibank NA 3,364,324  01/28/2020 USD 198,047 1,186,172 - 1,186,172
EGP Citibank NA 4,424,623  01/28/2020 USD 270,041 520,655 - 520,655
EGP Citibank NA 2,859,413  01/28/2020 USD 167,217 1,128,326 - 1,128,326
EGP Citibank NA 1,959,637 01/30/2020  USD 112,429 1,005,332 - 1,005,332
EGP Citibank NA 5,818,515 03/18/2020 USD 351,031 750,125 - 750,125
EUR Barclays Bank Plc 333,031 01/17/2020 USD 374,000 15,905 - 15,905
EUR Barclays Bank Plc 609,321 01/17/2020 NOK 6,019,056 - (49,997) (49,997)
EUR Barclays Bank Plc 336,970 01/17/2020 USD 375,000 387,861 - 387,861
EUR Barclays Bank Plc 454,959 01/17/2020 USD 510,000 122,511 - 122,511
EUR Barclays Bank Plc 276,844 01/17/2020 USD 308,000 328,275 - 328,275
EUR BNP Paribas SA 932,252 01/17/2020  USD 1,036,000 1,232,225 - 1,232,225
EUR BNP Paribas SA 234,643 01/17/2020 USD 260,000 392,204 - 392,204
EUR BNP Paribas SA 285,858 01/17/2020 USD 318,000 342,005 - 342,005
EUR Citibank NA 2,474,095 01/17/2020 USD 2,752,024 2,988,634 - 2,988,634
EUR Citibank NA 653,536 01/17/2020  USD 734,410 - (20,523) (20,523)
EUR Citibank NA 1,314,602 01/17/2020 USD 1,472,154 515,591 - 515,591
EUR Citibank NA 1,650,794  01/17/2020 USD 1,844,610 1,084,905 - 1,084,905
EUR Citibank NA 901,742  01/17/2020 USD 1,000,000 1,419,324 - 1,419,324
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EUR Citibank NA 8,155,454 01/17/2020 USD 9,023,367 15,089,319 - 15,089,319
EUR Deutsche Bank AG 1,610,018 01/17/2020 USD 1,779,846 3,143,076 - 3,143,076
EUR Deutsche Bank AG 11,351,970  01/17/2020  USD 12,596,430 17,054,214 - 17,054,214
EUR HSBC Bank USA, NA 225,625 01/17/2020  USD 251,000 269,428 - 269,428
EUR HSBC Bank USA, NA 153,406 01/17/2020 USD 172,000 37,478 - 37,478
EUR JP Morgan Chase & Co. 1,673,453 01/17/2020 USD 1,876,369 400,473 - 400,473
EUR JP Morgan Chase & Co. 722,057 01/17/2020 USD 807,350 418,290 - 418,290
EUR JP Morgan Chase & Co. 994,728  01/17/2020  USD 1,114,880 288,557 - 288,557
EUR UBSAG 11,650,907 01/17/2020  USD 12,899,884 20,571,337 - 20,571,337
GBP Bank of America NA 306,805 01/17/2020  USD 394,756 1,284,678 - 1,284,678
GBP Barclays Bank Plc 251,005 01/17/2020 USD 323,000 1,046,592 - 1,046,592
GBP Barclays Bank Plc 210,741 01/17/2020  USD 272,000 790,437 - 790,437
GBP Barclays Bank Plc 148,669 01/17/2020 USD 193,000 436,492 - 436,492
GBP Barclays Bank Plc 486,942 01/17/2020 USD 629,587 1,707,214 - 1,707,214
GBP BNP Paribas SA 208,124 01/17/2020 USD 270,000 631,053 - 631,053
GBP BNP Paribas SA 277,661 01/17/2020  USD 371,000 - (329,652) (329,652)
GBP Citibank NA 1,465,867 01/17/2020 USD 1,886,864 6,052,993 - 6,052,993
GBP Citibank NA 483,003 01/17/2020 USD 645,572 - (595,471) (595,471)
GBP Citibank NA 430,949 01/17/2020 USD 553,537 1,907,736 - 1,907,736
GBP Deutsche Bank AG 2,613,241  01/17/2020 USD 3,358,166 11,398,670 - 11,398,670
Morgan Stanley & Co.
GBP International Plc 422,556 01/17/2020 USD 548,972 1,195,683 - 1,195,683
Morgan Stanley & Co.
GBP International Plc 113,459 01/17/2020  USD 146,000 473,368 - 473,368
Morgan Stanley & Co.
GBP International Plc 594,701 01/17/2020 EUR 688,978 1,528,307 - 1,528,307
Morgan Stanley & Co.
GBP International Plc 169,125 01/17/2020 USD 218,000 665,477 - 665,477
Morgan Stanley & Co.
GBP International Plc 253,236 01/17/2020 USD 326,000 1,041,929 - 1,041,929
GBP UBS AG 2,104,387 01/17/2020  USD 2,694,036 10,289,226 - 10,289,226
HUF BNP Paribas SA 92,684,071  01/17/2020  USD 314,000 86,997 - 86,997
HUF Citibank NA 37,426,250  01/17/2020  USD 125,000 230,008 - 230,008
HUF HSBC Bank USA, NA 98,710,240  01/17/2020  USD 332,000 354,980 - 354,980
HUF JP Morgan Chase & Co. 42,449,835 01/17/2020 USD 142,000 236,804 - 236,804
IDR  Barclays Bank Plc 7,249,516,460 03/18/2020 USD 515,600 318,259 - 318,259
ILS BNP Paribas SA 4,118,289 03/18/2020  USD 1,195,231 210,716 - 210,716
INR Barclays Bank Plc 53,983,255 03/18/2020  USD 755,000 - (498,622) (498,622)
INR HSBC Bank USA, NA 17,115,958  03/18/2020 USD 238,683 - (82,595) (82,595)
INR JP Morgan Chase & Co. 26,400,145 03/18/2020  USD 367,000 - (2,789) (2,789)
INR  JP Morgan Chase & Co. 43,065,660 03/18/2020 USD 591,618 759,060 - 759,060
Morgan Stanley & Co.
INR International Plc 26,322,762 03/18/2020  USD 367,585 - (182,493) (182,493)
Morgan Stanley & Co.
INR International Plc 9,302,972  03/18/2020 USD 130,295 - (105,983) (105,983)
Morgan Stanley & Co.
INR International Plc 43,077,818 03/18/2020 USD 603,346 - (491,763) (491,763)
Morgan Stanley & Co.
INR International Plc 44,671,938 03/18/2020 USD 625,000 - (437,115) (437,115)
JPY Barclays Bank Plc 37,877,784 01/17/2020  USD 350,000 - (128,514) (128,514)
JPY Barclays Bank Plc 31,265,712 01/17/2020  USD 290,000 - (225,221) (225,221)
JPY Barclays Bank Plc 19,017,926  01/17/2020 USD 176,000 - (93,812) (93,812)
JPY Barclays Bank Plc 30,701,933  01/17/2020 USD 284,000 - (137,463) (137,463)
JPY Barclays Bank Plc 24,180,576 01/17/2020 USD 224,000 - (143,455) (143,455)
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JPY Barclays Bank Plc 49,862,620 01/17/2020 USD 460,000 - (88,515) (88,515)
JPY BNP Paribas SA 20,789,159 01/17/2020  USD 192,000 - (60,010) (60,010)
JPY HSBC Bank USA, NA 21,257,777 01/17/2020 USD 197,000 - (134,339) (134,339)
JPY HSBC Bank USA, NA 31,595,534  01/17/2020 EUR 263,250 - (519,907) (519,907)
Morgan Stanley & Co.
JPY International Plc 38,646,558 01/17/2020 USD 356,830 - (101,406) (101,406)
Morgan Stanley & Co.
JPY International Plc 8,488,498 01/17/2020 USD 78,855 - (74,275) (74,275)
KRW Bank of America NA 426,229,484  03/18/2020 USD 367,254 214,723 - 214,723
KRW Barclays Bank Plc 856,473,050 03/18/2020 USD 735,170 734,105 - 734,105
KRW HSBC Bank USA, NA 11,259,677,837 03/18/2020  USD 9,590,050 17,757,159 - 17,757,159
KRW HSBC Bank USA, NA 864,270,445 03/18/2020 USD 735,299 1,451,106 - 1,451,106
KRW JP Morgan Chase & Co. 650,284,700 03/18/2020  USD 559,000 469,105 - 469,105
MXN Barclays Bank Plc 7,120,432 03/18/2020 USD 365,402 805,340 - 805,340
MXN  Toronto Dominion Bank 84,608,426  03/18/2020  USD 4,268,182 17,544,999 - 17,544,999
MYR Barclays Bank Plc 6,308,231  03/18/2020 USD 1,509,507 3,249,028 - 3,249,028
NOK Bank of America NA 20,779,601 01/17/2020  USD 2,282,043 8,992,494 - 8,992,494
NOK Barclays Bank Plc 5,825,403 01/17/2020 EUR 577,745 1,508,940 - 1,508,940
NOK Barclays Bank Plc 2,903,296 01/17/2020 USD 320,000 1,130,868 - 1,130,868
NOK Citibank NA 2,043,137 01/17/2020 USD 223,483 981,583 - 981,583
NOK Citibank NA 1,273,757 01/17/2020  USD 142,000 321,635 - 321,635
NOK Deutsche Bank AG 2,854,653 01/17/2020 USD 312,274 1,368,687 - 1,368,687
NOK JP Morgan Chase & Co. 19,750,146  01/17/2020  USD 2,172,877 8,124,618 - 8,124,618
NZD Barclays Bank Plc 504,884 01/22/2020 USD 322,000 2,033,447 - 2,033,447
NZD Barclays Bank Plc 401,710  01/22/2020 USD 265,000 662,472 - 662,472
NZD Barclays Bank Plc 379,794 01/22/2020 USD 243,000 1,445,123 - 1,445,123
NZD BNP Paribas SA 334,613 01/22/2020 USD 216,000 1,066,128 - 1,066,128
NZD BNP Paribas SA 283,363  01/22/2020 USD 182,000 1,002,377 - 1,002,377
PEN Citibank NA 1,081,105 03/18/2020 USD 318,000 827,378 - 827,378
PEN Citibank NA 893,201  03/18/2020 USD 266,000 329,660 - 329,660
PEN Citibank NA 837,150 03/18/2020 USD 250,000 234,046 - 234,046
Goldman Sachs
PEN International 1,397,098 03/18/2020 USD 415,000 630,652 - 630,652
Goldman Sachs
PEN International 1,116,381  03/18/2020  USD 328,000 895,093 - 895,093
PHP Barclays Bank Plc 12,828,060 03/18/2020 USD 252,000 69,981 - 69,981
PHP HSBC Bank USA, NA 26,608,167 03/18/2020 USD 522,000 221,168 - 221,168
PHP JP Morgan Chase & Co. 13,840,720  03/18/2020 USD 272,000 63,941 - 63,941
PLN Barclays Bank Plc 532,769 01/17/2020 USD 139,000 181,722 - 181,722
PLN Citibank NA 715,986 01/17/2020 USD 184,000 548,442 — 548,442
PLN Citibank NA 432,900 01/17/2020 USD 113,000 141,575 - 141,575
PLN Citibank NA 574,730  01/17/2020 USD 148,000 407,530 - 407,530
PLN Citibank NA 438,589 01/17/2020 USD 114,000 196,104 - 196,104
PLN Deutsche Bank AG 1,118,787 01/17/2020 USD 290,431 540,347 — 540,347
PLN HSBC Bank USA, NA 699,320 01/17/2020  USD 182,000 287,774 - 287,774
PLN JP Morgan Chase & Co. 4,059,573 01/17/2020  USD 1,044,411 2,984,872 - 2,984,872
Morgan Stanley & Co.
PLN International Plc 1,094,837 01/17/2020  USD 286,000 334,789 - 334,789
Morgan Stanley & Co.
PLN International Plc 777,377 01/17/2020 USD 202,000 354,032 - 354,032
Goldman Sachs
RUB International 110,891,255 03/18/2020 USD 1,708,648 6,542,749 - 6,542,749
Goldman Sachs
RUB International 120,132,193 03/18/2020 USD 1,850,779 7,115,752 - 7,115,752
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RUB HSBC Bank USA, NA 33,222,777 03/18/2020 USD 516,700 1,441,547 - 1,441,547
RUB JP Morgan Chase & Co. 20,816,297 03/18/2020 USD 320,300 1,276,258 - 1,276,258
RUB JP Morgan Chase & Co. 23,136,865 03/18/2020 USD 366,757 255,190 - 255,190
Morgan Stanley & Co.
RUB International Plc 123,306,994  03/18/2020 USD 1,903,179 6,926,229 - 6,926,229
SEK Barclays Bank Plc 1,804,932 01/17/2020 USD 188,000 537,195 - 537,195
SEK  Barclays Bank Plc 1,625,409 01/17/2020 USD 169,000 516,460 - 516,460
SEK Barclays Bank Plc 2,432,556 01/17/2020 USD 252,000 873,063 - 873,063
SEK Barclays Bank Plc 1,261,933 01/17/2020 USD 132,000 314,969 - 314,969
SEK Barclays Bank Plc 1,874,498 01/17/2020 USD 197,000 367,436 - 367,436
SEK  BNP Paribas SA 1,463,636  01/17/2020 USD 153,000 376,000 - 376,000
SEK Citibank NA 1,411,344 01/17/2020 USD 149,000 203,344 — 203,344
SEK  Deutsche Bank AG 4,555,641 01/17/2020 USD 475,680 1,228,971 - 1,228,971
Goldman Sachs

