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FHF& R FhFH R
o 48, 750 52, 594 4, 309, 586 3.9 — 1.1 2.7 0.1
I TR R
AXY R 26, 712 34, 642 4,868,715 4.4 — 3.9 0.5 —
FAyz=Fvyo—F | FAYz=Fv)n—F
A =—F 160, 000 182,107 2, 305, 481 2.1 — 0.5 1.6 —
B = Foa—n Fa—n
A 27, 100 33,923 4, 189, 946 3.8 — 3.8 — —
ARZYT 68, 200 72,532 8,958,519 8.1 — 6.5 1.6 —
7T A 24, 156 25,414 3, 138, 887 2.8 — 2.2 0.4 0.3
AXY R 7,110 7,405 914, 705 0.8 — 0.5 0.2 0.1
FooH 5, 505 5,774 713, 167 0.6 — 0.3 0.2 0.1
RS 58, 600 64, 766 7,999, 328 7.2 — 1.6 4.6 1.1
NRYLF— 5, 300 5, 536 683, 755 0.6 — 0.6 — —
A = —F 2,375 2, 541 313, 940 0.3 — — 0.3 —
NI TNT 1,250 1,335 164,910 0.1 — — 0.1 —
PR AN 250 255 31, 542 0.0 — — 0.0 —
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[Ef7F% | REPUBLIC OF COLOMBIA 4.375 3,000 3,214 354,334 | 2021/7/12
REPUBLIC OF PHILIPPINES 8.375 5, 000 5, 667 624,732 | 2019/6 /17

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

REPUBLIC OF POLAND 6.375 8,000 8,791 969,058 | 2019/7/15

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

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

UNITED MEXICAN STATES 3.625 1,000 1,042 114,914 | 2022/3/15

UNITED MEXICAN STATES 4.125 2,000 2,106 232,144 | 2026/1 /21

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

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

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

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

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

HJ5#EE% | BRITISH COLUMBIA PROV OF 2.65 3, 000 3, 090 340,621 | 2021/9 /22
LAND NORDRHEIN-WESTFALEN 1.25 3, 500 3, 465 382,004 | 2019/9/16

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

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

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

H55kMEE %% | BK NEDERLANDSE GEMEENTEN 1.75 3, 000 2,998 330,561 | 2020/ 3 /24
(Br< 4@ f%) | BK NEDERLANDSE GEMEENTEN 4,375 200 216 23,894 | 2021/2/16
BK NEDERLANDSE GEMEENTEN 2.375 3, 000 3, 046 335,835 | 2022/2/1

CAISSE D’ AMORT DETTE SOC 1.875 2,000 1,980 218,336 | 2022/2/12

CAISSE DES DEPOTS ET CON 1.25 4, 600 4,548 501,371 | 2019/5/17
EXPORT-IMPORT BK KOREA 2.375 800 804 88,688 | 2019/8/12
EXPORT-IMPORT BK KOREA 2.25 4,000 3,999 440,835 | 2020/ 1 /21
EXPORT-IMPORT BK KOREA 4.0 600 630 69,532 | 2021/1 /29
EXPORT-IMPORT BK KOREA 2.75 5, 000 5,028 554,239 | 2022/1/25

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

FG €09029 3.0 672 679 74,899 | 2043/3/1

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

FG 605447 4.5 292 315 34,744 | 2039/5/1

FG G08567 4.0 1,384 1,463 161,333 | 2044/1/1

FG 608605 3.5 1,718 1,777 195,885 | 2044/9/1

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

FG 608633 4.0 3,135 3,314 365,376 | 2045/3/1

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

FG 618537 3.0 4,622 4,771 525,921 | 2030/1/1

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

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

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

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

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

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

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

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

|
o
33
|
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HepkfE% | FN AB1501 4.0 189 200 22,149 | 2040/ 9/1
(K< &Fif%) | FN AE0981 3.5 629 653 72,012 | 2041/3/1
FN AH1318 3.5 332 348 38,387 | 2026/1/1

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

KFW 1. 625 4,100 4,070 448,679 | 2021/3/15
KOMMUNEKREDIT 1.125 1, 300 1,285 141,751 | 2019/8/23

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

Li@ALAE% | ABBOTT LABORATORIES 4.75 1, 500 1,615 178,099 | 2036/11/30
(40EEAES) | ABBVIE INC 3.6 2, 650 2,713 299,157 | 2025/5/14
ABN AMRO BANK NV 2.5 350 352 38,894 | 2018/10/30

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

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

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

AETNA INC 4.75 250 280 30,967 | 2044/ 3/15
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W@ A% | ALLSTATE CORP 4.2 1, 000 1,056 116,505 | 2046/12/15
(BOREEAER) | ALLSTATE CORP 5.75 500 547 60,366 | 2053/8/15
AMERICAN EXPRESS CO 4.05 750 765 84,352 | 2042/12/3
ANHEUSER-BUSCH INBEV FIN 3.3 750 774 85,354 | 2023/2/1
ANHEUSER-BUSCH INBEV FIN 4.7 700 768 84,684 | 2036/2/1
AON PLC 4.75 750 805 88,805 | 2045/5/15
AT & T INC 3.8 1, 000 1,043 115,006 | 2022/ 3/15
AT&T INC 3.95 2, 200 2,252 248,333 | 2025/1/15
AUST & NZ BANKING GRP NY 2.55 1,500 1,506 166,048 | 2021/11/23
AUTOZONE INC 2.875 350 350 38,607 | 2023/1/15
AUTOZONE INC 3.125 2,085 2,110 232,661 | 2023/7/15
BANK OF AMERICA CORP 5.0 500 560 61,821 | 2044/1/21
BANQUE FED CRED MUTUEL 2.5 1, 800 1,808 199,380 | 2021/4/13
BAXALTA INC 5.25 1,500 1,723 190,027 | 2045/ 6 /23
BAYER US FINANCE LLC 3.375 750 769 84,803 | 2024/10/ 8
BERKSHIRE HATHAWAY ENERG 5.15 200 235 25,995 | 2043/11/15
BERKSHIRE HATHAWAY INC 4.5 1,000 1,106 122,006 | 2043/2/11
BNP PARIBAS 3.25 1,500 1,545 170,350 | 2023/3/3
BOSTON PROPERTIES LP 3.8 1, 250 1,301 143,480 | 2024/2/1
BP CAPITAL MARKETS PLC 3.814 1,000 1,053 116,150 | 2024/2/10
BP CAPITAL MARKETS PLC 3.588 2, 750 2,820 310,923 | 2027/4/14
BPCE SA 4.0 1,000 1,056 116,402 | 2024/4 /15
BURLINGTN NORTH SANTA FE 3.85 1,000 1,078 118,880 | 2023/9/1
CANADIAN NATL RESOURCES 3.9 2, 250 2,298 253,418 | 2025/2/1
CANADIAN PACIFIC RR CO 2.9 1,000 998 110,011 | 2025/2/1
CBS CORP 4.0 1,000 1,039 114,629 | 2026/1/15
CENTRAL NIPPON EXPRESSWY 2.17 3, 000 2,996 330,318 | 2019/8/5
CENTRAL NIPPON EXPRESSWY 2.079 4,000 3,983 439,069 | 2019/11/5
CENTRAL NIPPON EXPRESSWY 2.293 3, 500 3, 459 381,368 | 2021/4/23
CENTRAL NIPPON EXPRESSWY 2.362 2,500 2,483 273,779 | 2021/5/28
CENTRAL NIPPON EXPRESSWY 2.091 3, 300 3, 240 357,145 | 2021/9/14
CENTRAL NIPPON EXPRESSWY 2.849 6, 000 6, 048 666,743 | 2022/3/3
CISCO SYSTEMS INC 5.5 300 374 41,303 | 2040/1/15
COMMONWEALTH BANK AUST 3.375 1,500 1,500 165,345 | 2026/10/20
CONAGRA INC 3.2 784 797 87,861 | 2023/1/25
CONOCOPHILLIPS COMPANY 4.2 1,000 1,069 117,887 | 2021/3/15
CROWN CASTLE INTL CORP 4.45 1,250 1,333 147,030 | 2026/ 2 /15
CVS CAREMARK 3.375 369 377 41,589 | 2024/8/12
CVS HEALTH CORP 5.125 650 742 81,848 | 2045/ 7 /20
DAIMLER FINANCE NA LLC 2.7 750 760 83,835 | 2020/8/3
DANSKE BANK A/S 2.7 2,500 2,526 278,460 | 2022/3/2
DEUTSCHE TELEKOM INT FIN 8.75 1,000 1,493 164,607 | 2030/ 6 /15
DEVON ENERGY CORPORATION 4.75 500 487 53,714 | 2042/5/15
DIAMOND 1 FIN/DIAMOND 2 6. 02 1,000 1,108 122,164 | 2026/6/15
DOMINION RESOURCES INC 4.45 750 806 88,930 | 2021/3/15
DUKE ENERGY CORP 3.75 800 842 92,846 | 2024/ 4 /15
DUKE ENERGY PROGRESS INC 4.1 443 460 50,748 | 2043/ 3/15
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W@ 1S | ENBRIDGE INC 5.5 865 967 106,659 | 2046/12/ 1
(Af88%AR) | ENERGY TRANSFER PARTNERS 4.15 1, 250 1, 304 143,824 | 2020/10/ 1
ENTERPRISE PRODUCTS OPER 3.35 400 412 45,461 | 2023/ 3/15
ENTERPRISE PRODUCTS OPER 4.85 350 368 40,571 | 2042/8/15
EXELON CORP 3.4 1,000 1,002 110,543 | 2026/ 4 /15
FIDELITY NATIONAL INFORM 4.5 1,000 1,019 112,364 | 2046/8/15
FORD MOTOR CREDIT CO LLC 5.75 550 608 67,065 | 2021/2/1
GE CAPITAL INTL FUNDING 3.373 1,133 1,182 130,362 | 2025/11/15
GENERAL ELEC CAP CORP 3. 45 431 454 50,135 | 2024/5/15
GLENCORE FINANCE CANADA 4.25 2, 150 2,229 245,755 | 2022/10/25
GOLDCORP INC 3.625 1,000 1,040 114,719 | 2021/6/9
GOLDMAN SACHS GROUP INC 2.0 1,000 1,001 110,345 | 2019/4 /25
GOLDMAN SACHS GROUP INC 3.76 1,500 1,536 169,351 | 2025/5 /22
HCP INC 3.875 1, 250 1,275 140, 647 | 2024/ 8 /15
HEINEKEN NV 2.75 1,000 1,007 111,016 | 2023/4/1
HSBC HOLDINGS PLC 4,375 750 779 85,976 | 2026/11/23
HUSKY ENERGY INC 4.0 750 768 84,759 | 2024/ 4 /15
ING BANK NV 2.75 1, 250 1,267 139,756 | 2021/ 3/22
INGERSOLL-RAND LUX FINAN 4.65 500 537 59,250 | 2044/11/ 1
INTESA SANPAOLO SPA 3.875 1, 500 1,535 169,267 | 2019/1/15
INTL PAPER CO 3.8 1,000 1,036 114,277 | 2026/1/15
JEFFERIES GROUP LLC 4.85 1,000 1,053 116,074 | 2027/1/15
JOHNSON & JOHNSON 3.75 800 822 90,643 | 2047/3/3
JPMORGAN CHASE & CO 3.875 1,250 1,316 145,068 | 2024/2/1
JPMORGAN CHASE & CO 5.4 500 600 66,203 | 2042/1/6
JUNIPER NETWORKS INC 4.35 2,000 2,117 233,370 | 2025/6/15
KINDER MORGAN ENER PART 3.95 250 261 28,804 | 2022/9/1
KINDER MORGAN INC/DELAWA 4.3 500 524 57,846 | 2025/6/ 1
KONINKLIJKE KPN NV 8.375 1, 500 2,081 229,464 | 2030/10/ 1
KRAFT FOODS INC 3.5 750 777 85,712 | 2022/6/6
KROGER CO/THE 4.0 350 370 40,795 | 2024/2/1
LINCOLN NATIONAL CORP 3.625 333 336 37,116 | 2026/12/12
LOCKHEED MARTIN CORP 4.7 600 674 74,319 | 2046/ 5/15
LYB INTL FINANCE BV 4,875 300 320 35,375 | 2044/ 3/15
MARATHON OIL CORP 6.8 1, 500 1,732 190,959 | 2032/3/15
MARATHON PETROLEUM CORP 5.0 1, 250 1,152 127,076 | 2054/9/15
MARSH & MCLENNAN COS INC 3.5 1,500 1,547 170,589 | 2025/ 3/10
MARSH & MCLENNAN COS INC 4.35 376 398 43,919 | 2047/1 /30
MET LIFE GLOB FUNDING I 3. 45 1,500 1, 550 170,860 | 2026/12/18
MOODY’ S CORPORATION 2.75 500 507 55,988 | 2019/7/15
MORGAN STANLEY 2.65 1,000 1,011 111,478 | 2020/ 1 /27
MORGAN STANLEY 2.625 1, 500 1,503 165,719 | 2021/11/17
MORGAN STANLEY 3.95 1, 500 1,519 167,497 | 2027/4 /23
NATIONAL AUSTRALIA BK/NY 2.5 1,750 1,666 183,677 | 2026/ 7 /12
NATIONAL RURAL UTILITIES 2.85 1,000 1,000 110,233 | 2025/ 1 /27
NEWELL BRANDS INC 3.85 1, 500 1,582 174,423 | 2023/4/1
NEWELL RUBBERMAID INC 5. 375 1,000 1,154 127,311 | 2036/4/1
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W@ AAES | NEWMONT MINING CORP 4. 875 1, 000 1, 047 115,486 | 2042/3/15
(&DEEENER | NEXTERA ENERGY CAPITAL 4.5 1, 250 1, 340 147,716 | 2021/6/1
NIPPON LIFE INSURANCE 5.1 500 537 59,248 | 2044/10/16

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

I 3t 51,935, 648
HFH FhFE RN FhFH R

M5 #EE% | BRITISH COLUMBIA PROV OF 4.8 4,000 4,542 372,243 | 2021/6/15
BRITISH COLUMBIA PROV OF 3.25 6, 000 6, 491 531,910 | 2021/12/18

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

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

ONTARIO (PROVINCE OF) 3.15 10, 000 10, 788 884,026 | 2022/6/2
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HuJ5#3E% | QUEBEC PROVINCE 4.5 5, 000 5, 548 454,672 | 2020/12/1
kA% | CANADA HOUSING TRUST 2.55 3, 000 3, 190 261,402 | 2025/3/15
(K< 4FhfE) | JAPAN BANK FOR INTL COOP 2.3 200 201 16,531 | 2018/3/19
T@tLE% | BANK OF NOVA SCOTIA 2.37 750 755 61,931 | 2018/1/11
(EDREEAER | BELL CANADA 3.35 1,500 1,587 130,068 | 2023/ 3 /22
ENBRIDGE INC 3.16 300 311 25,518 | 2021/3/11
ROYAL BANK OF CANADA 2.86 1,500 1,568 128,508 | 2021/3/4
TORONTO-DOMINION BANK 2.563 1, 500 1,548 126,857 | 2020/ 6 /24
/I H 4, 309, 586
A XY R TR W TR
EffzE% | UK TREASURY 2.75 2,000 2,291 322,033 | 2024/9/7
UK TREASURY 5.0 5, 000 6,611 929,180 | 2025/3/7
UK TREASURY 2.0 500 547 76,945 | 2025/9/7
UK TREASURY 4.75 2,000 3,121 438,653 | 2038/12/ 7
UK TREASURY 3.5 6, 500 9, 029 1,269,048 | 2045/1 /22
UK TREASURY 4.25 700 1,111 156,263 | 2046/12/ 7
ﬁg’j‘ﬁ@) EUROPEAN INVESTMENT BANK 5.375 500 593 83,468 | 2021/6/7
W5E@ A% | AMERICAN INTL GROUP 5.0 400 465 65,351 | 2023/4 /26
(EDREEAER | AVIVA PLC 6. 625 250 288 40,502 | 2041/6/3
BANK OF AMERICA CORP 4.25 450 526 73,982 | 2026/12/10
EXPERIAN FINANCE PLC 3.5 750 825 116,068 | 2021/10/15
GREAT ROLLING STOCK LTD 6.5 462 618 86,976 | 2031/4/5
HEATHROW FUNDING LTD 5.875 500 766 107,738 | 2043/5/31
IMPERTAL BRANDS FINANCE 5.5 600 763 107,330 | 2026/ 9 /28
LLOYDS BANK PLC 7.5 750 1,033 145,208 | 2024/ 4 /15
MACQUARTE BANK LTD 3.5 750 813 114,388 | 2020/12/18
MARKS & SPENCER PLC 3.0 500 518 72,889 | 2023/12/8
RABOBANK NEDERLAND 2.25 750 790 111,111 | 2022/3/23
SCOTTISH & SOUTHN ENERGY 6.25 300 466 65,574 | 2038/ 8 /27
VERIZON COMMUNICATIONS 4.75 500 601 84,593 | 2034/ 2/17
VOLKSWAGEN FIN SERV AG 1.75 600 611 85,921 | 2020/ 4 /17
WALGREENS BOOTS ALLIANCE 3.6 850 947 133,223 | 2025/11/20
WELLS FARGO & COMPANY 3.5 350 397 55,895 | 2029/9/12
WESTERN POWER DIST EAST 5.25 750 899 126,365 | 2023/1/17
AN it 4,868, 715
A —F FAyz=7v)n—~+ | FAYz=F ) o+
[EffZE% | SWEDISH GOVERNMENT 3.5 120, 000 142, 212 1,800,403 | 2022/6/1
ﬁg’j‘ﬁ@) KOMMUNINVEST I SVERIGE 0. 625 40, 000 39, 895 505,077 | 2023/11/13
AN it 2, 305, 481
a—n Fa—n Fa—n
KA [Ef#ZE% | BUNDESREPUB. DEUTSCHLAND 0.5 12, 000 12, 427 1,534,957 | 2026/2/15
BUNDESREPUB. DEUTSCHLAND 4.75 800 1,181 145,949 | 2028/7/4
BUNDESREPUB. DEUTSCHLAND 3.25 10, 500 15, 642 1,931,984 | 2042/7/4
BUNDESREPUB. DEUTSCHLAND 2.5 2,000 2,696 333,057 | 2046/8/15
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KA WS | ALLIANZ SE 5. 625 800 972 120, 133 | 2042/10/17
(BOREEAER | BAYER AG 2.375 1, 000 1, 002 123,864 | 2075/4/2
ABVT [Ef&7iE% | BUONI POLIENNALI DEL TES 1.05 11, 000 11, 265 1,391,352 | 2019/12/1
BUONT POLIENNALI DEL TES 0.7 3, 000 3, 042 375,828 | 2020/5/1
BUONI POLIENNALI DEL TES 3.75 7,500 8, 628 1,065,644 | 2024/9/1
BUONT POLIENNALI DEL TES 2.5 24, 000 25, 521 3,152,172 | 2024/12/ 1
BUONI POLIENNALI DEL TES 1.5 16, 000 15, 789 1,950,106 | 2025/6/1
BUONT POLIENNALI DEL TES 5.0 5, 000 6,518 805,038 | 2040/9/1
Wesd 1% | ASSICURAZIONT GENERALI 5.5 1, 100 1,191 147,193 | 2047/10/27
(BOREEAER) | TERNA SPA 1.0 600 576 71,183 | 2028/10/11
75 R [Ef&FiE% | FRANCE GOVERNMENT 0.A. T 1.0 8, 500 8,937 1,103,901 | 2025/11/25
RIRE | Neprc 0. 625 4,000 4,048 500, 067 | 2026/3/3

(B< 25 ’ ’ ’
TimtlES | AXA SA 5.25 1, 250 1,403 173,301 | 2040/4 /16
(B0REEAER | BNP PARTBAS 1. 125 1, 000 1,035 127,879 | 2023/1 /15
BNP PARIBAS 2.875 500 532 65,821 | 2026/ 3 /20
CARREFOUR SA 1.75 500 517 63,867 | 2019/5/22
CIE FINANCEMENT FONCIER 4.375 2, 000 2,177 268,895 | 2019/4 /25
ELECTRICITE DE FRANCE 2.25 2,000 2,165 267,404 | 2021/4 /27
ENGIE 3.875 500 539 66,692 | 2049/6/2
RCT BANQUE SA 2.25 1, 000 1,071 132,295 | 2021/3/29
TOTAL S. A. 3. 369 906 925 114,305 | 2049/12/29
TOTAL SA 3.875 500 540 66, 763 | 2049/12/29
VIVENDI SA 1.125 1, 500 1,519 187,691 | 2023/11/24
AXY R W@ A% | BANK OF SCOTLAND PLC 3.875 300 332 41,035 | 2020/2/7
(&DEEENER | BP CAPITAL MARKETS PLC 1.117 750 767 94,821 | 2024/1/25
BRITISH TELECOMMUNICATIO 1.75 1, 700 1,770 218,696 | 2026/ 3 /10
EASYJET PLC 1.125 810 815 100,679 | 2023/10/18
FCE BANK PLC 1.875 850 887 109, 666 | 2021/ 6 /24
HAMMERSON PLC 2.0 1, 100 1,168 144,301 | 2022/7/1
SKY PLC 1.5 600 626 77,412 2021/9/15
YORKSHIRE BUILDING SOC 2.125 1, 000 1,037 128,091 | 2019/3/18
FT oK | HilAES | ACHMEA BANK NV 0.875 500 506 62,529 | 2018/9/17
(GUREENER) | ABGON NV 4.0 750 793 97,965 | 2044/ 4 /25
ING BANK NV 3.625 750 825 101,979 | 2026/ 2 /25
LEASEPLAN CORPORATION NV 1.375 356 362 44,774 | 2018/ 9 /24
MYLAN NV 1.25 1, 500 1, 540 190,311 | 2020/11/23
NN GROUP NV 4. 625 667 720 88,996 | 2048/1/13
REPSOL INTL FINANCE 2.125 500 533 65,896 | 2020/12/16
WOLTERS KLUWER NV 1.5 482 491 60,715 | 2027/3/22
ARA [EfFFEZ% | BONOS Y OBLIG DEL ESTADO 3.75 9, 000 9,522 1,176,141 | 2018/10/31
BONOS Y OBLIG DEL ESTADO 4.6 28, 000 30,918 3,818,778 | 2019/ 7 /30
BONOS Y OBLIG DEL ESTADO 1.4 10, 000 10, 434 1,288,713 | 2020/1 /31
BONOS Y OBLIG DEL ESTADO 4.4 1, 000 1,237 152,889 | 2023/10/31
BONOS Y OBLIG DEL ESTADO 3.8 4,000 4,801 592,971 | 2024/4 /30
BONOS Y OBLIG DEL ESTADO 2.75 2,000 2,263 279,552 | 2024/10/31
BONOS Y OBLIG DEL ESTADO 1.6 1, 000 1,045 129, 117 | 2025/ 4 /30
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ARA [Eff7E%4 | BONOS Y OBLIG DEL ESTADO 5.15 2,000 2,936 362,650 | 2044/10/31
%l’ﬂﬂgﬁ TELEFONICA EMISIONES SAU 1.46 1, 600 1,607 198,514 | 2026/4 /13
(GUREEAER ’ ’ ’
Y % [Ef&FiE% | BELGIUM KINGDOM 0.8 4,000 4,165 514,493 | 2025/6 /22
%@fﬂé;f?’f SOLVAY SA 1. 625 1, 300 1, 370 169,262 | 2022/12/2
(BOREEAER) ’ ’ ’
Ay x—F | Wi@tES | AKELIUS RESIDENTIAL AB 1.5 1,575 1,611 199,080 | 2022/1 /23
(ELEEENER) | SKANDINAVISKA ENSKILDA 4.125 800 929 114,859 | 2021/4/7
Wty TNy | EiEtEAES% | GLENCORE FINANCE EUROPE 1.25 250 254 31,456 | 2021/3/17
(BEEEALR) | HOLCIM US FINANCE SARL & 2.625 1,000 1, 080 133,453 | 2020/9/7
T4vIFUR %@?ﬂé‘?}‘ OP CORPORATE BANK PLC 0.75 250 255 31,542 | 2022/3/3
(BOREEAER)
Fr~—r | EmrhfES | 1SS GLOBAL A/S 1.125 1, 000 1,023 126,419 | 2020/1/9
(BOREEAER) | 1SS GLOBAL A/S 1. 125 200 205 25,399 | 2021/1/7
TANT R | EMfiES | IRISH GOVERNMENT 4.5 7,000 7,992 987,114 | 2020/4 /18
IRISH TSY 2% 2045 2.0 1, 000 1,025 126,718 | 2045/2/18
Eﬁ%iﬁ RYANAIR DAC 1.125 1, 500 1, 520 187,801 | 2023/8/15
AA H55kfEE %% | DEVELOPMENT BK OF JAPAN 4.75 4,000 5,417 669,078 | 2027/11/26
(BR< &fif) | JAPAN FIN ORG MUNICIPAL 0.875 359 366 45,300 | 2021/9 /22
TAYA WeiE@ % | BANK OF AMERICA CORP 1.375 750 777 96,087 | 2021/9/10
(BEEEALR) | BECTON DICKINSON AND CO 1.9 1, 500 1,509 186,471 | 2026/12/15
BERKSHIRE HATHAWAY FIN 1. 625 1, 000 948 117,158 | 2035/ 3 /16
EASTMAN CHEMICAL CO 1.5 750 778 96, 111 | 2023/5/26
JEFFERIES GROUP INC 2.375 500 526 65,020 | 2020/ 5 /20
KINDER MORGAN INC/DELAWA 1.5 1, 500 1,534 189,563 | 2022/3/16
MET LIFE GLOB FUNDING I 2.375 350 385 47,659 | 2023/1 /11
MOHAWK INDUSTRIES INC 2.0 1, 500 1,586 195,973 | 2022/1 /14
MOODY’ S CORPORATION 1.75 550 567 70,063 | 2027/3/9
MORGAN STANLEY 1.75 820 855 105,613 | 2024/3 /11
PROLOGIS LP 3.375 1, 000 1, 155 142,728 | 2024/ 2 /20
WHIRLPOOL CORP 0. 625 1, 000 1,013 125,229 | 2020/ 3 /12
ZIMMER BIOMET HOLDINGS 1.414 1, 250 1,279 158,038 | 2022/12/13
ZIMMER BIOMET HOLDINGS 2.425 750 787 97,271 | 2026/12/13
FT=2+F )7 | MidttES | COMMONWEALTH BANK AUST 3.0 600 684 84,517 | 2022/5/3
(BDEEENER) | COMMONWEALTH BANK AUST 2.0 500 519 64,200 | 2027/4 /22
MACQUARTE BANK LTD 1.125 400 412 50,906 | 2022/1 /20
N &t 31, 169, 150
R—=F K R =F TAF
[Ef7E%4 | POLAND GOVERNMENT BOND 3.25 94, 000 96, 594 2,849,534 | 2019/ 7 /25
POLAND GOVERNMENT BOND 5.75 90, 000 103, 698 3,059,091 | 2022/9/23
T =t 5,908, 625
U HIR—IL TYUHR=VEN | Ty HR=V Y
| [EE RS | SINGAPORE GOVERNMENT 3.0 6, 000 6, 439 512,882 | 2024/9/1
/I it 512, 882
[ T+ T+
[Efi7iE% | KOREA TREASURY BOND 5.75 400, 000 421, 002 41,258 | 2018/9/10
KOREA TREASURY BOND 3.5 1, 400, 000 1,526,516 149,598 | 2024/ 3 /10
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| i [ KOREA TREASURY BOND 3.0 10, 000, 000 10, 649, 230 1,043,624 | 2024/9/10
/N E 1,234, 481
A=ALZIT FE P FE P
R AFRICAN DEVELOPMENT BANK 3.3 1, 000 1, 020 84, 726 2027/ 7 /27
(&< 4:@f%) | BK NEDERLANDSE GEMEENTEN 5. 25 2,000 2,291 190,225 | 2024/ 5 /20
BK NEDERLANDSE GEMEENTEN 3.25 4, 000 4,051 336,303 | 2025/7/15
BK NEDERLANDSE GEMEENTEN 3.5 2,000 2,043 169,655 | 2027/7/19
EUROFIMA 2.6 5,000 4,734 392,989 | 2027/1/13
EUROPEAN INVESTMENT BANK 6.5 1, 000 1,093 90, 744 2019/8/7
EUROPEAN INVESTMENT BANK 5.0 5, 000 5, 588 463, 938 2022/ 8 /22
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AXY R % THARL R THARL R T
[EIfi§7E% | UK TREASURY 4.25 12, 500 17, 336 2,470,935 | 2032/6/7
UK TREASURY 1.75 30, 800 31, 382 4,472,893 | 2037/9/7
UK TREASURY 1.75 4, 800 5, 126 730,665 | 2057/ 7 /22
WesE g% | ANHEUSER-BUSCH INBEV NV 9.75 610 942 134,288 | 2024/ 7 /30
(BDEFEAEE) | ASB FINANCE LTD 1.0 7,630 7, 609 1,084,555 | 2020/9/7
AVIVA PLC 6.125 1,810 2,135 304,345 | 2036/11/14
AXA SA 7.125 2,730 3,271 466, 270 | 2020/12/15
BNP PARIBAS 1.125 1,756 1,736 247,447 | 2022/ 8/16
BP CAPITAL MARKETS PLC 1.177 2,574 2,527 360,296 | 2023/8/12
ELECTRICITE DE FRANCE 6. 6.25 550 748 106, 671 | 2028/ 5 /30
FCA BANK SPA IRELAND 1. 625 5,470 5,431 774,107 | 2021/9/29
FRIENDS LIFE HOLDINGS PL 8.25 4,970 6, 487 924,717 | 2022/4 /21
GENERAL ELEC CAP CORP 5.5 1,800 2,125 302,995 | 2021/6/7
GLENCORE FINANCE EUROPE 6.0 1,770 2, 060 293,641 | 2022/4/3
HEATHROW FUNDING LTD 6.75 1, 000 1,403 200,045 | 2026/12/ 3
HOLMES MASTER ISSUER PLC 1. 88556 697 700 99,899 | 2054/10/15
IMPERTAL BRANDS FINANCE 4.875 1,715 2,142 305,376 | 2032/6/7
KONINKLIJKE KPN NV 5.0 930 1,129 161,039 | 2026/11/18
NATIONAL GRID GAS FIN 2.75 1,890 1,904 271,479 | 2046/ 9 /22
SANTANDER UK GROUP HLDGS 3.625 3, 320 3, 585 511,022 | 2026/1/14
THAMES WATER UTIL CAY FI 4.625 430 604 86,133 | 2046/6/4
/I 3t 14, 308, 828
AY = =TV TAYz=F o= | FAYz—F v/}
E%*ﬁﬁj’j STADSHYPOTEK AB 1.5 79, 000 82, 980 1,049,703 | 2021/3/17
h it 1,049, 703
Iy x— F)Vvyz=yu—=% | F)Vyz—=su-%
[EfEzF% | NORWEGIAN GOVERNMENT 3.75 75, 300 83, 810 1,084,506 | 2021/5/25
NORWEGIAN GOVERNMENT 1.5 31, 800 32,124 415,689 | 2026/ 2/19
/I 3+ 1,500, 195
Fr~—7 Frve=yyu-% | F7v~=)sn-%
| EffEzE% [ KINGDOM OF DENMARK 1.5 68, 700 75,576 1,256,843 | 2023/11/15
/I it 1,256, 843
a—n Fa—n Fa—n
KA [Ef#ZF% | BUNDESREPUB. DEUTSCHLAND 6.25 3, 500 5, 980 739,926 | 2030/1/4
BUNDESREPUB. DEUTSCHLAND 2.5 4,100 5,511 681,994 | 2046/8/15
#7fE5E% | LAND HESSEN 0.75 1, 000 898 111,121 | 2036/8/4
LAND NORDRHEIN-WESTFALEN 0.375 7, 400 7,572 936,981 | 2021/10/19
LAND NORDRHEIN-WESTFALEN 1.25 2, 600 2,542 314,524 | 2036/5/12
Bk | KEW 0. 375 5, 600 5, 267 651,730 | 2030/4 /23
(< AR | KEW 1.375 6, 800 7,064 874,093 | 2035/7 /31
EihtL{E % | CONTINENTAL AG — 3, 668 3, 665 453,533 | 2020/2/5
(EDOREENDE) | ENBW 3. 625 459 480 59,456 | 2076/4 /2
EUROGRID GMBH 1.875 1,700 1,830 226,436 | 2025/ 6 /10
EUROGRID GMBH 1.5 300 307 37,997 | 2028/4 /18
UNITYMEDIA HESSEN / NRW 4.0 960 1,021 126,375 | 2025/1/15
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T—n % Fa—n Fa—n FHM
KA EihtL{E % | VOLKSWAGEN FIN SERV AG 0.75 1, 100 1,120 138,600 | 2021/10/14
(BUEFEAE) | VOLKSWAGEN LEASING GMBH 2.375 1,300 1,415 175,138 | 2022/9/6
A 2YT [Ef&7E% | BUONI POLIENNALI DEL I/L 2.6 16, 200 21,225 2,626,190 | 2023/9/15
BUONT POLIENNALT DEL I/L 2.35 18, 200 20, 512 2,538,067 | 2024/9/15
BUONT POLIENNALT DEL I/L 3.1 13, 100 16, 505 2,042,239 | 2026/9/15
BUONI POLIENNALI DEL TES 1.65 21, 100 22, 149 2,740,531 | 2020/4 /23
BUONT POLIENNALI DEL TES 1.2 38, 000 38, 475 4,760,511 | 2022/4/1
BUONI POLIENNALI DEL TES 5.5 15, 200 18, 680 2,311,375 | 2022/11/1
BUONT POLIENNALI DEL TES 4.75 6, 400 7,835 969,488 | 2028/9/1
BUONI POLIENNALI DEL TES 4.75 3, 500 4,316 534,130 | 2044/9/1
CCTS EU 1. 552 4, 800 4,912 607,872 | 2018/11/ 1
WeiE g% | ASSICURAZIONT GENERALI 5.5 1,445 1,570 194,376 | 2047/10/27
(EDREEMTE) | CASS RISP PARMA PTACENZA 1.0 2, 200 2,007 248,363 | 2031/9/30
INTESA SANPAOLO SPA 1.125 2, 650 2,672 330,701 | 2022/3/4
INTESA SANPAOLO SPA 1.125 4, 300 4, 281 529,729 | 2027/6/16
TR [Ef&FE% | FRANCE (GOVT OF) 0.5 24, 100 24, 042 2,974,736 | 2026/ 5/25
FRANCE (GOVT OF) 0.25 18, 800 18, 185 2,250,064 | 2026/11/25
FRANCE (GOVT OF) 1.75 11,517 12,078 1,494,532 | 2039/6 /25
FRANCE (GOVT OF) 2.0 8, 240 8, 655 1,070,967 | 2048/5 /25
FRANCE GOVERNMENT 0. A. T 4.25 1,930 2,457 304,038 | 2023/10/25
FRANCE GOVERNMENT 0. A. T 1.5 22, 900 24, 194 2,993,533 | 2031/5/25
FRANCE GOVERNMENT 0. A. T 4.0 1, 830 2,968 367,280 | 2060/ 4 /25
WeiE g% | ALD INTERNATIONAL 0.75 3, 500 3,513 434,726 | 2018/1 /26
(EDREEMTE) | APRR SA 1. 625 1,800 1,788 221,314 | 2032/1/13
BPCE SA 0. 625 3, 500 3, 559 440,413 | 2020/ 4 /20
BPCE SFH - SOCIETE DE FI 1.75 6, 300 6, 899 853,624 | 2024/ 6 /27
CREDIT AGRICOLE ASSRNCES 4.25 1, 200 1,265 156, 627 | 2049/ 1 /29
CREDIT AGRICOLE HOME LOA 0.75 6, 900 6, 891 852,627 | 2027/5/5
CREDIT AGRICOLE LONDON 1.875 1, 900 1,949 241,203 | 2026/12/20
DEXIA CREDIT LOCAL - 1, 600 1, 605 198,645 | 2020/6/5
DEXTA CREDIT LOCAL 0.25 4,700 4,716 583,512 | 2022/6/2
ELECTRICITE DE FRANCE 4. 625 500 654 80,987 | 2030/ 4 /26
ELECTRICITE DE FRANCE 5.0 1, 300 1,374 170,104 | 2049/ 1 /22
ELECTRICITE DE FRANCE 4.125 900 941 116,454 | 2049/ 1 /29
ELECTRICITE DE FRANCE SA 5. 625 323 474 58,655 | 2033/2/21
EUTELSAT SA 1.125 1, 100 1,126 139,380 | 2021/6 /23
PSA BANQUE FRANCE 0.5 500 503 62,339 | 2020/1/17
SOCIETE DES AUTOROUTES 0.37 2, 800 2,837 351,127 | 2020/1/3
SOCIETE FONCIERE LYONNAT 1.875 1, 600 1,691 209, 236 | 2021/11/26
SOCIETE FONCIERE LYONNAT 2.25 800 863 106,885 | 2022/11/16
TDF INFRASTRUCTURE SAS 2.5 1, 400 1, 486 183,923 | 2026/4/7
TOTAL S. A. 3. 369 2,920 2,993 370,323 | 2049/12/29
AXY R W@ tAE % | ABBEY NATL TREASURY SERV 0.371 750 757 93,774 | 2019/8/13
(&0REENEE) | BRITISH TELECOMMUNICATIO 1.75 1, 700 1,773 219,401 | 2026/3/10
HSBC HOLDINGS PLC 0.37 8,904 8,975 1,110,558 | 2022/ 9/27
HSBC HOLDINGS PLC 3.375 1, 500 1,575 194,888 | 2024/1/10
JAGUAR LAND ROVER AUTOMO 2.2 1,770 1, 809 223,929 | 2024/1/15
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AF¥Y R WeiE g% | NATIONWIDE BLDG SOCIETY 0.5 4,048 4, 064 502,943 | 2024/2/23
(Bo&EEAEE | ROYAL BK OF SCOTLAND PLC 0.5 5, 465 5, 457 675,271 | 2024/5/15
ROYAL BK SCOTLND GRP PLC 2.0 4,726 4, 860 601,337 | 2023/3/8
TRINITY ACQUISITION PLC 2.125 3,155 3, 302 408,676 | 2022/ 5/26
E [Ef&7E% | NETHERLANDS GOVERNMENT 1.75 18, 600 20, 803 2,574,001 | 2023/7/15
WAL S | ACHMEA BANK NV 0.875 2, 200 2,227 275,662 | 2018/ 9 /17
(BDEEEAES | ACHMEA BV 2.5 810 871 107,820 | 2020/11/19
ASML HOLDING NV 0. 625 342 344 42,666 | 2022/7/7
ASML HOLDING NV 1.375 1,013 1,029 127,389 | 2026/7/7
ATF NETHERLANDS BV 2.125 3, 400 3,528 436,579 | 2023/3/13
EDP FINANCE BV 1.875 1,387 1,418 175,560 | 2023/ 9/29
IBERDROLA INTL BV 1.125 1, 800 1,802 223,068 | 2026/4 /21
ING BANK NV 3.625 1, 500 1,651 204, 366 | 2026/ 2 /25
INNOGY FINANCE II BV 5.75 520 782 96,758 | 2033/2/14
LEASEPLAN CORPORATION NV 1.0 2, 800 2, 849 352,593 | 2021/ 5/24
MYLAN NV 1.25 1,031 1, 059 131,060 | 2020/11/23
MYLAN NV 2.25 2,057 2,148 265,859 | 2024/11/22
MYLAN NV 3.125 794 858 106,240 | 2028/11/22
NN GROUP NV 4. 625 912 985 121,997 | 2048/1 /13
RELX FINANCE BV 0.375 4, 487 4,511 558, 174 | 2021/ 3/22
TEVA PHARM FNC NL 11 1.125 746 718 88,923 | 2024/10/15
TEVA PHARM FNC NL 1T 1. 625 405 372 46,065 | 2028/10/15
VOLKSWAGEN INTL FIN NV 2.5 1,110 1, 109 137,337 | 2049/12/29
VONOVIA FINANCE B.V. 3.625 525 598 74,069 | 2021/10/8
VONOVIA FINANCE BV 1. 625 2, 400 2,513 311,039 | 2020/12/15
ARA [Ef&7E% | BONOS Y OBLIG DEL ESTADO 2.75 12, 000 13, 499 1,670,265 | 2024/10/31
BONOS Y OBLIG DEL ESTADO 1.95 3, 300 3, 300 408,333 | 2030/ 7 /30
BONOS Y OBLIG DEL ESTADO 2.9 10, 880 10, 933 1,352,825 | 2046/10/31
BONOS Y OBLIG DEL ESTADO 3.45 1, 300 1, 365 168,945 | 2066/ 7 /30
SPAIN 1/L BOND 1.8 4,000 4,584 567,180 | 2024/11/30
SPAIN I/L BOND 0.65 9,276 9, 440 1,168,021 | 2027/11/30
WiE g% | BANKIA SA 3.375 2,100 2,154 266,552 | 2027/3/15
(B0EEEAES | BANKINTER SA 0. 625 2, 600 2,658 328,879 | 2020/10/ 9
BANKINTER SA 2.5 4,100 4,178 516,982 | 2027/4/6
CATXABANK — 1,900 1,902 235,448 | 2018/1/9
CAIXABANK SA 0. 625 7, 200 7, 350 909, 474 | 2020/11/12
CAIXABANK SA 1.125 3, 500 3, 506 433,871 | 2024/ 5/17
1E2 HOLDCO 2.875 2, 300 2, 495 308,712 | 2026/6/ 1
INMOBILIARTA COLONTAL SA 1.45 2, 800 2,763 341,951 | 2024/10/28
MAPFRE SA 4.375 1, 700 1,810 223,954 | 2047/3/31
SANTAN CONSUMER FINANCE 0.75 2, 000 2,027 250,864 | 2019/4/3
AL X — [Eff7E%4 | BELGIUM KINGDOM 0.8 13, 700 14, 265 1,765,108 | 2025/ 6 /22
BELGIUM KINGDOM 2.25 5, 600 6, 153 761,331 | 2057/6/22
BELGIUM KINGDOM 2.15 1, 490 1,572 194,587 | 2066/ 6 /22
g ttAE % | ANHEUSER-BUSCH INBEV NV 2.75 1,608 1,748 216,295 | 2036/3/17
(4B88EMES) | BELFIUS BANK SA/NV 2.25 1, 500 1,544 191,114 | 2018/9/26
BELFIUS BANK SA/NV 3.125 1, 800 1,914 236,834 | 2026/5/11

