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13245 (20154 8 H20H) 10, 789 30 ANO0. 6 164. 11 AO. 4 98.9 1,203
13341 (20157 9 A 24H) 10, 710 30 AN0.5 163. 49 AO0. 4 99. 1 1, 366
1344 (20157F10 420 H) 10, 740 30 0.6 165. 00 0.9 98.9 1,361
13541 (2015411 4 20H) 10, 660 30 NO0. 5 164. 14 NO0. 5 98.9 1, 350
136141 (20154124 21 H) 10, 492 30 Al.3 162. 09 AL 2 98.9 1, 326
1378 (20164 1 H201) 10, 354 30 AL.0 160. 69 A0.9 99. 2 1, 306
13841 (20164F 2 A 22H) 10, 406 30 0.8 162. 60 1.2 98.5 1,321
1394 (20164F 3 A 22H) 10, 655 30 2.7 166. 80 2.6 98.8 1, 338
140 (20164 4 H201) 10, 726 30 0.9 168. 82 1.2 99.0 1, 347
1413 (20164 5 H20H) 10, 713 30 0.2 169. 37 0.3 99. 0 1, 341
1421 (201646 H20H) 10, 761 30 0.7 170. 98 1.0 98.7 1, 338
14381 (20164 7 A20H) 10, 987 30 2.4 174.97 2.3 99.0 1, 366
14431 (20164F- 8 A 22H) 11,079 30 1.1 177. 36 1.4 98.7 1,531
1458 (201649 H20H) 10, 945 30 A0. 9 175. 57 AL 0 98.0 1, 507
14611 (2016410 4 20H) 10, 953 30 0.3 176. 12 0.3 98.8 1, 483
14781 (2016 F 117 21 H) 10, 638 30 N2.6 171. 47 N2.6 99.2 1,437
14841 (20167F12 20 H) 10, 637 30 0.3 171. 41 A0.0 98.8 1,427
1498 (20174-1 A20H) 10, 703 30 0.9 173. 61 1.3 98.9 1, 436
1508 (20174E 2 H20H) 10, 715 30 0.4 174. 26 0.4 97.8 1,203
151 (20174 3 H21H) 10, 681 30 A0. 0 174. 22 A0. 0 98.8 1, 199
15281 (201744 A20H) 10, 772 30 1.1 176. 72 1.4 99.2 1, 208
15341 (20174 5 A 22H) 10, 780 30 0.4 177.27 0.3 98. 1 1,378
1544 (201746 H20H) 10, 823 30 0.7 178. 75 0.8 98.3 1, 458
1558 (20174E 7 H201) 10, 758 30 AO0. 3 178. 13 AO0. 3 98. 4 1, 456
1561 (20174 8 H21H) 10, 759 30 0.3 179. 02 0.5 98.9 1, 456
15781 (20174£ 9 H20H) 10, 763 30 0.3 179. 69 0.4 99. 2 1, 450
15811 (20174£10 20 H) 10, 752 30 0.2 180. 07 0.2 99. 2 1,447
1594 (20174E11 4 20A) 10, 669 30 NO0. 5 179. 39 AO. 4 98.8 1, 426
1604 (20174E12 4 20A) 10, 689 30 0.5 180. 58 0.7 98.9 1, 428
1611 (20184 1 H221) 10, 651 30 AO. 1 180. 33 AO. 1 98.9 1, 424
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2017427 H20H 10, 758 — 178. 13 — 98. 4

1564 7 RAR 10, 774 0.1 178.57 0.2 98. 4
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)

20174£ 8 H21H 10, 759 — 179. 02 — 98.9

H1573H S AR 10, 789 0.3 179.72 0.4 99. 1
CTRES,
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TRES)

20174£10H 201 10, 782 0.2 180. 07 0.2 99. 2
)
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[Ef7i-% | UNITED MEXICAN STATES 3.5 3, 200 3, 340 368,256 | 2021/1/21
US TREASURY N/B 2.0 400 397 43,833 | 2025/2/15

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

— 27
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BANK OF AMERICA CORP 3.5 150 150 16,605 | 2026/4 /19
BANK OF AMERICA CORP 5.0 100 112 12,364 [ 2044/1 /21
BANQUE FED CRED MUTUEL 2.5 250 251 27,691 | 2021/4/13
BERKSHIRE HATHAWAY INC 4.5 200 221 24,401 | 2043/2/11
BG ENERGY CAPITAL PLC 4.0 200 212 23,473 | 2021/10/15
BP CAPITAL MARKETS PLC 3.814 150 158 17,422 | 2024/2/10
BP CAPITAL MARKETS PLC 3. 588 500 512 56,531 | 2027/4/14
CANADIAN PACIFIC RR CO 2.9 200 199 22,002 | 2025/2/1
CENTRAL NIPPON EXPRESSWY 2.293 500 494 54,481 | 2021/4 /23
CENTRAL NIPPON EXPRESSWY 2.091 700 687 75,758 | 2021/ 9/14
CENTRAL NIPPON EXPRESSWY 2.849 2, 000 2,016 222,247 | 2022/3/3
CISCO SYSTEMS INC 5.5 150 187 20,651 | 2040/ 1/15
CONAGRA INC 3.2 118 119 13,224 | 2023/1/25
CONOCOPHILLIPS COMPANY 4.2 100 106 11,788 | 2021/3/15
CROWN CASTLE INTL CORP 4.45 100 106 11,762 | 2026/2/15
DANSKE BANK A/S 2.7 500 505 55,692 | 2022/3/2
DIAMOND 1 FIN/DIAMOND 2 6. 02 200 221 24,432 | 2026/ 6 /15
DUKE ENERGY CORP 3.75 150 157 17,408 | 2024/4/15
FIFTH THIRD BANK 2.25 200 200 22,074 | 2021/6 /14
GOLDCORP INC 3.625 150 156 17,207 | 2021/6/9
GOLDMAN SACHS GROUP INC 2.0 200 200 22,069 | 2019/4 /25
GOLDMAN SACHS GROUP INC 5.75 100 112 12,436 | 2022/1 /24
GOLDMAN SACHS GROUP INC 3.75 50 51 5,645 | 2025/5 /22
HCP INC 3.875 120 122 13,502 | 2024/8/15
JEFFERIES GROUP LLC 4.85 171 180 19,848 | 2027/1/15
JOHNSON & JOHNSON 3.75 200 205 22,660 | 2047/3/3
JPMORGAN CHASE & CO 3.9 250 260 28,758 | 2025/7/15
JPMORGAN CHASE & CO 5.4 100 120 13,240 | 2042/1/6
KONINKLIJKE KPN NV 8.375 200 277 30,595 | 2030/10/ 1
LOCKHEED MARTIN CORP 4.7 100 112 12,386 | 2046/5/15
LYB INTL FINANCE BV 4. 875 50 53 5,895 | 2044/3/15
MARATHON OIL CORP 6.8 200 230 25,461 | 2032/3/15
MARSH & MCLENNAN COS INC 3.5 225 232 25,588 | 2025/ 3/10
MARSH & MCLENNAN COS INC 4.35 62 65 7,242 | 2047/1/30
MET LIFE GLOB FUNDING I 3.45 300 310 34,172 | 2026/12/18
MORGAN STANLEY 3.95 150 151 16,749 | 2027/4 /23
NATIONAL RURAL UTILITIES 3.25 100 102 11,264 | 2025/11/1
NEWELL RUBBERMAID INC 5.375 200 230 25,462 | 2036/4/1
NEXTERA ENERGY CAPITAL 4.5 275 294 32,497 | 2021/6/1
ORANGE SA 4.125 100 106 11,792 | 2021/9/14
PEMEX PROJ FDG MASTER TR 5.75 3, 000 3,076 339,089 | 2018/3/1
PETROLEOS MEXICANOS 3.5 1,000 1,017 112,103 | 2018/7 /18
PNC BANK NA 3.25 250 255 28,201 | 2025/6/1
PROLOGIS LP 3.35 100 103 11,410 | 2021/2/1
RABOBANK NEDERLAND 11.0 200 233 25,711 | 2049/12/29
REPUBLIC SERVICES INC 5.0 150 161 17,822 | 2020/3/1
REYNOLDS AMERICAN INC 4.45 250 270 29,774 | 2025/ 6 /12




J LIBMESHFT 7 UK (ARSLBIE) FC GEREEREREMR)

] B ES
& k] . . P fE % _—
B KA AR NEReE | REREE HEFEA A
TAY A % FH kv FH kv TH
MeE k% | SEMPRA ENERGY 3.75 100 103 11,461 | 2025/11/15
(AUREEAIS) | SHELL INTERNATIONAL FIN 4.0 100 98 10,852 | 2046/5/10
SOUTHERN €O 4.4 100 100 11,108 | 2046/7/1
SOUTHERN COPPER CORP 6.75 63 72 8,045 | 2040/4/16
TIME WARNER INC 3.6 200 200 22,131 | 2025/7/15
UNION PACIFIC CORP 2.75 200 199 21,948 | 2026/3/1
US BANK NA CINCINNATI 2.8 250 248 27,359 | 2025/1 /27
VENTAS REALTY LP/CAP CRP 4.75 250 269 29,668 | 2021/6/1
VERIZON COMMUNICATIONS 4.812 223 225 24,871 | 2039/3/15
VOLKSWAGEN GROUP AMERICA 1.65 200 199 22,023 | 2018/5/22
WELLPOINT INC 3.3 300 307 33,913 | 2023/1/15
WELLS FARGO & COMPANY 3.45 150 153 16,908 | 2023/2/13
WELLS FARGO & COMPANY 3.3 250 253 27,954 | 2024/9/9
WESTPAC BANKING CORP 2.6 100 101 11,157 | 2020/11/23
WESTPAC BANKING CORP 2.1 294 292 32,241 | 2021/5/13
WESTPAC BANKING CORP 3.35 119 119 13,213 | 2027/3/8
/I i 4, 830, 038
B FH THFE RN | TAFH L
ﬁfﬁgﬁé) JAPAN BANK FOR INTL COOP 2.3 200 201 16,531 | 2018/3/19
N Bl 16, 531
AFY R TFHAR K THAR K
[Ef7E% | UK TREASURY 5.0 300 396 55,750 | 2025/3/7
UK TREASURY 2.0 2, 400 2,628 369,339 | 2025/9/7
UK TREASURY 4.75 1, 200 1,714 240,947 | 2030/12/ 7
UK TREASURY 4.75 500 780 109,663 | 2038/12/ 7
UK TREASURY 3.5 250 347 48,809 | 2045/1 /22
UK TREASURY 4.25 1, 900 3,017 424,144 | 2046/12/ 7
L@t | AVIVA PLC 6. 625 100 115 16,200 | 2041/6/3
(ADREEMTS | BANK OF AMERICA CORP 4,25 200 233 32,881 | 2026/12/10
DIGITAL STOUT HOLDING LL 4.75 250 283 39,858 | 2023/10/13
ENEL FINANCE INTL NV 5. 625 75 93 13,073 | 2024/8/14
EXPERIAN FINANCE PLC 3.5 150 165 23,213 | 2021/10/15
GREAT ROLLING STOCK 6. 25 200 230 32,385 | 2020/ 7 /27
IMPERIAL BRANDS FINANCE 5.5 150 190 26,832 | 2026/ 9 /28
LLOYDS BANK PLC 7.5 200 275 38,722 | 2024/4/15
VERIZON COMMUNICATIONS 4.75 200 240 33,837 | 2034/2/17
VOLKSWAGEN FIN SERV AG 1.75 100 101 14,320 | 2020/4 /17
WELLS FARGO & COMPANY 3.5 100 113 15,970 | 2029/9/12
WESTERN POWER DIST EAST 5.25 100 119 16,848 | 2023/1/17
YORKSHIRE BUILDING SOC 3.5 150 162 22,837 | 2026/4 /21
/h Bl 1,575,636
Ay =—T TFAVz=Fvyu—F | FAYz=F v )n—F
[Ef#ZE% | SWEDISH GOVERNMENT 5.0 10, 000 11,923 150,945 | 2020/12/ 1
SWEDISH GOVERNMENT 3.5 18, 000 21, 331 270,060 | 2022/6/1




J LIBMESHFT 7 UK (ARSLBIE) FC GEREEREREMR)

] i ES
izl o . P fE % _—
Hoo® R T e i R
AV x2—T % | TAYz=7v)o-F | FAY=-Fv)n—F TH
ﬁﬁfﬁi) KOMMUNINVEST I SVERIGE 0. 625 10, 000 9,973 126,269 | 2023/11/13
PR\ S ERE
/I G 547, 275
o—n Ta—n Ta—n
RA Y [Ef#ZE% | BUNDESREPUB. DEUTSCHLAND 0.5 8, 700 9,010 1,112,844 | 2026/2/15
BUNDESREPUB. DEUTSCHLAND 3.25 500 744 91,999 | 2042/7/4
BUNDESREPUB. DEUTSCHLAND 2.5 3, 250 4,310 532,449 | 2044/ 7/ 4
W@k | ALLIANZ SE 5. 625 200 243 30,033 | 2042/10/17
(BUBEEMEE) | BAYER AG 2.375 300 300 37,159 | 2075/4/2
ABYT [Ef#&ZE% | BUONI POLIENNALI DEL TES 1.05 5, 300 5,427 670,378 | 2019/12/1
BUONI POLIENNALI DEL TES 3.75 5, 500 6, 327 781,472 | 2024/9/1
BUONI POLIENNALI DEL TES 2.5 1, 000 1,063 131,340 | 2024/12/ 1
BUONI POLIENNALI DEL TES 1.5 6, 000 5,920 731,289 | 2025/6/1
BUONI POLIENNALI DEL TES 5.0 1, 300 1, 694 209,309 | 2040/9/1
L A% | ASSTCURAZIONT GENERALT 5.5 250 270 33,452 | 2047/10/27
(BDREEAES) | ENI SPA 0.75 100 101 12,588 | 2022/5/17
TERNA SPA 1.0 200 192 23,727 | 2028/10/11
TTUA [Ef#zZE% | FRANCE (GOVT OF) 0.5 3, 400 3, 457 427,029 | 2025/5/25
FRANCE GOVERNMENT 0.A. T 1.0 2,200 2,313 285,715 | 2025/11/25
ﬁﬁgﬁg) UNEDIC 0. 625 300 303 37,505 | 2026/3/3
w4 | AUTOROUTES DU SUD DE LA 2.95 200 229 28,315 | 2024/1 /17
(AUBEEAES) | AUTOROUTES DU SUD DE LA 1.25 200 203 25,182 | 2027/1/18
AXA SA 5.25 350 392 48,524 | 2040/ 4/16
BANQUE FED CRED MUTUEL 2.625 200 218 26,968 | 2021/2/24
BNP PARIBAS 1.125 100 103 12,787 | 2023/1/15
CARREFOUR SA 1.75 100 103 12,773 | 2019/ 5 /22
ENGIE 3.875 300 323 40,015 | 2049/6/2
KERING 0. 875 200 205 25,373 | 2022/ 3/28
ORANGE SA 1.0 200 202 25,018 | 2025/5 /12
RCI BANQUE SA 2.25 250 267 33,073 | 2021/ 3/29
TOTAL SA 3.875 100 108 13,352 | 2049/12/29
AFY R W@ AES | AON PLC 2.875 250 277 34,299 | 2026/5/14
(BOREEMEE) | BP CAPITAL MARKETS PLC 1.373 100 104 12,955 | 2022/3/3
BRITISH TELECOMMUNICATIO 1.75 240 249 30,874 | 2026/ 3/10
EASYJET PLC 1.125 120 120 14,915 | 2023/10/18
FCE BANK PLC 1.875 200 208 25,803 | 2021/ 6 /24
HAMMERSON PLC 2.0 200 212 26,236 | 2022/7/1
ITV PLC 2.125 200 209 25,888 | 2022/9/21
SKY PLC 1.5 178 185 22,965 | 2021/9/15
YORKSHIRE BUILDING SOC 2.125 500 518 64,045 | 2019/3/18
*T HEthfE S | ABN AMRO BANK NV 1.0 125 128 15,836 | 2025/4/16
(BUBEZEAES) | ACHMEA BANK NV 0. 875 200 202 25,011 | 2018/9/17
ADECCO INT FINANCIAL SVS 1.5 250 263 32,592 | 2022/11/22
AEGON NV 4.0 100 105 13,062 | 2044/4 /25
DEUTSCHE TELEKOM INT FIN 1.5 220 222 27,500 | 2028/4/3
ENEL FINANCE INTL NV 1.375 261 259 32,110 | 2026/6/1
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*T K L@k | ING BANK NV 3.625 300 330 40,791 | 2026/ 2 /25

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

i

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

/h Bl 8,703, 879

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

* WK Y BT,
* R
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J LIBMESHFT 7 UK (ARSLBIE) FC GEREEREREMR)

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

* BEROHNANNTE Y 5T,

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

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

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

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

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

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

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

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

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

(1)

(1)

477y FOERO iz ZHE SN TV 2 KE R TRt CREREmESH) 3, KEOF

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

LAk S O, (1) RHEREHELZ L&, (2) AHEOBELY 7 7 FOZMFEIKE LIz L &, 2l
DHTE, T—H—« ~Uk TISZ LA ISEM SIS Z LIk - T, ZREOHRREENBYEZTM- TWDY 7 7 & FICBT 2EM#EHEONE, smbt, LoMofFHi e

ESLOTEHY A,

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

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

*HEORWO P T H) BHERBEE L H D5 OIT, PR O,
TEARD O R Z 75 LBV 2B 2 VW E T,

HERHES (DRERE)) OEMAZZT TOET, YPOKEREmM St KEEEZHTT 2

TR D TS UIRERA (AT LE L, 7—%— - ~ULfld, THSZ L7ZRERAL & LT,

ki YT 7 IR AFIRY £, T - LD IS LREEAL L LTo
(3) [FFEOIENZERE & > TREOFIIRIC /2D LISLOH =3 73| -
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<ZHE@EAA : 20174 3 A318>

QONEABBFHEEIZRIBRIZEZICET IHAELEMNT SMEOHNRERFITLVE L=,
<ZHE@FEAA : 20173 /318>

QEFEEIMEI S LIV ABLEENSICRDIFTFMOAEIZDE, FSHELV—BHFEAKRE
ERBERAE > M T A2 ANANLEEICEET S EDHNREEFXTLVEL .
<ZETHEFEAA : 2017FE3831B>

@EYABEENS CRBZEMDAEIZDE, ZSELU—BHEEZABREEFRIZSRAIC
- CEHET 2 AENGRERICERET AMEOHNRERTZITLVEL =,
<ZEZHE@EAA : 20174 3 A318>



J LT —APEMNESRT 7 > FFC GEEHEEIRERER)

J L5 —MPEMESHRT 7 > FFC GEEHEIRERER)
F1298~5513487 (2017%£6 H8 A~2017412A 7 B)

O 77 FDEHEHA

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

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

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

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

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

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

Omit30EA N ERERE

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

M M % % %
105341 (2016547 A 7 H) 9,430 6 0.2 120. 13 0.5 90.2
1064 (2015%E 8 A 7 H) 9, 468 9 0.5 120. 62 0.4 94.4
10711 (2015%E 9 A 7 H) 9,522 6 0.6 121.61 0.8 90.2
1081 (2015%E10H 7 H) 9,502 4 N0.2 121.52 A0 1 93.3
109391 (20154114 9 H) 9, 426 4 0.8 120. 77 A0.6 97.9
110391 (2015%F12 1 7 H) 9, 355 0 0.8 119.85 0.8 98.4
111391 (20164F 1 H 7 H) 9,419 5 0.7 120. 93 0.9 90. 1
112 (20164 2 A 8 H) 9,478 5 0.7 122.01 0.9 94.6
11341 (2016%E 3 A 7 H) 9,451 0 0.3 121.78 N0.2 97.0
11431 (201644 A 7 H) 9,495 7 0.5 122. 41 0.5 94.7
115341 (20164F 5 H 9 H) 9,572 6 0.9 123. 56 0.9 91.2
116141 (20164-6 H 7 H) 9,623 4 0.6 124.13 0.5 92.4
L1734 (20164F 7 H 7 H) 9,707 3 0.9 125. 37 1.0 91.0
1181 (20164 8 A 8 H) 9,714 4 0.1 125. 45 0.1 95.0
11941 (2016%E 9 A 7 H) 9,722 4 0.1 125. 28 A0 1 95.7
12041 (2016%E10H 7 H) 9,637 4 AN0.8 124.09 0.9 95.2
121341 (20164F11 4 7 H) 9,590 4 A0.4 123.32 A0.6 96.0
122141 (20164F12 7 7 H) 9,413 6 Al.8 120. 74 AN2.1 98. 6
123141 (20174F 1 H10H) 9,402 4 A0. 1 120. 69 A0.0 100. 0
1241 (201742 A 7 H) 9,418 4 0.2 120. 66 0.0 95.3
12581 (2017T4E 3 A 7 H) 9,414 4 0.0 120. 57 A0 1 95.8
12641 (2017T4E4 A 7 H) 9,494 7 0.9 121. 87 1.1 92.7
127341 (201745 H 8 H) 9, 467 2 0.3 121.55 0.3 94.4
128141 (20174£6 H 7 H) 9, 584 5 1.3 123. 19 1.4 93. 3
12981 (201747 H 7 H) 9,482 6 AL.0 121.94 AL.0 97.3
13041 (2017428 H 7 H) 9,508 6 0.3 122.16 0.2 96.9
13181 (201729 H 7 H) 9,502 7 0.0 122. 28 0.1 96. 7
132101 (20174210 A 10 H) 9,422 5 0.8 121.23 A0.9 95.3
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INTL BK RECON & DEVELOP 2.5 2,300 2,324 190,994 | 2020/ 3 /12

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

ANGLO AMERICAN CAPITAL 5.75 1,500 1,546 127,043 | 2018/11/27
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E@tb{is | APPLE INC 2. 385 1,500 1,504 123,611 | 2019/8/28
(ACREEMEE | APT PIPELINES LTD 7.75 1,700 1,937 159,182 | 2020/ 7 /22
ASCIANO FINANCE LTD 5.4 700 731 60,067 | 2027/5/12
AURIZON NETWORK PTY LTD 5.75 500 541 44,478 | 2020/10/28
AUSNET SERVICES HOLDINGS 7.5 1,900 1,928 158,491 | 2017/9/25
AUST & NZ BANKING GROUP 2.625 1,500 1,509 124,003 | 2019/1 /25
AUST & NZ BANKING GROUP 3.75 500 514 42,262 | 2019/ 7/25
AUST & NZ BANKING GROUP 2.965 1,000 1,014 83,369 | 2021/4/7
AUST & NZ BANKING GROUP 3.995 2, 000 2,023 166, 288 | 2023/ 6 /19
AUST & NZ BANKING GROUP 5.0 1,500 1,670 137,273 | 2023/8/16
AUST GAS NETWORK VIC 3 P 4.5 1,200 1,252 102,938 | 2021/12/17
AUSTRALIAN PRIME PROPERT 5.0 800 842 69,236 | 2019/11/7
AUSTRALIAN PRIME PROPERT 3.75 600 606 49,859 | 2024/ 5/22
BANK OF AMERICA CORP 4.25 1, 400 1,455 119,628 | 2020/3/5
BNP PARIBAS AUSTRALIA 4.5 1, 300 1,310 107,657 | 2017/10/ 4
BP CAPITAL MARKETS PLC 4.75 1,100 1,135 93,320 | 2018/11/15
BPCE SA 4.5 1,000 1,015 83,478 | 2018/4 /17
BPCE SA 3.5 1,000 1,010 83,045 | 2020/ 4 /24
BRISBANE AIRPORT CORP LT 8.0 800 883 72,576 | 2019/7/9
BWP TRUST 4.5 500 515 42,349 | 2019/ 5/27
CALTEX AUSTRALIA FIN LTD 7.25 800 853 70,121 | 2018/11/23
CATERPILLAR FIN AUSTRALI 2.6 500 500 41,097 | 2020/ 5/26
CITIGROUP INC 3.285 900 911 74,936 | 2021/5/4
COMMONWEALTH BANK AUST 3.75 500 516 42,401 | 2019/10/18
COMMONWEALTH BANK AUST 7.25 1,000 1,124 92,415 | 2020/2/5
COMMONWEALTH BANK AUST 2.915 2, 000 2,026 166,551 | 2021/1/18
COMMONWEALTH BANK AUST 4.38 600 621 51,097 | 2026/6/3
CONNECTEAST FINANCE PTY 5.75 1,000 1,080 88,811 | 2020/9/2
CREDIT SUISSE SYDNEY 2. 585 1,000 999 82,118 | 2017/11/14
CREDIT SUISSE SYDNEY 2.895 800 804 66,083 | 2020/ 4 /29
ConQuest Trust 2.915 584 586 48,203 | 2047/6/15
DBNGP FINANCE €O PTY LTD 6.0 1, 300 1,378 113,275 | 2019/10/11
DEXUS WHOLESALE PROPERTY 4.25 500 516 42,421 | 2019/7/1
DEXUS WHOLESALE PROPERTY 4.25 1,000 1,040 85,488 | 2022/6/16
DOWNER GROUP FINANCE PTY 5.75 500 518 42,627 | 2018/11/29
DOWNER GROUP FINANCE PTY 4.5 1, 600 1, 600 131,532 | 2022/3/11
ENERGY PARTNERSHIP GAS 4.25 1,900 1,929 158,516 | 2020/ 6 /15
ETSA UTILITIES FINANCE 6.25 700 706 58,074 | 2017/9/7
FORD MOTOR CREDIT CO LLC 4.05 1, 400 1,430 117,568 | 2018/12/10
FORD MOTOR CREDIT CO LLC 3. 588 1,000 1,018 83,651 | 2020/6/2
FirstMac Mortgage Fundin 3.105 619 627 51,550 | 2044/12/10
FirstMac Mortgage Fundin 2.79 1, 506 1, 507 123, 841 2046/11/20
FirstMac Mortgage Fundin 3.125 839 850 69,873 | 2047/4/8
GE CAP AUSTRALIA FUNDING 5.5 500 562 46,200 | 2022/8/8
GENERAL PROPERTY TRUST 3.591 1,000 1,004 82,559 | 2023/11/7
GLENCORE AUST HOLDINGS P 4.5 700 723 59,417 | 2019/9/19
GOLDMAN SACHS GROUP INC 5.0 1, 300 1, 360 111,804 | 2019/8/21
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A% | HYUNDAT CAPITAL SERVICES 3.5 1, 300 1,310 107,683 | 2022/ 3/30
(BDIFEEAES | IDOL TRUST 2.45 183 183 15,040 | 2045/6 /17
ING BANK NV/SYDNEY 5.0 1,100 1,141 93,787 | 2018/11/27
INTEL CORP 3.25 700 714 58,675 | 2019/12/1
INTEL CORP 4.0 600 633 52,063 | 2022/12/1
JPMORGAN CHASE & €O 4.65 1,000 1,009 82,985 | 2017/11/7
LLOYDS BANK PLC 2.735 1,700 1,701 139,774 | 2018/8/28
LLOYDS BANK PLC 3.25 1, 300 1,317 108,286 | 2020/4/1
MACQUARIE BANK LTD 3.25 1, 400 1,419 116,665 | 2020/3/3
MACQUARIE UNIVERSITY 6.75 700 794 65,249 | 2020/9/9
MEDALLION TRU 2016-1 AlA 3.02 738 748 61,537 | 2048/2/18
MIRVAC GROUP FINANCE LTD 5.75 1,000 1,082 88,922 | 2020/9/18
MORGAN STANLEY 7.375 2, 500 2,588 212,666 | 2018/ 2 /22
Medallion Trust 2.735 1,002 1,007 82,751 | 2049/4 /23
NATIONAL AUSTRALIA BANK 2.715 2, 000 2,015 165,608 | 2019/2 /25
NATIONAL AUSTRALIA BANK 2.815 2, 100 2,122 174,368 | 2020/11/5
NISSAN FIN SERVICES AU 3.0 2, 250 2,269 186,460 | 2020/3/3
NISSAN FINANCIAL SERVICE 2.5 500 499 41,010 | 2019/9/6
National RMBS Trust 2.89 1,370 1,382 113,593 | 2047/12/20
QANTAS ATRWAYS LTD 7.5 1,500 1,716 141,053 | 2021/6/11
QIC SHOPPING CENTRE FUND 5.0 1,000 1,003 82,467 | 2017/7/27
QIC SHOPPING CENTRE FUND 3.75 1,000 1,021 83,921 | 2021/2/24
RABOBANK NEDERLAND AU 7.25 1,000 1,043 85,750 | 2018/ 4 /20
RESIMAC 2.575 1,407 1, 407 115,688 | 2044/3/7
Resimac 2.82 893 895 73,600 | 2048/9/11
SCENTRE MGMT LTD 4.5 1, 200 1,259 103,484 | 2021/9/8
SGSP AUSTRALIA ASSETS 5.5 1, 300 1,395 114,668 | 2021/3/12
STOCKLAND TRUST 5.5 500 529 43,506 | 2019/9/6
STOCKLAND TRUST 4.5 1, 300 1, 370 112,598 | 2022/11/23
SUNCORP-METWAY LTD 3.0 700 707 58,166 | 2020/10/20
SUNCORP-METWAY LTD 3.145 1, 300 1,319 108,456 | 2021/ 4 /12
TELSTRA CORP LTD 4.5 700 722 59,388 | 2018/11/13
TELSTRA CORP LTD 7.75 1, 400 1,614 132,630 | 2020/ 7 /15
TELSTRA CORP LTD 2.9 600 604 49,652 | 2021/4/19
TORR 2009-3 A 2. 965 217 218 17,927 | 2041/1/14
TORR 2016-1 A 2.95 770 777 63,876 | 2048/2/18
TORRENS TRUST 2.535 619 618 50,856 | 2046/ 8 /14
TOYOTA FINANCE AUSTRALIA 3.1 500 504 41,429 | 2022/5/19
TRANSPOWER NEW ZEALAND 4.25 500 527 43,313 | 2021/8/6
TRANSPOWER NEW ZEALAND L 5.75 900 1,029 84,580 | 2023/8/28
UBS AG AUSTRALIA 4.0 1,100 1,133 93,134 | 2019/8/27
UNITED ENERGY DISTRIBUTI 3.5 800 798 65,597 | 2023/9 /12
UNIV OF SYDNEY 4.75 500 536 44,082 | 2021/4/16
UNIVERSITY OF MELBOURNE 4.25 500 531 43,635 | 2021/6/30
VICTORIA POWER NETWORKS 2.045 900 858 70,509 | 2022/ 1 /17
VOLKSWAGEN FIN SERV AUST 5.0 1,000 1,001 82,275 | 2017/6/27
VOLKSWAGEN FIN SERV AUST 4.25 800 811 66,702 | 2018/4/4
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@ A& | WELLS FARGO & COMPANY 4.25 2,100 2,123 174, 491 2018/1/25
(BDREEAES | WELLS FARGO & COMPANY 3.0 700 704 57, 898 2021/ 7 /27
WESFARMERS LTD 6.25 1, 300 1, 387 113,988 2019/ 3 /28
WESFARMERS LTD 3. 66 600 616 50, 680 2020/11/18
WESTPAC BANKING CORP 2.735 700 705 58, 004 2019/ 5/10
WESTPAC BANKING CORP 7.25 500 562 46, 236 2020/ 2 /11
WESTPAC BANKING CORP 2. 645 700 704 57, 848 2020/ 7 /28
WESTPAC BANKING CORP 2.825 1, 200 1,212 99, 659 2020/10/28
WESTPAC BANKING CORP 2.75 700 696 57, 255 2022/ 8 /31
WESTPAC BANKING CORP 5.25 1, 400 1, 582 130, 056 2023/11/21
WESTPAC BANKING CORP 4. 885 200 210 17, 258 2026/ 3 /10
WOOLWORTHS LIMITED 6.0 1, 000 1, 059 87, 043 2019/ 3 /21
WSO FINANCE PTY LTD 4.5 600 622 51,176 2027/ 3 /31
& B 13, 956, 677
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EH R E
20164512 A 31 HIZH T 925+
(2—n)

28

BB, 3,499,176

SRIARD T BN AR D5 AR 12,597

I AR 3,511,773

EH

P R AR 620,656

B B TR 206,803

PR 62,321

BFRIARD o 7 FHN AR D AT, 25,352

1 R L 17,855

B | ER1 T M 18,228

AT Tk 62,920

% FEREN 62,069

1B 2,222

SRR 20,676

EARES L 13,300

BIZEE (B 18,401

MR H 103

ERAR 1,130,906

iR EELR 2,380,867

BeE A MRS B IR DL 1,486,250

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

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

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

L EBIMEE 6,225,710

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

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

ER O RIZLHHE E OB 8,687,978
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F—RFFVT7
EfE
AUD 736,000  AUSTRALIAN GVT 3.75% 21/04/37 144 524,566 0.26
524,566 0.26
HimtE(E E SFIE)
EUR 797,000  WESTPAC BANK 0.625% 14/01/22 EMTN 813,676 0.41
EUR 700,000 NAB 0.875% 16/11/22 EMTN 724,293 0.36
EUR 515,000 WESTPAC BANK CORP 0.75% 22/07/21 EM 529,591 0.27
EUR 250,000 COMMONWEALTH BK AUST 0.5% 27/7/26 E 243,300 0.12
2,310,860 1.16
F—ANZUTEE 2,835,426 142
F—ZNT7
EfE
EUR 771,000 REP OF AUSTRIA 1.5% 20/02/47 819,881 0.41
819,881 0.41
E Bt E(E E F 1)
EUR 800,000 ERSTE GROUP BANK 0.625% 19/01/23 EM 822,244 0.41
822,244 0.41
F—AN T Ef 1,642,125 0.82
~LF—
EEeFE
EUR 300,000 ARGENTA SPAARBANK FRN 24/05/26 312,900 0.16
312,900 0.16
£y
EUR 71,000 BELGIUM KINGDOM 2.15% 22/06/66 80 79,002 0.04
EUR 1,000 BELGIUM KINGDOM 1.9% 22/06/38 76 1,133 0.00
80,135 0.04
E Bt E(E B F )
EUR 719,000  ANHEUSER-BUSCH 2.75% 17/03/36 EMTN 794,133 0.39
EUR 400,000 BELFIUS BANK SA 0.625% 14/10/21 411,101 0.21
EUR 304,000 ANHEUSER BUSCH 0.875% 17/03/22 EMtN 312,308 0.16
EUR 200,000 KBC BANK NV 2% 31/01/23 REGS 222,375 0.11
EUR 200,000 KBC GROUP NV 0.75% 18/10/23 EMTN 197,640 0.10
EUR 200,000 BNP PARIBAS FORTIS 0% 24/10/23 EMTN 196,400 0.10
EUR 100,000  SOLVAY SA 1.625% 02/12/22 104,730 0.05
2,238,687 1.12
AL —Ef 2,631,722 1.32
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EUR 775,000 TORONTO DOM BANK 0.375% 12/01/21 EM 785,737 0.39
EUR 690,000 PROVINCE OF QUEBEC 0.875% 15/01/25 711,796 0.36
EUR 569,000 ROYAL BK CANADA 1.625% 04/08/20 REG 602,581 0.30
EUR 500,000 BANK OF MONTREAL 0.1% 20/10/23 EMTN 491,050 0.25
EUR 300,000 NATIONAL BANK OF CANADA 0% 29/09/23 292,710 0.15
EUR 275,000 TORONTO DOM BANK 0.375% 27/04/23 EM 275,932 0.14
3,159,806 1.59
HFHE 3,159,806 1.59
F7ER
£y
EUR 318,000 REP OF CYPRUS 3.75% 26/07/23 EMTN 324,677 0.17
EUR 228,000 REP OF CYPRUS 4.25% 04/11/25 EMTN 239,879 0.12
EUR 201,000 REP OF CYPRUS 3.875% 06/05/22 EMTN 208,741 0.10
773,297 0.39
EA=r 773,297 0.39
Fx=
HimtE(E e SFE)
EUR 400,000  UNICREDIT BK CZ 0.625% 30/04/20 EMT 399,680 0.20
399,680 0.20
F it 399,680 0.20
Fre—7
EEeHE
EUR 125,000 DANICA PENSION FRN 29/09/45 131,563 0.07
131,563 0.07
EfE
DKK 5,732,688  KINGDOM OF DENMARK 1.75% 15/11/25 869,334 0.43
DKK 1,606,000 KINGDOM OF DENMARK 4.5% 15/11/39 375,798 0.19
DKK 2,337,000 KINGDOM OF DENMARK 4% 15/11/19 355,549 0.18
1,600,681 0.80
E Bt E(E B F )
DKK 8,800,350  NYKREDIT REALKREDIT 2% 01/10/47 01E 1,154,193 0.58
DKK 8,249,596  NORDEA KRED REAL 2% 01/10/47 IOH 1,060,876 0.53
DKK 7,677,867  REALKREDIT DANMARK 2% 01/10/47 23S 1,007,234 0.51
DKK 4319,000 NYKREDIT REALKREDIT 1% 01/01/21 13H 601,686 0.30
DKK 4,044,000 REALKREDIT DANMARK 1% 01/01/21 10f 564,110 0.28
EUR 475,000 DANSKE BANK 0.125% 09/03/21 EMTN 477,513 0.24
DKK 1,365,000 NYKREDIT REALKREDIT 1% 01/10/20 13H 190,232 0.10
EUR 100,000 KOMMUNEKREDIT 0.875% 03/11/36 EMTN 93,714 0.05
5,149,558 2.59
Frw—rE 6,881,802 3.46
TA4VTGUR
EfE
EUR 1,229,000  FINNISH GVT 0.875% 15/09/25 1,298,203 0.65
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EUR 75,000  FINNISH GVT 2.625% 04/07/42  REGS 103,290 0.05
1,401,493 0.70
T4 TR 1,401,493 0.70
TIGAR
EEEFIfE
EUR 525,000 TOTAL SA 2.25% 29/12/49 EMTN 523,084 0.26
EUR 100,000 AXA SA FRN 04/07/43 115,199 0.06
EUR 100,000 ENGIE SA FRN 02/06/49 NC5 103,882 0.05
EUR 100,000 CREDIT AGRIC ASSR FRN 27/09/48 101,100 0.05
843,265 0.42
E &
EUR 4,180,354  FRANCE OAT 3.5% 25/04/26 5,307,545 2.68
EUR 2,246,000 FRANCE OAT 2.25% 25/10/22 2,553,028 1.28
EUR 1,426,274  FRANCE OAT 4.5% 25/04/41 2,336,237 1.17
EUR 1,606,000 FRANCE OAT 0.25% 25/11/20 1,648,546 0.83
EUR 895,000 FRANCE OAT 3.25% 25/05/45 1,249,166 0.63
EUR 922,000 FRANCE GVT 0.1% 01/03/21 OATe CPI 984,048 0.49
EUR 910,000 FRANCE GVT 0% 25/05/21 922,467 0.46
EUR 408,000 FRANCE OAT 5.75% 25/10/32 689,443 0.35
EUR 594,000 FRANCE OAT 1.75% 25/05/23 660,025 0.33
EUR 403,488 FRANCE OAT 4.75% 25/04/35 639,771 0.32
EUR 236,000 FRANCE OAT 3.5% 25/04/20 267,735 0.13
EUR 211,430  FRANCE OAT 0% 25/05/20 215,050 0.11
EUR 78,000 FRANCE OAT 4% 25/04/60 134,993 0.07
17,608,054 8.85
FOMAESR
EUR 200,000 LA BANQUE POSTALE FRN 19/11/27 EMTN 205,578 0.10
205,578 0.10
e rfE (e &)
EUR 1,200,000 DEXIA CREDIT LOC 0.2% 16/03/21 EMTN 1,205,110 0.60
EUR 1,150,000 DEXIA CRED LOC 0.75% 25/01/23 EMTN 1,177,715 0.58
GBP 900,000 DEXIA CRED LOC 2% 17/06/20 EMTN 1,089,298 0.55
EUR 890,000 BNP PARIBAS 1.125% 15/01/23 ~ EMTN 916,553 0.46
EUR 900,000 AIR LIQUIDE FIN 0.375% 18/4/22 EMTN 904,552 0.45
EUR 805,000 CIE FIN FONCIER 4.375% 25/04/19 EMT 886,547 0.45
EUR 800,000 CAISSE CENT IMM 0.375% 31/7/20 emtN 818,000 0.41
EUR 750,000 DEXIA CRED LOC 0.625% 21/01/22 EMTN 766,427 0.38
EUR 700,000  CAISSE FRANCAISE FIN 0.2% 27/04/23 699,510 0.35
EUR 600,000 AGENCE FRANC DEV 0.375% 30/04/24 EM 603,060 0.30
EUR 600,000 AUTOROUTE DU SUD 1% 13/0526 EMTN 595,440 0.30
GBP 500,000 DEXIA CRED LOC 0.875% 07/09/21 EMTN 574,015 0.29
GBP 475,000 BNP PARIBAS 1.125% 16/08/22  EMTN 541,105 0.27
EUR 500,000 SOCIETE GENERALE 0.75% 26/05/23 EMT 503,875 0.25
EUR 500,000 VEOLIA ENVIRON 0.314% 04/10/23 EMTN 487,400 0.24
EUR 400,000 CREDIT AGRIC LDN 0.875% 19/01/22 EM 409,372 0.21
EUR 400,000 ORANGE 1% 12/05/25 EMTN 401,220 0.20
EUR 300,000 EUTELSAT SA 5% 14/01/19 329,779 0.17
EUR 300,000 CASINO GUICHARD 3.157% 6/8/19 EMTN 328,788 0.17
EUR 300,000 DANONE SA 0.167% 03/11/20 EMTN 301,110 0.15
EUR 300,000 AIR LIQUIDE FIN 0.125% 13/06/20 EMT 300,885 0.15
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EUR 300,000 RTE RESEAU TRANS 1% 19/1026 EMTN 298,371 0.15
EUR 300,000  BPCE SA 0.375% 05/10/23 EMTN 294,192 0.15
EUR 200,000 RTE RESEAU TRANS 1.625% 27/11/25 EM 212,211 0.11
EUR 200,000 BANQUE FED CRED 1.625% 19/01/26 EMT 210,499 0.11
EUR 200,000  CAP GEMINI SA 1.75% 01/07/20 209,255 0.11
EUR 200,000  CAISSE FRAN FIN 0.625% 26/1/23 12 205,476 0.10
EUR 200,000  CREDIT AGRIC LDN 0.75% 01/12/22 EMT 202,126 0.10
EUR 200,000  CREDIT AGRIC LDN 1.875% 20/12/26 EM 201,420 0.10
EUR 200,000  CIE ST GOBAIN 0% 27/03/20 EMTN 199,100 0.10
EUR 200,000  CAISSE FRAN FIN 1.125% 01/12/31 EMT 197,560 0.10
EUR 200,000 ELEC DE FRANCE 1% 13/10/26 EMTN 192,958 0.10
EUR 150,000  BNP PARIBAS 0.75% 11/11/22 EMTN 151,212 0.08
GBP 100,000  EDF 5.5% 17/10/41 EMTN 150,057 0.08
EUR 100,000  ICADE 2.25% 16/04/21 107,169 0.05
EUR 100,000  RTE RESEAU TRANS 2% 18/04/36 EMTN 102,941 0.05
EUR 100,000 SOCIETE GENERALE 1% 01/04/22 100,600 0.05
16,874,908 8.47
77 Aqt 35,531,805 17.84
=%
EHESRIE
EUR 300,000 BERTELSMANN SE&CO KGAA FRN 23/04/75 285,969 0.15
EUR 67,000 BAYER AG FRN 01/07/75 EMTN 68,018 0.03
353,987 0.18
=
EUR 6,914,073 BUNDES DEUTSCH 0% 15/08/26 6,796,534 3.41
EUR 3,142,486  BUNDES DEUTSCH 2.5% 04/07/44 4,418,637 222
EUR 2,005,000 BUNDESREP DEUTSCHLAND 1% 15/08/25 2,179,746 1.09
EUR 1,444,000 BUNDESREP DEUTSCHLAND 0.5% 15/02/26 1,499,507 0.75
EUR 461,899  BUNDES DEUTSCH 4% 04/01/37 05 751,186 0.38
EUR 340,182  BUNDES DEUTSCH 3.25% 04/07/42 531,312 0.27
EUR 335,000 BUNDESREP DEUTSCHLAND 2.5% 15/8/46 476,591 0.24
EUR 376,815 REP OF GERMANY 2% 04/01/22 424,539 0.21
EUR 185,660  BUNDES DEUTSCH 5.5% 04/01/31 00 313,958 0.16
17,392,010 8.73
L@attEE M
EUR 1,429,000  KFW 0.375% 23/04/30 EMTN 1,356,364 0.68
EUR 1,010,000 LAND NORDRHEIN 0.2% 16/02/24 1,013,535 0.51
EUR 835,000 KFW 0.625% 04/07/22 870,571 0.44
EUR 500,000 FMS WERTMANAG 0.05% 06/07/21 EMTN 505,806 0.25
EUR 488,000 COMMERZBANK AG 0.5% 09/06/26 EMTN 487,268 0.24
EUR 400,000  KFW 0.375% 09/03/26 401,387 0.20
EUR 300,000 FMS WERTMANAG 0% 20/10/20 EMTN 303,378 0.15
EUR 207,000 COMMERZBANK AG 0.125% 15/12/26 eMTN 198,182 0.10
EUR 200,000  ING-DIBA AG 0.25% 16/11/26 EMTN 194,800 0.10
EUR 200,000 WL BANK 0.1% 31/08/26 EMTN 192,360 0.10
EUR 150,000 HEIDELBERGCEMENT 1.5% 07/02/25 EMTN 151,635 0.08
EUR 100,000 EUROGRID GMBH 3.875% 22/10/20 EMTN 113,890 0.06
EUR 16,000 LAND NORDRHEIN 0.625% 17/11/23 1387 16,559 0.01
5,805,735 2.92
KA 5 23,551,732 11.83
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TANVTUR
EfE
EUR 1,766,000  IRISH GVT 5.4% 13/03/25 2,452,055 1.23
EUR 531,355  IRISH GVT 4.5% 18/04/20 618,605 0.31
EUR 338,372  IRISH GVT 3.4% 18/03/24 411,799 0.21
EUR 352,356  IRISH TSY 1% 15/05/26 360,636 0.18
EUR 290,000 IRISH GVT 2.4% 15/05/30 335,124 0.17
EUR 93,900  IRISH TREASURY 2% 18/02/45 101,404 0.05
4,279,623 2.15
HimtE(EESFE)
EUR 300,000 CRH FINANCE DAC 1.375% 18/10/28 EMT 294,840 0.15
EUR 250,000 GAS NETW IRELAND 1.375% 5/12/26 EMT 253,375 0.13
EUR 185,000 ESB FINANCE LTD 1.875% 14/06/31 EMT 188,978 0.09
737,193 0.37
TANT R 5,016,816 2.52
AZYT
EENEFIE
EUR 100,000  ASSICURAZIONI GEN FRN 08/06/48 EMTN 101,333 0.05
101,333 0.05
£y
EUR 5,093,000  BTPS 0.7% 01/05/20 5,185,126 2.61
EUR 2,667,000  BTPS 4.5% 01/03/26 3,292,144 1.66
EUR 2,374,000  BTPS 2.15% 12/11/17 ICPI 2,426,585 1.22
EUR 1,268,000  BTPS 4.75% 01/09/21 1,512,217 0.76
EUR 1,241,000  BTPS 3.75% 01/05/21 1,414,086 0.71
EUR 1,308,000 REP OF ITALY 1.65% 01/03/32 1,231,508 0.62
EUR 833,000 BTPS 3.75% 01/09/24 974,094 0.49
EUR 848,000  BTPS 1.7% 15/09/18 (CPI) 899,231 0.45
EUR 576,000  BTPS 4.75% 01/09/28 741,393 0.37
EUR 516,000  BTPS 2.35% 15/09/19 CPI 622,789 0.31
EUR 449,000  BTPS 2.25% 01/09/36 438,404 0.22
EUR 72,000  BTPS 4% 01/02/37 88,970 0.04
18,826,547 9.46
HimtiE(E ESRE)
EUR 302,000 INTESA SANPAOLO SP 3% 28/01/19 EMTN 317,557 0.16
EUR 300,000 BANCA POPOLARE MIL 0.625% 8/6/23 EM 295,372 0.15
EUR 270,000 BANCA MONTE PASCHI 1.25% 20/01/60 267,123 0.13
EUR 175,000  UNICREDIT SPA 2.125% 24/10/26 EMTN 173,509 0.09
EUR 100,000  UNICREDIT SPA 2% 04/03/23 EMTN 102,877 0.05
EUR 100,000 INTESA SANPAOLO 1.125% 14/01/20 EMT 101,261 0.05
1,257,699 0.63
AXVT G 20,185,579 10.14
Tr—V—F
EEeHE
GBP 100,000 HSBC BANK FUNDING FRN 29/11/49 132,604 0.07
132,604 0.07
E Bt E(E B F )
EUR 356,000 WPP FINANCE 2013 3% 20/11/23 EMTN 410,096 0.20
GBP 300,000 HEATHROW FD LTD 2.75% 09/08/49 EMTN 331,683 0.17
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EUR 300,000 UBS GROUP FDG 1.5% 30/11/24 301,640 0.15
EUR 200,000 UBS GROUP FDG 1.25% 01/09/26 EMTN 193,160 0.10
1,236,579 0.62
Ty—r— it 1,369,183 0.69
VAN=vd
EfE
EUR 100,000 REP OF LATVIA 0.375% 07/10/26 94,820 0.05
94,820 0.05
SheTE 94,820 0.05
o TNYG
HimtE(E e SRE)
EUR 1,719,875  EURO STABILITY MECH 0.5% 02/03/26 1,733,750 0.88
EUR 1,662,000 EURO STABILITY MECH 0.1% 3/11/20 em 1,692,445 0.85
EUR 985,000  EFSF 0.4% 31/05/26 EMTN 981,060 0.49
EUR 770,000  EFSF 1.5% 22/01/20 EMtN 814,940 0.41
EUR 500,000  EIB 0.125% 15/04/25 EMTN 494,435 0.25
EUR 400,000 EURO STAB MECH 0.125% 22/04/24 EMTN 398,544 0.20
EUR 200,000 GELF BD ISSUER 1.625% 20/10/26 EMTN 195,140 0.10
EUR 100,000 DH EUROPE FINANCE 1.7% 04/01/22 106,576 0.05
EUR 100,000  SELP FINANCE SARL 1.25% 25/10/23 97,900 0.05
EUR 80,000  EFSF 1.75% 29/10/20 EMtn 86,400 0.04
EUR 21,000 EIB 0.5% 15/11/23 EMTN 21,672 0.01
6,622,862 3.33
NI T NTEH 6,622,862 3.33
FIUE
EENEFIE
EUR 500,000 GAS NATURAL FENOSA FRN 29/12/49 467,400 0.23
EUR 300,000 ABN AMRO BANK NV FRN 30/6/25 EMT 315,678 0.16
EUR 300,000 NN GROUP NV FRN 08/04/44 313,143 0.16
1,096,221 0.55
£y
EUR 312,000 NETHERLANDS GVT 0.5% 15/07/26 317,360 0.15
EUR 54,000 NETHERLANDS GVT 0.25% 15/07/25 54,364 0.03
EUR 11,000 NETHERLANDS GVT 2% 15/07/24 12,655 0.01
384,379 0.19
HimtiE(E ESRE)
EUR 669,000 EVONIK FIN BV 0.375% 07/09/24 EMTN 642,173 0.33
GBP 500,000 ABN AMRO BANK 2.375 07/12/21 EMTN 613,916 0.31
EUR 500,000 DEUTSCHE TELEKOM 0.625% 03/04/23 EM 503,443 0.25
GBP 300,000 RABOBANK NED 4.625% 23/05/29 EMTN 376,160 0.19
EUR 300,000 ING BANK NV 0.7% 16/04/20 EMTN 306,088 0.15
EUR 300,000 IBERDROLA INTL BV 1.125% 21/4/26 EM 299,747 0.15
EUR 232,000 ENEL INV HLDG BV 5.25% 29/09/23 EMT 294,362 0.15
EUR 275,000  AIRBUS GROUP FIN 0.875% 13/05/26 EM 274,389 0.14
EUR 275,000 TEVA PHARM FNC NL 1.125% 15/10/24 265,320 0.13
EUR 258,000 DEUTSCHE BAHN FIN 0% 19/07/21 EMTN 259,316 0.13
EUR 250,000 ASML HOLDING NV 1.375% 07/07/26 248,775 0.12
EUR 250,000 SHELL INTL FIN 0.375% 15/02/25 EMTN 241,550 0.12
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EUR 200,000 ASML HOLDING NV 3.375% 19/09/23 233,030 0.12
EUR 228,000 DEUTSCHE BAHN FIN 0.875% 11/7/31 EM 216,919 0.11
EUR 200,000 KONINKLIJKE DSM 0.75% 28/9/26 EMTN 195,520 0.10
EUR 180,000 NEDER FINANCIER 0.125% 20/04/22 EMT 181,226 0.09
EUR 175,000  TENNET HOLDING 1.875% 13/06/36 EMTN 178,028 0.09
EUR 172,000 ABN AMRO BK NV 0.625% 31/05/22 EMTN 174,432 0.09
EUR 170,000 BMW FINANCE NV 0.5% 21/01/20 EMTN 172,563 0.09
EUR 150,000  ENEXIS HOLDING 1.5% 20/10/23 EMTN 159,499 0.08
EUR 125,000 ASML HOLDING NV 1.625% 28/05/27 126,250 0.06
5,962,706 3.00
FFR2EH 7,443,306 3.74
=a—T—JUF
E Bt E(E R F )
EUR 400,000 WESTPAC SEC NZ/LDN 0.125% 16/06/21 399,351 0.20
399,351 0.20
—a—U—J R 399,351 0.20
Nz —
EfE
NOK 3,445,000 NORWEGIAN GVT 1.75% 13/03/25 477 384,122 0.19
384,122 0.19
HimtE(EESFE)
EUR 501,000 EIKA BOLIGKRED 2.125% 30/01/23 EMTN 556,424 0.28
EUR 100,000  STATOIL ASA 0.75% 09/11/26 EMTN 97,130 0.05
653,554 0.33
IV = —E 1,037,676 0.52
=K
EfE
PLN 3,215,000 POLAND GVT BOND 3.25% 25/07/25 0725 719,120 0.36
EUR 275,000 REP OF POLAND 0.5% 20/12/21 EMTN 275,235 0.14
EUR 215,000 REP OF POLAND 1% 25/10/28 EMTN 204,422 0.10
1,198,777 0.60
R—=FRE 1,198,777 0.60
ViV
B SR (ABS)
EUR 700,000  VERSE 4 SNR 2.423% 12/02/21 697,483 0.35
697,483 0.35
£y
EUR 202,000 OBRIGACOES TESOURO 4.8% 15/06/20 225,108 0.11
EUR 94  OBRIGACOES TESOURO 2.875% 21/07/26 86 0.00
225,194 0.11
BRIV IVEE 922,677 0.46
ARV
EEeHE
EUR 300,000 BANKIA SA FRN 22/05/24 MTN 304,264 0.15
304,264 0.15
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El &
EUR 2,787,000 SPANISH GVT 5.85% 31/01/22 3,553,212 1.77
EUR 2,081,000 SPANISH GOVT 0.55% 30/11/19 CPI 2,183,913 1.10
EUR 1,522,000 BONOS Y OBLIG DEL EST 2.9% 31/10/46 1,636,050 0.82
EUR 1,400,000 SPANISH GVT 1.4% 31/01/20 1,461,249 0.73
EUR 920,000 BONOS Y OBLIG DEL EST 1.95% 30/4/26 973,058 0.49
EUR 915,000 BONOS Y OBLIG DE EST 1.15% 30/07/20 950,831 0.48
EUR 826,000 BONOS Y OBLIG DEL EST 3.45% 30/7/66 923,881 0.46
EUR 374,000 SPANISH GVT 3.8% 30/04/24 449,284 0.23
EUR 350,000 BONOS Y OBLIG DEL EST 1.3% 31/10/26 349,125 0.18
EUR 258,000 SPANISH GVT 4.6% 30/07/19 289,257 0.15
EUR 56,000 SPANISH GVT 4.8% 31/01/24 71,123 0.04
EUR 38,000 KINGDOM OF SPAIN 0.3% 30/11/21 CPI 39,843 0.02
12,880,826 6.47
P fE (2 S FME)
EUR 600,000 DEUTSHE BK ESP 0.625% 15/12/21 EMTn 603,721 0.30
EUR 500,000 FADE 0.85% 17/09/19 511,095 0.26
EUR 400,000 CAJA RURAL NAVARRA 0.625% 01/12/23 397,320 0.20
EUR 400,000 BANCO DE SABADELL 0.125% 20/10/23 385,304 0.19
EUR 300,000 SANTAN CONSUMER FIN 1.5% 12/11/20 E 310,901 0.16
EUR 300,000 BANKIA SA 1% 14/03/23 306,660 0.15
EUR 300,000 IBERDROLA FIN 1% 07/03/24 EMTN 303,720 0.15
EUR 300,000 BANCO DE SABADELL 0.625% 10/06/24 296,550 0.15
EUR 300,000 TELEFONICA EMIS 1.46% 13/04/26 EMTN 296,219 0.15
EUR 200,000 IBERCAJA BANCO 0.25% 18/10/23 eMTN 194,612 0.10
EUR 100,000 CAJA RURAL DE NAVARRA 0.5% 16/03/22 100,570 0.05
3,706,672 1.86
ARA L F 16,891,762 8.48
Az —F v
EESAE
SEK 9,000,000 VOLVO TREASURY AB FRN 24/08/18 EMTN 941,283 0.47
EUR 150,000 NORDEA BANK AB FRN 10/11/25 EMTN 154,746 0.08
1,096,029 0.55
E
SEK 9,245,000 SWEDISH GVT 5% 01/12/20 1047 1,169,895 0.59
SEK 6,190,000 SWEDISH GVT 2.5% 12/05/25 1058 762,061 0.38
1,931,956 0.97
TRt (E e SFUR)
GBP 850,000 SKANDINAVISKA EN 1.25% 05/08/22 GMT 970,573 0.49
EUR 660,000 STADSHYPOTEK AB 0.05% 20/06/22 657,294 0.33
EUR 550,000 NORDEA BANK AB 1% 22/02/23 EMTN 567,160 0.28
GBP 400,000 SVENSKA HANDEL 2.375% 18/01/22 EMTN 489,434 0.25
EUR 400,000 SVENSKA HANDEL 1.125% 14/12/22 EMT 416,019 0.21
EUR 300,000 ATLAS COPCO AB 2.5% 28/02/23 EMTN 337,254 0.17
EUR 200,000 SWEDBANK HYPOTEK AB 0.15% 10/02/21 201,532 0.10
EUR 175,000 SEB 0.625% 30/01/23 EMTN 179,605 0.09
EUR 100,000 ATLAS COPCO AB 0.625% 30/08/26 EMTN 96,540 0.05
3,915,411 1.97
27 x—F B 6,943,396 3.49
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AAA
EEeHE
EUR 205,000 UBS AG FRN 12/02/26 219,921 0.11
219,921 0.11
=&
CHF 2,184,000 SWISS GVT 1.5% 24/07/25 2,351,707 1.19
CHF 647,000  SWISS GVT 1.5% 30/04/42 781,337 0.39
CHF 214,000  SWISS GOVT 1.25% 28/05/26 226,958 0.11
3,360,002 1.69
HimtE(EESFE)
EUR 531,000 CRED SUISSE LDN 1.125% 15/09/20 547,875 0.27
EUR 250,000 CRED SUISSE AG LDN 1.5% 10/04/26 EM 257,318 0.13
805,193 0.40
AL A5 4,385,116 2.20
AFYR
B SR (ABS)
GBP 360,000 DELAM 2014-1 A2 FRN 19/05/21 419,308 0.21
GBP 185,000 TURBF 6 A FRN 20/02/23 216,382 0.11
GBP 139,000  MOCA 2016-1 A FRN 20/10/24 139,815 0.07
GBP 101,000 MOTOR 16-1 C FRN 25/11/25 118,868 0.06
894,373 0.45
RePR{EH (CMO)
GBP 465,000 LAN 2015-1X 1A FRN 22/12/54 379,830 0.19
GBP 224,000 HWKSM 2016-1 A FRN 25/05/53 251,141 0.13
GBP 185,000  FSQ 2016-2 A FRN 16/08/58 216,342 0.11
GBP 155,000 WARW A 2 FRN 21/09/49 151,842 0.08
GBP 100,000 HWKSM 2016-1 B FRN 25/05/53 114,824 0.06
GBP 115,000 GMG 2015-2 A FRN 16/02/54 101,019 0.05
GBP 495,000  ESAIL 06-1X A2C FRN 10/06/44 89,361 0.04
GBP 100,000 RMS 25 Al FRN 16/12/50 59,773 0.03
1,364,132 0.69
¥ PR{E# (CMBS)
EUR 185,000 ESTON 2006-1 AIB FRN 19/04/21 50,053 0.03
50,053 0.03
EENEFHIE
EUR 280,000 BARCLAYS PLC FRN 11/11/25 EMTN 277,963 0.14
277,963 0.14
EfE
GBP 3,949,000 UK TREAS GILT 2% 07/09/25 4,949,953 248
GBP 2,177,000 UK TREASURY 4.25% 07/03/36 3,568,668 1.78
GBP 1,762,280 UK TREASURY 3.75% 07/09/20 2,315,814 1.16
GBP 1,320,000 UK TREASURY 4.75% 07/12/30 2,162,521 1.09
GBP 1,052,065 UK TREASURY 3.5% 22/01/45 1,666,340 0.84
GBP 1,058,000 UK TREASURY 5% 07/03/25 1,623,164 0.82
GBP 791,000 UK TREASURY 4.25% 07/12/55 1,595,155 0.80
GBP 888,000 UK TREASURY 4.25% 07/09/39 1,502,048 0.75
GBP 450,000 UK TREASURY 3.5% 22/07/68 856,038 0.43
GBP 322,000 UK TREASURY 3.75% 22/07/52 576,087 0.29
GBP 352,400 UK TREAS GILT 3.25% 22/01/44 531,939 0.27
GBP 257,128 UK TREASURY 4% 22/01/60 516,509 0.26
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GBP 287,000 UK TREASURY 4.50% 07/09/34 476,571 0.24
22,340,807 11.21

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

T AV
EEEFIE

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

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

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

7 A I 9,459,053 4.75

BEAMIESA S 196,003,247 98.43

NSRRI AR

20164F12 7 31 HHIAE
) HEGEED) i 1] ARFEHALE (=—1)
EUR 8,401,417 GBP 7,157,360 January 17,2017 59,950
SEK 57,449 EUR 5,908 January 17,2017 87
SEK 40,625 EUR 4,158 January 17,2017 81
CHF 5,521 EUR 5,099 January 17,2017 41
SEK 7,521 EUR 776 January 17,2017 8
SEK 3,256 EUR 333 January 17,2017 6
CHF 443 EUR 409 January 17,2017 4
SEK 2,143 EUR 220 January 17,2017 3
CHF 1,026 EUR 952 January 17,2017 3
DKK 19,878 EUR 2,672 January 17,2017 1
SEK 723 EUR 74 January 17,2017 1
SEK 475 EUR 48 January 17,2017 1
SEK 700 EUR 72 January 17,2017 1
SEK 348 EUR 35 January 17,2017 1
SEK 337 EUR 34 January 17,2017 1
CHF 64 EUR 59 January 17,2017 1
SEK 237 EUR 24 January 17,2017 0
CHF 95 EUR 88 January 17,2017 0
DKK 3,712 EUR 499 January 17,2017 0
SEK 88 EUR 9 January 17,2017 0
SEK 67 EUR 6 January 17,2017 0
CHF 12 EUR 11 January 17,2017 0
CHF 9 EUR 8 January 17,2017 0
SEK 45 EUR 4 January 17,2017 0
SEK 45 EUR 4 January 17,2017 0
SEK 46 EUR 4 January 17,2017 0
DKK 1,596 EUR 214 January 17,2017 0
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CHF 6 EUR 5 January 17,2017 0
CHF 6 EUR 5 January 17,2017 0
CHF 6 EUR 5 January 17,2017 0
DKK 345 EUR 46 January 17,2017 0
CHF 98 EUR 91 January 17,2017 0
SEK 10 EUR 1 January 17,2017 0
CHF 1 EUR 1 January 17,2017 0
SEK 12 EUR 1 January 17,2017 0
SEK 5 EUR 0 January 17,2017 0
SEK 4 EUR 0 January 17,2017 0
CHF 1 EUR 1 January 17,2017 0
SEK 7 EUR 0 January 17,2017 0
CHF 0 EUR 0 January 17,2017 0
DKK 233 EUR 31 January 17,2017 0
DKK 5 EUR 0 January 17,2017 0
DKK 170 EUR 22 January 17,2017 0
DKK 0 EUR 0 January 17,2017 0
DKK 22 EUR 3 January 17,2017 0
DKK 22 EUR 3 January 17,2017 0
DKK 355 EUR 47 January 17,2017 0
DKK 43 EUR 5 January 17,2017 0
DKK 2 EUR 0 January 17,2017 0
DKK 5 EUR 0 January 17,2017 0
DKK 165 EUR 22 January 17,2017 0
DKK 22 EUR 3 January 17,2017 0
CHF 0 EUR 0 January 17,2017 0
CHF 0 EUR 0 January 17,2017 0
DKK 116 EUR 15 January 17,2017 0
CHF 0 EUR 0 January 17,2017 0
DKK 33 EUR 4 January 17,2017 0
SEK 0 EUR 0 January 17,2017 0
DKK 2 EUR 0 January 17,2017 0
GBP 0 EUR 0 January 17,2017 0
DKK 3 EUR 0 January 17,2017 0
CHF 32 EUR 29 January 17,2017 0
CHF 45 EUR 42 January 17,2017 0
DKK 1,052 EUR 141 January 17,2017 0
GBP 4 EUR 5 January 17,2017 0
GBP 3 EUR 4 January 17,2017 0
CHF 46 EUR 43 January 17,2017 0
GBP 6 EUR 7 January 17,2017 0
GBP 10 EUR 11 January 17,2017 0
GBP 11 EUR 13 January 17,2017 0
GBP 42 EUR 50 January 17,2017 0
GBP 42 EUR 50 January 17,2017 0
GBP 43 EUR 51 January 17,2017 0
DKK 28,221 EUR 3,797 January 17,2017 (€))
GBP 63 EUR 74 January 17,2017 ()]
GBP 82 EUR 97 January 17,2017 (€))
CHF 288 EUR 270 January 17,2017 2)
GBP 444 EUR 521 January 17,2017 “)



NPEB/>-3—RE 7Y 7RUK - T7RFC/FD

BEEVY BEGEY) T4 REHHEE (2 —1)
GBP 219 EUR 261 January 17,2017 6)
GBP 311 EUR 370 January 17,2017 ®)
GBP 318 EUR 381 January 17,2017 (10)
JPY 440,112 EUR 3,589 January 17,2017 (12)
GBP 651 EUR 774 January 17,2017 (14)
GBP 665 EUR 796 January 17,2017 21)
GBP 3,041 EUR 3,572 January 17,2017 (28)
CHF 7,736 EUR 7,243 January 17,2017 (43)
GBP 1,983 EUR 2,358 January 17,2017 (46)
GBP 6,997 EUR 8,309 January 17,2017 (154)
GBP 37,921 EUR 44,489 January 17,2017 (294)
EUR 504,748 DKK 3,754,860 January 17,2017 (378)
GBP 53,168 EUR 63,201 January 17,2017 (1,236)
EUR 962,924 CHF 1,042,316 January 17,2017 (7,287)
EUR 785,369 SEK 7,666,667 January 17,2017 (14,694)
SEK 4,500,000 EUR 456,204 January 19,2017 13,402
USD 256,382 EUR 230,000 January 19,2017 13,195
USD 164,121 EUR 152,129 January 19,2017 3,550
USD 62,427 EUR 57,870 January 19,2017 1,346
EUR 210,000 USD 222,402 January 19,2017 (963)
EUR 230,000 USD 256,118 January 19,2017 (12,944)
EUR 264,759 JPY 32,367,500 January 17,2017 1,600
EUR 376,111 JPY 46,111,684 January 17,2017 1,207
EUR 49,448 JPY 6,010,274 January 17,2017 583
EUR 21,259 JPY 2,602,146 January 17,2017 103
EUR 4,607 JPY 560,026 January 17,2017 54
EUR 14,032 JPY 1,720,436 January 17,2017 45
EUR 4,740 JPY 579,980 January 17,2017 25
EUR 3,104 JPY 379,954 January 17,2017 15
EUR 2,207 JPY 270,008 January 17,2017 12
EUR 603 GBP 507 January 17,2017 12
EUR 1,553 JPY 190,005 January 17,2017 9
EUR 577 JPY 70,692 January 17,2017 3
EUR 443 JPY 54,327 January 17,2017 2
EUR 306 JPY 37,468 January 17,2017 1
EUR 299 JPY 36,609 January 17,2017 1
EUR 299 JPY 36,654 January 17,2017 1
EUR 69 CHF 73 January 17,2017 0
EUR 78 JPY 9,639 January 17,2017 0
EUR 70 JPY 8,574 January 17,2017 0
EUR 45 JPY 5,600 January 17,2017 0
EUR 34 JPY 4,269 January 17,2017 0
EUR 27 JPY 3,365 January 17,2017 0
EUR 2 JPY 250 January 17,2017 0
EUR 36 DKK 269 January 17,2017 0
EUR 56 SEK 548 January 17,2017 (1)
EUR 2,271 JPY 280,035 January 17,2017 5)
JPY 5,590,795,623 EUR 45,725,036 January 17,2017 (269,799)
EUR 3,096,311 GBP 2,620,000 March 07,2017 46,551
RUB 37,860,000 EUR 541,089 March 16,2017 41,406
USD 540,859 KRW 627,500,000 February 14,2017 19,574
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EUR 763,870  GBP 640,000 March 07,2017 18,891
UsD 1,430,000  EUR 1,342,493 March 07,2017 10,916
PLN 2,470,000  EUR 545,645 March 07,2017 10,532
USD 133,098 MXN 2,563,714 January 19,2017 9,065
EUR 345,699  GBP 290,000 March 07,2017 8,131
EUR 366356 GBP 310,000 March 07,2017 5,507
EUR 324843 GBP 275,000 March 07,2017 4,735
USD 69,376 MXN 1,336,285 January 19,2017 4,727
EUR 530,547  AUD 770,000 March 07,2017 4231
CHF 1,200,000  EUR 1,113,364 March 07,2017 4,230
USD 254209  CAD 340,000 January 19,2017 1,870
EUR 59,740 GBP 50,000 March 07,2017 1,539
USD 280,623  CAD 376,361 January 19,2017 1,338
UsD 54910  CAD 73,638 January 19,2017 265
EUR 11,845  GBP 10,000 March 07,2017 205
EUR 23462 GBP 20,000 March 07,2017 182
CZK 16,000,000  EUR 593,296 March 07,2017 (1,105)
CAD 340,000  USD 253,512 January 19,2017 (1,210)
EUR 54,107  SEK 530,000 March 07,2017 (1,212)
CAD 450,000  USD 335,474 January 19,2017 (1,547)
NOK 2,770,000  EUR 306,688 March 07,2017 (2,554)
EUR 4,062,496  DKK 30,220,000 March 07,2017 (3,604)
KRW 313,750,000  USD 265,867 February 14,2017 (5.464)
KRW 313,750,000  USD 265,889 February 14,2017 (5,486)
MXN 5996444  USD 307,873 January 19,2017 (17,940)
EUR 3,916,887  USD 4,210,000 March 07,2017 (67,625)
(126,448)
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2016412 A 31 H Hi/E
s B ‘ SRR REBUR
pi= Vs 3 G s
O CEOF ' 2] i () (o)
B&ENs e
EUR 4 FUT EUR OAT Mar 2017 609,080 4,980
EUR 42 FUT EURO BTP 10YR 6% Mar 2017 5,695,200 110,870
EUR 225 FUT EURO SCHATZ 2YR 6% Mar 2017 25,267,500 43,001
USD 1 FUT US NOTE 10YR 6% Mar 2017 117,688 857
CAD 6 FUT CAN BD 10YR 6% Mar 2017 580,734 (1,176)
USD 1 FUT US ULTRA BOND 30YR 6% Mar 2017 151,250 (903)
32,421,452 157,629
BN m
AUD (13) FUT AUST 10YR BOND 6% Mar 2017 (1,140,738) (3,844)
USD ) FUT US LONG BD 20YR 6% Mar 2017 (569,390) 3,175
EUR (35) FUT EURO BOBL 5YR 6% Mar 2017 (4,679,850) (40,876)
EUR (111) FUT EURO BUND 10YR 6% Mar 2017 (18,270,600) (297,255)
EUR (14) FUT EURO BUXL 30YR 4% Mar 2017 (2,464,280) (65,660)
GBP (59) FUT LONG GILT 10YR 4% Mar 2017 (8,658,997) (178,174)
(35,783,855) (582,634)
(425,005)
TR T T4V h e AT 7 HH
2016412 A 31 H Hi/E
. ‘ RERAR
pi= N
b o] 2] i (i)
=0 7 N /S g
USD 643,000 CDS REP ITALY 5Y 100BP 1% 20/06/21 June 20, 2021 (13,308)
(13,308)
FTarrsa BN g
EUR 5,184,166 CDX ITRAXX EUR S26 1% 20/12/21 December 20, 2021 (68,420)
(68,420)
(81,728)
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O30 D EAERE
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y T—=BN=F « R"=J A R
wom ol = Bikmearroalm oxle s BEEEw g o
_ (WWVAHM mﬁmﬁ%%m¢ﬁkm$m #E

