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20154E7 A10A  |20154E 8 A10F  |20154E9 10F  [20154E10313F [ 20154E119100  [20154E12 10
M M M M M M
(A) BERHZFINE 10,780 19,044 8,966 8,698 7,985 16, 651
ZEURE 10,780 19, 044 8,966 8,698 7,985 16,651
(B) HimFIsTEEL A 1,691,720, 435 1,713,240, 092 A 1,765,171, 931 482,024, 844 216, 898, 859 107,078, 862
TEE A - 1,894, 673, 948 23,387, 135 485,321,631 222,545,012 107, 078, 699
SEEH A 1,691,720, 435 A 121,433,856 A 1,788,559, 066 A 3,296,787 A 5,646,153 163
(C) {EFtsRENZE A 21,653,004 A 23,680,698 A 20,893,139 A 21,319,122 A 17,570,863 A 18,818,636
(D) Z#pEHKS(A+B+C) A 1,713,362, 749 1,749,578, 438 A 1,786,056, 104 460, 714,420 199, 335, 981 88,276, 877
(B) mififgMERE 2,422, 618,022 547,529, 658 1,977,279, 254 71,929,379 407,802, 841 516,387,613
(F) BmEEEERES 12,591,750, 247 12,501, 452, 460 11,302, 826, 771 11,128,708, 158 10,753, 242,233 10,962, 650, 786
[(GREE Yt )] (119,978,671,431) | ( 19,824,048,764) | ( 17,929,473,513) | ( 17,653,272,248) | ( 17,057,677,317) | ( 17,406,232, 421)
(FE AR FA 2 45) (A 7,386,921,184) | (A 7,322,596,304) | (A 6,626,646,742) | (A 6,524,564,090) | (A 6,304,435,084) | (A 6,443,581,635)
@ F(D+E+F) 13,301, 005, 520 14,798, 560, 556 11,494, 049, 921 11,661, 351, 957 11,360, 381, 055 11,567, 315, 276
H) IR#EHERE A 122,905,882 A 115,804, 414 A 118,978,650 A 112,459,968 A 90,554,780 A 96,804,855
REPZBEES (G+H) 13,178, 099, 638 14,682, 756, 142 11,875,071, 211 11,548, 891, 989 11,269, 826, 275 11,470, 510, 421
BIMEFE RIS 12,591, 750, 247 12,501, 452, 460 11,302, 826, 771 11,128,708, 158 10,753, 242, 233 10, 962, 650, 786
[(REE Yt )] (1 19,986,131,502) | ( 19,830,832,172) | ( 17,929,473,513) | ( 17,653,272,248) | ( 17,057,677,317) | ( 17,407,555,031)
(FE AR F 2 4H) (A 7,394,381,255) | (A 7,329,379,712) | (A 6,626,646,742) | (A 6,524,564,000) | (A 6,304,435,084) | (A 6,444,904, 245)
Sy B (i R ST 4 2, 446, 929, 620 2,338,028, 002 2,148,130, 217 2,165,539, 032 2,134, 400, 459 2,168, 783, 788
T e S Ea A 1,860,580, 229 A 156,724,320 A 2,075,885, 777 A 1,745,355, 201 A 1,617,816,417 | A 1,660,924, 153
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) SNE (MERE) AE RERIBRR
O I E
X 5 A B i & ) R BACWFIRLA LR
i TEEem | mimaam | MR L % [ EIE [ 2L | 25
TR R TR I % % % % %
TAYH 374, 202 386, 508 48, 104, 816 48. 0 — 28.9 8.1 11.0
FhF & R FhI & v
il 41, 500 45, 497 4, 587, 032 4.6 — 3.8 0.7 0.1
THAR R FHAL R
AFY A 40, 395 44,900 8,601, 106 8.6 — 8.3 0.3 —
TAYz—Fv) 0T | FAD2—Fv)a—F
AT = —F 71, 500 85, 185 1,279, 484 1.3 — 1.2 — 0.1
TIVvz—)a—x| T/ Vyz—/n—3
VT =— 25, 000 27,812 445, 834 0.4 — 0.4 — —
a—n Fa—n Fa—n
KA 5, 800 7,378 1,037, 403 1.0 — 1.0 — —
AHIT 51, 250 54, 637 7,682, 069 7.7 — 3.5 4.2 —
7T A 31, 450 32,679 4,594, 714 4.6 — 4.1 0.5 —
A XU A 5,925 6, 084 855, 419 0.9 — 0.7 0.2 —
AA A 250 255 35, 945 0.0 — — 0.0 —
FT K 6, 550 6,778 953,016 1.0 — 0.7 0.3 —
ARA 31, 300 33, 798 4,752, 098 4.7 — 2.5 2.2 —
YL — 2,000 2,262 318, 037 0.3 — 0.3 — —
AT z—F 1, 550 1,733 243, 686 0.2 — 0.2 — —
NI TINT 2, 250 2,545 357,892 0.4 — 0.3 0.0 —
T4 T7 R 1, 000 963 135, 401 0.1 — 0.1 — —
Fow—7 1, 750 1,738 244, 418 0.2 — — 0.2 —
TANT R 1, 000 868 122, 057 0.1 — 0.1 — —
2= 2,000 2,143 301, 432 0.3 — — — 0.3
SN 5,109 6, 648 934, 755 0.9 — 0.9 — —
TAUR 10, 050 9, 883 1, 389, 651 1.4 — 1.2 0.2 —
F—AKNZUT 1, 000 1,073 150, 897 0.2 — 0.2 — —
AxT o 1, 000 1,135 159, 715 0.2 — — 0.2 —
TR+ TR+
RN—=F K 48, 000 49, 739 1,675, 224 1.7 — 0.8 0.8 —
TyvHR—V RV | Fyvhf—n R
U HR—v 6, 000 6, 175 568, 556 0.6 — 0.6 — —
Tt TU+v
[iEs) 11, 800, 000 12, 450, 324 1, 383, 231 1.4 — 1.3 0.0 —
F5 R R %
F—AKNZUT 32, 000 34, 781 3, 325, 830 3.3 — 1.5 0.7 1.2
TAxvay | TAxvaty
Ax 2 330, 000 333, 349 2,663, 464 2.7 — 0.2 2.4
& s — — 96, 903, 198 96. 7 63.0 21.0 12.7
e e @XmﬁM%bﬁE@ﬁﬁﬁzéﬁﬁm%mwm L0 R L b 0T,
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[Ef7F%4 | BRAZIL GLOBAL 6.0 6, 000 6, 427 799,966 | 2017/1/17
COLOMBIA GLOBAL 7.375 10, 000 10, 950 1,362,837 | 2017/1/27

INDONESTA GLOBAL 7.5 3, 000 3, 107 386,700 | 2016/1/15

INDONESTA GLOBAL 6. 875 7,955 8,651 1,076,711 | 2017/3/9

MEXICO GLOBAL 5. 625 8,000 8,548 1,063,884 | 2017/1/15

REPUBLIC OF COLOMBIA 4. 375 3, 000 3,115 387,755 | 2021/7/12

REPUBLIC OF PHILIPPINES 8.375 5, 000 6, 206 772,429 | 2019/6 /17

REPUBLIC OF PHILIPPINES 4.0 3, 000 3, 246 404,049 | 2021/1/15

REPUBLIC OF POLAND 6.375 8, 000 9,263 1,152,927 | 2019/7/15

REPUBLIC OF POLAND 5.0 1, 000 1,117 139,108 | 2022/3/23

REPUBLIC OF SOUTH AFRICA 6.875 4,000 4, 555 566,915 | 2019/ 5 /27

REPUBLIC OF TURKEY 7.5 3, 000 3,325 413,873 | 2017/ 7/14

TURKEY GLOBAL 7.0 7, 000 7,507 934,383 | 2016/ 9 /26

TURKEY GLOBAL 6.75 3, 000 3, 300 410,718 | 2018/4/3

UNITED MEXICAN STATES 3.5 3, 000 3,033 377,487 | 2021/1/21

UNITED MEXICAN STATES 3.625 1, 000 1, 000 124,460 | 2022/3/15

US TREASURY N/B 1.375 6, 000 5,905 735,033 | 2020/ 3 /31

US TREASURY N/B 2.625 4,000 4,161 517,948 | 2020/8/15

US TREASURY N/B 1.75 3, 000 2,926 364,249 | 2022/ 2 /28

US TREASURY N/B 3.125 9, 000 8,938 1,112,526 | 2044/8/15

US TREASURY N/B 3.0 3,000 2,907 361,916 | 2044/11/15

US TREASURY N/B 2.5 10, 000 8,721 1,085,427 | 2045/2/15

17 7E% | ONTARIO (PROVINCE OF) 4.4 9, 000 9,995 1,244,000 | 2020/4 /14
QUEBEC PROVINCE 5.125 5, 000 5, 305 660,311 | 2016/11/14

TOKYO METROPOLITAN GOVT 1.75 15, 000 15,118 1,881,629 | 2017/6/8

Hpk{% %% | BK NEDERLANDSE GEMEENTEN 0. 875 10, 000 10, 002 1,244,877 | 2017/2/21
(Br< 4:@f%) | BK NEDERLANDSE GEMEENTEN 4,375 200 223 27,850 | 2021/2/16
CAISSE D’ AMORT DETTE SOC 1.125 10, 000 10, 047 1,250,514 | 2017/1/30
EXPORT-IMPORT BK KOREA 3.75 2,000 2, 069 257,515 | 2016/10/20
EXPORT-IMPORT BK KOREA 2.375 800 802 99,882 | 2019/8/12
EXPORT-IMPORT BK KOREA 2.25 4,000 3,964 493,475 | 2020/ 1 /21
EXPORT-IMPORT BK KOREA 4.0 600 638 79,500 | 2021/ 1 /29

FG A95258 4.0 336 356 44,313 | 2040/11/ 1

FG €09029 3.0 854 847 105,519 | 2043/3/1

FG E09012 2.5 1,059 1,072 133,457 | 2027/10/ 1

FG 605447 4.5 533 576 71,795 | 2039/5/1

FG G08567 4.0 2,316 2,448 304,797 | 2044/1/1

FG 608605 3.5 2, 609 2, 680 333,592 | 2044/9/1

FG 608627 3.5 6, 851 7,038 875,968 | 2045/2/1

FG G08635 3.0 5, 964 5,921 737,032 | 2045/4/1

FG 618537 3.0 6,724 6, 956 865, 751 | 2030/1/1

FG J16680 3.0 368 381 47,511 | 2026/9/1

FG Q11213 3.0 1,608 1,596 198,708 | 2042/9/1

FGOLD 15YR G18306 4.5 103 110 13,794 | 2024/4/1

FGOLD 15YR G18323 4.5 134 143 17,914 | 2024/9/1

FGOLD 30YR G03445 6.0 103 117 14,677 | 2037/11/1

|
o
>
|
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Hepkf% | FGOLD 30YR G04588 5.5 219 246 30,704 | 2038/8/1
(Kx< £8if%) | FGOLD 30YR G05889 5.0 326 363 45,265 | 2040/5/ 1
FGOLD 30YR G05984 4.5 280 304 37,847 | 2040/8/1

FGOLD 30YR G08323 5.0 114 126 15,715 | 2039/2/1

FN 190399 5.5 164 185 23,060 | 2039/11/ 1

FN AA9357 4.5 441 479 59,666 | 2039/8/1

FN AA9846 4.0 951 1,007 125,368 | 2039/8/1

FN AB1501 4.0 306 325 40,493 | 2040/9/1

FN AE0981 3.5 930 958 119,302 | 2041/3/1

FN AH1318 3.5 528 557 69,339 | 2026/1/1

FN AH3431 3.5 331 350 43,664 | 2026/1/1

FN AI8186 4.0 705 748 93,178 | 2041/8/1

FN AJ7680 3.5 1,097 1,130 140,641 | 2041/12/1

FN AS3465 3.0 1,799 1,861 231,738 | 2029/10/1

FN AS3942 3.5 2,775 2, 856 355,519 | 2044/12/1

FN AS4204 2.5 4,745 4,785 595,615 | 2030/1/1

FN AS4301 4.0 3, 842 4,073 507,013 | 2045/1/1

FN AS4479 3.5 7,748 7,975 992,580 | 2045/2/1

FN AS4766 2.5 6, 899 6, 957 865,967 | 2030/4/1

FN AX7289 4.0 6,021 6, 380 794,068 | 2044/12/ 1

FN MA2159 3.0 4, 868 4,833 601,552 | 2045/1/1

FN MA2218 3.0 4,898 4,863 605,335 | 2045/3/1

FNMA 30YR 745275 5.0 178 198 24,701 | 2036/2/1

FNMA 30YR 889579 6.0 108 124 15,450 | 2038/5/1

FNMA 30YR 889749 5.5 129 146 18,205 | 2038/6/1

G2 MA0318 3.5 685 710 88,460 | 2042/ 8/20

G2 MA1920 4.0 2,053 2,175 270,819 | 2044/ 5 /20

G2 MA2147 3.0 2,715 2,739 340,909 | 2044/ 8 /20

G2 MA2305 4.5 4,033 4, 360 542,739 | 2044/10/20

G2 MA2445 3.5 9, 386 9, 737 1,211,933 | 2044/12/20

G2 MA2520 3.0 4, 876 4,903 610,321 | 2045/1 /20

GN AL1752 4.0 7, 466 7,967 991,628 | 2045/1 /15

GNMA 30YR 698484 5.0 383 427 53,242 | 2039/8/15

GNMA 30YR 737086 4.5 303 331 41,304 | 2040/8/15

GNMA 737914 4.0 438 468 58,341 | 2041/1/15

KOREA DEVELOPMENT BANK 3.875 1,000 1,041 129,609 | 2017/5/4

L@tk E S | 21ST CENTURY FOX AMERICA 3.0 1,500 1,471 183,193 | 2022/9/15
(&DEEENER | ABBVIE INC 2.5 1, 500 1,483 184,662 | 2020/5/14
ABN AMRO BANK NV 2.5 350 355 44,192 | 2018/10/30

ACTAVIS FUNDING SCS 3.8 1, 250 1,228 152,928 | 2025/3/15

AFLAC INC 3.625 1,000 1,005 125,083 | 2024/11/15

AMERICAN EXPRESS €O 4.05 750 691 86,009 | 2042/12/ 3

AMERICAN INTL GROUP 4,125 1, 250 1,292 160,883 | 2024/ 2 /15

AMGEN INC 5. 375 650 697 86,862 | 2043/5/15

ANGLO AMERICAN CAPITAL 4. 875 750 732 91,141 | 2025/5/14
ANHEUSER-BUSCH INBEV FIN 3.7 500 509 63,396 | 2024/2/1

AON PLC 4.75 750 731 91,097 | 2045/5/15
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WiE L% | APPLE INC 2.15 750 721 89,790 | 2022/2/9
(EDREEAER) | AT&T INC 4.75 500 456 56,836 | 2046/5/15
AUTOZONE INC 2.875 850 810 100,925 | 2023/1/15
BANK OF AMERICA CORP 4.1 2,500 2,572 320,199 | 2023/ 7 /24
BAT INTL FINANCE PLC 3.25 750 738 91,926 | 2022/6/7
BAYER US FINANCE LLC 3.375 750 744 92,628 | 2024/10/ 8
BERKSHIRE HATHAWAY ENERG 5.15 200 213 26,606 | 2043/11/15
BOSTON PROPERTIES LP 3.8 750 763 95,012 | 2024/2/1
BP CAPITAL MARKETS PLC 3.814 1, 000 1,018 126,731 | 2024/2/10
BPCE SA 4.0 1, 000 1,018 126,787 | 2024/ 4 /15
BURLINGTN NORTH SANTA FE 3.85 1,000 1,034 128,720 | 2023/9/1
CANADIAN PACIFIC RR €O 2.9 1, 000 945 117,691 | 2025/2/1
CENTRAL NIPPON EXPRESSWY 2.17 3, 000 2,992 372,427 2019/8/5
CENTRAL NIPPON EXPRESSWY 2.079 4,000 3, 950 491,729 | 2019/11/5
CF INDUSTRIES INC 5. 375 350 348 43,436 | 2044/3/15
CHEVRON CORP 2.411 1,500 1, 465 182,428 | 2022/3/3
CISCO SYSTEMS INC 5.5 300 337 41,992 | 2040/1/15
CITIGROUP INC 3.75 1,500 1,512 188,230 | 2024/ 6 /16
CITIGROUP INC 3.3 1,000 960 119,553 | 2025/4 /27
COMCAST CORP 4.5 350 341 42,456 | 2043/ 1/15
CONAGRA INC 3.2 1,000 946 117,801 | 2023/1/25
CREDIT SUISSE NEW YORK 3.625 1, 250 1,243 154,761 | 2024/9/9
CVS CAREMARK 3.375 369 363 45,276 | 2024/ 8/12
DAIMLER FINANCE NA LLC 2.45 1,000 991 123,416 | 2020/5/18
DEUTSCHE TELEKOM INT FIN 8.75 1,000 1,401 174,437 | 2030/6/15
DEVON ENERGY CORPORATION 4.75 500 478 59,504 | 2042/5/15
DIRECTV HOLDINGS/FING 3.8 1,000 1,011 125,923 | 2022/3/15
DOMINION RESOURCES INC 4.45 750 808 100,644 | 2021/3/15
DOW CHEMICAL CO/THE 3.5 1,000 973 121,154 | 2024/10/ 1
DUKE ENERGY CORP 3.75 800 816 101,610 | 2024/4 /15
ENERGY TRANSFER PARTNERS 4.15 1,250 1,287 160,200 | 2020/10/ 1
ENSCO PLC 4.5 250 242 30,233 | 2024/10/ 1
ENTERPRISE PRODUCTS OPER 3.35 400 393 48,973 | 2023/3/15
ENTERPRISE PRODUCTS OPER 4.85 350 335 41,816 | 2042/8/15
EXPRESS SCRIPTS HOLDING 3.5 1,000 983 122,457 | 2024/6/15
FIFTH THIRD BANCORP 2.875 1, 500 1,487 185,078 | 2021/10/ 1
FORD MOTOR CREDIT CO LLC 5.75 550 622 77,529 | 2021/2/1
FREEPORT-MCMORAN C & G 2.375 100 99 12,354 | 2018/3/15
GENERAL ELEC CAP CORP 3.45 1,500 1,531 190,602 | 2024/ 5 /15
GOLDCORP INC 3.625 1, 000 994 123,742 | 2021/6/9
GOLDMAN SACHS GROUP INC 5.75 1, 400 1,598 198,962 | 2022/1 /24
HCP INC 3.875 800 785 97,702 | 2024/8/15
HEINEKEN NV 2.75 1,000 967 120,434 | 2023/4/1
HUSKY ENERGY INC 4.0 750 738 91,962 | 2024/4 /15
INDIANA MICHIGAN POWER 3.2 1,000 994 123,764 | 2023/3/15
INGERSOLL-RAND LUX FINAN 4.65 500 481 59,872 | 2044/11/ 1
INTL PAPER CO 3.8 1, 000 985 122,616 | 2026/ 1/15
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L@tk | JPMORGAN CHASE & CO 2.25 1, 750 1,725 214,721 | 2020/ 1 /23
(BOREEAER | JPMORGAN CHASE & CO 3.875 1, 250 1,274 158,585 | 2024/2/1
KINDER MORGAN ENER PART 3.95 250 247 30,773 | 2022/9/1