— 50
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AT z—F ?‘?%Hﬁ? AKELIUS RESIDENTIAL AB 1.75 2,513 2,536 313,883 | 2025/2/7
NrevINg | itk | SES SA 4. 625 1, 864 1,986 245,829 | 2049/12/29
(ADEEENES) | SES SA 5. 625 1,284 1, 425 176,354 | 2049/12/29
Frovw—2U f’%*{ﬁf TDC A/S 1.75 1, 700 1,723 213,201 | 2027/2/27
TANT R | i@t | FCA BANK SPA IRELAND 1.25 857 867 107,319 | 2018/6 /13
(GUHEEMEE) | JOINSON CONTROLS INTL PL 1.0 2,991 2,996 370,761 | 2023/9/15
LIBERTY MUTUAL FIN EU 1.75 1,944 1,993 246,679 | 2024/ 3 /27
SILVERBACK FINANCE DAC 3.1261 3,033 3, 050 377,390 | 2037/2/25
A N AL %%jﬁﬁf GALP GAS NATURAL DISTRIB 1.375 600 602 74,542 | 2023/9/19
A2 3% T | [EfEFES | SLOVAKIA GOVERNMENT BOND 1. 625 970 1,015 125,693 | 2031/1 /21
2 R=7 I_'H%E# REPUBLIKA SLOVENIJA 1.25 574 577 71,456 | 2027/3 /22
TAU A WA | AT&T INC 3.55 131 145 17,990 | 2032/12/17
(ﬁi‘?’z‘ﬁz‘ﬁ/\ﬁ%) AT&T INC 3.375 636 682 84,459 | 2034/3/15
AXALTA COATING SYSTEMS 4.25 2,710 2,931 362,746 | 2024/ 8/15
BANK OF AMERICA CORP 0.171 2,785 2, 800 346,523 | 2019/ 7 /26
BANK OF AMERICA CORP 0.736 6,518 6, 564 812,285 | 2022/2/7
COCA-COLA CO/THE - 1,183 1,179 145,978 | 2021/3/9
COCA-COLA CO/THE 1.125 585 591 73,216 | 2027/3/9
GENERAL ELECTRIC CO 1.5 1,931 1, 940 240,060 | 2029/ 5 /17
GENERAL ELECTRIC CO 2.125 2,017 2,045 253,058 | 2037/5/17
GOLDMAN SACHS GROUP INC 5.125 1, 300 1,457 180,311 | 2019/10/23
JPMORGAN CHASE & CO 1.638 2,321 2, 358 291,854 | 2028/5/18
KRAFT HEINZ FOODS CO 2.25 1,342 1, 365 168,927 | 2028/5/25
LEVI STRAUSS & CO 3.375 1, 340 1, 380 170,811 | 2027/3/15
MCDONALD’ S CORP 1.0 2, 200 2,234 276,520 | 2023/11/15
MORGAN STANLEY 1.75 950 992 122,776 | 2024/ 3 /11
MORGAN STANLEY 1.875 3, 287 3,323 411,166 | 2027/4 /27
THERMO FISHER SCIENTIFIC 1.5 379 394 48,752 | 2020/12/ 1
UNITED PARCEL SERVICE 0.098 3,120 3,139 388,437 | 2020/ 7 /15
[Ea] 555 FPRAES% | ASTAN DEVELOPMENT BANK 1.4 3, 600 3,601 445,650 | 2037/2/6
(K< &fif%) | EURO STABILITY MECHANISM 1.8 3,470 3, 648 451,407 | 2046/11/ 2
EUROPEAN INVESTMENT BANK 0.25 11, 150 11, 239 1,390,626 | 2024/10/14
EUROPEAN INVESTMENT BANK 1.0 8, 000 8,016 991,829 | 2031/3/14
EUROPEAN INVESTMENT BANK 1.125 12,100 12, 157 1,504,199 | 2033/4 /13
EUROPEAN UNION 0. 625 4, 750 4,932 610,350 | 2023/11/ 4
A=A bFYT | Bl L% | COMONWEALTH BANK AUST 0.375 5,770 5, 740 710,261 | 2024/4 /11
(BREENER) | NATIONAL AUSTRALIA BANK 0.25 5, 429 5, 457 675,236 | 2022/ 3 /28
SCENTRE MGMT LTD 0.318 2, 000 2,009 248,637 | 2018/7/16
WESTPAC BANKING CORP 0.75 8, 420 8, 678 1,073,787 | 2021/7/22
Za-Y=5/F (Z&Hiffﬁf WESTPAC SEC NZ/LONDON 0.25 6, 558 6,577 813,828 | 2022/4/6
A¥va WeiE g% | AMERICA MOVIL SAB DE CV 4.125 1, 200 1,313 162,545 | 2019/10/25
(4BBBEMEE) | AMERICA MOVIL SAB DE CV 5.125 800 845 104,559 | 2073/9/6
Fxa Eﬁﬁﬁf EP ENERGY AS 4.375 3,610 3, 741 462,879 | 2018/5/1
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N—~=7 | [Ef&FES | ROMANIA 2.875 1,100 1,200 148,484 | 2024/10/28
a7 7 | EEGES | CROATIA 3. 875 3, 200 3, 552 439,611 | 2022/5/30
NI W g% | CARNTVAL CORP 1.125 630 646 79,961 | 2019/11/6
(0EEEAER | CARNIVAL CORP 1. 875 2,592 2,756 341,121 | 2022/11/7
h it 83, 628, 278
NI — T7+V | T7xU K
[ EffZE% [ HUNGARY GOVERNMENT BOND 3.0 470, 000 487, 742 195,584 | 2024/ 6 /26
/I B 195, 584
KT F TraF ala
[Ef#zF% | POLAND GOVERNMENT BOND 3.25 9, 000 9,135 268,595 | 2025/7 /25
POLAND GOVERNMENT BOND 2.5 4,000 3, 807 111,943 | 2026/ 7 /25
/I B 380, 538
a it 102, 319, 973
kIR BRI, WIR ORI 2 73 [E O % R TS 78 BARS O PEIC L 0 FIRE L= b D TY,
kA - FEAIER O AL AR XY 0 #5C,
| RMEEIOBRARER
# i A - =
= J=3 HH 7t J=3 HH
=Py Epa
1 (i) Gl BOBL 16 _
BTP — 1, 798
BUNDS — 17, 046
GILTS 2,948 -
SCHATZ 14, 131 —
* HLATART XU 0 5T,
kPR BRI WK ORI 2 23 E O %% EAS 78 B ARG O MBI L 0 IERF L7z b DT,
OREIEFEMEDER (20174 6 A 8 HETE)
T H _ El H x
i il HH e RS
T %
/AR 102, 319, 973 94.1
a—)L s m— U Z0fh 6,441,118 5.9
PGS e PER AR 108, 761, 091 100. 0

*BRAOBAATHTEI D 5T,

* UHARIZ I T DM THIE PE (106,596,808 T 1) DIEEFEMPEREE (108,761,091 1) (ZxH3 5 Lb31398.0% T,

*AMEIE TR, IR O Wil 2 o 23 [F O xf i % FE {5 7T

AR OMEIC L 0 MEHRFE L2 b 0T, 18R F=142.53, 1 AA A7 T

=113.96M, 1 AV =z—7F v/ m—7F=12651, 1 / VU =—27un—%=12.94/, 17 ~v—2 /7 n—>x=16.63[, 1=—r=123.73[1,

1F=aaLF=470H, 174V F=0.4011H,

1 AvF=29.40M,
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O&jk, BF. TARVEEMBEDKRT wizefermn) OBJ/DIKRT (01656 59 B~201746 A 8H)
TH H ERES TH H £l 1
A
W #E 138, 848, 949, 657 ORI e 1,760, 186, 462
a— . m— 4,009, 085, 370 SIFILE. 1,769, 841, 482
3k GEAAE) 102, 319, 973, 520 Z ORI G4 496, 836
FULALE 30, 375, 995, 109 SANFILE AN 10, 151, 906
IFILE 400, 279, 251 (B) HIfFEHTHEIELE 1,328, 388, 520
HiTEL 2 199, 839, 258 f‘ffg N ? Z;i ?‘5‘2 2‘;
== JCHETH s , N

AT b o3, 1T, 149 (©) S%EHEREISEEI8IE 43,840,012

® fafE 31, 496, 460, 364 ,
ST GIE~N 1, 220, 981, 053
iiﬁ; ~ o 330’ 308, 704 TGRS A 1,177, 141, 041
i1 166, 100, 000 0 REEAZE A 23,266, 356
ARALFIE 1,660 (E) LHE%S(A+B+C+D) 3,109, 148, 638
©) MEEMIEA—B) 107, 352, 489, 293 P EEEESS 28,019, 960, 258
TR 74,728,519, 188 @ emEZEEse 7,284,677, 883
YA R 32,623,970, 105 ) muEiEsse A 5,789, 816, 674
D) ZHEROH 74,728,519,18811 () #HE+F+G+H) 32,623,970, 105
1 FO% Y EEMEE(C/ D) 14, 366/ REMBHABIES (1) 32,623,970, 105

() 18 oo A %813 68,959,960,397 [ . H 138 0 3% & T A 48 1%

20,557,722, 1171, Hirh — A0 e A 4R 13 14,789,163,32619 . 1

R 72 O M PE AL L.43661 T,

() Y~ —77 v RERENG LT 5 HEIEE0 YR ITAL
o ) AT A UHA MM 7 FED (EREEEEZER)
© ) AT A VNS 7 v FRC (EREREEREH)
© ) LT=4 A MM 7 7 RRVA (BREEREZER)
© ) LT A A MEWER 7 7V FF GERBERERER)

c JNT T a—= s L AH— K

45,056,128,696 1]
23,333,331,112[1

2,521,245,936 1
1,972,491,504
1,845,321,940

FAHRORBLOH T B) BEFE ST E BRI H L O (0) £MEEIFHRI
BEIHROFMMLAIC LD bDOEELET,

FAEORVLO P C (@) BMERZBEE & H 2O, FREOBINE
TEDEE, BINERE % LI ABiEH 0 5 IEAR 2 74 LW IRy &2 o
E3

R ORIOHT T H) BHERBE L H DO, PRIFIOER, s
R D IR 2 22 LSO e 228 2 VW ET,
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SRAHE > TEHHE S D ARG ERICEE T SMEDRIRERETLVE L,
<ZHE#EMAA : 200173 A318>

@R7Ty THEIZBRABFMDAEICDEERTE LUV —BRAFEAREERB RIS T
S SRR GRERICEES S EONRERZITVE L
<ZE@EAAB : 20174£3 A31BA>

QONEAB FHEEIIHRIERRZICHT IREELEMT SMENHREREZTVEL,
<ZEHE@EAABA : 2017£ 3 A318>

@EFIFENSE LV ABELERGICRIFMDAEXITDOEETE LUV —REREARER
AHBSRAHE > TEHET SRAAMGEREICERET SEDNREEZITLE L,
<ZE@EAAB : 20174£3 A31BA>

COEMABLENSIITRIFFMOAEICOE., ERB LUV —RARZAREEEHERAIIC

Mo TEHME Y S ARG REHICEE T SMEDHRERZITLVE L=,
<ZEHE#EMAA : 200173 A31B8>



J LT —AWPEMESRT 7 > FFC GERHBEIRERER)

J L5 —APEMEST 7> FFC GEBEEIRERER)
FE1238~E12888 (20165F12H 8 H~2017%£6 A 7 H)

OZF7 7Y DA
T
£ 5 8 A 2006&9)511451«)[!% WL LET,
JLS-MWPEMERT7VF IY—T7 K (AT IRF—T72UF] EVVET, ) ZRAE~ODEEEZBL T, FELT
& m 5 & | AZAEIUT FLZTOAME (B, BAFHERE. EBFE ONBAFE) . EREEE. HEF) 2XENETBERERRLEL,

ERAMENREENS CLEAME L THRBNAERETS CLEEKRE LFET, RERANERTEECODVTE, RAIE LT
BB~V OEFAL. ABETHURVOBERENSCLEEELET.

rhBERE [LL7= APEMESR T 7 > FFC| XY —T 7V FRBAHEFERENRE LFT . B AHEFICERREST 5584/ HYES.
e X ¥ = 7 7 v F|A—Z+SUFELBTORHBEIEREGRELET.

[F— /L\? MPEMES 77V FFC | NERTEE~NDEEREZNSICIHFIEEZZTEL A,
e ¥ — 7 7 v F[AERCEE~OREBIACHFRERTZEA.

o B K s ’EB‘%EE%IH FRAIE LCTHRIF - S FENBZFERDICRENRETVNET, 2L, EEMBKEEICL > TEITEREARLLE
T B3 EAHYES. BREOCERICOVTIE, HICHIREHRTS. TAHMILE—DBRETVET.

O&miIE30EA D ERELRE

A B ~ 7 ~ — e
" - " e B ﬁ:;@ — ;}ﬁﬁ — %EEP P = 743 e 5 | ilw w
(O BivE) 5 Al % & [ MOAN W Bk B o E|R il
] ] % % % % EVE]
994 (20154£ 1 7 H) 9, 541 6 1.0 120. 85 1.5 90. 8 12.3 1,015
1008 (2015%E 2 J1 9 H) 9,601 7 0.7 122. 09 1.0 87.9 11.0 1,022
101 (2015%E3 71 9 H) 9, 560 4 N0. 4 121. 47 N0.5 95.5 5.2 1, 069
102 (201544 1 7 H) 9, 657 7 L1 123. 07 1.3 92.5 14. 1 936
1038 (20164E 5 7 7 H) 9, 447 3 A2, 1 120. 03 N2.5 98.9 12.1 943
10435 (2015%E 6 J1 8 H) 9,414 6 0.3 119.57 A0, 4 94.9 14.2 1,071
10658 (201647 H 7 H) 9, 430 6 0.2 120. 13 0.5 90. 2 1.4 1,160
1065 (201548 71 7 H) 9, 468 9 0.5 120. 62 0.4 94. 4 1.5 1,164
L07H (201549 71 7 H) 9, 522 6 0.6 121. 61 0.8 90. 2 11.9 1,187
1081 (2015%E10J] 7 H) 9, 502 4 N0.2 121. 52 A0, 1 93.3 12.2 1,185
10935 (20154E11J1 9 H) 9, 426 4 0. 8 120. 77 A0, 6 97.9 13.9 1,192
11085 (2016%E12/1 7 H) 9, 355 0 A0, 8 119.85 A0, 8 98. 4 20. 0 1, 260
1115 (20165E 1 H 7 H) 9,419 5 0.7 120. 93 0.9 90. 1 33.3 1,367
112 (20164E 2 J] 8 H) 9,478 5 0.7 122.01 0.9 94. 6 35. 3 1,351
1138 (201643 71 7 H) 9,451 0 N0.3 121.78 N0.2 97.0 26. 6 1,378
1148 (201644 71 7 H) 9, 495 7 0.5 122. 41 0.5 94.7 25.3 1,386
1158 (20164E 5 7 9 H) 9,572 6 0.9 123. 56 0.9 91.2 16.9 1,330
11635 (20164E 6 7 7 H) 9, 623 4 0.6 124. 13 0.5 92. 4 20. 8 1,327
1178 201657 H 7 H) 9,707 3 0.9 125. 37 1.0 91.0 29. 8 1, 350
1181 (20164E 8 J1 8 H) 9,714 4 0.1 125. 45 0.1 95. 0 24.3 1,435
1198 (201649 1 7 H) 9,722 4 0.1 125. 28 A0, 1 95.7 25.3 1,502
1208 (20164E10J] 7 H) 9, 637 4 N0.8 124. 09 N0.9 95. 2 26. 0 1,641
1213 (20164E111 7 H) 9, 590 4 A0, 4 123.32 0. 6 96. 0 37.9 1,672
12235 (20164E12J1 7 H) 9,413 6 N1.8 120. 74 N2, 1 98. 6 34. 0 1, 646
1231 (20174 1 J10H) 9, 402 4 A0, 1 120. 69 N0.0 100. 0 36. 0 1,644
12481 (201742 1 7 H) 9,418 4 0.2 120. 66 A0.0 95.3 38.5 1,705
1251 (201743 1 7 H) 9,414 4 0.0 120. 57 A0, 1 95. 8 11.5 1,759
12681 (20174 4 A 7 H) 9, 494 7 0.9 121. 87 1.1 92.7 20. 1 1, 809
12711 (20174 5 H 8 H) 9, 467 2 0.3 121. 55 0.3 94. 4 16.2 1,861
1288 (20174 6 H 7 H) 9, 584 5 1.3 123.19 1.4 93. 3 35. 4 1,954
k FEYEAAR D ME T =130 Bl DA 72

kM7 7 RE= P —T 7 0 REMAANETOT, MEHMALSE) | THEFLMIE) IFEEFELZERH L TBY £7,
KRR I RIT B OV TR — 72 0 @ T,

T v—7 (ETN—DN=TF=A LT UTER @H) A7 7 A A~y
RAR—2) &b LI, %’lﬁi/ﬁﬂ!ﬁﬁl’\//ﬂﬁl*a:%ﬁ'b B L7 b DT

KT N—LN—=F « Ty fF A T)b - B i’JJZU‘Z‘@F%ﬁfAH‘ LAF [ —b3—7) LET. ) F, BTy b~V 20 FOBEBRSETIEARL,
J BT —MPEENESR 7 7 o RFC GEIEBIREH ) 2&RL, B#L, LEa— Lif' iﬁt ") 5 HOTHEH Y FtA, TA—AA— T8 LT bS]
F—A T UTHEE #BE) A5 v 27 A (Bloomberg AusBond Composite 0+ Yr Index) 13, Z/—2b/N—=7 « Ty fF U R« )b+ E'— DOFEEE 23— &
Y= ThHY, BTy bR P A MR LTTIA BV ASNTOVET, TA—LAN=FF, TV—bN =T F =2 T )T (BE) A>T v 7 A
(Bloomberg AusBond Composite 0+ Yr Index) IZBIHY 207070 2 77— 5 T LI OB IEREME 372 52 & AT 5 & O Tl 0 E X A

\ A=A R TV THER (BE) 4/7‘/7/( (Bloomberg AusBond Composite 0+ Yr Index) (I, [Efff, #EBEJFE ONBUFE) | #HELROTE Y b

Ny JAESFETHRENTEY , A—2 ]‘7 U TR TRAT SN2 T OMME RN & 52 05 e LCnET, SR, h— =% N5 U 7%
ERDNLFv—2 & LTAL bR TOET,

T TNh—b 3=

X—2) ) %, Bloomberg AusBond Composite 0+ Yr Index (A—ALKZ VU7
/Eﬂjf’é/look LT L TVhET,
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O L EREih DEAEMEE & IR FDHERS

" — : T ® BB~ > T - — 7 & Ea %

*® 5 i A H % % % B S A Rk m ok %

) M % % % %

20164E12H 7 H 9,413 — 120. 74 — 98. 6 34.0

#1238 123K 9, 400 A0. 1 120. 61 A0. 1 99. 4 36. 6
TRES)

201741 A10H 9, 406 AO0. 1 120. 69 A0.0 100. 0 36. 0
SNEG)

201741 H10H 9, 402 — 120. 69 — 100. 0 36. 0

%12433 1 HE 9, 427 0.3 120. 81 0.1 98. 4 43. 2
TRES)

201792 H 7 H 9, 422 0.2 120. 66 A0. 0 95. 3 38.5
)

20172 A 7 H 9,418 — 120. 66 — 95. 3 38.5

#1258 2 Ak 9, 451 0.4 120. 98 0.3 97.2 14.1
TNES)

2017%E3 A 7 H 9,418 0.0 120. 57 AO0. 1 95. 8 11.5
SREG)

201743 A 7H 9,414 — 120. 57 — 95. 8 11.5

%12633 3 AR 9, 460 0.5 121. 28 0.6 96. 1 18. 1
TRES)

201744 H 7 A 9, 501 0.9 121. 87 1.1 92.7 20. 1
)

20174 A 7 H 9, 494 — 121. 87 — 92.7 20. 1

H127H 4 7K 9, 484 A0. 1 121.75 A0. 1 93.9 19.8
TRES)

20175 A 8 H 9, 469 ANO0. 3 121.55 AN0. 3 94. 4 16. 2
SNEG)

201745 H 8 A 9, 467 — 121. 55 — 94. 4 16. 2

ﬁ%l?&ﬁﬁ 5 K 9, 582 1.2 123. 10 1.3 93. 6 33.9
TRES)

201746 H 7 A 9, 589 1.3 123. 19 1.4 93.3 35.4

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

OB ERHIh DERIEB & SRDEMTE

[EHEMBDOHRS]

LUERPOBRLEMBOBEEL+2. 1% (DESEHERELTHEY) 4Y, RUFI—UD+2.0%%0. 1RA U FERIYFELF, B
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. FIZEEA & DEREIKR
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(B) shE (OhEHEE) AthfE  SaiRIBER
E] Bl x
k7 ] ) . - EL -
E I A NEReE | BEREE EEEA A
F—=A KT VT % T5 R T5 RV FM

[EfEFF% | AUSTRALTAN GOVERNMENT 2.75 200 207 17,067 | 2024/4 /21
AUSTRALIAN GOVERNMENT 4.5 1,040 1,272 104,551 | 2033/4 /21

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

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

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

FERRIE % ATRSERVICES AUSTRALIA 4.75 500 538 44, 241 2020/11/19
(Br < &) | ASTAN DEVELOPMENT BANK 2.6 1, 500 1, 522 125, 067 2020/ 1 /16
ASTAN DEVELOPMENT BANK 2.8 1, 300 1, 327 109, 044 2021/1/19

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

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

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

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

KFW 2.75 2,500 2,543 208, 989 2020/ 4 /16
LANDWIRTSCH. RENTENBANK 2.7 700 711 58, 452 2020/1 /20
LANDWIRTSCH. RENTENBANK 2.7 1, 000 1,011 83, 131 2022/9/5

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

Hm LS | AAT LTD 4. 985 500 525 43, 153 2042/10/ 6
(SbBWEAES | ABB FINANCE AUSTRALIA 4.25 500 505 41,541 | 2017/11/22
ADANT ABBOT POINT TERMIN 6. 75 1, 000 1, 006 82, 682 2018/11/ 1

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

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

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

ANGLO AMERICAN CAPITAL 5.75 1,500 1,546 127,043 | 2018/11/27

— 64
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WiE L% | APPLE INC 2.385 1,500 1,504 123,611 | 2019/8 /28
(BOREEAER | APT PIPELINES LTD 7.75 1,700 1,937 159, 182 | 2020/ 7 /22
ASCIANO FINANCE LTD 5.4 700 731 60,067 | 2027/5/12
AURIZON NETWORK PTY LTD 5.75 500 541 44,478 | 2020/10/28
AUSNET SERVICES HOLDINGS 7.5 1, 900 1,928 158,491 | 2017/9 /25
AUST & NZ BANKING GROUP 2.625 1, 500 1,509 124,003 | 2019/1 /25
AUST & NZ BANKING GROUP 3.75 500 514 42,262 | 2019/7/25
AUST & NZ BANKING GROUP 2. 965 1, 000 1,014 83,369 | 2021/4/7
AUST & NZ BANKING GROUP 3.995 2,000 2,023 166,288 | 2023/6 /19
AUST & NZ BANKING GROUP 5.0 1,500 1,670 137,273 | 2023/8/16
AUST GAS NETWORK VIC 3 P 4.5 1,200 1,252 102,938 | 2021/12/17
AUSTRALIAN PRIME PROPERT 5.0 800 842 69,236 | 2019/11/7
AUSTRALIAN PRIME PROPERT 3.75 600 606 49,859 | 2024/ 5 /22
BANK OF AMERICA CORP 4.25 1, 400 1,455 119,628 | 2020/3/5
BNP PARIBAS AUSTRALIA 4.5 1,300 1,310 107,657 | 2017/10/ 4
BP CAPITAL MARKETS PLC 4.75 1,100 1,135 93,320 | 2018/11/15
BPCE SA 4.5 1, 000 1,015 83,478 | 2018/4 /17
BPCE SA 3.5 1, 000 1,010 83,045 | 2020/ 4 /24
BRISBANE AIRPORT CORP LT 8.0 800 883 72,576 | 2019/7/9
BWP TRUST 4.5 500 515 42,349 | 2019/5/27
CALTEX AUSTRALIA FIN LTD 7.25 800 853 70,121 | 2018/11/23
CATERPILLAR FIN AUSTRALI 2.6 500 500 41,097 | 2020/ 5 /26
CITIGROUP INC 3.285 900 911 74,936 | 2021/5/4
COMMONWEALTH BANK AUST 3.75 500 516 42,401 | 2019/10/18
COMMONWEALTH BANK AUST 7.25 1, 000 1,124 92,415 | 2020/2/5
COMMONWEALTH BANK AUST 2.915 2,000 2,026 166,551 | 2021/1/18
COMMONWEALTH BANK AUST 4.38 600 621 51,097 | 2026/6/3
CONNECTEAST FINANCE PTY 5.75 1, 000 1, 080 88,811 | 2020/9/2
CREDIT SUISSE SYDNEY 2.585 1,000 999 82,118 | 2017/11/14
CREDIT SUISSE SYDNEY 2.895 800 804 66,083 | 2020/ 4 /29
ConQuest Trust 2.915 584 586 48,203 | 2047/6/15
DBNGP FINANCE CO PTY LTD 6.0 1, 300 1,378 113,275 | 2019/10/11
DEXUS WHOLESALE PROPERTY 4.25 500 516 42,421 | 2019/7/1
DEXUS WHOLESALE PROPERTY 4.25 1,000 1,040 85,488 | 2022/6/16
DOWNER GROUP FINANCE PTY 5.75 500 518 42,627 | 2018/11/29
DOWNER GROUP FINANCE PTY 4.5 1, 600 1, 600 131,532 | 2022/3/11
ENERGY PARTNERSHIP GAS 4.25 1, 900 1,929 158,516 | 2020/ 6 /15
ETSA UTILITIES FINANCE 6.25 700 706 58,074 | 2017/9/7
FORD MOTOR CREDIT CO LLC 4.05 1, 400 1,430 117,568 | 2018/12/10
FORD MOTOR CREDIT CO LLC 3.588 1,000 1,018 83,651 | 2020/6/2
FirstMac Mortgage Fundin 3.105 619 627 51,550 | 2044/12/10
FirstMac Mortgage Fundin 2.79 1,506 1,507 123,841 | 2046/11/20
FirstMac Mortgage Fundin 3.125 839 850 69,873 | 2047/4/8
GE CAP AUSTRALIA FUNDING 5.5 500 562 46,200 | 2022/8/8
GENERAL PROPERTY TRUST 3.591 1,000 1,004 82,559 | 2023/11/7
GLENCORE AUST HOLDINGS P 4.5 700 723 59,417 | 2019/9/19
GOLDMAN SACHS GROUP INC 5.0 1, 300 1, 360 111,804 | 2019/8/21
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WAL % | HYUNDAT CAPITAL SERVICES 3.5 1, 300 1,310 107,683 | 2022/ 3 /30
(BOREEAER) | IDOL TRUST 2.45 183 183 15,040 | 2045/6 /17
ING BANK NV/SYDNEY 5.0 1, 100 1,141 93,787 | 2018/11/27
INTEL CORP 3.25 700 714 58,675 | 2019/12/1
INTEL CORP 4.0 600 633 52,063 | 2022/12/ 1
JPMORGAN CHASE & CO 4.65 1, 000 1,009 82,985 | 2017/11/7
LLOYDS BANK PLC 2.735 1, 700 1,701 139,774 | 2018/8/28
LLOYDS BANK PLC 3.25 1, 300 1,317 108,286 | 2020/4/1
MACQUARIE BANK LTD 3.25 1, 400 1,419 116,665 | 2020/3/3
MACQUARIE UNIVERSITY 6.75 700 794 65,249 | 2020/9/9
MEDALLION TRU 2016-1 AIA 3.02 738 748 61,537 | 2048/2/18
MIRVAC GROUP FINANCE LTD 5.75 1, 000 1,082 88,922 | 2020/9/18
MORGAN STANLEY 7.375 2,500 2,588 212,666 | 2018/2 /22
Medallion Trust 2.735 1, 002 1,007 82,751 | 2049/4 /23
NATIONAL AUSTRALIA BANK 2.715 2, 000 2,015 165,608 | 2019/ 2 /25
NATIONAL AUSTRALIA BANK 2.815 2,100 2,122 174,368 | 2020/11/5
NISSAN FIN SERVICES AU 3.0 2, 250 2, 269 186,460 | 2020/3/3
NISSAN FINANCIAL SERVICE 2.5 500 499 41,010 | 2019/9/6
National RMBS Trust 2.89 1, 370 1, 382 113,593 | 2047/12/20
QANTAS ATRWAYS LTD 7.5 1, 500 1,716 141,053 | 2021/6 /11
QIC SHOPPING CENTRE FUND 5.0 1, 000 1,003 82,467 | 2017/7 /27
QIC SHOPPING CENTRE FUND 3.75 1, 000 1,021 83,921 | 2021/2/24
RABOBANK NEDERLAND AU 7.25 1, 000 1,043 85,750 | 2018/ 4 /20
RESTMAC 2.575 1, 407 1, 407 115,688 | 2044/3/7
Resimac 2.82 893 895 73,600 | 2048/ 9 /11
SCENTRE MGMT LTD 4.5 1, 200 1, 259 103,484 | 2021/9/8
SGSP AUSTRALTA ASSETS 5.5 1, 300 1, 395 114,668 | 2021/3/12
STOCKLAND TRUST 5.5 500 529 43,506 | 2019/9/6
STOCKLAND TRUST 4.5 1, 300 1, 370 112,598 | 2022/11/23
SUNCORP-METWAY LTD 3.0 700 707 58,166 | 2020/10/20
SUNCORP-METWAY LTD 3.145 1, 300 1,319 108,456 | 2021/ 4 /12
TELSTRA CORP LTD 4.5 700 722 59,388 | 2018/11/13
TELSTRA CORP LTD 7.75 1, 400 1,614 132,630 | 2020/ 7 /15
TELSTRA CORP LTD 2.9 600 604 49,652 | 2021/4/19
TORR 2009-3 A 2.965 217 218 17,927 | 2041/1/14
TORR 2016-1 A 2.95 770 777 63,876 | 2048/2/18
TORRENS TRUST 2.535 619 618 50,856 | 2046/ 8 /14
TOYOTA FINANCE AUSTRALIA 3.1 500 504 41,429 | 2022/5/19
TRANSPOWER NEW ZEALAND 4.25 500 527 43,313 | 2021/8/6
TRANSPOWER NEW ZEALAND L 5.75 900 1,029 84,580 | 2023/8 /28
UBS AG AUSTRALIA 4.0 1, 100 1,133 93,134 | 2019/8/27
UNITED ENERGY DISTRIBUTI 3.5 800 798 65,597 | 2023/9 /12
UNIV OF SYDNEY 4.75 500 536 44,082 | 2021/4/16
UNIVERSITY OF MELBOURNE 4.25 500 531 43,635 | 2021/6/30
VICTORIA POWER NETWORKS 2.045 900 858 70,509 | 2022/1 /17
VOLKSWAGEN FIN SERV AUST 5.0 1, 000 1,001 82,275 | 2017/6 /27
VOLKSWAGEN FIN SERV AUST 4.25 800 811 66,702 | 2018/4/4
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E@ttfiE%: | WELLS FARGO & COMPANY 4.25 2,100 2,123 174, 491 2018/ 1 /25
(EDEEEMTS | WELLS FARGO & COMPANY 3.0 700 704 57, 898 2021/ 7 /27
WESFARMERS LTD 6. 25 1, 300 1, 387 113, 988 2019/ 3 /28
WESFARMERS LTD 3. 66 600 616 50, 680 2020/11/18
WESTPAC BANKING CORP 2.735 700 705 58, 004 2019/5/10
WESTPAC BANKING CORP 7.25 500 562 46, 236 2020/ 2 /11
WESTPAC BANKING CORP 2. 645 700 704 57, 848 2020/ 7 /28
WESTPAC BANKING CORP 2.825 1, 200 1,212 99, 659 2020/10/28
WESTPAC BANKING CORP 2.75 700 696 57, 255 2022/ 8 /31
WESTPAC BANKING CORP 5.25 1, 400 1, 582 130, 056 2023/11/21
WESTPAC BANKING CORP 4. 885 200 210 17, 258 2026/ 3 /10
WOOLWORTHS LIMITED 6.0 1, 000 1, 059 87, 043 2019/ 3 /21
WSO FINANCE PTY LTD 4.5 600 622 51,176 2027/ 3 /31
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3,499,176
12,597

