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10431 (20154-8 H20R) 10, 232 13 0.7 134. 60 0.8 99.0 103, 014
10531 (2015429 H24R) 10, 177 15 AO0. 4 134. 16 AO0.3 99.0 107, 072
10681 (20154:10H20 1) 10, 242 14 0.8 135. 46 1.0 99. 1 110, 732
10741 (20154E 11 H20 ) 10, 190 12 AO. 4 134. 89 AO. 4 98.9 115, 425
1084 (20154E12H21 1) 10, 153 15 AO. 2 134.79 AO. 1 98.8 118, 674
109381 (20164 1 H20H) 10, 153 11 .1 135. 56 0.6 98.8 122, 157
110401 (20164£ 2 H22H) 10, 210 12 7 136. 92 1.0 99.0 120, 492
L1131 (201643 H22R) 10, 270 13 L7 137. 49 0.4 99.0 123, 290
11281 (201644 H20R) 10, 323 14 L7 138. 41 0.7 99.0 124, 848
11381 (201645 H201) 10, 294 11 AO0.2 138. 09 AO0.2 98.9 127, 263
11431 (20164-6 H20R) 10, 398 15 1.2 140. 03 1.4 98.9 133, 242
115301 (20164£ 7 H20H) 10, 484 19 1.0 141. 23 0.9 99.0 141, 551
116301 (20164£ 8 H22H) 10, 547 16 0.8 142. 28 0.7 99.0 144, 480
117481 (20164 9 H20R) 10, 425 17 AL.0 140. 96 A0.9 99.0 148, 714
1184 (20164E10 H20 1) 10, 405 12 A0. 1 140. 81 AO. 1 98.9 152, 533
11931 (2016411 H21 1) 10, 138 10 AN2.5 137. 40 A2.4 99.0 153, 135
12081 (2016412 H20 1) 10, 039 9 A0.9 136.01 AL 0 98.9 154, 326
121351 (201741 H20R) 10,112 4 0.8 137. 16 0.8 97. 4 161, 144
12281 (201742 H20R) 10, 093 1 AO0.2 136. 89 AO0.2 98. 6 171, 792
123301 (20174 3 H21R) 10, 055 10 A0.3 136. 51 A0.3 98.8 174, 847
124381 (20174E 4 H20R) 10, 188 8 1.4 138.75 1.6 99. 4 179, 441
125801 (20174£ 5 H22H) 10, 185 9 .1 138.75 A0.0 99.5 178, 208
126301 (20174£ 6 H20R) 10, 234 9 .6 139. 45 0.5 98.7 182, 561
12731 (201747 H20R) 10, 185 8 AO0. 4 138. 74 AN0.5 97.7 185, 143
12881 (20174E 8 21 1) 10, 217 7 0.4 139. 47 0.5 98.7 183, 834
1298 (20174E 9 H201) 10, 179 13 AO0. 2 139. 17 A0, 2 98.2 186, 494
13081 (20174E10 20 ) 10, 185 6 .1 139. 25 0.1 98.2 188, 784
13141 (20174E11 H20H) 10, 180 5 .0 139. 31 0.0 97.8 192, 597
13241 (20174E12 1 201) 10, 216 8 4 139. 89 0.4 98.8 196, 959
13341 (20184E 1 A 22H) 10, 135 7 AN0. 7 138. 60 A0.9 98.0 197, 927
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[V FEETE:S A 4,447 A 5,193 A 5,259 A 3,748 A 3,149 A 4,426
AR A 4,447 A 5,193 A 5,259 A 3,748 A 3,149 A 4,426
(B) HifiFE#5TEEELE A 323,408, 282 289,096, 476 96, 766, 939 A 161, 655, 550 195,779, 173 42,814,738
FEE A 1,166, 064, 804 1,015, 596, 470 495, 339, 696 991, 756, 082 505, 774, 484 482,935,991
U=t A1, 489,473,086 A 726,499, 994 A 398,572,757 Al, 153,411,632 A 309,995,311 A 440,121,253
C) {EtHRENE A 10,454, 856 A 11,550,520 A 11,977, 646 A 10,949,155 A 11,808,007 A 12,066, 840
D) LHEHE(A+B+C) A 333,867,585 277, 540, 763 84,784,034 A 172,608, 453 183,968,017 30, 743,472
(E) miffigHELRS 156, 418, 333 A 197,125,719 52, 486, 442 108, 965, 782 A 78,953,501 76, 245, 215
(F) EBmEEzEsEs 2,650,899, 529 2,635,967, 264 2,672,669, 084 2,706, 443, 053 2,716,465, 029 2,804,074, 032
(A 4 25 FH 24 45) (' 5,088,568,000 | ( 5,066,384,562) | ( 5,155,160,459) | ( 5,242,647,874) | ( 5,275,939,706) | ( 5,494,122, 008)
(FE B SR 2 %H) (£2,437,668,471) | (A2,430,417,298) | (A2,482,491,375) | (A2,536,204,821) | (A2,559,474,677) | (A2, 690, 047, 976)
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REPZEHERES (G+H) 2,451,606, 427 2,688,453, 706 2,781,634, 866 2,626,872, 062 2,792,710, 244 2,884,684, 767
BIMEREEHEE 2,650,899, 529 2,635,967, 264 2,672, 669, 084 2,706, 443, 053 2,716, 465, 029 2,804, 074, 032
(A 4 25 FH 24 45) (' 5,088,617,943) | ( 5,066,624,392) | ( 5,155859,136) | ( 5,243,236,213) | ( 5,276,281,721) | ( 5,495,649, 447)
(FE B SR 2 %H) (A\2,437,718,414) | (A2,430,657,128) | (A2,483,190,052) | (A2,536,793,160) | (A2,559,816,692) | (A2,691,575,415)
Sy EeHE(R RS 4 1,470,230, 377 1,508,063, 776 1,550, 803, 444 1,601,008, 181 1,641, 864, 328 1,688,685, 707
AR 2 4 A1, 669, 523, 479 A1, 455, 577, 334 Al, 441,837,662 Al, 680,579, 172 Al,565,619, 113 A1, 608,074,972
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TAYT 454, 634 471, 157 51,935, 648 47.0 — 30.2 13.9 3.0
THFZ B TFAF5 kv
oot s 48, 750 52, 594 4, 309, 586 3.9 — 1.1 2.7 0.1
FHAR R FHARY R
AFY R 26, 712 34, 642 4,868, 715 4.4 — 3.9 0.5 —
FAyz=Tvyu=t | FAY2=F V) n—F
AT z—F 160, 000 182, 107 2, 305, 481 2.1 - 0.5 1.6 —
Z—n Fa—n Fa—n
KA 27, 100 33,923 4, 189, 946 3.8 — 3.8 — —
ALV T 68, 200 72,532 8,958, 519 8.1 — 6.5 1.6 —
TITUR 24, 156 25,414 3,138, 887 2.8 — 2.2 0.4 0.3
AFXY 2 7,110 7,405 914, 705 0.8 — 0.5 0.2 0.1
E A 5, 505 5, 774 713, 167 0.6 — 0.3 0.2 0.1
ARA 58, 600 64, 766 7,999, 328 7.2 — 1.6 4.6 1.1
AL E— 5, 300 5,536 683, 755 0.6 — 0.6 — —
AT z—F 2,375 2,541 313, 940 0.3 — — 0.3 —
NI TS 1, 250 1,335 164, 910 0.1 — — 0.1 —
T4vTUR 250 255 31, 542 0.0 - — 0.0 —
Frw—7 1, 200 1,229 151,818 0.1 — — 0.1 —
TANT R 9, 500 10, 538 1,301, 633 1.2 — 0.3 0.9 —
HA 4, 359 5,783 714, 378 0.6 — 0.6 0.0 —
TAUA 13,220 13, 707 1,692,991 1.5 — 0.9 0.6 —
F—=AF VT 1, 500 1,616 199, 624 0.2 — 0.1 0.1 —
TAuF TAaF
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[Efif 75 REPUBLIC OF COLOMBIA 4. 375 3, 000 3,214 354, 334 2021/ 7/12
REPUBLIC OF PHILIPPINES 8.375 5,000 5,667 624, 732 2019/ 6 /17

REPUBLIC OF PHILIPPINES 4.0 3, 000 3,208 353, 676 2021/1/15

REPUBLIC OF POLAND 6. 375 8, 000 8,791 969, 058 2019/ 7 /15

REPUBLIC OF POLAND 5.0 1, 000 1,119 123, 375 2022/ 3 /23

UNITED MEXICAN STATES 3.5 23, 000 24,012 2, 646, 842 2021/1 /21

UNITED MEXICAN STATES 3. 625 1, 000 1, 042 114,914 2022/ 3 /15

UNITED MEXICAN STATES 4. 125 2,000 2,106 232, 144 2026/ 1 /21

US TREASURY N/B 2.0 6, 000 5, 964 657, 504 2025/2/15

US TREASURY N/B 3.125 5,500 5,795 638, 804 2044/ 8 /15

US TREASURY N/B 3.0 3, 000 3,085 340, 068 2044/11/15

US TREASURY N/B 3.0 9, 500 9, 767 1,076, 718 2045/5/15

US TREASURY N/B 2.875 11, 500 11, 536 1, 271, 705 2045/ 8 /15

M5 &% | BRITISH COLUMBIA PROV OF 2.65 3, 000 3, 090 340, 621 2021/ 9 /22
LAND NORDRHEIN-WESTFALEN 1. 25 3, 500 3, 465 382, 004 2019/ 9/16

ONTARIO (PROVINCE OF) 2.5 6, 000 5, 955 656, 488 2026/ 4 /27

PROVINCE OF QUEBEC 2.875 3, 000 3, 082 339, 822 2024/10/16

PROVINCE OF QUEBEC 7.5 2,000 2,885 318,078 2029/9/15

HERRAE BK NEDERLANDSE GEMEENTEN 1.75 3, 000 2,998 330, 561 2020/ 3 /24
(B < 4ff%) | BK NEDERLANDSE GEMEENTEN 4. 375 200 216 23, 894 2021/2/16
BK NEDERLANDSE GEMEENTEN 2.375 3, 000 3, 046 335, 835 2022/ 2/1

CAISSE D’ AMORT DETTE SOC 1. 875 2,000 1, 980 218, 336 2022/ 2 /12

CAISSE DES DEPOTS ET CON 1. 25 4, 600 4, 548 501, 371 2019/ 5 /17
EXPORT-IMPORT BK KOREA 2.375 800 804 88, 688 2019/ 8 /12
EXPORT-IMPORT BK KOREA 2.25 4, 000 3,999 440, 835 2020/ 1 /21
EXPORT-IMPORT BK KOREA 4.0 600 630 69, 532 2021/1/29
EXPORT-IMPORT BK KOREA 2.75 5,000 5,028 554, 239 2022/ 1 /25

FG A95258 4.0 205 217 23,972 2040/11/ 1

FG C09029 3.0 672 679 74, 899 2043/3/1

FG E09012 2.5 728 740 81, 662 2027/10/ 1

FG G05447 4.5 292 315 34, 744 2039/5/1

FG GO8567 4.0 1, 384 1, 463 161, 333 2044/1/1

FG G08605 3.5 1,718 1,777 195, 885 2044/9/1

FG G08627 3.5 4,624 4,777 526, 635 2045/ 2/ 1

FG G08633 4.0 3,135 3,314 365, 376 2045/3/1

FG G08681 3.5 16, 100 16, 635 1,833,710 2045/12/ 1

FG G18537 3.0 4, 622 4,771 525,921 2030/1/1

FG J16680 3.0 227 235 25,910 2026/9/1

FG Q11213 3.0 1, 256 1, 269 139, 944 2042/9/1

FGOLD 30YR G04588 5.5 115 128 14, 183 2038/8/1

FGOLD 30YR G05889 5.0 198 219 24, 199 2040/5/1

FGOLD 30YR G05984 4.5 166 180 19, 864 2040/ 8/ 1

FN 190399 5.5 91 102 11, 279 2039/11/ 1

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

FN AA9846 4.0 549 583 64, 307 2039/8/1

\
)
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Hpkfi s | PN AB1501 4.0 189 200 22,149 | 2040/9/1
(K< &R | PN AE0981 3.5 629 653 72,012 | 2041/3/1
FN AH1318 3.5 332 348 38,387 | 2026/1/1

FN AH3431 3.5 197 207 22,831 | 2026/1/1

FN AI8186 4.0 402 426 47,023 | 2041/8/1

FN AJ7680 3.5 769 798 88,033 | 2041/12/1

FN AL1319 4.5 2,131 2, 304 254,021 | 2041/10/1

FN AS3465 3.0 1,155 1,192 131,400 | 2029/10/ 1

FN AS3942 3.5 1,819 1,878 207,081 | 2044/12/1

FN AS4204 2.5 3,349 3, 394 374,136 | 2030/1/1

FN AS4301 4.0 2,263 2,391 263,590 | 2045/1/1

FN AS4766 2.5 5, 096 5, 165 569,357 | 2030/4/1

FN AS6673 4.0 6,993 7,387 814,364 | 2046/2/1

FN AX7289 4.0 3,026 3,196 352,391 | 2044/12/1

FN BCO767 3.5 8,223 8, 492 936,130 | 2045/12/1

FN MA2159 3.0 3,514 3, 542 390,480 | 2045/1/1

FN MA2218 3.0 3, 704 3,731 411,318 | 2045/3/1

FN MA2334 3.5 3,963 4,093 451,208 | 2045/7/1

FNMA 30YR 745275 5.0 102 113 12,512 | 2036/2/1

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

G2 MA0318 3.5 442 462 51,034 | 2042/8/20

G2 MA1920 4.0 1,121 1,186 130,804 | 2044/ 5 /20

G2 MA2147 3.0 1,907 1,950 215,017 | 2044/ 8 /20

G2 MA2305 4.5 1,835 1,963 216,416 | 2044/10/20

G2 MA2445 3.5 5,333 5, 568 613,811 | 2044/12/20

G2 MA2520 3.0 3, 327 3,393 374,086 | 2045/1 /20

G2 MA2678 3.5 4,193 4,374 482,241 | 2045/3/20

G2 MA3106 4.0 17, 207 18, 204 2,006, 735 | 2045/ 9 /20

G2 MA3376 3.5 11,255 11,741 1,294,236 | 2046/1 /20

GN AL1752 4.0 3,301 3, 492 385,012 | 2045/1/15

GNMA 30YR 698484 5.0 206 228 25,185 | 2039/8/15

GNMA 30YR 737086 4.5 162 175 19,346 | 2040/8/15

GNMA 737914 4.0 263 279 30,764 | 2041/1/15

JAPAN BANK FOR INTL COOP 1.75 11, 000 10, 962 1,208,395 | 2019/5/29

JAPAN BANK FOR INTL COOP 2.0 3, 000 2, 960 326,308 | 2021/11/ 4

JAPAN FIN ORG MUNICIPAL 2.125 4, 500 4, 502 496,319 | 2019/3/6

JAPAN FIN ORG MUNICIPAL 2.125 1,000 987 108,880 | 2021/4 /13

KFW 1.625 4,100 4,070 448,679 | 2021/3/15
KOMMUNEKREDIT 1.125 1, 300 1,285 141,751 | 2019/8/23

SWEDISH EXPORT CREDIT 1.75 5, 000 4,977 548,641 | 2021/3/10

L% | ABBOTT LABORATORIES 4.75 1,500 1,615 178,099 | 2036/11/30
(&URREAES) | ABBVIE INC 3.6 2, 650 2,713 299, 157 | 2025/5/14
ABN AMRO BANK NV 2.5 350 352 38,894 | 2018/10/30

ACE INA HOLDINGS 4.35 600 658 72,543 | 2045/11/ 3

ACTAVIS FUNDING SCS 3.8 1, 250 1,298 143,100 | 2025/3/15

AETNA INC 3.5 1,000 1,040 114,642 | 2024/11/15

AETNA INC 4.75 250 280 30,967 | 2044/ 3 /15
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L% | ALLSTATE CORP 4.2 1,000 1,056 116,505 | 2046/12/15
(ADREEAMEE) | ALLSTATE CORP 5.75 500 547 60,366 | 2053/8/15
AMERICAN EXPRESS €O 4.05 750 765 84,352 | 2042/12/3
ANHEUSER-BUSCH INBEV FIN 3.3 750 774 85,354 | 2023/2/1
ANHEUSER-BUSCH INBEV FIN 4.7 700 768 84,684 | 2036/2/1
AON PLC 4.75 750 805 88,805 | 2045/5/15
AT & T INC 3.8 1,000 1,043 115,006 | 2022/ 3/15
AT&T INC 3.95 2, 200 2, 252 248,333 | 2025/1/15
AUST & NZ BANKING GRP NY 2.55 1,500 1,506 166,048 | 2021/11/23
AUTOZONE INC 2.875 350 350 38,607 | 2023/1/15
AUTOZONE INC 3.125 2,085 2,110 232,661 | 2023/7/15
BANK OF AMERICA CORP 5.0 500 560 61,821 | 2044/1/21
BANQUE FED CRED MUTUEL 2.5 1, 800 1,808 199,380 | 2021/4/13
BAXALTA INC 5.25 1,500 1,723 190,027 | 2045/ 6 /23
BAYER US FINANCE LLC 3.375 750 769 84,803 | 2024/10/8
BERKSHIRE HATHAWAY ENERG 5.15 200 235 25,995 | 2043/11/15
BERKSHIRE HATHAWAY INC 4.5 1,000 1,106 122,006 | 2043/2/11
BNP PARIBAS 3.25 1,500 1,545 170,350 | 2023/3/3
BOSTON PROPERTIES LP 3.8 1, 250 1,301 143,480 | 2024/2/1
BP CAPITAL MARKETS PLC 3.814 1,000 1,053 116,150 | 2024/ 2 /10
BP CAPITAL MARKETS PLC 3. 588 2, 750 2, 820 310,923 | 2027/4/14
BPCE SA 4.0 1,000 1,056 116,402 | 2024/ 4 /15
BURLINGTN NORTH SANTA FE 3.85 1,000 1,078 118,880 | 2023/9/1
CANADIAN NATL RESOURCES 3.9 2, 250 2,298 253,418 | 2025/2/1
CANADIAN PACIFIC RR CO 2.9 1,000 998 110,011 | 2025/2/1
CBS CORP 4.0 1,000 1,039 114,629 | 2026/1/15
CENTRAL NIPPON EXPRESSWY 2.17 3, 000 2,996 330,318 | 2019/8/5
CENTRAL NIPPON EXPRESSWY 2.079 4, 000 3,983 439,069 | 2019/11/5
CENTRAL NIPPON EXPRESSWY 2.293 3, 500 3, 459 381,368 | 2021/4/23
CENTRAL NIPPON EXPRESSWY 2. 362 2, 500 2,483 273,779 | 2021/5/28
CENTRAL NIPPON EXPRESSWY 2.091 3, 300 3, 240 357,145 | 2021/9/14
CENTRAL NIPPON EXPRESSWY 2.849 6, 000 6, 048 666,743 | 2022/3/3
CISCO SYSTEMS INC 5.5 300 374 41,303 | 2040/1/15
COMMONWEALTH BANK AUST 3.375 1,500 1,500 165, 345 | 2026/10/20
CONAGRA INC 3.2 784 797 87,861 | 2023/1/25
CONOCOPHILLIPS COMPANY 4.2 1,000 1,069 117,887 | 2021/3/15
CROWN CASTLE INTL CORP 4.45 1, 250 1,333 147,030 | 2026/ 2 /15
CVS CAREMARK 3.375 369 377 41,589 | 2024/ 8/12
CVS HEALTH CORP 5.125 650 742 81,848 | 2045/ 7 /20
DAIMLER FINANCE NA LLC 2.7 750 760 83,835 | 2020/8/3
DANSKE BANK A/S 2.7 2, 500 2,526 278,460 | 2022/3/2
DEUTSCHE TELEKOM INT FIN 8.75 1,000 1,493 164,607 | 2030/ 6 /15
DEVON ENERGY CORPORATION 4.75 500 487 53,714 | 2042/5/15
DIAMOND 1 FIN/DIAMOND 2 6. 02 1,000 1,108 122,164 | 2026/ 6 /15
DOMINION RESOURCES INC 4.45 750 806 88,930 | 2021/3/15
DUKE ENERGY CORP 3.75 800 842 92,846 | 2024/4/15
DUKE ENERGY PROGRESS INC 4.1 443 460 50,748 | 2043/ 3/15
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ENBRIDGE INC 5.5 865 967 106,659 | 2046/12/ 1
ENERGY TRANSFER PARTNERS 4.15 1, 250 1,304 143,824 | 2020/10/ 1
ENTERPRISE PRODUCTS OPER 3.35 400 412 45,461 | 2023/3/15
ENTERPRISE PRODUCTS OPER 4.85 350 368 40,571 | 2042/8/15
EXELON CORP 3.4 1,000 1,002 110,543 | 2026/ 4 /15
FIDELITY NATIONAL INFORM 4.5 1,000 1,019 112,364 | 2046/8/15
FORD MOTOR CREDIT CO LLC 5.75 550 608 67,065 | 2021/2/1
GE CAPITAL INTL FUNDING 3.373 1,133 1,182 130,362 | 2025/11/15
GENERAL ELEC CAP CORP 3.45 431 454 50,135 | 2024/5/15
GLENCORE FINANCE CANADA 4.25 2, 150 2,229 245,755 | 2022/10/25
GOLDCORP INC 3.625 1,000 1,040 114,719 | 2021/6/9
GOLDMAN SACHS GROUP INC 2.0 1,000 1,001 110,345 | 2019/4 /25
GOLDMAN SACHS GROUP INC 3.75 1,500 1,536 169,351 | 2025/ 5 /22
HCP INC 3.875 1, 250 1,275 140, 647 | 2024/ 8 /15
HEINEKEN NV 2.75 1,000 1,007 111,016 | 2023/4/1
HSBC HOLDINGS PLC 4,375 750 779 85,976 | 2026/11/23
HUSKY ENERGY INC 4.0 750 768 84,759 | 2024/4/15
ING BANK NV 2.75 1, 250 1,267 139,756 | 2021/ 3 /22
INGERSOLL-RAND LUX FINAN 4.65 500 537 59,250 | 2044/11/ 1
INTESA SANPAOLO SPA 3.875 1,500 1,535 169,267 | 2019/1/15
INTL PAPER CO 3.8 1,000 1,036 114,277 | 2026/1/15
JEFFERIES GROUP LLC 4.85 1,000 1,053 116,074 | 2027/1/15
JOHNSON & JOHNSON 3.75 800 822 90,643 | 2047/3/3
JPMORGAN CHASE & CO 3.875 1, 250 1,316 145,068 | 2024/2/1
JPMORGAN CHASE & CO 5.4 500 600 66,203 | 2042/1/6
JUNIPER NETWORKS INC 4.35 2, 000 2, 117 233,370 | 2025/6/15
KINDER MORGAN ENER PART 3.95 250 261 28,804 | 2022/9/1
KINDER MORGAN INC/DELAWA 4.3 500 524 57,846 | 2025/6/1
KONINKLIJKE KPN NV 8.375 1,500 2,081 229,464 | 2030/10/ 1
KRAFT FOODS INC 3.5 750 777 85,712 | 2022/6/6
KROGER CO/THE 4.0 350 370 40,795 | 2024/2/1
LINCOLN NATIONAL CORP 3.625 333 336 37,116 | 2026/12/12
LOCKHEED MARTIN CORP 4.7 600 674 74,319 | 2046/ 5/15
LYB INTL FINANCE BV 4.875 300 320 35,375 | 2044/ 3/15
MARATHON OIL CORP 6.8 1,500 1,732 190,959 | 2032/3/15
MARATHON PETROLEUM CORP 5.0 1, 250 1,152 127,076 | 2054/ 9 /15
MARSH & MCLENNAN COS INC 3.5 1,500 1,547 170,589 | 2025/ 3/10
MARSH & MCLENNAN C0S INC 4.35 376 398 43,919 | 2047/1/30
MET LIFE GLOB FUNDING I 3.45 1,500 1,550 170,860 | 2026/12/18
MOODY’ S CORPORATION 2.75 500 507 55,988 | 2019/7 /15
MORGAN STANLEY 2.65 1,000 1,011 111,478 | 2020/ 1 /27
MORGAN STANLEY 2.625 1,500 1,503 165,719 | 2021/11/17
MORGAN STANLEY 3.95 1,500 1,519 167,497 | 2027/4/23
NATIONAL AUSTRALIA BK/NY 2.5 1,750 1, 666 183,677 | 2026/ 7 /12
NATIONAL RURAL UTILITIES 2.85 1,000 1,000 110,233 | 2025/1 /27
NEWELL BRANDS INC 3.85 1,500 1,582 174,423 | 2023/4/1
NEWELL RUBBERMAID INC 5.375 1,000 1,154 127,311 | 2036/4/1
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LA | NEWMONT MINING CORP 4. 875 1,000 1,047 115,486 | 2042/ 3/15
(AUREEAS) | NEXTERA ENERGY CAPITAL 4.5 1, 250 1, 340 147,716 | 2021/6/1
NIPPON LIFE INSURANCE 5.1 500 537 59,248 | 2044/10/16

NORDEA BANK AB 2.5 1,500 1,514 166,916 | 2020/ 9 /17

OMNICOM GROUP INC 3.625 1, 250 1,307 144,174 | 2022/5/1

ORACLE CORP 3.625 1,500 1,594 175,809 | 2023/7 /15

ORANGE SA 4.125 1,000 1,069 117,925 | 2021/9/14

PEMEX PROJ FDG MASTER TR 5.75 1,000 1,025 113,029 | 2018/3/1

PETROLEOS MEXICANOS 3.5 5, 000 5, 085 560,519 | 2018/7/18

PNC BANK NA 3.25 2, 000 2,046 225,613 | 2025/6/1

PRINCIPAL FINANCIAL GROU 3.125 1,750 1,776 195,877 | 2023/5/15

PROLOGIS LP 3.35 500 517 57,053 | 2021/2/1

PRUDENTIAL FINANCIAL INC 4.6 500 546 60,237 | 2044/5/15

RABOBANK NEDERLAND 11.0 250 291 32,138 | 2049/12/29

RABOBANK NEDERLAND UTREC 3.875 1, 250 1,334 147,092 | 2022/2/8

REPUBLIC SERVICES INC 5.0 500 538 59,409 | 2020/3/1

REYNOLDS AMERICAN INC 4.45 500 540 59,548 | 2025/ 6 /12

SANTANDER UK GROUP HLDGS 3.125 1,000 1,016 112,041 | 2021/1/8

SANTANDER UK GROUP HLDGS 3.571 510 520 57,399 | 2023/1/10
SCHLUMBERGER HLDGS CORP 3.625 1, 250 1, 306 143,983 | 2022/12/21

SEMPRA ENERGY 3.75 750 779 85,958 | 2025/11/15

SHELL INTERNATIONAL FIN 4.0 1, 250 1,230 135,653 | 2046/ 5 /10

SIMON PROPERTY GROUP LP 3.75 1,000 1,044 115,176 | 2024/2/1

SKY PLC 3.75 750 778 85,787 | 2024/ 9/16

SOUTHERN €O 4.4 750 755 83,316 | 2046/7/1

UBS AG STAMFORD CT 2.35 1,000 1,006 110,999 | 2020/ 3 /26

UNION PACIFIC CORP 2.75 1,500 1,527 168,366 | 2023/4 /15

US BANK NA CINCINNATI 2.8 1,500 1,489 164,156 | 2025/1 /27

VALERO ENERGY CORP 3.4 1,000 981 108,139 | 2026/9 /15

VENTAS REALTY LP/CAP CRP 4.75 1,000 1,076 118,673 | 2021/6/1

VERIZON COMMUNICATIONS 3.5 2, 500 2,539 279,970 | 2024/11/1

VERIZON COMMUNICATIONS 4.812 839 848 93,574 | 2039/3/15

VOLKSWAGEN GROUP AMERICA 1.65 750 749 82,589 | 2018/5/22

WELLPOINT INC 3.3 1,500 1,538 169,567 | 2023/1/15

WELLPOINT INC 4.65 500 537 59,216 | 2044/8/15

WELLS FARGO & COMPANY 3.45 1, 250 1,278 140,907 | 2023/2/13

WELLS FARGO & COMPANY 3.3 2, 500 2,536 279,546 | 2024/9/9

WESTPAC BANKING CORP 2.6 1,750 1,771 195,260 | 2020/11/23

WESTPAC BANKING CORP 3.35 381 383 42,305 | 2027/3/8

WHIRLPOOL CORP 5.15 1,000 1,096 120,865 | 2043/3/1

/I it 51,935, 648
ot ThFZ | ThFH R

#5718 3E% | BRITISH COLUMBIA PROV OF 4.8 4,000 4, 542 372,243 | 2021/6/15
BRITISH COLUMBIA PROV OF 3.25 6, 000 6,491 531,910 | 2021/12/18

BRITISH COLUMBIA PROV OF 2.7 10, 000 10,617 870,014 | 2022/12/18

ONTARIO (PROVINCE OF) 4.2 5, 000 5, 441 445,901 | 2020/6/2

ONTARIO (PROVINCE OF) 3.15 10, 000 10, 788 884,026 | 2022/6/2
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77 f#7E% | QUEBEC PROVINCE 4.5 5,000 5, 548 454,672 | 2020/12/1
H5RR{% % | CANADA HOUSING TRUST 2.55 3,000 3,190 261,402 | 2025/3/15
(K< &M | JAPAN BANK FOR INTL COOP 2.3 200 201 16,531 | 2018/3/19
w4 | BANK OF NOVA SCOTIA 2.37 750 755 61,931 | 2018/1 /11
(EOREEAES | BELL CANADA 3.35 1,500 1,587 130,068 | 2023/ 3 /22
ENBRIDGE INC 3.16 300 311 25,518 | 2021/3/11
ROYAL BANK OF CANADA 2.86 1,500 1,568 128,508 | 2021/3/4
TORONTO-DOMINION BANK 2. 563 1,500 1,548 126,857 | 2020/ 6 /24
/h Bl 4, 309, 586
AXY R TR R TR R
[Eff7F% | UK TREASURY 2.75 2,000 2,291 322,033 | 2024/9/7
UK TREASURY 5.0 5, 000 6,611 929,180 | 2025/3/7
UK TREASURY 2.0 500 547 76,945 | 2025/9/7
UK TREASURY 4.75 2,000 3,121 438,653 | 2038/12/ 7
UK TREASURY 3.5 6, 500 9, 029 1,269,048 | 2045/1 /22
UK TREASURY 4.25 700 1,111 156,263 | 2046/12/ 7
ﬁﬁg}i EUROPEAN INVESTMENT BANK 5.375 500 593 83,468 | 2021/6/7
< A
L@tk | AMERICAN INTL GROUP 5.0 400 465 65,351 | 2023/4 /26
(BDREEAMES | AVIVA PLC 6. 625 250 288 40,502 | 2041/6/3
BANK OF AMERICA CORP 4.25 450 526 73,982 | 2026/12/10
EXPERIAN FINANCE PLC 3.5 750 825 116,068 | 2021/10/15
GREAT ROLLING STOCK LTD 6.5 462 618 86,976 | 2031/4/5
HEATHROW FUNDING LTD 5. 875 500 766 107,738 | 2043/5/31
IMPERIAL BRANDS FINANCE 5.5 600 763 107,330 | 2026/ 9 /28
LLOYDS BANK PLC 7.5 750 1,033 145,208 | 2024/ 4 /15
MACQUARTE BANK LTD 3.5 750 813 114,388 | 2020/12/18
MARKS & SPENCER PLC 3.0 500 518 72,889 | 2023/12/8
RABOBANK NEDERLAND 2.25 750 790 111,111 | 2022/ 3/23
SCOTTISH & SOUTHN ENERGY 6. 25 300 466 65,574 | 2038/8/27
VERIZON COMMUNICATIONS 4.75 500 601 84,593 | 2034/2/17
VOLKSWAGEN FIN SERV AG 1.75 600 611 85,921 | 2020/4/17
WALGREENS BOOTS ALLIANCE 3.6 850 947 133,223 | 2025/11/20
WELLS FARGO & COMPANY 3.5 350 397 55,895 | 2029/ 9 /12
WESTERN POWER DIST EAST 5.25 750 899 126,365 | 2023/1/17
/h Bl 4,868, 715
AT x—F TaAvz=Fv)n—+ | FAVz—Fv)n—+
[Ef#ZE% | SWEDISH GOVERNMENT 3.5 120, 000 142, 212 1,800,403 | 2022/6/1
ﬁﬁg{ﬁ KOMMUNINVEST 1 SVERIGE 0. 625 40, 000 39, 895 505,077 | 2023/11/13
bR < R
/h Bl 2, 305, 481
o—n Ta—n Ta—n
RA Y [Ef#ZE% | BUNDESREPUB. DEUTSCHLAND 0.5 12, 000 12, 427 1,534,957 | 2026/2/15
BUNDESREPUB. DEUTSCHLAND 4.75 800 1,181 145,949 | 2028/ 7/4
BUNDESREPUB. DEUTSCHLAND 3.25 10, 500 15, 642 1,931,984 | 2042/7/4
BUNDESREPUB. DEUTSCHLAND 2.5 2,000 2,696 333,057 | 2046/8/15
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N4 W@k | ALLIANZ SE 5. 625 800 972 120,133 | 2042/10/17
(EOREEAES) | BAYER AG 2.375 1, 000 1,002 123,864 | 2075/4/2
ABYT [Ef&ZE% | BUONI POLIENNALI DEL TES 1.05 11, 000 11, 265 1,391,352 | 2019/12/1
BUONT POLIENNALI DEL TES 0.7 3, 000 3, 042 375,828 | 2020/5/1
BUONI POLIENNALI DEL TES 3.75 7, 500 8, 628 1,065,644 | 2024/9/1
BUONT POLIENNALI DEL TES 2.5 24, 000 25,521 3,152,172 | 2024/12/ 1
BUONI POLIENNALI DEL TES 1.5 16, 000 15, 789 1,950,106 | 2025/6/1
BUONT POLIENNALI DEL TES 5.0 5, 000 6,518 805,038 | 2040/9/1
M5E@ % | ASSICURAZIONI GENERALI 5.5 1,100 1,191 147,193 | 2047/10/27
(EOREEAES) | TERNA SPA 1.0 600 576 71,183 | 2028/10/11
75 [Ef&ZES% | FRANCE GOVERNMENT 0. A. T 1.0 8, 500 8,937 1,103,901 | 2025/11/25
Wﬂﬁﬁ UNEDIC 0. 625 4, 000 4,048 500,067 | 2026/3/3

(BR< ki) ’ ’ ’
EAAE S | AXA SA 5.25 1, 250 1,403 173,301 | 2040/ 4 /16
(EORFEEAES | BNP PARIBAS 1.125 1, 000 1,035 127,879 | 2023/1/15
BNP PARIBAS 2.875 500 532 65,821 | 2026/ 3/20
CARREFOUR SA 1.75 500 517 63,867 | 2019/5 /22
CIE FINANCEMENT FONCIER 4.375 2,000 2,177 268,895 | 2019/4 /25
ELECTRICITE DE FRANCE 2.25 2,000 2,165 267,404 | 2021/4 /27
ENGIE 3.875 500 539 66,692 | 2049/6/2
RCT BANQUE SA 2.25 1, 000 1,071 132,295 | 2021/ 3/29
TOTAL S. A. 3. 369 906 925 114,305 | 2049/12/29
TOTAL SA 3.875 500 540 66,763 | 2049/12/29
VIVENDI SA 1.125 1,500 1,519 187,691 | 2023/11/24
AXY A L% | BANK OF SCOTLAND PLC 3.875 300 332 41,035 | 2020/2/7
(BOREEME) | BP CAPITAL MARKETS PLC 1. 117 750 767 94,821 | 2024/1/25
BRITISH TELECOMMUNICATIO 1.75 1,700 1,770 218,696 | 2026/3/10
EASYJET PLC 1.125 810 815 100,679 | 2023/10/18
FCE BANK PLC 1.875 850 887 109, 666 | 2021/ 6 /24
HAMMERSON PLC 2.0 1,100 1,168 144,301 | 2022/7/1
SKY PLC 1.5 600 626 77,412 | 2021/9/15
YORKSHIRE BUILDING SOC 2.125 1, 000 1,037 128,091 | 2019/3/18
*T i@k | ACHMEA BANK NV 0.875 500 506 62,529 | 2018/9 /17
(BOREEMES) | AEGON NV 4.0 750 793 97,965 | 2044/ 4 /25
ING BANK NV 3.625 750 825 101,979 | 2026/ 2 /25
LEASEPLAN CORPORATION NV 1.375 356 362 44,774 | 2018/9/24
MYLAN NV 1.25 1, 500 1,540 190,311 | 2020/11/23
NN GROUP NV 4.625 667 720 88,996 | 2048/1/13
REPSOL INTL FINANCE 2.125 500 533 65,896 | 2020/12/16
WOLTERS KLUWER NV 1.5 482 491 60,715 | 2027/ 3 /22
RS [Eff7E% | BONOS Y OBLIG DEL ESTADO 3.75 9, 000 9,522 1,176,141 | 2018/10/31
BONOS Y OBLIG DEL ESTADO 4.6 28, 000 30,918 3,818,778 | 2019/ 7/30
BONOS Y OBLIG DEL ESTADO 1.4 10, 000 10, 434 1,288,713 | 2020/1 /31
BONOS Y OBLIG DEL ESTADO 4.4 1, 000 1,237 152,889 | 2023/10/31
BONOS Y OBLIG DEL ESTADO 3.8 4,000 4,801 592,971 | 2024/ 4 /30
BONOS Y OBLIG DEL ESTADO 2.75 2,000 2,263 279,552 | 2024/10/31
BONOS Y OBLIG DEL ESTADO 1.6 1, 000 1,045 129,117 | 2025/ 4 /30
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AL v [Ef#ZE% | BONOS Y OBLIG DEL ESTADO 5.15 2,000 2,936 362,650 | 2044/10/31
ST EIRIE S
(S | TELEFONICA EMISIONES SAU 1.46 1, 600 1, 607 198,514 | 2026/ 4 /13
AL F— [Eff7E% | BELGIUM KINGDOM 0.8 4,000 4,165 514,493 | 2025/ 6 /22
%ﬁﬁ%ﬁ SOLVAY SA 1. 625 1, 300 1,370 169,262 | 2022/12/ 2
Ay z—7 | Ei@fE% | AKELTUS RESIDENTTAL AB 1.5 1,575 1,611 199,080 | 2022/1 /23
(BuEEEAES | SKANDINAVISKA ENSKILDA 4.125 800 929 114,859 | 2021/4/7
NIvy Ty | Ei@tkAEs | GLENCORE FINANCE EUROPE 1.25 250 254 31,456 | 2021/3/17
(AOREEAMEE) | HOLCTM US FINANCE SARL & 2. 625 1, 000 1,080 133,453 | 2020/ 9/7
s | AL
74w R (Ao@girgE) | OP CORPORATE BANK PLC 0.75 250 255 31,542 | 2022/3/3
A URE
T r~— | EiEthES | 1SS GLOBAL A/S 1.125 1, 000 1,023 126,419 | 2020/1/9
(AOREEADY | TSS GLOBAL A/S 1.125 200 205 25,399 | 2021/1/7
TANT VR | EfEFES | IRISH GOVERNMENT 4.5 7,000 7,992 987,114 | 2020/4 /18
IRISH TSY 2% 2045 2.0 1, 000 1,025 126,718 | 2045/2/18
%ﬁﬁﬁ? RYANAIR DAC 1.125 1,500 1,520 187,801 | 2023/8/15
AAR H5RR{% %% | DEVELOPMENT BK OF JAPAN 4.75 4,000 5,417 669,078 | 2027/11/26
(K< &RfE) | JAPAN FIN ORG MUNICIPAL 0. 875 359 366 45,300 | 2021/9/22
TAIVA w4 | BANK OF AMERICA CORP 1.375 750 777 96,087 | 2021/9/10
(BOREEAEE) | BECTON DICKINSON AND CO 1.9 1,500 1,509 186,471 | 2026/12/15
BERKSHIRE HATHAWAY FIN 1.625 1, 000 948 117,158 | 2035/3/16
EASTMAN CHEMICAL CO 1.5 750 778 96,111 | 2023/5/26
JEFFERIES GROUP INC 2.375 500 526 65,020 | 2020/ 5 /20
KINDER MORGAN INC/DELAWA 1.5 1, 500 1,534 189,563 | 2022/3/16
MET LIFE GLOB FUNDING I 2.375 350 385 47,659 | 2023/1/11
MOHAWK INDUSTRIES INC 2.0 1,500 1,586 195,973 | 2022/1/14
MOODY’ S CORPORATION 1.75 550 567 70,063 | 2027/3/9
MORGAN STANLEY 1.75 820 855 105,613 | 2024/3 /11
PROLOGIS LP 3.375 1, 000 1,155 142,728 | 2024/ 2 /20
WHIRLPOOL CORP 0. 625 1, 000 1,013 125,229 | 2020/ 3 /12
ZIMMER BIOMET HOLDINGS 1.414 1, 250 1,279 158,038 | 2022/12/13
ZIMMER BIOMET HOLDINGS 2.425 750 787 97,271 | 2026/12/13
F=A N7 )7 | EiEthiE%: | COMONWEALTH BANK AUST 3.0 600 684 84,517 | 2022/5/3
(ADREEADS | COMMONWEALTH BANK AUST 2.0 500 519 64,200 | 2027/ 4 /22
MACQUARTE BANK LTD 1.125 400 412 50,906 | 2022/ 1 /20
T En 31, 169, 150
H=F R FARTF FARTF
[Ef#ZE% | POLAND GOVERNMENT BOND 3.25 94, 000 96, 594 2,849,534 | 2019/7/25
POLAND GOVERNMENT BOND 5.75 90, 000 103, 698 3,059,091 | 2022/9/23
N 7t 5,908, 625
LU HR—IL TV AR=N RV | TV AR= RV
| [Ef#zZE% | SINGAPORE GOVERNMENT 3.0 6, 000 6, 439 512,882 | 2024/9/1
I 2 512, 882
i Torv Forv
[Eff7i-% | KOREA TREASURY BOND 5.75 400, 000 421, 002 41,258 | 2018/9/10
KOREA TREASURY BOND 3.5 1, 400, 000 1,526,516 149,598 | 2024/3/10
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| Eff7E% [ KOREA TREASURY BOND 3.0 10, 000, 000 10, 649, 230 1,043,624 | 2024/ 9 /10
N 7t 1,234, 481
F—=AKZIUT TF5 KL F5 KL
HEkfE%% | AFRICAN DEVELOPMENT BANK 3.3 1, 000 1,020 84,726 | 2027/7/27
(K< 4:ffE) | BK NEDERLANDSE GEMEENTEN 5.25 2, 000 2,291 190,225 | 2024/5 /20
BK NEDERLANDSE GEMEENTEN 3.25 4, 000 4,051 336,303 | 2025/7/15
BK NEDERLANDSE GEMEENTEN 3.5 2, 000 2,043 169, 655 | 2027/ 7 /19
EUROFIMA 2.6 5, 000 4,734 392,989 | 2027/1/13
EUROPEAN INVESTMENT BANK 6.5 1, 000 1,093 90,744 | 2019/8/7
EUROPEAN INVESTMENT BANK 5.0 5, 000 5,588 463,938 | 2022/8 /22
EUROPEAN INVESTMENT BANK 4.75 2, 000 2, 244 186,274 | 2024/8/7
INTL FINANCE CORP 3.2 5, 000 5, 094 422,916 | 2026/ 7 /22
NEDER WATERSCHAPSBANK 3.15 5, 000 4,954 411,289 | 2026/9/2
NEW S WALES TREASURY CRP 4.0 1, 000 1,070 88,841 | 2021/4/8
QUEENSLAND TREASURY CORP 4.25 1, 000 1,101 91,416 | 2023/7/21
QUEENSLAND TREASURY CORP 3.25 5, 000 5, 140 426,679 | 2026/ 7 /21
N #t 3, 356, 002
A¥ o TAXVaXY | TAFVaRY
[Ef#2E% | MEX BONOS DESARR FIX RT 6.5 70, 000 68, 637 416,627 | 2021/6/10
MEX BONOS DESARR FIX RT 6.5 30, 000 29, 297 177,837 | 2022/6/9
/N s 594, 464
& G 106, 195, 038
kTR AL, WSRO & oS E O X & EE 7 BAHSG OMEIC L 0 FIERE L= b o TT,
kA - FHMARO ALY Y $5C,
| RMmEIOBRAARRR
% i sl = il x
H o R 5t e #H
Epae! Epae!
IR S| TNOTE (2YEAR) - 595
ok TNOTE (5YEAR) — 7,301
AULOYR — 1,310
BUNDS — 2,443
TNOTE (10YEAR) — 4,877
ULTRA (10YEAR) — 299
sk BN R X800 #C,
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C) {EEtHRENE A 14,543,034 A 13,482,709 A 14,726, 364 A 15,510,506 A 14,333,578 A 15,249,107
D) LHEHE(A+B+C) A 326,434,201 508, 712, 148 241, 566, 541 A 271,486,805 359, 126, 575 87,189, 591
(E) miffigHELRS 945, 802, 750 586, 895, 421 1,057,559, 053 1,265, 542, 358 964, 381,408 1,291,409, 411
(F) EBmEEzEas 6,441,249, 875 6, 569, 860, 967 6,694, 942,970 6,911,069, 978 7,028,067, 114 7,253,738, 146
(A 4 25 FH 24 %H) (8,400,815,927) | ( 8,579,241,054) | ( 8,745,023,704) | ( 9,038,747,222) | ( 9,197,135,514) | ( 9,495,769, 976)
(FE B SR 2 %H) (A1,959,566,052) | (A2,009,380,087) | (A2,050,080,734) | (A2,127,677,244) | (A2,169,068,400) | (A2, 242,031, 830)
@) s (D+E+F) 7,060,618, 424 7,660, 468, 536 7,994,068, 564 7,905, 125, 531 8,351,575, 097 8,632,337, 148
H) WmEnfEeE A 32,473,128 A 33,048,516 A 33,583,236 A 25,896,726 A 32,098,572 A 32,978,198
REPZEBERES (G+H) 7,028, 145, 296 7,627,420, 020 7,960, 485, 328 7,879,228, 805 8,319,476, 525 8,599, 358, 950
BIMEREEEE 4 6,441,249, 875 6, 569, 860, 967 6,694, 942, 970 6,911,069, 978 7,028, 067, 114 7,253, 738, 146
(A 4 %5 FH 24 4H) (8,401,460,431) | ( 8,579,554,208) | ( 8,745,631,625) | ( 9,039,110,658) | ( 9,197,662,487) | ( 9,496,251, 883)
(FE BSR4 %H) (A1,960,210,556) | (A2,009,693,241) | (A2,050,688,655) | (A2,128,040,680) | (A2,169,595,373) | (A2,242,513,737)
Sy EeHER RS 4 1,631,939, 765 1,647, 334, 480 1,663, 004, 458 1,671,757, 101 1,680, 630, 953 1,691, 240, 074
AR 2 4 A1, 045,044, 344 A 589,775,427 A 397,462, 100 A 703,598,274 A 389,221,542 A 345,619,270
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O AEEDEM (201748 6 A 8 BERFE)
| sEaE
(A)SME GMER) AthfE FSERIBR
e 4 K
=S 7 o _ A ] ?/W Ak ?gw%uz ‘&ﬁ%%%@xw$ _
SMEE SR RS MONIE R SAERLE | 24ERLE | 2R
TR B TR R TM % % % % %
AXY R 89, 752 100, 391 14, 308, 828 13.3 — 9.7 3.6 —
FAYz=Fryu—F | FAYz=Fv )=+
A =—F 79, 000 82, 980 1,049,703 1.0 - - 1.0 -
T/Vgz=)u—% | T/VJ==)n—%
SNy x— 107, 100 115, 934 1,500, 195 1.4 - 0.4 1.0 -
TFv==)yu=%| F7vv=7/n-%
Frw—2 68, 700 75,576 1, 256, 843 1.2 - 1.2 — -
o—n Toa—n Ta—n
KA 40, 487 44,677 5,527,909 5.1 0.1 3.7 1.4 —
ALVT 147, 095 165, 146 20, 433, 578 19.0 — 11.2 7.3 0.6
7T A 134, 860 139, 717 17, 287, 267 16.1 1.1 13.8 1.8 0.4
AFXY X 32,018 32,577 4,030, 780 3.8 0.2 3.3 0.5 —
ks 48, 839 52,188 6, 457, 236 6.0 0.2 4.3 1.4 0.3
ANA 70, 956 73, 969 9, 152, 265 8.5 2.0 6.9 1.2 0.5
N 25, 698 27,198 3, 365, 271 3.1 — 3.0 — 0.2
A =T 2,513 2,536 313, 883 0.3 — 0.3 — —
Ny TINT 3,148 3,412 422,183 0.4 0.4 0.4 — —
Frw—2 1,700 1,723 213, 201 0.2 — 0.2 — —
TANLT R 8, 825 8, 907 1,102, 149 1.0 — 0.9 — 0.1
R 600 602 74, 542 0.1 — 0.1 — —
A\ NFT 970 1,015 125, 693 0.1 — 0.1 — —
ZnN=7 574 577 71, 456 0.1 — 0.1 — —
TAUA 34,735 35, 527 4, 395, 877 4.1 0.5 2.3 1.8 —
[EI R R 43,070 43, 595 5,394, 063 5.0 — 5.0 — —
F—=A T UT 21,619 21, 885 2,707,923 2.5 — 0.7 1.6 0.2
=a—Y—=FUF 6, 558 6, 577 813, 828 0.8 — — 0.8 —
Ax v 2, 000 2, 158 267, 105 0.2 — 0.1 0.2 —
Fxa 3,610 3,741 462, 879 0.4 — — — 0.4
N—=<=7 1, 100 1,200 148, 484 0.1 — 0.1 — —
sar7Fr 3, 200 3, 552 439,611 0.4 — — 0.4 —
Vi 3, 222 3, 403 421, 082 0.4 — 0.3 0.1 —
T4V b T7xV v b
NI — 470, 000 487, 742 195, 584 0.2 — 0.2 — —
FRaF FraF
RA—=F K 13, 000 12,943 380, 538 0.4 - 0.4 - -
& it — — 102, 319, 973 95. 3 4.4 68. 7 24.0 2.6
IR AL IR O 2 078 [E o0 kAR B AE 52 FURSE O fMEIC L 0 BIFAE L= b o T,

RAALERIE, MU R 2 Rl AE O EI G
Sk BEAD HAL ARG EE) 0 #C,
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(B)ShE OMERL) AfHE S8 RIBR
] 3 ES
4 ) ) Gid i T
& # TR e g";%é fl - ,ﬁiﬁ% | o
AFY R % THAHR K THAR K T
[EfEFF%4 | UK TREASURY 4.25 12, 500 17, 336 2,470,935 | 2032/6/7
UK TREASURY 1.75 30, 800 31, 382 4,472,893 | 2037/9/7
UK TREASURY 1.75 4, 800 5,126 730,665 | 2057/7 /22
M E@ A& % | ANHEUSER-BUSCH INBEV NV 9.75 610 942 134,288 | 2024/ 7 /30
(G0#&EAME) | ASB FINANCE LTD 1.0 7, 630 7,609 1,084,555 | 2020/9/7
AVIVA PLC 6.125 1,810 2,135 304,345 | 2036/11/14
AXA SA 7.125 2,730 3,271 466,270 | 2020/12/15
BNP PARIBAS 1.125 1,756 1,736 247,447 | 2022/ 8/16
BP CAPITAL MARKETS PLC 1.177 2,574 2,527 360,296 | 2023/8/12
ELECTRICITE DE FRANCE 6. 6.25 550 748 106, 671 | 2028/ 5 /30
FCA BANK SPA IRELAND 1. 625 5,470 5,431 774,107 | 2021/9/29
FRIENDS LIFE HOLDINGS PL 8.25 4,970 6, 487 924,717 | 2022/4 /21
GENERAL ELEC CAP CORP 5.5 1, 800 2,125 302,995 | 2021/6/7
GLENCORE FINANCE EUROPE 6.0 1,770 2, 060 293,641 | 2022/4/3
HEATHROW FUNDING LTD 6.75 1, 000 1,403 200,045 | 2026/12/ 3
HOLMES MASTER ISSUER PLC 1. 88556 697 700 99,899 | 2054/10/15
IMPERIAL BRANDS FINANCE 4.875 1,715 2,142 305,376 | 2032/6/7
KONINKLIJKE KPN NV 5.0 930 1,129 161,039 | 2026/11/18
NATIONAL GRID GAS FIN 2.75 1,890 1,904 271,479 | 2046/ 9 /22
SANTANDER UK GROUP HLDGS 3.625 3,320 3, 585 511,022 | 2026/1/14
THAMES WATER UTIL CAY FI 4.625 430 604 86,133 | 2046/6/4
/h Gl 14, 308, 828
Ay =—T v FAyz=Fvyu—F | FAYz=Fv -+
E’E*ﬂ%“ ‘ STADSHYPOTEK AB 1.5 79, 000 82, 980 1,049,703 | 2021/3/17
AUREEAER)
] it 1, 049, 703
I — F)vyz=yo—x | F)Vyz=yn-%
EfEzF% | NORWEGIAN GOVERNMENT 3.75 75, 300 83,810 1,084,506 | 2021/5 /25
NORWEGIAN GOVERNMENT 1.5 31, 800 32,124 415,689 | 2026/ 2/19
/) Bl 1, 500, 195
Froe—7 Frvv=y)u-% | F7/v=))u-%
[ EffzE% [ KINGDOM OF DENMARK 1.5 68, 700 75,576 1,256,843 | 2023/11/15
N 7t 1, 256, 843
o—n Ta—n Ta—n
KA [Ef&7E% | BUNDESREPUB. DEUTSCHLAND 6.25 3, 500 5,980 739,926 | 2030/1/4
BUNDESREPUB. DEUTSCHLAND 2.5 4,100 5,511 681,994 | 2046/8 /15
15 (& RS | LAND HESSEN 0.75 1, 000 898 111,121 | 2036/8/4
LAND NORDRHEIN-WESTFALEN 0. 375 7, 400 7,572 936,981 | 2021/10/19
LAND NORDRHEIN-WESTFALEN 1.25 2,600 2,542 314,524 | 2036/5/12
FEERE SR | KFW 0. 375 5, 600 5, 267 651,730 | 2030/4 /23
(B < 2RE) | KFW 1.375 6, 800 7,064 874,093 | 2035/7/31
WAL % | CONTINENTAL AG — 3, 668 3, 665 453,533 | 2020/2/5
(BUREEAEE) | ENBW 3.625 459 480 59,456 | 2076/4/2
EUROGRID GMBH 1.875 1,700 1,830 226,436 | 2025/ 6 /10
EUROGRID GMBH 1.5 300 307 37,997 | 2028/4 /18
UNITYMEDIA HESSEN / NRW 4.0 960 1,021 126,375 | 2025/1/15
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RrA i@ ttfE % | VOLKSWAGEN FIN SERV AG 0.75 1,100 1,120 138,600 | 2021/10/14
(GUHEEMTE) | VOLKSWAGEN LEASING GMBH 2.375 1, 300 1,415 175,138 | 2022/9/6
ABYT [Ef#zF% | BUONI POLIENNALI DEL I/L 2.6 16, 200 21,225 2,626,190 | 2023/9/15
BUONT POLIENNALI DEL I/L 2.35 18, 200 20,512 2,538,067 | 2024/ 9/15
BUONT POLIENNALI DEL I/L 3.1 13, 100 16, 505 2,042,239 | 2026/ 9/15
BUONI POLIENNALI DEL TES 1.65 21,100 22,149 2,740,531 | 2020/4 /23
BUONT POLIENNALI DEL TES 1.2 38, 000 38, 475 4,760,511 | 2022/4/1
BUONI POLIENNALI DEL TES 5.5 15, 200 18, 680 2,311,375 | 2022/11/1
BUONT POLIENNALI DEL TES 4.75 6, 400 7,835 969,488 | 2028/9/1
BUONI POLIENNALI DEL TES 4.75 3,500 4,316 534,130 | 2044/9/1
CCTS EU 1. 552 4, 800 4,912 607,872 | 2018/11/1
i@t % | ASSICURAZIONI GENERALI 5.5 1,445 1,570 194,376 | 2047/10/27
(GU#&EAMTE) | CASS RISP PARMA PTACENZA 1.0 2,200 2,007 248,363 | 2031/9/30
INTESA SANPAOLO SPA 1.125 2, 650 2,672 330,701 | 2022/3/4
INTESA SANPAOLO SPA 1.125 4,300 4, 281 529,729 | 2027/6/16
75 Ef#iF% | FRANCE (GOVT OF) 0.5 24,100 24, 042 2,974,736 | 2026/ 5 /25
FRANCE (GOVT OF) 0. 25 18, 800 18, 185 2,250,064 | 2026/11/25
FRANCE (GOVT OF) 1.75 11,517 12,078 1,494,532 | 2039/6 /25
FRANCE (GOVT OF) 2.0 8, 240 8, 655 1,070,967 | 2048/5/25
FRANCE GOVERNMENT 0.A.T 4.25 1,930 2,457 304,038 | 2023/10/25
FRANCE GOVERNMENT 0.A.T 1.5 22,900 24,194 2,993,533 | 2031/5/25
FRANCE GOVERNMENT 0.A. T 4.0 1,830 2,968 367,280 | 2060/ 4 /25
A& | ALD INTERNATIONAL 0.75 3, 500 3,513 434,726 | 2018/1 /26
(EDERIENEE) | APRR SA 1. 625 1, 800 1,788 221,314 | 2032/1/13
BPCE SA 0. 625 3,500 3, 559 440,413 | 2020/ 4 /20
BPCE SFH - SOCIETE DE FI 1.75 6, 300 6, 899 853,624 | 2024/ 6 /27
CREDIT AGRICOLE ASSRNCES 4.25 1,200 1,265 156, 627 | 2049/ 1 /29
CREDIT AGRICOLE HOME LOA 0.75 6, 900 6,891 852,627 | 2027/5/5
CREDIT AGRICOLE LONDON 1.875 1, 900 1,949 241,203 | 2026/12/20
DEXIA CREDIT LOCAL — 1, 600 1, 605 198,645 | 2020/6/5
DEXTA CREDIT LOCAL 0. 25 4,700 4,716 583,512 | 2022/6/2
ELECTRICITE DE FRANCE 4.625 500 654 80,987 | 2030/4/26
ELECTRICITE DE FRANCE 5.0 1, 300 1,374 170,104 | 2049/1 /22
ELECTRICITE DE FRANCE 4.125 900 941 116,454 | 2049/ 1 /29
ELECTRICITE DE FRANCE SA 5. 625 323 474 58,655 | 2033/2/21
EUTELSAT SA 1.125 1,100 1,126 139,380 | 2021/6 /23
PSA BANQUE FRANCE 0.5 500 503 62,339 | 2020/1/17
SOCIETE DES AUTOROUTES 0.37 2,800 2,837 351,127 | 2020/1/3
SOCIETE FONCIERE LYONNAT 1.875 1, 600 1,691 209,236 | 2021/11/26
SOCIETE FONCIERE LYONNAT 2.25 800 863 106,885 | 2022/11/16
TDF INFRASTRUCTURE SAS 2.5 1, 400 1,486 183,923 | 2026/4/7
TOTAL S. A. 3. 369 2,920 2,993 370,323 | 2049/12/29
AXY A HS@ALE 4 | ABBEY NATL TREASURY SERV 0.371 750 757 93,774 | 2019/8/13
(GU#&EATE) | BRITISH TELECOMMUNICATIO 1.75 1,700 1,773 219,401 | 2026/3/10
HSBC HOLDINGS PLC 0.37 8,904 8,975 1,110,558 | 2022/9 /27
HSBC HOLDINGS PLC 3.375 1,500 1,575 194,888 | 2024/1/10
JAGUAR LAND ROVER AUTOMO 2.2 1,770 1,809 223,929 | 2024/1/15
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AXY R W@ ttfE 2% | NATIONWIDE BLDG SOCIETY 0.5 4,048 4,064 502,943 | 2024/ 2 /23
(40#&EAMTE) | ROYAL BK OF SCOTLAND PLC 0.5 5, 465 5, 457 675,271 | 2024/5/15
ROYAL BK SCOTLND GRP PLC 2.0 4,726 4, 860 601,337 | 2023/3/8
TRINITY ACQUISITION PLC 2.125 3,155 3,302 408,676 | 2022/5/26
E [EfE7E% | NETHERLANDS GOVERNMENT 1.75 18, 600 20, 803 2,574,001 | 2023/7/15
YSE@ALE % | ACHMEA BANK NV 0.875 2,200 2,227 275,662 | 2018/9/17
(EDERIENEE) | ACHMEA BV 2.5 810 871 107,820 | 2020/11/19
ASML HOLDING NV 0. 625 342 344 42,666 | 2022/7/7
ASML HOLDING NV 1.375 1,013 1,029 127,389 | 2026/7/7
ATF NETHERLANDS BV 2.125 3, 400 3,528 436,579 | 2023/3/13
EDP FINANCE BV 1.875 1,387 1,418 175,560 | 2023/ 9 /29
IBERDROLA INTL BV 1.125 1, 800 1, 802 223,068 | 2026/4 /21
ING BANK NV 3.625 1,500 1,651 204, 366 | 2026/ 2 /25
INNOGY FINANCE II BV 5.75 520 782 96,758 | 2033/2/14
LEASEPLAN CORPORATION NV 1.0 2, 800 2, 849 352,593 | 2021/5/24
MYLAN NV 1.25 1,031 1,059 131,060 | 2020/11/23
MYLAN NV 2.25 2,057 2,148 265,859 | 2024/11/22
MYLAN NV 3.125 794 858 106, 240 | 2028/11/22
NN GROUP NV 4.625 912 985 121,997 | 2048/1 /13
RELX FINANCE BV 0. 375 4, 487 4,511 558,174 | 2021/ 3 /22
TEVA PHARM FNC NL II 1.125 746 718 88,923 | 2024/10/15
TEVA PHARM FNC NL 1T 1. 625 405 372 46,065 | 2028/10/15
VOLKSWAGEN INTL FIN NV 2.5 1,110 1,109 137,337 | 2049/12/29
VONOVIA FINANCE B.V. 3.625 525 598 74,069 | 2021/10/ 8
VONOVIA FINANCE BV 1. 625 2, 400 2,513 311,039 | 2020/12/15
AR v [Efif7F% | BONOS Y OBLIG DEL ESTADO 2.75 12, 000 13, 499 1,670,265 | 2024/10/31
BONOS Y OBLIG DEL ESTADO 1.95 3,300 3,300 408,333 | 2030/ 7 /30
BONOS Y OBLIG DEL ESTADO 2.9 10, 880 10,933 1,352,825 | 2046/10/31
BONOS Y OBLIG DEL ESTADO 3.45 1, 300 1,365 168,945 | 2066/ 7 /30
SPAIN 1/L BOND 1.8 4,000 4,584 567,180 | 2024/11/30
SPAIN I/L BOND 0. 65 9,276 9, 440 1,168,021 | 2027/11/30
EE@AE S | BANKIA SA 3.375 2,100 2,154 266,552 | 2027/3/15
(GUHEEME) | BANKINTER SA 0. 625 2, 600 2, 658 328,879 | 2020/10/9
BANKINTER SA 2.5 4,100 4,178 516,982 | 2027/4/6
CATXABANK — 1,900 1,902 235,448 | 2018/1/9
CAIXABANK SA 0. 625 7, 200 7, 350 909, 474 | 2020/11/12
CAIXABANK SA 1.125 3,500 3,506 433,871 | 2024/ 5/17
IE2 HOLDCO 2.875 2,300 2,495 308,712 | 2026/6/1
INMOBILIARTA COLONTAL SA 1.45 2, 800 2,763 341,951 | 2024/10/28
MAPFRE SA 4,375 1,700 1,810 223,954 | 2047/3/31
SANTAN CONSUMER FINANCE 0.75 2,000 2,027 250,864 | 2019/4/3
AL F— BELGIUM KINGDOM 0.8 13, 700 14, 265 1,765,108 | 2025/6 /22
BELGIUM KINGDOM 2.25 5, 600 6,153 761,331 | 2057/6/22
BELGIUM KINGDOM 2.15 1,490 1,572 194,587 | 2066/ 6 /22
@A | ANHEUSER-BUSCH INBEV NV 2.75 1,608 1,748 216,295 | 2036/3/17
(A0REEMEE) | BELFIUS BANK SA/NV 2.25 1,500 1,544 191,114 | 2018/9/26
BELFIUS BANK SA/NV 3.125 1, 800 1,914 236,834 | 2026/5/11
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a—n % Ta—n Ta—n T
A 2 —F g%ggﬁg AKELIUS RESIDENTIAL AB 1.75 2,513 2,536 313,883 | 2025/2/7
VoI Ny | @S | SES SA 4,625 1,864 1,986 245,829 | 2049/12/29
(GUREEAE | SES SA 5. 625 1,284 1,425 176,354 | 2049/12/29
Fow—7 j%;@fﬂ%,, TDC A/S 1.75 1,700 1,723 213,201 | 2027/2/27
(GoBEcER ’ ' '
TANT YR | kA% | FCA BANK SPA TRELAND 1.25 857 867 107,319 | 2018/ 6/13
(4TEEAES) | JOHNSON CONTROLS INTL PL 1.0 2,991 2,996 370,761 | 2023/9/15
LIBERTY MUTUAL FIN EU 1.75 1,944 1,993 246,679 | 2024/ 3 /27
SILVERBACK FINANCE DAC 3.1261 3,033 3, 050 377,390 | 2037/2/25
RV AL fg’%gfﬁ" GALP GAS NATURAL DISTRIB 1.375 600 602 74,542 | 2023/9/19
Z %7 | [EEGES | SLOVAKIA GOVERNMENT BOND 1.625 970 1,015 125,693 | 2031/1/21
Zu~_=7 | @GS | REPUBLIKA SLOVENIJA 1.25 574 577 71,456 | 2027/3/22
TAYD LB S | AT&T INC 3.55 131 145 17,990 | 2032/12/17
(GUREEAES | AT&T INC 3.375 636 682 84,459 | 2034/3/15
AXALTA COATING SYSTEMS 4.25 2,710 2,931 362,746 | 2024/8/15
BANK OF AMERICA CORP 0.171 2,785 2, 800 346,523 | 2019/7 /26
BANK OF AMERICA CORP 0.736 6,518 6, 564 812,285 | 2022/2/7
COCA-COLA CO/THE - 1,183 1,179 145,978 | 2021/3/9
COCA-COLA CO/THE 1.125 585 591 73,216 | 2027/3/9
GENERAL ELECTRIC €O 1.5 1,931 1,940 240,060 | 2029/5 /17
GENERAL ELECTRIC €O 2.125 2,017 2,045 253,058 | 2037/5/17
GOLDMAN SACHS GROUP INC 5.125 1, 300 1,457 180,311 | 2019/10/23
JPMORGAN CHASE & €O 1.638 2,321 2, 358 291,854 | 2028/5/18
KRAFT HEINZ FOODS CO 2.25 1,342 1, 365 168,927 | 2028/ 5 /25
LEVI STRAUSS & CO 3.375 1, 340 1, 380 170,811 | 2027/3/15
MCDONALD’ S CORP 1.0 2,200 2,234 276,520 | 2023/11/15
MORGAN STANLEY 1.75 950 992 122,776 | 2024/ 3 /11
MORGAN STANLEY 1.875 3, 287 3,323 411,166 | 2027/4 /27
THERMO FISHER SCIENTIFIC 1.5 379 394 48,752 | 2020/12/ 1
UNITED PARCEL SERVICE 0. 098 3,120 3,139 388,437 | 2020/7/15
[EFSKERE | #5%kME% | ASTAN DEVELOPMENT BANK 1.4 3, 600 3,601 445,650 | 2037/2/6
(BR< 4f(&) | EURO STABILITY MECHANTSM 1.8 3, 470 3, 648 451,407 | 2046/11/ 2
EUROPEAN INVESTMENT BANK 0.25 11, 150 11,239 1,390,626 | 2024/10/14
EUROPEAN INVESTMENT BANK 1.0 8, 000 8,016 991,829 | 2031/3/14
EUROPEAN INVESTMENT BANK 1.125 12,100 12,157 1,504,199 | 2033/4 /13
EUROPEAN UNION 0. 625 4,750 4,932 610,350 | 2023/11/4
F=ANF VT | LBt | COMONWEALTH BANK AUST 0. 375 5,770 5, 740 710,261 | 2024/4 /11
(4T AES) | NATIONAL AUSTRALIA BANK 0.25 5,429 5, 457 675,236 | 2022/3/28
SCENTRE MGMT LTD 0.318 2, 000 2,009 248,637 | 2018/7/16
WESTPAC BANKING CORP 0.75 8, 420 8,678 1,073,787 | 2021/7 /22
Za=y=FUF Z‘%ﬁfﬂf WESTPAC SEC NZ/LONDON 0.25 6, 558 6,577 813,828 | 2022/4/6
A¥a W@l % | AMERICA MOVIL SAB DE CV 4.125 1, 200 1,313 162,545 | 2019/10/25
(AUREEAES | AMERICA MOVIL SAB DE CV 5.125 800 845 104,559 | 2073/9/6
Fra %’%2%{1? EP ENERGY AS 4,375 3,610 3, 741 462,879 | 2018/5/1
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Z—n % Foa—n Foa—n TM
N—~=7 | EfEFES | ROMANIA 2.875 1,100 1, 200 148,484 | 2024/10/28
7 a7 F7 | EMEFES | CROATIA 3.875 3, 200 3, 552 439,611 | 2022/5/30
R LB | CARNIVAL CORP 1.125 630 646 79,961 | 2019/11/6
(4REEAEE) | CARNIVAL CORP 1.875 2,592 2,756 341,121 | 2022/11/7
/N Ei 83, 628, 278
NI — T7xV M| T74V b
[ EaE% | HUNGARY GOVERNMENT BOND 3.0 470, 000 487, 742 195,584 | 2024/ 6 /26
/h it 195, 584
K—F K T F TAeF
[Ef#zF% | POLAND GOVERNMENT BOND 3.25 9, 000 9,135 268,595 | 2025/ 7 /25
POLAND GOVERNMENT BOND 2.5 4, 000 3, 807 111,943 | 2026/ 7 /25
/h it 380, 538
& G 102, 319, 973

