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1208 (201448 H201) 11,277 30 0.4 164. 66 0.4 99.0 4,715
12131 (20144 9 A22H) 11,185 30 A0.5 163. 35 AO0. 8 99.0 4,667
12281 (20144F10 420 H) 11,123 30 AO0. 3 163. 59 0.1 99. 2 4,633
12341 (20144E11 4 20F) 11,138 30 0.4 164. 24 0.4 98.9 4, 625
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A XU R 9,475 11, 556 1, 788, 983 9.4 — 7.8 1.5 0.1
FAgz=Fvin—t| FAVz-Fv)n—F
AT z—F 20, 000 22, 402 292, 805 1.5 — — 0.9 0.7
a—n Fa—n Toa—n
KA 2, 550 3, 697 447, 393 2.4 — 2.4 — —
42T 9, 550 10, 970 1, 327, 480 7.0 — 5.7 1.3 —
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AA A 200 205 24, 868 0.1 — — 0.1 —
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[E[fgf7F% | COLOMBIA GLOBAL 7.375 2,000 2,081 222,875 | 2017/1 /27
INDONESTA GLOBAL 6. 875 1, 000 1, 042 111,667 | 2017/3/9

REPUBLIC OF TURKEY 7.5 2,000 2,122 227,304 | 2017/7/14

UNITED MEXICAN STATES 3.5 3, 200 3, 368 360,712 | 2021/1/21

US TREASURY N/B 2.0 1, 400 1, 442 154,449 | 2025/ 2 /15

US TREASURY N/B 2.875 3, 200 3, 463 370,914 | 2045/8/15

)7 fEE% | BRITISH COLUMBIA PROV OF 2.65 1, 000 1,056 113,156 | 2021/ 9 /22
ONTARIO (PROVINCE OF) 2.5 500 509 54,544 | 2026/ 4 /27

TOKYO METROPOLITAN GOVT 2.125 1, 500 1,519 162,727 | 2019/5/20

FEERMEZ: | CAISSE D’ AMORT DETTE SOC 1.5 500 503 53,899 | 2019/1 /28
(Br< 4:@4f%) | CAISSE DES DEPOTS ET CON 1.25 600 600 64,274 | 2019/5/17
EXPORT-IMPORT BK KOREA 3.75 2, 000 2,018 216,229 | 2016/10/20
EXPORT-IMPORT BK KOREA 2.375 1, 200 1,230 131,782 | 2019/8/12

FG A96413 4.0 355 381 40,858 | 2041/1/1

FG G08681 3.5 2,879 3,024 323,884 | 2045/12/1

FG 608694 4.0 3, 895 4,172 446,879 | 2046/2/ 1

FGOLD 15YR G13408 5.0 157 169 18,109 | 2024/1/1

FGOLD 15YR J10986 4.5 187 201 21,538 | 2024/10/ 1

FGOLD 30YR G03698 6.0 69 79 8,483 | 2037/12/1

FGOLD 30YR 04586 5.5 126 142 15,294 | 2038/4/1

FGOLD 30YR G08323 5.0 168 186 19,941 | 2039/2/1

FN 971077 4.5 167 182 19,596 | 2039/2/1

FN AA9357 4.5 332 363 38,957 | 2039/8/1

FN AB5794 3.5 1,139 1, 199 128,459 | 2042/8/1

FN AH1318 3.5 433 459 49,261 | 2026/1/1

FN AS4301 4.0 769 824 88,269 | 2045/1/1

FN AS6673 4.0 941 1, 009 108,066 | 2046/2/1

FN MA2218 3.0 885 912 97,723 | 2045/3/1

FNMA 30YR 889260 5.0 122 135 14,520 | 2038/4/1

FNMA 30YR 889579 6.0 78 89 9,632 | 2038/5/1

FNMA 30YR 889749 5.5 95 106 11,445 | 2038/6/ 1

FNMA 30YR 889982 5.5 96 109 11,677 | 2038/11/1

G2 MA1920 4.0 1,015 1,085 116,222 | 2044/ 5 /20

G2 MA2445 3.5 717 759 81,345 | 2044/12/20

G2 MA3106 4.0 4,211 4, 499 481,898 | 2045/ 9 /20

GNMA 30YR 698484 5.0 135 151 16,201 | 2039/8/15

GNMA 30YR 711010 5.0 170 191 20,466 | 2039/11/15

GNMA 30YR 737086 4.5 420 463 49,671 | 2040/8/15

SWEDISH EXPORT CREDIT 1.75 800 809 86,661 | 2021/3/10

Wtk % | ACE INA HOLDINGS 4.35 100 112 12,095 | 2045/11/3
(EDREEAER | ACTAVIS FUNDING SCS 3.8 200 206 22,071 | 2025/3/15
AFLAC INC 3.625 300 322 34,503 | 2024/11/15

ALTRIA GROUP INC 4.0 100 110 11,881 | 2024/1/31

AMERICAN EXPRESS €O 4.05 150 155 16,681 | 2042/12/ 3
ANHEUSER-BUSCH INBEV FIN 3.65 100 105 11,317 | 2026/2/1

APPLE INC 2.15 150 151 16,200 | 2022/2/9

— 27
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WimES | AT&T INC 3.95 200 209 22,465 | 2025/1/15
(BOREEAER | AUTOZONE INC 2.875 150 151 16,234 | 2023/1/15
BANK OF AMERICA CORP 3.5 150 153 16,431 | 2026/4 /19
BANK OF AMERICA CORP 5.0 100 114 12,267 | 2044/1 /21
BANQUE FED CRED MUTUEL 2.5 250 253 27,125 | 2021/4/13
BG ENERGY CAPITAL PLC 4.0 200 215 23,072 | 2021/10/15
BP CAPITAL MARKETS PLC 3.814 150 159 17,088 | 2024/ 2/10
CANADIAN PACIFIC RR €O 2.9 200 202 21,650 | 2025/2/1
CENTRAL NIPPON EXPRESSWY 2.293 500 503 53,962 | 2021/4 /23
CISCO SYSTEMS INC 5.5 150 195 20,923 | 2040/ 1 /15
CONAGRA INC 3.2 118 121 12,970 | 2023/1/25
CONOCOPHILLIPS COMPANY 4.2 100 107 11,496 | 2021/3/15
DIAMOND 1 FIN/DIAMOND 2 6.02 200 207 22,175 | 2026/6/15
DUKE ENERGY CORP 3.75 150 160 17,164 | 2024/4/15
GLENCORE FUNDING LLC 2.875 350 324 34,704 | 2020/4/16
GOLDCORP INC 3.625 150 152 16,382 | 2021/6/9
GOLDMAN SACHS GROUP INC 2.0 200 201 21,537 | 2019/4 /25
GOLDMAN SACHS GROUP INC 5.75 100 115 12,360 | 2022/1 /24
GOLDMAN SACHS GROUP INC 3.75 50 52 5,569 | 2025/5 /22
HCP INC 3.875 120 120 12,895 | 2024/8/15
HJ HEINZ CO 3.95 50 53 5,777 | 2025/7/15
JPMORGAN CHASE & CO 5.4 100 124 13,368 | 2042/1/6
KONINKLTJKE KPN NV 8.375 100 139 14,972 | 2030/10/ 1
LYB INTL FINANCE BV 4.875 50 52 5,587 | 2044/3/15
MARSH & MCLENNAN C0S INC 3.5 225 231 24,821 | 2025/3/10
MORGAN STANLEY 3.95 150 150 16,118 | 2027/4/23
NATIONAL RURAL UTILITIES 3.25 100 106 11,435 | 2025/11/1
NEXTERA ENERGY CAPITAL 4.5 275 300 32,139 | 2021/6/1
ORANGE SA 4.125 100 110 11,794 | 2021/9/14
PEMEX PROJ FDG MASTER TR 5.75 3, 000 3, 150 337,419 | 2018/3/1
PROLOGIS LP 3.35 100 105 11,276 | 2021/2/1
RABOBANK NEDERLAND 11.0 200 245 26,239 | 2049/12/29
REPUBLIC SERVICES INC 5.0 150 165 17,740 | 2020/3/1
REYNOLDS AMERICAN INC 4.45 100 111 11,893 | 2025/6/12
RIO TINTO FIN USA PLC 3.5 100 103 11,107 | 2022/3/22
SEMPRA ENERGY 3.75 100 106 11,387 | 2025/11/15
SOUTHERN CO 4.4 100 103 11,085 | 2046/ 7/ 1
TOTAL CAPITAL INTL SA 3.7 100 107 11,542 | 2024/1/15
UNION PACIFIC CORP 2.75 200 206 22,076 | 2026/3/1
US BANK NA CINCINNATI 2.8 250 258 27,697 | 2025/1/27
VENTAS REALTY LP/CAP CRP 4.75 250 276 29,602 | 2021/6/1
VERIZON COMMUNICATIONS 5.15 200 231 24,765 | 2023/9/15
VOLKSWAGEN GROUP AMERICA 1.65 200 199 21,321 | 2018/5/22
WELLPOINT INC 3.3 300 307 32,911 | 2023/1/15
WELLS FARGO & COMPANY 3.45 150 154 16,506 | 2023/2/13
WESTPAC BANKING CORP 2.6 100 102 10,994 | 2020/11/23




J LZEMESHET 7K (WRZLBIE) FC GESHEIRERER)

E] i ES
iz L] o AE Al %H I
B FHimaA NERaE | BRI fERFEA R
TAY D % Tk RV Tk Fv TH
f?&%éﬁ@? WESTPAC BANKING CORP 2.1 294 294 31,540 | 2021/5/13
/I 7t 5, 895, 964
HFH FhFE RN | FhFH R
l/‘ PRl JAPAN BANK FOR INTL COOP 2.3 200 203 17,121 | 2018/3/19
(BR<e@E | ' i ) ’ )
2N it 17,121
PR THARL R THAL R
[Ef&7iE% | UK TREASURY 1.5 1,500 1,550 240,071 | 2021/1 /22
UK TREASURY 5.0 300 396 61,370 | 2025/3/7
UK TREASURY 2.0 2, 400 2,558 396,077 | 2025/9/7
UK TREASURY 4.75 1, 200 1,674 259,153 | 2030/12/ 7
UK TREASURY 4.75 500 748 115,829 | 2038/12/7
UK TREASURY 3.5 450 588 91,101 | 2045/1 /22
UK TREASURY 4.25 1,200 1,799 278,528 | 2046/12/ 7
WiELE S | AVIVA PLC 6. 625 100 109 16,902 | 2041/6/3
(&DEEENER) | BANK OF AMERICA CORP 4,25 200 227 35,236 | 2026/12/10
ENEL FINANCE INTL NV 5. 625 75 91 14,138 | 2024/8/14
EXPERIAN FINANCE PLC 3.5 150 161 25,008 | 2021/10/15
GOLDMAN SACHS GROUP INC 6.125 100 104 16,120 | 2017/5/14
GREAT ROLLING STOCK 6.25 200 232 35,969 | 2020/ 7 /27
IMPERTAL BRANDS FINANCE 5.5 150 184 28,566 | 2026/ 9 /28
LLOYDS BANK PLC 7.5 200 273 42,387 | 2024/4/15
RSA INSURANCE GROUP PLC 9.375 250 292 45,347 | 2039/ 5 /20
VERIZON COMMUNICATIONS 4.75 200 237 36,699 | 2034/ 2/17
VOLKSWAGEN FIN SERV AG 1.75 100 100 15,494 | 2020/4 /17
WELLS FARGO & COMPANY 3.5 100 107 16,689 | 2029/9 /12
WESTERN POWER DIST EAST 5.25 100 118 18,291 | 2023/1/17
2N it 1,788, 983
A —F FAYz=T/)a—F | FAVz=T /) n—F
[EffzE% | SWEDISH GOVERNMENT 5.0 10, 000 12, 397 162,028 | 2020/12/ 1
FRBALBOR | \onpa HYPOTEK AB 4.5 10, 000 10, 005 130,776 | 2016/ 6 /15
(GUREEAER ’ ’ ’
/N it 292, 805
a—n Fa—n Fa—n
RA [EIfFZE% | BUNDESREPUB. DEUTSCHLAND 3.25 800 1,319 159,670 | 2042/ 7/ 4
BUNDESREPUB. DEUTSCHLAND 2.5 1,250 1,863 225,482 | 2044/ 7/ 4
T@ikES | ALLIANZ SE 5. 625 200 234 28,349 | 2042/10/17
(BDEEEAER | BAYER AG 2.375 300 280 33,891 | 2075/4/2
AH2YT [Ef#ZE% | BUONT POLIENNALI DEL TES 0.7 2,000 2, 040 246,908 | 2020/5/ 1
BUONT POLIENNALI DEL TES 3.75 2,500 3,017 365, 117 | 2024/9/1
BUONT POLIENNALI DEL TES 2.5 1,000 1,109 134,236 | 2024/12/ 1
BUONT POLIENNALI DEL TES 1.5 1,500 1,538 186,127 | 2025/6/ 1
BUONT POLIENNALI DEL TES 2.0 1,000 1,063 128,633 | 2025/12/ 1
BUONT POLIENNALI DEL TES 5.0 1, 300 1,942 235,120 | 2040/9/ 1
W5E@ A% | ASSTCURAZIONT GENERALT 5.5 150 157 19,096 | 2047/10/27
(GUREENER) | ENT SPA 0.75 100 101 12,240 | 2022/5/17
77 A [EfFZES%: | FRANCE (GOVT OF) 0.5 6, 500 6, 648 804,542 | 2025/5 /25
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E bt K
k74 L] ) e . ] #H —
ol =3 K AR LT R fEREA R
2—u % Ta—u Ta—u T

TR [Ef7E%4 | FRANCE GOVERNMENT 0.A.T 1.0 3, 000 3,193 386,445 | 2025/11/25

ﬁg’j‘gﬁ%) UNEDIC 0. 625 300 305 36,938 | 2026/3/3

W@ A% | AUTOROUTES DU SUD DE LA 2.95 200 233 28,301 | 2024/1/17

(GoREEAMDE) | AXA SA 5.25 350 388 46,984 | 2040/ 4 /16

BNP PARIBAS 1.125 100 102 12,435 | 2023/1/15

CARREFOUR SA 1.75 100 104 12,690 | 2019/5/22

ENGIE 3.875 300 318 38,589 | 2049/6/2

KERING 0.875 200 202 24,524 | 2022/3/28

ORANGE SA 1.0 200 202 24,475 | 2025/5/12

RCI BANQUE SA 2.25 250 269 32,605 | 2021/3/29

TOTAL SA 3.875 100 104 12,697 | 2049/12/29

UNIBAIL-RODAMCO SE 1.375 250 264 31,956 | 2022/10/17

AFXY R WS | AON PLC 2.875 250 269 32,583 | 2026/5 /14

(BDREEAER | BP CAPITAL MARKETS PLC 1.373 100 103 12,557 | 2022/3/3

BRITISH TELECOMMUNICATIO 1.75 240 250 30,290 | 2026/ 3 /10

FCE BANK PLC 1.875 200 208 25,248 | 2021/6 /24

HAMMERSON PLC 2.0 200 208 25,270 | 2022/7/1

ITV PLC 2.125 200 207 25,052 | 2022/9/21

SKY PLC 1.5 178 183 22,238 | 2021/9/15

YORKSHIRE BUILDING SOC 2.125 500 518 62,755 | 2019/3/18

A A A j%l’ﬁmé?ﬁ CREDIT SUISSE AG LONDON 1.125 200 205 24,868 | 2020/9/15
(BOREEAER)

*5 K WAL % | ABN AMRO BANK NV 1.0 125 126 15,360 | 2025/4/16

(EDREEAER) | ACHMEA BANK NV 0.875 200 203 24,601 | 2018/9/17

ADECCO INT FINANCIAL SVS 1.5 250 262 31,741 | 2022/11/22

AEGON NV 4.0 100 95 11,504 | 2044/ 4 /25

DEUTSCHE TELEKOM INT FIN 1.5 220 228 27,656 | 2028/4/3

ENEL FINANCE INTL NV 1.375 261 264 31,946 | 2026/6/1

LEASEPLAN CORPORATION NV 1.375 300 307 37,189 | 2018/9 /24

REPSOL INTL FINANCE 2.125 100 106 12,839 | 2020/12/16

ARA v [Ef&FE% | BONOS Y OBLIG DEL ESTADO 4.85 2, 300 2,755 333,452 | 2020/10/31

BONOS Y OBLIG DEL ESTADO 5.5 1, 000 1,248 151,080 | 2021/4 /30

BONOS Y OBLIG DEL ESTADO 4.4 1, 000 1,248 151,037 | 2023/10/31

BONOS Y OBLIG DEL ESTADO 3.8 500 602 72,944 | 2024/ 4 /30

BONOS Y OBLIG DEL ESTADO 2.75 2,000 2,253 272,720 | 2024/10/31

BONOS Y OBLIG DEL ESTADO 5.15 900 1,385 167,706 | 2044/10/31

SPANTSH GOVERNMENT 4.2 500 663 80,281 | 2037/1/31

j”t@mﬁ’lf TELEFONICA EMISIONES SAU 1. 46 300 302 36,652 | 2026/4 /13

(GUREEAER ’

YL — [EfERE% | BELGIUM KINGDOM 0.8 3, 700 3, 868 468, 109 | 2025/ 6 /22

BELGIUM KINGDOM 3.0 700 944 114,235 | 2034/6 /22

Wi L% | ANHEUSER-BUSCH INBEV NV 1.5 125 131 15,893 | 2025/3/17

(&LHEEAER) | ANHEUSER-BUSCH INBEV NV 2.75 70 80 9,719 | 2036/3/17

KBC GROEP NV 1.0 100 101 12,284 | 2021/4/26

SOLVAY SA 1. 625 100 105 12,729 | 2022/12/ 2

AT r—F ﬁﬁfﬂgﬁ SKANDINAVISKA ENSKILDA 2.5 300 307 37,225 | 2026/5 /28
SOREEAER)
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a—n % Toa—n Toa—n TH
F—=A M7 Eﬁgﬁiﬁ OMV AG 2.625 200 223 27,077 | 2022/ 9 /27
Wty Ty | EiEtEES | GLENCORE FINANCE EUROPE 1.25 100 92 11,207 | 2021/3/17
(BEEEALR) | HOLCIM US FINANCE SARL & 2.625 400 436 52,765 | 2020/9/7
SES 4.75 200 239 29,017 | 2021/3/11
Frv—7 | HilthES | 1SS GLOBAL A/S 1.125 200 204 24,700 | 2020/1/9
(ELEEEAER) | ISS GLOBAL A/S 1.125 100 102 12,350 | 2021/1/7
TANT R | [EEFES: | IRISH GOVERNMENT 5.4 500 701 84,845 | 2025/3/13
IRISH TSY 0.8% 2022 0.8 1, 500 1, 559 188,670 | 2022/3/15
TAY S Wi tL % | BANK OF AMERICA CORP 1.375 100 103 12,519 | 2021/9/10
(&0HEEAER) | BERKSHIRE HATHAWAY FIN 1. 625 200 193 23,426 | 2035/3/16
EASTMAN CHEMICAL CO 1.5 150 153 18,610 | 2023/5/26
IBM CORP 1.125 100 102 12,355 | 2024/9/6
IBM CORP 1.75 300 312 37,845 | 2028/3/7
JEFFERIES GROUP INC 2.375 200 201 24,335 | 2020/ 5 /20
KRAFT HEINZ FOODS CO 1.5 200 206 24,991 | 2024/5/24
MASTERCARD INC 1.1 350 360 43,632 | 2022/12/ 1
MET LIFE GLOB FUNDING I 2.375 200 218 26,442 | 2023/1/11
MOHAWK INDUSTRIES INC 2.0 250 257 31,205 | 2022/1/14
MORGAN STANLEY 1.75 200 204 24,774 | 2024/ 3 /11
PHILIP MORRIS INTL INC 1.875 175 187 22,664 | 2021/3/3
PROLOGIS LP 3.375 300 343 41,577 | 2024/ 2 /20
WHIRLPOOL CORP 0. 625 250 251 30,400 | 2020/ 3 /12
A=ANTYT | @S | COMMONWEALTH BANK AUST 3.0 1,000 1,164 140,876 | 2022/5/3
(&LEEEAER | TELSTRA CORP LTD 1.125 200 203 24,572 | 2026/ 4 /14

/I it 6, 628, 708

A=K A =a TAaF

| [EMERESR |POLA1\‘D GOVERNMENT BOND 2.0 10, 000 9, 886 276,017 | 2021/4 /25

/I it 276, 017

F—=ART VT TF5 KL T5 Ry

[Eff7E%4 | AUSTRALTAN GOVERNMENT 4.5 1, 000 1,270 100,882 | 2033/4 /21
AUSTRALIAN GOVERNMENT 3.75 1, 500 1,742 138,290 | 2037/4 /21
H55kfEE %% | ASTAN DEVELOPMENT BANK 6.25 1, 000 1,143 90,793 | 2020/3/5
(Kx< &if%) | BK NEDERLANDSE GEMEENTEN 3.25 2,000 2,049 162,657 | 2025/ 7 /15
EUROFIMA 5.5 3, 000 3,331 264,490 | 2020/ 6 /30
EUROFIMA 3.9 700 764 60, 654 | 2025/12/19
EUROPEAN INVESTMENT BANK 6.0 1, 000 1, 141 90,576 | 2020/8/6
EUROPEAN INVESTMENT BANK 5.0 1, 000 1,134 90,094 | 2022/8 /22
EUROPEAN INVESTMENT BANK 4.75 1, 000 1,142 90,691 | 2024/8/7
INTL BK RECON & DEVELOP 5.75 5, 000 5,714 453,613 [ 2020/10/ 1
INTL FINANCE CORP 3.2 1, 000 1,048 83,192 | 2026/ 7 /22
KEW 6.25 1, 000 1,180 93,675 | 2021/5/19
KEW 5.5 1, 000 1, 160 92,125 | 2022/2/9
LANDWIRTSCH. RENTENBANK 5.5 1, 500 1, 740 138,145 | 2022/ 3 /29
LANDWIRTSCH. RENTENBANK 2.7 2, 000 2,015 159,982 | 2022/9/5
LANDWIRTSCH. RENTENBANK 4.25 1, 000 1, 101 87,445 | 2023/1 /24
NEDER WATERSCHAPSBANK 3.15 500 509 40,481 | 2026/9/2
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& iz} . +F il #H
3l R B4 (e N
ol x K THI A LT R fEREA R
F—=ANZ VT % T5E Rv T5E Rv THM
R QUEENSLAND TREASURY CORP 4.25 3, 000 3, 380 268, 331 2023/ 7 /21
(B < &%) | QUEENSLAND TREASURY CORP 3.25 2,000 2,107 167,315 | 2026/ 7 /21
WESTERN AUST TREAS CORP 5.0 2,000 2, 380 188, 956 2025/ 7 /23
Eﬁgﬂiﬁ WESTPAC BANKING CORP 7.25 800 817 64, 889 2016/11/18
7N it 2,927, 283
& #t 17, 826, 884
Sk IREHUR BRI, IR ORI % 2073 [E O %K FEIS e BARS O MEIC L 0 MERF L2 D TY,
kA - AR O AR 0 T,
| RMEEIOBRARER
El i K
& ] -
& 7 H J= HH U J2:s #H
=M "M
&S mELR| TNOTE (2YEAR) — 1,169
st TNOTE (5YEAR) - 518
BOBL 642 -
TBOND 89 —
TNOTE (10YEAR) - 786
ULTRA (10YEAR) — 122
* AR IO #5C,
Sk IREGHR BRI, IR ORI % 2073 [E O %K IS 70 BARS O MEIC L 0 MERF L2 D TY,
OB EEAMEDER (201648 6 B 10 B7E)
7 " _ El H x
Wt il #H 5 B
THM %
/NN 17, 826, 884 90.9
a—)b - m— 5 ZOf 1,792,912 9.1
PG5 R PERRA 19, 619, 796 100. 0

* AR HALARTIIEI D $#5C,

* SR 31T D AMEEETHIZ E (18,348, 535T- 1) DOEEEFEMIEREE (19,619, 796 T-11) 1235 Hb3I393.5% TT,
*AMEHETE R, IR ORI 2 303 [E 00 A% RS 78 EARS OMEIC & 0 R L7z b o TF, 1K FL=107. 10/, 14754 F1=84. 111,
18R Y F=164.80[, 1A =—F > 7 u—7F=13.07T[, 1/ V7 =—2 a—>%=13.12[, 12—nu=121.01[], 1 X1 F=27.92[1, 15 k1

=79. 3811,
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O%iE. 5, TARVEEMBOKR 01656 F1085E)

J LZEMESHET 7K (WRZLBIE) FC GESHEIRERER)

Oa& DIK;

(2015 6 A11A~20165 6 A10H)

H H ER-CIN H H El L]
A A
A BiE 25,169, 251, 496 () EREFUNES 500, 158, 561
R =L 1, 350, 989, 945 = IR 500, 196, 031
US4

INKEAE (GEATTAE) 17, 826, 884, 037 ;?ﬁgﬁi N Ji Zgi

/\ gAY P )
A 5. 681,052, 197 ® AmESERAL 2,139, 429, 879
ERIEINSN 133,823, 111 A 1, 337, 604, 648
L2 19, 574, 295 FEEA A3, 477, 034, 527
BT 155, 997, 911 (ORE): ElE2:EE=E =3 A 51,209,337
B &afE 6,219,030, 677 NG 72, 572, 648
Hh G 6,219, 029, 816 G A 123,781,985
RILF)E 861 EDi ﬁii:z( ) A 4,170, 454
] A F) “lEse(A+B+C+D AT, 694,651,109

(C) #EEMRE(A—B) 18, 950, 220, 819 ’ ’ ’
4; 5 700, 514050 F FiEmEse 9,491,037, 121
?E o o ) BHETEERSE 2,802, 357, 760
s 6, 240, 575, 837 ) mHzERS A4, 358, 167,935
0 =zt O 12,700,644, 98200 [ | (1) & (E+F+G+H) 6, 240, 575, 837
1HFO%YBEMEE(C D) 14,910M REPIBHIBRL (1) 6, 240, 575, 837

() 1% o0 A KE 13 14, 887, 634, 807 [, 1] P 38 i 7% 7 7T A 41T
5,060, 542, 24011, Hirh— g e AEHRIZT, 238, 532, 06511, 1 [
W= 0 G PERRIEL. 4910/ T,

() Y~WP—7 7 FEEEG L3 5 EEETED YR TTAE
© ) LATWIMESRT 7 B (DAL LB FD GEMEEREFHM)

12, 490, 519, 872
© ) LTHESMES T 7 B (A2 LBW) FC (GERKHERERE Z )
219, 125, 110/

kAR ORI OH T (B) FMFEH T E BB L ONC) EHEEIFE5I
BRI ROFMB LD bOEERET,

KAHAFORBLO T T (G) BIEFEZEBREE L HDHOIL, FFE0BEM
%&E@Eﬁé\ BN E % LI MiBH1 0 B e A 722 LI\ 25050 &
WNVET,

KPR ORBO T T H) BHEBRE L H5HO1E, TRIMEH DL,
TR B FERIMAE A 22 LS W e 8 A DD ET,

147 7 FOEHO—#%ZE SN TO L KEOREREatE CRERERMRM) 3, KEOFMEES (CRER) O 220 TOET, SROKEREmM S, KEEE 85
L) BREERZHEYT, Arthur F.Bell, Jr. & Associates, L. L. C. (77— SVEL)) F M7 7 v ROZREED N LIRERA) (ML E LT, Hr— e ~ULRRIE, DISE L7ZARBEA) & LT,
KERETRD BTN D HEFHCZ OMOLERSEm A, X DEE D 77 v ROZRERMTE IR E R JED E9, 7% — LA IS L7RERA) & LT
Wiz k9 O, (1) RRENEHEL7ZE &, (2) FAOBMEE Y 7 7 > FOZEEIRHELIZE &, £720F (3) FHLOMMESZIREIC & - TREOFIRIC/R D LMSTOH=H IV Lz L &
DHTE, T—H—« ~ULFEA TS L7REEA ) IEMENS Z L0k » T, ZRFORR S EBHEZ M- TVDYH 7 7 > RICET 2 EHSEEONE, BHLHE, EOMORHRICT L HEN
EEbLOTIEHY £8A. )

OFME

AMIEOERERICHIREOFIETSEMASIFEOHNRERTEITLVELT=,
<ZETHEFEAA : 2015488 3>



J LT —AWPEMESRT 7 > FFC GERHBEIRERER)

J L5 —APEMEST 7> FFC GEBEEIRERER)
FTEA~51228] (201646 A 8 H~2016512A 7 B)

O&Z 77y DA
I
EEH B 2006&9)@145»)[& EHRE LET,
JLS-MWPEMNEETI7 VR Y¥—J72F (AT IRTF—TJ72F] EVVET, ) ZRIAHF~DEEZBL T, £&ELT
Em o o | ASALTUT FLBTORME (B, BUTHBIE. EBUFE (NBAFR) . EREEEE. HEY) ZRANCIBRANRLL,
ERAMEOREENDICLEZBMNE L THEBNAERESTS CLEREARELET, RERAANERTEEICOWTIE, RAEIELT
BEAYUEFRAL, ABEHUAIOERENSICLERELET,
rhEng (L2 APENES 7 Y FICI X F U7 Y FRFASEIERENRL LS. 05 AHASFCEERET S BEIHYET.
&% X ¥ — 7 7 v F|A—RAFrSUFZFLETORHBEZIERENRELET,
[, /L\7 AMPENEER 77~ FIC | NERTEE~DRERBEAICHFIRERTEFE A,
ke ¥ — T 7 o F | AERCEE~ORBIHOIGFHBEITE A,
5 ® B & ’EB&%:B%L FATE LTHIF - MU ENREERDCRENRETVNET, L, REMBKEZEICE > TCERBREITDLE
P hrBENHYEST, BEKOERCOVTIE, BHICHBERKTS. TAMYLRA—DERETVET,

O&miIE30EA D ERELRE

s i

fifi il 7 | e e | g e f e
5 - - 1 g5 | fif M &\ E
S " | 5 BOA A o H g = = | o
(GrBivg) 5 Al % & W og s |OA EOCE|E B R #
H H % % % % "M
933 (20144E 7 H 7 H) 9, 309 5 0.8 116. 48 0.8 94.5 15.2 411
941 (2014428 H 7 H) 9, 294 11 0.0 116. 52 0.0 90. 5 11.4 458
951 (2014429 H 8 H) 9,313 4 0.2 116. 80 0.2 92. 4 10.0 623
961 (20144510 7 H) 9,314 8 0.1 116. 90 0.1 91.9 18.8 808
973 (20144E11H 7 H) 9, 359 7 0.6 117.82 0.8 95.3 15.5 887
981 (20144F12H 8 H) 9, 449 6 1.0 119. 11 1.1 96. 6 14.5 932
993 (201541 A 7 H) 9, 541 6 1.0 120. 85 1.5 90.8 12.3 1,015
100 (201542 H 9 H) 9, 601 7 0.7 122. 09 1.0 87.9 11.0 1,022
101 (2015423 H 9 H) 9, 560 4 A0. 4 121. 47 A0. 5 95. 5 5.2 1, 069
1024 (201544 H 7 H) 9, 657 7 1.1 123. 07 1.3 92.5 14.1 936
103 (20154E5 H 7 H) 9, 447 3 N2 1 120. 03 N2.5 98.9 12.1 943
1041 (201546 H 8 H) 9,414 6 A0.3 119. 57 N0. 4 94.9 14.2 1,071
1058 (201547 H 7 H) 9, 430 6 0.2 120. 13 0.5 90. 2 1.4 1, 160
1064 (201548 H 7 H) 9, 468 9 0.5 120. 62 0.4 94. 4 1.5 1,164
107 (2015429 H 7 H) 9, 522 6 0.6 121.61 0.8 90. 2 11.9 1,187
108 (2015%E10H 7 H) 9, 502 4 A0. 2 121. 52 AO0. 1 93.3 12.2 1,185
1094 (20154E11H 9 H) 9, 426 4 A0.8 120. 77 A0. 6 97.9 13.9 1,192
1104 (20154E12H 7 H) 9, 355 0 A0.8 119. 85 A0.8 98.4 20.0 1, 260
111 (20164E1 H 7 H) 9, 419 5 0.7 120. 93 0.9 90. 1 33.3 1, 367
1128 (201642 H 8 H) 9, 478 5 0.7 122. 01 0.9 94. 6 35.3 1,351
1138 (201643 H 7 H) 9,451 0 A0. 3 121.78 A0. 2 97.0 26. 6 1,378
11438 (201644 H 7 H) 9, 495 7 0.5 122. 41 0.5 94.7 25.3 1, 386
11514 (20164E5 H 9 H) 9,572 6 0.9 123. 56 0.9 91.2 16.9 1, 330
11634 (201646 H 7 H) 9, 623 4 0.6 124. 13 0.5 92. 4 20. 8 1,327
78I (201647 H 7 H) 9, 707 3 0.9 125. 37 1.0 91.0 29.8 1, 350
11881 (201648 H 8 H) 9,714 4 0.1 125. 45 0.1 95.0 24.3 1,435
1198 (201649 H 7 H) 9, 722 4 0.1 125. 28 AO0. 1 95.7 25.3 1,502
12035 (20164E10H 7 H) 9, 637 4 A0.8 124. 09 A0.9 95.2 26.0 1, 641
1213 (20164511 H 7 H) 9, 590 4 N0. 4 123. 32 A0. 6 96. 0 37.9 1,672
1223 (20164E12 H 7t|) 9,413 6 N1.8 120. 74 N2, 1 98. 6 34.0 1, 646
k FEYEAAR D ME T =130 Bl DA 72
kM7 7 HiV*j‘ 7 7 v REMABANETOT, EHFMAALER), MEHREWHLR) TFRELFLTHRL TBY 7,
KARIRIEM HRITE OV CTHR — 58 0 JCHe,
¥ X F~v—7 (=T N—bNA—=TF—ZA T UTEFR BR) A7 vZ7 A (H~yP_X—2A) ) 1%, Bloomberg AusBond Composite 0+ Yr Index (A—A FF U 7]
Rp_—2x) a:‘b?: BHAMEICN Y T3 F(%?LTW@%L#E@Tﬁ L/'tﬂjf’&lookl/(?néﬁ{tb TWET,
KTV A= « T A F U A - T E—i5 L O /\Pr (u r 7 n— .L\/\wfj LET. ) F, BTy b~V 20 FOBEBRSETIEARL,
4 fAMP%'J\M%ﬁ7 7 FFC GERS P BB H ) 2GR AL, LEa—LEmidH 70 LOTED O FW oy TA— DS T35 LT N b~

F—=A NT U THES: (BE) A2 F v 27 A (Bloomberg AusBond anpmlte 0+ Yr Index) X, TN—Db =2 e T L F R )b E—DOFFEE- T —E R
Y= ThHY, BTy bR P A MR LTTIA BV ASNTOVET, TA—LAN=FF, TV—bN =T F =2 T )T (BE) A>T v 7 A
(Bloomberg AusBond Composite 0+ Yr Index) IZBJMllS £\ 707D 7 — 5 1o [T MOGEINAE, EFEVE S 72 3502 & RGET 56 OCladh b 4,

kT N—LNR—=TF—A T ) TR BE) 'f/r v 77 A (Bloomberg AusBond Composite 0+ Yr Index) (. [EMf&. MEEUFE ONEUFE) | #HER T > b
Ny JEESFE TR S TEY , A —2A I~7 U TR TRAT SN2 T OMME RN & 52 05 e LCnET, SR, h— =% N5 U 7%
TN F~v—2s L LTI b TOET,

T TNh—b 3=




J LT —AWPEMESRT 7 > FFC GERHBEIRERER)

O L EREih DEAEMEE & IR FDHERS

— : E " B~ T T - — 7R ET %

*® 5 i A H % % % B S A Rk m ok %

) m % % % %

201646 A 7 H 9, 623 — 124. 13 — 92. 4 20.8

HI1TH 6 Ak 9, 658 0.4 124. 66 0.4 92.7 27.8
GTRES)

20164E7 H 7 H 9,710 0.9 125. 37 1.0 91.0 29. 8
SREG)

2016427 H 7 H 9, 707 — 125. 37 — 91.0 29.8

ﬁ%ll&ﬁﬁ 7 HR 9,717 0.1 125. 41 0.0 95. 1 24.0
TRES)

20164-8 H 8 A 9,718 0.1 125. 45 0.1 95.0 24.3
SIS

201678 A 8 H 9,714 — 125. 45 — 95.0 24.3

H119H) 8 Ak 9, 742 0.3 125. 59 0.1 94.9 23.8
GTRES)

2016%£9 H 7 H 9, 726 0.1 125. 28 AO0. 1 95. 7 25.3
o B

2016429 H 7 A 9, 722 — 125. 28 — 95.7 25.3

%120,%% FEEES 9, 688 ANO0. 3 124.76 N0. 4 94. 1 25.9
TRES)

20164£10H 7 A 9, 641 A0. 8 124. 09 A0.9 95.2 26.0
a5

20164E10H 7 H 9, 637 — 124. 09 — 95. 2 26.0

#1218 10K 9, 574 AN0. 7 123. 05 A0. 8 96. 9 38.4
GTRES)

20164E11H 7 H 9, 594 ANO0. 4 123. 32 NA0. 6 96. 0 37.9
SEG)

2016411 H 7 A 9, 590 — 123. 32 — 96. 0 37.9

%122,%% 11AR 9, 456 Al.4 121. 34 A1.6 100. 4 31.7
TRES)

20164£12H 7 A 9,419 A1.8 120. 74 A2.1 98. 6 34.0

Sk IR FEEAT AR L 0Bl A A A, ITESRITII B T,
M7y NiF~F—7 7 REMAANETOT, MERMEALR], MEREMIR] IXEEREZRRL TBY 7,
KRR IERIT B OV TR — 72 0 @ T,

OB ERHIh DERIEB & SRDEMTE

[EEMEDHERS]

LERPOEEMBOREET—1.9% (HDEEEBRELTHE) E4Y, RUFI—UD—2.7%%0.8KR/ Vv FERYFE L, £
MEOELEHERIT, BERYPZBEL T, ARRAPLERE LTWVEHOMBEBLEAEFONET, TLHERNERI[/ L5 —AWP
%él11%77> F I¥F—07 2 FlI2BVT, #EEZF—1"—2z (4 b (MHEFHLULORERS) Lizl&hETL,

[ER#Eia)

FTERERRD [/ LS -AMWPEMEH I 7V F IHF—T7 20 F] SHIAFEHLBMICEAANE L, REHEANERTEEIC
DUWTIE, BBEAYDICEYABEHIRIDOERERY F L1,

[/ LS—MWPEMEH T 7 F IF—T7 2 F] OBAICOVNTE, A—R 5 Y7 FLETOAHE (BFE. BAFHER. EBUTHE
Egﬁg%ﬁ) . EIFHEAE. #HE%) EEMICBAANE L, ERKMITABRTE. AAAK. ABO#EAZPLICHEAANETVELT,

fic

BEYFNBEFNS, 1O YENTH3IA, F118H4M, F11944 A, F120804 M, F12154 A, H1228 6 ADOREHEREITLY
FlLfz. 4. BREOERICOVTR, HICHBRERTY . nxk#2ERA—DERETVET,

[SH0ERAAE]

TERERNRTHAH [/ LS —MWPENEH T 70 F IF—T77 0 FIRBIHFERMICHAANT S REBAANEETEEC DT,
BEANYDICEYBBEHIRVDERERYET,

[/ L5—MWPEMEHR T 7 F IHF—D7 2 F] OBRICOVWTR, #A—X S U7 FABRTOABEZBMICHEAANE T, 2HE
ADBREITH->TIE. R—r I+ VADOYHERLIRIES (SYRY - ROz vT12Y) ZREL. AMBEEDRROSBHERY .
RO OBFEAMME S CENRTEROERI RINHECEDE, Tal—arv, /1—LFH—TEK, /8-S BHOED) .
BEAEREEEET VT4 TITRE - EBEL, REOEFZEELET.



J LT —AWPEMESRT 7 > FFC GERHBEIRERER)

O180%-YnEFARMA (20164 6 A 8 B~20164128 7 A)
H11THI~ 551228
H T D
. > W | k& 5 woox
M %
(a) 18 7 W il 29 0.298 | (a) (2 FEMAN = /5 Rl 91140 0D -0 1 U (480 X {2 FE RIS
( & & = t ) (23) 0.244) | 77> NOER &2 BE, ZHIA~OHER, HEEHEZOMER,
FEEMAR OB %
( W % = #f ) (3) (0.027) JENTDT7 7 FOEHE LOFEFRE%
( = % = ) (3) (0.027) | 77 v FOMEDRE « FE, ZEaH) ORI OFE T4
b) ¢ B % 3 F % B 1 0.005 | ()52 ZtFEokr =1 R 07e B 2 2C 2 Hokt = TR 0 1 2 s He
SEEETHENT, AMAEEEORE OB, EEMN AT ) Tk
(%W - A7 a ) (1) (0. 005)
) 2 o M #H H 2 0.021 | (©Z0ME R =R 0z O A -+ (ER R o 5% 5 1 0 5
( & & # B ) (2) (0.018) | RE®MIT, WIMZB U B IRESITEIC L ) FlTAEORERVELD
Bl - BEOBEREICET 2 M
(B & £ H ) (0 (0.001) |EBEBMI, BEEBEASICHLD 77 FOBEITRD M
«( = o f ) (0) 0.002) | fEFREHHOMIIIES 52 OMOHER
& 7t 32 0. 324

TERIYITE] D P R AR, 9, 639H9 T,

FAEBIN OB A HEBFO)22 b OFHERSZET) 13, 380 - MKV 2R ABICEB N H 5720, MERICL VAR L
fERTT,

* A EHUTHE T LICAARMIIIMELA L TH Y £9°,

* REAEBETFER B LOCZOMERIL, 207 7 FBREHBANTH DR F =T 7 KRS80 5 b, BT 7 v RG22 b0%
BHET,

FALRIT L DY O ENOE A (ARBONREEET) ZERINROFAREEME TR L TI0£23Rk L2 b0 T, HE Z LI
AN S AEARTIFIE AL TH Y £,




J LT —AWPEMESRT 7 > FFC GERHBEIRERER)

OFERUEE|IDIKR (20164 6 A 8 B~20165128 7 B)

it

=]
. ERAEAESHTIRORE. BUKR

LTI ~5 1221
& 1 B TE it i)
A i & (il a % 4 il
T TH T M
LT —MPENERTZ 7 R v —T7 K 269, 556 475, 900 91, 620 166, 200

* HALARTIIEI 0 45 C,

OFMERFZE AL DEEIRREE (20164 6 B 8 H~20164128 7 A)

. FIZEEA & DIEIRR
<) LS—MPEMEST 7 > FFC (BHEERERER) >

BT~ 1221
YAN A ‘j_E: S K -
< Ao AMER SoammmrA] B EEE  GowEmgi] D
L ORSIkHB A & OWBRID C
H H 7 % HH H 7 %
2| 3, 808 — — 4,081 48 1.2
</ LZ—MWPEMEHRTI7VF IF—T7 K>
BT~ 1221
X 4 W A A 75 e _
. 7| RS SeammEA] B EEE SomEmEs] D
L ORIk B A & OWmBHKID C
ViR ViR % EViiE] ViR %
2R E I 176 176 100. 0 632 — —

[ roasEs 10.6% |
SMTHEAFE LT, ~F—7 7> FOBREAROAFT 5 4% T 7 7 RO~ P—7 7 o K NHOEIA,

TR &3, FORIA R OTR A BT 2 B LR LB BUE S A AR A C o ). B 7 7 > FICR A AR & 1%
B EESRT T,




J LT —AWPEMESRT 7 > FFC GERHBEIRERER)

O AEEDHRM (20164£128 7 HIR#E)
. ERAERRS
#1161 #1228
# i n % I T
TFn Tn F-H
LT —MPENER T 7 R v —T 7 K 723,731 901, 667 1,701, 987
s MUK - AR BAT AT E) 0 35T,
OB EEAMEDHER (20164128 7 BERE)
122301
" _
A ; H K o
TH %
J AT —MWPEMNEE 77 K ~HF—T7 7 K 1,701, 987 95.2
a—)L - m— % Zofh 86, 605 4.8
PEEE FEM PEIRAE 1,788, 592 100. 0

* AROBALAG 1TE) Y #5C,
* ) AT —AMPEMESRT7 7 K =¥ =77 0 RIZBWT, F1228RICHT M@ THBEPE (15, 239, 100T-1) OFE(EFEM PEREH

(15, 439, 766 FM) (ZXf3 % bb31$98. 7% T,
kOMEHECTEPENL, SE122815R ORHG % 40 73 [E O 1 A EAF 70 B AR O P EIC & 0 FEHRE L b 0 Td, 158 K/L=84. 741,

O&E. BfE. TARUEEMEDIKSR

i B FLTHIR 5 118HIK 198K 5 12011°R 12115k 1228k
- 20164E 7 B 7 HBIFE|20164E 8 A 8 HEFE|20164E9 A 7 HBIE|20164E10 8 7 HBLE|20164E 118 7 ABLE|20164E12 8 7 A BIE
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(B) shE (OhEHEE) AthfE  SaiRIBER
E] Bl ES
k7 ] ) . - EL -
E I A NEReE | BEREE EEEA A
F—=A KT VT % TRV TRV FM

[EfEFF% | AUSTRALTAN GOVERNMENT 3.25 280 306 24,262 | 2029/4 /21
AUSTRALIAN GOVERNMENT 4.5 2, 460 3,102 245,586 | 2033/ 4 /21

AUSTRALIAN GOVERNMENT 2.75 800 800 63,382 | 2035/6 /21

AUSTRALIAN GOVERNMENT 3.75 1, 400 1,611 127,565 | 2037/ 4 /21

AUSTRALIAN GOVERNMENT 3.25 700 740 58,620 | 2039/ 6 /21

HikfEi% | AIRSERVICES AUSTRALIA 4.75 500 547 43,308 | 2020/11/19
(Br < &) | ASTAN DEVELOPMENT BANK 2.6 1, 500 1, 520 120, 386 2020/ 1 /16
ASTAN DEVELOPMENT BANK 2.8 1, 300 1,328 105, 132 2021/1/19

AUSTRALTAN POSTAL CORP 5.0 800 873 69, 180 2020/11/13
INTER-AMERICAN DEVEL BK 3.25 1, 500 1, 554 123,079 2020/ 2/7

INTL BK RECON & DEVELOP 2.5 2,300 2,319 183, 606 2020/ 3 /12

INTL FINANCE CORP 3.25 1, 200 1, 240 98, 235 2019/ 7 /22

INTL FINANCE CORP 2.7 2,400 2,425 191, 997 2021/2/5

KFW 2.75 2,500 2,545 201, 481 2020/ 4 /16
LANDWIRTSCH. RENTENBANK 2.7 700 711 56, 313 2020/1 /20

NEW S WALES TREASURY CRP 6.0 500 534 42,311 2018/2/1

NEW S WALES TREASURY CRP 6.0 2, 480 3,009 238,210 | 2022/3/1

NEW S WALES TREASURY CRP 4.0 2,550 2, 846 225,293 2023/ 4 /20

NEW S WALES TREASURY CRP 5.0 1, 050 1, 263 99, 999 2024/ 8 /20

NORTHERN TERRITORY TREAS 4.25 500 549 43,488 | 2021/9/20

QUEENSLAND TREASURY CORP 3.5 1, 100 1,123 88, 969 2017/ 9 /21

QUEENSLAND TREASURY CORP 4.0 2, 100 2, 234 176,875 | 2019/ 6 /21

QUEENSLAND TREASURY CORP 6.25 500 577 45,706 | 2020/ 2 /21

QUEENSLAND TREASURY CORP 6.0 3, 060 3,722 294, 694 2022/ 7 /21

QUEENSLAND TREASURY CORP 4.25 3,100 3,485 275,933 | 2023/ 7 /21

QUEENSLAND TREASURY CORP 5.75 3,210 3,989 315, 781 2024/ 7 /22

QUEENSLAND TREASURY CORP 4.75 370 435 34,492 2025/ 7 /21

QUEENSLAND TREASURY CORP 3.25 800 837 66,329 | 2026/ 7 /21

TREASURY CORP VICTORIA 5.5 2,615 3,261 258,174 2024/12/17

TREASURY CORP VICTORIA 3.0 500 519 41,133 | 2028/10/20

WESTERN AUST TREAS CORP 2.5 900 915 72,433 | 2020/ 7 /22

WESTERN AUST TREAS CORP 7.0 600 740 58, 629 2021/ 7 /15

WESTERN AUST TREAS CORP 2.75 900 916 72,537 | 2022/10/20

WESTERN AUST TREAS CORP 5.0 2,250 2,671 211, 452 2025/ 7 /23

WESTERN AUST TREAS CORP 3.0 600 604 47, 864 2027/10/21

L@ AfE % | ABB FINANCE AUSTRALIA 4.25 500 510 40,371 | 2017/11/22
(GDREEAER) | ADANT ABBOT POINT TERMIN 6. 75 1, 000 938 74, 256 2018/11/ 1
AGL ENERGY LTD 5.0 1, 200 1, 266 100, 216 2021/11/5

ATRPORT MOTORWAY TRUST 5.5 1,200 1,315 104, 137 | 2020/12/ 9

ALE DIRECT PROPERTY TRUS 4.25 500 505 39, 981 2017/ 8 /20

ALE DIRECT PROPERTY TRUS 5.0 1,000 1,047 82,929 | 2020/ 8 /20

ANGLO AMERICAN CAPITAL 5.75 1,500 1,462 115,735 | 2018/11/27

APPLE INC 2.6383 1, 500 1,492 118, 134 2019/ 8 /28

APT PIPELINES LTD 7.75 1,700 1,963 155,428 | 2020/ 7 /22

AURIZON NETWORK PTY LTD 5.75 500 524 41, 481 2020/10/28

AUSNET SERVICES HOLDINGS 7.5 1, 900 2,006 158, 820 2017/ 9 /25
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L@ | AUST & NZ BANKING GROUP 3.15 1, 500 1,505 119,159 | 2019/1 /25
(SDBREARE) | AUST & NZ BANKING GROUP 3.75 500 516 40,858 | 2019/7/25
AUST & NZ BANKING GROUP 3. 445 1,000 1,005 79,566 | 2021/4/7
AUST & NZ BANKING GROUP 4.52 2, 000 2,037 161,283 | 2023/6/19
AUST & NZ BANKING GROUP 5.0 1,500 1,707 135,130 | 2023/8/16
AUST GAS NETWORK VIC 3 P 4.5 1,200 1,248 98,851 | 2021/12/17
AUSTRALTAN PRIME PROPERT 5.0 800 843 66, 792 2019/11/ 7
BANK OF AMERICA CORP 4.25 1, 400 1, 455 115, 245 2020/3/5
BNP PARTBAS AUSTRALTA 4.5 1, 300 1, 330 105, 326 2017/10/ 4
BP CAPITAL MARKETS PLC 4.75 1, 100 1, 145 90, 715 2018/11/15
BPCE SA 4.5 1, 000 1, 026 81, 231 2018/ 4 /17
BPCE SA 3.5 1, 000 1,003 79,413 2020/ 4 /24
BRISBANE ATRPORT CORP 2.53 500 499 39, 554 2016/ 7/ 1
BRISBANE AIRPORT CORP LT 8.0 800 911 72, 154 2019/7/9
BWP TRUST 4.5 500 520 41, 216 2019/ 5 /27
CALTEX AUSTRALIA FIN LTD 7.25 800 878 69, 571 2018/11/23
CITIGROUP INC 6.5 2,000 2,048 162, 183 2017/2/13
CITIGROUP INC 3. 595 900 902 71,404 2021/5/4
COMMONWEALTH BANK AUST 3.75 500 517 40,929 | 2019/10/18
COMMONWEALTH BANK AUST 7.25 1,000 1,157 91,653 | 2020/2/5
COMMONWEALTH BANK AUST 3. 44 2, 000 2,010 159,186 | 2021/1 /18
COMMONWEALTH BANK AUST 4. 645 600 602 47,728 | 2026/6/3
CONNECTEAST FINANCE PTY 5.75 1,000 1, 080 85,511 | 2020/9/2
CREDIT SUISSE SYDNEY 2. 835 1,500 1,494 118,289 | 2017/11/14
CREDIT SUISSE SYDNEY 3.2983 800 792 62,721 | 2020/4 /29
DBNGP FINANCE CO PTY LTD 6.0 1,300 1,389 109,964 | 2019/10/11
DEXUS FINANCE PTY LTD 8.75 800 840 66,503 | 2017/4 /21
DEXUS WHOLESALE PROPERTY 4.25 500 518 41,026 | 2019/7/1
DEXUS WHOLESALE PROPERTY 4.25 1,000 1,044 82,659 | 2022/6/16
DOWNER GROUP FINANCE PTY 5.75 500 521 41,294 | 2018/11/29
DOWNER GROUP FINANCE PTY 4.5 1, 600 1, 590 125, 923 2022/ 3/11
ELM BV (SWISS REIN CO) 3.295 900 883 69, 923 2049/ 4 /29
ENERGY PARTNERSHIP GAS 4.25 1, 900 1,911 151, 279 2020/ 6 /15
ETSA UTILITIES FINANCE 6. 25 700 728 57, 640 2017/9/7
FORD MOTOR CREDIT CO LLC 4. 05 1, 400 1, 430 113, 206 2018/12/10
FORD MOTOR CREDIT CO LLC 3. 588 1, 500 1,510 119, 577 2020/6/2
FirstMac Mortgage Fundin - 800 800 63,328 | 2044/12/10
FirstMac Mortgage Fundin 3.02 2,030 2,010 159, 131 2046/11/20
FirstMac Mortgage Fundin 3.3779 1,100 1, 100 87,077 | 2047/4/8
GE CAP AUSTRALIA FUNDING 5.5 500 574 45,446 | 2022/8/8
GLENCORE AUST HOLDINGS P 4.5 1, 200 1, 181 93, 500 2019/9/19
GOLDMAN SACHS GROUP INC 7.75 2, 500 2, 556 202,392 | 2016/11/23
GOLDMAN SACHS GROUP INC 5.0 1, 300 1,372 108, 614 2019/ 8 /21
IDOL TRUST 2.68 256 252 19, 996 2045/ 6 /17
ING BANK NV/SYDNEY 5.0 1, 100 1,156 91,586 | 2018/11/27
INTEL CORP 3.25 700 713 56, 464 2019/12/ 1
INTEL CORP 4.0 600 632 50,079 | 2022/12/ 1
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W5E@ A% | JPMORGAN CHASE & CO 4.65 1, 000 1,024 81,122 | 2017/11/7
(EDREEAER | LLOYDS BANK PLC 2.9883 1,700 1, 694 134,169 | 2018/8 /28
LLOYDS BANK PLC 3.25 1, 300 1,303 103,215 | 2020/4/1
MACQUARIE BANK LTD 3.25 1, 400 1, 406 111,355 | 2020/3/3
MACQUARTE UNIVERSITY 6.75 700 819 64,892 | 2020/9/9
MEDALLION TRU 2016-1 AlA 3.25 962 963 76,245 | 2048/ 2/18
MIRVAC GROUP FINANCE LTD 8.0 1,000 1,011 80,030 | 2016/9/16
MIRVAC GROUP FINANCE LTD 5.75 1, 000 1,082 85,707 | 2020/ 9/18
MORGAN STANLEY 8.0 1,000 1,043 82,635 | 2017/5/9
MORGAN STANLEY 7.375 2,500 2,677 211,911 | 2018/2 /22
NATIONAL AUSTRALIA BANK 2.975 2,000 2,011 159,230 | 2019/2/25
NATIONAL AUSTRALIA BANK 3.12 2,100 2,104 166,613 | 2020/11/5
NATIONAL CAPITL TRST IIT 3.235 1,500 1,488 117,790 | 2049/ 1 /29
NATIONAL WEALTH MANAGEME 6.75 400 400 31,682 | 2026/6/16
QANTAS ATRWAYS LTD 7.5 1, 000 1,142 90,466 | 2021/6 /11
QIC SHOPPING CENTRE FUND 5.0 1,000 1,023 81,026 | 2017/7 /27
QIC SHOPPING CENTRE FUND 3.75 1,000 1,018 80,645 | 2021/ 2 /24
RABOBANK NEDERLAND AU 7.25 1, 000 1,081 85,574 | 2018/ 4 /20
RESIMAC 2.85 657 656 51,978 | 2043/6/7
RESIMAC 2.8 1, 607 1,597 126,425 | 2044/3/7
SCENTRE MGMT LTD 4.5 1, 200 1, 260 99,798 | 2021/9/8
SGSP AUSTRALTA ASSETS 5.5 1, 300 1, 399 110,760 | 2021/3/12
SMHL 2009-2 A 3.35 178 178 14,158 | 2041/9/9
SMHL 2009-3 Al 3.25 246 247 19,578 | 2040/11/ 7
SMHL 2010-1 A 3.2 205 206 16,326 | 2041/3/9
STOCKLAND TRUST 5.5 500 533 42,255 | 2019/9/6
STOCKLAND TRUST 4.5 1, 300 1,345 106,532 | 2022/11/23
STOCKLAND TRUST MANAGEME 7.5 1, 500 1,504 119,061 | 2016/7/1
SUNCORP-METWAY LTD 3.525 700 702 55,610 | 2020/10/20
SUNCORP-METWAY LTD 3.64 1, 300 1, 304 103,300 | 2021/4 /12
TELSTRA CORP LTD 4.5 700 728 57,683 | 2018/11/13
TELSTRA CORP LTD 7.75 1, 400 1,659 131,361 | 2020/ 7 /15
TORR 2009-3 A 3.195 317 318 25,183 | 2041/1/14
TORRENS TRUST 2. 765 888 877 69,434 | 2046/ 8 /14
TOYOTA FINANCE AUSTRALIA 4.25 500 522 41,384 | 2019/5/15
TRANSPOWER NEW ZEALAND 4.25 500 529 41,950 | 2021/8/6
TRANSPOWER NEW ZEALAND L 5.75 900 1,033 81,795 | 2023/8/28
UBS AG AUSTRALIA 4.0 1,100 1,133 89,740 | 2019/8/27
UNIV OF SYDNEY 4.75 500 547 43,316 | 2021/4/16
UNIVERSITY OF MELBOURNE 4.25 500 537 42,562 | 2021/ 6 /30
VERO INSURANCE LTD 6.75 500 504 39,952 | 2026/10/ 6
VOLKSWAGEN FIN SERV AUST 5.0 1,000 1,019 80,708 | 2017/6 /27
VOLKSWAGEN FIN SERV AUST 4.25 800 813 64,412 | 2018/4/4
WELLS FARGO & COMPANY 4.25 2,100 2,150 170,204 | 2018/ 1 /25
WESFARMERS LTD 6.0 1,000 1,012 80,172 | 2016/11/ 4
WESFARMERS LTD 6.25 1,300 1,413 111,860 | 2019/3/28
WESFARMERS LTD 3.66 600 608 48,200 | 2020/11/18
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@t % | WESTPAC BANKING CORP 2.995 700 703 55,722 2019/5/10
(BDEEEAS | WESTPAC BANKING CORP 7.25 500 579 45, 860 2020/ 2 /11
WESTPAC BANKING CORP 3. 045 700 699 55, 359 2020/ 7 /28
WESTPAC BANKING CORP 3.225 1, 200 1, 205 95, 440 2020/10/28
WESTPAC BANKING CORP 5.25 1, 400 1, 599 126, 649 2023/11/21
WESTPAC BANKING CORP 5.425 700 722 57,190 2026/ 3 /10
WOOLWORTHS LIMITED 6.0 1, 000 1, 066 84, 439 2019/ 3 /21
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EE&FIE
EUR 205,000 BHP BILLITON FIN FRN 22/04/76 201,556 0.08
201,556 0.08
TR EE SRR
EUR 797,000  WESTPAC BANK 0.625% 14/01/22 EMTN 790,138 0.29
EUR 700,000 NAB 0.875% 16/11/22 EMTN 698,110 0.27
EUR 515,000 WESTPAC BANK CORP 0.75% 22/07/21 EM 516,751 0.20
2,004,999 0.76
F—A TV T E 2,206,555 0.84
F—ARIT
sy
EUR 2,390,000 REP OF AUSTRIA 1.2% 20/10/25 2,459,071 0.93
EUR 653,000 REP OF AUSTRIA 3.5% 15/09/21 EMTN 778,376 0.30
EUR 354,000 REP OF AUSTRIA 3.15% 20/06/44 464,377 0.18
3,701,824 1.41
A — AN TG 3,701,824 1.41
~YL—
&g
EUR 200,000 AG INSURANCE SA/NV FRN 30/06/47 182,000 0.07
EUR 100,000 KBC GROEP FRN 29/03/49 99,980 0.04
281,980 0.11
sy
EUR 2,015,000 BELGIUM KINGDOM 1.9% 22/06/38 76 1,995,305 0.75
EUR 2,022,000 BELGIUM KINGDOM 1% 22/06/31 75 1,848,715 0.71
EUR 1,810,000 BELGIUM KINGDOM 0.8% 22/06/25 74 1,780,591 0.68
EUR 634,000 KINGDOM OF BELGIUM 4.25% 28/9/21 61 780,454 0.30
EUR 306,000 BELGIUM KINGDOM 3% 22/06/34 73 366,619 0.14
6,771,684 2.58
TR EE SRR
EUR 800,000 BELFIUS BANK SA 0.75% 10/02/25 EMTN 780,880 0.31
EUR 400,000 BELFIUS BANK SA 0.625% 14/10/21 401,200 0.15
EUR 300,000  SOLVAY SA 1.625% 02/12/22 299,730 0.11
EUR 200,000 KBC BANK NV 2% 31/01/23 REGS 217,640 0.08
1,699,450 0.65
~NLF—E 8,753,114 3.34
i
TR E(EE SR
EUR 690,000 PROVINCE OF QUEBEC 0.875% 15/01/25 674,613 0.26
EUR 569,000 ROYAL BK CANADA 1.625% 04/08/20 REG 599,845 0.23
1,274,458 0.49
HF R E 1,274,458 0.49
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EUR 565,000 REP OF CYPRUS 4.25% 04/11/25 EMTN 586,470 0.22
EUR 97,000 REP OF CYPRUS 3.875% 06/05/22 EMTN 100,269 0.04
686,739 0.26
FrurE 686,739 0.26
Fxz
TR EE SRR
EUR 400,000 UNICREDIT BK CZ 0.625% 30/04/20 EMT 395,816 0.15
395,816 0.15
F o 395,816 0.15
Fve—J
EE&FIE
EUR 225,000 DANICA PENSION FRN 29/09/45 221,963 0.08
221,963 0.08
iy
DKK 19,266,000 KINGDOM OF DENMARK 1.75% 15/11/25 2,788,404 1.07
DKK 1,400,000 KINGDOM OF DENMARK 4.5% 15/11/39 297,969 0.11
3,086,373 1.18
TR E(EE SR
DKK 9,120,000 REALKREDIT DANMARK 1% 01/01/21 10f 1,229,330 0.47
DKK 6,950,000 REALKREDIT DANMARK 2% 01/01/20 10T 984,744 0.38
DKK 7,499,431  NORDEA KRED REAL 2% 01/10/47 IOH 911,169 0.35
DKK 4300,000 NORDEA KRED REAL 2% 01/10/19 606,748 0.23
DKK 3,700,000 NYKREDIT REALKREDIT 1% 01/10/20 13H 501,791 0.19
4,233,782 1.62
Foe—rEf 7,542,118 2.88
TATFUR
ES]i-g
EUR 1,070,000  FINNISH GVT 0.875% 15/09/25 1,064,387 0.40
EUR 164,000  FINNISH GVT 1.5% 15/04/23 175,906 0.07
1,240,293 0.47
TR E(EE SR
EUR 600,000 NORDEA BK FIN 0.625% 19/10/22 EMTN 598,020 0.23
598,020 0.23
T4 T URE 1,838,313 0.70
TSR
LE&FIE
EUR 725,000 TOTAL SA 2.25% 29/12/49 EMTN 668,233 0.25
EUR 200,000 LA BANQUE POSTALE FRN 19/11/27 EMTN 202,280 0.08
EUR 200,000 BPCE SA FRN 30/1127 EMTN 200,320 0.08
EUR 200,000 ENGIE SA FRN 02/06/49 NC5 199,500 0.08
EUR 100,000 AXA SA FRN 04/07/43 114,298 0.04
EUR 100,000  SOLVAY FINANCE FRN 29/06/49 99,560 0.04
EUR 50,000 AXA SA FRN 16/04/40 55,560 0.02
1,539,751 0.59
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EUR 3,745,000 FRANCE OAT 1% 25/05/19 3,885,812 1.49
EUR 2,789,341  FRANCE OAT 3.25% 25/05/45 3,539,897 1.35
EUR 3,562,248  FRANCE OAT 0.5% 25/05/25 3,437,213 1.31
EUR 3,423,000 FRANCE OAT 0% 25/05/20 3,414,100 1.30
EUR 1,253,000 FRANCE OAT 4.25% 25/10/17 1,355,997 0.52
EUR 564,000 FRANCE OAT 4% 25/04/60 851,453 0.33
EUR 355,000 FRANCE OAT 5.75% 25/10/32 572,047 0.22
EUR 350,000 FRANCE OAT 4.75% 25/04/35 525,315 0.20
EUR 400,000 FRANCE OAT 2.25% 25/05/24 449,320 0.17
EUR 300,000 FRANCE OAT 3.5% 25/04/20 345,120 0.13
18,376,274 7.02

TR E(EE SR
EUR 2,100,000 CREDIT AGRICOLE 0.625% 11/09/23 EMT 2,073,539 0.79
EUR 1,800,000 AGENCE FRANC DEV 0.5% 25/10/22 EMTN 1,783,980 0.68
EUR 1,276,000 DEXIA CREDIT LOC 1.625% 29/10/18 EM 1,330,485 0.51
GBP 900,000 DEXIA CRED LOC 2% 17/06/20 EMTN 1,226,722 0.47
EUR 1,100,000  CIE FINANCE FONCIER 0.625% 10/02/23 1,093,730 0.42
EUR 1,100,000  CAISSE FRANCAISE FIN 0.2% 27/04/23 1,059,850 0.40
EUR 800,000 BCPE SFH 1.75% 27/06/24 EMTN 857,600 0.33
EUR 750,000 DEXIA CRED LOC 0.625% 21/01/22 EMTN 747,150 0.29
EUR 700,000  CAISSE FRAN FIN 0.375% 16/09/19 EMT 706,300 0.27
GBP 500,000 DEXIA CRED LOC 1.875% 17/07/17 EMTN 685,143 0.26
EUR 600,000 CARREFOUR SA 1.75% 22/05/19  EMTN 624,360 0.24
EUR 600,000  SOCIETE GENERALE 1% 19/12/17 EMTN 612,000 0.23
EUR 600,000 CIE FIN FONCIER 0.125% 18/06/18 601,500 0.23
EUR 500,000 CASINO GUICHARD 3.157% 6/8/19 EMTN 520,650 0.20
EUR 500,000 CAISSE FRAN FIN 1.125% 09/09/25 502,800 0.19
EUR 400,000 CIE FIN FONCIER 0.125% 18/02/20 000 398,440 0.15
EUR 400,000 RTE RESEAU TRANS 1.625% 27/11/25 EM 396,000 0.15
EUR 375,000 CREDIT AGR HOME 0.375% 21/10/21 EMT 373,425 0.14
EUR 300,000 EUTELSAT SA 5% 14/01/19 337,440 0.13
EUR 300,000 BPCE SFH 1.75% 29/11/19 318,660 0.12
EUR 300,000 CRED MUTUEL CIC 1.125% 06/02/19 EMT 309,840 0.12
EUR 300,000 CAP GEMINI SA 1.75% 01/07/20 307,020 0.12
EUR 300,000 CAISSE CENT CRED 0.25% 25/11/18 EMT 301,980 0.12
EUR 300,000  SOCIETE GENERALE 2.625% 27/2/25 EMT 288,120 0.11
EUR 230,000 ENGIE SA 1.5% 20/07/17 EMTN 234,669 0.09
EUR 200,000  UNEDIC 0.875% 25/10/22 204,120 0.08
GBP 100,000  EDF 5.5% 17/10/41 EMTN 154,641 0.06
EUR 100,000  UNEDIC 2.375% 25/05/24 112,340 0.04
EUR 100,000 ICADE 2.25% 16/04/21 103,440 0.04
EUR 100,000  SANOFI 1.125% 10/03/22  EMTN 101,952 0.04
EUR 100,000 ENGIE SA 1.5% 13/03/35 EMTN 88,010 0.03
EUR 100,000 CASINO GUICHARD 2.798% 5/08/26 EMTN 87,560 0.03
18,543,466 7.08
7T ARG 38,459,491 14.69




NPEB/X>-3—RE 7> /KRR - 772 KFC/FD

s gV i) FFAMhAE BB R (%)
=4
EE&FIE
EUR 400,000 BAYER AG FRN 01/07/74 402,840 0.15
EUR 300,000 LB BADEN WUERT FRN 27/05/26 EMTn 294,120 0.11
EUR 241,000 BAYER AG FRN 01/07/75 EMTN 241,940 0.09
EUR 200,000 BERTELSMANN SE&CO KGAA FRN 23/04/75 175,740 0.07
EUR 100,000  ALLIANZ SE FRN 07/07/45 92,010 0.04
1,206,650 0.46
HE
EUR 1,080,254  BUNDES DEUTSCH 1% 15/08/24 1,128,411 0.43
EUR 757,692  BUNDESREP DEUTSCHLAND 2.5% 15/8/46 945,098 0.36
EUR 430,000 BUNDES DEUTSCH 4.75% 04/07/40 08 727,960 0.28
EUR 200,000 REP OF GERMANY 1.75% 04/07/22 220,840 0.08
3,022,309 1.15
TR EE SRR
GBP 2,500,000 FMS WERTMANAGEMENT 1% 10/04/18 3,384,824 1.30
EUR 2,800,000 ERSTE ABWICKLUNG 0% 07/12/18 EMTn 2,798,880 1.07
EUR 2,219,000 LAND BADEN WUERT 0.625% 09/02/27 2,127,133 0.81
EUR 1,844,000 KFW 0.375% 23/04/30 EMTN 1,638,394 0.63
EUR 1,350,000 LAND HESSEN 0.375% 04/07/22 1515 1,345,140 0.51
EUR 800,000 KFW 0.625% 04/07/22 814,960 031
EUR 630,000 NRW BANK 0.875% 10/11/25 EMTN 626,850 0.24
EUR 595,000 LAND NORDRHEIN 1.25 14/03/25 1325 615,528 0.24
EUR 435,000 GEMEINSAME BUNDES 1.75% 13/06/22 40 470,409 0.18
EUR 404,000  VIER GAS TRANSP 2% 12/06/20  EMTN 424329 0.16
EUR 400,000  FREIE HANS BREMEN 0.5% 07/10/22 399,320 0.15
EUR 400,000 LAND NORDRHEIN 0.625% 17/11/23 1387 399,120 0.15
EUR 400,000 LAND BERLIN 0.5% 10/02/25 459 388,600 0.15
EUR 200,000 SAP SE 1.75% 22/02/27 EMTN 201,780 0.08
EUR 135,000 COMMERZBANK AG 0.5% 03/04/18 EMTN 135,135 0.05
EUR 86,000 LAND NORDRHEIN WEST 1.625% 24/10/30 88,202 0.03
15,858,604 6.06
A3 20,087,563 7.67
H—rP—
TR EEEERIE)
EUR 475,000 CRED SUISSE GP 1.25% 14/4/22 EMTN 459,848 0.18
459,848 0.18
H—ro—3 459,848 0.18
ARRTT
ES]i-g
USD 835,000 REP OF INDONESIA 4.75% 08/01/26 REG 749,506 0.29
749,506 0.29
AURFVTE 749,506 0.29
TANVG UK
¥ REZ (CMBS)
EUR 355,000 DECO 9-E3X A2 FRN 27/07/17 111,698 0.04
111,698 0.04
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HE gV SEdial FFAmAE B&IE(%)
iy
EUR 3,978,900  IRISH GVT 4.5% 18/04/20 4,719,770 1.80
EUR 1,115,000  IRISH GVT 2.4% 15/05/30 1,221,594 0.47
EUR 150,803  IRISH GVT 5% 18/10/20 185,096 0.07
EUR 126,900  IRISH TREASURY 2% 18/02/45 121,627 0.05
6,248,087 2.39
TR E(EE SR
EUR 1,025,000 BANK OF IRELAND 0.625% 19/02/21 1,021,412 0.39
EUR 320,000 GE CAPITAL EURO 1% 02/05/17 EMTn 323,756 0.12
1,345,168 0.51
TANTRE 7,704,953 2.94
AZ)T
&g
EUR 140,000  ASSICURAZIONI GEN FRN 27/10/47 EMTN 147,826 0.06
147,826 0.06
=&
EUR 8,064,000  BTPS 2.25% 22/04/17 CPI 8,285,906 3.16
EUR 5,067,000  BTPS 2.15% 12/11/17 ICPI 5,254,957 2.01
EUR 2,228,000  BTPS 5% 01/03/25 2,887,488 1.10
EUR 2,764,000  BTPS 1.25% 15/09/32 (CPI) 2,854,278 1.09
EUR 2,356,000  BTPS 3.75% 01/05/21 2,728,955 1.04
EUR 1,585,000  BTPS 2.55% 15/09/41 CPI 2,160,774 0.83
EUR 832,000  BTPS 4.75% 01/09/28 1,092,067 0.42
EUR 700,000  BTPS 4.75% 01/09/44 990,083 0.38
EUR 885,000  BTPS 3.25% 01/09/46 988,854 0.38
EUR 886,000  BTPS 2.55% 22/10/16 CPI 902,881 0.34
EUR 739,000  BTPS 1.7% 15/09/18 (CPI) 789,468 0.30
EUR 628,000  BTPS 3.75% 01/09/24 744,620 0.28
EUR 637,000 BTPS 0.7% 01/05/20 642,542 0.25
EUR 504,000 BTPS 2.35% 15/09/24 CPI 583,596 0.22
30,906,469 11.80
ERAE(EE SR
EUR 1,250,000 BANCA MONTE PASCHI 2.125% 26/11/25 1,233,375 0.46
EUR 600,000 BANCA MONTE PASCHI 1.25% 20/01/22 592,380 0.23
EUR 500,000 INTESA SANPAOLO 1.375% 18/12/25 EMT 491,550 0.19
EUR 300,000 SNAM SPA 3.25% 22/01/24 EMTN 338,130 0.13
EUR 302,000 INTESA SANPAOLO SP 3% 28/01/19 EMTN 322,234 0.12
EUR 202,000  SNAM 2.375% 30/06/17 208,403 0.08
EUR 175,000  SNAM 1.375% 19/11/23 EMTN 174,090 0.07
EUR 100,000 INTESA SANPAOLO 1.125% 14/01/20 EMT 100,260 0.04
EUR 100,000 BANCA POP EMILIA 0.875% 22/01/22 EM 99,520 0.04
3,559,942 1.36
AXVT G 34,614,237 13.22
Tr—V—5
TR EE SRR
EUR 556,000 WPP FINANCE 2013 3% 20/11/23 EMTN 612,267 0.23
EUR 250,000 UBS GROUP FDG 1.75% 16/11/22 250,100 0.10
862,367 0.33
Dy—V— & 862,367 0.33




