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[Ef#fZE% | INDONESTA GLOBAL 2.95 700 697 75,690 | 2023/1/11
INDONESIA GLOBAL 5.875 2, 000 2,223 241,273 | 2024/1/15

REPUBLIC OF INDONESIA 4.1 800 835 90,710 | 2028/4 /24

UNITED MEXICAN STATES 3.6 1,000 1,007 109,333 | 2025/1 /30

UNITED MEXICAN STATES 4.125 1,000 1,029 111,707 | 2026/1 /21

US TREASURY N/B 4,375 800 1,058 114,868 | 2040/ 5 /15

H5pR(E % | EXPORT-IMPORT BK KOREA 2.625 1,000 1,004 108,987 | 2020/12/30
(B &R | FG A96413 4.0 210 219 23,774 | 2041/1/1
FGOLD 15YR G13408 5.0 51 52 5,748 | 2024/1/1
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FGOLD 30YR G03698 6.0 32 37 4,016 | 2037/12/1

FGOLD 30YR G04586 5.5 60 66 7,246 | 2038/4/1

FGOLD 30YR G08323 5.0 82 89 9,720 | 2039/2/1

FN 971077 4.5 89 95 10,408 | 2039/2/1

FN AA9357 4.5 172 184 20,047 | 2039/8/1

FN AS4301 4.0 408 424 46,068 | 2045/1/1

FN MA3106 3.0 1,351 1,363 147,926 | 2047/8/1

FNMA 30YR 889260 5.0 55 60 6,561 | 2038/4/1

FNMA 30YR 889579 6.0 37 42 4,572/ 2038/5/1

FNMA 30YR 889749 5.5 46 50 5,508 | 2038/6/1

G2 MA2445 3.5 361 372 40,437 | 2044/12/20

G2 MA5076 3.0 1, 369 1,395 151,389 | 2048/ 3 /20

GNMA 30YR 711010 5.0 68 74 8,078 | 2039/11/15

GNMA 30YR 737086 4.5 222 237 25,727 | 2040/ 8/15

WeimthiE L | ALTRIA GROUP INC 4.4 115 120 13,089 | 2026/2/14
(EOIEEAES | APPLE INC 2.15 150 149 16,251 | 2022/2/9
ARES CAPITAL CORP 4.2 200 200 21,785 | 2024/ 6 /10

BANK 2017-BNK7 A5 3.435 800 832 90,375 | 2060/9/15

BANK OF MONTREAL 4,338 100 104 11,320 | 2028/10/5

BPCE SA 5.7 200 217 23,632 | 2023/10/22
BRISTOL-MYERS SQUIBB CO 2.55 82 82 8,952 | 2021/5/14
BRISTOL-MYERS SQUIBB CO 2.9 111 113 12,284 | 2024/7/26
BRISTOL-MYERS SQUIBB CO 3.2 111 114 12,438 | 2026/6/15
BRISTOL-MYERS SQUIBB CO 3.4 143 148 16,085 | 2029/7 /26

BROADCOM INC 3.125 50 50 5,452 | 2021/4/15

BROADCOM INC 3.125 25 25 2,714 | 2022/10/15

CENTRAL NIPPON EXPRESSWY 2.091 700 692 75,100 | 2021/9 /14

CENTRAL NIPPON EXPRESSWY 2. 567 600 599 65,079 | 2021/11/2

CENTRAL NIPPON EXPRESSWY 2. 849 1,000 1,008 109,430 | 2022/3/3

COMCAST CORP 3.3 208 210 22,837 | 2020/10/ 1

COMCAST CORP 3.45 42 43 4,672 | 2021/10/ 1

COMCAST CORP 3.7 125 131 14,239 | 2024/4/15

CROWN CASTLE INTL CORP 4.45 100 106 11,538 | 2026/2/15

DANSKE BANK A/S 3.875 300 301 32,684 | 2023/9/12

DELL INT LLC/EMC CORP 4.0 83 83 9,103 | 2024/7/15

DELL INT LLC/EMC CORP 4.9 100 101 11,043 | 2026/10/ 1
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@S | DELL INT LLC/EMC CORP 5.3 100 102 11,126 | 2029/10/ 1
(BOREEAEE) | ENERGY TRANSFER OPERATNG 6. 25 200 227 24,720 | 2049/4 /15
FIFTH THIRD BANK 2.25 200 199 21,639 | 2021/6/14

FOX CORP 3. 666 20 20 2,230 | 2022/1/25

FOX CORP 4.03 40 42 4,569 | 2024/1 /25

GOLDMAN SACHS GROUP INC 5.75 100 107 11,694 | 2022/1 /24

HCA INC 4.75 300 316 34,383 | 2023/5/1

HCA INC 5.25 143 145 15,757 | 2049/6 /15

LIBERTY MUTUAL GROUP INC 4.5 33 33 3,654 | 2049/6 /15

MARS INC 2.7 192 194 21,079 | 2025/4/1

MARS INC 3.95 50 51 5,624 | 2049/4/1

MORGAN STANLEY 3.95 150 154 16,726 | 2027/4 /23

MSBAM 2013-C7 A4 2.918 1, 000 1,014 110, 145 | 2046/ 2 /15

NATIONAL RURAL UTILITIES 3.25 100 103 11,224 | 2025/11/1

NETAPP INC 3.3 200 201 21,899 | 2024/ 9 /29

NEWELL RUBBERMAID INC 5.375 154 149 16,177 | 2036/4/1

NEWMONT MININ 3.625 150 152 16,535 | 2021/6/9

NEXTERA ENERGY CAPITAL 4.5 275 284 30,880 | 2021/6/1

PETROLEOS MEXICANOS 6.375 1, 000 1,032 112,090 | 2021/2/4

RABOBANK NEDERLAND 11.0 200 201 21,893 | 2049/12/29

SANTANDER HOLDINGS USA 3.4 32 32 3,495 | 2023/1/18

SEMPRA ENERGY 3.75 100 102 11,124 | 2025/11/15

SEVEN & I HOLDINGS 3.35 235 239 25,985 | 2021/9/17

SYNCHRONY FINANCIAL 4.5 200 206 22,412 | 2025/7/23

SYNGENTA FINANCE NV 3. 698 600 602 65,368 | 2020/ 4 /24

SYNGENTA FINANCE NV 4. 441 200 205 22,287 | 2023/4 /24

SYNGENTA FINANCE NV 4.892 500 516 56,049 | 2025/ 4 /24

SYNGENTA FINANCE NV 5.182 667 679 73,793 | 2028/ 4 /24

SYNGENTA FINANCE NV 5.676 200 193 21,031 | 2048/ 4 /24

WASTE MANAGEMENT INC 2.95 7 78 8,526 | 2024/6/15

WASTE MANAGEMENT INC 3.2 38 39 4,236 | 2026/6/15

WASTE MANAGEMENT INC 3.45 150 154 16,786 | 2029/6 /15

WASTE MANAGEMENT INC 4.15 83 88 9,556 | 2049/ 7 /15

WELLS FARGO & COMPANY 3.45 150 153 16,627 | 2023/2/13

WESTPAC BANKING CORP 2.6 100 100 10,886 | 2020/11/23

s # 2, 850, 230
AXY R TR R THAR K

[Eff7FE% | UK TREASURY 3.5 1, 650 2,398 331,129 | 2045/1 /22
UK TREASURY 4.25 300 495 68,423 | 2046/12/7

Mm% | AMERICA MOVIL SAB DE CV 6.375 500 523 72,285 | 2073/9/6
(ADREEADS | ANGLO AMERICAN CAPITAL 3.375 225 230 31,786 | 2029/3/11
AT&T INC 2.9 100 103 14,309 | 2026/12/ 4

AVIVA PLC 6. 625 100 108 15,021 | 2041/6/3

BANK OF AMERICA CORP 4.25 100 116 16,034 | 2026/12/10

BASF 1.375 161 162 22,499 | 2022/6 /21

CITIGROUP INC 2.75 107 110 15,259 | 2024/ 1 /24

COMPASS GROUP FINANCE NV 2.0 100 103 14,223 | 2025/9/5
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AXY R % TR R TR R T
L@tk | DIGITAL STOUT HOLDING LL 4.75 250 277 38,366 | 2023/10/13
(BOREEMEE) | ELECTRICITE DE FRANCE 6.125 150 213 29,539 | 2034/6/2
ENEL FINANCE INTL NV 5. 625 75 87 12,052 | 2024/8/14
EXPERIAN FINANCE PLC 3.5 150 157 21,690 | 2021/10/15
FIDELITY NATL INFO SERV 2.602 115 117 16,192 | 2025/5/21
FIDELITY NATL INFO SERV 3.36 100 104 14,462 | 2031/5/21
GREAT ROLLING STOCK 6.25 200 210 29,045 | 2020/ 7 /27
HSBC HOLDINGS PLC 2.175 245 247 34,151 | 2023/6 /27
INFORMA PLC 3.125 200 207 28,672 | 2026/7/5
SVENSKA HANDELSBANKEN AB 1.625 150 151 20,948 | 2022/6/18
VOLKSWAGEN FIN SERV AG 1.75 100 100 13,857 | 2020/4/17
WESTERN POWER DIST EAST 5.25 100 113 15,627 | 2023/1/17

I 2 875, 579

A =T TAY=—F)a—F | TAY=-Fv)0—F

Mg L% | NORDEA HYPOTEK AB 1.25 10, 000 10, 444 120,534 | 2023/ 9 /20
(BEEEAES | SKANDINAVISKA ENSKILDA 4.25 7,000 8, 200 94,636 | 2023/12/1
SWEDISH COVERED BOND 2.0 10, 000 10, 960 126,489 | 2026/ 6 /17

I G 341, 659

o—n Ta—n Ta—n

RA [Ef#ZE% | BUNDESREPUB. DEUTSCHLAND 3.25 200 337 41,469 | 2042/ 7/4
BUNDESREPUB. DEUTSCHLAND 2.5 1, 050 1,621 199,216 | 2044/7/4
L@t | DEUTSCHE BANK AG 1. 625 300 301 36,987 | 2021/2/12
(BuEEEAES | VOLKSWAGEN LEASING GMBH 1.0 167 168 20,733 | 2023/2/16
ABYT [Ef#&ZE% | BUONI POLIENNALI DEL TES 4.25 6, 500 6, 702 823,225 | 2020/3/1
BUONI POLIENNALI DEL TES 7.25 4, 000 5, 446 669,030 | 2026/11/1
BUONI POLIENNALI DEL TES 6.5 800 1,068 131,280 | 2027/11/1
BUONI POLIENNALI DEL TES 4.75 500 610 74,926 | 2028/9/1
BUONI POLIENNALI DEL TES 5.25 1, 400 1,766 216,981 | 2029/11/1
BUONI POLIENNALI DEL TES 5.0 1, 000 1,285 157,836 | 2040/9/1
BUONI POLIENNALI DEL TES 4.75 100 126 15,510 | 2044/9/1
%ﬁﬁﬁ? ENI SPA 0.75 100 102 12,548 | 2022/5/17
TTUA [Ef#zZE% | FRANCE (GOVT OF) 0.75 500 535 65,742 | 2028/ 5/25
FRANCE GOVERNMENT 0.A. T 3.25 500 774 95,175 | 2045/5/25
ﬁfﬁgﬁé) UNEDIC 0. 625 300 314 38,645 | 2026/3/3
Mm% | ATOS SE 0.75 300 304 37,432 | 2022/5/7
(BOREEAES) | AXA SA 5.25 350 365 44,850 | 2040/4/16
BANQUE FED CRED MUTUEL 2.625 200 209 25,698 | 2021/ 2 /24
BANQUE FED CRED MUTUEL 0.5 300 304 37,361 | 2022/11/16
CNP ASSURANCES 2.75 100 107 13,233 | 2029/2/5
CNP ASSURANCES 4.75 100 104 12,830 | 2066/12/27
KERING 0. 875 100 102 12,594 | 2022/3/28
ORANGE SA 0.5 100 101 12,442 | 2022/1/15
TOTAL SA 3.875 100 108 13,334 | 2049/12/29
AXY A L@tk | ANGLO AMERICAN CAPITAL 1. 625 200 202 24,833 | 2026/3/11
(BOREEAMES) | DIAGEO FINANCE PLC 1.5 100 106 13,077 | 2027/10/22
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AXY R %ﬁﬁ%ﬁ SKY PLC 1.5 178 183 22,590 | 2021/9/15

FZ o | LS | ABN AMRO BANK NV 1.0 125 130 16,081 | 2025/4/16

(BUBBEMES) | ING BANK NV 3.625 300 316 38,842 | 2026/ 2 /25

REPSOL INTL FINANCE 2.125 100 103 12,697 | 2020/12/16

AL v [Ef7i% | BONOS Y OBLIG DEL ESTADO 4.7 300 494 60,689 | 2041/ 7 /30

BONOS Y OBLIG DEL ESTADO 5.15 1, 000 1,783 219,054 | 2044/10/31

SPANISH GOVERNMENT 4.2 800 1,198 147,161 | 2037/1 /31

Ay z—F Y ?ﬁt@fﬂ‘%“# SVENSKA HANDELSBANKEN AB 1.125 100 104 12,776 | 2022/12/14
FOREEMER)

NIvy Ty | Ei@tkAEs | GLENCORE FINANCE EUROPE 1.25 100 101 12,444 | 2021/3/17

(BUBEBEAES) | SES 4.75 200 216 26,542 | 2021/3/11

Frow—2 (jﬁg’éﬁﬁ’j‘g ISS GLOBAL A/S 1.125 200 200 24,666 | 2020/1/9

TANT VR [#7E%% | IRISH GOVERNMENT 5.4 500 662 81,331 | 2025/3/13

w4 | ABBOTT IRELAND FINANCING — 181 181 22,245 | 2020/ 9 /27

(AUBEEMES) | EATON CAPITAL UNLIMITED 0. 021 375 375 46,075 | 2021/5/14

EATON CAPITAL UNLIMITED 0. 697 225 225 27,758 | 2025/5/14

TAYUD MeE@ k% | ALTRIA GROUP INC 1.0 100 101 12,473 | 2023/2/15

(BUBEEAES) | ALTRIA GROUP INC 2.2 100 103 12,743 | 2027/6/15

BANK OF AMERICA CORP 1.375 100 103 12,653 | 2021/9/10

CAPITAL ONE FINANCIAL CO 0.8 105 105 12,926 | 2024/6 /12

CAPITAL ONE FINANCIAL CO 1.65 150 149 18,399 | 2029/6 /12

EMERSON ELECTRIC CO 1.25 131 136 16,723 | 2025/10/15

FIDELITY NATL INFO SERV 0.125 125 125 15,370 | 2021/5/21

FIDELITY NATL INFO SERV 0.75 117 118 14,545 | 2023/5/21

FIDELITY NATL INFO SERV 1.5 125 128 15,748 | 2027/5/21

FIDELITY NATL INFO SERV 2.0 125 129 15,955 [ 2030/ 5/21

GOLDMAN SACHS GROUP INC 2.0 100 106 13,026 | 2028/11/1

ILLINOIS TOOL WORKS INC 0.25 200 199 24,539 | 2024/12/ 5

ILLINOIS TOOL WORKS INC 0. 625 300 299 36,751 | 2027/12/5

ILLINOIS TOOL WORKS INC 1.0 225 224 27,597 | 2031/6/5

JEFFERIES GROUP INC 2.375 200 204 25,072 | 2020/ 5 /20

MARSH & MCLENNAN COS INC 1. 349 100 102 12,623 | 2026/9/21

MARSH & MCLENNAN €OS INC 1.979 200 211 25,941 | 2030/ 3 /21

MET LIFE GLOB FUNDING I 2.375 200 216 26,560 | 2023/1/11

MMS USA FINANCING INC 0. 625 200 198 24,364 | 2025/6/13

MMS USA FINANCING INC 1.25 300 298 36,711 | 2028/6/13

MMS USA FINANCING INC 1.75 200 199 24,533 | 2031/6/13

PHILIP MORRIS INTL INC 1.875 175 180 22,196 | 2021/3/3

v E@*ﬂ%ﬁ FAIRFAX FINL HLDGS LTD 2.75 100 105 12,927 | 2028/ 3/29
AUREEAER)

F=Ar7 )T %ﬁﬁﬁ? COMMONWEALTH BANK AUST 3.0 1, 000 1,094 134,417 | 2022/5/3

A¥L fﬁt@fﬂiﬁ AMERICA MOVIL SAB DE CV 6.375 200 235 28,882 | 2073/9/6
AUREEAER)

rA Ve é@%ﬁﬁ? PHOENIX GROUP HOLDINGS 4.375 200 197 24,243 | 2029/ 1 /24

/I G 4, 265, 888
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[Ef#zE% | AUSTRALIAN GOVERNMENT 4.5 1, 300 1,763 133,752 | 2033/4 /21
AUSTRALTAN GOVERNMENT 3.75 2,200 2,845 215,811 | 2037/4/21
H5pR{E % | BK NEDERLANDSE GEMEENTEN 3.25 2,000 2,162 163,982 | 2025/7 /15
(Br< 4:ffE) | BK NEDERLANDSE GEMEENTEN 3.25 2,000 2,176 165,035 | 2026/ 8 /24
EUROFIMA 3.9 700 780 59,210 | 2025/12/19
EUROFIMA 3.35 700 770 58,413 | 2029/5/21
EUROPEAN INVESTMENT BANK 4.75 1, 000 1,153 87,496 | 2024/8/7
INTL FINANCE CORP 3.2 1, 000 1,092 82,843 | 2026/ 7 /22
NEDER WATERSCHAPSBANK 3.15 500 538 40,866 | 2026/9/2
QUEENSLAND TREASURY CORP 4.25 1, 000 1,112 84,363 | 2023/7/21
QUEENSLAND TREASURY CORP 3.25 2,000 2,193 166,350 | 2026/ 7 /21
WESTERN AUST TREAS CORP 5.0 2,000 2,392 181,454 | 2025/ 7 /23
W tbfE s | AT’T INC 3.45 200 207 15,738 | 2023/9/19
(BOREEAER | AT&T INC 4.1 200 212 16,132 | 2026/1/19
AT&T INC 4.6 200 219 16,655 | 2028/9/19
MIZUHO FINANCIAL GROUP 3. 752 273 287 21,836 | 2023/7/19
VODAFONE GROUP PLC 4.2 250 267 20,256 | 2027/12/13
/) B 1, 530, 200
& G 9, 863, 559
kRSB BAAIL, WITR ORI % 073 [E O %A EIS 78 BARS O MEIZ L 0 FEHRHE Lz b D TT,
kI + FEAGAR O HAL ARG LG Y #C,
| RMmEIOBRARRR
& iz} il - = = il — x
= &t (5l 7 e #H
"M Epae!
ARSI | TNOTE (2YEAR) 3,149 —
TNOTE (5YEAR) — 1,213
4t AUIOYR 161 —
BOBL 82 —
BUNDS — 168
GILTS 126 —
= SCHATZ 550 -
TBOND — 285
TNOTE (10YEAR) — 248
ULTRA (10YEAR) — 699

e LV 60 0 FC

SRR, WK O 2 40723 [E O SR AR 72 EARS O MMIEIC K 0 FUEEHBE L7 b o T,
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J LZEMESHET 7K (DRSS LBIEY) FD GEEHEIRERER)

OB EBIETHEDIERK (20194 6 A 10 HE)
m A _ e | x
iF il #H 54 #
+M %
INFTAE 9, 863, 559 93.7
a—)L - m— 5 F O, 668, 294 6.3
PG5 FEM pER KA 10, 531, 853 100. 0

* BEROHNANNTE Y 5T,

k MR 1) D AMEEE TR E (10, 280, 136 T-M) DOEEEFEMPEREE (10,531, 853T-1) (2325 Lb3I$97. 6% TT,
kAMERETE P, IR ORI 2 1023 E O X% B 72 B OMEIC L 0 FAEHK L7 b 0T, 12Kk R=108. 52[, 147F 4 KL=81.75
M. 1#E Y R=138.07TM, 1A =—F v 7 u—F=11.540, 1/ /L =—7 a—%=12.58[, 1=—u=122.83[. 1 A1 F=28. 831, 15%

Rv=75. 841,

OBE., 8. TARVEEMENSKR egerasn) OBIDIK; (20184 6 A12B~20194 6 A108)
H H EES H H ]
M M
O3 12,502, 312, 150 (OREETVE 383, 452, 939
a—)L - m— 232, 684, 390 B2ireil)sN 382, 795, 686
I3 RAA) 9, 863, 559, 204 Z OIS 4 905, 583
KILAL: 2, 147, 371, 647 ARG, A 248, 330
el 88, 654, 835 ® ﬁﬁﬁ?ﬁ#ﬁﬁ?ﬁﬁ 80, 766, 126
e e FEE A , 005, 906,
EA%EM@ 103, 74T, 755 (ORET) HE S EE =L A 70,905,991
® ffE 2,190, 014, 448 ’
Rfh4 2,168, 014, 365 5l a 95, 995, 679
. PR HETEE A 166,901, 670
RIS 22, 000, 000 0 RERAS A 3531797
ARALFIE 83 E) LEEH2(A+B+C+D) 380, 781, 277
(©) #BEMREA—B) 10, 312, 297, 702 ) EEEESS 5,552 237, 607
TR 6,351, 012, 391 @ EmEEEEse 10, 867, 237
YR 2 3,961, 285, 311 (R =2 5F=F - A1, 991, 600, 810
0) ZEERAK 6,351,012,39101 (1) H(E+F+G+H) 3,961, 285, 311
150N Y HEHLE(C./ D) 16, 237M REVBHIERES (1) 3,961, 285, 311

() W& o A %8139, 651,558, 818 [, 1 1B N 3% & 7 A 4E 1
17,842, 76314, M —EBARAY SLASKAILS, 318, 389, 1901, 11
W70 WG PEREITL. 6237 T,

() Y~WP—77 v RERENG LT HHEETLO LR AL
© ) LTHSMER T 7 o B (A% ABWH) FD GERKESEERE ZE )

6,167, 523, 847
<) BWTHIMES T 7 R (WA X LBWE) FC GiHsHERISE ZEM)
183, 488, 544

kLR ORI O H T (B) HIMFEH ST BB L ON0) SEEREIF 5|
BRIIMROFRZIC LD b DEERET,

KAHEEORPLO T T (G) BIMERZEBREE L HDHDIE, [FFLDEM
BRIEDBE, BINGRE % LICAZED & e AR % 2 Ll Wi ERE %
WNET,

KAHIEORPLO T T H) BHREBBEE L H D 01T, PBRMOEE,
TEARD O R % 72 LB W e BBy B DV E T,

4772 FOERO—#ZERZ SN TVSREOREBAMRH CREREBHESH) X, KEOEHFEEES ( TXEX ) OBRZZHTVET, LKER

BREMRE. KEEEZETFTDHE VS REMLEEMT, Arthur F.Bell, Jr. & Associates, L. L. C.

(T7—9—- R3] ) 2, HT7 0 FORBEED MBI LI

REA) ITESLEL, 7—H— - X)L ECohen & Company (TaA—AT#t] ) EAHLIZIZO, A—AVHPBET 7 ORI LEREBAE LTHRELES,

a—AIE,

FERREBANSRBIMYET, 3 —~AHA TRILREA ELTOMMERS DI,

M3 L=REBAL ELT RKEETROLNMTVWHIOERBECZOMORELBENE, 477V FORBEIRDOTHT 7 > FORERIT

(1) AHAFHELIEE, (2) RHDOBREZLTI 7D

SHENKFELIZEE, TR (3) AHOBENRBEICE >TREOFBICHAIEMIDE=ZFNHMLI-EEDHATY , I—AU#MN DRI LEREAL I
EREINDEITEST, RBEFDALSENRERITMO TS YT 7 » FICHT 2 EAREEONE. BHLE. TOMOERICALEZENRSDLOTE

HYFEEA, |
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J LS —MPEMEH T 7 > FFD G&

FFD GEHSHEEIIR EREM)
F14THA~5E1528] (20185 12H 8 A~20196 A 7 H)

B RERARER)
J L5 —ANPEMESRT 7 >

O 77 FDEHEHA

ElTE
S 3 E 20065359)5]14514% EHRE LES .
JLS—MWPEMNBEETI 7K XHF—TJ72F (UT IXRTF—T72F] EVVET, ) ZRAF~DEEEZBELT, £ELT
& @ 5 #|AZRAETUT MLZTORHE (BE. BUTHEE. EBFE ONBFE) . BREEE. HES) tRENCTERENRE L,
Eg%gmﬁgﬁ%é; LEBME LTERBNAERETOICLEERLLET, REMAANEBRCEECOLTIE, AL LT
Ny DETN
EhmENe LhT— MPEMNEHF 77V FFD [IP—T 7V FEZRAMFETERBENRELFS 4B MHBEECEERET 2560 HYET.
¢ R T — J 7 U F|A—RFTUTFELECORHEEIERERNRELET.
R ESR Lh7— MPENES T 7Y FFD [ NEBTEE~OEBEREESICEFRERTEEA,
¢ < — J 7 v F N EBRCEE~OREHACEHBERTEE A,
5 @ 5 o | BREEL, RALLTHY BIENHFLRLIREAREZTVES, £EL, EEMEKEZCL > TRREEENFLE
T w2 A0HYET. BEGOERIZOVTIE. BICHIBERTT. TABHLA—DERETVES.
=
Omit30EA N ERERE
8 i il m N v F < = 7 e - —
) - — - = fi #% fi o
IS 3 b INETE BOA &M h ] h P
(53 BLTE) Nom Alm ow o= o e |MOAOE|E #
™ g % % % % w5 H
1238 (20174E 1 A10H) 9,862 26 0.7 176. 70 0.8 95.3 34.3 13,527
12435 (20174E 2 A 7 1) 9,899 24 0.6 177. 62 0.5 95.4 38.5 13, 556
1250 (20174E 3 A 7 1) 10,019 24 1.5 180. 14 1.4 95. 1 1.4 13, 448
126/ (20174E4 A 7 1) 9, 788 26 A2.0 176. 41 A2, 1 94.6 20.5 12,870
127H 0174E 5 A 8 1) 9,743 21 A0.2 175.91 0.3 94.6 16.3 12,893
128%] Q0174E 6 A 7 1) 9,711 24 0.1 175. 81 0.1 94. 1 35.7 12,901
1200 QOITAE7 A 7 1) 10, 021 25 3.4 182. 14 3.6 94. 1 43.1 13, 356
130 (20174E 8 A 7 1) 10, 275 24 2.8 187. 09 2.7 94.7 67.7 13,789
13U (20174E 9 A 7 1) 10, 231 25 0.2 186. 84 A0 1 95.9 19.5 13, 689
1323 (20174E10 4 10 H) 10, 162 24 0.4 185. 85 0.5 94.9 37.0 13, 580
1338 QO174E11A 7 1) 10, 257 22 1.2 188.13 1.2 94.7 36.8 13,716
1345 QO174E 128 7 1) 9,989 19 A2.4 183.31 A2.6 94.7 35.2 13,411
1358 (2018%E 1 /1 9 ) 10, 376 25 4.1 191. 24 4.3 94.3 36.0 13,976
13635 (2018452 A 7 1) 10, 029 19 A3.2 185. 19 A3.2 94.0 32.2 13,767
137 (20184E 3 A 7 ) 9,556 20 A4.5 176. 54 A4 T 93.3 32.5 13,222
13815 (2018454 4 9 1) 9,582 23 0.5 177. 62 0.6 94, 1 37.1 13,316
13935 (2018%E 5 /1 7 H) 9,539 17 0.3 177. 21 A0.2 94.0 43.1 13,527
14085 (2018%E.6 /1 7 H) 9,807 24 3.1 182.91 3.2 95.4 39.3 14,013
14135 (2018%E7 4 9 ) 9,625 23 A1.6 179. 80 N 94.9 38. 1 13, 696
14205 (20184E 8 A 7 1) 9,594 23 A0 1 179. 35 0.2 95.4 35. 1 13,649
14305 (20184E 9 A 7 1) 9,321 24 A2.6 174. 94 A2.5 95.6 29.3 13,277
14415 (20184E10 7 9 1) 9,302 21 0.0 175. 10 0.1 95.2 25.7 13,197
1458 (2018%E 111 7 H) 9,546 22 2.9 180. 15 2.9 96.9 22.6 13, 426
14635 (2018%E12 7 ) 9,537 23 0.7 181, 55 0.8 945 29.7 13, 486
147 (201945 1 A 7 /) 9, 164 21 A4.2 174. 18 A4 1 95. 4 26.6 12, 457
148151 (20194E 2 A 7 [) 9,311 23 1.9 177. 26 1.8 95.7 33.6 12,563
14915 (20194E 3 A 7 [) 9, 395 20 1.1 179. 31 1.2 94.5 10.3 12,675
15081 (2019454 A 8 1) 9,562 21 2.0 182. 65 1.9 94. 1 22.1 12, 859
15185 (2019455 4 7 1) 9,450 11 A1 180. 80 A1.0 93.8 16.6 12, 695
15205 (2019456 4 7 1) 9,357 21 0.8 179, 39 0.8 938 18 4 12,566
sk FEVEATTAR O M P4 321300 Bl 85 A 7
W7 7RI Pe T 7 o REMAANETOT, (EEMALR) | (fEREMR) ETRPERLTBY £,
AR IR ITE OV TR —FE 0 BT,
¥R Fv—0 (=T N—BNA—T A —Z T ) T akE Gat) A / o 7 A (H#FE~—R) ) (X, Bloomberg AusBond Composite 0+ Yr Index (A—A 7 U 7]
RAR—=2) &b Lo, BEPMEICHRELZbo T, 2k, HiiChizo Tl EEME~OKMEZEL T, HEAMAOBEEMEEHEILYAD
F—A N UT FAAEL— b RIEEERGERSME) © m ILTBY ET, ﬂmh§umkbrmymbrwi¢
kTN D=« Ty fF U A T B z;u%wﬁﬁﬁﬂ( T IT == & LET, ) 3 BT By b2 DAY b OBRRIETRARL

J BT —MPEHNESR 7 7 > FED GERSHEBIBERIH) 2GR L, B#L, LEa—LEE
F—RA T U THEE BE) 45 v 7 A (Bloomberg AusBond Composne 0+ Yr Index) &,
Y= ThYy, BTty PRI AL xT LTIAL B AENTVET,
(Bloomberg AusBond Composlte 0+ Yr Index) |

*7/L—A/\—-7j‘—-7 rZ U TS REA) A>T v 7 A (Bloomberg AusBond Composlte 0+ Yr Index) (%, [Eff, MEEFE (MNBUFE) |
0>/F"1'"5§./E*UH%%J)~%XI%& LTWET, HiEHL

ECHER SN TR, A=A LT U T EEHHIC
@,\ Fe—2y & LTIEL DR TOET,
(m%>/w~An~7

IBWTRITS N4

Té{)y)fliéﬁy)iﬁ’/v TN— B NR—=T B LT L— b —]
L— L=« Ty 4 F U A« T« E—DPEIEE T2 I E Y — R

TN—DbN=TF, T— b= F—2 r TV TESE (BE) AT v 7 A
CRET AW DT — X I MO, B E IS L RGET 2 O TIEH Y AL

HEROT Y
A= NS T
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J LT —APEIMNESRT 7> FFD GEEHEEIRERER)

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 B % % % %

20184%:12H 7 H 9, 587 — 181.55 — 94.5 29.7

14T 12H K 9,243 A3. 6 175. 05 AN3.6 94.7 26.0
TRES

200191 H7H 9,185 A4, 2 174.18 A4 1 95.4 26.6
D

201941 A 7H 9, 164 — 174.18 — 95. 4 26. 6

1484 1HK 9,383 2.4 178.43 2.4 94.2 23.2
B A

20194E2 4 7 H 9, 334 1.9 177. 26 1.8 95. 7 33.6
W

20192 H 7 H 9,311 — 177. 26 — 95.7 33.6
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- 201945 1 A 7 HBUE|20194E 2 A 7 HBUE(20194E 3 A 7 HBUE (201944 A 8 HBUE(20194 5 A 7 HBUE(20194E 6 A 7 H B
A A A A A A
A &E 12,577, 600, 192 12,704, 885, 514 12,708, 347, 899 12,894,170, 210 12,717,837, 389 12,622,157, 148
a—)L - m— 133, 603, 955 126, 532, 652 123,529, 761 128,212, 934 123, 096, 844 113,257, 258
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B) &fF 120,243,928 141,199,915 32,791,524 34,942,502 22,741,849 55,407,373
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RALE FEHIMN 6,558, 941 6,375, 865 5,785, 860 6,676, 074 6,096, 406 6,334,112
ARELFLE 217 224 153 270 251 180
D AILE A 23,840 23,174 21,031 24, 266 22,160 23,021
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(E) miffigHELRS A 381,085,185 A 948,670,371 A 751,195,048 A 635,652,497 A 410,576, 640 A 558,511,762
(F) BmEZ=EEE A 179,339,439 A 178, 640,092 A 178,801,103 A 178,279, 265 A 178,095, 268 A 181,769,298
(A 4 25 FH 24 45) (2,827,406,729) | ( 2,808,384,188) | ( 2,808,867,345) | ( 2,800,169,251) | ( 2,797,281,680) | ( 2,806,411,973)
(FE B SR 2 %H) (A3,006, 746, 168) | (A2,987,024,280) | (A2,987,668,448) | (A2,978,448,516) | (A2,975,376,948) | (A2,988,181,271)
@) s (D+E+F) A1,107,298,016 A 899,198, 385 A 789,699, 145 A 561,050,400 A 724,766, 356 A 835,905,419
H) WmEnikeE A 28,545,720 A 31,036,016 A 26,984,480 A 28,241,892 A 14,778,104 A 28,204,806
REPZEHERES (G+H) A1,135, 843,736 A 930,234,401 A 816,683,625 A 589,292,292 A 739,544,460 A 864,110,225
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J LS —MPEZMEST 7 > FFD GEREEIRERER)
(B) 4hE (OMER) AtbfE SIAHIBER

E i ES
% i) o . 7 Ml # .
Fl % K AH NERaE | BRI fERFEA A
F—=ANZ VT % T5 KL T3 KL TH

[Eff7i % | AUSTRALIAN GOVERNMENT 4.75 950 1, 189 90,015 | 2027/4/21
AUSTRALTAN GOVERNMENT 2.25 1, 000 1, 066 80,717 | 2028/5/21

AUSTRALTAN GOVERNMENT 3.25 1,070 1,244 94,193 | 2029/4 /21

AUSTRALTAN GOVERNMENT 2.5 350 385 29,145 | 2030/ 5 /21

AUSTRALTIAN GOVERNMENT 4.5 2,960 4,016 303,941 | 2033/4 /21

AUSTRALTIAN GOVERNMENT 2.75 700 798 60,398 | 2035/6 /21

AUSTRALIAN GOVERNMENT 3.75 2, 400 3,101 234,710 | 2037/4/21

AUSTRALTIAN GOVERNMENT 3.25 1, 790 2,172 164,394 | 2039/6 /21

AUSTRALIAN GOVERNMENT 2.75 900 1,015 76,879 | 2041/5 /21

AUSTRALIAN GOVERNMENT 3.0 2, 420 2, 846 215,369 | 2047/3/21

M5 ffRE%: | AUST CAPITAL TERRITORY 2.25 700 707 53,546 | 2029/ 5 /22
HERfE% | AIRSERVICES AUSTRALIA 4.75 500 522 39,516 | 2020/11/19
(Br< 4@hfE) | AUSTRALIAN POSTAL CORP 5.0 800 836 63,317 | 2020/11/13
INTER-AMERICAN DEVEL BK 3.75 1, 200 1,282 97,033 | 2022/7/25

INTL BK RECON & DEVELOP 2.2 1, 900 1,953 147,792 | 2024/ 2 /27
LANDWIRTSCH. RENTENBANK 2.7 1, 000 1,037 78,500 | 2022/9/5

NEW S WALES TREASURY CRP 4.0 1, 450 1,592 120,540 | 2023/ 4 /20

NEW S WALES TREASURY CRP 5.0 1, 050 1,231 93,198 | 2024/8/20

NEW S WALES TREASURY CRP 3.0 1, 000 1, 090 82,549 | 2027/5/20

NEW S WALES TREASURY CRP 3.0 1, 000 1, 090 82,518 | 2028/3/20

NEW S WALES TREASURY CRP 3.0 600 653 49,477 | 2029/4 /20

NORTHERN TERRITORY TREAS 4.25 500 528 39,976 | 2021/9/20

NORTHERN TERRITORY TREAS 3.5 500 554 41,934 | 2030/5/21

QUEENSLAND TREASURY CORP 4.25 3, 100 3, 449 261,047 | 2023/ 7/21

QUEENSLAND TREASURY CORP 5.75 3, 750 4,532 342,936 | 2024/ 7 /22

QUEENSLAND TREASURY CORP 4.75 2,410 2,848 215,530 | 2025/ 7 /21

QUEENSLAND TREASURY CORP 2.75 2, 660 2, 830 214,184 | 2027/8 /20

QUEENSLAND TREASURY CORP 3.25 1, 000 1,104 83,569 | 2028/7/21

QUEENSLAND TREASURY CORP 3.25 900 997 75,464 | 2029/8 /21

SOUTH AUST GOVT FIN AUTH 3.0 860 932 70,594 | 2028/5 /24

TREASURY CORP VICTORIA 5.5 165 199 15,103 | 2024/12/17

TREASURY CORP VICTORIA 5.5 900 1,138 86,160 | 2026/11/17

TREASURY CORP VICTORIA 2.5 1, 800 1,877 142,083 | 2029/10/22

WESTERN AUST TREAS CORP 3.0 620 671 50,804 | 2026/10/21

WESTERN AUST TREAS CORP 2.75 500 531 40,190 | 2029/ 7 /24

MM | AAL LTD 4.9234 500 522 39,543 | 2042/10/ 6
(ADREEAS | ABN AMRO BANK NV 3.25 500 506 38,298 | 2020/4/9
AGL ENERGY LTD 5.0 1, 200 1, 260 95,389 | 2021/11/5

AIRPORT MOTORWAY TRUST 5.5 1, 200 1,254 94,939 | 2020/12/9

ALE DIRECT PROPERTY TRUS 5.0 1, 000 1,023 77,485 | 2020/ 8 /20

APT PIPELINES LTD 7.75 1, 700 1, 806 136,682 | 2020/ 7 /22

ASCIANO FINANCE LTD 5.25 500 550 41,631 | 2025/5/19

ASCIANO FINANCE LTD 5.4 700 776 58,753 | 2027/5/12

AT&T INC 3.45 1, 000 1,038 78,558 | 2023/9/19

AT&T INC 4.1 600 638 48,307 | 2026/1/19

AURIZON NETWORK PTY LTD 5.75 500 524 39,677 | 2020/10/28
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MR AR R NERaE | BRI FEFE A
F—=ALZ VT % T5 KL TR T

WAL % | AUSGRID FINANCE PTY LTD 3.75 600 640 48,456 | 2024/10/30
(EOREEAES) | AUSNET SERVICES HOLDINGS 4.2 500 557 42,170 | 2028/8 /21
AUST & NZ BANKING GROUP 2.9034 1, 700 1,721 130,300 | 2021/4/7
AUST & NZ BANKING GROUP 2. 1961 1, 400 1, 408 106,553 | 2021/12/ 6
AUST & NZ BANKING GROUP 3.1 1, 000 1,041 78,825 | 2023/1/18
AUST & NZ BANKING GROUP 3.35 500 526 39,856 | 2023/5/9
AUST & NZ BANKING GROUP 5.0 1, 500 1,691 127,977 2023/ 8 /16
AUST GAS NETWORK VIC 3 P 4.5 1, 200 1,272 96, 305 2021/12/17
AUSTRALIAN PRIME PROPERT 5.0 800 810 61, 296 2019/11/ 7
AUSTRALIAN PRIME PROPERT 3.75 600 628 47, 567 2024/ 5 /22
Australian Personal Loan 2.78 348 348 26,407 | 2028/ 1 /17
BANK OF AMERICA CORP 4.25 1, 400 1,424 107, 781 2020/3/5
BANK OF MONTREAL 3.2 1, 600 1,673 126, 656 2023/9/7
BANK OF QUEENSLAND LTD 2.645 500 502 38, 003 2021/11/16
BARCLAYS PLC 4. 327 500 526 39, 856 2023/6 /15
BENDIGO AND ADELAIDE BK 2. 6566 700 703 53, 200 2020/ 2 /21
BENDIGO AND ADELAIDE BK 2.65 500 502 38,012 2020/ 8 /18
BPCE SA 3.5 1, 000 1,012 76, 584 2020/ 4 /24
BPCE SA 2.9775 700 703 53,240 | 2020/4 /24
BPCE SA 2. 6578 1, 100 1, 098 83,137 | 2023/4/26
BRISBANE AIRPORT CORP LT 3.9 500 536 40,596 | 2025/4 /24
CATERPILLAR FIN AUSTRALT 2.6 500 502 38,054 | 2020/ 5/26
CITIGROUP INC 3.095 900 912 69,022 | 2021/5/4
COMMONWEALTH BANK AUST 2.8369 2,000 2,022 153,079 | 2021/1/18
COMMONWEALTH BANK AUST 3.2 1, 400 1, 468 111, 131 2023/ 8/16
COMMONWEALTH BANK AUST 4.05 600 616 46, 621 2026/6/3
CONNECTEAST FINANCE PTY 5.75 1, 000 1,043 78,938 | 2020/9/2
CREDIT SUISSE SYDNEY 2.71 800 804 60,878 | 2020/4 /29
ConQuest Trust 2. 9463 345 345 26,173 | 2047/6/15
DBNGP FINANCE CO PTY LTD 4.225 1, 000 1,079 81,714 | 2025/5/28
DEUTSCHE BAHN FIN GMBH 3.5 1, 300 1, 394 105, 540 2024/ 9 /27
DEXUS WHOLESALE PROPERTY 4.25 500 500 37, 886 2019/7/1
DEXUS WHOLESALE PROPERTY 4.25 1, 000 1, 049 79, 452 2022/ 6 /16
DOWNER GROUP FINANCE PTY 4.5 1, 600 1, 682 127,284 | 2022/3/11
DOWNER GROUP FINANCE PTY 3.7 500 514 38,947 | 2026/ 4 /29
Driver Australia 2.49 307 307 23,230 | 2026/ 7 /21
ENERGY PARTNERSHIP GAS 4.25 1,900 1,919 145,214 | 2020/ 6 /15
ENERGY PARTNERSHIP GAS 3.642 500 526 39, 859 2024/12/11
ETSA UTILITIES FINANCE 3.5 800 844 63, 924 2024/ 8 /29
FBG FINANCE PTY LTD 3.75 1, 400 1,493 113,003 | 2024/9/6
FirstMac Mortgage Fundin 3.15 402 404 30, 631 2044/12/10
FirstMac Mortgage Fundin 2.74 846 843 63,864 | 2046/11/20
FirstMac Mortgage Fundin 3.07 475 478 36,219 | 2047/4/8
FirstMac Mortgage Fundin 2. 8087 316 315 23, 843 2049/ 2 /13
FirstMac Mortgage Fundin 2. 6503 3,000 3,000 227,012 | 2050/11/17
GE CAP AUSTRALIA FUNDING 5.5 500 538 40, 782 2022/8/8
GENERAL PROPERTY TRUST 3.591 1, 000 1, 051 79,574 2023/11/ 7
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L@tk % | GLENCORE AUST HOLDINGS P 4.5 700 704 53,299 | 2019/9/19
(BOREEMEE) | GOLDMAN SACHS GROUP INC 5.0 1, 300 1,307 98,958 | 2019/8/21
GPT RE LTD 3.6725 1,000 1,054 79,795 | 2024/9/19
HSBC HOLDINGS PLC 3.35 1,700 1,752 132,645 | 2024/2/16
HYUNDAT CAPITAL SERVICES 3.5 800 824 62,419 | 2022/ 3/30
IDOL TRUST 2.41 105 104 7,928 | 2045/6 /17
INCITEC PIVOT LTD 4.3 800 854 64,625 | 2026/ 3/18
ING BANK (AUSTRALIA) LTD 3.0 1, 600 1, 666 126,107 | 2023/9/7
ING GROEP NV 2.95 1,000 1,008 76,300 | 2022/12/5
INTEL CORP 4.0 600 641 48,505 | 2022/12/1
JPMORGAN CHASE & CO 2.63 1,100 1,100 83,257 | 2024/11/22
LLOYDS BANK PLC 3.25 1, 300 1,315 99,516 | 2020/4/1
LONSDALE FINANCE PTY LTD 3.9 800 857 64,869 | 2025/10/15
Liberty Funding Pty Limi 2.8004 600 600 45,402 | 2051/6/10
MACQUARIE UNIVERSITY 6.75 700 744 56,327 | 2020/9/9
MACQUARIE UNIVERSITY 3.5 500 546 41,387 | 2028/9/7
MCDONALD’ S CORP 3.0 600 619 46,913 | 2024/3/8
MEDALLION TRU 2016-1 AlA 2.97 451 457 34,592 | 2048/2/18
MIRVAC GROUP FINANCE LTD 5.75 1,000 1,047 79,261 | 2020/9/18
Medallion Trust 2.595 609 610 46,199 | 2049/4 /23
Mortgage House Capital M 2.8377 800 800 60,537 | 2050/11/12
NATIONAL AUSTRALIA BANK 2.6291 2, 100 2,120 160,432 | 2020/11/ 5
NATIONAL AUSTRALIA BANK 3.0 500 520 39,351 | 2023/2/10
NATIONAL AUSTRALIA BANK 3.0 500 521 39,449 | 2023/3/16
NATIONAL AUSTRALIA BANK 2.9 1, 400 1,451 109,862 | 2024/ 2 /26
NATIONAL AUSTRALIA BANK 4. 2087 500 511 38,686 | 2026/9/21
NATIONAL AUSTRALIA BANK 3.7103 800 805 60,922 | 2029/5/17
NISSAN FIN SERVICES AU 3.0 2, 250 2, 265 171,413 | 2020/3/3
NISSAN FIN SERVICES AU 3.0 500 507 38,399 | 2021/ 3/22
NISSAN FINANCIAL SERVICE 2.5 500 500 37,876 | 2019/9/6
National RMBS Trust 2.84 781 787 59,589 | 2047/12/20
National RMBS Trust 2.315 562 559 42,318 | 2049/ 8 /24
OPTUS FINANCE PTY LTD 3.25 500 519 39,276 | 2022/8/23
OPTUS FINANCE PTY LTD 3.25 500 522 39,517 | 2023/9/6
PACCAR FINANCIAL PTY LTD 3.0 600 620 46,961 | 2022/9/13
PACCAR FINANCIAL PTY LTD 2.1 500 499 37,816 | 2023/6/13
PLACES FOR PEOPLE TREAS 4.0 900 925 70,005 | 2022/ 8 /22
PUMA 2.54 925 924 69,925 | 2048/12/19
QANTAS AIRWAYS LTD 7.5 2, 000 2,206 166,958 | 2021/6 /11
QIC SHOPPING CENTRE FUND 3.75 1,000 1,020 77,184 | 2021/ 2 /24
RABOBANK NEDERLAND/AU 2.6 500 501 37,937 | 2022/ 9 /22
RABOBANK NEDERLAND/AU 3.25 1,100 1,149 87,003 | 2023/1/25
Resimac 2. 8687 533 533 40,372 | 2048/9/11
Resimac 2.8463 648 647 49,030 | 2049/1/15
SCENTRE MGMT LTD 4.5 1, 200 1,255 95,008 | 2021/9/8
SGSP AUSTRALIA ASSETS 5.5 1, 300 1,375 104,093 | 2021/ 3/12
SGSP AUSTRALIA ASSETS 3.75 500 536 40,626 | 2024/ 9/27
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L@tk | SHOPPING CTR AU PRPTY RT 3.9 1,000 1,046 79,187 | 2024/6/7
(BOREEMES) | SMART Trust 2.535 244 244 18,498 | 2025/8/14
STOCKLAND TRUST 5.5 500 502 37,986 | 2019/9/6

STOCKLAND TRUST 4.5 750 801 60,633 | 2022/11/23

SUMITOMO MITSUI FINL GRP 3. 0405 1,000 1,005 76,057 | 2022/ 3/29

SUMITOMO MITSUI FINL GRP 3. 604 700 731 55,357 | 2023/3/7

SUNCORP GROUP LTD 3.54 500 505 38,229 | 2028/12/5
SUNCORP-METWAY LTD 3.07 1, 300 1,319 99,832 | 2021/4/12
SUNCORP-METWAY LTD 3.0 1, 600 1,665 126,048 | 2023/9/13

TELSTRA CORP LTD 7.75 1, 400 1,491 112,824 | 2020/ 7 /15

TELSTRA CORP LTD 2.9 600 610 46,169 | 2021/4/19

TORR 2016-1 A 2.9 428 429 32,532 | 2048/2/18

TORRENS TRUST 2.575 358 356 26,986 | 2046/ 8 /14

TOYOTA FINANCE AUSTRALIA 2.28 800 799 60,521 | 2021/11/22

TOYOTA FINANCE AUSTRALIA 3.1 500 517 39,177 | 2022/ 5/19

TRANSPOWER NEW ZEALAND 4.25 500 524 39,715 | 2021/8/6

TRANSPOWER NEW ZEALAND L 5.75 900 1,034 78,284 | 2023/8/28

UBS AG AUSTRALIA 2.7 1,700 1,716 129,873 | 2020/ 8/10

UBS AG AUSTRALIA 2.76 1, 300 1,299 98,321 | 2023/3/8

UNITED ENERGY DISTRIBUTI 3.5 800 836 63,326 | 2023/9/12

UNITED ENERGY DISTRIBUTI 3.85 1,000 1,074 81,339 | 2024/10/23

UNIV OF SYDNEY 4.75 500 526 39,855 | 2021/4/16

UNIVERSITY OF MELBOURNE 4.25 500 527 39,890 | 2021/ 6 /30

VERIZON COMMUNICATIONS 3.5 1, 600 1,677 126,951 | 2023/2/17

VERIZON COMMUNICATIONS 4.5 500 556 42,130 | 2027/8/17

VICTORIA POWER NETWORKS 1.9748 900 884 66,922 | 2022/1/17

VOLKSWAGEN FIN SERV AUST 2.95 500 504 38,187 | 2020/ 6 /22

VOLKSWAGEN FIN SERV AUST 3.25 600 609 46,137 | 2021/4/13

VOLKSWAGEN FIN SERV AUST 3.5 700 725 54,928 | 2022/9 /14

VOLKSWAGEN FIN SERV AUST 3.1 1,000 1,013 76,716 | 2023/4 /17

WELLS FARGO & COMPANY 3.0 1, 200 1,226 92,819 | 2021/7/27

WESFARMERS LTD 3.66 600 616 46,631 | 2020/11/18

WESTPAC BANKING CORP 2.75 700 721 54,631 | 2022/8/31

WESTPAC BANKING CORP 3.125 700 728 55,111 | 2022/10/27

WESTPAC BANKING CORP 3.2 500 523 39,610 | 2023/3/6

WESTPAC BANKING CORP 3.25 600 631 47,798 | 2023/11/16

WESTPAC BANKING CORP 5.25 1, 400 1,593 120,610 | 2023/11/21

WESTPAC BANKING CORP 2. 505 800 799 60,533 | 2024/8/16

WESTPAC BANKING CORP 4.96 200 206 15,630 | 2026/3/10

WOOLWORTHS GROUP LTD 2.85 500 512 38,796 | 2024/ 4 /23

WSO FINANCE PTY LTD 4.5 600 671 50,775 | 2027/3/31

Westpac Securitisation T 2.65 1,018 1,019 77,163 | 2050/ 8 /18
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F—RANFVT
WimrtE (B E&F1E)
EUR 575,000 WESTPAC BANKING 0.5000% 04/12/23 576,667 0.17
EUR 200,000 NATL AUSTRALI 0.6250% 30/08/23 GMTN 198,764 0.06
EUR 160,000 WESTPAC BANKING 0.5% 17/05/24 GMTN 159,698 0.05
935,129 0.28
F—ARNTY T E 935,129 0.28
ZF—ANT
B PR{E S (ABS)
EUR 100,000  FACT 2018-1 A FRN 20/11/25 98,048 0.03
98,048 0.03
E &
EUR 2,105,000 REP OF AUSTRIA 0.5000% 20/04/27 2,123,945 0.63
EUR 433,000 REP OF AUSTRIA 1.5000% 20/02/47 449,194 0.14
EUR 279,000 REP OF AUSTRIA 4.15% 15/03/37 423,941 0.13
EUR 131,000 REP OF AUSTRIA 3.8000% 26/01/62 229,961 0.07
3,227,041 0.97
BLE (B E&F1E)
EUR 500,000 RAIFFEISEN BK 0.2500% 05/07/21 EMTN 497,666 0.15
EUR 363,000 REP OF AUSTRIA 2.1000% 20/09/2117 422,638 0.13
920,304 0.28
F—ANTE 4245393 1.28
~LE—
EEEFIfE
EUR 600,000 KBC GROEP NV FRN 19/06/67 598,153 0.18
598,153 0.18
E &
EUR 5,794,109 BELGIUM KINGDOM 1.6% 22/06/47 78 5,605,801 1.68
EUR 4,828,283  BELGIUM KINGDOM 0.8% 22/06/27 81 4,898,293 1.47
EUR 2,378,000 BELGIAN 0.8000% 22/06/28 85 2,387,036 0.72
EUR 1,875,000 BELGIAN 0346 1.2500% 22/04/33 86 1,886,363 0.57
EUR 362,000 BELGIAN 0344 1.4500% 22/06/37 84 360,986 0.11
EUR 1,000 BELGIUM KINGDOM 1.9% 22/06/38 76 1,069 0.00
15,139,548 4.55
WimrtE (B E&F1E)
EUR 900,000 AB INBEV SA/N 1.1500% 22/01/27 EMTN 865,843 0.27
EUR 400,000 BELFIUS BANK 1.0000% 12/06/28 EMTN 402,960 0.12
EUR 400,000 BNP PARIBAS F 0.8750% 22/03/28 EMTN 399,463 0.12
EUR 220,000 ANHEUSER BUSCH 2% 17/03/28 EMTN 223,253 0.07
EUR 200,000 KBC BANK NV 2% 31/01/23 REGS 215,450 0.06
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EUR 200,000 BNP PARIBAS FORTIS 0% 24/10/23 EMTN 197,532 0.06
EUR 140,000 ANHEUSER-BUSCH 2.75% 17/03/36 EMTN 141,293 0.04
GBP 66,000 ANHEUSER BUSCH IN 1.75% 07/03/25 EM 69,463 0.02
2,515,257 0.76
ALF—3 18,252,958 5.49
TFE
£y
EUR 700,000 QUEBEC PROVINCE 0.8750% 05/07/28 698,516 021
698,516 0.21
EiEttE (B e e
EUR 1,375,000 NATL BANK CAN 0.7500% 13/03/25 EMTN 1,391,912 0.42
EUR 1,125,000 CAN IMPERIAL 0.2500% 24/01/23 EMTN 1,126,246 0.34
EUR 704,000  CPPIB CAPITAL 0.3750% 20/06/24 REGS 706,957 021
EUR 275,000 TORONTO DOM BANK 0.375% 27/04/23 EM 276,252 0.08
3,501,367 1.05
HF 4,199,883 1.26
F7oR
£y
EUR 306,000 REP OF CYPRUS 3.75% 26/07/23 EMTN 342,249 0.10
EUR 128,000 REP OF CYPRUS 3.875% 06/05/22 EMTN 141,673 0.04
EUR 113,000 REP OF CYPRUS 4.25% 04/11/25 EMTN 130,628 0.04
614,550 0.18
HimtE (EELRIR)
EUR 1,141,000 REP OF CYPRUS 2.3750% 25/09/28 EMTN 1,142,027 0.34
EUR 550,000 REP OF CYPRUS 2.7500% 27/06/24 EMTN 587,785 0.18
1,729,812 0.52
X7 uAEf 2,344,362 0.70
Fxa
EfE
CZK 90,000,000 CZECH REPUBLIC 4.7000% 12/09/22 52 3,861,209 1.16
3,861,209 1.16
HimtE (EELRIR)
EUR 400,000  UNICREDIT BK CZ 0.625% 30/04/20 EMT 401,040 0.12
401,040 0.12
F oz 4,262,249 1.28
Tvw—y
£
DKK 5,732,688  KINGDOM OF DENMARK 1.75% 15/11/25 861,724 0.26
DKK 3,471,000 KINGDOM OF DENMARK 4.5% 15/11/39 811,129 0.24
DKK 2,337,000 KINGDOM OF DENMARK 4% 15/11/19 325,654 0.10
1,998,507 0.60
EiEttE (B e e
DKK 15,829,000 NORDEA KREDIT 1.0000% 01/04/22 CC2 2,192,553 0.65
DKK 12,717,790  REALKREDIT DANMARK 2% 01/10/47 23S 1,716,312 0.52
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DKK 10,373,475  NYKREDIT 2.0000% 01/10/50 O1E 1,383,681 0.42
DKK 8,033,162  NORDEA KRED REAL 2% 01/10/47 IOH 1,074,151 0.32
DKK 6,871,285  NYKREDIT 1.5000% 01/10/47 O1E 904,755 0.27
DKK 4,319,000  NYKREDIT REALKREDIT 1% 01/01/21 13H 592,468 0.18
DKK 3,700,000 NORDEA KREDIT 2.0000% 01/10/50 CC2 493,753 0.15
EUR 500,000 DANSKE BANK A 0.2500% 28/11/22 EMTN 487,800 0.15
GBP 300,000 DONG ENERGY A/S 4.875% 12/01/32 398,278 0.12
DKK 1,316,285  NYKREDIT REALKREDIT 2% 01/10/47 01E 177,417 0.05
EUR 100,000 KOMMUNEKREDIT 0.875% 03/11/36 EMTN 92,633 0.03
9,513,801 2.86
T r~e—UEk 11,512,308 3.46
T4 TR
=
EUR 815,000  FINNISH GOV'T 0.5000% 15/09/27 822,204 0.25
EUR 579,000  FINNISH GVT 0.875% 15/09/25 608,008 0.18
EUR 600,000  FINNISH GOV'T 0.5000% 15/09/28 598,320 0.18
EUR 80,000  FINNISH GVT 1.375% 15/04/47 30Y 84,875 0.03
2,113,407 0.64
LmttiE (B E eI
EUR 875,000  OP CORPORATE 0.3750% 29/08/23 EMTN 865,246 0.26
865,246 0.26
T4 TR 2,978,653 0.90
TR
FeBRiE 2R (ABS)
EUR 100,000  CAR 2018-FIV A FRN 21/10/29 99,903 0.03
99,903 0.03
BRI EFIE
EUR 500,000 TOTAL SA FRN 29/12/49 EMTN 510,001 0.15
EUR 500,000 LA POSTE SA FRN 29/01/67 450,953 0.14
EUR 375,000 AXA SA FRN 28/05/49 EMTN 357,900 0.11
EUR 300,000 RCI BANQUE FRN 12/03/25 EMTN 273,060 0.08
GBP 200,000 GDF SUEZ FRN 10/01/66 221,130 0.07
EUR 200,000 ORANGE SA FRN 28/02/49 205,230 0.06
EUR 200,000 BNP PARIBAS FRN 25/11/66 198,140 0.06
EUR 100,000  AXA SA FRN 04/07/43 111,966 0.03
EUR 100,000  CREDIT AGRIC ASSR FRN 27/09/48 103,970 0.03
EUR 100,000  ENGIE SA FRN 02/06/49 NC5 100,700 0.03
2,533,050 0.76
=
EUR 2,427,200  FRANCE GVT 1.75% 25/06/39 2,606,183 0.78
EUR 2,320,838  FRANCE GVT 2% 25/05/48 2,526,232 0.76
EUR 1,315,079  FRANCE O.A.T. 1.2500% 25/05/34 1,337,961 0.40
EUR 778,000  FRANCE OAT 4% 25/04/60 1,286,874 0.39
EUR 1,000,000  AGENCE FRANCAISE 1.3750% 05/07/32 1,009,430 0.30
EUR 740,000 FRANCE GVT 1.85% 25/07/27 OATe CPI 1,003,438 0.30
EUR 910,000 FRANCE GVT 0% 25/05/21 919,965 0.28
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EUR 794,000 FRANCE GVT 1.75% 25/05/66 770,069 0.23
EUR 361,000 FRANCE O.A.T. 4.0000% 25/04/55 582,040 0.18
EUR 318,966  FRANCE OAT 4.75% 25/04/35 492,898 0.15
EUR 192,000 FRANCE OAT 2.75% 25/10/27 228,998 0.07

12,764,088 3.84

T (EEEFME)

GBP 3,100,000 DEXIA CRED LO 1.6250% 08/12/23 EMTN 3,426,142 1.04
GBP 2,600,000  DEXIA CRED LO 1.1250% 15/06/22 EMTN 2,835,017 0.86
EUR 1,500,000  CAISSE CENT 1 0.1250% 26/10/22 EMTN 1,505,087 0.45
EUR 1,200,000  AGENCE FRANCA 1.0000% 31/01/28 EMTN 1,212,266 0.36
EUR 1,200,000  BPCE 0.6250% 26/09/23 EMTN 1,195,907 0.36
GBP 1,000,000 BANQ FED CRD 0.8750% 08/06/20 EMTN 1,093,565 0.33
EUR 890,000  BNP PARIBAS 1.125% 15/01/23 EMTN 909,580 0.27
EUR 900,000 SOCIETE GENERALE SFH 0.5% 02/06/25 900,225 0.27
EUR 700,000  CAISSE FR DE 1.0000% 25/04/28 EMTN 707,374 0.21
EUR 700,000  CAISSE FRAN FIN 0.375% 11/05/24 700,924 0.21
EUR 600,000  CREDIT AGRIC LDN 1.875% 20/12/26 EM 603,780 0.18
EUR 600,000  CREDIT AGRIC LDN 1.375% 03/05/27 EM 601,370 0.18
EUR 500,000 CIE FIN FONCIER 0.7500% 29/05/26 499,150 0.15
EUR 500,000 SOCIETE GENER 0.5000% 28/01/26 EMTN 496,024 0.15
EUR 500,000 CIE DE ST GOB 1.1250% 23/03/26 EMTN 484,990 0.15
GBP 425,000 RCI BANQUE 1.8750% 08/11/22 EMTN 455,621 0.14
EUR 400,000 BANQ FED CRD 0.5000% 16/11/22 EMTN 398,680 0.12
EUR 400,000 TELEPERFORMANCE 1.8750% 02/07/25 397,814 0.12
EUR 400,000  CIE FIN FONCIE 0.8750% 11/09/28 DOM 396,240 0.12
EUR 400,000  RCI BANQUE 0.2500% 12/07/21 EMTN 393,720 0.12
EUR 300,000  VEOLIA ENVIRON 0.672% 30/03/22 EMTN 303,320 0.09
EUR 300,000 LA BANQUE POSTAL 2.0000% 13/07/28 301,410 0.09
EUR 300,000  BPCE SFH 0.3750% 21/02/24 EMTN 300,786 0.09
EUR 300,000 DANONE SA 0.167% 03/11/20 EMTN 300,630 0.09
EUR 300,000  AIR LIQUIDE FIN 0.125% 13/06/20 EMT 300,570 0.09
EUR 300,000 RTE RESEAU TRANS 1% 19/10/26 EMTN 294,899 0.09
EUR 200,000  RTE RESEAU TRANS 1.625% 27/11/25 EM 207,554 0.06
EUR 200,000 BANQUE FED CRED 1.625% 19/01/26 EMT 206,900 0.06
EUR 200,000  CAISSE FRAN FIN 0.625% 26/1/23 12 204,155 0.06
EUR 200,000  BPCE SA 1.125% 18/01/23 EMTN 200,660 0.06
EUR 200,000 BANQUE FED CRED MUT 1.25% 26/5/27 E 199,877 0.06
EUR 200,000  CIE ST GOBAIN 0% 27/03/20 EMTN 199,620 0.06
EUR 200,000  CAISSE FRAN FIN 1.125% 01/12/31 EMT 197,760 0.06
EUR 200,000  BPCE SA 0.375% 05/10/23 EMTN 197,020 0.06
EUR 175,000  CREDIT AGRICOLE 0.625% 11/09/23 EMT 178,229 0.05
GBP 100,000  EDF 5.5% 17/10/41 EMTN 137,235 0.04
EUR 100,000 CAPGEMINI SA 1.75% 01/07/20 101,920 0.03
EUR 100,000  BPCE SFH - SOC DE FI 0.5% 11/10/22 101,577 0.03
EUR 100,000  CREDIT AGRIC LDN 0.875% 19/01/22 EM 101,505 0.03
EUR 100,000  ENGIE SA 0.875% 27/03/24 EMTN 100,988 0.03
EUR 100,000 CRED AG HOME LOAN 0.25% 23/02/24 EM 99,764 0.03
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EUR 100,000 CIE DE ST GOB 0.8750% 21/09/23 EMTN 99,750 0.03
23,549,605 7.08
T I ARG 38,946,646 11.71
A
EENEFHIE
EUR 700,000 BERTELSMANN SE FRN 23/04/75 682,536 0.21
EUR 600,000 MUNICH RE FRN 26/05/49 610,860 0.18
1,293,396 0.39
£y
EUR 442,252  BUNDES DEUTSCH 4% 04/01/37 05 698,547 0.21
EUR 230,182  BUNDES DEUTSCH 3.25% 04/07/42 355,159 0.11
EUR 2,354  BUNDES DEUTSCH 2.5% 04/07/44 3,282 0.00
EUR 1,137  BUNDESREP DEUTSCHLAND 2.5% 15/8/46 1,606 0.00
1,058,594 0.32
HimtE (EELRIR)
EUR 3,505,000 KFW 0.1250% 07/06/23 3,536,369 1.07
EUR 3,464,000 KFW 0.1250% 04/10/24 GMTN 3,460,189 1.05
EUR 2,285,000 KFW 0.1250% 07/11/23 GMTN 2,299,053 0.69
EUR 1,595,000 KFW 0.6250% 07/01/28 1,602,816 0.48
EUR 1,560,000  KFW 0.0000% 15/12/22 EMTN 1,568,580 0.47
EUR 1,100,000 FMS WERTMANAG 0.375% 29/04/30 EMTN 1,043,790 0.31
EUR 1,095,000 KFW 0.375% 23/04/30 EMTN 1,043,097 0.31
EUR 1,025,000 RENTENBANK 0.0500% 12/06/23 EMTN 1,028,178 0.31
EUR 990,000  KFW 0.375% 15/03/23 1,009,988 0.30
EUR 920,000 KFW 1.1250% 09/05/33 EMTN 933,753 0.28
EUR 581,000 KFW 0.7500% 28/06/28 GMTN 587,972 0.18
EUR 600,000 VOLKSWAGEN BA 1.2500% 10/06/24 EMTN 580,388 0.17
EUR 550,000 DEUTSCHE BANK 1.1250% 30/08/23 MTN 547,470 0.16
EUR 500,000 DT PFANDBRIEF 0.5000% 22/05/24 EMTN 505,350 0.15
EUR 488,000 COMMERZBANK AG 0.5% 09/06/26 EMTN 485,511 0.15
EUR 417,000 NORDRHEIN-WES 1.5000% 12/06/40 EMTN 422,145 0.13
EUR 400,000 VOLKSWAGEN LE 0.2500% 05/10/20 EMTN 398,228 0.12
EUR 375,000 DEUTSCHE POST 1.6250% 05/12/28 EMTN 378,413 0.11
EUR 365,000 KFW 0.625% 22/02/27 EMTN 368,468 0.11
EUR 311,000 COMMERZBANK AG 0.125% 23/02/23 EMTN 309,880 0.09
EUR 300,000 COMMERZBANK A 1.5000% 28/08/28 EMTN 295,710 0.09
EUR 275,000 VOLKSWAGEN FI 0.8750% 12/04/23 EMTN 267,383 0.08
EUR 207,000 COMMERZBANK AG 0.125% 15/12/26 eMTN 198,927 0.06
EUR 200,000 ING-DIBA AG 0.25% 16/11/26 EMTN 194,600 0.06
EUR 200,000 VOLKSWAGEN LE 1.3750% 20/01/25 EMTN 192,572 0.06
EUR 200,000 BASF SE 0.8750% 15/11/27 DIP 192,520 0.06
EUR 200,000 WL BANK 0.1000% 31/08/26 EMTN 192,340 0.06
EUR 100,000 EUROGRID GMBH 3.875% 22/10/20 EMTN 106,770 0.03
EUR 16,000 LAND NORDRHEIN 0.625% 17/11/23 1387 16,443 0.00
23,766,903 7.14
FAYVEE 26,118,893 7.85
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XUy
£y
EUR 109,000 HELLENIC REPUBLI 4.3750% 01/08/22 113,360 0.03
113,360 0.03
XU ¥t 113,360 0.03
AVRRLT
£y
EUR 450,000 INDONESIA (REP) 1.7500% 24/04/25 434,745 0.13
434,745 0.13
AR R TR 434,745 0.13
TANTGUE
¥ pR{E% (CMBS)
GBP 100,000 BAMSC 2018-1 A FRN 17/05/28 109,786 0.04
GBP 100,000 BAMSC 2018-1 C FRN 17/05/28 109,612 0.03
219,398 0.07
£y
EUR 3,281,884  IRISH GOVT 0.9000% 15/05/28 3,285,017 0.99
EUR 2,980,000 IRISH GOVT 1.3500% 18/03/31 3,025,868 0.91
EUR 2,243,000 IRISH GVT 5.4% 13/03/25 2,930,930 0.88
EUR 800,000  IRISH TSY 1% 15/05/26 824,400 0.25
EUR 338,372 IRISH GVT 3.4% 18/03/24 395,394 0.12
EUR 249,153  IRISH GOVT 1.3000% 15/05/33 246,302 0.07
EUR 156,750  IRISH TREASURY 2% 18/02/45 165,922 0.05
10,873,833 3.27
HimtE (EELRIR)
EUR 775,000 BK IRELAND MT 0.6250% 14/03/25 EMTN 781,278 0.23
781,278 0.23
TANTGRE 11,874,509 3.57
AZVT
B PR{E S (ABS)
EUR 100,000  SUNRI 2018-1 A FRN 27/07/42 99,271 0.03
99,271 0.03
Bk SR (CMO)
EUR 100,000  SUNRI 2017-1 Al FRN 27/04/41 46,052 0.01
46,052 0.01
EENEFIE
EUR 1,781,000 CCTS EU FRN 15/10/24 EU 1,683,400 0.51
EUR 1,378,000 CCTS EU FRN 15/09/25 EU 1,236,342 0.37
EUR 725,000 ENEL SPA FRN 24/11/81 63.5 660,809 0.20
EUR 300,000 ENEL SPA FRN 15/01/75 310,290 0.09
EUR 200,000 INTESA SANPAOLO FRN 29/12/49 EMTN 202,050 0.06
4,092,891 1.23
EfE
EUR 3,786,000  BTPS 1.45% 15/09/22 3,787,135 1.14
EUR 2,259,000 REP OF ITALY 1.65% 01/03/32 1,956,293 0.59
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EUR 1,992,000 BTPS 2.9500% 01/09/38 1,894,850 0.57
EUR 1,900,000 BTPS I/L 1.3000% 15/05/28 CPI CPI 1,890,788 0.57
EUR 1,530,000 BTPS 1.65% 23/04/20 CPI 1,556,194 0.47
EUR 833,000 BTPS 3.75% 01/09/24 907,470 0.27
EUR 715,000 BTPS 4.5000% 01/05/23 800,872 0.24
EUR 440,000 BTPS 3.4500% 01/03/48 435,557 0.13
EUR 449,000 BTPS 2.25% 01/09/36 399,400 0.12
EUR 125,000 BTPS 2.45% 01/09/33 116,726 0.04
EUR 78,000 BTPS 2.8% 01/03/67 66,785 0.02
EUR 1,000 BTPS 4.75% 01/09/28 1,180 0.00
13,813,250 4.16
EiEttE (B e e
EUR 1,150,000 INTESA SANPAO 1.7500% 20/03/28 EMTN 1,047,550 0.32
EUR 325,000 INTESA SANPAO 0.8750% 27/06/22 EMTN 314,921 0.09
EUR 302,000 INTESA SANPAOLO SP 3% 28/01/19 EMTN 302,670 0.09
EUR 270,000 MONTE DEI PASCHI 1.2500% 20/01/22 269,037 0.08
EUR 100,000  INTESA SANPAOLO 1.125% 14/01/20 EMT 100,050 0.03
2,034,228 0.61
42T 20,085,692 6.04
Tr—U—F
EEeHE
GBP 100,000 HSBC BANK FUNDING FRN 29/11/49 131,666 0.04
131,666 0.04
HimtE (EELRIR)
EUR 500,000 GLENCORE FINA 1.7500% 17/03/25 EMTN 479,028 0.14
EUR 300,000 UBS GROUP FDG 1.5% 30/11/24 301,855 0.09
GBP 300,000 HEATHROW FD LTD 2.75% 09/08/49 EMTN 283,161 0.09
GBP 100,000 AA BOND CO LT 2.7500% 31/07/23 EMTN 97,286 0.03
1,161,330 0.35
Ty —U—EEF 1,292,996 0.39
o TG
B SR (ABS)
GBP 100,000 SILVA 2018-1UK A FRN 20/06/24 90,646 0.03
90,646 0.03
HimtE (EELRIR)
EUR 2,455,000 EIB 1.125% 13/04/33 EMTN 2,469,695 0.74
EUR 1,524,000 EFSF 0.4% 31/05/26 EMTN 1,515,465 0.46
EUR 1,350,000 HEIDELCEMENT 1.7500% 24/04/28 EMTN 1,279,117 0.38
EUR 800,000 EFSF 0.75% 03/05/27 EMTN 808,328 0.24
EUR 696,000 EFSF 0.8750% 26/07/27 EMTN 708,975 0.21
EUR 551,000 NOVARTIS FINANCE 1.3750% 14/08/30 549,000 0.17
EUR 475,000 RICHEMONT INT 1.5000% 26/03/30 471,723 0.14
EUR 415,000 EURO STAB MECH 0.75% 15/03/27 EMTN 421,142 0.13
EUR 400,000 GELF BD ISSUER 1.625% 20/10/26 EMTN 384,142 0.12
EUR 300,000 HOLCIM FINANC 1.7500% 29/08/29 EMTN 270,960 0.08
EUR 250,000 EFSF 0.2% 28/04/25 0000 247,853 0.07
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EUR 145,000 EURO STABILITY MECH 1.8% 2/11/46 EM 155,608 0.05
EUR 100,000  SELP FINANCE SARL 1.25% 25/10/23 98,560 0.03
EUR 15,000  EFSF 1.2% 17/02/45 EMTN 13,974 0.00
9,394,542 2.82
NI TITE 9,485,188 2.85
A¥La
HimtE (EELFIR)
EUR 960,000  UNITED MEXICA 1.7500% 17/04/28 EMTN 902,016 0.27
902,016 0.27
A adt 902,016 0.27
ZFIE
EENEFHIE
EUR 700,000 TELEFONICA EUROP FRN 07/06/67 640,290 0.20
EUR 358,000 TENNET HOLDING FRN 31/12/49 347,791 0.10
EUR 300,000 NN GROUP NV FRN 08/04/44 315,030 0.09
1,303,111 0.39
EfE
EUR 1,110,000 NETHERLANDS GVT 2.75% 15/01/47 1,619,367 0.49
EUR 54,000 NETHERLANDS GVT 0.25% 15/07/25 54,838 0.02
EUR 11,000 NETHERLANDS GVT 2% 15/07/24 12,299 0.00
1,686,504 0.51
HimtE (EELRIR)
EUR 850,000 ABN AMRO BANK 0.2500% 03/12/21 EMTN 849,918 0.25
EUR 800,000 ING BANK NV 0.3750% 26/11/21 EMTN 804,240 0.23
EUR 700,000  VOLKSBANK NV 0.7500% 25/06/23 EMTN 702,520 0.21
EUR 700,000 NN BANK NV 0.6250% 11/09/25 699,083 0.21
EUR 600,000 VOLKSBANK NV 1.0000% 08/03/28 EMTN 607,075 0.18
EUR 600,000 NN BANK NV 1.0000% 25/09/28 595,500 0.18
EUR 580,000 DEUTSCHE TEL 2.0000% 01/12/29 EMTN 585,858 0.18
EUR 600,000 BAYER CAP CORPNV 1.5000% 26/06/26 583,440 0.18
EUR 500,000 ABN AMRO BANK 5.0000% 09/02/22 EMTN 569,000 0.17
EUR 550,000 ASML HOLDING NV 1.375% 07/07/26 554,821 0.17
EUR 500,000 COOP RABOBANK UA 1.25% 23/03/26 GMT 512,965 0.15
EUR 500,000 SHELL INTL FI 1.2500% 12/05/28 EMTN 501,698 0.15
EUR 500,000 DEUTSCHE TELEKOM 0.625% 03/04/23 EM 500,440 0.15
EUR 500,000 NN BANK NV NE 0.5000% 10/10/24 EMTN 500,050 0.15
EUR 500,000 ABN AMRO BANK NV 1.4500% 12/04/38 497,559 0.15
EUR 500,000 VOLKSWAGEN INTFN 2.6250% 16/11/27 497,230 0.15
EUR 500,000 DAIMLER INTL 0.2500% 11/05/22 EMTN 493,540 0.15
EUR 468,000 BK NED GEMEEN 0.7500% 11/01/28 EMTN 469,264 0.14
EUR 425000 AHOLD DELHAIZE 1.1250% 19/03/26 417,605 0.13
EUR 400,000 BAYER CAP CORPNV 2.1250% 15/12/29 389,560 0.12
EUR 400,000 RELX FINANCE 1.5000% 13/05/27 388,320 0.12
EUR 300,000 ING BANK NV 0.7% 16/04/20 EMTN 302,497 0.09
EUR 300,000 ING GROEP NV 1.0000% 20/09/23 EMTN 298,308 0.09
EUR 300,000  PHILIPS NV 1.3750% 02/05/28 292,560 0.09
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EUR 286,000 SCHAEFFLER FIN 3.25% 15/05/25 REGS 291,617 0.09
EUR 200,000 ASML HOLDING NV 3.375% 19/09/23 224,360 0.07
EUR 200,000 ING GROEP NV 2.5000% 15/11/30 EMTN 206,267 0.06
EUR 206,000  AIRBUS FINANCE BV 0.875% 13/05/26 202,704 0.06
EUR 180,000 NEDER FINANCIER 0.125% 20/04/22 EMT 182,021 0.05
EUR 150,000  ENEXIS HOLDING 1.5% 20/10/23 EMTN 156,428 0.05
EUR 125,000 ASML HOLDING NV 1.625% 28/05/27 126,975 0.04
14,003,423 421
FT 7 E 16,993,038 5.11
=a—I—FF
£y
NZD 1,627,000 NEW ZEALAND 2.5% 20/09/40 0940 CPI 1,129,361 0.34
1,129,361 0.34
EiEttE (B e e
EUR 500,000 CHORUS LTD 1.125% 18/10/23 ~ EMTN 500,890 0.15
EUR 450,000  ASB FINANCE L 0.6250% 18/10/24 EMTN 450,450 0.14
951,340 0.29
—a—U—FURE 2,080,701 0.63
Iz —
£y
NOK 3,445,000 NORWEGIAN GVT 1.75% 13/03/25 477 347,537 0.10
347,537 0.10
HimtE (EELRIR)
EUR 1,200,000 SPAREBANKIBOK 0.5000% 30/01/25 EMTN 1,199,763 0.36
EUR 950,000 DNB BOLIGKRED 0.6250% 19/06/25 EMTN 953,638 0.29
EUR 750,000 DNB BANK ASA 0.6000% 25/09/23 EMTN 748,950 0.23
EUR 375,000  SBANKEN BOLIG 0.3750% 26/04/23 EMTN 376,613 0.11
EUR 225,000 EIKA BOLIGKREDIT 0.5000% 28/08/25 223,310 0.07
3,502,274 1.06
Iz —E 3,849,811 1.16
R—=FF
£y
PLN 3,805,000 POLAND GVT BOND 2.25% 25/04/22 0422 896,676 0.27
PLN 3,215,000  POLAND GVT BOND 3.25% 25/07/25 0725 782,426 0.24
EUR 275,000 REP OF POLAND 0.5% 20/12/21 EMTN 278,132 0.08
EUR 215,000 REP OF POLAND 1% 25/10/28 EMTN 212,635 0.06
2,169,869 0.65
HimtE (EELRIR)
EUR 300,000 MBANK HIPOTEC 1.0730% 05/03/25 EMTN 303,354 0.09
303,354 0.09
N N s 2473223 0.74
BTV
B PR{E S (ABS)
EUR 700,000  VERSE 4 SNR 2.423% 12/02/21 387,699 0.11
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EUR 200,000 VERSE 5 SEN 0.8500% 12/02/22 156,749 0.05
EUR 100,000  VERSE 6 SEN 1.1000% 13/02/23 99,801 0.03
644,249 0.19
£y
EUR 297,000 PORTUGUESE OT'S 2.1250% 17/10/28 308,548 0.08
EUR 202,000 OBRIGACOES TESOURO 4.8% 15/06/20 217,298 0.07
EUR 195,000 PORTUGUESE OT 2.2500% 18/04/34 15Y 194,757 0.06
EUR 106,000 PORTUGUESE OT'S 4,1250% 14/04/27 127,539 0.04
EUR 71,000 OBRIGACOES DO TESO 4.1000% 15/02/45 86,697 0.03
EUR 94  OBRIGACOES TESOURO 2.875% 21/07/26 104 0.00
934,943 0.28
HimtE (EELRIR)
EUR 500,000 BANCO COMER PTG 0.75% 31/05/22 505,559 0.16
EUR 300,000 BANCO SAN TOTTA 1.2500% 26/09/27 303,323 0.09
EUR 300,000 MONTEPIO GERA 0.8750% 17/10/22 EMTN 301,380 0.09
1,110,262 0.34
BBV EE 2,689,454 0.81
VU HR—Iv
EiEttE (B e e
EUR 1,500,000 OVERSEA-CHINE 0.6250% 18/04/25 EMTN 1,504,500 0.45
1,504,500 0.45
SUHR—VE 1,504,500 0.45
ALY
B SR (ABS)
EUR 96,716  DRVES 4 A FRN 21/04/28 96,499 0.03
96,499 0.03
R PR{EH (CMO)
EUR 82,721  SRFFT 2017-1A FRN 26/04/63 83,229 0.03
83,229 0.03
EEeFE
EUR 400,000 BANKIA SA FRN 22/05/24 MTN 400,003 0.12
400,003 0.12
£y
EUR 3,659,000  SPANISH GOV'T 1.4000% 30/04/28 3,683,743 1.10
EUR 2,582,000 BONOS Y OBLIG DEL ES 0.4% 30/04/22 2,617,761 0.78
EUR 1,442,000 BONOS Y OBLIG DEL EST 2.9% 31/10/46 1,552,082 0.47
EUR 1,345,000 BONOS Y OBLIG DEL ES 2.35% 30/07/33 1,418,612 0.43
EUR 1,148,000  SPANISH GOV'T 4.4000% 31/10/23 1,366,924 0.41
EUR 1,297,000  SPANISH GOV'T 1.4000% 30/07/28 1,298,167 0.39
EUR 1,280,000  SPANISH GOV'T 0.0500% 30/01/21 1,286,336 0.39
EUR 905,000 KINGDOM OF SPAIN 5.1500% 31/10/28 1,214,555 0.37
EUR 991,000  SPANISH GOVT 0.55% 30/11/19 CPI 1,044,931 0.31
EUR 1,000,000  FADE 0.0310% 17/06/20 1,002,881 0.30
EUR 910,000 BONOS Y OBLIG DEL ES 0.75% 30/07/21 931,340 0.28
EUR 527,000 BONOS Y OBLIG DEL ES 4.7% 30/07/41 747,602 0.22
EUR 408,000 BONOS Y OBLIG DEL EST 3.45% 30/7/66 466,997 0.14
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EUR 327,000  SPANISH GOV'T 2.7000% 31/10/48 30Y 334,567 0.10
EUR 215,000  SPANISH GOV'T 1.4500% 31/10/27 218,505 0.07
EUR 1,000  SPANISH GVT 4.8% 31/01/24 1,216 0.00
19,186,219 5.76
EiEttE (B e e
EUR 1,100,000 CAIXABANK SA 1.125% 17/05/24 EMTN 1,076,940 0.33
EUR 1,100,000 BANCO SABADEL 0.8750% 05/03/23 EMTN 1,045,660 0.31
EUR 600,000  ADIF ALTA VEL 1.2500% 04/05/26 EMTN 599,130 0.18
EUR 500,000 BANCO SANTANDER 1.3750% 09/02/22 506,148 0.15
EUR 400,000 CAJA RURAL NAVARRA 0.625% 01/12/23 401,371 0.12
EUR 400,000 BANCO SABADEL 1.6250% 07/03/24 EMTN 386,480 0.12
EUR 300,000 BANKIA SA 1% 14/03/23 307,515 0.09
EUR 300,000 SANTAN CONSUMER FIN 1.5% 12/11/20 E 306,823 0.09
EUR 300,000 AMADEUS IT GR 1.5000% 18/09/26 EMTN 295,260 0.09
EUR 200,000 CAJA RURAL NAV 0.8750% 08/05/25 200,238 0.06
EUR 200,000 SANTAN CONS F 0.5000% 04/10/21 EMTN 199,880 0.06
EUR 200,000 IBERDROLA FIN 1.2500% 28/10/26 EMTN 198,040 0.06
EUR 200,000 IBERCAJA BANCO 0.25% 18/10/23 eMTN 197,578 0.06
EUR 200,000 IBERDROLA FIN SA 1.6210% 29/11/29 197,220 0.06
EUR 200,000 NORTEGAS ENER 2.0650% 28/09/27 EMTN 194,000 0.06
EUR 100,000 BANCO POPULAR ESPANOL 1% 07/04/25 101,585 0.03
EUR 100,000 CAJA RURAL DE NAVARRA 0.5% 16/03/22 100,709 0.03
6,314,577 1.9
ANRA L F 26,080,527 7.84
= B R
HimtE (EELRIR)
EUR 1,720,000 EUROPEAN UNIO 0.5000% 04/04/25 EMTN 1,748,740 0.53
EUR 748,000 EUROPEAN INVT 0.8750% 14/01/28 EARN 763,624 0.23
EUR 690,000 ESM 0.1000% 31/07/23 EMTN 692,415 0.21
EUR 415,000 EUROPEAN UNIO 1.2500% 04/04/33 EMTN 424,634 0.13
EUR 277,000 EUROPEAN INVT BK 1.5000% 15/11/47 280,019 0.08
EUR 131,000 EUROPEAN INVT 0.3750% 15/05/26 EMTN 131,314 0.04
EUR 77,000 EUROPEAN UNIO 0.7500% 04/04/31 EMTN 75,504 0.02
4,116,250 1.24
FEI AR B 4,116,250 1.24
AU =—F
EEeHE
EUR 600,000  SKANDINAV ENSKIL FRN 31/10/28 GMTN 587,520 0.17
EUR 150,000 NORDEA BANK AB FRN 10/11/25 EMTN 152,537 0.05
740,057 0.22
EfE
SEK 10,300,000 KOMMUNINVEST 1.0000% 12/05/25 2505 1,003,387 0.30
SEK 9,245,000 SWEDISH GVT 5% 01/12/20 1047 990,829 0.30
1,994,216 0.60
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LB (R RAME)
SEK 16,000,000 STADSHYPOTEK 4.5000% 21/09/22 1586 1,785,242 0.54
SEK 16,500,000 SKANDINAV ENSK 1.5000% 21/12/22 575 1,663,804 0.5
SEK 11,000,000 STADSHYPOTEK 1.5000% 01/06/23 1587 1,107,333 0.33
EUR 800,000 SWEDBANK AB 0.3% 06/09/22 GMTN 796,559 0.24
EUR 800,000 LANSFORSAKR B 0.8750% 25/09/23 EMTN 795,760 0.24
SEK 8,000,000 SWEDISH COVER 1.0000% 21/06/23 144- 788,813 0.24
SEK 7,000,000 LANDSHYPO BAN 0.7500% 25/05/23 EMTN 682,022 0.21
SEK 5,900,000 SWEDBANK HYPOT 1.0000% 15/06/22 191 584,980 0.18
EUR 500,000 NORDEA BANK A 3.2500% 05/07/22 EMTN 549,772 0.17
EUR 500,000 SVENSKA HANDELS 0.25% 28/02/22 EMTN 498,400 0.15
EUR 400,000 SVENSKA HANDEL 1.125% 14/12/22 EMT 410,188 0.12
EUR 350,000 NORDEA BANK A 0.8750% 26/06/23 EMTN 348,180 0.1
EUR 200,000 SWEDBANK AB 0.4000% 29/08/23 EMTN 198,340 0.06
EUR 175,000 SEB 0.625% 30/01/23 EMTN 178,303 0.05
10,387,696 3.13
A7 =—F B 13,121,969 3.95
RAAR
EHEAE
EUR 805,000 UBS AG FRN 12/02/26 851,520 0.25
EUR 725,000 UBS GROUP FUNDIN FRN 17/04/25 715,141 0.22
USD 600,000 CREDIT SUISSE FRN 12/06/24 REGS 515,975 0.16
EUR 100,000 CREDIT SUISSE FRN 18/09/25 106,938 0.03
2,189,574 0.66
EE
CHF 2,725,000 SWISS GVT 1.5% 24/07/25 2,727,536 0.83
CHF 2,654,000 SWISS (GOVT) 2.0000% 28/04/21 2,507,347 0.75
CHF 1,051,000 SWISS (GOVT) 4.0000% 08/04/28 1,303,097 0.39
CHF 647,000 SWISS GVT 1.5% 30/04/42 725,413 0.22
CHF 214,000 SWISS GOVT 1.25% 28/05/26 213,004 0.06
7,476,397 2.25
LB (R RAME)
GBP 1,825,000 UBS AG LONDON 1.2500% 10/12/20 EMTN 2,001,485 0.61
EUR 931,000 CRED SUISSE LDN 1.125% 15/09/20 947,650 0.28
EUR 900,000 UBS AG LONDON 0.2500% 10/01/22 EMTN 895,320 0.27
EUR 675,000 UBS AG LONDON 0.6250% 23/01/23 GMTN 675,126 0.20
4,519,581 1.36
AARE 14,185,552 427
ARYR
RBME3R (ABS)
GBP 360,000 DELAM 2014-1 A2 FRN 19/05/21 398,068 0.13
GBP 200,000 NDFT 2017-1 A FRN 15/07/25 220,964 0.07
GBP 158,000 PCLF 2017-2 A FRN 15/06/23 174,239 0.05
GBP 113,000 PCLF 2017-1A FRN 15/06/22 125,071 0.04
GBP 101,000 MOTOR 16-1 C FRN 25/11/25 112,257 0.03
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BN A Eadik] Rl A AR BHILE (%)
GBP 100,000  GLDR 2018-UKA A FRN 20/06/26 110,099 0.03
GBP 100,000 AZURE 1 B FRN 30/06/27 109,915 0.03
GBP 100,000 AZURE 1 C FRN 30/06/27 109,899 0.03
GBP 100,000  TURBF 8 A FRN 20/02/26 101,207 0.03
GBP 100,000 AZURE 1 A FRN 30/06/27 84,453 0.03
GBP 100,000 MOCA 2017-1 A FRN 20/12/27 44,547 0.01
GBP 185,000 TURBF 6 A FRN 20/02/23 33,824 0.01
1,624,543 0.49