3,511,773

620,656
206,803
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25,352
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18,401
103
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2016412 H 31 H HifE
(—n)
B Ham Eoaiil R BELE (%)
ZF—XNF)T
E&
AUD 736,000 AUSTRALIAN GVT 3.75% 21/04/37 144 524,566 0.26
524,566 0.26
E@HE(E E SR
EUR 797,000 WESTPAC BANK 0.625% 14/01/22 EMTN 813,676 0.41
EUR 700,000 NAB 0.875% 16/11/22 EMTN 724,293 0.36
EUR 515,000 WESTPAC BANK CORP 0.75% 22/07/21 EM 529,591 0.27
EUR 250,000 COMMONWEALTH BK AUST 0.5% 27/7/26 E 243,300 0.12
2,310,860 1.16
H—ANFUT 5 2,835,426 1.42
ZF—ANT
E&
EUR 771,000 REP OF AUSTRIA 1.5% 20/02/47 819,881 0.41
819,881 0.41
E@BAE(E E SR
EUR 800,000 ERSTE GROUP BANK 0.625% 19/01/23 EM 822,244 0.41
822,244 0.41
F—2R)TEf 1,642,125 0.82
ARV F—
EENEFIF
EUR 300,000 ARGENTA SPAARBANK FRN 24/05/26 312,900 0.16
312,900 0.16
Eli-y
EUR 71,000 BELGIUM KINGDOM 2.15% 22/06/66 80 79,002 0.04
EUR 1,000 BELGIUM KINGDOM 1.9% 22/06/38 76 1,133 0.00
80,135 0.04
E@AE(E E SR
EUR 719,000 ANHEUSER-BUSCH 2.75% 17/03/36 EMTN 794,133 0.39
EUR 400,000 BELFIUS BANK SA 0.625% 14/10/21 411,101 0.21
EUR 304,000 ANHEUSER BUSCH 0.875% 17/03/22 EMtN 312,308 0.16
EUR 200,000 KBC BANK NV 2% 31/01/23 REGS 222,375 0.11
EUR 200,000 KBC GROUP NV 0.75% 18/10/23 EMTN 197,640 0.10
EUR 200,000 BNP PARIBAS FORTIS 0% 24/10/23 EMTN 196,400 0.10
EUR 100,000 SOLVAY SA 1.625% 02/12/22 104,730 0.05
2,238,687 1.12
~LF—E 2,631,722 1.32
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I
HiEthiE(E e eFE)
EUR 775,000 TORONTO DOM BANK 0.375% 12/01/21 EM 785,737 0.39
EUR 690,000 PROVINCE OF QUEBEC 0.875% 15/01/25 711,796 0.36
EUR 569,000 ROYAL BK CANADA 1.625% 04/08/20 REG 602,581 0.30
EUR 500,000 BANK OF MONTREAL 0.1% 20/10/23 EMTN 491,050 0.25
EUR 300,000 NATIONAL BANK OF CANADA 0% 29/09/23 292,710 0.15
EUR 275,000 TORONTO DOM BANK 0.375% 27/04/23 EM 275,932 0.14
3,159,806 1.59
HFHE 3,159,806 1.59
EZA=58
Ef&
EUR 318,000 REP OF CYPRUS 3.75% 26/07/23 EMTN 324,677 0.17
EUR 228,000 REP OF CYPRUS 4.25% 04/11/25 EMTN 239,879 0.12
EUR 201,000 REP OF CYPRUS 3.875% 06/05/22 EMTN 208,741 0.10
773,297 0.39
¥ 7aRE 773,297 0.39
Fxa
iR tE(E E&FIE)
EUR 400,000  UNICREDIT BK CZ 0.625% 30/04/20 EMT 399,680 0.20
399,680 0.20
Frazf 399,680 0.20
e el
rEH&FIE
EUR 125,000 DANICA PENSION FRN 29/09/45 131,563 0.07
131,563 0.07
EfE
DKK 5,732,688  KINGDOM OF DENMARK 1.75% 15/11/25 869,334 0.43
DKK 1,606,000 KINGDOM OF DENMARK 4.5% 15/11/39 375,798 0.19
DKK 2,337,000 KINGDOM OF DENMARK 4% 15/11/19 355,549 0.18
1,600,681 0.80
HiEttiE(E e eFIE)
DKK 8,800,350  NYKREDIT REALKREDIT 2% 01/10/47 01E 1,154,193 0.58
DKK 8,249,596  NORDEA KRED REAL 2% 01/10/47 IOH 1,060,876 0.53
DKK 7,677,867  REALKREDIT DANMARK 2% 01/10/47 23S 1,007,234 0.51
DKK 4,319,000 NYKREDIT REALKREDIT 1% 01/01/21 13H 601,686 0.30
DKK 4,044,000 REALKREDIT DANMARK 1% 01/01/21 10f 564,110 0.28
EUR 475,000 DANSKE BANK 0.125% 09/03/21 ~ EMTN 477,513 0.24
DKK 1,365,000 NYKREDIT REALKREDIT 1% 01/10/20 13H 190,232 0.10
EUR 100,000 KOMMUNEKREDIT 0.875% 03/11/36 EMTN 93,714 0.05
5,149,558 2.59
Fow—rEf 6,881,802 3.46
TAVTUR
EfE
EUR 1,229,000  FINNISH GVT 0.875% 15/09/25 1,298,203 0.65
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EUR 75,000  FINNISH GVT 2.625% 04/07/42  REGS 103,290 0.05
1,401,493 0.70
4T RE 1,401,493 0.70
TTUA
EENEFIfE
EUR 525,000 TOTAL SA 2.25% 29/12/49 EMTN 523,084 0.26
EUR 100,000 AXA SA FRN 04/07/43 115,199 0.06
EUR 100,000 ENGIE SA FRN 02/06/49 NC5 103,882 0.05
EUR 100,000 CREDIT AGRIC ASSR FRN 27/09/48 101,100 0.05
843,265 0.42
Ef&E
EUR 4,180,354  FRANCE OAT 3.5% 25/04/26 5,307,545 2.68
EUR 2,246,000 FRANCE OAT 2.25% 25/10/22 2,553,028 1.28
EUR 1,426,274  FRANCE OAT 4.5% 25/04/41 2,336,237 1.17
EUR 1,606,000 FRANCE OAT 0.25% 25/11/20 1,648,546 0.83
EUR 895,000 FRANCE OAT 3.25% 25/05/45 1,249,166 0.63
EUR 922,000 FRANCE GVT 0.1% 01/03/21 OATe CPI 984,048 0.49
EUR 910,000 FRANCE GVT 0% 25/05/21 922,467 0.46
EUR 408,000 FRANCE OAT 5.75% 25/10/32 689,443 0.35
EUR 594,000 FRANCE OAT 1.75% 25/05/23 660,025 0.33
EUR 403,488  FRANCE OAT 4.75% 25/04/35 639,771 0.32
EUR 236,000 FRANCE OAT 3.5% 25/04/20 267,735 0.13
EUR 211,430  FRANCE OAT 0% 25/05/20 215,050 0.11
EUR 78,000 FRANCE OAT 4% 25/04/60 134,993 0.07
17,608,054 3.85
Z DS
EUR 200,000 LA BANQUE POSTALE FRN 19/11/27 EMTN 205,578 0.10
205,578 0.10
Wi ttE (B E S F )
EUR 1,200,000 DEXIA CREDIT LOC 0.2% 16/03/21 EMTN 1,205,110 0.60
EUR 1,150,000 DEXIA CRED LOC 0.75% 25/01/23 EMTN 1,177,715 0.58
GBP 900,000 DEXIA CRED LOC 2% 17/06/20 EMTN 1,089,298 0.55
EUR 890,000 BNP PARIBAS 1.125% 15/01/23  EMTN 916,553 0.46
EUR 900,000 AIR LIQUIDE FIN 0.375% 18/4/22 EMTN 904,552 0.45
EUR 805,000 CIE FIN FONCIER 4.375% 25/04/19 EMT 886,547 0.45
EUR 800,000 CAISSE CENT IMM 0.375% 31/7/20 emtN 818,000 0.41
EUR 750,000 DEXIA CRED LOC 0.625% 21/01/22 EMTN 766,427 0.38
EUR 700,000  CAISSE FRANCAISE FIN 0.2% 27/04/23 699,510 0.35
EUR 600,000 AGENCE FRANC DEV 0.375% 30/04/24 EM 603,060 0.30
EUR 600,000 AUTOROUTE DU SUD 1% 13/0526 EMTN 595,440 0.30
GBP 500,000 DEXIA CRED LOC 0.875% 07/09/21 EMTN 574,015 0.29
GBP 475,000 BNP PARIBAS 1.125% 16/08/22  EMTN 541,105 027
EUR 500,000 SOCIETE GENERALE 0.75% 26/05/23 EMT 503,875 0.25
EUR 500,000 VEOLIA ENVIRON 0.314% 04/10/23 EMTN 487,400 0.24
EUR 400,000 CREDIT AGRIC LDN 0.875% 19/01/22 EM 409,372 0.21
EUR 400,000 ORANGE 1% 12/05/25 EMTN 401,220 0.20
EUR 300,000 EUTELSAT SA 5% 14/01/19 329,779 0.17
EUR 300,000 CASINO GUICHARD 3.157% 6/8/19 EMTN 328,788 0.17
EUR 300,000 DANONE SA 0.167% 03/11/20 EMTN 301,110 0.15
EUR 300,000  AIR LIQUIDE FIN 0.125% 13/06/20 EMT 300,885 0.15
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EUR 300,000 RTE RESEAU TRANS 1% 19/10/26 EMTN 298,371 0.15
EUR 300,000 BPCE SA 0.375% 05/10/23 EMTN 294,192 0.15
EUR 200,000 RTE RESEAU TRANS 1.625% 27/11/25 EM 212,211 0.11
EUR 200,000 BANQUE FED CRED 1.625% 19/01/26 EMT 210,499 0.11
EUR 200,000 CAP GEMINI SA 1.75% 01/07/20 209,255 0.11
EUR 200,000 CAISSE FRAN FIN 0.625% 26/1/23 12 205,476 0.10
EUR 200,000 CREDIT AGRIC LDN 0.75% 01/12/22 EMT 202,126 0.10
EUR 200,000 CREDIT AGRIC LDN 1.875% 20/12/26 EM 201,420 0.10
EUR 200,000 CIE ST GOBAIN 0% 27/03/20 EMTN 199,100 0.10
EUR 200,000  CAISSE FRAN FIN 1.125% 01/12/31 EMT 197,560 0.10
EUR 200,000 ELEC DE FRANCE 1% 13/10/26 EMTN 192,958 0.10
EUR 150,000  BNP PARIBAS 0.75% 11/11/22 EMTN 151,212 0.08
GBP 100,000  EDF 5.5% 17/10/41 EMTN 150,057 0.08
EUR 100,000 ICADE 2.25% 16/04/21 107,169 0.05
EUR 100,000 RTE RESEAU TRANS 2% 18/04/36 EMTN 102,941 0.05
EUR 100,000  SOCIETE GENERALE 1% 01/04/22 100,600 0.05
16,874,908 8.47
7T AR 35,531,805 17.84
A
EE&FIE
EUR 300,000 BERTELSMANN SE&CO KGAA FRN 23/04/75 285,969 0.15
EUR 67,000 BAYER AG FRN 01/07/75 EMTN 68,018 0.03
353,987 0.18
E&
EUR 6,914,073  BUNDES DEUTSCH 0% 15/08/26 6,796,534 3.41
EUR 3,142,486 BUNDES DEUTSCH 2.5% 04/07/44 4,418,637 222
EUR 2,005,000 BUNDESREP DEUTSCHLAND 1% 15/08/25 2,179,746 1.09
EUR 1,444,000 BUNDESREP DEUTSCHLAND 0.5% 15/02/26 1,499,507 0.75
EUR 461,899 BUNDES DEUTSCH 4% 04/01/37 05 751,186 0.38
EUR 340,182 BUNDES DEUTSCH 3.25% 04/07/42 531,312 0.27
EUR 335,000 BUNDESREP DEUTSCHLAND 2.5% 15/8/46 476,591 0.24
EUR 376,815  REP OF GERMANY 2% 04/01/22 424,539 0.21
EUR 185,660  BUNDES DEUTSCH 5.5% 04/01/31 00 313,958 0.16
17,392,010 8.73
TRt EE E SR E)
EUR 1,429,000 KFW 0.375% 23/04/30 EMTN 1,356,364 0.68
EUR 1,010,000 LAND NORDRHEIN 0.2% 16/02/24 1,013,535 0.51
EUR 835,000 KFW 0.625% 04/07/22 870,571 0.44
EUR 500,000 FMS WERTMANAG 0.05% 06/07/21 EMTN 505,806 0.25
EUR 488,000 COMMERZBANK AG 0.5% 09/06/26 EMTN 487,268 0.24
EUR 400,000 KFW 0.375% 09/03/26 401,387 0.20
EUR 300,000 FMS WERTMANAG 0% 20/10/20 EMTN 303,378 0.15
EUR 207,000 COMMERZBANK AG 0.125% 15/12/26 eMTN 198,182 0.10
EUR 200,000 ING-DIBA AG 0.25% 16/11/26 EMTN 194,800 0.10
EUR 200,000 WL BANK 0.1% 31/08/26 EMTN 192,360 0.10
EUR 150,000 HEIDELBERGCEMENT 1.5% 07/02/25 EMTN 151,635 0.08
EUR 100,000 EUROGRID GMBH 3.875% 22/10/20 EMTN 113,890 0.06
EUR 16,000 LAND NORDRHEIN 0.625% 17/11/23 1387 16,559 0.01
5,805,735 2.92
N 23,551,732 11.83
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BE i Eat FFAMAE BB E (%)
TANVGUR
Ef&
EUR 1,766,000  IRISH GVT 5.4% 13/03/25 2,452,055 1.23
EUR 531,355  IRISH GVT 4.5% 18/04/20 618,605 0.31
EUR 338,372  IRISH GVT 3.4% 18/03/24 411,799 0.21
EUR 352,356  IRISH TSY 1% 15/05/26 360,636 0.18
EUR 290,000 IRISH GVT 2.4% 15/05/30 335,124 0.17
EUR 93,900  IRISH TREASURY 2% 18/02/45 101,404 0.05
4,279,623 2.15
FiRtHE(E E SFE)
EUR 300,000 CRH FINANCE DAC 1.375% 18/10/28 EMT 294,840 0.15
EUR 250,000 GAS NETW IRELAND 1.375% 5/12/26 EMT 253,375 0.13
EUR 185,000 ESB FINANCE LTD 1.875% 14/06/31 EMT 188,978 0.09
737,193 0.37
TANT R 5,016,816 2.52
A%VT
EEH&FIE
EUR 100,000  ASSICURAZIONI GEN FRN 08/06/48 EMTN 101,333 0.05
101,333 0.05
EfE
EUR 5,093,000  BTPS 0.7% 01/05/20 5,185,126 2.61
EUR 2,667,000  BTPS 4.5% 01/03/26 3,292,144 1.66
EUR 2,374,000  BTPS 2.15% 12/11/17 ICPI 2,426,585 1.22
EUR 1,268,000  BTPS 4.75% 01/09/21 1,512,217 0.76
EUR 1,241,000  BTPS 3.75% 01/05/21 1,414,086 0.71
EUR 1,308,000 REP OF ITALY 1.65% 01/03/32 1,231,508 0.62
EUR 833,000  BTPS 3.75% 01/09/24 974,094 0.49
EUR 848,000  BTPS 1.7% 15/09/18 (CPI) 899,231 0.45
EUR 576,000  BTPS 4.75% 01/09/28 741,393 0.37
EUR 516,000  BTPS 2.35% 15/09/19 CPI 622,789 0.31
EUR 449,000  BTPS 2.25% 01/09/36 438,404 0.22
EUR 72,000  BTPS 4% 01/02/37 88,970 0.04
18,826,547 9.46
FiRtE(E E SFE)
EUR 302,000 INTESA SANPAOLO SP 3% 28/01/19 EMTN 317,557 0.16
EUR 300,000 BANCA POPOLARE MIL 0.625% 8/6/23 EM 295,372 0.15
EUR 270,000 BANCA MONTE PASCHI 1.25% 20/01/60 267,123 0.13
EUR 175,000  UNICREDIT SPA 2.125% 24/10/26 EMTN 173,509 0.09
EUR 100,000  UNICREDIT SPA 2% 04/03/23 EMTN 102,877 0.05
EUR 100,000  INTESA SANPAOLO 1.125% 14/01/20 EMT 101,261 0.05
1,257,699 0.63
A2VT & 20,185,579 10.14
Tr—U— B
EEH&FIE
GBP 100,000 HSBC BANK FUNDING FRN 29/11/49 132,604 0.07
132,604 0.07
TRt EE E SR E)
EUR 356,000 WPP FINANCE 2013 3% 20/1123 EMTN 410,096 0.20
GBP 300,000 HEATHROW FD LTD 2.75% 09/08/49 EMTN 331,683 0.17
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HE i Eat FFAMAE BB E (%)
EUR 300,000 UBS GROUP FDG 1.5% 30/11/24 301,640 0.15
EUR 200,000 UBS GROUP FDG 1.25% 01/09/26 EMTN 193,160 0.10
1,236,579 0.62
Ty —— it 1,369,183 0.69
A=V
EfE
EUR 100,000 REP OF LATVIA 0.375% 07/10/26 94,820 0.05
94,820 0.05
FRETE 94,820 0.05
o ITng
FiRtE(E E SFE)
EUR 1,719,875  EURO STABILITY MECH 0.5% 02/03/26 1,733,750 0.88
EUR 1,662,000 EURO STABILITY MECH 0.1% 3/11/20 em 1,692,445 0.85
EUR 985,000  EFSF 0.4% 31/05/26 EMTN 981,060 0.49
EUR 770,000  EFSF 1.5% 22/01/20 EMtN 814,940 0.41
EUR 500,000 EIB 0.125% 15/04/25 EMTN 494,435 0.25
EUR 400,000 EURO STAB MECH 0.125% 22/04/24 EMTN 398,544 0.20
EUR 200,000 GELF BD ISSUER 1.625% 20/10/26 EMTN 195,140 0.10
EUR 100,000 DH EUROPE FINANCE 1.7% 04/01/22 106,576 0.05
EUR 100,000  SELP FINANCE SARL 1.25% 25/10/23 97,900 0.05
EUR 80,000  EFSF 1.75% 29/10/20 EMtn 86,400 0.04
EUR 21,000  EIB 0.5% 15/11/23 EMTN 21,672 0.01
6,622,862 3.33
oI NI EH 6,622,862 3.33
FoE
EEH&FIE
EUR 500,000 GAS NATURAL FENOSA FRN 29/12/49 467,400 0.23
EUR 300,000 ABN AMRO BANK NV FRN 30/6/25 EMT 315,678 0.16
EUR 300,000 NN GROUP NV FRN 08/04/44 313,143 0.16
1,096,221 0.55
E&
EUR 312,000 NETHERLANDS GVT 0.5% 15/07/26 317,360 0.15
EUR 54,000 NETHERLANDS GVT 0.25% 15/07/25 54,364 0.03
EUR 11,000 NETHERLANDS GVT 2% 15/07/24 12,655 0.01
384,379 0.19
FiRtE(E E SFE)
EUR 669,000 EVONIK FIN BV 0.375% 07/09/24 EMTN 642,173 0.33
GBP 500,000 ABN AMRO BANK 2.375 07/12/21 EMTN 613,916 0.31
EUR 500,000 DEUTSCHE TELEKOM 0.625% 03/04/23 EM 503,443 0.25
GBP 300,000 RABOBANK NED 4.625% 23/05/29 EMTN 376,160 0.19
EUR 300,000 ING BANK NV 0.7% 16/04/20 EMTN 306,088 0.15
EUR 300,000 IBERDROLA INTL BV 1.125% 21/4/26 EM 299,747 0.15
EUR 232,000 ENEL INV HLDG BV 5.25% 29/09/23 EMT 294,362 0.15
EUR 275,000  AIRBUS GROUP FIN 0.875% 13/05/26 EM 274,389 0.14
EUR 275,000 TEVA PHARM FNC NL 1.125% 15/10/24 265,320 0.13
EUR 258,000 DEUTSCHE BAHN FIN 0% 19/07/21 EMTN 259,316 0.13
EUR 250,000 ASML HOLDING NV 1.375% 07/07/26 248,775 0.12
EUR 250,000 SHELL INTL FIN 0.375% 15/02/25 EMTN 241,550 0.12
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HE i Eat FFAMAE BBIE(%)
EUR 200,000 ASML HOLDING NV 3.375% 19/09/23 233,030 0.12
EUR 228,000 DEUTSCHE BAHN FIN 0.875% 11/7/31 EM 216,919 0.11
EUR 200,000 KONINKLIJKE DSM 0.75% 28/9/26 EMTN 195,520 0.10
EUR 180,000 NEDER FINANCIER 0.125% 20/04/22 EMT 181,226 0.09
EUR 175,000  TENNET HOLDING 1.875% 13/06/36 EMTN 178,028 0.09
EUR 172,000 ABN AMRO BK NV 0.625% 31/05/22 EMTN 174,432 0.09
EUR 170,000 BMW FINANCE NV 0.5% 21/01/20 EMTN 172,563 0.09
EUR 150,000  ENEXIS HOLDING 1.5% 20/10/23 EMTN 159,499 0.08
EUR 125,000 ASML HOLDING NV 1.625% 28/05/27 126,250 0.06
5,962,706 3.00
FFHEH 7,443,306 3.74
=a—U—JUK
TiRtEE ESFE)
EUR 400,000 WESTPAC SEC NZ/LDN 0.125% 16/06/21 399,351 0.20
399,351 0.20
—a—U—JURE 399,351 0.20
IV e—
E5i=
NOK 3,445,000 NORWEGIAN GVT 1.75% 13/03/25 477 384,122 0.19
384,122 0.19
FiRtE(E E SFE)
EUR 501,000  EIKA BOLIGKRED 2.125% 30/01/23 EMTN 556,424 0.28
EUR 100,000  STATOIL ASA 0.75% 09/11/26 EMTN 97,130 0.05
653,554 0.33
Ny —3t 1,037,676 0.52
R—FUK
EfE
PLN 3,215,000 POLAND GVT BOND 3.25% 25/07/25 0725 719,120 0.36
EUR 275,000 REP OF POLAND 0.5% 20/12/21 EMTN 275,235 0.14
EUR 215,000 REP OF POLAND 1% 25/10/28 EMTN 204,422 0.10
1,198,777 0.60
R—Z Rt 1,198,777 0.60
RIVIHT IV
¥PR{EH (ABS)
EUR 700,000  VERSE 4 SNR 2.423% 12/02/21 697,483 0.35
697,483 0.35
E&
EUR 202,000 OBRIGACOES TESOURO 4.8% 15/06/20 225,108 0.11
EUR 94  OBRIGACOES TESOURO 2.875% 21/07/26 86 0.00
225,194 0.11
RV IV E 922,677 0.46
ARy
EE&FIE
EUR 300,000 BANKIA SA FRN 22/05/24 MTN 304,264 0.15
304,264 0.15
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Ejiy
EUR 2,787,000 SPANISH GVT 5.85% 31/01/22 3,553,212 1.77
EUR 2,081,000 SPANISH GOVT 0.55% 30/11/19 CPI 2,183,913 1.10
EUR 1,522,000 BONOS Y OBLIG DEL EST 2.9% 31/10/46 1,636,050 0.82
EUR 1,400,000 SPANISH GVT 1.4% 31/01/20 1,461,249 0.73
EUR 920,000 BONOS Y OBLIG DEL EST 1.95% 30/4/26 973,058 0.49
EUR 915,000 BONOS Y OBLIG DE EST 1.15% 30/07/20 950,831 0.48
EUR 826,000 BONOS Y OBLIG DEL EST 3.45% 30/7/66 923,881 0.46
EUR 374,000 SPANISH GVT 3.8% 30/04/24 449,284 0.23
EUR 350,000 BONOS Y OBLIG DEL EST 1.3% 31/10/26 349,125 0.18
EUR 258,000 SPANISH GVT 4.6% 30/07/19 289,257 0.15
EUR 56,000 SPANISH GVT 4.8% 31/01/24 71,123 0.04
EUR 38,000 KINGDOM OF SPAIN 0.3% 30/11/21 CPI 39,843 0.02
12,880,826 6.47
Wt E (2 S F )
EUR 600,000 DEUTSHE BK ESP 0.625% 15/12/21 EMTn 603,721 0.30
EUR 500,000 FADE 0.85% 17/09/19 511,095 0.26
EUR 400,000 CAJA RURAL NAVARRA 0.625% 01/12/23 397,320 0.20
EUR 400,000 BANCO DE SABADELL 0.125% 20/10/23 385,304 0.19
EUR 300,000 SANTAN CONSUMER FIN 1.5% 12/11/20 E 310,901 0.16
EUR 300,000 BANKIA SA 1% 14/03/23 306,660 0.15
EUR 300,000 IBERDROLA FIN 1% 07/03/24 EMTN 303,720 0.15
EUR 300,000 BANCO DE SABADELL 0.625% 10/06/24 296,550 0.15
EUR 300,000 TELEFONICA EMIS 1.46% 13/04/26 EMTN 296,219 0.15
EUR 200,000 IBERCAJA BANCO 0.25% 18/10/23 eMTN 194,612 0.10
EUR 100,000 CAJA RURAL DE NAVARRA 0.5% 16/03/22 100,570 0.05
3,706,672 1.86
AL E 16,891,762 8.48
Az —F
EEE&FIE
SEK 9,000,000 VOLVO TREASURY AB FRN 24/08/18 EMTN 941,283 0.47
EUR 150,000 NORDEA BANK AB FRN 10/11/25 EMTN 154,746 0.08
1,096,029 0.55
i
SEK 9,245,000 SWEDISH GVT 5% 01/12/20 1047 1,169,895 0.59
SEK 6,190,000 SWEDISH GVT 2.5% 12/05/25 1058 762,061 0.38
1,931,956 0.97
AL E (e S F )
GBP 850,000 SKANDINAVISKA EN 1.25% 05/08/22 GMT 970,573 0.49
EUR 660,000 STADSHYPOTEK AB 0.05% 20/06/22 657,294 0.33
EUR 550,000 NORDEA BANK AB 1% 22/02/23 EMTN 567,160 0.28
GBP 400,000 SVENSKA HANDEL 2.375% 18/01/22 EMTN 489,434 0.25
EUR 400,000 SVENSKA HANDEL 1.125% 14/12/22 EMT 416,019 0.21
EUR 300,000 ATLAS COPCO AB 2.5% 28/02/23 EMTN 337,254 0.17
EUR 200,000 SWEDBANK HYPOTEK AB 0.15% 10/02/21 201,532 0.10
EUR 175,000 SEB 0.625% 30/01/23 EMTN 179,605 0.09
EUR 100,000 ATLAS COPCO AB 0.625% 30/08/26 EMTN 96,540 0.05
3,915,411 1.97
A xz—F F 6,943,396 3.49
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BE i Kzl ARk BB IR (%)
AAR
EENEFIE
EUR 205,000 UBS AG FRN 12/02/26 219,921 0.11
219,921 0.11
EfE
CHF 2,184,000  SWISS GVT 1.5% 24/07/25 2,351,707 1.19
CHF 647,000  SWISS GVT 1.5% 30/04/42 781,337 0.39
CHF 214,000 SWISS GOVT 1.25% 28/05/26 226,958 0.11
3,360,002 1.69
Wi ttE (B E S F )
EUR 531,000 CRED SUISSE LDN 1.125% 15/09/20 547,875 0.27
EUR 250,000 CRED SUISSE AG LDN 1.5% 10/04/26 EM 257,318 0.13
805,193 0.40
ZA ARG 4,385,116 2.20
AFYR
¥ E % (ABS)
GBP 360,000 DELAM 2014-1 A2 FRN 19/05/21 419,308 0.21
GBP 185,000 TURBF 6 A FRN 20/02/23 216,382 0.11
GBP 139,000 MOCA 2016-1 A FRN 20/10/24 139,815 0.07
GBP 101,000 MOTOR 16-1 C FRN 25/11/25 118,868 0.06
894,373 0.45
HEBRfE SR (CMO)
GBP 465,000 LAN 2015-1X 1A FRN 22/12/54 379,830 0.19
GBP 224,000 HWKSM 2016-1 A FRN 25/05/53 251,141 0.13
GBP 185,000 FSQ 20162 A FRN 16/08/58 216,342 0.11
GBP 155,000 WARW A 2 FRN 21/09/49 151,842 0.08
GBP 100,000 HWKSM 2016-1 B FRN 25/05/53 114,824 0.06
GBP 115,000 GMG 2015-2 A FRN 16/02/54 101,019 0.05
GBP 495,000 ESAIL 06-1X A2C FRN 10/06/44 89,361 0.04
GBP 100,000 RMS 25 Al FRN 16/12/50 59,773 0.03
1,364,132 0.69
¥ BR{E% (CMBS)
EUR 185,000 ESTON 2006-1 AIB FRN 19/04/21 50,053 0.03
50,053 0.03
EE&FIfE
EUR 280,000 BARCLAYS PLC FRN 11/11/25 EMTN 277,963 0.14
277,963 0.14
EfE
GBP 3,949,000 UK TREAS GILT 2% 07/09/25 4,949,953 2.48
GBP 2,177,000 UK TREASURY 4.25% 07/03/36 3,568,668 1.78
GBP 1,762,280 UK TREASURY 3.75% 07/09/20 2,315,814 1.16
GBP 1,320,000 UK TREASURY 4.75% 07/12/30 2,162,521 1.09
GBP 1,052,065 UK TREASURY 3.5% 22/01/45 1,666,340 0.84
GBP 1,058,000 UK TREASURY 5% 07/03/25 1,623,164 0.82
GBP 791,000 UK TREASURY 4.25% 07/12/55 1,595,155 0.80
GBP 888,000 UK TREASURY 4.25% 07/09/39 1,502,048 0.75
GBP 450,000 UK TREASURY 3.5% 22/07/68 856,038 0.43
GBP 322,000 UK TREASURY 3.75% 22/07/52 576,087 0.29
GBP 352,400 UK TREAS GILT 3.25% 22/01/44 531,939 0.27
GBP 257,128 UK TREASURY 4% 22/01/60 516,509 0.26
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B T Bl FFAT 78 BB (%)
GBP 287,000 UK TREASURY 4.50% 07/09/34 476,571 0.24
22,340,807 11.21

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

7 AV H
EBLFIE

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

BB (EE L)
GBP 775,000 WELLS FARGO & CO 2% 28/07/25 EMTN 887,644 0.46
EUR 500,000 MORGAN STANLEY 1% 02/12/22 GMTN 505,024 0.25
EUR 400,000 JP MORGAN CHASE 1.5% 26/10/22 EMTN 419,407 0.21
EUR 375,000 JOHNSON & JOHNSON 0.25% 20/01/22 375,873 0.19
EUR 366,000 GOLDMAN SACHS GP 1.25% 01/05/25 EMT 360,217 0.18
GBP 200,000 BANK OF AMERICA 7% 31/07/28 EMTN 325,851 0.16
EUR 325,000 VERIZON COMM 0.875% 02/04/25 320,418 0.16
EUR 300,000 MCDONALDS CORP 1% 15/11/23 GMTN 304,010 0.15
EUR 275,000 WALGREENS BOOTS 2.125% 20/11/26 282,865 0.14
EUR 250,000 CITIGROUP INC 0.75% 26/10/23 EMTN 245,425 0.12
EUR 200,000 AT & T INC 2.75% 19/05/23 220,257 0.11
EUR 210,000 BMW US CAP LLC 1.125% 18/09/21 EMTN 218,752 0.11
EUR 200,000 COCA COLA CO 1.125% 09/03/27 202,520 0.10
EUR 200,000 CITIGROUP INC 1.5% 26/10/28 EMTN 194,280 0.10
EUR 150,000 BECTON DICKINSON 1.9% 15/12/26 154,694 0.08
GBP 100,000 GOLDMAN SACHS GP 4.25% 29/01/26 EMT 130,211 0.07



NPEB/X>-3—RE 7> /KRR - 772 KFC/FD

BN e ZAL] FEAMAH BB IE (%)
EUR 100,000 PROCTER & GAMBLE CO 2% 16/08/22 REG 109,610 0.06
EUR 100,000 THERMO FISHER SCIEN 1.5% 01/12/20 104,261 0.05
EUR 100,000 ZIMMER BIOMET 2.425% 13/12/26 102,540 0.05
EUR 100,000 COCA COLA CO 0.75% 09/03/23 102,071 0.05
EUR 100,000 BERKSHIRE HATHAWAY 1.625% 16/3/35 93,884 0.05
5,659,814 2.85
KEME
USD 1,831,000  US TREAS NOTE 0.125% 15/07/26 (CPI) 1,688,161 0.84
USD 1,163,000  US TREAS NOTE 0.625% 15/01/26 (CPI) 1,128,632 0.57
2,816,793 1.41
T AVFE 9,459,053 4.75
BEAHEMEEAE 196,003,247 98.43
(1) w3 TR R CRR
HME 2R SR LK
2016412 H 31 A BlAE
WEEY) wmEGEEY) i £ ARFEHHR (2 —1)
EUR 8,401,417 GBP 7,157,360 January 17,2017 59,950
SEK 57,449 EUR 5,908 January 17,2017 87
SEK 40,625 EUR 4,158 January 17,2017 81
CHF 5,521 EUR 5,099 January 17,2017 41
SEK 7,521 EUR 776 January 17,2017 8
SEK 3,256 EUR 333 January 17,2017 6
CHF 443 EUR 409 January 17,2017 4
SEK 2,143 EUR 220 January 17,2017 3
CHF 1,026 EUR 952 January 17,2017 3
DKK 19,878 EUR 2,672 January 17,2017 1
SEK 723 EUR 74 January 17,2017 1
SEK 475 EUR 48 January 17,2017 1
SEK 700 EUR 72 January 17,2017 1
SEK 348 EUR 35 January 17,2017 1
SEK 337 EUR 34 January 17,2017 1
CHF 64 EUR 59 January 17,2017 1
SEK 237 EUR 24 January 17,2017 0
CHF 95 EUR 88 January 17,2017 0
DKK 3,712 EUR 499 January 17,2017 0
SEK 88 EUR 9 January 17,2017 0
SEK 67 EUR 6 January 17,2017 0
CHF 12 EUR 11 January 17,2017 0
CHF 9 EUR 8 January 17,2017 0
SEK 45 EUR 4 January 17,2017 0
SEK 45 EUR 4 January 17,2017 0
SEK 46 EUR 4 January 17,2017 0
DKK 1,596 EUR 214 January 17,2017 0
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wEEV) wEGEeY) ki 2] ARFEHHR (2 —1)
CHF 6 EUR 5 January 17,2017 0
CHF 6 EUR 5 January 17,2017 0
CHF 6 EUR 5 January 17,2017 0
DKK 345 EUR 46 January 17,2017 0
CHF 98 EUR 91 January 17,2017 0
SEK 10 EUR 1 January 17,2017 0
CHF 1 EUR 1 January 17,2017 0
SEK 12 EUR 1 January 17,2017 0
SEK 5 EUR 0 January 17,2017 0
SEK 4 EUR 0 January 17,2017 0
CHF 1 EUR 1 January 17,2017 0
SEK 7 EUR 0 January 17,2017 0
CHF 0 EUR 0 January 17,2017 0
DKK 233 EUR 31 January 17,2017 0
DKK 5 EUR 0 January 17,2017 0
DKK 170 EUR 22 January 17,2017 0
DKK 0 EUR 0 January 17,2017 0
DKK 22 EUR 3 January 17,2017 0
DKK 22 EUR 3 January 17,2017 0
DKK 355 EUR 47 January 17,2017 0
DKK 43 EUR 5 January 17,2017 0
DKK 2 EUR 0 January 17,2017 0
DKK 5 EUR 0 January 17,2017 0
DKK 165 EUR 22 January 17,2017 0
DKK 22 EUR 3 January 17,2017 0
CHF 0 EUR 0 January 17,2017 0
CHF 0 EUR 0 January 17,2017 0
DKK 116 EUR 15 January 17,2017 0
CHF 0 EUR 0 January 17,2017 0
DKK 33 EUR 4 January 17,2017 0
SEK 0 EUR 0 January 17,2017 0
DKK 2 EUR 0 January 17,2017 0
GBP 0 EUR 0 January 17,2017 0
DKK 3 EUR 0 January 17,2017 0
CHF 32 EUR 29 January 17,2017 0
CHF 45 EUR 42 January 17,2017 0
DKK 1,052 EUR 141 January 17,2017 0
GBP 4 EUR 5 January 17,2017 0
GBP 3 EUR 4 January 17,2017 0
CHF 46 EUR 43 January 17,2017 0
GBP 6 EUR 7 January 17,2017 0
GBP 10 EUR 11 January 17,2017 0
GBP 11 EUR 13 January 17,2017 0
GBP 42 EUR 50 January 17,2017 0
GBP 42 EUR 50 January 17,2017 0
GBP 43 EUR 51 January 17,2017 0
DKK 28,221 EUR 3,797 January 17,2017 (1)
GBP 63 EUR 74 January 17,2017 1)
GBP 82 EUR 97 January 17,2017 (1)
CHF 288 EUR 270 January 17,2017 2)
GBP 444 EUR 521 January 17,2017 4)
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GBP 219 EUR 261 January 17,2017 6)
GBP 311 EUR 370 January 17,2017 ®)
GBP 318 EUR 381 January 17,2017 (10)
JPY 440,112 EUR 3,589 January 17,2017 (12)
GBP 651 EUR 774 January 17,2017 (14)
GBP 665 EUR 796 January 17,2017 21)
GBP 3,041 EUR 3,572 January 17,2017 (28)
CHF 7,736 EUR 7,243 January 17,2017 43)
GBP 1,983 EUR 2,358 January 17,2017 (46)
GBP 6,997 EUR 8,309 January 17,2017 (154)
GBP 37,921 EUR 44,489 January 17,2017 (294)
EUR 504,748 DKK 3,754,360 January 17,2017 (378)
GBP 53,168 EUR 63,201 January 17,2017 (1,236)
EUR 962,924 CHF 1,042,316 January 17,2017 (7,287)
EUR 785,369 SEK 7,666,667 January 17,2017 (14,694)
SEK 4,500,000 EUR 456,204 January 19,2017 13,402
USD 256,382 EUR 230,000 January 19,2017 13,195
USD 164,121 EUR 152,129 January 19,2017 3,550
USD 62,427 EUR 57,870 January 19,2017 1,346
EUR 210,000 UsSD 222,402 January 19,2017 (963)
EUR 230,000 USD 256,118 January 19,2017 (12,944)
EUR 264,759 JPY 32,367,500 January 17,2017 1,600
EUR 376,111 JPY 46,111,684 January 17,2017 1,207
EUR 49,448 JPY 6,010,274 January 17,2017 583
EUR 21,259 JPY 2,602,146 January 17,2017 103
EUR 4,607 JPY 560,026 January 17,2017 54
EUR 14,032 JPY 1,720,436 January 17,2017 45
EUR 4,740 JPY 579,980 January 17,2017 25
EUR 3,104 JPY 379,954 January 17,2017 15
EUR 2,207 JPY 270,008 January 17,2017 12
EUR 603 GBP 507 January 17,2017 12
EUR 1,553 JPY 190,005 January 17,2017 9
EUR 577 JPY 70,692 January 17,2017 3
EUR 443 JPY 54,327 January 17,2017 2
EUR 306 JPY 37,468 January 17,2017 1
EUR 299 JPY 36,609 January 17,2017 1
EUR 299 JPY 36,654 January 17,2017 1
EUR 69 CHF 73 January 17,2017 0
EUR 78 JPY 9,639 January 17,2017 0
EUR 70 JPY 8,574 January 17,2017 0
EUR 45 JPY 5,600 January 17,2017 0
EUR 34 JPY 4,269 January 17,2017 0
EUR 27 JPY 3,365 January 17,2017 0
EUR 2 JPY 250 January 17,2017 0
EUR 36 DKK 269 January 17,2017 0
EUR 56 SEK 548 January 17,2017 1)
EUR 2,271 JPY 280,035 January 17,2017 %)
JPY 5,590,795,623 EUR 45,725,036 January 17,2017 (269,799)
EUR 3,096,311 GBP 2,620,000 March 07,2017 46,551
RUB 37,860,000 EUR 541,089 March 16,2017 41,406
USD 540,859 KRW 627,500,000 February 14,2017 19,574
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WEEV) WEGED) i 441 ARFEBURLS (2—1)

EUR 763,870 GBP 640,000 March 07,2017 18,891
USD 1,430,000 EUR 1,342,493 March 07,2017 10,916
PLN 2,470,000 EUR 545,645 March 07,2017 10,532
USD 133,098  MXN 2,563,714 January 19,2017 9,065
EUR 345,699 GBP 290,000 March 07,2017 8,131
EUR 366,356 GBP 310,000 March 07,2017 5,507
EUR 324,843 GBP 275,000 March 07,2017 4,735
USD 69,376  MXN 1,336,285 January 19,2017 4,727
EUR 530,547 AUD 770,000 March 07,2017 4,231
CHF 1,200,000 EUR 1,113,364 March 07,2017 4,230
USD 254,209 CAD 340,000 January 19,2017 1,870
EUR 59,740 GBP 50,000 March 07,2017 1,539
USD 280,623 CAD 376,361 January 19,2017 1,338
USD 54,910 CAD 73,638 January 19,2017 265
EUR 11,845 GBP 10,000 March 07,2017 205
EUR 23,462 GBP 20,000 March 07,2017 182
CZK 16,000,000 EUR 593,296 March 07,2017 (1,105)
CAD 340,000 USD 253,512 January 19,2017 (1,210
EUR 54,107 SEK 530,000 March 07,2017 (1,212)
CAD 450,000 USD 335,474 January 19,2017 (1,547)
NOK 2,770,000 EUR 306,688 March 07,2017 (2,554)
EUR 4,062,496 DKK 30,220,000 March 07,2017 (3,604)
KRW 313,750,000 USD 265,867 February 14,2017 (5,464)
KRW 313,750,000 USD 265,889 February 14,2017 (5,486)
MXN 5,996,444 USD 307,873 January 19,2017 (17,940)
EUR 3,916,887 USD 4,210,000 March 07,2017 (67,625)
(126,448)
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St/
20164£12 A 31 H HifE
: . : A REBRS
=] AR 3 0
B B 5 i 4 ik Gl
BENa
EUR 4 FUT EUR OAT Mar 2017 609,080 4,980
EUR 42 FUT EURO BTP 10YR 6% Mar 2017 5,695,200 110,870
EUR 225 FUT EURO SCHATZ 2YR 6% Mar 2017 25,267,500 43,001
USD 1 FUT US NOTE 10YR 6% Mar 2017 117,688 857
CAD 6 FUT CAN BD 10YR 6% Mar 2017 580,734 (1,176)
USD 1 FUT US ULTRA BOND 30YR 6% Mar 2017 151,250 (903)
32,421,452 157,629
GEBAR g
AUD (13) FUT AUST 10YR BOND 6% Mar 2017 (1,140,738) (3,844)
USD “) FUT US LONG BD 20YR 6% Mar 2017 (569,390) 3,175
EUR (395) FUT EURO BOBL 5YR 6% Mar 2017 (4,679,850) (40,876)
EUR (111) FUT EURO BUND 10YR 6% Mar 2017 (18,270,600) (297,255)
EUR (14) FUT EURO BUXL 30YR 4% Mar 2017 (2,464,280) (65,660)
GBP (59) FUT LONG GILT 10YR 4% Mar 2017 (8,658,997) (178,174)
(35,783,855) (582,634)
(425,005)
TU e T T4 IV R e AT 7 EHK
20164£12 A 31 H HifE
: o REBRBIS
yi= I N
B EE S i 4 G
TaFria R g
USD 643,000 CDS REP ITALY 5Y 100BP 1% 20/06/21 June 20, 2021 (13,308)
(13,308)
= % 4 - LA
EUR 5,184,166 CDX ITRAXX EUR S26 1% 20/12/21 December 20, 2021 (68,420)
(68,420)
(81,728)
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O&miE30EA D ERAELRE

VTR ~47
, Th—=BA=) « R=) VA X U e e =
I T Tl S -l
(m«y/sz) N AN 2o | AR #
oy [BE 2 Z[8 _F TR ML

OB | Lol e = %9 R

Gy Bl &\l W% OE g % =K
M F % % % % % =N
10281 QOLAELLA 7 ) 9,070 30 0.1 13,449 0.3 82.5| A 1.4 3.1 4,108
1038 (014128 8 1) 9, 058 30 0.2 13,497 0.4 90.6| A 0.3 3.9 4,817
10481 0154 1 A 7 ) 9,171 30 1.6 13,693 1.5 84.0| A 7.2 3.2 5,736
10541 (201542 A 9 ) 9, 184 30 0.5 13,710 0.1 79.6 2.0 2.9 6, 830
10651 (01543 8 9 1) 9,051 30 AL1| 13,578 A1.0 66. 6 22.7 2.6 8, 347
1078 (01544 B 7 ) 9,185 30 1.8] 13,797 1.6 683. 1 16.8 2.2 9,730
10841 (201545 4 7 ) 9,007 30 A1.6| 13,599 Al 4 74.6 11.9 2.2 10,134
1098 (01546 A 8 1) 8, 838 30 AL.0| 13,490 0.8 81.6 3.1 2.0 12,821
11081 (01547 B 7 ) 8,878 30 0.2| 13,566 0.6 80. 4 10.7 1.8 13,950
LI Q0548 A 7H) 8, 890 30 0.5 13,592 0.2 89.8 6.0 1.8] 13,665
1280559 A7) 8,873 30 0.1 13,637 0.3 88.5 12.9 1.7] 14,715
1138 (0154108 7 1) 8, 847 30 0.0 13,709 0.5 95. 1 4.3 1.6 14,849
11481 (015118 9 ) 8,773 30 N0.5| 13,562 Al 1 103.5| A 9.7 1.9] 13,619
L5H Q0154128 7 ) 8,768 30 0.3| 13,606 0.3 99.4| A 8.2 2.0 12,532
1651 (01641 A 7 ) 8,712 30 N0.3| 13,633 0.2 96.3| A 5.1 0.9 11,728
1TH (0162 B 8 ) 8, 630 30 N0.0| 13,783 1.1 95.1] A 7.6 0.8 12,687
1181201643 A 7 ) 8, 697 30 0.5 13,785 0.0 98.6| A 2.9 0.8 13,740
L1981 (201644 A 7 ) 8,797 30 1.5 13,969 1.3 92.4| A 4.5 0.7| 14,829
12081 (201645 8 9 1) 8,817 30 0.6 14,008 0.3 92.5| A 1.5 0.7 15,432
12141 (201646 A 7 7) 8,812 30 0.3| 14,051 0.3 82.5 21.5 0.7| 17,013
12041 (0167 A7) 8,963 30 2.1| 14,279 1.6 95. 1 6.3 0.6| 19,505
1381 (01648 A 8 1) 8, 908 30 N0.3| 14,198 0.6 89. 4 3.4 0.5| 22,847
12481 (016/E9 B 7 1) 8, 926 30 0.5| 14,258 0.4 89. 3 3.2 0.5 25,870
1251 (0164104 7 7) 8,813 30 A0.9| 14,133 A0.9 94.9 6.2 0.5| 28,131
Mﬁﬁ(ﬂﬂﬁ%lU%?E) 8, 755 30 A0.3| 14,103 0.2 99. 6 1.2 0.5| 28,631
1275 (016/128 7 1) 8, 463 30 N3.0| 13,688 A2.9 106. 3 8.3 0.5| 28,438
19841 (201741 A 10R) 8, 483 30 0.6 13,743 0.4 97.3 12.8 0.5| 29,599
12981 Q0172 A 7 ) 8, 457 30 0.0 13,730 AO0. 1 93.1 11.3 0.5| 32,869
1308 (01743 A 7 ) 8, 412 30 N0.2| 13,687 A0.3 99. 4 11.5 0.5| 34,029
B QITE4R TH) 8,453 30 0.8 13,794 0.8 97.8 3.9 0.5| 34,199

(1) FEEMEE OIS SRITIBLASA P

(ﬁ2)w77/%iﬁ&§1E%ﬁAﬂi#mﬂF%#ﬁkm%ﬁ%#%%m$J%E%éﬂﬁmlm$Jﬁrgm$%%ﬁbfﬁw
30

(£3) etz B R — e R,

(E4) BEHFEALROPIILFEAES (TBAKS]) ORI EENTEY £HA,
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Ny F e =
| owoam w| ) S e o lm m|REEE
& %: %ﬁ E H H 7k %ﬁ‘ G4 vT7T v A" s | A sz | R %E
(B~y Y R=2) ?ﬁﬂlttaﬁﬁ‘ﬁ%tb@mktt%
€ -] H % % % % %
20164-10H 7 A 8,813 — 14,133 — 94.9 6.2 0.5
1264 10H XK 8,770 AO0. 5 14,071 AO0. 4 98.9 1.2 0.5
@
2016%-11H 7 A 8, 785 AO0. 3 14,103 AO0. 2 99. 6 1.2 0.5
an =
2016%F11H 7 A 8, 755 - 14, 103 - 99.6 .2 0.
127 BES 8,518 AN2.7 13, 749 A2.5 104. 0 6.5 0
a ®
20164F12H 7 H 8, 493 A3.0 13, 688 AN2.9 106. 3 8.3 0.5
€ -]
20164-12H 7 A 8, 463 — 13, 688 — 106. 3 8.3 0.5
1281 12K 8, 462 AO0. 0 13, 663 AO0. 2 101.5 12.8 0.5
€I S)
201741 H10A 8,513 0.6 13,743 0.4 97.3 12.8 0.5
an ®
201741 H10H 8, 483 — 13,743 — 97.3 12.8 .
1294 1HAXR 8, 452 AO0. 4 13, 681 AO0. 5 94. 4 12.0 0.5
am x
20174E 2 H 7 R 8, 487 0.0 13, 730 AO0. 1 93.1 11.3 0.5
€ -]
20174E 2 H 7 R 8, 457 — 13,730 — 93.1 11.3 0
1301 2 AR 8, 500 0.5 13,775 0.3 95.2 9.7 0
@ %
201793 H 7 H 8, 442 ANO0. 2 13, 687 ANO0. 3 99. 4 11.5 0.5
an =
201793 H 7 H 8,412 — 13, 687 - 99. 4 11.5 0
HF131H 3 AR 8, 447 0.4 13,737 0.4 98. 2 8.2
a ®
2017T4E4 H 7R 8, 483 0.8 13,794 0.8 97.8 3.9 0.5
(1) HEREYEMBIT R eIAZ, WHRIIME R T,
FE2) U477 v MITABRERELEMANETOT, TEHFMALR] R THREEFIEFEALSR) (IREREZFHL TR
£
(1 3) EFIc e RIT PR R — R R,
(E4) EHFMALLROPITITFEES (TBARE) OLFREFEENTHY A,
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KEE TS X, FlE D 28 EE (AT %) LE Lz, MIORREE, KAHER TA v 7 7B ORI K BFNEL % 28R4 2 i
DT U TEMBBRAI L, KMBUR X OBCBRIN TR E 5722 &b, FIEIV IZRE < ERUE Lic, HIoNEE, Kl FR 4 { h E PR 2
(FRB) 7320164E12 412K 1450 OF| EIF2RE L, HbW TAR LB AH il L 23 1 T01TEOF] EiF~— A 23MEELL FionE4
DAREMENR EL7e 2 222800, FIEIVIC ESENAMbY £ Lz, L LZO®RIT, KAREREORMHARFIEY EF ORI LS
FEREOBVRLNR LN Ll bd 0, FlE D ITECNITIET (ML EA) UE Lic, BlofkEid, 20174 3 A O KEIT AR T 2%
B4 (FOMC) CoBMf EFBLAsRE A, FlEI0IZ ES LE L, 20k, T FREY 83 EFRESHE L, 4% 0 B
N—APMET B & DIFENHZIBE L2 L2l nb, FlIEVIME T LE Lz, 2O L) RBREOH, SEMRI O LEMMEEO SR IT~ A+
22.04% (HREFREN—R) LRV, N Fv—r D<A F 22.39%%0.36% LE Y £ L7,

BEE 3N
MEIRNE 7 2 — D% RV TAHMEICEEZTS LM« kEfEFKFaT - 7T - v —7 57 0 R ZRARICEEEZITV, [FREMEDH
EMNARRELZ B LER— 7+ UAOERICED TEND £ L, £, AN EEEE IOV TEAB A~y V2ITWE L,

(5 EEE]

SEYEEB AR A E R ORI TIAFZBR L, 1 024720 BLAZ CH126130M ., 5512710130/, F51281130M, 551295130, 5513014130
M. BB OISR Z TV E Lic, Zadk, PERORICTEYE L 7RSI S & £ L CMEFEET IR AR L, EH OJEAR S #HI
STEHEZITVET,

[$&DERAE]

KERRF TR L Cid, 20164E10-12 A BIGDPA R % (MEEfH) (ZRTHILAER T T 22.1% & | SEME (777 21.9%) »H EHEESE Lz,
KEFRRUTEC» RN B B REMITILR L TR Y, RFHEE b 2RI YOEEFN DT ET,