NPEB/X>-3—RE 7> /KRR - 772 KFC/FD

HE gV SEdial FFAmAE B&IE(%)
FheT
sy
EUR 1,626,000 REP OF LATVIA 0.5% 15/12/20 1,632,016 0.62
1,632,016 0.62
ShETE 1,632,016 0.62
NI TNT
TR EEESRIE)
EUR 4,339,000 EURO STABILITY MECH 0.875% 15/10/19 4,481,754 1.71
GBP 2,000,000 EIB 1.5% 01/02/19 EMTN 2,733,785 1.04
EUR 1,542,000 EUROPEAN UNION 1.5% 04/10/35 EMTN 1,529,201 0.58
EUR 1,275,000  EIB 0.5% 15/11/23 EMTN 1,271,570 0.49
EUR 900,000  EIB 1.375% 15/09/21 EMTN 957,690 0.37
EUR 800,000 EUROPEAN UNION 0.625% 04/11/23 806,080 0.31
EUR 500,000  EIB 1.375% 15/09/20 EMTN 530,000 0.20
EUR 480,000  EFSF 1.75% 27/06/24 EMTN 524,496 0.20
EUR 398,000  EFSF 2.35% 29/07/44 EMTN 452,009 0.17
EUR 357,000 EIB 2.5% 16/09/19 EMTN 390,522 0.15
EUR 350,000 DH EUROPE FINANCE 1.7% 04/01/22 358,960 0.14
EUR 350,000 NESTLE FIN 0.75% 16/05/23 EMTN 345,870 0.13
EUR 200,000 NOVARTIS FINANCE SA 0.75% 09/11/21 201,280 0.08
EUR 147,000  EIB 2.625% 15/03/35 1981 173,357 0.07
EUR 87,000  EIB 2.125% 15/01/24 EMTN 97,797 0.04
14,854,371 5.68
NI T NI E 14,854,371 5.68
AxTa
R E(E E SR
EUR 100,000 AMERICA MOVIL SAB DE CV 1% 04/06/18 101,010 0.04
101,010 0.04
Ax ozt 101,010 0.04
FIE
EE&FIE
EUR 500,000 ABN AMRO BANK NV FRN 30/6/25 EMT 512,600 0.19
EUR 500,000 GAS NATURAL FENOSA FRN 29/12/49 432,300 0.17
EUR 400,000 NN GROUP NV FRN 08/04/44 413,840 0.16
EUR 400,000 GAS NATURAL FENOSA FRN 30/11/49 380,348 0.15
EUR 319,000 VOLKSWAGEN INTL FRN 24/03/49 295,906 0.11
2,034,994 0.78
sy
EUR 2,729,000 NETHERLANDS GVT 0% 15/04/18 3Y 2,745,101 1.05
EUR 600,000 NETHERLANDS GVT 0.25% 15/07/25 569,783 0.22
EUR 425000 NETHERLANDS GVT 2.75% 15/01/47 545,403 0.21
EUR 387,000 NETHERLANDS GVT 3.25% 15/07/21 453,852 0.17
EUR 138,000 NETHERLANDS GVT 2% 15/07/24 154,160 0.06
4,468,299 1.71
TR E(EE SR
EUR 1,050,000 ASML HOLDING NV 3.375% 19/09/23 1,179,360 0.46
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HE gV SEdial FFAmAE B&IE(%)
GBP 800,000 ABN AMRO BANK 2.375 07/12/21 EMTN 1,077,388 0.41
GBP 500,000 RABOBANK NED 4.625% 23/05/29 EMTN 689,419 0.26
EUR 620,000 ABN AMRO BANK NV 1.5% 30/09/30 615,040 0.23
GBP 400,000 RABOBANK NED 2.25% 23/03/22  GMTN 534,432 0.20
EUR 600,000 NEDER WATERSCHAPSBK 0.5% 29/04/30 E 525,360 0.20
EUR 370,000 BMW FINANCE NV 0.5% 21/01/20 EMTN 367,262 0.14
EUR 300,000 ING BANK NV 0.7% 16/04/20 EMTN 299,730 0.11
EUR 232,000 ENEL INV HLDG BV 5.25% 29/09/23 EMT 295,011 0.11
EUR 237,000 SHELL INTL FIN 1.625% 20/01/27 EMTN 226,221 0.09
EUR 180,000 NEDER FINANCIER 0.125% 20/04/22 EMT 176,616 0.07
EUR 150,000 ENEXIS HOLDING 1.5% 20/10/23 EMTN 151,005 0.06
GBP 100,000  SIEMENS FINANC 2.75% 10/9/25 EMTN 134,680 0.05
EUR 100,000 CRH FUNDING 1.875% 09/01/24  EMTN 100,560 0.04
6,372,084 243
IR EH 12,875,377 4.92
VY z—
ESfi=y
NOK 3,000,000 NORWEGIAN GVT 1.75% 13/03/25 477 322,826 0.13
322,826 0.13
TR E(EE SR
EUR 251,000  EIKA BOLIGKRED 2.125% 30/01/23 EMTN 272,988 0.10
272,988 0.10
SNV = —it 595,814 0.23
R—=FUK
3]sy
PLN 2,800,000 POLAND GVT BOND 3.25% 25/07/25 0725 681,017 0.26
681,017 0.26
e N 681,017 0.26
RAVIH IV
iy
EUR 2,145,000 OBRIGACOES TESOURO 2.2% 17/10/22 2,193,262 0.84
EUR 1,984,000 OBRIGACOES TESOURO 2.875% 15/10/25 2,043,322 0.78
4,236,584 1.62
RV 4,236,584 1.62
A=y
ESfi=y
EUR 81,000 REP SLOVENIJA 1.5% 25/03/35 70,454 0.03
70,454 0.03
AnR=7 2 70,454 0.03
ARy
EE&FIE
EUR 200,000 BANKIA SA FRN 22/05/24 MTN 198,680 0.08
198,680 0.08
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BE gV SEdial FFAmAE BB HE (%)
ESfid
EUR 6,579,000 SPANISH GVT 1.4% 31/01/20 6,798,080 2.60
EUR 3,446,000 SPANISH GVT 2.75% 31/10/24 3,748,593 1.43
EUR 3,182,000 BONOS Y OBLIG DE EST 1.15% 30/07/20 3,246,595 1.24
EUR 2,673,000 SPANISH GVT 4.6% 30/07/19 3,070,742 1.17
EUR 1,742,000 SPANISH GVT 4.5% 31/01/18 1,899,825 0.73
EUR 1,761,000 KINGDOM OF SPAIN 2.15% 31/10/25 1,817,352 0.69
EUR 1,540,000 SPANISH GOVT 0.55% 30/11/19 CPI 1,546,629 0.59
EUR 1,220,000 BONOS Y OBLIG DE EST 2.1% 30/04/17 1,253,184 0.48
EUR 999,000 BONOS Y OBLIG DEL EST 1.6% 30/04/25 989,110 0.38
EUR 681,000 SPANISH GVT 5.15% 31/10/28 906,139 0.35
EUR 587,000 SPANISH GVT 5.15% 31/10/44 802,077 0.31
EUR 165,000 SPANISH GVT 3.8% 30/04/24 193,314 0.07
26,271,640 10.04
HErE(E ESFE)
EUR 1,600,000 BANCO POPULAR ESP 2.125% 08/10/19 1,689,760 0.64
EUR 700,000 BANKIA SA 1.125% 05/08/22 696,780 0.26
EUR 600,000 BANKINTER SA 0.625% 09/10/20 596,428 0.22
EUR 500,000 FADE 0.85% 17/09/19 503,950 0.19
EUR 500,000 BANCO BILBAO VIZCAYA 0.625% 17/5/21 495,550 0.19
EUR 300,000 CEDULAS TDA 4.25% 10/04/31 A-6 362,550 0.14
EUR 300,000 BANKIA SA 3.625% 05/10/16 307,530 0.12
EUR 300,000 SANTAN CONSUMER FIN 1.5% 12/11/20 E 301,530 0.12
EUR 300,000 BANKIA SA 1% 25/09/25 279,894 0.11
EUR 200,000 SANTANDER CONSUMER FIN 1.1% 30/7/18 202,318 0.08
EUR 100,000 CAJA RURAL DE NAVARRA 0.5% 16/03/22 97,495 0.04
5,533,785 2.11
ARA L F 32,004,105 12.23
AT z—F
rEV&FIE
EUR 350,000 NORDEA BANK AB FRN 10/11/25 EMTN 347,305 0.13
347,305 0.13
ESfid
SEK 8,050,000 SWEDISH GVT 5% 01/12/20 1047 1,078,495 0.42
SEK 5,395,000 SWEDISH GVT 2.5% 12/05/25 1058 666,320 0.25
1,744,815 0.67
gt E(E EeFE)
EUR 575,000 SEB 0.625% 30/01/23 EMTN 568,733 0.22
EUR 400,000 SVENSKA HANDEL 1.125% 14/12/22 EMT 396,640 0.15
EUR 350,000 SWEDBANK AB 0.625% 04/01/21 GMTN 346,955 0.13
EUR 200,000 SWEDBANK AB 1% 01/06/22 GMTN 200,140 0.08
1,512,468 0.58
AV z—F FE 3,604,588 1.38
AR
ETE&HE
EUR 205,000 UBS AG FRN 12/02/26 218,581 0.08
218,581 0.08
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Wi e fzaiil Rk BB IR (%)
Ef&
CHF 1,000,000  SWISS GVT 1.5% 24/07/25 1,060,397 0.40
1,060,397 0.40
EiEtE(E ESFE)
EUR 531,000 CRED SUISSE LDN 1.125% 15/09/20 538,169 0.21
538,169 0.21
ZAXEF 1,817,147 0.69
AXYR
¥gR{E% (CMBS)
GBP 115,000 GMG 2015-2 A FRN 16/02/54 156,284 0.06
EUR 185,000 ESTON 2006-1 A1B FRN 19/04/21 62,579 0.02
218,863 0.08
EEEFIE
GBP 400,000 LEGAL&GENERAL GROUP 5.5% 27/06/64 E 517,926 0.20
EUR 400,000 BARCLAYS PLC FRN 11/11/25 EMTN 399,040 0.15
GBP 100,000 NATIONWIDE BUILD SOC FRN 11/03/49 136,385 0.05
1,053,351 0.40
Ef&
GBP 3,444,045 UK TREASURY 3.75% 07/09/20 5,212,764 1.99
GBP 3,118,065 UK TREASURY 3.5% 22/01/45 4,972,813 1.90
GBP 2,055,000 UK TREAS GILT 2% 07/09/25 2,813,846 1.08
GBP 1,480,000 UK TREASURY 5% 07/03/25 2,555,772 0.98
GBP 1,474,000 UK TREASURY 4.25% 07/03/36 2,544,110 0.97
GBP 1,151,000 UK TREASURY 4.75% 07/12/30 2,056,609 0.79
GBP 773,000 UK TREASURY 4.25% 07/09/39 1,354,284 0.52
GBP 450,000 UK TREASURY 4.25% 07/12/55 883,560 0.34
GBP 445000 UK TREASURY 4% 22/01/60 849,671 0.32
GBP 556,400 UK TREAS GILT 3.25% 22/01/44 847,409 0.32
GBP 391,000 UK TREASURY 3.5% 22/07/68 686,887 0.26
GBP 280,000 UK TREASURY 3.75% 22/07/52 489,984 0.19
25,267,709 9.66
Eqliki-g
GBP 100,000 EVERSHOLT FUNDING 6.697% 22/2/35 EM 176,244 0.07
176,244 0.07
AT T T T | FNE
GBP 200,000 CRH FIN UK PLC 4.125% 02/12/29 EMTN 272,371 0.10
272,371 0.10
EiEtE(E ESFE)
GBP 2,118,000 BARCLAYS BANK PLC 1.5% 04/04/17 EMT 2,895,040 1.12
GBP 1,885,000 LLOYDS BANK PLC 1.5% 02/05/17 EMTN 2,581,582 1.00
GBP 949,000 LCR FINANCE PLC 4.5% 07/12/28 REGS 1,570,465 0.60
EUR 1,110,000 NATIONWIDE BLDG SOC 1.625% 3/4/19 E 1,150,293 0.44
EUR 775,000 NATIONWIDE BLDG 1.125% 3/6/22 EMTN 771,449 0.29
GBP 500,000 CENTRICA PLC 4.375% 13/03/29 720,422 0.28
GBP 400,000 ABBEY NATL TREAS 5.25% 16/02/29 EMT 682,008 0.26
GBP 476,000 LLOYDS BANK PLC 1.75% 31/03/22 628,608 0.24
GBP 400,000 CENTRICA PLC 7% 19/09/18 EMTN 612,383 0.23
EUR 500,000 NATIONWIDE BLDG 2.25% 25/06/29 EMTN 545,372 0.21
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HE gV SEdial FFAmAE B&IE(%)
EUR 475,000 NATIONWIDE BLDG 0.75% 26/10/22 EMTN 474,003 0.18
EUR 450,000  SKY PLC 1.5% 15/09/21 EMTN 451,168 0.17
EUR 400,000  SKY PLC 2.5% 15/09/26 EMT 404,720 0.15
EUR 400,000 LLOYDS BANK PLC 0.5% 22/07/20 401,880 0.15
GBP 200,000 LLOYDS BANK 5.125% 7/03/25 EMTN 326,630 0.12
EUR 300,000  BRITISH TELECOM 1.125% 10/06/19 EMT 305,940 0.12
EUR 300,000 FCE BANK PLC 1.528% 09/11/20 EMTN 302,040 0.12
GBP 200,000 NATIONAL GRID 4% 08/06/27 296,006 0.11
EUR 225,000 ABBEY NTL TREAS 0.875% 25/11/20 EMT 223,538 0.09
GBP 150,000 RL FIN BONDS NO3 6.125% 13/11/28 207,732 0.08
EUR 205,000 BAT INT FIN 0.875% 13/10/23 ~ EMTN 193,602 0.07
GBP 100,000 WESTERN POWER 5.75% 16/04/32 EMTN 168,785 0.06
EUR 148,000 UBS AG LONDON 1.25% 03/09/21 EMTN 151,019 0.06
EUR 200,000 ANGLO AMERICAN 2.5% 29/04/21 EMTN 138,620 0.05
EUR 123,000 BP CAPITAL PLC 1.109% 16/2/23 EMTN 119,673 0.05
EUR 100,000 COMPASS GROUP 1.875% 27/01/23 EMTN 103,680 0.04
GBP 50,000 NETWORK RAIL 4.75% 29/11/35 EMTN 87,307 0.03
EUR 111,000 ANGLO AMERICAN 3.25% 03/04/23 EMTN 75,425 0.03

16,589,890 6.35
AXVAGE 43,578,428 16.66
T AU
¥ERE% (CMO)
GBP 465,000 LAN 2015-1X 1A FRN 22/12/54 630,315 0.24
630,315 0.24
ERAE(EE SR
GBP 500,000 MC DONALDS CORP 4.125% 11/06/54 GMT 644,262 0.26
EUR 600,000 MORGAN STANLEY 2.375% 31/03/21 GMTN 635,041 0.25
EUR 600,000 COCA COLA CO 1.125% 09/03/27 560,341 0.21
EUR 550,000 WELLS FARGO CO 2% 27/04/26 EMTN 557,150 0.21
EUR 550,000 PROCTER & GAMBLE CO 1.125% 02/11/23 548,680 0.21
GBP 366,000 VERIZON COMM 4.75% 17/02/34  EMTn 529,420 0.20
GBP 350,000 MONDELEZ INTL 4.5% 03/12/35 480,265 0.18
EUR 475,000 WELLS FARGO CO 1.5% 12/09/22 EMTN 480,035 0.18
EUR 500,000 ZF NA CAPITAL 2.75% 27/04/23 476,850 0.18
EUR 427,000 AON PLC 2.875% 14/05/26 446,599 0.17
EUR 400,000 JP MORGAN CHASE 1.5% 26/10/22 EMTN 403,080 0.15
GBP 200,000 BANK OF AMERICA 7% 31/07/28 EMTN 366,767 0.14
EUR 250,000 UNITED PARCEL SERV 1.625% 15/11/25 251,025 0.10
EUR 210,000 BMW US CAP LLC 1.125% 18/09/21 EMTN 210,378 0.08
EUR 200,000 THERMO FISHER SCIENT 2.15% 21/07/22 206,380 0.08
EUR 200,000 GENERAL ELECTRIC CO 1.25% 26/05/23 200,200 0.08
EUR 175,000  WELLS FARGO CO 1.625% 02/06/25 EMTN 173,600 0.07
EUR 200,000 BERKSHIRE HATHAWAY 1.625% 16/3/35 167,960 0.06
GBP 100,000 AMGEN INC 5.5% 07/12/26 159,303 0.06
GBP 100,000 GOLDMAN SACHS GP 4.25% 29/01/26 EMT 145,254 0.06
GBP 100,000 AT&T INC 4.875% 01/06/44 138,915 0.05
EUR 117,000 BMW US CAPITAL 0.625% 20/04/22 EMTN 113,045 0.04
EUR 109,000 COCA COLA CO 0.75% 09/03/23 106,210 0.04
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BE e fzaiil Rk BB IR (%)
EUR 100,000 THERMO FISHER SCIEN 1.5% 01/12/20 100,790 0.04
EUR 100,000 MCDONALD'S CORP 1.125% 26/05/22 GMT 99,360 0.04
8,200,910 3.14

KEE
USD 630,000 US TREAS NOTE 0.75% 15/02/45 (CPI) 503,769 0.19
503,769 0.19
T AV E 9,334,994 3.57
BEAREREF 254,722,807 97.32

N

(1) B IR TR R CRoR

1 2 B I LS

20154F12 A 31 A Bl
WEEV) wiEGEY) it 191 ARFEBUAL (2—1)
JPY 6,870,607,562 EUR 51,459,096 January 15,2016 721,451
JPY 34,276,681 EUR 259,147 January 15,2016 1,176
JPY 7,298,051 EUR 54,613 January 15,2016 813
JPY 7,320,294 EUR 54,815 January 15,2016 781
JPY 15,327,958 EUR 115,947 January 15,2016 465
JPY 3,939,154 EUR 29,479 January 15,2016 437
JPY 2,909,313 EUR 21,692 January 15,2016 403
JPY 5,818,089 EUR 43,792 January 15,2016 395
JPY 3,029,065 EUR 22,742 January 15,2016 262
JPY 3,388,745 EUR 25,550 January 15,2016 186
JPY 899,744 EUR 6,745 January 15,2016 88
JPY 4,968,847 EUR 37,694 January 15,2016 43
SEK 6,394 EUR 691 January 15,2016 7
SEK 3,398 EUR 367 January 15,2016 4
SEK 1,902 EUR 205 January 15,2016 3
SEK 1,206 EUR 130 January 15,2016 2
SEK 341 EUR 36 January 15,2016 0
SEK 299 EUR 32 January 15,2016 0
SEK 266 EUR 28 January 15,2016 0
SEK 256 EUR 27 January 15,2016 0
SEK 177 EUR 19 January 15,2016 0
SEK 116 EUR 12 January 15,2016 0
SEK 93 EUR 10 January 15,2016 0
SEK 50 EUR 5 January 15,2016 0
SEK 44 EUR 4 January 15,2016 0
SEK 26 EUR 2 January 15,2016 0
SEK 19 EUR 2 January 15,2016 0
SEK 17 EUR 1 January 15,2016 0
DKK 7 EUR 1 January 15,2016 0
DKK 0 EUR 0 January 15,2016 0
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WEEV) wiEGEY) it 191 ARFEBUAL (2—1)
DKK 11 EUR 1 January 15,2016 0
DKK 22 EUR 3 January 15,2016 0
DKK 8 EUR 1 January 15,2016 0
CHF 0 EUR 0 January 15,2016 0
DKK 20 EUR 2 January 15,2016 0
SEK 0 EUR 0 January 15,2016 0
CHF 3 EUR 3 January 15,2016 0
DKK 80 EUR 10 January 15,2016 0
DKK 53 EUR 7 January 15,2016 0
DKK 546 EUR 73 January 15,2016 0
DKK 136 EUR 18 January 15,2016 0
DKK 120 EUR 16 January 15,2016 0
DKK 862 EUR 115 January 15,2016 0
DKK 42 EUR 5 January 15,2016 0
GBP 0 EUR 0 January 15,2016 0
DKK 116 EUR 15 January 15,2016 0
CHF 3 EUR 2 January 15,2016 0
CHF 7 EUR 7 January 15,2016 0
CHF 4 EUR 4 January 15,2016 0
DKK 155 EUR 20 January 15,2016 0
CHF 8 EUR 8 January 15,2016 0
CHF 45 EUR 42 January 15,2016 0
CHF 16 EUR 14 January 15,2016 0
CHF 20 EUR 18 January 15,2016 0
CHF 51 EUR 47 January 15,2016 0
CHF 30 EUR 28 January 15,2016 0
CHF 44 EUR 40 January 15,2016 0
CHF 58 EUR 54 January 15,2016 0
DKK 1,543 EUR 207 January 15,2016 0
DKK 2,905 EUR 389 January 15,2016 0
GBP 17 EUR 23 January 15,2016 0
GBP 19 EUR 26 January 15,2016 0
CHF 206 EUR 191 January 15,2016 €))
GBP 25 EUR 35 January 15,2016 (1)
CHF 325 EUR 301 January 15,2016 @)
GBP 43 EUR 59 January 15,2016 (1)
GBP 49 EUR 68 January 15,2016 €8]
CHF 583 EUR 540 January 15,2016 ?2)
GBP 90 EUR 125 January 15,2016 2)
GBP 113 EUR 157 January 15,2016 3)
CHF 1,098 EUR 1,016 January 15,2016 3)
GBP 172 EUR 238 January 15,2016 4)
GBP 260 EUR 357 January 15,2016 )
GBP 293 EUR 403 January 15,2016 )
GBP 249 EUR 344 January 15,2016 (6)
GBP 333 EUR 460 January 15,2016 ®)
GBP 1,176 EUR 1,618 January 15,2016 (22)
GBP 1,858 EUR 2,551 January 15,2016 30)
GBP 3,313 EUR 4,573 January 15,2016 (77)
JPY 4,468,722 EUR 34,024 January 15,2016 (86)
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WEEV) wiEGEY) it 191 ARFEBUAL (2—1)
GBP 6,235 EUR 8,605 January 15,2016 (145)
EUR 9,833,021 GBP 7,121,271 January 15,2016 170,804
EUR 1,161,259 CHF 1,256,017 January 15,2016 3,012
EUR 10,488 GBP 7,590 January 15,2016 190
EUR 10,527 GBP 7,628 January 15,2016 177
EUR 445284 DKK 3,321,397 January 15,2016 167
EUR 8,410 GBP 6,113 January 15,2016 115
EUR 5,661 GBP 4,093 January 15,2016 107
EUR 22,268 GBP 16,334 January 15,2016 106
EUR 6,534 GBP 4,747 January 15,2016 93
EUR 4,907 GBP 3,558 January 15,2016 79
EUR 7,239 GBP 5,278 January 15,2016 78
EUR 4,166 GBP 3,030 January 15,2016 54
EUR 4,367 GBP 3,181 January 15,2016 51
EUR 1,295 GBP 941 January 15,2016 17
EUR 771 CHF 831 January 15,2016 5
EUR 1,243 CHF 1,343 January 15,2016 4
EUR 2,629 CHF 2,848 January 15,2016 3
EUR 1,238 CHF 1,339 January 15,2016 3
EUR 993 CHF 1,073 January 15,2016 3
EUR 579 CHF 625 January 15,2016 3
EUR 854 CHF 924 January 15,2016 3
EUR 5,877 CHF 6,372 January 15,2016 1
EUR 515 CHF 557 January 15,2016 1
EUR 668 CHF 724 January 15,2016 1
EUR 492 CHF 533 January 15,2016 0
EUR 476 DKK 3,554 January 15,2016 0
EUR 152 CHF 165 January 15,2016 0
EUR 474 DKK 3,542 January 15,2016 0
EUR 188 DKK 1,406 January 15,2016 0
EUR 1,008 DKK 7,523 January 15,2016 0
EUR 256 DKK 1,912 January 15,2016 0
EUR 380 DKK 2,841 January 15,2016 0
EUR 327 DKK 2,445 January 15,2016 0
EUR 222 DKK 1,657 January 15,2016 0
EUR 58 DKK 437 January 15,2016 0
EUR 197 DKK 1,475 January 15,2016 0
EUR 295 DKK 2,208 January 15,2016 0
EUR 3 JPY 499 January 15,2016 0
EUR 2,253 DKK 16,821 January 15,2016 (1)
EUR 104 SEK 963 January 15,2016 (1)
EUR 122 JPY 16,351 January 15,2016 2)
EUR 137 JPY 18,391 January 15,2016 2)
EUR 182 JPY 24,381 January 15,2016 3)
EUR 334 SEK 3,100 January 15,2016 4)
EUR 310 JPY 41,431 January 15,2016 4)
EUR 351 SEK 3,257 January 15,2016 )
EUR 354 JPY 47,282 January 15,2016 %)
EUR 525 SEK 4,866 January 15,2016 6)
EUR 454 SEK 4,227 January 15,2016 7
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wEEE) B EGEY) it 4] ARFEHHRLE (2—1)
EUR 3,999 SEK 36,683 January 15,2016 (7)
EUR 581 SEK 5,397 January 15,2016 (8)
EUR 394 SEK 3,684 January 15,2016 ®)
EUR 846 SEK 7,822 January 15,2016 ®)
EUR 675 SEK 6,271 January 15,2016 )
EUR 653 JPY 87,304 January 15,2016 )
EUR 818 JPY 109,304 January 15,2016 (12)
EUR 842 SEK 7,856 January 15,2016 (15)
EUR 1,240 JPY 165,716 January 15,2016 (18)
EUR 1,789 SEK 16,566 January 15,2016 (20)
EUR 1,796 JPY 239,870 January 15,2016 (26)
EUR 2,098 JPY 279,920 January 15,2016 (27)
EUR 2,395 JPY 319,923 January 15,2016 34
EUR 1,863 JPY 249,942 January 15,2016 (35)
EUR 8,427 JPY 1,119,632 January 15,2016 (76)
EUR 13,285 JPY 1,769,454 January 15,2016 (153)
EUR 49,770 GBP 36,833 January 15,2016 (206)
EUR 23,813 JPY 3,180,128 January 15,2016 (339)
EUR 44,805 JPY 5,983,580 January 15,2016 (638)
EUR 790,194 SEK 7,318,979 January 15,2016 (9,177)
EUR 987,303 GBP 700,000 January 27,2016 37,841
SEK 22,340,000 EUR 2,416,148 March 11,2016 24,363
PLN 3,690,000 EUR 847,950 March 11,2016 20,816
EUR 1,314,512 GBP 955,000 March 11,2016 20,453
EUR 1,347,086 GBP 980,000 March 11,2016 19,151
EUR 1,309,923 GBP 955,000 March 11,2016 15,864
PLN 2,850,000 EUR 666,924 January 27,2016 5,479
EUR 468,207 USD 510,000 March 11,2016 2,536
EUR 458,755 USD 500,000 March 11,2016 2,215
EUR 458,139 USD 500,000 March 11,2016 1,599
EUR 1,255,853 DKK 9,360,000 March 11,2016 1,033
EUR 1,218,955 DKK 9,085,000 March 11,2016 1,003
EUR 1,218,939 DKK 9,085,000 March 11,2016 986
EUR 1,242,481 DKK 9,256,800 May 13,2016 941
NOK 6,640,000 EUR 694,045 March 11,2016 685
EUR 27,596 USD 30,000 March 11,2016 204
EUR 9,139 USD 10,000 March 11,2016 9
EUR 9,131 USD 10,000 March 11,2016 1
GBP 310,000 EUR 420,413 March 11,2016 (352)
EUR 26,356 PLN 115,000 January 27,2016 (776)
CZK 20,380,000 EUR 756,806 March 11,2016 (1,320)
GBP 230,000 EUR 319,550 January 27,2016 (7,584)
GBP 470,000 EUR 646,287 January 27,2016 (8,791)
CHF 5,340,000 EUR 4,946,198 March 11,2016 (16,076)
EUR 627,451 PLN 2,735,000 January 27,2016 (17,819)
RUB 37,860,000 EUR 501,257 March 10,2016 (31,960)

960,826
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2015412 A 31 H BI{E
g 0% 5 FFAMAE REBHER
W BB k2 ki 141 (1) (2—m)
BT e
EUR 95 FUT EURO SCHATZ 2YR 6% Mar 2016 10,591,550 6,545
EUR 9 FUT EURO BOBL 5YR 6% Mar 2016 1,175,670 (3,130)
USD 44 FUT US NOTE 10YR 6% Mar 2016 5,057,516 (28,193)
USD 60 FUT US NOTE 5YR 6% Mar 2016 6,485,835 (27,389)
GBP 129 FUT 90DAY STERLING Dec 2016 21,671,239 (27,257)
44,981,810 (79,424)
TPz
EUR 4) FUT EURO BUXL 30YR 4% Mar 2016 (603,280) 80
GBP 5) FUT LONG GILT 10YR 4% Mar 2016 (795,295) 1,330
USD 7 FUT US ULTRA BOND 30YR 6% Mar 2016 (1,009,708) 3,853
GBP (129) FUT 90DAY STERLING Dec 2017 (21,563,989) 44,767
EUR (20) FUT EUR OAT Mar 2016 (2,996,800) (6,793)
EUR 57 FUT EURO BTP 10YR 6% Mar 2016 (7,823,820) (19,460)
EUR (83) FUT EURO BUND 10YR 6% Mar 2016 (13,104,040) (48,676)
(47,896,932) (24,899)
(104,323)
GRIAT 7 HLG 225
2015412 H 31 H BLAE
. ; RmFLE REBHER
| = Dy
EUR 1,910,000 Receive Floating (6M EUR-EURIBOR) - Pay Fixed (0.46%) November 24, 2022 (879) 18,069
USD 8,170,000 Receive Floating (3M USD LIBOR) - Pay Fixed (1.57264%)  February 28, 2020 0 21,243
USD 4,870,000 Receive Floating (3M USD LIBOR) - Pay Fixed (1.81602%) July 29, 2022 0 36,485
(879) 75,797
N — o N
ARSI E VARSI CIE S
2015412 H 31 H BLAE
. ; REBIHE R
| = by A
W 0] k24 i (25—
Tarlia mhR e
EUR 380,000 CDS GLENCORE INTL 100BP 1% December 20, 2020 (99,288)
EUR 6,000,000 CDX ITRAXX EUROPE 24 1% December 20, 2020 64,871
(34,417)
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LM - kEEH27 - 75 AF C (EREEBEERER)
F12088~512587 (201644 H 8 H~2016E108 7 A)

QT 7 v DA
=L
f5 #E  B [ s
WM U5 g | EE UTHEAVE Y 2 —OKE BT OMERICRENICEE T, (EIEMEO B EMNARES A iE L CER AT E 7
LM - KEEFTT - 77 A v F—7 7~ Nl LA G E LET . b, AR BRRAT Dhan

NE—7 7K
T R e T
WERIREST 770 | o LR T 0 AR 2 SR e 2 L

A IR | AMIEREA~ORITHIRZ R T A,
Bl 7 b | ER URANE LCEA 7 A, WEROSEITRERR) (2, IEEOEEHTE SV COBLETVE T,

SE
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Ny 7‘&‘ < 7*— /(7‘
. N . W A/ RWACY/ AV e e e
wom o oml s Fkmeacrrorxlm o plm xBEER G g o
. (HAV/A~Z) FE NG = 3 %%mﬁwﬁAm$,@ #H
ol VAl A s % P

F M % % % % % EpZE!

9641 (20145 A TH) 9,082 30 1.2 13, 226 1.0 95.0 0.9 1.4 844
974 (201446 A 9 ) 9, 099 30 0.5 13, 263 0.3 88.3 A 6.9 1.3 981
9BE(014ETATH) 9,077 30 0.1 13, 253 0. 1 83.2 A 1.2 1.2 1,177
998 (201448 A 7H) 9,097 30 0.6 13, 341 0.7 70.6 6.4 0.9 1,757
1004 (20144E9 A 8 H) 9,112 30 0.5 13,382 0.3 60. 8 12.4 0.6 2,618
1014 (20144108 7 H) 9, 089 30 0.1 13,414 0.2 69.9 5.2 0.4 3,471
1024 (0144118 7 ) 9,070 30 0.1 13, 449 0.3 82.5 A 1.4 3.1 4,108
10341 (2014412 8 H) 9, 058 30 0.2 13, 497 0.4 90. 6 A 0.3 3.9 4,817
1048 (0155 1A 7 1) 9,171 30 1.6 13,693 1.5 84.0 A 7.2 3.2 5,736
1058 (201552 B 9 ) 9,184 30 0.5 13,710 0.1 79.6 2.0 2.9 6, 880
10641 (20153 A 9 H) 9,051 30 Al 1 13,578 A1.0 66. 6 22.7 2.6 8, 347
10741 (201544 B 7 H) 9,185 30 1.8 13,797 1.6 68. 1 16.8 2.2 9,730
1084 (201585 B 7 R) 9,007 30 Al.6 13,599 Al. 4 74.6 11.9 2.2 10, 134
1091 (201546 A 8 H) 8, 888 30 AL.0 13, 490 AO0.8 81.6 3.1 2.0 12, 821
11081 (201547 A 7 H) 8,878 30 0.2 13, 566 0.6 80. 4 10.7 1.8 13, 950
118 Q01548 A 7H) 8, 890 30 0.5 13, 592 0.2 89.8 6.0 1.8 13, 665
128 (015598 7 H) 8,873 30 0.1 13,637 0.3 88.5 12.9 1.7 14, 715
11381 (2015104 7 H) 8, 847 30 0.0 13, 709 0.5 95.1 4.3 1.6 14, 849
1148 (0154118 9 ) 8,773 30 AO0.5 13, 562 Al 1 103.5 A 9.7 1.9 13,619
11581 20156128 7 R) 8, 768 30 0.3 13, 606 0.3 99. 4 A 8.2 2.0 12,532
1168 (201651 5 7 ) 8,712 30 A0.3 13,633 0.2 96. 3 A 5.1 0.9 11,728
1T (201642 A 8 H) 8, 680 30 A0.0 13,783 1.1 95. 1 A T.6 0.8 12, 687
1184 (20164F 3 A 7 H) 8, 697 30 0.5 13,785 0.0 98.6 A 2.9 0.8 13,740
119 (201654 B 7 ) 8,797 30 1.5 13, 969 1.3 92. 4 A 4.5 0.7 14, 829
12081 (201645 H 9 H) 8, 817 30 0.6 14, 008 0.3 92.5 A 1.5 0.7 15, 432
1218 (201656 A 7 1) 8,812 30 0.3 14, 051 0.3 82.5 21.5 0.7 17,013
1224201657 B 7 ) 8, 963 30 2.1 14, 279 1.6 95. 1 6.3 0.6 19, 505
12341 (201628 A 8 H) 8, 908 30 AO0.3 14, 198 AO0.6 89. 4 3.4 0.5 22, 847
12481 (201649 H T H) 8,926 30 0.5 14, 258 0.4 89.3 3.2 0.5 25, 870
12581 (20164104 7 H) 8,813 30 0.9 14,133 AN0.9 94.9 6.2 0.5 28, 131

(£ 1) FEUEATERO YT BlaiA 2,

(FE2) H7 7 v FEIBEEEREMANET O T, MERHALSR] TEREIR) R EFGEFMALSR) IRE R RH L Tk
U

(1::3) fEHJe s 3 S b — e ph e,

(FE4) AREALROFITIIIEA S (TBARG]) OHFREFEENTEY A,
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OB ER A DEAEMEE & HIRFDIHER

T w7
woowm o omle a gl *® M & Kmiad roa x|t wlw  p|REGE i
’ (H~yvR—a) [MAKREER G =
B % F g %
(€1 M % % % % %
201654 A 7 H 8, 797 - 13, 969 — 92.4 A 4.5 0.7
1204 4 AR 8, 825 0.3 13, 954 AO. 1 92.0 N 2.2 0.7
(Gl 9
201645 H 9 H 8, 847 0.6 14, 008 0.3 92.5 A 1.5 0.7
g "
2016725 H 9 A 8, 817 - 14, 008 - 92.5 A 1.5 0.7
F1214 5 A% 8, 788 AN0.3 13,974 NO. 2 86.3 5.4 0.7
Gy *
2016426 H 7 A 8, 842 0.3 14, 051 0.3 82.5 21.5 0.7
(€=
201646 H 7 H 8, 812 — 14, 051 — 82.5 21.5 0.7
1221 6 HAK 8,907 1.1 14, 200 1.1 99. 7 7.9 0.6
(Gl 9
201647 H 7 H 8,993 2.1 14,279 1.6 95.1 6.3 0.6
g |
201657 H 7 H 8,963 — 14, 279 - 95.1 6.3 0.6
12314 7THRE 8, 963 0.0 14, 238 N0. 3 90. 3 9.3 0.6
Gy *
201628 H 8 A 8,938 A0. 3 14, 198 N0.6 89. 4 3.4 0.5
(1=
201648 H 8 H 8,908 — 14, 198 — 89. 4 3.4 0.5
1241 8 AK 8, 947 0.4 14, 241 0.3 96. 5 1.5 0.5
Gl S
201659 H 7 H 8, 956 0.5 14, 258 0.4 89.3 3.2 0.5
g ®
201629 H 7 H 8,926 - 14, 258 - 89.3 3.2 0.5
1258 9 AR 8, 909 AO. 2 14, 248 A0. 1 92.4 4.1 0.5
Gl S
20164F10H 7 B 8, 843 A0.9 14,133 AN0.9 94.9 6.2 0.5
(E 1) MIARIEEMAII DR RA A, ERIIH eI,
(E2) H7 7y FMIBREEELMANETOT, TEIFEALR] MEREMWIE] THREEFGESFMEALE ) IREHRLERL Tk

D ET,
(£ 8) EHIM =T T R — FE R R,
(E4) MERMALEOPIIITR S (TBAIG]) OHFEEENTEY A,
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OLEREIDERZA L SERDERAE
[EAEMEEOHE]

KEMESSE T, MREERIE Y 23 L5 (s T%) 72—, BREERIE EHET (T ER) UE L, #lomrkx, K
AR IE L, MEAEE S LR L2 enb, MRV IZES LTHEY £ Ln, TO®%IE, KEFAEHHIERFS (FRB) 12 X % 4 @B
WHRBLICEASNAREME 2D, FIED IR Ly PN TOHB L 20 £ Lk, Bk, KEOEREE CEREORKINESE (BU)
BEASTRE L, RRE O SATERBIHENIER 722 &b, FIEVIFET UE Lz, #Mosdx, BN R T (ECB) ANEInfEFyi#:
IR L CAMECRE OBLRHER 2 E L, N OEBAEIY 23 ER L2 2 06, KEOEMGREY & EF LE L, 20%, KEHARTT
WLZES (FONC) BOSREZT, A% O EFX—A0REROBELL LTRSS/ D & OBIASERY | FllE 0 T —RHE T LE L7ans,
SENOF EFTBRITARTE S . PRSI THOERLE Lz, 20X 9 RBEEO P, SIERW O KAEMBEORERIT T T 22.23% (Hcs:
FHER—2R) R0, RF=—27DF T A1 1T%%1.06% LY £ L7,

[EMEE]
WA 7 5 — 0K FAETARIICRE 475 LM - KERET - 794 - < ¥—7 7o K] SRARCBLELATV, [RFEMED
PRI & FE L= 74 U FOBAICSEDTENY & Ui, ¥7o, MRSV AR~y VET0E L,

[ EEE]

FAEMAEB R EHROF TIRAELZBZ L, 1 08720 BUAZ CHI208130M, F121130M, 51221130/, 551234130/, 51244
30F, 55126130 M DU EL ATV E Lz, 7Z2ds, IR OFUCTEY Lad - 2RIEIc > & £ L CMEFEMET IR L, EH O EAT
S EEMZITVET,

[S#DERAE]

SKERHHICEE L CTIE, 20164 4 - 6 HHICDPRE R (i) 1ZATHILLER T 5 21 4% L QWEM (F7 21.1%) »b EHEEShE L,
KERF IR RN OREAEREMERFL TR, A% bRRERZUD b0 L PHRINET, THLERET, Y77 MxohETe
AR, AESFOEHY 27 L &FY 2 7 IZEUE L > o8l 23R L, Bt EEO T RN ek 4 B8 L CGERAZ1T 5 IiE T
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O10%=YnEAAM (20164F 4 H 8 A~20164E108 7 B)
12080~ 551255
I8 I8
H : & W | k% 7 A o B =
] %
(a) 13 it #H ot 23 0.254 | (a) 15 FESN = M I 00 A SEYERTI AR X 15 FE4U =R
( & 5 & # ) (18) (0.200) | ZEL1=E4DEROAHE
( W % & # ) (2 (0.027) | ZAHEMWEESKEEEORM, OENTDZ 7 FOGH, BAZO
AR O XHI
(= & = 1 ) (2 (0.027) | EHNMEDEEL, #EEHN 5 OO ET O
() 52 B Z it F % ¥ 1 0.014 (b) 78 E ZERE T AR = 1R 0 78 H Rt THORH - (ERUHIR O V195 25 M 1 3K
FEEEFHEIL, FMEERSORE O, RN AL Tk
(% - &7 a ) (1) (0.014)
) 2 o M % H 1 0.008 | (o) F DM A ={ERHIEIDZ O - MR 0 V-85 20 1 5
( &/ &% & H ) (0 (0.005) | (BT, WM BT B HEHITEICK ) AERSEORE K OE LD
Bl - BREOBIREICET 55
(& & # B ) (0) (0.002) | EEBMIT, BEENSICHEID 77 v FOBEICELH
& #t 25 0.276

VERCHARR O - FEEMIARIL, 8, 8891 T,

(FE1)

(HE2)
(E3)

(HE4)

Wﬁﬁﬁmﬁm(%%m%mﬂﬂé%ﬁm%%m%%ﬁﬁ>m\ﬁw'ﬁﬁtiwﬁﬁﬁuﬁmwﬁﬂbéhm\@ﬁ&u;wﬁ
H L7 R T,
ASFUITHE Z L ICHRMIEUELAL THY 7,
REEEATEEBLOZOMETIL. 207 7> RBHAAN T D BFREEIEN L1280 > B, Y7 7> Rigxisd s b
DEGHET,
FUERITLI RN 0ZNThoBEAeE (MRBOMEEET) 2 ERIIE O HEEMA TR L CT1002 R L2 b0 T, HA
TN/ BRI AL ThH Y £,
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OFER U IDIKR (20164 4 B 8 B~20164£108 7 A)
| BRAERBSTSORE. RIOKR
12001~ 55 1258
& ] B i fiRt %
5] % & % 5] % 4 il

Fn TH +n TH
LM kEEHEaT - IR - vP—T7 7 K 13, 028, 946 17, 750, 407 2,269, 184 3, 167, 725
(7F) BT RWEIIDIE T,
OFERFZEAN L DEGIIRRE (20164 4 B 8 B~20164£108 7 A)

FYFEHTI TS VWETA,

[FIEBIRA & 13, RIS R OB E R AICBIT 2B L VRIS HUE Sh 2 FIEBEA T

Of_BeRERNGI 222 L TV AREEAZARHOBCHE IR (20164E 4 H 8 A~20164E108 7 B)

BUFHITI IS WER A,

OB#IZEBHT7Y FOETE - BHIKR (20164 4 A 8 A~20164108 7 A)

BUFHII IS WER A,

O#AEEDORMM (20164108 7 BERTE)
. BRAIERRS
11915 12581
% il I n R
Fn TH TH
LM KEEHRaT « TR =P =T 7K 10, 253, 869 21, 013, 630 28, 813, 889

(1) BRI T,




O EEAMEDIEK

LM - XEE%27 - F5XFC

(20164F10A 7 BIRTE)

1261
5 ; ¥ W ® K %
TH %
LM - Kk EEFE=aT - TR <P =77 F 28, 813, 889 100.0
PG RE M PERR R 28, 813, 889 100. 0

(FE1) FHG&ED HEAL R L U T,
(FE2) LM KEESKRaT - 7T R - v F—7 7 v FIZBWT, YIERBIRICE T 2 /MI@MEE (99,821, 030T-M) OFEE(EFCMER
#H (122,671, 207F ) x5 HHIF8L. 4% TT,
(1 3) AMVEREEFEIL, MAERIR O Rl 4 073 E O %% B (5 78 EASOMINIC L 0 MEMRF L2 b o T3, e, 10 7 BICEITHH
B L — ME, KR RA=103. 75/, 1AF T a_Y=539[], 175 LT A=32 13, 127 L—7A=1.671, 1001 > Kx

ST AET=0. 80 TY,

O&E. B8R, TARUEEMEBDIKER

. q 12081 K ESPIEIES H12280K H1238K H12480K 12681k
- 201645 A 9 BHI(E|2016456 4 7 ABIFE[20164E 7 A 7 ABIFE[20164E 8 H 8 HBIFE[20164E 9 H 7 HEI(E[20164E10H 7 HBfE
M =] & A A A
A &BE 30, 715, 829, 072 33,675,807, 254 39, 552, 505, 819 45, 664,820, 165 52,164,204, 264 56, 990, 766, 672
LM+ KEE%a7 - 758 <¥-77 (R 15, 173, 660, 614 16,589, 673, 641 19, 434,760, 029 22, 468, 103, 262 25,516, 098, 134 28,813, 889, 974
RN 15,542, 168, 458 17,086, 133, 613 20, 117, 745, 790 23,196, 716, 903 26, 648, 106, 130 28, 176, 876, 698
B) &fE 15,283,378, 810 16, 662,121, 713 20,047,167, 161 22,817,409, 847 26,293, 435,017 28,858, 784,515
P S 15,223,978, 548 16,597, 651, 446 19,974, 254, 037 22,730,903, 524 26, 196, 381, 972 28, 751, 434, 335
ARADIL LS 5y Hic 4 52,511,310 57,920, 820 65, 285, 280 76, 947, 240 86,951, 160 95,767, 530
HRADME FEHIH 6,800, 600 6,469, 378 7,545,014 9,470, 731 10,019, 055 11,499, 820
Z DAL H 88, 352 80, 069 82,830 88, 352 82,830 82,830
) fHEEMRE(A—B) 15, 432, 450, 262 17,013, 685, 541 19,505, 338, 658 22,847,410, 318 25,870,769, 247 28,131,982, 157
JEAR 17,503, 770, 000 19,306, 940, 000 21,761, 760, 000 25, 649, 080, 000 28, 983, 720, 000 31,922,510, 000
YRR 2 4 A 2,071,319,738 | A 2,293,254,459 | A 2,256,421,342 | A 2,801,669,682 | A 3,112,950,753 | A 3,790,527, 843
(D) ZIEHRAOK 1,750,3778 1,930,694 2,176,176 2,564,908 2,898, 3720 3,192,251Q
1A% Y BEME(C/D) 8,817H 8,812M 8, 9630 8,908/ 8,926/ 8,813M
< FEFLIE >
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YRR E T AKE 16, 857, 500, 0003
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BRI B INE E T AR
YER T — R T AR
JEARD KA

15, 065, 900, 0009
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MUE PERERDS ILARZ Tl-> TRV . Z OIS, 790, 527, 843[1 TH Y £,
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A A A A A A
(A HiBEETERE 92,553,793 57,136,832 381,491,959 A 54,515,710 140,037, 686 A 245,101,097
FEE L 988, 689, 300 592,578, 475 1,562, 111, 681 1,578,760, 152 1,373,385, 773 888, 858, 731
FEEA A 896,135,507 A 535,441,643 Al,180,619, 722 A1, 633,275,922 A1,233,348,087 | AL, 133,959,828
(B) {EFTHANE A 6,888 952 A 6,549,447 A 7,627,844 A 9,559,083 A 10,101,885 A 11,582,650
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(B)#ME OMEE) AFHE  #miBIBER
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R A A AT | REREAE EIREA R
TAYH % Tk B TR v M

[Eff7iE%: | COLOMBIA GOVT 5.625 520 519 56,904 | 2044/ 2 /26
FED REPUBLIC OF BRAZIL 5.625 910 767 84,135 | 2041/1/7
FED REPUBLIC OF BRAZIL 5.0 470 363 39,867 | 2045/1 /27
REPUBLIC OF INDONESIA 3.75 680 687 75,315 | 2022/4 /25
REPUBLIC OF INDONESTA 5.875 400 451 49,441 | 2024/1/15
REPUBLIC OF PERU 6.55 90 111 12,266 | 2037/3/14
REPUBLIC OF PERU 5.625 460 516 56,632 | 2050/11/18
REPUBLIC OF POLAND 4.0 1, 150 1,236 135,495 | 2024/ 1 /22
RUSSTA GOVT 4.5 1, 000 1,031 113,061 | 2022/4/4
RUSSTA GOVT 7.5 46 57 6,271 | 2030/3/31
T-NOTE INFLATION INDEX 2.375 1,450 2,170 237,873 | 2025/1/15
T-NOTE INFLATION INDEX 0. 375 1,420 1, 450 158,930 | 2025/7 /15
T-NOTE INFLATION INDEX 0. 625 4,940 5,151 564, 568 | 2026/ 1 /15
T-NOTE INFLATION INDEX 2.125 220 309 33,867 | 2040/2/15
T-NOTE INFLATION INDEX 2.125 380 530 58, 191 2041/ 2 /15
T-NOTE INFLATION INDEX 0.75 1,410 1,440 157,847 | 2042/ 2 /15
T-NOTE INFLATION INDEX 0. 625 3,390 3,291 360,794 | 2043/2/15
T-NOTE INFLATION INDEX 1. 375 520 593 65,075 | 2044/2/15
T-NOTE INFLATION INDEX 0.75 1, 430 1, 396 163,108 | 2045/ 2 /15
T-NOTE INFLATION INDEX 1.0 1,010 1,057 115,913 | 2046/ 2 /15
UNITED MEXICAN STATES 3.6 640 652 71,545 | 2025/1/30
UNITED MEXICAN STATES 5.55 1, 690 1,878 205,830 | 2045/1/21
US TREASURY BOND 3.375 5,100 5,958 653,044 | 2044/5/15
US TREASURY BOND 3.0 8, 360 9, 093 996, 678 | 2044/11/15
US TREASURY BOND 3.0 42, 180 45, 857 5,025,989 | 2045/5/15
US TREASURY BOND 2.875 380 403 44,172| 2045/8/15
US TREASURY BOND 3.0 3,430 3,733 409, 188 | 2045/11/15
US TREASURY BOND 2.5 120 117 12,929 | 2046/2/15
US TREASURY NOTE 0.5 40 40 4,386 | 2016/ 7 /31
US TREASURY NOTE 0.75 6, 700 6, 700 734,348 | 2018/2/28
US TREASURY NOTE 1.5 660 670 73,522 | 2018/8/31
US TREASURY NOTE 1.5 310 315 34,569 | 2018/12/31
US TREASURY NOTE 1. 125 3, 940 3, 967 434,877 2019/1/15
US TREASURY NOTE 1. 625 890 909 99,677 | 2019/7/31
US TREASURY NOTE 1.75 140 143 15,744 | 2019/9/30
US TREASURY NOTE 2.625 2,610 2,777 304,448 | 2020/11/15
US TREASURY NOTE 1.75 7,690 7, 886 864,388 | 2020/12/31
US TREASURY NOTE 1. 375 4,150 4,184 458,588 | 2021/1/31
US TREASURY NOTE 1. 125 4,390 4,377 479,753 | 2021/ 2 /28
US TREASURY NOTE 2.125 2, 880 3,001 328,964 | 2021/12/31
US TREASURY NOTE 1.75 2, 580 2,624 287,628 | 2022/9/30
US TREASURY NOTE 2.0 14, 990 15, 471 1,695,720 | 2022/11/30
US TREASURY NOTE 1.5 8, 420 8,413 922, 111 | 2023/ 2 /28
US TREASURY NOTE 2.375 2,750 2,903 318,259 | 2024/8/15
US TREASURY NOTE 2.0 2,250 2,299 252,023 | 2025/8/15
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[Ef3E% | US TREASURY NOTE 2.25 9,710 10,133 1,110,650 | 2025/11/15
US TREASURY NOTE 1.625 18, 590 18, 372 2,013,587 | 2026/2/15
k% | ACE 2006-ASL1 A 0.713 122 64 7,119 | 2036/ 2 /25
(< &FE) | ARST 2004-W5 AV2 1. 4758 900 803 88,091 | 2034/4 /25
BACM 2007-2 AJ 5.617815 150 148 16,250 | 2049/4 /10
BAFC 2015-R3 3A1 1. 08166 2, 394 2, 265 248,324 | 2047/ 2 /24
BALTA 2004-11 2A2 2. 859641 543 471 51,669 | 2034/11/25
BALTA 2004-12 1A3 1.133 59 58 6,376 | 2035/1/25
BBCCR 2015-GTP E 4.5626 2,810 2,177 238,645 | 2033/8/10
BCAP 2015-RR6 1A2 3.5 1,540 1,451 159,078 | 2037/ 5/26
BLX 2004-A A 0. 863 604 575 63,042 | 2031/2/25
BSARM 2004-8 12A1 3.269717 6 6 675 | 2034/11/25
BSCMS 2006-PW14 AJ 5.273 350 335 36,781 | 2038/12/11
CD 2006-CD2 AJ 5. 433856 110 101 11,091 | 2046/1/15
CD 2006-CD2 AM 5. 394856 1 1 186 | 2046/1/1
CGCMT 2014-GC19 E 4. 39991 550 389 42,667 | 2047/3/10
CGOMT 2015-GC27 AS 3.571 590 605 66,313 | 2048/2/10
CGCMT 2015-GC29 D 3. 11 490 311 34,110 | 2048/ 4 /10
CGCMT 2015-GC33 D 3.172 710 468 51,388 | 2058/9/10
COMM 2006-C8 AJ 5.377 400 383 42,042 | 2046/12/10
COMM 2013-CR12 AM 4.3 20 21 2,387 | 2046/10/ 1
COMM 2013-CR12 B 4,762 10 10 1,197 | 2046/10/ 1
COMM 2015-LC19 AM 3. 527 370 384 42,125 2048/2/1
COMM 2015-1.C19 C 4. 263207 270 262 28,736 | 2048/2/1
COMMF 2015-1A A 5.75 1, 360 1,309 143,568 | 2027/11/ 1
CORE 2015-TEXW F 3. 848693 320 280 30,746 | 2034/2/10
CSAIL 2015-C1 B 4.0437 350 358 39,303 | 2050/4 /15
CSAIL 2015-C2 C 4.212393 428 396 43,485 | 2057/6/15
CSMC 2006-C3 AJ 6. 143036 417 350 38,408 | 2038/6/15
CSMC 2006-C5 AJ 5.373 390 327 35,908 | 2039/12/15
CSMC 2007-C2 AM 5. 586717 17 17 1,906 | 2049/1/15
CSMC 2014-USA A2 3.953 270 285 31,334 | 2037/9/15
CSMC 2014-USA E 4.3733 230 189 20,797 | 2037/9/15
CSMC 2015-2R 7A3 2.67031 1,633 1,579 173,085 | 2036/ 8 /27
CSMC 2015-3R 1A1 0. 6321 522 468 51,388 | 2037/7/29
CSMC 2015-SAMZ MZ 6.1723 1,000 919 100,777 | 2022/8/9
CSMC 2015-TOWN TF 4. 578977 870 822 90,107 | 2017/3/15
CWHEL 2005-D 2A 0. 6262 979 867 95,042 | 2035/11/15
CWHEL 2006-1 1A 0.5762 1,641 1,494 163,782 | 2037/1/15
CWHL 2005-11 6A1 1.033 120 107 11,782 2035/3/25
CWL 2007-13 2A1 1.333 1,251 1,115 122,230 | 2047/10/25
CWL 2007-13 2A2 1.233 324 273 30,007 | 2047/10/25
DRB 2015-B A2 3.17 2,129 2,122 232,657 | 2031/7 /25
FHLMC #G04715 6.0 14 17 1,863 | 2038/6/1
FHLMC #G06172 5.5 71 80 8,876 | 2038/12/1
FHLMC £G06409 6.0 188 215 23,580 | 2039/11/1
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[SZZRES FHLMC #G06496 5.0 1, 089 1,213 133, 048 2041/6/1

(Br< 4@tfH) | FHLMC #G06498 4.0 626 681 74, 668 2041/4/1

FHLMC #G06669 6.5 20 23 2,533 2039/9/1

FHLMC #G06858 5.0 110 122 13,458 | 2041/11/1

FHLMC #G07335 7.0 32 37 4,144 2039/3/1

FHLMC #G07697 4.5 236 258 28,299 | 2038/6/1

FHLMC #G08693 3.5 892 935 102,476 | 2046/2/1

FHLMC #G08698 3.5 498 522 57,232 2046/ 3/ 1

FHLMC #Q17792 3.5 78 82 9, 009 2043/5/ 1

FHLMC #Q29920 4.5 83 91 10, 046 2044/11/ 1

FHLMC #U90245 3.5 81 85 9, 408 2042/10/ 1

FHLMC #U90316 4.0 79 85 9,343 | 2042/10/1

FHLMC #U99054 4.0 3,871 4,167 456, 741 | 2043/6/1

FHLMC #U99076 4.5 265 294 32,301 | 2043/12/1

FHLMC #U99084 4.5 177 196 21,556 | 2044/2/1

FHLMC #U99091 4.5 91 101 11,108 2044/ 3/ 1

FHLMC #U99124 3.5 6,923 7,280 797,935 2045/ 3/1

FHMS K006 AX1 IO 1. 008784 880 27 3,038 2020/ 1 /25

FHMS K007 X1 IO 1. 162244 256 8 945 2020/ 4 /25

FHMS K008 X1 IO 1. 642096 174 8 981 | 2020/6/25

FHMS K503 X1 IO 0.615483 10, 673 154 16,977 | 2019/8/25

FHR 3281 AI IO 5.9938 832 168 18,428 | 2037/2/15

FHR 3621 SB I0 5.7938 86 14 1,622 | 2040/1/15

FHR 4099 ST 10 5. 5638 1,920 382 41, 869 2042/ 8 /15

FHR 4194 BI 10 3.5 1,987 258 28, 347 2043/ 4 /15

FHR 4226 GZ 3.0 108 102 11,218 2043/ 7 /15

FHR 4239 I0 3.5 364 42 4,635 2027/ 6 /15

FHR 4298 PI 10 4.0 938 115 12,604 | 2043/4/15

FHR 4310 SA 10 5.5138 173 33 3,695 | 2044/2/15

FHR 4415 10 1. 734574 4,404 321 35,255 | 2041/4/15

FHRR RO07 ZA 6.0 63 72 7,933 | 2036/5/15

FHS 328 S4 10 1. 856 4,141 287 31,529 2038/ 2 /15

FNA 2015-M3 X2 IO 0. 38476 10, 476 288 31, 640 2024/10/25

FNA 2015-M8 X2 I0 0. 1818 30, 360 406 44, 588 2048/5/5

FNMA 6. 625 225 335 36, 729 2030/11/15

FNMA #254793 5.0 9 10 1,115 2033/7/1

FNMA #555743 5.0 9 11 1,211 2033/9/1

FNMA #617656 2.542 11 11 1, 260 2032/1/1

FNMA #725162 6.0 3 4 463 | 2034/2/1

FNMA #843997 2. 308 36 38 4, 168 2035/11/ 1

FNMA #888560 6.0 22 25 2,824 | 2035/11/1

FNMA #889117 5.0 19 21 2,397 2035/10/ 1

FNMA #890248 6.0 37 43 4,717 2037/8/1

FNMA #890604 4.5 1,421 1,571 172, 248 2044/10/ 1

FNMA #915154 5.0 55 60 6,673 | 2037/4/1

FNMA #934648 7.0 7 8 941 2038/11/ 1
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[SZZRES FNMA #985626 6.0 10 11 1,287 2033/4/1
(Br< 4&tfE) | FNMA #985867 7.0 1 1 181 2038/8/1
FNMA #995072 5.5 17 20 2,237 2038/8/1

FNMA #AA8715 4.0 134 146 16,025 | 2039/6/1

FNMA #AB9594 4.0 66 72 7,937 | 2043/6/1

FNMA #AB9980 3.5 89 93 10,300 | 2043/7/1

FNMA #AE0758 7.0 76 90 9,873 | 2039/2/1

FNMA #AL0215 4.5 191 208 22,870 2041/4/1

FNMA #AL3572 5.0 54 59 6, 567 2041/ 7/ 1

FNMA #AL5540 4.5 255 283 31, 088 2044/ 7/ 1

FNMA #AL6175 3.5 874 925 101, 428 2044/1/1

FNMA #AL6308 5.0 287 319 35,026 | 2033/2/1

FNMA #AL6404 4.5 89 98 10,790 | 2045/1/1

FNMA #AM8674 T0 2.81 100 103 11,384 | 2025/4/1

FNMA #AS4271 4.5 176 196 21,587 2045/1/1

FNMA #AS4354 4.5 447 498 54, 641 2045/1/1

FNMA #AS4427 4.5 371 413 45, 286 2045/ 2/ 1

FNMA #AS4431 4.5 184 206 22,592 2045/ 2/ 1

FNMA #AS5314 4.0 1, 705 1,852 203, 051 2045/ 7/1

FNMA #AT4281 4.0 83 91 9,991 | 2043/6/1

FNMA #AT4907 3.5 80 84 9,259 | 2043/5/1

FNMA #AT4961 3.5 79 83 9,196 | 2043/5/1

FNMA #AT6546 4.0 83 91 10,000 | 2043/6/1

FNMA #AT7101 3.5 79 83 9,176 2043/6/1

FNMA #AT7139 3.5 80 84 9, 288 2043/6/ 1

FNMA #AT7167 3.5 78 82 9, 043 2043/6/ 1

FNMA #AT8906 3.5 79 83 9,170 2043/ 7/1

FNMA #AU1228 3.5 80 84 9,269 | 2043/7/1

FNMA #MA1213 3.5 79 84 9,224 | 2042/9/1

FNMA #MA1253 4.0 640 689 75,547 | 2042/11/1

FNMA #MA1436 3.5 162 170 18,673 | 2043/4/1

FNMA #MA1437 3.5 1,452 1,528 167, 536 2043/5/1

FNMA #MA1582 3.5 87 91 10, 072 2043/8/ 1

FNMA #MA1591 4.5 84 93 10, 237 2043/9/1

FNMA #MA1629 4.5 87 96 10, 583 2043/10/ 1

FNMA #MA1711 4.5 85 94 10,373 | 2043/12/1

FNMA #MA2445 3.5 1, 065 1,117 122,464 | 2045/11/1

FNR 2005-29 ZA 5.5 441 496 54, 443 2035/ 4 /25

FNR 2010-110 AE 9.7 35 38 4,181 | 2018/11/25

FNR 2011-15 AB 9.75 9 10 1, 141 2019/ 8 /25

FNR 2011-87 SG 10 6. 117 111 19 2,123 | 2040/ 4 /25

FNR 2012-101 AT IO 3.0 526 49 5,420 2027/ 6 /25

FNR 2012-28 B 6.5 32 36 3,995 | 2039/6/25

FNR 2012-51 B 7.0 59 69 7,647 2042/ 5 /25

FNR 2012-74 SA 10 6.217 98 17 1,921 | 2042/3/25

FNR 2013-14 IG IO 4.0 385 35 3, 860 2043/ 3 /25
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[SZZREESS FNR 2013-29 QI 10 4.0 2,137 209 22,930 2043/ 4 /25

(Br< &@fE) | FNR 2013-9 BC 6.5 41 48 5,270 2042/ 7 /25

FNR 2013-9 CB 5.5 110 124 13,633 2042/ 4 /25

FNR 2014-47 AT 10 1.7798 1,351 95 10,493 | 2044/8/25

FNR 2015-37 ST IO 5. 187 732 131 14,456 | 2045/ 6 /25

FNS 409 C17 I0 4.0 2,009 352 38,610 | 2041/11/25

FNS 409 C18 I0 4.0 181 33 3,680 | 2042/4 /25

FNS 409 C2 10 3.0 246 24 2, 649 2027/ 4 /25

FREMF 2015-K48 C 3. 63568 625 467 51, 206 2025/ 6 /25

GAHR 2015-NRF BFX 3.38216 320 324 35, 599 2019/12/15

GEBL 2005-1A A3 0. 6862 118 109 12,014 2033/6 /15

GECMC 2007-C1 AJ 5.677 1, 740 1,152 126,341 | 2049/12/10

GNMA #733600 5.0 79 88 9,694 | 2040/4/15

GNMA2 #4617 4.5 30 33 3,626 | 2040/1/20

GNMA2 #4696 4.5 61 66 7,332 2040/5/1

GNMAZ #4772 5.0 139 154 16, 940 2040/ 8/ 1

GNMAZ #4804 6.0 59 68 7,503 2040/ 9 /20

GNMA2 #4928 6.0 24 28 3,101 2041/ 1 /20

GNMA2 #4978 4.5 309 336 36, 881 2041/ 3/20

GNMA2 #5240 6.0 52 59 6,559 | 2041/11/20

GNMA2 #783368 4.5 65 70 7,766 | 2041/7/20

GNMA2 #784054 4.0 6, 645 7,175 786,415 | 2045/9 /20

GNR 2010-152 IN IO 4.0 76 3 428 | 2038/3/20

GNR 2011-HO3 FA 0.925 244 242 26, 539 2061/ 1 /20

GNR 2011-HO05 FB 0.925 393 389 42, 640 2060/12/20

GNR 2011-H06 FA 0. 875 259 256 28, 082 2061/ 2 /20

GNR 2011-HO8 FD 0.925 249 246 27,054 2061/ 2 /20

GNR 2011-H09 AF 0.925 74 73 8,098 | 2061/3/20

GNR 2012-43 SN IO 6. 1587 2,623 614 67,371 | 2042/4/16

GNR 2012-H34 SA IO 5.6179 3,055 654 71,759 | 2042/3/20

GNR 2013-178 T0 0. 91805 161 8 975 | 2055/6/16

GNR 2013-69 AT 10 3.5 236 35 3,930 2043/ 5 /20

GNR 2014-124 IE 10 0. 79794 2,316 126 13, 871 2054/ 5 /16

GNR 2014-135 10 0.912 4,570 313 34, 405 2056/ 1 /17

GNR 2014-176 10 4.0 1,324 185 20, 315 2044/11/20

GNR 2015-36 MI IO 5.5 1, 553 322 35,337 | 2045/3/20

GPMF 2005-HY1 1A1A 0.703 216 206 22,586 | 2035/7/25

GPMH 1999-3 2A2 3. 581 25 21 2,383 2029/ 6 /19

GPMH 2001-2 IA2 3.929 50 45 4,973 | 2032/2/20

GPMH 2001-2 TTA2 3.931 50 44 4,908 2032/ 3 /13

GSMS 2013-GC16 B 5.161 30 33 3,684 | 2046/11/10

GSMS 2015-GC30 AS 3.777 770 809 88, 725 2050/ 5/10

GSMS 2015-GC30 D 3. 384 660 441 48,351 | 2050/5/10

GSMS 2016-1CE2 E 8. 9381 1, 180 1,180 129, 380 2033/ 2 /15

HENDR 2015-2A A 3.87 497 498 54,606 | 2058/3/15

HERO 2014-2A A 3.99 391 393 43,074 2040/ 9 /21
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[SZZRES IMM 2007-A M1 0. 833 254 235 25, 855 2037/5/25

(Br< 4&@fE) | IMSA 2006-5 2A 0. 633 718 666 73, 066 2036/12/25

IMSC 2007-HOA1 Al12 0.613 321 314 34, 508 2047/ 7 /25

IMSC 2007-HOA1 A23 0.713 535 464 50,960 | 2047/ 7 /25

JPMBB 2013-C15 C 5. 067203 20 20 2,275 | 2045/11/15

JPMBB 2013-C17 B 4. 887246 10 10 1,193 | 2047/1/15

JPMBB 2014-C19 XA IO 1. 25563 1,658 72 7,942| 2047/4/15

JPMBB 2014-C21 AS 3. 9965 312 332 36, 446 2047/ 8 /15

JPMBB 2014-C23 E 3. 364 440 282 30,912 2047/ 9 /15

JPMBB 2014-C25 B 4. 3472 370 384 42,152 2047/11/15

JPMBB 2015-C31 B 4.618614 130 132 14, 528 2048/ 8 /15

JPMCC 2006-LDP9 AJ 5.411 1, 220 909 99,690 | 2047/5/15

JPMCC 2007-CB18 AJ 5. 502 500 457 50, 127 | 2047/ 6 /12

JPMCC 2007-CB19 AJ 5. 69861 320 272 29,811 | 2049/2/12

JPMCC 2007-LDPX AJ 4.677618 900 454 49,813 | 2049/1/15

JPMCC 2007-LDPX AJFX 5.438 1, 480 747 81,916 2049/ 1 /15

JPMCC 2014-FL6 B 2.7162 310 298 32,737 2031/11/15

JPMCC 2014-PHH C 2. 5362 160 156 17,186 2027/ 8 /15

JPMCC 2015-FL7 D 4. 1862 620 575 63, 111 2028/ 5 /15

JPMRR 2014-6 3A1 0. 6458 1, 052 974 106, 783 | 2046/ 7 /27

LNSTR 2015-3 A2 2.729 1, 359 1, 385 151,819 | 2048/ 4 /20

MORGAN STANLEY REREMIC T 4.25 1, 487 1, 468 160,953 | 2036/2/1

MSBAM 2012-C6 E 4. 656954 150 144 15,812 | 2045/11/15

MSBAM 2013-C7 AS 3.214 10 10 1,128 2046/ 2/ 1

MSBAM 2015-C21 E 3.012 510 309 33,904 2048/ 3 /15

MSBAM 2015-C22 AS 3.561 560 575 63, 027 2046/ 5 /15

MSC 2006-1Q12 AJ 5.399 110 89 9, 820 2043/12/15

MSC 2007-1Q13 AJ 5.438 1, 990 1,611 176,675 | 2044/3/15

MSC 2007-1Q16 AJ 6. 096307 530 492 54,022 | 2049/12/12

MSCCG 2015-ALDR A2 3. 461888 410 424 46,560 | 2035/6/7

MSM 2006-8AR 1A2 0.503 103 48 5,262 | 2036/6/25

MSRR 2015-R3 7A2 1. 09166 510 435 47,724 2036/ 9 /26

MSRR 2015-R3 9A1 0. 6958 1,742 1,677 183, 826 2036/ 9 /26

MSRR 2015-R6 1A1 0. 6958 2,090 1,875 205, 587 2045/ 7 /25

MSRR 2015-R6 2A1 0. 69005 1, 260 1,175 128, 842 2045/ 7 /19

NCSLT 2006-3 A4 0.703 400 348 38,140 | 2029/ 3/26

NEF 2007-1 A7 1. 513 75 66 7,278 | 2046/1/29

NMRR 2015-5R 3A1 0. 6958 3,119 2,918 319, 842 2046/ 2 /26

NMRR 2015-6R 3A1 0. 6258 3,125 2,982 326,916 | 2046/ 5/26

NRZT 2014-2A A3 3.75 965 993 108, 873 2054/ 5 /25

OMFIT 2016-2A A 4.1 2,600 2,616 286,801 | 2028/ 3/20

PRIME 2005-5 1A3 8.0 33 31 3,488 2034/ 7 /25

RAMC 2004-2 AV3 0.913 148 133 14,613 | 2034/7/25

RASC 2003-KS2 MI1 4.8 219 193 21, 164 2033/ 4 /25

RASC 2005-KS12 M1 0.873 1, 190 1,120 122,821 | 2036/1/25

RFCSP STRIP PRINCIPAL - 20 18 2,047 2020/10/15
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FeEkfES: | SACO 06-5 1Al 0.733 55 99 10,886 | 2036/ 4 /25
(< &) | SACO 2006-6 A 0. 693 166 289 31,729 | 2036/6 /25
SAIL 2004-8 A8 1.433 410 403 44,247 | 2034/ 9 /25

SASC 2006-ARS1 Al 0. 653 1, 200 85 9,360 | 2036/ 2/25

SBAP 2015-20D 1 2.51 248 252 27,697 | 2035/4/1

SBAP 2015-201 1 2.82 779 801 87,804 | 2035/9/1

SBIC 2015-10A 1 2.517 118 121 13,340 | 2025/3/10

SCLP 2015-1 A 3.28 2, 447 2,437 267,101 | 2023/9/15

SCSLC 2010-1 A3 1. 6686 150 147 16,147 | 2036/10/27

SLMA 2005-6 B 0. 9086 1,795 1,407 154,300 | 2044/ 1 /25

SLMA 2008-8 A4 2.1186 1, 480 1,464 160, 468 | 2023/ 4 /25

SLMA 2013-3 A3 0.933 1,780 1,703 186, 658 | 2027/ 4 /26

SMB 2015-C R - 1 2, 646 290,062 | 2046/ 9 /18

SOFI 2014-A RC - 0.3 904 99,123 | 2124/7/14

STACR 2014-DN1 M2 2.633 1, 060 1,058 115,991 | 2024/2/25

TENN VALLEY AUTHORITY 5.25 80 102 11,234 | 2039/9/15

US AIRWAYS 2012-2B PTT 6.75 340 355 39,004 | 2021/6/3

WAMU 2007-0A2 1A 1. 050942 77 57 6,295 | 2047/3/1

WCMT 2015-SBC5 A 4.1037 2, 669 2, 630 288,348 | 2022/ 9/19

WEN 2015-1A A23 4. 497 597 581 63,782 | 2045/6/15

WFCM 2013-LC12 B 4. 298215 30 31 3,503 | 2046/7/15

WFCM 2014-LC18 AS 3.808 190 200 21,956 | 2047/12/15

WFCM 2015-1.C20 A5 3. 184 690 709 77,780 | 2050/ 4 /15

WFCM 2015-1.C20 AS 3. 467 850 872 95,668 | 2050/4 /15

WFRBS 2011-C3 XA 10 1. 440722 2,715 133 14,618 | 2044/3/15

WFRBS 2014-C20 XA 10 1. 202153 2, 450 151 16,579 | 2047/5/15

WFRBS 2014-C22 D 3.907895 570 405 44,388 | 2057/9/15

WFRBS 2014-C24 C 4.29 230 223 24,483 | 2047/11/15

FepkfE% | FHLMC 30YR MAY FWD 4.0 15, 800 16, 834 1,845,016 | 2046/5/1
(EFETBA) | FHLMC GOLD 15YR APR FWD 3.0 2,100 2,196 240,687 | 2031/4/1
FHLMC GOLD 15YR MAY FWD 2.5 300 307 33,721 2031/5/1

FHLMC GOLD 15YR MAY FWD 3.0 2,100 2, 192 240,255 | 2031/5/1

FHLMC GOLD 15YR MAY FWD 3.5 100 105 11,545 | 2031/5/1

FNMA 15YR MAY FWD 2.5 900 922 101,152 | 2031/5/1

FNMA 15YR MAY FWD 3.0 4, 600 4,798 525,941 | 2031/5/1

FNMA 15YR MAY FWD 3.5 2, 000 2,109 231,221 | 2031/5/1

FNMA 30YR MAY FWD 5.0 400 442 48,443 | 2046/5/1

FNMA 30YR MAY FWD 4.5 700 760 83,343 | 2046/5/ 1

FNMA 30YR MAY FWD 4.0 3, 500 3,733 409,223 | 2046/5/1

GN TI30YR MAY FWD 4.0 400 426 46,748 | 2046/5/ 1

GNMA 30YR APR FWD 3.5 100 105 11,566 | 2046/4/1

GNMA II 30YR APR FWD 3.5 300 317 34,744 | 2046/4/1

GNMA TT 30YR APR FWD 3.0 9, 500 9, 846 1,079,227 | 2046/4/1

W E A& % | 1011778 BC / NEW RED FIN 6.0 810 840 92,105 | 2022/4/1
(&fREAES) | ABBVIE INC 1.75 70 70 7,712 | 2017/11/6
ABBVIE INC 3.6 100 105 11,519 | 2025/5/14

|
o)
&
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W@ HES: | ABBVIE INC 4.7 300 319 35,056 | 2045/ 5 /14
(BbREEAES) | ABC SUPPLY CO INC 5.75 330 342 37,524 | 2023/12/15
ABN AMRO BANK NV 4.75 290 292 32,105 | 2025/7 /28
ACCESS MIDSTREAM PARTNER 4. 875 40 34 3,777 | 2023/5/15
ACCESS MIDSTREAM PARTNER 4. 875 50 42 4,667 | 2024/3/15
ACE INA HOLDINGS 2.3 140 142 15,663 | 2020/11/3
ACE INA HOLDINGS 3.35 180 188 20,636 | 2026/5/3
ACTAVIS FUNDING SCS 3.8 1,010 1,033 113,264 | 2025/3/15
ACTIVISION BLIZZARD 6.125 680 731 80,210 | 2023/9/15
AERCAP IRELAND CAP LTD/A 4.625 260 265 29,101 | 2022/7/1
AES CORP 5.5 120 118 12,954 | 2024/3/15
AES CORP 5.5 200 193 21,207 | 2025/4/15
ALLY FINANCIAL INC 3.5 60 59 6,502 | 2019/1 /27
ALLY FINANCIAL INC 7.5 72 80 8,778 | 2020/9/15
ALLY FINANCIAL INC 8.0 560 648 71,042 | 2031/11/1
ALTICE FINANCING SA 6. 625 620 620 67,952 | 2023/2/15
ALTRIA GROUP INC 9.95 700 1,237 135,583 | 2038/11/10
ALTRIA GROUP INC 10.2 1,020 1,850 202,779 | 2039/2/6
ALTRIA GROUP INC 5.375 30 37 4,061 | 2044/1 /31
AMAZON. COM INC 4.95 370 427 46,885 | 2044/12/5
AMER AIRLN 13-2 B PTT 5.6 166 168 18,454 | 2020/7 /15
AMERICA MOVIL SAB DE CV 5. 625 210 222 24,434 | 2017/11/15
AMERICA MOVIL SAB DE CV 5.0 190 210 23,047 | 2020/ 3 /30
AMERICAN AXLE & MFG INC 6. 625 300 311 34,154 | 2022/10/15
AMERICAN EXPRESS 2.65 76 76 8,338 | 2022/12/2
AMERICAN INTL GROUP 3.75 840 838 91,937 | 2025/7/10
AMERICAN INTL GROUP 6.25 100 101 11,069 | 2037/3/15
ANADARKO PETRO 6. 375 30 31 3,443 | 2017/9/15
ANADARKO PETRO 4.85 180 182 19,952 | 2021/3/15
ANADARKO PETRO 4.5 1, 400 1,106 121,229 | 2044/7/15
ANHEUSER-BUSCH 2.65 300 308 33,827 | 2021/2/1
ANHEUSER-BUSCH 2.5 750 757 83,031 | 2022/7/15
ANHEUSER-BUSCH 3.3 520 542 59,475 | 2023/2/1
ANHEUSER-BUSCH 3.65 2, 300 2, 428 266,138 | 2026/2/1
ANHEUSER-BUSCH 4.9 1,770 2, 005 219,835 | 2046/2/1
APACHE CORP 3.25 29 28 3,069 | 2022/4/15
APACHE CORP 6.0 60 60 6,585 | 2037/1/15
APACHE CORP 5.1 280 256 28,101 | 2040/9/1
APACHE CORP 4.25 110 93 10,300 | 2044/1 /15
ARCELORMITTAL 7.25 490 491 53,838 | 2022/2/25
ARCELORMITTAL 6.125 150 140 15,371 | 2025/6/1
ARGOS MERGER SUB INC 7.125 310 326 35,759 | 2023/3/15
AT&T INC 5.5 20 21 2,347 | 2018/2/1
AT&T INC 3.4 2, 160 2,185 239,515 | 2025/5/15
AT&T INC 5.55 440 476 52,271 | 2041/8/15
AT&T INC 4.35 590 554 60,722 | 2045/6 /15
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WS@EAAES | ATWOOD OCEANICS INC 6.5 180 82 9,025 | 2020/2/1
(BUREEAEE) | AXTALL CORP 4.875 80 78 8,548 | 2023/5/15
BAKER HUGHES INC 7.5 100 111 12,270 | 2018/11/15
BANK OF AMERICA CORP 6.5 380 386 42,329 | 2016/8/1
BANK OF AMERICA CORP 3.875 20 20 2,242 | 2017/3/22
BANK OF AMERICA CORP 5.75 10 10 1,163 2017/12/1
BANK OF AMERICA CORP 2.6 60 60 6,681 | 2019/1/15
BANK OF AMERICA CORP 5. 625 10 11 1,232 2020/7/1
BANK OF AMERICA CORP 5.0 10 11 1,217 2021/5/13
BANK OF AMERICA CORP 5.7 100 115 12,605 | 2022/ 1 /24
BANK OF AMERICA CORP 3.3 10 10 1,109 | 2023/1/11
BANK OF AMERICA CORP 4.0 300 314 34,496 | 2024/4/1
BANK OF AMERICA CORP 4.2 2, 560 2,610 286, 117 | 2024/ 8 /26
BANK OF AMERICA CORP 4.0 1,000 998 109, 456 | 2025/1 /22
BANK OF AMERICA CORP 3.875 470 487 53,427 | 2025/8/1
BANK OF AMERICA CORP 4.25 500 506 55,510 | 2026/10/22
BANK OF AMERICA CORP 5.0 130 143 15,720 | 2044/ 1 /21
BANK OF AMERICA CORP 4. 875 1,030 1,129 123,797 | 2044/4/1
BARRICK GOLD COR 6.95 130 141 15,486 | 2019/4/1
BARRICK GOLD COR 4.1 435 426 46,718 | 2023/5/1
BARRICK NA FINANCE LLC 4.4 100 102 11,188 | 2021/5/30
BAXALTA INC 5.25 60 64 7,039 | 2045/6 /23
BECTON DICKINSON AND CO 4. 685 300 326 35,781 | 2044/12/15
BHARTI AIRTEL LTD 4,375 210 213 23,391 | 2025/6/10
BHP BILLITON FIN USA FRN 6.75 560 559 61,299 | 2075/10/19
BHP BILLITON FIN USA LTD 3.25 150 154 16,928 | 2021/11/21
BHP BILLITON FIN USA LTD 5.0 40 40 4,434 | 2043/9/30
BNP PARIBAS 2.375 100 101 11,093 | 2017/9/14
BOEING CO 4. 875 90 101 11,086 | 2020/2/15
BP CAPITAL MARKETS PLC 3.506 420 428 46,960 | 2025/ 3 /17
BPCE SA 5.15 200 204 22,371 | 2024/ 7 /21
BPCE SA 5.15 400 408 44,743 | 2024/ 7 /21
BURLINGTN NORTH SANTA FE 4.55 10 10 1,192 | 2044/9/1
CALIFORNIA RESOURCES CRP 5.5 250 54 5,925 | 2021/9/15
CALPINE CORP 5.875 470 494 54,216 | 2024/1/15
€CO HLDGS LLC/CAP CORP 5.375 640 648 71,108 | 2025/5/1
CCO SAFART IT LLC 4,908 200 211 23,207 | 2025/7 /23
CCO SAFART II LLC 6. 384 70 77 8,525 | 2035/10/23
CCO SAFART 1T LLC 6. 484 1,040 1,164 127,662 | 2045/10/23
CELGENE CORP 3.625 100 103 11,343 2024/5/15
CELGENE CORP 3.875 170 179 19,647 | 2025/8/15
CELGENE CORP 5.25 140 155 17,092 | 2043/8/15
CELGENE CORP 4. 625 500 517 56,670 | 2044/ 5 /15
CELGENE CORP 5.0 50 54 5,962 | 2045/8/15
CELULOSA ARAUCO CONSTITU 4.75 210 220 24,152 | 2022/1/11
CHESAPEAKE ENERGY CORP 6.125 60 22 2,474 | 2021/2/15