KB 2% (CMO)
GBP 456,000  RIPON 1X C1 FRN 20/08/56 494,441 0.16
GBP 225,000 OATH 1 A FRN 25/02/46 222,431 0.07
GBP 200,000  LAN 2017-1X 2A FRN 22/12/69 220,397 0.07
GBP 200,000  LAN 2017-1X 1A FRN 22/12/69 219,853 0.07
GBP 175,000  RIPON 1X B1 FRN 20/08/56 192,310 0.06
GBP 224,000 HWKSM 2016-1 A FRN 25/05/53 173,460 0.05
UsSD 200,000  LAN 2018-2X 1A FRN 22/12/69 163,629 0.05
GBP 100,000 HWKSM 2016-1 B FRN 25/05/53 110,654 0.03
GBP 100,000  ELVET 2018-1 A FRN 22/10/58 110,557 0.03
GBP 100,000 RMAC 2018-2 A FRN 12/06/46 110,490 0.03
GBP 100,000  FSQ 2018-2 A FRN 12/09/68 110,276 0.03
GBP 100,000 MALTH 2 A FRN 27/11/55 109,316 0.03
GBP 100,000  RMS 29 B FRN 20/12/46 109,313 0.03
GBP 100,000 GMG 2018-1 B FRN 16/09/65 108,985 0.03
GBP 100,000  TWIN 2018-1 A FRN 12/09/50 108,932 0.03
GBP 100,000  TWIN 2018-1 B FRN 12/09/50 107,689 0.03
GBP 100,000  GMG 2018-1 A FRN 16/09/65 107,383 0.03
GBP 155,000 WARW A 2 FRN 21/09/49 102,348 0.03
GBP 100,000 TOLK 1 A FRN 20/07/52 101,088 0.03
EUR 100,000  PARGN 10X A2B FRN 15/06/41 93,895 0.03
GBP 100,000  RIPON 1X Al FRN 20/08/56 91,501 0.03
GBP 100,000  RMS 30 A FRN 20/03/50 86,895 0.03
GBP 185,000  FSQ 2016-2 A FRN 16/08/58 57,607 0.02
GBP 100,000  CASTE 2017-1 A FRN 25/10/44 56,531 0.02
GBP 495,000  ESAIL 06-1X A2C FRN 10/06/44 40,699 0.01
3,410,680 1.03

ekt (CMBS)
GBP 100,000  WARW 2 C FRN 21/09/49 110,096 0.03
110,096 0.03

BRI EFIE

GBP 1,050,000 BARCLAYS PLC FRN 06/10/23 1,124,588 0.33
EUR 850,000 HSBC HOLDINGS FRN 04/12/24 EMTN 849,490 0.26
GBP 625,000 HSBC HOLDINGS FRN 13/11/26 DIP 656,272 0.20
GBP 600,000 HSBC HOLDINGS FRN 27/06/23 654,296 0.20
EUR 500,000 BARCLAYS PLC FRN 07/02/28 EMTN 462,252 0.14
GBP 224,000 SSE PLC FRN 29/12/49 243,331 0.07
3,990,229 1.20
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B i Bzl SFAt£E BB % (%)
E &
GBP 4,666,000 UK TSY GILT 3.7500% 07/09/19 5,261,878 1.59
GBP 2,662,000 UK TSY GILT 4.2500% 07/12/46 4,495,088 136
GBP 2,968,149 UK TREASURY 3.5% 22/01/45 4,401,479 132
GBP 3,560,000 UK TREAS GILT 2% 07/09/25 4,183,199 1.26
GBP 1,977,000 UK TREASURY 4.25% 07/03/36 3,018,589 0.91
GBP 1,621,000  UNITED KINGDOM GILT 0.5% 22/07/22 1,775,141 0.53
GBP 1,008,000 UK TREASURY 3.5% 22/07/68 1,770,501 0.53
GBP 1,045,000 UK TREASURY 4.75% 07/12/30 1,577,685 0.47
GBP 791,000 UK TREASURY 4.25% 07/12/55 1,469,144 0.44
GBP 1,058,000 UK TREASURY 5% 07/03/25 1,448,593 0.44
GBP 888,000 UK TREASURY 4.25% 07/09/39 1,402,411 0.42
GBP 726,128 UK TREASURY 4% 22/01/60 1,340,868 0.40
GBP 591,000 UK TREASURY 3.75% 07/09/20 686,078 0.21
GBP 322,000 UK TREASURY 3.75% 22/07/52 534,328 0.16
GBP 287,000 UK TREASURY 4.50% 07/09/34 442,914 0.13
GBP 200,000 UK TSY VL GIL 0,1250% 22/11/56 CPI 435,116 0.13
GBP 301,000 UK TREASURY 1.75% 22/07/57 334,265 0.10
34,577,277 10.40
FOMAESR
EUR 125,000 CHANNEL LINK FRN 30/06/50 A8 125,638 0.04
EUR 100,000 CHANNEL LINK FRN 30/06/50 A7 99,949 0.03
225,587 0.07
BLE (B E&F1E)
GBP 1,045,000 LCR FINANCE PLC 4.5% 07/12/28 REGS 1,449,570 0.43
EUR 875,000 G4S INTL FIN 1.8750% 24/05/25 EMTN 856,973 0.26
EUR 775,000 LLOYDS BANK P 0.6250% 26/03/25 EMTN 773,531 0.23
GBP 550,000 PRUDENTIAL FIN 6.125% 19/12/31 EMTN 750,063 0.23
GBP 625,000 BUPA FINANCE 5% 08/12/26 723,750 0.22
EUR 700,000 ABBEY NATL TREAS 0.875% 13/1/20 EMT 704,019 0.21
EUR 700,000 GLAXOSMITHKLI 1.2500% 21/05/26 EMTN 702,739 0.21
GBP 562,000 CENTRICA PLC 4.375% 13/03/29 685,908 0.21
GBP 600,000 CADENT FINANC 1.1250% 22/09/21 EMTN 653,366 0.20
GBP 625,000 UNI OF OXFORD 2.5440% 08/12/17 610,180 0.18
GBP 400,000 ABBEY NATL TREAS 5.25% 16/02/29 EMT 559,017 0.17
EUR 500,000 NATIONWIDE BLDG 2.25% 25/06/29 EMTN 552,386 0.17
GBP 575,000 CADENT FINANC 2.7500% 22/09/46 EMTN 544,389 0.16
GBP 380,000 LLOYDS BANK P 7.5000% 15/04/24 EMTN 523,127 0.16
EUR 514,000 G4S INTL FIN 1.5% 09/01/23 EMTN 512,830 0.15
EUR 450,000  BRITISH TELEC 1.0000% 21/11/24 EMTN 433,575 0.13
EUR 423,000 BP CAPITAL PLC 0.83% 19/09/24 EMTN 419,489 0.13
EUR 400,000 SKY LTD 1.5000% 15/09/21 EMTN 410,482 0.12
EUR 400,000 BP CAPITAL PLC 1.117% 25/01/24 EMTN 405,520 0.12
EUR 325,000 CREDIT SUISS AG LDN 1% 07/06/23 EMT 329,258 0.10
EUR 263,000 SKY LTD 2.5000% 15/09/26 EMTN 279,735 0.08
EUR 263,000 BAT INT FIN 2.75% 25/03/25 EMTN 275,742 0.08
GBP 200,000 LLOYDS BANK 5.125% 7/03/25 EMTN 262,411 0.08
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B i B2 AEANAE BB % (%)
EUR 273,000 BAT INTL FINA 2.2500% 16/01/30 EMTN 250,982 0.08
EUR 175,000  YORKSHIRE BUILDG 0.375% 11/04/23 EM 174,798 0.05
GBP 200,000 WPP FINANCE 2013 2.875% 14/09/46 EM 165,909 0.05
EUR 162,000  IMPERIAL BRAND FIN 1.375% 27/01/25 155,083 0.05
EUR 150,000  BRITISH TELEC 2.1250% 26/09/28 EMTN 147,116 0.04
EUR 125,000 ANZ NEW ZEALAND 0.125% 22/09/23 EMT 123,150 0.04
GBP 105,000 BAT INTL FINA 4.0000% 04/09/26 EMTN 122,694 0.04
GBP 100,000 BARCLAYS PLC 3.125% 17/01/24 EMTN 109,133 0.03
GBP 50,000 NETWORK RAIL 4.75% 29/11/35 EMTN 77,190 0.02
14,744,115 4.43
AXY ARG 58,682,527 17.65
TAUT
TENEFIR
EUR 425,000  CITIGROUP INC FRN 24/07/26 EMTN 420,198 0.13
EUR 200,000 BANK OF AMER CORP FRN 04/05/27 EMTN 201,817 0.06
622,015 0.19
iRtk (B Eeflg)
EUR 1,025,000 BAT CAPITAL C 1.1250% 16/11/23 EMTN 1,006,061 0.31
GBP 800,000 INTL BK REC&DEV 0.75% 07/12/21 874,789 0.27
EUR 650,000 NATL GRID NA 0.7500% 08/08/23 EMTN 643,370 0.19
EUR 500,000 JPMORGAN CHAS 2.7500% 24/08/22 EMTN 538,970 0.16
EUR 500,000 MORGAN STANLEY 1% 02/12/22 GMTN 503,550 0.15
EUR 500,000 MCDONALDS CORP 1% 15/11/23 GMTN 503,283 0.15
EUR 400,000 JP MORGAN CHASE 1.5% 26/10/22 EMTN 413,379 0.12
EUR 350,000 INTERNATIONAL FL 1.8000% 25/09/26 348,978 0.10
EUR 300,000 LEVI STRAUSS & CO 3.3750% 15/03/27 298,320 0.09
EUR 250,000 US BANCORP 0.8500% 07/06/24 EMTN 248,537 0.07
EUR 225,000 GOLDMAN SACHS 2.0000% 01/11/28 EMTN 217,112 0.07
EUR 200,000 AT & T INC 3.375% 15/03/34 200,966 0.06
USD 201,000 CRH AMERICA F 3.9500% 04/04/28 REGS 166,588 0.05
EUR 200,000 GENERAL ELECTRIC CO 2.125% 17/05/37 156,032 0.05
EUR 125,000 JPMORGAN CHAS 2.7500% 01/02/23 EMTN 135,440 0.04
EUR 100,000 THERMO FISHER SCIEN 1.5% 01/12/20 102,334 0.03
6,357,709 1.91
KEE
USD 800,000 TSY INFL IX N/ 1.0000% 15/02/48 CPI 680,575 0.20
680,575 0.20
T A IE 7,660,299 2.30
BEAMirssaE 311,422,831 93.64
(D) A I3 RITEEE TER
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20184F12 A 31 A BILE
BEEVY) BEGEY) T4 REHHEE (2—n)
EUR 17,444,047 GBP 15,561,800 January 16,2019 250,516
EUR 870,398 SEK 8,889,100 January 16,2019 7,463
EUR 955,301 DKK 7,128,400 January 16,2019 352
JPY 3,798,027 EUR 29,696 January 16,2019 254
JPY 649,705 EUR 5,088 January 16,2019 35
JPY 279,899 EUR 2,174 January 16,2019 32
JPY 329,941 EUR 2,576 January 16,2019 26
JPY 309,938 EUR 2,418 January 16,2019 25
JPY 169,937 EUR 1,323 January 16,2019 17
CHF 5,403 EUR 4,774 January 16,2019 16
CHF 3,886 EUR 3,433 January 16,2019 11
CHF 2,110 EUR 1,864 January 16,2019 6
SEK 20,941 EUR 2,027 January 16,2019 5
CHF 1,823 EUR 1,610 January 16,2019 5
CHF 1,638 EUR 1,447 January 16,2019 5
SEK 15,061 EUR 1,458 January 16,2019 4
CHF 1,225 EUR 1,082 January 16,2019 3
CHF 2,165 EUR 1,917 January 16,2019 2
SEK 8,180 EUR 792 January 16,2019 2
CHF 470 EUR 415 January 16,2019 1
SEK 8,403 EUR 814 January 16,2019 1
CHF 396 EUR 350 January 16,2019 1
CHF 265 EUR 234 January 16,2019 1
CHF 218 EUR 192 January 16,2019 1
CHF 186 EUR 164 January 16,2019 1
CHF 179 EUR 158 January 16,2019 1
SEK 1,822 EUR 176 January 16,2019 0
CHF 143 EUR 126 January 16,2019 0
CHF 141 EUR 125 January 16,2019 0
SEK 1,537 EUR 148 January 16,2019 0
CHF 106 EUR 94 January 16,2019 0
SEK 1,027 EUR 99 January 16,2019 0
SEK 846 EUR 81 January 16,2019 0
CHF 63 EUR 55 January 16,2019 0
SEK 555 EUR 53 January 16,2019 0
CHF 49 EUR 44 January 16,2019 0
SEK 549 EUR 53 January 16,2019 0
CHF 137 EUR 122 January 16,2019 0
CHF 75 EUR 66 January 16,2019 0
CHF 55 EUR 48 January 16,2019 0
SEK 293 EUR 28 January 16,2019 0
CHF 40 EUR 36 January 16,2019 0
SEK 214 EUR 20 January 16,2019 0
SEK 159 EUR 15 January 16,2019 0
CHF 19 EUR 17 January 16,2019 0
CHF 13 EUR 11 January 16,2019 0
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BEEY) BEGEY) it 15 REJHE (2—m)
SEK 50 EUR 4 January 16,2019 0
CHF 4 EUR 3 January 16,2019 0
CHF 5 EUR 5 January 16,2019 0
CHF 12 EUR 11 January 16,2019 0
SEK 32 EUR 3 January 16,2019 0
SEK 50 EUR 4 January 16,2019 0
CHF 8 EUR 7 January 16,2019 0
SEK 33 EUR 3 January 16,2019 0
SEK 76 EUR 7 January 16,2019 0
CHF 3 EUR 2 January 16,2019 0
CHF 8 EUR 7 January 16,2019 0
DKK 813 EUR 108 January 16,2019 0
DKK 434 EUR 58 January 16,2019 0
DKK 40 EUR 5 January 16,2019 0
DKK 25 EUR 3 January 16,2019 0
DKK 39 EUR 5 January 16,2019 0
DKK 551 EUR 73 January 16,2019 0
DKK 3,760 EUR 503 January 16,2019 0
DKK 194 EUR 26 January 16,2019 0
GBP 1 EUR 1 January 16,2019 0
DKK 1,442 EUR 193 January 16,2019 0
DKK 153 EUR 20 January 16,2019 0
DKK 327 EUR 43 January 16,2019 0
DKK 5,595 EUR 749 January 16,2019 0
DKK 1,217 EUR 163 January 16,2019 0
DKK 0 EUR 0 January 16,2019 0
DKK 26 EUR 3 January 16,2019 0
DKK 9 EUR 1 January 16,2019 0
SEK 21 EUR 2 January 16,2019 0
DKK 572 EUR 76 January 16,2019 0
DKK 5,028 EUR 673 January 16,2019 0
DKK 60 EUR 8 January 16,2019 0
DKK 17 EUR 2 January 16,2019 0
SEK 0 EUR 0 January 16,2019 0
SEK 12 EUR 1 January 16,2019 0
SEK 16 EUR 1 January 16,2019 0
CHF 0 EUR 0 January 16,2019 0
DKK 13 EUR 1 January 16,2019 0
DKK 125 EUR 16 January 16,2019 0
DKK 440 EUR 58 January 16,2019 0
DKK 670 EUR 89 January 16,2019 0
DKK 6,477 EUR 867 January 16,2019 0
DKK 232 EUR 31 January 16,2019 0
DKK 169 EUR 22 January 16,2019 0
DKK 11,926 EUR 1,597 January 16,2019 0
DKK 423 EUR 56 January 16,2019 0
DKK 16,582 EUR 2,221 January 16,2019 0
SEK 192 EUR 18 January 16,2019 0
SEK 243 EUR 23 January 16,2019 0
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SEK 410 EUR 39 January 16,2019 0
GBP 21 EUR 24 January 16,2019 0
SEK 718 EUR 69 January 16,2019 0
GBP 339 EUR 374 January 16,2019 0
SEK 693 EUR 67 January 16,2019 0
GBP 28 EUR 31 January 16,2019 0
DKK 6,658 EUR 892 January 16,2019 0
SEK 531 EUR 51 January 16,2019 0
GBP 429 EUR 474 January 16,2019 0
GBP 38 EUR 42 January 16,2019 0
GBP 723 EUR 799 January 16,2019 0
GBP 56 EUR 63 January 16,2019 0
GBP 57 EUR 64 January 16,2019 0
GBP 87 EUR 97 January 16,2019 (1)
GBP 88 EUR 98 January 16,2019 (1)
GBP 1,220 EUR 1,349 January 16,2019 (€9)]
GBP 1,266 EUR 1,399 January 16,2019 1)
GBP 134 EUR 149 January 16,2019 (€))]
SEK 4,723 EUR 459 January 16,2019 1)
SEK 6,314 EUR 614 January 16,2019 2)
SEK 7,026 EUR 684 January 16,2019 2)
GBP 276 EUR 308 January 16,2019 2)
GBP 372 EUR 414 January 16,2019 3)
GBP 959 EUR 1,063 January 16,2019 3)
GBP 971 EUR 1,076 January 16,2019 3)
GBP 511 EUR 569 January 16,2019 “)
GBP 1,479 EUR 1,639 January 16,2019 5)
GBP 8,319 EUR 9,197 January 16,2019 5)
GBP 1,795 EUR 1,989 January 16,2019 6)
GBP 11,123 EUR 12,296 January 16,2019 (7)
GBP 12,378 EUR 13,683 January 16,2019 ®)
GBP 2,687 EUR 2,978 January 16,2019 9)
GBP 3,184 EUR 3,528 January 16,2019 (10)
GBP 924 EUR 1,037 January 16,2019 (15)
GBP 14,296 EUR 15,841 January 16,2019 (46)
GBP 26,322 EUR 29,167 January 16,2019 (84)
GBP 14,637 EUR 16,288 January 16,2019 (116)
GBP 36,598 EUR 40,553 January 16,2019 (117)
EUR 2,054,388 CHF 2,321,800 January 16,2019 (3,606)
JPY 14,071,055,666 EUR 110,139,021 January 16,2019 822,651
EUR 4,760 GBP 4,276 January 16,2019 35
EUR 815 GBP 727 January 16,2019 12
EUR 387 GBP 348 January 16,2019 3
EUR 212 GBP 190 January 16,2019 1
EUR 412 GBP 372 January 16,2019 1
EUR 348 GBP 315 January 16,2019 0
EUR 40 SEK 416 January 16,2019 0
EUR 41 CHF 46 January 16,2019 0
EUR 45 CHF 51 January 16,2019 0
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EUR 19 SEK 199 January 16,2019 0
EUR 10 SEK 108 January 16,2019 0
EUR 238 SEK 2,451 January 16,2019 0
EUR 19 DKK 142 January 16,2019 0
EUR 24 CHF 28 January 16,2019 0
EUR 21 DKK 158 January 16,2019 0
EUR 44 DKK 333 January 16,2019 0
EUR 22 DKK 168 January 16,2019 0
EUR 11 DKK 86 January 16,2019 0
EUR 17 SEK 179 January 16,2019 0
EUR 3 JPY 500 January 16,2019 0
EUR 20 SEK 213 January 16,2019 0
EUR 260 DKK 1,947 January 16,2019 0
EUR 560 CHF 632 January 16,2019 0
EUR 48 CHF 55 January 16,2019 0
EUR 96 CHF 108 January 16,2019 0
EUR 150 JPY 19,368 January 16,2019 2)
EUR 199 JPY 25,668 January 16,2019 3)
EUR 265 JPY 34,126 January 16,2019 4)
EUR 393 JPY 50,605 January 16,2019 (6)
EUR 399 JPY 51,355 January 16,2019 (6)
EUR 605 JPY 77,932 January 16,2019 9)
EUR 611 JPY 78,712 January 16,2019 9)
EUR 930 JPY 119,738 January 16,2019 (13)
EUR 2,338 JPY 299,990 January 16,2019 27)
EUR 1,922 JPY 247,315 January 16,2019 (28)
EUR 2,962 JPY 379,988 January 16,2019 34)
EUR 2,588 JPY 332,976 January 16,2019 (37)
EUR 3,549 JPY 456,605 January 16,2019 51)
EUR 4,989 JPY 639,979 January 16,2019 (57)
EUR 6,635 JPY 849,847 January 16,2019 67)
EUR 6,713 JPY 859,845 January 16,2019 67)
EUR 6,469 JPY 829,819 January 16,2019 (74)
EUR 8,419 JPY 1,079,965 January 16,2019 97)
EUR 8,731 JPY 1,119,964 January 16,2019 (100)
EUR 10,226 JPY 1,309,764 January 16,2019 (103)
EUR 12,411 JPY 1,589,713 January 16,2019 (124)
EUR 18,578 JPY 2,379,571 January 16,2019 (186)
EUR 22,013 JPY 2,819,491 January 16,2019 (221)
EUR 57,379 JPY 7,359,762 January 16,2019 (659)
EUR 76,713 JPY 9,839,680 January 16,2019 (881)
EUR 85,366 JPY 10,949,645 January 16,2019 (980)
EUR 98,825 JPY 12,657,719 January 16,2019 991)
EUR 101,614 JPY 13,070,521 January 16,2019 (1,457)
EUR 181,961 JPY 23,305,800 January 16,2019 (1,824)
EUR 252,996 JPY 32,404,160 January 16,2019 (2,536)
EUR 1,269,089 NOK 12,131,964 January 17,2019 59,679
EUR 1,118,766 NZD 1,860,000 March 13,2019 34,626
NZD 2,250,000 USD 1,475,281 January 17,2019 30,445
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BEEY) BEGEY) it 15 REJHE (2—m)
EUR 11,935,097 GBP 10,810,000 March 13,2019 15,192
USD 1,119,872 GBP 870,000 January 17,2019 14,820
uUSD 707,458 AUD 980,000 January 17,2019 14,520
USD 700,241 GBP 540,000 January 17,2019 13,685
uUSD 699,771 GBP 540,000 January 17,2019 13,276
CHF 1,500,000 EUR 1,317,202 January 17,2019 12,375
NZD 725,000 UsD 475,448 January 17,2019 9,741
USD 1,477,209 AUD 2,080,000 January 17,2019 9,611
USD 708,144 GBP 550,000 January 17,2019 9,525
EUR 495,467 GBP 440,000 January 17,2019 9,349
USD 836,149 NZD 1,230,000 January 17,2019 9,208
uUsSD 707,152 GBP 550,000 January 17,2019 8,660
USD 694,118 GBP 540,000 January 17,2019 8,349
USD 693,367 GBP 540,000 January 17,2019 7,695
USD 352,801 AUD 490,000 January 17,2019 6,452
USD 704,547 GBP 550,000 January 17,2019 6,390
USD 557,572 NZD 820,000 January 17,2019 6,260
USD 708,231 AUD 995,000 January 17,2019 5,979
USD 707,721 AUD 995,000 January 17,2019 5,535
USD 351,695 AUD 490,000 January 17,2019 5,488
USD 411,309 GBP 320,000 January 17,2019 4,930
EUR 620,000 USD 706,170 January 17,2019 4,548
EUR 1,272,484 CHF 1,430,000 March 13,2019 4,111
CNH 2,330,000 uUsSD 335,039 January 17,2019 3,608
USD 601,443 NZD 890,000 January 17,2019 3,547
EUR 671,451 UsSD 770,000 March 13,2019 3,426
CNH 2,330,000 usD 335,391 January 17,2019 3,301
EUR 149,991 CAD 230,000 March 13,2019 3,213
USD 471,983 AUD 665,000 January 17,2019 2,813
EUR 7,673,965 DKK 57,250,000 March 13,2019 2,523
EUR 513,111 GBP 462,242 January 17,2019 2,420
UsSD 279,088 NZD 411,910 January 17,2019 2,276
UsSD 279,024 NZD 411,910 January 17,2019 2,220
USD 236,820 NZD 349,114 January 17,2019 2,172
UsSD 236,558 NZD 349,114 January 17,2019 1,944
EUR 315,000 USD 359,787 January 17,2019 1,433
CNH 2,440,000 usD 353,807 January 17,2019 1,207
EUR 521,523 USD 597,122 January 17,2019 1,110
SEK 1,816,600 EUR 175,362 January 17,2019 988
SEK 1,815,000 EUR 175,276 January 17,2019 918
EUR 525,487 USD 601,925 January 17,2019 889
USD 340,149 CNH 2,330,000 January 17,2019 846
uUsSD 103,224 NZD 152,350 January 17,2019 842
EUR 315,000 USD 360,483 January 17,2019 826
USD 103,200 NZD 152,350 January 17,2019 821
UsSD 87,590 NZD 129,124 January 17,2019 803
USD 87,494 NZD 129,124 January 17,2019 719
EUR 490,000 UsSD 561,505 January 17,2019 628
EUR 86,323 GBP 77,7157 January 17,2019 416
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EUR 2,970,920 CZK 77,000,000 March 13,2019 415
EUR 725,000 USD 831,519 January 17,2019 301
USD 684,843 GBP 540,000 January 17,2019 265
EUR 108,476 USD 124,196 January 17,2019 235
USD 339,378  CNH 2,330,000 January 17,2019 173
EUR 104,512 USD 119,720 January 17,2019 172
CZK 3,155,000 EUR 121,881 January 17,2019 163
EUR 219,446 SEK 2,260,000 January 17,2019 53
USD 32,125 GBP 25,342 January 17,2019 0
USD 677,726 GBP 534,657 January 17,2019 35)
NZD 20,000 USD 13,558 January 17,2019 (117)
CNH 2,440,000 USD 355,529 January 17,2019 (294)
CZK 9,660,000 EUR 373,976 January 17,2019 (299)
USD 109,438 EUR 95,731 January 17,2019 (352)
SEK 2,853,400 EUR 277,357 January 17,2019 (358)
GBP 560,000 USD 710,548 January 17,2019 (572)
GBP 36,652 USD 47,124 January 17,2019 (576)
SEK 1,056,309 EUR 103,157 January 17,2019 (615)
SEK 1,056,288 EUR 103,160 January 17,2019 (619)
SEK 6,100,000 EUR 592,917 January 17,2019 (748)
USD 721,865 EUR 630,000 January 17,2019 (869)
CZK 30,400,000 EUR 1,176,891 January 17,2019 (929)
EUR 4,094,877 SEK 42,210,000 March 13,2019 (1,687)
USD 720,806 EUR 630,000 January 17,2019 (1,792)
AUD 120,454 USD 87,012 January 17,2019 (1,834)
USD 560,101 EUR 490,000 January 17,2019 (1,852)
AUD 120,454 USD 87,096 January 17,2019 (1,908)
USD 720,603 EUR 630,000 January 17,2019 (1,969)
USD 599,270 EUR 524268 January 17,2019 (1,983)
AUD 142,120 USD 102,650 January 17,2019 (2,153)
AUD 142,120 USD 102,678 January 17,2019 2,177)
EUR 638,473 SEK 6,600,000 January 17,2019 (2,235)
EUR 417,185 SEK 4,325,000 January 17,2019 (2,672)
SEK 5,087,402 EUR 496,804 January 17,2019 (2,935)
NZD 1,015,000 USD 684,689 January 17,2019 (2,976)
NOK 1,201,539 EUR 123,118 January 17,2019 (3,339)
GBP 550,000 USD 701,415 January 17,2019 (3,660)
GBP 540,000 USD 688,762 January 17,2019 (3,681)
NZD 515,000 USD 350,046 January 17,2019 (3,813)
GBP 320,000 USD 410,097 January 17,2019 (3,874)
GBP 320,000 USD 410,193 January 17,2019 (3,957)
EUR 636,454 SEK 6,600,000 January 17,2019 (4,254)
NOK 998,442 EUR 104,214 January 17,2019 (4,682)
EUR 686,589 CHF 780,000 January 17,2019 (4,791)
NOK 1,048,382 EUR 109,429 January 17,2019 (4,918)
AUD 325,672 USD 235,256 January 17,2019 (4,960)
GBP 550,000 USD 703,120 January 17,2019 (5,146)
AUD 325,672 USD 235,484 January 17,2019 (5,159)
GBP 550,000 USD 703,537 January 17,2019 (5,509)
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EUR 632,667 CHF 720,000 January 17,2019 (5,529)
AUD 384,252 USD 277,535 January 17,2019 (5,820)
AUD 384,252 USD 277,612 January 17,2019 (5,887)
NZD 1,035,000 USD 701,660 January 17,2019 (6,068)
GBP 440,000 EUR 492,192 January 17,2019 (6,074)
GBP 540,000 USD 691,544 January 17,2019 (6,106)
NZD 510,000 USD 349,999 January 17,2019 (6,697)
GBP 513,347 USD 660,020 January 17,2019 (8,078)
NOK 1,646,968 EUR 172,522 January 17,2019 (8,339)
NOK 1,979,606 EUR 207,405 January 17,2019 (10,062)
GBP 540,000 USD 696,178 January 17,2019 (10,145)
GBP 540,000 USD 696,415 January 17,2019 (10,351)
CAD 740,000 USD 556,162 January 17,2019 (10,886)
NZD 1,025,000 USD 702,081 January 17,2019 (12,284)
NOK 2,473,424 EUR 259,259 January 17,2019 (12,689)
NOK 4,898,460 EUR 501,926 January 17,2019 (13,608)
AUD 800,000 USD 580,106 January 17,2019 (14,111)
CAD 1,110,000 USD 833,984 January 17,2019 (16,104)
GBP 540,000 USD 704,859 January 17,2019 (17,710)
NOK 3,985,138 EUR 415,883 January 17,2019 (18,613)
GBP 540,000 EUR 615,253 January 17,2019 (18,654)
NOK 6,000,000 EUR 618,119 January 17,2019 (19,992)
RUB 109,380,000 EUR 1,434,614 January 17,2019 (64,157)
1,040,649
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B@prear
EUR 76 FUT EURO BOBL 5YR 6% Mar-19 10,073,800 21,900
EUR 56 FUT EURO BTP 10YR 6% Mar-19 7,154,560 253,120
EUR 225 FUT EURO SCHATZ 2YR 6% Mar-19 25,188,750 12,367
EUR 29 FUT SHORT EURO-BTP 3YR 6% Mar-19 3,208,850 22,910
USD 16 FUT US NOTE 10YR 6% Mar-19 1,697,809 33,616
USD 1 FUT US NOTE 5YR 6% Mar-19 99,858 1,418
47,423,627 345,331
RN g
EUR (146) FUT EUR OAT Mar 2019 (22,047,460) (10,300)
EUR (119) FUT EURO BUND 10YR 6% Mar 2019 (19,483,870) (94,830)
EUR @1 FUT EURO BUXL 30YR 4% Mar 2019 (3,810,240) (53,120)
USD 37) FUT 90DAY EURODOLLAR Jun 2019 (7,858,828) (16,153)
GBP (16) FUT LONG GILT 10YR 4% Mar 2019 (2,174,148) 22,279
(55,374,546) (152,124)
193,207
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GBP 2,334,377 Receive Floating (LIBOR 6M) - Pay Fixed (0.94875%) July 06, 2022 (1,433) 26,949
EUR 769,260 Receive Fixed (1.5751%) - Pay Floating (EURIBOR 6M) July 04, 2042 6,873 33,347
GBP 108,597 Receive Floating (LIBOR 6M) - Pay Fixed (1.239%) December 20, 2067 ) 11,098
GBP 1,750,000 Receive Floating (LIBOR 6M) - Pay Fixed (0.889%) December 10, 2020 132 9,644
GBP 800,000 Receive Floating (LIBOR 6M) - Pay Fixed (1.0315%) December 20, 2021 0 4,779
GBP 388,486 Receive Floating (LIBOR 6M) - Pay Fixed (1.4455%) December 01, 2067 (127) 9,230
EUR 1,974,992 Receive Fixed (1.047%) - Pay Floating (EURIBOR 6M)  February 15, 2027 18,398 67,392
EUR 7,156,058 Receive Floating (EURIBOR 6M) - Pay Fixed (0.43%)  October 07, 2022 (11,153) (105,660)
USD 201,000 Receive Floating (3M USD LIBOR) - Pay Fixed (2.974%) May 03, 2028 (101) (3,268)
uUsD 200,000 Receive Floating (3M USD LIBOR) - Pay Fixed (3.018%) May 10, 2028 (87) (3,881)
GBP 2,440,000 Receive Fixed (1.376%) - Pay Floating (LIBOR 6M) May 15, 2058 0 (10,567)
NZD 699,000 Receive Floating (NZD-BBR-FRA 3M) - Pay Fixed (3.215%) May 18, 2028 (533) (19,753)
NZD 815,500 Receive Floating (NZD-BBR-FRA 3M) - Pay Fixed (3.22%) May 24, 2028 (515) (23,238)
NZD 815,500 Receive Floating (NZD-BBR-FRA 3M) - Pay Fixed (3.219%) May 24, 2028 (515) (23,198)
EUR 275,000 Receive Fixed (1.2545%) - Pay Floating (EURIBOR 6M) June 01, 2033 2,032 4,046
EUR 400,000 Receive Fixed (1.0755%) - Pay Floating (EURIBOR 6M) June 2030 2,508 5,562
EUR 275,000 Receive Fixed (1.3025%) - Pay Floating (EURIBOR 6M) June 2033 2,076 5,826
USD 2,380,000 Receive Floating (3M USD LIBOR) - Pay Fixed (3.057%) April 2025 0 (43,130)
usD 5,795,000 Receive Fixed (3.044%) - Pay Floating (3M USD LIBOR) April 27, 2022 0 57,727
USD 5,747,500 Receive Fixed (3.06339%) - Pay Floating (3M USD LIBOR) April 27, 2022 0 59,072
USD 2,410,000 Receive Floating (3M USD LIBOR) - Pay Fixed (3.07789%) April 28, 2025 0 (45,650)
GBP 938,000 Receive Floating (LIBOR 6M) - Pay Fixed (1.827%) May 03, 2038 0 (10,322)
EUR 385,000 Receive Fixed (0.903%) - Pay Floating (EURIBOR 6M) June 14, 2027 1,910 7,814
EUR 490,000 Receive Fixed (1.5225%) - Pay Floating (EURIBOR 6M) July 04, 2044 2,735 15,344
EUR 2,085,000 Receive Fixed (0.895%) - Pay Floating (EURIBOR 6M) August 16, 2027 1,561 39,086
EUR 950,000 Receive Fixed (0.8146%) - Pay Floating (EURIBOR 6M)  February 15, 2028 0 4,767
EUR 3,805,000 Receive Fixed (0.76077%) - Pay Floating (EURIBOR 6M) October 25, 2027 0 11,724
EUR 1,068,750 Receive Fixed (0.7877%) - Pay Floating (EURIBOR 6M)  February 15, 2028 0 2,848
EUR 771,000 Receive Fixed (1.4121%) - Pay Floating (EURIBOR 6M) July 04, 2044 0 2,677
23,756 90,265
IV T T VR AT T EK)
2018412 A 31 A HIAE
Wi R SEAN it 141 RFEBELR (2—1)
Taroia BN g
EUR 139,000 CDS UBS GROUP 5Y 1% 20/06/23 June 20, 2023 (1,017)
EUR 1,700,000 CDX ITRAXX EURO S30 5Y 1% 20/12/23 December 20, 2023 (6,771)
(7,788)
Tars e YN a
EUR 4,300,000 CDX ITRAXX EUR SNR S27 1% 20/6/22 June 20, 2022 33,885
33,885
26,097
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M M % % % % % H7H
1264 (20164118 7 1) 8,145 18 0.0 14, 371 AL0 99.2 1.2 0.5 65, 603
12741 (20165128 7 ) 8,676 18 6.7 15, 482 7.7 98.8 7.7 0.5 70, 035
1288 (201741 A 10) 8,867 18 2.4 15,922 2.8 97.9 12.9 0.5 71, 744
12981 (01742 B 7 1) 8, 548 18 A3. 4 15, 368 A3.5 95.0 11.5 0.5 69, 435
13081 (201743 A 7 H) 8,693 18 1.9 15,529 1.1 97.8 11.3 0.5 71, 043
1301754 B 7R) 8, 531 18 ALT 15,272 AL T 98.9 3.9 0.5 69, 542
13281 (201745 A 8 ) 8,676 18 1.9 15, 547 1.8 98.0 8.7 0.5 64,712
13341 (201746 A 7 ) 8,523 18 AL 6 15, 294 Al 6 99. 2 9.2 0.6 55, 025
1348 Q0177 A 7T H) 8, 742 18 2.8 15,721 2.8 98.7 23.4 0.6 53, 461
13581 (01748 A 7 1) 8, 621 18 AL 2 15, 536 AL 2 100. 0 26.7 0.6 50, 352
1361 (01749 B 7 1) 8, 568 18 AO. 4 15, 369 Al 1 96.3 25. 1 0.6 49, 974
1371 (2017410 107) 8,778 18 2.7 15, 820 2.9 97.5 28.0 0.6 51,017
13821 (20174114 7 H) 8, 870 18 1.3 16, 085 1.7 100. 1 31.5 0.7 48, 303
1398 (0174128 7 A) 8,772 18 A0.9 15, 832 AL 6 97.6 28.6 0.7 47, 689
14081 (20181 A 9 A) 8, 798 18 0.5 15, 881 0.3 99.3 23.5 0.7 48, 003
1418120182 A 7 H) 8, 384 18 A4.5 15,183 A4. 4 96. 7 23.0 0.7 47,533
14281 (20184 3 B 7 1) 8,022 18 A4 1 14, 628 A3 T 96. 6 13.8 — 47, 580
1438 (201844 B 9 ) 8,171 18 2.1 14, 874 1.7 104. 4 18.3 — 48, 825
1442 (20185 4 7 H) 8, 202 18 0.6 15,037 1.1 106. 4 28.9 — 46, 690
1458 (201856 B 7 1) 8, 252 18 0.8 15, 167 0.9 106. 7 13.6 — 46, 159
1464 (201847 B 9 A1) 8, 340 18 1.3 15, 358 1.3 104.5 52.0 — 45, 754
1478 (20188 A 7 H) 8, 394 18 0.9 15, 494 0.9 104.7 54. 4 — 46, 226
14851 (20189 A 7 H) 8, 285 18 Al 1 15, 470 AO0. 2 104. 4 54.6 — 45, 800
1498 (20184108 9 1) 8, 355 18 1.1 15, 633 1.1 102. 4 57.2 — 45, 888
15041 (20184114 7 R) 8, 309 18 AO0. 3 15,578 AO0. 4 109. 0 60. 4 — 43, 547
1511 20184124 7 R) 8,311 18 0.2 15, 663 0.5 107.5 49.0 — 43, 544
152 (20194 1 A 7 H) 8,116 18 A2.1 15, 281 A2.4 105.9 54.9 — 42,473
1538 (201942 A 7 1) 8,328 18 2.8 15, 626 2.3 106. 4 46.7 — 43,243
15451 201943 A 7 R) 8, 441 18 1.6 15,935 2.0 104. 0 50. 4 — 43, 751
15541 (20194:4 A 8 A) 8, 563 18 1.7 16, 174 1.5 101.5 29.9 — 43, 489
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(C ) H % % % % %
2018%F10H 9 H 8, 355 - 15, 633 - 102. 4 57.2 -
1504 10H K 8, 356 0.0 15, 559 N0. 5 106. 5 50.0 —
# R
2018%F11H 7 B 8, 327 N0. 3 15, 578 N0. 4 109.0 60. 4 -
(€]
20184£11H 7 B 8, 309 — 15,578 — 109. 0 60. 4 —
15134 11H=E 8, 341 0.4 15, 681 0.7 107. 5 51.6 —
&#H R
20184F12H 7 B 8, 329 0.2 15, 663 0.5 107.5 49.0 —
(C )
2018%F-12H 7 H 8,311 - 15, 663 - 107. 5 49.0 -
51523 12HE 8,251 NO0. 7 15,572 N0.6 105.0 50.5 -
@@ R
20191 H 7 H 8, 134 N2.1 15, 281 N2.4 105.9 54.9 -
(€L
201941 H 7H 8,116 — 15, 281 — 105.9 54.9 —
1534 1 HE 8, 233 1.4 15, 557 1.8 105. 4 46. 1 —
&#H R
20192 H 7 H 8, 346 2.8 15, 626 2.3 106. 4 46. 7 -
(C )
201922 H 7 H 8,328 — 15, 626 — 106. 4 46.7 -
1543 2 AR 8, 407 0.9 15, 805 1.1 101. 4 50. 4 -
@ R
201943 H 7 H 8, 459 1.6 15,935 2.0 104. 0 50.4 —
(€L
201943 H 7 H 8, 441 — 15,935 — 104.0 50.4 —
1554 3 AR 8, 564 1.5 16, 064 0.8 100. 0 30.9 —
&#H R
20194 H 8 H 8, 581 1.7 16, 174 1.5 101.5 29.9 -
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COLOMBIA GOVT 5.625 520 582 64, 926 2044/ 2 /26
FED REPUBLIC OF BRAZIL 5.625 910 910 101, 472 2041/1/7
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REPUBLIC OF NIGERIA 7.143 310 311 34, 728 2030/ 2 /23
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REPUBLIC OF POLAND 4.0 1, 150 1,203 134, 133 2024/ 1 /22
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RUSSIA GOVT 4. 875 800 839 93, 532 2023/9/16
RUSSIA GOVT 7.5 31 34 3,870 2030/ 3 /31
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T-NOTE INFLATION INDEX 0. 625 640 649 72,427 2043/ 2 /15
T-NOTE INFLATION INDEX 1. 375 1, 380 1,624 181, 074 2044/ 2 /15
TSY INFL IX N/B 1.0 2,690 2,714 302, 495 2049/ 2 /15
US TREASURY BOND 3.75 15, 660 18, 079 2,014, 830 2043/11/15
US TREASURY BOND 2.5 5, 940 5,511 614, 220 2045/ 2 /15
US TREASURY BOND 3.0 5, 880 6,001 668, 858 2045/ 5 /15
US TREASURY BOND 2. 875 13, 580 13, 535 1, 508, 448 2045/ 8 /15
US TREASURY BOND 3.0 6, 044 6, 160 686, 514 2047/ 5 /15
US TREASURY BOND 2.75 7, 550 7,315 815, 276 2047/ 8 /15
US TREASURY NOTE 2.625 240 240 26, 818 2020/ 7 /31
US TREASURY NOTE 1. 875 350 345 38, 542 2022/ 1 /31
US TREASURY NOTE 2.125 1,220 1,212 135, 075 2022/12/31
US TREASURY NOTE 2.125 130 128 14, 361 2024/ 3 /31
US TREASURY NOTE 2.0 4, 180 4,111 458, 195 2024/ 6 /30
US TREASURY NOTE 2.25 3,410 3, 391 377,932 2024/11/15
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Ef#zF% | US TREASURY NOTE 2.0 1, 750 1,714 191,111 | 2025/2/15
US TREASURY NOTE 2.25 620 614 68,469 | 2025/11/15
US TREASURY NOTE 3.125 20 21 2,347 | 2028/11/15
US TREASURY NOTE 2.625 10 10 1,126 | 2029/2/15
US TREASURY NOTE 2.75 8, 440 8,173 910,867 | 2047/11/15
US TREASURY NOTE 3.0 1,870 1,902 211,974 | 2048/2/15
US TREASURY NOTE 3.125 3,990 4, 158 463,473 | 2048/5/15
US TREASURY NOTE 3.0 110 111 12,471 | 2048/8/15
US TREASURY NOTE 3.375 5, 170 5, 656 630,360 | 2048/11/15
US TREASURY NOTE 3.0 590 600 66,936 | 2049/2/15
HiJ7EE%: | PROVINCIA DE BUENOS AIRE 6.5 520 421 46,960 | 2023/2/15
PROVINCIA DE BUENOS AIRE 7.875 440 320 35,759 | 2027/6 /15
KBk | ACE 2006-ASL1 A 2. 7655 77 37 4,156 | 2036/2/25
(K< &ff%) | ARST 2004-W5 AV2 3.5255 900 901 100, 496 | 2034/ 4 /25
BAMLL 2016-GG10 AJA 5. 77881 2, 762 1,943 216,557 | 2045/8/10
BBCCR 2015-GTP E 4.5626 2,810 2,495 278,146 | 2033/8/10
BLX 2004-A A 2.9155 226 219 24,507 | 2031/2/25
BSARM 2004-8 12A1 4.942795 2 2 301 | 2034/11/25
BX 2018-IND H 5. 48375 2,453 2,462 274,423 | 2035/11/15
CAS 2016-C04 1M1 3.9355 114 114 12,785 | 2029/1 /25
CAS 2017-C01 1M1 3. 7855 1,029 1,033 115,125 | 2029/7 /25
CGOMT 2015-GC27 AS 3.571 590 597 66,606 | 2048/ 2/10
CHT 2017-CSMO A 3.41375 1,030 1,028 114,638 | 2034/11/15
COMM 2013-CR12 AM 4.3 10 10 1,167 | 2046/10/ 1
COMM 2013-CR12 B 4,762 10 10 1,168 | 2046/10/ 1
COMM 2013-CR6 B 3.397 939 927 103,397 | 2046/ 3/10
COMMF 2015-1A A 5.75 1,339 1,338 149,116 | 2027/11/1
CSMC 2006-C3 AJ 6. 158705 21 11 1,304 | 2038/6/15
CSMC 2006-C5 AJ 5.373 144 95 10,617 | 2039/12/15
CSMC 2017-CHOP G 8.10375 800 786 87,656 | 2032/7/15
CSMC 2017-TIME A 3. 6463 700 703 78,426 | 2039/11/13
CSMC 2018-J1 A2 3.5 7,068 6, 890 767,858 | 2048/ 2 /25
CWHEL 2005-D 2A 2. 67375 428 411 45,908 | 2035/11/15
CWHEL 2006-1 1A 2. 62375 866 820 91,397 | 2037/1/15
CWL 2007-13 2A1 3. 3855 780 759 84,642 | 2047/10/25
CWL 2007-13 2A2 3. 2855 202 195 21,790 | 2047/10/25
DBUBS 2011-LCIA B 5. 471 920 959 106, 874 | 2046/11/10
DIV 2018-1 A 2.61 1,981 1,948 217,114 | 2038/7 /20
DIV 2018-1 B 4.29 4,813 4, 890 545,016 | 2038/7 /20
FHLMC #G04715 6.0 7 7 877 | 2038/6/1
FHLMC #G06172 5.5 34 37 4,165 | 2038/12/1
FHLMC #G06409 6.0 92 102 11,439 | 2039/11/1
FHLMC #G06496 5.0 536 577 64,393 | 2041/6/1
FHLMC #G06498 4.0 385 403 44,960 | 2041/4/1
FHLMC #G06669 6.5 10 12 1,366 | 2039/9/1
FHLMC #G06858 5.0 59 64 7,194 | 2041/11/1
FHLMC #G07335 7.0 15 17 1,915 | 2039/3/1
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FegkfE % | FHLMC #G07697 4.5 128 137 15,269 | 2038/6/1
(BR< 4k{&) | FHLMC #G08747 3.0 256 254 28,316 | 2047/2/1
FHLMC #G08778 3.0 96 96 10,698 | 2047/9/1
FHLMC #G08859 5.0 96 102 11,368 | 2048/12/ 1
FHLMC #G16568 2.5 2, 497 2,473 275,617 | 2033/4/1
FHLMC #G18709 3.0 926 932 103,936 | 2033/10/ 1
FHLMC #G18719 3.0 4,814 4, 847 540,237 | 2033/12/ 1
FHLMC #G61587 3.0 755 750 83,631 | 2047/4/1
FHLMC #G61637 3.0 1,263 1,255 139,953 | 2047/9/1
FHLMC #G61727 4.0 1,941 2,001 223,086 | 2048/11/1
FHLMC #J35715 2.5 22 22 2,478 | 2031/11/1
FHLMC #J38373 2.5 661 656 73,142 | 2033/1/1
FHLMC #J39722 3.0 35 36 4,036 | 2033/10/ 1
FHLMC #J40011 3.0 478 482 53,737 | 2033/12/1
FHLMC #Q17792 3.5 51 53 5,911 | 2043/5/1
FHLMC #Q29920 4.5 46 49 5,491 | 2044/11/1
FHLMC #Q45560 3.0 923 918 102,309 | 2047/1/1
FHLMC #Q45737 3.0 2, 177 2, 167 241,491 | 2047/1/1
FHLMC #Q45819 3.0 593 590 65,779 | 2047/1/1
FHLMC #Q45827 3.0 424 422 47,037 | 2047/1/1
FHLMC #Q52046 3.5 358 363 40,507 | 2047/11/ 1
FHLMC #Q53299 3.0 114 113 12,687 | 2048/1/1
FHLMC #Q55429 4.0 93 96 10,752 | 2048/4/1
FHLMC #Q55484 3.5 191 194 21,630 | 2048/4/1
FHLMC #Q55997 4.0 376 387 43,233 | 2048/5/1
FHLMC #Q57230 4.0 1,614 1,664 185,506 | 2048/7/1
FHLMC #Q58591 5.0 91 97 10,818 | 2048/9/1
FHLMC #Q59125 5.0 93 98 11,020 | 2048/10/ 1
FHLMC #Q59799 5.0 94 99 11,130 | 2048/11/1
FHLMC #Q62104 3.0 9,946 9,873 1,100,270 | 2049/3/1
FHLMC #Q62302 3.0 923 916 102,180 | 2049/3/1
FHLMC #U90245 3.5 55 56 6,328 | 2042/10/ 1
FHLMC #U90316 4.0 48 49 5,536 | 2042/10/ 1
FHLMC #U99054 4.0 2, 582 2,672 297,775 | 2043/6/1
FHLMC #U99076 4.5 179 189 21,080 | 2043/12/ 1
FHLMC £U99084 4.5 126 133 14,865 | 2044/2/1
FHLMC £U99091 4.5 61 64 7,231 | 2044/3/1
FHLMC £U99124 3.5 4, 680 4,758 530,326 | 2045/3/1
FHMS K007 X1 10 1. 034332 202 1 168 | 2020/4 /25
FHMS K058 X1 10 0. 928878 18,218 1,045 116,546 | 2026/8 /25
FHMS K503 X1 10 0. 416725 3,781 1 124 | 2019/8/25
FHR 3281 AI 10 3. 94625 506 76 8,568 | 2037/2/15
FHR 3621 SB 10 3. 74625 45 6 722 | 2040/1/15
FHR 4099 ST 10 3.51625 1,241 223 24,879 | 2042/8/15
FHR 4194 BI 10 3.5 1,219 188 20,993 | 2043/4/15
FHR 4239 10 3.5 170 15 1,690 | 2027/6 /15
FHR 4298 PI 10 4.0 419 58 6,532 | 2043/4/15
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FEgkfEZ: | FIR 4310 SA 10 3. 46625 110 16 1,891 | 2044/2/15
(B &%) | FHR 4415 10 1. 643962 1, 697 85 9,522 | 2041/4/15
FHR 4793 CB 3.0 1,675 1,659 184,902 | 2048/5/15
FHR 4793 CD 3.0 181 179 20,039 | 2048/6 /15
FHRR RO07 ZA 6.0 31 35 3,918 | 2036/5/15
FHS 328 S4 10 1.751 386 24 2,687 | 2038/2/15
FHS 334 S7 10 3.61625 821 155 17,287 | 2044/8/15
FNA 2015-M3 X2 10 0. 363517 9,310 158 17,671 | 2024/10/25
FNA 2015-M8 X2 10 0. 148662 27, 661 196 21,887 | 2048/5/5
FNMA 6. 625 225 308 34,390 | 2030/11/15
FNMA #254793 5.0 4 4 548 | 2033/7/1
FNMA #555743 5.0 5 5 604 | 2033/9/1
FNMA #725162 6.0 1 2 243 | 2034/2/1
FNMA #843997 4.353 17 18 2,032 | 2035/11/1
FNMA #888560 6.0 12 13 1,488 | 2035/11/1
FNMA #889117 5.0 10 10 1,215 | 2035/10/ 1
FNMA #890248 6.0 20 22 2,525 | 2037/8/1
FNMA #890604 4.5 779 825 92,021 | 2044/10/ 1
FNMA #915154 5.0 31 34 3,803 | 2037/4/1
FNMA #934648 7.0 3 3 425 | 2038/11/1
FNMA #985626 6.0 6 6 769 | 2033/4/1
FNMA #995072 5.5 8 8 999 | 2038/8/1
FNMA #AA8715 4.0 79 82 9,242 | 2039/6/1
FNMA #AB9594 4.0 48 51 5,703 | 2043/6/1
FNMA #AB9980 3.5 57 58 6,538 | 2043/7/1
FNMA #AE0758 7.0 33 38 4,284 | 2039/2/1
FNMA #AL0215 4.5 111 118 13,222 | 2041/4/1
FNMA #AL3572 5.0 25 27 3,100 | 2041/7/1
FNMA #AL5540 4.5 149 158 17,615 | 2044/7/1
FNMA #AL6175 3.5 599 612 68,246 | 2044/1/1
FNMA #AL6308 5.0 148 159 17,798 | 2033/2/1
FNMA #AL6404 4.5 41 43 4,880 | 2045/1/1
FNMA #AL7093 4.0 6, 529 6, 853 763,749 | 2045/5/1
FNMA #AL9631 3.0 903 900 100,368 | 2046/12/ 1
FNMA #AM8674 10 2.81 40 40 4,467 | 2025/4/1
FNMA #AS4271 4.5 111 117 13,137 | 2045/1/1
FNMA #AS4354 4.5 264 281 31,362 | 2045/1/1
FNMA #AS4427 4.5 228 243 27,123 | 2045/2/1
FNMA #AS4431 4.5 124 132 14,803 | 2045/2/1
FNMA #AS5314 4.0 1,167 1,222 136,274 | 2045/7/1
FNMA #AS6328 3.5 701 712 79,348 | 2045/12/ 1
FNMA #AS7313 3.5 4,223 4,304 479,643 | 2046/6/ 1
FNMA #AS8269 3.0 1,496 1,489 165,940 | 2046/11/ 1
FNMA #AS8359 3.0 2,485 2,473 275,638 | 2046/11/ 1
FNMA #AS8623 3.0 579 577 64,330 | 2047/1/1
FNMA #AS8745 3.0 2,021 2,013 224,437 | 2047/2/1
FNMA #AS9315 4.5 3,003 3, 141 350,043 | 2047/3/1

\
©
N

\



LM - KXEfFE%27 - 75XFD

B 1 ES

E i ) ) Gid i T

& # TR e g";%é fl - ,; | e R
T AU % Tk R Tk R TH

FEERMEZ: | FNMA #AS9615 4.5 1,057 1,105 123,237 | 2047/5/1
(Bx< &%) | FNMA #AT4281 4.0 62 65 7,280 | 2043/6/1
FNMA #AT4907 3.5 50 51 5,724 | 2043/5/1
FNMA #AT4961 3.5 52 53 5,960 | 2043/5/1
FNMA #AT6546 4.0 58 61 6,836 | 2043/6/1
FNMA #AT7101 3.5 50 51 5,777 | 2043/6/1
FNMA #AT7139 3.5 52 53 5,930 | 2043/6/1
FNMA #AT7167 3.5 45 46 5,208 | 2043/6/1
FNMA #AT8906 3.5 46 47 5,335 | 2043/7/1
FNMA #AU1228 3.5 53 54 6,060 | 2043/7/1
FNMA #BD2455 3.0 1,739 1,731 193,010 | 2047/1/1
FNMA #BD8104 3.0 160 159 17,795 | 2046/10/ 1
FNMA #BF0109 4.0 5,097 5,279 588,401 | 2056/2/1
FNMA #BF0133 4.0 76 79 8,812 | 2056/8/1
FNMA #BF0222 4.5 1,247 1,324 147,590 | 2057/9/1
FNMA #BM5526 3.5 4,436 4, 496 501,104 | 2048/2/1
FNMA #BN3009 4.0 2, 406 2,477 276,083 | 2048/11/ 1
FNMA #CA2652 5.0 278 293 32,755 | 2048/11/1
FNMA #MA1213 3.5 52 53 5,933 | 2042/9/1
FNMA #MA1253 4.0 394 407 45,399 | 2042/11/1
FNMA #MA1437 3.5 983 1, 000 111,491 | 2043/5/1
FNMA #MA1582 3.5 61 62 6,972 | 2043/8/1
FNMA #MA1591 4.5 56 59 6,587 | 2043/9/1
FNMA #MA1629 4.5 57 60 6,763 | 2043/10/1
FNMA #MA1711 4.5 56 59 6,591 | 2043/12/1
FNMA #MA3501 5.0 270 285 31,863 | 2048/10/ 1
FNR 2005-29 ZA 5.5 263 294 32,814 | 2035/4 /25
FNR 2011-15 AB 9.75 0. 00231 0. 00231 0.257 | 2019/8/25
FNR 2011-87 SG 10 4. 0645 60 7 809 | 2040/ 4 /25
FNR 2012-101 AL 10 3.0 256 19 2,145 | 2027/6 /25
FNR 2012-28 B 6.5 9 10 1,165 | 2039/6 /25
FNR 2012-51 B 7.0 26 30 3,431 | 2042/5/25
FNR 2012-74 SA 10 4.1645 52 6 772 | 2042/3/25
FNR 2013-14 1G 10 4.0 175 31 3,466 | 2043/3/25
FNR 2013-29 QI 10 4.0 919 162 18,116 | 2043/4 /25
FNR 2013-9 BC 6.5 20 22 2,547 | 2042/ 7 /25
FNR 2013-9 CB 5.5 57 62 7,008 | 2042/4 /25
FNR 2014-47 AL 10 1. 64687 281 14 1,633 | 2044/8 /25
FNR 2016-60 QS 10 3.6145 1,312 188 21,033 | 2046/ 9 /25
FNS 409 C17 10 4.0 1,127 226 25,252 | 2041/11/25
FNS 409 C18 10 4.0 102 19 2,157 | 2042/4 /25
FNS 409 €2 10 3.0 124 9 1,032 | 2027/4/25
FORDF 2018-4 A 4. 06 1,230 1,274 142,006 | 2030/11/15
FRESR 2017-SRO1 A3 3. 089 270 269 29,988 | 2027/11/25
FSMT 2018-2 A4 3.5 2,907 2,890 322,141 | 2048/4 /25
GECMC 2007-C1 AJ 5. 438626 1,570 360 40,228 | 2049/12/10
GNMA #733600 5.0 44 46 5,149 | 2040/4 /15
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FERRIES: | GNMA #784571 3.5 5,030 5,149 573,809 | 2048/6 /15
(Bx< &%) | GNMA #AB2892 3.0 267 268 29,870 | 2042/9/15
GNMA #AB9205 3.0 114 115 12,825 | 2042/11/15
GNMA2 #4617 4.5 15 15 1,763 | 2040/ 1 /20
GNMA2 #4696 4.5 28 30 3,374 | 2040/5/1
GNMA2 #4772 5.0 67 71 8,023 | 2040/8/1
GNMA2 #4804 6.0 28 31 3,487 | 2040/9/20
GNMA2 #4928 6.0 9 10 1,129 | 2041/1 /20
GNMA2 #4978 4.5 153 161 17,988 | 2041/3/20
GNMA2 #5016 4.0 6 6 696 | 2041/4 /20
GNMA2 #5054 4.0 5 6 678 | 2041/ 5/20
GNMA2 #5240 6.0 22 24 2,710 | 2041/11/20
GNMA2 #783368 4.5 32 34 3,790 | 2041/7/20
GNMA2 #BJ1835 4.5 279 287 32,046 | 2048/ 9 /20
GNMA2 #BJ1853 4.5 382 393 43,827 | 2048/ 9/20
GNMA2 #MA1995 3.5 1,131 1,157 128,962 | 2044/ 6 /20
GNMA2 #MA2678 3.5 162 165 18,487 | 2045/3/20
GNMA2 #MA4195 3.0 711 713 79,460 | 2047/1 /20
GNMA2 #MA4320 3.0 1,478 1,481 165,095 | 2047/ 3 /20
GNMA2 #MA4653 4.0 2,909 3,001 334,530 | 2047/8/20
GNMA2 #MA4718 3.0 3,389 3,390 377,882 | 2047/9/20
GNMA2 #MA4836 3.0 8, 560 8, 561 954,123 | 2047/11/20
GNMA2 #MA4899 3.0 22, 090 22,093 2,462,114 | 2047/12/20
GNMA2 #MA4901 4.0 683 704 78,563 | 2047/12/20
GNMA2 #MA5018 3.0 763 763 85,069 | 2048/ 2 /20
GNMA2 #MA5265 4.5 533 553 61,692 | 2048/6 /20
GNMA2 #MA5466 4.0 970 1,001 111,621 | 2048/9 /20
GNMA2 #MA5597 5.0 353 369 41,231 | 2048/11/20
GNMA2 #MA5652 4.5 3,953 4,118 459,018 | 2048/12/20
GNMA2 #MA5653 5.0 2,077 2,175 242,474 | 2048/12/20
GNMA2 #MA5711 4.5 4,070 4,225 470,942 | 2049/ 1 /20
GNMA2 #MA5712 5.0 2,578 2,697 300,594 | 2049/ 1 /20
GNR 2010-152 IN 10 4.0 11 0. 22122 24| 2038/3/20
GNR 2011-HO3 FA 3.00913 181 181 20,245 | 2061/ 1 /20
GNR 2011-HO5 FB 3.00913 283 283 31,558 | 2060/12/20
GNR 2011-H06 FA 2.95913 187 187 20,864 | 2061/ 2 /20
GNR 2011-HO8 FD 3.00913 180 180 20,138 | 2061/ 2 /20
GNR 2011-HO09 AF 3.00913 55 55 6,147 | 2061/3/20
GNR 2012-43 SN 10 4.11825 1,553 310 34,581 | 2042/4/16
GNR 2012-H34 SA 10 3. 56225 1,888 266 29,672 | 2042/3/20
GNR 2013-69 AI 10 3.5 143 23 2,604 | 2043/5/20
GNR 2014-135 10 0. 82006 3, 598 184 20,557 | 2056/ 1 /17
GNR 2014-176 10 4.0 616 118 13,207 | 2044/11/20
GNR 2015-36 MI 10 5.5 796 176 19,614 | 2045/3/20
GNR 2016-135 SB 10 3.61825 410 79 8,896 | 2046/10/16
GNR 2016-84 IG 10 4.5 2,116 447 49,862 | 2045/11/16
GSMS 2013-GC16 B 5.161 30 32 3,607 | 2046/11/10
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Ry R 2 GSMS 2018-SRP5 A 3. 78375 2,480 2, 440 272,008 2031/9/15

(F< &@lf%) | IMSC 2007-HOAL A23 2. 7655 360 361 40, 289 2047/ 7 /25

JPMBB 2013-C17 B 4. 892257 10 10 1,185 2047/ 1 /15

JPMBB 2014-C21 AS 3. 9965 312 321 35, 849 2047/ 8 /15

JPMBB 2014-C25 B 4. 3472 370 381 42, 530 2047/11/15

JPMBB 2015-C31 B 4.617374 130 136 15, 253 2048/ 8 /15

JPMCC 2007-CB19 AJ 5. 60697 284 202 22,526 2049/ 2 /12

JPMCC 2007-LDPX A]J 5.321802 800 164 18, 289 2049/ 1 /15

JPMCC 2007-LDPX AJFX 5.438 1, 480 303 33, 837 2049/ 1 /15

JPMCC 2014-FL6 B 4. 76375 75 76 8, 470 2031/11/15

JPMCC 2015-FL7 D 6. 23375 507 501 55,901 2028/ 5 /15

JPMMT 2018-3 Al 3.5 3,735 3,734 416, 143 2048/ 4 /25

JPMMT 2018-4 Al 3.5 460 457 51, 024 2048/10/25

JPMMT 2018-5 Al 3.5 4, 484 4, 455 496, 531 2048/10/25

JPMRR 2014-6 3A1 2. 69988 365 365 40, 707 2046/ 7 /27

LNSTR 2015-3 A2 2.729 599 597 66, 582 2048/ 4 /20

MORGAN STANLEY REREMIC T 4.25 704 701 78, 166 2036/2/ 1

MSBAM 2012-C6 E 4.611074 150 147 16, 447 2045/11/15

MSBAM 2015-C22 AS 3. 561 560 564 62, 942 2046/ 5 /15

MSC 2006-1Q12 AJ 5. 399 34 26 2,904 2043/12/15

MSC 2007-1Q13 AJ 5.438 39 39 4,410 2044/ 3 /15

MSC 2007-1Q16 AJ 6.113233 402 251 28, 025 2049/12/12

MSCCG 2015-ALDR A2 3. 462235 410 408 45,523 2035/6/7

MSM 2006-8AR 1A2 2. 6255 80 31 3, 463 2036/ 6 /25

MSRR 2015-R3 7A2 3.10166 510 489 54, 555 2036/ 9/26

NMRR 2015-5R 3A1 3. 00988 915 895 99, 831 2046/ 2 /26

NRZT 2014-2A A3 3.75 392 395 44, 106 2054/ 5 /25

NRZT 2016-3A B1 4.0 2,578 2,681 298, 871 2056/ 9 /25

NRZT 2016-4A Al 3.75 1, 388 1,401 156, 150 2056/11/25

NRZT 2016-4A B1A 4.5 1,732 1, 805 201, 234 2056/11/25

NRZT 2016-4A B3 5. 203649 1,677 1, 800 200, 695 2056/11/25

NRZT 2017-1A Al 4.0 4, 374 4, 448 495, 740 2057/ 2 /25

PRIME 2005-5 1A3 8.0 19 18 2,035 2034/ 7 /25

RAAC 2005-SP3 M2 3. 2855 1, 680 1, 681 187, 385 2035/12/25

RAMC 2004-2 AV3 2.9655 119 116 12, 952 2034/ 7 /25

SASC 2006-ARS1 Al 2. 7055 1, 164 55 6, 136 2036/ 2 /25

SBIC 2017-10A 1 2. 845 249 249 27, 828 2027/ 3 /10

SBIC 2018-10B 1 3. 548 152 156 17, 432 2028/ 9 /10

SBIC 2019-10A 1 3.113 550 555 61, 902 2029/ 3 /10

SCRT 2018-1 M 4.75 1,970 1,918 213,808 2057/ 5 /25

SMB 2015-C R — 1 2,120 236, 324 2046/ 9 /18

SOFI 2014-A RC — 0.3 286 31, 946 2124/ 7 /14

STACR 2014-DN1 M2 4. 6855 624 634 70, 729 2024/ 2 /25

STACR 2014-HQ3 M3 7.2355 529 583 64, 975 2024/10/25

STACR 2015-HQA1 M2 5.1355 594 602 67, 135 2028/ 3 /25

STACR 2016-DN1 M2 5. 3855 984 1, 000 111, 529 2028/ 7 /25

TPMT 2016-3 Al 2.25 883 868 96, 839 2055/ 8 /25
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kS | WOMT 2015-SBC5 A 4.1037 469 474 52,913 | 2022/9/19
(BR< 4if&) | WECM 2013-LC12 B 4. 286667 40 40 4,536 | 2046/ 7/15
WFCM 2014-LC18 AS 3.808 190 192 21,414 | 2047/12/15