Gl (B2 2T me

Gl Al AR s % =%
! ! % % % % % =7 H
1088 (201545 B 7 1) 9,007 30 AN 13, 599 Al 4 74.6 11.9 2.2 10, 134
10941 (20156 A 8 H) 8, 888 30 A1.0 13, 490 AO0.8 81.6 3.1 2.0 12, 821
1108 (01557 B 7 R) 8,878 30 0.2 13, 566 0.6 80. 4 10.7 1.8 13, 950
118 (201548 B 7 1) 8, 890 30 0.5 13,592 0.2 89.8 6.0 1.8 13, 665
1128 (20159 A 7 H) 8, 873 30 0.1 13,637 0.3 88.5 12.9 1.7 14,715
1138 (2015104 7 H) 8, 847 30 0.0 13,709 0.5 95.1 4.3 1.6 14, 849
1148 (20154118 9 A) 8,773 30 NO0. 5 13,562 Al 1 103.5 A 9.7 1.9 13,619
158 (20155128 7 ) 8, 768 30 0.3 13, 606 0.3 99. 4 A 8.2 2.0 12,532
116 (201614 7 H) 8, 712 30 AO0.3 13,633 0.2 96.3 A 5.1 0.9 11,728
178 (201652 B 8 7) 8, 680 30 A0.0 13,783 1.1 95. 1 A 7.6 0.8 12, 687
1188 (201643 B 7 1) 8,697 30 0.5 13,785 0.0 98.6 A 2.9 0.8 13, 740
11941 (20164 A 7 H) 8, 797 30 1.5 13,969 1.3 92.4 A 4.5 0.7 14, 829
12041 (20165 4 9 H) 8,817 30 0.6 14, 008 0.3 92.5 A 1.5 0.7 15, 432
1218 (201656 A 7 1) 8,812 30 0.3 14, 051 0.3 82.5 21.5 0.7 17,013
122 (201697 A 7 H) 8, 963 30 2.1 14, 279 1.6 95.1 6.3 0.6 19, 505
1234 (2016528 A 8 1) 8,908 30 NO0. 3 14, 198 AN0. 6 89. 4 3.4 0.5 22, 847
1248 (201649 B 7 1) 8,926 30 0.5 14, 258 0.4 89.3 3.2 0.5 25, 870
1258 (20164108 7 1) 8,813 30 A0.9 14, 133 A0.9 94.9 6.2 0.5 28, 131
1261 (20164114 7 H) 8, 755 30 AO0.3 14,103 AO0. 2 99.6 1.2 0.5 28, 631
1274 (20164£128 7 1) 8, 463 30 A3.0 13,688 AN2.9 106. 3 8.3 0.5 28, 438
1288 (201741 A 10) 8,483 30 0.6 13,743 0.4 97.3 12.8 0.5 29, 599
12981 (01752 B 7 1) 8, 457 30 0.0 13,730 AO0. 1 93.1 11.3 0.5 32, 869
1304 (201743 A 7 H) 8, 412 30 AO0. 2 13, 687 AO0.3 99. 4 11.5 0.5 34, 029
13181 (201744 B 7 1) 8, 453 30 .8 13,794 0.8 97.8 3.9 0.5 34, 199
13241201745 A 8 A) 8, 430 30 ! 13, 808 0.1 100. 2 8.9 0.5 31, 607
13351201746 A 7 R) 8, 502 30 1.2 13,968 1.2 97. 4 9.0 0.6 27,193
1348 Q14T H 7 R) 8, 407 30 ANO0. 8 13,858 A0.8 100. 3 23.8 0.6 25, 883
13581 01748 71 7 R) 8, 460 30 1.0 13,959 0.7 99.0 26. 4 0.6 25,413
13651 201749 A 7 R) 8, 496 30 0.8 14, 049 0.6 95.7 25.0 0.6 25, 864
13781 20174104 10R) 8, 404 30 A0. 7 13,929 A0.9 99.5 28.5 0.7 25,901

(1) FEMEMEOIE IR EIA TR,

E2) ¥77 v FIBEEEEZAANET OT,

£9

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

MEFAALLR ) MEREWILR ) REEFEIERMALE)

KPR L THY
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LM - REWEZHI 7

- JSRFC

R
§ =A== . LN
x om omle on o ow|® W 8wV e o RREE
(C ) H % % % % %
20174 H 7 H 8,453 — 13,794 — 97.8 3.9 0.5
1324 4 AR 8,476 0.3 13, 832 0.3 98.6 10.0 0.5
@ R
2017%-5 H 8 H 8, 460 0.1 13, 808 0.1 100. 2 8.9 0.5
(€]
201745 A 8 H 8,430 — 13, 808 — 100. 2 8.9 0.
51331 5 A K 8, 498 0.8 13,919 0.8 98.2 7.9 0
&#H R
20176 A 7T H 8, 532 1.2 13,968 1.2 97.4 9.0 0.6
(€]
20176 H 7 H 8,502 — 13, 968 — 97.4 9.0 0.6
1343 6 AKX 8, 477 N0.3 13,920 N0.3 99.0 23.0 0.
@ R
20177 H 7 H 8,437 A0. 8 13, 858 N0. 8 100. 3 23.8 0.6
(€L
20172 7HT7H 8, 407 — 13, 858 — 100. 3 23.8 0.
1354 7HE 8,477 0.8 13, 941 0.6 96. 8 23.9 0.
&#H R
20178 H 7 H 8,490 1.0 13, 959 0.7 99.0 26. 4 0.6
(€]
20178 H 7 H 8, 460 — 13, 959 — 99.0 26. 4 0.
51363 8 AK 8,501 0.5 14, 025 0.5 95.8 26. 4 0.
@ R
201729 A 7H 8, 526 0.8 14, 049 0.6 95.7 25.0 0.6
(€L
201729 A 7TH 8, 496 — 14, 049 — 95.7 25.0 0.
1374 9 AR 8,451 N0. 5 13, 956 N0, 7 98.7 25.9 0
&#H R
20174-10H 10H 8, 434 NO0. 7 13,929 AN0.9 99.5 28.5 0.7
(1) WRFEEMAIT DR AA S, MR I EIL T,
(H2) Y77y FIBRKREEFREMANET O T, MEHFMAALLE] MEREWLR) TREEFGREFMAALLE] IFEELRLTH L TEHY
7.
(H3) iR E b — TR,
(E4) EHFHALROPITITE ES (TBAIRG]) OLRFEELTEY A,
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CGCMT 2014-GC19 E 4. 40185 550 399 44, 291 2047/ 3 /10

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

FHR 4415 10 1.908427 3, 366 191 21, 268 2041/ 4 /15
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KeikfE%: | FHRR ROO7 ZA 6.0 49 55 6,174 | 2036/5/15
(Br< &%) | FHS 328 S4 10 2. 065 2,676 186 20,717 | 2038/2/15
FHS 334 S7 10 5. 18778 1,102 230 25,551 | 2044/8 /15
FNA 2015-M3 X2 10 0.3786 10, 123 237 26,369 | 2024/10/25
FNA 2015-M8 X2 10 0.17698 30, 048 345 38,333 | 2048/5/5
FNA 2016-M7 A2 2.49935 660 634 70,417 | 2026/ 9 /25
FNMA 6. 625 225 318 35,352 | 2030/11/15
FNMA #254793 5.0 7 7 862 | 2033/7/1
FNMA #555743 5.0 7 8 927 | 2033/9/1
FNMA #725162 6.0 2 3 373 | 2034/2/1
FNMA #843997 2.64 27 28 3,202 | 2035/11/1
FNMA #888560 6.0 18 20 2,324 | 2035/11/1
FNMA #889117 5.0 15 16 1,846 | 2035/10/ 1
FNMA #890248 6.0 30 34 3,861 | 2037/8/1
FNMA #890604 4.5 1,144 1,243 137,902 | 2044/10/ 1
FNMA #915154 5.0 46 51 5,685 | 2037/4/1
FNMA #934648 7.0 4 5 621 | 2038/11/1
FNMA #985626 6.0 8 9 1,057 | 2033/4/1
FNMA #985867 7.0 0. 76645 0. 8622 95| 2038/8/1
FNMA #995072 5.5 13 14 1,652 | 2038/8/1
FNMA #AA8715 4.0 110 117 13,073 | 2039/6/1
FNMA #AB9594 4.0 58 62 6,888 | 2043/6/1
FNMA #AB9980 3.5 77 80 8,881 | 2043/7/1
FNMA #AE0758 7.0 57 66 7,345 | 2039/2/1
FNMA #AL0215 4.5 151 163 18,150 | 2041/4/1
FNMA #AL3572 5.0 41 45 5,079 | 2041/7/1
FNMA #AL5540 4.5 210 228 25,350 | 2044/7/1
FNMA #AL6175 3.5 764 788 87,454 | 2044/1/1
FNMA #AL6308 5.0 226 248 27,526 | 2033/2/1
FNMA #AL6404 4.5 74 80 8,948 | 2045/1/1
FNMA #AL7093 4.0 9, 266 9, 853 1,093,008 | 2045/5/1
FNMA #AL9631 3.0 1,082 1,080 119,845 | 2046/12/ 1
FNMA #AM8674 10 2.81 40 40 4,461 | 2025/4/1
FNMA #AS4271 4.5 152 166 18,495 | 2045/1/1
FNMA #AS4354 4.5 363 396 43,959 | 2045/1/1
FNMA #AS4427 4.5 317 346 38,420 | 2045/2/1
FNMA #AS4431 4.5 161 176 19,545 | 2045/2/1
FNMA #AS5314 4.0 1,553 1, 654 183,478 | 2045/7/1
FNMA #AS6328 3.5 906 931 103,326 | 2045/12/ 1
FNMA #AS8359 3.0 3, 041 3,029 336,041 | 2046/11/1
FNMA #AS8623 3.0 690 688 76,322 | 2047/1/1
FNMA #AS8745 3.0 2,383 2,379 263,995 | 2047/2/1
FNMA #AT4281 4.0 78 83 9,211 | 2043/6/1
FNMA #AT4907 3.5 65 67 7,528 | 2043/5/1
FNMA #AT4961 3.5 66 68 7,631 | 2043/5/1
FNMA #AT6546 4.0 73 78 8,728 | 2043/6/1
FNMA #AT7101 3.5 68 70 7,851 | 2043/6/1
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FERRME S | FNMA #AT7139 3.5 69 71 7,969 | 2043/6/1
(Br< &:flfE) | FNMA #AT7167 3.5 66 68 7,629 | 2043/6/1
FNMA #AT8906 3.5 69 71 7,981 | 2043/7/1
FNMA #AU1228 3.5 70 73 8,100 | 2043/7/1
FNMA #BD2455 3.0 2,081 2,077 230,460 | 2047/1/1
FNMA #BF0109 4.0 6, 441 6, 802 754,654 | 2056/2/ 1
FNMA #BF0133 4.0 100 105 11,676 | 2056/8/1
FNMA #MA1213 3.5 69 71 7,948 | 2042/9/1
FNMA #MA1253 4.0 550 584 64,826 | 2042/11/1
FNMA #MA1437 3.5 1,305 1,344 149,152 | 2043/5/1
FNMA #MA1582 3.5 79 81 9,077 | 2043/8/1
FNMA #MA1591 4.5 74 81 8,987 | 2043/9/1
FNMA #MA1629 4.5 77 85 9,448 | 2043/10/ 1
FNMA #MA1711 4.5 77 84 9,391 | 2043/12/1
FNR 2005-29 ZA 5.5 321 357 39,669 | 2035/4 /25
FNR 2010-110 AE 9.75 15 15 1,740 | 2018/11/25
FNR 2011-15 AB 9.75 3 4 450 | 2019/ 8/25
FNR 2011-87 SG 10 5. 56833 93 12 1,417 | 2040/ 4 /25
FNR 2012-101 AL 10 3.0 422 36 4,091 | 2027/6/25
FNR 2012-28 B 6.5 22 24 2,734 | 2039/6/25
FNR 2012-51 B 7.0 43 50 5,587 | 2042/5 /25
FNR 2012-74 SA 10 5. 66833 79 13 1,481 | 2042/3/25
FNR 2013-14 1G 10 4.0 248 41 4,602 | 2043/3/25
FNR 2013-29 QI 10 4.0 1,299 211 23,479 | 2043/4 /25
FNR 2013-9 BC 6.5 31 36 4,044 | 2042/7/25
FNR 2013-9 CB 5.5 86 95 10,624 | 2042/4 /25
FNR 2014-47 AT 10 1.98 995 62 6,881 | 2044/8/25
FNR 2016-60 QS 10 5.11833 1,879 326 36,252 | 2046/ 9 /25
FNS 409 C17 10 4.0 1,520 299 33,215 | 2041/11/25
FNS 409 C18 10 4.0 139 25 2,881 | 2042/4/25
FNS 409 €2 10 3.0 195 17 1,939 | 2027/4/25
GAHR 2015-NRF BFX 3.38216 320 327 36,323 | 2019/12/15
GEBL 2005-1A A3 1. 16222 83 7 8,579 | 2033/6/15
GECMC 2007-C1 AJ 5.677 1,740 1,126 124,965 | 2049/12/10
GFMT 2017-1 A22 3.0 3,671 3,614 401,006 | 2056/ 7 /25
GNMA #733600 5.0 62 69 7,664 | 2040/4/15
GNMA2 #4617 4.5 22 24 2,732 2040/1 /20
GNMA2 #4696 4.5 44 48 5,366 | 2040/5/1
GNMA2 #4772 5.0 104 114 12,685 | 2040/8/1
GNMA2 #4804 6.0 46 52 5,846 | 2040/ 9 /20
GNMA2 #4928 6.0 16 19 2,112/ 2041/1/20
GNMA2 #4978 4.5 231 250 27,812 | 2041/3/20
GNMA2 #5240 6.0 41 47 5,224 | 2041/11/20
GNMA2 #783368 4.5 49 53 5,894 | 2041/7/20
GNMA2 #MA4263 4.0 5, 6388 6, 030 668,918 | 2047/1 /20
GNR 2010-152 IN 10 4.0 43 2 295 | 2038/ 3/20
GNR 2011-HO3 FA 1.28 224 224 24,850 | 2061/1 /20
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kS | GNR 2011-HO5 FB 1.28 360 359 39,859 | 2060/12/20
(K< &M% | GNR 2011-H06 FA 1.23 234 232 25,824 | 2061/ 2 /20
GNR 2011-HO8 FD 1.28 223 222 24,683 | 2061/ 2 /20
GNR 2011-H09 AF 1.28 69 69 7,733 | 2061/3/20
GNR 2012-43 SN 10 5. 67167 2,151 497 55,151 | 2042/4/16
GNR 2012-H34 SA 10 5.07167 2,609 458 50,824 | 2042/3/20
GNR 2013-178 10 0. 78778 141 5 611 | 2055/6/16
GNR 2013-69 AL 10 3.5 202 39 4,396 | 2043/5/20
GNR 2014-124 IE 10 0. 74835 2,003 92 10,303 | 2054/5/16
GNR 2014-135 10 0. 84385 4,072 221 24,540 | 2056/ 1 /17
GNR 2014-176 10 4.0 945 174 19,400 | 2044/11/20
GNR 2015-36 MI 10 5.5 1,236 259 28,743 | 2045/3/20
GNR 2016-135 SB 10 5. 17167 470 104 11,624 | 2046/10/16
GNR 2016-84 IG 10 4.5 3,041 630 69,938 | 2045/11/16
GPMF 2005-HY1 1AI1A 1. 25167 137 134 14,897 | 2035/7/25
GPMH 1999-3 2A2 4.89 25 21 2,412 | 2029/6/19
GPMH 2001-2 IA2 4. 358 50 45 5,034 | 2032/2/20
GPMH 2001-2 IIA2 4.391 50 45 5,012 | 2032/3/13
GSMS 2013-GC16 B 5.161 30 32 3,652 | 2046/11/10
GSMS 2015-GC28 € 4. 327844 690 659 73,179 | 2048/2/10
GSMS 2015-GC30 AS 3.777 770 786 87,288 | 2050/ 5/10
GSMS 2015-GC30 D 3. 384 660 470 52,183 | 2050/5/10
GSMS 2016-GS3 A4 2.85 930 905 100, 486 |  2049/10/10
GSMS 2016-GS3 C 3.999706 990 978 108,499 | 2049/10/10
GSMS 2016-1CE2 E 9.41222 1,180 1,203 133,521 | 2033/2/15
HENDR 2015-2A A 3.87 487 486 53,951 | 2058/3/15
IMM 2007-A M1 1. 38167 215 200 22,202 | 2037/5/25
IMSC 2007-HOA1 A12 1.16167 116 116 12,890 | 2047/7/25
IMSC 2007-HOA1 A23 1. 26167 532 454 50,392 | 2047/7 /25
JPMBB 2013-C14 AS 4.4093 660 704 78,193 | 2046/8/15
JPMBB 2013-C15 C 5. 046563 20 21 2,332 | 2045/11/15
JPMBB 2013-C17 B 4. 886563 10 10 1,197 | 2047/1/15
JPMBB 2014-C19 XA 10 1. 186225 1,612 55 6,134 | 2047/4/15
JPMBB 2014-C21 AS 3.9965 312 324 36,033 | 2047/8/15
JPMBB 2014-C23 E 3. 364 440 285 31,680 | 2047/9/15
JPMBB 2014-C25 B 4. 3472 370 384 42,598 | 2047/11/15
JPMBB 2015-C31 B 4.617976 130 130 14,491 | 2048/8/15
JPMCC 2006-LDP9 AJ 5.411 1,220 829 91,976 | 2047/5/15
JPMCC 2007-CB18 AJ 5. 502 500 431 47,854 | 2047/6 /12
JPMCC 2007-CB19 AJ 5.82917 320 257 28,536 | 2049/2 /12
JPMCC 2007-LDPX AJ 5.503 900 306 33,944 | 2049/1/15
JPMCC 2007-LDPX AJFX 5. 438 1, 480 503 55,821 | 2049/1/15
JPMCC 2014-FL6 B 3.19222 310 304 33,754 | 2031/11/15
JPMCC 2014-PHH C 3.01222 160 159 17,748 | 2027/8/15
JPMCC 2015-FL7 D 4. 66222 620 579 64,311 | 2028/5/15
JPMCC 2016-JP3 A5 2.8704 1,150 1,116 123,846 | 2049/ 8 /15
JPMRR 2014-6 3A1 0. 98833 807 782 86,753 | 2046/ 7 /27
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FEgkfE % | KABB 2017-1 B 5. 794 2, 660 2,693 298,798 | 2022/3/15
(B &ff%) | LNSTR 2015-3 A2 2.729 1,296 1,303 144,579 | 2048/ 4 /20
MORGAN STANLEY REREMIC T 4.25 1, 200 1,192 132,270 | 2036/2/1
MRAFT 2016-4 Al 1.97167 2,420 2,409 267,323 | 2019/5/10
MSBAM 2012-C6 E 4. 647723 150 144 16,055 | 2045/11/15
MSBAM 2013-C7 AS 3.214 10 10 1,119 | 2046/2/1
MSBAM 2015-C21 E 3.012 510 326 36,215 | 2048/3/15
MSBAM 2015-C22 AS 3.561 560 562 62,436 | 2046/5 /15
MSC 2006-1Q12 AJ 5.399 87 69 7,722 | 2043/12/15
MSC 2007-1Q13 A)J 5. 438 1, 690 1,576 174,873 | 2044/3/15
MSC 2007-1Q15 AJ 5. 942292 1,180 1,117 124,012 | 2049/6 /11
MSC 2007-1Q16 AJ 6.110149 530 492 54,579 | 2049/12/12
MSC 2016-UB11 A4 2.782 1,540 1,487 165,021 | 2049/8/15
MSC 2016-UB12 A4 3. 596 910 937 104,003 | 2049/12/15
MSCCG 2015-ALDR A2 3.462186 410 406 45,125 | 2035/6/7
MSM 2006-8AR 1A2 1. 05167 94 38 4,244 | 2036/6 /25
MSRR 2015-R3 7A2 1.38416 510 466 51,771 | 2036/9 /26
MSRR 2015-R3 9A1 1. 29833 1,451 1,392 154,461 | 2036/ 9 /26
MSRR 2015-R6 1A1 1.03833 1,697 1,633 181,156 | 2045/7 /25
NEF 2007-1 A7 2.001 75 69 7,662 | 2046/1 /29
NMRR 2015-5R 3A1 1.03833 2, 522 2,434 270,011 | 2046/ 2/26
NMRR 2015-6R 3A1 0. 96833 1,903 1,861 206,473 | 2046/ 5 /26
NRZT 2014-2A A3 3.75 675 692 76,800 | 2054/ 5 /25
NRZT 2016-3A A1B 3.25 6, 059 6, 087 675,298 | 2056/9 /25
NRZT 2016-3A Bl 4.0 2,812 2,981 330,699 | 2056/9 /25
NRZT 2016-4A Al 3.75 2,105 2, 154 238,947 | 2056/11/25
NRZT 2016-4A B3 5. 274354 1,817 1,851 205,343 | 2056/11/25
NRZT 2017-1A Al 4.0 7,027 7,263 805,767 | 2057/2/25
PRIME 2005-5 1A3 8.0 28 27 3,003 | 2034/7 /25
RAMC 2004-2 AV3 1. 46167 134 129 14,373 | 2034/ 7/25
RASC 2005-KS12 M1 1. 42167 1,190 1,173 130,231 | 2036/1/25
SACO 06-5 1A1 1. 28167 44 81 9,004 | 2036/4/25
SACO 2006-6 A 1. 24167 130 238 26,490 | 2036/ 6 /25
SAIL 2004-8 A8 1. 98167 792 758 84,161 | 2034/ 9/25
SASC 2006-ARS1 Al 1. 20167 1,187 82 9,118 | 2036/2/25
SBAP 2015-20D 1 2.51 173 172 19,087 | 2035/4/1
SBAP 2017-20D 1 2.84 990 990 109,820 | 2037/4/1
SBIC 2015-10A 1 2.517 113 114 12,711 | 2025/3/10
SBIC 2017-10A 1 2. 845 3, 650 3,675 407,769 | 2027/3/10
SLMA 2008-8 A4 2. 53789 1, 480 1,507 167,208 | 2023/4 /25
SMB 2015-C R — 1 2, 490 276,313 | 2046/ 9 /18
SOFI 2014-A RC - 0.3 452 50,163 | 2124/7 /14
STACR 2014-DN1 M2 3. 18167 1,060 1, 090 120,938 | 2024/ 2 /25
STACR 2015-HQA1 M2 3.63167 1,902 1,948 216,197 | 2028/3/25
STACR 2016-DN1 M2 3. 88167 1,520 1,583 175,625 | 2028/ 7 /25
TPMT 2016-3 Al 2.25 1,544 1,532 170,013 | 2055/8 /25
TPMT 2017-1 Al 2.75 4,345 4, 354 483,057 | 2056/10/25
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FERkfES: | US AIRWAYS 2012-2B PTT 6.75 320 345 38,361 | 2021/6/3
(B &ff%) | WCMT 2015-SBC5 A 4.1037 1,708 1,709 189,639 | 2022/9 /19
WEN 2015-1A A23 4. 497 591 577 64,110 | 2045/6 /15

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

WECM 2014-1C18 AS 3.808 190 196 21,786 | 2047/12/15

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

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

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

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

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

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

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

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

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

HERRAES | FHLMC 30YR MAY FWD 4.0 5, 600 5,879 652,171 | 2047/5/1
(EZ2TBA) | FHLMC GOLD 15YR APR FWD 2.5 300 300 33,388 | 2031/4/1
FHLMC GOLD 15YR APR FWD 3.0 2,100 2,159 239,505 | 2031/4/1

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

AES CORP 5.5 200 203 22,553 | 2025/4 /15
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@A g2 | AETNA INC 2.8 90 89 9,941 | 2023/6/15
(GUEEEME) | ALLY FINANCIAL INC 3.5 60 60 6,686 | 2019/1 /27
ALLY FINANCIAL INC 7.5 72 80 8,901 | 2020/9/15
ALLY FINANCIAL INC 8.0 560 663 73,562 | 2031/11/1
ALTICE FINANCING SA 6. 625 420 437 48,583 | 2023/2/15
ALTRIA GROUP INC 5.375 20 23 2,551 | 2044/1/31
AMAZON. COM INC 4.95 350 398 44,170 | 2044/12/5
AMER AIRLN 13-2 B PTT 5.6 148 153 17,052 | 2020/7 /15
AMERICA MOVIL SAB DE CV 5. 625 210 214 23,829 | 2017/11/15
AMERICA MOVIL SAB DE CV 5.0 190 204 22,675 | 2020/ 3 /30
AMERICAN AXLE & MFG INC 6. 625 440 451 50,029 | 2022/10/15
AMERICAN EXPRESS 2.65 76 75 8,382 | 2022/12/2
AMERICAN INTL GROUP 3.75 840 838 92,973 | 2025/ 7/10
AMERICAN INTL GROUP 6.25 100 102 11,325 | 2037/3/15
ANADARKO PETRO 4.85 180 193 21,412 | 2021/3/15
ANADARKO PETRO 5.55 600 669 74,251 | 2026/3/15
ANADARKO PETRO 6. 45 500 590 65,550 | 2036/9/15
ANADARKO PETRO 4.5 1, 400 1,332 147,805 | 2044/ 7 /15
ANADARKO PETRO 6.6 270 331 36,786 | 2046/ 3 /15
ANGLO AMERICAN CAPITAL 3.75 490 491 54,568 | 2022/4 /10
ANHEUSER-BUSCH 2.65 300 303 33,613 | 2021/2/1
ANHEUSER-BUSCH 2.5 750 743 82,478 | 2022/ 7/15
ANHEUSER-BUSCH 3.3 410 418 46,450 | 2023/2/1
ANHEUSER-BUSCH 3.65 5, 780 5, 862 650,369 | 2026/2/1
ANHEUSER-BUSCH 4.9 1, 400 1,517 168,350 | 2046/2/ 1
APACHE CORP 3.25 29 29 3,247 | 2022/4/15
APACHE CORP 6.0 60 68 7,592 | 2037/1/15
APACHE CORP 5.1 470 491 54,507 | 2040/9/1
APACHE CORP 4.75 600 603 66,944 | 2043/4 /15
APACHE CORP 4.25 510 482 53,499 | 2044/1 /15
APPLE INC 2.45 850 807 89,559 | 2026/8/4
APPLE INC 3.85 600 575 63,825 | 2046/8/4
ARCELORMITTAL 7.0 490 558 61,947 | 2022/2/25
ARDAGH PKG FIN/HLDGS USA 4.625 620 625 69,440 | 2023/5/15
ARGOS MERGER SUB INC 7.125 60 56 6,225 | 2023/3/15
AT&T INC 5.5 20 20 2,286 | 2018/2/1
AT&T INC 3.4 550 533 59,206 | 2025/5/15
AT&T INC 4,25 410 417 46,341 | 2027/3/1
AT&T INC 4.35 1,090 962 106,734 | 2045/6 /15
AT&T INC 5.45 310 318 35,329 | 2047/3/1
AT&T INC 4.5 522 467 51,804 | 2048/3/9
BANK OF AMERICA CORP 5.75 10 10 1,137 | 2017/12/1
BANK OF AMERICA CORP 2.6 60 60 6,727 | 2019/1/15
BANK OF AMERICA CORP 5. 625 10 11 1,220 | 2020/ 7/1
BANK OF AMERICA CORP 5.0 10 10 1,208 | 2021/5/13
BANK OF AMERICA CORP 5.7 100 112 12,517 | 2022/1 /24
BANK OF AMERICA CORP 3.3 10 10 1,120 | 2023/1/11




LM - XEfFE%27 - T5RXFC

= W gE

& i B wies %"Jf%é f - ,; ] R
S % TR TR v 1

A% | BANK OF AMERICA CORP 4.0 300 311 34, 604 2024/ 4/ 1

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

BNP PARIBAS 4.625 880 885 98, 208 2027/ 3 /13

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

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

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

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

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

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

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

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

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

CELGENE CORP 3.625 100 101 11, 279 2024/ 5 /15

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

EATON CORP 2.75 530 528 58,657 | 2022/11/2
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S %: | EATON CORP 4.15 260 257 28, 542 2042/11/ 2
ECOLAB INC 4. 35 10 10 1, 200 2021/12/ 8
ECOPETROL SA 5. 875 2,020 1, 854 205, 706 2045/ 5 /28
EL PASO CORPORATION 7.75 90 112 12, 504 2032/ 1 /15
EL PASO NATURAL GAS 8. 375 120 151 16, 806 2032/ 6 /15
ENSCO PLC 8.0 209 212 23,603 2024/ 1 /31
ENTERPRISE PRODUCTS FRN 7.034 250 258 28, 685 2068/ 1 /15
EOG RESOURCES INC 4.15 220 230 25,579 2026/ 1 /15
EP ENER/EVEREST ACQ FIN 6. 375 160 123 13, 726 2023/6 /15
EQUATE PETROCHEMICAL BV 4.25 660 663 73,619 2026/11/ 3
EXXON MOBIL CORPORATION 3.043 420 421 46, 786 2026/ 3/ 1
EXXON MOBIL CORPORATION 4.114 530 547 60, 772 2046/ 3/ 1
FIAT CHRYSLER AUTOMOBILE 4.5 200 203 22, 560 2020/ 4 /15
FIAT CHRYSLER AUTOMOBILE 5.25 430 438 48, 641 2023/ 4 /15
FIRST DATA CORPORATION 5.375 1, 150 1,194 132, 466 2023/ 8 /15
FIRST DATA CORPORATION 7.0 40 42 4, 757 2023/12/ 1
FIRST DATA CORPORATION 5.75 80 82 9, 158 2024/ 1 /15
FIRST DATA CORPORATION 5.0 30 30 3,391 2024/ 1 /15
FIRSTENERGY CORP 2.75 20 20 2,228 2018/ 3 /15
FIRSTENERGY CORP 4.25 390 403 44,814 2023/ 3 /15
FIRSTENERGY CORP 7.375 2,010 2,627 291, 465 2031/11/15
FMG RESOURCES AUG 2006 9.75 290 333 36, 940 2022/ 3/1
FNMA DISCOUNT NT — 380 363 40, 299 2019/10/ 9
FORD MOTOR CRED 3.2 350 353 39, 262 2021/ 1/15
FORD MOTOR CRED 4.75 660 614 68, 126 2043/ 1 /15
FREEPORT-MC C AND G 3.55 65 61 6, 800 2022/ 3/1
FREEPORT-MCMORAN INC 6.5 6 6 681 2020/11/15
FRESENIUS MED CARE II 4.125 80 81 9, 059 2020/10/15
FRESENIUS MED CARE II 4.75 560 569 63, 147 2024/10/15
GENERAL ELEC CAP CORP 6.0 170 186 20, 675 2019/8/7
GENERAL ELEC CAP CORP 2.342 862 867 96, 201 2020/11/15
GENERAL ELEC CAP CORP 5.3 298 330 36, 655 2021/ 2 /11
GENERAL ELEC CAP CORP 4. 65 70 77 8,551 2021/10/17
GENERAL ELEC CAP CORP 3.15 195 201 22,371 2022/9/7
GENERAL ELEC CAP CORP 3.373 508 523 58,116 2025/11/15
GENERAL ELEC CAP CORP 6. 875 3,637 5, 166 573, 144 2039/1 /10
GENERAL ELEC CAP CORP 4.5 30 32 3,576 2044/ 3 /11
GENERAL MOTORS 6.25 1,130 1,227 136, 167 2043/10/ 2
GENERAL MOTORS FINL CO 4. 375 210 221 24,528 2021/ 9 /25
GILEAD SCIENCES INC 3.7 110 113 12,572 2024/4/ 1
GILEAD SCIENCES INC 3.5 200 201 22,397 2025/2/ 1
GILEAD SCIENCES INC 4.8 100 103 11, 435 2044/ 4/ 1
GILEAD SCIENCES INC 4.75 280 287 31,923 2046/ 3/ 1
GILEAD SCIENCES INC 4.15 500 469 52, 047 2047/3/1
GLAXOSMITHKLINE CAPITAL 2.85 50 50 5, 606 2022/5/8
GLENCORE FIN CANADA 2.7 550 551 61, 230 2017/10/25
GLENCORE FUNDING LLC 4.125 780 797 88, 497 2023/ 5 /30
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GLENCORE FUNDING LLC 4.0 440 435 48, 322 2027/ 3 /27
GLP CAPITAL LP / FIN II 4. 875 470 497 55, 227 2020/11/ 1
GOLDMAN SACHS GROUP 3.5 600 589 65, 427 2026/11/16
GOLDMAN SACHS GROUP 6.75 1, 390 1,714 190, 212 2037/10/ 1
GOLDMAN SACHS GROUP INC 4.0 1, 880 1,954 216, 792 2024/ 3/ 3
GOLDMAN SACHS GROUP INC 4.25 3,770 3, 853 427, 427 2025/10/21
GOLDMAN SACHS GROUP INC 6. 45 50 59 6, 599 2036/5/1
GOLDMAN SACHS GROUP INC 5.15 1, 060 1,113 123, 561 2045/ 5 /22
GOLDMAN SACHS GROUP INC 4.75 850 900 99, 854 2045/10/21
GOODYEAR TIRE & RUBBER 5.125 560 584 64, 826 2023/11/15
HALLIBURTON CO 5.0 1, 260 1, 335 148, 098 2045/11/15
HARRIS CORPORATION 5. 054 140 153 17, 051 2045/ 4 /27
HCA INC 6.5 250 274 30, 400 2020/ 2 /15
HCA INC 7.5 80 91 10, 142 2022/ 2 /15
HCA INC 5.875 50 54 6, 099 2022/ 3 /15
HCA INC 5.875 160 173 19, 191 2023/5/1
HCA INC 5.375 190 195 21,737 2025/2/1
HCA INC 5.25 270 284 31, 564 2026/ 6 /15
HEINEKEN NV 1.4 20 19 2,217 2017/10/ 1
HJ HEINZ CO 4. 875 266 284 31, 538 2025/ 2 /15
HSBC BANK PLC 4. 75 180 193 21, 495 2021/ 1/19
HSBC HOLDING PLC 4.25 630 640 71,011 2024/ 3 /14
HSBC HOLDINGS PLC 3.4 860 881 97, 752 2021/3/8
HSBC HOLDINGS PLC 4.25 620 625 69, 432 2025/ 8 /18
HSBC HOLDINGS PLC 4.3 310 323 35, 883 2026/ 3/ 8
HSBC HOLDINGS PLC 3.9 1, 500 1, 520 168, 657 2026/ 5 /25
HSBC HOLDINGS PLC FRN 4. 041 570 76 63, 995 2028/ 3 /13
HUMANA INC 3.15 100 100 11, 157 2022/12/ 1
HUMANA INC 3.95 760 778 86, 403 2027/ 3 /15
HUMANA INC 4. 625 20 20 2,245 2042/12/ 1
HUMANA INC 4.95 160 169 18, 816 2044/10/ 1
HUMANA INC 4.8 30 31 3, 481 2047/ 3 /15
ILFC E-CAP TRUST II FRN 4.91 200 190 21, 104 2065/12/21
INTEL CORP 3.7 110 115 12,767 2025/ 7 /29
INTEL CORP 4.9 110 124 13, 759 2045/ 7 /29
INTER-AMERICAN 4. 375 460 462 51,279 2025/ 6 /10
INTESA SANPAOLO SPA 5.017 790 741 82, 232 2024/ 6 /26
INTL LEASE FINANCE CORP 4. 625 250 264 29, 316 2021/ 4 /15
INTL LEASE FINANCE CORP 8. 625 520 637 70,761 2022/ 1 /15
INTL LEASE FINANCE CORP 5.875 200 223 24,775 2022/ 8 /15
JOHN DEERE CAPITAL CORP 2.25 30 30 3, 362 2019/ 4 /17
JOHN DEERE CAPITAL CORP 1.7 10 9 1,103 2020/ 1 /15
JOHNSON & JOHNSON 3. 625 1, 460 1, 454 161, 381 2037/3/3
JP MORGAN CHASE & CO 3.625 150 153 17, 059 2024/5/13
JP MORGAN CHASE & CO 3.875 750 763 84, 678 2024/ 9 /10
JPMORGAN CHASE & CO 4. 125 2,520 2,577 285, 869 2026/12/15
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S % | JPMORGAN CHASE & CO 4.25 220 226 25,137 2027/10/ 1
JPMORGAN CHASE & CO 4.95 2,050 2,171 240, 843 2045/6/ 1
KERR-MCGEE CORP 6.95 100 118 13,119 2024/ 7/ 1
KINDER MORGAN ENER PART 3.5 390 385 42,726 2023/9/1
KINDER MORGAN ENER PART 4.25 160 163 18, 124 2024/9/ 1
KINDER MORGAN INC 5.3 280 284 31, 590 2034/12/ 1
KKR GROUP FIN CO II 5.5 50 52 5, 829 2043/ 2/1
KRAFT FOODS INC 3.5 430 440 48, 902 2022/6/6
KRAFT HEINZ FOODS CO 3.95 200 203 22,552 2025/ 7 /15
KRAFT HEINZ FOODS CO 5.0 150 156 17, 387 2035/ 7 /15
KRAFT HEINZ FOODS CO 5.0 80 81 9, 054 2042/ 6/ 4
KRAFT HEINZ FOODS CO 5.2 130 136 15,119 2045/ 7 /15
KRAFT HEINZ FOODS CO 4. 375 570 535 59, 423 2046/6/ 1
KROGER CO 6. 15 80 88 9, 793 2020/ 1 /15
LAMB WESTON HLD 4. 875 350 356 39, 530 2026/11/ 1
LLOYDS BANK PLC 4. 65 2,310 2,363 262, 131 2026/ 3 /24
LLOYDS TSB BANK PLC 4.5 300 308 34, 226 2024/11/ 4
LOCKHEED MARTIN CORP 3.55 510 520 57, 744 2026/ 1 /15
MCDONALD’ S CORP 3.7 320 328 36, 399 2026/ 1 /30
MCDONALDS CORP 3.5 990 996 110, 545 2027/3/ 1
MEDTRONIC GLOBAL HLDINGS 3.35 970 979 108, 700 2027/4/ 1
MEDTRONIC INC 3.5 1,030 1, 059 117, 503 2025/ 3 /15
MERCK & CO INC 2.75 200 198 21,995 2025/ 2 /10
MERRILL LYNCH 6. 875 100 105 11, 663 2018/ 4 /25
METLIFE INC 6.4 570 628 69, 770 2066/12/15
MGM RESORTS INTL 6.0 500 539 59, 829 2023/ 3 /15
MICROSOFT CORP 2. 875 1, 080 1,092 121, 140 2024/ 2/6
MICROSOFT CORP 2.7 270 267 29, 633 2025/ 2 /12
MICROSOFT CORP 2.4 3,120 2,968 329, 298 2026/ 8/ 8
MICROSOFT CORP 3.3 900 918 101, 893 2027/2/6
MICROSOFT CORP 3.45 30 28 3,182 2036/8/8
MICROSOFT CORP 4.1 290 299 33, 220 2037/2/6
MICROSOFT CORP 4.5 490 507 56, 330 2057/2/6
MIDAMERICAN ENERGY HLDGS 6.5 330 432 47, 960 2037/9/15
MITSUBISHI UFJ FIN GRP 2.998 400 404 44, 857 2022/ 2 /22
MLPX LP-REGS 4. 875 170 179 19, 919 2024/12/ 1
MLPX LP-REGS 4. 875 340 358 39, 777 2025/6/ 1
MOLSON COORS BREWING CO 3.5 10 10 1, 150 2022/5/ 1
MORGAN STANLEY 5.5 400 437 48, 535 2020/ 7 /24
NATIONWIDE BLDG SOCIETY 2.45 600 593 65, 891 2021/ 7 /27
NBCUNIVERSAL MEDIA LLC 4. 375 300 323 35, 865 2021/4/1
NCL CORP LTD 4.625 320 326 36, 182 2020/11/15
NETFLIX INC 5.5 130 138 15, 388 2022/ 2 /15
NETFLIX INC 5.875 210 225 25, 029 2025/ 2 /15
NEWELL RUBBERMAID INC 3.15 150 153 17, 033 2021/4/1
NEWELL RUBBERMAID INC 4.2 850 887 98, 473 2026/4/ 1
NOBLE ENERGY INC 4.15 110 115 12, 839 2021/12/15
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W@t (&% | NOVARTIS SECS INVEST LTD 5.125 130 138 15, 311 2019/ 2 /10

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

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

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

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

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

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

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

OCCIDENTAL PETROLEUM 4.625 170 178 19, 792 2045/ 6 /15

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

WELLPOINT INC 5.875 110 110 12,290 | 2017/6/15

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

WPX ENERGY INC 6.0 90 91 10,181 | 2022/1/15
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@ ALE S | WPX ENERGY INC 8.25 390 439 48,712 2023/8/1
(GUEEENES) | WYETH 5.95 50 62 6,900 | 2037/4/1
XSTRATA FIN CAN 2.7 40 40 4,453 | 2017/10/25
ZF NA CAPITAL 4.75 630 649 72,035 | 2025/4 /29
/) it 105, 399, 230
A¥a FAFVay FAFYay
[Efif7F% | MEXICAN BONOS DESARR FIX 8.5 65, 150 71, 880 424,814 | 2038/11/18
MEXICAN BONOS DESARR FIX 7.75 94, 530 96, 827 572,248 | 2042/11/13
/h G 997, 062
T7IN TTIIONMVTN | TTIINMLT IV
[ EIffzES | BRAZIL-NTN-F (NOTA TESO N) 10.0 23, 500 23,574 831,939 | 2021/1/1
/) G 831, 939
= Foy7r=TN | Fay 7 =71
| Efff3E% [ RUSSIA GOVT BOND 8.15 441, 970 455, 702 897,732 | 2027/2/3
/I 2 897, 732
AV RRTT TAVERYTWET | TAVRRYTVET
| EizE% | INDONESIA GOVERNMENT 8.375 83, 215, 000 90, 320, 728 758,694 | 2026/ 9 /15
/h Gl 758, 694
= it 108, 884, 660

(E1) BEMRF AT, WIR OB 2 25 [E O R B E 72 FAE OMEIc L EHRRE Lz b0 T,
(FE2) #EiE - FANEEO EALRT IO C,
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P i N - 7 fii " N
ne R n B e | REmaew | 0 F
(7 A1 H) T Fnr Tk kv FM %
WA OPPORTUNISTIC US$ HIGH YIELD LTD 15 15 4,670 518, 093 0.5
N 2t ] 4 Fiel 15 15 4,670 518, 093
g Wtk < K R > 1 1 <0.5% >
(B 1) PRI AT, WK Wl 7 o7t 00 XS T3 7 BRI B0 PRI & 0 R EBebE L7 b 0 <
(B 2) MERAREROC >AIE, MITER I B 5 e RO bR,
(FE3) M. MRS BRI,
. Y A I e
= 14 =x
% # o " & & % & @&
B BVl
fEZRSEELS | US 5YR 1706 31, 822 —
US 2YR 1706 4,443 —
s US 10YR 1706 — 32,812
US 20YR 1706 1,817 —
USUL10YR1706 — 880
US UL 1706 — 53
LRIGeEE | 90 EUR$ 1803 5, 266 —
90 EUR$ 1706 2,107 —
90 EUR$ 1812 10, 092 —
90 EUR$ 1912 — 10, 063
(1) W L.
(FE2) HRECHRT AT, WK W A bt [ oo i 13 2 BRSO FRA 1S 1 1 FR B L b 00 T,
(3) — AT L,
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@g Wj }jlj :(D—/I/ . % ﬂ}q 3'5

7 Nl HO#g M@ ¢ B A
R e
EFHEA 7 a v EGl |FVKT C 0421 a— - 1
FVK7 P 0421 7 b — 0. 114359
P4 FVM7 C 0526 a—)L — 3
TYK7 C 0421 a— - 0. 395228
TYK7 P 0421 AN — —
TYM7 C 0526 a—)L — 3
TYM7 P 0526 7 bk - 0. 185471
USK7 C 0421 a— - 4
USM7 C 0526 a—)L — 4

(E1) HACARMIFEEC, 72720, @ HARM OS5 & 13/ NCT T,
(TE2) MRS, WIROWRHNZ D23 [EH O E& BE T EMASOMEIC X BERE L2 b0 T,

OB EBEFEMEDIER (20174 4 A 7 BHE)

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

(1) FHMEED FALARM LT,

(FE2) YHIRIZIH T 2IMEEMEE (109, 673, 888F 1) DOEE(FFEMEERE (134, 452, 375F 1) 1Zxh3 5 H=I1%81. 6% T,

(E3) AMEREEEIL, WRORHZ DA E OB EEZEASOMEIC LV MERRE L2 b0 TY, i, 48 7 BIZBIT 2 EHRE
L— ME., LR RA=110.93, 1AF > a~<Y=591[, 175N L7 =35 201, 17 b—7 =197, 1001 > KX 7L

v 7=0. 84 T,

OREEEDMEFDRE

Y77 FIZBWTToEBGION, TREFEFEROREENIBET 2ER] (2L 0 liEFEORENLE & SNIZGED
BWENTH W TR, B AAAREEGEEE N~ SERG O, i, NERCHTOMAEZZELE Lo, HRHMG

(20164F4 H 8 H7H2017T4£4 A 7 HE T) |
EEANDD OREREELZHL TR E7,

B LHS N, AMRERIGI2 3 HH D | HHEIENIOW T, ik
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OBEDIKR 01648 A~2017E4878)

TE H ERES I H E] 3
M =]
W KE 7 134, 356, 602, 186 W BHHWE 2,774,137, 576
FR vt |1 e
oAl zs (RHIAR s s e
AR A4 108, 884, 660, 192 TR 70,635, 890
B A 518, 093, 767 SRR, A 810,727
ERIIN 8, 833, 852, 067 (B) AffFE#HTEBE 1,998, 253, 424
HRIFE 643, 034, 769 FEE 5,925, 807, 572
ALEE T 40,032,926 FEER A 3,927,554, 148
EAF S 1,205, 203, 221 © S%MEEISHRE A% 414,536, 869
® aE 23,963, 792, 657 _— 5 817 065. 330
S F T a v (58) 18, 125, 909 R A s O B9, O
Fy b A Toa (3 299, 832 G A 2,402,528, 461
Heihdx 23,871, 781, 822 D) REEZERZE A 11,295 413
MR 4 73, 583, 536 (F) L4#i8# S (A+B+C+D) 5,175, 632, 456
ARELFIE 1,558 (F) BUERMEMIEZS 17,148, 535, 443
© ﬁm%iﬁ%ﬁ(A—B) 110,392, 809, 529 @ eMEEEEES 17,153, 464, 992
G 75, 857, 891, 588 o
YRR 2 4 34, 534, 917, 941 <H) ?*’%"J%*‘Eﬁﬁ A 4,942,714, 950
D) ZIHIELOMK 75,857, 891,588 001 I EH(E+F+G+H) 34,534,917, 941
1 /0L BEEHEE(C D) 14, 5530 REAIEHIBIEE (1) 34,534,917, 941
<f:£§E$I,E§> ‘ (F1) BRI OF T B FilEEFTERES L O £HEE]
(FE1) FADIRER ) SHEBRIIHROFTMRLIC LD bOEEHET,
(i —— 42,619, 321, 6021 (FE2) ORI T T Q) BIMETEBRS L 5501, 350
e e oL s gg’gﬁ SEMERTE DB, EMBE L L0 & i A% % Lol

(E2) WIRIZBIT B ILARDOHR
LM« KEfESa7 « 79AFC (
LM-

wEEHEEZER)
ka7 T7AFD (EREERETER)

LM: ka7 77AF (EREEKEZER)

319, 944, 688H]

23,302, 357, 034[1
47,907, 182, 39711

2,022, 822, 5941
LM« KEfRa7 - 79 2FVA (EREEERZYM) 2, 305, 584, 875
LM KE[A77 v | (EHEREEZER)

FERAEVWET,
(13) ORI OHTH BHEBHES L H201E. FRMEKO
B, JeARD S IRRMAEZ 22 LS W2 BRI E T,
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20164F12H 31 A B

@Y 77U ROMFAAITR D@ T,
i RE | M CHlfEr A~ o BN E G ERE
I BT E SRR — 7 A VA~ G T HZ LTI, XTF~v—
JfeEE LRSS OfERE B L GEHAZITWVET,
Ty R, TN—R =T N—=J LA X KER AT VI AT

i H 7 ot =L\ IN—= L AR PRINKR A LT T A T I— N —
T N—=J AR F—=ANTITREAL T v I ADIFEHD420% :
60% :20% D L RIZEDIMNE L Ha o F~—rELET,

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

= o=

AF—he AR b T L b T AR B S = T IR

5

B T & A
E - S O L 3 ol B s N e A N N = Y 2=t
B =% Gt AT | AT AN b T TR R TR R = —
S AERIRE I 1\ VT, AT TR AT P AR UM b ISR 2L THs0 T,

sk HELL CUVDHLAE PE D BN K& G #4513, Wellington World Bond (Customized BM) Fund (Cayman) (77U k- -¥iEsME
FT7 7R (IAZLBME) (A~2)) OFRFEED DR FRLIZH DT,
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OFtHE
EHFEE
201641 A 1 A2>5H20164E12 A 31 A £TO AR

IR
= ORI $ 1,367,365
B A MRESR7E H IR D B (3,298,420)
HME 2R HS 2R D FEBIHEAR (9,547)
BeG A ML 70 B IR H AR K HELE 757,489
HME 2 E S AR DA B (14,679)
IR EE $ (1,197,792)
ER
TP $ 159,761
PR FHOR 98,584
EEE TR 80,552
irGIES di] 53,803
RS 48,682
4 F EF R TEOE 23,999
ZRETFHOR 18,000
KHFE 8,706
B4l 3,145
EREE $ 495232
HEIFHER $ (1,693,024)
TR (15,426)
iz EER $ (1,708,450)
BB ER
WA S B T ADURA BT D53 :
FCITA(~y 1) $ (16,445)
FDZZ A (~yP7eL) (927,532)

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

BNP PARIBAS SR UNSECURED REGS 11/17 2.875 185,000 11/27/2017 200,404
DEUT PFANDBRIEFBANK AG JUMBO PFANDB REGS 01/17 3.375 1,100,000 01/18/2017 1,161,977
KFW GOVT GUARANT 08/17 3.375 990,000 08/30/2017 1,000,861
CZECH REPUBLIC BONDS REGS 04/17 4 20,890,000 04/11/2017 826,183
AMERICAN INTL GROUP SR UNSECURED 06/17 5 100,000 06/26/2017 108,063
HSBC FINANCE CORP SR UNSECURED REGS 05/17 4.875 100,000 05/30/2017 107,624
ORANGE SA SR UNSECURED 02/17 4.75 255,000 02/21/2017 270,716
CAISSE REFINANCE L HABIT COVERED 04/17 3.5 350,000 04/25/2017 373,437
CIE FINANCEMENT FONCIER COVERED 01/17 3.75 150,000 01/24/2017 158,574
UK TREASURY BILL GBP BILLS 02/17 0.00000 75,000 02/06/2017 92,658
GE CAPITAL EURO FUNDING COMPANY GUAR REGS 05/17 1 150,000 05/02/2017 158,848
RCI BANQUE SA SR UNSECURED REGS 04/17 4.25 25,000 04/27/2017 26,734
AXA BANK EUROPE SCF COVERED REGS 04/17 2.25 200,000 04/19/2017 212,485
LLOYDS BANK PLC COVERED 01/17 3.5 225,000 01/11/2017 237,475
NRW.BANK LOCAL GOVT G REGS 05/17 4.5 350,000 05/29/2017 376,398
EUROPEAN INVESTMENT BANK SR UNSECURED 01/17 6.125 1,125,000 01/23/2017 816,426
SANTANDER INTL DEBT SA COMPANY GUAR REGS 10/17 4.125 100,000 10/04/2017 108,833
DNB BOLIGKREDITT AS COVERED REGS 01/17 3.375 445,000 01/20/2017 470,176
SANTANDER UK PLC SR UNSECURED 09/17 1.65 100,000 09/29/2017 100,106
METLIFE INC SR UNSECURED 12/17 VAR 5,000 12/15/2017 5,013
QUEBEC T BILL BILLS 01/17 0.00000 120,000 01/27/2017 89,450
ReEMYast 6,902,441
7

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

DANSKE BANK A/S COVERED 11/19 4.125

OP MORTGAGE BANK COVERED REGS 07/18 3.5

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

VISA INC SR UNSECURED 12/25 3.15

VISA INC SR UNSECURED 12/22 2.8

UNUM GROUP SR UNSECURED 05/21 3

US BANCORP SR UNSECURED 07/26 2.375

US BANCORP SUBORDINATED 04/26 3.1

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

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

MORGAN STANLEY SR UNSECURED 07/21 5.5

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

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

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

CITIGROUP INC SR UNSECURED 01/26 3.7

BERKSHIRE HATHAWAY INC SR UNSECURED 03/26 3.125
BERKSHIRE HATHAWAY INC SR UNSECURED 03/23 2.75
BERKSHIRE HATHAWAY INC SR UNSECURED 03/21 2.2
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BERKSHIRE HATHAWAY FIN COMPANY GUAR 01/21 4.25 50,000 01/15/2021 53,887
BANK OF NOVA SCOTIA SR UNSECURED 03/21 2.45 50,000 03/22/2021 49,795
BANK OF NY MELLON CORP SUBORDINATED 10/28 3 15,000 10/30/2028 14,263
BANK OF AMERICA CORP SR UNSECURED 11/20 2.151 15,000 11/09/2020 14,805
BANK OF AMERICA CORP SR UNSECURED 10/27 3.248 20,000 10/21/2027 19,094
BANK OF AMERICA CORP SUBORDINATED 03/26 4.45 20,000 03/03/2026 20,611
BANK OF AMERICA CORP SR UNSECURED 08/25 3.875 25,000 08/01/2025 25,421
BANK OF AMERICA CORP SR UNSECURED 05/18 5.65 20,000 05/01/2018 20,955
BB+T CORPORATION SR UNSECURED 01/20 2.45 125,000 01/15/2020 125,979
AMERICAN INTL GROUP SR UNSECURED 04/26 3.9 25,000 04/01/2026 25,440
AMERICAN HONDA FINANCE SR UNSECURED 07/21 1.65 75,000 07/12/2021 72,229
ALLSTATE CORP SR UNSECURED 12/26 3.28 25,000 12/15/2026 25,083
CHUBB INA HOLDINGS INC COMPANY GUAR 03/43 4.15 25,000 03/13/2043 25,239
AFLAC INC SR UNSECURED 11/24 3.625 50,000 11/15/2024 51,460
ABN AMRO BANK NV SR UNSECURED 144A 09/19 1.8 200,000 09/20/2019 197,097
E@EEH 8,084,329
BEXRE-H—ER

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

3M COMPANY SR UNSECURED 09/46 3.125

3M COMPANY SR UNSECURED 09/26 2.25

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

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

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

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

MICROSOFT CORP SR UNSECURED 08/21 1.55

MERCK + CO INC SR UNSECURED 05/23 2.8

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

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

LOWE S COS INC SR UNSECURED 04/46 3.7

LOWE S COS INC SR UNSECURED 04/26 2.5

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

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

HOME DEPOT INC SR UNSECURED 09/40 5.4

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

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

CISCO SYSTEMS INC SR UNSECURED 09/26 2.5
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CHEVRON CORP SR UNSECURED 05/26 2.954 25,000 05/16/2026 24,592
CHARTER COMM OPT LLC/CAP SR SECURED 07/25 4.908 45,000 07/23/2025 47,427
CELGENE CORP SR UNSECURED 05/24 3.625 50,000 05/15/2024 50,244
CARGILL INC SR UNSECURED 144A 11/21 3.25 100,000 11/15/2021 102,543
CARDINAL HEALTH INC SR UNSECURED 03/43 4.6 15,000 03/15/2043 14,823
CVS HEALTH CORP SR UNSECURED 06/21 2.125 75,000 06/01/2021 73,541
CVS HEALTH CORP SR UNSECURED 07/20 2.8 35,000 07/20/2020 35,511
CVS HEALTH CORP SR UNSECURED 12/23 4 35,000 12/05/2023 36,878
CBS CORP COMPANY GUAR 03/22 3.375 25,000 03/01/2022 25,418
BP CAPITAL MARKETS PLC COMPANY GUAR 11/23 3.216 25,000 11/28/2023 25,250
BP CAPITAL MARKETS PLC COMPANY GUAR 05/26 3.119 10,000 05/04/2026 9,767
BP CAPITAL MARKETS PLC COMPANY GUAR 11/24 3.535 25,000 11/04/2024 25,374
BP CAPITAL MARKETS PLC COMPANY GUAR 05/22 3.245 25,000 05/06/2022 25,528
APPLE INC SR UNSECURED 02/26 3.25 25,000 02/23/2026 25,013
ANHEUSER BUSCH INBEV FIN COMPANY GUAR 02/44 4.625 25,000 02/01/2044 26,001
ANHEUSER BUSCH INBEV FIN COMPANY GUAR 02/26 3.65 20,000 02/01/2026 20,304
ANHEUSER BUSCH INBEV FIN COMPANY GUAR 02/46 4.9 5,000 02/01/2046 5,404
ANHEUSER BUSCH INBEV FIN COMPANY GUAR 02/36 4.7 20,000 02/01/2036 21,037
ANHEUSER BUSCH INBEV FIN COMPANY GUAR 02/23 3.3 25,000 02/01/2023 25,443
ANHEUSER BUSCH INBEV WOR COMPANY GUAR 01/19 7.75 30,000 01/15/2019 33,416
ANADARKO PETROLEUM CORP SR UNSECURED 07/24 3.45 10,000 07/15/2024 9,817
AMERICAN TOWER CORP SR UNSECURED 09/21 3.45 25,000 09/15/2021 25,323
ALTRIA GROUP INC COMPANY GUAR 09/26 2.625 35,000 09/16/2026 33,144
AGRIUM INC SR UNSECURED 01/19 6.75 25,000 01/15/2019 27,014
ACTAVIS FUNDING SCS COMPANY GUAR 03/35 4.55 10,000 03/15/2035 9,898
ACTAVIS FUNDING SCS COMPANY GUAR 03/20 3 15,000 03/12/2020 15,208
AT+T INC SR UNSECURED 05/25 3.4 25,000 05/15/2025 24,096
AT+T INC SR UNSECURED 06/22 3 25,000 06/30/2022 24,540
BRI -H—EREGE 5,664,614

GNMA POOL 698236 GN 06/39 FIXED 5 6,616 06/15/2039 7,302
GNMA POOL 677100 GN 07/38 FIXED 5.5 2,088 07/15/2038 2,349
GNMA POOL 673009 GN 08/38 FIXED 6 28,689 08/15/2038 32,523
GNMA POOL 644862 GN 06/35 FIXED 5.5 2,844 06/15/2035 3,215
GNMA POOL 783024 GN 07/40 FIXED 5 18,816 07/15/2040 20,764
GNMA POOL 783647 GN 09/35 FIXED 5.5 23,751 09/15/2035 26,826
GNMA POOL 738520 GN 07/41 FIXED 4.5 104,071 07/15/2041 112,587
GNMA POOL 723437 GN 11/39 FIXED 5 5,417 11/15/2039 5,960
GNMA POOL 723434 GN 11/39 FIXED 5 13,426 11/15/2039 14,816
GNMA 1II POOL 005305 G2 02/42 FIXED 4 18,573 02/20/2042 19,781
GNMA POOL 605616 GN 04/35 FIXED 5.5 2,019 04/15/2035 2,283
GNMA POOL AE7511 GN 06/43 FIXED 3 100,669 06/15/2043 102,168
GNMA II POOL MA3936 G2 09/46 FIXED 3 39,552 09/20/2046 40,104
GNMA II POOL MA3736 G2 06/46 FIXED 3.5 282,308 06/20/2046 293,780
GNMA II POOL MAI1376 G2 10/43 FIXED 4 13,694 10/20/2043 14,592
FNMA POOL AE3065 FN 09/25 FIXED 3.5 12,835 09/01/2025 13,382
FNMA POOL MA2868 FN 01/32 FIXED 2.5 80,000 01/01/2032 80,263
FNMA POOL MA2833 FN 12/46 FIXED 3 87,241 12/01/2046 86,763
FNMA POOL MA2803 FN 11/31 FIXED 2.5 24,677 11/01/2031 24,738
FNMA POOL MA2772 FN 10/46 FIXED 3.5 24,490 10/01/2046 25,124
FNMA POOL MA2764 FN 09/46 FIXED 2.5 14,987 09/01/2046 14,275
FNMA POOL MA2539 FN 02/46 FIXED 4 16,590 02/01/2046 17,453

107 —



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

FNMA POOL MA2472 FN 12/35 FIXED 3 20,880
FNMA POOL MA2405 FN 09/45 FIXED 4 28,684
FNMA POOL MA2371 FN 08/45 FIXED 4 28,157
FNMA POOL MA2163 FN 02/45 FIXED 3.5 23,078
FNMA POOL MA2017 FN 09/44 FIXED 4 15,050
FNMA POOL MA0977 FN 02/32 FIXED 4 14,673
FNMA POOL MAO0353 FN 03/30 FIXED 4.5 13,605
FNMA POOL AB9147 FN 04/43 FIXED 3.5 212,727
FNMA POOL AB6609 FN 10/42 FIXED 3.5 35,408
FNMA POOL ABI1656 FN 10/40 FIXED 4 15,052
FNMA POOL BE2295 FN 12/46 FIXED 3 25,000
FNMA POOL BD0946 FN 06/46 FIXED 4 3,634
FNMA POOL BC9025 FN 11/46 FIXED 3 87,243
FNMA POOL BC8677 FN 05/46 FIXED 4 4,686
FNMA POOL AWY9476 FN 10/44 FIXED 3.5 39,024
FNMA POOL AT2769 FN 05/28 FIXED 2 26,429
FNMA POOL AS6527 FN 01/46 FIXED 4 14,602
FNMA POOL AL4645 FN 05/27 FIXED VAR 14,501
FNMA POOL AL3429 FN 06/41 FIXED VAR 14,489
FNMA POOL AL2581 FN 06/40 FIXED VAR 9,417
FNMA POOL AL1064 FN 10/39 FIXED VAR 18,106
FNMA POOL AK4520 FN 03/42 FIXED 4 16,164
FNMA POOL AJ9806 FN 12/26 FIXED 3.5 11,797
FNMA POOL AJ5928 FN 11/41 FIXED 4 31,550
FNMA POOL 252207 FN 01/19 FIXED 6.5 11,203
FED HM LN PC POOL G60588 FG 08/45 FIXED 4.5 42,448
FED HM LN PC POOL Q28429 FG 09/44 FIXED 3.5 19,667
FED HM LN PC POOL Q01831 FG 06/41 FIXED 4.5 29,405
FED HM LN PC POOL Q00018 FG 04/41 FIXED 4.5 7,028
FED HM LN PC POOL J20041 FG 08/27 FIXED 3 40,683
FED HM LN PC POOL A15942 FG 11/33 FIXED 6 264
FED HM LN PC POOL A95059 FG 10/38 FIXED 6 924
FED HM LN PC POOL A91050 FG 02/40 FIXED 4.5 334
FED HM LN PC POOL C91867 FG 04/36 FIXED 3 22,278
FED HM LN PC POOL C91467 FG 07/32 FIXED 3.5 52,195
FED HM LN PC POOL G18488 FG 11/28 FIXED 2.5 66,314
FED HM LN PC POOL G08741 FG 01/47 FIXED 3 25,000
FED HM LN PC POOL G08737 FG 12/46 FIXED 3 114,752
FED HM LN PC POOL GO08721 FG 09/46 FIXED 3 49,152
FED HM LN PC POOL G07388 FG 05/43 FIXED 3.5 17,527
FED HM LN PC POOL G07021 FG 09/39 FIXED 5 42,936
FED HM LN PC POOL G06571 FG 11/37 FIXED 6 651
FED HM LN PC POOL G05599 FG 01/38 FIXED 5.5 25,847
FED HM LN PC POOL G05408 FG 12/36 FIXED 5 41,370
FED HM LN PC POOL G04559 FG 05/38 FIXED 6 2,367
FED HM LN PC POOL G04301 FG 03/38 FIXED 6 8,788
FED HM LN PC POOL G04008 FG 03/38 FIXED 5.5 21,118
FED HM LN PC POOL G03794 FG 01/38 FIXED 6 1,431
FED HM LN PC POOL G02162 FG 05/36 FIXED 5.5 21,507
FED HM LN PC POOL A52525 FG 09/36 FIXED 6 572
GNMA II TBA 30 YR 4 JUMBOS 75,000
GNMA II TBA 30 YR 3 JUMBOS 50,000
FHLMC TBA 30 YR 4 GOLD SINGLE FAMILY 125,000
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FHLMC TBA 30 YR 3.5 GOLD SINGLE FAMILY 130,000 01/18/2047 133,113
FHLMC TBA 15 YR 3 GOLD SINGLE FAMILY 75,000 01/23/2032 76,957
FNMA TBA 30 YR 5 SINGLE FAMILY MORTGAGE (75,000) 01/18/2047 (81,703)
FNMA TBA 30 YR 4 SINGLE FAMILY MORTGAGE 50,000 01/18/2047 52,565
FNMA TBA 30 YR 3 SINGLE FAMILY MORTGAGE 95,000 01/18/2047 94,374
T —CEAR ARSI DE
Hh751&