SEK International 3,262,717 01/17/2020  USD 342,000 736,692 - 736,692
SEK HSBC Bank USA, NA 754,271 01/17/2020 USD 77,450 345,475 - 345,475
SEK HSBC Bank USA, NA 4,859,970 01/17/2020 USD 516,749 302,058 - 302,058
SEK UBS AG 1,974,687 01/17/2020 USD 206,000 553,138 - 553,138
SGD Barclays Bank Plc 992,942 03/18/2020  USD 733,513 590,394 - 590,394
SGD BNP Paribas SA 1,083,560 03/18/2020 USD 800,000 693,518 - 693,518
SGD HSBC Bank USA, NA 7,813,547 03/18/2020 USD 5,733,009 8,873,653 - 8,873,653
SGD HSBC Bank USA, NA 267,080 03/18/2020 USD 197,117 178,500 - 178,500
SGD HSBC Bank USA, NA 725,787 03/18/2020 USD 535,660 485,500 - 485,500
THB HSBC Bank USA, NA 107,358,123  03/18/2020 USD 3,556,671 3,648,757 - 3,648,757
TRY Barclays Bank Plc 1,950,134  03/18/2020 USD 322,700 - (125,220) (125,220)
TWD Credit Suisse International 36,233,190 03/18/2020 USD 1,197,000 1,735,872 - 1,735,872
TWD HSBC Bank USA, NA 30,721,005 03/18/2020 USD 1,015,000 1,460,907 - 1,460,907
TWD JP Morgan Chase & Co. 20,163,150 03/18/2020 USD 666,000 977,888 - 977,888
TWD Toronto Dominion Bank 20,173,749  03/18/2020 USD 667,000 908,073 - 908,073
USD Bank of America NA 2,643,469 01/17/2020 EUR 2,378,763 - (3,146,405) (3,146,405)
USD Bank of America NA 1,055,337 01/17/2020 EUR 947,867 - (1,037,394) (1,037,394)
USD Bank of America NA 464,000 01/17/2020 GBP 352,195 - (297,377) (297,377)
USD Bank of America NA 548,000 03/18/2020  ILS 1,907,917 - (717,204) (717,204)
USD Barclays Bank Plc 209,000 01/17/2020 NOK 1,916,130 - (984,714) (984,714)
USD Barclays Bank Plc 256,000 01/17/2020 GBP 197,847 - (672,380) (672,380)
USD Barclays Bank Plc 2,267,327 01/17/2020  GBP 1,751,444 - (5,834,872) (5,834,872)
USD Barclays Bank Plc 186,000 01/17/2020  GBP 141,022 - (96,271) (96,271)
USD Barclays Bank Plc 350,000 01/17/2020  GBP 271,993 - (1,135,006) (1,135,006)
USD Barclays Bank Plc 211,000 01/17/2020  GBP 161,836 - (376,710) (376,710)
USD Barclays Bank Plc 712,166 01/17/2020 EUR 633,915 — (1,281) (1,281)
USD Barclays Bank Plc 238,000 01/17/2020 GBP 182,468 - (413,849) (413,849)
USD Barclays Bank Plc 595,015 01/17/2020 EUR 537,846 — (1,002,617) (1,002,617)
USD Barclays Bank Plc 265,000 01/17/2020 EUR 239,346 - (423,042) (423,042)
USD Barclays Bank Pl 395,000 01/17/2020 EUR 355,570 - (485,219) (485,219)
USD Barclays Bank Plc 268,000 01/17/2020 CHF 263,984 - (529,145) (529,145)
USD Barclays Bank Plc 411,000 01/17/2020  GBP 318,862 - (1,255,733) (1,255,733)
USD Barclays Bank Plc 161,000 01/17/2020 HUF 47,404,035 - (831) (831)
USD Barclays Bank Plc 335,000 01/17/2020 NOK 3,064,098 - (1,489,243) (1,489,243)
USD Barclays Bank Plc 251,000 01/17/2020 EUR 225,721 - (281,062) (281,062)
USD Barclays Bank Plc 103,000 01/17/2020 HUF 30,759,632 - (160,169) (160,169)
USD Barclays Bank Plc 152,000 01/17/2020  JPY 16,514,131 - (8,539) (8,539)
USD Barclays Bank Plc 153,000 01/17/2020  SEK 1,495,820 - (749,593) (749,593)
USD Barclays Bank Plc 519,000 01/17/2020 EUR 469,776 - (952,753) (952,753)
USD Barclays Bank Plc 199,000 01/17/2020 EUR 178,839 - (208,261) (208,261)
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USD  Barclays Bank Plc 1,266,145 01/17/2020 EUR 1,129,022 - (246,033) (246,033)
USD  Barclays Bank Pl 245,000 01/22/2020 CAD 323,640 - (500,713) (500,713)
USD  Barclays Bank Pl 189,000 01/22/2020  AUD 276,267 - (575,611) (575.,611)
USD  Barclays Bank Pl 285416 01/22/2020 AUD 413,333 - (573,895) (573.,895)
USD  Barclays Bank Pl 208,000 01/22/2020 AUD 306,694 - (836,101) (836,101)
USD  Barclays Bank Pl 324,000 01/22/2020 AUD 472,234 - (882,415) (882,415)
USD  Barclays Bank Pl 243,000 01/22/2020 NZD 379,101 - (1,394,337) (1,394,337)
USD  Barclays Bank Pl 365,839 01/22/2020 NZD 561,129 - (1,395,012) (1,395,012)
USD  Barclays Bank Pl 362,355 02/04/2020 BRL 1,549,249 - (2,426,492) (2,426,492)
USD  Barclays Bank Pl 995,000 03/18/2020 TWD 29,705,725 53,030 - 53,030
USD  Barclays Bank Pl 879357 03/18/2020 ZAR 13,067,682 - (4,964,262) (4,964,262)
USD  Barclays Bank Pl 560,000 03/18/2020 KRW 662,872,000 - (1,540,878) (1,540,878)
USD  Barclays Bank Pl 303,011 03/18/2020  PHP 15,447,940 - (133,550) (133,550)
USD  Barclays Bank Plc 808,000 03/18/2020 THB 24,454,120 - (1,062,851) (1,062,851)
USD  Barclays Bank Pl 317,000 03/18/2020 TRY 1,924,009 - (25,463) (25,463)
USD  Barclays Bank Pl 318,725 03/18/2020 CLP 253,067,472 - (1,956,298) (1,956,298)
USD  Barclays Bank Pl 365,402 03/18/2020 TRY 2,174,259 747,207 - 747,207
USD  Barclays Bank Pl 589,000 03/18/2020  ILS 2,036,998 - (341,003) (341,003)
USD  BNP Paribas SA 232,000 01/17/2020  GBP 176,113 - (150,921) (150,921)
USD  BNP Paribas SA 203,000 01/17/2020  CHF 200,374 - (447,558) (447,558)
USD  BNP Paribas SA 197,000 01/17/2020 EUR 175,663 - (38,090) (38,090)
USD  BNP Paribas SA 231,000 01/17/2020  SEK 2,194,616 - (391,379) (391,379)
USD  BNP Paribas SA 361,000 01/17/2020 EUR 322,978 - (201,200) (201,200)
USD  BNP Paribas SA 224,000 01/17/2020 NOK 2,054,494 - (1,065,795) (1,065,795)
USD  BNP Paribas SA 350,000 01/17/2020 PLN 1,363,606 - (1,091,283) (1,091,283)
USD  BNP Paribas SA 234,000 01/17/2020  SEK 2,226,294 - (433,341) (433,341)
USD  BNP Paribas SA 240,000 01/17/2020  JPY 25,993,831 67,631 - 67,631
USD  BNP Paribas SA 189,000 01/17/2020 NOK 1,722,924 - (768,821) (768,821)
USD  BNP Paribas SA 159,000 01/17/2020 EUR 142,366 - (102,370) (102,370)
USD  BNP Paribas SA 248,000 01/17/2020  GBP 191,537 - (633,133) (633,133)
USD  BNP Paribas SA 168,000 01/17/2020  SEK 1,625,064 - (621,045) (621,045)
USD  BNP Paribas SA 375,000 01/17/2020 GBP 291,729 - (1,260,356) (1,260,356)
USD  BNP Paribas SA 202,000 01/17/2020  GBP 154,348 - (276,459) (276,459)
USD  BNP Paribas SA 660,000 01/17/2020  GBP 502,840 - (692,457) (692,457)
USD  BNP Paribas SA 240,000 01/17/2020  GBP 185,394 - (617,778) (617,778)
USD  BNP Paribas SA 271,000 01/22/2020 CAD 360,010 - (723,339) (723,339)
USD  BNP Paribas SA 142,000 01/22/2020 NZD 215,411 - (366,371) (366,371)
USD  BNP Paribas SA 172,000  01/22/2020 NZD 269,789 - (1,093,472) (1,093,472)
USD  BNP Paribas SA 252,000 01/22/2020 CAD 334,648 - (662,435) (662,435)
USD  BNP Paribas SA 125,000 01/22/2020 AUD 181,081 - (255,807) (255,807)
USD  BNP Paribas SA 553,000 01/22/2020 CAD 730,946 - (1,167,365) (1,167,365)
USD  BNP Paribas SA 234,000  02/04/2020 BRL 982,215 - (1,075,319) (1,075,319)
USD  BNP Paribas SA 419,630 02/14/2020 CNH 2,977,110 - (804,826) (804,826)
USD  BNP Paribas SA 367,000 03/18/2020 CLP 272,772,016 429,895 - 429,895
USD  BNP Paribas SA 739,674 03/18/2020 SGD 1,000,853 - (560,802) (560,802)
USD  BNP Paribas SA 5,938  03/18/2020 ZAR 85,564 - (13,037) (13,037)
USD  Citibank NA 439,746 01/17/2020  GBP 339,200 - (1,061,018) (1,061,018)
USD  Citibank NA 773,010 01/17/2020  JPY 84,358,395 - (417,685) (417,685)
USD  Citibank NA 155,000 01/17/2020  SEK 1,482,717 - (380,309) (380,309)
USD  Citibank NA 1,832,719 01/17/2020  GBP 1,454,758 - (10,333,955) (10,333,955)
USD  Citibank NA 1,550,000 01/17/2020 EUR 1,396,346 - (2,034,763) (2,034,763)
USD  Citibank NA 217,000 01/17/2020 NOK 1,984,089 - (955,848) (955,848)
USD  Citibank NA 334,000 03/18/2020 PEN 1,132,427 - (768,847) (768,847)
USD  Citibank NA 514,450 03/18/2020 CLP 396,085,344 - (1,373,534) (1,373,534)
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USD Citibank NA 603,000 03/18/2020 MXN 11,977,100 - (2,613,549) (2,613,549)
USD Citibank NA 512,000 03/18/2020 INR 37,022,720 — (284,921) (284,921)
USD  Credit Suisse International 882,000 03/18/2020 TWD 26,402,670 - (208,621) (208,621)
USD Deutsche Bank AG 3,658,915 01/17/2020 EUR 3,296,210 - (4,804,471) (4,804,471)
USD Deutsche Bank AG 1,844,240 01/17/2020 GBP 1,454,758 - (9,082,822) (9,082,822)
USD Deutsche Bank AG 3,182,962 01/17/2020  SEK 30,818,128 - (12,106,959) (12,106,959)
USD Deutsche Bank AG 389,857 01/17/2020 HUF 117,042,087 - (833,541) (833,541)
Goldman Sachs
USD International 174,000 01/17/2020  PLN 672,711 - (393,542) (393,542)
Goldman Sachs
USD International 1,047,000 02/14/2020 CNH 7,389,590 - (1,410,037) (1,410,037)
Goldman Sachs
USD International 2,245,498 03/18/2020 IDR  32,036,513,999 - (4,977,778) (4,971,778)
Goldman Sachs
USD International 1,215,850 03/18/2020  PEN 4,119,299 - (2,699,734) (2,699,734)
USD HSBC Bank USA, NA 14,597,432 01/17/2020 EUR 13,149,537 - (19,062,191) (19,062,191)
USD HSBC Bank USA, NA 316,000 01/17/2020  CHF 311,183 - (614,755) (614,755)
USD HSBC Bank USA, NA 179,000 01/17/2020  CHF 176,352 - (357,274) (357,274)
USD HSBC Bank USA, NA 186,000 01/22/2020 AUD 268,973 - (344,347) (344,347)
USD HSBC Bank USA, NA 1,433,689 01/22/2020 AUD 2,092,045 - (4,089,681) (4,089,681)
USD HSBC Bank USA, NA 297,000 01/22/2020 CAD 392,541 - (624,593) (624,593)
USD HSBC Bank USA, NA 229,000 03/18/2020  IDR 3,245,846,000 - (342,798) (342,798)
USD HSBC Bank USA, NA 321,350 03/18/2020  INR 23,194,561 - (115,262) (115,262)
USD HSBC Bank USA, NA 744,000 03/18/2020  INR 53,832,120 - (464,386) (464,386)
USD HSBC Bank USA, NA 241,000 03/18/2020 IDR 3,398,437,400 - (225,334) (225,334)
USD HSBC Bank USA, NA 501,000 03/18/2020  PHP 25,606,110 - (358,018) (358,018)
USD HSBC Bank USA, NA 472,000 03/18/2020 KRW 560,500,000 - (1,466,880) (1,466,880)
USD HSBC Bank USA, NA 516,700 03/18/2020  CLP 397,616,151 - (1,350,520) (1,350,520)
USD HSBC Bank USA, NA 1,237,000 03/18/2020 TWD 36,853,570 345,122 - 345,122
USD HSBC Bank USA, NA 786,000 03/18/2020 TWD 23,553,276 - (274,188) (274,188)
USD JP Morgan Chase & Co. 416,000 01/17/2020 CZK 9,655,110 - (1,135,394) (1,135,394)
USD JP Morgan Chase & Co. 122,000 01/17/2020 CZK 2,806,822 — (214,391) (214,391)
USD JP Morgan Chase & Co. 338,902 01/17/2020 EUR 306,669 - (611,0606) (611,066)
USD JP Morgan Chase & Co. 15,668,164 01/17/2020 EUR 14,104,853 - (19,336,625) (19,336,625)
USD JP Morgan Chase & Co. 885,131 01/17/2020 EUR 800,728 - (1,569,615) (1,569,615)
USD JP Morgan Chase & Co. 189,000 01/17/2020 CZK 4,357,490 - (376,330) (376,330)
USD JP Morgan Chase & Co. 63,847 01/17/2020 EUR 57,435 - (73,712) (73,712)
USD JP Morgan Chase & Co. 833,265 03/18/2020  CLP 660,758,139 - (4,991,483) (4,991,483)
USD JP Morgan Chase & Co. 320,300 03/18/2020  INR 23,236,164 - (291,465) (291,465)
USD JP Morgan Chase & Co. 1,876,192 03/18/2020  COP 6,499,877,969 - (10,478,018) (10,478,018)
USD JP Morgan Chase & Co. 366,757 03/18/2020  CLP 275,420,203 22,209 - 22,209
USD JP Morgan Chase & Co. 1,046,356  05/14/2021 CNH 7,289,650 1,436,128 - 1,436,128
Morgan Stanley & Co.
USD  International Plc 660,368 01/17/2020 EUR 596,346 - (1,042,805) (1,042,805)
Morgan Stanley & Co.
USD International Plc 185,000 01/17/2020  JPY 20,101,266 - (12,223) (12,223)
Morgan Stanley & Co.
USD International Plc 207,000 01/17/2020 NOK 1,886,727 - (838,520) (838,520)
Morgan Stanley & Co.
USD International Plc 5,510,356 01/17/2020  GBP 4,276,543 - (17,052,093) (17,052,093)
Morgan Stanley & Co.
USD International Plc 219,000 01/17/2020  CHF 214,825 - (332,215) (332,215)
Morgan Stanley & Co.
USD International Plc 490,000 01/17/2020  GBP 378,909 - (1,318,309) (1,318,309)
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Morgan Stanley & Co.