KINDER MORGAN INC/DELAWA 4.3 500 493 61,426 | 2025/6/1
KONINKLIJKE KPN NV 8.375 1, 250 1,706 212,433 | 2030/10/ 1

KRAFT FOODS INC 3.5 750 753 93,730 | 2022/6/6

KROGER CO/THE 4.0 350 365 45,466 | 2024/2/1

LLOYDS BANK PLC 2.4 1,125 1,119 139,376 | 2020/ 3 /17

LOWE’ S C0S INC 4.25 300 287 35,743 | 2044/ 9/15

LYB INTL FINANCE BV 4.875 750 733 91,232 | 2044/3/15

MACYS RETAIL HLDGS INC 4.5 350 338 42,109 | 2034/12/15

MARSH & MCLENNAN €0S INC 3.5 1, 000 990 123,220 | 2025/3/10

MERCK & CO INC 3.7 350 313 38,972 | 2045/2/10

MOODY’ S CORPORATION 2.75 500 503 62,652 | 2019/7/15

MORGAN STANLEY 3.95 1,500 1,419 176,717 | 2027/ 4 /23

NATIONAL RURAL UTILITIES 2.85 1,000 961 119,654 | 2025/ 1 /27

NATIONWIDE BLDG SOCIETY 2.35 1,500 1,489 185,338 | 2020/ 1 /21
NBCUNIVERSAL MEDIA LLC 4.375 1,500 1,630 202,934 | 2021/4/1

NEXTERA ENERGY CAPITAL 4.5 1, 250 1,343 167,251 | 2021/6/1

NISSAN MOTOR ACCEPTANCE 2.35 750 753 93,768 | 2019/3/4

NORFOLK SOUTHERN CORP 3.85 850 873 108,707 | 2024/1/15

OMNICOM GROUP INC 3.625 1, 250 1,263 157,229 | 2022/5/1

ORACLE CORP 3.625 1, 500 1,543 192,145 | 2023/7/15

PEMEX PROJ FDG MASTER TR 5.75 1,000 1,089 135,648 | 2018/3/1

PRINCIPAL FINANCIAL GROU 3.125 1,000 974 121,321 | 2023/5/15

PRUDENTIAL FINANCIAL INC 4.6 500 479 59,643 | 2044/5/15

RABOBANK NEDERLAND 11.0 250 320 39,866 | 2049/12/29

RABOBANK NEDERLAND UTREC 3.875 2,000 2,087 259,797 | 2022/2/8

REPUBLIC SERVICES INC 5.0 500 548 68,321 | 2020/3/1

RIO TINTO FIN USA LTD 2.875 1,000 970 120,847 | 2022/8 /21

SIMON PROPERTY GROUP LP 3.75 500 511 63,662 | 2024/2/1

SKY PLC 3.75 750 757 94,256 | 2024/ 9/16

TYSON FOODS INC 3.95 500 506 63,016 | 2024/8/15

UBS AG STAMFORD CT 2.35 1, 000 987 122,887 | 2020/ 3 /26

VENTAS REALTY LP/CAP CRP 4.75 825 894 111,331 | 2021/6/1

VERIZON COMMUNICATIONS 3.5 1, 500 1, 464 182,272 | 2024/11/ 1

WELLPOINT INC 3.3 1,500 1,463 182,123 | 2023/1/15

WELLS FARGO & COMPANY 3.45 1, 250 1,241 154,515 | 2023/2/13

WELLS FARGO & COMPANY 3.3 1, 000 981 122,198 | 2024/9/9

WILLIAMS PARTNERS LP 4.3 350 349 43,505 | 2024/3/4

/I 3t 48, 104, 816
HFH FhFE RN FhFH R

M5 #EE% | BRITISH COLUMBIA PROV OF 3.25 6, 000 6, 509 656,247 | 2021/12/18
ONTARIO (PROVINCE OF) 4.2 5, 000 5, 623 566,996 | 2020/6/2

ONTARIO (PROVINCE OF) 3.5 6, 000 6, 494 654,789 | 2024/6/2

PROVINCE OF QUEBEC 4.25 4,000 4, 560 459,763 | 2021/12/1

QUEBEC PROVINCE 4.5 5, 000 5,733 578,091 | 2020/12/ 1
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HuJ5#3E% | QUEBEC PROVINCE 3.75 7,500 8, 259 832,679 | 2024/9/1
kA% | CANADA HOUSING TRUST 2.55 3, 000 3, 065 309,071 | 2025/3/15
(K< &:f86%) | JAPAN BANK FOR INTL COOP 2.3 200 204 20,651 | 2018/3/19
Wi | BANK OF NOVA SCOTIA 2.1 750 758 76,472 | 2016/11/8
(BDREEAER | ENBRIDGE INC 3.16 300 307 31,033 | 2021/3/11
ROGERS COMMUNICATIONS IN 4.7 1,500 1, 660 167,453 | 2020/ 9 /29
ROYAL BANK OF CANADA 2.82 750 778 78,457 | 2018/7 /12
TORONTO-DOMINION BANK 2.563 1, 500 1, 540 155,322 | 2020/ 6 /24
/I H 4, 587, 032
A XY R TR T TR
[Ef&7iE% | UK TREASURY 2.0 15, 000 15, 358 2,942,074 | 2020/ 7 /22
UK TREASURY 2.75 6, 000 6,319 1,210,505 | 2024/9/7
UK TREASURY 5.0 3, 000 3,761 720,533 | 2025/3/7
UK TREASURY 3.5 1,000 1,140 218,550 | 2045/1 /22
UK TREASURY 4.25 4,500 5, 908 1,131,832 | 2046/12/7
ﬁ?j‘gﬁ EUROPEAN INVESTMENT BANK 5. 375 500 599 114,856 | 2021/6/7
bk < A
W5E@ A% | AMERICAN INTL GROUP 5.0 400 449 86,156 | 2023/ 4 /26
(&DEEENER) | BANK OF AMERICA CORP 4,25 450 488 93,596 | 2026/12/10
BRITISH TELECOM PLC 8.625 600 768 147,175 | 2020/ 3 /26
EXPERIAN FINANCE PLC 3.5 750 785 150,512 | 2021/10/15
GE CAPITAL UK FUNDING 6. 6.25 500 704 134,971 | 2038/5/5
GREAT ROLLING STOCK LTD 6.5 485 612 117,350 | 2031/4/5
HEATHROW FUNDING LTD 5. 875 500 634 121,525 | 2043/5/31
TMPERTAL TOBACCO FINANCE 5.5 600 694 132,983 | 2026/ 9 /28
LLOYDS BANK PLC 7.5 750 1,000 191,750 | 2024/4 /15
MACQUARTE BANK LTD 3.5 750 779 149,364 | 2020/12/18
RABOBANK NEDERLAND 2.25 750 734 140,772 | 2022/ 3 /23
RSA INSURANCE GROUP PLC 9.375 250 298 57,273 | 2039/5 /20
RWE AG 7.0 200 209 40,211 | 2049/ 3 /29
SCOTTISH & SOUTHN ENERGY 6.25 300 398 76,326 | 2038/8/27
VERIZON COMMUNICATIONS 4.75 500 538 103,182 | 2034/2/17
VOLKSWAGEN FIN SERV AG 1.75 660 650 124,616 | 2020/4 /17
WALGREENS BOOTS ALLTANCE 3.6 850 849 162,765 | 2025/11/20
WELLS FARGO & COMPANY 3.5 350 347 66,620 | 2029/ 9 /12
WESTERN POWER DIST EAST 5.25 750 864 165,598 | 2023/1/17
/ # 8,601, 106
AY =TV TAYz=Fvyo—F | FAYz—Tv)n—+
[EfFZES: | SWEDISH GOVERNMENT 5.0 40, 000 49, 866 748,999 | 2020/12/ 1
SWEDISH GOVERNMENT 2.5 25, 000 28,510 428,220 | 2025/5/12
ﬂ/g;mméﬁ NORDEA HYPOTEK AB 4.5 6, 500 6, 808 102,265 | 2016/6 /15
(BOREEAER)
/I 7t 1,279, 484
T =— FIvyz=ya—x| F)Vyz=yu-%
| [EE RIS INORWEGIAN GOVERNMENT 3.0 25, 000 27,812 445,834 | 2024/ 3 /14
/I 7t 445, 834
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KA [Eff7F% | BUNDESREPUB. DEUTSCHLAND 4.75 800 1,139 160,250 | 2028/ 7/4

BUNDESREPUB.  DEUTSCHLAND 3.25 1, 500 2,035 286,239 | 2042/ 7/4

BUNDESREPUB. DEUTSCHLAND 2.5 3, 500 4,202 590,913 | 2046/8/15

ABVT [Ef&FiE% | BUONI POLIENNALI DEL TES 3.5 10, 000 10, 980 1,543,788 | 2018/12/1

BUONT POLIENNALI DEL TES 2.5 10, 000 10, 646 1,496,827 | 2019/5/1

BUONI POLIENNALI DEL TES 1.05 8, 000 8,014 1,126,824 | 2019/12/1

BUONT POLIENNALI DEL TES 4.5 1, 000 1,181 166,090 | 2024/3/1

BUONI POLIENNALI DEL TES 3.75 3, 000 3, 367 473,428 | 2024/9/1

BUONT POLIENNALI DEL TES 2.5 4,000 4,068 572,073 | 2024/12/ 1

BUONI POLIENNALI DEL TES 1.5 7,000 6,521 916,979 | 2025/6/1

BUONI POLIENNALI DEL TES 5.0 3, 000 3, 870 544,164 | 2040/9/1

BUONT POLIENNALI DEL TES 4.75 2,500 3, 167 445,350 | 2044/9/1

BUONI POLIENNALI DEL TES 3.25 2, 000 1,990 279,878 | 2046/9/1

?@ﬁgﬁg SNAM 3.375 750 829 116,664 | 2021/1 /29

A [Efif7ES: | FRANCE (GOVT OF) 2.25 2,500 2,738 385,066 | 2024/ 5 /25

FRANCE (GOVT OF) 0.5 8, 000 7,418 1,043,104 | 2025/5/25

FRANCE GOVERNMENT 0. A. T 2.5 1, 500 1, 666 234,257 | 2020/10/25

FRANCE GOVERNMENT 0. A. T 1.75 6, 000 6, 290 884,486 | 2024/11/25

FRANCE GOVERNMENT 0. A. T 3.25 1, 000 1,246 175,291 | 2045/5/25

WesE 1S | AUTOROUTES DU SUD DE LA 2.95 1, 000 1,091 153,493 | 2024/1/17

(BLREEAER) | AXA SA 5.25 750 847 119,156 | 2040/ 4 /16

BNP PARIBAS 2.0 200 209 29,486 | 2019/1 /28

BNP PARIBAS 4.125 1, 000 1,179 165,806 | 2022/1/14

CARREFOUR SA 1.75 1, 000 1,038 146,013 | 2019/ 5 /22

CASINO GUICHARD PERRACHO 2.798 1, 000 1, 005 141,362 | 2026/8/5

CIE FINANCEMENT FONCIER 4.375 2, 000 2,316 325,746 | 2019/4 /25

ELECTRICITE DE FRANCE 2.25 2,000 2,123 298,535 | 2021/4 /27

GDF SUEZ 3.875 500 519 72,972 | 2049/6/2

KERING 0.875 1, 000 961 135,167 | 2022/3/28

RCI BANQUE SA 2.25 1, 000 1,045 146,937 | 2021/ 3 /29

SOCIETE DES AUTOROUTES 1.125 1, 000 980 137,830 | 2021/1/15

AXY R W@ A% | ABBEY NATL TREASURY SERV 1.125 1, 000 973 136,855 | 2022/1 /14

(ELEEEAER) | ANGLO AMERICAN CAPITAL 2.875 800 839 118,068 | 2020/11/20

BANK OF SCOTLAND PLC 3.875 300 347 48,802 | 2020/2/7

BARCLAYS BANK PLC 2.25 500 515 72,548 | 2024/6 /10

BP CAPITAL MARKETS PLC 2.177 275 290 40,783 | 2021/9/28

FCE BANK PLC 1.875 850 867 121,980 | 2021/ 6 /24

HAMMERSON PLC 2.0 600 612 86,183 | 2022/7/1

SKY PLC 1.5 600 599 84,348 | 2021/9/15

YORKSHIRE BUILDING SOC 2.125 1, 000 1,037 145,848 | 2019/3/18

ZA A jzt@?ﬂ%lf CREDIT SUISSE LONDON 1.375 250 255 35,945 | 2019/11/29
(BOREEAER)