* BRI, WIR O 2 4523 F O A AR 72 BARSG OMEIC X 0 FRE L7 b o T,
kI - AR EALATGZE) Y #5C,

. SR DBAR SRR S

# m " O % W
EpZE! Epae
g | BRI BOBL 16 —
BTP - 1,798
BUNDS - 17, 046
= GILTS 2,948 -
SCHATZ 14,131 —
* WAL IZY) Y 5T,
* A AAEIE . RO 2 o703 [ Ot IS TE EUIS O ShiIC X 0 S L s b0 T
ORBETEMEDHEK (20174 6 A 8 )
. i ¥ W @ I 2
TH %
MR 102, 319, 973 94. 1
I—b - = ZOM 6,441, 118 5.9
B EFEMERE 108, 761, 091 100. 0

* BFAOBENAE LEI 0 #C,

* MR HIMEEE TR PE (106,596,808 T- 1) DIEEFEMPEREE (108,761,091 1) (ZxH3 % LL31£98.0% T,

kAT PEIL, IR O % D NE O3 E BE e EHGOMEIC L ERE L2 b0 T, 18Ky F=142531, 1 A A7 T
=113.96[9, 1 AV =z —F > 27 u—F=1265[, 1 /AT =—2u0—x%=12.941, 17> ~v—2 7 v—*%=16.63, 1 =—n=123.73[,
1F = =470, 174V F=0401[, 1 RA2F=2940,
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" H EEES " H 4 3
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W &= 138, 848, 949, 657 [V EET e 1,760, 186, 462
Sl e bk 4,009, 085, 370 ZHRILE 1,769, 841, 482
I AT 102, 319, 973, 520 T DA 4 496, 886
KILAL: 30, 375, 995, 109 LRI, A 10,151,906
. 100, 279, 251 ® HfHEE%FEAE 1,328, 388, 520
AL 2 199, 839, 258 Euffg N j’ ZZi ?‘;Z 221

e e JEEE , 424, 156,
NS Lo, T 119 (OREL7 ) EES: B 43,840,012
® afE 31, 496, 460, 364 i 1, 920, 981, 053
Athd 31,330, 358, 704 LGk A 1: 177: 141, 041
AR 166, 100, 000 0 BEmm= A 23,266,356
ARALFIE 1, 660 () LMiALHS(A+B+C+D) 3,109, 148, 638
(C) *‘mﬁﬁi%ﬁ%ﬁ(A - B) 107, 352, 489, 293 (F) ﬁﬁgﬁﬁﬁiﬁﬁﬁ 28, 019, 960’ 258
ek 74,728, 519, 188 @ emEREBLe 7,284,677, 883
YRR 45 6 32, 623,970, 105 H) fR#y=E%% A 5 789,816, 674
(D) ZEAEROH 74,728,519, 1881 (I) 8 (E+F+G+H) 32, 623,970, 105
1AO% Y EEMEBE(C D) 14, 3661 REAGBBEE (1) 32,623,970, 105

() ¥ 70 A %813.68,959,960,397 F . # o1 38 0 &% & 7T A BH 1
20,557,722,1171 Hih—ER kI oo AR 1314,789,163,3261 . 1
272 0 il AL 1.436611 T3,

(1) Y~W—7 7 v ReEBEG L3 5 EEEED Y HIR AL

© )BT A VA MRMER 7 7 RFD (EREEREZER)  45,056,128,696 1
© )BT A VFA MRMER 7 7 v RRC (ERBEREZER) 23,333,331,1121
© ) AT A4 NEMER 7 7 FEVA (EREEBEREZER)  2,521,245,936 1
© ) LT=A A MEWER 7 7V RE GEREREEEFER) 1,972,491,504 ]
c JNT T =N s LA — K 1,845,321,9401

kAR OWRBLO T B) FflEFEST B8 L O0C) L5 FmE]
BT ROFTIR LD b DEEHET,

KR ORPLO T T (@) BMEREBREE L HHDIL, [FitoBIEK
TEDRS, BIMNFREZ LIANEED B ILAR % 75 L5\ 2 25150 % VD
7,

BRI OTTH) BUEBBE L HHOIL, TRMBIOEE, It
AR BIRFMMEE 2 75 LB W e 2250 2 VDN E T,




J LS DA MRMES T 7 > KFC GERSEIRARER)
OBt
DU Loy bTUNT 4 TEEIFELSFHAEDHEICDEERE S U —MHEMEANREETER

SRACHE > TEHET SRNBHNGRRICEET SMEDHRERZITLE L=,
<ZEE@EAABA : 2017E£ 3 A318>

@Ry THEIZBRAFHEDHEICDEERE LUV —RUMEANREEREBRRAIRE->T
BT SNRAMNGRERICERTT SMEDHIRERZTVE LT,
<ZHE@EAA : 20173 /318>
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O 77 FDEHEHA

& D %
S BB 2006@9)5]1451«1% BEHRELFET,

JLS-MWPENEZET7VF XY—TJ720F (UF IRF—TJ72UF] EVVET, ) FRAIE~DEEZBLT, FELT
| o o | ASALTUT FLBTORME (R, BUTHBIG, EBUFE ONBUAFR) . EREEIMA, HAY) ZRANGIRAANRLL,

EAVENRRENDCLZAME LTEBNGEREZMS CLEREARLLEY., RERASNERTEECOVTE, RALLT
BB~V UEFRAL. ABEHIRVOBERHENSCLEBELET.

[—— JLS—MPEMEHRTI 7Y FFC [ XHF—T 7Y REBAHEZFERERR L LET BB NUBEEICEERET LHEENHYET .
&% X ¥ — 7 7 U F|A—AFSUFZFLETORHEEZIERENZRELET.,

rnmEsE L2 —MPENES Ty Y FFC [ BB CEE~ORARAIN A FHEEIT T A,
ke ~ ¥ — J 7 v F|ABBTEE~OREISICIFERERTZEA.

o B 5 o | EREBL. RAIL LT ELSNRSETLLREIRENET, -F L. EEMEKESE L > CARERSHNTLL
#n2Berb s, BEBOEMEOVNTE BIHBLRTY. TAHSLA-OBAETNET,

Omit30EA N ERERE

N N T i B~ v 7 <~ — 7. A
; 5 - R = N Y i 7 i
wawm (%8 ZIE . & B | A E|%

M M % % %
105341 (2016547 A 7 H) 9,430 6 0.2 120. 13 0.5 90.2
1064 (2015%E 8 A 7 H) 9, 468 9 0.5 120. 62 0.4 94.4
10711 (2015%E 9 A 7 H) 9,522 6 0.6 121.61 0.8 90.2
1081 (2015%E10H 7 H) 9,502 4 N0.2 121.52 A0 1 93.3
109391 (20154114 9 H) 9, 426 4 0.8 120. 77 A0.6 97.9
110391 (2015%F12 1 7 H) 9, 355 0 0.8 119.85 0.8 98.4
111391 (20164F 1 H 7 H) 9,419 5 0.7 120. 93 0.9 90. 1
112 (20164 2 A 8 H) 9,478 5 0.7 122.01 0.9 94.6
11341 (2016%E 3 A 7 H) 9,451 0 0.3 121.78 N0.2 97.0
11431 (201644 A 7 H) 9,495 7 0.5 122. 41 0.5 94.7
115341 (20164F 5 H 9 H) 9,572 6 0.9 123. 56 0.9 91.2
116141 (20164-6 H 7 H) 9,623 4 0.6 124.13 0.5 92.4
L1734 (20164F 7 H 7 H) 9,707 3 0.9 125. 37 1.0 91.0
1181 (20164 8 A 8 H) 9,714 4 0.1 125. 45 0.1 95.0
11941 (2016%E 9 A 7 H) 9,722 4 0.1 125. 28 A0 1 95.7
12041 (2016%E10H 7 H) 9,637 4 AN0.8 124.09 0.9 95.2
121341 (20164F11 4 7 H) 9,590 4 A0.4 123.32 A0.6 96.0
122141 (20164F12 7 7 H) 9,413 6 Al.8 120. 74 AN2.1 98. 6
123141 (20174F 1 H10H) 9,402 4 A0. 1 120. 69 A0.0 100. 0
1241 (201742 A 7 H) 9,418 4 0.2 120. 66 0.0 95.3
12581 (2017T4E 3 A 7 H) 9,414 4 0.0 120. 57 A0 1 95.8
12641 (2017T4E4 A 7 H) 9,494 7 0.9 121. 87 1.1 92.7
127341 (201745 H 8 H) 9, 467 2 0.3 121.55 0.3 94.4
128141 (20174£6 H 7 H) 9, 584 5 1.3 123. 19 1.4 93. 3
12981 (201747 H 7 H) 9,482 6 AL.0 121.94 AL.0 97.3
13041 (2017428 H 7 H) 9,508 6 0.3 122.16 0.2 96.9
13181 (201729 H 7 H) 9,502 7 0.0 122. 28 0.1 96. 7
132101 (20174210 A 10 H) 9,422 5 0.8 121.23 A0.9 95.3
13341 (20174:11H 7 1) 9,525 2 1.1 122. 66 1.2 94.7
13411 (20174124 7 1) 9, 548 0 0.2 122.93 0.2 93. 3

sk FEUEAMAE O S VE = 1350 Bl 85A 7
*Y 77y Rig~vPF—77 K %fﬁ%ﬁ)\:ﬂi'&‘@’(\ MERAEALLSE ), MEAee ) IXTFEE R AT#H L TBY £,
*ERICW BRI E OV TR — 58 0 A TR,

{—2) ) I%. Bloomberg AusBond Composite 0+ Yr Index (A—A KTV 7]
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Y= ThO. BHTEY bR DA MR LTI BV AINTOVET, T—AN=FF, TV—bN=FF =X T )T (BE) AT v oA
(Bloomberg AusBond Composite 0+ Yr Index) | B@E@‘éb‘iﬁ)&é?F&if:tifﬁﬂv@@ﬂﬂi EREMEE 73 2 b RGET 2 b DO TIEH Y A,
*7}b-—A TA—=A TV THES (BA) /l'/' v 7 A (Bloomberg AusBond Composlte 0+ Yr Index) (%, [Eff, MEENFE (J”M(W{ﬂ) HJ%&UT‘L PN
ERS RSN TH Y, A—2 FF ) 7 EFEFBICH O TRIT S N2 COMBEERAN & 52 iR e LTuET, S, —2 5 U 7 itk
vIFw—s L L’U“Mﬁb:h’fb‘i@‘
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F— ; E % W #®]~ v 7 ¥ - 7R s 7
3 y: A A XY — 7 | E

STl I N BE_% = B % EM A K % B u %

Y B % % % %

20176 H 7 H 9,584 — 123. 19 — 93.3 35.4

%1294 6 HE 9,514 N0. 7 122. 28 N0. 7 97.8 44.7
e

201797 H 7 H 9, 488 Al1.0 121. 94 AL.0 97.3 44.6
D

2017T4E7 A 7T H 9, 482 — 121.94 — 97.3 44.6

1304 THRE 9,492 0.1 121.83 A0. 1 95.5 69.5
W A

201748 A 7 H 9,514 0.3 122. 16 0.2 96. 9 69. 3
D

201798 H 7 H 9,508 — 122. 16 — 96.9 69.3

1314 8 HKE 9, 480 A0.3 121.83 A0.3 98.0 52.9
e

201799 H 7 H 9, 509 0.0 122. 28 0.1 96.7 49.9
a

2017T4E9 A 7 H 9, 502 — 122. 28 — 96. 7 49.9

H1324) 9HRE 9,410 Al1.0 120. 95 Al 1 96.5 36.3
S

20174E10 10H 9, 427 A0.8 121.23 A0.9 95.3 37.2
@

2017410 10H 9,422 — 121.23 — 95.3 37.2

1334 10H K 9,472 0.5 121.83 0.5 95.2 33.1
TRES

2017411H 7 H 9,527 1.1 122. 66 1.2 94.7 36.8
o

2017411 7 H 9, 525 — 122. 66 — 94.7 36. 8

H1344) BEES 9, 559 0.4 123. 20 0.4 92.8 36. 1
NS

20174E12 7 H 9, 548 0.2 122. 93 0.2 93.3 34.7

AR FEEA AR o ReBA 2, WE PRI LT,
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[Eff7i % | AUSTRALIAN GOVERNMENT 2.75 200 207 17,067 | 2024/ 4 /21
AUSTRALTAN GOVERNMENT 4.5 1,040 1,272 104,551 | 2033/4 /21

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

ANGLO AMERICAN CAPITAL 5.75 1,500 1,546 127,043 | 2018/11/27
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E@tb{is | APPLE INC 2. 385 1,500 1,504 123,611 | 2019/8/28
(ACREEMEE | APT PIPELINES LTD 7.75 1,700 1,937 159,182 | 2020/ 7 /22
ASCIANO FINANCE LTD 5.4 700 731 60,067 | 2027/5/12
AURIZON NETWORK PTY LTD 5.75 500 541 44,478 | 2020/10/28
AUSNET SERVICES HOLDINGS 7.5 1,900 1,928 158,491 | 2017/9/25
AUST & NZ BANKING GROUP 2.625 1,500 1,509 124,003 | 2019/1 /25
AUST & NZ BANKING GROUP 3.75 500 514 42,262 | 2019/ 7/25
AUST & NZ BANKING GROUP 2.965 1,000 1,014 83,369 | 2021/4/7
AUST & NZ BANKING GROUP 3.995 2, 000 2,023 166, 288 | 2023/ 6 /19
AUST & NZ BANKING GROUP 5.0 1,500 1,670 137,273 | 2023/8/16
AUST GAS NETWORK VIC 3 P 4.5 1,200 1,252 102,938 | 2021/12/17
AUSTRALIAN PRIME PROPERT 5.0 800 842 69,236 | 2019/11/7
AUSTRALIAN PRIME PROPERT 3.75 600 606 49,859 | 2024/ 5/22
BANK OF AMERICA CORP 4.25 1, 400 1,455 119,628 | 2020/3/5
BNP PARIBAS AUSTRALIA 4.5 1, 300 1,310 107,657 | 2017/10/ 4
BP CAPITAL MARKETS PLC 4.75 1,100 1,135 93,320 | 2018/11/15
BPCE SA 4.5 1,000 1,015 83,478 | 2018/4 /17
BPCE SA 3.5 1,000 1,010 83,045 | 2020/ 4 /24
BRISBANE AIRPORT CORP LT 8.0 800 883 72,576 | 2019/7/9
BWP TRUST 4.5 500 515 42,349 | 2019/ 5/27
CALTEX AUSTRALIA FIN LTD 7.25 800 853 70,121 | 2018/11/23
CATERPILLAR FIN AUSTRALI 2.6 500 500 41,097 | 2020/ 5/26
CITIGROUP INC 3.285 900 911 74,936 | 2021/5/4
COMMONWEALTH BANK AUST 3.75 500 516 42,401 | 2019/10/18
COMMONWEALTH BANK AUST 7.25 1,000 1,124 92,415 | 2020/2/5
COMMONWEALTH BANK AUST 2.915 2, 000 2,026 166,551 | 2021/1/18
COMMONWEALTH BANK AUST 4.38 600 621 51,097 | 2026/6/3
CONNECTEAST FINANCE PTY 5.75 1,000 1,080 88,811 | 2020/9/2
CREDIT SUISSE SYDNEY 2. 585 1,000 999 82,118 | 2017/11/14
CREDIT SUISSE SYDNEY 2.895 800 804 66,083 | 2020/ 4 /29
ConQuest Trust 2.915 584 586 48,203 | 2047/6/15
DBNGP FINANCE €O PTY LTD 6.0 1, 300 1,378 113,275 | 2019/10/11
DEXUS WHOLESALE PROPERTY 4.25 500 516 42,421 | 2019/7/1
DEXUS WHOLESALE PROPERTY 4.25 1,000 1,040 85,488 | 2022/6/16
DOWNER GROUP FINANCE PTY 5.75 500 518 42,627 | 2018/11/29
DOWNER GROUP FINANCE PTY 4.5 1, 600 1, 600 131,532 | 2022/3/11
ENERGY PARTNERSHIP GAS 4.25 1,900 1,929 158,516 | 2020/ 6 /15
ETSA UTILITIES FINANCE 6.25 700 706 58,074 | 2017/9/7
FORD MOTOR CREDIT CO LLC 4.05 1, 400 1,430 117,568 | 2018/12/10
FORD MOTOR CREDIT CO LLC 3. 588 1,000 1,018 83,651 | 2020/6/2
FirstMac Mortgage Fundin 3.105 619 627 51,550 | 2044/12/10
FirstMac Mortgage Fundin 2.79 1, 506 1, 507 123, 841 2046/11/20
FirstMac Mortgage Fundin 3.125 839 850 69,873 | 2047/4/8
GE CAP AUSTRALIA FUNDING 5.5 500 562 46,200 | 2022/8/8
GENERAL PROPERTY TRUST 3.591 1,000 1,004 82,559 | 2023/11/7
GLENCORE AUST HOLDINGS P 4.5 700 723 59,417 | 2019/9/19
GOLDMAN SACHS GROUP INC 5.0 1, 300 1, 360 111,804 | 2019/8/21
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A% | HYUNDAT CAPITAL SERVICES 3.5 1, 300 1,310 107,683 | 2022/ 3/30
(BDIFEEAES | IDOL TRUST 2.45 183 183 15,040 | 2045/6 /17
ING BANK NV/SYDNEY 5.0 1,100 1,141 93,787 | 2018/11/27
INTEL CORP 3.25 700 714 58,675 | 2019/12/1
INTEL CORP 4.0 600 633 52,063 | 2022/12/1
JPMORGAN CHASE & CO 4.65 1,000 1,009 82,985 | 2017/11/7
LLOYDS BANK PLC 2.735 1,700 1,701 139,774 | 2018/8/28
LLOYDS BANK PLC 3.25 1, 300 1,317 108,286 | 2020/4/1
MACQUARIE BANK LTD 3.25 1, 400 1,419 116,665 | 2020/3/3
MACQUARIE UNIVERSITY 6.75 700 794 65,249 | 2020/9/9
MEDALLION TRU 2016-1 AlA 3.02 738 748 61,537 | 2048/2/18
MIRVAC GROUP FINANCE LTD 5.75 1,000 1,082 88,922 | 2020/9/18
MORGAN STANLEY 7.375 2, 500 2,588 212,666 | 2018/ 2 /22
Medallion Trust 2.735 1,002 1,007 82,751 | 2049/4 /23
NATIONAL AUSTRALIA BANK 2.715 2, 000 2,015 165,608 | 2019/2 /25
NATIONAL AUSTRALIA BANK 2.815 2, 100 2,122 174,368 | 2020/11/5
NISSAN FIN SERVICES AU 3.0 2, 250 2,269 186,460 | 2020/3/3
NISSAN FINANCIAL SERVICE 2.5 500 499 41,010 | 2019/9/6
National RMBS Trust 2.89 1,370 1,382 113,593 | 2047/12/20
QANTAS ATRWAYS LTD 7.5 1,500 1,716 141,053 | 2021/6/11
QIC SHOPPING CENTRE FUND 5.0 1,000 1,003 82,467 | 2017/7/27
QIC SHOPPING CENTRE FUND 3.75 1,000 1,021 83,921 | 2021/2/24
RABOBANK NEDERLAND AU 7.25 1,000 1,043 85,750 | 2018/ 4 /20
RESIMAC 2.575 1,407 1, 407 115,688 | 2044/3/7
Resimac 2.82 893 895 73,600 | 2048/9/11
SCENTRE MGMT LTD 4.5 1, 200 1,259 103,484 | 2021/9/8
SGSP AUSTRALIA ASSETS 5.5 1, 300 1,395 114,668 | 2021/3/12
STOCKLAND TRUST 5.5 500 529 43,506 | 2019/9/6
STOCKLAND TRUST 4.5 1, 300 1, 370 112,598 | 2022/11/23
SUNCORP-METWAY LTD 3.0 700 707 58,166 | 2020/10/20
SUNCORP-METWAY LTD 3.145 1, 300 1,319 108,456 | 2021/ 4 /12
TELSTRA CORP LTD 4.5 700 722 59,388 | 2018/11/13
TELSTRA CORP LTD 7.75 1, 400 1,614 132,630 | 2020/ 7 /15
TELSTRA CORP LTD 2.9 600 604 49,652 | 2021/4/19
TORR 2009-3 A 2. 965 217 218 17,927 | 2041/1/14
TORR 2016-1 A 2.95 770 777 63,876 | 2048/2/18
TORRENS TRUST 2.535 619 618 50,856 | 2046/ 8 /14
TOYOTA FINANCE AUSTRALIA 3.1 500 504 41,429 | 2022/5/19
TRANSPOWER NEW ZEALAND 4.25 500 527 43,313 | 2021/8/6
TRANSPOWER NEW ZEALAND L 5.75 900 1,029 84,580 | 2023/8/28
UBS AG AUSTRALIA 4.0 1,100 1,133 93,134 | 2019/8/27
UNITED ENERGY DISTRIBUTI 3.5 800 798 65,597 | 2023/9 /12
UNIV OF SYDNEY 4.75 500 536 44,082 | 2021/4/16
UNIVERSITY OF MELBOURNE 4.25 500 531 43,635 | 2021/6/30
VICTORIA POWER NETWORKS 2.045 900 858 70,509 | 2022/ 1 /17
VOLKSWAGEN FIN SERV AUST 5.0 1,000 1,001 82,275 | 2017/6/27
VOLKSWAGEN FIN SERV AUST 4.25 800 811 66,702 | 2018/4/4
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WSO FINANCE PTY LTD 4.5 600 622 51,176 2027/ 3 /31
& B 13, 956, 677

HIBEBEL AT, WIR O 2 5 23 [E O B5 72 BARG OMMEIC L 0 HEEHRE L7 b 0T,
*HIA -+ FTARAE O BALATZE) Y #57C,

. SEMERE| DRARR KBS

El 1 N
¥ i o 5 & @ % #® @
o Rl Fir
eI | AUO3YR 1,998 —
Il AULOYR 3,304 -
* BRI ILT 0 $5C,
kRIS AT, R ORI % 4078 [E O X AR FEIS T8 BARS O MIEIZ L ERE L7-H DT,
OREBIEFEMHEDER (20174 6 A 7 BEE)
1 H _ El . L1 N
B te %
+H %
/AN R 13, 956, 677 94.5
a—L s m— L ZOM 812, 452 5.5
PG5 FEM PER KA 14, 769, 129 100. 0

sk BFEO BN AT ITE D 5T,
* MR I1T DAMEEETHIZPE (14,431,991 T M) OREEFEMPERE (14, 769, 129TH) (28325 LbFIF97. 7% TT,
kAMERETEPEIL, WIR ORI 2 D23 E O k% B 78 B O L EHRE L b o T3, 158 k=82, 1711,



J LT —APEMNESRT 7 > FFC GEEHEEIRERER)

O%E. 8. TARVEEMENKR wigzep7emn) OBWDIKRT (0166 A8 B~2017F6 A7 A)
IE El ER-CIEN H El El i
A A

O3 14, 768, 856, 912 (OREEAE:: 600, 438, 293

=L m— 464, 262, 546 = HUF) R 598, 855, 446

AR GRATAR) 13,956, 677, 437 T OIS 4 1,719, 858

FMT A4 116, 451, 301 STHLFIR. A 137,011

S 124, 980, 996 ®) HEEHEEHELE 492, 285, 554

N
e FEEA , 946, 12

® ﬁikéummﬁ 133 22? 222 (ORI EIE-E A 24,060,764

= , 051, e

N 10,951, 063 EIET 201, 342, 946

T NGk} A 225,412,710

UL 46, 600, 000 0 BREREZ A 4.801,506

ARIFIR 476 (E) %4834 (A+B+C+D) 1,063, 852, 577

©) MEEMREA—B) 14, 681, 305, 373 O EBGmERe 6,417, 547 382

ek 7,721,042, 398 @ emExzBEe 696, 811, 154

YR G 6, 954, 262, 975 H) mpz@Ense A1,223,948, 138

0) ZEAEROH 7,721,042, 3980 () $(E+F+G+H) 6,954, 262, 975

1/F0O% Y REMEE(C/D) 19, 000/ RERRHIEES (1) 6, 954, 262, 975

(H) 819 o0 A% 18, 320,305,414 19, 1 o158 0 3% & ¢ A% 1%
838, 688, 8461, M —HfiEKICAKEILL, 431, 951, 862, 1 1
W 7= ) M EEARIX L. 9000 T,
() Y~WP—T 7 RERENG LT HHEETLO LR AL
© ) 5T —APEEMIESR T 7 > RFD GREFS B 5 )
6,717, 771, 1111
© ) BT —MPEEMIES: T 7 > RFC GRS E FH )
1,009, 271, 2871

kL ORI O T (B) AMEESFEE B 5 L OV (C) EMERE I FEEI
BRI ROFMBRZIC LD bDEERET,

KRR ORPLO T T (G) BIMERZEBEE L HDHOIL, FFE0BEM
BEOR, BMEREE LIAREN D oA E E LW Ay &
WWET,

RABIEORPOFTH BHREBRS L H 50T, FIRMHOEE,
TEARD BRI 7 LSO\ T B8 B DD E T,



J LT —APEMNESRT 7 > FFC GEEHEEIRERER)

OHKMLtE

DU Loy bTUNT 4 THEIZBRBFHADAEIZDE, FZS P L UVU—RAMEAREETZHGS
HRACHE->CEHET 2 AAMLEREEBICEET SAMEONRERZITVELT=,
<ZTHE@EAA : 201743 A318>

Q@R Ty TWEIZRAFFEDOAEICODE ETE LV —RAFEAREEERSRYIHK LT

MBS AARAMNLREICERT AAMEOHNRERFITVVE L=,
<ZETHEFEAA : 2017FE3/831B>

ONEABFHEEIIZRIBRIZZICET IHELEMNT SMEOHNRERFITLVE L=,
<ZTHE@EAA : 20174 3 431>

@EFIEERSI S LUVAEBEENSCRIFTFMDAEICODE, ZFEIUVU—RHFZEAERE
ERBERAIZHE > CEHET 2 AANGRBICERT SMEOHNRERZITLNE LT,
<ZEHEFEAA : 2017 38318>

OEYIEIZENERERICEWTIEETU/NT« TWEIF=IXEEA T a v EEIIZES
MDA EZS L VIEAEZOERNMITHONEEEDREZENT 2FMEONIREEF
TWELT, <ZETHEFEAA : 2017FE3 831>



NPEB/\>-3—OE7 >R K-T7>KFC/FD

20164F12H 31 A B

Q@77 U RO AT R D@ T,

O B (AT 2 A

i RE | REHT A~ SR R ONERE(ERE

F o E kG| WKINTSOE SR

& 5 g FITHRIN TG OE IR~ BIRE T 2281280, X F~—2%
[E1 DU DOffefR A B L GERAZITWET,

E < S B 1 = o ol B 8074 = 0/ R DAY i 2 Ve S

= 7t = | Zo—r e T R v T AR R —

R EF = 5t R 1T

BTG NV TN )R e —

H AR RISV T AT ATREREATE R IR ORI S FH o b LIT/EO L TR £,




NPEB/>-3—RE 7Y 7RUK - T7RFC/FD

EH R E
20164512 A 31 HIZH T 925+
(2—n)

28

BB, 3,499,176

SRIARD T BN AR D5 AR 12,597

I AR 3,511,773

EH

P R AR 620,656

B B TR 206,803

PR 62,321

BFRIARD o 7 FHN AR D AT, 25,352

1 R L 17,855

B | ER1 T M 18,228

AT Tk 62,920

% FEREN 62,069

1B 2,222

SRR 20,676

EARES L 13,300

BIZEE (B 18,401

MR H 103

ERAR 1,130,906

iR EELR 2,380,867

BeE A MRS B IR DL 1,486,250

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

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

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

L EBIMEE 6,225,710

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

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

ER O RIZLHHE E O BERER 8,687,978




NPEB/>-3—RE 7Y 7RUK - T7RFC/FD

RN PE B
20164-12 A 31 H BifE
(—n)
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F—RFFUT7
EfE
AUD 736,000  AUSTRALIAN GVT 3.75% 21/04/37 144 524,566 0.26
524,566 0.26
HimtiE(EESRE)
EUR 797,000  WESTPAC BANK 0.625% 14/01/22 EMTN 813,676 0.41
EUR 700,000 NAB 0.875% 16/11/22 EMTN 724,293 0.36
EUR 515,000 WESTPAC BANK CORP 0.75% 22/07/21 EM 529,591 0.27
EUR 250,000 COMMONWEALTH BK AUST 0.5% 27/7/26 E 243,300 0.12
2,310,860 1.16
F—ANZUTEE 2,835,426 142
F—ZNT7
EfE
EUR 771,000 REP OF AUSTRIA 1.5% 20/02/47 819,881 0.41
819,881 0.41
E Bt E(E B SF )
EUR 800,000 ERSTE GROUP BANK 0.625% 19/01/23 EM 822,244 0.41
822,244 0.41
F—AN T Ef 1,642,125 0.82
~LF—
EEeHE
EUR 300,000 ARGENTA SPAARBANK FRN 24/05/26 312,900 0.16
312,900 0.16
£y
EUR 71,000 BELGIUM KINGDOM 2.15% 22/06/66 80 79,002 0.04
EUR 1,000 BELGIUM KINGDOM 1.9% 22/06/38 76 1,133 0.00
80,135 0.04
E Bt E(E B SF )
EUR 719,000  ANHEUSER-BUSCH 2.75% 17/03/36 EMTN 794,133 0.39
EUR 400,000 BELFIUS BANK SA 0.625% 14/10/21 411,101 0.21
EUR 304,000 ANHEUSER BUSCH 0.875% 17/03/22 EMtN 312,308 0.16
EUR 200,000 KBC BANK NV 2% 31/01/23 REGS 222,375 0.11
EUR 200,000 KBC GROUP NV 0.75% 18/10/23 EMTN 197,640 0.10
EUR 200,000 BNP PARIBAS FORTIS 0% 24/10/23 EMTN 196,400 0.10
EUR 100,000  SOLVAY SA 1.625% 02/12/22 104,730 0.05
2,238,687 1.12
AL —Ef 2,631,722 1.32
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HFF
E Bt E(E B SF )
EUR 775,000 TORONTO DOM BANK 0.375% 12/01/21 EM 785,737 0.39
EUR 690,000 PROVINCE OF QUEBEC 0.875% 15/01/25 711,796 0.36
EUR 569,000 ROYAL BK CANADA 1.625% 04/08/20 REG 602,581 0.30
EUR 500,000 BANK OF MONTREAL 0.1% 20/10/23 EMTN 491,050 0.25
EUR 300,000 NATIONAL BANK OF CANADA 0% 29/09/23 292,710 0.15
EUR 275,000 TORONTO DOM BANK 0.375% 27/04/23 EM 275,932 0.14
3,159,806 1.59
HFHE 3,159,806 1.59
F7ER
=&
EUR 318,000 REP OF CYPRUS 3.75% 26/07/23 EMTN 324,677 0.17
EUR 228,000 REP OF CYPRUS 4.25% 04/11/25 EMTN 239,879 0.12
EUR 201,000 REP OF CYPRUS 3.875% 06/05/22 EMTN 208,741 0.10
773,297 0.39
EA=r 773,297 0.39
Fx=
HimtE(E E SRIE)
EUR 400,000  UNICREDIT BK CZ 0.625% 30/04/20 EMT 399,680 0.20
399,680 0.20
F it 399,680 0.20
Fre—7
EEeHE
EUR 125,000 DANICA PENSION FRN 29/09/45 131,563 0.07
131,563 0.07
EfE
DKK 5,732,688  KINGDOM OF DENMARK 1.75% 15/11/25 869,334 0.43
DKK 1,606,000 KINGDOM OF DENMARK 4.5% 15/11/39 375,798 0.19
DKK 2,337,000 KINGDOM OF DENMARK 4% 15/11/19 355,549 0.18
1,600,681 0.80
E Bt E(E 2 F )
DKK 8,800,350  NYKREDIT REALKREDIT 2% 01/10/47 01E 1,154,193 0.58
DKK 8,249,596  NORDEA KRED REAL 2% 01/10/47 IOH 1,060,876 0.53
DKK 7,677,867  REALKREDIT DANMARK 2% 01/10/47 23S 1,007,234 0.51
DKK 4319,000 NYKREDIT REALKREDIT 1% 01/01/21 13H 601,686 0.30
DKK 4,044,000 REALKREDIT DANMARK 1% 01/01/21 10f 564,110 0.28
EUR 475,000 DANSKE BANK 0.125% 09/03/21 EMTN 477,513 0.24
DKK 1,365,000 NYKREDIT REALKREDIT 1% 01/10/20 13H 190,232 0.10
EUR 100,000 KOMMUNEKREDIT 0.875% 03/11/36 EMTN 93,714 0.05
5,149,558 2.59
Frw—rE 6,881,802 3.46
TA4VTGUR
EfE
EUR 1,229,000  FINNISH GVT 0.875% 15/09/25 1,298,203 0.65
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EUR 75,000  FINNISH GVT 2.625% 04/07/42  REGS 103,290 0.05
1,401,493 0.70
T4 TR 1,401,493 0.70
TIGAR
EEEFIE
EUR 525,000 TOTAL SA 2.25% 29/12/49 EMTN 523,084 0.26
EUR 100,000 AXA SA FRN 04/07/43 115,199 0.06
EUR 100,000 ENGIE SA FRN 02/06/49 NC5 103,882 0.05
EUR 100,000 CREDIT AGRIC ASSR FRN 27/09/48 101,100 0.05
843,265 0.42
E &
EUR 4,180,354  FRANCE OAT 3.5% 25/04/26 5,307,545 2.68
EUR 2,246,000 FRANCE OAT 2.25% 25/10/22 2,553,028 1.28
EUR 1,426,274  FRANCE OAT 4.5% 25/04/41 2,336,237 1.17
EUR 1,606,000 FRANCE OAT 0.25% 25/11/20 1,648,546 0.83
EUR 895,000 FRANCE OAT 3.25% 25/05/45 1,249,166 0.63
EUR 922,000 FRANCE GVT 0.1% 01/03/21 OATe CPI 984,048 0.49
EUR 910,000 FRANCE GVT 0% 25/05/21 922,467 0.46
EUR 408,000 FRANCE OAT 5.75% 25/10/32 689,443 0.35
EUR 594,000 FRANCE OAT 1.75% 25/05/23 660,025 0.33
EUR 403,488 FRANCE OAT 4.75% 25/04/35 639,771 0.32
EUR 236,000 FRANCE OAT 3.5% 25/04/20 267,735 0.13
EUR 211,430  FRANCE OAT 0% 25/05/20 215,050 0.11
EUR 78,000 FRANCE OAT 4% 25/04/60 134,993 0.07
17,608,054 8.85
FOMAESR
EUR 200,000 LA BANQUE POSTALE FRN 19/11/27 EMTN 205,578 0.10
205,578 0.10
e fE (B B )
EUR 1,200,000 DEXIA CREDIT LOC 0.2% 16/03/21 EMTN 1,205,110 0.60
EUR 1,150,000 DEXIA CRED LOC 0.75% 25/01/23 EMTN 1,177,715 0.58
GBP 900,000 DEXIA CRED LOC 2% 17/06/20 EMTN 1,089,298 0.55
EUR 890,000 BNP PARIBAS 1.125% 15/01/23 ~ EMTN 916,553 0.46
EUR 900,000 AIR LIQUIDE FIN 0.375% 18/4/22 EMTN 904,552 0.45
EUR 805,000 CIE FIN FONCIER 4.375% 25/04/19 EMT 886,547 0.45
EUR 800,000 CAISSE CENT IMM 0.375% 31/7/20 emtN 818,000 0.41
EUR 750,000 DEXIA CRED LOC 0.625% 21/01/22 EMTN 766,427 0.38
EUR 700,000  CAISSE FRANCAISE FIN 0.2% 27/04/23 699,510 0.35
EUR 600,000 AGENCE FRANC DEV 0.375% 30/04/24 EM 603,060 0.30
EUR 600,000 AUTOROUTE DU SUD 1% 13/0526 EMTN 595,440 0.30
GBP 500,000 DEXIA CRED LOC 0.875% 07/09/21 EMTN 574,015 0.29
GBP 475,000 BNP PARIBAS 1.125% 16/08/22  EMTN 541,105 0.27
EUR 500,000 SOCIETE GENERALE 0.75% 26/05/23 EMT 503,875 0.25
EUR 500,000 VEOLIA ENVIRON 0.314% 04/10/23 EMTN 487,400 0.24
EUR 400,000 CREDIT AGRIC LDN 0.875% 19/01/22 EM 409,372 0.21
EUR 400,000 ORANGE 1% 12/05/25 EMTN 401,220 0.20
EUR 300,000 EUTELSAT SA 5% 14/01/19 329,779 0.17
EUR 300,000 CASINO GUICHARD 3.157% 6/8/19 EMTN 328,788 0.17
EUR 300,000 DANONE SA 0.167% 03/11/20 EMTN 301,110 0.15
EUR 300,000 AIR LIQUIDE FIN 0.125% 13/06/20 EMT 300,885 0.15
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EUR 300,000 RTE RESEAU TRANS 1% 19/1026 EMTN 298,371 0.15
EUR 300,000  BPCE SA 0.375% 05/10/23 EMTN 294,192 0.15
EUR 200,000 RTE RESEAU TRANS 1.625% 27/11/25 EM 212,211 0.11
EUR 200,000 BANQUE FED CRED 1.625% 19/01/26 EMT 210,499 0.11
EUR 200,000  CAP GEMINI SA 1.75% 01/07/20 209,255 0.11
EUR 200,000  CAISSE FRAN FIN 0.625% 26/1/23 12 205,476 0.10
EUR 200,000  CREDIT AGRIC LDN 0.75% 01/12/22 EMT 202,126 0.10
EUR 200,000  CREDIT AGRIC LDN 1.875% 20/12/26 EM 201,420 0.10
EUR 200,000  CIE ST GOBAIN 0% 27/03/20 EMTN 199,100 0.10
EUR 200,000  CAISSE FRAN FIN 1.125% 01/12/31 EMT 197,560 0.10
EUR 200,000 ELEC DE FRANCE 1% 13/10/26 EMTN 192,958 0.10
EUR 150,000  BNP PARIBAS 0.75% 11/11/22 EMTN 151,212 0.08
GBP 100,000  EDF 5.5% 17/10/41 EMTN 150,057 0.08
EUR 100,000  ICADE 2.25% 16/04/21 107,169 0.05
EUR 100,000  RTE RESEAU TRANS 2% 18/04/36 EMTN 102,941 0.05
EUR 100,000 SOCIETE GENERALE 1% 01/04/22 100,600 0.05
16,874,908 8.47
77 Aqt 35,531,805 17.84
=%
EEHESRIE
EUR 300,000 BERTELSMANN SE&CO KGAA FRN 23/04/75 285,969 0.15
EUR 67,000 BAYER AG FRN 01/07/75 EMTN 68,018 0.03
353,987 0.18
=
EUR 6,914,073 BUNDES DEUTSCH 0% 15/08/26 6,796,534 3.41
EUR 3,142,486  BUNDES DEUTSCH 2.5% 04/07/44 4,418,637 222
EUR 2,005,000 BUNDESREP DEUTSCHLAND 1% 15/08/25 2,179,746 1.09
EUR 1,444,000 BUNDESREP DEUTSCHLAND 0.5% 15/02/26 1,499,507 0.75
EUR 461,899  BUNDES DEUTSCH 4% 04/01/37 05 751,186 0.38
EUR 340,182  BUNDES DEUTSCH 3.25% 04/07/42 531,312 0.27
EUR 335,000 BUNDESREP DEUTSCHLAND 2.5% 15/8/46 476,591 0.24
EUR 376,815 REP OF GERMANY 2% 04/01/22 424,539 0.21
EUR 185,660  BUNDES DEUTSCH 5.5% 04/01/31 00 313,958 0.16
17,392,010 8.73
L@attEE M
EUR 1,429,000  KFW 0.375% 23/04/30 EMTN 1,356,364 0.68
EUR 1,010,000 LAND NORDRHEIN 0.2% 16/02/24 1,013,535 0.51
EUR 835,000 KFW 0.625% 04/07/22 870,571 0.44
EUR 500,000 FMS WERTMANAG 0.05% 06/07/21 EMTN 505,806 0.25
EUR 488,000 COMMERZBANK AG 0.5% 09/06/26 EMTN 487,268 0.24
EUR 400,000  KFW 0.375% 09/03/26 401,387 0.20
EUR 300,000 FMS WERTMANAG 0% 20/10/20 EMTN 303,378 0.15
EUR 207,000 COMMERZBANK AG 0.125% 15/12/26 eMTN 198,182 0.10
EUR 200,000  ING-DIBA AG 0.25% 16/11/26 EMTN 194,800 0.10
EUR 200,000 WL BANK 0.1% 31/08/26 EMTN 192,360 0.10
EUR 150,000  HEIDELBERGCEMENT 1.5% 07/02/25 EMTN 151,635 0.08
EUR 100,000 EUROGRID GMBH 3.875% 22/10/20 EMTN 113,890 0.06
EUR 16,000 LAND NORDRHEIN 0.625% 17/11/23 1387 16,559 0.01
5,805,735 2.92
KA 5 23,551,732 11.83




NPEB/>-3—RE 7Y 7RUK - T7RFC/FD

B i Eatn R ik BEHER (%)
TANTUR
EfE
EUR 1,766,000  IRISH GVT 5.4% 13/03/25 2,452,055 1.23
EUR 531,355  IRISH GVT 4.5% 18/04/20 618,605 0.31
EUR 338,372  IRISH GVT 3.4% 18/03/24 411,799 0.21
EUR 352,356  IRISH TSY 1% 15/05/26 360,636 0.18
EUR 290,000 IRISH GVT 2.4% 15/05/30 335,124 0.17
EUR 93,900  IRISH TREASURY 2% 18/02/45 101,404 0.05
4,279,623 2.15
HimtE(EE SRE)
EUR 300,000 CRH FINANCE DAC 1.375% 18/10/28 EMT 294,840 0.15
EUR 250,000 GAS NETW IRELAND 1.375% 5/12/26 EMT 253,375 0.13
EUR 185,000 ESB FINANCE LTD 1.875% 14/06/31 EMT 188,978 0.09
737,193 0.37
TANT R 5,016,816 2.52
AZYT
EENEFHIE
EUR 100,000  ASSICURAZIONI GEN FRN 08/06/48 EMTN 101,333 0.05
101,333 0.05
£y
EUR 5,093,000  BTPS 0.7% 01/05/20 5,185,126 2.61
EUR 2,667,000  BTPS 4.5% 01/03/26 3,292,144 1.66
EUR 2,374,000  BTPS 2.15% 12/11/17 ICPI 2,426,585 1.22
EUR 1,268,000  BTPS 4.75% 01/09/21 1,512,217 0.76
EUR 1,241,000  BTPS 3.75% 01/05/21 1,414,086 0.71
EUR 1,308,000 REP OF ITALY 1.65% 01/03/32 1,231,508 0.62
EUR 833,000  BTPS 3.75% 01/09/24 974,094 0.49
EUR 848,000  BTPS 1.7% 15/09/18 (CPI) 899,231 0.45
EUR 576,000  BTPS 4.75% 01/09/28 741,393 0.37
EUR 516,000  BTPS 2.35% 15/09/19 CPI 622,789 0.31
EUR 449,000  BTPS 2.25% 01/09/36 438,404 0.22
EUR 72,000  BTPS 4% 01/02/37 88,970 0.04
18,826,547 9.46
HimtiE(E E SFE)
EUR 302,000 INTESA SANPAOLO SP 3% 28/01/19 EMTN 317,557 0.16
EUR 300,000 BANCA POPOLARE MIL 0.625% 8/6/23 EM 295,372 0.15
EUR 270,000 BANCA MONTE PASCHI 1.25% 20/01/60 267,123 0.13
EUR 175,000  UNICREDIT SPA 2.125% 24/10/26 EMTN 173,509 0.09
EUR 100,000  UNICREDIT SPA 2% 04/03/23 EMTN 102,877 0.05
EUR 100,000  INTESA SANPAOLO 1.125% 14/01/20 EMT 101,261 0.05
1,257,699 0.63
AXVT G 20,185,579 10.14
Tr—V—F
EEeFE
GBP 100,000 HSBC BANK FUNDING FRN 29/11/49 132,604 0.07
132,604 0.07
E Bt E(E B SF )
EUR 356,000 WPP FINANCE 2013 3% 20/11/23 EMTN 410,096 0.20
GBP 300,000 HEATHROW FD LTD 2.75% 09/08/49 EMTN 331,683 0.17
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EUR 300,000 UBS GROUP FDG 1.5% 30/11/24 301,640 0.15
EUR 200,000 UBS GROUP FDG 1.25% 01/09/26 EMTN 193,160 0.10
1,236,579 0.62
Ty—r— it 1,369,183 0.69
VAN=vd
EfE
EUR 100,000 REP OF LATVIA 0.375% 07/10/26 94,820 0.05
94,820 0.05
SheTE 94,820 0.05
o ITNYG
HimtE(E E SRE)
EUR 1,719,875  EURO STABILITY MECH 0.5% 02/03/26 1,733,750 0.88
EUR 1,662,000 EURO STABILITY MECH 0.1% 3/11/20 em 1,692,445 0.85
EUR 985,000  EFSF 0.4% 31/05/26 EMTN 981,060 0.49
EUR 770,000  EFSF 1.5% 22/01/20 EMtN 814,940 0.41
EUR 500,000  EIB 0.125% 15/04/25 EMTN 494,435 0.25
EUR 400,000 EURO STAB MECH 0.125% 22/04/24 EMTN 398,544 0.20
EUR 200,000 GELF BD ISSUER 1.625% 20/10/26 EMTN 195,140 0.10
EUR 100,000 DH EUROPE FINANCE 1.7% 04/01/22 106,576 0.05
EUR 100,000  SELP FINANCE SARL 1.25% 25/10/23 97,900 0.05
EUR 80,000  EFSF 1.75% 29/10/20 EMtn 86,400 0.04
EUR 21,000 EIB 0.5% 15/11/23 EMTN 21,672 0.01
6,622,862 3.33
NI T NTEH 6,622,862 3.33
FIUE
EENEFIE
EUR 500,000 GAS NATURAL FENOSA FRN 29/12/49 467,400 0.23
EUR 300,000 ABN AMRO BANK NV FRN 30/6/25 EMT 315,678 0.16
EUR 300,000 NN GROUP NV FRN 08/04/44 313,143 0.16
1,096,221 0.55
£y
EUR 312,000 NETHERLANDS GVT 0.5% 15/07/26 317,360 0.15
EUR 54,000 NETHERLANDS GVT 0.25% 15/07/25 54,364 0.03
EUR 11,000 NETHERLANDS GVT 2% 15/07/24 12,655 0.01
384,379 0.19
HimtE(E E SFE)
EUR 669,000 EVONIK FIN BV 0.375% 07/09/24 EMTN 642,173 0.33
GBP 500,000 ABN AMRO BANK 2.375 07/12/21 EMTN 613,916 0.31
EUR 500,000 DEUTSCHE TELEKOM 0.625% 03/04/23 EM 503,443 0.25
GBP 300,000 RABOBANK NED 4.625% 23/05/29 EMTN 376,160 0.19
EUR 300,000 ING BANK NV 0.7% 16/04/20 EMTN 306,088 0.15
EUR 300,000 IBERDROLA INTL BV 1.125% 21/4/26 EM 299,747 0.15
EUR 232,000 ENEL INV HLDG BV 5.25% 29/09/23 EMT 294,362 0.15
EUR 275,000  AIRBUS GROUP FIN 0.875% 13/05/26 EM 274,389 0.14
EUR 275,000 TEVA PHARM FNC NL 1.125% 15/10/24 265,320 0.13
EUR 258,000 DEUTSCHE BAHN FIN 0% 19/07/21 EMTN 259,316 0.13
EUR 250,000 ASML HOLDING NV 1.375% 07/07/26 248,775 0.12
EUR 250,000 SHELL INTL FIN 0.375% 15/02/25 EMTN 241,550 0.12
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B i Eatn R ik BB (%)
EUR 200,000 ASML HOLDING NV 3.375% 19/09/23 233,030 0.12
EUR 228,000 DEUTSCHE BAHN FIN 0.875% 11/7/31 EM 216,919 0.11
EUR 200,000 KONINKLIJKE DSM 0.75% 28/9/26 EMTN 195,520 0.10
EUR 180,000 NEDER FINANCIER 0.125% 20/04/22 EMT 181,226 0.09
EUR 175,000  TENNET HOLDING 1.875% 13/06/36 EMTN 178,028 0.09
EUR 172,000 ABN AMRO BK NV 0.625% 31/05/22 EMTN 174,432 0.09
EUR 170,000 BMW FINANCE NV 0.5% 21/01/20 EMTN 172,563 0.09
EUR 150,000  ENEXIS HOLDING 1.5% 20/10/23 EMTN 159,499 0.08
EUR 125,000 ASML HOLDING NV 1.625% 28/05/27 126,250 0.06
5,962,706 3.00
FFR2EH 7,443,306 3.74
=a—T—JUF
E Bt E(E B SF )
EUR 400,000 WESTPAC SEC NZ/LDN 0.125% 16/06/21 399,351 0.20
399,351 0.20
—a—U—J R 399,351 0.20
Nz —
EfE
NOK 3,445,000 NORWEGIAN GVT 1.75% 13/03/25 477 384,122 0.19
384,122 0.19
HimtE(EE SRE)
EUR 501,000 EIKA BOLIGKRED 2.125% 30/01/23 EMTN 556,424 0.28
EUR 100,000  STATOIL ASA 0.75% 09/11/26 EMTN 97,130 0.05
653,554 0.33
IV = —E 1,037,676 0.52
=K
EfE
PLN 3,215,000  POLAND GVT BOND 3.25% 25/07/25 0725 719,120 0.36
EUR 275,000 REP OF POLAND 0.5% 20/12/21 EMTN 275,235 0.14
EUR 215,000 REP OF POLAND 1% 25/10/28 EMTN 204,422 0.10
1,198,777 0.60
R—=FRE 1,198,777 0.60
ViV
B SR (ABS)
EUR 700,000  VERSE 4 SNR 2.423% 12/02/21 697,483 0.35
697,483 0.35
£y
EUR 202,000 OBRIGACOES TESOURO 4.8% 15/06/20 225,108 0.11
EUR 94  OBRIGACOES TESOURO 2.875% 21/07/26 86 0.00
225,194 0.11
BRIV IVEE 922,677 0.46
ARV
EEeHE
EUR 300,000 BANKIA SA FRN 22/05/24 MTN 304,264 0.15
304,264 0.15
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El &
EUR 2,787,000 SPANISH GVT 5.85% 31/01/22 3,553,212 1.77
EUR 2,081,000 SPANISH GOVT 0.55% 30/11/19 CPI 2,183,913 1.10
EUR 1,522,000 BONOS Y OBLIG DEL EST 2.9% 31/10/46 1,636,050 0.82
EUR 1,400,000 SPANISH GVT 1.4% 31/01/20 1,461,249 0.73
EUR 920,000 BONOS Y OBLIG DEL EST 1.95% 30/4/26 973,058 0.49
EUR 915,000 BONOS Y OBLIG DE EST 1.15% 30/07/20 950,831 0.48
EUR 826,000 BONOS Y OBLIG DEL EST 3.45% 30/7/66 923,881 0.46
EUR 374,000 SPANISH GVT 3.8% 30/04/24 449,284 0.23
EUR 350,000 BONOS Y OBLIG DEL EST 1.3% 31/10/26 349,125 0.18
EUR 258,000 SPANISH GVT 4.6% 30/07/19 289,257 0.15
EUR 56,000 SPANISH GVT 4.8% 31/01/24 71,123 0.04
EUR 38,000 KINGDOM OF SPAIN 0.3% 30/11/21 CPI 39,843 0.02
12,880,826 6.47
Pt fE (2 S FME)
EUR 600,000 DEUTSHE BK ESP 0.625% 15/12/21 EMTn 603,721 0.30
EUR 500,000 FADE 0.85% 17/09/19 511,095 0.26
EUR 400,000 CAJA RURAL NAVARRA 0.625% 01/12/23 397,320 0.20
EUR 400,000 BANCO DE SABADELL 0.125% 20/10/23 385,304 0.19
EUR 300,000 SANTAN CONSUMER FIN 1.5% 12/11/20 E 310,901 0.16
EUR 300,000 BANKIA SA 1% 14/03/23 306,660 0.15
EUR 300,000 IBERDROLA FIN 1% 07/03/24 EMTN 303,720 0.15
EUR 300,000 BANCO DE SABADELL 0.625% 10/06/24 296,550 0.15
EUR 300,000 TELEFONICA EMIS 1.46% 13/04/26 EMTN 296,219 0.15
EUR 200,000 IBERCAJA BANCO 0.25% 18/10/23 eMTN 194,612 0.10
EUR 100,000 CAJA RURAL DE NAVARRA 0.5% 16/03/22 100,570 0.05
3,706,672 1.86
ARA L F 16,891,762 8.48
Az —F v
EESAE
SEK 9,000,000 VOLVO TREASURY AB FRN 24/08/18 EMTN 941,283 0.47
EUR 150,000 NORDEA BANK AB FRN 10/11/25 EMTN 154,746 0.08
1,096,029 0.55
ES]ig
SEK 9,245,000 SWEDISH GVT 5% 01/12/20 1047 1,169,895 0.59
SEK 6,190,000 SWEDISH GVT 2.5% 12/05/25 1058 762,061 0.38
1,931,956 0.97
TRt E(E e SFUR)
GBP 850,000 SKANDINAVISKA EN 1.25% 05/08/22 GMT 970,573 0.49
EUR 660,000 STADSHYPOTEK AB 0.05% 20/06/22 657,294 0.33
EUR 550,000 NORDEA BANK AB 1% 22/02/23 EMTN 567,160 0.28
GBP 400,000 SVENSKA HANDEL 2.375% 18/01/22 EMTN 489,434 0.25
EUR 400,000 SVENSKA HANDEL 1.125% 14/12/22 EMT 416,019 0.21
EUR 300,000 ATLAS COPCO AB 2.5% 28/02/23 EMTN 337,254 0.17
EUR 200,000 SWEDBANK HYPOTEK AB 0.15% 10/02/21 201,532 0.10
EUR 175,000 SEB 0.625% 30/01/23 EMTN 179,605 0.09
EUR 100,000 ATLAS COPCO AB 0.625% 30/08/26 EMTN 96,540 0.05
3,915,411 1.97
27 x—F B 6,943,396 3.49
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AAA
EEeHE
EUR 205,000 UBS AG FRN 12/02/26 219,921 0.11
219,921 0.11
=&
CHF 2,184,000 SWISS GVT 1.5% 24/07/25 2,351,707 1.19
CHF 647,000  SWISS GVT 1.5% 30/04/42 781,337 0.39
CHF 214,000  SWISS GOVT 1.25% 28/05/26 226,958 0.11
3,360,002 1.69
HimtiE(EESRE)
EUR 531,000 CRED SUISSE LDN 1.125% 15/09/20 547,875 0.27
EUR 250,000 CRED SUISSE AG LDN 1.5% 10/04/26 EM 257,318 0.13
805,193 0.40
AL A5 4,385,116 2.20
AFYR
B SR (ABS)
GBP 360,000 DELAM 2014-1 A2 FRN 19/05/21 419,308 0.21
GBP 185,000 TURBF 6 A FRN 20/02/23 216,382 0.11
GBP 139,000  MOCA 2016-1 A FRN 20/10/24 139,815 0.07
GBP 101,000 MOTOR 16-1 C FRN 25/11/25 118,868 0.06
894,373 0.45
R PR{EH (CMO)
GBP 465,000 LAN 2015-1X 1A FRN 22/12/54 379,830 0.19
GBP 224,000 HWKSM 2016-1 A FRN 25/05/53 251,141 0.13
GBP 185,000  FSQ 2016-2 A FRN 16/08/58 216,342 0.11
GBP 155,000 WARW A 2 FRN 21/09/49 151,842 0.08
GBP 100,000 HWKSM 2016-1 B FRN 25/05/53 114,824 0.06
GBP 115,000 GMG 2015-2 A FRN 16/02/54 101,019 0.05
GBP 495,000  ESAIL 06-1X A2C FRN 10/06/44 89,361 0.04
GBP 100,000 RMS 25 Al FRN 16/12/50 59,773 0.03
1,364,132 0.69
¥ PR{E % (CMBS)
EUR 185,000 ESTON 2006-1 AIB FRN 19/04/21 50,053 0.03
50,053 0.03
EENEFHIE
EUR 280,000 BARCLAYS PLC FRN 11/11/25 EMTN 277,963 0.14
277,963 0.14
EfE
GBP 3,949,000 UK TREAS GILT 2% 07/09/25 4,949,953 248
GBP 2,177,000 UK TREASURY 4.25% 07/03/36 3,568,668 1.78
GBP 1,762,280 UK TREASURY 3.75% 07/09/20 2,315,814 1.16
GBP 1,320,000 UK TREASURY 4.75% 07/12/30 2,162,521 1.09
GBP 1,052,065 UK TREASURY 3.5% 22/01/45 1,666,340 0.84
GBP 1,058,000 UK TREASURY 5% 07/03/25 1,623,164 0.82
GBP 791,000 UK TREASURY 4.25% 07/12/55 1,595,155 0.80
GBP 888,000 UK TREASURY 4.25% 07/09/39 1,502,048 0.75
GBP 450,000 UK TREASURY 3.5% 22/07/68 856,038 0.43
GBP 322,000 UK TREASURY 3.75% 22/07/52 576,087 0.29
GBP 352,400 UK TREAS GILT 3.25% 22/01/44 531,939 0.27
GBP 257,128 UK TREASURY 4% 22/01/60 516,509 0.26
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GBP 287,000 UK TREASURY 4.50% 07/09/34 476,571 0.24
22,340,807 11.21