USD International Plc 515,325 01/17/2020  JPY 56,116,109 - (157,264) (157,264)
Morgan Stanley & Co.

USD International Plc 725,345 01/17/2020 EUR 654,965 - (1,138,184) (1,138,184)
Morgan Stanley & Co.

USD International Plc 1,009,905 01/17/2020  EUR 902,032 - (379,130) (379,130)
Morgan Stanley & Co.

USD International Plc 11,565,385 01/17/2020  GBP 9,028,872 - (43,426,778) (43,426,778)
Morgan Stanley & Co.

USD International Plc 5,970,592 01/17/2020  EUR 5,368,612 - (6,605,219) (6,605,219)
Morgan Stanley & Co.

USD International Plc 184,000 01/17/2020 NOK 1,689,632 - (900,338) (900,338)
Morgan Stanley & Co.

USD International Plc 481,861 01/17/2020  GBP 374,411 - (1,554,827) (1,554,827)
Morgan Stanley & Co.

USD International Plc 2,083,065 01/17/2020  GBP 1,618,567 - (6,722,045) (6,722,045)
Morgan Stanley & Co.

USD International Plc 6,635,509 01/17/2020 EUR 6,000,000 - (11,428,995) (11,428,995)
Morgan Stanley & Co.

USD International Plc 3,588,606 01/22/2020 NZD 5,655,000 - (24,727,916) (24,727,916)
Morgan Stanley & Co.

USD International Plc 3,748,750  01/22/2020 CAD 4,959,213 - (8,263,322) (8,263,322)
Morgan Stanley & Co.

USD International Plc 1,435,403  01/22/2020 NZD 2,265,351 - (10,140,911) (10,140,911)
Morgan Stanley & Co.

USD International Plc 3,438,490 02/04/2020 BRL 14,498,391 - (17,560,992) (17,560,992)
Morgan Stanley & Co.

USD International Plc 684,000 02/14/2020 CNH 4,829,232 - (946,805) (946,805)
Morgan Stanley & Co.

USD International Plc 101,000 03/18/2020  COP 337,188,500 - (146,367) (146,367)
Morgan Stanley & Co.

USD International Plc 296,000 03/18/2020  CLP 220,668,000 250,724 - 250,724
Morgan Stanley & Co.

USD International Plc 184,000 03/18/2020  IDR 2,591,640,000 - (148,682) (148,682)
Morgan Stanley & Co.

USD International Plc 481,000 03/18/2020 KRW 572,697,840 - (1,636,435) (1,636,435)

USD  Toronto Dominion Bank 1,727,002 01/17/2020 HUF 515,466,932 - (2,582,232) (2,582,232)

USD  Toronto Dominion Bank 702,861 03/18/2020  CLP 558,352,819 - (4,354,575) (4,354,575)

USD UBSAG 301,000 01/17/2020  GBP 232,770 - (811,437) (811,437)

USD UBS AG 16,972,581 01/17/2020  EUR 15,319,873 - (25,918,188) (25,918,188)

USD UBSAG 2,199,047 01/17/2020  CHF 2,180,025 - (5,905,962) (5,905,962)

USD UBS AG 229,000 03/18/2020  IDR 3,243,785,000 - (326,846) (326,846)

353,397,349 (384,654,535) (31,257,186)
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EUR  Bank of America NA 361,141  01/10/2020 USD 405,563 3,476 - 3,476
GBP  Toronto Dominion Bank 178,424  01/10/2020  USD 236,426 1,905 - 1,905
JPY Bank of America NA 134,955,498  01/10/2020 USD 1,242,071 35,722 - 35,722
JPY Bank of America NA 9,718,750,015  01/10/2020  USD 89,787,485 - (34,398,475) (34,398,475)
JPY Citibank NA 58,822,344  01/10/2020 EUR 483,470 - (158,991) (158,991)
JPY HSBC Bank USA, NA 74,903,577  01/10/2020  USD 692,179 - (284,181) (284,181)
JPY HSBC Bank USA, NA 9,719,743,154  01/10/2020  USD 89,774,018 - (31,942,486) (31,942,486)
Morgan Stanley & Co.
JPY International Plc 9,721,470,516  01/10/2020  USD 89,787,484 - (31,677,914) (31,677,914)
USD Bank of America NA 1,655,758 01/10/2020  CHF 1,627,574 - (2,811,805) (2,811,805)
USD Bank of America NA 1,292,780  01/10/2020 CNH 9,005,341 - (17,101) (17,101)
USD Bank of America NA 321,560  01/10/2020  ILS 1,118,436 - (255,918) (255,918)
USD Bank of America NA 693,990 01/10/2020 DKK 4,660,956 - (710,183) (710,183)
USD Citibank NA 895,276  01/10/2020 MXN 17,587,871 - (3,829,965) (3,829,965)
USD Citibank NA 74,574,566  01/10/2020 EUR 67,060,443 - (80,447,872) (80,447,872)
USD Deutsche Bank AG 155,979  01/10/2020 HUF 46,557,183 - (228,807) (228,807)
USD  Deutsche Bank AG 1,307,513 01/10/2020  SEK 12,425,218 - (2,214,462) (2,214,462)
USD Deutsche Bank AG 15,107,489  01/10/2020  GBP 11,602,528 - (29,101,267) (29,101,267)
USD Deutsche Bank AG 293,916 01/10/2020 NZD 450,724 - (1,108,000) (1,108,000)
USD Deutsche Bank AG 251,465 01/10/2020 NOK 2,306,593 - (1,200,240) (1,200,240)
USD HSBC Bank USA, NA 596,826  01/10/2020  SGD 814,123 - (941,676) (941,676)
USD HSBC Bank USA, NA 192,172 01/10/2020 CZK 4,415,547 - (311,787) (311,787)
USD HSBC Bank USA, NA 3,738,895  01/10/2020 AUD 5,462,308 - (11,056,224) (11,056,224)
USD HSBC Bank USA, NA 8,675,956 01/10/2020 CNH 61,413,104 - (15,359,797) (15,359,797)
Morgan Stanley & Co.
USD International Plc 8,265,648 01/10/2020 CAD 10,990,054 - (22,816,876) (22,816,876)
Morgan Stanley & Co.
USD International Plc 619,945 01/10/2020  PLN 2,393,615 - (1,314,337) (1,314,337)
USD Toronto Dominion Bank 1,075,808 01/10/2020 THB 32,563,309 - (1,256,233) (1,256,233)
USD Barclays Bank Plc 520,775 01/14/2020 RUB 33,596,252 - (2,107,628) (2,107,628)
USD Barclays Bank Plc 131,114 01/14/2020  CLP 105,281,812 - (969,607) (969,607)
USD Barclays Bank Plc 903,780  01/14/2020 MYR 3,782,860 - (2,245,471) (2,245,471)
USD Barclays Bank Plc 1,029,390 01/14/2020 IDR  14,606,735,726 - (2,364,658) (2,364,658)
USD Barclays Bank Plc 3,592,146 01/14/2020 KRW 4,272,929,747 - (11,279,640) (11,279,640)