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

TREASURY CORP VICTORIA LOCAL GOVT G 10/22 6 875,000 10/17/2022 750,152
NEW S WALES TREASURY CRP LOCAL GOVT G 08/24 5 500,000 08/20/2024 417,244
NEW S WALES TREASURY CRP LOCAL GOVT G 03/22 6 350,000 03/01/2022 296,533
JEREBAFHER SR 1,463,929
UK TSY 2 1/2 2065 BONDS REGS 07/65 2.5 20,000 07/22/2065 31,398
UK TSY 1 1/2 2021 BONDS REGS 01/21 1.5 80,000 01/22/2021 103,124
BONOS Y OBLIG DEL ESTADO SR UNSECURED 144A REGS 07/30 1 30,000 07/30/2030 32,294
REPUBLIKA SLOVENIJA BONDS REGS 03/35 1.5 20,000 03/25/2035 20,227
IRISH TSY 2 2045 BONDS REGS 02/45 2 10,000 02/18/2045 11,298
UK TSY 3.5 2045 UNSECURED REGS 01/45 3.5 420,000 01/22/2045 702,898
UK TSY 2 2020 BONDS REGS 07/20 2 410,000 07/22/2020 536,561
ROMANIA SR UNSECURED REGS 09/20 4.625 25,000 09/18/2020 30,555
SLOVAKIA GOVERNMENT BOND SR UNSECURED REGS 11/24 3.375 50,000 11/15/2024 65,364
IRISH TSY 3.4 2024 UNSECURED REGS 03/24 3.4 115,000 03/18/2024 147,475
BONOS Y OBLIG DEL ESTADO SR UNSECURED 144A REGS 07/41 4 130,000 07/30/2041 195,305
SWEDISH GOVERNMENT BONDS 03/39 3.5 215,000 03/30/2039 32,454
KINGDOM OF DENMARK BONDS 11/39 4.5 190,000 11/15/2039 46,452
NORWEGIAN GOVERNMENT BONDS 144A REGS 05/19 4.5 1,755,000 05/22/2019 221,912
FINNISH GOVERNMENT SR UNSECURED 144A REGS 07/19 4 250,000 07/04/2019 296,896
QUEENSLAND TREASURY CORP LOCAL GOVT G REGS 03/33 6.5 75,000 03/14/2033 72,708
SWEDISH GOVERNMENT BONDS 03/19 4.25 1,825,000 03/12/2019 222,584
IRISH TSY 4 1/2 2018 BONDS 10/18 4.5 175,000 10/18/2018 201,359
REPUBLIC OF AUSTRIA SR UNSECURED 144A REGS 03/37 4 85,000 03/15/2037 141,282
BUONI POLIENNALI DEL TES BONDS REGS 02/37 4 205,000 02/01/2037 265,864
NETHERLANDS GOVERNMENT BONDS 144A REGS 01/37 4 120,000 01/15/2037 202,287
BELGIUM KINGDOM BONDS 144A REGS 03/35 5 110,000 03/28/2035 191,704
FRANCE (GOVT OF) BONDS REGS 04/35 4.75 105,000 04/25/2035 175,257
FRANCE (GOVT OF) BONDS REGS 05/21 0.00000 615,000 05/25/2021 657,502
FRANCE (GOVT OF) BONDS 144A REGS 05/36 1.25 25,000 05/25/2036 26,044
BUONI POLIENNALI DEL TES BONDS 06/21 0.45 251,000 06/01/2021 264,476
BONOS Y OBLIG DEL ESTADO BONDS 07/21 0.75 85,000 07/30/2021 91,591
REPUBLIC OF AUSTRIA SR UNSECURED 144A REGS 10/26 0 195,000 10/20/2026 211,974
FRANCE (GOVT OF) BONDS REGS 05/20 0.00000 420,000 05/25/2020 450,469
AUSTRALIAN GOVERNMENT SR UNSECURED REGS 04/37 3.75 295,000 04/21/2037 221,478
BONOS Y OBLIG DEL ESTADO BONDS 01/20 1.4 450,000 01/31/2020 495,006
BUONI POLIENNALI DEL TES BONDS 08/19 1.5 590,000 08/01/2019 645,956
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BONOS Y OBLIG DEL ESTADO SR UNSECURED 144A REGS 10/24 2 420,000 10/31/2024 498,090
BUONI POLIENNALI DEL TES SR UNSECURED 144A REGS 03/30 3 405,000 03/01/2030 494,228
FRANCE (GOVT OF) BONDS REGS 05/30 2.5 245,000 05/25/2030 308,339
QUEENSLAND TREASURY CORP LOCAL GOVT G 144A REGS 07/25 4 895,000 07/21/2025 729,856
NETHERLANDS GOVERNMENT BONDS 144A REGS 07/24 2 280,000 07/15/2024 338,860
AUSTRALIAN GOVERNMENT SR UNSECURED REGS 04/26 4.25 465,000 04/21/2026 379,080
BUONI POLIENNALI DEL TES BONDS 09/24 3.75 380,000 09/01/2024 468,028
BELGIUM KINGDOM UNSECURED 144A REGS 06/24 2.6 310,000 06/22/2024 386,206
AUSTRALIAN GOVERNMENT SR UNSECURED REGS 04/33 4.5 345,000 04/21/2033 289,854
UK TSY 1 3/4 2019 BONDS REGS 07/19 1.75 85,000 07/22/2019 109,441
BELGIUM KINGDOM SR UNSECURED REGS 06/45 3.75 50,000 06/22/2045 80,493
SWITZERLAND BONDS REGS 07/25 1.5 110,000 07/24/2025 124,746
CAISSE FRANCAISE DE FIN COVERED REGS 07/20 1.75 100,000 07/16/2020 112,468
AUSTRALIAN GOVERNMENT SR UNSECURED REGS 04/25 3.25 715,000 04/21/2025 539,991
BUONI POLIENNALI DEL TES BONDS 144A REGS 09/44 4.75 135,000 09/01/2044 192,590
FINNISH GOVERNMENT SR UNSECURED 144A REGS 04/23 1 105,000 04/15/2023 122,242
FRANCE (GOVT OF) BONDS REGS 05/45 3.25 210,000 05/25/2045 304,809
SWEDISH GOVERNMENT BONDS 11/23 1.5 850,000 11/13/2023 102,266
KINGDOM OF DENMARK BONDS 11/23 1.5 1,300,000 11/15/2023 202,942
AUSTRALIAN GOVERNMENT SR UNSECURED REGS 04/24 2.75 1,460,000 04/21/2024 1,069,535
SWITZERLAND BONDS REGS 04/42 1.5 50,000 04/30/2042 63,703
UK TSY 3 3/4 2052 UNSECURED REGS 07/52 3.75 250,000 07/22/2052 472,111
QUEENSLAND TREASURY CORP LOCAL GOVT G REGS 02/20 6.25 420,000 02/21/2020 340,371
REPUBLIC OF POLAND SR UNSECURED 01/25 5.25 30,000 01/20/2025 41,627
UNITED MEXICAN STATES SR UNSECURED 1023 4 64,000 10/02/2023 64,160
UNITED MEXICAN STATES SR UNSECURED 03/44 4.75 18,000 03/08/2044 16,403
UNITED MEXICAN STATES SR UNSECURED 03/19 5.95 50,000 03/19/2019 54,063
REPUBLIC OF POLAND SR UNSECURED 04/21 5.125 130,000 04/21/2021 141,894
SWITZERLAND BONDS REGS 04/33 3.5 35,000 04/08/2033 52,985
POLAND GOVERNMENT BOND BONDS 09/22 5.75 505,000 09/23/2022 137,197
REPUBLIC OF PERU SR UNSECURED 03/19 7.125 20,000 03/30/2019 22,225
ONTARIO (PROVINCE OF) SR UNSECURED 05/24 3.2 20,000 05/16/2024 20,548
ONTARIO (PROVINCE OF) SR UNSECURED 10/19 4 60,000 10/07/2019 63,394
BONOS Y OBLIG DEL ESTADO BONDS 01/29 6 215,000 01/31/2029 335,612
SWITZERLAND BONDS REGS 02/23 4 150,000 02/11/2023 188,675
ITALY GOV T INT BOND SR UNSECURED 09/23 6.875 150,000 09/27/2023 174,650
UK TSY 4 1/4 2036 BONDS REGS 03/36 4.25 210,000 03/07/2036 363,965
REPUBLIC OF COLOMBIA SR UNSECURED 05/24 8.125 15,000 05/21/2024 18,750
UK TSY 4 1/4 2032 BONDS REGS 06/32 4.25 295,000 06/07/2032 494,838
EREBAFESEH 16,932,989
EMD FINANCE LLC COMPANY GUAR 144A 03/20 2.4 100,000 03/19/2020 99,408
ZDHEE 99,408
TBE
VONOVIA FINANCE BV COMPANY GUAR REGS 10721 3.625 35,000 10/08/2021 42,118
UNIBAIL RODAMCO SE SR UNSECURED REGS 03/19 3 11,000 03/22/2019 12,383
PROLOGIS LP COMPANY GUAR 05/21 1.375 125,000 05/13/2021 136,689
SIMON PROPERTY GROUP LP SR UNSECURED 11/26 3.25 20,000 11/30/2026 19,627
SIMON PROPERTY GROUP LP SR UNSECURED 10/24 3.375 50,000 10/01/2024 50,466
SCENTRE GROUP TRUST 1/2 COMPANY GUAR 144A 02/25 3.5 75,000 02/12/2025 74,057
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ERP OPERATING LP SR UNSECURED 07/20 4.75 50,000 07/15/2020 53,798
TEESE 389,138
ASIAN DEVELOPMENT BANK SR UNSECURED 03/22 5 300,000 03/09/2022 239,280
INTL BK RECON + DEVELOP SR UNSECURED 05/19 3.875 175,000 05/20/2019 203,279
EUROPEAN INVESTMENT BANK SR UNSECURED 04/25 5.5 75,000 04/15/2025 121,798
EUROFIMA SR UNSECURED REGS 12/18 6.25 450,000 12/28/2018 349,727
ES RS & 914,084
e}

HEATHROW FUNDING LTD SR SECURED REGS 12/31 6.45 50,000 12/10/2031 89,863
ASF SR UNSECURED REGS 03/19 7.375 200,000 03/20/2019 245,360
UNITED PARCEL SERVICE SR UNSECURED 11/46 3.4 20,000 11/15/2046 18,436
RYDER SYSTEM INC SR UNSECURED 09/21 2.25 35,000 09/01/2021 34,180
FEDEX CORP COMPANY GUAR 04/46 4.55 10,000 04/01/2046 10,077
FEDEX CORP COMPANY GUAR 11/45 4.75 10,000 11/15/2045 10,357
BURLINGTN NORTH SANTA FE SR UNSECURED 08/46 3.9 15,000 08/01/2046 14,665
BURLINGTN NORTH SANTA FE SR UNSECURED 09/21 3.45 10,000 09/15/2021 10,444
ERSE 433,382
SUEZ SR UNSECURED 06/22 4.125 100,000 06/24/2022 127,644
ELECTRICITE DE FRANCE SA SR UNSECURED REGS 06/34 6.125 50,000 06/02/2034 82,586
ENEL FINANCE INTL NV COMPANY GUAR REGS 09/22 5 50,000 09/14/2022 65,983
XCEL ENERGY INC SR UNSECURED 12/26 3.35 20,000 12/01/2026 20,017
WESTERN POWER DIST EAST SR UNSECURED REGS 01/23 5.25 100,000 01/17/2023 147,442
WILLIAMS PARTNERS LP SR UNSECURED 03/20 5.25 40,000 03/15/2020 42,737
VIRGINIA ELEC + POWER CO SR UNSECURED 02/44 4.45 25,000 02/15/2044 26,247
SOUTHERN CAL EDISON 1ST REF MORT 12/41 3.9 25,000 12/01/2041 24,688
SOUTH CAROLINA ELEC+GAS 1ST MORTGAGE 06/46 4.1 15,000 06/15/2046 14,847
SEMPRA ENERGY SR UNSECURED 10/19 1.625 25,000 10/07/2019 24,678
SEMPRA ENERGY SR UNSECURED 03/20 2.4 25,000 03/15/2020 24,963
PUBLIC SERVICE ELECTRIC 1ST MORTGAGE 08/19 2 75,000 08/15/2019 75,465
PLAINS ALL AMER PIPELINE SR UNSECURED 12/26 4.5 10,000 12/15/2026 10,144
PACIFIC GAS + ELECTRIC SR UNSECURED 08/24 3.4 50,000 08/15/2024 51,092
NISOURCE FINANCE CORP COMPANY GUAR 02/44 4.8 25,000 02/15/2044 26,320
NISOURCE FINANCE CORP COMPANY GUAR 03/18 6.4 10,000 03/15/2018 10,532
NIAGARA MOHAWK POWER SR UNSECURED 144A 10/34 4.278 30,000 10/01/2034 30,531
NATIONAL RURAL UTIL COOP SR UNSECURED 11/19 1.5 50,000 11/01/2019 49,581
KINDER MORGAN INC/DELAWA COMPANY GUAR 144A 11/23 5.625 25,000 11/15/2023 27,440
GEORGIA POWER COMPANY SR UNSECURED 03/42 4.3 35,000 03/15/2042 35,418
FORTIS INC SR UNSECURED 144A 10126 3.055 25,000 10/04/2026 23,382
FLORIDA POWER + LIGHT CO 1ST MORTGAGE 04/39 5.96 25,000 04/01/2039 32,287
EXELON CORP SR UNSECURED 04/21 2.45 5,000 04/15/2021 4,940
EXELON GENERATION CO LLC SR UNSECURED 10/19 5.2 45,000 10/01/2019 48,229
EVERSOURCE ENERGY SR UNSECURED 03/21 2.5 25,000 03/15/2021 24,822
ENTERPRISE PRODUCTS OPER COMPANY GUAR 02/25 3.75 50,000 02/15/2025 50,803
ENTERGY LOUISIANA LLC COLLATERAL T 06/31 3.05 25,000 06/01/2031 23,670
ENTERGY MISSISSIPPI INC 1ST MORTGAGE 06/28 2.85 25,000 06/01/2028 23,739
EMERA US FINANCE LP COMPANY GUAR 144A 06/21 2.7 10,000 06/15/2021 9,898
EMERA US FINANCE LP COMPANY GUAR 144A 06/19 2.15 15,000 06/15/2019 14,975
DUKE ENERGY FLORIDA LLC 1ST MORTGAGE 10/46 3.4 25,000 10/01/2046 22,244
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DUKE ENERGY CAROLINAS 1ST REF MORT 12/26 2.95 25,000 12/01/2026 24,593
DUKE ENERGY CAROLINAS IST MORTGAGE 06/21 3.9 50,000 06/15/2021 53,072
DUKE ENERGY CORP SR UNSECURED 09/26 2.65 10,000 09/01/2026 9,333
DUKE ENERGY CORP SR UNSECURED 08/22 3.05 75,000 08/15/2022 75,382
DOMINION RESOURCES INC SR UNSECURED 08/26 2.85 20,000 08/15/2026 18,725
CONSUMERS ENERGY CO 1ST MORTGAGE 08/46 3.25 50,000 08/15/2046 44,141
CONSOLIDATED EDISON INC SR UNSECURED 05/21 2 50,000 05/15/2021 48,866
CONSOLIDATED EDISON CO O SR UNSECURED 12/54 4.625 15,000 12/01/2054 15,736
CONSOLIDATED EDISON CO O SR UNSECURED 12/18 7.125 10,000 12/01/2018 11,010
CLECO CORPORATE HOLDINGS SR SECURED 144A 05/26 3.743 25,000 05/01/2026 24,621
BERKSHIRE HATHAWAY ENERG SR UNSECURED 02/45 4.5 10,000 02/01/2045 10,374
BALTIMORE GAS + ELECTRIC SR UNSECURED 08/46 3.5 25,000 08/15/2046 22,495
BALTIMORE GAS + ELECTRIC SR UNSECURED 08/26 2.4 10,000 08/15/2026 9,337
NORTHUMBRIAN WATER FIN COMPANY GUAR 02/23 6.875 50,000 02/06/2023 80,103
AEP TRANSMISSION CO LLC SR UNSECURED 144A 12/26 3.1 5,000 12/01/2026 4,924
ABEEEH 1,650,056

%1 _ERRoAMREAIIHIZ I, IFRSUERUC TEA ¥ A D Wellington World Bond (Customized BM) Fund (Cayman) (7 U2 ke -
WSMESR T 7 R (WAL LBMAE) (A <2)) OFRBEFITITE ENTEYESE A, ERRITFRHE FH P D Portfolio
statement summary|ZFR#E TV VD Financial assets at fair value through profit and loss?9% . Unrealized appreciation on
future contractsZ2H TN Unrealized appreciation on forward foreign currency contractsz M <IHH OWNFRTI, MW FLAD

B b FIHH ORFDBEFHEE B2V E AR HVET,
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OFcis|
3 =
85 R #HE wEE  AERE
Z{Ch) €))
U.S. Treasury Note Futures 10 Yr 30,200,344 3/22/2017 243 185,385
German Euro BUXL Bond Futures 1,464,162 3/08/2017 8 42,675
German Euro OAT Futures 960,793 3/08/2017 6 11,581
German Euro BTP Futures 285,436 3/08/2017 2 3,639
German Euro BOBL Futures 12,544,215 3/08/2017 89 3,006
U.S. Long Bond Futures (150,656) 3/22/2017 (1) 1,635
German Euro SCHATZ Futures 829,065 3/08/2017 7 1,318
U.S. Ultra Futures 10 Yr (402,188) 3/22/2017 3) 875
250,114
847 B B4 MERS  ATER
E(E) ($)
Australian Treasury Bonds 3 Yr 4,116,381 3/15/2017 51 (20)
Canada Government Bond 10 Yr (1,538,310) 3/22/2017 (15) (82)
U.S. Ultra Bond Futures (961,500) 3/22/2017 6) (9,344)
U.S. Treasury Note Futures 5 Yr (5,765,539) 3/31/2017 (49) (29,125)
German Euro BUND Futures (5,713,528) 3/08/2017 (33) (47,759)
U.K. Long Gilt Futures (4,664,453) 3/29/2017 (30) (82,962)
Australian Treasury Bonds 10 Yr (13,412,261) 3/15/2017 (145) (86,928)
(256,220)
OS2 HL S |
=9
s HHL SRy BRI %8 AR
1 121,000 AUD 89,291 USD AA- 1/9/2017 1,688
1 121,000 AUD 89,301 USD AA- 1/9/2017 1,698
1 20,000 CHF 19,703  USD A+ 1/9/2017 17
1 10,000 CHF 9,931 USD AA- 1/9/2017 88
1 847,000 CHF 837,769 USD A 1/9/2017 4,072
1 19,577,000 CZK 770,241  USD A+ 1/9/2017 5,784
1 72,000 CZK 2,843  USD A 1/9/2017 31
1 52,000 DKK 7,449 USD A- 1/9/2017 69
1 100,000 EUR 105,721 USD A+ 1/9/2017 207
1 386,000 EUR 411,360 USD AA- 1/9/2017 4,075
1 40,000 EUR 42,256  USD A+ 2/3/2017 2
1 72,000 GBP 89,694 USD A- 1/9/2017 711
1 75,000 GBP 93,476  USD A+ 2/6/2017 721
1 2,162,570  JPY 18,572 USD AA- 1/6/2017 31
1 1,100,000  JPY 9,546  USD A+ 1/10/2017 111
1 2,500,000 JPY 21,991 USD A+ 1/10/2017 547
2 1,120,000 NOK 130,827 USD A 1/9/2017 698
1 15,000 PLN 3,608 USD A- 1/9/2017 15
1 240,000 RUB 3,947 USD A+ 1/31/2017 33
1 61,371 USD 85,049 AUD AA- 1/3/2017 213
1 172,405 USD 165,000 EUR A 1/9/2017 1,694
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1 4,486 USD 526,755 JPY AA- 1/4/2017 30
1 13,124 USD 1,542,115 JPY A+ 1/5/2017 98
1 37,282 USD 156,000 PLN A+ 1/9/2017 85
1 3,923  USD 240,000 RUB A- 1/9/2017 9
1 80,343  USD 5,270,000 RUB A 1/10/2017 5,989
1 60,566 USD 557,000 SEK A+ 1/9/2017 775

AHETHERGICBHLIREERESE 29,491
===

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

ABFHEIEIICEHARERIEEE (117,617)
ABFHIEICEHIRERMIBR G (88,126)
(E@E=—R)
AUD — A —ANZYT <KL JPY — A A
CAD — HFH RV NOK — VT A T F
CHF - 2 RTT PLN — R—Fo R RaF
CZK — F e RUB — a7 e )L—7 )
DKK — Fro—J e Ja—F SEK — A x—F e ya—F
EUR — z—n USD — KR
GBP —  HRUR
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PIMCOS A< -5 A—/N\)L-FRN\T—U - FRUR - D7 R —
AARTA4T1—3F )L FC (UPY, ANyIR)/
AVARATA4T1—37F )L FD (JPY)/J(JPY)/J(JPY, Hedged)

201742 A 28 H L

(GGHE IR 20164E3 H 1 H ~20174E2 H 28 H)

Q@7 7 ROMMATIR DY T,

i e | r A~ MR ONEREER
RS E CoTLE 2& A £3, ) OENE ., BORFFERIE ., E R
& A 5oa A&, = — U, TRy bR WinEEE | AHES R
FOEDIRAER S 72 ar Bsl, Fein|, AU 7 is155) 2 &
BRI REL, b=V D R bE B fRLE T,
iR E CoTLE2& A £3, ) OENE ., BUFFERIE ., E R .
E X R | AE, B U, Ty RSy ZRES W ENE , (HES
K OZEDOYPRAE
= it = | AT NAZT TR — L —F p—UIF R
B G B B & | STl A RANA R R AN T — e T L L —
o fh =
E; £E;§$§ 1;4;; E TIV T TN TR =

*AERRRE RIS IV T, AFATREZR LRI R O SR BB LIT/BRR W ZL TRV ET,
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PIMCO AR B—/\ L= TR T—D KUK D7 R
N==3 = s
A E
201742 H 28 BT T L7/
(B F) HIRBPIRERA (W47 )

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

W et L009 ik BE BT R IR (Bigiz: )

Institutional FC (JPY, Hedged) 2
2H: Institutional FD (JPY) 256
& B2 H-Institutional FC (JPY, Hedged) 1 J (JPY) 11
‘& 9% i -Institutional FD (JPY) 124 J (JPY, Hedged) 160
B

AL 0 ek YRR
ik ie 0 Institutional FC (JPY, Hedged) 75.91
HELLH 4 Institutional FD (JPY) 88.43

EHAE 159 J (JPY) 90.82

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

YHAIEB L L PEARIE36,838 TR /L,
BB A ARES: (395)
U 0
SR T VST 4T R (246)
JEBEARE T VST 1 7 R 963
SMEIEEE (98)

E L ESTRiSE 224
BYREHTMEL
B A AlRES: 118
EBu e 0
AT VST 4T Wb 826
JEBEARET VST 4 7 R 376
SNEEEERBLOARE 29

YR LB 1,349
4 BB L OR E B R 1,573
B OfE RICL HME EEDOHIRAR 2,423
SHEDR R BB BR 9
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HENE PE D B

REH B RE
(HAL: T)

A4
(4 )
5 & AL 119.7%

FILEUF 0.5%

Y1) 1% 0.5%

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

200 $ 202

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

0.000% due 01/14/2032 EUR 100 92
A—AMT7ER 92
(ER1GRME $99)

RLF— 1.1%

115 -KIRFR 1.1%

KBC Bank NV

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

(ER1GR{E $418)

IT3TI 1.0%

HE-HRFR1.0%
Petrobras Global Finance BV

4.375% due 05/20/2023 200 186

6.250% due 03/17/2024 100 102

7.375% due 01/17/2027 60 63

ISTLEE 351

(BBRIE $330)

h+45 7.2%

R -HRFHR 1.1%

Bank of Nova Scotia

1.875% due 04/26/2021 100 99

Royal Bank of Canada

2.300% due 03/22/2021 100 100

Toronto-Dominion Bank

2.250% due 03/15/2021 200 199
398

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

Y1) 1% 5.9%

Canada Government Bond

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

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

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

PIMCO AR5 B—/N L PRI TF— KRR J7 R

CAD 81 61

201742 A 28 A BIfE
FHIRRAR FTAmAE
(HAZ: T) (B T)
Province of Ontario
2.400% due 06/02/2026 500 378
2.500% due 09/10/2021 $ 700 708
2,177
hraat 2,636
(ARISIR{E $2,786)
JRYE7 01%
1R - FIRFR 0.1%
Ecopetrol S.A.
5.375% due 06/26/2026 50 51
anvE7 &R 51
(AXfFRME $50)
FIaHME 1.9%
VI A& 1.9%
Czech Republic Government Bond
0.950% due 05/15/2030 CzK 3,900 154
1.200% due 07/23/2017 2,300 91
2.500% due 08/25/2028 8,700 405
4.000% due 04/11/2017 1,400 55
FraAHEERH 705
(AXfFRME $725)
TUI—Y 6.9%
1R -FIRFF 6.9%
BRFkredit A/S
2.000% due 10/01/2047 DKK 498 70
3.000% due 10/01/2047 74 1
Nordea Kredit Realkreditaktieselskab
2.000% due 10/01/2017 600 87
2.500% due 10/01/2047 626 91
3.000% due 10/01/2047 9 1
Nykredit Realkredit A/S
1.000% due 04/01/2017 1,100 158
1.000% due 07/01/2017 600 86
1.000% due 04/01/2018 300 44
2.000% due 04/01/2017 300 43
2.000% due 07/01/2017 1,100 158
2.000% due 10/01/2037 649 94
2.000% due 10/01/2047 795 111
2.500% due 10/01/2037 987 147
2.500% due 10/01/2047 1,768 258
3.000% due 10/01/2047 53 8
Realkredit Danmark A/S
1.000% due 04/01/2017 700 100
1.000% due 04/01/2018 1,000 145
2.000% due 04/01/2017 2,800 401
2.000% due 01/01/2018 500 73
2.000% due 10/01/2037 93 14
2.000% due 10/01/2047 398 56
2.500% due 10/01/2037 376 56
2.500% due 10/01/2047 2,266 330
TFov—YaEt 2,542
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R AR APATAR
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(BRIFRME $2,614)

Credit Agricole S.A.

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

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

VI AE 0.7%

France Government Bond

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

(AR $926)

R4 0.8%
1115 - FIRFF 0.8%
Deutsche Bank AG

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

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

(ER1GRME $313)

F)iv 0.1%

VI A& 0.1%

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

(ER1GIRAE $45)

AVRRTT 2.5%

VI A& 2.5%
Indonesia Government International Bond

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

(ER1FIR{E $1,040)

TAIWTUR 0.7%

#LE-HIRFR 0.5%

PartnerRe Ireland Finance DAC

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

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

FAILSURER

IIVR 2.5%
tHE - #IRFH 1.8%

216

216
241
673

236
909

202

109
31

43
43

330
114

13
253
201
911

102

98
200

60
260

(BRIGRME $278)

157 2.3%
#LE-HIRFR 0.3%

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

VI AE 2.0%

Italy Buoni Poliennali Del Tesoro

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

720
12)7&w 833

(ER1GR{E $919)

BE 9.2%
11185 - K93 FH 0.8%

Sumitomo Mitsui Financial Group, Inc.

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

VI AE 8.4%

Development Bank of Japan, Inc.

1.625% due 09/01/2021 200 194

Japan Government CPI-Linked Bond

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

Japan Government International Bond

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

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

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

BAR&R 3,385

(ER1GR{E $3,679)

FYrILHESY—2—B 0.6%

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

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

(ER1GR{E $201)

WOt TG 1.3%

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

1115 - KR FR 0.7%

Commerzbank Finance & Covered Bond S.A.

4.250% due 06/04/2018 150 168

Wind Acquisition Finance S.A.

7.000% due 04/23/2021 100 111
279

o I NT &kt 492

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

(ER{FER{E $302)

A5 4.6%

HE-HIRFRH 4.6%

ATF Netherlands BV

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

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

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

3.200% due 10/02/2017 100
TIUFER

(ERISIR{E $1,681)

JILox— 0.7%

Y1) 0.7%

Kommunalbanken A/S

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

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

(BRI $273)

R—S2F 0.4%

V)& 0.4%

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

(ERISIR{E $158)

RILNAIL 0.2%

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

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

5.000% due 05/23/2019 50
RILMHILER

(AR $163)

102
126

200
1,151

101
1,680

200

267

84
132

PIMCO AR5 B—/N L PRI TF— KRR J7 R

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

VIYME 1.9%
Saudi Government International Bond

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

AAORZ7 3.0%

VI ME 3.0%

Slovenia Government International Bond

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

(ER1GR{E $1,037)

Bm72Y7 0.6%

1) 1E 0.6%

South Africa Government International Bond

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

ARA 2.0%

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

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

CaixaBank S.A.

5.000% due 11/14/2023 100 113

Merlin Properties Socimi S.A.

1.875% due 11/02/2026 100 103
402

YY1 0.9%
Autonomous Community of Catalonia

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

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

Ax—T> 0.4%

#11R - FIRFR 0.4%

PZU Finance AB

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

ZAR 1.3%

1115 - K9RFR 1.3%

UBS AG

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

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

T*Jh 40.9%
& EHBREES 0.3%
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R AR Balik HEIH AR AR
(Hz:F) (HL: F) (47 T) (B F)
0.978% due 12/25/2036 126 121 3.790% due 03/25/2037 (c) 103 94
Citigroup Mortgage Loan Trust 4.297% due 07/25/2037 (c) 52 47
0.938% due 12/25/2036 99 62 2,894
Citigroup Mortgage Loan Trust, Inc.
2.971% due 05/25/2035 40 37 51 - HIERER 0.3%
Countrywide Asset-Backed Certificates Ohio, American Municipal Power, Inc., Revenue Bonds, Series 2010
0.908% due 12/25/2036 (c) 79 8 7.334% due 02/15/2028 100 129
0.918% due 06/25/2047 (c) 89 65
e e o e o
1.428% due 01/25/2036 100 87 E LEa
ggzggy:nde Asset-Backed Certificates Trust 2.500% due 08/01/2028 65 65
646% due 07/25/2035 100 84 4.500% due 06/01/2038 16 18
Countrywide Home Loan Mortgage Pass-Through Trust 4‘5000; d
o . o due 05/01/2041 322 348
3.186% due 04/20/2036 57 49 4.500% due 07/01/2041 42 46
Deutsche Alternative-A Securities Mortgage Loan Trust Fénnief Mae, TBA (e)
0.928% due 02/25/2047 94 67 3.000% d i
o . o due 04/01/2047 2,500 2,479
0.958% due 06/25/2037 (c) 27 26 3.500% due 04/01/2047 2,900 2,967
0.968% due 08/25/2047 161 119 F.reddi:e Mac ’ ’
HarborView Mortgage Loan Trust 1.121% due 01/15/2038 83 83
1.119% due 06/20/2035 82 79 1.776% due 01/15/2038 (f) 83 5
Home Equity Mortgage Loan Asset-Backed Trust F;'e ddie Mac. TBA
1.018% due 04/25/2037 88 57 o !
Impac CMB Trust gﬁ‘orgéa“ﬁ:z 04/01/2047 (e) 200 205
1.778% due 07/25/2033 10 10 o
JPMorgan Alternative Loan Trust 25|5n 2nzi:|\;|jgz O.IjéZAOI(ZG())SG 197 196
3.212% due 12/25/2035 (c) 83 71 3.500% d ’
Ll . o due 04/01/2047 100 104
JPMorgan Mortgage Acquisition Trust 4.000% due 04/01/2047 200 211
1.048% due 08/25/2036 100 74 ’ ° %727
JPMorgan Mortgage Trust d
3.197% due 10/25/2036 (c) 32 29
MASTR Asset Securitization Trust E/EE%6.1% : o
5.500% due 11/25/2017 1 1 Treasury Inflation Protected Securities
6.000% due 06/25/2036 (c) 20 20 2.375% due 01/15/2025 (a) 1,947 2,265
Merrill Lynch Mortgage Trust FAIYNEGR 15,073
5.690% due 02/12/2051 62 62 (BRI $14,848)
Morgan Stanley Home Equity Loan Trust
0.878% due 04/25/2037 126 79
Morgan Stanley Re-REMIC Trust
6.009% due 08/15/2045 29 29 Barclays Bank PLC
0901% due 12252095 g g9 LTSl%due 00082017 100 100
Saxon Asset Securities Trust umitomo Witsui Banking Corp.
2.578% due 05/25/2031 97 87 1.663% due 09/15/2017 300 301
Sequoia Mortgage Trust 401
3.086% due 02/20/2047 (c) 18 16 .
SG Mortgage Securities Trust
0.928% due 10/25/2036 200 157 685
Structured Adjustable Rate Mortgage Loan Trust
1.098% due 10/25/2035 100 85
Structured Asset Investment Loan Trust ANZ National Bank
0.908% due 07/25/2036 106 78 0.050% due 03/01/2017 GBP 7 8
2.503% due 10/25/2034 87 75 0.270% due 03/01/2017 $ 1" 11
Thornburg Mortgage Securities Trust 0.742% due 03/01/2017 AUD 2 2
2.588% due 10/25/2043 174 170 1.050% due 03/01/2017 NzD 39 28
Vericrest Opportunity Loan Trust Bank of Tokyo-Mitsubishi UFJ Ltd.
4.250% due 03/26/2046 76 77 (0.200%) due 03/01/2017 ¥ 1 0
WaMu Mortgage Pass-Through Certificates Trust Brown Brothers Harriman & Co.
1.051% due 11/25/2045 37 33 (0.983%) due 03/01/2017 SEK 17 2
2.846% due 09/25/2033 56 55 (0.700%) due 03/01/2017 DKK 2 0
2.931% due 03/25/2035 73 74 5.700% due 03/01/2017 ZAR 2 0
3.076% due 03/25/2034 83 84 Citibank N.A.
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(0.578%) due 03/01/2017 EUR 0 1 FraHFMEEHERE 0.2%
0.270% due 03/01/2017 $ 10 10 (1.850%) due 06/30/2017 CZK 2,000 79
Credit Suisse AG
(1.450%) due 03/01/2017 CHF 1 1 45175 I ER 0.6%
DBS ?ank Ltd. Italy Buoni Ordinari del Tesoro
0.270% due 03/01/2017 $ 24 24 (0.395%) due 03/14/2017 EUR 200 212
Deutsche Bank AG - ¢l
(0.578%) due 03/01/2017 EUR 13 14 B R $ R 0. 2%
%";g%"ﬁi"&%ﬁ?zoﬂ ] ] (0.350%) due 04/10/2017 ¥ 60,000 536
0.050% due 03/01/2017 NOK 3 0 (0.273%) due 05/01/2017 280,000 2,504
HSBC B (0.259%) due 05/29/2017 40,000 358
ank 3,398
0.050% due 03/01/2017 GBP 22 27 ,
JPMorgan Chase & Co.
0.270% due 03/01/2017 $ 3 3 EEmERat 4,974
National Australia Bank Ltd. (ERISIR{E $4,896)
0.270% due 03/01/2017 1 1
0.742% due 03/01/2017 AUD 1 1 BERMIHEF 119.7% $ 44,101
Sumitomo Mitsui Banking Corp. (ER1GEE $44,929)
(0.578%) due 03/01/2017 EUR 7 7
(0.200%) due 03/01/2017 ¥ 391 4 SRTY AT TR 0.9% 323
Wells Fargo Bank - =
0.050% due 03/01/2017 CAD 10 g~ EBRMIETLITL $(393)
0.270% due 03/01/2017 $ 20 20 .
5.700% due 03/01/2017 ZAR 343 26 TOMORESIVRAR20.6%) __ (7.586)
199
HE&E 100.0% $ 36,838
(a) SEHRDTALTEIEAUIVIZEYARERINS,
(b) BRMILWE IS
(c) HBEMISIE. EHEFBITIREICHS,
(d) KAE:EBHOBM (KRBT H5HE) TREDEEZBTHS,
(e) FITREBIIZLSHEMEES.
(f) 412BALRLF ) —FliE%.
2T N N =)
OfEABIOZEDOD 4 FEL |
20174E2 H 28 A HI{E
QL FHLS|
BN T
&Gl ZAEE LAREE VAREGENC
HE RAAR HAR i A BT LR (i iks) (k) HRHORINE
BPS (0.950%) 02/23/2017 05/23/2017 EUR 645 France Government Bond $  (695) $ 685 $ 684
2.250% due 05/25/2024; France
Government Bond 5.500% due
04/25/2029
LI5S &5t $ (695) $ 685 $ 684
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Q@ N\ —Z-LARHE]
AL T
U= LAREGIZ
TG AT 18 N4F) fEAH Tt B [N BROKIE
IND 0.760%  02/21/2017 04/21/2017 $ (892) $ (892)
ULoO (0.320%) 02/02/2017 05/03/2017 EUR (317) (337)
YIR—RLRERS| &% $ (1,229)
@ z— /L AN THH]
HANL: T
Ry A A2 G
5 AHF 15 4F) fEAH Tt B [N FROARIE:
BPS (0.403%) 02/02/2017 05/03/2017 EUR 340 $ (363)
BPS (0.340%) 02/02/2017 05/04/2017 22 (24)
BRC (0.203%) 02/02/2017 05/03/2017 121 (129)
MYI 0.545% 01/17/2017 04/20/2017  GBP 389 (484)
o) VA PAV/): EL =4 $ (1,000)
@ RHEANLL THFHLBE D E
BN T
FRAT
BAWBEOHERE 30 HELF 31 H-90 H 90 A aaf
1JIN—R-LRERE|
Non-U.S. Government Debt $ 0 $ 0 $ (337) $ 0 $ (337)
U.S. Government Debt 0 0 (892) 0 (892)
YIR—RLRERS| &% $ 0 $ 0 $ (1,229) $ 0 $ (1,229)
R IVAC PRSI/ L]
Non-U.S. Government Debt $ 0 $ 0 $ (1,000) $ 0 3 (1,000)
=V - NV YEREIEE $ 0o s 0 $ (1,0000 § 0 $ (1,000)
@555
HANL: T
G K24 J—R i A JUAGAR < U 2SR ARDAFLE:
MBC France Government Bond 2.250% 05/25/2024 EUR 300 $ (365) $ (366)
RYL France Government Bond 5.500% 04/25/2029 200 (328) (329)
ZRYEE $ (693) $ (695)
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O L& wfl 7 VT 47 Phbh

201742 A 28 H BITE
| PstZE S
AL T (A% )
REBL ZEBREHL G
EZA] FEH S 0k S 15 B EE aif

90-Day Eurodollar September Futures Long  09/2017 31§ 2 $ 0o $ 0
90-Day Eurodollar September Futures Short  09/2018 31 (1) 0 0
90-Day Sterling December Futures Long 12/2017 12 0 0 0
90-Day Sterling December Futures Long 12/2018 12 2 1 0
90-Day Sterling June Futures Long  06/2017 12 (1) 0 0
90-Day Sterling June Futures Long  06/2018 12 1 0 0
90-Day Sterling March Futures Long  03/2017 12 0 0 0
90-Day Sterling March Futures Long  03/2018 12 1 0 0
90-Day Sterling September Futures Long  09/2017 12 0 0 0
90-Day Sterling September Futures Long  09/2018 12 2 0 0
Australia Government 10-Year Bond March Long  03/2017 2 2 0 0
Futures
Canada Government 10-Year Bond June Futures Long  06/2017 4 4 0 (1)
Euro-Bobl 5-Year Note June Futures Long  06/2017 15 0 0 0
Euro-BTP 10-Year Note March Futures Short  03/2017 7 (10) 0 (8)
Euro-Bund 10-Year Bond June Futures Long 06/2017 4 5 0 0
Euro-OAT 10-Year Bond June Futures Short  06/2017 6 (6) 0 (1)
Euro -Schatz 2 -Year Note March Futures Short  03/2017 9 (4) 1 0
U.S. Treasury 2-Year Note June Futures Short  06/2017 18 3) 0 0
U.S. Treasury 5-Year Note June Futures Long 06/2017 21 3 0 (2)
U.S. Treasury 10-Year Note June Futures Long 06/2017 35 15 0 (1)
U.S. Treasury 20-Year Bond June Futures Short  06/2017 3 (5) 0 (1)
U.S. Treasury 30-Year Bond June Futures Long  06/2017 3 6 2 0
United Kingdom Treasury 10-Year Gilt June Long  06/2017 3 8 1 0
Futures
Call Options Strike @ EUR 166.000 on Short 05/2017 1 0 0 (1)
Euro-Bund 10-Year Bond June Futures
EMIHEE $ 17§ 5 § (15)

— 124 —



PIMCO AR5 B—/N L PRI TF— KRR J7 R

@177 2y
IV RNT T HIVNAT T (FAE - 7V - 5 1E) — B
AL T
BZN 2017/2/ 285 D ARFEH EERELA
SRS EEF WA BHATLYR  MEICAR  didflits  GHmiELE BRE Al
Altria Group, Inc. (1.000%) 12/20/2020 0.220% $ 100 $ 3)$ 03 0 $ 0
Koninklijke DSM NV (1.000%) 12/20/2020 0.277% EUR 100 3) 0 0 0
Navient Corp. (5.000%) 03/20/2019 1647% $ 200 (16) () 0 0
Pfizer, Inc. (1.000%) 12/20/2020 0.284% 100 3) 0 0 0
Reynolds American, Inc. (1.000%) 12/20/2020 0.223% 100 3) 0 0 0
United Utilities PLC (1.000%) 12/20/2020 0.622% EUR 100 (2) 0 0 0
$ (30) $ 4) $ 0 $ 0
IV T T ANVNAD T (H g - TV AAE - ) — 78D
HANL: T
R 2017/2/28W 5D FREE LB
SREB EERF WA BRAZLYR  MEIA  iGits TR B Alk
Tesco PLC 1.000% 12/20/2020 1.296% EUR 200 $ 2)$ 493 0 $ 0
Tesco PLC 1.000% 06/20/2022 1.826% 100 (4) 2 0 0
$ 6) $ 6 $ 0 $ 0
IV YNT THNIAT T (IL DM T w7 ) —H
AL T
BEN ARFEHL PR IR
AVT VIR "oy [ 2 <) i 11 A FHE TR i lliks alE S e % =l
iTraxx Europe Series 26 Index (1.000%) 12/20/2021 EUR 1,200 $ 19) $ 0 $ 0 $ 2)
IV NT TANVNAT T (T T I A) — 58D
HANL: T
= FEHL BRI E
AT YIR "= [ E 4 F) Tt B AETCAR TS EdEizE BRE Al
CDX.IG-27 Index 1.000% 12/20/2021 $ 5400 $ 103 $ 13 §$ 0 $ 0
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BN T

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

$ ©97) $ 288 $ 12§  (21)
RAIYTRHEE $ (499 $ 303 $ 12§ (23)
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OJEEHER T VT 47 Phbh

20174E2 H 28 A HI{E
@ J[E] 2 B e P LAY Bifir . T
R EHEE
IRGHH T P A 1S ZHuE G £l
AZD 05/2017 $ 30 EUR 28§ 0 $ 0
BOA 03/2017 JPY 261 $ 2 0 0
BOA 03/2017 RUB 4,709 81 1 0
BOA 03/2017 SGD 488 340 0 9)
BOA 03/2017 $ 464  HKD 3,600 0 1)
BOA 03/2017 72 RUB 4,346 2 0
BOA 04/2017 DKK 3,345 $ 508 29 0
BOA 04/2017 $ 189  DKK 1,313 0 ™)
BOA 05/2017 ZAR 370 $ 27 0 (1)
BOA 07/2017 DKK 3,200 484 23 0
BOA 04/2018 1,313 193 1 0
BPS 03/2017 $ 352 CLP 230,516 3 0
BPS 03/2017 107  KRW 126,657 5 0
BPS 06/2017 JPY 180,000 $ 1,795 178 0
BPS 07/2017 DKK 630 97 6 0
BPS 07/2017 $ 742 DKK 5,137 0 3)
BRC 03/2017 62 HKD 481 0 0
CBK 03/2017 GBP 515 $ 645 5 0
CBK 03/2017 KRW 1,208,779 1,067 0 )
CBK 03/2017 $ 9 IDR 117,613 0 0
CBK 03/2017 246  PEN 841 11 0
CBK 05/2017 147 AUD 192 1 0
CBK 06/2017 1,069 KRW 1,208,779 4 0
DUB 04/2017 RUB 2,272 $ 38 0 0
DUB 04/2017 $ 383 ILS 1,445 14 0
DUB 07/2017 20 BRL 72 3 0
FBF 03/2017 TWD 2,512 $ 82 0 0
FBF 03/2017 $ 127 RUB 7,644 3 0
FBF 06/2017 82 TWD 2,512 0 0
GLM 03/2017 CAD 1,508 $ 1,151 13 0
GLM 03/2017 RUB 1,165 20 0 0
GLM 03/2017 TWD 10,592 336 0 (10)
GLM 03/2017 $ 490 COP 1,455,339 7 0
GLM 03/2017 69 RUB 4,337 5 0
GLM 04/2017 1,152 CAD 1,508 0 (13)
GLM 04/2017 613 JPY 70,000 14 0
GLM 04/2017 1,000 MXN 20,805 34 0
GLM 05/2017 CAD 1,882 $ 1,436 14 0
GLM 05/2017 EUR 41 44 0 0
GLM 05/2017 JPY 280,000 2,472 0 (37)
GLM 05/2017 $ 41 CHF 41 0 0
GLM 05/2017 3,633 EUR 3,393 0 (15)
GLM 05/2017 63 SEK 555 0 (1)
GLM 05/2017 476  ZAR 6,554 19 0
GLM 06/2017 CzZK 1,000 $ 40 0 0
GLM 07/2017 $ 18 BRL 65 2 0
GLM 01/2018 0 DKK 3 0 0
HUS 03/2017 BRL 651 $ 210 1 0
HUS 03/2017 EUR 200 215 3 0
HUS 03/2017 SGD 64 45 0 (1)
HUS 03/2017 $ 203 BRL 651 6 0
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RIEBEHIHER
B T R H ZWEE ZHUEE % E =l

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

$ 624 $ (149)
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R FEBFHAM S
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BOA 03/2017 $ 2,664 EUR 2,516 $ 9 $ 0
BOA 03/2017 1 JPY 104 0 0
BOA 03/2017 4,259 489,777 119 0
BOA 04/2017 EUR 2,516 $ 2,669 0 (9)
BPS 03/2017 JPY 497,527 4,431 0 (16)
BPS 03/2017 $ 8 EUR 8 0 0
BPS 04/2017 4420  JPY 495,491 16 0
CBK 03/2017 EUR 42 $ 45 0 0
CBK 03/2017 $ 183 CHF 184 1 0
CBK 03/2017 4286  JPY 489,215 87 0
CBK 04/2017 CHF 184 $ 183 0 )
GLM 03/2017 AUD 270 203 0 (5)
GLM 03/2017 NOK 152 18 0 0
GLM 03/2017 SEK 1,089 125 4 0
GLM 03/2017 $ 497 CAD 651 0 (6)
GLM 03/2017 9 EUR 8 0 0
GLM 03/2017 77 GBP 61 0 (1
GLM 04/2017 CAD 651 $ 497 5 0
HUS 03/2017 CHF 184 184 0 0
HUS 03/2017 JPY 499,384 4,440 0 (24)
HUS 04/2017 $ 4,407  JPY 494,901 23 0
JPM 03/2017 EUR 2,532 $ 2,711 21 0
JPM 03/2017 $ 3417  JPY 388,222 53 0
MBC 03/2017 159 17,748 0 0
MSB 03/2017 419 GBP 335 0 (3)
MSB 04/2017 GBP 335 $ 420 3 0
NAB 03/2017 JPY 376,398 3,354 0 (1)
NAB 03/2017 NZD 12 9 0 0
NAB 04/2017 $ 3,359  JPY 376,398 1 0
SCX 03/2017 208 AUD 270 0 0
SCX 04/2017 AUD 270 $ 208 0 0
SCX 04/2017 DKK 567 83 1 0
TOR 03/2017 CAD 651 497 6 0
TOR 03/2017 $ 54  JPY 6,095 0 0
UAG 03/2017 GBP 396 $ 496 4 0

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

$ (58) % (85)
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GRNA T ar
AL T
Gl TLIT A
HF $HAN BEVGRIA Ty 72 (Hib—r Wl Aok (R dislik
SOG Call - OTC 1-Year Interest Rate Floor ~ 3-Month USD-LIBOR 0.000% 10/26/2017 $ 3,900 $ 0% 0
(Effective 10/28/2016)
SELREA T T ar
L T
Gl TLIT A
HF EZA] ITEfERS WY H META (P miik
DUB Call - OTC U.S. dollar versus Brazilian real BRL 3.890 06/28/2018 $ 100 $ (10) $ 3)
DUB Put - OTC U.S. dollar versus Brazilian real 3.890 06/28/2018 100 (10) 17)
FBF Call - OTC U.S. dollar versus Brazilian real 6.300 01/11/2018 100 (5) 0
GLM Call - OTC Canadian dollar versus Japanese yen ¥ 90.000 08/21/2017 CAD 200 (2) (1)
GLM Call - OTC Euro versus Mexican peso MXN 22.650 03/21/2017 EUR 100 (3) 0
GLM Put - OTC Euro versus Mexican peso 18.900 03/21/2017 100 (4) 0
GLM Call - OTC U.S. dollar versus Brazilian real BRL 3.892 07/02/2018 $ 200 (19) (7)
GLM Put - OTC U.S. dollar versus Brazilian real 3.892 07/02/2018 200 (19) (34)
JPM Call - OTC Canadian dollar versus Japanese yen ¥ 90.000 08/21/2017 CAD 144 (1) (1)
JPM Put - OTC U.S. dollar versus Chinese renminbi CNH 6.600 09/11/2017 $ 200 (2) 0
$ (75 8% (63)
AT —YarXyy S RAE T ar
BN T
Gl =3 FLIT A
HF SN AT IR B EF| i A AE AR (RIED A itk
CBK  Floor - OTC CPURNSA Index 216.687 Maximum of [1 - (Index Final/Index Initial) or $0] 04/07/2020 $ 500 $ 4 $ 0
DUB Floor- OTC CPURNSA Index 218.011 Maximum of [-(Final Index/Initial Index -1), 0] 10/13/2020 100 (1) 0
$ 5) $ 0
FEA T avEEH $ (138) $ (148)
@ Uy RK
IV NT T H NIRRT T (f - TV A - ) — B
BN T
el A 2017/2/ 2850 TWTLIE REBL AT 7 BRIl
FF ZREH EESF  wiA GAATVE RREIEAR () AR e GE fAli
BOA UBSAG (1.000%) 06/20/2024 1.712%  $ 500 $ 33 $ 1) $ 22 3 0
BPS Credit Agricole S.A. (1.000%) 12/20/2021 0.832% EUR 150 2) 0 0 2)
BPS UBSAG (1.000%) 06/20/2024 1.712%  $ 100 6 (1) 5 0
CBK UBSAG (1.000%) 06/20/2024 1.712% 100 5 (1) 4 0
$ 42§  (13) § 31 § (2)
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TV NT T H VAT T (1A& -V TV AE - T &) — 580

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

$ (99) $ 91 § 19 (19)
N — e} EEN N — [mun}
IV YNT T HNIAT T (I T w7 A) —H

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

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

3-Month USD-LIBOR
based on the notional
amount of currency
received
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v E]| AE A RETEAR  TVTME  REBL AT TR
HF 2R X i A B L& (ZRE)  FHMmELE  EPE Al
GLM Floating rate equal to  Floating rate equal to 06/21/2019 EUR 749 CHF 800 (1) 4 3 0
3-Month CHF-LIBOR 3-Month EURIBOR
less 0.008% based on based on the notional
the notional amount of amount of currency
currency delivered received
GLM Floating rate equal to  Floating rate equal to 03/15/2027 $ 108 EUR 100 0 (2) 0 2)
3-Month EUR-LIBOR  3-Month USD-LIBOR
less 0.420% based on  based on the notional
the notional amount of amount of currency
currency delivered received
GLM Floating rate equal to  Floating rate equal to 03/15/2019 993 GBP 700 (107) (15) 0 (122)
3-Month GBP-LIBOR  3-Month USD-LIBOR
less 0.150% based on  based on the notional
the notional amount of amount of currency
currency delivered received
GLM Floating rate equal to  Floating rate equal to 01/23/2019 ¥ 40,000 $ 349 0 (7) 0 7)
3-Month USD-LIBOR  3-Month JPY-LIBOR
based on the notional  less 0.768% based
amount of currency on the notional
delivered amount of currency
received
RBC Floating rate equal to  Floating rate equal to 11/24/2018 $ 452 CAD 600 (1) 2 1 0
3-Month CAD-LIBOR  3-Month USD-LIBOR
less 0.126% based on  based on the notional
the notional amount of amount of currency
currency delivered received
RYL Floating rate equal to  Floating rate equal to 03/15/2019 993 GBP 700 (123) 0 0 (123)
3-Month GBP-LIBOR  3-Month USD-LIBOR
less 0.150% based on  based on the notional
the notional amount of amount of currency
currency delivered received
RYL Floating rate equal to  Floating rate equal to 10/13/2026 122 100 0 3 3 0
3-Month GBP-LIBOR  3-Month USD-LIBOR
less 0.054% based on based on the notional
the notional amount of amount of currency
currency delivered received
SOG Floating rate equal to  Floating rate equal to 03/15/2019 284 200 (34) (1) 0 (35)
3-Month GBP-LIBOR  3-Month USD-LIBOR
less 0.150% based on  based on the notional
the notional amount of amount of currency
currency delivered received
UAG Floating rate equal to  Floating rate equal to 03/21/2026 104 EUR 100 0 1 1 0
3-Month EURIBOR less 3-Month USD-LIBOR
0.436% based on the  based on the notional
notional amount of amount of currency
currency delivered received
$ (278) $ (95) $ 35%  (408)
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BRIAT 7
HAL: T
sl Esef| AREH ATy 7 HHK il
HFE A BENERIA LT I A [ ESF Wi H FEITLA  TUVITAE RN &k flE
JPM  X#  KRW-CD-KSDA-Bloomberg  1.308% 07/01/2026 KRW 40,300 $ 0% @2 $ 0% )
NITAVT A AT
HAL: T
sl R774974 RITAVT4 AZVES C:Y | ARIEHL AT 7 RKIREAT
HE SU/ER S RE [ it H HE LA (S Hutg) PR & afif
DUB  X#h Euro versus Swiss Franc 8.500% 03/22/2017 CHF 1% 0 3 4 $ 4% 0
DUB %E.  U.S.Dollar versus Swiss Franc  10.300% 03/22/2017 1 0 (2) 0 (2)
$ 0§ 2 3 4% @)
ADYTREHER $ (329) $ (18) $ 86 $ (433)
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HAeTEE S

S 2 e e LSRN AR DR AT 255
ESINES

B L B SR DL
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aik

T ==~ DAL
KALEH

RASFESF— H H 201

RN SEOMERERS AT Z AR

FCZZ () 9,286 6,023
FDZZA(M) 13,441 200,377

24,592,804
715,028
20,980
142,027

9
25,470,848
651,343
42,242

693,585

24,777,263

55,932,156

2,693,229,661

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

AR
201745 A 31 BITHE T 955 HAIRH)
(BHAITHRPLZET)

[l &
SRAT D ERLE 924
TEZF R 1,186,601
HEUL 4% 6
[Erteas 1,187,531
#H
P TR 141,250
RS BT M 20,256
1%””%% 12,429

B Ezalbs! 38
Hwylrkﬁilyﬁm 5,765
HUTFHORH 35,640
ZRCARE 8,106
TS 327
SRR 4,050
LA 1 14,648
AR AR 289
MEFe 119
#HEF 242,917
P IS 944,614
B AAARESRTTE 89,956
ﬂl@hkio%l%*&ﬁ‘a&b HINLRDIRLE 27,077
M S AR A 117,033
5 A A R ATATG P 4 oD (26,600)
S E 2R I U SRR DR AR 4 0D 1 st 25,830
YR E (770)
T O FAZ LD PE D M A 1,060,877
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201745 A 31 HIZHE T3 A IR

CBREIZAR R )
i e AR 54,762,672
EUERS 2TV ENS 944,614
WM S H R A 117,033
YR A (770)
T O FAT LD PE D SRR 1,060,877
ZASRESRDFAT T4 108,708
ZASEA DO E R4 (30,430,280)

(30,321,572)

AT~ DI LA (724,714)
I PERRAE 24,777,263

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

FATHZ IR HF OB
20174E5 A 31 BITHE T 32 FHAIIR

CREZE)
FCU/F A
WIE AR AR 12,156
FATZ AR AEFHL 155
B R AR AR (6,288)
HIRFEAT AR RERHL 6,023
FDZ5 2
e Z A8 AR 446,560
FATZASAEHIL 811
B R AR A (246,994)
HIRIAT IS A RS HL 200,377
A
201745 4 31 HRTE
REE)
2017 2016 2015
IR FERRAECKE L) 24,777,263 54,762,672 53,102,013
FCZZA(H)
ARG PERR AR 55,932,156 112,585,982 94,445,089
RN Y700 PE G 9,286 9,262 9,394
FDZZA(19)
AL PERRAE 2,693,229,661 5,973,738,783 6,477,996,333
RN S HE PET 13,441 13,377 15,041
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HHEE EE R A
201745 H 31 A BIfE
(EAAIHKI2E77)
BN FEnatis 4 AR R AR FAALE (%)
TNEL T
EHEFE
ARS 1,200,000  PROV DE BUENOS AIRES FRN 31/05/22 75,209 75,626 0.31
75,209 75,626 0.31
E &
ARS 1,445,000  REP OF ARGENTINA 21.2% 19/09/18 107,651 93,528 0.37
UsD 60,000 REP OF ARGENTINA 6.875% 26/01/27 WI 59,467 63,780 0.26
167,118 157,308 0.63
BT ABLTFU 242,327 232,934 0.94
b
i@tk E(E e eFHER
UsD 70,000 PETRO CANADA 6.8% 15/05/38 89,605 92,478 0.37
UsD 35,000 CENOVUS ENERGY 5.25% 15/06/37 144A 34,968 34,606 0.14
124,573 127,084 0.51
Gty 124,573 127,084 0.51
T2 HR
i@tk E(E e eFHER
UsD 75,000  PARK AEROSPACE 5.5% 15/02/24 144A 75,000 78,844 0.32
UsD 20,000 PARK AEROSPACE HDG 5.25% 15/08/22 1 20,000 20,975 0.08
95,000 99,819 0.40
Bt A~ i 95,000 99,819 0.40
==y
E &
UsD 200,000  REP OF COLOMBIA 3.875% 25/04/27 201,354 202,000 0.82
Ccop 101,000,000  TITULOS DE TESORERIA 10% 24/07/24 B 39,313 42,763 0.17
240,667 244,763 0.99
e ==V 240,667 244,763 0.99
NHY—
i@tk E(E AR
USD 285,000 HUNGARIAN/MAGYAR 6.25% 21/10/20 144 288,581 314,858 1.27
288,581 314,858 1.27
Bt AY— 288,581 314,858 1.27
TANGR
i@tk E(E e eF MR
UsD 110,000  SHIRE ACQ INV IREL 2.875% 23/09/23 109,986 108,897 0.44
109,986 108,897 0.44
Bt TANTUR 109,986 108,897 0.44
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By FEH ks fzAEd AT Rl FAALEH(%)
Ao
E
MEXICAN BONOS DES 5.75% 05/03/26
MXN 18,300  (NOMINAL EXPRESSED IN HUNDREDS) 86,888 88,026 0.36
UsD 50,000 UTD MEXICAN STATE 4.75% 8/3/44 MTN 48,100 49,525 0.20
134,988 137,551 0.56
Bt A= 134,988 137,551 0.56
FoH
B E(E R IE)
usb 135,000  ENEL FINANCE INTL 6% 07/10/39 144A 154,282 157,868 0.64
UsD 105,000  LYB INTL FIN 4% 15/07/23 105,843 111,589 0.45
UsD 85,000 MYLAN NV 3.15% 15/06/21 84,901 86,506 0.35
usb 55,000 PETROBRAS GBL FIN 7.375% 17/01/27 57,833 59,180 0.24
USD 30,000 TEVA PHARMACEUTICALS 3.15% 01/10/26 29,920 28,237 0.11
432,779 443,380 1.79
HatA L 432,779 443,380 1.79
BASH IV
E &
EUR 155,000  OBRIGACOES TESOURO 2.875% 21/07/26 154,107 174,900 0.71
154,107 174,900 0.71
BEF ALV 154,107 174,900 0.71
N—==7
E
usb 135,000  ROMANIA GVT 4.875% 22/01/24 144A 142,088 147,656 0.59
usb 80,000  ROMANIA GVT 6.125% 22/01/44 144A 92,400 100,800 0.41
234,488 248,456 1.00
&t —v=7 234,488 248,456 1.00
AFYR
B E(E SR IE)
usb 200,000  LLOYDS BANK 4.65% 24/03/26 203,772 210,158 0.85
USD 200,000 BARCLAYS PLC 4.375% 12/01/26 205,602 208,484 0.84
409,374 418,642 1.69
Bt AXUR 409,374 418,642 1.69
TAVH
BRI
usb 445,000  AMCAR 14-1 D 2.54% 08/06/20 444,940 448,100 1.81
444,940 448,100 1.81
B —VHRRES
ush 205,000  CD 2017-CD3 A4 FRN 10/02/50 211,143 215,231 0.87
211,143 215,231 0.87
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BlilSy FEH ks fz2iES U Rl FEAEER(%)
FIEABERRIES
USD 140,000 COMM 2015-DC1 A5 3.35% 10/02/48 150,155 143,033 0.58
150,155 143,033 0.58
EHEFE
USD 1,670,000  US TREASURY FRN 31/01/19 1,670,447 1,672,936 6.76
USD 1,000,000 US TREAS NOTE FRN 30/04/19 1,000,677 1,000,195 4.04
USD 185,000 AT & T INC FRN 27/11/18 185,000 186,634 0.75
usb 115,000 CITIGROUP INC FRN 10/01/28 115,000 117,323 0.47
USD 80,000 GOLDMAN SACHS FRN 15/11/18 MTN 80,382 80,883 0.33
usb 55,000 GENERAL ELECTRIC CAP FRN 14/01/19 55,000 55,411 0.22
USD 25,000  GOLDMAN SACHS FRN 29/11/23 MTN 25,000 25,802 0.10
3,131,506 3,139,184 12.67
T—
USD 1,575,000  FNCL POOL AU4283 3.5% 01/09/43 1,087,397 1,130,769 4.57
USD 995,000 FNCI POOL AZ9987 3% 01/11/30 945,574 944,150 3.81
USD 715,000  FNHY POOL AN4966 10 3.07% 01/03/27 718,016 734,778 2.97
USD 735,000 FGLMC POOL Q37848 4% 01/12/45 639,244 637,995 2.57
USD 2,835,000 GNSF POOL 748486 4.5% 15/08/40 644,171 635,331 2.56
USD 1,125,000  FNCL POOL AJ5427 4% 01/10/41 576,338 580,899 2.34
USD 1,450,000 FGLMC POOL Q03180 5% 01/09/41 458,203 467,763 1.89
USD 1,240,000 FNCL POOL 254903 5% 01/10/33 72,997 72,043 0.29
USD 1,460,000  FNCL POOL 357426 5% 01/09/33 70,906 70,162 0.28
5,212,846 5,273,890 21.28
2T T T |V AME
USD 35,000 HP ENTERPRISE CO 4.4% 15/10/22 34,924 37,354 0.15
34,924 37,354 0.15
HEE(E EFIE)
USD 475,000 DISCOVER FIN SVS 5.2% 27/04/22 531,233 515,989 2.09
USD 250,000  KEY BANK NA 2.5% 22/11/21 BKNT 249,427 251,752 1.02
USD 155,000 EL PASO CORP 7.75% 15/01/32 194,912 199,093 0.80
USD 175,000  JP MORGAN CHASE & CO 4.25% 01/10/27 174,395 183,391 0.74
USD 150,000  GLENCORE FDG 4.625% 29/04/24 144A 153,864 156,794 0.63
USD 150,000 NEW JERSEY ST ECON 4.447% 15/06/20 149,999 154,486 0.62
uUSsD 100,000 CALIFORNIA STATE 7.3% 01/10/39 117,400 144,606 0.58
USD 130,000  BANK OF AMERICA CORP 5.625% 1/7/20 125,206 142,485 0.58
USD 140,000 GOLDMAN SACHS GP 2.75% 15/09/20 139,714 141,740 0.57
USsD 135,000 COX COMMUNICATIONS 6.25% 1/6/18 144 158,030 140,693 0.57
USD 140,000  BANK OF AMERICA 2.151% 09/11/20 MTN 139,107 139,647 0.56
USsD 125,000 MORGAN STANLEY 5.5% 28/07/21 122,283 139,238 0.56
UsD 120,000  WELLS FARGO & CO 4.3% 22/07/27 MTN 119,544 127,110 0.51
usb 125,000  AMERICAN EXPRESS 2.6% 14/09/20 124,901 127,067 0.51
uUSsD 120,000 MOSAIC CO 5.625% 15/11/43 121,466 122,623 0.49
USsD 115,000  WASTE MGMT INC 6.1% 15/03/18 131,419 119,048 0.48
usb 115,000 ZIMMER HOLDINGS 3.55% 01/04/25 114,730 115,447 0.47
USD 105,000 ENERGY TRANSFER PART 4.9% 01/02/24 97,817 112,193 0.45
uUsD 100,000 UNITEDHEALTH GROUP 4.75% 15/07/45 122,901 112,191 0.45
USD 95,000  WILLIAMS PART 6.3% 15/04/40 118,176 111,976 0.45
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g 5 i fz2iiEd] HRAGHERF it AT <% FALEH(%)

usb 100,000  AMERICAN INTL GP 4.875% 01/06/22 109,263 109,965 0.44
usDh 100,000  ANHEUSER BUSCH IN 4.9% 01/02/46 123,943 109,910 0.44
usDh 105,000  ERAC USA FIN 3.85% 15/11/24 144A 107,561 107,807 0.44
usb 105,000  CITIGROUP INC 4.75% 18/05/46 104,729 107,803 0.44
ush 100,000  NEVADA POWER CO 6.5% 01/08/18 120,386 105,475 0.43
usDh 100,000  HCA INC 5.375% 01/02/25 97,788 105,125 0.42
Usb 100,000  CELGENE CORP 3.55% 15/08/22 99,729 104,511 0.42
usD 100,000  QUICKEN LOANS INC 5.75% 1/5/25 144A 96,250 100,750 0.41
usDh 95,000  UNITED RENTALS 5.75% 15/11/24 98,638 100,225 0.40
usb 100,000  ABBVIE INC 3.2% 14/05/26 96,926 98,555 0.40
usDh 100,000  THERMO FISHER SCIENT 2.95% 19/09/26 94,388 97,702 0.39
usDh 90,000  ABBOTT LABORATORIES 4.9% 30/11/46 89,299 95,634 0.39
usb 75,000  KRAFT FOODS 6.875% 26/01/39 93,212 95,608 0.39
usD 85,000  PACIFIC LIFECORP 5.125% 30/1/43 144 83,959 94,601 0.38
uUsD 90,000  POST HLDGS 5.5% 01/03/25 144A 90,000 94,275 0.38
usb 95,000 BANK OF AMERIC 3.248% 21/10/27 MTN 90,495 92,061 0.37
UsD 90,000  VISA INC 3.15% 14/12/25 91,114 92,020 0.37
uUsD 90,000 BROADCOM CRP 3% 15/01/22 144A 89,633 90,713 0.37
usb 90,000  FEDEX CORP 4.4% 15/01/47 89,051 89,706 0.36
uUsD 90,000  ENERGY TRANSFER PTN 5.15% 01/02/43 81,952 88,679 0.36
usD 80,000 KENTUCKY UTIL 4.375% 01/10/45 79,934 84,736 0.34
Usb 80,000  TIME WARNER INC 5.35% 15/12/43 88,121 84,474 0.34
UsD 80,000  WELLS FARGO & CO 3.069% 24/01/23 80,000 81,247 0.33
uUsD 75,000  ALEXANDRIA REAL EST 4.5% 30/07/29 76,139 80,269 0.32
Usb 75,000  CITIGROUP INC 4.65% 30/07/45 74,891 79,774 0.32
UsD 75,000  GILEAD SCIENCES 4.75% 01/03/46 74,690 79,336 0.32
UsD 75,000 AT & T INC 5.45% 01/03/47 74,579 78,845 0.32
Usb 75,000 DOW CHEMICAL CO 3.5% 01/10/24 73,258 77,541 0.31
UsD 75,000  DEVELOPERS DIV 4.75% 15/04/18 71,630 76,402 0.31
USD 70,000  AMERISOURCEBERGEN 3.25% 01/03/25 69,626 71,266 0.29
Usb 55,000 NEW YORK CITY MUN 5.985% 01/12/36 68,047 69,697 0.28
USD 65,000 OMEGA HEAL INV 5.25% 15/01/26 64,816 68,847 0.28
USD 65,000  PRINCIPAL FIN GRP 4.3% 15/11/46 64,923 67,406 0.27
usb 55,000  DIAMOND 1/2 FIN 6.02% 15/06/26 144 56,898 60,930 0.25
USD 55,000 MEDTRONIC INC 4.625% 15/03/45 54,853 60,916 0.25
USD 60,000 AETNA INC 2.8% 15/06/23 58,956 60,065 0.24
usb 55,000  EXELON GENERATION 6.25% 01/10/39 65,918 58,504 0.24
USD 55,000 NEWELL RUBBERMAID INC 4.2% 01/04/26 54,889 58,334 0.24
USD 55,000 ZAYO GRP LLC/CAP 5.75% 15/01/27 55,000 58,025 0.23
usb 55,000  SIMON PROP GROUP 3.5% 01/09/25 54,645 56,083 0.23
USD 50,000  21ST CENTURY FOX 4% 01/10/23 49,699 52,985 0.21
usb 50,000  GILEAD SCIENCES INC 3.65% 01/03/26 49,798 51,382 0.21
usb 45,000  MPLX LP 5.2% 01/03/47 44,687 46,647 0.19
USD 45,000 ORACLE CORP 2.65% 15/07/26 45,595 43,646 0.18
usb 40,000  21ST CENTURY FOX 4.75% 15/11/46 WI 39,956 41,325 0.17
usb 40,000  WILLIAMS PART LP 4% 15/09/25 31,822 41,055 0.17
uSb 40,000  MPLX LP 4.125% 01/03/27 39,665 40,680 0.16
usb 40,000  GREAT PLAINS ENERGY 3.9% 01/04/27 39,847 40,550 0.16
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UsD 35,000  WR WRIGLEY JR 3.375% 21/10/20 144A 34,965 36,276 0.15
UsD 25,000  SYNCHRONY FIN 3.75% 15/08/21 25,026 25,805 0.10
UsD 20,000  ALEXANDRIA REAL EST 3.95% 15/01/27 20,023 20,459 0.08
UsD 20,000  CHENIERE CORP 5.125% 30/06/27 144A 20,000 20,250 0.08
6,957,736 7,112,451 28.70
TBAIR3|
UsD 620,000 FNCL 30YR TBA 4% 13/06/17 REG A 650,516 654,681 2.64
650,516 654,681 2.64
E
UsD 2,100,000  US TREAS NOTE 1.5% 15/04/20 2,103,442 2,104,594 8.49
UsD 1,375,000  US TREAS NOTE 0.125% 15/04/21 (CPI) 1,421,052 1,424,919 5.75
UsD 450,000  US TREAS NOTE 3% 15/02/47 454,759 460,758 1.86
UsD 380,000  US TREAS NOTE 0.625% 15/01/26 (CPI) 393,719 398,032 1.61
UsD 350,000  US TREAS NOTE 1.875% 30/04/22 350,462 351,859 1.42
UsD 125,000  US TREAS NOTE 0.75% 15/07/19 124,562 123,574 0.50
UsD 70,000  US TREAS NOTE 4.5% 15/02/36 92,443 90,530 0.37
4,940,439 4,954,266 20.00
Bt T AU 21,734,205 21,978,190 88.70
UNTTA
Z DS
usD 60,000 REP OF URUGUAY 4.375% 27/10/27 61,106 63,330 0.26
61,106 63,330 0.26
BT TA 61,106 63,330 0.26
AR EAE 24,262,181 24,592,804 99.26

VRS (LT T TR,
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B EEICET A
20174E5 1 31 A BIfE
HEA B4, RN BB 2 A2

VL1 — ML A B JEEL 5240

201745 A 31 HBIE, 7 7 RIZLL FORIFINE B IELREAH L T SME BB L SAOIT R E HIEFCI T AD~
CHIITHVSI,

A IE & PN FEHEE FEHEBEH T 1 H REBHERECKR L)
JPY 50,332,204 USD 447,798  20174E6 H 221 6,310
RUB 11,650,000 UsD 200,476  20174F6 H15H 4,337
HUF 17,150,000 UsD 58,748  20174E6H 150 3,550
TRY 295,000 USD 79,798  20174E6 H 151 3,113
PLN 235,000 USsD 60,216  20174E6 H 14H 2,764
cop 547,020,000 USD 184,585  20174E6 A 15H 2,381
NGN 6,535,000 UsD 18,724  20174F6 H8H 1,948
ZAR 870,000 UsD 64,708 201746 H15H 1,437
ZAR 875,000 USsD 65,091 20174E6 H15H 1,435
CZK 2,600,000 EUR 96,998  20174E6 H 150 1,414
INR 4,470,000 UsD 67,867 201746 H15H 1,253
MYR 230,000 UsD 52,469  20174E6H 150 1,195
UsD 143,928 ZAR 1,880,000 201746 H15H 993
ILS 100,000 USsD 27,257  20174E6 H 15H 961
UsD 32,471 ARS 515,000 20174E6 H15H 797
ILS 100,000 UsD 27,445 201746 H 150 773
THB 1,465,000 USsD 42,243 20174E6 H 15H 741
MYR 190,000 USD 43,703  20174E6 H 150 629
USsD 58,589 ZAR 765,000 20174E6 H15H 427
UsD 92,904 CHF 90,000 20174E6 H30H 405
UsD 448,556 EUR 400,000  20174E6 H30H 392
CZK 1,300,000 EUR 48,851  20174E6 H 15H 312
SGD 25,000 USsD 17,805  20174E6 H15H 267
MYR 70,000 UsD 16,156 201746 H15H 176
IDR 703,435,000 UsD 52,553  20174E6H 150 175
UsD 31,072 INR 2,000,000 20174E6H15H 147
USD 21,362 ARS 345,000 20174E6H15H 143
KRW 50,000,000 UsD 44,563 201746 H 15H 133
CZK 1,300,000 EUR 49,102 201746 H15H 31
UsD 13,092 IDR 175,000,000 201746 A 15H (25)
TWD 2,800,000 UsD 92,992  20174E6 H15H (33)
EUR 125,000 UsD 140,089  20174E6 A30H (38)
CZK 635,000 EUR 24,102 201746 15H (116)
UsD 126,338 KRW 141,471,000 201746 A 15H (125)
UsD 11,526 MYR 50,000 201746 A15H (140)
USD 47,209 PHP 2,360,000 20174E6 H15H (142)
SEK 1,040,000 UsD 119,579  20174£6 A30H (167)
UsD 20,657 PHP 1,040,000 201746 H15H (209)
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YN PNt | FEHbE FERIEHH i 451 A RFEBHRIECKE L)
ARS 515,000 UsD 31,888  20174E6 A 15H (214)
UsD 13,882 ILS 50,000 20174E6 A15H (227)
EUR 50,812 CZK 1,350,000 201746 H15H (233)
UsD 20,793 TRY 75,000 20174E6 A 15H (285)
UsD 61,063 SGD 85,000 201746 15H (382)
UsD 67,940 cop 200,000,000 20174E6 H 15H (418)
ARS 1,045,000 UsD 64,822 20174E6 H15H (551)
PEN 300,000 UsD 91,827 201746 H15H (572)
UsD 250,347 TWD 7,560,000 20174E6 H 15 (642)
GBP 40,000 UsD 51,935  20174E6 A30H (643)
NOK 1,030,000 USD 123,431  20174E6 A30H (1,337)
UsD 19,066 NGN 6,535,000 20174E6 H8H (1,607)
UsD 121,306 THB 4,200,000 201746 H 15H (1,925)
UsD 60,374 HUF 17,150,000 201746 15H (1,925)
USD 114,932 RUB 6,650,000 20174E6H15H (1,979)
UsD 59,256 PLN 235,000 20174E6H14H (3,724)

20,980
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T NF e =T — R T 7RI —FRNEFRFC/FD

20174E5 H 31 A&
(FHEHAR : 20164E6 H 1 H ~20174E5H31H)