— 85
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LS@ALAES | CIT GROUP INC 5.0 420 425 46,607 | 2022/ 8/15
(BbEEEAES | CIT GROUP INC 5.0 230 232 25,428 | 2023/8/ 1
CITIGROUP INC 4.4 650 659 72,272 | 2025/6 /10
CITIGROUP INC 5.5 2, 250 2, 459 269,509 | 2025/9/13
CITIGROUP INC 4.45 1, 000 1, 000 109, 669 | 2027/ 9 /29
CITIGROUP INC 8.125 126 187 20,510 | 2039/7/15
CITIGROUP INC 5.3 20 21 2,304 | 2044/5/6
CITIGROUP INC 4. 65 1,330 1,412 154,839 | 2045/ 7 /30
CITIGROUP INC FRN 5.35 30 28 3,070 | 2049/5 /29
CNOOC FINANCE 2015 US 3.5 910 900 98,713 | 2025/5/5
COMCAST CORP 6.3 110 118 13,030 | 2017/11/15
COMCAST CORP 3.375 100 106 11,668 | 2025/2/15
COMCAST CORP 3.375 370 395 43,300 | 2025/8/15
COMCAST CORP 4.2 140 148 16,310 | 2034/8/15
COMCAST CORP 5. 65 30 36 4,050 | 2035/6/15
COMCAST CORP 6. 45 200 266 29,232 | 2037/3/15
COMCAST CORP 6. 95 420 590 64,723 | 2037/8/15
COMCAST CORP 6.4 20 27 2,978 | 2040/3/1
CONCHO RESOURCES INC 6.5 43 42 4,665 | 2022/1/15
CONCHO RESOURCES INC 5.5 420 404 44,305 | 2023/4/1
CONOCOPHILLIPS 6.0 70 77 8,524 | 2020/1/15
CONSTELLATION BRANDS INC 4.75 330 345 37,885 | 2024/11/15
CONTINENTAL RESOURCES 5.0 60 52 5,778 | 2022/9/15
CONTL AIRLINES 5.983 513 566 62,061 | 2022/4/19
CRED SUIS GP FUN LTD 4.875 690 659 72,231 | 2045/5/15
CREDIT AGRICOLE FRN 8.375 130 145 15,922 | 2049/12/13
CREDIT AGRICOLE SA 4.375 1, 060 1,043 114,324 | 2025/3/17
CRESTWOOD MIDSTREAM PART 6.125 240 179 19,662 | 2022/3/1
CSX CORP 4.1 200 197 21,672 | 2044/3/15
CVS CORP 5. 298 5 5 610 | 2027/1/11
CVS HEALTH CORP 3.375 200 210 23,055 | 2024/ 8/12
CVS HEALTH CORP 3.875 250 270 29,642 | 2025/ 7 /20
CVS HEALTH CORP 4.875 300 335 36,748 | 2035/ 7 /20
CVS HEALTH CORP 5.125 1,160 1,348 147,740 | 2045/7 /20
DAVITA INC 5.125 60 61 6,707 | 2024/7/15
DELTA AIR LINES 6.821 282 323 35,475 | 2022/8/10
DEVON ENERGY CORPORATION 3.25 220 185 20,374 | 2022/5/15
DEVON ENERGY CORPORATION 7.875 10 9 1,089 | 2031/9/30
DEVON ENERGY CORPORATION 5.6 110 85 9,388 | 2041/7/15
DEVON ENERGY CORPORATION 5.0 1,050 790 86,597 | 2045/ 6 /15
DIAGEO CAPITAL PLC 4.828 140 157 17,311 | 2020/7/15
DIAGEO INVESTMENT CORP 2.875 330 343 37,688 | 2022/5/11
DISH DBS CORP 5.125 10 9 1,094 | 2020/5/1
DISH DBS CORP 5.875 30 28 3,140 | 2022/7/15
DISH DBS CORP 5.875 1,200 1,110 121,656 | 2024/11/15
DOLLAR TREE INC 5.75 650 692 75,870 | 2023/3/1
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AW5g@EHES | DUKE ENERGY CORP 3.55 110 115 12,654 | 2021/9/15
(BbEEEAER | EAGLE SPINCO INC 4.625 870 848 92,968 | 2021/2/15
EATON CORP 1.5 20 20 2,193 | 2017/11/2
EATON CORP 2.75 530 531 58,232 | 2022/11/2
EATON CORP 4.15 260 263 28,898 | 2042/11/ 2
ECOLAB INC 4.35 10 11 1,212 2021/12/8
ECOPETROL SA 5.375 680 603 66,169 | 2026/ 6 /26
ECOPETROL SA 5.875 240 183 20,129 | 2045/5/28
EL PASO CORPORATION 7.75 90 93 10,299 | 2032/1/15
EL PASO NATURAL GAS 8.375 120 127 13,980 | 2032/6/15
ENSCO PLC 4.7 190 128 14,056 | 2021/3/15
ENTERPRISE PRODUCTS FRN 7.034 250 252 27,708 | 2068/1/15
EP ENER/EVEREST ACQ FIN 6.375 160 72 7,891 | 2023/6/15
EXXON MOBIL CORPORATION 3.043 420 434 47,627 2026/3/1
EXXON MOBIL CORPORATTON 4.114 530 568 62,333 | 2046/3/1
FIAT CHRYSLER AUTOMOBILE 4.5 200 203 22,303 | 2020/4/15
FIAT CHRYSLER AUTOMOBILE 5. 25 260 258 28,353 | 2023/4/15
FIRST DATA CORPORATION 5.375 1,150 1,180 129,348 | 2023/8/15
FIRST DATA CORPORATION 7.0 150 151 16,624 | 2023/12/1
FIRSTENERGY CORP 2.75 20 20 2,208 | 2018/3/15
FIRSTENERGY CORP 4.25 390 407 44,667 | 2023/3/15
FIRSTENERGY CORP 7.375 1,110 1,373 150,549 | 2031/11/15
FLORIDA EAST COAST HLDGS 6.75 310 310 33,976 | 2019/5/1
FMG RESOURCES AUG 2006 9.75 340 331 36,378 | 2022/3/1
FNMA DISCOUNT NT — 430 408 44,747 2019/10/9
FORD MOTOR CRED 3.2 660 678 74,325 | 2021/1/15
FORD MOTOR CRED 4.75 2,760 2, 760 302,574 | 2043/1/15
FREEPORT-MC C AND G 3.55 65 43 4,781 | 2022/3/1
FRESENIUS MED CARE I1I 4.125 80 81 8,954 | 2020/10/15
FRESENIUS MED CARE IT 4.75 560 576 63,140 | 2024/10/15
GENERAL ELEC CAP CORP 6.0 170 195 21,451 | 2019/8/7
GENERAL ELEC CAP CORP 2.342 862 881 96,641 | 2020/11/15
GENERAL ELEC CAP CORP 5.3 298 345 37,857 | 2021/2/11
GENERAL ELEC CAP CORP 4. 65 70 79 8,752 | 2021/10/17
GENERAL ELEC CAP CORP 3.15 195 208 22,812 2022/9/7
GENERAL ELEC CAP CORP 3.373 508 542 59,462 | 2025/11/15
GENERAL ELEC CAP CORP 4.418 1,732 1,875 205,609 | 2035/11/15
GENERAL ELEC CAP CORP 6.875 527 766 83,993 | 2039/1/10
GENERAL ELEC CAP CORP 4.5 30 33 3,678 | 2044/3/11
GENERAL MOTORS 6. 25 1,130 1,207 132,362 | 2043/10/ 2
GENERAL MOTORS FINL CO 4.375 210 216 23,764 | 2021/ 9/25
GILEAD SCIENCES INC 3.7 610 656 71,928 | 2024/4/1
GILEAD SCIENCES INC 3.5 200 211 23,183 | 2025/2/1
GILEAD SCIENCES INC 4.8 100 110 12,073 | 2044/4/1
GILEAD SCIENCES INC 4.75 680 751 82,370 | 2046/3/1
GLAXOSMITHKLINE CAPITAL 2.85 50 52 5,721 | 2022/5/8
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GLENCORE FIN CANADA 2.7 550 536 58, 848 2017/10/25
GLENCORE FUNDING LLC 2.875 1, 890 1,661 182, 150 2020/ 4 /16
GLP CAPITAL LP / FIN II 4. 875 470 488 53, 508 2020/11/ 1
GOLDMAN SACHS GROUP 6.75 1, 740 2,075 227,504 2037/10/ 1
GOLDMAN SACHS GROUP INC 4.0 1, 880 1,973 216, 327 2024/ 3/ 3
GOLDMAN SACHS GROUP INC 4. 25 350 355 38, 921 2025/10/21
GOLDMAN SACHS GROUP INC 5.15 890 911 99, 872 2045/ 5 /22
GOLDMAN SACHS GROUP INC 4.75 350 365 40,016 2045/10/21
GOODYEAR TIRE & RUBBER 5.125 610 624 68, 443 2023/11/15
HARRIS CORPORATION 5. 054 140 150 16, 470 2045/ 4 /27
HCA INC 4.25 250 258 28, 359 2019/10/15
HCA INC 7.5 240 271 29, 789 2022/ 2 /15
HCA INC 5.875 50 53 5,904 2022/ 3 /15
HCA INC 5.375 630 636 69, 738 2025/2/1
HCA INC 5.875 40 41 4,499 2026/ 2 /15
HEINEKEN NV 1.4 20 20 2,201 2017/10/ 1
HESS CORP 8.125 58 63 6, 960 2019/ 2 /15
HILTON WORLDWIDE FIN LLC 5.625 330 342 37, 569 2021/10/15
HJ HEINZ CO 4. 875 266 292 32, 106 2025/ 2 /15
HJ HEINZ CO 3.95 240 257 28,184 2025/ 7 /15
HJ HEINZ CO 5.0 230 253 27, 822 2035/ 7 /15
HSBC BANK PLC 4.75 180 198 21,729 2021/1/19
HSBC HOLDING PLC 4.25 630 634 69, 526 2024/ 3 /14
HSBC HOLDINGS PLC 3.4 860 878 96, 296 2021/3/8
HSBC HOLDINGS PLC 4. 25 620 611 67, 058 2025/ 8 /18
HSBC HOLDINGS PLC 4.3 310 319 34, 999 2026/3/8
HSBC HOLDINGS PLC 5.25 1, 000 1,018 111, 592 2044/ 3 /14
HUMANA INC 3.15 100 101 11,115 2022/12/ 1
HUMANA INC 4. 625 20 19 2,129 2042/12/ 1
ILFC E-CAP TRUST I FRN 4. 49 200 160 17, 536 2065/12/21
INTEL CORP 3.7 110 120 13, 226 2025/ 7 /29
INTEL CORP 4.9 110 125 13,751 2045/ 7 /29
INTER-AMERICAN 4,375 460 467 51, 238 2025/ 6 /10
INTESA SANPAOLO SPA 5.017 790 736 80, 739 2024/ 6 /26
INTL LEASE FINANCE CORP 4.625 250 255 28,016 2021/ 4 /15
JOHN DEERE CAPITAL CORP 2.25 30 30 3, 355 2019/ 4 /17
JOHN DEERE CAPITAL CORP 1.7 10 9 1,091 2020/ 1/15
JP MORGAN CHASE & CO 3.375 30 30 3,310 2023/5/1
JP MORGAN CHASE & CO 3.625 150 157 17, 265 2024/ 5 /13
JP MORGAN CHASE & CO 3. 875 940 966 105, 933 2024/ 9/10
JPMORGAN CHASE & CO 4.125 420 435 47, 691 2026/12/15
JPMORGAN CHASE & CO 4. 95 1, 060 1, 126 123,512 2045/ 6/ 1
KERR-MCGEE CORP 6. 95 100 105 11,592 2024/ 7/1
KINDER MORGAN ENER PART 3.5 390 354 38, 838 2023/9/1
KINDER MORGAN ENER PART 4. 25 160 150 16, 520 2024/9/1
KINDER MORGAN INC 5.3 280 240 26, 351 2034/12/ 1
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LS@ALAE S | KKR GROUP FIN CO 1T 5.5 50 51 5,636 | 2043/2/1
(BbEEEAES | KRAFT FOODS INC 3.5 430 454 49,797 | 2022/6/6
KRAFT HEINZ FOODS CO 5.2 140 159 17,461 | 2045/7 /15
KROGER CO 6.15 80 92 10,116 | 2020/1/15
L BRANDS INC 5. 625 320 350 38,360 | 2023/10/15
LLOYDS TSB BANK PLC 4.5 300 299 32,868 | 2024/11/ 4
LOCKHEED MARTIN CORP 3.55 510 540 59,277 | 2026/1/15
MCDONALD’ S CORP 3.7 320 340 37,313 | 2026/ 1/30
MEDTRONIC INC 4. 45 60 66 7,294 | 2020/3/15
MEDTRONIC INC 3.5 1,050 1,123 123,084 | 2025/3/15
MEG ENERGY CORP 7.0 190 114 12,494 | 2024/3/31
MERCK & CO INC 2.75 200 205 22,503 | 2025/2/10
MERRILL LYNCH 6.875 100 109 12,021 | 2018/4 /25
METLIFE INC 6.4 600 624 68,472 | 2066/12/15
MGM RESORTS INTL 6.0 500 514 56,375 | 2023/3/15
MICRON TECHNOLOGY INC 5.5 480 377 41,363 | 2025/2/1
MICRON TECHNOLOGY INC 5.625 110 84 9,298 | 2026/1/15
MIDAMERICAN ENERGY HLDGS 6.5 10 13 1,444 | 2037/9/15
MLPX LP 5.5 40 38 4,231 | 2023/2/15
MLPX LP-REGS 4.875 170 156 17,180 | 2024/12/1
MLPX LP-REGS 4.875 340 311 34,163 | 2025/6/1
MOLSON COORS BREWING CO 3.5 10 10 1,138 2022/5/1
MONDELEZ INTERNATTONAL 4.0 200 215 23,641 | 2024/2/1
MORGAN STANLEY 1. 0696 280 279 30,647 | 2016/10/18
MORGAN STANLEY 4.75 10 10 1,131 | 2017/3/22
MORGAN STANLEY 5.5 400 448 49,118 | 2020/ 7 /24
MURRAY ENERGY CORP 11.25 650 85 9,350 | 2021/4/15
NATTONWIDE BLDG SOCIETY 3.9 390 411 45,126 | 2025/ 7 /21
NBCUNIVERSAL MEDIA LLC 4.375 300 336 36,877 | 2021/4/1
NCL CORP LTD 4.625 320 321 35,247 | 2020/11/15
NETFLIX INC 5.5 130 136 14,978 | 2022/2/15
NETFLIX INC 5.875 180 190 20,837 | 2025/2/15
NEWELL RUBBERMAID INC 3.15 150 154 16,890 | 2021/4/1
NEWELL RUBBERMAID INC 3.85 300 311 34,120 | 2023/4/1
NEWELL RUBBERMAID INC 4.2 240 251 27,535 | 2026/4/1
NOBLE ENERGY INC 4.15 110 109 12,009 | 2021/12/15
NOVARTIS SECS INVEST LTD 5.125 130 143 15,756 | 2019/2/10
NUMERICABLE GROUP SA 6. 25 620 609 66,762 | 2024/5/15
NUMERICABLE GROUP SA 7.375 200 200 21,920 | 2026/5/1
NVR INC 3.95 10 10 1,139 | 2022/9/15
OCCIDENTAL PETROLEUM 3.125 60 61 6,780 | 2022/2/15
OCCIDENTAL PETROLEUM 2.7 20 19 2,148 | 2023/2/15
OCCIDENTAL PETROLEUM 3.4 420 422 46,263 | 2026/4 /15
OCCIDENTAL PETROLEUM 4.625 170 177 19,495 | 2045/6/15
OFFICE CHERIFIEN DES PHO 4.5 1,180 1,125 123,384 | 2025/10/22
ORACLE CORP 1.2 70 70 7,716 | 2017/10/15
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W@ HAES: | PACIFIC GAS & ELECTRIC 6.05 1,370 1,774 194,473 | 2034/3/1
(BbfEEAES) | PEMEX PROJ FDG MASTER TR 6. 625 920 865 94,854 | 2035/6/15
PEPSICO INC 7.9 24 27 3,058 | 2018/11/1
PERNOD-RICARD SA 4.45 400 433 47,493 | 2022/1/15
PERNOD-RICARD SA 5.5 200 215 23,605 | 2042/1/15
PETROBRAS GLOBAL FINANCE 6. 25 830 643 70,500 | 2024/ 3 /17
PETROBRAS INTL FIN CO 5.75 52 43 4,808 | 2020/1/20
PETROBRAS INTL FIN CO 5.375 1, 650 1,315 144,219 | 2021/1/27
PETROLEOS MEXICANOS 3.5 18 16 1,769 | 2023/1 /30
PETROLEOS MEXICANOS 6.875 260 276 30,312 | 2026/8/4
PETROLEOS MEXICANOS 5.5 110 88 9,741 | 2044/6 /27
PETROLEOS MEXICANOS 6.375 560 507 55,636 | 2045/1 /23
PFIZER INC 4.4 60 67 7,365 | 2044/5/15
PHILIP MORRIS 2.9 90 94 10,393 | 2021/11/15
PHILIP MORRIS 2.5 230 236 25,922 | 2022/8/22
PHILIP MORRIS 4.5 60 65 7,205 | 2042/3/20
PLAINS E&P COMP 6.5 6 4 516 | 2020/11/15
QEP RESOURCES INC 6.875 30 27 3,004 | 2021/3/1
QEP RESOURCES INC 5.25 260 225 24,684 | 2023/5/1
QUICKEN LOANS INC 5.75 310 299 32,871 | 2025/5/1
RABOBANK 4.375 530 548 60,063 | 2025/8/4
RABOBANK NEDERLAND 4.625 300 317 34,751 | 2023/12/1
RABOBANK NEDERLAND 5.75 750 870 95,459 | 2043/12/1
RABOBANK NEDERLAND 5. 25 530 576 63,161 | 2045/8/4
RANGE RESOURCES CORP 5.0 250 210 23,084 | 2023/3/15
RANGE RESOURCES CORP 4.875 300 259 28,482 | 2025/5/15
RAYTHEON CO 3.125 30 31 3,505 | 2020/10/15
REGENCY ENERGY PARTNERS 5.875 53 51 5,667 | 2022/3/1
REYNOLDS AMERICAN INC 3.25 130 136 14,924 | 2020/ 6 /12
REYNOLDS AMERICAN INC 5. 85 1,210 1,489 163,299 | 2045/8/15
REYNOLDS GRP ISS/REYNOLD 5.75 200 205 22,550 | 2020/10/15
REYNOLDS GRP ISS/REYNOLD 6.875 110 113 12,493 | 2021/2/15
RIO TINTO FIN USA LTD 3.5 100 103 11,375 | 2020/11/2
RIO TINTO FIN USA LTD 3.75 50 51 5,691 | 2021/9/20
ROYAL BK OF SCOTLAND PLC 6.1 40 40 4,482 | 2023/6/10
ROYAL BK OF SCOTLAND PLC 6.0 290 296 32,459 | 2023/12/19
ROYAL BK OF SCOTLAND PLC 5.125 890 856 93,886 | 2024/ 5/28
ROYAL BK SCOTLND FRN 7.648 20 23 2,567 | 2049/8/29
SABINE PASS LIQUEFACTION 5. 625 100 97 10,631 | 2021/2/1
SABINE PASS LIQUEFACTION 5.75 280 268 29,383 | 2024/5/15
SCHAEFFLER HLDG FIN BV 6.75 500 543 59,595 | 2022/11/15
SHELL INTL FIN 4.125 980 992 108,729 | 2035/5 /11
SHELL INTL FIN 4.375 900 907 99,462 | 2045/ 5 /11
SINOPEC GRP OVERSEA 2014 4.375 430 459 50,360 | 2024/4/10
SINOPEC GRP OVERSEA 2014 4.375 400 427 46,847 | 2024/ 4 /10
SLM CORP 8.0 530 527 57,797 | 2020/ 3/25
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W@t | SLM CORP 5. 625 145 99 10,925 | 2033/8/1
(BUBEEAES) | SNURFIT CAPITAL FNDG PLC 7.5 95 105 11,609 | 2025/11/20
SOUTHERN COPPER CORP 6.75 450 430 47,208 | 2040/ 4 /16
SOUTHERN COPPER CORP 5.25 380 311 34,148 | 2042/11/8
SPECTRUM BRANDS INC 5.75 320 338 37,088 | 2025/7/15
SPRINT COMMUNICATIONS 11.5 40 36 3,945 | 2021/11/15
SPRINT CORP 7.25 60 46 5,047 | 2021/9/15
SPRINT CORP 7.625 930 689 75,554 | 2025/2/15
SPRINT NEXTEL 9.0 460 482 52,873 | 2018/11/15
STANDARD CHARTERED PLC 5.7 500 454 49,823 | 2044/ 3 /26
STATE STREET CORP 4. 956 90 94 10,344 | 2018/3/15
TAYLOR MORRISON COMM/MON 5.25 500 490 53,704 | 2021/4/15
TEACHERS INSUR & ANNUITY 4.9 480 510 55,987 | 2044/ 9/15
TELEFONICA EMISIONES 6. 221 20 21 2,315| 2017/7/3
TELEFONICA EMISIONES 5. 877 20 22 2,451 | 2019/7/15
TENET HEALTHCARE 6.75 310 300 32,914 | 2023/6/15
THERMO FISHER SCIENTIFIC 3.6 30 31 3,423 | 2021/8/15
TIME WARNER CABLE INC 8.25 190 220 24,214 | 2019/4/1
TIME WARNER CABLE INC 4.125 200 210 23,099 | 2021/2/15
TIME WARNER CABLE INC 4.0 200 211 23,233 | 2021/9/1
TIME WARNER CABLE INC 6.55 340 378 41,447 | 2037/5/1
TIME WARNER CABLE INC 7.3 150 179 19,703 | 2038/7/1
TIME WARNER CABLE INC 5.5 10 10 1,108 | 2041/9/1
TIME WARNER ENT 8.375 20 25 2,809 | 2033/7/15
TIME WARNER INC 6.25 370 437 47,921 | 2041/3/29
TOYOTA MTR CRED 1.25 80 80 8,788 | 2017/10/ 5
TRANSCONT GAS PIPE LINE 7.85 750 875 95,995 | 2026/2/1
TRANSOCEAN INC 5.8 30 29 3,267 | 2016/12/15
TYSON FOODS INC 5.15 40 45 4,932 | 2044/8/15
UBS GROUP FUNDING 4.125 450 450 49,383 | 2025/9 /24
UNILEVER CAPITAL CORP 4.8 150 164 18,081 | 2019/2/15
UNITED RENTALS NORTH AM 5.75 280 281 30,803 | 2024/11/15
UNITED RENTALS NORTH AM 5.5 30 29 3,234 | 2025/7/15
UNITED TECHNOLOGIES CORP 4.5 180 195 21,459 | 2042/6/1
UNITEDHEALTH GROUP INC 3.75 390 421 46,201 | 2025/7/15
UNITEDHEALTH GROUP INC 4.75 160 184 20,173 | 2045/7 /15
UNIVISION COMMUNICATIONS 5.125 310 305 33,466 | 2025/2/15
VALE OVERSEAS LIMITED 6. 875 227 177 19,436 | 2036/11/21
VALEANT PHARMACEUTICALS 6.125 110 88 9,690 | 2025/4/15
VERIZON COMMUNICATIONS 4.5 10 11 1,212 | 2020/9/15
VERIZON COMMUNICATIONS 5.15 830 960 105,322 | 2023/9/15
VERIZON COMMUNICATIONS 6.4 104 129 14,174 | 2033/9/15
VERIZON COMMUNICATIONS 6.55 972 1, 309 143,520 | 2043/9/15
VERIZON COMMUNICATIONS 4. 862 231 251 27,591 | 2046/ 8 /21
VIACOM INC 4.25 30 30 3,369 | 2023/9/1
VIRGIN MEDIA FINANCE PLC 6. 375 330 343 37,614 | 2023/4/15
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LmttAE S | VISA INC 3.15 860 901 98,757 | 2025/12/14
(FOREEMER) | VISA INC 4.3 450 495 54,274 | 2045/12/14
VRX ESCROW CORP 5.375 600 516 56,553 | 2020/ 3/15
WAL-MART STORES 6.2 100 136 14,909 | 2038/4/15
WAL-MART STORES 4.75 400 472 51,819 | 2043/10/ 2
WASTE MANAGEMENT INC 4.6 20 21 2,384 | 2021/3/1
WASTE MANAGEMENT INC 3.5 30 31 3,432 | 2024/5/15
WEA FINANCE LLC/WESTFIEL 3.75 300 307 33,681 | 2024/9/17
WEA FINANCE LLC/WESTFIEL 3.75 900 921 101,045 | 2024/9/17
WELLPOINT INC 5.875 110 115 12,669 | 2017/6/15
WELLPOINT INC 3.125 210 211 23,151 | 2022/5/15
WELLS FARGO & CO FRN 5.875 780 833 91,365 | 2049/12/31
WELLS FARGO & COMPANY 1.5 30 30 3,304 | 2018/1/16
WELLS FARGO & COMPANY 3.45 30 30 3,371 2023/2/13
WELLS FARGO & COMPANY 4.48 1, 409 1,532 167,938 | 2024/1/16
WELLS FARGO & COMPANY 4.3 1,570 1,662 182,215 | 2027/7 /22
WELLS FARGO & COMPANY 4.65 2,070 2,139 234,479 | 2044/11/ 4
WELLS FARGO & COMPANY 4.9 190 204 22,361 | 2045/11/17
WHITING PETROLEUM CORP 5.75 230 147 16,133 | 2021/3/15
WILLIAMS COS INC 7.875 565 522 57,279 | 2021/9/1
WILLIAMS COS INC 7.5 59 48 5,294 | 2031/1/15
WM WRIGLEY JR CO 2.9 330 337 36,973 | 2019/10/21
WPX ENERGY INC 8.25 260 196 21,550 | 2023/8/1
WYETH 5.95 50 64 7,060 | 2037/4/1
XSTRATA FIN CAN 2.7 40 39 4,279 | 2017/10/25
7F NA CAPITAL 4.75 630 627 68,789 | 2025/4 /29
T En 56,019, 752
A¥ o TAX axXy | FAXaY
[Efi3E% | MEXICAN BONOS DESARR FIX 8.0 2, 870 3,172 19,735 | 2020/6 /11
MEXICAN BONOS DESARR FIX 6.5 68, 601 72, 037 448,071 | 2022/6/9
MEXICAN BONOS DESARR FIX 7.75 67, 060 75,775 471,321 | 2042/11/13
/h i 939, 128
& 2 56, 958, 880
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I 7 8 T B A FHLMC GOLD 15YR APR FWD 3.0 2,100 2,196 240, 687 2031/4/1
N 240, 687
(1) HICMRELGARIL. WIRORHI % 7S E o X% 13 7 FHS O MIIIC & 0 FR SRS L7 b0 T,
(PE2) %M - T WA AT T,
. SER A SIS
WE R o [ ES
# i . ) i i & N
B n B e | nEmaem | Y T
(A H) T T Fk Rov +M %
WA OPPORTUNISTIC US$ HIGH YIELD LTD 35 15 4,025 441, 181 0.7
N 21 [m] g . 4 HE 35 15 4,025 441, 181
8 W K<k K> 1 1 — <0.7%>
(1) FISRELGARIL. WIRORHI 2 D75 E 0 X% B3 Je FUH S MR & 0 FRESIREE L7 b0 T
(FE2) HSME MO >IN, MEPEREEIC X 2 B (= Far eI O L3,
(FE3) 1%k, SEAARD B A 0E T,
| RMEEIOBRAIARRR
A g T X
g 7 o C ® & &
B =Pl
&SI | US 5YR 1606 23,763 —
US 2YR 1606 1,390 -
44 US 10YR 1606 — 26, 168
US 20YR 1606 2, 265 -
US UL 10YR 1606 324 -
US UL 1606 - 4,343
SR E | 90 EURS 1703 3, 422 -
90 EUR$ 1606 - 9, 442
90 EURS 1706 1,167 -
90 EURS$ 1612 — 27, 525
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TYK6 C 0422 a—)L 8 8
o TYK6 P 0422 7 b 0.107898 -
TYM6 C 0520 a—)L — 3
USK6 € 0422 a—)L 4 0. 693567
=
USK6 P 0422 7 b 0. 035966 —
USM6 C 0520 a—)L — 0.14385
USM6 P 0520 7 b — 0. 47265
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O EBEAMEDIEK

(20165 4 A 7 HIRTE)

5 o _ Y 1 x
7 i #H t R

TH %
BIERESR 233,977 0.3
AR 56, 958, 880 82.5
PR 441, 181 0.6
a—)L s m— U Z 0l 11, 383, 648 16.6
BB e PERRER 69, 017, 686 100.0
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TELEFONICA EMISIONES SAU COMPANY GUAR 02/16 4.375 150,000 02/02/2016 163,458
AYT CEDULAS CAJAS GLOBAL COVERED 03/16 3.5 100,000 03/14/2016 109,271
ROCHE HLDGS INC COMPANY GUAR REGS 03/16 5.625 19,000 03/04/2016 20,824
ReEMmyast 293,553
7

FCA CAPITAL IRELAND PLC COMPANY GUAR REGS 10/19 2 130,000 10/23/2019 143,505
GOLDMAN SACHS GROUP INC SR UNSECURED REGS 02/23 3.25 50,000 02/01/2023 59,891
BNP PARIBAS SR UNSECURED REGS 11/17 2.875 185,000 11/27/2017 211,272
ABN AMRO BANK NV SR UNSECURED REGS 03/22 4.125 75,000 03/28/2022 95,905
SOCIETE GENERALE SCF COVERED 03/19 5 150,000 03/27/2019 188,902
ABN AMRO BANK NV COVERED 06/20 3.625 275,000 06/22/2020 344,084
BARCLAYS BANK PLC COVERED 03/22 4.25 250,000 03/02/2022 331,116
DEUT PFANDBRIEFBANK AG JUMBO PFANDB REGS 01/17 3.375 1,450,000 01/18/2017 1,630,387
KFW GOVT GUARANT 08/20 6 275,000 08/20/2020 227,008
HSBC HOLDINGS PLC SUBORDINATED REGS 06/19 6 50,000 06/10/2019 63,123
HSBC HOLDINGS PLC SR UNSECURED REGS 05/24 6.5 65,000 05/20/2024 118,062
ROYAL BK OF SCOTLAND PLC SR UNSECURED 03/20 5.5 125,000 03/23/2020 162,422
SVENSKA HANDELSBANKEN AB SR UNSECURED 05/16 5.5 125,000 05/26/2016 187,546
ASSICURAZIONI GENERALI SR UNSECURED REGS 09/24 5.125 75,000 09/16/2024 103,266
GE CAPITAL EURO FUNDING COMPANY GUAR 01/20 5.375 100,000 01/23/2020 129,357
AIRBUS GROUP FINANCE BV COMPANY GUAR 08/16 4.625 200,000 08/12/2016 223,133
CREDIT SUISSE AG LONDON SR UNSECURED 01/17 3.875 275,000 01/25/2017 310,494
KFW GOVT GUARANT 08/17 3.375 990,000 08/30/2017 1,054,173
AMERICAN INTL GROUP SR UNSECURED 06/17 5 100,000 06/26/2017 116,068
HSBC FINANCE CORP SR UNSECURED REGS 05/17 4.875 100,000 05/30/2017 115,687
DEPFA ACS BANK COVERED 11/16 3.875 185,000 11/14/2016 207,190
PROGRAMA CEDULAS TDA FTA COVERED 04/21 4.125 200,000 04/10/2021 252,602
CAISSE REFINANCE L HABIT COVERED 04/17 3.5 350,000 04/25/2017 397,935
BANK OF SCOTLAND PLC COVERED 12/24 4.875 100,000 12/20/2024 173,247
RABOBANK CAP FD TR IV COMPANY GUAR REGS 10/49 VAR 20,000 10/29/2049 30,687
CITIGROUP INC SR UNSECURED REGS 08/19 5 100,000 08/02/2019 125,180
INTESA SANPAOLO SPA SR UNSECURED REGS 03/22 1.125 140,000 03/04/2022 147,970
NATIONWIDE BLDG SOCIETY SR UNSECURED REGS 03/25 1.25 190,000 03/03/2025 199,197
DIAGEO FINANCE PLC COMPANY GUAR REGS 05/19 1.125 100,000 05/20/2019 111,079
GOLDMAN SACHS GROUP INC SR UNSECURED REGS 08/19 5 100,000 08/21/2019 75,888
INTESA SANPAOLO SPA SR UNSECURED REGS 10/23 4 100,000 10/30/2023 125,835
FCE BANK PLC SR UNSECURED REGS 09/16 1.625 100,000 09/09/2016 109,490
GE CAPITAL EURO FUNDING COMPANY GUAR REGS 05/17 1 150,000 05/02/2017 164,871
SCOTTISH WIDOWS PLC SUBORDINATED REGS 06/23 5.5 100,000 06/16/2023 153,753
BNP PARIBAS SR UNSECURED 09/23 2.875 75,000 09/26/2023 90,603
BBVA SENIOR FINANCE SA COMPANY GUAR REGS 01/18 3.75 100,000 01/17/2018 116,055
SKANDINAVISKA ENSKILDA SR UNSECURED REGS 11/19 1.875 110,000 11/14/2019 125,319
ALLIANZ SE SUBORDINATED REGS 10/42 VAR 100,000 10/17/2042 126,999
NORDEA BANK AB SR UNSECURED REGS 07/22 3.25 100,000 07/05/2022 124,154
RCI BANQUE SA SR UNSECURED REGS 04/17 4.25 25,000 04/27/2017 28,500
AXA BANK EUROPE SCF COVERED REGS 04/17 2.25 200,000 04/19/2017 223,592
BNP PARIBAS HOME LOAN CO COVERED REGS 03/22 3.125 300,000 03/22/2022 378,586
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KFW GOVT GUARANT 02/22 5.5 275,000 02/09/2022 225,985
LLOYDS BANK PLC COVERED 01/17 3.5 225,000 01/11/2017 253,135
ING BANK NV COVERED REGS 01/22 3.375 250,000 01/10/2022 319,103
NRW.BANK LOCAL GOVT G 05/17 4.5 350,000 05/29/2017 405,087
AXA SA SUBORDINATED REGS 04/40 VAR 50,000 04/16/2040 60,488
BARCLAYS BANK PLC SUBORDINATED REGS 03/22 6.625 60,000 03/30/2022 81,848
SOCIETE GENERALE SR UNSECURED REGS 03/21 4.75 100,000 03/02/2021 129,946
SANTANDER INTL DEBT SA COMPANY GUAR REGS 10/17 4.125 100,000 10/04/2017 115,763
KFW GOVT GUARANT 12/19 6.25 525,000 12/04/2019 431,077
DANSKE BANK A/S COVERED 11/19 4.125 50,000 11/26/2019 62,496
OP MORTGAGE BANK COVERED REGS 07/18 3.5 275,000 07/11/2018 324,849
WELLS FARGO + COMPANY SR UNSECURED 02/25 3 75,000 02/19/2025 72,949
WELLS FARGO + COMPANY SR UNSECURED 01/20 2.15 95,000 01/30/2020 94,168
WELLS FARGO + COMPANY SR UNSECURED 09/24 3.3 100,000 09/09/2024 99,482
ANTHEM INC SR UNSECURED 01/44 5.1 40,000 01/15/2044 40,158
DNB BOLIGKREDITT AS COVERED 01/17 3.375 445,000 01/20/2017 500,414
VISA INC SR UNSECURED 12/25 3.15 20,000 12/14/2025 20,025
VISA INC SR UNSECURED 12/22 2.8 25,000 12/14/2022 25,103
COOPERATIEVE RABOBANK UA SUBORDINATED 05/19 5.875 100,000 05/20/2019 125,907
TRAVELERS COS INC SR UNSECURED 06/37 6.25 25,000 06/15/2037 31,611
TORONTO DOMINION BANK COVERED 144A 09/19 2.25 200,000 09/25/2019 200,737
BANK OF AMERICA CORP SR UNSECURED 12/19 5.5 40,000 12/04/2019 65,702
RIO TINTO FIN USA LTD COMPANY GUAR 05/19 9 75,000 05/01/2019 87,556
PNC FUNDING CORP COMPANY GUAR 06/19 6.7 75,000 06/10/2019 85,724
MORGAN STANLEY SR UNSECURED 01/45 4.3 20,000 01/27/2045 19,082
MORGAN STANLEY SR UNSECURED 07/21 5.5 75,000 07/28/2021 84,028
MORGAN STANLEY SUBORDINATED 09/26 4.35 30,000 09/08/2026 30,098
METLIFE INC SR UNSECURED 12/44 4.721 50,000 12/15/2044 51,101
METLIFE INC SR UNSECURED 12/17 VAR 30,000 12/15/2017 30,176
BANK OF AMERICA CORP SR UNSECURED 04/18 6.875 20,000 04/25/2018 22,065
KFW GOVT GUARANT 01/23 2.125 225,000 01/17/2023 222,319
JPMORGAN CHASE + CO SUBORDINATED 09/24 3.875 25,000 09/10/2024 24,869
JPMORGAN CHASE + CO SR UNSECURED 01/23 3.2 75,000 01/25/2023 74,755
HARTFORD FINL SVCS GRP SR UNSECURED 04/22 5.125 35,000 04/15/2022 38,437
HSBC HOLDINGS PLC SUBORDINATED 05/32 7.625 25,000 05/17/2032 31,700
GOLDMAN SACHS GROUP INC SR UNSECURED 01/23 3.625 75,000 01/22/2023 75,852
GOLDMAN SACHS GROUP INC SR UNSECURED 02/33 6.125 25,000 02/15/2033 29,286
GENERAL MOTORS FINL CO COMPANY GUAR 07/20 3.2 50,000 07/13/2020 49,230
GENERAL ELEC CAP CORP COMPANY GUAR 01/38 5.875 35,000 01/14/2038 42,825
ANGLIAN WATER SERV FIN SR SECURED REGS 07/30 6.293 50,000 07/30/2030 96,460
AVIVA PLC SUBORDINATED 11/36 VAR 40,000 11/14/2036 62,548
DISCOVER FINANCIAL SVS SR UNSECURED 11/24 3.95 50,000 11/06/2024 49,288
CONOCOPHILLIPS COMPANY COMPANY GUAR 11/24 3.35 50,000 11/15/2024 45,726
BERKSHIRE HATHAWAY FIN COMPANY GUAR 01/21 4.25 50,000 01/15/2021 54,536
BANK OF AMERICA CORP SR UNSECURED 08/25 3.875 100,000 08/01/2025 101,513
BANK OF AMERICA CORP SR UNSECURED 05/21 5 50,000 05/13/2021 54,628
BANK OF AMERICA CORP SR UNSECURED 05/18 5.65 20,000 05/01/2018 21,506
BB+T CORPORATION SR UNSECURED 01/20 2.45 125,000 01/15/2020 125,838
ACE INA HOLDINGS COMPANY GUAR 03/43 4.15 25,000 03/13/2043 24,462
ABBEY NATL TREASURY SERV COMPANY GUAR 09/17 1.65 100,000 09/29/2017 100,091
ABBEY NATL TREASURY SERV COMPANY GUAR 09/19 2.35 100,000 09/10/2019 100,095
AFLAC INC SR UNSECURED 11/24 3.625 50,000 11/15/2024 50,886
E@EE 14,876,846
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PERNOD RICARD SA SR UNSECURED REGS 06/20 2 100,000 06/22/2020 113,530
CRH FINLAND SERVICES OYJ COMPANY GUAR REGS 10/20 2.75 130,000 10/15/2020 151,273
HEINEKEN NV SR UNSECURED REGS 08/20 2.125 100,000 08/04/2020 114,536
PPR SR UNSECURED REGS 04/19 3.125 100,000 04/23/2019 117,397
BMW FINANCE NV COMPANY GUAR 01/19 3.25 50,000 01/14/2019 58,730
AMERICA MOVIL SAB DE CV COMPANY GUAR 06/22 4.75 50,000 06/28/2022 65,399
TELEFONICA EMISIONES SAU COMPANY GUAR REGS 11/19 4.693 100,000 11/11/2019 123,967
SIEMENS FINANCIERINGSMAT COMPANY GUAR 02/17 5.125 50,000 02/20/2017 57,414
IMPERIAL TOBACCO FINANCE COMPANY GUAR REGS 02/22 9 50,000 02/17/2022 97,489
MARKS + SPENCER PLC SR UNSECURED REGS 12/19 6.125 50,000 12/02/2019 83,547
VIVENDI SA SR UNSECURED 12/19 4.875 50,000 12/02/2019 62,668
ANHEUSER BUSCH INBEV NV COMPANY GUAR REGS 09/24 2.875 25,000 09/25/2024 29,865
WOLTERS KLUWER NV SR UNSECURED REGS 04/18 6.375 100,000 04/10/2018 123,144
BAT INTL FINANCE PLC COMPANY GUAR 03/24 7.25 50,000 03/12/2024 94,240
ORANGE SA SR UNSECURED 02/17 4.75 255,000 02/21/2017 291,244
COCA COLA CO/THE SR UNSECURED 03/23 0.75 100,000 03/09/2023 105,756
SKY PLC COMPANY GUAR REGS 09/21 1.5 100,000 09/15/2021 109,010
DAIMLER AG SR UNSECURED REGS 11/18 1.5 75,000 11/19/2018 84,010
SCHNEIDER ELECTRIC SE SR UNSECURED REGS 09/21 2.5 100,000 09/06/2021 118,059
DIRECTV HOLDINGS/FING COMPANY GUAR 05/23 2.75 100,000 05/19/2023 115,312
PHILIP MORRIS INTL INC SR UNSECURED 03/20 1.75 100,000 03/19/2020 113,469
SIEMENS FINANCIERINGSMAT COMPANY GUAR REGS 03/21 1.75 35,000 03/12/2021 40,187
JCDECAUX SA SR UNSECURED REGS 02/18 2 100,000 02/08/2018 111,914
IBM CORP SR UNSECURED 11/19 1.375 100,000 11/19/2019 112,758
WASTE MANAGEMENT INC COMPANY GUAR 05/24 3.5 65,000 05/15/2024 65,521
VIACOM INC SR UNSECURED 09/19 5.625 100,000 09/15/2019 107,990
VERIZON COMMUNICATIONS SR UNSECURED 03/55 4.672 47,000 03/15/2055 40,805
VERIZON COMMUNICATIONS SR UNSECURED 11/34 4.4 35,000 11/01/2034 32,292
UNITEDHEALTH GROUP INC SR UNSECURED 12/19 2.3 50,000 12/15/2019 50,243
UNITEDHEALTH GROUP INC SR UNSECURED 02/18 6 50,000 02/15/2018 54,381
UNITED TECHNOLOGIES CORP SR UNSECURED 06/42 4.5 25,000 06/01/2042 25,176
TELEFONICA EMISIONES SAU COMPANY GUAR REGS 04/16 5.496 150,000 04/01/2016 165,005
21ST CENTURY FOX AMERICA COMPANY GUAR 02/41 6.15 25,000 02/15/2041 28,093
TOYOTA MOTOR CREDIT CORP SR UNSECURED 03/20 2.15 200,000 03/12/2020 199,948
TIME WARNER CABLE INC COMPANY GUAR 04/19 8.25 25,000 04/01/2019 28,708
TIME WARNER INC COMPANY GUAR 06/22 3.4 20,000 06/15/2022 19,909
THOMSON REUTERS CORP SR UNSECURED 09/24 3.85 50,000 09/29/2024 49,000
THERMO FISHER SCIENTIFIC SR UNSECURED 02/22 3.3 100,000 02/15/2022 99,754
THERMO FISHER SCIENTIFIC SR UNSECURED 08/21 3.6 25,000 08/15/2021 25,386
SOUTHERN COPPER CORP SR UNSECURED 11/22 3.5 50,000 11/08/2022 46,177
REYNOLDS AMERICAN INC COMPANY GUAR 06/19 8.125 25,000 06/23/2019 29,418
REYNOLDS AMERICAN INC COMPANY GUAR 11/22 3.25 25,000 11/01/2022 24,719
RAYTHEON COMPANY SR UNSECURED 12/24 3.15 35,000 12/15/2024 35,069
ORANGE SA SR UNSECURED 01/33 8.125 25,000 01/28/2033 44,965
PHILLIPS 66 COMPANY GUAR 11/34 4.65 25,000 11/15/2034 23,432
PHILIP MORRIS INTL INC SR UNSECURED 11/44 4.25 25,000 11/10/2044 24,143
PETROLEOS MEXICANOS COMPANY GUAR 06/44 5.5 50,000 06/27/2044 37,617
ORACLE CORP SR UNSECURED 05/25 2.95 50,000 05/15/2025 48,710
NOBLE ENERGY INC SR UNSECURED 03/19 8.25 50,000 03/01/2019 55,920
MONSANTO CO SR UNSECURED 07/24 3.375 25,000 07/15/2024 23,835
MICROSOFT CORP SR UNSECURED 02/45 3.75 25,000 02/12/2045 23,035
MICROSOFT CORP SR UNSECURED 02/35 3.5 25,000 02/12/2035 23,106

— 100 —
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MERCK + CO INC SR UNSECURED 05/23 2.8 75,000 05/18/2023 74,629
MEDTRONIC INC COMPANY GUAR 03/22 3.125 100,000 03/15/2022 101,012
MCKESSON CORP SR UNSECURED 03/24 3.796 25,000 03/15/2024 25,131
JOHNSON + JOHNSON SR UNSECURED 12/33 4.375 50,000 12/05/2033 55,149
HUMANA INC SR UNSECURED 10/24 3.85 50,000 10/01/2024 50,327
HOME DEPOT INC SR UNSECURED 09/40 5.4 25,000 09/15/2040 29,132
GEORGIA PACIFIC LLC SR UNSECURED 144A 11/21 3.163 75,000 11/15/2021 74,886
GENERAL ELECTRIC CO SR UNSECURED 10/22 2.7 25,000 10/09/2022 24,895
FORD MOTOR CREDIT CO LLC SR UNSECURED 09/17 1.684 200,000 09/08/2017 197,579
FIDELITY NATIONAL INFORM COMPANY GUAR 04/23 3.5 25,000 04/15/2023 23,870
ECOLAB INC SR UNSECURED 12/21 4.35 75,000 12/08/2021 80,083
EASTMAN CHEMICAL CO SR UNSECURED 03/25 3.8 50,000 03/15/2025 48,422
EASTMAN CHEMICAL CO SR UNSECURED 08/22 3.6 25,000 08/15/2022 24,881
WALT DISNEY COMPANY/THE SR UNSECURED 06/44 4.125 15,000 06/01/2044 15,298
DIRECTV HOLDINGS/FING COMPANY GUAR 01/25 3.95 15,000 01/15/2025 14,787
CONOCOPHILLIPS COMPANY GUAR 02/39 6.5 25,000 02/01/2039 26,345
COMCAST CORP COMPANY GUAR 08/37 6.95 35,000 08/15/2037 45,671
CCO SAFARI 11 LLC SR SECURED 144A 07/25 4.908 30,000 07/23/2025 29,971
CELGENE CORP SR UNSECURED 05/24 3.625 50,000 05/15/2024 49,175
CATERPILLAR FINANCIAL SE SR UNSECURED 06/24 3.3 100,000 06/09/2024 99,317
CARGILL INC SR UNSECURED 144A 11/21 3.25 100,000 11/15/2021 100,310
CARDINAL HEALTH INC SR UNSECURED 11/24 3.5 20,000 11/15/2024 20,023
CARDINAL HEALTH INC SR UNSECURED 03/43 4.6 25,000 03/15/2043 24,635
CANADIAN NATL RESOURCES SR UNSECURED 01/18 1.75 50,000 01/15/2018 48,631
CVS HEALTH CORP SR UNSECURED 07/25 3.875 55,000 07/20/2025 56,132
CVS HEALTH CORP SR UNSECURED 07/20 2.8 35,000 07/20/2020 35,157
CVS HEALTH CORP SR UNSECURED 12/23 4 35,000 12/05/2023 36,373
CF INDUSTRIES INC COMPANY GUAR 06/23 3.45 75,000 06/01/2023 69,808
CBS CORP COMPANY GUAR 03/22 3.375 25,000 03/01/2022 24,723
BOEING CO SR UNSECURED 03/39 6.875 25,000 03/15/2039 34,257
BP CAPITAL MARKETS PLC COMPANY GUAR 11/24 3.535 25,000 11/04/2024 24316
BP CAPITAL MARKETS PLC COMPANY GUAR 05/22 3.245 25,000 05/06/2022 24,688
APPLE INC SR UNSECURED 02/25 2.5 105,000 02/09/2025 100,264
ANHEUSER BUSCH INBEV WOR COMPANY GUAR 01/19 7.75 105,000 01/15/2019 121,373
ANADARKO PETROLEUM CORP SR UNSECURED 07/24 3.45 50,000 07/15/2024 44,417
AMGEN INC SR UNSECURED 11/41 5.15 50,000 11/15/2041 50,762
AMERICAN TOWER CORP SR UNSECURED 09/21 3.45 25,000 09/15/2021 25,123
AGRIUM INC SR UNSECURED 01/19 6.75 25,000 01/15/2019 27,885
ACTAVIS FUNDING SCS COMPANY GUAR 03/35 4.55 50,000 03/15/2035 48,593
ACTAVIS FUNDING SCS COMPANY GUAR 03/20 3 40,000 03/12/2020 39,968
AT+T INC SR UNSECURED 05/25 3.4 50,000 05/15/2025 48,055
AT+T INC SR UNSECURED 06/22 3 25,000 06/30/2022 24,400
BEARM-H—EREGE 6,047,728
GNMA POOL 698236 GN 06/39 FIXED 5 8,757.84 06/15/2039 9,700
GNMA POOL 677100 GN 07/38 FIXED 5.5 2,592.21 07/15/2038 2,909
GNMA POOL 673009 GN 08/38 FIXED 6 39,216.29 08/15/2038 44325
GNMA POOL 644862 GN 06/35 FIXED 5.5 3,950.43 06/15/2035 4,395
GNMA POOL 783024 GN 07/40 FIXED 5 23,769.46 07/15/2040 26,316
GNMA POOL 783647 GN 09/35 FIXED 5.5 29,226.03 09/15/2035 33,224
GNMA POOL 738520 GN 07/41 FIXED 4.5 135,900.63 07/15/2041 146,811
GNMA POOL 723437 GN 11/39 FIXED 5 6,823.34 11/15/2039 7,532
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GNMA POOL 723434 GN 11/39 FIXED 5 16,547.17 11/15/2039 18,170
GNMA II POOL 005305 G2 02/42 FIXED 4 24,564.49 02/20/2042 26,260
GNMA POOL 605616 GN 04/35 FIXED 5.5 2,388.85 04/15/2035 2,706
GNMA POOL AE7511 GN 06/43 FIXED 3 119,090.04 06/15/2043 121,153
GNMA II POOL MA3310 G2 12/45 FIXED 3.5 220,760.25 12/20/2045 230,472
GNMA II POOL MA3033 G2 08/45 FIXED 3 69,010.66 08/20/2045 70,040
GNMA II POOL MA1376 G2 10/43 FIXED 4 18,859.60 10/20/2043 20,119
FNMA POOL AE3065 FN 09/25 FIXED 3.5 16,969.61 09/01/2025 17,778
FNMA POOL MA2017 FN 09/44 FIXED 4 19,822.91 09/01/2044 20,985
FNMA POOL MA0977 FN 02/32 FIXED 4 18,802.91 02/01/2032 20,119
FNMA POOL MAO0353 FN 03/30 FIXED 4.5 18,003.47 03/01/2030 19,555
FNMA POOL AB9147 FN 04/43 FIXED 3.5 265,806.27 04/01/2043 274,545
FNMA POOL AB6609 FN 10/42 FIXED 3.5 42,856.49 10/01/2042 44,292
FNMA POOL AB4742 FN 03/42 FIXED 3 152,654.17 03/01/2042 153,244
FNMA POOL AB1656 FN 10/40 FIXED 4 18,269.00 10/01/2040 19,351
FNMA POOL AX0726 FN 09/44 FIXED 4 37,192.58 09/01/2044 39,370
FNMA POOL AW9476 FN 10/44 FIXED 3.5 46,529.74 10/01/2044 48,041
FNMA POOL AW5055 FN 07/44 FIXED 3.5 22,341.55 07/01/2044 23,090
FNMA POOL AU3781 FN 08/28 FIXED 2.5 99,691.09 08/01/2028 101,010
FNMA POOL AU3353 FN 08/43 FIXED 3 65,780.71 08/01/2043 65,913
FNMA POOL AT7622 FN 06/43 FIXED 3 22,204.65 06/01/2043 22,253
FNMA POOL AT2769 FN 05/28 FIXED 2 31,119.29 05/01/2028 30,859
FNMA POOL AS1201 FN 12/43 FIXED 4 42,009.76 12/01/2043 44,713
FNMA POOL AS0774 FN 10/43 FIXED 3 22,954.73 10/01/2043 23,001
FNMA POOL AL4645 FN 05/27 FIXED VAR 18,687.18 05/01/2027 19,822
FNMA POOL AL3429 FN 06/41 FIXED VAR 18,340.45 06/01/2041 19,847
FNMA POOL AL2581 FN 06/40 FIXED VAR 12,476.38 06/01/2040 14,118
FNMA POOL AL1064 FN 10/39 FIXED VAR 24,482.89 10/01/2039 27,980
FNMA POOL AK4520 FN 03/42 FIXED 4 20,652.93 03/01/2042 21,905
FNMA POOL AJ9806 FN 12/26 FIXED 3.5 17,273.10 12/01/2026 18,126
FNMA POOL AJ5928 FN 11/41 FIXED 4 39,103.07 11/01/2041 41,487
FNMA POOL AI0400 FN 04/26 FIXED 4 45,134.04 04/01/2026 47,869
FNMA POOL 252207 FN 01/19 FIXED 6.5 21,088.48 01/01/2019 24,101
FED HM LN PC POOL Q28429 FG 09/44 FIXED 3.5 22,250.41 09/01/2044 22,923
FED HM LN PC POOL Q20052 FG 07/43 FIXED 3 67,726.78 07/01/2043 67,738
FED HM LN PC POOL Q01831 FG 06/41 FIXED 4.5 35,530.03 06/01/2041 38,331
FED HM LN PC POOL Q00018 FG 04/41 FIXED 4.5 8,689.73 04/01/2041 9,375
FED HM LN PC POOL J20041 FG 08/27 FIXED 3 51,617.16 08/01/2027 53,289
FED HM LN PC POOL A15942 FG 11/33 FIXED 6 359.93 11/01/2033 409
FED HM LN PC POOL A95059 FG 10/38 FIXED 6 953.04 10/01/2038 1,071
FED HM LN PC POOL A91050 FG 02/40 FIXED 4.5 396.45 02/01/2040 428
FED HM LN PC POOL C91841 FG 07/35 FIXED 3.5 73,339.94 07/01/2035 76,497
FED HM LN PC POOL C91467 FG 07/32 FIXED 3.5 64,969.93 07/01/2032 67,941
FED HM LN PC POOL G18488 FG 11/28 FIXED 2.5 80,072.10 11/01/2028 81,414
FED HM LN PC POOL G08681 FG 12/45 FIXED 3.5 25,000.00 12/01/2045 25,756
FED HM LN PC POOL G08572 FG 02/44 FIXED 3.5 152,470.72 02/01/2044 157,079
FED HM LN PC POOL G08534 FG 06/43 FIXED 3 56,822.50 06/01/2043 56,846
FED HM LN PC POOL G08537 FG 07/43 FIXED 3 22,534.96 07/01/2043 22,541
FED HM LN PC POOL G07388 FG 05/43 FIXED 3.5 21,741.71 05/01/2043 22,407
FED HM LN PC POOL G07021 FG 09/39 FIXED 5 57,948.13 09/01/2039 63,261
FED HM LN PC POOL G06571 FG 11/37 FIXED 6 889.67 11/01/2037 1,004
FED HM LN PC POOL G05599 FG 01/38 FIXED 5.5 35,664.45 01/01/2038 39,605
FED HM LN PC POOL G05408 FG 12/36 FIXED 5 54,499.72 12/01/2036 59,846
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FED HM LN PC POOL G04913 FG 03/38 FIXED 5 22,628.27 03/01/2038 24,759
FED HM LN PC POOL G04559 FG 05/38 FIXED 6 2,429.73 05/01/2038 2,752
FED HM LN PC POOL G04301 FG 03/38 FIXED 6 10,880.98 03/01/2038 12,279
FED HM LN PC POOL G04008 FG 03/38 FIXED 5.5 32,372.16 03/01/2038 36,038
FED HM LN PC POOL G03794 FG 01/38 FIXED 6 1,856.32 01/01/2038 2,092
FED HM LN PC POOL G02162 FG 05/36 FIXED 5.5 28,275.55 05/01/2036 31,393
FED HM LN PC POOL A52525 FG 09/36 FIXED 6 1,078.08 09/01/2036 1,229
GNMA II TBA 30 YR 4 JUMBOS 135,000 01/21/2046 143,364
GNMA 11 TBA 30 YR 3.5 JUMBOS 100,000 01/21/2046 104,246
FHLMC TBA 30 YR 4.5 GOLD SINGLE FAMILY 25,000 01/14/2046 26,931
FHLMC TBA 30 YR 4 GOLD SINGLE FAMILY 200,000 01/14/2046 211,277
FHLMC TBA 15 YR 3 GOLD SINGLE FAMILY 75,000 01/20/2031 77,286
FNMA TBA 30 YR 4.5 SINGLE FAMILY MORTGAGE 100,000 01/14/2046 107,988
FNMA TBA 30 YR 4 SINGLE FAMILY MORTGAGE 75,000 01/14/2046 79,363
FNMA TBA 30 YR 3.5 SINGLE FAMILY MORTGAGE 25,000 01/14/2046 25,793
E—4—UEEE 3,722,057
A&

LAND NORDRHEIN WESTFALEN SR UNSECURED 09/22 1.875 200,000 09/15/2022 236,753
NEW JERSEY ST TURNPIKE AUTH NJSTRN 01/40 FIXED 7.414 125,000 01/01/2040 177,531
CALIFORNIA ST CAS 04/39 FIXED 7.55 25,000 04/01/2039 36,313
hAESE 450,597
NEW S WALES TREASURY CRP GOVT LIQUID 04/19 6 400,000 04/01/2019 325,848
TREASURY CORP VICTORIA LOCAL GOVT G 10/22 6 875,000 10/17/2022 762,884
NEW S WALES TREASURY CRP LOCAL GOVT G 03/19 3.5 500,000 03/20/2019 378,004
NEW S WALES TREASURY CRP LOCAL GOVT G 08/24 5 500,000 08/20/2024 418,662
NEW S WALES TREASURY CRP LOCAL GOVT G 03/22 6 300,000 03/01/2022 259,428
EXREBAFHEREE 2,144,826
IRISHTSY 2 2045 BONDS REGS 02/45 2 10,000 02/18/2045 10,416
UK TSY 3.5 2045 UNSECURED REGS 01/45 3.5 470,000 01/22/2045 808,510
UK TSY2 2020 BONDS REGS 07/20 2 600,000 07/22/2020 910,570
ROMANIA SR UNSECURED REGS 09/20 4.625 25,000 09/18/2020 31,543
UK TSY 3 1/4 2044 UNSECURED REGS 01/44 3.25 65,000 01/22/2044 106,630
SLOVAKIA GOVERNMENT BOND SR UNSECURED REGS 11/24 3.375 50,000 11/15/2024 66,628
IRISH TSY 3.4 2024 UNSECURED REGS 03/24 3.4 165,000 03/18/2024 213,302
QUEENSLAND TREASURY CORP GOVT LIQUID 06/19 6.25 600,000 06/14/2019 493,657
BONOS Y OBLIG DEL ESTADO SR UNSECURED 144A REGS 07/41 4 155,000 07/30/2041 222,373
SWEDISH GOVERNMENT BONDS 03/39 3.5 215,000 03/30/2039 31,986
KINGDOM OF DENMARK BONDS 11/39 4.5 190,000 11/15/2039 43,723
POLAND GOVERNMENT BOND BONDS 10/19 5.5 500,000 10/25/2019 142,647
NORWEGIAN GOVERNMENT BONDS 144A REGS 05/19 4.5 1,755,000 05/22/2019 223,178
FINNISH GOVERNMENT SR UNSECURED 144A REGS 07/19 4 250,000 07/04/2019 314,669
QUEENSLAND TREASURY CORP LOCAL GOVT G REGS 03/33 6.5 75,000 03/14/2033 72,656
SWEDISH GOVERNMENT BONDS 03/19 4.25 1,825,000 03/12/2019 246,788
IRISHTSY 4 1/2 2018 BONDS 10/18 4.5 175,000 10/18/2018 214,432
AUSTRALIAN GOVERNMENT SR UNSECURED REGS 05/21 5.75 300,000 05/15/2021 255,872
CZECH REPUBLIC BONDS REGS 04/17 4 7,280,000 04/11/2017 309,093
UK TSY 4 1/2 2042 BONDS REGS 12/42 4.5 25,000 12/07/2042 49,957
REPUBLIC OF AUSTRIA SR UNSECURED 144A REGS 03/37 4 110,000 03/15/2037 173,325
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KINGDOM OF DENMARK BONDS 11/17 4 1,025,000 11/15/2017 161,256
BUONI POLIENNALI DEL TES BONDS REGS 02/37 4 235,000 02/01/2037 318,245
NETHERLANDS GOVERNMENT BONDS 144A REGS 01/37 4 140,000 01/15/2037 222,939
BONOS Y OBLIG DEL ESTADO SR UNSECURED 144A REGS 01/37 4 35,000 01/31/2037 46,735
BELGIUM KINGDOM BONDS 144A REGS 03/35 5 135,000 03/28/2035 224,181
FRANCE (GOVT OF) BONDS REGS 04/35 4.75 105,000 04/25/2035 170,563
FRANCE (GOVT OF) BONDS REGS 05/20 0.00000 735,000 05/25/2020 797,145
AUSTRALIAN GOVERNMENT SR UNSECURED REGS 04/37 3.75 375,000 04/21/2037 285,344
BUONI POLIENNALI DEL TES BONDS 01/18 0.75 610,000 01/15/2018 672,237
BONOS Y OBLIG DEL ESTADO BONDS 10/17 0.5 150,000 10/31/2017 164,363
BONOS Y OBLIG DEL ESTADO BONDS 01/20 1.4 675,000 01/31/2020 758,413
BUONI POLIENNALI DEL TES BONDS 08/19 1.5 660,000 08/01/2019 746,611
FRANCE (GOVT OF) BONDS REGS 11/19 0.5 410,000 11/25/2019 454,946
BONOS Y OBLIG DEL ESTADO SR UNSECURED 144A REGS 10/24 2 420,000 10/31/2024 497,787
REPUBLIC OF AUSTRIA SR UNSECURED 144A REGS 10/24 1 230,000 10/21/2024 269,552
BUONI POLIENNALI DEL TES SR UNSECURED 144A REGS 03/30 3 580,000 03/01/2030 745,382
FRANCE (GOVT OF) BONDS REGS 05/30 2.5 465,000 05/25/2030 571,821
QUEENSLAND TREASURY CORP LOCAL GOVT G 144A REGS 07/25 4 275,000 07/21/2025 222,358
NETHERLANDS GOVERNMENT BONDS 144A REGS 07/24 2 415,000 07/15/2024 502,985
BUONI POLIENNALI DEL TES BONDS 09/24 3.75 850,000 09/01/2024 1,095,803
BELGIUM KINGDOM UNSECURED 144A REGS 06/24 2.6 370,000 06/22/2024 463,121
AUSTRALIAN GOVERNMENT SR UNSECURED REGS 04/33 4.5 415,000 04/21/2033 349,692
UK TSY 1 3/4 2019 BONDS REGS 07/19 1.75 235,000 07/22/2019 353,912
FADE ASSET BACKED REGS 12/16 2.25 100,000 12/17/2016 110,690
BELGIUM KINGDOM SR UNSECURED REGS 06/45 3.75 50,000 06/22/2045 74,895
SWITZERLAND BONDS REGS 07/25 1.5 110,000 07/24/2025 126,198
NETHERLANDS GOVERNMENT BONDS 144A REGS 01/19 1.25 20,000 01/15/2019 22,690
AUSTRALIAN GOVERNMENT SR UNSECURED REGS 04/25 3.25 715,000 04/21/2025 538,101
BUONI POLIENNALI DEL TES BONDS 144A REGS 09/44 4.75 135,000 09/01/2044 207,135
FINNISH GOVERNMENT SR UNSECURED 144A REGS 04/23 1 105,000 04/15/2023 122,404
FRANCE (GOVT OF) BONDS REGS 05/45 3.25 235,000 05/25/2045 324,243
BELGIUM KINGDOM UNSECURED REGS 06/18 1.25 105,000 06/22/2018 118,373
SWEDISH GOVERNMENT BONDS 11/23 1.5 1,325,000 11/13/2023 165,165
KINGDOM OF DENMARK BONDS 11/23 1.5 1,300,000 11/15/2023 202,049
QUEENSLAND TREASURY CORP LOCAL GOVT G 144A REGS 06/19 4 925,000 06/21/2019 708,282
REPUBLIC OF AUSTRIA SR UNSECURED 144A REGS 06/19 1 100,000 06/18/2019 116,577
AUSTRALIAN GOVERNMENT SR UNSECURED REGS 04/24 2.75 3,950,000 04/21/2024 2,871,350
SWITZERLAND BONDS REGS 04/42 1.5 60,000 04/30/2042 72,731
CZECH REPUBLIC SR UNSECURED REGS 05/22 3.875 25,000 05/24/2022 32,691
UK TSY 3 3/4 2052 UNSECURED REGS 07/52 3.75 275,000 07/22/2052 518,874
QUEENSLAND TREASURY CORP LOCAL GOVT G REGS 07/24 5.75 325,000 07/22/2024 280,143
QUEENSLAND TREASURY CORP LOCAL GOVT G REGS 02/20 6.25 1,150,000 02/21/2020 958,150
REPUBLIC OF POLAND SR UNSECURED 01/25 5.25 30,000 01/20/2025 43,425
UNITED MEXICAN STATES SR UNSECURED 03/19 5.95 50,000 03/19/2019 55,500
REPUBLIC OF TURKEY SR UNSECURED 02/25 7.375 55,000 02/05/2025 64,213
REPUBLIC OF POLAND SR UNSECURED 04/21 5.125 130,000 04/21/2021 144,125
SWITZERLAND BONDS REGS 04/33 3.5 35,000 04/08/2033 53,217
PROVINCE OF QUEBEC UNSECURED 02/23 2.625 30,000 02/13/2023 29,741
PROVINCE OF QUEBEC UNSECURED 07/20 3.5 25,000 07/29/2020 26,439
POLAND GOVERNMENT BOND BONDS 09/22 5.75 505,000 09/23/2022 152,194
REPUBLIC OF PERU SR UNSECURED 03/19 7.125 20,000 03/30/2019 22,770
ONTARIO (PROVINCE OF) SR UNSECURED 05/24 3.2 20,000 05/16/2024 20,654
ONTARIO (PROVINCE OF) SR UNSECURED 10/19 4 60,000 10/07/2019 64,277
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BONOS Y OBLIG DEL ESTADO BONDS 01/29 6 215,000 01/31/2029 334,473
SWITZERLAND BONDS REGS 02/23 4 150,000 02/11/2023 195,944
ITALY GOV T INT BOND SR UNSECURED 09/23 6.875 150,000 09/27/2023 184,307
UK TSY 4 1/4 2036 BONDS REGS 03/36 4.25 285,000 03/07/2036 529,991
REPUBLIC OF COLOMBIA SR UNSECURED 05/24 8.125 15,000 05/21/2024 18,075
UK TSY 4 1/4 2032 BONDS REGS 06/32 4.25 445,000 06/07/2032 819,682
EXREBFESEH 25,367,114
CAISSE FRANCAISE DE FIN COVERED REGS 07/20 1.75 100,000 07/16/2020 116,026
EMD FINANCE LLC COMPANY GUAR 144A 03/20 2.4 100,000 03/19/2020 97,345
ZDHEE 213,371
TENE
VONOVIA SE COMPANY GUAR REGS 10/21 3.625 35,000 10/08/2021 41,775
UNIBAIL RODAMCO SE SR UNSECURED REGS 03/19 3 11,000 03/22/2019 12,868
CIE FINANCEMENT FONCIER COVERED 01/17 3.75 150,000 01/24/2017 169,450
PROLOGIS LP COMPANY GUAR 05/21 1.375 125,000 05/13/2021 133,599
SIMON PROPERTY GROUP LP SR UNSECURED 10/44 4.25 25,000 10/01/2044 24,892
SIMON PROPERTY GROUP LP SR UNSECURED 10/24 3.375 50,000 10/01/2024 50,473
SCENTRE GROUP TRUST 1/2 COMPANY GUAR 144A 02/25 3.5 75,000 02/12/2025 72,728
HCP INC SR UNSECURED 08/24 3.875 50,000 08/15/2024 48,461
ERP OPERATING LP SR UNSECURED 07/20 4.75 50,000 07/15/2020 54,009
THESH 608,255
EUROPEAN INVESTMENT BANK SR UNSECURED 07/20 1.5 200,000 07/15/2020 231,404
EUROPEAN INVESTMENT BANK SR UNSECURED 04/19 4.25 200,000 04/15/2019 248,245
EUROPEAN INVESTMENT BANK SR UNSECURED 04/24 4.125 80,000 04/15/2024 111,847
EUROPEAN INVESTMENT BANK SR UNSECURED 10/37 4 80,000 10/15/2037 126,227
ASIAN DEVELOPMENT BANK SR UNSECURED 03/22 5 300,000 03/09/2022 241,407
EUROPEAN INVESTMENT BANK SR UNSECURED 01/17 6.125 1,500,000 01/23/2017 1,132,310
INTL BK RECON + DEVELOP SR UNSECURED 05/19 3.875 175,000 05/20/2019 215,429
EUROPEAN INVESTMENT BANK SR UNSECURED 04/25 5.5 75,000 04/15/2025 140,350
EUROFIMA SR UNSECURED REGS 12/18 6.25 450,000 12/28/2018 359,587
ERFHEESE 2,806,806
HEATHROW FUNDING LTD SR SECURED REGS 12/31 6.45 50,000 12/10/2031 97,537
ABERTIS INFRAESTRUCTURAS SR UNSECURED REGS 10/19 4.75 100,000 10/25/2019 124,528
ASF SR UNSECURED REGS 03/19 7.375 200,000 03/20/2019 264,023
BURLINGTN NORTH SANTA FE SR UNSECURED 09/21 3.45 175,000 09/15/2021 178,859
EmSE 664,947
KEEFFEISH
US TREASURY N/B 05/21 3.125 1,000,000 05/15/2021 1,063,945
US TREASURY N/B 05/45 3 165,000 05/15/2045 164,246
KERBLILESEEH 1,228,191
SUEZ ENVIRONNEMENT SR UNSECURED 06/22 4.125 100,000 06/24/2022 129,213
ELECTRICITE DE FRANCE SA SR UNSECURED REGS 06/34 6.125 50,000 06/02/2034 89,407
ENEL FINANCE INTL NV COMPANY GUAR REGS 09/22 5 50,000 09/14/2022 67,718
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WESTERN POWER DIST EAST SR UNSECURED REGS 01/23 5.25 100,000 01/17/2023 167,305
WILLIAMS PARTNERS LP SR UNSECURED 03/20 5.25 40,000 03/15/2020 37,150
VIRGINIA ELEC + POWER CO SR UNSECURED 02/44 4.45 25,000 02/15/2044 25,713
TRANS CANADA PIPELINES SR UNSECURED 11/17 1.625 100,000 11/09/2017 99,179
SOUTHERN CAL EDISON 1ST REF MORT 12/41 3.9 25,000 12/01/2041 23,757
SEMPRA ENERGY SR UNSECURED 03/20 2.4 200,000 03/15/2020 196,018
SEMPRA ENERGY SR UNSECURED 06/16 6.5 320,000 06/01/2016 325,812
ENEL SPA SR UNSECURED 06/18 4.75 75,000 06/12/2018 90,078
PUBLIC SERVICE ELECTRIC 1ST MORTGAGE 08/19 2 75,000 08/15/2019 74,486
PACIFIC GAS + ELECTRIC SR UNSECURED 08/24 3.4 50,000 08/15/2024 50,182
PPL CAPITAL FUNDING INC COMPANY GUAR 03/24 3.95 10,000 03/15/2024 10,234
NISOURCE FINANCE CORP COMPANY GUAR 02/44 4.8 25,000 02/15/2044 25,410
NISOURCE FINANCE CORP COMPANY GUAR 03/18 6.4 10,000 03/15/2018 10,896
NIAGARA MOHAWK POWER SR UNSECURED 144A 10/34 4.278 30,000 10/01/2034 29,455
KINDER MORGAN ENER PART COMPANY GUAR 03/21 5.8 75,000 03/01/2021 74,656
GEORGIA POWER COMPANY SR UNSECURED 03/42 4.3 35,000 03/15/2042 32,326
FLORIDA POWER + LIGHT CO 1ST MORTGAGE 04/39 5.96 25,000 04/01/2039 31,207
EXELON GENERATION CO LLC SR UNSECURED 10/19 5.2 170,000 10/01/2019 183,139
ENTERPRISE PRODUCTS OPER COMPANY GUAR 02/25 3.75 50,000 02/15/2025 45,735
DUKE ENERGY CAROLINAS 1ST MORTGAGE 06/21 3.9 50,000 06/15/2021 53,096
DUKE ENERGY CORP SR UNSECURED 08/22 3.05 75,000 08/15/2022 73,949
DOMINION RESOURCES INC SR UNSECURED 12/24 3.625 75,000 12/01/2024 74,280
CONSOLIDATED EDISON CO O SR UNSECURED 12/54 4.625 15,000 12/01/2054 14,759
CONSOLIDATED EDISON CO O SR UNSECURED 12/18 7.125 10,000 12/01/2018 11,416
COMMONWEALTH EDISON CO 1ST MORTGAGE 11/24 3.1 50,000 11/01/2024 49,523
BERKSHIRE HATHAWAY ENERG SR UNSECURED 02/45 4.5 50,000 02/01/2045 48,040
NORTHUMBRIAN WATER FIN COMPANY GUAR 02/23 6.875 50,000 02/06/2023 91,450
AMEREN ILLINOIS CO SR SECURED 03/25 3.25 50,000 03/01/2025 50,289
ABEEEH 2,285,878

*1 FEROAMEAREHZ T, IFRSYELIZ TEE A 3 A~ DO Wellington Management Portfolios (Cayman) - World Bond (Customized
BM) Fund (Vb s v f= DA N R—= T VA (T A~ ) —ifEIMEFR 7 7 FOI A2 ABMIY) ) DAERIE EIZITE h
THEUERE A, EERITERBEENDPortfolio statement summarylZ Eiak X4 TV AHFinancial assets at fair value through profit
and loss®9 % Unrealized appreciation on future contracts?g® ONMZ Unrealized appreciation on forward foreign currency

contractszMDE<IHHDOWIRTY, WIETLADBE L BAHE ORFBEFHEE —BLRAWGERHVET,
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Oy |
. BETA e HEL AR
BE(GE) $

U.K. Long Gilt Futures (19,620,235) 3/29/2016 (114) 163,765

Australian Treasury Bonds 10 Yr 14,955,924 3/15/2016 162 76,084

US Treasury Note Futures 5 Yr (1,656,484) 3/31/2016 (14) 3,727

Australian Treasury Bonds 3 Yr 3,243917 3/15/2016 40 2,047

German Euro BTP Futures (149,823) 3/08/2016 1) 1,934

German Euro Schatz Futures (242,267) 3/08/2016 2) 532

248,089

47 B B8 Rt e
B(E) (€]
German Euro BUND Futures 343,097 3/08/2016 2 (2,455)
German Euro BOBL Futures 2,413,096 3/08/2016 17 (7,202)
US Treasury Note Futures 10 Yr (3,525,375) 3/21/2016 (28) (9,828)
German Euro OAT Futures 1,140,995 3/08/2016 7 (19,238)
German Euro BUXL Bond Futures 2,795,919 3/08/2016 17 (31,199)
US Ultra Bond Futures 10,949,438 3/21/2016 69 (58,778)
Canada Government Bond 10 Yr (21,923,432) 3/21/2016 (216) (92,139)
(220,839)
OFME 2 HL 5 |

HEHB XLy ZH0Y ER% #8 RERE
2 658,000 CHF 663,166  USD A 01/29/2016 5,139

2 4,344,000 CZK 174,874 USD A- 01/29/2016 146

1 411,000 EUR 451,151 USD A 01/29/2016 4,417

1 29,494 GBP 43,727 USD AA- 01/04/2016 256

1 77,000 GBP 114,800 USD AA 01/29/2016 1,302

2 770,000 NOK 87,830 USD A 01/29/2016 859

2 295,000 PLN 75,215 USD AA- 01/29/2016 551

1 240,000 RUB 3,346 USD AA- 01/29/2016 77

1 574,402 USD 804,000 AUD AA 01/29/2016 9,865

1 205,579  USD 24,837,714  JPY A 01/04/2016 894

1 998,174  USD 120,783,000  JPY AA- 01/29/2016 6,418

1 142,172 USD 1,213,000 SEK A 01/29/2016 1,809

ABFHEGICEAHAIRERERE 31,733

HEHR XLy ZH0Y ER% #H RERIE
1 292,000 AUD 208,614 USD AA 01/29/2016 (3,583)
1 145,000 CAD 104,012 USD A+ 01/29/2016 (378)
1 52,000 DKK 7,573 USD A 01/29/2016 (1)
1 24,793,824  JPY 205,077 USD AA- 01/04/2016 (1,032)
1 114,000 SEK 13,362 USD A 01/29/2016 (170)
1 14,535 USD 20,000 AUD A 01/29/2016 (1)
1 2,059,266  USD 1,876,000 EUR A 01/29/2016 (20,159)
1 1,052,586 USD 706,000 GBP AA 01/29/2016 (11,940)
1 42,997 USD 29,000 GBP AA- 01/29/2016 (251)
1 140,804 USD 10,100,000 RUB AA- 01/29/2016 (3,223)
BEFHEEICEAHLIRERESS (40,738)
ABFHEGICELIRER MBS (9,005)
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DI RR—T AR R—TAHYF (T A7) —iBIMEFHFT 7R (W RE LBME)

(BE=—NR)
AUD — F—=ANTUT RV IPY — HAM
CAD — HFH R NOK — VUEE C /=R 3
CHF — AA AT T PLN — RN—TF K RaF
DKK — T Ja—R USD — KRv
EUR — o—n RUB — a7 e )L—7 v
GBP — PR
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PIMCO4S A< A—/N\)L-FRNT—D KRR D7k —
A2V RT4Ta1—3F)L FC (UPY, ANyIR)/
A2 RT4T1—3F)L FD (JPY)/J(JPY)/J(JPY, Hedged)

20164E2 H 29 H

(GHE IR 20154E3 H 1 H ~20164E2 H29H)

Q@77 U RO IR D@D T,

% e | r A~ RN ONEREES
T RS E CHrBLE 2 & A £3, ) OEIE ., BUFEEBIME ., [E BRI
& 5 4 A, B—F —VE, Ty by TR, MiiEENE , AEES
FOEDIRAEM S (7 > ar BB, e, AUy 7 i5 | %) & 3
BB R REL b= N2 — D Kb E HIELE T,
TR E CHrBLEZ2& A £3, ) OEIE ., BOFEEBIE ., [E BRI
B xR | AE B U, TRy by ZRER, WiEENE, (&S
FOZEDIRAERE
= 7t = th | 7o TGN NTAR N (A=) S UIT YR
o' B M & | VT A RARA R RV AU R L R s T LY —
. e e A~
;i %j;f {;;Tﬂ; 2: TIT T TP =Ko N e TR e /=

FARRR RIS I\ T AFATREREATEF SR ORI RS B A S LITIER L TRV £,
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PIMCOY AR J A—/\LFRNT—T  RUR D7 R

EHREE
201642 429 BHITH T L= IR

(HANZ: )
02
=R B G E B ) $ 815
HEIUA 3
WA AT 818
2
& PR 4% -Institutional FC(JPY,Hedged) 1
& B2 - Institutional FD(JPY) 127
SCELFILE. 22
HEZR 1
AR 151
PR E R 667
YRR
FEBAMRE SR (A E BUARZERR %) (1,746)
L ERT U NT 47 M 78
JEBE BT VN T A7 P8 it (374)
SEEE (37)
EELES TR (2,079)
LR TR :
B A MRS (O ERLAEER ) 133
L3RR T VST 47 PEidh (478)
SHAET VN T 7 B dh 396
SMEREPERS LOAE 5
4 R FE B AL 4 56
I FEH I LUK LB A (2,023)
TR DR R LMK B DA $ (1.356)
S ER R BB B $ 15
BRI FERR R (HL: F)
Institutional FC (JPY, Hedged) $ 127
Institutional FD (JPY) 22,277
J (JPY) 970
J (JPY, Hedged) 9,188
HIRBERITH 2R (H47: F)
Institutional FC (JPY, Hedged) 2
Institutional FD (JPY) 256
J (JPY) 11
J (JPY, Hedged) 115
BIR1 0 Y7=0ME I
Institutional FC (JPY, Hedged) 74.30
Institutional FD (JPY) 87.20
J (JPY) 88.96
J (JPY, Hedged) 79.89

MPIMCOT A=y I a—r3 L s TR T — R R e 7 7 RO R G PEARIES32,562 T KR L,
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A& PE D B

I A
(A T)

FHE
(i )

BEFMIESE 103.4%

I3T)L 0.2%
1R -FRFR 0.2%
Petrobras Global Finance BV

6.250% due 03/17/2024 $ 100 $ 73
TS NLEE 73

(IR1IRME $103)

Canadian Mortgage Pools
1.138% due 07/01/2020 CAD 95 70

VI A& 5.3%

Canada Housing Trust No. 1

2.400% due 12/15/2022 1,000 784

Province of Alberta

1.250% due 06/01/2020 100 73

2.350% due 06/01/2025 100 74

Province of Ontario

2.500% due 09/10/2021 $ 700 719

2.600% due 06/02/2025 CAD 100 76
1,726

hFr5 &R 1,796

(B{RRME $1,923)

TURX—Y 3.4%
tHE-FIRFH 3.2%

Nordea Kredit Realkreditaktieselskab

2.500% due 10/01/2047 DKK 500 71
3.000% due 10/01/2047 694 101
Nykredit Realkredit A/S
1.000% due 10/01/2016 3,200 469
2.500% due 10/01/2037 496 74
2.750% due 11/17/2027 EUR 100 105
3.000% due 10/01/2047 DKK 595 87
Realkredit Danmark A/S
2.500% due 10/01/2037 198 29
2.500% due 10/01/2047 300 43
3.000% due 10/01/2047 498 73
1,052

VIAE 0.2%
Denmark Government Bond
0.100% due 11/15/2023 (a) 312 47

PIMCO% AR5 A— /N TRINVT— A RUR- 7R

201642 H 29 H HifE
A L AR
(AL F) (HL7: )
FUr—HakH 1,099

(MERME $1,114)

TI52R 3.7%
AR -HIRFR 2.2%
BNP Paribas Cardif S.A.