41,103 (292,411,601) (292,370,498)
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Emirates Interbank Offered Rate
AED HSBC Bank USA, NA 4,050,000 3-Month (3.695) 03/14/2029 13,219,211 13,219,211
Morgan Stanley & Co.
CLP International Plc 45,000,000 Chilean Peso 6-Month Rate (4.210) 01/26/2028 774,391 774,391
Morgan Stanley & Co.
CLP International Plc 20,000,000 Chilean Peso 6-Month Rate (4.200) 02/01/2028 341,151 341,151
Morgan Stanley & Co.
CLP International Plc 450,000,000 Chilean Peso 6-Month Rate (4.100) 04/23/2028 6,890,691 6,890,691
CLP Citibank NA 427,000,000 Chilean Peso 6-Month Rate (4.270) 05/17/2028 7,863,917 7,863,917
CLP Citibank NA 1,000,000,000 Chilean Peso 6-Month Rate (4.400) 10/04/2028 19,074,904 19,074,904
CNY UBSAG 5,000,000 7-Day Chinese Repurchase Rate (3.115) 08/15/2023 917,334 917,334
Morgan Stanley & Co. Columbian Interbank Offered
COP International Plc 124,000,000 Rate 3-Month (6.000) 01/26/2028 238,402 238,402
Morgan Stanley & Co. Columbian Interbank Offered
COP International Plc 96,000,000 Rate 3-Month (6.020) 02/01/2028 187,702 187,702
Morgan Stanley & Co. Columbian Interbank Offered
COP International Plc 2,300,000,000 Rate 3-Month (5.880) 04/23/2028 3,331,967 3,331,967
Columbian Interbank Offered
COP Citibank NA 2,140,000,000 Rate 3-Month (5.990) 05/17/2028 3,863,947 3,863,947
Columbian Interbank Offered
COP Citibank NA 5,050,000,000 Rate 3-Month (6.310) 10/04/2028 12,323,189 12,323,189
Morgan Stanley & Co. Columbian Interbank Offered
COP International Plc 206,700,000 Rate 3-Month (5.165) 07/12/2029 (121,249) (121,249)
ILS BNP Paribas SA 2,000,000 3-Month ILS- TELBOR (1.915) 04/26/2028 6,885,749 6,885,749
ILS  JP Morgan Chase & Co. 4,440,000 3-Month ILS- TELBOR (2.045) 07/16/2028 16,373,550 16,373,550
ILS JP Morgan Chase & Co. 2,925,000 3-Month ILS- TELBOR (1.965) 02/07/2029 11,105,951 11,105,951
Goldman Sachs
ILS International 2,000,000 3-Month ILS- TELBOR (1.790) 04/18/2029 6,303,932 6,303,932
Kuala Lumpur Interbank
MYR Citibank NA 8,000,000 Offered 3-Month (3.900) 11/27/2023 5,528,439 5,528,439
Morgan Stanley & Co. Kuala Lumpur Interbank
MYR International Plc 3,200,000 Offered 3-Month (3.245) 11/19/2029 (680,553) (680,553)
Goldman Sachs Moscow Interbank Offered Rate
RUB International 100,000,000 3-Month (9.580) 06/20/2029 11,750,815 11,750,815
THB Citibank NA 170,000,000 6-Month Thailand Fixing Rate (1.840) 08/08/2020 4,016,019 4,016,019
Morgan Stanley & Co.
THB International Plc 20,000,000 6-Month Thailand Fixing Rate (1.590) 07/04/2024 1,021,360 1,021,360
131,210,819 131,210,819
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A/ TR
JVyhe HRIEHL TUIT A
A4 /G ATV9R AT E AR 31 VEGTN) INIEATFE
B B AHF METLAR Tarriar 2 JAILAR (%) (%) it H (AAM) (HAH) (BAM)
7'm7/a CDX BESPOKE
USD Citibank NA 1,600,000 OEW 6M (0.000) 0.00 12/20/2020 66,386 (104,261) (37,875)
Taryar
USD Citibank NA 485,000 D5EY CDX EM 26 V2 1.000 1.38 12/20/2021 (729,097) 373,218 (355,879)
Barclays Bank ruryar
USD Plc 30,000,000 DOE CDX EM 32 V1 (1.000) 1.74 12/20/2024 111,480,527 (2,997,775) 108,482,752
Morgan Stanley
& Co. Taryvar
USD International Plc 25,000,000 MDE{\» CDX EM 32 V1 (1.000) 1.74 12/20/2024 89,949,981 452,313 90,402,294
JP Morgan Taryvar
USD Chase & Co. 100,000 D5EH CMBX NA 6 AA 1.500 0.65 5/11/2063 302,063 (60,251) 241,812
201,069,860 (2,336,756) 198,733,104
GUOYNTIHI- RV TRE (HEED —0.2%)
AVTIAR
IV REH TVIT A
JLTyhe ZH/CH)  ATVok EENITES =i/ (3cAD) N IEATFS
BTy BEAHF  RELAR Turrias AR (%) (%) it A (AAH) (FAH) (AAH)
7'a7 s a Barclays Bank
EUR Citibank NA 700,000 DFEY Plc 1.000 0.14 6/20/2020 396 378,122 378,518
Ja7yal Assicurazioni
EUR Citibank NA 230,000 OEW Generali SpA (1.000) 0.25 12/20/2020 (22,676) (194,030) (216,706)
A=A e E Mg
EUR Citibank NA 230,000 DFEY Republic of Ttaly 1.000 0.36 12/20/2020 1,095 185,363 186,458
7'a7 7 a Republic of
USD Citibank NA 770,000 DFEY Poland 1.000 0.16 3/20/2020 (81,701) 264,675 182,974
JP Morgan Taryvar
USD Chase & Co. 200,000 DFEY Bombardier, Inc. 5.000 1.68 3/20/2020 281,937 188,990 470,927
Morgan Stanley
& Co. 7'v7 7 a General Electric
USD International Plc 270,000 589 Co. 1.000 0.29  3/20/2020 (33,519) 89,516 55,997
a7/ al Petroleos
USD Citibank NA 1,000,000 DEVN Mexicanos (1.000) 0.27 6/20/2020 (1,000,513) 585,628 (414,885)
a7/ al Petroleos
USD Citibank NA 1,240,000 DEVN Mexicanos (1.000) 0.27 6/20/2020 (1,188,452) 673,996 (514,456)
a7/ al Petroleos
USD Citibank NA 1,750,000 DE N Mexicanos (1.000) 0.27 6/20/2020 (1,682,464) 956,417 (726,047)
JP Morgan ruryvar
USD Chase & Co. 1,000,000 DFEY Bombardier, Inc. 5.000 1.78 6/20/2020 64,799 1,756,529 1,821,328
Z'v7 73 a Russian Foreign
USD Citibank NA 50,000 D5EY Bond 1.000 0.25 12/20/2022 133,548 (12,749) 120,799
Bank of Taryar
USD America NA 1,000,000 DFEY Republic of Italy 1.000 0.31 6/20/2023 1,708,090 1,156,047 2,864,137
Colombia
Barclays Bank a7y a Government
USD Plc 1,600,000 D5EH International 1.000 0.45 6/20/2023 4,122,043 (816,452) 3,305,591
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TaTrvay
USD Citibank NA 300,000 D7EH Republic of Ttaly 1.000 0.96 6/20/2023 1,908,671 (1,771,452) 137,219
A= E Mg
USD Citibank NA 300,000 DEVN Republic of Ttaly  (1.000) 0.59  6/20/2023 (992,884) 528,649 (464,235)
A= E Mg
USD Citibank NA 1,380,000 DEW Republic of Ttaly ~ (1.000) 0.59  6/20/2023 (4,300,543) 2,165,061 (2,135,482)
A= E Mg
USD Citibank NA 1,380,000 D7EH Republic of Ttaly 1.000 0.96 6/20/2023 8,148,412 (7,900,468) 247,944
Colombia
7a7 /i ar Government
USD Citibank NA 2,000,000 DFEY International 1.000 0.45 6/20/2023 5,186,128 (1,054,139) 4,131,989
Peruvian
a7y a Government
USD Citibank NA 2,000,000 DFEY International 1.000 0.24  6/20/2023 4,857,740 1,417,013 6,274,753
Indonesia
7a7 /i a Government
USD Citibank NA 3,435,000 DFEY International 1.000 0.40 6/20/2023 10,118,051 (2,406,208) 7,711,843
Brazilian
Deutsche Bank a7y a Government
USD AG 1,000,000 D7EH International 1.000 0.67 6/20/2023 4,502,681 (3,261,092) 1,241,589
Morgan Stanley
& Co. Z'v7 73 a Russian Foreign