E A WE@ S | ABN AMRO BANK NV 2.5 1, 000 1,067 150,020 | 2023/11/29

(BOREEAER) | ACHMEA BANK NV 1. 125 1, 000 964 135,662 | 2022/4 /25

ADECCO INT FINANCIAL SVS 1.5 1, 000 979 137,749 | 2022/11/22

ALLIANZ FINANCE IT B V 3.5 400 457 64,383 | 2022/2/14
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E A W@ tEfE% | BMW FINANCE NV 1. 625 500 521 73,263 | 2019/7 /17
(BOREEAER | ING BANK NV 0.7 750 741 104,249 | 2020/ 4 /16
LEASEPLAN CORPORATION NV 2.375 650 682 95,984 | 2019/4 /23
WOLTERS KLUWER NV 2.875 1, 250 1,363 191,702 | 2023/3/21
ARA [Ef7E%4 | BONOS Y OBLIG DEL ESTADO 4.6 5, 000 5, 765 810,587 | 2019/ 7 /30
BONOS Y OBLIG DEL ESTADO 1.4 9, 000 9,161 1,288,050 | 2020/1 /31
BONOS Y OBLIG DEL ESTADO 4.4 1, 000 1,177 165,532 | 2023/10/31
BONOS Y OBLIG DEL ESTADO 2.75 2, 000 2,081 292,687 | 2024/10/31
BONOS Y OBLIG DEL ESTADO 1.6 7,000 6, 584 925,738 | 2025/ 4 /30
BONOS Y OBLIG DEL ESTADO 5.15 4,000 5,351 752,450 | 2044/10/31
SPANISH GOVERNMENT 4.2 2, 500 2,887 405,961 | 2037/1/31
AL SANTAN CONSUMER FINANCE 0.9 800 790 111,091 | 2020/ 2/18
(BDREEAER) : - : ’
YL — [EfE7E% | BELGIUM KINGDOM 2.6 2,000 2,262 318,037 | 2024/ 6 /22
Ay x—F | Wi@tfE% | SKANDINAVISKA ENSKILDA 4.125 800 958 134,774 | 2021/4/7
(ELEEEAER) | SKANDINAVISKA ENSKILDA 2.5 750 774 108,911 | 2026/5 /28
Wy Ty | @it % | GLENCORE FINANCE EUROPE 4. 625 250 275 38,750 | 2018/4/3
(BEEEALR) | HOLCIM US FINANCE SARL & 2.625 1,000 1,076 151,314 | 2020/9/7
SES 4.75 1, 000 1,193 167,827 | 2021/3/11
T4vIFV R %@ﬁ%% POHJOLA BANK PLC 0.75 1, 000 963 135,401 | 2022/3/3
(BOREEAER)
T rv— | Hi@thES | DANSKE BANK A/S 0.75 750 740 104,068 | 2020/5/4
(BLEEEAER) | ISS GLOBAL A/S 1.125 1, 000 998 140,349 | 2020/1/9
TANT R | [EEGESE | IRISH TSY 2% 2045 2.0 1, 000 868 122,057 | 2045/2/18
2= [Ef§FF%4 | REPUBLIC OF TURKEY 5.5 2, 000 2,143 301,432 | 2017/2/16
AA H55k{EE %% | DEVELOPMENT BK OF JAPAN 4.75 4,000 5, 496 772,850 | 2027/11/26
(K< &%) | JAPAN FIN ORG MUNTCTPAL 0.875 359 357 50,260 | 2021/ 9 /22
o AL SUMITOMO MITSUI BANKING 2.25 750 794 111,645 | 2020/12/16
(BOREEAER) : SR : ’
TAUA WidL S | AT&T INC 1.45 1, 250 1,235 173,728 | 2022/6/1
(&0HEEAER) | BERKSHIRE HATHAWAY FIN 1. 625 500 419 58,985 | 2035/3/16
BLACKROCK INC 1.25 750 696 97,922 | 2025/5/6
JEFFERIES GROUP INC 2.375 500 490 68,967 | 2020/ 5 /20
KINDER MORGAN INC/DELAWA 1.5 1, 000 954 134,132 | 2022/3/16
MET LIFE GLOB FUNDING I 2.375 350 369 51,975 | 2023/1/11
MOHAWK INDUSTRIES INC 2.0 750 745 104,833 | 2022/1/14
MOODY’ S CORPORATION 1.75 750 701 98,690 | 2027/3/9
NATIONAL GRID NA INC 0.75 700 670 94,235 | 2022/2/11
PHILIP MORRIS INTL INC 1.875 1, 500 1,556 218,829 | 2021/3/3
PROLOGIS LP 3.375 1, 000 1,070 150,484 | 2024/ 2 /20
WHIRLPOOL CORP 0. 625 1, 000 973 136,866 | 2020/ 3 /12
=277 | MidttES | COMMONWEALTH BANK AUST 3.0 600 683 96,122 | 2022/5/3
(BLEEEAR) | MACQUARTE BANK LTD 1.125 400 389 54,775 | 2022/1 /20
. e A S / : :
AF = (e ik | AMERICA MOVIL SAB DE CV 4.125 1, 000 1,135 159,715 | 2019/10/25
A
2N it 24, 268, 615
R—=F K R =F TRAu T
| (B R IPOLAI\'D GOVERNMENT BOND 3.25 24, 000 24,701 831,944 | 2019/ 7 /25
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[EffZE% | POLAND GOVERNMENT BOND 4.0 14, 000 14,938 503,111 | 2023/10/25
POLAND GOVERNMENT BOND 3.25 10, 000 10, 100 340, 168 | 2025/ 7 /25
/I it 1,675,224
U HIR—IL Ty HR=VEN | Ty HR=VEV
| [EE RS ISINGAPORE GOVERNMENT 3.0 6, 000 6,175 568,556 | 2024/9/1
/I 7t 568, 556
[ T+ T4
[Efi7iE% | KOREA TREASURY BOND 5.75 400, 000 449, 750 49,967 | 2018/9/10
KOREA TREASURY BOND 3.5 1, 400, 000 1,521, 464 169,034 | 2024/3/10
KOREA TREASURY BOND 3.0 10, 000, 000 10, 479,110 1,164,229 | 2024/9/10
/N # 1, 383, 231
F—=A KT VT TF5 KL T5 Ry
H5PR{E Y% | ASTAN DEVELOPMENT BANK 3.0 5, 000 5,053 483,221 | 2016/11/7
(Bx< &ftfE) | EUROPEAN INVESTMENT BANK 6.5 1,000 1,144 109,392 | 2019/8/7
EUROPEAN INVESTMENT BANK 6.0 4,000 4,576 437,629 | 2020/8/6
INTL BK RECON & DEVELOP 4.5 5, 000 5, 189 496,172 | 2017/3/7
KFW 6.25 5, 000 5, 720 546,996 | 2019/12/ 4
KFW 5.0 5, 000 5, 583 533,894 | 2024/3/19
NEW S WALES TREASURY CRP 4.0 1,000 1, 066 101,954 | 2021/4/8
QUEENSLAND TREASURY CORP 4.25 1,000 1,063 101,648 | 2023/7 /21
QUEENSLAND TREASURY CORP 4.75 3, 000 3, 290 314,673 | 2025/ 7 /21
FRBALBOR | o ONWEALTH BANK AUST 5.75 2,000 2,094 200,247 | 2017/1 /25
(GUREEAER Ak : ’ ’ ’
/I 7t 3, 325, 830
AFx Tz TAXYVaxXy | TAxvaxy
[EfFZEZ% | MEX BONOS DESARR FIX RT 5.0 200, 000 203, 811 1,628,454 | 2017/6/15
MEX BONOS DESARR FIX RT 4.75 30, 000 30, 012 239,800 | 2018/6 /14
MEX BONOS DESARR FIX RT 5.0 70, 000 68, 690 548,835 | 2019/12/11
MEX BONOS DESARR FIX RT 6.5 30, 000 30, 835 246,373 | 2022/6/9
/I 3t 2, 663, 464
= En 96, 903, 198
Sk FEGHR AEAIL . IR ORI % 2073 [E O %R IS e BARS O MEIC L 0 MERF L2 D TY,
kAHE - AR O BRI IZE) 0 #5 T,
| AMEGIOREHBRER
k74 il il = il s
H J= HH U J2:s #H
s Epaas Epas
(e StZ)inGl TNOTE (2YEAR) _ 2,037
TNOTE (5YEAR) — 7,962

* HALARTIIE 0 45 C,

SOREHL AT, WIR Ol 40 23 [F O S B (5 e BARS OfEIC X 0 A L2 b o T,

* —FNTMAZA AN L,
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T %
/AR 96, 903, 198 95.0
a—)L - m—% 0 ZOM 5,062, 227 5.0
PGS REM pER A 101, 965, 425 100. 0

kRO BRI Y 5,

* MHISRIZ 1T D AMEEETHIZE (98, 240, 880T-11) DOEEEFEMIEIRAE (101, 965, 425T-1) |

W29 % H 1396, 3% T,

* AR TP, IR ORI & 073 [E 0O e % B A5 72 BARS O MEIC KL 0 IMEHBE L7 b O TF, Kk Fb=124. 46, 1775 % F/1=100. 82

M, 18R F=191. 56/,
13 HAR—L RL=92. 061,

1A =—F v 7 u—F=15.02[,
174 2=0. 11111, 1

1V = —27 1u—x=16.03M,
55 NL=95. 621,

LA F v a~yY=7.991],

1=t — 1 =140. 60,

1 X1 F=33.68M,

O%ik, 8. TARVEEMBEOKR iszepoasm OB/DIK; (20144 6 118 ~20154 6 §108)
5 H ERES I H B b
] A
W & 128, 851,967, 179 (A ELHIRE 1,489, 183, 473
Sl e O 3,231, 384, 435 LR 1,487, 964, 370
INHARE GEATZR) 96,903, 198, 191 T OIS 1,232,867
RN 4 27,612, 552, 656 LRI B o 13, 764
) e (B) AIMIZHFEEBE 3, 467, 301, 092
HRULFE 632, 419, 167 E 9. 111, 624, 870
HiEL % A 267, 457, 684 SRR A 5,644, 323, 778
FENZRREALHLE: 204, 955, 046 (O EE S EIE=E 56, 377, 213
B &fE 28,634,173, 298 iRGIE 214, 486, 248
Hihdx 28, 604, 173, 298 PR A 158,109, 035
AL A4 30, 000, 000 0 RERMEF A 7,254,634
©) MEREWLE(A—B) 100, 217, 793, 881 (B) LffEZSL(A+B+C+D) 5,005, 607, 144
— . (F) wifpfgisiass 3,815,418, 455
e 62,579, 988, 565 © sBmEREBES 30, 553, 496, 315
AR B i 31, 637, 805, 316 W BpoEE%s A 1,736,716, 598
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. A
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THFRF THRAR RN
AFXV R [EE RIS 31,976 7,464
Rk S5 — 1,537
R BEEAEAREED) 26, 490 4,872
( 3,762)
FARAL AT FARARATF v
AA A [EE RIS 5,416 -
TR z2—F 7 u—F FRYz—F 7 u—F
Az —F [E/E RIESR 278, 118 248, 440
FI/ VY x—rm—x F/vvz—ra—x
SNV = — [EE RIES: 14,125 5, 786
TFo~—r7nm—x FFro~—r7u—x
Frw—7 [EE RIS 41, 047 —
SL—u FTa—n Fa—n
4 ket [ fiFES 254, 650 181, 033
KRR 34,708 28, 898
R BEEAEAREED) 9,424 3,018
( 3,894)
A X7 [EIfE R 289, 514 238, 403
Lk (REEAER D) 12,923 10, 552
( 1,316)
T7TUA [EIfE R 140, 234 138, 644
R BEEAEAREED) 30, 829 12, 647
( 1,098)
AXY R ik EEEAREEED) 18, 476 4, 666
AA A ik BEEAEREGD) 3,011 —
T [E {2 RIE S 100, 930 62, 677
R BEEAEREED) 10, 609 9, 026
( 490)
ARA [E {5 RIE 126, 894 113, 322
Lk (BEEAERYaD) 6, 777 7,094
AL F— [E {2 RIE S 37, 000 31,438
R BEEAEAREED) 654 627
( 1,150)
AYxz—T ik BEEAEREGD) 1,290 —
IV z— ik (BEEAEREED) — 734
A=A YT [EERE S 26, 990 15, 240
RS — 4,014
ik (BEEAEREED) 2,216 825
N TNT | R BEEAERY D) 2,071 2,115
( 1,340)
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TANT LR fEEE 70, 668 66, 864
%ﬂaa% 'ébt}\ EhEED) 3,523 —
RV kB 7,397 7,610
2\ NFT 7,116 6, 689
4 2= 294 —
TAUH &fﬁ# Jé%% AR ED) 18, 991 5,931
A=A Z V7 |k EEEAREEED) 10, 707 1,897
AL ik BEEAEREED) 1, 650 —
7TV ik EEEARREED) 760 —
F ik EEEARREED) 542 —
Fxa %ﬂaa% @f}\*ﬁ:ﬁt‘) 1,099 —
R—=F R ) — 2,270
Z“/wj s 7,204 4,251
S hET — 787
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R =h FXuF
R—F K [EE&RIE SR 37,815 45, 065
*EFITZTE RS, (FRBFRITFHEEENTHEY £4A,)
Sk BN AR X9 0 #5C,
k() IEESIC X 280 T, FEOK TS ENRTEBY £ A,
RS (R AMERE A1) (TP TRMEA A (s ) BEERTEY £ A,
| AMEGI OB
i B — - __ .
HORE A - HO T - |
718 EpZIE] EViE EViE EpZlE]
EIRSE B 18, 056 19, 905 95, 435 93, 162

* HALARTITEI 0 35 C,

*AEOWG 2T, FAKR REBORET 2 A W TIRTER) Ox@mEERELZEMSEOMEC

LV AEHE L - SFOAENTT,




LS —A YA FERMESH T 7 U FFD GERBERERER)

OMERBRANLEDEEIRRE (20144 6 A10B~20154 6 A 8 A)
. FIZEEA & DEREIKR
& oo | BTES SuimmEcl B EHES CommmEc] D
EDOEHLIRGLB A EDEHLRELD C
&5 &5 % &5 &5 %
2R E LS | 181, 594 7,512 4.1 136, 252 - —

FIEBRA LT, BEEFEROBEEIENCHET DHEEBUEF IHICHE SN OFERFBATHY, 477 v FIHRIFFRHRA L
BRHEFEHIT T,




J LS —4 oY FERMNES T 7 > FFD GESSEIRAREM)
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. SAE S

) SME OMERE) b RRERIBE R

E i ES

X o A _ #E il 7 fﬁ _ A 4«) ggmui _ iﬁﬁﬂﬂﬁuﬁﬁu‘%ﬁktm@ __

ISR ISR A A B 5aEDE | 24D E | 2 4R

FHAR R FHRARK TH % % % % %

A XY 2 60, 984 68, 142 13,047,214 15.3 0.4 11.5 2.6 1.2
FAL AT TV | FAL AT TV

AA A 4,500 5, 100 679, 929 0.8 — 0.8 — —
FAYz=Fv )=+ | FAVz=Fv)n—+F

A z—F 45, 800 53,131 792, 717 0.9 — 0.9 — —
F/vyz—=su=x| F/Vyz—rn—%

Iz — 12, 500 14, 233 224, 181 0.3 — 0.3 — —
F7ve=ssn—x | F7vv—=//n—x%

Fre— 36, 700 38,919 726, 238 0.9 — 0.9 — —
B = Foa—n Fa—n

KA 92, 940 109, 488 15, 238, 607 17.9 0.2 12.3 5.6 —

A4V 92, 880 100, 613 14, 003, 446 16. 4 — 5.3 6.1 5.0

7T A 43, 630 47,914 6, 668, 786 7.8 — .6 3.0 0.2

AXY R 17, 378 18,073 2,515, 482 3.0 1.1 1.2 0.8 0.9

AA A 3, 000 3,013 419, 449 0.5 — — 0.5 —

s 44, 695 49,978 6, 956, 073 8.2 0.6 8.0 — 0.1

A 32, 400 35, 727 4,972,611 5.8 — 1.8 3.7 0.4

AYLF— 12,180 14, 881 2,071,272 2.4 — 2.2 0.3 —

A z—F 1,160 1, 285 178, 885 0.2 0.2 0.2 — —

F—Z VT 11, 630 13, 180 1,834, 474 2.2 — 2.2 — —

Frw—2 3, 500 3,601 501, 286 0.6 — 0.2 — 0.4

TANT R 9, 100 10, 110 1, 407, 230 1.7 — 1.5 0.2 —

ATNFT 800 799 111, 330 0.1 — 0.1 — —

Z2pnR=F 520 578 80, 562 0.1 — 0.0 0.0 —

TAUA 19, 420 19, 317 2, 688, 634 3.2 — 2.9 0.2 —

A=A F VT 8, 724 8, 640 1,202,574 1.4 — 1.1 0.3 —

V= — 3, 050 2,989 416, 029 0.5 — 0.3 — 0.2

H—P— 4,700 4,506 627, 235 0.7 — 0.7 — —

7 7 76 REHH 600 607 84, 523 0.1 — — — 0.1

AXxT o 3, 650 3, 842 534, 822 0.6 0.3 0.4 0.2 —

7T ) 764 751 104, 550 0.1 — 0.1 — —

FU 550 553 76, 992 0.1 — 0.1 — —

Fra 1,610 1,701 236, 807 0.3 — — 0.3 —

TN T 2, 800 2,505 348, 668 0.4 0.4 0.4 — —
FRAaF TRuF

R—F K 8, 300 9,330 312,211 0.4 — 0.4 — —

= Gl — — 79, 062, 834 92.9 3.2 60.5 23.8 8.6

kAR BRI ﬂ;ﬁ?ﬁ(/)ﬁﬂrfﬂh%bﬁ\lll@xfé% [EEEARGOMEIC L W MERR L LD TY,
kAR T, FUE PEREEI T B T AE O EIS