4.032% due 11/25/2025 (b) EUR 100 100

BPCE S.A.

4.625% due 07/11/2024 $ 200 189

CNP Assurances

4.500% due 06/10/2047 EUR 100 99

Credit Agricole Assurances S.A.

4.250% due 01/13/2025 (b) 100 98

Dexia Credit Local S.A.

0.750% due 01/25/2023 200 222
708

VI)AE 1.5%
France Government Bond

0.250% due 07/25/2024 (a) 203 234
2.500% due 05/25/2030 200 264

498
I5VAREE 1,206

(RERME $1,250)

Ry 2.2%

AR KIRFR 0.4%

Symrise AG

4.125% due 10/25/2017 100 115

VYI)AE 1.8%
FMS Wertmanagement

1.875% due 05/09/2019 100 116

Republic of Germany Inflation-Linked Bond

0.750% due 04/15/2018 (a) 425 472
588

Ravast 703

(BRI $843)

F)v 04%
AR FIRFR 0.1%
Hellenic Railways Organization S.A.

4.500% due 12/06/2016 ¥ 4,000 32
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i FEAAR
(H7: T) (HT: T)
Greece Government International Bond
5.000% due 08/22/2016 10,700 84
YL v it 116
(BRGRIE $114)

AVRERTT 1.6%
VI8 1.6%
Indonesia Government International Bond

2.875% due 07/08/2021 EUR 100 109

6.625% due 05/15/2033 IDR 204,000 12

8.250% due 06/15/2032 2,740,000 196

8.375% due 03/15/2034 2,611,000 189

AVRROTEE 506

(ER{R/R1f $655)

TAIWZUR 1.5%

R -HRFR 1.2%

Bank of Ireland

10.000% due 07/30/2016 EUR 200 222

Depfa ACS Bank

3.875% due 11/14/2016 150 168
390

E—7—JHERIES 0.3%

Bluestep Mortgage Securities No. 3 Ltd.

1.145% due 05/10/2063 SEK 776 89
FTAINIUREE 479
(B fE $530)

A52)7 1.5%
YIYUIE 1.5%
Italy Buoni Poliennali del Tesoro

1.650% due 04/23/2020 (a) EUR 299 342
2.700% due 03/01/2047 100 113
5.000% due 09/01/2040 25 40
12UF & 495

(ER1GIR{E $536)

BA 0.6%

#HE-HIRFH 0.6%

Bank of Tokyo-Mitsubishi UFJ Ltd.

3.200% due 02/26/2023 $ 200 202
BAES&R 202
(ER{SR{E $203)

FYrILEEDY—D—B 0.6%

- FRFR 0.6%

PIMCO% AR5 A— /N TRINVT— A RUR- 7R

HEH AR FEAIAR
(H: ) (Hpr: F)
UBS Group Funding Jersey Ltd.
4.125% due 09/24/2025 200 199
FrrVEESYy—O—B AT 199
(BRI $201)
Wt T VY 0.9%
AR -HIRFR 0.9%
Commerzbank Finance & Covered Bond S.A.
4.250% due 06/04/2018 EUR 150 177
Wind Acquisition Finance S.A.
7.000% due 04/23/2021 100 104
NI LT & 281
(AR $277)
A¥23 0.3%
VIR 0.3%
Mexico Government International Bond
4.000% due 03/15/2115 100 88
A%SafE 88
(AR $103)
FS25 4.9%
HE-HRFR 4.9%
Cooperatieve Rabobank UA
6.875% due 03/19/2020 100 126
8.375% due 07/26/2016 (b) $ 100 101
ING Bank NV
2.000% due 11/26/2018 200 200
2.625% due 12/05/2022 1,150 1,179
T8 EEH 1,606
(IABRAE $1,574)
/I x— 0.5%
#HE-RFR 0.3%
Eksportfinans ASA
5.500% due 05/25/2016 100 101

VI E 0.2%

Norway Government Bond

3.750% due 05/25/2021 NOK 500 66
JIor—8E 167
(MER{E $176)

R—32F 0.4%

VI)AE 0.4%

Poland Government International Bond

3.250% due 07/25/2025 PLN 200 52
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PIMCO% AR5 A— /N TRINVT— A RUR- 7R

HEH AR FEAAR HEH AR FEAIAR
(H: F) (H7: T) (H: ) (Hpr: F)
5.750% due 09/23/2022 300 90 Spain Government Bond
KR—FUF&H 142 5.150% due 10/31/2044 100 163
(AR{FR{E $159) 661
ARSIV EF 826
ARILEHIL 0.1% (AR $913)
& -FIRFR 0.1%
Banco Espirito Santo S.A. EIFEE8 0.3%
RILEHILEE 34 Inter-American Development Bank
(ARG $113) 1.875% due 03/15/2021 $ 100 102
ER A5 102
(AR $100)
RARZT 4.2%
Nova Ljubljanska Banka d.d. HE-HEFR 5.0%
2.875% due 07/03/2017 100 111 Barclays Bank PLC
7.625% due 11/21/2022 200 203
7.750% due 04/10/2023 200 203
VI8 3.8% HSBC Holdings PLC
Slovenia Government International Bond 6.000% due 09/29/2023 (b) EUR 200 202
4.700% due 11/01/2016 500 560 Lloyds Bank PLC
5.850% due 05/10/2023 $ 600 687 4.875% due 03/30/2027 GBP 100 170
1,247 12.000% due 12/16/2024 (b) $ 200 269
AOR=7EE 1,358 Pizzaexpress Financing 2 PLC
(AR{GRME $1,342) 6.625% due 08/01/2021 GBP 100 141
Royal Bank of Scotland PLC
E7IUH 1.0% 9.500% due 03/16/2022 $ 300 316
YTYAE 1.0% Virgin Media Secured Finance PLC
South Africa Government International Bond 4.875% due 01/15/2027 GBP 100 125
5.375% due 07/24/2044 200 186 1,629
6.750% due 03/31/2021 ZAR 2,613 150
M7IUNEER 336 E——UHEREEH 4.9%
(BRI $507) - Auburn Securities 9 PLC
1.591% due 08/18/2047 94 130
ARALY 2.5% Eurosail-UK PLC
& -HIRFR 0.5% 1.535% due 06/13/2045 100 131
Banco Popular Espanol S.A. Gemgarto
8.250% due 04/10/2020 (b) EUR 200 165 3.543% due 05/14/2045 32 45
- Hercules Eclipse PLC
0825% due 10252018 9 o
Autonomous Community of Catalonia Leek Finance Number Eighteen PLC
4.950% due 02/11/2020 50 58 Leek Finance Number Seventeen PLC
Autonomous Community of Madrid 0.850% due 12/21/2037 704 755
1.826% due 04/30/2025 100 109 Residential Mortgage Acceptance Corporation Securities PLC
Autonomous Community of Valencia 0.095% due 09/12/2037 EUR 75 75
2.289% due 09/03/2017 100 110 0.755% due 06/12/2044 GBP 77 96
4.000% due 11/02/2016 100 111 1,597
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(HLAL: )

A AR
(BEAL: T)

VIR 1.5%

United Kingdom Gilt Inflation-Linked
0.125% due 03/22/2024 (a)
1¥YREE

(I8l $3,899)

323 492

3,718

T AUH 36.3%
& EBRIES 0.5%

Massachusetts Educational Financing Authority

1.569% due 04/25/2038 $ 27 27

SLM Private Credit Student Loan Trust

0.692% due 03/15/2024 43 42

0.752% due 12/16/2041 100 84
153

- FRFR 8.4%

Ally Financial, Inc.

3.600% due 05/21/2018 100 100
Anheuser-Busch InBev Finance, Inc.

3.300% due 02/01/2023 200 206
AT&T, Inc.

3.000% due 06/30/2022 200 198
Bank of America Corp.

3.875% due 08/01/2025 100 103
CCO Safari Il LLC

4.464% due 07/23/2022 100 102
6.384% due 10/23/2035 100 105
Citigroup, Inc.

1.311% due 04/27/2018 100 99
Goldman Sachs Group, Inc.

1.779% due 04/23/2020 100 99
3.750% due 05/22/2025 100 101
International Lease Finance Corp.

6.750% due 09/01/2016 400 407
JPMorgan Chase & Co.

2.550% due 10/29/2020 200 201
3.900% due 07/15/2025 100 105
Navient Corp.

5.500% due 01/15/2019 200 198
QUALCOMM, Inc.

3.450% due 05/20/2025 100 101
UIL Holdings Corp.

4.625% due 10/01/2020 100 107
UnitedHealth Group, Inc.

3.750% due 07/15/2025 100 107
Verizon Communications, Inc.

5.150% due 09/15/2023 100 113
Wells Fargo & Co.

2.550% due 12/07/2020 100 101

PIMCO7 AR+ T A=\ TR T—S KUK T7UR
HEH AR FEAIAR
(H: ) (Hpr: F)
3.000% due 02/19/2025 100 100
Zimmer Biomet Holdings, Inc.
2.700% due 04/01/2020 100 100
2,753

E—7—VHEREH 71%

Alternative Loan Trust
0.886% due 09/25/2035 (c)
American Home Mortgage Investment Trust

101

2.314% due 10/25/2034 31
Banc of America Re-REMIC Trust
5.652% due 02/17/2051 86

Bear Stearns Adjustable Rate Mortgage Trust

2.924% due 03/25/2035 19
Bear Stearns Asset-Backed Securities Trust
0.636% due 12/25/2036 143
Citigroup Mortgage Loan Trust

0.596% due 12/25/2036 121
Citigroup Mortgage Loan Trust, Inc.

2.628% due 05/25/2035 52
Countrywide Asset-Backed Certificates
0.566% due 12/25/2036 (c) 94
0.576% due 06/25/2047 (c) 110
0.726% due 07/25/2036 100
1.086% due 01/25/2036 100
1.686% due 07/25/2035 100

Countrywide Home Loan Mortgage Pass-Through Trust
2.640% due 04/20/2036 73
Deutsche Alternative-A Securities Mortgage Loan Trust

0.586% due 02/25/2047 107
0.616% due 06/25/2037 (c) 38
HarborView Mortgage Loan Trust

0.772% due 06/20/2035 92

Home Equity Mortgage Loan Asset-Backed Trust

0.676% due 04/25/2037 96
Impac CMB Trust

1.436% due 07/25/2033 12
JPMorgan Alternative Loan Trust

2.714% due 12/25/2035 (c) 99
JPMorgan Mortgage Acquisition Trust

0.706% due 08/25/2036 100

MASTR Asset Securitization Trust
5.500% due 11/25/2017 2
Merrill Lynch Mortgage Trust

5.690% due 02/12/2051 71
Morgan Stanley Home Equity Loan Trust
0.536% due 04/25/2037 133
Morgan Stanley Re-REMIC Trust

5.794% due 08/15/2045 83
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HEH AR FEAAR
(HAZ: ) (Hpr: F)
Residential Asset Mortgage Products Trust
0.647% due 12/25/2035 100 74
Saxon Asset Securities Trust
2.236% due 05/25/2031 97 83
SG Mortgage Securities Trust
0.586% due 10/25/2036 200 115
Structured Adjustable Rate Mortgage Loan Trust
0.756% due 10/25/2035 119 97
Structured Asset Investment Loan Trust
0.566% due 07/25/2036 119 80
2.161% due 10/25/2034 87 72
Thornburg Mortgage Securities Trust
2.181% due 10/25/2043 201 196
WaMu Mortgage Pass-Through Certificates Trust
0.716% due 11/25/2045 42 36
2,331

5E-HRFER 1.2%
New York, New York, Municipal Water Finance Authority
Revenue Bonds, Series 2010

5.440% due 06/15/2043 200 251
Ohio, American Municipal Power Revenue Bonds, Series 2010
7.334% due 02/15/2028 100 132
383
Fannie Mae
2.500% due 08/01/2028 80 82
4.500% due 06/01/2038 21 23
4.500% due 05/01/2041 393 428
4.500% due 07/01/2041 46 50

Fannie Mae, TBA (e)

3.000% due 03/01/2046 1,000 1,026
3.500% due 04/01/2046 500 523
Freddie Mac, TBA

3.500% due 04/01/2046 (e) 200 209

Ginnie Mae, TBA (e)

3.500% due 04/01/2046 100 105

4.000% due 04/01/2046 200 213
2,659

EEEZ 10.9%
Treasury Inflation Protected Securities (a)

0.250% due 01/15/2025 799 794
0.375% due 07/15/2025 199 201
2.375% due 01/15/2025 2,158 2,543

3,538
FAHEE 11,817

(ERRRAE $11,645)

PIMCO% AR5 A— /N TRINVT— A RUR- 7R

HEH AR FEAIAR
(H7: T) (Hr: F)
EHERES 19.4%
av—o% )L R—/8— 17.2%
Fannie Mae
0.290% due 03/14/2016 100 100
Federal Home Loan Bank
0.280% due 03/03/2016 100 100
0.282% due 03/04/2016 (d) 1,700 1,700
0.284% due 03/09/2016 (d) 600 600
0.290% due 03/21/2016 100 100
0.295% due 03/11/2016 200 200
0.296% due 03/02/2016 (d) 1,500 1,500
0.300% due 03/28/2016 900 900
0.305% due 03/16/2016 400 400
5,600

EEE 1.3%

ANZ National Bank

0.080% due 03/01/2016 GBP 15 20
0.150% due 03/01/2016 $ 52 52
Bank of Tokyo-Mitsubishi UFJ Ltd.

(0.130%) due 03/01/2016 ¥ 2,913 26
0.150% due 03/01/2016 $ 26 26
Brown Brothers Harriman & Co.

(0.756%) due 03/01/2016 SEK 1 0
(0.250%) due 03/01/2016 DKK 293 43
(0.130%) due 03/01/2016 ¥ 70 1
0.080% due 03/01/2016 GBP 6 9
0.133% due 03/01/2016 NOK 1 0
6.400% due 03/01/2016 ZAR 1 0
Citibank N.A.

0.150% due 03/01/2016 $ 52 52
Credit Suisse AG

(1.000%) due 03/01/2016 CHF 1 1
Deutsche Bank AG

(0.310%) due 03/01/2016 EUR 7 7
0.005% due 03/01/2016 HKD 1 0
0.050% due 03/01/2016 CAD 2 2
DnB NORBank ASA

(0.756%) due 03/01/2016 SEK 57 7
0.080% due 03/01/2016 GBP 9 13
0.150% due 03/01/2016 $ 41 41
HSBC Bank

6.400% due 03/01/2016 ZAR 20 1
JPMorgan Chase & Co.

0.150% due 03/01/2016 $ 60 60
National Australia Bank Ltd.

1.229% due 03/01/2016 AUD 1 1
Nordea Bank AB

0.133% due 03/01/2016 NOK 4 0
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PIMCO% AR5 A— /N TRINVT— A RUR- 7R

KT AR A4 KT AR A4
(HA7: T) (HAL: T) (HA7: ) (Hhr: F)
Sumitomo Mitsui Banking Corp. (MERM $6,336)
(0.310%) due 03/01/2016 EUR 9 10
(0.130%) due 03/01/2016 ¥ 3,637 31 B EHMILHSE103.4% $ 33,678
Wells Fargo Bank (MER{E $34,616)
0.050% due 03/01/2016 CAD 6 5
408 EMTUNT1ITEROT% 216
(REBR@EAEETLI7L $(186)
(0.119)% due 09/02/2016 (d) CzK 8,000 321 FTOMDEES LUV EMK4.1%) (1,332)
EHSBMEREE 6,329 $1EE100.0% $ 32,562
(a) SIHDTALEITAILICEYRAREND,
(b) KAE:EED B (ZLTHHE) TREDOEERTHD,
(c) BEMESE. BHETFBTRECH D,
(d) 9—RUIEMEFHEFTHD,
(e) FATAMBIIZLDHMELS.
OfF ABLOZ DDA E |
20164F-2 A 29 A BL7E
@ z— /L AN THH]
AL T
T AR TERBIT
BB HEF N EF fEANH i 19 B [N RAAEILE
BPS (0.876%) 02/09/2016 05/04/2016 EUR (100) $ (109)
BPS (0.671%)  02/04/2016  05/04/2016 (316) (344)
BPS (0.243%) 02/04/2016 05/04/2016 (36) (39)
o AVAC OAC 1 =i $ (492)
Q@ LR EANLL TRFHLBEEILD LS|
AL T
FRATHIH
FHAY
Ry VA PAV/): T ]| o LUk 30HLLT 31H-90H 90 A 8 aat
Non-U.S. Government Debt $ 0 $ 0 $ (492) $ 0 $ (492)
=)Ly OB &Rt $ 0§ 0o (492) § 0§ (492)
@2575Y
AL T
IEIHHF K24kl J—R i 3 TR = IR ZETEITARDARIAE
GSC Fannie Mae 4.000% 04/01/2046 $ 300 $ (320) (320)
GSC Fannie Mae 4.500% 03/01/2046 300 (325) (326)
MSC Fannie Mae 4.000% 03/01/2046 1,000 (1,067) (1,067)
ZEFRYERT $ (1,712) $ (1,713)
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PIMCOY AR J A—/\LFRNT—T  RUR D7 R

O_L5G&mT VT 47 Fidn

20164F2 H 29 H BifE
@ S5
BAL: T (A BR)
KRFEH ZEENFEHL G
zdia) % REH P FHEEAR HE Al
90-Day Eurodollar June Futures Short 06/2016 2 $ 2 3 0 $ 0
90-Day Eurodollar March Futures Short 03/2017 6 (12) 0 0
90-Day Eurodollar September Futures Short 09/2016 3 (4) 0 0
90-Day Eurodollar September Futures Short 09/2017 4 (1) 0 0
90-Day Eurodollar December Futures Short 12/2016 7 (12) 0 0
90-Day Sterling September Futures Short 09/2016 6 0 0 0
90-Day Sterling September Futures Long 09/2017 6 2 0 0
Australia Government 10-Year Bond Long 03/2016 9 8 0 0
March Futures
Canada Government 10-Year Bond June Short 06/2016 2 1 2 0
Futures
Euro-Bobl 5-Year Note June Futures Long 06/2016 37 9 9 0
Euro-BTP 10-Year Bond June Futures Long 06/2016 4 2 2 0
Euro-Bund 10-Year Bond June Futures Short 06/2016 22 (1) 0 (2)
Euro-Buxl 30-Year Bond March Futures Short 03/2016 1 17) 0 0
Euro-Schatz 2-Year Note June Futures Short 06/2016 17 0 0 0
U.S. Treasury 5-Year Note June Futures Long 06/2016 7 1 1 0
U.S. Treasury 10-Year Note June Futures Long 06/2016 52 4 7 0
Call Option Strike @ EUR 163.000 on
Euro-Bund 10-Year Bond June Futures Short 05/2016 2 (4) 0 Q)
EMRHERT $ (26) $ 21 $ (3)
@ <7 7K
IV NT THNIATD T (I Ty T 7 ) — 58D
HAfL: T
ZH RFEH EEFERLE
AT VIR M= EELT T H AETTA ik FEAMHAR B P U
CDX.HY-25 Index 5.000% 12/20/2020 $ 150 $ 1 $ 5) $ 2 $ 0
CDX.1G-25 Index 1.000% 12/20/2020 6,350 (10) (34) 8 0

$ 9 $ (39 8 10 $ 0
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BRIAT 7
BN T

LRl REB AL R I
S/ S BR EE#ERIA LT v I A BEESF  wi A FETTA Mk FEMELR BIE Al
Receive 3-Month Canadian Bank Bill 2.200% 06/16/2026 CAD 200 $ (1) § 0 $ 0o $ 0
Pay 3-Month SEK-STIBOR 1.013% 01/23/2025 SEK 500 0 0 0 0
Pay 3-Month SEK-STIBOR 1.023% 01/23/2025 400 0 0 0 0
Pay 3-Month SEK-STIBOR 1.033% 01/23/2025 1,300 1 3 0 0
Pay 3-Month SEK-STIBOR 1.036% 01/23/2025 500 0 0 0 0
Receive 3-Month USD-LIBOR 1.300% 05/06/2017 $ 2,300 (1) ) 0 0
Receive 3-Month USD-LIBOR 1.500% 12/16/2017 4,600 (65) (15) 0 0
Receive 3-Month USD-LIBOR 2.250% 12/16/2022 5,600 (362) (363) 0 (5)
Receive 3-Month USD-LIBOR 2.300% 01/13/2023 500 (33) (31) 0 0
Receive 3-Month USD-LIBOR 2.500% 12/16/2025 2,500 (229) (260) 0 (4)
Receive 3-Month USD-LIBOR 2.250% 06/15/2026 700 (40) (38) 0 (1)
Pay 3-Month USD-LIBOR 2.500% 06/15/2036 100 8 4 0 0
Pay 3-Month USD-LIBOR 2.500% 06/15/2046 700 61 89 2 0
Pay 3-Month ZAR-SAJIBOR 8.000% 03/16/2018 ZAR 4,500 0 0 0 (1)
Receive 6-Month EURIBOR 0.150% 03/16/2018 EUR 500 4) (3) 0 0
Pay 6-Month EURIBOR 0.500% 03/16/2021 450 13 3 1 0
Pay 6-Month EURIBOR 1.000% 03/16/2026 3,500 191 161 14 0
Receive 6-Month EURIBOR 1.500% 03/16/2046 400 (61) (67) 0 (1)
Receive 6-Month GBP-LIBOR 1.500% 09/16/2017 GBP 1,100 (13) (13) 0 0
Receive 6-Month GBP-LIBOR 1.500% 03/16/2018 700 (15) (10) 0 0
Receive 6-Month GBP-LIBOR 1.750% 09/16/2018 1,300 (37) (38) 0 (1
Pay 6-Month GBP-LIBOR 1.750% 03/16/2021 1,500 92 27 4 0
Pay 6-Month GBP-LIBOR 1.250% 09/21/2021 200 4 5 1 0
Pay 6-Month GBP-LIBOR 2.000% 03/16/2026 550 54 24 3 0
Pay 6-Month GBP-LIBOR 2.250% 03/16/2046 100 26 17 2 0
Pay 6-Month JPY-LIBOR 0.150% 03/22/2018 ¥ 430,000 26 24 3 0
Receive 6-Month JPY-LIBOR 0.500% 09/17/2021 20,000 (6) (5) 0 0
Receive 6-Month JPY-LIBOR 0.300% 03/18/2026 10,000 (1 (1) 0 0
Pay 6-Month JPY-LIBOR 1.500% 12/20/2045 40,000 69 54 0 2)
Pay IBMEXID 4.725% 10/31/2017 MXN 24,900 0 1 0 (1)
Pay IBMEXID 5.085% 02/02/2021 1,600 1 (1) 0 0
Pay IBMEXID 5.610% 07/07/2021 27,200 10 0 0 (1
Pay IBMEXID 5.630% 10/11/2021 400 0 0 0 0
Pay IBMEXID 5.715% 10/15/2021 3,400 2 (4) 0 0
Pay IBMEXID 5.620% 11/09/2021 1,000 0 0 0 0
Pay IBMEXID 5.560% 11/11/2021 100 0 0 0 0
Pay IBMEXID 5.795% 12/10/2021 4,800 4 (3) 0 0
Pay IBMEXID 6.000% 07/18/2022 800 1 1 0 0

$ (327) $ (441) $ 30 $ (17)
ADYTRHER $ (336) $ (480) $ 40 $ (17)
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AZD 05/2016 TWD 802 $ 24 $ 0 $ 0
AZD 05/2016 $ 70 IDR 961,531 1 0
BOA 03/2016 BRL 444 $ 12 0 0
BOA 03/2016 $ 112 BRL 444 0 0
BOA 03/2016 21 KRW 25,743 0 0
BOA 03/2016 146 MXN 2,704 4 0
BOA 03/2016 41 RUB 3,357 3 0
BOA 04/2016 110 BRL 444 0 0
BOA 05/2016 NzZD 211 $ 140 1 0
BOA 05/2016 TWD 5,575 167 0 0
BOA 05/2016 $ 193 CNY 1,297 3 0
BOA 05/2016 161 ZAR 2,419 0 (10)
BOA 01/2017 CNY 575 $ 83 0 (2)
BPS 04/2016 KRW 48,320 40 1 0
BPS 04/2016 TWD 1,339 40 0 0
BPS 04/2016 $ 235 CLP 167,018 5 0
BPS 04/2016 118 CNH 790 2 0
BPS 05/2016 121 MYR 528 4 0
BRC 03/2016 179 MXN 3,290 3 0
BRC 03/2016 160 PEN 538 0 (8)
BRC 03/2016 88 ZAR 1,424 2 0
BRC 05/2016 121 KRW 143,264 0 (6)
BRC 05/2016 39 MYR 160 0 (1)
BRC 05/2016 32 TWD 1,059 0 0
BRC 09/2016 CNH 166 $ 25 0 0
CBK 03/2016 CAD 43 32 0 0
CBK 03/2016 JPY 1,376 12 0 0
CBK 03/2016 $ 94 MXN 1,638 0 (4)
CBK 04/2016 208 CZK 5,058 0 (5)
CBK 05/2016 EUR 27 $ 30 0 0
CBK 05/2016 GBP 455 654 20 0
CBK 05/2016 $ 604 AUD 860 9 0
CBK 05/2016 134 CAD 185 3 0
CBK 05/2016 226 ILS 879 0 0
CBK 05/2016 756 INR 52,299 0 (1)
CBK 05/2016 23 KRW 28,300 0 (1)
CBK 05/2016 188 SEK 1,585 0 (3)
CBK 09/2016 CNH 86 $ 13 0 0
DUB 03/2016 BRL 444 112 0 0
DUB 03/2016 $ 12 BRL 444 0 0
DUB 03/2016 1 RUB 82 0 0
DUB 05/2016 47 KRW 56,109 0 (2)
DUB 05/2016 12 MYR 50 0 0
DUB 05/2016 337 PLN 1,339 0 (3)

— 119 —



PIMCOY AR J A—/\LFRNT—T  RUR D7 R

REB AR

WEIMHFE  RFA =ZEE ZHuA s

DUB 05/2016 180 SGD 251 0 ™)
DUB 05/2016 285 THB 10,157 0 (1)
FBF 03/2016 BRL 24 $ 6 0 0
FBF 03/2016 $ 6 BRL 24 0 0
GLM 03/2016 BRL 1,647 $ 414 0 0
GLM 03/2016 $ 416 BRL 1,647 0 @)
GLM 03/2016 961 MXN 16,484 0 (51)
GLM 03/2016 31 PLN 125 0 0
GLM 04/2016 BRL 1,647 $ 412 2 0
GLM 05/2016 DKK 290 43 1 0
GLM 05/2016 JPY 37,600 330 0 @)
GLM 05/2016 NOK 140 16 0 0
GLM 05/2016 $ 38 EUR 34 0 1)
GLM 05/2016 257 HKD 2,002 0 0
GLM 05/2016 2,081 JPY 241735 65 0
GLM 05/2016 19 PHP 907 0 0
GLM 06/2016 339 COP 1,143,162 1 0
HUS 03/2016 67 MXN 1,213 0 0
HUS 03/2016 18 PEN 61 0 (1)
HUS 03/2016 113 RUB 9,063 7 0
HUS 03/2016 24 TRY 71 0 0
HUS 04/2016 SGD 56 $ 39 0 (1)
HUS 05/2016 CNH 772 17 0 0
HUS 05/2016 IDR 438,720 32 0 0
HUS 05/2016 KRW 164,501 137 4 0
HUS 05/2016 TWD 3,095 93 1 0
HUS 05/2016 $ 1,910 EUR 1,702 0 (56)
HUS 05/2016 11 KRW 13,023 0 (1)
HUS 05/2016 34 MYR 141 0 (1)
HUS 05/2016 24 TWD 795 0 0
HUS 09/2016 CNH 86 $ 13 0 0
HUS 09/2016 CzZK 8,010 337 14 0
HUS 01/2017 $ 198 CNY 1,365 4 0
JPM 03/2016 BRL 1,623 $ 386 0 (22)
JPM 03/2016 $ 408 BRL 1,623 0 0
JPM 03/2016 100 MXN 1,830 1 0
JPM 03/2016 72 TRY 214 0 0
JPM 05/2016 CNH 396 $ 60 0 0
JPM 05/2016 KRW 31,538 26 1 0
JPM 05/2016 $ 966 KRW 1,164,957 0 (30)
JPM 05/2016 38 MYR 160 0 0
JPM 05/2016 385 TWD 12,735 0 @)
JPM 09/2016 52 CNH 339 0 (1)
JPM 10/2016 DKK 3,225 $ 489 15 0
MSB 03/2016 MXN 678 36 0 (1)
MSB 05/2016 GBP 12 17 1 0
MSB 05/2016 $ 39 ILS 152 0 0
RBC 05/2016 SEK 120 $ 14 0 0
SCX 03/2016 $ 334 TRY 1,027 12 0
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SCX 05/2016 AUD 89 $ 64 0 0
scx 05/2016 CNH 607 92 0 0
scx 05/2016 853 129 0 0
scx 05/2016 496 75 0 0
scx 05/2016 126 19 0 0
scx 05/2016 $ 416 CHF 412 0 (1)
scx 05/2016 92 CNY 607 0 0
scx 05/2016 19 126 0 0
scx 05/2016 129 853 0 0
scx 05/2016 75 496 0 0
scx 05/2016 199 GBP 137 0 ®)
scx 05/2016 236 JPY 27,200 5 0
scx 05/2016 39 MYR 164 0 0
scx 05/2016 68 NZD 102 0 (1)
SOG 03/2016 174 RON 719 0 0
SOG 01/2017 CNY 790 $ 114 0 @3)
UAG 05/2016 DKK 2,260 340 10 0
UAG 05/2016 EUR 99 110 3 0
UAG 05/2016 KRW 60,791 50 2 0
UAG 05/2016 $ 358 EUR 323 0 )
UAG 05/2016 229 PHP 10,084 1 0
UAG 09/2016 CNH 1,363 $ 206 2 0
UAG 09/2016 $ 200 CNH 1,304 0 @)
$ 213 $ (248)
@Institutional FC(JPY, Hedged) & TNJ(JPY, Hedged) DA [E & & 5L TE L 24
REBFHMHE L
BEHHFE  REA ZEmE ZHuRE BiE Al
BOA 03/2016 EUR 3 $ 3 $ 0 $ 0
BOA 03/2016 GBP 204 292 7 0
BOA 03/2016 JPY 344,624 3,074 21 0
BOA 03/2016 NZD 12 8 0 0
BOA 03/2016 $ 129 AUD 180 0 0
BOA 03/2016 2 CAD 3 0 0
BOA 03/2016 1 GBP 1 0 0
BOA 03/2016 1,290 JPY 153,325 68 0
BOA 03/2016 8 NZD 12 0 0
BOA 04/2016 AUD 180 $ 129 0 0
BOA 04/2016 NZD 12 8 0 0
BOA 04/2016 $ 3078 JPY 344,624 0 1)
BPS 03/2016 5 EUR 5 0 0
CBK 03/2016 DKK 378 $ 55 0 0
CBK 03/2016 EUR 75 84 3 0
CBK 03/2016 3 3 0 0
CBK 03/2016 JPY 270,283 2,393 0 2)
CBK 03/2016 NOK 152 17 0 0
CBK 03/2016 SEK 501 59 0 0
CBK 03/2016 $ 333 CAD 461 7 0
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CBK 03/2016 91 CHF 91 0 0
CBK 03/2016 8 EUR 7 0 0
CBK 03/2016 1 JPY 1,215 0 0
CBK 04/2016 CAD 461 $ 333 0 @)
CBK 04/2016 CHF 91 91 0 0
CBK 04/2016 $ 2,381 JPY 268,517 1 0
DUB 03/2016 JPY 2,279 $ 19 0 1)
DUB 03/2016 $ 1 JPY 1,334 1 0
IND 03/2016 JPY 344,816 $ 3,080 25 0
IND 04/2016 $ 3,083 JPY 344,816 0 (25)
JPM 03/2016 CAD 427 $ 300 0 (16)
JPM 03/2016 JPY 5,299 47 0 0
JPM 03/2016 $ 2,305 JPY 272,353 108 0
MSB 03/2016 CHF 91 $ 89 0 1)
MSB 03/2016 $ 1,931 EUR 1,761 0 (17)
MSB 04/2016 EUR 1,761 $ 1,933 17 0
NAB 03/2016 AUD 180 126 0 3)
NAB 03/2016 $ 2,305 JPY 271,672 102 0
RBC 03/2016 JPY 5,158 $ 46 0 0
RBC 03/2016 $ 60 JPY 6,772 0 0
SCX 03/2016 CAD 37 $ 27 0 0
SCX 03/2016 JPY 1,101 10 0 0
SCX 03/2016 $ 3 EUR 3 0 0
SCX 03/2016 283 GBP 203 0 0
SCX 03/2016 2,302 JPY 272,356 111 0
SCX 04/2016 EUR 3 $ 3 0 0
SCX 04/2016 GBP 203 283 0 0
SCX 04/2016 $ 10 JPY 1,101 0 0
UAG 03/2016 EUR 1,702 $ 1,845 0 )
UAG 03/2016 JPY 7,165 63 0 1)
UAG 03/2016 $ 7 EUR 6 0 0
UAG 03/2016 70 JPY 8,471 5 0

$ 476 $ (98)
NEESEELZNER $ 689 $ (346)
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GST Call - OTC 10-Year Interest Rate Swap 6-Month EURIBOR Pay 1.000% 09/01/2016 EUR 800 $ 12 $ 42
SEEEA T T as
AL T
Gl
T §EAN AT AT i A FHE LR {3 il
BOA Put - OTC Euro versus U.S. dollar $ 1.059 05/06/2016 EUR 503 § 3§ 5
BOA Put - OTC Euro versus U.S. dollar 1.120 05/06/2016 503 11 21
BPS Call - OTC U.S. dollar versus Japanese yen ¥ 117.250 05/06/2016 $ 469 7 3
CBK Put - OTC U.S. dollar versus Russian ruble RUB 76.000 01/24/2017 100 4 6
FBF Call - OTC U.S. dollar versus Brazilian real BRL 4000 05/19/2016 300 18 13
GLM Call - OTC U.S. dollar versus Japanese yen ¥ 117.250 05/06/2016 427 7 3
HUS Put - OTC U.S. dollar versus Russian ruble RUB 76.840 02/02/2017 50 2 3
JPM Put - OTC Euro versus U.S. dollar $ 1.039 05/06/2016 EUR 356 1 2
JPM Put - OTC Euro versus U.S. dollar 1.099 05/06/2016 356 5 10
SCX Call - OTC U.S. dollar versus Chinese renminbi CNY 6.520 10/31/2016 $ 16 4 10
$ 62§ 76
BEgtSoav st $ 74§ 118
@ciEA
BRNAT g
BN T
Hegl LEBEH TLIT A
LGS EGI BEERIA LTy oA SGhZER AL —h A AE AR () Tk
BRC Call - OTC 5-Year Interest Rate Swap 6-Month EURIBOR Receive 0.400% 04/29/2016 EUR 500 $ 2 $ 0
BRC Put - OTC 5-Year Interest Rate Swap 6-Month EURIBOR Pay 1.400% 04/29/2016 500 4) (1)
BRC Call - OTC 10-Year Interest Rate Swap  6-Month GBP-LIBOR Receive 1.700% 03/10/2016 GBP 300 ) (18)
BRC Put - OTC 10-Year Interest Rate Swap 6-Month GBP-LIBOR Pay 2.250% 03/10/2016 300 2) 0
GST Call - OTC 30-Year Interest Rate Swap  6-Month EURIBOR Receive 1.493% 09/01/2016 EUR 300 11) (48)
$ (21) $ (67)
IV NT T HIVNAT T gy
BN T
iG] TEH TLIT A
T A Tarrvar fiib—h A FERE A G TGk
BOA Put - CDX.IG-25 Index Sell 1.600% 04/20/2016 100 $ 1) $ 0
CBK Put - CDX.IG-25 Index Sell 1.600% 04/20/2016 100 0 0
JPM  Put - iTraxx Europe Series 24 Index Sell 1.000% 04/20/2016 EUR 800 (3) (4)
$ (4 $ (4)
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AZD Call - OTC U.S. dollar versus Chinese renminbi CNY 7.000 11/01/2016 $ 100 $ M $ 2)
BOA Put - OTC Euro versus U.S. dollar $ 1.086 05/06/2016 EUR 755 (7) (15)
BOA Put - OTC U.S. dollar versus Chinese renminbi CNH 6.600 04/27/2016 $ 76 (1) 1)
BPS Call - OTC U.S. dollar versus Japanese yen ¥ 122.450 05/06/2016 469 2) (1)
CBK Call - OTC U.S. dollar versus Russian ruble RUB 110.000 01/24/2017 100 4) 3)
CBK Put - OTC U.S. dollar versus Chinese renminbi CNH 6.600 04/27/2016 76 (1) (1)
FBF Call - OTC U.S. dollar versus Brazilian real BRL 4.300 05/19/2016 300 8) (5)
FBF Call - OTC U.S. dollar versus Brazilian real 6.300 01/11/2018 100 (5) (5)
FBF Put - OTC U.S. dollar versus Brazilian real 3.850 05/19/2016 300 3) (4)
GLM Call - OTC U.S. dollar versus Japanese yen ¥ 122.450 05/06/2016 427 (2) 1)
HUS Call - OTC U.S. dollar versus Russian ruble RUB 110.000 02/02/2017 50 (2) (2)
JPM  Put - OTC Euro versus U.S. dollar $ 1.070 05/06/2016 EUR 534 (4) (7)
NGF Put - OTC U.S. dollar versus South Korean won KRW  1,145.000 01/24/2017 $ 100 (3) (1)
SOG Call - OTC U.S. dollar versus Chinese renminbi CNY 7.000 11/01/2016 300 (4) (5)
SOG Put - OTC U.S. dollar versus Chinese renminbi CNH 6.600 04/27/2016 148 (1) 2)
UAG Put - OTC U.S. dollar versus South Korean won KRW 1,145.000 01/17/2017 100 (2) (1)
$ (50) $ (56)
AT —arXxyy R E S var
HAAL: T
sl FLIT A
HF fz4id) AZYXMALT 9 A 2584 F) it A MUELA (ZHEE) ik
CBK  Floor - OTC CPURNSA Index 216687 MaXimum of [1 - (index Finallindex )7 0000 ¢ 500 § @) $ 0
Initial) or $0]
DUB  Floor - OTC CPURNSA Index 218,01 Maximum of [(Final Indexfinitial 140000 100 ) 0
Index -1), 0]
$ (5) $ 0
FEFTavEH $ (80) $ (127)
201642 H 29 B T LI o Fe A~ v ar
FETA § META AUD  AEA EUR - #ESA GBP #HEILA NZD  FL3IT A
Balance at 02/28/2015 $ 3,190 AUD 0 EUR 16,100 GBP 0 NzD o $ (54)
Sales 11,146 500 12,269 4,000 1,000 (180)
Closing Buys (3,300) 0 (19,400) (700) (1,000) 73
Expirations (7,590) (500) (5,580) (2,700) 0 81
Exercised 0 0 0 0 0 0
Balance at 02/29/2016 $ 3,446 AUD 0 EUR 3,389 GBP 600 NZD 0 $ (80)
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BRC  Navient Corp. (5.000%) 03/20/2019 5.073% $ 200 $ (15) $ 13  $ 0o 3 (2)
FBF  Altria Group, Inc. (1.000%) 12/20/2020 0.281% 100 (3) 0 0 (3)
GST  Reynolds American, Inc. (1.000%) 12/20/2020 0.404% 100 3) 0 0 3)
JPM  Pfizer, Inc. (1.000%) 12/20/2020 0.199% 100 4) 0 0 (4)
JPM  Wind Acquisition Finance S.A.  (5.000%) 06/20/2021 5.384% EUR 100 2) 3 1 0
SOG  United Utilities PLC (1.000%)  12/20/2020 0.988% 100 0 0 0 0
$  (27) $ 16 $ 1 & (12
) — o N
IV NT T HNVNAT T (A& -V TV AAE - G 1E) — 78D
B, T
5G] I WI6YWESD TVATLIIE  REH AT 7 S R i
HF SIS Ji] 1 4 ) it H ERAT VK FEE LA (%) FEAGTR AR HE Afit
BOA  France Government Bond 0.250% 03/20/2020  0.280% $ 200 $ 1 $ 13 0o $ 0
BOA  South Africa Government Intenational Bond 1.000% 09/20/2019  3.043% 200 (6) (8) 0 (14)
BOA  Volkswagen International Finance NV 1.000% 12/20/2016 1.360% EUR 100 1) 1 0 0
BPS  Indonesia Government International Bond 1.000% 12/20/2019 1.900% $ 300 (6) (3) 0 9)
BPS  Petrobras Global Finance BV 1.000% 09/20/2019 10.333% 200 (10) (43) 0 (53)
BRC  France Government Bond 0.250% 03/20/2020  0.280% 100 0 0 0 0
BRC  Indonesia Government International Bond 1.000% 09/20/2019 1.819% 100 1) (1) 0 (2)
BRC  Indonesia Government International Bond 1.000% 03/20/2024 2.887% 100 (14) 1 0 (13)
BRC  Russia Goverment International Bond 1.000% 09/20/2016 1.033% 200 3) 3 0 0
BRC  South Africa Government Intemnational Bond 1.000% 12/20/2019 3.125% 700 (29) (22) 0 (51)
BRC  Tesco PLC 1.000% 12/20/2020  3.142% EUR 100 9) 2) 0 (11)
CBK  Freeport-McMoRan, Inc. 1.000% 03/20/2016  2.545% $ 100 0 0 0 0
CBK  South Africa Government International Bond 1.000% 06/20/2019  2.948% 150 (6) 3) 0 9)
DUB  Indonesia Government International Bond 1.000% 12/20/2019 1.900% 100 2) 1) 0 3)
GST  Brazil Government International Bond 1.000% 12/20/2019 3.886% 200 (6) (14) 0 (20)
GST  France Government Bond 0.250% 03/20/2020  0.280% 300 (3) 3 0 0
GST  Gazprom OAO Via Gaz Capital S.A. 1.000% 09/20/2020  4.050% 200 (29) 5 0 (24)
GST  Indonesia Government International Bond 1.000% 12/20/2019 1.900% 100 2) 1) 0 3)
HUS  Brazil Government International Bond 1.000% 06/20/2016 0.663% 300 2) 3 1 0
HUS  Brazil Government International Bond 1.000% 09/20/2019 3.754% 200 ) (15) 0 17)
HUS  Indonesia Government International Bond 1.000% 06/20/2023  2.817% 25 2) 1) 0 3)
HUS  Russia Government International Bond 1.000% 09/20/2016 1.033% 200 2) 3 1 0
JPM  France Government Bond 0.250% 03/20/2020  0.280% 200 ) 2 0 0
JPM  France Government Bond 0.250% 06/20/2020  0.299% 100 1) 0 0 (1)
JPM  Indonesia Government International Bond 1.000% 09/20/2019  1.819% 100 (1) (1) 0 (2)
JPM  Indonesia Government International Bond 1.000% 12/20/2019 1.900% 200 4) 2) 0 (6)
JPM  Kingdom of Saudi Arabia 1.000% 12/20/2020  1.759% 200 (5) (2) 0 (7)
MYC  Tesco PLC 1.000% 12/20/2020  3.142% EUR 100 (10) 0 0 (10)
UAG  Export-import Bank of China 1.000% 06/20/2016  0.550% $ 100 2) 2 0 0
$ (161) $ (95) $ 2 $ (258)
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BOA Floating rate equal to ~ Floating rate equal to  03/16/2021 $ 1,426 EUR 1,300 $ 4 $ 210 $ 17 $ 0
3-Month EURIBOR 3-Month USD-LIBOR
less 0.100% based on based on the notional
the notional amount of amount of currency
currency delivered received
BOA Floating rate equal to  Floating rate equal to ~ 03/16/2026 108 100 1 3 4 0
3-Month EURIBOR 3-Month USD-LIBOR
less 0.200% based on based on the notional
the notional amount of amount of currency
currency delivered received
BOA Floating rate equal to  Floating rate equalto ~ 06/15/2026 107 100 (1) 6 5 0
3-Month EURIBOR 3-Month USD-LIBOR
less 0.200% based on based on the notional
the notional amount of amount of currency
currency delivered received
BPS Floating rate equal to  Floating rate equal to ~ 12/16/2020 650 600 1 14 15 0
3-Month EURIBOR 3-Month USD-LIBOR
less 0.100% based on based on the notional
the notional amount of amount of currency
currency delivered received
BPS Floating rate equal to  Floating rate equal to ~ 03/16/2021 633 577 (1) 7 6 0
3-Month EURIBOR 3-Month USD-LIBOR
less 0.100% based on based on the notional
the notional amount of amount of currency
currency delivered received
CBK Floating rate equal to  Floating rate equal to ~ 03/16/2026 921 850 10 21 31 0
3-Month EURIBOR 3-Month USD-LIBOR
less 0.200% based on based on the notional
the notional amount of amount of currency
currency delivered received
DUB Floating rate equal to  Floating rate equal to  03/16/2021 1,097 1,000 (1) 13 12 0
3-Month EURIBOR 3-Month USD-LIBOR
less 0.100% based on based on the notional
the notional amount of amount of currency
currency delivered received
$ 5 $ 8 $ 90 $ 0

126 —




PIMCOY AR J A—/\LFRNT—T  RUR D7 R

SRIAT T
AL T
sl EEeH THE ARVES TN =) ATy 7 KR
MFE SHER  EBEFIA T IR [ 2E G F) i 351 JLA () ERalFisEn HRE A
GLM  Pay UK Retail Price Index 3.188% 01/15/2031  GBP 100 $ 0 $ 4 % 4 % 0
MYC Pay UK Retail Price Index 3.213% 01/15/2031 100 2 3 5 0
RYL Pay UK Retail Price Index 3.220% 01/15/2031 100 1 3 4 0
$ 3 $ 10 $ 13 § 0
RNITAVT A AT
AL T
BBl RTT4VT4 RITAVT A4 THE UZVES T I =) ATy 7 KR
T HVER S iTfEL—b it A JLAR () FHEAMHAR EIE i
DUB Pay Euro versus Swiss franc 8.350% 08/16/2016 CHF 1 9 0 $ 1 9 19 0
DUB Pay Euro versus Swiss franc 8.700% 08/16/2016 1 0 2 2 0
DUB Pay Euro versus Swiss franc 9.000% 08/16/2016 1 0 2 2 0
DUB Receive U.S. dollar versus Swiss franc  10.550% 08/16/2016 1 0 0 0 0
DUB Receive U.S. dollar versus Swiss franc 10.900% 08/16/2016 1 0 0 0 0
DUB Receive U.S. dollar versus Swiss franc 11.200% 08/16/2016 1 0 0 0 0
$ 0§ 5 § 5 § 0
Ay TRHEE $ (180) $ 21 $ 111 $ (270)
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I LG INF-Ip—T%—X- D7 R T — K EE#HFC/FD

WA PEF R E A F R
201645 31 H HIfE 201645 A 31 HIZH& T3 ARHHIIRH
(GEARIT R L ZE7) (BHAITHR L ZE)
B A REZR AT 52,588,398 SRAT PRI 105
(BRI - 52,231, 1 75K /L) TEE 2R B 1,817,035

B TAA % 2,222,173

R 2 265,858 LS A 1,817,140

BREATH 55,076,429 =
oo v A Y 217,560

Aff S PR TR 31,013

G 2 R S0 I LS AR D R 2= R 4,850 EEH 18,902

ZAe RS BRI AN 97,569 HS [ SR47 6,807

Ta—i—~DFhG 137,745 ST TR 28,500

FSiN:di 73,593 R 12,410
TS 408

AEAEF 313,757 SRR 6,201
LS 13,074

T PERR AR 54,762,672 AT A 4,328
HERe 120

BTS2 70 R #AF _ 339323
WRIDYEDMBEDE BATHES RIS M PERAE

LU SET N EAS 1,477,817

FCZZA(H) 9,262 12,156 112,585,982

FDZZA() 13,377 446,560  5,973,738,783 BeE A ARESR 78 B AR D4 (369,703)
HIME £ 35 J OV E 2 R e L SRR D i 4 168,583
2 T R A (201,120)
B G A RS R AR A O BE R (203,948)
HE R T USRI AR D AT AT AR 2 0D 38 Dk (22,089)
IR 2= AR (226,037)
T O FAT LD I PE O 14 IR AH 1,050,660
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i PEA B G
201645 H 31 HIZH T3 25 A
(BRI ZET)

YR B
R 2 R AR

T F b FAT LD PE D HETRAR

ZASAESEOFAT T
ZASRESF O B RS A

ZARH OIS

WAL FERRAR

I LG INF-Ip—T%—X- D7 R T — K EE#HFC/FD

FATH A ALSH DI B R
20164E5 A 31 HIZHE T 3 2FHAISIH

CRER)
53,102,013 FC/TA
1,477,817 I SRS 10,054
(201,120)
(226,037) FEATZAS RS 5,778
B R AR (3,676)
1,050,660
HIRIEAT I AR RS 12,156
20,797,955 FDZF %
(18,682,677)
WIE Z AR REAREL 430,695
2,115,278
FAT AR AESHL 170,279
(1,505,279) R AR SR (154,414)
WIRFAT I Z AR AESR AL 446,560
54,762,672
HREHE
201645 A 31 HIRTE
CRE£)
2016 2015 2014

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

FCZZA(H)
TR ML PERARE 112,585,982 94,445,089 334,934,537
IR N Y70 Pl 9,262 9,394 9,360
FDZZA(9)
TR PERARE 5,973,738,783  6,477,996,333 11,826,089,442
WK NS0 MR PEAT A 13,377 15,041 12,388
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HELNE FERH
20164E5 A 31 H BIfE
(BREITAK R/ )
i iR A E4I4 AT P 448 FAALEH(%)
TNBF
]
USsD 150,000 REP OF ARGENTINA 7.5% 22/04/26 144A 150,000 156,975 0.29
150,000 156,975 0.29
BT TF 150,000 156,975 0.29
b4
HBE(E E AR
UsD 85,000 ROGER COMMUNICATION 5.45% 01/10/43 85,129 97,090 0.18
Usb 70,000 PETRO CANADA 6.8% 15/05/38 89,605 81,952 0.15
174,734 179,042 0.33
Gt 174,734 179,042 0.33
NI Y—
Bt E(E ELFMER
UsD 285,000 HUNGARIAN/MAGYAR 6.25% 21/10/20 144 288,581 315,008 0.58
288,581 315,008 0.58
Bt HI— 288,581 315,008 0.58
AxTa
E %
UsD 85,000 UTD MEXICAN STATE 4.75% 8/3/44 MTN 81,770 84,363 0.15
81,770 84,363 0.15
HEEEE SR
UsD 200,000 PEMEX 5.5% 21/01/21 215,300 207,950 0.38
215,300 207,950 0.38
At AT 297,070 292,313 0.53
AoE
HiBHEEE ST
Usb 215,000 LYB INTL FIN 4% 15/07/23 216,727 225,421 0.41
UsD 135,000 ENEL FINANCE INTL 6% 07/10/39 144A 154,282 160,239 0.29
371,009 385,660 0.70
GEtATUy 371,009 385,660 0.70
AXVR
HiBHEEE ST
Usb 400,000 BRITISH SKY BROAD 3.75% 16/09/24 14 398,282 404,227 0.74
398,282 404,227 0.74
B AFIR 398,282 404,227 0.74
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BNy it i) FeAEd AR P4 4E FAALEH(%)
T AV
BEHIRAES
UsD 460,000 SDART 12-6 D 2.52% 17/09/18 459,872 461,699 0.84
usDh 445,000 AMCAR 14-1 D 2.54% 08/06/20 444,940 446,893 0.82
usDh 250,000 AMCAR 12-5 D 3.27% 10/12/18 249,940 249,049 0.45
UsD 225,000 DTAOT 14-2A C 2.77% 15/01/20 191,829 191,679 0.35
1,346,581 1,349,320 2.46
RN BRI
usb 875,000 BSCMS 07-T26 A4 5.471% 12/01/45 925,504 831,448 1.51
uUSb 140,000 COMM 15-L.C19 AM 3.527% 10/02/48 144,197 145,787 0.27
1,069,701 977,235 1.78
EE&FIE
UsD 1,010,000 US TREASURY FRN 31/01/18 1,012,027 1,012,095 1.85
usb 650,000 BANK OF AMERICA CORP FRN 15/01/19 658,327 652,722 1.19
usD 585,000 GENERAL ELECTRIC CAP FRN 14/01/19 585,000 584,777 1.07
UsD 420,000 FORD MOTOR CREDIT FRN 12/03/19 420,000 417,737 0.76
usDh 185,000 AT & T INC FRN 27/11/18 185,000 185,386 0.34
UsD 185,000 GOLDMAN SACHS FRN 29/11/23 MTN 185,000 184,993 0.34
Usb 130,000 GOLDMAN SACHS FRN 15/11/18 MTN 130,620 130,701 0.24
3,175,974 3,168,411 5.79
T ol
uUSb 275,000 CALIFORNIA STATE 7.3% 01/10/39 322,852 403,652 0.74
322,852 403,652 0.74
7=
USb 1,810,000 FNCL POOL AY8858 3.5% 01/10/45 1,787,863 1,810,441 3.30
UsD 1,440,000 G2SF POOL MA3243 3% 20/11/45 1,415,184 1,443,040 2.64
usD 2,165,000 FGLMC POOL Q05179 3.5% 01/12/41 1,361,315 1,388,055 2.53
UsD 1,575,000 FNCL POOL AU4283 3.5% 01/09/43 1,263,251 1,334,861 2.44
usD 3,950,000 GNSF POOL, 748486 4.5% 15/08/40 1,245,530 1,257,457 2.30
UsD 1,375,000 FENCL POOL AS0774 3% 01/10/43 1,145,966 1,171,929 2.14
UsD 995,000 ENCI POOL AZ9987 3% 01/11/30 1,001,934 1,010,534 1.85
USsb 980,000 FNCI POOL AS6154 3% 01/11/30 964,853 971,687 1.77
UsD 815,000 ENCL POOL AS7003 3% 01/04/46 834,063 831,574 1.52
uUSb 835,000 G2SF POOL MA3172 3% 20/10/45 807,784 823,923 1.50
UsD 735,000 FGLMC POOL Q37848 4% 01/12/45 776,707 784,446 1.43
uUSb 950,000 FNCL POOL AP6054 3% 01/07/43 761,693 781,076 1.43
USb 1,125,000 FNCL POOL AJ5427 4% 01/10/41 691,042 703,937 1.29
UsD 1,450,000 FGLMC POOL Q03180 5% 01/09/41 551,596 565,305 1.03
uUSh 600,000 FGLMC POOL Q28607 3.5% 01/09/44 535,116 542,619 0.99
UsD 365,000 ENCI POOL AY9308 3.5% 01/05/30 345,245 346,744 0.63
USDh 110,000 FNCL POOL BAT7231 3.5% 01/01/46 114,184 114,912 0.21
UsD 1,460,000 ENCL POOL 357426 5% 01/09/33 93,782 93,770 0.17
UsD 1,240,000 ENCL POOL 254903 5% 01/10/33 93,732 93,474 0.17
15,790,840 16,069,784 29.34
Bt EEELFIE
uUSb 475,000 DISCOVER FIN SVS 5.2% 27/04/22 531,233 512,323 0.93
UsD 355,000 EL PASO CORP 7.75% 15/01/32 446,412 379,441 0.69
UsD 335,000 MORGAN STANLEY 5.5% 28/07/21 327,717 377,170 0.69
USb 345,000 BANK OF AMERICA 3.875% 01/08/25 MTN 348,385 359,112 0.66
UsD 310,000 PROGRESS ENERGY INC 7.05% 15/03/19 352,334 350,555 0.64
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ik ety fZ2uEd Bl APl A8 FEALEHE(%)

USD 335,000 DOW CHEMICAL CO 3.5% 01/10/24 327,218 345,893 0.63
usb 310,000 HJ HEINZ CO 3.95% 15/07/25 144A 315,704 330,072 0.60
USD 300,000 JP MORGAN CHASE & CO 4.25% 01/10/27 298,965 309,969 0.57
UsD 285,000 NEW JERSEY ST ECON 4.447% 15/06/20 285,000 296,744 0.54
usb 275,000 CITIGROUP INC 3.875% 25/10/23 279,246 289,641 0.53
USD 250,000 COX COMMUNICATIONS 6.25% 1/6/18 144 292,648 266,558 0.49
usb 255,000 SYNCHRONY FIN 3.75% 15/08/21 255,267 262,739 0.48
USD 235,000 TIME WARNER INC 5.35% 15/12/43 258,854 255,638 0.47
usb 215,000 GOLDMAN SACHS GP 2.75% 15/09/20 214,561 217,558 0.40
USD 200,000 FORD MOTOR CREDIT 4.375% 06/08/23 209,586 213,895 0.39
USD 185,000 GOLDMAN SACHS GP 5.25% 27/07/21 194,222 206,826 0.38
UsD 195,000 WELLS FARGO & CO 4.3% 22/07/27 MTN 194,259 205,885 0.38
USD 185,000 MEDTRONIC INC 4.625% 15/03/45 184,504 205,829 0.38
usb 155,000 NEW YORK CITY MUN 5.985% 01/12/36 191,768 202,017 0.37
USD 200,000 VOLKSWAGEN GP AM 1.25% 23/05/17 144 194,254 199,208 0.36
UsD 185,000 DENALI BORROWER 5.625% 15/10/20 144 195,656 194,528 0.36
usb 175,000 REYNOLDS AMERICAN 4.45% 12/06/25 186,415 191,473 0.35
USD 185,000 PACIFIC LIFECORP 5.125% 30/1/43 144 182,734 191,396 0.35
usD 175,000 DEVELOPERS DIV 4.75% 15/04/18 167,136 182,779 0.33
USD 170,000 HP ENTERPRISE CO 4.4% 15/10/22 144A 169,629 178,817 0.33
usD 165,000 CITIGROUP INC 4.65% 30/07/45 164,761 174,854 0.32
USD 155,000 21ST CENTURY FOX 4% 01/10/23 154,065 166,200 0.30
usb 195,000 ENERGY TRANSFER PTN 5.15% 01/02/43 177,564 160,792 0.29
usD 145,000 WR WRIGLEY JR 3.375% 21/10/20 144A 144,856 151,877 0.28
usb 140,000 CELGENE CORP 3.55% 15/08/22 139,621 145,077 0.26
usD 130,000 BANK OF AMERICA CORP 5.625% 1/7/20 125,207 144,989 0.26
usb 130,000 OMEGA HEAL INV 5.25% 15/01/26 129,632 133,052 0.24
usb 150,000 GLENCORE FDG 4.625% 29/04/24  144A 153,865 132,000 0.24
usb 125,000 SIMON PROP GROUP 3.5% 01/09/25 124,193 131,751 0.24
usb 125,000 NATIONAL RETAIL PROP 4% 15/11/25 124,699 129,165 0.24
usD 150,000 WILLIAMS PART LP 4% 15/09/25 119,331 129,080 0.24
usb 125,000 AMERICAN EXPRESS 2.6% 14/09/20 124,901 127,430 0.23
usD 120,000 MOSAIC CO 5.625% 15/11/43 121,466 125,769 0.23
usb 115,000 WASTE MGMT INC 6.1% 15/03/18 131,419 124,501 0.23
usb 115,000 ZIMMER HOLDINGS 3.55% 01/04/25 114,730 116,287 0.21
usb 110,000 DOMINION RESOURCES 3.9% 01/10/25 109,864 113,690 0.21
usb 105,000 ERAC USA FIN 6.375% 15/10/17  144A 121,449 111,477 0.20
usb 105,000 NEWELL RUBBERMAID INC 4.2% 01/04/26 104,788 110,851 0.20
usb 100,000 NEVADA POWER CO 6.5% 01/08/18 120,386 110,433 0.20
usb 105,000 ENERGY TRANSFER PART 4.9% 01/02/24 97,817 99,962 0.18
usb 90,000 LOUISVILLE GAS&ELEC 4.375% 01/10/45 89,925 98,470 0.18
usb 95,000 WILLIAMS PART 6.3% 15/04/40 118,176 86,904 0.16
usb 80,000 KENTUCKY UTIL 4.375% 01/10/45 79,934 86,590 0.16
usb 75,000 GILEAD SCIENCES 4.75% 01/03/46 74,690 79,345 0.14
usb 75,000 SEMPRA ENERGY 6.5% 01/06/16 87,329 75,000 0.14
usb 70,000 AT&T INC 5.35% 01/09/40 74,694 73,965 0.14
usb 41,000 ALTRIA GROUP INC 10.2% 06/02/39 60,978 73,667 0.13
usb 70,000 AT & T INC 4.125% 17/02/26 70,372 73,614 0.13
usb 70,000 AMERISOURCEBERGEN 3.25% 01/03/25 69,626 71,411 0.13
usb 60,000 WELLPOINT INC 2.3% 15/07/18 60,912 60,605 0.11
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mis it i) FeAEd AR P4 4E FAALEH(%)
UsD 55,000 EXELON GENERATION 6.25% 01/10/39 65,918 59,918 0.11
Usb 50,000 GILEAD SCIENCES INC 3.65% 01/03/26 49,798 52,500 0.10
UsD 25,000 UNIT CORP 6.625% 15/05/21 25,628 17,750 0.03
10,136,301 10,275,042 18.76
TBAER5|
UsD 130,000 FNCI 15YR TBA 3.5% 16/06/16 REG B 137,556 137,191 0.25
137,556 137,191 0.25
]
UsD 6,915,000 US TREAS NOTE 0.75% 15/02/19 6,876,760 6,860,976 12.53
Usb 3,690,000 US TREAS NOTE 2.5% 15/02/46 3,596,673 3,548,742 6.48
UsD 2,770,000 US TREAS NOTE 0.875% 15/04/19 2,757,232 2,754,852 5.03
Usb 2,775,000 US TREAS NOTE 1.625% 15/02/26 2,732,032 2,709,094 4.95
UsD 1,655,000 US TREAS NOTE 1.25% 31/03/21 1,644,779 1,642,070 3.00
Usb 830,000 US TREAS NOTE 1.75% 31/01/23 841,456 833,891 1.52
18,448,932 18,349,625 33.51
GEb T AU 50,428,737 50,730,260 92.63
INTTA
ZOfhiES
UsD 75,000 REP OF URUGUAY 4.375% 27/10/27 74,355 77,438 0.14
Ush 45,000 REP OF URUGUAY 4.5% 14/08/24 48,407 47,475 0.09
122,762 124,913 0.23
Bt TA 122,762 124,913 0.23
FABEAR 52,231,175 52,588,398 96.03

VBRI 12T T T,
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MBS ERICET 5
201645 A 31 B B/
ENBHH, ZEHI BRI 2 A 207

TERD 1 —SH [ 2 R S L 224

20164F5 /1 31 HBUE, 77 R LU T ORPHFFAME 2B Se e LB 2 A L Qe SME 2 S L BAIIBE A BIEFCO T 2D~y
THEITHWSI,

A B A AR seHLEE SEHIHR it 11 H REBHRIECKE L)
JPY 112,161,785 UsD 1,024,192 20164F6 H20FH (14,209)
USD 2 JPY 249 201646 H20H 0
UsD 256 JPY 28,044 201646 20 H 4
USD 314 JPY 34,345  20164E6 20 H 5
UsD 9,132 JPY 999,415  20164E6 H20H 133
USD 5,753 JPY 629,631  20164E6 H20H 84
USD 12,253 JPY 1,339,307  20164F6 20 H 193
UsD 5,020 JPY 549,724  20164F6 H20H 69
IDR 2,712,070,000 UsD 202,923  20164E6 H15H (4,811)
RUB 6,390,000 UsD 92,115  20164E6 A 15H 4,255
UsD 104,126 KRW 120,956,000 201646 H 15 H 2,668
THB 1,810,000 USD 51,833  20164F6 H 15H (1,200)
UsD 445,513 THB 15,560,000 201646 H15H 10,241
UsD 492,261 TWD 16,030,000  20164E6 H15H 539
TRY 320,000 UsD 108,709 201646 A 15H (795)
UsD 109,507 MYR 440,000  20164E6 H15H 3,114
UsD 112,672 ZAR 1,770,000  20164F6 H 15H 1,302
MXN 1,930,000 UsD 109,546  20164E6 H15H (5,217)
UsD 411,300 PEN 1,405,000 20164E6 H 15H (5,430)
CoP 118,185,000 USD 39,031  20164E6H15H (565)
COP 170,325,000 UsD 56,250 201646 H15H (814)
PLN 330,000 UsD 84,953 201646 H15H (1,224)
USD 108,282 MXN 1,930,000 20164E6 H 15H 3,952
USD 108,434 TRY 320,000 20164F6H 15H 521
COP 261,500,000 UsD 88,018 201646 H15H (2,906)
PLN 145,000 UsD 37,5610 201646 H15H (720)
USD 44,885 HUF 12,315,000 20164E6 A 15H 1,256
USD 41,509 HUF 11,395,000 20164E6 A 15H 1,139
PLN 185,000 UsDh 47,817  20164E6 A 15H (878)
RUB 5,930,000 UsD 88,257  20164E6 H15H 1,175
USD 197,262 CHF 195,000  20164E6 H30H 524
USD 94,561 NZD 140,000  20164E6 H30H 738
SEK 2,285,000 UsD 274,645  20164E6 H30H (243)
UsD 101,232 SGD 140,000 201646 H30H (92)
NOK 3,360,000 USsD 403,240  20164E6 H30H (2,541)
USD 107,098 CAD 140,000  20164E6 H30H 113)
UsD 542,385 EUR 485,000  20164E6 H30H 2,258
ARS 1,235,000 UsD 81,788 201647 H27H 2,827
BRL 310,000 USD 84,865  20164E8H2H 441
ARS 1,235,000 USsD 83,956  20164E8 A17H (530)

(4,850)
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20164E5 H 31 H
(BHE IR : 2015466 H 1 H ~20164E5H 31 H)
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- O BE ERSAEAN JER A ROE N 7 e A2 8T 200 H O E MRl A AL . BN E R
OEMEATOEM2EABEL £ (8E I 5E I ERIT R0 580860 ET),
@G A FHRE IR EL . RERA LTI DT A DREREAR FEMPED AR % A FICE M
EATHZLEBARRLET,
@ B R AL RONE IR OTE M Z2ATH B G S tEOEE & S RIBE R 2 4258
THIEREMPEEDRL ST L RARE L ET,
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Bow e g MEHFER 25 ERHVET),

| @BE B SR E LA BB SR 0T 7 R RIROY R R ORI A2 T e =

H—1L ., MEIZGU T RIBSE BRI S A0 E 9515 R BE ORL 45 bR O 28 5 ORI 5% &
DALDO AR EBEEITWVET,

OFCOANGBEFEIZHOWTIT, AL L TR— LA X ERINRE AT w7 A (U~ — %)
DOFEEHR 3 H N — AR A TEE~ U EITIZEE AL L ET, FDOAEREEIZOWT
WL JRANEL TEBA~y TV ER A,

@& & Fhn, BN ICI>TUL, ERROIIRIERAN TERWGARHYET,

% i & it

Ta—r 3L T 7 R NT AN = —

e N

B 7 b R A MRS

BHEERITAM
R B W7

JBT N (NI TN ) T A T—

S PERRE U HS WO T ATREZR IEL AT SR O AR RS HAD LIAERR N ZL TRV T,
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WA PEF R E A F R
201645 31 H HIfE 201645 A 31 HIZH& T3 ARHHIIRH
(EAfIE =2 —rZor) (EAfIE =2 —rZFor)
P A MRS AT 200,042,091 TEE 2R B 4,999,307
(B - 194, 356,197 —12) HEI AR 311

B TAA % 4,537,732

SME 2R SR IE L AN AR D RTAT A= 113,033 IS AE 4,999,618

T UNT 4TV DEFEALA 1,108,139

ENIEER 1,154,972
#H

HREAFT 206,955,967 P A S 813,490
S B TR 116,000
TRAE 2 H 69,887

A 4 R R 24,998

SN AR DR AR 185,688 5 | R4 T i 19,648

Ta—h—~DORE 1,301,932 YT TR 9,120

ESiN-di 242,033 ZECEM 46,421

FRALFIE 46 TSR 860
SRR A 23,197

AfaE 1,729,699 HFH S 13,300
RRLE R AN 4,108
He# 109

O PERRAE 205,226,268
wHAG 1,141,138

et
S — 4= MBI 3,858,480
MRINSEVMBENE FATHEZASIES MG ERAE AR AR A 4,040,367
- TeRIINAR DB (1,048,852)

FCZ7A(H) 11,016 41,563 457,843,376 ORI W I 2 e

FD25 (1) 13,621 1,829,079 24.914.724.442 SMEE T 35 KOS E A8 e L AR DR (401,476)
A S E A 1,590,039
F A A RIEZR A FE A% 0D HE R (1,336,028)
e AN AR D IR A D HE s (833,977)
HIME 2 BRI LA AR D REAMHE S O e 197,297
R = A (1,972,708)
T O FA T LD M FE O 1 JRUAH 3,475,811