USD International Plc 300,000 ¢35Eh Bond 1.000 0.33  6/20/2023 1,369,453 (531,962) 837,491
Morgan Stanley
& Co. Taryvar
USD International Plc 4,250,000 38" Republic of Ttaly 1.000 0.96 6/20/2023 19,822,730 (19,059,133) 763,597
Morgan Stanley Portugal
& Co. 7'm7 /i a Obrigacoes Do
USD International Plc 900,000 ¢5Eh Tesouro 1.000 0.31 12/20/2023 2,696,329 (46,862) 2,649,467
Argentine
7'a7 s a Republic
USD Citibank NA 280,000 DEW Government (5.000)  50.00 6/20/2024 (1,899,209) 18,529,876 16,630,667
Saudi
Barclays Bank 7a7 /i ar Government
USD Plc 600,000 D7EH International 1.000 0.56 12/20/2024 1,382,596 (1,817) 1,380,779
Panama
Barclays Bank a7y a Government
USD Plc 600,000 D7EH International 1.000 0.42 12/20/2024 1,894,137 (70,856) 1,823,281
Peruvian
Barclays Bank 7a7 /i ar Government
USD Plc 600,000 D7EH International 1.000 0.42 12/20/2024 1,900,446 (70,856) 1,829,590
Philippine
Barclays Bank a7y a Government
USD Plc 600,000 D7EH International 1.000 0.34 12/20/2024 2,155,252 (70,856) 2,084,396
Qatar
Barclays Bank 7a7 /i a Government
USD Plc 600,000 D7EH International 1.000 0.37 12/20/2024 2,076,131 (70,856) 2,005,275
Lebanon
Barclays Bank a7y a Government
USD Plc 600,000 D7EH International 1.000 34.29 12/20/2024 (36,432,773) (70,856) (36,503,629)
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Chile
Barclays Bank 7a7 /i ar Government
USD Plc 600,000 D7EH International 1.000 0.42 12/20/2024 1,895,596 (70,856) 1,824,740
Abu Dhabi
Barclays Bank a7y a Government
USD Plc 600,000 D7EH International 1.000 0.34 12/20/2024 2,168,490 (70,856) 2,097,634
Barclays Bank 7'a7 /3 Penerbangan
USD Plc 1,200,000 D7EH Malaysia Bhd 1.000 0.35 12/20/2024 4,227,521 (141,713) 4,085,808
Argentine
Barclays Bank “7'u7 73 a Republic
USD Plc 1,500,000 DFEY Government 1.000 50.00 12/20/2024 (94,026,858) (177,141) (94,203,999)
Colombia
Barclays Bank a7y a Government
USD Plc 1,500,000 D7EY International 1.000 0.73 12/20/2024 2,347,017 (177,141) 2,169,876
Indonesia
Barclays Bank 7a7 /i a Government
USD Plc 2,400,000 DFEY International 1.000 0.63 12/20/2024 4,965,852 (283,426) 4,682,426
Barclays Bank 7'v7 732 Russian Foreign
USD Plc 2,400,000 DFEY Bond 1.000 0.56 12/20/2024 5,891,271 (283,426) 5,607,845
Republic of
Barclays Bank a7 s a South Africa
USD Plc 2,700,000 DFEY Government 1.000 1.63 12/20/2024 (8,089,912) (318,854) (8,408,766)
China
Barclays Bank 7a7 /i ar Government
USD Plc 2,700,000 DFEY International 1.000 0.32 12/20/2024 9,965,662 (318,854) 9,646,808
Mexico
Barclays Bank a7y a Government
USD Plc 3,600,000 DIEY International 1.000 0.79 12/20/2024 4,557,863 (425,139) 4,132,724
Turkey
Barclays Bank 7a7 /i ar Government
USD Plc 3,600,000 DFEY International 1.000 2.79 12/20/2024 (30,859,997) (425,139) (31,285,136)
Brazilian
Barclays Bank a7y a Government
USD Plc 3,600,000 DIEY International 1.000 0.99 12/20/2024 1,709,179 (425,139) 1,284,040
Morgan Stanley Qatar
& Co. 7a7 /i ar Government
USD International Plc 500,000 ?5Eh International 1.000 0.37 12/20/2024 1,761,526 (90,462) 1,671,064
Morgan Stanley Peruvian
& Co. a7y a Government
USD International Ple 500,000 720 International 1.000 0.42 12/20/2024 1,615,121 (90,462) 1,524,659
Morgan Stanley Chile
& Co. 7a7 /i a Government
USD International Plc 500,000 ¢35Eh International 1.000 0.42 12/20/2024 1,611,080 (90,462) 1,520,618
Morgan Stanley Panama
& Co. a7y a Government
USD International Plc 500,000 35EH International 1.000 0.42 12/20/2024 1,609,864 (90,462) 1,519,402
Morgan Stanley Saudi
& Co. 7a7 /i a Government
USD International Plc 500,000 ¢5Eh International 1.000 0.56 12/20/2024 1,241,112 (90,462) 1,150,650
Morgan Stanley Lebanon
& Co. a7y a Government
USD International Plc 500,000 35Eh International 1.000 34.29 12/20/2024 (30,329,227) (90,462) (30,419,689)
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Morgan Stanley Abu Dhabi
& Co. 7a7 /i ar Government
USD International Plc 500,000 ¢35Eh International 1.000 0.34 12/20/2024 1,838,491 (90,462) 1,748,029
Morgan Stanley Philippine
& Co. a7y a Government
USD International Plc 500,000 35Eh International 1.000 0.34 12/20/2024 1,827,460 (90,462) 1,736,998
Morgan Stanley
& Co. 7'v7 7 a Penerbangan
USD International Plc 1,000,000 3589 Malaysia Bhd 1.000 0.35 12/20/2024 3,585,765 (180,925) 3,404,840
Morgan Stanley Colombia
& Co. a7y a Government
USD International Plc 1,250,000 38" International 1.000 0.73 12/20/2024 2,034,387 (226,156) 1,808,231
Morgan Stanley Argentine
& Co. 7'm7 /3 a Republic
USD International Plc 1,250,000 ¢5Eh Government 1.000 50.00 12/20/2024 (78,277,175) (226,156) (78,503,331)
Morgan Stanley
& Co. “7'a7 73 Russian Foreign
USD International Plc 2,000,000 35Eh Bond 1.000 0.56 12/20/2024 5,035,054 (361,850) 4,673,204
Morgan Stanley Indonesia
& Co. 7a7 7 a Government
USD International Plc 2,000,000 ¢5Eh International 1.000 0.63 12/20/2024 4,263,872 (361,850) 3,902,022
Morgan Stanley Republic of
& Co. a7 sa South Africa
USD International Plc 2,250,000 58" Government 1.000 1.63 12/20/2024 (6,600,224) (407,081) (7,007,305)
Morgan Stanley China
& Co. 7a7 /i ar Government
USD International Plc 2,250,000 ¢5EH International 1.000 0.32 12/20/2024 8,446,088 (407,081) 8,039,007
Morgan Stanley Turkey
& Co. a7y a Government
USD International Plc 3,000,000 ¢>35Eh International 1.000 2.79 12/20/2024 (24,704,053) (542,775) (25,246,828)
Morgan Stanley Brazilian
& Co. 7a7 /i ar Government
USD International Plc 3,000,000 ¢7Eh International 1.000 0.99 12/20/2024 788,690 (542,775) 245915
Morgan Stanley Mexico
& Co. a7y a Government
USD International Plc 3,000,000 ¢35Eh International 1.000 0.79 12/20/2024 3,986,712 (542,775) 3,443,937
Bank of Taryvar
USD America NA 20,300,000 D5EH Republic of Ttaly 1.000 1.43 6/20/2026 59,780,646 (114,798,870) (55,018,224)
Argentine
7'm7 /i a Republic
USD Citibank NA 280,000 DFEY Government 5.000 50.00 6/20/2029 1,894,159 (18,603,994) (16,709,835)
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PGIMS O—/\JL-a7 KRR - I7 R (R<AK)
HOR AL — ATy TR (#E ED0.0%)