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

T AV
B EFIE

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

e piani(EVgvilliy)
GBP 775,000  WELLS FARGO & CO 2% 28/07/25 EMTN 887,044 0.46
EUR 500,000 MORGAN STANLEY 1% 02/12/22 GMTN 505,024 0.25
EUR 400,000  JP MORGAN CHASE 1.5% 26/10/22 EMTN 419,407 0.21
EUR 375,000  JOHNSON & JOHNSON 0.25% 20/01/22 375,873 0.19
EUR 366,000 GOLDMAN SACHS GP 1.25% 01/05/25 EMT 360,217 0.18
GBP 200,000 BANK OF AMERICA 7% 31/07/28 EMTN 325,851 0.16
EUR 325,000 VERIZON COMM 0.875% 02/04/25 320,418 0.16
EUR 300,000 MCDONALDS CORP 1% 15/11/23 GMTN 304,010 0.15
EUR 275,000 WALGREENS BOOTS 2.125% 20/11/26 282,865 0.14
EUR 250,000  CITIGROUP INC 0.75% 26/10/23 EMTN 245,425 0.12
EUR 200,000 AT & T INC 2.75% 19/05/23 220,257 0.11
EUR 210,000 BMW US CAP LLC 1.125% 18/09/21 EMTN 218,752 0.11
EUR 200,000 COCA COLA CO 1.125% 09/03/27 202,520 0.10
EUR 200,000  CITIGROUP INC 1.5% 26/10/28 EMTN 194,280 0.10
EUR 150,000 BECTON DICKINSON 1.9% 15/12/26 154,694 0.08
GBP 100,000 GOLDMAN SACHS GP 4.25% 29/01/26 EMT 130,211 0.07



NPEB/>-3—RE 7Y 7RUK - T7RFC/FD

BN A EzAik] AT AR BEIE (%)
EUR 100,000 PROCTER & GAMBLE CO 2% 16/08/22 REG 109,610 0.06
EUR 100,000 THERMO FISHER SCIEN 1.5% 01/12/20 104,261 0.05
EUR 100,000  ZIMMER BIOMET 2.425% 13/12/26 102,540 0.05
EUR 100,000 COCA COLA CO 0.75% 09/03/23 102,071 0.05
EUR 100,000 BERKSHIRE HATHAWAY 1.625% 16/3/35 93,884 0.05
5,659,814 2.85
KEME

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

7 A I 9,459,053 4.75

BEAMIESA S 196,003,247 98.43

Hh 2 B I L2

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

EUR 763,870  GBP 640,000 March 07,2017 18,891
UsD 1,430,000  EUR 1,342,493 March 07,2017 10,916
PLN 2,470,000  EUR 545,645 March 07,2017 10,532
USD 133,098 MXN 2,563,714 January 19,2017 9,065
EUR 345,699  GBP 290,000 March 07,2017 8,131
EUR 366356 GBP 310,000 March 07,2017 5,507
EUR 324843 GBP 275,000 March 07,2017 4,735
USD 69,376  MXN 1,336,285 January 19,2017 4,727
EUR 530,547  AUD 770,000 March 07,2017 4231
CHF 1,200,000  EUR 1,113,364 March 07,2017 4,230
USD 254209  CAD 340,000 January 19,2017 1,870
EUR 59,740 GBP 50,000 March 07,2017 1,539
USD 280,623  CAD 376,361 January 19,2017 1,338
UsD 54910  CAD 73,638 January 19,2017 265
EUR 11,845  GBP 10,000 March 07,2017 205
EUR 23462 GBP 20,000 March 07,2017 182
CZK 16,000,000  EUR 593,296 March 07,2017 (1,105)
CAD 340,000  USD 253,512 January 19,2017 (1,210)
EUR 54107 SEK 530,000 March 07,2017 (1,212)
CAD 450,000  USD 335,474 January 19,2017 (1,547)
NOK 2,770,000  EUR 306,688 March 07,2017 (2,554)
EUR 4,062,496  DKK 30,220,000 March 07,2017 (3,604)
KRW 313,750,000  USD 265,867 February 14,2017 (5.464)
KRW 313,750,000  USD 265,889 February 14,2017 (5,486)
MXN 5996444  USD 307,873 January 19,2017 (17,940)
EUR 3916887  USD 4,210,000 March 07,2017 (67,625)
(126,448)
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2016412 A 31 H Hi/E
s B ‘ SRR REBUR
pi= Vs 3 H s
T KK 2] i ik (o)
B&ENs a2
EUR 4 FUT EUR OAT Mar 2017 609,080 4,980
EUR 42 FUT EURO BTP 10YR 6% Mar 2017 5,695,200 110,870
EUR 225 FUT EURO SCHATZ 2YR 6% Mar 2017 25,267,500 43,001
USD 1 FUT US NOTE 10YR 6% Mar 2017 117,688 857
CAD 6 FUT CAN BD 10YR 6% Mar 2017 580,734 (1,176)
USD 1 FUT US ULTRA BOND 30YR 6% Mar 2017 151,250 (903)
32,421,452 157,629
BN m
AUD (13) FUT AUST 10YR BOND 6% Mar 2017 (1,140,738) (3,844)
USD ) FUT US LONG BD 20YR 6% Mar 2017 (569,390) 3,175
EUR (35) FUT EURO BOBL 5YR 6% Mar 2017 (4,679,850) (40,876)
EUR (111) FUT EURO BUND 10YR 6% Mar 2017 (18,270,600) (297,255)
EUR (14) FUT EURO BUXL 30YR 4% Mar 2017 (2,464,280) (65,660)
GBP (59) FUT LONG GILT 10YR 4% Mar 2017 (8,658,997) (178,174)
(35,783,855) (582,634)
(425,005)
TR e T T4V E e AT 7 HH
2016412 A 31 H Hi/E
. ‘ RERBR
pi= N
s o] 2] i (o)
TaFrea BN g
USD 643,000 CDS REP ITALY 5Y 100BP 1% 20/06/21 June 20, 2021 (13,308)
(13,308)
FTarrsa BN e
EUR 5,184,166 CDX ITRAXX EUR S26 1% 20/12/21 December 20, 2021 (68,420)
(68,420)
(81,728)
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5 76 W W] semR

WM | EL LR ¥ —ORE FARTOARREIC IR AT, (GieED T RN RE & Aif L B ATV E T,
- LM KEEFDT - TTA =7 7 v FRSE A TERERNGE LET. B, ALEECEERET 55 a0
NE—7 7 K

N § . bV ET,

EEEMH R ST T
s EE LK R T O R S LE T

BNl IR | SRR E~ ORI IR AR £ A,
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M- kEEHa7 - TSRFC

O30 D EAERE

N v %7 < ;/{7‘

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

Gl (B2 2T me

Gl Al AR s % =%
! ! % % % % % =7 H
1088 (201545 B 7 1) 9,007 30 AN 13, 599 Al 4 74.6 11.9 2.2 10, 134
10941 (20156 A 8 H) 8, 888 30 A1.0 13, 490 AO0.8 81.6 3.1 2.0 12, 821
11081 (01547 B 7 R) 8,878 30 0.2 13, 566 0.6 80. 4 10.7 1.8 13, 950
118 (201548 B 7 1) 8, 890 30 0.5 13,592 0.2 89.8 6.0 1.8 13, 665
1128 (20159 A 7 H) 8, 873 30 0.1 13,637 0.3 88.5 12.9 1.7 14,715
1138 (2015104 7 H) 8, 847 30 0.0 13,709 0.5 95.1 4.3 1.6 14, 849
1148 (20154118 9 ) 8,773 30 NO0. 5 13,562 Al 1 103.5 A 9.7 1.9 13,619
11581 (20155128 7 ) 8, 768 30 0.3 13, 606 0.3 99. 4 A 8.2 2.0 12,532
116 (201614 7 H) 8, 712 30 AO0.3 13,633 0.2 96.3 A 5.1 0.9 11,728
178 (201652 B 8 7) 8, 680 30 A0.0 13,783 1.1 95. 1 A 7.6 0.8 12, 687
1188 (201653 B 7 1) 8,697 30 0.5 13,785 0.0 98.6 A 2.9 0.8 13, 740
11941 (20164 A 7 H) 8, 797 30 1.5 13,969 1.3 92.4 A 4.5 0.7 14, 829
12041 (20165 4 9 H) 8,817 30 0.6 14, 008 0.3 92.5 A 1.5 0.7 15, 432
1218 (201646 A 7 1) 8,812 30 0.3 14, 051 0.3 82.5 21.5 0.7 17,013
122 (201697 A 7 H) 8, 963 30 2.1 14, 279 1.6 95.1 6.3 0.6 19, 505
1234 (2016528 A 8 1) 8,908 30 NO0. 3 14, 198 AN0. 6 89. 4 3.4 0.5 22, 847
1248 (20165£9 B 7 1) 8,926 30 0.5 14, 258 0.4 89.3 3.2 0.5 25, 870
1258 (20164108 7 1) 8,813 30 A0.9 14, 133 A0.9 94.9 6.2 0.5 28, 131
1261 (20164114 7 H) 8, 755 30 AO0.3 14,103 AO0. 2 99.6 1.2 0.5 28, 631
1278 (20164£128 7 A) 8, 463 30 A3.0 13,688 AN2.9 106. 3 8.3 0.5 28, 438
1288 (201741 A 10) 8,483 30 0.6 13,743 0.4 97.3 12.8 0.5 29, 599
12981 (01752 7 1) 8, 457 30 0.0 13,730 AO0. 1 93.1 11.3 0.5 32, 869
1308 (201743 A 7 H) 8, 412 30 AO0. 2 13, 687 AO0.3 99. 4 11.5 0.5 34, 029
13181 (201744 B 7 1) 8, 453 30 .8 13,794 0.8 97.8 3.9 0.5 34, 199
1321 (201745 A 8 A) 8, 430 30 ! 13, 808 0.1 100. 2 8.9 0.5 31, 607
13351201746 A 7 R) 8, 502 30 1.2 13,968 1.2 97. 4 9.0 0.6 27,193
1348 Q14T H 7 R) 8, 407 30 ANO0. 8 13,858 A0.8 100. 3 23.8 0.6 25, 883
13581 01748 71 7 R) 8, 460 30 1.0 13,959 0.7 99.0 26. 4 0.6 25,413
13651 2017429 A 7 R) 8, 496 30 0.8 14, 049 0.6 95.7 25.0 0.6 25, 864
13751 20174104 10R) 8, 404 30 A0. 7 13,929 A0.9 99.5 28.5 0.7 25,901

(1) FEMEMEOIE RITRLEIA TR,

E2) ¥77 v FNIBEEEEZAANET OT,

£

(1 3) fEF e RIT B R — TR R,
(E4) EHFHMALROPITIITAES: (TBAERS]) DHERTEENTEY A,

MEFALLR ) MEREWILR ) REEFEIERMALE]

FELLREZTLHL TEY




O L eI DEEENMEE & HRFDHERS

LM - REWEZHI 7

- JSRFC

R
§ =A== . LN
x om omle on o ow|® ® 8wV e o RREE
(C ) H % % % % %
20174 H 7 H 8,453 — 13,794 — 97.8 3.9 0.5
1324 4 AR 8,476 0.3 13, 832 0.3 98.6 10.0 0.5
@ R
2017%-5 H 8 H 8, 460 0.1 13, 808 0.1 100. 2 8.9 0.5
(€]
201745 A 8 H 8,430 — 13, 808 — 100. 2 8.9 0.
51331 5 A K 8, 498 0.8 13,919 0.8 98.2 7.9 0
&#H R
20176 A 7T H 8, 532 1.2 13,968 1.2 97.4 9.0 0.6
(C )
20176 H 7 H 8,502 — 13, 968 — 97.4 9.0 0.6
1343 6 AKX 8, 477 N0.3 13,920 N0.3 99.0 23.0 0.
@ R
20177 H 7 H 8,437 A0. 8 13, 858 N0. 8 100. 3 23.8 0.6
(€L
20172 7HT7H 8, 407 — 13, 858 — 100. 3 23.8 0.
1354 7HE 8,477 0.8 13, 941 0.6 96. 8 23.9 0.
&#H R
20178 H 7 H 8,490 1.0 13, 959 0.7 99.0 26. 4 0.6
(C )
20178 H 7 H 8, 460 — 13, 959 — 99.0 26. 4 0.
51363 8 AK 8,501 0.5 14, 025 0.5 95.8 26. 4 0.
@ R
201729 A 7H 8, 526 0.8 14, 049 0.6 95.7 25.0 0.6
(€L
201729 A 7TH 8, 496 — 14, 049 — 95.7 25.0 0.
1374 9 AR 8,451 N0. 5 13, 956 N0, 7 98.7 25.9 0
&#H R
20174-10H 10H 8, 434 NO0. 7 13,929 AN0.9 99.5 28.5 0.7
(E 1) WRFEEMABII DR AA S, MR EI T,
(H2) Y77y FIBRKREEFREMANET O T, MEHFMAALLE] MEREWLR) TREEFGREFMAALLE ] TFERELRLTH L TEHY
7.
(H3) e E b — TR,
(E4) EHFHALROPITITE ES (TBAIRG]) OLREFEELTEY A,




LM - XEfF%a7 - F5RXFC

OLERHDERRBL SEDERAS
[EEMEBOHF]

KEMESTS T BHERIE Y 23 EA (WX TH) 25—, PREMERIE Y (ZRTEREIRIIZIERIEV & 220 £ Uiz, Hlomikx
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EFEARRNEDRGTBIERY | FIENY K FIZmaVnE Uiz, Siogd, g Ao Raic K B Y 27 nEifsnizz L
R, REIANY &= OERTIC L) KERFE~ORENRE SN L2800, FIFV 35 &SR T LE Lz, L L, SIEREIRIZH T
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FEEMAEE) 7 R E SR ORI IR E A R L. 1DdtDMMﬁT%mwme§%%%mH #5134130, #51358130 . 451361130
[, BISTHSOM OIS B 21TV E Lz, 7238, IS OBLICFEY Lo T2 RIRIC D& £ LTI EREMPER IR PR L, A ORAFHI K
SEEMETVET,

(S %DERAE]

RIEHREHI B LT, SRS & A 1R SRR < S LTl Y | AR bR R IEM AL S & TRENET, ¥, &
RRBCRIC OV CIE, FRBIZERS I & D775 b, RIC RRMBER O ER L&D 5 L BbLET,
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" : e & | & % # A o & =
M %
(a) 15 it #H M 22 0.259 | (a)1EFEHN = MERIR 0 W42 e A X 3 365N
(& 5 = # ) (17) 0.204) | ZHLIE-EELOERO X
( W % = # ) (2 (0.028) | ZAHEMMEEEXAEEEOEN, DENTDT 7> ROFH, WAZO
TR L% O
( = & = ) (2 (0.028) | EMAMEDEH, BIERHD DR ETOR M
) 528 B & & F & 2 0.020 (b) 78 E ZERE THORE = EAUH ) 0 78 B Z 38 T HORE + TERHA IR 0 -1 52 254 1 %
FEEEFHRIL, AMEEA%SORE OB, FEE M A S Tk
(%W - &7 ar) (2 (0. 020)
) =2 o i #H H 1 0.011 | (Zotse =10z ot A - FRINR o 5 28 HE 0 5k
( B’r & & M ) (1) (0.008) | REEIIL, MEAMII Y DIEEIUTEICTIA S B LS OHRE L NELD
BEE - BEOBEREICET 28
(= & £ W ) (0) (0.003) |BE&EHMIT, BEENEIIKLD 77 v FOBEITRL B
& 7t 25 0. 290
VERCHARR] 0O -2 FEMEATARI X, 8, 480 T,
(E1) ERMIROEH GEBBEONND b ORIEBSLET) 1T, B - I X 0 20BN b 5720, ik X0 B

(*2)
(3)

(E4)

LR <o,

FEBUTHA T LICHARRMIZIMETA L THY =9,

RHZETHER B LOZOMEMNIE, 2077 & FRMBANTOSBEEEEN IS T2@FD 5B U7 7 FITHIET 25 b0

EEHET,

BHFT L OEZ0ZNZROR M (PR O Z & Te) A IR O EUEMEE TR L Cl00&23k L b T, HA D

LA/ SARTHIZINE EA L TH Y £,
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(2017424 A 8 H~2017410A108)

. EREETRRTAORT. RIOKR

1328 ~ 551374
& i [ TE it i)
5] 4 & | 5] # & |
ERE TH ERE TH
LM kEEHKEaT « 52« <wHF—T7 7 F 1, 209, 630 1,788, 726 7,088, 630 10, 450, 641

(7)) BT,

OFIEEFRA L DEGHKIRF

(2017424 A 8 H~2017410A108)

BUEHIZIESWET A,

[FIBBMEA L 1, B EAR OB AT 2B LI LEICHE Sh D RIERIBA CT.

Of-REMHERIGIFEREL TV OIREFHAZASHOBCHEIRET

(2017424 A 8 H~2017410A108)

BUEHIZEWET A,

OB#IZTLDHT 72 FORTE - AR

(2017 4 A8 B~2017410A108)

BUFHITI IS WER A,

O AEEDRM (20174108108 H75)
. BRAERRS
EARIE RS FI3THIR
# i T 0 & ¥
Fn Tn TH
LM kEEHKEaT « TR ~wPF—T7 7K 23,302, 357 17, 423, 356 26, 486, 986

() BRI T,
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OREBIETHEDIERK (20174108 10E ]7E)
F13THIR
" = ;
1 H ¥ m It %
TFH %
LM - K ST - IR <P =77 K 26, 486, 986 100. 0
PG5 FEM pERAH 26, 486, 986 100. 0

(1)
(*2)

(3)

FATVEE O A AT 25045 C

(110, 276, 435T-) (24
SMEREEFEIL. YRR

o

LM« KEEHR=T - TI7R v P =T 7 0 RIZBWT, BIERIIERIZI T 2IMIEMEE (84, 404, 850 F1) DOEE(FFEMAER

5 HERITT6. 5% T,

DI 2 40 23 [ 0D e} i % 7 15 78

il

FEGOMIEIC L 0 FEIE L= b0 T, 2. 10A10RICKIT5HE

BB L — ME, R RA=112. 76/, 1A ¥ aXY=6.04H, 177N LT A=35.3TH, 1a 7 /L—7/L=1.941, 1004 > KX 7T

JLET=0.83[1 TT,

O¥E. B8, TARUEEMEDIRSR

. H 132K ERRLIES 134K S 135H1K 136K FL3THIAR
- 201745 A 8 HEER0ITH 6 4 7 HEE[20174E 7 A 7 HEUE20174E 8 A 7 HEL(E|20174E 9 A 7 HE(E20174E10 4 10 B HiAE
A A A A A A
A &BE 65,909, 039, 557 55,316, 281, 328 52, 848, 252, 760 52,446,970, 438 51,219,448, 215 52,227, 565, 320
LM KBEEaT 77774777 KRS 32,409, 062, 810 26, 758, 300, 089 26,370,271, 364 25,226, 110, 777 25,712,132, 212 26, 486, 986, 560
ML 33,499, 976, 747 28,557,981, 239 26,477,981, 396 27,220, 859, 661 25,447, 316, 003 25, 740, 578, 760
B) &fE 34,302,009, 844 28,123,061, 061 26,964,700, 417 27,033, 565, 793 25, 354,988, 205 26,325,926, 782
Kb 33,918, 638, 660 27,687, 560, 766 26, 860, 892, 523 26, 300, 262, 638 25,252, 487, 866 26,221,432, 280
ARADIL LS 5 i 4 112,477, 140 95,949, 240 92, 362, 770 90, 121, 950 91,330,920 92,461,620
RALER 4 256,516, 454 327,474,510 346, 163 631,856, 255 - -
HRALMEFE A 14,252,071 11, 955, 075 10,977, 491 11,199, 431 11, 043, 900 11, 899, 265
T D ARIAE: 125,519 121,470 121,470 125,519 125,519 133,617
(C) #EEMRIE(A—B) 31,607,029, 713 27,193,220, 267 25, 883, 552, 343 25,413,404, 645 25, 864, 460, 010 25,901, 638, 538
JEAR 37,492, 380, 000 31,983, 080, 000 30, 787, 590, 000 30, 040, 650, 000 30, 443, 640, 000 30,820, 540, 000
W R AR 4 A 5,885,350,287 | A 4,789,859,733 | A 4,904,037,657 | A 4,627,245,355 | A 4,579,179,990 | A 4,918,901, 462
(D) ZIEHROK 3,749,23800 3,198,308 3,078,7590 3,004, 06500 3,044, 3640 3,082,0540
1A&EYEEHEE(C/D) 8,430M 8,502 8,407M 8, 460M 8,496 8, 4048
<RI >

JE1) FEARDRDL

YRR E T AR
YR BN E T AR
YRR — R E AR

(FE2) TADKE
WS PERRBEDS A& TRl > TRV . T O4E1T4, 918,901, 462/ TH 0 £4,

40, 456, 350, 0001
781, 770, 0001
10, 417, 580, 000
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OEHEnIk:
1324 1334 1343 1354 1361 FH137H
H H 201744 H 8 H~ |201T#5H 9 H~|20174£6 H 8 H~ (201747 H 8 H~ |2017T4£8 A 8 H~ 201749 H 8 H~
201745 A8 H (2017426 A7 H |201T#7AT7H |2017T48AT7H [201749 A 7H  [2017T41010H
A A A A A A
(A FEFEHTEER 39,721, 448 338, 686, 753 A 189,758, 375 259, 260, 695 211,731, 356 A 177,374,096
FEE AR 876, 492, 326 1,232, 421, 387 786, 400, 062 666, 939, 359 593,789, 471 750, 128, 460
JeE R A 836,770,878 A 893,734,634 A 976,158,437 A 407,678, 664 A 382,058,115 A 927,502, 556
(B) {EFtHRENE A 14,377,590 A 12,076,545 A 11,098, 961 A 11,324,950 A 11,169,419 A 12,032,882
C) L“HEH#E(A+B) 25, 343, 858 326, 610, 208 A 200,857,336 247,935, 745 200, 561,937 A 189,406,978
(D) mIHAtREHERS A1,150, 448, 560 A1,023, 634,060 A 741,334,996 A 981,592,923 A 802,812,187 A 672,163,498
(B) EBmEEEHEES A4, 647,768, 445 A3, 996, 886, 641 A3, 869, 482, 555 A3, 803, 466, 227 A3, 885,598, 820 A3, 964, 869, 366
(A 4 %5 FH 24 4H) (2,994,932,176) | ( 2,522,748,521) | ( 2,406,452,422) | ( 2,320,206,181) | ( 2,330,089,228) | ( 2,338,035,935)
(FE B SR 2 %H) (AT7,642,700,621) | (A6,519,635,162) | (A6,275,934,977) | (A6,123,672,408) | (A6,215,688,048) | (A6,302,905, 301)
(F) st(C+D+E) A5, 772,873,141 A4, 693,910,493 A4, 811,674,887 A4, 537,123, 405 A4, 487,849,070 A4, 826, 439, 842
@) WEEnfke A 112,477,140 A 95,949,240 A 92,362,770 A 90,121,950 A 91,330,920 A 92,461,620
REPZEBEREE (F+G) ADb, 885, 350, 287 A4,789, 859,733 A4, 904,037,657 A4, 627,245, 355 A4, 579,179,990 A4,918,901, 462
BIMEREEEE 4 A4, 685, 386, 106 A4, 019,738,033 A3, 898, 037, 834 A3, 824, 425,999 A3, 906, 980, 953 A3, 987, 736, 752
(A 4 25 FH 24 %H) (2,957,314,515) | ( 2,499,897,129) | ( 2,377,897,143) | ( 2,299,246,409) | ( 2,309, 444,822) | ( 2,315,798,922)
(Ona=¢iEAYiEE T o)) (AT7,642,700,621) | (A6,519,635,162) | (A6,275,934,977) | (A6,123,672,408) | (A6,216,425,775) | (A6, 303,535, 674)
MRS AL, 199,964, 181 A 770,121,700 AL, 005,999, 823 A 802,819, 356 A 672,199,037 A 931,164,710

(E1) EiRoRBOF T W) BEEHFTERBIIXY RO AL D bOEEHET,
(FE2) BRORPLO G T B) FFEEMF I 2MEFEAM IO T DI BB YL B O TER L TOET,
(1 3) #HAEORBOPTE) BIMEREBRE L HD 01T, FILOBNREDE, BMEREZ LG b ouA % 2 LG\ 281 5 200

£

(1 4) FFEMPEDEM OFEITAR 2 HERO R UL~ 2 ZEFET D720 ET 28 M & LT, ZitFEWM O 5 bAGeth~30h 5 THk &

FRUNZEHD 1005y DEOFA YA 2 K Hh > TR Y £7,

(5) Hie0sHHEEEE

FIS2F R HIRISRIC I 5 B IR DR S SIS (74, 859, 4T9H) | Fe FIFERR#% - #bBRHB &% O A ME R4 E5% (0H) .
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[Ef&E RS COLOMBIA GOVT 5.625 520 564 62, 625 2044/ 2 /26
FED REPUBLIC OF BRAZIL 5.625 910 891 98, 851 2041/1/7
FED REPUBLIC OF BRAZIL 5.0 1, 480 1,318 146, 272 2045/ 1 /27
KUWAIT INTL BOND 3.5 1, 360 1, 381 153, 209 2027/ 3 /20
REPUBLIC OF ARGENTINA 6. 875 410 443 49, 203 2021/ 4 /22
REPUBLIC OF ARGENTINA 5.625 2,080 2,145 238, 000 2022/ 1 /26
REPUBLIC OF ARGENTINA 7.5 660 712 79, 032 2026/ 4 /22
REPUBLIC OF ARGENTINA 7.125 690 676 75, 041 2036/7/6
REPUBLIC OF ARGENTINA 7.625 180 186 20, 646 2046/ 4 /22
REPUBLIC OF INDONESTA 3.75 680 694 77,088 2022/ 4 /25
REPUBLIC OF INDONESIA 5.875 400 453 50, 273 2024/ 1 /15
REPUBLIC OF INDONESTA 4. 625 630 629 69, 825 2043/ 4 /15
REPUBLIC OF INDONESTA 5.125 400 420 46, 654 2045/ 1 /15
REPUBLIC OF PERU 6. 55 90 116 12, 942 2037/ 3 /14
REPUBLIC OF PERU 5.625 460 549 60, 996 2050/11/18
REPUBLIC OF POLAND 4.0 1, 150 1,212 134, 491 2024/ 1 /22
RUSSIA GOVT 4.5 1, 000 1, 066 118, 324 2022/4/4
RUSSIA GOVT 4.875 800 862 95, 693 2023/9/16
RUSSIA GOVT 7.5 41 50 5,605 2030/ 3 /31
T-NOTE INFLATION INDEX 0.125 4,010 3, 981 441, 693 2026/ 7 /15
T-NOTE INFLATION INDEX 2.125 220 313 34, 801 2040/ 2 /15
T-NOTE INFLATION INDEX 2.125 380 538 59, 684 2041/ 2 /15
T-NOTE INFLATION INDEX 0.75 1,920 2,001 222,081 2042/ 2 /15
T-NOTE INFLATION INDEX 0. 625 3, 390 3, 359 372,722 2043/ 2 /15
T-NOTE INFLATION INDEX 1.375 520 602 66, 854 2044/ 2 /15
T-NOTE INFLATION INDEX 0.75 1,430 1,417 157, 208 2045/ 2 /15
T-NOTE INFLATION INDEX 1.0 800 839 93, 153 2046/ 2 /15
TSY INFL IX N/B 0.125 18, 560 19, 250 2,135, 436 2021/ 4 /15
US TREASURY BOND 2. 875 590 577 64, 078 2043/ 5 /15
US TREASURY BOND 3.75 5,390 6, 165 683, 932 2043/11/15
US TREASURY BOND 3. 375 9, 820 10, 536 1, 168, 862 2044/ 5 /15
US TREASURY BOND 3.0 8, 360 8, 370 928, 497 2044/11/15
US TREASURY BOND 3.0 42, 560 42, 568 4,722,102 2045/ 5 /15
US TREASURY BOND 2.5 3, 840 3, 463 384, 189 2046/ 2 /15
US TREASURY BOND 2.875 10, 680 10, 425 1, 156, 548 2046/11/15
US TREASURY NOTE 1.5 660 662 73,539 2018/ 8 /31
US TREASURY NOTE 1.125 3, 940 3,932 436, 261 2019/ 1/15
US TREASURY NOTE 1.625 890 895 99, 367 2019/ 7 /31
US TREASURY NOTE 1.0 21,980 21,779 2,416, 049 2019/10/15
US TREASURY NOTE 2.625 12,610 13, 046 1, 447, 294 2020/11/15
US TREASURY NOTE 1. 375 75, 000 73, 860 8,193, 328 2021/ 5 /31
US TREASURY NOTE 1. 125 46, 630 45, 252 5,019,910 2021/ 9 /30
US TREASURY NOTE 2.0 680 684 75,948 2021/12/31
US TREASURY NOTE 1. 875 350 350 38, 860 2022/ 1 /31
US TREASURY NOTE 1.75 2,580 2,550 282,979 2022/ 9 /30
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[E&E RS US TREASURY NOTE 2.0 17, 490 17, 494 1, 940, 620 2022/11/30

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

kAt ACE 2006—-ASL1 A 1.26167 105 62 6,971 2036/ 2 /25

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

CSMC 2015-2R T7A3 3. 02851 1,238 1, 258 139, 633 2036/ 8 /27
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Ry A 2 CSMC 2015-SAMZ MZ 6. 64832 1, 000 1,010 112, 094 2022/8/9

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

FHR 4415 10 1.908427 3, 366 191 21, 268 2041/ 4 /15
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Keik(&E%: | FHRR ROO7 ZA 6.0 49 55 6,174 | 2036/5/15
(Br< &%) | FHS 328 S4 10 2. 065 2,676 186 20,717 | 2038/2/15
FHS 334 S7 10 5. 18778 1,102 230 25,551 | 2044/8/15
FNA 2015-M3 X2 10 0.3786 10, 123 237 26,369 | 2024/10/25
FNA 2015-M8 X2 10 0.17698 30, 048 345 38,333 | 2048/5/5
FNA 2016-M7 A2 2.49935 660 634 70,417 | 2026/ 9 /25
FNMA 6. 625 225 318 35,352 | 2030/11/15
FNMA #254793 5.0 7 7 862 | 2033/7/1
FNMA #555743 5.0 7 8 927 | 2033/9/1
FNMA #725162 6.0 2 3 373 | 2034/2/1
FNMA #843997 2.64 27 28 3,202 | 2035/11/1
FNMA #888560 6.0 18 20 2,324 | 2035/11/1
FNMA #889117 5.0 15 16 1,846 | 2035/10/ 1
FNMA #890248 6.0 30 34 3,861 | 2037/8/1
FNMA #890604 4.5 1,144 1,243 137,902 | 2044/10/ 1
FNMA #915154 5.0 46 51 5,685 | 2037/4/1
FNMA #934648 7.0 4 5 621 | 2038/11/1
FNMA #985626 6.0 8 9 1,057 | 2033/4/1
FNMA #985867 7.0 0. 76645 0. 8622 95| 2038/8/1
FNMA #995072 5.5 13 14 1,652 | 2038/8/1
FNMA #AA8715 4.0 110 117 13,073 | 2039/6/1
FNMA #AB9594 4.0 58 62 6,888 | 2043/6/1
FNMA #AB9980 3.5 77 80 8,881 | 2043/7/1
FNMA #AE0758 7.0 57 66 7,345 | 2039/2/1
FNMA #AL0215 4.5 151 163 18,150 | 2041/4/1
FNMA #AL3572 5.0 41 45 5,079 | 2041/7/1
FNMA #AL5540 4.5 210 228 25,350 | 2044/7/1
FNMA #AL6175 3.5 764 788 87,454 | 2044/1/1
FNMA #AL6308 5.0 226 248 27,526 | 2033/2/1
FNMA #AL6404 4.5 74 80 8,948 | 2045/1/1
FNMA #AL7093 4.0 9, 266 9, 853 1,093,008 | 2045/5/1
FNMA #AL9631 3.0 1,082 1,080 119,845 | 2046/12/ 1
FNMA #AM8674 10 2.81 40 40 4,461 | 2025/4/1
FNMA #AS4271 4.5 152 166 18,495 | 2045/1/1
FNMA #AS4354 4.5 363 396 43,959 | 2045/1/1
FNMA #AS4427 4.5 317 346 38,420 | 2045/2/1
FNMA #AS4431 4.5 161 176 19,545 | 2045/2/1
FNMA #AS5314 4.0 1,553 1, 654 183,478 | 2045/7/1
FNMA #AS6328 3.5 906 931 103,326 | 2045/12/ 1
FNMA #AS8359 3.0 3, 041 3,029 336,041 | 2046/11/1
FNMA #AS8623 3.0 690 688 76,322 | 2047/1/1
FNMA #AS8745 3.0 2,383 2,379 263,995 | 2047/2/1
FNMA #AT4281 4.0 78 83 9,211 | 2043/6/1
FNMA #AT4907 3.5 65 67 7,528 | 2043/5/1
FNMA #AT4961 3.5 66 68 7,631 | 2043/5/1
FNMA #AT6546 4.0 73 78 8,728 | 2043/6/1
FNMA #AT7101 3.5 68 70 7,851 | 2043/6/1
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FERRME S | FNMA #AT7139 3.5 69 71 7,969 | 2043/6/1
(Br< &:flfE) | FNMA #AT7167 3.5 66 68 7,629 | 2043/6/1
FNMA #AT8906 3.5 69 71 7,981 | 2043/7/1
FNMA #AU1228 3.5 70 73 8,100 | 2043/7/1
FNMA #BD2455 3.0 2,081 2,077 230,460 | 2047/1/1
FNMA #BF0109 4.0 6, 441 6, 802 754,654 | 2056/2/1
FNMA #BF0133 4.0 100 105 11,676 | 2056/8/1
FNMA #MA1213 3.5 69 71 7,948 | 2042/9/1
FNMA #MA1253 4.0 550 584 64,826 | 2042/11/1
FNMA #MA1437 3.5 1,305 1,344 149,152 | 2043/5/1
FNMA #MA1582 3.5 79 81 9,077 | 2043/8/1
FNMA #MA1591 4.5 74 81 8,987 | 2043/9/1
FNMA #MA1629 4.5 77 85 9,448 | 2043/10/ 1
FNMA #MA1711 4.5 77 84 9,391 | 2043/12/1
FNR 2005-29 ZA 5.5 321 357 39,669 | 2035/4 /25
FNR 2010-110 AE 9.75 15 15 1,740 | 2018/11/25
FNR 2011-15 AB 9.75 3 4 450 | 2019/ 8/25
FNR 2011-87 SG 10 5. 56833 93 12 1,417 | 2040/ 4 /25
FNR 2012-101 AL 10 3.0 422 36 4,091 | 2027/6/25
FNR 2012-28 B 6.5 22 24 2,734 | 2039/6/25
FNR 2012-51 B 7.0 43 50 5,587 | 2042/5 /25
FNR 2012-74 SA 10 5. 66833 79 13 1,481 | 2042/3/25
FNR 2013-14 1G 10 4.0 248 41 4,602 | 2043/3/25
FNR 2013-29 QI 10 4.0 1,299 211 23,479 | 2043/4 /25
FNR 2013-9 BC 6.5 31 36 4,044 | 2042/7/25
FNR 2013-9 CB 5.5 86 95 10,624 | 2042/4 /25
FNR 2014-47 AT 10 1.98 995 62 6,881 | 2044/8/25
FNR 2016-60 QS 10 5.11833 1,879 326 36,252 | 2046/ 9 /25
FNS 409 C17 10 4.0 1,520 299 33,215 | 2041/11/25
FNS 409 C18 10 4.0 139 25 2,881 | 2042/4/25
FNS 409 €2 10 3.0 195 17 1,939 | 2027/4/25
GAHR 2015-NRF BFX 3.38216 320 327 36,323 | 2019/12/15
GEBL 2005-1A A3 1. 16222 83 7 8,579 | 2033/6/15
GECMC 2007-C1 AJ 5.677 1,740 1,126 124,965 | 2049/12/10
GFMT 2017-1 A22 3.0 3,671 3,614 401,006 | 2056/ 7 /25
GNMA #733600 5.0 62 69 7,664 | 2040/4/15
GNMA2 #4617 4.5 22 24 2,732 2040/1/20
GNMA2 #4696 4.5 44 48 5,366 | 2040/5/1
GNMA2 #4772 5.0 104 114 12,685 | 2040/8/1
GNMA2 #4804 6.0 46 52 5,846 | 2040/ 9 /20
GNMA2 #4928 6.0 16 19 2,112/ 2041/1/20
GNMA2 #4978 4.5 231 250 27,812 | 2041/3/20
GNMA2 #5240 6.0 41 47 5,224 | 2041/11/20
GNMA2 #783368 4.5 49 53 5,894 | 2041/7/20
GNMA2 #MA4263 4.0 5, 688 6, 030 668,918 | 2047/1 /20
GNR 2010-152 IN 10 4.0 43 2 295 | 2038/ 3/20
GNR 2011-HO3 FA 1.28 224 224 24,850 | 2061/1 /20
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kS | GNR 2011-HO5 FB 1.28 360 359 39,859 | 2060/12/20
(K< &M% | GNR 2011-H06 FA 1.23 234 232 25,824 | 2061/ 2 /20
GNR 2011-HO8 FD 1.28 223 222 24,683 | 2061/ 2 /20
GNR 2011-H09 AF 1.28 69 69 7,733 | 2061/3/20
GNR 2012-43 SN 10 5. 67167 2,151 497 55,151 | 2042/4/16
GNR 2012-H34 SA 10 5.07167 2,609 458 50,824 | 2042/3/20
GNR 2013-178 10 0. 78778 141 5 611 | 2055/6/16
GNR 2013-69 AL 10 3.5 202 39 4,396 | 2043/5/20
GNR 2014-124 IE 10 0. 74835 2,003 92 10,303 | 2054/5/16
GNR 2014-135 10 0. 84385 4,072 221 24,540 | 2056/ 1 /17
GNR 2014-176 10 4.0 945 174 19,400 | 2044/11/20
GNR 2015-36 MI 10 5.5 1,236 259 28,743 | 2045/3/20
GNR 2016-135 SB 10 5. 17167 470 104 11,624 | 2046/10/16
GNR 2016-84 IG 10 4.5 3,041 630 69,938 | 2045/11/16
GPMF 2005-HY1 1AI1A 1. 25167 137 134 14,897 | 2035/7/25
GPMH 1999-3 2A2 4.89 25 21 2,412 | 2029/6/19
GPMH 2001-2 1A2 4. 358 50 45 5,034 | 2032/2/20
GPMH 2001-2 ITA2 4,391 50 45 5,012 | 2032/3/13
GSMS 2013-GC16 B 5.161 30 32 3,652 | 2046/11/10
GSMS 2015-GC28 € 4. 327844 690 659 73,179 | 2048/2/10
GSMS 2015-GC30 AS 3.777 770 786 87,288 | 2050/ 5/10
GSMS 2015-GC30 D 3. 384 660 470 52,183 | 2050/5/10
GSMS 2016-GS3 A4 2.85 930 905 100, 486 | 2049/10/10
GSMS 2016-GS3 C 3.999706 990 978 108,499 | 2049/10/10
GSMS 2016-1CE2 E 9.41222 1,180 1,203 133,521 | 2033/2/15
HENDR 2015-2A A 3.87 487 486 53,951 | 2058/3/15
IMM 2007-A M1 1. 38167 215 200 22,202 | 2037/5/25
IMSC 2007-HOA1 A12 1.16167 116 116 12,890 | 2047/7/25
IMSC 2007-HOA1 A23 1. 26167 532 454 50,392 | 2047/7 /25
JPMBB 2013-C14 AS 4.4093 660 704 78,193 | 2046/8/15
JPMBB 2013-C15 C 5. 046563 20 21 2,332 | 2045/11/15
JPMBB 2013-C17 B 4. 886563 10 10 1,197 | 2047/1/15
JPMBB 2014-C19 XA 10 1. 186225 1,612 55 6,134 | 2047/4/15
JPMBB 2014-C21 AS 3.9965 312 324 36,033 | 2047/8/15
JPMBB 2014-C23 E 3. 364 440 285 31,680 | 2047/9/15
JPMBB 2014-C25 B 4. 3472 370 384 42,598 | 2047/11/15
JPMBB 2015-C31 B 4.617976 130 130 14,491 | 2048/8/15
JPMCC 2006-LDP9 AJ 5.411 1,220 829 91,976 | 2047/5/15
JPMCC 2007-CB18 AJ 5. 502 500 431 47,854 | 2047/6 /12
JPMCC 2007-CB19 AJ 5.82917 320 257 28,536 | 2049/2 /12
JPMCC 2007-LDPX AJ 5.503 900 306 33,944 | 2049/1/15
JPMCC 2007-LDPX AJFX 5. 438 1, 480 503 55,821 | 2049/1/15
JPMCC 2014-FL6 B 3.19222 310 304 33,754 | 2031/11/15
JPMCC 2014-PHH C 3.01222 160 159 17,748 | 2027/8/15
JPMCC 2015-FL7 D 4. 66222 620 579 64,311 | 2028/5/15
JPMCC 2016-JP3 A5 2.8704 1,150 1,116 123,846 | 2049/ 8/15
JPMRR 2014-6 3A1 0. 98833 807 782 86,753 | 2046/ 7 /27
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FigkfE % | KABB 2017-1 B 5. 794 2, 660 2,693 298,798 | 2022/3/15
(B &ff%) | LNSTR 2015-3 A2 2.729 1,296 1,303 144,579 | 2048/ 4 /20
MORGAN STANLEY REREMIC T 4.25 1, 200 1,192 132,270 | 2036/2/1
MRAFT 2016-4 Al 1.97167 2, 420 2,409 267,323 | 2019/5/10
MSBAM 2012-C6 E 4. 647723 150 144 16,055 | 2045/11/15
MSBAM 2013-C7 AS 3.214 10 10 1,119 | 2046/2/1
MSBAM 2015-C21 E 3.012 510 326 36,215 | 2048/3/15
MSBAM 2015-C22 AS 3.561 560 562 62,436 | 2046/5 /15
MSC 2006-1Q12 AJ 5. 399 87 69 7,722 | 2043/12/15
MSC 2007-1Q13 AJ 5. 438 1, 690 1,576 174,873 | 2044/3/15
MSC 2007-1Q15 AJ 5. 942292 1,180 1,117 124,012 | 2049/6 /11
MSC 2007-1Q16 AJ 6.110149 530 492 54,579 | 2049/12/12
MSC 2016-UB11 A4 2.782 1,540 1,487 165,021 | 2049/8/15
MSC 2016-UB12 A4 3. 596 910 937 104,003 | 2049/12/15
MSCCG 2015-ALDR A2 3.462186 410 406 45,125 | 2035/6/7
MSM 2006-8AR 1A2 1. 05167 94 38 4,244 | 2036/6 /25
MSRR 2015-R3 7A2 1. 38416 510 466 51,771 | 2036/9 /26
MSRR 2015-R3 9A1 1.29833 1,451 1,392 154,461 | 2036/ 9 /26
MSRR 2015-R6 1A1 1.03833 1,697 1,633 181,156 | 2045/7 /25
NEF 2007-1 A7 2.001 75 69 7,662 | 2046/1 /29
NMRR 2015-5R 3A1 1.03833 2, 522 2,434 270,011 | 2046/ 2/26
NMRR 2015-6R 3A1 0. 96833 1,903 1,861 206,473 | 2046/ 5 /26
NRZT 2014-2A A3 3.75 675 692 76,800 | 2054/ 5 /25
NRZT 2016-3A A1B 3.25 6, 059 6, 087 675,298 | 2056/9 /25
NRZT 2016-3A Bl 4.0 2,812 2,981 330,699 | 2056/9 /25
NRZT 2016-4A Al 3.75 2,105 2, 154 238,947 | 2056/11/25
NRZT 2016-4A B3 5. 274354 1,817 1,851 205,343 | 2056/11/25
NRZT 2017-1A Al 4.0 7,027 7,263 805,767 | 2057/2/25
PRIME 2005-5 1A3 8.0 28 27 3,003 | 2034/7/25
RAMC 2004-2 AV3 1. 46167 134 129 14,373 | 2034/ 7/25
RASC 2005-KS12 M1 1.42167 1,190 1,173 130,231 | 2036/1/25
SACO 06-5 1Al 1. 28167 44 81 9,004 | 2036/4/25
SACO 2006-6 A 1. 24167 130 238 26,490 | 2036/ 6 /25
SAIL 2004-8 A8 1. 98167 792 758 84,161 | 2034/ 9/25
SASC 2006-ARS1 Al 1. 20167 1,187 82 9,118 | 2036/2/25
SBAP 2015-20D 1 2.51 173 172 19,087 | 2035/4/1
SBAP 2017-20D 1 2.84 990 990 109,820 | 2037/4/1
SBIC 2015-10A 1 2.517 113 114 12,711 | 2025/3/10
SBIC 2017-10A 1 2. 845 3, 650 3,675 407,769 | 2027/3/10
SLMA 2008-8 A4 2. 53789 1,480 1,507 167,208 | 2023/4 /25
SMB 2015-C R — 1 2, 490 276,313 | 2046/ 9 /18
SOFI 2014-A RC - 0.3 452 50,163 | 2124/7 /14
STACR 2014-DN1 M2 3. 18167 1, 060 1, 090 120,938 | 2024/ 2 /25
STACR 2015-HQA1 M2 3.63167 1,902 1,948 216,197 | 2028/3/25
STACR 2016-DN1 M2 3. 88167 1,520 1,583 175,625 | 2028/ 7 /25
TPMT 2016-3 Al 2.25 1,544 1,532 170,013 | 2055/8 /25
TPMT 2017-1 Al 2.75 4,345 4, 354 483,057 | 2056/10/25
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HERkfE S | US AIRWAYS 2012-2B PTT 6.75 320 345 38,361 | 2021/6/3
(B &ff%) | WCMT 2015-SBC5 A 4.1037 1,708 1,709 189,639 | 2022/9 /19
WEN 2015-1A A23 4. 497 591 577 64,110 | 2045/6 /15

WECM 2013-LC12 B 4. 296142 40 41 4,655 | 2046/7 /15

WECM 2014-1C18 AS 3. 808 190 196 21,786 | 2047/12/15

WECM 2015-LC20 A5 3.184 690 690 76,646 | 2050/ 4 /15

WECM 2015-1.C20 AS 3. 467 850 855 94,898 | 2050/ 4 /15

WECM 2015-LC22 A4 3.839 2, 040 2,136 237,018 | 2058/9/15

WECM 2016-BNK1 A3 2.652 850 814 90,392 | 2049/8/15

WECM 2017-RB1 XA 10 1. 4461 9, 750 976 108,333 | 2050/3/15

WFRBS 2011-C3 XA 10 1. 366414 2, 464 98 10,918 | 2044/3/15

WFRBS 2014-C20 XA 10 1. 164998 2,411 130 14,490 | 2047/5/15

WFRBS 2014-C22 D 3.90721 570 435 48,288 | 2057/9/15

WFRBS 2014-C24 C 4.29 230 214 23,832 | 2047/11/15

HERR(E | FHLMC 30YR MAY FWD 4.0 5, 600 5,879 652,171 | 2047/5/1
(E#2TBA) | FHLMC GOLD 15YR APR FWD 2.5 300 300 33,388 | 2031/4/1
FHLMC GOLD 15YR APR FWD 3.0 2,100 2,159 239,505 | 2031/4/1

FHLMC GOLD 15YR APR FWD 3.5 100 104 11,566 | 2031/4/1

FHLMC GOLD 30YR APR FWD 3.5 8, 800 9,028 1,001,575 | 2046/4/1

FHLMC GOLD 30YR APR FWD 3.0 22,700 22,575 2,504,339 | 2047/4/1

FNMA 15YR APR FWD 2.5 10, 300 10, 334 1,146,416 | 2031/4/1

FNMA 15YR APR FWD 3.5 2,000 2,083 231,133 | 2031/4/1

FNMA 15YR APR FWD 3.0 4, 600 4,729 524,589 | 2032/4/1

FNMA 30YR APR FWD 5.0 400 437 48,543 | 2046/4/1

FNMA 30YR APR FWD 3.5 200 205 22,775 | 2047/4/1

FNMA 30YR MAY FWD 4.5 9, 500 10, 198 1,131,369 | 2046/5/1

FNMA 30YR MAY FWD 3.0 9, 200 9,143 1,014,238 | 2047/5/1

GNMA 30YR APR FWD 3.5 100 103 11,526 | 2046/4/1

GNMA II 30YR APR FWD 3.0 29, 400 29, 762 3,301,600 | 2047/4/1

GNMA II 30YR APR FWD 3.5 20, 100 20, 885 2,316,789 | 2047/4/1

@ ttfE S | 1011778 BC / NEW RED FIN 6.0 810 843 93,566 | 2022/4/1
(GU#EEME) | ABBOTT LABORATORIES 3.75 620 622 69,096 | 2026/11/30
ABBOTT LABORATORIES 4.75 310 319 35,387 | 2036/11/30

ABBOTT LABORATORIES 4.9 540 560 62,128 | 2046/11/30

ABBVIE INC 3.6 100 100 11,122 | 2025/5/14

ABC SUPPLY €O INC 5.75 330 346 38,416 | 2023/12/15

ABN AMRO BANK NV 4.75 290 299 33,264 | 2025/7/28

ACCESS MIDSTREAM PARTNER 4,875 40 41 4,578 | 2023/5/15

ACCESS MIDSTREAM PARTNER 4.875 50 51 5,703 | 2024/3/15

ACE INA HOLDINGS 2.3 140 140 15,605 | 2020/11/3

ACE INA HOLDINGS 3.35 180 182 20,278 | 2026/5/3

ACTAVIS FUNDING SCS 3.8 1,010 1,024 113,611 | 2025/3/15
ACTIVISION BLIZZARD 6.125 680 737 81,850 | 2023/9/15

AERCAP IRELAND CAP LTD/A 4.5 590 619 68,761 | 2021/5/15

AERCAP IRELAND CAP LTD/A 4.625 260 275 30,521 | 2022/7/1

AES CORP 5.5 30 30 3,390 | 2024/3/15

AES CORP 5.5 200 203 22,553 | 2025/4 /15
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M@ AE S | AETNA INC 2.8 90 89 9,941 | 2023/6/15
(GUEEEMEE) | ALLY FINANCIAL INC 3.5 60 60 6,686 | 2019/1 /27
ALLY FINANCIAL INC 7.5 72 80 8,901 | 2020/9/15
ALLY FINANCIAL INC 8.0 560 663 73,562 | 2031/11/1
ALTICE FINANCING SA 6. 625 420 437 48,583 | 2023/2/15
ALTRIA GROUP INC 5.375 20 23 2,551 | 2044/1/31
AMAZON. COM INC 4.95 350 398 44,170 | 2044/12/5
AMER AIRLN 13-2 B PTT 5.6 148 153 17,052 | 2020/7 /15
AMERICA MOVIL SAB DE CV 5. 625 210 214 23,829 | 2017/11/15
AMERICA MOVIL SAB DE CV 5.0 190 204 22,675 | 2020/ 3 /30
AMERICAN AXLE & MFG INC 6. 625 440 451 50,029 | 2022/10/15
AMERICAN EXPRESS 2.65 76 75 8,382 | 2022/12/2
AMERICAN INTL GROUP 3.75 840 838 92,973 | 2025/ 7/10
AMERICAN INTL GROUP 6.25 100 102 11,325 | 2037/3/15
ANADARKO PETRO 4. 85 180 193 21,412 | 2021/3/15
ANADARKO PETRO 5.55 600 669 74,251 | 2026/ 3 /15
ANADARKO PETRO 6. 45 500 590 65,550 | 2036/9 /15
ANADARKO PETRO 4.5 1, 400 1,332 147,805 | 2044/ 7 /15
ANADARKO PETRO 6.6 270 331 36,786 | 2046/ 3 /15
ANGLO AMERICAN CAPITAL 3.75 490 491 54,568 | 2022/4 /10
ANHEUSER-BUSCH 2.65 300 303 33,613 | 2021/2/1
ANHEUSER-BUSCH 2.5 750 743 82,478 | 2022/ 7/15
ANHEUSER-BUSCH 3.3 410 418 46,450 | 2023/2/1
ANHEUSER-BUSCH 3.65 5, 780 5, 862 650,369 | 2026/2/1
ANHEUSER-BUSCH 4.9 1, 400 1,517 168,350 | 2046/2/ 1
APACHE CORP 3.25 29 29 3,247 | 2022/4/15
APACHE CORP 6.0 60 68 7,592 | 2037/1/15
APACHE CORP 5.1 470 491 54,507 | 2040/9/1
APACHE CORP 4.75 600 603 66,944 | 2043/4 /15
APACHE CORP 4.25 510 482 53,499 | 2044/1 /15
APPLE INC 2.45 850 807 89,559 | 2026/8/4
APPLE INC 3.85 600 575 63,825 | 2046/8/4
ARCELORMITTAL 7.0 490 558 61,947 | 2022/2/25
ARDAGH PKG FIN/HLDGS USA 4.625 620 625 69,440 | 2023/5/15
ARGOS MERGER SUB INC 7.125 60 56 6,225 | 2023/3/15
AT&T INC 5.5 20 20 2,286 | 2018/2/1
AT&T INC 3.4 550 533 59,206 | 2025/5/15
AT&T INC 4.25 410 417 46,341 | 2027/3/1
AT&T INC 4.35 1, 090 962 106,734 | 2045/6 /15
AT&T INC 5. 45 310 318 35,329 | 2047/3/1
AT&T INC 4.5 522 467 51,804 | 2048/3/9
BANK OF AMERICA CORP 5.75 10 10 1,137 | 2017/12/1
BANK OF AMERICA CORP 2.6 60 60 6,727 | 2019/1/15
BANK OF AMERICA CORP 5. 625 10 11 1,220 | 2020/ 7/1
BANK OF AMERICA CORP 5.0 10 10 1,208 | 2021/5/13
BANK OF AMERICA CORP 5.7 100 112 12,517 | 2022/1 /24
BANK OF AMERICA CORP 3.3 10 10 1,120 | 2023/1/11
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A% | BANK OF AMERICA CORP 4.0 300 311 34, 604 2024/ 4/1