ZOLERET, 4770 FIXINETLRIRIZ, MABHROGEHY 227 E&F U 27 IZEUE L >8R 28R L, (FREMED h RN
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( & & = t ) (17) 0.199) | ZFLE=BELOEAOKME
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REELTFHENL, AMFEEFSOREO, RN AICKIL D ok
(e - A7 av) @Y (0.011)
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( &’ & & B ) (1) (0.006) | HEBMIL, WA DREIITHITTL D BMFEESOHRE R TELD
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(£4)

VERHIRI OFH (HBRIED 1D b OITTHEBIE A2 ETe) 13 B0 - IS L0 RN BICEB R H 5720, BB L0 HEH
L7zfERTd,

BRITHE Z L ICHARMIEUEEAL TH Y £,

FREELTEEBIOZOMERIZ., 20772 RBPHAAN TV OIRBEELEN XL -TEEDO I L, Y7 7 FIZHETHH0
EGHET,

FHRIT 1 NN orhEnoBE e (MNRMOMEE &) ZERIIH O IEEMEE TH/R L TI002 R L0 T, HE D
LAT/INECE SRR AL TH Y £,
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LM kEEHFaT « TR <P =77 K 6, 586, 249 9, 603, 450 4,297, 522 6, 245, 952
() HALRM T

OMERBRAEDEEIRRE (20164E108 8 B~20174 4 B 7 B)

BYFHTI ISV ERA,

[FIEBIRA L 13, BB R OB CBIT 2 5 L 00 I UE Sh 3 FIEBMEA T,

OF_RLARERIIE4RE L TWAREERRISHOBCHGIKR (20164108 8 B~20174 4 A 7 A)

BYFHTI ISV ERA,

OB#IZEEYET 72 FDERTE - BHKR (20165108 8 B~20174 4 B 7 B)

=y

BYFEHII ISV EE A,

O AEE DA (20175 4 A 7 BHE)
. BRAERRS
12681 F13LIR
# i o # n * RE M %
Tn Fnr TH
LM KEEHRaT « TR <P —T7 7K 21,013, 630 23, 302, 357 33,911, 920
(F) HALARTE IO T
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OB EEMEDHER Q0174 4 A 7 BEE)
EARIEIFS
. : ¥ W& T gz
T %
LM - Kk ST - 75 RA<vPF—T7 7K 33,911, 920 98.7
a—)L - u— 5 DM 445, 020 1.3
P 5 FEM PERRER 34, 356, 940 100. 0

(1) FFAIEE O BEALAT X85 C,

(E2) LM kEESKaT - FT R - ~PF—T7 7 RIZBW T, YERIRICE I 2/MIEMEE (109, 673, 888T- M) DK (EFEMPEREE
(134, 452, 375F 1) 12k % Lh3R1E81. 6% T,

(HE3) AMEEGFEIL, YIERMIR ORI 4 D2 E O A EE R EMGOMEIC LV MERRE L2 b0 T, B, 4 7RICBT MK
WL — NI, K RA=110.93[, 1A ¥ a~_Y=5911, 175N L7 N=35.291, 1237 /L—7 /=197, 1004 > KX 7
JLET=0.84H T,

OfE. BfE. TARUEEMEDINSR

. 5 12641 K F12THR 128K 5 129805R 5 130415R ERRIEIES
- 20164117 7 HEAE 2016412 7 BHL(E[20174 1 A 10 ABIFE[20174E 2 A 7 BBI/E[20174E 3 A 7 HEBUfE[20174 4 A 7 BBIE
M M A A A A
N BE 57,510, 628,077 93,920, 045, 400 60,048, 918, 609 65, 340, 824, 313 100, 375, 189, 997 67,985, 590, 335
M XBEE7 777 of-77/ R | 28,826, 026,059 30, 664, 203, 773 29,521, 458, 545 32,325, 175,538 34,691, 057, 214 33,911,920, 191
RN 4 28, 684, 602, 018 63, 255, 841, 627 30,527, 460, 064 33,015, 648, 835 65,684, 132, 783 34,073, 670, 144
(B &afE 28,879,523, 517 65,481,883, 274 30, 449, 362, 278 32,471,023, 547 66, 345, 933,873 33,785,837, 431
Refhbx 28, 767, 676, 029 65, 369, 132, 486 30, 330, 969, 760 32, 342, 502, 000 65,594, 410, 394 33, 649, 709, 748
HRALILEE 3 Bl 4 98,103, 150 100, 806, 360 104, 684, 190 116, 596, 830 121, 361,730 121, 369, 050
HRILfiRR 42 1, 340, 280 - - - 616,632, 898 -
FRAME TN 12,318, 467 11,861, 598 13, 614, 454 11, 847, 409 13,451,543 14, 673, 042
T D AFLE 85,591 82,830 93,874 77,308 77,308 85,591
(C) MEEMLEE(A—B) 28,631,104, 560 28,438,162, 126 29,599, 556, 331 32,869, 800, 826 34,029, 256, 124 34,199,752, 904
JLAR 32,701, 050, 000 33,602, 120, 000 34, 894, 730, 000 38,865, 610, 000 40,453, 910,000 40, 456, 350, 000
TR 25 4 A 4,069,945,440 | A 5,163,957,874 | A 5,295,173,669 | A 5,995,809, 174 | A 6,424,653,876 | A 6,256,597, 096
(D) ZEEMROHK 3,210,10501 3,360,2120 3,489,4730 3,886,5610 4,045,3910 4,045, 6350
1AHY EEHE(C/D) 8, 755M 8, 4630 8, 4838 8,4578 8,412 8, 4530
< HEFLFIE >
(1) JEARDIRE
YRR B A 31,922, 510, 0004
AR HP BN E T AR 9, 640, 360, 000/
YRR o — R R ST AR 1, 106, 520, 0009

(2) FTADKH
MEEERREED TEAKZ Tlal> THR Y | E DO ZFEIT6, 256, 597, 096/ TH Y £37,
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(A) BiFEZHTEERE A 76,422,679 A 858,600,539 185, 695, 518 36,371,621 A 53,571,893 304, 570, 341
JEE A 597, 673, 339 2,074,927, 826 3,230, 540, 875 1,507, 020, 679 1,156, 895, 976 1,166,479, 088
SEEH A 674,096,018 A2, 933,528, 365 A3, 044, 845, 357 AL, 470, 649, 052 AL, 210, 467, 869 A 861,908, 747
(B) {EFtHRENE A 12,404,058 A 11,944,428 A 13,708,328 A 11,924,717 A 13,528,851 A 14,758,633
C) ZLHEREE(A+B) A 88,826,737 A 870,544,967 171,987,190 24,446,910 A 67,100, 744 289,811,708
(D) mEIHARHELES A 299,879, 755 A 477,707,393 A1, 408, 386, 874 A1,320,574,081 A1,317,940, 444 A1,449,148, 841
(E) EBmEE=ELES A3, 583,135,798 A3, 714,899,154 A3, 954,089, 795 A4, 583,085,173 A4, 918,250, 958 A4, 975,890,913
[(REE Yt )] (12,797,883,871) | ( 2,866,908,041) | ( 2,936,249,141) | ( 3,249,550,405) | ( 3,324,418,106) | ( 3,271,002, 095)
(FE AR F 2 45) (1\6,381,019,669) | (A6,581,807,195) | (A6,890,338,936) | (A7,832,635,578) | (AS,242,669,064) | (A8, 246,893,008)
(F) &(C+D+E) A3,971, 842,290 AD, 063,151,514 Ab,190, 489, 479 AD, 879,212, 344 A, 303,292, 146 A6, 135,228, 046
[(ONVET N A 98,103,150 A 100, 806, 360 A 104,684,190 A 116,596, 830 A 121,361,730 A 121,369, 050
REPZBEREE (F+G) A4,069, 945, 440 Ab, 163,957,874 Ab, 295, 173, 669 Ab, 995, 809, 174 A6, 424, 653, 876 AB, 256,597, 096
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(FE AR FA 2 45) (/\6, 382,266, 662) | (A\6,583,046,965) | (A6,892,152,174) | (A7,835,763,653) | (AS, 246,309, 865) | (A8, 246,897,013)
AR A A 477,707, 393 A1, 408,391, 465 Al, 320,574,081 Al, 353,941, 363 Al, 449,148, 841 Al, 241,397, 677
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[EM&FES | COLOMBIA GOVT 5.625 520 564 62,625 | 2044/ 2/26
FED REPUBLIC OF BRAZIL 5.625 910 891 98, 851 2041/1/7
FED REPUBLIC OF BRAZIL 5.0 1, 480 1,318 146,272 | 2045/ 1 /27
KUWAIT INTL BOND 3.5 1, 360 1, 381 163,209 | 2027/3/20
REPUBLIC OF ARGENTINA 6.875 410 443 49,203 | 2021/4 /22
REPUBLIC OF ARGENTINA 5.625 2,080 2,145 238,000 | 2022/ 1 /26
REPUBLIC OF ARGENTINA 7.5 660 712 79,032 | 2026/4 /22
REPUBLIC OF ARGENTINA 7.125 690 676 75, 041 2036/ 7/6
REPUBLIC OF ARGENTINA 7.625 180 186 20,646 | 2046/4 /22
REPUBLIC OF INDONESTA 3.75 680 694 77,088 | 2022/4 /25
REPUBLIC OF INDONESIA 5.875 400 453 50,273 | 2024/1/15
REPUBLIC OF INDONESTA 4.625 630 629 69,825 | 2043/4/15
REPUBLIC OF INDONESTA 5.125 400 420 46,654 | 2045/1/15
REPUBLIC OF PERU 6. 55 90 116 12,942 | 2037/3/14
REPUBLIC OF PERU 5.625 460 549 60,996 | 2050/11/18
REPUBLIC OF POLAND 4.0 1, 150 1,212 134, 491 2024/ 1 /22
RUSSTA GOVT 4.5 1, 000 1, 066 118,324 | 2022/4/4
RUSSIA GOVT 4.875 800 862 95,693 | 2023/9/16
RUSSTA GOVT 7.5 41 50 5,605 | 2030/ 3/31
T-NOTE INFLATION INDEX 0.125 4,010 3,981 441,693 | 2026/ 7 /15
T-NOTE INFLATION INDEX 2.125 220 313 34,801 2040/ 2 /15
T-NOTE INFLATION INDEX 2.125 380 538 59,684 | 2041/2/15
T-NOTE INFLATION INDEX 0.75 1,920 2,001 222,081 2042/ 2 /15
T-NOTE INFLATION INDEX 0.625 3,390 3, 359 372,722 | 2043/2/15
T-NOTE INFLATION INDEX 1. 375 520 602 66,854 | 2044/2/15
T-NOTE INFLATION INDEX 0.75 1,430 1,417 157,208 | 2045/2/15
T-NOTE INFLATION INDEX 1.0 800 839 93,153 | 2046/2/15
TSY INFL IX N/B 0.125 18, 560 19, 250 2,135,436 | 2021/4/15
US TREASURY BOND 2.875 590 577 64,078 | 2043/5/15
US TREASURY BOND 3.75 5,390 6, 165 683,932 | 2043/11/15
US TREASURY BOND 3.375 9, 820 10, 536 1,168,862 | 2044/5/15
US TREASURY BOND 3.0 8, 360 8,370 928,497 | 2044/11/15
US TREASURY BOND 3.0 42, 560 42, 568 4,722,102 | 2045/5/15
US TREASURY BOND 2.5 3, 840 3,463 384,189 | 2046/ 2/15
US TREASURY BOND 2.875 10, 680 10, 425 1,156,548 | 2046/11/15
US TREASURY NOTE 1.5 660 662 73,539 | 2018/8/31
US TREASURY NOTE 1.125 3, 940 3,932 436, 261 2019/1/15
US TREASURY NOTE 1. 625 890 895 99,367 | 2019/7/31
US TREASURY NOTE 1.0 21,980 21,779 2,416,049 | 2019/10/15
US TREASURY NOTE 2.625 12,610 13, 046 1,447,294 | 2020/11/15
US TREASURY NOTE 1. 375 75,000 73, 860 8,193,328 | 2021/5/31
US TREASURY NOTE 1. 125 46, 630 45, 252 5,019,910 | 2021/9/30
US TREASURY NOTE 2.0 680 684 75,948 | 2021/12/31
US TREASURY NOTE 1.875 350 350 38,860 | 2022/1/31
US TREASURY NOTE 1.75 2,580 2,550 282,979 | 2022/ 9/30
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[Ef&FE% | US TREASURY NOTE 2.0 17, 490 17, 494 1,940,620 | 2022/11/30
US TREASURY NOTE 1.5 9, 870 9, 578 1,062,545 | 2023/2/28

US TREASURY NOTE 1. 25 6,470 6, 151 682,363 | 2023/7/31

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

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

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

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

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

US TREASURY NOTE 2. 375 2,750 2,784 308,858 | 2024/8/15

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

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

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

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

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

58RI | PROVINCIA DE BUENOS AIRE 6.5 520 524 58, 153 | 2023/2/15
PROVINCIA DE BUENOS AIRE 7.875 440 450 49,924 | 2027/6/15

FEERE%: | ACE 2006-ASLL A 1. 26167 105 62 6,971 2036/ 2 /25
(BR< &ME) | ARST 2004-W5 AV2 2.02167 900 836 92,798 | 2034/4 /25
BACM 2007-2 AJ 5.70783 150 143 15,890 | 2049/4/10

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

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

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

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

BLX 2004-A A 1. 41167 412 396 43,929 | 2031/2/25

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

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

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

CD 2006-CD2 AJ 5. 704447 39 37 4,144 | 2046/1/15

CGBAM 2016-IMC E 8.34278 2,750 2,816 312,470 | 2021/11/15

CGCMT 2014-GC19 E 4.40185 550 399 44, 291 2047/3/10

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

CGCMT 2015-GC29 D 3.11 490 352 39,149 | 2048/4/10

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

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

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

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

COMM 2013-CR12 B 4.762 10 10 1,192 2046/10/ 1

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

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

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

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

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

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

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

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

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

CSMC 2015-2R 7A3 3. 02851 1,238 1, 258 139,633 | 2036/ 8 /27
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FERRAEZR | CSMC 2015-SAMZ MZ 6. 64832 1, 000 1,010 112,094 | 2022/8/9
(Br< 4@ ME) | CSMC 2015-TOWN TF 5. 055 870 826 91,683 | 2028/3/15
CSMC 2016-BDWN A 3.81222 880 894 99,268 | 2029/2/15
CSMC 2016-NYRT A 2. 656472 3,210 3,208 355, 871 2018/12/22
CWHEL 2005-D 2A 1. 10222 751 687 76,224 | 2035/11/15
CWHEL 2006-1 1A 1. 05222 1,314 1,171 129,979 | 2037/1/15
CWL 2007-13 2A1 1. 88167 937 857 95,103 | 2047/10/25
CWL 2007-13 2A2 1. 78167 243 221 24,528 | 2047/10/25
DBUBS 2011-LCIA B 5.471 920 1,013 112,476 | 2046/11/10
DBUBS 2011-LCIA C 5. 685502 550 604 67,112 | 2046/11/10
DBUBS 2011-LC3A C 5.346148 1,020 1,109 123,123 | 2044/8/10
DRB 2015-B A2 3.17 1, 459 1,471 163,216 | 2031/7/25
FHLMC #G04715 6.0 10 12 1,384 | 2038/6/1
FHLMC #G06172 5.5 52 58 6,493 | 2038/12/1
FHLMC #G06409 6.0 144 164 18,208 | 2039/11/1
FHLMC #G06496 5.0 830 918 101,898 | 2041/6/1
FHLMC #G06498 4.0 522 556 61,778 | 2041/4/1
FHLMC #G06669 6.5 15 17 1,982 | 2039/9/1
FHLMC #G06858 5.0 86 94 10,472 | 2041/11/1
FHLMC #G07335 7.0 23 26 2,965 | 2039/3/1
FHLMC #G07697 4.5 182 196 21,803 | 2038/6/1
FHLMC #Q17792 3.5 67 69 7,731 2043/5/ 1
FHLMC #Q29920 4.5 61 67 7,455 | 2044/11/1
FHLMC #Q45560 3.0 1, 089 1, 085 120,439 | 2047/1/1
FHLMC #Q45737 3.0 2, 568 2,561 284,126 | 2047/1/1
FHLMC #Q45819 3.0 688 686 76, 181 2047/1/ 1
FHLMC #Q45827 3.0 493 492 54,587 | 2047/1/1
FHLMC #U90245 3.5 72 75 8,321 2042/10/ 1
FHLMC #U90316 4.0 66 70 7,796 | 2042/10/ 1
FHLMC #U99054 4.0 3,428 3,638 403,608 | 2043/6/1
FHLMC #U99076 4.5 240 263 29,228 | 2043/12/1
FHLMC #U99084 4.5 160 175 19,469 | 2044/2/1
FHLMC #U99091 4.5 84 92 10,269 | 2044/3/1
FHLMC #U99124 3.5 6, 134 6,311 700,106 | 2045/3/1
FHMS K006 AX1 IO 0. 981976 839 19 2,128 | 2020/1/25
FHMS K007 X1 IO 1. 092672 213 5 638 | 2020/4/25
FHMS K008 X1 IO 1.61815 168 6 753 | 2020/ 6 /25
FHMS K058 X1 10 0. 930922 18, 368 1,295 143,690 | 2026/ 8 /25
FHMS K503 X1 IO 0. 575173 10, 254 91 10,186 | 2019/8/25
FHR 3281 AT 10 5.51778 714 127 14,129 | 2037/2/15
FHR 3621 SB 10 5. 31778 69 11 1,317 | 2040/1/15
FHR 4099 ST 10 5. 08778 1,616 309 34,310 | 2042/8/15
FHR 4194 BI 10 3.5 1,670 267 29,670 | 2043/4 /15
FHR 4239 10 3.5 287 31 3,453 | 2027/6/15
FHR 4298 PI 10 4.0 620 83 9,259 | 2043/4/15
FHR 4310 SA 10 5. 03778 154 29 3,264 | 2044/2/15
FHR 4415 10 1.908427 3, 366 191 21,268 | 2041/4/15
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FepRfESR | FHRR ROO7 ZA 6.0 49 55 6,174 | 2036/5/15
(Br< 4@ | FHS 328 S4 10 2. 065 2,676 186 20,717 | 2038/2/15
FHS 334 S7 10 5. 18778 1,102 230 25, 551 2044/ 8 /15
FNA 2015-M3 X2 I0 0. 3786 10, 123 237 26,369 | 2024/10/25
FNA 2015-M8 X2 10 0. 17698 30, 048 345 38,333 | 2048/5/5
FNA 2016-M7 A2 2.49935 660 634 70,417 | 2026/9/25
FNMA 6. 625 225 318 35,352 | 2030/11/15
FNMA #254793 5.0 7 7 862 | 2033/7/1
FNMA #555743 5.0 7 8 927 | 2033/9/1
FNMA #725162 6.0 2 3 373 | 2034/2/1
FNMA #843997 2.64 27 28 3,202 | 2035/11/1
FNMA #888560 6.0 18 20 2,324 | 2035/11/1
FNMA #889117 5.0 15 16 1,846 | 2035/10/ 1
FNMA #890248 6.0 30 34 3,861 2037/8/1
FNMA #890604 4.5 1, 144 1,243 137,902 | 2044/10/ 1
FNMA #915154 5.0 46 51 5,685 | 2037/4/1
FNMA #934648 7.0 4 5 621 2038/11/ 1
FNMA #985626 6.0 8 9 1,057 | 2033/4/1
FNMA #985867 7.0 0. 76645 0. 8622 95| 2038/8/1
FNMA #995072 5.5 13 14 1,652 | 2038/8/1
FNMA #AA8715 4.0 110 117 13,073 | 2039/6/1
FNMA #AB9594 4.0 58 62 6,888 | 2043/6/ 1
FNMA #AB9980 3.5 7 80 8, 881 2043/ 7/ 1
FNMA #AE0758 7.0 57 66 7,345 | 2039/2/1
FNMA #AL0215 4.5 151 163 18,150 | 2041/4/1
FNMA #AL3572 5.0 41 45 5,079 | 2041/7/1
FNMA #AL5540 4.5 210 228 25,350 | 2044/7/1
FNMA #AL6175 3.5 764 788 87,454 | 2044/1/1
FNMA #AL6308 5.0 226 248 27,526 | 2033/2/1
FNMA #AL6404 4.5 74 80 8,948 | 2045/1/1
FNMA #AL7093 4.0 9, 266 9, 853 1,093,008 | 2045/5/1
FNMA #AL9631 3.0 1,082 1, 080 119,845 | 2046/12/ 1
FNMA #AM8674 10 2.81 40 40 4,461 2025/ 4/ 1
FNMA #AS4271 4.5 152 166 18,495 | 2045/1/1
FNMA #AS4354 4.5 363 396 43,959 | 2045/1/1
FNMA #AS4427 4.5 317 346 38,420 | 2045/2/1
FNMA #AS4431 4.5 161 176 19,545 | 2045/2/1
FNMA #AS5314 4.0 1,553 1, 654 183,478 | 2045/7/1
FNMA #AS6328 3.5 906 931 103,326 | 2045/12/ 1
FNMA #AS8359 3.0 3,041 3,029 336, 041 2046/11/ 1
FNMA #AS8623 3.0 690 688 76,322 | 2047/1/1
FNMA #AS8745 3.0 2,383 2,379 263,995 | 2047/2/1
FNMA #AT4281 4.0 78 83 9,211 2043/6/ 1
FNMA #AT4907 3.5 65 67 7,528 | 2043/5/1
FNMA #AT4961 3.5 66 68 7,631 2043/5/1
FNMA #AT6546 4.0 73 78 8,728 | 2043/6/1
FNMA #AT7101 3.5 68 70 7,851 2043/6/ 1
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WBRME S | FNMA #AT7139 3.5 69 71 7,969 | 2043/6/1
(Bx< &ftfE) | FNMA #AT7167 3.5 66 68 7,629 | 2043/6/1
FNMA #AT8906 3.5 69 71 7,981 | 2043/7/1
FNMA #AU1228 3.5 70 73 8,100 | 2043/7/1
FNMA #BD2455 3.0 2,081 2,077 230,460 | 2047/1/1
FNMA #BF0109 4.0 6, 441 6, 802 754,654 | 2056/2/1
FNMA #BF0133 4.0 100 105 11,676 | 2056/8/ 1
FNMA #MA1213 3.5 69 71 7,948 | 2042/9/1
FNMA #MA1253 4.0 550 584 64,826 | 2042/11/ 1
FNMA #MA1437 3.5 1,305 1, 344 149,152 | 2043/5/1
FNMA #MA1582 3.5 79 81 9,077 | 2043/8/1
FNMA #MA1591 4.5 74 81 8,987 | 2043/9/1
FNMA #MA1629 4.5 77 85 9,448 | 2043/10/ 1
FNMA #MA1711 4.5 77 84 9,391 | 2043/12/ 1
FNR 2005-29 ZA 5.5 321 357 39,669 | 2035/4 /25
FNR 2010-110 AE 9.75 15 15 1,740 | 2018/11/25
FNR 2011-15 AB 9.75 3 4 450 | 2019/ 8/25
FNR 2011-87 SG 10 5. 56833 93 12 1,417 | 2040/4 /25
FNR 2012-101 AT 10 3.0 422 36 4,091 | 2027/6 /25
FNR 2012-28 B 6.5 22 24 2,734 | 2039/6/25
FNR 2012-51 B 7.0 43 50 5,587 | 2042/5/25
FNR 2012-74 SA 10 5. 66833 79 13 1,481 | 2042/3/25
FNR 2013-14 IG 10 4.0 248 41 4,602 | 2043/3/25
FNR 2013-29 QI 10 4.0 1,299 211 23,479 | 2043/4 /25
FNR 2013-9 BC 6.5 31 36 4,044 | 2042/ 7 /25
FNR 2013-9 CB 5.5 86 95 10,624 | 2042/4 /25
FNR 2014-47 AT 10 1.98 995 62 6,881 | 2044/8/25
FNR 2016-60 QS 10 5.11833 1,879 326 36,252 | 2046/ 9 /25
FNS 409 C17 10 4.0 1,520 299 33,215 | 2041/11/25
FNS 409 C18 10 4.0 139 25 2,881 | 2042/4 /25
FNS 409 €2 10 3.0 195 17 1,939 | 2027/4 /25
GAHR 2015-NRF BFX 3. 38216 320 327 36,323 | 2019/12/15
GEBL 2005-1A A3 1. 16222 83 77 8,579 | 2033/6/15
GECMC 2007-C1 AJ 5.677 1, 740 1,126 124,965 | 2049/12/10
GFMT 2017-1 A22 3.0 3,671 3,614 401,006 | 2056/ 7 /25
GNMA #733600 5.0 62 69 7,664 | 2040/4 /15
GNMA2 #4617 4.5 22 24 2,732 | 2040/1/20
GNMA2 #4696 4.5 44 48 5,366 | 2040/5/1
GNMA2 #4772 5.0 104 114 12,685 | 2040/8/ 1
GNMA2 #4804 6.0 46 52 5,846 | 2040/9/20
GNMA2 #4928 6.0 16 19 2,112 2041/1/20
GNMA2 #4978 4.5 231 250 27,812 | 2041/3/20
GNMA2 #5240 6.0 41 47 5,224 | 2041/11/20
GNMA2 #783368 4.5 49 53 5,894 | 2041/7/20
GNMA2 #MA4263 4.0 5, 638 6, 030 668,918 | 2047/1 /20
GNR 2010-152 IN 10 4.0 43 2 295 | 2038/ 3/20
GNR 2011-H03 FA 1.28 224 224 24,850 | 2061/ 1 /20
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FEpRMEZR | GNR 2011-HO5 FB 1.28 360 359 39,859 | 2060/12/20
(< @fif%) | GNR 2011-H06 FA 1.23 234 232 25,824 | 2061/2/20
GNR 2011-HO8 FD 1.28 223 222 24,683 | 2061/2/20
GNR 2011-H09 AF 1.28 69 69 7,733 | 2061/3/20
GNR 2012-43 SN 10 5. 67167 2,151 497 55, 151 2042/ 4 /16
GNR 2012-H34 SA 10 5.07167 2,609 458 50,824 | 2042/3/20
GNR 2013-178 10 0. 78778 141 5 611 2055/ 6 /16
GNR 2013-69 AI 10 3.5 202 39 4,396 | 2043/5/20
GNR 2014-124 IE 10 0. 74835 2,003 92 10,303 | 2054/5/16
GNR 2014-135 10 0. 84385 4,072 221 24,540 | 2056/ 1 /17
GNR 2014-176 10 4.0 945 174 19,400 | 2044/11/20
GNR 2015-36 MI I0 5.5 1, 236 259 28,743 | 2045/3/20
GNR 2016-135 SB 10 5. 17167 470 104 11,624 | 2046/10/16
GNR 2016-84 IG 10 4.5 3,041 630 69,938 | 2045/11/16
GPMF 2005-HY1 1AIA 1. 25167 137 134 14,897 | 2035/7/25
GPMH 1999-3 2A2 4.89 25 21 2,412 | 2029/6/19
GPMH 2001-2 TA2 4. 358 50 45 5,034 | 2032/2/20
GPMH 2001-2 TTA2 4.391 50 45 5,012 | 2032/3/13
GSMS 2013-GC16 B 5.161 30 32 3,652 | 2046/11/10
GSMS 2015-GC28 C 4.327844 690 659 73,179 | 2048/2/10
GSMS 2015-GC30 AS 3.777 770 786 87,288 | 2050/5/10
GSMS 2015-GC30 D 3.384 660 470 52,183 | 2050/5/10
GSMS 2016-GS3 A4 2.85 930 905 100, 486 | 2049/10/10
GSMS 2016-GS3 C 3. 999706 990 978 108,499 | 2049/10/10
GSMS 2016-ICE2 E 9.41222 1, 180 1, 203 133, 521 2033/ 2/15
HENDR 2015-2A A 3.87 487 486 53,951 2058/ 3 /15
IMM 2007-A M1 1. 38167 215 200 22,202 | 2037/5/25
IMSC 2007-HOA1 Al12 1. 16167 116 116 12,890 | 2047/7/25
IMSC 2007-HOA1 A23 1. 26167 532 454 50,392 | 2047/7/25
JPMBB 2013-C14 AS 4. 4093 660 704 78,193 | 2046/8 /15
JPMBB 2013-C15 C 5. 046563 20 21 2,332 | 2045/11/15
JPMBB 2013-C17 B 4. 886563 10 10 1,197 | 2047/1/15
JPMBB 2014-C19 XA IO 1. 186225 1,612 55 6,134 | 2047/4/15
JPMBB 2014-C21 AS 3.9965 312 324 36,033 | 2047/8/15
JPMBB 2014-C23 E 3. 364 440 285 31,680 | 2047/9/15
JPMBB 2014-C25 B 4.3472 370 384 42,598 | 2047/11/15
JPMBB 2015-C31 B 4.617976 130 130 14, 491 2048/ 8 /15
JPMCC 2006-LDP9 AJ 5.411 1,220 829 91,976 | 2047/5/15
JPMCC 2007-CB18 AJ 5.502 500 431 47,854 | 2047/6/12
JPMCC 2007-CB19 AJ 5.82917 320 257 28,536 | 2049/2/12
JPMCC 2007-LDPX AJ 5.503 900 306 33,944 | 2049/1/15
JPMCC 2007-LDPX AJFX 5.438 1, 480 503 55,821 2049/ 1 /15
JPMCC 2014-FL6 B 3.19222 310 304 33,754 | 2031/11/15
JPMCC 2014-PHH C 3.01222 160 159 17,748 | 2027/8/15
JPMCC 2015-FL7 D 4.66222 620 579 64, 311 2028/ 5/15
JPMCC 2016-JP3 A5 2.8704 1, 150 1,116 123,846 | 2049/8/15
JPMRR 2014-6 3A1 0.98833 807 782 86,753 | 2046/ 7 /27
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FepRfEZR | KABB 2017-1 B 5.794 2, 660 2,693 298,798 | 2022/ 3/15
(B< @) | LNSTR 2015-3 A2 2.729 1, 296 1, 303 144,579 | 2048/4 /20
MORGAN STANLEY REREMIC T 4.25 1, 200 1,192 132,270 | 2036/2/1
MRAFT 2016-4 Al 1.97167 2,420 2,409 267,323 | 2019/5/10
MSBAM 2012-C6 E 4.647723 150 144 16,055 | 2045/11/15
MSBAM 2013-C7 AS 3.214 10 10 1,119 | 2046/2/1
MSBAM 2015-C21 E 3.012 510 326 36,215 | 2048/3/15
MSBAM 2015-C22 AS 3. 561 560 562 62,436 | 2046/5/15
MSC 2006-1Q12 AJ 5.399 87 69 7,722 | 2043/12/15
MSC 2007-1Q13 AJ 5. 438 1, 690 1,576 174,873 | 2044/3/15
MSC 2007-1Q15 AJ 5. 942292 1, 180 1, 117 124,012 | 2049/6 /11
MSC 2007-1Q16 AJ 6.110149 530 492 54,579 | 2049/12/12
MSC 2016-UB11 A4 2.782 1, 540 1, 487 165, 021 2049/ 8 /15
MSC 2016-UB12 A4 3.596 910 937 104,003 | 2049/12/15
MSCCG 2015-ALDR A2 3. 462186 410 406 45,125 | 2035/6/7
MSM 2006-8AR 1A2 1. 05167 94 38 4,244 | 2036/ 6 /25
MSRR 2015-R3 7A2 1. 38416 510 466 51,771 2036/ 9 /26
MSRR 2015-R3 9A1 1. 29833 1,451 1,392 154, 461 2036/ 9 /26
MSRR 2015-R6 1A1 1. 03833 1, 697 1,633 181,156 | 2045/ 7 /25
NEF 2007-1 A7 2.001 75 69 7,662 | 2046/1/29
NMRR 2015-5R 3A1 1. 03833 2,522 2,434 270,011 2046/ 2 /26
NMRR 2015-6R 3A1 0. 96833 1,903 1, 861 206,473 | 2046/ 5/26
NRZT 2014-2A A3 3.75 675 692 76,800 | 2054/ 5/25
NRZT 2016-3A A1B 3.25 6, 059 6, 087 675,298 | 2056/ 9 /25
NRZT 2016-3A Bl 4.0 2,812 2,981 330,699 | 2056/9/25
NRZT 2016-4A Al 3.75 2,105 2,154 238,947 | 2056/11/25
NRZT 2016-4A B3 5. 274354 1,817 1, 851 205,343 | 2056/11/25
NRZT 2017-1A Al 4.0 7,027 7,263 805, 767 | 2057/2/25
PRIME 2005-5 1A3 8.0 28 27 3,003 | 2034/7/25
RAMC 2004-2 AV3 1. 46167 134 129 14,373 | 2034/7/25
RASC 2005-KS12 M1 1. 42167 1, 190 1,173 130, 231 2036/ 1 /25
SACO 06-5 1A1 1. 28167 44 81 9,004 | 2036/4 /25
SACO 2006-6 A 1. 24167 130 238 26,490 | 2036/ 6 /25
SAIL 2004-8 A8 1. 98167 792 758 84, 161 2034/ 9 /25
SASC 2006-ARS1 Al 1. 20167 1,187 82 9,118 | 2036/2/25
SBAP 2015-20D 1 2.51 173 172 19,087 | 2035/4/1
SBAP 2017-20D 1 2.84 990 990 109,820 | 2037/4/1
SBIC 2015-10A 1 2.517 113 114 12,711 2025/ 3/10
SBIC 2017-10A 1 2.845 3, 650 3,675 407,769 | 2027/ 3/10
SLMA 2008-8 A4 2.53789 1, 480 1, 507 167,208 | 2023/4 /25
SMB 2015-C R — 1 2,490 276,313 | 2046/9/18
SOFT 2014-A RC - 0.3 452 50,163 | 2124/7 /14
STACR 2014-DN1 M2 3. 18167 1, 060 1, 090 120,938 | 2024/ 2 /25
STACR 2015-HQA1 M2 3.63167 1,902 1,948 216,197 | 2028/ 3 /25
STACR 2016-DN1 M2 3. 88167 1,520 1,583 175,625 | 2028/ 7 /25
TPMT 2016-3 Al 2.25 1, 544 1,532 170,013 | 2055/ 8 /25
TPMT 2017-1 Al 2.75 4,345 4,354 483,067 | 2056/10/25
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FEpkfE% | US ATRWAYS 2012-2B PTT 6.75 320 345 38,361 | 2021/6/3
(Br< @) | WCMT 2015-SBC5 A 4.1037 1,708 1, 709 189,639 | 2022/9/19
WEN 2015-1A A23 4. 497 591 577 64,110 | 2045/6 /15

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

WFCM 2014-LC18 AS 3.808 190 196 21,786 | 2047/12/15

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

WFCM 2015-LC20 AS 3. 467 850 855 94,898 | 2050/4 /15

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

WFCM 2016-BNK1 A3 2. 652 850 814 90,392 | 2049/8 /15

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

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

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

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

WERBS 2014-C24 C 4,29 230 214 23,832 | 2047/11/15

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

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

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

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

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

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

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

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

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

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

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

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

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

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

WeiE g% | 1011778 BC / NEW RED FIN 6.0 810 843 93,566 | 2022/4/1
(BDEFEARE) | ABBOTT LABORATORIES 3.75 620 622 69,096 | 2026/11/30
ABBOTT LABORATORIES 4.75 310 319 35,387 | 2036/11/30