JLZRNFRR—Dr—X-T7UR T — BN ESHFC/FD
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WIEFEA B R E FATE Al L DI B 5=
201645 H 31 HIZHE T4 Dtk 201645 A 31 HIZH& T3 ARHHIIRH
(EAfIE =2 —rZor) CRER)
M PERR AR 271,491,595 FC/FA
FIFEE N AR 3,858,480 W Z AR REAREL 48,138
EEESTR TS Ea 1,590,039
R =R A (1,972,708) FATZ AL AL 3,919
B RS AR S (10,494)
T O AT LD M PE O 14 JRUAH 3,475,811
WIRFAT I Z AR AESR AR 41,563
ZASFEIR DFEAT T W 5,350,832 FDZZA
AR D E R A (71,625,928)
W Z AR REAREL 2,434,844
(66,275,096)
FATREARAESFHL 46,536
ZASEH DAL LA (3,466,042) HREZ AR (652,301)
WIRFAT I Z AR AESR AL 1,829,079
SR pE AR AR 205,226,268
HEHE
201645 A 31 HIRTE
CRE£)
2016 2015 2014
HIRME R —1) 205,226,268 271,491,595 227,875,110
FCZZA(H)
A PE AR 457,843,376 525,613,580 875,432,352
R 0 S-S PE TR 11,016 10,919 10,195
FDZZA(H)
AR PE AR AR 24,914,724,442  36,306,133,466  30,646,225,862
IR 0 470G rE Ak 13,621 14,911 13,928
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HELNE PE R A
201645 A 31 B B/
(AT 2 — 2 ZE)

i I MRS EZAES HUA AT A 44 FAALEH(%)
F—ANFVT
EEeFIE
EUR 600,000  COMMONWEALTH BK AUST FRN 22/4/27 EM 597,828 585,841 0.29
597,828 585,841 0.29
EEttEEELFIE
EUR 3,300,000  WESTPAC BANK CORP 0.75% 22/07/21 EM 3,291,717 3,400,248 1.65
3,291,717 3,400,248 1.65
Bt A—ANTYT 3,889,545 3,986,089 1.94
F—AN)T
I
EUR 1,120,000  REP OF AUSTRIA 4.15% 15/03/37 1,706,813 1,762,228 0.86
EUR 382,000  REP OF AUSTRIA 1.75% 20/10/23 430,590 430,308 0.21
2,137,403 2,192,536 1.07
Gt A —ANT 2,137,403 2,192,536 1.07
AR JVF—
I
EUR 1,840,000  BELGIUM KINGDOM 2.15% 22/06/66 80 1,821,837 1,934,852 0.95
EUR 1,570,000  BELGIUM KINGDOM 1.9% 22/06/38 76 1,565,940 1,737,835 0.85
EUR 620,000  BELGIUM KINGDOM 0.8% 22/06/25 74 616,572 641,734 0.31
4,004,349 4,314,421 2.11
Bt EEELFIE
EUR 1,400,000  BELFIUS BANK SA 2.25% 26/09/18 EMTN 1,424,080 1,467,807 0.71
EUR 482,000  ANHEUSER-BUSCH 2.75% 17/03/36 EMTN 475,319 523,499 0.25
EUR 453,000  ANHEUSER BUSCH 2% 17/03/28 EMTN 451,904 473,149 0.23
EUR 451,000  ANHEUSER-BUSCH 1.5% 17/03/25 EMTN 449,539 463,298 0.23
EUR 200,000  KBC GROEP NV 1% 26/04/21 EMTN 198,792 201,891 0.10
2,999,634 3,129,644 1.52
ARt UL¥— 7,003,983 7,444,065 3.63
TNIVT
E %
EUR 850,000  REP OF BULGARIA 3.125% 26/03/35 MTN 832,847 790,500 0.39
832,847 790,500 0.39
B TAHIT 832,847 790,500 0.39
TAT R
B EEE ST
GBP 470,000  THAMES WATER UTL 4.625% 4/06/46 EMT 572,598 737,635 0.36
572,598 737,635 0.36
Bt A~ G 572,598 737,635 0.36
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Bk~ i F7AIES HAH A AT 4 4A FLAHHR(%)
rayFy
E &
EUR 1,030,000 REP OF CROATIA 3.875% 30/05/22 1,052,690 1,049,982 0.51
1,052,690 1,049,982 0.51
Bt raTrFT 1,052,690 1,049,982 0.51
Fxa
EEttEE ELFIE
EUR 930,000 EP ENERGY AS 4.375% 01/05/18 938,450 969,317 0.47
938,450 969,317 0.47
Gt F e 938,450 969,317 0.47
Foe—s
E &
DKK 16,100,000 KINGDOM OF DENMARK 1.5% 15/11/23 2,413,304 2,379,586 1.16
2,413,304 2,379,586 1.16
BT roe—2 2,413,304 2,379,586 1.16
T4 TR
E &
EUR 1,100,000 FINNISH GVT 1.625% 15/09/22 REGS 1,217,722 1,215,932 0.59
EUR 354,000 FINNISH GVT 2% 15/04/24 403,971 405,600 0.20
1,621,693 1,621,532 0.79
Bt T4 TUR 1,621,693 1,621,532 0.79
TR
EESFIE
EUR 1,380,000 BNP PARIBAS FRN 20/03/26 EMTN 1,425,126 1,421,304 0.69
EUR 1,300,000 BNP PARIBAS FRN 29/11/49 1,300,000 1,247,021 0.61
EUR 800,000 CREDIT AGRIC ASSR FRN 29/01/49 799,808 781,920 0.38
EUR 700,000 DEXIA CREDIT LOCAL FRN 05/06/20 EMT 697,970 700,042 0.34
EUR 382,000 TOTAL SA FRN 29/12/49 382,000 392,944 0.19
EUR 300,000 EDF FRN 22/01/49 EMTN 296,700 278,250 0.14
4,901,604 4,821,481 2.35
E &
EUR 3,100,000 FRANCE OAT 3.25% 25/05/45 4,165,845 4,383,183 2.14
EUR 3,500,000 FRANCE OAT 2.25% 25/05/24 4,071,375 4,070,010 1.98
EUR 3,770,000 FRANCE OAT 1% 25/11/25 3,967,979 3,966,138 1.93
12,205,199 12,419,331 6.05
B EEE ST
EUR 1,600,000 ALD INTL 2% 26/05/17 EMTN 1,595,488 1,628,109 0.78
EUR 1,100,000 DEXIA CRED LOC 1.25% 26/11/24 1,114,090 1,144,805 0.55
EUR 1,100,000 ALD INTL 0.75% 26/01/18 EMTN 1,097,723 1,106,301 0.54
EUR 1,100,000 CIE FINANCE FONCIER 0.5% 04/09/24 1,097,503 1,106,021 0.54
EUR 800,000 EDF 4.625% 26/04/30 EMTN 767,462 1,040,245 0.51
EUR 900,000 DEXIA CRED LOC 0.75% 25/01/23 EMTN 895,608 919,616 0.45
EUR 700,000 FONCIERE LYONNAISE 3.5% 28/11/17 696,787 734,782 0.36
GBP 320,000 AXA SA 7.125% 15/12/20 542,610 504,697 0.25
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mis i Er A HAS Rl A 4 FAALEH(%)
EUR 500,000  FONCIERE DES REGIONS 1.875% 20/5/26 499,146 501,906 0.24
EUR 400,000  TDS INFRASTRUCTURE 2.5% 07/04/26 396,172 403,996 0.20
EUR 400,000  BPCE SA 2.875% 22/04/26 EMTN 395,872 402,626 0.20
EUR 300,000  FONCIERE LYONNAISE 2.25% 16/11/22 299,559 316,516 0.15
EUR 200,000  CREDIT MUT ARKEA 3.25% 01/06/26 EMT 199,932 203,408 0.10
EUR 100,000  RTE RESEAU TRANS 2% 18/04/36  EMTN 98,670 97,088 0.05
EUR 100,000  RTE RESEAU TRANS 1% 19/10/26 ~ EMTN 98,662 96,873 0.05
9,795,284 10,206,989 4.97
GEti IR 26,902,087 27,447,801 13.37
kY
EHEFUE
EUR 1,400,000  DAIMLER AG FRN 09/03/18 EMTN 1,400,000 1,403,657 0.68
EUR 610,000  ENBW FRN 02/04/76  EMTn 605,340 590,724 0.29
2,005,340 1,994,381 0.97
]
EUR 1,930,000  DEUTSCHLAND 0.5% 15/04/30 I/, CPI 2,214,142 2,270,554 1.11
2,214,142 2,270,554 111
HEEEE ST
EUR 6,130,000  KFW 0.375% 23/04/30 EMTN 6,015,062 5,819,760 2.84
EUR 3,040,000  LAND NORDRHEIN 0.375% 19/10/21 EMTn 3,032,278 3,107,409 1.51
EUR 2,277,000  LAND HESSEN 0.375% 04/07/22 1515 2,270,465 2,324,220 1.13
EUR 978,000  COMMERZBANK AG 4% 23/03/26 EMTN 975,858 1,008,285 0.49
EUR 630,000  UNITYMEDIA HESSEN 4% 15/01/25 REGS 630,000 641,025 0.31
EUR 290,000  VOLKSWAGEN LEAS 2.125% 4/4/22 EMTN 305,695 302,492 0.15
EUR 200,000  DEUTSCHE BANK AG 1% 18/03/19  EMTN 199,958 200,721 0.10
EUR 200,000  EUROGRID GMBH 1.5% 18/04/28 EMTN 199,564 200,673 0.10
13,628,880 13,604,585 6.63
e R4 17,848,362 17,869,520 8.71
TANGUR
EHEFUE
EUR 691,000  ALLIED IRISH BK FRN 26/11/25  EMTN 697,196 658,178 0.32
697,196 658,178 0.32
E %
EUR 4,800,000  IRISH GVT 3.4% 18/03/24 5,761,794 5,844,672 2.85
5,761,794 5,844,672 2.85
TOfhiES
EUR 1,060,000  SILVERBANK FIN 3.1261% 25/02/37 1,026,699 1,001,923 0.49
1,026,699 1,001,923 0.49
HEEEE ST
EUR 346,000  FCA CAP IRELAND 1.25% 23/09/20 EMTN 344,384 346,057 0.17
344,384 346,057 0.17
Bt TANTR 7,830,073 7,850,830 3.83
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mis i Er A HAS Rl A 4 FAALEH(%)
AZ)T
EHEFUE
EUR 5,100,000  CCTS FRN 15/10/17 EU 5,150,235 5,153,448 2.50
EUR 1,102,000  UNICREDIT SPA FRN 03/01/27 EMTN 1,102,000 1,100,490 0.54
EUR 209,000  ASSICURAZIONI GEN FRN 27/10/47 EMTN 208,496 220,056 0.11
6,460,731 6,473,994 3.15
]
EUR 10,000,000  BTPS 0.65% 01/11/20 10,071,024 10,148,839 4.95
EUR 7,450,000  BTPS 1.65% 23/04/20 CPI 7,826,686 7,877,948 3.84
EUR 7,540,000  BTPS 0.7% 01/05/20 7,344,680 7,684,768 3.74
EUR 2,580,000  BTPS 3.1% 15/09/26 CPI 3,305,665 3,383,152 1.65
EUR 3,100,000  BTPS 0.95% 15/03/23 3,100,651 3,119,546 1.52
EUR 1,980,000  BTPS 1.25% 15/09/32 (cpi 1,991,445 2,059,602 1.00
EUR 1,100,000  BTPS 5% 01/09/40 1,594,516 1,611,603 0.79
EUR 1,160,000  BTPS 2.15% 15/12/21 1,241,154 1,260,940 0.61
EUR 1,080,000  BTPS 2.5% 01/05/19 1,157,036 1,156,691 0.56
EUR 690,000  BTPS 4% 01/02/37 877,956 886,356 0.43
38,510,813 39,189,445 19.09
EEttEEELFIE
EUR 2,100,000  MONTE DEI PASCHI 3.5% 20/03/17 0000 2,207,730 2,150,467 1.05
EUR 680,000  INTESA SANPAOLO 1.125% 04/03/22 677,545 680,449 0.33
EUR 190,000  ENI SPA 3.625% 29/01/29 EMTN 188,811 228,606 0.11
3,074,086 3,059,522 1.49
At A2IT 48,045,630 48,722,961 23.73
Te—T—
HEEEE ST
EUR 1,070,000  HEATHROW FD LTD 4.125% 12/10/16 EMT 1,085,133 1,085,550 0.53
EUR 1,030,000  HEATHROW FD LTD 1.5% 11/02/30 EMTN 1,019,206 989,490 0.48
2,104,339 2,075,040 1.01
it vy—v— 2,104,339 2,075,040 1.01
NIV TNY
AT T T T [T &
GBP 320,000  GLENCORE FIN EUR 6% 03/04/22 502,702 419,734 0.20
502,702 419,734 0.20
HEEEE SR
EUR 1,530,000  EUROPEAN UNION 1.5% 04/10/35 EMTN 1,506,789 1,640,328 0.80
EUR 240,000  DH EUROPE FINANCE 2.5% 08/07/25 259,102 266,085 0.13
1,765,891 1,906,413 0.93
Hitrwe TNy 2,268,593 2,326,147 1.13
Axia
EE&FIE
EUR 900,000  AMERICA MOVIL SAB FRN 06/09/73 A 928,800 937,098 0.46
928,800 937,098 0.46
At Ak 928,800 937,098 0.46
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mis i Er A HAS Rl A 4 FAALEH(%)
FoE
EHEFUE
EUR 400,000  TELEFONICA EUROPE FRN 31/03/49 411,800 409,456 0.20
EUR 420,000  VOLKSWAGEN INTL 2.5% 29/12/49 416,682 378,000 0.18
828,482 787,456 0.38
]
EUR 1,100,000  NETHERLANDS GVT 2% 15/07/24 1,263,196 1,267,398 0.62
1,263,196 1,267,398 0.62
T OfhiES
EUR 587,000  SNS BANK NV FRN 05/11/25 EMTN 582,914 590,709 0.29
582,914 590,709 0.29
EEttEEELFIE
EUR 1,600,000  NEDER WATERSCHAP 1.25% 27/05/36 EMT 1,590,465 1,590,919 0.78
EUR 1,090,000  ABN AMRO BANK NV 1.5% 30/09/30 1,080,593 1,156,687 0.56
EUR 899,000  ACHMEA BANK NV 0.875% 17/09/18 EMTN 896,114 912,350 0.44
EUR 800,000  NEDER WATERSCHAPSBK 0.5% 29/04/30 E 754,400 748,360 0.36
EUR 700,000  LEASEPLAN CORP 1% 24/05/21 EMTN 697,221 696,380 0.34
EUR 500,000  VONOVIA FIN BV 1.625% 15/12/20 EMTN 499,260 517,245 0.25
EUR 433,000  URENCO FINANCE NV 2.25% 5/8/22 EMT 430,402 450,142 0.22
GBP 230,000  KPN NV 5% 18/11/26 GMTN 289,280 348,198 0.17
EUR 277,000  GENERAL MOTORS 1.168% 18/05/20 EMTN 277,000 278,778 0.14
EUR 200,000  IBERDROLA INTL BV 1.125% 21/4/26 EM 198,986 197,511 0.10
6,713,721 6,896,570 3.36
GitATH 9,388,313 9,542,133 4.65
IV —
I
NOK 32,070,000  NORWEGIAN GVT 1.5% 19/02/26 478 3,442,358 3,477,353 1.69
NOK 6,000,000  NORWEGIAN GVT 3.75% 25/05/21 474 813,971 732,346 0.36
4,256,329 4,209,699 2.05
BAit v e— 4,256,329 4,209,699 2.05
VAV R4
HEEEE ST
EUR 292,000  CARNIVAL CORP 1.875% 07/11/22 291,127 301,268 0.14
EUR 253,000  CARNIVAL CORP 1.125% 06/11/19 251,988 257,860 0.13
543,115 559,128 0.27
Gt~ 543,115 559,128 0.27
R—FUF
E %
PLN 4,600,000  POLAND GVT BOND 2.5% 25/07/26 0726 1,044,099 993,263 0.49
PLN 3,200,000  POLAND GVT BOND 3.25% 25/07/25 0725 789,320 747,113 0.36
1,833,419 1,740,376 0.85
Bt AR—TUR 1,833,419 1,740,376 0.85
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mis i Er A HAS Rl A 4 FAALEH(%)
N—==7
E &
EUR 450,000 ROMANIA 2.875% 28/10/24 EMTN 472,500 470,547 0.23
472,500 470,547 0.23
HEt—~=T 472,500 470,547 0.23
3=t od
E &
EUR 650,000 SLOVAKIA GOVT 1.625% 21/01/31 229 649,311 679,153 0.33
649,311 679,153 0.33
Bt ARAEXT 649,311 679,153 0.33
AaR=7
E &
EUR 230,000 REP SLOVENIJA 3% 08/04/21 RST71 228,799 259,039 0.13
228,799 259,039 0.13
Bt xRR=T 228,799 259,039 0.13
AL
EEeFIE
EUR 1,300,000 CAIXABANK FRN 09/01/18 27 1,281,540 1,296,172 0.63
1,281,540 1,296,172 0.63
E &
EUR 3,420,000 SPANISH GOVT 1.8% 30/11/24  CPI 3,679,972 3,770,732 1.83
EUR 2,300,000 KINGDOM OF SPAIN 1% 30/11/30 CPI 2,253,872 2,293,971 1.12
EUR 978,000 BONOS Y OBLIG DEL EST 3.45% 30/7/66 981,704 1,016,944 0.50
6,915,548 7,081,647 3.45
HEEEE ST
EUR 2,900,000 BANKINTER SA 0.625% 09/10/20 2,884,833 2,964,124 1.44
EUR 1,900,000 BANCO BILBAO VIZ 0.625% 18/03/23 EM 1,886,168 1,939,847 0.95
EUR 1,400,000 CAIXABANK SA 0.625% 12/11/20 1,394,246 1,429,505 0.70
EUR 600,000 SANTAN CONSUMER FIN 0.75% 3/4/19 EM 598,410 603,446 0.29
EUR 400,000 IE2 HOLDCO 2.375% 27/11/23 EMTN 399,224 403,089 0.20
7,162,881 7,340,011 3.58
S S 15,359,969 15,717,830 7.66
AT z—F
E &
SEK 3,200,000 SWEDISH GVT 1.5% 13/11/23 1057 367,198 373,870 0.18
367,198 373,870 0.18
Bt AV =—F 367,198 373,870 0.18
Mra
EEttEE ELFE
EUR 250,000  TURKIYE VAKIFLAR 2.375% 04/05/21 247,648 247,351 0.12
247,648 247,351 0.12
At 247,648 247,351 0.12
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Bk~ i F7AIES HAH A APt FLAHHR(%)
AFYR
PR B ERRIE S
GBP 2,200,000  HMI 12-3X Al FRN 15/10/54 2,642,246 2,794,565 1.36
2,642,246 2,794,565 1.36
EHEFUE
GBP 800,000  LLOYDS BANK FRN 16/12/21  EMTN 1,177,189 1,100,208 0.55
EUR 1,000,000  RBS FRN 16/03/22 EMTN 1,191,250 1,076,250 0.52
EUR 535,000  BARCLAYS PLC FRN 11/11/25 EMTN 514,076 519,833 0.25
EUR 478,000  ABBEY NATL TREAS FRN 13/08/19 EMTN 479,950 476,795 0.23
3,362,465 3,173,086 1.55
E %
GBP 5,090,000 UK TREAS GILT 3.25% 22/01/44 6,430,287 8,007,862 3.91
GBP 2,660,000 UK TREASURY 4.25% 07/06/32 3,800,303 4,565,680 2.22
GBP 2,000,000 UK TREASURY 1.75% 07/09/22 2,648,954 2,720,809 1.33
GBP 130,000 UK TREASURY 3.5% 22/01/45 207,002 214,480 0.10
13,086,546 15,508,831 7.56
T OfhiES
EUR 1,500,000  CHANNEL LINK FRN 30/06/50 A4 1,430,625 1,499,955 0.73
1,430,625 1,499,955 0.73
EEttEEELFIE
EUR 2,068,000  TRINITY ACQUISITION 2.125% 26/05/22 2,064,649 2,060,059 1.00
EUR 1,740,000  NATIONWIDE BLDG 3.125% 3/04/17 EMTN 1,733,423 1,785,684 0.87
GBP 994,000  SANTANDER UK GP 3.625% 14/01/26 EMT 1,333,500 1,298,645 0.63
GBP 570,000  LLOYDS BANK 5.125% 7/03/25 EMTN 677,232 918,673 0.45
GBP 650,000  INTU SGS FIN 4.25% 17/09/35 EMTN 824,546 909,997 0.44
GBP 540,000  ABP FIN 6.25% 14/12/26 EMTN 628,143 863,100 0.42
EUR 744,000  FCE BANK PLC 1.615% 11/05/23  EMTN 744,000 745,854 0.36
GBP 475,000  IMPERIAL BRANDS FIN 4.875% 7/6/32 E 572,170 709,953 0.35
EUR 443,000  BP CAPITAL PLC 1.373% 03/03/22 EMTN 443,000 454,295 0.22
EUR 358,000  BRITISH TELECOM 1.75% 10/03/26 EMTN 357,936 366,689 0.18
EUR 210,000  INOVYN FINANCE PLC 6.25% 15/5/21 RE 210,000 217,350 0.11
9,588,599 10,330,299 5.03
Bt AFUA 30,110,481 33,306,736 16.23
T AV
B EEE ST
EUR 700,000  AT&T INC 2.45% 15/03/35 695,297 674,640 0.32
EUR 673,000  LIBERTY MUTUAL GP 2.75% 4/5/26 REGS 668,134 674,276 0.32
EUR 617,000  WELLS FARGO & CO 1.375% 26/10/26 EM 611,348 611,130 0.29
EUR 547,000  MORGAN STANLEY 1.75% 11/03/24 GMTN 544,900 554,176 0.27
EUR 446,000  JPMORGAN CHASE&CO 1.5% 29/10/26 EMT 442,882 446,273 0.22
EUR 420,000  MORGAN STANLEY 1.75% 30/01/25 GMTN 425,288 422,747 0.21
EUR 379,000  KRAFT HEINZ 2.25% 25/05/28 377,818 384,898 0.19
EUR 218,000  NASDAQ INC 1.75% 19/05/23 216,709 219,705 0.11
EUR 130,000  THERMO FISHER SCIEN 1.5% 01/12/20 129,962 133,726 0.07
EUR 120,000  KINDER MORGAN INC 1.5% 16/03/22 98,100 113,002 0.06
EUR 100,000  MCDONALD’S CORP 1.75% 03/05/28 GMT 99,262 101,278 0.05
EUR 100,000  MCDONALD’S CORP 0.5% 15/01/21 GMTN 99,736 100,119 0.05
EUR 100,000  MCDONALDS CORP 1% 15/11/23 GMTN 99,282 99,620 0.05
4,508,718 4,535,590 2.21
AEE T AU 4,508,718 4,535,590 2.21
MARESF 194,356,197 200,042,091 97.47

VRS 1T T T,
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MBS ERICET 5
201645 A 31 B B/
EABHT, TEHIEHH, BRI 5108 54 2 Zr)
HERD1-AME 2SI LAY

2016425 A 31 HBUE, 7 7 U RIZLL F ORI FEIMNE B LWL A AL T S VE &R e L EKIT RS BHREFCT T AD
~yYHBTHWST,

WEABE M A\ 4 FEHIEE TEHIGEER T3 A REBHAR(2—r)
CZK 17,900,000 EUR 662,239 201646 17H 222
SEK 7,135,000 EUR 778,257 201646 H17H (8,961)
CHF 4,995,000 EUR 4,594,689  20164E6 H17H (70,328)
EUR 478,438 DKK 3,560,000 201646 H17H (325)
EUR 2,426,977 NOK 22,590,000  20164F6 H 17 H 6,685
EUR 1,477,617 PLN 6,355,000 201646 H17H 29,134
PLN 4,670,000 EUR 1,059,059  20164E6 A 17H 5,365
GBP 450,000 EUR 570,455  20164E6 A 17H 19,489
SEK 20,468,000 EUR 2,190,995 201646 H17H 15,865
GBP 4,555,000 EUR 5,867,207 201646 30 H 101,957
GBP 360,000 EUR 454,845 201646 H30H 16,922
GBP 175,000 EUR 222,089  20164E6 A30H 7,243
GBP 332,000 EUR 420,290 201646 H30H 14,784
JPY 421,807,517 EUR 3,420,339  20164E6 H20H (8,465)
EUR 34,158 DKK 254,141 201646 A 20 H (19)
EUR 83,203 CHF 92,140  20164F6 H20H (259)
EUR 62,138 SEK 580,217 201646 A 20 H (422)
EUR 653,215 GBP 510,402 201646 H20H (15,854)

113,033
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HERL2- SR

201645 H 31 HBTE, 77V RIZLA T O RIIF e z=a L Tz,

i 2ok st i g AR
TEVREBR T a
EUR (80) FUT EURO BTP 10YR 6% 20164F£6 A (11,157,600) (82,110)
EUR (192) FUT EURO BUND 10YR 6% 201646 A (31,413,120) (114,900)
EUR (17) FUT EURO BOBL 5YR 6% 201646 A (2,232,270) 860
EUR (139) FUT EURO SCHATZ 2YR 6% 20164E6 A (15,542,980) 20,155
(60,345,970) (175,995)
ENEFLR g
GBP 51 FUT LONG GILT 10YR 4% 2016429 A 8,183,943 (9,693)
8,183,943 (9,693)
(185,688)
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564 (2014457 H 8 H) 11, 358 45 0.5 163. 97 0.7 93.4 — 254
57H1 (201448 H 8 H) 11,121 51 A1.6 161. 43 Al.5 93.7 — 242
584 (201449 H 8 H) 11,210 45 1.2 163. 24 1.1 92.4 — 215
598 (20144104 8 H) 11,078 48 A0.7 161. 56 A1.0 95.8 — 171
60 (20144117 10H) 11,153 48 1.1 162. 05 0.3 96. 6 — 146
611 (20144121 8 H) 10, 969 35 Al.3 Al.6 96. 2 — 143
621 (201551 H 8 H) 10, 860 45 AO0. 6 A0. 8 94. 0 A2.1 141
6311 (201552 H 9 H) 11,104 40 2.6 1.9 94.8 AN2.0 145
644 (201543 H 9 H) 11,116 35 0.4 0.9 96. 7 AN2.0 145
6531 (201554 H 8 H) 11, 187 34 0.9 0.4 93.9 A1.8 90
661 (2015455 H 8 H) 11,133 38 A0. 1 0.4 93. 1 A1 T 89
6711 (2015456 H 8 H) 11, 058 43 A0.3 AN0. 4 97.2 A1.8 89
681 (2015457 H 8 H) 10, 939 41 N0. 7 A1.0 93.8 N2.9 87
691 (20154 8 H10H) 10, 886 42 A0. 1 A1.3 95.0 N2.9 86
703 (201549 A 8 H) 10, 821 38 AN0.2 A0.8 92.6 N2.9 90
711 (20154510 8 H) 10, 654 35 Al.2 Al.4 93.0 A3.0 89
721 (20154511 9 H) 10, 758 43 1.4 0.9 97.2 A3.0 91
7319 (2015412 8 H) 10,533 42 A1 7 N2.6 94.3 A3.0 90
7419 (201645 1 H 8 H) 10, 321 44 Al.6 AN2.4 89. 6 Al1.9 88
751 (2016452 H 8 H) 10, 161 32 NWJ N2.4 93.8 AN2.0 87
7614 (201643 H 8 H) 10,504 31 3.7 4.4 92.6 Al1.9 90
773 (2016454 A 8 H) 10, 544 33 7 1.6 90. 7 A1.9 91
7831 (20164E 5 H 9 H) 10, 614 30 0.9 2.8 92.6 A1.9 92
793 (201646 H 8 H) 10, 735 32 1.4 2.3 93.9 NA1.9 93
803 (20164E 7 H 8 H) 10, 777 29 0.7 1.1 90. 6 A1.9 93
81 (20164E 8 H 8 H) 10, 928 29 1.7 2.0 94.9 N0.3 100
821 (20164E 9 H 8 H) 11, 053 31 1.4 1.9 96. 3 Al 1 99
831 (20164E10H 11 H) 11,072 27 0.4 0.7 97.9 Al 1 95
8431 (20164F11H 8 H) 10, 940 28 A0.9 A0. 6 96.4 Al 1 93
8510 (201642124 8 H) 10, 963 21 0. 4 0.8 88. 0 N2. 7 107
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H80H 6 Ak 10, 683 A0. 5 163. 04 A0. 1 90. 9 A1.9
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20164£10H 11 H 11, 099 0.4 172. 66 0.7 97.9 Al.1
)

20164E10H 11 H 11,072 — 172. 66 — 97.9 Al.1

H84H 10K 11, 037 A0. 3 172. 69 0.0 97.6 Al. 1
TRES)

2016411 H 8 H 10, 968 A0.9 171. 60 NA0. 6 96. 4 Al.1
B

20164£11H 8 H 10, 940 — 171. 60 — 96. 4 Al.1

%853\}1 11AR 10, 889 A0.5 171.05 N0. 3 94. 5 A3.0
ETRES)

20164121 8 A 10, 984 0.4 173. 00 0.8 88.0 AN2.7
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5 a _ Fi85 1R
7 il il I P
T %
J AT —an BT KENS A=V K KUK vF—=T7 7K 107, 723 98.5
a—)L - m—% 0 ZOM 1,599 1.5
PGS REM pER A 109, 322 100. 0

kL X% ST eI K el
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] ] ] 5] M 5]
N &E 180, 217, 503 197,510, 983 195, 832, 072 191,918, 984 188, 228, 072 213, 454, 079
STy = N % 970, 343 1,017,088 1,062,718 927,513 884, 801 1,083,516
@7{3%?777*%';1&@%;:% 89, 675, 089 99, 573, 024 98, 384, 439 97, 304, 284 92, 750, 107 107, 723, 305
ERVONS 89, 572, 071 96, 920, 871 96, 384, 915 93, 687, 187 94, 593, 164 104, 647, 258
B) & 87,197,089 97, 336, 288 96, 766, 710 96, 522, 332 95,042,038 105, 718, 286
HReihd 86, 893, 340 97,012, 790 96, 429, 710 95, 774, 844 93, 715, 452 105, 458, 230
RN 28 5y Fic 4 250, 299 265, 843 277, 853 232, 632 238, 504 206, 367
AR 4 — — — 453, 132 1,036, 925 —
HRAME T 53, 295 57,491 58, 982 61,548 51,011 53, 533
RELFE 1 1 1 — 1 1
E DAL H 154 163 164 176 145 155
(C) MiEEMLIE(A—B) 93,020, 414 100, 174, 695 99, 065, 362 95, 396, 652 93,186, 034 107, 735, 793
JEA 86, 310, 000 91, 670, 000 89, 630, 000 86, 160, 000 85, 180, 000 98, 270, 000
YR 25 4 6,710,414 8,504, 695 9, 435, 362 9, 236, 652 8, 006, 034 9, 465, 793
(D) =EtEHROHM 8,6310 9,1670 8,9630 8,6160 8,5180 9,8270
1O Y EEMmE(C/D) 10, 777H 10, 9281 11,0530 11,0721 10, 9401 10, 9631

(7£) 4580311 JLAHIL86, 850, 00011, 5E80~854Y] fiE AR E TLAKHIL18, 990, 000, H580~853 1 —HffAITTAKRILT, 570, 000, 1 A%/ Y
WG PERRIT. H580I10, 77T, 4581710, 9281, 4582811, 053, #583H111, 072/, 45844710, 9401, 5851710, 9631 T,
BEEFEM PE O ORI AR DHEBR DO R LM A ZFET 2 B0 ET 2B M, HBHES, 696,841, (/ AT —ar BT KE
N s A=K R R =HF =77 R)
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OEEDIKR
5803 5814 824 5834 5844 #5853
I H 20164E6 H 9 H~ [20164E7 A 9 H~[20164E8 A 9 H~[20164E9 4 9 H~ [20164E10 4 12H ~ [20164E11H 9 H~
20164E7 A8 |20164E8 1 8 B [20164E9 1 8 B [20164E10/311H  [20164E119 8 B [20164F12/] 8 A
A A A A A A

(Y REEE:S A 30 A 32 A 31 A 29 A 28 A 29
AR A 30 A 32 A 31 A 29 A 28 A 29
(B) HimFIsTEEL 672,475 1,591, 491 1,450, 892 450, 313 A 839,218 521, 362
TEE A 6,322, 043 3,277, 864 2,451, 680 3,045, 629 2,862,177 9,070, 716
SEEH A 5,649, 568 A 1,686,373 A 1,000, 788 A 2,595,316 A 3,701, 395 A 8,549, 354
(C) {EFtsRENZE A 53, 449 A 57,654 A 59, 146 A 61,724 A 51,156 A 53, 688
(D) Z#pEHKS(A+B+C) 618, 996 1,533, 805 1,391,715 388, 560 A 890, 402 467, 645
(B) mififgMERE A 53, 221 315,476 1,554, 267 2,575, 481 2,700, 643 1,564, 632
(F) BmEEEERES 6, 394, 938 6,921, 257 6,767, 233 6, 505, 243 6,434,297 7,639, 883
[(GREE Yt )] (12,141,306) | ( 13,353,682) | ( 13,075,797) | ( 12,569,572) | ( 12,435262) | ( 15,552, 196)
(FE AR FA 2 45) (A 5,746,368) | (A 6,432,425) | (A 6,308,564) | (A 6,064,329) | (A 6,000,965 | (A 7,912,313)
@ F(D+E+F) 6, 960, 713 8,770,538 9,713,215 9,469, 284 8,244,538 9,672,160
H) IR#EHERE A 250,299 A 265,843 A 277,853 A 232,632 A 238,504 A 206, 367
REPZBEES (G+H) 6, 710, 414 8,504, 695 9, 435, 362 9, 236, 652 8,006, 034 9, 465, 793
BIMEFE RIS 6, 394, 938 6,921, 257 6, 767, 233 6, 505, 243 6, 434, 297 7,639, 883
[(REE Yt )] (12,141,306) | ( 13,373,405) | ( 13,075,797) | ( 12,569,572) | ( 12,435620) | ( 15,569,252)
(FE AR F 2 4H) (A 5,746,368) | (A 6,452,148) | (A 6,308,564) | (A 6,064,329) | (A 6,001,323) | (A 7,929, 369)
Sy B (i R ST 4 7,381, 125 7,592, 251 7,621, 638 7,543, 555 7,588, 652 7,735, 547
T e S Ea A 7,065, 649 A 6,008,813 A 4,953,509 A 4,812, 146 A 6,016,915 A 5,909, 637
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EpiE EpiE % Eple! ERiE %
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LeSEALAES | 1011778 BC / NEW RED FIN 4. 625 182 185 21,120 | 2022/1/15
(BDEEEAER | 1011778 BC / NEW RED FIN 6.0 75 78 8,970 | 2022/4/1
ABC SUPPLY CO INC 5. 625 191 198 22,544 | 2021/4/15

ABC SUPPLY CO INC 5.75 22 22 2,571 | 2023/12/15

ACADIA HEALTHCARE CO INC 5. 625 69 68 7,844 | 2023/2/15

ACADIA HEALTHCARE CO INC 6.5 77 77 8,804 | 2024/3/1

AERCAP IRELAND CAP LTD/A 4.5 109 113 12,881 | 2021/5/15

AES CORP/VA 6.0 107 106 12,112 | 2026/5/15

AES CORPORATION 7.375 173 192 21,921 | 2021/7/1

ATRCASTLE LTD 5.5 156 165 18,857 | 2022/2/15

ATRCASTLE LTD 5.0 14 14 1,622 | 2023/4/1

ALERE INC 6. 375 86 84 9,564 | 2023/7/1

ALLEGION PLC 5. 875 99 105 11,967 | 2023/9/15

ALLEGION US HOLDING CO 5.75 61 63 7,254 | 2021/10/1

ALLY FINANCIAL INC 4,125 181 177 20,180 | 2022/2/13

ALLY FINANCIAL INC 4,625 183 183 20,871 | 2022/5/19

ALLY FINANCIAL INC 5.125 117 118 13,444 | 2024/9/30

ALLY FINANCIAL INC 4. 625 47 45 5,180 | 2025/3/30

ALTICE US FINANCE I CORP 5.375 79 80 9,178 | 2023/7/15

ALTICE US FINANCE I CORP 5.5 200 199 22,640 | 2026/ 5 /15

AMC NETWORKS INC 5.0 69 69 7,899 | 2024/4/1

AMSURG CORP 5. 625 95 97 11,145 | 2022/7/15

ANTERO RESOURCES CORP 5. 625 120 125 14,249 | 2023/6/1

ANTERO RESOURCES FINANCE 5.125 85 88 10,057 | 2022/12/1

APX GROUP INC 6. 375 102 106 12,072 | 2019/12/1

APX GROUP INC 8.75 115 114 13,050 | 2020/12/ 1

APX GROUP INC 7.875 238 260 29,581 | 2022/12/1
ARCELORMITTAL 7.25 171 194 22,129 | 2022/2/25

ARD FINANCE SA 7.125 71 70 8,067 | 2023/9/15

ARDAGH PKG FIN/HLDGS USA 6.75 80 82 9,340 | 2021/1 /31

ARDAGH PKG FIN/HLDGS USA 7.25 294 312 35,538 | 2024/5/15

ARUBA INVESTMENTS INC 8.75 114 115 13,196 | 2023/2/15

ASBURY AUTOMOTIVE GROUP 6.0 104 106 12,098 | 2024/12/15

B&G FOODS INC 4. 625 70 72 8,202 | 2021/6/1

BALL CORP 4,375 93 97 11,149 | 2020/12/15

BALL CORP 5.25 45 47 5,401 | 2025/7/1

BEACON ROOFING SUPPLY IN 6. 375 43 46 5,234 | 2023/10/ 1

BEAZER HOMES USA 8.75 42 45 5,143 | 2022/3/15

BERRY PLASTICS CORP 5.5 136 143 16,323 | 2022/5/15

BERRY PLASTICS CORP 6.0 53 56 6,436 | 2022/10/15

BERRY PLASTICS CORP 5.125 153 156 17,776 | 2023/7 /15

BOMBARDIER INC 8.75 97 97 11,063 | 2021/12/1

BOYD GAMING CORP 6. 875 73 78 8,954 | 2023/5/15

BOYD GAMING CORP 6. 375 116 124 14,195 | 2026/4/1
CALATLANTIC GROUP INC 6.25 90 97 11,084 | 2021/12/15
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W@ A% | CALLON PETROLEUM CO 6.125 31 32 3,667 | 2024/10/ 1
(B0REEAER | CALPINE CORP 5. 375 126 124 14,155 | 2023/1/15
CALPINE CORP 5.5 109 106 12,121 | 2024/2/1
CAMELOT FINANCE SA 7.875 60 61 7,030 | 2024/10/15
CARRIZO OIL & GAS INC 6.25 399 414 47,209 | 2023/4 /15
CBS OUT AMER CAP LLC/COR 5. 625 59 61 6,946 | 2024/2/15
CBS OUT AMER CAP LLC/COR 5. 875 123 127 14,500 | 2025/3/15
CBS RADIO INC 7.25 23 24 2,754 | 2024/11/ 1
€CO HLDGS LLC/CAP CORP 5.25 71 73 8,410 | 2022/9/30
€CO HLDGS LLC/CAP CORP 5.125 2 2 234 | 2023/5/1
€CO HLDGS LLC/CAP CORP 5. 875 139 149 17,019 | 2024/4/1
€CO HLDGS LLC/CAP CORP 5. 375 10 10 1,166 | 2025/5/1
€CO HLDGS LLC/CAP CORP 5.5 91 92 10,508 | 2026/5/1
€CO HLDGS LLC/CAP CORP 5. 875 36 37 4,228 | 2027/5/1
€CO HOLDINGS LLC 5.75 137 141 16,132 | 2026/2/15
CEDAR FATR LP/CANADA'S W 5.25 115 119 13,543 | 2021/3/15
CENTENE CORP 4.75 76 76 8,668 | 2022/5/15
CENTENE CORP 6.125 189 197 22,470 | 2024/ 2/15
CENTENE CORP 4.75 52 50 5,705 | 2025/1/15
CENTURYLINK INC 7.5 152 158 18,027 | 2024/4/1
CENTURYLINK INC 5. 625 168 159 18,133 | 2025/4/1
CEQUEL COM ESCRW 1/CAP C 6.375 169 175 19,996 | 2020/9/15
CEQUEL COM HLDG T 7.75 96 105 11,962 | 2025/ 7/15
CEQUEL COM HLDG I/CAP CP 5.125 75 75 8,596 | 2021/12/15
CHEMOURS €O 7.0 234 236 26,888 | 2025/5/15
CHENTERE CORP CHRISTI HD 7.0 67 72 8,260 | 2024/ 6 /30
CHENTERE CORP CHRISTI HD 5. 875 89 90 10,239 | 2025/3/31
CHESAPEAKE ENERGY CORP 8.0 113 111 12,725 | 2025/1/15
CHOICE HOTELS INTL INC 5.75 145 156 17,837 | 2022/7/1
CIT GROUP INC 5.5 292 310 35,297 | 2019/2/15
CONCHO RESOURCES INC 5.5 574 596 67,916 | 2023/4/1
CONSTELLIUM NV 5.75 130 121 13,828 | 2024/5/15
CONTINENTAL RESOURCES 4.5 61 59 6,801 | 2023/4/15
CONTINENTAL RESOURCES 3.8 162 150 17,140 | 2024/6/1
CROWNROCK LP/CROWNROCK F 7.75 206 223 25,428 | 2023/2/15
€SC HOLDINGS INC 8.625 79 87 9,976 | 2019/2/15
CSC HOLDINGS LLC 5.25 221 212 24,184 | 2024/6/1
DAVITA HEALTHCARE PARTNE 5.125 121 119 13,585 | 2024/ 7/15
DAVITA INC 5.75 235 245 27,905 | 2022/8/15
DENBURY RESOURCES INC 9.0 128 136 15,581 | 2021/5/15
DIAMOND 1 FIN/DIAMOND 2 5.45 95 100 11,461 | 2023/6/15
DIAMOND 1 FIN/DIAMOND 2 6.02 185 198 22,617 | 2026/ 6 /15
DIAMONDBACK ENERGY INC 4.75 32 31 3,626 | 2024/11/1
DISH DBS CORP 5. 875 52 54 6,256 | 2022/7/15
DISH DBS CORP 5. 875 141 146 16,624 | 2024/11/15
DISH DBS CORP 7.75 309 347 39,577 | 2026/7/1
DOLLAR TREE INC 5.75 123 132 15,060 | 2023/3/1
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W@ AR | DYNEGY INC 7.625 44 40 4,592 | 2024/11/1
(40BEEAER) | EXTRADE FINANCTAL CORP 4.625 140 143 16,330 | 2023/9/15
EAGLE MATERIALS INC 4.5 25 24 2,815 | 2026/8/1
ECO SERVICES OP/ECO FIN 8.5 98 104 11,874 | 2022/11/1
EMDEON INC 6.0 72 75 8,560 | 2021/2/15
ENDO FIN LLC/ENDO FINCO 6.5 119 103 11,778 | 2025/2/1
ENDO FIN/ENDO LTD/E FINC 6.0 40 36 4,118 | 2023/7/15
ENERGY TRANSFER EQUITY 5.5 253 249 28,388 | 2027/6/1
ENTEGRIS INC 6.0 124 129 14,689 | 2022/4/1
EQUINIX INC 4.875 163 167 19,101 | 2020/4/1
EQUINIX INC 5. 375 54 56 6,389 | 2022/1/1
EQUINIX INC 5. 875 235 242 27,638 | 2026/1/15
EXTRACTION OIL&GAS HOLDI 7.875 237 254 28,985 | 2021/7/15
FAGE INTL / FAGE USA 5. 625 77 77 8,815 | 2026/8/15
FIRST DATA CORPORATION 5.375 138 143 16,328 | 2023/8/15
FIRST DATA CORPORATION 7.0 308 326 37,187 | 2023/12/1
FIRST DATA CORPORATION 5.75 356 366 41,691 | 2024/1/15
FREEPORT-MCMORAN C & G 3.56 36 34 3,885 | 2022/3/1
FREEPORT-MCMORAN INC 3.875 84 78 8,965 | 2023/3/15
FREEPORT-MCMORAN INC 4.55 275 261 29,722 | 2024/11/14
FRONTIER COMMUNICATIONS 8.875 86 90 10,346 | 2020/9/15
FRONTIER COMMUNICATIONS 8.75 235 230 26,192 | 2022/4 /15
FRONTIER COMMUNICATIONS 10.5 64 67 7,636 | 2022/9/15
FRONTIER COMMUNICATIONS 7.625 165 146 16,636 | 2024/4 /15
FRONTIER COMMUNICATIONS 11.0 195 201 22,882 | 2025/9/15
GATES GLOBAL LLC 6.0 130 127 14,494 | 2022/7/15
GIBRALTAR STEEL CORP OF 6.25 113 115 13,177 | 2021/2/1
GLP CAPITAL LP / FIN II 5.375 43 44 5,051 | 2026/4/15
GRIFOLS WORLDWIDE OP LTD 5.25 200 207 23,607 | 2022/4/1
GRINDING MED/MC GRINDING 7.375 71 73 8,330 | 2023/12/15
GROUP 1 AUTOMOTIVE INC 5.25 91 90 10,288 | 2023/12/15
HCA INC 7.5 559 627 71,388 | 2022/2/15
HCA INC 5.25 65 66 7,542 | 2025/4/15
HCA INC 5.25 7 7 800 | 2026/6/15
HCA INC 4.5 131 124 14,210 | 2027/2/15
HD SUPPLY INC 5.75 47 49 5,577 | 2024/4/15
HDTFS INC 6.25 15 14 1,638 | 2022/10/15
HERC RENTALS INC 7.75 10 10 1,200 | 2024/6/1
HERTZ CORP 5.5 94 84 9,587 | 2024/10/15
HILTON DOMESTIC OPERATIN 4.25 64 63 7,172 | 2024/9/1
HILTON GRAND VACA LLC/IN 6.125 46 47 5,410 | 2024/12/ 1
HOCKEY MERGER SUB 2 INC 7.875 380 390 44,421 | 2021/10/ 1
HUB INTERNATIONAL LTD 9.25 18 18 2,124 | 2021/2/15
HUDBAY MINERALS INC 7.25 30 31 3,562 | 2023/1/15
HUDBAY MINERALS INC 7.625 89 93 10,631 | 2025/1/15
HUGHES SATELLITE SYSTEMS 5.25 80 76 8,714 | 2026/8/1
HUNTSMAN INTERNATIONAL L 4. 875 100 104 11,832 | 2020/11/15
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WSS | THS MARKIT 5.0 141 145 16,522 | 2022/11/1
(BOREEAER) | TMS HEALTH INC 5.0 133 133 15,156 | 2026/10/15
INEOS GROUP HOLDINGS SA 5. 875 171 174 19,868 | 2019/2/15
INEOS GROUP HOLDINGS SA 5. 625 144 140 15,973 | 2024/8/1
INFOR US INC 5.75 27 28 3,243 | 2020/8/15
INTERNATIONAL GAME TECH 6.25 138 147 16,799 | 2022/2/15
INTERNATIONAL GAME TECH 6.5 92 98 11,199 | 2025/2/15
INTERVAL ACQUISITION COR 5. 625 218 224 25,545 | 2023/4/15
INTL LEASE FINANCE CORP 4.625 92 96 10,924 | 2021/4/15
ITALICS MERGER SUB 7.125 41 39 4,443 | 2023/ 7/15
JACK OHIO FIN LLC/FIN 1 6.75 137 138 15,703 | 2021/11/15
JAGUAR HL / PPDI 6.375 197 204 23,253 | 2023/8/1
KFC HLD/PIZZA HUT/TACO 5.25 191 192 21,947 | 2026/6/1
LAMAR MEDIA CORP 5.75 34 36 4,114 | 2026/2/1
LAMB WESTON HLD 4.625 44 44 5,080 | 2024/11/1
LAMB WESTON HLD 4.875 74 74 8,440 | 2026/11/ 1
LAREDO PETROLEUM INC 5. 625 354 361 41,080 | 2022/1/15
LAREDO PETROLEUM INC 7.375 61 64 7,330 | 2022/5/1
LAREDO PETROLEUM INC 6.25 154 160 18,265 | 2023/3/15
LEVEL 3 FINANCING INC 5. 375 117 119 13,643 | 2022/8/15
LEVEL 3 FINANCING INC 5.25 91 89 10,204 | 2026/ 3/15
LIVE NATION ENTERTAINMEN 4. 875 101 101 11,490 | 2024/11/1
LTF MERGER SUB INC 8.5 98 100 11,428 | 2023/6/15
MALLINCKRODT FIN/SB 5. 625 59 56 6,417 | 2023/10/15
MALLINCKRODT FIN/SB 5.5 40 35 4,027 | 2025/4 /15
MATCH GROUP INC 6.375 116 122 13,972 | 2024/6/1
MDC PARTNERS INC 6.5 305 276 31,403 | 2024/5/1
MEDNAX INC 5.25 70 71 8,143 | 2023/12/1
MERITAGE HOMES CORP 7.0 121 132 15,039 | 2022/4/1
MGM GROWTH LP/MGP ESCROW 4.5 48 46 5,283 | 2026/9/1
MGM MIRAGE INC 11. 375 321 357 40,674 | 2018/3/1
MGM RESORTS INTL 6.75 121 133 15,211 | 2020/10/ 1
MGM RESORTS INTL 6.0 83 90 10,269 | 2023/3/15
MGM RESORTS INTL 4.625 270 259 29,489 | 2026/9/1
MGP ESCROW ISSUER/CO-ISS 5. 625 49 51 5,881 | 2024/5/1
MICROSEMI CORP 9.125 99 114 13,065 | 2023/4/15
MOLINA HEALTHCARE INC 5. 375 120 121 13,788 | 2022/11/15
MPH ACQUISITION HOLDINGS 7.125 181 191 21,793 | 2024/6/1
MPLX LP 144A 5.5 134 140 15,931 | 2023/2/15
MPLX LP 144A 4.5 76 77 8,793 | 2023/7/15
MPLX LP 144A 4. 875 377 386 44,007 | 2024/12/ 1
MSCI INC 5.25 115 119 13,574 | 2024/11/15
MSCI INC 5.75 136 142 16,207 | 2025/8/15
MTW FOODSERVICE ESCROW 9.5 54 62 7,080 | 2024/2/15
NABORS INDUSTRIES INC 5.5 22 22 2,540 | 2023/1/15
NAVIENT CORP 5.0 28 28 3,233 | 2020/10/26
NAVIENT CORP 6. 625 62 65 7,441 | 2021/7/26

— 160 —




JALS—ORVETRENS - A—ILE RO F 772 KFC GEREERERER)

e xR
# 1 y o - fiti  # .
RIS RE T A e | RER AR EEFEA A
TAUD % Tk v Tk v TH

Wi tL % | NEPTUNE FINCO CORP 10. 875 120 141 16,097 | 2025/10/15
(BOREEAER) | NEPTUNE FINCO CORP 6. 625 281 305 34,766 | 2025/10/15
NETFLIX INC 5.5 80 86 9,806 | 2022/2/15
NETFLIX INC 5. 875 223 244 27,780 | 2025/2/15
NETFLIX INC 4. 375 275 268 30,543 | 2026/11/15
NEW AMETHYST CORP 6. 25 29 30 3,476 | 2024/12/ 1
NEWFIELD EXPLORATION CO 5.75 10 10 1,200 | 2022/1/30
NEWFIELD EXPLORATION CO 5.625 123 129 14,728 | 2024/7/1
NOVELIS CORP 6.25 71 75 8,562 | 2024/8/15
NOVELIS CORP 5.875 204 208 23,673 | 2026/9/30
NRG ENERGY INC 6.25 148 148 16,922 | 2022/7/15
NRG ENERGY INC 6.25 23 22 2,538 | 2024/5/1
NRG ENERGY INC 7.25 7 76 8,672 | 2026/5/15
NRG ENERGY INC 6. 625 125 117 13,332 | 2027/1/15
NRG YIELD OPERATING LLC 5.375 233 231 26,293 | 2024/8/15
NRG YIELD OPERATING LLC 5.0 36 34 3,901 2026/ 9 /15
NUMERICABLE GROUP SA 6.0 319 326 37,109 | 2022/5/15
NUMERICABLE-SFR SA 7.375 241 244 27,864 | 2026/5/1
NXP BV/NXP FUNDING LLC 4.125 36 37 4,269 | 2021/6/1
NXP BV/NXP FUNDING LLC 4.625 96 101 11,522 | 2022/6/15
NXP BV/NXP FUNDING LLC 5.75 104 109 12,512 | 2023/3/15
OASIS PETROLEUM INC 6. 875 22 22 2,583 | 2022/3/15
OASIS PETROLEUM INC 6. 875 155 159 18,130 | 2023/1/15
ONEMAIN FIN HOLDINGS INC 6. 75 94 98 11,188 | 2019/12/15
ONEMAIN FIN HOLDINGS INC 7.25 118 121 13,863 | 2021/12/15
OWENS-BROCKWAY 5. 875 68 71 8,089 | 2023/8/15
OWENS-BROCKWAY 6. 375 11 11 1,328 | 2025/8/15
PARSLEY ENERGY LLC/FINAN 6. 25 161 169 19,255 | 2024/6/1
PARSLEY ENERGY LLC/FINAN 5. 375 137 138 15,761 2025/ 1 /15
PATRIOT MERGER CORP 9.0 34 35 4,018 | 2021/7/15
PDC ENERGY INC 6.125 161 166 18,958 | 2024/9/15
PENSKE AUTOMOTIVE GROUP 5.375 128 127 14,453 | 2024/12/1
PENSKE AUTOMOTIVE GROUP 5.5 9 8 1,000 | 2026/5/15
PINNACLE FOODS INC 5.875 17 17 2,045 | 2024/1/15
PLASTIPAK HOLDINGS INC 6.5 118 124 14,129 | 2021/10/ 1
PLATFORM SPECIA 144A 10. 375 108 119 13,577 2021/5/1
PLAYA RESORTS HOLDINGS 8.0 225 231 26,366 | 2020/ 8/15
POST HOLDINGS INC 6.0 67 69 7,956 | 2022/12/15
POST HOLDINGS INC 7.75 179 198 22,579 | 2024/3/15
POST HOLDINGS INC 5.0 114 110 12,535 | 2026/8/15
PQ CORP 6. 75 116 124 14,121 2022/11/15
PRECISION DRILLING CORP 7.75 11 11 1, 301 2023/12/15
PRESTIGE BRANDS INC 6. 375 130 137 15,677 | 2024/3/1
PROJECT HOMESTAKE MERGER 8. 875 107 112 12,782 | 2023/3/1
PROVIDENT FDG/PFG FIN 6.75 247 250 28,452 | 2021/6/15
PSPC ESCROW CORP 6.5 59 59 6,762 | 2022/2/1
PTC INC 6.0 101 106 12, 151 2024/ 5 /15
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L@tk | QEP RESOURCES INC 5.25 5 4 567 | 2023/5/1
(BOREEAER) | QTS LP/FINANCE 5. 875 130 132 15,041 | 2022/8/1
QUICKEN LOANS INC 5.75 116 113 12,867 | 2025/5/1
RANGE RESOURCES CORP 5.0 40 39 4,516 | 2022/8/15
RANGE RESOURCES CORP 5.0 76 75 8,538 | 2023/3/15
REYNOLDS GRP ISS/REYNOLD 5.75 165 170 19,358 | 2020/10/15
REYNOLDS GRP ISS/REYNOLD 7.0 154 163 18,648 | 2024/7/15
RITCHIE BROS AUCTIONEERS 5.375 31 31 3,526 | 2025/1/15
RITE AID CORP 6.75 45 47 5,395 | 2021/6/15
RITE AID CORP 6.125 148 160 18,244 | 2023/4/1
RIVERS PITTSBURGH LP/FIN 6.125 30 30 3,489 | 2021/8/15
RSP PERMIAN INC 6. 625 158 167 19,054 | 2022/10/ 1
SABINE PASS LIQUEFACTION 5. 625 267 282 32,123 | 2025/3/1
SABINE PASS LIQUEFACTION 5. 875 185 196 22,362 | 2026/ 6 /30
SABINE PASS LIQUEFACTION 5.0 73 72 8,274 | 2027/3/15
SALLY HOLDINGS/SALLY CAP 5. 625 113 118 13,434 | 2025/12/1
SBA COMMUNICATIONS CORP 4.875 363 354 40,369 | 2024/9/1
SCHAEFFLER FINANCE BV 4.25 226 231 26,386 | 2021/5/15
SCHAEFFLER VERWALTUNG ZW 4.75 85 81 9,259 | 2026/9/15
SCIENTIFIC GAMES INTERNA 10.0 237 230 26,224 | 2022/12/ 1
SCOTTS MIRACLE-GRO CO 6.0 215 228 26,050 | 2023/10/15
SENSATA TECHNOLOGIES BV 5.0 70 69 7,884 | 2025/10/ 1
SEST LLC 6.375 75 75 8,554 | 2019/5/1
SEST LLC 7.125 21 21 2,395 | 2021/12/15
SGMS ESCROW CORP 7.0 245 262 29,824 | 2022/1/1
SIGNODE INDUSTRIAL GROUP 6.375 46 46 5,272 | 2022/5/1
SIRIUS XM RADIO INC 4. 625 117 115 13,128 | 2023/5/15
SIWF MERGER SUB/SPRING I 6.25 104 107 12,246 | 2021/6/1
SLM CORP 8.0 16 17 2,011 | 2020/ 3/25
SLM CORP 7.25 55 57 6,556 | 2022/ 1/25
SLM CORP 6.125 144 138 15,768 | 2024/3/25
SM ENERGY €O 5. 625 34 33 3,819 | 2025/6/1
SM ENERGY €O 6.75 131 136 15,574 | 2026/9/15
SOLERA LLC / SOLERA FINA 10.5 146 164 18,769 | 2024/3/1
SPECTRUM BRANDS INC 5.75 170 178 20,259 | 2025/7/15
SPRINGLEAF FINANCE CORP 8.25 10 10 1,205 | 2020/12/15
SPRINGLEAF FINANCE CORP 8.25 36 36 4,146 | 2023/10/ 1
SPRINT CORP 7.875 158 166 18,964 | 2023/9/15
SPRINT CORP 7.125 58 59 6,714 | 2024/6/15
SPRINT CORP 7.625 208 216 24,610 | 2025/2/15
SPRINT NEXTEL CORP 7.0 179 195 22,197 | 2020/3/1
SPRINT NEXTEL CORP 11.5 203 245 27,945 | 2021/11/15
SPX FLOW INC 5. 625 29 28 3,286 | 2024/8/15
SPX FLOW INC 5. 875 108 106 12,148 | 2026/ 8/15
STANDARD INDUSTRIES INC 5.5 95 98 11,213 | 2023/2/15
STANDARD PACIFIC CORP 5. 875 17 17 2,011 | 2024/11/15
STERIGENICS-NORDION HOLD 6.5 123 125 14,308 | 2023/5/15
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W iE L% | SUGAR HSP GMNG PROP/FIN 6. 375 147 147 16,766 | 2021/6/1
(BOREEAER) | SURGICAL CARE AFFILIATES 6.0 47 48 5,520 | 2023/4/1
T-MOBILE USA INC 6. 633 211 222 25,318 | 2021/4 /28
T-MOBILE USA INC 6. 125 137 144 16,404 | 2022/1/15
T-MOBILE USA INC 6.0 42 44 5,035 | 2023/3/1
T-MOBILE USA INC 6.5 45 48 5,497 | 2024/1/15
T-MOBILE USA INC 6.5 438 477 54,284 | 2026/1/15
TALLGRASS NRG PRTNR/FIN 5.5 40 39 4,528 | 2024/9/15
TARGA RESOURCES PARTNERS 5.25 11 11 1,270 | 2023/5/1
TARGA RESOURCES PARTNERS 4.25 73 69 7,952 | 2023/11/15
TARGA RESOURCES PARTNERS 6.75 104 112 12,749 | 2024/3/15
TARGA RESOURCES PARTNERS 5.375 211 209 23,825 | 2027/2/1
TAYLOR MORRISON COMM/MON 5.25 131 134 15,350 | 2021/4/15
TECK RESOURCES LIMITED 8.5 85 99 11,362 | 2024/6/1
TECK RESOURCES LIMITED 6.25 201 203 23,182 | 2041/ 7/15
TELECOM ITALIA SPA 5.303 115 113 12,903 | 2024/5/30
TELEFLEX INC 4.875 28 28 3,185 | 2026/6/1
TEMPUR SEALY INTL INC 5.625 70 72 8,282 | 2023/10/15
TEMPUR SEALY INTL INC 5.5 80 80 9,164 | 2026/6/15
TENET HEALTHCARE CORP 4.5 350 343 39,122 | 2021/4/1
TENET HEALTHCARE CORP 7.5 54 56 6,404 | 2022/1/1
TENET HEALTHCARE CORP 8. 125 69 64 7,335 | 2022/4/1
TESORO LOGISTICS LP/CORP 5.5 38 40 4,598 | 2019/10/15
TESORO LOGISTICS LP/CORP 6. 25 100 107 12,187 | 2022/10/15
TESORO LOGISTICS LP/CORP 6. 375 84 90 10,315 | 2024/5/1
TESORO LOGISTICS LP/CORP 5.25 148 150 17,090 | 2025/1/15
TRANSDIGM INC 6.5 131 136 15,537 | 2024/ 7/15
TRANSDIGM INC 6.5 34 35 4,003 | 2025/5/15
TRANSDIGM INC 6. 375 183 189 21,603 | 2026/6 /15
TREEHOUSE FOODS INC 6.0 24 25 2,887 | 2024/2/15
UNITED RENTALS NORTH AM 6.125 139 147 16,762 | 2023/6/15
UNITED RENTALS NORTH AM 5.875 131 135 15, 391 2026/ 9 /15
UNITED RENTALS NORTH AM 5.5 32 32 3,645 | 2027/5/15
UNITYMEDIA HESSEN / NRW 5.5 222 229 26,119 | 2023/1/15
UNITYMEDIA HESSEN / NRW 5.0 85 83 9,477 | 2025/1/15
UNITYMEDTA KABELBW GMBH 6. 125 32 33 3,756 | 2025/1/15
UNIVISION COMMUNICATIONS 5.125 274 263 29,945 | 2025/2/15
US CONCRETE INC 6. 375 48 50 5,720 | 2024/6/1
VALEANT PHARMACEUTICALS 5.5 62 46 5,334 | 2023/3/1
VALVOLINE FINCO TWO LLC 5.5 16 16 1,893 | 2024/7/15
VERISIGN INC 4.625 106 108 12,391 2023/5/ 1
VERISIGN INC 5.25 145 149 17,032 | 2025/4/1
VIDEOTRON LTEE 5.0 297 306 34,845 | 2022/ 7/15
VIRGIN MEDIA FINANCE PLC 6.0 50 50 5,738 | 2024/10/15
VIRGIN MEDIA FINANCE PLC 5.75 390 382 43,538 | 2025/1/15
VPI ESCROW CORP 6. 375 79 67 7,729 | 2020/10/15
VPIT ESCROW CORP 7.5 226 194 22,080 | 2021/7/15
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WiE L% | VRX ESCROW CORP 5. 875 211 160 18,304 | 2023/5/15
(BOREEAER | VRX ESCROW CORP 6. 125 210 159 18,097 | 2025/4/15
WAYNE MERGER SUB LLC 8.25 10 10 1,151 | 2023/8/1
WEATHERFORD BERMUDA 7.75 138 139 15,837 | 2021/6/15
WEATHERFORD BERMUDA 8.25 104 103 11,743 | 2023/6/15
WEATHERFORD INTL LTD 9.875 29 30 3,480 | 2024/2/15
WESCO DISTRIBUTION INC 5. 375 44 44 5,043 | 2024/6/15
WESTERN GAS PARTNERS 4.0 88 88 10,119 | 2022/ 7/1
WHITEWAVE FOODS CO 5.375 109 120 13,734 | 2022/10/ 1
WHITING PETROLEUM CORP 5.75 151 150 17,114 | 2021/3/15
WHITING PETROLEUM CORP 6.25 58 57 6,549 | 2023/4/1
WILLIAMS COMPANIES INC 3.7 115 110 12,537 | 2023/1/15
WILLIAMS COMPANIES INC 4.55 326 322 36,718 | 2024/ 6 /24
WIND ACQUISITION FIN SA 6.5 15 15 1,779 | 2020/4 /30
WIND ACQUISITION FIN SA 4.75 200 202 23,038 | 2020/ 7 /15
WIND ACQUISITION FIN SA 7.375 47 48 5,545 | 2021/4 /23
WPX ENERGY INC 6.0 391 410 46,708 | 2022/1/15
ZAYO GROUP LLC/ZAYO CAP 6.0 81 85 9,699 | 2023/4/1
7AYO GROUP LLC/ZAYO CAP 6.375 230 242 27,606 | 2025/5/15
7EBRA TECHNOLOGIES CORP 7.25 82 89 10,180 | 2022/10/15
ZEKELMAN INDUSTRIES INC 9.875 28 31 3,528 | 2023/6/15
ZF NA CAPITAL 4.75 94 95 10,894 | 2025/4 /29
71660 SECURED FINANCE BV 5.5 332 323 36,850 | 2027/1/15
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MEEHEE
20164E1 A31BHIRE
(BEAIZ KL ZT)

B

P A MRS IRFAT 239,013,315

(A 266,916,637 K F/L)

BeTESS 10,059,942
T a— =D B4 1,034,808
ENIEE 4,867,009
BB L OB IR DF]E 48
BrEAE 254,975,122
Ak

S E ARSI USRI TR DR 2E1E 108,199
Ta—h—~DOFKASA 2,355,533
KILE 524,836
AlEEFT 2,988,568
I PERREE 251,986,554
SRR — 1 Y720

HITR1 1 Y70 Sl PEA AR AT 2 AR il EERAKE

FCZZ7A(H) 9,418 50,308 473,778,688
FDZF 2 (1) 12,969 2,311,551 29,978,825,791
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2016

251,986,554

473,778,688

9,418
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29,978,825,791
12,969

86,956

13,214
(49,862)

50,308

2,232,075

236,022
(156,546)