WECM 2015-1.C20 AS 3. 467 850 856 95,413 | 2050/4 /15

WFCM 2017-RB1 XA 10 1. 278234 9, 681 778 86,753 | 2050/3/15

WFCM 2018-C43 XA 10 0.711709 34,914 1,748 194,884 | 2051/3/15

WFRBS 2011-C3 XA 10 1.327218 1,898 40 4,521 | 2044/3/15

WFRBS 2014-C20 XA 10 0. 995825 2,030 79 8,861 | 2047/5/15

WFRBS 2014-C24 C 4.29 230 222 24,807 | 2047/11/15

HEkfES: | FHLMC 30YR MAY FWD 4.5 2, 000 2, 082 232,041 | 2049/5/1
(B LTBA) | FNMA 15YR MAY FWD 3.5 3, 500 3,573 398,191 | 2034/5/1
FNMA 30YR MAY FWD 5.0 300 316 35,252 | 2049/5/1

GN TI30YR APRIL FWD 4.5 5, 600 5, 806 647,052 | 2049/4/1

GN II30YR MAY FWD 4.5 2, 000 2,072 230,942 | 2049/5/1

GN TI30YR MAY FWD 4.0 2, 200 2, 266 252,604 | 2049/5/1

GNMA II 30YR APR FWD 3.5 18, 200 18, 552 2,067,463 | 2049/4/1

GNMA II 30YR APR FWD 3.0 3, 700 3,699 412,279 | 2049/4/1

GNMA II 30YR APRIL FWD 4.0 8, 200 8, 455 942,310 | 2049/4/1

GNMA II 30YR MAY FWD 3.5 800 814 90,807 | 2049/5/1

L@ AL | 1011778 BC / NEW RED FIN 4.2 540 534 59,617 | 2024/5/15
(4EEAES) | ABBOTT LABORATORIES 3.75 350 362 40,348 | 2026/11/30
ABBOTT LABORATORIES 4.75 290 322 35,990 | 2036/11/30

ABBOTT LABORATORIES 4.9 200 227 25,364 | 2046/11/30

ABBVIE INC 3.6 100 100 11,186 | 2025/5/14

ABN AMRO BANK NV 4.75 290 301 33,584 | 2025/7/28

ACE INA HOLDINGS 2.3 140 139 15,515 | 2020/11/3

ACE INA HOLDINGS 3.35 180 182 20,321 | 2026/5/3

ACTAVIS FUNDING SCS 3.8 620 628 70,061 | 2025/3/15

AERCAP IRELAND CAP LTD/A 4.5 590 602 67,198 | 2021/5/15

AERCAP IRELAND CAP/GLOBA 5.0 150 155 17,349 | 2021/10/ 1

AETNA INC 2.8 90 88 9,837 | 2023/6/15

ALCOA NEDERLAND HOLDING 6.75 350 370 41,306 | 2024/ 9/30

ALTRIA GROUP INC 3.49 170 172 19,208 | 2022/2/14

ALTRIA GROUP INC 3.8 250 253 28,272 | 2024/ 2 /14

ALTRIA GROUP INC 4.4 1,760 1,805 201,239 | 2026/2/14

ALTRIA GROUP INC 4.8 750 771 85,934 | 2029/2/14

ALTRIA GROUP INC 5.8 420 443 49,385 | 2039/ 2/14

ALTRIA GROUP INC 5.375 20 20 2,236 | 2044/1/31

ALTRIA GROUP INC 5.95 130 138 15,458 | 2049/ 2/14

ALTRIA GROUP INC 6.2 140 149 16,635 | 2059/ 2/14

AMAZON. COM INC 3.15 300 300 33,496 | 2027/8 /22

AMAZON. COM INC 3.875 250 258 28,819 | 2037/8 /22

AMAZON. COM INC 4.95 350 413 46,108 | 2044/12/5

AMAZON. COM INC 4.05 300 314 35,002 | 2047/8 /22

AMERICA MOVIL SAB DE CV 5.0 190 193 21,595 | 2020/ 3 /30

AMERICAN EXPRESS 2.375 410 408 45,509 | 2020/ 5 /26

AMERICAN EXPRESS 2.65 76 75 8,398 | 2022/12/2
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AMERICAN INTL GROUP 3.75 310 310 34, 568 2025/ 7 /10
AMERICAN INTL GROUP 6.25 100 100 11, 155 2037/ 3 /15
AMGEN INC 2.125 90 89 9, 968 2020/ 5/ 1
ANADARKO PETRO 4.85 144 148 16, 595 2021/ 3 /15
ANADARKO PETRO 5.55 530 579 64, 577 2026/ 3 /15
ANADARKO PETRO 6. 45 500 575 64, 111 2036/ 9 /15
ANADARKO PETRO 4.5 1, 400 1,312 146, 299 2044/ 7 /15
ANGLO AMERICAN CAPITAL 3.75 490 493 55,003 2022/ 4 /10
ANGLO AMERICAN CAPITAL 3.625 280 276 30, 835 2024/ 9 /11
ANGLO AMERICAN CAPITAL 4.75 270 276 30, 826 2027/ 4 /10
ANHEUSER-BUSCH 2.65 147 146 16, 338 2021/2/1
ANHEUSER-BUSCH 2.5 590 583 64, 970 2022/ 7 /15
ANHEUSER-BUSCH 3.3 790 798 88, 999 2023/2/1
ANHEUSER-BUSCH 3.5 510 517 57,619 2024/ 1 /12
ANHEUSER-BUSCH 3.65 1, 820 1,819 202, 729 2026/ 2/ 1
ANHEUSER-BUSCH 4.0 500 507 56, 527 2028/ 4 /13
ANHEUSER-BUSCH 4.75 620 661 73, 665 2029/ 1 /23
ANHEUSER-BUSCH 4.9 280 280 31,271 2046/ 2/ 1
ANTERO RESOURCES FINANCE 5. 375 180 181 20, 178 2021/11/ 1
ANTHEM INC 2.95 440 438 48, 896 2022/12/ 1
ANTHEM INC 3.35 170 170 19, 029 2024/12/ 1
ANTHEM INC 3.65 510 508 56, 620 2027/12/ 1
APACHE CORP 3.25 23 23 2, 566 2022/ 4 /15
APACHE CORP 4. 375 70 70 7, 869 2028/10/15
APACHE CORP 6.0 34 36 4,103 2037/1/15
APACHE CORP 5.1 470 461 51, 457 2040/9/ 1
APACHE CORP 4.75 600 563 62, 828 2043/ 4 /15
APACHE CORP 4.25 510 450 50, 183 2044/ 1 /15
APPLE INC 1.55 320 312 34, 865 2021/8/4
APPLE INC 2.45 850 816 91, 024 2026/ 8/ 4
APPLE INC 3.35 610 620 69, 125 2027/2/9
ARCELORMITTAL 6. 25 190 204 22,818 2022/ 2 /25
ARCELORMITTAL 4.55 260 266 29, 685 2026/ 3 /11
ARDAGH PKG FIN/HLDGS USA 6.0 480 482 53, 760 2025/ 2 /15
AT&T INC 3.4 260 257 28, 748 2025/ 5 /15
AT&T INC 4.5 522 494 55, 154 2048/ 3/ 9
BANCO SANTANDER SA 3.848 600 606 67, 557 2023/ 4 /12
BANCO SANTANDER SA 4. 378999 600 606 67, 537 2028/ 4 /12
BANCO SANTANDER SA FRN 3.91694 200 198 22,075 2023/ 4 /12
BANK OF AMERICA CORP 3.3 10 10 1,126 2023/1/11
BANK OF AMERICA CORP 4.0 300 312 34, 785 2024/4/ 1
BANK OF AMERICA CORP 4.2 1, 440 1, 488 165, 886 2024/ 8 /26
BANK OF AMERICA CORP 4.0 1, 000 1,019 113, 642 2025/ 1 /22
BANK OF AMERICA CORP 4. 45 160 166 18, 592 2026/ 3/ 3
BANK OF AMERICA CORP 3.5 540 546 60, 855 2026/ 4 /19
BANK OF AMERICA CORP 4.25 6, 100 6, 260 697, 716 2026/10/22
BANK OF AMERICA CORP FRN 3. 004 61 60 6, 756 2023/12/20
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SE@ALE 2 | BANK OF AMERICA CORP FRN 3.55 690 699 77,990 | 2024/3/5
(A0REENTE) | BANK OF AMERICA CORP FRN 4.33 620 638 71,180 | 2050/3/15
BANK OF AMERICA FRN 3.593 170 169 18,845 | 2028/ 7 /21
BANK OF AMERICA FRN 6.1 140 148 16,534 | 9998/12/31
BANK OF MONTREAL FRN 3.803 110 105 11,801 | 2032/12/15
BANQUE FED CRED MUTU FRN 2.2 240 237 26,514 | 2020/ 7 /20
BARCLAYS BANK PLC FRN 4,972 460 475 53,044 | 2029/5/16
BARRICK NA FINANCE LLC 5.7 530 601 67,086 | 2041/5 /30
BAT CAPITAL CORP 3.557 1,390 1,307 145,684 | 2027/8/15
BAT CAPITAL CORP 4.54 660 573 63,899 | 2047/8 /15
BAUSCH HEALTH COS INC 6.125 210 209 23,399 | 2025/4 /15
BECTON DICKINSON AND CO 3.363 830 827 92,226 | 2024/6/6
BECTON DICKINSON AND CO 4.685 300 305 34,091 | 2044/12/15
BERKSHIRE HATHAWAY FIN 4.25 590 613 68,322 | 2049/1 /15
BHP BILLITON FIN USA FRN 6.75 910 1,008 112,434 | 2075/10/19
BHP BILLITON FIN USA LTD 2.875 35 35 3,928 | 2022/ 2 /24
BHP BILLITON FIN USA LTD 5.0 40 46 5,215 | 2043/9/30
BLUE RACER MID LLC 6.125 150 152 16,974 | 2022/11/15
BMW US CAPITAL LLC 1.85 80 78 8,705 | 2021/9/15
BNP PARIBAS 3.375 200 195 21,838 | 2025/1/9
BNP PARIBAS 4.625 880 899 100,276 | 2027/3/13
BNP PARIBAS 4.4 1,140 1,169 130,324 | 2028/8/14
BNP PARIBAS FRN 4.705 1,150 1,193 132,982 | 2025/1/10
BNP PARIBAS FRN 5.198 670 721 80,439 | 2030/1/10
BOEING CO 4.875 90 91 10,196 | 2020/2/15
BP CAPITAL MARKETS AMERT 3.119 1,920 1,903 212,158 | 2026/5/4
BP CAPITAL MARKETS PLC 3.535 80 82 9,141 | 2024/11/ 4
BP CAPITAL MARKETS PLC 3. 506 340 346 38,578 | 2025/3/17
BPCE SA 5.15 200 208 23,258 | 2024/ 7 /21
BPCE SA 5.15 400 417 46,517 | 2024/ 7 /21
BRIGHTHOUSE FINANCIAL IN 4.7 200 158 17,642 | 2047/6 /22
BROADCOM CRP /  CAYMN FI 3.125 310 295 32,897 | 2025/1/15
BURLINGTN NORTH SANTA FE 4.55 10 10 1,206 | 2044/9/1
CCO HLDGS LLC/CAP CORP 5.375 240 248 27,672 | 2025/5/1
CCO HLDGS LLC/CAP CORP 5.125 640 646 72,036 | 2027/5/1
CELGENE CORP 2.25 350 344 38,378 | 2021/8/15
CELGENE CORP 3.625 100 101 11,337 | 2024/5/15
CELGENE CORP 5.25 140 151 16,864 | 2043/8/15
CELGENE CORP 4.625 500 509 56,739 | 2044/5/15
CELGENE CORP 5.0 20 21 2,377 | 2045/8/15
CENTENE CORP 5. 625 60 60 6,795 | 2021/2/15
CENTENE CORP 4.75 110 112 12,503 | 2022/5/15
CENTENE CORP 6.125 430 451 50,267 | 2024/ 2/15
CHARTER COMM OPT LLC/CAP 3.579 320 322 35,886 | 2020/ 7 /23
CHARTER COMM OPT LLC/CAP 4. 908 1, 400 1,475 164,425 | 2025/7 /23
CHARTER COMM OPT LLC/CAP 3.75 640 616 68,704 | 2028/2/15
CHARTER COMM OPT LLC/CAP 5.375 140 141 15,757 | 2038/4/1
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SE@ A& 2% | CHARTER COMM OPT LLC/CAP 5.75 10 10 1,164 | 2048/4/1
(40#&EAME) | CHESAPEAKE ENERGY CORP 6. 625 30 30 3,453 | 2020/8/15
CHESAPEAKE ENERGY CORP 6.125 140 144 16,144 | 2021/2/15
CHESAPEAKE ENERGY CORP 5.75 260 255 28,505 | 2023/3/15
CHEVRON CORP 2.954 450 451 50,318 | 2026/5 /16
CIMAREX ENERGY CO 3.9 850 845 94,177 | 2027/5/15
CINTAS CORPORATION NO. 2 2.9 250 250 27,924 | 2022/4/1
CINTAS CORPORATION NO. 2 3.7 450 461 51,382 | 2027/4/1
CITIGROUP INC 4.4 650 673 75,090 | 2025/6 /10
CITIGROUP INC 5.5 910 998 111,242 | 2025/9/13
CITIGROUP INC 4. 45 6, 050 6, 225 693,764 | 2027/9/29
CITIGROUP INC 8.125 146 218 24,311 | 2039/7/15
CITIGROUP INC 5.3 78 85 9,552 | 2044/5/6
CITIGROUP INC 4.75 110 113 12,696 | 2046/5/18
CITIGROUP INC 4. 65 210 226 25,252 | 2048/ 7 /23
CITIGROUP INC FRN 5.35 30 29 3,301 | 2049/5/29
CNOOC FINANCE 2015 US 3.5 910 917 102,241 | 2025/5/5
COMCAST CORP 3.375 590 596 66,528 | 2025/8/15
COMCAST CORP 3.95 660 687 76,561 | 2025/10/15
COMCAST CORP 4.15 1, 690 1,778 198,179 | 2028/10/15
COMCAST CORP 4.25 470 498 55,515 | 2030/10/15
COMCAST CORP 4.2 70 72 8,079 | 2034/8/15
COMCAST CORP 5. 65 30 35 3,905 | 2035/6/15
COMCAST CORP 3. 969 144 138 15,434 | 2047/11/1
COMCAST CORP 4.7 100 108 12,051 | 2048/10/15
COMCAST CORP 3.999 72 69 7,788 | 2049/11/1
COMCAST CORP 4.049 173 166 18,530 | 2052/11/1
COMMONWEALTH BANK AUST 3.9 140 138 15,459 | 2047/7 /12
CONCHO RESOURCES INC 4.375 60 61 6,857 | 2025/1/15
CONCHO RESOURCES INC 3.75 370 366 40,841 | 2027/10/ 1
CONCHO RESOURCES INC 4.3 140 144 16,067 | 2028/8/15
CONSTELLATION BRANDS INC 4.75 260 277 30,871 | 2024/11/15
CONTINENTAL RESOURCES 4.5 190 196 21,892 | 2023/4/15
CONTINENTAL RESOURCES 3.8 180 181 20,204 | 2024/6/1
CONTINENTAL RESOURCES 4.375 170 174 19,447 | 2028/1/15
CONTL AIRLINES 5.983 253 265 29,628 | 2022/4 /19
COOPERATIEVE RABOBANK UA 4.75 610 619 69,023 | 2020/1/15
COOPERATIEVE RABOBANK UA 3.75 2,320 2,278 253,967 | 2026/ 7 /21
CRED SUIS GP FUN LTD 4.875 690 738 82,342 | 2045/5/15
CREDIT AGRICOLE FRN 8.375 130 133 14,833 | 2049/12/13
CREDIT AGRICOLE LONDON 2.5 250 249 27,858 | 2019/4 /15
CREDIT SUISSE GROUP FRN 3. 869 590 577 64,382 | 2029/1 /12
CVS CORP 5. 298 3 4 456 | 2027/1/11
CVS HEALTH CORP 3.35 180 181 20,195 | 2021/3/9
CVS HEALTH CORP 3.7 800 810 90,342 | 2023/3/9
CVS HEALTH CORP 4.1 450 459 51,223 | 2025/3/25
CVS HEALTH CORP 3.875 102 102 11,466 | 2025/7 /20
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MSE@AE 2% | CVS HEALTH CORP 4.3 1, 850 1,866 207,951 | 2028/ 3 /25
(Go#&EAME) | CVS HEALTH CORP 4.78 100 97 10,896 | 2038/3/25
CVS HEALTH CORP 5.125 670 670 74,728 | 2045/ 7 /20
CVS HEALTH CORP 5. 05 160 159 17,755 | 2048/ 3/25
DAIMLERCHRYSLER 2.45 150 149 16,623 | 2020/5/18
DANONE SA 2.077 740 724 80,729 | 2021/11/2
DANONE SA 2. 589 1,140 1,113 124,108 | 2023/11/ 2
DANSKE BANK A/S 5.0 580 592 66,024 | 2022/1/12
DANSKE BANK A/S 5.375 740 767 85,565 | 2024/1/12
DELTA AIR LINES 6. 821 218 239 26,660 | 2022/8 /10
DEUTSCHE TELEKOM INT FIN 2.82 160 159 17,756 | 2022/1/19
DEVON ENERGY CORPORATION 3.25 220 221 24,663 | 2022/5/15
DEVON ENERGY CORPORATION 5.85 1,990 2, 247 250,490 | 2025/12/15
DEVON ENERGY CORPORATION 5.6 110 120 13,479 | 2041/7/15
DEVON ENERGY CORPORATION 4.75 20 20 2,230 | 2042/5/15
DIAGEO CAPITAL PLC 4.828 140 143 16,011 | 2020/7 /15
DIAGEO INVESTMENT CORP 2.875 330 331 36,956 | 2022/5/11
DIAMOND 1 FIN/DIAMOND 2 4,42 1,080 1,106 123,294 | 2021/6/15
DISH DBS CORP 5. 875 1, 260 1,078 120, 156 | 2024/11/15
DP WORLD LTD 5. 625 540 566 63,077 | 2048/9 /25
DP WORLD LTD 5. 625 200 209 23,362 | 2048/ 9 /25
DUKE ENERGY CORP 3.55 110 111 12,425 | 2021/9/15
DUKE ENERGY CORP 3.75 600 553 61,688 | 2046/9/1
EATON CORP 2.75 530 528 58,909 | 2022/11/2
EATON CORP 4.15 260 258 28,846 | 2042/11/2
ECOPETROL SA 5.875 680 702 78,273 | 2045/5 /28
EL PASO CORPORATION 7.75 90 116 13,017 | 2032/1/15
EL PASO NATURAL GAS 8.375 120 157 17,534 | 2032/6/15
ELI LILLY & CO 3.1 100 100 11,190 | 2027/5/15
ENERGY TRANSFER OPERATNG 4.5 410 427 47,622 | 2024/4/15
ENERGY TRANSFER OPERATNG 5.25 200 215 23,990 | 2029/4 /15
ENERGY TRANSFER OPERATNG 6.25 40 44 5,014 | 2049/4/15
ENTERPRISE PRODUCTS OPER 4.15 780 820 91,386 | 2028/10/16
EOG RESOURCES INC 4.15 220 232 25,861 | 2026/1/15
EQUATE PETROCHEMICAL BV 4.25 660 668 74,552 | 2026/11/ 3
EXXON MOBIL CORPORATION 3.043 890 898 100,127 | 2026/3/1
FED HOME LN DISCOUNT NT — 6, 360 6, 337 706,225 | 2019/5 /31
FIRST DATA CORPORATION 5.375 400 409 45,616 | 2023/8/15
FIRST DATA CORPORATION 5.0 20 20 2,286 | 2024/1/15
FIRSTENERGY CORP 4.25 390 404 45,104 | 2023/3/15
FIRSTENERGY CORP 3.9 390 393 43,816 | 2027/7/15
FIRSTENERGY CORP 7.375 2,010 2,638 294,066 | 2031/11/15
FIRSTENERGY CORP 4. 85 70 73 8,223 | 2047/7/15
FNMA AGENCY BOND — 380 375 41,805 | 2019/10/9
FORD MOTOR CRED 4.75 270 215 24,020 | 2043/1/15
FOX CORP 4.709 110 117 13,059 | 2029/1 /25
FREEPORT-MC C AND G 3.55 65 64 7,212 2022/3/1
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@ AE % | FREEPORT-MCMORAN INC 4.0 20 20 2,246 | 2021/11/14
(40#&EAME) | FREEPORT-MCMORAN INC 6. 875 320 338 37,776 | 2023/2/15
GENERAL ELEC CAP CORP 6.0 170 171 19,127 | 2019/8/7
GENERAL ELEC CAP CORP 5.5 50 50 5,673 | 2020/1/8
GENERAL ELEC CAP CORP 2.342 862 850 94,831 | 2020/11/15
GENERAL ELEC CAP CORP 5.3 298 308 34,331 | 2021/2/11
GENERAL ELEC CAP CORP 4. 65 70 72 8,060 | 2021/10/17
GENERAL ELEC CAP CORP 3.15 195 194 21,655 | 2022/9/7
GENERAL ELEC CAP CORP 3.373 508 493 54,951 | 2025/11/15
GENERAL ELEC CAP CORP 6.75 90 103 11,566 | 2032/3/15
GENERAL ELEC CAP CORP 6.875 3,637 4,311 480,418 | 2039/1/10
GENERAL ELEC CAP CORP 4.5 30 27 3,075 | 2044/3/11
GENERAL MOTORS 6.25 590 588 65,618 | 2043/10/2
GENERAL MOTORS FINL CO 2.45 170 167 18,715 | 2020/11/6
GENERAL MOTORS FINL CO 4,375 210 214 23,928 | 2021/9 /25
GILEAD SCIENCES INC 2.55 110 109 12,231 | 2020/9/1
GILEAD SCIENCES INC 3.5 200 203 22,667 | 2025/2/1
GILEAD SCIENCES INC 4.8 100 104 11,671 | 2044/4/1
GILEAD SCIENCES INC 4.75 230 239 26,716 | 2046/3/ 1
GILEAD SCIENCES INC 4.15 440 424 47,305 | 2047/3/1
GLAXOSMITHKLINE CAPITAL 2.85 50 50 5,581 | 2022/5/8
GLENCORE FUNDING LLC 2.875 120 119 13,285 | 2020/4/16
GLENCORE FUNDING LLC 4.125 740 751 83,728 | 2023/5/30
GLENCORE FUNDING LLC 4.125 740 747 83,297 | 2024/3/12
GLENCORE FUNDING LLC 4.0 670 651 72,589 | 2027/3/27
GOLDMAN SACHS GROUP 6.75 1,390 1,712 190,831 | 2037/10/ 1
GOLDMAN SACHS GROUP FRN 4.223 560 574 63,977 | 2029/5/1
GOLDMAN SACHS GROUP INC 4.0 1,130 1,163 129,633 | 2024/3/3
GOLDMAN SACHS GROUP INC 4.25 3,770 3, 845 428,497 | 2025/10/21
GOLDMAN SACHS GROUP INC 5.15 1, 060 1,117 124,486 | 2045/ 5 /22
GOLDMAN SACHS GROUP INC 4.75 500 528 58,917 | 2045/10/21
HALFMOON PARENT INC 3.4 280 282 31,504 | 2021/9/17
HALFMOON PARENT INC 3.75 750 765 85,357 | 2023/7/15
HALFMOON PARENT INC 4.125 220 227 25,338 | 2025/11/15
HALFMOON PARENT INC 4,375 540 558 62,249 | 2028/10/15
HALLIBURTON CO 5.0 760 812 90,541 | 2045/11/15
HARRIS CORPORATION 5. 054 140 154 17,214 | 2045/4 /27
HCA INC 5.875 250 267 29,854 | 2022/3/15
HCA INC 5. 875 60 64 7,155 | 2023/5/1
HCA INC 5.0 100 105 11,807 | 2024/3/15
HCA INC 5.25 90 96 10,739 | 2026/6 /15
HCA INC 4.5 60 61 6,897 | 2027/2/15
HJ HEINZ CO 4.875 256 262 29,209 | 2025/2/15
HSBC BANK PLC 4.75 180 185 20,686 | 2021/1/19
HSBC BANK USA 4.875 300 307 34,266 | 2020/ 8 /24
HSBC HOLDING PLC 4.25 630 642 71,588 | 2024/3/14
HSBC HOLDINGS PLC 3.4 860 866 96,606 | 2021/3/8
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S % | HSBC HOLDINGS PLC 4.25 620 631 70, 333 2025/ 8 /18
HSBC HOLDINGS PLC 3.9 660 667 74, 357 2026/ 5 /25
HSBC HOLDINGS PLC FRN 4. 041 570 575 64, 178 2028/ 3 /13
HSBC HOLDINGS PLC FRN 4. 583 1,010 1, 059 118, 124 2029/ 6 /19
HSBC HOLDINGS PLC FRN 6.25 710 717 79, 950 9998/12/31
HSBC HOLDINGS PLC FRN 6.5 710 710 79,214 9998/12/31
HUMANA INC 3.15 320 320 35, 744 2022/12/ 1
HUMANA INC 3.95 760 766 85, 421 2027/ 3 /15
HUMANA INC 4. 625 20 20 2,254 2042/12/ 1
HUMANA INC 4.95 160 169 18, 836 2044/10/ 1
HUMANA INC 4.8 30 31 3,485 2047/ 3 /15
ILFC E-CAP TRUST II FRN 4.85 200 154 17, 268 2065/12/21
ING BANK NV 2.5 240 239 26, 716 2019/10/ 1
INTEL CORP 3.7 110 114 12, 786 2025/ 7 /29
INTEL CORP 3.734 119 118 13,173 2047/12/ 8
INTESA SANPAOLO SPA 3. 125 700 682 76, 083 2022/ 7 /14
INTESA SANPAOLO SPA 3. 375 270 263 29, 363 2023/1/12
INTESA SANPAOLO SPA 5.017 990 954 106, 332 2024/ 6 /26
INTESA SANPAOLO SPA 5.71 200 195 21,777 2026/ 1 /15
INTL LEASE FINANCE CORP 8.625 520 589 65, 651 2022/ 1 /15
INTL LEASE FINANCE CORP 5. 875 200 214 23, 857 2022/ 8 /15
JOHN DEERE CAPITAL CORP 2.25 30 29 3, 342 2019/ 4 /17
JOHN DEERE CAPITAL CORP 1.7 10 9 1,105 2020/ 1 /15
JOHNSON & JOHNSON 2.45 80 77 8,670 2026/ 3/ 1
JOHNSON & JOHNSON 3. 625 1, 460 1, 466 163, 402 2037/3/3
JP MORGAN CHASE & CO 3.875 750 771 85, 930 2024/ 9 /10
JPMORGAN CHASE & CO 4.125 1, 400 1, 447 161, 262 2026/12/15
JPMORGAN CHASE & CO 4.25 220 228 25, 487 2027/10/ 1
JPMORGAN CHASE & CO 4.95 2,050 2, 260 251, 964 2045/6/ 1
JPMORGAN CHASE & CO FRN 4.023 1, 000 1,035 115, 369 2024/12/ 5
JPMORGAN CHASE & CO FRN 4. 203 450 469 52,279 2029/ 7 /23
JPMORGAN CHASE & CO FRN 4. 452 200 212 23, 681 2029/12/ 5
KAZMUNAYGAS NATIONAL 6. 375 240 262 29, 225 2048/10/24
KERR-MCGEE CORP 6.95 100 114 12, 764 2024/ 7/ 1
KINDER MORGAN ENER PART 3.5 160 161 17, 980 2021/3/1
KINDER MORGAN ENER PART 3.5 390 393 43, 894 2023/9/1
KINDER MORGAN ENER PART 4.25 160 166 18, 552 2024/9/1
KINDER MORGAN INC 5.3 280 303 33,873 2034/12/ 1
KKR GROUP FIN CO II 5.5 50 52 b, 877 2043/2/ 1
KRAFT FOODS INC 3.5 30 30 3,375 2022/6/6
KRAFT HEINZ FOODS CO 3.5 180 181 20, 236 2022/ 7 /15
KRAFT HEINZ FOODS CO 3.95 200 200 22,372 2025/ 7 /15
KRAFT HEINZ FOODS CO 3.0 170 158 17, 683 2026/6/ 1
KRAFT HEINZ FOODS CO 5.0 20 19 2,180 2035/ 7 /15
KROGER CO 6. 15 80 81 9, 131 2020/ 1 /15
LAMB WESTON HLD 4.875 350 354 39, 481 2026/11/ 1
LLOYDS BANK PLC 4. 65 2,310 2,341 260, 924 2026/ 3 /24
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W@t fE 5 | LLOYDS BANKING GROUP FRN 3.574 200 191 21, 359 2028/11/ 7

(GOEEIEATE) | LLOYDS BANKING GROUP PLC 4. 375 200 204 22, 786 2028/ 3 /22

LLOYDS TSB BANK PLC 4.5 300 303 33, 866 2024/11/ 4

LOCKHEED MARTIN CORP 3.55 510 524 58, 487 2026/ 1 /15

MARS INC 2.7 240 237 26, 450 2025/4/1

MARS INC 3.2 140 138 15, 418 2030/4/1

MCDONALD’ S CORP 3.7 320 329 36, 755 2026/ 1 /30

MCDONALD’ S CORP 3.5 880 889 99, 077 2027/3/ 1

MCDONALD’ S CORP 3.8 110 112 12, 580 2028/4/1

MEDTRONIC GLOBAL HLDINGS 3.35 970 984 109, 757 2027/4/ 1

MEDTRONIC INC 3.5 030 1,061 118, 276 2025/ 3 /15

MEG ENERGY CORP 7.0 50 47 5, 280 2024/ 3 /31

MEG ENERGY CORP 6.5 30 29 3,309 2025/ 1 /15

MERCK & CO INC 2.75 200 199 22,274 2025/ 2 /10

METLIFE INC 6.4 570 613 68, 322 2066/12/15

MICROSOFT CORP 1.55 540 528 58, 853 2021/8/8

MICROSOFT CORP 2.4 780 777 86, 635 2022/2/6

MICROSOFT CORP 2.875 660 665 74,213 2024/ 2/6

MICROSOFT CORP 2.7 270 269 30, 028 2025/ 2 /12

MICROSOFT CORP 2.4 3,120 3,017 336, 312 2026/ 8/ 8

MICROSOFT CORP 3.3 1,220 1, 245 138, 840 2027/2/6

MICROSOFT CORP 3.45 30 29 3,323 2036/ 8/ 8

MITSUBISHI UFJ FIN GRP 2.998 400 400 44, 621 2022/ 2 /22

MLPX LP-REGS 4. 875 170 181 20, 196 2024/12/ 1

MLPX LP-REGS 4.875 20 21 2,367 2025/6/ 1

MOLSON COORS BREWING CO 3.5 10 10 1,129 2022/5/ 1

MORGAN STANLEY 5.5 400 413 46, 037 2020/ 7 /24

MORGAN STANLEY FRN 3.772 460 1, 466 163, 406 2029/ 1 /24

MPLX LP 4.0 70 69 7,754 2028/ 3 /15

MPLX LP 4.8 520 547 61, 007 2029/ 2 /15

MPLX LP 4.5 400 380 42, 406 2038/ 4 /15

MPLX LP 4.7 690 658 73,333 2048/ 4 /15

MPLX LP 5.5 340 362 40, 370 2049/ 2 /15

MYRIAD INTL HOLDINGS BV 4. 85 720 748 83, 386 2027/ 7/6

NBCUNIVERSAL MEDIA LLC 4. 375 300 309 34, 452 2021/4/1

NETFLIX INC 5.375 70 72 8,110 2021/2/1

NEWELL RUBBERMAID INC 4.2 420 397 44, 282 2026/4/ 1

NOBLE ENERGY INC 4.15 110 112 12, 548 2021/12/15

NORTHROP GRUMMAN CORP 2.93 420 413 46, 078 2025/ 1 /15

NORTHROP GRUMMAN CORP 3.25 1, 050 1,028 114, 585 2028/ 1/15

NUMERICABLE GROUP SA 7.375 500 495 55, 209 2026/5/ 1

NVR INC 3.95 10 10 1, 141 2022/ 9 /15

OCCIDENTAL PETROLEUM 3. 125 60 60 6, 764 2022/ 2 /15

OCCIDENTAL PETROLEUM 2.7 20 19 2,221 2023/ 2 /15

OCCIDENTAL PETROLEUM 3.4 1, 420 1, 445 161, 123 2026/ 4 /15

OCCIDENTAL PETROLEUM 3.0 380 376 41, 989 2027/ 2 /15

OCCIDENTAL PETROLEUM 4.625 170 184 20, 544 2045/ 6 /15
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SE@ A& % | OCCIDENTAL PETROLEUM 4.4 150 158 17,628 | 2046/ 4 /15
(40#&EAME) | OCCIDENTAL PETROLEUM 4.1 70 70 7,903 | 2047/2/15
OCCIDENTAL PETROLEUM 4.2 80 82 9,221 | 2048/3/15
OFFICE CHERIFIEN DES PHO 4.5 1,180 1,168 130,260 | 2025/10/22
ORACLE CORP 2.5 790 783 87,303 | 2022/10/15
PACIFIC GAS & ELECTRIC — 200 184 20,536 | 2020/10/ 1
PARK AEROSPACE HOLDINGS 5.25 170 175 19,514 | 2022/8/15
PERNOD-RICARD SA 4.45 400 414 46,194 | 2022/1/15
PERNOD-RICARD SA 5.5 200 226 25,220 | 2042/1/15
PETROBRAS GLOBAL FINANCE 6.125 160 169 18,865 | 2022/1/17
PETROBRAS GLOBAL FINANCE 6. 25 2, 252 2,418 269,519 | 2024/ 3 /17
PETROBRAS GLOBAL FINANCE 7.375 410 453 50,494 | 2027/1 /17
PETROBRAS INTL FIN CO 5. 299 1,753 1,784 198,843 | 2025/1 /27
PFIZER INC 4.4 60 64 7,194 | 2044/5/15
PHILIP MORRIS 1.875 1,070 1, 064 118,619 | 2019/11/1
PHILIP MORRIS 2.9 90 90 10,075 | 2021/11/15
PHILIP MORRIS 2.5 230 227 25,345 | 2022/ 8 /22
PHILIP MORRIS 2.5 510 503 56,062 | 2022/11/2
PHILIP MORRIS 4.5 60 59 6,588 | 2042/3/20
QEP RESOURCES INC 6.875 20 20 2,290 | 2021/3/1
RABOBANK 4.375 1,030 1,059 118,095 | 2025/8/4
RABOBANK NEDERLAND 4.625 300 312 34,848 | 2023/12/1
RANGE RESOURCES CORP 5. 875 100 101 11,289 | 2022/7/1
RANGE RESOURCES CORP 4,875 200 184 20,559 | 2025/5/15
RAYTHEON €O 3.125 30 30 3,374 | 2020/10/15
REGENCY ENERGY PARTNERS 5. 875 53 56 6,303 | 2022/3/1
RELIANCE STAND LIFE 11 2.5 140 139 15,546 | 2020/1/15
RESOLUTE FOREST PRODUCTS 5. 875 370 368 41,022 | 2023/5/15
REYNOLDS AMERICAN INC 3.25 130 130 14,513 | 2020/ 6 /12
REYNOLDS AMERICAN INC 5.85 310 314 35,041 | 2045/8 /15
ROYAL BANK OF CANADA 3.2 770 77 86,653 | 2021/4/30
ROYAL BK CANADA 2.15 350 347 38,703 | 2020/10/26
ROYAL BK OF SCOTLAND PLC 6.1 40 42 4,730 | 2023/6/10
ROYAL BK OF SCOTLAND PLC 6.0 290 308 34,411 | 2023/12/19
ROYAL BK OF SCOTLAND PLC 5.125 890 912 101,731 | 2024/5 /28
ROYAL BK SCOTLND FRN 4.519 200 204 22,768 | 2024/ 6 /25
ROYAL BK SCOTLND FRN 4. 269 430 435 48,484 | 2025/ 3/22
SABINE PASS LIQUEFACTION 5.75 280 308 34,338 | 2024/5/15
SALESFORCE. COM INC 3.25 390 398 44,382 | 2023/4/11
SALESFORCE. COM INC 3.7 870 909 101,376 | 2028/4 /11
SANDS CHINA LTD 4.6 800 822 91,666 | 2023/8/8
SANDS CHINA LTD 5.125 250 262 29,223 | 2025/8/8
SANTANDER HOLDINGS USA 4.5 130 133 14,881 | 2025/7/17
SANTANDER UK PLC 2.375 210 209 23,317 | 2020/3/16
SANTANDER UK PLC 5.0 420 430 47,948 | 2023/11/ 7
SHELL INTL FIN 2.875 600 595 66,337 | 2026/5/10
SHELL INTL FIN 4.55 220 242 27,012 | 2043/8/12
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@A E S | SHELL INTL FIN 4.375 1, 090 1,179 131,495 | 2045/5 /11
(ADREEMTE) | SINOPEC GRP OVERSEA 2014 4,375 430 450 50,174 | 2024/4 /10
SINOPEC GRP OVERSEA 2014 4.375 400 418 46,674 | 2024/4/10
SMURFIT CAPITAL ENDG PLC 7.5 95 108 12,124 | 2025/11/20
SOUTHERN COPPER CORP 5.25 680 703 78,379 | 2042/11/8
SPECTRUM BRANDS INC 5.75 320 325 36,218 | 2025/7/15
SPRINT CORP 7.25 210 220 24,571 | 2021/9/15
SPRINT CORP 7.625 150 153 17,079 | 2025/2/15
STANDARD CHARTERED PLC 5.7 500 539 60,067 | 2044/ 3 /26
SUMITOMO MITSUI FINL GRP 2.058 590 579 64,563 | 2021/7/14
SVENSKA HANDELSBANKEN AB 3.35 390 393 43,894 | 2021/5/24
SYNGENTA FINANCE NV 3.933 580 583 65,050 | 2021/4 /23
TARGA RESOURCES PARTNERS 4.25 210 209 23,358 | 2023/11/15
TARGA RESOURCES PARTNERS 5.125 40 41 4,570 | 2025/2/1
TARGA RESOURCES PARTNERS 5.375 250 255 28,502 | 2027/2/1
TARGA RESOURCES PARTNERS 6.5 80 86 9,590 | 2027/7/15
TARGA RESOURCES PARTNERS 6.875 100 108 12,131 | 2029/1/15
TEACHERS INSUR & ANNUITY 4.9 480 529 59,015 | 2044/9 /15
TECK RESOURCES LIMITED 6.0 20 20 2,312 | 2040/8/15
TELEFONICA EMISIONES 5.877 20 20 2,245 | 2019/7/15
TELEFONICA EMISIONES SAU 5.213 300 305 34,067 | 2047/3/8
TELEFONICA EMISIONES SAU 4. 894999 1,230 1,192 132,916 | 2048/3/6
TEVA PHARMA FIN IV BV 3.65 240 234 26,139 | 2021/11/10
TEVA PHARMA FIN IV LLC 2.25 100 98 10,992 | 2020/3/18
TEVA PHARMACEUTICALS NE 1.7 140 139 15,512 | 2019/7/19
TEVA PHARMACEUTICALS NE 2.2 1, 050 1,002 111,741 | 2021/7/21
TEVA PHARMACEUTICALS NE 2.8 150 134 14,967 | 2023/7 /21
TIME WARNER CABLE INC 4.125 200 203 22,637 | 2021/2/15
TIME WARNER CABLE INC 4.0 200 203 22,665 | 2021/9/1
TIME WARNER CABLE INC 6. 55 150 166 18,563 | 2037/5/1
TIME WARNER CABLE INC 7.3 370 432 48,174 | 2038/7/1
TIME WARNER CABLE INC 5. 875 990 1,009 112,478 | 2040/11/15
TIME WARNER INC 6.25 300 349 38,903 | 2041/3/29
TJX COS INC 2.25 90 85 9,484 | 2026/9/15
TRANSCONT GAS PIPE LINE 7.85 1, 350 1,679 187,131 | 2026/2/1
UBS GROUP FUNDING 3. 491 450 451 50,325 | 2023/5/23
UBS GROUP FUNDING 4.125 450 464 51,729 | 2025/9 /24
UBS GROUP FUNDING 4,253 1,550 1,603 178,686 | 2028/3/23
UBS GROUP FUNDING SW FRN 7.0 1,120 1,148 128,010 | 9998/12/31
UNION PACIFIC CORP 4.5 1,140 1,202 133,970 | 2048/9/10
UNITED PARCEL 2.5 160 159 17,725 | 2023/4/1
UNITED PARCEL 3.05 130 129 14,435 | 2027/11/15
UNITED RENTALS NORTH AM 5.75 280 287 32,077 | 2024/11/15
UNITED RENTALS NORTH AM 5.5 10 10 1,147 | 2025/7/15
UNITED RENTALS NORTH AM 6.5 270 286 31,894 | 2026/12/15
UNITED RENTALS NORTH AM 4.875 10 9 1,089 | 2028/1/15
UNITED TECHNOLOGIES CORP 3.95 360 373 41,600 | 2025/ 8/16
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W@t (&% | UNITED TECHNOLOGIES CORP 4.125 280 290 32, 398 2028/11/16
(G0EEIEAE) | UNITED TECHNOLOGIES CORP 4.5 140 144 16, 074 2042/6/1
UNITEDHEALTH GROUP INC 2.7 360 360 40, 158 2020/ 7 /15
UNITEDHEALTH GROUP INC 2.875 240 241 26,916 2021/12/15
UNITEDHEALTH GROUP INC 3.75 390 405 45,183 2025/ 7 /15
UNITEDHEALTH GROUP INC 3. 875 120 125 13, 942 2028/12/15

US BANK NA CINCINNATI 3.15 380 383 42,718 2021/ 4 /26

VALE OVERSEAS LIMITED 6. 875 556 646 72,018 2036/11/21

VALEANT PHARMACEUTICALS 9.0 170 186 20, 815 2025/12/15

VALEANT PHARMACEUTICALS 9.25 50 55 6, 148 2026/4/ 1

VALEANT PHARMACEUTICALS 8.5 40 42 4,782 2027/1 /31

VERIZON COMMUNICATIONS 3.5 90 91 10, 246 2024/11/ 1

VERIZON COMMUNICATIONS 3.376 10 10 1,127 2025/ 2 /15

VERIZON COMMUNICATIONS 2.625 500 479 53, 391 2026/ 8 /15

VERIZON COMMUNICATIONS 4.125 290 303 33, 795 2027/ 3 /16

VERIZON COMMUNICATIONS 4. 329 876 927 103, 307 2028/ 9 /21

VERIZON COMMUNICATIONS 4.5 1,070 1,134 126, 440 2033/ 8 /10

VERIZON COMMUNICATIONS 4.4 380 397 44,271 2034/11/ 1

VERIZON COMMUNICATIONS 5.25 320 360 40, 147 2037/ 3/16

VERIZON COMMUNICATIONS 5.5 50 58 6, 488 2047/ 3 /16

VIACOM INC 4.25 30 31 3,470 2023/9/1

VISA INC 3.15 690 698 77,818 2025/12/14

VISA INC 4.3 450 491 54,719 2045/12/14

VODAFONE GROUP PLC 4. 375 1, 390 1,413 157, 493 2028/ 5 /30

VODAFONE GROUP PLC 5.25 50 50 5, 596 2048/ 5 /30

WAL-MART STORES 4.3 403 434 48, 460 2044/ 4 /22

WALT DISNEY COMPANY 6. 65 200 272 30, 376 2037/11/15

WASTE MANAGEMENT INC 4.6 20 20 2,292 2021/3/1

WASTE MANAGEMENT INC 3.5 30 30 3,416 2024/ 5 /15

WEA FINANCE LLC/WESTFIEL 3.75 300 303 33,851 2024/ 9 /17

WEA FINANCE LLC/WESTFIEL 3.75 900 911 101, 553 2024/ 9 /17

WELLPOINT INC 3.125 210 211 23, 540 2022/ 5 /15

WELLS FARGO & CO FRN 5.875 150 160 17, 897 2049/12/31

WELLS FARGO & COMPANY 3.45 30 30 3,371 2023/ 2 /13

WELLS FARGO & COMPANY 4. 48 899 943 105, 096 2024/ 1/16

WELLS FARGO & COMPANY 4.3 3,110 3,227 359, 699 2027/ 7 /22

WELLS FARGO & COMPANY 4. 65 1, 880 1,919 213,879 2044/11/ 4

WELLS FARGO & COMPANY 4.9 190 202 22, 568 2045/11/17

WELLS FARGO & COMPANY 4.4 160 158 17, 655 2046/ 6 /14

WELLS FARGO & COMPANY 4.75 640 665 74, 175 2046/12/ 7

WHITING PETROLEUM CORP 5.75 160 163 18, 234 2021/ 3/15

WILLIAMS COS INC 7.875 195 215 24,010 2021/9/1

WILLIAMS COS INC 3.7 100 101 11, 314 2023/1/15

WILLIAMS COS INC 7.5 269 336 37, 480 2031/1/15

WILLIAMS PARTNERS LP 5.25 190 193 21,617 2020/ 3 /15

WM WRIGLEY JR CO 2.9 330 330 36, 792 2019/10/21

WPX ENERGY INC 8.25 240 271 30, 290 2023/8/1
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Wtk | WYETH 5.95 50 62 7,019 | 2037/4/1
(GLBEEAES) | XPO LOGISTICS INC 6.5 70 71 7,980 | 2022/6/15
YAMANA GOLD INC 4.625 340 331 36,941 | 2027/12/15
ZF NA CAPITAL 4.75 660 648 72,312 | 2025/4 /29
N 7t 72,473,914
A¥xva FAXVaXy | FAXvay
[Ef#FE%4 | MEXICAN BONOS DESARR FIX 8.0 81, 000 81, 150 473,919 | 2020/ 6 /11
MEXICAN BONOS DESARR FIX 6.5 45, 440 43,771 255,625 | 2022/6/9
MEXICAN BONOS DESARR FIX 8.5 65, 150 65, 887 384,782 | 2038/11/18
MEXICAN BONOS DESARR FIX 7.75 75, 650 70, 452 411,444 | 2042/11/13
MEXICAN BONOS DESARR FIX 8.0 55,130 52, 477 306,466 | 2047/11/ 7
/h G 1,832, 239
TN FTTIINVTN | FTTINLT IV
Ef#zFE% | BRAZIL-NIN-F (NOTA TESO N) 10.0 24, 482 25, 582 736,018 | 2021/1/1
BRAZIL-NTN-F (NOTA TESO N) 10.0 1,232 1,308 37,635 | 2027/1/1
/I B 773, 654
=80 TFaoy7A=TN | FryT =T
[Ef#zE%4 | RUSSIA GOVT BOND 8.15 441,970 445,770 762,268 | 2027/2/3
RUSSIA GOVT BOND - OFZ 7.05 7,943 7, 444 12,729 | 2028/1/19
I/ B 774, 998
A k27 FAVRRYTNVET | FAVRRXVTIET
| EfizE% | INDONESIA GOVERNMENT 8.375 83, 215, 000 87, 326, 653 689,880 | 2026/9 /15
/I it 689, 880
& it 76, 544, 687
(1) AERESFL, WK ORI 2 A3 E o x5 7 EARS O fMEIC L 0 ERF L= b DT,
(H2) #EmE - FFRAEO B A T <.
| meES
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i @M & E S T LN R S >y g
SMEERSEE | HISRHR A
(7 AV 7) % Fx kv Tk Fv T
FERETBA GN ITI30YR APRIL FWD 4.5 5, 600 5, 806 647, 052 2049/4/1
GNMA II 30YR APRIL FWD 4.0 2,200 2, 268 252, 815 2049/4/1
& FF 899, 867

(k1) g
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TFH %
fBIERESR 185, 648 0.2
INFLAE 76, 544, 687 90.0
a—)L s m— 5 FOI 8, 341, 660 9.8
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OB TEEEDMEEDRAE (20184E 4 H10E~201946 4 B 8 B)

PEMALZAT > TGN FA304E 4 H10H 225 F k3144 H 8 A £ TOMTAHMRERIE] 9FT L7z, T b DA1FE
%W%QOWT'TEEF%&UEQ&A %?6&¢(Wﬁ%ﬁﬁﬁﬁm&ﬂj%ukm2ﬁ TEEAD W T L T RE 72 fffid%

DIFZH>, SR, W, e, REOP], Rl HEA AER, RER, KERE, ESRE, BElE4s. oMo S%a
MREF IS OB LT, EYH A AAREEEAENCHEL T L, AARBRFEHRN AR LTS EBRE
4460 THEEFER OBEIE NI 2 R G REOMIE E DA IIR 2 A8 S FhiF B9 2 5 EEH 1ITHES ik
fERE LTA ,uéz"bt?—fﬁiﬁifuéﬁiﬁ HEAFLTVET,

@B\K%Eﬁwﬁﬁﬁﬁﬁﬁ‘%Tﬁﬁ<\itﬁ%ﬁﬁﬁﬁ%W%%ﬂWﬁmowT%%%%ﬁﬁé%WTH%Ui
A,

OBk, 8. TARVEEMEDRKR ogapsasn OIBIEDIRR (201854 A10B~201944 A8 H)

H H ER.ES H H E il
M M
w RE , 85,439, 984, 717 O EE e 3,231, 491, 266
a—)L - m— s 3, 668, 232, 786 o
RS GRATAD 185, 648, 194 *Hﬂﬂ‘“‘\ 3,211, 288, 414
A GRATIAE) 76, 544, 687, 069 T OGS4 20, 584, 178
Ty b AT ar(H) 27, 458, 041 | A 381, 326
jjf;\l;f 3,638,785, 147 ®) HHESEE Eisi& 3,231, 744, 488
SIER) 558, 010, 403
HTAZS 19, 504, 315 iiif 5, 068, 543, 331
HENFHATG 797, 638, 762 TERA 4 1,836,798, 843
B &afE 9, 839, 139, 658 (C) %¥ERGIZ%E51E% A 375,962, 353
gL« AT 3 v (5E) 10, 858, 455 I GIES 4,583, 634, 991
;;i TATV a5 . 333 22(1) E; 13 48 A 4,959,597, 344
SThSE » s s
AR & 526,551, 122 0 RERAE A 13,085,727
FHLFIB 1,132 (B) 4H#EHF£(A+B+C+D) 6,074, 217,674
FefHE R 899, 867, 056 (F) mifgBisss 25,952, 685, 233
© HAELEA-B) 75, 600, 845, 059 © emEREALS 1,127, 825, 961
JLAR 48, 676, 044, 017 o
OIS H 2 & A
SO 26, 024, 801 042 (H %ﬁ%ﬁﬁ% 6,229, 927, 826
D) ZELOZK 48, 676,044, 01701 (1) sH(E+F+G+H) 26,924, 801, 042
10N Y EEEMEE(C/ D) 15,5311 RIPIRMIBES (1) 26,924, 801, 042
<yERFE> (1) #ikoRBohT B) HiMiGESEEEE S L 0(C) £MEEI
(1) TTARODRL EMEHARIIKROTIRZIC L5 bOEEHET,
MEoLAE 59,422, 659, 4211') (FE2) HEOWRO T T O BIMERZBEES L HHOIE, (F70
B NER E AR 2,370, 368, 1261 B OB BRI A LT B oA %26 LA Vi3
It — e 7T A 13, 116, 983, 530[1] T - - siers
(E2) BAICHI 5 EADHR AN .
LM« kRERaT - 77AFD GEEGHEREZER) 28, 073, 429, 094 (1 3) HEDORBOTTH) BYEBRBEE L HDHOIE. PRMEKHD
LM KEl%a7 - 77AFC (ERIEREREZIA) 16, 237, 475, 0144 BE. JEAR D DRFIMERZ 25 LB W 2580 2 VDV E T,
LM KEERa7 - 77AF VA (BREEREZIM 2, 072, 024, 3261

LM« kEfERa7 - 77AF (BREEREZER) 1, 640, 437, 5669
LM« KkBER7 7V K (EEHEEEZER) 652, 678, 017H
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2018412 H 31 A B

@Y 77U ROMFAAITR D@ T,
i RE | M Tt A~ o BN E G E R
I LT E SRR — 7 A VA ~E T HZ LTI, X TF~v—
JfeEE LRSS O A B L GEHAZITVET,
Ty R, TN—R =T N—JL AR KER AT VI AT

i H 7 &t =L\ N—= L AR PN A LT TR T I— N —
T N—=J AR F—=ANTITREAL T v 7 AD D 420% :
60% :20% D HLRIZEDME L a o F~—rELET,

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

= o=

AF b AR b T L b T AR LS = T YR

5

B T & A
E - S B L 3 ol B s N g e N N = Y =t
R B =% Gt AT | AT AN b NS TR R T AR R = —
S AERIRE I 3\ VT, AT AT AT P AR YOS b ISR 2L TR0 T,

sk HELL CUVDHLAE PE D BN K& VG #4513, Wellington World Bond (Customized BM) Fund (Cayman) (77U k- ¥EsME
KT 7R (IAZLBME) (A~2)) OFRFEED DY FRLIZH DT,
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DT BIMES T TR (WRAZLBME) (4<Y)

OQF 5
EHFEE
20184E1 A 1 H2520184E12 A 31 A £ TOHIM
IR 2
SR TR $ 2,438
3 eilps! 499,888
B A MR 78 B IR A LA LE 606,540
BB AR E B RO AR FEBIRLE -883,625
IR &5t $ 225241
#H
T FH R $ -68,013
INT = AT f— -141,561
FHE TR -58,876
PR FHOB -14,529
ENPS -52,065
4 B CE TR -24,026
ZREFHE -18,022
FERRAEY -2,001
ERAE $ -379,093
BBER
INEE GRS T ADRA E TR 555 $ 272,678
NG -710
BB ERE $ -273,388
e EEnE=ERY $ 427,240
TR 2,981
SEFEXLT AP 408
i EER $ 429,813
fEE DR $ 429813
HR—OHYME EmE (¥
FCITA(~yVHY) (HIARME PERRAR108,347,060/ 1K 11%29,941) 10,899.0102
FDZZA(~yP72L) HIARHMIE PFERAAES, 380,987,470/ 315K M £4265,793) 12,720.3782
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ERR

ABN AMRO BANK NV COVERED REGS 06/20 3.625 75,000 2020/6/22 90,606
ABN AMRO BANK NV SR UNSECURED REGS 03/22 4.125 75,000 2022/3/28 96,048
ALLSTATE CORP SR UNSECURED 12/26 3.28 25,000 2026/12/15 24,501
AMERICAN HONDA FINANCE SR UNSECURED 07/21 1.65 75,000 2021/7/12 72,253
AMERICAN INTL GROUP SR UNSECURED 04/26 3.9 25,000 2026/4/1 24,052
ANGLIAN WATER SERV FIN SR SECURED REGS 07/30 6.293 25,000 2030/7/30 42,340
ANTHEM INC SR UNSECURED 01/44 5.1 10,000 2044/1/15 10,147
AON CORP COMPANY GUAR 12/28 4.5 25,000 2028/12/15 25,308
AXA SA SUBORDINATED REGS 04/40 VAR 50,000 2040/4/16 60,253
BANK OF AMERICA CORP SR UNSECURED 07/29 VAR 20,000 2029/7/23 19,906
BANK OF AMERICA CORP SR UNSECURED 10/27 3.248 20,000 2027/10/21 18,513
BANK OF AMERICA CORP SR UNSECURED 12/19 5.5 40,000 2019/12/4 52,778
BANK OF NOVA SCOTIA SR UNSECURED 03/21 2.45 50,000 2021/3/22 49,143
BANK OF NY MELLON CORP SUBORDINATED 10/28 3 15,000 2028/10/30 13,777
BANK OF SCOTLAND PLC COVERED 12/24 4.875 100,000 2024/12/20 148,933
BARCLAYS BANK UK PLC COVERED REGS 03/22 4.25 50,000 2022/3/2 64,577
BNP PARIBAS HOME LOAN CO COVERED REGS 03/22 3.125 100,000 2022/3/22 125,907
CITIGROUP INC SR UNSECURED 01/26 3.7 50,000 2026/1/12 48,073
CITIGROUP INC SR UNSECURED REGS 08/19 5 100,000 2019/8/2 117,632
CONOCOPHILLIPS COMPANY COMPANY GUAR 03/26 4.95 15,000 2026/3/15 16,052
DANSKE BANK A/S COVERED 11/19 4.125 50,000 2019/11/26 59,366
FCA BANK SPA IRELAND COMPANY GUAR REGS 10/19 2 130,000 2019/10/23 150,709
GE CAPITAL EURO FUNDING COMPANY GUAR 01/20 5.375 100,000 2020/1/23 119,882
GENERAL MOTORS FINL CO COMPANY GUAR 07/20 3.2 50,000 2020/7/13 49,379
GENERAL MOTORS FINL CO COMPANY GUAR 07/21 3.2 50,000 2021/7/6 48,840
GOLDMAN SACHS GROUP INC SR UNSECURED 05/29 VAR 25,000 2029/5/1 24,060
GOLDMAN SACHS GROUP INC SR UNSECURED REGS 02/23 3.25 25,000 2023/2/1 30,927
GOLDMAN SACHS GROUP INC SR UNSECURED REGS 08/19 5 100,000 2019/8/21 71,394
HARTFORD FINL SVCS GRP SR UNSECURED 04/22 5.125 35,000 2022/4/15 36,690
HSBC HOLDINGS PLC SUBORDINATED REGS 06/19 6 50,000 2019/6/10 58,618
ING BANK NV COVERED REGS 01/22 3.375 100,000 2022/1/10 126,176
JPMORGAN CHASE + CO SR UNSECURED 01/23 3.2 75,000 2023/1/25 73,907
JPMORGAN CHASE + CO SR UNSECURED 02/28 VAR 25,000 2028/2/1 24,268
JPMORGAN CHASE + CO SR UNSECURED 12/29 VAR 25,000 2029/12/5 25,429
KEYCORP SR UNSECURED 10/25 4.15 25,000 2025/10/29 25,394
KFW GOVT GUARANT 01/23 2.125 225,000 2023/1/17 220,248
KFW GOVT GUARANT 08/20 6 275,000 2020/8/20 205,198
KFW GOVT GUARANT 12/19 6.25 525,000 2019/12/4 383,196
KFW GOVT GUARANT REGS 02/22 5.5 275,000 2022/2/9 211,972
MORGAN STANLEY SR UNSECURED 01/45 4.3 10,000 2045/1/27 9,353
MORGAN STANLEY SR UNSECURED 07/21 5.5 75,000 2021/7/28 78,599
NEW S WALES TREASURY CRP LOCAL GOVT G 03/22 6 350,000 2022/3/1 275,841
NEW S WALES TREASURY CRP LOCAL GOVT G 08/24 5 25,000 2024/8/20 20,059
NEW YORK LIFE GLOBAL FDG SECURED 144A 09/21 1.7 50,000 2021/9/14 48,185
NORDEA BANK ABP SR UNSECURED REGS 07/22 3.25 100,000 2022/7/5 125,646
PROGRAMA CEDULAS TDA FTA COVERED 04/21 4.125 200,000 2021/4/10 249,504
ROYAL BANK OF CANADA SR UNSECURED 02/22 2.75 35,000 2022/2/1 34,440
SANTANDER UK PLC SR UNSECURED 09/19 2.35 100,000 2019/9/10 99,242
SOCIETE GENERALE SCF COVERED REGS 03/19 5 150,000 2019/3/27 173,555
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SOCIETE GENERALE SR UNSECURED REGS 03/21 4.75 100,000 2021/3/2 125,693
STATE STREET CORP SR UNSECURED 12/29 VAR 25,000 2029/12/3 25,805
SUNTRUST BANKS INC SR UNSECURED 03/21 2.9 25,000 2021/3/3 24,784
TORONTO DOMINION BANK SR UNSECURED 04/21 2.125 25,000 2021/4/7 24,464
TRAVELERS COS INC SR UNSECURED 06/37 6.25 10,000 2037/6/15 12,459
TREASURY CORP VICTORIA LOCAL GOVT G 10/22 6 325,000 2022/10/17 260,673
TREASURY CORP VICTORIA LOCAL GOVT G 11/26 5.5 75,000 2026/11/17 63,782
UNUM GROUP SR UNSECURED 05/21 3 20,000 2021/5/15 19,772
US BANCORP SUBORDINATED 04/26 3.1 25,000 2026/4/27 23,672
VISA INC SR UNSECURED 12/22 2.8 25,000 2022/12/14 24,686
VOLKSWAGEN INTL FIN NV COMPANY GUAR REGS 10/23 1.125 100,000 2023/10/2 111,790
VOLKSWAGEN LEASING GMBH COMPANY GUAR REGS 04/24 1.125 15,000 2024/4/4 16,547
WELLS FARGO + COMPANY SR UNSECURED 02/25 3 10,000 2025/2/19 9,424
WELLS FARGO + COMPANY SR UNSECURED 07/21 2.1 50,000 2021/7/26 48,439
WELLS FARGO + COMPANY SR UNSECURED 10/26 3 50,000 2026/10/23 46,286
WESTERN AUST TREAS CORP LOCAL GOVT G 10/27 3 45,000 2027/10/21 32,091
SREE 5,051,244
EX

3M COMPANY SR UNSECURED 09/26 2.25 25,000 2026/9/19 23,120
AIR LEASE CORP SR UNSECURED 01/22 3.5 25,000 2022/1/15 24,602
ALLERGAN FUNDING SCS COMPANY GUAR 03/20 3 15,000 2020/3/12 14,945
ALLERGAN FUNDING SCS COMPANY GUAR 03/35 4.55 10,000 2035/3/15 9,486
AMERICA MOVIL SAB DE CV COMPANY GUAR 06/22 4.75 50,000 2022/6/28 65,221
AMERICAN TOWER CORP SR UNSECURED 09/21 3.45 25,000 2021/9/15 24,995
ANHEUSER BUSCH INBEV SA/ COMPANY GUAR REGS 03/28 2 50,000 2028/3/17 57,838
ANHEUSER BUSCH INBEV WOR COMPANY GUAR 01/24 3.5 15,000 2024/1/12 14,672
APPLE INC SR UNSECURED 02/27 3.35 35,000 2027/2/9 34,104
ARCHER DANIELS MIDLAND C SR UNSECURED 03/49 4.5 5,000 2049/3/15 5,125
AT+T INC SR UNSECURED 02/28 4.1 20,000 2028/2/15 19,232
AT+T INC SR UNSECURED 03/48 4.5 25,000 2048/3/9 21,393
AT+T INC SR UNSECURED 05/25 3.4 50,000 2025/5/15 47,083
BAT INTL FINANCE PLC COMPANY GUAR 03/24 7.25 50,000 2024/3/12 77,278
BP CAP MARKETS AMERICA COMPANY GUAR 05/22 3.245 25,000 2022/5/6 24,783
BP CAP MARKETS AMERICA COMPANY GUAR 11/23 3.216 25,000 2023/11/28 24,639
BP CAPITAL MARKETS PLC COMPANY GUAR 11/24 3.535 25,000 2024/11/4 24,768
BRITISH TELECOMMUNICATIO SR UNSECURED REGS 03/21 0.625 135,000 2021/3/10 155,058
CARGILL INC SR UNSECURED 144A 11/21 3.25 100,000 2021/11/15 99,973
CATERPILLAR FINL SERVICE SR UNSECURED 09/21 3.15 25,000 2021/9/7 25,066
CHARTER COMM OPT LLC/CAP SR SECURED 02/24 4.5 25,000 2024/2/1 24,962
CIGNA CORP COMPANY GUAR 144A 07/23 3.75 15,000 2023/7/15 14,950
CIGNA CORP COMPANY GUAR 144A 09/21 3.4 25,000 2021/9/17 24,943
CISCO SYSTEMS INC SR UNSECURED 09/26 2.5 25,000 2026/9/20 23,305
COCA COLA CO/THE SR UNSECURED 03/23 0.75 100,000 2023/3/9 115,768
COMCAST CORP COMPANY GUAR 10/38 4.6 25,000 2038/10/15 25,244
COMCAST CORP COMPANY GUAR 11/47 3.969 14,000 2047/11/1 12,514
CVS HEALTH CORP SR UNSECURED 03/25 4.1 25,000 2025/3/25 24,751
CVS HEALTH CORP SR UNSECURED 03/28 4.3 25,000 2028/3/25 24,440
DOW CHEMICAL CO/THE SR UNSECURED 144A 11/25 4.55 20,000 2025/11/30 20,346
EASTMAN CHEMICAL CO SR UNSECURED 03/25 3.8 8,000 2025/3/15 7,714
EXXON MOBIL CORPORATION SR UNSECURED 03/23 2.726 15,000 2023/3/1 14,751
GEORGIA PACIFIC LLC SR UNSECURED 144A 11/21 3.163 75,000 2021/11/15 74,322
HOME DEPOT INC SR UNSECURED 09/40 5.4 25,000 2040/9/15 28,631
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HUMANA INC SR UNSECURED 10/24 3.85 25,000 2024/10/1 24,980
ILLINOIS TOOL WORKS INC SR UNSECURED 11/26 2.65 50,000 2026/11/15 46,461
IMPERIAL BRANDS FIN PLC COMPANY GUAR REGS 02/22 9 50,000 2022/2/17 76,025
JOHNSON + JOHNSON SR UNSECURED 03/37 3.625 20,000 2037/3/3 19,238
L3 TECHNOLOGIES INC COMPANY GUAR 12/26 3.85 5,000 2026/12/15 4,840
MARATHON OIL CORP SR UNSECURED 11/22 2.8 25,000 2022/11/1 23,481
MARKS + SPENCER PLC SR UNSECURED REGS 12/19 6.125 50,000 2019/12/2 65,786
MARRIOTT INTERNATIONAL SR UNSECURED 01/22 2.3 50,000 2022/1/15 48,070
MCDONALD S CORP SR UNSECURED 04/23 3.35 50,000 2023/4/1 49,747
MCKESSON CORP SR UNSECURED 03/24 3.796 25,000 2024/3/15 24,735
MICROSOFT CORP SR UNSECURED 02/27 3.3 50,000 2027/2/6 49,525
MOLSON COORS BREWING CO COMPANY GUAR 07/26 3 25,000 2026/7/15 22,265
PEPSICO INC SR UNSECURED 10/46 3.45 10,000 2046/10/6 8,875
PFIZER INC SR UNSECURED 09/38 4.1 15,000 2038/9/15 15,032
PRES + FELLOWS OF HARVAR UNSECURED 07/56 3.3 25,000 2056/7/15 22,115
PROCTER + GAMBLE CO/THE SR UNSECURED 11/26 2.45 50,000 2026/11/3 46,820
SHELL INTERNATIONAL FIN COMPANY GUAR 05/45 4.375 15,000 2045/5/11 15,381
SIEMENS FINANCIERINGSMAT COMPANY GUAR REGS 03/21 1.75 35,000 2021/3/12 41,554
SOUTHERN COPPER CORP SR UNSECURED 11/22 3.5 50,000 2022/11/8 48,688
SUNOCO LOGISTICS PARTNER COMPANY GUAR 04/21 4.4 50,000 2021/4/1 50,560
TELEFONICA EMISIONES SAU COMPANY GUAR REGS 11/19 4.693 100,000 2019/11/11 118,929
THERMO FISHER SCIENTIFIC SR UNSECURED 02/22 3.3 25,000 2022/2/15 24,894
TIME WARNER CABLE LLC SR SECURED 04/19 8.25 25,000 2019/4/1 25,281
TIME WARNER ENT SR SECURED 03/23 8.375 50,000 2023/3/15 57,041
TOYOTA MOTOR CREDIT CORP SR UNSECURED 09/23 3.45 25,000 2023/9/20 25,042
UNITEDHEALTH GROUP INC SR UNSECURED 04/27 3.375 25,000 2027/4/15 24,452
UNITEDHEALTH GROUP INC SR UNSECURED 12/48 4.45 5,000 2048/12/15 5,147
VERIZON COMMUNICATIONS SR UNSECURED 02/25 3.376 50,000 2025/2/15 48,520
VERIZON COMMUNICATIONS SR UNSECURED 03/47 5.5 22,000 2047/3/16 23,395
VIVENDI SA SR UNSECURED 12/19 4.875 50,000 2019/12/2 59,728
VODAFONE GROUP PLC SR UNSECURED 05/28 4.375 35,000 2028/5/30 33,952
WALT DISNEY COMPANY/THE SR UNSECURED 06/44 4.125 15,000 2044/6/1 14,858
WARNER MEDIA LLC COMPANY GUAR 06/22 3.4 20,000 2022/6/15 19,731
EEEEH 2,415,169
FED HM LN PC POOL A15942 FG 11/33 FIXED 6 93 2033/11/1 100
FED HM LN PC POOL A52525 FG 09/36 FIXED 6 210 2036/9/1 226
FED HM LN PC POOL A91050 FG 02/40 FIXED 4.5 286 2040/2/1 299
FED HM LN PC POOL A95059 FG 10/38 FIXED 6 346 2038/10/1 372
FED HM LN PC POOL C91467 FG 07/32 FIXED 3.5 37,320 2032/7/1 37,999
FED HM LN PC POOL G03794 FG 01/38 FIXED 6 911 2038/1/1 991
FED HM LN PC POOL G04559 FG 05/38 FIXED 6 1,924 2038/5/1 2,100
FED HM LN PC POOL G05408 FG 12/36 FIXED 5 26,575 2036/12/1 28,218
FED HM LN PC POOL G06571 FG 11/37 FIXED 6 394 2037/11/1 430
FED HM LN PC POOL G07388 FG 05/43 FIXED 3.5 12,486 2043/5/1 12,578
FED HM LN PC POOL G08756 FG 04/47 FIXED 3 37,832 2047/4/1 36,899
FED HM LN PC POOL G08779 FG 09/47 FIXED 3.5 10,900 2047/9/1 10,902
FED HM LN PC POOL G08784 FG 10/47 FIXED 3.5 9,222 2047/10/1 9,222
FED HM LN PC POOL G08788 FG 11/47 FIXED 3.5 18,576 2047/11/1 18,573
FED HM LN PC POOL G08808 FG 04/48 FIXED 3.5 38,807 2048/4/1 38,798
FED HM LN PC POOL G08842 FG 10/48 FIXED 4 2,985 2048/10/1 3,044
FED HM LN PC POOL G08847 FG 11/48 FIXED 4 102,461 2048/11/1 104,476
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FED HM
FED HM
FED HM
FED HM
FED HM
FED HM
FED HM
FED HM

LN
LN
LN
LN
LN
LN
LN
LN

FHLMC TBA
FHLMC TBA
FHLMC TBA
FHLMC TBA
FHLMC TBA
FNMA POOL
FNMA POOL
FNMA POOL
FNMA POOL
FNMA POOL
FNMA POOL
FNMA POOL
FNMA POOL
FNMA POOL
FNMA POOL
FNMA POOL
FNMA POOL
FNMA POOL
FNMA POOL
FNMA POOL
FNMA POOL
FNMA POOL
FNMA POOL
FNMA POOL
FNMA POOL
FNMA POOL
FNMA POOL
FNMA TBA 15 YR 2.5 SINGLE FAMILY MORTGAGE
FNMA TBA 15 YR 3 SINGLE FAMILY MORTGAGE
FNMA TBA 15 YR 3.5 SINGLE FAMILY MORTGAGE
FNMA TBA 30 YR 2.5 SINGLE FAMILY MORTGAGE
FNMA TBA 30 YR 3 SINGLE FAMILY MORTGAGE
FNMA TBA 30 YR 3.5 SINGLE FAMILY MORTGAGE
FNMA TBA 30 YR 4 SINGLE FAMILY MORTGAGE
FNMA TBA 30 YR 4.5 SINGLE FAMILY MORTGAGE
FNMA TBA 30 YR 5 SINGLE FAMILY MORTGAGE
POOL 005305 G2 02/42 FIXED 4

POOL MAI1376 G2 10/43 FIXED 4

POOL MA4586 G2 07/47 FIXED 3.5

POOL MA4900 G2 12/47 FIXED 3.5

POOL MAS019 G2 02/48 FIXED 3.5

POOL MA5076 G2 03/48 FIXED 3

POOL MAS5077 G2 03/48 FIXED 3.5

POOL MAS5078 G2 03/48 FIXED 4

POOL MAS5466 G2 09/48 FIXED 4

GNMA 11
GNMA 11
GNMA 11
GNMA 11
GNMA 11
GNMA 11
GNMA 11
GNMA 11
GNMA 11

PC POOL G18488 FG 11/28 FIXED 2.5
PC POOL G60588 FG 08/45 FIXED 4.5
PC POOL J20041 FG 08/27 FIXED 3
PC POOL Q28429 FG 09/44 FIXED 3.5
PC POOL Q40136 FG 04/46 FIXED 3.5
PC POOL Q41722 FG 07/46 FIXED 3.5
PC POOL Q48582 FG 06/47 FIXED 4
PC POOL Q53146 FG 12/47 FIXED 3.5
15 YR 2.5 GOLD SINGLE FAMILY

30 YR 3 GOLD SINGLE FAMILY

30 YR 3.5 GOLD SINGLE FAMILY

30 YR 4 GOLD SINGLE FAMILY

30 YR 4.5 GOLD SINGLE FAMILY
AB1656 FN 10/40 FIXED 4

AB6609 FN 10/42 FIXED 3.5

AB9147 FN 04/43 FIXED 3.5

AE3065 FN 09/25 FIXED 3.5

AJ5928 FN 11/41 FIXED 4

AJ9806 FN 12/26 FIXED 3.5

AK4520 FN 03/42 FIXED 4

AL2581 FN 06/40 FIXED VAR

AL4645 FN 05/27 FIXED VAR

AT2769 FN 05/28 FIXED 2

BC8677 FN 05/46 FIXED 4

BC9025 FN 11/46 FIXED 3

BD0946 FN 06/46 FIXED 4

BE7213 FN 04/47 FIXED 4

BF0219 FN 09/57 FIXED 3.5

BN0663 FN 09/48 FIXED 4

MAO0353 FN 03/30 FIXED 4.5

MAO0977 FN 02/32 FIXED 4

MA2017 FN 09/44 FIXED 4

MA2371 FN 08/45 FIXED 4

MA2895 FN 02/47 FIXED 3

MA3305 FN 03/48 FIXED 3.5
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19,881
20,923
28,190
13,816
38,176
25,019

8,984
133,264
12,000
63,000
-164,000
-13,000
7,000
11,242
26,852
90,234
7,196
23,150
7,889
11,376
5,549
8,770
18,210
3,091
33,281
2,502
10,139
20,879
9,777
8,933
10,127
10,368
19,723
52,639
24,793
36,000
11,000
26,000
7,500
63,000
102,000
101,000
47,000
-30,000
12,178
8,652
52,080
33,421
51,550
30,730
41,640
24,492
39,787

2028/11/1
2045/8/1
2027/8/1
2044/9/1
2046/4/1
2046/7/1
2047/6/1
2047/12/1
2034/1/17
2049/1/14
2049/1/14
2049/1/14
2049/1/14
2040/10/1
2042/10/1
2043/4/1
2025/9/1
2041/11/1
2026/12/1
2042/3/1
2040/6/1
2027/5/1
2028/5/1
2046/5/1
2046/11/1
2046/6/1
2047/4/1
2057/9/1
2048/9/1
2030/3/1
2032/2/1
2044/9/1
2045/8/1
2047/2/1
2048/3/1
2034/1/17
2034/1/17
2034/1/17
2049/1/14
2049/1/14
2049/1/14
2049/1/14
2049/1/14
2049/1/14
2042/2/20
2043/10/20
2047/7/20
2047/12/20
2048/2/20
2048/3/20
2048/3/20
2048/3/20
2048/9/20

19,659
21,906
28,301
13,911
38,278
25,083

9,169
133,240
11,713
61,391
-163,906
-13,253
7,246
11,559
27,062
90,936
7,284
23,804
8,000
11,698
6,053
8,987
17,790
3,153
32,458
2,553
10,349
20,784
9,968
9,278
10,400
10,591
20,131
51,337
24,795
35,157
10,973
26,312
7,081
61,406
101,982
102,957
48,668
31,423
12,577
8,925
52,426
33,643
51,892
30,269
41,916
25,095
40,766
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GNMA II POOL MA5595 G2 11/48 FIXED 4 27,941 2048/11/20 28,629
GNMA II TBA 30 YR 3 JUMBOS 30,000 2049/1/23 29,542
GNMA II TBA 30 YR 4 JUMBOS -40,000 2049/1/23 -40,956
GNMA II TBA 30 YR 4.5 JUMBOS 25,000 2049/1/23 25,869
GNMA POOL 605616 GN 04/35 FIXED 5.5 1,336 2035/4/15 1,445
GNMA POOL 644862 GN 06/35 FIXED 5.5 1,256 2035/6/15 1,344
GNMA POOL 677100 GN 07/38 FIXED 5.5 1,285 2038/7/15 1,378
GNMA POOL 698236 GN 06/39 FIXED 5 4,387 2039/6/15 4,648
GNMA POOL 723434 GN 11/39 FIXED 5 7,330 2039/11/15 7,768
GNMA POOL 723437 GN 11/39 FIXED 5 3,729 2039/11/15 3,953
GNMA POOL 783024 GN 07/40 FIXED 5 12,778 2040/7/15 13,541
GNMA POOL 783647 GN 09/35 FIXED 5.5 16,471 2035/9/15 17,813
GNMA POOL AE7511 GN 06/43 FIXED 3 71,724 2043/6/15 71,156
E—45—UEEH 1,743,689