PASVEN
REBFE %W/
5EMED SHdEo  AliEE (fh)  AIEAFS
A = it H eI F FECA ek (AR (FAM)  (AARM)
THGREOME  SlHEREOETA
TEARIZHEESL IZHS<E E AR
8.22%D[E E4F FHY 54 EAA]  11/26/2023 Citibank NA  IDR  12,975,000,000 USD 896,373 9,725,326 - 9,725,326
9,725,326 - 9,725,326

2019412 H 31 B EAE ., LA F OB B 2D » 7 EK1C B L THL4412,850,56 7 87 o — 1 —
WU TRIAE 72> TUNA,

EFIRT T RH (FEEEDO.2%)

I 4 AN
S (GZAh) REBEHALE  =HR (G INIEAT#E

B HETTA L& (%) i A (BAM) (AAM) (BAM)

AUD 2,400,000 6-Month Australian Bank Bill (2.525) 07/23/2023 10,279,089 - 10,279,089
AUD 1,100,000 6-Month Australian Bank Bill (2.828) 07/10/2028 10,148,799 - 10,148,799
AUD 3,000,000 6-Month Australian Bank Bill (2.823) 10/04/2028 27,261,691 - 27,261,691
AUD 1,000,000 6-Month Australian Bank Bill (3.115) 04/18/2033 13,351,515 - 13,351,515
AUD 635,000 6-Month Australian Bank Bill (2.987) 07/10/2033 7,983,255 - 7,983,255
BRL 3,046,999 BRL-CDI Compounded - 01/02/2025 31,249,370 - 31,249,370
BRL 2,205,322 BRL-CDI Compounded - 01/02/2025 1,407,048 - 1,407,048
BRL 1,925,580 BRL-CDI Compounded - 01/02/2025 1,134,377 - 1,134,377
BRL 634,425 BRL-CDI Compounded - 01/02/2025 7,762,302 - 7,762,302
BRL 6,197,063 BRL-CDI Compounded - 01/02/2025 3,909,902 - 3,909,902
BRL 933,357 BRL-CDI Compounded - 01/02/2025 406,623 - 406,623
BRL 8,363,267 BRL-CDI Compounded - 01/02/2025 73,563,142 - 73,563,142
BRL 5,045,188 BRL-CDI Compounded - 01/02/2025 36,054,531 - 36,054,531
BRL 724,045 BRL-CDI Compounded - 01/02/2025 6,154,681 3,585 6,158,266
BRL 7,381,386 BRL-CDI Compounded - 01/04/2027 (672,917) - (672,917)
BRL 5,759,130 BRL-CDI Compounded - 01/04/2027 (6,106) - (6,106)
CAD 6,415,000 3-Month Canadian Bank Bill (2.417) 07/09/2022 7,873,261 (1,197,219) 6,676,042
CAD 2,000,000 3-Month Canadian Bank Bill (2.415) 04/29/2030 8,704,297 (4,595,091) 4,109,206
CAD 940,000 3-Month Canadian Bank Bill (2.720) 01/09/2038 8,896,093 (3,640,375) 5,255,718
CAD 625,000 3-Month Canadian Bank Bill 2.800 12/03/2038 (800,822) (3,204,765) (4,005,587)
CAD 1,715,000 3-Month Canadian Bank Bill (2.734) 04/17/2048 17,459,040 (2,812,414) 14,646,626
CHF 550,000 6-Month CHF-LIBOR - 04/03/2028 3,877,733 (271,259) 3,606,474
CHF 1,150,000 6-Month CHF-LIBOR (0.260) 01/31/2029 5,846,849 - 5,846,849
CHF 825,000 6-Month CHF-LIBOR (0.687) 04/03/2033 9,881,361 (1,052,926) 8,828,435
CLP 170,000,000 Chile 3-Month Interbank Rate (2.790) 10/24/2029 (236,142) - (236,142)
CLP 91,000,000 Chile 3-Month Interbank Rate (3.203) 11/22/2029 339,284 - 339,284
CLP 562,610,000 Chile 3-Month Interbank Rate (3.200) 12/16/2029 1,972,373 - 1,972,373
CNY 6,000,000 7-Day Chinese Repurchase Rate (2.945) 03/13/2024 405,946 - 405,946
CNY 6,000,000 7-Day Chinese Repurchase Rate (2.945) 03/18/2024 204,592 - 204,592
CNY 33,050,000 7-Day Chinese Repurchase Rate (2.975) 06/03/2024 1,649,846 - 1,649,846
CNY 15,090,000 7-Day Chinese Repurchase Rate (2.900) 06/20/2024 (88,659) - (88,659)
CNY 11,600,000 7-Day Chinese Repurchase Rate (2.900) 07/01/2024 106,482 - 106,482
CNY 31,600,000 7-Day Chinese Repurchase Rate (2.860) 09/03/2024 (1,163,956) - (1,163,956)
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CNY 8,300,000 7-Day Chinese Repurchase Rate (2.940) 09/19/2024 102,083 - 102,083
CNY 15,900,000 7-Day Chinese Repurchase Rate (2.860) 10/10/2024 (616,784) - (616,784)
CNY 22,830,000 7-Day Chinese Repurchase Rate (3.120) 11/01/2024 3,336,107 - 3,336,107
CNY 75,000,000 7-Day Chinese Repurchase Rate (2.933) 11/28/2024 276,059 - 276,059
Columbian Interbank Offered
COP  5,100,000,000 Rate 3-Month (5.480) 12/16/2029 (356,936) - (356,936)
Prague Interbank Offered Rate 3-
CZK 158,990,000 Month 2.138 05/31/2020 (7,946,057) - (7,946,057)
Prague Interbank Offered Rate 6-
CZK 54,700,000 Month 1.930 01/31/2024 45,406 - 45,406
Prague Interbank Offered Rate 6-
CZK 54,280,000 Month 1.623 06/20/2024 3,539,952 - 3,539,952
EUR 8,815,000 6-Month EURIBOR (1.000) 05/11/2033 119,707,811 (22,149,812) 97,557,999
EUR 450,000 6-Month EURIBOR (1.350) 05/11/2038 9,534,744 (967,453) 8,567,291
EUR 1,000,000 6-Month EURIBOR (0.569) 11/14/2044 (1,581,684) - (1,581,684)
EUR 1,585,000 6-Month EURIBOR (1.442) 12/05/2047 48,023,380 (4,568,643) 43,454,737
EUR 730,000 6-Month EURIBOR (1.450) 05/11/2049 17,422,929 4,562,158 21,985,087
EUR 440,000 Euro Overnight Index Average (1.150) 05/11/2045 (864,491) 10,188,729 9,324,238
EUR 50,000 Euro Overnight Index Average 1.200 05/11/2049 88,522 (1,374,096) (1,285,574)
GBP 2,000,000 6-Month GBP-LIBOR (0.850) 05/08/2023 8,088,740 (7,946,353) 142,387
GBP 3,920,000 6-Month GBP-LIBOR (1.648) 03/09/2046 83,642,530 (11,984,015) 71,658,515
GBP 100,000 Sterling Overnight Index Average 1.121 02/06/2023 (287,230) 15,261 (271,969)
GBP 450,000 Sterling Overnight Index Average 1.000 05/08/2026 (84,696) (1,243,217) (1,327,913)
GBP 2,355,000 Sterling Overnight Index Average 1.110 12/07/2027 (9,854,418) - (9,854,418)
GBP 4,763,000 Sterling Overnight Index Average 0.680 10/22/2028 4,243,861 - 4,243,861
GBP 1,330,000 Sterling Overnight Index Average 1.100 05/08/2029 809,188 (7,076,749) (6,267,561)
GBP 1,875,000 Sterling Overnight Index Average 1.100 05/08/2030 1,204,283 (10,320,279) (9,115,996)
GBP 520,000 Sterling Overnight Index Average (1.200) 05/08/2034 (3,789,898) 7,648,877 3,858,979
GBP 330,000 Sterling Overnight Index Average (1.250) 05/08/2049 (1,658,361) 6,717,861 5,059,500
Hong Kong Interbank Offered
HKD 20,210,000 Rate 3-Month (2.145) 03/13/2021 115,763 - 115,763
Hong Kong Interbank Offered
HKD 17,920,000 Rate 3-Month (2.138) 03/13/2021 79,408 - 79,408
Hong Kong Interbank Offered
HKD 9,960,000 Rate 3-Month 1.538 09/03/2026 4,016,763 - 4,016,763
HUF  1,565,000,000 6-Month HUF-BUBOR (1.065) 07/02/2020 4,954,089 (278,870) 4,675,219
HUF  1,860,415,000 6-Month HUF-BUBOR (3.750) 06/12/2028 68,620,032 (7,061,775) 61,558,257
HUF 156,000,000 6-Month HUF-BUBOR (1.650) 07/15/2029 1,143,128 - 1,143,128
6-Month Tokyo Interbank Offered
JPY 626,950,000 Rate (0.014) 01/29/2021 111,307 - 111,307
6-Month Tokyo Interbank Offered
JPY 319,160,000 Rate (0.600) 12/03/2038 8,510,778 9,641,801 18,152,579