QL7 7 FOMHIMIIRDIEY TT,

i i3

PR A~ ok B EMER B R

# & H W

O LN B EETOMES (LT, TEINESR I LV ET, ) 2 FEREXIREL ., ZEM AT
LT AL DREREFFEM EEO R 2 BARICIE M ZATOZ L2 EARELET,

& BE M ERESIER 7m0 813 500 B O HERnZ B L, BONNE 2%
OEMZATOEM AL EEL F9 (BT I DEA AT DL EBHVET),

e
b
i
Kt

OUNEFH A FERE N GREL ., ZEMRA LTI LT A DREREAZFEMPED AR A AR ICE N
AT AELET,

@ I E I 2 AL D3 BRI 22 D8 24T ) Bl AR AL OBIE L, 45 Bl R 475
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A
201745 4 31 HIRTE
REZ)
2017 2016 2015
HIRME ERE(2—) 185,575,092 205,226,268 271,491,595
FCZZA(H)
AL PERRAE 428,023,793 457,843,376 525,613,580
IR 0 Y70 ERE TR 11,127 11,016 10,919
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FAN G EERA AN
201745 A 31 A HifE
(BABIT 2 — )

BlilSy i) fz2IES A A 448 FAA (%)
F—ZNFUT
i@tk E(E e eFHER
EUR 2,621,000  WESTPAC BANK CORP 0.75% 22/07/21 EM 2,614,421 2,697,905 1.46
EUR 1,260,000  COMMONWEALTH BK AU 0.375% 11/4/24 E 1,252,465 1,251,533 0.67
EUR 1,196,000  NAB 0.25% 28/03/22 EMTN 1,191,910 1,201,765 0.65
5,058,796 5,151,203 2.78
Gt A—ANTYT 5,058,796 5,151,203 2.78
N —
E
EUR 1,648,000  BELGIUM KINGDOM 2.25% 22/06/57 83 1,631,718 1,813,740 0.99
EUR 990,000  BELGIUM KINGDOM 0.8% 22/06/25 74 1,015,146 1,029,750 0.55
EUR 430,000  BELGIUM KINGDOM 2.15% 22/06/66 80 429,802 454,584 0.24
3,076,666 3,298,074 1.78
i@tk EeFHER
EUR 1,400,000  BELFIUS BANK SA 2.25% 26/09/18 EMTN 1,424,081 1,442,566 0.77
EUR 482,000  ANHEUSER-BUSCH 2.75% 17/03/36 EMTN 475,319 520,010 0.28
EUR 185,000  ANHEUSER BUSCH 2% 17/03/28 EMTN 184,552 195,747 0.11
2,083,952 2,158,323 1.16
BEb L — 5,160,618 5,456,397 2.94
TASUHR
i@tk E(E e eFHER
GBP 470,000  THAMES WATER UTL 4.625% 4/06/46 EMT 572,598 748,364 0.40
572,598 748,364 0.40
Bt A~ 572,598 748,364 0.40
ray7F7T
E
EUR 1,030,000  REP OF CROATIA 3.875% 30/05/22 1,052,690 1,134,030 0.61
1,052,690 1,134,030 0.61
HitraTrFT 1,052,690 1,134,030 0.61
F
HEAE(E EFIE)
EUR 930,000  EP ENERGY AS 4.375% 01/05/18 938,450 964,568 0.52
938,450 964,568 0.52
BiEfF 938,450 964,568 0.52
Fre—J
E &
DKK 16,100,000  KINGDOM OF DENMARK 1.5% 15/11/23 2,413,304 2,376,332 1.28
2,413,304 2,376,332 1.28
HEE(E EFIE)
EUR 400,000  TDC AS 1.75% 27/02/27 EMTN 399,960 403,150 0.22
399,960 403,150 0.22
Gt T~ —7 2,813,264 2,779,482 1.50
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B gl fZ4UES AR R4 4E FLAEE (%)
TIVA
EEeFIE
EUR 700,000  DEXIA CREDIT LOCAL FRN 05/06/20 EMT 697,970 701,702 0.38
EUR 677,000  TOTAL SA FRN 29/12/49 EMTN 677,000 690,193 0.37
EUR 300,000  CREDIT AGRIC ASSR FRN 27/09/48 297,399 328,500 0.18
EUR 300,000  EDF FRN 22/01/49 EMTN 296,700 316,476 0.17
EUR 200,000  CREDIT AGRIC ASSR FRN 29/01/49 199,952 212,426 0.11
EUR 200,000  EDF FRN 29/01/49 EMTN 189,750 208,740 0.11
2,358,771 2,458,037 1.32
E
EUR 3,700,000  FRANCE OAT 1% 25/11/25 3,888,238 3,872,569 2.08
EUR 3,480,000  FRANCE GVT 1.25% 25/05/36 3,337,111 3,389,283 1.83
EUR 1,750,000  FRANCE GVT 1.75% 25/06/39 1,743,628 1,829,345 0.99
EUR 1,600,000  FRANCE GVT 0.25% 25/11/26 1,607,520 1,543,104 0.83
EUR 940,000  FRANCE GVT 2% 25/05/48 940,649 985,699 0.53
EUR 810,000  FRANCE OAT 1.5% 25/05/31 839,654 853,740 0.46
EUR 90,000  FRANCE OAT 4% 25/04/60 133,529 145,472 0.08
12,490,329 12,619,212 6.80
HEE(E EFIE)
EUR 1,400,000  CREDIT AG HOME LOA 0.75% 05/05/27 E 1,384,110 1,397,172 0.75
EUR 1,100,000  ALD INTL 0.75% 26/01/18 EMTN 1,097,723 1,105,150 0.60
EUR 1,000,000  BCPE SFH 1.75% 27/06/24 EMTN 1,090,400 1,092,040 0.59
EUR 1,000,000  DEXIA CREDIT LOCAL 0.25% 2/6/22 EMT 996,880 1,001,530 0.54
EUR 700,000  FONCIERE LYONNAISE 3.5% 28/11/17 696,787 712,530 0.38
EUR 450,000  EDF 4.625% 26/04/30 EMTN 431,697 588,097 0.32
GBP 439,000  BNP PARIBAS 1.125% 16/08/22 EMTN 516,483 495,769 0.27
GBP 320,000  AXA SA 7.125% 15/12/20 542,610 439,162 0.24
EUR 400,000  TDS INFRASTRUCTURE 2.5% 07/04/26 396,172 424,168 0.23
EUR 283,000  EDF 5.625% 21/02/33 EMTN 393,070 412,418 0.22
EUR 400,000  CREDIT AGRIC LDN 1.875% 20/12/26 EM 398,016 409,066 0.22
EUR 300,000  FONCIERE LYONNAISE 2.25% 16/11/22 299,559 322,901 0.17
EUR 300,000  EUTELSAT SA 1.125% 23/06/21 299,682 306,734 0.17
EUR 100,000  PSA BANQUE FRANCE 0.5% 17/01/20 EMT 99,751 100,614 0.05
8,642,940 8,807,351 4.75
[ RS 23,492,040 23,884,600 12.87
=4
EHEFE
EUR 110,000  ENBW FRN 02/04/76 EMTn 109,160 114,497 0.06
109,160 114,497 0.06
E
EUR 1,670,000  BUNDES DEUTSCH 6.25% 04/01/30 00 2,822,284 2,845,563 1.53
EUR 690,000  BUNDES DEUTSCH 6.25% 04/01/24 94 991,392 984,293 0.53
EUR 580,000  BUNDESREP DEUTSCHLAND 1.75% 15/2/24 654,319 655,734 0.35
EUR 370,000  BUNDESREP DEUTSCHLAND 2.5% 15/8/46 481,322 494,332 0.27
4,949,317 4,979,922 2.68
i@tk (E AR
EUR 2,000,000  FMS WERTMANAG 0.375% 29/04/30 EMTN 1,854,999 1,858,679 1.00
EUR 1,700,000  LAND NORDRHEIN 0.375% 19/10/21 EMTn 1,695,682 1,737,621 0.94
EUR 1,570,000  KFW 1.375% 31/07/35 EMTN 1,699,525 1,630,508 0.88
EUR 818,000  CONTINENTAL AG 0% 05/02/20 EMTN 813,174 816,683 0.44
EUR 830,000  KFW 0.375% 23/04/30 EMTN 814,437 779,362 0.42
EUR 650,000  LAND NORDRHEIN 1.25% 12/05/36 EMTN 674,700 635,315 0.34
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Bk gl fz2iEd AR P4 4E FEAEER(%)
EUR 430,000  LAND HESSEN 0.75% 04/08/36 eMTN 430,000 386,626 0.21
EUR 200,000  EUROGRID GMBH 1.5% 18/04/28 EMTN 199,564 203,993 0.11
EUR 120,000  INNOGY FIN II BV 5.75% 14/2/33 EMTN 171,778 179,476 0.10
8,353,859 8,228,263 4.44
AFt R 13,412,336 13,322,682 7.18
PNHY—
E &
HUF 100,000,000  HUNGARY GVT 3% 26/06/24 24/B 322,351 334,729 0.18
322,351 334,729 0.18
BEb A — 322,351 334,729 0.18
TANTGR
ZOfhiES
EUR 1,060,000  SILVERBANK FIN 3.1261% 25/02/37 974,344 979,372 0.53
974,344 979,372 0.53
i@tk E(E AR
GBP 1,270,000  FCA CAP IRELAND 1.625% 29/9/21 EMTN 1,469,120 1,440,358 0.77
EUR 681,000  JOHNSON CONTROLS 1% 15/09/23 675,068 681,436 0.37
EUR 430,000  LIBERTY MUTUAL FIN 1.75% 27/3/24 Re 429,325 439,212 0.24
2,573,513 2,561,006 1.38
BFTALTUR 3,647,857 3,540,378 1.91
AZY7
EHEFE
EUR 7,300,000  CCTS FRN 01/11/18 EU 7,488,705 7,475,726 4.03
EUR 209,000  ASSICURAZIONI GEN FRN 27/10/47 EMTN 208,496 226,999 0.12
7,697,201 7,702,725 4.15
E
EUR 7,450,000  BTPS 1.65% 23/04/20 CPI 7,826,687 7,832,321 4.22
EUR 6,600,000  BTPS 1.2% 01/04/22 6,638,940 6,695,370 3.61
EUR 4,500,000  BTPS 5.5% 01/11/22 5,531,850 5,548,977 2.99
EUR 3,600,000  BTPS 2.6% 15/09/23 CPI 4,757,925 4,728,858 2.55
EUR 3,100,000  BTPS 3.1% 15/09/26 CPI 3,928,287 3,934,420 2.12
EUR 3,400,000  BTPS 2.35% 15/09/24 CPI 3,914,327 3,849,989 2.07
EUR 980,000  BTPS 4.75% 01/09/44 1,223,422 1,239,186 0.67
EUR 670,000  BTPS 0.35% 15/06/20 669,397 671,072 0.36
EUR 230,000  BTPS 0.75% 15/01/18 232,088 231,497 0.12
34,722,923 34,731,690 18.71
HEE(E EFIE)
EUR 508,000  TELECOM ITALIA SPA 2.5% 19/07/23 EM 504,383 533,247 0.29
EUR 500,000  CASS RISP PARMA PIA 1% 30/09/31 15Y 493,615 454,141 0.24
EUR 380,000  INTESA SANPAOLO 1.125% 04/03/22 378,628 382,926 0.21
1,376,626 1,370,314 0.74
ARt AZYT 43,796,750 43,804,729 23.60
Ty—T—
i@tk E(E e eFHER
EUR 530,000  HEATHROW FD LTD 1.5% 11/02/30 EMTN 524,446 527,652 0.28
524,446 527,652 0.28
BEtVr—— 524,446 527,652 0.28
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B gl fZ4UES AR R4 4E FAA (%)
NI TNT
EEeFIE
EUR 489,000  SES SA FRN 29/12/49 487,367 519,440 0.28
EUR 307,000  SES SA FRN 29/12/49 304,863 339,634 0.18
792,230 859,074 0.46
RFTTT | ET AR
GBP 320,000  GLENCORE FIN EUR 6% 03/04/22 502,702 426,869 0.23
502,702 426,869 0.23
HEE(E EFIE)
EUR 1,680,000  EUROPEAN UNION 0.625% 04/11/23 EMTN 1,739,581 1,742,025 0.95
EUR 1,640,000  EIB 1% 14/03/31 EMTN 1,648,512 1,633,834 0.88
EUR 1,060,000 EIB 1.125% 13/04/33 EMTN 1,050,460 1,062,491 0.57
EUR 670,000  EURO STABILITY MECH 1.8% 2/11/46 EM 663,046 703,207 0.38
EUR 650,000  EIB 0.25% 14/10/24 EMTN 647,855 654,364 0.35
5,749,454 5,795,921 3.13
BitnrwLTAY 7,044,386 7,081,864 3.82
AxTa
EEeFIE
EUR 900,000  AMERICA MOVIL SAB FRN 06/09/73 A 928,800 949,032 0.51
928,800 949,032 0.51
GEtiAxTa 928,800 949,032 0.51
FoUE
EHEFE
EUR 304,000 NN GROUP NV FRN 13/01/48 EMTN 314,260 325,614 0.18
314,260 325,614 0.18
E
EUR 2,340,000  NETHERLANDS GVT 1.75% 15/07/23 2,598,687 2,613,041 1.41
EUR 880,000  NETHERLANDS GVT 0.5% 15/07/26 884,717 892,869 0.48
3,483,404 3,505,910 1.89
HEE(E EFIE)
EUR 899,000  ACHMEA BANK NV 0.875% 17/09/18 EMTN 896,113 910,147 0.49
EUR 700,000  LEASEPLAN CORP 1% 24/05/21 EMTN 697,221 711,797 0.38
EUR 500,000  VONOVIA FIN BV 1.625% 15/12/20 EMTN 499,260 523,568 0.28
EUR 463,000  MYLAN NV 2.25% 22/11/24 461,759 482,184 0.26
GBP 230,000  KPN NV 5% 18/11/26 GMTN 289,280 318,561 0.17
EUR 303,000  EDP FINANCE BV 1.875% 29/09/23 EMTN 301,961 309,967 0.17
EUR 254,000  ASML HOLDING NV 1.375% 07/07/26 252,192 257,205 0.14
EUR 232,000  MYLAN NV 1.25% 23/11/20 231,012 238,076 0.13
EUR 200,000  IBERDROLA INTL BV 1.125% 21/4/26 EM 198,986 199,592 0.11
EUR 181,000  TEVA PHARM FNC NL 1.125% 15/10/24 179,608 173,706 0.09
EUR 100,000  ASML HOLDING NV 0.625% 07/07/22 99,672 100,625 0.05
EUR 100,000  TEVA PHARM ENC 1.625% 15/10/28 98,898 91,424 0.05
4,205,962 4,316,852 2.32
Gt ATy 8,003,626 8,148,376 4.39
=a—Y—FUF
HEE(E EFIE)
GBP 1,800,000  ASB FINANCE LTD 1% 07/09/20 EMTN 2,075,226 2,053,575 111
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B gl fZ4UES AR R4 4E FLAEE (%)
EUR 1,424,000  WESTPAC SEC NZ/LDN 0.25% 6/04/22 EM 1,423,288 1,426,016 0.77
3,498,514 3,479,591 1.88
Bt ma—Y =8 3,498,514 3,479,591 1.88
INTz—
E &
NOK 17,800,000  NORWEGIAN GVT 3.75% 25/05/21 474 2,253,138 2,098,014 1.13
NOK 6,900,000  NORWEGIAN GVT 1.5% 19/02/26 478 758,595 735,624 0.40
3,011,733 2,833,638 1.53
i@tk (E AR
EUR 700,000  ATF NETHERLANDS 2.125% 13/03/23 693,021 725,213 0.39
693,021 725,213 0.39
Bt v z— 3,704,754 3,558,851 1.92
NI
HEE(E EFIE)
EUR 292,000  CARNIVAL CORP 1.875% 07/11/22 291,127 310,283 0.17
EUR 253,000  CARNIVAL CORP 1.125% 06/11/19 251,988 259,426 0.14
543,115 569,709 0.31
Gt~ 543,115 569,709 0.31
Zvi=t4
i@tk E(E e eFHER
EUR 960,000  ASIAN DEV BANK 1.4% 06/02/37 GMTN 952,541 957,110 0.52
952,541 957,110 0.52
Btz 952,541 957,110 0.52
R—=FUK
E
PLN 3,200,000  POLAND GVT BOND 3.25% 25/07/25 0725 789,320 778,104 0.42
789,320 778,104 0.42
Bt iR—=F0F 789,320 778,104 0.42
BRIV
HEE(E EFIE)
EUR 100,000  GALP GAS NAT DIST 1.375% 19/9/23 EM 99,517 100,136 0.05
99,517 100,136 0.05
BE RNV 99,517 100,136 0.05
N—==7
E
EUR 450,000  ROMANIA 2.875% 28/10/24 EMTN 472,500 488,691 0.26
472,500 488,691 0.26
Gt L—w= 472,500 488,691 0.26
2aRFT
E
EUR 220,000  SLOVAKIA GOVT 1.625% 21/01/31 229 219,767 228,800 0.12
219,767 228,800 0.12
Bt ARAFT 219,767 228,800 0.12

— 153




I LT RNF I —T%—X - T7UR T —RRINEZRFC/FD

Bk gl fz2iEd AR P4 4E FAA (%)
27
E
EUR 123,000  REP OF SLOVENIA 1.25% 22/03/27 120,557 123,172 0.07
120,557 123,172 0.07
BEtAnR= 120,557 123,172 0.07
AL
EHEFE
EUR 1,300,000  CAIXABANK FRN 09/01/18 27 1,281,540 1,300,468 0.70
EUR 900,000  BANKINTER SA 2.5% 06/04/27 898,631 917,037 0.49
EUR 400,000  MAPFRE SA FRN 31/03/47 400,000 425,500 0.23
EUR 200,000  BANKIA SA FRN 15/03/27 198,908 205,317 0.11
2,779,079 2,848,322 1.53
E
EUR 2,500,000  SPANISH GVT 2.75% 31/10/24 2,799,749 2,813,009 1.51
EUR 1,975,000 SPANISH GVT 0.65% 30/11/27 CPI 1,964,657 2,009,738 1.08
EUR 1,960,000  BONOS Y OBLIG DEL EST 2.9% 31/10/46 2,000,678 1,984,694 1.07
EUR 870,000  SPANISH GOVT 1.8% 30/11/24 CPI 986,063 996,679 0.54
EUR 730,000  SPANISH GVT 1.95% 30/7/30 725,782 733,942 0.40
EUR 550,000  BONOS Y OBLIG DEL EST 3.45% 30/7/66 593,648 577,800 0.31
9,070,577 9,115,862 4.91
i@tk EeFHER
EUR 1,400,000  CAIXABANK SA 0.625% 12/11/20 1,394,246 1,430,404 0.78
EUR 800,000  CAIXABANK SA 1.125% 17/05/24 EMTN 798,232 800,143 0.43
EUR 700,000  INMOBILIARIA COL 1.45% 28/10/24 EMT 694,561 688,328 0.37
EUR 600,000  BANKINTER SA 0.625% 09/10/20 596,862 612,732 0.33
EUR 300,000  IE2 HOLDCO 2.875% 01/06/26 EMTN 324,966 324,448 0.17
3,808,867 3,856,055 2.08
GEti A v 15,658,523 15,820,239 8.52
Ry —F
HEE(E EFIE)
SEK 18,000,000  STADSHYPOTEK AB 1.5% 17/03/21 1584 1,996,688 1,934,446 1.04
EUR 538,000  AKELIUS RESIDENT 1.75% 07/02/25 EMT 535,186 541,029 0.29
2,531,874 2,475,475 1.33
Gt AV z—F 2,531,874 2,475,475 1.33
AFYR
-5 — VRIS
GBP 2,200,000  HMI 12-3X Al FRN 15/10/54 1,278,761 1,176,252 0.63
1,278,761 1,176,252 0.63
EEEFIE
EUR 1,994,000  HSBC HOLDINGS FRN 27/09/22 EMTN 1,994,000 2,009,374 1.09
EUR 1,105,000  RBS FRN 08/03/23 EMTN 1,105,000 1,136,364 0.61
GBP 400,000  AVIVA PLC FRN 14/11/36 515,219 539,505 0.29
EUR 478,000  ABBEY NATL TREAS FRN 13/08/19 EMTN 479,950 482,804 0.26
4,094,169 4,168,047 2.25
E
GBP 6,850,000 UK TREAS GILT 1.75% 07/09/37 7,725,031 7,954,040 4.28
GBP 1,600,000 UK TREASURY 4.25% 07/06/32 2,528,624 2,536,181 1.37
GBP 1,150,000 UK TREASURY 1.75% 22/07/57 1,344,162 1,394,691 0.75
11,597,817 11,884,912 6.40
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g AT k72 e AT FEAT A4 FEAEER(%)
i@tk EeFHER
GBP 1,070,000  FRIENDS LIFE HLDGS 8.25% 21/04/22 1,623,652 1,598,481 0.86
GBP 994,000  SANTANDER UK GP 3.625% 14/01/26 EMT 1,333,500 1,223,719 0.66
EUR 1,169,000  ROYAL BK SCOTLAND 0.5% 15/05/24 EMT 1,160,770 1,167,307 0.63
EUR 984,000  NATIONWIDE BLDG 0.5% 23/02/24 EMTN 982,180 986,529 0.53
EUR 775,000  TRINITY ACQUISITION 2.125% 26/05/22 773,745 811,007 0.44
GBP 475,000  IMPERIAL BRANDS FIN 4.875% 7/6/32 E 572,170 676,987 0.36
GBP 435,000  NATIONAL GRID 2.75% 22/09/46 EMTN 509,134 495,635 0.27
EUR 420,000  JAGUAR LAND ROVER 2.2% 15/01/24 REG 420,000 424,914 0.23
EUR 358,000  BRITISH TELECOM 1.75% 10/03/26 EMTN 357,936 372,286 0.20
7,733,087 7,756,865 4.18
Bt AXYR 24,703,834 24,986,076 13.46
TAVA
EESFIE
EUR 1,598,000  BANK OF AMERICA CORP FRN 7/02/22 EM 1,598,000 1,607,141 0.86
EUR 678,000  BANK OF AMERICA CORP FRN 26/7/19 EM 678,000 681,542 0.37
EUR 494,000  JPMORGAN CHASE CO FRN 18/05/28 494,000 499,150 0.27
2,770,000 2,787,833 1.50
i@tk E(E AR
EUR 830,000  AXALTA COATING S 4.25% 15/8/24 REGS 836,826 889,585 0.49
EUR 700,000  GOLDMAN SACHS GRP 5.125% 23/10/19 E 813,750 784,363 0.43
EUR 699,000  MORGAN STANLEY 1.875% 27/04/27 FXD 697,420 703,091 0.38
GBP 445,000  WELLS FARGO & CO 2% 28/07/25 EMTN 529,793 513,721 0.28
EUR 431,000  GENERAL ELECTRIC CO 2.125% 17/05/37 426,914 435,383 0.23
EUR 413,000  GENERAL ELEC C0 1.5% 17/05/29 409,861 413,034 0.22
EUR 320,000  LEVI STRAUSS & CO 3.375% 15/03/27 R 320,000 326,592 0.18
EUR 278,000  COCA-COLA CO 0% 09/03/21 277,002 276,975 0.15
EUR 189,000  KRAFT HEINZ 2.25% 25/05/28 188,410 191,210 0.10
EUR 136,000  COCA COLA CO 1.125% 09/03/27 138,243 136,931 0.07
EUR 130,000  THERMO FISHER SCIEN 1.5% 01/12/20 129,962 135,014 0.07
EUR 100,000 AT & T INC 3.375% 15/03/34 112,120 108,073 0.06
EUR 100,000  MCDONALD’S CORP 1.75% 03/05/28 GMT 99,262 103,704 0.06
EUR 100,000  MCDONALDS CORP 1% 15/11/23 GMTN 99,282 101,337 0.05
EUR 100,000  MCDONALD’S CORP 0.5% 15/01/21 GMTN 99,736 100,986 0.05
5,178,581 5,219,999 2.82
BFT AL 7,948,581 8,007,832 4.32
MAAREAF 177,912,405 179,401,872 96.67

VRGN T T8 KT,
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201745 A 31 H HiE

HFEA AR, TEHIE R, ZERTE0 T 2 A I ZET)

R 1-SMNE AR I LR
2017455 A 31 A BIfE, 7 7 RIZLL T ORBFHME 2B LN EH LW S E AL L ZAILHRE HEFCITAD
~yY B THWSZ,

I A E YNt FEHENEE FEHIGER i REHHEE(2—nr)
EUR 624,476 GBP 535,600  20174E6 H22H 11,372
JPY 1,870,168 EUR 14,962  20174E6 H22H 104
EUR 51,824 SEK 505,162  20174E6 H22H 57
EUR 33,872 DKK 252,117 20174E6 H 220 (23)
EUR 76,686 CHF 83,739 201746 H22H (122)
JPY 428,097,343 EUR 3,429,098 2017426 H22H 19,773
EUR 2,569 GBP 2,227  20174E6H22H 19
EUR 213 SEK 2,080  20174E6 H22H 0
EUR 139 DKK 1,037 201746 1 22H 0
EUR 315 CHF 344  20174E6 H22H 1)
EUR 1,624,217 GBP 1,408,000  20174E7 H28H 13,757
PLN 2,750,000 EUR 646,567  20174E6 H30H 11,142
CZK 15,419,000 EUR 574,525 201746 H30H 8,297
HUF 53,491,000 EUR 172,791  20174E6 H 300 733
EUR 592,441 DKK 4,404,000  20174E6 H30H 350
NOK 7,362,000 EUR 782,848 201746 A30H (3,956)
GBP 250,000 EUR 297,034  20174E6 H30H (10,911)
SEK 7,080,000 EUR 739,328  20174E6 H30H (13,771)
GBP 830,000 EUR 968,989 201746 H30H (19,059)
NOK 8,808,000 EUR 957,894  20174E6H30H (26,017)
NOK 41,373,000 EUR 4,409,791 201746 H30H (32,570)
SEK 36,100,000 EUR 3,767,095  20174E6 300 (67,567)
GBP 3,946,000 EUR 4,588,510 201747 H28H (75,104)
CHF 4,335,000 EUR 4,051,894 201746 H30H (75,302)

(258,799)
HERE2- e
20174E5 H31 A BIfE, 77 RIZLL FORBF 0% A L iz,
S =7 >
iy S8 i i1 e AR
BT
EUR 74 FUT EUR OAT JUN17 2017456 A 11,230,980 436,076
EUR 260 FUT EURO SCHATZ 2YR 6% JUN17 20174E6 A 29,187,600 5,500
40,418,580 441,576
TEVFLR Iz

EUR (44) FUT EURO BOBL 5YR 6% JUN17 20174E6 H (5,816,800) (18,961)

EUR (4) FUT EURO BTP 10YR 6% JUN17 2017456 H (533,600) (6,828)

EUR (136) FUT EURO BUND 10YR 6% JUN17 20174E6 (22,087,760) (172,591)

EUR (1) FUT EURO BUXL 30YR 4% JUN17 2017456 H (168,480) (2,660)

GBP (4) FUT LONG GILT 10YR 4% SEP17 20174-9A (586,980) (3,207)

(29,193,620) (204,247)
237,329
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JLS—a0VETFRENAS - A=K RV F T7 0 FFC GEBHKBEIRERER)
FO2HA~5E9TH (20176 A9 H~2017512A 8 H)

OZ 77 kDA

oM D Bl
B 5 # M |2009108 8 HLIRE. MEBBL LET.

JLS—2nvE7 NA A=K KRVEKE IF=TJ72F (UT IXR¥F—=T 72 F] ELWWVET, ) ZRIIHF~DREER
@ g 5 & | LT, ELELTHE RILETONS - A —LFEFICREL, BKEDA VHLTAVOEREPR H;EE’JNFEEH?E@@ZE%I%
’ ;igg%it;%ﬁﬁ%ﬁuit REMAANGRTEEICOVTIK, RAELTABANYDICKYBETHI R/ OERERS

]J

JLF—JOVETRENS - A—LR [ ITF—T 7V FEZRAFEZIERENRELFET, 4d. RHBEFEERETI255LHY
ERBERS | RKVE T7VERRC S

<F—97 Uk KEFLBECONT - L FEBEZIERENERE LT,

—— [PEECHE ORERESAEHRE KU £ L L, KA OBRE RELEDIEETE
JATARY ETREN AR | G S kB E DR EERT 56D, GRIEERR Lt 0EA b UICH RS SE L Y

B E R A RELEHDICBY, FEREESFELMEOMEELENI%UAE LET,
¢ NERCEE~OREZNACFFHBERXTETA, BRA~NDORERL, WRICEDHLBELED > 5
THE—TFUR HEZEOUBEEET 0D, GRMEEGERLZLOELL CISHEEEILSLUNELES

DIZRY . BERNEFEAMEDMEEREDNNRUNE LES,

BRERIC, REIE LTHF BLAZENBREZHRDCRENBRETOCLEERELET, L, EEMBKEZIZL S THE,
S B A # %E%?ﬁqlgéﬁéi%éﬁﬁiﬁéﬁé:EBEL\%‘S#)W;Uiﬁ'u BREDERCOVTIE, FISHIBRERGTT. TABIER—
TVES,

O&ii30AMERER

¥ f ~ ~ = 7 e .

BB 9| s [E T RTE =S T TE L B|E L, Bl R OE
OFB) |0y wm &l ow % [ 1k * R a

m & % % % % T

6841 (20154E 7 H 8 H) 10, 939 41 A0, 7 161. 79 A1.0 93.8 AN2.9 87
691 (20154E 8 H10H) 10, 886 42 AO0. 1 159. 70 Al1.3 95. 0 AN2.9 36
701 (201549 H 8 H) 10, 821 38 A0, 2 158. 43 AO0. 8 92. 6 AN2.9 90
71 (20154£10H 8 H) 10, 654 35 NA1.2 156. 14 A1, 4 93. 0 A3.0 89
721 (2015411 H 9 H) 10, 758 43 1.4 157.52 0.9 97. 2 A3.0 91
731 (2015412 H 8 H) 10, 533 42 AN1.T 153.49 N2.6 94. 3 A3.0 90
741 (2016451 H 8 H) 10, 321 44 AN1.6 149. 76 AN2.4 89. 6 A1.9 88
751 (2016452 H 8 H) 10, 16 32 A1.2 146. 19 AN2.4 93.8 AN2.0 87
76HA (201643 H 8 H) 0, 50: 31 3.7 52. 64 .4 92.6 A1.9 90
TTH (201644 H 8 H) 0, 544 33 0.7 55.13 .6 90. 7 Al1.9 91
7811 (20164E5 H 9 H) 0,614 30 0.9 59. 45 .8 92. 6 Al1.9 92
791 (20164E 6 H 8 H) 0,73 32 1.4 63. 19 .3 93.9 Al1.9 93
801 (20164E 7 H 8 H) 0, 777 29 0.7 65.01 .1 90. 6 Al1.9 93
8141 (20164E 8 H 8 H) 0, 928 29 1.7 68. 31 .0 94.9 AO0.3 100
821 (20164E 9 H 8 H) 11, 053 31 1.4 171.48 1.9 96. 3 Al 1 99
8311 (20164E10H 11 H) 11,072 27 0.4 172. 66 0.7 97.9 Al 1 95
8411 (2016411 H 8 H) 10, 940 28 AN0. 9 171. 60 NO0. 6 96. 4 Al 1 93
8511 (20164E12H 8 H) 10, 963 21 0.4 173. 00 0.8 88. 0 N2.7T 107
8611 (2017451 H10H) 11,078 20 1.2 175. 80 1.6 94. 8 AN2.4 114
87T (2017452 H 8 H) 11,112 26 0.5 177.01 0.7 92.8 AN3.9 112
88HA (201743 H 8 H) , 086 5 A0.0 7.88 0.5 96. 0 AN3.8 03
894 (201744 H10H) , 095 9 0.3 8.53 0.4 92. 6 AN3.8 03
901 (2017455 H 8 H) , 130 7 0.5 79. 55 0.6 95. 2 AN3.9 03
9181 (2017456 H 8 H) , 227 7 1.1 81. 54 1.1 94. 0 N4 7T 12
921 (20174 7 H10H) , 161 8 AO0. 3 80. 67 AO0.5 98. 2 6. 6 2
931 (20174E 8 H 8 H) , 289 6 1.4 83.11 1.3 96. 1 A6. 4 3
943 (20174E 9 H 8 H) , 249 7 AO0. 1 83. 15 0.0 91.9 A4.5 3
951 (201 74F10H 10 H) , 289 2 0.6 84.41 0.7 97.0 AN4.6 4
961 (20174F11H 8 H) 11,251 23 AO0. 1 184. 33 A0.0 94. 8 A4.5 158
97HA (20174£12H S H) 11,191 20 ANO0. 4 183. 78 ANO0. 3 94. 7 AN4.3 157

s SEYEMER O I 7 R I35y Bl A 2,
* LT 7 FEYP—T 7 Fefla ANET O T, MEFRMAALLSR) MEREY LR TEELRLHML T £9,
SAEFREM LRI E O TIE R — 78 0 I TR,

kXU Fv—7 (=BofA+ AU NLYUF -USNHNA « f— LRV ALY R AT v 7 A ([~ PX—2R) ) X, BofA Merrill Lynch
US High Yield Constrained Index (US$ ~X—2) %% &2, ¥t MBEIC~y VaA b EEBEFE L CHBE L0 TT (R T7TEY b
TARVRAY NI, NI FTTAVA  AYND T LD BT 7 RORUTFv— 7 ORI H T o TRERZ WD Z L 2§ ST
BYOET, ), REMKZ100L LTHEEELTWET,

(BB LOHE) NI AT TAU R« AU LY T
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F— A T B w]~ v T -~ IR F® F
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* ® WF A B % & B % F|a A |k

Y i % % % %

201746 H 8 H 11, 227 - 181. 54 — 94.0 JAY N

5921 6 AXK 11,217 AO0. 1 181.21 AN0.2 96. 5 A48
W

201747 H10H 11, 189 A0.3 180. 67 A0.5 98.2 A\6.6
a0

201747 A10H 11,161 — 180. 67 — 98.2 AN6. 6

#5934 7HRE 11,314 1.4 183. 09 1.3 94.7 A6.4
IS

201748 4 8 H 11,315 1.4 183. 11 1.3 96. 1 A6 4
)

201748 H 8 H 11, 289 - 183. 11 — 96. 1 A6.4

941 EEES 11,241 A0.4 182. 46 AN0.4 93.2 A6 2
CNES)

201749 H 8 H 11, 276 A0. 1 183. 15 0.0 91.9 A4.5
ar

201749 A 8 H 11, 249 — 183. 15 — 91.9 A4.5

#5954 EEES 11, 298 0.4 184. 02 0.5 96. 3 A4.6
)

20174E10 10H 11,311 0.6 184. 41 0.7 97.0 N4 6
o

2017410 10H 11, 289 - 184. 41 — 97.0 N4.6

%961 TEES 11,289 0.0 184. 51 0.1 96. 6 N4 6
NS

20174114 8 H 11,274 A0. 1 184. 33 A0.0 94.8 A4.5
ar

20174E11 8 H 11,251 — 184. 33 — 94.8 A4.5

FOTH] TEES 11,213 A0.3 183. 77 A0.3 93.7 A4.3
IS

20174E12/ 8 H 11,211 A0 4 183. 78 AN0.3 94. 7 AN4.3

AR FEEA AR o ReBA 2, WE PRI LT,
*L 77 IV =T 7 FEAAANETOT, MERMAALE) | EHREMLR) TEELRLTIHL TR £,
KAEF M RITE VTR — 58 0 T,

OXERHIh DERZR - SEDERAH

[EEHmEDHR]

HEEMENDEILEHERT., KERFELIUVLEREARATH >E=—AT. A1 VI LEOHUVMANSF| LIFR—CMEBRNR SH
B ozl LEBRELTNS - 4 — )L FESHMENBHICHBLIZCELRET L,
LUERMOREEMBOBEERELH1.0% (NEESEERELTEY) LGY RUFI—ID+1.2%%0.2/K( > b TRIYE Lz, EHE
BEOERE. [/ALAF—IAVETERENA A=K ROFK IHF—T72F] I28WT. BIHERDBENN T+ —T D RIZTA FRIZ
FETHBENEN I ERETL,

[EREE]

FERENETHD [/ LS—aOVETRENA -4 —ILE KUK I¥—T77 2 K] ZRAHES6RICHEAANTE L, EEHAS
ERTEEICOVTIE, BBAYDICKYABEHI R VOBRERY E LT,

[/LZ5—aBYETXKRENS -A4—)LF ROF I¥F—T7>2 F] OEBRICOVTIE, TEREXNRTHIK FILED/NS - 41 —)L K&

HEMRBMAICHEAANE LTz, ERBMAFAOMALLET, BIERMEAIRICIL, BBI&32. 7%, BH&50. 9%, CCCAELLT11. 3%, HEI&ATI10. 2%
ELFEL
[fEE]
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OREEFTXUEDIER (20174128 8 BEHE)
m A _ HITHIR
i i %A 59 2
M %
JAFG—anVETRENL A =LK R R v F—7 7R 157, 062 98.3
a—) e m—EE L D 2,646 1.7
BB REM PR AR 159, 708 100. 0

*k BAFROBNARTEH ITEI Y 5T,

kAT —an BT KENA A=V R KRR v =T 7 U RIZBWT, FITHIRICH T /ML THIERE (5,829, 957T 1) DEE(EFE
MPERREE (5,980, 247F ) x4 5 HsRIF97. 5% T,

*OMERETEREIL, SBITHIR DR 2 003 E 0D k% 15 78 HARS O MM L 0 R L2 b o T3, 1k KA=113. 29[,

O¥E. Bff. TARUEEMEDIRSR

; H FI2HIH 93T 94T 95 HIR 961 HITHIR
- 20174 7 A 10 HBIFE|20174E 8 F 8 HEL/E (201745 9 F 8 HBI/E [20174E10 4 10 H BAE [20174E11 /3 8 HBAE20174E12 7 8 HBIfE
&} &} &} ! ! !
A &HE 226, 458, 617 224, 380, 275 221,512,101 229, 106, 857 317, 068, 260 312,711,713
a—)L - m— 1,223, 206 1, 100, 927 1, 141, 680 1, 204, 870 1,552, 575 1,509, 528
Ifﬁ%f iff/_t;j‘/;fnﬁaﬁ;%} 115, 086, 880 113, 030, 817 109, 996, 828 116, 112, 904 158, 375, 968 157, 062, 468
RILAA: 110, 148, 531 110, 248, 531 110, 373, 593 111, 789, 083 157,139, 717 154, 139, 717
(B) &fF 114,132, 817 110, 770, 141 108,178, 175 114,193, 550 158, 256, 194 154, 900, 385
Fihdx 113, 781, 345 110, 445, 030 107, 838, 550 113, 899, 060 157, 847, 611 154, 526, 990
AFLILLE 57 Ficd 4 281, 792 261, 664 272, 025 223,938 324, 668 282, 040
RALE FEHIM 69, 478 63, 264 67, 405 70, 348 83, 666 91, 082
ARELFE 1 1 1 1 1 1
T DAL H 201 182 194 203 248 272
(C) #EEMRIE(A—B) 112, 325, 800 113, 610, 134 113, 338, 926 114,913, 307 158, 812, 066 157,811, 328
JEAR 100, 640, 000 100, 640, 000 100, 750, 000 101, 790, 000 141, 160, 000 141, 020, 000
WA AR 6 11, 685, 800 12,970, 134 12, 583, 926 13, 123, 307 17, 652, 066 16, 791, 328
(D) =IEHLOZ 10,0640 10,0640 10,0750 10,1790 14,1160 14,1020
1Ay EE@mEE(C/D) 11,161H 11,2891 11,2491 11,289 11,2510 11,1918

(TE) 5592415 TEAKAIT100, 640, 00011, 592~ 97H/SEINERE TLAAHIL40, 820, 00011, 592~ 974 - —HEARATLAHIL440, 00011, 1 M7y
AUEPERIL, H9239111, 1611, ZE938111, 2899, 55943111, 249M, 5951111, 2891, 596111, 2619, FHITHILL, 191/ T,

(78) BEIEFEMEOER ORRIARD D HERO R UL 2 ZFET 2 BICET B M, SHLEHH10,302,317TH, (/ A7 —ar BT KEH
NA e A=) F Ry F =P =77 F)
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OEHEDIK;
#5924 #5934 #5944 55954 #5964 HOTH
H H 201746 H 9 H~ 201747 A11H~|20174:8 A 9 H~ 201749 4 9 H~ [20174E10 4 11 H ~ 20174111 9 H~
201747 A10H  |20174:8 A8 H  |20174F9 A 8 H  [20174E10110H  |20174E11 8 B |20174F12/ 8 H
M M M M M M

[V FEETE:S A 38 A 33 A 32 A 39 A 30 A 38
ALFILE. A 38 A 33 A 32 A 39 A 30 A 38
(B) HifiFE#5TEEELE A 306,520 1,609, 477 A 59, 697 700, 269 A 113,244 A 437,840
FEE A 6, 166, 093 3, 265, 540 2,976, 113 5,237, 643 3,711, 052 475, 660
U=t A 6,472,613 A 1,656,063 A 3,035,810 A 4,537,374 A 3,824,296 A 913,500
C) {EtHRENE A 69,679 A 63, 446 A 67,599 A 70, 551 A 83,914 A 123,754
D) LHEHE(A+B+C) A 376,237 1,545, 998 A 127,328 629,679 A 197,188 A 561,632
(E) miffigHELRS 4,083, 882 3,425, 853 4,710,187 4,310, 834 4,707, 413 4,181,847
(F) EBmEEzEsEs 8,259, 947 8,259, 947 8,273,092 8,406, 732 13, 466, 509 13, 453,153
(A 4 25 FH 24 45) (' 17,090,376) | ( 17,090,376) | ( 17,118,501) | ( 17,386,784) | ( 27,656,963) | ( 27,772, 580)
(FE B SR 2 %H) (A 8,830,429) | (A 8,830,429) | (A 8,845,409) | (A 8,980,052) | (Al4,190,454) | (A14,319,427)
@) s (D+E+F) 11,967,592 13,231,798 12, 855, 951 13, 347, 245 17,976, 734 17,073, 368
H) WmEnikeE A 281,792 A 261,664 A 272,025 A 223,938 A 324,668 A 282,040
REPZEHERES (G+H) 11, 685, 800 12,970,134 12,583, 926 13,128, 307 17, 652, 066 16,791,328
BIMEREEHEE 8, 259, 947 8, 259, 947 8,273, 092 8, 406, 732 13, 466, 509 13, 453, 153
(A 4 25 FH 24 45) (' 17,090,376) | ( 17,090,376) | ( 17,118,932) | ( 17,390,490) | ( 27,800,152) | ( 27,772, 580)
(FE B SR 2 %H) (A 8,830,429) | (A 8,830,429) | (A 8,845,840) | (A 8,983,758) | (A14,333,643) | (A14,319,427)
Sy EeHE(R RS 4 8,417,070 8,641, 681 8,829, 209 9,103,271 9, 374, 765 9, 660, 983
AR 2 4 A 4,991,217 A 3,931,494 A 4,518, 375 A 4,386, 696 A 5,189,208 A 6,322,808
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Li@ALA% | 1011778 BC / NEW RED FIN 4,625 242 247 28,067 | 2022/1/15
(BbREEMEE) | 1011778 BC / NEW RED FIN 4.25 146 146 16,581 | 2024/5/15
1011778 BC / NEW RED FIN 5.0 293 301 34,189 | 2025/10/15
ABC SUPPLY CO INC 5. 625 77 78 8,941 | 2021/4/15
ABC SUPPLY CO INC 5.75 150 158 17,991 | 2023/12/15
ACADIA HEALTHCARE CO INC 5. 625 69 70 7,941 | 2023/2/15
ACADIA HEALTHCARE CO INC 6.5 77 80 9,094 | 2024/3/1
AES CORP/VA 6.0 107 116 13,152 | 2026/5/15
AES CORP/VA 5.125 62 64 7,252 | 2027/9/1
AES CORPORATION 7.375 173 195 22,171 2021/7/1
ATRCASTLE LTD 5.5 156 168 19,042 | 2022/2/15
ATRCASTLE LTD 5.0 14 14 1,675 | 2023/4/1
ALCOA NEDERLAND HOLDING 7.0 90 101 11,521 | 2026/9/30
ALLY FINANCIAL INC 4.125 16 16 1,862 | 2022/2/13
ALLY FINANCIAL INC 4.625 183 192 21,846 | 2022/5/19
ALLY FINANCIAL INC 5.125 102 111 12,610 | 2024/ 9/30
ALPHA 3 BV / US BIDCO 6. 25 146 150 17,077 | 2025/2/1
ALTICE US FINANCE I CORP 5.375 79 80 9,152 | 2023/7/15
ALTICE US FINANCE I CORP 5.5 200 202 22,941 | 2026/5/15
AMERICAN GREETINGS CORP 7.875 17 18 2,099 | 2025/2/15
AMSURG CORP 5. 625 45 45 5,200 | 2022/7/15
ANDEAVOR LOGLS LP/CORP 6.375 84 91 10,375 | 2024/5/1
ANDEAVOR LOGLS LP/CORP 5.25 198 209 23,721 | 2025/1/15
ANDEAVOR LOGLS LP/CORP 4.25 35 35 3,992 | 2027/12/1
ANTERO RESOURCES CORP 5. 625 120 125 14,206 | 2023/6/1
APX GROUP INC 8.75 117 119 13,561 | 2020/12/1
APX GROUP INC 7.875 135 144 16,320 | 2022/12/1
APX GROUP INC 7.625 71 75 8,546 | 2023/9/1
ARDAGH PKG FIN/HLDGS USA 7.25 384 421 47,744 | 2024/ 5/15
ARDAGH PKG FIN/HLDGS USA 6.0 37 39 4,443 | 2025/2/15
ARUBA INVESTMENTS INC 8.75 114 117 13,270 | 2023/2/15
ASBURY AUTOMOTIVE GROUP 6.0 104 109 12,368 | 2024/12/15
ASCEND LEARNING LLC 6. 875 42 43 4,912/ 2025/8/1
ASHTEAD CAPITAL INC 4,375 141 142 16,113 | 2027/8/15
AVIS BUDGET CAR/FINANCE 5.25 183 181 20,550 | 2025/3/15
AXALTA COATING SYSTEMS 4. 875 125 130 14,829 | 2024/8/15
B&G FOODS INC 4.625 70 71 8,059 | 2021/6/1
B&G FOODS INC 5.25 183 187 21,276 | 2025/4/1
BEACON ESCROW CORP 4. 875 99 100 11,411 | 2025/11/1
BEACON ROOFING SUPPLY IN 6. 375 213 226 25,701 | 2023/10/ 1
BERRY PLASTICS CORP 5.125 338 354 40,158 | 2023/ 7/15
BIG RIVER STEEL/BRS FIN 7.25 112 119 13,529 | 2025/9/1
BOMBARDIER INC 8.75 127 140 15,943 | 2021/12/1
BOMBARDIER INC 6.125 45 44 5,034 | 2023/1/15
BOMBARDIER INC 7.5 88 89 10,106 | 2024/12/1
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LB HfiE % | BOYD GAMING CORP 6. 875 73 77 8,818 | 2023/5/15
(AUREEAES) | BOYD GAMING CORP 6. 375 116 126 14,324 | 2026/4/1
CALATLANTIC GROUP INC 6.25 90 98 11,177 | 2021/12/15
CALATLANTIC GROUP INC 5.0 53 55 6,244 | 2027/6/15
CALLON PETROLEUM CO 6.125 103 106 12,048 | 2024/10/ 1
CALPINE CORP 5.5 109 105 11,920 | 2024/2/1
CALPINE CORP 5.75 31 29 3,380 | 2025/1/15
CALPINE CORP 5.25 39 39 4,423 | 2026/6/1
CAMELOT FINANCE SA 7.875 60 64 7,273 | 2024/10/15
CARRIZO OIL & GAS INC 6.25 173 178 20,187 | 2023/4/15
CATALENT PHARMA SOLUTION 4. 875 21 21 2,420 | 2026/1/15
CBS OUT AMER CAP LLC/COR 5. 875 192 203 23,083 | 2025/3/15
€CO HLDGS LLC/CAP CORP 5. 875 139 145 16,514 | 2024/4/1
€CO HLDGS LLC/CAP CORP 5.375 239 246 27,888 | 2025/5/1
€CO HLDGS LLC/CAP CORP 5.5 91 93 10,567 | 2026/5/1
€CO HLDGS LLC/CAP CORP 5. 875 107 111 12,576 | 2027/5/1
€CO HOLDINGS LLC 5.75 137 142 16,180 | 2026/2/15
CD&R WATERWORKS MERGER 6.125 47 47 5,431 | 2025/8/15
CDK GLOBAL INC 4. 875 51 51 5,886 | 2027/6/1
CEDAR FATR/CAN/MAGNUM/MI 5.375 157 166 18,809 | 2027/4 /15
CENTENE CORP 4.75 39 40 4,607 | 2022/5/15
CENTENE CORP 6.125 154 164 18,667 | 2024/2/15
CENTENE CORP 4.75 124 126 14,364 | 2025/1/15
CENTENNIAL RESOURCE PROD 5.375 52 52 5,979 | 2026/1/15
CENTURYLINK INC 5.8 8 7 863 | 2022/3/15
CENTURYLINK INC 7.5 127 122 13,920 | 2024/4/1
CENTURYLINK INC 5. 625 168 147 16,653 | 2025/4 /1
CEQUEL COM ESCRW 1/CAP € 6. 375 119 120 13,675 | 2020/ 9/15
CEQUEL COM HLDG 1/CAP CP 5.125 75 75 8,520 | 2021/12/15
CHANGE HEALTH / FIN INC 5.75 95 95 10,772 | 2025/3/1
CHEMOURS €O 7.0 274 301 34,184 | 2025/5/15
CHENIERE CORP CHRISTI HD 5.125 119 122 13,919 | 2027/6/30
CHOBANI LLC/FINANCE CORP 7.5 213 231 26,272 | 2025/4/15
CHS/COMMUNITY HEALTH 6. 875 173 98 11,122 | 2022/2/1
CHS/COMMUNITY HEALTH SYS 6.25 270 247 28,064 | 2023/3/31
CONSTELLIUM NV 5.75 330 339 38,507 | 2024/5/15
CONSTELLIUM NV 6. 625 39 41 4,650 | 2025/3/1
CONTINENTAL RESOURCES 4.5 61 62 7,076 | 2023/4/15
CONTINENTAL RESOURCES 3.8 114 113 12,834 | 2024/6/1
CRC ESCROW ISSUER LLC 5.25 70 69 7,920 | 2025/10/15
CROWNROCK LP/CROWNROCK F 5. 625 168 169 19,199 | 2025/10/15
CYRUSONE LP/CYRUSONE FIN 5.0 47 48 5,536 | 2024/3/15
CYRUSONE LP/CYRUSONE FIN 5.0 24 24 2,826 | 2024/3/15
CYRUSONE LP/CYRUSONE FIN 5.375 47 49 5,604 | 2027/3/15
CYRUSONE LP/CYRUSONE FIN 5.375 128 134 15,262 | 2027/3/15
DAE FUNDING LLC 5.0 64 63 7,196 | 2024/8/1
DAVITA HEALTHCARE PARTNE 5.125 121 123 13,973 | 2024/7/15
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DELEK LOGISTICS PARTNERS 6.75 103 105 11,902 | 2025/5/15
DELPHI JERSEY HOLDINGS 5.0 112 113 12,910 | 2025/10/ 1
DIAMONDBACK ENERGY INC 4.75 32 32 3,679 | 2024/11/1
DIAMONDBACK ENERGY INC 5.375 204 210 23,892 | 2025/5/31
DISH DBS CORP 5.875 141 141 15,993 | 2024/11/15
DISH DBS CORP 7.75 486 523 59,314 | 2026/7/1
DOLLAR TREE INC 5.75 123 129 14,701 | 2023/3/1
DYNEGY INC 7.625 114 123 13,960 | 2024/11/1
DYNEGY INC 8.125 85 93 10,616 | 2026/1 /30
ECO SERVICES OP/ECO FIN 8.5 98 102 11,610 | 2022/11/1
ELDORADA RESORTS INC 6.0 130 136 15,500 | 2025/4/1
ENDEAVOR ENERGY RESOURCE 5.5 24 24 2,769 | 2026/1/30
ENDEAVOR ENERGY RESOURCE 5.75 102 104 11,783 | 2028/1 /30
ENERGY TRANSFER EQUITY 4.25 55 55 6,261 | 2023/3/15
ENERGY TRANSFER EQUITY 5.5 553 570 64,685 | 2027/6/1
EQUINIX INC 5.875 235 253 28,753 | 2026/1/15
EQUINIX INC 5.375 289 312 35,359 | 2027/5/15
EXTRACTION OIL & GAS LLC 7.375 90 95 10,858 | 2024/5/15
EXTRACTION OIL&GAS HOLDI 7.875 66 70 7,935 | 2021/7/15
FAGE INTL / FAGE USA 5. 625 144 142 16,171 | 2026/8/15
FIRST DATA CORPORATION 5.375 138 143 16,264 | 2023/8/15
FIRST DATA CORPORATION 7.0 308 326 36,986 | 2023/12/1
FIRST DATA CORPORATION 5.75 151 157 17,812 | 2024/1/15
FLEX ACQUISITION CO INC 6. 875 46 47 5,377 | 2025/1/15
FREEPORT-MCMORAN C & G 5.45 165 155 17,623 | 2043/3/15
FREEPORT-MCMORAN INC 3.875 84 82 9,352 | 2023/3/15
FREEPORT-MCMORAN INC 4.55 410 408 46,275 | 2024/11/14
FRONTIER COMMUNICATIONS 8.75 85 63 7,222 | 2022/4/15
FRONTIER COMMUNICATIONS 10.5 54 43 4,874 | 2022/9/15
FRONTIER COMMUNICATIONS 7.625 165 116 13,178 | 2024/4/15
FRONTIER COMMUNICATIONS 11.0 125 96 10,957 | 2025/9/15
GARTNER INC 5.125 206 216 24,502 | 2025/4/1
GATES GLOBAL LLC 6.0 250 256 29,101 | 2022/7/15
GIBRALTAR STEEL CORP OF 6.25 113 115 13,080 | 2021/2/1
GLP CAPITAL LP / FIN II 5.375 120 129 14,695 | 2023/11/1
GLP CAPITAL LP / FIN II 5.375 233 251 28,508 | 2026/4 /15
GRINDING MED/MC GRINDING 7.375 91 98 11,108 | 2023/12/15
H&E EQUIPMENT SERVICES 5. 625 50 52 5,954 | 2025/9/1
HALCON RESOURCES CORP 6.75 94 97 11,061 | 2025/2/15
HCA INC 7.5 559 631 71,561 | 2022/2/15
HCA INC 5.25 65 69 7,860 | 2025/4/15
HCA INC 5.25 7 7 843 | 2026/6/15
HCA INC 4.5 131 132 15,045 | 2027/2/15
HD SUPPLY INC 5.75 72 76 8,689 | 2024/4 /15
HERTZ CORP 7.625 146 151 17,181 | 2022/6/1
HILL-ROM HOLDINGS INC 5.0 88 89 10,193 | 2025/2/15
HILTON DOMESTIC OPERATIN 4.25 124 126 14,293 | 2024/9/1
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L@tk | HILTON GRAND VACA LLC/IN 6.125 11 12 1,366 | 2024/12/1
(AUREEAIS) | HOCKEY MERGER SUB 2 INC 7.875 380 396 44,933 | 2021/10/ 1
HOLLY ENERGY PARTNERS LP 6.0 189 197 22,428 | 2024/8/1
HOLOGIC INC 4,375 28 28 3,235 | 2025/10/15
HUDBAY MINERALS INC 7.25 30 31 3,609 | 2023/1/15
HUDBAY MINERALS INC 7.625 134 148 16,774 | 2025/1/15
IHO VERWALTUNGS GMBH 4.5 275 281 31,933 | 2023/9/15
IHS MARKIT 5.0 146 156 17,777 | 2022/11/ 1
IHS MARKIT LTD 4.75 99 105 11,902 | 2025/2/15
IHS MARKIT LTD 4.0 55 55 6,332 | 2026/3/1
INEOS GROUP HOLDINGS SA 5. 625 149 155 17,597 | 2024/8/1
INTERNATIONAL GAME TECH 6.25 138 150 17,019 | 2022/2/15
INTERNATIONAL GAME TECH 6.5 222 251 28,482 | 2025/2/15
INTERVAL ACQUISITION COR 5. 625 175 183 20,817 | 2023/4/15
ITALICS MERGER SUB 7.125 81 83 9,405 | 2023/7/15
JACK OHIO FIN LLC/FIN 1 6.75 137 144 16,413 | 2021/11/15
JAGUAR HL / PPDI 6.375 191 195 22,179 | 2023/8/1
JAMES HARDIE INTL FIN 5.0 105 107 12,133 | 2028/1/15
KAR AUCTION SERVICES INC 5.125 87 89 10,176 | 2025/6/1
KFC HLD/PIZZA HUT/TACO 5.25 191 203 23,051 | 2026/6/1
KFC HLD/PIZZA HUT/TACO 4.75 35 35 4,074 | 2027/6/1
KOPPERS INC 6.0 42 44 5,079 | 2025/2/15
L BRANDS INC 6. 875 103 104 11,858 | 2035/11/1
LAMB WESTON HLD 4.625 149 154 17,471 | 2024/11/1
LAMB WESTON HLD 4. 875 94 99 11,244 | 2026/11/1
LAREDO PETROLEUM INC 5. 625 284 287 32,576 | 2022/1/15
LAREDO PETROLEUM INC 6.25 59 61 6,918 | 2023/3/15
LENNAR CORP 4.5 309 319 36,242 | 2024/ 4 /30
LENNAR CORP 4.75 28 28 3,275 | 2027/11/29
LITHIA MOTORS INC 5.25 24 25 2,861 | 2025/8/1
LIVE NATION ENTERTAINMEN 4. 875 76 78 8,889 | 2024/11/1
LTF MERGER SUB INC 8.5 68 72 8,175 | 2023/6/15
MATCH GROUP INC 6. 375 116 125 14,242 | 2024/6/1
MATCH GROUP INC 5.0 71 71 8,151 | 2027/12/15
MEDNAX INC 5.25 47 47 5,436 | 2023/12/1
MERITAGE HOMES CORP 7.0 121 137 15,610 | 2022/4/1
MERITAGE HOMES CORP 5.125 49 49 5,627 | 2027/6/6
MGM GROWTH/MGM FINANCE 5. 625 49 52 5,963 | 2024/5/1
MGM GROWTH/MGM FINANCE 4.5 48 48 5,492 | 2026/9/1
MGM GROWTH/MGM FINANCE 4.5 133 132 14,954 | 2028/1/15
MGM RESORTS INTL 6.75 121 131 14,903 | 2020/10/ 1
MGM RESORTS INTL 6.0 83 91 10,313 | 2023/3/15
MGM RESORTS INTL 4,625 320 325 36,912 | 2026/9/1
MICROSEMI CORP 9.125 52 58 6,679 | 2023/4/15
MOLINA HEALTHCARE INC 5.375 31 32 3,696 | 2022/11/15
MOLINA HEALTHCARE INC 4. 875 51 51 5,792 | 2025/6/15
MPH ACQUISITION HOLDINGS 7.125 216 231 26,183 | 2024/6/1
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L@t | MSCT INC 5.25 115 121 13,780 | 2024/11/15
(EDREEAES | MSCT INC 5.75 136 146 16,567 | 2025/8/15
MTW FOODSERVICE ESCROW 9.5 54 61 6,989 | 2024/2/15
MULTI-COLOR CORP 4. 875 126 127 14,403 | 2025/11/1
NAVIENT CORP 6. 625 102 108 12,277 | 2021/7/26
NAVIENT CORP 6.5 80 84 9,549 | 2022/6/15
NEPTUNE FINCO CORP 10. 875 174 206 23,408 | 2025/10/15
NEPTUNE FINCO CORP 6. 625 281 302 34,222 | 2025/10/15
NETFLIX INC 5.875 100 106 12,093 | 2025/2/15
NETFLIX INC 4,375 309 302 34,295 | 2026/11/15
NETFLIX INC 4. 875 247 244 27,708 | 2028/4 /15
NEW AMETHYST CORP 6.25 50 52 5,951 | 2024/12/1
NEXTERA ENERGY OPERATING 4.5 128 128 14,591 | 2027/9/15
NFP CORP 6. 875 108 109 12,388 | 2025/7/15
NGPL PIPECO LLC 4,375 48 49 5,594 | 2022/8/15
NGPL PIPECO LLC 4. 875 57 59 6,725 | 2027/8/15
NIELSEN CO LUX SARL/THE 5.0 158 164 18,682 | 2025/2/1
NOVA CHEMICALS CORP 4. 875 107 107 12,212 | 2024/6/1
NOVA CHEMICALS CORP 5.25 81 81 9,233 | 2027/6/1
NOVELIS CORP 6.25 136 143 16,216 | 2024/8/15
NOVELIS CORP 5.875 204 211 23,924 | 2026/ 9 /30
NRG ENERGY INC 7.25 42 46 5,251 | 2026/5/15
NRG ENERGY INC 6. 625 153 165 18,763 | 2027/1/15
NRG ENERGY INC 5.75 72 73 8,340 | 2028/1/15
NRG YIELD OPERATING LLC 5.375 233 242 27,452 | 2024/8/15
NRG YIELD OPERATING LLC 5.0 89 91 10,309 | 2026/9/15
NUMERICABLE GROUP SA 6.0 319 322 36,546 | 2022/ 5/15
NUMERICABLE-SFR SA 7.375 241 245 27,780 | 2026/5/1
NUSTAR LOGISTICS LP 5. 625 110 110 12,555 | 2027/4/28
OWENS-BROCKWAY 5.875 253 274 31,116 | 2023/8/15
OWENS—BROCKWAY 6. 375 11 12 1,402 | 2025/8/15
PARSLEY ENERGY LLC/FINAN 6.25 30 31 3,598 | 2024/6/1
PARSLEY ENERGY LLC/FINAN 5.375 227 230 26,102 | 2025/1/15
PARSLEY ENERGY LLC/FINAN 5.25 153 154 17,506 | 2025/8/15
PARSLEY ENERGY LLC/FINAN 5. 625 113 114 13,025 | 2027/10/15
PATTERN ENERGY GROUP INC 5.875 251 266 30,141 | 2024/2/1
PDC ENERGY INC 6.125 157 164 18,586 | 2024/9/15
PENN NATIONAL GAMING INC 5. 625 136 142 16,100 | 2027/1/15
PENSKE AUTOMOTIVE GROUP 5.375 128 130 14,827 | 2024/12/ 1
PENSKE AUTOMOTIVE GROUP 5.5 9 9 1,035 | 2026/5/15
PINNACLE FOODS INC 5.875 22 23 2,660 | 2024/1/15
PLATFORM SPECIALTY PROD 5.875 172 172 19,534 | 2025/12/1
POLARTS INTERMEDIATE 8.5 85 88 10,002 | 2022/12/1
POST HOLDINGS INC 5.5 54 55 6,316 | 2025/3/1
POST HOLDINGS INC 5.0 172 170 19,339 | 2026/8/15
POST HOLDINGS INC 5.75 427 434 49,221 | 2027/3/1
POST HOLDINGS INC 5. 625 59 59 6,748 | 2028/1/15
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Ei@tkf% | PQ CORP 6.75 236 254 28,841 | 2022/11/15
(ROREEMES | PQ CORP 5.75 38 38 4,391 | 2025/12/15
PRESTIGE BRANDS INC 6. 375 120 125 14,240 | 2024/3/1
PROVIDENT FDG/PFG FIN 6. 375 104 109 12,371 | 2025/6/15
PSPC ESCROW CORP 6.5 59 61 6,918 | 2022/2/1
PTC INC 6.0 101 108 12,282 | 2024/5/15
QEP RESOURCES INC 5. 625 43 43 4,932 | 2026/3/1
QTS LP/FINANCE 4.75 146 148 16,829 | 2025/11/15
QUEBECOR MEDIA INC 5.75 130 139 15,829 | 2023/1/15
QUICKEN LOANS INC 5.75 121 125 14,256 | 2025/5/1
QUICKEN LOANS INC 5.25 70 69 7,880 | 2028/1/15
QUINTILES IMS INC 5.0 123 128 14,539 | 2026/10/15
RADIATE HOLDCO / FINANCE 6. 625 56 54 6,169 | 2025/2/15
RANGE RESOURCES CORP 5.0 40 40 4,532 | 2022/8/15
RANGE RESOURCES CORP 5.0 76 75 8,566 | 2023/3/15
REYNOLDS GRP 1SS/REYNOLD 5.125 210 217 24,683 | 2023/7/15
REYNOLDS GRP 1SS/REYNOLD 7.0 154 165 18,716 | 2024/7/15
RITCHIE BROS AUCTIONEERS 5.375 138 143 16,220 | 2025/1/15
RIVERS PITTSBURGH LP/FIN 6.125 41 41 4,685 | 2021/8/15
RSP PERMIAN INC 5.25 224 229 26,011 | 2025/1/15
SBA COMMUNICATIONS CORP 4. 875 618 637 72,223 | 2024/9/1
SCHAEFFLER VERWALTUNG ZW 4.75 85 86 9,774 | 2026/9/15
SCIENTIFIC GAMES CORP 5.0 67 68 7,723 | 2025/10/15
SCIENTIFIC GAMES INTERNA 10.0 237 261 29,635 | 2022/12/1
SCOTTS MIRACLE-GRO CO 6.0 215 228 25,940 | 2023/10/15
SCOTTS MIRACLE-GRO CO 5.25 14 14 1,661 | 2026/12/15
SENSATA TECH UK FIN CO 6.25 45 49 5,563 | 2026/2/15
SENSATA TECHNOLOGIES BV 5. 625 19 21 2,381 | 2024/11/1
SERVICE CORP INTL 4,625 52 52 5,964 | 2027/12/15
SESI LLC 7.75 28 29 3,330 | 2024/9/15
SGMS ESCROW CORP 7.0 343 362 41,044 | 2022/1/1
SIRIUS XM RADIO INC 5.375 207 217 24,587 | 2026/ 7 /15
SIRIUS XM RADIO INC 5.0 147 148 16,877 | 2027/8/1
SIWF MERGER SUB/SPRING 1 6.25 104 106 12,076 | 2021/6/1
SLM CORP 8.0 16 17 1,973 | 2020/ 3/25
SLM CORP 7.25 55 59 6,721 | 2022/1/25
SLM CORP 5.5 28 28 3,179 | 2023/1/25
SLM CORP 6.125 144 147 16,680 | 2024/3/25
SM ENERGY €O 5. 625 34 33 3,789 | 2025/6/1
SM ENERGY €O 6.75 264 273 30,955 | 2026/9/15
SOLERA LLC / SOLERA FINA 10.5 55 62 7,056 | 2024/3/1
SPCM SA 4.875 80 80 9,173 | 2025/9/15
SPECTRUM BRANDS INC 5.75 170 179 20,366 | 2025/7/15
SPRINGLEAF FINANCE CORP 5. 625 164 164 18,602 | 2023/3/15
SPRINT CORP 7.875 188 201 22,881 | 2023/9/15
SPRINT CORP 7.125 19 19 2,222 2024/6/15
SPRINT CORP 7.625 88 93 10,536 | 2025/2/15
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L% | SPRINT NEXTEL CORP 7.0 274 294 33,330 | 2020/3/1
(AUREEAS) | SPRINT NEXTEL CORP 11.5 203 245 27,827 | 2021/11/15
SPX FLOW INC 5. 625 29 30 3,490 | 2024/8/15
SPX FLOW INC 5.875 108 115 13,091 | 2026/8/15
STANDARD PACIFIC CORP 5.875 142 158 18,002 | 2024/11/15
STEEL DYNAMICS INC 4.125 42 42 4,781 | 2025/9/15
STERIGENICS-NORDION HOLD 6.5 123 128 14,560 | 2023/5/15
SURGERY CENTER HOLDINGS 6.75 51 47 5,330 | 2025/7/1
SYMANTEC CORP 5.0 248 261 29,570 | 2025/4 /15
T-MOBILE USA INC 6.5 508 554 62,874 | 2026/1/15
TALLGRASS NRG PRTNR/FIN 5.5 40 41 4,718 | 2024/9/15
TALLGRASS NRG PRTNR/FIN 5.5 132 135 15,346 | 2028/1/15
TARGA RESOURCES PARTNERS 4.25 73 72 8,202 | 2023/11/15
TARGA RESOURCES PARTNERS 5.125 95 97 11,045 | 2025/2/1
TARGA RESOURCES PARTNERS 5.375 211 216 24,471 2027/2/1
TARGA RESOURCES PARTNERS 5.0 194 192 21,841 | 2028/1/15
TAYLOR MORRISON COMM/MON 5.25 131 134 15,197 | 2021/4/15
TECK RESOURCES LIMITED 6.25 437 500 56,686 | 2041/7 /15
TELECOM ITALIA CAPITAL 6.0 72 80 9,156 | 2034/9 /30
TELECOM ITALIA SPA 5.303 115 124 14,071 | 2024/5/30
TELEFLEX INC 4,625 83 84 9,597 | 2027/11/15
TEMPO ACQUISITION LLC/FI 6.75 63 63 7,220 | 2025/6/1
TEMPO ACQUISITION LLC/FI 6.75 82 82 9,398 | 2025/6/1
TENET HEALTHCARE CORP 4.5 240 243 27,589 | 2021/4/1
TENET HEALTHCARE CORP 6.75 49 45 5,204 | 2023/6/15
TENET HEALTHCARE CORP 4,625 164 161 18,347 | 2024/7/15
TENN MERGER SUB INC 6. 375 100 87 9,943 | 2025/2/1
TERRAFORM POWER OPERATIN 5.0 202 201 22,798 | 2028/1/31
TESORO LOGISTICS LP/CORP 6.25 80 85 9,652 | 2022/10/15
THC ESCROW CORP IT1 5.125 104 101 11,443 | 2025/5/1
THC ESCROW CORP 111 7.0 146 133 15,171 | 2025/8/1
TRANSDIGM INC 6.5 355 362 41,072 | 2025/5/15
TRANSDIGM INC 6. 375 258 263 29,813 | 2026/ 6 /15
TRIMAS CORP 4.875 17 17 1,948 | 2025/10/15
UNITED RENTALS NORTH AM 4,625 38 38 4,380 | 2025/10/15
UNITED RENTALS NORTH AM 5.875 261 281 31,897 | 2026/9/15
UNITED RENTALS NORTH AM 5.5 94 100 11,341 | 2027/5/15
UNITED RENTALS NORTH AM 4. 875 168 170 19,318 | 2028/1/15
UNITED RENTALS NORTH AM 4. 875 62 62 7,129 | 2028/1/15
UNITYMEDIA HESSEN / NRW 5.0 337 348 39,467 | 2025/1/15
UNITYMEDIA KABELBW GMBH 6.125 32 33 3,833 | 2025/1/15
UNIVISION COMMUNICATIONS 5.125 104 101 11,500 | 2025/2/15
US CONCRETE INC 6. 375 96 103 11,745 | 2024/6/1
VALEANT PHARMACEUTICALS 5.5 62 54 6,205 | 2023/3/1
VALEANT PHARMACEUTICALS 7.0 179 191 21,729 | 2024/3/15
VALEANT PHARMACEUTICALS 5.5 88 89 10,094 | 2025/11/1
VALEANT PHARMACEUTICALS 9.0 36 35 4,068 | 2025/12/15
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TAY A % Tk KL TFHK KL TH
WA S | VALVOLINE FINCO TWO LLC 5.5 236 251 28,457 | 2024/ 7 /15
(ACREEMEE | VALVOLINE INC 4,375 108 109 12,449 | 2025/8/15
VENATOR FIN SARL/VENATOR 5.75 25 26 2,995 | 2025/7/15
VERISIGN INC 4.625 106 109 12,380 | 2023/5/1
VERISIGN INC 5.25 145 157 17,884 | 2025/4/1
VERISIGN INC 4.75 109 112 12,720 | 2027/7/15
VHF PARENT LLC/ORCHESTRA 6.75 35 36 4,178 | 2022/6/15
VIDEOTRON LTD / LTEE 5.125 79 82 9,386 | 2027/4/15
VIDEOTRON LTEE 5.0 147 155 17,590 | 2022/7/15
VIRGIN MEDIA FINANCE PLC 6.0 50 51 5,876 | 2024/10/15
VIRGIN MEDIA FINANCE PLC 5.75 390 399 45,232 | 2025/1/15
VPI ESCROW CORP 6. 375 24 24 2,759 | 2020/10/15
VPII ESCROW CORP 7.5 226 226 25,681 | 2021/7/15
VRX ESCROW CORP 5.875 211 188 21,379 | 2023/5/15
VRX ESCROW CORP 6.125 130 114 12,978 | 2025/4 /15
WEATHERFORD BERMUDA 7.75 82 83 9,478 | 2021/6/15
WEATHERFORD BERMUDA 8.25 71 71 8,063 | 2023/6/15
WELLCARE HEALTH PLANS 5.25 177 187 21,255 | 2025/4/1
WESCO DISTRIBUTION INC 5.375 44 45 5,159 | 2024/6/15
WILLIAMS COMPANIES INC 3.7 134 134 15,218 | 2023/1/15
WILLIAMS COMPANIES INC 4.55 326 339 38,502 | 2024/ 6 /24
WIND TRE SPA 5.0 146 138 15,713 | 2026/ 1 /20
WPX ENERGY INC 6.0 358 371 42,078 | 2022/1/15
WPX ENERGY INC 5.25 70 69 7,890 | 2024/9/15
WR GRACE & CO-CONN 5.125 165 174 19,767 | 2021/10/ 1
WYNN LAS VEGAS LLC/CORP 5.5 100 103 11,754 | 2025/3/1
WYNN LAS VEGAS LLC/CORP 5.25 154 155 17,642 | 2027/5/15
ZAYO GROUP LLC/ZAYO CAP 6. 375 215 228 25,910 | 2025/5/15
ZAYO GROUP LLC/ZAYO CAP 5.75 38 38 4,412 | 2027/1/15
ZEKELMAN INDUSTRIES INC 9. 875 85 95 10,857 | 2023/6/15
71GGO SECURED FINANCE BV 5.5 372 373 42,354 | 2027/1/15
iStar Inc 6.0 58 60 6,800 | 2022/4/1
iStar Inc 5.25 66 66 7,533 | 2022/9/15
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kIR A REIT . WK ORI 2 D) E O XA EETEEMASOMEIC L 0 ERE Lz b o T,
kA« ATATHAR O BRI 0 5T,
| AMEGIOREHMRER
% i sl = il x
H Jo il 5t e #H
st = H EWi!
FE | ks TNOTE (10YEAR) — 253

sk BN AT 28] 0 $5C,
kAR BRI

173

AR Ol 2 4073 [ O 5ol #5457 EARSS OIS L 0 FUEEHREL L 72 b o T,




JLS—aBYETRENA - A—ILE R K 772 RFC GEREERERER)

OREEEMEDIEK

(20174128 8 BHER#H)

i A _ e bt ES
iF il il 54 =3
TH %
/N R 5, 561, 160 93.0
a—) e m—EE L D 419, 087 7.0
BB REM PR AR 5, 980, 247 100. 0

* BEROHNANNTE Y 5T,

k MR H1) D AMEHE TR E (5, 829, 957T-1) OEE(EFEMPEREE (5, 980, 247 T M) 12k 5 HHF97. 5% T,

kMR TEREL,

AR DO WA % o 23 [E O xR A5 7E BRSOl L v A EHIE L2 b o TF, 1k RA=113. 29[,

O8E. 8. tARVEAEMENKR @nznasasn) OFBBDIRR (20164128 9 B~20174128 8 A)
H El MR H El E i
| |
W #E 6,013, 975, 508 (ORGEET e 333, 443, 480
Tk w5 303, 932, 008 = HUF) R 333, 058, 512
5t GRATAE) 5,561, 160, 893 T O A4 413,904
PO 59, 250, 082 SR A 28,936
el FI A, 73,707, 151 (B) HiEFEHFFTRELE 61,388,715
BT HA 25 T 1,666, 215 PR 174,133, 239
AT b © ﬁ%iﬁ%ﬁx?l}ﬁﬁ i H? Zgg ;ii
® a&fE 168, 302, 805 ARl » 899,

Hihd 136, 602, 750 LGRS 4,622, 495
. o i GIEiS! A 7,509,439
RILKERI 2 31, 700, 000 0 REEAE A 2,436,439
AHFIR 95 (E) %4834 (A+B+C+D) 389, 508, 812
(C) MEEHRLE(A—B) 5,845, 672, 703 (F) BHB@isiEss 3,134, 295, 499
TR 2, 458, 680, 132 © BMEREERS 362, 088, 048
YRR 3,386, 02, 571 (ONF-T5E= A 498,899,788
O ZaELDR 2,458,680, 13200 [ | (1) & (E+F+G+H) 3,386, 992, 571
15 O% 1 Y H#fH2E (C/ D) 23, 776/ REBHIEES (1) 3, 386, 992, 571

() W& o A %E 132, 561,868,392 [, 1) I8 N 3% 0 o A KE I
281,311,952 11, i — ERARAD JCAKH X384, 500, 2121, 1 1
W 7= ) MG EEARIX2. 3TT6H T,
(1) Y~F—77 v NG5 LT 5 EEEFEO LYK TAHE
AT —ap BT KENA A=K RN TR
FD (il & B B ) 2,392, 620, 884
cJAF—an ETKENA A —LF RF TR
FC (i BB L HH) 66, 059, 2481

kARIF OO F T (B) HilEEHFTEB IS L 0NC0) £EREIFmWE]
BRI ROFIHRZIC LD b DEEHRET,

KRR ORPLO T T (G) BIMERZEBEE L HDHOIL, FFE0BEM
BEOE, BINEREZ LIiEE» b e AR Z E LW EZRE N %
W ET,

KR ORPLOF T H) BREBRES L H 25013, FIRMHOEE,
TEARI O FERINTER % 72 LB W e Ry B DWW E T,

— 174 —



JLS—aBYETRENA - A—ILE R K 772 RFC GEREERERER)
Obxnt

ORIy THEIZBRBPDFHAD A EIZDEEFT S L UVU—RMFEZABREETZBESRAIHK-T
HMET AARAMNLREICERT AAMEOHNRERFITLVE L=,
<ZETHEFEAA : 2017FE3/831B>

QONEABBFHEEIZRIBRIZEZICET IHELEMNT SMEOHNRERFITLVE L=,
<ZTHE@EAAR : 20174 3 A318>

QEFEEINMEI S IV ABLENSICRDIFTFMOAEIZDE, ZSHELUV—BHREZAKRE
ERBSRAIE > CEMET 2 ABENLREICEET MEBEOHNREREZTLEL-,
<ZHEEAA : 2017 3 A318>

— 175 —



Nomura Multi Managers Fund I - US High Yield Bond
JBG e NTF v =T — R T R — K[E A A — /LR <R RFC/FD

20174E1 H 31 A&
(FHEHAR : 20164E2 H 1 H ~20174E1 H31H)

QY77 RO I TR D@ T,

i e | T A~ 3 BN ER B (SR

QKRN TONA A — VN EREEERENREL, BKREOA LT LT A OMIREEFEN
FEOREZXDZEEBIELET,

B & H 0| eEREMEASHEN, EREHCER 7 e AR IS5 A O EM Rl AZBERL, KRLVET
DONA A= VR EFHROEREITOERA S EZRELET BETHEASHIERITR25E
NHVET),

@ KRIVETDO/NA A — VRIEHREFZERENGEL, @AREDA L LT A OfREEFE
FEORREZXDZEEBIELET,

@ L EHM SN, KRNV TONA A — VR EFHROEHZITIRIBE BRSO REL, &
BIBE SN ER T AE M EOR Y R E R ELET,

B BEE B S OREICH > UL, EARHICEA 7 n e A2 L1032 B O & M
ZEPIL, KRVETONA A — /LR EHFOE IO TENR T A ST U7 E A Stk a 5
wow e FELET (BETHEAEATEII R DB ERHVET),

N | @B GBI AAIT®EE LIRS 2R T 7 o RO A7 R ORI M2 e =
Z—1L, MEIZEU T BIFE M S AENE R 9515 5T BE ORR 5y HE 38 D 28 T8 OB 5% & T ]
SO NBFEEEATVET,

@FCOMEREEFEICOWTIL, JHHIEL TBofA* AULYFUS NA oA —/LR e AR AR
AT oI A (R R—R) OREE ) E N — R H THBRE~ DEITHIZE AL LE
T FEDOAMERE PEIC OV TE, JRAIE L TEABRA~y DITATOER A,

@& &Hh, HEIHSICE-> L, EROIIERAN TEXRWGARHVET,

Z A& | Tu— T R TFRR N —

BY BN S BN T ey e RO A MER S|

BHEERITRML

R & % FE R AT

< PRI AL 35\ VT AT ATASZ2 T AR HE R O U S b, LI ARV 2L TRV £,

S EH L COBH A IE O BRSO B AL, S AT~ LT v F— P — R T 7R T — K E A A — VR R RO RS B SR AR L7
HLOTY,

JITG RSV TR T NG ) ERm—

M mmasthi, KE1940F R B MEHAIE2065:WHE2E ([HA RTF 4 « —)b)) [ZHESE | RERITOOZBE 1 ITZHEBE O DICHE
BRAM ST Uz TISZ L7oARER A ISR L, KRERETRD 50T 2 U 0 EE R L O O o B2 @ & A &5 2 L3k
LTV ET,

P RER SR Arthur F. Bell, Jr. & Associates, L.L.C. ( [7—H— « ~yLtk) )&, S UZRFEA IfEmLE L,

BEENFRET 256 E1 MO ZFREERIZ L > TREORIEIC/R D LT 25642 RE ., 7—%— -« ~Ltko T2 L-RBA) &
L CoMLIT b, -, @iz &7 —V— « SAALIC AR 2RO AT X ThbhE A, |

— 176 —



Bt e R e s ]

(BB - 227,233,946 K1)
Bl A
Ta—H—NHDZE4:
R LS
Bl B L OB IR DFE

wEAR

£

HUTHE S

HME 2R S I LS AR DR 248
S 2 S I
Ta— I — DKL

K2

Afad

S
=
i
).