PORT AUTH OF NEW YORK NEW JE PORTRN 11/40 FIXED 5.647 25,000 2040/11/1 30,447
MAEEE 30,447

FEREBATE

AUSTRALIAN GOVERNMENT SR UNSECURED 11/22 2.25 855,000 2022/11/21 610,320
AUSTRALIAN GOVERNMENT SR UNSECURED REGS 03/47 3 147,000 2047/3/21 107,071
AUSTRALIAN GOVERNMENT SR UNSECURED REGS 04/20 4.5 310,000 2020/4/15 225,319
AUSTRALIAN GOVERNMENT SR UNSECURED REGS 04/24 2.75 1,040,000 2024/4/21 758,580
AUSTRALIAN GOVERNMENT SR UNSECURED REGS 04/27 4.75 1,060,000 2027/4/21 886,072
AUSTRALIAN GOVERNMENT SR UNSECURED REGS 04/37 3.75 325,000 2037/4/21 265,676
AUSTRALIAN GOVERNMENT SR UNSECURED REGS 11/27 2.75 66,000 2027/11/21 48,132
BELGIUM KINGDOM SR UNSECURED 144A REGS 06/27 0 95,000 2027/6/22 110,042
BELGIUM KINGDOM SR UNSECURED 144A REGS 06/28 0 35,000 2028/6/22 40,118
BELGIUM KINGDOM SR UNSECURED 144A REGS 06/38 1 40,000 2038/6/22 48,677
BELGIUM KINGDOM SR UNSECURED REGS 06/45 3.75 50,000 2045/6/22 82,262
BELGIUM KINGDOM UNSECURED 144A REGS 03/35 5 9,000 2035/3/28 15,813
BELGIUM KINGDOM UNSECURED 144A REGS 06/24 2.6 85,000 2024/6/22 110,432
BELGIUM KINGDOM UNSECURED REGS 04/33 1.25 20,000 2033/4/22 22,979
BONOS Y OBLIG DEL ESTADO BONDS 01/21 0.05 110,000 2021/1/31 126,337
BONOS Y OBLIG DEL ESTADO BONDS 01/29 6 75,000 2029/1/31 122,337
BONOS Y OBLIG DEL ESTADO BONDS 07/21 0.75 110,000 2021/7/30 128,684
BONOS Y OBLIG DEL ESTADO BONDS 10/22 0.45 50,000 2022/10/31 57,910
BONOS Y OBLIG DEL ESTADO SR UNSECURED 144A REGS 07/30 1 30,000 2030/7/30 35,343
BONOS Y OBLIG DEL ESTADO SR UNSECURED 144A REGS 07/40 4 35,000 2040/7/30 57,680
BONOS Y OBLIG DEL ESTADO SR UNSECURED 144A REGS 07/41 4 70,000 2041/7/30 112,959
BONOS Y OBLIG DEL ESTADO SR UNSECURED 144A REGS 10/24 2 170,000 2024/10/31 217,615
BONOS Y OBLIG DEL ESTADO SR UNSECURED 144A REGS 10/48 2 40,000 2048/10/31 46,541
BONOS Y OBLIG DEL ESTADO UNSECURED 144A REGS 04/27 1.5 243,000 2027/4/30 283,961
BUNDESOBLIGATION BONDS REGS 04/20 0.00000 262,000 2020/4/17 301,870
BUNDESOBLIGATION BONDS REGS 04/23 0.00000 977,000 2023/4/14 1,135,207
BUNDESOBLIGATION BONDS REGS 10/22 0.00000 80,000 2022/10/7 92,984
BUNDESOBLIGATION BONDS REGS 10/23 0.00000 785,000 2023/10/13 911,034
BUNDESREPUB. DEUTSCHLAND BONDS REGS 02/27 0.25 340,000 2027/2/15 394,681
BUNDESREPUB. DEUTSCHLAND BONDS REGS 02/28 0.5 473,000 2028/2/15 556,533
BUNDESREPUB. DEUTSCHLAND BONDS REGS 07/39 4.25 119,000 2039/7/4 228,878
BUNDESREPUB. DEUTSCHLAND BONDS REGS 07/44 2.5 140,000 2044/7/4 222,230
BUONI POLIENNALI DEL TES BONDS 03/23 0.95 140,000 2023/3/15 156,003
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BUONI POLIENNALI DEL TES BONDS 03/23 0.95

BUONI POLIENNALI DEL TES BONDS 04/22 1.2

BUONI POLIENNALI DEL TES BONDS 05/20 0.7

BUONI POLIENNALI DEL TES BONDS 08/27 2.05

BUONI POLIENNALI DEL TES BONDS 09/24 3.75

BUONI POLIENNALI DEL TES BONDS REGS 08/22 0.9

BUONI POLIENNALI DEL TES SR UNSECURED 144A REGS 03/30 3
BUONI POLIENNALI DEL TES SR UNSECURED 144A REGS 09/33 2
BUONI POLIENNALI DEL TES UNSECURED 144A REGS 02/37 4
BUONI POLIENNALI DEL TES UNSECURED 144A REGS 03/48 3.45
BUONI POLIENNALI DEL TES UNSECURED 144A REGS 09/40 5
BUONI POLIENNALI DEL TES UNSECURED 144A REGS 09/44 4.75
CAISSE FRANCAISE DE FIN COVERED REGS 07/20 1.75

CZECH REPUBLIC BONDS REGS 05/24 5.7

CZECH REPUBLIC BONDS REGS 08/28 2.5

FINNISH GOVERNMENT SR UNSECURED 144A REGS 04/23 1
FINNISH GOVERNMENT SR UNSECURED 144A REGS 04/47 1
FINNISH GOVERNMENT SR UNSECURED 144A REGS 07/28 2
FINNISH GOVERNMENT UNSECURED 144A REGS 04/26 0.5
FRANCE (GOVT OF) BONDS 144A REGS 05/36 1.25

FRANCE (GOVT OF) BONDS 144A REGS 06/39 1.75

FRANCE (GOVT OF) BONDS REGS 02/20 0.00000

FRANCE (GOVT OF) BONDS REGS 03/23 0.00000

FRANCE (GOVT OF) BONDS REGS 03/24 0.00000

FRANCE (GOVT OF) BONDS REGS 04/35 4.75

FRANCE (GOVT OF) BONDS REGS 05/21 0.00000

FRANCE (GOVT OF) BONDS REGS 05/22 0.00000

FRANCE (GOVT OF) BONDS REGS 05/28 0.75

FRANCE (GOVT OF) BONDS REGS 05/30 2.5

FRANCE (GOVT OF) BONDS REGS 05/45 3.25

HUNGARY GOVERNMENT BOND BONDS 10/27 3

IRISH TSY 1 2026 UNSECURED REGS 05/26 1

IRISH TSY 2 2045 BONDS REGS 02/45 2

IRISH TSY 3.4 2024 UNSECURED REGS 03/24 3.4

KINGDOM OF DENMARK BONDS 11/23 1.5

KINGDOM OF DENMARK BONDS 11/27 0.5

KINGDOM OF DENMARK BONDS 11/39 4.5

NETHERLANDS GOVERNMENT BONDS 144A REGS 01/24 0.00000
NETHERLANDS GOVERNMENT BONDS 144A REGS 01/37 4
NETHERLANDS GOVERNMENT BONDS 144A REGS 01/47 2.75
NETHERLANDS GOVERNMENT BONDS 144A REGS 07/24 2
NETHERLANDS GOVERNMENT BONDS 144A REGS 07/28 0.75
NORWEGIAN GOVERNMENT BONDS 144A REGS 05/19 4.5
NORWEGIAN GOVERNMENT BONDS 144A REGS 05/23 2
OBRIGACOES DO TESOURO SR UNSECURED 144A REGS 04/27 4
OBRIGACOES DO TESOURO SR UNSECURED 144A REGS 04/37 4
OBRIGACOES DO TESOURO SR UNSECURED 144A REGS 10/22 2
ONTARIO (PROVINCE OF) SR UNSECURED 05/24 3.2

ONTARIO (PROVINCE OF) SR UNSECURED 10/19 4

POLAND GOVERNMENT BOND BONDS 07/27 2.5

POLAND GOVERNMENT BOND BONDS 09/22 5.75

QUEENSLAND TREASURY CORP LOCAL GOVT G 144A REGS 07/25 4

QUEENSLAND TREASURY CORP LOCAL GOVT G REGS 03/33 6.5
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285,000
195,000
210,000
162,000

60,000
90,000
114,000
66,000
46,000
25,000
55,000
90,000
100,000
480,000
380,000
30,000
5,000
35,000
38,000
55,000
20,000
245,000
305,000
191,000
35,000
115,000
220,000
475,000
28,000
214,000
7,040,000
99,000
10,000
15,000
449,000
220,000
120,000
50,000
69,000
5,000
80,000
65,000

1,180,000

575,000
81,000
15,000
40,000
20,000
30,000

150,000

315,000

320,000
75,000

2023/3/1
2022/4/1
2020/5/1
2027/8/1
2024/9/1
2022/8/1
2030/3/1
2033/9/1
2037/2/1
2048/3/1
2040/9/1
2044/9/1
2020/7/16
2024/5/25
2028/8/25
2023/4/15
2047/4/15
2028/7/4
2026/4/15
2036/5/25
2039/6/25
2020/2/25
2023/3/25
2024/3/25
2035/4/25
2021/5/25
2022/5/25
2028/5/25
2030/5/25
2045/5/25
2027/10/27
2026/5/15
2045/2/18
2024/3/18
2023/11/15
2027/11/15
2039/11/15
2024/1/15
2037/1/15
2047/1/15
2024/7/15
2028/7/15
2019/5/22
2023/5/24
2027/4/14
2037/4/15
2022/10/17
2024/5/16
2019/10/7
2027/7/25
2022/9/23
2025/7/21
2033/3/14

317,487
222,678
241,046
178,220
74,762
101,158
138,242
70,396
58,287
28,316
77,117
124,063
117,746
25,906
17,771
36,844
6,042
48,448
44,300
62,861
24,501
281,913
350,752
217,926
61,776
132,893
254,108
547,878
37,775
336,300
25,027
116,486
12,060
20,023
74,627
34,530
31,971
57,636
122,291
8,313
102,159
76,862
138,139
68,158
111,143
20,837
49,279
20,256
30,266
39,262
95,279
255,366
73,555
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REPUBLIC OF AUSTRIA SR UNSECURED 144A REGS 02/47 1 40,000 2047/2/20 47,445
REPUBLIC OF AUSTRIA SR UNSECURED 144A REGS 03/37 4 29,000 2037/3/15 50,343
REPUBLIC OF AUSTRIA SR UNSECURED 144A REGS 07/20 3 70,000 2020/7/15 85,491
REPUBLIC OF AUSTRIA SR UNSECURED 144A REGS 07/23 0 75,000 2023/7/15 86,431
REPUBLIC OF AUSTRIA SR UNSECURED 144A REGS 10/26 0 52,000 2026/10/20 61,465
REPUBLIC OF COLOMBIA SR UNSECURED 05/24 8.125 15,000 2024/5/21 17,606
REPUBLIC OF POLAND SR UNSECURED 01/25 5.25 30,000 2025/1/20 43,611
REPUBLIKA SLOVENIJA BONDS REGS 03/35 1.5 10,000 2035/3/25 11,176
ROMANIA SR UNSECURED REGS 09/20 4.625 25,000 2020/9/18 30,808
SLOVAKIA GOVERNMENT BOND SR UNSECURED REGS 11/24 3.375 50,000 2024/11/15 67,508
SWEDISH GOVERNMENT BONDS 03/39 3.5 140,000 2039/3/30 22,397
SWEDISH GOVERNMENT BONDS 06/22 3.5 585,000 2022/6/1 74,356
SWEDISH GOVERNMENT BONDS 144A REGS 11/23 1.5 575,000 2023/11/13 69,670
SWEDISH GOVERNMENT BONDS REGS 11/26 1 250,000 2026/11/12 29,718
SWITZERLAND BONDS REGS 04/28 4 45,000 2028/4/8 63,688
SWITZERLAND BONDS REGS 04/42 1.5 40,000 2042/4/30 51,361
SWITZERLAND BONDS REGS 05/22 2 65,000 2022/5/25 72,055
SWITZERLAND BONDS REGS 07/25 1.5 140,000 2025/7/24 160,422
UK TSY 1 2024 BONDS REGS 04/24 1 135,000 2024/4/22 172,130
UK TSY 1 1/2 2021 BONDS REGS 01/21 1.5 210,000 2021/1/22 271,467
UK TSY 1 1/4 2027 BONDS REGS 07/27 1.25 100,000 2027/7/22 127,985
UK TSY 1 5/8 2028 BONDS REGS 10/28 1.625 200,000 2028/10/22 262,530
UK TSY 2 1/2 2065 BONDS REGS 07/65 2.5 63,000 2065/7/22 100,056
UK TSY 3 3/4 2021 BONDS REGS 09/21 3.75 75,000 2021/9/7 103,069
UK TSY 3 3/4 2052 BONDS REGS 07/52 3.75 120,000 2052/7/22 228,951
UK TSY 3.5 2045 BONDS REGS 01/45 3.5 127,000 2045/1/22 216,442
UK TSY 3/4 2023 BONDS REGS 07/23 0.75 120,000 2023/7/22 151,696
UK TSY 4 1/4 2046 BONDS REGS 12/46 4.25 130,000 2046/12/7 252,215
UK TSY 4 1/4 2036 BONDS REGS 03/36 4.25 215,000 2036/3/7 377,999
UK TSY 4 3/4 2038 BONDS REGS 12/38 4.75 55,000 2038/12/7 105,378
UNITED MEXICAN STATES SR UNSECURED 10/23 4 56,000 2023/10/2 55,762
EXREBFEEE 17,812,547
EMD FINANCE LLC COMPANY GUAR 144A 03/20 2.4 100,000 2020/3/19 98,982
ZDEE 98,982
TENE
CIE FINANCEMENT FONCIER COVERED REGS 09/23 0.325 100,000 2023/9/12 114,440
ERP OPERATING LP SR UNSECURED 07/20 4.75 50,000 2020/7/15 50,962
PROLOGIS LP COMPANY GUAR 05/21 1.375 125,000 2021/5/13 145,910
UNIBAIL RODAMCO SE SR UNSECURED REGS 03/19 3 11,000 2019/3/22 12,660
VONOVIA FINANCE BV COMPANY GUAR REGS 1021 3.625 35,000 2021/10/8 43,287
TEESE 367,259
ASIAN DEVELOPMENT BANK SR UNSECURED 03/22 5 300,000 2022/3/9 228,542
INTL BK RECON + DEVELOP SR UNSECURED 05/19 3.875 175,000 2019/5/20 203,326
EEHRE S & 431,868
B
BURLINGTN NORTH SANTA FE SR UNSECURED 09/21 3.45 10,000 2021/9/15 10,102
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RYDER SYSTEM INC SR UNSECURED 09/21 2.25 35,000 2021/9/1 33,860
ERSE 43,961
TREASURY BILL 01/19 0.00000 308,000 2019/1/8 307,861
US TREASURY N/B 02/21 2 600,000 2021/2/28 593,766
US TREASURY N/B 02/28 2.75 60,000 2028/2/15 60,309
US TREASURY N/B 05/24 2.5 331,000 2024/5/15 330,392
US TREASURY N/B 05/37 5 200,000 2037/5/15 262,500
US TREASURY N/B 05/46 2.5 60,000 2046/5/15 54,110
US TREASURY N/B 08/23 1.375 150,000 2023/8/31 142,588
US TREASURY N/B 11/26 2 325,000 2026/11/15 310,235
US TREASURY N/B 11/45 3 105,000 2045/11/15 104,783
US TREASURY N/B 11/47 2.75 150,000 2047/11/15 141,932
KERBEAESE 2,308,476
AEP TRANSMISSION CO LLC SR UNSECURED 12/26 3.1 5,000 2026/12/1 4,831
AMERICAN ELECTRIC POWER SR UNSECURED 12/28 4.3 25,000 2028/12/1 25,403
BALTIMORE GAS + ELECTRIC SR UNSECURED 08/26 2.4 10,000 2026/8/15 9,149
BERKSHIRE HATHAWAY ENERG SR UNSECURED 02/45 4.5 10,000 2045/2/1 9,985
COMMONWEALTH EDISON CO 1ST MORTGAGE 08/28 3.7 20,000 2028/8/15 20,059
CONSOLIDATED EDISON CO O SR UNSECURED 12/48 4.65 10,000 2048/12/1 10,384
DUKE ENERGY CORP SR UNSECURED 09/26 2.65 35,000 2026/9/1 31,820
EMERA US FINANCE LP COMPANY GUAR 06/21 2.7 10,000 2021/6/15 9,742
ENTERPRISE PRODUCTS OPER COMPANY GUAR 02/25 3.75 25,000 2025/2/15 24,736
EVERSOURCE ENERGY SR UNSECURED 03/21 2.5 25,000 2021/3/15 24,571
EXELON CORP SR UNSECURED 04/21 2.45 5,000 2021/4/15 4,890
FLORIDA POWER + LIGHT CO 1ST MORTGAGE 04/39 5.96 10,000 2039/4/1 12,367
FORTIS INC SR UNSECURED 10/26 3.055 25,000 2026/10/4 22,822
GEORGIA POWER COMPANY SR UNSECURED 03/42 4.3 5,000 2042/3/15 4,606
INNOGY FINANCE BV COMPANY GUAR REGS 10/27 1.25 5,000 2027/10/19 5,561
KINDER MORGAN INC COMPANY GUAR 144A 11/23 5.625 25,000 2023/11/15 26,429
NIAGARA MOHAWK POWER SR UNSECURED 144A 10/34 4.278 5,000 2034/10/1 5,024
NORTHUMBRIAN WATER FIN COMPANY GUAR REGS 02/23 6.875 50,000 2023/2/6 75,850
PLAINS ALL AMER PIPELINE SR UNSECURED 12/26 4.5 10,000 2026/12/15 9,632
SEMPRA ENERGY SR UNSECURED 03/20 2.4 25,000 2020/3/15 24,649
SEMPRA ENERGY SR UNSECURED 10/19 1.625 25,000 2019/10/7 24,654
SOUTH CAROLINA ELEC+GAS 1ST MORTGAGE 06/46 4.1 15,000 2046/6/15 14,005
VIRGINIA ELEC + POWER CO SR UNSECURED 12/48 4.6 15,000 2048/12/1 15,645
WESTERN GAS PARTNERS SR UNSECURED 07/22 4 15,000 2022/7/1 14,872
WILLIAMS COMPANIES INC SR UNSECURED 03/20 5.25 40,000 2020/3/15 40,795
ABEEEH 472,482

%1 BB MRESIAIZR L, IFRSUEMLIZ TESA 5 A DO Wellington World Bond (Customized BM) Fund (Cayman) (72U b - #
SMEFT 7 R (IAZ LBMAL) (7 A~2)) DFERBEZEZITEEN TV ER A, EREITFEREHREENOPortfolio statement
summary (2 FC# & TV AHFinancial assets at fair value through profit and loss® 9%, Unrealized appreciation on future
contracts 725 NZUnrealized appreciation on forward foreign currency contractsZz0>Z<IH H OWNFR T4, T ADER .
HIHHORFHPEFHEE B L2 WGEBHVET,
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OFcmis|
= =
il HENE mExk A w3 AR
B (o) $
87 Australian Treasury Bond Futures, 10 Year 5,906,546  03/15/2019  Bank of America Merrill Lynch 76,156
2 Australian Treasury Bond Futures, 3 Year 137,674  03/15/2019  Bank of America Merrill Lynch 591
26 Euro Bobl Futures 3,931,967 03/07/2019  Bank of America Merrill Lynch 6,779
1 Euro BTP Futures 140,196  03/07/2019  Bank of America Merrill Lynch 5,922
-1 Euro Bund Futures -186,836  03/07/2019  Bank of America Merrill Lynch -114
1 Euro Buxl Futures, 30 Year 204,738  03/07/2019  Bank of America Merrill Lynch 1,738
4 Euro Schatz Futures 511,697 03/07/2019  Bank of America Merrill Lynch 160
-61 Government of Canada Bond Futures, 10 Year -6,084,471  03/20/2019  Bank of America Merrill Lynch -24,015
-40 Long Gilt Futures -6,264,761  03/27/2019  Bank of America Merrill Lynch -10,011
3 Ultra Long US Treasury Bond Futures 479,625  03/20/2019  Bank of America Merrill Lynch 2,344
-2 Ultra Long US Treasury Bond Futures, 10 Year -252,031  03/20/2019  Bank of America Merrill Lynch -8,125
108 US Treasury Note Futures, 10 Year 13,056,625  03/20/2019  Bank of America Merrill Lynch 121,062
30 US Treasury Note Futures, 2 Year 6,349,687  03/29/2019  Bank of America Merrill Lynch 19,688
25 US Treasury Note Futures, 5 Year 2,849,375  03/29/2019  Bank of America Merrill Lynch 17,812
REHIE 252,252
REHE -42,265
REHBHEE 209,987
OSE 2 E
"k il 21y EIEEES AR
(USD)
01/11/2019 AUD 1,206,000 USD 880,091 Bank of America Merrill Lynch -30,917
01/11/2019 USD 357,704 EUR 314,000 Bank of America Merrill Lynch -1,482
01/11/2019 USD 26,596 GBP 21,000 Bank of America Merrill Lynch -160
01/11/2019 USD 1,930 RUB 130,000 Bank of America Merrill Lynch 57
01/11/2019 USD 10,064 CHF 10,000 Barclays Bank -86
01/11/2019 uUsD 965 CZK 22,000 Barclays Bank -13
01/11/2019 USD 4,879  DKK 32,000 Barclays Bank =27
01/11/2019 UsD 44,732 GBP 35,000 Barclays Bank 138
01/11/2019 usD 1,167  NOK 10,000 Barclays Bank 11
01/11/2019 USD 38,275 PLN 144,000 Barclays Bank -60
01/11/2019 usD 702 HUF 200,000 BNP Paribas -11
01/11/2019 USD 3,969 PLN 15,000 BNP Paribas -24
01/11/2019 AUD 95,000 USD 68,201 Canadian Imperial Bank of Commerce -1,310
01/11/2019 EUR 85,000 USD 97,135 Canadian Imperial Bank of Commerce 97
01/11/2019 CHF 2,000 USD 2,015 Citibank 15
01/11/2019 HUF 2,133,000 UsSD 7,527 Citibank 78
01/11/2019 RUB 3,830,000 USD 57,454 Citibank -2,260
01/11/2019 uUsD 47,940  AUD 68,000 Citibank 59
01/11/2019 AUD 100,000 USD 71,893 Goldman Sachs -1,480
01/11/2019 EUR 2,000 UsD 2,273 Goldman Sachs 15
01/11/2019 GBP 45,000 USD 57,352 Goldman Sachs -18
01/11/2019 JPY 500,000 USD 4,421 Goldman Sachs 138
01/11/2019 PLN 130,000 USD 34,458 Goldman Sachs 150
01/11/2019 USD 189,498 AUD 262,000 Goldman Sachs 5,017
01/11/2019 USD 90,015 EUR 79,000 Goldman Sachs -353
01/11/2019 USD 86,891 GBP 68,000 Goldman Sachs 252
01/11/2019 EUR 230,000 USD 262,192 JPMorgan Chase 905
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01/11/2019 JPY 1,000,000  USD 8,842 JPMorgan Chase
01/11/2019 RUB 1,500,000  USD 22,302 JPMorgan Chase
01/11/2019 UsD 503,959  EUR 443,000 JPMorgan Chase
01/11/2019 DKK 86,000  USD 13,144 Morgan Stanley
01/11/2019 EUR 862,000  USD 984,279 Morgan Stanley
01/11/2019 JPY 104,683,000  USD 925,620 Morgan Stanley
01/11/2019 SEK 1,212,000 USD 133,756 Morgan Stanley
01/11/2019 USD 16,578 GBP 13,000 Morgan Stanley
01/11/2019 USD 153227 NOK 1,311,000 Morgan Stanley
01/11/2019 USD 74,048  SEK 672,000 Morgan Stanley
01/11/2019 EUR 38,000 USD 43,135 Royal Bank of Canada
01/11/2019 EUR 92,000 USD 104,718 Societe Generale
01/11/2019 UsD 8,186  SEK 74,000 Standard Chartered Bank
01/11/2019 USD 167,002  AUD 228,000 State Street Bank
RERE
REHIE
REFREBRHEEH
(EEa—R)
AUD F—ARZYT R KRW TEED 4
CAD HFH RV MXN AFT ey
CHF AL AT T MYR ~L—y7 - UrF vk
CZK PaEa=0=y NOK IV A a— R
DKK Fow—JJa—3 NZD Za—U—J R-Ru
EUR a—n PLN R—FR-XaF
GBP RR RUB a7 e L—"7 )0
HUF INTY— T H )k SEK AT x2—F e sa—)
IDR ALVRAT AT SGD VUHR—I RV
ILS AART )V 2l THB A oI
JPY HAH USD HRL

122 —

276
686
2,791
40
1,767
28,823
3,042
15

1,771
-1,800
334

521
-166
6,461
49,982
-43,644
6,338
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M pERH R AR
20184E5 H 31 H BI/E 201845 A 31 HIZHE T 953 HAIRH)
(GEARIT KR ZEr) (BHAITHRPLZET)
B (&
P A RE SRR Al 15,618,074 SRAT D ERLE 1,932
(RFAF  15,825,480K /1) TESFLE (FUR BB ) 665,241
B4 FEA 833,460 HEL 4 4
AME 28 e L RN AR D RFAM 254 28,573
ERIENE 107,245 INZE A5 667,177
BB L OH &SR DF] B 14 -
#H
HREGTE 16,587,366 P TR D 71,598
R BT M 10,322
Al TRAE2H 6,198
ZASRESR E RN 6,549 HU5 | 44T 3,076
RILEH 23,882 HUT R 42,000
ZAEH 9,130
AlEEE 30,431 TR 73
SRR 2,063
L PERR A 16,556,935 R FH S 16,209
- FETELE R 479
Me#e 99
AR — O S0 I
MALNSEVMEEME BITHE IR A PERR AR #HAF 161,247
FCZFA(H) 8,937 6,539 58,436,663 FUEAS AT NEAY 505,930
FDZZA(M) 12,748 136,675 1,742,378,906
BB A FES 7 AR DI (95,812)
SHEE 3 L O E AR e I L AR DAL 55
B R 2 (95,757)
T AT A RIS A R 2 0D BB (538,029)
SIE 2R SR I AN AR D REATR 4 D1 3¢ 7,593
AR =R A (530,436)
T FH Ok AT K2 PE 0D M TR RR (120,263)
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M LB R R
201845 A 31 HIZHE T3 HaH IR
CBREIZAR R )
i e AR 24,777,263
(RS2 ENS 505,930
MM S H R A (95,757)
U HAREAM 22 AR (530,436)
T O FAT LD PE D SRR (120,263)
ZASAESR D FAT T B 375,473
ZASEA RO E R4 (7,978,484)
(7,603,011)
AT~ DI EL A (497,054)
B PERRAE 16,556,935

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

FATHZ AR FR OB
20184E5 A 31 HIZHE T 32 FHAIIR

CREZE)
FCU/TA
B Z AR AR 6,023
FATZ AR AEFHL 2,061
B R AR A (1,545)
HIRFEAT AR RERHL 6,539
FDZ5 2
W Z A8 AR 200,377
FATZ AR 1,734
B R AR A (65,436)
IR FAT IS A RS HL 136,675
A
201845 H 31 HHRTE
REE)
2018 2017 2016
IR FERRAECKR L) 16,556,935 24,777,263 54,762,672
FCZZA(H)
ARG PERR AR 58,436,663 55,932,156 112,585,982
RN Y700 PE G 8,937 9,286 9,262
FDZZA(19)
AL PERRAE 1,742,378,906  2,693,229,661 5,973,738,783
RN S0 HE PET A 12,748 13,441 13,377

— 125 —



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

HHEE EE R A
201845 H 31 A BIfE
CERITARPILZET)
W it 4 AR PR FAALE (%)
TNBF
EBEFE
ARS 1,200,000  PROV DE BUENOS AIRES FRN 31/05/22 75,209 45,495 0.27
75,209 45,495 0.27
E
ARS 2,030,000 BONO AJUSTE CE 3.7500% 08/02/19 CPI 103,098 86,655 0.53
UsD 60,000 REP OF ARGENTINA 6.875% 26/01/27 WI 59,467 57,450 0.35
162,565 144,105 0.88
BT ABLTFU 237,774 189,600 1.15
b s
i@tk E(E )
UsD 40,000  TRANSCANADA P 4.2500% 15/05/28 10YR 39,845 40,229 0.24
UsD 35,000 CENOVUS ENERGY 5.2500% 15/06/37 34,968 34,767 0.21
74,813 74,996 0.45
Gty 74,813 74,996 0.45
==
i@tk E(E )
UsD 25,000 ECOPETROL SA 5.875% 28/05/45 23,769 23,913 0.14
23,769 23,913 0.14
Bt 7T 23,769 23,913 0.14
v
E &
EUR 75,000  HELLENIC REPUBLI 3.9000% 30/01/33 84,627 79,328 0.48
84,627 79,328 0.48
AEt XUy 84,627 79,328 0.48
TANVG R
HEE(E ESFIE)
usDb 45,000  SHIRE ACQ INV IREL 2.875% 23/09/23 44,994 42,496 0.26
44,994 42,496 0.26
HRbTANTUR 44,994 42,496 0.26
ARZ TV
HEE(E SR
Ush 30,000  ISRAEL CHEMICALS 6.3750% 31/05/38 30,000 29,760 0.18
30,000 29,760 0.18
Bt AATTL 30,000 29,760 0.18
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AA
BEHRTES
Ush 90,000  OSCAR 2018-1A A4 3.5000% 12/05/25 89,973 90,116 0.54
89,973 90,116 0.54
At AR 89,973 90,116 0.54
AxLa
E &
MXN 17,750  MEXICAN BONOS DES 8% 07/11/47 M
(NOMINAL EXPRESSED IN HUNDREDS) 97,742 90,118 0.55
MXN 18,300  MEXICAN BONOS DES 5.75% 05/03/26 M
(NOMINAL EXPRESSED IN HUNDREDS) 86,888 81,653 0.49
UsD 50,000 UTD MEXICAN STATE 4.75% 8/3/44 MTN 48,100 46,500 0.28
232,730 218,271 1.32
Bt A= 232,730 218,271 1.32
FoE
HEAE(E EFIE)
UsD 55,000 PETROBRAS GBL FIN 7.375% 17/01/27 57,832 56,238 0.34
uUsb 50,000 LYB INTL FIN 4% 15/07/23 50,401 50,567 0.31
uUsb 45,000  MYLAN NV 3.15% 15/06/21 44,948 44,490 0.27
usD 50,000 TEVA PHARMACEUTICALS 3.15% 01/10/26 40,113 40,506 0.24
193,294 191,801 1.16
HatiATH7 193,294 191,801 1.16
=D oe
E
RUB 2,350,000  RUSSIA GOVT 7.7% 23/03/33 6221 36,737 38,789 0.23
36,737 38,789 0.23
=D 36,737 38,789 0.23
AFYR
HEAE(E EFIE)
UsD 200,000  LLOYDS BANK 4.65% 24/03/26 203,772 197,616 1.19
203,772 197,616 1.19
Bt AXUA 203,772 197,616 1.19
T AU
BEHRTES
Usb 445,000  AMCAR 14-1 D 2.54% 08/06/20 444,940 444,944 2.69
uUsb 115,000  ALLYA 2017-4 A4 1.9600% 15/07/22 114,989 112,296 0.68
UsD 105,000  SWH 2017-1 A FRN 17/01/35 104,515 104,812 0.63
UsD 100,000  TAH 2017-SFR2 A 2.9280% 17/01/36 99,499 96,729 0.58
usDh 90,000  NAROT 2017-B A4 1.9500% 16/10/23 89,986 87,926 0.53
usDh 45,000  CARMX 2017-4 A4 2.3300% 15/05/23 44,997 44,118 0.27
usD 30,000  OSCAR 2017-2A A4 2.7600% 10/12/24 29,992 29,484 0.18
UsD 20,000  OSCAR 2017-2A A3 2.4500% 10/12/21 19,997 19,705 0.12
948,915 940,014 5.68
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T4 UGS
UsD 205,000  CD 2017-CD3 A4 FRN 10/02/50 211,143 205,317 1.24
211,143 205,317 1.24
FEABERRIES
usDb 140,000  COMM 2015-DC1 A5 3.35% 10/02/48 150,155 138,377 0.84
150,155 138,377 0.84
EHEFE
usb 185,000  GEN ELECTRIC CO FRN 15/06/66 D 187,913 182,872 1.09
UsD 115,000  CITIGROUP INC FRN 10/01/28 115,000 112,062 0.68
usb 105,000 BANK OF AMER CRP FRN 17/05/22 MTN 105,000 105,307 0.64
usb 80,000  GOLDMAN SACHS FRN 15/11/18 MTN 80,382 80,371 0.49
UsD 55,000 ENERGY TRANSFER FRN 15/02/66 A 54,805 51,150 0.31
usb 40,000 BANK OF AMER CRP FRN 05/03/29 MTN 39,743 39,541 0.24
usb 20,000  GOLDMAN SACHS GP FRN 23/04/29 19,428 19,189 0.12
UsD 20,000 GOLDMAN SACHS GP FRN 05/06/28 19,312 19,033 0.11
621,583 609,525 3.68
F—)v
UsD 1,575,000  FNCL POOL AU4283 3.5% 01/09/43 931,738 937,291 5.65
UsD 370,000  FN CA0407 3.5000% 01/09/47 358,747 359,602 2.17
usb 345,000 FNCI POOL AZ9987 3% 01/11/30 284,935 273,954 1.65
UsD 260,000 G2 MA4836 3.0000% 20,/11/47 257,872 249,680 1.51
UsD 260,000 G2 MA4777 3.0000% 20,/10/47 256,105 248,036 1.50
USbh 250,000 G2 MA4779 4.0000% 20/10/47 248,316 243,056 1.47
USD 210,000  FN BJ1999 3.5000% 01/10/47 215,371 207,878 1.26
UsD 1,450,000 FGLMC POOL Q03180 5% 01/09/41 197,909 194,951 1.18
usb 185,000 G2 MA4963 4.0000% 20/01/48 189,859 186,811 1.13
UsD 210,000  FN BD8462 3.0000% 01/11/46 189,985 184,073 1.11
UsD 165,000  FN BJ9282 3.5000% 01,/02/48 164,328 164,099 0.99
usb 160,000  FN BJ4739 FRN 01/01/48 158,402 156,548 0.95
UsD 155,000  FN BM3134 FRN 01/12/47 147,474 145,258 0.88
UsD 1,240,000  FNCL POOL 254903 5% 01/10/33 58,037 55,688 0.34
USb 1,460,000  FNCL POOL 357426 5% 01/09/33 57,564 55,379 0.33
3,716,642 3,662,304 22.12
2T T T |V ME
usb 35,000  HP ENTERPRISE CO 4.4% 15/10/22 34,924 36,113 0.22
34,924 36,113 0.22
HEE(E EFIE)
usb 250,000 KEY BANK NA 2.5% 22/11/21 BKNT 249,427 244,251 1.47
usb 155,000  DISCOVER FIN SVS 5.2% 27/04/22 173,349 162,095 0.97
UsD 150,000 NEW JERSEY ST ECON 4.447% 15/06/20 149,999 153,260 0.92
usb 100,000  CALIFORNIA STATE 7.3% 01/10/39 117,400 142,834 0.86
usb 115,000  AT&T INC 4.9000% 15/08/37 REGS 114,794 112,332 0.68
UsD 110,000  GOLDMAN SACHS GP 2.75% 15/09/20 109,776 108,926 0.66
usb 100,000  AMERICAN INTL GP 4.875% 01/06/22 109,263 104,870 0.63
usb 100,000  ANHEUSER BUSCH IN 4.9% 01/02/46 123,943 104,152 0.63
UsD 100,000  NEVADA POWER CO 6.5% 01/08/18 120,386 100,644 0.61
Usb 75,000  EL PASO CORP 7.75% 15/01/32 94,313 93,172 0.56
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BHIEATAE fz2iEd] HRAGHERFffi AT <48 FALEH(%)
95,000 BANK OF AMERIC 3.248% 21/10/27 MTN 90,495 88,792 0.54
80,000 KENTUCKY UTIL 4.375% 01/10/45 79,934 83,469 0.50
90,000  ENERGY TRANSFER PTN 5.15% 01/02/43 81,952 80,970 0.49
75,000  GILEAD SCIENCES 4.75% 01/03/46 74,690 78,172 0.47
80,000  WELLS FARGO & CO 3.069% 24/01/23 80,000 77,915 0.47
75,000  CITIGROUP INC 4.65% 30/07/45 74,891 76,677 0.46
55,000 NEW YORK CITY MUN 5.985% 01/12/36 68,047 67,651 0.41
65,000  WASTE MANAGEMENT 4.6000% 01/03/21 70,296 67,504 0.41
65,000  JP MORGAN CHASE & CO 4.25% 01/10/27 64,776 64,914 0.39
60,000 MORGAN STANLEY 5.5% 28/07/21 58,696 63,852 0.39
65,000  PRINCIPAL FIN GRP 4.3% 15/11/46 64,923 63,808 0.39
65,000  CITIGROUP INC 4.75% 18/05/46 64,832 63,618 0.38
55,000  UNITEDHEALTH GROUP 4.75% 15/07/45 67,596 60,115 0.36
55,000 EXELON GENERATION 6.25% 01/10/39 65,918 59,856 0.36
55,000  MEDTRONIC INC 4.625% 15/03/45 54,853 59,512 0.36
55,000  DIAMOND 1/2 FIN 6.02% 15/06/26 144 56,898 58,003 0.35
60,000 AETNA INC 2.8% 15/06/23 58,956 57,600 0.35
55,000 ERAC USA FIN 3.85% 15/11/24 144A 56,341 55,037 0.33
55,000 NEWELL RUBBERMAID INC 4.2% 01/04/26 54,889 54,152 0.33
55,000  SIMON PROP GROUP 3.5% 01/09/25 54,645 53,835 0.33
55,000 BRDCOM CRP / FIN 3.0000% 15/01/22 54,776 53,654 0.32
55,000  ZAYO GRP LLC/CAP 5.75% 15/01/27 55,000 53,144 0.32
55,000  VEREIT OPERATING 3.9500% 15/08/27 54,632 51,103 0.31
50,000  21ST CENTURY FOX 4% 01/10/23 49,699 50,981 0.31
50,000  CVS HEALTH CORP 4.3000% 25/03/28 49,297 49,809 0.30
50,000  AMAZON.COM IN 4.0500% 22/08/47 144A 49,631 49,780 0.30
50,000  VISA INC 3.15% 14/12/25 50,619 48,919 0.30
40,000  KRAFT FOODS 6.875% 26/01/39 49,713 47,752 0.29
50,000 CHARTER COMM OP 5.3750% 01/05/47 WI 51,113 46,428 0.28
45,000  MPLX LP 5.2% 01/03/47 44,687 46,378 0.28
45,000  GENESIS ENERGY LP 6.75% 01/08/22 45,277 45,643 0.28
40,000  ABBOTT LABORATORIES 4.9% 30/11/46 39,688 43,142 0.26
45,000  DIGITAL REALTY 3.7000% 15/08/27 44,966 42,712 0.26
40,000  21ST CENTURY FOX 4.75% 15/11/46 WI 39,956 42,125 0.25
40,000  TIME WARNER INC 5.35% 15/12/43 44,060 42,024 0.25
45,000 ORACLE CORP 2.65% 15/07/26 45,595 41,950 0.25
40,000  UNITED RENTALS 5.75% 15/11/24 41,532 41,112 0.25
40,000 GLENCORE FDG 4.625% 29/04/24  144A 41,031 40,611 0.25
40,000  POST HLDGS 5.5% 01/03/25 144A 40,000 39,300 0.24
40,000  HCA INC 5.375% 01/02/25 39,115 39,300 0.24
40,000  MPLX LP 4.125% 01/03/27 39,665 39,274 0.24
40,000  WILLIAMS PART LP 4% 15/09/25 31,822 39,197 0.24
40,000 DOW CHEMICAL CO 3.5% 01/10/24 39,071 39,155 0.24
40,000  QUICKEN LOANS INC 5.75% 1/5/25 144A 38,500 39,000 0.24
40,000 FEDEX CORP 4.4% 15/01/47 39,578 38,904 0.23
40,000  EQT CORP 3.9000% 01/10/27 39,974 38,047 0.23
40,000 COX COMMUN IN 4.6000% 15/08/47 144A 39,754 37,914 0.23
40,000  ABBVIE INC 3.2% 14/05/26 38,770 37,646 0.23
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UsD 40,000  CORNING INC 4.3750% 15/11/57 39,985 35,475 0.21
UsD 25,000 AT & T INC 5.45% 01/03/47 24,860 25,371 0.15
UsD 25,000 MAPLE ESCROW 4.5970% 25/05/28 144A 25,000 25,095 0.15
UsD 25,000  AMERICAN EXPRESS 2.6% 14/09/20 24,980 24,749 0.15
UsD 20,000  WILLIAMS PART 6.3% 15/04/40 24,879 22,882 0.14
UsD 20,000 DOLLAR TREE 4.0000% 15/05/25 19,980 19,918 0.12
UsD 20,000  CHENIERE CORP CH 5.1250% 30/06/27 20,000 19,825 0.12
UsD 20,000 WELLS FARGO & CO 4.3% 22/07/27 MTN 19,924 19,816 0.12
UsD 20,000 ANDEAVOR LOG LP 3.5000% 01/12/22 19,938 19,689 0.12
UsD 20,000  DOLLAR TREE 4.2000% 15/05/28 19,947 19,663 0.12
UsD 20,000  ALEXANDRIA REAL EST 3.95% 15/01/27 20,023 19,522 0.12
UsD 20,000 REPUBLIC SVCS 3.3750% 15/11/27 19,966 19,126 0.12
USD 15,000  CONCHO RES/MIDLA 4.8750% 01/10/47 14,962 15,430 0.09
UsD 15,000  WESTERN GAS PART 4.5000% 01/03/28 14,915 14,905 0.09
UsD 15,000  AMC NETWORKS INC 4.7500% 01/08/25 15,000 14,063 0.08
UsD 10,000  WESTERN GAS PART 5.3000% 01/03/48 9,917 9,826 0.06
UsD 5,000 MAPLE ESCROW 4.0570% 25/05/23 144A 5,000 5,029 0.03
UsD 5,000 EQT CORP 3.0000% 01/10/22 4,987 4,839 0.03
4,288,062 4,222,215 25.50
E
UsD 1,575,000  US TREASURY N/B 2.3750% 15/03/21 1,565,099 1,568,602 9.47
UsD 1,455,000  US TREASURY N/B 2.5000% 31/03/23 1,436,052 1,443,633 8.72
UsD 580,000  US TREASURY N/B 2.7500% 15/02/28 568,963 575,559 3.48
USD 370,000  US TREASURY N/B 3.1250% 15/05/48 363,827 380,233 2.30
usD 345,000  US TREASURY N/B 2.2500% 15/11/27 327,382 328,020 1.98
usD 210,000  US TREAS NOTE 0.875% 15/02/47 (CPI) 213,057 214,895 1.30
4,474,380 4,510,942 27.25
Bt T AU 14,445,804 14,324,807 86.53
UNTTA
E
UYu 1,915,000  URUGUAY 8.5000% 15/03/28 144A 66,087 55,531 0.34
66,087 55,531 0.34
ZOfhiES
UsD 60,000 REP OF URUGUAY 4.375% 27/10/27 61,106 61,050 0.36
61,106 61,050 0.36
BitonsTA 127,193 116,581 0.70
FAEEAR 15,825,480 15,618,074 94.33

VRS (LT T TR,
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B EEICET A
20184E5 31 A BIfE
HEA B4, RN BB 2 A2

VLT — ML A B JEEL 5240

201845 A 31 HHIE, 7 7 RIZLL FORIFINE BRI LRNEAH L T SE BB L ST E HIEFCI T AD~
CHITHVSI,

A i\ &8 FeHlE TEHIBAH i F REFURLECKE L)
JPY 59,241,187 USD 537,041  20184F6 H25H 8,620
USD 189,712 MXN 3,500,000 20184F6H26H 13,264
USD 48,431 TRY 200,000 201846 H26 H 4,161
USD 112,738 TWD 3,255,000 201846 A26 H 3,672
USD 54,072 HUF 13,700,000 20184F6 H26H 3,649
USD 31,831 TRY 130,000 201846 H26H 3,055
USD 50,200 RON 190,000 201846 H26 H 2,366
USD 49,814 ZAR 600,000 201846 H26 H 1,865
JPY 8,210,000 USD 74,383 20184F6 H29H 1,259
USD 41,970 THB 1,305,000 201846 H26 H 1,141
TRY 80,000 USD 16,670  20184F6 H26H 1,038
TRY 190,000 USD 41,064  20184F6H26H 1,003
USD 21,645 ZAR 260,000  20184E6 H26 H 868
USD 135,769 EUR 115,000 201846 H29H 768
USD 53,929 ILS 190,000  20184F6 A26H 571
TRY 60,000 [SNID) 12,754 201846 H26 H 527
USD 13,684 COP 38,140,000 201846 H26 H 444
USD 11,225 ZAR 135,000 201846 H26H 437
TRY 30,000 [SNID) 6,237 201846 H26 1 403
ZAR 600,000 USD 47,672  20184F6 H26H 277
USD 14,136 KRW 14,901,000 201846 H26H 274
EUR 13,773 CZK 350,000 201846 H26 H 233
USD 98,852 HKD 770,000  20194F4H10H 218
USD 82,025 PHP 4,310,000 2018%F6 H26H 85
USD 16,099 IDR 223,045,000 201846 H26 H 76
TRY 50,000 USD 11,007 2018476 H26H 61
ZAR 135,000 USD 10,739 201846 H26H 49
AUD 30,000 USD 22,698 20184E6H29H 36
USD 27,627 MYR 110,000 201847 A23H 8
ILS 60,000 USD 16,842  20184F6 H26H 7
USD 17,707 TRY 80,000 20184F6H26H o))
THB 1,305,000 USD 40,837  2018%F6H26H ®)
MYR 5,000 USDh 1,270 201847 A23H (15)
USD 5,003 MYR 20,000 20184F7 H23H (19)
ARS 150,000 USD 5,567 201848 A31H (32)
PHP 440,000 USD 8,399 201846 26 H (34)
MYR 15,000 USD 3,807 201847 H23H (41)
ILS 130,000 USD 36,681 20184F6 A26H (72)
MYR 15,000 USDh 3,848 201847 A23H (82)
NOK 580,000 [SNID) 71,339 201846 H29H (123)
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A PNt FEHIEE TR i 41 H RFEBHRILCKR V)
MYR 20,000 UsD 5,156  20184E7 H23H (135)
GBP 35,000 USsD 47,011  20184E6 H29H (282)
SEK 835,000 UsD 95,722 20184E6 H29H (334)
TWD 370,000 UsD 12,732 201846 H26 H (334)
USD 24,091 NZD 35,000 201846 A29H (391)
IDR 904,835,000 UsD 65,460 201846 26H (458)
ZAR 260,000 USD 21,281 201846 H26H (504)
INR 1,224,500 USsD 18,620  20184F6 H26H (533)
MYR 120,000 UsD 30,714  20184E7 A23H (584)
MYR 145,000 USD 37,356 20184F6 H26H (929)
CZK 1,250,000 EUR 49,320 20184E6H26H (982)
SGD 70,000 UsD 53,415 201846 H26 (1,028)
USsD 36,596 TRY 170,000  20184E6 A26H (1,034)
cop 107,140,000 UsD 38,319  20184F6 H26H (1,124)
CZK 2,165,000 EUR 85,380  20184E6 H26H (1,650)
RUB 1,800,000 USsD 31,033 20184E6 A26H (2,093)
TRY 170,000 USD 41,371  20184E6 H26H (3,741)
USD 142,258 ARS 3,740,000 201846 H 18 H (5,299)

28,573
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20184E5 A 31 A HiAE
(BABIT =2 — 1)
BTE
B M FE S A
(R 163,408,522 —17)
B He%
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SHEE Ay B JEDEL AR 2 R A2
FUNTAT IR D BTN
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HRALFE

LTS — 1 70l

WRINSTDMEREER  RATHZARREAS K

FCZZ () 11,053 57,710
FDZZA(H) 13,820 1,515,954

162,296,063

6,006,128
330,469
100,339

98,919
862,332

169,694,250

26,001
198,409
62

224,472

169,469,778

637,891,462
20,950,120,212
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ENERE
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R AT IV 576 B 6 4
SO AR DR
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2,836,724
2,785

2,839,509

604,427
87,297
52,407
36,270
13,846

6,680
34,935
598
17,457
13,300

867,217
1,972,292
1,766,919

(178,861)

(661,966)

926,092
(2,601,926)

93,140
359,138

(2,149,648)

748,736



Y FEBLMHR L
Y HARTA 2= R A

HEFHORE AT I 208 PE O HE AR

BIAESOFAT T Wl
TSRO R RIS

ZARE DI

HIRAME PERR A

W PEA BN R R
20184E5 A 31 HITHE T3 2 FHAIIR
(A2 — 1)

185,575,092

1,972,292
926,092
(2,149,648)

748,736

2,263,564
(16,918,828)

(14,655,264)

(2,198,786)

169,469,778
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FATHE AR AR DL FR

20184E5 A 31 HITHE T 32 FHAIIR

CREZE)
FCITA
e Z A8 AEAREL 38,468
FATZ AR 19,454
B R AR A (212)
HIRFAT I AR AEFRA 57,710
FDZ5 2
e Z A8 AEAREL 1,665,648
FATZASAEHIL 5,803
B R AR A (155,497)
HIRFEAT S RERHL 1,515,954
A
201845 A 31 HIRTE
REZ)
2018 2017 2016
MR R — ) 169,469,778 185,575,092 205,226,268
FCZZA(H)
AL PERRAE 637,891,462 428,023,793 457,843,376
HIR L R 47D R0E PE R 11,053 11,127 11,016
FDZZA(H)
AL PERRAE 20,950,120,212  22,602,438,831  24,914,724,442
IR S 70 E FEATE 13,820 13,570 13,621
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FAN G EERA AN
20184E5 A 31 A HifE
(BABIT 2 — )

W it fzAEd AT AR FAALEHE(%)
=77
i@tk E(E e )
EUR 1,260,000 COMMONWEALTH BK AU 0.375% 11/4/24 E 1,252,465 1,251,757 0.74
EUR 1,196,000  NAB 0.25% 28/03/22 EMTN 1,191,910 1,201,277 0.71
2,444,375 2,453,034 1.45
Bt A—=ANTYT 2,444,375 2,453,034 1.45
A —ZN)T
E &
EUR 1,780,000  REP OF AUSTRIA 0% 15/07/23 1,773,414 1,783,560 1.06
EUR 1,110,000  REP OF AUSTRIA 0.75% 20/10/26 1,130,424 1,135,146 0.67
EUR 631,000 REP OF AUSTRIA 0.5000% 20,/04/27 630,864 628,943 0.37
3,534,702 3,547,649 2.10
HEE(E EFIE)
EUR 393,000  REP OF AUSTRI 0.7500% 20/02/28 EMTN 391,558 396,540 0.23
391,558 396,540 0.23
Bt A=A T 3,926,260 3,944,189 2.33
R —
E
EUR 2,000,000  BELGIUM KINGDOM 0.8% 22/06/27 81 2,042,800 2,032,012 1.21
EUR 1,100,000  BELGIUM KINGDOM 1.6% 22/06/47 78 1,091,970 1,092,124 0.64
EUR 780,000  BELGIUM KINGDOM 2.25% 22/06/57 83 772,294 871,104 0.51
EUR 300,000  BELGIUM KINGDOM 0.8% 22/06/25 74 307,620 310,029 0.18
4,214,684 4,305,269 2.54
Gt ¥ — 4,214,684 4,305,269 2.54
TA= R
HEE(E ESFIE)
GBP 130,000  THAMES WATER UTL 4.625% 4/06/46 EMT 158,378 184,350 0.11
158,378 184,350 0.11
Gt A~ 158,378 184,350 0.11
rayF7T
E
EUR 250,000  CROATIA 2.7500% 27/01/30 244,858 244,730 0.14
244,858 244,730 0.14
Git:yaTFT 244,858 244,730 0.14
Foe—J
i@tk E(E )
EUR 400,000  TDC AS 1.75% 27/02/27 EMTN 399,960 398,600 0.24
399,960 398,600 0.24
Gt T~ —2 399,960 398,600 0.24
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Bl i ks fz2iiES AR P4 4E FAFEH(%)
T4 TR
E &
EUR 1,510,000  FINNISH GVT 0% 15/09/23 1,514,323 1,511,368 0.89
1,514,323 1,511,368 0.89
HEt T4 TUR 1,514,323 1,511,368 0.89
TFUR
EHEFE
EUR 3,000,000 RCI BANQUE FRN 08/07/20 EMTN 3,018,300 3,007,109 1.78
EUR 677,000 TOTAL SA FRN 29/12/49  EMTN 677,000 709,158 0.42
EUR 600,000  ALD SA FRN 26/02/21 EMTN 600,000 598,417 0.35
EUR 500,000 CRDT AGR ASSR FRN 29/01/48 499,915 464,000 0.27
EUR 393,000  AXA SA FRN 28/05/49 EMTN 389,884 383,034 0.23
EUR 300,000  CREDIT AGRIC ASSR FRN 27/09/48 297,399 332,625 0.20
EUR 300,000 EDF FRN 22/01/49 EMTN 296,700 316,949 0.19
EUR 300,000  UNIBAIL-RODAMCO FRN 25/10/66 300,000 295,500 0.17
EUR 200,000  EDF FRN 29/01/49 EMTN 189,750 210,000 0.12
6,268,948 6,316,792 3.73
E &
EUR 3,650,000  FRANCE OAT 0% 25/05/22 3,649,999 3,684,583 2.18
EUR 3,480,000 FRANCE GVT 1.25% 25/05/36 3,337,111 3,493,474 2.07
EUR 2,380,000 FRANCE OAT 0.1% 01/03/28  OATi CPI 2,613,976 2,658,867 1.57
EUR 1,660,000 FRANCE GVT 1.75% 25/06/39 1,653,956 1,786,210 1.05
EUR 880,000  FRANCE OAT 3.25% 25/05/45 1,174,976 1,219,779 0.72
EUR 1,090,000  FRANCE GVT 2% 25/05/48 1,193,114 1,191,710 0.70
EUR 520,000 FRANCE O.A.T. 4.0000% 25/04/55 848,520 852,636 0.50
14,471,652 14,887,259 8.79
i@tk (E e eFHER
EUR 1,500,000  CIE ST GOBAIN 0% 27/03/20 EMTN 1,499,010 1,499,195 0.89
EUR 500,000 BCPE SFH 1.75% 27/06/24 EMTN 545,200 540,186 0.32
GBP 439,000  BNP PARIBAS 1.125% 16/08/22 ~ EMTN 516,483 488,842 0.29
EUR 400,000  TDS INFRASTRUCTURE 2.5% 07/04/26 396,172 413,890 0.24
GBP 320,000  AXA SA 7.125% 15/12/20 542,610 412,505 0.24
EUR 400,000  BNP PARIBAS 1.0000% 29/11/24 EMTN 396,812 376,469 0.22
EUR 300,000 FONCIERE LYONNAISE 2.25% 16/11/22 299,559 319,941 0.19
EUR 300,000  DEXIA CRED LOCAL 1.2500% 26/11/24 313,779 314,363 0.19
EUR 300,000 EUTELSAT SA  1.125% 23/06/21 299,682 308,025 0.18
EUR 133,000  EDF 5.625% 21/02/33 EMTN 184,729 187,987 0.11
EUR 100,000  PSA BANQUE FRANCE 0.5% 17/01/20 EMT 99,751 100,783 0.06
5,093,787 4,962,186 2.93
Gt 7oA 25,834,387 26,166,237 15.45
=4
EESFIE
EUR 200,000  VOLKSWAGEN BANK FRN 15/06/21 EMTN 200,000 199,648 0.12
200,000 199,648 0.12
E
EUR 3,650,000 DEUTSCHLAND 0.5% 15/04/30 1/ CPI 4,301,704 4,457,839 2.64
EUR 710,000  DEUTSCHLAND REP 1.0000% 15/08/24 749,476 758,835 0.45
EUR 280,000  NORDRHEIN-WES 0.5000% 16/04/26 1409 278,208 279,480 0.16
EUR 230,000  NORDRHEIN-WEST 1.5500% 16/06/48 228,544 227,581 0.13
5,557,932 5,723,735 3.38
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BiESs it 4 AR R4 4E FAA (%)
i@tk (E e LA MR
EUR 2,650,000  KFW 0.375% 23/04/30 EMTN 2,523,053 2,501,799 1.47
EUR 1,570,000  KFW 1.375% 31/07/35 EMTN 1,699,525 1,621,144 0.96
EUR 1,000,000  FMS WERTMANAG 0.375% 29/04/30 EMTN 927,500 934,157 0.55
EUR 500,000  NORDRHEIN-WES 1.4500% 16/02/43 EMTN 499,065 489,747 0.29
EUR 500,000  ADLER REAL EST 1.8750% 27/04/23 494,480 489,648 0.29
EUR 448,000  VOLKSWAGEN FI 0.8750% 12/04/23 EMTN 445,782 448,474 0.26
EUR 430,000  LAND HESSEN 0.75% 04/08/36 eMTN 430,000 388,473 0.23
EUR 228,000  VOLKSWAGEN BA 1.2500% 15/12/25 EMTN 226,112 224,942 0.13
EUR 225,000  VOLKSWAGEN BA 0.7500% 15/06/23 EMTN 224,773 223,918 0.13
EUR 200,000 EUROGRID GMBH 1.5% 18/04/28 EMTN 199,564 201,150 0.12
EUR 200,000  ADLER REAL EST 3.0000% 27/04/26 196,982 197,857 0.12
EUR 120,000  INNOGY FIN BV 5.75% 14/2/33 EMTN 171,778 172,568 0.10
8,038,614 7,893,877 4.65
Bt Ry 13,796,546 13,817,260 8.15
)T x
E &
EUR 850,000  HELLENIC REPUBLI 3.7500% 30/01/28 811,325 794,325 0.47
EUR 830,000  HELLENIC REPUBLI 3.3750% 15/02/25 797,713 785,910 0.46
1,609,038 1,580,235 0.93
At ¥y 1,609,038 1,580,235 0.93
NHY—
E
HUF 130,000,000  HUNGARY GOVT 1.7500% 26/10/22 428,718 409,159 0.24
428,718 409,159 0.24
BEt T — 428,718 409,159 0.24
TANTR
E &
EUR 2,400,000  IRISH GOVT 0.0000% 18/10/22 2,396,160 2,402,280 1.41
2,396,160 2,402,280 1.41
ZOfhiES
EUR 1,060,000  SILVERBANK FIN 3.1261% 25/02/37 919,455 944,803 0.56
919,455 944,803 0.56
i@tk (E e eF MR
GBP 1,270,000  FCA CAP IRELAND 1.625% 29/9/21 EMTN 1,469,120 1,431,000 0.85
EUR 227,000  JOHNSON CONTROLS 0.0000% 04/12/20 225,854 226,193 0.13
1,694,974 1,657,193 0.98
ARt TANTUR 5,010,589 5,004,276 2.95
A2Y7
EREFE
EUR 4,000,000  INTESA SANPAOLO FRN 15/06/20 EMTN 4,079,844 3,983,760 2.35
EUR 1,108,000  FCA BANK IE FRN 17/06/21 EMTN 1,108,000 1,101,563 0.65
5,187,844 5,085,323 3.00
E
EUR 5,500,000  BTPS 0.9500% 01/03/23 5,541,640 5,221,282 3.09
EUR 4,690,000  BTPS 2.9500% 01/09/38 4,723,812 4,473,012 2.65
EUR 3,350,000  BTPS 0.45% 01,/06/21 3,361,618 3,238,713 1.91
EUR 2,000,000  BTPS 0.35% 01/11/21 1,984,360 1,913,954 1.13
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BiESs it 4 AR P4 4E FAA (%)
EUR 1,820,000  BTPS 1.25% 15/09/32 (CPD 1,979,296 1,753,458 1.03
EUR 1,210,000  BTPS 1.65% 23/04/20 CPI 1,271,180 1,228,380 0.72
18,861,906 17,828,799 10.53
i@tk (E e eFHER
EUR 514,000  UNIPOLSAI ASS 3.8750% 01/03/28 EMTN 514,000 470,125 0.27
EUR 358,000  UNICREDIT SPA 1.0000% 18/01/23 EMTN 356,751 338,754 0.20
EUR 320,000  UNIPOL GRUPPO 3.5000% 29/11/27 EMTN 319,494 304,195 0.18
EUR 200,000  CASS RISP PARMA PIA 1% 30/09/31 15Y 197,446 180,907 0.11
1,387,691 1,293,981 0.76
Gt A2UT 25,437,441 24,208,103 14.29
Uy—P—
HEE(E EFIE)
EUR 260,000  GLENCORE FINA 1.7500% 17/03/25 EMTN 262,881 261,488 0.16
EUR 230,000 HEATHROW FD LTD 1.5% 11/02/30 EMTN 227,590 226,844 0.13
490,471 488,332 0.29
Bt Ur—T— 490,471 488,332 0.29
Fhe7
E
EUR 290,000  REP OF LATVIA 1.1250% 30/05/28 289,374 288,723 0.17
289,374 288,723 0.17
Gt TheT 289,374 288,723 0.17
o TNT
2T T T T [ E0NE
GBP 320,000  GLENCORE FIN EUR 6% 03/04/22 502,702 415,296 0.25
502,702 415,296 0.25
i@tk (E e eFHER
EUR 1,700,000  EIB 1% 14/03/31 EMTN 1,704,726 1,702,756 1.00
EUR 1,680,000  EIB 1.125% 13/04/33 EMTN 1,666,750 1,677,530 0.99
EUR 200,000 TELECOM ITALIA FIN 7.75% 24/1/33 EM 274,250 282,032 0.17
3,645,726 3,662,318 2.16
BitnrwLTAY 4,148,428 4,077,614 2.41
AxTa
EESFIE
EUR 900,000  AMERICA MOVIL SAB FRN 06/09/73 A 928,800 910,022 0.54
928,800 910,022 0.54
E
EUR 200,000  UNITED MEXICAN 3.3750% 23/02/31 227,000 222,067 0.13
227,000 222,067 0.13
BRti AR 1,155,800 1,132,089 0.67
FovE
EREFE
EUR 363,000 LEASEPLAN CORP FRN 25/01/21 EMTN 364,986 364,016 0.21
364,986 364,016 0.21
i@tk (E e eFHER
EUR 1,315,000  VOLKSWAGEN IN 2.0000% 14/01/20 EMTN 1,365,430 1,357,570 0.80
EUR 899,000 ACHMEA BANK NV 0.875% 17/09/18 EMTN 896,114 901,778 0.53
EUR 700,000  LEASEPLAN CORP 1% 24/05/21 EMTN 697,221 712,186 0.42
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BiESs it 4 AR R4 4E FLA (%)
EUR 500,000  VONOVIA FIN BV 1.625% 15/12/20 EMTN 499,260 519,610 0.31
EUR 400,000  ABN AMRO BANK 1.2500% 10/01/33 EMTN 398,372 398,049 0.23
EUR 318,000  REN FINANCE B 1.7500% 18/01/28 EMTN 317,478 313,618 0.19
GBP 230,000  KPN NV 5% 18/11/26 GMTN 289,280 304,070 0.18
EUR 300,000 COOPERATIEVE  1.5000% 26/04/38 EMTN 299,742 300,618 0.18
EUR 290,000  VIVAT NV 2.3750% 17/05/24 292,623 298,375 0.18
EUR 300,000  ING GROEP NV 1.3750% 11/01/28 EMTN 299,520 290,399 0.17
EUR 300,000  VONOVIA BV 1.5000% 14/01/28 298,317 289,681 0.17
5,653,357 5,685,954 3.36
GitiATH 6,018,343 6,049,970 3.57
=a—Y—FUK
HEE(E ESFIE)
GBP 1,800,000  ASB FINANCE LTD 1% 07/09/20  EMTN 2,075,226 2,032,672 1.20
EUR 1,424,000  WESTPAC SEC NZ/LDN 0.25% 6/04/22 EM 1,423,288 1,429,218 0.84
3,498,514 3,461,890 2.04
Bt ma—U—FUF 3,498,514 3,461,890 2.04
IV z—
E &
NOK 4,400,000 NORWEGIAN GVT 3.75% 25/05/21 474 556,956 496,527 0.29
NOK 1,800,000  NORWEGIAN GVT 1.5% 19/02/26 478 197,894 187,339 0.11
754,850 683,866 0.40
Bty z— 754,850 683,866 0.40
Favand
i@tk E(E e )
EUR 292,000  CARNIVAL CORP 1.875% 07/11/22 291,127 310,119 0.18
EUR 253,000  CARNIVAL CORP 1.125% 06/11/19 251,988 257,385 0.15
543,115 567,504 0.33
Gt~ 543,115 567,504 0.33
T4
HEE(E ESFIE)
EUR 960,000  ASIAN DEV BANK 1.4% 06/02/37 ~ GMTN 952,541 953,076 0.56
952,541 953,076 0.56
Bt 7qUe 952,541 953,076 0.56
R—FUK
EE
PLN 4,100,000  POLAND GVT BOND 2.5% 25/07/27 0727 917,985 899,993 0.53
PLN 2,400,000  POLAND GVT BOND 3.25% 25/07/25 0725 591,990 567,654 0.33
1,509,975 1,467,647 0.86
i@tk (E e eF MR
EUR 650,000 REP OF POLAND 1.1250% 07/08/26 EMTN 648,544 653,754 0.39
648,544 653,754 0.39
ARt iR—TUR 2,158,519 2,121,401 1.25
BRIV
E
EUR 1,000,000  PORTUGUESE OT’S 2.1250% 17/10/28 1,003,602 1,012,975 0.60
1,003,602 1,012,975 0.60
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i@tk (E e LA MR
EUR 700,000  BANCO SAN TOTTA 1.2500% 26/09/27 693,427 708,273 0.42
EUR 100,000  GALP GAS NAT DIST 1.375% 19/9/23 EM 99,517 101,697 0.06
792,944 809,970 0.48
GEtRL N L 1,796,546 1,822,945 1.08
N—==7
EE
EUR 450,000  ROMANIA 2.875% 28/10/24 EMTN 472,500 494,555 0.29
472,500 494,555 0.29
HEE(E EFIE)
EUR 400,000  ROMANIA 2.3750% 19/04/27 REGS 402,760 403,000 0.24
402,760 403,000 0.24
Hit—~=7 875,260 897,555 0.53
2aRFT
E &
EUR 360,000  SLOVAKIA GOVT 1.625% 21/01/31 229 366,487 375,242 0.22
366,487 375,242 0.22
HEE(E EFIE)
EUR 145,000  ZAPADOSKA ENRG 1.7500% 02/03/28 144,237 145,090 0.09
144,237 145,090 0.09
Bt AR T 510,724 520,332 0.31
27
E
EUR 350,000  REP OF SLOVENIA 1.25% 22/03/27 360,395 355,376 0.21
360,395 355,376 0.21
=y d 360,395 355,376 0.21
AL
EBE&FE
EUR 800,000  CAIXABANK FRN 17/04/30 EMTN 796,264 752,056 0.44
796,264 752,056 0.44
E
EUR 3,400,000  SPANISH GVT 2.75% 31/10/24 3,840,130 3,793,618 2.23
EUR 2,710,000 BONOS Y OBLIG DEL ES 1.5% 30,/04/27 2,736,829 2,740,596 1.62
EUR 2,520,000  SPANISH GOV'T 2.7000% 31/10/48 30Y 2,513,387 2,570,551 1.52
EUR 1,030,000  BONOS Y OBLIG DEL EST 2.9% 31/10/46 1,092,499 1,101,083 0.65
EUR 900,000 BONOS Y OBLIG DEL ES 0.4% 30,/04/22 902,790 901,390 0.53
EUR 500,000 BONOS Y OBLIG DEL ES 2.35% 30/07/33 516,432 522,670 0.31
11,602,067 11,629,908 6.86
HEE(E EFIE)
EUR 1,400,000  CAIXABANK SA 0.625% 12/11/20 1,394,246 1,421,432 0.84
EUR 600,000  BANKINTER SA 0.625% 09/10/20 596,862 608,635 0.36
EUR 600,000  BANKINTER SA 1.2500% 07/02/28 600,000 605,545 0.36
EUR 600,000  INMOBILIARIA  2.0000% 17/04/26 EMTN 596,886 588,180 0.35
EUR 600,000 BANCO SANTAND 2.1250% 08/02/28 EMTN 597,330 559,483 0.33
EUR 500,000  CAIXABANK 0.7500% 18/04/23 EMTN 497,795 488,376 0.29
EUR 200,000  INMOBILIARIA  1.6250% 28/11/25 EMTN 199,154 194,680 0.11
4,482,273 4,466,331 2.64
Bt A 16,880,604 16,848,295 9.94
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BiESs it 4 AR R4 4E FAA (%)
| B BE
YEHE(E EFIE)
EUR 760,000  EUROPEAN UNIO 0.7500% 04/04/31 EMTN 733,780 740,544 0.43
EUR 570,000 EUROPEAN INVT BK 1.5000% 15/11/47 563,730 570,967 0.34
EUR 412,000  INT BK RECON& 0.5000% 16/04/30 GDIF 391,215 391,125 0.23
1,688,725 1,702,636 1.00
At EEER 1,688,725 1,702,636 1.00
Ay =—F
B E(E AR
SEK 18,000,000  STADSHYPOTEK AB 1.5% 17/03/21 1584 1,996,688 1,821,376 1.07
EUR 338,000  AKELIUS RESIDENT 1.75% 07/02/25 EMT 336,232 336,246 0.20
2,332,920 2,157,622 1.27
Gt AT =—F 2,332,920 2,157,622 1.27
AR
HEE(E ESFIE)
EUR 654,000  UBS AG LONDON 0.2500% 10/01/22 EMTN 652,339 650,688 0.38
652,339 650,688 0.38
ARt AL A 652,339 650,688 0.38
AXYR
EREFE
EUR 1,994,000  HSBC HOLDINGS FRN 27/09/22 EMTN 1,994,000 2,002,166 1.18
GBP 400,000  AVIVA PLC FRN 14/11/36 515,219 517,743 0.31
EUR 478,000  ABBEY NATL TREAS FRN 13/08/19 EMTN 479,950 481,042 0.28
EUR 343,000 BARCLAYS PLC FRN 07/02/28 EMTN 341,069 331,445 0.20
3,330,238 3,332,396 1.97
E
GBP 4,680,000 UK TREAS GILT 1.75% 07/09/37 5,277,831 5,381,536 3.18
GBP 1,800,000 UK TREASURY 3.5% 22/01/45 2,746,600 2,828,603 1.67
GBP 2,000,000 UK TSY GILT 1.5000% 22/07/47 2,084,176 2,174,141 1.28
GBP 780,000 UK TREASURY 4.25% 07/06/32 1,232,704 1,191,369 0.70
11,341,311 11,575,649 6.83
i@tk (E e eF MR
GBP 1,070,000  FRIENDS LIFE HLDGS 8.25% 21/04/22 1,623,652 1,490,183 0.87
EUR 1,169,000  ROYAL BK SCOTLAND 0.5% 15/05/24 EMT 1,160,769 1,171,049 0.69
EUR 984,000  NATIONWIDE BLDG 0.5% 23/02/24 EMTN 982,180 988,530 0.58
GBP 798,000  ANNINGTON FND 3.1840% 12/07/29 EMTN 908,446 911,753 0.54
GBP 475,000  IMPERIAL BRANDS FIN 4.875% 7/6/32 E 572,170 629,264 0.37
GBP 394,000  SANTANDER UK GP 3.625% 14/01/26 EMT 528,571 472,212 0.28
EUR 467,000  BAT INTL FINA 2.2500% 16/01/30 EMTN 465,828 466,059 0.28
GBP 435,000  CADENT FINANC 2.7500% 22/09/46 EMTN 509,134 450,860 0.27
GBP 361,000  VIRGIN MEDIA SEC 4.875% 15/1/27 REG 416,806 401,667 0.24
EUR 314,000  ANNINGTON FND 1.6500% 12/07/24 EMTN 321,420 315,187 0.19
GBP 114,000  BARCLAYS PLC 3.2500% 17/01/33 EMTN 128,377 121,857 0.07
EUR 117,000  LONDON STOCK 1.7500% 19/09/29 EMTN 116,423 119,344 0.07
EUR 103,000  LONDON STOCK  0.8750% 19/09/24 EMTN 102,590 102,786 0.06
7,836,366 7,640,751 4.51
Bt AXYR 22,507,915 22,548,796 13.31
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BiESs it [ ALES AR FEATA 45 FLA (%)
TAUH
EE&AIE
EUR 4,000,000  GOLDMAN SACHS GP FRN 29/05/20 EMTN 4,045,840 4,026,616 2.38
EUR 1,598,000 BANK OF AMERICA CORP FRN 7/02/22 EM 1,598,000 1,609,389 0.95
EUR 678,000 BANK OF AMERICA CORP FRN 26/7/19 EM 678,000 680,861 0.40
EUR 452,000 BANK OF AMER CRP FRN 25/04/28 EMTN 452,000 448,167 0.26
6,773,840 6,765,033 3.99
B (B E AU
EUR 455,000 CHUBB INA HLDGS 2.5000% 15/03/38 454,995 458,193 0.27
EUR 431,000  GENERAL ELECTRIC CO 2.125% 17/05/37 426,914 400,352 0.24
EUR 354,000 CHUBB INA HLDGS 1.5500% 15/03/28 353,087 349,804 0.21
EUR 320,000  ZIMMER BIOMET 2.425% 13/12/26 336,834 331,797 0.20
EUR 297,000 CITIGROUP INC 1.6250% 21/03/28 EMTN 294,211 293,380 0.17
EUR 279,000  AT&T INC 3.1500% 04/09/36 278,269 282,611 0.17
EUR 278,000 COCA-COLA CO 0% 09/03/21 277,002 278,370 0.16
EUR 270,000  MOLSON COORS 1.2500% 15/07/24 272,322 268,983 0.16
EUR 236,000 VERIZON COMM I 2.8750% 15/01/38 20Y 234,660 234,324 0.14
EUR 214,000  GENERAL ELEC CO 1.5% 17/05/29 212,374 206,431 0.12
EUR 189,000 KRAFT HEINZ 2.25% 25/05/28 188,410 190,081 0.11
EUR 130,000  THERMO FISHER SCIEN 1.5% 01/12/20 129,962 134,328 0.08
EUR 131,000 UNITED TECH CORP 2.1500% 18/05/30 130,302 133,082 0.08
EUR 100,000 AT & T INC 3.375% 15/03/34 112,120 107,925 0.06
EUR 100,000 MCDONALD’S CORP 1.75% 03/05/28 GMT 99,262 103,112 0.06
EUR 100,000  MCDONALDS CORP 1% 15/11/23 GMTN 99,282 101,531 0.06
EUR 100,000 MCDONALD’S CORP 0.5% 15/01/21 GMTN 99,736 101,206 0.06
3,999,742 3,975,510 2.35
BT AU 10,773,582 10,740,543 6.34
MABEAF 163,408,522 162,296,063 95.77

VRGN T T8 KT,
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I LT RNF I —T%—X - T7UR T —RRINEZRFC/FD

M EREICET AR
20184E5 A 31 H HifE
A EHE, TEHIE AT, ZHIH T 53 W= IZ ZET)

NN PNt FeHEE FEHIGER T B REGHEE(2—r)
EUR 773,786 GBP 676,401  20184E6 H 250 4,415
JPY 410,020 EUR 3,183 201846 H25H 34
EUR 65,496 SEK 673,050  20184E6 H 250 2
EUR 42,508 DKK 316,617 201846 125H (28)
EUR 88,316 CHF 104,429 201846 A25H (2,025)
JPY 637,491,977 EUR 4,877,601 201846 4 25H 125,874
EUR 28 DKK 210  20184E6 H25H 0
EUR 43 SEK 447 20184E6 H 250 0
EUR 513 GBP 451 20184E6 A25H 0
EUR 58 CHF 68 2018456 25H 0
CHF 3,630,000 EUR 3,131,383  20184E7H20H 9,838
DKK 11,135,000 EUR 1,494,874 201847 H20H 1,191
SEK 5,945,000 EUR 577,927  20184E7H 200 610
CZK 15,419,000 EUR 597,313  20184E7H20H 312
HUF 8,010,000 EUR 25,066 201847 20 H 45
EUR 295,847 PLN 1,278,000  20184E7 H20H (297)
GBP 2,000,000 EUR 2,287,739  20184E7H2H (13,298)
NOK 55,760,000 EUR 5,853,922  20184E7 H20H (26,334

100,339
HERR2- eI
201845 H 31 HBITE, 7 7 RIXLL F ORI FE e Bi &AL Tz,
ENA Pas =z =

iy 2% i i i e

BT
EUR 103 FUT EURO BOBL 5YR 6% 201846 H 13,653,680 142,500
GBP 22 FUT LONG GILT 10YR 4% 201849 A 3,090,078 59,166
16,743,758 201,666

TEVFFLR g

EUR (63) FUT EURO BTP 10YR 6% 201846 A (7,968,240) 606,130

EUR (25) FUT EUR OAT 201846 H (3,889,750) (39,310)

EUR (53) FUT EURO BUXL 30YR 4% 201846 A (9,047,100) (418,337)

EUR (68) FUT EURO SCHATZ 2YR 6% 201846 H (7,629,260) (19,680)

(28,534,350) 128,803
330,469
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TV T NS KRBEIA ) T141E%HT7FFC/FD

2018412 H 28 H &L

Q@77 U RO AT R D@ T,

i RE | REHT A~ SR R ONERE(ERE

Towopou W & KRV COREE E R E (BBB-F721XBaa3lh ) & FE /R B x5
LLET,
FEU TRV TORE FHSE (BBB-£721XBaa3 Lk 1) 125 #x

SCR U B | BTDIECk, R F e —T A ERDINE O #ESE B FRL T
EHAZITWET,

B & @ M & t| AT eI TR T VA L

= 7t &= | Ta— e T KRG RA N = —

R E = 5t R 1T

B EE AT 24

VAN VA A0 A DA .=

H AR RISV T AT ATREREATE R IR ORI S FH o b LIT/EO L TR £,
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HILOT - NLb KRB T1EHT7VRFC/FD

EH R E
2018512 H 28 HIZH T 95 A+
CKkRV)

48

SRAT 1D JEFI B 400,897

REEAFLE (IR BB ERR ) 15,914,429

I AR 16,315,326
EH

B~ 32— —FHok 1,338,731

A AT HRM 669,191

PREEH 200,823

B 1 ER1 T o 16,683

SR 133,875

TS 2,210

EALE £ 17,068

BIZEE(EA 10,402

MR 97

ERAR 2,389,080

ey gL 13,926,246

BB A AMRESR7e B IR D AR (1,377,272)
AL ERE 3 L UYNE 2 0 L ZAIR DS (6,293,638)
Y REMER (7,670,910)
BE A MALZRFTAL 248 4% (5,814,877)
SIE AR I USRI AR D ATl 22 TR 4% 4,286,928