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

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

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

ABN AMRO BANK NV 4,75 290 299 33,264 | 2025/7/28

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

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

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

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

ACTAVIS FUNDING SCS 3.8 1,010 1,024 113,611 | 2025/3/15

ACTIVISION BLIZZARD 6.125 680 737 81,850 | 2023/9/15

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

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

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

AES CORP 5.5 200 203 22,553 | 2025/4 /15
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Wim g% | AETNA INC 2.8 90 89 9,941 | 2023/6/15
(EDREEMEE) | ALLY FINANCTAL INC 3.5 60 60 6,686 | 2019/1 /27
ALLY FINANCIAL INC 7.5 72 80 8,901 | 2020/9/15
ALLY FINANCIAL INC 8.0 560 663 73,562 | 2031/11/ 1
ALTICE FINANCING SA 6. 625 420 437 48,583 | 2023/2/15
ALTRIA GROUP INC 5. 375 20 23 2,551 | 2044/1/31
AMAZON. COM INC 4.95 350 398 44,170 | 2044/12/ 5
AMER AIRLN 13-2 B PTT 5.6 148 153 17,052 | 2020/7 /15
AMERICA MOVIL SAB DE CV 5. 625 210 214 23,829 | 2017/11/15
AMERICA MOVIL SAB DE CV 5.0 190 204 22,675 | 2020/ 3 /30
AMERICAN AXLE & MFG INC 6. 625 440 451 50,029 | 2022/10/15
AMERICAN EXPRESS 2.65 76 75 8,382 | 2022/12/2
AMERICAN INTL GROUP 3.75 840 838 92,973 | 2025/7/10
AMERICAN INTL GROUP 6.25 100 102 11,325 | 2037/3/15
ANADARKO PETRO 4.85 180 193 21,412 | 2021/3/15
ANADARKO PETRO 5.55 600 669 74,251 | 2026/3/15
ANADARKO PETRO 6. 45 500 590 65,550 | 2036/9 /15
ANADARKO PETRO 4.5 1, 400 1,332 147,805 | 2044/ 7 /15
ANADARKO PETRO 6.6 270 331 36,786 | 2046/ 3 /15
ANGLO AMERICAN CAPITAL 3.75 490 491 54,568 | 2022/4 /10
ANHEUSER-BUSCH 2.65 300 303 33,613 | 2021/2/1
ANHEUSER-BUSCH 2.5 750 743 82,478 | 2022/7/15
ANHEUSER-BUSCH 3.3 410 418 46,450 | 2023/2/1
ANHEUSER-BUSCH 3.65 5, 780 5, 862 650,369 | 2026/2/1
ANHEUSER-BUSCH 4.9 1, 400 1,517 168,350 | 2046/2/ 1
APACHE CORP 3.25 29 29 3,247 | 2022/4/15
APACHE CORP 6.0 60 68 7,592 | 2037/1/15
APACHE CORP 5.1 470 491 54,507 | 2040/ 9/ 1
APACHE CORP 4.75 600 603 66,944 | 2043/4 /15
APACHE CORP 4.25 510 482 53,499 | 2044/1 /15
APPLE INC 2.45 850 807 89,559 | 2026/8/4
APPLE INC 3.85 600 575 63,825 | 2046/8/4
ARCELORMITTAL 7.0 490 558 61,947 | 2022/ 2 /25
ARDAGH PKG FIN/HLDGS USA 4. 625 620 625 69,440 | 2023/5/15
ARGOS MERGER SUB INC 7.125 60 56 6,225 | 2023/3/15
AT&T INC 5.5 20 20 2,286 | 2018/2/1
AT&T INC 3.4 550 533 59,206 | 2025/5/15
AT&T INC 4.25 410 417 46,341 | 2027/3/1
AT&T INC 4.35 1, 090 962 106,734 | 2045/6/15
AT&T INC 5. 45 310 318 35,329 | 2047/3/1
AT&T INC 4.5 522 467 51,804 | 2048/3/9
BANK OF AMERICA CORP 5.75 10 10 1,137 | 2017/12/1
BANK OF AMERICA CORP 2.6 60 60 6,727 | 2019/1/15
BANK OF AMERICA CORP 5. 625 10 11 1,220 | 2020/7/1
BANK OF AMERICA CORP 5.0 10 10 1,208 | 2021/5/13
BANK OF AMERICA CORP 5.7 100 112 12,517 | 2022/1 /24
BANK OF AMERICA CORP 3.3 10 10 1,120 | 2023/1/11
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WS | BANK OF AMERICA CORP 4.0 300 311 34,604 | 2024/4/1
(BDEFEAS) | BANK OF AMERICA CORP 4.2 2, 560 2,627 291,494 | 2024/ 8 /26
BANK OF AMERICA CORP 4.0 1,000 1,003 111,306 | 2025/1 /22
BANK OF AMERICA CORP 3.875 470 480 53,274 | 2025/8/1
BANK OF AMERICA CORP 4.45 160 165 18,316 | 2026/3/3
BANK OF AMERICA CORP 3.5 540 536 59,532 | 2026/4 /19
BANK OF AMERICA CORP 4.25 6,100 6, 209 688,839 | 2026/10/22
BANK OF AMERICA CORP 4. 875 620 671 74,512 | 2044/4/1
BARRICK GOLD COR 6.95 130 142 15,811 | 2019/4/1
BARRICK GOLD COR 4.1 1,825 1,962 217,723 | 2023/5/1
BARRICK NA FINANCE LLC 4.4 25 26 2,978 | 2021/5/30
BARRICK NA FINANCE LLC 5.7 100 113 12,643 | 2041/5/30
BECTON DICKINSON AND CO 4.685 300 314 34,832 | 2044/12/15
BHARTI AIRTEL LTD 4.375 210 211 23,410 | 2025/6/10
BHP BILLITON FIN USA FRN 6.75 1,910 2,160 239,625 | 2075/10/19
BHP BILLITON FIN USA LTD 2.875 55 56 6,222 | 2022/2/24
BHP BILLITON FIN USA LTD 5.0 40 45 5,003 | 2043/9/30
BNP PARIBAS 2.375 100 100 11,134 | 2017/9/14
BNP PARIBAS 4. 625 880 885 98,208 | 2027/3/13
BOEING CO 4.875 90 97 10,824 | 2020/2/15
BP CAPITAL MARKETS PLC 3.216 900 907 100, 667 | 2023/11/28
BP CAPITAL MARKETS PLC 3. 506 420 425 47,198 | 2025/ 3 /17
BP CAPITAL MARKETS PLC 3.119 1,920 1,883 208,958 | 2026/5/4
BPCE SA 5.15 200 205 22,812 | 2024/ 7 /21
BPCE SA 5.15 400 411 45,624 | 2024/ 7 /21
BURLINGTN NORTH SANTA FE 4.55 10 10 1,172 2044/9/1
CALPINE CORP 5. 875 420 444 49,268 | 2024/1/15
€CO HLDGS LLC/CAP CORP 5. 375 640 656 72,780 | 2025/5/1
CELGENE CORP 3.625 100 101 11,279 | 2024/5/15
CELGENE CORP 5.25 140 149 16,573 | 2043/8/15
CELGENE CORP 4.625 500 499 55,427 | 2044/ 5 /15
CELGENE CORP 5.0 50 52 5,846 | 2045/8/15
CELULOSA ARAUCO CONSTITU 4.75 210 220 24,453 | 2022/1/11
CENTENE CORP 6.125 580 623 69, 144 | 2024/2/15
CHESAPEAKE ENERGY CORP 6.125 60 58 6,535 | 2021/2/15
CHESAPEAKE ENERGY CORP 5.75 400 377 41,847 | 2023/3/15
CHEVRON CORP 2.954 710 703 78,093 | 2026/5/16
CINTAS CORPORATION NO. 2 2.9 400 405 44,965 | 2022/4/1
CINTAS CORPORATION NO. 2 3.7 450 462 51,303 | 2027/4/1
CIT GROUP INC 5.0 420 444 49,285 | 2022/8/15
CIT GROUP INC 5.0 230 242 26,870 | 2023/8/1
CITIGROUP INC 4.4 650 664 73,747 | 2025/6/10
CITIGROUP INC 5.5 2, 250 2, 467 273,720 | 2025/9/13
CITIGROUP INC 4.45 6, 050 6,165 683,971 | 2027/9/29
CITIGROUP INC 8.125 126 185 20,575 | 2039/7/15
CITIGROUP INC 5.3 78 83 9,291 | 2044/5/6
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EihtL{E%S | CITIGROUP INC 4.65 818 859 95,298 | 2045/ 7 /30
(4EEAES) | CITIGROUP INC 4.75 110 109 12,105 | 2046/5/18
CITIGROUP INC FRN 5.35 30 30 3,345 | 2049/5 /29
CNOOC FINANCE 2015 US 3.5 910 904 100,303 | 2025/5/5
COMCAST CORP 6.3 110 113 12,559 | 2017/11/15
COMCAST CORP 3.375 590 598 66,383 | 2025/8/15
COMCAST CORP 4.2 140 142 15,818 | 2034/8/15
COMCAST CORP 5.65 30 35 3,942 | 2035/6/15
COMCAST CORP 6. 45 180 230 25,533 | 2037/3/15
COMCAST CORP 6.95 440 591 65,628 | 2037/8/15
CONCHO RESOURCES INC 5.5 420 435 48,315 | 2023/4/1
CONCHO RESOURCES INC 4.375 10 10 1,121 | 2025/1/15
CONOCOPHILLIPS 6.0 70 77 8,591 | 2020/1/15
CONSTELLATION BRANDS INC 4.75 330 356 39,556 | 2024/11/15
CONTL AIRLINES 5.983 490 539 59,823 | 2022/4 /19
COOPERATIEVE RABOBANK UA 3.75 3, 100 3,031 336,324 | 2026/ 7 /21
CRED SUIS GP FUN LTD 4. 875 690 704 78,106 | 2045/5/15
CREDIT AGRICOLE FRN 8.375 130 144 16,037 | 2049/12/13
CVS CORP 5. 298 4 5 570 | 2027/1/11
CVS HEALTH CORP 3.375 200 201 22,389 | 2024/8/12
CVS HEALTH CORP 3.875 102 105 11,685 | 2025/7/20
CVS HEALTH CORP 5.125 1, 380 1,521 168,812 | 2045/7 /20
DANONE SA 2.077 740 721 80,022 | 2021/11/2
DANONE SA 2. 589 1, 140 1,108 122,933 | 2023/11/2
DANONE SA 2.947 920 880 97,712 | 2026/11/ 2
DAVITA HEALTHCARE PARTNE 5.0 20 19 2,215 | 2025/5/1
DELTA AIR LINES 6.821 256 293 32,597 | 2022/8/10
DEVON ENERGY CORPORATION 3.25 220 219 24,326 | 2022/ 5/15
DEVON ENERGY CORPORATION 5.85 1,570 1,802 199,947 | 2025/12/15
DEVON ENERGY CORPORATION 7.875 10 12 1,441 | 2031/9/30
DEVON ENERGY CORPORATION 5.6 110 116 12,950 | 2041/7 /15
DEVON ENERGY CORPORATION 5.0 1, 560 1,573 174,545 | 2045/6 /15
DIAGEO CAPITAL PLC 4,828 140 151 16,808 | 2020/ 7/15
DIAGEO INVESTMENT CORP 2.875 330 337 37,396 | 2022/5/11
DIAMOND 1 FIN/DIAMOND 2 3.48 1,050 1,076 119,423 | 2019/6/1
DIAMOND 1 FIN/DIAMOND 2 4.42 2,090 2,188 242,770 | 2021/6/15
DISH DBS CORP 6.75 10 10 1,198 | 2021/6/1
DISH DBS CORP 5.875 30 31 3,499 | 2022/7/15
DISH DBS CORP 5. 875 1,200 1,257 139,522 | 2024/11/15
DOLLAR TREE INC 5.75 550 582 64,645 | 2023/3/1
DUKE ENERGY CORP 3.56 110 114 12,681 | 2021/9/15
DUKE ENERGY CORP 3.75 600 544 60,410 | 2046/9/1
EATON CORP 1.5 20 20 2,219 | 2017/11/2
EATON CORP 2.75 530 528 58,657 | 2022/11/2
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WiE g% | EATON CORP 4.15 260 257 28,542 | 2042/11/2
(EDREEMTE) | ECOLAB INC 4,35 10 10 1,200 | 2021/12/8
ECOPETROL SA 5. 875 2,020 1,854 205,706 | 2045/ 5 /28
EL PASO CORPORATION 7.75 90 112 12,504 | 2032/1/15
EL PASO NATURAL GAS 8.375 120 151 16,806 | 2032/6/15
ENSCO PLC 8.0 209 212 23,603 | 2024/1 /31
ENTERPRISE PRODUCTS FRN 7.034 250 258 28,685 | 2068/1 /15
EOG RESOURCES INC 4.15 220 230 25,579 | 2026/1/15
EP ENER/EVEREST ACQ FIN 6. 375 160 123 13,726 | 2023/6 /15
EQUATE PETROCHEMICAL BV 4.25 660 663 73,619 | 2026/11/ 3
EXXON MOBIL CORPORATION 3.043 420 421 46,786 | 2026/3/1
EXXON MOBIL CORPORATION 4.114 530 547 60,772 | 2046/3/1
FIAT CHRYSLER AUTOMOBILE 4.5 200 203 22,560 | 2020/ 4 /15
FIAT CHRYSLER AUTOMOBILE 5.25 430 438 48,641 | 2023/4/15
FIRST DATA CORPORATION 5.375 1,150 1,194 132,466 | 2023/8/15
FIRST DATA CORPORATION 7.0 40 42 4,757 | 2023/12/1
FIRST DATA CORPORATION 5.75 80 82 9,158 | 2024/1/15
FIRST DATA CORPORATION 5.0 30 30 3,391 | 2024/1/15
FIRSTENERGY CORP 2.75 20 20 2,228 | 2018/3/15
FIRSTENERGY CORP 4.25 390 403 44,814 | 2023/3/15
FIRSTENERGY CORP 7.375 2,010 2,627 291,465 | 2031/11/15
FMG RESOURCES AUG 2006 9.75 290 333 36,940 | 2022/3/1
FNMA DISCOUNT NT — 380 363 40,299 | 2019/10/ 9
FORD MOTOR CRED 3.2 350 353 39,262 | 2021/1/15
FORD MOTOR CRED 4.75 660 614 68,126 | 2043/1/15
FREEPORT-MC C AND G 3.55 65 61 6,800 | 2022/3/1
FREEPORT-MCMORAN INC 6.5 6 6 681 | 2020/11/15
FRESENIUS MED CARE II 4.125 80 81 9,059 | 2020/10/15
FRESENTUS MED CARE 1T 4.75 560 569 63, 147 | 2024/10/15
GENERAL ELEC CAP CORP 6.0 170 186 20,675 | 2019/8/7
GENERAL ELEC CAP CORP 2.342 862 867 96,201 | 2020/11/15
GENERAL ELEC CAP CORP 5.3 298 330 36,655 | 2021/2/11
GENERAL ELEC CAP CORP 4.65 70 77 8,551 | 2021/10/17
GENERAL ELEC CAP CORP 3.15 195 201 22,371 | 2022/9/7
GENERAL ELEC CAP CORP 3.373 508 523 58,116 | 2025/11/15
GENERAL ELEC CAP CORP 6. 875 3, 637 5, 166 573,144 | 2039/1/10
GENERAL ELEC CAP CORP 4.5 30 32 3,576 | 2044/3/11
GENERAL MOTORS 6.25 1,130 1,227 136,167 | 2043/10/ 2
GENERAL MOTORS FINL CO 4. 375 210 221 24,528 | 2021/9 /25
GILEAD SCIENCES INC 3.7 110 113 12,572 | 2024/4/1
GILEAD SCIENCES INC 3.5 200 201 22,397 | 2025/2/1
GILEAD SCIENCES INC 4.8 100 103 11,435 | 2044/4/1
GILEAD SCIENCES INC 4.75 280 287 31,923 | 2046/3/1
GILEAD SCIENCES INC 4.15 500 469 52,047 | 2047/3/1
GLAXOSMITHKLINE CAPITAL 2.85 50 50 5,606 | 2022/5/8
GLENCORE FIN CANADA 2.7 550 551 61,230 | 2017/10/25
GLENCORE FUNDING LLC 4.125 780 797 88,497 | 2023/5 /30
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EihtL{E% | GLENCORE FUNDING LLC 4.0 440 435 48,322 | 2027/3/27
(Bo&EENER) | GLP CAPITAL LP / FIN 1T 4.875 470 497 55,227 | 2020/11/ 1
GOLDMAN SACHS GROUP 3.5 600 589 65,427 | 2026/11/16
GOLDMAN SACHS GROUP 6.75 1, 390 1,714 190,212 | 2037/10/ 1
GOLDMAN SACHS GROUP INC 4.0 1,880 1,954 216,792 | 2024/3/3
GOLDMAN SACHS GROUP INC 4.25 3,770 3, 853 427,427 | 2025/10/21
GOLDMAN SACHS GROUP INC 6.45 50 59 6,599 | 2036/5/1
GOLDMAN SACHS GROUP INC 5.15 1, 060 1,113 123,561 | 2045/5 /22
GOLDMAN SACHS GROUP INC 4.75 850 900 99,854 | 2045/10/21
GOODYEAR TIRE & RUBBER 5.125 560 584 64,826 | 2023/11/15
HALLIBURTON CO 5.0 1, 260 1,335 148,098 | 2045/11/15
HARRIS CORPORATION 5. 054 140 153 17,051 | 2045/4 /27
HCA INC 6.5 250 274 30,400 | 2020/ 2 /15
HCA INC 7.5 80 91 10,142 | 2022/2/15
HCA INC 5. 875 50 54 6,099 | 2022/3/15
HCA INC 5. 875 160 173 19,191 | 2023/5/1
HCA INC 5. 375 190 195 21,737 | 2025/2/1
HCA INC 5.25 270 284 31,564 | 2026/6 /15
HEINEKEN NV 1.4 20 19 2,217 | 2017/10/1
HJ HEINZ €O 4. 875 266 284 31,538 | 2025/2/15
HSBC BANK PLC 4.75 180 193 21,495 | 2021/1/19
HSBC HOLDING PLC 4.25 630 640 71,011 | 2024/3/14
HSBC HOLDINGS PLC 3.4 860 881 97,752 | 2021/3/8
HSBC HOLDINGS PLC 4.25 620 625 69,432 | 2025/8/18
HSBC HOLDINGS PLC 4.3 310 323 35,883 | 2026/3/8
HSBC HOLDINGS PLC 3.9 1, 500 1,520 168,657 | 2026/ 5 /25
HSBC HOLDINGS PLC FRN 4.041 570 576 63,995 | 2028/3/13
HUMANA INC 3.15 100 100 11,157 | 2022/12/ 1
HUMANA INC 3.95 760 778 86,403 | 2027/3/15
HUMANA INC 4.625 20 20 2,245 | 2042/12/ 1
HUMANA INC 4.95 160 169 18,816 | 2044/10/ 1
HUMANA INC 4.8 30 31 3,481 | 2047/3/15
ILFC E-CAP TRUST IT FRN 4.91 200 190 21,104 | 2065/12/21
INTEL CORP 3.7 110 115 12,767 | 2025/7 /29
INTEL CORP 4.9 110 124 13,759 | 2045/ 7 /29
INTER-AMERTCAN 4.375 460 462 51,279 | 2025/6 /10
INTESA SANPAOLO SPA 5.017 790 741 82,232 | 2024/ 6 /26
INTL LEASE FINANCE CORP 4.625 250 264 29,316 | 2021/4 /15
INTL LEASE FINANCE CORP 8.625 520 637 70,761 | 2022/1/15
INTL LEASE FINANCE CORP 5. 875 200 223 24,775 | 2022/8/15
JOHN DEERE CAPITAL CORP 2.25 30 30 3,362 | 2019/4/17
JOHN DEERE CAPITAL CORP 1.7 10 9 1,103 | 2020/1/15
JOHNSON & JOHNSON 3.625 1, 460 1, 454 161,381 | 2037/3/3
JP MORGAN CHASE & CO 3.625 150 153 17,059 | 2024/5/13
JP MORGAN CHASE & CO 3.875 750 763 84,678 | 2024/ 9/10
JPMORGAN CHASE & CO 4.125 2,520 2,577 285,869 | 2026/12/15
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kLg% | JPMORGAN CHASE & CO 4.25 220 226 25,137 | 2027/10/ 1
(0&EEAEE) | JPMORGAN CHASE & CO 4,95 2,050 2,171 240,843 | 2045/6/1
KERR-MCGEE CORP 6.95 100 118 13,119 | 2024/7/1
KINDER MORGAN ENER PART 3.5 390 385 42,726 | 2023/9/1
KINDER MORGAN ENER PART 4.25 160 163 18,124 | 2024/9/1
KINDER MORGAN INC 5.3 280 284 31,590 | 2034/12/ 1
KKR GROUP FIN €O II 5.5 50 52 5,829 | 2043/2/1
KRAFT FOODS INC 3.5 430 440 48,902 | 2022/6/6
KRAFT HEINZ FOODS CO 3.95 200 203 22,552 | 2025/7/15
KRAFT HEINZ FOODS CO 5.0 150 156 17,387 | 2035/7/15
KRAFT HEINZ FOODS CO 5.0 80 81 9,054 | 2042/6/4
KRAFT HEINZ FOODS CO 5.2 130 136 15,119 | 2045/7 /15
KRAFT HEINZ FOODS CO 4. 375 570 535 59,423 | 2046/6 /1
KROGER CO 6.15 80 88 9,793 | 2020/1/15
LAMB WESTON HLD 4. 875 350 356 39,530 | 2026/11/ 1
LLOYDS BANK PLC 4.65 2,310 2,363 262,131 | 2026/ 3 /24
LLOYDS TSB BANK PLC 4.5 300 308 34,226 | 2024/11/ 4
LOCKHEED MARTIN CORP 3.55 510 520 57,744 | 2026/1/15
MCDONALD’ S CORP 3.7 320 328 36,399 | 2026/ 1 /30
MCDONALDS CORP 3.5 990 996 110,545 | 2027/3/1
MEDTRONIC GLOBAL HLDINGS 3.35 970 979 108,700 | 2027/4/1
MEDTRONIC INC 3.5 1,030 1,059 117,503 | 2025/3/15
MERCK & CO INC 2.75 200 198 21,995 | 2025/2/10
MERRILL LYNCH 6. 875 100 105 11,663 | 2018/ 4 /25
METLIFE INC 6.4 570 628 69,770 | 2066/12/15
MGM RESORTS INTL 6.0 500 539 59,829 | 2023/3/15
MICROSOFT CORP 2.875 1,080 1, 092 121,140 | 2024/2/6
MICROSOFT CORP 2.7 270 267 29,633 | 2025/2/12
MICROSOFT CORP 2.4 3, 120 2,968 329,298 | 2026/8/8
MICROSOFT CORP 3.3 900 918 101,893 | 2027/2/6
MICROSOFT CORP 3.45 30 28 3,182 | 2036/8/8
MICROSOFT CORP 4.1 290 299 33,220 | 2037/2/6
MICROSOFT CORP 4.5 490 507 56,330 | 2057/2/6
MIDAMERICAN ENERGY HLDGS 6.5 330 432 47,960 | 2037/9/15
MITSUBISHI UFJ FIN GRP 2.998 400 404 44,857 | 2022/ 2 /22
MLPX LP-REGS 4. 875 170 179 19,919 | 2024/12/1
MLPX LP-REGS 4. 875 340 358 39,777 | 2025/6/1
MOLSON COORS BREWING CO 3.5 10 10 1,150 | 2022/5/1
MORGAN STANLEY 5.5 400 437 48,535 | 2020/ 7 /24
NATIONWIDE BLDG SOCIETY 2.45 600 593 65,891 | 2021/7 /27
NBCUNIVERSAL MEDIA LLC 4. 375 300 323 35,865 | 2021/4/1
NCL CORP LTD 4. 625 320 326 36,182 | 2020/11/15
NETFLIX INC 5.5 130 138 15,388 | 2022/2/15
NETFLIX INC 5. 875 210 225 25,029 | 2025/2/15
NEWELL RUBBERMAID INC 3.15 150 153 17,033 | 2021/4/1
NEWELL RUBBERMAID INC 4.2 850 887 98,473 | 2026/4/1
NOBLE ENERGY INC 4.15 110 115 12,839 | 2021/12/15
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WeiE g% | NOVARTIS SECS INVEST LTD 5.125 130 138 15,311 | 2019/2/10
(40&EEAER) | NUMERTCABLE GROUP SA 6.25 620 627 69,621 | 2024/5/15
NUMERICABLE GROUP SA 7.375 200 206 22,892 | 2026/5/1
NVR INC 3.95 10 10 1,152 | 2022/9/15
OCCIDENTAL PETROLEUM 3.125 60 61 6,806 | 2022/2/15
OCCIDENTAL PETROLEUM 2.7 20 19 2,196 | 2023/2/15
OCCIDENTAL PETROLEUM 3.4 1,420 1,424 158,010 | 2026/4 /15
OCCIDENTAL PETROLEUM 3.0 380 367 40,809 | 2027/2/15
OCCIDENTAL PETROLEUM 4. 625 170 178 19,792 | 2045/6 /15
OCCIDENTAL PETROLEUM 4.4 150 152 16,950 | 2046/4 /15
OCCIDENTAL PETROLEUM 4.1 510 496 55,092 | 2047/2/15
OFFICE CHERIFIEN DES PHO 4.5 1,180 1,168 129,580 | 2025/10/22
ORACLE CORP 1.2 70 69 7,762 | 2017/10/15
PACIFIC GAS & ELECTRIC 6. 05 2,370 2,981 330,725 | 2034/3/1
PEMEX PROJ FDG MASTER TR 6. 625 920 949 105,325 | 2035/6/15
PERNOD-RICARD SA 4.45 400 426 47,335 | 2022/1/15
PERNOD-RICARD SA 5.5 200 230 25,560 | 2042/1 /15
PETROBRAS GLOBAL FINANCE 6.125 470 493 54,721 | 2022/1 /17
PETROBRAS GLOBAL FINANCE 6.25 2,252 2,315 256,884 | 2024/ 3 /17
PETROBRAS GLOBAL FINANCE 7.375 410 435 48,310 | 2027/1 /17
PETROBRAS INTL FIN CO 5.375 1, 650 1,698 188,424 | 2021/1 /27
PETROLEOS MEXICANOS 3.5 18 17 1,901 | 2023/1/30
PETROLEOS MEXICANOS 6.875 260 289 32,070 | 2026/8/4
PETROLEOS MEXICANOS 5.5 110 97 10,762 | 2044/ 6 /27
PETROLEOS MEXICANOS 6.375 560 544 60,432 | 2045/1 /23
PFIZER INC 4.4 60 63 6,991 | 2044/5/15
PHILIP MORRIS 2.9 90 91 10,140 | 2021/11/15
PHILIP MORRIS 2.5 230 228 25,312 | 2022/8 /22
PHILIP MORRIS 4.5 60 61 6,798 | 2042/3/20
QEP RESOURCES INC 6.875 30 31 3,520 | 2021/3/1
QUICKEN LOANS INC 5.75 310 308 34,228 | 2025/5/1
RABOBANK 4.375 1,030 1,058 117,374 | 2025/8/4
RABOBANK NEDERLAND 4. 625 300 316 35,164 | 2023/12/ 1
RANGE RESOURCES CORP 5.0 250 247 27,489 | 2023/3/15
RANGE RESOURCES CORP 4. 875 300 288 31,996 | 2025/5/15
RAYTHEON CO 3.125 30 31 3,447 | 2020/10/15
REGENCY ENERGY PARTNERS 5. 875 53 58 6,471 | 2022/3/1
REYNOLDS AMERICAN INC 3.25 130 133 14,843 | 2020/6 /12
REYNOLDS AMERICAN INC 5.85 1,040 1,222 135,612 | 2045/8/15
REYNOLDS GRP ISS/REYNOLD 5.75 200 205 22,813 | 2020/10/15
REYNOLDS GRP ISS/REYNOLD 6.875 71 73 8,115 | 2021/2/15
RIO TINTO FIN USA LTD 3.75 50 52 5,832 | 2021/9/20
ROYAL BK OF SCOTLAND PLC 6.1 40 42 4,725 | 2023/6/10
ROYAL BK OF SCOTLAND PLC 6.0 290 308 34,219 | 2023/12/19
ROYAL BK OF SCOTLAND PLC 5.125 890 903 100, 178 | 2024/ 5 /28
SABINE PASS LIQUEFACTION 5.75 280 306 33,966 | 2024/5/15
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WeiE g% | SANTANDER HOLDINGS USA 4.5 130 132 14,679 | 2025/7 /17
(EDREEMDE) | SHELL INTL FIN 2.875 600 585 64,918 | 2026/5/10
SHELL INTL FIN 4.55 220 230 25,535 | 2043/8/12
SHELL INTL FIN 4. 375 1,980 2,019 224,064 | 2045/5 /11
SHELL INTL FIN 4.0 760 732 81,310 | 2046/5 /10
SINOPEC GRP OVERSEA 2014 4.375 430 455 50,516 | 2024/ 4 /10
SINOPEC GRP OVERSEA 2014 4. 375 400 423 46,992 | 2024/ 4 /10
SLM CORP 8.0 590 642 71,233 | 2020/ 3 /25
SMURFIT CAPITAL FNDG PLC 7.5 95 111 12,414 | 2025/11/20
SOUTHERN COPPER CORP 6.75 450 509 56,490 | 2040/ 4 /16
SOUTHERN COPPER CORP 5.25 1, 350 1,321 146,618 | 2042/11/8
SPECTRUM BRANDS INC 6. 625 150 157 17,509 | 2022/11/15
SPECTRUM BRANDS INC 5.75 320 340 37,799 | 2025/7/15
SPRINT CAP CORP 8.75 40 48 5,346 | 2032/3/15
SPRINT CORP 7.25 50 54 5,993 | 2021/9/15
SPRINT CORP 7.625 940 1,028 114,048 | 2025/2/15
SPRINT NEXTEL 9.0 460 501 55,615 | 2018/11/15
STANDARD CHARTERED PLC 5.7 500 517 57,419 | 2044/ 3 /26
STATE STREET CORP 4.956 90 92 10,261 | 2018/3/15
SUMITOMO MITSUI FINL GRP 2.058 590 576 63,906 | 2021/7 /14
TARGA RESOURCES PARTNERS 5.125 250 257 28,595 | 2025/2/1
TARGA RESOURCES PARTNERS 5.375 260 271 30,104 | 2027/2/1
TAYLOR MORRISON COMM,/MON 5.25 500 513 56,924 | 2021/4 /15
TEACHERS INSUR & ANNUITY 4.9 480 521 57,900 | 2044/9 /15
TELEFONICA EMISIONES 6. 221 20 20 2,241 | 2017/7/3
TELEFONICA EMISIONES 5. 877 20 21 2,394 | 2019/7/15
TENET HEALTHCARE 8.125 550 569 63,226 | 2022/4/1
THERMO FISHER SCIENTIFIC 3.6 30 31 3,454 | 2021/8/15
TIME WARNER CABLE INC 8.25 190 211 23,479 | 2019/4/1
TIME WARNER CABLE INC 4.125 200 208 23,124 | 2021/2/15
TIME WARNER CABLE INC 4.0 200 208 23,093 | 2021/9/1
TIME WARNER CABLE INC 6.55 150 174 19,312 | 2037/5/1
TIME WARNER CABLE INC 7.3 370 458 50,912 | 2038/7/1
TIME WARNER CABLE INC 5. 875 990 1,071 118,866 | 2040/11/15
TIME WARNER ENT 8.375 20 26 2,964 | 2033/7/15
TIME WARNER INC 6.25 370 428 47,527 | 2041/ 3 /29
TJX COS INC 2.25 90 82 9,206 | 2026/9/15
TOYOTA MTR CRED 1.25 80 79 8,871 | 2017/10/5
TRANSCONT GAS PIPE LINE 7.85 1, 350 1,741 193,133 | 2026/2/ 1
TYSON FOODS INC 5.15 40 42 4,682 | 2044/8/15
UBS GROUP FUNDING 3.491 1,580 1,593 176,727 | 2023/5/23
UBS GROUP FUNDING 4.125 450 459 50,940 | 2025/ 9 /24
UBS GROUP FUNDING 4. 253 1, 550 1,579 175,258 | 2028/3/23
UNILEVER CAPITAL CORP 4.8 150 158 17,573 | 2019/2/15
UNITED RENTALS NORTH AM 5.75 280 293 32,548 | 2024/11/15
UNITED RENTALS NORTH AM 5.5 30 31 3,448 | 2025/7/15
UNITED TECHNOLOGIES CORP 4.5 180 191 21,195 | 2042/6/1
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Wi #LfE% | UNITEDHEALTH GROUP INC 3.75 390 408 45, 321 2025/ 7 /15
(EDEFENRE) | UNIVISION COMMUNICATIONS 5.125 310 304 33,830 | 2025/2/15
VALE OVERSEAS LIMITED 6.875 1, 157 1, 2563 139,082 | 2036/11/21
VALEANT PHARMACEUTICALS 7.0 10 8 986 | 2020/10/ 1
VALEANT PHARMACEUTICALS 7.5 470 398 44,150 | 2021/7/15
VALEANT PHARMACEUTICALS 5.625 90 70 7,772/ 2021/12/ 1
VALEANT PHARMACEUTICALS 5.5 30 22 2,470 | 2023/3/1
VALEANT PHARMACEUTICALS 5.875 140 105 11,655 | 2023/5/15
VALEANT PHARMACEUTICALS 6.125 210 155 17,288 | 2025/4 /15
VERIZON COMMUNICATIONS 4.5 10 10 1,184 | 2020/9/15
VERIZON COMMUNICATIONS 2.625 190 173 19,290 | 2026/8/15
VERIZON COMMUNICATIONS 4.125 3,870 3,947 437,842 | 2027/3/16
VERIZON COMMUNICATIONS 5.25 220 227 25,272 | 2037/3/16
VERIZON COMMUNICATIONS 5.5 490 515 57,217 | 2047/3/16
VIACOM INC 4.25 30 30 3,436 | 2023/9/1
VIRGIN MEDIA FINANCE PLC 6.375 330 345 38,286 | 2023/4/15
VIRGIN MEDIA SECURED FIN 5.25 360 362 40,183 | 2026/1/15
VISA INC 3.15 690 695 77,139 | 2025/12/14
VISA INC 4.3 450 474 52,684 | 2045/12/14
VRX ESCROW CORP 5.375 60 51 5,758 | 2020/ 3/15
WAL-MART STORES 6.2 100 130 14, 481 2038/4 /15
WAL-MART STORES 4.75 1, 400 1, 568 174,028 | 2043/10/ 2
WAL-MART STORES 4.3 1, 000 1, 055 117,095 | 2044/4 /22
WALGREENS BOOTS ALLIANCE 3.45 490 480 53, 321 2026/6/ 1
WASTE MANAGEMENT INC 4.6 20 21 2,391 2021/3/1
WASTE MANAGEMENT INC 3.5 30 31 3,445 | 2024/5/15
WEA FINANCE LLC/WESTFIEL 3.75 300 304 33,794 | 2024/9/17
WEA FINANCE LLC/WESTFIEL 3.75 900 913 101,382 | 2024/9 /17
WELLPOINT INC 5.875 110 110 12,290 | 2017/6/15
WELLPOINT INC 3.125 210 211 23,432 | 2022/5/15
WELLS FARGO & CO FRN 5.875 150 161 17,957 | 2049/12/31
WELLS FARGO & COMPANY 1.5 30 29 3,324 | 2018/1/16
WELLS FARGO & COMPANY 3.45 30 30 3,370 | 2023/2/13
WELLS FARGO & COMPANY 4.48 1, 409 1, 506 167,113 | 2024/1/16
WELLS FARGO & COMPANY 3.0 1,730 1, 660 184,240 | 2026/10/23
WELLS FARGO & COMPANY 4.3 5,030 5,248 582,266 | 2027/7 /22
WELLS FARGO & COMPANY 4.65 1, 880 1,894 210, 187 | 2044/11/4
WELLS FARGO & COMPANY 4.9 190 199 22,109 | 2045/11/17
WELLS FARGO & COMPANY 4.4 160 155 17,299 | 2046/6 /14
WELLS FARGO & COMPANY 4.75 640 658 73,082 | 2046/12/ 7
WESTLAKE CHEMICAL 4.875 80 83 9,237 | 2023/5/15
WHITING PETROLEUM CORP 5.75 40 40 4,462 | 2021/3/15
WILLIAMS COS INC 7.875 545 632 70, 141 2021/9/1
WILLTAMS COS INC 7.5 59 68 7,590 | 2031/1/15
WM WRIGLEY JR CO 2.9 330 336 37,280 | 2019/10/21
WPX ENERGY INC 6.0 90 91 10, 181 2022/ 1/15
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Wik fES | WPX ENERGY INC 8.25 390 439 48,712 | 2023/8/1
(BOREEAER) | WYETH 5.95 50 62 6,900 | 2037/4/1
XSTRATA FIN CAN 2.7 40 40 4,453 | 2017/10/25
ZF NA CAPITAL 4.75 630 649 72,035 | 2025/ 4 /29
h it 105, 399, 230
AFx T3 TAZFVaY TAFVaY
EffzEF% | MEXICAN BONOS DESARR FIX 8.5 65, 150 71, 880 424,814 | 2038/11/18
MEXICAN BONOS DESARR FIX 7.75 94, 530 96, 827 572,248 | 2042/11/13
/N it 997, 062
A% T7IINMVT | TTIVMLT N
| [EIffZE% | BRAZIL-NTN-F (NOTA TESO N) 10.0 23, 500 23, 574 831,939 | 2021/1/1
/] it 831, 939
= FryThA—=TN | FuovTr—=T N
[ EffzE%  [RUSSTA GOVT BOND 8.15 441, 970 455, 702 897,732 | 2027/2/3
h it 897, 732
A RRTT TAVERYTVET | TAV XY TVET
[ EfizE% | INDONESTA GOVERNMENT 8.375 83, 215, 000 90, 320, 728 758,694 | 2026/ 9 /15
/N it 758, 694
= 7t 108, 884, 660

(E1) &g

(2) #Hm -

7

AR BAL A 125045 C,

A, WIRORG 2 3073 O % @ (R

116 —

S OMEIC I W BERA L= b0 TT,



LM - kKEfEHD7 - 75XFC

| SEBRAERES
T G T
% i ) - 7 i & -
B 0 B e | ARGiem |
FAUB) e e TR Eam %
WA OPPORTUNISTIC US$ HIGH YIELD LTD 15 15 4,670 518, 093 0.5
& 2t [m] . 4 il 15 15 4,670 518, 093
&M <k ®> 1 1 — <0.5% >
(1) FEHBE AL, WROWME 2 DN E O A BEE B OMEIC L 0 IEBRFE LZb o T,
(12) HERELIMOC SPIL. SRR 5 (3 AL TR e,
(13) sk, SO RAAI B C.
. SMIRE| DRARR PR ES
= ] X
* # A w m & ® & &
7 L
e TGl US 5YR 1706 31, 822 —
US 2YR 1706 4,443 —
s US 10YR 1706 — 32,812
US 20YR 1706 1,817 —
USUL10YR1706 — 880
US UL 1706 — 53
SRS ELE | 90 EUR$ 1803 5, 266 —
90 EUR$ 1706 2,107 —
90 EUR$ 1812 10, 092 —
90 EUR$ 1912 — 10, 063
(E 1) B C.
(B 2) FUCHEL AT, WK O & bt oA B SRS O I & 0 F LRI L7 b0 e,
(JE3) —HIEANZL,

— 117 —




. AT 3 ORI RES

LM

- KEEHDT - T5XFC

a—)L . %I ,ﬂ;ﬁ 3'5
% i o 7 bl W E % &
EpiEl EpiE]
&4 72 a VERBl | FVKT € 0421 a— - 1
FVK7 P 0421 7w b — 0. 114359
P4 FVM7 C 0526 a—)L — 3
TYK7 C 0421 a— - 0. 395228
TYK7 P 0421 AN — —
TYM7 C 0526 a—) — 3
TYM7 P 0526 7y b — 0. 185471
USK7 C 0421 a— - 4
USM7 C 0526 a—) — 4
(FE 1) BLRIIZEEC, 72720, SRS BN ARRM OB A 13/ L TRod,
(FE2) FBETHR S%E, SR DR A o5 [l O XS E1578 B OMEIC & 0 F R L2 b 0T,
ORAIERAMEDEM (20174 4. 7 B
5 " _ El H xr
i il HH 54 RS
TH %
RIS 204, 631 0.2
INFEAE 108, 884, 660 81.0
B RES 518, 093 0.4
a—)L s m— U Zofh 24, 844, 991 18.4
PG5 FEM PERRA 134, 452, 375 100. 0
(FE1) FHEEO B IZ 8 C,
(FE2) YWIRIZE T HIMIEMIERE (109, 673, 888T-H) DOEE(EFEMEE A (134, 452, 375 M) 1TxH3 5 beskiE81. G%T?“
(HE3) AMEEREET, MROMHEZ DA E O HREFCEMBGOMEIC LV MERE L2 b0 T, 28, 4H 7 RITBIT 2 HEHRE

L— biE. 12K Fv=110. 9319,
E'7=0. 849,

IAF v a~Y=591l, 177V L7 =35 29[ 1la 7 —7=1.97H, 1001 > KX 7V

OREEEDMEFDRE

YT 72 FIZBWTT > BB O, [HREFEFEROREEACET 2E/E]

ol

(201644 4 S H22H 2017424 H 7 HET)

L0 MR EDOPEN LI L ENIZEED
TN, %)TEA%ISE?%EW?%:‘:)\’\%: WSO, K, WAICHETOHEZEFELE Lo, RME P
Y LN, AMEERESIAY 3D Y . HRZIS T oW TR, Sk

BIEAD S OFEREFEZZHEL TEY i@“o

— 118 —



LM - kKEfEHD7 - 75XFC

O&E. 8. TARVEEMEOKR wissp7esn OIBBEDIKR (01654 A8 B~2017%4F7H)

IH H ERES 5 H E] b
M M
n & . 134, 356, 602, 186 (N EHZRE 2, 774,137,576
- m— 14, 027, 093, 301 -
, 027,093, A 2,704, 312, 413
BESERES GEATIAR) 204, 631, 943 S )
DXL P4 108, 884, 660, 192 T OMIRGE S 70, 635, 890
PR RES GRAITARD) 518, 093, 767 SRR A 810,727
AU 8, 833, 852, 067 (B) HifiFEHTEERLE 1,998, 253, 424
SRILH B, 643, 034, 769 TEE 5,925, 807, 572
L 40, 032, 926 B A 3,927,554, 148
> e A .
EAFHNE 1, 205,203, 221 (©) SE¥ER3ISME 8% 414,536, 869
®) &fE 23,963, 792, 657
=) AT a v (5E) 18, 125, 909 sl 2 817, 065, 330
Ty b FToa () 299, 832 LGRS A 2,402,528, 461
PR 23,871, 781, 822 0) REEM% A 11,295,413
AL G2 73, 583, 536 (E) LfpiEHS(A+B+C+D) 5,175, 632, 456
ARALAIE 1,558 F) BTgGimianS 17,148, 535, 443
(C) MEEMREE(A—B) 110, 392, 809, 529 @ BMERZENS 17,153 464 992
JLA 75,857, 891, 588 I o
YRS 4 34,534,917, 941 ) ?ﬂﬁﬁﬁﬁ A 4,942,714, 950
(D) SEAELOL 75. 857, 891,588 (I) $t(E+F+G+H) 34,534,917, 941
1 A0S YEEMEE(C/ D) 14,553M REIZHBES (1) 34,534,917, 941
<fj:‘;§df15§? N (1) ORI O B) FllEEST B S L O0N(C) EMEGI
(1) gg@ig 12 619, 391 60211 EMEIERITHROTMIEZ L bDOEEHET,
R 2,619, 321, (E2) HEOKRROTT @) BIMETERIS L HLOE, FED
IR 44, 610, 851, 5007 EMBEDR, EMREE LI bk % L3
I — AR TE AR 11,372, 314, 514 SRS A ek
(FE2) BIRICET 5 IEARDONR N T ° . e
LM AEf%T - 79AFC (EBEESEZER) 23,302, 357, 034p)  (HE3) HUEROREODC H) BI9ZREE L HD O A O
LM KERa7 - 77AFD (EREEREFEH) 47,907, 182, 3971 BR. JeARD DRI Z 2= LW 2 VT,

{

LM« KEERa7 - 77 AF (BREEREZSH) 2,022,822, 594
LM« kEfEHa7 - 7TAFVA (BRERREZER) 2, 305, 584, 875/
LM KBk 77 v F (EEEEREZTR) 319, 944, 6881

— 119 —



NMXEa7 - FS5REH 77V KFC

NMXEDQ7 - T53REHT77 2 FFC (BEREERERER)
$F108~1138 (GREB : 201764 A 7H)

WL D7 FOEHA»
W Gy F | BV WA ER
15 7t W1 1| e
e FELT INMKEaT - 7T 2MEHK~F—T 7 K] GUF =¥ =770 8] LWHIEERHY £7,) ZKiHE~D
= U Bl U, 2 LIS O L EREMIEO S EAREA NS Z L RS LGEAEIT) D LA EAL LET,
?gﬁ@gé@ég;%$§77/% NMKE DT - 75 2EH~F—7 7 v FRRARE FERER S LET.
E I L e e +&LT*%W@T@“&@ RS & OB e lRai % (ABS. MBS™E) 72
§¥¢537 77 AREST CHEEE LR, MRS SRR OB R L, RIIRILeTE £ R A1
@%LT BOEICEE LET,
NMEEZT « 75 AMGHET 7 o F | ~F—7 7 > NSl RO a B 2R % & £ 8 A,
FC CGltstsBIfa M) SMEHE PE~ D REHREEIA 1T W@%“iiﬁh
HOA R » e e ﬁﬂ(%ﬁ%%&ﬁ#ﬁ&u%ﬁ%ﬁ%&#%ﬁﬁfﬁ)A@&E%%mxﬁ
@MfE:T 7T AMEETT | it o s RO 10% DL F £ LE T
4 AITHESE E~ 0 BRI LRI e T 4o
s E g g | PR RAIE LCRI T A, RRAOBAREERER) . EEHEATTERE L CEERI e LE T, 2
. BE | Rt A D S VR AAT DA N & A U £

— 120 —



NMXEa7 - FS5REH 77V KFC

RyFv=)
"‘A \— \—. . N N NS >,

I T o Rt N [ S L S

TR BT T i qjﬁAmﬁﬁﬂmm@mAm4~%%mﬁrﬁ #H

(SIEEE) = [ e g ok
S Bl 4| VE R s % =

M M % % % % % % | ®EJIH
SURQOLELLATR) | 11,425 14 0.0| 264.06 0.3 — — 121. 4 AN0. 2 8, 958
SHQUEZASE) | 11,436 16 0.2 265.01 0.4 — — 122.0 AN5.7] 10,017
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(BLREEAEE) | 1.6% VOLKSWAG INTL 11/17 1.6 1,430 1,423 147,711 | 2017/11/20
2.19% AFIN 2013-1 D 2.19 425 426 44,245 | 2021/ 9/20