2,311,551

2015

280,808,784

931,019,578
10,707

32,117,387,216
14,389

2014

177,503,396

200,499,346
10,865

18,022,020,208
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HHAEERM
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(BEAIZ KL ZT)
i i . P WA AR
F—RZSYT
LEME(EEEFE)
USD 370,000 TRANSFIELD SVC 8.375% 15/05/20 144A 370,000 373,700 0.15
USD 255,000 FMG RES AUG 06 9.75% 01/03/22 144A 233,453 218,822 0.09
USD 200,000 AUS FINANCE PTY 6.875% 1/11/19 144A 200,000 140,500 0.06
UsD 75,000 FMG RES AUG 06 8.25% 01/11/19  144A 61,125 60,750 0.02
864,578 793,772 0.32
Bt A —ANYT 864,578 793,772 0.32
F—RFT
LEME(EEEFE)
USD 200,000 JBS INVEST 7.75% 28/10/20 144A 200,000 177,660 0.07
200,000 177,660 0.07
AR A—RNT 200,000 177,660 0.07
NI1—HEE
- 898 TRAVELPORT WORLWIDE LTD 14,490 9,662 0.00
14,490 9,662 0.00
LEME(EEEE)
USD 1,275,000 NCL CORP5.25% 15/11/19  144A 1,286,812 1,281,374 0.51
UsD 1,000,000 AIRCASTLE LTD 5.125% 15/03/21 1,025,438 987,500 0.39
USD 600,000 DIGICEL GP LTD 7.125% 01/04/22 144A 600,500 444,000 0.18
USD 400,000 DIGICEL LTD 6.75% 01/03/23 144A 400,000 341,000 0.14
USD 350,000 NCL CORP4.625% 15/11/20  144A 350,000 338,188 0.13
USD 200,000 FLY LEASING 6.75% 15/12/20 200,000 200,000 0.08
USD 225,000 DIGICEL LTD 8.25% 30/09/20 144A 225,000 181,688 0.07
USD 200,000 DIGICEL LTD 7% 15/02/20 144A 200,000 175,800 0.07
USD 125,000 AIRCASTLE LTD 6.25% 01/12/19 125,000 132,500 0.05
USD 125,000  VIKING CRUISES LTD 6.25% 15/5/25 14 125,188 104,375 0.04
USD 65,000 AIRCASTLE LTD 5.5% 15/02/22 65,000 64,350 0.03
4,602,938 4,250,775 1.69
BEF R H 4,617,428 4,260,437 1.69
hr5
ZDES
USD 25,000 AIR CANADA 5.375% 15/11/21 144a 21,158 20,894 0.01
21,158 20,894 0.01
LEME(EEEE)
USD 1,175,000 VRX ESCROW 6.125% 15/4/25 144A 1,104,095 1,051,624 0.42
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USD 825,000 VRX ESCROW 5.875% 15/05/23 144A 789,468 740,437 0.29
USD 740,000  OPEN TEXT 5.625% 15/01/23 144A 740,000 727,049 0.29
usD 700,000  VIDEOTRON 5.375% 15/6/24 144A 706,125 703,499 0.28
usD 575,000 VRX ESCROW 5.375% 15/3/20 144A 575,813 541,938 0.22
uUsD 465,000 GFL ENV INC 7.875% 01/04/20 144A 462,619 465,000 0.18
USD 475,000 GIBSON ENERGY INC 6.75% 15/07/21 14 495,000 441,750 0.18
USD 430,000 GFL ESCROW CORP 9.875% 01/02/21 144 430,000 432,688 0.17
USD 375,000  VPII ESCROW CORP 6.75% 15/8/18 144a 383,031 369,375 0.15
USD 350,000 BKW 6% 01/04/22 144A 349,906 363,125 0.14
USD 350,000 MPL 2 ACQUISITION 9.875% 15/8/18 14 358,669 362,250 0.14
USD 325,000 1011778 BC/NEWRED 4.625% 15/01/22 1 324,573 326,625 0.13
USD 325,000  AIR CANADA 7.75% 15/04/21 144A 328,000 324,188 0.13
USD 550,000 MEG ENERGY CORP 6.5% 15/03/21 144A 499,816 312,125 0.12
USD 325,000 CONCORDIA HLTH COR 7% 15/04/23 144A 321,625 282,750 0.11
USD 240,000 BOMBARDIER INC 7.5% 15/03/18  144A 235,800 225,600 0.09
USD 225,000 CASCADES INC 5.75% 15/07/23 144A 225,000 214,875 0.09
USD 225,000  KISSNER MILLING CO 7.25% 01/06/19 1 227,250 199,125 0.08
USD 250,000 GARDA WORLD SEC 7.25% 15/11/21 144A 252,875 195,000 0.08
USD 225,000 GARDA WORLD SEC 7.25% 15/11/21 144a 236,813 175,500 0.07
USD 190,000 LUNDIN MINING 7.5% 1/11/20 144A 198,039 161,500 0.06
USD 230,000 PRECISION DRIL 6.625% 15/11/20 199,681 158,700 0.06
USD 150,000 BROOKFIELD RESID 6.5% 15/12/20 144A 150,000 135,750 0.05
USD 280,000  FIRST QUANTUM MIN 6.75% 15/02/20 14 264,308 127,400 0.05
USD 150,000 BROOKFIELD RESID 6.375% 15/5/25 144 150,000 126,375 0.05
USD 150,000 SEVEN GENERATION 6.75% 01/05/23 144 135,750 121,500 0.05
USD 130,000 TECK RESOURCES LTD 3.85% 15/08/17 121,225 110,825 0.04
USD 175,000 PARAMOUNT RES 6.875% 30/06/23 144A 174,183 106,750 0.04
USD 100,000  AIR CANADA 8.75% 01/04/20 144A 100,000 106,125 0.04
USD 100,000  VPII ESCROW CORP 7.5% 15/07/21 144A 95,000 98,750 0.04
USD 100,000  CASCADES INC 5.5% 15/07/22 144A 100,000 95,875 0.04
USD 200,000  FIRST QUANTUM MIN 7.25% 15/10/19 14 146,000 92,000 0.04
USD 200,000 TECK RESOURCES LTD 6.125% 01/10/35 125,179 84,000 0.03
USD 75,000 QUEBECOR MEDIA 5.75% 15/01/23 75,000 75,563 0.03
USD 75,000 MDC PARTNERS INC 6.75% 01/04/20 144 78,188 74,344 0.03
USD 75,000 MATTAMY GROUP 6.5% 15/11/20  144A 74,750 68,250 0.03
USD 75,000  AURICO GOLD 7.75% 01/04/20 144A 73,231 62,438 0.02
USD 125,000 MILLAR WESTERN 8.5% 01/04/21 101,719 56,250 0.02
USD 100,000 MEG ENERGY CORP 7% 31/03/24 144A 84,672 52,250 0.02
USD 75,000 TAMGOLD CORP 6.75% 01/10/20 144A 75,000 47,719 0.02
USD 75,000 MOOD MEDIA CORP 9.25% 15/10/20 144A 75,000 47,250 0.02
USD 275,000 PETROBAKKEN ENER 8.625% 1/02/20 144 273,625 46,750 0.02
USD 75,000 MEG ENERGY CORP 6.375% 30/1/23 144A 75,000 38,438 0.02
USD 50,000 BOMBARDIER INC 6.125% 15/01/23 144A 39,583 34,250 0.01
USD 50,000 PRECISION DRILLING 5.25% 15/11/24 50,000 28,000 0.01
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USD 400,000 SANJEL CORP 7.5% 19/06/19 353,500 14,000 0.01
USD 50,000 THOMPSON CREEK MET 7.375% 01/06/18 50,000 7,500 0.00
USD 25,000 THOMPSON CREEK MET 12.5% 01/05/19 25,125 4,000 0.00
12,510,236 10,637,075 421
Bt AT E 12,531,394 10,657,969 422
TAIVEE
RATFYITTITIZ AR
USD 255,000 TRANSOCEAN INC 2.5% 15/10/17 239,700 219,683 0.09
USD 100,000 TRANSOCEAN INC STUP 6.375% 15/12/21 85,500 58,750 0.02
325,200 278,433 0.11
LTEtE(EEEFIE
USD 600,000 WYNN MACAU 5.25% 15/10/21 144A 560,000 515,999 0.21
USD 400,000 UPCB FINANCE 1V 5.375% 15/1/25 144A 399,000 384,000 0.15
USD 200,000 SABLE INTL FIN 8.75% 01/02/20 144A 200,000 209,000 0.08
USD 260,000 NOBLE HDGS INTL 4% 16/03/18 244,725 206,740 0.08
USD 200,000 NEXTEER AUTO 5.875% 15/11/21  144A 200,000 201,000 0.08
USD 200,000 SABLE INTL FIN 6.875% 01/08/22 144A 197,288 186,000 0.07
USD 25,000 BCP SINGAPORE VI 8% 15/04/21 144A 25,000 17,875 0.01
1,826,013 1,720,614 0.68
BE A~ B 2,151,213 1,999,047 0.79
TSR
EEEFIE
USD 735,000 SOCIETE GENERALE FRN 31/12/49 144A 746,025 710,869 0.28
USD 650,000 CREDIT AGRICOLE FRN 29/12/49  144A 650,000 649,306 0.26
USD 200,000 CREDIT AGRICOLE FRN 29/01/49 144A 200,000 194,720 0.08
1,596,025 1,554,895 0.62
TELE(EEEFIE)
USD 2,400,000 NUMERICABLE GRP 6% 15/05/22 144A 2,360,875 2,360,880 0.93
USD 200,000 NUMERICABLE GRP 4.875% 15/05/19 144 201,000 198,930 0.08
USD 200,000 REXEL SA 5.25% 15/06/20 144A 199,962 197,000 0.08
2,761,837 2,756,810 1.09
At 4,357,862 4,311,705 1.71
KAy
TEtE(EEEFIE
USD 790,000 COMMERZBANK AG 8.125% 19/09/23 144A 864,181 893,245 0.35
USD 600,000 UNITYMEDIA KABEL 6.125% 15/01/25 14 602,750 609,120 0.24
USD 500,000 DEUTSCHE BANK AG 4.5% 01/04/25 475,090 447253 0.18
USD 450,000 UNITYMEDIA KABEL 5% 15/01/25 144A 450,000 446,625 0.18
USD 200,000 UNITYMEDIA HESSEN 5.5% 15/01/23 144 198,000 206,000 0.08
2,590,021 2,602,243 1.03
Btk 2,590,021 2,602,243 1.03
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FAITUF
ZHRFIE
USD 200,000 ARDAGH PKG FIN FRN 15/12/19 144A 200,000 191,500 0.08
200,000 191,500 0.08
HEAE (SR
USD 1,930,000 GRIFOLS WORLDWIDE 5.25% 01/04/22 1,929,125 1,954,125 0.77
USD 450,000 AERCAP IRELAND 4.625% 30/10/20 450,000 441,000 0.18
USD 275,000 ALLEGION PLC 5.875% 15/09/23 278,750 283,938 0.11
USD 200,000 JAMES HARDIE 5.875% 15/02/23 144A 198,426 202,000 0.08
USD 200,000 ARDAGH PACK 6.25% 31/01/19  144A 200,000 193,000 0.08
3,056,301 3,074,063 1.22
GBEETANVTUR 3,256,301 3,265,563 1.30
ARSIV
HEAE (SR
USD 100,000 B COMM 7.375% 15/02/21 144A 100,000 107,750 0.04
100,000 107,750 0.04
BRtART TV 100,000 107,750 0.04
oI NYT
20
USD 100,000 CHC HELICOPTER SA 9.375% 01/06/21 65,000 14,056 0.01
65,000 14,056 0.01
RA A2 HAVF (PIK) B
USD 1,639,107 ARDAGH FIN PIK 8.625% 15/06/19 144A 1,454,918 1,495,685 0.59
USD 250,000 CAPSUGEL SA PIK 7% 15/05/19 144A 253,076 243,750 0.10
USD 250,000 CONVATEC FINAN PIK 9% 15/01/19 144A 248,750 222,500 0.09
1,956,744 1,961,935 0.78
RTYTTUTIE AR
USD 550,000 ARCELORMITTAL 7% 15/10/39 576,026 378,813 0.15
USD 75,000 ARCELORMITTAL 5.5% 01/03/21 75,750 60,914 0.02
USD 50,000 ARCELORMITTAL STUP 01/06/19 62,563 46,550 0.02
714,339 486,277 0.19
HEAE (S SFIR)
USD 1,000,000  WIND ACQUIS FIN 7.375% 23/04/21 144 990,749 939,999 0.37
USD 900,000  ALTICE SA 7.75% 15/05/22  144A 904,874 832,824 0.33
USD 765,000 BEVERAGE PACKAGING 6% 15/6/17 144A 773,263 736,313 0.29
USD 610,000 BEVERAGE PACK 5.625% 15/12/16  144A 614,813 600,850 0.24
USD 640,000 CONSOLIDATED NRG 6.75% 15/10/19 144 630,600 563,200 0.22
USD 425,000  ALTICE FINANCING 6.5% 15/01/22 144A 416,127 422,875 0.17
USD 425,000 INTEL JACKSON 7.25% 01/04/19 388,438 382,500 0.15
USD 420,000 ALTICE SA 7.625% 15/02/23  144A 420,000 371,700 0.15
USD 335,000 MALLINCKRODT FIN 5.75% 1/8/22 144A 336,865 314,900 0.12
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USD 250,000 NIELSEN CO LUX 5.5% 01/10/21  144A 256,080 256,875 0.10
USD 250,000 MALLINCKRODT FIN 5.5% 15/04/25 144A 250,000 225,625 0.09
USD 300,000 ARCELORMITTAL 6.125% 01/06/25 257,625 216,000 0.09
USD 200,000 ALBEA BEAUTY HDGS 8.375% 1/11/19 14 200,000 208,500 0.08
USD 200,000 INEOS GROUP HDGS 5.875% 15/02/19 14 200,000 194,500 0.08
USD 200,000 TRINSEO OP/FIN 6.75% 01/05/22 144A 200,000 190,000 0.08
USD 200,000 MALLINCKRODT FIN 5.625% 15/10/23 14 200,000 184,000 0.07
USD 200,000 ALTICE FINCO 7.625% 15/02/25  144A 200,000 184,000 0.07
USD 200,000 ALTICEUS FINII 7.75% 15/7/25 144 200,000 182,062 0.07
USD 200,000 ALTICE US FIN 7.75% 15/07/25  144A 196,550 179,000 0.07
USD 400,000 INTELSAT LUX 7.75% 01/06/21 391,688 172,000 0.07
USD 200,000 INTELSAT JACK 7.25% 15/10/20  GDT 213,000 169,500 0.07
USD 200,000 TOPAZ MARINE 8.625% 01/11/18  144A 200,000 164,800 0.07
USD 200,000 COVERIS HDGS SA 7.875% 01/11/19 144 200,000 158,000 0.06
USD 125,000 ARCELORMITTAL 6.125% 01/06/18 128,750 114,088 0.05
USD 125,000 INTELSAT JACKSON 7.5% 01/04/21 131,406 106,250 0.04
USD 100,000  INTELSAT LUX 6.75% 01/06/18 100,000 73,000 0.03
USD 50,000 INTELSAT LUX 8.125% 01/06/23 50,000 20,750 0.01
9,050,828 8,164,111 3.24
GE BT LY 11,786,911 10,626,379 422
T—IvILHE
TELE(EEEFIE)
USD 300,000 NAVIOS MARITIME 8.125% 15/11/21 144 303,469 238,500 0.10
USD 150,000 NAVIOS MARITIME 7.375% 15/1/22 144A 150,000 54,000 0.02
453,469 292,500 0.12
B
- 8,657 SEASPAN CORP PFD 6.375% 30/04/19 216,579 207,855 0.08
216,579 207,855 0.08
ARt —Y ViR 670,048 500,355 0.20
A¥ O
TELE(EEEFIE)
USD 200,000 CEMEX SAB DE CV 5.7% 11/1/25 144A 200,000 167,832 0.07
200,000 167,832 0.07
Bt A= 200,000 167,832 0.07
*55
RA AV HAUR (PIK) &
USD 900,000 SCHAEFFLER PIK 6.25% 15/11/19 144A 926,819 938,250 0.37
USD 425,000 JLL/DELTA DUTCH PIK 9.5% 1/5/20 144 425,000 376,125 0.15
1,351,819 1,314,375 0.52
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TEtE(EEEFIE
USD 400,000 SCHAEFFLER FIN 4.25% 15/05/21 144A 397,012 393,920 0.17
USD 200,000 NXPBV/NXPFD 3.75% 01/06/18  144A 199,375 201,300 0.08
USD 200,000 NXP BV/NXP FD 4.125% 15/06/20 144A 201,250 198,000 0.08
USD 200,000 LBC TANK TERM 6.875% 15/05/23  144A 200,000 191,000 0.08
USD 250,000 CONSTELLIUM NV 5.75% 15/05/24 144A 250,000 188,750 0.07
USD 200,000 VTR FIN 6.875% 15/01/24 144A 200,000 186,500 0.07
USD 200,000 ZIGGO BONG FIN 5.875% 15/01/25 144A 200,000 183,500 0.07
USD 200,000 MARFRIG HLDG EUR 6.875% 24/6/19 14 203,500 180,000 0.07
1,851,137 1,723,470 0.69
BEATH 3,202,956 3,037,845 121
A)T—TV
TEtE(EEEFIE
USD 200,000 PERSTORP HDGS AB 8.75% 15/05/17 144 200,000 195,500 0.08
200,000 195,500 0.08
BEf AT 2—F 200,000 195,500 0.08
AL R
EEEFIE
USD 200,000 CREDIT SUISSE GR FRN 29/12/49 144A 200,000 195,856 0.08
200,000 195,856 0.08
BEF AR 200,000 195,856 0.08
AF)R
EEEFIE
USD 750,000  RBS FRN 29/03/49 U 621,281 773,415 0.31
USD 705,000 LBG CAPITALNOI FRN 29/12/49  144a 764,263 721,920 0.29
USD 400,000 BARCLAYS BK PLC FRN 29/12/49 402,486 419,988 0.17
USD 389,000 BARCLAYS BANK PLC FRN 10/04/23 392,242 412,340 0.16
USD 200,000 RBS FRN 29/12/49 200,000 205,250 0.08
USD 200,000 RBS FRN 29/12/49 200,000 203,250 0.08
2,580,272 2,736,163 1.09
TELE(EEEFIE)
USD 835,000 RBS 6.125% 15/12/22 907,904 899,611 0.36
USD 800,000 BARCLAYS BANK PLC 7.625% 21/11/22 860,000 894,042 0.35
USD 600,000 SENSATA TECHNO 6.25% 15/02/26  144A 600,000 612,000 0.24
USD 400,000  VIRGIN MEDIA FIN 5.75% 15/01/25 144 385,500 392,000 0.16
USD 200,000 VIRGIN MEDIA SEC 5.5% 15/01/25 144A 209,500 201,000 0.08
USD 200,000 TULLOW OIL 6.25% 15/04/22  144A 185,000 125,500 0.05
3,147,904 3,124,153 1.24
AEtAXIR 5,728,176 5,860,316 233
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NoHra—y
USD 18,225 GLOBAL AVIATION FRN 13/08/17 2ND TL 98,083 182 0.00
98,083 182 0.00
EHR AR
USD 1,850,000 BANK OF AMERICA CORP FRN 23/10/49 Z 1,876,249 1,937,467 0.76
USD 1,450,000  CITIGROUP INC FRN 29/12/49 HYBRID 1,445,999 1,424,624 0.56
USD 475,000 BANK OF AMERICA CORP FRN 29/09/49 X 474,688 477,118 0.19
USD 450,000 JP MORGAN CHASE & CO FRN 29/12/49 U 450,563 452,813 0.18
USD 175,000 GOLDMAN SACHS FRN 29/12/49 L 178,563 173,728 0.07
USD 175,000 JPMORGAN CHASE CO FRN 29/12/49 V 174,045 164,887 0.07
USD 150,000 GOLDMAN SACHS FRN 31/12/49 M 150,438 146,625 0.06
USD 150,000  JP MORGAN CHASE & CO FRN 29/12/49 Q 148,338 143,121 0.06
USD 125,000  JP MORGAN CHASE & CO FRN 29/12/49 R 125,000 124,963 0.05
USD 125,000  CITIGROUP INC FRN 29/12/49 Q 125,000 123,079 0.05
USD 100,000  WELLS FARGO & CO FRN 31/12/49 U 100,000 105,857 0.04
USD 75,000 JP MORGAN CHASE & CO FRN 29/01/49 79,594 81,628 0.03
USD 75,000 WELLS FARGO & CO FRN 29/12/49 S 75,000 75,652 0.03
USD 50,000 AES CORP FRN 01/06/19 49,875 46,250 0.02
USD 25,000 JP MORGAN CHASE & CO FRN 29/10/49 25,000 25,078 0.01
5,478,352 5,502,890 2.18
ER T
-- 8,775  UCI HOLDINGS INC COMMON STOCK 139,812 245,700 0.11
- 26,262  NII HOLDINGS INC 761,951 94,543 0.04
- 13,380  IPAYMENT COMMON SHARES 0 83,625 0.03
- 1,000 PHYSIOTHERAPY C76 CERTIFICATE 99,568 71,000 0.03
-- 1,490  ASG RESTRICTED COMMON STOCK 72,531 31,290 0.01
-- 1,110  NRG ENERGY INC 0 11,722 0.00
- 13,148  HERCULES OFFSHORE INC 577,313 11,176 0.00
- 30 HOLDCO MEMBERSHIP INTERESTS 0 7,028 0.00
- 1,844  BLUESTEM GROUP INC 37,360 5,163 0.00
- 338,003 EME REORGANIZATION TRUST 242,622 1,014 0.00
-- 1,547  VERSO CORP 0 23 0.00
1,931,157 562,284 0.22
20
USD 250,000 ENERGY FUT HDG 11.75% 01/03/22 144A 228,110 209,513 0.08
USD 25,000 US AIRWAYS 6.75% 2012-2B 03/12/22 21,816 22,635 0.01
USD 25,000 CONTL AIRLINES 12-2 5.5% 29/04/22 B 20,393 21,006 0.01
270,319 253,154 0.10
RA AU HAVR (PIK) &
USD 600,000 CARLSON TRAVEL PIK 8.25% 15/8/19 14 607,500 576,000 0.24
USD 590,425  WAVE HOLDCO PIK 8.25% 15/07/19 144A 576,000 563,856 0.22
USD 525,000 HUB HOLDINGS PIK 8.125% 15/17/19 14 522,281 446,250 0.18
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USD 400,000 SCHAEFFLER PIK 7.625% 15/08/18 144a 418,000 410,568 0.16
USD 293,221  NEW ENTREPRISE 13% PIK 15/03/18 226,250 299,085 0.12
USD 300,000 ANCESTRY PIK 10.375% 15/10/18 144A 299,571 280,125 0.11
USD 275,000 NEOVIA LOGIST PIK 10% 15/02/18 144A 275,000 254,375 0.10
USD 350,000 INFOR SOFT PIK 7.125% 01/05/21 144A 351,125 249,375 0.10
USD 179,000  TOPS HDGS II PIK 9.5% 15/06/18 177,210 174,525 0.07
USD 140,450  INVENTIV HEALTH PIK 11% 15/08/18 14 118,750 136,237 0.05
USD 167,349  JCH PARENT PIK 11.25% 15/03/19 144A 147,000 97,481 0.04
USD 78,609 MICHAEL BAKER PIK 9.625% 15/4/19 14 74,250 55,026 0.02
USD 54,933  AAF HLG/FIN PIK 12.75% 01/07/19 144 50,000 46,144 0.02
USD 75,000  WISE HLDG PIK 10.5% 15/06/19 144A 74,250 28,500 0.01
USD 50,000 VANDER INT PIK 10.5% 01/02/19  144A 49,500 24,125 0.01
USD 25,000 BI-LO LLC/FIN PIK 8.625% 15/9/18 14 24,750 16,500 0.01
USD 12,755 ~SORENSON COMM PIK 31/10/20 144A 13,329 11,607 0.00
USD 7,479  SORENSON COMM PIK 31/10/21 144A 7,645 7,329 0.00
USD 178,426  DENVER PARENT PIK 13% 15/8/18 145,956 446 0.00
4,158,367 3,677,554 1.46
RATYIT VT IE AR
USD 1,200,000  SABINE PASS LIQ 5.625% 15/04/23 1,170,374 1,053,000 0.42
USD 470,000 SABINE PASS LIQ 5.625% 01/02/21 481,750 430,050 0.17
USD 325,000 ENDO FIN LLC/FIN 5.375% 15/01/23 1 319,250 320,938 0.13
USD 275,000 RITE AID CORP 6.875% 15/12/28 264,531 305,250 0.12
USD 1,125,000  LINN NRG LLC/FIN STUP 01/11/19 534,938 135,000 0.05
USD 125,000 LENNAR CORP 4.75% 15/11/22 125,139 121,875 0.05
USD 100,000 REYNOLDS GRP ISS STUP 8.5% 15/05/18 100,500 96,250 0.04
USD 90,000 INVENTIV HEALTH 10% 15/08/18 85,500 85,500 0.03
USD 75,000 JACK COOPER HLDG 9.25% 1/06/20 144A 78,938 59,250 0.02
3,160,920 2,607,113 1.03
HEAL R ER LA
USD 1,860,000 NEPTUNE FINCO 10.125% 15/01/23 144A 1,887,569 1,971,599 0.79
USD 1,656,000 MGM RESORTS INTL 8.625% 01/02/19 1,901,724 1,838,159 0.73
USD 2,600,000  SPRINT CAPITAL 8.75% 15/03/32 2,705,708 1,793,999 0.71
USD 1,530,000 FRONTIER COMM 10.5% 15/09/22  144A 1,536,576 1,484,099 0.59
USD 1,510,000 TRANSDIGM INC 6% 15/07/22 1,495,624 1,472,249 0.58
USD 1,455,000 CCOH SAFARI 5.75% 15/02/26 144A 1,446,718 1,445,905 0.57
USD 1,850,000  SPRINT CORP 7.875% 15/09/23 1,586,765 1,304,249 0.52
USD 1,375,000  LTF MERGER 8.5% 15/06/23 144A 1,362,718 1,299,374 0.52
USD 1,250,000  ALLY FINANCIAL INC 5.125% 30/09/24 1,243,105 1,259,374 0.50
USD 1,112,000 HCA INC 6.50% 15/02/20 1,241,825 1,217,639 0.48
USD 1,175,000  BOYD GAMING CORP 6.875% 15/05/23 1,184,283 1,186,749 0.47
USD 1,085,000  FIRST DATA CORP 6.75% 01/11/20 144A 1,140,630 1,137,893 0.45
USD 1,250,000 CHS/COMM HEALTH 6.875% 01/02/22  WI 1,225,214 1,124,999 0.45
USD 1,050,000 HCAINC 5.25% 15/04/25 1,071,867 1,073,624 0.43
USD 1,115,000  KLX INC 5.875% 01/12/22 144A 1,094,249 1,048,099 0.42
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USD 925,000  PINNACLE ENTERT 6.375% 01/08/21 973,927 975,874 0.39
USD 1,025,000  ALLIANCE DATA SYST 5.375% 1/08/22 1 1,007,343 971,187 0.39
USD 925,000 CCO HDGS LLC/CAP 6.5% 30/04/21 970,499 964,885 0.38
USD 925,000  EQUINIX INC 5.375% 01/04/23 945,414 957,374 0.38
USD 950,000  FIRST DATA CORP 7% 01/12/23 144A 944,449 954,749 0.38
USD 900,000  IRON MOUNTAIN INC 6% 01/10/20 144A 901,999 953,999 0.38
USD 975,000 ZAYO GROUP LLC/CAP 6% 01/04/23 977,315 953,062 0.38
USD 1,050,000 ICAHN ENTS FIN 5.875% 01/02/22 1,031,368 939,749 0.37
USD 925,000  US FOODSERVICE 8.50% 30/06/19 958,255 922,687 0.37
USD 940,000 FRONTIER COMM 11% 15/09/25 144A 924,107 904,749 0.36
USD 910,000 VALEANT PHARMA 6.75% 15/08/21  144A 819,618 878,149 0.35
USD 925,000  BUILDERS FIRSTS 10.75% 15/8/23 144A 928,082 864,874 0.34
USD 1,125,000 LAREDO PETRO INC 7.375% 01/05/22 1,161,562 840,937 0.33
USD 945,000 MIDAS INT HOLD 7.875% 01/10/22 144A 936,921 836,324 0.33
USD 1,015,000  MIRCON TECH INC 5.25% 15/01/24 144A 984,579 824,687 0.33
USD 925,000 DYNEGY INC 7.375% 01/11/22 WI 880,290 816,312 0.32
USD 775,000  SONIC AUTOMOTIVE 7% 15/07/22 792,060 804,062 0.32
USD 1,025,000 ENERGY TRANSFER EQ 5.875% 15/01/24 943,917 794,374 0.32
USD 700,000  ALLY FINANCIAL 8% 01/11/31 831,706 787,324 0.31
USD 800,000  ALLY FINANCIAL INC 3.25% 05/11/18 795,890 781,279 0.31
USD 815,000 COMMSCOPE TECH FIN 6% 15/06/25 144A 815,713 780,362 0.31
USD 750,000  T-MOBILE USA INC 6.5% 15/01/26 748,288 746,249 0.30
USD 725,000  SALLY HDGS/CAP 5.625% 01/12/25 732,563 744,937 0.30
USD 735,000  MIDCONTINENT COM 6.875% 15/08/23 14 739,375 742,349 0.29
USD 775,000  VPIESCROW CORP 6.375% 15/10/20 144 793,875 742,062 0.29
USD 700,000  RITE AID CORP 6.125% 01/04/23  144A 733,443 734,999 0.29
USD 720,000 LEVEL 3 COMM 5.75% 01/12/22 WI 720,361 734,399 0.29
USD 900,000 MICRON TECHNO 5.25% 01/08/23  144A 873,084 728,999 0.29
USD 725,000 CHURCHILL DOWNS 5.375% 15/12/21 144 728,875 728,624 0.29
USD 680,000 HCA HLDG 6.25% 15/02/21 693,957 713,999 0.28
USD 800,000  XPO LOGISTICS 6.5% 15/06/22 144A 759,594 708,999 0.28
USD 1,005,000 HARLAND CLARKE 9.25% 01/03/21 144A 969,888 694,705 0.28
USD 625,000 HD SUPPLY INC 11.5% 15/07/20 661,824 689,062 0.27
USD 700,000 NCR CORP 6.375% 15/12/23 728,590 687,749 0.27
USD 675,000 T-MOBILE USA INC 6% 01/03/23 680,188 678,374 0.27
USD 900,000 CENTURYTEL INC 7.6% 15/09/39 P 911,155 675,000 0.27
USD 675,000 MPH ACQUISIT HDG 6.625% 1/04/22 14 684,000 673,313 0.27
USD 670,000 EXAMWORKS GROUP INC 5.625% 15/04/23 674,219 671,876 0.27
USD 850,000 NAVIENT CORP 5.875% 25/10/24 842,138 667,250 0.26
USD 675,000 JAGUAR HL/PPDI 6.375% 01/08/23 144A 675,000 664,875 0.26
USD 775,000 BEAZER HOMES USA 5.75% 15/06/19 754,688 662,625 0.26
USD 775,000  SELECT MEDICAL 6.375% 01/06/21 736,208 654,875 0.26
USD 625,000 CORELOGIC 7.25% 01/06/21 WI 606,250 648,438 0.26
USD 700,000  SABINE PASS LIQ 6.25% 15/03/22 672,500 640,500 0.25
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USD 625,000 HCAINC 5.375% 01/02/25 639,212 629,688 0.25
USD 590,000 MICROSEMI CORP 9.125% 15/04/23 144A 598,219 616,550 0.24
usD 600,000 CCO HDGS LLC/CAP 5.75% 01/09/23 583,875 613,500 0.24
usD 570,000 BLUE CUBE SPINCO 9.75% 15/10/23 144 584,150 611,325 0.24
uUsD 600,000  T-MOBILE USAINC 6.5% 15/01/24 622,250 606,000 0.24
USD 700,000  DISH DBS CORP 5% 15/03/23 684,594 605,500 0.24
USD 575,000  SIRIUS XM RADIO 6% 15/07/24 144A 591,625 600,875 0.24
USD 600,000 ENDO FIN LLC/FINCO 6% 01/02/25 144A 595,500 589,500 0.23
USD 625,000 ICAHN ENTER 6% 01/08/20 641,625 584,375 0.23
USD 665,000 COMM SALES&LEAS 8.25% 15/10/23 642,241 583,538 0.23
USD 550,000 HARRON COM/FIN 9.125% 01/04/20 144A 604,593 578,875 0.23
USD 595,000 CENTURYLINK INC 6.45% 15/06/21 641,577 578,638 0.23
USD 550,000 NORTEK INC 8.5% 15/04/21 589,953 567,875 0.23
USD 850,000  SPRINT CORP 7.125% 15/06/24 ~ WI 864,222 567,375 0.23
USD 580,000 GLP CAPLP 4.875% 01/11/20 580,000 566,950 0.22
USD 650,000 DYNEGY INC 7.625% 01/11/24 WI 608,785 563,875 0.22
USD 540,000  BUILDERS FIRSTS 7.625% 01/06/21 144 541,988 562,950 0.22
USD 800,000  SCIENTIFIC GAMES INTL 10% 01/12/22 743,750 556,000 0.22
USD 575,000  WAVEDIVISION ESC 8.125% 1/09/20 144 585,568 549,125 0.22
USD 537,000 FREESCALE SEMIC 5% 15/05/21 144A 532,250 547,740 0.22
USD 525,000 TEAMHEALTH INC 7.25% 15/12/23 144A 538,375 547,313 0.22
USD 625,000 HOCKEY MERG 7.875% 01/10/21 144A 640,156 543,750 0.22
USD 550,000  BUILD MAT CORP 5.375% 15/11/24 144A 550,000 541,750 0.21
USD 540,000  IHS INC 5% 01/11/22 547,100 540,000 0.21
USD 575,000  PRISO ACQ CORP 9% 15/05/23 144A 575,000 534,750 0.21
USD 550,000 ESH HOSPITALITY 5.25% 01/05/25 144A 553,063 529,716 0.21
USD 550,000 CEQUEL COM HLD 6.375% 15/09/20 144A 567,595 529,375 0.21
USD 500,000 LANDRY'S INC 9.375% 01/05/20  144A 518,750 526,250 0.21
USD 635,000 TARGA RESOURCES 4.125% 15/11/19 635,000 525,463 0.21
USD 460,000 DS SERVICES OF AMER 10% 01/09/21 14 483,866 515,200 0.20
USD 575,000 COMPASS INV/ONEX 7.75% 15/01/21 144 575,000 514,625 0.20
USD 490,000 TREEHOUSE FOODS INC 6% 15/02/24 144 490,000 502,250 0.20
USD 577,000 NATIONSTAR MORT 6.5% 01/06/22 561,204 499,105 0.20
USD 475,000 RITE AID CORP 6.75% 15/06/21 WI 510,914 498,750 0.20
USD 545,000 SPL LOGISTICS 8.875% 01/08/20 144A 574,975 495,950 0.20
USD 475,000 SCOTTS MIRACLE 6% 15/10/23 144A 476,969 492,813 0.20
USD 525,000  DISH DBS CORP 5.875% 15/07/22 505,313 490,875 0.19
USD 525,000 SUNOCO LP/FIN 5.5% 01/08/20 144A 525,000 485,625 0.19
USD 490,000 DISH DBS CORP 5.125% 01/05/20 498,706 483,875 0.19
USD 470,000 BEACON ROOF 6.375% 01/10/23 144A 470,000 483,513 0.19
USD 475,000 LEVEL 3 FINANCING 5.375% 15/1/24 14 475,000 483,313 0.19
USD 550,000 CALPINE CORP 5.5% 01/02/24 535,906 481,250 0.19
USD 500,000 CENTURYLINK INC 6.75% 01/12/23 \ 487,000 470,625 0.19
USD 450,000 MSCIINC 5.75% 15/08/25 144A 453,889 470,250 0.19
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USD 450,000 ADT CORP 6.25% 15/10/21 461,313 468,000 0.19
USD 450,000 NPC INTL/OPER CO 10.5% 15/01/20 471,188 461,813 0.18
USD 424,000 OWENS-ILLINOIS 7.8% 15/05/18 469,580 461,100 0.18
USD 465,000 INTERVAL ACQUI 5.625% 15/04/23 144A 468,206 460,350 0.18
USD 455,000 CCO HDGS LLC/CAP 5.25% 30/09/22 449,313 458,413 0.18
USD 475,000 CITGO PETROLEUM 6.25% 15/08/22 144A 482,469 456,000 0.18
USD 450,000 CCO HLDGS LLC 5.125% 01/05/23 144A 450,000 446,625 0.18
USD 450,000 CHS COMMUNITY 8% 15/11/19 456,766 446,625 0.18
USD 500,000 CEQUEL COM HLD 5.125% 15/12/21 144A 448,063 441,250 0.18
USD 495,000 KINDRED HEALTH 8.75% 15/01/23 495,045 440,550 0.17
USD 430,000 AES CORPORATION 7.375% 01/07/21 429,550 438,600 0.17
USD 475,000 SUNOCO LP/FIN 6.375% 01/04/23 144A 475,000 438,188 0.17
USD 570,000 ONEX YORK ACQ 8.5% 01/10/22 144A 570,000 437,475 0.17
USD 425,000 ISLE OF CAPRI CAS 5.875% 15/03/21 435,500 434,563 0.17
USD 500,000 INFOR US INC 6.5% 15/05/22 144A 504,350 433,750 0.17
USD 380,000 INTL LEASE FIN CORP 8.25% 15/12/20 453,606 429,400 0.17
USD 455,000 QUICKEN LOANS INC 5.75% 1/5/25 144A 448,225 427,700 0.17
USD 440,000 REYNOLDS GRP ISS 9.875% 15/08/19 W1 478,360 426,800 0.17
USD 450,000 PLATFORM SPEC 10.375% 01/05/21 144A 461,750 425,250 0.17
USD 475,000 ITALICS MERGER 7.125% 15/07/23 144A 475,000 425,125 0.17
USD 545,000 WINDSTREAM CORP 7.75% 01/10/21 567,922 425,100 0.17
USD 425,000 ALLY FINANCIAL INC 5.75% 20/11/25 424,116 423,938 0.17
USD 400,000 NEPTUNE FINCO 10.875% 15/10/25 144A 416,333 423,000 0.17
USD 1,108,000 HEXION US FINANCE 9% 15/11/20 1,029,106 421,040 0.17
USD 400,000 SHEARERS FOODS 9% 01/11/19 144A 443,000 420,000 0.17
USD 455,000 TARGA RESOURCES 5% 15/01/18 455,000 419,738 0.17
USD 440,000 PROVIDENT FDG ASS 6.75% 15/06/21 14 440,000 417,912 0.17
USD 450,000 CENTURLINK INC 5.8% 15/03/22 416,938 416,250 0.17
USD 415,000 TENET HEALTHCARE 8.125% 1/4/22 431,275 416,038 0.17
USD 405,000 MSCIINC 5.25% 15/11/24 144A 409,500 413,100 0.16
USD 605,000 ATRIUM WINDOW&DOOR 7.75% 1/5/19 144 601,621 411,400 0.16
USD 500,000 NRG ENERGY INC 6.625% 15/03/23 473,219 411,250 0.16
USD 400,000 RSI HOME PROD INC 6.5% 15/3/23 144A 400,875 411,000 0.16
USD 400,000 WELLCARE HEALTH 5.75% 15/11/20 413,500 408,000 0.16
USD 475,000 ASHTON WOODS USA 6.875% 15/2/21 144 471,391 403,750 0.16
USD 400,000 RCN TELE SER CAP 8.5% 15/08/20 144A 406,063 402,000 0.16
USD 425,000 CITGO HOLDING 10.75% 15/02/20 144A 415,333 401,625 0.16
USD 400,000 FELCOR LODGING LP 6% 01/06/25 403,563 399,500 0.16
USD 400,000 CIT GROUP INC 5% 01/08/23 403,125 399,500 0.16
USD 375,000 POST HLDGS 7.75% 15/03/24 144A 375,000 399,375 0.16
USD 450,000 DISH DBS CORP 5.875% 15/11/24 428,467 397,125 0.16
USD 395,000 T-MOBILE USA INC 6.375% 01/03/25 408,713 393,025 0.16
USD 350,000 LIMITED BRANDS INC 7% 01/05/20 371,000 392,875 0.16
USD 365,000 ALCATEL LUCENT 6.75% 15/11/20 144A 367,890 392,375 0.16
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USD 400,000 WEYERHAEUSER REAL 4.375% 15/6/19 385,899 388,000 0.15
USD 470,000 CLEAR CHAN WLD 7.625% 15/3/20 WI-B 466,234 385,400 0.15
USD 400,000 ZAYO GRP LLC/CAP 6.375% 15/5/25 400,000 385,000 0.15
USD 400,000 ASHTEAD CAPITAL 5.625% 1/10/24 144 401,500 385,000 0.15
USD 375,000 LEVEL 3 FIN INC 5.625% 01/02/23 377,625 384,375 0.15
USD 460,000 TARGA RESOURCES 6.75% 15/03/24 144A 453,125 377,200 0.15
USD 390,000  SPRINT NEXTEL 8.375% 15/08/17 395,850 374,400 0.15
USD 380,000 QORVO INC 6.75% 01/12/23 144A 380,000 373,350 0.15
USD 450,000 BWAY HDGS CO 9.125% 15/08/21  144A 447,138 371,250 0.15
USD 365,000 HILL-ROM HDG INC 5.75% 01/09/23 144 365,000 368,650 0.15
USD 350,000  SERVICE CORP INTL 5.375% 15/01/22 352,750 364,000 0.14
USD 350,000 BUILDING MATERIALS 9% 15/09/18 144A 348,289 363,125 0.14
USD 340,000 CALPINE CORP 7.875% 15/01/23  144A 366,031 362,950 0.14
USD 350,000 BALL CORP 5.25% 01/07/25 349,531 361,375 0.14
USD 530,000 CLEAR CHANNEL COMM 9% 15/12/19 515,966 360,400 0.14
USD 350,000 HCAINC 4.25% 15/10/19 349,250 356,125 0.14
USD 350,000 AUDATEX NORTH AMER 6.125% 1/11/23 1 353,594 352,625 0.14
USD 325,000  ALLY FINANCIAL INC 8% 31/12/18 360,750 352,625 0.14
USD 550,000 RESOLUTE FOREST 5.875% 15/05/23 540,532 352,000 0.14
USD 350,000 AMSURG CORP 5.625% 15/07/22 350,000 351,313 0.14
USD 325,000 BLUE CUBE SPINCO 10% 15/10/25 144A 338,438 351,000 0.14
USD 350,000  FIRST DATA CORP 5.75% 15/01/24 144A 350,000 347,375 0.14
USD 342,000  LIFEPOINT HOSPI 5.5% 01/12/21 350,880 347,130 0.14
USD 425,000 NRG ENERGY INC 6.25% 15/07/22 413,375 346,375 0.14
USD 783,000 CHESAPEAKE ENERGY 8% 15/12/22 WI 884,000 342,563 0.14
USD 400,000 CONSOLIDATED COMM 6.5% 01/10/22 396,085 340,000 0.13
USD 340,000 FELCOR LODGING LP 5.625% 01/03/23 333,475 339,575 0.13
USD 380,000 LADDER CAP FIN 5.875% 01/08/21 144A 380,000 339,150 0.13
USD 325,000 CARMIKE CINEMAS INC 6% 15/6/23 144A 325,750 336,781 0.13
USD 325,000 GRAY TELEVISION INC 7.5% 01/10/20 339,375 335,156 0.13
USD 345,000 SLM CORP 8% 25/03/20 MTN 365,465 334,650 0.13
USD 425,000 TERRAFORM GLOBAL 9.75% 15/08/22 144 405,947 333,625 0.13
USD 400,000 JC PENNEY CORP 5.65% 01/06/20 368,000 332,000 0.13
USD 350,000  UNIVISION COMM 5.125% 15/02/25 144A 353,781 330,750 0.13
USD 325,000 AUDATEX NORTH AMER 6% 15/6/21 144A 332,813 328,250 0.13
USD 315,000 NCIBUILDING SYS 8.25% 15/01/23 144 324,300 327,600 0.13
USD 325,000 MGM MIRAGE INC 6.875% 01/04/16 330,688 326,625 0.13
USD 325,000 CEDAR FAIR/CANA 5.375% 01/06/24 WI 325,000 326,625 0.13
USD 360,000 A SCHULMAN INC 6.875% 01/06/23 144A 360,000 324,000 0.13
USD 500,000 RUE21 INC 9% 15/10/21 144A 414,614 320,000 0.13
USD 317,000 EARTHLINK 8.875% 15/05/19 309,868 318,585 0.13
USD 300,000 CONSTELL BRANDS 7.25% 15/05/17  WI 325,340 318,000 0.13
USD 350,000 CNH INDUS CAP 3.375% 15/07/19 345,169 315,766 0.13
USD 375,000 WEST CORP 5.375% 15/07/22  144A 363,625 315,000 0.13
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USD 375,000 UNIFRAXILLC/HO 7.5% 15/02/19 144A 378,250 315,000 0.13
USD 380,000 WINDSTREAM CORP 7.75% 15/10/20 397,788 314,450 0.12
USD 325,000 HALYARD HEALTH 6.25% 15/10/22 326,063 313,463 0.12
USD 326,000 CHOCTAW RESORT 7.25% 15/11/19 144A 324,588 312,960 0.12
USD 350,000 UNIVERSAL HOSPITAL 7.625% 15/08/20 319,344 312,375 0.12
USD 325,000 AMERICAN AIRLINES 4.625% 1/3/20 144 325,000 310,375 0.12
USD 300,000 COTT BEVERAGES 6.75% 01/01/20 300,000 309,000 0.12
USD 325,000 KENNEDY WILSON 5.875% 01/04/24 324,767 308,750 0.12
USD 300,000 CENTRAL GARDEN PET 6.125% 15/11/23 302,219 306,000 0.12
USD 300,000 BOYD ACQUISITION 8.375% 15/2/18 144 301,700 304,500 0.12
USD 300,000 BLUE COAT HDG 8.375% 01/06/23 144A 300,313 303,000 0.12
USD 325,000 TOWNSQUARE MEDIA 6.5% 01/04/23 144A 325,813 301,438 0.12
USD 350,000 HUNTSMAN INTL 5.125% 15/11/22  144A 350,313 301,000 0.12
USD 290,000 INTL LEASE FIN CORP 5.875% 01/04/19 306,850 300,513 0.12
USD 320,000 ISTAR FINANCIAL 5% 01/07/19 320,000 300,000 0.12
USD 325,000 CLEAR CHAN WLD 6.5% 15/11/22 wi 317,556 299,813 0.12
USD 280,000 CASE NEW HOLLAND 7.875% 01/12/17 309,400 298,060 0.12
USD 312,000 RENTECH NIT PART 6.5% 15/04/21 144A 312,000 296,400 0.12
USD 300,000  LIVE NATION ENT 5.375% 15/06/22 144 302,188 295,500 0.12
USD 325,000 RADIAN GROUP INC 5.25% 15/06/20 325,000 294,938 0.12
USD 250,000 RITE AID CORP 7.7% 15/02/27 279,750 293,750 0.12
USD 305,000 COMMSCOPE 5% 15/06/21 144A 305,000 292,800 0.12
USD 325,000  PATRIOT MERGER CORP 9% 15/07/21 144 323,875 292,500 0.12
USD 375,000 MPLX LP 4.875% 01/12/24 144A 289,750 292,397 0.12
USD 450,000  ORTHO-CLINICAL 6.625% 15/05/22 144A 446,000 288,000 0.11
USD 300,000 COMMSCOPE 5.5% 15/06/24  144A 299,000 287,250 0.11
USD 275,000 HD SUPPLY INC 7.5% 15/07/20 289,094 286,000 0.11
USD 275,000 BALL CORP 4.375% 15/12/20 275,000 284,625 0.11
USD 350,000 SLM CORP 6.125% 25/03/24 MTN 344,247 283,500 0.11
USD 400,000 WINDSTREAM CORP 6.375% 01/08/23 387,670 283,000 0.11
USD 300,000 KB HOME 7% 15/12/21 304,875 282,000 0.11
USD 300,000  SPRINGLEAF FINANCE 7.75% 1/10/21 WI 299,625 280,500 0.11
USD 275,000 BERRY PLASTICS CORP 6% 15/10/22 144 276,750 280,500 0.11
USD 270,000 CABLEVISION SYSTEMS 8.625% 15/09/17 281,250 280,125 0.11
USD 275,000 REALOGY GROUP 5.25% 01/12/21 144A 279,125 278,438 0.11
USD 275,000 LADDER CAP FIN 7.375% 01/10/17 275,375 275,000 0.11
USD 285,000 ZF NA CAPITAL 4.5% 29/04/22 144A 282,891 274,845 0.11
USD 325,000  PBF LOGIST LP/FIN 6.875% 15/5/23 W1 319,250 273,813 0.11
USD 375,000 NWH ESCROW CORP 7.5% 01/08/21 144a 352,500 271,875 0.11
USD 440,000 BMC SOFTWARE 8.125% 15/07/21  144A 418,109 270,600 0.11
USD 350,000 JBS USALLC 5.75% 15/06/25 144A 350,000 270,375 0.11
USD 275,000 LENNAR CORP 4.875% 15/12/23 272,715 269,500 0.11
USD 275,000 HEALTHSOUTH CORP 5.75% 1/11/24 144A 276,563 269,500 0.11
USD 300,000 CALPINE CORP 5.375% 15/01/23 294,275 269,250 0.11
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USD 275,000 SINCLAIR TELE 5.625% 01/08/24  144A 274,484 267,438 0.11
USD 375,000 GENON ENERGY INC 9.5% 15/10/18 400,063 267,188 0.11
uUsD 300,000 MICRON TECH INC 5.875% 15/02/22 310,500 267,000 0.11
usD 285,000 TENET HEALTHCARE 6.75% 15/06/23 283,575 263,981 0.10
uUsD 250,000 NATHAN'S FAMOUS 10% 15/03/20  144A 258,125 261,250 0.10
USD 285,000 KINDRED HEALTH 8% 15/01/20 285,000 260,063 0.10
USD 250,000 SPECTRUM BRANDS 6.125% 15/12/24 144 250,000 260,000 0.10
USD 250,000 DEAN FOODS 6.5% 15/03/23  144A 250,000 257,500 0.10
USD 250,000  SINCLAIR TELE 6.375% 01/11/21 = WI 252,063 257,500 0.10
USD 250,000 L BRANDS 6.875% 01/11/35 144A 250,000 257,188 0.10
USD 250,000 GREYSTAR REAL 8.25% 01/12/22 144A 252,115 256,875 0.10
USD 350,000 SUMMIT MID HDGS 7.5% 01/07/21 W1 348,688 255,500 0.10
USD 280,000  WESTERN REFINING 7.5% 15/02/23 280,000 254,800 0.10
USD 250,000 SEALED AIR CORP 5.5% 15/09/25 144A 250,000 254,375 0.10
USD 250,000 AMERICAN GREETINGS 7.375% 01/12/21 258,250 254,375 0.10
USD 450,000 WILLIAMS CIE INC 5.75% 24/06/44 248,625 251,727 0.10
USD 305,000 BLACKBOARD INC 7.75% 15/11/19  144A 305,000 251,625 0.10
USD 300,000 ANNA MERGER SUB 7.75% 01/10/22 144A 295,638 247,500 0.10
USD 250,000 SABREINC 5.25% 15/11/23  144A 248,075 247,500 0.10
USD 325,000 FERRELLGAS LP 6.75% 15/06/23 144A 325,000 247,000 0.10
USD 325,000 WINDSTREAM CORP 7.50% 01/04/23 310,875 246,188 0.10
USD 355,000 CONTINENTAL RESOURCES 5% 15/09/22 352,531 244,950 0.10
USD 250,000 PALACE ENT HDG 8.875% 15/04/17 REGS 259,375 238,750 0.09
USD 300,000 OUTERWALL 5.875% 15/06/21 283,625 238,500 0.09
USD 225,000 POST HLDGS 6.75% 01/12/21 144A 230,000 233,438 0.09
USD 250,000 EMDEON INC 6% 15/02/21 144A 250,000 232,500 0.09
USD 250,000 TESORO LOGISTICS 5.5% 15/10/19 144A 251,500 232,500 0.09
USD 255,000 WESTERN REFINING 6.25% 01/04/21 253,275 232,050 0.09
USD 225,000 T-MOBILE USA INC 6.836% 28/04/23 235,250 231,188 0.09
USD 225,000  AFFINIA GROUP INC 7.75% 01/05/21 WI 228,094 230,625 0.09
USD 225,000 SABRA HEALTH 5.5% 01/02/21 224,250 229,500 0.09
USD 230,000 RIALTO HLDS LLC 7% 01/12/18 230,000 229,425 0.09
USD 230,000 MGM RESORTS INTL 5.25% 31/03/20 230,000 228,275 0.09
USD 200,000 MGM MIRAGE 11.375% 01/03/18 232,813 227,500 0.09
USD 300,000  ACCESS MIDST PART 4.875% 15/05/23 309,375 226,888 0.09
USD 225,000 CINEMARK USA 5.125% 15/12/22 223,469 226,688 0.09
USD 225,000 DR HORTON INC 3.75% 01/03/19 225,500 225,563 0.09
USD 220,000 MEDNAX INC 5.25% 01/12/23 144A 220,000 225,500 0.09
USD 225,000 SEALED AIR CORP 5.125% 1/12/24 144A 225,000 225,000 0.09
USD 225,000 SPEEDWAY MOTORSP 5.125% 01/02/23 225,000 224,438 0.09
USD 242,000 TESORO LOGISTICS 5.875% 1/10/20 219,781 222,640 0.09
USD 225,000 ENDO 5.75% 15/01/22 144A 217,575 222,188 0.09
USD 250,000 MILACRON LLC/FIN 7.75% 15/02/21 144 251,528 221,250 0.09
USD 225,000 VALEANT PHARMA 7.25% 15/07/22 144A 231,188 220,500 0.09
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USD 220,000 CENTENE ESC CORP 6.125% 15/2/24 144 220,000 220,000 0.09
USD 225,000 COTT BEVERAGES 5.375% 01/07/22 225,000 219,375 0.09
USD 235,000 STEEL DYNAMICS 5.125% 01/10/21 214,325 219,138 0.09
USD 250,000 ANTERO RESOURCE FIN 6% 01/12/20 250,000 217,500 0.09
USD 250,000 ECO SERVICES 8.5% 01/11/22 144A 250,000 217,500 0.09
USD 220,000 ONEMAIN FIN 6.75% 15/12/19  144A 231,000 216,700 0.09
USD 213,750  IPAYMENT INC 9.5% 15/12/19 144A 296,786 216,422 0.09
USD 600,000 DENBURY RESOURCES 6.375% 15/08/21 519,375 216,000 0.09
USD 225,000 CPG MERGER SUB 8% 01/10/21 144A 237,375 216,000 0.09
USD 240,000 UNITED RENTALS 5.5% 15/07/25 216,600 214,200 0.09
USD 225,000 HRG GROUP 7.75% 15/01/22 225,000 213,750 0.08
USD 225,000 TESORO CORP 5.125% 01/04/24 219,500 211,500 0.08
USD 250,000 DJO FINCO LTD 8.125% 15/06/21  144A 250,000 211,250 0.08
USD 200,000 CCO HLDGS LLC 6.625% 31/01/22 208,750 211,250 0.08
USD 275,000 RICE ENERGY 7.25% 01/05/23 275,202 211,063 0.08
USD 225,000 COGENT COMM FIN 5.625% 15/04/21 144 225,000 208,688 0.08
USD 290,000  SPRINT CORP 7.25% 15/09/21 297,893 208,075 0.08
USD 210,000 MGM RESORTS INTL 6% 15/03/23 210,000 207,959 0.08
USD 200,000  WILLIAM LYON HOME 8.5% 15/11/20 201,625 206,500 0.08
USD 200,000 NTL CINEMEDIA LLC 7.875% 15/07/21 200,000 206,500 0.08
USD 200,000 PINNACLE FOODS 5.875% 15/01/24 144A 200,938 206,000 0.08
USD 200,000 LYNX II CORP 6.375% 15/04/23  144A 208,500 205,000 0.08
USD 200,000 NATIONAL CINEMEDIA 6% 15/04/22 200,841 204,750 0.08
USD 200,000 ABC SUPPLY 5.75% 15/12/23 144A 200,000 203,500 0.08
USD 200,000 MUSTANG MERGER 8.5% 15/08/21  144A 200,000 202,000 0.08
USD 200,000 ENDO FIN LLC/FINCO 6% 15/07/23 144A 197,000 201,000 0.08
USD 225,000 ICON HEALTH FIT 11.875% 15/10/16 14 225,000 200,250 0.08
USD 225,000 UNIVAR INC 6.75% 15/07/23 144A 222,813 199,125 0.08
USD 200,000  UNIVISION COMM 8.5% 15/05/21  144A 208,500 198,500 0.08
USD 275,000 TMX FIN LLC 8.5% 15/09/18 144A 246,250 198,000 0.08
USD 200,000 OWENS-BROCKWAY 6.375% 15/08/25 144A 208,000 197,500 0.08
USD 250,000 SPRINT CAP CORP 6.9% 01/05/19 253,031 197,500 0.08
USD 201,000 VALEANT PHARMACEUT 7% 01/10/20 144A 207,090 197,483 0.08
USD 200,000 ELDORADO RES INC 7% 01/08/23 144A 199,956 196,000 0.08
USD 325,000 HECLA MINING CO 6.875% 01/05/21 285,313 195,813 0.08
USD 225,000 ARTESYN ESC INC 9.75% 15/10/20 144A 225,000 195,750 0.08
USD 200,000 ALLY FINANCIAL INC 3.5% 27/01/19 198,190 195,000 0.08
USD 200,000 MERITAGE HOMES CORP 6% 01/06/25 200,000 195,000 0.08
USD 220,000 CSC HOLDINGS 5.25% 01/06/24 197,644 194,700 0.08
USD 188,000  UNIVISION COMM 6.75% 15/09/22 144A 190,928 193,640 0.08
USD 215,000 RSP PERMIAN 6.625% 01/10/22 191,150 191,350 0.08
USD 450,000 EP ENERGY/EVER 9.375% 01/05/20 389,310 190,125 0.08
USD 200,000 TOPS HLDG MKTS II 8% 15/06/22  144A 200,000 190,000 0.08
USD 175,000  LIMITED BRANDS 5.625% 15/02/22 175,000 188,081 0.07
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USD 190,000 GREATBATCH LTD 9.125% 01/11/23 144A 190,000 187,625 0.07
USD 200,000 HARLAND CLARKE 9.75% 01/08/18  144A 213,875 186,750 0.07
USD 200,000  VIKING CRUISES 8.5% 15/10/22  144A 214,250 186,000 0.07
USD 300,000  WHITING PETR 6.25% 01/04/23 300,000 184,500 0.07
USD 175,000  VIASAT INC 6.875% 15/06/20 180,250 184,188 0.07
USD 175,000  GCP APPLIED TECH 9.5% 01/02/23 144A 175,000 183,750 0.07
USD 175,000 GOODYEAR TIRE&RUBBER 6.5% 01/03/21 185,934 183,750 0.07
USD 175,000 LEVEL 3 FIN INC 6.125% 15/1/21 175,563 182,000 0.07
USD 175,000  EQUINIX INC 5.375% 01/01/22 175,000 181,125 0.07
USD 175,000 T-MOBILE USA 6.625% 01/04/23 177,750 178,938 0.07
USD 175,000  AFFINITY GAMING 9% 15/05/18 175,125 178,063 0.07
USD 175,000 CYRUSONE LP/FIN 6.375% 15/11/22 178,188 177,625 0.07
USD 175,000 TEMPUR SEALY INTL 5.625% 15/10/23 1 175,000 177,625 0.07
USD 175,000 ANHEUSER BUSCH IN 4.7% 01/02/36 173,541 177,610 0.07
USD 175,000 BEAZER HOMES USA 8.125% 15/06/16 164,000 176,750 0.07
USD 175,000 T-MOBILE USA INC 6.125% 15/01/22 175,281 176,750 0.07
USD 225,000 ACCURIDE CORP 9.5% 01/08/18 234,750 175,500 0.07
USD 550,000  AK STEEL CORP 8.375% 01/04/22 496,875 174,900 0.07
USD 175,000  XPO LOGISTICS 7.875% 01/09/19 144A 180,906 174,563 0.07
USD 175,000 BLOCK COMMS INC 7.25% 01/02/20 144A 175,000 173,688 0.07
USD 175,000 WR GRACE & CO 5.125% 01/10/21 144A 175,000 173,688 0.07
USD 175,000 RHP HOTEL /RHP FIN 5% 15/04/23 175,000 173,250 0.07
USD 200,000 CEMEX FINANCE 6% 01/04/24 144A 200,000 171,000 0.07
USD 175,000 CARDTRONICS INC 5.125% 01/08/22 175,000 170,625 0.07
USD 300,000  OASIS PETROLEUM 6.875% 15/03/22 300,000 170,250 0.07
USD 175,000 GOLDEN NUGGET ESC 8.5% 01/12/21 144 175,219 169,750 0.07
USD 175,000 COGENT COM 5.375% 01/03/22  144A 175,000 169,750 0.07
USD 175,000 MEDIACOM BRDBND 6.375% 01/04/23 175,000 169,750 0.07
USD 175,000 SUMMIT MAT LLC 6.125% 15/07/23 173,906 168,875 0.07
USD 175,000 MERCER INTL 7% 01/12/19 175,000 168,000 0.07
USD 175,000  UNITED RENTALS 6.125% 15/06/23 171,563 167,563 0.07
USD 175,000 TESORO CORP 5.375% 01/10/22 178,938 167,125 0.07
USD 250,000 DCP MIDSTREAM OP 3.875% 15/03/23 222,095 166,374 0.07
USD 175,000 HRG GROUP 7.75% 15/01/22 144@ 172,393 166,250 0.07
USD 175,000 NEXSTAR BROAD 6.125% 15/02/22 144A 175,000 166,250 0.07
USD 200,000 ANTERO RESOURCE  5.625% 1/6/23 144A 200,000 166,000 0.07
USD 175,000 EXOPACK HLDG 10% 01/06/18 144A 175,000 165,813 0.07
USD 175,000 GROUP 1 AUTO 5% 01/06/22 173,875 165,813 0.07
USD 175,000 ARUBAINV 8.75% 15/02/23 144A 175,000 165,594 0.07
USD 175,000 GROUP 1 AUTO 5.25% 15/12/23 144A 175,000 164,500 0.07
USD 200,000 KINDRED HEALTH 6.375% 15/04/22 196,191 162,750 0.06
USD 175,000 INN MOUNTAIN GODS 8.75% 30/11/20 14 163,625 161,875 0.06
USD 200,000 GLOBAL SHIP LEASE 10% 01/04/19 144A 197,000 160,000 0.06
USD 150,000 MANITOWOC CO INC 5.875% 15/10/22 151,406 159,750 0.06
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USD 150,000 WMG HOLDINGS 13.75% 01/10/19 150,000 159,375 0.06
USD 175,000 NRG ENERGY INC 8.25% 01/09/20 182,875 158,375 0.06
USD 225,000 CARRIZO OIL&GAS INC 6.25% 15/04/23 225,000 158,063 0.06
USD 175,000 CENTURY COMM 6.875% 15/05/22 172,689 157,938 0.06
USD 250,000 SUMMIT MID HDGS 5.5% 15/08/22 250,875 157,500 0.06
USD 200,000  JEFFERIES FIN LLC 6.875% 15/4/22 14 200,000 157,500 0.06
USD 205,000 MIRCON TECH INC 5.625 15/1/26 144A 205,000 156,825 0.06
USD 150,000 CDW LLC/FIN 6% 15/08/22 150,000 156,750 0.06
USD 150,000 SALLY HDGS/CAP 5.75% 01/06/22 158,125 155,625 0.06
USD 150,000 T-MOBILE USA INC 6.464% 28/04/19 154,875 154,688 0.06
USD 155,000 FRONTIER COMM 8.875% 15/09/20 144A 155,000 154,613 0.06
USD 155,000  POST HLDGS 6% 15/12/22 144A 156,588 154,225 0.06
USD 150,000 CALPINE CORP 5.875% 15/01/24  144A 152,828 153,750 0.06
USD 150,000 LEVEL 3 FIN INC 5.375% 15/08/22 W1 150,750 152,250 0.06
USD 150,000 GENCORP INC 7.125% 15/03/21 159,000 152,220 0.06
USD 385,000 FORBES ENERGY SVCS 9% 15/06/19 374,000 150,150 0.06
USD 200,000 BLUE RACER MID 6.125% 15/11/22 144A 199,189 149,500 0.06
USD 150,000 CEB INC 5.625% 15/06/23  144A 150,000 149,438 0.06
USD 150,000 TRIBUNE MEDIA 5.875% 15/07/22 144A 150,338 148,875 0.06
USD 150,000  PENSKE AUTO 5.75% 01/10/22 150,000 148,875 0.06
USD 150,000 MULTI-COLOR 6.125% 01/12/22 144A 150,000 148,688 0.06
USD 150,000 OSHKOSH CORP 5.375% 01/03/25 150,000 148,500 0.06
USD 150,000 QORVO INC 7% 01/12/25 144A 150,000 148,125 0.06
USD 150,000 LANDRY'S HDGS 11 10.25% 01/01/18 14 153,431 148,125 0.06
USD 150,000  PRESTIGE BRANDS 5.375% 15/12/21 144 149,625 146,250 0.06
USD 150,000  ALERE INC 6.5% 15/06/20 150,000 146,250 0.06
USD 150,000 STANDARDAERO AVIAT 10% 15/07/23 144 147,975 145,500 0.06
USD 250,000 OASIS PETROLEUM 6.5% 01/11/21 232,813 145,000 0.06
USD 175,000  SIGNODE IND GRP 6.375% 01/05/22 144 176,031 143,719 0.06
USD 150,000 TENET HEALTHCARE 5.5% 01/03/19 153,563 142,875 0.06
USD 250,000 TEEKAY OFFSHORE 6% 30/07/19 250,000 141,875 0.06
USD 150,000  ZF NA CAPITAL 4.75% 29/04/25 144A 148,530 140,625 0.06
USD 150,000 ADS WASTE HLDGS 8.25% 01/10/20 155,625 138,750 0.06
USD 200,000 BAKERCORP 8.25% 01/06/19 177,250 138,000 0.05
USD 353,000 CALIFORNIA RES 8% 15/12/22 144A 436,000 137,670 0.05
USD 150,000 COMPASS MINERALS 4.875% 15/7/24 144 150,000 137,250 0.05
USD 135,000 GOODYEAR TIRE&RUB 5.125% 15/11/23 135,000 137,025 0.05
USD 125,000 CVS HEALTH CORP 5% 01/12/24 144A 125,000 136,607 0.05
USD 150,000  JBS USA LLC 7.25% 01/06/21 144a 149,250 135,750 0.05
USD 150,000 HUNT COS INC 9.625% 01/03/21 144A 148,128 134,250 0.05
USD 150,000 AVON PRODUCTS INC 5.75% 01/03/18 139,125 133,500 0.05
USD 200,000 TPC GROUP INC 8.75% 15/12/20  144A 177,563 133,000 0.05
USD 175,000 HARDWOODS ACQUIS 7.5% 01/08/21 144A 176,808 131,250 0.05
USD 125,000 HRG GROUP 7.875% 15/07/19 144a 130,625 130,375 0.05
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USD 150,000 WOODSIDE HOMES CO 6.75% 15/12/21 14 150,063 130,125 0.05
USD 200,000 COMPRESSCO PART 7.25% 15/08/22 198,477 130,000 0.05
USD 175,000  ASSOC MATERIAL 9.125% 01/11/17 163,313 129,063 0.05
USD 125,000 SS&C TECH HOLD 5.875% 15/07/23 144A 125,000 129,063 0.05
USD 125,000 RADIO SYSTEMS 8.375% 01/11/19  144A 125,000 128,750 0.05
USD 125,000  T-MOBILE USA INC 6.731% 28/04/22 126,500 128,125 0.05
USD 125,000 ARAMARK SERV INC 5.125% 15/01/24 14 125,000 128,125 0.05
USD 125,000 NBTY INC 9% 01/10/18 127,875 127,813 0.05
USD 125,000 CALPINE CORP 6% 15/01/22 144A 125,940 127,813 0.05
USD 125,000 CONSTELLATION BRAND 4.75% 01/12/25 125,000 127,813 0.05
USD 131,000 ASBURY AUTO 6% 15/12/24 131,000 127,070 0.05
USD 125,000 HCA INC 5% 15/03/24 124,844 126,563 0.05
USD 150,000  WILLIAMS COS 7.875% 01/09/21 124,875 126,044 0.05
USD 150,000 REGENCY ENERGY 5% 01/10/22 148,737 125,799 0.05
USD 125,000 REGAL ENTERTAINMENT 5.75% 15/03/22 128,906 125,781 0.05
USD 125,000 LOGO MERGER SUB 8.375% 15/10/20 144 125,938 125,625 0.05
USD 125,000 BANKRATE INC 6.125% 15/08/18  144A 124,063 125,625 0.05
USD 125,000 DUPONT FABROS TEC 5.625% 15/06/23 124,006 125,625 0.05
USD 125,000  SINCLAIR TELEVISION 5.375% 1/04/21 125,875 125,469 0.05
USD 150,000 CABLEVISION SYSTEMS 5.875% 15/09/22 120,750 124,500 0.05
USD 125,000 CCO HDGS LLC/CAP 5.125% 15/02/23 124,313 124,375 0.05
USD 125,000 SHEA HOMES LP 5.875% 01/04/23 144A 125,000 124,375 0.05
USD 125,000 SHEA HOMES LP 6.125% 01/04/25 144A 125,000 124,375 0.05
USD 350,000 99 CENTS ONLY STORE 11% 15/12/19 W1 355,684 124,250 0.05
USD 125,000 AV HOMES 8.5% 01/07/19 125,000 123,125 0.05
USD 125,000  ENERSYS 5% 30/04/23 144A 125,000 123,125 0.05
USD 150,000 SUBURBAN PROPANE 5.5% 01/06/24 150,000 122,250 0.05
USD 125,000 CENTURYLINK INC 5.625% 01/04/20 V 124,688 122,097 0.05
USD 125,000  ANIXTER INC 5.125% 01/10/21 125,000 121,875 0.05
USD 200,000 CHEMOURS CO 7% 15/05/25 144A 194,000 121,000 0.05
USD 125,000 ENVISION HEALTH 5.125% 01/07/22 144 125,000 120,625 0.05
USD 125,000 WILLIAM LYON HOME 7% 15/08/22 144a 127,500 120,000 0.05
USD 175,000 ADVANCED MICRO 6.75% 01/03/19 175,281 119,438 0.05
USD 125,000 WESCO DISTRI 5.375% 15/12/21 125,000 116,875 0.05
USD 175,000 JC PENNEY CORP INC 7.4% 01/04/37 129,500 115,500 0.05
USD 165,000 NGL ENRGY/FIN 6.875% 15/10/21 165,000 115,500 0.05
USD 125,000  HEATHSIDE GP 6.5% 01/05/22 144A 126,500 115,000 0.05
USD 125,000  SPRINGLEAF FIN CORP 5.25% 15/12/19 125,000 114,375 0.05
USD 180,000 HALCON RES CORP 8.625% 01/02/20 144 152,438 113,400 0.05
USD 145,000 HILCORP ENERGY 5% 01/12/24 144A 145,198 112,375 0.04
USD 125,000  AES CORP 5.5% 15/03/24 126,406 112,344 0.04
USD 125,000 DRIVETIME AUTO GP 8% 01/06/21 144A 125,000 111,250 0.04
USD 100,000  ALLY FINANCIAL INC 7.5% 15/09/20 W1 118,625 111,000 0.04
USD 100,000 HCA INC 7.5% 15/02/22 115,000 111,000 0.04
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USD 114,000 STEARNS LENDING 9.375% 15/08/20 144 114,000 110,865 0.04
USD 103,000 TRAC INTERMODAL 11% 15/08/19 103,129 110,468 0.04
usD 145,000  RICE ENERGY 6.25% 01/05/22 145,128 109,838 0.04
usD 126,000  ALERIS INTL INC 7.625% 15/02/18 130,410 109,620 0.04
uUsD 115,000 WPX ENERGY INC 5.25% 15/01/17 114,351 109,250 0.04
USD 100,000  FRESENIUS MED 5.875% 31/01/22  144A 100,000 108,000 0.04
USD 125,000  SABINE PASS LIQ 5.625% 1/03/25 125,000 106,875 0.04
USD 175,000  ADVANCED MICRO 7% 01/07/24 168,004 106,750 0.04
USD 100,000  POST HLDGS 7.375% 15/02/22 102,750 105,500 0.04
USD 125,000 SOUTHERN STAR  5.125% 15/7/22 144A 125,000 105,000 0.04
USD 125,000 HILLMAN GROUP INC 6.375% 15/7/22 14 125,000 104,375 0.04
USD 125,000 COMMERCIAL METALS 4.875% 15/05/23 120,688 103,906 0.04
USD 100,000  LIN TELEVISION 6.375% 15/01/21 100,000 103,250 0.04
USD 100,000 LEAR CORP 5.375% 15/03/24 100,000 103,000 0.04
USD 100,000 DUPONT FABROS TEC 5.875% 15/09/21 100,000 103,000 0.04
USD 100,000  US AIRWAYS GROUP 6.125% 01/06/18 100,000 102,813 0.04
USD 100,000 AMERICAN CAP 6.5% 15/09/18 144A 100,000 102,750 0.04
USD 100,000  SINCLAIR TELEVISION 6.125% 1/10/22 103,000 102,750 0.04
USD 100,000  BOISE CASCADE CO 6.375% 01/11/20 100,875 102,500 0.04
USD 100,000 CBS OUT AMER 5.625% 15/02/24 WI 103,750 102,000 0.04
USD 100,000 MGM RESORTS INTL 6.625% 15/12/21 102,250 102,000 0.04
USD 100,000 CENTENE ESC CORP 5.625% 15/2/21 144 100,000 101,750 0.04
USD 100,000  SPRINGLEAF FIN CORP 6.9% 15/12/17 M 106,125 101,500 0.04
USD 100,000  MPT OPER PART 6.375% 15/02/22 102,000 101,500 0.04
USD 100,000 HCAINC 3.75% 15/03/19 99,696 100,750 0.04
USD 125,000 RRIENERGY INC 7.875% 15/06/17 127,188 100,000 0.04
USD 375,000 CHESAPEAKE ENERGY 6.875% 15/11/20 252,250 99,375 0.04
USD 125,000 PLATFORM SPECIAL 6.5% 1/2/22 144A 109,327 99,063 0.04
USD 700,000  LINN ENERGY LLC 8.625% 15/4/20 503,461 98,000 0.04
USD 100,000  PENN NTL GAMING 5.875% 01/11/21 96,250 96,750 0.04
USD 100,000  PILGRIM'S PRI 5.75% 15/03/25 144A 100,000 96,250 0.04
USD 125,000 NES RENTAL HDGS 7.875% 01/05/18 144 125,625 96,250 0.04
USD 100,000  GLP CAPLP 5.375% 01/11/23 101,250 95,750 0.04
USD 125,000 MEMORIAL RES 5.875% 01/07/22 125,000 94,063 0.04
USD 250,000 SANCHEZ ENERY CORP 6.125% 15/1/23 245,666 93,750 0.04
USD 95,000 MOLINA HEALTH 5.375% 15/11/22 144A 95,000 93,575 0.04
USD 100,000  CONCHO RES/MILDA CXO 6.5% 15/01/22 100,000 93,500 0.04
USD 125,000 MARIPOSA BOR 8% 15/10/21 144A 95,938 92,500 0.04
USD 90,000 COMMSCOPE 4.375% 15/06/20 144A 90,000 90,992 0.04
USD 100,000 SUGAR HSP GMNG 6.375% 01/06/21 144A 100,000 90,250 0.04
USD 150,000 ROSE ROCK MID 5.625% 15/07/22 150,000 90,000 0.04
USD 150,000 CRESTWOOD MID 6.25% 01/04/23  144A 150,000 88,500 0.04
USD 150,000 K HOVNANIAN ENT 8% 01/11/19 144A 150,000 88,500 0.04
USD 96,000 JAC HOLDING 11.5% 01/10/19 144A 96,000 88,320 0.04
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USD 100,000 CEQUEL COM HLD 5.125% 15/12/21 144A 95,875 88,250 0.04
USD 600,000 HALCON RESOURCES 9.75% 15/07/20 501,471 87,000 0.03
USD 100,000  MRT MID PART/FIN 7.25% 15/02/21 100,750 85,500 0.03
USD 100,000 RR DONNELLEY 6% 01/04/24 99,313 84,500 0.03
USD 300,000 CHESAPEAKE ENERGY 6.625% 15/08/20 205,537 84,000 0.03
USD 75,000 POST HLDGS 8% 15/07/25 144A 75,000 80,625 0.03
USD 100,000 MONITRONICS INTL 9.125% 01/04/20 WI 100,000 80,250 0.03
USD 211,000  AK STEEL CORP 7.625% 15/05/20 219,704 79,653 0.03
USD 75,000 CARROLS REST GRP 8% 01/05/22 76,750 79,031 0.03
USD 100,000 FERRELLGAS PART 6.75% 15/01/22 101,000 79,000 0.03
USD 75,000 YUM BRANDS INC 6.25% 15/03/18 81,000 78,844 0.03
USD 125,000 K HOVNANIAN ENT 7% 15/01/19 144A 126,500 78,672 0.03
USD 75,000 DIAMOND FOODS 7% 15/03/19 144A 75,000 77,625 0.03
USD 250,000 ECLIPSE RESOURCES 15/07/23 144A 244,758 77,500 0.03
USD 100,000 TERRAFORM POWER 6.125% 15/06/25 144 77,750 77,000 0.03
USD 100,000  RJS POWER HDG 5.125% 15/07/19 144A 100,000 76,500 0.03
USD 75,000  SPIRIT AEROSYS 5.25% 15/03/22 75,375 76,313 0.03
USD 100,000  WINDSTREAM CORP 7.5% 01/06/22 WI 97,250 76,250 0.03
USD 75,000 RYLAND GROUP 5.375% 01/10/22 75,000 75,563 0.03
USD 75,000 GANNETT CO 4.875% 15/09/21 144A 73,898 75,375 0.03
USD 75,000 CINCINNATI BELL 8.375% 15/10/20 81,375 75,375 0.03
USD 75,000 RR DONNELLEY 7.875% 15/03/21 74,625 74,550 0.03
USD 75,000 GEO GROUP INC 5.875% 15/01/22 75,000 74,344 0.03
USD 75,000 REGAL ENTERTAINMENT 5.75% 15/06/23 75,000 73,969 0.03
USD 75,000 TOLL BROS FIN CORP 4.875% 15/11/25 75,000 73,500 0.03
USD 75,000 HEALTHSOUTH CORP 5.75% 01/11/24 76,943 73,500 0.03
USD 75,000 REVLON CONSUMER 5.75% 15/02/21 75,000 73,125 0.03
USD 75,000 ENPRO INDUSTRIES 5.875% 15/09/22 74,411 72,938 0.03
USD 75,000 ASBURY AUTO 6% 15/12/24  144A 78,188 72,750 0.03
USD 75,000 NATIONSTAR MORT/CAP 6.5% 01/08/18 75,000 72,375 0.03
USD 75,000 GRIFFON CORP 5.25% 01/03/22 75,000 71,625 0.03
USD 75,000 CHS COMMUNITY 7.125% 15/07/20 79,219 71,250 0.03
USD 125,000 SUNCOKE ENERGY 7.375% 01/02/20 144A 127,500 70,938 0.03
USD 75,000 JBS USALLC 8.25% 01/02/20 144A 74,289 70,875 0.03
USD 75,000  SONIC AUTO INC 5% 15/05/23 75,000 70,500 0.03
USD 250,000 ALTA MESA HDGS/FIN 9.625% 15/10/18 172,750 70,000 0.03
USD 125,000 NORTHERN OIL AND GAS 8% 01/06/20 118,750 70,000 0.03
USD 200,000 EP ENERGY/EVER 6.375% 15/06/23 69,375 70,000 0.03
USD 75,000 SPRINGLEAF FINANCE 8.25% 1/10/23 WI 75,000 69,750 0.03
USD 100,000  AVAYA INC 9% 01/04/19 144A 82,500 67,750 0.03
USD 65,000 HUNTINGTON INGALLS 5% 15/11/25 144A 65,000 66,950 0.03
USD 80,000 FRONTIER COMM 6.25% 15/09/21 80,000 66,800 0.03
USD 75,000 RR DONNELLEY 6.5% 15/11/23 75,000 66,000 0.03
USD 75,000 ENERGY TRANSFER EQ 7.5% 15/10/20 75,938 65,625 0.03
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USD 125,000 COEUR D'ALENE MINES 7.875% 01/02/21 125,000 64,688 0.03
USD 84,000 ALERIS INTL INC 7.875% 01/11/20 84,000 64,680 0.03
uUsD 75,000 HARLAND CLARKE 6.875% 01/03/20 144A 75,000 62,250 0.02
usD 150,000 CNG HLDG INC 9.375% 15/05/20  144A 137,888 61,500 0.02
uUsD 75,000 CBCAMMO LLC 7.25% 15/11/21 144A 73,886 61,125 0.02
USD 100,000  WINDSTREAM HDGS 6.75% 01/04/28 96,000 60,500 0.02
USD 125,000 PROSPECT HLDG LLC 10.25% 01/10/18 1 121,453 60,000 0.02
USD 75,000 BLUELINE RENTAL FIN 7% 01/02/19 144 75,000 58,875 0.02
USD 100,000 GRAFTECH INTL 6.375% 15/11/20 100,000 57,000 0.02
USD 100,000  SUNCOKE ENRGY PART 7.375% 1/2/20 14 105,469 56,750 0.02
USD 75,000 NGL ENERGY/FIN 5.125% 15/07/19 75,000 54,750 0.02
USD 100,000 AMEREN ENERGY GEN 7% 15/04/18 H 90,375 53,500 0.02
USD 50,000 SPECTRUM BRANDS ESC 6.625% 15/11/22 50,000 53,250 0.02
USD 50,000 AMC NETWORKS INC 7.75% 15/07/21 WI 54,875 53,000 0.02
USD 50,000 SPECTRUM BRANDS 6.375% 15/11/20 50,000 52,750 0.02
USD 50,000 GANNETT CO 6.375% 15/10/23 49,543 52,750 0.02
USD 50,000 VECTOR GROUP LTD 7.75% 15/02/21 53,375 52,493 0.02
USD 47,000  GREIF INC 7.75% 01/08/19 53,815 52,346 0.02
USD 50,000 UNITED CONTINENTAL 6.375% 01/06/18 50,000 51,750 0.02
USD 50,000 CIT GROUP INC 5.25% 15/03/18 52,063 51,500 0.02
USD 50,000 HUB INTL LTD 9.25% 15/02/21 144A 50,000 51,375 0.02
USD 50,000 NETFLIX INC 5.5% 15/02/22 144A 50,125 51,250 0.02
USD 75,000 GENON ENERGY 9.875% 15/10/20 WI 81,000 51,000 0.02
USD 50,000 T-MOBILE USA 6.25% 01/04/21 51,750 50,875 0.02
USD 50,000 SEALED AIR CORP 5.25% 1/04/23  144A 50,000 50,750 0.02
USD 50,000 INVENTIV HEALTH 9% 15/01/18  144A 50,000 50,594 0.02
USD 50,000 AIRCASTLE LTD 4.625% 15/12/18 50,000 50,435 0.02
USD 50,000 SLM CORP 6% 25/01/17 MTN 49,471 50,375 0.02
USD 50,000 GIBRALTAR STEEL 6.25% 01/02/21 50,000 50,125 0.02
USD 50,000 NAI ENTER HLDGS 5% 01/08/18 144A 50,000 50,063 0.02
USD 50,000 KEHE DISTRIBUTORS 7.625% 15/8/21 14 50,000 49,750 0.02
USD 50,000 CIT GROUP INC 3.875% 19/02/19 50,000 49,313 0.02
USD 50,000 MPT OPER PARTNERS 5.5% 01/05/24 50,000 49,250 0.02
USD 50,000 NCR CORP 5.875% 15/12/21 WI 50,000 49,125 0.02
USD 50,000  ALLY FINANCIAL INC 4.125% 13/02/22 49,253 48,850 0.02
USD 75,000  UNIT CORP 6.625% 15/05/21 74,375 48,750 0.02
USD 50,000 WEYERHAEUSER REAL 5.875% 15/6/24 49,075 48,500 0.02
USD 50,000 MEDIACOM LLC/CORP 5.5% 15/04/21 50,000 48,500 0.02
USD 50,000 FIRST CASH FIN 6.75% 01/04/21 50,000 48,375 0.02
USD 50,000 MPG HOLDCO I7.375% 15/10/22 50,000 47,875 0.02
USD 75,000 CRESTWOOD MIDSTREAM 6% 15/12/20 75,000 47,813 0.02
USD 50,000  APX GROUP INC 6.375% 01/12/19 50,000 47,813 0.02
USD 50,000 PAPERWORKS 9.5% 15/08/19 144A 50,781 46,000 0.02
USD 50,000 TESORO LOGISTIC LP 6.125% 15/10/21 50,000 45,250 0.02
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USD 75,000 CRESTWOOD MID 6.125% 01/03/22 75,000 45,188 0.02
USD 50,000 FLORIDA EAST COAST 6.75% 1/05/19 14 50,000 45,125 0.02
USD 125,000 TALOS PROD LLF/FIN 9.75% 15/2/18 14 123,781 43,750 0.02
USD 50,000 COVANTA HDGS CORP 5.875% 01/03/24 50,000 43,500 0.02
USD 75,000 SUNGARD AVAIL 8.75% 01/04/22 144A 75,000 42,750 0.02
USD 50,000 ENDEAVOR ENERGY 8.125% 15/9/23 144A 50,000 42,500 0.02
USD 100,000 SIDEWINDER DRILL 9.75% 15/11/19 144 100,000 42,500 0.02
USD 275,000 HALCON RESOURCES 8.875% 15/05/21 214,225 39,875 0.02
USD 125,000 TEXAS COMPETITIVE 11.5% 01/10/20 14 113,375 39,063 0.02
USD 150,000 CHESAPEAKE EN 5.375% 15/06/21 150,000 39,000 0.02
USD 50,000 INTREPID AVIATION 6.875% 15/2/19 14 50,000 38,750 0.02
USD 225,000 TRIANGLE USA PET 6.75% 15/7/22 144A 227,217 38,250 0.02
USD 40,000 JC PENNEY CORP INC 5.75% 15/02/18 37,400 38,000 0.02
USD 50,000 JMC STREEL GP 8.25% 15/03/18 144A 51,625 37,250 0.01
USD 75,000 CHESAPEAKE ENERGY 6.5% 15/08/17 42,188 36,750 0.01
USD 50,000 TITAN INTL INC 6.875% 01/10/20 50,088 36,574 0.01
USD 225,000 EXCO RESOURCES INC 8.5% 15/04/22 207,625 36,000 0.01
USD 51,000  AFFINION INVEST 13.5% 15/08/18 43,375 33,405 0.01
USD 50,000  WILLIAMS CO INC 4.55% 24/06/24 32,125 32,636 0.01
USD 700,000 MIDSTATES PETRO 10.75% 01/10/20 478,000 31,500 0.01
USD 75,000 SANCHEZ ENERY CORP 7.75% 15/6/21 71,944 31,125 0.01
USD 50,000 FLORIDA EAST COAST 9.75% 1/05/20 14 50,333 30,125 0.01
USD 25,000 INTL LEASE FIN CORP 8.625% 15/01/22 25,000 29,313 0.01
USD 325,000 ENERGY XXI GULF 9.25% 15/12/17 325,813 29,250 0.01
USD 47,000 WHITING PETROLEUM 5.75% 15/03/21 49,894 28,670 0.01
USD 100,000 MIDSTATES PETRO 10% 01/06/20 75,750 27,500 0.01
USD 25,000 INTL LEASE FIN CORP 8.875% 01/09/17 27,406 26,719 0.01
USD 425,000 WARREN RESOURCES 9% 01/08/22 375,355 26,563 0.01
USD 75,000 AK STEEL CORP 7.625% 01/10/21 39,563 26,250 0.01
USD 25,000 NATIONSTAR MORT 9.625% 01/05/19 25,536 25,875 0.01
USD 75,000  APPVION INC 9% 01/06/20 144A 73,200 25,875 0.01
USD 25,000 QVC INC 5.125% 02/07/22 25,000 25,320 0.01
USD 25,000 DISH DBS CORP 6.75% 01/06/21 23,813 25,250 0.01
USD 25,000 ENTEGRIS INC 6% 01/04/22 144A 25,000 25,250 0.01
USD 25,000 CTP TRAN PROD/FINA 8.25% 15/12/19 1 25,000 25,250 0.01
USD 25,000 NIELSEN FIN LLC 5% 15/04/22 144A 25,149 25,156 0.01
USD 50,000 LONESTAR RES 8.75% 15/04/19 144A 50,000 25,000 0.01
USD 25,000 US AIRWAY 12-2C PTT 5.45% 03/06/18 25,000 25,000 0.01
USD 25,000 FLEXI VAN LSG 7.875% 15/08/18 144A 25,438 24,750 0.01
USD 75,000 COMMUNITY CHOICE 10.75% 1/05/19 W1I* 75,000 24,750 0.01
USD 25,000 AMERICAN AIRLINES 5.5% 1/10/19 144A 25,000 24,750 0.01
USD 125,000 APPROACH RESOURCES 7% 15/06/21 113,875 24,375 0.01
USD 25,000 WMG ACQUISITION 5.625% 15/04/22 144 25,000 24,250 0.01
USD 25,000 WILLIAM LYON HOM 5.75% 15/04/19 25,000 24,125 0.01
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USD 45,000 SM ENERGY CO 5% 15/01/24 38,138 24,075 0.01
USD 25,000 KB HOME 4.75% 15/05/19 25,000 23,563 0.01
USD 25,000 SLM CORP 5.5% 15/01/19 MTN 24,719 23,438 0.01
USD 195,000 REX ENERGY CORP 8.875% 01/12/20 204,897 23,400 0.01
USD 55,000 BONANZA CREEK 6.75% 15/04/21 55,000 20,900 0.01
USD 25,000 BEAZER HOMES USA 7.25% 01/02/23 25,226 20,625 0.01
USD 25,000 TMS INTL CORP 7.625% 15/10/21 144A 25,000 19,125 0.01
USD 100,000 CHAPARRAL ENERGY 8.25% 01/09/21 21,500 17,000 0.01
USD 45,000 PIONEER NRJ 6.125% 15/03/22 45,000 16,875 0.01
USD 88,000 CALIFORNIA RES 6% 15/11/24 88,000 16,720 0.01
USD 25,000  SPRINT CAP CORP 6.875% 15/11/28 24321 16,125 0.01
USD 75,000 CLAIRE'S ST ESC 8.875% 15/3/19 46,781 15,656 0.01
USD 15,000 OSHKOSH CORP 5.375% 01/03/22 15,000 15,150 0.01
USD 275,000 MIDSTATES PETRO 9.25% 01/06/21 182,335 12,375 0.00
USD 125,000 NORANDA ALU ACQ 11% 01/06/19 126,688 11,875 0.00
USD 10,000 AECOM 5.75% 15/10/22 10,000 10,100 0.00
USD 45,000 CALIFORNIA RES 5% 15/01/20 43,200 9,113 0.00
USD 50,000 CHAPARRAL ENERGY 9.875% 01/10/20 41,750 8,750 0.00
USD 15,000 SM ENERGY CO 6.125% 15/11/22 14,438 8,625 0.00
USD 50,000 CHAPARRAL ENERGY 7.625% 15/11/22 50,156 7,750 0.00
USD 150,000 SEVENTY SEVEN ENER 6.5% 15/7/22 132,625 7,500 0.00
USD 25,000 CLOUD PEAK ENERGY 6.375% 15/03/24 25,000 6,438 0.00
USD 10,000 SM ENERGY CO 6.5% 15/11/21 9,600 5,750 0.00
USD 50,000 REX ENERGY CORP 6.25% 01/08/22 50,000 5,500 0.00
USD 75,000  SABINE OIL & GAS CORP 7.25% 15/6/19 19,500 4,875 0.00
USD 390,000 NEWPAGE CORP 10% 01/05/12 ESCROW 163,549 4,290 0.00
USD 75,000 ENERGY XXI GULF 7.5% 15/12/21 33,000 4,125 0.00
USD 125,000 SABINE OIL GAS CORP 9.75% 15/02/17 36,375 3,750 0.00
USD 444,000 SANDRIDGE ENERGY 7.5% 15/03/21 187,489 1,110 0.00
USD 150,000 SANDRIDGE ENERGY 8.125% 15/10/22 133,083 375 0.00
198,326,835 176,832,408 70.18

B

- 14472 ALLY FINANCIAL PFD FRN 31/12/49 378,867 364,406 0.13
- 7,550 GMAC CAP TST I PFD FRN 15/02/40 187,699 191,393 0.08
- 3,381 CITIGROUP INC PFD FRN 31/12/49 K 84,525 92,267 0.04
- 2,600 REGIONS FIN CORP PFD 6.375 20/09/49 65,000 67,236 0.03
- 2,592 COWEN GROUP PFD 8.25% 15/10/21 64,800 55,598 0.02
- 2,193  GENERAL FIN PFD 8.125% 31/07/21 54,825 46,601 0.02
835,716 817,501 0.32
BET AL 214,259,749 190,253,086 75.49
HABESST 266,916,637 239,013,315 94.85

(1) FHIE RS I RAT B AR CHROR
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BAF5EHEICRAT B
201641 A31HIRE
(TN EHE, TEHIEFEL 00 a2 2 2)
- EABEELEN