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

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

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

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

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

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

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

BARRICK GOLD COR 6.95 130 142 15, 811 2019/4/1

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

CONTL AIRLINES 5. 983 490 539 59,823 | 2022/4 /19
COOPERATIEVE RABOBANK UA 3.75 3,100 3,031 336,324 | 2026/ 7 /21

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

DISH DBS CORP 5. 875 1, 200 1, 257 139,522 | 2024/11/15

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

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

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

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

EATON CORP 2.75 530 528 58,657 | 2022/11/2
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S %: | EATON CORP 4.15 260 257 28, 542 2042/11/ 2
ECOLAB INC 4. 35 10 10 1, 200 2021/12/ 8
ECOPETROL SA 5. 875 2,020 1, 854 205, 706 2045/ 5 /28
EL PASO CORPORATION 7.75 90 112 12, 504 2032/ 1 /15
EL PASO NATURAL GAS 8. 375 120 151 16, 806 2032/ 6 /15
ENSCO PLC 8.0 209 212 23,603 2024/ 1 /31
ENTERPRISE PRODUCTS FRN 7.034 250 258 28, 685 2068/ 1 /15
EOG RESOURCES INC 4.15 220 230 25,579 2026/ 1 /15
EP ENER/EVEREST ACQ FIN 6. 375 160 123 13, 726 2023/6 /15
EQUATE PETROCHEMICAL BV 4.25 660 663 73,619 2026/11/ 3
EXXON MOBIL CORPORATION 3.043 420 421 46, 786 2026/ 3/ 1
EXXON MOBIL CORPORATION 4.114 530 547 60, 772 2046/ 3/ 1
FIAT CHRYSLER AUTOMOBILE 4.5 200 203 22, 560 2020/ 4 /15
FIAT CHRYSLER AUTOMOBILE 5.25 430 438 48, 641 2023/ 4 /15
FIRST DATA CORPORATION 5.375 1, 150 1,194 132, 466 2023/ 8 /15
FIRST DATA CORPORATION 7.0 40 42 4, 757 2023/12/ 1
FIRST DATA CORPORATION 5.75 80 82 9, 158 2024/ 1 /15
FIRST DATA CORPORATION 5.0 30 30 3,391 2024/ 1 /15
FIRSTENERGY CORP 2.75 20 20 2,228 2018/ 3 /15
FIRSTENERGY CORP 4.25 390 403 44,814 2023/ 3 /15
FIRSTENERGY CORP 7.375 2,010 2,627 291, 465 2031/11/15
FMG RESOURCES AUG 2006 9.75 290 333 36, 940 2022/ 3/1
FNMA DISCOUNT NT — 380 363 40, 299 2019/10/ 9
FORD MOTOR CRED 3.2 350 353 39, 262 2021/ 1 /15
FORD MOTOR CRED 4.75 660 614 68, 126 2043/ 1 /15
FREEPORT-MC C AND G 3.55 65 61 6, 800 2022/ 3/1
FREEPORT-MCMORAN INC 6.5 6 6 681 2020/11/15
FRESENIUS MED CARE II 4,125 80 81 9, 059 2020/10/15
FRESENIUS MED CARE II 4.75 560 569 63, 147 2024/10/15
GENERAL ELEC CAP CORP 6.0 170 186 20, 675 2019/8/7
GENERAL ELEC CAP CORP 2.342 862 867 96, 201 2020/11/15
GENERAL ELEC CAP CORP 5.3 298 330 36, 655 2021/ 2 /11
GENERAL ELEC CAP CORP 4. 65 70 77 8,551 2021/10/17
GENERAL ELEC CAP CORP 3.15 195 201 22,371 2022/9/7
GENERAL ELEC CAP CORP 3.373 508 523 58,116 2025/11/15
GENERAL ELEC CAP CORP 6. 875 3,637 5, 166 573, 144 2039/1 /10
GENERAL ELEC CAP CORP 4.5 30 32 3,576 2044/ 3 /11
GENERAL MOTORS 6.25 1,130 1,227 136, 167 2043/10/ 2
GENERAL MOTORS FINL CO 4. 375 210 221 24,528 2021/ 9 /25
GILEAD SCIENCES INC 3.7 110 113 12,572 2024/4/ 1
GILEAD SCIENCES INC 3.5 200 201 22, 397 2025/2/ 1
GILEAD SCIENCES INC 4.8 100 103 11, 435 2044/ 4/ 1
GILEAD SCIENCES INC 4.75 280 287 31,923 2046/ 3/ 1
GILEAD SCIENCES INC 4.15 500 469 52, 047 2047/3/1
GLAXOSMITHKLINE CAPITAL 2.85 50 50 5, 606 2022/5/8
GLENCORE FIN CANADA 2.7 550 551 61, 230 2017/10/25
GLENCORE FUNDING LLC 4.125 780 797 88, 497 2023/ 5 /30
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GLENCORE FUNDING LLC 4.0 440 435 48, 322 2027/ 3 /27
GLP CAPITAL LP / FIN II 4. 875 470 497 55, 227 2020/11/ 1
GOLDMAN SACHS GROUP 3.5 600 589 65, 427 2026/11/16
GOLDMAN SACHS GROUP 6. 75 1, 390 1,714 190, 212 2037/10/ 1
GOLDMAN SACHS GROUP INC 4.0 1, 880 1,954 216, 792 2024/ 3/ 3
GOLDMAN SACHS GROUP INC 4.25 3,770 3, 853 427, 427 2025/10/21
GOLDMAN SACHS GROUP INC 6. 45 50 59 6, 599 2036/5/1
GOLDMAN SACHS GROUP INC 5.15 1, 060 1,113 123, 561 2045/ 5 /22
GOLDMAN SACHS GROUP INC 4.75 850 900 99, 854 2045/10/21
GOODYEAR TIRE & RUBBER 5.125 560 584 64, 826 2023/11/15
HALLIBURTON CO 5.0 1, 260 1, 335 148, 098 2045/11/15
HARRIS CORPORATION 5. 054 140 153 17, 051 2045/ 4 /27
HCA INC 6.5 250 274 30, 400 2020/ 2 /15
HCA INC 7.5 80 91 10, 142 2022/ 2 /15
HCA INC 5.875 50 54 6, 099 2022/ 3 /15
HCA INC 5.875 160 173 19, 191 2023/5/1
HCA INC 5.375 190 195 21,737 2025/2/1
HCA INC 5.25 270 284 31, 564 2026/ 6 /15
HEINEKEN NV 1.4 20 19 2,217 2017/10/ 1
HJ HEINZ CO 4. 875 266 284 31, 538 2025/ 2 /15
HSBC BANK PLC 4.75 180 193 21, 495 2021/1/19
HSBC HOLDING PLC 4.25 630 640 71,011 2024/ 3 /14
HSBC HOLDINGS PLC 3.4 860 881 97, 752 2021/3/8
HSBC HOLDINGS PLC 4.25 620 625 69, 432 2025/ 8 /18
HSBC HOLDINGS PLC 4.3 310 323 35, 883 2026/ 3/ 8
HSBC HOLDINGS PLC 3.9 1, 500 1, 520 168, 657 2026/ 5 /25
HSBC HOLDINGS PLC FRN 4. 041 570 576 63, 995 2028/ 3 /13
HUMANA INC 3.15 100 100 11, 157 2022/12/ 1
HUMANA INC 3.95 760 778 86, 403 2027/ 3 /15
HUMANA INC 4. 625 20 20 2,245 2042/12/ 1
HUMANA INC 4.95 160 169 18, 816 2044/10/ 1
HUMANA INC 4.8 30 31 3, 481 2047/ 3 /15
ILFC E-CAP TRUST II FRN 4.91 200 190 21, 104 2065/12/21
INTEL CORP 3.7 110 115 12,767 2025/ 7 /29
INTEL CORP 4.9 110 124 13, 759 2045/ 7 /29
INTER-AMERICAN 4. 375 460 462 51,279 2025/ 6 /10
INTESA SANPAOLO SPA 5.017 790 741 82, 232 2024/ 6 /26
INTL LEASE FINANCE CORP 4. 625 250 264 29, 316 2021/ 4 /15
INTL LEASE FINANCE CORP 8. 625 520 637 70,761 2022/ 1 /15
INTL LEASE FINANCE CORP 5.875 200 223 24,775 2022/ 8 /15
JOHN DEERE CAPITAL CORP 2.25 30 30 3, 362 2019/ 4 /17
JOHN DEERE CAPITAL CORP 1.7 10 9 1,103 2020/ 1 /15
JOHNSON & JOHNSON 3. 625 1, 460 1, 454 161, 381 2037/3/3
JP MORGAN CHASE & CO 3.625 150 153 17, 059 2024/5/13
JP MORGAN CHASE & CO 3.875 750 763 84, 678 2024/ 9 /10
JPMORGAN CHASE & CO 4. 125 2,520 2,577 285, 869 2026/12/15
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S % | JPMORGAN CHASE & CO 4.25 220 226 25,137 2027/10/ 1
JPMORGAN CHASE & CO 4.95 2,050 2,171 240, 843 2045/6/ 1
KERR-MCGEE CORP 6.95 100 118 13, 119 2024/ 7/ 1
KINDER MORGAN ENER PART 3.5 390 385 42,726 2023/9/1
KINDER MORGAN ENER PART 4.25 160 163 18, 124 2024/9/ 1
KINDER MORGAN INC 5.3 280 284 31, 590 2034/12/ 1
KKR GROUP FIN CO II 5.5 50 52 5, 829 2043/ 2/1
KRAFT FOODS INC 3.5 430 440 48, 902 2022/6/6
KRAFT HEINZ FOODS CO 3.95 200 203 22,552 2025/ 7 /15
KRAFT HEINZ FOODS CO 5.0 150 156 17, 387 2035/ 7 /15
KRAFT HEINZ FOODS CO 5.0 80 81 9, 054 2042/ 6/ 4
KRAFT HEINZ FOODS CO 5.2 130 136 15,119 2045/ 7 /15
KRAFT HEINZ FOODS CO 4. 375 570 535 59, 423 2046/6/ 1
KROGER CO 6. 15 80 88 9, 793 2020/ 1 /15
LAMB WESTON HLD 4. 875 350 356 39, 530 2026/11/ 1
LLOYDS BANK PLC 4. 65 2,310 2,363 262, 131 2026/ 3 /24
LLOYDS TSB BANK PLC 4.5 300 308 34, 226 2024/11/ 4
LOCKHEED MARTIN CORP 3.55 510 520 57, 744 2026/ 1 /15
MCDONALD’ S CORP 3.7 320 328 36, 399 2026/ 1 /30
MCDONALDS CORP 3.5 990 996 110, 545 2027/3/ 1
MEDTRONIC GLOBAL HLDINGS 3.35 970 979 108, 700 2027/4/ 1
MEDTRONIC INC 3.5 1,030 1, 059 117, 503 2025/ 3 /15
MERCK & CO INC 2.75 200 198 21,995 2025/ 2 /10
MERRILL LYNCH 6. 875 100 105 11, 663 2018/ 4 /25
METLIFE INC 6.4 570 628 69, 770 2066/12/15
MGM RESORTS INTL 6.0 500 539 59, 829 2023/ 3 /15
MICROSOFT CORP 2. 875 1, 080 1, 092 121, 140 2024/ 2/6
MICROSOFT CORP 2.7 270 267 29, 633 2025/ 2 /12
MICROSOFT CORP 2.4 3,120 2,968 329, 298 2026/ 8/ 8
MICROSOFT CORP 3.3 900 918 101, 893 2027/2/6
MICROSOFT CORP 3.45 30 28 3,182 2036/ 8/ 8
MICROSOFT CORP 4.1 290 299 33, 220 2037/2/6
MICROSOFT CORP 4.5 490 507 56, 330 2057/2/6
MIDAMERICAN ENERGY HLDGS 6.5 330 432 47, 960 2037/9/15
MITSUBISHI UFJ FIN GRP 2.998 400 404 44, 857 2022/ 2 /22
MLPX LP-REGS 4. 875 170 179 19, 919 2024/12/ 1
MLPX LP-REGS 4. 875 340 358 39, 777 2025/6/ 1
MOLSON COORS BREWING CO 3.5 10 10 1, 150 2022/5/ 1
MORGAN STANLEY 5.5 400 437 48, 535 2020/ 7 /24
NATIONWIDE BLDG SOCIETY 2.45 600 593 65, 891 2021/ 7 /27
NBCUNIVERSAL MEDIA LLC 4. 375 300 323 35, 865 2021/4/1
NCL CORP LTD 4. 625 320 326 36, 182 2020/11/15
NETFLIX INC 5.5 130 138 15, 388 2022/ 2 /15
NETFLIX INC 5.875 210 225 25, 029 2025/ 2 /15
NEWELL RUBBERMAID INC 3.15 150 153 17, 033 2021/4/1
NEWELL RUBBERMAID INC 4.2 850 887 98, 473 2026/4/ 1
NOBLE ENERGY INC 4.15 110 115 12, 839 2021/12/15
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W@t (&% | NOVARTIS SECS INVEST LTD 5.125 130 138 15, 311 2019/ 2 /10

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

SABINE PASS LIQUEFACTION 5.75 280 306 33, 966 2024/ 5 /15

— 113 —



LM - XEfFE%27 - T5RXFC

T ] x
b * i %ﬁ%ﬂjﬁiﬁ i ;n‘; Faw | TOREIH
S UET % A TR T

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

WELLS FARGO & CO FRN 5. 875 150 161 17,957 | 2049/12/31

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

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

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

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

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

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

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

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

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

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

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

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

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

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

WPX ENERGY INC 6.0 90 91 10,181 | 2022/1/15
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W@ ALE S | WPX ENERGY INC 8.25 390 439 48,712 2023/8/1
(GUEEENES) | WYETH 5.95 50 62 6,900 | 2037/4/1
XSTRATA FIN CAN 2.7 40 40 4,453 | 2017/10/25
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111 (201742 A 7 H) 11, 042 15 A0.0 269. 59 A0. 1 — — 98.7 A 2.1 20, 637
1124 (201743 H 7 H) 11,011 13 A0.2 268. 74 A0.3 — — 103. 4 0.7 21,794
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B fE F | B | A 8269889 A 6,037,705 A 4,929,278 A 4,993,300 A 4,863,023 A 5,173,215
C) HLEE\EEE (A+B) 35, 751,893 182, 715, 118 A 83,715,526 102, 153, 096 77,141,022 A T7,312,0T
(D) AT HA #2 # 8 & £ | A 386,298 285 A 263,156,922 A 105,765,164 A 201,829,080 A 121,089, 687 A 65,362, 368
E)EmMETEERSE 2,340, 461,434 1,637, 699, 354 1,490, 919, 345 1,446, 193, 420 1,446, 193, 420 1,447,082, 968
CBE Y %5 k0 24 %8 ) | ( 4,193,895, 119) | ( 2,934,765,480) | ( 2,671,734,966) | ( 2,591,585,883) | ( 2,591,585,883) | ( 2,593,529,788)
(52 B 48 26 A0 % %8) | (A1,853,433,685) | (A1,297,066,126) | (A1,180,815,621) | (A1, 145,392,463) | (A1, 145,392,463) | (A1, 146, 446, 820)
F & (C+D+ E) 1,989, 915, 042 1,557, 257, 550 1,301, 438, 655 1,346, 517, 436 1,402, 244, 755 1,304, 408, 529
G U #® 9o ' & A 255320 A 35,735, 868 A 18,590, 288 A 21,413,703 A 21,413,703 A 18,044,736
REABHIELRE (F+6) 1,964, 379, 812 1,521, 521, 682 1,282, 848, 367 1,325,103, 733 1,380, 831, 052 1,286, 363, 793
BINEEERK S 2,340, 461, 434 1, 637, 699, 354 1,490,919, 345 1,446, 193, 420 1,446, 193, 420 1,447, 082, 968
(Bl 2 %5 3 24 %8 ) | ( 4,194,118,665) | ( 2,934,765,480) | ( 2,671,734,966) | ( 2,591,585,883) | ( 2,591,585,883) | ( 2,593,529,788)
(52 B 48 28 A0 % %8) | (A1,853,657,231) | (A1,297,066,126) | (A1,180,815,621) | (Al,145,392,463) | (A1, 145,392,463) | (A1, 146, 446, 820)
o - VAR 400, 971, 106 293, 162, 722 279, 315, 326 282, 450, 129 294, 874,170 307, 542, 609
Mo B % 4| A 177,052,728 A 409, 340, 394 A 487,386, 304 A 403,539,816 A 360,236,538 A 468,261,784
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(20164108 8 A~20174108108)

[ FIEEREAL T, BEE

AL O IE N BT DA 115

FBUHICHUE Sh D FIFEREATT,

WA AEEDBRH (2017108 108 IR%E)
SENHE
(AM)SHENER) 2iE EHEIET
X 53 . 7 il ) HBBIS 7S HE A LR
X 5 KT _ nTr/\ Afﬂﬁ m%kk g b %JI ?\T?ﬂ;ﬁﬁaﬁ%‘f A *
IEEAR | FREHRR A HOA I R 5ELLE | 28ELL B | 25 AT
T rv T kv THM % % % % %
7oA U A 330, 395 345, 712 38,982, 545 99.6 4.3 68.9 22.7 8.0
FINEF )| FTVEFURY
TILE s F 45, 670 60, 624 391, 634 1.0 1.0 0.3 0.4 0.4
FAFVaRy | FAxFvay
A x v oo 32, 790 30, 234 182,613 0.5 — 0.5 — —
FONTTARI | FONTTARY
7oV 7T A 30, 090 31, 241 120, 592 0.3 — 0.3 — —
=N — i TFa—n To—n
B 1, 370 1, 443 191, 101 0.5 0.5 0.5 — —
TFhrayz| Fhralz
~ L = 12,215 12,202 371, 330 0.9 0.9 0.9 — —
& B — — | 40,239,818| 102.8 6.7 71.3 23.0 8.4
() $BISHESART . IR DR & 7% E O /% B 75 EARR O M £ 0 HIH0E L= b o T,
() MUAMEERIT, M PERARIC KT 5 3O BIA,
(1) HEAZAIIEY 0 T,
() FC WG R IRE 3, iRtk F— 2 2 AFLTHhET,
(B)YSE (NER) AiE #HABIET
74 Liz] " B il #H A
Ao kA TERLE | e | TOREA
TAUH % T Rv T R TH
[E e FE 0.125% TSY INFL IX 04/21 0.125 19, 440 20, 146 2,271,707 2021/ 4 /15
0.625% TSY INFL IX N/B 0. 625 5,260 5,490 619, 091 2026/ 1 /15
1. 5% US TREASURY 04/20 1.5 6, 200 6, 184 697, 368 2020/ 4 /15
1.5% US TREASURY 5/20 1.5 6, 000 5,982 674,611 2020/ 5 /15
1. 75% US TREASURY 06/22 1.75 9, 220 9, 136 1, 030, 281 2022/ 6 /30
1. 875% US TREASURY 07/22 1. 875 5,135 5,114 576, 725 2022/ 7 /31
2. 75% US TREASURY 08/47 2.75 2,705 2,624 295,973 2047/ 8 /15
3% US TREASURY 02/47 3.0 1, 205 1,229 138, 658 2047/ 2 /15
3.625% SAUDI INTER 3/28 3.625 1,200 1,192 134, 502 2028/ 3/ 4
4. 125%ABU DHABI GOV10/47 4.125 1,200 1,195 134, 786 2047/10/11
4. 15%UNITED MEXICAN 3/27 4.15 735 764 86, 235 2027/ 3 /28
4. 375% URUGUAY 10/27 4. 375 1, 295 1, 392 156, 976 2027/10/27
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# iz} E il % A
U gl ER T TEREOH A A
TAY N % T Kv T kv FH

[EMfgFE%: | 4.5% US TREASURY 02/36 4.5 8, 165 10, 446 1,177,969 2036/ 2 /15
4. T5%UNTTED MEXICAN 3/44 4.75 885 896 101, 040 2044/3/8
5.75% REP OF TURKEY 5/47 5.75 425 410 46, 240 2047/5 /11
6. 125% REPUB COTE 06/33 6. 125 350 347 39, 144 2033/6 /15
6. 25% SENEGAL GOVT 05/33 6.25 1, 250 1,287 145, 134 2033/ 5 /23
6.875% ARGENT 01/27 6. 875 1,105 1,193 134, 567 2027/ 1 /26
7.375% UKRAINE 9/32 7.375 680 670 75, 658 2032/ 9 /25
US TREASURY FRN 2019-04 1. 25353 16, 705 16,715 1,884, 827 2019/ 4 /30
M1 J718FE%: | 4. 447% NEWJERSEYED 6/20 4. 447 2, 760 2, 844 320, 790 2020/ 6 /15
5.985% NEW YORK N 12/36 5.985 570 732 82, 547 2036/12/ 1
7.3% CALIFORNTA ST 10/39 7.3 2, 300 3, 369 379, 890 2039/10/ 1
KRR | 3% FN AB8613 1302 3.0 767 771 87,010 2043/3/1
(B < &:@f)| 3% FN AS0016 1306 3.0 931 936 105, 655 2043/7/1
3% FN AS0516 1308 3.0 982 988 111, 463 2043/9/1
3% FN AS0774 1309 3.0 1,097 1,103 124, 406 2043/10/ 1
3% FN AY4327 1502 3.0 3,092 3,182 358, 816 2030/2/1
3% FN BA4000 1602 3.0 2,507 2,578 290, 737 2031/2/1
3% G2 MA3172 1510 3.0 5,221 5,294 597, 031 2045/10/20
3% G2 MA3243 1511 3.0 8, 708 8, 829 995, 657 2045/11/20
3.01% FN AN5454 1706 3.01 3, 100 3, 140 354, 162 2027/6/ 1
3.13% FN AN5263 1704 3.13 5,845 5,974 673, 663 2027/4/1
3.27% FN AN5275 1705 3.27 3, 347 3, 458 389, 938 2027/5/1
3.5% FG Q35742 1508 3.5 1,511 1,564 176, 411 2045/8 /1
3.5% FG Q36889 1510 3.5 793 820 92, 543 2045/8 /1
3.5% FN AP3667 1209 3.5 1,607 1,663 187, 568 2042/10/ 1
3.5% FN AS6198 1510 3.5 3, 284 3, 381 381,319 2045/11/ 1
3.5% FN AX7327 1410 3.5 0.99033 1 115 2044/ 9/ 1
3.5% FN AY6021 1508 3.5 2, 247 2,325 262, 278 2045/ 9/ 1
3.5% FN AZ2145 1507 3.5 3, 046 3, 151 355, 368 2045/ 7/ 1
3.5% FN AZ2716 1506 3.5 5, 789 5,989 675, 332 2045/6/ 1
3.5% FN BA7231 1601 3.5 1,008 1,042 117, 600 2046/ 1/ 1
3.5% FN BC1749 1601 3.5 1,444 1,493 168, 445 2046/ 1/ 1
4% FG Q37889 1512 4.0 9,251 9,814 1,106, 639 2045/12/ 1
4% FN AV4538 1402 4.0 6, 783 7,192 811, 026 2044/ 2/ 1
4% FN BA3948 1601 4.0 1,223 1,301 146, 811 2046/ 1/ 1
4% FNCL 11/17 4.0 8, 295 8, 706 981, 750 2047/11/ 1
4.5% FNCL 11/17 4.5 5,770 6, 179 696, 770 2047/11/ 1
5% FG A93635 5.0 314 347 39, 134 2040/ 9/ 1
5% FG G01959 5.0 406 445 50, 251 2035/12/ 1
5% FN 254903 5.0 886 977 110, 238 2033/10/ 1
5% FN 357426 5.0 886 977 110, 204 2033/9/1
5% FN 963302 5.0 266 282 31,812 2023/5/1
5.5% FG A92262 5.5 24 27 3,073 2040/5/1
5.5% FN 735358 5.5 307 344 38, 866 2035/2/ 1
5.5% FN 965449 5.5 10 10 1,211 2022/11/ 1
5.5% FN 966794 5.5 195 208 23, 466 2023/2/1
5.5% FN 967588 5.5 50 53 6,017 2022/12/ 1
5.5% FNCL 11/17 5.5 1,475 1,631 183, 960 2047/11/ 1
6% FN 956163 6.0 68 71 8, 068 2022/10/ 1
Wit % | 1. 6% VOLKSWAG INTL 11/17 1.6 1, 430 1,429 161, 218 2017/11/20
(BUREENER | 2. 2% PNC BANK NA 01/19 2.2 350 352 39, 694 2019/ 1 /28
2.4751% JPMCC 2012-1C9 A 2.475 395 397 44,788 2047/12/15
2.5% ABN AMRO BANK 10/18 2.5 2,815 2,833 319, 476 2018/10/30
2.5% KEY BANK NA 11/21 2.5 925 928 104, 750 2021/11/22
2.6% AMER EXPRESS 9/20 2.6 1, 300 1,319 148, 754 2020/ 9 /14
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WA | 2. 65% ORACLE CORP 7/26 2.65 1,315 1,288 145, 293 2026/ 7 /15
(GOEBEADR) | 2. TS%GOLDMAN SACHS 09/20 2.75 570 576 65, 042 2020/ 9 /15
2.76% SDART 2014-2 D 2.76 1,190 1,198 135, 140 2020/ 2 /18
2.8% AETNA INC 06/23 2.8 2, 150 2, 167 244, 363 2023/ 6 /15
2.81% AFIN 2014-2 D 2.81 2, 150 2, 157 243,311 2019/ 8 /20
2.875% SHIRE ACQ INV9/23 2.875 1,700 1,691 190, 684 2023/ 9 /23
3% 21st CENTURY FOX09/22 3.0 1,075 1,097 123, 756 2022/ 9 /15
3% BROADCOM CORP 01/22 3.0 1, 800 1,834 206, 871 2022/ 1 /15
3% EQT CORP 10/22 3.0 95 94 10, 706 2022/10/ 1
3% EQUATE PETROCHEM 3/22 3.0 1,100 1,090 122, 938 2022/ 3/3
3.069% WELLS FARGO 01/23 3. 069 1,270 1,291 145, 621 2023/ 1 /24
3. 15% MYLAN NV 06/21 3.15 2, 000 2,035 229, 568 2021/ 6 /15
3.15% VISA INC. 12/25 3.15 1,125 1,153 130, 035 2025/12/14
3. 25% AMERISOURCE 03/25 3.25 530 537 60, 607 2025/ 3/ 1
3.3% JP MORGAN CHASE4/26 3.3 1,085 1,093 123, 315 2026/ 4 /1
3.375% WM WRIGLEY 10/20 3.375 635 654 73,771 2020/10/21
3.5% AERCAP IRE CAP 5/22 3.5 1, 200 1,228 138, 577 2022/ 5 /26
3.5% BANK OF AMERI 04/26 3.5 1,520 1,542 173, 939 2026/ 4 /19
3.5% DOW CHEMICAL 10/24 3.5 1,525 1,563 176, 288 2024/10/ 1
3. 5% MEDTRONIC INC 03/25 3.5 1,050 1,094 123, 417 2025/ 3 /15
3.5% SIMON PROP G 09/25 3.5 935 958 108, 095 2025/ 9 /1
3.625%JPM CHASE 12/27 3.625 1,735 1, 740 196, 215 2027/12/ 1
3.667% WFRBS 2011-C5 A4 3.667 515 538 60, 764 2044/11/15
3. 7% DIGITAL REALTY 8/27 3.7 715 722 81,512 2027/ 8 /15
3. 7% MORGAN STANLE 10/24 3.7 885 919 103, 733 2024/10/23
3.75% BRITISH SKY BROADC 3.75 2,130 2,190 246, 980 2024/ 9 /16
3. 75% COOPERAT RABO 7/26 3.75 1,985 2,012 226,973 2026/ 7 /21
3. 75% GOLDMAN SACHS 2/26 3.75 890 913 103, 038 2026/ 2 /25
3.85% DISCOVER FIN 11/22 3.85 1,610 1,663 187, 555 2022/11/21
3.85% ERAC USA FIN 11/24 3.85 1,120 1,161 130, 968 2024/11/15
3. 875%CITIGROUP INC10/23 3.875 1,495 1,566 176, 674 2023/10/25
3. 88T%CITIGROUP INC 1/28 3.887 1,510 1,554 175, 266 2028/ 1 /10
3.9% DOMINION RES 10/25 3.9 2,025 2,105 237, 420 2025/10/ 1
3.9% BQT CORP 10/27 3.9 695 690 77,851 2027/10/ 1
3.95% ARE INC 01/27 3.95 300 307 34, 620 2027/ 1/15
3.95% KRAFT HEINZ F 7/25 3.95 1, 260 1,293 145, 902 2025/ 7 /15
3.95% VEREIT OPERAT 8/27 3.95 815 812 91, 652 2027/ 8 /15
4% 21st CENTURY FOX10/23 4.0 140 149 16, 823 2023/10/ 1
4% LYB INTL FIN 7/23 4.0 850 900 101, 497 2023/ 7 /15
4% WILLIAMS PAR LP 09/25 4.0 800 817 92, 231 2025/ 9 /15
4.05% AMAZON INC 08/47 4.05 755 764 86, 252 2047/ 8 /22
4. 1% ROGERS COMM 10/23 4.1 545 578 65, 225 2023/10/ 1
4. 1%WASTE MANAGEMENT3/45 4.1 338 352 39, 797 2045/ 3/ 1
4.125% MPLX LP 03/27 4.125 850 874 98,618 2027/ 3/ 1
4.2% NWL 04/26 4.2 825 872 98, 412 2026/ 4 /1
4. 25% MOSAIC €O 11/23 4.25 355 369 41, 609 2023/11/15
4. 3% WELLS FARGO CO 7/27 4.3 950 1,006 113, 530 2027/ 7 /22
4. 3%PRINCIPAL FIN 11/46 4.3 695 723 81,579 2046/11/15
4.375% BARCLAYS PLC 1/26 4. 375 1,925 2,011 226, 856 2026/ 1 /12
4.375% KAZTRANSGAS 09/27 4. 375 700 693 78, 181 2027/ 9 /26
4.375% KENTUCKY UT 10/45 4. 375 735 796 89, 854 2045/10/ 1
4. 4% FEDEX CORP 1/47 4.4 1,475 1,519 171, 332 2047/ 1 /15
4. 4% HP ENTERPRISE 10/22 4.4 615 655 73,911 2022/10/15
4. 45% PERNOD-RICARD 1/22 4.45 995 1,069 120, 549 2022/ 1 /15
4.5% ARE INC 07/29 4.5 1,170 1,237 139, 581 2029/ 7 /30
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WA | 4. 5% WILLIAMS PART 11/23 4.5 895 950 107, 204 2023/11/15
(GOEBEADR) | 4. 6% COX COMMUN INC 8/47 4.6 615 607 68, 446 2047/ 8 /15
4. 625%GLENCORE FDG 04/24 4. 625 680 721 81,397 2024/ 4 /29
4.65% CITIGROUP INC 7/45 4.65 1, 600 1,769 199, 495 2045/ 7 /30
4.65% LLOYDS BANK 3/26 4.65 870 918 103, 593 2026/ 3 /24
4.75 21ST CENT AME 11/46 4.75 700 755 85, 207 2046/11/15
4.75% AMC NET INC 8/25 4.75 255 258 29,113 2025/ 8/ 1
4.75% CITIGROUP INC 5/46 4.75 1,725 1,870 210, 870 2046/ 5 /18
4.75% GILEAD SCIENC 3/46 4.75 1,110 1,246 140, 610 2046/ 3/ 1
4.75% UNITEDHEALTH 07/45 4.75 785 906 102, 221 2045/ 7 /15
4. 85% REYNOLDS AMER 9/23 4.85 1,480 1,629 183, 728 2023/ 9 /15
4.875% AMER INTL 06/22 4.875 1,505 1,652 186, 389 2022/6 /1
4. 875%CONCHO RESOUR10/47 4.875 260 269 30, 374 2047/10/ 1
4.9% ABBOTT LABS 11/46 4.9 1,065 1,178 132, 841 2046/11/30
4.9% AT&T 08/37 4.9 1,070 1,078 121, 596 2037/ 8 /14
4.9% ENERGY TRAN P 2/24 4.9 2, 085 2,206 248, 859 2024/ 2/ 1
4. 9%ANHEUSER-BUSCH 02/46 4.9 1, 565 1,775 200, 208 2046/ 2/ 1
5.125% CHENIERE COR 6/27 5.125 470 484 54, 587 2027/ 6 /30
5.125% PACIFIC LIF 01/43 5.125 2,910 3,217 362, 797 2043/ 1 /30
5. 15% ENERGY TP 02/43 5.15 590 573 64, 722 2043/ 2/ 1
5. 15% NBCUNIVERSAL 4/20 5.15 480 518 58, 422 2020/ 4 /30
5.15% VERIZON COMM 09/23 5.15 930 1,044 117,733 2023/ 9 /15
5.2 DISCOVER FIN 04/22 5.2 1,604 1,746 196, 991 2022/ 4 /27
5.2% MPLX LP 03/47 5.2 720 754 85, 101 2047/ 3/ 1
5. 213%TELEFONICA 3/47 5.213 960 1,046 117, 980 2047/ 3/8
5. 25% CENOVUS ENERGY INC 5.25 665 653 73,651 2037/ 6 /15
5.25% OHI 01/26 5.25 1,215 1,284 144, 873 2026/ 1 /15
5.35% TIME WARNER 12/43 5.35 640 697 78, 650 2043/12/15
5.375% CHARTER COMM 5/47 5.375 1,725 1,791 202, 052 2047/ 5/ 1
5.375% HCA INC 02/25 5.375 1,080 1,138 128, 430 2025/ 2/ 1
5.375% THE CHEMOURS 5/27 5.375 190 198 22,332 2027/ 5 /15
5.45% AT&T INC 03/47 5.45 840 890 100, 466 2047/ 3/ 1
5. 5% POST HOLDINGS 03/25 5.5 1,520 1,575 177, 608 2025/ 3/ 1
5.7% BANK OF AMER 1/22 5.7 655 736 83, 069 2022/ 1 /24
5. 75% GOLDMAN SACHS 1/22 5.75 825 924 104, 257 2022/ 1 /24
5. 75% INGERSOLL-RND 6/43 5.75 720 889 100, 274 2043/ 6 /15
5.75% LYB 04/24 5.75 780 891 100, 575 2024/ 4 /15
5. 75% QUICKEN LOANS 5/25 5.75 1,620 1,713 193, 174 2025/ 5/ 1
5.75% UNITED RENT 11/24 5.75 870 921 103, 864 2024/11/15
5. 75% ZAYO GROUP 01/27 5.75 870 921 103, 864 2027/ 1/15
5.875% PRUDENTTAL F 9/42 5. 875 625 692 78,051 2042/ 9 /15
6% ARDAGH PACKAGING 2/25 6.0 1, 600 1, 700 191, 746 2025/ 2 /15
6.02% DIAMOND 1 FIN 6/26 6.02 970 1,079 121, 741 2026/ 6 /15
6. 25% EXELON GENER 10/39 6.25 890 983 110, 888 2039/10/ 1
6.3% WILLIAMS PART 4/40 6.3 170 201 22, 668 2040/ 4 /15
6.5% NEVADA POWER 08/18 6.5 415 430 48, 575 2018/ 8/ 1
6. 75% GENESIS ENER 8/22 6.75 985 1,008 113,673 2022/ 8/ 1
6. 8% PETRO-CANADA 5/38 6.8 880 1,182 133, 358 2038/ 5 /15
6.875% KRAFT HEINZ 01/39 6. 875 675 869 98, 092 2039/ 1 /26
6.9% AIG 03/32 144A 6.9 185 247 27,873 2032/ 3 /15
7.375% PETROBRAS 1/27 7.375 840 929 104, 853 2027/ 1 /17
7.75% EL PASO LLC 01/32 7.75 2, 445 3,136 353, 706 2032/ 1 /15
8.125% EQT CORP 06/19 8.125 510 558 62, 994 2019/6 /1
AMCAR 2014-1 D 2.54 1,050 1,054 118,914 2020/ 6 /8
AMCAR 2014-4 C 11/14 2. 47 2,960 2,978 335, 868 2020/11/ 9
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DEUT PFANDBRIEFBANK AG JUMBO PFANDB REGS 01/17 3.375 575,000 01/18/2017 607,396
SIEMENS FINANCIERINGSMAT COMPANY GUAR 02/17 5.125 50,000 02/20/2017 53,109
CREDIT SUISSE AG LONDON SR UNSECURED 01/17 3.875 175,000 01/25/2017 185,022
KFW GOVT GUARANT 08/17 3.375 220,000 08/30/2017 222,414
CZECH REPUBLIC BONDS REGS 04/17 4 2,680,000 04/11/2017 105,992
AMERICAN INTL GROUP SR UNSECURED 06/17 5 50,000 06/26/2017 54,032
INTESA SANPAOLO SPA SR UNSECURED REGS 06/17 4.75 100,000 06/15/2017 107,699
HSBC FINANCE CORP SR UNSECURED REGS 05/17 4.875 50,000 05/30/2017 53,812
ORANGE SA SR UNSECURED 02/17 4.75 100,000 02/21/2017 106,163
KINGDOM OF DENMARK BONDS 11/17 4 1,300,000 11/15/2017 191,750
CAISSE REFINANCE L HABIT COVERED 04/17 3.5 575,000 04/25/2017 613,504
CIE FINANCEMENT FONCIER COVERED 01/17 3.75 525,000 01/24/2017 555,007
UK TREASURY BILL GBP BILLS 02/17 0.00000 970,000 02/06/2017 1,198,379
RCI BANQUE SA SR UNSECURED REGS 04/17 4.25 100,000 04/27/2017 106,934
LLOYDS BANK PLC COVERED 01/17 3.5 800,000 01/11/2017 844,357
NRW.BANK LOCAL GOVT G REGS 05/17 4.5 175,000 05/29/2017 188,199
BP CAPITAL MARKETS PLC COMPANY GUAR REGS 10/17 3.83 50,000 10/06/2017 54,333
SANTANDER INTL DEBT SA COMPANY GUAR REGS 10/17 4.125 100,000 10/04/2017 108,833
WESTPAC BANKING CORP SR UNSECURED 12/17 1.5 250,000 12/01/2017 250,076
BARCLAYS BANK PLC SR UNSECURED REGS 01/17 4 75,000 01/20/2017 79,261
WELLS FARGO + COMPANY SR UNSECURED 05/17 2.1 175,000 05/08/2017 175,496
DNB BOLIGKREDITT AS COVERED REGS 01/17 3.375 855,000 01/20/2017 903,371
VIACOM INC SR UNSECURED 10/17 6.125 75,000 10/05/2017 77,146
TRANSCANADA PIPELINES SR UNSECURED 11/17 1.625 350,000 11/09/2017 349,742
THOMSON REUTERS CORP SR UNSECURED 09/17 1.65 50,000 09/29/2017 50,056
SANTANDER UK PLC SR UNSECURED 09/17 1.65 200,000 09/29/2017 200,212
PROVINCE OF QUEBEC DEBENTURES 12/17 4.5 150,000 12/01/2017 115,634
PACCAR FINANCIAL CORP SR UNSECURED 11/17 1.4 275,000 11/17/2017 275,500
WESTERN AUST TREAS CORP LOCAL GOVT G 07/17 8 75,000 07/15/2017 56,075
NORDEA BANK AB SR UNSECURED 144A 03/17 3.125 200,000 03/20/2017 200,908
NEW YORK LIFE GLOBAL FDG SECURED 144A 05/17 1.65 125,000 05/15/2017 125,300
MORGAN STANLEY SR UNSECURED 01/18 1.875 250,000 01/05/2018 250,373
METLIFE INC SR UNSECURED 12/17 VAR 30,000 12/15/2017 30,077
MACQUARIE BANK LTD SR UNSECURED 144A 10/17 1.6 250,000 10/27/2017 249,984
JPMORGAN CHASE + CO SUBORDINATED 06/17 6.125 25,000 06/27/2017 25,547
IBM CORP SR UNSECURED 02/17 1.25 125,000 02/06/2017 125,028
ING BANK NV SR UNSECURED 144A 03/17 3.75 200,000 03/07/2017 200,846
HARLEY DAVIDSON FINL SER COMPANY GUAR 144A 11/17 1.55 300,000 11/17/2017 300,053
FORD MOTOR CREDIT CO LLC SR UNSECURED 09/17 1.684 200,000 09/08/2017 199,676
FORD MOTOR CREDIT CO LLC SR UNSECURED 12/17 1.724 200,000 12/06/2017 199,849
DAIMLER FINANCE NA LLC COMPANY GUAR 144A 08/17 1.6 350,000 08/03/2017 350,361
DAIMLER FINANCE NA LLC COMPANY GUAR 144A 04/17 2.4 150,000 04/10/2017 150,470
RABOBANK NEDERLAND UTREC COMPANY GUAR 01/17 3.375 50,000 01/19/2017 50,046
CATERPILLAR FINANCIAL SE SR UNSECURED 03/17 1.75 75,000 03/24/2017 75,122
QUEBEC T BILL BILLS 01/17 0.00000 2,415,000 01/27/2017 1,800,179
QUEBEC T BILL BILLS 01/17 0.00000 805,000 01/20/2017 600,120
BANK OF MONTREAL SR UNSECURED 01/17 2.5 65,000 01/11/2017 65,016
ASTRAZENECA PLC SR UNSECURED 09/17 5.9 75,000 09/15/2017 77,348
AMERICAN HONDA FINANCE SR UNSECURED 12/17 1.55 300,000 12/11/2017 300,260
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PROVINCE OF ALBERTA CDS 01/17 0 1,035,000 01/03/2017 771,752
AIR LEASE CORP SR UNSECURED 04/17 5.625 125,000 04/01/2017 126,094
He&Emmast 14,163,913
CREDIT AGRICOLE LONDON SR UNSECURED REGS 05/24 2.375 100,000 05/20/2024 117,013
GLENCORE FINANCE EUROPE COMPANY GUAR REGS 09/23 1.875 125,000 09/13/2023 131,914
EFSF GOVT GUARANT REGS 01/20 1.5 1,800,000 01/22/2020 2,009,436
NATIONAL AUSTRALIA BANK SR UNSECURED REGS 08/22 2.75 35,000 08/08/2022 41,574
SOCIETE GENERALE SCF COVERED 03/19 5 600,000 03/27/2019 707,131
ABN AMRO BANK NV COVERED 06/20 3.625 550,000 06/22/2020 656,126
BARCLAYS BANK PLC COVERED 03/22 4.25 750,000 03/02/2022 956,403
LUKOIL INTL FINANCE BV COMPANY GUAR REGS 11/19 7.25 100,000 11/05/2019 110,619
HSBC HOLDINGS PLC SUBORDINATED REGS 06/19 6 75,000 06/10/2019 90,071
ABN AMRO BANK NV SUBORDINATED REGS 04/21 6.375 100,000 04/27/2021 129,662
ROYAL BK OF SCOTLAND PLC SR UNSECURED REGS 09/19 5.375 100,000 09/30/2019 119,868
GE CAPITAL EURO FUNDING COMPANY GUAR 01/20 5.375 350,000 01/23/2020 429,786
LLOYDS BANK PLC SR UNSECURED REGS 09/19 5.375 50,000 09/03/2019 60,368
ALLIANZ FINANCE II B.V. COMPANY GUAR 07/19 4.75 150,000 07/22/2019 177,862
GOLDMAN SACHS GROUP INC SR UNSECURED REGS 05/18 6.375 25,000 05/02/2018 28,594
BANCO BILBAO VIZCAYA ARG COVERED 02/25 4 400,000 02/25/2025 528,941
BANK OF SCOTLAND PLC COVERED 12/24 4.875 250,000 12/20/2024 381,337
RABOBANK CAP FD TR IV COMPANY GUAR REGS 10/49 VAR 25,000 10/29/2049 32,241
CITIGROUP INC SR UNSECURED REGS 08/19 5 25,000 08/02/2019 29,744
NATIONWIDE BLDG SOCIETY SR UNSECURED REGS 05/26 3 100,000 05/06/2026 129,643
FCA CAPITAL IRELAND PLC COMPANY GUAR REGS 04/20 1.375 100,000 04/17/2020 107,726
INTESA SANPAOLO SPA SR UNSECURED REGS 03/22 1.125 325,000 03/04/2022 343,749
SANTANDER UK PLC SR UNSECURED REGS 01/20 0.875 500,000 01/13/2020 536,840
COOPERATIEVE RABOBANK UA SUBORDINATED REGS 05/26 VAR 100,000 05/26/2026 109,490
MORGAN STANLEY SR UNSECURED 03/21 2.375 125,000 03/31/2021 142,623
ING BANK NV SUBORDINATED REGS 11/23 VAR 575,000 11/21/2023 581,216
INTESA SANPAOLO SPA SR UNSECURED REGS 10/23 4 100,000 10/30/2023 124,023
EFSF GOVT GUARANT REGS 10/20 1.75 100,000 10/29/2020 113,888
UNICREDIT SPA SR UNSECURED REGS 01/19 3.625 100,000 01/24/2019 112,141
SANTANDER UK PLC SR UNSECURED REGS 07/20 2.625 100,000 07/16/2020 113,879
SCOTTISH WIDOWS LTD SUBORDINATED REGS 06/23 5.5 100,000 06/16/2023 133,240
BBVA SENIOR FINANCE SA COMPANY GUAR REGS 01/18 3.75 100,000 01/17/2018 109,564
BANQUE FED CRED MUTUEL SR UNSECURED REGS 08/22 3.25 100,000 08/23/2022 121,609
NORDEA BANK AB SR UNSECURED REGS 07/22 3.25 150,000 07/05/2022 182,801
BNP PARIBAS HOME LOAN CO COVERED REGS 03/22 3.125 700,000 03/22/2022 857,689
KFW GOVT GUARANT 02/22 5.5 225,000 02/09/2022 182,498
ING BANK NV COVERED REGS 01/22 3.375 550,000 01/10/2022 678,285
COOPERATIEVE RABOBANK UA SR UNSECURED 06/22 4.75 300,000 06/06/2022 391,179
BANK OF AMERICA CORP SUBORDINATED 09/18 VAR 100,000 09/14/2018 105,454
AXA SA SUBORDINATED REGS 04/40 VAR 50,000 04/16/2040 58,696
MUNICH RE SUBORDINATED REGS 05/41 VAR 100,000 05/26/2041 124,466
ALLIANZ FINANCE 1I B.V. COMPANY GUAR 07/41 VAR 100,000 07/08/2041 122,612
SOCIETE GENERALE SR UNSECURED REGS 03/21 4.75 100,000 03/02/2021 124,981
CNP ASSURANCES SUBORDINATED REGS 09/40 VAR 50,000 09/14/2040 59,330
COOPERATIEVE RABOBANK UA SR UNSECURED 07/25 4.125 100,000 07/14/2025 133,817
BNP PARIBAS SR UNSECURED REGS 01/22 4.125 75,000 01/14/2022 94,168
OP MORTGAGE BANK COVERED REGS 07/18 3.5 275,000 07/11/2018 306,646
WELLS FARGO + COMPANY SR UNSECURED 12/20 2.55 350,000 12/07/2020 350,400
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WELLS FARGO + COMPANY SUBORDINATED 11/45 4.9 150,000 11/17/2045 154,068
WELLS FARGO + COMPANY SR UNSECURED 02/25 3 135,000 02/19/2025 129,686
WELLS FARGO + COMPANY SR UNSECURED 01/20 2.15 130,000 01/30/2020 129,386
WELLS FARGO + COMPANY SR UNSECURED 03/22 3.5 65,000 03/08/2022 66,875
WELLS FARGO + COMPANY SR UNSECURED 04/21 4.6 200,000 04/01/2021 214,908
WELLS FARGO + COMPANY SR UNSECURED 07/21 2.1 125,000 07/26/2021 121,632
WELLS FARGO + COMPANY SR UNSECURED 04/26 3 175,000 04/22/2026 166,991
ANTHEM INC SR UNSECURED 01/44 5.1 100,000 01/15/2044 106,555
ANTHEM INC SR UNSECURED 08/20 4.35 25,000 08/15/2020 26,385
VISA INC SR UNSECURED 12/25 3.15 125,000 12/14/2025 125,548
VISA INC SR UNSECURED 12/22 2.8 175,000 12/14/2022 175,981
UNUM GROUP SR UNSECURED 05/21 3 140,000 05/15/2021 139,591
US BANCORP SUBORDINATED 04/26 3.1 175,000 04/27/2026 170,373
TRAVELERS COS INC SR UNSECURED 06/37 6.25 75,000 06/15/2037 96,377
TORONTO DOMINION BANK SR UNSECURED 07/21 1.8 400,000 07/13/2021 387,347
TORONTO DOMINION BANK SR UNSECURED 04/21 2.125 175,000 04/07/2021 172,325
TORONTO DOMINION BANK COVERED 144A 09/19 2.25 875,000 09/25/2019 881,966
TEACHERS INSUR + ANNUITY SUBORDINATED 144A 09/44 4.9 70,000 09/15/2044 75,723
SWEDBANK AB SR UNSECURED 144A 03/20 2.2 300,000 03/04/2020 297,546
SVENSKA HANDELSBANKEN AB COMPANY GUAR 06/19 2.25 250,000 06/17/2019 250,781
SUNTRUST BANKS INC SR UNSECURED 03/21 2.9 185,000 03/03/2021 187,613
SUMITOMO MITSUI BANKING COMPANY GUAR 01/20 2.45 300,000 01/16/2020 298,759
SANTANDER UK PLC SR UNSECURED 03/20 2.375 400,000 03/16/2020 397,797
SANTANDER UK PLC SR UNSECURED 09/19 2.35 175,000 09/10/2019 175,110
SANTANDER HOLDINGS USA SR UNSECURED 04/20 2.65 225,000 04/17/2020 223,004
ROYAL BANK OF CANADA COVERED 09/19 2.2 300,000 09/23/2019 301,661
ROYAL BANK OF CANADA DEPOSIT NOTE REGS 03/21 2.86 825,000 03/04/2021 637,135
ROYAL BANK OF CANADA DEPOSIT NOTE REGS 03/18 2.26 100,000 03/12/2018 75,468
BANK OF AMERICA CORP SR UNSECURED 12/19 5.5 20,000 12/04/2019 27,815
RIO TINTO FIN USA LTD COMPANY GUAR 05/19 9 50,000 05/01/2019 57,653
PRUDENTIAL FINANCIAL INC SR UNSECURED 05/44 4.6 100,000 05/15/2044 104,072
PRUDENTIAL FINANCIAL INC SR UNSECURED 05/24 3.5 100,000 05/15/2024 102,172
PROTECTIVE LIFE GLOBAL SECURED 144A 09/21 1.999 350,000 09/14/2021 338,432
PRINCIPAL LFE GLB FND II SR SECURED 144A 04/20 2.2 675,000 04/08/2020 669,946
PRINCIPAL FINANCIAL GROU COMPANY GUAR 11/46 4.3 60,000 11/15/2046 58,786
KFW GOVT GUARANT 06/21 5.55 700,000 06/07/2021 1,046,149
KFW GOVT GUARANT 12/28 6 225,000 12/07/2028 408,246
PNC BANK NA SR UNSECURED 12/21 2.55 250,000 12/09/2021 249,843
PNC BANK NA SR UNSECURED 07/20 2.6 350,000 07/21/2020 353,011
PNC FINANCIAL SERVICES SR UNSECURED 03/22 3.3 250,000 03/08/2022 257,009
PNC FINANCIAL SERVICES SR UNSECURED 06/19 6.7 100,000 06/10/2019 110,949
NOMURA HOLDINGS INC SR UNSECURED 03/19 2.75 40,000 03/19/2019 40,379
NISSAN MOTOR ACCEPTANCE SR UNSECURED 144A 09/21 1.9 160,000 09/14/2021 154,393
NEW YORK LIFE GLOBAL FDG SECURED 144A 09/21 1.7 350,000 09/14/2021 337,518
NEW YORK LIFE GLOBAL FDG SECURED 144A 07/26 2.35 365,000 07/14/2026 340,162
NATIONWIDE MUTUAL INSURA SUBORDINATED 144A 08/39 9.375 50,000 08/15/2039 75,521
NATIONAL AUSTRALIA BANK SR UNSECURED 144A 12/20 4.375 100,000 12/10/2020 106,162
NASDAQ INC SR UNSECURED 06/24 4.25 100,000 06/01/2024 102,900
BK NEDERLANDSE GEMEENTEN SR UNSECURED 144A 04/21 2.625 550,000 04/28/2021 558,372
BK NEDERLANDSE GEMEENTEN SR UNSECURED 144A 01/23 2.5 100,000 01/23/2023 99,770
MORGAN STANLEY SR UNSECURED 10/24 3.7 125,000 10/23/2024 126,489
MORGAN STANLEY SR UNSECURED 06/20 2.8 250,000 06/16/2020 252,046
MORGAN STANLEY SR UNSECURED 01/45 4.3 70,000 01/27/2045 69,760
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MORGAN STANLEY SR UNSECURED 09/19 5.625 175,000 09/23/2019 189,693
MORGAN STANLEY SR UNSECURED 05/19 7.3 150,000 05/13/2019 167,142
MORGAN STANLEY SR UNSECURED 07/21 5.5 65,000 07/28/2021 72,029
MORGAN STANLEY SUBORDINATED 09/26 4.35 90,000 09/08/2026 92,227
MIZUHO BANK LTD COMPANY GUAR 144A 09/19 2.65 200,000 09/25/2019 201,371
METLIFE INC SR UNSECURED 05/46 4.6 45,000 05/13/2046 47,373
METLIFE INC SR UNSECURED 03/45 4.05 100,000 03/01/2045 95,895
METLIFE INC SR UNSECURED 12/44 4.721 50,000 12/15/2044 53,207
MASTERCARD INC SR UNSECURED 11/46 3.8 150,000 11/21/2046 147,030
MARSH + MCLENNAN COS INC SR UNSECURED 09/19 2.35 70,000 09/10/2019 70,393
MACQUARIE GROUP LTD SR UNSECURED 144A 12/18 3 50,000 12/03/2018 50,744
MUFG AMERICAS HLDGS CORP SR UNSECURED 02/25 3 200,000 02/10/2025 192,006
MANUF + TRADERS TRUST CO SR UNSECURED 02/25 2.9 265,000 02/06/2025 258,187
LINCOLN NATIONAL CORP SR UNSECURED 12/26 3.625 105,000 12/12/2026 104,756
LINCOLN NATIONAL CORP SR UNSECURED 09/23 4 45,000 09/01/2023 46,911
LIBERTY MUTUAL GROUP INC COMPANY GUAR 144A 06/23 4.25 100,000 06/15/2023 104,698
LANDWIRTSCH. RENTENBANK GOVT GUARANT 04/18 1 100,000 04/04/2018 99,663
KFW GOVT GUARANT 01/23 2.125 2,500,000 01/17/2023 2,463,688
KEY BANK NA SR UNSECURED 03/20 2.25 750,000 03/16/2020 746,852
KEY BANK NA SR UNSECURED 12/19 2.5 250,000 12/15/2019 252,604
JEFFERIES GROUP LLC SR UNSECURED 04/21 6.875 25,000 04/15/2021 28,441
JPMORGAN CHASE + CO SR UNSECURED 05/23 2.7 350,000 05/18/2023 342,436
JPMORGAN CHASE + CO SR UNSECURED 03/21 2.55 500,000 03/01/2021 498,429
JPMORGAN CHASE + CO SUBORDINATED 09/24 3.875 300,000 09/10/2024 303,551
JPMORGAN CHASE + CO SR UNSECURED 01/22 4.5 175,000 01/24/2022 188,725
JPMORGAN CHASE + CO SR UNSECURED 08/21 4.35 100,000 08/15/2021 106,980
JPMORGAN CHASE + CO SR UNSECURED 04/19 6.3 125,000 04/23/2019 136,592
JPMORGAN CHASE + CO SR UNSECURED 05/38 6.4 20,000 05/15/2038 25,916
INTL LEASE FINANCE CORP SR SECURED 144A 09/18 7.125 50,000 09/01/2018 53,875
ING BANK NV SR UNSECURED 144A 10/19 2.5 380,000 10/01/2019 382,447
HUNTINGTON NATIONAL BANK SR UNSECURED 04/20 2.4 300,000 04/01/2020 298,513
HUNTINGTON BANCSHARES SR UNSECURED 01/22 2.3 350,000 01/14/2022 339,460
HARTFORD FINL SVCS GRP SR UNSECURED 04/22 5.125 21,000 04/15/2022 23,293
HSBC HOLDINGS PLC SR UNSECURED 03/22 4 575,000 03/30/2022 594,750
HSBC HOLDINGS PLC SR UNSECURED 01/42 6.1 30,000 01/14/2042 37,308
HSBC HOLDINGS PLC SUBORDINATED 05/32 7.625 75,000 05/17/2032 97,208
GOLDMAN SACHS GROUP INC SR UNSECURED 01/25 3.5 130,000 01/23/2025 128,271
GOLDMAN SACHS GROUP INC SR UNSECURED 12/19 2.3 150,000 12/13/2019 149,830
GOLDMAN SACHS GROUP INC SR UNSECURED 01/22 5.75 360,000 01/24/2022 404,717
GOLDMAN SACHS GROUP INC SR UNSECURED 07/21 5.25 120,000 07/27/2021 131,519
GOLDMAN SACHS GROUP INC SUBORDINATED 10/37 6.75 175,000 10/01/2037 216,098
GOLDMAN SACHS GROUP INC SR UNSECURED 03/20 5.375 75,000 03/15/2020 81,374
GENERAL MOTORS FINL CO COMPANY GUAR 07/21 3.2 350,000 07/06/2021 347,080
GENERAL MOTORS FINL CO COMPANY GUAR 11/20 3.7 175,000 11/24/2020 178,019
GENERAL MOTORS FINL CO COMPANY GUAR 07/20 3.2 275,000 07/13/2020 275,827
GENERAL MOTORS FINL CO COMPANY GUAR 07/19 3.5 325,000 07/10/2019 330,933
GENERAL ELECTRIC CO SR UNSECURED 03/32 6.75 50,000 03/15/2032 66,556
GENERAL ELECTRIC CO SR UNSECURED 01/38 5.875 140,000 01/14/2038 176,194
ANGLIAN WATER SERV FIN SR SECURED REGS 07/30 6.293 50,000 07/30/2030 89,579
FIFTH THIRD BANK SR UNSECURED 10/21 2.875 200,000 10/01/2021 202,379
FIFTH THIRD BANK SUBORDINATED 03/26 3.85 200,000 03/15/2026 201,265
FIFTH THIRD BANCORP SR UNSECURED 03/19 2.3 100,000 03/01/2019 100,865
AVIVA PLC SUBORDINATED 11/36 VAR 80,000 11/14/2036 107,313
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DISCOVER FINANCIAL SVS SR UNSECURED 11/24 3.95
DANSKE BANK A/S SR UNSECURED 144A 09/21 2

CREDIT SUISSE NEW YORK SR UNSECURED 09/24 3.625
CREDIT AGRICOLE LONDON SR UNSECURED 144A 06/20 2.75
CONOCOPHILLIPS COMPANY COMPANY GUAR 11/21 2.875
CONOCOPHILLIPS COMPANY COMPANY GUAR 11/44 4.3
COMPASS BANK SUBORDINATED 04/25 3.875

CITIZENS BANK NA/RI SR UNSECURED 12/18 2.3

CITIZENS BANK NA/RI SR UNSECURED 12/19 2.45

CITIGROUP
CITIGROUP
CITIGROUP
CITIGROUP
CITIGROUP
CITIGROUP
CITIGROUP

INC SR UNSECURED 10/26 3.2
INC SR UNSECURED 01/26 3.7
INC SR UNSECURED 02/18 1.8
INC SUBORDINATED 05/44 5.3
INC SR UNSECURED 09/18 2.5
INC SR UNSECURED 01/22 4.5
INC SR UNSECURED

07/39 8.125

CAPITAL ONE BANK USA NA SR UNSECURED 06/19 2.3
CAPITAL ONE FINANCIAL CO SUBORDINATED 07/26 3.75
CIGNA CORP SR UNSECURED 02/22 4
CDP FINANCIAL SR UNSECURED 144A 07/24 3.15
CDP FINANCIAL COMPANY GUAR 144A 11/19 4.4
BLACKROCK INC SR UNSECURED 12/19 5
BERKSHIRE HATHAWAY INC SR UNSECURED 03/26 3.125
BERKSHIRE HATHAWAY INC SR UNSECURED 03/23 2.75
BERKSHIRE HATHAWAY INC SR UNSECURED 03/21 2.2
BERKSHIRE HATHAWAY INC SR UNSECURED 02/43 4.5
BERKSHIRE HATHAWAY FIN COMPANY GUAR 01/21 4.25