YA =R (1,527,949)
B O RIC L DMIE EE DBEIREE 4,727,387
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RN PE B
20184E12 H 28 H HifE
CKRV)
W iV Bzl A AE BB (%)
T AV
EENEFIE
USD 35,545,000 FREDDIE MAC FRN 05/07/19 35,545,218 5.76
USD 34,000,000 FED FARM CREDIT FRN 15/03/19 34,011,611 5.50
USD 33,600,000 FED HOME LN BANK FRN 11/10/19 33,586,997 5.43
USD 24,240,000 FREDDIE MAC FRN 18/03/19 24,238,357 3.92
USD 22,698,000 JPMORGAN CHASE & CO FRN 24/10/23 22,647,719 3.66
USD 21,590,000  PEPSICO INC FRN 02/05/22 21,427,842 3.46
USD 19,929,000  CISCO SYSTEMS FRN 01/03/19 19,940,758 322
USD 19,500,000 FED HOME LN BANK ERN 05/07/19 19,505,538 3.15
USD 19,485,000 BANK OF AMER CRP FRN 21/07/21 GMTN 19,380,935 3.13
USD 19,345,000 WELLS FARGO FRN 24/01/23 19,157,564 3.10
USD 18,270,000  INTEL CORP FRN 11/05/22 18,097,465 2.93
USD 17,760,000 US BANK NA OHIO FRN 28/10/19 BKNT 17,787,484 2.88
USD 17,188,000  APPLE INC FRN 06/05/20 17,187,154 278
USD 16,740,000 MORGAN STANLEY FRN 24/10/23 MTN 16,698,943 2.70
USD 16,580,000 AMERICAN EXPRESS FRN 03/03/22 MTN 16,466,623 2.66
USD 16,021,000 WALT DISNEY CO FRN 04/03/22 MTN 15,862,225 2.56
USD 14,015,000 GOLDMAN SACHS FRN 29/11/23 MTN 13,888,865 225
USD 13,800,000 FED FARM CREDIT FRN 09/08/19 13,821,419 223
USD 12,210,000 E.I DU PONT DE NEMOURS FRN 01/05/20 12,216,205 1.97
USD 12,115,000 FED FARM CREDIT FRN 19/08/19 12,135,134 1.96
USD 11,212,000 BB&T CORP FRN 01/04/22 MTN 11,157,682 1.80
USD 10,485,000  FIFTH THIRD BANK FRN 26/07/21 BKNT 10,418,474 1.68
USD 6,805,000 FED HOME LN BANK FRN 12/06/19 6,807,402 1.10
USD 6,800,000  CITIBANK NA FRN 20/03/19 6,801,727 1.10
438,789,341 70.93
K EME
USD 77,595,000  US TREAS NOTE 2.5% 15/05/46 69,871,876 11.30
USD 21,495,000 US TREAS NOTE 2.875% 15/08/45 20,903,888 3.38
90,775,764 14.68
7 A EE 529,565,105 85.61
BEA ML 3 529,565,105 85.61
(1) ZEmE 3 TR B CRR
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A1 2 8 e LAY

2018412 H 28 H HifE
WEEE) HiEGED) Tifi 15 REBURLE CKRV)
JPY 26,761,020,939 USD 236,858,404 January 22,2019 5,379,468
uUSD 3 JPY 350 January 22,2019 0
USD 3 JPY 388 January 22,2019 0
uUSD 4 JPY 484 January 22,2019 0
USD 9 JPY 1,090 January 22,2019 0
USD 19 JPY 2,210 January 22,2019 0
USD 38 JPY 4,270 January 22,2019 0
USD 22 JPY 2,464 January 22,2019 0
USD 23 JPY 2,660 January 22,2019 0
USD 48 JPY 5,395 January 22,2019 0
USD 63 JPY 7,010 January 22,2019 0
USD 62 JPY 6,990 January 22,2019 0
USD 67 JPY 7,545 January 22,2019 0
USD 37 JPY 4,204 January 22,2019 0
USD 49 JPY 5,556 January 22,2019 0
USD 54 JPY 6,056 January 22,2019 )
USD 81 JPY 9,132 January 22,2019 )
USD 2,053 JPY 230,000 January 22,2019 (29)
USD 3,927 JPY 440,000 January 22,2019 (55)
USD 6,725 JPY 750,000 January 22,2019 (64)
USD 8,518 JPY 950,000 January 22,2019 (81)
USD 8,123 JPY 910,000 January 22,2019 (114)
USD 14,078 JPY 1,570,000 January 22,2019 (133)
USD 9,819 JPY 1,100,000 January 22,2019 (137)
USD 19,009 JPY 2,120,000 January 22,2019 (180)
USD 13,658 JPY 1,530,000 January 22,2019 (191)
USD 13,926 JPY 1,560,000 January 22,2019 (195)
USD 23,493 JPY 2,620,000 January 22,2019 (223)
USD 26,781 JPY 3,000,000 January 22,2019 (374)
USD 213,054 JPY 23,760,000 January 22,2019 (2,018)
USD 155,242 JPY 17,390,000 January 22,2019 (2,170)
USD 236,817 JPY 26,410,000 January 22,2019 (2,244)
JPY 140,000 USD 1,262 January 22,2019 5
5,371,263
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Nomura Multi Managers Fund I - US High Yield Bond
JBG e NF v =T — R T R — K[E A A — /LR AR RFC/FD

20194E1 H 31 A&
(FHE AR 20184E2 H 1 H ~20194E1 H31H)

QY7 7 N IMIIRDIEY TT,

i i3

PR A~ ok B EMER B R

£

O KRB TONA A — VRS B ERE SR, EAKMEDAL T L5 A DR LT
FEDREARBZ L% BIRLET,

& BB, A RO 7 e R A SNk 0 E O E MR A AL, KL T
DA A=A REFOENEATHER LA RELET GRETHEM SRR 5
BHVET),

N

® & &

@ KRNV TDONA A VREFE FERE S GREL, BAREDA L T LT A DR LG M
FEORREZXDZEEBIELET,

QBRSNS KRV TONA A= AR EEOEAZITHRFEEHEESEORE L, %
R & R S A AE A 9B e EE OBl D b RAEL £,

B BEE B S OREICHT=> UL, EARHICEA 7 n e A2 8123200 B O & M
ZHEPL, KRAVETONA A — /LR EFOE IO TENR T A ST L7 E A St a 5
FLET CBETHEHSHITERIR DA DRHVET),

QX EHEISHITREL-RIREHEASE N T 7o REKROI AT EE ORI E 2 T E=
H—L ., WEEU T BIRE R AN 9 D18 58 E OB oyt SR D 28 5 om 5% 4 g R
2D NFEEEITVET,

@FCOMGHTEFEIZ DOV T, JFAIE L TICE BofAML US High Yield Constrained Index (346t
FLAR—2R) OB EE 7% N — AR TEBEANyUEITIZ LR EARELET, FDOANEETE
FEIZOWTCHE, FHIEL TR~y I TV ERE A,

@& &Hh, HEIHSICE-> L, EREOIIRERAN TEXRWGARHIET,

B N g

AT B b m A MEAEAE

7 A | u—r e Trr R hT AR e —
B E =R BAT| - o
T ot | /DT e T ) A

SAERIRE AR ISV T AT ATREZR L ATEH AW AR R F A B LITHER 2L TRV T,
S L COBHAZEOHMBIOGEESE L, /A7 T 3=y =X T 7RI —KEAA A — VR R ROER G EN DI AR LT

HLOTT,

[EIBE AR 2%, K E19404F B B BARTIEHLAI 552065 (4) H2 5 ([ W ALT 4« L — )L NIZHESE | RESTODOZAE FITZRE OB E

AR 2 AAMEAT L7 DINZ U7 ARER A NITRL RERETRD DAV TS U 4 1 EEHE 36 L O OO B/l 2 2 AT SED RO TOET,

BIEE @R 241X Arthur F. Bell, Jr. & Associates, L.L.C. ([ 77— —-~ULtt ) &, [N UZRF A I{EMmLELZ, 7—3 — UL thlZCohen &
Company (I2—~41)) EAPELIZT20 2=~ A 7 7 VU ROMNT LI ARBEA EL TREFH L 9,
BEFENRBT AL A EIMNLOFE “F DA FIC > TREOFIEITRD LT 25 A 2 &, 23—~ RO N U7 RELA | &L CORINLIT I
W, Fo, WA E DT — AR e R E X T EE AL )
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I LT RNWFIr—Tr—X-T7UR T —KE/ N -A—)LF-RURFC/FD

MEEHEE
201951 A31BIRTE
(BREIT AR L)
Bt e Rl s ] 236,416,277
(B2 -247,799,537 K foL)

BleTae%E 14,227,141
H] E BRI LN AR A R 2528 39,036
T a—H—nBORIN S 445,591
ENIEE 4,240,366
Bl L OB M AR DFLE 669
BrEAR 255,369,080
=V
Ta—h—~DOKI4L 4,569,417
RELE 468,715
AEEFT 5,038,132
Wl PERRRE 250,330,948
ZASFEA— 1 470 E

HIZR1 0 Y4720 508 PEATAE FEATIE S AR AR I PERAAE
FCZF5 2 () 9,728 84,153 818,662,633
FDZ5 (M) 12,202 2,163,569 26,399,820,058
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I LG INF IR —Tv—X TR T —KE/ A A —)LR-7R>KFFC/FD

EREE
201951 A31HIZ#R T 3 H5HRIEAR
(BREIT AR L)

[ 2%

SRAT DRI 158,385

TR RIS (PRR BRI RR1%) 14,995,069
52 UAC X a5 (PR UURiE bR %) 35,827
Z O EE 130
s AFt 15,189,411

M

52 T ) et 1,393,139

A B T 232,129

PRE T A 70,005

Y (e 94

BS [ SR TN 15,521

= REREN 46,462

TS R 1,929

WS EE F 265

SRR H 23,209

B[N SR 23,321

M 97

#BHEE 1,806,171

k- gicEAY 13,383,240

BB A e 7E B IR A 92,779

HIMEN R 15 36 J O ME 2 0 I LA AR DI A (78,983)
L BRI 13,796

PG AT MR MR 25 O B (13,264,228)
S ] 2 TR AT T LS AR D R FE A D B I (62,796)
B R Ea (13,327,024)
T OO AT LB ML pE 0O HE JAH 70,012
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b s
LR ZE I 2R
TE D& R\ T LD M PE D HE AR

S AERESROFAT T4
AR RESRO BRSNS

A~ SRSy Bl

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

MEELTEHHEE
20194E1 B31BIZHR T 55t BIHARS
(BEBITAK P ZET)
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230,569,822

13,383,240
13,796
(13,327,024)

70,012

46,368,940
(10,825,674)

35,543,266

(15,852,152)

250,330,948




FC/ZA
WIE SRR

FAT 2 ARRES IR
R AL

WIRFATH L A al AR
FDZ/Z A
WIE SRR

TSRS
R AR A

WRIEA T 32 AR AL

HRATE PERRKE CRE L)
FCZ7A(H)

WP 1 1 270 o s

FDZ 72 (H)

IR 1124 70 HEE P AR

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

RITHEZRIEHEROEEFR
201941 A31BIZ# T3 55 AIHAR

CREZE)
HEtIEER
20191 A31BIR%AE

CREZE)

2019

250,330,948

818,662,633

9,728

— 1563 —

26,399,820,058
12,202

66,316

21,520
(3,683)

84,153

1,869,831

383,888
(90,150)

2,163,569

2018

230,569,822

690,747,794
10,416

24,387,187,613
13,042

2017

238,080,995

492,397,519
10,497

26,632,197,163
13,707



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

HHAZERM
201941 A31HERE
(BREIT AR L)
it - st el
ToxS
LEEEEEFE)
USD 540,000 AHP HEALTH 9.7500% 15/07/26 144A 544,401 560,250 022
544,401 560,250 022
At ToXT 544,401 560,250 0.22
F—RLSUT7
LEHEEEEFE)
USD 995,000 FMG RES AUGO06 4.75% 15/05/22  144A 978,264 989,677 0.39
USD 75,000 NUFARM AU LTD 5.7500% 30/04/26 144A 75,000 69,375 0.03
USD 25,000 BARMINCO FIN PTY 6.625% 15/05/22 14 25,000 24,625 0.01
1,078,264 1,083,677 0.43
&t A=A U7 1,078,264 1,083,677 0.43
INNN\T
LTEHE(EESFR)
USD 100,000  SILVERSEA CRUISE 7.25% 01/02/25 144 100,643 107,125 0.04
100,643 107,125 0.04
e RPAVAS 100,643 107,125 0.04
N2 —HHEE
LEHEEEEFE)
USD 600,000 DIGICEL LTD 6.75% 01/03/23  144A 581,999 489,000 0.20
USD 275,000 WEATHERFORD BERM 9.8750% 15/02/24 271,827 177,375 0.07
USD 125,000 AIRCASTLE LTD 6.25% 01/12/19 125,000 127,676 0.05
USD 125,000  VIKING CRUISES LTD 6.25% 15/5/25 14 125,188 125,000 0.05
USD 200,000 DIGICEL GROUP PIK 01/04/24 144A 200,167 88,000 0.04
USD 100,000 WEATHERFORD BERMUDA 7.75% 15/06/21 98,500 85,000 0.03
USD 75,000  VIK CRUISES L 5.8750% 15/09/27 144A 75,188 72,750 0.03
USD 25,000 NCLCORP4.75% 15/12/21  144A 25,031 25,156 0.01
1,502,900 1,189,957 0.48
AR - 1,502,900 1,189,957 0.48
HEN—CUHE
LEHEEEEFE)
USD 25,000 PACIFIC DRILL 8.3750% 01/10/23 144A 25,000 24,688 0.01
25,000 24,688 0.01
BRI REN—V UV 25,000 24,688 0.01

— 154 —



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

- S
it T i WA RE o
s
LHRFIE
USD 100,000 BANK NOVA SCOTIA FRN 12/04/66 100,000 89,833 0.04
100,000 89,833 0.04
ZOfES
USD 51,000 PRECISION DRILL 6.5% 15/12/21 28,717 33,288 0.01
28,717 33,288 0.01
RA-A2-DAVE(PIK) &
USD 58,415 XPLORNET COMM PIK 9.625% 1/6/22 144 50,000 58,123 0.02
50,000 58,123 0.02
BEE (EE LRI
USD 1,195,000 VALEANT PHARM 9.0000% 15/12/25 144A 1,224,429 1,262,218 0.49
USD 1,080,000  FIRST QUANTUM MIN 7.5% 01/04/25 144 1,014,903 1,007,099 0.39
USD 940,000  OPEN TEXT 5.625% 15/01/23 144A 947,611 961,149 0.38
USD 945,000 VRX ESCROW 5.875% 15/05/23 144A 877,909 919,012 0.37
USD 795,000 PARKLAND FUEL 6.0000% 01/04/26 144A 796,863 759,224 0.30
USD 775,000 MEG ENERGY CORP 6.5% 15/01/25 144A 767,762 757,562 0.30
USD 645,000 NORTHWEST/DOM 7.1250% 01/11/22 144A 651,131 643,387 0.26
USD 600,000 TECK RESOURCES LTD 6.125% 01/10/35 550,780 619,499 0.25
USD 625,000 1011778 BC UL 5.0000% 15/10/25 144A 623,469 599,999 0.24
USD 570,000 1011778 BC/NEW RED 4.25% 15/05/24 1 540,019 548,624 0.22
USD 600,000 FIRST QUANTUM 6.5000% 01/03/24 144A 592,500 546,750 0.22
USD 425,000 BOMBARDIER INC 8.75% 01/12/21  144A 434,605 447,313 0.18
USD 450,000 FIRST QUANTUM 7.2500% 15/05/22 144A 450,313 443,250 0.18
USD 350,000 1011778 BC/NEWRED 4.625% 15/01/22 1 348,791 350,875 0.14
USD 325,000 AIR CANADA 7.75% 15/04/21 144A 328,000 347,978 0.14
UsD 350,000 GW HONOS SEC 8.75% 15/05/25 144A 347,473 324,625 0.13
USD 325,000 BOMBARDIER INC 6% 15/10/22 144A 299,029 311,610 0.12
USD 275,000 OPEN TEXT CORP 5.875% 01/06/26 144A 275,000 281,875 0.11
UsD 300,000 TASEKO MINES 8.7500% 15/06/22 144A 297,000 266,250 0.11
USD 250,000 BOMBARDIER INC 6.125% 15/01/23 144A 228,531 238,775 0.10
USD 225,000 TECK RESOURCES LTD 4.75% 15/01/22 216,406 227,813 0.09
UsD 225,000 GARDA WORLD SEC 7.25% 15/11/21 144a 236,813 218,813 0.09
USD 225,000 CASCADES INC 5.75% 15/07/23 144A 225,000 218,813 0.09
USD 210,000  FIRST QUANTUM MIN 7% 15/02/21 144A 209,206 209,475 0.08
USD 200,000 COOKE/ALPHA 8.5000% 15/12/22 144A 194,116 196,000 0.08
USD 200,000 VRX ESCROW 6.125% 15/4/25 144A 187,580 188,000 0.08
USD 200,000 FIRST QUANTUM 6.8750% 01/03/26 144A 200,000 180,500 0.07
USD 180,000 MEG ENERGY CORP 7% 31/03/24 144A 163,736 157,950 0.06
USD 175,000 NOVA CHEMICALS CORP 5.25% 01/06/27 175,000 157,500 0.06
USD 175,000 MEG ENERGY CORP 6.375% 30/1/23 144A 151,735 154,840 0.06
USD 150,000 PARAMOUNT RES 6.875% 30/06/23 144A 149,300 151,125 0.06
USD 150,000 BROOKFIELD RESID 6.5% 15/12/20 144A 150,000 150,188 0.06
USD 150,000 GARDA WORLD SEC 7.25% 15/11/21 144A 151,725 149,250 0.06
USD 125,000  KINROSS GOLD CORP 5.125% 01/09/21 129,375 127,813 0.05
USD 125,000 SEVEN GENS EN 5.3750% 30/09/25 144A 125,000 120,063 0.05
USD 125,000 PRECISION DRI 7.1250% 15/01/26 144A 125,000 113,750 0.05
USD 100,000 BOMBARDIER IN 7.7500% 15/03/20 144A 110,000 102,510 0.04
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- S
it T i L T i
USD 100,000  TRINIDAD DRIL 6.625% 15/02/25 144A 100,000 101,000 0.04
USD 100,000 CASCADES INC 5.5% 15/07/22 144A 100,000 99,250 0.04
USD 100,000 ROCKPOINT GAS 7.0000% 31/03/23 144A 97,368 97,750 0.04
USD 100,000 IAMGOLD CORP 7% 15/04/25 144A 100,000 97,625 0.04
USD 100,000 BOMBARDIER IN 7.5000% 01/12/24 144A 100,000 96,000 0.04
USD 100,000  VERMILION EN 5.625% 15/03/25  144a 100,000 95,250 0.04
USD 75,000  KISSNER GR HDG 8.375% 01/12/22 144A 75,469 76,313 0.03
USD 75,000 TECK RESOURCES LTD 4.5% 15/01/21 77,313 76,031 0.03
USD 75,000 MOUNTAIN PROV 8.0000% 15/12/22 144A 73,494 75,750 0.03
USD 75,000 TECK RESOURCES LTD 3.75% 01/02/23 73,125 73,313 0.03
USD 64,000 CONUMA COAL 10.0000% 01/05/23 144A 62,400 64,800 0.03
USD 50,000 TECK RESOURCES LTD 6% 15/08/40 34,750 50,125 0.02
USD 50,000 MASONITE INTL 5.7500% 15/09/26 144A 50,000 48,798 0.02
USD 50,000  SUPERIOR PLUS 7.0000% 15/07/26 144A 50,000 48,750 0.02
USD 50,000 CLEARWATER SEAFOOD 6.875% 1/5/25 14 50,000 48,063 0.02
USD 50,000  PRECISION DRILL 7.7500% 15/12/23 W1 50,000 47,500 0.02
USD 50,000 BROOKFIELD RESID 6.375% 15/5/25 144 50,000 47,000 0.02
USD 50,000 PRECISION DRILLING 5.25% 15/11/24 50,000 42,875 0.02
USD 25,000 GOEASY LTD 7.8750% 01/11/22 144A 25,000 26,110 0.01
uUsD 25,000 HUDBAY MINERALS 7.625% 15/01/25 14 25,250 25,375 0.01
USD 25,000 NOVA CHEMICALS CORP 5% 01/05/25 144 24,000 23,063 0.01
USD 25,000 TECK RESOURCES 5.2000% 01/03/42 25,438 22,813 0.01
UsD 25,000 KINROSS GOLD 4.5000% 15/07/27 25,000 22,500 0.01
USD 275,000 LIGHTSTREAM RESOUR 8.625% 1/2/20 14 273,625 3,438 0.00
USD 400,000  SANJEL CORP 7.5% 19/06/19 353,500 40 0.00
USD 15,000 SANJEL CORP 0.0000% 31/12/49 0 0 0.00
USD 15,000  SANJEL CORP 0.0000% 31/12/49 0 0 0.00
USD 15,000 SANJEL CORP 0.0000% 31/12/49 0 0 0.00
USD 15,000 SANJEL CORP 0.0000% 31/12/49 0 0 0.00
USD 15,000 SANJEL CORP 0% 19/06/49 0 0 0.00
USD 15,000 SANJEL CORP 0% 19/06/19 0 0 0.00
USD 15,000 SANJEL CORP 0.0000% 31/12/49 0 0 0.00

16,541,842 15,871,009 6.34
EiR v 16,720,559 16,052,253 6.41
TARVES

ZOffE%

USD 770,000 TRANSOCEAN 5.8750% 15/01/24 144A 717,444 724,012 0.29
USD 260,000 TRANSOCEAN PROT 6.25% 01/12/24 144A 208,326 207,480 0.08
USD 125,000 TRANSOCEAN 6.1250% 01/08/25 144A 123,750 124,375 0.05
USD 100,000 TRANSOCEAN PO 6.8750% 01/02/27 144A 99,250 101,125 0.04

1,148,770 1,156,992 046

RATYITVTIZINE
USD 75,000 TRANSOCEAN INC 7.35% 15/12/41 71,813 69,750 0.03

71,813 69,750 0.03
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LEE (BEEFR)
USD 1,520,000 SHELF DRL HOL 8.2500% 15/02/25 144A 1,518,653 1,360,400 0.55
USD 525,000 NOBLE HDGS INTL 7.75% 15/01/24 499,204 435,750 0.18
USD 400,000 UPCB FINANCE 1V 5.375% 15/1/25 144A 399,000 382,000 0.15
USD 335,000 NOBLE HLDG IN 7.8750% 01/02/26 144A 339,349 306,525 0.12
USD 300,000 TRANSOCEAN IN 7.5000% 15/01/26 144A 306,266 285,660 0.11
USD 200,000 WYNN MACAU LT 4.8750% 01/10/24 144A 200,000 185,000 0.07
USD 200,000 WYNN MACAU LT 5.5000% 01/10/27 144A 200,000 180,500 0.07
USD 125,000 PARK AEROSPAC 3.6250% 15/03/21 144A 125,000 123,281 0.05
USD 100,000 PARK AEROSPACE HDG 5.25% 15/08/22 1 100,438 101,125 0.04
USD 25,000 TRANSOCEAN IN 7.2500% 01/11/25 144A 23,906 23,406 0.01
USD 25,000 TRANSOCEAN INC 6.8000% 15/03/38 18,625 18,813 0.01
USD 25,000 NOBLE HDGS INTL 6.2% 01/08/40 18,438 15,500 0.01
3,748,879 3,417,960 1.37
Bt A~ it 4,969,462 4,644,702 1.86
T4FUR
LTEE(EESFR)
USD 50,000 NOKIA OYJ 3.3750% 12/06/22 49,750 49,188 0.02
49,750 49,188 0.02
ATk 49,750 49,188 0.02
KAy
RAA2-HAVR (PIK) &
USD 200,000 SCHAEFFLER VER PIK 4.5% 15/09/23 14 200,000 190,500 0.08
200,000 190,500 0.08
USD 1,425,000 UNITYMEDIA KABEL 6.125% 15/01/25 14 1,459,334 1,462,406 0.58
USD 390,000 COMMERZBANK AG 8.125% 19/09/23 144A 457,181 431,811 0.17
1,916,515 1,894,217 0.75
BEH Y 2,116,515 2,084,717 0.83
FALSUR
TEE (BEEFR)
USD 390,000 JAMES HARDIE 4.7500% 15/01/25 144A 380,367 371,475 0.15
USD 200,000 ARDAGH PKG FIN 7.25% 15/05/24 144A 206,500 205,500 0.08
USD 200,000 ARDAGH PKG FIN 4.25% 15/09/22 144A 200,000 196,250 0.08
USD 200,000 ARDAGH PKG FIN 6% 15/02/25 144A 201,500 193,760 0.08
USD 150,000 AERCAP IRELAND 4.625% 30/10/20 150,000 151,712 0.06
1,138,367 1,118,697 0.45
B TANTUR 1,138,367 1,118,697 0.45
S—T—
LEE (BEEFUR)
USD 550,000 DELPHIJERSEY 5.0000% 01/10/25 144A 541,503 467,500 0.19
541,503 467,500 0.19
GBEbVr—U— 541,503 467,500 0.19
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RA A HLVR (PIK) &
USD 958,277  ARD SECURITIES PIK 31/01/23 144A 919,710 836,097 0.34
USD 400,000  ARD FIN SA PIK 7.125% 15/09/23 WI 402,000 385,500 0.15
1,321,710 1,221,597 0.49
LTEE(EESFR)
UsD 1,000,000 TELENET FIN L 5.5000% 01/03/28 144A 933,239 944,999 0.37
USD 720,000 CAMELOT FINANCE 7.875% 15/10/24 144 722,504 741,599 0.29
USD 705,000  ALTICE SA 7.75% 15/05/22  144A 699,508 682,088 0.27
USD 485,000 LHMC FINCO SA 7.8750% 20/12/23 144A 479,068 492,760 0.20
USD 450,000 INTELSAT JACK 9.7500% 15/07/25 144A 453,938 466,313 0.19
USD 425,000 INTELSAT CONN 9.5000% 15/02/23 144A 418,383 393,922 0.16
USD 200,000 FOUR FINANCE SA 10.75% 01/05/22 144 200,000 192,500 0.08
USD 200,000 INEOS GROUP HDGS 5.625% 01/08/24 14 200,000 189,500 0.08
USD 200,000 TR OP/ TR FI 5.3750% 01/09/25 144A 200,063 181,000 0.07
USD 150,000 CONS ENERGY F 6.5000% 15/05/26 144A 150,000 144,000 0.06
USD 125,000 INTELSAT JACK 8.5000% 15/10/24 144A 125,402 125,625 0.05
USD 125,000 MALLINCKRODT FIN 5.625% 15/10/23 14 125,000 104,063 0.04
USD 50,000 INTELSAT JACK 8% 15/02/24 144A 51,144 52,063 0.02
4,758,249 4,710,432 1.88
s B e 6,079,959 5,932,029 237
I—Iv LS
LTEtE(EESFR)
USD 250,000 NAVIOS MARITIME 8.125% 15/11/21 144 252,891 185,000 0.07
USD 150,000 NAVIOS MARITIME 7.375% 15/1/22 144A 150,000 87,750 0.04
402,891 272,750 0.11
B~ — LV 402,891 272,750 0.11
Ao
LTEHE(EESFER)
USD 200,000 CEMEX SAB DE CV 7.75% 16/04/26 144A 199,972 216,500 0.09
USD 200,000 CEMEX SAB DE CV 5.7% 11/1/25 144A 200,000 201,652 0.08
399,972 418,152 0.17
Bt AXT 2 399,972 418,152 0.17
rI25
RAA2-HLVR (PIK) &
USD 790,000 ALPHA 2 BV PIK 01/06/23 144A 784,659 764,325 0.31
784,659 764,325 0.31
LTEE(EESFR)
UsD 845,000 STARS GROUP H 7.0000% 15/07/26 144A 852,481 855,562 0.33
USD 880,000  ZIGGO 6.0000% 15/01/27 144A 826,438 807,399 0.32
USD 780,000  SIGMA HOLDCO 7.8750% 15/05/26 144A 780,000 690,300 0.28
USD 615,000 TEVA PHARMACEUTICALS 2.8% 21/07/23 536,319 553,115 0.22
USD 520,000 NXP BV/NXP FD 3.875% 01/09/22 144A 502,450 517,468 0.21
USD 525,000  ZIGGO SEC 5.5% 15/01/27 144A 508,875 493,500 0.20
USD 250,000 CONSTELLIUM NV 5.75% 15/05/24 144A 250,000 242,500 0.10
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UsD 200,000 OCINV 6.6250% 15/04/23 144A 200,000 205,500 0.08
USD 200,000 VTR FIN 6.875% 15/01/24 144A 200,000 203,950 0.08
USD 200,000 NXP BV/NXP FD 4.625% 15/06/22 144A 215,000 203,436 0.08
USD 200,000 ALCOA NEDERLA 6.1250% 15/05/28 144A 202,500 201,500 0.08
USD 200,000 NXP BV/NXP ED 4.125% 15/06/20 144A 201,250 200,000 0.08
USD 200,000 ALPHA 3 BV US BID 6.25% 01/02/25 14 200,000 190,000 0.08
USD 200,000  ZIGGO 5.8750% 15/01/25 144A 200,000 187,500 0.07
USD 200,000 LBC TANK TERM 6.875% 15/05/23 144A 200,000 186,500 0.07
USD 150,000  STARFRUIT FIN 8.0000% 01/10/26 144A 150,000 147,750 0.06
USD 150,000 EAGLE INT/RUY 7.5000% 01/05/25 144A 150,000 146,813 0.06
USD 75,000  OI EUROPEAN G 4.0000% 15/03/23 144A 71,625 72,375 0.03
USD 25,000 CLEAR CHANNEL 8.7500% 15/12/20 144A 26,000 25,438 0.01

6,272,938 6,130,606 2.44
Bt ATH 7,057,597 6,894,931 2.75
JILHT—

LTEEEEEFE)

USD 430,000 AKER BP ASA 5.8750% 31/03/25 144A 438,250 440,750 0.18
USD 155,000 AKER BP ASA 6.0000% 01/07/22 144A 155,000 158,488 0.06
593,250 599,238 0.24
Bty z— 593,250 599,238 0.24

AAR

EELAE

USD 200,000 CREDIT SUISSE GR FRN 29/12/49 144A 188,750 198,386 0.08
188,750 198,386 0.08
BE AR 188,750 198,386 0.08

AFJR

EEEFE
USD 750,000  RBS FRN 29/03/49 U 621,281 708,645 0.29
USD 200,000 RBS FRN 29/12/49 200,000 205,100 0.08

821,281 913,745 0.37

LTEHE(EESFR)

USD 1,745,000 KIRS MIDCO 3  8.6250% 15/07/23 144A 1,746,414 1,509,424 0.59
USD 1,385,000  RBS 6.125% 15/12/22 1,483,496 1,453,055 0.58
USD 400,000 VIRGIN MEDIA FIN 5.75% 15/01/25 144 385,500 393,000 0.16
USD 200,000 MERLIN ENTERT 5.7500% 15/06/26 144A 200,000 204,000 0.08
USD 200,000 ALGECO SCOTSM 8.0000% 15/02/23 144A 195,994 194,000 0.08
USD 200,000 TULLOW OIL PL 7.0000% 01/03/25 144A 200,000 193,050 0.08
USD 200,000 ALGECO FIN 2 10.0000% 15/08/23 144A 188,016 191,000 0.08
USD 200,000 TRONOX FINANC 5.7500% 01/10/25 144A 201,531 172,000 0.07
USD 200,000 KCA DEUTAG UK 9.6250% 01/04/23 144A 200,000 151,000 0.06
USD 75,000 INMARSAT FIN 6.5% 01/10/24 144A 75,000 72,563 0.03
USD 75,000 ENSCO PLC 5.75% 01/10/44 44,250 48,750 0.02
4,920,201 4,581,842 1.83

BEEAFUA 5,741,482 5,495,587 2.20

— 159 —




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

- S
it T i T T I
TA)H
noya—y
USD 18,225 GLOBAL AVIATION FRN 13/01/18 2ND TL 98,083 0 0.00
98,083 0 0.00
R
USD 470,000 DISH NETWO CV 3.3750% 15/08/26 144A 496,030 394,615 0.16
USD 50,000 CHESAPEAKE CV 5.5000% 15/09/26 144A 50,000 44,744 0.02
546,030 439,359 0.18
EHEFIE
USD 875,000 SUMMIT MIDSTREAM FRN 15/06/66 A 879,074 813,749 0.33
USD 300,000 BANK OF AMERICA CORP FRN 23/10/49 Z 304,257 321,758 0.13
USD 200,000 JP MORGAN CHASE & CO FRN 29/12/49 U 200,250 205,000 0.08
USD 200,000  CITIGROUP INC FRN 29/12/49 HYBRID 199,448 201,000 0.08
USD 175,000 GOLDMAN SACHS FRN 29/12/49 L 178,563 175,770 0.07
USD 175,000 JPMORGAN CHASE CO FRN 29/12/49 V 174,045 173,688 0.07
USD 150,000 GOLDMAN SACHS FRN 31/12/49 M 150,438 150,000 0.06
USD 150,000 JP MORGAN CHASE & CO FRN 29/12/49 Q 148,338 148,812 0.06
USD 125,000 BANK OF AMERICA FRN 29/12/49 DD 125,000 134,344 0.05
USD 125,000  CITIGROUP INC FRN 29/12/49 T 125,000 129,700 0.05
USD 125,000 JP MORGAN CHASE & CO FRN 29/12/49 R 125,000 127,500 0.05
USD 125,000  CITIGROUP INC FRN 29/12/49 Q 125,000 126,189 0.05
USD 125,000 CHARLES SCHWAB FRN 01/06/66 125,000 111,094 0.04
USD 100,000 GEN MOTORS FIN FRN 30/03/67 B 100,000 88,500 0.04
USD 75,000 JP MORGAN CHASE & CO FRN 29/01/49 79,594 80,722 0.03
USD 75,000  WELLS FARGO & CO FRN 29/12/49 S 75,000 75,815 0.03
UsD 54,166 ~GENON ENERGY/NRG FRN 01/12/23 266,708 53,760 0.02
UsD 50,000 BANK OF AMER CRP FRN 15/09/66 FF 50,000 48,250 0.02
USD 42,209 MOOD MEDIA BR FRN 01/07/24 144A 75,000 41,576 0.02
UsD 25,000 JP MORGAN CHASE & CO FRN 29/10/49 25,000 25,594 0.01
UsD 25,000 PRUDENTIAL FIN FRN 15/09/48 25,000 24,031 0.01
USD 25,000  GEN MOTORS FIN FRN 30/03/66 A 25,000 21,250 0.01
3,580,715 3,278,102 1.31
EETE
-- 8,775  UCI HOLDINGS INC COMMON STOCK 139,812 175,499 0.07
-- 7,330  AVAYA HOLDINGS C 0 124,096 0.05
-- 3,543  BONANZA CREEK ENERGY INC 102,880 82,729 0.03
-- 1,636 VISTRA ENERGY CORP 83,621 40,589 0.02
- 2,599  RIVIERA RESOURCE 16,571 40,155 0.02
-- 2,599 ROAN RESOURCES I 12,668 28,277 0.01
-- 4,873  NINE POINT ENERGY HDG DUMMY 227,217 26,802 0.01
-- 30 HOLDCO MEMBERSHIP INTERESTS 0 22,194 0.01
-- 13,075 HERCULES OFFSHORE INC ESC 574,107 16,998 0.01
-- 3,520 DENBURY RESOURCES INC 7,987 7,445 0.00
- 461  MIDSTATES PETROLEUM CO INC 451,714 4,467 0.00
-- 13,125 MOOD MEDIA CORP 0 4,266 0.00
-- 10,714  MOOD MEDIA CORPORATION R/B/R DUMMY 8,571 3,482 0.00
- 3,265 WARREN RESOURCES INC 0 3,265 0.00
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-- 545 RUE21 CLASS ADUMMY 0 1,172 0.00
-- 1,844  BLUESTEM GROUP INC 37,360 922 0.00
1,662,508 582,358 023
ZOfE%
USD 100,250  NORTHERN OIL PIK 15/05/23 104,000 102,004 0.04
USD 285,650 THEART COMM INC PIK 14% 01/02/21 103,250 34,278 0.01
USD 25,000 US AIRWAYS 6.75% 2012-2B 03/12/22 18,062 18,733 0.01
USD 25,000 CONTL AIRLINES 12-2 5.5% 29/04/22 B 13,629 13,870 0.01
238,941 168,885 0.07
RA A2 DAVE(PIK) &
USD 1,530,000 POLARIS INT PIK 01/12/22 144A 1,563,972 1,476,450 0.59
USD 550,000  VERTIV INT HOLD PIK 12% 15/02/22 14 539,000 519,750 0.21
USD 300,000 INFOR SOFT PIK 7.125% 01/05/21 144A 294,393 302,913 0.12
USD 158,064 INN OF THE MOUNT PIK 30/11/20 209,625 148,580 0.06
USD 12,755 ~ SORENSON COMM PIK 31/10/20 144A 13,329 12,580 0.01
USD 7,479  SORENSON COMM PIK 31/10/21 144A 7,645 7,629 0.00
USD 63,000 TOPS HLDNG II ESC PIK 15/06/18 62,370 0 0.00
2,690,334 2,467,902 0.99
54
- 2,141  VISTRA ENERGY CORP RIGHT RTS 0 1,638 0.00
-- 78,402  CLAIRE'S HDGS LLC CONT VALUE RTS 0 0 0.00
0 1,638 0.00
RATYITVTIZINE
USD 325,000 ENDO FIN LLC/FIN 5.375% 15/01/23 1 319,250 263,250 0.11
USD 200,000 CRESTWOOD MID 6.25% 01/04/23 WI 187,125 201,500 0.08
USD 175,000  RITE AID CORP 6.875% 15/12/28 168,338 112,000 0.04
674,713 576,750 0.23
BB (EE SR
USD 2,055,000  SPRINT CORP 7.875% 15/09/23 2,195,965 2,183,437 0.86
USD 2,015,000 CLEAR CHAN WLD 6.5% 15/11/22 wi 2,048,364 2,062,110 0.81
USD 1,770,000  VIZIENT INC 10.375% 01/03/24  144A 1,926,448 1,918,237 0.76
USD 1,475,000  HESS INF / FI1 5.6250% 15/02/26 144A 1,471,958 1,460,249 0.57
USD 1,300,000  ALLY FINANCIAL INC 5.125% 30/09/24 1,304,943 1,343,874 0.53
USD 1,295,000  CCO HDGS LLC/CAP 5.25% 30/09/22 1,307,771 1,307,949 0.51
USD 1,460,000 MCDERMOTT ES 10.6250% 01/05/24 144A 1,368,577 1,303,049 0.51
USD 1,285,000 CLEAR CHAN WLD 7.625% 15/3/20 WI-B 1,278,445 1,288,597 0.50
USD 1,350,000 BRUIN E&P PAR 8.8750% 01/08/23 144A 1,365,104 1,275,749 051
USD 1,500,000 CALIFORNIA RES 8% 15/12/22 144A 1,297,197 1,203,749 0.48
USD 1,155,000 TENET HEALTHC 6.2500% 01/02/27 144A 1,154,999 1,169,437 0.47
USD 1,125,000 TRANSDIGM INC 6.2500% 15/03/26 144A 1,124,999 1,140,468 0.46
USD 1,095,000  ALLIANCE RES OP/FIN 7.5% 1/05/25 14 1,135,952 1,134,419 0.45
USD 1,105,000  CCO HDGS LLC 5.75% 15/02/26 144A 1,124,381 1,119,143 0.45
USD 1,040,000 PARSLEY ENERGY 6.25% 01/06/24 144A 1,080,090 1,060,799 0.42
USD 1,050,000  ALLY FINANCIAL INC 4.125% 13/02/22 1,051,621 1,052,624 0.42
UsD 1,075,000  US CONCRETE INC 6.375% 01/06/24 1,095,443 1,034,687 0.41
UsD 1,025,000  WEIGHT WATCHE 8.6250% 01/12/25 144A 1,075,949 1,009,624 0.40
USD 1,075,000 WESTERN DIGITAL 4.7500% 15/02/26 1,050,354 991,687 0.40
UsD 925,000  SPRINT CORP 7.25% 15/09/21 940,384 971,249 0.39
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USD 935,000  FIRST DATA CORP 5.75% 15/01/24 144A 959,432 964,171 0.39
USD 875,000  SPRINT CAPITAL 8.75% 15/03/32 1,018,741 958,124 0.38
USD 870,000 CONSOL MININ 11.0000% 15/11/25 144A 946,700 956,999 0.38
USD 940,000 NAVIENT CORP 6.5% 15/06/22 967,310 955,274 0.38
USD 945,000 LENNAR CORP 4.875% 15/12/23 955,598 944,999 0.38
USD 925,000 MEREDITH CORP 6.8750% 01/02/26 144A 941,105 943,499 0.38
USD 950,000  WHITING PETR 6.25% 01/04/23 974,972 938,124 0.37
USD 875,000 HCAINC 5.875% 15/03/22 915,684 927,499 0.37
USD 925,000 TARGA RES PAR 5.25% 01/05/23 943,072 926,155 0.37
USD 935,000 NUSTAR LOGISTICS 5.625% 28/04/27 940,953 906,949 0.36
USD 880,000 ICAHN ENTER/FIN 6.2500% 01/02/22 WI 893,273 899,799 0.36
USD 905,000 LONESTAR RES 11.2500% 01/01/23 144A 910,687 868,799 0.35
USD 860,000 KLX ENERGY S 11.5000% 01/11/25 144A 865,149 867,524 0.35
USD 865,000  VISTRA OPERAT 5.6250% 15/02/27 144A 864,999 867,162 0.35
USD 870,000 HANESBRANDS INC 4.625% 15/5/24 144A 839,330 853,687 0.34
USD 845,000 NINE ENERGY S 8.7500% 01/11/23 144A 854,012 842,887 0.34
USD 815,000 WAND MERGER C 8.1250% 15/07/23 144A 832,302 819,074 0.33
USD 890,000 FRONTIER COMM 8.5000% 01/04/26 144A 868,472 803,224 0.32
USD 770,000 MIDCONTINENT COM 6.875% 15/08/23 14 782,947 793,330 0.32
uUsD 775,000 LTF MERGER 8.5% 15/06/23 144A 772,546 789,530 0.32
USD 775,000 KFC HOLD PIZZA 5% 01/06/24 144A 773,600 774,999 0.31
USD 760,000 TRANSDIGM INC 6% 15/07/22 755,651 763,077 0.30
uUsD 930,000  VINE OIL & GA 8.7500% 15/04/23 144A 867,737 757,949 0.30
USD 740,000 DONNELLEY FIN 8.25% 15/10/24 WI 753,322 732,599 0.29
USD 780,000 TOPBUILD CORP 5.6250% 01/05/26 775,608 729,299 0.29
USD 760,000  USIS MERGER SUB 6.875% 01/05/25 144 760,667 725,799 0.29
USD 715,000 LIONS GATE CA 6.3750% 01/02/24 144A 715,000 718,881 0.29
USD 710,000 QUINTILES TRANS 4.875% 15/5/23 144A 706,450 718,874 0.29
USD 740,000 GROUP 1 AUTO 5.25% 15/12/23 144A 730,775 706,699 0.28
USD 760,000 LADDER CAP FI 5.2500% 01/10/25 144A 720,218 704,899 0.28
USD 705,000 CHESAPEAKE ENRG 8.0000% 15/01/25 W1 710,454 701,474 0.28
USD 686,000 ASBURY AUTO 6% 15/12/24 687,225 689,429 0.28
USD 690,000 GROUP 1 AUTO 5% 01/06/22 678,518 683,962 0.27
USD 650,000 HCAINC 5% 15/03/24 664,495 676,812 0.27
USD 640,000 MGM RESORTS INTL 6% 15/03/23 665,002 663,199 0.26
USD 660,000 TRANSDIGM INC 6.5% 15/07/24 676,637 651,749 0.26
USD 650,000 ZAYO GROUP LLC/CAP 6% 01/04/23 654,424 650,812 0.26
USD 670,000 QUICKEN LOANS INC 5.75% 1/5/25 144A 663,763 644,874 0.26
USD 655,000 PILGRIM'S PRI 5.75% 15/03/25 144A 622,032 638,624 0.26
USD 645,000 JPW INDUSTRIE 9.0000% 01/10/24 144A 652,940 638,549 0.26
USD 620,000 HOLLY ENERGY PART 6% 01/08/24 144A 636,350 624,649 0.25
USD 860,000 FRONTIER COMM 10.5% 15/09/22 810,544 610,599 0.24
USD 615,000 ENPRO INDUSTR 5.7500% 15/10/26 144A 615,000 610,387 0.24
USD 600,000 CCO HDGS LLC/CAP 5.75% 01/09/23 583,875 608,999 0.24
USD 565,000 AES CORP 5.5% 15/04/25 582,230 581,949 0.23
USD 575,000 CENTURYLINK INC 6.75% 01/12/23 w 554,333 576,437 0.23
USD 680,000  VINE OIL & GA 9.7500% 15/04/23 144A 679,463 567,799 0.23
USD 580,000 PARTY CITY HL 6.6250% 01/08/26 144A 582,047 564,049 0.23
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USD 565,000 T-MOBILE USA INC 4% 15/04/22 566,025 557,937 0.22
USD 555,000 CABLEVISION SYSTEMS 5.875% 15/09/22 566,150 557,774 0.22
USD 550,000 BOYD GAMING CORP 6.375% 1/4/26  WI 568,496 557,727 0.22
USD 560,000 JBS USALLC 5.75% 15/06/25 144A 540,170 554,399 0.22
USD 615,000 COTY INC 6.5000% 15/04/26 144A 600,150 548,887 0.22
USD 540,000 STEEL DYNAMICS 5.25% 15/04/23 549,215 546,749 0.22
USD 600,000 ENTERPRISE ME 8.7500% 15/10/26 144A 598,380 544,499 0.22
USD 540,000 WAND MERGER C 9.1250% 15/07/26 144A 548,171 544,049 0.22
USD 580,000 IRB HOLDING C 6.7500% 15/02/26 144A 567,235 542,299 0.22
USD 560,000 CATALENT PHAR 4.8750% 15/01/26 144A 541,325 541,799 0.22
USD 560,000 ASHTEAD CAPIT 4.1250% 15/08/25 144A 532,105 534,799 0.21
USD 505,000 CENTENE ESC CORP 6.125% 15/2/24 W1 525,738 529,618 0.21
USD 515,000 CCO HDGS LLC/CAP 5.125% 15/02/23 533,906 517,574 0.21
USD 520,000 WYNDHAM WORLDWID 4.2500% 01/03/22 506,636 513,500 0.21
USD 540,000  DISH DBS CORP 5.875% 15/07/22 514,242 511,650 0.20
USD 550,000 CAESARS RESOR 5.2500% 15/10/25 144A 546,079 511,500 0.20
USD 500,000 INFOR US INC 6.5% 15/05/22 W1 492,944 508,750 0.20
USD 505,000 ICAHN ENTS FIN 5.875% 01/02/22 495,592 507,525 0.20
USD 550,000 BWAY HDGS CO 7.25% 15/04/25 144a 550,660 507,375 0.20
UsD 525,000 HUGHES SATELLITE 6.625% 01/08/26 525,000 506,625 0.20
USD 500,000  SABRE INC 5.375% 15/04/23 144A 500,000 506,250 0.20
USD 580,000 DENBURY RESOU 7.5000% 15/02/24 144A 583,465 504,600 0.20
UsD 560,000 JELD-WEN INC 4.6250% 15/12/25 144A 540,057 504,168 0.20
USD 505,000 GCPAPPLIED T 5.5000% 15/04/26 144A 503,170 503,738 0.20
USD 485,000 HCAINC 4.75% 01/05/23 493,616 498,944 0.20
USD 502,000 DENBURY RESOURCES 9% 15/05/21 144A 496,624 495,323 0.20
USD 555,000 GTT COMMUNICATI 7.875% 31/12/24 144 558,400 488,400 0.20
USD 475,000 ORBCOMM INC 8% 01/04/24 144A 490,367 488,063 0.19
USD 480,000 SABRE INC 5.25% 15/11/23  144A 482,448 487,200 0.19
USD 475,000 FIRST DATA CORP 5% 15/01/24 144A 477,948 486,281 0.19
USD 470,000 CDK GLOBAL INC 5.8750% 15/06/26 479,337 481,304 0.19
USD 475,000 PRISO ACQ CORP 9% 15/05/23 144A 475,000 475,000 0.19
USD 500,000  SPRINGLEAF FIN 7.1250% 15/03/26 494,875 473,750 0.19
USD 510,000 AMER WOODMARK 4.8750% 15/03/26 144A 504,868 470,475 0.19
USD 480,000 HARLAND CLARKE 9.25% 01/03/21 144A 463,452 467,338 0.19
USD 515,000 ECLIPSE RESOURCES 8.875% 15/07/23 512,073 466,075 0.19
USD 475,000 GRIFFON CORP 5.25% 01/03/22 472,570 463,719 0.19
USD 450,000 HCA INC 6.50% 15/02/20 468,266 463,050 0.18
USD 450,000 FELCOR LODGING LP 6% 01/06/25 454,938 462,375 0.18
USD 475,000 HUB INTL LTD 7.0000% 01/05/26 144A 475,000 458,375 0.18
USD 455,000 POST HLDGS 5.5% 01/03/25 144A 455,518 449,313 0.18
USD 420,000 VALEANT PHARM 9.2500% 01/04/26 144A 427,803 448,875 0.18
USD 450,000 TPC GROUPINC 8.75% 15/12/20  144A 337,430 445,635 0.18
USD 445,000  ISTAR INC 4.6250% 15/09/20 445,583 441,663 0.18
USD 400,000 CHENIERE CORP CHRIS 7% 30/6/24 ~ WI 405,000 438,500 0.18
USD 455,000 PILGRIM'S PRI 5.8750% 30/09/27 144A 443,251 437,938 0.17
USD 565,000 HALCON RESOURCE 6.7500% 15/02/25 WI 500,438 435,050 0.17
USD 425,000 PBF LOGIST LP/FIN 6.875% 15/5/23 W1 412,078 432,438 0.17
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USD 430,000 LAMB WESTON 4.875% 01/11/26 144A 424,075 426,775 0.17
USD 445,000 AMERIGAS PART/FIN 5.75% 20/05/27 443,330 424,975 0.17
USD 425,000  AMWINS GROUP 7.7500% 01/07/26 144A 429,000 423,938 0.17
USD 450,000 CALPINE CORP 5.5% 01/02/24 438,469 423,000 0.17
USD 415,000 J2 CLOUD LLC/ 6.0000% 15/07/25 144A 417,781 416,038 0.17
USD 450,000 GOODYEAR TIRE&RUBBER 5% 31/05/26 452,521 410,063 0.16
USD 400,000 WEYERHAEUSER REAL 4.375% 15/6/19 385,899 400,000 0.16
USD 405,000 ALLISON TRANSMISS 5% 01/10/24 144A 406,182 396,394 0.16
USD 375,000  SCIENTIFIC GAMES INTL 10% 01/12/22 348,110 393,281 0.16
USD 425,000 RADIATE HOLDCO/FIN 6.625% 15/02/25 424,344 392,063 0.16
USD 400,000 SUMMIT MID HDGS 5.5% 15/08/22 357,375 386,000 0.15
USD 400,000 KENNEDY WILSON 5.875% 01/04/24 399,831 386,000 0.15
USD 415,000 MIDAS INT HOLD 7.875% 01/10/22 144A 407,663 383,875 0.15
USD 380,000 ENERGY TRANS 4.2500% 15/03/23 372,056 380,950 0.15
USD 746,536  MURRAY ENERGY DWA PIK 15/04/24 144A 743,989 380,733 0.15
USD 380,000 XEROX CORP 4.5000% 15/05/21 366,700 379,050 0.15
USD 375,000 LEVEL 3 FIN INC 5.625% 01/02/23 377,625 376,988 0.15
USD 375,000 SELECT MEDICAL 6.375% 01/06/21 373,333 376,875 0.15
USD 395,000 BANFF MERGER 9.7500% 01/09/26 144A 404,127 375,744 0.15
UsSD 375,000 CENTURY COMM 6.875% 15/05/22 376,689 375,469 0.15
USD 455,000 ENDO FIN LLC/FINCO 6% 15/07/23 144A 376,946 371,790 0.15
USD 390,000 UNITED RENTAL NA 4.6250% 15/10/25 362,438 371,105 0.15
UsD 375,000 MPH ACQUISITION 7.125% 01/06/24 144 393,954 370,125 0.15
USD 425,000 DISH DBS CORP 5% 15/03/23 414,839 366,563 0.15
USD 350,000 MATCH GRP 6.375% 01/06/24 352,125 365,750 0.15
UsD 358,000 XPO LOGISTICS 6.5% 15/06/22 144A 353,458 364,265 0.15
USD 349,000 TRANSOCEAN INC 9% 15/07/23 144A 357,124 362,524 0.14
USD 375,000  SINCLAIR TELE 5.875% 15/3/26 144 A 378,000 360,000 0.14
uUsD 395,000  WILLIAM LYON IN 6.0000% 01/09/23 W1 386,424 358,463 0.14
USD 350,000 JDA ESC/BOND 7.375% 15/10/24 144 354,000 356,125 0.14
USD 350,000 CITGO HOLDING 10.75% 15/02/20 144A 358,137 355,250 0.14
USD 684,000 EP ENER/EVERE 9.3750% 01/05/24 144A 518,514 353,970 0.14
USD 790,000 NEIMAN MARCUS GRP 8% 15/10/21 144A 546,349 351,550 0.14
USD 350,000 REYNOLDS GRP ISS 5.125% 15/7/23 144 353,500 350,613 0.14
USD 345,000 LADDER CAP FIN 5.875% 01/08/21 144A 345,000 348,450 0.14
USD 425,000 CENTURYTEL INC 7.6% 15/09/39 P 423,324 346,375 0.14
USD 330,000 HCAHLDG 6.25% 15/02/21 338,122 344,025 0.14
USD 335,000 MARRIOTT OWNE 6.5000% 15/09/26 144A 337,475 338,769 0.14
USD 350,000 NEXSTAR ESCROW 5.625% 01/08/24 144A 350,000 337,855 0.13
USD 325,000 T-MOBILE USA INC 6.375% 01/03/25 341,523 336,960 0.13
USD 350,000 MOHEGAN TRIBAL 7.875% 15/10/24 144A 356,075 336,000 0.13
USD 325,000 NETFLIX INC 6.3750% 15/05/29 144A 325,000 333,938 0.13
USD 330,000 KGA ESCROW LL 7.5000% 15/08/23 144A 330,000 332,888 0.13
USD 350,000 COMMERCIAL METAL 5.7500% 15/04/26 343,125 331,625 0.13
USD 340,000 SERVICEMASTER CO 5.125% 15/11/24 14 326,400 331,500 0.13
USD 330,000 IMS HEALTH INC 5% 15/10/26144A 322,476 331,238 0.13
USD 330,000  ISTAR INC 6% 01/04/22 333,370 329,175 0.13
USD 295,000 BLUE CUBE SPINCO 9.75% 15/10/23 308,275 328,925 0.13
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USD 300,000 HCAINC 7.5% 15/02/22 339,829 327,375 0.13
USD 350,000 COMMSCOPE TECH FIN 6% 15/06/25 144A 350,103 327,142 0.13
USD 325,000 CEDAR FAIR/CANA 5.375% 01/06/24 W1 325,000 325,813 0.13
USD 325,000  WHITING PETROLEUM 5.75% 15/03/21 304,065 325,000 0.13
USD 325,000 AMERICAN AIRLINES 4.625% 1/3/20 144 325,000 325,000 0.13
USD 325,000 LENNAR CORP 4.125% 15/01/22 325,000 324,415 0.13
USD 315,000  EQUINIX INC 5.875% 15/01/26 324,181 322,481 0.13
USD 325,000 AMERIGAS FIN 5.625% 20/05/24 318,000 320,938 0.13
USD 325,000 CITGO PETROLEUM 6.25% 15/08/22 144A 330,110 318,906 0.13
USD 315,000 CCO HLDGS LLC 5.125% 01/05/23  144A 316,575 318,245 0.13
USD 300,000 KB HOME 7% 15/12/21 304,875 314,175 0.13
USD 300,000 DYNEGY INC 7.375% 01/11/22 WI 299,063 311,250 0.12
USD 300,000 CENTENE ESCRW 5.3750% 01/06/26 144A 300,375 309,750 0.12
USD 305,000 EQUINIX INC 5.375% 01/04/23 303,425 308,431 0.12
USD 300,000 CENTRAL GARDEN PET 6.125% 15/11/23 302,219 307,875 0.12
USD 300,000 ARAMARK SERV INC 5.125% 15/01/24 311,250 303,123 0.12
USD 300,000 WILDHORSE RESO 6.8750% 01/02/25 299,139 303,000 0.12
USD 300,000 LIVE NATION ENT 5.375% 15/06/22 144 302,188 302,250 0.12
USD 300,000 ELDORADO RESORTS 6.0000% 01/04/25 308,313 300,000 0.12
UsSD 300,000 GOLDEN NUGGET 6.7500% 15/10/24 144A 299,760 300,000 0.12
USD 375,000 HEXION US FIN 6.625% 15/04/20 WI 356,045 297,656 0.12
USD 250,000  ALLY FINANCIAL 8% 01/11/31 300,594 297,500 0.12
UsD 375,000 EP ENERGY/EVER 9.375% 01/05/20 302,825 296,250 0.12
USD 295,000 EQUINIX INC 5.375% 15/05/27 297,407 295,457 0.12
USD 300,000 MERITAGE HOMES CORP 6% 01/06/25 306,375 295,440 0.12
UsD 290,000 WELLCARE HEALTH 5.25% 01/04/25 292,388 294,350 0.12
USD 325,000 MOSS CREEK RE 7.5000% 15/01/26 144A 325,000 290,875 0.12
USD 300,000 CLIFFS NATURALR 5.7500% 01/03/25 293,279 290,250 0.12
uUsD 275,000 CSC HOLDINGS 6.625% 15/10/25  144A 287,719 287,719 0.11
USD 275,000 MPT OPER PARTNER 6.375% 01/03/24 275,000 287,375 0.11
USD 315,000 PROVIDENT FDG ASS 6.375% 15/6/25 14 315,900 277,988 0.11
USD 275,000 BALL CORP 4.375% 15/12/20 275,000 277,750 0.11
USD 275,000 LEVEL 3 COMM 5.75% 01/12/22 W1 275,284 276,375 0.11
USD 290,000 ENLINK MIDSTREAM 4.4% 01/04/24 274,050 276,225 0.11
USD 275,000 CALLON PETROLEUM 6.1250% 01/10/24 280,156 275,688 0.11
USD 250,000 HCA INC 7.69% 15/06/25 281,875 275,000 0.11
USD 275,000 DAE FUNDING 4.5000% 01/08/22 144A 275,000 271,700 0.11
USD 290,000  ENLINK MIDSTREAM PRT 4.85% 15/07/26 270,775 271,513 0.11
USD 270,000 LEVEL 3 FIN INC 5.375% 15/08/22 W1 271,144 270,675 0.11
USD 250,000 SOLERA LLC/FIN 10.5% 01/03/24 144A 251,731 269,375 0.11
USD 275,000  SM ENERGY CO 6.75% 15/09/26 275,877 268,813 0.11
USD 275,000 CPG MERGER SUB 8% 01/10/21 144A 284,375 268,125 0.11
USD 275,000 POST HLDGS 5.75% 01/03/27 144A 287,250 267,779 0.11
USD 275,000 ORTHO-CLINICAL 6.625% 15/05/22 144A 272,556 265,375 0.11
USD 280,000 NAVIENT CORP 6.7500% 15/06/26 280,000 262,500 0.10
USD 275,000 FREEPORT-MCMORAN 3.875% 15/03/23 266,938 261,938 0.10
UsSD 290,000 PLASTIPAK HOL 6.2500% 15/10/25 144A 283,113 261,725 0.10
USD 268,000 ASHTON WOODS USA 6.875% 15/2/21 144 265,964 261,300 0.10
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USD 250,000 JACOBS ENTERT 7.875% 01/02/24 144A 254,625 260,628 0.10
USD 275,000 RANGE RESOURCES 5.0000% 15/03/23 WI 245,695 260,568 0.10
USD 255,000 MSCIINC 5.25% 15/11/24 144A 255,000 259,463 0.10
USD 343,000 WINDSTREAM SR 9.0000% 30/06/25 144A 374,145 255,604 0.10
USD 275,000 TALEN ENERGY 10.5000% 15/01/26 144A 267,719 254,458 0.10
USD 350,000 ONEX YORK ACQ 8.5% 01/10/22 144A 342,915 253,750 0.10
USD 295,000 ENLINK MIDSTREAM 5.4500% 01/06/47 251,063 252,225 0.10
USD 250,000 STEVENS HOLDI 6.1250% 01/10/26 144A 250,000 251,875 0.10
USD 250,000 LADDER CAP FIN 5.25% 15/03/22 144A 250,300 251,250 0.10
USD 500,000 ASP AMC MERGER SUB 8% 15/05/25 144A 499,375 250,000 0.10
USD 250,000 RANGE RESOURCES 5.8750% 01/07/22 W1 234,375 249,375 0.10
USD 250,000 NCR CORP 6.375% 15/12/23 260,211 249,375 0.10
USD 255,000 AMERIGAS PART/FIN 5.5% 20/05/25 251,150 249,263 0.10
USD 275,000 REALOGY GROUP 4.875% 01/06/23 144A 272,990 248,531 0.10
USD 250,000 CSC HOLDINGS 5.1250% 15/12/21 144 224,031 248,125 0.10
USD 225,000  WILLIAMS COS 7.875% 01/09/21 187,224 247,283 0.10
USD 250,000 SBA COMMUNICATI 4.0000% 01/10/22 WI 250,000 246,250 0.10
USD 250,000 EMC CORP 2.65% 01/06/20 241,875 245,394 0.10
USD 250,000 GRAY TELE INC 5.875% 15/07/26 144A 251,875 244,375 0.10
UsD 250,000 CHESAPEAKE EN 5.375% 15/06/21 146,875 243,750 0.10
USD 250,000 H&E EQUIPMENT 5.6250% 01/09/25 257,000 243,125 0.10
USD 275,000  WERNER LP/INC 8.7500% 15/07/25 144A 275,000 242,000 0.10
uUsD 223,000 ADVANCED MICRO 7.5% 15/08/22 231,282 241,955 0.10
USD 225,000 HCAINC 7.58% 15/09/25 MTN 249,188 240,750 0.10
USD 250,000 CALPINE CORP 5.375% 15/01/23 243,798 240,625 0.10
USD 245,000 PATTERN ENERGY GP 5.875% 01/02/24 1 245,000 239,488 0.10
USD 275,000 TESLAINC 5.3000% 15/08/25 144A 242,813 239,250 0.10
USD 225,000 CLOUD CRANE LLC 10.125% 01/08/24 14 228,219 239,063 0.10
USD 240,000 LAMB WESTON 4.625% 01/11/24 144A 238,256 238,200 0.10
USD 235,000 ICAHN ENTER/FIN 6.3750% 15/12/25 WI 235,120 237,938 0.10
USD 250,000 CHURCHILL DOW 4.7500% 15/01/28 144A 249,939 237,500 0.09
USD 250,000 ROSE ROCK MID 5.625% 15/07/22 193,068 237,500 0.09
USD 280,000 L BRANDS 6.75% 01/07/36 246,971 237,300 0.09
USD 250,000 EMBARQ CORP 7.995% 01/06/36 254,781 234,988 0.09
USD 250,000  FTS INTL INC 6.2500% 01/05/22 233,000 233,750 0.09
USD 245,000 CHS/COMM HEALTH 6.25% 31/03/23 232,098 233,363 0.09
USD 275,000 AHERN RENTALS 7.375% 15/5/23 144A 223,789 233,063 0.09
USD 250,000 COVEY PARK ENERG 7.5% 15/05/25 144A 252,844 231,250 0.09
USD 220,000 HCA INC 5.25% 15/06/26 229,778 231,000 0.09
USD 225,000 CSC HOLDINGS 7.5000% 01/04/28 144A 232,313 230,625 0.09
USD 225,000  AVANTOR INC 9.0000% 01/10/25 144A 228,088 230,625 0.09
USD 225,000 BERRY PLASTICS CORP 6% 15/10/22 226,432 230,063 0.09
USD 225,000 DIAMOND 1 FIN/2 5.875% 15/06/21 144 237,188 228,834 0.09
USD 235,000 CDK GLOBAL INC 4.8750% 01/06/27 W1 235,000 227,950 0.09
USD 225,000 CHESAPEAKE ENERGY 6.875% 15/11/20 178,429 227,813 0.09
USD 250,000 SINCLAIR TELE 5.125% 15/02/27 144A 250,000 227,500 0.09
USD 225,000  VISTRA OPERAT 5.5000% 01/09/26 144A 225,000 227,248 0.09
USD 220,000 LAMAR MEDIA C 5.7500% 01/02/26 144A 224,650 226,600 0.09
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USD 225,000 COGENT COMM FIN 5.625% 15/04/21 144 225,000 226,125 0.09
USD 212,000 ASCENT RESOURCE 10% 01/04/22 144A 215,703 225,780 0.09
USD 225,000 HECLA MINING CO 6.875% 01/05/21 197,524 225,437 0.09
USD 220,000  CIT GROUP INC 5% 15/08/22 225,740 225,390 0.09
USD 225,000 NEW ENTERPRISE 10.125% 01/04/22 144 225,000 225,000 0.09
USD 225,000 DR HORTON INC 3.75% 01/03/19 225,500 224,957 0.09
USD 225,000 CINEMARK USA 5.125% 15/12/22 223,469 223,875 0.09
USD 225,000 SPEEDWAY MOTORSP 5.125% 01/02/23 225,000 223,313 0.09
USD 225,000 AMC NETWORKS INC 5% 01/04/24 225,000 223,031 0.09
USD 225,000 TEMPO ACQUISITION 6.75% 01/06/25 14 226,500 222,188 0.09
USD 211,000 ADVANCED MICRO 7% 01/07/24 190,456 220,495 0.09
USD 225,000 KRATON POLYMERS 7% 15/04/25 144A 225,000 218,250 0.09
USD 250,000  CF INDUSTRIES INC 5.375% 15/03/44 221,730 217,500 0.09
USD 250,000 FERRELLGAS LP 6.75% 15/06/23 250,000 216,950 0.09
USD 205,000  AES CORP 6% 15/05/26 205,746 216,019 0.09
USD 220,000  WHITING PETRO 6.6250% 15/01/26 220,000 214,500 0.09
USD 210,000 MGM GROWTH/FIN 5.625% 1/05/24 215,575 214,173 0.09
USD 225,000 NFP CORP 6.8750% 15/07/25 144A 225,000 213,750 0.09
USD 225,000  SPRINGLEAF FINANCE 6.8750% 15/03/25 223,938 213,750 0.09
UsSD 200,000 MGM RESORTS INTL 6.625% 15/12/21 207,750 211,240 0.08
USD 200,000 CSC HOLDINGS 7.7500% 15/07/25 144A 198,275 209,500 0.08
USD 200,000 OWENS-BROCKWAY 6.375% 15/08/25 144A 208,000 207,750 0.08
UsSD 205,000 JBS USALLC 5.875% 15/07/24 144A 202,950 207,050 0.08
USD 225,000  TITAN INTL INC 6.5000% 30/11/23 WI 225,000 206,438 0.08
USD 220,000 SUMMIT MAT 5.125% 01/06/25 144A 216,781 206,250 0.08
UsSD 206,000 MGM RESORTS INTL 8.625% 01/02/19 236,567 206,000 0.08
USD 200,000 BEACON ROOF 6.375% 01/10/23 200,000 205,996 0.08
USD 194,000 PRIME SECSRVC 9.25% 15/05/23 144A 200,370 205,155 0.08
UsSD 200,000 MGIC INVESTMENT CORP 5.75% 15/08/23 200,000 205,000 0.08
USD 200,000 GOLDEN NUGGET 8.7500% 01/10/25 144A 201,141 204,000 0.08
USD 200,000 CEMEX FINANCE 6% 01/04/24 144A 200,000 204,000 0.08
UsSD 230,000 JELD-WEN INC 4.8750% 15/12/27 144A 227,556 203,550 0.08
USD 200,000 NAVIENT CORP 7.25% 25/09/23 198,122 203,000 0.08
USD 191,000 DYNEGY INC 7.625% 01/11/24 WI 190,523 202,938 0.08
USD 200,000 OXFORD FIN/COS 6.3750% 15/12/22 200,000 202,750 0.08
USD 175,000  SPRINT NEXTEL 9.2500% 15/04/22 217,875 202,563 0.08
USD 200,000 BLUE RACER MID 6.125% 15/11/22 144A 199,189 202,380 0.08
USD 200,000 ADT CORP 5.2500% 15/03/20 211,250 202,250 0.08
USD 200,000 CSC HOLDINGS 6.5000% 01/02/29 144A 200,000 202,125 0.08
USD 200,000 CUMBERLAND FARMS 6.75% 01/05/25 144 203,188 202,000 0.08
UsSD 200,000 CCM MERGER INC 6% 15/03/22 144A 202,250 202,000 0.08
USD 200,000 SERVICE CORP INTL 5.375% 15/01/22 201,571 201,500 0.08
USD 200,000 NETFLIX INC 5.8750% 15/11/28 144A 199,078 201,438 0.08
UsSD 200,000  HILTON DOMEST 5.1250% 01/05/26 144A 200,000 200,764 0.08
USD 200,000 JEFFERIES GROUP 7.375% 01/04/20 184,500 200,500 0.08
USD 200,000 WARRIOR MET C 8.0000% 01/11/24 144A 203,050 200,376 0.08
USD 200,000 NGPL PIPECO L 4.3750% 15/08/22 144A 200,531 200,000 0.08
USD 250,000 HEXION INC 10.375% 01/02/22 144A 249,338 200,000 0.08
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USD 200,000 EAGLE HDG CO LLC 7.625% 15/05/22 14 201,188 200,000 0.08
USD 200,000 BOYD GAMING COR 6.0000% 15/08/26 WI 199,406 199,660 0.08
USD 200,000  WILLIAMS CIE 3.7% 15/01/23 161,182 199,474 0.08
USD 200,000 EXELA INTER 10.0000% 15/07/23 144A 200,000 199,000 0.08
USD 200,000 BUILD MAT CORP 5.375% 15/11/24 144A 200,000 198,500 0.08
USD 200,000 NABORS INDUS 5% 15/09/20 199,375 197,026 0.08
USD 200,000  SUNOCO LP/FIN 4.8750% 15/01/23 W1 200,000 197,000 0.08
USD 225,000 INDIGO NAT RE 6.8750% 15/02/26 144A 221,625 196,875 0.08
USD 225,000 ACRISURE LLC 7.0000% 15/11/25 144A 225,000 196,875 0.08
USD 200,000  REFINITIV US  6.2500% 15/05/26 144A 200,750 196,310 0.08
USD 200,000  SIRIUS XM RAD 3.8750% 01/08/22 144A 200,063 196,250 0.08
USD 250,000 CSVC ACQUISIT 7.7500% 15/06/25 144A 247,159 195,625 0.08
USD 200,000 EXTERRAN SOL/FI 8.1250% 01/05/25 W1 200,000 195,500 0.08
USD 195,000 MGM GROWTH/MG 5.7500% 01/02/27 144A 195,000 195,488 0.08
USD 200,000  FIDELITY & GU 5.5000% 01/05/25 144A 199,000 192,000 0.08
USD 190,000 RADIAN GROUP INC 5.25% 15/06/20 190,000 191,900 0.08
USD 200,000  VANTIV LLC/IS 4.3750% 15/11/25 144A 200,000 191,500 0.08
USD 200,000 CROWNROCK LP/5.6250% 15/10/25 144A 196,938 190,500 0.08
USD 200,000 SHEA HOMES LP 5.875% 01/04/23  144A 195,875 190,000 0.08
uUsD 200,000 NETFLIX INC 4.8750% 15/04/28 144A 199,739 189,500 0.08
USD 181,000 HERC RENTALS INC 7.5% 01/06/22 144A 186,512 189,371 0.08
USD 200,000 HARLAND CLARKE 8.375% 15/08/22 144A 205,700 188,200 0.08
uUsD 180,000  ALLY FINANCIAL INC 5.75% 20/11/25 186,804 186,750 0.07
USD 200,000  ARTESYN ESC INC 9.75% 15/10/20 144A 200,000 186,000 0.07
USD 175,000 HCAINC 5.875% 01/05/23 1 179,625 184,406 0.07
USD 175,000 NRG ENERGY 6.625% 15/01/27 WI 176,583 183,313 0.07
USD 175,000 ELDORADO RES INC 7% 01/08/23 WI 174,961 182,709 0.07
USD 184,000 SM ENERGY CO 6.125% 15/11/22 140,668 182,620 0.07
USD 175,000 MPLX LP 4.875% 01/12/24 W1 135,217 181,769 0.07
USD 185,000 ISTAR INC 5.2500% 15/09/22 185,338 179,913 0.07
USD 200,000 COOPER STANDARD 5.625% 15/11/26 200,000 179,250 0.07
USD 175,000 AV HOMES INC 6.6250% 15/05/22 W1 175,000 178,063 0.07
USD 200,000 COMPRESSCO PART 7.25% 15/08/22 198,477 177,000 0.07
USD 175,000 HEALTHSOUTH CORP 5.75% 01/11/24 176,753 176,969 0.07
USD 175,000 CHESAPEAKE ENERGY 6.625% 15/08/20 175,835 176,750 0.07
USD 200,000  VERITAS US 7.5% 01/02/23 144A 187,000 176,000 0.07
USD 175,000 RHP HOTEL /RHP FIN 5% 15/04/23 175,000 175,656 0.07
USD 170,000 ICAHN ENTER/FIN 6.7500% 01/02/24 WI 170,000 175,100 0.07
USD 175,000 SUMMIT MAT LLC 6.125% 15/07/23 173,906 175,000 0.07
USD 175,000 USA PART/USA FI 6.8750% 01/04/26 W1 175,406 175,000 0.07
USD 175,000 PEABODY SEC FIN 6% 31/03/22 144A 179,302 174,781 0.07
USD 170,000 RESIDEO FUNDI 6.1250% 01/11/26 144A 170,000 174,675 0.07
USD 175,000 SPECTRUM BRANDS 6.125% 15/12/24 175,000 174,125 0.07
USD 175,000  VERSCEND ESCR 9.7500% 15/08/26 144A 175,000 174,125 0.07
USD 175,000 PRESTIGE BRANDS 6.375% 01/03/24 144 175,525 173,250 0.07
USD 175,000 ANTERO MIDSTREA 5.3750% 15/09/24 W1 175,000 171,500 0.07
USD 175,000  HILCORP ENERG 6.2500% 01/11/28 144A 171,375 170,625 0.07
USD 175,000 ARUBAINV 8.75% 15/02/23 144A 175,000 170,406 0.07
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USD 175,000  GRAY TELE INC 5.125% 15/10/24 144A 175,563 170,188 0.07
USD 175,000 ZAYO GRP LLC/CAP 5.75% 15/01/27 182,219 167,563 0.07
USD 349,000 WINDSTREAM SR 6.3750% 01/08/23 144A 310,875 167,520 0.07
USD 175,000 BMC EAST LLC 5.5% 01/10/24 144A 175,000 166,906 0.07
USD 175,000 ASSUREDPARTNE 7.0000% 15/08/25 144A 175,000 166,250 0.07
USD 175,000 DIAMOND OFFSHORE 7.8750% 15/08/25 177,954 165,267 0.07
USD 160,000 CONTINENTAL RES 4.5% 15/04/23 141,200 162,793 0.07
USD 190,000  DISH DBS CORP 7.75% 01/07/26 183,777 162,450 0.06
USD 175,000 CORTES NP ACQ 9.25% 15/10/24  144A 175,000 162,313 0.06
USD 150,000  JACK OHIO FIN 10.25% 15/11/22 144 150,000 162,000 0.06
USD 175,000 CENTURY COMMUNIT 5.8750% 15/07/25 175,000 161,000 0.06
USD 160,000  CIT GROUP INC 4.1250% 09/03/21 160,000 160,200 0.06
USD 150,000 ENERGY TRANSFER EQ 7.5% 15/10/20 153,060 159,188 0.06
USD 150,000 BCD ACQUISIT INC 9.625% 15/09/23 14 150,000 158,813 0.06
USD 175,000  SALEM MEDIA 6.75% 01/06/24 144A 179,063 157,500 0.06
USD 175,000  WEST STREET M 6.3750% 01/09/25 144A 175,000 157,281 0.06
USD 150,000 HCA INC 5.8750% 01/02/29 150,000 156,375 0.06
USD 156,000  ISTAR FINANCIAL 5% 01/07/19 156,000 156,195 0.06
USD 175,000  GEO GROUP INC 6% 15/04/26 175,000 155,750 0.06
UsSD 150,000  SLM CORP 8% 25/03/20 MTN 165,840 155,625 0.06
USD 150,000  SPRINT CORP 7.125% 15/06/24 ~ WI 151,844 153,750 0.06
USD 150,000 HCAINC 5.6250% 01/09/28 148,500 153,656 0.06
UsSD 175,000  VECTOR GROUP LTD 6.125% 01/02/25 14 175,000 153,510 0.06
USD 150,000 BLOCK COMM INC 6.875% 15/02/25 144A 150,000 153,000 0.06
USD 175,000  SONIC AUTOMOTIVE 6.1250% 15/03/27 175,000 152,688 0.06
UsD 150,000 GANNETT CO 6.375% 15/10/23 156,918 152,625 0.06
USD 150,000 UNITED RENTALS 5.75% 15/11/24 149,125 152,438 0.06
USD 150,000 MGM RESORTS INTL 5.25% 31/03/20 152,438 151,800 0.06
uUsD 150,000 SABRA HEALTH 5.5% 01/02/21 149,500 151,500 0.06
USD 150,000 MERCER INTL INC 6.5000% 01/02/24 151,000 151,125 0.06
USD 150,000 MULTI-COLOR 6.125% 01/12/22 144A 151,125 150,938 0.06
USD 150,000 LEVEL 3 FINANCING 5.375% 15/01/24 150,000 149,250 0.06
USD 150,000 CALPINE CORP 5.875% 15/01/24  144A 152,828 149,250 0.06
USD 155,000 NAVIENT CORP 5.5% 25/01/23 153,946 148,800 0.06
USD 175,000 FREEPORT-MCMORAN 5.45% 15/03/43 161,094 148,750 0.06
USD 150,000 EVERI PAYMENT 7.5000% 15/12/25 144A 150,000 148,125 0.06
USD 150,000 MSCIINC 4.75% 01/08/26 144A 150,000 147,750 0.06
USD 150,000 DAE FUNDING 5.0000% 01/08/24 144A 150,000 147,450 0.06
USD 150,000 CARRIZO OIL&GAS INC 6.25% 15/04/23 135,239 147,375 0.06
USD 150,000  SPX FLOW INC 5.625% 15/08/24 144A 150,000 147,000 0.06
UsSD 150,000  SPX FLOW INC 5.875% 15/08/26 ~ 144A 150,000 147,000 0.06
USD 150,000 RADIAN GROUP INC 4.5000% 01/10/24 150,000 145,875 0.06
USD 150,000 SUBURBAN PROPANE 5.5% 01/06/24 150,000 145,875 0.06
UsSD 150,000  JB POINDEXTER 7.1250% 15/04/26 144A 151,313 145,500 0.06
USD 150,000 ASCENT RESOUR 7.0000% 01/11/26 144A 148,854 144,750 0.06
USD 150,000 LAREDO PETROLEUM 5.625% 15/01/22 153,750 144,750 0.06
UsSD 200,000  VERITAS US 10.5% 01/02/24 144A 216,250 144,164 0.06
USD 150,000 POST HOLDINGS 5.6250% 15/01/28 144A 150,000 143,811 0.06
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USD 150,000 SOTHEBY'S 4.8750% 15/12/25 144A 150,000 143,250 0.06
USD 150,000 EW SCRIPPS CO 5.125% 15/05/25 144A 150,969 143,250 0.06
USD 150,000 CARDTRONICS INC 5.5% 01/05/25 144A 150,000 143,063 0.06
USD 150,000  ALCOA INC 5.95% 01/02/37 152,875 142,875 0.06
USD 150,000 LENNAR CORP 5.0000% 15/06/27 150,000 142,500 0.06
USD 125,000 WPX ENERGY INC 8.25% 01/08/23 143,438 138,673 0.06
USD 145,000  CSC HOLDINGS 5.25% 01/06/24 122,644 138,475 0.06
USD 150,000 WEEKLEY HM LL 6.6250% 15/08/25 144A 146,597 138,000 0.06
USD 140,000 TRANSDIGM INC 6.5% 15/05/25 143,238 136,500 0.05
USD 150,000 COMPASS MINERALS 4.875% 15/7/24 144 150,000 136,125 0.05
USD 150,000 AMC ENTMNT HOLDI 5.8750% 15/11/26 157,125 135,045 0.05
USD 130,000 CARRIZO OIL&GAS 8.2500% 15/07/25 134,196 133,900 0.05
USD 150,000 BRAND ENERGY 8.5000% 15/07/25 144A 154,613 133,500 0.05
USD 150,000 COMM SALES&LEAS 7.125% 15/12/24 144 151,031 132,375 0.05
USD 150,000  WILLIAM LYON INC 5.8750% 31/01/25 148,823 132,000 0.05
USD 125,000 INVENTIV HEALTH 7.5% 01/10/24 144A 125,000 131,719 0.05
USD 140,000 WINDSTREAM SR 8.6250% 31/10/25 144A 141,165 131,600 0.05
USD 125,000  BIG RVR STL/F 7.2500% 01/09/25 144A 125,000 131,250 0.05
USD 130,000 HCA INC 4.5% 15/02/27 134,550 130,650 0.05
UsD 125,000 TENET HEALTHCARE 8.125% 1/4/22 131,276 130,625 0.05
USD 125,000 GATEWAY CASINO 8.25% 01/03/24 144A 125,000 129,063 0.05
USD 125,000 TARGA RES PRT 6.8750% 15/01/29 144A 125,500 128,906 0.05
USD 125,000 NAVIENT CORP 6.625% 26/07/21 126,594 128,828 0.05
USD 175,000 CALFRAC HLDGS 8.5000% 15/06/26 144A 175,000 128,625 0.05
USD 125,000  HILL-ROM HDG INC 5.75% 01/09/23 144 125,000 128,438 0.05
UsD 130,000 FREEPORT-MCMORAN 4% 14/11/21 128,700 128,213 0.05
USD 125,000  SCOTTS MIRACLE 6% 15/10/23 125,518 127,538 0.05
USD 150,000 CHOBANI LLC/FIN 7.5% 15/04/25 144A 150,000 127,500 0.05
uUsD 125,000 CHARLES RIVER 5.5000% 01/04/26 144A 125,094 127,188 0.05
USD 125,000 ANIXTER INC 5.125% 01/10/21 125,000 127,069 0.05
USD 125,000 PIONEER HLD/F 9.0000% 01/11/22 144A 125,000 126,563 0.05
USD 125,000  WILLIAMS SCOT 7.8750% 15/12/22 144A 125,000 126,094 0.05
USD 125,000 CALLON PETROLEU 6.3750% 01/07/26 WI 125,000 125,313 0.05
USD 125,000 ITALICS MERGER 7.125% 15/07/23 144A 125,000 125,313 0.05
USD 125,000 NOVELIS CORP 6.25% 15/08/24 144A 131,188 125,313 0.05
USD 150,000 INCEPTION MRGR 8.625% 15/11/24 144A 150,554 125,250 0.05
USD 125,000 CCO HDGS LLC/CAP 5.375% 01/05/25 14 128,125 125,000 0.05
USD 150,000  PACIFIC GAS&ELEC 5.4000% 15/01/40 124,250 124,875 0.05
USD 125,000 GARTNER INC 5.125% 01/04/25 144A 125,000 124,688 0.05
USD 150,000 DENBURY RESOURCES 6.375% 15/08/21 125,063 124,500 0.05
USD 125,000 DRIVETIME AUTO GP 8% 01/06/21 144A 125,000 124,063 0.05
USD 118,000 RADIAN GROUP INC 7% 15/03/21 118,000 124,048 0.05
USD 125,000 DELEK LOG PT/FI 6.7500% 15/05/25 W1 124,056 123,750 0.05
USD 125,000  OASIS PETROLEUM 6.875% 15/01/23 124,375 123,125 0.05
USD 125,000 LIONS GATE CA 5.8750% 01/11/24 144A 125,000 122,969 0.05
USD 125,000 TERRAFORM POW 4.2500% 31/01/23 144A 125,000 122,500 0.05
USD 125,000 MICHAEL BAKER 8.7500% 01/03/23 144A 124,324 122,500 0.05
USD 125,000 SOUTHERN STAR 5.125% 15/7/22 144A 125,000 122,188 0.05
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USD 125,000 CCO HOLDINGS 4.0000% 01/03/23 144A 125,000 121,919 0.05
USD 125,000 BWAY HDGS CO 5.5% 15/04/24  144A 125,000 121,563 0.05
USD 125,000 CNG HLDG INC 9.375% 15/05/20  144A 114,906 121,250 0.05
USD 125,000  ENTEGRIS INC 4.6250% 10/02/26 144A 125,000 121,250 0.05
USD 318,000 EP ENERGY/EVER 6.375% 15/06/23 184,746 120,840 0.05
USD 125,000 CENTENNIAL RE 5.3750% 15/01/26 144A 125,000 120,000 0.05
USD 125,000 CONSTELLATION 8.5000% 15/09/25 144A 125,000 120,000 0.05
USD 125,000 FORTRESS TRAN 6.5000% 01/10/25 144A 123,125 120,000 0.05
USD 125,000 CARVANA CO 8.8750% 01/10/23 144A 125,000 119,688 0.05
USD 125,000  SEMGROUP CORP 7.2500% 15/03/26 123,066 119,375 0.05
USD 125,000 CD&R WATERWOR 6.1250% 15/08/25 144A 125,000 119,063 0.05
USD 125,000  VECTOR GROUP 10.5000% 01/11/26 144A 125,000 119,063 0.05
USD 125,000  CALPINE CORP 5.25% 01/06/26 144A 125,000 118,594 0.05
USD 125,000 FLEX ACQUIS 7.8750% 15/07/26 144A 125,000 118,125 0.05
USD 125,000  US STEEL CORP 6.8750% 15/08/25 125,000 118,125 0.05
USD 125,000 MATTHEWS INTE 5.2500% 01/12/25 144A 125,000 117,813 0.05
USD 125,000 ENTERPRISE D 12.0000% 15/07/24 144A 121,250 117,813 0.05
USD 125,000  OASIS PETROLE 6.2500% 01/05/26 144A 117,844 117,774 0.05
USD 115,000  CIT GROUP INC 5% 01/08/23 115,250 117,300 0.05
UsD 125,000 SHEA HOMES LP 6.125% 01/04/25 144A 125,000 115,938 0.05
USD 125,000 TTM TECHNOLOG 5.6250% 01/10/25 144A 125,000 115,781 0.05
USD 125,000 TOWNSQUARE MEDIA 6.5% 01/04/23 144A 126,875 115,625 0.05
UsD 125,000 CLEARWAY ENER 5.7500% 15/10/25 144A 125,000 115,625 0.05
USD 125,000 WEEKLEY HOMES LLC 6% 01/02/23 111,563 115,625 0.05
USD 116,000  SERVICE CORP INTL 4.5% 15/11/20 116,058 115,420 0.05
UsD 115,000 PERF FOOD GRP15.5% 01/06/24 144A 115,000 113,275 0.05
USD 125,000 HUNT COS INC 6.2500% 15/02/26 144A 125,000 112,500 0.04
USD 125,000 ASHTON WOODS 6.7500% 01/08/25 144A 125,000 111,563 0.04
uUsD 250,000 HEXION US FINANCE 9% 15/11/20 198,141 110,000 0.04
USD 125,000  PACIFIC GAS & ELECT 6.05% 01/03/34 108,893 109,063 0.04
USD 125,000  TRIPOINTE GROUP 5.2500% 01/06/27 125,000 108,125 0.04
USD 125,000  TRIUMPH GROUP 7.7500% 15/08/25 125,000 106,875 0.04
USD 125,000 ENLINK MIDSTREAM 5.6000% 01/04/44 104,438 106,563 0.04
USD 100,000  ALLY FINANCIAL INC 7.5% 15/09/20 WI 118,625 105,375 0.04
USD 100,000 TERRAFORM POWER 6.125% 15/06/25 144 717,750 104,750 0.04
USD 100,000 MGM RESORTS INTL 6.75% 01/10/20 103,625 104,125 0.04
USD 100,000 TENET HEALTHCARE 7.5% 01/01/22 144A 100,000 103,750 0.04
USD 100,000  MSCIINC 5.75% 15/08/25 144A 100,000 103,750 0.04
USD 100,000 CABLEVISION SYSTEMS 8% 15/04/20 103,450 103,750 0.04
USD 100,000 GRAHAM HOLDIN 5.7500% 01/06/26 144A 100,000 103,500 0.04
UsD 225,000 HEXION 2 US FIN 13.75% 1/2/22 144A 216,387 103,500 0.04
USD 100,000  GREAT LAKES DRED 8.0000% 15/05/22 100,563 103,000 0.04
USD 100,000 TREEHOUSE FOODS INC 6% 15/02/24 144 100,000 102,875 0.04
USD 100,000  TARGA RES PRT 6.5000% 15/07/27 144A 100,875 102,554 0.04
USD 100,000 ENERGIZER HLD 7.7500% 15/01/27 144A 100,000 102,250 0.04
USD 100,000  VFH PARENT LL 6.7500% 15/06/22 144A 100,719 102,000 0.04
USD 125,000 HILLMAN GROUP INC 6.375% 15/7/22 14 125,000 101,875 0.04
USD 100,000  SINCLAIR TELEVISION 6.125% 1/10/22 103,000 101,750 0.04
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USD 100,000 CARMIKE CINEMAS INC 6% 15/6/23 144A 100,231 101,625 0.04
USD 100,000 WELLCARE HEAL 5.3750% 15/08/26 144A 100,000 101,625 0.04
USD 100,000 PGT ESCROW IS 6.7500% 01/08/26 144A 100,000 101,501 0.04
USD 100,000 DCP MIDSTREAM OP 5.3750% 15/07/25 100,594 101,500 0.04
USD 100,000 VERSUM MATERIALS 5.5% 30/09/24 144A 100,000 101,500 0.04
USD 100,000 DANA HOLDING CO 6% 15/09/23 95,500 101,250 0.04
USD 100,000  GREIF INC 6.5000% 01/03/27 144A 100,000 101,125 0.04
USD 100,000  UNITED RENTALS 5.875% 15/09/26 103,875 101,125 0.04
USD 100,000 SEALED AIR CORP 5.125% 1/12/24 144A 100,000 101,030 0.04
USD 100,000 HLF FIN SARL 7.2500% 15/08/26 144A 100,500 101,000 0.04
USD 100,000 COGENT COM 5.375% 01/03/22  144A 100,375 101,000 0.04
USD 100,000  ANTERO RESOURCE FIN 5.375% 01/11/21 88,250 100,505 0.04
USD 100,000  UNIVERSAL HOSPITAL 7.625% 15/08/20 96,338 100,000 0.04
USD 100,000  FIRST CASH FIN 5.375% 01/06/24 144A 100,000 100,000 0.04
USD 100,000 TALLGRASS NRG 4.7500% 01/10/23 144A 100,000 99,750 0.04
USD 100,000  PRESTIGE BRANDS 5.375% 15/12/21 144 99,750 99,750 0.04
USD 100,000 CSC HOLDINGS 5.1250% 15/12/21 1448 95,875 99,250 0.04
USD 100,000  WMG ACQUISITION 5% 01/08/23 144A 100,000 99,250 0.04
USD 100,000 PLATFORM SPEC 5.8750% 01/12/25 144A 99,212 99,000 0.04
uUsD 100,000 CINEMARK USA 4.875% 01/06/23 97,500 98,750 0.04
USD 100,000 DOWNSTREAM D 10.5000% 15/02/23 144A 99,938 98,500 0.04
USD 100,000  WMG ACQUISITI 5.5000% 15/04/26 144A 100,000 98,500 0.04
uUsD 100,000 TENNANT CO 5.6250% 01/05/25 100,000 98,500 0.04
USD 95,000  CIT GROUP INC 5.2500% 07/03/25 95,475 97,850 0.04
USD 125,000  SESILLC 7.7500% 15/09/24 W1 126,594 97,813 0.04
USD 100,000 ARAMARK SERV 5.0000% 01/02/28 144A 100,000 97,625 0.04
USD 175,000 REVLON CONS PROD 6.25% 01/08/24 176,359 97,125 0.04
USD 100,000 MRT MID PART/FIN 7.25% 15/02/21 100,750 96,750 0.04
USD 100,000 JAGGED PEAK E 5.8750% 01/05/26 144A 100,000 96,500 0.04
USD 100,000 SCHWEITZER-MA 6.8750% 01/10/26 144A 99,241 96,000 0.04
USD 100,000  SLM CORP 6.125% 25/03/24 MTN 98,356 95,750 0.04
USD 100,000  GENESIS ENERGY 6.5000% 01/10/25 100,000 94,500 0.04
USD 100,000 NEW ENTERPRIS 6.2500% 15/03/26 144A 100,000 94,500 0.04
USD 100,000 GULFPORT ENERGY 6.0000% 15/10/24 99,929 93,750 0.04
USD 100,000 ALBERTSONS COS 5.7500% 15/03/25 WI 100,000 93,500 0.04
USD 100,000 GULFPORT ENERGY 6.3750% 15/01/26 W1 100,000 93,500 0.04
USD 100,000 AMERICAN MIDSTREAM 8.5% 15/12/21 14 100,950 93,000 0.04
USD 100,000 IRON MOUNTAIN 5.2500% 15/03/28 144A 100,000 93,000 0.04
USD 100,000 FLEX ACQUISITION 6.875% 15/01/25 14 100,000 92,500 0.04
USD 100,000 COEUR MINING INC 5.8750% 01/06/24 100,000 92,365 0.04
USD 100,000 CORNERSTONE C 6.7500% 15/08/24 144A 100,000 92,250 0.04
USD 100,000  US STEEL CORP 6.2500% 15/03/26 100,000 90,405 0.04
USD 100,000 BEAZER HOMES USA 6.7500% 15/03/25 100,000 89,195 0.04
UsD 100,000 CHS/COMMUNITY STUP 30/06/23 144A 92,875 86,000 0.03
USD 148,000 CHS/COMM HEALTH 6.875% 01/02/22 WI 111,855 84,131 0.03
UsD 100,000 EXTRACTION OI 5.6250% 01/02/26 144A 100,000 82,500 0.03
uUsD 75,000  SPRINGLEAF FINANCE 8.25% 1/10/23 W1 75,000 79,875 0.03
UsD 79,000 NEXSTAR BROAD 6.125% 15/02/22  144A 79,000 79,790 0.03
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USD 75,000 DIAMOND 1/2 FIN 7.125% 15/06/24 144 77,813 78,935 0.03
USD 75,000 CVR PART /NITROGE 9.25% 15/06/23 1 73,462 78,750 0.03
USD 75,000 BOYNE USA 7.2500% 01/05/25 144A 75,305 78,750 0.03
USD 75,000 BEAZER HOMES USA 8.75% 15/03/22 WI 75,000 77,700 0.03
USD 75,000  UNITED RENTAL NA 6.5000% 15/12/26 75,000 77,438 0.03
USD 75,000  ABC SUPPLY 5.75% 15/12/23 144A 75,000 77,063 0.03
USD 75,000 ACI WORLDWIDE 5.7500% 15/08/26 144A 75,000 76,875 0.03
USD 75,000 ANIXTER INC 6.0000% 01/12/25 144A 75,000 76,688 0.03
USD 75,000 CARROLS REST GRP 8% 01/05/22 77,792 76,688 0.03
USD 75,000  GLP CAP/FIN 11 5.2500% 01/06/25 75,000 76,652 0.03
USD 75,000 GLP CAPLP 5.375% 15/04/26 77,250 76,600 0.03
USD 75,000 MERCER INTL17.3750% 15/01/25 144A 75,000 76,313 0.03
USD 75,000  ACRISURE LLC 8.1250% 15/02/24 144A 75,000 75,938 0.03
USD 75,000 LIVE NATION E 5.6250% 15/03/26 144A 75,000 75,750 0.03
USD 75,000  VALVOLINE FINCO 5.5000% 15/07/24 W1 75,000 75,563 0.03
USD 75,000 TALLGRASS NRG PRT 5.5% 15/9/24 144A 75,000 75,188 0.03
USD 75,000 TENET HEALTHCARE 5.5% 01/03/19 76,781 75,075 0.03
USD 79,000 K HOVNANIAN 13.5000% 01/02/26 144A 97,761 75,050 0.03
USD 75,000  ASCEND LEARNING LLC 6.875% 01/08/25 75,000 75,000 0.03
USD 75,000 GANNETT CO 4.875% 15/09/21 144A 73,898 74,813 0.03
USD 75,000 PENSKE AUTO GRP 3.7500% 15/08/20 75,000 74,531 0.03
USD 100,000  JONAH LLC/FIN 7.2500% 15/10/25 144A 100,000 74,000 0.03
UsSD 75,000 HOWARD HUGHES 5.3750% 15/03/25 144A 73,406 73,875 0.03
USD 75,000 PDC ENERGY INC 6.1250% 15/09/24 75,740 73,868 0.03
USD 75,000  CNX MID PART/ 6.5000% 15/03/26 144A 75,000 73,500 0.03
UsSD 75,000 GEO GROUP INC 5.875% 15/01/22 75,000 73,031 0.03
USD 75,000 W & T OFFSHOR 9.7500% 01/11/23 144A 75,000 72,938 0.03
USD 75,000 ENERGIZER HLD 6.3750% 15/07/26 144A 75,000 72,938 0.03
USD 75,000 NATHAN'S FAMO 6.6250% 01/11/25 144A 75,000 72,750 0.03
USD 75,000 VALEANT PHARM 5.5% 01/03/23 144A 72,281 72,563 0.03
USD 75,000 LITHIA MOTORS 5.2500% 01/08/25 144A 75,000 72,375 0.03
USD 70,000 LAMAR MEDIA CORP 5.7500% 01/02/26 72,275 72,100 0.03
USD 75,000 NOVELIS CORP 5.875% 30/09/26  144A 76,406 72,000 0.03
USD 75,000 FIVE PT OP CO 7.8750% 15/11/25 144A 75,000 72,000 0.03
USD 75,000 RBS GLOBAL/RE 4.8750% 15/12/25 144A 75,000 71,813 0.03
USD 75,000 BILL BARRETT CORP 7% 15/10/22 60,813 71,813 0.03
USD 75,000 STARWOOD PROP T 4.7500% 15/03/25 W1 74,437 71,625 0.03
USD 75,000  STATION CASIN 5.0000% 01/10/25 144A 75,000 71,618 0.03
USD 75,000 ITRON INC 5.0000% 15/01/26 144A 75,000 71,509 0.03
USD 75,000 SM ENERGY CO 5.625% 01/06/25 74,719 71,250 0.03
UsSD 75,000 TMS INTL CORP 7.2500% 15/08/25 144A 75,000 70,500 0.03
USD 75,000 QTS LP/FINANC 4.7500% 15/11/25 144A 75,000 70,125 0.03
USD 400,000 SANCHEZ ENERY CORP 6.125% 15/1/23 321,876 70,000 0.03
USD 75,000  TRIDENT MERGE 6.6250% 01/11/25 144A 75,000 69,750 0.03
USD 75,000 EXTRACTION OI 7.3750% 15/05/24 144A 75,000 69,563 0.03
USD 75,000 SUMMIT MID HDGS 5.75% 15/04/25 75,000 69,375 0.03
USD 75,000 STANDARD INDS 4.7500% 15/01/28 144A 75,000 67,898 0.03
USD 75,000 NATIONAL CINEMED 5.75% 15/08/26 W1 75,000 67,453 0.03
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USD 106,000 WINDSTREAM CORP 7.75% 01/10/21 103,500 67,310 0.03
USD 100,000 WINDSTREAM HDGS 6.75% 01/04/28 96,000 65,000 0.03
USD 100,000 WEATHERFORD LLC 9.8750% 01/03/25 99,340 64,000 0.03
USD 100,000  DIEBOLD INC 8.5% 15/04/24 WI 100,000 63,750 0.03
USD 150,000 CLOUD PEAK ENERGY 12% 01/11/21 151,688 63,000 0.03
USD 75,000  PACIFIC GAS&ELEC 3.5000% 01/10/20 66,594 62,906 0.03
USD 62,000  UNIVISION COMM 6.75% 15/09/22  144A 62,966 62,233 0.02
USD 75,000 VENATOR FIN S 5.7500% 15/07/25 144A 75,000 62,063 0.02
USD 58,000 HCAINC 5.875% 15/02/26 60,455 60,973 0.02
USD 75,000  PACIFIC GAS & ELECT 5.125% 15/11/43 60,750 60,750 0.02
USD 60,000  UNITED RENTALS 5.5% 15/07/25 58,950 60,450 0.02
USD 60,000 CONTINENTAL RESOURCES 5% 15/09/22 59,583 60,378 0.02
USD 75,000 FERRELLGAS 8.6250% 15/06/20 * 72,000 55,875 0.02
USD 75,000 NWH ESCROW CORP 7.5% 01/08/21 144a 70,500 54,000 0.02
USD 50,000 EMIMUSIC PUB 7.625% 15/6/24 144A 50,000 53,034 0.02
USD 50,000 DIAMOND 1/2 FIN 5.45% 15/06/23 144A 49,979 52,289 0.02
USD 66,000 CHS/COMMUNITY 8.1250% 30/06/24 144A 76,182 51,975 0.02
USD 75,000  ALTA MESA HLDGS 7.8750% 15/12/24 W1 57,688 51,960 0.02
USD 50,000 NEWFIELD EXPLOR CO 5.75% 30/01/22 52,500 51,875 0.02
uUsD 50,000 NETFLIX INC 5.875% 15/02/25 51,625 51,798 0.02
USD 50,000  ALERIS INTL 10.7500% 15/07/23 144A 50,000 51,750 0.02
USD 50,000 WR GRACE & CO 5.125% 01/10/21 144A 50,000 51,423 0.02
uUsD 50,000 NETFLIX INC 5.375% 01/02/21 51,563 51,125 0.02
USD 50,000 GENWORTH FINANCIAL 7.7% 15/06/20 49,844 50,875 0.02
USD 50,000 SEALED AIR CORP 5.25% 1/04/23  144A 50,000 50,875 0.02
USD 50,000 MICRON TECHNO 5.5% 01/02/25 49,031 50,547 0.02
USD 50,000 TESORO LOGISTICS 5.25% 15/01/25 50,000 50,529 0.02
USD 50,000 CENTURYLINK INC 5.625% 01/04/20 V 49,875 50,500 0.02
USD 50,000 ELANCO ANIMAL 4.2720% 28/08/23 144A 50,000 50,300 0.02
USD 50,000 NCR CORP 5.875% 15/12/21 WI 50,000 50,188 0.02
USD 50,000 TARGA RES PRT 5.8750% 15/04/26 144A 50,000 50,160 0.02
USD 50,000 MEDIACOM LLC/CORP 5.5% 15/04/21 50,000 49,875 0.02
USD 50,000 CYRUSONE LP/CYR 5.3750% 15/03/27 W1 52,688 49,875 0.02
USD 50,000 DIAMONDBACK EN 4.75% 01/11/24  144A 49,875 49,875 0.02
USD 50,000 MATADOR RESOURC 5.8750% 15/09/26 WI 50,000 49,813 0.02
USD 50,000 CHENIERE ENERGY 5.2500% 01/10/25 WI 50,000 49,688 0.02
USD 50,000 GREYSTAR REAL 5.7500% 01/12/25 144A 50,000 49,625 0.02
USD 50,000 IRON MOUNTAIN INC 5.75% 15/08/24 49,500 49,563 0.02
USD 50,000 CCO HLDGS LLC/CAP 5.5% 01/05/26 144 50,000 49,500 0.02
USD 50,000 UNITED CONT HLDG 4.2500% 01/10/22 50,000 49,375 0.02
uUsD 50,000 QORVO INC 5.5000% 15/07/26 144A 50,250 49,375 0.02
USD 50,000 APERGY CORP 6.3750% 01/05/26 WI 50,000 49,188 0.02
USD 50,000 B&G FOODS INC 5.25% 01/04/25 50,125 48,750 0.02
uUsD 47,000  CF INDUSTRIES INC 7.125% 01/05/20 51,700 48,645 0.02
USD 50,000 PARK-OHIO INDUST 6.6250% 15/04/27 50,000 48,500 0.02
UsD 50,000 LUCENT TECH 6.4500% 15/03/29 52,063 48,375 0.02
uUsD 50,000 TEREX CORP 5.625% 01/02/25 144A 50,000 48,328 0.02
uUsD 50,000 FIRST QUAL FI 5.0000% 01/07/25 144A 50,000 48,000 0.02
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USD 50,000  SILGAN HOLDINGS 4.7500% 15/03/25 WI 50,000 48,000 0.02
USD 50,000 COMMERCIAL METALS 4.875% 15/05/23 48,275 48,000 0.02
USD 50,000 T-MOBILE USA INC 4.5000% 01/02/26 50,000 47,888 0.02
USD 50,000  TRIPOINTE GROUP 5.8750% 15/06/24 49,075 47,875 0.02
USD 47,000 GREIF INC 7.75% 01/08/19 53,815 47,823 0.02
USD 50,000  T-MOBILE USA INC 4.7500% 01/02/28 50,000 47,765 0.02
USD 50,000 PQ CORP 5.7500% 15/12/25 144A 50,000 47,750 0.02
USD 50,000 FREEPORT-MCMORAN 4.55% 14/11/24 47,750 47,745 0.02
USD 50,000 CHESAPEAKE ENRGY 7.5000% 01/10/26 50,125 47,500 0.02
USD 50,000 NABORS INDUS 4.625% 15/09/21 49,625 47,375 0.02
USD 50,000 GULFPORT ENERGY 6.3750% 15/05/25 50,000 47,375 0.02
USD 50,000 NVA HOLDINGS 6.8750% 01/04/26 144A 50,000 47313 0.02
USD 50,000 BERRY GLOBAL 4.5000% 15/02/26 144A 50,000 47,000 0.02
USD 50,000 FINANCIAL & R 8.2500% 15/11/26 144A 47,938 46,828 0.02
USD 50,000 TERRAFORM POW 5.0000% 31/01/28 144A 50,000 46,375 0.02
USD 50,000 KOPPERS INC 6% 15/02/25 144A 50,000 45,000 0.02
USD 50,000 AMC ENTMNT HOLDI 6.1250% 15/05/27 47,250 44,000 0.02
USD 50,000  SESILLC 7.125% 15/12/21 WI 51,313 43,875 0.02
USD 50,000 FERRELLGAS PART 6.75% 15/01/22 50,500 43,625 0.02
UsSD 50,000 NRG YIELD OPERAT 5.0000% 15/09/26 50,000 43,500 0.02
USD 50,000 BASIC ENERGY 10.7500% 15/10/23 144A 49,521 42,875 0.02
USD 50,000  PACIFIC GAS&ELEC 5.8000% 01/03/37 42,719 42,500 0.02
UsD 50,000  CLIFFS NATURALR 6.2500% 01/10/40 39,250 41,000 0.02
USD 75,000  PARKER DRILLING 6.75% 15/07/22 61,219 39,750 0.02
USD 200,000 SANCHEZ ENERY CORP 7.75% 15/6/21 165,944 39,000 0.02
UsD 50,000 JONES ENERGY 9.2500% 15/03/23 144A 48,763 38,875 0.02
USD 300,000 CLOUD PEAK ENERGY 6.375% 15/03/24 172,125 36,750 0.01
USD 35,000 AMERIGAS FIN 5.875% 20/08/26 32,681 34,475 0.01
USD 35,000 TENET HEALTHCARE 6.75% 15/06/23 34,729 34,475 0.01
USD 75,000 HIGH RIDGE BRANDS 8.875% 15/3/25 14 75,281 32,250 0.01
USD 79,000 K HOVNANIAN E 5.0000% 01/02/40 144A 52,239 31,205 0.01
USD 25,000 INTL LEASE FIN CORP 8.625% 15/01/22 25,000 27,876 0.01
USD 25,000 ROCKIES EXPRESS 6.875% 15/04/40 144 29,469 26,750 0.01
USD 25,000 ENERGY TRANSFER 6.2500% 15/04/49 24,963 26,472 0.01
USD 50,000 PARKER DRILLING 7.5% 01/08/20 45,750 26,375 0.01
USD 25,000 CSC HOLDINGS INC 6.75% 15/11/21 26,125 26,212 0.01
USD 25,000 NETFLIX INC 5.5% 15/02/22 25,688 25,813 0.01
USD 25,000 NRG ENERGY 6.25% 01/05/24 W1 26,313 25,813 0.01
USD 25,000 CHS/COMMUNITY 8.6250% 15/01/24 144A 24,864 25,625 0.01
USD 25,000 HCAINC 5.3750% 01/09/26 24,688 25,563 0.01
USD 25,000 AVANTOR INC 6.0000% 01/10/24 144A 25,344 25,563 0.01
USD 25,000 CCO HLDGS LLC/CAP 5.875% 1/4/24 144 25,000 25,531 0.01
USD 25,000 REYNOLDS GRPISS 7% 15/07/24  144A 25,563 25,438 0.01
USD 25,000 CENTENE CORP 5.625% 15/2/21 W1 25,281 25,414 0.01
USD 25,000 EQUINIX INC 5.375% 01/01/22 25,406 25,375 0.01
USD 25,000 US FOODS INC 5.875% 15/06/24  144A 25,063 25,375 0.01
USD 25,000 SPRINT NEXTEL CORP 6% 15/11/22 25,094 25,250 0.01
USD 25,000 XPO LOGISTICS 6.125% 01/09/23  144A 25,227 25,219 0.01
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USD 25,000 CHENIERE CORP CH 5.1250% 30/06/27 25,156 25,188 0.01
USD 25,000 SPRINGLEAF FIN CORP 5.25% 15/12/19 25,000 25,156 0.01
USD 25,000 MUELLER WATER 5.5000% 15/06/26 144A 25,021 25,133 0.01
USD 25,000 DCP MIDSTREAM 4.7500% 30/09/21 144A 25,313 25,125 0.01
USD 25,000 ALCOAINC 5.125% 01/10/24 25,500 25,108 0.01
USD 25,000 TMOBILE USA 5.125% 15/04/25 25,000 25,031 0.01
USD 25,000 ALBERTSONS CO 7.5000% 15/03/26 144A 25,000 25,031 0.01
USD 25,000 CENTURLINK INC 5.8% 15/03/22 24,625 25,000 0.01
USD 25,000 ALCOA INC 5.9% 01/02/27 26,281 25,000 0.01
USD 25,000  SIRIUS XM 4.625% 15/05/23 144A 24,563 24,969 0.01
USD 25,000 KB HOME 4.75% 15/05/19 25,000 24,938 0.01
USD 25,000 CDW LLC/FIN 5% 01/09/25 25,000 24,875 0.01
USD 25,000 COVANTA HDGS CORP 5.875% 01/03/24 25,000 24,813 0.01
USD 25,000 WPXENERGY INC 5.7500% 01/06/26 25,000 24,750 0.01
USD 25,000 SCIENTIFIC GAME INTL 6.625% 15/5/21 24,781 24,563 0.01
USD 25,000 TARGA RESOURC 5.1250% 01/02/25 144A 25,000 24,563 0.01
USD 25,000 OASIS PETROLEUM 6.5% 01/11/21 24,750 24,500 0.01
USD 25,000 CRESTWOOD MID PA 5.7500% 01/04/25 25,000 24,375 0.01
USD 25,000 OLIN CORP 5.125% 15/09/27 24,063 24,313 0.01
uUsD 25,000 ZAYO GRP LLC/CAP 6.375% 15/5/25 24,906 24,313 0.01
USD 25,000 SUNOCO LP/FIN 5.5000% 15/02/26 W1 25,000 24,305 0.01
USD 25,000 LENNAR CORP 5.2500% 01/06/26 24,625 24,188 0.01
UsD 25,000 AK STEEL CORP 7.625% 01/10/21 25,563 24,063 0.01
USD 25,000 TARGA RESOURCES 4.25% 15/11/23 23,844 24,000 0.01
USD 25,000 QEP RESOURCES 5.6250% 01/03/26 25,000 23,875 0.01
USD 25,000 FXIHOLDINGS 7.8750% 01/11/24 144A 25,000 23,563 0.01
USD 25,000 UNITED RENTAL NA 4.8750% 15/01/28 25,000 23,438 0.01
USD 25,000 ENDO FIN LLC/FINCO 7.25% 15/01/22 1 24,813 23,375 0.01
USD 25,000 OLIN CORP 5.0000% 01/02/30 23,063 23,050 0.01
USD 25,000 CALIFORNIA RESOU 5.0000% 15/01/20 24,688 22,875 0.01
USD 25,000 GENESIS ENERGY 6.2500% 15/05/26 25,000 22,813 0.01
USD 25,000 WABASH NATION 5.5000% 01/10/25 144A 25,000 22,813 0.01
USD 25,000 CFINDUSTRIES INC 5.15% 15/03/34 22,688 22,813 0.01
USD 25,000 BRISTOW GROUP 8.7500% 01/03/23 144A 24,754 20,906 0.01
USD 25,000 CHAPARRALEN 8.7500% 15/07/23 144A 25,156 19,250 0.01
USD 21,000 TRANSMONTAIGE 6.1250% 15/02/26 21,000 19,163 0.01
USD 20,000 CCO HOLDINGS 5.0000% 01/02/28 144A 19,825 18,950 0.01
USD 20,000 ENDO 5.75% 15/01/22 144A 18,653 18,100 0.01
USD 25,000 RITE AID CORP 7.7% 15/02/27 27,975 17,500 0.01
USD 50,000 JCPENNEY CORP INC 6.375% 15/10/36 33,125 17,000 0.01
USD 150,000  JONES ENERGY 9.25% 15/03/23 138,000 16,500 0.01
USD 25,000 FRONTIER COMM 11% 15/09/25 19,813 16,000 0.01
USD 25,000 WEATHERFORD INTL 6.8% 15/06/37 20,438 14,188 0.01
USD 25,000 JCPENNEY COR 8.6250% 15/03/25 144A 25,063 13,870 0.01
USD 9,000 HERC RENTALS INC 7.75% 01/06/24 144 9,308 9,585 0.00
USD 10,000 L BRANDS 6.875% 01/11/35 10,175 8,575 0.00
USD 75,000  JONES ENERGY 6.75% 01/04/22 61,800 8,250 0.00
USD 10,000 CALIFORNIA RES 6% 15/11/24 10,000 7,000 0.00
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USD 400,000  APPVION INC ESC 0.0000% 01/06/20 250,200 4,000 0.00
USD 25,000 SUNGARD AVAIL 8.75% 01/04/22  144A 25,000 3,625 0.00
USD 75,000 CLAIRE'S STORE ESC 0.0000% 15/03/19 46,781 2,756 0.00
USD 2,000 BEAZER HOMES USA 7.25% 01/02/23 2,018 1,895 0.00
USD 125,000 TEXAS COMPETIT ESC 11.5% 1/10/20 14 3,993 688 0.00
USD 275,000 RUE21 INC 9% 15/10/21 144A 228,038 344 0.00
USD 390,000 NEWPAGE CORP 10% 01/05/12 ESCROW 163,549 244 0.00
USD 150,000 SEVENTY SEVEN ENER ESC 6.5% 15/7/22 0 0 0.00
USsD 250,000 AVETA INC ESCW 144A 9% 0% 01/04/19 202,188 0 0.00
USsD 700,000 MIDWAY GAMES CV 10.75% 01/10/20 DFT 0 0 0.00
USD 275,000 MIDWAY GAMES CV 9.25% ESC 01/06/21 0 0 0.00
UsD 250,000 GENON ENERGY INC E 0.0000% 15/10/18 0 0 0.00
USD 444,000 SANDRIDGE ENERGY ESC 7.5% 15/03/21 6,108 0 0.00
USD 190,023 DENVER CORP ESCROW 0% 15/08/18 145,956 0 0.00
USD 175,000 AVETA INC ESCROW INC 7% 0% 01/04/19 139,198 0 0.00