2.2% PNC BANK NA 01/19 2.2 350 354 36,791 | 2019/1 /28

2.27% SDART 2013-1 D 2.27 550 553 57,475 | 2019/1/15

2.4751% JPMCC 2012-LC9 A 2.4751 395 403 41,812 | 2047/12/15

2.5% ABN AMRO BANK 10/18 2.5 4,715 4,790 496,972 | 2018/10/30

2.52% SDART 2012-6 D 2.52 760 764 79,281 | 2018/9/17

2.6% AMER EXPRESS 9/20 2.6 1, 300 1,333 138,313 | 2020/9/14

2.65% ORACLE CORP 7/26 2.65 1,915 1,911 198,346 | 2026/ 7 /15

2.68% AMCAR 2012-4 D 2.68 655 655 68,035 | 2018/10/9

2.7% SDART 2012-5 C 2.7 178 178 18,545 | 2018/8/15

2. T5%GOLDMAN SACHS 09/20 2.75 570 581 60,289 | 2020/9/15

2.76% SDART 2014-2 D 2.76 1,190 1,208 125,365 | 2020/2/18

2.81% AFIN 2014-2 D 2.81 2, 150 2,171 225,257 | 2019/ 8 /20

2.875% SHIRE ACQ INV9/23 2.875 1,700 1,696 176,052 | 2023/9 /23

3% 21st CENTURY FOX09/22 3.0 1,625 1,682 174,607 | 2022/ 9/15

3.15% MYLAN NV 06/21 3.15 2, 000 2, 032 210,876 | 2021/6/15

3. 15%TEVA PHARMACE 10/26 3.15 500 498 51,722 | 2026/10/ 1

3. 25% AMERISOURCE 03/25 3.25 695 728 75,548 | 2025/3/1

3.3% JP MORGAN CHASE4/26 3.3 4,785 4,896 508,007 | 2026/4 /1

3.375% WM WRIGLEY 10/20 3.375 2,925 3,081 319,682 | 2020/10/21

3.45% GEN ELEC CAP 5/24 3.45 769 823 85,488 | 2024/ 5/15

3.5% BANK OF AMERT 04/26 3.5 8, 255 8,517 883,733 | 2026/4 /19

3.5% DOW CHEMICAL 10/24 3.5 3, 820 4,007 415,763 | 2024/10/ 1

3.5% MEDTRONIC INC 03/25 3.5 2,410 2, 581 267,812 | 2025/3/15

3.5% SIMON PROP G 09/25 3.5 935 991 102,877 | 2025/9/1

3.55% CELGENE CORP 08/22 3.55 1,355 1,433 148,714 | 2022/8/15

3.55% ZIMMER HLDGS 04/25 3.55 1,255 1,285 133,384 | 2025/4/1

3. 65%GILEAD SCIENCE 3/26 3.65 755 803 83,404 | 2026/3/1

3.667% WFRBS 2011-C5 A4 3.667 515 554 57,509 | 2044/11/15

3. 7% MORGAN STANLE 10/24 3.7 4,130 4,315 447,716 | 2024/10/23

3.75% BRITISH SKY BROADC 3.75 3, 230 3, 384 351,137 | 2024/9/16

3. 75% COOPERAT RABO 7/26 3.75 1,985 1, 980 205,427 | 2026/ 7 /21

3.75% GOLDMAN SACHS 2/26 3.75 3,990 4,160 431,613 | 2026/2/25

3.75% SYN FINANCIAL 8/21 3.75 825 863 89,562 | 2021/8/15

3. 8%WALGREENS BOOTS11/24 3.8 535 570 59,151 | 2024/11/18

3.85% DISCOVER FIN 11/22 3.85 3, 800 3,915 406,232 | 2022/11/21

3.85% ERAC USA FIN 11/24 3.85 2,620 2, 794 289,880 | 2024/11/15

3. 8T5%CITIGROUP INC10/23 3.875 2,695 2, 867 297,473 | 2023/10/25

3.9% DOMINION RES 10/25 3.9 2,025 2, 158 223,965 | 2025/10/ 1

3.95% KRAFT HEINZ F 7/25 3.95 3, 655 3,919 406,672 | 2025/7/15

4% 21st CENTURY FOX10/23 4.0 140 152 15,839 | 2023/10/ 1

4% LYB INTL FIN 7/23 4.0 1, 340 1,438 149,294 | 2023/7/15
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LB | 4% NNN 11/25 4.0 1,240 1,316 136,596 | 2025/11/15
(BOREEAES) | 4% WILLIAMS PAR LP 09/25 4.0 800 801 83,177 | 2025/9/15
4. 1% ROGERS COMM 10/23 4.1 545 599 62,194 | 2023/10/ 1
4. 1%WASTE MANAGEMENT3/45 4.1 1,208 1,302 135,127 | 2045/3/1
4.125% ECOPETROL 01/25 4.125 1, 540 1,486 154,214 | 2025/1/16
4.2% NWL 04/26 4.2 1,910 2, 084 216,277 | 2026/4/1
4. 25% MOSAIC CO 11/23 4.25 750 796 82,588 | 2023/11/15
4. 3% WELLS FARGO €O 7/27 4.3 2, 050 2, 184 226,635 | 2027/7 /22
4. 35% JPMORGAN CHAS 8/21 4.35 2,275 2,485 257,847 | 2021/8/15
4. 375% BARCLAYS PLC 1/26 4.375 1,925 1,978 205,219 | 2026/1 /12
4. 375% KENTUCKY UT 10/45 4.375 735 824 85,559 | 2045/10/ 1
4. 375% PERRIGO FINAN3/26 4.375 2,745 2, 857 296,432 | 2026/ 3/15
4. 4% HP ENTERPRISE 10/22 4.4 1, 660 1,760 182,690 | 2022/10/15
4. 45% PERNOD-RICARD 1/22 4.45 995 1,093 113,448 | 2022/1/15
4.5% SYNCHR FINAN 07/25 4.5 2,500 2,616 271,509 | 2025/7 /23
4.5% WILLIAMS PART 11/23 4.5 1,795 1,865 193,536 | 2023/11/15
4. 625%GLENCORE FDG 04/24 4.625 1,160 1,177 122,155 | 2024/ 4 /29
4.65% CITIGROUP INC 7/45 4. 65 1, 600 1,770 183,637 | 2045/ 7 /30
4.65% LLOYDS BANK 3/26 4.65 2, 865 2,924 303,421 | 2026/ 3 /24
4. 75% DEVELOPERS DI 4/18 4.75 1,000 1,036 107,541 | 2018/4 /15
4.75% GILEAD SCIENC 3/46 4.75 1,110 1,227 127,336 | 2046/3/1
4. 75% UNITEDHEALTH 07/45 4.75 1,535 1,808 187,607 | 2045/ 7 /15
4. 85% REYNOLDS AMER 9/23 4. 85 1,480 1,677 174,004 | 2023/9/15
4.9% ENERGY TRAN P 2/24 4.9 4,105 4,307 446,860 | 2024/2/1
4. 9%ANHEUSER-BUSCH 02/46 4.9 1,565 1,855 192,458 | 2046/2/1
5.125% PACIFIC LIF 01/43 5.125 1,745 1, 869 193,926 | 2043/1 /30
5.15% ENERGY TP 02/43 5.15 1,115 1,041 108,082 | 2043/2/1
5. 15% NBCUNIVERSAL 4/20 5.15 480 536 55,649 | 2020/ 4 /30
5. 15% VERIZON COMM 09/23 5.15 930 1,077 111,792 | 2023/9/15
5.2 DISCOVER FIN 04/22 5.2 1, 604 1,750 181,632 | 2022/4 /27
5.25% OHI 01/26 5.25 1,215 1,282 133,079 | 2026/1/15
5.35% AT&T INC 09/40 5.35 1,455 1,622 168,286 | 2040/9/1
5.35% TIME WARNER 12/43 5.35 1,050 1,226 127,203 | 2043/12/15
5.7% BANK OF AMER 1/22 5.7 655 757 78,560 | 2022/1 /24
5.75% GOLDMAN SACHS 1/22 5.75 825 952 98,829 | 2022/1/24
5. 75% INGERSOLL-RND 6/43 5.75 1,350 1,658 172,085 | 2043/6/15
5.75% LYB 04/24 5.75 1,290 1,531 158,944 | 2024/4/15
5.875% PRUDENTIAL F 9/42 5. 875 625 685 71,166 | 2042/9/15
6% ENEL FINANCE 10/39 6.0 1,210 1,439 149,362 | 2039/10/ 7
6.02% DIAMOND 1 FIN 6/26 6. 02 1,910 2, 089 216,811 | 2026/6/15
6. 25% COX COMMUN INC0618 6. 25 2,170 2,307 239,392 | 2018/6/1
6. 25% EXELON GENER 10/39 6. 25 890 984 102,106 | 2039/10/ 1
6.3% WILLIAMS PART 4/40 6.3 170 184 19,105 | 2040/4 /15
6. 5% NEVADA POWER 08/18 6.5 415 452 46,916 | 2018/8/1
6. 5%ZFS FIN USA V 05/67 6.5 1, 400 1,414 146,804 | 2067/5/9
6.625% UNIT CORP 5/21 6.625 65 55 5,732 | 2021/5/15
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A% | 6. 75% SIMON PROP G 02/40 6. 75 180 254 26, 382 2040/ 2/ 1
(EbfEEAES) | 6. 8% PETRO-CANADA 5/38 6.8 880 1, 145 118, 851 2038/5/15
6.9% AIG 03/32 144A 6.9 185 244 25, 326 2032/ 3 /15
7% ERAC USA 10/15/37 7.0 645 869 90, 259 2037/10/15
7.05% PROGRESS ENER 3/19 7.05 3, 690 4, 156 431, 201 2019/ 3 /15
7.75% EL PASO LLC 01/32 7.75 4,275 5,232 542, 859 2032/1/15
8. 125% EQT CORP 06/19 8.125 510 580 60, 268 2019/6/1
AMCAR 2013-1 D 2.09 810 813 84, 432 2019/2/8
AMCAR 2014-1 D 2.54 1, 050 1, 062 110, 239 2020/ 6/8
AMCAR 2014-4 C 11/14 2.47 2, 960 3, 000 311, 286 2020/11/ 9
AT&T INC 11/18 1. 73933 1,010 1, 020 105, 882 2018/11/27
COMM 2014-UBS2 AM 4. 199 260 280 29, 152 2047/ 3/10
COMM 2015-DC1 A5 1503 3.35 1, 170 1, 230 127, 635 2048/ 2 /10
DTAOT 2014-2A C 2. 46 1,123 1, 125 116, 821 2020/ 1 /15
EART 2013-2A B 3.09 30 30 3, 166 2018/ 7/16
ENEL SPA 9/73 8.75 275 321 33, 381 2073/ 9 /24
FORD MOTOR CRED 3/19 1. 67544 4, 045 4, 045 419, 668 2019/ 3/12
GEN ELEC CAP CRP 1/19 1. 18335 6, 505 6, 552 679, 862 2019/ 1 /14
GMALT 2015-1 D 03/15 3.01 2,680 2,703 280, 457 2020/ 3 /20
GOLDMAN SACHS 11/18 1.917 1, 365 1,375 142, 694 2018/11/15
GOLDMAN SACHS GP 11/23 2.42933 1,210 1, 237 128, 417 2023/11/29
HGMT 2015-HGLR A1A2 3/15 3. 086563 570 580 60, 207 2037/3/5
MOTEL 2015-MTL6 A2A2 2. 605007 3,375 3, 385 351, 204 2030/2/5
SDART 2015-1 D 02/15 3.24 2,470 2,521 261, 583 2021/ 4 /15
UBSCM 2012-C1 A3 10/45 3.4 517 549 56, 961 2045/ 5/10
WFRBS 2012-C7 A2 3.431 1,070 1, 141 118, 394 2045/ 6 /15
= Gl 64, 255, 521
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& ] il = # &
H <3 A e <3 il
.8 [Eple] EpiLE!
&R | US10YR 1612 417 —
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OBk, A, TARVEEMENRKRT ieeng7a5® OIBBDIKR (20154108 8 B ~20164E108 7 H)

TH H ERES I H EE:
A A
N &E 79, 949, 665, 312 [V EEIE 2,026, 283,915
D—)L . m— 3, 405, 342, 399 = R B 2,025, 973, 761
IAFEAE GEAmAED 64, 255, 521, 472 Z OIS A 310, 154
ERION 11, 895, 881, 420 (B) HifFE#TEEE A12,176, 235, 444
ERIEINSN 266, 759, 478 FEE 3, 832, 284, 483
AR 21, 986, 101 FEEE A16,008, 519, 927
AN R4 104, 174, 442 C) E¥EEIFEmEI18E 99, 498, 722
B A& 13, 327, 274, 546 N GIEA 363, 205, 537
b 13, 055, 484, 102 H5 8 A 263,706,815
PRI Ok 271, 781, 266 D) REEZERZE A 9,798, 675
Z DA 9,178 (B) Z#BEHEL(A+B+C+D) A10,060, 251, 482
(C) #EEHRIE(A—B) 66, 622, 390, 766 (F) mifffgsiasns 28, 548, 8217, 802
JLAR 44, 159, 565, 360 @) EmEEEEES 14,948, 725, 109
WHA AR AR 4 22, 462, 825, 406 H) fBfH=iEEe A10, 974, 476, 023
D) 2IEHLROHK 44,159, 565, 36001 () #(E+F+G+H) 22,462, 825, 406
1HEOHY BEEHmEE(C D) 15, 087H REBBEREE (1) 22,462, 825, 406
() Y#H 7 7 > OB G TAREIT42, 357, 120, 2431, Ml BN () #BEE ORI O T (B) BMFEHTEEZES L OC) £PMEIE
JE TE A AR 1 22, 503, 659, 310 [ . 1t — B fF £ 9T A %E 1T EWEHEMIIMROFMIRX I LD b DEERET,
20, 701, 214, 19301 9, (1) HEEORBLOT T ) BIMEEEBRER L H 5O, [FikD
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NMXKE=27 « 7T 2 K7 7 RF D GEEHEBER & ZH B NWET,
fl) 27,878,785,225/, NMKE=T « 7T A ffHK7 7 K () RO P T H BHEBES L H 501X, TRAEND
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OFtHEZE
TEAREE
201641 A 1 H2>5H20164F12 A 31 H £ CTOHAR]

U 2%
ZHRE $ 6,610,878
Z IR TR 3,298
BeG A e 70 B IR D E Bl LS (2,379,394)
SV E BRI 1 fR 5 FEBLR L 40,379
BB A MRESR7E B IR AR KBS (5,295,972)
SME 2 ELS AR DA FEBIE LS (22,836)
IR &5t $ (1,043,647)
ZH
T FH SR $ 988,405
i GIE9i 333,750
HHE TR 298,123
PR FHOR 157,104
REFA S 49,266
4 FEEHAE T AR} 23,999
SRR 19,149
SZRETHCE 18,000
FatS 3,633
ERS $ 1,891,429
HEIRELE $ (2,935,076)
TR (84,535)
f BT $ (3,019,611)
BBER
UL Ay LY 7 ADIRA BN T D53 :
FCITA(~TB) $ (1,395,212)
FDZ A (~P72L) (3,427,679)