BK TOKYO MITSUBISHI UFJ SR UNSECURED 144A 09/19 2.35
NOVA SCOTIA SR UNSECURED 06/18 1.7

NOVA SCOTIA SR UNSECURED 10/18 2.05

NOVA SCOTIA DEPOSIT NOTE 01/21 3.27

NY MELLON CORP SR UNSECURED 02/25 3

NY MELLON CORP SR UNSECURED 02/20 2.15

NY MELLON CORP SR UNSECURED 03/19 2.2

NY MELLON CORP SUBORDINATED 10/28 3

BANK
BANK
BANK
BANK
BANK
BANK
BANK
BANK
BANK
BANK
BANK
BANK
BANK
BANK
BANK

OF
OF
OF
OF
OF
OF
OF
OF
OF
OF
OF
OF
OF
OF
OF

AMERICA CORP
AMERICA CORP
AMERICA CORP
AMERICA CORP
AMERICA CORP
AMERICA CORP
AMERICA CORP
AMERICA CORP

SR UNSECURED
SR UNSECURED
SUBORDINATED
SR UNSECURED
SUBORDINATED
SR UNSECURED
SR UNSECURED
SR UNSECURED

BPCE SA COMPANY GUAR 01/20 2.25
BNP PARIBAS COMPANY GUAR 01/21 5
BB+T CORPORATION SR UNSECURED 01/20 2.45

BAE SYSTEMS HOLDINGS INC COMPANY GUAR 144A 10/24 3.8
AXA SA SUBORDINATED 12/30 8.6
AUST + NZ BANKING GRP NY SR UNSECURED 06/19 2.25
AON CORP COMPANY GUAR 01/27 8.205
AMERICAN INTL GROUP SR UNSECURED 01/35 3.875
AMERICAN INTL GROUP SR UNSECURED 01/55 4.375
AMERICAN HONDA FINANCE SR UNSECURED 07/21 1.65

11/20 2.151
1027 3.248
03/26 4.45
04/20 2.25
08/24 4.2
05/21 5
06/19 7.625
05/18 5.65
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175,000
290,000
250,000
425,000
100,000
100,000
250,000
350,000
250,000
150,000
225,000
350,000

20,000
100,000
125,000

28,000
250,000
135,000
200,000
600,000
250,000

15,000

65,000

95,000
100,000
125,000
100,000
200,000
500,000
100,000
450,000

70,000
160,000

50,000
110,000

90,000
130,000
145,000
500,000
150,000

50,000
285,000

40,000
300,000
175,000
275,000

25,000
175,000
250,000
100,000

95,000
105,000
550,000

11/06/2024
09/08/2021
09/09/2024
06/10/2020
11/15/2021

11/15/2044
04/10/2025
12/03/2018
12/04/2019
10/21/2026
01/12/2026
02/05/2018
05/06/2044
09/26/2018
01/14/2022
07/15/2039
06/05/2019
07/28/2026
02/15/2022
07/24/2024
11/25/2019
12/10/2019
03/15/2026
03/15/2023
03/15/2021
02/11/2043
01/15/2021
09/08/2019
06/11/2018
10/30/2018
01/11/2021

02/24/2025
02/24/2020
03/04/2019
10/30/2028
11/09/2020
10/21/2027
03/03/2026
04/21/2020
08/26/2024
05/13/2021
06/01/2019
05/01/2018
01/27/2020
01/15/2021
01/15/2020
10/07/2024
12/15/2030
06/13/2019
01/01/2027
01/15/2035
01/15/2055
07/12/2021

173,436
281,977
251,670
425,999
100,762

99,471
237,910
351,793
250,841
143,433
223,842
349,804

21,544
100,957
133,272

41,606
250,604
130,868
208,945
608,514
266,703

16,291

64,578

94,643

99,792
132,914
107,774
199,905
500,172
100,402
353,223

68,836
159,529

50,357
104,592

88,830
124,111
149,428
497,085
152,806

54,452
320,259

41,910
297,646
190,920
277,155

25,618
240,625
250,809
128,000

89,237

96,198
529,682
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AMERICAN HONDA FINANCE SR UNSECURED 03/20 2.15 200,000 03/13/2020 199,447
AMERICAN EXPRESS CREDIT SR UNSECURED 03/19 2.125 100,000 03/18/2019 100,399
AMERICAN EXPRESS CO SUBORDINATED 12/24 3.625 125,000 12/05/2024 125,518
ALLSTATE CORP SR UNSECURED 12/26 3.28 175,000 12/15/2026 175,581
ALLSTATE CORP SR UNSECURED 05/35 5.55 50,000 05/09/2035 58,766
AIR LEASE CORP SR UNSECURED 02/22 3.75 325,000 02/01/2022 334,765
AETNA INC SR UNSECURED 06/36 6.625 80,000 06/15/2036 101,775
CHUBB INA HOLDINGS INC COMPANY GUAR 03/25 3.15 325,000 03/15/2025 323,835
CHUBB INA HOLDINGS INC COMPANY GUAR 03/43 4.15 75,000 03/13/2043 75,717
AON PLC COMPANY GUAR 05/43 4.45 175,000 05/24/2043 168,732
ABN AMRO BANK NV SR UNSECURED 144A 09/19 1.8 800,000 09/20/2019 788,389
ABN AMRO BANK NV SR UNSECURED 144A 06/20 2.45 200,000 06/04/2020 198,891
E@MEEH 50,541,246
DEUTSCHE TELEKOM INT FIN COMPANY GUAR REGS 07/22 4.25 100,000 07/13/2022 128,222
HUTCH WHAM INT 09 LTD COMPANY GUAR REGS 04/19 7.625 125,000 04/09/2019 139,844
CNPC GENERAL CAPITAL LTD COMPANY GUAR REGS 04/18 1.95 200,000 04/16/2018 199,368
BG ENERGY CAPITAL PLC COMPANY GUAR REGS 12/25 5.125 50,000 12/01/2025 77,100
PERNOD RICARD SA SR UNSECURED REGS 06/20 2 100,000 06/22/2020 112,057
CRH FINLAND SERVICES OYJ COMPANY GUAR REGS 10/20 2.75 125,000 10/15/2020 143,383
HEINEKEN NV SR UNSECURED REGS 08/20 2.125 100,000 08/04/2020 113,047
ORANGE SA SR UNSECURED REGS 06/22 3 100,000 06/15/2022 120,469
PPR SR UNSECURED REGS 04/19 3.125 75,000 04/23/2019 84,799
TELEKOM FINANZMANAGEMENT COMPANY GUAR REGS 04/22 4 50,000 04/04/2022 62,280
DAIMLER AG SR UNSECURED REGS 09/22 2.375 150,000 09/12/2022 175,759
TELSTRA CORP LTD COMPANY GUAR REGS 09/22 3.5 100,000 09/21/2022 123,729
TELEFONICA EMISIONES SAU COMPANY GUAR REGS 11/19 4.693 250,000 11/11/2019 296,934
IMPERIAL BRANDS FIN PLC COMPANY GUAR REGS 02/22 9 50,000 02/17/2022 83,378
PFIZER INC SR UNSECURED REGS 06/21 5.75 100,000 06/03/2021 131,731
MARKS + SPENCER PLC SR UNSECURED REGS 12/19 6.125 50,000 12/02/2019 69,773
VIVENDI SA SR UNSECURED 12/19 4.875 50,000 12/02/2019 60,216
CIE DE SAINT GOBAIN SR UNSECURED REGS 10/18 4 50,000 10/08/2018 56,435
SIEMENS FINANCIERINGSMAT COMPANY GUAR REGS 06/18 5.625 75,000 06/11/2018 85,817
WOLTERS KLUWER NV SR UNSECURED REGS 04/18 6.375 50,000 04/10/2018 57,004
BAT INTL FINANCE PLC COMPANY GUAR 03/24 7.25 50,000 03/12/2024 82,733
PROCTER + GAMBLE CO/THE SR UNSECURED 05/27 4.875 50,000 05/11/2027 72,559
DANONE SA SR UNSECURED REGS 11/24 0.709 300,000 11/03/2024 312,132
BRITISH TELECOMMUNICATIO SR UNSECURED REGS 03/21 0.625 735,000 03/10/2021 782,769
AT+T INC SR UNSECURED 03/24 2.4 100,000 03/15/2024 114,237
BAYER AG SR UNSECURED REGS 01/21 1.875 25,000 01/25/2021 28,148
BHARTI AIRTEL INTERNATIO COMPANY GUAR REGS 12/18 4 100,000 12/10/2018 112,827
MICROSOFT CORP SR UNSECURED 12/21 2.125 225,000 12/06/2021 260,039
DAIMLER AG SR UNSECURED REGS 11/18 1.5 100,000 11/19/2018 108,587
BMW FINANCE NV COMPANY GUAR REGS 09/20 2 75,000 09/04/2020 84,772
PHILIP MORRIS INTL INC SR UNSECURED 03/20 1.75 100,000 03/19/2020 111,079
SIEMENS FINANCIERINGSMAT COMPANY GUAR REGS 03/21 1.75 35,000 03/12/2021 39,731
TELEFONICA EMISIONES SAU COMPANY GUAR REGS 01/23 3.987 200,000 01/23/2023 247,914
ORANGE SA SR UNSECURED REGS 01/21 3.875 200,000 01/14/2021 242,525
STATOIL ASA COMPANY GUAR REGS 03/21 5.625 150,000 03/11/2021 194,076
WOODSIDE FINANCE LTD COMPANY GUAR 144A 03/25 3.65 200,000 03/05/2025 195,377
BG ENERGY CAPITAL PLC COMPANY GUAR REGS 11/18 3 100,000 11/16/2018 111,400
WASTE MANAGEMENT INC COMPANY GUAR 05/23 2.4 350,000 05/15/2023 339,376
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WASTE MANAGEMENT INC COMPANY GUAR 03/25 3.125 185,000 03/01/2025 185,239
WASTE MANAGEMENT INC COMPANY GUAR 05/24 3.5 85,000 05/15/2024 87,638
WAL MART STORES INC SR UNSECURED 04/23 2.55 50,000 04/11/2023 49,622
WPP FINANCE 2010 COMPANY GUAR 09/24 3.75 175,000 09/19/2024 176,125
VIACOM INC SR UNSECURED 10/26 3.45 90,000 10/04/2026 83,178
VIACOM INC SR UNSECURED 12/19 2.75 125,000 12/15/2019 124,837
VIACOM INC SR UNSECURED 09/19 5.625 75,000 09/15/2019 80,686
VERIZON COMMUNICATIONS SR UNSECURED 03/55 4.672 131,000 03/15/2055 123,023
VERIZON COMMUNICATIONS SR UNSECURED 01/36 4.272 244,000 01/15/2036 233,539
VERIZON COMMUNICATIONS SR UNSECURED 11/34 4.4 125,000 11/01/2034 123,373
VERIZON COMMUNICATIONS SR UNSECURED 09/20 4.5 100,000 09/15/2020 107,011
VALERO ENERGY CORP SR UNSECURED 02/20 6.125 175,000 02/01/2020 193,153
UNITEDHEALTH GROUP INC SR UNSECURED 12/19 2.3 150,000 12/15/2019 151,126
UNITEDHEALTH GROUP INC SR UNSECURED 11/41 4.625 100,000 11/15/2041 105,615
UNITEDHEALTH GROUP INC SR UNSECURED 02/18 6 50,000 02/15/2018 52,426
21ST CENTURY FOX AMERICA COMPANY GUAR 144A 11/26 3.375 85,000 11/15/2026 83,324
21ST CENTURY FOX AMERICA COMPANY GUAR 02/41 6.15 25,000 02/15/2041 29,569
21ST CENTURY FOX AMERICA COMPANY GUAR 02/21 4.5 75,000 02/15/2021 80,186
21ST CENTURY FOX AMERICA COMPANY GUAR 08/20 5.65 65,000 08/15/2020 71,843
21ST CENTURY FOX AMERICA COMPANY GUAR 09/24 3.7 205,000 09/15/2024 207,574
TOYOTA MOTOR CREDIT CORP SR UNSECURED 05/19 1.4 1,400,000 05/20/2019 1,384,116
TOYOTA MOTOR CREDIT CORP SR UNSECURED 03/20 2.15 400,000 03/12/2020 399,286
TOYOTA MOTOR CREDIT CORP SR UNSECURED 10/18 2 75,000 10/24/2018 75,444
TOTAL CAPITAL INTL SA COMPANY GUAR 04/24 3.75 50,000 04/10/2024 52,350
TOTAL CAPITAL INTL SA COMPANY GUAR 01/19 2.125 75,000 01/10/2019 75,596
TIME WARNER CABLE LLC SR SECURED 04/19 8.25 300,000 04/01/2019 337,110
TIME WARNER CABLE LLC SR SECURED 07/38 7.3 25,000 07/01/2038 30,754
TIME WARNER CABLE LLC SR SECURED 07/18 6.75 775,000 07/01/2018 827,406
TIME WARNER ENTERTAINMEN SR SECURED 07/33 8.375 25,000 07/15/2033 32,755
TIME WARNER ENT SR SECURED 03/23 8.375 275,000 03/15/2023 345,891
TIME WARNER INC COMPANY GUAR 07/25 3.6 200,000 07/15/2025 198,880
TIME WARNER INC COMPANY GUAR 06/24 3.55 100,000 06/01/2024 99,187
3M COMPANY SR UNSECURED 09/46 3.125 175,000 09/19/2046 155,964
3M COMPANY SR UNSECURED 09/26 2.25 175,000 09/19/2026 164,267
THOMSON REUTERS CORP SR UNSECURED 09/24 3.85 50,000 09/29/2024 51,015
THERMO FISHER SCIENTIFIC SR UNSECURED 02/22 3.3 100,000 02/15/2022 101,597
THERMO FISHER SCIENTIFIC SR UNSECURED 08/21 3.6 40,000 08/15/2021 41,341
TEXAS INSTRUMENTS INC SR UNSECURED 03/21 2.75 50,000 03/12/2021 50,935
TEVA PHARMACEUTICALS NE COMPANY GUAR 10/26 3.15 70,000 10/01/2026 64,535
TELUS CORP SR UNSECURED 12/19 5.05 50,000 12/04/2019 40,678
TELSTRA CORP LTD COMPANY GUAR 144A 04/25 3.125 425,000 04/07/2025 419,820
TELEFONICA EMISIONES SAU COMPANY GUAR 02/21 5.462 100,000 02/16/2021 109,007
SUNOCO LOGISTICS PARTNER COMPANY GUAR 07/26 3.9 175,000 07/15/2026 169,389
SUNOCO LOGISTICS PARTNER COMPANY GUAR 04/21 4.4 175,000 04/01/2021 184,293
SUNCOR ENERGY INC SR UNSECURED 06/38 6.5 25,000 06/15/2038 31,944
STATOIL ASA COMPANY GUAR 04/19 5.25 100,000 04/15/2019 107,371
STATOIL ASA COMPANY GUAR 11/24 3.25 35,000 11/10/2024 35,475
STATOIL ASA COMPANY GUAR 08/40 5.1 125,000 08/17/2040 139,292
SOUTHERN COPPER CORP SR UNSECURED 11/22 3.5 75,000 11/08/2022 74,438
SIEMENS FINANCIERINGSMAT COMPANY GUAR 144A 10/26 2.35 250,000 10/15/2026 231,402
SIEMENS FINANCIERINGSMAT COMPANY GUAR 144A 08/26 6.125 100,000 08/17/2026 122,799
SHELL INTERNATIONAL FIN COMPANY GUAR 05/46 4 155,000 05/10/2046 148,220
SHELL INTERNATIONAL FIN COMPANY GUAR 05/25 3.25 305,000 05/11/2025 304,750
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SHELL INTERNATIONAL FIN COMPANY GUAR 08/23 3.4 25,000 08/12/2023 25,655
SCHLUMBERGER INVESTMENT COMPANY GUAR 12/23 3.65 225,000 12/01/2023 235,683
SCHLUMBERGER INVESTMENT COMPANY GUAR 144A 08/22 2.4 45,000 08/01/2022 44,176
SANOFI SR UNSECURED 03/21 4 75,000 03/29/2021 79,848
SES GLOBAL AMERICAS HLDG COMPANY GUAR 144A 03/19 2.5 50,000 03/25/2019 49,714
JOHNSON (S.C.) + SON INC SR UNSECURED 144A 09/24 3.35 250,000 09/30/2024 251,089
ROGERS COMMUNICATIONS IN COMPANY GUAR 08/40 6.11 25,000 08/25/2040 22,491
ROCHE HOLDINGS INC COMPANY GUAR 144A 11/44 4 215,000 11/28/2044 214,298
ROCHE HOLDINGS INC COMPANY GUAR 144A 09/24 3.35 200,000 09/30/2024 204,726
REYNOLDS AMERICAN INC COMPANY GUAR 06/19 8.125 25,000 06/23/2019 28,521
REYNOLDS AMERICAN INC COMPANY GUAR 06/25 4.45 450,000 06/12/2025 475,115
REPUBLIC SERVICES INC SR UNSECURED 07/26 2.9 70,000 07/01/2026 67,106
REPUBLIC SERVICES INC SR UNSECURED 05/23 4.75 325,000 05/15/2023 354,953
REPUBLIC SERVICES INC SR UNSECURED 03/20 5 65,000 03/01/2020 70,166
RAYTHEON COMPANY SR UNSECURED 12/24 3.15 75,000 12/15/2024 76,348
ORANGE SA SR UNSECURED 01/33 8.125 25,000 01/28/2033 48,830
QUALCOMM INC SR UNSECURED 05/25 3.45 200,000 05/20/2025 203,505
PROCTER + GAMBLE CO/THE SR UNSECURED 11/26 2.45 350,000 11/03/2026 335,394
PROCTER + GAMBLE CO/THE SR UNSECURED 02/22 2.3 125,000 02/06/2022 125,249
PRES + FELLOWS OF HARVAR UNSECURED 07/56 3.3 150,000 07/15/2056 131,915
PITNEY BOWES INC SR UNSECURED 03/24 4.625 25,000 03/15/2024 24,625
PHILIP MORRIS INTL INC SR UNSECURED 11/24 3.25 250,000 11/10/2024 251,695
PHILIP MORRIS INTL INC SR UNSECURED 11/44 4.25 125,000 11/10/2044 123,426
PHILIP MORRIS INTL INC SR UNSECURED 11/21 2.9 200,000 11/15/2021 202,682
PFIZER INC SR UNSECURED 05/24 3.4 100,000 05/15/2024 103,363
PETROLEOS MEXICANOS COMPANY GUAR REGS 09/47 6.75 31,000 09/21/2047 29,250
PETROLEOS MEXICANOS COMPANY GUAR REGS 08/26 6.875 100,000 08/04/2026 105,750
PETROLEOS MEXICANOS COMPANY GUAR 01/26 4.5 140,000 01/23/2026 127,225
PETROLEOS MEXICANOS COMPANY GUAR 01/45 6.375 60,000 01/23/2045 54,600
PETROLEOS MEXICANOS COMPANY GUAR 01/24 4.875 115,000 01/18/2024 111,826
PETROLEOS MEXICANOS COMPANY GUAR 01/23 3.5 285,000 01/30/2023 260,918
PETROLEOS MEXICANOS COMPANY GUAR 06/44 5.5 16,000 06/27/2044 13,315
PETROLEOS MEXICANOS COMPANY GUAR 01/22 4.875 100,000 01/24/2022 100,610
PEPSICO INC SR UNSECURED 10/46 3.45 105,000 10/06/2046 95,654
PEPSICO INC SR UNSECURED 10/44 4.25 125,000 10/22/2044 129,092
PETROLEOS MEXICANOS COMPANY GUAR 03/18 5.75 24,000 03/01/2018 24,810
OMNICOM GROUP INC COMPANY GUAR 11/24 3.65 125,000 11/01/2024 125,726
OCCIDENTAL PETROLEUM COR SR UNSECURED 02/27 3 150,000 02/15/2027 145,136
OCCIDENTAL PETROLEUM COR SR UNSECURED 06/45 4.625 55,000 06/15/2045 57,228
NUCOR CORP SR UNSECURED 09/22 4.125 25,000 09/15/2022 26,586
NOVARTIS CAPITAL CORP COMPANY GUAR 05/24 3.4 50,000 05/06/2024 51,525
NOBLE ENERGY INC SR UNSECURED 11/43 5.25 100,000 11/15/2043 101,861
NEXEN ENERGY ULC COMPANY GUAR 05/37 6.4 110,000 05/15/2037 130,372
NBCUNIVERSAL ENTERPRISE COMPANY GUAR 144A 04/18 1.662 350,000 04/15/2018 350,407
NBCUNIVERSAL MEDIA LLC COMPANY GUAR 04/20 5.15 1,000,000 04/30/2020 1,093,524
MONDELEZ INTL HLDINGS NE COMPANY GUAR 144A 10/21 2 200,000 10/28/2021 191,608
MONDELEZ INTL HLDINGS NE COMPANY GUAR 144A 10/19 1.625 200,000 10/28/2019 196,058
MOLSON COORS BREWING CO COMPANY GUAR 07/26 3 350,000 07/15/2026 330,859
MICROSOFT CORP SR UNSECURED 08/26 2.4 205,000 08/08/2026 193,663
MICROSOFT CORP SR UNSECURED 08/21 1.55 525,000 08/08/2021 509,204
MICROSOFT CORP SR UNSECURED 06/19 4.2 100,000 06/01/2019 106,262
MERCK + CO INC SR UNSECURED 02/25 2.75 150,000 02/10/2025 147,279
MERCK + CO INC SR UNSECURED 02/22 2.35 100,000 02/10/2022 99,299
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MERCK + CO INC SR UNSECURED 05/23 2.8 150,000 05/18/2023 150,581
MERCK + CO INC SR UNSECURED 01/21 3.875 50,000 01/15/2021 53,060
MEDTRONIC INC COMPANY GUAR 03/25 3.5 290,000 03/15/2025 298,617
MEDTRONIC INC COMPANY GUAR 03/20 2.5 125,000 03/15/2020 126,399
MEDTRONIC INC COMPANY GUAR 03/22 3.125 150,000 03/15/2022 153,256
MCKESSON CORP SR UNSECURED 03/24 3.796 35,000 03/15/2024 36,073
MARRIOTT INTERNATIONAL SR UNSECURED 01/22 2.3 350,000 01/15/2022 339,516
MARATHON OIL CORP SR UNSECURED 11/22 2.8 200,000 11/01/2022 191,252
MACYS RETAIL HLDGS INC COMPANY GUAR 02/23 2.875 65,000 02/15/2023 61,860
LOWE S COS INC SR UNSECURED 04/46 3.7 130,000 04/15/2046 121,348
LOWE S COS INC SR UNSECURED 04/26 2.5 160,000 04/15/2026 151,946
LOWE S COMPANIES INC SR UNSECURED 04/21 3.75 75,000 04/15/2021 79,304
L3 TECHNOLOGIES INC COMPANY GUAR 12/26 3.85 35,000 12/15/2026 34,790
KROGER CO SR UNSECURED 10/26 2.65 325,000 10/15/2026 301,944
KRAFT HEINZ FOODS CO COMPANY GUAR 06/26 3 140,000 06/01/2026 131,437
KRAFT HEINZ FOODS CO COMPANY GUAR 06/42 5 75,000 06/04/2042 76,795
KIMBERLY CLARK CORP SR UNSECURED 03/25 2.65 200,000 03/01/2025 194,543
JUNIPER NETWORKS INC SR UNSECURED 06/20 3.3 200,000 06/15/2020 204,273
JOHNSON + JOHNSON SR UNSECURED 12/33 4.375 50,000 12/05/2033 54,973
JOHNSON + JOHNSON SR UNSECURED 12/23 3.375 50,000 12/05/2023 52,380
INTERNATIONAL PAPER CO SR UNSECURED 01/26 3.8 200,000 01/15/2026 202,550
INTERNATIONAL PAPER CO SR UNSECURED 06/24 3.65 100,000 06/15/2024 101,115
IBM CORP SR UNSECURED 02/24 3.625 225,000 02/12/2024 234,304
IBM CORP SR UNSECURED 06/42 4 25,000 06/20/2042 25,006
INTEL CORP SR UNSECURED 10/21 3.3 100,000 10/01/2021 103,917
INGERSOLL RAND LUX FINAN COMPANY GUAR 11/24 3.55 225,000 11/01/2024 228,313
IMPERIAL BRANDS FIN PLC COMPANY GUAR 144A 07/25 4.25 200,000 07/21/2025 206,445
IMPERIAL BRANDS FIN PLC COMPANY GUAR 144A 02/23 3.5 325,000 02/11/2023 326,783
ILLINOIS TOOL WORKS INC SR UNSECURED 11/26 2.65 350,000 11/15/2026 334,572
ILLINOIS TOOL WORKS INC SR UNSECURED 03/24 3.5 35,000 03/01/2024 36,348
HUTCH WHAM INT 09 LTD COMPANY GUAR 144A 04/19 7.625 250,000 04/09/2019 279,717
HUMANA INC SR UNSECURED 10/24 3.85 50,000 10/01/2024 51,185
HUMANA INC SR UNSECURED 10/19 2.625 30,000 10/01/2019 30,241
HONEYWELL INTERNATIONAL SR UNSECURED 03/21 4.25 50,000 03/01/2021 54,069
HOME DEPOT INC SR UNSECURED 06/22 2.625 400,000 06/01/2022 401,928
HOME DEPOT INC SR UNSECURED 06/19 2 150,000 06/15/2019 151,306
HOME DEPOT INC SR UNSECURED 09/40 5.4 25,000 09/15/2040 29,791
HOME DEPOT INC SR UNSECURED 12/36 5.875 100,000 12/16/2036 126,336
HARRIS CORPORATION SR UNSECURED 04/20 2.7 400,000 04/27/2020 399,560
HALLIBURTON CO SR UNSECURED 09/18 5.9 25,000 09/15/2018 26,607
GLAXOSMITHKLINE CAP INC COMPANY GUAR 05/38 6.375 25,000 05/15/2038 32,881
GEORGIA PACIFIC LLC SR UNSECURED 144A 11/21 3.163 250,000 11/15/2021 252,977
GENERAL ELECTRIC CO SR UNSECURED 10/22 2.7 125,000 10/09/2022 124,977
GATX CORP SR UNSECURED 06/21 4.85 100,000 06/01/2021 107,877
ORANGE SA SR UNSECURED 03/31 9 30,000 03/01/2031 45,106
FORD MOTOR CREDIT CO LLC SR UNSECURED 08/25 4.134 350,000 08/04/2025 350,421
FORD MOTOR CREDIT CO LLC SR UNSECURED 01/20 8.125 150,000 01/15/2020 172,977
FIDELITY NATIONAL INFORM SR UNSECURED 08/26 3 240,000 08/15/2026 225,343
FIDELITY NATIONAL INFORM COMPANY GUAR 04/23 3.5 25,000 04/15/2023 25,318
EXXON MOBIL CORPORATION SR UNSECURED 03/26 3.043 55,000 03/01/2026 54,925
EXXON MOBIL CORPORATION SR UNSECURED 03/23 2.726 105,000 03/01/2023 105,357
EASTMAN CHEMICAL CO SR UNSECURED 03/25 3.8 95,000 03/15/2025 95,806
EASTMAN CHEMICAL CO SR UNSECURED 08/22 3.6 13,000 08/15/2022 13,330
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EOG RESOURCES INC SR UNSECURED 04/20 2.45 50,000 04/01/2020 50,075
EMD FINANCE LLC COMPANY GUAR 144A 03/25 3.25 200,000 03/19/2025 195,512
EMD FINANCE LLC COMPANY GUAR 144A 03/22 2.95 100,000 03/19/2022 99,576
DR PEPPER SNAPPLE GROUP COMPANY GUAR 09/26 2.55 175,000 09/15/2026 162,059
DOW CHEMICAL CO/THE SR UNSECURED 11/42 4.375 25,000 11/15/2042 24,268
DOW CHEMICAL CO/THE SR UNSECURED 11/41 5.25 45,000 11/15/2041 48,619
DOW CHEMICAL CO/THE SR UNSECURED 05/19 8.55 50,000 05/15/2019 57,304
WALT DISNEY COMPANY/THE SR UNSECURED 07/26 1.85 450,000 07/30/2026 405,132
WALT DISNEY COMPANY/THE SR UNSECURED 02/26 3 400,000 02/13/2026 397,993
WALT DISNEY COMPANY/THE SR UNSECURED 06/44 4.125 20,000 06/01/2044 20,677
DEUTSCHE TELEKOM INT FIN COMPANY GUAR 07/19 6 100,000 07/08/2019 109,379
DEUTSCHE TELEKOM INT FIN COMPANY GUAR 06/30 8.75 50,000 06/15/2030 73,506
JOHN DEERE CAPITAL CORP SR UNSECURED 03/19 1.95 50,000 03/04/2019 50,175
DEERE + COMPANY SR UNSECURED 06/22 2.6 50,000 06/08/2022 49,757
DAIMLER FINANCE NA LLC COMPANY GUAR 144A 07/21 2 350,000 07/06/2021 339,854
DAIMLER FINANCE NA LLC COMPANY GUAR 144A 09/21 3.875 435,000 09/15/2021 456,941
COX COMMUNICATIONS INC SR UNSECURED 144A 03/39 8.375 50,000 03/01/2039 62,354
COSTCO WHOLESALE CORP SR UNSECURED 02/22 2.25 200,000 02/15/2022 198,230
COSTCO WHOLESALE CORP SR UNSECURED 02/20 1.75 200,000 02/15/2020 198,379
COMCAST CORP COMPANY GUAR 08/37 6.95 130,000 08/15/2037 177,309
COCA COLA CO/THE SR UNSECURED 11/23 3.2 200,000 11/01/2023 206,543
COCA COLA CO/THE SR UNSECURED 11/20 3.15 50,000 11/15/2020 51,943
CLOROX COMPANY SR UNSECURED 12/24 3.5 100,000 12/15/2024 102,217
CISCO SYSTEMS INC SR UNSECURED 09/26 2.5 150,000 09/20/2026 142,667
CISCO SYSTEMS INC SR UNSECURED 03/24 3.625 50,000 03/04/2024 52,191
CHEVRON CORP SR UNSECURED 05/26 2.954 100,000 05/16/2026 98,367
CHEVRON CORP SR UNSECURED 11/19 2.193 275,000 11/15/2019 277,742
CHEVRON CORP SR UNSECURED 06/23 3.191 100,000 06/24/2023 102,428
CHARTER COMM OPT LLC/CAP SR SECURED 07/22 4.464 250,000 07/23/2022 261,258
CHARTER COMM OPT LLC/CAP SR SECURED 07/25 4.908 195,000 07/23/2025 205,516
CHARTER COMM OPT LLC/CAP SR SECURED 07/20 3.579 65,000 07/23/2020 66,315
CELGENE CORP SR UNSECURED 08/43 5.25 175,000 08/15/2043 184,603
CARDINAL HEALTH INC SR UNSECURED 11/19 2.4 60,000 11/15/2019 60,437
CVS HEALTH CORP SR UNSECURED 06/21 2.125 400,000 06/01/2021 392,218
CVS HEALTH CORP SR UNSECURED 07/25 3.875 182,000 07/20/2025 187,751
CVS HEALTH CORP SR UNSECURED 07/20 2.8 100,000 07/20/2020 101,461
CVS HEALTH CORP SR UNSECURED 12/43 5.3 25,000 12/05/2043 28,327
CVS HEALTH CORP SR UNSECURED 12/23 4 50,000 12/05/2023 52,682
CBS CORP COMPANY GUAR 01/27 2.9 190,000 01/15/2027 176,244
CBS CORP COMPANY GUAR 03/22 3.375 45,000 03/01/2022 45,752
BECTON DICKINSON AND CO SR UNSECURED 12/19 2.675 131,000 12/15/2019 132,914
BRITISH TELECOM PLC SR UNSECURED 12/28 5.75 25,000 12/07/2028 41,292
BP CAPITAL MARKETS PLC COMPANY GUAR 11/23 3.216 150,000 11/28/2023 151,498
BP CAPITAL MARKETS PLC COMPANY GUAR 05/26 3.119 80,000 05/04/2026 78,133
BP CAPITAL MARKETS PLC COMPANY GUAR 11/24 3.535 250,000 11/04/2024 253,737
BP CAPITAL MARKETS PLC COMPANY GUAR 11/22 2.5 75,000 11/06/2022 73,514
BP CAPITAL MARKETS PLC COMPANY GUAR 05/22 3.245 100,000 05/06/2022 102,113
AUTOZONE INC SR UNSECURED 07/23 3.125 50,000 07/15/2023 49,510
AUTOZONE INC SR UNSECURED 04/22 3.7 25,000 04/15/2022 25,835
AT+T INC SR UNSECURED 09/40 5.35 10,000 09/01/2040 10,270
APPLE INC SR UNSECURED 02/26 3.25 175,000 02/23/2026 175,093
ANHEUSER BUSCH INBEV FIN COMPANY GUAR 02/26 3.65 130,000 02/01/2026 131,975
ANHEUSER BUSCH INBEV FIN COMPANY GUAR 02/46 4.9 150,000 02/01/2046 162,131
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ANHEUSER BUSCH INBEV FIN COMPANY GUAR 02/36 4.7 215,000 02/01/2036 226,152
ANHEUSER BUSCH INBEV FIN COMPANY GUAR 02/23 3.3 175,000 02/01/2023 178,103
ANHEUSER BUSCH INBEV WOR COMPANY GUAR 07/22 2.5 175,000 07/15/2022 172,236
ANHEUSER BUSCH INBEV WOR COMPANY GUAR 01/19 7.75 145,000 01/15/2019 161,511
ANADARKO PETROLEUM CORP SR UNSECURED 07/24 3.45 75,000 07/15/2024 73,623
ANADARKO PETROLEUM CORP SR UNSECURED 09/36 6.45 25,000 09/15/2036 29,754
AMGEN INC SR UNSECURED 11/21 3.875 50,000 11/15/2021 52,341
AMERICAN TOWER CORP SR UNSECURED 09/21 3.45 75,000 09/15/2021 75,970
AMERICAN TOWER CORP SR UNSECURED 02/19 3.4 25,000 02/15/2019 25,549
AMERICAN TOWER CORP SR UNSECURED 01/18 4.5 50,000 01/15/2018 51,320
AMERICA MOVIL SAB DE CV SR UNSECURED 07/22 3.125 200,000 07/16/2022 196,750
AMERICA MOVIL SAB DE CV COMPANY GUAR 03/20 5 200,000 03/30/2020 214,000
AMAZON.COM INC SR UNSECURED 12/44 4.95 35,000 12/05/2044 39,919
AMAZON.COM INC SR UNSECURED 12/24 3.8 150,000 12/05/2024 157,624
ALTRIA GROUP INC COMPANY GUAR 09/26 2.625 155,000 09/16/2026 146,782
ALTRIA GROUP INC COMPANY GUAR 01/44 5.375 150,000 01/31/2044 173,268
ALTRIA GROUP INC COMPANY GUAR 08/22 2.85 50,000 08/09/2022 50,061
AGRIUM INC SR UNSECURED 03/25 3.375 175,000 03/15/2025 169,513
AGRIUM INC SR UNSECURED 06/23 3.5 25,000 06/01/2023 25,337
AGRIUM INC SR UNSECURED 01/19 6.75 25,000 01/15/2019 27,014
ACTAVIS FUNDING SCS COMPANY GUAR 03/35 4.55 55,000 03/15/2035 54,439
ACTAVIS FUNDING SCS COMPANY GUAR 03/20 3 125,000 03/12/2020 126,733
ABBVIE INC SR UNSECURED 05/25 3.6 275,000 05/14/2025 272,384
AT+T INC SR UNSECURED 03/49 4.55 103,000 03/09/2049 93,036
AT+T INC SR UNSECURED 01/25 3.95 40,000 01/15/2025 40,069
AT+T INC SR UNSECURED 03/22 3.8 100,000 03/15/2022 102,514
AT+T INC SR UNSECURED 05/46 4.75 95,000 05/15/2046 90,005
AT+T INC SR UNSECURED 05/25 3.4 225,000 05/15/2025 216,860
AT+T INC SR UNSECURED 06/20 2.45 150,000 06/30/2020 148,955
AT+T INC SR UNSECURED 06/44 4.8 50,000 06/15/2044 47,246
AT+T INC SR UNSECURED 02/22 3 100,000 02/15/2022 99,024
BRI - H—EREGE 42,049,843
E—45—TF

GNMA POOL 698342 GN 05/39 FIXED 5 62,453 05/15/2039 68,958
GNMA POOL 677100 GN 07/38 FIXED 5.5 2,958 07/15/2038 3,328
GNMA POOL 658258 GN 01/37 FIXED 6 40,096 01/15/2037 46,131
GNMA POOL 644862 GN 06/35 FIXED 5.5 5,689 06/15/2035 6,429
GNMA POOL 783237 GN 01/41 FIXED 4 72,754 01/15/2041 77,403
GNMA POOL 783647 GN 09/35 FIXED 5.5 49,285 09/15/2035 55,666
GNMA POOL 738520 GN 07/41 FIXED 4.5 143,954 07/15/2041 155,733
GNMA POOL 724330 GN 09/39 FIXED 5 202,821 09/15/2039 225,718
GNMA II POOL 005175 G2 09/41 FIXED 4.5 219,287 09/20/2041 236,344
GNMA II POOL 004746 G2 07/40 FIXED 4.5 67,335 07/20/2040 72,851
GNMA POOL 605616 GN 04/35 FIXED 5.5 4,039 04/15/2035 4,565
GNMA POOL AMS8641 GN 05/45 FIXED 3 538,696 05/15/2045 545,100
GNMA POOL AE7511 GN 06/43 FIXED 3 201,340 06/15/2043 204,337
GNMA POOL A03533 GN 07/45 FIXED 3 161,781 07/15/2045 163,704
GNMA II POOL MA4004 G2 10/46 FIXED 3.5 371,896 10/20/2046 387,080
GNMA II POOL MA4003 G2 10/46 FIXED 3 447,612 10/20/2046 453,864
GNMA II POOL MA3936 G2 09/46 FIXED 3 840,471 09/20/2046 852,212
GNMA II POOL MA3736 G2 06/46 FIXED 3.5 2,964,236 06/20/2046 3,084,695
GNMA II POOL MA3378 G2 01/46 FIXED 4.5 404,909 01/20/2046 432,580
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GNMA II POOL MA3106 G2 09/45 FIXED 4 390,360 09/20/2045 414,906
GNMA II POOL MA2446 G2 12/44 FIXED 4 388,663 12/20/2044 413,102
GNMA II POOL MA2072 G2 07/44 FIXED 3 50,166 07/20/2044 50,951
GNMA II POOL MA1376 G2 10/43 FIXED 4 123,246 10/20/2043 131,326
GNMA II POOL MAI1375 G2 10/43 FIXED 3.5 231,785 10/20/2043 242,031
GNMA II POOL MA1284 G2 09/43 FIXED 3 185,789 09/20/2043 188,909
GNMA II POOL MAI1011 G2 05/43 FIXED 3 15,793 05/20/2043 16,059
GNMA II POOL MA0933 G2 04/43 FIXED 3 34,668 04/20/2043 35,250
GNMA II POOL MAI1759 G2 03/44 FIXED 3 243,037 03/20/2044 247,119
GNMA II POOL MA0700 G2 01/43 FIXED 4 29,190 01/20/2043 31,161
GNMA 1II POOL MA0624 G2 12/42 FIXED 3 51,177 12/20/2042 52,036
GNMA II POOL MAO0532 G2 11/42 FIXED 2.5 17,043 11/20/2042 16,598
GNMA 1II POOL MA0319 G2 08/42 FIXED 4 274,439 08/20/2042 292,899
GNMA II POOL MAO0851 G2 03/43 FIXED 3 51,830 03/20/2043 52,700
FNMA POOL AE3065 FN 09/25 FIXED 3.5 25,670 09/01/2025 26,764
FNMA POOL MA2833 FN 12/46 FIXED 3 2,118,712 12/01/2046 2,107,089
FNMA POOL MA2772 FN 10/46 FIXED 3.5 48,979 10/01/2046 50,248
FNMA POOL MA2737 FN 09/46 FIXED 3 393,825 09/01/2046 391,664
FNMA POOL MA2539 FN 02/46 FIXED 4 148,803 02/01/2046 156,545
FNMA POOL MA2405 FN 09/45 FIXED 4 554,567 09/01/2045 583,359
FNMA POOL MA2371 FN 08/45 FIXED 4 544,359 08/01/2045 572,647
FNMA POOL MA2240 FN 04/35 FIXED 4 208,807 04/01/2035 221,947
FNMA POOL MA2163 FN 02/45 FIXED 3.5 184,620 02/01/2045 189,349
FNMA POOL MA2675 FN 07/31 FIXED 2.5 1,558,159 07/01/2031 1,561,990
FNMA POOL MA2642 FN 06/46 FIXED 3.5 773,716 06/01/2046 794,001
FNMA POOL MA2578 FN 04/46 FIXED 3.5 133,664 04/01/2046 137,104
FNMA POOL MA1340 FN 02/43 FIXED 2.5 21,084 02/01/2043 20,169
FNMA POOL MA0668 FN 03/31 FIXED 4.5 2,837 03/01/2031 3,055
FNMA POOL MAO0667 FN 03/31 FIXED 4 29,246 03/01/2031 31,021
FNMA POOL MA0070 FN 05/19 FIXED 4 14,837 05/01/2019 15,276
FNMA POOL MAO0878 FN 10/31 FIXED 4 10,107 10/01/2031 10,721
FNMA POOL AC3703 FN 11/24 FIXED 4.5 79,992 11/01/2024 82,211
FNMA POOL ACl1416 FN 08/39 FIXED 4 114,729 08/01/2039 120,670
FNMA POOL AB9147 FN 04/43 FIXED 3.5 705,517 04/01/2043 726,998
FNMA POOL AB2037 FN 01/31 FIXED 4.5 26,047 01/01/2031 28,018
FNMA POOL ABI1656 FN 10/40 FIXED 4 60,209 10/01/2040 63,560
FNMA POOL AA7999 FN 05/24 FIXED 5 58,980 05/01/2024 60,360
FNMA POOL 990652 FN 09/38 FIXED 6.5 22,970 09/01/2038 25,988
FNMA POOL 932842 FN 12/25 FIXED 3.5 59,321 12/01/2025 61,880
FNMA POOL 892782 FN 11/36 FIXED 6.5 18,606 11/01/2036 21,050
FNMA POOL 889299 FN 04/38 FIXED VAR 20,134 04/01/2038 23,117
FNMA POOL BD9328 FN 10/46 FIXED 3.5 74,050 10/01/2046 75,969
FNMA POOL BD7522 FN 09/46 FIXED 3.5 112,313 09/01/2046 115,222
FNMA POOL BD0946 FN 06/46 FIXED 4 70,271 06/01/2046 73,946
FNMA POOL BC9764 FN 06/46 FIXED 4 24,774 06/01/2046 26,070
FNMA POOL BC9025 FN 11/46 FIXED 3 1,545,453 11/01/2046 1,536,974
FNMA POOL BC8677 FN 05/46 FIXED 4 90,589 05/01/2046 95,327
FNMA POOL BC1171 FN 06/46 FIXED 3.5 1,194,424 06/01/2046 1,225,286
FNMA POOL BA2105 FN 08/45 FIXED 2.5 47,220 08/01/2045 44,976
FNMA POOL 835760 FN 09/35 FIXED 4.5 101,236 09/01/2035 109,111
FNMA POOL 829291 FN 09/35 FIXED 5.5 84,444 09/01/2035 93,803
FNMA POOL 735896 FN 09/35 FIXED VAR 193,697 09/01/2035 221,090
FNMA POOL AY0732 FN 01/45 FIXED 3.5 439,719 01/01/2045 451,039
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FNMA POOL AX2796 FN 10/44 FIXED 4 110,452 10/01/2044 116,158
FNMA POOL AW9522 FN 02/45 FIXED 3.5 61,640 02/01/2045 63,219
FNMA POOL AW9476 FN 10/44 FIXED 3.5 156,095 10/01/2044 160,348
FNMA POOL AU6966 FN 10/28 FIXED 3.5 16,451 10/01/2028 17,158
FNMA POOL AU6531 FN 09/28 FIXED 2 82,684 09/01/2028 80,599
FNMA POOL AU4310 FN 08/43 FIXED 2.5 22,729 08/01/2043 21,733
FNMA POOL AU1656 FN 07/28 FIXED 2.5 16,256 07/01/2028 16,311
FNMA POOL AT7929 FN 07/43 FIXED 2.5 47,225 07/01/2043 45,075
FNMA POOL AT5890 FN 06/43 FIXED 2.5 22,522 06/01/2043 21,542
FNMA POOL AS6527 FN 01/46 FIXED 4 130,970 01/01/2046 137,788
FNMA POOL AS1361 FN 12/28 FIXED 3.5 365,591 12/01/2028 380,936
FNMA POOL AR9977 FN 02/43 FIXED 2.5 19,498 02/01/2043 18,643
FNMA POOL A09368 FN 07/42 FIXED 3.5 85,991 07/01/2042 88,666
FNMA POOL A02961 FN 05/42 FIXED 4 33,090 05/01/2042 34,948
FNMA POOL AL8430 FN 09/41 FIXED VAR 180,915 09/01/2041 202,069
FNMA POOL AL6818 FN 08/44 FIXED VAR 449,360 08/01/2044 483,853
FNMA POOL AL5097 FN 09/43 FIXED VAR 43,255 09/01/2043 46,612
FNMA POOL AL2090 FN 08/26 FIXED VAR 46,229 08/01/2026 48,813
FNMA POOL AL2581 FN 06/40 FIXED VAR 113,006 06/01/2040 128,021
FNMA POOL AL1123 FN 11/26 FIXED VAR 49,575 11/01/2026 51,679
FNMA POOL AK4520 FN 03/42 FIXED 4 145,542 03/01/2042 153,300
FNMA POOL AJ5928 FN 11/41 FIXED 4 63,099 11/01/2041 66,651
FNMA POOL AJ5905 FN 11/41 FIXED 4.5 63,262 11/01/2041 68,239
FNMA POOL AJ4069 FN 10/41 FIXED 4 59,414 10/01/2041 62,524
FNMA POOL AI2465 FN 05/41 FIXED 4.5 54,584 05/01/2041 58,967
FNMA POOL AI0815 FN 09/41 FIXED 4.5 58,421 09/01/2041 62,997
FNMA POOL AH9112 FN 03/41 FIXED 4 95,767 03/01/2041 101,112
FNMA POOL AH5583 FN 02/41 FIXED 4.5 95,740 02/01/2041 103,184
FNMA POOL AH4158 FN 01/41 FIXED 4 54,664 01/01/2041 57,725
FNMA POOL 254199 FN 02/32 FIXED 6.5 32,427 02/01/2032 36,687
FED HM LN PC POOL G60765 FG 11/46 FIXED 3 334,321 11/01/2046 332,423
FED HM LN PC POOL G60588 FG 08/45 FIXED 4.5 573,038 08/01/2045 616,822
FED HM LN PC POOL Q44647 FG 12/46 FIXED 3 85,288 12/01/2046 84,830
FED HM LN PC POOL Q44646 FG 12/46 FIXED 3 38,801 12/01/2046 38,593
FED HM LN PC POOL Q41008 FG 06/46 FIXED 3.5 106,519 06/01/2046 109,175
FED HM LN PC POOL Q31321 FG 02/45 FIXED 3.5 84,202 02/01/2045 86,290
FED HM LN PC POOL Q28429 FG 09/44 FIXED 3.5 216,265 09/01/2044 222,018
FED HM LN PC POOL Q27657 FG 08/44 FIXED 4 155,168 08/01/2044 163,034
FED HM LN PC POOL Q22416 FG 10/43 FIXED 4 187,550 10/01/2043 197,316
FED HM LN PC POOL Q19738 FG 06/43 FIXED 3.5 54,914 06/01/2043 56,539
FED HM LN PC POOL Z40054 FG 07/42 FIXED 4 113,501 07/01/2042 119,815
FED HM LN PC POOL J25562 FG 09/28 FIXED 3.5 10,998 09/01/2028 11,481
FED HM LN PC POOL J25055 FG 08/28 FIXED 2.5 15,987 08/01/2028 16,030
FED HM LN PC POOL A93448 FG 08/40 FIXED 5 95,951 08/01/2040 104,910
FED HM LN PC POOL A91538 FG 03/40 FIXED 4.5 102,839 03/01/2040 110,622
FED HM LN PC POOL A90422 FG 01/40 FIXED 5 303,602 01/01/2040 332,265
FED HM LN PC POOL A86009 FG 05/39 FIXED 4.5 89,151 05/01/2039 96,026
FED HM LN PC POOL J16665 FG 09/26 FIXED 3.5 37,481 09/01/2026 39,161
FED HM LN PC POOL C91820 FG 04/35 FIXED 3.5 39,489 04/01/2035 40,807
FED HM LN PC POOL C91810 FG 02/35 FIXED 3.5 37,545 02/01/2035 38,794
FED HM LN PC POOL C91809 FG 02/35 FIXED 3 36,573 02/01/2035 37,074
FED HM LN PC POOL C91802 FG 01/35 FIXED 3.5 72,263 01/01/2035 74,666
FED HM LN PC POOL C91801 FG 01/35 FIXED 3 89,756 01/01/2035 90,988
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FED HM LN PC POOL C91467 FG 07/32 FIXED 3.5 156,584 07/01/2032 162,386
FED HM LN PC POOL C91439 FG 04/32 FIXED 4 68,671 04/01/2032 72,941
FED HM LN PC POOL C91799 FG 11/34 FIXED 3.5 134,344 11/01/2034 138,689
FED HM LN PC POOL C91798 FG 12/34 FIXED 3 87,748 12/01/2034 88,952
FED HM LN PC POOL C91794 FG 10/34 FIXED 3 129,949 10/01/2034 131,931
FED HM LN PC POOL C91781 FG 08/34 FIXED 3 88,161 08/01/2034 89,505
FED HM LN PC POOL C91768 FG 07/34 FIXED 3.5 68,185 07/01/2034 70,511
FED HM LN PC POOL G18533 FG 12/29 FIXED 2.5 143,690 12/01/2029 144,077
FED HM LN PC POOL G18524 FG 09/29 FIXED 3 49,131 09/01/2029 50,464
FED HM LN PC POOL G18514 FG 06/29 FIXED 3 48,833 06/01/2029 50,156
FED HM LN PC POOL G18493 FG 01/29 FIXED 3.5 4,023 01/01/2029 4,207
FED HM LN PC POOL G18488 FG 11/28 FIXED 2.5 182,362 11/01/2028 182,854
FED HM LN PC POOL GO08741 FG 01/47 FIXED 3 375,000 01/01/2047 372,754
FED HM LN PC POOL GO08737 FG 12/46 FIXED 3 1,047,388 12/01/2046 1,041,116
FED HM LN PC POOL GO08721 FG 09/46 FIXED 3 491,517 09/01/2046 488,574
FED HM LN PC POOL G08706 FG 05/46 FIXED 3.5 1,586,962 05/01/2046 1,626,363
FED HM LN PC POOL G08694 FG 02/46 FIXED 4 176,384 02/01/2046 185,356
FED HM LN PC POOL G08587 FG 05/44 FIXED 4.5 23,993 05/01/2044 25,767
FED HM LN PC POOL G08600 FG 08/44 FIXED 4.5 10,606 08/01/2044 11,386
FED HM LN PC POOL G08447 FG 05/41 FIXED 4.5 12,770 05/01/2041 13,752
FED HM LN PC POOL G08347 FG 06/39 FIXED 4.5 15,987 06/01/2039 17,198
FED HM LN PC POOL G14609 FG 11/27 FIXED 3 167,381 11/01/2027 171,883
FED HM LN PC POOL G14445 FG 05/27 FIXED 3 52,893 05/01/2027 54,315
FED HM LN PC POOL G14375 FG 07/26 FIXED 4 25,517 07/01/2026 26,849
FED HM LN PC POOL G07890 FG 07/31 FIXED 4.5 89,496 07/01/2031 96,093
FED HM LN PC POOL G07810 FG 05/42 FIXED 4.5 228,820 05/01/2042 246,166
FED HM LN PC POOL G07021 FG 09/39 FIXED 5 45,236 09/01/2039 49,246
FED HM LN PC POOL G05408 FG 12/36 FIXED 5 70,921 12/01/2036 77,546
FED HM LN PC POOL G04913 FG 03/38 FIXED 5 28,832 03/01/2038 31,521
FED HM LN PC POOL G04008 FG 03/38 FIXED 5.5 42,235 03/01/2038 47,209
GNMA II TBA 30 YR 4.5 JUMBOS 100,000 01/24/2047 106,730
GNMA II TBA 30 YR 4.5 JUMBOS (75,000) 01/24/2047 (80,048)
GNMA II TBA 30 YR 4 JUMBOS 350,000 01/24/2047 371,690
GNMA II TBA 30 YR 3.5 JUMBOS 75,000 01/24/2047 77,963
GNMA II TBA 30 YR 3 JUMBOS 25,000 01/24/2047 25,313
GNMA II TBA 30 YR 3 JUMBOS (75,000) 01/24/2047 (75,939)
FHLMC TBA 30 YR 5.5 GOLD SINGLE FAMILY 150,000 01/18/2047 166,313
FHLMC TBA 30 YR 4 GOLD SINGLE FAMILY 1,450,000 01/18/2047 1,522,981
FHLMC TBA 30 YR 3.5 GOLD SINGLE FAMILY 525,000 01/18/2047 537,570
FHLMC TBA 30 YR 3 GOLD SINGLE FAMILY 25,000 01/18/2047 24,824
FHLMC TBA 15 YR 3 GOLD SINGLE FAMILY 1,100,000 01/23/2032 1,128,709
FHLMC TBA 15 YR 2.5 GOLD SINGLE FAMILY 425,000 01/23/2032 425,764
FNMA TBA 30 YR 6 SINGLE FAMILY MORTGAGE 100,000 01/18/2047 113,234
FNMA TBA 30 YR 5.5 SINGLE FAMILY MORTGAGE 350,000 01/18/2047 389,074
FNMA TBA 30 YR 5 SINGLE FAMILY MORTGAGE 625,000 01/18/2047 680,859
FNMA TBA 30 YR 4.5 SINGLE FAMILY MORTGAGE (325,000) 01/18/2047 (349,565)
FNMA TBA 30 YR 4 SINGLE FAMILY MORTGAGE 25,000 01/18/2047 26,283
FNMA TBA 30 YR 3.5 SINGLE FAMILY MORTGAGE 50,000 01/18/2047 51,246
FNMA TBA 30 YR 3 SINGLE FAMILY MORTGAGE (450,000) 01/18/2047 (447,036)
FNMA TBA 15 YR 3 SINGLE FAMILY MORTGAGE 200,000 01/23/2032 205,234
FNMA TBA 15 YR 2.5 SINGLE FAMILY MORTGAGE 1,100,000 01/23/2032 1,101,740
FNMA TBA 15 YR 2.5 SINGLE FAMILY MORTGAGE (825,000) 01/23/2032 (826,305)
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FNMA TBA 15 YR 2 SINGLE FAMILY MORTGAGE 125,000 01/23/2032 121,721
E—45—UEEH 38,440,717
LAND NORDRHEIN WESTFALEN SR UNSECURED REGS 09/22 1.875 1,000,000 09/15/2022 1,168,717
EUROPEAN UNION GOVT GUARANT REGS 09/21 2.75 350,000 09/21/2021 421,675
UNIV OF CALIFORNIA CA REVENUES UNVHGR 05/43 FIXED OID 5.77 75,000 05/15/2043 90,961
PORT AUTH OF NEW YORK NEW JE PORTRN 10/62 FIXED 4.458 25,000 10/01/2062 25,285
PORT AUTH OF NEW YORK NEW JE PORTRN 11/40 FIXED 5.647 75,000 11/01/2040 90,339
PORT AUTH OF NEW YORK NEW JE PORTRN 11/40 FIXED 5.647 50,000 11/01/2040 60,226
NEW YORK CITY NY MUNI WTR FIN NYCUTL 06/42 FIXED 6.011 50,000 06/15/2042 65,617
NEW JERSEY ST TURNPIKE AUTH NJSTRN 01/40 FIXED 7.414 125,000 01/01/2040 180,524
MUNI ELEC AUTH OF GEORGIA MELPWR 04/57 FIXED 6.637 75,000 04/01/2057 93,016
MET TRANSPRTN AUTH NY DEDICATE MTATRN 11/40 FIXED 6.089 50,000 11/15/2040 63,063
CALIFORNIA ST CAS 03/40 FIXED 7.625 45,000 03/01/2040 66,578
CALIFORNIA ST CAS 10/39 FIXED 7.3 5,000 10/01/2039 7,076
CALIFORNIA ST CAS 04/39 FIXED 7.55 75,000 04/01/2039 110,974
BAY AREA CA TOLL AUTH TOLL BRI BAYTRN 04/49 FIXED 6.263 75,000 04/01/2049 102,089
AEEE 2,546,140
NEW S WALES TREASURY CRP GOVT LIQUID 04/19 6 200,000 04/01/2019 157,623
TREASURY CORP VICTORIA LOCAL GOVT G 10/22 6 300,000 10/17/2022 257,195
NEW S WALES TREASURY CRP LOCAL GOVT G 03/19 3.5 200,000 03/20/2019 149,413
NEW S WALES TREASURY CRP LOCAL GOVT G 03/22 6 300,000 03/01/2022 254,171
JEREBAFHRER SR 818,402
JE K EBAFE
REPUBLIC OF SOUTH AFRICA BONDS 01/20 7.25 3,605,000 01/15/2020 257,443
NETHERLANDS GOVERNMENT BONDS 144A REGS 01/37 4 120,000 01/15/2037 202,287
CAISSE D AMORT DETTE SOC SR UNSECURED 04/21 3.375 140,000 04/25/2021 170,986
REPUBLIC OF INDONESIA SR UNSECURED REGS 01/46 5.95 200,000 01/08/2046 220,750
REPUBLIC OF INDONESIA SR UNSECURED REGS 01/26 4.75 200,000 01/08/2026 206,750
UK TSY 2 1/2 2065 BONDS REGS 07/65 2.5 285,000 07/22/2065 447,426
BULGARIA 03/23 FIXED 1.875 150,000 03/21/2023 165,529
UK TSY 1 1/2 2021 BONDS REGS 01/21 1.5 1,145,000 01/22/2021 1,475,954
BONOS Y OBLIG DEL ESTADO UNSECURED 144A REGS 04/25 1.6 525,000 04/30/2025 573,158
IRISH TSY 2 2045 BONDS REGS 02/45 2 170,000 02/18/2045 192,066
BUONI POLIENNALI DEL TES BONDS 12/24 2.5 495,000 12/01/2024 562,218
UK TSY 3.5 2045 UNSECURED REGS 01/45 3.5 1,880,000 01/22/2045 3,146,307
UK TSY 2 2020 BONDS REGS 07/20 2 1,642,000 07/22/2020 2,148,862
KOREA TREASURY BOND SR UNSECURED 03/24 3.5 177,780,000 03/10/2024 161,601
ROMANIA SR UNSECURED REGS 09/20 4.625 125,000 09/18/2020 152,774
ISRAEL FIXED BOND BONDS 03/23 4.25 1,075,000 03/31/2023 334,540
UK TSY 3 1/4 2044 UNSECURED REGS 01/44 3.25 295,000 01/22/2044 471,072
SLOVAKIA GOVERNMENT BOND SR UNSECURED REGS 11/24 3.375 75,000 11/15/2024 98,047
THAILAND GOVERNMENT BOND SR UNSECURED 06/23 3.625 22,425,000 06/16/2023 667,515
THAILAND GOVERNMENT BOND SR UNSECURED 06/19 3.875 35,250,000 06/13/2019 1,033,386
IRISH TSY 5.4 2025 BONDS 03/25 5.4 75,000 03/13/2025 109,715
NETHERLANDS GOVERNMENT BONDS 144A REGS 01/42 3.75 185,000 01/15/2042 319,727
AUSTRALIAN GOVERNMENT SR UNSECURED REGS 04/20 4.5 140,000 04/15/2020 109,280
BONOS Y OBLIG DEL ESTADO SR UNSECURED 144A REGS 07/41 4 310,000 07/30/2041 465,728
SINGAPORE GOVERNMENT SR UNSECURED 09/24 3 350,000 09/01/2024 252,440
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THAILAND GOVERNMENT BOND SR UNSECURED 06/29 4.875 4,880,000 06/22/2029 161,303
SWEDISH GOVERNMENT BONDS 03/39 3.5 370,000 03/30/2039 55,851
KINGDOM OF DENMARK BONDS 11/39 4.5 1,500,000 11/15/2039 366,723
POLAND GOVERNMENT BOND BONDS 10/19 5.5 650,000 10/25/2019 168,835
NORWEGIAN GOVERNMENT BONDS 144A REGS 05/19 4.5 1,220,000 05/22/2019 154,264
SWEDISH GOVERNMENT BONDS 03/19 4.25 7,470,000 03/12/2019 911,068
REPUBLIC OF LITHUANIA SR UNSECURED 02/18 4.85 100,000 02/07/2018 111,009
IRISH TSY 4 1/2 2018 BONDS 10/18 4.5 430,000 10/18/2018 494,768
AUSTRALIAN GOVERNMENT SR UNSECURED REGS 05/21 5.75 160,000 05/15/2021 133,059
UK TSY 4 3/4 2030 BONDS REGS 12/30 4.75 295,000 12/07/2030 511,854
CZECH REPUBLIC BONDS REGS 09/22 4.7 11,500,000 09/12/2022 572,550
REPUBLIC OF SOUTH AFRICA SR UNSECURED 03/21 6.75 4,900,000 03/31/2021 338,772
REPUBLIC OF AUSTRIA SR UNSECURED 144A REGS 03/37 4 395,000 03/15/2037 656,545
BUONI POLIENNALI DEL TES BONDS REGS 02/37 4 615,000 02/01/2037 797,593
MALAYSIA GOVERNMENT SR UNSECURED 02/18 4.24 400,000 02/07/2018 89,730
MEX BONOS DESARR FIX RT BONDS 12/24 10 7,759,600 12/05/2024 435,392
BONOS Y OBLIG DEL ESTADO SR UNSECURED 144A REGS 01/37 4 200,000 01/31/2037 280,717
REPUBLIC OF POLAND SR UNSECURED 04/20 4.2 85,000 04/15/2020 101,513
MALAYSIA GOVERNMENT SR UNSECURED 07/19 5.734 1,720,000 07/30/2019 402,097
SWITZERLAND BONDS REGS 05/19 3 1,100,000 05/12/2019 1,183,500
BELGIUM KINGDOM BONDS 144A REGS 03/35 5 372,000 03/28/2035 648,308
MEX BONOS DESARR FIX RT SR UNSECURED 12/23 8 13,581,400 12/07/2023 683,663
FRANCE (GOVT OF) BONDS REGS 04/35 4.75 145,000 04/25/2035 242,022
REPUBLIKA SLOVENIJA BONDS REGS 11/40 1.75 75,000 11/03/2040 77,069
SAUDI INTERNATIONAL BOND SR UNSECURED REGS 10/26 3.25 325,000 10/26/2026 307,938
STATE OF QATAR SR UNSECURED REGS 06/26 3.25 700,000 06/02/2026 674,625
FRANCE (GOVT OF) BONDS REGS 05/21 0.00000 2,205,000 05/25/2021 2,357,386
BUONI POLIENNALI DEL TES BONDS 06/21 0.45 1,265,000 06/01/2021 1,332,916
BUONI POLIENNALI DEL TES BONDS 06/26 1.6 380,000 06/01/2026 396,152
REPUBLIC OF AUSTRIA SR UNSECURED 144A REGS 10/26 0 355,000 10/20/2026 385,901
BUNDESOBLIGATION BONDS REGS 04/21 0.00000 2,315,000 04/09/2021 2,506,303
BUNDESREPUB. DEUTSCHLAND BONDS REGS 08/25 1 500,000 08/15/2025 572,240
BONOS Y OBLIG DEL ESTADO BONDS 07/20 1.15 625,000 07/30/2020 684,585
BUONI POLIENNALI DEL TES BONDS 05/20 0.7 1,700,000 05/01/2020 1,825,537
MALAYSIA GOVERNMENT SR UNSECURED 09/25 3.955 1,840,000 09/15/2025 397,963
FRANCE (GOVT OF) BONDS REGS 05/20 0.00000 1,960,000 05/25/2020 2,102,190
FRANCE (GOVT OF) BONDS REGS 05/25 0.5 384,000 05/25/2025 408,649
BELGIUM KINGDOM UNSECURED 144A REGS 06/25 0.8 410,000 06/22/2025 447,976
BUNDESREPUB. DEUTSCHLAND BONDS REGS 02/25 0.5 3,200,000 02/15/2025 3,525,700
KOREA TREASURY BOND SR UNSECURED 12/44 2.75 75,790,000 12/10/2044 69,897
KOREA TREASURY BOND SR UNSECURED 09/24 3 534,010,000 09/10/2024 470,919
NETHERLANDS GOVERNMENT BONDS 01/20 0.25 1,500,000 01/15/2020 1,627,977
BONOS Y OBLIG DEL ESTADO BONDS 01/20 1.4 1,210,000 01/31/2020 1,331,015
BUONI POLIENNALI DEL TES BONDS 08/19 1.5 380,000 08/01/2019 416,039
BONOS Y OBLIG DEL ESTADO SR UNSECURED 144A REGS 10/24 2 1,005,000 10/31/2024 1,191,859
BUONI POLIENNALI DEL TES SR UNSECURED 144A REGS 03/30 3 788,000 03/01/2030 961,610
FRANCE (GOVT OF) BONDS REGS 05/30 2.5 2,805,000 05/25/2030 3,530,170
KINGDOM OF SWEDEN SR UNSECURED REGS 05/19 0.75 550,000 05/02/2019 594,551
NETHERLANDS GOVERNMENT BONDS 144A REGS 07/24 2 730,000 07/15/2024 883,455
BUONI POLIENNALI DEL TES BONDS 09/24 3.75 2,210,000 09/01/2024 2,721,955
FINNISH GOVERNMENT SR UNSECURED 144A REGS 04/24 2 535,000 04/15/2024 645,904
BELGIUM KINGDOM UNSECURED 144A REGS 06/24 2.6 700,000 06/22/2024 872,078
CAISSE FRANCAISE DE FIN COVERED REGS 01/24 2.375 400,000 01/17/2024 482,641
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KOREA TREASURY BOND SR UNSECURED 12/33 3.75 339,900,000 12/10/2033 344,046
AUSTRALIAN GOVERNMENT SR UNSECURED REGS 04/33 4.5 325,000 04/21/2033 273,051
REPUBLIC OF SOUTH AFRICA BONDS 01/30 8 5,990,000 01/31/2030 393,947
KOREA TREASURY BOND SR UNSECURED 09/23 3.375 100,000,000 09/10/2023 90,760
BELGIUM KINGDOM SR UNSECURED REGS 06/45 3.75 200,000 06/22/2045 321,971
SWITZERLAND BONDS REGS 07/25 1.5 800,000 07/24/2025 907,247
CAISSE FRANCAISE DE FIN COVERED REGS 07/20 1.75 200,000 07/16/2020 224,935
BUONI POLIENNALI DEL TES BONDS 144A REGS 09/44 4.75 520,000 09/01/2044 741,828
POLAND GOVERNMENT BOND BONDS 07/18 2.5 800,000 07/25/2018 193,221
NEW ZEALAND GOVERNMENT SR UNSECURED REGS 04/20 3 1,250,000 04/15/2020 885,111
FRANCE (GOVT OF) BONDS REGS 05/45 3.25 735,000 05/25/2045 1,066,833
KOREA TREASURY BOND SR UNSECURED 03/18 2.75 321,400,000 03/10/2018 271,970
UK TSY 1.25 2018 BONDS REGS 07/18 1.25 905,000 07/22/2018 1,138,971
KINGDOM OF SWEDEN SR UNSECURED REGS 01/18 0.875 100,000 01/31/2018 106,928
SWEDISH GOVERNMENT BONDS 11/23 1.5 3,795,000 11/13/2023 456,590
KINGDOM OF DENMARK BONDS 11/23 1.5 2,555,000 11/15/2023 398,859
QUEENSLAND TREASURY CORP LOCAL GOVT G 144A REGS 06/19 4 175,000 06/21/2019 132,342
REPUBLIC OF AUSTRIA SR UNSECURED 144A REGS 06/19 1 565,000 06/18/2019 634,056
KOREA TREASURY BOND SR UNSECURED 06/22 3.75 145,000,000 06/10/2022 131,586
NORWEGIAN GOVERNMENT BONDS 144A REGS 05/23 2 2,500,000 05/24/2023 301,509
BUNDESREPUB. DEUTSCHLAND BONDS REGS 07/44 2.5 1,465,000 07/04/2044 2,148,931
SWITZERLAND BONDS REGS 04/42 1.5 190,000 04/30/2042 242,073
MALAYSIA GOVERNMENT SR UNSECURED 08/22 3.418 735,000 08/15/2022 158,150
KOREA TREASURY BOND SR UNSECURED 12/31 4 775,990,000 12/10/2031 793,732
UK TSY 3 3/4 2052 UNSECURED REGS 07/52 3.75 225,000 07/22/2052 424,900
KOREA TREASURY BOND SR UNSECURED 06/21 4.25 993,440,000 06/10/2021 908,314
SINGAPORE GOVERNMENT SR UNSECURED 09/22 3.125 125,000 09/01/2022 91,325
REPUBLIKA SLOVENIJA BONDS REGS 01/21 4.375 30,000 01/18/2021 37,120
QUEENSLAND TREASURY CORP LOCAL GOVT G REGS 02/20 6.25 400,000 02/21/2020 324,163
REPUBLIKA SLOVENIJA BONDS REGS 01/20 4.125 30,000 01/26/2020 35,762
FINNISH GOVERNMENT SR UNSECURED 144A REGS 04/20 3 200,000 04/15/2020 238,570
REPUBLIC OF POLAND SR UNSECURED 01/25 5.25 100,000 01/20/2025 138,758
UNITED MEXICAN STATES SR UNSECURED 10/23 4 686,000 10/02/2023 687,715
UNITED MEXICAN STATES SR UNSECURED 03/44 4.75 150,000 03/08/2044 136,688
REPUBLIC OF POLAND SR UNSECURED 04/21 5.125 110,000 04/21/2021 120,064
REPUBLIC OF SLOVENIA SR UNSECURED 144A 05/23 5.85 200,000 05/10/2023 225,107
PROVINCE OF SASKATCHEWAN UNSECURED 06/40 4.75 50,000 06/01/2040 45,629
ROMANIA SR UNSECURED REGS 02/22 6.75 30,000 02/07/2022 34,163
SWITZERLAND BONDS REGS 04/33 3.5 50,000 04/08/2033 75,692
PROVINCE OF QUEBEC NOTES 12/21 4.25 125,000 12/01/2021 104,294
PROVINCE OF QUEBEC BONDS 12/41 5 400,000 12/01/2041 385,606
PROVINCE OF QUEBEC UNSECURED 12/38 5 150,000 12/01/2038 142,215
PROVINCE OF QUEBEC UNSECURED 04/26 2.5 165,000 04/20/2026 158,816
PROVINCE OF QUEBEC UNSECURED 02/23 2.625 100,000 02/13/2023 100,247
POLAND GOVERNMENT BOND BONDS 09/22 5.75 1,500,000 09/23/2022 407,515
REPUBLIC OF POLAND SR UNSECURED 04/26 3.25 175,000 04/06/2026 168,217
REPUBLIC OF POLAND SR UNSECURED 07/19 6.375 50,000 07/15/2019 55,494
REPUBLIC OF PERU SR UNSECURED 03/19 7.125 75,000 03/30/2019 83,344
REPUBLIC OF PERU SR UNSECURED 11/33 8.75 40,000 11/21/2033 58,600
ONTARIO (PROVINCE OF) SR UNSECURED 04/26 2.5 150,000 04/27/2026 144,575
ONTARIO (PROVINCE OF) UNSECURED 06/24 3.5 435,000 06/02/2024 352,142
ONTARIO (PROVINCE OF) UNSECURED 06/45 3.45 550,000 06/02/2045 426,021
ONTARIO (PROVINCE OF) BONDS 06/37 4.7 255,000 06/02/2037 232,533
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ONTARIO (PROVINCE OF) SR UNSECURED 04/20 4.4 200,000 04/14/2020 215,531
NOVA SCOTIA PROVINCE DEBENTURES 06/42 4.4 35,000 06/01/2042 30,282
SINGAPORE GOVERNMENT SR UNSECURED 09/18 4 940,000 09/01/2018 679,524
PROV OF NEW BRUNSWICK BONDS 09/39 4.8 50,000 09/26/2039 44,467
MANITOBA (PROVINCE OF) UNSECURED 03/38 4.6 50,000 03/05/2038 44,092
BONOS Y OBLIG DEL ESTADO BONDS 01/29 6 789,000 01/31/2029 1,231,618
KOMMUNALBANKEN AS SR UNSECURED 144A 03/19 2.125 1,500,000 03/15/2019 1,513,991
KOMMUNALBANKEN AS SR UNSECURED 144A 05/18 1.125 250,000 05/23/2018 249,015
KOMMUNALBANKEN AS SR UNSECURED 144A 03/18 1 350,000 03/15/2018 348,496
ITALY GOV T INT BOND SR UNSECURED 09/23 6.875 275,000 09/27/2023 320,191
IRISH TSY 4 1/2 2020 BONDS 04/20 4.5 200,000 04/18/2020 245,486
UK TSY 4 1/4 2036 BONDS REGS 03/36 4.25 805,000 03/07/2036 1,395,201
REPUBLIC OF COLOMBIA SR UNSECURED 06/45 5 200,000 06/15/2045 190,500
REPUBLIC OF COLOMBIA SR UNSECURED 03/19 7.375 100,000 03/18/2019 111,000
REPUBLIC OF COLOMBIA SR UNSECURED 01/33 10.375 35,000 01/28/2033 51,800
CANADA HOUSING TRUST GOVT GUARANT 144A 06/19 1.95 50,000 06/15/2019 38,111
CANADA HOUSING TRUST GOVT GUARANT 144A 06/24 2.9 750,000 06/15/2024 595,887
CANADA HOUSING TRUST GOVT GUARANT 144A 06/18 1.75 725,000 06/15/2018 548,171
CANADA HOUSING TRUST GOVT GUARANT 144A 12/22 2.4 275,000 12/15/2022 212,886
CANADA HOUSING TRUST GOVT GUARANT 144A 03/22 2.65 1,350,000 03/15/2022 1,059,219
CANADIAN GOVERNMENT BONDS 12/45 3.5 175,000 12/01/2045 162,175
CANADIAN GOVERNMENT BONDS 06/33 5.75 65,000 06/01/2033 72,105
CAISSE D AMORT DETTE SOC SR UNSECURED 144A 03/24 3.375 650,000 03/20/2024 679,062
CAISSE D AMORT DETTE SOC SR UNSECURED 144A 01/18 1.375 575,000 01/29/2018 574,510
BRITISH COLUMBIA PROV OF SR UNSECURED 12/18 4.65 100,000 12/18/2018 79,833
BRITISH COLUMBIA PROV OF UNSECURED 06/42 4.3 310,000 06/18/2042 276,495
UK TSY 4 1/4 2032 BONDS REGS 06/32 4.25 695,000 06/07/2032 1,165,805
PROVINCE OF ALBERTA UNSECURED 12/43 3.45 75,000 12/01/2043 57,090
CANADIAN GOVERNMENT BONDS 06/26 1.5 1,175,000 06/01/2026 859,605
EREBFEESE 89,004,281
Z Dt