188,402,842 181,326,963 72.42

BRils
- 7,550  GMAC CAP TST I PFD FRN 15/02/40 187,699 199,622 0.08
- 3,381 CITIGROUP INC PFD FRN 31/12/49 K 84,525 89,089 0.04
- 2,193  GENERAL FIN PFD 8.125% 31/07/21 54,825 55,084 0.02
- 84  NINE POINT ENERGY HOLDINGS PFD DUMM 84,000 33,600 0.01

411,049 377,395 0.15

ISuk
- 1,215 VISTRA ENERGY CORP - CW24 0 2,072 0.00
- 390  APPVION HLD TRANCHE A 13/06/23 WTS 0 351 0.00
- 61 JACK COOPER ENT WTS 29/10/27 0 305 0.00
- 390  APPVION HLD TRANCHE B 13/06/23 WTS 0 257 0.00
- 1,313 HALCON RESOURCES WTS 2020 4351 66 0.00
- 867 SANDRIDGE ENERGY INC WTS 2022 21,172 43 0.00
- 365 SANDRIDGE ENERGY INC WTS 2022 8,913 4 0.00
- 3272 MIDSTATES PETROLEUM CO INC WTS 2020 208,621 0 0.00

243,057 3,098 0.00
BEE: T AL 198,548,272 189,222,450 75.58
HABESF 247,799,537 236,416,277 94.44

(1) HHm ks 1 I RAT B E = THRR
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M R R AR
201845 H 31 H HIfE 201845 A 31 HIZH& T3 ARHHIIR
GERRIT 2 — T (EARIT 2 —Zor)
B (&
PG AT A RIS AT 52,564,430 TESFE (FUR B BLPERR2) 2,708,413
(RSN - 53,273,286 2 — 1) HEUL 4% 11,634
Bl FE A 4,522,490
R L AN AR DRI 2245 35,930 INgE A FE 2,720,047
T INT AT AR D E AN 50,932
I A 781,360
#
BrEAF 57,955,142 5 ) 346,958
R BT A 58,040
fRAE e 17,428
Al A R 7,301
AT 4 2,686,397 s [ ER4T 4,838
Se AN AR D R AR 30,680 ST FEE 11,403
ZASRESR RN 55,284 ZRCHR 11,616
Ta—f—~ DAL 483,678 TS 1,876
R 125,538 SR 11,604
HRALFIE 21 R P 2R 18,300
MEFe 84
AlAE 3,381,598
L giikens 489,448
I PERR AR 54,573,544 fRE Sy 2,230,599
BeE A MRESE B IR DA 956,239
ZAERES— 1 M0 Se KN AR DI 19,601
HIRLN SIS AT Z AR WG PERR AR SEIE G B L OE AR L R AR DI 69,325
FCZ7A(H) 10,555 19,024 200,798,073 W FEELAE 2 1,045,165
FDZZA(9) 13,044 517,561  6,751,086,313 -
T A A RIS A R 2 0D BB (2,495,549)
e EAN AR D IR 5 D HE R (30,680)
O] 2 S U U A AR D R 2% O 23,203
AR =R A (2,503,026)
T A Ot R X DI PE DI RAE 772,738

— 180 —



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

W AR R E FATE I AEF L DO B
20184E5 A 31 HIZHE T 9 A5HIR 201845 A 31 HIZHE T 953 HAIRH)
GERRIT 2 — T CREZE)
i e AR 60,703,207 FC/F A
(RS2 ENS 2,230,599 HE S AR 12,385
WM S H R A 1,045,165
2 HARTA ZEHR A (2,503,026) FATZ AR AEFH 6,761
B R A AL (122)
T O FAT LD PE D SRR 772,738
HIRFEAT AR RERHL 19,024
ZARRESRDFAT T4 613,716
ZASEA O E R4 (4,968,801) FDZF A
(4,355,085) e Z A8 AR 564,336
AT~ DI FL A (2,547,316) FATZ AL AL AR 531
B R AR AR (47,306)
I PERRAE 54,573,544 HIRIAT IS A RESHL 517,561
A
201845 A 31 A BIfE
REZ)
2018 2017 2016

HIR MG R —) 54,573,544 60,703,207 72,592,455

FCZZA(H)
ARG PEARAH 200,798,073 134,789,157 156,105,443
BIRL RS-0 FE FE M 10,555 10,883 10,417
FDZZA(19)
AL PERRAE 6,751,086,313 7,398,673,039 8,818,656,889
BIRL RS-0 FE FE M 13,044 13,110 12,766
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HHEE EE R A
201845 H 31 A BIfE
(EHEIF=2 — )
B AR FALES ARl R FAAE (%)
F—RrS)7
EHEFME
EUR 204,000  ORIGIN ENERGY LTD FRN 16/09/74 205,750 210,885 0.39
205,750 210,885 0.39
Bt A=A T 205,750 210,885 0.39
e 4
TEHBEEEHNE
EUR 100,000  BAWAG P.S.K. 8.125% 30/10/23  EMTN 120,000 131,750 0.24
120,000 131,750 0.24
Bt A —ANT 120,000 131,750 0.24
NLF—
EEEFE
EUR 190,000  KBC GROEP FRN 29/03/49 190,000 194,275 0.36
190,000 194,275 0.36
TEHBEEEHNE
EUR 125,000  BARRY CALLE SVCS 2.3750% 24/05/24 134,531 130,806 0.24
134,531 130,806 0.24
BEF i ULE— 324,531 325,081 0.60
Hhr4
TEHBEEEHNE
EUR 515,000 COTT FINANCE 5.5% 01/07/24 REGS 526,155 544,612 0.99
EUR 200,000  VRX ESCROW 4.5% 15/05/23 REGS 170,910 189,016 0.35
usDb 50,000  VALEANT PHARMA 7% 15/03/24 144A 47,656 44,719 0.08
usDb 53,000  VALEANT PHARM 5.5000% 01/11/25 144A 45,427 44,404 0.08
UsD 35,000  VALEANT PHARMA 6.5% 15/03/22  144A 33,374 31,005 0.06
823,522 853,756 1.56
[E R 823,522 853,756 1.56
TARVEHES
TEHBEEEHNE
EUR 100,000  UPCB FINANCE IV 4% 15/01/27  REGS 103,750 102,988 0.19
EUR 100,000  UPCB FINANCE  3.6250% 15/06/29 REGS 100,000 98,475 0.18
203,750 201,463 0.37
Bt A~ i 203,750 201,463 0.37
Fov—Y
EiE i EEE £ FE
EUR 150,000  NORICAN GROUP APS 4.5% 15/05/23 150,000 136,059 0.25
150,000 136,059 0.25
Bt TFo~e—2 150,000 136,059 0.25
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PN
EEEFE
EUR 200,000  CASINO GUICHARD FRN 31/01/49 EMTN 187,600 181,983 0.34
EUR 100,000  SOLVAY FINANCE FRN 29/06/49 100,000 115,310 0.21
EUR 100,000  SOLVAY FINANCE FRN 29/06/49 100,000 109,500 0.20
EUR 100,000  CREDIT AGRICOLE FRN 23/12/49 100,000 109,383 0.20
EUR 100,000  PAPREC HOLDING FRN 31/03/25 REGS 100,000 100,500 0.18
EUR 50,000  GROUPAMA SA FRN 27/10/39 56,750 54,510 0.10
644,350 671,186 1.23
RATFVITTIT/E AR
EUR 200,000  CASINO GUICHARD STUP 26/05/21 EMT 227,540 222,542 0.41
EUR 100,000  CASINO GUICHARD 2.798% 5/08/26 EMTN 103,563 97,143 0.18
331,103 319,685 0.59
EiE i EEE £ FE
EUR 300,000  PAPREC HOLDIN 4.0000% 31/03/25 REGS 301,119 299,999 0.55
EUR 300,000  VALLOUREC SA 6.3750% 15/10/23 REGS 301,100 297,900 0.55
EUR 300,000 LA FINAC ATALIAN 4% 15/05/24  REGS 300,500 283,904 0.52
EUR 225,000  WFS GLOBAL HDGS 9.5% 15/07/22 REGS 216,014 235,634 0.43
EUR 200,000  WFS GLOBAL HDGS 12.5% 30/12/22 REGS 218,125 220,118 0.40
EUR 200,000  AREVA 4.875% 23/09/24 EMTN 194,783 215,489 0.39
EUR 200,000  CROWN EUROPEA 2.2500% 01/02/23 REGS 200,000 199,792 0.37
EUR 200,000  LOUVRE BIDCO  4.2500% 30/09/24 REGS 200,750 194,130 0.36
EUR 175,000  BNP PARIBAS 2.3750% 17/02/25 EMTN 180,679 179,557 0.33
UsD 200,000  NUMERICABLE GRP 6% 15/05/22 144A 171,853 170,804 0.31
EUR 165,000  CROWN EURO HDGS 2.625% 30/09/24 REG 165,000 163,360 0.30
EUR 150,000  SPCM SA 2.875% 15/06/23 REGS 154,688 151,265 0.28
EUR 145,000  VERALLIA PACK 5.125% 01/08/22 REG 145,000 149,323 0.27
EUR 125,000  NOVAFIVES 5.0000% 15/06/25 REGS 125,000 120,143 0.22
EUR 100,000  GROUPAMA SA 6% 23/01/27 227,000 119,750 0.22
EUR 100,000  AREVA SA 3.5% 22/03/21 EMTN 102,300 105,441 0.19
EUR 100,000  VALLOUREC SA 6.6250% 15/10/22 REGS 100,000 102,425 0.19
EUR 100,000  SPIE SA 3.125% 22/03/24 100,000 100,129 0.18
EUR 100,000  ELIS SA 1.8750% 15/02/23 EMTN 99,646 99,365 0.18
EUR 100,000  ELIS SA 2.8750% 15/02/26 EMTN 100,000 99,250 0.18
EUR 100,000  CONSTANTIN IN 5.3750% 15/04/25 REGS 100,000 97,925 0.18
EUR 100,000 LA FIN ATALIA 5.1250% 15/05/25 REGS 100,000 97,388 0.18
EUR 100,000  CROWN EUROPEA 2.8750% 01/02/26 REGS 100,000 96,190 0.18
EUR 100,000  REXEL SA 2.1250% 15/06/25 100,000 95,321 0.17
EUR 100,000  VALLOUREC SA 2.25% 30/09/24 82,225 80,907 0.15
4,085,782 3,975,509 7.28
Bt 5,061,235 4,966,380 9.10
K1y
EEEFE
EUR 400,000  HT1 FUNDING/COMMERZBK FRN 29/07/49 408,625 387,643 0.72
GBP 100,000  RWE AG FRN 29/03/49 120,184 117,210 0.21
EUR 91,000  LANXESS AG FRN 06/12/76 90,585 98,915 0.18
619,394 603,768 111
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Z DR
EUR 202,000  UNITYMEDIA HES 5.625% 15/04/23 RegS 153,578 145,329 0.27
153,578 145,329 0.27

RA A DAV FPIKER

EUR 175,000  IHO VERWALTUNG PIK 3.75% 15/9/26 RE 175,000 182,175 0.34
EUR 155,000  IHO VERWALTUNG PIK 3.25% 15/9/23 RE 155,000 159,060 0.29
330,000 341,235 0.63
TEHBEEEHNE
EUR 375,000  PROGROUP 3.0000% 31/03/26 REGS 374,175 369,375 0.67
EUR 265,000  UNITYMEDIA KABEL 3.75% 15/1/27 REGS 262,869 278,240 0.50
EUR 250,000  UNITYMEDIA HESSEN 4.625% 15/2/26 RE 275,375 272,450 0.50
EUR 274,000  TELE COLUMBUS 3.8750% 02/05/25 REGS 271,926 264,520 0.48
EUR 200,000  HP PELZER HLDG 4.125% 01/04/24 REGS 200,000 202,239 0.37
EUR 200,000  ADLER REAL EST 1.5000% 06/12/21 200,510 200,013 0.37
EUR 200,000  ADLER REAL EST 3.0000% 27/04/26 198,250 197,857 0.36
EUR 200,000  ADLER REAL EST 1.8750% 27/04/23 197,446 195,859 0.36
EUR 225,000  CBR FASHION F 5.1250% 01/10/22 REGS 226,000 192,607 0.35
usDh 200,000  UNITYMEDIA KABEL 5% 15/01/25 144A 170,907 172,686 0.32
EUR 200,000  SENVION HLDG  3.875% 25/10/22 REGS 199,950 172,552 0.32
EUR 145,000  UNITYMEDIA HESSEN 3.5% 15/1/27 REGS 145,000 152,450 0.28
EUR 150,000  NORDEX SE 6.5000% 01/02/23 REGS 150,000 139,926 0.26
EUR 100,000  COMMERZBANK AG 7.75% 16/03/21 EMTN 102,291 117,880 0.22
EUR 110,000  THYSSENKRUPP 2.75% 08/03/21 ~ EMTN 109,368 115,363 0.21
EUR 100,000  UNITYMEDIA HESSEN 6.25% 15/01/29 RE 114,750 112,621 0.21
EUR 100,000  DEMIRE RL EST 2.8750% 15/07/22 REGS 100,000 100,875 0.18
EUR 100,000  SAFARI HOLDIN 5.3750% 30/11/22 REGS 100,000 100,324 0.18
EUR 100,000  ADLER REAL EST 2.1250% 06/02/24 99,283 97,769 0.18
3,498,100 3,455,606 6.32
Gtk 4,601,072 4,545,938 8.33
H—ro—
TEHBEEEHNE
EUR 100,000  SUMMIT GERMAN 2.0000% 31/01/25 REGS 100,000 96,508 0.18
100,000 96,508 0.18
Gt =T — 100,000 96,508 0.18
FTAILSUR
EEEFE
EUR 200,000  ALLIED IRISH BK FRN 29/12/49 ~ EMTN 210,500 218,250 0.40
210,500 218,250 0.40
TEHBEEENE
GBP 400,000  VIRGIN MEDIA REC 5.5% 15/09/24 REGS 466,496 451,315 0.83
EUR 250,000  EIRCOM FINANCE 4.5% 31/05/22  REGS 256,900 255,073 0.47
GBP 125,000  VIRGIN MEDIA REC 5.7500% 15/04/23 142,836 144,325 0.26
EUR 130,000  ARDAGH PKG FIN 6.75% 15/05/24 REGS 131,125 140,563 0.26
GBP 100,000  ARDAGH PKG FI 4.7500% 15/07/27 REGS 114,785 109,863 0.20
EUR 100,000  SMURFIT KAPPA 2.375% 01/02/24 REGS 100,000 102,465 0.19
EUR 100,000  ARDAGH PKG FIN 2.75% 15/03/24 REGS 100,000 100,234 0.18
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EUR 100,000  EUROPCAR GROU 4.1250% 15/11/24 REGS 100,000 97,926 0.18
1,412,142 1,401,764 2.57
B TANTUR 1,622,642 1,620,014 2.97
A3)7
EENEFIE
EUR 300,000  INTESA SANPAOLO FRN 29/10/49  PERP 224,250 322,209 0.59
EUR 200,000  UNIONE DI BANCHE FRN 15/09/27 EMTN 210,875 199,280 0.37
EUR 150,000  INTESA SANPAOLO SPA FRN 29/06/49 169,266 150,000 0.27
604,391 671,489 1.23
ZDiufESH
EUR 200,000  INTER MEDIA C 4.8750% 31/12/22 REGS 201,875 199,300 0.37
201,875 199,300 0.37
EiE s EEE £ FE
EUR 652,000  FINMECCANICA FIN 4.5% 19/01/21 EMT 721,433 709,373 1.30
EUR 600,000  UNICREDIT SPA 6.95% 31/10/22  REGS 719,838 693,948 1.27
EUR 300,000  N&W GLB VENDING SPA 7% 15/10/23 REG 317,063 314,202 0.58
EUR 259,000  NEXI CAPITAL 4.1250% 01/11/23 REGS 259,000 251,878 0.46
EUR 200,000  TELECOM ITALIA SPA 3.625% 25/5/26 E 200,000 213,974 0.39
EUR 225,000  WIND TRE SPA 2.6250% 20,/01/23 REGS 225,000 194,625 0.36
EUR 210,000  WIND TRE SPA 3.1250% 20/01/25 REGS 210,079 175,262 0.32
EUR 150,000  TELECOM ITALIA SPA 5.25% 10/02/22 163,725 171,548 0.31
EUR 150,000  INTESA SANPAO 3.9280% 15/09/26 EMTN 166,725 153,323 0.28
EUR 100,000  TELECOM ITALIA 4.5 25/01/21 EMTN 100,429 109,760 0.20
EUR 100,000  LKQ ITALIA BONDCO 3.875% 01/04/24 R 100,000 104,500 0.19
EUR 100,000  TELECOM ITALIA SPA 3% 30/09/25 EMTN 99,806 103,384 0.19
EUR 100,000  CMF SPA 9.0000% 15/06/22 REGS 101,750 85,000 0.16
EUR 400,000  WASTE ITALIA 10.5% 15/11/19  REGS 346,351 8,000 0.01
3,731,199 3,288,777 6.02
Gt 2T 4,537,465 4,159,566 7.62
BX
TEHBEEEHNE
EUR 228,000  SOFTBANK GRP COR 5.0000% 15/04/28 212,618 225,275 0.42
EUR 100,000  SOFTBANK GRP COR 4.0000% 20/04/23 100,000 102,830 0.19
EUR 100,000  SOFTBANK GRP COR 4.0000% 19/09/29 100,000 89,898 0.16
412,618 418,003 0.77
At AR 412,618 418,003 0.77
T—T—
EEEFE
GBP 270,000  HBOS CAPITAL FD FRN 29/11/49 226,677 313,398 0.57
226,677 313,398 0.57
ZDiufESH
GBP 120,000  TVL FINANCE PLC 8.5% 15/05/23 REGS 123,461 115,827 0.21
123,461 115,827 0.21
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RA A2 AL RPIKME

EUR 400,000  MERCURY BONDCO PIK 9% 30/05/21 REGS 406,876 416,975 0.76
EUR 300,000  LHC THREE PLC PIK 15/08/24 REGS 300,587 302,958 0.56
EUR 120,000  MERCURY BOND PIK 7.125% 30/5/21 REG 120,000 124,200 0.23
827,463 844,133 1.55
TEHBEEEHNE
GBP 350,000  CPUK FINANCE 4.2500% 28/08/22 REGS 396,777 400,778 0.73
GBP 150,000  AA BOND CO LTD 5.5% 31/07/22  REGS 162,750 156,197 0.29
GBP 100,000  CPUK FINANCE 4.8750% 28/08/25 REGS 114,473 114,504 0.21
674,000 671,479 1.23
Bty —U— 1,851,601 1,944,837 3.56
oI NG
EEEFE
EUR 200,000  GRAND CITY PROP FRN 29/12/49 191,750 205,738 0.37
EUR 200,000  GARFUNKELUX HOLD FRN 01/09/23 REGS 200,000 183,000 0.34
391,750 388,738 0.71

RA A2 ALV FPIE

EUR 250,000  PRAGUE CE SARL PIK 15/12/22 REGS 257,350 249,772 0.45
EUR 200,000  HORIZON PAR PIK 8.25% 15/02/22 REGS 203,000 209,012 0.38
EUR 200,000  KLEOPATRA HLDS PIK 30/06/23 REGS 174,625 156,191 0.29
EUR 125,000 HERCULE DEBTCO PIK 30/06/24 REGS 125,000 123,700 0.23
EUR 100,000  ARD FIN SA PIK 6.625% 15/09/23 WI 100,000 103,250 0.19

859,975 841,925 1.54

TEEEEEFE

EUR 428,000  TELECOM ITALIA FIN 7.75% 24/1/33 EM 613,737 603,547 1.11
EUR 400,000  MATTERHORN TEL 3.875% 01/05/22 REGS 401,376 404,256 0.74
EUR 287,000  FIAT FINANCE 4.75% 15/07/22 ~ GMTN 307,580 320,754 0.59
EUR 275,000  CIRSA FUNDING LUX 5.875% 15/5/23 RE 274,463 281,860 0.52
EUR 270,000  ALTICE SA 7.25% 15/05/22 REGS 273,101 269,468 0.49
EUR 250,000  ALTICE FINCO 9% 15/06/23 REGS 266,750 262,703 0.48
EUR 300,000  ALTICE FINCO 4.7500% 15/01/28 REGS 282,000 258,165 0.47
EUR 250,000  ARAMARK INT FIN 3.125% 01/04/25 REG 250,000 254,998 0.47
EUR 231,000  ALTICE SA 6.25% 15/02/25 REGS 229,125 225,763 0.41
EUR 200,000  CONTOURGLOBAL 5.125% 15/06/21 REGS 204,961 203,078 0.37
EUR 200,000  TELENET FIN L 3.5000% 01/03/28 REGS 198,420 195,218 0.36
EUR 175,000  FIAT FIN&TRADE 6.75% 14/10/19  GMTN 184,555 189,723 0.35
EUR 175,000  ARCELORMITTAL 3.125% 14/01/22 EMTN 164,500 187,891 0.34
EUR 200,000  TAKKO LUX 2 S 5.3750% 15/11/23 REGS 200,000 187,400 0.34
EUR 149,000 MATTHORN TEL 4.875% 01/05/23 ~ REGS 149,000 150,414 0.28
EUR 140,000  DUFRY FINANCE 4.5% 01/08/23 REGS 142,059 145,082 0.27
EUR 150,000  MONITCHEM HLDCO 6.875% 15/6/22 REGS 144,525 136,374 0.25
EUR 120,000  HANESBRANDS FIN LUX 3.5% 15/6/24 RE 120,545 125,280 0.23
EUR 100,000  CRYSTAL ALMOND SARL 10% 01/11/21 RE 98,000 106,761 0.20
EUR 110,000  CODERE FIN 2 LUX 6.75% 1/11/21 REGs 110,000 106,234 0.19
EUR 100,000  JH HOLDING FIN 8.25% 01/12/22 REGS 100,000 104,346 0.19
EUR 100,000  AGUILA 3 SA 6.7500% 15/12/21 REGS 100,000 103,702 0.19
EUR 100,000  GARFUNKELUX HOLDCO 7.5% 1/8/22 REGS 102,000 101,340 0.19
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EUR 100,000  INTRALOT CAP LUX 6.75% 15/09/21 REG 100,000 100,533 0.18
EUR 100,000  LSF10 WOLVERI 5.0000% 15/03/24 REGS 100,000 100,294 0.18
EUR 100,000  ARENA LUX FIN 2.8750% 01/11/24 REGS 100,000 99,304 0.18
EUR 100,000  PICARD 5.5000% 30/11/24 REGS 100,000 95,770 0.18
EUR 100,000  GALAPAGOS HGD 5.375% 15/06/21 REGS 99,250 92,994 0.17
5,415,947 5,413,252 9.92
BitvrwrTNg 6,667,672 6,643,915 12.17
Axio
TEHBEEEHNE
EUR 100,000  CEMEX SAB DE CV 4.375% 5/03/23 REGS 104,375 103,815 0.19
EUR 100,000  CEMEX SAB 2.7500% 05/12/24 REGS 100,000 97,000 0.18
204,375 200,815 0.37
Bt A= 204,375 200,815 0.37
*5U4
EEEFE
EUR 350,000  ASSICURAZIONI FRN 21/11/66 EMTN 376,775 350,652 0.64
EUR 300,000  TELEFONICA EUROP FRN 22/09/66 300,000 287,625 0.53
GBP 200,000  TELEFONICA EUROPE FRN 29/09/49 238,434 244,431 0.45
EUR 200,000  TELEFONICA EUROPE BV FRN 29/12/49 200,000 205,900 0.38
EUR 186,000  SNS BANK NV FRN 05/11/25 EMTN 184,705 197,829 0.36
GBP 112,000  KONINKLIJKE KPN FRN 14/03/73 133,703 135,609 0.25
EUR 121,000  TENNET HOLDING FRN 31/12/49 120,967 121,365 0.22
EUR 100,000  TELEFONICA EUROPE FRN 29/12/49 101,517 104,155 0.19
1,656,101 1,647,566 3.02
ZOhES
EUR 77,000  BOATS INVEST 11% PIK 31/03/17 EMTN 93,197 48,578 0.09
93,197 48,578 0.09
TEHBEEEHNE
GBP 273,000  PETROBRAS INTL 6.25% 14/12/26 ENT 315,703 327,357 0.60
EUR 325,000  SIGMA HOLDCO 5.7500% 15/05/26 REGS 325,000 312,846 0.57
EUR 300,000  DARLING GLBL  3.6250% 15/05/26 REGS 300,125 300,897 0.55
EUR 275,000  UPC HOLDING B 3.8750% 15/06/29 REGS 275,000 261,016 0.48
EUR 225,000  PETROBRAS GBL FIN 4.25% 02/10/23 165,938 240,572 0.44
EUR 200,000  OCI NV 5.0000% 15/04/23 REGS 200,000 205,483 0.38
EUR 200,000  EAGLE INT/RUY 5.3750% 01/05/23 REGS 203,900 201,500 0.37
EUR 200,000  CONSTELLIUM N 4.2500% 15/02/26 REGS 200,000 198,660 0.36
EUR 200,000  TEVA PHARM ENC 0.3750% 25/07/20 195,100 195,013 0.36
EUR 179,000  TEVA PHARM FNC NL 1.125% 15/10/24 152,365 152,707 0.28
EUR 133,000  LGE HOLDCO VI 7.125% 15/05/24 REGS 147,605 143,351 0.26
EUR 140,000  ZIGGO BOND FIN 4.625% 15/01/25 REGS 140,000 140,189 0.26
GBP 113,000  PETROBRAS GBL FIN 6.625% 16/01/34 133,147 132,368 0.24
EUR 118,000  LKQ EURO BV 3.6250% 01/04/26 REGS 118,000 116,364 0.21
EUR 110,000  DUFRY ONE BV 2.5000% 15/10/24 110,000 110,047 0.20
GBP 100,000  PETROBRAS INTL FIN 5.37% 01/10/29 110,567 108,697 0.20
EUR 100,000  DIGI COMM NV 5% 15/10/23  REGS 100,000 104,992 0.19
EUR 100,000  TEVA PHARM ENC 4.5000% 01/03/25 WI 100,000 102,600 0.19
EUR 100,000  TEVA PHARM ENC 3.2500% 15/04/22 WI 100,000 102,397 0.19
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EUR 100,000  MAXEDA DIY 6.1250% 15/07/22 REGS 100,000 92,232 0.17
EUR 100,000  TEVA PHARM FNC 1.8750% 31/03/27 83,375 83,060 0.15
3,575,825 3,632,348 6.65
Bt ATz 5,325,123 5,328,492 9.76
RILMH L
TEHBEEEHNE
EUR 200,000  BANCO ESPIRITO 2.625% 08/05/17 193,500 56,500 0.11
EUR 200,000  BANCO ESPIRITO 4% 21/01/19 EMTN 202,125 56,000 0.10
395,625 112,500 0.21
Bt Bk 395,625 112,500 0.21
av7y
TEHEEEEHE
EUR 150,000  GAZPROM OAO 3.6% 26/02/21 EMTN 143,318 157,313 0.29
143,318 157,313 0.29
=D 143,318 157,313 0.29
ARAY
EEEFE
EUR 400,000  BANCO BILBAO VIZCAYA FRN 29/12/49 397,600 420,310 0.78
EUR 400,000  BANKIA SA FRN 15/03/27 403,054 411,240 0.75
EUR 200,000  BANKIA FRN 18/10/65 199,200 203,350 0.37
999,854 1,034,900 1.90
TEHBEEEHNE
EUR 400,000  GRIFOLS SA 3.2% 01/05/25 REGS 398,596 397,415 0.73
EUR 325,000 NH HOTEL GROUP SA 3.75% 1/10/23 REG 332,252 337,594 0.62
EUR 200,000  CELLNEX TELECOM 2.375% 16/01/24 EMT 204,600 198,077 0.36
EUR 175,000  GRUPO-ANTOLIN 3.3750% 30/04/26 REGS 175,000 166,285 0.30
1,110,448 1,099,371 2.01
Bt AL 2,110,302 2,134,271 3.91
AT —F
EENEFIE
EUR 100,000  VOLVO TREASURY AB FRN 10/06/75 99,781 106,000 0.20
EUR 100,000  AKELIUS RESIDENT FRN 05/10/78 99,654 99,500 0.18
EUR 100,000  PERSTORP HOLDING FRN 15/09/22 REGS 100,000 98,450 0.18
299,435 303,950 0.56
TEHBEEEHNE
EUR 219,000  INTRUM AB 2.7500% 15/07/22 REGS 220,300 214,633 0.39
EUR 100,000  VOLVO CAR AB 2.0000% 24/01/25 EMTN 99,996 99,375 0.18
EUR 100,000  UNILABS SUB 5.75% 15/05/25 REGS 100,445 96,932 0.18
420,741 410,940 0.75
B AT =—F 720,176 714,890 1.31
ZAR
EEEFE
EUR 450,000  UBS AG FRN 12/02/26 470,625 489,412 0.90
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EUR 217,000  UBS GROUP AG FRN 29/12/49 222,154 236,281 0.43
EUR 149,000  CREDIT SUISSE FRN 18/09/25 160,831 164,168 0.30
853,610 889,861 1.63
Bt AL A 853,610 889,861 1.63
AFYR
EBHEFE
EUR 600,000  RBS FRN 30/09/49 518,812 595,625 1.10
GBP 377,000  BARCLAYS BANK FRN 29/11/49 RCI 536,797 476,063 0.87
EUR 250,000 BARCLAYS BK PLC FRN 15/12/49 270,000 278,913 0.51
UsD 230,000  ROYAL BK SCOTLAND FRN 29/12/49 206,260 211,108 0.39
GBP 100,000  LLOYDS BANK FRN 29/01/49 ~ EMTn 156,844 202,235 0.37
EUR 150,000  RBS FRN 25/03/24 EMTN 144,566 153,296 0.28
EUR 100,000  ALGECO SCOTSMAN FRN 15/02/23 REGS 98,000 100,625 0.18
1,931,279 2,017,865 3.70
ZDithiES
GBP 336,000  TESCO PROP FIN 5.744% 13/04/40 444,542 438,744 0.80
GBP 85,000 TESCO PROP FIN 7.6227% 13/07/39 122,876 117,684 0.22
567,418 556,428 1.02

RA A2 DAV FPIKER

usb 254,179 ENQUEST PLC PIK 7% 15/04/22 EMTN 168,302 199,120 0.36

168,302 199,120 0.36

RTYITVT/EIE

GBP 100,000  CO-OPERATIVE GP STUP 6.25% 08/07/26 140,981 137,157 0.25

140,981 137,157 0.25

TERE RS

GBP 410,000  ARDONAGH MIDC 8.3750% 15/07/23 REGS 468,700 481,685 0.87
EUR 420,000 THOMAS COOK GP 6.25% 15/06/22 REGS 437,188 447,141 0.81
GBP 275,000  IRON MOUNTAIN 3.8750% 15/11/25 REGS 312,686 293,999 0.53
GBP 325,000  SHOP DIRECT 7.7500% 15/11/22 REGS 366,838 292,303 0.54
GBP 275,000  ICELAND BONDC 4.6250% 15/03/25 REGS 301,157 282,460 0.52
usb 300,000 ROYAL BK SCOTLAND 5.125% 28/05/24 280,764 260,716 0.48
GBP 220,000  VIRGIN MEDIA SEC 4.875% 15/1/27 REG 308,758 244,783 0.45
GBP 200,000  GARFUNKELUX HOLDCO 8.5% 01/11/22 RE 253,199 230,492 0.42
EUR 225,000 THOMAS COOK F 3.8750% 15/07/23 REGS 225,000 229,125 0.42
GBP 200,000  OCADO GROUP P 4.0000% 15/06/24 REGS 225,441 227,964 0.42
EUR 200,000  ANGLO AMERICAN 3.5% 28/03/22 EMTN 154,482 220,072 0.40
usb 225,000  CREDIT SUISSE GP 6.5% 08/08/23 REGS 172,614 205,318 0.38
EUR 200,000  ALGECO SCOTSM 6.5000% 15/02/23 REGS 195,842 204,830 0.38
GBP 200,000  MATALAN FINAN 6.7500% 31/01/23 REGS 226,638 204,420 0.37
EUR 200,000  NOMAD FOODS BDCO 3.25% 15/05/24 REG 200,000 201,132 0.37
EUR 195,000  MERLIN ENTERT 2.75% 15/03/22 REGS 195,000 200,598 0.37
EUR 190,000  INEOS FIN 4% 01/05/23 REGS 190,000 193,823 0.36
GBP 150,000  NMG FINCO PLC 5.0000% 01/08/22 REGS 169,150 168,601 0.31
GBP 120,000  FIRST HYDRO FIN 9% 31/07/21 BR 174,688 166,620 0.31
GBP 146,000  JAGUAR LAND ROV 3.875% 01/3/23 REGS 188,212 165,850 0.30
GBP 150,000  NEMEAN BONDCO 7.375% 01/02/24 REGS 170,807 161,516 0.30
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GBP 125,000  VIRGIN MEDIA SEC 5.125% 15/1/25 REG 160,175 145,179 0.27
GBP 100,000  EI GROUP PLC 6.375% 15/02/22 111,166 118,324 0.22
GBP 100,000  WILLIAM HILL 4.875% 07/09/23 124,323 117,477 0.22
GBP 100,000  ZPG PLC 3.7500% 15/07/23 113,468 117,289 0.21
GBP 100,000  COGNITA FIN PLC 7.75% 15/08/21 REGS 142,630 116,862 0.21
EUR 113,000  VIRGIN MEDIA FIN 4.5% 15/01/25 REGs 113,000 114,738 0.21
GBP 100,000  PINEWOOD FINC 3.7500% 01/12/23 REGS 112,795 114,580 0.21
GBP 100,000  PINNACLE BIDC 6.3750% 15/02/25 REGS 112,516 114,323 0.21
GBP 100,000  MILLER HOMES 5.5000% 15/10/24 REGS 113,522 113,944 0.21
GBP 100,000  ARROW GLOBAL FIN 5.125% 15/09/24 RE 117,901 110,409 0.20
GBP 100,000  YELL BONDCO 8.5000% 02/05/23 REGS 114,210 109,270 0.20
EUR 100,000  INTL GAME 4.75% 15/02/23 REGS 100,000 107,784 0.20
GBP 100,000  MATALAN FINAN 9.5000% 31/01/24 REGS 113,319 103,864 0.19
EUR 100,000  OTE PLC 3.5% 09/07/20 GMTN 99,284 103,350 0.19
EUR 100,000  TA MANUFACTURING 3.625% 15/4/23 REG 96,431 101,378 0.19
EUR 100,000  EC FINANCE 2.3750% 15/11/22 REGS 100,000 99,467 0.18
EUR 100,000  JAGUAR LAND ROVER 2.2% 15/01/24 REG 100,000 99,000 0.18
EUR 100,000  VIRIDIAN POW 4.0000% 15/09/25 REGS 94,250 93,576 0.17
GBP 64,000  TESCO PLC 6.125% 24/02/22 EMTN 90,669 83,199 0.15
7,346,823 7,168,061 13.13
Bt AFUR 10,154,803 10,078,631 18.46

TA)Ah
EEEFE
EUR 300,000  CARLSON TRAVEL FRN 15/06/23 REGs 296,370 294,225 0.54
296,370 294,225 0.54
TEHBEEEEHE

EUR 515,000  EQUINIX INC 2.8750% 01/10/25 506,568 494,502 0.90
EUR 430,000  SILGAN HOLDINGS 3.2500% 15/03/25 WI 433,978 437,822 0.80
EUR 400,000  CHEMOURS CO 4.0000% 15/05/26 400,000 395,971 0.73
EUR 400,000  SPECTRUM BRANDS INC 4% 01/10/26 REG 400,500 393,314 0.72
EUR 335,000  CATALENT PHARMA 4.75% 15/12/24 REGS 341,625 350,985 0.64
GBP 275,000  AMC ENTERTAINMENT  6.3750% 15/11/24 326,711 318,101 0.58
EUR 300,000  KRONOS INTL I 3.7500% 15/09/25 REGS 304,000 294,105 0.54
EUR 250,000  CEMEX FINANCE 4.625% 15/06/24 REGS 268,438 264,033 0.48
EUR 250,000  ALLIANCE DATA SYST 4.5% 15/03/22 RE 250,000 256,953 0.47
EUR 225,000  WMG ACQUISITION 4.125% 01/11/24 REG 236,531 234,563 0.43
EUR 230,000  QUINTILES IMS 3.25% 15/03/25  REGS 234,500 226,935 0.42
EUR 200,000  HUNTSMAN INTL 5.125% 15/04/21 206,500 222,106 0.41
EUR 200,000  AVANTOR INC 4.7500% 01/10/24 REGS 201,625 200,684 0.37
EUR 172,000  IMS HEALTH INC 3.5% 15/10/24  REGS 172,085 174,678 0.32
EUR 175,000  SUPERIORIND  6.0000% 15/06/25 REGS 175,223 172,386 0.32
EUR 180,000  EQUINIX INC 2.8750% 01,/02/26 180,000 171,837 0.31
EUR 175,000  SCIENTIFIC GA 5.5000% 15/02/26 REGS 175,000 168,376 0.31
EUR 140,000  BALL CORP 4.375% 15/12/23 140,000 156,958 0.29
EUR 150,000  AXALTA COATING $ 3.75% 15/1/25 REGS 150,000 155,595 0.29
EUR 150,000  MPT OPER PARTNERSP 3.325% 24/03/25 150,140 153,030 0.28
EUR 120,000  SEALED AIR CORP 4.5% 15/09/23 REGS 120,000 134,854 0.25
EUR 125,000  PSPC ESCROW CORP 6% 01/02/23 REGS 108,077 129,375 0.24
EUR 125,000  SCIENTIFIC GA 3.3750% 15/02/26 REGS 123,785 120,938 0.22
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EUR 120,000  NETFLIX INC 3.6250% 15/05/27 REGS 120,000 118,836 0.22
GBP 100,000  VANTIV LLC/IS 3.8750% 15/11/25 REGS 113,354 109,977 0.20
EUR 100,000  AXALTA COATING S 4.25% 15/8/24 REGS 100,000 104,655 0.19
EUR 100,000 COLFAX CORP 3.25% 15/05/25 REGS 100,000 100,399 0.18
EUR 100,000  KRATON POLYME 5.2500% 15/05/26 REGS 100,000 100,293 0.18
EUR 100,000  IRON MOUNTAIN INC 3% 15/01/25 REGS 100,000 97,992 0.18
USD 80,000 HERTZ CORP 7.6250% 01/06/22 144A 71,582 66,940 0.12
UsD 50,000 COTT HDGS INC 5.5% 01/04/25  144a 44,369 42,051 0.08
USD 35,000  EQUINIX INC 5.375% 15/05/27 33,135 30,033 0.06
6,387,726 6,399,277 11.73
BET A 6,684,096 6,693,502 12.27
HABREAR 53,273,286 52,564,430 96.32

RTINS 12T THT,
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B EEICET A
20184E5 31 A BIfE
A LHE, TEHIEHE, ZFIE T & A= I C 26T

VLT — ML A B JEEL 5240

20184E5 31 BHUE, 7 7> FIZLL T ORI IME 2 B ML B2 A LT SE 2 BB L ANIFCY T AD~y Y AHIT
M-,

w1 [N SEAIMIE SEHNERE i 191 H REBHER (2 —nm)

EUR 217,404 GBP 190,969 20184£6 51 25 H 187
JPY 110,004 EUR 854 201846 H25H 9
GBP 1 EUR 2 20184£6 51 25 H 0
GBP 203 EUR 232 20184E6 51 25 H (1)
GBP 240 EUR 274 201846 H25H (1)
GBP 281 EUR 321 20184E6 5 25 H 1)
JPY 198,202,332 EUR 1,519,778 20184E6 H 25 H 35,850
EUR 121 GBP 106 201846 H25H 0
EUR 15 JPY 2,001 201846 H25H 0
EUR 1,640 JPY 212,984 2018456 H 25 H (32)
EUR 1,937 JPY 251,554 201846 H25H (37)
EUR 2,265 JPY 294,248 2018456 H 25 H (44)

35,930

L2 — SR
201845 H 31 HBITE, 7 7 RIZLL F ORI e Zi a2 AL Tz,

e . i . P44 RIFEHIALE
BGENSY ESE EEI4 GE el (a—m) (a—m)
FEVRFER g
EUR (13) FUT EURO BOBL 5YR 6% 201846 A (1,723,280) (30,680)
(1,723,280) (30,680)
(30,680)
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BHIY—CUJ@% 772 FFD GEBEEIRERER)
F1348A~5E13987 (20185 12H 8 A~20196 A 7 H)

sz ~ N
O T77 v kDA
EE - =
S 5t X [ | 200710811 AU, J|EBRE LET,
BRI —CVTEEIY—T70F (AT IRY—T7 K] EV0WVET, ) SHRTFE~OBREEZRL T, &L LTHEEBORM.
E R A 8| BUFHE. L KIEREORTT 2MESF (UT IHEBEEES) LOWET, ) SREL. BKEDA VALT AV ORRLEIEIHED
BEENDCLEBMNE L TERETVEYT, FEMANERBTEEICOVTE, RAL LTAHABAYCETVEEA,
BRIV IEHIF VR [ IY—T 7V RERAHEFTERERNR L LEFT B NHBEEICEEREST DB HYET.
ELREANE | ¥ — 5 5 o p | TEEESEZEERENRLLEY. 26, BESBEIFREOHRFCESEROMEEDT S
NREFT DYV IBEITRETLHELHYES,
AR ﬁﬁ:v—‘)z/ﬂa%77/|~‘m NERTEE~DEREREINAICEHIBERTELT A,
& < ¥ — 7 v F|INEETEE~OREINESICEHBERSTEL A,

&5 ® 5 & BRERFIZ, )ﬁﬂllt LCHF - MUENBZELZPOCRENRETVET, 2L, EEMBEKEFCL > TETERENFLLAD
T BANHYET, BREDERICOVTIE, FICHBERITS, TABHLRA—DERETVET.