AR

ZASHES — 114701

IR 0 Y 70 pE A

FCZZ72(H)
FDZZ 2 (H)

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

WMEENESE
20171 A31BIRE
(BEBITAK P ZET)

AT AT S M
10,497 46,910
13,707 1,943,015

— 177 —

231,206,295

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

76

243,472,323

13,673
27,937
1,174,073
3,690,772
484,873

5,391,328

238,080,995

HlLEE PE AR

492,397,519

26,632,197,163



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

EREE
201751 A31BIZ# T 3 55T RIEAR
(BREIT AR L)

[IpEa

SRAT DRI 21,466
RIS 17,061,809
52 UL 2 A5 51,348
I3 A5 17,134,623
M

e 1 T R 1,549,318
A B T 259,771
PRE T A 78,281
TRSR ISR 5,301
By vzl RS 1
BS [ SR 7 30,189
= REHR AN 51,995
TS 987
SLEE 25,972
AP 31,330
MR 119
#HEE 2,033,264
M E R 15,101,359
BB A e 7E E ISR AR5 2,512,748
SMELRE R I LOVME 2 eI USRI R D15 149,018
L BRI 2,661,766
P& A MRS AR 4 D HE It 31,875,671
S]] 2 BRI LI AR A R R 2 O B 80,262
S L iR fipEicEas 31,955,933
T OO #E AT L AL pE 0O HE A 49,719,058

— 178 —



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

MEELTEHHEE
2017461 B31BICHR T 55t BIHARS
(BEBITAK P ZET)

H U PR AR 251,986,554
PRI 15,101,359
SR EScTRuEiEEAS 2,661,766
S L iR flipEicEa 31,955,933
T OO #E SRAT LB pE 0O HE JUAHE 49,719,058
ZARFESROFAT F A 1,893,535
ZARRESR O BRI (45,609,959)
(43,716,424)
AR~ SRSy Bl (19,908,193)
A& PR AR 238,080,995

— 179 —



FCIZA
WIE SRR

FAT L AERES IR
R AL

IR FATH L A al SR
FDZZ A
WIE SRR

FEAT R ARRES I
R AL

WIRIFEATH 32 AR AL

R MG PERR AR CRE L)
FCZ5 2 (1)

WIZR1 N 270 o ik

FDZZ (1)

IR [ 24 720 HEE P AR

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

RITHEZRIEHEROEEFER
201741 A31BIZ# T3 55HAIHAR

(FAE7)
SR
201741 A31BRE

(FAE7)

2017

238,080,995

492,397,519

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

50,308

3,948
(7,346)

46,910

2,311,551

14,194
(382,730)

1,943,015

2016

251,986,554

473,778,688
9,418

29,978,825,791
12,969

2015

280,808,784

931,019,578
10,707

32,117,387,216
14,389
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F—ANSYT
TEHEEEEME)
USD 370,000 TRANSFIELD SVC 8.375% 15/05/20 144A 370,000 388,500 0.17
USD 200,000 AUS FINANCE PTY 6.875% 1/11/19 144A 200,000 201,500 0.08
570,000 590,000 0.25
Hit A=A T 570,000 590,000 0.25
F—AN)T
TEHEEEEME)
USD 200,000  JBS INVEST 7.75% 28/10/20 144A 200,000 211,500 0.09
200,000 211,500 0.09
G A—ANT 200,000 211,500 0.09
ININT
LEHEEELAR)
USD 150,000  SILVERSEA CRUISE 7.25% 01/02/25 144 150,000 153,563 0.06
150,000 153,563 0.06
BEf 150,000 153,563 0.06
NIa—FHE
TEkk
- 898  TRAVELPORT WORLWIDE LTD 14,490 12,797 0.01
14,490 12,797 0.01
LEHEEELAR)
USD 600,000 DIGICEL LTD 6.75% 01/03/23 144A 582,000 557,999 0.22
USD 400,000  FLY LEASING 6.75% 15/12/20 409,500 418,499 0.17
USD 375,000 WEATHERFORD INTL 9.875% 15/02/24 14 373,406 405,000 0.17
USD 250,000 AIRCASTLE LTD 5.125% 15/03/21 256,359 262,813 0.11
USD 200,000 NCL CORP 4.625% 15/11/20  144A 200,000 204,500 0.09
USD 200,000 DIGICEL LTD 7% 15/02/20 144A 200,000 195,250 0.08
USD 200,000 DIGICEL GP LTD 7.125% 01/04/22 144A 200,167 160,060 0.07
USD 125,000  AIRCASTLE LTD 6.25% 01/12/19 125,000 135,625 0.06
USD 125,000  VIKING CRUISES LTD 6.25% 15/5/25 14 125,188 120,000 0.05
USD 75,000 WEATHERFORD BERMUDA 7.75% 15/06/21 74,250 77,438 0.03
USD 65,000 AIRCASTLE LTD 5.5% 15/02/22 65,000 67,763 0.03
USD 75,000 WEATHERFORD BERMUDA 6.75% 15/09/40 60,000 62,625 0.03
USD 50,000 AIRCASTLE LTD 5% 01/04/23 50,000 50,500 0.02
USD 50,000 WEATHERFORD BERMUDA 6.5% 01/08/36 40,750 42,000 0.02
2,761,620 2,760,072 1.15
BT 2,776,110 2,772,869 1.16
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Z Dt
USD 115,000 PRECISION DRILLING 6.625% 15/11/20 59,696 70,341 0.03
59,696 70,341 0.03
EBIHE (EESFE)
USD 950,000 TECK RESOURCES LTD 6.125% 01/10/35 872,067 973,749 0.42
USD 755,000 BOMBARDIER INC 8.75% 01/12/21 144A 747,457 810,208 0.35
USD 410,000 GFL ENVIRONMENTAL 9.875% 01/2/21 14 410,974 445,874 0.19
USD 430,000 FIRST QUANTUM MIN 6.75% 15/02/20 14 392,876 441,020 0.19
USD 525,000 VRX ESCROW 6.125% 15/4/25 144A 451,057 395,062 0.17
USD 365,000 GIBSON ENERGY INC 6.75% 15/07/21 14 382,300 378,688 0.16
USD 325,000 AIR CANADA 7.75% 15/04/21 144A 328,000 365,625 0.15
USD 370,000  VPII ESCROW CORP 6.75% 15/8/18 144a 359,406 364,450 0.15
USD 325,000 1011778 BC/NEWRED 4.625% 15/01/22 1 324,573 333,228 0.14
USD 325,000 TECH RESOURCES LTD 6.25% 15/07/41 275,375 333,125 0.14
USD 325,000 TAMGOLD CORP 6.75% 01/10/20 144A 310,000 326,625 0.14
USD 300,000 MEG ENERGY CORP 6.5% 15/01/25 144A 300,000 303,000 0.13
USD 325,000 MEG ENERGY CORP 6.375% 30/1/23 144A 269,500 301,438 0.13
USD 290,000 OPEN TEXT 5.625% 15/01/23 144A 290,000 300,875 0.13
USD 275,000 OPEN TEXT CORP 5.875% 01/06/26 144A 275,000 288,063 0.12
USD 260,000 FIRST QUANTUM MIN 7% 15/02/21 144A 254,256 268,226 0.11
USD 245,000 LUNDIN MINING 7.5% 1/11/20 144A 247,195 260,006 0.11
USD 250,000 GARDA WORLD SEC 7.25% 15/11/21 144A 252,875 239,063 0.10
USD 225,000 TECK RESOURCES LTD 4.75% 15/01/22 216,406 230,063 0.10
USD 300,000 VRX ESCROW 5.875% 15/05/23 144A 284,491 228,750 0.10
USD 225,000 CASCADES INC 5.75% 15/07/23 144A 225,000 227,531 0.10
USD 225,000 BOMBARDIER INC 6% 15/10/22 144A 196,529 220,275 0.09
USD 250,000  VPII ESCROW CORP 7.5% 15/07/21 144A 220,625 216,875 0.09
USD 225,000 GARDA WORLD SEC 7.25% 15/11/21 144a 236,813 215,156 0.09
USD 180,000 TECK RESOURCES 8.5% 01/06/24  144A 185,000 209,250 0.09
USD 200,000 101178 BC/NEW RED 6% 01/04/22 144A 199,946 208,250 0.09
USD 200,000 BOMBARDIER INC 6.125% 15/01/23 144A 177,281 195,000 0.08
USD 175,000 PARAMOUNT RES 6.875% 30/06/23 144A 174,183 187,250 0.08
USD 175,000 BOMBARDIER INC 7.5% 15/03/25 144A 161,656 174,615 0.07
USD 150,000 BROOKFIELD RESID 6.5% 15/12/20 144A 150,000 154,500 0.06
USD 150,000 MEG ENERGY CORP 6.5% 15/03/21 144A 146,629 153,975 0.06
USD 150,000  PRECISION DRILL 6.5% 15/12/21 124,875 153,750 0.06
USD 150,000 MEG ENERGY CORP 7% 31/03/24 144A 109,825 140,625 0.06
USD 125,000 KINROSS GOLD CORP 5.125% 01/09/21 129,375 130,000 0.05
USD 120,000  PRECISION DRILLING 7.75% 15/12/23 1 123,193 129,900 0.05
USD 125,000 TRINIDAD DRIL 6.625% 15/02/25 144A 125,000 127,813 0.05
USD 125,000 LG FINANCECO 5.875% 01/11/24  144A 125,000 126,875 0.05
USD 100,000 GFL ENV INC 7.875% 01/04/20 144A 99,488 104,000 0.04
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USD 100,000 CASCADES INC 5.5% 15/07/22 144A 100,000 101,625 0.04
USD 200,000 CONCORDIA HEALTH 9.5% 21/10/22 144A 154,129 86,000 0.04
USD 75,000 LUNDIN MINING 7.875% 1/11/22 144A 68,500 81,750 0.03
USD 81,000 TECK RESOURCES LTD 3% 01/03/19 78,368 81,405 0.03
USD 75,000 AURICO GOLD 7.75% 01/04/20 144A 73,231 78,188 0.03
USD 75,000 KISSNER GR HDG 8.375% 01/12/22 144A 75,469 77,813 0.03
USD 75,000 MATTAMY GROUP 6.5% 15/11/20 144A 74,750 76,500 0.03
USD 125,000 MILLAR WESTERN 8.5% 01/04/21 101,719 68,750 0.03
USD 75,000 MDC PARTNERS INC 6.5% 01/05/24 144A 75,000 65,250 0.03
USD 50,000 BROOKFIELD RESID 6.375% 15/5/25 144 50,000 50,375 0.02
USD 50,000 TECK RESOURCES LTD 6% 15/08/40 34,750 49,875 0.02
USD 50,000 CENOVUS ENERGY 3.8% 15/09/23 36,375 49,718 0.02
USD 45,000 TECK RESOURCES 8% 01/06/21 144A 45,000 49,613 0.02
USD 50,000 PRECISION DRILLING 5.25% 15/11/24 50,000 49,125 0.02
USD 75,000 MOOD MEDIA CORP 9.25% 15/10/20 144A 75,000 46,500 0.02
USD 45,000 BAYTEX ENERGY CORP 5.625% 1/6/24 14 37,484 41,400 0.02
USD 25,000 TECK RESOURCES LTD 4.5% 15/01/21 25,313 25,438 0.01
USD 50,000 CONCORDIA HLTH COR 7% 15/04/23 144A 49,481 18,625 0.01
USD 275,000 LIGHTSTREAM RESOUR 8.625% 1/2/20 14 273,625 12,375 0.01
USD 5,000 BAYTEX ENERGY 5.125% 01/06/21 144A 4275 4,625 0.00
USD 400,000 SANJEL CORP 7.5% 19/06/19 353,500 400 0.00
11,990,195 11,778,128 4.95
it a 12,049,891 11,848,469 4.98
TARVEES
ZOiES
USD 150,000 TRANSOCEAN PROT 6.25% 01/12/24 144A 147,750 154,875 0.07
147,750 154,875 0.07
RATVITTVT/E AR
USD 150,000 TRANSOCEAN INC STUP 3.8% 15/10/22 119,188 136,781 0.06
119,188 136,781 0.06
BEE(EE SRR
USD 600,000  WYNN MACAU 5.25% 15/10/21 144A 559,999 610,499 0.25
USD 400,000 UPCB FINANCE IV 5.375% 15/1/25 144A 398,999 404,500 0.17
USD 390,000 NOBLE HDGS INTL 7.75% 15/01/24 382,239 386,100 0.16
USD 210,000 PARK AEROSPACE HDG 5.25% 15/08/22 1 210,438 215,250 0.09
USD 200,000 SABLE INTL FIN 6.875% 01/08/22 144A 197,288 211,110 0.09
USD 200,000 NEXTEER AUTO 5.875% 15/11/21 144A 200,000 208,000 0.09
USD 200,000 PARK AEROSPACE 5.5% 15/02/24  144A 200,000 205,250 0.09
USD 230,000 TRANSOCEAN INC 6.8% 15/03/38 137,400 185,150 0.08
USD 205,000 NOBLE HLDGS INTL 5.25% 15/03/42 98,913 149,650 0.06
USD 25,000 BCP SINGAPORE VI 8% 15/04/21 144A 25,000 24,563 0.01
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USD 3,000 NOBLE HDGS INTL 4.9% 01/08/20 2,483 3,008 0.00
2,412,759 2,603,080 1.09
ARt A~ R 2,679,697 2,894,736 1.22
ITSUR
ZOHES
USD 200,000 REXEL SA 5.25% 15/06/20 144A 131,975 136,125 0.06
131,975 136,125 0.06
TEHEEEEFE
USD 1,000,000 NUMERICABLE GRP 6% 15/05/22 144A 995,452 1,032,550 0.43
USD 1,000,000 NUMERICABLE SFR 7.375% 01/05/26 144 1,006,499 1,028,500 0.43
USD 255,000 SPCM SA 6% 15/01/22 144A 267,908 264,563 0.11
2,269,859 2,325,613 0.97
i A 2,401,834 2,461,738 1.03
(N
RAA2 AR (PIK) &
USD 475,000 SCHAEFFLER VER PIK 4.5% 15/09/23 14 470,188 470,012 0.21
USD 205,000 SCHAEFFLER PIK 4.75% 15/09/26 144A 205,000 201,413 0.08
USD 200,000 SCHAEFFLER VE PIK 4.125% 15/9/21 14 200,000 201,290 0.08
875,188 872,715 0.37
LEHEEEEFE
USD 600,000 UNITYMEDIA KABEL 6.125% 15/01/25 14 602,750 619,500 0.25
USD 450,000 UNITYMEDIA KABEL 5% 15/01/25 144A 450,000 456,750 0.19
USD 390,000 COMMERZBANK AG 8.125% 19/09/23 144A 457,181 444,912 0.19
USD 200,000 UNITYMEDIA HESSEN 5.5% 15/01/23 144 198,000 207,000 0.09
1,707,931 1,728,162 0.72
B 2,583,119 2,600,877 1.09
FAILSUE
EEISFE
USD 200,000 ARDAGH PKG FIN FRN 15/12/19 144A 200,000 203,000 0.09
200,000 203,000 0.09
LEHEEEEFE
USD 450,000 AERCAP IRELAND 4.625% 30/10/20 450,000 473,090 0.19
USD 435,000 ARDAGH PKG FIN 7.25% 15/05/24 144A 441,500 465,450 0.20
USD 200,000 ALLEGION PLC 5.875% 15/09/23 202,727 213,000 0.09
USD 200,000 ARDAGH PACK 6.25% 31/01/19  144A 200,000 203,700 0.09
USD 200,000 ARDAGH PKG FIN 6% 15/02/25 144A 200,000 201,250 0.08
1,494,227 1,556,490 0.65
HitTANTUR 1,694,227 1,759,490 0.74

— 184 —




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

i e B4, L R
oI NG
RAA2 LUK (PIK) &
USD 600,000  ARD FIN SA PIK 7.125% 15/09/23 144A 600,500 610,500 0.25
EUR 300,000 ARD FIN SA PIK 6.625% 15/09/23 REGS 337,560 324,212 0.14
938,060 934,712 0.39
RATYITIT IR
USD 545,000 ARCELORMITTAL STUP 25/02/22 494,069 615,850 0.26
USD 175,000  ARCELORMITTAL STUP 15/10/39 185,375 194,031 0.08
679,444 809,881 0.34
LEHEEELAR)
USD 900,000 ALTICE SA 7.75% 15/05/22  144A 904,874 957,006 0.40
USD 800,000  WIND ACQUIS FIN 7.375% 23/04/21 144 798,870 832,000 0.35
USD 630,000 CAMELOT FINANCE 7.875% 15/10/24 144 631,406 666,225 0.28
USD 575,000 INTEL JACKSON 7.25% 01/04/19 489,688 493,063 0.21
USD 400,000 CONSOLIDATED NRG 6.75% 15/10/19 144 396,000 401,000 0.17
USD 350,000 INTELSAT JACK 8% 15/02/24 144A 352,822 363,125 0.15
USD 335,000 MALLINCKRODT FIN 5.75% 1/8/22 144A 336,865 304,850 0.13
USD 225,000  ALTICE FIN SA 6.625% 15/02/23 144A 234,563 235,969 0.10
USD 220,000 ALTICE SA 7.625% 15/02/23  144A 220,000 232,650 0.10
USD 200,000 ALTICE USFINII 7.75% 15/7/25 144 198,275 221,250 0.09
USD 250,000 MALLINCKRODT FIN 5.5% 15/04/25 144A 250,000 214,375 0.09
USD 200,000 TRINSEO OP/FIN 6.75% 01/05/22 144A 200,000 211,250 0.09
USD 200,000  ALTICE FINANCING 7.5% 15/05/26 144A 200,000 210,992 0.09
USD 200,000 ALBEA BEAUTY HDGS 8.375% 1/11/19 14 200,000 207,750 0.09
USD 200,000 INEOS GROUP HDGS 5.875% 15/02/19 14 200,000 203,250 0.09
USD 200,000 COVERIS HDGS SA 7.875% 01/11/19 144 200,000 201,000 0.08
USD 200,000 INEOS GROUP HDGS 5.625% 01/08/24 14 200,000 200,000 0.08
USD 200,000 TOPAZ MARINE 8.625% 01/11/18  144A 200,000 198,016 0.08
USD 200,000 MALLINCKRODT FIN 5.625% 15/10/23 14 200,000 176,000 0.07
USD 261,000 INTELSAT CONNECT 12.5% 1/04/22 144A 386,799 164,430 0.07
USD 163,000 INTELSAT LUX 6.75% 01/06/18 118,144 139,365 0.06
USD 152,000 INTELSAT LUX 7.75% 01/06/21 109,774 52,060 0.02
USD 150,000 INTELSAT LUX 8.125% 01/06/23 71,679 46,500 0.02
7,099,759 6,932,126 291
Btk Ts 8,717,263 8,676,719 3.64
I—IvILHEE
LEHEEELAR)
USD 300,000 NAVIOS MARITIME 8.125% 15/11/21 144 303,469 272,250 0.12
USD 150,000 NAVIOS MARITIME 7.375% 15/1/22 144A 150,000 101,250 0.04
453,469 373,500 0.16
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B
- 8,657  SEASPAN CORP PFD 6.375% 30/04/19 216,579 218,330 0.09
216,579 218,330 0.09
Bttt S 670,048 591,830 0.25
AEL0
LEHEEELAR)
USD 200,000 CEMEX SAB DE CV 7.75% 16/04/26 144A 199,972 222,000 0.09
USD 200,000 CEMEX SAB DE CV 5.7% 11/1/25 144A 200,000 202,374 0.09
399,972 424,374 0.18
Gt AFT = 399,972 424,374 0.18
Pz
TEHEEEEFE
USD 515,000  ZIGGO BOND FIN 6% 15/01/27 144A 502,438 509,850 0.21
USD 315,000  ZIGGO SEC 5.5% 15/01/27 144A 312,000 313,031 0.13
USD 250,000 CONSTELLIUM NV 5.75% 15/05/24 144A 250,000 240,000 0.10
USD 200,000 VTR FIN 6.875% 15/01/24 144A 200,000 209,760 0.09
USD 200,000 LBC TANK TERM 6.875% 15/05/23 144A 200,000 208,000 0.09
USD 200,000 MARFRIG HLDG EUR 6.875% 24/6/19 14 203,500 208,000 0.09
USD 200,000 NXP BV/NXP FD 4.125% 15/06/20 144A 201,250 207,000 0.09
USD 200,000 ZIGGO BONG FIN 5.875% 15/01/25 144A 200,000 202,500 0.09
USD 200,000 ALPHA 3 BV US BID 6.25% 01/02/25 14 200,000 201,500 0.08
2,269,188 2,299,641 0.97
Gt AT 2,269,188 2,299,641 0.97
AAR
EEIEFE
USD 200,000 CREDIT SUISSE GR FRN 29/12/49 144A 188,750 197,636 0.08
188,750 197,636 0.08
Bt AR 188,750 197,636 0.08
A1FYR
EEISFIE
USD 750,000  RBS FRN 29/03/49 U 621,281 702,908 0.30
USD 400,000 BARCLAYS BK PLC FRN 29/12/49 402,486 418,448 0.18
USD 389,000 BARCLAYS BANK PLC FRN 10/04/23 392,242 408,936 0.17
USD 200,000 STANDARD CHARTERED FRN 29/12/49 144 200,000 199,900 0.08
USD 200,000 RBS FRN 29/12/49 200,000 194,000 0.08
1,816,009 1,924,192 0.81
LEHEEELAR)
USD 835,000 RBS 6.125% 15/12/22 907,903 880,703 0.36
USD 540,000 IHS INC 5% 01/11/22 144A 547,100 559,575 0.23
USD 480,000  VIRGIN MEDIA FIN 6% 15/10/24 144A 479,775 500,102 0.21
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USD 400,000 VIRGIN MEDIA FIN 5.75% 15/01/25 144 385,500 407,948 0.17
USD 400,000 ANGLO AMERICAN 4.125% 27/09/22 144A 337,500 403,560 0.17
USD 490,000 ENSCO PLC 5.75% 01/10/44 286,178 393,225 0.17
USD 275,000  VIRGIN MEDIA SEC 5.25% 15/01/26 144 268,813 276,375 0.12
USD 200,000 VIRGIN MEDIA SEC 5.5% 15/01/25 144A 209,500 204,500 0.09
USD 200,000 TULLOW OIL 6% 01/11/20 144A 182,500 190,250 0.08
USD 75,000 INMARSAT FIN 6.5% 01/10/24 144A 75,000 76,688 0.03
3,679,769 3,892,926 1.63
Bt AXUR 5,495,778 5,817,118 2.44
TAYH
nNoyn—y
USD 18,225 GLOBAL AVIATION FRN 13/08/17 2ND TL 98,083 2 0.00
98,083 2 0.00
B
USD 50,000 CHESAPEAKE ENER CV 5.5% 15/09/23 14 50,000 53,591 0.02
50,000 53,591 0.02
EEEFIE
USD 1,350,000 BANK OF AMERICA CORP FRN 23/10/49 Z 1,369,154 1,449,251 0.61
USD 950,000 CITIGROUP INC FRN 29/12/49 HYBRID 947,378 973,749 0.41
USD 475,000 BANK OF AMERICA CORP FRN 29/09/49 X 474,688 496,526 021
USD 450,000 JP MORGAN CHASE & CO FRN 29/12/49 U 450,563 466,110 0.20
USD 175,000 GOLDMAN SACHS FRN 29/12/49 L 178,563 180,560 0.08
USD 175,000 JPMORGAN CHASE CO FRN 29/12/49 V 174,045 175,835 0.07
USD 150,000 GOLDMAN SACHS FRN 31/12/49 M 150,438 153,450 0.06
USD 150,000 JP MORGAN CHASE & CO FRN 29/12/49 Q 148,338 147,158 0.06
USD 125,000 BANK OF AMERICA FRN 29/12/49 DD 125,000 133,281 0.06
USD 125,000  CITIGROUP INC FRN 29/12/49 T 125,000 131,250 0.06
USD 125,000  CITIGROUP INC FRN 29/12/49 Q 125,000 129,701 0.05
USD 125,000 JP MORGAN CHASE & CO FRN 29/12/49 R 125,000 128,833 0.05
USD 75,000 JP MORGAN CHASE & CO FRN 29/01/49 79,594 82,169 0.03
USD 75,000 WELLS FARGO & CO FRN 29/12/49 S 75,000 77,279 0.03
USD 25,000 JP MORGAN CHASE & CO FRN 29/10/49 25,000 25,734 0.01
USD 12,000 AES CORP FRN 01/06/19 11,970 11,970 0.01
4,584,731 4,762,856 2.00
TaEk
- 8,775 UCI HOLDINGS INC COMMON STOCK 139,812 258,862 0.12
- 49,891 DENBURY RESOURCES INC 188,059 166,885 0.07
- 21,156 NII HOLDINGS INC 613,809 57,121 0.02
- 4,833  HALCON RESOURCES CORP 127,198 40,646 0.02
- 2,140  VISTRA ENERGY CORP 109,382 35,310 0.01
- 3,265 WARREN RESOURCES INC 0 24,488 0.01
- 1,081 NRG ENERGY INC 0 17,599 0.01
- 13,075 HERCULES OFFSHORE INC ESC 574,107 16,344 0.01
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- 450  MIDSTATES PETROLEUM CO INC 451,714 9,619 0.00
- 30 HOLDCO MEMBERSHIP INTERESTS 0 6,880 0.00
- 1,844  BLUESTEM GROUP INC 37,360 2,397 0.00
- 13,380  IPAYMENT COMMON SHARES 0 1,338 0.00
2,241,441 637,489 0.27
ZDftES
USD 175,000 ENERGY FUT HDG 11.75% 01/03/22 144A 159,677 189,530 0.08
USD 277,250 IHEART COMM INC PIK 14% 01/02/21 103,250 103,969 0.04
USD 25,000 US AIRWAYS 6.75% 2012-2B 03/12/22 20,565 22,313 0.01
USD 25,000 CONTL AIRLINES 12-2 5.5% 29/04/22 B 18,138 18,796 0.01
USD 277,250 IHEART COMM INC PIK 14% 1/2/21 ESC 0 0 0.00
301,630 334,608 0.14
RA AV H4VR (PIK) &
USD 775,000 HUB HOLDINGS PIK 8.125% 15/07/19 14 775,406 778,875 0.33
USD 666,994  WAVE HOLDCO PIK 8.25% 15/07/19 144A 627,125 677,833 0.28
USD 300,000 INFOR SOFT PIK 7.125% 01/05/21 144A 294,393 308,250 0.13
USD 179,000  TOPS HDGS II PIK 9.5% 15/06/18 177,210 159,310 0.07
USD 82,392 MICHAEL BAKER PIK 9.625% 15/4/19 14 74,250 78,478 0.03
USD 58,489  AAF HLG/FIN PIK 12.75% 01/07/19 144 50,000 60,536 0.03
USD 52,625 VANDER INT PIK 10.5% 01/02/19 144A 49,500 46,573 0.02
USD 186,704  JCH PARENT PIK 11.25% 15/03/19 144A 147,000 20,537 0.01
USD 25,000  BI-LO LLC/FIN PIK 8.625% 15/9/18 14 24,750 15,250 0.01
USD 12,755 SORENSON COMM PIK 31/10/20 144A 13,329 11,464 0.00
USD 7,479  SORENSON COMM PIK 31/10/21 144A 7,645 6,955 0.00
USD 190,023 DENVER PARENT PIK 13% 15/8/18 145,956 238 0.00
2,386,564 2,164,299 0.91
RATVITTVT/E IR
USD 775,000 MURPHY OIL CORP 3.7% 01/12/22 617,749 757,321 0.32
USD 510,000 SOUTHWESTERN ENERGY 4.95% 23/01/25 489,100 514,140 0.22
USD 470,000 SABINE PASS LIQ 5.625% 01/02/21 481,750 507,013 0.21
USD 445,000 CRESTWOOD MID 6.25% 01/04/23 WI 418,638 458,350 0.19
USD 400,000 ENDO FIN LLC/FINCO 6% 01/02/25 144A 349,750 323,000 0.14
USD 275,000 TERRAFORM GLOBAL 9.75% 15/08/22 144 268,284 303,188 0.13
USD 325,000 ENDO FIN LLC/FIN 5.375% 15/01/23 1 319,250 270,563 0.11
USD 225,000 SOUTHWESTERN ENERGY 4.05% 23/01/20 228,656 231,188 0.10
USD 450,000 LINN NRG LLC/FIN STUP 01/11/19 203,836 213,750 0.09
USD 175,000 RITE AID CORP 6.875% 15/12/28 168,338 201,250 0.08
USD 150,000 BONANZA CREEK 6.75% 15/04/21 65,938 138,750 0.06
USD 125,000 LENNAR CORP 4.75% 15/11/22 125,139 128,438 0.05
USD 85,000 ALLEGHENY TECHNO 5.875% 15/08/23 81,175 84,575 0.04
USD 75,000 JACK COOPER HLDG 9.25% 01/06/20 78,938 30,000 0.01
3,896,541 4,161,526 1.75
BEE(EE SRR
USD 1,280,000  SPRINT CORP 7.25% 15/09/21 1,301,288 1,372,799 0.59
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USD 1,125,000  SPRINT CAPITAL 8.75% 15/03/32 1,144,651 1,293,749 0.55
USD 1,250,000  ALLY FINANCIAL INC 5.125% 30/09/24 1,243,105 1,281,249 0.55
USD 1,200,000 LTF MERGER 8.5% 15/06/23 144A 1,190,162 1,262,999 0.54
USD 1,225,000 TRANSDIGM INC 6% 15/07/22 1,210,624 1,230,352 0.53
USD 1,130,000 CCO HDGS LLC 5.75% 15/02/26 144A 1,149,465 1,197,446 0.51
USD 1,105,000 FRONTIER COMM 10.5% 15/09/22 1,137,280 1,150,580 0.49
USD 981,000 MGM RESORTS INTL 8.625% 01/02/19 1,126,564 1,091,362 0.46
USD 860,000 NEPTUNE FINCO 10.125% 15/01/23 144A 877,569 995,449 0.42
USD 1,005,000 HARLAND CLARKE 9.25% 01/03/21 144A 969,887 922,087 0.39
USD 835,000 MIDCONTINENT COM 6.875% 15/08/23 14 844,874 893,449 0.38
USD 850,000 MIDAS INT HOLD 7.875% 01/10/22 144A 843,104 873,374 0.37
USD 1,175,000 CHS/COMM HEALTH 6.875% 01/02/22 WI 1,092,315 860,687 0.36
USD 825,000  SCIENTIFIC GAMES INTL 10% 01/12/22 745,422 846,655 0.36
USD 700,000 WESTERN DIGITAL 10.5% 01/04/24 144A 759,172 825,999 0.35
USD 825,000 EP ENERGY/EVER 9.375% 01/05/20 634,037 820,874 0.34
USD 775,000  SONIC AUTOMOTIVE 7% 15/07/22 792,060 809,874 0.34
USD 825,000 ALLIANCE DATA SYST 5.375% 1/08/22 1 810,788 806,437 0.34
USD 905,000 CALIFORNIA RES 8% 15/12/22 144A 753,861 805,630 0.34
USD 725,000 T-MOBILE USA 6.625% 01/04/23 772,562 770,085 0.32
USD 1,025,000 MURRAY ENERGY 11.25% 15/04/21 144A 749,968 750,812 0.32
USD 745,000 GOODYEAR TIRE&RUBBER 5% 31/05/26 748,780 750,587 0.32
USD 700,000 NCR CORP 6.375% 15/12/23 728,589 745,499 0.31
USD 720,000 LEVEL 3 COMM 5.75% 01/12/22 W1 720,360 745,199 0.31
USD 725,000 WINDSTREAM CORP 7.75% 01/10/21 749,271 739,499 0.31
USD 680,000 HCA HLDG 6.25% 15/02/21 693,956 729,299 0.31
USD 700,000 HCA INC 5.375% 01/02/25 703,031 716,624 0.30
USD 675,000 ZAYO GROUP LLC/CAP 6% 01/04/23 679,593 707,905 0.30
USD 665,000 INVENTIV HEALTH 7.5% 01/10/24 144A 664,999 703,237 0.30
USD 650,000 BOYD GAMING CORP 6.375% 1/4/26 1 668,757 697,124 0.29
USD 675,000 INFOR US INC 6.5% 15/05/22 W1 665,474 691,874 0.29
USD 650,000 LAREDO PETRO INC 7.375% 01/05/22 671,124 677,624 0.28
USD 750,000  VPI ESCROW CORP 6.375% 15/10/20 144 761,817 659,999 0.28
USD 655,000 CLEAR CHAN WLD 7.625% 15/3/20 WI-B 649,605 656,227 0.28
USD 625,000 HOCKEY MERG 7.875% 01/10/21 144A 640,155 649,999 0.27
USD 600,000 CCO HDGS LLC/CAP 5.75% 01/09/23 583,874 629,249 0.26
USD 600,000 SALLY HDGS/CAP 5.625% 01/12/25 606,258 625,499 0.26
USD 600,000 CENTURYLINK INC 6.75% 01/12/23 W 577,999 616,499 0.26
USD 535,000 MANITOWOC FOOD 9.5% 15/02/24 534,999 615,249 0.26
USD 570,000  SLM CORP 8% 25/03/20 MTN 613,105 611,324 0.26
USD 525,000 BUILDERS FIRSTS 10.75% 15/8/23 144A 522,087 606,374 0.25
USD 575,000 WAVEDIVISION ESC 8.125% 1/09/20 144 585,568 597,999 0.25
USD 580,000 ICAHN ENTER 6% 01/08/20 570,982 593,049 0.25
USD 575,000 COMPASS INV/ONEX 7.75% 15/01/21 144 575,000 587,218 0.25
USD 575,000  PRISO ACQ CORP 9% 15/05/23 144A 575,000 586,499 0.25
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USD 575,000 TRANSOCEAN INC 6% 15/03/18 565,906 586,499 0.25
USD 625,000 NAVIENT CORP 5.875% 25/10/24 619,219 576,562 0.24
USD 577,000 NATIONSTAR MORT 6.5% 01/06/22 561,204 576,278 0.24
USD 575,000 NEW ENTERPRISE 11% 01/09/18 564,813 574,999 0.24
USD 550,000 BUILD MAT CORP 5.375% 15/11/24 144A 550,000 567,874 0.24
USD 550,000 KENNEDY WILSON 5.875% 01/04/24 549,767 567,709 0.24
USD 620,000 CENTURYTEL INC 7.6% 15/09/39 P 597,118 565,749 0.24
USD 495,000 KRATON POLYMERS 10.5% 15/04/23 144A 504,187 563,062 0.24
USD 625,000 TPC GROUP INC 8.75% 15/12/20  144A 468,652 559,374 0.23
USD 550,000 TARGA RESOURCES 4.125% 15/11/19 545,656 558,937 0.23
USD 485,000  VIZIENT INC 10.375% 01/03/24 144A 511,075 553,505 0.23
USD 525,000 INCEPTION MRGR 8.625% 15/11/24 144A 526,939 547,312 0.23
USD 525,000 RSIHOME PROD INC 6.5% 15/3/23 144A 529,938 547,312 0.23
USD 575,000 DYNEGY INC 7.625% 01/11/24 WI 539,476 546,249 0.23
USD 525,000 DISH DBS CORP 5.875% 15/07/22 505,313 545,999 0.23
USD 515,000 US CONCRETE INC 6.375% 01/06/24 515,000 543,968 0.23
USD 485,000 DISH DBS CORP 7.75% 01/07/26 533,532 542,898 0.23
USD 525,000 HUGHES SATELITE 6.625% 01/08/26 144 525,000 542,062 0.23
USD 495,000 NCIBUILDING SYS 8.25% 15/01/23 144 521,063 539,549 0.23
USD 525,000 SUNOCO LP/FIN 5.5% 01/08/20 WI 525,000 535,499 0.22
USD 635,000 VALEANT PHARMA 6.75% 15/08/21 144A 565,650 533,399 0.22
USD 500,000 FREEPORT MCMORAN 6.75% 1/2/22 144A 383,875 519,999 0.22
USD 500,000 CEQUEL COM HLD 5.125% 15/12/21 144A 448,063 506,875 0.21
USD 475,000 SCOTTS MIRACLE 6% 15/10/23 144A 476,969 502,313 0.21
USD 470,000 BEACON ROOF 6.375% 01/10/23 470,000 500,550 0.21
USD 450,000 RADIAN GROUP INC 7% 15/03/21 450,000 498,375 0.21
USD 525,000 TENET HEALTHCARE 6.75% 15/06/23 505,772 496,781 0.21
USD 455,000 WESTERN REFINING 7.5% 15/02/23 427,000 493,675 0.21
USD 475,000 CITGO PETROLEUM 6.25% 15/08/22 144A 482,469 490,438 0.21
USD 480,000 RIALTO HLDS LLC 7% 01/12/18 484,550 489,600 0.21
USD 475,000 SUNOCO LP/FIN 6.375% 01/04/23 WI 475,000 489,250 0.21
USD 470,000 SM ENERGY CO 6.75% 15/09/26 471,275 487,625 0.20
USD 455,000 ENGILITY CORP 8.875% 01/09/24 144A 467,675 486,850 0.20
USD 450,000 T-MOBILE USA INC 6.375% 01/03/25 469,961 486,563 0.20
USD 450,000 BWAY HDGS CO 9.125% 15/08/21 144A 447,138 483,750 0.20
USD 425,000 HCAINC 7.5% 15/02/22 484,063 482,375 0.20
USD 450,000 TENET HEALTHCARE 7.5% 01/01/22 144A 460,200 481,500 0.20
USD 475,000 NAVISTAR INTL CORP 8.25% 01/11/21 477,344 480,047 0.20
USD 467,000 TESORO LOGISTICS 5.875% 1/10/20 425,094 479,843 0.20
USD 450,000 POST HLDGS 6.75% 01/12/21 144A 470,750 477,000 0.20
USD 470,000 ALLISON TRANSMISS 5% 01/10/24 144A 474,156 474,935 0.20
USD 440,000 MGM RESORTS INTL 6% 15/03/23 457,756 474,100 0.20
USD 400,000 ALLY FINANCIAL 8% 01/11/31 472,636 473,000 0.20
USD 455,000 DONNELLEY FIN 8.25% 15/10/24 144A 455,000 470,925 0.20
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USD 475,000 DISH DBS CORP 5% 15/03/23 464,546 467,281 0.20
USD 475,000 EMC CORP 2.65% 01/06/20 459,563 460,957 0.19
USD 475,000 ITALICS MERGER 7.125% 15/07/23 144A 475,000 457,188 0.19
USD 424,000 OWENS-ILLINOIS 7.8% 15/05/18 469,580 450,500 0.19
USD 445,000 WHITING PETROLEUM 5.75% 15/03/21 404,905 448,338 0.19
USD 400,000 CHENIERE CORP CHRIS 7% 30/6/24 144A 405,000 448,000 0.19
USD 500,000 ANNA MERGER SUB 7.75% 01/10/22 144A 478,075 447,500 0.19
USD 425,000 MOHEGAN TRIBAL 7.875% 15/10/24 144A 421,902 445,188 0.19
USD 450,000 DYNEGY INC 7.375% 01/11/22 WI 431,896 444,375 0.19
USD 440,000 GROUP 1 AUTO 5% 01/06/22 434,900 443,300 0.19
USD 525,000 VALEANT PHARMA 7.25% 15/07/22 144A 503,646 441,000 0.19
USD 450,000 ASHTON WOODS USA 6.875% 15/2/21 144 446,581 441,000 0.19
USD 450,000 CALPINE CORP 5.5% 01/02/24 438,469 441,000 0.19
USD 425,000 ISLE OF CAPRI CAS 5.875% 15/03/21 435,500 439,365 0.18
USD 455,000 QUICKEN LOANS INC 5.75% 1/5/25 144A 448,225 437,938 0.18
USD 420,000 UNITED RENTALS 5.5% 15/07/25 401,100 435,750 0.18
USD 415,000 TREEHOUSE FOODS INC 6% 15/02/24 144 415,000 435,231 0.18
USD 385,000 AES CORPORATION 7.375% 01/07/21 384,663 431,200 0.18
USD 400,000 RCN TELE SER CAP 8.5% 15/08/20 144A 406,063 425,500 0.18
USD 425,000 RADIATE HOLDCO/FIN 6.625% 15/02/25 424,344 423,938 0.18
USD 400,000 FELCOR LODGING LP 6% 01/06/25 403,563 421,000 0.18
USD 375,000 ENERGY TRANSFER EQ 7.5% 15/10/20 342,094 420,000 0.18
USD 400,000 SHEARERS FOODS 9% 01/11/19 144A 443,000 419,900 0.18
USD 410,000 BMC EASTLLC 5.5% 01/10/24 144A 410,000 419,102 0.18
USD 400,000 ASHTEAD CAPITAL 5.625% 1/10/24 144 401,500 419,000 0.18
USD 450,000 AHERN RENTALS 7.375% 15/5/23 144A 366,200 418,500 0.18
USD 400,000 HRG GROUP 7.75% 15/01/22 397,393 418,500 0.18
USD 400,000  CIT GROUP INC 5% 01/08/23 403,125 417,000 0.18
USD 405,000 OASIS PETROLEUM 6.875% 15/03/22 404,363 415,631 0.17
USD 375,000 POST HLDGS 7.75% 15/03/24 144A 375,000 415,313 0.17
USD 375,000 WESTERN DIGITAL 7.375% 01/04/23 144 381,979 413,438 0.17
USD 390,000 CHENIERE CORP 5.875% 31/03/25 144A 390,000 412,667 0.17
USD 405,000 GULFPORT ENERGY 6% 15/10/24 144A 404,875 412,343 0.17
USD 400,000 WELLCARE HEALTH 5.75% 15/11/20 413,500 411,000 0.17
USD 400,000 SUNOCO LP/FIN 6.25% 15/04/21 WI 400,000 410,000 0.17
USD 400,000 FREEPORT MCMORAN 6.625% 1/5/21 144A 254,550 408,000 0.17
USD 450,000 ORTHO-CLINICAL 6.625% 15/05/22 144A 446,000 407,250 0.17
USD 400,000 WEYERHAEUSER REAL 4.375% 15/6/19 385,899 407,000 0.17
USD 425,000 BMC SOFTWARE 8.125% 15/07/21 144A 370,922 406,938 0.17
USD 400,000  JEFFERIES GROUP 7.375% 01/04/20 369,000 404,000 0.17
USD 400,000 SUMMIT MID HDGS 5.5% 15/08/22 357,375 401,000 0.17
USD 400,000 ALBERTSONS 5.75% 15/03/25 144A 400,000 397,000 0.17
USD 395,000 MIRCON TECH INC 5.25% 15/01/24 144A 376,231 395,988 0.17
USD 400,000 JC PENNEY CORP 5.65% 01/06/20 368,000 394,000 0.17
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USD 375,000 NBTY INC 7.625% 15/05/21 144A 375,000 392,813 0.16
USD 400,000 REALOGY GROUP 4.875% 01/06/23 144A 397,076 389,500 0.16
USD 335,000 MICROSEMI CORP 9.125% 15/04/23 144A 342,248 388,600 0.16
USD 375,000 HEXION 2 US FIN 10.375% 1/2/22 144A 375,000 388,350 0.16
USD 370,000 KLX INC 5.875% 01/12/22 144A 371,505 387,113 0.16
USD 350,000 LIMITED BRANDS INC 7% 01/05/20 371,000 385,875 0.16
USD 375,000 LEVEL 3 FIN INC 5.625% 01/02/23 377,625 384,375 0.16
USD 360,000 A SCHULMAN INC 6.875% 01/06/23 144A 360,000 379,800 0.16
USD 365,000 HILL-ROM HDG INC 5.75% 01/09/23 144 365,000 378,688 0.16
USD 350,000 CITGO HOLDING 10.75% 15/02/20 144A 345,346 376,250 0.16
USD 375,000 SINCLAIR TELE 5.875% 15/3/26 144 A 378,000 375,938 0.16
USD 350,000 MATCH GRP 6.375% 01/06/24 352,125 375,375 0.16
USD 375,000 UNIFRAX ILLC/HO 7.5% 15/02/19 144A 378,250 375,000 0.16
USD 375,000 NEXSTAR ESCROW 5.625% 01/08/24 144A 375,000 373,125 0.16
USD 350,000 COMMSCOPE TECH FIN 6% 15/06/25 144A 350,103 371,070 0.16
USD 350,000 T-MOBILE USA INC 6% 01/03/23 352,690 370,580 0.16
USD 355,000 RICE ENERGY 6.25% 01/05/22 343,853 369,200 0.16
USD 370,000 ICAHN ENTER 6.75% 01/02/24 144A 370,000 368,150 0.15
USD 350,000 JDA ESC/BOND 7.375% 15/10/24 144 354,000 367,500 0.15
USD 350,000 SUMMIT MID HDGS 7.5% 01/07/21 W1 348,688 367,500 0.15
USD 350,000 NRG ENERGY INC 7.25% 15/05/26 144A 347,506 365,750 0.15
USD 350,000 RITE AID CORP 6.75% 15/06/21 WI 376,463 364,875 0.15
USD 350,000 SERVICE CORP INTL 5.375% 15/01/22 352,750 364,000 0.15
USD 350,000 ALBERTSONS LLC 6.625% 15/06/24 144A 352,625 364,000 0.15
USD 350,000 AES CORP 6% 15/05/26 348,625 362,789 0.15
USD 430,000 IHEART COMMUNICATIONS 9% 15/12/19 382,197 362,275 0.15
USD 350,000 REVLON CONS PROD 6.25% 01/08/24 352,719 362,250 0.15
USD 350,000 ACCESS MIDST PART 4.875% 15/05/23 357,750 360,965 0.15
USD 350,000 FIRST DATA CORP 5.75% 15/01/24 144A 350,000 360,938 0.15
USD 350,000 NPC INTL/OPER CO 10.5% 15/01/20 366,479 360,500 0.15
USD 350,000 AMERIGAS PART/FIN 5.5% 20/05/25 350,000 358,750 0.15
USD 350,000 ALLIANCE DATA SY 5.875% 1/11/21 144 350,000 358,750 0.15
USD 350,000 REYNOLDS GRP ISS 5.125% 15/7/23 144 353,500 357,000 0.15
USD 350,000  SIRIUS XM RADIO 5.375% 15/07/26 144 350,000 355,688 0.15
USD 325,000 ALLY FINANCIAL INC 8% 31/12/18 360,750 355,469 0.15
USD 345,000 SM ENERGY CO 6.5% 01/01/23 202,994 354,488 0.15
USD 375,000 CLOUD PEAK ENERGY 8.50% 15/12/19 281,500 354,375 0.15
USD 410,000 FREEPORT-MCMORAN 5.45% 15/03/43 203,950 353,369 0.15
USD 295,000 BLUE CUBE SPINCO 9.75% 15/10/23 308,275 351,050 0.15
USD 340,000 FELCOR LODGING LP 5.625% 01/03/23 333,475 348,500 0.15
USD 350,000 FREEPORT-MCMORAN 2.375% 15/03/18 280,790 347,813 0.15
USD 325,000 FBM FINANCE INC 8.25% 15/08/21 144A 325,000 346,938 0.15
USD 325,000 REYNOLDS GRP ISS 7% 15/07/24 144A 327,750 345,313 0.15
USD 340,000 SERVICEMASTER CO 5.125% 15/11/24 14 340,000 344,250 0.14
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USD 325,000 PATRIOT MERGER CORP 9% 15/07/21 144 323,875 340,844 0.14
USD 345,000 LADDER CAP FIN 5.875% 01/08/21 144A 345,000 340,688 0.14
USD 325,000 RADIAN GROUP INC 5.25% 15/06/20 325,000 339,625 0.14
USD 325,000 ARAMARK SERV INC 5.125% 15/01/24 14 337,188 338,813 0.14
USD 390,000 KINDRED HEALTH 6.375% 15/04/22 372,463 338,325 0.14
USD 325,000 AMERICAN AXLE&MFG 6.25% 15/03/21 336,375 335,563 0.14
USD 325,000 LANDRY'S INC 6.75% 15/10/24 144A 325,000 334,750 0.14
USD 325,000 CEDAR FAIR/CANA 5.375% 01/06/24 W1 325,000 333,938 0.14
USD 350,000  UNIVISION COMM 5.125% 15/02/25 144A 353,781 333,375 0.14
USD 350,000 SLM CORP 6.125% 25/03/24 MTN 344,247 331,188 0.14
USD 325,000 AMERICAN AIRLINES 4.625% 1/3/20 144 325,000 327,860 0.14
USD 325,000  WHITING PETR 6.25% 01/04/23 321,250 327,438 0.14
USD 325,000 LENNAR CORP 4.125% 15/01/22 325,000 327,031 0.14
USD 300,000 WPX ENERGY INC 7.5% 01/08/20 228,938 325,500 0.14
USD 330,000 ALLEGHENY TECHNO 5.95% 15/01/21 311,981 325,050 0.14
USD 300,000 PRIME SECSRVC 9.25% 15/05/23 144A 309,850 325,020 0.14
USD 325,000 FERRELLGAS LP 6.75% 15/06/23 325,000 324,188 0.14
USD 300,000 GREYSTAR REAL 8.25% 01/12/22 144A 303,240 323,250 0.14
USD 320,000 ISTAR FINANCIAL 5% 01/07/19 320,000 322,400 0.14
USD 300,000 KB HOME 7% 15/12/21 304,875 321,375 0.13
USD 300,000 CENTRAL GARDEN PET 6.125% 15/11/23 302,219 321,000 0.13
USD 300,000 TRANSOCEAN INC 9% 15/07/23 144A 293,638 319,500 0.13
USD 325,000 POST HLDGS 5% 15/08/26 144A 325,000 314,233 0.13
USD 325,000 TOWNSQUARE MEDIA 6.5% 01/04/23 144A 325,813 312,813 0.13
USD 300,000 LIVE NATION ENT 5.375% 15/06/22 144 302,188 312,000 0.13
USD 300,000 LUCENT TECHNOLOGIES 6.5% 15/01/28 306,750 311,625 0.13
USD 300,000 COTT BEVERAGES 6.75% 01/01/20 300,000 311,250 0.13
USD 295,000 RSP PERMIAN 6.625% 01/10/22 303,079 311,225 0.13
USD 325,000 WINDSTREAM CORP 7.50% 01/04/23 310,875 310,375 0.13
USD 300,000 COMMSCOPE 5.5% 15/06/24 144A 299,000 309,750 0.13
USD 300,000 SPRINT NEXTEL 8.375% 15/08/17 310,380 309,375 0.13
USD 295,000 MURPHY OIL USA 6% 15/08/23 308,275 308,275 0.13
USD 300,000 MERITAGE HOMES CORP 6% 01/06/25 306,375 308,250 0.13
USD 300,000 FREEPORT MCMORAN 6.5% 15/11/20 144A 230,338 307,500 0.13
USD 300,000 CARRIZO OIL&GAS INC 6.25% 15/04/23 263,074 306,750 0.13
USD 300,000 RESOLUTE ENERGY CORP 8.5% 1/5/20 265,219 306,000 0.13
USD 345,000 CHS COMMUNITY 8% 15/11/19 327,965 305,109 0.13
USD 285,000 AVON INTL OPERA 7.875% 15/8/22 144A 292,188 304,950 0.13
USD 300,000 ALLY FINANCIAL INC 4.125% 30/03/20 301,095 304,875 0.13
USD 300,000  PBF LOGIST LP/FIN 6.875% 15/5/23 W1 284,578 304,500 0.13
USD 275,000 PLATFORM SPEC 10.375% 01/05/21 144A 282,181 303,875 0.13
USD 305,000 ROSE ROCK MID 5.625% 15/07/22 240,200 303,475 0.13
USD 280,000 DIAMOND 1/2 FIN 5.45% 15/06/23 144A 279,880 300,679 0.13
USD 300,000 RANGE RESOURCES 5% 15/03/23 144A 258,375 298,500 0.13

— 193 —



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

i e B4, L R

USD 285,000 PDC ENERGY INC 6.125% 15/09/24 144A 287,219 297,825 0.13
USD 275,000 HERC RENTALS INC 7.5% 01/06/22 144A 283,375 297,688 0.13
USD 300,000 CALPINE CORP 5.375% 15/01/23 292,854 297,375 0.12
USD 275,000 RICE ENERGY 7.25% 01/05/23 275,202 295,625 0.12
USD 275,000 GOLDEN NUGGET ESC 8.5% 01/12/21 144 278,469 295,625 0.12
USD 275,000 CVR PART /NITROGE 9.25% 15/06/23 1 269,360 295,281 0.12
USD 295,000 NGL ENERGY/FIN 5.125% 15/07/19 274,650 295,000 0.12
USD 275,000 CEB INC 5.625% 15/06/23 144A 272,964 291,500 0.12
USD 275,000 MPT OPER PARTNER 6.375% 01/03/24 275,000 290,813 0.12
USD 284,000 ALERIS INTL INC 7.875% 01/11/20 250,000 290,000 0.12
USD 275,000 BALL CORP 4.375% 15/12/20 275,000 288,329 0.12
USD 275,000 XPO LOGISTICS 6.5% 15/06/22 144A 263,603 286,688 0.12
USD 285,000 LAMB WESTON 4.625% 01/11/24 144A 285,000 286,069 0.12
USD 275,000 CPG MERGER SUB 8% 01/10/21 144A 284,375 286,000 0.12
USD 280,000 SABRE INC 5.25% 15/11/23 144A 277,588 284,900 0.12
USD 275,000 DISH DBS CORP 5.125% 01/05/20 279,658 282,563 0.12
USD 275,000 WINDSTREAM CORP 7.75% 15/10/20 282,844 280,500 0.12
USD 275,000 LENNAR CORP 4.875% 15/12/23 272,715 279,813 0.12
USD 270,000 CABLEVISION SYSTEMS 8.625% 15/09/17 281,250 279,450 0.12
USD 275,000 HEALTHSOUTH CORP 5.75% 01/11/24 277,754 278,781 0.12
USD 270,000 HCA INC 4.75% 01/05/23 273,510 278,775 0.12
USD 275,000  WILLIAMS CO INC 4.55% 24/06/24 204,188 278,438 0.12
USD 425,000 PEABODY ENERGY 10% 15/03/22 144A 284,462 276,250 0.12
USD 270,000 PATTERN ENERGY GP 5.875% 01/02/24 1 270,000 276,075 0.12
USD 275,000 LADDER CAP FIN 7.375% 01/10/17 275,375 276,031 0.12
USD 265,000 CCO HDGS LLC/CAP 5.125% 15/02/23 274,938 275,269 0.12
USD 250,000 HCA INC 7.69% 15/06/25 281,875 274,375 0.12
USD 255,000 PARSLEY ENERGY 6.25% 01/06/24 144A 258,600 273,488 0.11
USD 275,000 CALATLANTIC GROUP 5.25% 01/06/26 271,563 272,250 0.11
USD 275,000 NRG ENERGY 6.625% 15/01/27 144A 274,771 272,250 0.11
USD 250,000 NATHAN'S FAMOUS 10% 15/03/20 144A 258,125 271,563 0.11
USD 275,000 TEMPUR SEALY INTL 5.5% 15/6/26 275,647 270,531 0.11
USD 275,000  WILLIAMS CIE 3.7% 15/01/23 221,625 270,188 0.11
USD 250,000 MURPHY OIL CORP 6.875% 15/08/24 252,676 268,125 0.11
USD 250,000 ECO SERVICES 8.5% 01/11/22 144A 250,000 266,250 0.11
USD 255,000 MSCIINC 5.25% 15/11/24 144A 255,000 265,838 0.11
USD 254,000 CALPINE CORP 7.875% 15/01/23 144A 273,447 264,795 0.11
USD 250,000 EMDEON INC 6% 15/02/21 144A 250,000 264,375 0.11
USD 250,000 SPECTRUM BRANDS 6.125% 15/12/24 250,000 264,375 0.11
USD 250,000 MATADOR RES 6.875% 15/04/23 144a 263,750 263,750 0.11
USD 250,000 GRINDING MED 7.375% 15/12/23 144A 254,125 262,813 0.11
USD 250,000 CIT GROUP INC 6.625% 01/04/18 144A 264,250 262,625 0.11
USD 225,000 WILLIAMS COS 7.875% 01/09/21 187,224 262,013 0.11
USD 250,000 RANGE RESOURCES 5.875% 1/07/22 144A 234,375 261,875 0.11
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USD 250,000 RADIO SYSTEMS 8.375% 01/11/19  144A 255,000 260,938 0.11
USD 250,000 MILACRON LLC/FIN 7.75% 15/02/21 144 251,528 260,315 0.11
USD 250,000 AMERICAN GREETINGS 7.375% 01/12/21 258,250 259,375 0.11
USD 285,000 CENTURLINK INC 7.65% 15/03/42 250,068 259,350 0.11
USD 250,000 ACCESS MIDST PART 4.875% 15/03/24 226,875 258,337 0.11
USD 250,000 CIT GROUP INC 5.25% 15/03/18 258,469 257,813 0.11
USD 255,000 ICAHN ENTER 6.25% 01/02/22 144A 255,000 256,913 0.11
USD 250,000 AIRXCEL INC 8.5% 15/02/22 144A 252,500 255,625 0.11
USD 225,000 SOLERA LLC/FIN 10.5% 01/03/24 144A 213,750 255,375 0.11
USD 250,000 AK STEEL CORP 7.625% 15/05/20 230,481 255,000 0.11
USD 250,000 SIGNODE IND GRP 6.375% 01/05/22 144 239,063 254,453 0.11
USD 250,000 LEVEL 3 FINANCING 5.375% 15/01/24 250,000 254,450 0.11
USD 245,000 SM ENERGY CO 6.125% 15/11/22 187,250 252,963 0.11
USD 245,000 TRIPOINTE 4.875% 01/07/21 243,621 251,125 0.11
USD 250,000 EMC CORP 1.875% 01/06/18 247,313 248,797 0.10
USD 250,000 GRAY TELE INC 5.875% 15/07/26  144A 251,875 247,500 0.10
USD 235,000 KAISER ALUMINIUM 5.875% 15/05/24 235,000 246,163 0.10
USD 225,000 HCAINC 7.58% 15/09/25 MTN 249,188 244,688 0.10
USD 250,000 ANTERO RESOURCES 5% 01/03/25 144A 250,000 244,375 0.10
USD 225,000 CLIFFS NATURAL RES 8.25% 31/3/20 14 236,250 241,875 0.10
USD 230,000 LSC COMM INC 8.75% 15/10/23 144A 230,000 240,925 0.10
USD 275,000 CF INDUSTRIES INC 5.375% 15/03/44 246,656 239,938 0.10
USD 225,000 T-MOBILE USA INC 6.836% 28/04/23 235,250 239,625 0.10
USD 250,000 CHESAPEAKE EN 5.375% 15/06/21 146,875 238,750 0.10
USD 225,000 BERRY PLASTICS CORP 6% 15/10/22 226,432 238,219 0.10
USD 235,000 FRONTIER COMM 11% 15/09/25 240,481 237,350 0.10
USD 225,000 HALCON RES CORP 8.625% 01/02/20 144 217,313 235,125 0.10
USD 250,000  SINCLAIR TELE 5.125% 15/02/27 144A 250,000 235,000 0.10
USD 225,000 PLY GEM INDS 6.5% 01/02/22 228,300 234,563 0.10
USD 225,000 HECLA MINING CO 6.875% 01/05/21 197,524 232,875 0.10
USD 475,000 LINN ENERGY LLC 8.625% 15/4/20 314,089 232,750 0.10
USD 225,000 TESORO CORP 5.125% 01/04/24 219,500 232,594 0.10
USD 225,000 CINEMARK USA 5.125% 15/12/22 223,469 231,188 0.10
USD 385,000 FORBES ENERGY SVCS 9% 15/06/19 374,000 231,000 0.10
USD 280,000 ROWAN COMPANIES INC 5.85% 15/01/44 158,900 231,000 0.10
USD 225,000 DR HORTON INC 3.75% 01/03/19 225,500 230,625 0.10
USD 225,000 ECLIPSE RESOURCES 8.875% 15/07/23 206,250 230,063 0.10
USD 225,000 KFC HOLD PIZZA 5% 01/06/24 144A 225,000 229,781 0.10
USD 225,000 COGENT COMM FIN 5.625% 15/04/21 144 225,000 229,500 0.10
USD 225,000 CCO HDG LLC/CAP 5.125% 01/05/27 144 230,500 229,358 0.10
USD 225,000 AMC NETWORKS INC 5% 01/04/24 225,000 228,656 0.10
USD 220,000 ONEMAIN FIN 6.75% 15/12/19 144A 231,000 228,250 0.10
USD 250,000 TEEKAY OFFSHORE 6% 30/07/19 250,000 227,500 0.10
USD 215,000 CINCINNATI BELL 7% 15/07/24 144A 218,188 227,094 0.10
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USD 225,000 SPEEDWAY MOTORSP 5.125% 01/02/23 225,000 226,715 0.10
USD 225,000  SPRINT NEXTEL CORP 9.125% 1/03/17 W 226,406 226,170 0.09
USD 225,000 ICAHN ENTS FIN 5.875% 01/02/22 213,187 224,719 0.09
USD 400,000  APPVION INC 9% 01/06/20 144A 250,200 224,000 0.09
USD 225,000 BLUELINE RENTAL FIN 7% 01/02/19 144 216,625 222,750 0.09
USD 208,000 CHESAPEAKE ENERGY 8% 15/12/22 WI 259,407 222,431 0.09
USD 210,000 COMMUNICATION SALES 6% 15/04/23 144 211,394 220,500 0.09
USD 240,000 ONEX YORK ACQ 8.5% 01/10/22 144A 240,000 219,600 0.09
USD 195,000 ZEKELMAN/JMC STE 9.875% 15/06/23 14 195,000 219,375 0.09
USD 200,000 MGM MIRAGE 11.375% 01/03/18 232,813 218,500 0.09
USD 200,000 CLOUD CRANE LLC 10.125% 01/08/24 14 201,531 218,500 0.09
USD 250,000 DJO FINCO LTD 8.125% 15/06/21 144A 250,000 216,875 0.09
USD 200,000 ALCOA/ARCONIC 5.87% 23/02/22 212,500 214,780 0.09
USD 200,000 ELDORADO RES INC 7% 01/08/23 WI 199,956 213,500 0.09
USD 200,000 INTL LEASE FIN CORP 5.875% 01/04/19 214,200 213,334 0.09
USD 200,000 OWENS-BROCKWAY 6.375% 15/08/25 144A 208,000 212,750 0.09
USD 200,000 NEWFIELD EXPLOR CO 5.75% 30/01/22 183,958 212,500 0.09
USD 220,000 DYNEGY INC 8% 15/01/25 144A 209,200 211,750 0.09
USD 225,000 ARTESYN ESC INC 9.75% 15/10/20 144A 225,000 211,500 0.09
USD 200,000 PINNACLE FOODS 5.875% 15/01/24 W1 200,938 211,462 0.09
USD 200,000 CORTES NP ACQ 9.25% 15/10/24  144A 200,000 211,374 0.09
USD 200,000  VIKING CRUISES 8.5% 15/10/22 144A 214,250 210,250 0.09
USD 206,000 ASBURY AUTO 6% 15/12/24 209,188 210,120 0.09
USD 250,000 AVAYA INC 9% 01/04/19 144A 202,188 210,000 0.09
USD 200,000 LYNX II CORP 6.375% 15/04/23 144A 208,500 210,000 0.09
USD 200,000 MULTI-COLOR 6.125% 01/12/22 144A 201,500 209,250 0.09
USD 200,000  WILLIAM LYON HOME 8.5% 15/11/20 201,625 209,250 0.09
USD 200,000 MGIC INVESTMENT CORP 5.75% 15/08/23 200,000 209,000 0.09
USD 275,000 GENON ENERGY INC 9.5% 15/10/18 293,379 209,000 0.09
USD 200,000 NABORS INDUS 5% 15/09/20 199,375 208,000 0.09
USD 200,000 CARRIZO OIL&GAS INC 7.5% 15/09/20 208,250 207,750 0.09
USD 200,000 ABC SUPPLY 5.75% 15/12/23 144A 200,000 207,500 0.09
USD 200,000 CEMEX FINANCE 6% 01/04/24 144A 200,000 206,642 0.09
USD 200,000 NATIONAL CINEMEDIA 6% 15/04/22 200,841 206,500 0.09
USD 200,000 MOLINA HEALTH 5.375% 15/11/22 201,838 206,500 0.09
USD 200,000 CENTURY COMM 6.875% 15/05/22 144a 204,000 206,500 0.09
USD 200,000 WISE METALS GRP 8.75% 15/12/18 144A 178,000 206,248 0.09
USD 225,000 INN MOUNTAIN GODS 8.75% 30/11/20 14 209,625 205,875 0.09
USD 200,000 HARLAND CLARKE 9.75% 01/08/18 144A 213,875 205,608 0.09
USD 205,000 MIRCON TECH INC 5.625 15/1/26 144A 205,000 205,308 0.09
USD 200,000 ANTERO RESOURCE FIN 5.375% 01/11/21 176,500 205,000 0.09
USD 200,000 BLUE RACER MID 6.125% 15/11/22 144A 199,189 203,500 0.09
USD 200,000 NAVIENT CORP 7.25% 25/09/23 198,122 201,500 0.08
USD 200,000 HEXION 2 US FIN 13.75% 1/2/22 144A 200,000 201,500 0.08
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USD 200,000 COOPER STANDARD 5.625% 15/11/26 200,000 201,124 0.08
USD 200,000 FREEPORT-MCMORAN 2.3% 14/11/17 199,000 200,000 0.08
USD 195,000 TARGA RES PAR 5.25% 01/05/23 184,288 199,875 0.08
USD 215,000 SOUTHWESTERN ENERGY 4.1% 15/03/22 175,881 198,875 0.08
USD 188,000 UNIVISION COMM 6.75% 15/09/22 144A 190,928 196,930 0.08
USD 200,000 TENN MERGER 6.375% 01/02/25 144A 200,000 196,124 0.08
USD 195,000 CONSOLIDATED COMM 6.5% 01/10/22 187,200 195,488 0.08
USD 200,000  JEFFERIES FIN LLC 6.875% 15/4/22 14 200,000 193,750 0.08
USD 200,000 COMPRESSCO PART 7.25% 15/08/22 198,477 192,000 0.08
USD 200,000  VERITAS US 7.5% 01/02/23 144A 187,000 191,500 0.08
USD 175,000 TESORO LOGISTICS 6.375% 01/05/24 175,000 190,094 0.08
USD 200,000 GLOBAL SHIP LEASE 10% 01/04/19 144A 197,000 190,000 0.08
USD 180,000 GTT ESCROW 7.875% 31/12/24 144A 180,000 188,550 0.08
USD 225,000 AVAYA INC 7% 01/04/19 144A 178,969 187,313 0.08
USD 175,000 HCA INC 5.875% 01/05/23 1 179,625 186,375 0.08
USD 175,000 CARMIKE CINEMAS INC 6% 15/6/23 144A 175,404 185,500 0.08
USD 175,000  SIRIUS XM RADIO 6% 15/07/24 144A 180,060 185,500 0.08
USD 175,000 T-MOBILE USA INC 6.125% 15/01/22 175,281 185,063 0.08
USD 200,000  VERITAS US 10.5% 01/02/24 144A 190,000 185,000 0.08
USD 175,000 WR GRACE & CO 5.125% 01/10/21 144A 175,000 184,188 0.08
USD 175,000 MPLX LP 4.875% 01/12/24 W1 135,217 183,483 0.08
USD 175,000 MEDIACOM BRDBND 6.375% 01/04/23 175,000 183,313 0.08
USD 175,000 PRESTIGE BRANDS 6.375% 01/03/24 144 175,000 182,438 0.08
USD 175,000 CBS RADIO INC 7.25% 01/11/24 144A 176,969 182,438 0.08
USD 175,000 CCO HLDGS LLC 5.125% 01/05/23 144A 175,000 181,781 0.08
USD 175,000 MERCER INTL 7% 01/12/19 175,000 181,615 0.08
USD 175,000 TESORO CORP 5.375% 01/10/22 178,938 181,563 0.08
USD 175,000 CRESCENT COMM 8.875% 15/10/21 144A 175,281 181,563 0.08
USD 175,000 CONCHO RESOURCES 5.5% 01/04/23 178,063 181,125 0.08
USD 175,000 LEVEL 3 FIN INC 6.125% 15/1/21 175,563 180,906 0.08
USD 175,000 SUMMIT MAT LLC 6.125% 15/07/23 173,906 180,688 0.08
USD 175,000 CENTURY COMM 6.875% 15/05/22 172,689 180,688 0.08
USD 175,000 ARUBA INV 8.75% 15/02/23 144A 175,000 180,250 0.08
USD 175,000 CENTURLINK INC 5.8% 15/03/22 162,142 180,250 0.08
USD 175,000  VIASAT INC 6.875% 15/06/20 180,250 179,813 0.08
USD 175,000 VECTOR GROUP LTD 6.125% 01/02/25 14 175,000 179,778 0.08
USD 175,000 TESORO CORP 4.75% 15/12/23 144A 175,000 179,594 0.08
USD 175,000 BUILDERS FIRSTS 5.625% 1/09/24 144A 175,000 178,938 0.08
USD 175,000 ANTERO MIDSTREAM 5.375% 15/09/24 14 175,000 178,500 0.07
USD 175,000 BLOCK COMMS INC 7.25% 01/02/20 144A 175,000 178,063 0.07
USD 170,000 CLEAR CHAN WLD 6.5% 15/11/22 wi 167,346 177,480 0.07
USD 175,000 RHP HOTEL /RHP FIN 5% 15/04/23 175,000 176,750 0.07
USD 175,000 GEO GROUP INC 6% 15/04/26 175,000 176,313 0.07
USD 175,000 GROUP 1 AUTO 5.25% 15/12/23 144A 175,000 175,438 0.07