$ (4,822,891)
fEEDEHEE $ (7,842,502)
R —OH-YHE EmE
FCITA(~yTHY) ARMEG EFR%ES 76,245,590/ 81K 1 $%779,549) $ 97.81
FCITA(~yVHY) (HIARMIE PEFRARYS,892,904,390/ H12K M %4779,549) ¥ 11,408
FDZZA(~yT72L) IRMIE FERARS171,562,542/11K M#%1,528,869) $ 11222
FDZTA(~yP7a L) IRHEE PERRAHY20,010,197,086/ 117K 1 %41,528,869) ¥ 13,088
FOT (A~ BY)) IAMIE FERREAS3,828,720/H1K M 4£33,240) $ 115.18
PO A(~V8Y) GHARMIE FERRAEYA46,562,641 /11K M $%33,240) ¥ 13,434
FVAZZ A~ 8)) BRI FERREHS 7,357,955/ 11K 1 %465,281) $ 112.71
FVAZZA(~v b)) (WIZRHMIE PEXRAEYS58,195,08 1/ #K 1 %k65,281) 4 13,146
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% HEEE/ -V i H FTfMEE(S)
DEUT PFANDBRIEFBANK AG JUMBO PFANDB REGS 01/17 3.375 575,000 01/18/2017 607,396
SIEMENS FINANCIERINGSMAT COMPANY GUAR 02/17 5.125 50,000 02/20/2017 53,109
CREDIT SUISSE AG LONDON SR UNSECURED 01/17 3.875 175,000 01/25/2017 185,022
KFW GOVT GUARANT 08/17 3.375 220,000 08/30/2017 222,414
CZECH REPUBLIC BONDS REGS 04/17 4 2,680,000 04/11/2017 105,992
AMERICAN INTL GROUP SR UNSECURED 06/17 5 50,000 06/26/2017 54,032
INTESA SANPAOLO SPA SR UNSECURED REGS 06/17 4.75 100,000 06/15/2017 107,699
HSBC FINANCE CORP SR UNSECURED REGS 05/17 4.875 50,000 05/30/2017 53,812
ORANGE SA SR UNSECURED 02/17 4.75 100,000 02/21/2017 106,163
KINGDOM OF DENMARK BONDS 11/17 4 1,300,000 11/15/2017 191,750
CAISSE REFINANCE L HABIT COVERED 04/17 3.5 575,000 04/25/2017 613,504
CIE FINANCEMENT FONCIER COVERED 01/17 3.75 525,000 01/24/2017 555,007
UK TREASURY BILL GBP BILLS 02/17 0.00000 970,000 02/06/2017 1,198,379
RCI BANQUE SA SR UNSECURED REGS 04/17 4.25 100,000 04/27/2017 106,934
LLOYDS BANK PLC COVERED 01/17 3.5 800,000 01/11/2017 844,357
NRW.BANK LOCAL GOVT G REGS 05/17 4.5 175,000 05/29/2017 188,199
BP CAPITAL MARKETS PLC COMPANY GUAR REGS 10/17 3.83 50,000 10/06/2017 54,333
SANTANDER INTL DEBT SA COMPANY GUAR REGS 10/17 4.125 100,000 10/04/2017 108,833
WESTPAC BANKING CORP SR UNSECURED 12/17 1.5 250,000 12/01/2017 250,076
BARCLAYS BANK PLC SR UNSECURED REGS 01/17 4 75,000 01/20/2017 79,261
WELLS FARGO + COMPANY SR UNSECURED 05/17 2.1 175,000 05/08/2017 175,496
DNB BOLIGKREDITT AS COVERED REGS 01/17 3.375 855,000 01/20/2017 903,371
VIACOM INC SR UNSECURED 10/17 6.125 75,000 10/05/2017 77,146
TRANSCANADA PIPELINES SR UNSECURED 11/17 1.625 350,000 11/09/2017 349,742
THOMSON REUTERS CORP SR UNSECURED 09/17 1.65 50,000 09/29/2017 50,056
SANTANDER UK PLC SR UNSECURED 09/17 1.65 200,000 09/29/2017 200,212
PROVINCE OF QUEBEC DEBENTURES 12/17 4.5 150,000 12/01/2017 115,634
PACCAR FINANCIAL CORP SR UNSECURED 11/17 1.4 275,000 11/17/2017 275,500
WESTERN AUST TREAS CORP LOCAL GOVT G 07/17 8 75,000 07/15/2017 56,075
NORDEA BANK AB SR UNSECURED 144A 03/17 3.125 200,000 03/20/2017 200,908
NEW YORK LIFE GLOBAL FDG SECURED 144A 05/17 1.65 125,000 05/15/2017 125,300
MORGAN STANLEY SR UNSECURED 01/18 1.875 250,000 01/05/2018 250,373
METLIFE INC SR UNSECURED 12/17 VAR 30,000 12/15/2017 30,077
MACQUARIE BANK LTD SR UNSECURED 144A 10/17 1.6 250,000 10/27/2017 249,984
JPMORGAN CHASE + CO SUBORDINATED 06/17 6.125 25,000 06/27/2017 25,547
IBM CORP SR UNSECURED 02/17 1.25 125,000 02/06/2017 125,028
ING BANK NV SR UNSECURED 144A 03/17 3.75 200,000 03/07/2017 200,846
HARLEY DAVIDSON FINL SER COMPANY GUAR 144A 11/17 1.55 300,000 11/17/2017 300,053
FORD MOTOR CREDIT CO LLC SR UNSECURED 09/17 1.684 200,000 09/08/2017 199,676
FORD MOTOR CREDIT CO LLC SR UNSECURED 12/17 1.724 200,000 12/06/2017 199,849
DAIMLER FINANCE NA LLC COMPANY GUAR 144A 08/17 1.6 350,000 08/03/2017 350,361
DAIMLER FINANCE NA LLC COMPANY GUAR 144A 04/17 2.4 150,000 04/10/2017 150,470
RABOBANK NEDERLAND UTREC COMPANY GUAR 01/17 3.375 50,000 01/19/2017 50,046
CATERPILLAR FINANCIAL SE SR UNSECURED 03/17 1.75 75,000 03/24/2017 75,122
QUEBEC T BILL BILLS 01/17 0.00000 2,415,000 01/27/2017 1,800,179
QUEBEC T BILL BILLS 01/17 0.00000 805,000 01/20/2017 600,120
BANK OF MONTREAL SR UNSECURED 01/17 2.5 65,000 01/11/2017 65,016
ASTRAZENECA PLC SR UNSECURED 09/17 5.9 75,000 09/15/2017 77,348
AMERICAN HONDA FINANCE SR UNSECURED 12/17 1.55 300,000 12/11/2017 300,260
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PROVINCE OF ALBERTA CDS 01/17 0 1,035,000 01/03/2017 771,752
AIR LEASE CORP SR UNSECURED 04/17 5.625 125,000 04/01/2017 126,094
REFMYEst 14,163,913
CREDIT AGRICOLE LONDON SR UNSECURED REGS 05/24 2.375 100,000 05/20/2024 117,013
GLENCORE FINANCE EUROPE COMPANY GUAR REGS 09/23 1.875 125,000 09/13/2023 131,914
EFSF GOVT GUARANT REGS 01/20 1.5 1,800,000 01/22/2020 2,009,436
NATIONAL AUSTRALIA BANK SR UNSECURED REGS 08/22 2.75 35,000 08/08/2022 41,574
SOCIETE GENERALE SCF COVERED 03/19 5 600,000 03/27/2019 707,131
ABN AMRO BANK NV COVERED 06/20 3.625 550,000 06/22/2020 656,126
BARCLAYS BANK PLC COVERED 03/22 4.25 750,000 03/02/2022 956,403
LUKOIL INTL FINANCE BV COMPANY GUAR REGS 11/19 7.25 100,000 11/05/2019 110,619
HSBC HOLDINGS PLC SUBORDINATED REGS 06/19 6 75,000 06/10/2019 90,071
ABN AMRO BANK NV SUBORDINATED REGS 04/21 6.375 100,000 04/27/2021 129,662
ROYAL BK OF SCOTLAND PLC SR UNSECURED REGS 09/19 5.375 100,000 09/30/2019 119,868
GE CAPITAL EURO FUNDING COMPANY GUAR 01/20 5.375 350,000 01/23/2020 429,786
LLOYDS BANK PLC SR UNSECURED REGS 09/19 5.375 50,000 09/03/2019 60,368
ALLIANZ FINANCE II B.V. COMPANY GUAR 07/19 4.75 150,000 07/22/2019 177,862
GOLDMAN SACHS GROUP INC SR UNSECURED REGS 05/18 6.375 25,000 05/02/2018 28,594
BANCO BILBAO VIZCAYA ARG COVERED 02/25 4 400,000 02/25/2025 528,941
BANK OF SCOTLAND PLC COVERED 12/24 4.875 250,000 12/20/2024 381,337
RABOBANK CAP FD TR IV COMPANY GUAR REGS 10/49 VAR 25,000 10/29/2049 32,241
CITIGROUP INC SR UNSECURED REGS 08/19 5 25,000 08/02/2019 29,744
NATIONWIDE BLDG SOCIETY SR UNSECURED REGS 05/26 3 100,000 05/06/2026 129,643
FCA CAPITAL IRELAND PLC COMPANY GUAR REGS 04/20 1.375 100,000 04/17/2020 107,726
INTESA SANPAOLO SPA SR UNSECURED REGS 03/22 1.125 325,000 03/04/2022 343,749
SANTANDER UK PLC SR UNSECURED REGS 01/20 0.875 500,000 01/13/2020 536,840
COOPERATIEVE RABOBANK UA SUBORDINATED REGS 05/26 VAR 100,000 05/26/2026 109,490
MORGAN STANLEY SR UNSECURED 03/21 2.375 125,000 03/31/2021 142,623
ING BANK NV SUBORDINATED REGS 11/23 VAR 575,000 11/21/2023 581,216
INTESA SANPAOLO SPA SR UNSECURED REGS 10/23 4 100,000 10/30/2023 124,023
EFSF GOVT GUARANT REGS 10/20 1.75 100,000 10/29/2020 113,888
UNICREDIT SPA SR UNSECURED REGS 01/19 3.625 100,000 01/24/2019 112,141
SANTANDER UK PLC SR UNSECURED REGS 07/20 2.625 100,000 07/16/2020 113,879
SCOTTISH WIDOWS LTD SUBORDINATED REGS 06/23 5.5 100,000 06/16/2023 133,240
BBVA SENIOR FINANCE SA COMPANY GUAR REGS 01/18 3.75 100,000 01/17/2018 109,564
BANQUE FED CRED MUTUEL SR UNSECURED REGS 08/22 3.25 100,000 08/23/2022 121,609
NORDEA BANK AB SR UNSECURED REGS 07/22 3.25 150,000 07/05/2022 182,801
BNP PARIBAS HOME LOAN CO COVERED REGS 03/22 3.125 700,000 03/22/2022 857,689
KFW GOVT GUARANT 02/22 5.5 225,000 02/09/2022 182,498
ING BANK NV COVERED REGS 01/22 3.375 550,000 01/10/2022 678,285
COOPERATIEVE RABOBANK UA SR UNSECURED 06/22 4.75 300,000 06/06/2022 391,179
BANK OF AMERICA CORP SUBORDINATED 09/18 VAR 100,000 09/14/2018 105,454
AXA SA SUBORDINATED REGS 04/40 VAR 50,000 04/16/2040 58,696
MUNICH RE SUBORDINATED REGS 05/41 VAR 100,000 05/26/2041 124,466
ALLIANZ FINANCE II B.V. COMPANY GUAR 07/41 VAR 100,000 07/08/2041 122,612
SOCIETE GENERALE SR UNSECURED REGS 03/21 4.75 100,000 03/02/2021 124,981
CNP ASSURANCES SUBORDINATED REGS 09/40 VAR 50,000 09/14/2040 59,330
COOPERATIEVE RABOBANK UA SR UNSECURED 07/25 4.125 100,000 07/14/2025 133,817
BNP PARIBAS SR UNSECURED REGS 01/22 4.125 75,000 01/14/2022 94,168
OP MORTGAGE BANK COVERED REGS 07/18 3.5 275,000 07/11/2018 306,646
WELLS FARGO + COMPANY SR UNSECURED 12/20 2.55 350,000 12/07/2020 350,400
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WELLS FARGO + COMPANY SUBORDINATED 11/45 4.9 150,000 11/17/2045 154,068
WELLS FARGO + COMPANY SR UNSECURED 02/25 3 135,000 02/19/2025 129,686
WELLS FARGO + COMPANY SR UNSECURED 01/20 2.15 130,000 01/30/2020 129,386
WELLS FARGO + COMPANY SR UNSECURED 03/22 3.5 65,000 03/08/2022 66,875
WELLS FARGO + COMPANY SR UNSECURED 04/21 4.6 200,000 04/01/2021 214,908
WELLS FARGO + COMPANY SR UNSECURED 07/21 2.1 125,000 07/26/2021 121,632
WELLS FARGO + COMPANY SR UNSECURED 04/26 3 175,000 04/22/2026 166,991
ANTHEM INC SR UNSECURED 01/44 5.1 100,000 01/15/2044 106,555
ANTHEM INC SR UNSECURED 08/20 4.35 25,000 08/15/2020 26,385
VISA INC SR UNSECURED 12/25 3.15 125,000 12/14/2025 125,548
VISA INC SR UNSECURED 12/22 2.8 175,000 12/14/2022 175,981
UNUM GROUP SR UNSECURED 05/21 3 140,000 05/15/2021 139,591
US BANCORP SUBORDINATED 04/26 3.1 175,000 04/27/2026 170,373
TRAVELERS COS INC SR UNSECURED 06/37 6.25 75,000 06/15/2037 96,377
TORONTO DOMINION BANK SR UNSECURED 07/21 1.8 400,000 07/13/2021 387,347
TORONTO DOMINION BANK SR UNSECURED 04/21 2.125 175,000 04/07/2021 172,325
TORONTO DOMINION BANK COVERED 144A 09/19 2.25 875,000 09/25/2019 881,966
TEACHERS INSUR + ANNUITY SUBORDINATED 144A 09/44 4.9 70,000 09/15/2044 75,723
SWEDBANK AB SR UNSECURED 144A 03/20 2.2 300,000 03/04/2020 297,546
SVENSKA HANDELSBANKEN AB COMPANY GUAR 06/19 2.25 250,000 06/17/2019 250,781
SUNTRUST BANKS INC SR UNSECURED 03/21 2.9 185,000 03/03/2021 187,613
SUMITOMO MITSUI BANKING COMPANY GUAR 01/20 2.45 300,000 01/16/2020 298,759
SANTANDER UK PLC SR UNSECURED 03/20 2.375 400,000 03/16/2020 397,797
SANTANDER UK PLC SR UNSECURED 09/19 2.35 175,000 09/10/2019 175,110
SANTANDER HOLDINGS USA SR UNSECURED 04/20 2.65 225,000 04/17/2020 223,004
ROYAL BANK OF CANADA COVERED 09/19 2.2 300,000 09/23/2019 301,661
ROYAL BANK OF CANADA DEPOSIT NOTE REGS 03/21 2.86 825,000 03/04/2021 637,135
ROYAL BANK OF CANADA DEPOSIT NOTE REGS 03/18 2.26 100,000 03/12/2018 75,468
BANK OF AMERICA CORP SR UNSECURED 12/19 5.5 20,000 12/04/2019 27815
RIO TINTO FIN USA LTD COMPANY GUAR 05/19 9 50,000 05/01/2019 57,653
PRUDENTIAL FINANCIAL INC SR UNSECURED 05/44 4.6 100,000 05/15/2044 104,072
PRUDENTIAL FINANCIAL INC SR UNSECURED 05/24 3.5 100,000 05/15/2024 102,172
PROTECTIVE LIFE GLOBAL SECURED 144A 09/21 1.999 350,000 09/14/2021 338,432
PRINCIPAL LFE GLB FND II SR SECURED 144A 04/20 2.2 675,000 04/08/2020 669,946
PRINCIPAL FINANCIAL GROU COMPANY GUAR 11/46 4.3 60,000 11/15/2046 58,786
KFW GOVT GUARANT 06/21 5.55 700,000 06/07/2021 1,046,149
KFW GOVT GUARANT 12/28 6 225,000 12/07/2028 408,246
PNC BANK NA SR UNSECURED 12/21 2.55 250,000 12/09/2021 249,843
PNC BANK NA SR UNSECURED 07/20 2.6 350,000 07/21/2020 353,011
PNC FINANCIAL SERVICES SR UNSECURED 03/22 3.3 250,000 03/08/2022 257,009
PNC FINANCIAL SERVICES SR UNSECURED 06/19 6.7 100,000 06/10/2019 110,949
NOMURA HOLDINGS INC SR UNSECURED 03/19 2.75 40,000 03/19/2019 40,379
NISSAN MOTOR ACCEPTANCE SR UNSECURED 144A 09/21 1.9 160,000 09/14/2021 154,393
NEW YORK LIFE GLOBAL FDG SECURED 144A 09/21 1.7 350,000 09/14/2021 337,518
NEW YORK LIFE GLOBAL FDG SECURED 144A 07/26 2.35 365,000 07/14/2026 340,162
NATIONWIDE MUTUAL INSURA SUBORDINATED 144A 08/39 9.375 50,000 08/15/2039 75,521
NATIONAL AUSTRALIA BANK SR UNSECURED 144A 12/20 4.375 100,000 12/10/2020 106,162
NASDAQ INC SR UNSECURED 06/24 4.25 100,000 06/01/2024 102,900
BK NEDERLANDSE GEMEENTEN SR UNSECURED 144A 04/21 2.625 550,000 04/28/2021 558,372
BK NEDERLANDSE GEMEENTEN SR UNSECURED 144A 01/23 2.5 100,000 01/23/2023 99,770
MORGAN STANLEY SR UNSECURED 10/24 3.7 125,000 10/23/2024 126,489
MORGAN STANLEY SR UNSECURED 06/20 2.8 250,000 06/16/2020 252,046
MORGAN STANLEY SR UNSECURED 01/45 4.3 70,000 01/27/2045 69,760
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MORGAN STANLEY SR UNSECURED 09/19 5.625 175,000 09/23/2019 189,693
MORGAN STANLEY SR UNSECURED 05/19 7.3 150,000 05/13/2019 167,142
MORGAN STANLEY SR UNSECURED 07/21 5.5 65,000 07/28/2021 72,029
MORGAN STANLEY SUBORDINATED 09/26 4.35 90,000 09/08/2026 92,227
MIZUHO BANK LTD COMPANY GUAR 144A 09/19 2.65 200,000 09/25/2019 201,371
METLIFE INC SR UNSECURED 05/46 4.6 45,000 05/13/2046 47,373
METLIFE INC SR UNSECURED 03/45 4.05 100,000 03/01/2045 95,895
METLIFE INC SR UNSECURED 12/44 4.721 50,000 12/15/2044 53,207
MASTERCARD INC SR UNSECURED 11/46 3.8 150,000 11/21/2046 147,030
MARSH + MCLENNAN COS INC SR UNSECURED 09/19 2.35 70,000 09/10/2019 70,393
MACQUARIE GROUP LTD SR UNSECURED 144A 12/18 3 50,000 12/03/2018 50,744
MUFG AMERICAS HLDGS CORP SR UNSECURED 02/25 3 200,000 02/10/2025 192,006
MANUF + TRADERS TRUST CO SR UNSECURED 02/25 2.9 265,000 02/06/2025 258,187
LINCOLN NATIONAL CORP SR UNSECURED 12/26 3.625 105,000 12/12/2026 104,756
LINCOLN NATIONAL CORP SR UNSECURED 09/23 4 45,000 09/01/2023 46,911
LIBERTY MUTUAL GROUP INC COMPANY GUAR 144A 06/23 4.25 100,000 06/15/2023 104,698
LANDWIRTSCH. RENTENBANK GOVT GUARANT 04/18 1 100,000 04/04/2018 99,663
KFW GOVT GUARANT 01/23 2.125 2,500,000 01/17/2023 2,463,688
KEY BANK NA SR UNSECURED 03/20 2.25 750,000 03/16/2020 746,852
KEY BANK NA SR UNSECURED 12/19 2.5 250,000 12/15/2019 252,604
JEFFERIES GROUP LLC SR UNSECURED 04/21 6.875 25,000 04/15/2021 28,441
JPMORGAN CHASE + CO SR UNSECURED 05/23 2.7 350,000 05/18/2023 342,436
JPMORGAN CHASE + CO SR UNSECURED 03/21 2.55 500,000 03/01/2021 498,429
JPMORGAN CHASE + CO SUBORDINATED 09/24 3.875 300,000 09/10/2024 303,551
JPMORGAN CHASE + CO SR UNSECURED 01/22 4.5 175,000 01/24/2022 188,725
JPMORGAN CHASE + CO SR UNSECURED 08/21 4.35 100,000 08/15/2021 106,980
JPMORGAN CHASE + CO SR UNSECURED 04/19 6.3 125,000 04/23/2019 136,592
JPMORGAN CHASE + CO SR UNSECURED 05/38 6.4 20,000 05/15/2038 25,916
INTL LEASE FINANCE CORP SR SECURED 144A 09/18 7.125 50,000 09/01/2018 53,875
ING BANK NV SR UNSECURED 144A 10/19 2.5 380,000 10/01/2019 382,447
HUNTINGTON NATIONAL BANK SR UNSECURED 04/20 2.4 300,000 04/01/2020 298,513
HUNTINGTON BANCSHARES SR UNSECURED 01/22 2.3 350,000 01/14/2022 339,460
HARTFORD FINL SVCS GRP SR UNSECURED 04/22 5.125 21,000 04/15/2022 23,293
HSBC HOLDINGS PLC SR UNSECURED 03/22 4 575,000 03/30/2022 594,750
HSBC HOLDINGS PLC SR UNSECURED 01/42 6.1 30,000 01/14/2042 37,308
HSBC HOLDINGS PLC SUBORDINATED 05/32 7.625 75,000 05/17/2032 97,208
GOLDMAN SACHS GROUP INC SR UNSECURED 01/25 3.5 130,000 01/23/2025 128,271
GOLDMAN SACHS GROUP INC SR UNSECURED 12/19 2.3 150,000 12/13/2019 149,830
GOLDMAN SACHS GROUP INC SR UNSECURED 01/22 5.75 360,000 01/24/2022 404,717
GOLDMAN SACHS GROUP INC SR UNSECURED 07/21 5.25 120,000 07/27/2021 131,519
GOLDMAN SACHS GROUP INC SUBORDINATED 10/37 6.75 175,000 10/01/2037 216,098
GOLDMAN SACHS GROUP INC SR UNSECURED 03/20 5.375 75,000 03/15/2020 81,374
GENERAL MOTORS FINL CO COMPANY GUAR 07/21 3.2 350,000 07/06/2021 347,080
GENERAL MOTORS FINL CO COMPANY GUAR 11/20 3.7 175,000 11/24/2020 178,019
GENERAL MOTORS FINL CO COMPANY GUAR 07/20 3.2 275,000 07/13/2020 275,827
GENERAL MOTORS FINL CO COMPANY GUAR 07/19 3.5 325,000 07/10/2019 330,933
GENERAL ELECTRIC CO SR UNSECURED 03/32 6.75 50,000 03/15/2032 66,556
GENERAL ELECTRIC CO SR UNSECURED 01/38 5.875 140,000 01/14/2038 176,194
ANGLIAN WATER SERV FIN SR SECURED REGS 07/30 6.293 50,000 07/30/2030 89,579
FIFTH THIRD BANK SR UNSECURED 10/21 2.875 200,000 10/01/2021 202,379
FIFTH THIRD BANK SUBORDINATED 03/26 3.85 200,000 03/15/2026 201,265
FIFTH THIRD BANCORP SR UNSECURED 03/19 2.3 100,000 03/01/2019 100,865
AVIVA PLC SUBORDINATED 11/36 VAR 80,000 11/14/2036 107,313
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DISCOVER FINANCIAL SVS SR UNSECURED 11/24 3.95 175,000 11/06/2024 173,436
DANSKE BANK A/S SR UNSECURED 144A 09/21 2 290,000 09/08/2021 281,977
CREDIT SUISSE NEW YORK SR UNSECURED 09/24 3.625 250,000 09/09/2024 251,670
CREDIT AGRICOLE LONDON SR UNSECURED 144A 06/20 2.75 425,000 06/10/2020 425,999
CONOCOPHILLIPS COMPANY COMPANY GUAR 11/21 2.875 100,000 11/15/2021 100,762
CONOCOPHILLIPS COMPANY COMPANY GUAR 11/44 4.3 100,000 11/15/2044 99,471
COMPASS BANK SUBORDINATED 04/25 3.875 250,000 04/10/2025 237,910
CITIZENS BANK NA/RI SR UNSECURED 12/18 2.3 350,000 12/03/2018 351,793
CITIZENS BANK NA/RI SR UNSECURED 12/19 2.45 250,000 12/04/2019 250,841
CITIGROUP INC SR UNSECURED 10/26 3.2 150,000 10/21/2026 143,433
CITIGROUP INC SR UNSECURED 01/26 3.7 225,000 01/12/2026 223,842
CITIGROUP INC SR UNSECURED 02/18 1.8 350,000 02/05/2018 349,804
CITIGROUP INC SUBORDINATED 05/44 5.3 20,000 05/06/2044 21,544
CITIGROUP INC SR UNSECURED 09/18 2.5 100,000 09/26/2018 100,957
CITIGROUP INC SR UNSECURED 01/22 4.5 125,000 01/14/2022 133,272
CITIGROUP INC SR UNSECURED 07/39 8.125 28,000 07/15/2039 41,606
CAPITAL ONE BANK USA NA SR UNSECURED 06/19 2.3 250,000 06/05/2019 250,604
CAPITAL ONE FINANCIAL CO SUBORDINATED 07/26 3.75 135,000 07/28/2026 130,868
CIGNA CORP SR UNSECURED 02/22 4 200,000 02/15/2022 208,945
CDP FINANCIAL SR UNSECURED 144A 07/24 3.15 600,000 07/24/2024 608,514
CDP FINANCIAL COMPANY GUAR 144A 11/19 4.4 250,000 11/25/2019 266,703
BLACKROCK INC SR UNSECURED 12/19 5 15,000 12/10/2019 16,291
BERKSHIRE HATHAWAY INC SR UNSECURED 03/26 3.125 65,000 03/15/2026 64,578
BERKSHIRE HATHAWAY INC SR UNSECURED 03/23 2.75 95,000 03/15/2023 94,643
BERKSHIRE HATHAWAY INC SR UNSECURED 03/21 2.2 100,000 03/15/2021 99,792
BERKSHIRE HATHAWAY INC SR UNSECURED 02/43 4.5 125,000 02/11/2043 132,914
BERKSHIRE HATHAWAY FIN COMPANY GUAR 01/21 4.25 100,000 01/15/2021 107,774
BK TOKYO MITSUBISHI UFJ SR UNSECURED 144A 09/19 2.35 200,000 09/08/2019 199,905
BANK OF NOVA SCOTIA SR UNSECURED 06/18 1.7 500,000 06/11/2018 500,172
BANK OF NOVA SCOTIA SR UNSECURED 10/18 2.05 100,000 10/30/2018 100,402
BANK OF NOVA SCOTIA DEPOSIT NOTE 01/21 3.27 450,000 01/11/2021 353,223
BANK OF NY MELLON CORP SR UNSECURED 02/25 3 70,000 02/24/2025 68,836
BANK OF NY MELLON CORP SR UNSECURED 02/20 2.15 160,000 02/24/2020 159,529
BANK OF NY MELLON CORP SR UNSECURED 03/19 2.2 50,000 03/04/2019 50,357
BANK OF NY MELLON CORP SUBORDINATED 10/28 3 110,000 10/30/2028 104,592
BANK OF AMERICA CORP SR UNSECURED 11/20 2.151 90,000 11/09/2020 88,830
BANK OF AMERICA CORP SR UNSECURED 10/27 3.248 130,000 10/21/2027 124,111
BANK OF AMERICA CORP SUBORDINATED 03/26 4.45 145,000 03/03/2026 149,428
BANK OF AMERICA CORP SR UNSECURED 04/20 2.25 500,000 04/21/2020 497,085
BANK OF AMERICA CORP SUBORDINATED 08/24 4.2 150,000 08/26/2024 152,806
BANK OF AMERICA CORP SR UNSECURED 05/21 5 50,000 05/13/2021 54,452
BANK OF AMERICA CORP SR UNSECURED 06/19 7.625 285,000 06/01/2019 320,259
BANK OF AMERICA CORP SR UNSECURED 05/18 5.65 40,000 05/01/2018 41,910
BPCE SA COMPANY GUAR 01/20 2.25 300,000 01/27/2020 297,646
BNP PARIBAS COMPANY GUAR 01/21 5 175,000 01/15/2021 190,920
BB+T CORPORATION SR UNSECURED 01/20 2.45 275,000 01/15/2020 277,155
BAE SYSTEMS HOLDINGS INC COMPANY GUAR 144A 10/24 3.8 25,000 10/07/2024 25,618
AXA SA SUBORDINATED 12/30 8.6 175,000 12/15/2030 240,625
AUST + NZ BANKING GRP NY SR UNSECURED 06/19 2.25 250,000 06/13/2019 250,809
AON CORP COMPANY GUAR 01/27 8.205 100,000 01/01/2027 128,000
AMERICAN INTL GROUP SR UNSECURED 01/35 3.875 95,000 01/15/2035 89,237
AMERICAN INTL GROUP SR UNSECURED 01/55 4.375 105,000 01/15/2055 96,198
AMERICAN HONDA FINANCE SR UNSECURED 07/21 1.65 550,000 07/12/2021 529,682
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AMERICAN HONDA FINANCE SR UNSECURED 03/20 2.15 200,000 03/13/2020 199,447
AMERICAN EXPRESS CREDIT SR UNSECURED 03/19 2.125 100,000 03/18/2019 100,399
AMERICAN EXPRESS CO SUBORDINATED 12/24 3.625 125,000 12/05/2024 125,518
ALLSTATE CORP SR UNSECURED 12/26 3.28 175,000 12/15/2026 175,581
ALLSTATE CORP SR UNSECURED 05/35 5.55 50,000 05/09/2035 58,766
AIR LEASE CORP SR UNSECURED 02/22 3.75 325,000 02/01/2022 334,765
AETNA INC SR UNSECURED 06/36 6.625 80,000 06/15/2036 101,775
CHUBB INA HOLDINGS INC COMPANY GUAR 03/25 3.15 325,000 03/15/2025 323,835
CHUBB INA HOLDINGS INC COMPANY GUAR 03/43 4.15 75,000 03/13/2043 75,717
AON PLC COMPANY GUAR 05/43 4.45 175,000 05/24/2043 168,732
ABN AMRO BANK NV SR UNSECURED 144A 09/19 1.8 800,000 09/20/2019 788,389
ABN AMRO BANK NV SR UNSECURED 144A 06/20 2.45 200,000 06/04/2020 198,891
£REE 50,541,246
DEUTSCHE TELEKOM INT FIN COMPANY GUAR REGS 07/22 4.25 100,000 07/13/2022 128,222
HUTCH WHAM INT 09 LTD COMPANY GUAR REGS 04/19 7.625 125,000 04/09/2019 139,844
CNPC GENERAL CAPITAL LTD COMPANY GUAR REGS 04/18 1.95 200,000 04/16/2018 199,368
BG ENERGY CAPITAL PLC COMPANY GUAR REGS 12/25 5.125 50,000 12/01/2025 77,100
PERNOD RICARD SA SR UNSECURED REGS 06/20 2 100,000 06/22/2020 112,057
CRH FINLAND SERVICES OYJ COMPANY GUAR REGS 10/20 2.75 125,000 10/15/2020 143,383
HEINEKEN NV SR UNSECURED REGS 08/20 2.125 100,000 08/04/2020 113,047
ORANGE SA SR UNSECURED REGS 06/22 3 100,000 06/15/2022 120,469
PPR SR UNSECURED REGS 04/19 3.125 75,000 04/23/2019 84,799
TELEKOM FINANZMANAGEMENT COMPANY GUAR REGS 04/22 4 50,000 04/04/2022 62,280
DAIMLER AG SR UNSECURED REGS 09/22 2.375 150,000 09/12/2022 175,759
TELSTRA CORP LTD COMPANY GUAR REGS 09/22 3.5 100,000 09/21/2022 123,729
TELEFONICA EMISIONES SAU COMPANY GUAR REGS 11/19 4.693 250,000 11/11/2019 296,934
IMPERIAL BRANDS FIN PLC COMPANY GUAR REGS 02/22 9 50,000 02/17/2022 83,378
PFIZER INC SR UNSECURED REGS 06/21 5.75 100,000 06/03/2021 131,731
MARKS + SPENCER PLC SR UNSECURED REGS 12/19 6.125 50,000 12/02/2019 69,773
VIVENDI SA SR UNSECURED 12/19 4.875 50,000 12/02/2019 60,216
CIE DE SAINT GOBAIN SR UNSECURED REGS 10/18 4 50,000 10/08/2018 56,435
SIEMENS FINANCIERINGSMAT COMPANY GUAR REGS 06/18 5.625 75,000 06/11/2018 85,817
WOLTERS KLUWER NV SR UNSECURED REGS 04/18 6.375 50,000 04/10/2018 57,004
BAT INTL FINANCE PLC COMPANY GUAR 03/24 7.25 50,000 03/12/2024 82,733
PROCTER + GAMBLE CO/THE SR UNSECURED 05/27 4.875 50,000 05/11/2027 72,559
DANONE SA SR UNSECURED REGS 11/24 0.709 300,000 11/03/2024 312,132
BRITISH TELECOMMUNICATIO SR UNSECURED REGS 03/21 0.625 735,000 03/10/2021 782,769
AT+T INC SR UNSECURED 03/24 2.4 100,000 03/15/2024 114,237
BAYER AG SR UNSECURED REGS 01/21 1.875 25,000 01/25/2021 28,148
BHARTI AIRTEL INTERNATIO COMPANY GUAR REGS 12/18 4 100,000 12/10/2018 112,827
MICROSOFT CORP SR UNSECURED 12/21 2.125 225,000 12/06/2021 260,039
DAIMLER AG SR UNSECURED REGS 11/18 1.5 100,000 11/19/2018 108,587
BMW FINANCE NV COMPANY GUAR REGS 09/20 2 75,000 09/04/2020 84,772
PHILIP MORRIS INTL INC SR UNSECURED 03/20 1.75 100,000 03/19/2020 111,079
SIEMENS FINANCIERINGSMAT COMPANY GUAR REGS 03/21 1.75 35,000 03/12/2021 39,731
TELEFONICA EMISIONES SAU COMPANY GUAR REGS 01/23 3.987 200,000 01/23/2023 247914
ORANGE SA SR UNSECURED REGS 01/21 3.875 200,000 01/14/2021 242,525
STATOIL ASA COMPANY GUAR REGS 03/21 5.625 150,000 03/11/2021 194,076
WOODSIDE FINANCE LTD COMPANY GUAR 144A 03/25 3.65 200,000 03/05/2025 195,377
BG ENERGY CAPITAL PLC COMPANY GUAR REGS 11/18 3 100,000 11/16/2018 111,400
WASTE MANAGEMENT INC COMPANY GUAR 05/23 2.4 350,000 05/15/2023 339,376
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WASTE MANAGEMENT INC COMPANY GUAR 03/25 3.125 185,000 03/01/2025 185,239
WASTE MANAGEMENT INC COMPANY GUAR 05/24 3.5 85,000 05/15/2024 87,638
WAL MART STORES INC SR UNSECURED 04/23 2.55 50,000 04/11/2023 49,622
WPP FINANCE 2010 COMPANY GUAR 09/24 3.75 175,000 09/19/2024 176,125
VIACOM INC SR UNSECURED 10/26 3.45 90,000 10/04/2026 83,178
VIACOM INC SR UNSECURED 12/19 2.75 125,000 12/15/2019 124,837
VIACOM INC SR UNSECURED 09/19 5.625 75,000 09/15/2019 80,686
VERIZON COMMUNICATIONS SR UNSECURED 03/55 4.672 131,000 03/15/2055 123,023
VERIZON COMMUNICATIONS SR UNSECURED 01/36 4.272 244,000 01/15/2036 233,539
VERIZON COMMUNICATIONS SR UNSECURED 11/34 4.4 125,000 11/01/2034 123,373
VERIZON COMMUNICATIONS SR UNSECURED 09/20 4.5 100,000 09/15/2020 107,011
VALERO ENERGY CORP SR UNSECURED 02/20 6.125 175,000 02/01/2020 193,153
UNITEDHEALTH GROUP INC SR UNSECURED 12/19 2.3 150,000 12/15/2019 151,126
UNITEDHEALTH GROUP INC SR UNSECURED 11/41 4.625 100,000 11/15/2041 105,615
UNITEDHEALTH GROUP INC SR UNSECURED 02/18 6 50,000 02/15/2018 52,426
21ST CENTURY FOX AMERICA COMPANY GUAR 144A 11/26 3.375 85,000 11/15/2026 83,324
21ST CENTURY FOX AMERICA COMPANY GUAR 02/41 6.15 25,000 02/15/2041 29,569
21ST CENTURY FOX AMERICA COMPANY GUAR 02/21 4.5 75,000 02/15/2021 80,186
21ST CENTURY FOX AMERICA COMPANY GUAR 08/20 5.65 65,000 08/15/2020 71,843
21ST CENTURY FOX AMERICA COMPANY GUAR 09/24 3.7 205,000 09/15/2024 207,574
TOYOTA MOTOR CREDIT CORP SR UNSECURED 05/19 1.4 1,400,000 05/20/2019 1,384,116
TOYOTA MOTOR CREDIT CORP SR UNSECURED 03/20 2.15 400,000 03/12/2020 399,286
TOYOTA MOTOR CREDIT CORP SR UNSECURED 10/18 2 75,000 10/24/2018 75,444
TOTAL CAPITAL INTL SA COMPANY GUAR 04/24 3.75 50,000 04/10/2024 52,350
TOTAL CAPITAL INTL SA COMPANY GUAR 01/19 2.125 75,000 01/10/2019 75,596
TIME WARNER CABLE LLC SR SECURED 04/19 8.25 300,000 04/01/2019 337,110
TIME WARNER CABLE LLC SR SECURED 07/38 7.3 25,000 07/01/2038 30,754
TIME WARNER CABLE LLC SR SECURED 07/18 6.75 775,000 07/01/2018 827,406
TIME WARNER ENTERTAINMEN SR SECURED 07/33 8.375 25,000 07/15/2033 32,755
TIME WARNER ENT SR SECURED 03/23 8.375 275,000 03/15/2023 345,891
TIME WARNER INC COMPANY GUAR 07/25 3.6 200,000 07/15/2025 198,880
TIME WARNER INC COMPANY GUAR 06/24 3.55 100,000 06/01/2024 99,187
3M COMPANY SR UNSECURED 09/46 3.125 175,000 09/19/2046 155,964
3M COMPANY SR UNSECURED 09/26 2.25 175,000 09/19/2026 164,267
THOMSON REUTERS CORP SR UNSECURED 09/24 3.85 50,000 09/29/2024 51,015
THERMO FISHER SCIENTIFIC SR UNSECURED 02/22 3.3 100,000 02/15/2022 101,597
THERMO FISHER SCIENTIFIC SR UNSECURED 08/21 3.6 40,000 08/15/2021 41,341
TEXAS INSTRUMENTS INC SR UNSECURED 03/21 2.75 50,000 03/12/2021 50,935
TEVA PHARMACEUTICALS NE COMPANY GUAR 10/26 3.15 70,000 10/01/2026 64,535
TELUS CORP SR UNSECURED 12/19 5.05 50,000 12/04/2019 40,678
TELSTRA CORP LTD COMPANY GUAR 144A 04/25 3.125 425,000 04/07/2025 419,820
TELEFONICA EMISIONES SAU COMPANY GUAR 02/21 5.462 100,000 02/16/2021 109,007
SUNOCO LOGISTICS PARTNER COMPANY GUAR 07/26 3.9 175,000 07/15/2026 169,389
SUNOCO LOGISTICS PARTNER COMPANY GUAR 04/21 4.4 175,000 04/01/2021 184,293
SUNCOR ENERGY INC SR UNSECURED 06/38 6.5 25,000 06/15/2038 31,944
STATOIL ASA COMPANY GUAR 04/19 5.25 100,000 04/15/2019 107,371
STATOIL ASA COMPANY GUAR 11/24 3.25 35,000 11/10/2024 35,475
STATOIL ASA COMPANY GUAR 08/40 5.1 125,000 08/17/2040 139,292
SOUTHERN COPPER CORP SR UNSECURED 11/22 3.5 75,000 11/08/2022 74,438
SIEMENS FINANCIERINGSMAT COMPANY GUAR 144A 10/26 2.35 250,000 10/15/2026 231,402
SIEMENS FINANCIERINGSMAT COMPANY GUAR 144A 08/26 6.125 100,000 08/17/2026 122,799
SHELL INTERNATIONAL FIN COMPANY GUAR 05/46 4 155,000 05/10/2046 148,220
SHELL INTERNATIONAL FIN COMPANY GUAR 05/25 3.25 305,000 05/11/2025 304,750
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SHELL INTERNATIONAL FIN COMPANY GUAR 08/23 3.4 25,000 08/12/2023 25,655
SCHLUMBERGER INVESTMENT COMPANY GUAR 12/23 3.65 225,000 12/01/2023 235,683
SCHLUMBERGER INVESTMENT COMPANY GUAR 144A 08/22 2.4 45,000 08/01/2022 44,176
SANOFI SR UNSECURED 03/21 4 75,000 03/29/2021 79,848
SES GLOBAL AMERICAS HLDG COMPANY GUAR 144A 03/19 2.5 50,000 03/25/2019 49,714
JOHNSON (S.C.) + SON INC SR UNSECURED 144A 09/24 3.35 250,000 09/30/2024 251,089
ROGERS COMMUNICATIONS IN COMPANY GUAR 08/40 6.11 25,000 08/25/2040 22,491
ROCHE HOLDINGS INC COMPANY GUAR 144A 11/44 4 215,000 11/28/2044 214,298
ROCHE HOLDINGS INC COMPANY GUAR 144A 09/24 3.35 200,000 09/30/2024 204,726
REYNOLDS AMERICAN INC COMPANY GUAR 06/19 8.125 25,000 06/23/2019 28,521
REYNOLDS AMERICAN INC COMPANY GUAR 06/25 4.45 450,000 06/12/2025 475,115
REPUBLIC SERVICES INC SR UNSECURED 07/26 2.9 70,000 07/01/2026 67,106
REPUBLIC SERVICES INC SR UNSECURED 05/23 4.75 325,000 05/15/2023 354,953
REPUBLIC SERVICES INC SR UNSECURED 03/20 5 65,000 03/01/2020 70,166
RAYTHEON COMPANY SR UNSECURED 12/24 3.15 75,000 12/15/2024 76,348
ORANGE SA SR UNSECURED 01/33 8.125 25,000 01/28/2033 48,830
QUALCOMM INC SR UNSECURED 05/25 3.45 200,000 05/20/2025 203,505
PROCTER + GAMBLE CO/THE SR UNSECURED 11/26 2.45 350,000 11/03/2026 335,394
PROCTER + GAMBLE CO/THE SR UNSECURED 02/22 2.3 125,000 02/06/2022 125,249
PRES + FELLOWS OF HARVAR UNSECURED 07/56 3.3 150,000 07/15/2056 131,915
PITNEY BOWES INC SR UNSECURED 03/24 4.625 25,000 03/15/2024 24,625
PHILIP MORRIS INTL INC SR UNSECURED 11/24 3.25 250,000 11/10/2024 251,695
PHILIP MORRIS INTL INC SR UNSECURED 11/44 4.25 125,000 11/10/2044 123,426
PHILIP MORRIS INTL INC SR UNSECURED 11/21 2.9 200,000 11/15/2021 202,682
PFIZER INC SR UNSECURED 05/24 3.4 100,000 05/15/2024 103,363
PETROLEOS MEXICANOS COMPANY GUAR REGS 09/47 6.75 31,000 09/21/2047 29,250
PETROLEOS MEXICANOS COMPANY GUAR REGS 08/26 6.875 100,000 08/04/2026 105,750
PETROLEOS MEXICANOS COMPANY GUAR 01/26 4.5 140,000 01/23/2026 127,225
PETROLEOS MEXICANOS COMPANY GUAR 01/45 6.375 60,000 01/23/2045 54,600
PETROLEOS MEXICANOS COMPANY GUAR 01/24 4.875 115,000 01/18/2024 111,826
PETROLEOS MEXICANOS COMPANY GUAR 01/23 3.5 285,000 01/30/2023 260,918
PETROLEOS MEXICANOS COMPANY GUAR 06/44 5.5 16,000 06/27/2044 13,315
PETROLEOS MEXICANOS COMPANY GUAR 01/22 4.875 100,000 01/24/2022 100,610
PEPSICO INC SR UNSECURED 10/46 3.45 105,000 10/06/2046 95,654
PEPSICO INC SR UNSECURED 10/44 4.25 125,000 10/22/2044 129,092
PETROLEOS MEXICANOS COMPANY GUAR 03/18 5.75 24,000 03/01/2018 24,810
OMNICOM GROUP INC COMPANY GUAR 11/24 3.65 125,000 11/01/2024 125,726
OCCIDENTAL PETROLEUM COR SR UNSECURED 02/27 3 150,000 02/15/2027 145,136
OCCIDENTAL PETROLEUM COR SR UNSECURED 06/45 4.625 55,000 06/15/2045 57,228
NUCOR CORP SR UNSECURED 09/22 4.125 25,000 09/15/2022 26,586
NOVARTIS CAPITAL CORP COMPANY GUAR 05/24 3.4 50,000 05/06/2024 51,525
NOBLE ENERGY INC SR UNSECURED 11/43 5.25 100,000 11/15/2043 101,861
NEXEN ENERGY ULC COMPANY GUAR 05/37 6.4 110,000 05/15/2037 130,372
NBCUNIVERSAL ENTERPRISE COMPANY GUAR 144A 04/18 1.662 350,000 04/15/2018 350,407
NBCUNIVERSAL MEDIA LLC COMPANY GUAR 04/20 5.15 1,000,000 04/30/2020 1,093,524
MONDELEZ INTL HLDINGS NE COMPANY GUAR 144A 10/21 2 200,000 10/28/2021 191,608
MONDELEZ INTL HLDINGS NE COMPANY GUAR 144A 10/19 1.625 200,000 10/28/2019 196,058
MOLSON COORS BREWING CO COMPANY GUAR 07/26 3 350,000 07/15/2026 330,859
MICROSOFT CORP SR UNSECURED 08/26 2.4 205,000 08/08/2026 193,663
MICROSOFT CORP SR UNSECURED 08/21 1.55 525,000 08/08/2021 509,204
MICROSOFT CORP SR UNSECURED 06/19 4.2 100,000 06/01/2019 106,262
MERCK + CO INC SR UNSECURED 02/25 2.75 150,000 02/10/2025 147,279
MERCK + CO INC SR UNSECURED 02/22 2.35 100,000 02/10/2022 99,299
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MERCK + CO INC SR UNSECURED 05/23 2.8 150,000 05/18/2023 150,581
MERCK + CO INC SR UNSECURED 01/21 3.875 50,000 01/15/2021 53,060
MEDTRONIC INC COMPANY GUAR 03/25 3.5 290,000 03/15/2025 298,617
MEDTRONIC INC COMPANY GUAR 03/20 2.5 125,000 03/15/2020 126,399
MEDTRONIC INC COMPANY GUAR 03/22 3.125 150,000 03/15/2022 153,256
MCKESSON CORP SR UNSECURED 03/24 3.796 35,000 03/15/2024 36,073
MARRIOTT INTERNATIONAL SR UNSECURED 01/22 2.3 350,000 01/15/2022 339,516
MARATHON OIL CORP SR UNSECURED 11/22 2.8 200,000 11/01/2022 191,252
MACYS RETAIL HLDGS INC COMPANY GUAR 02/23 2.875 65,000 02/15/2023 61,860
LOWE S COS INC SR UNSECURED 04/46 3.7 130,000 04/15/2046 121,348
LOWE S COS INC SR UNSECURED 04/26 2.5 160,000 04/15/2026 151,946
LOWE S COMPANIES INC SR UNSECURED 04/21 3.75 75,000 04/15/2021 79,304
L3 TECHNOLOGIES INC COMPANY GUAR 12/26 3.85 35,000 12/15/2026 34,790
KROGER CO SR UNSECURED 10/26 2.65 325,000 10/15/2026 301,944
KRAFT HEINZ FOODS CO COMPANY GUAR 06/26 3 140,000 06/01/2026 131,437
KRAFT HEINZ FOODS CO COMPANY GUAR 06/42 5 75,000 06/04/2042 76,795
KIMBERLY CLARK CORP SR UNSECURED 03/25 2.65 200,000 03/01/2025 194,543
JUNIPER NETWORKS INC SR UNSECURED 06/20 3.3 200,000 06/15/2020 204,273
JOHNSON + JOHNSON SR UNSECURED 12/33 4.375 50,000 12/05/2033 54,973
JOHNSON + JOHNSON SR UNSECURED 12/23 3.375 50,000 12/05/2023 52,380
INTERNATIONAL PAPER CO SR UNSECURED 01/26 3.8 200,000 01/15/2026 202,550
INTERNATIONAL PAPER CO SR UNSECURED 06/24 3.65 100,000 06/15/2024 101,115
IBM CORP SR UNSECURED 02/24 3.625 225,000 02/12/2024 234,304
IBM CORP SR UNSECURED 06/42 4 25,000 06/20/2042 25,006
INTEL CORP SR UNSECURED 10/21 3.3 100,000 10/01/2021 103,917
INGERSOLL RAND LUX FINAN COMPANY GUAR 11/24 3.55 225,000 11/01/2024 228,313
IMPERIAL BRANDS FIN PLC COMPANY GUAR 144A 07/25 4.25 200,000 07/21/2025 206,445
IMPERIAL BRANDS FIN PLC COMPANY GUAR 144A 02/23 3.5 325,000 02/11/2023 326,783
ILLINOIS TOOL WORKS INC SR UNSECURED 11/26 2.65 350,000 11/15/2026 334,572
ILLINOIS TOOL WORKS INC SR UNSECURED 03/24 3.5 35,000 03/01/2024 36,348
HUTCH WHAM INT 09 LTD COMPANY GUAR 144A 04/19 7.625 250,000 04/09/2019 279,717
HUMANA INC SR UNSECURED 10/24 3.85 50,000 10/01/2024 51,185
HUMANA INC SR UNSECURED 10/19 2.625 30,000 10/01/2019 30,241
HONEYWELL INTERNATIONAL SR UNSECURED 03/21 4.25 50,000 03/01/2021 54,069
HOME DEPOT INC SR UNSECURED 06/22 2.625 400,000 06/01/2022 401,928
HOME DEPOT INC SR UNSECURED 06/19 2 150,000 06/15/2019 151,306
HOME DEPOT INC SR UNSECURED 09/40 5.4 25,000 09/15/2040 29,791
HOME DEPOT INC SR UNSECURED 12/36 5.875 100,000 12/16/2036 126,336
HARRIS CORPORATION SR UNSECURED 04/20 2.7 400,000 04/27/2020 399,560
HALLIBURTON CO SR UNSECURED 09/18 5.9 25,000 09/15/2018 26,607
GLAXOSMITHKLINE CAP INC COMPANY GUAR 05/38 6.375 25,000 05/15/2038 32,881
GEORGIA PACIFIC LLC SR UNSECURED 144A 11/21 3.163 250,000 11/15/2021 252,977
GENERAL ELECTRIC CO SR UNSECURED 10/22 2.7 125,000 10/09/2022 124,977
GATX CORP SR UNSECURED 06/21 4.85 100,000 06/01/2021 107,877
ORANGE SA SR UNSECURED 03/31 9 30,000 03/01/2031 45,106
FORD MOTOR CREDIT CO LLC SR UNSECURED 08/25 4.134 350,000 08/04/2025 350,421
FORD MOTOR CREDIT CO LLC SR UNSECURED 01/20 8.125 150,000 01/15/2020 172,977
FIDELITY NATIONAL INFORM SR UNSECURED 08/26 3 240,000 08/15/2026 225,343
FIDELITY NATIONAL INFORM COMPANY GUAR 04/23 3.5 25,000 04/15/2023 25,318
EXXON MOBIL CORPORATION SR UNSECURED 03/26 3.043 55,000 03/01/2026 54,925
EXXON MOBIL CORPORATION SR UNSECURED 03/23 2.726 105,000 03/01/2023 105,357
EASTMAN CHEMICAL CO SR UNSECURED 03/25 3.8 95,000 03/15/2025 95,806
EASTMAN CHEMICAL CO SR UNSECURED 08/22 3.6 13,000 08/15/2022 13,330
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EOG RESOURCES INC SR UNSECURED 04/20 2.45 50,000 04/01/2020 50,075
EMD FINANCE LLC COMPANY GUAR 144A 03/25 3.25 200,000 03/19/2025 195,512
EMD FINANCE LLC COMPANY GUAR 144A 03/22 2.95 100,000 03/19/2022 99,576
DR PEPPER SNAPPLE GROUP COMPANY GUAR 09/26 2.55 175,000 09/15/2026 162,059
DOW CHEMICAL CO/THE SR UNSECURED 11/42 4.375 25,000 11/15/2042 24,268
DOW CHEMICAL CO/THE SR UNSECURED 11/41 5.25 45,000 11/15/2041 48,619
DOW CHEMICAL CO/THE SR UNSECURED 05/19 8.55 50,000 05/15/2019 57,304
WALT DISNEY COMPANY/THE SR UNSECURED 07/26 1.85 450,000 07/30/2026 405,132
WALT DISNEY COMPANY/THE SR UNSECURED 02/26 3 400,000 02/13/2026 397,993
WALT DISNEY COMPANY/THE SR UNSECURED 06/44 4.125 20,000 06/01/2044 20,677
DEUTSCHE TELEKOM INT FIN COMPANY GUAR 07/19 6 100,000 07/08/2019 109,379
DEUTSCHE TELEKOM INT FIN COMPANY GUAR 06/30 8.75 50,000 06/15/2030 73,506
JOHN DEERE CAPITAL CORP SR UNSECURED 03/19 1.95 50,000 03/04/2019 50,175
DEERE + COMPANY SR UNSECURED 06/22 2.6 50,000 06/08/2022 49,757
DAIMLER FINANCE NA LLC COMPANY GUAR 144A 07/21 2 350,000 07/06/2021 339,854
DAIMLER FINANCE NA LLC COMPANY GUAR 144A 09/21 3.875 435,000 09/15/2021 456,941
COX COMMUNICATIONS INC SR UNSECURED 144A 03/39 8.375 50,000 03/01/2039 62,354
COSTCO WHOLESALE CORP SR UNSECURED 02/22 2.25 200,000 02/15/2022 198,230
COSTCO WHOLESALE CORP SR UNSECURED 02/20 1.75 200,000 02/15/2020 198,379
COMCAST CORP COMPANY GUAR 08/37 6.95 130,000 08/15/2037 177,309
COCA COLA CO/THE SR UNSECURED 11/23 3.2 200,000 11/01/2023 206,543
COCA COLA CO/THE SR UNSECURED 11/20 3.15 50,000 11/15/2020 51,943
CLOROX COMPANY SR UNSECURED 12/24 3.5 100,000 12/15/2024 102,217
CISCO SYSTEMS INC SR UNSECURED 09/26 2.5 150,000 09/20/2026 142,667
CISCO SYSTEMS INC SR UNSECURED 03/24 3.625 50,000 03/04/2024 52,191
CHEVRON CORP SR UNSECURED 05/26 2.954 100,000 05/16/2026 98,367
CHEVRON CORP SR UNSECURED 11/19 2.193 275,000 11/15/2019 271,742
CHEVRON CORP SR UNSECURED 06/23 3.191 100,000 06/24/2023 102,428
CHARTER COMM OPT LLC/CAP SR SECURED 07/22 4.464 250,000 07/23/2022 261,258
CHARTER COMM OPT LLC/CAP SR SECURED 07/25 4.908 195,000 07/23/2025 205,516
CHARTER COMM OPT LLC/CAP SR SECURED 07/20 3.579 65,000 07/23/2020 66,315
CELGENE CORP SR UNSECURED 08/43 5.25 175,000 08/15/2043 184,603
CARDINAL HEALTH INC SR UNSECURED 11/19 2.4 60,000 11/15/2019 60,437
CVS HEALTH CORP SR UNSECURED 06/21 2.125 400,000 06/01/2021 392,218
CVS HEALTH CORP SR UNSECURED 07/25 3.875 182,000 07/20/2025 187,751
CVS HEALTH CORP SR UNSECURED 07/20 2.8 100,000 07/20/2020 101,461
CVS HEALTH CORP SR UNSECURED 12/43 5.3 25,000 12/05/2043 28,327
CVS HEALTH CORP SR UNSECURED 12/23 4 50,000 12/05/2023 52,682
CBS CORP COMPANY GUAR 01/27 2.9 190,000 01/15/2027 176,244
CBS CORP COMPANY GUAR 03/22 3.375 45,000 03/01/2022 45,752
BECTON DICKINSON AND CO SR UNSECURED 12/19 2.675 131,000 12/15/2019 132,914
BRITISH TELECOM PLC SR UNSECURED 12/28 5.75 25,000 12/07/2028 41,292
BP CAPITAL MARKETS PLC COMPANY GUAR 11/23 3.216 150,000 11/28/2023 151,498
BP CAPITAL MARKETS PLC COMPANY GUAR 05/26 3.119 80,000 05/04/2026 78,133
BP CAPITAL MARKETS PLC COMPANY GUAR 11/24 3.535 250,000 11/04/2024 253,737
BP CAPITAL MARKETS PLC COMPANY GUAR 11/22 2.5 75,000 11/06/2022 73,514
BP CAPITAL MARKETS PLC COMPANY GUAR 05/22 3.245 100,000 05/06/2022 102,113
AUTOZONE INC SR UNSECURED 07/23 3.125 50,000 07/15/2023 49,510
AUTOZONE INC SR UNSECURED 04/22 3.7 25,000 04/15/2022 25,835
AT+T INC SR UNSECURED 09/40 5.35 10,000 09/01/2040 10,270
APPLE INC SR UNSECURED 02/26 3.25 175,000 02/23/2026 175,093
ANHEUSER BUSCH INBEV FIN COMPANY GUAR 02/26 3.65 130,000 02/01/2026 131,975
ANHEUSER BUSCH INBEV FIN COMPANY GUAR 02/46 4.9 150,000 02/01/2046 162,131
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ANHEUSER BUSCH INBEV FIN COMPANY GUAR 02/36 4.7 215,000 02/01/2036 226,152
ANHEUSER BUSCH INBEV FIN COMPANY GUAR 02/23 3.3 175,000 02/01/2023 178,103
ANHEUSER BUSCH INBEV WOR COMPANY GUAR 07/22 2.5 175,000 07/15/2022 172,236
ANHEUSER BUSCH INBEV WOR COMPANY GUAR 01/19 7.75 145,000 01/15/2019 161,511
ANADARKO PETROLEUM CORP SR UNSECURED 07/24 3.45 75,000 07/15/2024 73,623
ANADARKO PETROLEUM CORP SR UNSECURED 09/36 6.45 25,000 09/15/2036 29,754
AMGEN INC SR UNSECURED 11/21 3.875 50,000 11/15/2021 52,341
AMERICAN TOWER CORP SR UNSECURED 09/21 3.45 75,000 09/15/2021 75,970
AMERICAN TOWER CORP SR UNSECURED 02/19 3.4 25,000 02/15/2019 25,549
AMERICAN TOWER CORP SR UNSECURED 01/18 4.5 50,000 01/15/2018 51,320
AMERICA MOVIL SAB DE CV SR UNSECURED 07/22 3.125 200,000 07/16/2022 196,750
AMERICA MOVIL SAB DE CV COMPANY GUAR 03/20 5 200,000 03/30/2020 214,000
AMAZON.COM INC SR UNSECURED 12/44 4.95 35,000 12/05/2044 39,919
AMAZON.COM INC SR UNSECURED 12/24 3.8 150,000 12/05/2024 157,624
ALTRIA GROUP INC COMPANY GUAR 09/26 2.625 155,000 09/16/2026 146,782
ALTRIA GROUP INC COMPANY GUAR 01/44 5.375 150,000 01/31/2044 173,268
ALTRIA GROUP INC COMPANY GUAR 08/22 2.85 50,000 08/09/2022 50,061
AGRIUM INC SR UNSECURED 03/25 3.375 175,000 03/15/2025 169,513
AGRIUM INC SR UNSECURED 06/23 3.5 25,000 06/01/2023 25,337
AGRIUM INC SR UNSECURED 01/19 6.75 25,000 01/15/2019 27,014
ACTAVIS FUNDING SCS COMPANY GUAR 03/35 4.55 55,000 03/15/2035 54,439
ACTAVIS FUNDING SCS COMPANY GUAR 03/20 3 125,000 03/12/2020 126,733
ABBVIE INC SR UNSECURED 05/25 3.6 275,000 05/14/2025 272,384
AT+T INC SR UNSECURED 03/49 4.55 103,000 03/09/2049 93,036
AT+T INC SR UNSECURED 01/25 3.95 40,000 01/15/2025 40,069
AT+T INC SR UNSECURED 03/22 3.8 100,000 03/15/2022 102,514
AT+T INC SR UNSECURED 05/46 4.75 95,000 05/15/2046 90,005
AT+T INC SR UNSECURED 05/25 3.4 225,000 05/15/2025 216,860
AT+T INC SR UNSECURED 06/20 2.45 150,000 06/30/2020 148,955
AT+T INC SR UNSECURED 06/44 4.8 50,000 06/15/2044 47,246
AT+T INC SR UNSECURED 02/22 3 100,000 02/15/2022 99,024
BEAR-H—EREEH 42,049,843
E—4—TE

GNMA POOL 698342 GN 05/39 FIXED 5 62,453 05/15/2039 68,958
GNMA POOL 677100 GN 07/38 FIXED 5.5 2,958 07/15/2038 3,328
GNMA POOL 658258 GN 01/37 FIXED 6 40,096 01/15/2037 46,131
GNMA POOL 644862 GN 06/35 FIXED 5.5 5,689 06/15/2035 6,429
GNMA POOL 783237 GN 01/41 FIXED 4 72,754 01/15/2041 77,403
GNMA POOL 783647 GN 09/35 FIXED 5.5 49,285 09/15/2035 55,666
GNMA POOL 738520 GN 07/41 FIXED 4.5 143,954 07/15/2041 155,733
GNMA POOL 724330 GN 09/39 FIXED 5 202,821 09/15/2039 225,718
GNMA II POOL 005175 G2 09/41 FIXED 4.5 219,287 09/20/2041 236,344
GNMA I POOL 004746 G2 07/40 FIXED 4.5 67,335 07/20/2040 72,851
GNMA POOL 605616 GN 04/35 FIXED 5.5 4,039 04/15/2035 4,565
GNMA POOL AM8641 GN 05/45 FIXED 3 538,696 05/15/2045 545,100
GNMA POOL AE7511 GN 06/43 FIXED 3 201,340 06/15/2043 204,337
GNMA POOL A03533 GN 07/45 FIXED 3 161,781 07/15/2045 163,704
GNMA II POOL MA4004 G2 10/46 FIXED 3.5 371,896 10/20/2046 387,080
GNMA II POOL MA4003 G2 10/46 FIXED 3 447,612 10/20/2046 453,864
GNMA II POOL MA3936 G2 09/46 FIXED 3 840,471 09/20/2046 852,212
GNMA II POOL MA3736 G2 06/46 FIXED 3.5 2,964,236 06/20/2046 3,084,695
GNMA II POOL MA3378 G2 01/46 FIXED 4.5 404,909 01/20/2046 432,580
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GNMA II POOL MA3106 G2 09/45 FIXED
GNMA II POOL MA2446 G2 12/44 FIXED

4 390,360 09/20/2045 414,906

4 388,063 12/20/2044 413,102
GNMA II POOL MA2072 G2 07/44 FIXED 3 50,166 07/20/2044 50,951
GNMA II POOL MA1376 G2 10/43 FIXED 4 123,246 10/20/2043 131,326
GNMA II POOL MA1375 G2 10/43 FIXED 3.5 231,785 10/20/2043 242,031
GNMA 1I POOL MA1284 G2 09/43 FIXED 3 185,789 09/20/2043 188,909
GNMA II POOL MA1011 G2 05/43 FIXED 3 15,793 05/20/2043 16,059
GNMA II POOL MA0933 G2 04/43 FIXED 3 34,668 04/20/2043 35,250
GNMA 1II POOL MA1759 G2 03/44 FIXED 3 243,037 03/20/2044 247,119