s G B D BT IXH) 0 $6C,

* —FNTHA AN L,

K FHIEIC DWW TIEAmpE S 3 isE RSt LY 7 — &%A%LTM?@“

KALUH =R e TR TT =X, A~74 Ko A RAHF =X« P—ERCL DT EBEALTOET,
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AXY A % FHAR R FHR R THM
[Ef7E%4 | UK TREASURY 1.75 11, 400 11,610 2,223,139 | 2019/ 7 /22
UK TREASURY 2.0 1,770 1,812 347,103 | 2020/ 7 /22
UK TREASURY 4.25 8, 670 10, 719 2,052,479 | 2032/6/7
UK TREASURY 3.5 3,770 4, 344 831,922 | 2045/1 /22
UK TSY 3 1/4% 2044 3.25 12, 230 13, 454 2,576,080 | 2044/1 /22
Wesd % | ABP FINANCE PLC 6.25 845 1,056 202,292 | 2026/12/14
(&DEEENER) | ANHEUSER-BUSCH INBEV NV 9.75 610 922 176,692 | 2024/ 7 /30
ELECTRICITE DE FRANCE 6. 6.25 550 696 133,275 | 2028/5/30
GATWICK FUNDING LIMITED 5.25 1, 280 1, 469 281,287 | 2024/1 /23
GENERAL ELEC CAP CORP 5.5 1, 800 2,100 402,230 | 2021/6/7
GLENCORE FINANCE EUROPE 6.0 1,770 2,022 387,232 | 2022/4/3
HEALTH CARE REIT INC 4.5 1, 340 1, 389 265,990 | 2034/12/ 1
HEATHROW FUNDING LTD 6.75 1, 000 1,312 251,284 | 2026/12/ 3
HOLMES MASTER ISSUER PLC 2.12213 1, 500 1,536 294, 236 | 2054/10/15
HSBC HOLDINGS PLC 6.5 1, 400 1, 759 336,924 | 2024/ 5 /20
IMPERIAL TOBACCO FINANCE 4.875 1,265 1,363 261,099 | 2032/6/7
INTU (SGS) FINANCE PLC 4.25 950 993 190,218 | 2035/9 /17
KONINKLI JKE KPN NV 5.0 930 1,018 195,078 | 2026/11/18
LLOYDS BANK PLC 10.75 1, 000 1,136 217,662 | 2021/12/16
LLOYDS BANK PLC 5.125 1,410 1,704 326,364 | 2025/3/7
NATL WESTMINSTER BANK 7.875 1, 880 1,916 366,910 | 2015/9/9
PEARSON FUNDING ONE 6.0 610 624 119,584 | 2015/12/15
QBE INSURANCE GROUP LTD 6.125 1,174 1,187 227,458 | 2015/9 /28
THAMES WATER UTIL CAY FI 4. 625 430 475 91,135 | 2046/6/4
WPP PLC 6.0 1, 400 1,512 289,530 | 2017/4/4
I 3t 13, 047, 214
A A FAAL AT T | TAAL AT TV
| [EMERESR | SWITZERLAND GOVERNMENT 1.25 4, 500 5,100 679,929 | 2037/6 /27
2N it 679, 929
A —F FAyz=T ) a—F | FAVz=T /) n—F
[Ef&FiE% | SWEDISH GOVERNMENT 3.5 35, 000 41, 744 622,827 | 2022/6/1
SWEDISH GOVERNMENT 1.5 10, 800 11, 386 169,889 | 2023/11/13
/N it 792, 717
JIVT = — T)vyz—=ru=3 | T)Vyz=)u—%
| [EERESR INORWEGIAN GOVERNMENT 3.75 12, 500 14, 233 224,181 | 2021/5 /25
/I 7t 224, 181
Fr~w—7 Trvv=)su=x| Frvv=J/n-x
| [EME RS IKINGDOM OF DENMARK 1.5 36, 700 38,919 726,238 | 2023/11/15
/I it 726, 238
a—n Fa—n Fa—n
KA [Efi7F% | BUNDESOBLIGATION — 14, 600 14, 480 2,015,365 | 2020/4 /17
BUNDESREPUB. DEUTSCHLAND 3.25 20, 100 23, 630 3,288,902 | 2021/7/4
BUNDESREPUB. DEUTSCHLAND 5. 625 12, 300 18, 874 2,626,932 | 2028/1/4
BUNDESREPUB. DEUTSCHLAND 5.5 3, 500 5, 600 779,408 | 2031/1/4
BUNDESREPUB. DEUTSCHLAND 4.0 5, 400 7,993 1,112,484 | 2037/1/4
DEUTSCHLAND 1/L BOND 1.75 15, 100 18, 524 2,578,229 | 2020/4 /15
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NE4 ﬁ%{fﬁ;’%) KEW 0. 375 13, 200 11,540 1,606,242 | 2030/4 /23
W% | COMMERZBANK AG 1.5 1, 400 1, 449 201,742 | 2018/2/28
(EDEBEARR) | ENBW 3. 625 3, 580 3, 654 508,598 | 2076/4/2
EUROGRID GMBH 1.875 1,700 1,676 233,399 | 2025/6 /10
UNITYMEDIA HESSEN / NRW 4.0 960 982 136,752 | 2025/1/15
VOLKSWAGEN FIN SERV AG 0.75 1,100 1,081 150,549 | 2021/10/14
A 2YT [Ef&7iE% | BUONI POLIENNALI DEL I/L 2.55 3, 400 3,508 488,318 | 2016/10/22
BUONT POLIENNALI DEL I/L 2.15 3, 700 3, 860 537,292 | 2017/11/12
BUONT POLIENNALI DEL I/L 2.35 2,300 2, 581 359,247 | 2024/ 9/15
BUONT POLIENNALI DEL I/L 3.1 6, 860 8,728 1,214,853 | 2026/9/15
BUONT POLIENNALI DEL I/L 2.55 2,930 3, 687 513,211 | 2041/9/15
BUONT POLIENNALI DEL TES 4.75 7, 400 8, 059 1,121,668 | 2017/6/1
BUONT POLIENNALI DEL TES 1.65 29,100 30, 533 4,249,719 | 2020/ 4 /23
BUONT POLIENNALI DEL TES 3.75 6, 100 6, 883 958,009 | 2021/5/1
BUONT POLIENNALI DEL TES 4.0 1, 400 1, 590 221,390 | 2037/2/1
BUONT POLIENNALI DEL TES 5.0 3, 500 4,570 636,094 | 2040/9/1
CCTS EU 0.979 15, 300 15, 362 2,138,120 | 2015/12/15
TimtlES | ENI SPA 3.625 390 453 63,132 | 2029/1 /29
(GUREEAER) | INTESA SANPAOLO SPA 1.125 2,500 2,470 343,905 | 2020/ 1/14
INTESA SANPAOLO SPA 1.125 2, 650 2,522 351,062 | 2022/3/4
MONTE DEI PASCHI SIENA 3.5 3, 500 3, 687 513,194 | 2017/3/20
UNICREDIT SPA 4.0 500 551 76,823 | 2018/1 /31
UNICREDIT SPA 3.0 1, 350 1,562 217,401 | 2024/1/31
TR [Ef&FiE% | FRANCE (GOVT OF) - 3, 600 3, 541 492,907 | 2020/ 5 /25
FRANCE GOVERNMENT 0. A. T 5.5 5,410 8,139 1,132,836 | 2029/4 /25
FRANCE GOVERNMENT 0. A.T 3.25 1, 600 2,053 285,817 | 2045/5 /25
W@ AAES | ALD INTERNATTONAL 2.0 1, 400 1,439 200,407 | 2017/5/26
(BDEEENER | ALD INTERNATTONAL 0.75 3, 500 3, 500 487,227 | 2018/1 /26
AUTOROUTES DU SUD DE LA 2.875 200 220 30,697 | 2023/1/18
BNP PARIBAS CARDIF 4.032 2,000 2,001 278,532 | 2049/11/29
BPCE SA 4. 625 800 926 128,986 | 2023/7/18
BPCE SFH - SOCIETE DE FI 2.125 2,000 2,181 303,552 | 2020/9/17
CAISSE REFINANCE L’ HABIT 2.4 1,180 1,333 185,538 | 2025/1 /17
CREDIT AGRICOLE ASSRNCES 4.25 2, 200 2,175 302,827 | 2049/1 /29
CREDIT AGRICOLE HOME LOA 1. 625 1,100 1,168 162,570 | 2020/ 3 /11
CREDIT AGRICOLE LONDON 2.375 900 939 130,762 | 2024/ 5 /20
DEXIA CREDIT LOCAL 1.375 4,100 4,272 594,644 | 2019/9/18
DEXIA CREDIT LOCAL 0.25 5, 000 4,949 688,839 | 2020/ 3 /19
ELECTRICITE DE FRANCE 4.625 900 1,139 158,644 | 2030/ 4 /26
ELECTRICITE DE FRANCE 5.0 1,300 1,412 196,631 | 2049/ 1 /22
FONCIERE LYONNAISE 3.5 600 641 89,226 | 2017/11/28
MFINANCE FRANCE SA 2.0 1, 000 974 135,628 | 2021/11/26
ORANGE SA 5.0 940 991 137,998 | 2049/10/29
RTE RESEAU DE TRANSPORT 1. 625 800 800 111,391 | 2024/10/8
SOCIETE DES AUTOROUTES 1.875 1,500 1,506 209, 717 | 2025/1 /15
SOCIETE FONCIERE LYONNAT 1.875 1, 600 1,605 223,400 | 2021/11/26

— 49
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AXY R WesE g% | ABBEY NATL TREASURY SERV 0. 691 2, 000 2,026 282,039 | 2019/8/13

(EDREEAER | CHANNEL LINK 3. 426 1,050 1,055 146,917 | 2050/ 6 /30

COVENTRY BLDG SOCIETY 2.25 2,000 2,089 290, 747 | 2017/12/ 4

HBOS PLC 4.5 800 921 128,197 | 2030/3/18

HSBC HOLDINGS PLC 3.375 1, 500 1,597 222,283 | 2024/1/10

LLOYDS BANK PLC 1.875 870 907 126,308 | 2018/10/10

MOTABILITY OPERATIONS GR 1. 625 908 913 127,174 | 2023/6/9

NATIONWIDE BLDG SOCIETY 3.125 1, 400 1,472 204,900 | 2017/4/3

ROYAL BK OF SCOTLAND PLC 10.5 1, 500 1, 740 242,173 | 2022/ 3/16

ROYAL BK SCOTLND GRP PLC 1.5 4,000 4,048 563,404 | 2016/11/28

YORKSHIRE BUILDING SOC 1.25 1, 350 1,302 181,335 | 2022/3/17

AL A ?Qtﬁfﬂg* CREDIT SUISSE LONDON 0. 477 3,000 3,013 419,449 | 2017/12/15
SOREEAER)

E [Ef&FiE% | NETHERLANDS GOVERNMENT 3.25 25, 700 29, 981 4,172,841 | 2021/7/15

NETHERLANDS GOVERNMENT 1.75 3, 000 3,225 448,855 | 2023/ 7 /15

NETHERLANDS GOVERNMENT 2.0 6, 070 6, 653 926,011 | 2024/ 7/15

W% | ACHMEA BV 2.5 810 861 119,939 | 2020/11/19

(&LEEEAER) | BAT HOLDINGS BV 3.125 190 208 29,061 | 2029/3/6

DEUTSCHE ANN FIN BV 2.125 800 815 113,484 | 2016/ 7 /25

DEUTSCHE ANN FIN BV 3.625 525 589 82,034 | 2021/10/8

EDP FINANCE BV 2.0 3,100 2,935 408,555 | 2025/ 4 /22

ING BANK NV 3.625 1, 500 1,623 225,904 | 2026/ 2 /25

KONINKLI JKE KPN NV 4.5 300 354 49,323 | 2021/10/ 4

TELEFONICA EUROPE BV 5.875 800 880 122,495 | 2049/ 3 /31

VOLKSWAGEN INTL FIN NV 2.5 1, 900 1, 850 257,566 | 2049/12/29

ARA [Eff7E%4 | BONOS Y OBLIG DEL ESTADO 4.5 2,270 2,518 350,473 | 2018/1 /31

BONOS Y OBLIG DEL ESTADO 1.4 15, 600 15, 883 2,210,730 [ 2020/1 /31

BONOS Y OBLIG DEL ESTADO 5.15 2, 420 3,103 431,898 | 2028/10/31

BONOS Y OBLIG DEL ESTADO 4.7 2, 460 3,105 432,236 | 2041/ 7 /30

BONOS Y OBLIG DEL ESTADO 5.15 3, 050 4,145 576,982 | 2044/10/31

Wi E % | BANCO BILBAO VIZCAYA ARG 3.5 2, 000 2,165 301,352 | 2017/12/5

(&DEEEAER | BANCO BILBAO VIZCAYA ARG 4.0 400 501 69,861 | 2025/2/25

BANCO SANTANDER SA 4.5 2, 300 2,413 335,895 | 2016/ 7 /29

CAIXABANK 0. 091 1, 900 1, 890 263,179 | 2018/1/9

YL — [EfERE% | BELGIUM KINGDOM 4.0 2,520 3,088 429,892 | 2022/ 3 /28

BELGIUM KINGDOM 2.6 4,410 4,972 692,041 | 2024/ 6 /22

BELGIUM KINGDOM 3.75 1, 150 1,617 225,163 | 2045/ 6 /22

BELGIUM KINGDOM GOVT 5.5 2,000 2,964 412,564 | 2028/ 3 /28

W@ AAES | BELFIUS BANK SA/NV 2.25 1,500 1,574 219,124 | 2018/ 9 /26

(&LEEEAER) | BRUSSELS AIR HOLDING NV/ 3.25 600 664 92,485 | 2020/7/1

AT r—F ?Qtﬁfﬂg* TVN FINANCE CORP III AB 7.375 1, 160 1,285 178,885 | 2020/12/15
SORBEAER)

A=A MY T | [EEFES | REPUBLIC OF AUSTRIA 3.4 4,700 5,615 781,610 | 2022/11/22

REPUBLIC OF AUSTRIA 1.75 5,700 6,113 850,873 | 2023/10/20

FOBALBOR | poorp GROUP BANK AG 7.125 1,230 1,451 201,990 | 2022/10/10

(GUREEAER) : ’ ’ ’
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T rv—7 | Hilth{E% | DANSKE BANK A/S 0.338 2, 300 2,307 321,176 | 2017/6/2
(BOREEAER | DANSKE BANK A/S 3.875 1, 200 1,294 180,110 | 2023/10/ 4
TANT R | EfEFES: | IRISH GOVERNMENT 5.0 3, 200 3,910 544,204 | 2020/10/18
REPUBLIC OF IRELAND 3.9 1, 520 1,816 252,886 | 2023/ 3 /20
@S | ESB FINANCE LIMITED 2.125 1,230 1,197 166,614 | 2027/6/8
(GUREEMER) | GE CAPITAL EURO FUNDING 2.875 850 925 128,760 | 2019/6 /18
SILVERBACK FINANCE 3.1261 2, 300 2,261 314,764 | 2037/2/25
A% T | [EEFFS: | SLOVAKTA GOVERNMENT BOND 1.375 800 799 111,330 | 2027/1/21
An~_=7 | [EffFES | REPUBLIKA SLOVENIJA 4.125 250 284 39,647 | 2020/ 1 /26
REPUBLIKA SLOVENIJA 3.0 270 293 40,915 | 2021/4/8
TAYA WimES | AT&T INC 2.4 1, 150 1,184 164,842 | 2024/3/15
(BOREEAER | AT&T INC 2.45 1,620 1,443 200,962 | 2035/3/15
BANK OF AMERICA CORP 2.5 405 432 60,248 | 2020/ 7 /27
BANK OF AMERICA CORP 1.375 1, 400 1,303 181,426 | 2025/ 3 /26
DIRECTV HOLDINGS/FING 2.75 300 320 44,605 | 2023/5/19
GENERAL ELECTRIC CO 1.875 600 588 81,846 | 2027/5/28
JP MORGAN CHASE BK NA 4.375 2,500 2,627 365,653 | 2021/11/30
MERCK & CO INC 1.875 420 422 58,759 | 2026/10/15
MONDELEZ INTERNATIONAL 1. 625 860 793 110,378 | 2027/3/8
MONDELEZ INTERNATIONAL 2.375 865 777 108,192 | 2035/3/6
MOODY’ S CORPORATION 1.75 1, 850 1, 752 243,939 | 2027/3/9
MORGAN STANLEY 3.75 1, 370 1,472 204,996 | 2017/9/21
MORGAN STANLEY 2.375 1, 330 1, 408 196,012 | 2021/3/31
PROLOGIS LP 1.375 1, 690 1,684 234,379 | 2020/10/ 7
PROLOGIS LP 3.375 400 432 60, 125 | 2024/ 2 /20
VERIZON COMMUNICATIONS 3.25 560 617 85,968 | 2026/ 2 /17
WELLS FARGO & COMPANY 1. 625 2,100 2,057 286,295 | 2025/6/2
A=A NFYT | WeidtAES | AUSNET SERVICES HOLDINGS 1.5 1,240 1,163 161,917 | 2027/2/26
(BDEEENER) | COMMONWEALTH BANK AUST 2.0 3, 394 3,291 458,162 | 2027/ 4 /22
SCENTRE MGMT LTD 0. 658 2,000 2,013 280,192 | 2018/ 7/16
SCENTRE MGMT LTD 2.25 1, 160 1,199 166,884 | 2024/ 7 /16
SYDNEY AIRPORT FINANCE 2.75 930 972 135,417 | 2024/ 4 /23
Uy —U— [ HilthfEZ | BAA FUNDING LTD 4.125 1, 350 1,418 197,452 | 2016/10/12
(4R%&ENER) | DELPHI AUTOMOTIVE PLC 1.5 1, 700 1,570 218,576 | 2025/3/10
NI ey A S
H—P— (45 k) | CRED SUTS GP FUN LTD 1.25 4,700 4,506 627,235 | 2022/4 /14
. TmtlES |,
TITEREER | 2o pa, | XSTRATA FINANCE DUBAT LT 1.75 600 607 84,523 | 2016/5/19
(GUREEAER)
Ay W@ A% | AMERICA MOVIL SAB DE CV 4.125 1, 200 1, 366 190, 142 | 2019/10/25
(GUREENER) | AMERICA MOVIL SAB DE CV 5.125 800 860 119,694 | 2073/9/6
CEMEX SAB DE CV 4.375 1, 650 1,616 224,985 | 2023/3/5
7TV %ﬁgﬁ@? BRF SA 2.75 764 751 104,550 | 2022/6/3
FU Eﬁgﬁiﬁ CODELCO INC 2.25 550 553 76,992 | 2024/7/9
F Eﬁgﬁiﬁ EP ENERGY AS 4.375 1,610 1,701 236,807 | 2018/5/1
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813 (201347 H 8 H) 10, 139 36 AN2.7 161. 28 AN2.8 93.3 32.4 10, 568
8211 (201348 H 7 H) 9,772 36 A3.3 155. 45 AN3.6 91.8 15. 1 10, 439
831 (201349 H 9 H) 10, 059 37 3.3 160. 46 3.2 93.5 18.5 10, 778
841 (20134£10H 7 H) 10, 179 32 1.5 162. 83 1.5 95. 0 14.9 10, 754
8511 (2013411 H 7 H) 10, 313 42 1.7 165. 41 1.6 93. 6 14.4 10, 706
8611 (20134E12J1 9 H) 10, 345 38 0.7 166. 09 0.4 93.8 10.3 10, 488
STHI(20144E 1 J1 7 H) 10, 317 38 0.1 166. 14 0.0 94. 4 15.0 10, 312
88 (20144E 2 J1 7 H) 10, 178 38 AL1.0 164. 67 A0.9 93.8 20. 2 10,214
89 (20144 3 J1 7 H) 10, 436 35 2.9 169. 27 2.8 93.7 15.9 10,518
90 (201444 J1 7 H) 10, 676 38 2.7 173. 60 2.6 92.4 10.3 10, 534
91 (201445 H 7 H) 10, 690 33 0.4 174. 46 0.5 93.8 20.0 10, 107
9211 (20144£. 6 H 9 H) 10, 822 40 1.6 177. 14 1.5 94. 8 17.1 10, 041
931 (20144£ 7 H 7 H) 10, 877 33 0.8 178. 62 0.8 93. 6 15. 1 9,901
941 (201448 H 7 H) 10, 855 40 0.2 179. 05 0.2 89. 6 11.3 9, 800
9511 (20144£ 9 H 8 H) 11,192 32 3.4 185. 37 3.5 89. 6 9.7 12,232
961 (20144£10H 7 H) 10, 870 31 N2.6 180. 36 N2.7 92. 6 18.9 14, 357
971 (2014411 H 7 H) 11,273 37 4.0 188. 24 4.4 94. 5 15.4 15, 482
9811 (20144F12J] 8 H) 11, 642 37 3.6 195. 46 3.8 94.9 14.3 15,491
99 (20154E 1 J1 7 H) 11,174 37 N3.7 188. 61 AN3.5 93.7 12.7 14, 761
1003 (20154F 2 H 9 H) 10, 836 35 N2.7 183.76 N2.6 92.0 11.5 13,931
1013 (20154 3 H 9 H) 10, 890 29 0.8 185. 00 0.7 95. 1 5.2 13, 994
10231 (201544 H 7 H) 10, 723 31 N 182.78 N 94. 1 14.3 13,993
1038 (201545 H 7 H) 10, 981 26 2.6 187.37 2.5 95.8 11.7 14, 968
10431 (20155E 6 H 8 H) 11,011 33 0.6 188. 37 0.5 93. 2 13.9 15, 584
1053 (201547 H 7 H) 10, 612 31 N3.3 182. 22 N3.3 93.2 1.5 15, 250
10631 (20154£ 8 H 7 H) 10, 629 32 0.5 182. 83 0.3 94. 1 1.5 15, 642
1073 (20154£ 9 H 7 H) 9, 675 27 A8. 7 166. 44 A9. 0 93.3 12.3 14, 820
1083 (20154£10H 7 H) 10, 040 27 4.1 173. 68 4.3 92.5 12. 1 15, 876
1093 (2015411 H 9 H) 10, 046 28 0.3 174.53 0.5 95. 7 13.5 16, 633
1103 (20154E£12H 7 H) 10, 354 24 3.3 180. 49 3.4 94. 2 19. 2 17, 199
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201546 A 8 H 11,011 — 188. 37 — 93. 2 13.9