KRW  1,890,000,000 KRW-CD-KSDA-Bloomberg (1.915) 08/16/2020 588,690 - 588,690
KRW  6,000,000,000 KRW-CD-KSDA-Bloomberg (1.733) 01/07/2021 2,027,692 - 2,027,692
KRW  11,000,000,000 KRW-CD-KSDA-Bloomberg (2.135) 05/24/2021 11,587,500 - 11,587,500
KRW  2,000,000,000 KRW-CD-KSDA-Bloomberg (2.383) 05/24/2028 15,349,719 - 15,349,719
KRW  1,878,000,000 KRW-CD-KSDA-Bloomberg (2.043) 09/10/2028 (181,650) 9,994,677 9,813,027
KRW 628,500,000 KRW-CD-KSDA-Bloomberg (1.740) 04/17/2029 1,933,126 - 1,933,126
KRW 560,000,000 KRW-CD-KSDA-Bloomberg (1.313) 10/18/2029 (327,889) - (327,889)
MXN 34,490,000 MXIBTIIE Index (8.260) 02/27/2029 19,665,652 1,106,028 20,771,680
6-Month Norway Interbank
NOK 13,000,000 Offered Rate (2.177) 12/11/2028 1,615,249 - 1,615,249
NzZD 1,220,000 3-Month NZD-LIBOR (2.950) 11/28/2028 9,313,760 - 9,313,760
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PLN 6,600,000 6-Month PLN-WIBOR (2.325) 04/23/2023 5,921,251 - 5,921,251
PLN 6,970,000 6-Month PLN-WIBOR (2.390) 08/24/2023 4,985,477 - 4,985,477
PLN 7,650,000 6-Month PLN-WIBOR (2.570) 11/13/2023 6,869,984 - 6,869,984
PLN 8,940,000 6-Month PLN-WIBOR (1.750) 06/21/2024 1,996,588 - 1,996,588
PLN 1,890,000 6-Month PLN-WIBOR (2.935) 07/11/2028 5,134,470 (102,218) 5,032,252
PLN 4,156,000 6-Month PLN-WIBOR 2.998 11/13/2028 (11,462,106) - (11,462,106)
SEK 17,200,000 3-Month SEK-STIBOR (0.750) 04/25/2023 859,086 3,301,260 4,160,346
SEK 9,500,000 3-Month SEK-STIBOR (1.031) 06/22/2027 5,820,060 (1,212,510) 4,607,550
SEK 7,470,000 3-Month SEK-STIBOR (1.188) 11/28/2028 4,377,121 - 4,377,121
SEK 5,000,000 3-Month SEK-STIBOR (0.457) 11/05/2029 (1,207,805) - (1,207,805)
6-Month Singapore Swap Offer
SGD 1,230,000 Rate (2.025) 03/19/2024 2,324,426 - 2,324,426
6-Month Singapore Swap Offer
SGD 280,000 Rate (1.685) 10/21/2029 (31,317) - (31,317)
6-Month Thailand Interest Rate
THB 22,000,000 Index (1.435) 09/19/2029 (609,453) - (609,453)
UsD 34,921,000 3-Month USD-LIBOR (1.830) 06/15/2021 6,000,220 - 6,000,220
UusD 7,735,000 3-Month USD-LIBOR (1.604) 09/15/2021 (5,061,036) 3,861,684 (1,199,352)
UsD 11,365,000 3-Month USD-LIBOR (1.480) 09/15/2021 (5,477,992) 1,159,309 (4,318,683)
UsD 8,367,000 3-Month USD-LIBOR (1.381) 09/15/2021 (3,693,333) (969,874) (4,663,207)
USD 1,504,000 3-Month USD-LIBOR (1.554) 12/15/2021 (239,940) - (239,940)
UsD 3,160,000 3-Month USD-LIBOR (1.520) 02/29/2024 (2,479,414) - (2,479,414)
UsD 615,000 3-Month USD-LIBOR 2.334 11/15/2024 (2,513,887) 600,850 (1,913,037)
UusD 5,645,000 3-Month USD-LIBOR 3.019 02/28/2025 (43.,891,759) - (43,891,759)
UsD 19,396,000 3-Month USD-LIBOR 2.998 05/31/2025 (136,432,850) (1,480,619) (137,913,469)
UusD 8,080,000 3-Month USD-LIBOR 3.105 07/31/2025 (72,894,469) 717,397 (72,177,072)
UsD 11,192,000 3-Month USD-LIBOR 3.109 07/31/2025 (99,699,845) 63,264 (99,636,581)
UsD 490,000 3-Month USD-LIBOR 2.236 01/31/2026 (1,752,739) - (1,752,739)
UsD 2,504,000 3-Month USD-LIBOR 1.876 04/30/2026 (546,439) (1,096,654) (1,643,093)
UusD 282,000 3-Month USD-LIBOR 1.717 08/15/2029 424,896 - 424,896
USD 25,840,000 FEDLOI Index (2.405) 03/12/2020 11,298,493 - 11,298,493
UusD 12,600,000 FEDLOI Index (2.328) 04/25/2020 5,900,372 (22,843) 5,877,529
UsD 4,951,000 FEDLO1 Index (2.173) 03/31/2021 5,311,045 (205,514) 5,105,531
UusD 455,000 FEDLOI Index 2.353 05/31/2022 (1,183,994) 10,959 (1,173,035)
UsD 24,750,000 FEDLOI Index 2.550 08/31/2022 (85,692,388) 383,893 (85,308,495)
UusD 20,165,000 FEDLOI Index 2.614 11/30/2022 (75,505,668) - (75,505,668)
UsD 1,775,000 FEDLOI Index 2.454 02/28/2025 (10,030,257) 310,096 (9,720,161)
UsD 5,360,000 FEDLOI Index 2.802 07/31/2025 (42,680,451) - (42,680,451)
UsD 3,763,000 FEDLOI Index 2.269 01/31/2026 (16,689,894) (1,578,395) (18,268,289)
UsD 4,035,000 FEDLO1 Index 2.290 03/12/2026 (20,284,593) 19,128 (20,265,465)
USD 9,721,000 FEDLO1 Index 1.611 08/15/2029 3,835,190 331,855 4,167,045
UsD 760,000 FEDLOI Index 2.392 08/15/2044 (9,107,519) - (9,107,519)
USD 575,000 FEDLOI Index (2.500) 05/11/2045 (2,588,979) 10,941,021 8,352,042
ZAR 78,900,000 3-Month ZAR-JIBAR (7.180) 03/13/2021 4,212,677 - 4,212,677
ZAR 40,000,000 3-Month ZAR-JIBAR (7.465)  06/21/2021 3,857,484 - 3,857,484
ZAR 70,810,000 3-Month ZAR-JIBAR 7.500 03/13/2024 (13,684,050) - (13,684,050)
ZAR 30,000,000 3-Month ZAR-JIBAR (8.170) 07/16/2028 10,668,422 20,497 10,688,919
ZAR 21,040,000 3-Month ZAR-JIBAR (8.055) 03/13/2029 5,297,886 - 5,297,886
ZAR 11,700,000 3-Month ZAR-JIBAR (7.685) 06/21/2029 837,066 (388,684) 448,382
ZAR 10,000,000 3-Month ZAR-JIBAR (7.820) 11/01/2029 1,029,116 — 1,029,116
148,582,190 (27,202,432) 121,379,758
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A TFAR-
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A4 S/ CH)  ATVoR RIEBIFHRIGE 52 (GCHh) INIEAT#E
Wy AEIRA  Tersvar 2 IRALAR (%) (%) i A (AAM) (BAM) (BAM)
Tarsvar
USD 50,000,000 D7EY CDXNAIG 33Vl 1.000 0.46 12/20/2024 13,303,829 129,417,379 142,721,208
“mr s/ a ITRAXX EUR 32
EUR 10,000,000 5EH Vi 1.000 0.45 12/20/2024 3,451,116 30,835,819 34,286,935
Tarsar
USD 13,404,600 D7EY CDX NAHY 33 V1 5.000 2.81 12/20/2024 38,493,503 104,309,721 142,803,224
55,248,448 264,562,919 319,811,367
AT Ry TR (FEED—0.0%)
I8 1 4 ) PAZVEN
XU (3Hh) REFHOHAE =W Gdb) INIEATFS
W MEICK EGFIAL T v I A (%) it A (HAM) (HAEH) (BAH)
EUR 1,100,000 5-Year EUR Inflation Linked 1.485 05/15/2023 (3,147,187) - (3,147,187)
EUR 1,100,000 5-Year EUR Inflation Linked 1.510 05/15/2023 2,420,104 — 2,420,104
(727,083) — (727,083)
[EBEUL YT I4 LR RT3 5244 (FE E 00.0%)
TLIT A INIEAT#E R IEHLREAT
WE EELAR fzail 5 AHF liti 9 F (BAM) (BAM) HHASHIAH
North America High Yield 5-Year,
USD 5,050,000 Strike Price 100.5 Citibank NA 02/19/2020 (959,101) (242,952) 716,149
North America High Yield 5-Year,
USD 5,050,000 Strike Price 109.25 Citibank NA 02/19/2020 (440,966) (626,525) (185,559)
North America High Yield 5-Year,
USD 5,050,000 Strike Price 108.25 Citibank NA 02/19/2020 1,378,019 2,574,681 1,196,662
(22,048) 1,705,204 1,727,252
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HILST NS KXE A T11E%H T 7 RFC/FD