4

GNMA 1II POOL MA0700 G2 01/43 FIXED 29,190 01/20/2043 31,161
GNMA II POOL MA0624 G2 12/42 FIXED 3 51,177 12/20/2042 52,036
GNMA 1II POOL MAO0532 G2 11/42 FIXED 2.5 17,043 11/20/2042 16,598
GNMA II POOL MA0319 G2 08/42 FIXED 4 274,439 08/20/2042 292,899
GNMA II POOL MA0851 G2 03/43 FIXED 3 51,830 03/20/2043 52,700
FNMA POOL AE3065 FN 09/25 FIXED 3.5 25,670 09/01/2025 26,764
FNMA POOL MA2833 FN 12/46 FIXED 3 2,118,712 12/01/2046 2,107,089
FNMA POOL MA2772 FN 10/46 FIXED 3.5 48,979 10/01/2046 50,248
FNMA POOL MA2737 FN 09/46 FIXED 3 393,825 09/01/2046 391,664
FNMA POOL MA2539 FN 02/46 FIXED 4 148,803 02/01/2046 156,545
FNMA POOL MA2405 FN 09/45 FIXED 4 554,567 09/01/2045 583,359
FNMA POOL MA2371 FN 08/45 FIXED 4 544,359 08/01/2045 572,647
FNMA POOL MA2240 FN 04/35 FIXED 4 208,807 04/01/2035 221,947
FNMA POOL MA2163 FN 02/45 FIXED 3.5 184,620 02/01/2045 189,349
FNMA POOL MA2675 FN 07/31 FIXED 2.5 1,558,159 07/01/2031 1,561,990
FNMA POOL MA2642 FN 06/46 FIXED 3.5 773,716 06/01/2046 794,001
FNMA POOL MA2578 FN 04/46 FIXED 3.5 133,664 04/01/2046 137,104
FNMA POOL MAI1340 FN 02/43 FIXED 2.5 21,084 02/01/2043 20,169
FNMA POOL MAO0668 FN 03/31 FIXED 4.5 2,837 03/01/2031 3,055
FNMA POOL MAO0667 FN 03/31 FIXED 4 29,246 03/01/2031 31,021
FNMA POOL MAO0070 FN 05/19 FIXED 4 14,837 05/01/2019 15,276
FNMA POOL MAO0878 FN 10/31 FIXED 4 10,107 10/01/2031 10,721
FNMA POOL AC3703 FN 11/24 FIXED 4.5 79,992 11/01/2024 82,211
FNMA POOL AC1416 FN 08/39 FIXED 4 114,729 08/01/2039 120,670
FNMA POOL AB9147 FN 04/43 FIXED 3.5 705,517 04/01/2043 726,998
FNMA POOL AB2037 FN 01/31 FIXED 4.5 26,047 01/01/2031 28,018
FNMA POOL AB1656 FN 10/40 FIXED 4 60,209 10/01/2040 63,560
FNMA POOL AA7999 FN 05/24 FIXED 5 58,980 05/01/2024 60,360
FNMA POOL 990652 FN 09/38 FIXED 6.5 22,970 09/01/2038 25,988
FNMA POOL 932842 FN 12/25 FIXED 3.5 59,321 12/01/2025 61,880
FNMA POOL 892782 FN 11/36 FIXED 6.5 18,606 11/01/2036 21,050
FNMA POOL 889299 FN 04/38 FIXED VAR 20,134 04/01/2038 23,117
FNMA POOL BD9328 FN 10/46 FIXED 3.5 74,050 10/01/2046 75,969
FNMA POOL BD7522 FN 09/46 FIXED 3.5 112,313 09/01/2046 115,222
FNMA POOL BD0946 FN 06/46 FIXED 4 70,271 06/01/2046 73,946
FNMA POOL BC9764 FN 06/46 FIXED 4 24,774 06/01/2046 26,070
FNMA POOL BC9025 FN 11/46 FIXED 3 1,545,453 11/01/2046 1,536,974
FNMA POOL BC8677 FN 05/46 FIXED 4 90,589 05/01/2046 95,327
FNMA POOL BC1171 FN 06/46 FIXED 3.5 1,194,424 06/01/2046 1,225,286
FNMA POOL BA2105 FN 08/45 FIXED 2.5 47,220 08/01/2045 44,976
FNMA POOL 835760 FN 09/35 FIXED 4.5 101,236 09/01/2035 109,111
FNMA POOL 829291 FN 09/35 FIXED 5.5 84,444 09/01/2035 93,803
FNMA POOL 735896 FN 09/35 FIXED VAR 193,697 09/01/2035 221,090
FNMA POOL AY0732 FN 01/45 FIXED 3.5 439,719 01/01/2045 451,039
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FNMA POOL AX2796 FN 10/44 FIXED 4 110,452 10/01/2044 116,158
FNMA POOL AW9522 FN 02/45 FIXED 3.5 61,640 02/01/2045 63,219
FNMA POOL AWY9476 FN 10/44 FIXED 3.5 156,095 10/01/2044 160,348
FNMA POOL AU6966 FN 10/28 FIXED 3.5 16,451 10/01/2028 17,158
FNMA POOL AU6531 FN 09/28 FIXED 2 82,684 09/01/2028 80,599
FNMA POOL AU4310 FN 08/43 FIXED 2.5 22,729 08/01/2043 21,733
FNMA POOL AU1656 FN 07/28 FIXED 2.5 16,256 07/01/2028 16,311
FNMA POOL AT7929 FN 07/43 FIXED 2.5 47,225 07/01/2043 45,075
FNMA POOL AT5890 FN 06/43 FIXED 2.5 22,522 06/01/2043 21,542
FNMA POOL AS6527 FN 01/46 FIXED 4 130,970 01/01/2046 137,788
FNMA POOL AS1361 FN 12/28 FIXED 3.5 365,591 12/01/2028 380,936
FNMA POOL AR9977 FN 02/43 FIXED 2.5 19,498 02/01/2043 18,643
FNMA POOL A09368 FN 07/42 FIXED 3.5 85,991 07/01/2042 88,666
FNMA POOL A02961 FN 05/42 FIXED 4 33,090 05/01/2042 34,948
FNMA POOL AL8430 FN 09/41 FIXED VAR 180,915 09/01/2041 202,069
FNMA POOL AL6818 FN 08/44 FIXED VAR 449,360 08/01/2044 483,853
FNMA POOL AL5097 FN 09/43 FIXED VAR 43,255 09/01/2043 46,612
FNMA POOL AL2090 FN 08/26 FIXED VAR 46,229 08/01/2026 48,813
FNMA POOL AL2581 FN 06/40 FIXED VAR 113,006 06/01/2040 128,021
FNMA POOL AL1123 FN 11/26 FIXED VAR 49,575 11/01/2026 51,679
FNMA POOL AK4520 FN 03/42 FIXED 4 145,542 03/01/2042 153,300
FNMA POOL AJ5928 FN 11/41 FIXED 4 63,099 11/01/2041 66,651
FNMA POOL AJ5905 FN 11/41 FIXED 4.5 63,262 11/01/2041 68,239
FNMA POOL AJ4069 FN 10/41 FIXED 4 59,414 10/01/2041 62,524
FNMA POOL AI2465 FN 05/41 FIXED 4.5 54,584 05/01/2041 58,967
FNMA POOL AI0815 FN 09/41 FIXED 4.5 58,421 09/01/2041 62,997
FNMA POOL AH9112 FN 03/41 FIXED 4 95,767 03/01/2041 101,112
FNMA POOL AH5583 FN 02/41 FIXED 4.5 95,740 02/01/2041 103,184
FNMA POOL AH4158 FN 01/41 FIXED 4 54,664 01/01/2041 57,725
FNMA POOL 254199 FN 02/32 FIXED 6.5 32,427 02/01/2032 36,687
FED HM LN PC POOL G60765 FG 11/46 FIXED 3 334,321 11/01/2046 332,423
FED HM LN PC POOL G60588 FG 08/45 FIXED 4.5 573,038 08/01/2045 616,822
FED HM LN PC POOL Q44647 FG 12/46 FIXED 3 85,288 12/01/2046 84,830
FED HM LN PC POOL Q44646 FG 12/46 FIXED 3 38,801 12/01/2046 38,593
FED HM LN PC POOL Q41008 FG 06/46 FIXED 3.5 106,519 06/01/2046 109,175
FED HM LN PC POOL Q31321 FG 02/45 FIXED 3.5 84,202 02/01/2045 86,290
FED HM LN PC POOL Q28429 FG 09/44 FIXED 3.5 216,265 09/01/2044 222,018
FED HM LN PC POOL Q27657 FG 08/44 FIXED 4 155,168 08/01/2044 163,034
FED HM LN PC POOL Q22416 FG 10/43 FIXED 4 187,550 10/01/2043 197,316
FED HM LN PC POOL Q19738 FG 06/43 FIXED 3.5 54,914 06/01/2043 56,539
FED HM LN PC POOL Z40054 FG 07/42 FIXED 4 113,501 07/01/2042 119,815
FED HM LN PC POOL J25562 FG 09/28 FIXED 3.5 10,998 09/01/2028 11,481
FED HM LN PC POOL J25055 FG 08/28 FIXED 2.5 15,987 08/01/2028 16,030
FED HM LN PC POOL A93448 FG 08/40 FIXED 5 95,951 08/01/2040 104,910
FED HM LN PC POOL A91538 FG 03/40 FIXED 4.5 102,839 03/01/2040 110,622
FED HM LN PC POOL A90422 FG 01/40 FIXED 5 303,602 01/01/2040 332,265
FED HM LN PC POOL A86009 FG 05/39 FIXED 4.5 89,151 05/01/2039 96,026
FED HM LN PC POOL J16665 FG 09/26 FIXED 3.5 37,481 09/01/2026 39,161
FED HM LN PC POOL C91820 FG 04/35 FIXED 3.5 39,489 04/01/2035 40,807
FED HM LN PC POOL C91810 FG 02/35 FIXED 3.5 37,545 02/01/2035 38,794
FED HM LN PC POOL C91809 FG 02/35 FIXED 3 36,573 02/01/2035 37,074
FED HM LN PC POOL C91802 FG 01/35 FIXED 3.5 72,263 01/01/2035 74,666
FED HM LN PC POOL C91801 FG 01/35 FIXED 3 89,756 01/01/2035 90,988
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FED HM LN PC POOL C91467 FG 07/32 FIXED 3.5 156,584 07/01/2032 162,386
FED HM LN PC POOL C91439 FG 04/32 FIXED 4 68,671 04/01/2032 72,941
FED HM LN PC POOL C91799 FG 11/34 FIXED 3.5 134,344 11/01/2034 138,689
FED HM LN PC POOL C91798 FG 12/34 FIXED 3 87,748 12/01/2034 88,952
FED HM LN PC POOL C91794 FG 10/34 FIXED 3 129,949 10/01/2034 131,931
FED HM LN PC POOL C91781 FG 08/34 FIXED 3 88,161  08/01/2034 89,505
FED HM LN PC POOL C91768 FG 07/34 FIXED 3.5 68,185  07/01/2034 70,511
FED HM LN PC POOL G18533 FG 12/29 FIXED 2.5 143,690 12/01/2029 144,077
FED HM LN PC POOL G18524 FG 09/29 FIXED 3 49,131 09/01/2029 50,464
FED HM LN PC POOL GI8514 FG 06/29 FIXED 3 48,833 06/01/2029 50,156
FED HM LN PC POOL G18493 FG 01/29 FIXED 3.5 4,023 01/01/2029 4,207
FED HM LN PC POOL G18488 FG 11/28 FIXED 2.5 182,362 11/01/2028 182,854
FED HM LN PC POOL G08741 FG 01/47 FIXED 3 375,000  01/01/2047 372,754
FED HM LN PC POOL G08737 FG 12/46 FIXED 3 1,047,388 12/01/2046 1,041,116
FED HM LN PC POOL G08721 FG 09/46 FIXED 3 491,517 09/01/2046 488,574
FED HM LN PC POOL G08706 FG 05/46 FIXED 3.5 1,586,962 05/01/2046 1,626,363
FED HM LN PC POOL G08694 FG 02/46 FIXED 4 176,384 02/01/2046 185,356
FED HM LN PC POOL G08587 FG 05/44 FIXED 4.5 23,993 05/01/2044 25,767
FED HM LN PC POOL G08600 FG 08/44 FIXED 4.5 10,606 08/01/2044 11,386
FED HM LN PC POOL G08447 FG 05/41 FIXED 4.5 12,770 05/01/2041 13,752
FED HM LN PC POOL G08347 FG 06/39 FIXED 4.5 15987 06/01/2039 17,198
FED HM LN PC POOL G14609 FG 11/27 FIXED 3 167,381 11/01/2027 171,883
FED HM LN PC POOL G14445 FG 05/27 FIXED 3 52,803 05/01/2027 54315
FED HM LN PC POOL G14375 FG 07/26 FIXED 4 25517 07/01/2026 26,849
FED HM LN PC POOL G07890 FG 07/31 FIXED 4.5 89,496  07/01/2031 96,093
FED HM LN PC POOL G07810 FG 05/42 FIXED 4.5 228,820 05/01/2042 246,166
FED HM LN PC POOL G07021 FG 09/39 FIXED 5 45236 09/01/2039 49,246
FED HM LN PC POOL G05408 FG 12/36 FIXED 5 70,921 12/01/2036 77,546
FED HM LN PC POOL G04913 FG 03/38 FIXED 5 28,832 03/01/2038 31,521
FED HM LN PC POOL G04008 FG 03/38 FIXED 5.5 42235 03/01/2038 47,209
GNMA I TBA 30 YR 4.5 JUMBOS 100,000  01/24/2047 106,730
GNMA II TBA 30 YR 4.5 JUMBOS (75,000)  01/24/2047 (80,048)
GNMA II TBA 30 YR 4 JUMBOS 350,000  01/24/2047 371,690
GNMA II TBA 30 YR 3.5 JUMBOS 75,000 01/24/2047 77,963
GNMA II TBA 30 YR 3 JUMBOS 25000  01/24/2047 25,313
GNMA II TBA 30 YR 3 JUMBOS (75,000)  01/24/2047 (75,939)
FHLMC TBA 30 YR 5.5 GOLD SINGLE FAMILY 150,000  01/18/2047 166,313
FHLMC TBA 30 YR 4 GOLD SINGLE FAMILY 1,450,000  01/18/2047 1,522,981
FHLMC TBA 30 YR 3.5 GOLD SINGLE FAMILY 525,000  01/18/2047 537,570
FHLMC TBA 30 YR 3 GOLD SINGLE FAMILY 25000  01/18/2047 24,824
FHLMC TBA 15 YR 3 GOLD SINGLE FAMILY 1,100,000  01/23/2032 1,128,709
FHLMC TBA 15 YR 2.5 GOLD SINGLE FAMILY 425,000  01/23/2032 425,764
FNMA TBA 30 YR 6 SINGLE FAMILY MORTGAGE 100,000  01/18/2047 113,234
FNMA TBA 30 YR 5.5 SINGLE FAMILY MORTGAGE 350,000  01/18/2047 389,074
FNMA TBA 30 YR 5 SINGLE FAMILY MORTGAGE 625,000  01/18/2047 680,859
FNMA TBA 30 YR 4.5 SINGLE FAMILY MORTGAGE (325,000)  01/18/2047 (349,565)
FNMA TBA 30 YR 4 SINGLE FAMILY MORTGAGE 25,000  01/18/2047 26,283
FNMA TBA 30 YR 3.5 SINGLE FAMILY MORTGAGE 50,000  01/18/2047 51,246
FNMA TBA 30 YR 3 SINGLE FAMILY MORTGAGE (450,000)  01/18/2047 (447,036)
FNMA TBA 15 YR 3 SINGLE FAMILY MORTGAGE 200,000  01/23/2032 205,234
FNMA TBA 15 YR 2.5 SINGLE FAMILY MORTGAGE 1,100,000  01/23/2032 1,101,740
FNMA TBA 15 YR 2.5 SINGLE FAMILY MORTGAGE (825,000)  01/23/2032 (826,305)
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FNMA TBA 15 YR 2 SINGLE FAMILY MORTGAGE 125,000 01/23/2032 121,721
E—45—UEER 38,440,717
LAND NORDRHEIN WESTFALEN SR UNSECURED REGS 09/22 1.875 1,000,000 09/15/2022 1,168,717
EUROPEAN UNION GOVT GUARANT REGS 09/21 2.75 350,000 09/21/2021 421,675
UNIV OF CALIFORNIA CA REVENUES UNVHGR 05/43 FIXED OID 5.77 75,000 05/15/2043 90,961
PORT AUTH OF NEW YORK NEW JE PORTRN 10/62 FIXED 4.458 25,000 10/01/2062 25,285
PORT AUTH OF NEW YORK NEW JE PORTRN 11/40 FIXED 5.647 75,000 11/01/2040 90,339
PORT AUTH OF NEW YORK NEW JE PORTRN 11/40 FIXED 5.647 50,000 11/01/2040 60,226
NEW YORK CITY NY MUNI WTR FIN NYCUTL 06/42 FIXED 6.011 50,000 06/15/2042 65,617
NEW JERSEY ST TURNPIKE AUTH NJSTRN 01/40 FIXED 7.414 125,000 01/01/2040 180,524
MUNI ELEC AUTH OF GEORGIA MELPWR 04/57 FIXED 6.637 75,000 04/01/2057 93,016
MET TRANSPRTN AUTH NY DEDICATE MTATRN 11/40 FIXED 6.089 50,000 11/15/2040 63,063
CALIFORNIA ST CAS 03/40 FIXED 7.625 45,000 03/01/2040 66,578
CALIFORNIA ST CAS 10/39 FIXED 7.3 5,000 10/01/2039 7,076
CALIFORNIA ST CAS 04/39 FIXED 7.55 75,000 04/01/2039 110,974
BAY AREA CA TOLL AUTH TOLL BRI BAYTRN 04/49 FIXED 6.263 75,000 04/01/2049 102,089
mAEEE 2,546,140
JERE BT R
NEW S WALES TREASURY CRP GOVT LIQUID 04/19 6 200,000 04/01/2019 157,623
TREASURY CORP VICTORIA LOCAL GOVT G 10/22 6 300,000 10/17/2022 257,195
NEW S WALES TREASURY CRP LOCAL GOVT G 03/19 3.5 200,000 03/20/2019 149,413
NEW S WALES TREASURY CRP LOCAL GOVT G 03/22 6 300,000 03/01/2022 254,171
SEREBATREAS T 818402
REPUBLIC OF SOUTH AFRICA BONDS 01/20 7.25 3,605,000 01/15/2020 257,443
NETHERLANDS GOVERNMENT BONDS 144A REGS 01/37 4 120,000 01/15/2037 202,287
CAISSE D AMORT DETTE SOC SR UNSECURED 04/21 3.375 140,000 04/25/2021 170,986
REPUBLIC OF INDONESIA SR UNSECURED REGS 01/46 5.95 200,000 01/08/2046 220,750
REPUBLIC OF INDONESIA SR UNSECURED REGS 01/26 4.75 200,000 01/08/2026 206,750
UK TSY 2 1/2 2065 BONDS REGS 07/65 2.5 285,000 07/22/2065 447,426
BULGARIA 03/23 FIXED 1.875 150,000 03/21/2023 165,529
UK TSY 1 1/2 2021 BONDS REGS 01/21 1.5 1,145,000 01/22/2021 1,475,954
BONOS Y OBLIG DEL ESTADO UNSECURED 144A REGS 04/25 1.6 525,000 04/30/2025 573,158
IRISH TSY 2 2045 BONDS REGS 02/45 2 170,000 02/18/2045 192,066
BUONI POLIENNALI DEL TES BONDS 12/24 2.5 495,000 12/01/2024 562,218
UK TSY 3.5 2045 UNSECURED REGS 01/45 3.5 1,880,000 01/22/2045 3,146,307
UK TSY 2 2020 BONDS REGS 07/20 2 1,642,000 07/22/2020 2,148,862
KOREA TREASURY BOND SR UNSECURED 03/24 3.5 177,780,000 03/10/2024 161,601
ROMANIA SR UNSECURED REGS 09/20 4.625 125,000 09/18/2020 152,774
ISRAEL FIXED BOND BONDS 03/23 4.25 1,075,000 03/31/2023 334,540
UK TSY 3 1/4 2044 UNSECURED REGS 01/44 3.25 295,000 01/22/2044 471,072
SLOVAKIA GOVERNMENT BOND SR UNSECURED REGS 11/24 3.375 75,000 11/15/2024 98,047
THAILAND GOVERNMENT BOND SR UNSECURED 06/23 3.625 22,425,000 06/16/2023 667,515
THAILAND GOVERNMENT BOND SR UNSECURED 06/19 3.875 35,250,000 06/13/2019 1,033,386
IRISH TSY 5.4 2025 BONDS 03/25 5.4 75,000 03/13/2025 109,715
NETHERLANDS GOVERNMENT BONDS 144A REGS 01/42 3.75 185,000 01/15/2042 319,727
AUSTRALIAN GOVERNMENT SR UNSECURED REGS 04/20 4.5 140,000 04/15/2020 109,280
BONOS Y OBLIG DEL ESTADO SR UNSECURED 144A REGS 07/41 4 310,000 07/30/2041 465,728
SINGAPORE GOVERNMENT SR UNSECURED 09/24 3 350,000 09/01/2024 252,440
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THAILAND GOVERNMENT BOND SR UNSECURED 06/29 4.875 4,880,000 06/22/2029 161,303
SWEDISH GOVERNMENT BONDS 03/39 3.5 370,000 03/30/2039 55,851
KINGDOM OF DENMARK BONDS 11/39 4.5 1,500,000 11/15/2039 366,723
POLAND GOVERNMENT BOND BONDS 10/19 5.5 650,000 10/25/2019 168,835
NORWEGIAN GOVERNMENT BONDS 144A REGS 05/19 4.5 1,220,000 05/22/2019 154,264
SWEDISH GOVERNMENT BONDS 03/19 4.25 7,470,000 03/12/2019 911,068
REPUBLIC OF LITHUANIA SR UNSECURED 02/18 4.85 100,000 02/07/2018 111,009
IRISH TSY 4 1/2 2018 BONDS 10/18 4.5 430,000 10/18/2018 494,768
AUSTRALIAN GOVERNMENT SR UNSECURED REGS 05/21 5.75 160,000 05/15/2021 133,059
UK TSY 4 3/4 2030 BONDS REGS 12/30 4.75 295,000 12/07/2030 511,854
CZECH REPUBLIC BONDS REGS 09/22 4.7 11,500,000 09/12/2022 572,550
REPUBLIC OF SOUTH AFRICA SR UNSECURED 03/21 6.75 4,900,000 03/31/2021 338,772
REPUBLIC OF AUSTRIA SR UNSECURED 144A REGS 03/37 4 395,000 03/15/2037 656,545
BUONI POLIENNALI DEL TES BONDS REGS 02/37 4 615,000 02/01/2037 797,593
MALAYSIA GOVERNMENT SR UNSECURED 02/18 4.24 400,000 02/07/2018 89,730
MEX BONOS DESARR FIX RT BONDS 12/24 10 7,759,600 12/05/2024 435,392
BONOS Y OBLIG DEL ESTADO SR UNSECURED 144A REGS 01/37 4 200,000 01/31/2037 280,717
REPUBLIC OF POLAND SR UNSECURED 04/20 4.2 85,000 04/15/2020 101,513
MALAYSIA GOVERNMENT SR UNSECURED 07/19 5.734 1,720,000 07/30/2019 402,097
SWITZERLAND BONDS REGS 05/19 3 1,100,000 05/12/2019 1,183,500
BELGIUM KINGDOM BONDS 144A REGS 03/35 5 372,000 03/28/2035 648,308
MEX BONOS DESARR FIX RT SR UNSECURED 12/23 8 13,581,400 12/07/2023 683,663
FRANCE (GOVT OF) BONDS REGS 04/35 4.75 145,000 04/25/2035 242,022
REPUBLIKA SLOVENIJA BONDS REGS 11/40 1.75 75,000 11/03/2040 77,069
SAUDI INTERNATIONAL BOND SR UNSECURED REGS 10/26 3.25 325,000 10/26/2026 307,938
STATE OF QATAR SR UNSECURED REGS 06/26 3.25 700,000 06/02/2026 674,625
FRANCE (GOVT OF) BONDS REGS 05/21 0.00000 2,205,000 05/25/2021 2,357,386
BUONI POLIENNALI DEL TES BONDS 06/21 0.45 1,265,000 06/01/2021 1,332,916
BUONI POLIENNALI DEL TES BONDS 06/26 1.6 380,000 06/01/2026 396,152
REPUBLIC OF AUSTRIA SR UNSECURED 144A REGS 10/26 0 355,000 10/20/2026 385,901
BUNDESOBLIGATION BONDS REGS 04/21 0.00000 2,315,000 04/09/2021 2,506,303
BUNDESREPUB. DEUTSCHLAND BONDS REGS 08/25 1 500,000 08/15/2025 572,240
BONOS Y OBLIG DEL ESTADO BONDS 07/20 1.15 625,000 07/30/2020 684,585
BUONI POLIENNALI DEL TES BONDS 05/20 0.7 1,700,000 05/01/2020 1,825,537
MALAYSIA GOVERNMENT SR UNSECURED 09/25 3.955 1,840,000 09/15/2025 397,963
FRANCE (GOVT OF) BONDS REGS 05/20 0.00000 1,960,000 05/25/2020 2,102,190
FRANCE (GOVT OF) BONDS REGS 05/25 0.5 384,000 05/25/2025 408,649
BELGIUM KINGDOM UNSECURED 144A REGS 06/25 0.8 410,000 06/22/2025 447,976
BUNDESREPUB. DEUTSCHLAND BONDS REGS 02/25 0.5 3,200,000 02/15/2025 3,525,700
KOREA TREASURY BOND SR UNSECURED 12/44 2.75 75,790,000 12/10/2044 69,897
KOREA TREASURY BOND SR UNSECURED 09/24 3 534,010,000 09/10/2024 470,919
NETHERLANDS GOVERNMENT BONDS 01/20 0.25 1,500,000 01/15/2020 1,627,977
BONOS Y OBLIG DEL ESTADO BONDS 01/20 1.4 1,210,000 01/31/2020 1,331,015
BUONI POLIENNALI DEL TES BONDS 08/19 1.5 380,000 08/01/2019 416,039
BONOS Y OBLIG DEL ESTADO SR UNSECURED 144A REGS 10/24 2 1,005,000 10/31/2024 1,191,859
BUONI POLIENNALI DEL TES SR UNSECURED 144A REGS 03/30 3 788,000 03/01/2030 961,610
FRANCE (GOVT OF) BONDS REGS 05/30 2.5 2,805,000 05/25/2030 3,530,170
KINGDOM OF SWEDEN SR UNSECURED REGS 05/19 0.75 550,000 05/02/2019 594,551
NETHERLANDS GOVERNMENT BONDS 144A REGS 07/24 2 730,000 07/15/2024 883,455
BUONI POLIENNALI DEL TES BONDS 09/24 3.75 2,210,000 09/01/2024 2,721,955
FINNISH GOVERNMENT SR UNSECURED 144A REGS 04/24 2 535,000 04/15/2024 645,904
BELGIUM KINGDOM UNSECURED 144A REGS 06/24 2.6 700,000 06/22/2024 872,078
CAISSE FRANCAISE DE FIN COVERED REGS 01/24 2.375 400,000 01/17/2024 482,641
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KOREA TREASURY BOND SR UNSECURED 12/33 3.75 339,900,000 12/10/2033 344,046
AUSTRALIAN GOVERNMENT SR UNSECURED REGS 04/33 4.5 325,000 04/21/2033 273,051
REPUBLIC OF SOUTH AFRICA BONDS 01/30 8 5,990,000 01/31/2030 393,947
KOREA TREASURY BOND SR UNSECURED 09/23 3.375 100,000,000 09/10/2023 90,760
BELGIUM KINGDOM SR UNSECURED REGS 06/45 3.75 200,000 06/22/2045 321,971
SWITZERLAND BONDS REGS 07/25 1.5 800,000 07/24/2025 907,247
CAISSE FRANCAISE DE FIN COVERED REGS 07/20 1.75 200,000 07/16/2020 224,935
BUONI POLIENNALI DEL TES BONDS 144A REGS 09/44 4.75 520,000 09/01/2044 741,828
POLAND GOVERNMENT BOND BONDS 07/18 2.5 800,000 07/25/2018 193,221
NEW ZEALAND GOVERNMENT SR UNSECURED REGS 04/20 3 1,250,000 04/15/2020 885,111
FRANCE (GOVT OF) BONDS REGS 05/45 3.25 735,000 05/25/2045 1,066,833
KOREA TREASURY BOND SR UNSECURED 03/18 2.75 321,400,000 03/10/2018 271,970
UK TSY 1.25 2018 BONDS REGS 07/18 1.25 905,000 07/22/2018 1,138,971
KINGDOM OF SWEDEN SR UNSECURED REGS 01/18 0.875 100,000 01/31/2018 106,928
SWEDISH GOVERNMENT BONDS 11/23 1.5 3,795,000 11/13/2023 456,590
KINGDOM OF DENMARK BONDS 11/23 1.5 2,555,000 11/15/2023 398,859
QUEENSLAND TREASURY CORP LOCAL GOVT G 144A REGS 06/19 4 175,000 06/21/2019 132,342
REPUBLIC OF AUSTRIA SR UNSECURED 144A REGS 06/19 1 565,000 06/18/2019 634,056
KOREA TREASURY BOND SR UNSECURED 06/22 3.75 145,000,000 06/10/2022 131,586
NORWEGIAN GOVERNMENT BONDS 144A REGS 05/23 2 2,500,000 05/24/2023 301,509
BUNDESREPUB. DEUTSCHLAND BONDS REGS 07/44 2.5 1,465,000 07/04/2044 2,148,931
SWITZERLAND BONDS REGS 04/42 1.5 190,000 04/30/2042 242,073
MALAYSIA GOVERNMENT SR UNSECURED 08/22 3.418 735,000 08/15/2022 158,150
KOREA TREASURY BOND SR UNSECURED 12/31 4 775,990,000 12/10/2031 793,732
UK TSY 3 3/4 2052 UNSECURED REGS 07/52 3.75 225,000 07/22/2052 424,900
KOREA TREASURY BOND SR UNSECURED 06/21 4.25 993,440,000 06/10/2021 908,314
SINGAPORE GOVERNMENT SR UNSECURED 09/22 3.125 125,000 09/01/2022 91,325
REPUBLIKA SLOVENIJA BONDS REGS 01/21 4.375 30,000 01/18/2021 37,120
QUEENSLAND TREASURY CORP LOCAL GOVT G REGS 02/20 6.25 400,000 02/21/2020 324,163
REPUBLIKA SLOVENIJA BONDS REGS 01/20 4.125 30,000 01/26/2020 35,762
FINNISH GOVERNMENT SR UNSECURED 144A REGS 04/20 3 200,000 04/15/2020 238,570
REPUBLIC OF POLAND SR UNSECURED 01/25 5.25 100,000 01/20/2025 138,758
UNITED MEXICAN STATES SR UNSECURED 10/23 4 686,000 10/02/2023 687,715
UNITED MEXICAN STATES SR UNSECURED 03/44 4.75 150,000 03/08/2044 136,688
REPUBLIC OF POLAND SR UNSECURED 04/21 5.125 110,000 04/21/2021 120,064
REPUBLIC OF SLOVENIA SR UNSECURED 144A 05/23 5.85 200,000 05/10/2023 225,107
PROVINCE OF SASKATCHEWAN UNSECURED 06/40 4.75 50,000 06/01/2040 45,629
ROMANIA SR UNSECURED REGS 02/22 6.75 30,000 02/07/2022 34,163
SWITZERLAND BONDS REGS 04/33 3.5 50,000 04/08/2033 75,692
PROVINCE OF QUEBEC NOTES 12/21 4.25 125,000 12/01/2021 104,294
PROVINCE OF QUEBEC BONDS 12/41 5 400,000 12/01/2041 385,606
PROVINCE OF QUEBEC UNSECURED 12/38 5 150,000 12/01/2038 142,215
PROVINCE OF QUEBEC UNSECURED 04/26 2.5 165,000 04/20/2026 158,816
PROVINCE OF QUEBEC UNSECURED 02/23 2.625 100,000 02/13/2023 100,247
POLAND GOVERNMENT BOND BONDS 09/22 5.75 1,500,000 09/23/2022 407,515
REPUBLIC OF POLAND SR UNSECURED 04/26 3.25 175,000 04/06/2026 168,217
REPUBLIC OF POLAND SR UNSECURED 07/19 6.375 50,000 07/15/2019 55,494
REPUBLIC OF PERU SR UNSECURED 03/19 7.125 75,000 03/30/2019 83,344
REPUBLIC OF PERU SR UNSECURED 11/33 8.75 40,000 11/21/2033 58,600
ONTARIO (PROVINCE OF) SR UNSECURED 04/26 2.5 150,000 04/27/2026 144,575
ONTARIO (PROVINCE OF) UNSECURED 06/24 3.5 435,000 06/02/2024 352,142
ONTARIO (PROVINCE OF) UNSECURED 06/45 3.45 550,000 06/02/2045 426,021
ONTARIO (PROVINCE OF) BONDS 06/37 4.7 255,000 06/02/2037 232,533
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ONTARIO (PROVINCE OF) SR UNSECURED 04/20 4.4 200,000 04/14/2020 215,531
NOVA SCOTIA PROVINCE DEBENTURES 06/42 4.4 35,000 06/01/2042 30,282
SINGAPORE GOVERNMENT SR UNSECURED 09/18 4 940,000 09/01/2018 679,524
PROV OF NEW BRUNSWICK BONDS 09/39 4.8 50,000 09/26/2039 44,467
MANITOBA (PROVINCE OF) UNSECURED 03/38 4.6 50,000 03/05/2038 44,092
BONOS Y OBLIG DEL ESTADO BONDS 01/29 6 789,000 01/31/2029 1,231,618
KOMMUNALBANKEN AS SR UNSECURED 144A 03/19 2.125 1,500,000 03/15/2019 1,513,991
KOMMUNALBANKEN AS SR UNSECURED 144A 05/18 1.125 250,000 05/23/2018 249,015
KOMMUNALBANKEN AS SR UNSECURED 144A 03/18 1 350,000 03/15/2018 348,496
ITALY GOV T INT BOND SR UNSECURED 09/23 6.875 275,000 09/27/2023 320,191
IRISH TSY 4 1/2 2020 BONDS 04/20 4.5 200,000 04/18/2020 245,486
UK TSY 4 1/4 2036 BONDS REGS 03/36 4.25 805,000 03/07/2036 1,395,201
REPUBLIC OF COLOMBIA SR UNSECURED 06/45 5 200,000 06/15/2045 190,500
REPUBLIC OF COLOMBIA SR UNSECURED 03/19 7.375 100,000 03/18/2019 111,000
REPUBLIC OF COLOMBIA SR UNSECURED 01/33 10.375 35,000 01/28/2033 51,800
CANADA HOUSING TRUST GOVT GUARANT 144A 06/19 1.95 50,000 06/15/2019 38,111
CANADA HOUSING TRUST GOVT GUARANT 144A 06/24 2.9 750,000 06/15/2024 595,887
CANADA HOUSING TRUST GOVT GUARANT 144A 06/18 1.75 725,000 06/15/2018 548,171
CANADA HOUSING TRUST GOVT GUARANT 144A 12/22 2.4 275,000 12/15/2022 212,886
CANADA HOUSING TRUST GOVT GUARANT 144A 03/22 2.65 1,350,000 03/15/2022 1,059,219
CANADIAN GOVERNMENT BONDS 12/45 3.5 175,000 12/01/2045 162,175
CANADIAN GOVERNMENT BONDS 06/33 5.75 65,000 06/01/2033 72,105
CAISSE D AMORT DETTE SOC SR UNSECURED 144A 03/24 3.375 650,000 03/20/2024 679,062
CAISSE D AMORT DETTE SOC SR UNSECURED 144A 01/18 1.375 575,000 01/29/2018 574,510
BRITISH COLUMBIA PROV OF SR UNSECURED 12/18 4.65 100,000 12/18/2018 79,833
BRITISH COLUMBIA PROV OF UNSECURED 06/42 4.3 310,000 06/18/2042 276,495
UK TSY 4 1/4 2032 BONDS REGS 06/32 4.25 695,000 06/07/2032 1,165,805
PROVINCE OF ALBERTA UNSECURED 12/43 3.45 75,000 12/01/2043 57,090
CANADIAN GOVERNMENT BONDS 06/26 1.5 1,175,000 06/01/2026 859,605
SEREBREAT 89.004.281

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

PROLOGIS LP COMPANY GUAR 02/24 3.375 100,000 02/20/2024 121,780
VONOVIA FINANCE BV COMPANY GUAR REGS 10721 3.625 60,000 10/08/2021 72,203
SIMON PROPERTY GROUP LP SR UNSECURED 11/26 3.25 180,000 11/30/2026 176,644
SIMON PROPERTY GROUP LP SR UNSECURED 10/44 4.25 75,000 10/01/2044 74,004
SIMON PROPERTY GROUP LP SR UNSECURED 10/24 3.375 100,000 10/01/2024 100,932
SIMON PROPERTY GROUP LP SR UNSECURED 03/21 4.375 100,000 03/01/2021 106,898
SCENTRE GROUP TRUST 1/2 COMPANY GUAR 144A 02/25 3.5 125,000 02/12/2025 123,428
REGENCY CENTERS LP COMPANY GUAR 06/24 3.75 65,000 06/15/2024 65,722
LIBERTY PROPERTY LP SR UNSECURED 04/25 3.75 165,000 04/01/2025 165,862
KIMCO REALTY CORP SR UNSECURED 04/45 4.25 95,000 04/01/2045 91,363
WELLTOWER INC SR UNSECURED 01/22 5.25 50,000 01/15/2022 55,080
FEDERAL REALTY INVESTMEN SR UNSECURED 12/44 4.5 125,000 12/01/2044 126,528
ERP OPERATING LP SR UNSECURED 06/45 4.5 100,000 06/01/2045 100,435
ERP OPERATING LP SR UNSECURED 07/20 4.75 60,000 07/15/2020 64,558
DUKE REALTY LP COMPANY GUAR 12/24 3.75 90,000 12/01/2024 91,175
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BOSTON PROPERTIES LP SR UNSECURED 02/23 3.85 50,000 02/01/2023 51,303
THES 1,587,915
ASIAN DEVELOPMENT BANK SR UNSECURED 03/22 5 100,000 03/09/2022 79,760
INTL BK RECON + DEVELOP SR UNSECURED 05/19 3.875 125,000 05/20/2019 145,199
EUROPEAN INVESTMENT BANK SR UNSECURED 10/18 4.75 20,000 10/15/2018 26,607
EUROPEAN INVESTMENT BANK SR UNSECURED 04/25 5.5 25,000 04/15/2025 40,599
INTL BK RECON + DEVELOP SR UNSECURED 06/21 2.25 750,000 06/24/2021 755,026
INTL BK RECON + DEVELOP SR UNSECURED 05/19 3.875 500,000 05/20/2019 580,798
INTER AMERICAN DEVEL BK UNSECURED 02/24 3 500,000 02/21/2024 516,594
ES A E S & 2,144,583
HEATHROW FUNDING LTD SR SECURED REGS 12/31 6.45 50,000 12/10/2031 89,863
ASF SR UNSECURED REGS 03/19 7.375 50,000 03/20/2019 61,340
UNITED PARCEL SERVICE SR UNSECURED 11/46 3.4 135,000 11/15/2046 124,445
UNITED PARCEL SERVICE SR UNSECURED 04/19 5.125 100,000 04/01/2019 107,390
UNION PACIFIC CORP SR UNSECURED 03/26 2.75 80,000 03/01/2026 78,010
RYDER SYSTEM INC SR UNSECURED 09/21 2.25 255,000 09/01/2021 249,028
RYDER SYSTEM INC SR UNSECURED 02/19 2.35 125,000 02/26/2019 125,736
PENSKE TRUCK LEASING/PTL SR UNSECURED 144A 11/26 3.4 250,000 11/15/2026 239,193
FEDEX CORP COMPANY GUAR 02/25 3.2 65,000 02/01/2025 64,873
FEDEX CORP COMPANY GUAR 02/45 4.1 105,000 02/01/2045 98,316
ERAC USA FINANCE LLC COMPANY GUAR 144A 02/45 4.5 160,000 02/15/2045 152,573
ERAC USA FINANCE LLC COMPANY GUAR 144A 11/24 3.85 100,000 11/15/2024 101,626
CANADIAN NATL RAILWAY SR UNSECURED 03/19 5.55 200,000 03/01/2019 215,086
CSX CORP SR UNSECURED 03/43 4.4 90,000 03/01/2043 90,809
BURLINGTN NORTH SANTA FE SR UNSECURED 03/42 4.4 100,000 03/15/2042 104,260
BURLINGTN NORTH SANTA FE SR UNSECURED 09/21 3.45 100,000 09/15/2021 104,436
EREE 2,006,984
US TREASURY N/B 05/45 3 2,398,000 05/15/2045 2,365,589
US TREASURY N/B 02/44 3.625 1,062,000 02/15/2044 1,177,118
KEBFESS 3,542,707
NBEE
ENGIE SA SR UNSECURED REGS 05/26 2.375 500,000 05/19/2026 594,085
IBERDROLA FINANZAS SAU COMPANY GUAR 03/20 4.125 50,000 03/23/2020 59,445
SUEZ SR UNSECURED 06/22 4.125 150,000 06/24/2022 191,467
CENTRICA PLC SR UNSECURED REGS 03/22 6.375 50,000 03/10/2022 76,709
ELECTRICITE DE FRANCE SA SR UNSECURED REGS 06/34 6.125 150,000 06/02/2034 247,758
ELECTRICITE DE FRANCE SA SR UNSECURED 09/24 4.625 300,000 09/11/2024 401,443
ENGIE SA SR UNSECURED 01/21 6.375 150,000 01/18/2021 198,489
ENEL FINANCE INTL NV COMPANY GUAR REGS 06/26 1.375 389,000 06/01/2026 411,250
XCEL ENERGY INC SR UNSECURED 12/26 3.35 130,000 12/01/2026 130,108
WESTERN POWER DIST EAST SR UNSECURED REGS 01/23 5.25 150,000 01/17/2023 221,163
WISCONSIN POWER + LIGHT SR UNSECURED 10/44 4.1 100,000 10/15/2044 100,777
WILLIAMS PARTNERS LP SR UNSECURED 03/20 5.25 65,000 03/15/2020 69,447
WILLIAMS PARTNERS LP SR UNSECURED 03/22 3.6 150,000 03/15/2022 150,794
VIRGINIA ELEC + POWER CO SR UNSECURED 02/44 4.45 45,000 02/15/2044 47,244
VIRGINIA ELEC + POWER CO SR UNSECURED 11/38 8.875 25,000 11/15/2038 39,796
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TRANSCANADA PIPELINES SR UNSECURED 03/34 4.625 75,000 03/01/2034 79,087
SOUTHERN CO GAS CAPITAL COMPANY GUAR 10/46 3.95 70,000 10/01/2046 64,772
SOUTHERN CO SR UNSECURED 06/20 2.75 400,000 06/15/2020 403,428
SOUTHERN CAL EDISON 1ST REF MORT 12/41 3.9 100,000 12/01/2041 98,750
SOUTH CAROLINA ELEC+GAS 1ST MORTGAGE 06/46 4.1 95,000 06/15/2046 94,034
SEMPRA ENERGY SR UNSECURED 10/19 1.625 130,000 10/07/2019 128,324
SEMPRA ENERGY SR UNSECURED 03/20 2.4 200,000 03/15/2020 199,705
SEMPRA ENERGY SR UNSECURED 06/24 3.55 100,000 06/15/2024 101,201
PUBLIC SERVICE ELECTRIC 1ST MORTGAGE 08/19 2 150,000 08/15/2019 150,929
PUBLIC SERVICE ELECTRIC 1ST MORTGAGE 08/24 3.15 150,000 08/15/2024 151,537
PROGRESS ENERGY INC SR UNSECURED 03/31 7.75 100,000 03/01/2031 137,597
PLAINS ALL AMER PIPELINE SR UNSECURED 12/26 4.5 55,000 12/15/2026 55,795
PLAINS ALL AMER PIPELINE SR UNSECURED 12/19 2.6 300,000 12/15/2019 300,314
PACIFIC GAS + ELECTRIC SR UNSECURED 06/25 3.5 125,000 06/15/2025 128,443
PACIFIC GAS + ELECTRIC SR UNSECURED 08/24 3.4 50,000 08/15/2024 51,092
PACIFIC GAS + ELECTRIC SR UNSECURED 04/42 4.45 100,000 04/15/2042 105,029
PPL CAPITAL FUNDING INC COMPANY GUAR 03/24 3.95 10,000 03/15/2024 10,349
ONE GAS INC SR UNSECURED 02/44 4.658 50,000 02/01/2044 51,827
ONCOR ELECTRIC DELIVERY SR SECURED 09/22 7 200,000 09/01/2022 244,114
EVERSOURCE ENERGY SR UNSECURED 01/25 3.15 35,000 01/15/2025 34,556
NISOURCE FINANCE CORP COMPANY GUAR 02/44 4.8 25,000 02/15/2044 26,320
NISOURCE FINANCE CORP COMPANY GUAR 03/18 6.4 10,000 03/15/2018 10,532
NIAGARA MOHAWK POWER SR UNSECURED 144A 10/34 4.278 55,000 10/01/2034 55,973
NATIONAL RURAL UTIL COOP SR UNSECURED 11/19 1.5 150,000 11/01/2019 148,742
NATIONAL RURAL UTIL COOP COLLATERAL T 01/25 2.85 175,000 01/27/2025 171,974
NATIONAL RURAL UTIL COOP COLLATERAL T 11/19 2.3 210,000 11/15/2019 211,483
MIDAMERICAN ENERGY CO 1ST MORTGAGE 10/24 3.5 100,000 10/15/2024 103,365
KINDER MORGAN INC/DELAWA COMPANY GUAR 144A 11/23 5.625 300,000 11/15/2023 329,283
KINDER MORGAN ENER PART COMPANY GUAR 03/21 5.8 75,000 03/01/2021 82,192
ITC HOLDINGS CORP SR UNSECURED 06/24 3.65 70,000 06/15/2024 70,160
HYDRO QUEBEC LOCAL GOVT G 02/45 5 220,000 02/15/2045 215,943
HYDRO ONE INC SR UNSECURED 10/18 2.78 100,000 10/09/2018 76,432
GEORGIA POWER COMPANY SR UNSECURED 03/42 4.3 115,000 03/15/2042 116,373
FORTIS INC SR UNSECURED 144A 10/26 3.055 175,000 10/04/2026 163,673
FLORIDA POWER + LIGHT CO 1ST MORTGAGE 10/44 4.05 80,000 10/01/2044 81,967
FLORIDA POWER + LIGHT CO 1ST MORTGAGE 06/24 3.25 100,000 06/01/2024 102,047
FLORIDA POWER + LIGHT CO 1ST MORTGAGE 04/39 5.96 25,000 04/01/2039 32,287
FIRSTENERGY TRANSMISSION SR UNSECURED 144A 07/44 5.45 100,000 07/15/2044 106,157
EXELON CORP SR UNSECURED 04/21 2.45 35,000 04/15/2021 34,579
EXELON GENERATION CO LLC SR UNSECURED 01/20 2.95 300,000 01/15/2020 303,568
EXELON GENERATION CO LLC SR UNSECURED 10/19 5.2 50,000 10/01/2019 53,588
EVERSOURCE ENERGY SR UNSECURED 03/21 2.5 185,000 03/15/2021 183,684
ENTERPRISE PRODUCTS OPER COMPANY GUAR 02/27 3.95 65,000 02/15/2027 66,586
ENTERPRISE PRODUCTS OPER COMPANY GUAR 02/25 3.75 200,000 02/15/2025 203,212
ENTERGY LOUISIANA LLC COLLATERAL T 06/31 3.05 175,000 06/01/2031 165,693
ENERGY TRANSFER PARTNERS SR UNSECURED 02/43 5.15 100,000 02/01/2043 93,186
ENERGY TRANSFER PARTNERS SR UNSECURED 02/42 6.5 25,000 02/01/2042 27,009
ENERGY TRANSFER PARTNERS SR UNSECURED 02/22 5.2 25,000 02/01/2022 26,768
ENBRIDGE INC SR UNSECURED 06/24 3.5 75,000 06/10/2024 73,044
ENABLE MIDSTREAM PARTNER SR UNSECURED 05/44 5 15,000 05/15/2044 12,884
ENABLE MIDSTREAM PARTNER SR UNSECURED 05/24 3.9 35,000 05/15/2024 33,199
EMERA US FINANCE LP COMPANY GUAR 144A 06/21 2.7 55,000 06/15/2021 54,441
EMERA US FINANCE LP COMPANY GUAR 144A 06/19 2.15 95,000 06/15/2019 94,843
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E.ON INTL FINANCE BV COMPANY GUAR 144A 04/18 5.8 75,000 04/30/2018 78,502
ELECTRICITE DE FRANCE SA SR UNSECURED 144A 01/19 6.5 100,000 01/26/2019 108,793
DUKE ENERGY FLORIDA LLC 1ST MORTGAGE 10/46 3.4 150,000 10/01/2046 133,466
DUKE ENERGY PROGRESS INC 1ST MORTGAGE 12/44 4.15 25,000 12/01/2044 24,838
DUKE ENERGY CORP SR UNSECURED 09/26 2.65 60,000 09/01/2026 56,000
DOMINION RESOURCES INC SR UNSECURED 08/26 2.85 155,000 08/15/2026 145,116
DOMINION RESOURCES INC SR UNSECURED 06/18 1.9 400,000 06/15/2018 400,209
DOMINION RESOURCES INC SR UNSECURED 08/19 5.2 15,000 08/15/2019 16,125
CONSUMERS ENERGY CO 1ST MORTGAGE 08/46 3.25 125,000 08/15/2046 110,353
CONSUMERS ENERGY CO 1ST MORTGAGE 08/23 3.375 50,000 08/15/2023 51,565
CONSOLIDATED EDISON INC SR UNSECURED 05/21 2 350,000 05/15/2021 342,064
CONSOLIDATED EDISON CO O SR UNSECURED 12/54 4.625 45,000 12/01/2054 47,208
CONSOLIDATED EDISON CO O SR UNSECURED 12/24 3.3 45,000 12/01/2024 45,739
CONSOLIDATED EDISON CO O SR UNSECURED 03/44 4.45 50,000 03/15/2044 52,055
CONSOLIDATED EDISON CO O SR UNSECURED 12/18 7.125 40,000 12/01/2018 44,040
CONNECTICUT LIGHT + PWR 1ST REF MORT 04/44 43 35,000 04/15/2044 36,001
COLUMBIA PIPELINE GROUP COMPANY GUAR 06/18 2.45 50,000 06/01/2018 50,244
CLECO CORPORATE HOLDINGS SR SECURED 144A 05/26 3.743 150,000 05/01/2026 147,727
BERKSHIRE HATHAWAY ENERG SR UNSECURED 02/45 4.5 100,000 02/01/2045 103,742
BERKSHIRE HATHAWAY ENERG SR UNSECURED 02/25 3.5 100,000 02/01/2025 101,981
BERKSHIRE HATHAWAY ENERG SR UNSECURED 02/20 2.4 100,000 02/01/2020 100,272
BELL CANADA COMPANY GUAR 06/20 3.25 50,000 06/17/2020 38,890
BELL CANADA COMPANY GUAR 06/19 3.35 125,000 06/18/2019 96,92