2016421 A 31 HBITE, 77 NIELL T ORI FAME 2 LR Z AL T,

B i £ HEA 44 SIS S H S B *éffff)ﬁ
JPY 129,913 USD 1,102 201642 H22 H 27)
JPY 139,906 USD 1,187 201642 H22 H 29)
JPY 159,931 USD 1,354 20164E2 H22H 3D
JPY 129,915 USD 1,107 20164E2 H22H (32)
JPY 139,907 USD 1,192 201642 H22 H 34)
JPY 159,915 USD 1,358 20164E2 H22 H (34)
JPY 189,899 USD 1,613 201642 H22 H 41)
JPY 476,499,767 USD 4,053,399 20164E2 H22H (108,619)
USD 14,240 JPY 1,676,604 20164E2 H22H 360
USD 11,332 JPY 1,334,278 201642 H22 H 287
USD 25 JPY 2,999 201642 H22 H 1
(108,199)
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W PEFH R A F R
20164E5 7 31 H BifE 201645 H 31 HIZHE T4 DrFHIHIR
G(EeHHld=2—aZr) (EARIE =2 —rZoT)
B A REZR AT 69,160,824 SRAT O ERILE 105
(735t : 67,291,685+ —12) fEFFE, 4,364,254
B TAA % 8,966,351
AR 4 1,398,225 s A 4,364,359
BREATT 79,525,400
#H
5 T 1 S 456,278
A SRS B TN 76,217
HUTIE 4 5,964,053 PRAE 23,135
G 2 R S I LS AR D R 2= R 927 4 AR, 6,340
AR RS EUR S 31,953 B | R4 T 6,267
Ta— = ~DORIAE: 780,863 ST TR 14,970
HRINE 155,118 ZREAHE 15,255
RELFE 31 RS 2,227
ST 15,240
AfAEE 6,932,945 EALE S 1 18,729
RRNL R FE AN 5,532
Mt 107
O PERRAE 72,592,455
#BHAF 640,297
AL N S0 MBI A 3,724,062
MRIDAEDMEERS RITEZMERR MG ERE
BB MRESR7E BEUCFR DA (4,874)
FCZZA() 10,417 14,985 156,105,443 SMENE 5 5 KOS E AR e L IR D iR 227,682
FDZZA() 12,766 690,817  8,818,656,889
BT RUE=EAY 222,808
PG A RS HE A oD H ok (3,775,690)
S 2R eI LA AR D REATHR AR O3 st 3,752
L HIREAT ZE R A (3,771,938)
S O FA 2 L B ol PE OB AR 174,932
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WG PEA BN G R FATHEZ AR B OE TR
20164E5 A 31 BT T 3 EHRIIH 201645 H 31 HIZH& T3 ARHHIIRH
G(EeHHld=2—aZr) CRER)
i pE AR 84,352,965 FC/F A
[P {I'E = 3,724,062 M e 2SR 14,445
2 T2 R A 222,808
1 HIREAMG 22 R A (3,771,938) FATZASAEAREL 1,065
B RS A RS (525)
T F Ok FAT LD PE D HE TR 174,932
WIRIEAT I AR FESR AL 14,985
ZARAESROFIT A 1,480,845
AR OB R34 (8,962,824) FDZZ A
(7,481,979) B N e = 762,539
BZASH ~DIAL B4 (4,453,463) FATZAS LA 13,687
B RS AR AESH (85,409)
WA PERRAE 72,592,455 WIRFAT P2 AR AESR L 690,817
waHir
20164E5 A 31 HBI(E
CRE£)
2016 2015 2014

IR MG PR — 1) 72,592,455 84,352,965 69,660,500

FCZZA(1H)
ARG PE A 156,105,443 156,968,361 257,932,116
R S SEE FEM 10,417 10,867 10,929
FDZZA(M)
ARG PE R 8,818,656,889 11,286,726,913  9,378,111,351
R S SE TEM 12,766 14,802 14,820
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HELNE FERH
20164E5 A 31 H BIfE
(EHEIF2— o)
mE AR EALES Gl AL 4E FAALEHE(%)
F—R+ ST
EidE i EEE S FE
EUR 164,000  ORIGIN ENER FIN 2.5% 23/10/20 153,176 162,386 0.22
uUsb 60,000  ORIGIN ENER FIN 5.45% 14/10/21 REGS 53,733 55,051 0.08
206,909 217,437 0.30
At A —ANT 206,909 217,437 0.30
F—ZRK)7
EHESFME
EUR 300,000  WIENERBERGER AG FRN 29/12/49 308,650 312,581 0.43
308,650 312,581 0.43
il EEE £ R
EUR 200,000  BAWAG P.S.K. 8.125% 30/10/23 ~ EMTN 239,999 249,274 0.34
EUR 250,000  HETA ASSET RES 4.375% 24/01/17 emt 231,641 214,745 0.30
EUR 178,000  HETA ASSET RESOL 4.25% 31/10/16 EMT 171,263 152,636 0.21
642,903 616,655 0.85
Bt A —ANT 951,553 929,236 1.28
N)L¥—
EHSAE
EUR 190,000  KBC GROEP FRN 29/03/49 190,000 183,588 0.25
190,000 183,588 0.25
il EEE £ R
EUR 150,000  ONTEX GROUP NV 4.75% 15/11/21 REGS 150,000 160,281 0.22
150,000 160,281 0.22
ARt UL¥— 340,000 343,869 0.47
ISV
EidEEEE S FE
usb 100,000  TELEMAR NORTE LES 5.5% 23/10/20 144 53,848 25,395 0.04
usb 100,000  TELEMAR NORTE LES 5.5% 23/10/20 REG 53,471 25,396 0.03
107,319 50,791 0.07
e A 107,319 50,791 0.07
hrs
EidEEEE S FE
EUR 650,000  VRX ESCROW 4.5% 15/05/23 REGS 564,750 498,875 0.69
564,750 498,875 0.69
Gty 564,750 498,875 0.69
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Bl AR A §ivi4: AR AT 44E FEA L (%)
TARVEE
ZDithfEH
usD 160,000  UPCB FINANCE VI 6.875% 15/01/22 144 112,300 136,246 0.19
112,300 136,246 0.19
il EEE £ R
EUR 275,000  UPCB FINANCE IV 4% 15/01/27  REGS 275,000 268,675 0.37
EUR 185,000  VIRIDIAN GP 7.5% 01/03/20 REGS 185,000 196,794 0.27
460,000 465,469 0.64
Bt A~ e 572,300 601,715 0.83
Fxa
TEHBEEEFE
EUR 210,000  RPG BYTY SRO 6.75% 01/05/20  REGS 210,000 217,384 0.30
210,000 217,384 0.30
e A ] 210,000 217,384 0.30
FoR—Y
EHSAE
EUR 500,000  DANSKE BANK FRN 15/05/49 EMTN 415,000 514,275 0.71
415,000 514,275 0.71
At Fre—s 415,000 514,275 0.71
TSUR
EEEFE
EUR 850,000  GROUPE BPCE FRN 29/10/49 EMTN 926,500 899,044 1.25
EUR 650,000  BNP PARIBAS FRN 29/06/49 EMTN 601,250 726,863 1.01
EUR 500,000  NATIXIS FRN 29/10/49 356,150 531,070 0.73
EUR 400,000  CREDIT AGRICOLE FRN 23/12/49 419,500 395,052 0.54
EUR 240,000  TOTAL SA FRN 29/12/49 242,500 246,876 0.34
EUR 200,000  GROUPAMA SA FRN 27/10/39 227,000 212,229 0.29
GBP 100,000  VEOLIA ENVIRONN FRN 29/01/49 134,800 134,286 0.18
EUR 100,000  SOLVAY FINANCE FRN 29/06/49 100,000 103,829 0.14
EUR 100,000  SOLVAY FINANCE FRN 29/06/49 100,000 103,158 0.14
3,107,700 3,352,407 4.62
ZDihiEH
EUR 275,000  AUTODIS SA 6.5% 01/02/19 REGS 255,544 256,024 0.35
EUR 225,000  REXEL SA 3.5% 15/06/23 225,000 229,500 0.32
EUR 100,000  WFS GLOBAL HDGS 12.5% 30/12/22 REGS 103,375 97,510 0.13
583,919 583,034 0.80
RATFYT TV /EY AR
EUR 200,000  CASINO GUICHARD 2.798% 5/08/26 EMTN 191,000 198,160 0.27
191,000 198,160 0.27
il EEE £ R
EUR 650,000  NUMERICABLE GRP 5.625% 15/05/24 REG 669,759 676,246 0.94
EUR 545,000  VERALLIA PACK 5.125% 01/08/22 REG 548,200 571,569 0.79
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it B i R A S e WA (%)
EUR 350,000 MEDI PARTENAIRES 7% 15/05/20  RegS 368,533 367,150 0.51
EUR 300,000 GIE PSA TRESORERIE 6% 19/09/33 355,500 354,940 0.49
EUR 300,000 HOMEVI 6.875% 15/08/21 REGS 306,438 322,893 0.44
EUR 400,000 AREVA 4.875% 23/09/24 EMTN 375,675 292,000 0.40
EUR 270,000 SYNLAB BONDCO 6.25% 01/07/22  REGs 269,124 284,175 0.39
EUR 245,000 NOVALIS SAS 3% 30/04/22 RegS 245,000 248,369 0.34
EUR 225,000 WFS GLOBAL HDGS 9.5% 15/07/22 REGS 228,639 231,768 0.32
EUR 200,000 OBERTHUR TECH 9.25% 30/04/20  REGS 217,745 211,600 0.29
EUR 200,000 REXEL SA 3.25% 15/06/22 198,440 203,250 0.28
EUR 190,000 NUMERICABLE GRP 5.375% 15/05/22 REG 190,000 197,927 0.27
EUR 125,000 HORIZON HDG 1 7.25% 01/08/23  REGS 126,339 133,725 0.18
EUR 100,000 BISOHO SAS 5.875% 01/05/23 REGs 100,000 102,292 0.14
EUR 100,000 PAPREC HOLDING 5.25% 01/04/22 REGS 100,000 100,500 0.14
EUR 100,000 AREVA SA 3.5% 22/03/21 EMTN 102,300 76,500 0.11
EUR 100,000 AREVA SA 3.125% 20/03/23 EMTN 99,250 71,010 0.10
4,500,942 4,445,914 6.13
Bt 7T 8,383,561 8,579,515 11.82
Ray
EHRFIE
EUR 300,000 HT1 FUNDING/COMMERZBK FRN 29/07/49 307,750 302,355 0.42
307,750 302,355 0.42
ot
EUR 677,000 SAFARI HDG VERWAL 8.25% 15/02/21 RE 709,876 711,730 0.99
EUR 502,000 UNITYMEDIA HES 5.625% 15/04/23 RegS 435,718 431,720 0.59
EUR 218,000 UNITYMEDIA HESSEN 5.75% 15/01/23 RE 183,263 189,824 0.26
EUR 213,000 UNITYMEDIA HESS 5.125% 21/1/23 REGS 184,830 183,056 0.25
1,513,687 1,516,330 2.09
BEAEEELFIE
EUR 550,000 PROGROUP AG 5.125% 01/05/22 REGS 560,815 584,429 0.81
EUR 340,000 HEIDELBERGCEMENT 7.5% 03/04/20 379,655 419,267 0.58
EUR 315,000 HEIDELBERGCEMENT 8.5% 31/10/19 358,407 392,705 0.54
EUR 350,000 UNITYMEDIA HESSEN 4.625% 15/2/26 RE 350,000 364,875 0.50
EUR 262,000 PFLEIDEDER AG 7.875% 1/08/19 REGS 260,627 275,828 0.38
EUR 235,000 THYSSENKRUPP AG 4% 27/08/18 EMTN 234,250 248,513 0.34
EUR 230,000 TRIONISTA TOPC 6.875% 30/04/21 REGS 230,000 242,018 0.33
EUR 175,000 RAPID HOLDING 6.625% 15/11/20 REGS 175,742 184,625 0.25
USDh 200,000 UNITYMEDIA KABEL 5% 15/01/25 144A 170,907 181,140 0.25
EUR 145,000 UNITYMEDIA HESSEN 3.5% 15/1/27 REGS 145,000 140,288 0.19
EUR 120,000 CERAMTEC GP GMBH 8.25% 15/08/21 REG 120,000 128,935 0.18
EUR 100,000 COMMERZBANK AG 7.75% 16/03/21 EMTN 102,291 121,014 0.17
EUR 100,000 UNITYMEDIA HESSEN 6.25% 15/01/29 RE 114,375 112,750 0.16
EUR 110,000 THYSSENKRUPP 2.75% 08/03/21 EMTN 109,368 111,558 0.15
EUR 100,000 KIRK BEAUTY ZERO 6.25% 15/7/22 REGS 100,000 108,625 0.15
EUR 115,000 UNITYMEDIA KABEL 3.75% 15/1/27 REGS 105,369 104,938 0.14
EUR 100,000 WEPA HYGIENEPDKT 3.75% 15/5/24 REGS 100,000 100,500 0.14
3,616,806 3,822,008 5.26
GEti Ry 5,438,243 5,640,693 7.77
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Bl Eanagiia EALES AR AT 44E FAALE (%)
FTAIWIUR
EEEFIE
EUR 200,000  GOVERNOR & CO FRN 29/12/49 199,748 195,890 0.27
EUR 200,000  ALLIED IRISH BK FRN 29/12/49 ~ EMTN 200,000 183,960 0.25
EUR 100,000  ALLIED IRISH BK FRN 26/11/25 EMTN 99,876 95,250 0.13
499,624 475,100 0.65
EiE i EEE £ FE
EUR 505,000  ARDAGH PKG FIN 6.75% 15/05/24 REGS 506,990 512,575 0.71
EUR 340,000  ARDAGH PKG FIN 4.25% 15/01/22 REGS 340,000 347,364 0.48
EUR 300,000  EIRCOM FINANCE 9.25% 15/05/20 REGS 333,750 315,750 0.43
EUR 200,000  ARDAGH PKG FIN 4.125% 15/05/23 REGS 200,000 203,250 0.28
1,380,740 1,378,939 1.90
Gt TANTR 1,880,364 1,854,039 2.55
157
EHESFME
EUR 950,000  INTESA SANPAOLO SPA FRN 29/06/49 855,624 1,036,687 1.43
EUR 600,000  INTESA SANPAOLO FRN 29/10/49  PERP 448,500 684,750 0.94
GBP 240,000  ENEL SPA FRN 15/09/76 303,859 329,420 0.45
1,607,983 2,050,857 2.82
il EEE £ R
EUR 390,000  TELECOM ITALIA 4.5 25/01/21 EMTN 391,675 439,420 0.61
EUR 300,000  MANUTENCOOP 8.5% 01/08/20 REGS 292,853 259,500 0.36
EUR 250,000  LKQ ITALIA BONDCO 3.875% 01/04/24 R 250,000 259,063 0.36
EUR 200,000  TELECOM ITALIA SPA 3.625% 25/5/26 E 200,000 205,768 0.28
GBP 125,000  FINMECCANICA FIN 8% 16/12/19  EMTN 162,862 192,117 0.26
EUR 150,000  TELECOM ITALIA SPA 5.25% 10/02/22 163,725 174,862 0.24
EUR 129,000  ZOBELE HOLDING 7.875% 01/02/18 REGS 131,346 132,083 0.18
EUR 400,000  WASTE ITALIA 10.5% 15/11/19  REGS 346,351 108,000 0.15
1,938,812 1,770,813 2.44
Bt AXIT 3,546,795 3,821,670 5.26
BAR
il E(EE £ R
EUR 309,000  SOFTBANK GP CORP 4.75% 30/07/25 313,236 330,871 0.46
EUR 200,000  SOFTBANK GP CORP 4% 30/07/22 204,500 212,950 0.29
517,736 543,821 0.75
At AR 517,736 543,821 0.75
Tr—U—
EEEFIE
GBP 495,000  HBOS CAPITAL FD FRN 29/11/49 415,575 673,299 0.93
EUR 250,000  UBS AG JERSEY FRN 29/12/49 EMTN 235,000 271,432 0.37
650,575 944,731 1.30
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Bl Y SIAGES A ATl A AL (%)

RA A2 DAV FPIKE

EUR 150,000  MERCURY BONDCO PIK 9% 30/05/21 REGS 150,000 153,000 0.21
150,000 153,000 0.21
EiE i EEE S FE
GBP 475,000  AA BOND CO LTD 5.5% 31/07/22  REGS 619,813 612,139 0.85
EUR 180,000  LINCOLN FIN 6.875% 15/04/21 REGS 180,000 195,210 0.27
GBP 120,000  TVL FINANCE PLC 8.5% 15/05/23 REGS 154,326 162,437 0.22
GBP 115,000  CPUK FIN LTD 7% 28/08/20 REGS 163,685 158,233 0.22
1,117,824 1,128,019 1.56
Gt vy—v— 1,918,399 2,225,750 3.07
oty IT NG
EEEFIE
EUR 200,000  GRAND CITY PROP FRN 29/12/49 191,750 193,500 0.27
191,750 193,500 0.27
Z D ES
EUR 150,000  CABOT FIN FRN 15/11/21 REGS 148,500 147,498 0.21
EUR 100,000  SWISSPORT INVEST 6.75% 15/12/21 REG 100,000 103,250 0.14
248,500 250,748 0.35

RA A2 DAV RPIKE

EUR 480,000 PLAY TOPCO PIK 8.5%  28/02/20 REGS 478,950 488,400 0.67
EUR 263,695  ARDAGH FIN PIK 8.375% 15/06/19 REGS 226,788 280,176 0.39
EUR 9,126 BILBAO LX PIK 11.25% 01/12/18 REGS 0 8,908 0.01

705,738 777,484 1.07

TEEEEEFE

USD 859,000 GAZ PROM 6.51% 07/03/22 REGS 774,278 835,209 1.16
EUR 771,000  WIND ACQ FIN 7% 23/04/21 REGS 778,587 742,928 1.02
EUR 600,000 CIRSA FUNDING LUX 5.875% 15/5/23 RE 593,596 610,710 0.84
EUR 470,000  ALTICE SA 7.25% 15/05/22 REGS 477,375 479,884 0.66
EUR 456,000  ALTICE SA 6.25% 15/02/25 REGS 456,000 429,087 0.59
EUR 387,000 FIAT FINANCE 4.75% 15/07/22 ~ GMTN 414,751 423,846 0.58
EUR 383,000  WIND ACQ FIN 4% 15/07/20 REGS 383,688 380,606 0.52
EUR 340,000 DUFRY FINANCE 4.5% 01/08/23 REGS 345,000 360,638 0.50
EUR 307,000 FIAT INDUSTRIAL FIN 6.25% 9/3/18 EM 310,356 331,870 0.46
EUR 277,000 FINMECCANICA FIN 4.5% 19/01/21 EMT 297,496 311,971 0.43
EUR 300,000  TELENET FIN VI 4.875% 15/7/27 REGS 291,750 306,000 0.42
EUR 260,000 CIRSA FUNDING LUX 5.75% 15/05/21 RE 258,586 267,475 0.37
GBP 200,000 CABOT FINANCIAL 6.5% 01/04/21 REGS 244,001 255,258 0.35
EUR 236,000 CERBERUS NIGHT 8.25% 01/02/20 REGs 236,000 244,496 0.34
EUR 200,000 FIAT FINANCE 7.375% 09/07/18 ~ EMTN 199,560 222,200 0.31
EUR 210,000 GAZPROM OAO 3.389% 20/3/20 EMTN 202,673 214,305 0.30
EUR 200,000 GARFUNKELUX HOLDCO 7.5% 1/8/22 REGS 204,000 206,500 0.28
EUR 150,000  TELECOM ITALIA FIN 7.75% 24/1/33 EM 189,750 201,327 0.28
EUR 175,000 FIAT FIN&TRADE 6.75% 14/10/19  GMTN 184,555 198,406 0.27
usb 200,000  ALTICE FIN SA 6.625% 15/02/23  144A 176,429 179,454 0.25
usb 200,000  ALTICE FINANCING 7.5% 15/05/26 144A 177,258 179,342 0.25
usb 200,000  WIND ACQUIS FIN 4.75% 15/07/20 144A 145,312 177,544 0.24
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EUR 175,000  ARCELORMITTAL 3.125% 14/01/22 EMTN 164,500 167,923 0.23
EUR 150,000  ALTICE FINANCING 5.25% 15/02/23 REG 150,000 155,214 0.21
GBP 110,000  CABOT FIN LUX 10.375% 01/10/19 REGS 137,185 153,808 0.21
EUR 138,000  BORMIOLI ROCCO HDGS 10% 01/08/18 RE 145,813 143,037 0.20
EUR 130,000  GESTAMP FUND LUX 3.5% 15/05/23 REGS 130,000 133,898 0.18
EUR 100,000  JH HOLDING FIN 8.25% 01/12/22 REGS 100,000 106,600 0.15
EUR 100,000  MATTERHORN TEL 3.875% 01/05/22 REGS 95,750 97,637 0.13
EUR 100,000  MONITCHEM HLDCO 6.875% 15/6/22 REGS 94,500 91,504 0.13
EUR 75,000  HEIDELBERGCEMENT 2.25% 03/06/24 EMT 74,222 75,375 0.10
8,432,971 8,684,052 11.96
Gt TN 9,578,959 9,905,784 13.65
T4
EEEFIE
EUR 350,000  GENERALI FINANCE 4.596% 30/11/49 EM 376,775 335,169 0.47
EUR 300,000  TELEFONICA EUROPE FRN 29/12/49 304,550 299,600 0.41
GBP 200,000  TELEFONICA EUROPE FRN 29/09/49 238,434 266,090 0.37
EUR 200,000  TELEFONICA EUROPE FRN 29/09/49 200,000 212,628 0.29
GBP 112,000  KONINKLIJKE KPN FRN 14/03/73 133,703 153,811 0.21
EUR 100,000  VONOVIA FINANCE BV FRN 08/04/74 99,782 103,875 0.14
1,353,244 1,371,173 1.89
Z D EH
EUR 186,000  SNS BANK NV FRN 05/11/25 EMTN 184,706 187,175 0.26
EUR 226,000  SCHAEFFLER PIK 5.75% 15/11/21 regs 133,669 145,200 0.20
EUR 338,000 SCHAEFFLER PIK 6.875% 15/8/18 REGS 124,757 130,711 0.18
EUR 177,000  BOATS INVEST 11% PIK 31/03/17 EMTN 169,888 96,927 0.13
613,020 560,013 0.77
EiEEEE S FE
EUR 440,000 Ol EUROPEAN GRP 4.875% 31/3/21 REGS 460,150 488,135 0.68
EUR 337,000  LGE HOLDCO VI 7.125% 15/05/24 REGS 374,005 372,992 0.51
CHF 329,000  UPC HOLDING BV 6.75% 15/03/23 REGS 268,965 322,213 0.44
EUR 300,000  UPC HOLDONG BV 6.375% 15/09/22 REGS 322,875 320,250 0.44
EUR 250,000  SM MTH AUTO GRP 4.125% 15/07/21 REG 245,375 249,943 0.34
EUR 250,000  PETROBRAS GBL FIN 4.875% 07/03/18 224,375 247,713 0.34
EUR 200,000  INTERXION HDGS 6% 15/07/20 REGS 210,250 210,040 0.29
EUR 225,000  CONSTELLIUM NV 7% 15/01/23  REGS 203,738 189,596 0.26
GBP 173,000  PETROBRAS INTL 6.25% 14/12/26 ENT 206,825 175,871 0.24
EUR 225,000  PETROBRAS GBL FIN 4.25% 02/10/23 165,938 174,298 0.24
EUR 160,000  CARLSON WAGONLIT 7.5% 15/06/19 REG 160,000 165,888 0.23
EUR 130,000  UNITED GP BV 7.875% 15/11/20 REGS 138,450 137,963 0.19
EUR 140,000  ZIGGO BOND FIN 4.625% 15/01/25 REGS 140,000 136,850 0.19
EUR 110,000  SCHAEFFLER FIN 2.5% 15/05/20 REGS 109,321 112,743 0.16
EUR 111,000  SCHAEFFLER FIN 4.25% 15/05/18 REGS 111,000 112,516 0.15
GBP 113,000  PETROBRAS GBL FIN 6.625% 16/01/34 133,147 106,866 0.15
EUR 100,000  SCHAEFFLER FIN 3.25% 15/05/25 REGS 98,920 102,997 0.14
EUR 100,000  SHAEFFLER FIN 3.5% 15/05/22  REGS 100,000 102,750 0.14
GBP 100,000  PETROBRAS INTL FIN 5.37% 01/10/29 . 110,567 92,058 0.13
3,783,901 3,821,682 5.26
GitATH 5,750,165 5,752,868 7.92
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Iy —
EiE i EEE £ R
EUR 650,000  LOCK AS 7% 15/08/21 REGS 669,235 678,106 0.93
669,235 678,106 0.93
At vy z— 669,235 678,106 0.93
R—3UK
EidEEEE S FE
EUR 375,000  PLAY FINANCE 2 5.25% 01/02/19 REGS 389,753 386,273 0.53
EUR 200,000  PLAY FINANCE 2 6.5% 01/08/19 REGS 205,990 208,486 0.29
595,743 594,759 0.82
Bt AR—TUR 595,743 594,759 0.82
RILMH L
il E(EE £ R
EUR 200,000  BANCO ESPIRITO 2.625% 08/05/17 193,500 44,000 0.06
EUR 200,000  BANCO ESPIRITO 4% 21/01/19 EMTN 202,125 44,000 0.06
395,625 88,000 0.12
HEt: WAL 395,625 88,000 0.12
avy
il E(EE £ R
EUR 550,000  GAZPROM OAO 3.6% 26/02/21 EMTN 523,005 561,466 0.77
EUR 225,000  SBERBANK RUSSIA 3.3524% 15/11/19 RE 207,000 230,636 0.32
EUR 140,000  GAZPROM OAO 4.625% 15/10/18 REGS 140,000 147,945 0.20
870,005 940,047 1.29
Aitiar T 870,005 940,047 1.29
ARAY
EHSAE
EUR 400,000  BANCO BILBAO VIZCAYA FRN 29/12/49 397,600 368,000 0.51
EUR 200,000  BANKIA SA FRN 22/05/24 MTN 199,900 195,013 0.27
EUR 100,000  MAPFRE SA FRN 24/07/37 102,625 102,769 0.14
700,125 665,782 0.92
Z D EH
EUR 200,000  ENCE ENERGIA 5.375% 01/11/22  REGS 204,250 209,516 0.29
204,250 209,516 0.29
il E(EE £ R
EUR 100,000  ABENGOA FINANCE SAU 7% 15/04/20 REG 16,250 4,750 0.00
EUR 100,000  ABENGOA GREENFIELD 5.5% 1/10/19 REG 38,000 4,000 0.01
54,250 8,750 0.01
Bt A 958,625 884,048 1.22
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AYI—FTo
EEEFIE
EUR 100,000  VOLVO TREASURY AB FRN 10/06/75 99,781 100,902 0.14
EUR 100,000  VOLVO TREASURY AB FRN 10/03/78 99,855 100,750 0.14
199,636 201,652 0.28
Z D EH
EUR 140,000  TVN FINANCE 7.375% 15/12/20  REGS 112,000 119,582 0.16
EUR 100,000  VERISURE HDG 6% 01/11/22 REGS 100,000 107,250 0.15
212,000 226,832 0.31
il EEE R
EUR 200,000  OVAKO 6.5% 01/06/19 REGS 150,000 147,718 0.20
150,000 147,718 0.20
Bt AV =—T 561,636 576,202 0.79
AAR
EHESFME
EUR 275,000  UBS AG FRN 12/02/26 283,594 290,813 0.41
EUR 225,000  CREDIT SUISSE FRN 18/09/25 249,188 242,676 0.33
532,782 533,489 0.74
il EEE R
usb 200,000  UBS AG 5.125% 15/05/24 143,593 183,407 0.25
EUR 100,000  ONEX WIZARD AC 11 7.75% 15/2/23 REG 100,000 107,358 0.15
243,593 290,765 0.40
Bt AR 776,375 824,254 1.14
AFYR
EHESFME
EUR 700,000  RBS FRN 30/09/49 535,949 697,248 0.95
GBP 285,000  BARCLAYS BANK FRN 29/11/49 RCI 424,279 466,986 0.64
GBP 295,000  LLOYDS BKG GP FRN 29/12/49 303,693 388,941 0.54
GBP 200,000  LLOYDS BANK FRN 31/12/49 242,963 257,743 0.36
EUR 250,000  BARCLAYS BK PLC FRN 15/12/49 270,000 251,613 0.35
GBP 100,000  LLOYDS BANK FRN 29/01/49  EMTn 156,844 218,335 0.30
usb 200,000  RBS FRN 29/12/49 184,077 171,926 0.24
EUR 150,000  RBS FRN 25/03/24 EMTN 144,566 150,558 0.21
2,262,371 2,603,350 3.59
Z D ES
GBP 575,000  TESCO PROP FIN 5.744% 13/04/40 782,055 686,983 0.94
GBP 85,000  TESCO PROP FIN 7.6227% 13/07/39 127,208 114,677 0.16
909,263 801,660 1.10

RA A2 DAV RPIKE
GBP 107,544  ANNINGTON FIN PIK 13% 15/01/23 REGS 99,397 162,870 0.22
99,397 162,870 0.22
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w1 At [ZALES AR AR AEAEEEE(%)
RATVIT T/ E AR
GBP 150,000  CO-OPERATIVE GP STUP 5.625% 8/07/20 207,287 214,190 0.30
207,287 214,190 0.30
TR EEELFE)
GBP 525,000 NEW LOOK SEC ISS 6.5% 01/07/22 REGS 722,709 676,780 0.93
GBP 500,000  MOY PARK BONDCO 6.25% 29/05/21 REGS 636,890 675,509 0.93
EUR 647,000 ECO BAT FINANCE 7.75% 15/02/17 REGs 635,590 633,995 0.87
GBP 470,000 VIRGIN MEDIA SEC 4.875% 15/1/27 REG 659,620 583,348 0.80
GBP 400,000  PIZZAEXPRESS 6.625% 01/08/21 REGS 532,301 522,191 0.72
GBP 380,000  VIRGIN MEDIA FIN 6.375% 15/10/24 re 484,521 509,843 0.70
EUR 446,000  ANGLO AMERICAN 3.5% 28/03/22 EMTN 365,830 408,945 0.56
GBP 300,000 IRON MOUNTAIN 6.125% 15/09/22 REGS 374,887 405,305 0.56
GBP 280,000  TESCO PLC 6.125% 24/02/22 EMTN 405,046 402,976 0.56
EUR 350,000  WORLDPAY FINANCE 3.75% 15/11/22 REG 351,875 363,125 0.50
GBP 250,000 MARLIN IMDT HDGS 10.5% 01/08/20 Reg 357,617 354,150 0.49
uUsh 400,000 ROYAL BK SCOTLAND 5.125% 28/05/24 374,351 353,191 0.49
GBP 250,000  VOUGEOT BIDCO 7.875% 15/07/20 RegS 355,059 343,903 0.47
GBP 200,000  FIRST HYDRO FIN 9% 31/07/21 BR 291,147 340,674 0.47
EUR 325,000  INOVYN FINANCE PLC 6.25% 15/5/21 RE 325,000 336,375 0.46
GBP 246,000 JAGUAR LAND ROV 3.875% 01/3/23 REGS 317,124 312,258 0.43
EUR 315,000  INEOS FIN 4% 01/05/23 REGS 315,000 307,890 0.42
EUR 275,000 INTL GAME 4.75% 15/02/23 REGS 275,656 288,063 0.40
GBP 225,000  STRETFORD 79/ICEL 6.25% 15/7/21 RE 274,961 265,613 0.37
GBP 175,000 SOUTHERN WATER 8.5% 15/04/19 ~ GMTN 202,726 255,931 0.35
GBP 187,000 CO-OPERATIVE BK 5.125% 20/09/17 EMT 218,289 236,086 0.33
GBP 185,000  ENTREPRISE INNS 6.375% 26/09/31 146,257 232,134 0.32
GBP 170,000  WILLIAM HILL 4.875% 07/09/23 221,442 222,872 0.31
EUR 241,000  ANGLO AMERICAN 2.5% 29/04/21  EMTN 203,891 215,147 0.30
USD 225,000 CREDIT SUISSE GP 6.5% 08/08/23 REGS 172,614 214,602 0.30
GBP 150,000  ANGLIAN WATER 7% 31/01/18 EMTN 187,297 213,141 0.29
EUR 215,000  VIRGIN MEDIA FIN 4.5% 15/01/25 REGs 215,000 211,115 0.29
EUR 210,000 OTE PLC 3.5% 09/07/20 GMTN 208,496 210,002 0.29
EUR 195,000  MERLIN ENTERT 2.75% 15/03/22 REGS 195,000 193,270 0.27
EUR 200,000 ANGLO AMERICAN CAP 1.5% 01/04/20 EM 168,750 179,192 0.25
EUR 170,000  EC FINANCE PLC 5.125% 15/07/21 REGS 170,000 178,930 0.25
GBP 130,000  ODEON & UCI FINCO PLC 9% 1/8/18 REG 156,899 176,485 0.24
EUR 175,000 TA MANUFACTURING 3.625% 15/4/23 REG 169,400 167,871 0.23
EUR 150,000 ALLIANCE AUTO FI 6.25% 1/12/21 REGS 146,250 160,185 0.22
GBP 125,000  VIRGIN MEDIA SEC 5.125% 15/1/25 REG 160,175 159,860 0.22
GBP 114,000  JERROLD FINCO 9.75% 15/09/18  REGS 172,704 159,100 0.22
GBP 116,000 KEYSTONE FINANCING 9.5% 15/10/19 RE 146,945 157,897 0.22
GBP 114,000 IDH FINANCE PLC 8.5% 01/06/19 REGS 133,679 150,278 0.21
EUR 145,000  SYNLAB UNSEC BD 8.25% 01/07/23 REGS 145,000 148,335 0.20
GBP 105,000  ENTREPRISE INNS 6.5% 06/12/18 103,108 145,400 0.20
EUR 131,000 THOMAS COOK FIN 7.75% 15/06/20 REGS 131,000 135,609 0.19
GBP 100,000 COGNITA FIN PLC 7.75% 15/08/21 REGS 142,630 134,118 0.18
GBP 100,000  GARFUNKELUX HOLDCO 8.5% 01/11/22 RE 134,206 133,134 0.18
GBP 100,000  TRAVIS PERKINS PLC 4.5% 07/09/23 126,146 130,107 0.18
GBP 100,000 BOPARAN FIANCE 5.5% 15/07/21 REGS 114,998 123,135 0.17
GBP 100,000 GHD BONDCO PLC 7% 15/04/20 REGS 120,920 122,236 0.17
EUR 133,000  INTL PERSONAL FIN 5.75% 07/04/21 EM 133,000 118,570 0.16
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EUR 100,000  INTL GAME 4.125% 15/02/20 REGS 100,000 105,500 0.15
EUR 100,000  OTE PLC 4.375% 02/12/19 GMTN 99,106 103,450 0.14
EUR 111,000  ANGLO AMERICAN 2.875% 20/11/20 EMTN 86,580 102,410 0.14
EUR 100,000  ANGLO AMERICAN 1.75% 03/04/18 EMTN 91,500 98,552 0.14
EUR 100,000  ANGLO AMERICAN 2.75% 07/06/19 EMTN 94,000 97,263 0.13
EUR 100,000  BOPARAN FINANCE 4.375% 15/7/21 REGS 100,000 95,545 0.13
13,173,192 13,571,596 18.70
Bt AFUAR 16,651,510 17,353,666 23.91
TA)h
EEEFIE
EUR 550,000  DEUTSCHE POSTBANK FRN 17/06/49 429,165 557,029 0.77
429,165 557,029 0.77
Z D EH
EUR 400,000  ALLIANCE DATA 5.25% 15/11/23  REGS 400,000 387,800 0.53
400,000 387,800 0.53
il EEE £ R
EUR 570,000  HANESBRANDS FIN LUX 3.5% 15/6/24 RE 570,999 580,031 0.79
EUR 320,000  SEALED AIR CORP 4.5% 15/09/23 REGS 324,324 338,969 0.47
EUR 300,000  NEWELL BRANDS 3.75% 01/10/21  144A 304,725 325,650 0.45
EUR 300,000  HUNTSMAN INTL 5.125% 15/04/21 309,750 310,197 0.43
EUR 300,000  CEMEX FINANCE 5.25% 01/04/21 REGS 307,250 309,174 0.43
EUR 325,000  PSPC ESCROW CORP 6% 01/02/23 REGS 281,000 288,438 0.40
usb 231,000  NEPTUNE FINCO 10.875% 15/10/25 144A 229,244 236,731 0.33
EUR 225,000  MPT OPER PARTNERS 4% 19/08/22 229,388 232,988 0.32
GBP 155,000  LYNX Il CORP 7% 15/04/23 REGs 182,792 212,248 0.29
EUR 195,000  KLOECKNER PENTA 7.125% 1/11/20 REGS 195,000 205,667 0.28
EUR 175,000  MPT OPER PARTNER 5.75% 01/10/20 EMT 189,143 185,383 0.26
EUR 200,000  KINDER MORGAN DEL 2.25% 16/3/27 REG 172,000 176,704 0.24
EUR 175,000  XPO LOGISTICS INC 5.75% 15/06/21 RE 167,563 168,934 0.23
EUR 175,000  CHESAPEAKE ENERGY 6.25% 15/01/17 152,250 166,250 0.23
EUR 140,000  BALL CORP 4.375% 15/12/23 140,000 151,329 0.21
CHF 150,000  NORD ANGLIA EDUC 5.75% 15/07/22 REG 143,373 141,268 0.19
EUR 150,000  CHEMOURS CO 6.125% 15/5/23 119,400 135,200 0.19
EUR 1,500,000  LEHMAN BROTH 5.375% 17/10/12  EMTN 292,500 133,350 0.18
EUR 100,000  BALL CORP 3.5% 15/12/20 100,000 107,707 0.15
EUR 100,000  HUNTSMAN INTL 4.25% 01/04/25 88,500 94,000 0.13
usD 140,000  DFC FINANCE CORP 10.5% 15/06/20 144 102,512 78,973 0.11
4,601,713 4,579,191 6.31
ARt T A 5,430,878 5,524,020 7.61
HAZESS 67,291,685 69,160,824 95.27

ORI S (AT LT,

— 207 —



I LT RIVTFIF—Tx—X-T7U RN =B\ - A — )L R FFC/FD
s I B9 DR
2016475 4 31 HBIE
B AR, TEHIE BRI E 2= N Zr)

TEFL1 —AME R B L K

20164-5 A 31 HBITE. 7 7 RIZLL F ORPFHNE BB WE LR EZHT L QO SNE BB LZKIFCI/TAD~y Y BT
Aoz,

NN N FEHIE £ TEHI AR i A RFEBUALE (2 —m)
JPY 155,273,855 EUR 1,251,277 20164E6 H20 H 4,687
EUR 206,618 GBP 161,900 2016426 H 20 H (5,611)
EUR 20 JPY 2,501 2016426 H 20 H 0
EUR 2,661 JPY 330,512 20164E6 H20 H (12)
EUR 3,353 JPY 416,377 2016426 H 20 H (15)
GBP 3 EUR 3 20164£6 H 20 H 0
GBP 336 EUR 430 201646 H 20 H 11
GBP 424 EUR 542 20164£6 H20 H 13

(927)
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BRI —CUJEH 77 2 FFC (EREERERER)

BHIY—CUJEHT 72 FFC (BERBERERER)
1048~ 2510987 (201646 A 8 H~20165£128 7 A)

L7 72 FOLEA

%E —

B | 2007410811 B L. FEHBLE LET,

BRI —SVTBHEYF—T70F (UTRIRY—T7 R LV0WWET, ) SHRIEFOREEZRBL T, T& LTHEE
BUFHE. 6 L CIREORTT 2ES (UT HAEGS] EVVWET, ) ITREL. BKEDA VHLT AL ORERELES

miz | O

oyl
D

| Zm

BB A | MEENASCLEENE LTEREFVEY, REMAANSETEECOVTIE, AL LTRBBEICESAEAY DETL
AELEYRIDERERICEERERE LET, A, BHBEICLIABAY SHARBL—HOBEIZ OV TIE., YHEHBEELD
EHHEEHEL, AETEERESHOBREEAVERBAY SETSBANHYET.

BRHIX—C BRI 7 VR [ R — T 7 FERMBEIERENRELFT. b AUEZCEERET 5551 HYET,

FLRBRERR T H - 3 5 v FREBHFEIERENRLELET., 4d, HESHEIHEEOEHFOCEFEROME ESHT 2

DREETDIY VIEEICERETIEELHYET.

R ER BNIX—SVIEHI7 VR0 [ NEETCEE~DEHREZNESICEHIBEBEHTEE A,

ke ¥~ ¥ — 7 7 v F|AERTCEE~OREIDICEFHERERTE A,

5B 5 & BRERC, RAIE LCHF - BEAFNBEFEPOICRENERETVET, L, BEMBKEZF L > TREERENFOLELD
T SErHYET. BRIEOERICOVTIE, FICHBERTS, TABHLA—DERETVET.

O30 DBRREE

] E T w~ v T = Z_{ I |t %9 @
'S B ] ) BA ENE] h E] LS WOAN K OR|E B o =g i
5 N R el % % o x|l 7

E % % % % =T

80 (201447 4 7 H) 40 0.1 160. 91 AO0. 2 95. 0 A4, 2 415
81 (201448 4 7 H) 44 Al 1 159. 65 AO0. 8 92.8 A4 1 405
821 (201449 A 8 H) 47 1.6 161. 77 1.3 96. 4 A4, 1 393
83 (20144108 7 H) 42 AN2.3 158. 61 A2.0 98.5 A3.5 341
84 (20144E11H 7 H) 44 0.5 159. 46 0.5 102. 6 A3.6 361
854 (20144E12 8 H) 39 AO0. 4 158. 29 AN0. 7 94. 5 A3.5 358
861 (2015451 4 7 H) 39 AN2.5 153. 41 A3. 1 92. 3 A4, 4 353
87HI (201542 9 H) 38 2.6 156. 98 2.3 93. 3 A4, 2 378
88HA (201543 H 9 H) 34 A0. 4 156. 78 AO0. 1 94. 2 A3.3 408
89 (20154£4 A 7 H) 39 2.3 160. 32 2.3 93. 1 AN2.8 194
90HA (20154E5 H 7 H) 32 A0. 0 160. 98 0.4 93.0 AN2.6 194
913 (201546 8 H) 37 A2.1 158. 24 AL T 91. 4 A4.8 200
928 (20154£ 7 4 7 H) 34 AO0. 4 158. 05 AO0. 1 91.5 YAY 225
934 (20154£8 4 7 H) 39 AN0. 7 157. 45 AO0. 4 89. 4 AN9. 2 261
94HA (201549 H 7 H) 38 Al. 1 156. 51 A0. 6 87.7 AT.9 299
951 (20154108 7 H) 42 0.7 157. 37 0.5 90. 5 A8.5 298
961 (20154E11H 9 H) 46 1.4 159. 19 1.2 95. 1 A5.0 299
973 (20154E124 7 H) 38 AL1.0 157. 95 AO0. 8 94. 1 A4.8 285
983 (201641 4 7 H) 46 A0.9 156. 61 A0.9 89. 0 Ab.5 274
991 (201642 / 8 H) 35 A0.5 156. 25 AO0. 2 93. 4 AN9. 3 260
1008 (201643 H 7 H) 29 2.8 161. 00 3.0 95. 1 AT.6 251
10148 (20164E4 H 7 H) 38 1.6 164. 25 2.0 92.6 AN2.8 230
10217 (201645 H 9 H) 54 1.8 166. 56 1.4 93.4 AN3.2 224
1034 (20164E 6 J1 7 H) 34 1.3 168. 94 1.4 91.9 A4.0 225
10481 (2016457 71 7 H) 30 2.6 174. 28 3.2 88. 6 A3. 4 230
1058 (201648 A 8 H) 31 1.5 175. 93 0.9 90. 6 Al.6 241
1065 (201659 A 7 H) 28 1.7 178. 60 1.5 91.1 A0. 0 240
10753 (20164E10H 7 H) 29 0.3 178.19 A0. 2 92.8 A4.0 231
1083 (20164E11] 7 H) 12,516 31 Al.5 175. 18 AL T 88. 0 AN0. 7 233
1093 (2016451201 7 H) 12, 083 25 AN3.3 168. 54 AN3.8 90. 7 A5, T 239

k FEEAIAE D V8 135y Bl A 7x,

*B 7y NI =T 7 FEMAANETOT, MERMAALE) | EREMLE) TRELFELTBL TR £,

KAEFSW L RITE VTR — 58 ) TR,

kR Fv—0 (SJPENH Y 2=V T e v—y h R R ATy A 7a—rUb ([f~y P_X—2) ) %, JPMorgan Emerging Market Bond Index
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IVORY COAST 5.375 1, 865 1,724 185, 161 2024/ 7 /23
IVORY COAST 6. 375 1,635 1, 556 167,188 | 2028/3/3
IVORY COAST 5.75 248 228 24,511 2032/12/31
KINGDOM OF MOROCCO 5.5 1, 047 1,107 118,947 | 2042/12/11
MONGOLTA 5.125 200 160 17, 231 2022/12/ 5
MONGOLIA INTL BOND 10. 875 825 851 91,385 | 2021/4/6
PANAMA GLOBAL 9. 375 290 435 46,710 | 2029/4/1
REPUBLIC OF ANGOLA 9.5 575 567 60, 971 2025/11/12
REPUBLIC OF ARGENTINA 7.0 1, 835 1,903 204,372 | 2017/4 /17
REPUBLIC OF ARGENTINA 6. 25 200 209 22,485 | 2019/4 /22
REPUBLIC OF ARGENTINA 6.875 850 888 95,427 | 2021/4 /22
REPUBLIC OF ARGENTINA 8.75 100 114 12, 241 2024/5/7
REPUBLIC OF ARGENTINA 7.5 1,245 1,325 142,310 | 2026/ 4 /22
REPUBLIC OF ARGENTINA 7.625 250 265 28,455 | 2046/ 4 /22
REPUBLIC OF AZERBAIJAN 4.75 1,635 1, 594 171, 177 | 2024/ 3 /18
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[E[fE7E% | REPUBLIC OF CAMEROON 9.5 655 654 70,245 | 2025/11/19
REPUBLIC OF COLOMBIA 4.375 835 882 94,728 | 2021/7/12
REPUBLIC OF EL SALVADOR 7.375 260 259 27,851 2019/12/ 1
REPUBLIC OF GHANA 10. 75 835 854 91,777 | 2030/10/14
REPUBLIC OF HUNGARY 6. 25 1, 042 1,163 124, 931 2020/ 1 /29
REPUBLIC OF HUNGARY 6. 375 5,810 6, 627 711,672 | 2021/3/29
REPUBLIC OF INDONESIA 7.75 1, 835 2, 406 258,384 | 2038/1/17
REPUBLIC OF KENYA 5.875 255 250 26,925 | 2019/6 /24
REPUBLIC OF LITHUANIA 7.375 515 610 65,528 | 2020/ 2 /11
REPUBLIC OF LITHUANIA 6.125 2,471 2,878 309,076 | 2021/3/9
REPUBLIC OF PARAGUAY 4.625 1, 220 1, 268 136,243 | 2023/1/25
REPUBLIC OF PARAGUAY 6.1 310 326 35,035 | 2044/8/11
REPUBLIC OF PERU 7.125 1, 805 2,078 223,136 | 2019/3/30
REPUBLIC OF POLAND 3.25 640 645 69,324 | 2026/4/6
REPUBLIC OF SLOVENIA 5.5 375 425 45,728 | 2022/10/26
REPUBLIC OF SLOVENIA 5.85 6,919 8,015 860, 654 | 2023/5/10
REPUBLIC OF SLOVENIA 5.25 210 236 25,416 | 2024/2/18
REPUBLIC OF SOUTH AFRICA 5.875 3,623 3,972 426,603 | 2025/9/16
REPUBLIC OF SOUTH AFRICA 4. 875 340 344 36,978 | 2026/4 /14
REPUBLIC OF SRI LANKA 6.0 885 903 97,057 | 2019/1/14
REPUBLIC OF SRI LANKA 6. 25 362 365 39,248 | 2020/10/ 4
REPUBLIC OF SRI LANKA 6. 85 1, 480 1,442 154,919 | 2025/11/3
REPUBLIC OF TURKEY 5. 625 500 539 57,923 | 2021/3/30
REPUBLIC OF TURKEY 5.125 1, 865 1,972 211,762 | 2022/ 3/25
REPUBLIC OF TURKEY 6. 25 4,100 4,583 492, 153 | 2022/ 9 /26
REPUBLIC OF TURKEY 4. 875 815 764 82,101 2043/ 4 /16
REPUBLIC OF TURKEY 6. 625 605 709 76,185 | 2045/ 2 /17
REPUBLICA ORIENT URUGUAY 5.1 948 911 97,826 | 2050/6/18
ROMANTA 4. 375 304 323 34,740 | 2023/ 8 /22
ROMANTA 4. 875 690 757 81,353 | 2024/1/22
RUSSTA 12.75 505 873 93,773 | 2028/6 /24
RUSSTIA FOREIGN BOND 5.0 3, 800 4,036 433,466 | 2020/4 /29
RUSSTIAN FEDERATION 4.875 800 857 92, 041 2023/ 9/16
RUSSTIAN FEDERATION 5.625 600 644 69, 251 2042/ 4/ 4
RUSSIAN FEDERATION 5.875 1, 400 1, 550 166,494 | 2043/9/16
SOCIALIST REP OF VIETNAM 4.8 225 230 24,758 | 2024/11/19
STATE OF QATAR 2. 375 975 967 103, 841 2021/6/2
STATE OF QATAR 4.625 595 606 65,080 | 2046/6/ 2
TURKEY GLOBAL 7.375 1,030 1, 250 134,243 | 2025/2/5
UKRAINE GOVERNMENT 7.75 433 407 43,705 | 2027/9/1
UKRAINE GOVERNMENT GDP-L - 290 94 10,120 | 2040/5/31
UKRAINE GOVERNMENT REGS 7.75 520 513 55,139 [ 2019/9/1
UKRAINE GOVERNMENT REGS 7.75 261 253 27,249 | 2020/9/1
UKRAINE GOVERNMENT REGS 7.75 224 216 23,271 2021/9/1
UKRAINE GOVERNMENT REGS 7.75 258 244 26, 221 2022/9/1
UKRAINE GOVERNMENT REGS 7.75 273 260 27,995 | 2023/9/1
UKRAINE GOVERNMENT REGS 7.75 103 97 10,507 | 2024/9/1
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EffZE% | UKRAINE GOVERNMENT REGS 7.75 213 199 21,406 | 2025/9/1
UKRAINE GOVERNMENT REGS 7.75 318 299 32,190 | 2026/9/1

UNITED MEXICAN STATES 5.75 1,070 1,115 119,779 | 2110/10/12

VENEZUELA GLOBAL 9. 375 2,825 1,144 122,856 | 2034/1/13

Hi 3RS | BRAZIL MINAS SPE 5.333 1,230 1,070 114,907 | 2028/2/15
CITY OF BUENOS AIRES 8.95 520 574 61,688 | 2021/2/19

CITY OF BUENOS AIRES 7.5 600 615 66,070 | 2027/6/1

PROVINCIA DE BUENOS AIRE 9.95 340 378 40,635 | 2021/6/9

PROVINCIA DE BUENOS AIRE 9.125 410 439 47,217 | 2024/ 3/16

PROVINCIA DE CORDOBA 7.125 330 330 35,435 | 2021/ 6/10

H5pR(E Y% | BANQUE CENT DE TUNISIE 5.75 785 709 76,236 | 2025/1/30
(K< &R | ESKOM HOLDINGS LIMITED 6.75 364 347 37,346 | 2023/8/6
EXPORT CREDIT BANK OF TU 5.375 240 246 26,490 | 2021/2/8

OFFICE CHERIFIEN DES PHO 6. 875 610 627 67,375 | 2044/ 4 /25

ROSNEFT (ROSNEFT INT FIN) 4.199 935 910 97,749 | 2022/3/6

SOUTHERN GAS CORRIDOR 6. 875 385 402 43,201 | 2026/ 3 /24

WAL % | COCA-COLA FEMSA SAB CV 3.875 308 326 35,057 | 2023/11/26
(A2fEBEAS) | EMPRESA NACTONAL DE PETR 6.25 1,620 1,779 191,109 | 2019/7/8
GAZ CAPITAL (GAZPROM) 8.625 320 395 42,509 | 2034/4 /28

GAZPROM NEFT (GPN CAPITA 6.0 765 799 85,883 | 2023/11/27

GRUPO TELEVISA SAB 6.125 940 1,014 108,934 | 2046/ 1 /31

ISRAEL ELECTRIC CORP LTD 5.0 415 444 47,767 | 2024/11/12

MAJAPAHIT HOLDING BV 8.0 895 1,024 110,011 | 2019/8/7

MAJAPAHIT HOLDING BV 7.75 675 770 82,719 | 2020/ 1 /20

MAJAPAHIT HOLDING BV 7.875 120 147 15,784 | 2037/6 /29

MEXICHEM SAB DE CV 6.75 270 273 29,318 | 2042/9/19

MEXICHEM SAB DE CV 5. 875 480 438 47,032 | 2044/9/17

OFFICE CHERIFIEN DES PHO 5. 625 200 211 22,675 | 2024/ 4 /25

OFFICE CHERIFIEN DES PHO 4.5 330 321 34,513 | 2025/10/22

OSCHADBANK (SSB #1 PLC) 9. 625 990 925 99,396 | 2025/ 3/20

PEMEX PROJ FDG MASTER TR 6. 625 200 196 21,095 | 2038/6/15

PETROBRAS GLOBAL FINANCE 4. 875 245 226 24,348 | 2020/ 3/17

PETROBRAS GLOBAL FINANCE 8.375 50 50 5,457 | 2021/5/23

PETROBRAS INTL FIN €O 5.75 1,715 1,641 176,274 | 2020/ 1 /20

PETROBRAS INTL FIN €O 5. 375 352 319 34,254 | 2021/1/27

PETROBRAS INTL FIN €O 6. 875 70 52 5,599 | 2040/1 /20

PETROBRAS INTL FIN CO 6.75 265 195 20,976 | 2041/ 1 /27

PETROLEOS DE VENEZUELA S 8.5 456 317 34,046 | 2017/11/2

PETROLEOS DE VENEZUELA S 6.0 220 76 8,221 | 2024/5/16

PETROLEOS DE VENEZUELA S 6.0 3,915 1,340 143,984 | 2026/11/15

PETROLEOS DE VENEZUELA S 9.75 425 174 18,739 | 2035/5/17

PETROLEOS MEXICA PEMEX 4. 875 240 243 26,116 | 2022/ 1 /24

PETROLEOS MEXICA PEMEX 5.5 5, 347 4,642 498,543 | 2044/ 6 /27

PETROLEOS MEXICANOS 5.5 619 648 69,595 | 2021/1/21

PETROLEOS MEXICANOS 3.5 1,625 1, 500 161,152 | 2023/1 /30

PETROLEOS MEXICANOS 4. 875 805 799 85,900 | 2024/1/18

PETROLEOS MEXICANOS 6. 875 1,525 1, 690 181,551 | 2026/8/4
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L@ AL{% | SINOPEC GRP OVERSEAS DEV 3.5 850 848 91,129 | 2026/5/3
(&DEEENER) | SOUTHERN COPPER CORP 6.75 85 84 9,107 | 2040/4/16
STATE OIL CO OF THE AZER 4.75 340 313 33,679 | 2023/3/13
UKREXTMBANK (BIZ FIN PLC) 9.75 335 313 33,634 | 2025/1/22
YPF SOCIEDAD ANONIMA 8.75 865 910 97,760 | 2024/4/4
N it 15, 056, 459
B = Fa—n Fa—n
7B rF v | EEFES | REPUBLIC OF ARGENTINA 10. 76113 270 383 46,820 | 2033/12/31
A¥ o [EffzE% | UNITED MEXICAN STATES 3.375 620 656 80,023 | 2031/2/23
UNITED MEXICAN STATES 3.0 925 827 100,866 | 2045/3/6
T@tkfES | PETROLEOS MEXICANOS 5.125 515 540 65,902 | 2023/3/15
(40REEMES) | PETROLEOS MEXICANOS 5.5 750 822 100,304 | 2025/ 2 /24
FEw oy [E[fgf7E% | KINGDOM OF MOROCCO 3.5 2,130 2,218 270,612 | 2024/6 /19
TNA YT | EfERES: | BULGARIA 2.0 495 504 61,530 | 2022/ 3/26
BULGARTA 1.875 590 583 71,215 | 2023/3/21
BULGARTA 2.95 362 379 46,344 | 2024/9/3
BULGARTA 3.0 755 761 92,871 | 2028/3/21
BULGARTA 3.125 2,220 2,078 253,479 | 2035/3/26
N—~<=7 | [EMERES | ROMANIA 3.625 1, 600 1,772 216, 167 | 2024/ 4 /24
ROMANTA 2.875 105 109 13,409 | 2024/10/28
ROMANTA 2.75 390 401 48,923 | 2025/10/29
ROMANTA 3.875 1,889 1,969 240,185 | 2035/10/29
/I 7t 1,708, 658
A¥ v TAXYaXY | FAZVaY
EffZE% | MEX BONOS DESARR FIX RT 10.0 11, 446 14, 467 83,190 | 2024/12/5
MEXICAN UDIBONOS TI/L 4.5 534 3, 247 18,671 | 2025/12/ 4
MEXICAN UDIBONOS I/L 4.5 349 2,122 12,202 | 2035/11/22
A it 114, 063
A= FXTARYV | FXTRY)L
| i [ PERU BONO SOBERANO 6.95 2,375 2,482 80,541 | 2031/8/12
/I 7t 80, 541
a it 16, 959, 723
k IRIGHRBEIT . WIR ORI % 73 E O %R B 72 BARS O MEIC K FEEHRE L7z b o TT,
kAHME - FHIIER O BALARTGEE Y #5C,
| AMEGIOREHMRER
% 5 B = Gl x
H J=s #H U J2:s #H
H A H =Py
M| e e | TNOTE (5YEAR) - 531
TBOND — 338
TNOTE (10YEAR) 126 —
k AR XU 0 5T,
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a—)L - m—% 0 ZOM 1,317,176 7.2
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A &E 24,953, 224, 645 (A) BEEZFULEE 1, 207, 590, 097
a—)L - m— 736, 483, 556 LR 1, 207, 607, 332
AR A 16, 959, 723, 048 Z DI 42 383
HULA G 6,933, 842, 292 JALF B, A 17,618
LA 224, 177, 230 (B) HIMEHTERLE A 3,067,939, 155
HiFL T 36, 074, 684 ﬁfg N i 233 Zsig’ Z?Z
== JCHETH s ) y
AR 02, 925, 855 (©) SE¥MERE|%HRE L A 96,580,513
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it 68, 900, 000 0 REBMAZ A 6,424,889
ARELFE 271 (E) H#BES (A+B+C+D) A 1,963, 363, 460
(C) #EEMREA—B) 17,959, 427,130 F) wHginians 11, 224, 900, 343
TR 8,964, 875, 822 © emiEEEEse 3,681, 860, 602
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~ v — o 5 o | ONEERE~OERRENAI L FRE & E A,
i O~ D LR A 1 EFE ORI ER D 10%L0 & LE T,

BB R T OA BRI ~ OB A | L W E R A
i QAN DBREEI L5 FEMTE DG FERBDL0% LI L L E T,

5 B 5 & TR R & U CREERPERR 2 OFI] - - Bl 24 % Lll)\ioLUmHﬁ& WaEt ) Hog ’EF%%EBH%?@WMI& LT B2 TVET.
” | IR YR T LA A, TSI S A R L CRE LT 5 P‘iﬂﬁ%%ﬁf}\@%ﬁwfﬁ’n‘#l SBEETDRVWI LD Y F7

O&miE30EA D ERAELRE

PEVHY o=V ) =y b
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wom * M ARSI S ST
- T A
PN %R K oE s
B 4 & = B % R

M M % % % % HH
1021 (201445 A 7 A) 11, 623 56 1.7 17,114 1.5 93.2 — 281
10331 (201446 J 9 H) 11, 890 63 2.8 17, 645 3.1 97. 1 — 288
1043 (201447 A 7 A) 11,844 50 0.0 17,611 ANO0. 2 95. 2 — 350
10581 (201448 4 7 H) 11,678 58 ANO0.9 17, 480 N0, 7 94. 0 — 349
1068 (201449 A 8 H) 11, 801 61 1.6 17,710 1.3 93.3 — 375
10787 (20144107 7 H) 11,512 48 AN2.0 17, 337 A2.1 92.2 469
10887 (20144E11 7 7 H) 11, 488 54 0.3 17, 429 0.5 97.6 — 478
1098 (20144E12 7 8 H) 11, 329 57 A0.9 17, 298 A0. 8 103.8 — 467
11081 (201541 A 7 A) 10, 944 54 AN2.9 16, 765 A3. 1 93. 2 — 456
1113201542 A 9 H) 11,111 51 2.0 17, 153 2.3 96. 5 — 471
1128 (201543 4 9 H) 11,037 50 AO0. 2 17,131 AO0. 1 97.8 — 478
11381 (201544 4 7 H) 11, 255 23 2.2 17, 522 2.3 92. 3 — 227
1148 (201555 4 7 H) 11,219 53 0.2 17, 606 0.5 94. 4 — 226
11581 (201546 4 8 H) 10, 945 55 AN2.0 17, 296 A1.8 99. 5 — 209
11687 (201557 4 7 H) 10, 881 47 A0. 2 17, 286 A0. 1 95. 1 A4, 4 176
11781 (20158 H 7 H) 10, 645 53 A1 7 17, 220 A0. 4 93.8 3.6 169
11811 (201549 A 7 H) 10, 396 60 A1.8 17,128 AN0.5 91. 0 8.3 163
11931 (20154104 7 H) 10, 347 45 AO0.0 17, 226 0.6 89. 5 6.0 157
12081 (20154E114 9 H) 10, 463 54 1.6 17, 426 1.2 95. 2 4.4 133
12131 (20154E124 7 H) 10, 284 40 Al1.3 17, 296 N0, 7 93. 8 5.0 110
12287 (201641 H 7 H) 10, 088 45 Al.5 17, 156 A0. 8 83.8 5.0 97
12387 (201642 8 H) 9,978 52 A0. 6 17,123 A0. 2 89.5 7.6 80
1243 (2016423 H 7 H) 10, 230 38 2.9 17, 623 2.9 94. 3 6.7 73
12588 (201654 7 7 H) 10, 426 44 2.3 17,974 .0 88. 1 6.7 75
12631 (201645 4 9 H) 10, 561 50 1.8 18,217 1.4 93.6 6.4 75
12781 (201646 H 7 H) 10, 693 45 1.7 18, 467 1.4 94. 1 3.9 66
12811 (201647 A 7 H) 10, 981 43 3.1 19,012 3.0 92. 7 — 62
1298 (201648 8 H) 11,078 50 1.3 19, 197 1.0 91.6 — 59
13087 (2016429 7 7 H) 11,218 43 1.7 19, 490 1.5 95. 1 AN2.2 59
13188 (2016410 7 H) 11,198 39 0.2 19, 438 AN0. 3 96. 8 AN2.2 54

(7F)  HEUEIAR O ¥ T B A 7

() Y77 > RiI#i? ARLAANE ST OT, MEFMALE) MEREMILE) TERERLTB L T £9.
(1) B LLRITIE, HR RO AT AR Rt X5 Eh TR Y £ A,

() e RIT B R — JER LR,
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20164E4 H 7 H 10, 426 — 17,974 — 88.1 6.7
51264 4 AR 10, 603 1.7 18,213 1.3 96. 4 6.5
CRES
201645 H 9 H 10,611 1.8 18, 217 1.4 93.6 6.4
@)
201645 H 9 H 10, 561 — 18, 217 — 93.6 6.4
1271 5 HK 10, 557 AN0.0 18, 231 0.1 97.5 6.2
TS
201646 H 7 H 10, 738 1.7 18, 467 1.4 94. 1 3.9
@B
20164E6 H 7 H 10, 693 — 18, 467 — 94. 1 3.9
551284 6 AR 10, 932 2.2 18, 815 1.9 91.9 —
TS
201647 H 7 H 11, 024 3.1 19,012 3.0 92.7 —
@)
2016427 H 7 H 10, 981 — 19,012 — 92.7 —
51294 7THRE 11, 045 0.6 19, 099 0.5 94.6 Al 5
S
201648 H 8 H 11, 128 1.3 19, 197 1.0 91.6 —
@B
20164~ 8 H 8 H 11,078 — 19, 197 — 91.6 —
551304 S AR 11, 231 1.4 19, 474 1.4 97.3 N2.2
CES
2016429 H 7 H 11, 261 1.7 19, 490 1.5 95.1 AN2. 2
@)
20164E9 H 7 H 11, 218 — 19, 490 — 95.1 N2.2
131 9 HRE 11, 219 0.0 19, 480 AO. 1 95.8 AN2.2
D
20164£10H 7 H 11, 237 0.2 19, 438 ANO0. 3 96. 8 N2.2
() BWIREEMAR L Al A A, S RITHE LT,
() %77 v RIIBEEERAMAANET T OT, MERMHALE) EREMILE) IXIFRERL LML T 5,
() EHHALRITIEL, IR T RN (Rt X5 Eh TR Y £H A,
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() ARE, HHORKE¥ERTT,
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AT I A =L (fesy VIRED | O, TR
,000& LTHREILL TBY £,
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REPUBLIC OF COLOMBIA 7.375 577 755 78,421 | 2037/9/18
REPUBLIC OF COLOMBIA 5.0 1,103 1,152 119,585 | 2045/6 /15
REPUBLIC OF COSTA RICA 4. 375 554 533 55,322 | 2025/4 /30
REPUBLIC OF COSTA RICA 7.0 492 517 53,724 | 2044/4/4
REPUBLIC OF COSTA RICA 7.158 1,053 1,118 116,076 | 2045/3/12
REPUBLIC OF CROATIA 6. 375 625 697 72,381 | 2021/3/24
REPUBLIC OF CROATIA 5.5 682 751 78,010 | 2023/4/4
REPUBLIC OF CROATIA 6.0 1,999 2,279 236,496 | 2024/ 1 /26
REPUBLIC OF ECUADOR 10. 75 1,437 1,494 155,052 | 2022/3/28
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[EEF FEAR REPUBLIC OF ECUADOR 7.95 1,101 1,010 104, 804 2024/ 6 /20
REPUBLIC OF EL SALVADOR 6. 375 358 350 36, 399 2027/1/18
REPUBLIC OF ETHIOPIA 6. 625 688 683 70,933 2024/12/11
REPUBLIC OF GHANA 9.25 650 671 69, 679 2022/ 9 /15
REPUBLIC OF GUATEMALA 4.5 329 340 35, 285 2026/ 5/ 3
REPUBLIC OF INDONESIA 5.875 577 645 66, 942 2020/ 3 /13
REPUBLIC OF INDONESIA 3.75 1,662 1, 745 181, 083 2022/ 4 /25
REPUBLIC OF INDONESIA 5.375 2,147 2,451 254, 306 2023/10/17
REPUBLIC OF INDONESIA 4.125 576 611 63, 420 2025/ 1 /15
REPUBLIC OF INDONESTA 8.5 1,934 2,926 303, 612 2035/10/12
REPUBLIC OF INDONESTA 6. 625 382 497 51, 596 2037/ 2 /17
REPUBLIC OF INDONESTA 5.25 1, 230 1, 396 144, 840 2042/ 1 /17
REPUBLIC OF INDONESTA 4. 625 2,543 2,703 280, 502 2043/ 4 /15
REPUBLIC OF IRAQ 5.8 825 677 70, 244 2028/ 1 /15
REPUBLIC OF KAZAKHSTAN 4. 875 522 542 56, 295 2044/10/14
REPUBLIC OF KENYA 5.875 220 228 23,682 2019/ 6 /24
REPUBLIC OF KENYA 6. 875 1,129 1,108 114, 959 2024/ 6 /24
REPUBLIC OF LEBANESE 6.1 1,122 1,112 115, 427 2022/10/ 4
REPUBLIC OF LEBANESE 6.0 896 875 90, 868 2023/ 1 /27
REPUBLIC OF LEBANESE 6. 65 1,075 1,073 111, 391 2024/ 4 /22
REPUBLIC OF LEBANESE 6.6 1, 083 1,072 111, 310 2026/11/27
REPUBLIC OF LEBANESE 6. 65 1,127 1,101 114, 295 2030/ 2 /26
REPUBLIC OF MOZAMBIQUE 10.5 970 805 83, 529 2023/1/18
REPUBLIC OF PANAMA 3.875 298 321 33, 390 2028/ 3 /17
REPUBLIC OF PANAMA 9.375 465 716 74, 295 2029/4/ 1
REPUBLIC OF PERU 8.75 195 315 32,774 2033/11/21
REPUBLIC OF PERU 5.625 1, 081 1, 424 147, 762 2050/11/18
REPUBLIC OF PHILIPPINES 4.2 2,337 2,647 274,679 2024/ 1 /21
REPUBLIC OF PHILIPPINES 3.95 1, 460 1,634 169, 570 2040/ 1 /20
REPUBLIC OF SENEGAL 6.25 253 262 27,232 2024/ 7 /30
REPUBLIC OF SERBIA 4. 875 1, 047 1, 088 112,971 2020/ 2 /25
REPUBLIC OF SERBIA 7.25 1,507 1, 746 181, 230 2021/ 9/28
REPUBLIC OF SOUTH AFRICA 6. 875 188 209 21,750 2019/ 5 /27
REPUBLIC OF SOUTH AFRICA 5.5 516 559 58, 085 2020/ 3/9
REPUBLIC OF SOUTH AFRICA 5. 875 282 317 32,951 2025/ 9/16
REPUBLIC OF SRI LANKA 6.0 886 912 94, 682 2019/1 /14
REPUBLIC OF SRI LANKA 6. 25 776 810 84, 132 2020/10/ 4
REPUBLIC OF SRI LANKA 6. 125 818 837 86, 878 2025/6/ 3
REPUBLIC OF SRI LANKA 6. 825 492 529 54, 884 2026/ 7 /18
REPUBLIC OF TURKEY 7.0 457 505 52,463 2020/6/5
REPUBLIC OF TURKEY 5.625 1, 206 1, 288 133, 644 2021/ 3 /30
REPUBLIC OF TURKEY 6. 25 916 1,011 104, 992 2022/ 9 /26
REPUBLIC OF TURKEY 7.375 645 771 80, 026 2025/2/5
REPUBLIC OF TURKEY 4. 875 635 651 67,615 2026/10/ 9
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[Ef#zF% | REPUBLIC OF TURKEY 8.0 830 1,079 111,964 | 2034/2/14
REPUBLIC OF TURKEY 6. 875 1, 386 1,625 168,670 | 2036/3/17

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

WipRfES: | BANCO NAC DE DESEN ECONO 6.5 397 427 44,401 | 2019/6/10
(Fx< 47f5) | BANGKO SENTRAL PILIPINAS 8.6 660 982 101,925 | 2027/6/15
BQ CENTRALE DE TUNISIE 5.75 320 314 32,587 | 2025/1 /30

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

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

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

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

BHARTT AIRTEL INTERNATIO 5.35 326 353 36,691 | 2024/5 /20




TFI3ATUR IN—VREA Y - FHEEEHRFC

El 3 *
& s ) o ) AFOfE #E .
e T T i
TAVH % TH Fv Tk kv M

EihtL{E% | CABLEVISTON SA 6.5 191 199 20,683 | 2021/6/15
CEMENTOS PACASMAYO SAA 4.5 649 663 68,848 | 2023/2/8
CNOOC FINANCE 2013 LTD 3.0 1,157 1,161 120,554 | 2023/5/9
CODELCO INC 4.5 396 413 42,952 | 2025/9/16
CONSOLIDATED ENERGY FIN 6.75 596 585 60,752 | 2019/10/15
CORP NACTONAL DEL COBRE 4.25 1,817 1,711 177,568 | 2042/ 7 /17
ECOPETROL SA 5.875 506 544 56,539 | 2023/9/18
ECOPETROL SA 5.375 1,733 1,782 184,976 | 2026/ 6 /26
ECOPETROL SA 5. 875 720 657 68,163 | 2045/5 /28
EL FONDO MIVIVIENDA SA 3.5 469 484 50,215 | 2023/1/31
EMPRESA DE ENERGIA DE BO 6.125 629 648 67,305 | 2021/11/10
EMPRESA DE TRANSPORTE ME 4.75 347 380 39,483 | 2024/2/4
EMPRESA ELECTRICA ANGAMO 4. 875 645 632 65,666 | 2029/ 5 /25
EP PETROECUADOR (NOBLE) 6. 48672 246 239 24,884 | 2019/9 /24
GRUPO CEMENTOS CHIHUAHUA 8.125 447 473 49,158 | 2020/2/8
GTLK EUROPE LTD 5.95 772 804 83,507 | 2021/7/19
TIRSA NORTE FINANCE LTD 8.75 691 799 82,991 | 2024/5/30
INDIA EXPORT-IMPORT BANK 3.375 1,075 1,076 111,646 | 2026/8/5
ISRAEL ELECTRIC CORP LTD 5.0 469 512 53,220 | 2024/11/12
KAZMUNAYGAS NATIONAL CO 6. 375 473 521 54,117 | 2021/4/9
KAZMUNAYGAS NATIONAL CO 4.4 811 821 85,193 | 2023/4 /30
LATAM AIRLINES GROUP SA 7.25 612 623 64,736 | 2020/6/9
MAJAPAHIT HOLDING BV 7.875 479 632 65,599 | 2037/6 /29
MARFRIG HOLDING EUROPE B 8.0 539 555 57,598 | 2023/6/8
MEXICHEM SAB DE CV 6.75 361 384 39,935 | 2042/9/19
MEXICO CITY ARPT TRUST 4.25 316 317 32,989 | 2026/10/31
MINERVA LUXEMBOURG SA 6.5 260 257 26,705 | 2026/ 9 /20
MIN MAURITIUS INVSTMENTS 6.5 203 204 21,236 | 2026/10/13
MYRIAD INTL HOLDINGS BV 5.5 409 435 45,187 | 2025/ 7 /21
NORTHERN LIGHTS 3 ANGOLA 7.0 322 323 33,543 | 2019/8/16
ODEBRECHT FINANCE LTD 5.25 359 167 17,412 | 2029/ 6 /27
ODEBRECHT FINANCE LTD 7.125 1,299 630 65,364 | 2042/ 6 /26
OFFICE CHERIFIEN DES PHO 5. 625 685 743 77,179 | 2024/ 4 /25
OFFICE DEPOT DE MEXICO 6. 875 341 355 36,838 | 2020/ 9 /20
PEMEX PROJ FDG MASTER TR 6. 625 1,838 1,883 195,459 | 2035/6/15
PERTAMINA PERSERO PT 5. 625 332 346 35,971 | 2043/5/20
PERUSAHAAN GAS NEGARA 5.125 200 216 22,487 | 2024/ 5/16
PERUSAHAAN LISTRIK NEGAR 5.5 384 427 44,349 | 2021/11/22
PETROBRAS GLOBAL FINANCE 5. 625 635 475 49,292 | 2043/ 5/20
PETROBRAS GLOBAL FINANCE 6. 85 656 546 56,659 | 2115/6/5
PETROLEOS DE VENEZUELA 8.5 1,267 1,087 112,819 | 2017/11/2
PETROLEOS DE VENEZUELA 6.0 3,195 1,414 146,714 | 2024/5/16
PETROLEOS DE VENEZUELA 6.0 2,951 1,297 134,568 | 2026/11/15
PETROLEOS DE VENEZUELA 5.375 350 154 15,982 | 2027/4/12
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i@k % | PETROLEOS DE VENEZUELA 9.75 673 364 37,814 | 2035/5/17
PETROLEOS DE VENEZUELA 5.5 2,019 882 91,538 | 2037/4/12
PETROLEOS MEXICANOS 3.5 2, 000 1,895 196,606 | 2023/1 /30
PETROLEOS MEXICANOS 4. 625 1,611 1,625 168,603 | 2023/ 9 /21
PETROLEOS MEXICANOS 4.25 716 694 72,101 | 2025/1/15
PETROLEOS MEXICANOS 6.5 1,619 1,598 165,871 | 2041/6/2
PETROLEOS MEXICANOS 5.5 1,287 1,133 117,556 | 2044/ 6 /27
PETROLEOS MEXICANOS 5. 625 1,311 1,172 121,625 | 2046/ 1 /23
PETROLEOS MEXICANOS 6.75 2, 569 2,615 271,360 | 2047/9 /21
PT PELABUHAN INDO 1T 4.25 695 706 73,310 | 2025/5/5
SAMARCO MINERACAO SA 4.125 325 109 11,380 | 2022/11/1
SAMARCO MINERACAO SA 5.375 291 98 10,189 | 2024/9/26
SERVICIOS CORP JAVER SAP 9.875 406 425 44,123 | 2021/4/6
SINOPEC GRP OVERSEA 2012 3.9 1,536 1,646 170,865 | 2022/5 /17
SINOPEC GRP OVERSEA 2014 4.375 1,028 1,129 117,151 | 2024/ 4 /10
SINOPEC GRP OVERSEA 2015 2.5 585 593 61,557 | 2020/ 4 /28
SINOPEC GRP OVERSEA 2015 3.25 950 965 100, 169 | 2025/4 /28
SINOPEC GRP OVERSEAS DEV 3.5 647 668 69,375 | 2026/5/3
SOUTHERN PERU 7.5 1,370 1,621 168, 185 | 2035/ 7 /27
STATE BK OF INDIA/DUBAT 5.5 596 593 61,570 | 2099/ 9 /22
STATE OIL CO OF THE AZER 6.95 215 233 24,224 | 2030/3/18
TENGIZCHEVROIL FIN CO IN 4.0 300 297 30,907 | 2026/8 /15
TONON LUXEMBOURG SA 7.25 — 815 154 16,076 | 2020/ 1 /24
TRAD & DEV BANK MONGOLIA 9.375 597 591 61,324 | 2020/5/19
TRANSNET SOC LTD 4.0 303 293 30,453 | 2022/ 7 /26
TURKIYE VAKIFLAR BANKAST 6.0 526 523 54,279 | 2022/11/ 1
USJ ACUCAR E ALCOOL SA 9.875 973 788 81,768 | 2021/11/9
VALE OVERSEAS LIMITED 6.875 506 492 51,080 | 2036/11/21
VIRGOLINO DE OLIV 10. 875 - 320 83 8,632 | 2020/1/13
VIRGOLINO DE OLIVE 11.75 — 1,082 70 7,296 | 2022/2/9
VIRGOLINO DE OLIVEI 10.5 — 423 27 2,852 | 2018/1/28

/I it 20, 734, 440

TNETF FINEVTFURY | FTAEFURY

[Ef7E%4 | REPUBLIC OF ARGENTIN 18.2 — 9,959 10, 305 70,286 | 2021/10/ 3
REPUBLIC OF ARGENTIN 21.2 - 11, 957 12,193 83,158 | 2018/9/19
Wik %: | LETRAS BANCO CENT ARGENT - 2, 690 2,602 17,752 | 2016/11/23
(Bx< &fifs) | LETRAS BANCO CENT ARGENT — 2,338 2,230 15,215 | 2016/12/14

/I # 186, 412

7T TTIONMVTN | TTIINLT IV

[Ef&7E% | REPUBLIC OF BRAZIL 10.0 5, 099 4, 752 152,707 | 2025/1/1
REPUBLIC OF BRAZIL 10.0 32,010 29, 395 944,462 | 2027/1/1
REPUBLIC OF BRAZIL 6 - 1,507 4,703 151,128 | 2050/ 8 /15