— 197 —



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

i e B4, L R

USD 175,000 CHESAPEAKE ENERGY 6.875% 15/11/20 127,929 175,000 0.07
USD 175,000 KCG HOLDINGS 6.875% 15/03/20  144A 171,063 174,563 0.07
USD 200,000 EP ENERGY/EVER 6.375% 15/06/23 83,174 173,500 0.07
USD 175,000 NRG YIELD OPER 5% 15/09/26 144A 175,000 170,625 0.07
USD 165,000 NGL ENRGY/FIN 6.875% 15/10/21 165,000 170,363 0.07
USD 166,000 BLACKBOARD INC 9.75% 15/10/21 159,156 169,320 0.07
USD 165,000 PULTEGROUP INC 5.5% 01/03/26 165,000 168,713 0.07
USD 161,000 ADVANCED MICRO 7% 01/07/24 133,178 167,440 0.07
USD 150,000 QORVO INC 7% 01/12/25 150,000 165,375 0.07
USD 148,000 ADVANCED MICRO 7.5% 15/08/22 144,210 162,060 0.07
USD 150,000 CONTURA ENERGY INC 10% 01/08/21 144 158,375 161,250 0.07
USD 200,000 TOPS HLDG MKTS II 8% 15/06/22 144A 200,000 161,000 0.07
USD 150,000 KINETIC KCI USA 9.625% 01/10/21 144 150,281 160,814 0.07
USD 150,000 BCD ACQUISIT INC 9.625% 15/09/23 14 150,000 160,500 0.07
USD 150,000 CLOUD PEAK ENERGY 12% 01/11/21 151,688 159,750 0.07
USD 150,000  FIRST DATA CORP 7% 01/12/23 144A 153,136 159,095 0.07
USD 150,000 STANDARDAERO AVIAT 10% 15/07/23 144 147,975 159,000 0.07
USD 150,000 CDW LLC/FIN 6% 15/08/22 150,000 158,813 0.07
USD 150,000 CALLON PETRO 6.125% 01/10/24 144A 150,000 158,813 0.07
USD 150,000  GANNETT CO 6.375% 15/10/23 156,918 158,625 0.07
USD 150,000  JACK OHIO FIN 10.25% 15/11/22 144 150,000 158,250 0.07
USD 160,000 CONTINENTAL RES 4.5% 15/04/23 141,200 157,600 0.07
USD 160,000 CENTENE CORP 4.75% 15/01/25 160,000 157,200 0.07
USD 150,000 CALPINE CORP 5.875% 15/01/24 144A 152,828 157,125 0.07
USD 150,000 CCO HLDGS LLC/CAP 5.5% 01/05/26 144 157,500 157,125 0.07
USD 150,000 STANDARD IND 5.125% 15/02/21 144A 150,000 156,750 0.07
USD 150,000 DEAN FOODS 6.5% 15/03/23 144A 150,000 156,750 0.07
USD 150,000 HUNT COS INC 9.625% 01/03/21 144A 148,128 156,375 0.07
USD 150,000 HOLLY ENERGY PART 6% 01/08/24 144A 150,000 156,375 0.07
USD 150,000 JONES ENERGY 9.25% 15/03/23 138,000 156,188 0.07
USD 150,000 SALLY HDGS/CAP 5.75% 01/06/22 158,125 155,438 0.07
USD 150,000 SABRA HEALTH 5.5% 01/02/21 149,500 155,250 0.07
USD 150,000 JACOBS ENTERT 7.875% 01/02/24 144A 150,000 154,125 0.06
USD 150,000 PRESTIGE BRANDS 5.375% 15/12/21 144 149,625 153,750 0.06
USD 150,000 GULFPORT ENERGY 6.375% 15/5/25 144A 150,000 153,750 0.06
USD 150,000 ZAYO GRP LLC/CAP 5.75% 15/01/27 150,000 153,375 0.06
USD 150,000 OSHKOSH CORP 5.375% 01/03/25 150,000 153,375 0.06
USD 150,000 SUBURBAN PROPANE 5.5% 01/06/24 150,000 153,000 0.06
USD 150,000 SPX FLOW INC 5.625% 15/08/24 144A 150,000 153,000 0.06
USD 150,000 WHITING PETROLEUM 5% 15/03/19 141,525 152,625 0.06
USD 150,000 SPX FLOW INC 5.875% 15/08/26 144A 150,000 152,250 0.06
USD 150,000 ALLY FINANCIAL INC 3.5% 27/01/19 148,643 151,875 0.06
USD 150,000 GRIFFON CORP 5.25% 01/03/22 149,070 151,500 0.06
USD 175,000 JC PENNEY CORP INC 7.4% 01/04/37 129,500 150,063 0.06
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USD 150,000 MSCIINC 4.75% 01/08/26 144A 150,000 149,625 0.06
USD 160,000 MENS WEARHOUSE 7% 01/07/22 138,350 149,400 0.06
USD 150,000 TENET HEALTHCARE 5.5% 01/03/19 153,563 149,250 0.06
USD 150,000  ALERE INC 6.5% 15/06/20 150,000 149,250 0.06
USD 150,000 WILLIAM LYON 5.875% 31/01/25 144A 148,823 149,063 0.06
USD 150,000 WILDHORSE RES 6.875% 01/02/25 144A 148,866 149,063 0.06
USD 150,000 KINDRED HEALTH 8% 15/01/20 150,000 147,750 0.06
USD 150,000 L BRANDS 6.875% 01/11/35 150,000 147,375 0.06
USD 175,000 HEXION US FINANCE 9% 15/11/20 146,781 147,000 0.06
USD 150,000 COMPASS MINERALS 4.875% 15/7/24 144 150,000 146,250 0.06
USD 150,000 GRAPHIC PACK 4.125% 15/08/24 150,000 145,875 0.06
USD 150,000 WOODSIDE HOMES CO 6.75% 15/12/21 14 150,063 145,875 0.06
USD 145,000 CSC HOLDINGS 5.25% 01/06/24 122,644 145,000 0.06
USD 140,000 TARGA RESOURCES 5.125% 1/02/25 144A 140,000 144,900 0.06
USD 140,000 TENET HEALTHCARE 8.125% 1/4/22 131,600 140,875 0.06
USD 134,000 SOUTHERNWESTERN ENR 7.5% 01/02/18 134,459 139,695 0.06
USD 145,000 TRONOX FINANCE 6.375% 15/08/20 139,019 139,472 0.06
USD 135,000 GOODYEAR TIRE&RUB 5.125% 15/11/23 135,000 138,544 0.06
USD 135,000 CONTINENTAL RESOURCES 5% 15/09/22 134,061 138,206 0.06
USD 125,000 HCAINC 8% 01/10/18 139,531 136,094 0.06
USD 175,000 RRIENERGY INC 7.875% 15/06/17 168,688 135,625 0.06
USD 135,000 PENN NATIONAL 5.625% 15/01/27 144A 135,000 135,506 0.06
USD 130,000 ALLEGIANT TRAVEL 5.5% 15/07/19 131,950 133,575 0.06
USD 175,000 CLOUD PEAK ENERGY 6.375% 15/03/24 79,000 133,438 0.06
USD 125,000 CENTURYLINK INC 5.625% 01/04/20 V 124,688 132,500 0.06
USD 125,000 CYRUSONE LP/FIN 6.375% 15/11/22 127,277 131,875 0.06
USD 125,000 AV HOMES 8.5% 01/07/19 125,000 130,781 0.05
USD 125,000 HRG GROUP 7.875% 15/07/19 130,625 130,625 0.05
USD 125,000 TESORO LOGISTIC LP 6.125% 15/10/21 125,188 130,625 0.05
USD 125,000  ANIXTER INC 5.125% 01/10/21 125,000 130,156 0.05
USD 125,000 T-MOBILE USA INC 6.731% 28/04/22 126,500 130,000 0.05
USD 125,000 SS&C TECH HOLD 5.875% 15/07/23 125,000 130,000 0.05
USD 125,000 AMERIGAS FIN 5.625% 20/05/24 125,000 130,000 0.05
USD 125,000 AK STEEL CORP 8.375% 01/04/22 112,926 129,688 0.05
USD 125,000 AMSURG CORP 5.625% 15/07/22 125,000 128,906 0.05
USD 125,000 LOGO MERGER SUB 8.375% 15/10/20 144 125,938 128,125 0.05
USD 122,109 IPAYMENT INC 9.5% 15/12/19 144A 169,545 127,909 0.05
USD 125,000 SOUTHERN STAR 5.125% 15/7/22 144A 125,000 127,500 0.05
USD 125,000 NAVIENT CORP 6.625% 26/07/21 126,594 127,188 0.05
USD 140,000 DYNEGY INC 5.875% 01/06/23 127,100 127,050 0.05
USD 115,000 CABLEVISION SYSTEMS 8% 15/04/20 124,762 126,788 0.05
USD 125,000 NES RENTAL HDGS 7.875% 01/05/18 144 125,625 126,563 0.05
USD 150,000 CNG HLDG INC 9.375% 15/05/20 144A 137,888 126,375 0.05
USD 125,000 COMMERCIAL METALS 4.875% 15/05/23 120,688 126,250 0.05
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USD 125,000 AMERICAN MIDSTREAM 8.5% 15/12/21 14 125,000 126,250 0.05
USD 125,000 BANKRATE INC 6.125% 15/08/18 144A 124,063 126,250 0.05
USD 125,000 ANTERO RESOURCE 5.125% 1/12/22 106,250 126,250 0.05
USD 120,000 VALVOLINE FIN TWO 5.5% 15/07/24 144 120,000 126,000 0.05
USD 125,000 HEATHSIDE GP 6.5% 01/05/22 144A 126,500 125,156 0.05
USD 125,000 SUNCOKE ENERGY 7.375% 01/02/20 144A 127,500 124,688 0.05
USD 150,000 K HOVNANIAN ENT 8% 01/11/19 144A 150,000 124,500 0.05
USD 125,000 SHEA HOMES LP 5.875% 01/04/23 144A 125,000 124,063 0.05
USD 125,000 DRIVETIME AUTO GP 8% 01/06/21 144A 125,000 123,438 0.05
USD 120,000 KOPPERS INC 6% 15/02/25 144A 120,000 123,300 0.05
USD 125,000 SHEA HOMES LP 6.125% 01/04/25 144A 125,000 122,813 0.05
USD 120,000 STARWOOD PROP TST 5% 15/12/21 144A 120,563 122,100 0.05
USD 125,000 L BRANDS 6.75% 01/07/36 125,000 121,875 0.05
USD 125,000 SANCHEZ ENERY CORP 6.125% 15/1/23 104,697 120,000 0.05
USD 125,000 HILLMAN GROUP INC 6.375% 15/7/22 14 125,000 120,000 0.05
USD 115,000 TARGA RESOURCES 5.375% 1/02/27 144A 115,000 119,169 0.05
USD 125,000 WEEKLEY HOMES LLC 6% 01/02/23 111,563 118,750 0.05
USD 115,000 PERF FOOD GRP15.5% 01/06/24 144A 115,000 117,588 0.05
USD 114,000 STEARNS LENDING 9.375% 15/08/20 144 114,000 114,499 0.05
USD 125,000 KINDRED HEALTH 8.75% 15/01/23 125,045 113,750 0.05
USD 125,000 K HOVNANIAN ENT 7% 15/01/19 144A 126,500 113,750 0.05
USD 115,000 GATES GLOBAL 6% 15/07/22 144A 98,764 113,563 0.05
USD 100,000 ALLY FINANCIAL INC 7.5% 15/09/20 W1 118,625 113,250 0.05
USD 110,000  FIRST DATA CORP 5.375% 15/8/23 144A 113,575 113,163 0.05
USD 100,000 MGM RESORTS INTL 6.625% 15/12/21 102,250 111,750 0.05
USD 102,000 DENBURY RESOURCES 9% 15/05/21 144A 81,386 111,180 0.05
USD 100,000  DIEBOLD INC 8.5% 15/04/24 WI 100,000 109,375 0.05
USD 100,000 QORVO INC 6.75% 01/12/23 100,000 108,995 0.05
USD 125,000 RESOLUTE FOREST 5.875% 15/05/23 122,848 108,438 0.05
USD 125,000 NORTHERN OIL AND GAS 8% 01/06/20 118,750 106,875 0.04
USD 100,000 MSCI INC 5.75% 15/08/25 144A 100,000 106,250 0.04
USD 100,000 DANA HOLDING CO 6% 15/09/23 95,500 105,500 0.04
USD 100,000 LEAR CORP 5.375% 15/03/24 100,000 105,250 0.04
USD 100,000 NGL ENRGY/FIN 7.5% 01/11/23 144A 104,124 105,000 0.04
USD 100,000 PENN NTL GAMING 5.875% 01/11/21 96,250 104,375 0.04
USD 100,000  SINCLAIR TELEVISION 6.125% 1/10/22 103,000 104,250 0.04
USD 100,000 US AIRWAYS GROUP 6.125% 01/06/18 100,000 104,125 0.04
USD 100,000 CBS OUT AMER 5.625% 15/02/24 W1 103,750 104,000 0.04
USD 100,000 TERRAFORM POWER 6.125% 15/06/25 144 77,750 104,000 0.04
USD 100,000 COGENT COM 5.375% 01/03/22 144A 100,375 103,875 0.04
USD 100,000 MPT OPER PART 6.375% 15/02/22 102,000 103,500 0.04
USD 100,000 SEALED AIR CORP 5.125% 1/12/24 144A 100,000 103,500 0.04
USD 100,000 SPRINGLEAF FIN CORP 6.9% 15/12/17 M 106,125 103,500 0.04
USD 100,000 VERSUM MATERIALS 5.5% 30/09/24 144A 100,000 103,250 0.04

— 200 —



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

i e B4, L R

USD 100,000 DAKOTA MERGER SUB 7.75% 01/09/23 14 100,000 103,250 0.04
USD 100,000 JC PENNEY CORP 5.875% 1/07/23 144A 100,000 102,250 0.04
USD 100,000 FLEX ACQUISITION 6.875% 15/01/25 14 100,000 101,625 0.04
USD 100,000 CEQUEL COM HLD 5.125% 15/12/21 144A 95,875 101,385 0.04
USD 100,000 MRT MID PART/FIN 7.25% 15/02/21 100,750 101,000 0.04
USD 100,000  SCIENT GAMES 8.125% 15/9/18 100,750 100,500 0.04
USD 100,000 FERRELLGAS PART 6.75% 15/01/22 101,000 100,500 0.04
USD 100,000 WMG ACQUISITION 5% 01/08/23 144A 100,000 100,250 0.04
USD 100,000 ARAMARK SERV INC 4.75% 01/06/26 144 100,000 99,600 0.04
USD 100,000 SELECT MEDICAL 6.375% 01/06/21 95,896 99,375 0.04
USD 100,000 GRAY TELE INC 5.125% 15/10/24 144A 100,000 98,250 0.04
USD 125,000 CLEAR CHANNEL COMM 10% 15/1/18 80,625 97,813 0.04
USD 100,000 EMBARQ CORP 7.995% 01/06/36 103,250 97,250 0.04
USD 100,000 RJS POWER HDG 5.125% 15/07/19 144A 100,000 96,750 0.04
USD 100,000 RR DONNELLEY 6% 01/04/24 99,313 95,000 0.04
USD 85,000 FRONTIER COMM 8.875% 15/09/20 86,899 90,525 0.04
USD 75,000 RITE AID CORP 7.7% 15/02/27 83,925 89,250 0.04
USD 85,000 SPRINGLEAF FINANCE 7.75% 1/10/21 WI 84,894 88,188 0.04
USD 85,000 SM ENERGY CO 6.5% 15/11/21 42,975 87,656 0.04
USD 100,000 WINDSTREAM HDGS 6.75% 01/04/28 96,000 85,510 0.04
USD 80,000 MPH ACQUISITION 7.125% 01/06/24 144 80,000 84,900 0.04
USD 75,000 CONDUENT FIN 10.5% 15/12/24 144A 74,004 84,469 0.04
USD 100,000 GRAFTECH INTL 6.375% 15/11/20 100,000 83,000 0.03
USD 100,000 CHS COMMUNITY 7.125% 15/07/20 75,563 82,500 0.03
USD 75,000 DIAMOND 1/2 FIN 7.125% 15/06/24 144 75,000 82,259 0.03
USD 75,000  ALERIS INTL INC 9.5% 01/04/21 144A 75,000 81,938 0.03
USD 79,000 NEXSTAR BROAD 6.125% 15/02/22 144A 79,000 81,923 0.03
USD 75,000 BEAZER HOMES USA 8.75% 15/03/22 144 75,000 81,563 0.03
USD 75,000 HERC RENTALS INC 7.75% 01/06/24 144 77,563 81,000 0.03
USD 125,000 TALOS PROD LLF/FIN 9.75% 15/2/18 14 123,781 80,625 0.03
USD 75,000  SPRINT NEXTEL CORP 7% 15/08/20 67,594 80,250 0.03
USD 75,000 CENTURYLINK INC 7.5% 01/04/24 Y 78,188 79,406 0.03
USD 75,000 ' YUM BRANDS INC 6.25% 15/03/18 81,000 78,188 0.03
USD 75,000  WPX ENERGY INC 6% 15/01/22 62,813 78,188 0.03
USD 75,000 SPRINGLEAF FINANCE 8.25% 1/10/23 W1 75,000 78,000 0.03
USD 75,000 RYLAND GROUP 5.375% 01/10/22 75,000 77,719 0.03
USD 75,000 REGAL ENTERTAINMENT 5.75% 15/06/23 75,000 77,625 0.03
USD 75,000 CRESTWOOD MIDSTREAM 6% 15/12/20 75,000 77,250 0.03
USD 75,000  GCIINC 6.75% 01/06/21 WI 77,344 77,250 0.03
USD 75,000 CRESTWOOD MID 6.125% 01/03/22 75,000 77,063 0.03
USD 75,000 JBS USALLC 8.25% 01/02/20 144A 74,289 76,875 0.03
USD 75,000 GEO GROUP INC 5.875% 15/01/22 75,000 76,781 0.03
USD 75,000 GANNETT CO 4.875% 15/09/21 144A 73,898 76,688 0.03
USD 75,000 TEREX CORP 5.625% 01/02/25 144A 75,000 76,568 0.03
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USD 75,000 SANCHEZ ENERY CORP 7.75% 15/6/21 63,125 76,500 0.03
USD 75,000 NATIONAL CINEMED 5.75% 15/08/26 W1 75,000 76,500 0.03
USD 75,000 TALLGRASS NRG PRT 5.5% 15/9/24 144A 75,000 76,125 0.03
USD 400,000 RUE21 INC 9% 15/10/21 144A 331,691 76,000 0.03
USD 75,000 REVLON CONSUMER 5.75% 15/02/21 75,000 75,188 0.03
USD 75,000 CHAPARRAL ENERGY 7.625% 15/11/22 42,305 74,625 0.03
USD 75,000 HARLAND CLARKE 6.875% 01/03/20 144A 75,000 74,438 0.03
USD 80,000 FRONTIER COMM 6.25% 15/09/21 80,000 74,400 0.03
USD 70,000 CENTENE ESC CORP 6.125% 15/2/24 W1 70,000 74,375 0.03
USD 75,000 BILL BARRETT CORP 7% 15/10/22 60,813 74,250 0.03
USD 75,000 FERRELLGAS LP 8.625% 15/06/20 144A 72,000 74,250 0.03
USD 75,000 RR DONNELLEY 6.5% 15/11/23 75,000 72,750 0.03
USD 70,000 MEDNAX INC 5.25% 01/12/23 144A 70,000 72,450 0.03
USD 75,000 CENTURYLINK INC 5.625% 1/04/25 73,688 71,250 0.03
USD 75,000 FREEPORT MCMORAN 3.55% 01/03/22 71,438 70,289 0.03
USD 65,000 HILTON GRAND VAC 6.125% 01/12/24 14 65,000 67,925 0.03
USD 65,000 HUNTINGTON INGALLS 5% 15/11/25 144A 65,000 67,438 0.03
USD 75,000 NWH ESCROW CORP 7.5% 01/08/21 144a 70,500 66,000 0.03
USD 65,000 MICRON TECHNO 5.5% 01/02/25 65,528 65,325 0.03
USD 75,000 ENDO 5.75% 15/01/22 144A 66,469 65,250 0.03
USD 100,000 99 CENTS ONLY STORE 11% 15/12/19 W1 101,624 64,500 0.03
USD 75,000 WEATHERFORD INTL 6.8% 15/06/37 61,313 64,313 0.03
USD 225,000 TRIANGLE USA PET 6.75% 15/7/22 144A 227,217 63,563 0.03
USD 61,000 COEUR D'ALENE MINES 7.875% 01/02/21 61,000 63,440 0.03
USD 75,000 COMMUNITY CHOICE 10.75% 1/05/19 W1 75,000 61,453 0.03
USD 75,000 GENON ENERGY 9.875% 15/10/20 WI 81,000 55,500 0.02
USD 50,000 SUMMIT MAT 8.5% 15/04/22 50,000 55,500 0.02
USD 50,000 EMI MUSIC PUB 7.625% 15/6/24 144A 50,000 54,625 0.02
USD 50,000 CARROLS REST GRP 8% 01/05/22 51,167 53,925 0.02
USD 50,000 MPG HOLDCO 17.375% 15/10/22 50,000 53,750 0.02
USD 50,000 SPECTRUM BRANDS ESC 6.625% 15/11/22 50,000 53,000 0.02
USD 50,000 MGP ESCROW 5.625% 01/05/24 144A 50,000 52,384 0.02
USD 50,000 NCR CORP 5.875% 15/12/21 W1 50,000 52,250 0.02
USD 50,000 TESORO LOGISTICS 5.25% 15/01/25 50,000 52,120 0.02
USD 47,000 GREIF INC 7.75% 01/08/19 53,815 52,111 0.02
USD 50,000 SEALED AIR CORP 5.25% 1/04/23 144A 50,000 52,063 0.02
USD 50,000 AIRCASTLE LTD 4.625% 15/12/18 50,000 51,875 0.02
USD 50,000 T-MOBILE USA 6.25% 01/04/21 51,750 51,767 0.02
USD 50,000 GIBRALTAR STEEL 6.25% 01/02/21 50,000 51,656 0.02
USD 50,000 WEYERHAEUSER REAL 5.875% 15/6/24 49,075 51,625 0.02
USD 50,000 APX GROUP INC 6.375% 01/12/19 50,000 51,625 0.02
USD 75,000 SUNGARD AVAIL 8.75% 01/04/22 144A 75,000 51,563 0.02
USD 50,000 FLORIDA EAST COAST 9.75% 1/05/20 14 50,333 51,500 0.02
USD 50,000 CHESAPEAKE ENERGY 8% 15/01/25 144A 49,261 51,375 0.02
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USD 50,000 MEDIACOM LLC/CORP 5.5% 15/04/21 50,000 51,313 0.02
USD 50,000 NABORS INDUS 4.625% 15/09/21 49,625 51,000 0.02
USD 50,000 CIT GROUP INC 3.875% 19/02/19 50,000 51,000 0.02
USD 50,000 MPT OPER PARTNERS 5.5% 01/05/24 50,000 50,750 0.02
USD 50,000 TEMPUR SEALY INTL 5.625% 15/10/23 50,000 50,000 0.02
USD 50,000 ALLY FINANCIAL INC 4.125% 13/02/22 49,253 49,875 0.02
USD 50,000 NIELSEN CO LUX 5% 01/02/25 144A 50,000 49,813 0.02
USD 50,000 KEHE DISTRIBUTORS 7.625% 15/8/21 14 50,000 49,750 0.02
USD 50,000 CABLEVISION SYSTEMS 5.875% 15/09/22 40,250 49,750 0.02
USD 50,000  TITAN INTL INC 6.875% 01/10/20 50,088 49,750 0.02
USD 50,000 COVANTA HDGS CORP 5.875% 01/03/24 50,000 49,750 0.02
USD 50,000 WMG ACQUISITION 4.875% 1/11/24 144A 50,000 49,625 0.02
USD 50,000 UNIVERSAL HOSPITAL 7.625% 15/08/20 46,029 49,500 0.02
USD 50,000 FREEPORT-MCMORAN 3.875% 15/03/23 46,750 46,360 0.02
USD 50,000 LONESTAR RES 8.75% 15/04/19 144A 50,000 45,750 0.02
USD 50,000 INTREPID AVIATION 6.875% 15/2/19 14 50,000 45,500 0.02
USD 50,000 FREEPORT-MCMORAN 5.4% 14/11/34 44250 43,672 0.02
USD 45,000 SM ENERGY CO 5% 15/01/24 38,138 42919 0.02
USD 39,000 TRAC INTERMODAL 11% 15/08/19 39,049 41,243 0.02
USD 51,000  AFFINION INVEST 13.5% 15/08/18 43,375 40,290 0.02
USD 35,000 TARGA RESOURCES 6.75% 15/03/24 35,000 38,194 0.02
USD 100,000 AMEREN ENERGY GEN 7% 15/04/18 H 90,375 36,500 0.02
USD 35,000 SM ENERGY CO 5.625% 01/06/25 17,588 34,125 0.01
USD 35,000 ATRIUM WINDOW&DOOR 7.75% 1/5/19 144 34,804 32,900 0.01
USD 25,000 INTL LEASE FIN CORP 8.625% 15/01/22 25,000 30,449 0.01
USD 25,000  WILLIAMS CO INC 7.5% 15/01/31 A 18,945 29,125 0.01
USD 25,000 DISH DBS CORP 6.75% 01/06/21 23,813 26,938 0.01
USD 25,000 NEW AMETHYST CORP 6.25% 01/12/24 14 25,000 26,250 0.01
USD 25,000 NATIONSTAR MORT 9.625% 01/05/19 25,536 26,031 0.01
USD 25,000 BEAZER HOMES USA 7.25% 01/02/23 25,226 26,031 0.01
USD 25,000 AMERICAN AIRLINES 5.5% 1/10/19 144A 25,000 26,000 0.01
USD 25,000 INTL LEASE FIN CORP 8.875% 01/09/17 27,406 26,000 0.01
USD 25,000  XPO LOGISTICS 6.125% 01/09/23  144A 25,227 25,813 0.01
USD 25,000 US AIRWAY 12-2C PTT 5.45% 03/06/18 25,000 25,656 0.01
USD 25,000 OASIS PETROLEUM 6.5% 01/11/21 23,094 25,563 0.01
USD 25,000 KB HOME 4.75% 15/05/19 25,000 25,531 0.01
USD 25,000 SLM CORP 5.5% 15/01/19 MTN 24,719 25,531 0.01
USD 25,000 CENTENE CORP 4.75% 15/05/22 25,438 25,375 0.01
USD 25,000  WILLIAM LYON HOM 5.75% 15/04/19 25,000 25,250 0.01
USD 25,000 SPRINGLEAF FIN CORP 5.25% 15/12/19 25,000 25,188 0.01
USD 25,000 MICRON TECHNO 5.25% 01/08/23 144A 24,875 25,063 0.01
USD 25,000 TMS INTL CORP 7.625% 15/10/21 144A 25,000 24,938 0.01
USD 25,000 CTP TRAN PROD/FINA 8.25% 15/12/19 1 25,000 22,750 0.01
USD 25,000 VALEANT PHARMACEUT 7% 01/10/20 144A 21,906 22,688 0.01
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USD 25,000 FLEXI VAN LSG 7.875% 15/08/18 144A 25,438 22,000 0.01
USD 20,000 HANESBRANDS INC 4.625% 15/5/24 144A 20,000 19,800 0.01
USD 20,000 HANESBRANDS INC 4.875% 15/5/26 144A 20,000 19,700 0.01
USD 16,000 RR DONNELLEY 7% 15/02/22 15,240 16,000 0.01
USD 15,000 OSHKOSH CORP 5.375% 01/03/22 15,000 15,619 0.01
USD 75,000 CLAIRE'S ST ESC 8.875% 15/3/19 46,781 13,875 0.01
USD 10,000 ROSE ROCK MIND 5.625% 15/11/23 WI 9,150 9,888 0.00
USD 10,000 CALIFORNIA RES 6% 15/11/24 10,000 7,475 0.00
USD 100,000  SIDEWINDER DRILL 9.75% 15/11/19 144 100,000 6,000 0.00
USD 3,000  FIRST DATA CORP 6.75% 01/11/20 144A 3,141 3,101 0.00
USD 390,000 NEWPAGE CORP 10% 01/05/12 ESCROW 163,549 1,950 0.00
USD 125,000 TEXAS COMPETIT ESC 11.5% 1/10/20 14 3,993 313 0.00
USD 125,000 SABINE OIL GAS CORP 9.75% 15/02/17 36,375 2 0.00
USD 125,000 NORANDA ALU ACQ 11% 01/06/19 126,688 1 0.00
USD 150,000 SEVENTY SEVEN ENER ESC 6.5% 15/7/22 0 0 0.00
USD 444,000 SANDRIDGE ENERGY ESC 7.5% 15/03/21 6,108 0 0.00
USD 275,000 MIDWAY GAMES CV 9.25% ESC 01/06/21 0 0 0.00
USD 700,000 MIDWAY GAMES CV 10.75% 01/10/20 DFT 0 0 0.00
170,194,173 175,374,577 73.67

B
- 7,550  GMAC CAP TST I PFD FRN 15/02/40 187,699 194,036 0.08
- 3,381  CITIGROUP INC PFD FRN 31/12/49 K 84,525 93,552 0.04
- 2,592 COWEN GROUP PFD 8.25% 15/10/21 64,800 67,392 0.03
- 2,193  GENERAL FIN PFD 8.125% 31/07/21 54,825 52,873 0.02
391,849 407,853 0.17
75Uk

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

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

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

(1) HHm kS I RAT B &= TR
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USD 10,589 JPY 1,195,794 201742 AH21H 88
uUsD 10,153 JPY 1,146,488 201742 H21H 84
UsD 22 JPY 2,498 201742 H21H 0
USD 2,449 JPY 279,853 2017%2H21H ®)
JPY 452,017,656 USD 3,997,796 20174F2 A21H (28,101)

(27,937)
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B E @R 241X Arthur F. Bell, Jr. & Associates, L.L.C. ([ 77— —-~ULtt ) &, LU RF A I{EMmLELZ, 7—3 — ULtk Cohen &
Company ([—~ 41 ) EGPFLIZTZD | 3= ~UAEN S T 7V ROMNI LI RBEA L CTREFLE T,
BEFENRBT AL A EIMNLOFE “F DA FIC > TREOFIEITRD LT 25 A 2 bRE, 23—~ RO N U7 RELA &L CORINLIT D
W, Fo, WA E O — AR AR e R E I T ER A, )

— 206 —




I LT RINF I —T%—RX T RN =B /N1 - A — LK 7RUKFC/FD

M R R AR
20174E5 H 31 H Bi/E 201745 A 31 BIZHE T 955 HAIRH)
GERRIT 2 — T (EARIT 2 —Zor)

B (&

B A RE 2R R AT 57,496,746 EZF R 3,455,354

(IR 73 - 55,710,053 —17) P AEA 502

Bl FE A 6,519,250

HME 2R e LA AR D AN 22 4% 12,727 INgE A FE 3,455,856

ESEn 954,124

BREEATE 64,982,847 =
5 P A 399,282
R BT M 66,059

Al frAE e 20,086

SRATIE L& 3,884,144 A R R 8,761

SRS E RN 2,540 s [T i 4,902

Ta—H—~DFKFE: 267,755 ST FEE 18,189

RELEH 125,178 R 13,222

HKELFE 23 TS 2,232
SR A 13,209

AfAE 4,279,640 LA 1 18,300
Me#e 111

A PERR AR 60,703,207 EBHAF 564,353
fEE Sy 2,891,503

AR — 14720

MRINAEVEEERE  RATHE RS I PERR AR BB A FES 7 AR DI 1,666,407

SMEE 5 J O E AR e L KR DI A 298,190

FCZZA(I) 10,883 12,385 134,789,157

FDZZ (1) 13,110 564,336 7,398,673,039 WA B R 2 1,964,597
5 A A R ATATG P 4 oD (82,446)
S E 2R S0 I U S AR DR 45 0O HE IR 13,654
ARG 22 4R (68,792)
T FH O Rl L D FE DS IAE 4,787,308

— 207 —



I LT RINF I —T%—RX T RN =B /N1 - A — LK 7RUKFC/FD

W AR R E FATE A AEF L O B
2017455 A 31 HIZHE T 9 A5HI R 201745 A 31 BISHE T 955 HAIRH)
GERRIT 2 — T CREZE)
B e AR 72,592,455 FC/F2A
(RS ENS 2,891,503 HE S AS AR 14,985
MM S H R A 1,964,597
YR A (68,792) FATZ AR AL 1,486
B R A AL (4,086)
T O FAT LD PE O SRR 4,787,308
HIRFEAT AR RERHL 12,385
ZARRESRDFAT T4 577,583
ZASEA O E R4 (13,928,783) FDZF A
(13,351,200) e Z A8 AEAREL 690,817
AT~ DI FL A (3,325,356) FATZAS AL AR 4,287
B R AR A (130,768)
I PERRAE 60,703,207 IR IAT IS A RS HL 564,336
A
20174E5 4 31 A BUE
REZ)
2017 2016 2015

HIR MG R —) 60,703,207 72,592,455 84,352,965

FCZZA(H)
AL PERAR 134,789,157 156,105,443 156,968,361
HIR L0 Y70 i P A4 10,883 10,417 10,867
FDZZ ()
AL PERRAE 7,398,673,039  8,818,656,889 11,286,726,913
HIR L0 Y70 4 P (A 13,110 12,766 14,802
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HHEE EE R A
201745 H 31 B BI{E
(EHEIF=2 — )
By FE I fliks " EiAIAEA A Al 448 FAALEE (%)
F—Rr3U7
EEEFE
EUR 204,000  ORIGIN ENERGY LTD FRN 16/09/74 205,750 208,752 0.35
EUR 100,000  ORIGIN ENER FIN FRN 16/06/71 EMTN 105,413 106,125 0.17
311,163 314,877 0.52
Gt A —ANIT 311,163 314,877 0.52
F—Z)T7
TEHBEEEHE
EUR 100,000  BAWAG P.S.K. 8.125% 30/10/23 EMTN 120,000 133,039 0.22
120,000 133,039 0.22
GatiA—ANT 120,000 133,039 0.22
~NF—
EEEFE
EUR 190,000  KBC GROEP FRN 29/03/49 190,000 195,947 0.32
190,000 195,947 0.32
Bt — 190,000 195,947 0.32
hr4
EiE i E(EE £ FE)
EUR 515,000 COTT FINANCE 5.5% 01/07/24 REGS 526,156 562,637 0.93
EUR 400,000  VRX ESCROW 4.5% 15/05/23 REGS 341,819 309,500 0.51
EUR 200,000  BOMBARDIER INC 6.125% 15/05/21 REGS 195,250 216,250 0.36
UsD 50,000  VALEANT PHARMA 7% 15/03/24 144A 47,656 47,385 0.08
usDh 35,000  VALEANT PHARMA 6.5% 15/03/22 144A 33,374 32,935 0.05
1,144,255 1,168,707 1.93
Gt s 1,144,255 1,168,707 1.93
TARVEE
EiE i EEE £ FE
EUR 185,000  VIRIDIAN GP 7.5% 01/03/20 REGS 185,000 194,167 0.32
EUR 150,000  UPCB FINANCE IV 4% 15/01/27 REGS 149,447 157,320 0.26
334,447 351,487 0.58
Gt oA~ 334,447 351,487 0.58
FoR—Y
TEHBEEENE
EUR 150,000  NORICAN GROUP APS 4.5% 15/05/23 150,000 153,093 0.25
150,000 153,093 0.25
Gt T~ —2 150,000 153,093 0.25
ITIUR
EEEFE
EUR 350,000  GROUPE BPCE FRN 29/10/49 EMTN 381,500 358,095 0.60
EUR 200,000  CASINO GUICHARD FRN 31/01/49 EMTN 187,600 202,492 0.33
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Bl fanaliE fiAES A Rl FAA L H(%)
EUR 100,000  SOLVAY FINANCE FRN 29/06/49 100,000 115,500 0.19
EUR 100,000  SOLVAY FINANCE FRN 29/06/49 100,000 110,756 0.18
EUR 100,000  CREDIT AGRICOLE FRN 23/12/49 100,000 109,064 0.18
EUR 100,000  BURGER KING FRANCE FRN 01/5/23 REGS 99,500 103,340 0.17
EUR 100,000  HOMEVI FRN 15/11/21 REGS 100,000 100,999 0.17
EUR 50,000 GROUPAMA SA FRN 27/10/39 56,750 57,250 0.09
1,125,350 1,157,496 1.91
RATYITTIT/E AR
EUR 200,000  CASINO GUICHARD 2.798% 5/08/26 EMTN 207,125 212,893 0.35
207,125 212,893 0.35
TEHBEEEHNE
EUR 350,000 LA FINAC ATALIAN 4% 15/05/24 REGS 350,000 363,125 0.60
EUR 325,000  HORIZON HDG I 7.25% 01/08/23 REGS 346,531 350,870 0.58
EUR 300,000  SFR GROUP SA 5.625% 15/05/24 REGS 304,650 326,511 0.54
EUR 300,000  AREVA 4.875% 23/09/24 EMTN 266,925 322,770 0.53
EUR 300,000  HOMEVI 6.875% 15/08/21 REGS 312,406 315,192 0.52
EUR 225,000  WES GLOBAL HDGS 9.5% 15/07/22 REGS 216,014 246,763 0.41
EUR 225,000  REXEL SA 3.5% 15/06/23 225,000 237,094 0.39
EUR 215,000  PAPREC HOLDING 5.25% 01/04/22 REGS 220,175 227,427 0.37
EUR 165,000 CROWN EURO HDGS 2.625% 30/09/24 REG 165,000 167,455 0.28
EUR 145,000  VERALLIA PACK 5.125% 01/08/22 REG 145,000 154,413 0.25
EUR 150,000  SPCM SA 2.875% 15/06/23 REGS 154,688 153,935 0.25
EUR 125,000  FAURECIA 3.625% 15/06/23 129,236 132,348 0.22
EUR 100,000  GROUPAMA SA 6% 23/01/27 227,000 117,756 0.19
EUR 100,000  WFS GLOBAL HDGS 12.5% 30/12/22 REGS 103,375 111,015 0.18
EUR 100,000  LOXAM SAS 6% 15/04/25 REGS 100,000 108,000 0.18
EUR 100,000  LOXAM SAS 4.25% 15/04/24 REGS 100,000 106,875 0.18
EUR 100,000  BURGER KING FRANCE 6% 01/05/24 REGS 100,000 106,000 0.17
EUR 100,000  LOXAM SAS 3.5% 15/04/22 REGS 100,000 105,050 0.17
EUR 100,000  SPIE SA 3.125% 22/03/24 100,000 104,125 0.17
EUR 100,000  AREVA SA 3.5% 22/03/21 EMTN 102,300 102,887 0.17
EUR 100,000  NEWCO SAB MIDCO 5.375% 15/4/25 REGS 100,000 102,775 0.17
3,868,300 3,962,386 6.52
Bt 7T 5,200,775 5,332,775 8.78
KA
EENEFIE
EUR 400,000  HT1 FUNDING/COMMERZBK FRN 29/07/49 408,625 378,688 0.63
GBP 100,000  RWE AG FRN 29/03/49 120,184 122,289 0.20
EUR 91,000 LANXESS AG FRN 06/12/76 90,585 98,667 0.16
EUR 40,000 RWE AG FRN 21/04/75 35,129 39,258 0.06
654,523 638,902 1.05
Z D fESH
EUR 677,000  SAFARI HDG VERWAL 8.25% 15/02/21 RE 468,603 464,955 0.76
EUR 502,000  UNITYMEDIA HES 5.625% 15/04/23 RegS 435,718 427,254 0.70
EUR 213,000  UNITYMEDIA HESS 5.125% 21/1/23 REGS 184,830 181,157 0.30
EUR 118,000  UNITYMEDIA HESSEN 5.75% 15/01/23 RE 99,197 101,076 0.17
1,188,348 1,174,442 1.93
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RA A2 AL FPIE

EUR 380,000  IHO VERWALTUNG PIK 3.25% 15/9/23 RE 379,375 399,095 0.65
EUR 175,000  IHO VERWALTUNG PIK 3.75% 15/9/26 RE 175,000 186,102 0.31
554,375 585,197 0.96
TEHBEEEHNE
EUR 400,000  WEPA HYGIENEPDKT 3.75% 15/5/24 REGS 410,750 418,964 0.70
EUR 350,000  UNITYMEDIA HESSEN 4.625% 15/2/26 RE 350,000 380,625 0.63
EUR 250,000  PROGROUP AG 5.125% 01/05/22 REGS 256,897 264,825 0.44
EUR 200,000  HP PELZER HLDG 4.125% 01/04/24 REGS 200,000 208,200 0.34
UsD 200,000  UNITYMEDIA KABEL 5% 15/01/25 144A 170,907 185,293 0.31
EUR 145,000  UNITYMEDIA HESSEN 3.5% 15/1/27 REGS 145,000 150,438 0.25
EUR 100,000  COMMERZBANK AG 7.75% 16/03/21 EMTN 102,291 123,297 0.20
EUR 115,000  UNITYMEDIA KABEL 3.75% 15/1/27 REGS 105,369 118,076 0.19
EUR 110,000  THYSSENKRUPP 2.75% 08/03/21 EMTN 109,368 115,885 0.19
EUR 100,000  UNITYMEDIA HESSEN 6.25% 15/01/29 RE 114,750 114,750 0.19
1,965,332 2,080,353 3.44
ARty 4,362,578 4,478,894 7.38
FAILSUK
EEEFE
EUR 200,000  ALLIED IRISH BK FRN 29/12/49 EMTN 210,500 215,750 0.36
210,500 215,750 0.36
ZTOihES
EUR 180,000  ARDAGH PKG FIN 4.25% 15/01/22 REGS 63,116 64,616 0.11
63,116 64,616 0.11
EiE s EEE £
EUR 300,000  ARDAGH PKG FIN 2.75% 15/03/24 REGS 300,000 305,249 0.50
EUR 230,000  ARDAGH PKG FIN 6.75% 15/05/24 REGS 231,990 256,163 0.42
GBP 100,000  VIRGIN MEDIA REC 5.5% 15/09/24 REGS 115,954 121,171 0.20
EUR 100,000  EIRCOM FINANCE 4.5% 31/05/22 REGS 100,000 105,115 0.17
EUR 100,000  SMURFIT KAPPA 2.375% 01/02/24 REGS 100,000 103,093 0.17
847,944 890,791 1.46
Gt TANTUR 1,121,560 1,171,157 1.93
12)F
EEEFE
EUR 700,000  INTESA SANPAOLO SPA FRN 29/06/49 573,515 746,235 1.23
EUR 600,000  INTESA SANPAOLO FRN 29/10/49 PERP 448,500 681,000 1.12
GBP 240,000  ENEL SPA FRN 15/09/76 303,859 305,411 0.50
EUR 156,000  ENEL SPA FRN 15/01/75 163,605 168,878 0.28
1,489,479 1,901,524 3.13
TEHBEEEHNE
EUR 550,000  UNICREDIT SPA 6.95% 31/10/22 REGS 624,822 661,639 1.09
EUR 390,000  TELECOM ITALIA 4.5 25/01/21 EMTN 391,675 446,406 0.74
EUR 200,000  TELECOM ITALIA SPA 3.625% 25/5/26 E 200,000 218,874 0.36
EUR 150,000  TELECOM ITALIA SPA 5.25% 10/02/22 163,725 179,394 0.30
EUR 150,000  SCHUMANN SPA 7% 31/07/23 REGS 156,662 152,175 0.25
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EUR 100,000  LKQ ITALIA BONDCO 3.875% 01/04/24 R 100,000 107,750 0.18
EUR 100,000  TELECOM ITALIA SPA 3% 30/09/25 EMTN 99,806 105,279 0.17
EUR 400,000  WASTE ITALIA 10.5% 15/11/19 REGS 346,351 32,000 0.05
2,083,041 1,903,517 3.14
Gt axUT 3,572,520 3,805,041 6.27
=FN
TEHBEEEHE
EUR 404,000  SOFTBANK GP CORP 4.75% 30/07/25 427,422 458,694 0.76
EUR 200,000  SOFTBANK GP CORP 4% 30/07/22 204,500 220,500 0.36
631,922 679,194 1.12
At HA 631,922 679,194 1.12
Tr—T—
EEEFIE
GBP 495,000  HBOS CAPITAL FD FRN 29/11/49 457,675 601,361 0.99
457,675 601,361 0.99
ZDiufESH
GBP 120,000  TVL FINANCE PLC 8.5% 15/05/23 REGS 138,894 136,381 0.22
138,894 136,381 0.22

RA A2 ALV RPIK)E

EUR 400,000  MERCURY BONDCO PIK 9% 30/05/21 REGS 406,875 420,800 0.69
EUR 120,000  MERCURY BOND PIK 7.125% 30/5/21 REG 120,000 125,100 0.21
526,875 545,900 0.90
TEHBEEEEME
GBP 115,000  CPUK FIN LTD 7% 28/08/20 REGS 163,685 137,663 0.23
163,685 137,663 0.23
Gt vry—y— 1,287,129 1,421,305 2.34
oI NG
EEEFE
EUR 200,000  GRAND CITY PROP FRN 29/12/49 191,750 206,250 0.34
191,750 206,250 0.34

RA A2 DAV RPIKE

EUR 275,000  ARD FIN SA PIK 6.625% 15/09/23 WI 275,000 292,600 0.49
EUR 275,000  PLAY TOPCO PIK 5.375% 15/09/22 REGS 275,250 285,299 0.47
EUR 200,000  HORIZON PAR PIK 8.25% 15/02/22 REGS 203,000 214,500 0.35
EUR 109,126 BILBAO LX PIK 11.25% 01/12/18 REGS 102,125 111,854 0.18

855,375 904,253 1.49

TEEEEEFE

EUR 652,000  FINMECCANICA FIN 4.5% 19/01/21 EMT 721,433 735,363 1.22
EUR 600,000  WIND ACQ FIN 4% 15/07/20 REGS 606,044 608,489 1.01
EUR 570,000  HANESBRANDS FIN LUX 3.5% 15/6/24 RE 571,000 593,530 0.98
EUR 550,000  ALTICE FINANCING 5.25% 15/02/23 REG 579,225 586,894 0.97
EUR 387,000  TELECOM ITALIA FIN 7.75% 24/1/33 EM 514,293 525,972 0.87
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EUR 427,000  WIND ACQ FIN 7% 23/04/21 REGS 434,382 445,506 0.73
EUR 370,000  ALTICE SA 7.25% 15/05/22 REGS 374,250 392,633 0.65
UsD 384,000 GAZ PROM 6.51% 07/03/22 REGS 346,127 383,597 0.63
EUR 350,000  MATTERHORN TEL 3.875% 01/05/22 REGS 352,700 360,938 0.59
EUR 300,000 CONTOURGLOBAL 5.125% 15/06/21 REGS 307,442 316,785 0.52
EUR 287,000  FIAT FINANCE 4.75% 15/07/22 GMTN 307,580 315,490 0.52
EUR 275,000  CIRSA FUNDING LUX 5.875% 15/5/23 RE 274,463 291,225 0.48
GBP 230,000  CABOT FINANCIAL 6.5% 01/04/21 REGS 271,561 272,793 0.45
EUR 250,000  ARAMARK INT FIN 3.125% 01/04/25 REG 250,000 261,595 0.43
EUR 250,000  MONITCHEM HLDCO 6.875% 15/6/22 REGS 240,875 245,120 0.40
GBP 201,000  GAZPROM/GAZ CAPITAL 4.25% 06/04/24 230,689 239,387 0.39
EUR 210,000  GAZPROM OAO 3.389% 20/3/20 EMTN 202,673 221,634 0.37
EUR 200,000  EDREAMS ODIGEO 8.5% 01/08/21 REGS 204,348 218,956 0.36
EUR 200,000  GARFUNKELUX HOLDCO 7.5% 1/8/22 REGS 204,000 214,136 0.35
EUR 175,000  FIAT FIN&TRADE 6.75% 14/10/19 GMTN 184,555 196,534 0.32
EUR 175,000  ARCELORMITTAL 3.125% 14/01/22 EMTN 164,500 186,508 0.31
GBP 150,000  AMIGO LUXEMBOURG 7.625% 15/01/24 RE 171,895 181,066 0.30
EUR 156,000  ALTICE SA 6.25% 15/02/25 REGS 156,000 171,988 0.28
EUR 149,000  MATTHORN TEL 4.875% 01/05/23 REGS 149,000 151,987 0.25
EUR 140,000  DUFRY FINANCE 4.5% 01/08/23 REGS 142,059 149,695 0.25
EUR 110,000  CODERE FIN 2 LUX 6.75% 1/11/21 REGs 110,000 114,154 0.19
EUR 100,000  LECTA SA 6.5% 01/08/23 REGs 100,000 109,250 0.18
EUR 100,000  JH HOLDING FIN 8.25% 01/12/22 REGS 100,000 109,000 0.18
EUR 100,000  SWISSPORT INVEST 6.75% 15/12/21 REG 100,000 108,784 0.18
EUR 100,000  CRYSTAL ALMOND SARL 10% 01/11/21 RE 98,000 108,505 0.18
EUR 100,000  INTRALOT CAP LUX 6.75% 15/09/21 REG 100,000 105,965 0.17
8,569,094 8,923,479 14.71
aitvrwr TN 9,616,219 10,033,982 16.54
A¥Sa
EiE i EEE £ FE
EUR 100,000  CEMEX SAB DE CV 4.375% 5/03/23 REGS 104,375 105,696 0.17
104,375 105,696 0.17
Gt AXTa 104,375 105,696 0.17
A4
EHEFME
EUR 350,000  GENERALI FINANCE 4.596% 30/11/49 EM 376,776 354,207 0.59
EUR 300,000  TELEFONICA EUROPE FRN 29/12/49 304,550 316,887 0.52
EUR 300,000 TELEFONICA EUROPE BV FRN 29/12/49 300,000 309,600 0.51
GBP 200,000  TELEFONICA EUROPE FRN 29/09/49 238,434 252,556 0.42
EUR 186,000  SNS BANK NV FRN 05/11/25 EMTN 184,705 201,088 0.33
GBP 112,000  KONINKLIJKE KPN FRN 14/03/73 133,703 142,395 0.23
EUR 121,000  TENNET HOLDING FRN 31/12/49 120,967 122,157 0.20
1,659,135 1,698,890 2.80
ZOhES
EUR 77,000  BOATS INVEST 11% PIK 31/03/17 EMTN 93,197 48,578 0.08
93,197 48,578 0.08

— 213 —



I LT RINF I —T%—RX T RN =B /N1 - A — LK 7RUKFC/FD

B fanaliE FIAILES AR R FLA (%)
TEHBEEEHNE
GBP 273,000  PETROBRAS INTL 6.25% 14/12/26 ENT 315,703 321,439 0.52
EUR 300,000 UPC HOLDONG BV 6.375% 15/09/22 REGS 322,874 314,549 0.52
EUR 233,000  LGE HOLDCO VI 7.125% 15/05/24 REGS 258,585 264,457 0.44
EUR 250,000  PETROBRAS GBL FIN 3.75% 14/01/21 237,063 259,384 0.43
EUR 225,000  CONSTELLIUM NV 7% 15/01/23 REGS 203,738 237,407 0.39
EUR 225,000  PETROBRAS GBL FIN 4.25% 02/10/23 165,938 233,100 0.38
EUR 176,000  UNITED GP BV 7.875% 15/11/20 REGS 186,840 183,325 0.30
EUR 140,000  ZIGGO BOND FIN 4.625% 15/01/25 REGS 140,000 149,100 0.25
CHF 150,000  UPC HOLDING BV 6.75% 15/03/23 REGS 122,628 148,207 0.24
EUR 118,000  UPC HOLDING BV 6.75% 15/03/23 REGS 128,620 127,379 0.21
GBP 113,000  PETROBRAS GBL FIN 6.625% 16/01/34 133,147 126,869 0.21
GBP 100,000  PETROBRAS INTL FIN 5.37% 01/10/29 110,567 108,073 0.18
EUR 100,000  DIGI COMM NV 5% 15/10/23 REGS 100,000 105,590 0.17
EUR 100,000 Ol EUROPEAN GRP 3.125% 15/11/24 REG 100,000 102,250 0.17
EUR 100,000  HEMA BONDCO 6.25% 15/06/19 REGS 93,750 101,375 0.17
2,619,453 2,782,504 4.58
GatiATLs 4,371,785 4,529,972 7.46
JILHT—
TEHBEEEHE
EUR 175,000  LOCK AS 7% 15/08/21 REGS 178,369 183,635 0.30
EUR 100,000  NASSA TOPCO AS 2.875% 06/04/24 REgS 99,648 103,025 0.17
278,017 286,660 0.47
Gt /vy — 278,017 286,660 0.47
RILEAHIL
EEEFE
EUR 100,000  ENERGIAS PORTUGAL FRN 16/09/75 104,875 108,250 0.18
104,875 108,250 0.18
EiE i EEE £ R
EUR 200,000  BANCO ESPIRITO 2.625% 08/05/17 193,500 56,000 0.09
EUR 200,000  BANCO ESPIRITO 4% 21/01/19 EMTN 202,125 56,000 0.09
395,625 112,000 0.18
Gats AArgv 500,500 220,250 0.36
av7y
TEHBEEENE
EUR 400,000  GAZPROM OAO 3.6% 26/02/21 EMTN 379,687 427,400 0.70
379,687 427,400 0.70
Aty T 379,687 427,400 0.70
ARAY
EHEFME
EUR 400,000  BANKIA SA FRN 15/03/27 403,054 410,634 0.68
EUR 400,000  BANCO BILBAO VIZCAYA FRN 29/12/49 397,600 409,496 0.67
800,654 820,130 1.35
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TEHBEEEHNE
EUR 500,000  NH HOTEL GROUP SA 3.75% 1/10/23 REG 511,156 525,695 0.86
EUR 400,000  GRIFOLS SA 3.2% 01/05/25 REGS 398,596 404,492 0.67
909,752 930,187 1.53
Bt AR 1,710,406 1,750,317 2.88
RAYT—TY
EEEFME
EUR 100,000  VOLVO TREASURY AB FRN 10/06/75 99,781 106,254 0.18
99,781 106,254 0.18
EiE s EEE SR
EUR 475,000  UNILABS SUB 5.75% 15/05/25 REGS 474,475 482,279 0.79
EUR 275,000  PERSTORP HDG AB 7.625% 30/06/21 REG 272,422 297,631 0.49
746,897 779,910 1.28
Gt AV z—F 846,678 886,164 1.46
AR
EEEFE
EUR 450,000  UBS AG FRN 12/02/26 470,625 498,650 0.81
EUR 374,000  CREDIT SUISSE FRN 18/09/25 407,206 423,787 0.70
EUR 217,000  UBS GROUP AG FRN 29/12/49 222,154 240,848 0.40
1,099,985 1,163,285 1.91
EiE i EEE £ R
EUR 200,000  ONEX WIZARD AC 11 7.75% 15/2/23 REG 206,600 215,194 0.36
usDh 200,000  UBS AG 5.125% 15/05/24 143,593 189,067 0.31
350,193 404,261 0.67
Bt AL 1,450,178 1,567,546 2.58
AFYR
EEEFE
EUR 600,000  RBS FRN 30/09/49 518,812 570,371 0.95
GBP 377,000 BARCLAYS BANK FRN 29/11/49 RCI 536,797 527,793 0.87
EUR 250,000  BARCLAYS BK PLC FRN 15/12/49 270,000 279,363 0.46
EUR 250,000  SYNLAB BONDCO FRN 01/07/22 REGs 250,563 254,376 0.42
UsD 230,000 ROYAL BK SCOTLAND FRN 29/12/49 206,260 225,497 0.37
GBP 100,000  LLOYDS BANK FRN 29/01/49 EMTn 156,844 213,481 0.35
EUR 150,000  RBS FRN 25/03/24 EMTN 144,566 154,768 0.25
GBP 100,000  DRAX FINCO PLC FRN 01/05/22 REGS 119,408 116,103 0.19
GBP 100,000  PREMIER FOODS FIN FRN 15/07/22 REGS 116,297 115,566 0.19
2,319,547 2,457,318 4.05
ZDithES
GBP 525,000  TESCO PROP FIN 5.744% 13/04/40 700,606 648,431 1.07
GBP 85,000 TESCO PROP FIN 7.6227% 13/07/39 125,124 114,158 0.19
825,730 762,589 1.26
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RA A2 AL FPIE

GBP 200,068  ANNINGTON FIN PIK 13% 15/01/23 REGS 228,088 265,796 0.44
USD 267,280  ENQUEST PLC PIK 7% 15/04/22 EMTN 189,581 197,144 0.32

417,669 462,940 0.76

RFVITVT /AR

GBP 225,000  VIRGIN MEDIA 6% 15/01/25 REGS 305,252 300,667 0.50
GBP 150,000  CO-OPERATIVE GP STUP 5.625% 8/07/20 207,287 195,861 0.32

512,539 496,528 0.82

TEEEE SR

EUR 470,000  THOMAS COOK GP 6.25% 15/06/22 REGS 469,999 511,431 0.83
GBP 385,000 TESCO PLC 6.125% 24/02/22 EMTN 545,428 509,746 0.84
EUR 325,000  TA MANUFACTURING 3.625% 15/4/23 REG 313,400 337,730 0.56
GBP 275,000 NEMEAN BONDCO 7.375% 01/02/24 REGS 313,147 320,480 0.53
GBP 250,000  MARLIN IMDT HDGS 10.5% 01/08/20 Reg 357,617 305,679 0.50
usb 300,000 ROYAL BK SCOTLAND 5.125% 28/05/24 280,764 281,427 0.46
EUR 263,000  VIRGIN MEDIA FIN 4.5% 15/01/25 REGs 269,300 279,793 0.46
GBP 220,000  VIRGIN MEDIA SEC 4.875% 15/1/27 REG 308,758 262,041 0.43
GBP 200,000  KEYSTONE FINANCING 9.5% 15/10/19 RE 244,765 240,738 0.40
GBP 200,000  MOY PARK BONDCO 6.25% 29/05/21 REGS 247,209 236,444 0.39
GBP 200,000  DRAX FINCO PLC 4.25% 01/05/22 REGS 238,817 234,245 0.39
GBP 200,000 LADBROKES GROUP 5.125% 08/09/23 232,118 229,629 0.38
usb 225,000  CREDIT SUISSE GP 6.5% 08/08/23 REGS 172,614 226,028 0.37
EUR 200,000  ANGLO AMERICAN 3.5% 28/03/22 EMTN 154,482 217,650 0.36
GBP 200,000  MATALAN FIN 6.875% 01/06/19 REGS 195,837 208,098 0.34
EUR 195,000  MERLIN ENTERT 2.75% 15/03/22 REGS 195,000 204,705 0.34
EUR 200,000  NOMAD FOODS BDCO 3.25% 15/05/24 REG 200,000 204,400 0.34
EUR 200,000  ANGLO AMERICAN CAP 1.5% 01/04/20 EM 168,750 203,400 0.34
EUR 190,000  INEOS FIN 4% 01/05/23 REGS 190,000 197,389 0.33
GBP 120,000  FIRST HYDRO FIN 9% 31/07/21 BR 174,688 178,143 0.29
GBP 146,000  JAGUAR LAND ROV 3.875% 01/3/23 REGS 188,212 176,027 0.29
GBP 125,000  VIRGIN MEDIA SEC 5.125% 15/1/25 REG 160,175 152,358 0.25
GBP 125,000  IRON MOUNTAIN 6.125% 15/09/22 REGS 152,705 151,392 0.25
GBP 137,000  CO-OPERATIVE BK 5.125% 20/09/17 EMT 159,923 137,099 0.23
GBP 125,000  IDH FINANCE PLC 6.25% 15/08/22 REGS 149,857 136,718 0.23
GBP 100,000  GARFUNKELUX HOLDCO 8.5% 01/11/22 RE 134,206 123,713 0.20
GBP 100,000  EI GROUP PLC 6.375% 15/02/22 111,166 123,439 0.20
GBP 100,000  WILLIAM HILL 4.875% 07/09/23 124,323 120,278 0.20
GBP 100,000  COGNITA FIN PLC 7.75% 15/08/21 REGS 142,630 119,980 0.20
GBP 100,000  ARROW GLOBAL FIN 5.125% 15/09/24 RE 117,901 119,396 0.20
GBP 100,000  VOYAGE CARE BDCO 5.875% 01/05/23 RE 119,408 119,383 0.20
EUR 111,000  ANGLO AMERICAN 2.875% 20/11/20 EMTN 86,580 117,782 0.19
EUR 133,000  INTL PERSONAL FIN 5.75% 07/04/21 EM 133,000 117,040 0.19
GBP 100,000  BOPARAN FIANCE 5.5% 15/07/21 REGS 114,998 115,827 0.19
GBP 100,000  MOTO FINANCE 4.5% 01/10/22 REGS 114,558 115,788 0.19
EUR 100,000  INTL GAME 4.75% 15/02/23 REGS 100,000 109,508 0.18
EUR 100,000  ANGLO AMERICAN 2.5% 29/04/21 EMTN 95,875 104,750 0.17
EUR 100,000  OTE PLC 3.5% 09/07/20 GMTN 99,284 102,500 0.17
EUR 100,000  JAGUAR LAND ROVER 2.2% 15/01/24 REG 100,000 101,170 0.17
EUR 100,000  ALGECO SCOTSMAN GL 9% 15/10/18 REGS 97,625 92,960 0.15
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GBP 100,000  MATALAN FIN 8.875% 01/06/20 REGS 87,452 88,130 0.15
7,862,571 7,934,434 13.08
At AXVR 11,938,056 12,113,809 19.97
TA)h
EEEFME
EUR 300,000  DEUTSCHE POSTBANK FRN 17/06/49 298,380 301,776 0.49
EUR 125,000  FEDERAL MOGUL FRN 15/04/24 REGs 125,000 125,613 0.21
423,380 427,389 0.70
RAFYT 7T/ B AR
usDb 68,559  DFC FINANCE PIK 12% 16/06/20 144A 47,595 40,455 0.07
47,595 40,455 0.07
EiE i EEE £ FE
EUR 415,000  BALL CORP 4.375% 15/12/23 447,156 467,393 0.77
EUR 405,000  QUINTILES IMS 3.25% 15/03/25 REGS 405,125 416,193 0.69
EUR 400,000  SILGAN HOLDINGS 3.25% 15/03/25 REGS 399,875 409,428 0.67
EUR 300,000  HUNTSMAN INTL 5.125% 15/04/21 309,750 341,079 0.56
EUR 300,000  WMG ACQUISITION 4.125% 01/11/24 REG 317,250 318,510 0.52
EUR 300,000  AXALTA COATING S 3.75% 15/1/25 REGS 300,000 316,362 0.52
EUR 300,000  SPECTRUM BRANDS INC 4% 01/10/26 REG 300,000 315,702 0.52
EUR 300,000  INFOR US INC 5.75% 15/05/22 WI 295,500 311,880 0.51
EUR 300,000  MPT OPER PARTNERSP 3.325% 24/03/25 300,280 308,490 0.51
EUR 300,000  IRON MOUNTAIN INC 3% 15/01/25 REGS 300,000 305,100 0.50
EUR 250,000  ALLIANCE DATA SYST 4.5% 15/03/22 RE 250,000 261,913 0.43
EUR 235,000  CATALENT PHARMA 4.75% 15/12/24 REGS 235,000 252,038 0.42
UsD 231,000  NEPTUNE FINCO 10.875% 15/10/25 144A 229,244 250,930 0.41
GBP 175,000  AMC ENTERTAINMT 6.375% 15/11/24 REG 211,169 215,637 0.36
EUR 175,000  KLOECKNER PENTA 7.125% 1/11/20 REGS 184,844 181,081 0.30
EUR 172,000  IMS HEALTH INC 3.5% 15/10/24 REGS 172,085 179,955 0.30
EUR 150,000  CHEMOURS CO 6.125% 15/5/23 130,215 162,000 0.27
CHF 150,000  NORD ANGLIA EDUC 5.75% 15/07/22 REG 143,373 147,860 0.24
EUR 120,000  SEALED AIR CORP 4.5% 15/09/23 REGS 120,000 134,976 0.22
EUR 125,000  PSPC ESCROW CORP 6% 01/02/23 REGS 108,077 131,250 0.22
EUR 120,000  NETFLIX INC 3.625% 15/05/27 REGS 120,000 123,150 0.20
EUR 100,000  CEMEX FINANCE 4.625% 15/06/24 REGS 104,750 107,456 0.18
EUR 100,000  AXALTA COATING S 4.25% 15/8/24 REGS 100,000 107,179 0.18
EUR 100,000  COLFAX CORP 3.25% 15/05/25 REGS 100,000 103,175 0.17
UsD 35,000  EQUINIX INC 5.375% 15/05/27 33,135 32,853 0.05
5,616,828 5,901,590 9.72
ARt T AU 6,087,803 6,369,434 10.49
HABESS 55,710,053 57,496,746 94.72