1058 6 Ak 10, 848 A1.5 185. 85 A1.3 94. 0 0.9
TRES)

20154E 7 H 7 H 10, 643 A3.3 182. 22 A3.3 93. 2 1.5
o o

201547 A 7H 10,612 — 182.22 — 93.2 1.5

%10633 7 HR 10, 537 AN0. 7 180. 74 N0. 8 92. 5 2.4
TRES)

2015428 H 7 H 10, 661 0.5 182. 83 0.3 94. 1 1.5
)

2015%E8 A 7 H 10, 629 — 182. 83 — 94. 1 1.5

H107H) EEES 10,113 A4.9 173. 77 A5.0 93.0 11.8
TNES)

2015%£9 H 7 H 9, 702 A8. 7 166. 44 AN9.0 93.3 12. 3
o B

2015429 H 7 H 9, 675 — 166. 44 — 93.3 12.3

ﬁ%lo&ﬁﬁ FEEES 9, 852 1.8 169. 80 2.0 93. 1 12.3
TRES)

20154£10H 7 A 10, 067 4.1 173. 68 4.3 92.5 12.1
)

20154E10H 7 H 10, 040 — 173. 68 — 92.5 12. 1

1094 107K 10, 057 0.2 174. 18 0.3 94.0 11.1
TRES)

20154E11H 9 H 10, 074 0.3 174.53 0.5 95. 7 13.5
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2015411 H 9 H 10, 046 — 174.53 — 95.7 13.5
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JEA 14, 370,610,000 | 14,716,510, 000 15,318,410,000 | 15,812,590,000 | 16,557,170,000 | 16,611,770, 000
W B R 5 880, 181, 767 925,707,678 | A 498,025,516 63,777, 751 76,176, 524 587, 450, 081
(D) SIEIEROH 1,437,0618 1,471,6518 1,531,8410 1,581,2590 1,655, 7170 1,661,1770
1O Y E#fH%E (C/ D) 10,6121 10, 629 9,6758 10, 040M 10, 0469 10, 354H

(€3]

(1)

F105M E ST AKH 14, 15645 1, Z5105~E5 1108 HB NG E e ARE2, 6735 1. 5105~ 25 1108 v —ER gAY e ARBE215 5 1. #5110
WIRF R D5 72 v SE PE%AL0, 354,

BEEFEMEEDEN OFEXIAR D D HEMROZI T —H 2 EFET D 20T 281, SHLLAH19, 417, 66311,

77K =Y —=T57 LK)

(7 5T —AMPEEMI i 5
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OEEDIKR
1054 1063 107 1083 1093 1103
I H 201546 H 9 H~ [20164E 7 A 8 H~ 201548 A 8 H~[20154£9 4 8 H~ [20154E107 8 H~ [20154E11 10 H ~
201547 A7H  |20154E8 A7 H  [20154E9 A7 H  [20154E10 7 B [20154E110 9 B [20154E12 7 A
M M M M M M

(A) BERHZFINE 1,705 1,978 8,705 7,833 9,992 8,703
ZEURE 7,705 7,978 8,705 7,833 9,992 8,703
(B) HimFIsTEEL A 519,892, 302 80, 897, 936 A1, 406, 888, 556 615,177, 347 58,309, 515 556, 737,420
TEE A - 81,621, 106 - 615, 177, 347 58,514, 188 560, 982, 597
SEEH A 519,892,302 A 723,170 A1, 406, 888, 556 - A 204,673 A 4,245,177
(C) {EFtsRENZE A 1,416,152 A 1,199,735 A 7,924,040 A 71,513,556 A 8,896,209 A 1,734,044
(D) Z#pEHKS(A+B+C) A 527,300, 749 73,106,179 A1, 414,803, 891 607,671,624 49,423,298 549,012,079
(B) mififgMERE 1,723,116, 866 1,145,090, 926 1,171,090, 916 A 285,072,682 279, 904, 949 280, 782, 042
(F) BmEEEERES A 211,085, 459 A 245,396,595 A 212,952,834 A 216,127,198 A 206,791, 647 A 202,475,792
[(GREE Yt )] (12,278,814,532) | ( 2,409,726,499) | ( 2,613,769,716) | ( 2,782,236,936) | ( 3,034,983,968) | ( 3,076,297, 295)
(FE AR FA 2 45) (A\2,549,899,991) | (A2,655,123,094) | (A2,826,722,550) | (A2,998,364,134) | (A3,241,775,615) | (A3,278,773,087)
@ F(D+E+F) 924, 730, 658 972, 800,510 A 456, 665, 809 106, 471, 744 122,536, 600 627, 318, 329
H) IR#EHERE A 44,548,891 A 47,092,832 A 41,359,707 A 42,693,993 A 46,360,076 A 39,868,248
REPZBEES (G+H) 880, 181,767 925,707,678 A 498,025,516 63,771, 751 76,176, 524 587, 450, 081
BIMEFE RIS A 271,085,459 A 245,396,595 A 212,952,834 A 216,127,198 A 206,791,647 A 202,475,792
[(REE Yt )] (1 2,279,412,826) | ( 2,410,866,532) | ( 2,615,404,931) | ( 2,783,106,853) | ( 3,036,890,344) | ( 3,076,688, 761)
(FE AR F 2 4H) (A\2,550,498,285) | (A2,656,263,127) | (A2,828,357,765) | (A2,999,234,051) | (A3,243,681,991) | (A3,279, 164, 553)
5y B HE( R L4 2,557,504, 310 2,549, 412, 582 2,555, 990, 102 2,565, 990, 117 2,573, 607, 869 2,568, 253, 932
T e S Ea A1, 406,237, 084 Al, 378,308, 309 A2, 841,062, 784 \2, 286,085, 168 A2, 290,639, 698 Al, 778,328, 059

kA ORB O H1 T (B) HIBFEHTE BB (I XWAROFMR NI LD b0 EEHRET,
*AHIEORBLO 11T (C) EFEERENSE (1 MF FEMIM I 2 HWRBBEM L EHZ Z D CFRL TV ET,

K ORWO T T (F) BIMERZEBEE L H2 01T, FFEOBMBEDRE, BIMREEL LB D IiA L 2 L3I Wz EE S VN ET,

OBt

EMFEEOEREHICHIREOFTHEILSEMA I EONREREEZITLVEL:,
<ZHEFAH : 2015488 3H>
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A =L Fh—THEE, 5 —BH (BRORS) . EIRERESE27 I T4 JITRE - EEL. REDOEFEEELET,

kXU Fv—2 (=TN—bNR=TF—=Z T VTS BA) A7 v 7 2% (H#BF~—2X) ) 1%, Bloomberg AusBond Composite 0+ Yr|
Index (A—=A+Z7 V7 I\/V’\*Z) b L, YHARAICHBE L b0 T, 2k, RChzo Tt I~ A ZE L T,
EHARTR OEREAEER S ROA—X Fo VT Rz L — b~ itk s oc SRS i) ’CP?#L% LTRY 7,
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NPT« Ty A F VR T)b E—DFEEIT— A= THY, BHTEy bR VAV MR LTTIAS BRI TNET,
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W BT — 2 ETIXEROBEREE, EMEE TRt b RIET 2 b0 TIEH Y A,
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by = o M #H M 7 0.034 | WxofBEA=MtozomER = HhoTHZEEN R
( & & # B ) ) (0.034) | &ML, MM DEEFIITEIC LS BITAEEORE LR LD
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. FIZREA & DIEIRR

& oo | BTES SuimmEcl B EHES CommmEc] D
& OEBIRIB A & OEBIRID C
“arH ‘arH % " H “arH %
2R E I | 7,025 817 11.6 1,756 707 40. 3
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(B) shE (OhEHEE) AthfE  SaiRIBER
E] Bl x
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E I A NEReE | BEREE EEEA A
F—=A KT VT % TRV TRV FM

[EfEFF% | AUSTRALTAN GOVERNMENT 6.0 900 958 91,624 | 2017/2/15
AUSTRALIAN GOVERNMENT 5.25 500 555 53,147 | 2019/3/15

AUSTRALIAN GOVERNMENT 4.5 2, 350 2, 582 246,933 | 2020/ 4 /15

AUSTRALIAN GOVERNMENT 5.75 1,000 1,190 113,864 | 2022/7/15

AUSTRALIAN GOVERNMENT 5.5 300 356 34,051 | 2023/4 /21

AUSTRALIAN GOVERNMENT 3.25 430 426 40,764 | 2029/ 4 /21

AUSTRALIAN GOVERNMENT 4.5 800 908 86,826 | 2033/4 /21

AUSTRALIAN GOVERNMENT 2.75 800 701 67,120 | 2035/6 /21

AUSTRALTAN GOVERNMENT 3.75 1, 400 1,421 135,916 2037/4 /21

FERRIE % ATRSERVICES AUSTRALIA 4.75 500 535 51,176 2020/11/19
(Br < &) | ASTAN DEVELOPMENT BANK 2.6 1, 500 1, 485 142, 022 2020/ 1 /16
AUSTRALTAN POSTAL CORP 5.0 800 859 82, 228 2020/11/13
INTER-AMERICAN DEVEL BK 3.25 1, 500 1, 524 145, 798 2020/ 2/7

INTL FINANCE CORP 3.25 1, 200 1,223 116, 957 2019/ 7 /22

KFW 2.75 2,500 2,480 237,185 2020/ 4 /16
LANDWIRTSCH. RENTENBANK 2.7 700 693 66, 300 2020/1 /20

NEW S WALES TREASURY CRP 6.0 1, 700 1, 858 177, 728 2018/2/1

NEW S WALES TREASURY CRP 6.0 2, 000 2, 304 220,375 | 2020/5/1

NEW S WALES TREASURY CRP 6.0 3, 180 3,759 359, 488 2022/3/1

NEW S WALES TREASURY CRP 4.0 2,100 2,221 212, 408 2023/ 4 /20

NEW S WALES TREASURY CRP 5.0 1,500 1,703 162,907 | 2024/ 8/20

NORTHERN TERRITORY TREAS 4.25 500 530 50, 704 2021/ 9 /20

QUEENSLAND TREASURY CORP 3.5 3,900 4, 004 382,889 | 2017/9/21

QUEENSLAND TREASURY CORP 4.0 2, 100 2,208 211,163 | 2019/6 /21

QUEENSLAND TREASURY CORP 6.0 1, 560 1, 836 175, 568 2022/ 7 /21

QUEENSLAND TREASURY CORP 4.25 2,900 3,072 293,750 | 2023/ 7 /21

QUEENSLAND TREASURY CORP 5.75 2,500 2,928 279, 988 2024/ 7 /22

QUEENSLAND TREASURY CORP 4.75 370 404 38, 652 2025/ 7 /21

TREASURY CORP VICTORIA 5.5 4,100 4, 820 460,923 | 2024/12/17

WESTERN AUST TREAS CORP 2.5 1, 400 1, 367 130, 802 2020/ 7 /22

WESTERN AUST TREAS CORP 7.0 1,500 1,818 173,908 | 2021/ 7/15

WESTERN AUST TREAS CORP 5.0 1,250 1,383 132,254 | 2025/ 7 /23

HifLfE% | ABB FINANCE AUSTRALTA 4.25 500 519 49, 717 2017/11/22
(SDBFEAS) | ADANI ABBOT POINT TERMIN 5.75 1,000 1,028 98,335 | 2018/11/ 1
AGL ENERGY LTD 5.0 1,200 1,229 117,572 | 2021/11/5

ATRPORT MOTORWAY TRUST 5.5 500 538 51, 509 2020/12/ 9

ALE DIRECT PROPERTY TRUS 4.25 500 508 48,645 | 2017/8/20

ALE DIRECT PROPERTY TRUS 5.0 1, 000 1, 041 99, 563 2020/ 8 /20

ANGLO AMERICAN CAPITAL 5.75 1, 500 1,573 150, 476 2018/11/27

ANZ WEALTH AUST LTD 3.615 600 602 57,627 | 2016/3/22

APT PIPELINES LTD 7.75 1, 700 1, 984 189, 765 2020/ 7 /22

AURTZON NETWORK PTY LTD 5.75 1,500 1,610 153,950 | 2020/10/28

AUSNET SERVICES HOLDINGS 7.5 1,900 2,061 197,120 | 2017/ 9/25

AUST & NZ BANKING GROUP 4.47 500 512 49, 050 2023/6 /19

AUST & NZ BANKING GROUP 5.0 1,500 1,632 156, 066 | 2023/ 8/16

AUST GAS NETWORK VIC 3 P 4.5 1, 200 1, 209 115,615 2021/12/17
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Wi A% | AUSTRALTAN PRIME PROPERT 5.0 800 838 80,207 | 2019/11/7
(4bBWEAEE | BANK OF AMERICA CORP 4.25 1, 400 1,433 137,094 | 2020/3/5
BANK OF QUEENSLAND LTD 3.2233 1,100 1,102 105,406 | 2019/11/6
BHP BILLITON FINANCE LTD 3.0 700 682 65,258 | 2020/ 3/30
BNP PARIBAS AUSTRALIA 4.5 1,300 1,342 128,346 | 2017/10/ 4
BNP PARIBAS AUSTRALIA 4.75 1,300 1,351 129,191 | 2018/2/1
BP CAPITAL MARKETS PLC 4.75 1, 100 1, 151 110, 119 2018/11/15
BPCE SA 4.5 500 514 49, 216 2018/ 4 /17
BPCE SA 3.5 1, 000 979 93, 683 2020/ 4 /24
BRISBANE ATRPORT CORP 2. 4433 500 493 47, 149 2016/ 7/ 1
BRISBANE AIRPORT CORP LT 8.0 800 929 88, 922 2019/7/9
BWP TRUST 4.5 500 516 49, 409 2019/ 5 /27
CALTEX AUSTRALIA FIN LTD 7.25 800 894 85,514 2018/11/23
CATERPILLAR FIN AUSTRALI 4.75 1, 900 1,961 187, 566 2017/ 5/31
CIE FINANCEMENT FONCIER 5.5 1, 300 1, 310 125, 270 2015/ 9 /22
COMMONWEALTH BANK AUST 7.25 1, 000 1, 169 111, 799 2020/2/5
CONNECTEAST FINANCE PTY 5.75 1, 000 1, 068 102, 192 2020/9/2
CREDIT SUISSE SYDNEY 2. 995 1, 500 1, 498 143, 249 2017/11/14
CREDIT SUISSE SYDNEY 3. 405 800 801 76,631 | 2020/ 4 /29
DBNGP FINANCE CO PTY 8.25 2, 200 2,230 213,284 | 2015/9 /29
DBNGP FINANCE CO PTY LTD 6.0 500 533 51,037 | 2019/10/11
DEXIA MUNICIPAL AGENCY 5.75 1,300 1,307 125,059 | 2015/ 8 /24
DEXUS FINANCE PTY LTD 8.75 800 879 84,111 | 2017/4 /21
DEXUS WHOLESALE PROPERTY 4.25 1,000 998 95,447 | 2022/ 6 /16
DOWNER GROUP FINANCE PTY 5.75 500 529 50,604 | 2018/11/29
DOWNER GROUP FINANCE PTY 4.5 1, 600 1, 560 149,181 | 2022/3/11
ELM BV (SWISS REIN C0) 3.41 900 888 84,914 | 2049/4 /29
ENERGY PARTNERSHIP GAS 4.25 1, 400 1,395 133,391 | 2020/6/15
ETSA UTILITIES FINANCE 6.25 700 744 71,142 | 2017/9/7
GE CAP AUSTRALIA FUNDING 4.5 1, 600 1,661 158,851 | 2018/1/30
GE CAP AUSTRALIA FUNDING 5.5 500 551 52, 781 2022/8/8
GLENCORE AUST HOLDINGS P 4.5 1, 200 1, 227 117, 325 2019/9/19
GOLDMAN SACHS GROUP INC 7.75 2,500 2,668 255,114 2016/11/23
GOLDMAN SACHS GROUP INC 5.0 800 839 80, 229 2019/ 8 /21
GOODMAN AUSTRALTA INDUST 7.75 1,800 1,873 179,103 | 2016/ 5 /19
ICPF FINANCE PTY LTD 6.75 1, 600 1,654 158,161 | 2016/6/3
IDOL TRUST 2.88 357 357 34, 203 2045/ 6 /17
ING BANK NV/SYDNEY 5.0 1, 100 1,156 110,598 | 2018/11/27
JPMORGAN CHASE & CO 7.0 2,200 2,264 216, 569 2016/ 3 /16
JPMORGAN CHASE & CO 4. 65 1, 000 1, 036 99, 153 2017/11/ 7
LLOYDS BANK PLC 3.25 1,300 1,279 122,333 | 2020/4/1
LLOYDS TSB BANK PLC-AU 7.5 1, 900 1,926 184, 185 2015/10/ 2
MACQUARTE BANK LTD 3.25 1, 400 1,378 131,806 | 2020/3/3
MACQUARTE UNIVERSITY 6.75 700 815 77,948 | 2020/9/9
MIRVAC GROUP FINANCE LTD 8.0 1, 000 1, 056 101, 022 2016/ 9 /16
MIRVAC GROUP FINANCE LTD 5.75 1,000 1,081 103, 448 | 2020/ 9/18
MORGAN STANLEY 8.0 1, 000 1,073 102, 628 2017/5/9
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@A % | MORGAN STANLEY 7.375 2,000 2,192 209,656 | 2018/ 2 /22
(&bBEEAER) | NATIONAL CAPITL TRST 111 3.175 1, 500 1,475 141,063 | 2049/ 1 /29
NATIONAL WEALTH MANAGEME 6.75 400 410 39,231 | 2026/6/16