EHR R E
2019412 A 30 HIZH T 9 D aHHIHA R
CKRL)

ey

SRAT 1R B 221,964
B AR (TR BB RR) 17,060,302
IS A 17,282,266
ZH

BE~ 3 — U — PR 1,151,748
S BT RN 575,721
PREE A 173,058
B3| SR TR EN 15,228
RN 115,176
TSR 2,961
B ZZ 3R 16,216
MEE 91
HEHAF 2,050,199
Wi B 15,232,067
B A MR EHICIRDHLE 9,645,341
SEEE B L OGME AR IR DL 2,085,414
LHAEBIMIER 11,730,755
e - ok I [ S A [picsi= B 7,877,499
PANEEPE S o A B eE Ol A E VT B B2 %= B (5,209,013)
LEAFM R 2,668,486
B OR BRI L MG E DR 29,631,308
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HEN & PE
20194E12 H 30 H HifE
CKRL)
BE i feaii) AR BEE R (%)
TAUA
EENEFIE
USD 19,698,000 JPMORGAN CHASE & CO FRN 24/10/23 20,028,023 4.98
USD 19,400,000 AMERICAN EXPRESS FRN 03/03/22 MTN 19,556,438 4.86
USD 19,275,000 US BANK NA OHIO FRN 23/05/22 BKNT 19,338,259 4381
USD 18,672,000 GOLDMAN SACHS FRN 29/11/23 MTN 19,331,551 4.80
USD 19,161,000 WALT DISNEY CO FRN 04/03/22 MTN 19,267,263 479
USD 19,045,000 INTEL CORP FRN 11/05/22 19,126,271 4.75
USD 18,662,000 BANK OF AMERICA CORP FRN 24/04/23 18,868,743 4.69
USD 18,625,000 WELLS FARGO FRN 24/01/23 18,867,475 4.69
USD 18,742,000 BB&T CORP FRN 01/04/22 MTN 18,866,269 4.69
USD 18,785,000  UNITED PARCEL FRN 01/04/23 18,851,089 4.68
USD 17,590,000  PEPSICO INC FRN 02/05/22 17,669,470 439
USD 17,380,000  FIFTH THIRD BANK FRN 01/02/22 MTN 17,487,099 435
USD 11,975,000  CITIGROUP INC FRN 01/09/23 12,245,144 3.04
USD 11,865,000 MORGAN STANLEY FRN 08/05/24 GMTN 12,077,131 3.00
USD 8,306,000 KEY BANK NA FRN 22/11/21 BKNT 8,393,533 2.09
USD 8,000,000 COMCAST CORP FRN 15/04/24 8,091,999 2.01
USD 7,700,000  APPLE INC FRN 09/02/22 7,761,813 1.93
USD 6,670,000 MORGAN STANLEY FRN 24/10/23 MTN 6,812,859 1.69
282,640,429 70.24
7—)v
USD 22,154,194  FN FMI1379 4.0000% 01/07/34 19,902,035 495
USD 26,735,000  FN MA3490 4.0000% 01/10/33 19,486,012 484
39,388,047 9.79
KEE
USD 26,620,000 US TREASURY N/B 6.2500% 15/05/30 37,567,475 9.33
USD 34,985,000 US TREAS NOTE 2.5% 15/05/46 36,247,742 9.01
73,815,217 18.34
TAYHE 395,843,693 98.37
BEAMirsad 395,843,693 98.37
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JPY 17,733,201,924 USD 162,550,504 January 23,2020 164,763
USD 69 JPY 7,647 January 23,2020 0
USD 1,401,650 JPY 153,030,000 January 23,2020 (2,513)
162,250
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¥2021F12BF TICEE T2 [FARTH] ZRERCTREL S DBEREDLITER LTSI FITH, FBEFICKY
RAREBINDIBENHIFET,

UIeh' > T BBRULIAHCHIE > TFZDORICOVTHTHTBETSIV. Flo. EBEFICKLDEARNTHDOEE(L,
RFERAISEBVZLETDT, BELEDETEL.
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