Omit30EA N ERERE

N = ., T 7 i "]~ >~ 7~ = 7. oy = =
; Y I - R T 7 T ] T .z v
waw B8 TlE a ow B ow | A K OE|% %

T ] % % % % E0AE]

1108 (20174E 1 H10H) 13, 091 50 4.1 184. 38 3.9 92.3 A8. 4 16, 663
1I1HA (201742 B 7 H) 12,710 50 AN2.5 179. 87 AN2.4 92. 7 N7.9 16, 218
11281 (2017423 H 7 H) 13, 031 46 2.9 185. 17 2.9 92. 7 A6. 9 16, 809
1I3HA (2017424 B 7 H) 12, 756 52 AN1.T 181. 87 A1.8 93.9 A5. 6 16, 559
11481 20174E5 H 8 H) 13,074 41 2.8 186. 62 2.6 94. 5 A9. 0 16, 751
11581 (20174E 6 H 7 H) 12, 864 49 Al.2 184. 50 Al. 1 95. 7 AT.5 16, 407
1168 20174E7 H 7 H) 13, 032 49 1.7 187. 65 1.7 92. 1 A4 T 16, 824
1I7THA(20174£8 H 7 H) 12, 958 45 NO0. 2 186. 76 N0. 5 92.2 AN1.T 16, 851
1I8HA (2017429 H 7 H) 12,937 46 0.2 187.12 0.2 90. 0 Al.4 17,171
1193 (20174£10H 10 H) 13, 256 44 2.8 192. 65 3.0 92. 7 A4, 2 17, 681
1208 (20174E11H 7 H) 13, 296 44 0.6 193. 63 0.5 94. 1 A3.6 17, 850
12184 (20174E12H 7 H) 13, 184 12 AO0. 8 192. 72 A0.5 91.5 0.2 17, 823
12281 (201841 H 9 H) 13, 328 41 1.4 194. 98 1.2 92. 4 Al1.9 18, 154
12341 (201842 H 7 H) 12,710 39 AN4.3 185. 60 AN4.8 95. 1 Al.4 17,227
1241 (201843 H 7 H) 12,133 39 A4, 2 177.61 AN4.3 93.7 ANO0. 4 16, 504
12501 (201844 H 9 H) 12, 303 43 1.8 180. 95 1.9 91.7 4.2 16, 840
1261 (20184E5 H 7 H) 12, 123 30 Al.2 178.99 Al. 1 91.5 1.3 16, 851
12741 (20184E 6 H 7 H) 12,213 42 1.1 180. 40 0.8 90. 4 3.6 17, 200
12831 (20184E 7 H 9 H) 12, 231 39 0.5 182. 14 1.0 90. 1 2.7 19, 107
129H3 (201848 H 7 H) 12, 356 42 1.4 184. 24 1.2 90. 3 3.6 19, 354
1303 (201849 H 7 H) 11,991 44 N2.6 179. 72 N2.5 90. 1 8.5 18, 853
131H3 (20184£10H 9 H) 12, 283 40 2.8 184. 73 2.8 91.0 3.3 19, 521
1323 (20184E11H 7 H) 12, 207 43 AO0. 3 184. 30 AO0. 2 95. 0 1.2 19, 340
1334 (20184E12H 7 H) 12, 002 46 Al1.3 183. 14 NO0. 6 93. 8 4.1 18, 751
13431 (201941 A 7 B) 11,717 44 AN2.0 179. 72 A1.9 91.7 6.3 18, 530
13581 (20194£2 A 7 H) 12, 310 45 5.4 188. 95 5.1 94. 3 3.2 19, 219
13651 (2019423 A 7 H) 12,415 41 1.2 191. 68 1.4 92.9 4.6 19, 276
13731 (2019454 A 8 H) 12, 592 45 1.8 195. 02 1.7 96. 4 2.5 19, 310
13831 (201945 H 7 H) 12, 499 25 A0.5 194. 03 AO0.5 93.3 AT.5 19, 117
1393 (201946 H 7 H) 12, 330 47 A1.0 192. 92 NO0. 6 94. 7 ANO0. 3 18,614

s FEVEARAR OIS T R3Sy Bl did 7

kU7 7 R~ F—7 7R é”fﬁﬁ)\ﬂi"}‘@f‘\ MEFAAALER )| TEHREMLE) 13FEILFRLTEH L THY £,

kARSI HERIL OV T R — 58 0 /TR,

(kX Fv— (SJPEAH Y s~ —0 T o=y b R R e ATy 7R« Zu—s3)L (H#E—2R) ) X, JP Morgan Emerging Market Bond Index|
(EMBI) Global (US$~—2) %% |2, MHUTHWTHBF L7z b0 T, Ads, #EEIHICH > TR, KA~ ORBAZE LT, H3 01 H Oz
HHROYOOK FABEL— b CHBEEE TSN CHEA L Ty £9. @EREZ100& LTRELTHET, )

¥ JPENANG Y v =V T e =y bR R AT w7 A« 71—, (JP Morgan Emerging Market Bond Index (EMBI) Global) %, J.P.Morgan Securities
LLCBAARLTND, =v—V v 7« v—Fy MEEAMRL LIcA VT v 7 2ATHY | ZOEFHES KO ERIZFREICIRE L ET,

(HFT) J.P.Morgan Securities LLC, 7 /L—A/3—7

— 193 —



FHIT—CUTE% 77 2 FFD GEREERERER)

O L eI DEEMEE & HRFDHER

F— ; E % W #®]~ v 7 ¥ - 7R s 7
3 y: A A XY — 7 | E
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20184%:12H 7 H 12, 002 — 183. 14 — 93.8 4.1

1344 12H K 11,908 A0.8 181. 76 A0.8 91.2 5.5
TRES

200191 H7H 11,761 A2.0 179.72 AlL.9 91.7 6.3
D

201941 A 7H 11, 717 — 179. 72 — 91.7 6.3

51354 1HK 12, 057 2.9 184. 64 2.7 95.0 2.4
B A

20194E2 4 7 H 12, 355 5.4 188. 95 5.1 94.3 3.2
W

20192 H 7 H 12,310 — 188. 95 — 94.3 3.2

#1364 2HK 12, 426 0.9 190. 95 1.1 93.1 4.0
e

2019%E3 H 7 H 12, 456 1.2 191. 68 1.4 92.9 4.6
o

201943 A 7H 12,415 — 191. 68 — 92.9 4.6

E137TH)] 3HRE 12, 507 0.7 193. 42 0.9 95.3 2.0
RS

20194F4 4 8 H 12, 637 1.8 195. 02 1.7 96. 4 2.5
@ o

201944 H 8 H 12, 592 — 195. 02 — 96. 4 2.5

#1384 4 HE 12, 583 AO0. 1 194. 86 A0. 1 93.9 ANT. 6
TREY

201945 H 7 H 12,524 A0.5 194. 03 A0.5 93.3 AT7.5
o

20194E5 A 7H 12, 499 — 194. 03 — 93.3 AT.5

1394 5 AR 12,378 Al1.0 192. 42 A0.8 95.4 A6.0
IS

20194E6 4 7 H 12, 377 A1.0 192. 92 N0. 6 94. 7 AN0.3

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,

OZERHT DERZRESEDERAH

[EX@mEDOHRE]

HEMBOFLEBHERE, FHIC, FRB CRERERBFHEERSER) KA LFICH L TEELREZERT LI LT, HEEESFTISHNRH
ICHB LIS L. BERBICELWTABPASERTHEBLIZCLHET L,

LERBIOREMBOBERL4.8% (DESEBRELTHEY) LY, RUFI—ID+5.3%%0.5R/4 > FTFTEY ELfz, ELE
E&é)%)éi] [BRIT—CUFBHIY—T7 2 F] I2EWT. BRES LHFERNS YA FRICERALZZERET LT,

(7T

FEBRENETHD [BRNIT—CUJBHEIY—T7 0 F] ZHIAFEZSMICHAANEL . REHANERTEEICOVLTIE. &
BAyDEABVWERATLE, .

[BRIT—CUJBEHIYT—T7 0 F] OERICTOVTHE., TEBREXRTHLIHEEOKA. BUFHEE. tEXORTTIEHFEEM
I:.’;ﬂﬁ;&hi Lfzo ERITIEAFSO, ML, AV FRIT7, BOF7, PLEVFUOREIZEICHREL. BRSBICEELZREEXTH
WELT.

[4EE]

INBAPEEICDOEFEL T, BELUFNBZFEA—X(T, 1 OHFYE1348144M, 551358445, 51368541M., 5137845, 138125,
F1HATHE WV LELTz, 4. BRBOERICOVTIE, HICHIRERTT. TABR LE—DEBAZTLEVET,
[$tDERAE] .

IE??%;I%;&E [BRIT—CUJEHEIY—T 72 F] RS ESUITHAANT T, REEANBETCEECOLTIE, &8
ANy DIETRVWER A,

[BRIT—CUIEHIY—T7 0 F] OBRICOVTIE., TERERNERTHIHFEEOKRN. BUFHE. tEOHRTTESHESM
ISHAANES, BKEDS VALTA VDRENERICMA. FYELLTA O OEFERIELES, BREICHIH>TE. IJ7oF4Y
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ARALE FEHIM 13,021, 408 12,972, 545 11,932, 860 13,642, 267 12,424, 322 12, 864, 806
REILFLE 362 336 233 405 383 267
D AILE 34, 714 34,582 31,811 36, 367 33,125 34,295
(C) #EEMRIE(A—B) 18,530, 333, 882 19,219, 223,959 19,276,129, 049 19, 310, 393, 564 19,117,208, 277 18,614, 747,225
JEAR 15,815,070,000 | 15,613,310,000 | 15,526,320,000 | 15,335,310,000 | 15,294,980,000 | 15,097, 450, 000
WA AR 6 2,715, 263, 882 3,605, 913, 959 3,749, 809, 049 3,975, 083, 564 3,822, 228, 277 3,517,297, 225

(D) =IFEHLOZK 1,581,5070 1,561,3310 1,552,6320 1,533,531 1,529,4980 1,509, 7450

1027 Y EEMEE(C/D) 11, 7117TH 12,310M 12, 415M 12,592 12,499 12, 330M

1,077, 540, 0001,
#5139112, 3304 T,

TP =T 7 R)
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OEHEnIk:
1344 1354 1361 H13TH 13847 1394
H H 20184E12H 8 H~ 201941 H 8 H~ 201942 8 H~ 201943 4 8 H~ (201944 F 9 H~ (201945 H 8 H~
201961 A7H 201920 7H [201943A7H [201964 A 8H 2019450 7H |201946 A 7H
A A A A A A

[V FEETE:S A 11, 461 A 10,974 A 9,448 A 10, 256 A 11,296 A 8,681
BZVS1) =N A 11, 461 A 10,974 A 9,448 A 10, 256 A 11, 296 A 8,681
(B) HifiFE#5TEEELE A 369,153,025 1,007,911, 427 238, 282, 260 352, 044,082 A 92,121,729 A 171, 455, 666
FEE A 736, 908 1,012, 102, 460 238,590, 903 352,997, 085 685, 592 3,394, 655
U=t A 369,889,933 A 4,191,033 A 308, 643 A 953,003 A 92,813,321 A 174,850,321
C) {EtHRENE A 13,056,122 A 13,007,127 A 11,964,671 A 13,678, 634 A 12,457 441 A 12,899,101
D) LHEHE(A+B+C) A 382,220,608 994, 893, 326 226, 308, 141 338, 365,192 A 104,596,472 A 184,363, 448
(E) miffigHELRS 897,063, 946 440, 178, 649 1,350,720, 133 1,488,515, 386 1,745, 887,828 1,573,328, 952
(F) EBmEEzEsEs 2,210, 006, 852 2,241,101, 879 2,236,438, 687 2,211,221, 881 2,219,174,31 2,199,289, 736
(A 4 25 FH 24 45) (1 5,808,567,821) | ( 5,735,648,426) | ( 5,719,802,270) | ( 5,664,252,455) | ( 5,662,936,509) | ( 5,609,290,515)
(FE B SR 2 %H) (A3,538,560,969) | (A3,494,546,547) | (A3,483,363,583) | (A3,447,030,574) | (A3,443,762,138) | (A3,410,000,779)
@) s (D+E+F) 2,784,850, 190 3,676,173, 854 3,813, 466, 961 4,044,092, 459 3,860, 465, 727 3,588, 255, 240
H) WmEnikeE A 69,586,308 A 70,259, 8% A 63,657,912 A 69,008, 895 A 38,237,450 A 70,958,015
REPZEHERES (G+H) 2,715,263, 882 3,605,913, 959 3,749,809, 049 3,975, 083, 564 3,822,228, 211 3,517,297, 225
BIMEREEHEE 2,270, 006, 852 2,241,101,879 2,236, 438, 687 2,217,221, 881 2,219,174, 371 2,199,289, 736
(A 4 25 FH 24 45) (' 5,809,439,208) | ( 5,735,652,553) | ( 5,719,959,034) | ( 5,664,413,850) | ( 5,663,162,007) | ( 5,609,517,941)
(FE B SR 2 %H) (A3,539,432,356) | (A3,494,550,674) | (A3,483,520,347) | (A3, 447, 191,969) | (A3, 443, 987,636) | (A3, 410, 228, 205)
Sy EeHE(R RS 4 3,124, 660, 310 3,100, 443, 990 3,078, 831, 475 3,046, 075, 273 3,055, 564, 908 2,999, 843, 089
AR 2 4 A2, 679, 403, 280 A1, 735,631,910 A1, 565,461, 113 Al, 288,213,590 Al, 452,511,002 A1, 681,835, 600
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O AEE DA (20194 6 A 7 BEFA)
| B
(A) #ME OMER) AthE  FEERIFR
B 1 ES
X 9 W A %T i iH : @ ? BBB%UT : ?}%ﬁ%ﬁf’uﬁ%”%ﬁ)\ﬂ:g@ _
SMSHE e FAT AT & AN SRR | 24EBLE | 2 4R
Tk kv Tk kv TH % % % % %
TAUA 182, 092 172,935 18, 766, 934 88.9 46. 1 66. 1 17. 4 5.4
o—n Ta—n Ta—n
XUy 2, 455 2,643 323, 326 1.5 1.5 - 1.5 —
2= 855 816 99, 865 0.5 0.5 0.5 - -
T TF v 160 168 20, 650 0.1 — 0.1 - -
Faz=UT 1,691 1, 650 201, 867 1.0 1.0 - 1.0 —
N—<=T 1,939 2,047 250, 423 1.2 — 1.2 — —
raTFT 1, 060 1,194 146, 077 0.7 0.7 0.7 — —
BT AL 110 116 14, 242 0.1 — 0.1 — —
T—7 Ta—7
as 7 32,925 31, 326 52,315 0.2 — 0.2 - —
FreT Trer
A k27 8, 100, 000 8,222,234 62, 488 0.3 — — 0.3 —
FAXaxXy | FAFxFaXy
Ax= 44, 000 9,618 53, 093 0.3 — 0.3 - —
Frrnv FLrrnv
7TV 281 3, 256 91, 030 0.4 0.4 0.4 — —
TV T
~L— 1,385 1,465 47,643 0.2 — — 0.2 —
TR TR
M7 7Y% 7, 140 6, 560 47, 494 0.2 — 0.2 — —
& 7 — — 20, 177, 455 95.6 50. 2 69.8 20. 4 5.4
kR BRI ﬁﬁsﬁ%@ﬁ%ébﬁ:ﬁ@xﬁﬁdéf{% CEARS OMEIZ L0 FAEHHE L7 b D TT,
SR LESRIE, MU PERERIC X 2 Al A O FI &
s D B AL E) Y £ C,
K FHIEC DWW TIZRERE IS 3 RSt EL Y T — 2 E AF L TVET,
KSEPTT— /L s =T 4 VT AT A= R AU RAZ =R - BRI DM T ERA LT ET, B, WRMT2R7.0%H Y
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[Ef#zZE% | ARAB REPUBLIC OF EGYPT 5.577 550 550 59,775 | 2023/2/21
ARAB REPUBLIC OF EGYPT 6. 588 1,720 1,679 182,237 | 2028/2/21
ARAB REPUBLIC OF EGYPT 7.6003 1,105 1,133 122,987 | 2029/3/1
ARAB REPUBLIC OF EGYPT 8.5 1,255 1,270 137,893 | 2047/1/31
ARAB REPUBLIC OF EGYPT 8. 7002 1,095 1,128 122,424 | 2049/3/1
ARGENT-GLOBAL 11. 608874 415 433 47,057 | 2033/12/31
ARGENT-GLOBAL 3.75 1,885 1,041 113,021 | 2038/12/31
BOLIVARIAN REP OF VZLA — 1,230 361 39,209 | 2023/5/7
BOLIVARIAN REP OF VZLA - 855 251 27,255 | 2024/10/13
BOLIVARIAN REP OF VZLA - 2,370 687 74,585 | 2028/5/7
COSTA RICA GOVERNMENT 9.2 465 500 54,341 | 2024/2/21
COSTA RICA GOVERNMENT 7.158 225 217 23,593 | 2045/ 3 /12
CROATIA 6. 375 755 799 86,807 | 2021/ 3/24
CROATIA 5.5 945 1,035 112,366 | 2023/4/4
CROATIA 6.0 3,845 4, 356 472,792 | 2024/1 /26
DOMINICAN REPUBLIC 6.6 1,435 1,585 172,079 | 2024/ 1 /28
DOMINICAN REPUBLIC 7.45 415 475 51,622 | 2044/ 4 /30
DOMINICAN REPUBLIC 6. 85 667 717 77,902 | 2045/ 1 /27
DOMINICAN REPUBLIC 6.4 730 742 80,606 | 2049/6/5
DUBAI DOF SUKUK LTD 3.875 200 201 21,919 | 2023/1/30
DUBAL GOVT INT L BONDS 5.25 407 433 47,055 | 2043/1/30
FED REPUBLIC OF BRAZIL 4.625 510 525 57,019 | 2028/1/13
FED REPUBLIC OF BRAZIL 4.5 400 403 43,744 | 2029/ 5/30
FED REPUBLIC OF BRAZIL 5. 625 210 215 23,430 | 2047/2/21
FEDERAL REP OF ETHIOPIA 6. 625 1, 200 1,228 133,334 | 2024/12/11
GABONESE REPUBLIC 6. 375 600 579 62,916 | 2024/12/12
GABONESE REPUBLIC 6.95 690 673 73,110 | 2025/ 6 /16
GOVERNMENT OF JAMAICA 8.0 145 176 19,138 | 2039/3/15
GOVERNMENT OF JAMAICA 7.875 455 551 59,807 | 2045/ 7 /28
GOVT OF BERMUDA 4.75 470 506 55,000 | 2029/2/15
HONDURAS GOVERNMENT 6.25 685 715 77,682 | 2027/1/19
HUNGARY 5.375 2,982 3,271 355,045 | 2023/2/21
IVORY COAST 6. 375 460 439 47,722 | 2028/3/3
IVORY COAST 6.125 1,425 1,277 138,651 | 2033/6/15
KINGDOM OF JORDAN 6.125 200 203 22,076 | 2026/ 1 /29
KINGDOM OF JORDAN 5.75 400 396 42,997 | 2027/1/31
KINGDOM OF JORDAN 7.375 785 761 82,618 | 2047/10/10
KINGDOM OF MOROCCO 4.25 442 460 49,929 | 2022/12/11
KINGDOM OF MOROCCO 5.5 250 274 29,839 | 2042/12/11
KSA SUKUK LTD 2. 894 870 875 94,969 | 2022/4 /20
LEBANESE REPUBLIC 5.45 285 280 30,489 | 2019/11/28
LEBANESE REPUBLIC 5.8 230 222 24,140 | 2020/ 4 /14
LEBANESE REPUBLIC 8.25 224 213 23,114 | 2021/4 /12
MONGOLIA INTL BOND 5. 625 200 198 21,570 | 2023/5/1
OMAN GOV INTERNTL BOND 3.625 780 766 83,160 | 2021/6/15
OMAN GOV INTERNTL BOND 3.875 595 581 63,102 | 2022/3/8
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[Ef#ZE% | OMAN GOV INTERNTL BOND 4.125 610 589 63,932 | 2023/1/17
OMAN GOV INTERNTL BOND 6.5 600 513 55,752 | 2047/3/8
OMAN GOV INTERNTL BOND 6.75 690 598 64,972 | 2048/1 /17
PANAMA NOTAS DEL TESORO 3.75 765 791 85,841 | 2026/4/17
PNG GOVT INTL BOND 8.375 275 284 30,887 | 2028/10/ 4
REPUBLIC OF ANGOLA 8.25 2, 050 2, 100 227,906 | 2028/5/9
REPUBLIC OF ANGOLA 9.375 375 386 41,932 | 2048/5/8
REPUBLIC OF ARGENTINA 7.5 440 340 36,916 | 2026/ 4 /22
REPUBLIC OF ARGENTINA 6. 875 3,310 2,439 264,779 | 2027/1 /26
REPUBLIC OF ARGENTINA 5.875 790 557 60,537 | 2028/1 /11
REPUBLIC OF ARGENTINA 7.625 450 325 35,319 | 2046/ 4 /22
REPUBLIC OF ARGENTINA 6. 875 900 618 67,172 | 2048/1 /11
REPUBLIC OF ARMENIA 7.15 1,500 1,688 183,274 | 2025/ 3/26
REPUBLIC OF AZERBAIJAN 4.75 2,115 2,208 239,650 | 2024/3/18
REPUBLIC OF AZERBAIJAN 3.5 2,245 2,031 220,446 | 2032/9/1
REPUBLIC OF COLOMBIA 5.0 390 417 45,264 | 2045/6/15
REPUBLIC OF ECUADOR 7.95 200 203 22,135 | 2024/ 6 /20
REPUBLIC OF ECUADOR 9.65 200 210 22,849 | 2026/12/13
REPUBLIC OF ECUADOR 9. 625 545 574 62,319 | 2027/6/2
REPUBLIC OF ECUADOR 8. 875 200 202 21,995 | 2027/10/23
REPUBLIC OF ECUADOR 10. 75 840 929 100,886 | 2029/1 /31
REPUBLIC OF EL SALVADOR 7.375 145 147 15,981 | 2019/12/1
REPUBLIC OF GHANA 7.875 310 315 34,222 | 2027/ 3/26
REPUBLIC OF GHANA 8.125 390 378 41,065 | 2032/3/26
REPUBLIC OF GHANA 8. 627 440 418 45,469 | 2049/6/16
REPUBLIC OF GUATEMALA 4.9 200 198 21,524 | 2030/6/1
REPUBLIC OF HUNGARY 6. 375 3, 148 3, 363 365,049 | 2021/3/29
REPUBLIC OF INDONESIA 3.7 785 797 86,578 | 2022/1/8
REPUBLIC OF INDONESIA 5.375 430 468 50,797 | 2023/10/17
REPUBLIC OF INDONESIA 4.125 255 265 28,794 | 2025/1/15
REPUBLIC OF INDONESIA 4.75 3,422 3,678 399,185 | 2026/1/8
REPUBLIC OF INDONESIA 4.35 810 853 92,595 | 2027/1/8
REPUBLIC OF INDONESIA 3.85 400 408 44,344 | 2027/ 7/18
REPUBLIC OF INDONESIA 7.75 1,896 2,702 293,245 | 2038/1 /17
REPUBLIC OF INDONESIA 4,625 220 229 24,945 | 2043/4 /15
REPUBLIC OF INDONESIA 5.125 2, 100 2,335 253,398 | 2045/1 /15
REPUBLIC OF INDONESIA 5.25 555 629 68,262 | 2047/1/8
REPUBLIC OF KENYA 5.875 255 255 27,705 | 2019/ 6 /24
REPUBLIC OF KENYA 7.0 805 808 87,777 | 2027/ 5/22
REPUBLIC OF KENYA 8.0 530 532 57,793 | 2032/ 5 /22
REPUBLIC OF LITHUANIA 6. 625 200 220 23,922 | 2022/2/1
REPUBLIC OF NIGERIA 6.5 325 310 33,727 | 2027/11/28
REPUBLIC OF NIGERIA 7.143 320 305 33,188 | 2030/ 2/23
REPUBLIC OF NIGERIA 7.875 472 470 51,025 | 2032/2/16
REPUBLIC OF NIGERIA 7.696 235 223 24,239 | 2038/2/23
REPUBLIC OF PANAMA 4.5 225 245 26,683 | 2050/ 4 /16
REPUBLIC OF PARAGUAY 4.625 1,050 1,097 119,060 | 2023/ 1 /25
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[Ef#zE% | REPUBLIC OF PARAGUAY 5.0 200 214 23,250 | 2026/4 /15
REPUBLIC OF PARAGUAY 6.1 720 828 89,953 | 2044/8/11
REPUBLIC OF PARAGUAY 5.6 630 685 74,350 | 2048/ 3/13
REPUBLIC OF PARAGUAY 5.4 210 222 24,199 | 2050/ 3 /30
REPUBLIC OF SENEGAL 6.25 625 654 70,983 | 2024/ 7 /30
REPUBLIC OF SENEGAL 6.25 390 361 39,233 | 2033/5/23
REPUBLIC OF SENEGAL 6.75 1,255 1,120 121,633 | 2048/3/13
REPUBLIC OF SERBIA 7.25 440 480 52,159 | 2021/9/28
REPUBLIC OF SOUTH AFRICA 4.85 500 497 54,001 | 2027/9/27
REPUBLIC OF SOUTH AFRICA 6.3 740 772 83,801 | 2048/ 6 /22
REPUBLIC OF SRI LANKA 6.25 362 363 39,484 | 2020/10/ 4
REPUBLIC OF SRI LANKA 6. 85 1,180 1,153 125,170 | 2025/11/ 3
REPUBLIC OF SRI LANKA 6. 825 200 194 21,084 | 2026/7/18
REPUBLIC OF SRI LANKA 6.2 1,975 1,824 198,037 | 2027/5/11
REPUBLIC OF SRI LANKA 6.75 400 378 41,088 | 2028/4/18
REPUBLIC OF TURKEY 5. 625 1,285 1,279 138,820 | 2021/ 3/30
REPUBLIC OF TURKEY 7.25 945 943 102,360 | 2023/12/23
REPUBLIC OF TURKEY 4. 875 665 574 62,340 | 2026/10/ 9
REPUBLIC OF TURKEY 6.0 1,890 1,722 186,920 | 2027/ 3/25
REPUBLIC OF TURKEY 5.125 1,625 1,393 151,227 | 2028/ 2/17
REPUBLIC OF TURKEY 6.0 400 330 35,819 | 2041/1/14
REPUBLIC OF TURKEY 4. 875 745 549 59,608 | 2043/4 /16
REPUBLIC OF TURKEY 5.75 3,015 2,389 259,359 | 2047/5/11
REPUBLIC OF VENEZUELA — 1,325 374 40,620 | 2038/3/31
REPUBLIC OF ZAMBIA 8.97 535 358 38,869 | 2027/7/30
ROMANTA 6.125 686 836 90,811 | 2044/1 /22
RUSSIAN FEDERATION 4.75 800 845 91,741 | 2026/5/27
RUSSIAN FEDERATION 4,375 1,000 1,024 111,210 | 2029/3/21
RUSSIAN FEDERATION 5.1 1, 200 1,271 137,955 | 2035/ 3/28
RUSSIAN FEDERATION 5. 625 1, 200 1,362 147,910 | 2042/ 4/ 4
RUSSIAN FEDERATION 5.875 200 235 25,538 | 2043/ 9/16
RUSSIAN FEDERATION 5.25 2, 800 3,008 326,468 | 2047/6 /23
SAUDI INTERNATIONAL BOND 4.0 1,035 1,084 117,737 | 2025/4 /17
SAUDI INTERNATIONAL BOND 4,375 605 649 70,537 | 2029/4 /16
SAUDI INTERNATIONAL BOND 4.5 1,985 2,015 218,700 | 2046/10/26
SECOND PKSTAN SUKUK 6.75 465 469 50,979 | 2019/12/3
STATE OF QATAR 2.375 285 283 30,815 | 2021/6/2
STATE OF QATAR 3.875 465 485 52,696 | 2023/4 /23
STATE OF QATAR 4.5 985 1,083 117,592 | 2028/ 4 /23
STATE OF QATAR 4.0 1, 260 1,346 146,164 | 2029/ 3 /14
STATE OF QATAR 4.625 225 248 26,962 | 2046/6/ 2
STATE OF QATAR 5.103 1,665 1,942 210,751 | 2048/4 /23
STATE OF QATAR 4,817 465 524 56,865 | 2049/ 3/14
TURKEY GLOBAL 5.75 2,285 2,148 233,171 | 2024/3/22
UKRAINE GOVERNMENT 8.994 350 362 39,336 | 2024/2/1
UKRAINE GOVERNMENT 7.375 1,261 1,159 125,808 | 2032/9 /25
UKRAINE GOVERNMENT REGS 7.75 599 610 66,236 | 2021/9/1
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[Ef#ZE% | UKRAINE GOVERNMENT REGS 7.75 173 173 18,799 | 2023/9/1
UKRAINE GOVERNMENT REGS 7.75 233 226 24,536 | 2025/9/1

UKRAINE GOVERNMENT REGS 7.75 568 550 59,691 | 2026/9/1

UNITED MEXICAN STATES 3.6 600 606 65,828 | 2025/1 /30

UNITED MEXICAN STATES 4.125 1,425 1,470 159,531 | 2026/1 /21

UNITED MEXICAN STATES 4.5 325 339 36,803 | 2029/ 4 /22

UNITED MEXICAN STATES 4.75 2,996 2,995 325,047 | 2044/3/8

HhJ5#7E% | CITY OF BUENOS AIRES 8.95 482 484 52,622 | 2021/2/19
CITY OF BUENOS AIRES 7.5 600 526 57,084 | 2027/6/1

PROVINCIA DE BUENOS AIRE 9.95 190 162 17,624 | 2021/6/9

PROVINCIA DE BUENOS AIRE 9.125 410 313 33,992 | 2024/3/16

PROVINCIA DE BUENOS AIRE 7.875 155 108 11,774 | 2027/6/15

PROVINCIA DE CORDOBA 7.125 330 277 30,082 | 2021/6/10

HERfE% | ABU DHABI NATIONAL ENERG 4.875 600 649 70,439 | 2030/ 4 /23
(K< &Rf%) | ESKOM HOLDINGS LIMITED 5.75 200 198 21,515 | 2021/1/26
ESKOM HOLDINGS LIMITED 6.75 364 368 40,020 | 2023/8/6

EXPORT CREDIT BANK OF TU 8.25 315 313 34,072 | 2024/1/24

OFFICE CHERIFIEN DES PHO 6.875 375 421 45,749 | 2044/ 4 /25

PETRONAS CAPITAL LTD 3.5 455 470 51,062 | 2025/3/18

SOUTHERN GAS CORRIDOR 6.875 445 505 54,891 | 2026/ 3 /24

L@tk | AEROPUERTO INTL TOCUMEN 6.0 215 245 26,598 | 2048/11/18
(ACREEMEE | ATENTO LUXCO 1 SA 6.125 490 493 53,586 | 2022/8/10
AZURE POWER ENERGY LTD 5.5 200 196 21,319 | 2022/11/3

BANCO DO BRASIL 4.75 605 620 67,295 | 2024/ 3/20

BANCO DO BRASIL (CAYMAN) 4.625 465 473 51,395 | 2025/1/15

BIOCEANICO SOVEREIGN — 1,210 785 85,291 | 2034/6/5

BRASKEM NETHERLANDS 4.5 605 591 64,160 | 2028/1/10

CHINA EVERGRANDE GROUP 8.25 485 457 49,682 | 2022/3/23

CNAC SYNBRIDGE COMP 5.0 1,730 1,738 188,678 | 2020/5/5

CODELCO INC 3.625 345 351 38,174 | 2027/8/1

CODELCO INC 4.375 200 206 22,379 | 2049/2/5

COUNTRY GARDEN HLDGS 7.125 300 313 34,068 | 2022/1 /27

COUNTRY GARDEN HLDGS 7.125 200 209 22,733 | 2022/4 /25

CSN RESOURCES SA 7.625 485 491 53,336 | 2026/4 /17

EMPRESA NACTONAL DEL PET 5.25 415 458 49,712 | 2029/11/6

EMPRESA NACIONAL DEL PET 4.5 200 195 21,187 | 2047/9/14

GOLD FIELDS OROGEN HOLD 5.125 250 254 27,645 | 2024/5/15

GREENKO DUTCH BV 5.25 205 196 21,278 | 2024/ 7 /24

HUNT OIL CO OF PERU 6.375 440 483 52,499 | 2028/6/1

IND & COMM BK OF CHINA 4.875 400 427 46,423 | 2025/9/21

ISRAEL ELECTRIC CORP LTD 5.0 615 666 72,279 | 2024/11/12

ISRAEL ELECTRIC CORP LTD 4.25 1,395 1, 452 157,580 | 2028/ 8/14

JBS INVESTMENTS IT GMBH 7.0 200 210 22,789 | 2026/1/15

JBS INVESTMENTS II GMBH 7.0 265 278 30,195 | 2026/1/15

JSW STEEL LTD 5.25 200 202 21,941 | 2022/4/13

JSW STEEL LTD 5.95 280 282 30,643 | 2024/ 4 /18

KAZMUNAYGAS NATIONAL CO 3.875 225 228 24,771 | 2022/4/19
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L@ | KAZMUNAYGAS NATIONAL CO 6. 375 765 863 93,693 | 2048/10/24
(AUREEAES) | KWG GROUP HOLDINGS 7.875 370 368 40,001 | 2023/9/1
MEDCO OAK TREE PTE LTD 7.375 400 382 41,456 | 2026/ 5/14
MEXICO CITY ARPT TRUST 4.25 525 522 56,745 | 2026/10/31
MILLICOM INTL CELLULAR 6.25 240 252 27,347 | 2029/ 3/25
MINEJESA CAPITAL BV 4.625 200 195 21,187 | 2030/8/10
MINEJESA CAPITAL BV 5. 625 250 249 27,023 | 2037/8/10
MINERVA LUXEMBOURG SA 5.875 400 377 40,912 | 2028/1/19
NBM US HOLDINGS INC 7.0 485 497 53,972 | 2026/ 5 /14
OFFICE CHERIFIEN DES PHO 5. 625 325 348 37,817 | 2024/ 4 /25
OFFICE CHERIFIEN DES PHO 4.5 1,045 1,064 115,512 | 2025/10/22
PEMEX PROJ FDG MASTER TR 6. 625 200 181 19,696 | 2038/6 /15
PERU LNG SRL 5.375 1,045 1,118 121,341 | 2030/ 3/22
PERUSAHAAN LISTRIK NEGAR 5.45 200 217 23,574 | 2028/ 5 /21
PETROBRAS GLOBAL FINANCE 5.75 295 299 32,496 | 2029/2/1
PETROLEOS DE VENEZUELA S - 100 26 2,821 | 2021/11/17
PETROLEOS DE VENEZUELA S - 235 49 5,355 | 2024/5/16
PETROLEOS DE VENEZUELA S - 4,005 871 94,530 | 2026/11/15
PETROLEOS DE VENEZUELA S — 555 125 13,575 | 2027/4/12
PETROLEOS DE VENEZUELA S — 1,430 320 34,751 | 2037/4/12
PETROLEOS MEXICA PEMEX 5.5 420 341 37,032 | 2044/ 6 /27
PETROLEOS MEXICANOS 5.375 75 77 8,390 | 2022/3/13
PETROLEOS MEXICANOS 6.5 2, 625 2,631 285,548 | 2027/3/13
PETROLEOS MEXICANOS 5.35 1,165 1,068 115,995 | 2028/ 2 /12
PETROLEOS MEXICANOS 6.5 4, 145 4, 054 440,031 | 2029/1 /23
PETROLEOS MEXICANOS 6.75 3, 147 2, 837 307,907 | 2047/9/21
RUMO LUXEMBOURG SARL 7.375 200 215 23,386 | 2024/2/9
RUMO LUXEMBOURG SARL 5.875 200 209 22,694 | 2025/1/18
SASOL FINANCING USA LLC 6.5 230 249 27,120 | 2028/ 9 /27
SAUDI ARABIAN OIL CO 2.75 800 800 86,894 | 2022/4/16
SAUDI ARABIAN OIL CO 2.875 565 565 61,407 | 2024/4 /16
SAUDI ARABIAN OIL CO 3.5 1,540 1,544 167,606 | 2029/4 /16
SAUDI ARABIAN OIL CO 4.25 1,570 1,573 170,737 | 2039/4 /16
SHIMAO PROPERTY HLDGS 4.75 400 400 43,491 | 2022/7/3
SHIMAO PROPERTY HLDGS 5.2 275 270 29,380 | 2025/1/30
SINOPEC GRP OVERSEAS DEV 3.625 300 305 33,160 | 2027/4 /12
STAR ENERGY GEOTHERMAL 6.75 191 188 20,407 | 2033/ 4 /24
STATE BANK INDIA/LONDON 4.375 335 347 37,750 | 2024/ 1 /24
STATE GRID OVERSEAS INV 2.25 380 379 41,145 | 2020/5/4
STATE GRID OVERSEAS INV 3.5 1,275 1,295 140,583 | 2027/5/4
STATE GRID OVERSEAS INV 4.25 900 966 104,831 | 2028/5/2
STATE OIL €O OF THE AZER 6.95 335 383 41,625 | 2030/3/18
SUZANO AUSTRIA GMBH 6.0 400 428 46,492 | 2029/1/15
TELFON CELUAR DEL PARAGU 5.875 200 206 22,382 | 2027/4/15
TERMOCANDELARIA POWER 7.875 250 266 28,927 | 2029/1 /30
TRANSPRTDRA DE GAS INTL 5.55 405 444 48,236 | 2028/11/1
TURKIYE SINAI KALKINVA B 5.5 215 184 20,026 | 2023/1/16
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Wi@AAES | YPF REGS 6.95 210 182 19,843 | 2027/7 /21
(ACREEMS | YPF SOCTEDAD ANONTMA 7.0 449 364 39,540 | 2047/12/15
YUZHOU PROPERTIES CO LTD 8.5 400 403 43,839 | 2023/2/4
T B 18, 766, 934
o—n Ta—n Ta—n
XUy [Ef&FiE% | HELLENIC REPUBLIC 4.375 455 496 60,727 | 2022/8/1
HELLENIC REPUBLIC 3.5 1, 150 1,230 150,483 | 2023/1 /30
HELLENIC REPUBLIC 3.45 850 916 112,115 | 2024/4/2
2= [Ef7i-% | REPUBLIC OF TURKEY 4. 625 640 608 74,421 | 2025/3/31
REPUBLIC OF TURKEY 5.2 215 208 25,444 | 2026/2/16
TR YTy | [EEFES | REPUBLIC OF ARGENTINA 10. 76113 160 168 20,650 | 2033/12/31
F2=U7 | FEERESE | BNQ CEN TUNISIA INT BOND 6.75 720 716 87,642 | 2023/10/31
(Bx< &@tf) | BNQ CEN TUNISIA INT BOND 5. 625 971 933 114,225 | 2024/2/17
N—~<=7 | EMERES | ROVANIA 2.0 765 783 95,770 | 2026/12/ 8
ROMANIA 2.875 330 348 42,592 | 2029/3/11
ROMANIA 3.875 604 648 79,342 | 2035/10/29
ROMANTA 4. 625 240 267 32,717 | 2049/4/3
7a7F7 | EEFES | CROATIA 3.0 270 307 37,607 | 2027/3/20
CROATIA 2.75 790 886 108,469 | 2030/ 1 /27
H¥7 24 | EEFES | REPUBLIC OF KAZAKHSTAN 2.375 110 116 14,242 | 2028/11/9
/I it 1, 056, 454
=V Fr—7n F—7 N
| [EERESR | RUSSIA GOVT BOND - OFZ 6.9 32,925 31, 326 52,315 | 2029/5/23
/) B 52,315
AV RRTT TLEeT TAEeT
HpR{E Y% | INTL BK RECON & DEVELOP 7.45 900, 000 900, 045 6,840 | 2021/8 /20
(Br< 4@kfE) | INTL FINANCE CORP 8.0 7, 200, 000 7,322, 189 55,648 | 2023/10/ 9
/I it 62, 488
A¥x vz FAFVaXy | FAFay
ﬁ%ﬁ%ﬁ) ‘ INTL FINANCE CORP — 44, 000 9,618 53,093 | 2038/2/22
/I it 53, 093
A% TLr7rn TLr7rn
| [EERES | NOTA DO TESOURO NACIONAL 10.0 281 3, 256 91,030 | 2029/1/1
/I it 91, 030
~L— T T
| [EfERES |BONOS DE TESORERIA 5.2 1,385 1,465 47,643 | 2023/9/12
/I it 47, 643
M7 7Uh T7F T7 kK
| [EfE RS | REPUBLIC OF SOUTH AFRICA 8.0 7,140 6, 560 47,494 | 2030/1/31
N #t 47, 494
& G 20, 177, 455
kRSB BAAIL, WITR ORI % 073 [ O kA EIS 70 BARS O MEIZ L 0 FEHRHE L2 b D TY,

AR - FHIRARO AL G 0 $5C,
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M M

(A &BE 27,049, 370, 097 (A) BERHFINE 1,155, 768, 399
a— e m—% 610, 822, 983 ZHFLE 1,152, 179, 945
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JEATIEALS: 61,729, 268 EHH . A 1,048,099, 181
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13281 (201645114 7 H) 9, 781 53 ALl 5 20, 360 N2.4 95. 2 — 2,731
133391 (20164F12H 7 A) 10, 310 57 6.0 21, 696 6.6 97. 7 A 1.5 2, 865
134841 (201741 A10H) 10, 714 67 4.6 22,692 4.6 93.1 — 2, 855
135391 (20174E2 A 7 A) 10, 448 52 N2.0 22, 160 N2.3 96. 7 — 2, 260
13681 (2017423 H 7 H) 10, 725 56 3.2 22,649 2.2 96. 4 — 2,298
137391 (20174E- 4 A 7 A) 10, 484 62 AN Y 22,277 N1.6 96. 2 7.3 2,115
13841 (201745 H 8 H) 10, 748 62 3.1 22, 847 2.6 93.3 4.7 2,174
139391 (20174E6 A 7 A) 10, 531 54 A1.5 22, 580 NA1.2 91.7 4.5 2,183
14081 (2017427 A 7 H) 10, 629 50 1.4 22,973 1.7 92.6 11.3 2, 205
14139 (20174E 8 A 7 A) 10, 575 55 0.0 22,928 AO. 2 97.8 11.3 2,247
14281 (2017429 A 7 H) 10, 567 57 0.5 22, 852 A0. 3 93.5 9.9 2, 469
14339 (2017410 H10H) 10, 798 68 2.8 23,616 3.3 97. 1 4.2 2,734
14481 (201742110 7 A) 10, 748 55 0.0 23,810 0.8 98.0 10. 5 2,835
145391 (20174E12H 7 A) 10, 641 20 A0. 8 23, 561 A1.0 97.2 9.5 2,816
14641 (201841 H 9 H) 10, 713 65 1.3 23, 854 1.2 95. 5 4.5 3,027
147391 (201842 A 7 A) 10, 204 43 N4, 3 22,723 N4 T 96. 2 — 5,098
14841 (2018423 H 7 H) 9, 740 48 A4, 1 21, 848 A3.9 94. 4 2.3 5, 400
149391 (201844 A 9 A) 9, 848 60 1.7 22,223 1.7 93.5 4.5 6, 600
15081 (201845 H 7 H) 9, 650 45 A1.6 21, 969 Al 1 95. 5 4.0 6, 820
151391 (201846 A 7 A) 9, 604 50 0.0 22,081 0.5 92.5 5.8 6, 743
15241 (2018427 H 9 H) 9, 564 65 0.3 22, 309 1.0 94. 3 11.8 6, 177
153391 (20184E- 8 A 7 A) 9,651 45 1.4 22,602 1.3 92.4 11.7 6,074
15481 (2018429 A 7 H) 9,278 47 A3.4 22,099 N2.2 93. 2 10. 1 5, 740
155391 (20184F10H 9 A) 9,511 66 3.2 22,792 3.1 94. 5 12.2 5, 805
15634 (20184F11H 7 A) 9, 455 44 NO. 1 22,628 NO. 7 97.3 5.1 5,768
15781 (201842124 7 H) 9, 286 45 A1.3 22, 356 A1.2 95. 5 3.0 5,607
158191 (20194F 1 A 7 A) 9,031 75 A1.9 21,943 A1.8 96. 5 1.4 5, 281
15981 (2019422 A 7 H) 9, 503 45 5.7 23, 128 5.4 95. 2 A 0.5 5, 495
160391 (20194E- 3 A 7 A) 9, 605 43 1.5 23, 500 1.6 94. 4 — 5, 488
16181 (20194-4 A 8 H) 9,716 49 1.7 23, 964 2.0 98. 1 A 0.3 5, 455
(V) FEUEAAR O WS 1250 Bl AA o
(F8) %77 v RIIBBRRETEEMAANE T O T, MEFEALR) MEREHHE) IFEREFREZTIR L B 7,

() fﬁ#%ﬂ]\Lb#— 13, HTRR T AT AT (R 1 3B T » £ A,
(VE) S s B bR — et b,
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20184E10H 9 H 9,511 — 22,792 — 94.5 12.2

1564 10H# 9,472 0. 4 22, 428 Al 6 97.0 5.1
€IS

2018%E11H 7 H 9,499 AO. 1 22, 628 NO. 7 97.3 5.1
a9 &)

20184E11H 7 H 9, 455 — 22, 628 — 97.3 5.1

1574 11AR 9, 342 Al.2 22, 396 A1.0 96. 8 3.1
€./ )

20184E12H 7 H 9,331 Al.3 22, 356 Al.2 95.5 3.0
g ™\

20184E12H 7 H 9, 286 — 22, 356 — 95.5 3.0

51584 12HH 9,211 A0. 8 22,221 AN0. 6 96.3 4
€IS

2019421 A 7H 9,106 A1.9 21,943 A1.8 96.5 1.4
a9 B

2019461 H 7H 9,031 — 21,943 — 96.5 4

51591 1 AR 9,326 3.3 22, 757 3.7 93.9 A 0.5
€./ )

2019462 H 7 H 9, 548 5.7 23,128 5.4 95. 2 A 0.5
(€ iy

2019422 4 7 H 9,503 — 23,128 — 95. 2 A 0.5

1604 2 AR 9, 622 1.3 23, 403 1.2 95.5 A 0.5
€IS

20194E3 H 7 H 9,648 1.5 23, 500 1.6 94. 4 —
€./

2019423 H 7 H 9, 605 — 23, 500 — 94. 4 —

#1613 3HFR 9, 655 0.5 23, 608 0.5 96. 4 —
€./ )

201944 H 8 H 9, 765 1.7 23, 964 2.0 98. 1 A 0.3
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& it - — 28, 483, 811 94.5 54.9 67.4 21.9 5.3
(1) AEHE SR, YHRORHT % 78 E O X E EIE 72 ARG OMEIC L 0 ERRE L2 b o TF,
() AR, MIEPFEREIC T 2 MO EI A,
(V) #m - SHANEE O HALARTIZE Y #5C,
() —HNFZ47%2 L,
() FHMZ W TIT MBS 2EH | MRS tE LT — 22 AFLTHET,
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[EM RIE ARAB REPUBLIC OF EGYPT 6. 125 1, 355 1, 344 151, 926 2022/ 1 /31
ARAB REPUBLIC OF EGYPT 5.577 610 585 66, 155 2023/ 2 /21
ARAB REPUBLIC OF EGYPT 7.5 391 388 43, 839 2027/ 1 /31
ARAB REPUBLIC OF EGYPT 7.903 1,720 1,573 177,792 2048/ 2 /21
CBB INTERNATIONAL SUKUK 6.273 563 562 63, 522 2018/11/22
DOMINICAN REPUBLIC 7.5 180 186 21, 097 2021/5/6
DOMINICAN REPUBLIC 5.875 1, 082 1, 100 124, 372 2024/ 4 /18
DOMINICAN REPUBLIC 8.625 622 696 78, 699 2027/ 4 /20
DOMINICAN REPUBLIC 6.0 1, 828 1, 816 205, 218 2028/ 7 /19
DOMINICAN REPUBLIC 6. 85 677 667 75, 361 2045/ 1 /27
EMIRATE OF ABU DHABI 3.125 351 326 36, 876 2027/10/11
GABONESE REPUBLIC 6. 375 3,714 3, 440 388, 665 2024/12/12
GOVERNMENT OF JAMAICA 7.625 1, 541 1, 764 199, 285 2025/ 7/ 9
GOVERNMENT OF JAMAICA 8.0 149 172 19, 462 2039/ 3 /15
GOVERNMENT OF JAMAICA 7.875 499 574 64, 898 2045/ 7 /28
HUNGARY GOVERNMENT 5.375 982 1, 045 118, 145 2024/ 3 /25
HUNGARY GOVERNMENT 7.625 18 24 2,785 2041/ 3 /29
IVORY COAST 5.375 469 439 49,671 2024/ 7 /23
KINGDOM OF SAUDI ARABIA 3.25 3, 950 3, 681 415, 887 2026/10/26
MONGOLIA GOVERNMENT 5.125 635 605 68, 418 2022/12/ 5
MONGOLIA GOVERNMENT 5. 625 1,522 1, 466 165, 707 2023/5/1
OMAN GOV INTERNTL BOND 4.75 1, 266 1, 185 133, 902 2026/ 6 /15
OMAN GOV INTERNTL BOND 6.75 1,515 1,435 162, 164 2048/ 1 /17
PERUSAHAAN PENERBIT SBSN 4.35 848 840 94, 960 2024/ 9 /10
PNG GOVT INTL BOND 8. 375 525 h27 59,616 2028/10/ 4
REPUBLIC OF ANGOLA 9.5 458 511 57, 819 2025/11/12
REPUBLIC OF ANGOLA 8.25 1, 053 1, 062 119, 998 2028/5/9
REPUBLIC OF ANGOLA 9. 375 1, 167 1, 188 134, 307 2048/5/8
REPUBLIC OF ARGENTINA 7.5 2, 687 2,310 261, 053 2026/ 4 /22
REPUBLIC OF ARGENTINA 6. 875 2,591 2,101 237, 457 2027/ 1 /26
REPUBLIC OF ARGENTINA 8.28 1, 622 1, 395 157, 599 2033/12/31
REPUBLIC OF ARGENTINA 2.5 2,25b3 1, 269 143, 422 2038/12/31
REPUBLIC OF ARGENTINA 6. 875 3, 159 2,294 259, 178 2048/ 1 /11
REPUBLIC OF AZERBAIJAN 4. 75 370 373 42,216 2024/ 3 /18
REPUBLIC OF BRAZIL 4.25 8, 444 8, 030 907, 176 2025/1/7
REPUBLIC OF BRAZIL 4. 625 5,183 4,773 539, 267 2028/ 1 /13
REPUBLIC OF CAMEROON 9.5 205 212 24, 056 2025/11/19
REPUBLIC OF COLOMBIA 3.875 1, 144 1,092 123, 421 2027/ 4 /25
REPUBLIC OF COLOMBIA 4.5 610 603 68, 150 2029/ 3 /15
REPUBLIC OF COLOMBIA 7.375 477 592 66, 886 2037/9/18
REPUBLIC OF COSTA RICA 4. 37 494 490 55, 387 2019/ 5 /22
REPUBLIC OF COSTA RICA 7.158 200 179 20, 306 2045/ 3 /12
REPUBLIC OF ECUADOR 10.5 1,229 1, 262 142, 658 2020/ 3 /24
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[Ef&7E% | REPUBLIC OF ECUADOR 10.75 893 936 105,774 | 2022/ 3 /28
REPUBLIC OF ECUADOR 7.95 651 603 68,138 | 2024/ 6 /20
REPUBLIC OF ECUADOR 9.65 292 283 31,997 | 2026/12/13
REPUBLIC OF ECUADOR 8.875 1,479 1, 360 153,716 | 2027/10/23
REPUBLIC OF ECUADOR 7.875 1,210 1,054 119,128 | 2028/1 /23
REPUBLIC OF ECUADOR 7.875 370 322 36,427 | 2028/1 /23
REPUBLIC OF EL SALVADOR 7.375 338 341 38,538 | 2019/12/ 1
REPUBLIC OF EL SALVADOR 7.75 559 581 65,676 | 2023/1 /24
REPUBLIC OF EL SALVADOR 5. 875 270 250 28,290 | 2025/ 1 /30
REPUBLIC OF EL SALVADOR 6.375 270 248 28,061 | 2027/1/18
REPUBLIC OF EL SALVADOR 8.625 860 895 101, 140 | 2029/ 2 /28
REPUBLIC OF EL SALVADOR 8.25 750 745 84,197 | 2032/4/10
REPUBLIC OF GHANA 8.125 217 220 24,943 | 2026/1/18
REPUBLIC OF GHANA 7.625 544 529 59,765 | 2029/ 5 /16
REPUBLIC OF GHANA 8.627 280 268 30,366 | 2049/ 6 /16
REPUBLIC OF GUATEMALA 4.5 329 311 35,215 | 2026/5/3
REPUBLIC OF GUATEMALA 4.5 309 292 33,075 | 2026/5/3
REPUBLIC OF GUATEMALA 4.375 870 811 91,727 | 2027/6/5
REPUBLIC OF GUATEMALA 4,875 1,210 1,158 130,884 | 2028/2/13
REPUBLIC OF HONDURAS 7.5 1,395 1, 492 168,624 | 2024/3/15
REPUBLIC OF HONDURAS 6.25 1,275 1,297 146,557 | 2027/1 /19
REPUBLIC OF INDONESIA 3.375 983 946 106,885 | 2023/ 4 /15
REPUBLIC OF INDONESIA 5.375 2,147 2,236 252,658 | 2023/10/17
REPUBLIC OF INDONESIA 3.85 1,733 1,629 184,030 | 2027/7/18
REPUBLIC OF INDONESIA 8.5 1,934 2,586 292,222 | 2035/10/12
REPUBLIC OF INDONESIA 6. 625 382 436 49,275 | 2037/ 2/17
REPUBLIC OF INDONESIA 5.125 2,766 2, 669 301,538 | 2045/1/15
REPUBLIC OF IRAQ 6. 752 1,214 1,192 134,745 | 2023/3/9
REPUBLIC OF KENYA 5.875 470 472 53,361 | 2019/6 /24
REPUBLIC OF KENYA 6.875 282 277 31,379 | 2024/ 6 /24
REPUBLIC OF KENYA 7.25 702 666 75,339 | 2028/ 2 /28
REPUBLIC OF KENYA 8.25 652 607 68,592 | 2048/ 2 /28
REPUBLIC OF LEBANESE 8.25 756 713 80,601 | 2021/4/12
REPUBLIC OF LEBANESE 6.1 994 851 96,150 | 2022/10/ 4
REPUBLIC OF LEBANESE 6.0 1,030 876 99,050 | 2023/1/27
REPUBLIC OF LEBANESE 6. 65 1,449 1,209 136,684 | 2024/ 4 /22
REPUBLIC OF NAMIBIA 5.25 462 424 47,951 | 2025/10/29
REPUBLIC OF NIGERIA 6.75 1,162 1,201 135,734 | 2021/1 /28
REPUBLIC OF NIGERIA 6.5 1,038 986 111,399 | 2027/11/28
REPUBLIC OF NIGERIA 7. 696 770 733 82,855 | 2038/2/23
REPUBLIC OF NIGERIA 7.625 1,210 1,123 126,954 | 2047/11/28
REPUBLIC OF PANAMA 3.875 298 291 32,949 | 2028/3/17
REPUBLIC OF PANAMA 9.375 465 654 73,937 | 2029/4/1
REPUBLIC OF PERU 5. 625 448 514 58,138 | 2050/11/18
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[EfE7E% | REPUBLIC OF SENEGAL 8.75 278 299 33,800 | 2021/5/13
REPUBLIC OF SENEGAL 6.25 597 590 66,684 | 2024/ 7 /30
REPUBLIC OF SENEGAL 6.75 520 444 50,226 | 2048/3 /13
REPUBLIC OF SOUTH AFRICA 4. 665 1,141 1,099 124,226 | 2024/ 1 /17
REPUBLIC OF SOUTH AFRICA 5. 875 1,368 1,368 154,542 | 2025/9 /16
REPUBLIC OF SOUTH AFRICA 4.875 615 576 65,134 | 2026/ 4 /14
REPUBLIC OF SOUTH AFRICA 5.375 418 357 40,374 | 2044/ 7 /24
REPUBLIC OF SOUTH AFRICA 6.3 840 781 88,252 | 2048/ 6 /22
REPUBLIC OF SRI LANKA 6.25 1,153 1,150 129,928 | 2020/10/ 4
REPUBLIC OF SRI LANKA 6. 25 886 878 99,259 | 2021/ 7 /27
REPUBLIC OF SRI LANKA 6.125 1,093 1,021 115,450 | 2025/6/3
REPUBLIC OF SRI LANKA 6. 85 325 315 35,613 | 2025/11/3
REPUBLIC OF SRI LANKA 6. 825 500 481 54,399 | 2026/ 7 /18
REPUBLIC OF SRI LANKA 6.75 358 336 38,067 | 2028/4 /18
REPUBLIC OF SURINAME 9.25 835 818 92,443 | 2026/10/26
REPUBLIC OF TURKEY 7.0 457 455 51,433 | 2020/6/5
REPUBLIC OF TURKEY 6.25 645 617 69, 768 | 2022/ 9 /26
REPUBLIC OF TURKEY 5.75 520 476 53,824 | 2024/3/22
REPUBLIC OF TURKEY 4,875 290 238 26,987 | 2026/10/ 9
REPUBLIC OF TURKEY 6.0 1,816 1,589 179,509 | 2027/3/25
REPUBLIC OF TURKEY 8.0 830 809 91,420 | 2034/2/14
REPUBLIC OF TURKEY 6.875 1,386 1,200 135,634 | 2036/3/17
REPUBLIC OF TURKEY 4.875 2, 852 1,989 224,727 | 2043/ 4/16
REPUBLIC OF TURKEY 6. 625 447 369 41,786 | 2045/2/17
REPUBLIC OF TURKEY 5.75 580 432 48,896 | 2047/5/11
REPUBLIC OF URUGUAY 4,375 697 697 78,809 | 2027/10/27
REPUBLIC OF URUGUAY 5.1 141 139 15,806 | 2050/6/18
REPUBLIC OF VENEZ 11.95 — 801 213 24,119 | 2031/8/5
REPUBLIC OF VENEZ 12.75 — 2,020 514 58,071 | 2022/8 /23
REPUBLIC OF VENEZ 7. 75 — 1,267 308 34,905 | 2019/10/13
REPUBLIC OF VENEZ 9 — 1,736 431 48,797 | 2023/5/7
REPUBLIC OF VENEZ 9. 25 — 3, 042 790 89,350 | 2027/9/15
REPUBLIC OF VENEZ 9. 25 — 2,020 500 56,504 | 2028/5/7
REPUBLIC OF ZAMBIA 8.97 950 695 78,612 | 2027/7/30
RUSSIAN FEDERATION 4.5 3, 200 3, 220 363,763 | 2022/4/4
RUSSIAN FEDERATION 4.75 2,000 1,970 222,550 | 2026/ 5 /27
RUSSTAN FEDERATION 5.25 4, 200 3,927 443,633 | 2047/6 /23
STATE OF QATAR 4.5 2, 290 2,324 262,581 | 2028/4 /23
UKRAINE GOV (GDP LINKED) — 673 348 39,344 | 2040/ 5/31
UKRAINE GOVERNMENT — 1,500 1,443 163,076 | 2019/ 2 /28
UKRAINE GOVERNMENT 7.75 489 489 55,325 | 2021/9/1
UKRAINE GOVERNMENT 7.75 424 420 47,456 | 2022/9/1
UKRAINE GOVERNMENT 7.75 2,055 2,000 226,001 | 2023/9/1
UKRAINE GOVERNMENT 7.75 1,284 1,232 139,251 | 2024/9/1
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[EfE7E% | UKRAINE GOVERNMENT 7.75 332 313 35,368 | 2025/9/1
UKRAINE GOVERNMENT 7.75 1,191 1,106 124,960 | 2026/9/1

UKRAINE GOVERNMENT 7.75 770 707 79,919 | 2027/9/1

UNITED MEXICAN STATES 4.0 2,224 2,222 251,119 | 2023/10/ 2

UNITED MEXICAN STATES 3.6 4, 840 4, 658 526,270 | 2025/ 1 /30

UNITED MEXICAN STATES 4.15 3,500 3,384 382,346 | 2027/3/28

UNITED MEXICAN STATES 4.6 1,702 1,548 174,970 | 2046/ 1 /23

UNITED MEXICAN STATES 4.35 1,289 1,135 128,326 | 2047/1/15

UNITED REP OF TANZANIA . 54419 450 459 51,892 | 2020/3/9

HiJ7iRES: | BRAZIL MINAS SPE 5.333 437 420 47,516 | 2028/ 2/15
PROVINCE OF NEUQUEN 7.5 570 450 50,870 | 2025/4 /27

PROVINCIA DE BUENOS AIRE 9.95 1,923 1,855 209,637 | 2021/6/9

PROVINCIA DE BUENOS AIRE 9.125 1,231 1,107 125,159 | 2024/ 3 /16

PROVINCIA DE CORDOBA 7.125 373 343 38,766 | 2021/6/10

PROVINCIA DE CORDOBA 7.45 576 489 55,310 | 2024/9/1

PROVINCIA DE ENTRE RIOS 8.75 321 237 26,834 | 2025/2/8

PROVINCIA DE MENDOZA 8.375 542 466 52,657 | 2024/5/19

FuRAE% | BQ CENTRALE DE TUNISIE 5.75 268 233 26,340 | 2025/1 /30
(Bx< &@{%) | EXP CREDIT BK OF TURKEY 5.375 469 434 49,141 | 2021/2/8
EXP CREDIT BK OF TURKEY 5.0 630 568 64,231 | 2021/9/23

EXP CREDIT BK OF TURKEY 4.25 1,123 947 107,042 | 2022/9/18
EXPORT-IMPORT BANK CHINA 3.625 541 527 59,560 | 2024/ 7 /31
EXPORT-IMPORT BANK CHINA 3.375 1,488 1,378 155,757 | 2027/3/14