NN GROUP NV SUBORDINATED REGS 04/44 VAR 100,000 04/08/2044 110,289
BUNDESREPUB. DEUTSCHLAND BONDS REGS 07/34 4.75 570,000 07/04/2034 1,015,110
EMD FINANCE LLC COMPANY GUAR 144A 03/20 2.4 100,000 03/19/2020 99,409
Z D& 1,224,808
TENE

PROLOGIS LP COMPANY GUAR 02/24 3.375 100,000 02/20/2024 121,780
VONOVIA FINANCE BV COMPANY GUAR REGS 10721 3.625 60,000 10/08/2021 72,203
SIMON PROPERTY GROUP LP SR UNSECURED 11/26 3.25 180,000 11/30/2026 176,644
SIMON PROPERTY GROUP LP SR UNSECURED 10/44 4.25 75,000 10/01/2044 74,004
SIMON PROPERTY GROUP LP SR UNSECURED 10/24 3.375 100,000 10/01/2024 100,932
SIMON PROPERTY GROUP LP SR UNSECURED 03/21 4.375 100,000 03/01/2021 106,898
SCENTRE GROUP TRUST 1/2 COMPANY GUAR 144A 02/25 3.5 125,000 02/12/2025 123,428
REGENCY CENTERS LP COMPANY GUAR 06/24 3.75 65,000 06/15/2024 65,722
LIBERTY PROPERTY LP SR UNSECURED 04/25 3.75 165,000 04/01/2025 165,862
KIMCO REALTY CORP SR UNSECURED 04/45 4.25 95,000 04/01/2045 91,363
WELLTOWER INC SR UNSECURED 01/22 5.25 50,000 01/15/2022 55,080
FEDERAL REALTY INVESTMEN SR UNSECURED 12/44 4.5 125,000 12/01/2044 126,528
ERP OPERATING LP SR UNSECURED 06/45 4.5 100,000 06/01/2045 100,435
ERP OPERATING LP SR UNSECURED 07/20 4.75 60,000 07/15/2020 64,558
DUKE REALTY LP COMPANY GUAR 12/24 3.75 90,000 12/01/2024 91,175
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BOSTON PROPERTIES LP SR UNSECURED 02/23 3.85 50,000 02/01/2023 51,303
TEES 1,587,915
ASIAN DEVELOPMENT BANK SR UNSECURED 03/22 5 100,000 03/09/2022 79,760
INTL BK RECON + DEVELOP SR UNSECURED 05/19 3.875 125,000 05/20/2019 145,199
EUROPEAN INVESTMENT BANK SR UNSECURED 10/18 4.75 20,000 10/15/2018 26,607
EUROPEAN INVESTMENT BANK SR UNSECURED 04/25 5.5 25,000 04/15/2025 40,599
INTL BK RECON + DEVELOP SR UNSECURED 06/21 2.25 750,000 06/24/2021 755,026
INTL BK RECON + DEVELOP SR UNSECURED 05/19 3.875 500,000 05/20/2019 580,798
INTER AMERICAN DEVEL BK UNSECURED 02/24 3 500,000 02/21/2024 516,594
ES R E S & 2,144,583
B
HEATHROW FUNDING LTD SR SECURED REGS 12/31 6.45 50,000 12/10/2031 89,863
ASF SR UNSECURED REGS 03/19 7.375 50,000 03/20/2019 61,340
UNITED PARCEL SERVICE SR UNSECURED 11/46 3.4 135,000 11/15/2046 124,445
UNITED PARCEL SERVICE SR UNSECURED 04/19 5.125 100,000 04/01/2019 107,390
UNION PACIFIC CORP SR UNSECURED 03/26 2.75 80,000 03/01/2026 78,010
RYDER SYSTEM INC SR UNSECURED 09/21 2.25 255,000 09/01/2021 249,028
RYDER SYSTEM INC SR UNSECURED 02/19 2.35 125,000 02/26/2019 125,736
PENSKE TRUCK LEASING/PTL SR UNSECURED 144A 11/26 3.4 250,000 11/15/2026 239,193
FEDEX CORP COMPANY GUAR 02/25 3.2 65,000 02/01/2025 64,873
FEDEX CORP COMPANY GUAR 02/45 4.1 105,000 02/01/2045 98,316
ERAC USA FINANCE LLC COMPANY GUAR 144A 02/45 4.5 160,000 02/15/2045 152,573
ERAC USA FINANCE LLC COMPANY GUAR 144A 11/24 3.85 100,000 11/15/2024 101,626
CANADIAN NATL RAILWAY SR UNSECURED 03/19 5.55 200,000 03/01/2019 215,086
CSX CORP SR UNSECURED 03/43 4.4 90,000 03/01/2043 90,809
BURLINGTN NORTH SANTA FE SR UNSECURED 03/42 4.4 100,000 03/15/2042 104,260
BURLINGTN NORTH SANTA FE SR UNSECURED 09/21 3.45 100,000 09/15/2021 104,436
EmSE 2,006,984
K EBUTFE
US TREASURY N/B 05/45 3 2,398,000 05/15/2045 2,365,589
US TREASURY N/B 02/44 3.625 1,062,000 02/15/2044 1,177,118
KEBFEEE 3,542,707
ENGIE SA SR UNSECURED REGS 0526 2.375 500,000 05/19/2026 594,085
IBERDROLA FINANZAS SAU COMPANY GUAR 03/20 4.125 50,000 03/23/2020 59,445
SUEZ SR UNSECURED 06/22 4.125 150,000 06/24/2022 191,467
CENTRICA PLC SR UNSECURED REGS 03/22 6.375 50,000 03/10/2022 76,709
ELECTRICITE DE FRANCE SA SR UNSECURED REGS 06/34 6.125 150,000 06/02/2034 247,758
ELECTRICITE DE FRANCE SA SR UNSECURED 09/24 4.625 300,000 09/11/2024 401,443
ENGIE SA SR UNSECURED 01/21 6.375 150,000 01/18/2021 198,489
ENEL FINANCE INTL NV COMPANY GUAR REGS 06/26 1.375 389,000 06/01/2026 411,250
XCEL ENERGY INC SR UNSECURED 12/26 3.35 130,000 12/01/2026 130,108
WESTERN POWER DIST EAST SR UNSECURED REGS 01/23 5.25 150,000 01/17/2023 221,163
WISCONSIN POWER + LIGHT SR UNSECURED 10/44 4.1 100,000 10/15/2044 100,777
WILLIAMS PARTNERS LP SR UNSECURED 03/20 5.25 65,000 03/15/2020 69,447
WILLIAMS PARTNERS LP SR UNSECURED 03/22 3.6 150,000 03/15/2022 150,794
VIRGINIA ELEC + POWER CO SR UNSECURED 02/44 4.45 45,000 02/15/2044 47,244
VIRGINIA ELEC + POWER CO SR UNSECURED 11/38 8.875 25,000 11/15/2038 39,796
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TRANSCANADA PIPELINES SR UNSECURED 03/34 4.625 75,000 03/01/2034 79,087
SOUTHERN CO GAS CAPITAL COMPANY GUAR 10/46 3.95 70,000 10/01/2046 64,772
SOUTHERN CO SR UNSECURED 06/20 2.75 400,000 06/15/2020 403,428
SOUTHERN CAL EDISON 1ST REF MORT 12/41 3.9 100,000 12/01/2041 98,750
SOUTH CAROLINA ELEC+GAS 1ST MORTGAGE 06/46 4.1 95,000 06/15/2046 94,034
SEMPRA ENERGY SR UNSECURED 10/19 1.625 130,000 10/07/2019 128,324
SEMPRA ENERGY SR UNSECURED 03/20 2.4 200,000 03/15/2020 199,705
SEMPRA ENERGY SR UNSECURED 06/24 3.55 100,000 06/15/2024 101,201
PUBLIC SERVICE ELECTRIC 1ST MORTGAGE 08/19 2 150,000 08/15/2019 150,929
PUBLIC SERVICE ELECTRIC 1ST MORTGAGE 08/24 3.15 150,000 08/15/2024 151,537
PROGRESS ENERGY INC SR UNSECURED 03/31 7.75 100,000 03/01/2031 137,597
PLAINS ALL AMER PIPELINE SR UNSECURED 12/26 4.5 55,000 12/15/2026 55,795
PLAINS ALL AMER PIPELINE SR UNSECURED 12/19 2.6 300,000 12/15/2019 300,314
PACIFIC GAS + ELECTRIC SR UNSECURED 06/25 3.5 125,000 06/15/2025 128,443
PACIFIC GAS + ELECTRIC SR UNSECURED 08/24 3.4 50,000 08/15/2024 51,092
PACIFIC GAS + ELECTRIC SR UNSECURED 04/42 4.45 100,000 04/15/2042 105,029
PPL CAPITAL FUNDING INC COMPANY GUAR 03/24 3.95 10,000 03/15/2024 10,349
ONE GAS INC SR UNSECURED 02/44 4.658 50,000 02/01/2044 51,827
ONCOR ELECTRIC DELIVERY SR SECURED 09/22 7 200,000 09/01/2022 244,114
EVERSOURCE ENERGY SR UNSECURED 01/25 3.15 35,000 01/15/2025 34,556
NISOURCE FINANCE CORP COMPANY GUAR 02/44 4.8 25,000 02/15/2044 26,320
NISOURCE FINANCE CORP COMPANY GUAR 03/18 6.4 10,000 03/15/2018 10,532
NIAGARA MOHAWK POWER SR UNSECURED 144A 10/34 4.278 55,000 10/01/2034 55,973
NATIONAL RURAL UTIL COOP SR UNSECURED 11/19 1.5 150,000 11/01/2019 148,742
NATIONAL RURAL UTIL COOP COLLATERAL T 01/25 2.85 175,000 01/27/2025 171,974
NATIONAL RURAL UTIL COOP COLLATERAL T 11/19 2.3 210,000 11/15/2019 211,483
MIDAMERICAN ENERGY CO IST MORTGAGE 10/24 3.5 100,000 10/15/2024 103,365
KINDER MORGAN INC/DELAWA COMPANY GUAR 144A 11/23 5.625 300,000 11/15/2023 329,283
KINDER MORGAN ENER PART COMPANY GUAR 03/21 5.8 75,000 03/01/2021 82,192
ITC HOLDINGS CORP SR UNSECURED 06/24 3.65 70,000 06/15/2024 70,160
HYDRO QUEBEC LOCAL GOVT G 02/45 5 220,000 02/15/2045 215,943
HYDRO ONE INC SR UNSECURED 10/18 2.78 100,000 10/09/2018 76,432
GEORGIA POWER COMPANY SR UNSECURED 03/42 4.3 115,000 03/15/2042 116,373
FORTIS INC SR UNSECURED 144A 10/26 3.055 175,000 10/04/2026 163,673
FLORIDA POWER + LIGHT CO 1ST MORTGAGE 10/44 4.05 80,000 10/01/2044 81,967
FLORIDA POWER + LIGHT CO IST MORTGAGE 06/24 3.25 100,000 06/01/2024 102,047
FLORIDA POWER + LIGHT CO 1ST MORTGAGE 04/39 5.96 25,000 04/01/2039 32,287
FIRSTENERGY TRANSMISSION SR UNSECURED 144A 07/44 5.45 100,000 07/15/2044 106,157
EXELON CORP SR UNSECURED 04/21 2.45 35,000 04/15/2021 34,579
EXELON GENERATION CO LLC SR UNSECURED 01/20 2.95 300,000 01/15/2020 303,568
EXELON GENERATION CO LLC SR UNSECURED 10/19 5.2 50,000 10/01/2019 53,588
EVERSOURCE ENERGY SR UNSECURED 03/21 2.5 185,000 03/15/2021 183,684
ENTERPRISE PRODUCTS OPER COMPANY GUAR 02/27 3.95 65,000 02/15/2027 66,586
ENTERPRISE PRODUCTS OPER COMPANY GUAR 02/25 3.75 200,000 02/15/2025 203,212
ENTERGY LOUISIANA LLC COLLATERAL T 06/31 3.05 175,000 06/01/2031 165,693
ENERGY TRANSFER PARTNERS SR UNSECURED 02/43 5.15 100,000 02/01/2043 93,186
ENERGY TRANSFER PARTNERS SR UNSECURED 02/42 6.5 25,000 02/01/2042 27,009
ENERGY TRANSFER PARTNERS SR UNSECURED 02/22 5.2 25,000 02/01/2022 26,768
ENBRIDGE INC SR UNSECURED 06/24 3.5 75,000 06/10/2024 73,044
ENABLE MIDSTREAM PARTNER SR UNSECURED 05/44 5 15,000 05/15/2044 12,884
ENABLE MIDSTREAM PARTNER SR UNSECURED 05/24 3.9 35,000 05/15/2024 33,199
EMERA US FINANCE LP COMPANY GUAR 144A 06/21 2.7 55,000 06/15/2021 54,441
EMERA US FINANCE LP COMPANY GUAR 144A 06/19 2.15 95,000 06/15/2019 94,843
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E.ON INTL FINANCE BV COMPANY GUAR 144A 04/18 5.8 75,000 04/30/2018 78,502
ELECTRICITE DE FRANCE SA SR UNSECURED 144A 01/19 6.5 100,000 01/26/2019 108,793
DUKE ENERGY FLORIDA LLC 1ST MORTGAGE 10/46 3.4 150,000 10/01/2046 133,466
DUKE ENERGY PROGRESS INC 1ST MORTGAGE 12/44 4.15 25,000 12/01/2044 24,838
DUKE ENERGY CORP SR UNSECURED 09/26 2.65 60,000 09/01/2026 56,000
DOMINION RESOURCES INC SR UNSECURED 08/26 2.85 155,000 08/15/2026 145,116
DOMINION RESOURCES INC SR UNSECURED 06/18 1.9 400,000 06/15/2018 400,209
DOMINION RESOURCES INC SR UNSECURED 08/19 5.2 15,000 08/15/2019 16,125
CONSUMERS ENERGY CO 1ST MORTGAGE 08/46 3.25 125,000 08/15/2046 110,353
CONSUMERS ENERGY CO 1ST MORTGAGE 08/23 3.375 50,000 08/15/2023 51,565
CONSOLIDATED EDISON INC SR UNSECURED 05/21 2 350,000 05/15/2021 342,064
CONSOLIDATED EDISON CO O SR UNSECURED 12/54 4.625 45,000 12/01/2054 47,208
CONSOLIDATED EDISON CO O SR UNSECURED 12/24 3.3 45,000 12/01/2024 45,739
CONSOLIDATED EDISON CO O SR UNSECURED 03/44 4.45 50,000 03/15/2044 52,055
CONSOLIDATED EDISON CO O SR UNSECURED 12/18 7.125 40,000 12/01/2018 44,040
CONNECTICUT LIGHT + PWR 1ST REF MORT 04/44 43 35,000 04/15/2044 36,001
COLUMBIA PIPELINE GROUP COMPANY GUAR 06/18 2.45 50,000 06/01/2018 50,244
CLECO CORPORATE HOLDINGS SR SECURED 144A 05/26 3.743 150,000 05/01/2026 147,727
BERKSHIRE HATHAWAY ENERG SR UNSECURED 02/45 4.5 100,000 02/01/2045 103,742
BERKSHIRE HATHAWAY ENERG SR UNSECURED 02/25 3.5 100,000 02/01/2025 101,981
BERKSHIRE HATHAWAY ENERG SR UNSECURED 02/20 2.4 100,000 02/01/2020 100,272
BELL CANADA COMPANY GUAR 06/20 3.25 50,000 06/17/2020 38,890
BELL CANADA COMPANY GUAR 06/19 3.35 125,000 06/18/2019 96,923
BALTIMORE GAS + ELECTRIC SR UNSECURED 08/46 3.5 150,000 08/15/2046 134,968
BALTIMORE GAS + ELECTRIC SR UNSECURED 08/26 2.4 70,000 08/15/2026 65,358
ATMOS ENERGY CORP SR UNSECURED 10/44 4.125 100,000 10/15/2044 99,463
APPALACHIAN POWER CO SR UNSECURED 06/25 3.4 250,000 06/01/2025 253,181
APPALACHIAN POWER CO SR UNSECURED 05/44 4.4 30,000 05/15/2044 30,441
NORTHUMBRIAN WATER FIN COMPANY GUAR 02/23 6.875 50,000 02/06/2023 80,103
AEP TRANSMISSION CO LLC SR UNSECURED 144A 12/26 3.1 50,000 12/01/2026 49,244
AWEEEE 12,106,656

k1 FRROAMRESIIANIZR L, IFRSUEMLC T2 7 4D Wellington World Bond Fund (Cayman) (72U k- HEAME S 7 7 K
(A=) DERREEIITEEINTEBVEE A, ERITER MR ENDPortfolio statement summarylZ iR S TV5
Financial assets at fair value through profit and loss?® 5%, Unrealized appreciation on future contracts72b (X ZUnrealized
appreciation on forward foreign currency contractszMZ<IHH OWNR T, WHETADEGR . BFHBH ORHLIEHEE—
HLAWGAERHVET,
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®Fit iG]
= JH 3 =
85 TR #E WElS  ARRE
B(E) ($)
U.S. Note Futures 10 Yr 166,164,031 3/22/2017 1,337 923,903
German Euro BUXL Futures 3,111,344 3/08/2017 17 28,963
U.S. Bond Futures 3,163,781 3/22/2017 21 24,938
Australian Bond Futures 3 Yr 14,447,690 3/15/2017 179 19,396
997,200
. pre—
47 B B MERS AR
B(E) ($)
U.S. Note Futures 2 Yr 650,063 3/31/2017 3 (656)
Canadian Bond Futures 10 Yr (8,409,425) 3/22/2017 (82) (746)
U.S. Ultra Bond (2,815,313) 3/22/2017 21) (2,820)
German Euro SCHATZ Futures (2,131,882) 3/08/2017 (18) (3,349)
German Euro BOBL Futures 63,707,699 3/08/2017 452 (11,592)
U.S. Note Futures 5 Yr (13,531,367) 3/31/2017 (115) (49,670)
U.S. Ultra Bond (6,249,750) 3/22/2017 (39) (69,749)
German Euro BUND Futures (39,648,420) 3/08/2017 (229) (394,561)
Australian Bond Futures 10 Yr (77,606,119) 3/15/2017 (839) (488,815)
UK Long GILT Futures (28,919,610) 3/29/2017 (186) (516,440)
(1,538,398)
OFME 25 HL 5 |
R L 30 B #a AR
1 607,000 AUD 451,177 USD A+ 01/09/2017 11,713
1 1,000,000 AUD 744,201 USD A- 01/09/2017 20,208
1 243,000 AUD 180,865 USD A+ 01/09/2017 4,935
1 728,000 AUD 540,820 USD AA- 01/09/2017 13,753
3 1,185,000 AUD 874,465 USD AA- 01/09/2017 16,532
1 850,000 AUD 632,043 USD A+ 01/09/2017 16,649
3 1,184,000 AUD 873,818 USD AA- 01/09/2017 16,610
1 1,035,000 CAD 776,382 USD AA- 01/03/2017 4,599
1 153,000 CAD 116,500 USD A+ 01/09/2017 2,401
4 5,369,000 CAD 4,012,065 USD AA- 01/09/2017 8,154
1 805,000 CAD 604,166 USD AA- 01/20/2017 3,759
1 740,000 CAD 552,065 USD A+ 02/03/2017 45
3 920,000 CHF 913,646 USD AA- 01/09/2017 8,096
1 325,000 CHF 321,458 USD A 01/09/2017 1,563
1 7,610,000 CZK 299,409 USD A+ 01/09/2017 2,248
3 2,580,000 CZK 101,872 USD A 01/09/2017 1,125
3 2,662,000 DKK 381,338 USD A- 01/09/2017 3,561
1 182,345 EUR 192,503 USD AA- 01/04/2017 175
1 2,145,000 EUR 2,299,961 USD A- 01/09/2017 36,680
1 1,135,000 EUR 1,199,933 USD A+ 01/09/2017 2,346
1 1,320,000 EUR 1,403,322 USD A+ 01/09/2017 10,535
1 1,270,000 EUR 1,356,601 USD AA- 01/09/2017 16,570
4 30,881,000 EUR 32,906,332 USD AA- 01/09/2017 322,470

— 158 —



— o L ) e e e R o e R m W) 0 W W) — R WD W W W= AR O = o—m = N — A

DTYIBIMBEH T TR (rATY)

1,600,000 EUR 1,700,624 USD A+ 01/09/2017 12,396
10,000 EUR 10,563  USD A+ 01/31/2017 1
6,173,000 GBP 7,705,151  USD A- 01/09/2017 76,076
585,000 GBP 730,285 USD A+ 01/09/2017 7,296
970,000 GBP 1,230,197  USD A+ 01/09/2017 31,395
970,000 GBP 1,208,957 USD A+ 02/06/2017 9,329
5,400,000 JPY 46,864 USD A+ 01/10/2017 546
21,900,000 JPY 191,827 USD A- 01/10/2017 3,980
460,800,000 JPY 4,042,597 USD A+ 01/10/2017 90,094
246,100,000  JPY 2,159,246  USD AA- 01/10/2017 48,326
440,400,000  JPY 3,865,673  USD AA- 01/10/2017 88,151
621,830,000 KRW 531,706  USD A+ 01/09/2017 15,750
1,909,093,000 KRW 1,621,930 USD A+ 01/09/2017 37,883
7,104,000 MXN 345,601 USD A 01/09/2017 1,017
1,610,000 MYR 362,531 USD A+ 01/09/2017 3,579
1,510,000 NOK 177,289  USD A 01/09/2017 1,845
388,000 NZD 274,170  USD A 01/09/2017 3,660
135,000 NZD 95,218 USD AA- 01/09/2017 1,097
253,000 NZD 178,883  USD AA- 01/09/2017 2,494
1,060,000 PLN 254,993  USD A- 01/09/2017 1,086
3,950,000 RUB 64,961  USD A+ 01/31/2017 546
339,000 SGD 238,060 USD AA- 01/09/2017 3414
455,000 SGD 318,612 USD A 01/09/2017 3,676
29,151,000 THB 819,260 USD A+ 01/09/2017 5,274
11,100,000 THB 312,324  USD At 01/09/2017 2,377
9,010,000 THB 251,694 USD A+ 02/03/2017 147
357,155 USD 480,000 CAD A+ 01/09/2017 803
113,332 USD 152,000 CAD AA- 01/09/2017 21
162,542  USD 165,000 CHF AA- 02/03/2017 147
104,281 USD 100,000 EUR A+ 01/09/2017 1,233
940,165 USD 903,000 EUR A 01/09/2017 12,629
110,347 USD 106,000 EUR At 01/09/2017 1,498
57,159  USD 55,000 EUR AA- 01/09/2017 874
30,899 USD 3,632,292 JPY A+ 01/04/2017 243
12,878 USD 1,500,000 JPY A+ 01/31/2017 2
177,810  USD 214,510,000 KRW A- 01/31/2017 93
64,566  USD 3,950,000 RUB A- 01/09/2017 141
357,350 USD 23,440,000 RUB A 01/10/2017 26,637
141,465 USD 1,301,000 SEK A+ 01/09/2017 1,811
15,203  USD 140,000 SEK A+ 01/09/2017 215
9,906 USD 140,000 ZAR A+ 01/09/2017 323

ABFHIMEICEHIRERESE 1,022,832
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—
st L SRy BRI %8 ARIR
1 2,415,000 CAD 1,794,922  USD AA- 01/27/2017 (6,451)
1 164,520 CHF 161,746  USD AA- 01/04/2017 (128)
1 340,000 CHF 335,190 USD A+ 02/03/2017 47)
1 510,000 EUR 533,812 USD A+ 01/09/2017 (4,311)
1 1,370,000 EUR 1,432,013 USD A 01/09/2017 (13,533)
3 500,000 ILS 129,542  USD A 01/09/2017 (386)
2 2,751,330 JPY 23,387 USD AA- 01/04/2017 (202)
1 9,400,000 JPY 80,000 USD A+ 01/10/2017 (628)
2 122,000,000 JPY 1,034,555 USD AA- 01/10/2017 (11,897)
1 353,820,000 KRW 293,262 USD A- 02/03/2017 (119)
1 5,100,000 MXN 246,545 USD A+ 02/03/2017 (€2))]
1 1,060,000 MYR 235,818 USD A- 02/03/2017 (176)
3 3,950,000 RUB 60,617 USD A- 01/09/2017 (4,091)
3 3,950,000 RUB 64,566  USD A+ 01/09/2017 (141)
3 5,237,000 SEK 569,612 USD AA- 01/09/2017 (7,127)
2 2,457,040 USD 3,284,000 AUD A+ 01/09/2017 (79,447)
1 2,440,722  USD 3,255,000 AUD A 01/09/2017 (84,126)
3 224,367 USD 310,000 AUD A+ 01/31/2017 (48)
1 350,983 USD 485,000 AUD A+ 02/03/2017 (56)
1 842,153 USD 1,106,000 CAD A+ 01/09/2017 (17,358)
1 645,370 USD 857,000 CAD A- 01/09/2017 (6,265)
1 161,944 USD 215,000 CAD A+ 01/09/2017 (1,609)
3 350,626  USD 470,000 CAD A+ 01/31/2017 (32)
1 14,767 USD 15,000 CHF AA- 01/09/2017 3)
2 123,235 USD 125,000 CHF A+ 01/31/2017 (11)
1 268,403 USD 1,880,000 DKK AA- 01/09/2017 (1,604)
1 12,788  USD 90,000 DKK A+ 01/31/2017 ?2)
2 1,682,908 USD 1,574,000 EUR A- 01/09/2017 (22,113)
2 637,410 USD 596,000 EUR A 01/09/2017 (8,544)
1 1,299,790  USD 1,224,000 EUR A 01/09/2017 (8,295)
4 3,039,277 USD 2,865,000 EUR A+ 01/09/2017 (16,293)
2 357,464 USD 335,000 EUR AA- 01/09/2017 (3,991)
2 161,315 USD 150,000 EUR AA- 01/09/2017 (3,044)
1 6,298,894 USD 5,926,000 EUR AA- 01/09/2017 (46,118)
4 3,948,126  USD 3,706,000 EUR A+ 01/09/2017 (37,767)
1 79,224  USD 75,000 EUR A+ 01/31/2017 @)
1 192,396 USD 182,000 EUR AA- 02/03/2017 (138)
1 242,972  USD 230,000 EUR A+ 02/03/2017 )
1 271,150 USD 218,000 GBP A+ 01/09/2017 (1,729)
1 184,025 USD 148,000 GBP A 01/09/2017 (1,115)
3 550,384 USD 440,000 GBP A+ 01/09/2017 (6,598)
1 95,227  USD 75,000 GBP AA- 01/09/2017 (2,536)
3 3,323,340 USD 2,640,000 GBP A+ 01/09/2017 (60,621)
2 395,718 USD 320,000 GBP A+ 01/31/2017 (20)
2 261,347 USD 1,002,000 ILS A+ 01/09/2017 (970)
3 51,683,085 USD 5,720,904,000 JPY A- 01/10/2017 (2,612,128)
3 51,828,721 USD 5,720,906,000 JPY A+ 01/10/2017 (2,757,746)
1 284,778  USD 32,100,000 JPY A+ 01/10/2017 (9,441)
2 119,472  USD 140,410,000 KRW A+ 01/09/2017 (2,970)
1 943,634 USD 1,120,471,000 KRW A 01/09/2017 (13,937)
1 300,036 USD 351,420,000 KRW AA- 01/09/2017 (8,450)
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15,964
11,148
10,618
65,263
10,471
12,578
2,253,000
3,748,000
2,620,000

USD 330,000 MXN
USD 50,000 MYR
uUsD 15,000 NZD
USD 3,950,000 RUB
USD 15,000 SGD
USD 450,000 THB
ZAR 159,903  USD
ZAR 263,565 USD
ZAR 190,507 USD

A+

A-
A+
A+
A+
A+
AA-

A

A+

DTYIBIMBEH T TR (rATY)

01/31/2017 3)
01/31/2017 (14)
01/09/2017 (160)
01/09/2017 (556)
01/09/2017 (88)
01/31/2017 (14)
01/09/2017 (4,709)
01/09/2017 (10,276)
02/03/2017 (16)

ABEFHIEIICEHLIRERIEEE (5,880,245)
ABRFHEEICEAHLAIRERMBESE (4,857,413)

(dtg=—FR)
AUD
CAD
CHF
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EUR
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EH R E
20164512 A 31 HIZH T 925+
CKkRV)

2%

SRAT 1 FERI) S 13,843

EHFLE 8,874,061

BFNAD TN AR D5 BOFE 140,256

N s A Ft 9,028,160

%)

Beg~x—r— Tk 1,173,278

EE ERAA TN 357,609

P& 107,620

GFNAT T EBEN AR D AT R 101,037

YR ETEZRIRSN 6,508

NGIEIS RSt 30,853

SRAT FHCBE 264,890

S REEE 107,333

TS N 2,432

SR 32,110

ERiEES 14,687

BIEEER 23,763

wHEGR 2,222,120

MiEEHE 6,806,040

Beg A MREs 7 B fR DS 2,679,522

SN AR DL 694,434

F T a BENARDELE (30,728)
A EE RS L OVMME A LR DS 5,336,564

BN ATy T HHN SR DHLE (1,110,507)
LDy T T g ke AT T ENAR AR 749,520

LY EBIMELR 8,318,805

Eid o TS S = 1= (9,819,728)
TN ARD RN 2 2% (448,449)
WA T a TN AR DN AR AR 62,117

BHNAT T HHNSR DM AR LS (165,028)
TV he T T 4V b AV FERNAR DR AR 4 (1,024,219)
AIME 2 R LA R DR AR AR (3,003,011)
YR AR (14,398,318)
B ORI DG E OBIRER 726,527
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RN PE B
20164F12 A 31 H B/
CKRV)
PN i K24l FFAMmAE BB R (%)
A —RNF)T
EENSFIE
EUR 600,000 BHP BILLITON FIN FRN 22/10/79 713,010 0.16
USD 350,000 BHP BILLITON FIN FRN 19/10/75 144A 379,166 0.09
USD 260,000 COMMONWEALTH BANK FRN 07/11/19 144A 260,116 0.06
1,352,292 0.31
EfE
AUD 8,955,000  AUSTRALIAN GVT 5.5% 21/04/23 133 7,636,840 1.74
7,636,840 1.74
HimtE (EELRIR)
USD 550,000 COMMONWEALTH BK AUST 2% 6/9/21 144A 533,712 0.12
UsD 420,000 AUST & NZ BANKING 1.6% 15/07/19 MTN 414,382 0.09
USD 270,000 SYDNEY AIRPORT 3.625% 28/04/26 144A 264,589 0.06
EUR 200,000 ANZ BKNG GRP 0.45% 22/11/23 EMTN 210,620 0.05
1,423,303 0.32
F—ANZVT G 10,412,435 237
A —ANT
EENEFIE
EUR 100,000  UNIQA INSURANCE 6.875% 31/07/43 EMT 117,420 0.03
117,420 0.03
F—AN) T 5 117,420 0.03
Y%
£y
EUR 4,710,000 KINGDOM OF BELGIUM 4.25% 28/9/22 65 6,249,779 1.42
EUR 4,033,000 KINGDOM OF BELGIUM 3% 28/09/19 67 4,665,499 1.06
10,915,278 2.48
EiEttE (B e e
EUR 100,000  BELFIUS BANK SA 2.25% 26/09/18 EMTN 109,404 0.03
EUR 100,000  BELFIUS BANK SA 3.125% 11/05/26 106,803 0.02
EUR 80,000 ANHEUSER-BUSCH 1.5% 17/03/25 EMTN 87,819 0.02
304,026 0.07
ALF—F 11,219,304 2.55
NIa—FH#E
B SR (ABS)
USD 350,000 CRNN 2014-2A A 3.27% 18/11/29 257,351 0.06
257,351 0.06

— 164 —



Lan—4&—-4"0—/\JLIRUR -7 RFC/FD

s i Eatn ik BB R (%)
HimtE (EELRIR)
UsD 930,000 FLY LEASING LTD 6.375% 15/10/21 967,200 0.22
967,200 0.22
NI a— K EEH 1,224,551 0.28
HFZ
EEeFE
USD 625,000 ENBRIDGE INC FRN 15/01/77 16-A 623,438 0.14
USD 300,000 TRANSCANADA TRUST FRN 15/08/76 16-A 312,000 0.07
935,438 0.21
=&
CAD 6,458,000 CANADA GVT 1.5% 01/06/26 4,693,466 1.08
CAD 3,420,000 CANADA GVT 3.5% 01/06/20 2,749,700 0.62
CAD 2,486,000 CANADA GVT 3.5% 01/12/45 2,285,046 0.52
9,728,212 222
HimtE (EELRIR)
UsD 2,947,000 PROVINCE OF QUEBEC 2.75% 25/08/21 2,998,974 0.68
USD 375,000 ENBRIDGE INC 5.5% 01/12/46 398,676 0.09
3,397,650 0.77
B2 E 14,061,300 3.20
A #E
EiEttE (B e e
EUR 123,000  VIRIDIAN GP 7.5% 01/03/20 REGS 137,951 0.03
137,951 0.03
A~k R 137,951 0.03
Vo e/
EENEFIE
EUR 180,000 DONG ENERGY A/S FRN 06/11/3015 191,688 0.04
191,688 0.04
=&
DKK 25,123,000 KINGDOM OF DENMARK 1.5% 15/11/23 3,920,835 0.89
3,920,835 0.89
Foe—rE 4,112,523 0.93
TR
EEeFE
GBP 440,000 ORANGE FRN 29/10/49 eMTN 562,470 0.13
EUR 300,000 EDF FRN 22/01/49 EMTN 301,280 0.07
EUR 180,000 TOTAL SA 2.25% 29/12/49 EMTN 188,866 0.04
GBP 100,000 EDF FRN 29/12/49 EMTN 117,682 0.03
EUR 100,000 TOTAL SA FRN 29/12/49  EMTN 102,932 0.02
EUR 100,000 GROUPAMA SA FRN 28/05/49 98,465 0.02
1,371,695 0.31
EfE
EUR 5,000,000 FRANCE OAT 1.5% 25/05/31 5,607,634 1.28
EUR 2,998,000 FRANCE OAT 3.25% 25/05/45 4,406,548 1.00
10,014,182 228

— 165 —



Lan—4&—-4"0—/\JLIRUR -7 RFC/FD

Wi i faaidl ERMUIEE] BB LE (%)
Z O fES
EUR 200,000 BPCE SA FRN 30/11/27 EMTN 217,765 0.06
EUR 100,000 LA BANQUE POSTALE FRN 19/11/27 EMTN 108,247 0.02
EUR 100,000  AXA SA FRN 06/07/47 EMTN 107,036 0.02
433,048 0.10
imtkiE (e LFE)
USD 2,980,000 CADES 1.875% 12/02/22 REGS 2,894,937 0.65
EUR 2,300,000  UNEDIC 0.625% 17/02/25 EMTN 2,468,171 0.55
EUR 2,250,000 HSBC SFH FRANCE 11/03/22 EMTN 2,413,003 0.55
EUR 2,200,000 DEXIA CRED LOC 1.375% 18/09/19 EMTN 2,409,818 0.55
GBP 500,000 DEXIA CRED LOC 0.875% 07/09/21 EMTN 604,495 0.14
EUR 400,000  FONCIERE LYONNAISE 2.25% 16/11/22 450,445 0.10
EUR 400,000 CAP GEMINI SA 1.75% 01/07/20 440,734 0.10
EUR 300,000  SANEF 1.875% 16/03/26 340,177 0.08
GBP 200,000 BPCE SA 5.25% 16/04/29 274,307 0.06
EUR 200,000 TDF INFRASTRUCTURE 2.875% 19/10/22 227,568 0.05
EUR 200,000  CIE FINANCE FINCIER 0.225% 14/09/26 201,311 0.05
EUR 100,000 HOLDING D'INFRA 2.25% 24/03/25 114,944 0.03
EUR 100,000 CARMILA 2.375% 16/09/24 111,087 0.03
EUR 100,000  BPCE SA 2.875% 22/04/26 EMTN 108,371 0.02
13,059,368 2.96
TSR 24,878,293 5.65
A
EEEFIE
EUR 280,000 BAYER AG FRN 02/04/75 281,162 0.06
281,162 0.06
EfE
EUR 12,200,000 BUNDES DEUTSCH 0% 15/08/26 12,629,412 2.87
EUR 1,090,000 BUNDES DEUTSCH 3.25% 04/07/42 1,792,811 0.41
EUR 36,020 REP OF GERMANY 2% 04/01/22 42,737 0.01
14,464,960 3.29
YimtkiE (FEELFE)
EUR 4,810,000 LANDWIRT RENTBK 1.875% 11/5/20 EMTN 5,445,229 125
USD 4,050,000 L-BANK BW FOERDBK 1.375% 21/07/21 E 3,881,735 0.88
UsD 2,380,000 LANDWIRTSCH.REN 2.375% 10/06/25 2,329,289 0.53
USD 1,673,000  KFW 2% 02/05/25 1,595,388 0.36
EUR 400,000 EUROGRID GMBH 1.625% 03/11/23 EMTN 446,638 0.10
EUR 170,000 DEUTSCHE WOHNEN 1.375% 24/07/20 185,697 0.04
EUR 100,000 DEUTSCHE PFANDB 1.375% 15/1/18 EMTN 106,539 0.02
13,990,515 3.18
RAYE 28,736,637 6.53
H—rP—
@A (B ESRE)
GBP 150,000  CREDIT SUISSE GP 3% 27/05/22 189,029 0.05
EUR 100,000  CRED SUISSE GP 1.25% 14/4/22 EMTN 105,514 0.02
294,543 0.07
A= P—3f 294,543 0.07
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B i Eatn ik BB R (%)
TARTGVER
EiEttE (B e e
EUR 100,000  ARION BANKI HF 2.5% 26/04/19 EMTN 108,947 0.03
EUR 100,000  ISLANDSBANKI 1.75% 07/09/20  GMTN 107,511 0.02
216,458 0.05
TARTRE 216,458 0.05
TANVGUR
EEHEFIE
EUR 200,000 ALLIED IRISH BK FRN 26/11/25 EMTN 213,253 0.05
213,253 0.05
EiEttE (B e e
USD 1,030,000 AERCAP IRELAND 4.5% 15/05/21 1,062,188 0.24
USD 1,000,000  SHIRE ACQ INV IRELAND 2.4% 23/09/21 963,994 0.22
GBP 160,000 ESB FINANCE LTD 6.5% 05/03/20 EMTN 228,726 0.05
EUR 200,000 CRH FINANCE DAC 1.375% 18/10/28 EMT 206,997 0.05
EUR 100,000 GAS NETW IRELAND 1.375% 5/12/26 EMT 106,732 0.02
2,568,637 0.58
TANTRE 2,781,890 0.63
45T
EEeFE
EUR 735,000  UNICREDIT SPA FRN 28/10/25 EMTN 818,145 0.19
EUR 120,000  ASSICURAZIONI GEN FRN 27/10/47 EMTN 131,427 0.03
949,572 0.22
£y
EUR 4716,000 BTPS 1.5% 01/08/19 5,155,200 1.17
EUR 4,705,000 REP OF ITALY 1.15% 15/05/17 4,980,851 1.13
EUR 3,700,000  BTPS 5% 01/03/25 4,943,454 1.12
EUR 1,753,000  BTPS 4.75% 01/09/44 2,508,830 0.57
17,588,335 3.99
EiEttE (B e e
EUR 200,000 AUTOSTRADE ITALIA 1.125% 04/11/21 E 217,836 0.05
217,836 0.05
A2VT & 18,755,743 426
Dy—U— 5
EEeFE
GBP 189,000 BANK OF SCOTLAND FRN 29/03/49 REGs 262,286 0.06
262,286 0.06
EiEttE (B e e
USD 955,000 UBS GROUP FDG 3% 15/04/21 144A 954,235 0.21
EUR 350,000 UBS GROUP FDG 1.75% 16/11/22 385,787 0.09
EUR 260,000 HEATHROW FD LTD 1.5% 11/02/30 EMTN 268,411 0.06
EUR 200,000 UBS GROUP FDG 1.5% 30/11/24 211,772 0.05
1,820,205 0.41
T—U— B 2,082,491 0.47
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B i Eatn ik BB R (%)
NI TG
EiEttE (B e e
EUR 4,780,000  EIB 1.5% 15/04/21 5,420,167 1.24
USD 3,630,000 EIB 1.25% 16/12/19 3,570,011 0.81
USD 1,000,000  ACTAVIS FUNDING 4.75% 15/03/45 977,288 0.22
EUR 741,000 EUROPEAN UNION 1.875% 04/04/24 emtn 887,058 0.20
EUR 639,000  EFSF 2.35% 29/07/44 EMTN 846,643 0.19
EUR 300,000 NOVARTIS FINANCE SA 0.625% 20/09/28 304,462 0.07
GBP 150,000 ENEL FIN INTL 5.75% 14/09/40 243,439 0.06
EUR 200,000 GELF BD ISSUER 1.75% 22/11/21 EMTN 218,518 0.05
EUR 200,000 EUROCLEAR INVEST 1.125% 7/12/26 211,736 0.05
EUR 130,000 DH EUROPE FINANCE 1.7% 04/01/22 145,905 0.03
EUR 120,000  WIND ACQ FIN 7% 23/04/21 REGS 131,427 0.03
EUR 100,000  WHIRLOPOOL FIN LU 1.25% 02/11/26 104,004 0.02
13,060,658 2.97
NI TNTE 13,060,658 2.97
<L —7
EfE
MYR 2,590,000 MALAYSIAN GVT 4.181% 15/07/24 0114 572,584 0.13
572,584 0.13
<L —7E 572,584 0.13
AT
EfE
MXN 598,210 MEXICAN BONOS DES 5.75% 05/03/26 M 2,550,384 0.58
2,550,384 0.58
HimtE (EELRIR)
USD 1,120,000 PEMEX 6.5% 13/03/27 REGS 1,151,360 0.26
USD 645,000 AMERICA MOVIL SAB 5% 30/03/20 689,083 0.16
1,840,443 0.42
Axyagt 4,390,827 1.00
FIH
EEeFE
USD 870,000  SHELL INTL FIN FRN 12/09/19 870,256 0.20
USD 710,000 DEUTSCHE TELEKOM FRN 19/09/19 144A 709,124 0.16
EUR 250,000 ENECO HDG FRN 29/12/49 270,463 0.06
EUR 200,000 ACHMEA BV FRN 04/04/43 EMTN 228,732 0.05
EUR 130,000 GENERALI FINANCE 4.596% 30/11/49 EM 133,316 0.03
EUR 100,000 ING BANK NV FRN 11/04/28 DIP 111,023 0.03
2,322,914 0.53
EiEttE (B e e
USD 4,619,000 NEDER WATERSCHAP 1.875% 14/4/22 REG 4,476,550 1.03
USD 700,000 ING BANK NV 2.75% 22/03/21 144A 702,078 0.16
USD 625,000 MONDELEZ INTL 1.625% 28/10/19 144A 612,234 0.14
USD 290,000 SHELL INTL FIN 4% 10/05/46 277,403 0.06
GBP 170,000  KPN NV 5.75% 17/09/29 GMTN 266,393 0.06
EUR 200,000 VONOVIA FIN BV 1.625% 15/12/20 EMTN 219,976 0.05
EUR 200,000 ACHMEA BANK NV 1.125% 25/04/22 EMTN 215,801 0.05
EUR 200,000 CETIN FIN BV 1.423% 06/12/21 214,053 0.05
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B i Eatn ik BB R (%)
GBP 100,000 KPN NV 5% 18/11/26 GMTN 145,784 0.03
EUR 100,000  VONOVIA FIN BV 2.25% 15/12/23 EMTN 113,214 0.03
EUR 100,000 MYLAN NV 1.25% 23/11/20 107,290 0.02
EUR 100,000  HEINEKEN NV 1.375% 29/01/27 EMTN 106,405 0.02
EUR 100,000  ASML HOLDING NV 1.625% 28/05/27 106,363 0.02
EUR 100,000 TEVA PHARM FNC NL 1.125% 15/10/24 101,603 0.02
7,665,147 1.74
FTHEH 9,988,061 227
=a—T—JUF
EiEttE (B e e
EUR 100,000 CHORUS LTD 1.125% 18/10/23 ~ EMTN 104,872 0.02
104,872 0.02
—a—U—F Rt 104,872 0.02
Nz —
EfE
NOK 2,370,000 NORWEGIAN GVT 1.75% 13/03/25 477 278,291 0.06
278,291 0.06
I e—iEt 278,291 0.06
AV and
HimtE (B ELFIR)
EUR 310,000 CARNIVAL CORP 1.875% 07/11/22 345,555 0.08
345,555 0.08
ST 2 345,555 0.08
=K
£y
PLN 2,642,000 POLAND GVT BOND 5.75% 25/10/21 1021 711,759 0.16
711,759 0.16
R—F K& 711,759 0.16
REE
EfE
KRW 5,000,000,000 KOREA TREAS 1.875% 10/06/26 2606 4,071,979 0.93
4,071,979 0.93
i E 4,071,979 0.93
R —
EfE
SGD 1,600,000  SINGAPORE GVT 2.5% 01/06/19 1,131,403 0.26
1,131,403 0.26
SR —VE 1,131,403 0.26
P 0
£y
EUR 6,300,000 KINGDOM OF SPAIN 2.15% 31/10/25 7,149,373 1.62
EUR 4,550,000 BONOS Y OBLIG DEL EST 0.25% 31/1/19 4,834,468 1.10
EUR 2,609,000  SPANISH GVT 1.4% 31/01/20 2,867,741 0.65
14,851,582 3.37
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EUR 2,072,000  INSTITUT CREDITO 6% 08/03/21  REGS 2,701,573 0.62
EUR 300,000 BANKIA SA 1% 14/03/23 322,944 0.08
EUR 200,000 CAIXABANK SA 1% 08/02/23 216,208 0.05
EUR 200,000  ABERTIS INFRAESTRUC 1% 27/02/27 201,732 0.05
EUR 100,000  INMOBILIARIA COL 1.863% 05/06/19 108,838 0.02
EUR 100,000  CANAL ISABELII 1.68% 26/02/25 EMTN 107,406 0.02
EUR 100,000 DEUTSHE BK ESP 0.625% 15/12/21 EMTn 105,963 0.02
EUR 100,000  INMOBILIARIA COL 1.45% 28/10/24 EMT 100,339 0.02
3,865,003 0.88
AR 18,716,585 425
AT z—F v
EfE
SEK 10,420,000  SWEDISH GVT 3.5% 01/06/22 1054 1,370,991 0.31
1,370,991 0.31
E Bt E(E B SF )
EUR 350,000 SVENSKA HANDEL 1.125% 14/12/22 EMT 383,346 0.09
GBP 200,000  SKANDINAVISKA EN 1.25% 05/08/22 GMT 240,497 0.05
EUR 150,000 MOLNLYCKE HLDGS 1.5% 28/02/22 162,688 0.04
786,531 0.18
A = —F L E 2,157,522 0.49
ZAR
EfE
CHF 3,071,000  SWISS GVT 4% 11/02/23 3,844,167 0.88
3,844,167 0.88
E Bt E(E 2 F )
EUR 170,000  CRED SUISSE LDN 1.125% 15/09/20 184,717 0.04
184,717 0.04
AL A5 4,028,884 0.92
A
£y
THB 45,060,000 THAILAND GVT 3.65% 17/12/21 1,345,782 0.31
1,345,782 0.31
S AF 1,345,782 0.31
AFYR
EENEFIE
GBP 628,000 OLD MUTUAL PLC FRN 20/12/49  EMTN 778,833 0.17
GBP 200,000  SSE PLC FRN 29/12/49 244,175 0.06
EUR 160,000 BARCLAYS PLC FRN 11/11/25 EMTN 167,270 0.04
GBP 110,000 NGG FINANCE PLC FRN 18/06/73 146,550 0.03
GBP 100,000 LEGAL & GENERAL GP FRN 29/05/49 122,643 0.03
1,459,471 0.33
EfE
GBP 7,410,000 UK TREAS GILT 1.5% 22/01/21 9,492,717 2.16
GBP 3,773,000 UK TREAS GILT 3.25% 22/01/44 5,997,670 1.36
GBP 3,560,000 UK TREASURY 4.25% 07/12/27 5,670,309 1.29
GBP 370,000 UK TREASURY 2.5% 22/07/65 581,488 0.13
21,742,184 4.94
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USD 2,335,000 EBRD 1.875% 23/02/22 GMTN 2,286,198 0.53
EUR 1,842,000 LLOYDS BANK 1.375% 16/04/21 EMTN 2,047,290 0.47
GBP 515,000 FRIENDS LIFE HLDGS 8.25% 21/04/22 796,785 0.18
USD 820,000 ROYAL BK SCOT 3.875% 12/09/23 785,325 0.18
USD 510,000 BARCLAYS BANK 10.179% 12/06/21 144A 632,566 0.14
USD 643,000 TESCO PLC 6.15% 15/11/37 REGS 615,112 0.14
USD 535,000 STANDARD CHART 2.1% 19/08/19  144A 528,593 0.12
USD 500,000 HSBC HDGS PLC 4.3% 08/03/26 516,751 0.12
USD 510,000 SANTANDER UK GP 3.125% 08/01/21 505,965 0.11
USD 500,000 RIO TINTO FIN USA 2.875% 21/08/22 501,230 0.11
GBP 360,000 BARCLAYS PLC 3.25% 12/02/27  EMTN 428,960 0.10
USD 583,000 ENSCO PLC 5.75% 01/10/44 421,946 0.10
GBP 240,000 THAMES WATER UTL 5.125% 28/09/37 EM 408,216 0.09
GBP 200,000 SANTANDER UK 5.75% 02/03/26  EMTN 325,054 0.07
GBP 240,000 SCOTLAND GAS NET 3.25% 8/03/27 EMTN 318,827 0.07
GBP 200,000 LLOYDS BANK 5.125% 7/03/25 EMTN 308,346 0.07
GBP 250,000 NATIONAL GRID 2.75% 22/09/46 EMTN 299,580 0.07
USD 295,000 BARCLAYS PLC 3.2% 10/08/21 291,305 0.07
GBP 219,000 FCE BANK PLC 2.759% 13/11/19 EMTN 279,209 0.06
GBP 180,000 ROYAL BK SCOTLAND 5.125% 13/01/24 273,084 0.06
GBP 200,000 YORKSHIRE BUILDG 3.5% 21/04/26 EMTN 258,196 0.06
EUR 220,000 COVENTRY BLDG SOC 2.5% 18/11/20 249331 0.06
EUR 210,000 ABBEY NATL TREAS 0.875% 13/1/20 EMT 225222 0.05
GBP 150,000 COVENTRY BLDG 5.875% 28/09/22 EMTN 224,439 0.05
USD 210,000 BP CAPITAL MARKETS 1.676% 03/05/19 208,526 0.05
USD 200,000 LLOYDS BANK 3.1% 06/07/21 202,408 0.05
GBP 140,000 HAMMERSON PLC 3.5% 27/10/25 183,564 0.04
GBP 100,000 HSBC HOLDINGS 7% 07/04/38 EMTN 163,901 0.04
GBP 110,000 SEVERN TRENT 3.625% 16/01/26 EMTN 150,813 0.03
GBP 110,000 INTERCONT HOT 3.875% 28/11/22 EMTN 147,974 0.03
USD 145,000 BP CAPITAL MARKETS 3.062% 17/03/22 146,473 0.03
GBP 100,000 RL FIN BONDS NO3 6.125% 13/11/28 128,568 0.03
GBP 100,000 FCE BANK PLC 2.727% 03/06/22 EMTN 127,210 0.03
GBP 100,000 INVESTEC PLC 4.5% 05/05/22 EMTN 126,969 0.03
EUR 110,000 ITV PLC 2.125% 21/09/22 119,652 0.03
GBP 81,000 TESCO PLC 6.125% 24/02/22 EMTN 112,846 0.03
EUR 100,000 DS SMITH PLC 2.25% 16/09/22  EMTN 110,081 0.03
EUR 100,000 BP CAPITAL PLC 1.117% 25/01/24 EMTN 107,269 0.02
EUR 100,000  BRITISH TELECOM 1.125% 10/03/23 EMT 107,261 0.02
EUR 100,000 ITV PLC 2% 01/12/23 106,258 0.02
EUR 100,000 G4S INTL FIN 1.5% 09/01/23 EMTN 105,679 0.02
15,882,982 3.61