CRAR S 2T & THT,
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201745 A 31 H HiE

20174E5 31 BHUE, 7 7> FIZLL T ORI FIME 2 B L2 A LT SME 2 BB L ANIFCO T AD~y Y AHIT

M-,

i A\ i £ R A\ 48 JEAIE FEHIGHA i A REHFRE(=—1)
EUR 186,043 GBP 158,820  20174E6 7221 4,241
JPY 580,046 EUR 4,640 2017426 H22H 32
GBP 2 EUR 2 20174E622H 0
GBP 284 EUR 331 20174E6H22H (6)
GBP 325 EUR 379 20174E6 H22H )
JpY 132,524,614 EUR 1,059,146 20174E6122H 8,508
EUR 748 GBP 649  20174F6 221 6
EUR 17 JPY 2,251 201746 4 22H 0
EUR 2,056 JpY 258,039 2017426 H22H (22)
EUR 2,350 JpY 294,863 2017426 H22H (25)

12,727
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EPMELHEL. AEFEERESHOBEEAVERBE~NVCETSHEENHYET.
BRIV IEHETIFVURC | X —T 7V FERAIHEZFTERERNE L LFT 4B [HEFCEERESTIBELHYET,
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A BEHR BRIX—SVIEHT7 VR0 [ NEBTCEE~DEEREINSICEFIBEEZTELA,
&% X ¥ — T 7 v FINEECEE~OBRBIAICHFEEZTELA,
5B H & FRERIZ, RAIE LTHF - BUFNRZELZROICRENEETVET, L. BEMBKEZICL > TERERENPOLAD
T HeErHYFET, BREOERICOVTIE, FICHIBERTT. TABHLEA—DERETVET,

O30 DERRELE
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geoooomow %Am% L EEEEr °r it ﬁ’% A k|howow Yo
i S B |k % % [
] ] % % % % EWig]
9241 (201557 A 7 ) 11,913 34 A0. 4 158. 05 A0. 1 91.5 AT T 225
9381 (201558 A 7 H) 11,791 39 AN0. 7 157. 45 A0. 4 89.4 AN9. 2 261
943 (20154E 9 A 7 H) 11, 625 38 Al 1 156. 51 A0. 6 87.7 AT.9 299
953 (20154F104 7 H) 11, 659 42 0.7 157.37 0.5 90. 5 A8.5 298
9631 (20154F114 9 H) 11,775 46 1.4 159. 19 1.2 95. 1 Ab5. 0 299
97TH1 (20154E12H 7 H) 11,619 38 AL.0 157. 95 A0. 8 94. 1 A4.8 285
9841 (201641 H 7 H) 11,470 46 A0.9 156. 61 A0.9 89.0 Ab. 5 274
9941 (201652 A 8 H) 11, 382 35 A0.5 156. 25 A0. 2 93.4 AN9.3 260
1004 (20164E 3 H 7 H) 11,673 29 2.8 161. 00 3.0 95. 1 NT.6 251
1011 (201644 H 7 H) 11, 820 38 1.6 164. 25 2.0 92.6 N2.8 230
1024 (20164E5 H 9 H) 11,973 54 1.8 166. 56 1.4 93.4 N3.2 224
10341 (20164556 H 7 A) 12, 092 34 1.3 168. 94 1.4 91.9 A4.0 225
10431 (201657 H 7 H) 12, 378 30 2.6 174. 28 3.2 88.6 A3.4 230
10541 (201658 H 8 A) 12, 538 31 1.5 175. 93 0.9 90. 6 AL 6 241
1063 (20164E9 H 7 H) 12, 727 28 1.7 178. 60 1.5 91.1 A0.0 240
1074 (20164E10H 7 H) 12, 735 29 0.3 178.19 N0. 2 92.8 A4.0 231
1083 (20164E11H 7 H) 12,516 31 A1.5 175. 18 AN WY 88.0 N0. 7 233
10931 (20164125 7 A) 12, 083 25 AN3.3 168. 54 A3.8 90. 7 Ab. T 239
11081 (201741 H10H) 12, 338 27 2.3 171.99 2.0 92.6 A8. 4 245
11 Q0172 H7H) 12, 409 31 0.8 173. 69 1.0 89.3 AT.6 247
1123 (2017T4E3 A 7 H) 12, 488 27 0.9 175. 15 0.8 92.8 6.9 233
1133 (201744 A 7 H) 12, 537 33 0.7 176. 57 0.8 93.4 Ab. 6 238
11434 (201745 A 8 H) 12, 650 24 1.1 178. 09 0.9 96. 8 N9. 2 239
11541 (201746 H 7 A) 12, 799 30 1.4 181. 02 1.6 93. 7 AT.3 265
11681 201797 H7 H) 12, 552 30 AL T 177.78 AL.8 93.9 A4.8 267
1178 (20174E 8 H 7 H) 12, 761 26 1.9 180. 82 1.7 91.6 AN Y 285
11831 (20174£9 H 7 H) 12,902 28 1.3 183. 38 1.4 88.9 Al.4 289
11931 (20174E10 410 H) 12, 822 24 AN0. 4 182. 52 N0.5 94.9 N4, 3 288
12081 20174114 7 A) 12, 755 23 A0.3 181. 62 A0.5 96. 2 N3.7 403
1218 (20174120 7 A) 12,774 0 0.1 182. 49 0.5 92. 7 0.2 403

e H A5 0D T 581 3 i i
KW T >y REwP—T 7o R ANET DT, TEEGALE | (WS T EE LR TR LB £,
* B A RIT TV T b —

780 /T,

(kX Fv—7 (SJPEAH Y s~ =0T =y b R R e ATy 7R Za—s3L (H~yP_—2) ) |&, JPMorgan Emerging Market Bond Index|
(EMBI) Global (US$~—2) &b &il, MRV THB~y VI X hEHELCHRFE L OTT, @EERFLZ100L LTHEIIEL THWE T, )

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

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

— 219 —



FHIT—CUTE% 77 2 FFC GEREERERER)

O L eI DEEMEE & HRFDHER

F— ; E % W #®]~ v 7 ¥ - 7R s 7
3 y: A A XY — 7 | E

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

Y ] % % % %

20176 H 7 H 12, 799 — 181. 02 — 93.7 AT7.3

1164 6 HE 12, 690 A0.9 179. 34 A0.9 93.7 ANT.2
e

201797 H 7 H 12, 582 AT 177.78 Al.8 93.9 A48
D
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W A
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OFRER U IDIKR (2016£6 8 B~20174E 6 H 7 A)
. At
B £t & 5t f #
Tk Fv Tk Kov
TAYUH EfERESR 106, 917 91, 134
(19,760)
M R 1,064 1,083
RIS 3, 674 1,710
Lk (REEAEEYED) 24, 573 20, 276
(3,324)
o —n To—n TFoz—n
A KXV T EfERES 846 773
AF¥ o [EE RS 319 1,845
ik FEEAREREED) 403 1,058
Fo vy [EE&RES: — 652
Fa=TT FERfE S 751 —
i TAHIVT [EfERE — 3,140
ik FEEAREREED) 163 —
N—< =T [EME RS 1,770 3, 056
suayFT EMERES 967 511
FRrFay TAFTay
AF¥va [EE RS — 20, 191
FL 7 TFLrn
75V [EME RS 1,398 1,491
AU LG, (BBFITFEEERTEY 8 A.)
* BRI 0 B,
2 () PNILEESIC L M T, EBOBTFICEEEN TR A,
kA (BEEAMESEEGT) ITITHE TR (Bt & ER TR0 8 A,
. S 3| DI ERIERE R
5 ) _ = o3 _ 5t <3
HUR B I HR T W% B
b [EpaaE| =P =P [EpaaE|
fEZSEELS | 2,643 2,509 9, 450 8, 637
* BALRIE I 0 B,

*AEOIG@FIT, FAKR REBORT2AICOWTIRER) OMBEERETZEMEOME X 0 ISR LB ai T,
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OFERMFZEANEDEEIIRRE (201646 B8 B~201746 B 7 B)

. FIEBEA & DEEIRR

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

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

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

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

Ot AEE DR (20175 6 A 7 BRE)
1 pEatE
(A) #E OMER) AthE FEERIFER
B Pl ES
X 5y o Al i G | 3 BBBIUT FRAFIR B LR
SME RS RIS A BN R sk | 24E k| 24k
TR Tk kv T % % % % %
TAUA 154, 122 157, 950 17, 300, 349 90. 4 49.0 68.8 20.3 1.3
L—n Fa—n Fa—n
A k27 130 142 17,635 0.1 — 0.1 — —
TAEF o 270 399 49, 339 0.3 — 0.3 — —
A¥va 695 769 95, 059 0.5 — 0.5 — —
Emya 1, 530 1,683 207, 807 1.1 — 1.1 — —
Fa2=VT 756 778 96, 154 0.5 0.5 0.5 — —
TNHYT 1,545 1,611 198, 968 1.0 1.0 0.9 0.1 —
N—=T 2,905 3,101 382, 857 2.0 — 2.0 — —
Va=Vaavd 500 506 62, 470 0.3 0.3 0.3 — —
Fv T
A — 2,375 2,635 88, 354 0.5 — 0.5 — —
& it — — 18, 498, 997 96. 7 50. 8 74.9 20.5 1.3
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ARAB REPUBLIC OF EGYPT 6.125 400 412 45,182 | 2022/1/31
ARAB REPUBLIC OF EGYPT 7.5 1, 280 1, 363 149,374 | 2027/1/31
ARAB REPUBLIC OF EGYPT 8.5 200 215 23,614 | 2047/1/31
ARGENT-GLOBAL 11. 608874 415 645 70,707 | 2033/12/31
ARGENT-GLOBAL 2.5 2,290 1, 583 173,444 | 2038/12/31
BOLIVARIAN REP OF VZLA 9.0 1, 645 822 90,088 | 2023/5/7
BOLIVARIAN REP OF VZLA 8.25 855 398 43,696 | 2024/10/13
BOLIVARIAN REP OF VZLA 9.25 4,620 2,203 241,375 | 2028/5/7
BRAZIL GLOBAL 8.0 82 85 9,378 | 2018/1/15
BRAZIL GLOBAL 8.25 1,705 2,154 235,956 | 2034/1/20
COLOMBIA GLOBAL 10. 375 865 1,317 144,313 | 2033/1/28
COSTA RICA GOVERNMENT 7.158 210 223 24,467 | 2045/3/12
CROATIA 6. 625 550 609 66,806 | 2020/ 7 /14
CROATIA 6.375 850 949 103,946 | 2021/ 3/24
CROATIA 5.5 1, 035 1,137 124,617 | 2023/4/4
CROATIA 6.0 535 605 66, 341 2024/1/26
DOMINICA GLOBAL 9.04 259 265 29,100 | 2018/1/23
DOMINICAN REPUBLIC 7.5 1,875 2,097 229,756 | 2021/5/6
DOMINICAN REPUBLIC 6.6 1,745 1,948 213,415 | 2024/1/28
DOMINICAN REPUBLIC 5.875 117 125 13,744 | 2024/4/18
DOMINICAN REPUBLIC 5.5 475 490 53, 681 2025/ 1 /27
DOMINICAN REPUBLIC 6.875 315 353 38,762 | 2026/1/29
DOMINICAN REPUBLIC 7.45 850 981 107, 531 2044/ 4 /30
DOMINICAN REPUBLIC 6.85 667 720 78,954 | 2045/1/27
EL SALVADOR GLOBAL 8.25 305 302 33,162 | 2032/4/10
EL SALVADOR GLOBAL 7.625 275 281 30,873 | 2034/9/21
FED REPUBLIC OF BRAZIL 2.625 645 602 65,984 | 2023/1/5
FED REPUBLIC OF BRAZIL 4.25 920 914 100, 137 | 2025/1/7
FED REPUBLIC OF BRAZIL 6.0 1, 155 1, 264 138,462 | 2026/4/7
GABONESE REPUBLIC 6.375 455 453 49,667 | 2024/12/12
GOVERNMENT OF JAMAICA 7.625 200 235 25,836 | 2025/7/9
GOVERNMENT OF JAMAICA 7.875 255 304 33,376 | 2045/7/28
HONDURAS GOVERNMENT 6.25 330 347 38,043 | 2027/1/19
HUNGARY 5.375 3,902 4,376 479,386 | 2023/2/21
HUNGARY 5.75 880 1,014 111,089 | 2023/11/22
INDONESTA GLOBAL 5.875 505 578 63,342 | 2024/1/15
INDONESIA GLOBAL 8.5 2,505 3,652 400, 062 | 2035/10/12
INDONESTA GLOBAL 6.625 170 213 23,378 | 2037/2/17
ISLAMIC REP OF PAKISTAN 7.25 250 264 28,964 | 2019/4/15
IVORY COAST 5.375 1, 360 1,337 146,508 | 2024/ 7 /23
IVORY COAST 6.375 245 249 27,298 | 2028/3/3
IVORY COAST 5.75 2,511 2,437 266,995 | 2032/12/31
KINGDOM OF JORDAN 6.125 200 207 22,730 | 2026/1/29
KINGDOM OF JORDAN 5.75 225 225 24,714 | 2027/1/31
KINGDOM OF MOROCCO 5.5 292 328 35,941 2042/12/11
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[Ef#fzE% | KSA SUKUK LTD 2.894 870 871 95,447 | 2022/ 4 /20
KSA SUKUK LTD 3. 628 870 884 96,881 | 2027/4/20
LEBANESE REPUBLIC 5.45 285 288 31,624 | 2019/11/28
LEBANESE REPUBLIC 6. 375 511 526 57,666 | 2020/3/9
LEBANESE REPUBLIC 8.25 224 245 26,943 | 2021/4 /12
LEBANESE REPUBLIC 6.1 225 228 25,026 | 2022/10/ 4
MONGOL IA 4.125 200 199 21,873 | 2018/1/5
MONGOL IA 5.125 200 191 21,004 | 2022/12/5
MONGOLIA INTL BOND 10. 875 765 886 97,095 | 2021/4/6
OMAN GOV INTERNTL BOND 3.625 580 582 63,823 | 2021/6/15
OMAN GOV INTERNTL BOND 3.875 595 598 65,507 | 2022/3/8
OMAN GOV INTERNTL BOND 5.375 1,205 1,254 137,371 2027/3/8
OMAN GOV INTERNTL BOND 6.5 600 642 70,422 | 2047/3/8
PANAMA GLOBAL 8.875 160 232 25,476 | 2027/ 9 /30
PANAMA GLOBAL 9.375 372 558 61,117 | 2029/4/1
PERUSAHAAN PENERBIT SBSN 3.4 425 430 47,132 | 2022/3/29
PERUSAHAAN PENERBIT SBSN 4.15 425 437 47,946 | 2027/3/29
PHILIPPINES GLOBAL 9.5 105 168 18,503 | 2030/2/2
PHILIPPINES GLOBAL 7.75 105 151 16,633 | 2031/1/14
PHILIPPINES GLOBAL 6. 375 110 144 15,868 | 2032/1/15
REPUBLIC OF ANGOLA 9.5 475 514 56,312 | 2025/11/12
REPUBLIC OF ARGENTINA 6. 875 615 677 74,164 | 2021/ 4 /22
REPUBLIC OF ARGENTINA 7.5 290 324 35,527 | 2026/ 4 /22
REPUBLIC OF ARGENTINA 6. 875 1,445 1,562 171,169 | 2027/1 /26
REPUBLIC OF AZERBAIJAN 4.75 2,395 2, 443 267,663 | 2024/3/18
REPUBLIC OF COLOMBIA 4.0 400 421 46,112 | 2024/ 2/26
REPUBLIC OF COSTA RICA 7.0 600 616 67,529 | 2044/4/4
REPUBLIC OF ECUADOR 10. 75 750 809 88,696 | 2022/3/28
REPUBLIC OF ECUADOR 9.65 470 467 51,247 | 2026/12/13
REPUBLIC OF ECUADOR 9. 625 345 345 37,856 | 2027/6/2
REPUBLIC OF EL SALVADOR 7.375 145 146 16,100 | 2019/12/1
REPUBLIC OF GHANA 9.25 255 279 30,636 | 2022/9/15
REPUBLIC OF GHANA 8.125 290 298 32,667 | 2026/1/18
REPUBLIC OF GHANA 10. 75 1,080 1,355 148,456 | 2030/10/14
REPUBLIC OF HUNGARY 6. 375 4,166 4,723 517,325 | 2021/3/29
REPUBLIC OF INDONESIA 3.7 855 882 96,650 | 2022/1/8
REPUBLIC OF INDONESIA 4.75 1,485 1,610 176,368 | 2026/1/8
REPUBLIC OF INDONESIA 4.35 410 433 47,521 | 2027/1/8
REPUBLIC OF INDONESIA 7.75 1,996 2, 800 306, 749 | 2038/1 /17
REPUBLIC OF INDONESIA 5.125 525 574 62,921 | 2045/1/15
REPUBLIC OF INDONESIA 5.25 200 221 24,231 | 2047/1/8
REPUBLIC OF KAZAKHSTAN 4. 875 610 617 67,651 | 2044/10/14
REPUBLIC OF KAZAKHSTAN 6.5 210 255 27,943 | 2045/ 7 /21
REPUBLIC OF KENYA 5.875 255 265 29,075 | 2019/6 /24
REPUBLIC OF LITHUANIA 7.375 725 825 90,402 | 2020/ 2 /11
REPUBLIC OF NIGERIA 5.125 400 408 44,733 | 2018/ 7/12
REPUBLIC OF NIGERIA 7.875 655 727 79,647 | 2032/2/16
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[Ef#fzZE% | REPUBLIC OF PANAMA 4.5 375 394 43,230 | 2047/5/15
REPUBLIC OF PARAGUAY 4,625 675 715 78,368 | 2023/1/25
REPUBLIC OF PARAGUAY 5.0 200 214 23,439 | 2026/4 /15
REPUBLIC OF PARAGUAY 4.7 360 374 41,008 | 2027/3/27
REPUBLIC OF PARAGUAY 6.1 250 279 30,599 | 2044/ 8 /11
REPUBLIC OF PERU 8.75 220 344 37,711 | 2033/11/21
REPUBLIC OF PERU 5. 625 175 218 23,959 | 2050/11/18
REPUBLIC OF PHILIPPINES 3.95 425 447 48,999 | 2040/1 /20
REPUBLIC OF POLAND 3.25 320 329 36,113 | 2026/4/6
REPUBLIC OF SENEGAL 6.25 225 238 26,161 | 2024/ 7 /30
REPUBLIC OF SENEGAL 6.25 335 340 37,334 | 2033/5/23
REPUBLIC OF SOUTH AFRICA 5.875 655 720 78,904 | 2025/9/16
REPUBLIC OF SOUTH AFRICA 4.3 275 264 28,989 | 2028/10/12
REPUBLIC OF SOUTH AFRICA 5.0 200 192 21,085 | 2046/10/12
REPUBLIC OF SRI LANKA 6.0 685 712 78,029 | 2019/1/14
REPUBLIC OF SRI LANKA 6.25 362 386 42,383 | 2020/10/ 4
REPUBLIC OF SRI LANKA 6. 85 1,075 1,155 126,592 | 2025/11/ 3
REPUBLIC OF SRI LANKA 6. 825 200 215 23,553 | 2026/ 7 /18
REPUBLIC OF SRI LANKA 6.2 540 554 60,786 | 2027/5/11
REPUBLIC OF TURKEY 5. 625 2, 080 2,223 243,514 | 2021/3/30
REPUBLIC OF TURKEY 4. 875 875 878 96,257 | 2026/10/ 9
REPUBLIC OF TURKEY 6.0 1,230 1,332 145,905 | 2027/ 3 /25
REPUBLIC OF TURKEY 6. 625 515 584 64,023 | 2045/2/17
REPUBLIC OF TURKEY 5.75 885 892 97,794 | 2047/5/11
REPUBLIC OF VENEZUELA 7.0 1,325 585 64,102 | 2038/3/31
REPUBLIC OF ZAMBIA 8.5 230 246 26,955 | 2024/ 4 /14
REPUBLIC OF ZAMBIA 8.97 295 320 35,140 | 2027/ 7 /30
REPUBLICA ORIENT URUGUAY 7.625 70 95 10,484 [ 2036/3/21
REPUBLICA ORIENT URUGUAY 5.1 1,237 1,281 140, 341 | 2050/ 6 /18
RUSSIA 12.75 195 346 37,944 | 2028/ 6 /24
RUSSIA FOREIGN BOND 5.0 2, 800 2,992 327,820 | 2020/ 4 /29
RUSSIAN FEDERATION 4. 875 600 652 71,484 | 2023/9/16
RUSSIAN FEDERATION 5. 625 800 905 99,215 | 2042/4/4
RUSSIAN FEDERATION 5.875 1,000 1,172 128,407 | 2043/ 9/16
SAUDI INTERNATIONAL BOND 2.375 445 440 48,229 | 2021/10/26
SAUDI INTERNATIONAL BOND 3.25 285 281 30,785 | 2026/10/26
SAUDI INTERNATIONAL BOND 3.25 560 552 60,490 | 2026/10/26
STATE OF ISRAEL 4.5 470 497 54,451 | 2043/1 /30
TURKEY GLOBAL 7.0 300 321 35,234 | 2019/3/11
TURKEY GLOBAL 7.0 780 859 94,102 | 2020/6/5
TURKEY GLOBAL 5.75 2, 940 3,153 345,389 | 2024/ 3 /22
TURKEY GLOBAL 7.375 835 981 107,529 | 2025/2/5
TURKEY GLOBAL 6. 875 258 296 32,522 | 2036/3/17
UKRAINE GOVERNMENT 7.75 1,228 1,208 132,346 | 2027/9/1
UKRAINE GOVERNMENT GDP-L - 290 109 11,957 | 2040/5/31
UKRAINE GOVERNMENT REGS 7.75 520 535 58,704 | 2019/9/1
UKRAINE GOVERNMENT REGS 7.75 261 267 29,273 | 2020/9/1
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[Ef7i% | UKRAINE GOVERNMENT REGS 7.75 224 230 25,224 | 2021/9/1
UKRAINE GOVERNMENT REGS 7.75 258 262 28,725 | 2022/9/1

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

AR - FHRARO ARG D $5C,
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Epi=! EWi=!
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TNOTE (10YEAR) - 1, 680

< BN A X80 0 #5C,

kIR BREIL . WK ORI 2 23 E o k% w15 78 B AR O Pl

OREEEMEDIEK

kg
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13731 (201744 1 7 ) 11,008 53 0.7 19, 203 0.8 92.5 7.0 41
138451 (201745 1 8 A1) 11,096 52 1.3 19, 367 0.9 94.9 1.8 11
13951 (20174 6 17 ) 11, 181 10 11 19, 685 1.6 87.9 1.3 53
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A A A A A A
(A) ERHZEIRE A 1 A 24 - A 22 - A 56
SCHAFLE A 1 A 24 — A 22 - A 56
(B) FiEFEzHTEERE 562, 001 585, 022 A 1,097,904 1,214,596 981, 544 A 180,729
TEE A 1,327,964 2, 442, 099 2,142, 874 1,236,103 2, 454, 387 2, 067, 926
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(B) 4 E (OMERE) AEAE 85I R
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Al B HEmE % NERAT RO fER=4EA A
TAUH % Tk Fv FK KL TH

[EM IE ARAB REPUBLIC OF EGYPT 6. 125 1, 355 1, 405 158,519 2022/1 /31
ARAB REPUBLIC OF EGYPT 7.5 1,044 1,137 128, 316 2027/1 /31
CBB INTERNATIONAL SUKUK 6. 273 563 582 65, 626 2018/11/22
DOMINICAN REPUBLIC 7.5 180 199 22, 453 2021/5/6
DOMINICAN REPUBLIC 5.875 1, 082 1,169 131,919 2024/ 4 /18
DOMINICAN REPUBLIC 5.5 757 796 89, 840 2025/ 1 /27
DOMINICAN REPUBLIC 8.625 622 749 84,514 2027/ 4 /20
DOMINICAN REPUBLIC 7.45 233 275 31,035 2044/ 4 /30
GABONESE REPUBLIC 6. 375 1, 168 1, 143 128, 945 2024/12/12
GOVERNMENT OF JAMAICA 8.0 149 184 20, 791 2039/ 3 /15
GOVERNMENT OF JAMAICA 7.875 499 614 69, 279 2045/ 7 /28
HUNGARY GOVERNMENT 5.75 954 1,101 124, 240 2023/11/22
HUNGARY GOVERNMENT 5.375 982 1,120 126, 370 2024/ 3 /25
HUNGARY GOVERNMENT 7.625 18 27 3,115 2041/ 3 /29
IVORY COAST 5.375 469 472 53, 281 2024/ 7 /23
IVORY COAST 6. 375 206 213 24, 099 2028/3/3
KINGDOM OF BAHRAIN 7.0 1,661 1, 690 190, 616 2028/10/12
KINGDOM OF BAHRAIN 6.75 268 264 29, 826 2029/ 9 /20
KINGDOM OF BAHRAIN 7.5 374 363 41,012 2047/ 9 /20
OMAN GOV INTERNTL BOND 4.75 1, 266 1, 245 140, 470 2026/ 6 /15
PERUSAHAAN PENERBIT SBSN 3.3 1,117 1,133 127, 842 2022/11/21
PERUSAHAAN PENERBIT SBSN 4.35 848 897 101, 238 2024/ 9 /10
POLAND GOVERNMENT 4.0 687 737 83, 179 2024/ 1 /22
REPUBLIC OF ANGOLA 9.5 1, 565 1, 692 190, 807 2025/11/12
REPUBLIC OF ARGENTINA 6. 875 2,350 2,567 289, 497 2021/ 4 /22
REPUBLIC OF ARGENTINA 5.625 703 739 83, 392 2022/ 1 /26
REPUBLIC OF ARGENTINA 7.5 1,592 1, 780 200, 786 2026/ 4 /22
REPUBLIC OF ARGENTINA 6. 875 4,768 5,137 579, 306 2027/1 /26
REPUBLIC OF ARGENTINA 8.28 1, 622 1, 889 213, 095 2033/12/31
REPUBLIC OF ARGENTINA 2.5 2,25b3 1,614 182, 025 2038/12/31
REPUBLIC OF AZERBAIJAN 4.75 370 381 42,972 2024/ 3 /18
REPUBLIC OF BELARUS 6. 875 369 397 44, 833 2023/ 2 /28
REPUBLIC OF BRAZIL 2.625 6, 755 6,474 730, 083 2023/1/5
REPUBLIC OF BRAZIL 4. 625 1,217 1,207 136, 131 2028/1/13
REPUBLIC OF CAMEROON 9.5 205 242 27, 305 2025/11/19
REPUBLIC OF COLOMBIA 2.625 593 581 65, 596 2023/ 3 /15
REPUBLIC OF COLOMBIA 3.875 1, 144 1, 153 130, 093 2027/ 4 /25
REPUBLIC OF COLOMBIA 7.375 477 624 70, 460 2037/9/18
REPUBLIC OF ECUADOR 10.5 1, 229 1, 333 150, 361 2020/ 3 /24
REPUBLIC OF ECUADOR 10. 75 238 268 30, 258 2022/ 3 /28
REPUBLIC OF ECUADOR 7.95 1,101 1,103 124, 459 2024/ 6 /20
REPUBLIC OF ECUADOR 9. 65 853 907 102, 316 2026/12/13
REPUBLIC OF EL SALVADOR 7.375 338 349 39, 408 2019/12/ 1
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[EfE7E% | REPUBLIC OF EL SALVADOR 6.375 560 551 62,198 | 2027/1/18
REPUBLIC OF EL SALVADOR 8.625 1,133 1,268 143,087 | 2029/ 2 /28
REPUBLIC OF EL SALVADOR 7.65 450 462 52,137 | 2035/6 /15
REPUBLIC OF GHANA 8.125 217 233 26,273 | 2026/1/18
REPUBLIC OF GUATEMALA 4.5 329 329 37,190 | 2026/5/3
REPUBLIC OF HONDURAS 6.25 1,275 1, 364 153,832 | 2027/1/19
REPUBLIC OF INDONESIA 3.75 299 309 34,937 | 2022/4 /25
REPUBLIC OF INDONESIA 3.375 983 998 112,644 | 2023/ 4 /15
REPUBLIC OF INDONESIA 5.375 2,147 2,415 272,357 | 2023/10/17
REPUBLIC OF INDONESIA 3.85 1,733 1,778 200,542 | 2027/7/18
REPUBLIC OF INDONESIA 8.5 1,934 2, 867 323,300 | 2035/10/12
REPUBLIC OF INDONESIA 6. 625 382 486 54,812 | 2037/2/17
REPUBLIC OF IRAQ 6. 752 756 746 84,180 | 2023/3/9
REPUBLIC OF IRAQ 5.8 1,002 929 104,794 | 2028/1 /15
REPUBLIC OF KENYA 5. 875 470 481 54,322 | 2019/ 6 /24
REPUBLIC OF LEBANESE 5.45 1,177 1,181 133,216 | 2019/11/28
REPUBLIC OF LEBANESE 8.25 756 815 91,959 | 2021/4/12
REPUBLIC OF LEBANESE 6.1 1,122 1,120 126,358 | 2022/10/ 4
REPUBLIC OF LEBANESE 6.0 1,158 1,140 128,617 | 2023/1 /27
REPUBLIC OF LEBANESE 6. 65 1,075 1,073 121,065 | 2024/ 4 /22
REPUBLIC OF LEBANESE 6.6 133 130 14,697 | 2026/11/27
REPUBLIC OF LEBANESE 6. 65 1,142 1,106 124,747 | 2028/11/ 3
REPUBLIC OF NAMIBIA 5.25 1,173 1,197 135,078 | 2025/10/29
REPUBLIC OF NIGERIA 6.75 1,162 1,238 139,707 | 2021/1 /28
REPUBLIC OF PANAMA 3.875 298 310 34,996 | 2028/3/17
REPUBLIC OF PANAMA 9.375 465 700 79,043 | 2029/4/1
REPUBLIC OF PERU 5. 625 448 561 63,297 | 2050/11/18
REPUBLIC OF SENEGAL 8.75 758 879 99,147 | 2021/5/13
REPUBLIC OF SENEGAL 6. 25 277 296 33,381 | 2024/7/30
REPUBLIC OF SOUTH AFRICA 6.875 188 200 22,629 | 2019/5 /27
REPUBLIC OF SOUTH AFRICA 5.5 2,229 2,362 266, 422 | 2020/3/9
REPUBLIC OF SOUTH AFRICA 4.665 1,141 1, 160 130,910 | 2024/ 1 /17
REPUBLIC OF SOUTH AFRICA 5. 875 2,508 2,702 304,719 | 2025/9/16
REPUBLIC OF SOUTH AFRICA 5.0 721 657 74,186 | 2046/10/12
REPUBLIC OF SRI LANKA 6. 25 1,153 1,227 138,463 | 2020/10/ 4
REPUBLIC OF SRI LANKA 6.25 886 953 107,523 | 2021/ 7 /27
REPUBLIC OF SRI LANKA 6.125 818 865 97,541 | 2025/6/3
REPUBLIC OF SURINAME 9.25 1,116 1,203 135,750 | 2026/10/26
REPUBLIC OF TURKEY 7.0 457 495 55,911 | 2020/6/5
REPUBLIC OF TURKEY 5. 625 1,206 1,275 143,807 | 2021/ 3 /30
REPUBLIC OF TURKEY 5.125 1,545 1, 602 180, 660 | 2022/ 3 /25
REPUBLIC OF TURKEY 3.25 1,088 1,028 115,935 | 2023/3 /23
REPUBLIC OF TURKEY 5.75 520 547 61,786 | 2024/3/22
REPUBLIC OF TURKEY 7.375 645 741 83,639 | 2025/2/5

249




TIATUR - N—VREA Y - HBEESRFC

B il ES
§t Lid] . P OE % —
R i A ERELE | RERLAH fEEFA H
TAY A % Tk Fv T Fv TH

[Ef&7E% | REPUBLIC OF TURKEY 4.875 3,087 3,029 341,563 | 2026/10/ 9
REPUBLIC OF TURKEY 8.0 830 1,020 115,116 | 2034/ 2 /14

REPUBLIC OF TURKEY 6.875 1,386 1,540 173,672 | 2036/3/17

REPUBLIC OF TURKEY 4,875 4,905 4,273 481,877 | 2043/4/16

REPUBLIC OF TURKEY 6. 625 447 483 54,499 | 2045/2 /17

REPUBLIC OF URUGUAY 4.375 156 168 18,984 | 2027/10/27

REPUBLIC OF URUGUAY 5.1 736 775 87,442 | 2050/6/18

REPUBLIC OF VENEZUELA 9.0 1,736 616 69,511 | 2023/5/7

REPUBLIC OF VENEZUELA 9.25 3, 042 1,209 136,348 | 2027/9/15

REPUBLIC OF VENEZUELA 9.25 2,020 697 78,617 | 2028/5/7

REPUBLIC OF VENEZUELA 9.375 1, 366 474 53,525 | 2034/1/13

REPUBLIC OF ZAMBIA 5.375 616 589 66,508 | 2022/9 /20

RUSSTAN FEDERATION 4.5 3, 200 3,412 384,827 | 2022/4/4

RUSSIAN FEDERATION 4.75 1, 400 1, 480 166,941 | 2026/ 5 /27

RUSSIAN FEDERATION 5.25 2, 400 2,442 275,359 | 2047/6 /23

SECOND PKSTAN SUKUK 6.75 369 386 43,532 | 2019/12/3

THIRD PKSTAN INTL SUKUK 5.5 200 205 23,115 | 2021/10/13

TRINIDAD & TOBAGO 4.5 1,077 1,082 122,049 | 2026/8/4

UKRAINE GOV (GDP LINKED) — 673 392 44,242 | 2040/ 5 /31

UKRAINE GOVERNMENT 7.75 489 520 58,668 | 2021/9/1

UKRAINE GOVERNMENT 7.75 1,969 2,095 236,234 | 2022/9/1

UKRAINE GOVERNMENT 7.75 2,563 2,707 305,332 | 2023/9/1

UKRAINE GOVERNMENT 7.75 1,284 1,346 151,805 | 2024/9/1

UKRAINE GOVERNMENT 7.75 332 346 39,083 | 2025/9/1

UKRAINE GOVERNMENT 7.375 555 548 61,799 | 2032/9/25

UNITED MEXICAN STATES 4.0 5, 142 5,411 610,252 | 2023/10/ 2

UNITED MEXICAN STATES 4.125 3, 520 3,674 414,379 | 2026/ 1 /21

UNITED MEXICAN STATES 4.6 1,702 1,689 190,478 | 2046/ 1 /23

UNITED MEXICAN STATES 4.35 1,289 1,227 138,443 | 2047/1/15

UNITED REP OF TANZANIA . 45222 750 785 88,516 | 2020/3/9

15 FE% | PROVINCE OF NEUQUEN 7.5 570 599 67,647 | 2025/4 /27
PROVINCIA DE BUENOS AIRE 9.95 1,073 1,239 139,745 | 2021/6/9

PROVINCIA DE BUENOS AIRE 9.125 1,231 1,421 160,322 | 2024/ 3 /16

PROVINCIA DE CORDOBA 7.125 373 400 45,171 | 2021/6/10

PROVINCIA DE CORDOBA 7.45 576 627 70,795 | 2024/9/1

PROVINCIA DE ENTRE RIOS 8.75 321 337 38,096 | 2025/2/8

PROVINCIA DE MENDOZA 8.375 542 597 67,380 | 2024/5/19

HERR(E%S | BANCO NAC DESENV 5.75 432 470 53,096 | 2023/ 9 /26
(Bx< &@{%) | EXP CREDIT BK OF TURKEY 5.0 630 642 72,459 | 2021/9/23
EXP CREDIT BK OF TURKEY 4.25 1,123 1,104 124,571 | 2022/9/18
EXPORT-IMPORT BANK CHINA 3.375 1,488 1,497 168,835 | 2027/3/14

MAGYAR EXPORT-IMPORT BAN 4.0 311 320 36,164 | 2020/ 1 /30

SPARC EM SPC PANAMA METR — 461 420 47,368 | 2022/12/5

H@ALE % | ADANT PORTS & SPECTAL 3.95 440 451 50,854 | 2022/1/19
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SE@ A& % | ABROPUERTO INTL TOCUMEN 5.75 320 350 39,529 | 2023/10/9
AKBANK TAS 7.2 260 271 30,636 | 2027/3/16
AUTOPISTAS DEL SOL SA 7.375 575 608 68,646 | 2030/12/30
AZURE POWER ENERGY LTD 5.5 453 464 52,357 | 2022/11/3
BANCO DO BRASIL (CAYMAN) 9.0 625 672 75,831 | 2099/12/18
BRF SA 3.95 1,195 1,189 134,074 | 2023/5/22
CEMENTOS PACASMAYO SAA 4.5 649 667 75,285 | 2023/2/8
CIMPOR FINANCIAL OPERTNS 5.75 490 460 51,882 | 2024/7/17
CNAC HK FINBRIDGE CO LTD 4.125 1, 440 1, 454 163,998 | 2027/ 7 /19
CNOOC FINANCE 2013 LTD 3.0 1,157 1,154 130,188 | 2023/5/9
CNTL AMR BOTTLING CORP 5.75 219 231 26,052 | 2027/1/31
COCA-COLA ICECEK AS 4.215 260 261 29,537 | 2024/ 9/19
CONSOLIDATED ENERGY FIN 6.75 236 240 27,088 | 2019/10/15
CONSOLIDATED ENERGY FIN 6.875 250 261 29,529 | 2025/6 /15
CORP NACIONAL DEL COBRE 3.0 1,157 1,162 131,111 | 2022/ 7 /17
CORP NACIONAL DEL COBRE 3.625 620 617 69,611 | 2027/8/1
COSAN LTD 5.95 261 268 30,298 | 2024/ 9 /20
DIGICEL GROUP LTD 8.25 410 402 45,330 | 2020/ 9/30
DIGICEL GROUP LTD 7.125 251 229 25,932 | 2022/4/1
ECOPETROL SA 5. 875 506 562 63,446 | 2023/9/18
ECOPETROL SA 5.375 967 1,032 116,399 | 2026/ 6 /26
ECOPETROL SA 5. 875 90 88 9,958 | 2045/5/28
EL FONDO MIVIVIENDA SA 3.5 469 478 54,008 | 2023/1 /31
EMPRESA DE ENERGIA DE BO 6.125 629 646 72,876 | 2021/11/10
EMPRESA DE TRANSPORTE ME 4.75 347 376 42,453 | 2024/2/4
EMPRESA ELECTRICA ANGAMO 4,875 645 657 74,099 | 2029/5 /25
EMPRESA NACTONAL DEL PET 4.5 420 402 45,393 | 2047/9/14
ENERGUATE TRUST 5.875 412 425 47,966 | 2027/5/3
ENERSIS AMERICAS SA 4.0 201 204 23,090 | 2026/10/25
EP PETROECUADOR (NOBLE) 6. 96083 164 166 18,749 | 2019/9 /24
GREENKO DUTCH BV 5.25 600 609 68,755 | 2024/ 7 /24
GRUPO CEMENTOS CHIHUAHUA 5.25 475 491 55,435 | 2024/ 6 /23
GTLK EUROPE LTD 5.95 772 819 92,382 | 2021/7/19
IHS NETHERLANDS HOLDCO 9.5 483 510 57,526 | 2021/10/27
TTRSA NORTE FINANCE LTD 8.75 619 709 80,005 | 2024/ 5 /30
INDO ENERGY FINANCE II 6. 375 460 468 52,855 | 2023/ 1 /24
KAZMUNAYGAS NATIONAL CO 7.0 460 501 56,537 | 2020/5/5
KAZMUNAYGAS NATIONAL CO 6.375 1,180 1,289 145,431 | 2021/4/9
KAZMUNAYGAS NATIONAL CO 3.875 486 490 55,294 | 2022/4 /19
KAZMUNAYGAS NATIONAL CO 4.4 811 821 92,591 | 2023/4/30
KAZMUNAYGAS NATIONAL CO 5.75 318 316 35,642 | 2047/4 /19
KLABIN FINANCE SA 4,875 625 620 69,946 | 2027/9/19
LATAM AIRLINES GROUP SA 7.25 612 652 73,580 | 2020/6/9
MAJAPAHIT HOLDING BV 7.875 479 645 72,830 | 2037/6 /29
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@A B % | MARFRIG HOLDING EUROPE B 8.0 539 555 62,650 | 2023/6/8
MEDCO STRAITS SERV PTD 8.5 291 305 34,453 | 2022/8/17
MILLICOM INTL CELLULAR 5.125 625 631 71,250 | 2028/1/15
MINEJESA CAPITAL BV 4.625 1,377 1,401 158,011 | 2030/8/10
MINERVA LUXEMBOURG SA 6.5 260 264 29,780 | 2026/ 9 /20
MIN MAURITIUS INVSTMENTS 6.5 484 519 58,600 | 2026/10/13
NEXEN ENERGY ULC 6.4 460 586 66,133 | 2037/5/15
ODEBRECHT FINANCE LTD 4.375 200 77 8,682 | 2025/4 /25
ODEBRECHT FINANCE LTD 5.25 359 131 14,826 | 2029/6 /27
ODEBRECHT FINANCE LTD 7.125 319 122 13,803 | 2042/6/26
PEMEX PROJ FDG MASTER TR 6. 625 1,838 1,977 222,962 | 2035/6/15
PERTAMINA PERSERO PT 6.0 324 366 41,283 | 2042/5/3
PERTAMINA PERSERO PT 5. 625 396 427 48,171 | 2043/ 5/20
PERUSAHAAN LISTRIK NEGAR 5.5 384 421 47,527 | 2021/11/22
PETRO CO TRIN/TOBAGO LTD 9.75 121 127 14,414 | 2019/8/14
PETROBRAS GLOBAL FINANCE 6.125 929 998 112,626 | 2022/1 /17
PETROBRAS GLOBAL FINANCE 6.25 1,112 1,189 134,078 | 2024/ 3 /17
PETROBRAS GLOBAL FINANCE 7.375 552 611 68,965 | 2027/1/17
PETROBRAS GLOBAL FINANCE 6.75 1,334 1,319 148,767 | 2041/1 /27
PETROLEOS DE VENEZUELA 8.5 861 738 83,314 | 2020/10/27
PETROLEOS DE VENEZUELA 9.0 1,781 721 81,361 | 2021/11/17
PETROLEOS DE VENEZUELA 6.0 6, 701 2,034 229,355 | 2026/11/15
PETROLEOS DE VENEZUELA 5.375 1,914 585 66,055 | 2027/4 /12
PETROLEOS DE VENEZUELA 5.5 2,019 612 69,095 | 2037/4 /12
PETROLEOS MEXICANOS 5.375 1,415 1,511 170,405 | 2022/3/13
PETROLEOS MEXICANOS 4.625 1,428 1,468 165,610 | 2023/9 /21
PETROLEOS MEXICANOS 4.25 716 710 80,154 | 2025/1/15
PETROLEOS MEXICANOS 6.875 1,965 2,221 250,488 | 2026/8/4
PETROLEOS MEXICANOS 6.5 872 903 101,891 | 2041/6/2
PETROLEOS MEXICANOS 5.5 1,287 1,179 132,968 | 2044/ 6 /27
PETROLEOS MEXICANOS 5. 625 1,311 1,209 136,371 | 2046/ 1 /23
PT PELABUHAN INDO II 4.25 695 714 80,621 | 2025/5/5
ROCK INTL INVESTMENT INC 6. 625 475 454 51,217 | 2020/ 3 /27
SERVICIOS CORP JAVER SAP 9.875 406 418 47,189 | 2021/4/6
SINOPEC GRP OVERSEA 2013 4,375 1,104 1,182 133,341 | 2023/10/17
SINOPEC GRP OVERSEA 2014 4.375 1,028 1,099 124,030 | 2024/ 4 /10
SINOPEC GRP OVERSEA 2015 3.25 950 945 106,586 | 2025/ 4 /28
SINOPEC GRP OVERSEAS DEV 3.25 3, 200 3,153 355,573 | 2027/9/13
SOUTHERN GAS CORRIDOR 6.875 492 557 62,884 | 2026/ 3 /24
STATE GRID OVERSEAS INV 3.125 577 583 65,777 | 2023/5 /22
STATE GRID OVERSEAS INV 3.5 1, 469 1,487 167,714 | 2027/5/4
STATE OIL €O OF THE AZER 6.95 215 234 26,425 | 2030/3/18
STILLWATER MINING 6.125 240 243 27,468 | 2022/ 6 /27
STILLWATER MINING 7.125 240 246 27,806 | 2025/6 /27
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HE@ A& % | SURA ASSET MANAGEMENT 4.375 219 221 25,003 | 2027/4 /11
TENGIZCHEVROIL FIN CO IN 4.0 300 297 33,489 | 2026/8 /15
TONON LUXEMBOURG SA 7.25 — 789 31 3,562 | 2020/ 1 /24
TRANSNET SOC LTD 4.0 303 298 33,636 | 2022/7/26
TRINIDAD GEN UNLTD 5.25 311 316 35,664 | 2027/11/ 4
UNIFIN FINANCIERA SAB 7.0 805 827 93,268 | 2025/1/15
USJ ACUCAR E ALCOOL SA 9.875 1, 090 841 94,837 | 2021/11/9
UZ RAIL VIA SHORTLINE 9.875 369 390 44,052 | 2021/9/15
VEDANTA RESOURCES PLC 6.125 705 717 80,886 | 2024/8/9
VIRGOLINO DE OLIV 10.875 — 320 90 10,148 | 2020/1/13
VIRGOLINO DE OLIVE 11.75 — 1,082 55 6,252 | 2022/2/9
VIRGOLINO DE OLIVEI 10.5 — 423 21 2,444 | 2018/1/28
VM HOLDING SA 5.375 685 718 80,979 | 2027/5/4
YPF SA 6.95 956 1,013 114,266 | 2027/7 /21
N 7t 24, 220, 158
TN F FINEYF o) | FTARFUAY
[Ef#zFE% | REPUBLIC OF ARGENTIN 15.5 — 5, 246 6,007 38,808 | 2026/10/17
REPUBLIC OF ARGENTIN 18.2 — 7,972 8, 481 54,788 | 2021/10/ 3
REPUBLIC OF ARGENTIN 21.2 — 11,957 12,217 78,922 | 2018/9/19
REPUBLIC OF ARGENTINA — 23, 230 25,077 161,997 | 2020/ 6 /21
REPUBLIC OF ARGENTINA 16 — 6,816 7,634 49,321 | 2023/10/17
EALE A | YPF SA 16.5 4, 394 4,131 26,688 | 2022/5/9
I 2 410, 527
A¥x vz FAFVaxXy | FAXvay
Ef&FE%4 | MEXICAN BONOS 10.0 17,786 20, 848 125,922 | 2024/12/5
MEXICAN UDIBONOS 4.5 4,903 31,516 190,360 | 2025/12/ 4
/) Bl 316, 282
TN FTIINVTN| FTITINLT IV
[Ef#FF%4: | REPUBLIC OF BRAZIL 10.0 3,634 3,751 132,680 | 2021/1/1
REPUBLIC OF BRAZIL 6 — 2,863 9,935 351,426 | 2050/8/15
I 2 484, 106
IINTT A FONITTAR) | FUNTTA XY
REPUBLIC OF URUGUAY 5.0 7, 241 17, 258 66,618 | 2018/9/14
REPUBLIC OF URUGUAY 9.875 16, 008 17, 236 66,534 | 2022/6 /20
REPUBLIC OF URUGUAY 8.5 6,816 7,029 27,131 | 2028/3/15
I 2 160, 284
S = IRE TRI=ARY | FRI=HY
| EIfff3E% | DOMINICAN REPUBLIC 16.0 54, 400 63, 160 149,691 | 2020/ 7 /10
/I G 149, 691
2=t Thr=az| Fhrals
| EffsE% | TURKEY GOVERNMENT 11.0 8, 256 8,128 247,336 | 2027/2/24
/) Bl 247, 336
AR FA VRV E— | AV FLE—
[ HimitAeg | HDRC 7.875 20, 000 20, 367 35,440 | 2019/8 /21
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LB | INDTABULLS HOUSING FIN 8. 567 19, 800 19, 945 34,705 | 2019/10/15
INDIAN RENEW ENERGY DEV 7.125 50, 000 50, 157 87,274 | 2022/10/10
NTPC LTD 7.375 40, 000 40,701 70,820 | 2021/8/10
I/ B 228, 240
2UZTH TRV T hNE=| FAY TV AME—
[Ef#zF% | REPUBLIC OF SRI LANKA 10. 75 76, 000 77, 481 57,335 | 2021/3/1
REPUBLIC OF SRI LANKA 11.5 56, 000 58, 753 43,477 | 2023/ 5/15
REPUBLIC OF SRI LANKA 11.5 84, 000 88, 969 65,837 | 2026/8/1
REPUBLIC OF SRI LANKA 11.75 47, 000 50, 424 37,314 | 2027/6/15
/I B 203, 965
Y7 bk TV MRV N | TZVT MR/ R
[Ef#FF% | ARAB REPUBLIC OF EGYPT — 8, 750 8, 295 53,093 | 2018/1/30
ARAB REPUBLIC OF EGYPT — 1,325 1,247 7,982 | 2018/2/6
ARAB REPUBLIC OF EGYPT — 700 659 4,218 | 2018/2/13
ARAB REPUBLIC OF EGYPT — 2,825 2,636 16,876 | 2018/2/20
W@ | EGYPT CLN(CITI) — 6, 493 6, 158 39,412 | 2018/1/25
EGYPT CLN(CITI) — 17,775 16, 856 107,884 | 2018/1/25
EGYPT CLN (HSBC) — 8,375 8,271 52,940 | 2017/11/2
/I B 282, 408
M7 7Uh THT7VA7VR | TRT 7V A7V R
[Ef#FE%4 | REPUBLIC OF SOUTH AFRICA 7.0 7,070 5, 790 47,365 | 2031/2/28
REPUBLIC OF SOUTH AFRICA 8.75 7,461 6, 653 54,424 | 2048/2 /28
/I B 101, 790
FAT =T FIAVNTFAT | FFAV)TFAT
[ Ef7E% | REPUBLIC OF NIGERIA 15. 54 449, 996 453, 888 142,248 | 2020/ 2 /13
/h G 142, 248
& G 26, 947, 041
() HIRHRAAEIT, MR ORI Z 723 E O XA EE ¢ EAASG OMEIC X0 FEHRF LD TT,
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TILEVFY
EfE
usD 1,450,000 REP OF ARGENTINA 7.5% 22/04/26 REGS 1,528,500 1,508,724 1.06
usD 610,000 REP OF ARGENTINA FRN 31/12/33 dis 920,449 911,262 0.65
usD 300,000 REP OF ARGENTINA 6.625% 06/07/28 RE 320,790 289,350 0.21
ARS 2,265,000 REP OF ARGENTINA 15.5% 17/10/26 149,545 169,781 0.12
ARS 2,265,000 REP OF ARGENTINA 16% 17/10/23 149,547 167,585 0.12
ARS 1,150,000 REP OF ARGENTINA 21.2% 19/09/18 76,514 84,902 0.06
3,145,345 3,131,604 222
ZTDOHiES
usD 5,170,000 REP OF ARGENTINA 2.5% 31/12/38 par 3,115,154 3,226,080 229
3,115,154 3,226,080 2.29
a7 T 6,260,499 6,357,684 4.51
TILAZT
EfE
usD 200,000 REP OF ARMENIA 7.15% 26/03/25 REGS 198,000 209,004 0.15
198,000 209,004 0.15
BT AA=T 198,000 209,004 0.15
F—ZSU7
LTEtE(EELFE)
usD 200,000 CNOOC CURTIS 4.5% 03/10/23 REGS 200,000 213,627 0.15
200,000 213,627 0.15
Bt A —2Y T 200,000 213,627 0.15
FTELNADx
EfE
usb 400,000 REP OF AZERBAIJAN 4.75% 18/03/24 RE 371,667 407,500 0.29
371,667 407,500 0.29
LTEE (EEEFE)
usD 400,000 STATE OIL CO 6.95% 18/03/30 403,900 429,200 0.30
403,900 429,200 0.30
HBET AR 775,567 836,700 0.59
~AYy—x
ZDhfES
usD 94,200 REP OF BELIZE STUP 5% 20/02/38 REGS 82,655 41,919 0.03
82,655 41,919 0.03
Bt Y—x 82,655 41,919 0.03
ISP
EfE
usD 1,410,000 FED REP OF BRAZIL 4.25% 07/01/25 1,243,740 1,387,158 0.97
usD 940,000 FED REP OF BRAZIL 2.625% 05/01/23 770,056 868,090 0.62
usDh 800,000 FED REP OF BRAZIL 4.875% 22/01/21 761,000 837,600 0.59
usD 800,000 REP OF BRAZIL 5% 27/01/45 650,945 698,000 0.50
usD 500,000 REP OF BRAZIL 7.125% 20/01/37 616,536 557,500 0.40
usD 520,000 FED REP OF BRAZIL 5.625% 07/01/41 464,100 497,666 0.35
usD 400,000 FED REP OF BRAZIL 6% 07/04/26 408,400 433,000 0.31
usD 200,000 FED REP OF BRAZIL 5.625% 21/02/47 194,800 190,500 0.14
5,109,577 5,469,514 3.88
TEE(EEEFE)
usD 400,000 BANCO NAC DE 5.75% 26/09/23 ~ REGS 343,917 422,608 0.30
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usDh 200,000 CAIXA ECONOMICA 4.5% 03/10/18 REGS 183,500 204,860 0.15
usD 200,000 CAIXA ECONOMICA 4.25% 13/05/19 REGS 178,000 204,084 0.14
705,417 831,552 0.59
Gt 77V 5,814,994 6,301,066 4.47
EFIT7—OUHE
LTEE(EEEFE)
usDh 2,521,000 SINOPEC GRP OVER 4.375% 17/10/23 RE 2,738,466 2,681,436 1.90
usDh 1,440,000 SINOPEC GRP OVERS 3.90% 17/5/22 REG 1,503,250 1,496,933 1.06
usDh 628,000 SINOPEC GRP OVER 3.25% 28/04/25 REG 621,858 613,575 0.44
usD 439,000 SINOPEC GRP OVER 4.375% 10/04/24 RE 437,977 467,373 0.33
usD 260,000 SINOPEC GRP OVERS 4.875% 17/5/42 RE 308,750 281,418 0.20
usD 250,000 SINOCHEM OV 4.5% 12/11/20 241,014 264,192 0.19
usD 100,000 SINOCHEM OVS 6.3% 12/11/40 98,420 125,617 0.09
5,949,735 5,930,544 421
ARt Y -V 5,949,735 5,930,544 4.21
hAL—>
ZDES
usD 400,000 REP OF CAMEROON 9.5% 19/11/25 REGS 364,852 443,660 0.31
364,852 443,660 0.31
At A— 364,852 443,660 0.31
FY
EfE
usD 200,000 REP OF CHILE 3.125% 27/03/25 200,216 204,150 0.15
usD 200,000 REP OF CHILE 3.125% 21/01/26 203,300 203,500 0.14
usD 200,000 REPUBLIC OF CHILE 3.625% 30/10/42 173,000 197,760 0.14
576,516 605,410 0.43
LTEE (EEEFE)
usD 700,000 CODELCO INC 4.5% 16/09/25 REGS 695,932 740,937 0.52
usD 300,000 BANCO DEL ESTADO 3.875% 08/02/22 RE 298,341 308,610 0.22
usb 300,000 CODELCO INC 4.25% 17/07/42 REGS 236,940 284,070 0.20
usD 200,000 CODELCO INC 4.5% 13/08/23 REGS 208,572 215,792 0.15
usDh 200,000 CODELCO INC 4.875% 04/11/44 REGS 200,538 207,056 0.15
usD 200,000 EMPRESA NACIONAL 4.375% 30/10/24 RE 198,656 206,000 0.15
usD 200,000 CODELCO INC 3% 17/07/22 REGS 189,040 201,113 0.14
2,028,019 2,163,578 1.53
Gt TV 2,604,535 2,768,988 1.96
anvE7
EfE
usD 750,000 REP OF COLOMBIA 5.625% 26/02/44 772,068 811,125 0.58
usD 700,000 REP OF COLOMBIA 4.5% 28/01/26 691,660 738,500 0.52
usD 700,000 REP OF COLOMBIA 4% 26/02/24 695,995 720,286 0.51
usD 320,000 REP OF COLOMBIA 6.125% 18/01/41 347,856 362,041 0.26
usD 300,000 REP OF COLOMBIA 4.375% 12/07/21 307,247 318,000 0.23
usD 300,000 REP OF COLOMBIA 5% 15/06/45 284,734 298,500 0.21
usD 300,000 REP OF COLOMBIA 2.625% 15/03/23 272,943 288,399 0.20
usDh 232,000 REP OF COLOMBIA 3.875% 25/04/27 228,743 231,420 0.16
usD 100,000 REP OF COLOMBIA 7.375% 18/09/37 117,250 126,750 0.09
3,718,496 3,895,021 2.76
Aatian ey 3,718,496 3,895,021 2.76
aR4AH
Efi
usD 650,000 REP OF COSTA RICA 7.158% 12/3/45 R 662,525 645,431 0.45
usD 450,000 REP OF COSTA RICA 7% 4/04/44 REGS 446,575 444204 0.32
usD 200,000 REP OF COSTA RICA 4.25% 26/1/23 REG 175,200 192,148 0.14
usD 200,000 REP OF COSTA RICA 4.375% 30/4/25 RE 168,500 186,500 0.13
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usDh 200,000 REP OF COSTA RICA 5.625% 30/4/43 RE 179,891 170,250 0.12
1,632,691 1,638,533 1.16
BatimRLYg 1,632,691 1,638,533 1.16
A7 FT
EfE
usD 400,000 REP OF CROATIA 6.375% 24/03/21 435,558 439,301 0.30
usD 300,000 CROATIA GVT 6% 26/01/24 REGS 305,497 331,527 0.24
UsD 300,000 CROATIA GVT 5.5% 04/04/23 REGS 314,293 322,350 0.23
usD 200,000 REP OF CROATIA 6.625% 14/07/20 218,477 219,125 0.16
1,273,825 1,312,303 0.93
HetioarFT 1,273,825 1,312,303 0.93
FE=h#£ME
Efi
usD 500,000 DOMINICAN REP 6.875% 29/01/26 REGS 507,750 545,225 0.39
usD 500,000 DOMINICAN REP 5.5% 27/01/25 REGS 482,500 507,325 0.36
usD 320,000 DOMINICAN REP 6.85% 27/01/45  REGS 336,933 328,413 0.23
usD 304,000 DOMINICAN REP 5.95% 25/01/27  REGS 304,000 311,600 0.22
usD 200,000 DOMINICAN REP 7.45% 30/04/44 REGS 218,081 217,360 0.15
1,849,264 1,909,923 1.35
ZDhfES
UsD 450,000 DOMINICAN REP 5.875% 18/04/24 REGS 453,225 469,125 0.33
usD 340,000 DOMINICAN REP 7.5% 06/05/21 377,606 374,000 0.27
830,831 843,125 0.60
Gt RI=HHnE 2,680,095 2,753,048 1.95
IVF7EL
Efi
usD 969,000 REP OF ECUADOR 9.65% 13/12/26 REGS 989,049 1,047,198 0.74
usD 200,000 REP OF ECUADOR 10.5% 24/03/20 REGS 215,747 220,662 0.16
usD 200,000 REP OF ECUADOR 7.95% 20/06/24 REGS 157,686 200,672 0.14
1,362,482 1,468,532 1.04
Bt TR 1,362,482 1,468,532 1.04
S
EfE
usD 653,000 ARAB REPUBLIC EGYPT 8.5% 31/1/47 RE 681,700 706,925 0.49
usD 650,000 ARAB REP EGYPT 6.875% 30/04/40 REGS 602,763 613,210 0.44
uUsb 500,000 ARAB REP EGYPT 5.875% 11/06/25 REGS 478,926 489,750 0.35
usb 377,000 ARAB REP EGYPT 6.125% 31/01/22 REGS 377,000 391,420 0.28
2,140,389 2,201,305 1.56
At =U7 b 2,140,389 2,201,305 1.56
IILHILINRIL
Efi
usb 414,000 REP EL SALVADOR 6.375% 18/01/27 REG 360,614 369,350 0.26
usD 400,000 REP EL SALVADOR 5.875% 30/01/25 REG 345,800 352,292 0.25
usD 350,000 REP EL SALVADOR 7.65% 15/6/35 REGS 344,013 320,124 0.23
usDh 162,000 REP EL SALVADOR 8.25% 10/04/32 REGS 183,421 157,890 0.11
usD 136,000 REP EL SALVADOR 8.625% 28/2/29 REG 136,000 137,020 0.10
1,369,848 1,336,676 0.95
Fe R B AN 1,369,848 1,336,676 0.95
IFAET
EfE
usb 520,000 REP OF ETHIOPIA 6.625% 11/12/24 R 484,800 490,100 0.35
484,800 490,100 0.35
Btz FAET 484,800 490,100 0.35
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HRY
Efi
usD 203,000 GABONESE REP 6.95% 16/06/25 ~ REGS 203,000 196,051 0.14
203,000 196,051 0.14
At AR 203,000 196,051 0.14
03—o7
EE
usD 200,000 REP OF GEORGIA 6.875% 12/04/21 REGS 226,000 221,500 0.16
226,000 221,500 0.16
aitVa—v7 226,000 221,500 0.16
H—r
Efi
usD 450,000 REP GHANA 7.875% 07/08/23 REGS 433,375 436,644 0.31
433375 436,644 0.31
ZDitES
usD 350,000 REP OF GHANA 8.125% 18/01/26 REGS 347,064 337,855 0.24
347,064 337,855 0.24
At —7 780,439 774,499 0.55
JF7TI7
EfE
uUsD 300,000 REP OF GUATEMALA 4.5% 03/05/26 REGS 313,500 296,127 0.21
usD 200,000 REP OF GUATEMALA 5.75% 06/6/22 REG 215,000 217,128 0.15
528,500 513,255 0.36
Gt T T~7 528,500 513,255 0.36
HRoPa5R
EE
usD 350,000 HONDURAS GVT 6.25% 19/01/27 ~ REGS 349,300 354,473 0.25
349,300 354,473 0.25
ZDES
usDh 200,000 HONDURAS GOVERNMENT 7.5% 15/3/24 RE 213,400 220,084 0.16
213,400 220,084 0.16
Bt Yag 562,700 574,557 0.41
NUHY)—
EfE
usD 1,000,000 REP OF HUNGARY 5.375% 25/03/24 1,110,137 1,110,100 0.78
usD 700,000 HUNGARY GVT 5.375% 21/02/23 715,281 770,000 0.55
usD 400,000 REP OF HUNGARY 5.75% 22/11/23 394,628 451,912 0.32
usD 400,000 REP OF HUNGARY 6.375% 29/03/21 455,260 448,500 0.32
usb 200,000 REP OF HUNGARY 6.25% 29/01/20 222,960 220,060 0.16
2,898,266 3,000,572 2.13
AEtiNHY— 2,898,266 3,000,572 2.13
AR
L@ E (EEEFE)
UsD 240,000 PERTAMINA PT 5.625% 20/05/43 ~ REGS 212,100 239,400 0.17
212,100 239,400 0.17
AEt AR 212,100 239,400 0.17
AVRRT
Efi
usD 3,790,000 REP OF INDONES 5.25% 17/01/42 REGS 4,017,400 4,022,137 2.85
usD 760,000 REP OF INDONESIA 5.125% 15/1/45 REG 755,250 798,190 0.57
4,772,650 4,820,327 3.42
LTEtE(BELFRE)
usD 1,900,000 PERUSAHAAN LISTRIK 5.5% 22/11/21 1,949,500 2,063,970 1.47
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usD 1,000,000 PERTAMINA 5.25% 23/05/21 REGS 1,048,750 1,069,935 0.76
usb 350,000 PERTAMINA PERSERO 6.45% 30/05/44 RE 355,250 387,223 0.27
3,353,500 3,521,128 2.50
Bt AR RST 8,126,150 8,341,455 5.92
159
ZDhES
usD 380,000 IRAQ REPUBLIC 5.8% 15/01/28 288,325 335,545 0.24
288,325 335,545 0.24
BRtbA77 288,325 335,545 0.24
TAIWSUR
TEE (EEEFE)
usD 400,000 VEB FINANCE PLC 6.025% 05/07/22 REG 366,250 430,580 0.31
usD 200,000 VEB FINANCE 6.902% 09/07/20 200,250 221,500 0.16
usD 200,000 VEB FINANCE PLC 5.942% 21/11/23 REG 187,767 215,390 0.15
usD 200,000 RZD CAP LTD 5.7% 05/04/22 194,000 215,359 0.15
948,267 1,082,829 0.77
At TANTUR 948,267 1,082,829 0.77
a—kOART—L
EfE
usDh 773,000 IVORY COAST 5.375% 23/07/24 REGS 741,778 749,408 0.54
741,778 749,408 0.54
ZDhES
UsD 115,000 IVORY COAST FRN 31/12/32 REGS 70,857 105,656 0.07
70,857 105,656 0.07
Gitia—roRT—L 812,635 855,064 0.61
DRSSP
Efi
usD 400,000 JAMAICA GVT 7.875% 28/07/45 445,500 456,972 0.32
445,500 456,972 0.32
ZDitES
usD 718,000 JAMAICA GVT 8% 15/03/39 824,057 825,298 0.58
usDh 200,000 GOVT OF JAMAICA 7.625% 09/07/25 223,000 233,220 0.17
usb 200,000 JAMAICA GVT 6.75% 28/04/28 206,500 223,730 0.16
1,253,557 1,282,248 0.91
Gt~ Ah 1,699,057 1,739,220 1.23
ALEY
EE
usD 614,000 KINGDOM OF JORDAN 5.75% 31/01/27 RE 601,159 594,813 0.42
usD 430,000 KINGDOM OF JORDAN 6.125% 29/1/26 RE 431,613 440,251 031
1,032,772 1,035,064 0.73
Aitansgs 1,032,772 1,035,064 0.73
HhYIREY
EE
UsD 700,000 REP KAZAKHSTAN 5.125% 21/07/25 REGS 712,359 757,750 0.54
UsD 450,000 REP OF KAZAKHSTAN 4.875% 14/10/44 R 438,500 435,384 0.31
usD 300,000 REP OF KAZAKHSTAN 3.875% 14/10/24 R 286,995 301,050 0.21
usD 200,000 REP KAZAKHSTAN 6.5% 21/07/45 REGS 199,000 234,520 0.17
1,636,854 1,728,704 1.23
TEE(EEEFE)
usD 200,000 DEVEL BK KAZA 4.125% 10/12/22 REGS 170,750 197,844 0.14
170,750 197,844 0.14
BEthF T RIS 1,807,604 1,926,548 137
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=7
Efi
UsD 1,400,000 REP OF KENYA 6.875% 24/06/24 REGS 1,408,769 1,381,016 0.98
UsD 227,000 REP OF KENYA 5.875% 24/06/19 REGS 232,771 235,063 0.17
1,641,540 1,616,079 1.15
Gt =7 1,641,540 1,616,079 115
LRIy
Efi
usD 1,525,000 LEBANESE REPUBLIC 5.45% 28/11/19 GM 1,445,561 1,532,686 1.10
usD 1,070,000 LEBANESE REPUBLIC 5% 12/10/17 GMTN 1,073,041 1,077,832 0.76
usD 530,000 LEBANESE REPUBLIC 6.65% 3/11/28 GMT 519,930 523,688 0.37
usD 500,000 REP OF LEBANON 6% 20/05/19 GMTN 504,851 509,755 0.36
usb 390,000 LEBANESE REPUB 6.65% 26/02/30 REGS 389,305 386,525 0.27
usD 50,000 REP OF LEBANON 6.75% 29/11/27 REGS 50,226 50,200 0.04
3,982,914 4,080,686 2.90
e A 3,982,914 4,080,686 2.90
Yr7=7
EE
usD 570,000 REP OF LITHUANIA 6.125% 09/3/21 596,365 643,604 0.46
596,365 643,604 0.46
Gt U =T 596,365 643,604 0.46
TL—I7
TEE (EEEFE)
usb 796,000 EXPT-IMPT BANK MAL 2.48% 20/10/21 E 796,000 782,164 0.56
usD 400,000 PETRONAS CAP 7.875% 22/05/22  REGS 518,565 494,237 0.35
usD 200,000 PETROLIAM NAS 7.625% 15/10/26 REGS 280,600 270,664 0.19
usD 250,000 MALAYSIA SUKUK 3.179% 27/04/26 REGS 258,055 250,825 0.18
1,853,220 1,797,890 1.28
AativL— 7 1,853,220 1,797,890 1.28
I—IvILES
LTEtE(EELFE)
usD 800,000 OCP SA 6.875% 25/04/44 REGS 890,000 849,912 0.60
890,000 849,912 0.60
Bt~y =ikl 890,000 849,912 0.60
A¥L0
EfE
usD 1,000,000 UTD MEXICAN STATE 4% 02/10/23 1,013,400 1,024,500 0.73
usD 1,000,000 UNITED MEXICAN STATE 4.125% 21/1/26 1,081,860 1,022,000 0.73
usD 790,000 UTD MEXICAN STATES 7.5% 08/04/33 1,012,086 1,015,150 0.72
usD 1,050,000 UTD MEXICAN STATES 5.75% 12/10/10 985,915 1,014,027 0.72
usD 800,000 UTD MEXICAN STATE 3.625% 15/3/22 803,520 817,200 0.58
usD 780,000 UTD MEXICAN STATE 4.75% 8/3/44 MTN 791,817 741,000 0.53
usD 600,000 UNITED MEXICAN STATE 3.6% 30/01/25 594,480 595,500 0.42
usD 400,000 UTD MEXICAN STATE 4.35% 15/01/47 395,600 358,000 0.25
usD 350,000 UNITED MEXICAN STATE 4.6% 23/01/46 343,416 328,276 0.23
UsD 200,000 UTD MEXICAN STATE 6.05% 11/01/40 218,738 224,000 0.16
7,240,832 7,139,653 5.07
LTEtE(BELFE)
usDh 1,200,000 PETROLEOS MEX 5.5% 27/06/44 1,191,799 1,034,759 0.74
usDh 1,000,000 PEMEX 6.75% 21/09/47 1,009,939 993,600 0.70
usDh 950,000 PETROLEOS MEX 6.375% 23/01/45  WI 873,825 900,097 0.64
usD 800,000 PEMEX 5.625% 23/01/46 816,535 694,000 0.49
usD 500,000 PEMEX 5.5% 21/01/21 516,250 525,880 0.37
usD 487,000 PEMEX 6.5% 13/03/27 REGS 482,588 517,559 0.37
usD 500,000 PETROLEOS MEX 3.5% 30/01/23 WI 452,805 473,940 0.34
usD 417,000 PEMEX 5.375% 13/03/22  REGS 414,690 436,286 0.31
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usD 400,000 PETROLEOS MEX 4.875% 24/01/22 385,219 410,500 0.29
usD 400,000 PEMEX 3.5% 23/07/20 381,000 403,500 0.29
uUsb 400,000 PETROLEOS MEX 4.875% 18/01/24  WI 388,000 400,000 0.28
UsD 335,000 COMISION FEDERA 4.75% 23/02/27 REGS 334,585 329,640 0.23
usD 300,000 PETROLEOS MEX 6.5% 02/06/41 274,500 289,950 0.21
usD 300,000 PETROLEOS MEX 4.25% 15/01/25 276,132 285,750 0.20
uUsD 200,000 PETROLEOS MEXICAN 6.875% 4/8/26 199,630 218,800 0.16
usD 200,000 COM FED DE ELEC 4.875% 15/1/24 REGS 199,400 204,758 0.15
UsD 200,000 PEMEX 4.5% 23/01/26 185,140 189,300 0.13
8,382,037 8,308,319 5.90
At AxTa 15,622,869 15,447,972 10.97
ELTL
EfE
usD 200,000 MONGOLIA GVT 10.875% 06/04/21 REGS 214,500 225,989 0.16
214,500 225,989 0.16
=02 214,500 225,989 0.16
€Ay
Efi
usD 217,000 KINGDOM OF MOROCCO 5.5% 11/12/42 RE 202,281 227,885 0.16
202,281 227,885 0.16
LTEtE(BELFRE)
usD 440,000 OFFICE CHERIFIEN 4.5% 22/10/25 REGS 444,950 430,549 0.31
444,950 430,549 0.31
St Enya 647,231 658,434 0.47
FIET
EfE
usD 200,000 REP OF NAMIBIA 5.25% 29/10/25 REGS 198,086 203,500 0.14
198,086 203,500 0.14
At e 198,086 203,500 0.14
*5U4
L@ E (EEEFE)
usD 1,059,000 MAJAPAHIT HLDS 7.75% 20/01/20 REGS 1,207,812 1,201,436 0.85
usD 200,000 KAZAKHSTAN TEMIR 6.95% 10/7/42 REGS 184,750 212,040 0.15
1,392,562 1,413,476 1.00
Hit:ATH 1,392,562 1,413,476 1.00
FATIYT
Efi
usD 200,000 REP OF NIGERIA 6.75% 28/01/21 REGS 214,083 211,708 0.15
UsD 200,000 REP OF NIGERIA 7.875% 16/02/32 REGS 200,000 210,500 0.15
414,083 422,208 0.30
Bt FAY=T 414,083 422,208 0.30
INFRBY
EE
usb 655,000 ISLAM REP PAKISTAN 7.875% 31/3/36 R 593,665 660,975 0.47
usb 415,000 ISLAMIC REP PAKIST 7.25% 15/4/19 R 427,777 443,560 0.31
usb 200,000 ISLAMIC REP PAKIST 8.25% 15/4/24 R 224,750 224,060 0.16
1,246,192 1,328,595 0.94
N At V% 1,246,192 1,328,595 0.94
NF<
EfE
usD 600,000 REP PANAMA 3.75% 16/03/25 598,800 614,100 0.43
usb 415,000 REP OF PANAMA 3.875% 17/03/28 421,225 420,395 0.30
usb 400,000 REP OF PANAMA 4% 22/09/24 404,450 419,112 0.30
1,424,475 1,453,607 1.03
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ZDihfES
usDh 650,000 REP OF PANAMA 6.7% 26/01/36 762,029 818,025 0.58
762,029 818,025 0.58
At~ 2,186,504 2,271,632 1.61
INSTTA
EE
usD 350,000 REP OF PARAGUAY 5% 15/04/26  REGS 349,990 362,250 0.25
uUsb 200,000 REP OF PARAGUAY 6.1% 11/08/44 REGS 195,900 207,000 0.15
545,890 569,250 0.40
Biti5r 74 545,890 569,250 0.40
~R)L—
EE
usD 650,000 REP OF PERU 5.625% 18/11/50 684,097 763,750 0.55
usD 390,000 REP OF PERU 8.75% 21/11/33 553,080 587,535 0.42
uUsb 450,000 REP OF PERU 4.125% 25/08/27 451,313 485,550 0.34
usDh 200,000 REP OF PERU 7.35% 21/07/25 278,500 260,300 0.18
1,966,990 2,097,135 1.49
TEE (EEEFE)
usDh 200,000 CORP FINANCIERA 4.75% 15/07/25 REGS 198,528 212,400 0.15
198,528 212,400 0.15
At UL— 2,165,518 2,309,535 1.64
T4YEY
Efi
uUsb 1,445,000 REP OF PHILIPPINES 3.7% 02/02/42 1,416,825 1,420,877 1.01
1,416,825 1,420,877 1.01
TEE(EEEFE)
usD 2,010,000 NATIONAL POWER 9.625%  15/05/28 2,955,918 3,050,175 2.16
2,955,918 3,050,175 2.16
At 4,372,743 4,471,052 3.17
K=k
Efi
usD 890,000 REP OF POLAND 3% 17/03/23 879,183 889,929 0.63
usD 535,000 REP OF POLAND 5.125% 21/04/21 601,865 585,932 0.42
usD 400,000 REP OF POLAND 5% 23/03/22 446,307 439,516 0.31
usD 280,000 REP OF POLAND 4% 22/01/24 304,453 293,565 0.21
usD 100,000 REP OF POLAND 3.25% 06/04/26 100,100 98,920 0.07
2,331,908 2,307,862 1.64
GitiR =T 2,331,908 2,307,862 1.64
L—==7
EE
usD 510,000 ROMANIA GVT 4.875% 22/01/24 REGS 536,749 552,243 0.39
usD 500,000 ROMANIA GVT 4.375% 22/08/23  REGS 520,350 525,600 0.37
uUsD 300,000 ROMANIA GVT 6.75% 07/02/22 REGS 358,600 347,100 0.25
usD 100,000 ROMANIA GVT 6.125% 22/01/44 REGS 118,450 121,335 0.09
1,534,149 1,546,278 1.10
Lt—~=T 1,534,149 1,546,278 1.10
a7
EE
usDh 1,600,000 RUSSIAN FED 5% 29/04/20 REGS 1,647,125 1,720,992 123
usD 1,200,000 RUSSIAN FED 5.625% 04/04/42 1,107,749 1,308,418 0.93
usD 1,200,000 RUSSIAN FED 4.5% 04/04/22 REGS 1,216,350 1,275,000 0.90
usD 1,000,000 RUSSIAN FED 4.875% 16/09/23 ~ REGS 1,019,651 1,077,530 0.76
usD 400,000 RUSSIAN FED 5.875% 16/09/43  REGS 401,333 453,552 0.32