MAGYAR EXPORT-IMPORT BAN 4.0 311 312 35,280 | 2020/ 1 /30

Y@ AAE S | ABJA INVESTMENT CO 5.45 900 791 89,416 | 2028/1 /24
ADANT PORTS & SPECTAL 3.95 440 429 48,478 | 2022/1/19

AEROPUERTO INTL TOCUMEN 5.75 1,234 1,263 142,735 | 2023/10/ 9

AKBANK TAS 7.2 200 159 18,018 | 2027/3/16

AUTOPISTAS DEL SOL SA 7.375 353 354 40,103 | 2030/12/30

AXTEL SAB DE CV 6.375 604 594 67,210 | 2024/11/14

BARCLAYS AFRICA GROUP 6.25 342 327 36,945 | 2028/ 4 /25

BRF SA 3.95 1,195 1,085 122,680 | 2023/5 /22

CEMENTOS PACASMAYO SAA 4.5 649 640 72,401 | 2023/2/8

CIMPOR FINANCIAL OPERTNS 5.75 490 362 40,962 | 2024/ 7 /17

CNAC HK FINBRIDGE CO LTD 4.125 1, 440 1,338 151,251 | 2027/7/19

CNOOC FINANCE 2013 LTD 3.0 1,157 1,104 124,744 | 2023/5/9

CNTL AMR BOTTLING CORP 5.75 219 216 24,493 | 2027/1/31
CONSOLIDATED ENERGY FIN 6.875 250 258 29,253 | 2025/6 /15

DIGICEL GROUP LTD 8.25 610 456 51,597 | 2020/ 9 /30

DIGICEL GROUP LTD 7.125 251 163 18,466 | 2022/4/1

DIGICEL LIMITED 6.0 295 274 30,993 | 2021/4 /15

ECOPETROL SA 5.875 1,346 1,425 161,074 | 2023/9/18

ECOPETROL SA 5. 875 90 87 9,931 | 2045/5/28

EL FONDO MIVIVIENDA SA 3.5 469 454 51,393 | 2023/1/31
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E@ A& | EMPRESA DE TRANSPORTE ME 4.75 347 358 40,523 | 2024/2/4
EMPRESA NACTONAL DEL PET 4.5 420 374 42,346 | 2047/9/14
ENERGUATE TRUST 5.875 707 668 75,490 | 2027/5/3
EP PETROECUADOR (NOBLE) 8.01613 102 101 11,507 | 2019/9/24
ESKOM HOLDINGS SOC LTD 5.75 2,834 2,745 310,152 | 2021/1/26
GENNEIA SA 8.75 353 330 37,296 | 2022/1 /20
GREENKO DUTCH BV 5.25 600 553 62,529 | 2024/ 7 /24
LIRSA NORTE FINANCE LTD 8.75 541 605 68,409 | 2024/ 5 /30
INFRAESTRUCTURA ENERGETI 4.875 605 524 59,222 | 2048/1 /14
INRETAIL PHARMA SA 5.375 577 581 65,672 | 2023/5/2
ITAU UNIBANCO HLDG SA/KY 6.125 643 608 68,735 | 2099/12/12
KAZAKHSTAN TEMIR ZHOLY 4.85 965 955 107,925 | 2027/11/17
KAZMUNAYGAS NATIONAL CO 3.875 486 483 54,628 | 2022/4 /19
KAZMUNAYGAS NATIONAL CO 4.4 811 806 91,160 | 2023/4/30
KAZMUNAYGAS NATIONAL CO 5.375 2, 060 2,083 235,336 | 2030/4 /24
KAZMUNAYGAS NATIONAL CO 5.75 318 310 35,116 | 2047/4 /19
LATAM AIRLINES GROUP SA 7.25 612 625 70,693 | 2020/6/9
LIGHT SERVICOS ENERGIA 7.25 586 563 63,635 | 2023/5/3
MARFRIG HOLDING EUROPE B 8.0 539 541 61,177 | 2023/6/8
MINEJESA CAPITAL BV 4.625 730 659 74,540 | 2030/8/10
ODEBRECHT FINANCE LTD 4,375 200 60 6,806 | 2025/4 /25
ODEBRECHT FINANCE LTD 5.25 702 211 23,890 | 2029/ 6 /27
ODEBRECHT FINANCE LTD 7.125 319 99 11,261 | 2042/6 /26
OIL INDIA LTD 5.375 650 659 74,534 | 2024/ 4 /17
ONGC VIDESH LTD 4.625 680 669 75,606 | 2024/ 7 /15
PAMPA ENERGIA SA 7.375 676 618 69,876 | 2023/7 /21
PERTAMINA PERSERO PT 6.0 324 321 36,282 | 2042/5/3
PERTAMINA PERSERO PT 5. 625 1,686 1,601 180,944 | 2043/5 /20
PERUSAHAAN LISTRIK NEGAR 4.125 1,522 1,409 159,259 | 2027/5/15
PERUSAHAAN LISTRIK NEGAR 5.45 2,447 2,484 280,728 | 2028/ 5 /21
PETKIM PETROKIMYA HOLDIN 5. 875 467 424 47,942 | 2023/1/26
PETRO CO TRIN/TOBAGO LTD 9.75 121 114 12,900 | 2019/8/14
PETROBRAS GLOBAL FINANCE 6.125 19 19 2,206 | 2022/1/17
PETROBRAS GLOBAL FINANCE 6.25 1,551 1,557 175,908 | 2024/ 3 /17
PETROLEOS DE VENEZ 5. 375 — 671 140 15,918 | 2027/4/12
PETROLEOS DE VENEZ 5.5 — 2,019 423 47,898 | 2037/4/12
PETROLEOS DE VENEZ 6 — 7,167 1,523 172,072 | 2026/11/15
PETROLEOS DE VENEZ 9 — 1,781 397 44,882 | 2021/11/17
PETROLEOS MEXICANOS 5.375 1,415 1,443 163,049 | 2022/3/13
PETROLEOS MEXICANOS 4.625 7,218 7,101 802,232 | 2023/9/21
PETROLEOS MEXICANOS 4.25 4, 080 3,807 430,082 | 2025/1/15
PETROLEOS MEXICANOS 6.875 2, 069 2,143 242,149 | 2026/8/4
PETROLEOS MEXICANOS 5.35 821 760 85,859 | 2028/2/12
PRESS METAL LABUAN LTD 4.8 500 471 53,307 | 2022/10/30
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WSE@AE 2% | PT PELABUHAN INDO 11 4.25 695 660 74,588 | 2025/5/5
REDE D’ OR FINANCE SARL 4.95 200 175 19,769 | 2028/1/17
ROCK INTL INVESTMENT INC 6. 625 475 388 43,911 | 2020/3/27
ROYAL CAPITAL BV 5.875 620 577 65,226 | 2099/11/5
SABIC CAPITAL II BV 4.0 256 254 28,798 | 2023/10/10
SABIC CAPITAL II BV 4.5 269 265 30,039 | 2028/10/10
SEPLAT PETROLEUM DEV CO 9.25 555 555 62,698 | 2023/4/1
SERVICIOS CORP JAVER SAP 9.875 406 409 46,209 | 2021/4/6
SINOPEC GRP OVERSEA 2012 4.875 1,830 1,842 208,190 | 2042/5/17
SINOPEC GRP OVERSEA 2014 4.375 1,925 1,939 219,117 | 2024/4/10
SINOPEC GRP OVERSEA 2015 3.25 950 885 100, 025 | 2025/ 4 /28
SINOPEC GRP OVERSEAS DEV 3.25 3, 200 2,909 328,629 | 2027/9/13
SOUTHERN GAS CORRIDOR 6.875 492 540 61,069 | 2026/ 3 /24
STATE GRID OVERSEAS INV 3.75 1,008 1, 000 113,061 | 2023/5/2
STATE GRID OVERSEAS INV 3.125 314 303 34,307 | 2023/5/22
STATE GRID OVERSEAS INV 4. 125 745 749 84,643 | 2024/5/7
STATE GRID OVERSEAS INV 3.5 1, 469 1,379 155,859 | 2027/5/4
STATE OIL CO OF THE AZER 6.95 215 230 26,079 | 2030/3/18
STILLWATER MINING 6.125 240 230 25,994 | 2022/6 /27
TENGIZCHEVROIL FIN €O IN 4.0 300 282 31,942 | 2026/8/15
TONON LUXEMBOURG SA 17.25 — 789 19 2,258 | 2020/ 1 /24
TRINIDAD GEN UNLTD 5.25 311 297 33,640 | 2027/11/4
TURKIYE GARANTI BANKAST 5. 875 730 655 74,015 | 2023/3/16
UNIFIN FINANCIERA SAB 7.0 590 557 62,986 | 2025/1/15
USJ ACUCAR E ALCOOL SA 9.875 748 595 67,316 | 2021/11/9
VIRGOLINO DE OLIV 10.875 — 320 88 9,944 | 2020/1/13
VIRGOLINO DE OLIVE 11.75 — 1,082 54 6,117 | 2022/2/9
VIRGOLINO DE OLIVEL 10.5 — 423 25 2,887 | 2049/1/28
VM HOLDING SA 5.375 685 668 75,565 | 2027/5/4
YAPT VE KREDI BANKASI AS 5.125 710 689 77,902 | 2019/10/22
YAPT VE KREDI BANKASI AS 6.1 580 500 56,513 | 2023/3/16
YAPI VE KREDI BANKASI AS 5.85 200 164 18,611 | 2024/6 /21
/I it 26, 414, 901
THEF FTVEFURY | FTNVEVFURY
[EfEFES | REPUBLIC OF ARGENTI 26.25 — 118, 125 142, 754 429,691 | 2020/ 6 /21
REPUBLIC OF ARGENTIN 18.2 — 7,972 6,617 19,918 | 2021/10/3
REPUBLIC OF ARGENTINA 16 — 1,245 1,115 3,356 | 2023/10/17
SE@AE % | BANCO HIPOTECARIO 39. 083333 10, 815 9,136 27,500 | 2022/11/7
YPF SA 16.5 4,394 2,841 8,554 | 2022/5/9
I G 489, 021
TI7IN T7IIONMVTN | TTIINMLT IV
| [ RES | REPUBLIC OF BRAZIL 6 — 2,133 7,208 215,530 | 2050/ 8 /15
/I it 215, 530
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| w2 [ FIDEICOMISO RUTA AL 1/L 6.75 1, 462, 235 1,471, 695 54,599 | 2044/2 /15
/h G 54, 599
INTT A TONTTAXY | TONVITTAXY
[EfE7E% | REPUBLIC OF URUGUAY 9.875 16, 008 15, 879 54,149 | 2022/ 6 /20
REPUBLIC OF URUGUAY 8.5 6,816 5,946 20,278 | 2028/3/15
/h G 74, 428
o—n Ta—n Ta—n
£ DAl [Ef&RIEZ% | ARAB REPUBLIC OF EGYPT 5. 625 778 711 92,372 | 2030/ 4/16
IVORY COAST 6. 625 2,919 2,616 339,472 | 2048/ 3 /22
REPUBLIC OF ARGENTINA 7.82 515 468 60,837 | 2033/12/31
@A | CEMEX SAB DE CV 2.75 405 402 52,290 | 2024/12/ 5
/h Gl 544, 972
2= Thr=az| Fhrals
| Efff3E% [ REPUBLIC OF TURKEY 16.2 10, 088 8,176 151,180 | 2023/6 /14
N 7t 151, 180
E = e FAVRRYTIWVET | AV RXVTIVET
| i@ EAE%% | WIJAYA KARYA PERSERO TBK 7.7 17, 460, 000 16, 070, 184 118,919 | 2021/1/31
I 2 118,919
AR FA LV RVE—| AV FLE—
W@ S | HDFC 7.875 20, 000 19,775 30,256 | 2019/8/21
HDFC BANK LTD 8.1 40, 000 37,608 57,541 | 2025/3/22
INDIABULLS HOUSING FIN 8.567 19, 800 19, 540 29,897 | 2019/10/15
INDIAN RENEW ENERGY DEV 7.125 50, 000 45, 375 69,423 | 2022/10/10
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HAAEEHH
201842 H28ARTE
(BRI AK L ZET)
i sl $Hi % b AR MALE(%)
i Al ¢
FILELFY
Ef&
usD 800,000 REP OF ARGENTINA 7.5% 22/04/26 846,672 854,799 0.90
usD 750,000 REP OF ARGENTINA 6.875% 26/01/27 WI 758,406 765,621 0.82
usD 650,000 REP OF ARGENTINA 7.625% 22/04/46 675,350 654,225 0.70
usD 384,000 ARGENTINA 6.8750% 11/01/48 380,390 355,460 0.38
usD 348,000 ARGENTINA 5.8750% 11/01/28 344,764 327,468 0.35
uUsb 210,000 REP OF ARGENTINA FRN 31/12/33 dis 316,876 323,179 0.34
uUsD 300,000 REP OF ARGENTINA 5.625% 26/01/22 W1 312,300 305,236 0.33
uUsD 300,000 REP OF ARGENTINA 6.625% 06/07/28 320,790 290,475 0.31
usD 237,000 ARGENTINA 4.6250% 11/01/23 237,000 227,916 0.24
usD 200,000 ARGENTINA 7.1250% 06/07/36 197,900 196,247 0.21
usD 150,000 REP OF ARGENTINA 6.875% 22/04/21 163,950 159,000 0.17
4,554,398 4,459,626 475
Z D fEH
usD 570,000 REP OF ARGENTINA 2.5% 31/12/38 par 343,450 384,750 0.41
343,450 384,750 0.41
a7 g T 4,897,848 4,844,376 5.16
TILAZT
Ef&
usD 200,000 REP OF ARMENIA 7.15% 26/03/25 REGS 198,000 221,178 0.24
198,000 221,178 0.24
BT AA=T 198,000 221,178 0.24
F—RrSUT
TEdEEEESFE
usD 780,000 CNOOC CURTIS 4.5% 03/10/23 REGS 817,932 807,792 0.86
817,932 807,792 0.86
Aot A=A T 817,932 807,792 0.86
TELNADx
EfE
usD 400,000 REP OF AZERBAIJAN 4.75% 18/03/24 RE 391,313 405,000 0.44
391,313 405,000 0.44
i@t E(EESFE
usD 200,000 STATE OIL CO 6.95% 18/03/30 201,950 220,248 0.23
201,950 220,248 0.23
BETEANN O 593,263 625,248 0.67
N—L—>
Ef&
usD 200,000 BAHRAIN 7.0000% 12/10/28 REGS 204,700 198,750 0.21
204,700 198,750 0.21
Gitin—Lr—r 204,700 198,750 0.21
RS-
Ef&
usD 246,000 REP OF BELARUS 7.6250% 29/06/27 246,000 277,673 0.30
usD 200,000 REP OF BELARU 6.2000% 28/02/30 REGS 200,000 201,000 0.21
446,000 478,673 0.51
Gt g—v 446,000 478,673 0.51
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Z D fEH
uUsb 94,200 REP OF BELIZE STUP 5% 20/02/38 REGS 82,655 55,837 0.06
82,655 55,837 0.06
Gty —x 82,655 55,837 0.06
RUET
Z D fEH
usD 955,000 BOLIVIA GOVT 4.5% 20/03/28 REGS 948,331 898,894 0.96
948,331 898,894 0.96
AatRye T 948,331 898,894 0.96
ISP
Ef&
UsD 650,000 REP OF BRAZIL 7.125% 20/01/37 796,199 763,750 0.82
usD 580,000 REP OF BRAZIL 5% 27/01/45 506,604 519,100 0.55
uUsD 510,000 FED REP OF BRAZIL 5.625% 07/01/41 494,615 494,700 0.53
usD 260,000 FED REP OF BRAZIL 5.625% 21/02/47 267,540 251,225 0.27
usD 240,000 FED REP OF BRAZIL 2.625% 05/01/23 196,610 228,300 0.24
uUsb 210,000 FED REP OF BRAZIL 4.25% 07/01/25 185,238 209,570 0.22
2,446,806 2,466,645 2.63
EiEtEEESFE
usD 468,000 BANCO NAC DE DES 4.75% 09/05/24 REG 465,285 463,905 0.49
465,285 463,905 0.49
e A 2,912,091 2,930,550 3.12
HEIT7—DUHE
EEdEEESFME
usD 1,650,000 SINOPEC GRP OVERS 3.90% 17/5/22 REG 1,709,811 1,674,323 1.79
uUsD 921,000 SINOPEC GRP OVER 4.375% 17/10/23 RE 1,000,447 951,550 1.01
usD 810,000 STATE GRID 3.5% 04/05/27 REGS 823,519 783,597 0.83
usD 628,000 SINOPEC GRP OVER 3.25% 28/04/25 REG 621,858 602,629 0.64
usD 439,000 SINOPEC GRP OVER 4.375% 10/04/24 RE 437,977 452,600 0.48
usD 260,000 SINOPEC GRP OVERS 4.875% 17/5/42 RE 308,750 277,249 0.30
usD 250,000 SINOCHEM OVS 4.5% 12/11/20 241,014 257,729 0.27
usD 100,000 SINOCHEM OVS 6.3% 12/11/40 98,420 124,139 0.13
5,241,796 5,123,816 5.45
ARt Y -V 5,241,796 5,123,816 5.45
HA—>
ZOihES
usD 400,000 REP OF CAMEROON 9.5% 19/11/25 REGS 364,852 460,500 0.49
364,852 460,500 0.49
Bt A—r 364,852 460,500 0.49
FY
EfE
usDh 280,000 CHILE 3.2400% 06/02/28 279,835 271,879 0.29
usD 200,000 CHILE 3.8600% 21/06/47 199,682 193,473 0.21
UsD 32,000 REPUBLIC OF CHILE 3.625% 30/10/42 27,680 30,462 0.03
507,197 495,814 0.53
EiEtEEESFE
usD 300,000 CODELCO INC 4.25% 17/07/42 REGS 236,940 287,962 0.31
usDh 200,000 CODELCO INC 4.875% 04/11/44 REGS 200,538 210,479 0.22
usD 200,000 CODELCO INC 4.5% 16/09/25 REGS 198,838 207,536 0.22
usD 200,000 EMPRESA NACIONAL 4.375% 30/10/24 RE 198,656 205,204 0.22
usD 200,000 EMPRESA NACIO 4.5000% 14/09/47 REGS 194,260 186,000 0.20
1,029,232 1,097,181 1.17
Gt Ty 1,536,429 1,592,995 1.70
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hE
i@t E(EESFE
usD 305,000 CHINA DEV BAN 2.7500% 16/11/22 EMTN 304,320 296,111 0.32
304,320 296,111 0.32
Gt hE 304,320 296,111 0.32
aavE7?
Ef&
usD 500,000 REP OF COLOMBIA 5.625% 26/02/44 514,712 541,750 0.57
usD 320,000 REP OF COLOMBIA 6.125% 18/01/41 347,856 364,394 0.39
usD 300,000 REP OF COLOMBIA 4.5% 28/01/26 296,426 309,300 0.33
uUsD 300,000 REP OF COLOMBIA 4% 26/02/24 298,284 302,499 0.32
usD 300,000 REP OF COLOMBIA 5% 15/06/45 284,734 298,500 0.32
usD 232,000 REP OF COLOMBIA 3.875% 25/04/27 228,743 226,985 0.24
usD 100,000 REP OF COLOMBIA 7.375% 18/09/37 117,250 127,795 0.14
2,088,005 2,171,223 231
Gty 2,088,005 2,171,223 231
aR4AH
Ef&
uUsD 250,000 REP OF COSTA RICA 7% 4/04/44 REGS 248,097 258,750 0.27
usD 200,000 REP OF COSTA RICA 4.25% 26/1/23 REG 175,200 193,000 0.21
usD 200,000 REP OF COSTA RICA 4.375% 30/4/25 RE 168,500 189,700 0.20
591,797 641,450 0.68
GEti Rz s 591,797 641,450 0.68
HaF7F7
Ef&
usD 200,000 CROATIA GVT 6% 26/01/24 REGS 220,600 219,794 0.23
220,600 219,794 0.23
HitoaTrFT 220,600 219,794 0.23
RE=hH#E
Ef&
usD 304,000 DOMINICAN REP 5.95% 25/01/27  REGS 304,000 321,784 0.35
usD 250,000 DOMINICAN REP 7.45% 30/04/44 REGS 281,125 287,725 0.31
uUsD 220,000 DOMINICAN REP 6.85% 27/01/45  REGS 231,642 239,250 0.25
usD 100,000 DOMINICAN REP 5.5% 27/01/25 REGS 96,500 102,837 0.11
913,267 951,596 1.02
Z D fEH
usD 200,000 DOMINICAN REP 5.875% 18/04/24 REGS 201,433 211,700 0.22
usD 190,000 DOMINICAN REP 7.5% 06/05/21 211,015 204,820 0.22
412,448 416,520 0.44
At RI=pdtRE 1,325,715 1,368,116 1.46
IJTFRIL
EfE
usDh 338,000 REPUBLIC OF E 7.8750% 23/01/28 REGS 338,000 335,989 0.37
usD 200,000 REP OF ECUADOR 10.75% 28/03/22 REGS 220,250 225,450 0.24
usD 200,000 REP OF ECUADOR 9.65% 13/12/26 REGS 221,000 220,500 0.23
usD 200,000 REP OF ECUADOR 10.5% 24/03/20 REGS 215,747 217,500 0.23
usD 200,000 REPUBLIC OF E 8.8750% 23/10/27 REGS 220,770 209,914 0.22
usD 200,000 REPUBLIC OF ECUA 8.7500% 02/06/23 218,700 207,260 0.22
usD 200,000 REP OF ECUADOR 7.95% 20/06/24 REGS 157,686 205,000 0.22
1,592,153 1,621,613 1.73
Bt TRL 1,592,153 1,621,613 1.73
ISTh
EfE
usD 818,000 ARAB REPUBLIC EGYPT 8.5% 31/1/47 RE 920,417 914,115 0.98
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B g%mw KA ARl PG 445 FLALEE (%)
usD 227,000 ARAB REP EGYP 6.5880% 21/02/28 REGS 227,000 227,599 0.24
usD 200,000 ARAB REP EGYP 5.5770% 21/02/23 REGS 200,000 199,934 0.21
1,347,417 1,341,648 1.43
Gt =7 1,347,417 1,341,648 1.43
IILHILINRIL
Ef&
usD 200,000 REP EL SALVADOR 7.65% 15/6/35 REGS 194,752 209,750 0.23
UsD 162,000 REP EL SALVADOR 8.25% 10/04/32 REGS 183,421 181,537 0.19
usD 150,000 REP EL SALVADOR 7.625% 1/2/41 REGS 131,400 157,313 0.17
usD 136,000 REP EL SALVADOR 8.625% 28/2/29 REG 136,000 153,181 0.16
645,573 701,781 0.75
BAEt AP AR L 645,573 701,781 0.75
IFAET
Ef&
usD 920,000 REP OF ETHIOPIA 6.625% 11/12/24 R 901,250 921,150 0.98
901,250 921,150 0.98
Btz FAET 901,250 921,150 0.98
HRY
EfE
usDh 547,000 GABONESE REP 6.95% 16/06/25  REGS 549,019 548,368 0.58
549,019 548,368 0.58
Bt AR 549,019 548,368 0.58
H—r
EfE
usD 240,000 REP GHANA 7.875% 07/08/23 REGS 231,133 259,800 0.28
231,133 259,800 0.28
Z D fEH
usD 350,000 REP OF GHANA 8.125% 18/01/26 REGS 347,064 382,232 0.40
347,064 382,232 0.40
Gt T—F 578,197 642,032 0.68
G773
Ef&
usD 200,000 REP OF GUATEMALA 5.75% 06/6/22 REG 215,000 210,250 0.22
215,000 210,250 0.22
Gt T T~7 215,000 210,250 0.22
RoPaS5R
Ef&
usD 200,000 HONDURAS GVT 6.25% 19/01/27 ~ REGS 199,600 207,410 0.22
199,600 207,410 0.22
Gtk Yoz 199,600 207,410 0.22
&
i@t E(EESFE)
usD 1,330,000 CNAC HK FINBRID 3.5000% 19/07/22 1,339,310 1,292,021 1.38
1,339,310 1,292,021 1.38
Gt wWE 1,339,310 1,292,021 1.38
NUHY)—
Ef&
usD 340,000 REP OF HUNGARY 7.625% 29/03/41 512,734 495,277 0.52
usD 300,000 REP OF HUNGARY 5.375% 25/03/24 333,041 327,750 0.35
usD 200,000 REP OF HUNGARY 5.75% 22/11/23 197,314 221,958 0.24
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usD 200,000 HUNGARY GVT 5.375% 21/02/23 204,366 216,500 0.23
1,247,455 1,261,485 1.34
BEf o HY— 1,247,455 1,261,485 1.34
AR
LB EEESFE
USD 240,000 PERTAMINA PT 5.625% 20/05/43  REGS 212,100 247,670 0.27
UsD 200,000 INDIAN RAIL FIN 3.8350% 13/12/27 200,000 191,366 0.20
412,100 439,036 0.47
Bt AR 412,100 439,036 0.47
AVRRTT
Ef&
UsD 960,000 REP OF INDONESIA 5.125% 15/1/45 REG 961,150 994,089 1.06
961,150 994,089 1.06
EEnEEESFE
UsD 2,930,000 INDONESIA (RE 4.6250% 15/04/43 REGS 3,073,066 2,884,927 3.06
usb 1,000,000 PERTAMINA 5.25% 23/05/21 REGS 1,048,750 1,048,831 1.11
UsD 350,000 PERTAMINA PERSERO 6.45% 30/05/44 RE 355,250 399,119 0.43
4,477,066 4,332,877 4.60
GEt AV RRLT 5,438,216 5,326,966 5.66
159
EfE
usD 400,000 REPUBLIC OF IRAQ 6.7520% 09/03/23 407,100 410,000 0.44
407,100 410,000 0.44
HEAT0 407,100 410,000 0.44
TAILSUR
TEdEEESFE
UsSD 400,000 VEB FINANCE PLC 6.025% 05/07/22 REG 366,250 427,679 0.45
UsD 200,000 VEB FINANCE PLC 6.8% 22/11/25 REGS 227,250 227,780 0.24
usD 200,000 RZD CAP LTD 5.7% 05/04/22 194,000 212,795 0.23
787,500 868,254 0.92
B TANTUR 787,500 868,254 0.92
a—kOART—L
EfE
USD 616,000 TVORY COAST-PDI 6.1250% 15/06/33 608,282 597,520 0.64
608,282 597,520 0.64
Z D fEH
usb 115,000 IVORY COAST FRN 31/12/32 REGS 68,326 105,279 0.11
68,326 105,279 0.11
At a—roRT—1 676,608 702,799 0.75
PAEL P
EfE
UsSD 200,000 JAMAICA GVT 7.875% 28/07/45 234,476 242,300 0.26
234,476 242,300 0.26
Z D fEH
usb 200,000 JAMAICA GVT 6.75% 28/04/28 226,576 223,500 0.24
usD 118,000 JAMAICA GVT 8% 15/03/39 138,020 142,485 0.15
364,596 365,985 0.39
BE U~ AH 599,072 608,285 0.65
ALEY
Ef&
usb 414,000 KINGDOM OF JORDAN 5.75% 31/01/27 RE 405,342 411,384 0.44
405,342 411,384 0.44
RV 405,342 411,384 0.44
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HhYIREY
Ef&
usD 250,000 REP OF KAZAKHSTAN 4.875% 14/10/44 R 243,611 254,661 0.27
usD 200,000 REP KAZAKHSTAN 6.5% 21/07/45 REGS 199,000 245,395 0.26
442,611 500,056 0.53
EEnEEESFE
usDh 447,000 KAZMUNAYGAS NTL 5.75% 19/04/47 REGS 442,192 450,531 0.48
442,192 450,531 0.48
Bt T 2L 884,803 950,587 1.01
=7
EfE
usD 200,000 KENYA REP OF 8.2500% 28/02/48 REGS 200,000 205,250 0.22
usD 200,000 KENYA REP OF 7.2500% 28/02/28 REGS 200,000 203,750 0.22
400,000 409,000 0.44
Gt =7 400,000 409,000 0.44
[27AVAY
Ef&
uUsb 1,000,000 LEBANESE REPUBLIC 5.45% 28/11/19 GM 947,909 982,299 1.04
usD 230,000 LEBANESE REP 7.25% 23/03/37 234,100 210,163 0.22
usD 200,000 LEBANESE REP 6.2500% 27/05/22 201,000 193,652 0.21
usD 60,000 LEBANESE REPUBLIC 6.65% 3/11/28 GMT 58,860 54,770 0.06
usD 50,000 REP OF LEBANON 6.75% 29/11/27 REGS 50,226 46,438 0.05
1,492,095 1,487,322 1.58
Bty 1,492,095 1,487,322 1.58
YNT7Z=7
EfE
usD 370,000 REP OF LITHUANIA 6.125% 09/3/21 387,114 402,064 0.43
387114 402,064 0.43
At T =7 387,114 402,064 0.43
TL—=7
EfE
MYR 6,040,000 MALAYSIAN GVT 3.58% 28/09/18 0511 1,481,663 1,544,296 1.65
MYR 1,440,000 MALAYSIA GVT 3.654% 31/10/19 0414 350,656 369,303 0.39
1,832,319 1,913,599 2.04
EiEtEEESFE
usD 400,000 PETRONAS CAP 7.875% 22/05/22  REGS 518,565 471,052 0.50
usDh 450,000 PETRONAS CAP  5.2500% 12/08/19 REGS 474,248 465,263 0.50
usDh 296,000 EXPT-IMPT BANK MAL 2.48% 20/10/21 E 296,000 289,343 0.31
usDh 200,000 PETROLIAM NAS 7.625% 15/10/26 REGS 280,600 255,627 0.27
usD 250,000 MALAYSIA SUKUK 3.179% 27/04/26 REGS 258,055 243,765 0.26
1,827,468 1,725,050 1.84
GEtieL—o 7 3,659,787 3,638,649 3.88
A¥20
EfE
usb 680,000 UTD MEXICAN STATE 4.75% 8/3/44 MTN 661,228 655,305 0.69
usD 490,000 UTD MEXICAN STATES 7.5% 08/04/33 627,749 644,350 0.69
usb 450,000 UTD MEXICAN STATES 5.75% 12/10/10 431,777 457,807 0.49
usD 350,000 UNITED MEXICAN STATE 4.6% 23/01/46 343,416 324,533 0.35
usD 300,000 UNITED MEXICAN STATE 5.55% 21/01/45 331,200 323,257 0.34
usD 200,000 UTD MEXICAN STATE 6.05% 11/01/40 218,738 225,700 0.24
usD 200,000 UTD MEXICAN STATE 4.35% 15/01/47 193,108 182,486 0.19
2,807,216 2,813,438 2.99
i@t E(EESFE
usD 600,000 PEMEX 6.5% 13/03/27 REGS 672,899 638,879 0.67
usDh 500,000 PEMEX 5.5% 21/01/21 516,249 522,500 0.56
usD 500,000 PETROLEOS MEX 3.5% 30/01/23 WI 452,805 481,500 0.51
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usD 500,000 PEMEX 5.625% 23/01/46 510,334 449,255 0.48
usb 417,000 PEMEX 5.375% 13/03/22  REGS 414,690 436,391 0.46
usD 400,000 PETROLEOS MEX 6.5% 02/06/41 396,255 399,920 0.43
uUsb 400,000 PETROLEOS MEX 5.5% 27/06/44 386,178 357,200 0.38
usD 335,000 PETROLEOS MEX 6.7500% 21/09/47 REGS 328,615 340,584 0.36
usD 335,000 COMISION FEDERA 4.75% 23/02/27 REGS 334,585 338,769 0.36
usD 300,000 PEMEX 6.75% 21/09/47 302,982 305,001 0.32
usD 270,000 MEXICO CITY A 5.5000% 31/07/47 REGS 268,375 252,113 0.27
usD 200,000 PETROLEOS MEXICAN 6.875% 4/8/26 199,630 219,750 0.23
usD 200,000 COM FED DE ELEC 4.875% 15/1/24 REGS 199,400 207,034 0.22
usD 200,000 PETROLEOS MEX 4.875% 24/01/22 192,609 205,636 0.22
UsD 200,000 PETROLEOS MEX 4.875% 18/01/24  WI 194,000 202,800 0.22
uUsD 200,000 PETROLEOS MEX 6.375% 23/01/45  WI 183,963 194,500 0.21
uUsD 200,000 PEMEX 4.5% 23/01/26 185,140 193,000 0.21
UsD 200,000 MEXICO CITY A 3.8750% 30/04/28 REGS 198,786 187,130 0.20
5,937,495 5,931,962 6.31
Bt A= 8,744,711 8,745,400 9.30
ELIOL
EfE
usD 200,000 MONGOLIA GVT 5.125% 05/12/22  REGS 186,900 196,885 0.21
186,900 196,885 0.21
Aty 186,900 196,885 0.21
€Ava
Ef&
usD 230,000 KINGDOM OF MOROCCO 5.5% 11/12/42 RE 242,650 248,975 0.27
242,650 248,975 0.27
TEHE(EESFIE)
usD 240,000 OFFICE CHERIFIEN 4.5% 22/10/25 REGS 242,700 235,800 0.25
242,700 235,800 0.25
At Ery2 485,350 484,775 0.52
FIET
EfE
usD 420,000 REP OF NAMIBIA 5.25% 29/10/25 REGS 421,253 420,525 0.45
421,253 420,525 0.45
At e T 421,253 420,525 0.45
FATIYT
Ef&
usD 428,000 REP OF NIGERI 7.1430% 23/02/30 REGS 428,000 434,955 0.47
usD 214,000 REP OF NIGERI 7.6960% 23/02/38 REGS 214,000 223,095 0.24
usD 200,000 REP OF NIGERIA 6.75% 28/01/21 REGS 214,083 210,250 0.22
856,083 868,300 0.93
i@t E(EESFE
usD 400,000 REP OF NIGERI 7.6250% 28/11/47 REGS 402,250 410,788 0.43
usD 200,000 REP OF NIGERI 6.5000% 28/11/27 REGS 200,000 202,244 0.22
602,250 613,032 0.65
Bt V=T 1,458,333 1,481,332 1.58
r<—>
Ef&
usD 570,000 OMAN INTRNL B 6.7500% 17/01/48 REGS 553,613 574,258 0.62
usD 381,000 OMAN INTRNL B 5.6250% 17/01/28 REGS 380,249 379,659 0.40
933,862 953,917 1.02
AatiA~—r 933,862 953,917 1.02
INFRAY
EfE
usD 415,000 ISLAMIC REP PAKIST 6.75% 3/12/19 RE 435,128 425,977 0.46
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usD 250,000 REP OF PAKIST 6.8750% 05/12/27 REGS 250,375 247,068 0.26
685,503 673,045 0.72
Gt xRy 685,503 673,045 0.72
NF<
EfE
usD 300,000 REP PANAMA 3.75% 16/03/25 299,400 303,600 0.32
299,400 303,600 0.32
Z D fEH
usDh 550,000 REP OF PANAMA 6.7% 26/01/36 644,794 702,665 0.75
usD 200,000 REP OF PANAMA 4.5% 15/05/47 199,518 203,700 0.22
844,312 906,365 0.97
At~ 1,143,712 1,209,965 1.29
INSTTA
EfE
usD 350,000 REP OF PARAGUAY 5% 15/04/26  REGS 349,990 366,111 0.39
349,990 366,111 0.39
BatiTsTA 349,990 366,111 0.39
~)L—
EfE
usD 300,000 REP OF PERU 5.625% 18/11/50 323,520 362,134 0.38
usD 190,000 REP OF PERU 8.75% 21/11/33 269,449 287,803 0.31
usD 150,000 REP OF PERU 4.125% 25/08/27 150,438 156,142 0.17
743,407 806,079 0.86
ZDihES
usD 100,000 REPUBLIC OF PERU 6.5500% 14/03/37 134,850 129,598 0.14
134,850 129,598 0.14
EEEEESFE
usD 510,000 PETROLEOS DEL 4.7500% 19/06/32 REGS 510,862 497,888 0.53
510,862 497,888 0.53
Bit— 1,389,119 1,433,565 1.53
T4)EY
Ef&
UsD 273,000 REP OF PHILIPPINES 3.7% 02/02/42 267,677 258,805 0.28
267,677 258,805 0.28
EEnEEESFME
usDh 2,010,000 NATIONAL POWER 9.625%  15/05/28 2,955,918 2,934,600 3.12
2,955,918 2,934,600 3.12
Bt 740 3,223,595 3,193,405 3.40
K=K
EfE
usD 490,000 REP OF POLAND 3% 17/03/23 484,045 484,488 0.51
usD 300,000 REP OF POLAND 3.25% 06/04/26 304,280 296,250 0.32
UsD 280,000 REP OF POLAND 4% 22/01/24 304,453 289,800 0.31
1,092,778 1,070,538 1.14
Bt R—=Tr 1,092,778 1,070,538 1.14
—==7
EfE
usb 210,000 ROMANIA GVT 4.875% 22/01/24 REGS 223,660 222,789 0.24
usD 200,000 ROMANIA GVT 4.375% 22/08/23 ~ REGS 208,140 206,420 0.22
uUsD 110,000 ROMANIA GVT 6.125% 22/01/44 REGS 138,588 132,836 0.14
570,388 562,045 0.60
Lt—~=T 570,388 562,045 0.60
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ov7
Ef&
usD 1,000,000 RUSSIAN FED 5.875% 16/09/43  REGS 1,130,704 1,140,000 1.21
UsD 800,000 RUSSIAN FED 5.625% 04/04/42 839,063 882,000 0.94
1,969,767 2,022,000 2.15
e = 1,969,767 2,022,000 2.15
wRAIL
Ef&
usD 570,000 REP OF SENEGAL 6.25% 30/07/24 REGS 533,625 595,793 0.63
533,625 595,793 0.63
ZDiufESH
usD 761,000 REP OF SENEGAL 6.25% 23/05/33 REGS 776,719 756,243 0.81
776,719 756,243 0.81
Gt 1,310,344 1,352,036 1.44
TILET
EfE
usD 400,000 REP OF SERBIA 7.25% 28/09/21  REGS 450,240 444,000 0.47
450,240 444,000 0.47
Z D fEH
usD 300,000 REP OF SERBIA 6.75% 01/11/24  REGS 46,860 47,955 0.05
46,860 47,955 0.05
BEt LT 497,100 491,955 0.52
a7 Iuh
Ef&
usD 380,000 REP OF STH AFRICA 5.875% 16/09/25 418,894 408,500 0.43
usD 300,000 REP OF SOUTH AFRICA 4.3% 12/10/28 293,275 283,875 0.30
usD 217,000 SOUTH AFRICA 5.6500% 27/09/47 217,764 214,165 0.23
usD 200,000 REP OF SOUTH AFRICA 4.875% 14/04/26 203,200 201,000 0.21
usD 200,000 REP OF SOUTH AFRICA 5.375% 24/7/44 196,720 193,250 0.21
usb 200,000 REP OF STH AFRICA 5% 12/10/46 190,745 184,250 0.20
1,520,598 1,485,040 1.58
Gt 77U 1,520,598 1,485,040 1.58
RA)Z2h
Ef&
uUsb 500,000 REP OF SRI LANKA 6.2% 11/05/27 REG 504,350 498,750 0.53
usb 280,000 REP OF SRI LANKA 6.25% 27/7/21 REGS 269,360 290,500 0.31
usD 200,000 REP OF SRI LANKA 6.25% 4/10/20 REGS 203,375 207,500 0.22
977,085 996,750 1.06
Bt AT 977,085 996,750 1.06
BAOXRBY
EfE
usD 400,000 TAJIKI INT BO 7.1250% 14/09/27 REGS 395,500 372,500 0.40
395,500 372,500 0.40
At avx AL 395,500 372,500 0.40
L =y
ZDiufESH
usD 200,000 UNITED REP OF TANZ FRN 08/03/20 113,333 115,417 0.12
113,333 115,417 0.12
At =7 113,333 115,417 0.12
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RU=H—F-bT
Ef&
usD 200,000 REP TRINID&TOBAGO 4.375% 16/1/24 RE 200,500 205,104 0.22
200,500 205,104 0.22
Bt M= —Rp 200,500 205,104 0.22
Faz=T7F
EiEtE(EESFE
usD 560,000 BANQ CENT TUNIS 5.75% 30/01/25 reGS 551,432 531,300 0.57
551,432 531,300 0.57
Bt Fa=TT 551,432 531,300 0.57
L3
Ef&
UsD 900,000 REP OF TURKEY 4.875% 16/04/43 815,237 737,999 0.78
uUsD 600,000 TURKEY REP OF 5.7500% 11/05/47 601,906 543,000 0.57
usD 500,000 REP OF TURKEY 6.625% 17/02/45 560,000 506,250 0.54
uUsD 500,000 REP OF TURKEY 6% 14/01/41 528,116 476,250 0.51
uUsD 300,000 REP OF TURKEY 6.25% 26/09/22 324,579 319,875 0.34
usD 300,000 REP OF TURKEY 6.875% 17/03/36 325,018 316,875 0.34
usD 250,000 REP OF TURKEY 7.375% 05/02/25 296,714 280,625 0.30
UsD 244,000 REP OF TURKEY 6% 25/03/27 250,439 250,100 0.27
uUsD 200,000 REP OF TURKEY 8% 14/02/34 246,667 234,500 0.25
uUsD 200,000 REP OF TURKEY 4.25% 14/04/26 189,611 184,684 0.20
4,138,287 3,850,158 4.10
EiEtEEESFE
usD 200,000 EXPORT CRED BK TURKEY 5% 23/9/21 RE 198,500 200,934 0.21
198,500 200,934 0.21
Hit:br= 4,336,787 4,051,092 431
2974F
Ef&
usb 400,000 UKRAINE GVT 7.75% 01/09/21 REGS 418,500 423,378 0.46
usb 405,000 UKRAINE GOVT 7.3750% 25/09/32 REGS 402,702 392,344 0.42
usD 304,000 UKRAINE GVT 7.75% 01/09/22 REGS 312,178 320,720 0.34
usD 200,000 UKRAINE GVT 7.75% 01/09/24 REGS 210,840 207,500 0.22
usD 192,000 UKRAINE GVT 7.75% 01/09/20  REGS 198,803 201,840 0.21
usD 100,000 UKRAINE GVT 7.75% 01/09/19 REGS 95,250 104,250 0.11
usD 100,000 UKRAINE GVT 7.75% 01/09/26 REGS 103,600 102,841 0.11
usD 100,000 UKRAINE GVT 7.75% 01/09/27 REGS 98,700 102,759 0.11
1,840,573 1,855,632 1.98
Bt rI4F 1,840,573 1,855,632 1.98
TSI EREER
Ef&
usD 200,000 OMAN GVT INTL 4.75% 15/06/26 ~ REGS 195,000 192,412 0.21
usD 200,000 ABU DHABI GOV 4.1250% 11/10/47 REGS 198,230 191,224 0.20
393,230 383,636 0.41
Gt 777 E REE 393,230 383,636 0.41
INTTA
Ef&
usD 150,000 REP OF URUGUAY 7.875% PIK 15/01/33 189,196 208,125 0.22
189,196 208,125 0.22
ZDiufESH
usD 577,546 REP ORIENT URUGUAY 5.1% 18/06/50 550,243 603,535 0.64
usD 100,000 REP OF URUGUAY 4.125% 20/11/45 84,125 94,625 0.10
usD 86,812 REP OF URUGUAY 4.5% 14/08/24 86,667 91,463 0.10
721,035 789,623 0.84
GitonrTA 910,231 997,748 1.06
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REAXIS
Ef&
UsD 400,000 REP OF VENEZUELA 11.75% 21/10/26 317,772 114,999 0.13
UsD 400,000 BOL REP OF VZLA 8.25% 13/10/24 REGS 165,533 106,000 0.11
usD 300,000 REP OF VENEZUELA 9.25% 15/09/27 122,850 84,000 0.09
usD 310,000 REP OF VENEZUELA 7% 31/03/38 163,673 82,538 0.09
usD 300,000 REP OF VENEZUELA 9.25% 7/5/28 139,068 79,500 0.08
UsD 250,000 REP OF VENEZUELA 7.75% 13/10/19 REG 86,150 65,000 0.07
UsD 230,000 REP OF VENEZUELA 9% 07/05/23 88,023 61,238 0.07
UsD 200,000 REP OF VENEZUELA 6% 09/12/20  REGS 69,000 51,000 0.05
1,152,069 644,275 0.69
ZDithES
usD 1,500,000 PETROLEOS VENEZU 6% 15/11/26 REGS 527,586 365,625 0.39
usD 810,000 PETROLEOS VENEZ 6% 16/05/24 REGS 294,335 200,151 0.21
usD 400,000 REP OF VENEZUELA 11.95% 5/8/31 165,297 114,500 0.12
usD 380,000 BOL REP OF VZLA 12.75% 23/08/22 213,034 109,535 0.12
usD 300,000 PETROLEOS VENEZU 9% 17/11/21  REGS 114,977 84,750 0.09
usD 250,000 PETROLEOS VENEZ 9.75% 17/05/35 REGS 121,320 66,563 0.07
1,436,549 941,124 1.00
TEHE(EESFIE)
usD 770,000 PETROLEOS DE VEN 5.5% 12/04/37 278,885 192,885 0.20
usD 540,000 PETROLEOS VENEZUELA 5.375% 12/04/27 207,822 136,404 0.15
486,707 329,289 0.35
e RS 3,075,325 1,914,688 2.04
HFUET
Ef&
usb 300,000 REP OF ZAMBIA 5.375% 20/09/22 REGS 294,324 283,500 0.31
usD 200,000 ZAMBIA REP OF 8.5000% 14/04/24 211,500 211,000 0.22
505,824 494,500 0.53
Gt reT 505,824 494,500 0.53
HABEAST 86,222,168 85,398,313 90.95

O BEE A IR TR R CROR
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B F5E5AICET 5
2018F2 A28 HIRTE
(HEABHA, TEHIEHA, ZER9HE, 308 B a7 I Zr)

ERET - SAEABERLRKY
20184F2 H 28 HBIAE, 77> RIZLUF OARRFFAMNE 2B LU0 2 A LT, SHE R B LRI R E B INEFCY T 2D~y BTV BID,

I A3 i A\ H FEHIEEE FERIBAH i H RIEEBUALE CKRY)
USD 3,379 IPY 358,222 2018423 H22H 32
USD 2,925 IPY 310,138 201843 H22H 27
USD 2,737 JPY 290,185 2018%FE3H22H 26
USD 14 JPY 1,498 20184F3H22H 0
JPY 297,516,329 UsD 2,800,388 201843 H22H (19,992)
UsD 2,294,954 ILS 7,888,932  20184F4 A 9H 28,084
UsD 1,387,210 MXN 25,900,000 201844 H20H 21,979
MYR 1,320,000 USD 322,738 201846 H12H 12,916
CNY 4,700,000 USD 730,837 201843 H5H 11,581
USD 587,000 INR 37,800,000 201843 H8H 8,449
UsD 586,909 INR 37,800,000 201843 H8H 8,358
UsD 586,590 INR 37,800,000 20184E3H8H 8,039
RUB 35,700,000 UsD 626,977 20184E3H19H 4,585
CNY 1,348,475 USD 208,904 201843 A9H 4,056
RUB 35,700,000 USD 627,639 2018423 19H 3,924
RUB 35,700,000 USD 628,301 201843 H19H 3,261
RUB 35,700,000 UsD 628,523 201843 H19H 3,040
UsD 113,847 KRW 121,000,000 201844 A 16H 1,962
ZAR 265,202 usD 21,801 201843 H12H 705
USD 151,417 SGD 200,000 20184-3H22H 390
USD 150,411 CNY 950,000 201843 5H 348
UsD 150,411 CNY 950,000 201843 A5H 348
CNY 2,343,295 UsD 369,082 201844 A 9H 344
UsSD 72,389 CNY 456,705 201843 H5H 247
USD 591,147 TWD 17,300,000 201843 H7H 241
MXN 2,400,000 USD 126,441 201844 H19H 84
USD 590,925 TWD 17,300,000 201843 H7H 19
PLN 74,763 UsD 21,900 2018434 19H (60)
UsD 370,012 CNY 2,343,295 201843 A5H (138)
UsD 114,669 RUB 6,500,000 20184E3H19H (321)
USD 590,039 TWD 17,300,000 201843 H7H (868)
USD 589,895 RUB 33,400,000 201843 H19H (979)
TWD 26,500,000 USD 906,202 201843 A 7H (1,056)
TWD 25,400,000 UsD 868,675 201843 A 7H (1,101)
ZAR 1,400,000 UsD 119,844 201843 H20H (1,182)
UsD 44,633 ZAR 545,952  20184-5H8H (1,321)
USD 589,479 RUB 33,400,000 201843 H19H (1,395)
THB 15,400,000 USD 491,621 201843 A 16H (1,446)
USD 589,167 RUB 33,400,000 20185-3H19H (1,707)
ILS 400,000 UsD 117,252 201844 A 9H (2,313)
UsD 148,791 ZAR 1,800,000 2018454 8H (2,722)
USD 500,633 MYR 1,975,000 20184:3H16H (2,733)
ILS 400,000 USD 117,830  20184F4 H9H (2,892)
USD 774,876 SGD 1,030,000 201843 H22H (2,913)
UsD 590,071 KRW 642,000,000 201843 A 8H (3,124)
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(¥R Nt | D= |BiiNsy FEAGHE i H AEBHAE CKR L)
USD 629,946 RUB 35,800,000 20184E319H (3,385)
USD 589,313 KRW 642,000,000 20184E3 A8 H (3,882)
ILS 500,000 USD 147,678 20184E4 4 9H (4,004)
USD 489,732 THB 15,600,000 20184E3H 16H (6,809)
INR 56,800,000 USD 876,952 20184/E3H8H (7,594)
INR 56,400,000 USD 870,910 20184E3 7 8H (7,675)
KRW 643,000,000 USD 602,231 20184E3H8H (8,112)
KRW 627,000,000 USD 587,630 20184E3H8H (8,295)
MXN 11,000,000 USD 589,564 20184E4H19H (9,655)
ZAR 8,800,000 USD 757,813 20184E3H6H (10,281)
IDR 17,044,000,000 USD 1,248,831 20184E3H 221 (10,840)
USD 536,008 ZAR 6,554,047 20184E58H (15,672)

(21,422)
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Fi2 - £MEH
20184F2 A 28 A BITE, 77 NIZLL T ORMHF MR H LT,
By ESL S I i A Al AR CRRL) - RESHELE CREY)
GO a
KRW 3) FUT KOREA 10YR BOND 5% 201843 H (331,568) 6,257
KRW (6) FUT KOREA 3YR BOND 5% 201843 H (597,227) 1,996
USD (12) FUT US LONG BD 20YR 6% 20184F6 H (1,717,875) 1,406
(2,646,670) 9,659
BN Tar
UusD 5 FUT US NOTE 10YR 6% 20184F6 H 599,531 469
UusD 28 FUT US NOTE 2YR 6% 201846 H 5,948,250 (7,000)
USD 10 FUT US NOTE 5YR 6% 201846 H 1,138,359 (3,047)
7,686,140 (9,578)
81
FEEES - SRIRTVTRH
20184F2 A 28 A BUE, 77V RIZEAF ORRFEFIAT » 7RI E AL T,
Bl (il KAk Tl B FEEFLE CREV) — REBBELE CREL)
ZAR 10,543,000 Receive Floating (JIBAR ZAR 3M) - Pay Fixed (8.02%) 202843 H21H 0 (33,074)
ZAR 20,400,000 Receive Floating (JIBAR ZAR 3M) - Pay Fixed (7.43%) 20234E3H21H 0 (29,059)
ZAR 6,100,000 Receive Floating (JJBAR ZAR 3M) - Pay Fixed (7.99%) 20284E3H21H 0 (18,039)
ZAR 10,100,000 Receive Floating (JTBAR ZAR 3M) - Pay Fixed (7.485%) 202343 H21H 0 (16,361)
ZAR 6,000,000 Receive Floating (JIBAR ZAR 3M) - Pay Fixed (8.075%) 202843 H21H 0 (20,801)
ZAR 5,200,000 Receive Floating (JIBAR ZAR 3M) - Pay Fixed (8.045%) 20284E3H21H 0 (17,092)
ZAR 5,200,000 Receive Floating (JIBAR ZAR 3M) - Pay Fixed (8.09%) 202843 H21H 0 (18,495)
ZAR 5,200,000 Receive Floating (JTBAR ZAR 3M) - Pay Fixed (8.065%) 202843 H21H 0 (17,715)
MXN 15,500,000 Receive Floating (MXN TIEE BANXICO) - Pay Fixed (7.76%) 202343 15H 0 (2,142)
MXN 13,250,000 Receive Floating (MXN TIEE BANXICO) - Pay Fixed (7.98%) 202843 H 8 H 0 347
MXN 8,800,000 Receive Floating (MXN TIEE BANXICO) - Pay Fixed (7.914%) 202843 H8H 0 2,371
MXN 8,500,000 Receive Floating (MXN TIEE BANXICO) - Pay Fixed (7.895%) 202843 H8H 0 2,885
MXN 14,400,000 Receive Floating (MXN TIEE BANXICO) - Pay Fixed (7.685%) 20234:3H15H 0 395
MXN 8,400,000 Receive Floating (MXN TIEE BANXICO) - Pay Fixed (7.87%) 20284F3 18 H 0 3,626
MXN 8,000,000 Receive Floating (MXN TIEE BANXICO) - Pay Fixed (7.975%) 20284FE-3 8 H 0 357
MXN 8,000,000 Receive Floating (MXN TIEE BANXICO) - Pay Fixed (7.92%) 202843 H 8 H 0 1,978
MXN 13,300,000 Receive Floating (MXN TIEE BANXICO) - Pay Fixed (7.68%) 20234:3H15H 0 511
0 (160,308)
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M PEF R
201843 H 31 B HifE
(BRI )

HERE
B A RE S e 69,119,630
(HRFGSFHH 67,970,864 K1)
HETASSE 3,462,431
BRNAD T TENARD AN 72 12,191
SR E 2 BRI LA AR 193,867
SEIEA T ar BRI OFHL A 429,517
(RN :591,561 KFL)
FUNT AT ARD T FEREHLA: 10,946
SRR T HANARDARULFIE 213
TE— = PHDARIL L 374,216
RII A 1,080,069
Bl LOBLE S M AR D F]E 87
wEESEE 74,683,167
i
SRATHEA 240,852
SeRRNARD I 2540 5,145
AT R O A4 350,871
(HRFFJFTM :377,425 K FL)
RS E RS 6,515
Ta—H—~DFIG: 1,303,444
RN 245,086
ARtEE 2,151,913
Al PERRAR 72,531,254
ARSI 4 70 A

MRS OMAEMR R T IS AR W PERRAE
FCZF (1) 6,354 216,294,161
FDZF A (H) 7,464 1,006,634 7,513,732,828

J LT RINF I —Tr—X D7 R —HEERE S EESHFC/FD

TR
20184F3 H31 HITH 19 25 H IR
(BHLAK L ZET)

g

SRAT 01 JREFI) L 25,037
FEHHLE (ORI ) 4,370,612
SRR T T AR D5 BRI 596,150
HEI AR 1,641
It ARt 4,993,440
14

158 T Y e 478,030
S PR T 72,953
R TR 21,907
BRINAD T FHNARD AL 599,134
4 R BRI B 3,658
5 | SR 78,721
ST FER 174,960
ZREE 14,602
TR 245
SEAREE 7,293
RS 15,892
ZOfhBL 261,012
HHEE 1,728,407
USSR e 3,265,033
B A RES 78 FUAR DR 2,655,973
SRR ARD L 1,616
AT VA BRNAR DL (31,950)
SAEE 1T 3 KON E A BRI LR AR DR EE 603,723
SFIAT T KN AR DL 212,580
Y B 3,441,942
B A I AE S AT 4 D 1 ok 1,355,056
S RANARD AT AR DB (4.,226)
TBIEA T a BN ARD MRS OB (94,195)
GRIARY T RANARD AR A D1 7,193
S E R e I LR AR D AR A O 1 658,895
LRTAG A 4% 1,922,723
T O FAC L DG PE D HEAE 8,629,698
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M PEA B
20184F-3 H31 HITH& T 353 HI AR

(BRI )
I PERR AR 73,531,548
MBS 3,265,033
Y B 3,441,942
YR A= A 1,922,723
T FH O AT LD PE ORISR 8,629,698
ZARRE SO FAT W4 659,831
AR AE SR O B R 3N (5,183,852)

(4,524,021)

Z A F DI (5,105,971)
AP PERRER 72,531,254

J LT RINF I —Tr—X D7 R —HEERE S EESHFC/FD
FATE AR DO B

20184E3 A 31 HITHE T 32 FHAIIR

FC/FA
I 2 AR AE SRR

RATZA
B2

AIEFRE
FESE

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

253 —

(B2
23,176
11,780
913)
34,043
1,081,491
128
(74,985)
1,006,634
MRETE
20184E3 A 31 H L
(CREE)
2018 2017 2016
72,531,254 73,531,548 83,162,265
216,294,161 140,540,676 156,413,736
6,354 6,064 6,140

7,513,732,828
7,464

8,079,925,880
7471

9,194,354,973
7,612



J LT RINF I —Tr—X D7 R —HEERE S EESHFC/FD

KL PE B
201843 A 31 H HfE
(BEFITAK /L ZET)
Bl il KAk ARl ERaliexil KA (%)
FILESFY
EHEFIRE
ARS 2,825,000  CITY OF BUENOS AIRES FRN 29/03/24 181,305 140,934 0.19
ARS 2,260,000  ARGENTINA POM FRN 21/06/20 140,952 120,151 0.17
322,257 261,085 0.36
Ef®
ARS 7,642,000  BONO AJUSTE CE 4.0000% 06/03/20 CPI 384,624 399,831 0.55
ARS 7,600,000  REP OF ARGENTINA 18.2% 03/10/21 492,501 377,828 0.52
ARS 5,050,000  REP OF ARGENTINA 15.5% 17/10/26 368,911 265,095 0.37
ARS 2,975,000  REP OF ARGENTINA 16% 17/10/23 205,446 154,718 0.21
1,451,482 1,197,472 1.65
EHEEES
ARS 4,325,000  ARGENTINA T-BILL 0% 16/09/18 215,207 217,646 0.30
215,207 217,646 0.30
HEt T FU 1,988,946 1,676,203 231
ISP
Eff
BRL 10,072 NOTA TESOURO NACL 10% 01/01/21 NTNF 3,270,316 3,253,319 4.48
BRL 8216  NOTA TESOURO NACL 10% 01/01/23 NTNF 2,615,490 2,637,638 3.63
BRL 4,343 LETRA TESOURO 0% 01/01/20 LTN 1,055,786 1,159,537 1.59
BRL 1,683  BRAZIL NTN-F 10.0000% 01/01/29 NTNF 516,352 528,427 0.73
BRL 1,140 NOTA TESOURO NACL 10% 01/01/25 NTNF 370,807 362,744 0.50
BRL 1,409 LETRA TESOURO 0% 01/07/20 LTN 360,556 360,003 0.50
BRL 446 LETRA TESOURO 0% 01/07/19 LTN 108,604 124,127 0.17
BRL 202 NOTA TESOURO NACL 10% 01/01/27 NTNF 41,919 63,919 0.09
8,339,830 8,489,714 11.69
ait: TV 8,339,830 8,489,714 11.69
FY
E®
CLP 280,000,000  BONOS TESORO PESOS 4.5% 01/03/26 448,178 467,716 0.65
CLP 280,000,000  TESORERIA PESOS 5.0000% 01/03/35 451,513 466,472 0.64
CLP 235,000,000  TESORERIA PES 6.0000% 01/01/43 30YR 407,239 441,586 0.61
1,306,930 1,375,774 1.90
ait: FY 1,306,930 1,375,774 1.90
aAVE7
E®
CcoP 2,001,200,000  TITULOS DE TESORERIA 7.5% 26/08/26 708,456 768,485 1.06
cop 1,332,500,000  TITULOS DE TESORERIA 7.75% 18/09/30 494,333 519,441 0.72
Ccop 725,000,000  TITULOS DE TESORERIA 10% 24/07/24 B 286,755 311,760 0.43
CcoP 3,360,000  COLOMBIA TES 3.0000% 25/03/33 UVR 265,647 284,001 0.39
CcoP 572,300,000  TITULOS DE TESORERIA 7% 30/06/32 B 196,151 206,847 0.29
Ccop 1,925,000  COLOMBIA TES 4.7500% 04/04/35 UVR 191,262 198,690 0.27
Ccop 416,100,000  TITULOS DE TESORERIA 6% 28/04/28 B 94,021 143,596 0.20
2,236,625 2,432,820 3.36
TEEEEEF®)
cop 282,000,000  EMPRESA DE TELECOMM 7% 17/01/23 REG 159,506 83,243 0.11
159,506 83,243 0.11
HEt: ameT 2,396,131 2,516,063 3.47
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Bl Al §RIAA ARl il FLALEE (%)
FraxMmE
E®
CZK 9,900,000  CZECH REPUBLIC 1% 26/06/26 95 456,842 453,103 0.62
CZK 5,330,000  CZECH REPUBLIC 2.5000% 25/08/28 78 261,270 273,186 0.38
CZK 3,460,000  CZECH REPUBLIC 0.2500% 10/02/27 100 140,568 147,043 0.20
858,680 873,332 1.20
EHEEES
CZK 30,000,000  MOF CZECH REP T-BILL 0% 14/12/18 1,454,597 1,446,504 2.00
1,454,597 1,446,504 2.00
Gt FxadE 2,313,277 2,319,836 3.20
RI=hH#HE
Eff
DOP 14,350,000  DOMINICAN REP 8.9000% 15/02/23 REGS 294,877 298,112 0.41
294,877 298,112 0.41
Gt RI=mitRE 294,877 298,112 0.41
oIk
E®
EGP 4,015,000 EGYPT GOVT BOND 17.1800% 09/05/27 242,782 253,415 0.36
EGP 3,465,000 EGYPT GOVERNMENT 15.2500% 09/12/24 192,302 199,046 0.27
EGP 2,380,000  EGYPT GOVT BO 17.2000% 09/08/23 7YR 137,270 145,716 0.20
EGP 1,475,000  EGYPT GOVERNM 18.4000% 30/05/24 7YR 93,322 95,027 0.13
665,676 693,204 0.96
EHEEES
EGP 11,950,000  EGYPT T-BILL 0% 10/07/18 574,312 645,776 0.89
EGP 6,225,000  EGYPT T-BILL 0% 16/10/18 299,985 321,476 0.44
874,297 967,252 1.33
&iF: TUSR 1,539,973 1,660,456 2.29
H—>
E®
GHS 1,345,000  GHANA GVT 24.75% 19/07/21 357,004 369,972 0.51
GHS 1,275,000  GHANA NOTES 21% 07/01/19 2YR 289,161 297,618 0.41
GHS 805,000  GHANA GOV BOND 18.2500% 25/07/22 5Y 183,328 194,652 0.27
GHS 185,000  GHANA GVT 24% 23/11/20 5Y 47,690 48,550 0.07
877,183 910,792 1.26
Gt H—F 877,183 910,792 1.26
NUHY—
Eff
HUF 200,910,000  HUNGARY GVT 7% 24/06/22 22/A 900,443 983,205 1.36
HUF 198,920,000  HUNGARY GVT 6% 24/11/23 23/A 835,000 973,545 1.34
HUF 119,160,000  HUNGARY GVT 5.5% 24/06/25 25/B 492,245 580,162 0.80
HUF 122,970,000  HUNGARY GVT 7.5% 12/11/20 20/A 574,572 571,435 0.79
HUF 30,750,000  HUNGARY GOVT 1.7500% 26/10/22 119,940 123,867 0.17
2,922,200 3,232,214 4.46
R NUHY— 2,922,200 3,232,214 4.46
AURRST
E®
IDR 12,095,000,000  INDONESIA GVT 8.25% 15/06/32  FR58 1,496,811 957,220 1.33
IDR 11,641,000,000  INDONESIA GVT 7.5% 15/08/32  FR74 871,794 873,330 1.20
IDR 6,425,000,000  INDONESIA GVT 8.75% 15/05/31 FR73 532,622 526,861 0.73
IDR 5,998,000,000  INDONESIA GVT 6.625% 15/05/33 FR65 628,715 426,751 0.59
IDR 5,329,000,000  INDONESIA GVT 8.25% 15/05/36  FR72 434,948 420,888 0.58
IDR 3,576,000,000  INDONESIA GVT 8.75% 15/02/44  FR67 289,456 297,721 0.41
IDR 3,375,000,000  INDONESIA GVT 8.375% 15/03/34 FR68 250,670 268,410 0.37
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Bl Al §RIAA ARl il FLALEE (%)
IDR 2,239,000,000  INDONESIA GVT 8375% 15/09/26 FR56 170,005 180,764 0.25
IDR 799,000,000  INDONESIA GOV 7.5000% 15/05/38 FR75 62,277 59,345 0.08
IDR 429,000,000  INDONESIA GVT 5.625% 15/05/23 FR63 44,490 30,785 0.04
4,781,788 4,042,075 5.58
TEEEEEF®)
IDR 2,000,000,000  JASA MARGA 7.5000% 11/12/20 REGS 147,852 146,359 0.20
IDR 2,000,000,000  WIJAYA KARYA 7.7000% 31/01/21 REGS 150,173 145,609 0.20
298,025 291,968 0.40
Gt AURERVT 5,079,813 4,334,043 5.98
HYIREY
TEEEEEF®)
KZT 59,000,000 KAZAKH DEVELOPME 9.5000% 14/12/20 176,384 188,619 0.26
176,384 188,619 0.26
Gt HYTREL 176,384 188,619 0.26
o TG
TEEEEEF®)
ZAR 495,000  EUROPEAN INVEST BK 0% 31/12/18 EMTN 39,308 39,750 0.05
39,308 39,750 0.05
& IR TN 39,308 39,750 0.05
L—v7
E®
MYR 9,525,000 MALAYSIAN GVT 3.58% 28/09/18 0511 2,287,504 2,467,473 3.39
MYR 1,920,000  MALAYSIA GVT 3.654% 31/10/19 0414 454,938 499,199 0.69
MYR 1,520,000  MALAYSIA GOVT 4.7620% 07/04/37 0317 386,918 402,736 0.56
MYR 595,000  MALAYSIA GVT 4.232% 30/06/31 0411 142,795 151,929 0.21
MYR 475,000 MALAYSIA GOVT 3.8990% 16/11/27 0417 121,048 122,203 0.17
MYR 105,000  MALAYSIA GOVT 4.254% 31/05/35 0415 25,001 26,069 0.04
3,418,204 3,669,609 5.06
&3 wL—u7 3,418,204 3,669,609 5.06
Ao
E®
MXN 322,120  MEXICAN FIXED RATE 10% 05/12/24 2,068,653 2,017,339 2.79
MXN 251,409  MEXICAN FIXED RATE 7.5% 03/6/27 M20 1,390,188 1,389,268 1.92
MXN 215917  MEXICAN BONOS DES 7.75% 29/5/31 M 1,213,408 1,206,238 1.66
MXN 136,034  MEXICAN BONOS DES 10% 20/11/36 M30 937,324 922,234 127
MXN 125,347  MEXICAN BONOS DES 6.5% 9/0622 M 657,102 666,476 0.92
MXN 108,531  MEXICAN BONOS DES 8.5% 31/529 M 631,902 642,710 0.89
MXN 79,138 MEXICAN BONOS DES 7.75% 13/11/42 M 436,054 438,525 0.60
MXN 48516  MEXICAN BONOS DES 7.75% 23/11/34 M 278,905 270,437 0.37
MXN 28,145  MEXICAN BONOS DES 8% 07/11/47 M 155,618 160,289 0.22
MXN 27,001  MEXICAN FIXED RATE 8% 07/12/23 M 20 153,756 152,724 0.21
7,922,910 7,866,240 10.85
BEt: AT 7,922,910 7,866,240 10.85
K=k
E®
PLN 2,175,000 POLAND GVT BOND 5.75% 25/10/21 1021 665,448 719,491 1.00
PLN 1,900,000  POLAND GVT BOND 2.5% 25/07/26 0726 507,600 535,316 0.74
PLN 1,780,000  POLAND GVT BOND 2.5% 25/07/27 0727 401,639 495,412 0.68
PLN 1,650,000 POLAND GVT BOND 3.25% 25/07/25 0725 428,120 494,378 0.68
PLN 775,000  POLAND GVT BOND 2% 25/0421 0421 185,226 228,266 0.31
PLN 670,000  POLAND GVT BOND 1.75% 25/07/21 0721 164,541 195,359 0.27
2,352,574 2,668,222 3.68
Bt K—=FrR 2,352,574 2,668,222 3.68
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BE
TEE(EEEF®
IDR 2,300,000,000  EXP-IMP BK KO 7.2500% 07/12/24 REGS 180,332 173,469 0.24
180,332 173,469 0.24
AFt #E 180,332 173,469 0.24
L—==7
E®
RON 2,350,000 ROMANIA GOVT 3.2500% 29/04/24 7Y 608,063 588,957 0.81
RON 1,980,000 ROMANIA GVT 5.85% 26/04/23 10YR 589,520 565,537 0.78
RON 840,000  ROMANIA GVT 5.8% 26/07/27  15YR 238,564 243,063 0.34
1,436,147 1,397,557 1.93
Bt —v= 1,436,147 1,397,557 1.93
av7y
E®
RUB 116,675,000  RUSSIA GOVT 7.75% 16/09/26 6219 2,039,575 2,136,191 2.94
RUB 98,980,000  RUSSIA-OFZ 7.1000% 16/10/24 6222 1,693,845 1,754,614 2.42
RUB 66,615,000  RUSSIA GOVT 7.7% 23/03/33 6221 1,129,349 1,204,545 1.66
RUB 61,175,000  RUSSIA GOVT 7.4% 07/12/22 6220 1,013,517 1,101,527 1.52
RUB 19,440,000  RUSSIA GOVT 8.5% 17/09/31 6218 295,983 377,959 0.52
RUB 6,855,000  RUSSIA GOVT 7% 16/08/23 6215 119,396 121,636 0.17
6,291,665 6,696,472 9.23
ZO1hfESH
RUB 13,280,000  RUSSIA-OFZ 6.5000% 24/11/21 6018 225,136 229,793 0.32
225,136 229,793 0.32
it vy 6,516,801 6,926,265 9.55
m7IUh
E®
ZAR 25,020,000  REP OF STH AFRIC 8.25% 31/3/32 2032 1,885,105 2,069,962 2.86
ZAR 18,657,000  REP OF STH AFRICA 9% 31/01/40 2040 1,215,443 1,597,419 2.20
ZAR 15,425,000  REP OF STH AFRICA 7% 28/2/31 R213 835,645 1,160,252 1.60
ZAR 10,015,000  REP OF STH AFRICA 8% 31/01/30 2030 764,834 828,248 1.14
ZAR 7,920,000  REP OF STH AFRICA 10.5% 21/12/26 Rl 743,452 773,998 1.07
ZAR 4,865,000  REP OF STH AFRICA 8.75% 31/1/44 204 312,624 405,012 0.56
ZAR 5,433,000 REP OF STH AFRICA 6.25% 31/3/36R209 299,476 357,307 0.49
ZAR 3,075,000  REP OF STH AFRI 8.875% 28/2/35 2035 205,655 263,565 0.36
ZAR 2,600,000 REP OF STH AFRICA 6.5% 28/2/41 R214 137,930 169,743 0.23
6,400,164 7,625,506 10.51
Gt ET7IA 6,400,164 7,625,506 10.51
[Eaf35 7]
TEuEEEEFR
MXN 25,250,000  INTL FIN CORP 7.5000% 18/01/28 GMTN 1,292,221 1,355,511 1.87
MXN 30,500,000  INTL FIN CORP 0% 22/02/38 GMTN 311,341 346,353 0.48
IDR 3,400,000,000  EURO BK RECON 5.6000% 30/01/25 GMTN 255,064 242,208 0.33
MXN 4,180,000  INTL FIN CORP 7.7500% 18/01/30 GMTN 215,017 229,617 0.32
IDR 2,838,700,000 EURO BK RECON 6.4500% 13/12/22 EMTN 215,605 210,046 0.29
2,289,248 2,383,735 3.29
Ak EEEE 2,289,248 2,383,735 3.29
a4
Eff
THB 24,925,000  THAILAND GOVT 1.875% 17/06/22 720,577 802,717 111
THB 16,785,000  THAILAND GVT BD 3.85% 12/12/25 516,461 595,417 0.82
THB 16,482,000  THAILAND GVT 1.25% 12/03/28  CPI 426,761 527,606 0.73
THB 6,062,000  THAILAND GVT 4.875% 22/06/29 224,864 234,525 0.32
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THB 3,500,000  THAILAND GVT 3.4% 17/06/36 110,319 115,168 0.16
1,998,982 2,275,433 3.14
aat 21 1,998,982 2,275,433 3.14
~La
E®
TRY 5,000,000  TURKEY GVT 11% 02/03/22 1,276,506 1,161,325 1.60
TRY 3,630,000 TURKEY GOVT BOND 10.5000% 11/08/27 919,867 816,421 1.13
TRY 3,205,000 TURKEY GOVT 10.7% 17/02/21 1,057,766 744,408 1.03
TRY 2,575,000 TURKEY GOVT BOND 11.0000% 24/02/27 636,024 595,192 0.82
TRY 2,175,000  TURKEY GOVT 10.4% 27/03/19 605,882 525,784 0.72
TRY 2,070,000  TURKEY GVT 9.2% 22/09/21 620,502 456,787 0.63
TRY 1,825,000  TURKEY GVT 10.6% 11/02/26 461,283 414,099 0.57
TRY 875,000  TURKEY GOVT 9.5% 12/01/22 224,649 193,632 0.27
TRY 775,000  TURKEY GOVT BOND 10.7000% 17/08/22 189,167 176,092 0.24
TRY 735,000  TURKEY GOVT 10.4% 20/03/24 257,767 167,782 0.23
TRY 755,000  TURKEY GOVT 9% 24/07/24 234,516 161,335 0.22
TRY 625,000  REP OF TURKEY 8.8% 27/09/23 200,434 131,685 0.18
6,684,363 5,544,542 7.64
AEt b= 6,684,363 5,544,542 7.64
A1FYR
TEEEEEF®)
IDR 5,120,000,000  EURO BK RECON&DV 6.2500% 25/07/22 386,153 375,913 0.52
ZAR 600,000  EBRD 0% 31/12/20 EMTN 40,101 41,868 0.06
426,254 417,781 0.58
At A¥UR 426,254 417,781 0.58
TA)A
TEEEEER®)
IDR 2,990,000,000  INTER-AM DV BK 7.875% 14/03/23 GMTN 241,035 235,110 0.32
241,035 235,110 0.32
aFt: TAUH 241,035 235,110 0.32
INTTA
E®
uYu 5,705,000  REP OF URUGUAY 4.375% 15/12/28 CPI 298,185 360,087 0.49
uYU 10,725,000  URUGUAY 8.5000% 15/03/28 REGS 350,301 347,988 0.48
uYU 4,618,000 URUGUAY 9.8750% 20/06/22 164,285 165,246 0.23
uYu 270,000  REP OF URUGUAY 4% 10/07/30 CPI 16,227 21,264 0.03
828,998 894,585 1.23
Gt oATTA 828,998 894,585 1.23
HMAEESE 67,970,864 69,119,630 95.30

O BRI 2 T A
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MBS ERIC BT DR
201843 A 31 H HIfE

M2 FR L85 WA= 1= ZEor)

2018E3 31 A BUE, 77 NI LA T ORI E 2B S L2 A LT, SHE 2RI LRI BE HEFCO T AD

~vVRTTHWLRS,

[N Wi A< FeHE FEHEH it A RIEHHE CKRV)
USD 3,060 Y 322,573 201844 23 A 29
USD 2,675 Y 281,996 20184E4H23H 25
USD 2,307 Y 243214 201844 23 A 2
USD 11 Y 1,247 20184E4H23H 0
PY 209,388,912 USD 1,979,953 20184E4H23H (12,192)
MXN 33,650,000 UsD 1,652,547 201842107 18 127,102
MXN 33,650,000 USD 1,664,399 20184E10H 18 H 115,249
CzZK 35,640,000 UsD 1,681,132 2019429 26 A 104,479
CZK 35,630,000 UsD 1,689,025 20194E9 A 26 H 96,084
CZK 38,395,000 USD 1,819,668 201847 10H 48,324
MXN 12,600,000 UsD 641,711 201844 F 16 A 44277
USD 2,507,408 RUB 143,850,000 20184E6 H20 0 38,745
CZK 19,198,000 UsD 905,993 201847 A 10F 28,027
CZK 19,197,000 USD 905,946 20184E7H10H 28,026
MXN 6,564,000 USD 326,185 201847 A5 H 26,723
USD 966,639 BRL 3,154,000 20184E6 4 F 22,587
PEN 6,648,000 USD 2,031,350 20184E6 H20 2 21,629
cop 2,770,900,000 UsD 969,918 201846 20 A 19,279
cop 1,903,800,000 USD 663,229 20184E6 H20 0 16,418
USD 409,649 TRY 1,626,000 201846 20 A 14,243
MXN 10,070,000 USD 529,010 20184E6 H20 0 13,635
cop 1,288,400,000 USD 447,205 201846 20 A 12,747
USD 1,251,408 HUF 313,165,000 20184E6 H20 0 11,704
USD 1,063,196 EUR 850,000 20184E6 H20 0 10,369

MXN 2,766,000 USD 138,369 201847 A5 A 10,343
USD 306,664 TRY 1,217,000 20184E6 A 14 H 10,201
PEN 3,324,000 USD 1,016,451 201846 20 A 10,038
EGP 1,650,000 UsD 83,798 2018F4 A5 1 9,479
USD 701,963 HUF 175,200,000 201846 20 A 8,411
MXN 2,248,000 UsD 114,840 201844 9 R 7,683
ZAR 9,698,000 USD 812,908 2018(F4 9 H 6,988
USD 515,478 RUB 29,640,000 201846 20 A 6,815
USD 321,026 BRL 1,046,000 20184E4H 16 H 6,491
cop 814,800,000 USD 284,447 201846 20 A 6,432
USD 543,776 AUD 700,000 20184E6 H20 0 6,311
USD 224,477 BRL 730,000 201846 44 A 5,974
USD 129,866 TRY 510,000 201846 20 A 5,847
USD 211,656 RUB 11,948,000 20184E4H27H 5,403
MYR 1,704,000 USD 435,126 201844 25 F 4,996
USD 2,709,560 ZAR 32,305,000 20184E6 H20 0 4,679
USD 205,081 BRL 670,000 201846 44 A 4,537
ZAR 2,630,000 USD 215,979 20184E6 H20 0 4,229
EUR 81,000 USD 95,855 20184E4H30H 4,071
USD 152,402 TRY 610,000 201846 20 A 4,065
USD 1,456,301 CZK 29,887,000 20184E6 H20 0 3,950
cop 256,113,000 USD 87,920 201844 30 A 3,732
MXN 2,418,000 UsD 126,786 20184E6 A 11 H 3,689
ZAR 2,870,000 USD 238,907 2018447 16 A 3,488
USD 181,562 BRL 595,000 201846 44 A 3,468
KZT 130,392,000 USD 398,752 20184E6 H20 0 3,237
USD 539,536 NZD 745,000 201846 20 A 3,212
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USD 271,976 ZAR 3,210,000 20184E6 H20 0 3,205
PEN 1,108,000 USD 339,294 201846 20 A 2,869
USD 110,230 BRL 359,000 2018426 4 11 A 2,840
USD 1,862,975 EUR 1,502,000 20184E6 H20 0 2,568
UYU 2,735,000 USsD 94,083 201844 A 17H 1,919
USD 99,954 BRL 328,000 2018E6 11 1,752
KZT 55,882,000 USD 170,684 201846 20 A 1,596
KZT 93,137,000 UsD 285,564 20184E6 H20 0 1,570
USD 97,023 PLN 326,000 201845 22 1,525
USD 106,872 BRL 353,000 201847 A5 A 1,499
USD 194,882 UYU 5,636,000 20184E6 H20 0 1,499
USD 140,398 ZAR 1,660,000 201846 20 A 1,407
KZT 55,882,000 USD 170,945 20184E6 H20 2 1,335
USD 174,072 NZD 240,000 201846 20 A 1,296
MXN 3,720,000 UsD 199,507 20184E6 H20 0 953
USD 135,798 UYU 3,930,000 20184E6 H20 0 951
USD 166,018 AUD 215,000 201846 20 A 940
RUB 10,906,000 USD 187,360 20184E4H27H 905
USD 230,347 TRY 944,000 201846 20 A 788
EUR 289,000 UsD 359,964 20184E9 A 24 H 759
USD 149,080 INR 9,764,000 201846 20 A 749
USD 97,462 UYU 2,819,000 201846 20 A 736
PHP 18,360,000 USD 349,182 20184E6 H20 0 507
IDR 1,293,000,000 UsD 92,787 201846 20 A 486
USD 106,502 EUR 86,000 20184E4H30H 407
INR 17,664,000 UsD 268,286 201846 12 313
USD 644,144 MXN 11,949,000 20184E6 H20 0 244
USD 25,687 PLN 87,000 201846 20 A 187
PLN 395,000 UsD 115,629 201846 720 A 149
KZT 55,882,000 USD 172,183 20184E6 H20 0 97
RUB 1,279,000 UsD 21,659 2018429 A 20 A 94
USD 87,116 IDR 1,207,000,000 20184E6 H20 2 47
USD 88,759 RUB 5,180,000 201847 A 11 H 43
USD 557,142 PHP 29,250,000 20184E6 H20 0 40
INR 2,587,000 USD 39,266 20184E6 H20 0 34
KZT 74,510,000 UsD 229,685 201846 20 A 23
USD 154,416 INR 10,156,000 20184E6 A 14 H 21
USD 5,138 KRW 5,460,000 201846 20 A 1
USD 242,069 TRY 992,000 20184E6 A8 H ©)
USD 88,588 BRL 295,000 201844 30 A 17
EUR 19,000 USD 23,592 20184E6 H20 0 (59)
USD 418,706 TWD 12,145,000 20184E6 H20 0 (7
USD 22,203 RUB 1,310,000 2018429 20 A (77)
USD 36,665 RUB 2,132,000 20184E4H27H (138)
INR 12,724,000 USD 193,609 201846/ 14 (173)
USD 47,132 RUB 2,741,000 20184E4H27H (184)
PLN 165,000 USD 48,549 201846 20 H (186)
INR 9,923,000 UsD 151,843 2018454 2 A (233)
USD 131,085 TWD 3,810,000 20184E6 H20 2 (291)
EUR 79,000 USD 97,975 201845 22 (360)
INR 5,210,000 USD 79,603 20184E6 20 0 (455)
USD 62,337 RUB 3,643,000 201844 27 (550)
TRY 440,000 USD 107,622 20184E6 H20 0 (625)
USD 101,678 MXN 1,916,000 20184E8 A 17H (637)
BRL 358,000 UsD 107,828 201846 4 (672)
USD 85,238 INR 5,636,000 20184E5 A 2 F (872)
PHP 48,930,000 USD 932,888 201846 20 A (955)
USD 791,937 INR 52,200,000 20184E6 H20 0 (1,068)
USD 234,990 ZAR 2,820,000 201846 20 A (1,127)
USD 59,362 MXN 1,124,717 20184E6 H20 0 (1,245)
USD 101,650 MXN 1,940,000 20184E9 H27H (1,279)
RUB 7,189,000 UsD 124,679 201846 20 A (1,306)
USD 164,727 ZAR 1,982,000 20184E6 A 11 H (1,413)
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CLP 241,745,000 UsD 401,163 20184E6 H20 0 (1,424)
NGN 65,800,000 USD 172,026 20184E10H 9 F (1,459)
USD 122,460 MYR 480,000 201844 25 F (1,517)
USD 505,600 MXN 9,412,000 20184E6 H20 0 (1,588)
PLN 357,000 UsD 106,212 201844 30 A (1,676)
BRL 685,000 USD 206,730 20184F6 4 F (1,696)
UYU 4,096,000 USD 142,271 201846 20 A (1,729)
EUR 330,000 USD 410,478 20184E6 H20 2 (1,734)
BRL 514,000 USD 155,625 201846 74 F (1,776)
USD 79,898 RUB 4,736,000 201844 27 (1,857)
USD 168,729 CAD 220,000 20184E6 H20 0 (1,863)
USD 181,309 GBP 130,000 201846 20 A (1,973)
BRL 725,000 USD 219,000 20184F6 4 F (1,994)
RUB 8,432,000 USD 146,873 201846 20 F (2,169)
RUB 4,972,000 UsD 87,350 20184E7H11H (2,197)
ZAR 1,670,000 USD 143,261 20184E4A 162 (2,216)
USsD 285,479 MXN 5,375,000 2018428 A 2 A (2,226)
IDR 20,193,642,000 USD 1,459,394 20184E6 H20 0 (2,681)
BRL 545,000 UsD 165,845 201846 44 A (2,716)
USD 554,126 GBP 395,000 20184E6 H20 0 (2,771)
TRY 595,000 USD 147,590 201846 20 A (2,900)
RUB 16,490,000 UsD 287,743 201844 27 (3,083)
USD 356,483 PLN 1,224,000 20184E9 A 24 H (3,097)
USD 365,281 ZAR 4,400,000 201846 20 A (3,129)
USD 78,796 ZMW 799,000 20184E6 A 15H (3,237)
RON 1,385,000 UsD 370,132 201846 20 A (3,581)
RON 2,583,000 UsD 687,333 20184E6 H20 0 (3,721)
USD 523,350 PHP 27,680,000 201846 20 A (3,850)
USD 89,358 EGP 1,650,000 201844 A5 A (3,920)
NGN 62,612,000 USD 170,718 20184E6 H20 0 (4,058)
RUB 16,909,000 USD 294,376 201846 20 A (4,195)
USD 364,424 ARS 7,775,000 20184E6 A21 H (4,369)
RUB 16,913,000 USD 294,625 201846 20 A (4,376)
USD 415,609 MXN 7,796,000 20184E6 H20 0 (4,497)
USD 94,385 PLN 342,000 20184E4H30H (5,758)
USD 132,712 ZAR 1,653,000 201844 9 F (7,037)
CZK 11,680,000 USD 574,661 20184E6 H20 H (7,075)
USD 316,597 MXN 6,010,000 201846 20 A (7,266)
USD 85,949 cop 263,092,000 20184E4H30H (8,201)
USD 720,640 CAD 940,000 201846 20 A (8,254)
USD 639,281 MXN 12,240,000 20184E9 24 H (10,433)
USD 667,123 MXN 12,455,000 20184E4H 16 H (10,970)
PLN 3,595,000 UsD 1,065,067 201846 20 A (11,339)
BRL 1,760,000 USD 538,539 20184E6 4 H (11,738)
CzZK 63,159,000 UsD 3,085,442 201846 20 A (16,244)
USD 314,024 ZAR 3,952,000 20184F4 A 16 H (19,756)
THB 124,454,000 USD 4,019,182 201846 20 A (20,654)
USD 821,099 MXN 15,504,000 201844 9 F (23,916)
USD 916,981 CZK 19,197,000 20194E1 A 10H (29,867)
USD 917,028 CZK 19,198,000 201941 4 10F (29,869)
PLN 17,234,000 USD 5,082,051 20184E6 20 H (30,602)
USD 1,840,604 CZK 38,395,000 201941 4 10F (53,142)
USD 1,689,002 MXN 33,650,000 20184E104 18H (90,646)
USD 1,673,987 MXN 33,650,000 20184104 18H (105,660)
USD 3,396,640 CZK 71,270,000 201949 26 A (174,080)

193,867
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G B i e SRR ORI /L) R EBHTE CRFY)
TEVFF N Sa
EUR ) FUT EURO BUND 10YR 6% JUNIS 201846 A (392,264) (5,145)
(392,264) (5,145)
(5,145)
ER 3 - A var®E
20184E3 H31 A BIfE, 77V RIZLL FORBF AT L ar HfEHF L T,
. e T TR FEE T
i i B A i1 A CRIL) k1) ORIFL)
FHfFOR g
USD 1,072,000 C USD/BRL 3.303 02/07/18 20184E7H2H 39,814 32,459 (7,355)
USD 1,052,000 C USD/BRL 3.5218 29/05/18 20184E5H29H 13,410 4,609 (8,801)
USD 89,000 C USD/INR 65.84 08/06/18 201846 H8 H 12,338 8,663 (3,675)
USD 1,072,000 C USD/MXN 21.65 02/07/18 20184E7H2H 19,296 1,488 (17,808)
USD 2,171,000 C USD/MXN 22.8644 15/08/18 201848 H15H 31,306 4,816 (26,490)
USD 363,000 C USD/RUB 62.325 19/09/18 20184E9H 19H 4,398 4,775 377
USD 1,077,000 C USD/ZAR 12.032 07/06/18 20184E6 H7H 30,501 20,141 (10,360)
EUR 235,000 P EUR/PLN 4.167 18/05/18 20184518 2,729 558 (2,171)
EUR 865,000 P EUR/PLN 4.2765 20/09/18 20184E9H20H 15,415 19,196 3,781
USD 1,052,000 P USD/BRL 3.1052 29/05/18 201845 H29H 16,555 1,146 (15,409)
USD 364,000 P USD/BRL 3.2568 07/06/18 20184E6 H7H 8,184 3,224 (4,960)
USD 1,076,000 P USD/BRL 3.2583 12/04/18 201844 H12H 25,728 1,916 (23,812)
USD 1,072,000 P USD/BRL 3.303 02/07/18 20184E7H2H 39,814 18,055 (21,759)
USD 280,000 P USD/BRL 3.33 26/04/18 20184E4H26H 9,868 3,465 (6,403)
USD 1,063,000 P USD/MXN 17.092 25/09/18 201849 H25H 4,305 5,891 1,586
USD 1,086,000 P USD/MXN 17.4172 15/08/18 20184E8 H15H 18,723 7,057 (11,666)
USD 1,072,000 P USD/MXN 18.473 02/07/18 20184E7H2H 18,042 22,824 4,782
USD 1,063,000 P USD/MXN 18.7605 02/07/18 20184E7H2H 15,976 31,811 15,835
USD 1,086,000 P USD/MXN 18.828 31/07/18 2018427 H31H 55,559 37,277 (18,282)
USD 2,124,000 P USD/MXN 19.1465 20/09/18 201849 H20H 82,984 103,295 20,311
USD 363,000 P USD/RUB 55.87 19/09/18 20184E9H19H 4,193 2,996 (1,197)
USD 360,000 P USD/RUB 58.36 10/07/18 201847 H10H 10,736 7,763 (2,973)
USD 1,470,000 P USD/RUB 59.05 19/09/18 20184E9H19H 44,850 47,159 2,309
USD 1,067,000 P USD/TRY 3.8875 13/06/18 201846 H13H 12,943 3,103 (9,840)
USD 1,056,000 P USD/TRY 3.9443 07/06/18 20184E6 A 7H 23,393 5,493 (17,900)
USD 1,077,000 P USD/ZAR 12.032 07/06/18 201846 A7H 30,501 30,337 (164)
591,561 429,517 (162,044)
FEVIF A
USD 1,072,000 C USD/BRL 3.523 02/07/18 20184E7H2H (15,523) (9,302) 6,221
USD 89,000 C USD/INR 67.3 08/06/18 201846 H8 H (5,287) (2,816) 2,471
USD 1,077,000 C USD/MXN 19.0715 07/06/18 20184E6 H7H (24,749) (10,809) 13,940
USD 1,072,000 C USD/MXN 19.99 02/07/18 20184E7H2H (48,422) (6,337) 42,085
USD 1,086,000 C USD/MXN 21.0316 15/08/18 20184E8 A 15H (27,183) (6,846) 20,337
EUR 235,000 P EUR/PLN 4.103 18/05/18 20184518 (991) (121) 870
EUR 865,000 P EUR/PLN 4.1745 20/09/18 201849 H20H (5,654) (6,928) (1,274)
USD 1,072,000 P USD/BRL 3.0985 02/07/18 20184E7H2H (14,697) (2,502) 12,195
USD 1,076,000 P USD/BRL 3.1362 12/04/18 201844 H12A (8,920) (60) 8,860
USD 364,000 P USD/BRL 3.143 07/06/18 20184E6 H7H (2,792) (844) 1,948
USD 280,000 P USD/BRL 3.1564 26/04/18 201844 H26 A (3,210) (154) 3,056
USD 1,086,000 P USD/MXN 16.8184 15/08/18 20184E8 A 15H 9,112) (2,772) 6,340
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USD 1,086,000 P USD/MXN 17.443 31/07/18 201847 31 H (17,658) (6,465) 11,193
USD 2,124,000 P USD/MXN 18.025 20/09/18 2018429 420 A (27,453) (37,911) (10,458)
USD 1,077,000 P USD/MXN 19.0715 07/06/18 20184E6 A 7H (24,749) (43,102) (18,353)
USD 1,072,000 P USD/MXN 19.99 02/07/18 2018427 4 2H (48,423) (87,157) (38,734)
USD 1,063,000 P USD/MXN 20.1235 02/07/18 20184E7TH2H (48,130) (93,273) (45,143)
USD 360,000 P USD/RUB 54.24 10/07/18 20184710 H (2,214) (480) 1,734
USD 360,000 P USD/RUB 55.7675 10/07/18 20184E7 A 10H (3,534) (1,616) 1,918
USD 2,940,000 P USD/RUB 56.32 19/09/18 2018429 19 H (28,915) (30,682) (1,767)
USD 1,067,000 P USD/TRY 3.724 13/06/18 2018426 4 13 A (2,523) (361) 2,162
USD 1,056,000 P USD/TRY 3.7335 07/06/18 20184E6 A 7H (7,286) (333) 6,953
(377,425) (350,871) 26,554
214,136 78,646 (135,490)

WL 4 - SFIRT YT

20184E3 3L HEIE, 7 7> NIZLL F ORI GRIAY v 7 EK A LT,

mig R4 EAE i A FOWFLE CRRV) - RFEBUARE CKEV)
BRL 1,467,950 Receive Fixed (8.55%) - Pay Floating (BRAZIL CETIP) 202241 H3H 0 6,811
HUF 924,700,000 Receive Floating (BUBOR 6M) - Pay Fixed (0.405%) 202046 H20 A 0 (1,926)
HUF 757,075,000 Receive Fixed (1.2065%) - Pay Floating (BUBOR 6M) 202346 H20H 0 15,367
HUF 198,775,000 Receive Floating (BUBOR 6M) - Pay Fixed (2.16%) 2028456 H20 H 0 (4,750)
CZK 77,700,000 Receive Fixed (1.7202%) - Pay Floating (PRIBOR) 202346 H20H 0 12,509
CZK 25,125,000 Receive Floating (PRIBOR) - Pay Fixed (1.925%) 202846 H20H 0 (13,930)
MXN 19,100,000 Receive Floating (MXN TIIE BANXICO) - Pay Fixed (7.825%) 20224F1H3H 5 (14,877)
MXN 16,840,000 Receive Fixed (7.57%) - Pay Floating (MXN TIIE BANXICO) 201941 H11H (138) (1,095)
MXN 9,500,000 Receive Floating (MXN TIIE BANXICO) - Pay Fixed (7.94%)  20224E1H5H 35) (9,398)
MXN 9,500,000 Receive Floating (MXN TIIE BANXICO) - Pay Fixed (7.84%) 20224F1H7H 0 (7,686)
MXN 9,310,000 Receive Floating (MXN TIIE BANXICO) - Pay Fixed (6.84%) 202247 H14H 391 10,357
KRW 1,810,775,000 Receive Floating (KORIBOR KRW 3M) - Pay Fixed (1.885%) 202249 H28H (10) 20,809

213 12,191
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<BHULAARFOBES>

RFERHMDEFEHTH > THBRLAHFDZMADTERVE (UT [RAFRTH] LLWET,) A
HUET,

BPULAHFDEICE. INSOFARTHICZETIHZECHRDIZ. BPLIAHFVIEEFT K
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