AXY ARG 39,084,637 3.88

TAYH
B PR{E S (ABS)

USD 3,910,000 OMEFIT 2016-3A A 3.83% 18/06/31 3,887,371 0.87
USD 3,165,000  SLFT 15-AA A 3.16% 15/11/24 3,184,006 0.72
USD 2,990,000 OMFIT 2016-2A A 4.1% 20/03/28 3,046,530 0.69
USD 3,020,000 NMFOT 15-2A A 2.38% 15/10/20 3,035,505 0.69
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USD 3,110,000  ERL 2015-1A A2 3.585% 19/02/45 3,023,788 0.69
uUsD 3,000,000  OMFIT 15-2A A 2.57% 18/07/25 2,998,178 0.68
USD 2,890,000  WFNMT 15-C A 1.26% 15/03/21 2,890,398 0.66
USD 2,570,000 CABMT 2015-1A A2 FRN 15/03/23 2,569,999 0.58
USD 2,830,000  SOFT 2016 - A A1 FRN 25/08/30 2,365,365 0.54
USD 2,175,000  DCENT 2015-A2 A 1.9% 17/10/22 2,162,573 0.49
uUsD 2,000,000  SCFT 2016-AA A 3.05% 25/04/29 1,891,972 0.43
USD 2,240,000  CLIF 14-2A A 3.38% 18/10/29 1,680,000 0.38
uUsD 1,590,000  OMFIT 2016-1A A 3.66% 20/02/29 1,609,064 0.37
USD 1,925,000  AMCAR 2016-2 A2A 1.42% 08/10/19 1,600,078 0.36
uUsD 1,525,000  SDART 15-5 A3 1.58% 16/09/19 1,525,235 0.35
uUsD 1,215,000 CABMT 15-2 A2 FRN 17/07/23 1,221,624 0.28
USD 900,000  SDART 14-4 C 2.6% 16/11/20 907,645 0.21
uUsD 1,000,000  OMFIT 2014-2A A 2.47% 18/09/24 607,553 0.14
40,206,884 9.13
FeBR{E 2% (CMO)
uUsD 2,170,000  FCAT 2016 1 A 2.77% 15/12/20 1,444,847 0.33
1,444,847 0.33
¥rER{EH (CMBS)
USD 3,895,000 FHMS K048 A2 3.284% 25/06/25 4,010,300 0.92
uUsD 1,000,000  HILT 2016-HHV C FRN 05/11/38 974,514 0.22
uUsD 1,000,000  HILT 2016-HHV D FRN 05/11/38 937,112 0.21
5,921,926 1.35
EEHESFIE
USD 965,000 BB&T CORP FRN 15/06/20 MTN 966,252 0.22
uUsD 935,000 MORGAN STANLEY FRN 29/12/49 938,506 0.21
uUsD 925,000 BANK OF AMERICA CORP FRN 29/09/49 X 930,781 0.21
USD 435,000 CAPITAL ONE NA FRN 13/09/19 436,576 0.10
uUsD 400,000 M&T BANK CORP FRN 29/12/49 F 387,000 0.09
USD 373,000 US BANCORP FRN 29/12/49 I 380,460 0.09
uUsD 285,000  FIFTH THIRD BANK FRN 27/09/19 285,076 0.06
USD 270,000 BANK OF NY MELLON FRN 29/12/49 F 247,676 0.06
4,572,327 1.04
BRI 2R (MBS)
USD 5,900,000 FGLMC POOL GO08732 3% 01/10/46 5,807,467 1.32
5,807,467 1.32
L @attEE M
USD 1,375,000  VERIZON COMM 6.55% 15/09/43 1,710,260 0.38
uUsD 1,605,000  AT&T INC 5.15% 15/03/42 1,592,238 0.35
USD 1,110,000 NEWELL RUBBERMAID INC 3.85% 01/4/23 1,148,606 0.25
uUsD 1,047,000 MPG HOLDCO 1 7.375% 15/10/22 1,094,114 0.24
USD 1,035,000  VISA INC 4.3% 14/12/45 1,085,921 0.25
USD 1,025,000  ANHEUSER BUSCH IN 3.3% 01/02/23 1,040,757 0.24
uUsD 1,030,000  SUPERVALU INC 6.75% 01/06/21 1,037,724 0.24
USD 1,000,000 GOLDMAN SACHS GP 3.85% 08/07/24 MTN 1,019,379 0.23
uUsD 960,000 COMMSCOPE TECH FIN 6% 15/06/25 144A 1,014,595 0.23
USD 1,000,000  CITIGROUP INC 2.9% 08/12/21 994,997 0.23
uUsD 885,000 KROGER CO 6.15% 15/01/20 978,892 0.22
uUsD 948,000 MORGAN STANLEY 3.875% 27/01/26 954,454 0.22
USD 933,000 BECTON DICKINSON 2.675% 15/12/19 947,806 0.22
uUsD 835,000 DEVON ENERGY CORP 5.85% 15/12/25 945,879 0.21
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USD 875,000 MEDTRONIC INC 4.625% 15/03/45 941,024 0.21
uUsD 875,000 CCO HLDGS LLC/CAP 5.875% 1/4/24 144 931,875 0.21
USD 842,000  DIGITAL REALTY 5.875% 01/02/20 916,877 0.21
uUsD 900,000 SBA COMM CORP 4.875% 01/09/24 144A 888,750 0.20
USD 935,000 KRAFT HEINZ 4.375% 01/06/46 875,647 0.20
USD 850,000 BANK OF AMERICA 4.25% 22/10/26 MTN 857,346 0.19
uUsD 840,000 BANK OF AMERICA 3.875% 01/08/25 MTN 851,475 0.19
USD 830,000  PFIZER INC 4% 15/12/36 846,923 0.19
uUsD 845,000 JP MORGAN CHASE 1.65% 23/09/19 836,113 0.19
USD 850,000  FIDELITY NTL INFO 2.25% 15/08/21 827,563 0.19
uUsD 750,000 HARTFORD FIN SVCS 5.5% 30/03/20 818,189 0.19
uUsD 805,000 ABBOTT LABORATORIES 4.75% 30/11/36 815,321 0.19
USD 805,000 MEAD JOHNSON NUTRITION 3% 15/11/20 813,369 0.18
uUsD 785,000  AMERICAN TOWER 3.4% 15/02/19 801,902 0.18
USD 754,000  WAL-MART STORES 3.625% 08/07/20 793,152 0.18
UsSD 590,000 GENERAL ELEC CAP 6.75% 15/03/32 MTN 782,995 0.18
USD 785,000 GENERAL MOTORS 3.2% 06/07/21 779,145 0.18
USD 710,000  DIAMOND 1/2 FIN 5.45% 15/06/23 144A 752,395 0.17
uUsD 730,000 DYNEGY INC 6.75% 01/11/19 742,775 0.17
USD 750,000  JPMORGAN CHASE & CO 2.95% 01/10/26 713,285 0.16
uUsSD 750,000  VIACOM INC 2.25% 04/02/22 703,676 0.16
USD 715,000  CALPINE CORP 5.25% 01/06/26 144A 702,488 0.16
uUSD 630,000 CVS HEALTH CORP 5.125% 20/07/45 698,887 0.16
USD 685,000 GLENCORE FDG LLC 4.125% 30/05/23 14 688,432 0.16
USD 670,000  LINCOLN NATIONAL CO 3.625% 12/12/26 666,162 0.15
USD 677,000 MORGAN STANLEY 3.125% 27/07/26 MTN 644,911 0.15
USD 640,000 WELLS FARGO & CO 4.75% 07/12/46 MTN 644,250 0.15
UsSD 600,000 ENERGY TRANSF PARTN 5.2% 01/02/22 641,550 0.15
USD 626,000 AMERICAN INTL GP 3.3% 01/03/21 640,401 0.15
USD 665,000  CITIGROUP INC 3.2% 21/10/26 633,613 0.14
uUsD 540,000  DISH DBS CORP 7.75% 01/07/26 610,200 0.14
USD 605,000 CROWN CASTLE INTL 3.7% 15/06/26 591,810 0.13
UsSD 584,000 PLAINS ALL AMER PIP 3.65% 01/06/22 586,314 0.13
USD 580,000  FLORIDA STATE ADMIN 2.163% 1/07/19 584,559 0.13
uUSD 570,000  SUNTRUST BANKS 2.7% 27/01/22 569,133 0.13
uUsD 570,000  PNC BANK 2.55% 09/12/21 BKNT 568,936 0.13
USD 600,000  ALTRIA GROUP INC 3.875% 16/09/46 550,952 0.13
uUsSD 560,000  UNITED TECHNO CORP 1.95% 01/11/21 548,108 0.12
USD 540,000 MORGAN STANLEY 2.625% 17/11/21 MTN 531,561 0.12
USD 490,000 LOCKHEED MARTIN 4.7% 15/05/46 530,425 0.12
USD 555,000 INTL PAPER CO 4.4% 15/08/47 521,954 0.12
USD 550,000 WELLS FARGO & CO 3% 23/10/26 521,315 0.12
uUsSD 500,000  DISCOVER BANK 4.2% 08/08/23 519,635 0.12
USD 500,000  FIRST DATA CORP 5.375% 15/8/23 144A 518,750 0.12
uUsD 500,000 PRUDENTIAL FINANCE 4.6% 15/5/44 MTN 517,945 0.12
USD 525,000  FORTIVE CORP 3.15% 15/06/26 144A 515,565 0.12
uUsSD 485,000 BARRICK NA FIN LLC 5.75% 01/05/43 508,399 0.12
uUsSD 500,000 NOBLE ENERGY INC 3.9% 15/11/24 502,394 0.11
USD 468,000 MCDONALD'S CORP 4.875% 09/12/45 498,932 0.11
USD 460,000 PRUDENTIAL FIN 5.1% 15/08/43 495,554 0.11
USD 500,000 ANADARKO PETRO CORP 3.45% 15/07/24 489,433 0.11
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USD 495,000  SIRIUS XM RADIO 5.375% 15/07/26 144 483,863 0.11
uUsD 464,000 HSBC USA INC 1.7% 05/03/18 463,755 0.11
USD 485,000 HONEYWELL INTL 2.5% 01/11/26 457,426 0.10
USD 436,000 EMD FINANCE 2.95% 19/03/22 144A 433,458 0.10
USD 420,000  WALGREENS BOOTS 1.75% 30/05/18 420,438 0.10
USD 420,000  VENTAS REALTY LP 3.5% 01/02/25 412,339 0.09
uUsD 350,000 CROWN CASTLE INTL 3.4% 15/02/21 354,724 0.08
USD 350,000 VALERO ENERGY PARTN 4.375% 15/12/26 351,946 0.08
uUsD 345,000  ENTERPRISE PROD 3.35% 15/03/23 348,459 0.08
USD 362,000 ECOLAB INC 2.7% 01/11/26 343,400 0.08
uUsD 290,000  KINDER MORGAN INC 5.55% 01/06/45 302,568 0.07
uUsD 300,000 VALERO ENERGY CORP 3.4% 15/09/26 286,394 0.07
GBP 200,000  AMGEN INC 4% 13/09/29 277,628 0.06
uUsD 275,000  DIGITAL REALTY TST 3.625% 01/10/22 277,071 0.06
USD 255,000  EQT CORP 4.875% 15/11/21 271,801 0.06
UsSD 270,000  CAPITAL ONE FINANCE 2.45% 24/04/19 271,587 0.06
USD 282,000 AMGEN INC 1.85% 19/08/21 270,774 0.06
USD 245,000 ARCH CAPITAL FIN 5.031% 15/12/46 257,113 0.06
EUR 230,000  WELLS FARGO CO 1.5% 12/09/22 EMTN 253,275 0.06
EUR 220,000 BANK OF AMERICA 2.375% 19/06/24 EMT 252,656 0.06
EUR 220,000 MORGAN STANLEY 2.375% 31/03/21 GMTN 250,773 0.06
USD 250,000 PNC BANK NA 3.25% 01/06/25 248,777 0.06
GBP 180,000 AT & T INC 4.375% 14/09/29 248,053 0.06
EUR 240,000  AT&T INC 2.45% 15/03/35 247,123 0.06
USD 250,000 EOG RESOURCES INC 2.625% 15/03/23 241,760 0.05
USD 240,000 ONEOK PARTNERS 3.375% 01/10/22 240,603 0.05
USD 221,000 HEALTHSOUTH CORP 5.75% 15/09/25 219,895 0.05
USD 220,000 BERKSHIRE HATHAWAY 2.75% 15/03/23 218,640 0.05
EUR 200,000  DIGITAL EURO FIN 2.625% 15/04/24 216,591 0.05
EUR 200,000  ZIMMER BIOMET 1.414% 13/12/22 EMTN 213,822 0.05
USD 215,000  PHILIP MORRIS INTL 1.375% 25/02/19 212,727 0.05
EUR 200,000  CITIGROUP INC 0.75% 26/10/23 EMTN 206,766 0.05
EUR 200,000  JPMORGAN CHASE&CO 0.625% 25/1/24 EM 206,066 0.05
USD 200,000  S&P GLOBAL FIN 3.3% 14/08/20 203,696 0.05
USD 200,000  FIFTH THIRD BANK 3.85% 15/03/26 200,604 0.05
USD 195,000  VIACOM INC 5.85% 01/09/43 190,350 0.04
EUR 170,000  WELLS FARGO CO 2% 27/04/26 EMTN 190,028 0.04
USD 190,000 ANALOG DEVICES INC 3.125% 05/12/23 189,979 0.04
USD 195,000  UNITED TECHNO CORP 3.75% 01/11/46 184,618 0.04
USD 177,000  MOSAIC CO 4.25% 15/11/23 178,014 0.04
USD 205,000 FREEPORT-MCMORAN 5.4% 14/11/34 172,713 0.04
USD 171,000 MOLSON COORS BREW 3% 15/07/26 160,483 0.04
USD 170,000  AFLAC INC 4% 15/10/46 160,291 0.04
USD 150,000 NABORS INDUS 5.5% 15/01/23 144A 156,000 0.04
USD 145,000 ROPER TECHNOLOGIES 2.8% 15/12/21 144,567 0.03
EUR 120,000  ELI LILLY & CO 2.125% 03/06/30 135,825 0.03
USD 140,000  WILLIAMS PART LP 5.1% 15/09/45 132,487 0.03
USD 140,000 AMERICAN TOWER 3.375% 15/10/26 132,068 0.03
EUR 120,000  MET LIFE GBL FDG 0.875% 20/01/22 128,978 0.03
USD 125,000  WILLIAMS PART LP 4% 15/09/25 123,210 0.03
EUR 110,000  THERMO FISHER SCIEN 2% 15/04/25 122,020 0.03

— 174 —



Lan—4&—-4"0—/\JLIRUR -7 RFC/FD

B i Eatn AEAAE BB E (%)
GBP 100,000 BANK OF AMERICA 2.3% 25/07/25 EMTN 121,724 0.03
GBP 100,000 WELLS FARGO & CO 2% 28/07/25 EMTN 120,617 0.03
EUR 100,000 MORGAN STANLEY 1.75% 11/03/24 GMTN 109,852 0.02
EUR 100,000 BECTON DICKINSON 1.9% 15/12/26 108,605 0.02
EUR 100,000 ZIMMER BIOMET 2.425% 13/12/26 107,985 0.02
EUR 100,000 BECTON DICKINSON 1% 15/12/22 106,931 0.02
EUR 100,000  ABBVIE INC 0.375% 18/11/19 106,021 0.02
EUR 100,000 ECOLAB INC 1% 15/01/24 105,689 0.02
EUR 100,000 MONDELEZ INTL 2.375% 06/03/35 101,927 0.02
USD 90,000 NABORS INDUS 4.625% 15/09/21 91,629 0.02
USD 95,000 DUKE ENERGY OHIO 3.7% 15/06/46 89,341 0.02
USD 85,000 DUKE ENERGY CORP 1.8% 01/09/21 81,758 0.02
USD 72,000 ANADARKO PETRO CORP 5.55% 15/03/26 80,341 0.02
USD 70,000 NABORS INDUS 5% 15/09/20 71,476 0.02
USD 55,000 ANADARKO FINANCE 4.5% 15/07/44 51,442 0.01
64,221,527 14.58
HHEE
USD 2,500,000 US TREAS BILL 0% 14/09/17 2,487,566 0.57
2,487,566 0.57
K EME

USD 25,030,000 US TREAS NOTE 0.125% 15/07/26 (CPI) 24,302,807 5.52
USD 18,300,000 US TREAS NOTE 0.75% 15/02/19 18,109,497 4.11
USD 14,560,000 US TREAS NOTE 1.875% 30/11/21 14,493,170 3.29
USD 15,170,000 US TREAS NOTE 1.625% 15/02/26 14,119,174 321
USD 10,515,000 US TREAS NOTE 2.5% 15/02/46 9,288,951 2.11
USD 1,030,000 US TREAS NOTE 2.125% 30/11/23 1,020,256 0.23
USD 1,052,500  US TREAS NOTE 2% 15/11/26 1,008,737 0.23
USD 580,000 US TREAS NOTE 1.75% 30/11/21 574,821 0.13
USD 495,000 US TREAS NOTE 1.125% 30/09/21 476,675 0.11
USD 280,000 US TREAS NOTE 2.25% 15/08/46 234,021 0.05
USD 180,000 US TREAS NOTE 1.5% 15/08/26 164,871 0.04
USD 135,000 US TREAS NOTE 2.5% 15/05/46 119,256 0.03
83,912,236 19.06

T AVIIEE 208,574,780 47.38

BEAMTsaE 427,595,718 97.16
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BEEVY) HiEGED) Tifi 15 REHBL CKEL)
uUsSD 42,516,433 EUR 39,600,970 January 17,2017 772,585
USD 9,265,425 GBP 7,342,912 January 17,2017 244,638
USD 4,600,208 CAD 6,104,696 January 17,2017 71,412
USD 2,401,728 AUD 3,226,239 January 17,2017 69,003
JPY 277,530,179 USD 2,363,371 January 17,2017 15,150
JPY 43,302,322 USD 367,658 January 17,2017 3,456
JPY 35,297,244 USD 301,081 January 17,2017 1,427
JPY 5,339,698 UsD 45,224 January 17,2017 539
JPY 8,407,433 USD 71,714 January 17,2017 340
JPY 3,794,329 uUsSD 32,365 January 17,2017 153
JPY 1,698,593 USD 14,464 January 17,2017 93
JPY 609,304 USD 5,191 January 17,2017 30
JPY 688,970 USD 5,876 January 17,2017 28
JPY 489,269 USD 4,173 January 17,2017 20
JPY 369,578 USD 3,149 January 17,2017 18
JPY 249,627 USD 2,129 January 17,2017 10
JPY 149,876 USD 1,276 January 17,2017 8
AUD 0 USD 0 January 17,2017 0
GBP 0 USD 0 January 17,2017 0
CAD 0 USD 0 January 17,2017 0
EUR 0 USD 0 January 17,2017 0
AUD 2 USD 1 January 17,2017 0
CAD 4 USD 3 January 17,2017 0
AUD 3 USD 2 January 17,2017 0
CAD 6 USD 4 January 17,2017 0
AUD 4 USD 3 January 17,2017 0
CAD 8 USD 6 January 17,2017 0
AUD 6 USD 5 January 17,2017 0
AUD 7 USD 5 January 17,2017 0
CAD 12 USD 9 January 17,2017 0
CAD 14 USD 11 January 17,2017 0
GBP 5 USD 7 January 17,2017 0
GBP 7 USD 9 January 17,2017 0
GBP 10 USD 12 January 17,2017 0
GBP 15 USD 19 January 17,2017 1)
AUD 27 USD 20 January 17,2017 (1)
GBP 17 USD 22 January 17,2017 1)
CAD 52 USD 39 January 17,2017 (1)
EUR 31 USD 34 January 17,2017 (1)
EUR 40 USD 43 January 17,2017 1)
AUD 42 USD 31 January 17,2017 (1)
CAD 80 USD 60 January 17,2017 1)
AUD 55 USD 41 January 17,2017 1)
EUR 53 USD 58 January 17,2017 (1)
CAD 105 USD 79 January 17,2017 ?2)
EUR 81 USD 88 January 17,2017 2)
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EUR 95 USD 102 January 17,2017 3)
GBP 63 UsSD 80 January 17,2017 3)
GBP 96 USD 122 January 17,2017 “)
GBP 126 UsSD 160 January 17,2017 (5)
EUR 340 USD 367 January 17,2017 9
EUR 519 USD 560 January 17,2017 (14)
JPY 179,601 USD 1,554 January 17,2017 (15)
EUR 682 USD 737 January 17,2017 (18)
JPY 99,762 USD 877 January 17,2017 (22)
JPY 109,738 USD 964 January 17,2017 (24)
AUD 1,403 UsSD 1,050 January 17,2017 (36)
CAD 2,655 USD 2,011 January 17,2017 (41)
JPY 1,278,898 USD 11,002 January 17,2017 (42)
JPY 2,178,124 USD 18,738 January 17,2017 (71)
JPY 468,990 USD 4,108 January 17,2017 (89)
JPY 518,764 USD 4,561 January 17,2017 (115)
GBP 3,192 USD 4,051 January 17,2017 (130)
JPY 548,794 USD 4,848 January 17,2017 (145)
JPY 688,360 USD 6,052 January 17,2017 (153)
JPY 638,596 USD 5,641 January 17,2017 (169)
JPY 698,464 USD 6,170 January 17,2017 (185)
JPY 1,197,368 USD 10,578 January 17,2017 (316)
JPY 1,626,425 USD 14,368 January 17,2017 (430)
EUR 17,205 USD 18,590 January 17,2017 (454)
JPY 15,686,489 USD 134,949 January 17,2017 (511)
JPY 8,152,080 UsSD 72,020 January 17,2017 (2,155)
JPY 8,770,721 USD 77,485 January 17,2017 (2,318)
JPY 32,565,255 USD 283,355 January 17,2017 (4,261)
JPY 17,950,541 USD 158,586 January 17,2017 (4,744)
JPY 46,371,714 USD 402,791 January 17,2017 (5,371)
JPY 139,999,126 usSD 1,211,731 January 17,2017 (11,894)
JPY 141,584,992 usSD 1,240,297 January 17,2017 (26,369)
JPY 182,096,294 USD 1,601,140 January 17,2017 (40,517)
JPY 329,844,929 USD 2,914,051 January 17,2017 (87,175)
EUR 8,484,345 GBP 7,117,729 January 12,2017 198,104
USD 7,705,083 EUR 7,151,453 January 12,2017 168,663
USD 4,061,327 EUR 3,802,100 January 12,2017 54,557
USD 2,418,303 EUR 2,270,000 January 12,2017 26,108
USD 979,528 EUR 910,574 January 12,2017 19,938
USD 1,625,066 EUR 1,529,215 January 12,2017 13,533
USD 593,100 EUR 552,942 January 12,2017 10,393
USD 570,591 EUR 535,393 January 12,2017 5,851
USD 1,594,085 EUR 1,508,586 January 12,2017 4,291
EUR 649,880 GBP 554,975 January 12,2017 3,167
USD 1,202,040 EUR 1,137,719 January 12,2017 3,077
EUR 340,000 USD 355,588 January 12,2017 2,714
USD 138,768 EUR 130,000 January 12,2017 1,770
USD 117,024 EUR 110,000 January 12,2017 1,103
USD 53,636 EUR 50,000 January 12,2017 945
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USD 249,947 EUR 236,541 January 12,2017 673
USD 211,215 EUR 200,000 January 12,2017 449
EUR 300,000 USD 319,147 January 12,2017 (2,999)
EUR 1,578,997 USD 1,668,487 January 12,2017 (4,491)
EUR 2,870,000 USD 3,030,984 January 12,2017 (6,490)
USD 2,048,167 EUR 1,950,980 January 12,2017 (7,835)
EUR 1,620,000 USD 1,723,453 January 12,2017 (16,247)
EUR 1,810,000 UsSD 1,932,081 January 12,2017 (24,6438)
EUR 1,460,000 USD 1,566,179 January 12,2017 (27,587)
EUR 3,000,000 USD 3,197,331 January 12,2017 (35,839)
EUR 3,647,400 usSD 3,929,763 January 12,2017 (86,021)
USD 835,544 EUR 773,297 January 17,2017 20,403
USD 459,094 EUR 427,137 January 17,2017 8,844
USD 182,086 GBP 143,479 January 17,2017 5,822
USD 355,629 EUR 334,368 January 17,2017 2,641
USD 100,048 GBP 79,345 January 17,2017 2,572
USD 347,439 EUR 327,179 January 17,2017 2,556
USD 75,715 GBP 59,841 January 17,2017 2,200
USD 77,500 GBP 61,418 January 17,2017 2,048
USD 64,834 JPY 7,340,385 January 17,2017 1,925
USD 90,404 CAD 119,370 January 17,2017 1,849
USD 47,199 AUD 63,069 January 17,2017 1,597
USD 45,471 EUR 42,083 January 17,2017 1,110
USD 115,492 EUR 108,614 January 17,2017 1,000
USD 37,592 CAD 49,350 January 17,2017 982
USD 81,246 EUR 76,231 January 17,2017 890
USD 38,478 CAD 50,680 January 17,2017 881
USD 25,168 GBP 19,778 January 17,2017 871
USD 25,933 AUD 34,835 January 17,2017 746
UsSD 49,673 CAD 65,958 January 17,2017 741
USD 20,089 AUD 26,854 January 17,2017 672
UsSD 19,626 AUD 26,259 January 17,2017 639
USD 22,217 EUR 20,562 January 17,2017 543
USD 17,705 GBP 13,988 January 17,2017 521
UsSD 20,650 EUR 19,111 January 17,2017 504
USD 12,496 CAD 16,397 January 17,2017 332
UsSD 22,973 GBP 18,439 January 17,2017 320
USD 9,909 GBP 7,808 January 17,2017 317
USD 8,790 CAD 11,523 January 17,2017 242
USD 6,524 AUD 8,729 January 17,2017 213
USD 18,813 GBP 15,141 January 17,2017 212
UsSD 4,589 AUD 6,118 January 17,2017 166
UsSD 4,841 GBP 3,815 January 17,2017 155
UsSD 4,500 GBP 3,546 January 17,2017 144
UsSD 11,406 CAD 15,225 January 17,2017 111
UsSD 4,919 CAD 6,496 January 17,2017 101
UsSD 4,119 EUR 3,813 January 17,2017 101
UsSD 5,955 AUD 8,101 January 17,2017 97
UsSD 2,568 AUD 3,432 January 17,2017 87
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uUsSD 2,571 JPY 291,186 January 17,2017 76
USD 9,340 CAD 12,489 January 17,2017 75
uUsD 3,033 EUR 2,807 January 17,2017 74
USD 1,956 JPY 221,499 January 17,2017 58
uUsD 4,481 GBP 3,606 January 17,2017 50
USD 2,403 CAD 3,174 January 17,2017 49
uUsD 2,825 GBP 2,261 January 17,2017 48
USD 2,234 CAD 2,950 January 17,2017 46
uUsD 1,769 EUR 1,637 January 17,2017 43
usSD 1,255 AUD 1,677 January 17,2017 42
USD 1,617 EUR 1,497 January 17,2017 40
usD 1,166 AUD 1,558 January 17,2017 39
USD 1,282 JPY 145,229 January 17,2017 38
USD 1,390 EUR 1,286 January 17,2017 34
USD 1,735 EUR 1,614 January 17,2017 33
USD 897 GBP 707 January 17,2017 29
USD 1,307 EUR 1,216 January 17,2017 25
USD 2,022 GBP 1,627 January 17,2017 23
UsSD 660 GBP 520 January 17,2017 21
USD 2,224 CAD 2,974 January 17,2017 18
USD 4,876 AUD 6,720 January 17,2017 17
USD 1,403 CAD 1,870 January 17,2017 15
USD 732 AUD 994 January 17,2017 14
USD 385 GBP 303 January 17,2017 12
USD 352 GBP 277 January 17,2017 11
USD 358 JPY 40,620 January 17,2017 11
USD 378 GBP 299 January 17,2017 10
USD 302 GBP 238 January 17,2017 10
USD 308 JPY 34,947 January 17,2017 9
UsSD 445 CAD 588 January 17,2017 9
USD 1,178 EUR 1,109 January 17,2017 9
USD 1,004 CAD 1,342 January 17,2017 8
USD 232 AUD 310 January 17,2017 8
USD 285 GBP 226 January 17,2017 7
USD 256 GBP 203 January 17,2017 7
USD 328 CAD 433 January 17,2017 7
USD 203 JPY 22,990 January 17,2017 6
USD 171 AUD 228 January 17,2017 6
USD 276 EUR 257 January 17,2017 5
USD 251 EUR 234 January 17,2017 5
USD 152 JPY 17,321 January 17,2017 5
USD 367 GBP 295 January 17,2017 4
USD 1,161 AUD 1,600 January 17,2017 4
USD 191 CAD 252 January 17,2017 4
USD 175 CAD 231 January 17,2017 4
USD 119 JPY 13,543 January 17,2017 4
USD 99 AUD 133 January 17,2017 3
USD 445 EUR 419 January 17,2017 3
USD 91 AUD 122 January 17,2017 3

— 179 —



Lan—4&—-4"0—/\JLIRUR -7 RFC/FD

WEEEY) WEGEY) i 351 REBHRE CREV)
uUsD 150 CAD 198 January 17,2017 3
USD 260 GBP 209 January 17,2017 3
uUsD 127 CAD 167 January 17,2017 3
USD 97 GBP 76 January 17,2017 3
uUsD 98 AUD 131 January 17,2017 3
USD 187 CAD 249 January 17,2017 3
USD 78 AUD 104 January 17,2017 3
USD 324 GBP 262 January 17,2017 2
USD 66 AUD 88 January 17,2017 2
USD 141 CAD 187 January 17,2017 2
USD 73 AUD 99 January 17,2017 2
USD 524 AUD 722 January 17,2017 2
USD 60 GBP 47 January 17,2017 2
USD 133 GBP 107 January 17,2017 2
USD 196 GBP 158 January 17,2017 1
USD 182 CAD 243 January 17,2017 1
USD 54 GBP 43 January 17,2017 1
USD 161 CAD 215 January 17,2017 1
USD 48 CAD 63 January 17,2017 1
USD 129 CAD 173 January 17,2017 1
USD 25 AUD 33 January 17,2017 1
USD 97 CAD 130 January 17,2017 1
USD 66 CAD 88 January 17,2017 1
USD 15 AUD 20 January 17,2017 0
USD 29 CAD 39 January 17,2017 0
USD 27 CAD 36 January 17,2017 0
USD 14 AUD 19 January 17,2017 0
USD 95 AUD 131 January 17,2017 0
USD 67 AUD 93 January 17,2017 0
uUsD 84 AUD 116 January 17,2017 0
USD 51 AUD 70 January 17,2017 0
usD 34 AUD 47 January 17,2017 0
USD 2 JPY 249 January 17,2017 0
USD 20 AUD 28 January 17,2017 0
uUsD 79 GBP 65 January 17,2017 0
USD 39 CAD 53 January 17,2017 0
uUsD 341 CAD 460 January 17,2017 (@)
USD 178 AUD 247 January 17,2017 (€))
uUsSD 687 GBP 560 January 17,2017 (@)
USD 581 CAD 784 January 17,2017 (@)
uUsSD 303 AUD 421 January 17,2017 (€))]
USD 1,170 GBP 954 January 17,2017 (1)
uUsSD 234 AUD 326 January 17,2017 2)
uUsD 448 CAD 609 January 17,2017 3)
USD 903 GBP 738 January 17,2017 3)
uUSD 365 EUR 350 January 17,2017 “
USD 610 EUR 584 January 17,2017 (6)
uUsD 4,186 CAD 5,653 January 17,2017 (@)
USD 2,185 AUD 3,033 January 17,2017 ()
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USD 8,432 GBP 6,872 January 17,2017 (10)
USD 902 EUR 866 January 17,2017 (10)
USD 1,196 EUR 1,145 January 17,2017 (11)
USD 1,685 EUR 1,613 January 17,2017 (15)
USD 1,488 EUR 1,428 January 17,2017 (17)
USD 3,154 EUR 3,010 January 17,2017 (19)
USD 5,372 EUR 5,127 January 17,2017 32)
USD 4,147 EUR 3,974 January 17,2017 (43)
USD 9,280 EUR 8,883 January 17,2017 (84)
USD 12,967 EUR 12,427 January 17,2017 (133)
USD 20,562 EUR 19,683 January 17,2017 (186)
USD 38,693 EUR 36,927 January 17,2017 (232)
USD 38,279 AUD 53,346 January 17,2017 (292)
USD 73,320 CAD 99,513 January 17,2017 (504)
USD 147,677 GBP 120,626 January 17,2017 (513)
USD 105,418 EUR 100,640 January 17,2017 (668)
USD 86,329 EUR 82,637 January 17,2017 (780)
USD 677,648 EUR 649,468 January 17,2017 (6,963)
PY 15,668,163,072 USD 137,780,974 January 17,2017 (3,499,822)
USD 14,272,151 GBP 11,261,235 January 12,2017 439,576
USD 5,332,866 KRW 6,203,883,400 January 12,2017 190,069
RUB 174,801,000 USD 2,721,358 January 12,2017 158,571
USD 6,487,384 AUD 8,765,800 January 12,2017 148,431
USD 3,203,195 KRW 3,728,519,000 January 12,2017 112,386
USD 4,098,148 GBP 3,245,487 January 12,2017 111,601
USD 3,226,450 KRW 3,763,718,500 January 12,2017 106,462
USD 4,462,657 SGD 6,321,600 January 12,2017 93,286
USD 2,079,530 GBP 1,629,492 January 12,2017 77,967
USD 4,468,306 TWD 141,801,700 January 12,2017 68,641
USD 3,021,823 DKK 20,899,549 January 12,2017 59,010
USD 2,137,211 MXN 43,629,700 January 12,2017 32,738
USD 1,317,850 GBP 1,046,307 January 12,2017 32,634
USD 1,160,311 GBP 918,897 January 12,2017 31,598
BRL 4,307,500 USD 1,279,480 February 02,2017 30,453
USD 989,235 AUD 1,326,351 January 12,2017 30,090
USD 801,416 AUD 1,068,723 January 12,2017 28,573
USD 798,242 GBP 626,763 January 12,2017 28,367
USD 810,082 GBP 637,088 January 12,2017 27,525
USD 1,052,602 GBP 835,088 January 12,2017 26,833
ZAR 31,890,600 USD 2,313,192 January 12,2017 23,859
USD 1,500,249 MXN 30,619,524 January 12,2017 23,320
USD 825,580 GBP 653,423 January 12,2017 22,958
USD 483,217 GBP 380,058 January 12,2017 16,378
AUD 4,599,600 USD 3,309,961 January 12,2017 16,221
ZAR 13,280,000 USD 957,970 January 12,2017 15,232
USD 3,262,136 TWD 104,763,300 January 12,2017 11,658
USD 3,256,797 KRW 3,917,438,400 January 12,2017 9,380
USD 3,256,661 KRW 3,917,438,400 January 12,2017 9,245
USD 1,606,070 GBP 1,300,000 January 12,2017 9,234
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USD 1,631,320 TWD 52,381,700 January 12,2017 6,080
INR 222,484,000 USD 3,263,185 January 12,2017 5,897
USD 481,568 SGD 689,059 January 12,2017 5,304
USD 3,264,215 TWD 105,039,200 January 12,2017 5,177
SEK 3,320,750 USD 361,754 January 12,2017 3,429
NOK 6,020,000 USD 694,735 January 12,2017 3,428
IDR 44,190,936,000 USD 3,278,989 January 12,2017 2,782
USD 1,033,088 CHF 1,051,053 January 12,2017 2,151
AUD 2,178,842 GBP 1,281,068 January 12,2017 2,038
PLN 922,807 USD 218,165 January 12,2017 1,588
AUD 2,420,758 GBP 1,423,941 January 12,2017 1,483
USD 312,266 THB 11,145,862 January 12,2017 1,084
IDR 4,692,840,000 USD 348,236 January 12,2017 270
AUD 480,000 USD 348,053 January 12,2017 (944)
ILS 1,630,000 USD 425,950 January 12,2017 (1,157)
DKK 3,529,299 USD 501,599 January 12,2017 (1,270)
CZK 6,830,000 USD 267,851 January 12,2017 (1,451)
INR 222,820,900 USD 3,275,814 January 12,2017 (1,782)
SGD 2,369,900 USD 1,639,967 January 12,2017 (1,937)
SEK 5,050,000 USD 557,376 January 12,2017 (2,026)
CAD 590,000 USD 441,145 January 12,2017 (3.481)
USD 1,163,630 KRW 1,411,600,000 January 12,2017 (6,536)
NOK 5,193,584 USD 609,664 January 12,2017 (7,343)
CHF 570,000 USD 567,139 January 12,2017 (8,048)
GBP 1,300,000 USD 1,606,070 January 12,2017 (9,234)
CAD 1,310,000 USD 989,749 January 12,2017 (17,985)
NZD 1,030,000 USD 736,374 January 12,2017 (19,958)
NOK 5,710,000 USD 682,368 January 12,2017 (20,157)
AUD 880,000 USD 657,206 January 12,2017 (20,838)
IDR 39,181,060,700 USD 2,934,910 January 12,2017 (25,190)
GBP 780,000 USD 984,369 January 12,2017 (26,268)
INR 411,136,500 USD 6,070,227 January 12,2017 (29,168)
USD 2,343,511 ZAR 32,496,300 January 12,2017 (37,928)
KRW 1,387,540,000 USD 1,192,731 January 12,2017 (42,510)
SGD 4,586,500 USD 3216271 January 12,2017 (46,169)
CAD 3,483,276 USD 2,643,145 January 12,2017 (59,233)
GBP 4,263,792 USD 5,383,985 January 12,2017 (146,616)
GBP 5,368,038 USD 6,761,178 January 12,2017 (167,425)
NOK 98,788,300 USD 11,802,195 January 12,2017 (345,255)
(1,167,228)
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20164F12 A 31 H BifE
e ok . AR RERBL
CINT K k] i £ CRRAL) CRRL)
B@prear
AUD 215 FUT AUST 10YR BOND 6% Mar 2017 19,867,841 2,735
EUR 22 FUT EURO BTP 10YR 6% Mar 2017 3,141,609 33,792
EUR 112 FUT EURO BUND 10YR 6% Mar 2017 19,414,118 371,956
EUR 1 FUT EURO BUXL 30YR 4% Mar 2017 185,367 5,896
USD 20 FUT US LONG BD 20YR 6% Mar 2017 2,998,125 (45,759)
USD 93 FUT US NOTE 2YR 6% Mar 2017 20,146,125 (22,875)
USD 107 FUT US NOTE 5YR 6% Mar 2017 12,572,500 (61,836)
USD 11 FUT US ULTRA BOND 30YR 6% Mar 2017 1,752,094 (1,484)
USD 27 FUT US ULTRA NOTE 10YR 6% Mar 2017 3,604,078 322,158
83,681,857 604,583
BN m

CAD (306) FUT CAN BD 10YR 6% Mar 2017 (31,190,110) 2,302
EUR (524) FUT EURO SCHATZ 2YR 6% Mar 2017 (61,969,908) 9,463
USD (155) FUT US NOTE 10YR 6% Mar 2017 (19,210,313) 74,291
EUR (%) FUT EUR OAT Mar 2017 (801,778) (11,900)
EUR (201) FUT EURO BOBL 5YR 6% Mar 2017 (28,302,823) (221,743)
GBP (112) FUT LONG GILT 10YR 4% Mar 2017 (17,310,252) (390,304)

(158,785,184) (537,891)

66,692
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W RO Sl 4 CEEY)  CRRA) kR
B@prear
USD 30,960,000 C USD/IPY 111.25 21/08/17 August 21, 2017 303,160 1,847,488 1,544,328
EUR 8,290,000 P EUR/GBP 0.8625 07/04/17 April 07, 2017 168,401 212,132 43,731
EUR 8,290,000 P EUR/GBP 0.8225 07/04/17 April 07, 2017 121,513 61,750 (59,763)
GBP 7,510,000 C GBP/USD 1.26 07/04/17 April 07, 2017 141,341 110,574 (30,767)
USD 11,930,000 C USD/CAD 1.3875 17/05/17 May 17, 2017 165,589 152,584 (13,005)
900,004 2,384,528 1,484,524
RN g
USD (30,960,000) C USD/JPY 111.25 21/08/17 August 21, 2017 (242,200) (1,847,488) (1,605,288)
GBP (7,290,000) C GBP/USD 1.36 07/04/17 April 07, 2017 (61,928) (8,066) 53,862
EUR (8,290,000) P EUR/GBP 0.8625 07/04/17 April 07, 2017 (335,573) (212,132) 123,441
EUR (8,290,000) P EUR/GBP 0.8225 07/04/17 April 07, 2017 (57,385) (61,750) (4,365)
GBP  (3,755,000) C GBP/USD 1.26 07/04/17 April 07, 2017 (89,320) (55,287) 34,033

(786,406)  (2,184,723)  (1,398,317)

113,598 199,805 86,207
I Py b T T A VR AT TR
20164F12 A 31 H BifE
BE I kAl T REBELE CKR L)
V= Vs A %
EUR (8,950,000) CDX ITRAXX XOVER 25 S1 5% 20/06/21 June 20, 2021 (877,202)
EUR (1,500,000) CDX ITRAXX XOVER 25 SI 5% 20/06/21 June 20, 2021 (147,017)
(1,024,219)
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PNRZ o — R~ )L
(Br<HA) A& &

B

AT FES (A1) 334,569,997
A FEZRAR BB (Crob) 2,911,832
8 A hRESs (RF) 337,481,829
AT > a BT L7 A (R 21,179
2R S PR AR E B FAN A% (R ) 3,223,078
AT 7 R FEBFHE CroR) 1,986,718
HUT M ORESF AL TEIT & 15,983,643
AU AF 2,850,009
DA 4 22,245
GRS 361,568,701
A

A 7,376,352
FEHIA T v a fiisz 7 LT A (RET) 867
Rl RA AR EBFHNR (R h) 926,874
HRAARL Y 4 966,253
REZRIE AR 9,237
ESi%-di 173,772
Z Ot RIS 77,774
AEEF 9,531,129
FERE 352,037,572
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ERFREESSUVMEELIHESE
20165F12A31HICH# T 9 S EHRIHARM

(BHEIE 2 —rZ)

PNRZ v — R L
(BR<HA)BRAEBESR
XA
REZEFLE 7,035,176
SRATFILE 33,390
AT 7 FIE 949,922
g2l ON 655
IRAE 8,019,143
L dii]
fegsi| (699,136)
PR B OVE BREA (79,219)
i (25,787)
HEFH ZE AR (11,948)
FIR2 (1,351)
iRGIEdii| (63,558)
AT 7 FIE (1,224,310)
Z D (88,970)
BREH (2,194,279)
MiBE N (FKR) 5,824,864
BEOCED)
B A (NAV) —
MiBE N (FKR) 5,824,864
At S 7E A FEH DU (1) 2,271,767
ZRBREBEE (v b 2,231,948
2B R FEHEDR (Rvb) (5,869,012)
SR FEBER) IR (R h) (3,703,735)
A7 a HHEDE (b (111,131)
ATy 7 FZBFE)IE (Rvb) 7,793
FEIREE (FH) (5,172,370)
AAfiFESA TR A (R o) 2,911,832
2R R B )R v D) 3,223,078
SRR REIFDE (o) (926,874)
A7 ar REBFEE (FvP) (11,653)
ATy T RIEBFDIE (R h) 1,986,718
SHREHEDRE (RoT) 7,183,101
ERIC L BHIEEEDORIE (95) 7,835,595
Ak A FMRIT/ (B R) 346,842,253
[REEN (2,640,276)
A PE MR 352,037,572
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HHAEERM
201651231 AHRE
GEREIG 2 — o)

PRER IR SR IRHAl (%)
ARITEBIFT~O _EESRO DT, i fth o 15 CIE I S D380
FIRERESE M O HA & MR i
&z
FEWEFM
k%

250,000 USD Agrium Inc 5.25% 15/Jan/2045 246,972 0.07%

200,000 EUR Air Liquide Finance SA 1.875% 05/Jun/2024 217,556 0.06%

100,000 EUR Arkema SA 1.5% 20/Jan/2025 103,579 0.03%

65,000 EUR Covestro AG 1% 07/Oct/2021 66,386 0.02%

150,000 EUR Covestro AG 1.75% 25/Sep/2024 158,481 0.05%

200,000 EUR Solvay SA 1.625% 02/Dec/2022 209,735 0.06%
AR,

130,000 USD International Paper Co 3.8% 15/Jan/2026 125,026 0.04%
R

134,000 EUR BHP Billiton Finance Ltd 0.75% 28/Oct/2022 135,809 0.04%

582,000 EUR BHP Billiton Finance Ltd 1.5% 29/Apr/2030 582,821 0.17%

11,000  USD Rio Tinto Finance USA PLC 2.875% 21/Aug/2022 10,488 0.00%
MEEdi)

EEUE N QONITT

250,000 USD AutoZone Inc 2.5% 15/Apr/2021 234,467 0.07%

400,000 EUR Cie Plastic Omnium SA 2.875% 29/May/2020 428,348 0.12%

258,000 EUR Daimler AG 0.5% 09/Sep/2019 261,729 0.07%

181,000 EUR Delphi Automotive PLC 1.5% 10/Mar/2025 181,147 0.05%

420,000 EUR Dongfeng Motor Hong Kong International Co Ltd 1.6% 28/Oct/2018 428,266 0.12%

225,000 EUR FCA Capital Ireland PLC 1.25% 23/Sep/2020 228,924 0.07%

200,000 EUR FCA Capital Ireland PLC 1.375% 17/Apr/2020 204,306 0.06%

700,000 USD Ford Motor Credit Co LLC 4.25% 20/Sep/2022 685,794 0.19%

750,000 USD General Motors Financial Co Inc 4% 15/Jan/2025 690,811 0.20%

95,000 EUR Hella KGaA Hueck & Co 2.375% 24/Jan/2020 101,251 0.03%

375,000 USD Hyundai Capital America — 144A - 3% 18/Mar/2021 355,703 0.10%

98,000 EUR RCI Banque SA 0.625% 10/Nov/2021 98,117 0.03%

77,000 EUR Renault SA 3.125% 05/Mar/2021 85,485 0.02%

129,000 EUR Volkswagen International Finance NV — Regs — Floating Perpetual 131,292 0.04%

191,000 EUR Volkswagen International Finance NV 3.25% 21/Jan/2019 203,393 0.06%
ek

200,000 USD Anheuser—Busch InBev Finance Inc 4.7% 01/Feb/2036 199,107 0.06%

175,000 EUR Anheuser-Busch InBev SA/NV/old 0.625% 17/Mar/2020 178,196 0.05%

638,000 EUR Anheuser—Busch InBev SA/NV/old 1.5% 17/Mar/2025 663,271 0.19%

130,000 EUR Anheuser-Busch InBev SA/NV/old 2.75% 17/Mar/2036 142,409 0.04%

300,000 USD Anheuser-Busch InBev Worldwide Inc 5% 15/Apr/2020 308,098 0.09%

220,000 EUR Coca—Cola HBC Finance BV 2.375% 18/Jun/2020 235,070 0.07%

200,000 EUR Pernod Ricard SA 2.125% 27/Sep/2024 216,638 0.06%
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100,000 EUR Danone SA 0.709% 03/Nov/2024 98,999 0.03%
100,000 EUR Danone SA 1.208% 03/Nov/2028 98,490 0.03%
475,000 USD Kraft Heinz Foods Co 3.5% 06/Jun/2022 458,432 0.13%
Ly —
225,000  USD Comcast Corp 5.7% 15/May/2018 225,177 0.06%
390,000 USD Comcast Corp 6.5% 15/Nov/2035 477,865 0.14%
150,000 EUR Sky PLC Euribor 3M 01/Apr/2020 151,621 0.04%
118,000 EUR Sky PLC 2.5% 15/Sep/2026 127,855 0.04%
oA
300,000 USD Altria Group Inc 2.625% 16/Sep/2026 270,351 0.08%
110,000 EUR BAT International Finance PLC 1.25% 13/Mar/2027 108,594 0.03%
220,000 EUR Imperial Brands Finance PLC 2.25% 26/Feb/2021 236,420 0.07%
75,000 GBP Imperial Brands Finance PLC 8.125% 15/Mar/2024 122,074 0.03%
300,000 USD Reynolds American Inc 4.45% 12/Jun/2025 300,530 0.09%
HHEE—ER
BBk - R ARG
100,000 EUR Carrefour SA 0.75% 26/Apr/2024 99,215 0.03%
100,000 EUR Casino Guichard Perrachon SA Floating 26/May/2021 116,715 0.03%
650,000 USD CVS Pass—Through Trust 6.036% 10/Dec/2028 476,875 0.14%
100,000 EUR Distribuidora Internacional de Alimentacion SA 1% 28/Apr/2021 102,084 0.03%
325,000 USD Kroger Co 2.6% 01/Feb/2021 307,263 0.09%
200,000 EUR Wm Morrison Supermarkets PLC 2.25% 19/Jun/2020 212,820 0.06%
250,000 GBP Wm Morrison Supermarkets PLC 4.625% 08/Dec/2023 331,511 0.09%
R INTE N
600,000 EUR Expedia Inc 2.5% 03/Jun/2022 627,663 0.18%
225,000  USD Home Depot Inc Libor 3M 15/Sep/2017 213,735 0.06%
250,000 USD Home Depot Inc 5.875% 16/Dec/2036 299,370 0.09%
97,000 USD Lowe’s Cos Inc 1.625% 15/Apr/2017 92,070 0.03%
189,000 EUR Priceline Group Inc 1.8% 03/Mar/2027 183,275 0.05%
375,000 EUR Priceline Group Inc 2.15% 25/Nov/2022 398,029 0.11%
350,000 USD Target Corp 2.3% 26/Jun/2019 336,808 0.10%
215,000  USD TJX Cos Inc 2.25% 15/Sep/2026 187,901 0.05%
AT4T
415,000 USD  Charter Communications Operating LLC / Charter Communications Operating Capital 6.384% 23/Oct/2035 445,288 0.13%
100,000 EUR ITV PLC 2.125% 21/Sep/2022 103,345 0.03%
225,000 USD Time Warner Inc 4.75% 29/Mar/2021 228,682 0.06%
100,000 EUR Vivendi SA 0.75% 26/May/2021 101,665 0.03%
AT, Vv —, R
100,000 EUR Accor SA 2.375% 17/Sep/2023 108,593 0.03%
220,000 USD ERAC USA Finance LLC - Regs — 2.7% 01/Nov/2023 199,392 0.06%
S
SRAT
88,000 EUR ABN AMRO Bank NV 0.625% 31/May/2022 89,372 0.03%
128,000 EUR ABN AMRO Bank NV 7.125% 06/]Jul/2022 163,674 0.05%
350,000 EUR AIB Mortgage Bank 0.625% 03/Feb/2022 356,592 0.10%
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360,000 EUR Banca Popolare di Milano Scarl 0.625% 08/Jun/2023 355,111 0.10%
309,000 EUR Banca Popolare di Sondrio SCPA 0.75% 04/Apr/2023 308,592 0.09%
800,000 EUR Banco Bilbao Vizcaya Argentaria SA 0.625% 18/Mar/2023 807,928 0.22%
700,000 EUR Banco Bilbao Vizcaya Argentaria SA 0.875% 22/Nov/2026 691,709 0.20%
450,000 USD Bank of America Corp 2.625% 19/Oct/2020 426,827 0.12%
700,000 USD Bank of America Corp 2.65% 01/Apr/2019 670,812 0.19%
450,000 USD Bank of America Corp 6.11% 29/Jan/2037 500,194 0.14%
350,000 EUR Bank of Ireland Mortgage Bank 0.375% 07/May/2022 352,044 0.10%
650,000 CAD Bank of Montreal 2.84% 04/Jun/2020 476,454 0.14%
425,000 USD Bank of New York Mellon Corp Libor 3M 30/Oct/2023 408,185 0.12%
400,000 EUR Banque Federative du Credit Mutuel SA 0.25% 14/Jun/2019 402,486 0.11%
71,000 EUR Barclays Bank PLC 6% 14/Jan/2021 82,433 0.02%
200,000 EUR Barclays Bank PLC 6.625% 30/Mar/2022 245,497 0.07%
207,000 EUR Barclays PLC 1.875% 08/Dec/2023 209,766 0.06%
575,000 USD Bear Stearns Cos LLC 6.4% 02/Oct/2017 564,574 0.16%
78,000 USD Berkshire Hathaway Energy Co 2% 15/Nov/2018 74,297 0.02%
300,000 EUR BNP Paribas SA 0.75% 11/Nov/2022 302,834 0.09%
200,000 EUR BNP Paribas SA 1.125% 15/Jan/2023 206,166 0.06%
1,374,000 EUR BPCE SA Floating Perpetual 1,771,456 0.49%
300,000 EUR BPCE SA 0.375% 05/Oct/2023 294,042 0.08%
500,000 EUR BPCE SA 0.625% 20/Apr/2020 508,225 0.14%
100,000 EUR BPCE SA 2.875% 22/Apr/2026 102,957 0.03%
500,000 EUR BPCE SFH SA 1.75% 27/Jun/2024 551,700 0.16%
250,000 USD Branch Banking & Trust Co 1.45% 10/May/2019 234,313 0.07%
400,000 EUR Cassa di Risparmio di Parma e Piacenza SpA 0.25% 30/Sep/2024 378,608 0.11%
600,000 USD Citigroup Inc 2.5% 26/Sep/2018 574,396 0.16%
275,000 USD Citigroup Inc 2.65% 26/Oct/2020 260,883 0.07%
125,000 GBP Citigroup Inc 5.125% 12/Dec/2018 157,131 0.04%
400,000 USD Citigroup Inc 6% 31/Oct/2033 431,322 0.12%
202,000 EUR Commerzbank AG 4% 23/Mar/2026 208,000 0.06%
200,000 EUR Commerzbank AG 7.75% 16/Mar/2021 239,386 0.07%
400,000 EUR Cooperatieve Rabobank UA Floating Perpetual 427,788 0.12%
200,000 EUR Credit Agricole SA/London 0.875% 19/Jan/2022 204,838 0.06%
100,000 EUR Credit Agricole SA/London 1.875% 20/Dec/2026 100,401 0.03%
129,000 EUR Danske Bank A/S Floating 04/Oct/2023 136,775 0.04%
129,000 EUR Danske Bank A/S 0.5% 06/May/2021 130,538 0.04%
158,000 EUR Danske Bank A/S 0.75% 02/Jun/2023 159,648 0.05%
259,000 USD Erste Group Bank AG Floating 28/Mar/2023 255,088 0.07%
500,000 EUR European Investment Bank 0.125% 15/Apr/2025 493,835 0.14%
500,000 EUR European Investment Bank 0.875% 13/Sep/2024 524,520 0.15%
410,000 EUR European Investment Bank 2% 14/Apr/2023 463,345 0.13%
500,000 USD First Tennessee Bank NA 2.95% 01/Dec/2019 475,191 0.13%
300,000 EUR Goldman Sachs Group Inc 2.875% 03/Jun/2026 333,342 0.09%
410,000 USD Goldman Sachs Group Inc 5.75% 24/Jan/2022 437,175 0.12%
300,000 USD Goldman Sachs Group Inc 6.75% 01/Oct/2037 351,052 0.10%
100,000 EUR HSBC Holdings PLC 0.875% 06/Sep/2024 98,340 0.03%
2,000,000 EUR ING Bank NV Floating 11/Apr/2028 2,111,230 0.59%
200,000 EUR ING Bank NV 0.75% 24/Nov/2020 205,146 0.06%
500,000 EUR ING-DiBa AG 0.25% 16/Nov/2026 486,925 0.14%
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775,000 USD JPMorgan Chase & Co Floating 29/Aug/2049 795,477 0.22%
265,000 USD JPMorgan Chase & Co 4.35% 15/Aug/2021 268,603 0.08%
100,000 EUR KBC Group NV 1% 26/Apr/2021 102,676 0.03%
400,000 USD KeyCorp 5.1% 24/Mar/2021 414,824 0.12%
500,000 EUR Landwirtschaftliche Rentenbank 0.375% 22/Jan/2024 509,870 0.14%
200,000 EUR Leeds Building Society 1.375% 05/May/2022 198,992 0.06%
700,000 EUR Lloyds Bank PLC 6.5% 24/Mar/2020 823,385 0.22%
358,000 EUR Lloyds Banking Group PLC 0.75% 09/Nov/2021 356,781 0.10%
80,000 EUR mFinance France SA 1.398% 26/Sep/2020 80,451 0.02%
235,000 EUR Morgan Stanley 1.75% 11/Mar/2024 245,398 0.07%
600,000 USD Morgan Stanley 4.1% 22/May/2023 582,912 0.17%
275,000 USD Morgan Stanley 5% 24/Nov/2025 271,875 0.08%
90,000 GBP National Westminster Bank PLC 6.5% 07/Sep/2021 120,775 0.03%
699,000 EUR Nationwide Building Society Floating 20/Mar/2023 726,509 0.21%
456,000 EUR Nationwide Building Society 0.125% 25/Jan/2021 457,904 0.13%
530,000 EUR Nationwide Building Society 0.75% 29/0ct/2021 546,011 0.16%
400,000 EUR Nederlandse Waterschapsbank NV 1.75% 09/Jul/2020 428,206 0.12%
100,000 EUR Nordea Bank AB Floating 07/Sep/2026 99,265 0.03%
268,000 EUR Nykredit Realkredit A/S 0.75% 14/Jul/2021 270,428 0.08%
26,998,981 DKK Nykredit Realkredit A/S 2% 01/Oct/2047 3,478,906 0.98%
19,938,183 DKK Nykredit Realkredit A/S 2.5% 01/Oct/2047 2,675,848 0.75%
2,000,000 CHF Pfandbriefbank schweizerischer Hypothekarinstitute AG 1.375% 15/Aug/2022 2,029,439 0.57%
27,865,057 DKK Realkredit Danmark A/S 2% 01/0ct/2047 3,650,576 1.03%
265,000 USD Royal Bank of Canada 2.2% 27/Jul/2018 253,060 0.07%
163,000 EUR Royal Bank of Scotland Group PLC 2.5% 22/Mar/2023 165,916 0.05%
267,000 EUR Santander UK PLC 0.875% 25/Nov/2020 272,518 0.08%
1,700,000 GBP Santander UK PLC 5.75% 02/Mar/2026 2,639,988 0.74%
251,000 EUR Skandinaviska Enskilda Banken AB Euribor 3M 26/May/2020 253,804 0.07%
150,000 EUR Skandinaviska Enskilda Banken AB Floating 31/Oct/2028 146,817 0.04%
300,000 EUR Societe Generale SA 0.75% 19/Feb/2021 306,306 0.09%
100,000 EUR Societe Generale SA 0.75% 25/Nov/2020 102,378 0.03%
200,000 EUR Societe Generale SA 0.75% 26/May/2023 201,140 0.06%
100,000 EUR Societe Generale SA 1% 01/Apr/2022 100,472 0.03%
487,000 EUR SpareBank 1 Boligkreditt AS 0.25% 30/Aug/2026 466,999 0.13%
600,000 USD Svenska Handelsbanken AB 1.875% 07/Sep/2021 549,710 0.16%
10,000,000 SEK Sveriges Sakerstallda Obligationer AB 1% 17/Mar/2021 1,066,953 0.29%
625,000 EUR Swedbank AB 0.625% 04/Jan/2021 637,425 0.18%
450,000 EUR Swedbank Hypotek AB 0.15% 10/Feb/2021 453,845 0.13%
405,000 EUR Toronto-Dominion Bank 0.375% 27/Apr/2023 406,029 0.12%
725,000 CAD Toronto—-Dominion Bank 2.447% 02/Apr/2019 523,438 0.15%
200,000 EUR UBS Group Funding Jersey Ltd 1.5% 30/Nov/2024 201,190 0.06%
940,000 EUR UBS Group Funding Jersey Ltd 1.75% 16/Nov/2022 982,676 0.27%
485,000 USD Wachovia Corp 5.75% 01/Feb/2018 479,273 0.14%
725,000 USD Wells Fargo & Co Floating Perpetual 719,384 0.20%
425,000 CAD Wells Fargo & Co 3.874% 21/May/2025 309,314 0.09%
500,000 EUR Westpac Banking Corp 0.625% 14/Jan/2022 511,098 0.15%
SR —E X
109,000 EUR Aquarius & Investments PLC for Zurich Insurance Co Ltd Floating 02/Oct/2043 120,313 0.03%
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215,000 USD Banque PSA Finance SA - Regs - 5.75% 04/Apr/2021 221,447 0.06%
185,000 USD Blackstone Holdings Finance Co LLC - 144A - 5% 15/Jun/2044 173,196 0.05%
590,000 EUR BRFkredit A/S 0.5% 01/Oct/2026 574,530 0.16%
375,000 CAD Caisse Centrale Desjardins 1.748% 02/Mar/2020 265,471 0.08%
185,000 USD Carlyle Holdings II Finance LLC — 144A - 5.625% 30/Mar/2043 171,496 0.05%
600,000 EUR Credit Agricole Home Loan SFH SA 0.625% 11/Sep/2023 615,486 0.17%
275,000 EUR GE Capital European Funding Unlimited Co 2.25% 20/]Jul/2020 296,883 0.08%
390,000 USD GE Capital International Funding Co Unlimited Co 4.418% 15/Nov/2035 387,428 0.11%
100,000 GBP GE Capital UK Funding Unlimited Co 4.125% 13/Sep/2023 136,770 0.04%
100,000 EUR JAB Holdings BV 1.75% 25/May/2023 104,247 0.03%
375,000 USD KKR Group Finance Co III LLC - 144A - 5.125% 01/Jun/2044 338,439 0.10%
100,000 USD Legg Mason Inc 3.95% 15/Jul/2024 95,595 0.03%
50,000 USD Legg Mason Inc 4.75% 15/Mar/2026 48,866 0.01%
125,000 USD Legg Mason Inc 5.625% 15/Jan/2044 116,306 0.03%
200,000 EUR Santander Consumer Finance SA 1% 26/May/2021 203,017 0.06%
400,000 USD USAA Capital Corp — 144A - 2.45% 01/Aug/2020 380,266 0.11%
425,000 USD Visa Inc 2.2% 14/Dec/2020 403,076 0.11%