N it 1,248, 298
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[ Efi7E% [ REPUBLIC OF COLOMBIA 7.0 7,401, 500 7,497, 823 267,672 | 2022/5/4
/] it 267, 672
~L— TR =RzRY )V | TRV—=XZRY )L
| EIff7E% [ REPUBLIC OF PERU 6. 35 4, 205 4, 205 127,965 | 2028/ 8 /12
/N it 127, 965
IS =0 LR FRI=HAY | FRI=AXY
[ Eff7E% [ DOMINICAN REPUBLIC 16.0 54, 400 64, 083 143,546 | 2020/ 7 /10
/I it 143, 546
= Thvalg | Thrald
[Ef#zF% | TURKEY GOVERNMENT 9.4 6, 258 6, 379 217,208 | 2020/7/8
TURKEY GOVERNMENT 8.0 3, 464 3,183 108,392 | 2025/3/12
/N it 325, 600
= Tay7A—=70 | TayTL—7Nn
[Ef#zF% | RUSSIAN GOVERNMENT 6.7 39, 392 37, 964 63,399 | 2019/5/15
RUSSIAN GOVERNMENT 6.8 33,980 32,536 54,336 | 2019/12/11
RUSSTIAN GOVERNMENT 6.4 79, 247 74,676 124,710 | 2020/ 5 /27
RUSSTAN GOVERNMENT 7.05 79, 421 73,843 123,318 | 2028/1/19
/I it 365, 764
A RRTT TAVRRVTVET | TAV KRV TVET
EfE3E% | INDONESTA GOVERNMENT 8.375 14, 831, 000 16, 084, 219 128,673 | 2024/3/15
INDONESTA GOVERNMENT 8.375 15, 389, 000 16, 835, 566 134,684 | 2026/9/15
INDONESTA GOVERNMENT 8.25 11, 483, 000 12, 533, 361 100, 266 | 2036/ 5 /15
/I it 363, 625
P TAvRkrE— | TA4v RrE—
W@tk s | HDFC 7.875 20, 000 20, 446 32,100 | 2019/8/21
INDIABULLS HOUSING FIN 8.567 19, 800 19, 503 30,619 | 2019/10/15
NTPC LTD 7.375 40, 000 40,719 63,929 | 2021/8/10
/N 126, 649
& 23, 889, 976
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a— - m— 915, 058, 733 ZHRLE 1, 506, 634, 921
A AR 23, 889, 976, 164 Z DI A4 38,931
AU 1, 164, 369, 354 SHLFILE. A 14, 049
FRULF] A 322, 160, 114 (B) HimFI#TEIER A 1,130,575, 014
AIEAZ A 52, 464, 402 78 B 4 2,609, 317, 911
2 NZRERELG 10, 631, 218 JEEH A 3,739,892, 925
B) &fE 1,235, 211,514 (C) FEYERSIEHEIELE A 72,704,523
Hihdx 1, 174, 561, 295 GRS 322, 956, 048
RILfiRER 42 60, 650, 000 NGRS A 395,660,571
HKILFE 114 D) REERZE A 13, 468, 427
T D AFLE 105 (B) Z#pEHFE£(A+B+C+D) 289,911, 839
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JEAR 10, 884, 399, 917 @) BMmETZELES 2,915,197, 886
DA A5 4 14, 235, 048, 554 H) MBYHEEES A 6,241,766, 765
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15,375,400,871
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2015 2014
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13,925,091,376 21,346,643,046
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FILEUFY
EfE
USD 500,000 REP OF ARGENTINA FRN 31/12/33 dis 747,497 825,450 0.60
747,497 825,450 0.60
ZDihiEH
USD 2,200,000 REP OF ARGENTINA 2.5% 31/12/38 par 1,043,815 1,446,500 1.04
1,043,815 1,446,500 1.04
Ait T B T 1,791,312 2,271,950 1.64
TILAZT
EfE
USD 200,000 REP OF ARMENIA 6% 30/09/20 REGS 193,200 194,398 0.14
193,200 194,398 0.14
BETAA=T 193,200 194,398 0.14
T—RSUT
TEHE (EE£FIE)
usD 200,000 CNOOC CURTIS 4.5% 03/10/23 REGS 200,000 208,238 0.15
200,000 208,238 0.15
Bt A=A T 200,000 208,238 0.15
FTELNISYY
EfE
uUsbh 400,000 REP OF AZERBAIJAN 4.75% 18/03/24 RE 363,500 368,600 0.27
363,500 368,600 0.27
L@ (EELFIE)
usD 200,000 STATE OIL CO 6.95% 18/03/30 211,000 168,700 0.12
211,000 168,700 0.12
B TEART 574,500 537,300 0.39
RI)—2
EfE
USD 100,000 REP OF BELARUS 8.95% 26/01/18 REGS 105,200 103,010 0.07
105,200 103,010 0.07
Bit_g— 105,200 103,010 0.07
~j—x
Z D EH
USD 94,200 REP OF BELIZE STUP 5% 20/02/38 REGS 82,655 46,158 0.03
82,655 46,158 0.03
Gt RY—x 82,655 46,158 0.03
T332
EfE
uUsDh 1,200,000 FED REP OF BRAZIL 4.875% 22/01/21 1,141,500 1,170,000 0.83
USD 1,210,000 FED REP OF BRAZIL 4.25% 07/01/25 1,053,275 1,034,066 0.75
USD 1,040,000 FED REP OF BRAZIL 2.625% 05/01/23 836,680 842,400 0.61
uUsDh 1,000,000 REP OF BRAZIL 5% 27/01/45 813,681 705,000 0.51
USD 700,000 REP OF BRAZIL 7.125% 20/01/37 863,150 652,750 0.47
USD 520,000 FED REP OF BRAZIL 5.625% 07/01/41 464,100 401,700 0.29
uUsbh 200,000 FED REP OF BRAZIL 5.875% 15/01/19 206,500 211,000 0.15
5,378,886 5,016,916 3.61
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L@ (EELFIE)
USD 600,000 BANCO NAC DE 5.75% 26/09/23  REGS 515,875 522,684 0.39
UsD 200,000 BANCO NAC DE 6.369% 16/06/18 ~ REGS 199,400 200,800 0.14
UsD 200,000 CAIXA ECONOMICA 4.25% 13/05/19 REGS 178,000 185,300 0.13
893,275 908,784 0.66
At TIoN 6,272,161 5,925,700 427
HEI7—OURE
L@ (EELFIE)
USD 628,000 SINOPEC GRP OVER 3.25% 28/04/25 REG 621,858 616,946 0.44
UsD 550,000 SINOCHEM OVS 4.5% 12/11/20 530,231 578,391 0.42
UsD 521,000 SINOPEC GRP OVER 4.375% 17/10/23 RE 517,416 550,416 0.40
USD 439,000 SINOPEC GRP OVER 4.375% 10/04/24 RE 437,977 466,473 0.34
UsD 290,000 STATE GRID 2.75% 07/05/19 REGS 292,581 295,570 0.21
UsD 100,000 SINOCHEM OVS 6.3% 12/11/40 98,420 122,353 0.09
2,498,483 2,630,149 1.90
ARt Y U 2,498,483 2,630,149 1.90
hA—>
ZDthiES
USD 400,000 REP OF CAMEROON 9.5% 19/11/25 REGS 364,852 351,704 0.25
364,852 351,704 0.25
BEb i AL— 364,852 351,704 0.25
TARVEE
i@t (EELFE
USD 393,000 SAUDI ELEC 5.5% 08/04/44 REGS 400,425 355,272 0.26
400,425 355272 0.26
LR AL 400,425 355,272 0.26
F
EfE
UsD 500,000 REP OF CHILE 3.125% 27/03/25 500,539 522,500 0.38
UsD 200,000 REPUBLIC OF CHILE 3.625% 30/10/42 173,000 186,000 0.13
673,539 708,500 0.51
LB (EELFIE)
USD 500,000 BANCO DEL ESTADO 3.875% 08/02/22 RE 497,235 510,111 0.37
USD 500,000 CODELCO INC 4.875% 04/11/44 REGS 501,346 428,014 0.31
UsD 400,000 CODELCO INC 3% 17/07/22 REGS 378,080 376,268 0.27
USD 300,000 CODELCO INC 4.5% 16/09/25 REGS 286,500 295,310 0.21
USD 300,000 CODELCO INC 4.25% 17/07/42 REGS 234,900 235,049 0.17
UsD 200,000 CODELCO INC 3.75% 04/11/20 REGS 195,730 203,833 0.15
USD 200,000 EMPRESA NACIONAL 4.375% 30/10/24 RE 198,656 193,962 0.14
2,292,447 2,242,547 1.62
HFETFY 2,965,986 2,951,047 2.13
aavE7?
EE
USD 800,000 REP OF COLOMBIA 4.375% 12/07/21 819,325 808,000 0.59
UsD 700,000 REP OF COLOMBIA 4% 26/02/24 690,085 672,315 0.48
UsD 600,000 REP OF COLOMBIA 4.5% 28/01/26 570,120 579,000 0.42
USD 600,000 REP OF COLOMBIA 5.625% 26/02/44 610,012 544,500 0.39
UsD 500,000 REP OF COLOMBIA 2.625% 15/03/23 451,000 446,150 0.32
UsD 500,000 REP OF COLOMBIA 5% 15/06/45 479,500 421,250 0.30
USD 370,000 REP OF COLOMBIA 6.125% 18/01/41 404,163 355,697 0.26
4,024,205 3,826,912 2.76
&Hitame T 4,024,205 3,826,912 2.76
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=S Ub)]
EfE
usD 500,000 REP OF COSTA RICA 5.625% 30/4/43 RE 449,728 360,000 0.26
usD 200,000 REP OF COSTA RICA 4.25% 26/1/23 REG 175,200 177,000 0.13
USD 200,000 REP OF COSTA RICA 7% 4/04/44 REGS 204,700 170,212 0.12
usD 200,000 REP OF COSTA RICA 4.375% 30/4/25 RE 168,500 170,000 0.12
998,128 877,212 0.63
Bitiazzyn 998,128 877,212 0.63
oa7FT7
EfE
usD 500,000 CROATIA GVT 6% 26/01/24 REGS 496,826 537,500 0.38
USD 400,000 REP OF CROATIA 6.75% 05/11/19 429,800 434,000 0.31
usD 200,000 REP OF CROATIA 6.625% 14/07/20 214,120 217,300 0.16
usD 200,000 REP OF CROATIA 6.375% 24/03/21 215,000 216,000 0.16
USD 200,000 CROATIA GVT 5.5% 04/04/23 REGS 207,100 208,416 0.15
1,562,846 1,613,216 1.16
HEt a7 FT 1,562,846 1,613,216 1.16
RI=HH#ME
EfE
USD 500,000 DOMINICAN REP 5.5% 27/01/25 REGS 482,500 479,960 0.35
usD 400,000 DOMINICAN REP 6.875% 29/01/26 REGS 400,000 411,000 0.30
USD 200,000 DOMINICAN REP 6.85% 27/01/45  REGS 204,567 186,106 0.13
USD 100,000 DOMINICAN REP 7.45% 30/04/44 REGS 101,081 98,947 0.07
1,188,148 1,176,013 0.85
ZDithfEH
usD 490,000 DOMINICAN REP 7.5% 06/05/21 544,196 526,750 0.38
usD 300,000 DOMINICAN REP 5.875% 18/04/24 REGS 299,100 295,500 0.21
843,296 822,250 0.59
At RI=m3HE 2,031,444 1,998,263 1.44
I9F7FL
EfE
USD 500,000 REP OF ECUADOR 10.5% 24/03/20 REGS 539,367 394,280 0.29
USD 200,000 REP OF ECUADOR 7.95% 20/06/24 REGS 137,800 145,164 0.10
677,167 539,444 0.39
Bt TRV 677,167 539,444 0.39
b
E &
usD 300,000 ARAB REP EGYPT 5.875% 11/06/25 REGS 297,210 256,950 0.18
USD 200,000 ARAB REP EGYPT 6.875% 30/04/40 REGS 184,688 161,800 0.12
481,898 418,750 0.30
Aft o7 481,898 418,750 0.30
IILYILINRIL
EfE
USD 474,000 REP EL SALVADOR 6.375% 18/01/27 REG 412,500 400,942 0.28
usD 250,000 REP EL SALVADOR 8.25% 10/04/32 REGS 283,057 229,375 0.17
usD 200,000 REP EL SALVADOR 5.875% 30/01/25 REG 168,500 166,500 0.12
USD 200,000 REP EL SALVADOR 7.65% 15/6/35 REGS 210,370 165,500 0.12
1,074,427 962,317 0.69
At R L 1,074,427 962,317 0.69
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IFAET
EfE
UsD 200,000 REP OF ETHIOPIA 6.625% 11/12/24 R 192,000 174,544 0.13
192,000 174,544 0.13
HEt = FAET 192,000 174,544 0.13
HRY
EfE
UsD 203,000 GABONESE REP 6.95% 16/06/25  REGS 203,000 163,943 0.12
203,000 163,943 0.12
AR AR 203,000 163,943 0.12
TLTT
EfE
USD 200,000 REP OF GEORGIA 6.875% 12/04/21 REGS 226,000 210,000 0.15
226,000 210,000 0.15
BEFATOT 226,000 210,000 0.15
H—+
EfE
USD 450,000 REP GHANA 7.875% 07/08/23 REGS 433,375 333,036 0.24
433,375 333,036 0.24
ZDhES
USD 350,000 REP OF GHANA 8.125% 18/01/26 REGS 347,064 260,862 0.19
347,064 260,862 0.19
BRF =T 780,439 593,898 0.43
TT7TS
EfE
UsD 200,000 REP OF GUATEMALA 5.75% 06/6/22 REG 215,000 209,500 0.15
215,000 209,500 0.15
BELITTF<T 215,000 209,500 0.15
NUHY)—
EfE
UsD 1,000,000 REP OF HUNGARY 5.75% 22/11/23 986,570 1,131,710 0.82
USD 1,000,000 HUNGARY GVT 5.375% 21/02/23 1,021,830 1,100,200 0.79
UsD 400,000 REP OF HUNGARY 6.25% 29/01/20 445,920 445,000 0.32
UsD 400,000 REP OF HUNGARY 5.375% 25/03/24 441,000 443,580 0.32
USD 400,000 REP OF HUNGARY 4% 25/03/19 417,400 415,500 0.30
3,312,720 3,535,990 2.55
Bt A — 3,312,720 3,535,990 2.55
E
EidtE(EELFIE
UsD 263,000 EXPORT-IMP INDIA 3.875% 2/10/19 REG 261,893 272,350 0.20
UsD 200,000 EXPORT-IMPORT BK 2.75% 12/8/20 EMT 198,808 198,576 0.14
USD 240,000 PERTAMINA PT 5.625% 20/05/43 ~ REGS 212,100 192,912 0.14
672,801 663,838 0.48
BEFAVR 672,801 663,838 0.48
AURRIT
EfE
USD 2,800,000 REP OF INDONESIA 5.95% 08/01/46 REG 2,787,305 2,905,061 2.09
UsD 529,000 REP OF INDONESIA 4.125% 15/1/25 REG 544,077 525,572 0.38
3,331,382 3,430,633 247
TEE(EELNE)
UsD 1,900,000 PERUSAHAAN LISTRIK 5.5% 22/11/21 1,949,500 2,004,500 1.45
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UsD 350,000 PERTAMINA PERSERO 6.45% 30/05/44 RE 355,250 310,580 0.22
2,304,750 2,315,080 1.67
BEF AR T 5,636,132 5,745,713 4.14
TAILIUR
L@ (EELFIE)
USD 400,000 VEB FINANCE PLC 6.025% 05/07/22 REG 366,250 377,080 0.27
UsD 400,000 VEB FINANCE PLC 5.942% 21/11/23 REG 367,500 372,184 0.27
usD 200,000 VEB FINANCE 6.902% 09/07/20 200,250 200,228 0.14
USD 200,000 RZD CAP LTD 5.7% 05/04/22 194,000 195,900 0.14
UsD 200,000 VEB FINANCE PLC 6.8% 22/11/25 REGS 185,000 191,350 0.14
1,313,000 1,336,742 0.96
BETANTUR 1,313,000 1,336,742 0.96
a—kPART—IL
E &
usD 513,000 IVORY COAST 5.375% 23/07/24 REGS 505,828 455,390 0.33
505,828 455,390 0.33
ZDihiEH
UsD 115,000 TVORY COAST FRN 31/12/32 REGS 72,303 101,212 0.07
72,303 101,212 0.07
Aftia— ORI —L 578,131 556,602 0.40
TxIAh
EfE
USD 200,000 JAMAICA GVT 7.875% 28/07/45 194,000 197,000 0.14
194,000 197,000 0.14
ZDihiEH
USD 200,000 GOVT OF JAMAICA 7.625% 09/07/25 223,000 218,578 0.16
223,000 218,578 0.16
Bt Vv~Ah 417,000 415,578 0.30
HYIREY
EfE
USD 700,000 REP KAZAKHSTAN 5.125% 21/07/25 REGS 697,002 708,778 0.52
UsD 300,000 REP OF KAZAKHSTAN 3.875% 14/10/24 R 285,825 285,366 0.21
USD 200,000 REP KAZAKHSTAN 6.5% 21/07/45 REGS 194,000 200,564 0.14
USD 200,000 REP OF KAZAKHSTAN 4.875% 14/10/44 R 178,500 172,830 0.12
1,355,327 1,367,538 0.99
TEHE (EE£FIE)
usD 200,000 KAZMUNAIGAZ FIN 7% 05/05/20  REGS 200,000 204,750 0.14
UsD 200,000 DEVEL BK KAZA 4.125% 10/12/22 REGS 170,750 175,520 0.13
USD 200,000 KAZMUNAYGAZ FIN 5.75% 30/04/43 REGS 163,000 160,000 0.12
533,750 540,270 0.39
Bt TR 1,889,077 1,907,808 1.38
=7
EfE
USD 750,000 REP OF KENYA 6.875% 24/06/24 REGS 794,519 691,110 0.50
UsD 227,000 REP OF KENYA 5.875% 24/06/19 REGS 232,771 220,580 0.16
1,027,290 911,690 0.66
At =7 1,027,290 911,690 0.66
LNy
EfE
USD 1,525,000 LEBANESE REPUBLIC 5.45% 28/11/19 GM 1,445,561 1,498,373 1.08
USD 1,400,000 LEBANESE REPUB 6.65% 26/02/30 REGS 1,397,506 1,357,720 0.98
UsD 500,000 REP OF LEBANON 6% 20/05/19 GMTN 504,851 500,050 0.36
USD 210,000 LEBANESE REPUBLIC 5% 12/10/17 GMTN 213,780 208,774 0.15
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usD 50,000 REP OF LEBANON 6.75% 29/11/27 REGS 50,226 49,275 0.04
3,611,924 3,614,192 2.61
Aitivv 3,611,924 3,614,192 2.61
Yr7=7
Ef&
usD 770,000 REP OF LITHUANIA 6.125% 09/3/21 805,616 891,429 0.64
usD 400,000 REP OF LITHUANIA 7.375% 11/02/20 RE 474,800 472,652 0.34
1,280,416 1,364,081 0.98
Gt UNT =7 1,280,416 1,364,081 0.98
IL—L7
EidtE(EELFE
usD 400,000 PETRONAS CAP 7.875% 22/05/22  REGS 518,565 508,911 0.37
518,565 508,911 0.37
Bt — 7 518,565 508,911 0.37
A%
EfE
usD 1,750,000 UTD MEXICAN STATES 5.75% 12/10/10 1,643,191 1,662,500 1.19
usD 990,000 UTD MEXICAN STATES 7.5% 08/04/33 1,268,310 1,309,275 0.94
usD 1,000,000 UTD MEXICAN STATE 5.125% 15/1/20 1,107,000 1,095,000 0.79
usD 1,000,000 UTD MEXICAN STATE 4% 02/10/23 1,013,400 1,027,500 0.74
usD 1,000,000 UTD MEXICAN STATE 3.625% 15/3/22 1,004,400 1,022,000 0.74
usD 1,000,000 UNITED MEXICAN STATE 3.6% 30/01/25 990,800 995,000 0.72
UsD 780,000 UTD MEXICAN STATE 4.75% 8/3/44 MTN 791,817 731,250 0.53
usD 400,000 UNITED MEXICAN STATE 4.6% 23/01/46 360,950 368,076 0.27
usD 200,000 UTD MEXICAN STATE 6.05% 11/01/40 218,738 222,000 0.16
8,398,606 8,432,601 6.08
i@t (EELFIE
usD 1,400,000 PEMEX 5.625% 23/01/46 ~ REGS 1,428,935 1,083,250 0.78
usD 1,200,000 PETROLEOS MEX 5.5% 27/06/44 1,191,800 916,200 0.66
usD 800,000 PETROLEOS MEX 3.125% 23/01/19 775,600 777,832 0.56
usD 900,000 PETROLEOS MEX 3.5% 30/01/23 WI 815,050 776,610 0.56
UsD 400,000 PETROLEOS MEX 4.875% 24/01/22 385,219 382,000 0.28
UsD 400,000 PETROLEOS MEXICANOS 3.5% 23/7/20 RE 381,000 377,500 0.27
usD 400,000 PETROLEOS MEX 4.875% 18/01/24 ~ WI 388,000 370,000 0.27
UsD 330,000 PETROLEOS MEX 6.875% 04/08/26 REGS 329,390 340,725 0.25
UsD 300,000 PEMEX 4.5% 23/01/46  REGS 274,470 264,375 0.19
usD 200,000 PETROLEOS MEX 6.375% 04/02/21 REGS 200,000 208,000 0.15
UsD 200,000 COM FED DE ELEC 4.875% 15/1/24 REGS 199,400 199,658 0.14
UsD 200,000 PETROLEOS MEX 6.375% 23/01/45  WI 187,200 171,500 0.12
6,556,064 5,867,650 4.23
Gt AT 14,954,670 14,300,251 10.31
E2INL
EiditE(EELFIE
usD 200,000 TRAD&DEV BK MONG 9.375% 19/05/20 RE 200,000 155,370 0.11
200,000 155,370 0.11
HEkErIL 200,000 155,370 0.11
€0Owa
EfE
usD 547,000 KINGDOM OF MOROCCO 5.5% 11/12/42 RE 509,898 543,445 0.39
509,898 543,445 0.39
AitiEry2 509,898 543,445 0.39
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FIE7
EfE
usD 200,000 REP OF NAMIBIA 5.25% 29/10/25 REGS 198,086 189,020 0.14
198,086 189,020 0.14
AFFET 198,086 189,020 0.14
rIo4
LB (EELFIE)
usD 3,759,000 MAJAPAHIT HLDS 7.75% 20/01/20 REGS 4,282,742 4,279,622 3.09
USD 850,000 MAJAPAHIT HLDG 8% 07/08/19 1,023,918 966,875 0.70
usD 200,000 KAZMUNAIGAZ FIN 6.375% 09/4/21 196,067 198,860 0.14
UsD 200,000 KAZAKHSTAN TEMIR 6.95% 10/7/42 REGS 180,000 167,500 0.12
5,682,727 5,612,857 4.05
AitATE 5,682,727 5,612,857 4.05
FATIYT
EfE
USD 200,000 REP OF NIGERIA 6.75% 28/01/21 REGS 214,083 188,108 0.14
214,083 188,108 0.14
AT AV=)T 214,083 188,108 0.14
INFREY
EfE
USD 800,000 ISLAM REP PAKISTAN 7.125% 31/03/16 817,550 800,727 0.58
UsD 415,000 ISLAMIC REP PAKIST 7.25% 15/4/19 R 427,777 427,243 0.31
USD 455,000 ISLAM REP PAKISTAN 7.875% 31/3/36 R 332,176 386,750 0.28
USD 300,000 ISLAM REP PAKISTAN 6.875% 1/6/17 RE 303,250 307,046 0.22
1,880,753 1,921,766 1.39
Btz 1,880,753 1,921,766 1.39
INFT
EfE
usD 700,000 REP PANAMA 3.75% 16/03/25 685,800 705,250 0.50
usD 600,000 REP OF PANAMA 4% 22/09/24 606,675 618,768 0.45
1,292,475 1,324,018 0.95
ZDihiEH
USD 650,000 REP OF PANAMA 6.7% 26/01/36 762,029 804,375 0.58
762,029 804,375 0.58
At~ 2,054,504 2,128,393 1.53
INSTTA
EE
USD 400,000 REP OF PARAGUAY 6.1% 11/08/44 REGS 391,800 388,000 0.28
391,800 388,000 0.28
Bt 5T TA 391,800 388,000 0.28
~_)L—
EfE
usD 1,700,000 REP OF PERU 7.125% 30/03/19 1,946,499 1,944,800 1.41
usD 650,000 REP OF PERU 5.625% 18/11/50 668,474 695,500 0.50
USD 390,000 REP OF PERU 8.75% 21/11/33 553,080 553,800 0.40
usD 450,000 REP OF PERU 4.125% 25/08/27 451,313 460,575 0.33
3,619,366 3,654,675 2.64
TEHE (EE£FIE)
usD 200,000 CORP FINANCIERA 4.75% 15/07/25 REGS 198,528 197,566 0.14
198,528 197,566 0.14
BitUL— 3,817,894 3,852,241 2.78

— 263




J LS5 RIVFRE—THy—X D7V R T —#HEEEHFC/FD

o ek $4hi44 T AR A (%)
T4UEY
EfE
UsD 250,000 REP OF PHILIPPINES 7.75% 14/01/31 352,500 370,906 0.27
usD 236,000 REP OF PHILIPPINES 3.7% 01/03/41 236,000 240,973 0.17
588,500 611,879 0.44
L@ (EELFIE)
USD 2,480,000 NATIONAL POWER 9.625%  15/05/28 3,544,382 3,757,200 2.71
USD 690,000 DEV BK PHILIPPINES 5.5% 25/03/21 720,643 771,279 0.56
4,265,025 4,528,479 3.27
Bt 4,853,525 5,140,358 3.71
K=K
EfE
usb 1,110,000 REP OF POLAND 3% 17/03/23 1,096,509 1,116,993 0.80
usD 600,000 REP OF POLAND 5% 23/03/22 669,460 674,862 0.49
USD 280,000 REP OF POLAND 4% 22/01/24 301,420 300,692 0.22
usD 200,000 REP OF POLAND 5.125% 21/04/21 227,000 224,684 0.16
2,294,389 2,317,231 1.67
Gt R—F0r 2,294,389 2,317,231 1.67
N—==7
EfE
usD 400,000 ROMANIA GVT 4.375% 22/08/23  REGS 421,400 426,106 0.30
USD 260,000 ROMANIA GVT 6.125% 22/01/44 REGS 255,343 313,170 0.23
usD 260,000 ROMANIA GVT 4.875% 22/01/24 REGS 257,044 286,814 0.21
933,787 1,026,090 0.74
Bt —~=T 933,787 1,026,090 0.74
av7y
E &
usD 1,600,000 RUSSIAN FED 5% 29/04/20 REGS 1,647,125 1,668,832 1.19
USD 1,600,000 RUSSIAN FED 5.625% 04/04/42 1,476,999 1,544,400 1.11
USD 1,000,000 RUSSIAN FED 4.875% 16/09/23 ~ REGS 1,011,138 1,034,170 0.75
usD 800,000 RUSSIAN FED 4.5% 04/04/22 REGS 800,150 812,760 0.59
USD 800,000 RUSSIAN FED 3.5% 16/01/19 REGS 794,500 802,208 0.58
USD 400,000 RUSSIAN FED 5.875% 16/09/43  REGS 395,750 397,288 0.29
6,125,662 6,259,658 4.51
=D 6,125,662 6,259,658 4.51
ErAIL
E &
usD 200,000 REP OF SENEGAL 6.25% 30/07/24 REGS 186,750 182,292 0.13
186,750 182,292 0.13
Batexv 186,750 182,292 0.13
FILET
EfE
usD 500,000 REP OF SERBIA 4.875% 25/02/20 REGS 512,250 509,150 0.37
USD 230,000 REP OF SERBIA 5.875% 03/12/18 REGS 244,893 241,155 0.17
usD 200,000 REP OF SERBIA 7.25% 28/09/21 ~ REGS 226,000 224,916 0.16
983,143 975,221 0.70
ZDithfEH
usD 300,000 REP OF SERBIA 6.75% 01/11/24  REGS 91,082 95,933 0.07
91,082 95,933 0.07
BT 1,074,225 1,071,154 0.77
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AO/NET
EfE
usb 300,000 REP OF SLOVAKIA 4.375% 21/5/22 REGS 315,900 340,470 0.25
315,900 340,470 0.25
AFtARART 315,900 340,470 0.25
m7Ivh
EfE
usD 680,000 REP OF STH AFRICA 5.875% 16/09/25 749,599 712,674 0.51
usD 400,000 REP OF STH AFRICA 5.875% 30/05/22 438,760 422,600 0.30
usbh 400,000 REP OF STH AFRICA 5.5% 09/03/20 435,149 417,800 0.30
usD 300,000 REP OF STH AFRICA 4.665% 17/01/24 308,000 292,428 0.21
usD 300,000 REP OF SOUTH AFRICA 5.375% 24/7/44 280,425 277,500 0.20
usD 200,000 REP OF STH AFRICA 6.875% 27/05/19 215,350 216,940 0.16
2,427,283 2,339,942 1.68
il (EELFIE
usD 400,000 ESKOM HLDG 5.75% 26/01/21 REGS 383,267 349,832 0.25
usD 300,000 ESKOM HLDG 6.75% 06/08/23 REGS 314,625 260,178 0.19
usD 200,000 TRANSNET SOC LTD 4% 26/07/22  REGS 175,900 174,162 0.13
873,792 784,172 0.57
BFH T 7Y 3,301,075 3,124,114 225
AYS2h
EfE
usD 480,000 REP OF SRI LANKA 6.25% 27/7/21 REGS 461,760 448,424 0.32
usbh 200,000 REP OF SRI LANKA 6% 14/01/19  REGS 206,500 197,924 0.14
usD 200,000 REP OF SRI LANKA 6.25% 4/10/20 REGS 203,375 193,100 0.14
usDh 200,000 REP OF SRI LANKA 5.125% 11/4/19 REG 200,000 192,532 0.14
1,071,635 1,031,980 0.74
il E(EELFIE
usb 400,000 NTL SAVING BANK 8.875% 18/9/18 REGS 417,700 411,300 0.30
417,700 411,300 0.30
HEF AT A 1,489,335 1,443,280 1.04
AT
ZDihiEH
usDh 200,000 UNITED REP OF TANZ FRN 08/03/20 204,000 194,500 0.14
204,000 194,500 0.14
Bt ao=7 204,000 194,500 0.14
a4
ZDihiEH
THB 7,381,000 THAILAND GVT BD 4.26% 12/12/37 244,272 254,594 0.18
244,272 254,594 0.18
HitaA 244,272 254,594 0.18
Faz=T7F
i@t (EELFIE
UsD 280,000 BANQ CENT TUNIS 5.75% 30/01/25 reGS 277,382 241,802 0.17
277,382 241,802 0.17
Bt Fa=o7 277,382 241,802 0.17
~La
EfE
usD 2,600,000 REP OF TURKEY 3.25% 23/03/23 2,402,692 2,398,500 1.72
usDh 1,450,000 REP OF TURKEY 7.375% 05/02/25 1,720,943 1,700,705 1.23
usD 900,000 REP OF TURKEY 7.5% 07/11/19 1,010,250 1,010,185 0.73
uUsDh 700,000 REP OF TURKEY 6.25% 26/09/22 757,350 762,125 0.55
usbh 570,000 REP OF TURKEY 8% 14/02/34 703,000 713,868 0.51
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usD 600,000 REP OF TURKEY 5.625% 30/03/21 642,000 635,700 0.46
USD 500,000 REP OF TURKEY 5.125% 25/03/22 520,375 515,191 0.37
usb 500,000 REP OF TURKEY 4.25% 14/04/26 467,850 473,795 0.34
usD 500,000 REP OF TURKEY 4.875% 16/04/43 444,350 439,375 0.32
USD 350,000 REP OF TURKEY 6% 14/01/41 361,375 357,732 0.26
usD 300,000 REP OF TURKEY 6.875% 17/03/36 325,018 336,573 0.24
usD 300,000 REP OF TURKEY 5.75% 22/03/24 322,500 317,307 0.23
9,677,703 9,661,056 6.96
L@ (EELFIE)
USD 400,000 EXPORT CRED BK TURKEY 5% 23/9/21 RE 397,000 395,652 0.29
397,000 395,652 0.29
At 10,074,703 10,056,708 7.25
2954F
EEEFE
USD 210,000 UKRAINE GVT FRN 31/05/40 GDP 117,032 65,142 0.05
117,032 65,142 0.05
E &
USD 392,000 UKRAINE GVT 7.75% 01/09/20  REGS 405,890 348,958 0.25
usD 304,000 UKRAINE GVT 7.75% 01/09/22 REGS 303,788 265,301 0.19
USD 300,000 UKRAINE GVT 7.75% 01/09/25 REGS 269,200 251,250 0.18
USD 300,000 UKRAINE GVT 7.75% 01/09/26 REGS 277,000 248,730 0.18
usD 300,000 UKRAINE GVT 7.75% 01/09/27 REGS 278,000 247,560 0.18
USD 200,000 UKRAINE GVT 7.75% 01/09/23 REGS 189,400 172,000 0.12
USD 200,000 UKRAINE GVT 7.75% 01/09/24 REGS 189,000 170,040 0.12
1,912,278 1,703,839 1.22
ZDithfEH
USD 200,000 OSCHADBANK 9.625% 20/03/25 REGs 184,000 160,000 0.12
184,000 160,000 0.12
G4+ 2,213,310 1,928,981 1.39
AFYR
TEHE (EESFIE)
usb 200,000 BIZ FINANCE 9.75% 22/01/25 REGS 190,000 160,000 0.12
190,000 160,000 0.12
ARt AFUR 190,000 160,000 0.12
TH)A
EfE
uUsh 362,000 UKRAINE GVT 7.75% 01/09/21 REGS 376,958 318,632 0.23
376,958 318,632 0.23
LB (EELFIE)
USD 200,000 COMISION FEDERA 6.125% 16/06/45 REG 181,000 191,500 0.14
USD 200,000 CAIXA ECONOMICA 4.5% 03/10/18 REGS 183,500 190,378 0.14
364,500 381,878 0.28
Bt T AUD 741,458 700,510 0.51
INTTA
ZDithiEH
usbh 836,812 REP OF URUGUAY 4.5% 14/08/24 835,414 874,469 0.63
usb 520,000 REP ORIENT URUGUAY 5.1% 18/06/50 474,763 464,100 0.33
USD 350,000 REP OF URUGUAY 7.875% PIK 15/01/33 441,457 440,125 0.32
usD 200,000 REP OF URUGUAY 4.375% 27/10/27 198,300 200,000 0.14
usb 80,000 REP ORIENT URUGUAY 6.875% 28/9/25 95,280 94,000 0.07
USD 100,000 REP OF URUGUAY 4.125% 20/11/45 81,250 81,000 0.06
2,126,464 2,153,694 1.55
BT TA 2,126,464 2,153,694 1.55
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RRZXIS
EfE
usD 850,000 REP OF VENEZUELA 11.75% 21/10/26 675,264 342,125 0.24
usD 850,000 REP OF VENEZUELA 7.65% 21/04/25 524,125 306,000 0.22
USD 800,000 REP OF VENEZUELA 7% 31/03/38 456,083 280,000 0.20
usD 500,000 REP OF VENEZUELA 7.75% 13/10/19 REG 172,300 183,750 0.13
usD 430,000 REP OF VENEZUELA 9% 07/05/23 164,565 160,175 0.12
USD 400,000 BOL REP OF VZLA 8.25% 13/10/24 REGS 152,800 146,000 0.11
usD 400,000 REP OF VENEZUELA 6% 09/12/20  REGS 138,000 141,000 0.10
usD 334,000 REP OF VENEZUELA 7% 01/12/18  REGS 130,928 132,765 0.10
USD 300,000 REP OF VENEZUELA 9.25% 15/09/27 122,850 120,750 0.09
usD 300,000 REP OF VENEZUELA 9.25% 7/5/28 135,000 112,500 0.08
2,671,915 1,925,065 139
ZDithiEH
usD 1,400,000 PETROLEOS VENEZ 8.5% 02/11/17 548,267 462,000 0.32
USD 1,080,000 PETROLEOS VENEZ 6% 16/05/24 REGS 389,404 341,820 0.24
USD 1,000,000 PETROLEOS VENEZU 6% 15/11/26 REGS 343,000 313,750 0.23
usD 800,000 PETROLEOS VENEZU 9% 17/11/21  REGS 306,160 287,600 0.21
USD 600,000 PETROLEOS VENEZU 12.75% 17/02/22 RE 303,400 255,300 0.18
USD 600,000 REP OF VENEZUELA 11.95% 5/8/31 247,945 244,500 0.18
usD 530,000 BOL REP OF VZLA 12.75% 23/08/22 352,933 232,538 0.17
USD 400,000 PETROLEOS VENEZ 9.75% 17/05/35 REGS 137,500 146,000 0.11
2,628,609 2,283,508 1.64
L@ (EELFIE)
USD 860,000 PETROLEOS VENEZUELA 5.25% 12/04/17 421,782 397,750 0.29
421,782 397,750 0.29
[ R o 5,722,306 4,606,323 3.32
ANhFLs
EfE
USD 383,000 REP OF VIETNAM 4.8% 19/11/24 REGS 385,344 377,087 0.27
usD 185,000 REP SOCIAL VIETNAM 6.75% 29/1/20 201,650 204,243 0.15
586,994 581,330 0.42
AFt A 586,994 581,330 0.42
HFUET
EfE
usD 300,000 REP OF ZAMBIA 5.375% 20/09/22 REGS 294,324 210,042 0.15
294,324 210,042 0.15
AFtoeT 294,324 210,042 0.15
HMABEAS 121,326,660 118,996,652 85.80

O AT WA (PR T A R
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A5 E5EICET 55EaE
201652 29T
HBABHE, FEHIEHT, TR, B LS WY 27)

FEET - SEABRIELREY

2016422 1 29 HBUE, 77 RIZLL T ORPFIME 2B LML R A AL TV,

FCIIA:

B\ Jm A% FeHIm LT eI T3 A FREBHE CRELV)
JPY 272,812,798 UsD 2,396,603  20164E3 22 H 23,969
JPY 2,188,434 UsD 19,247  20164-3H22H 170
JPY 539,538 UsD 4746  20164E3A22H 41
JPY 189,921 UsD 1,681 201643 H22H 3
JPY 339,848 uUsD 3,033 20164E3H22H (18)
UsSD 17 JPY 1,999  20164E3H22H 0
UsD 4,438 JPY 504,629 201643 H22H (39)
UsD 5,670 JPY 644,657  20164E3 22 H (50)
CLP 565,000,000 UsD 783,201 2016FF3 A 11H 30,953
CLP 565,000,000 UsD 784,996  20164E3 A 11H 29,157
UsD 4,117,476 TRY 12,430,695 201645 H25H 25,103
USD 2,162,293 PLN 8,540,000 20164F5 H9H 24,022
CLP 287,000,000 UsD 394,638  20164E3 A 11H 18,923
UsD 383,784 MXN 6,677,182 201643 H7H 18,221
USD 346,661 MXN 6,022,818 2016423 H7H 16,924
IDR 4,400,000,000 UsD 312,301 2016423 H4H 16,515
UsD 371,259 MXN 6,500,000 2016423 H 7H 15,397
UsSD 371,138 MXN 6,500,000 2016423 H7H 15,275
MXN 15,000,000 UsD 808,301 201643 H 7H 12,920
UsD 757,409 MXN 13,600,000 201643 H 7H 12,835
MXN 15,000,000 UsD 809,579 20164F3 A 7H 11,642
UsSD 754,233 MXN 13,600,000 201643 H 7H 9,659
MXN 7,700,000 UsD 413,075 201643 H 7H 8,485
UsSD 383,215 MXN 6,900,000 20164F3 A 7H 5,453
MXN 7,500,000 UsD 405,191 2016423 H 7H 5,419
UsSD 382,518 MXN 6,900,000 2016423 H7H 4,756
UsSD 839,170 ZAR 13,600,000  20164F4 A 13H 4,028
UsSD 416,247 SGD 580,000  20164E3A31H 3,660
MXN 4,000,000 UsD 216,016  20164F4 A 11H 2,328
IDR 4,500,093,750 UsSD 331,133 20164F4 H26H 2,106
CcoP 430,000,000 UsD 125,942 2016424 H6 H 2,007
UsD 132,569 CoP 440,000,000 2016424 H6 H 1,645
IDR 1,250,000,000 UsSD 91,844  20164F3H22H 1,281
UsD 181,887 MXN 3,300,000 201643 H 7H 1,219
UsD 98,858 PLN 390,000 201643 H22H 1,167
MXN 7,000,000 UsSD 382,185 20164F3H7H 1,052
IDR 1,875,000,000 UsD 139,136 2016423 H3H 1,000
MXN 7,200,000 UsD 393,244 2016423 H 7H 942
MXN 7,000,000 UsD 382,297 20164F3 A 7H 939
IDR 1,200,000,000 UsD 88,639  20164E3 A 15H 872
UsD 155,585 TRY 470,000  20164-5H25H 854
IDR 1,874,812,500 UsSD 139,391 20164E3H7H 626
IDR 1,875,093,750 UsD 138,332 20164F4 26 H 521
EUR 190,182 PLN 830,000 20164:5 H9H 327
THB 14,700,000 UsD 411,881 20164F3H9H 114
IDR 1,875,000,000 UsD 139,769 201643 A 14 H 109
UsD 50,785 THB 1,811,101 201644 7 18H 81
UsSD 814,780 INR 56,000,000  20164E3A17H 30
THB 14,700,000 UsD 411,996 201643 H9H (1)
MXN 7,200,000 uUsD 394,210 201643 H7H (24)
UsSD 1,555,131 INR 106,900,000  20164E3 A 17H (169)
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1+ SHAE
Wi A Jd 15 [N SehELR eHIeHH
TEHIBAE il ES
ggg o - Tt A RIEBUELE CKRY)
o5 e IDR 1,875,000,000 201643 3H

e o278 EUR 140,000  20164£3 429H s,
U5 0 usD 150,529  20164E3A10H )
cor oo cr 55,000,000 201645 26H e
o Quo0 usD 213,855  20164£3716H e
05 P THE 15,800,000  20164E3A9H Giton
N S5 oo THB 14,700,000  20164E3H9H Gls)
o Frr usp 817,400  20164E3 7 17H Gl
05 e usb 817,400  20164E3A17H Gt
o e ZAR 13,600,000  20164F4 7 13H G5
i 455093 BRL 6.022.430 2016441 A G040,
i oSt p 2,900,000  20164E3H 7H Gors
cor Ly opoe usp 386,023  20164F4 A 11H Go)
o to000 usD 424,827  20164E3H 16 H o1
05 ot i 6,769,749  20164E3 A 14H 24
i S5 0ota cor 710,000,000 201643 16 H 536
05 e Lso 820,034  20164E3H17H a8
2 600 D 537,333 20164E3H31H e)
A P usp 413,235 201644 H13H Goi
& B UsD 413,856  20164F4H13H &567
s gk s 2,232,107,768  20164F-6 424 H (5250
o St sep 650,000  20164£3H31H (5:409)
0 e VXA 3,900,000  20164E4 H 11H 5124
o s IR 2,277,534,223  20164E6 A 24 H o158,
= e DR 2,272,358,009 20164624 H o)
D P cop 1,410,000,000  20164E3 16 H e
U PR ar 298,000,000  20164F4 H 18 H 0o
D R XD 7,900,000 2016447 11H {13440,
0 da0el e 298,000,000  20164F4 7 18H (3
s e ZAR 13,400,000  20164E4 H13H (173%)
o Ptk usp 420,964 2016447 13H (1740
o o usp 421,016 2016447 13H e
o PR ush 425,736 20164F4 A 13H (ot
0% e usD 426,385 201644 13H G106,
s o cr 282,000,000 201643 A 11H 2957
o o ush 428,891  20164F4 H13H Greom)
e e usp 511,541  20164F4 7 13H o)
o e ZAR 13,500,000  20164F4 7 13H o
D Lt cre 543,000,000  20164E3H 11H Gaton
R s cr 543,000,000  20164E3 A 11H Gare)
01z910 UsD 2256417 20164559 H G2t
13,584,000,000  20164E5H17H gi??g
(203,216)

259 —




J LS5 RIVFRE—THy—X D7V R T —#HEEEHFC/FD
ERR2 - EMEH

20164E2 A 29 HBUE, 77 RIZLL F ORRFE I EH LT,

B LK% SEIZ it B AFIAREE CRI V) RFEBUHLE CRRV)
BN g
KRW 3 FUT KOREA 10YR BOND 5% 201643 314,105 11,539
KRW 12 FUT KOREA 3YR BOND 5% 20164E3 A 1,071,507 9,440
uUsD 78 FUT US NOTE 10YR 6% 201646 1 10,175,344 (8,531)
11,560,956 12,448
FEVREBR g
uUsD ) FUT US LONG BD 20YR 6% 201646 /1 (658,625) 2,992
(658,625) 2,992
15,440

FERES - £RRTVTRH

2016422 4 29 HBUE, 77 U RIZLL F ORPIFBFIAY » 7 RHEF LT,

g i) k2 4inEa Jii 1 2 B FILE CKE L) AFEHHALE CKR L)
THB 96,500,000  Receive Floating (THFX 6M) - Pay Fixed (2.06%)  20164F4 A4 H (3,441) (813)
PLN 1,800,000  Receive Floating (WIBOR PLN 6M) - Pay Fixed (2.555%) 202641 /26 F (345) (14,943)
PLN 1,800,000  Receive Floating (WIBOR PLN 6M) - Pay Fixed (2.535%) 20264F1 A 28 (308) (14,133)
PLN 1,800,000  Receive Floating (WIBOR PLN 6M) - Pay Fixed (2.535%) 20264F1 A 28 (308) (14,133)
(4,402) (44,022)
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L P R MR R
20164E3 7 31 H HI/E 20164E3 H 31 B #7325 HAR
(BRIIAK ) (BHBIT KL o)
YEPE '€+
Bl A fRE S AT 78,380,024 SRAT FEFILEL 1,821
(HRFHIF 183,550,420 K F /1) SRR 4,360,967
Bl THe% 3,562,351 SFIAT 7 KR D52 BRI 245,491
AL 2 R S U SRA AR D AT 72 2% 204,539 HEN S 478
WG > a BRI DT &4 268,567
(RGN 281,916 KF7L) ILAS A ET 4,608,757
TINT AT\ DFREREIL S 71,697
ZASRERFEATARINE: 123,341 #H
T = —inh O A 306,636 e 8 TSR] 510,937
ESIEES 1,280,535 RS P T 78,458
IRAEHR 23,560
GREATE 84,197,690 BRNAT T THINARD SHF B 296,572
4 AR . 27
At B35 | R4 T 95,060
SRATE A 415,210 SRITFECRE 172,800
SRR T R AR DA 35,554 Z AL 15,704
(%2R 224 27,213 T 446
BT v a BRI OFTAm A 265,597 ST 7,844
(IR 236,187 K L) LABE ] 12,899
SFIAT T BRI FALFI 13,375 PRI« H R 2ot 1,842
RILTE A 278,446 ZOAhEL 205,515
FELFIF 30 AL A 5,232
Mt 765
AEEE 1,035,425
[ olikeris 1,427,661
W PEARER 83,162,265
MRS 3,181,096
LI R B A AL e B AR D4R (15,383,953)
N e s, S5 g WATRETRTIN i3 AEZR I FUCHRD 5983,
WRINSOME MR T T IS AREAEL MR PERRAR A B RS (39.290)
FC/7 () 6,140 25,476 156,413,736 BT IR S A 183,544
FDZ5 2 (1) 7.612 1.207,867 9.194354.973 M@ £ L OME 2 B SR LI AR D4R 1,177,027
BRIAT 7 FHNARDH (150,793)
W E B (14,213,465)
B A RIE S A8 4 D K ek 7,497,783
S RANAR D AT LR DRIk 3,092
WA T 2 BN AR D AR O B (150,030)
GRIAT » T EHNARD AR OB 266,721
S 2R S LR AR D TR A D (178,683)
PR EA 7,438,883
T OFE R L DM PE O HE AR (3,593,486)
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WIEFEA B R E
20164F3 A 31 HIZHE T 3 2FHAIIH

(BRIIAK )

I PEAR AR 76,357,145
MRS 3,181,096
L SR (14,213,465)
YRR =R 7,438,883
TR O RE FAC L DS PE ORI (3,593,486)
ZARREFROFAT T I 16,364,865
RSO E R34 (837,801)

15,527,064
ZAE OIS EE (5,128,458)
A PERR AR 83,162,265

I LT NF It —r—X D7 R —HEERMEE BESFC/FD
FATE AL L DI B =

20164E3 A 31 HIZHE T 3 2FHAISIH

CREE)
FC/Z A
12 AR RESR AL 18,547
6,929
0
HIRFEA TR ZARRES AL 25,476
FDZ7Z A
2 AR RESR AL 990,236
FATZ AR RESREL 230,047
R AR AR (12,416)
HIRFEA TR ZARRES AL 1,207,867
weaH
20164F3 A 31 A BIfE
(RE)
2016 2015 2014
FIRMG PR A CRRV) 83,162,265 76,357,145 95,297,792
FCZ7A (1)
HHAHIE PEAR AR 156,413,736 126,521,520 111,816,512
IR 0470 PEMAE 6,140 6,822 8,167
FDZZ A (1)
AT PERR AR 9,194,354,973 9,052,378,183 9,701,007,407
HIR1 0 470 PE 7,612 9,142 9,492
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FELN & PE BT
20164E3 H 31 H HiAE
s » —
(BABIZHP L)
Bl i filiis D §hvid AT A AR AL (%)
ISTI
Ef®
BRL 13,372 LETRA TESOURO 0% 01/01/19 LTN 2,489,475 2,631,110 3.17
BRL 9,965  LETRA TESOURO 0% 01/07/19 LTN 1,605,151 1,837,031 221
BRL 5277  NOTA TESOURO NACL 10% 01/01/25 NTNF 1,578,082 1,239,292 1.49
BRL 4370  LETRA TESOURO NACI 0% 01/01/18 LTN 941,435 974,418 1.17
BRL 3,646 NOTA TESOURO NACL 10% 01/01/19 NTNF 833,411 966,249 1.16
BRL 3,551  NOTA TESOURO NACL 10% 01/01/18 NTNF 1,171,188 964,828 1.16
BRL 3,779  NOTA TESOURO NACL 10% 01/01/23 NTNF 850,104 916,852 1.10
BRL 567  NOTA TESOURO NACL 10% 01/01/27 NTNF 117,663 130,063 0.16
9,586,509 9,659,843 11.62
BEt: TV 9,586,509 9,659,843 11.62
INHYT
EfE
EUR 575,000  REP OF BULGARIA 3.125% 26/03/35 MTN 606,946 602,544 0.73
EUR 445,000  REP OF BULGARIA 3% 21/0328  12YR 487,952 504,177 0.61
EUR 345,000  REP OF BULGARIA 1.875% 21/03/23 7YR 378,127 386,280 0.46
1,473,025 1,493,001 1.80
B AT 1,473,025 1,493,001 1.80
IAVE7F
Ef®
CcoP 3,259,600,000  TITULOS DE TESORERIA 10% 24/07/24 B 1,157,615 1,208,269 1.45
CoP 3,335,200,000  TITULOS DE TESORERIA 7% 04/05/22 B 1,374,326 1,062,721 1.28
CoP 1,895,100,000  TITULOS DE TESORERIA 7% 11/09/19 B 573,421 620,423 0.75
CoP 1,894,900,000  TITULOS DE TESORERIA 7.75% 18/09/30 682,552 585,952 0.70
CcoP 1,379,100,000  TITULOS DE TESORERIA 11% 24/7/20 B 491,241 513,420 0.62
CoP 1,574,000,000  TITULOS DE TESORERIA 7.5% 26/08/26 516,417 493,771 0.59
COoP 999,300,000  TITULOS DE TESORERIA 6% 28/04/28 B 219,095 271,146 0.33
5,014,667 4,755,702 572
TEHE(EEEFE
CoP 1,748,000,000  EMGESA SA 8.75% 25/01/21 REGS 979,456 556,904 0.67
COoP 896,000,000  EMPRESAS PUBLIC 8.375% 01/02/21 REG 492,302 282,922 0.34
cop 282,000,000  EMPRESA DE TELECOMM 7% 17/01/23 REG 159,506 72,559 0.09
1,631,264 912,385 1.10
& a7 6,645,931 5,668,087 6.82
NIAH)—
EfE
HUF 397,870,000 HUNGARY GVT 7.5% 12/11/20 20/A 1,723,782 1,785,163 2.15
HUF 420,420,000  HUNGARY GVT 2.5% 22/06/18 18/C 1,529,452 1,555,927 1.87
HUF 200,500,000  HUNGARY GVT 6% 24/11/23 23/A 864,197 891,693 1.07
HUF 147,150,000  HUNGARY GVT 5.5% 20/12/18 18/A 607,868 588,238 0.71
HUF 137,770,000  HUNGARY GVT 6.5% 24/06/19 19/A 575,396 575,334 0.69
HUF 120,080,000  HUNGARY GVT 5.5% 24/06/25 25/B 516,944 527,832 0.63
HUF 97,880,000 HUNGARY GVT 3% 26/06/24 24/B 356,527 360,074 0.43
HUF 92,900,000 HUNGARY GVT 4% 25/04/18 18/B 335,211 353,077 0.42
HUF 87,420,000  HUNGARY GVT 3.5% 24/06/20 20/B 314,587 338,009 0.41
HUF 89,080,000  HUNGARY GVT 6.75% 24/02/17 17/B 421,669 337,237 0.41
7,245,633 7,312,584 8.79
Eit AHY— 7,245,633 7,312,584 8.79
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AURRST
EfE
IDR 30,570,000,000  INDONESIA GVT 9% 15/03/29 FR71 2,349,521 2,456,387 2.96
IDR 18,113,000,000  INDONESIA GVT 8.375% 15/03/24 FR70 1,494,433 1,406,854 1.69
IDR 12,095,000,000  INDONESIA GVT 8.25% 15/06/32  FR58 1,496,811 913,242 1.10
IDR 12,910,000,000  INDONESIA GVT 6.625% 15/05/33 FR65 1,353,237 826,208 0.99
IDR 9,812,000,000  INDONESIA GVT 825% 15/07/21  FR53 697,097 764,251 0.92
IDR 8,536,000,000  INDONESIA GVT 8.375% 15/09/26 FR56 628,252 671,616 0.81
IDR 7,992,000,000  INDONESIA GVT 8.375% 15/03/34 FR68 586,019 609,367 0.73
IDR 7,970,000,000  INDONESIA GVT 5.25% 15/05/18  FR66 834,555 576,407 0.69
IDR 7,437,000,000  INDONESIA GVT 5.625% 15/05/23 FR63 771,268 495,559 0.60
IDR 3,613,000,000  INDONESIA GVT 7% 15/05/27 FR59 320,442 252,726 0.30
10,531,635 8,972,617 10.79
Hit: AvRRYT 10,531,635 8,972,617 10.79
oI NYG
TEHEEEEFE
ZAR 495,000  EUROPEAN INVEST BK 0% 31/12/18 EMTN 39,308 26,559 0.03
39,308 26,559 0.03
At RTINS 39,308 26,559 0.03
<=7
EfE
MYR 5,075,000 MALAYSIAN GVT 4.498% 15/04/30 0310 1,397,713 1,336,862 1.61
MYR 1,920,000  MALAYSIAN GVT 4.378% 29/11/19 0902 472,193 506,161 0.61
MYR 2,100,000  MALAYSIAN GVT 3.844% 15/04/33 0413 592,781 502,351 0.60
MYR 1,825,000  MALAYSIAN GVT 3.759% 15/03/19 0515 423,521 472,431 0.57
MYR 1,550,000  MALAYSIAN GVT 3.955% 15/9/25 0115 367,234 399,550 0.48
MYR 1,302,000  MALAYSIAN GVT 4.262% 15/09/16 1/06 415,457 335,230 0.40
MYR 1,277,000  MALAYSIAN GVT 4.012% 15/09/17 0210 408,332 331,503 0.40
MYR 1,230,000 MALAYSIAN GVT 3.795% 30/09/22 0215 297,693 315,400 0.38
MYR 900,000  MALAYSIA GVT 3.654% 31/10/19 0414 207,273 231,869 0.28
MYR 360,000  MALAYSIAN GVT 4.048% 30/09/21 0314 87,186 93,714 0.11
MYR 190,000  MALAYSIAN GVT 4.24% 07/02/18  2/03 65,647 49,510 0.06
4,735,030 4,574,581 5.50
ait: ~L—u7 4,735,030 4,574,581 5.50
A%
EfE
MXN 334,924  MEXICAN BONOS DES 6.5% 10/0621 M 1,978,442 2,044,520 2.47
MXN 147,237  MEXICAN BONOS DES 8.5% 18/11/38 1,162,131 1,038,716 1.25
MXN 24,838  MEXICAN UDIBONOS 4.5% 04/12/25 CPI 897,231 885,474 1.06
MXN 152,680  MEXICAN BONOS DES 5% 11/12/19 M 843,465 883,139 1.06
MXN 80,349  MEXICAN BONOS DES 8.5% 13/12/18 M10 515,321 510,070 0.61
MXN 75,980  MEXICAN BONOS DES 7.75% 13/11/42 M 482,840 499,830 0.60
MXN 82,084  MEXICAN BONOS DES 6.5% 9/06/22 M 499,434 499,683 0.60
MXN 55,740  MEXICAN BONOS DES 10% 20/11/36 M30 408,101 447,432 0.54
MXN 65,766  MEXICAN BONOS DES 7.75% 29/5/31 M 396,637 431,244 0.52
MXN 63,845  MEXICAN FIXED RATE 8% 11/06/20 M 388,331 409,987 0.49
MXN 38,135  MEXICAN BONOS DES 7.75% 23/11/34 M 258,739 250,264 0.30
MXN 5289  MEXICAN UDIBONOS 4% 13/06/19 CPI 180,194 176,711 0.21
MXN 19,091  MEXICAN FIXED RATE 7.5% 03/6/27 M20 131,614 123,256 0.15
MXN 10,439  MEXICAN BONOS DES 85% 31/529 M 67,950 72,732 0.09
MXN 10,286 MEXICAN BONOS DES 5.75% 05/0326 M 57,372 58,900 0.07
MXN 6,732  MEXICAN FIXED RATE 10% 05/12/24 50,177 50,248 0.06
MXN 4,451  MEXICAN FIXED RATE 8% 07/12/23 M 20 27,746 29,460 0.04
8,345,725 8,411,666 10.12
@B EEEF®
MXN 240,000  PETROLEOS MEX 7.47% 12/11/26  14-2 1,419,806 1,210,452 1.45
EUR 410,000  PETROLEOS MEX 3.75% 15/03/19 EMTN 449,164 473,360 0.57
1,868,970 1,683,812 2.02
Gt A¥T= 10,214,695 10,095,478 12.14
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~—
Ef®
PEN 2,590  PERU GVT/BONOS TESOR 5.7% 12/08/24 788,571 724,921 0.88
PEN 1,390  REP OF PERU 6.95% 12/08/31 431,989 403,137 0.48
PEN 1,425  REP OF PERU 6.85% 12/02/42 596,755 392,268 0.47
PEN 713 PERU BONO SOBERANO 82% 12/08/26 289,261 230,975 0.28
2,106,576 1,751,301 2.11
BFF — 2,106,576 1,751,301 2.11
R—FUF
EfE
PLN 11,690,000  POLAND GVT BOND 4% 25/10/23 1023 3,527,765 3,420,130 4.12
PLN 4,990,000  POLAND GVT BOND 5.75% 23/09/22 0922 1,602,195 1,597,917 1.92
PLN 2,150,000  POLAND GVT BD 3.25% 25/07/19 0719 563,811 601,661 0.72
PLN 1,725,000  POLAND GVT BOND 5.5% 25/10/19 1019 488,260 519,482 0.62
PLN 1,570,000  POLAND GVT BOND 2.5% 25/07/26 0726 406,641 405,280 0.49
PLN 1,195,000  POLAND GVT BOND 3.25% 25/07/25 0725 368,939 332,017 0.40
PLN 765,000  POLAND GVT BD 1.5% 25/0420 0420 181,371 199,981 0.24
PLN 525,000  POLAND GVT BOND 5.75% 25/04/29 0429 209,575 177,551 0.21
PLN 100,000  POLAND GVT BOND 5.75% 25/10/21 1021 29,680 31,507 0.04
7,378,237 7,285,526 8.76
Bt H=Fur 7,378,237 7,285,526 8.76
av7y
EfE
RUB 59,165,000  RUSSIA GOVT 7% 16/08/23 6215 793,745 781,933 0.94
RUB 45,995,000  RUSSIAN FED 7.6% 14/04/21 6205 600,936 640,072 0.77
RUB 44,905,000  RUSSIAN FED 7.6% 20/07/22 6209 571,701 617,555 0.74
RUB 36,535,000  RUSSIA GOVT 8.5% 17/09/31 6218 441,820 515,966 0.62
RUB 30,325,000  RUSSIA GOVT 7.5% 18/08/21 6217 390,313 416,199 0.50
RUB 28,435,000  RUSSIA FED 7% 25/01/23 6211 386,045 377,601 0.45
RUB 22,115,000  RUSSIA GOVT 6.4% 27/05/20 6214 280,799 296,997 0.36
RUB 12,450,000  RUSSIAN FED 7.5% 27/02/19 6208 168,496 175,917 0.21
RUB 6,310,000  RUSSIAN FED 7.05% 19/01/28 6212 57,020 80,555 0.10
RUB 2,000  RUSSIAN FED 8.15% 03/02/27 6207 41 28 0.00
3,690,916 3,902,823 4.69
& w7 3,690,916 3,902,823 4.69
m7IUh
EfE
ZAR 38,100,000 REP OF STH AFRICA 8% 31/01/30 2030 3,240,093 2,259,580 2.71
ZAR 30,970,000  REP OF STH AFRICA 6.75% 31/3/21R208 2,114,841 1,916,471 2.30
ZAR 17,580,000  REP OF STH AFRICA 10.5% 21/12/26 R1 1,216,750 1,288,916 1.55
ZAR 14,285,000  REP OF STH AFRICA 7.75% 28/02/23 1,074,404 898,087 1.08
ZAR 9,600,000  REP OF STH AFRIC 8.25% 31/3/32 2032 836,896 569,897 0.69
ZAR 9,460,000  REP OF STH AFRICA 7% 28/2/31 R213 713,367 505,586 0.61
ZAR 6,650,000  REP OF STH AFRICA 8.75% 31/1/44 204 382,445 398,015 0.48
ZAR 5,430,000 REP OF STH AFRICA 8.5% 31/1/37 2037 369,848 321,146 0.39
ZAR 6,855,000  REP OF STH AFRICA 6.5% 28/2/41 R214 394,488 318,649 0.38
ZAR 3,395,000  REP OF STH AFRICA 6.25% 31/3/36R209 314,182 158,288 0.19
10,657,314 8,634,635 10.38
ARt MWTT7US 10,657,314 8,634,635 10.38
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a4
EfE
THB 21,665,000  THAILAND GVT 3.65% 17/12/21 642,051 686,985 0.83
THB 12,590,000  THAILAND GVT 4.875% 22/06/29 452,091 477,934 0.57
THB 11,650,000  THAILAND GVT BD 3.85% 12/12/25 367,637 392,845 0.47
THB 13,525,000  THAILAND GVT 1.25% 12/03/28 ~ CPI 337,902 373,864 0.45
THB 6,450,000  THAILAND GVT 4.125% 18/11/16 207,081 186,183 0.22
THB 3,000,000  THAILAND GVT 1.2% 14/07/21 CPI 86,118 88,846 0.11
2,092,880 2,206,657 2.65
Gt 24 2,092,880 2,206,657 2.65
~La
EfE
TRY 4,525,000  TURKEY GOVT 7.4% 05/02/20 1,530,068 1,483,283 1.78
TRY 2,405,000  REP OF TURKEY 8.8% 27/09/23 1,003,387 803,844 0.97
TRY 1,925,000  TURKEY GOVT 7.1% 08/03/23 534,755 586,338 0.71
TRY 1,625,000  TURKEY GVT 9.4% 08/07/20 552,620 568,947 0.68
TRY 1,455,000  TURKEY GOVT 9% 24/07/24 647,581 492,737 0.59
TRY 1,320,000  TURKEY GOVT 10.5% 15/01/20 445,888 479,631 0.58
TRY 1,375,000  REP OF TURKEY 8.8% 14/11/18 449,250 475,278 0.57
TRY 1,150,000  TURKEY GOVT 10.7% 17/02/21 393,104 422,528 0.51
TRY 1,235,000  TURKEY GOVT 8.5% 10/07/19 395,513 421,612 0.51
TRY 1,030,000  TURKEY GOVT 10.4% 20/03/24 504,628 376,257 0.45
TRY 800,000  TURKEY GOVT 9.5% 12/01/22 273,141 279,668 0.34
TRY 635,000  TURKEY GOVT 8% 12/03/25 219,229 201,513 0.24
TRY 535,000  TURKEY GOVT 8.5% 14/09/22 163,466 177,874 0.21
7,112,630 6,769,510 8.14
A b= 7,112,630 6,769,510 8.14
1FYR
TEHEEEEFE
ZAR 600,000  EBRD 0% 31/1220 EMTN 40,101 26,822 0.03
40,101 26,822 0.03
ARt AXVA 40,101 26,822 0.03
HAZEESE 83,550,420 78,380,024 94.25

BT 1T Tl AR
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M EEICE T A1
20164E3 A 31 H HALE
EABHE, TE2Ie 5, 2RI, FIM 2 #EI 08 57 1 2eT)
WL 1 - AMEABEE LK

201643 A 31 A BITE, 77 NIZLL FORPFEIMNE B LE LN Z AL T, s+
~yYHBTHOSNS,

R LRI E HEFCI T AD

A E 1S N FeHIEE TR i A REFHELE CRRV)
JPY 144,255,020 usD 1,271,032 20164F4 422 H 12,665
UsD 11 JPY 1,249 20164F4 422 H 0
UsD 2,485 IPY 281,892 20164F4 422 R (24)
UsD 3,113 JPY 353,120 20164FE4 422 H (30)
BRL 6,550,000 UsD 1,603,623 201646 A 2H 189,750
MYR 15,882,000 UsD 3,841,799 201646 7 150 186,071
RUB 185,039,000 USsD 2,563,470 201646 A 15 H 109,309
MXN 31,580,000 UsD 1,680,100 20174E2H10A 97,518
BRL 2,730,000 UsD 694,479 201646 A 2H 52,988
MXN 17,810,000 USD 952,136 20174E2 5 10H 50,377
BRL 1,296,000 usD 316,715 2016441 18H 42,224
CcoP 1,783,268,000 UsD 554,498 201646 A 15 H 31,577
TRY 2,727,000 usD 915,438 201646 7 15H 27,175
MXN 12,358,000 USsD 683,877 201646 A 15 H 26,581
RON 5,902,000 USD 1,472,885 201646 7 15H 25,431
RUB 32,140,000 UsD 442,151 201646 A 15 H 22,092
BRL 586,000 USD 142,267 201646 A 2H 18,178
EUR 715,000 UsD 797,074 201646 7 150 15,971
PLN 1,760,000 UsD 452,515 201646 A 15 H 15,275
BRL 1,160,000 usD 302,713 201646 H 2 H 14,891
RUB 24,540,000 USsD 341,639 201646 A 15 H 12,826
UsD 1,019,283 IDR 13,576,852,000 201646 7 150 9,753
PLN 1,143,000 UsD 294,155 201646 A 15 H 9,642
ZAR 1,750,000 USD 107,745 20165 3H 8,832
TRY 439,000 UsD 121,995 201842 H20H 8,605
BRL 750,000 UsD 197,461 201646 A 2H 7,886
PHP 16,910,000 usD 357,807 201646 H15H 7,847
BRL 288,000 UsD 71,540 201646 A 2H 7,313
PLN 2,661,000 USD 700,244 201646 7 150 7,022
TRY 290,000 usD 95,923 2016445270 5,629
MXN 10,189,000 UsD 580,503 201646 A 15 H 5,259
MXN 2,906,000 usD 162,594 201646 7 15H 4,471
BRL 1,053,000 UsD 284,271 201646 A 2H 4,037
MYR 950,000 USD 237,114 201646 7 150 3,817
RON 845,000 UsD 210,723 201646 A 15 H 3,794
RON 546,000 UsD 135,212 20164E6 H15H 3,399
BRL 118,000 UsD 29,005 2016/F6 4 2H 3,303
BRL 890,000 UsD 240,670 201646 A 2H 3,009
THB 34,950,000 UsD 987,567 2016/F6 H 15H 2,977
BRL 765,000 UsD 206,717 201646 A 2H 2,738
MXN 6,330,000 UsD 361,482 20164E6 H15H 2,427
TRY 103,000 UsD 28,646 20184220 H 1,996
BRL 425,000 UsD 115,222 201646 A 2H 1,141
BRL 230,000 UsD 61,936 2016/F6 4 2H 1,037
KRW 19,030,000 UsD 15,724 201646 A 15 H 902
BRL 225,000 UsD 60,876 2016/F6 4 2H 728
MXN 2,124,000 usD 121,431 201646 A 15 H 677
TRY 28,000 UsD 7,782 20184F2 20 H 548
UsD 6,556 TRY 19,000 20164F6 H 15H (11)
RUB 15,510,000 UsD 224,132 201646 A 15 H (100)
UsD 63,510 cop 197,200,000 20164F9 H30H (116)
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USD 97,560 PEN 332,000 20164E6 4 15 H (119)
THB 90,975,000 USD 2,578,656 201646115 0 (265)
USD 53,728 HUF 15,082,000 20164E6 1 15 H (604)
USD 470,375 HUF 130,745,000 20164E6 A 15H (623)
USD 104,480 IDR 1,414,670,000 20164E6 1 15 H (709)
IDR 9,506,000,000 USD 707,765 20164E6 A 15H (930)
HUF 44,370,000 USD 161,425 201646115 0 (1,586)
USD 65,173 PEN 227,000 20164E6 4 15 H (1,614)
USD 45,168 RUB 3,258,000 201646115 H (1,891)
USD 87,788 MXN 1,560,000 20164E6 1 15 H (1,896)
USD 128,329 HUF 36,212,000 20164E6 A 15 H (2,121
USD 37,175 MYR 155,000 20164E6 1 15 H (2,134)
USD 189,833 MYR 760,000 20164E7 H29 H (2,336)
IDR 1,901,000,000 USD 143,688 201646115 H (2,336)
USD 519,970 IDR 7,017,000,000 20164F6 A 7H (2,612)
ARS 3,015,000 USD 183,617 20164104 3 H (2,719)
USD 269,798 HUF 75,905,000 20164E6 1 15 H (3,644)
USD 163,958 PEN 570,000 20164£6 A 15H (3,746)
USD 117,039 BRL 442,000 20164E6 7 2 (3,979)
USD 471,874 BRL 1,739,000 201646 A 2 H (4,259)
USD 143,136 MXN 2,562,000 201645116 H (4,548)
USD 120,302 RUB 8,681,000 20164E6 1 15 H (5,090)
USD 181,267 BRL 682,000 2016476 A 2 H (5.463)
USD 181,119 BRL 683,000 20164E6 7 2 (5.885)
USD 121,456 RUB 8,842,000 20164F6 A 15 H (6,261)
USD 381,956 CLP 263,512,000 20164E6 7 15 H (6,685)
USD 176,697 RUB 12,853,000 2016476 4 15 H (8,956)
USD 159,811 TRY 570,000 20184E2 /120 F (9.761)
USD 843,760 RUB 58,230,000 20164E4 /] 18 H (10,074)
USD 151,437 BRL 590,000 201646 A 2 H (10,103)
USD 518,011 AUD 695,000 20164E6 7 15 H (11,135)
USD 709,492 MYR 2,844,000 20164F6 A 15 H (11,781)
USD 681,991 BRL 2,507,000 201644118 H (12,346)
USD 125,234 BRL 500,000 201645 A4 H (12,720)
USD 111,233 BRL 455,000 2016426 A 2 H (13,345)
USD 387,217 TRY 1,159,000 20164E6 1 15 H (13,402)
USD 230,312 MXN 4,346,000 201742 H21 H (14,093)
USD 2,880,563 HUF 803,634,000 20164E6 7 15 H (14,463)
USD 418,288 ZAR 6,555,000 2016476 4 15 H (14,498)
USD 1,555,993 CNH 10,203,000 201646115 (14,897)
USD 1,139,298 BRL 4,217,000 2016476 A 2 H (15,306)
USD 468,338 MXN 8,396,000 20164744 18 H (16,957)
USD 504,596 NZD 760,000 20164£6 7 15 H (17,350)
USD 334,976 RUB 24,393,000 20164F6 A 15 H (17,366)
USD 864,215 EUR 776,000 20164E6 1 15 H (18,195)
USD 603,058 MXN 10,811,000 2016476 4 15 H (18,463)
USD 360,395 BRL 1,385,000 20164514 (21,741)
USD 599,868 ZAR 9,418,000 20164E6 1 15 H (21,944)
USD 1,879,667 EUR 1,674,000 20164F6 A 15 H (23.883)
USD 396,927 BRL 1,550,000 20164E6 7 2 A (27,459)
USD 396,541 BRL 1,550,000 201646 A 2 H (27.845)
USD 445,792 BRL 1,734,000 20164612 A (28.972)
USD 2,023,763 cop 6,344,500,000 2016476 4 15 H (61,372)
USD 954,668 BRL 3,856,000 201646 A 2 H (101,097)
USD 2,578,842 MXN 49,390,000 20174E2/1 10 (201,289)
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piiiey ESES [Z4LES i35 H PSR CKR L) REBUHRLE CRR V)
B FOR g
USD 4 FUT US NOTE 10YR 6% 201646 H 520,438 4,875
520,438 4,875
TEVFF OIS 9
EUR (2) FUT EURO BOBL 5YR 6% 201646 H (297,326) 249
EUR (2) FUT EURO BUND 10YR 6% 201646 H (370,223) (3,982)
EUR (4) FUT EURO BUXL 30YR 4% 20164E6 H (763,769) (24,480)
USD (4) FUT US LONG BD 20YR 6% 201646 H (655,875) (3,875)
(2,087,193) (32,088)
(27,213)

ER 3 - A var K

20164E3 A3LABIE, 77 RIZLL FORIFEA T v ar B H L T,

e [ » . AR RTAf AR REBHELE
FiifS K A4 W A CRI) R CRI)
BfFEb e a
USD 806,000 C USD/PLN 4.0225 24/05/16 20164E5H24H 27,186 1,409 (25,777)
USD 773,000 C USD/TRY 3.95 19/02/18 20184E2 A 19H 56,893 37,131 (19,762)
USD 1,604,000 P USD/COP 2920 28/09/16 20165E9H28 H 47,238 42,848 (4,390)
USD 792,000 P USD/IDR 13555 03/06/16 20164E6 7 3F 9,940 21,713 11,773
USD 1,532,000 P USD/MXN 17.5 08/03/17 201743 H8H 48,717 67,296 18,579
USD 762,000 P USD/MXN 17.77 16/02/17 201742 H 16 H 24,712 39,153 14,441
USD 1,140,000 P USD/RUB 58.2 20/03/17 20174E3 20 B 20,497 18,209 (2,288)
USD 1,623,000 P USD/TRY 2.8365 26/04/16 201644 H26H 17,853 13,498 (4,355)
USD 761,000 P USD/ZAR 15.11 20/06/16 2016426 20 H 28,880 27,310 (1,570)
281,916 268,567 (13,349)
TEVIF LR g
USD 765,000 C USD/BRL 3.7 12/05/16 20164E5 12 (26,767) (17,106) 9,661
USD 741,000 C USD/BRL 3.795 02/05/16 20164E5H 2H (27,802) (7,799) 20,003
USD 1,545,000 C USD/MXN 21.19 16/02/17 20174E2/1 16 F (37.,837) (20,028) 17,809
USD 811,000 C USD/MYR 4.5875 27/07/16 20164E7H27H (8,372) (2,488) 5,884
USD 773,000 C USD/TRY 6.05 19/02/18 201842 H 19H (15,151) (10,570) 4,581
USD 765,000 P USD/BRL 3.7 12/05/16 20164E5 0 12 (26,767) (30,413) (3,646)
USD 741,000 P USD/BRL 3.795 02/05/16 20164E5H 2H (7,632) (42,263) (34,631)
USD 1,604,000 P USD/COP 2920 26/05/16 20164E5 126 F (22,296) (23,418) (1,122)
USD 792,000 P USD/IDR 13065 03/06/16 201646 H3H (4,684) (7,013) (2,329)
USD 762,000 P USD/MXN 17.28 12/05/16 20164E5 12 (5.837) (12,001) (6,164)
USD 1,532,000 P USD/MXN 17.5 06/05/16 20164E5 A6 H (16,699) (33,714) (17,015)
USD 811,000 P USD/MYR 3.8275 27/07/16 201647 H27H (8.,483) (14,121) (5,638)
USD 1,140,000 P USD/RUB 64.7 20/06/16 201646 /20 F (20,110) (18,245) 1,865
USD 1,623,000 P USD/TRY 2.8 26/04/16 20165F4 H26 H (2,597) (6,281) (3,684)
USD 760,000 P USD/ZAR 15.11 28/04/16 20164E4 /128 F (5,153) (20,137) (14,984)
(236,187) (265,597) (29,410)
45,729 2,970 (42,759)
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BiiNey A A SIS lifi g A FOBFLE CKRV)  RFEBHLE CKR V)
BRL 1,924,575 BRAZIL CETIP / 11.28% 20214E1 4R 0 76,855
BRL 3,910,283 12.01% / BRAZIL CETIP 20184E1H2H 0 (50,505)
BRL 3,843372  12.32% / BRAZIL CETIP 20184E1 /2 A 0 (38,896)
BRL 2,018,295 BRAZIL CETIP / 11.46% 20214E1 H4 B 0 74,113
BRL 3,643,202 15.65% / BRAZIL CETIP 20214E1 4R 0 86,759
HUF 126,800,000 BUBOR HUF 6M / 2.47% 20204E3 A 13 H (216) (24,997)
KRW 1,011,975,000 KORIBOR KRW 3M / 1.98% 20254E12A 16 H (128) (32,695)
KRW 4,643,050,000 1.54% / KORIBOR KRW 3M 20174E12H 16 B (150) 6,128
MXN 9,675,000  6.6475% / MXN TIE BANXICO 20234E12A 6 H 885 30,964
MXN 71,950,000 MXN TIIE BANXICO / 4.28% 20174F11 22 (374) 18,005
PLN 240,000  2.14% / WIBOR PLN 6M 20254E6 A 17H 750 (58)
PLN 865,000 WIBOR PLN 6M / 2.675% 20254E7 1 13 (3,536) (10,045)
PLN 1,755,000 WIBOR PLN 6M / 2.715% 20254E12A 16 H (1,271) (21,406)
THB 31,175,000 3.6% / BIBOR THB 6M 2024429178 679 110,429
USD 1,990,000 USD LIBOR 3M / 3% 20244E12A 170 (16,584) (237,721)
USD 4,575,000  0.96% / USD LIBOR 3M 20174E12A 3H 12,026 9,899
USD 900,000 USD LIBOR 3M / 2.0165% 20254F12H 3 F (5,456) (32,383)

(13,375) (35,554)
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