NEW TERMINAL FINANCING C 4.87 2, 000 2,008 192,021 | 2015/9/15

PERTH AIRPORT PTY LTD 5.5 500 536 51,296 | 2021/ 3/25

POWERCOR AUSTRALIA LLC 2.51 2,000 1,995 190,772 | 2015/11/15

QIC SHOPPING CENTRE FUND 5.0 1,000 1,036 99,064 | 2017/7 /27

QPH FINANCE CO PTY LTD 5.0 500 517 49,473 | 2021/7/7

RESIMAC 3.07 789 791 75,655 | 2043/6/7

RESIMAC 3.02 1,927 1,927 184,283 | 2044/3/7

SCENTRE MGMT LTD 4.5 1, 200 1,212 115,971 | 2021/9/8

SGSP AUSTRALIA ASSETS 5.5 1, 300 1,382 132,148 | 2021/3/12

SMHL 2009-2 A 3.56 291 292 28,005 | 2041/9/9

SMHL 2009-3 Al 3.47 387 390 37,312 | 2040/11/ 7

SMHL 2010-1 A 3. 41 308 309 29,605 | 2041/3/9

STOCKLAND TRUST 5.5 500 532 50,888 | 2019/9/6

STOCKLAND TRUST MANAGEME 7.5 1,500 1,566 149,762 | 2016/7/1

SUMITOMO MITSUI SYD 3.165 800 802 76,732 | 2020/4/7

SYDNEY AIRPORT FINANCE 8.0 1, 300 1, 304 124,754 | 2015/7/6

TELSTRA CORP LTD 7.75 1, 400 1,683 161,003 | 2020/7/15

TORR 2009-3 A 3.415 424 428 40,988 | 2041/1/14

TOYOTA FINANCE AUSTRALIA 4.25 500 520 49,731 | 2019/5/15

TRANSPOWER NEW ZEALAND 4.25 500 511 48,935 | 2021/8/6

TRANSPOWER NEW ZEALAND L 5.75 900 1,000 95,679 | 2023/ 8/28

UBS AG AUSTRALIA 4.0 1,100 1,125 107,580 | 2019/8 /27

UNIV OF SYDNEY 4.75 500 536 51,254 | 2021/4/16

UNIVERSITY OF MELBOURNE 4.25 500 523 50,044 | 2021/ 6 /30

VERO INSURANCE LTD 6.75 500 517 49,450 | 2026/10/ 6

VOLKSWAGEN FIN SERV AUST 5.0 1,000 1,040 99,497 | 2017/6 /27

VOLKSWAGEN FIN SERV AUST 4.25 800 827 79,139 | 2018/4/4

WELLS FARGO & COMPANY 4.25 2,100 2,166 207,147 | 2018/1 /25

WESFARMERS LTD 6.0 1,000 1,043 99,731 | 2016/11/4

WESFARMERS LTD 6.25 800 884 84,604 | 2019/3/28

WESFARMERS LTD 3.66 600 600 57,433 | 2020/11/18

WESTPAC BANKING CORP 7.25 500 583 55,841 | 2020/ 2/11

WESTPAC BANKING CORP 5.25 1, 400 1,546 147,915 | 2023/11/21

WOOLWORTHS LIMITED 6.0 1,000 1,091 104,412 | 2019/3/21

& it 15, 538, 418
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[Ef&FE% | COLOMBIA GOVT 5. 625 200 226 27,115 | 2044/2/26
REPUBLIC OF INDONESIA 5. 875 400 463 55,404 | 2024/1/15
REPUBLIC OF PERU 5. 625 40 49 5,929 | 2050/11/18
REPUBLIC OF POLAND 4.0 490 540 64,564 | 2024/1/22
REPUBLIC OF SOUTH AFRICA 5.875 390 451 53,903 | 2025/9/16
REPUBLIC OF TURKEY 5.75 810 906 108,309 | 2024/ 3 /22
RUSSIA GOVT 4.5 400 390 46,659 | 2022/4/4
RUSSTA GOVT 7.5 51 61 7,312 2030/3/31
T-NOTE INFLATION INDEX 0. 625 880 928 110,962 | 2024/1/15
T-NOTE INFLATION INDEX 0.125 420 418 49,994 | 2024/ 7 /15
T-NOTE INFLATION INDEX 2.375 360 546 65,328 | 2025/1/15
T-NOTE INFLATION INDEX 2.125 220 319 38,239 | 2040/ 2/15
T-NOTE INFLATION INDEX 0. 625 210 211 25,222 | 2043/ 2/15
UNITED MEXICAN STATES 5.55 740 876 104,815 | 2045/1 /21
US TREASURY BOND 3.375 3, 660 4,274 510,868 | 2044/5/15
US TREASURY BOND 3.125 1,480 1,653 197,570 | 2044/8 /15
US TREASURY BOND 3.0 13,730 14, 989 1,791,585 | 2044/11/15
US TREASURY BOND 2.5 950 937 112,084 | 2045/2/15
US TREASURY NOTE 0.25 30 30 3,587 | 2015/10/31
US TREASURY NOTE 0.5 40 40 4,791 | 2016/7 /31
US TREASURY NOTE 0. 625 2,590 2, 583 308,770 | 2017/11/30
US TREASURY NOTE 1.5 660 671 80,291 | 2018/8/31
US TREASURY NOTE 1.5 310 314 37,634 | 2018/12/31
US TREASURY NOTE 1.625 890 905 108,250 | 2019/7 /31
US TREASURY NOTE 1.75 140 143 17,102 | 2019/9/30
US TREASURY NOTE 1.5 11, 940 12, 066 1,442,175 | 2019/11/30
US TREASURY NOTE 1.625 4,220 4, 286 512,294 | 2019/12/31
US TREASURY NOTE 2.0 3, 140 3,220 384,968 | 2021/5/31
US TREASURY NOTE 1.5 40 39 4,735 | 2022/1 /31
US TREASURY NOTE 1.75 1,740 1,750 209, 264 | 2022/ 3 /31
US TREASURY NOTE 2.75 1,370 1,473 176,112 | 2023/11/15
US TREASURY NOTE 2.5 540 568 67,994 | 2024/5/15
US TREASURY NOTE 2.375 2, 600 2,710 323,946 | 2024/8/15
US TREASURY NOTE 2.0 430 433 51,851 | 2025/2/15
kM % | ACE 2006-ASL1 A 0. 45375 146 70 8,449 | 2036/ 2/25
(Bx< &%) | ARST 2004-W5 AV2 1.21375 900 852 101,923 | 2034/ 4 /25
BACM 2006-5 AM 5. 448 10 10 1,255 | 2047/9/10
BACM 2007-2 AJ 5. 596537 250 252 30,134 | 2049/4 /10
BACM 2007-3 A3 5. 574848 220 221 26,451 | 2049/6/1
BAFC 2015-R3 3A1 0. 88083 2,970 2, 880 344,326 | 2047/ 2 /24
BALTA 2004-11 2A2 2. 614022 699 625 74,770 | 2034/11/25
BALTA 2004-12 1A3 0. 87375 75 73 8,742 | 2035/1/25
BALTA 2004-7 2A1 2. 479754 76 77 9,245 | 2034/8 /25
BCAP 2010-RR8 2A6 1. 958439 2,010 1,992 238,165 | 2036/11/26
BLX 2004-A A 0. 60375 272 258 30,894 | 2031/2/25
BSARM 2004-8 12A1 2.996891 11 10 1,290 | 2034/11/25
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FEERMES: | CD 2006-CD2 AJ 5. 384369 110 104 12,436 | 2046/ 1 /15
(K< &) | D 2006-CD2 AM 5. 345369 10 10 1,233 2046/1/1
CD 2007-CD4 AJ 5. 398 30 25 3,029 | 2049/12/11
CGCMT 2014-GC19 E 4.40016 550 453 54,238 | 2047/3/10
CGCMT 2014-GC25 A3 3.372 140 146 17,527 | 2047/10/10
CGOMT 2015-GC27 AS 3.571 590 610 72,973 | 2048/2/10
CGCMT 2015-GC29 D 3. 11 490 402 48,160 | 2048/ 4 /10
COMM 2006-C8 AJ 5. 377 130 132 15,844 | 2046/12/10
COMM 2013-CR12 AM 4.3 20 22 2,642 | 2046/10/ 1
COMM 2013-CR12 B 4,762 10 11 1,333 | 2046/10/ 1
COMM 2015-LC19 AM 3.527 380 394 47,129 | 2048/2/1
COMM 2015-1.C19 C 4.263971 270 279 33,367 | 2048/2/1
CORE 2015-TEXW F 3. 848 320 300 35,914 | 2034/2/1
CSAIL 2015-C1 B 4.0437 350 369 44,194 | 2050/ 4 /15
CSMC 2006-C3 AJ 5.807155 440 438 52,385 | 2038/6/15
CSMC 2006-C5 AJ 5.373 350 343 41,025 | 2039/12/15
CSMC 2007-C2 AM 5.571786 34 36 4,359 | 2049/1/15
CSMC 2014-TIKI F 4.0029 600 597 71,450 | 2016/9/15
CSMC 2014-USA A2 3.953 420 454 54,265 | 2037/9/15
CSMC 2014-USA E 4.3733 230 218 26,073 | 2037/9/15
CSMC 2014-USA F 4.3733 630 564 67,483 | 2037/9/15
CSMC 2015-2R 7A3 2.63192 1,957 1,983 237,097 | 2036/8 /27
CSMC 2015-3R 1Al 0. 371 590 555 66,428 | 2037/ 7 /29
CSMC 2015-TOWN F 4.675 420 411 49,193 | 2017/3/15
CSMC 2015-TOWN TF 4.317778 870 802 95,859 | 2017/3/15
CWCT 2007-C2 AMFX 5.526 25 26 3,203 | 2047/4/15
CWHEL 2005-D 2A 0. 3645 860 786 94,036 | 2035/11/15
CWHEL 2006-T 1A 0. 3145 1,849 1,690 202,038 | 2037/1/15
CWHL 2004-20 2A1 2. 472691 11 8 1,036 | 2034/9/25
CWHL 2004-29 2A1 0. 50375 381 345 41,256 | 2035/ 2 /25
CWHL 2005-11 6A1 0. 77375 138 123 14,810 | 2035/3/25
CWL 2007-13 2A1 1.07375 1,410 1,255 149,998 | 2047/10/25
CWL 2007-13 2A2 0.97375 365 329 39,348 | 2047/10/25
FHLMC #A93316 4.5 161 176 21,052 | 2040/8/1
FHLMC #A93471 4.5 195 214 25,581 | 2040/8/1
FHLMC #G04715 6.0 22 25 3,004 | 2038/6/1
FHLMC #G06172 5.5 104 118 14,117 | 2038/12/1
FHLMC #G06409 6.0 271 309 37,005 | 2039/11/1
FHLMC #G06669 6.5 27 32 3,897 | 2039/9/1
FHLMC #G06858 5.0 148 165 19,786 | 2041/11/1
FHLMC #G07335 7.0 46 56 6,715 | 2039/3/1
FHLMC #G07784 4.0 3,956 4,306 514,743 | 2044/7/1
FHLMC #G07786 4.0 4,013 4,378 523,305 | 2044/8/1
FHLMC #Q17792 3.5 86 92 10,996 | 2043/5/1
FHLMC #Q29920 4.5 98 109 13,071 | 2044/11/1
FHLMC #U90245 3.5 87 93 11,117 | 2042/10/1
FHLMC #U90316 4.0 87 95 11,376 | 2042/10/ 1
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k% | FHLMC #U99076 4.5 286 320 38,354 | 2043/12/ 1
(K< &R | FHLMC #U99084 4.5 191 214 25,664 | 2044/2/1
FHLMC #U99091 4.5 96 107 12,854 | 2044/3/1
FHMS K006 AX1 10 1. 026889 896 36 4,392 | 2020/1/25
FHMS K007 X1 10 1. 179194 260 11 1,383 | 2020/4 /25
FHMS K008 X1 10 1.651815 179 11 1,421 | 2020/6 /25
FHMS K503 X1 10 0. 629539 10, 856 221 26,451 | 2019/8/25
FHR 3621 SB 10 6. 0555 112 21 2,516 | 2040/1/15
FHR 4099 ST 10 5. 8255 413 96 11,590 | 2042/8/15
FHR 4194 BI 10 3.5 2, 327 361 43,254 | 2043/4/15
FHR 4226 GZ 3.0 105 101 12,181 | 2043/7/15
FHR 4239 10 3.5 452 55 6,678 | 2027/6/15
FHR 4298 PI 10 4.0 1,181 172 20,607 | 2043/4 /15
FHR 4310 SA 10 5. 7755 95 21 2,586 | 2044/2/15
FHRR R0O07 ZA 6.0 84 96 11,548 | 2036/5/15
FHS 328 S4 10 1.8841 4, 488 345 41,308 | 2038/2/15
FICO STRIP PRIN — 10 9 1,143 | 2018/8/3
FICO STRIP PRN-7 — 10 9 1,138 | 2018/8/3
FN AL3429 4.5 61 67 8,020 | 2041/6/1
FNA 2015-M3 X2 10 0. 38767 10, 566 322 38,495 | 2024/10/25
FNMA 6. 625 225 337 40,323 | 2030/11/15
FNMA #254793 5.0 11 13 1,589 | 2033/7/1
FNMA #555743 5.0 13 14 1,748 | 2033/9/1
FNMA #617656 2.167 11 12 1,444 | 2032/1/1
FNMA #725162 6.0 4 5 623 | 2034/2/1
FNMA #843997 2.102 44 46 5,524 | 2035/11/1
FNMA #888560 6.0 27 32 3,853 | 2035/11/1
FNMA #889117 5.0 25 28 3,428 | 2035/10/ 1
FNMA #890248 6.0 47 54 6,507 | 2037/8/1
FNMA #890604 4.5 1,638 1,824 218,109 | 2044/10/ 1
FNMA #915154 5.0 73 82 9,864 | 2037/4/1
FNMA #934648 7.0 9 11 1,323 2038/11/1
FNMA #985626 6.0 12 14 1,696 | 2033/4/1
FNMA #985867 7.0 3 3 467 | 2038/8/1
FNMA #995072 5.5 25 29 3,498 | 2038/8/1
FNMA #AB3517 4.5 38 42 5,048 | 2041/9/1
FNMA #AB9594 4.0 83 91 10,940 | 2043/6/1
FNMA #AB9980 3.5 93 99 11,842 | 2043/7/1
FNMA #AE0758 7.0 100 119 14,299 | 2039/2/1
FNMA #AL0215 4.5 234 257 30,772 | 2041/4/1
FNMA #AL3192 5.0 58 64 7,760 | 2043/4/1
FNMA #AL3572 5.0 71 79 9,496 | 2041/7/1
FNMA #AL5540 4.5 287 320 38,363 | 2044/7/1
FNMA H#AL6308 5.0 375 421 50,350 | 2033/2/1
FNMA H#AL6404 4.5 99 110 13,249 | 2045/1/1
FNMA #AP7194 3.5 84 90 10,809 | 2032/10/1
FNMA #AS1348 3.5 84 89 10,706 | 2033/12/ 1
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RS | FNMA #AS4271 4.5 197 221 26,490 | 2045/1/1
(K< AffE) | FNMA #AS4346 4.0 2, 080 2,272 271,568 | 2045/1/1
FNMA #AS4354 4.5 496 555 66,441 | 2045/1/1
FNMA #AS4427 4.5 398 446 53,351 | 2045/2/1
FNMA #AS4431 4.5 199 223 26,726 | 2045/2/1
FNMA #AT2628 3.5 181 192 22,971 | 2033/9/1
FNMA #AT4281 4.0 94 102 12,280 | 2043/6/1
FNMA #AT4907 3.5 85 90 10,774 | 2043/5/1
FNMA #AT4961 3.5 91 96 11,507 | 2043/5/1
FNMA #AT6546 4.0 89 98 11,774 | 2043/6/1
FNMA #AT7101 3.5 88 93 11,127 | 2043/6/1
FNMA #AT7139 3.5 90 95 11,434 | 2043/6/1
FNMA #AT7167 3.5 87 92 11,035 | 2043/6/1
FNMA #AT8906 3.5 91 96 11,518 | 2043/7/1
FNMA #AU1228 3.5 87 92 11,035 | 2043/7/1
FNMA #AV7699 3.5 87 92 11,088 | 2034/1/1
FNMA #AX7573 4.0 2,087 2, 280 272,528 | 2045/1/1
FNMA #MA1213 3.5 87 92 11,081 | 2042/9/1
FNMA #MA1253 4.0 699 765 91,448 | 2042/11/1
FNMA #MA1436 3.5 178 189 22,692 | 2043/4/1
FNMA #MA1437 3.5 1,564 1, 660 198,446 | 2043/5/1
FNMA #MA1543 3.5 169 179 21,496 | 2033/8/1
FNMA #MA1582 3.5 93 99 11,836 | 2043/8/1
FNMA #MA1591 4.5 93 104 12,513 | 2043/9/1
FNMA #MA1608 3.5 255 270 32,365 | 2033/10/1
FNMA #MA1629 4.5 93 105 12,579 | 2043/10/1
FNMA #MA1652 3.5 84 89 10,697 | 2033/11/1
FNMA #MA1711 4.5 92 104 12,452 | 2043/12/1
FNR 2005-29 ZA 5.5 622 648 77,463 | 2035/4 /25
FNR 2010-110 AE 9.75 64 71 8,533 | 2018/11/25
FNR 2011-15 AB 9.75 17 19 2,361 | 2019/8/25
FNR 2011-87 SG 10 6.37625 132 24 2,909 | 2040/4 /25
FNR 2011-90 AS 10 6. 22625 2, 692 505 60,358 | 2041/ 9/25
FNR 2012-101 AT 10 3.0 624 65 7,832 | 2027/6/25
FNR 2012-28 B 6.5 45 51 6,191 | 2039/6 /25
FNR 2012-51 B 7.0 79 91 10,884 | 2042/5 /25
FNR 2012-74 SA 10 6. 47625 121 22 2,707 | 2042/3/25
FNR 2013-14 IG 10 4.0 561 77 9,278 | 2043/3/25
FNR 2013-29 QI 10 4.0 2,909 441 52,714 | 2043/4 /25
FNR 2013-9 BC 6.5 55 64 7,689 | 2042/ 7 /25
FNR 2013-9 CB 5.5 143 162 19,466 | 2042/ 4 /25
FNR 2014-47 AI 10 1.8161 815 60 7,225 | 2044/ 8 /25
FNS 409 C17 10 4.0 2, 498 468 55,939 | 2041/11/25
FNS 409 C18 10 4.0 223 44 5,261 | 2042/4 /25
FNS 409 €2 10 3.0 118 13 1,596 | 2027/4/25
GAHR 2015-NRF BFX 3.38216 320 326 39,058 | 2019/12/15
GEBL 2005-1A A3 0. 4245 176 171 20,506 | 2033/6 /15