— 267



I LT RVTFRA—Tr—X - T7UR T —HEEESHFC/FD

=y
it el i M FERE  MLAKE (%)
UsD 200,000 RUSSIAN FED 3.5% 16/01/19 REGS 198,625 206,578 0.15
5,590,833 6,042,070 4.29
e = 5,590,833 6,042,070 429
wRAIL
Efi
usD 570,000 REP OF SENEGAL 6.25% 30/07/24 REGS 533,625 578,430 0.41
533,625 578,430 0.41
Gt 533,625 578,430 041
EILET
EE
usD 400,000 REP OF SERBIA 7.25% 28/09/21  REGS 450,240 454,000 0.32
450,240 454,000 0.32
ZDhfES
usD 300,000 REP OF SERBIA 6.75% 01/11/24  REGS 53,554 55,045 0.04
53,554 55,045 0.04
At T 503,794 509,045 0.36
m7IVh
EfE
USD 1,100,000 REP OF SOUTH AFRICA 4.3% 12/10/28 1,075,340 1,058,750 0.75
UsD 680,000 REP OF STH AFRICA 5.875% 16/09/25 749,600 747,204 0.53
UsD 670,000 REP OF SOUTH AFRICA 4.875% 14/04/26 661,858 688,425 0.49
UsD 400,000 REP OF STH AFRICA 5.875% 30/05/22 438,760 443,500 0.31
UsD 300,000 REP OF STH AFRICA 4.665% 17/01/24 308,000 309,375 0.22
3,233,558 3,247,254 2.30
At ETIUN 3,233,558 3,247,254 2.30
RA)S2h
Efi
usb 710,000 REP OF SRI LANKA 6.125% 3/6/25 REGS 693,137 715,615 0.50
uUsb 480,000 REP OF SRI LANKA 6.25% 27/7/21 REGS 461,760 509,966 0.36
USsD 213,000 REP OF SRI LANKA 5.875% 25/7/22 REG 206,078 220,688 0.16
UsD 200,000 REP OF SRI LANKA 6.25% 4/10/20 REGS 203,375 212,771 0.15
USsD 200,000 REP OF SRI LANKA 6% 14/01/19  REGS 206,500 208,208 0.15
UsD 200,000 REP OF SRI LANKA 5.125% 11/4/19 REG 200,000 206,208 0.15
1,970,850 2,073.456 1.47
Gt RVZUH 1,970,850 2,073,456 1.47
AT
ZTDOHiES
UsD 200,000 UNITED REP OF TANZ FRN 08/03/20 158,666 163,985 0.12
158,666 163,985 0.12
Bt =7 158,666 163,985 0.12
B4
Efi
THB 51,500,000 THAILAND GOVT 1.875% 17/06/22 1,433,458 1,449,724 1.03
1,433,458 1,449,724 1.03
AataAa 1,433,458 1,449,724 1.03
b= —F-bAT
Efi
usb 495,000 REP OF TRIN & TOB 4.5% 4/08/26 REGS 495,000 498,425 0.35
495,000 498,425 0.35
Bt M= —Rp 495,000 498,425 0.35
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FazT7F
TEE (EEEFE)
usD 280,000 BANQ CENT TUNIS 5.75% 30/01/25 reGS 277,382 266,350 0.19
277,382 266,350 0.19
Bt Fa=o7 277,382 266,350 0.19
kL3
Efi
usD 1,450,000 REP OF TURKEY 7.375% 05/02/25 1,720,942 1,623,869 1.16
usD 1,400,000 REP OF TURKEY 3.25% 23/03/23 1,293,757 1,272,880 0.90
usD 700,000 REP OF TURKEY 6.25% 26/09/22 757,350 743,050 0.53
usD 750,000 REP OF TURKEY 6% 14/01/41 798,127 722,700 0.51
usD 700,000 REP OF TURKEY 5.75% 22/03/24 759,240 718,550 0.51
UsD 700,000 REP OF TURKEY 4.25% 14/04/26 663,640 640,500 0.45
usD 700,000 REP OF TURKEY 4.875% 16/04/43 629,177 586,250 0.42
UsD 470,000 REP OF TURKEY 8% 14/02/34 579,667 556,198 0.39
usD 500,000 REP OF TURKEY 5.125% 25/03/22 520,375 505,968 0.36
usD 400,000 TURKEY GVT 4.875% 09/10/26 406,480 379,826 0.27
usD 300,000 REP OF TURKEY 6.875% 17/03/36 325,018 320,250 0.23
usD 244,000 REP OF TURKEY 6% 25/03/27 250,439 249,804 0.18
8,704,212 8,319,845 5.91
TEE(EEEFE)
usD 400,000 EXPORT CRED BK TURKEY 5% 23/9/21 RE 397,000 396,520 0.28
397,000 396,520 0.28
Atz 9,101,212 8,716,365 6.19
2954F
Efi
usD 400,000 UKRAINE GVT 7.75% 01/09/19 REGS 381,000 402,001 0.28
usD 392,000 UKRAINE GVT 7.75% 01/09/20  REGS 405,890 389,138 0.28
usD 304,000 UKRAINE GVT 7.75% 01/09/22 REGS 303,788 294,515 0.21
usD 300,000 UKRAINE GVT 7.75% 01/09/25 REGS 269,200 280,752 0.20
usD 300,000 UKRAINE GVT 7.75% 01/09/26 REGS 277,000 279,300 0.20
usb 300,000 UKRAINE GVT 7.75% 01/09/27 REGS 278,000 278,700 0.20
usD 200,000 UKRAINE GVT 7.75% 01/09/24 REGS 189,000 189,032 0.13
usD 62,000 UKRAINE GVT 7.75% 01/09/21 REGS 64,562 60,822 0.04
2,168,440 2,174,260 1.54
ZDES
usD 200,000 OSCHADBANK 9.625% 20/03/25 REGs 191,000 196,000 0.14
191,000 196,000 0.14
At o4 2,359,440 2,370,260 1.68
AFYR
ZDES
usD 200,000 BIZ FINANCE 9.75% 22/01/25 REGS 190,000 196,000 0.14
190,000 196,000 0.14
At AXUR 190,000 196,000 0.14
INTTA
EfE
usD 150,000 REP OF URUGUAY 7.875% PIK 15/01/33 189,196 192,840 0.14
189,196 192,840 0.14
ZDhES
usDh 1,177,546 REP ORIENT URUGUAY 5.1% 18/06/50 1,121,879 1,103,949 0.77
uUsD 185,780 REP OF URUGUAY 4.375% 27/10/27 188,743 191,762 0.14
usD 200,000 REP OF URUGUAY 4.125% 20/11/45 168,250 173,200 0.12
usD 80,000 REP ORIENT URUGUAY 6.875% 28/9/25 95,280 96,368 0.07
UsD 86,812 REP OF URUGUAY 4.5% 14/08/24 86,667 92,021 0.07
1,660,819 1,657,300 1.17
GitonrTA 1,850,015 1,850,140 1.31
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it el i e i TG AR (%)
REAXIS
Efi
usD 860,000 REP OF VENEZUELA 7.65% 21/04/25 489,210 405,920 0.28
uUsb 600,000 REP OF VENEZUELA 11.75% 21/10/26 476,657 353,400 0.25
usD 500,000 REP OF VENEZUELA 7.75% 13/10/19 REG 172,300 325,000 0.23
usD 600,000 BOL REP OF VZLA 8.25% 13/10/24 REGS 248,300 290,400 0.21
usD 610,000 REP OF VENEZUELA 7% 31/03/38 322,067 272,487 0.19
usD 500,000 REP OF VENEZUELA 9.25% 7/5/28 231,780 242,500 0.17
usD 430,000 REP OF VENEZUELA 9% 07/05/23 164,565 225,320 0.16
usb 400,000 REP OF VENEZUELA 6% 09/12/20  REGS 138,000 219,000 0.16
uUsb 234,000 REP OF VENEZUELA 7% 01/12/18 ~ REGS 96,899 170,235 0.12
usD 300,000 REP OF VENEZUELA 9.25% 15/09/27 122,850 157,500 0.11
2,462,628 2,661,762 1.88
ZTDOHfES
uUsb 1,500,000 PETROLEOS VENEZU 6% 15/11/26 REGS 527,586 562,650 0.40
usb 1,360,000 PETROLEOS VENEZ 6% 16/05/24 REGS 494,192 538,832 0.38
uUsb 900,000 PETROLEOS VENEZU 9% 17/11/21 ~ REGS 344,931 509,850 0.36
usD 380,000 BOL REP OF VZLA 12.75% 23/08/22 213,034 262,200 0.19
usD 400,000 REP OF VENEZUELA 11.95% 5/8/31 165,297 234,000 0.17
usD 200,000 PETROLEOS VENEZ 9.75% 17/05/35 REGS 98,820 99,000 0.07
1,843,860 2,206,532 157
TEE(EEEFE)
usD 770,000 PETROLEOS DE VEN 5.5% 12/04/37 278,885 279,510 0.20
usD 540,000 PETROLEOS VENEZUELA 5.375% 12/04/27 207,822 198,693 0.14
486,707 478,203 0.34
e S 4,793,195 5,346,497 3.79
AL
Efi
usb 474,000 REP OF VIETNAM 4.8% 19/11/24 REGS 488,119 483,935 0.35
usD 185,000 REP SOCIAL VIETNAM 6.75% 29/1/20 201,650 202,429 0.14
689,769 686,364 0.49
At b A 689,769 686,364 0.49
HUET
EfE
usD 300,000 REP OF ZAMBIA 5.375% 20/09/22 REGS 294,324 278,250 0.20
294,324 278,250 0.20
Bt oeT 294,324 278,250 0.20
HABEAST 132,350,673 135,470,838 96.12

O i iR TR T ECHRR
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B F5E5AICET 5
20172 A28 BIRTE
(HEABHA, TEHIEHA, ZER9HE, A3 B a7 I ZE0r)

ERET - SAEABERLRY
20174E2 H 28 HBIAE, 77 RIZLUF ORRGFFAMNE 2B LI LE02 A LT, SHE R B LRI R E B EFCO T 2D~y Y BTV B,

[N [N SeHlE L Unes Xl i H RIEEBUALE CKRY)
IPY 709,404 USD 6,247 20174:3H21H 70
IPY 1,309,299 USD 11,668 201743 H21H 9)
IPY 248,655,075 USD 2,193,006 20174-3H21H 21,237
USD 13 JPY 1,499 20174E3H21H 0
UsD 1,047 JPY 119,906 201743 H21H (20)
usD 3,269 JPY 371,307 20174E3H21H (37)
usD 4,151 JPY 471,501  20174E3H21H (47)
ZAR 11,700,000 USD 861,265 201744 A5H 33,582
ZAR 11,700,000 USD 864,897 20174 A5H 29,950
ZAR 11,400,000 USD 849,520 201744 A5H 22,382
ZAR 5,800,000 UsD 428,486 20174E4H5H 15,113
CHF 560,000 UsD 549,702 201743H27H 7,311
ZAR 2,000,000 UsD 147,275 201744 H5H 5,690
SGD 610,000 USD 429,912 201744 A21H 5,198
SGD 620,000 USD 437,067 20174F4A21H 5,176
USD 561,030 CHF 560,000 20174:3H27H 4,017
CNY 1,500,568 UsD 215,847 20174E3H7H 2,430
UsD 209,538 PHP 10,500,000 20174E3HA7H 729
UsD 209,454 PHP 10,500,000 20174E3H7H 645
CNY 1,495,815 USD 216,628 201743 H24H 632
CNY 1,495,815 USD 215,613 2017466 H13H 458
UsD 215,095 PHP 10,800,000 20174E3H21H 445
UsD 215,095 PHP 10,800,000 20174E3H21H 445
CNY 1,495,388 UsD 215,660 201746 H7H 425
CNY 1,500,568 USD 216,532 201746 A6 H 314
USD 430,155 CLP 279,000,000 201744 H28H 171
MYR 245,327 USD 55,086 20174E3H7H 146
UsD 434,680 CLP 282,000,000 201744 28H 72
CNY 1,495,388 UsD 217,290 20174E3H16H 62
UsD 218,295 CNY 1,500,568 201743 A 7H 18
USD 217,161 CNY 1,495,815 201743 H24H (99)
USD 217,225 CNY 1,495,388 20174E3H 16H (127)
USD 439,975 CNH 3,020,000 20174E3H10H (128)
usD 107,142 PHP 5,400,000 20174F3H21H (183)
UsD 214,455 PHP 10,800,000 201743 A 14H (258)
UsD 107,036 PHP 5,400,000 20174E3H21H (289)
USD 214,412 PHP 10,800,000 201743 H 14H (301)
USD 214,433 PHP 10,800,000 20174-3H3H (379)
USD 214,157 PHP 10,800,000 201743 H21H (494)
UsSD 214,157 PHP 10,800,000 20174E3H 14H (556)
UsD 166,735 THB 5,844,106 20174E3H17H (688)
USD 439,144 CNH 3,020,000 20174E3H16H (729)
BRL 1,330,000 USD 424921 20174F4H4A (818)
USD 213,101 PHP 10,800,000 20174-5H8H (1,144)
UsD 446,433 MYR 1,990,205 201743 H23H (1,247)
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(¥R Nt | D= |BiiNsy FEAGHE i H AEBHAE CKR L)
USD 415,234 THB 14,547,388 201744 A3H (1,448)
USD 172,948 KRW 197,000,000 201744 24 H (1,583)
USD 415,110 THB 14,548,824 20174E4 4 10H (1,586)
cop 1,440,000,000 USD 495,656 20174E4A17H (1,657)
PHP 21,700,000 USD 433,135 201743 14H (1,720)
USD 445,153 THB 15,600,000 20174E3/3H (1,811)
RUB 25,100,000 USD 433,133 20174E3A17H (1,837)
PHP 21,700,000 USD 433306 20174:3 A 14H (1,892)
PHP 21,600,000 USD 431311 20174E3H21H (2,009)
PHP 21,600,000 USD 432,260 201743210 (2,958)
RUB 25,100,000 USD 434257 20174E3H17H (2,961)
USD 97,144 MXN 2,000,000 2017453 A13A (2,991)
cop 1,260,000,000 USD 436,743  20174E3A27H (3,036)
USD 428,867 INR 29,000,000 2017444 10H (3,085)
PHP 21,600,000 USD 433301 20174E3A7H (3,750)
PHP 21,500,000 USD 430,345 20174E58H (3,839)
USD 435,468 KRW 496,000,000 20174E4H21H (3.951)
USD 433,103 KRW 494,000,000 20174E4A21H (4,543)
BRL 1,340,000 USD 433237 20174F4H4H (5,945)
BRL 1,340,000 USD 434,079 20174F4H4H (6,787)
USD 431,527 INR 29,400,000 20174E4 A 3H (6,843)
USD 430,263 INR 29,400,000 20174E4 A 3H (8,107)
ZAR 11,400,000 USD 883,093 20174E4A5H (11,191)
ZAR 12,700,000 USD 984,874 20174F4 A 5H (13,544)
USD 485,936 cop 1,460,000,000 20174E4 4 6 H (15,802)
USD 2,618,880 RUB 157,500,000 201743 H17H (87,459)
USD 4,733,394 ZAR 66,187,267 20174E4A5H (328,787)

(381,957)
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ERE2 - £MEH
201742 A28 HBUE, 77 RGBT ORRF I RE AL T,
B ES P FZ4iES i H FHIAAE CRRY)  RIEBIAR CKR )
BRI g
KRW 43 FUT KOREA 3YR BOND 5% 201743 H 4,170,759 4,508
UsSD 8 FUT US NOTE 10YR 6% 201746 A 997,375 4,252
5,168,134 8,760
FEVRFER 7
KRW ?) FUT KOREA 10YR BOND 5% 201743 A (221,916) 1,009
USD 8) FUT US LONG BD 20YR 6% 201746 A (1,212,750) (9,938)
USD @) FUT US NOTE 5YR 6% 201746 A (471,344) (1,125)
(1,906,010) (10,054)
(1,294)
FEES - AT av
2017T4E2 A28 A BUE, 77 RIZLL FORPFEA T v a BREFL T,
B ESSE fZAES il H BUAREAM CKRV)  FFlieAE CRIV)  RIEBUALE CKR V)
B FoRT>a
USD 203 P FUT EDM7 98 JUN17 201746 A 19H 5,633 1,269 (4,364)
5,633 1,269 (4,364)
5,633 1,269 (4,364)
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2017T4E2 A28 A BUE, 77 RIZLL F ORBFRFIAD » 7K %A L Tz,

W HEIH I i A FREFLE CRRL) - RESHELE CRE V)
ZAR 15,030,000 Receive Floating (JIBA ZAR 3M) - Pay Fixed (8.613%) 202743 15H 0 (57,726)
ZAR 4,100,000 Receive Floating (JIBA ZAR 3M) - Pay Fixed (8.2%) 20274E3H15H 0 (6,717)
ZAR 4,100,000 Receive Floating (JIBA ZAR 3M) - Pay Fixed (8.25%) 20274E3H15H 0 (7,810)
ZAR 4,100,000 Receive Floating (JIBA ZAR 3M) - Pay Fixed (8.24%) 202743 H15H 0 (7,591)

HUF 54,611,062 Receive Fixed (2.735%) - Pay Floating (BUBOR HUF 6M)) 202743 15H 0 1,287
HUF 251,800,000 Receive Floating (BUBOR HUF 6M) - Pay Fixed (0.7525%) 2019437 15H 0 (660)

HUF 54,723,177 Receive Fixed (2.895%) - Pay Floating (BUBOR HUF 6M)) 20274E6 H21H 0 1,797
HUF 250,200,000 Receive Floating (BUBOR HUF 6M) - Pay Fixed (0.965%) 201946 H21H 0 (1,603)
HUF 316,900,000 Receive Floating (BUBOR HUF 6M) - Pay Fixed (0.95%) 201946 421 H 0 (1,992)

HUF 68,725,739 Receive Fixed (2.9075%) - Pay Floating (BUBOR HUF 6M)) 2027426 H21H 0 3,369
HUF 319,100,000 Receive Floating (BUBOR HUF 6M) - Pay Fixed (0.93%) 201946 21 H 0 (1,568)

HUF 71,000,000 Receive Fixed (2.895%) - Pay Floating (BUBOR HUF 6M)) 20274:6 521 H 0 3,205
HUF 321,200,000 Receive Floating (BUBOR HUF 6M) - Pay Fixed (0.86%) 201946 121 H 0 (34)

HUF 71,100,000 Receive Fixed (2.77%) - Pay Floating (BUBOR HUF 6M) 20274£6 21 H 0 453
0 (75,590)

FEEES - YLDV TIFIN RT VTR
201742 A28 A BUE, 77 MIZLL T ORRFEIL Vv b T T4 b 2T v 7R LT,
Bl (il KAk it B ARFEBUHLE CKF L)
TRTIia BRI

UusD 750,000 CDS REP INDONESIA 100BP 1% 20/06/21 20214E6 H20H 5,329

5,329

5,329
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M PEF R
201743 H 31 A BIfE
(BRI ZT)

HEPE
Bl A lRES e 68,249,365
(HRFGSFNH 68,455,655 K L)
BB TGS 5,329,117
SFIAT 7 KN AR DA A 4,998
SEIEA T a2 R OF LA 158,142
(HRFFJFTM 2307, 370 KR L)
FTUNTATARDERCREIL 7,418
T =T —=HHDRILA: 889,027
R 2 1,022,638
Bl LOBLEEMmI AR HF]E 46
GREAEE 75,660,751
fafit
ST 510,000
SeRRNARD I 2540 919
HME 2B e P LA AR D F TG 2248 465,028
SEIEA T a2 R ORI A 107,294
(RFFF 215,227 K L)
BRIAT » T HRAIAALFI B 6,494
RS E RS 732
TH—H—~DFKIG 757,659
RN 281,077
ARtEE 2,129,203
Ml PERRAR 73,531,548
SRS 470

PRI DS DR FATHE AR MU ERE
FCZF (1) 6,064 140,540,676
FDZF A (H) 7,471 1,081,491 8,079,925,880

J LT RINF I —Tr—X D7 R —HEERE S EESHFC/FD

TR
20174E3 H 31 HITH& T35 HI AR
(BHLAK L ZET)

g

SRAT 01 JREFI) L 13,491
EHFLE 4,477,042
BRNAD 7T TN ARD 5 RS 723,742
HEI AR 1,559
rEnsany 5,215,834
14

158 T Y e 499,070
S PR T 77,541
R TR 23,835
BRINAD T FHNARD AL 694,716
By Z21RsN 1,468
5 | SR 97,095
ST RHR 208,860
ZREE 15,521
TR 430
SRR 7,752
RS 14,506
ZOfhBL 455,999
Hete 119
Legikaniy 2,096,912
MEEALE 3,118,922
BB A MRS 7e B AR D AR (3,741,225)
SEIRAN AR DAL (48,899)
AT VA BRNAR DR 432,832
SMEE 1T 3 L OB E 2B e IE LR AR DIRAE 54,534
SRR T RN DG 88,366
ERESTEIEiEEN (3,214,392)
P A M RIE Z A AN P 2 OO HE ok 4,964,106
S RANARD AT AR DR 26,294
TWIGA T 2 a  HINARD IR A ORI 1,464
SRR 7T TANARD AR A ORIV 40,552
S 2R e I LA AR D ST 4 D H ek (669,567)
B R fip=itEay 4,362,849
T FH O #E FAC LD PE ORI AR 4,267,379
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M PEA B
20174F3 H 31 HITH& T 353 HI AR

(BRI )
I PERR AR 83,162,265
MBS 3,118,922
Y B (3,214,392)
Y HIREAM A=A 2 4,362,849
T FH DA AT LD PE ORISR 4,267,379
ZARRE SO FAT W4 1,146,715
AR AE SR O B R 3 AN (9,799,177)
(8,652,462)
A H DK A (5,245,634)
AP PERRAR 73,531,548

J LT RINF I —Tr—X D7 R —HEERE S EESHFC/FD
FATE AR DO B

20174E3 A 31 B ITHE T 32 FHAIIR

FC/FA
I 2 AR AE SRR

AT
EURE 2

AESEK
FES

WIRFEATH 2 ARFESHL

FDZZ 2

TR
A A

WIRFEATH AR FESHL

FIARMRERB ORI L)

FCZ5% ()
WA PEAR KA
LIPS TREYa/E <32

FDZZA ()

AT PERB AR
IR 47 DA E
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(B2
25,476
2,547
(4,847)
23,176
1,207,867
16,008
(142,384)
1,081,491
MRETE
201743 A 31 HEHLE
(CREE)
2017 2016 2015
73,531,548 83,162,265 76,357,145
140,540,676 156,413,736 126,521,520
6,064 6,140 6,822

8,079,925,880
7471

9,194,354,973
7,612

9,052,378,183
9,142
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KL PE B
20174£3 A 31 H Ei7E
(BEFITAK /L ZET)
il il KAk ARl R A48 KA (%)
FILESFY
EHEFIRE
ARS 2,825,000  CITY OF BUENOS AIRES FRN 29/03/24 181,305 183,187 0.25
181,305 183,187 0.25
E®
ARS 10,750,000  REP OF ARGENTINA 15.5% 17/10/26 785,306 773,752 1.05
ARS 3,655,000 REP OF ARGENTINA 18.2% 03/10/21 250,412 253,003 0.34
ARS 2,975,000 REP OF ARGENTINA 16% 17/10/23 205,446 217,990 0.30
1,241,164 1,244,745 1.69
Bt TABrFe 1,422,469 1,427,932 1.94
ISP
Ef®
BRL 11,852 LETRA TESOURO 0% 01/01/20 LTN 2,678,372 2,919,481 3.96
BRL 10,518  LETRA TESOURO 0% 01/07/20 LTN 2,300,034 2,468,921 3.36
BRL 5,186  LETRA TESOURO 0% 01/04/18 LTN 1,429,772 1,503,434 2.04
BRL 3431  NOTA TESOURO NACL 10% 01/01/21 NTNF 1,022,244 1,122,584 1.53
BRL 3437  LETRA TESOURO 0% 01/01/19 LTN 878,802 931,913 127
BRL 1,621 NOTA TESOURO NACL 10% 01/01/23 NTNF 507,535 528,444 0.72
BRL 1,503  LETRA TESOURO 0% 01/07/19 LTN 365,989 389,245 0.53
BRL 202 NOTA TESOURO NACL 10% 01/01/27 NTNF 41,919 65,517 0.09
9,224,667 9,929,539 13.50
AE IO 9,224,667 9,929,539 13.50
FY
Eff
CLP 140,000,000  BONOS TESORERIA PESOS 4.5% 28/02/21 229,493 218,933 0.30
229,493 218,933 0.30
At FV 229,493 218,933 0.30
aAVE7
Eff
Ccop 2,641,300,000  TITULOS DE TESORERIA 10% 24/07/24 B 1,001,408 1,096,260 1.49
cop 2,485,900,000  TITULOS DE TESORERIA 7.5% 26/08/26 830,275 912,057 1.24
Ccop 2,098,000,000  TITULOS DE TESORERIA 11% 24/7/20 B 787,168 831,837 1.13
Ccop 1,583,900,000  TITULOS DE TESORERIA 7% 30/06/32 B 542,869 548,938 0.75
Ccop 1,141,500,000  TITULOS DE TESORERIA 6% 28/04/28 B 257,930 373,186 0.51
Ccop 980,900,000  TITULOS DE TESORERIA 7.75% 18/09/30 357,778 366,844 0.50
cop 417,800,000  TITULOS DE TESORERIA 7% 11/09/19 B 126,418 148,114 0.20
3,903,846 4,277,236 5.82
LiEE (BE2FE)
CcoP 282,000,000  EMPRESA DE TELECOMM 7% 17/01/23 REG 159,506 72,560 0.10
159,506 72,560 0.10
&3 a7 4,063,352 4,349,796 5.92
Tk
EHEEES
EGP 9,750,000  EGYPT T-BILL 0% 01/08/17 273D 470,154 503,120 0.68
EGP 1,875,000  EGYPT T-BILL 0% 06/06/17 273D 96,099 99,523 0.14
566,253 602,643 0.82
&3 UFR 566,253 602,643 0.82
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H—>
Ef®
GHS 1,345,000  GHANA GVT 24.75% 19/07/21 357,003 359,636 0.49
GHS 1,275,000  GHANA NOTES 21% 07/01/19 2YR 289,161 300,011 0.41
GHS 185,000  GHANA GVT 24% 23/11/20 5Y 47,690 47,109 0.06
GHS 185,000  GHANA GVT 21% 23/03/20 5YR 44,360 43,824 0.06
GHS 140,000  GHANA GVT 24.5% 21/06/21 39,739 37,147 0.05
777,953 787,727 1.07
Gt H—F 777,953 787,727 1.07
NIHY—
Ef®
HUF 243,410,000 HUNGARY GVT 5.5% 24/06/25 25/B 1,006,999 988,819 1.34
HUF 198,030,000  HUNGARY GVT 2% 30/10/19 19/C 715,605 711,051 0.97
HUF 134,910,000 HUNGARY GVT 3% 26/06/24 24/B 489,533 471,134 0.64
HUF 84,950,000 HUNGARY GVT 7.5% 12/11/20 20/A 356,684 359,889 0.49
HUF 90,430,000  HUNGARY GVT 3.5% 24/06/20 20/B 334,380 338,559 0.46
HUF 28,720,000  HUNGARY GVT 2.5% 27/10/21 21/B 108,506 102,503 0.14
3,011,707 2,971,955 4.04
& AT — 3,011,707 2,971,955 4.04
AURRST
Ef®
IDR 15,228,000,000  INDONESIA GVT 825% 15/07/21  FR53 1,128,616 1,197,790 1.64
IDR 12,095,000,000  INDONESIA GVT 8.25% 15/06/32  FR58 1,496,811 958,881 1.30
IDR 12,910,000,000  INDONESIA GVT 6.625% 15/05/33 FR65 1,353,237 869,954 1.18
IDR 7,923,000,000  INDONESIA GVT 9% 15/03/29 FR71 639,228 666,602 0.91
IDR 7,604,000,000  INDONESIA GVT 8.75% 15/05/31 FR73 634,434 634,285 0.86
IDR 7,436,000,000  INDONESIA GVT 8.375% 15/03/34 FR68 552,290 590,809 0.80
IDR 7,207,000,000  INDONESIA GVT 8.375% 15/03/24 FR70 572,564 580,510 0.79
IDR 5,267,000,000  INDONESIA GVT 7.875% 15/04/19 FR69 403,009 405,078 0.55
IDR 2,657,000,000  INDONESIA GVT 5.625% 15/05/23 FR63 275,549 185,764 0.25
IDR 2,280,000,000  INDONESIA GVT 8.75% 15/02/44  FR67 178,672 182,520 0.25
IDR 2,239,000,000  INDONESIA GVT 8.375% 15/09/26 FR56 170,005 182,498 0.25
IDR 1,229,000,000  INDONESIA GVT 8.25% 15/05/36 FR72 93,999 97,472 0.13
7,498,414 6,552,163 8.91
Gt AURERVT 7,498,414 6,552,163 8.91
Lo ITNG
TEEEEEF®)
ZAR 495,000  EUROPEAN INVEST BK 0% 31/12/18 EMTN 39,308 32,266 0.04
39,308 32,266 0.04
B ArvLTIAY 39,308 32,266 0.04
L—L7
Ef®
MYR 4,780,000  MALAYSIAN GVT 4.498% 15/04/30 0310 1,316,465 1,080,459 1.47
MYR 2,620,000  MALAYSIA GVT 3.492% 31/03/20 0612 644,133 588,185 0.80
MYR 2,515,000 MALAYSIAN GVT 3.795% 30/09/22 0215 619,167 563,669 0.77
MYR 2,460,000 MALAYSIAN GVT 3.418% 15/08/22 0112 584,496 542,043 0.74
MYR 2,020,000 MALAYSIAN GVT 4.16% 15/07/21 0111 519,173 462,123 0.63
MYR 1,285,000  MALAYSIAN GVT 4.048% 30/09/21 0314 328,876 292,913 0.40
MYR 1,225,000  MALAYSIA INVEST 4.39% 07/07/23 0116 281,540 280,630 0.38
MYR 1,031,000 MALAYSIA GOVT 3.8% 17/08/23 0116 251,314 229,830 0.31
MYR 380,000  MALAYSIAN GVT 3.955% 15/9/25 0115 91,528 84,396 0.11
MYR 360,000  MALAYSIA GOVT 3.659% 15/10/20 0315 91,647 81,138 0.11
MYR 105,000  MALAYSIA GOVT 4.254% 31/05/35 0415 25,001 22,584 0.03
4,753,340 4,227,970 5.75
Bt ~wL—u7 4,753,340 4,227,970 5.75
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Ao
Ef®
MXN 380,425  MEXICAN BONOS DES 6.5% 10/0621 M 2,047,594 2,010,427 2.74
MXN 163,034  MEXICAN FIXED RATE 10% 05/12/24 956,198 1,029,540 1.40
MXN 167,883  MEXICAN FIXED RATE 8% 11/06/20 M 972,544 929,788 1.26
MXN 139,511  MEXICAN BONOS DES 6.5% 9/06/22 M 741,257 734,380 1.00
MXN 122,318  MEXICAN BONOS DES 7.75% 23/11/34 M 642,741 678,542 0.92
MXN 94,848  MEXICAN BONOS DES 10% 20/11/36 M30 568,370 642,752 0.87
MXN 122,924  MEXICAN BONOS DES 5.75% 05/03/26 M 549,304 603,544 0.82
MXN 71,884  MEXICAN BONOS DES 7.75% 29/5/31 M 374,939 400,811 0.55
MXN 53,596  MEXICAN BONOS DES 8.5% 31/529 M 323,107 317,455 0.43
MXN 31,828  MEXICAN FIXED RATE 7.5% 03/6/27 M20 183,162 175,562 0.24
MXN 25,332 MEXICAN BONOS DES 8.5% 18/11/38 146,293 151,232 0.21
MXN 23,304  MEXICAN BONOS DES 5% 11/12/19 M 108,094 119,492 0.16
7,613,603 7,793,525 10.60
TEuE(EEEFR
EUR 395,000  PETROLEOS MEX 2.5% 21/08/21  EMTN 419,034 422,822 0.58
EUR 270,000  PEMEX PROJ FDG MAS 5.5% 24/02/25 RE 301,516 325,079 0.44
720,550 747,901 1.02
8,334,153 8,541,426 11.62
R)—
Ef®
PEN 1,425 REP OF PERU 6.85% 12/02/42 596,756 460,541 0.62
PEN 1,050  PERU GVT/BONOS TESOR 5.7% 12/08/24 315,955 330,086 0.45
PEN 835  REP OF PERU 6.35% 12/08/28 249,941 262,915 0.36
PEN 693  PERU BONO SOBERANO 82% 12/08/26 248,222 251,353 0.34
PEN 465  REP OF PERU 6.95% 12/08/31 144,514 153,556 0.21
1,555,388 1,458,451 1.98
HEt ~L— 1,555,388 1,458,451 1.98
R—=35UF
Eff
PLN 4,625,000  POLAND GVT BOND 5.75% 23/09/22 0922 1,340,311 1,335,922 1.83
PLN 4,825,000  POLAND GVT BOND 2.25% 25/04/22 0422 1,157,105 1,186,351 1.62
PLN 4,665,000  POLAND GVT BOND 2.5% 25/07/27 0727 1,052,610 1,080,937 1.47
PLN 2,415,000  POLAND GVT BD 1.5% 25/04/20 0420 597,327 596,605 0.81
PLN 2,005,000  POLAND GVT BOND 4% 25/10/23 1023 506,217 534,994 0.73
PLN 2,110,000  POLAND GVT BOND 3.25% 25/07/25 0725 570,528 532,858 0.72
PLN 2,070,000  POLAND GVT BOND 1.75% 25/07/21 0721 508,357 503,456 0.68
PLN 1,470,000  POLAND GVT BOND 5.25% 25/10/20 1020 395,990 407,287 0.55
PLN 1,350,000  POLAND GVT BOND 5.75% 25/10/21 1021 416,927 385,533 0.52
PLN 1,075,000  POLAND GVT BOND 2.5% 25/07/26 0726 238,455 253,449 0.34
PLN 775,000  POLAND GVT BOND 2% 25/04/21 0421 185,226 191,320 0.26
6,969,053 7,008,712 9.53
& R—=FF 6,969,053 7,008,712 9.53
av7y
E®
RUB 114,815,000  RUSSIA GOVT 7.75% 16/09/26 6219 1,798,731 2,031,299 2.76
RUB 69,980,000  RUSSIA GOVT 8.5% 17/09/31 6218 1,039,307 1,308,739 1.78
RUB 66,195,000  RUSSIA GOVT 7.5% 18/08/21 6217 1,095,235 1,167,569 1.59
RUB 47,520,000  RUSSIA GOVT 7% 16/08/23 6215 743,928 812,238 1.10
RUB 32,455,000  RUSSIA FED 7% 25/01/23 6211 468,987 558,671 0.76
RUB 24,310,000  RUSSIAN FED 7.05% 19/01/28 6212 336,150 408,109 0.56
RUB 3,000,000  RUSSIAN FED 7.6% 14/04/21 6205 44,866 53,156 0.07
5,527,204 6,339,781 8.62
Bt v 5,527,204 6,339,781 8.62
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m7IUh
Ef®
ZAR 25,045,000  REP OF STH AFRICA 6.25% 31/3/36R209 1,458,109 1,319,990 1.79
ZAR 17,550,000  REP OF STH AFRICA 9% 31/01/40 2040 1,175,583 1,217,195 1.66
ZAR 12,410,000  REP OF STH AFRICA 10.5% 21/12/26 R1 1,012,437 1,017,081 1.38
ZAR 13,820,000  REP OF STH AFRICA 8.5% 31/1/37 2037 885,553 919,493 1.25
ZAR 8,575,000  REP OF STH AFRICA 7% 28/2/31 R213 527,067 523,282 0.71
ZAR 5,650,000  REP OF STH AFRICA 7.25% 15/1/20R207 389,420 413,966 0.56
ZAR 5,455,000  REP OF STH AFRICA 8% 31/01/30 2030 360,770 366,669 0.50
ZAR 4,915,000  REP OF STH AFRICA 6.75% 31/3/21R208 332,022 350,543 0.48
ZAR 3,300,000 REP OF STH AFRICA 8.75% 28/02/48 208,422 221,480 0.30
ZAR 3,075,000  REP OF STH AFRI 8.875% 28/2/35 2035 205,655 213,761 0.29
ZAR 2,600,000 REP OF STH AFRICA 6.5% 28/2/41 R214 137,930 136,469 0.19
ZAR 1,495,000  REP OF STH AFRICA 8.75% 31/1/44 204 88,209 100,513 0.14
6,781,177 6,800,442 9.25
Gt W77 6,781,177 6,800,442 9.25
a4
Eff
THB 25,800,000  THAILAND GOVT 1.875% 17/06/22 737,358 737,671 1.01
THB 23,475,000  THAILAND GVT 3.875% 13/06/19 712,029 714,693 0.97
THB 21,450,000  THAILAND GVT 1.25% 12/03/28  CPI 555,395 602,144 0.82
THB 16,785,000  THAILAND GVT BD 3.85% 12/12/25 516,461 535,001 0.73
THB 9,590,000  THAILAND GVT 4.875% 22/06/29 348,426 333,893 0.45
2,869,669 2,923,402 3.98
[ 2,869,669 2,923,402 3.98
~La
Eff
TRY 3,205,000 TURKEY GOVT 10.7% 17/02/21 1,057,767 870,282 1.18
TRY 2,620,000  TURKEY GVT 9.2% 22/09/21 785,410 675,464 0.92
TRY 2,605,000  TURKEY GOVT 9% 24/07/24 809,158 654,789 0.89
TRY 1,365,000  TURKEY GVT 10.6% 11/02/26 349,726 371,775 0.51
TRY 1,375,000  TURKEY GOVT 8% 12/03/25 418,057 322,401 0.44
TRY 920,000  REP OF TURKEY 8.8% 14/11/18 300,589 243,753 0.33
TRY 735,000  TURKEY GOVT 10.4% 20/03/24 257,767 198,168 0.27
TRY 710,000  TURKEY GOVT 8.5% 14/09/22 228,433 175,930 0.24
TRY 625,000  REP OF TURKEY 8.8% 27/09/23 200,434 155,555 0.21
4,407,341 3,668,117 4.99
AEt: b= 4,407,341 3,668,117 4.99
A1FYR
TEuE(EEEFR
ZAR 600,000  EBRD 0% 31/12/20 EMTN 40,101 33,173 0.05
40,101 33,173 0.05
At AFYR 40,101 33,173 0.05
INTTA
E®
uYu 7,150,000  REP OF URUGUAY 4.375% 15/12/28 CPI 360,573 351,072 0.48
uYU 400,000  REP OF URUGUAY 4% 10/07/30 CPI 24,040 23,865 0.03
384,613 374,937 0.51
Gt oATTA 384,613 374,937 0.51
AAEESE 68,455,655 68,249,365 92.82

Y BRI T T T
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MEEFEICBE 3 HER
201783 A 31 HHAE
EAHE, TE2eH8E, 2RI, M2 #E 20 5 5 W0 I C 2eT)
R 1 - SMEZBRIEE LN

2017331 A BUE, 77 NI LU T ORI E 2B S LI 2 A LT, SHE 2R I LRI B HEFCO T AD
~yVHBITHOWSID,

[N Wi A< SEiLm i SR EE T A RFEBUHLE CKR V)
Y 137,673,166 USsD 1,198,283 2017424 421 A 34,242
USD 13 Y 1,498 20174F4H21 B 0
USD 2,707 PY 306,551 201742421 A (37
USD 3,410 Y 386,169 20174F4H21 B (47)
MXN 61,675,000 USD 2,817,818 20174E6 A 14 F 447,491
MXN 61,675,000 USsD 2,901,670 2017426 4 14 A 363,639
BRL 11,000,000 USD 3,068,340 20174E11 4 3H 270,227
MXN 73,125,000 USD 3,611,111 2017426 45 A 265,458
MXN 63,775,000 UsD 3,180,528 20174E6 H21 192,562
MXN 40,400,000 USD 1,980,489 2017428 31 H 133,317
PLN 12,620,000 USsD 3,088,051 2017426 421 A 107,650
MXN 42,778,000 USD 2,160,559 20174E6 A5 H 107,227
MXN 14,543,000 USsD 665,403 2017426 48 A 105,218
MXN 30,347,000 USD 1,512,962 20174E6 A5 H 95,821
MXN 76,890,000 USD 3,881,177 20174212 4 A 84,633
RUB 55,070,000 USsD 893,703 20174E5 H22 78,181
MXN 34,680,000 USD 1,711,282 20174E12H 4 F 77,432
cop 11,022,034,000 USsD 3,706,131 2017426 421 A 69,224
cop 1,166,500,000 USD 352,950 20174E8 A4 F 44,392
BRL 1,251,000 USsD 348,759 2017425422 A 43,761
MXN 34,680,000 USD 1,745,748 20174F12H 4 H 42,966
RUB 32,980,000 USD 539,611 20174522 A 42,424
USD 821,657 MYR 3,460,000 20174E4H25H 40,488
cop 1,805,063,000 USD 576,771 20174E7H 18 F 39,362
THB 52,745,000 USD 1,492,818 2017426 421 A 38,589
RUB 46,643,000 USD 781,054 20174E6 H21 36,794
MXN 6,267,000 UsD 297,627 20174254 2 36,404
RUB 58,740,000 USD 989,471 20174E7TH17H 34,956
RUB 14,640,000 USD 222,678 201746 37 H 34,755
cop 855,966,000 UsD 259,698 2017428411 31,969
RON 9,173,000 USD 2,129,887 20174E6 H21 29,604
cop 747,903,000 USsD 227,119 201742843 A 27,664
USD 744,470 TRY 2,639,000 20174E4 H 28 25,685
INR 57,490,000 USD 851,987 201746 421 A 24,745
USD 346,015 ZAR 4,420,000 20174E6 H21 22313
USD 1,031,765 CLP 672,412,000 201746 421 A 22,059
MXN 4,524,000 USsD 210,604 20184E2 21 A 20,070
cop 948,991,000 USD 303,900 20174E7H 18 H 20,024
USD 663,397 ZAR 8,798,000 2017426 421 A 19,068
TRY 2,529,000 USD 659,735 20174E6 A21 H 18,332
USD 159,811 TRY 570,000 201842320 A 16,862
cop 916,104,000 USD 300,165 20174E4H 24 H 16,128
cop 412,897,000 USD 125,310 20174E8 A3 H 15,349
USD 212,441 ZAR 2,700,000 20174E6 421 A 14,705
MXN 12,896,000 USD 668,740 20174F6 A8 H 14,608
MXN 4,190,000 USsD 208,029 20174E6 421 A 13,581
RUB 12,213,000 USD 200,656 20174E6 H21 H 13,489
cop 548,638,000 USD 174,725 2017427 21 H 12,480
INR 13,817,000 USD 198,371 20174:7 412 11,756
KRW 515,180,000 USD 449,546 20174E6 H21 F 11,592
RUB 14,400,000 USD 241,133 20174E6 421 A 11,359
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PEN 4,424,000 USD 1,339,712 20174E6 H21 11,109
RUB 12,040,000 USD 200,166 201746 421 A 10,946
MXN 8,496,000 USsD 438,586 2017426 421 A 10,771
MXN 2,098,000 USD 97,420 20184E1H25H 9,968
RUB 14,470,000 USsD 244,787 2017426 47 H 9,657
MXN 2,070,000 USD 96,427 20184E1 H25H 9,528
USD 347,581 ZAR 4,620,000 201746 421 A 9,232
MXN 3,170,000 USsD 158,881 20174E6 H21 8,782
TRY 770,000 USD 198,029 201746 421 A 8,420
PLN 1,110,000 UsD 272,822 2017426 421 A 8,258
cop 385,986,000 USD 123,634 20174E7H 18 H 8,117
cop 365,756,000 UsD 116,854 2017427 421 A 7,947
MXN 2,738,000 USD 132,047 20184E2H27H 7,443
BRL 644,000 USD 192,785 2017427 12 A 7,112
USD 533,409 BRL 1,682,000 20174E6 A2 1 7,069
MYR 2,380,000 USD 530,657 20174E4H25H 6,678
ZAR 2,779,000 USsD 196,917 2017427 4127 5,865
NGN 13,880,000 USD 36,005 20174E8 A2 F 5,488
MXN 3,810,000 USsD 196,025 2017426 421 A 5,487
PHP 21,830,000 UsD 428,249 20174E6 H21 5,229
MXN 7,120,000 USD 372,739 20174531 A 4,979
USD 79,241 MYR 330,000 201747 A6 A 4,925
USD 85,873 TRY 300,000 20174F4H 28 4,163
NGN 10,374,000 USD 26,927 201742842 4,084
NGN 9,596,000 USD 24,924 20174E8 A2 3,762
THB 6,810,000 USD 194,006 2017426 421 A 3,717
MYR 2,900,000 USD 651,319 20174F4H25H 3,418
KZT 30,185,000 USD 91,608 201745 10 A 3,343
THB 6,780,000 USD 193,515 2017426 421 A 3,336
NGN 11,112,000 USD 30,032 20174E7H26 B 3,329
PLN 720,000 USD 179,226 2017426 421 A 3,096
BRL 500,000 USD 153,562 20174E6 A2 1 2,900
MYR 1,132,000 USD 252,771 2017424 25 2,802
RUB 4,010,000 USD 67,582 20174E6 H21 2,730
EGP 825,000 USD 41,878 20174E6 H21 2,661
USD 157,607 ZAR 2,140,000 20174E8 24 A 2,624
NGN 5,965,000 USD 15,493 20174E8 A2 H 2,338
IDR 3,568,000,000 USsD 263,126 20174E6 A 21 A 2,196
NGN 6,648,000 USsD 17,775 20174E7 A 26 H 2,184
MXN 2,350,000 USD 122,316 20174:6 421 A 1,976
USsD 279,724 HUF 79,997,000 20174E6 A21 H 1,951
INR 10,410,000 USD 155,234 20174F9 A5 H 1,930
IDR 5,081,000,000 UsD 376,036 2017426 421 A 1,796
EGP 495,000 USD 25,000 20174E6 H21 F 1,723
EUR 330,000 USD 352,611 20174E6 A 21 A 1,594
cop 330,300,000 UsD 111,587 20174E6 A21 H 1,549
USD 333,134 PLN 1,310,000 20174:6 421 A 1,409
ZMW 362,000 USD 35,490 20174E5 4 151 1,347
NGN 4,188,000 USD 11,242 20174E7 H26 1,331
EGP 330,000 USsD 16,541 20174E6 A 21 A 1,274
TRY 1,253,000 USD 334,861 20174E6 H21 H 1,089
ZMW 362,000 USD 35,841 2017453 15 H 996
USsD 111,973 HUF 31,981,000 20174E6 A21 H 926
USD 739,420 BRL 2,360,000 20174F6 A2 H 917
USsD 295,665 HUF 84,590,000 20174E9 A 20 A 913
USD 111,911 HUF 32,001,000 20174E6 H21 H 795
USD 179,910 IDR 2,409,000,000 2017426 421 A 773
USD 295,356 HUF 84,590,000 20174E9H20 603
EGP 792,000 USD 42,787 20174243 10 582
MXN 374,000 UsD 19,238 20174E6 A21 H 542
NGN 1,795,000 USD 4851 20174E7H26 538
MXN 103,000 USD 4,790 2018421 425 482
MXN 103,000 USD 4,797 20184E1 H25H 475
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BRL 1,270,000 UsD 396,974 20174E6 A2 1 441
ZMW 724,000 USD 72,983 201745324 A 436
EGP 330,000 UsD 17,694 2017424 410 A 376
TRY 365,000 USD 97,511 20174E6 H21 351
PHP 18,010,000 USD 357,305 2017426 421 A 319
EGP 343,000 USD 18,490 20174E4H 10H 292
TRY 1,266,000 USD 339,143 201746 421 A 292
HUF 31,200,000 UsD 108,149 20174E6 A 21 186
MYR 1,640,000 USD 370,119 201742425 146
MYR 1,630,000 UsD 367,862 2017424 425 A 145
USD 294,892 HUF 84,590,000 20174E9H20 B 140
EGP 185,000 UsD 9,994 2017424 410 A 136
MYR 330,000 USD 74,232 20174E7T A6 H 83
IDR 156,000,000 USD 11,544 201746 421 A 56
USsD 53,748 PEN 176,000 20174E6 H21 9
USD 294,738 HUF 84,590,000 20174E9H20 B (15)
ZAR 5,000 USsD 391 20174E6 A 21 A (25)
TRY 2,093,000 USD 561,201 20174E6 H21 (33)
CLP 160,000,000 USsD 240,312 2017426 421 A (53)
IDR 2,409,000,000 USD 179,401 20174E6 H21 B (264)
TRY 1,041,000 USD 279,379 2017426 421 A (270)
KZT 109,900,000 USD 341,835 2017426 421 A (337)
USD 221,254 MXN 4,190,000 20174E6 H21 (357)
ZAR 64,000 UsD 5,048 2017426 421 A (362)
IDR 1,752,000,000 USD 130,726 20174E6 H21 (445)
CLP 24,400,000 USD 37,366 2017426 421 A (726)
TRY 28,000 USD 7,782 20184E2H20 (760)
CLP 249,700,000 USD 375,771 2017426 421 A (817)
BRL 1,028,000 USD 320,748 2017426 430 A (851)
USD 156,189 IDR 2,112,000,000 20174E6 H21 B (862)
HUF 98,400,000 UsD 342,546 2017426 421 A (873)
TRY 1,525,000 USD 409,913 20174E6 H21 B (1,035)
BRL 335,000 USD 105,868 201746 42 A (1,039)
INR 12,701,000 USD 192,848 201749 A5 H (1,096)
USD 139,697 THB 4,850,000 20174E6 H21 (1,118)
TRY 275,000 UsD 75,279 2017426 42 A (1,179)
USD 40,515 PLN 165,000 20174E6 H21 (1,266)
USD 62,919 HUF 18,506,000 2017426 421 A (1,338)
USD 160,169 INR 10,600,000 20174E6 H21 (1,483)
USD 196,413 INR 12,980,000 201746 421 A (1,534)
USD 194,315 IDR 2,635,000,000 20174E6 H21 (1,628)
EGP 1,225,000 USD 63,636 20184E3H 13 H (1,697)
USD 95,220 RUB 5,529,000 2017426 421 A (1,726)
ZAR 4,620,000 USD 340,167 20174E6 H21 (1,818)
EGP 1,225,000 UsD 63,935 20184234 13 (1,996)
EGP 1,225,000 UsD 64,035 20184E3H 13 H (2,096)
EGP 1,225,000 USD 64,136 20184233 13 H (2,197)
USD 67,767 MXN 1,324,000 2017426 421 A (2,260)
USD 170,700 THB 5,960,000 20174E6 H21 B (2,343)
USD 587,063 HUF 169,180,000 2017429420 A (2,443)
ZAR 638,000 USD 49214 20174E6 H21 (2,490)
TRY 103,000 USD 28,646 20184220 A (2.815)
ZAR 767,000 USD 59,227 20174E6 H21 (3,055)
USD 196,216 MXN 3,768,000 20174E6 H21 (3,075)
EUR 299,000 USD 324311 2017426 421 A (3.379)
KZT 88,700,000 USD 279,062 20174E6 H21 (3,440)
BRL 3,676,000 USD 1,153,761 2017426 42 A (3.449)
USD 408,971 HUF 118,426,000 20174E9H20 B (3.683)
USD 1,132,537 PLN 4,487,000 201746 421 A (3.684)
USD 124,833 THB 4,430,000 20174E6 H21 B (3.788)
ZAR 1,150,000 USD 88,145 20174E6 H21 B (3,924)
TRY 1,255,000 USsD 340,537 2017426 421 A (4,051)
USD 679,003 PLN 2,697,000 20174E5 A2 F (4,150)
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USD 244,994 MXN 4,784,000 20174E9H 25 F (4,365)
USD 103,034 MXN 2,027,000 201746 48 A (4,375)
USD 74,018 RUB 4,473,000 2017426 421 A (4,412)
USD 85,248 MXN 1,695,000 20174E6 A8 H (4,568)
USD 85,248 MXN 1,695,000 2017426 48 A (4,568)
USD 157,220 INR 10,610,000 20174E6 H21 (4,584)
USD 446,204 SGD 630,000 2017426 421 A (5,073)
USD 348,501 HUF 101,508,000 20174E9H20 B (5,202)
USD 354,732 cop 1,051,000,000 201746 421 A (5,265)
ZAR 1,410,000 USD 108,863 2017426 421 A (5.601)
USD 527,566 NZD 765,000 20174E6 H21 (5,766)
USD 89,905 MXN 1,820,000 2017426 421 A (6,355)
USD 145,045 cop 442,100,000 20174E6 H21 (6,386)
USD 28,197 NGN 11,871,000 201747 26 A (7,443)
USD 28,199 NGN 11,872,000 20174E7H26 (7,444)
USD 228,251 HUF 67,672,000 20174E9H20 B (7,551)
USD 221,996 RUB 13,120,000 2017426 421 A (8,052)
USD 806,289 PHP 41,020,000 20174E6 H21 (8,245)
USD 538,149 AUD 715,000 2017426 421 A (8,499)
USD 352,678 GBP 290,000 20174E6 H21 (9.513)
USD 142,647 TRY 565,000 2017426 42 A (9,595)
USD 42,457 NGN 17,917,000 201742842 (11,104)
TRY 439,000 USD 121,995 20184E2H20 (11,899)
USD 279,727 cop 855,966,000 2017428411 (11,940)
USD 341,743 HUF 101,508,000 20174E9H20 B (11,961)
ZAR 2,953,000 USsD 228,259 2017426 421 A (11,994)
USD 398,786 cop 1,199,950,000 20174E6 H21 (12,230)
USD 299,457 cop 914,394,000 2017427 21 A (12,550)
USD 399,763 HUF 118,426,000 2017429420 A (12,891)
USD 2,100,447 MXN 40,400,000 20174E8 H31H (13,359)
USD 350,654 RUB 20,764,000 2017426 421 A (13,426)
USD 51,891 NGN 21,898,000 20174E8 A2 1 (13,571)
USD 1,542,013 KRW 1,738,420,000 201746 421 A (14,046)
USD 363,586 cop 1,094,760,000 20174E4H 24 B (14,388)
USD 396,481 cop 1,199,950,000 20174E6 H21 (14,535)
USD 444,985 MXN 8,677,000 2017426 48 (14,802)
USD 144,535 MXN 3,015,000 20174E6 A8 H (15,227
USD 379,408 cop 1,160,800,000 201742843 H (16,034)
USD 381,084 cop 1,166,500,000 20174E8 H4H (16,257)
USD 337,290 RUB 20,170,000 20174:6 421 A (16,374)
USD 327,127 MXN 6,484,000 20174E5 431 H (16,851)
USD 292,790 MXN 5,840,000 20174E5 H30 (17,070)
USD 529,757 MXN 10,330,000 20174E6 A 8 (17,621)
USD 686,189 PLN 2,784,000 20174E8 A 14 H (18,605)
USD 773,005 MXN 14,981,000 20174E6 A 21 A (19,347)
USD 484,369 cop 1,472,000,000 20174E6 A21 H (19,831)
USD 371,232 RUB 22,867,000 201742717 H (27,569)
USsD 561,534 MXN 11,156,000 20174E6 A 21 A (28,512)
USD 160,479 RUB 10,834,000 20174E5 H22 (30,720)
HUF 1,691,800,000 USsD 5,906,710 2017426 421 A (32,285)
USD 3,052,385 EUR 2,876,000 20174E6 H21 H (34,575)
USD 401,473 MXN 8,260,000 20174253 2 (38,786)
UsD 442,373 MXN 9,114,000 20174E5 422 H (41,830)
USD 1,793,174 MXN 34,680,000 20174F6 A5 H (45,313)
USD 288,572 MXN 6,537,000 2018421 25 H (46,032)
USD 596,234 MXN 12,335,000 20174E6 A 14 H (56,827)
USsD 595,540 MXN 12,335,000 20174E6 A 147 (57,521)
USD 1,012,916 cop 3,140,040,000 20174E7H 18 H (58,893)
USD 2,285,135 HUF 676,720,000 20174:9 20 A (72,891)
USsD 312,350 RUB 22,230,000 20174E6 A TH (78,547)
TRY 2,156,000 USD 666,872 20174E4H 28 (79,642)
USD 1,757,996 MXN 34,680,000 2017426 45 A (80,491)
USD 3,988,898 MXN 76,890,000 20174E6 A5 H (87,265)

285



J LT RINF I —Tr—X D7 R —HEERE S EESHFC/FD

AR NG ] FeHLE R SR e4E it 35 A REBUHLE CKRV)
USD 1,474,157 MXN 30,347,000 20174E12H 4B (91,071
USD 2,104,595 MXN 42,778,000 20174212 4 (101,796)
USD 609,587 MXN 13,524,000 2017427 127 (103,455)
USD 1,189,638 MXN 24,670,000 20174E6 H 14 F (116,485)
USD 3,091,535 RUB 183,158,000 2017426 421 A (119,996)
USD 1,361,310 MXN 28,124,000 20174E6 A 14 F (127,681)
USD 762,759 RUB 51,410,000 20174522 (144,532)
USD 2,226,340 MXN 45,886,000 20174E6 A 14 F (203,039)
USD 3,519,347 MXN 73,125,000 20174212 4 (252,272)
USD 2,708,692 BRL 11,000,000 20174E11 4 30 (629,876)
USD 2,708,358 BRL 11,000,000 20174E11 4 30 (630,209)

(465,028)

i 2 - K

2017T4E3 A 3L HBIE, 77 NIZLL F ORI ez L T,

BisY ESLS [Z4LES it A RHIAE CRR V) RFEBURLE CREV)
TEVFF O a2

EUR 3) FUT EURO BOBL 5YR 6% 20174E6 A (422,722) 310

EUR 1) FUT EURO BUND 10YR 6% 201746 A (172,596) (1,229)

(595,318) (919)
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e » X N ivgs Yt AL RFEBUHEE
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BUFLR T a2
USD 481,000 C USD/BRL 3.3405 10/07/17 201747 A 10F 21,198 7,377 (13,821)
USD 792,000 C USD/BRL 3.93 18/05/17 20174E5 A 18 H 16,141 73 (16,068)
USD 481,000 C USD/INR 69.6515 10/07/17 2017-7H10H 9,355 535 (8,820)
USD 731,000 C USD/INR 70.4017 01/09/17 2017429 A 1R 4,576 1,640 (2,936)
USD 734,000 C USD/MXN 22.9145 23/02/18 20184E2H 23 H 16,699 9,228 (7.471)
USD 1,100,000 C USD/MXN 23.9105 16/02/18 2018427 16 A 26,961 9,239 (17,722)
USD 1,609,000 C USD/RUB 67.7 14/07/17 20174E7H 141 7,450 4,484 (2,966)
USD 773,000 C USD/TRY 3.95 19/02/18 201842 H19H 56,893 47,155 (9,738)
USD 481,000 C USD/ZAR 14.1125 10/07/17 20174E7H10H 24,555 11,689 (12,866)
USD 709,000 P USD/INR 65 01/09/17 20179H 1R 6,530 6,436 94)
USD 1,085,000 P USD/MXN 18.829 21/09/17 201749 A21 A 23,142 29,482 6,340
USD 795,000 P USD/MYR 3.751 04/07/17 20174E7H4R 4,078 5 (4,073)
USD 1,562,000 P USD/MYR 4.18 21/04/17 20174421 A 38,550 7 (38,543)
USD 1,542,000 P USD/PLN 3.782 27/04/17 20174E4H 271 16,330 1,164 (15,166)
USD 1,453,000 P USD/PLN 3.842 10/08/17 201748 H10H 17,145 21,088 3,943
USD 1,086,000 P USD/ZAR 12.6 22/08/17 20174E8 H22 1 17,767 8,540 (9,227)
307,370 158,142 (149,228)
TEVFF O a2
UsD (1,467,000) C USD/MXN 20.9735 25/05/17 201745425 (15,939) (1,743) 14,196
USD (2,200,000) C USD/MXN 21.6975 18/05/17 20174E5H 18 H (25,234) (665) 24,569
USD (1,443,000) C USD/MXN 22.1855 10/07/17 201747 A 10A (63,384) (2,582) 60,802
USD (1,542,000) C USD/PLN 4.2065 27/04/17 20174E4H 271 (20,108) (809) 19,299
USD (1,453,000) C USD/PLN 4.345 10/08/17 20178 H10H (20,720) (8,687) 12,033
USD (773,000) C USD/TRY 6.05 19/02/18 2018427 19H (15,151) (3,333) 11,818
USD (727,000) P USD/BRL 3.15 28/06/17 20174E6 A28 H (13,224) (12,025) 1,199
USD (792,000) P USD/BRL 3.333 18/05/17 2017457 18 A (12,418) (41,527) (29,109)
USD (709,000) P USD/INR 65 01/09/17 20174F9H 10 (3,219) (6,436) (3,217)
UsD (1,085,000) P USD/MXN 17.7723 21/09/17 20174E9H 21 H (7,529) (9,629) (2,100)
USD (1,609,000) P USD/RUB 55.35 14/07/17 20174E7H 141 (12,871) (17,993) (5,122)
USD (1,086,000) P USD/ZAR 11.85 22/08/17 201748 H22H (5,430) (1,865) 3,565
(215,227) (107,294) 107,933
92,143 50,848 (41,295)
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BlilEy Rl AH jiALE i A REBFLE CkRv)  RESUALE CKEV)
CZK 44,975,000 Receive Floating (PRIBOR) - Pay Fixed (0.6764%) 2019456 H21H 0 (6,694)
KRW 585,005,000  Receive Floating (KORIBOR KRW 3M) - Pay Fixed (1.98%) 20254E12H 16 A (105) (5,264)
KRW 1,119,100,000  Receive Floating (KORIBOR KRW 3M) - Pay Fixed (1.312%) 202641221 H 46 51,509
KRW 577,590,000 Receive Fixed (1.247%) - Pay Floating (KORIBOR KRW 3M)  20214E12H21H (33) (10,890)
KRW 1,031,620,000  Receive Fixed (1.24%) - Pay Floating (KORIBOR KRW 3M)  20214E12/21H (61) (19,743)
KRW 1,318,690,000  Receive Fixed (1.244%) - Pay Floating (KORIBOR KRW 3M) 2021412421 H (76) (25,023)
KRW 19,530,000  Receive Fixed (2.04%) - Pay Floating (KORIBOR KRW 3M) 202746 H21H 0 203
KRW 1,710,000  Receive Fixed (2.0325%) - Pay Floating (KORIBOR KRW 3M) 202746 H21H 0 17
KRW 59,435,000  Receive Fixed (2.0385%) - Pay Floating (KORIBOR KRW 3M) 202746 H21H 0 611
MXN 86,525,000  Receive Fixed (7.5%) - Pay Floating (MXN TIIE BANXICO) 20194F1H7H 2,872 28,327
MXN 86,550,000  Receive Floating (MXN TIIE BANXICO) - Pay Fixed (7.275%)  20184E1H8H (2.149) (13,244)
MXN 19,100,000  Receive Floating (MXN TIIE BANXICO) - Pay Fixed (7.825%) 202241 H3H (865) (25,975)
MXN 43,015,000 Receive Floating (MXN TIIE BANXICO) - Pay Fixed (7.32%) 2018414 120 (959) (7.195)
MXN 43,040,000  Receive Fixed (7.57%) - Pay Floating (MXN TIIE BANXICO) 20194F1H11H 1,295 16,807
MXN 43,010,000  Receive Floating (MXN TIIE BANXICO) - Pay Fixed (7.36%) 2018414 10H (1,108) (7.961)
MXN 43,035,000  Receive Fixed (7.63%) - Pay Floating (MXN TIIE BANXICO) 201941 H9H 1,506 19,076
MXN 9,500,000  Receive Floating (MXN TIIE BANXICO) - Pay Fixed (7.94%)  20224:1H5H (433) (15,290)
MXN 9,500,000 Receive Floating (MXN TIIE BANXICO) - Pay Fixed (7.84%)  20224E1H7H (366) (13,227)
MXN 7,550,000  Receive Fixed (8.11%) - Pay Floating (MXN TIIE BANXICO) 2027421 H11H 166 19,998
MXN 11,175,000  Receive Fixed (7.4%) - Pay Floating (MXN TIIE BANXICO) 202041 H28H 38 3,843
MXN 9,600,000  Receive Fixed (7.765%) - Pay Floating (MXN TIIE BANXICO) 20244E1H31H 380 13,411
PLN 6,000,000  Receive Floating (WIBOR PLN 6M) - Pay Fixed (1.765%) 20174124130 (6,642) 956
ZAR 51,575,000 Receive Fixed (7.34%) - Pay Floating (JIBAR) 201946 H21 H 0 15,620
ZAR 23,000,000 Receive Floating (JIBAR) - Pay Fixed (7.7%) 20224E6 A 21 A 0 (14,874)

(6,494) 4,998
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