A RER
300,000 USD Aflac Inc 3.625% 15/Nov/2024 291,690 0.08%
200,000 EUR Aviva PLC Floating 03/Jul/2044 206,775 0.06%
100,000 EUR Credit Agricole Assurances SA Floating Perpetual 98,369 0.03%
100,000 EUR Intesa Sanpaolo Vita SpA Floating Perpetual 98,524 0.03%
210,000 USD Jackson National Life Global Funding — Regs — 2.1% 25/0ct/2021 194,088 0.06%
300,000 EUR NN Group NV Floating Perpetual 300,738 0.09%
300,000 USD Prudential Financial Inc Floating 15/Sep/2042 301,618 0.09%
325,000 CAD Sun Life Financial Inc 5.7% 02/Jul/2019 252,560 0.07%
166,000 USD Teachers Insurance & Annuity Association of America — Regs — 6.85% 16/Dec/2039 205,592 0.06%
176,000 USD Teachers Insurance & Annuity Association of America — 144A - 6.85% 16/Dec/2039 217,467 0.06%
R R

200,000 EUR Allianz SE Floating Perpetual 206,021 0.06%
265,000 USD Allstate Corp Floating 15/May/2057 286,105 0.08%
145,000 USD American International Group Inc 3.875% 15/Jan/2035 129,333 0.04%
108,000 EUR AXA SA Floating 06/]Jul/2047 109,428 0.03%
385,000 USD Berkshire Hathaway Finance Corp 5.4% 15/May/2018 384,431 0.11%
210,000 USD Brown & Brown Inc 4.2% 15/Sep/2024 202,247 0.06%
250,000 USD CNA Financial Corp 4.5% 01/Mar/2026 246,387 0.07%
100,000 EUR CNP Assurances 1.875% 20/Oct/2022 101,668 0.03%
100,000 EUR ELM BV for Swiss Life Insurance & Pension Group Floating Perpetual 102,447 0.03%
250,000 USD Hanover Insurance Group Inc 4.5% 15/Apr/2026 239,537 0.07%
235,000 USD Liberty Mutual Group Inc — 144A - 4.25% 15/Jun/2023 233,220 0.07%
160,000 USD Liberty Mutual Group Inc — 144A - 4.85% 01/Aug/2044 149,648 0.04%
200,000 EUR Mapfre SA 1.625% 19/May/2026 200,232 0.06%
100,000 EUR PartnerRe Ireland Finance DAC 1.25% 15/Sep/2026 96,330 0.03%
133,000 EUR Sampo Oyj 1% 18/Sep/2023 132,704 0.04%
167,000 EUR Sampo Oyj 1.125% 24/May/2019 171,045 0.05%
100,000 EUR SCOR SE Floating 27/May/2048 102,673 0.03%
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151,000 EUR Swiss Re Admin Re Ltd 1.375% 27/May/2023 154,721 0.04%
AEELE - —EX
100,000 EUR Akelius Residential Property AB 1.5% 23/Jan/2022 100,644 0.03%
200,000 EUR ATF Netherlands BV 1.5% 03/May/2022 194,776 0.06%
100,000 EUR ATF Netherlands BV 1.5% 15/Jul/2024 93,742 0.03%
200,000 EUR Atrium European Real Estate Ltd 3.625% 17/Oct/2022 217,164 0.06%
100,000 EUR Grand City Properties SA 2% 29/Oct/2021 105,411 0.03%
100,000 EUR Kennedy Wilson Europe Real Estate Plc 3.25% 12/Nov/2025 101,468 0.03%
200,000 EUR Merlin Properties Socimi SA 2.375% 23/May/2022 208,083 0.06%
250,000 EUR NE Property Cooperatief UA 3.75% 26/Feb/2021 264,495 0.08%
345,000 EUR SATO Oyj 2.25% 10/Sep/2020 361,788 0.10%
207,000 EUR SATO Oyj 2.375% 24/Mar/2021 217,772 0.06%
100,000 EUR Vonovia Finance BV Floating Perpetual 103,140 0.03%
100,000 EUR Vonovia Finance BV 1.625% 15/Dec/2020 104,574 0.03%
AEELEERE
250,000 USD Alexandria Real Estate Equities Inc 3.95% 15/Jan/2027 234,236 0.07%
100,000 EUR alstria office REIT-AG 2.25% 24/Mar/2021 105,805 0.03%
275,000 USD Boston Properties LP 3.65% 01/Feb/2026 258,645 0.07%
205,000 USD Duke Realty LP 3.75% 01/Dec/2024 196,558 0.06%
230,000 USD Essex Portfolio LP 3.5% 01/Apr/2025 214,462 0.06%
150,000 USD Highwoods Realty LP 3.625% 15/Jan/2023 139,053 0.04%
105,000 USD UDR Inc 2.95% 01/Sep/2026 93,119 0.03%
~IVATT
VAT T Pl
100,000 EUR Amplifon SpA 4.875% 16/Jul/2018 106,219 0.03%
259,000 USD Becton Dickinson and Co 3.734% 15/Dec/2024 250,926 0.07%
B S A
100,000 USD AbbVie Inc 3.2% 14/May/2026 90,097 0.03%
375,000 USD AbbVie Inc 3.6% 14/May/2025 351,332 0.10%
225,000 GBP Amgen Inc 4% 13/Sep/2029 299,573 0.09%
150,000 USD Amgen Inc 4.4% 01/May/2045 136,259 0.04%
475,000 USD Baxalta Inc 3.6% 23/Jun/2022 454,509 0.13%
43,000 EUR Bayer AG Floating 02/Apr/2075 41,101 0.01%
250,000 USD Biogen Inc 3.625% 15/Sep/2022 243,424 0.07%
100,000 USD Biogen Inc 4.05% 15/Sep/2025 97,512 0.03%
450,000 USD Celgene Corp 3.875% 15/Aug/2025 433,453 0.12%
400,000 USD Gilead Sciences Inc 4.5% 01/Feb/2045 379,178 0.11%
240,000 USD Johnson & Johnson 2.45% 01/Mar/2026 217,630 0.06%
300,000 EUR Merck & Co Inc 1.125% 15/Oct/2021 313,434 0.09%
135,000 USD Merck & Co Inc 3.7% 10/Feb/2045 122,021 0.03%
149,000 EUR Merck KGaA Floating 12/Dec/2074 154,489 0.04%
500,000 EUR Merck KGaA Floating 12/Dec/2074 529,610 0.15%
250,000 USD Mylan NV - Regs — 3.95% 15/Jun/2026 222,051 0.06%
250,000 USD Perrigo Finance Unlimited Co 3.5% 15/Mar/2021 239,630 0.07%
145,000 USD Pfizer Inc 5.6% 15/Sep/2040 166,605 0.05%
200,000 EUR Sanofi 0.875% 22/Sep/2021 206,277 0.06%
100,000 EUR Teva Pharmaceutical Finance Netherlands 11 BV 1.875% 31/Mar/2027 98,293 0.03%
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AL 225 - B
425,000 USD Boeing Co 1.65% 30/Oct/2020 395,555 0.11%
210,000 USD Lockheed Martin Corp 2.5% 23/Nov/2020 200,534 0.06%
150,000 USD Lockheed Martin Corp 4.85% 15/Sep/2041 157,013 0.04%
250,000 USD L3 Technologies Inc 3.95% 28/May/2024 240,667 0.07%
350,000 USD Raytheon Co 3.125% 15/Oct/2020 342,690 0.10%
250,000 USD Spirit AeroSystems Inc 3.85% 15/Jun/2026 231,097 0.07%
525,000 USD United Technologies Corp Floating 04/May/2018 498,005 0.14%
R EM
100,000 EUR Autostrada Brescia Verona Vicenza Padova SpA 2.375% 20/Mar/2020 103,313 0.03%
210,000  EUR CRH Finance DAC 3.125% 03/Apr/2023 240,624 0.07%
350,000 USD Fortune Brands Home & Security Inc 3% 15/Jun/2020 334,825 0.10%
80,000 EUR HeidelbergCement AG 2.25% 03/Jun/2024 85,552 0.02%
145,000 EUR Holcim Finance Luxembourg SA 2.25% 26/May/2028 152,091 0.04%
140,000 EUR Holcim US Finance Sarl & Cie SCS 2.625% 07/Sep/2020 152,016 0.04%
200,000 USD Owens Corning 4.2% 15/Dec/2022 195,809 0.06%
AR - T
210,000 USD Honeywell International Inc 1.85% 01/Nov/2021 194,717 0.06%
300,000 USD Thermo Fisher Scientific Inc 2.4% 01/Feb/2019 286,790 0.08%
— R AR
100,000 EUR Fidelity International Ltd 2.5% 04/Nov/2026 99,558 0.03%
225,000 USD General Electric Co 4.65% 17/0ct/2021 233,802 0.07%
200,000 EUR KBC Group NV 0.75% 18/Oct/2023 197,675 0.06%
TR %
100,000 EUR APRR SA 1.5% 15/Jan/2024 104,890 0.03%
100,000 EUR Autoroutes du Sud de la France SA 1% 13/May/2026 99,030 0.03%
419,000 EUR Autostrade per 1’ltalia SpA 1.625% 12/Jun/2023 436,812 0.12%
100,000 EUR Brisa Concessao Rodoviaria SA 3.875% 01/Apr/2021 113,497 0.03%
250,000 USD Burlington Northern Santa Fe LLC 3.9% 01/Aug/2046 232,118 0.07%
375,000 CAD Canadian National Railway Co 3.95% 22/Sep/2045 275,504 0.08%
125,000 USD CSX Corp 3.35% 01/Nov/2025 119,063 0.03%
100,000 EUR DAA Finance PLC 1.554% 07/Jun/2028 101,479 0.03%
250,000 USD TTX Co - 144A - 2.25% 01/Feb/2019 237,346 0.07%
250,000 USD TTX Co - 144A - 4.2% 01/Jul/2046 223,750 0.06%
200,000 USD Union Pacific Corp 3.375% 01/Feb/2035 180,272 0.05%
R —Ex
100,000 EUR Adecco International Financial Services BV 1% 02/Dec/2024 99,746 0.03%
100,000 EUR Adecco International Financial Services BV 1.5% 22/Nov/2022 105,210 0.03%
100,000 EUR ISS Global A/S 1.125% 09/Jan/2020 102,361 0.03%
125,000 USD Republic Services Inc 2.9% 01/]Jul/2026 113,133 0.03%
275,000 USD Verisk Analytics Inc 5.5% 15/Jun/2045 275,814 0.08%
Aif - A
Al AR
200,000 EUR BP Capital Markets PLC 1.373% 03/Mar/2022 209,619 0.06%
250,000 USD Canadian Natural Resources Ltd 6.75% 01/Feb/2039 278,240 0.08%
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225,000 USD Exxon Mobil Corp 4.114% 01/Mar/2046 218,353 0.06%
300,000 EUR Repsol International Finance BV 2.25% 10/Dec/2026 318,497 0.09%
135,000 EUR Shell International Finance BV 0.375% 15/Feb/2025 130,495 0.04%
300,000 USD Shell International Finance BV 6.375% 15/Dec/2038 365,898 0.10%
100,000 EUR Statoil ASA 0.75% 09/Nov/2026 97,071 0.03%
315,000 EUR TOTAL SA Floating Perpetual 308,558 0.09%
200,000 EUR Total SA Floating Perpetual 199,242 0.06%
250,000 USD Valero Energy Corp 6.625% 15/Jun/2037 277,023 0.08%
A e AR OYRGE
300,000 USD Boardwalk Pipelines LP 4.95% 15/Dec/2024 291,510 0.08%
300,000 USD Enbridge Energy Partners LP 7.375% 15/Oct/2045 352,926 0.10%
700,000 USD Kinder Morgan Inc/DE 4.3% 01/Jun/2025 682,436 0.19%
150,000 USD Kinder Morgan Inc/DE 5.3% 01/Dec/2034 145,244 0.04%
200,000 USD Kinder Morgan Inc/DE 5.55% 01/Jun/2045 198,642 0.06%
100,000 USD Magellan Midstream Partners LP 4.25% 15/Sep/2046 89,268 0.03%
275,000 USD MPLX LP 4.5% 15/Jul/2023 265,431 0.08%
650,000 USD Plains All American Pipeline LP / PAA Finance Corp 4.65% 15/0Oct/2025 639,992 0.18%
150,000 USD Sunoco Logistics Partners Operations LP 5.35% 15/May/2045 139,311 0.04%
350,000 USD Williams Partners LP 3.6% 15/Mar/2022 332,323 0.09%
175,000 USD Williams Partners LP 4.3% 04/Mar/2024 167,646 0.05%
T HEAN
VIR =T ea B a—HY—E R
275,000 USD Adobe Systems Inc 3.25% 01/Feb/2025 261,073 0.07%
400,000 EUR Microsoft Corp 3.125% 06/Dec/2028 493,452 0.14%
650,000 USD Oracle Corp 5% 08/Jul/2019 665,459 0.19%
15 M
325,000 GBP Apple Inc 3.05% 31/Jul/2029 411,872 0.12%
175,000 USD Diamond 1 Finance Corp / Diamond 2 Finance Corp - 144A - 8.1% 15/]ul/2036 197,827 0.06%
275,000 USD Intel Corp 1.35% 15/Dec/2017 261,205 0.07%
75,000 USD Intel Corp 4.8% 01/Oct/2041 78,587 0.02%
100,000 USD Intel Corp 4.9% 29/Jul/2045 106,459 0.03%
250,000 USD Texas Instruments Inc 1% 01/May/2018 235,808 0.07%
W
[ i A
325,000 USD AT&T Inc 3.95% 15/]an/2025 310,009 0.09%
89,000 USD AT&T Inc 4.75% 15/May/2046 79,841 0.02%
1,100,000 USD AT&T Inc 5.15% 15/Mar/2042 1,039,668 0.29%
425,000 CAD Bell Canada Inc 3.25% 17/Jun/2020 313,813 0.09%
144,000 EUR British Telecommunications PLC 1.125% 10/Mar/2023 146,833 0.04%
100,000 EUR British Telecommunications PLC 1.75% 10/Mar/2026 103,702 0.03%
200,000 EUR Deutsche Telekom International Finance BV 1.5% 03/Apr/2028 202,502 0.06%
400,000 EUR Deutsche Telekom International Finance BV 4.25% 13/Jul/2022 487,008 0.14%
300,000 EUR Deutsche Telekom International Finance BV 4.875% 22/Apr/2025 400,202 0.11%
250,000 GBP Deutsche Telekom International Finance BV 6.5% 08/Apr/2022 367,615 0.10%
200,000 EUR Koninklijke KPN NV 0.625% 09/Apr/2025 191,751 0.05%
150,000 EUR Orange SA Floating Perpetual 158,345 0.04%
100,000 EUR Orange SA 0.875% 03/Feb/2027 97,157 0.03%
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250,000 GBP Orange SA 5.25% 05/Dec/2025 365,871 0.10%
300,000 EUR Telefonica Emisiones SAU 1.477% 14/Sep/2021 310,932 0.09%
175,000 EUR Telekom Finanzmanagement GmbH 3.125% 03/Dec/2021 198,004 0.06%
300,000 EUR Telia Co AB 4.75% 16/Nov/2021 365,334 0.10%
442,000 USD Verizon Communications Inc 4.862% 21/Aug/2046 422,355 0.12%
675,000 USD Verizon Communications Inc 6.4% 15/Sep/2033 776,011 0.22%
LSRR L
200,000 EUR Eutelsat SA 2.625% 13/Jan/2020 212,592 0.06%
300,000 CAD Rogers Communications Inc 2.8% 13/Mar/2019 217,638 0.06%
250,000 EUR Vodafone Group PLC 1.75% 25/Aug/2023 263,231 0.07%
E5¥)
200,000 USD Commonwealth Edison Co 3.7% 01/Mar/2045 178,673 0.05%
150,000 USD Consolidated Edison Co of New York Inc 4.45% 15/Mar/2044 150,112 0.04%
375,000 USD Duke Energy Progress LLC 4.2% 15/Aug/2045 362,683 0.10%
358,000 EUR EDP Finance BV 2% 22/Apr/2025 351,481 0.10%
200,000 EUR Electricite de France SA - Iss.2013 — Floating Perpetual 204,524 0.06%
200,000 GBP Electricite de France SA 5.5% 27/Mar/2037 300,125 0.09%
278,000 EUR ESB Finance Ltd 3.494% 12/Jan/2024 326,194 0.09%
200,000 EUR innogy Finance Il BV 5.75% 14/Feb/2033 282,860 0.08%
225,000 USD MidAmerican Energy Co 4.4% 15/Oct/2044 225,948 0.06%
125,000 GBP National Grid Gas Finance PLC 2.125% 22/Sep/2028 143,499 0.04%
100,000 GBP NGG Finance PLC Floating 18/Jun/2073 127,448 0.04%
210,000 USD Northern States Power Co/MN 4% 15/Aug/2045 198,079 0.06%
350,000 USD PPL Capital Funding Inc 4.7% 01/Jun/2043 335,252 0.10%
190,000 USD Puget Sound Energy Inc 4.3% 20/May/2045 187,528 0.05%
210,000 USD Southern California Edison Co 3.6% 01/Feb/2045 187,336 0.05%
200,000 USD Southwestern Electric Power Co 3.9% 01/Apr/2045 176,471 0.05%
200,000 USD Virginia Electric & Power Co 4% 15/Nov/2046 188,996 0.05%
HA KBS
100,000 EUR GAS Networks Ireland 1.375% 05/Dec/2026 101,209 0.03%
200,000 EUR Snam SpA 0.875% 25/Oct/2026 190,828 0.05%
B EE 113,030,342 32.11%
TS =V K OEERREESE (ABS)

2,000,000 USD Fannie Mae Pool — AL2146 — 4.5% 01/Jul/2042 665,853 0.19%
600,000 USD Fannie Mae Pool — AL5674 - 4.5% 01/Aug/2044 347,414 0.10%
700,000 USD Fannie Mae Pool — AL5788 — 5% 01/May/2042 392,722 0.11%
600,000 USD Fannie Mae Pool — AS0232 - 4% 01/Aug/2043 303,751 0.09%
700,000 USD Fannie Mae Pool — AS1333 - 4.5% 01/Dec/2043 324,759 0.09%

1,000,000 USD Fannie Mae Pool — AS3451 — 4% 01/Sep/2044 603,957 0.17%

75,000 USD Fannie Mae Pool — AS4720 - 3.5% 01/Apr/2045 50,660 0.01%

1,000,000 USD Fannie Mae Pool — AS5385 — 4% 01/Jul/2045 760,051 0.22%

1,200,000 USD Fannie Mae Pool — AS5666 — 4% 01/Aug/2045 806,321 0.23%

1,200,000 USD Fannie Mae Pool — AS6948 — 3.5% 01/Apr/2046 1,021,927 0.29%
980,000 USD Fannie Mae Pool = AS70047 - 2.5% 01/Apr/2031 875,462 0.25%

1,000,000 USD Fannie Mae Pool — AS7048 - 2.5% 01/Apr/2031 902,663 0.26%
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500,000 USD Fannie Mae Pool — AS7801 — 3.5% 01/Aug/2046 476,432 0.14%
2,200,000 USD Fannie Mae Pool — AU4290 — 4% 01/Sep/2043 1,074,149 0.30%
2,200,000 USD Fannie Mae Pool — AU4291 — 4% 01/Sep/2043 1,023,581 0.29%
1,000,000 USD Fannie Mae Pool — AV4545 - 4% 01/Feb/2044 702,726 0.20%
500,000 USD Fannie Mae Pool — AW5028 — 4.5% 01/Jul/2044 306,342 0.09%
1,000,000 USD Fannie Mae Pool = AWS8597 — 3% 01/Aug/2029 639,942 0.18%
400,000 USD Fannie Mae Pool = AX3718 - 3.5% 01/Jun/2027 267,331 0.08%
1,100,000 USD Fannie Mae Pool — AX7559 - 4% 01/Jan/2045 767,923 0.22%
1,000,000 USD Fannie Mae Pool — AX8309 - 3% 01/Nov/2029 688,622 0.20%
500,000 USD Fannie Mae Pool — AY6043 - 3.5% 01/May/2045 374,331 0.11%
1,000,000 USD Fannie Mae Pool — AY8685 — 3% 01/May/2045 815,816 0.23%
1,100,000 USD Fannie Mae Pool = AZ0079 - 3.5% 01/Oct/2045 921,298 0.26%
450,000 USD Fannie Mae Pool = AZ2086 — 3% 01/Oct/2030 385,698 0.11%
1,000,000 USD Fannie Mae Pool — AZ4788 — 4% 01/Oct/2045 866,368 0.25%
650,000 USD Fannie Mae Pool — AZ8474 — 3.5% 01/Oct/2045 555,651 0.16%
250,000 USD Fannie Mae Pool = BA1189 - 3% 01/Apr/2031 230,161 0.07%
275,000 USD Fannie Mae Pool — BA2935 - 3.5% 01/Oct/2045 235,782 0.07%
700,000 USD Fannie Mae Pool = BC0769 — 4% 01/Dec/2045 578,119 0.16%
600,000 USD Fannie Mae Pool = BC1219 - 3.5% 01/Jul/2046 565,982 0.16%
680,000 USD Fannie Mae Pool — BC2841 — 3.5% 01/Sep/2046 647,207 0.18%
850,000 USD Fannie Mae Pool = MA2371 - 4% 01/Aug/2045 647,077 0.18%
1,500,000 USD Fannie Mae Pool — MA2405 — 4% 01/Sep/2045 1,186,378 0.33%
1,000,000 USD Fannie Mae Pool - MA2448 — 3% 01/Nov/2030 776,174 0.22%
1,200,000 USD Fannie Mae Pool = MA2458 — 4% 01/Nov/2045 984,012 0.28%
5,000,000 USD Freddie Mac Gold Pool — A84432 - 4.5% 01/Feb/2039 322,845 0.09%
7,500,000 USD Freddie Mac Gold Pool = G05979 - 5.5% 01/0Oct/2038 584,510 0.17%
2,250,000 USD Freddie Mac Gold Pool — G08416 - 4.5% 01/Aug/2040 476,358 0.14%
750,000 USD Freddie Mac Gold Pool — G08606 — 4% 01/Sep/2044 426,161 0.12%
1,500,000 USD Freddie Mac Gold Pool — G08609 — 3.5% 01/Oct/2044 930,476 0.26%
700,000 USD Freddie Mac Gold Pool = G08610 — 4% 01/Oct/2044 411,725 0.12%
700,000 USD Freddie Mac Gold Pool - G08623 - 3.5% 01/Jan/2045 466,596 0.13%
700,000 USD Freddie Mac Gold Pool — G08628 — 4% 01/Feb/2045 472,230 0.13%
1,200,000 USD Freddie Mac Gold Pool = G08640 - 3% 01/May/2045 968,252 0.28%
1,000,000 USD Freddie Mac Gold Pool — G08648 - 3% 01/Jun/2045 817,743 0.23%
1,000,000 USD Freddie Mac Gold Pool — G08658 — 3% 01/Aug/2045 831,212 0.24%
1,200,000 USD Freddie Mac Gold Pool — G08660 - 4% 01/Aug/2045 878,956 0.25%
1,200,000 USD Freddie Mac Gold Pool — G08667 — 3.5% 01/Sep/2045 917,599 0.26%
1,200,000 USD Freddie Mac Gold Pool — G08672 — 4% 01/Oct/2045 931,100 0.26%
1,000,000 USD Freddie Mac Gold Pool = G15539 - 4% 01/May/2027 677,829 0.19%
700,000 USD Freddie Mac Gold Pool = G18557 = 3% 01/Jun/2030 546,660 0.16%
500,000 USD Freddie Mac Gold Pool — G60080 — 3.5% 01/Jun/2045 415,353 0.12%
2,085,000 USD Freddie Mac Gold Pool — J1239 - 4.5% 01/Jun/2025 256,666 0.07%
100,000 USD Freddie Mac Gold Pool = Q30509 - 4% 01/Dec/2044 63,590 0.02%
950,000 USD Freddie Mac Gold Pool - Q40045 — 3.5% 01/Apr/2046 870,352 0.25%
675,000 USD Freddie Mac Gold Pool = Q41024 - 3% 01/Jun/2046 620,639 0.18%
325,000 USD Ginnie Mae I pool — AL5247 - 3.5% 15/Jan/2045 209,341 0.06%
400,000 USD Ginnie Mae [ Pool — A03559 — 3% 15/Aug/2045 360,521 0.10%
1,175,000 USD Ginnie Mae [ Pool = GN754439 - 3.5% 15/Dec/2041 401,132 0.11%
700,000 USD Ginnie Mae 1l pool = MA2446 - 4% 20/Dec/2044 368,428 0.10%
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1,075,000 USD Ginnie Mae II Pool = MA2753 - 3% 20/Apr/2045 812,962 0.23%
1,200,000 USD Ginnie Mae II Pool — MA2826 — 3.5% 20/May/2045 860,227 0.24%

300,000 USD Ginnie Mae II pool — MA2828 - 4.5% 20/May/2045 159,139 0.05%

900,000 USD Ginnie Mae II Pool - MA3107 - 4.5% 20/Aug/2045 541,494 0.15%
1,150,000 USD Ginnie Mae II Pool — MA3663 — 3.5% 20/May/2046 1,041,741 0.30%
1,150,000 USD Ginnie Mae II Pool - MA3736 — 3.5% 20/Jun/2046 1,065,106 0.29%

B VRO RIS (ABS) &3t 41,479,585 11.78%
E b RE , EE K& O A A OB LS
[EI A B

450,000 EUR Council of Europe 0.375% 27/Oct/2022 460,818 0.13%

529,000 EUR Eurofima 0.25% 25/Apr/2023 528,307 0.15%

500,000 EUR European Financial Stability Facility 0.2% 28/Apr/2025 495,325 0.14%

900,000 EUR European Financial Stability Facility 0.5% 20/Jan/2023 929,790 0.26%

500,000 EUR European Stability Mechanism 0.5% 02/Mar/2026 503,733 0.14%

430,000 EUR European Stability Mechanism 2.125% 20/Nov/2023 491,830 0.14%

500,000 EUR European Union 2.75% 04/Apr/2022 578,125 0.16%

ES[
1,900,000 AUD Australia Government Bond 2.75% 21/0Oct/2019 1,332,302 0.38%
1,350,000 AUD Australia Government Bond 4.5% 21/Apr/2033 1,076,274 0.31%
1,020,000 AUD Australia Government Bond 5.75% 15/Jul/2022 824,039 0.23%
4,100,000 EUR Bundesobligation 0% 08/Oct/2021 4,207,605 1.20%
1,970,000 EUR Bundesrepublik Deutschland 0.5% 15/Feb/2025 2,059,566 0.59%

700,000 EUR Bundesrepublik Deutschland 2.5% 04/]Jul/2044 969,661 0.28%
1,130,000 EUR Bundesrepublik Deutschland 4.75% 04/Jul/2034 1,909,491 0.54%

700,000 EUR Caisse d’ Amortissement de la Dette Sociale 0.5% 25/May/2023 716,993 0.20%
2,090,000 CAD Canadian Government Bond 1.5% 01/Mar/2020 1,504,048 0.43%

680,000 CAD Canadian Government Bond 2.5% 01/Jun/2024 513,540 0.15%

450,000 CAD Canadian Government Bond 3.5% 01/Dec/2045 395,015 0.11%

500,000 CAD Canadian Government Bond 5.75% 01/Jun/2033 525,662 0.15%
2,400,000 DKK Denmark Government Bond 4% 15/Nov/2019 364,928 0.10%
1,300,000 DKK Denmark Government Bond 4.5% 15/Nov/2039 302,592 0.09%
1,600,000 DKK Denmark Government Bond 7% 10/Nov/2024 332,152 0.09%
7,500,000 USD Federal National Mortgage Association 6.625% 15/Nov/2030 9,876,999 2.82%

950,000 EUR Finland Government Bond 1.5% 15/Apr/2023 1,048,919 0.30%
4,300,000 EUR France Government Bond OAT 0.5% 25/May/2025 4,339,797 1.23%

570,000 EUR France Government Bond OAT 2.5% 25/May/2030 680,030 0.19%

820,000 EUR French Republic Government Bond OAT 1.75% 25/May/2066 796,351 0.23%
1,370,000 EUR French Republic Government Bond OAT 3.25% 25/May/2045 1,878,619 0.53%
5,500,000 EUR French Republic Government Bond OAT 3.5% 25/Apr/2020 6,240,025 1.77%

530,000 EUR French Republic Government Bond OAT 4.75% 25/Apr/2035 838,174 0.24%

900,000 EUR Ireland Government Bond 3.4% 18/Mar/2024 1,095,930 0.31%
5,900,000 EUR Italy Buoni Poliennali Del Tesoro 2.5% 01/May/2019 6,246,477 1.77%
1,040,000 EUR Italy Buoni Poliennali Del Tesoro 2.8% 01/Mar/2067 926,666 0.26%
3,000,000 EUR Italy Buoni Poliennali Del Tesoro 3.5% 01/Mar/2030 3,471,225 0.99%
2,960,000 EUR Italy Buoni Poliennali Del Tesoro 4.5% 01/Mar/2024 3,608,388 1.03%

950,000 EUR Italy Buoni Poliennali Del Tesoro 4.75% 01/Sep/2044 1,284,305 0.36%

960,000 EUR Kingdom of Belgium Government Bond 2.15% 22/Jun/2066 1,035,749 0.29%
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1,150,000 EUR Kingdom of Belgium Government Bond 2.6% 22/Jun/2024 1,359,369 0.39%
700,000 EUR Kingdom of Belgium Government Bond 4.25% 28/Mar/2041 1,122,734 0.32%
850,000 EUR Kingdom of Belgium Government Bond 4.25% 28/Sep/2021 1,039,529 0.30%
233,000 MXN Mexican Bonos 10% 05/Dec/2024 1,242,344 0.35%
700,000 EUR Netherlands Government Bond 2% 15/Jul/2024 804,839 0.23%
940,000 EUR Netherlands Government Bond 3.25% 15/Jul/2021 1,103,729 0.31%
700,000 EUR Netherlands Government Bond 4% 15/Jan/2037 1,116,812 0.32%
4,050,000 NOK Norway Government Bond 3.75% 25/May/2021 497,103 0.14%
864,000 EUR Republic of Austria Government Bond 1.5% 02/Nov/2086 798,746 0.23%
700,000 EUR Republic of Austria Government Bond 1.75% 20/Oct/2023 789,142 0.22%
350,000 EUR Republic of Austria Government Bond 3.15% 20/Jun/2044 509,686 0.14%
800,000 EUR Republic of Austria Government Bond 3.9% 15/Jul/2020 925,984 0.26%
600,000 EUR Royal Bank of Canada — Regs — 0.5% 16/Dec/2020 611,202 0.17%
850,000 EUR Slovakia Government Bond 3.375% 15/Nov/2024 1,056,253 0.30%
200,000 EUR Slovenia Government Bond 1.5% 25/Mar/2035 191,670 0.05%
1,150,000 EUR Slovenia Government International Bond 4% 22/Mar/2018 1,209,053 0.34%
2,330,000 EUR Spain Government Bond 1.4% 31/Jan/2020 2,431,297 0.69%
870,000 EUR Spain Government Bond 3.45% 30/Jul/2066 950,453 0.27%
450,000 EUR Spain Government Bond 5.15% 31/Oct/2044 680,681 0.19%
2,000,000 EUR Spain Government Bond 5.4% 31/Jan/2023 2,566,800 0.73%
1,300,000 EUR Spain Government Bond 5.75% 30/Jul/2032 1,979,120 0.56%
6,200,000 SEK Sweden Government Bond 1.5% 13/Nov/2023 708,128 0.20%
1,200,000 CHF Switzerland Government Bond 1.25% 11/Jun/2024 1,258,069 0.36%
1,400,000 GBP United Kingdom Gilt 2% 07/Sep/2025 1,763,252 0.50%
4,050,000 GBP United Kingdom Gilt 3.5% 22/Jan/2045 6,431,390 1.83%
3,050,000 GBP United Kingdom Gilt 3.75% 07/Sep/2019 3,923,820 1.11%
550,000 GBP United Kingdom Gilt 4.75% 07/Dec/2030 905,148 0.26%
1,900,000 GBP United Kingdom Gilt 5% 07/Mar/2025 2,925,724 0.83%
3,060,000 USD United States Treasury Inflation Indexed Bonds Floating 15/Jul/2026 2,826,624 0.80%
10,000,000 USD United States Treasury Note/Bond 1.125% 31/Mar/2020 9,356,482 2.67%
2,500,000 USD United States Treasury Note/Bond 2% 31/May/2021 2,383,192 0.68%
16,050,000 USD United States Treasury Note/Bond 2.5% 15/Aug/2023 15,461,772 4.40%
8,100,000 USD United States Treasury Note/Bond 3.625% 15/Feb/2044 8,488,296 2.42%
1,600,000 USD United States Treasury Note/Bond 4.5% 15/Feb/2036 1,915,383 0.54%
5,850,000 USD United States Treasury Note/Bond 7.625% 15/Feb/2025 7,721,975 2.19%
iy A S
800,000 EUR Bank Nederlandse Gemeenten NV 0.375% 14/Jan/2022 817,804 0.23%
120,000 EUR Bank Nederlandse Gemeenten NV 2.25% 30/Aug/2022 135,208 0.04%
700,000 EUR Cassa Depositi e Prestiti SpA 1.5% 09/Apr/2025 688,345 0.20%
703,000 EUR Instituto de Credito Oficial 0.5% 26/Oct/2023 688,360 0.20%
1,000,000 EUR KFW 0.625% 15/]Jan/2025 1,035,885 0.29%
500,000 EUR Kreditanstalt fuer Wiederaufbau 0.375% 09/Mar/2026 501,113 0.14%
1,200,000 EUR Kreditanstalt fuer Wiederaufbau 0.375% 15/Mar/2023 1,231,416 0.35%
800,000 EUR Kreditanstalt fuer Wiederaufbau 0.625% 04/Jul/2022 834,752 0.24%
4,000,000 CAD Province of British Columbia Canada 4.1% 18/Dec/2019 3,063,127 0.87%
3,500,000 CAD Province of British Columbia Canada 4.3% 18/Jun/2042 2,959,566 0.84%
500,000 EUR UNEDIC 0.625% 17/Feb/2025 509,088 0.14%
700,000 EUR UNEDIC 0.875% 25/0Oct/2022 734,132 0.21%
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EREE R, EE R O A RO B RS 166,644,047 41.34%

ARG BT~ EREPRBOLII, EiIMOFRITHTE CBEISNEHIE 391,153,974 91.23%
FIRBRES: & O & RlpH & & 8

=T FRIEE

15,474 EUR Pioneer Funds — Absolute Return Currencies — X ND 16,327,855 4.64%
F—Tv - FEIRELE 16,327,855 4.64%
LA 337,481,829 95.87%
I PEAGE 352,037,572 100.00%
SRR (20168£12A318RE,. 1—OXKTR)
BT &HR IREA RIEBFIZE (HK)
WEE msa—h P /ESS) GRS (B 1EEH0) HIUHE—N—F 4 BEEERT (7 FEEE)
16-Mar—17 500  Aust 3yr Bond Fut  AUD 53,900,500 UBS 97.96 (53,127)
31-Mar-17 (85) Can 10yr Bond Fut CAD (8,912,590) UBS 137.49 (64,513)
10-Mar-17 38  Euro Bobl EUR 4,473,588 UBS 133.63 27,952
10-Mar-17 (369) FEuro Bund EUR (38,209,212) UBS 164.13 (770,648)
10-Mar-17 36 Euro Buxl EUR 5,575,198 UBS 173.38 78,539
10-Mar-17 58  Euro—Btp Future EUR 7,157,200 UBS 135.36 131,081
10-Mar-17 (71) Euro—Oat Futures  EUR (8,993,286) UBS 151.84 (106,428)
21-Mar-17 (16) Japanese 10y Bond  JPY (1,674,560,000) UBS 150.24 10,405
22-Mar—17 41  Korea 10yr Bond KRW 3,893,442,000 UBS 125.90 39,264
31-Mar-17 103 Long Gilt GBP 13,353,847 UBS 125.76 (1,767)
10-Mar-17 1  Swiss Federal Bond CHF 135,865 UBS 161.90 1,760
31-Mar-17 1 US Long Bond USD 134,102 UBS 150.31 (2,074)
31-Mar-17 51 US Ultra Bond Cbt  USD 5,165,742 UBS 159.75 (79,775)
31-Mar—17 (102) US 10 Yr Note Future ~ USD (10,532,297) UBS 124.08 40,821
31-Mar-17 4 US 10yr Ultra T Note  USD 367,625 UBS 133.77 (4,474)
31-Mar-17 182  US 2 Yr Note Future  USD 36,610,439 UBS 108.32 (40,443)
31-Mar—17 40  US5 VYr Note Future ~ USD 3,920,312 UBS 117.55 (8,296)
15-Mar-17 101 Usd Irs Swap 5yr USD 9,830,141 UBS 97.33 (58,352)
15-Mar-17 (22) Usd Irs 10yr Prim USD (2,066,625) UBS 93.94 15,481
16-Mar-17 17 10y Australian Bond ~ AUD 1,754,026 UBS 97.20 10,794
15-Mar-17 36  2yr Eur Swapnote EUR 4,042,980 UBS 112.31 (180)
15-Mar-17 (197)  5yr Eur Swapnote EUR (25,505,590) UBS 129.47 (92,894)
SRGEDFEIRETE B A (926,874)
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12-Jan-17 RUB 31,297,536 USD 509,400 Morgan Stanley 7,279
19-Jan-17 AUD 1,315,336 EUR 905,130 HSBC (3,473)
19-Jan—17 AUD 3,338,156 JPY 262,872,107 JP Morgan 151,311
19-Jan-17 CAD 750,000 EUR 525,470 Société Générale 4,594
19-Jan-17 CAD 4,523,229 JPY 357,119,253 HSBC 293,639
19-Jan—17 CAD 1,536,883 USD 1,182,600 Goldman Sachs (34,172)
19-Jan-17 CAD 76,323 USD 56,900 Barclays 37
19-Jan-17 CNY 66,015,500 USD 9,500,000 Standard Chartered (58,584)
19-Jan—17 CZK 13,300,000 EUR 493,709 HSBC (1,586)
19-Jan—17 EUR 4,573,928 CAD 6,632,995 HSBC (113,948)
19-Jan-17 EUR 295,244 CHF 320,000 HSBC (3,337)
19-Jan—17 EUR 9,786,082 DKK 72,800,000 HSBC (7,414)
19-Jan—17 EUR 2,984,710 GBP 2,701,739 Société Générale (178,986)
19-Jan-17 EUR 1,082,816 JPY 124,012,033 HSBC 74,683
19-Jan—17 EUR 1,085,572 JPY 124,215,106 Unicredit 75,788
19-Jan-17 EUR 854,229 JPY 100,000,000 HSBC 41,298
19-Jan-17 EUR 7,519,061 JPY 900,000,000  Unicredit 202,676
19-Jan—17 EUR 1,063,377 JPY 130,000,000 JP Morgan 6,566
19-Jan—17 EUR 1,929,400 NZD 2,979,418 UBS (37,100)
19-Jan-17 EUR 691,116 SEK 6,700,000 JP Morgan (8,238)
19-Jan—17 EUR 656,523 SGD 1,000,000 HSBC 487
19-Jan—17 EUR 4,100,000 USD 4,564,858 UBS (224,761)
19-Jan—17 EUR 975,900 USD 1,103,060 Citibank (69,154)
19-Jan—17 EUR 2,532,000 USD 2,704,049 UBS (29,746)
19-Jan-17 EUR 2,499,700 usD 2,697,114 Morgan Stanley (55,495)
19-Jan-17 EUR 3,514,236 USD 3,881,485 HSBC (162,948)
19-Jan—17 EUR 2,446,000 USD 2,700,000 HSBC (111,887)
19-Jan-17 EUR 750,835 UsD 800,000 Barclays (7,058)
19-Jan-17 EUR 7,758,470 USD 8,283,664 Unicredit (89,188)
19-Jan—17 GBP 350,000 EUR 412,690 Barclays (2,845)
19-Jan-17 GBP 2,979,365 JPY 376,045,916 HSBC 431,763
19-Jan-17 HKD 4,100,000 EUR 498,524 Société Générale 2,708
19-Jan—17 ILS 2,250,000 EUR 534,321 JP Morgan 19,846
19-Jan-17 JPY 5,314,791,525 EUR 46,453,152 HSBC (3,247,530)
19-Jan-17 JPY 205,000,000 EUR 1,792,802 Barclays (126,293)
19-Jan—17 JPY 186,000,000 EUR 1,553,655 HSBC (41,603)
19-Jan-17 JPY 859,336,763 EUR 7,104,329  Unicredit (118,508)
19-Jan-17 JPY 115,000,000 EUR 941,402 HSBC (6,530)
19-Jan—17 JPY 204,804,754 USD 1,988,000 Citibank (218,424)
19-Jan—17 MYR 5,037,120 USD 1,200,000 Société Générale (73,306)
19-Jan-17 NZD 1,727,000 EUR 1,110,647 HSBC 29,187
19-Jan—17 NZD 2,937,704 EUR 1,929,400 Toronto Dominion Bank 9,523
19-Jan-17 NZD 2,924,501 EUR 1,941,900 Toronto Dominion Bank (11,725)
19-Jan-17 PLN 1,700,000 EUR 391,053 Société Générale (5,395)
19-Jan—17 SGD 1,350,000 EUR 880,385 Société Générale 5,263
19-Jan-17 THB 42,012,000 USD 1,200,000 JP Morgan (25,673)
19-Jan-17 TRY 1,450,000 EUR 416,195 HSBC (27,412)
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19-Jan-17 uUsD 1,182,600 CAD 1,568,123 Citibank 12,086
19-Jan—17 USD 1,160,700 CAD 1,547,643 Citibank 5,811
19-Jan-17 UsD 4,750,000 CNH 32,326,125 Goldman Sachs 126,681
19-Jan-17 UsD 4,750,000 CNH 32,345,125 Standard Chartered 124,095
19-Jan—17 USD 14,234,086 EUR 12,886,914 JP Morgan 597,969
19-Jan-17 UsD 1,350,000 EUR 1,234,272 HSBC 44,671
19-Jan-17 UsD 11,800,000 EUR 10,577,783 Barclays 601,131
19-Jan—17 USD 1,000,000 EUR 914,814 HSBC 32,551
19-Jan-17 UsD 1,200,000 EUR 1,115,694 JP Morgan 21,145
19-Jan-17 UsD 1,600,000 EUR 1,489,342 HSBC 26,443
19-Jan-17 USD 375,000 EUR 353,411 Barclays 1,851
19-Jan-17 uUsD 2,848,425 EUR 2,540,900 Merrill lynch 157,721
19-Jan-17 UsD 1,072,594 EUR 979,900 UBS 36,266
19-Jan—17 USD 1,019,470 EUR 937,000 UBS 28,833
19-Jan-17 uUsD 2,638,326 EUR 2,473,400 Citibank 26,079
19-Jan-17 uUsD 8,136,674 EUR 7,627,500 Goldman Sachs 80,966
19-Jan-17 UsD 2,639,522 EUR 2,509,600 Morgan Stanley (9,015)
19-Jan-17 UsD 41,969,544 JPY 4,352,930,026  HSBC 4,373,827
19-Jan-17 UsD 1,988,000 JPY 213,727,295 UBS 145,895
19-Jan-17 USD 1,858,900 JPY 211,549,326 Citibank 41,303
19-Jan-17 ZAR 12,250,000 EUR 762,108 Unicredit 83,334
20-Jan—17 BRL 1,722,002 uUsD 536,700 Citibank (9,796)
20-Jan—17 USD 536,700 BRL 1,753,936 Morgan Stanley 545
31-Jan-17 JPY 233,487,682 AUD 2,770,715 JP Morgan (656)
31-Jan-17 JPY 434,944,888 CAD 5,023,662 JP Morgan (12,378)
31-Jan—17 JPY 2,048,581,588 EUR 16,734,489 Barclays (81,426)
31-Jan-17 JPY 2,053,278,917 EUR 16,734,400 JP Morgan (43,154)
31-Jan-17 JPY 901,410,820 GBP 6,266,804 JP Morgan (8,279)
31-Jan—17 JPY 4,323,888,295 USD 36,809,967 Barclays 285,430
31-Jan-17 JPY 4,325,288,403 uUsD 36,809,900 JP Morgan 296,875
13-Feb-17 uUsD 528,100 BRL 1,882,412 Citibank (41,054)
21-Feb—-17 UsD 523,200 INR 35,954,304 Morgan Stanley (3,121)
28-Apr-17 KRW 5,500,000,000 USD 4,530,105 Barclays 26,120
AREEENREF B R A 3,223,078
AT a UBHKRE (20016F12831BRE. 1—ORR)
ITREARE A% Sl W RERARER)
i i H B 25 (REEERT) (WEERT hvvy—~—74 @ U7/~ EEEY (7 MEERD
Feid
18-Jan—-17  (25,700,000) Put CDX Option - CDX NAIG 27 Index 82.50 25,700,000 JP Morgan USD (867) 10,592
(867) 10,592
HA
18-Jan-17 25,700,000 Put CDX Option - CDX NAIG 27 Index 70.00 JP Morgan UsD 21,179 (22,245)
21,179 (22,245)
AT ar BRRERG B A (11,653)
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20-Dec—21 Credit Default Aegon - 1.000% EUR HSBC 100,000 336
Swap Buyer
20-Dec—-21 Credit Default Aviva PLC - 1.000% EUR Société Générale 80,000 3,280
Swap Buyer
20-Dec—21 Credit Default ~ Aviva PLC - 1.000% EUR Credit Suisse 100,000 (838)
Swap Buyer
20-Dec—21 Credit Default ~ CDX NA IG 27 Index - 1.000% USD BNP Paribas 8,000,000 (113,700)
Swap Buyer
20-Dec—21 Credit Default iTraxx Europe - 1.000% EUR Citibank 725,000 (1,813)
Swap Buyer Senior Fin.
Series 26 Index
20-Dec-21 Credit Default iTraxx Europe - 1.000% EUR JP Morgan 725,000 (1,813)
Swap Buyer Senior Fin.
Series 26 Index
20-Jun-21 Credit Default Marks & - 1.000% EUR JP Morgan 100,000 1,419
Swap Buyer Spencer PLC
20-Jun—-21 Credit Default Next PLC - 1.000% EUR BNP Paribas 200,000 (650)
Swap Buyer
20-Jun-21 Credit Default Orange SA - 1.000% EUR Barclays 90,000 (2,068)
Swap Buyer
20-Jun-21 Credit Default Vodafone - 1.000% EUR Barclays 100,000 (1,220)
Swap Buyer
20-Jun-21 Credit Default Casino Guichard 1.000% - EUR JP Morgan 500,000 (25,013)
Swap Seller Perrach
20-Dec—-21 Credit Default iTraxx Asia ex 1.000% — USD BNP Paribas 10,000,000 (93,069)
Swap Seller Japan IG Series 26
Index
20-Sep—20 Credit Default Renault 1.000% - EUR Barclays 375,000 4,351
Swap Seller
20-Dec—20 Credit Default Volkswagen 1.000% - EUR Citibank 100,000 789
Swap Seller
05-Dec—24 Cross Currency — Stibor 3M+0.611% Libor 3M CHF Danske Bank 15,600,000 6,961
Swap
15-Aug-31 Inflation Swap - CPTFEMU Index 1.256% EUR Barclays 1,596,000 100,390
15-Oct—46 Inflation Swap — 1.640% CPTFEMU Index EUR JP Morgan 1,600,000 (160,582)
15-Aug—46 Inflation Swap — 1.493% CPTFEMU Index EUR JP Morgan 1,380,000 (200,819)
15-Aug-46 Inflation Swap - 1.498% CPTFEMUIndex EUR Goldman Sachs 1,412,000 (203,238)
15-Aug—46 Inflation Swap — 1.495% CPTFEMU Index EUR Barclays 1,596,000 (230,988)
15-Oct—31 Inflation Swap — CPTFEMU Index 1.380% EUR JP Morgan 1,600,000 72,881
15-Dec—26 Inflation Swap  — 1.400% CPTFEMUIndex EUR UBS 2,212,500 (15,562)
15-Dec—26 Inflation Swap — 1.400% CPTFEMUIndex EUR JP Morgan 2,212,500 (15,562)
15-Aug—-31 Inflation Swap — CPTFEMU Index 1.253% EUR Goldman Sachs 1,412,000 89,347
15-Aug-31 Inflation Swap - CPTFEMU Index 1.238% EUR JP Morgan 1,380,000 90,432
27-0Oct—19 Interest Rate Swap — BBSW 3M 1.863% AUD UBS 53,357,000 320,565
15-Aug-31 Interest Rate Swap — 0.576% Euribor 6M EUR Barclays 1,669,000 (97,202)
15-Oct—31 Interest Rate Swap — 0.998% Euribor 6M EUR JP Morgan 2,470,000 293
30-May—47 Interest Rate Swap — Euribor 6M 1.166% EUR UBS 4,410,000 70,330
18—Jun—26 Interest Rate Swap — Euribor 6M 0.630% EUR Barclays 6,500,000 56,494
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16-Feb—65 Interest Rate Swap Euribor 6M 1.050% EUR JP Morgan 5,150,000 (51,382)
13-Sep—46 Interest Rate Swap 1.406% Euribor 6M EUR UBS 8,120,000 (51,231)
16-Feb—55 Interest Rate Swap 1.300% Euribor 6M EUR JP Morgan 5,500,000 32,252
15-Dec—26 Interest Rate Swap Euribor 6M 0.781% EUR UBS 2,225,000 (29,826)
15-Dec—26 Interest Rate Swap Euribor 6M 0.775% EUR JP Morgan 2,230,000 (28,678)
18-Jun—36 Interest Rate Swap 1.417% Euribor 6M EUR Barclays 5,400,000 (142,159)
30—-May—47 Interest Rate Swap Euribor 6M 1.166% EUR Morgan Stanley 1,420,000 22,646
15-Dec—54 Interest Rate Swap 1.760% Euribor 6M EUR BNP Paribas 2,100,000 78,306
15-Aug—31 Interest Rate Swap 0.635% Euribor 6M EUR JP Morgan 1,498,000 (74,710)
16-Feb—55 Interest Rate Swap 1.670% Euribor 6M EUR Morgan Stanley 4,000,000 124,992
13-Sep—26 Interest Rate Swap Euribor 6M 0.819% EUR UBS 23,830,000 419,283
30-May—47 Interest Rate Swap Euribor 6M 1.166% EUR UBS 680,000 10,845
15-Oct—46 Interest Rate Swap Euribor 6M 1.190% EUR JP Morgan 2,470,000 9,073
16-Feb—65 Interest Rate Swap Euribor 6M 1.320% EUR Morgan Stanley 5,730,000 (153,113)
15-Aug—46 Interest Rate Swap Euribor 6M 0.775% EUR JP Morgan 1,498,000 166,875
15-Aug—46 Interest Rate Swap Euribor 6M 0.755% EUR BNP Paribas 1,533,000 178,746
30-May—27 Interest Rate Swap 0.730% Euribor 6M EUR UBS 12,460,000 3,095
16-Feb—55 Interest Rate Swap 1.670% Euribor 6M EUR Citibank 6,100,000 190,613
15-Aug—46 Interest Rate Swap Euribor 6M 0.728% EUR Barclays 1,669,000 206,321
16—-Feb—65 Interest Rate Swap Euribor 6M 1.363% EUR Citibank 8,000,000 (235,104)
13-Sep—26 Interest Rate Swap Euribor 6M 0.819% EUR Morgan Stanley 15,700,000 276,238
30—-May—27 Interest Rate Swap 0.730% Euribor 6M EUR Morgan Stanley 3,860,000 959
15-Aug-31 Interest Rate Swap 0.597% Euribor 6M EUR BNP Paribas 1,533,000 (84,716)
07-Sep—25 Interest Rate Swap Libor 6M 0.792% GBP Barclays 12,700,000 441,637
18-Jun—26 Interest Rate Swap 0.020% Libor 6M JPY UBS 1,520,000,000 (209,637)
18—Jun—36 Interest Rate Swap Libor 6M 0.478% JPY UBS 1,208,000,000 522,342
21-Dec—21 Interest Rate Swap BKBM 3M 3.098% NZD Goldman Sachs 4,277,000 (2,378)
21-Dec—21 Interest Rate Swap BKBM 3M 3.080% NZD UBS 8,554,000 (184)
06—Sep—26 Interest Rate Swap Stibor 3M 0.612% SEK Citibank 21,834,000 93,122
09-Dec—26 Interest Rate Swap Stibor 3M 1.143% SEK Citibank 22,220,000 (15,706)
11-Nov—26 Interest Rate Swap Stibor 3M 0.899% SEK Citibank 26,030,000 43,323
22—Sep—26 Interest Rate Swap Stibor 3M 0.749% SEK Barclays 21,834,000 64,703
18-Nov—26 Interest Rate Swap Stibor 3M 1.093% SEK Danske Bank 25,160,000 (6,162)
07-Oct—26 Interest Rate Swap Stibor 3M 0.710% SEK Citibank 21,900,000 74,659
31-May—23 Interest Rate Swap 1.290% Libor 3M USD JP Morgan 13,560,000 (654,777)
31-May—23 Interest Rate Swap Dollar OIS 1D 0.893% USD JP Morgan 26,790,000 1,346,661
06—Sep—47 Interest Rate Swap Libor 3M 1.773% USD Citibank 9,770,000 1,707,176
06—Sep—22 Interest Rate Swap 1.330% Libor 3M USD Citibank 49,740,000 (1,941,117)
AU T REBRGEEF 1,986,718
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