LM - XEfE%27 - 75XFD

E 1 S

& 17 . ) O A -

B HHIRIAAE EReE | RERaE fERFEH A
TAY A % Tk kv Tk kv M

FEERMEZ: | GNMA #733600 5.0 100 112 13,471 | 2040/4/15
(< AR | GNMA2 #4617 4.5 40 44 5,288 | 2040/ 1 /20
GNMA2 #4696 4.5 83 91 10,952 | 2040/5/1
GNMA2 #4772 5.0 187 211 25,252 | 2040/8/1
GNMA2 #4804 6.0 74 86 10,304 | 2040/ 9 /20
GNMAZ #4928 6.0 30 35 4,265 | 2041/1 /20
GNMAZ #4978 4.5 409 448 53,566 | 2041/ 3/20
GNMA2 #5240 6.0 70 81 9,690 | 2041/11/20
GNMA2 #783368 4.5 86 94 11,278 | 2041/7/20
GNR 2010-106 SH T0 5. 824 288 58 6,938 | 2040/8 /20
GNR 2010-152 IN 10 4.0 109 9 1,168 | 2038/3/20
GNR 2011-135 SN 10 5. 9255 259 56 6,802 | 2041/10/16
GNR 2011-H03 FA 0.67125 275 275 32,938 | 2061/1/20
GNR 2011-HO05 FB 0.67125 443 444 53,145 | 2060/12/20
GNR 2011-H06 FA 0.62125 289 289 34,613 | 2061/ 2/20
GNR 2011-HO8 FD 0.67125 292 292 34,998 | 2061/ 2 /20
GNR 2011-H09 AF 0.67125 79 79 9,558 | 2061/3/20
GNR 2013-147 QS 10 6.574 249 47 5,684 | 2039/12/20
GNR 2013-152 HS 10 6.524 166 29 3,555 | 2043/6 /20
GNR 2013-178 A 2.25 18 18 2,251 | 2035/3/16
GNR 2013-178 10 0.93122 165 9 1,180 | 2055/6/16
GNR 2013-187 S 10 5.974 245 49 5,954 | 2043/12/20
GNR 2013-69 AI 10 3.5 265 49 5,872 | 2043/5/20
GNR 2014-124 IE 10 0. 8849 2, 532 161 19,322 | 2054/5/16
GNR 2014-135 10 0. 96097 4,837 365 43,732 | 2056/ 1 /17
GNR 2014-176 10 4.0 2,037 288 34,493 | 2044/11/20
GNR 2015-36 MI 10 5.5 2, 000 481 57,566 | 2045/ 3 /20
GPMF 2005-HY1 1AIA 0. 44375 279 268 32,100 | 2035/7 /25
GPMH 1999-3 2A2 3.5 25 21 2,599 | 2029/6/19
GPMH 2001-2 TA2 3.672 50 45 5,480 | 2032/2/20
GPMH 2001-2 ITA2 3.672 50 45 5,406 | 2032/3/13
GSMS 2007-GG10 AM 5. 795828 450 461 55,202 | 2045/ 8/10
GSMS 2013-GC16 B 5.161 30 34 4,083 | 2046/11/10
HERO 2014-2A A 3.99 454 466 55,802 | 2040/ 9 /21
IMM 2007-A M1 0.57375 297 280 33,484 | 2037/5/25
IMSA 2006-5 2A 0. 37375 843 791 94,593 | 2036/12/25
IMSC 2007-HOAL A12 0. 35375 444 438 52,402 | 2047/ 7 /25
IMSC 2007-HOAL A23 0. 45375 581 512 61,235 | 2047/7 /25
JPMBB 2013-C15 C 5. 081607 20 22 2,655 | 2045/11/15
JPMBB 2013-C17 B 4. 887474 10 11 1,346 | 2047/1/15
JPMBB 2014-C19 XA 10 1. 282763 1,677 93 11,151 | 2047/4/15
JPMBB 2014-C21 AS 3.9965 312 335 40,151 | 2047/8/15
JPMBB 2014-C23 C 4. 460639 200 210 25,194 | 2047/9/15
JPMBB 2014-C23 E 3. 364 440 327 39,102 | 2047/9/15
JPMBB 2014-C24 B 4.1157 210 222 26,564 | 2047/11/15
JPMBB 2014-C24 D 3.927645 250 227 27,229 | 2047/11/15
JPMBB 2014-C25 B 4. 3472 370 399 47,707 | 2047/11/15
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kS | JPMCC 2006-LDP9 AJ 5.411 1,220 1,049 125,429 | 2047/5/15
(< &fE) | JPMCC 2007-CB18 AJ 5. 502 550 552 66,030 | 2047/6 /12
JPMCC 2007-CB19 AJ 5. 69387 320 298 35,679 | 2049/ 2/12
JPMCC 2007-LD12 A4 5. 882 320 343 41,030 | 2051/2/15
JPMCC 2014-FL6 B 2. 4545 310 310 37,096 | 2031/11/15
JPMCC 2014-PHH C 2.272 160 161 19,246 | 2027/8/15
JPMRR 2014-6 3A1 0. 381 1,301 1,288 154,024 | 2046/ 7 /27
JPMRR 2015-2 1A1 0. 38375 2, 050 1,968 235,216 | 2036/8 /26
LBUBS 2007-C6 AJ 6.12076 65 67 8,074 | 2040/7/15
LBUBS 2007-C7 AM 6. 26489 10 11 1,326 | 2045/9/15
LXS 2006-8 2A4A 0. 43375 758 450 53,820 | 2036/ 6 /25
MABS 2004-WMC2 M1 1.07375 1,116 1,062 127,026 | 2034/ 4 /25
MLMI 2005-WMC1 M2 0. 96875 330 300 35,926 | 2035/9/25
MLMT 2006-C2 AJ 5. 802 310 314 37,624 | 2043/8/12
MOTEL 2015-MTL6 F 5.0 940 920 109,975 | 2030/2/5
MSBAM 2012-C6 E 4.661728 150 153 18,357 | 2045/11/15
MSBAM 2013-C7 AS 3.214 10 10 1,224 | 2046/2/1
MSBAM 2015-C21 E 3.012 510 323 38,706 | 2048/3/15
MSC 2006-1Q12 AJ 5.399 110 99 11,915 | 2043/12/15
MSC 2007-HQ11 AJ 5. 508 500 522 62,439 | 2044/ 2 /12
MSM 2006-8AR 1A2 0. 24375 113 60 7,188 | 2036/6 /25
NCSLT 2006-3 A4 0. 44375 400 364 43,532 | 2029/ 3 /26
NEF 2007-1 A7 1. 053 75 70 8,465 | 2046/ 1 /29
NRZT 2014-2A A3 3.75 1, 286 1,327 158, 628 | 2054/ 5 /25
OPMAC 2005-2 M3 0. 65375 1, 600 1, 406 168,127 | 2035/4 /25
ORGN 2006-A A2 2.4651 982 884 105,685 | 2037/10/15
PRIME 2005-5 1A3 8.0 35 35 4,283 | 2034/7/25
RAMC 2004-2 AV3 0. 65375 170 159 19,068 | 2034/7 /25
RASC 2003-KS2 MI1 4.8 219 195 23,330 | 2033/4/25
RASC 2005-KS12 M1 0.61375 1,190 1,102 131,741 | 2036/1 /25
SACO 06-5 1A1 0.47375 63 106 12,694 | 2036/4 /25
SACO 2006-6 A 0. 43375 197 322 38,519 | 2036/ 6 /25
SAIL 2004-8 A8 1. 17375 410 405 48,447 | 2034/ 9 /25
SARM 2004-10 2A 2.417332 74 73 8,824 | 2034/8/25
SASC 2006-ARS1 Al 0. 39375 1,212 101 12,097 | 2036/ 2 /25
SBAP 2015-20B 1 2.46 130 130 15,634 | 2035/2/1
SBAP 2015-20C 1 2.72 260 264 31,553 | 2035/3/1
SBIC 2015-10A 1 2.517 420 421 50,410 | 2025/3/10
SCSLC 2010-1 A3 1. 3061 150 151 18,109 | 2036/10/27
SLMA 2005-6 B 0. 5461 1,978 1,761 210,541 | 2044/1/25
SOFI 2014-A RC — 0.3 1,513 180,861 | 2124/7/14
SOFI 2014-B A2 2.55 2, 086 2,102 251,247 | 2029/8 /27
STACR 2014-DN1 M2 2.37375 1,060 1,071 128,124 | 2024/2 /25
STACR 2014-DN2 M2 1.82375 460 456 54,603 | 2024/ 4 /25
STACR 2014-HQ3 M3 4.92375 1, 850 1,936 231,406 | 2024/10/25
TENN VALLEY AUTHORITY 5.25 80 104 12,461 | 2039/9/15
WAMU 2007-0A2 1A 0. 827588 89 70 8,384 | 2047/3/1
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HER(ES | WBCMT 2007-C30 AJ 5.413 470 480 57,468 | 2043/12/15
(< &ifE) | WBCMT 2007-C30 AM 5. 383 20 21 2,534 | 2043/12/15
WFCM 2013-LC12 B 4.301341 30 32 3,879 | 2046/7/15
WFCM 2014-1.C18 AS 3. 808 190 200 24,012 | 2047/12/15
WECM 2015-C26 D 3.586 370 316 37,874 | 2048/2/15
WFCM 2015-1.C20 A5 3. 184 690 708 84,650 | 2050/4 /15
WFCM 2015-1.C20 AS 3. 467 850 872 104,281 | 2050/4 /15
WFRBS 2011-C3 XA 10 1. 578991 3, 554 182 21,845 | 2044/ 3/15
WFRBS 2014-C20 XA 10 1. 234346 2, 483 185 22,137 | 2047/ 5/15
WFRBS 2014-C22 D 3.909079 220 198 23,711 | 2057/9/15
WFRBS 2014-C24 C 4.29 230 238 28,508 | 2047/11/15
FeEkfEES: | FHLMC 30YR MAY FWD 4.5 6, 000 6, 526 779,994 | 2045/5/1
(EZETBA) | FHLMC 30YR MAY FWD 4.0 4,000 4, 267 509,995 | 2045/5/1
FHLMC GOLD 15YR MAY FWD 3.5 100 106 12,682 | 2030/5/1
FHLMC GOLD 15YR MAY FWD 2.5 300 307 36,786 | 2030/5/1
FHLMC GOLD 15YR MAY FWD 3.0 3, 000 3, 140 375,311 2030/5/1
FHLMC GOLD 30YR MAY FWD 3.5 8, 000 8,376 1,001,166 | 2045/5/1
FNMA 15YR MAY FWD 2.5 900 924 110,512 | 2030/5/1
FNMA 15YR MAY FWD 3.0 4, 600 4,819 576,078 | 2030/5/1
FNMA 15YR MAY FWD 3.5 2, 000 2,121 253,503 | 2030/5/1
FNMA 30YR MAY FWD 4.5 1,100 1,197 143,067 | 2045/5/1
FNMA 30YR MAY FWD 3.5 400 419 50,153 | 2045/5/1
FNMA 30YR MAY FWD 5.0 2, 700 3, 004 359,121 | 2045/5/1
GN 11 30YR MAY FWD 4.5 1,000 1,086 129,903 | 2045/5/ 1
GN 1T 30YR MAY FWD 4.0 5, 800 6, 177 738,383 | 2045/5/1
GNMA 30YR MAY FWD 3.5 100 105 12,601 | 2045/5/1
GNMA IT 30YR MAY FWD 3.5 4, 600 4,841 578,688 | 2045/5/1
WeSEAAE S | 1011778 BC / NEW RED FIN 6.0 110 114 13,689 | 2022/4/1
(BOREEAES) | ABBVIE INC 1.75 90 90 10,815 | 2017/11/6
ABBVIE INC 2.9 60 59 7,132 | 2022/11/6
ACCESS MIDSTREAM PARTNER 5.875 10 10 1,247 | 2021/4/15
ACCESS MIDSTREAM PARTNER 4. 875 40 40 4,857 | 2023/5/15
ACCESS MIDSTREAM PARTNER 4. 875 50 50 6,030 | 2024/3/15
ACTAVIS FUNDING SCS 3.45 200 205 24,560 | 2022/ 3/15
ACTAVIS FUNDING SCS 3.8 280 289 34,641 | 2025/3/15
ACTAVIS FUNDING SCS 4.55 130 135 16,239 | 2035/3/15
ACTAVIS FUNDING SCS 4.75 470 500 59,853 | 2045/3/15
AES CORP 7.375 10 11 1,334 2021/7/1
AES CORP 4. 875 70 67 8,115 | 2023/5/15
AES CORP 5.5 10 10 1,196 | 2024/ 3/15
ALLY FINANCTAL INC 3.5 60 59 7,117 | 2019/1 /27
ALLY FINANCIAL INC 7.5 72 84 10,111 | 2020/ 9/15
ALTICE FINANCING SA 6. 625 400 416 49,720 | 2023/2/15
ALTRIA GROUP INC 4.75 210 236 28,210 | 2021/5/5
ALTRIA GROUP INC 2.85 60 60 7,176 | 2022/8/9
ALTRIA GROUP INC 9.95 200 346 41,438 | 2038/11/10
ALTRIA GROUP INC 10.2 1,020 1,809 216,290 | 2039/2/6
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@At | ALTRIA GROUP INC 5.375 30 35 4,226 | 2044/1 /31
(AUREEAES) | AMAZON. COM INC 4.95 370 402 48,078 | 2044/12/5
AMER AIRLN 13-2 B PTT 5.6 180 187 22,382 | 2020/ 7/15
AMERTCA MOVIL SAB DE CV 5. 625 60 66 7,939 | 2017/11/15
AMERICA MOVIL SAB DE CV 5.0 190 216 25,833 | 2020/ 3/30
AMERICAN EXPRESS 2.65 76 75 9,051 | 2022/12/2
AMERICAN INTL GROUP 6. 25 120 135 16,224 | 2037/3/15
ANADARKO PETRO 6.375 30 33 3,994 | 2017/9/15
ANADARKO PETRO 4.5 400 417 49,936 | 2044/ 7 /15
ANHEUSER-BUSCH 2.5 750 743 88,919 | 2022/7/15
ANTERO RESOURCES FINANCE 5.375 30 29 3,513 | 2021/11/1
APACHE CORP 3.25 29 29 3,536 | 2022/4/15
APACHE CORP 6.0 60 72 8,616 | 2037/1/15
APACHE CORP 5.1 280 301 36,017 | 2040/9/1
ARGOS MERGER SUB INC 7.125 190 197 23,560 | 2023/ 3/15
AT&T INC 5.5 20 22 2,638 | 2018/2/1
AT&T INC 5.8 110 124 14,936 | 2019/2/15
AT&T INC 5.55 440 491 58,795 | 2041/8/15
AT&T INC 4.35 90 85 10,259 | 2045/6 /15
ATWOOD OCEANICS INC 6.5 20 19 2,303 | 2020/2/1
BAKER HUGHES INC 7.5 100 119 14,292 | 2018/11/15
BANK OF AMERICA CORP 6.5 380 405 48,489 | 2016/8/1
BANK OF AMERICA CORP 3.875 20 20 2,502 | 2017/3/22
BANK OF AMERICA CORP 5.75 10 11 1,319 | 2017/12/1
BANK OF AMERICA CORP 2.6 60 61 7,313 | 2019/1/15
BANK OF AMERICA CORP 5. 625 10 11 1,385 2020/7/1
BANK OF AMERICA CORP 5.0 10 11 1,353 | 2021/5/13
BANK OF AMERICA CORP 5.7 100 117 14,009 | 2022/1 /24
BANK OF AMERICA CORP 3.3 10 10 1,214 | 2023/1/11
BANK OF AMERICA CORP 4.0 300 319 38,187 | 2024/4/1
BANK OF AMERICA CORP 4.2 2, 560 2,648 316,566 | 2024/ 8 /26
BANK OF AMERICA CORP 4.25 500 515 61,591 | 2026/10/22
BANK OF AMERICA CORP 5.0 130 149 17,827 | 2044/1/21
BANK OF AMERICA CORP 4.875 1,030 1,158 138,429 | 2044/4/1
BARRICK GOLD COR 6.95 300 351 42,036 | 2019/4/1
BARRICK GOLD COR 4.1 110 109 13,059 | 2023/5/1
BARRICK NA FINANCE LLC 4.4 100 103 12,323 | 2021/5/30
BAXTER INTERNATIONAL 4.5 100 110 13,253 | 2019/8/15
BECTON DICKINSON AND CO 4.685 300 328 39,251 | 2044/12/15
BHP BILLITON FIN USA LTD 3.25 150 157 18,819 | 2021/11/21
BHP BILLITON FIN USA LTD 5.0 40 45 5,409 | 2043/9/30
BNP PARIBAS 2.375 100 102 12,230 | 2017/9/14
BOEING CO 4.875 90 103 12,385 | 2020/2/15
BP CAPITAL MARKETS PLC 3.125 80 80 9,677 | 2015/10/1
BP CAPITAL MARKETS PLC 3.506 400 411 49,190 | 2025/ 3 /17
BPCE SA 5.15 200 214 25,640 | 2024/ 7 /21
BPCE SA 5.15 400 429 51,281 | 2024/ 7/21
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Wi ttfE 2 | BURLINGTN NORTH SANTA FE 4. 55 200 219 26,260 | 2044/9/1
(AUREEAES) | CCO HLDGS LLC/CAP CORP 8.125 80 83 10,015 | 2020/ 4 /30
CCOH SAFARI LLC 5.5 20 20 2,471 | 2022/12/1
CCOH SAFART LLC 5.75 150 155 18,600 | 2024/12/1
CELGENE CORP 3.625 320 335 40,095 | 2024/5/15
CELGENE CORP 4. 625 500 539 64,467 | 2044/5/15
CELULOSA ARAUCO CONSTITU 4.75 210 219 26,252 | 2022/1/11
CENTURYLINK INC 5. 625 30 31 3,767 | 2020/4/1
CENTURYLINK INC 5. 625 330 332 39,769 | 2025/4/1
CHESAPEAKE ENERGY CORP 6.125 50 50 6,028 | 2021/2/15
CHESAPEAKE ENERGY CORP 5.75 10 9 1,169 | 2023/3/15
CIT GROUP INC 5.0 230 236 28,314 | 2023/8/1
CITIGROUP INC 6.0 290 319 38,164 | 2017/8/15
CITIGROUP INC 3.5 50 50 6,005 | 2023/5/15
CITIGROUP INC 5.5 2, 250 2, 559 305,923 | 2025/9/13
CITIGROUP INC 5.3 200 224 26,809 | 2044/5/6
CITIGROUP INC FRN 5. 35 30 29 3,486 | 2049/5 /29
CITIGROUP INC FRN 6.3 50 51 6,140 | 2049/11/15
COLGATE-PALMOLIVE €O 3.15 120 121 14,468 | 2015/8/5
COMCAST CORP 6.3 110 124 14,850 | 2017/11/15
COMCAST CORP 3.375 100 105 12,607 | 2025/2/15
COMCAST CORP 4.2 140 151 18,048 | 2034/8/15
COMCAST CORP 5. 65 30 37 4,460 | 2035/6/15
COMCAST CORP 6. 45 200 271 32,405 | 2037/3/15
COMCAST CORP 6.95 420 596 71,301 | 2037/8/15
COMCAST CORP 6.4 20 27 3,254 | 2040/3/1
CONCHO RESOURCES INC 6.5 43 45 5,409 | 2022/1/15
CONOCOPHILLIPS 6.0 70 82 9,883 | 2020/1/15
CONTINENTAL RESOURCES 5.0 60 59 7,137 | 2022/9/15
CONTL AIRLINES 6. 648 14 15 1,823 | 2017/9/15
CONTL AIRLINES 5.983 536 606 72,500 | 2022/4 /19
CREDIT AGRICOLE FRN 8.375 130 153 18,334 | 2049/12/13
CREDIT AGRICOLE SA 4,375 1,500 1,522 181,944 | 2025/3/17
€SC HOLDINGS LLC 6.75 160 179 21,394 | 2021/11/15
CSX CORP 4.1 200 208 24,860 | 2044/ 3/15
CVS CORP 5. 298 5 5 689 | 2027/1/11
CVS HEALTH CORP 3.375 200 208 24,876 | 2024/ 8 /12
CVS PASS-THROUGH TRUST 5.88 360 417 49,850 | 2028/1/10
DAVITA INC 5.125 130 133 15,964 | 2024/7 /15
DELTA AIR LINES 6.821 726 856 102,309 | 2022/8/10
DEVON ENERGY CORPORATION 3.25 30 30 3,653 | 2022/5/15
DEVON ENERGY CORPORATION 7.875 10 13 1,652 | 2031/9/30
DEVON ENERGY CORPORATION 5.6 60 70 8,393 | 2041/7/15
DIAGEO CAPITAL PLC 4. 828 140 159 19,061 | 2020/7/15
DIAGEO INVESTMENT CORP 2.875 330 336 40,220 | 2022/ 5/11
DISH DBS CORP 5.125 10 10 1,217 2020/5/1
DISH DBS CORP 5. 875 30 30 3,688 | 2022/7/15
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W@ &% | DISH DBS CORP 5.875 560 566 67,684 | 2024/11/15
(AUREEAES) | DUKE ENERGY CORP 3.55 110 117 14,048 | 2021/9/15
EAGLE SPINCO INC 4,625 250 247 29,581 | 2021/2/15
EATON CORP 1.5 20 20 2,402 | 2017/11/2
EATON CORP 2.75 530 531 63,560 | 2022/11/2
EATON CORP 4.15 260 266 31,887 | 2042/11/2
ECOLAB INC 4.35 10 11 1,323 | 2021/12/8
ECOPETROL SA 5.875 240 230 27,514 | 2045/ 5 /28
EL PASO CORPORATION 7.75 90 111 13,272 | 2032/1/15
EL PASO NATURAL GAS 8.375 120 155 18,547 | 2032/6/15
ENTERPRISE PRODUCTS FRN 7.034 250 269 32,158 | 2068/1/15
FAMILY TREE ESCROW LLC 5. 25 130 137 16,392 | 2020/3/1
FIRST DATA CORPORATION 12. 625 10 11 1,419 | 2021/1/15
FIRST DATA CORPORATION 11.75 58 67 8,049 | 2021/8/15
FIRSTENERGY CORP 2.75 20 20 2,447 | 2018/3/15
FIRSTENERGY CORP 4.25 390 407 48,710 | 2023/3/15
FIRSTENERGY CORP 7.375 1,110 1,412 168,819 | 2031/11/15
FLORIDA EAST COAST HLDGS 6.75 120 121 14,485 | 2019/5/1
FNMA DISCOUNT NT - 430 396 47,350 | 2019/10/9
FORD MOTOR CRED 3. 664 200 207 24,779 | 2024/9/8
FORD MOTOR CRED 4.75 1, 360 1,488 177,864 | 2043/1/15
FREEPORT-MC C AND G 3.55 135 125 15,054 | 2022/3/1
FRESENIUS MED CARE IT 5. 625 170 184 22,096 | 2019/ 7 /31
FRESENIUS MED CARE 1T 4.125 80 81 9,752 | 2020/10/15
GENERAL ELEC CAP CORP 1.625 30 30 3,596 | 2015/7/2
GENERAL ELEC CAP CORP 0.85 40 40 4,792 | 2015/10/9
GENERAL ELEC CAP CORP 6.0 170 199 23,785 | 2019/8/7
GENERAL ELEC CAP CORP 4.65 70 79 9,503 | 2021/10/17
GENERAL ELEC CAP CORP 3.15 680 704 84,223 | 2022/9/7
GENERAL ELEC CAP CORP 6. 875 700 1,009 120,689 | 2039/1 /10
GENERAL ELEC CAP CORP 4.5 30 33 4,054 | 2044/3/11
GENERAL ELEC CAP CRP FRN 6. 375 150 162 19,451 | 2067/11/15
GENERAL MOTORS 6.25 630 780 93,274 | 2043/10/ 2
GENERAL MOTORS FINL €O 4,375 210 224 26,856 | 2021/ 9/25
GILEAD SCIENCES INC 3.7 610 652 78,026 | 2024/4/1
GILEAD SCIENCES INC 3.5 200 212 25,347 | 2025/2/1
GILEAD SCIENCES INC 4.8 100 115 13,781 | 2044/4/1
GLAXOSMITHKLINE CAPITAL 2.85 50 50 6,085 | 2022/5/8
GOLDMAN SACHS GROUP 6.75 740 964 115,324 | 2037/10/ 1
GOLDMAN SACHS GROUP INC 5.75 200 233 27,955 | 2022/1/24
GOLDMAN SACHS GROUP INC 4.0 1,880 1,990 237,927 | 2024/3/3
GOLDMAN SACHS GROUP INC 3.85 300 314 37,631 | 2024/7/8
HCA INC 4.25 250 258 30,925 | 2019/10/15
HCA INC 7.5 320 375 44,891 | 2022/ 2/15
HCA INC 5.875 50 55 6,610 | 2022/3/15
HCA INC 5.0 10 10 1,269 | 2024/3/15
HCA INC 5.375 60 63 7,574 | 2025/2/1
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ML % | HEINEKEN NV 1.4 20 20 2,402 | 2017/10/1
(FOREEAER) | HESS CORP 8.125 58 69 8,317 | 2019/2/15
HEXION US FINANCE CORP 6. 625 40 36 4,326 | 2020/4/15
HJ HEINZ CO 4.25 10 10 1,226 | 2020/10/15
HJ HEINZ CO 4. 875 460 500 59,789 | 2025/2/15
HSBC BANK PLC 4.75 180 203 24,296 | 2021/1/19
HSBC HOLDING PLC 4.25 630 663 79,327 | 2024/ 3/14
HSBC HOLDINGS PLC 5.25 500 574 68,623 | 2044/3/14
HUMANA INC 3.15 100 100 12,068 | 2022/12/1
HUMANA INC 4.625 20 20 2,478 | 2042/12/1
ILFC E-CAP TRUST I FRN 6.25 200 192 23,007 | 2065/12/21
INTELSAT JACKSON HLDG 7.5 110 113 13,558 | 2021/4/1
INTESA SANPAOLO SPA 5.017 790 811 97,017 | 2024/ 6 /26
JOHN DEERE CAPITAL CORP 2.25 30 30 3,666 | 2019/4 /17
JOHN DEERE CAPITAL CORP 1.7 10 9 1,189 | 2020/1/15
JP MORGAN CHASE & CO 4.25 270 295 35,332 | 2020/10/15
JP MORGAN CHASE & CO 3.375 30 30 3,612 | 2023/5/1
JP MORGAN CHASE & CO 3.625 240 250 29,908 | 2024/5/13
JP MORGAN CHASE & CO 3.875 1,100 1,127 134,777 | 2024/ 9/10
JPMORGAN CHASE & CO 4.125 420 435 52,066 | 2026/12/15
KERR-MCGEE CORP 6.95 100 125 15,023 | 2024/7/1
KEY ENERGY SERV 6.75 50 32 3,832 2021/3/1
KRAFT FOODS INC 3.5 430 445 53,301 | 2022/6/6
KROGER CO 6.15 80 93 11,212 | 2020/1/15
LLOYDS TSB BANK PLC 4.5 300 312 37,290 | 2024/11/ 4
LORILLARD TOBACCO CO 3.75 400 406 48,531 | 2023/ 5/20
MARKWEST ENERGY PART/FIN 5.5 40 41 4,960 | 2023/2/15
MARKWEST ENERGY PART/FIN 4. 875 440 450 53,837 | 2024/12/1
MEDTRONIC INC 4.45 60 66 7,998 | 2020/3/15
MEDTRONIC INC 3.5 1,050 1,105 132,079 | 2025/3/15
MERCK & CO INC 2.75 200 200 24,007 | 2025/ 2/10
MERRILL LYNCH 6. 875 100 114 13,691 | 2018/4 /25
METLIFE INC 6.4 600 714 85,337 | 2066/12/15
MIDAMERICAN ENERGY HLDGS 6.5 10 13 1,615 | 2037/9/15
MOLSON COORS BREWING CO 3.5 10 10 1,235 | 2022/5/1
MONDELEZ INTERNATIONAL 4.0 200 218 26,124 | 2024/2/1
MORGAN STANLEY 0. 7066 280 279 33,413 | 2016/10/18
MORGAN STANLEY 4.75 10 10 1,272 2017/3/22
MORGAN STANLEY 5.5 400 460 55,002 | 2020/ 7 /24
NBCUNIVERSAL MEDIA LLC 4.375 300 336 40,086 | 2021/4/1
NOBLE ENERGY INC 4.15 110 116 13,901 | 2021/12/15
NOVARTIS SECS INVEST LTD 5.125 130 147 17,588 | 2019/ 2/10
NUMERICABLE GROUP SA 6.25 370 379 45,327 | 2024/ 5/15
NVR INC 3.95 10 10 1,253 | 2022/9/15
OCCIDENTAL PETROLEUM 3.125 60 61 7,404 | 2022/2/15
OCCIDENTAL PETROLEUM 2.7 20 19 2,381 | 2023/2/15
ORACLE CORP 1.2 70 70 8,393 | 2017/10/15
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MmttfE % | PACIFIC GAS & ELECTRIC 6. 05 1,170 1,524 182,182 | 2034/3/1
(BOREEAES) | PEMEX PROJ FDG MASTER TR 6.625 270 311 37,283 | 2035/6/15
PENN VIRGINIA RESOURCE 8.375 32 34 4,173 | 2020/6/1
PENN VIRGINIA RESOURCE 6.5 50 52 6,312 | 2021/5/15
PEPSICO INC 0.7 70 70 8,376 | 2015/8/13
PEPSICO INC 7.9 24 29 3,487 | 2018/11/ 1
PERNOD-RICARD SA 4.45 400 432 51,684 | 2022/1/15
PERNOD-RICARD SA 5.5 200 243 29,048 | 2042/1/15
PETROBRAS GLOBAL FINANCE 6.25 830 797 95,357 | 2024/ 3/17
PETROBRAS INTL FIN €O 3.875 50 49 5,946 | 2016/ 1 /27
PETROBRAS INTL FIN CO 6.125 70 71 8,544 | 2016/10/6
PETROBRAS INTL FIN CO 5.75 52 49 5,919 | 2020/1 /20
PETROBRAS INTL FIN CO 5.375 150 139 16,695 | 2021/1 /27
PETROLEOS MEXICANOS 3.5 18 17 2,117 | 2023/1/30
PETROLEOS MEXICANOS 5.5 110 111 13,291 | 2044/6 /27
PETROLEOS MEXICANOS 6. 375 350 397 47,544 | 2045/ 1 /23
PFIZER INC 4.4 70 76 9,178 | 2044/5/15
PHILIP MORRIS 2.9 90 92 11,085 | 2021/11/15
PHILIP MORRIS 2.5 230 228 27,325 | 2022/ 8 /22
PHILIP MORRIS 4.5 60 65 7,803 | 2042/3/20
PLAINS E&P COMP 6.5 6 6 760 | 2020/11/15
QEP RESOURCES INC 6. 875 30 31 3,805 | 2021/3/1
QEP RESOURCES INC 5. 25 40 39 4,691 | 2023/5/1
RABOBANK NEDERLAND 3.375 130 135 16,200 | 2017/1/19
RABOBANK NEDERLAND 3.95 250 260 31,081 | 2022/11/9
RABOBANK NEDERLAND 4.625 300 325 38,923 | 2023/12/1
RABOBANK NEDERLAND 5.75 750 927 110,896 | 2043/12/ 1
RANGE RESOURCES CORP 6.75 90 93 11,200 | 2020/8/1
RANGE RESOURCES CORP 5.0 120 119 14,324 | 2023/3/15
RAYTHEON CO 3.125 30 31 3,786 | 2020/10/15
REGENCY ENERGY PARTNERS 5.875 53 57 6,920 | 2022/3/1
REYNOLDS AMERICAN INC 3.25 440 440 52,612 2022/11/1
REYNOLDS GRP ISS/REYNOLD 5.75 200 207 24,830 | 2020/10/15
RIO TINTO FIN USA LTD 2.5 50 50 6,082 | 2016/5/20
RIO TINTO FIN USA LTD 3.5 100 105 12,663 | 2020/11/ 2
RIO TINTO FIN USA LTD 4.125 20 21 2,582 | 2021/5/20
RIO TINTO FIN USA LTD 3.75 30 31 3,796 | 2021/9/20
ROCHE HLDGS INC 6.0 22 25 3,053 | 2019/3/1
ROYAL BK OF SCOTLAND PLC 2.55 10 10 1,203 | 2015/9/18
ROYAL BK OF SCOTLAND PLC 4.65 30 31 3,791 | 2018/6/4
ROYAL BK OF SCOTLAND PLC 6.125 40 45 5,390 | 2022/12/15
ROYAL BK OF SCOTLAND PLC 6.1 40 44 5,330 | 2023/6/10
ROYAL BK OF SCOTLAND PLC 6.0 290 323 38,690 | 2023/12/19
ROYAL BK OF SCOTLAND PLC 5.125 890 937 112,090 | 2024/5 /28
ROYAL BK SCOTLND FRN 7.648 20 25 3,023 | 2049/8/29
SABINE PASS LIQUEFACTION 5. 625 100 101 12,176 | 2021/2/1
SAMSON INVESTMENT CO 9.75 130 20 2,408 | 2020/2/15
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MmttfE % | SCHAEFFLER HLDG FIN BV 6.75 200 217 25,935 | 2022/11/15
(BOREEMES) | SHELL INTL FIN 3.25 110 111 13,308 | 2015/9 /22
SHELL INTL FIN 6. 375 70 96 11,578 | 2038/12/15
SINOPEC GRP OVERSEA 2014 4. 375 430 468 55,986 | 2024/4/10
SLM CORP 5. 625 145 119 14,232 | 2033/8/1
SMURFIT CAPITAL FNDG PLC 7.5 95 114 13,625 | 2025/11/20
SOUTHERN COPPER CORP 5.25 380 343 41,100 | 2042/11/8
SPRINT CAP CORP 8.75 40 41 4,978 | 2032/3/15
SPRINT CORP 7.25 60 60 7,287 | 2021/9/15
SPRINT CORP 7.625 930 935 111,848 | 2025/2/15
STANDARD CHARTERED PLC 5.7 500 557 66,641 | 2044/ 3 /26
STANDARD CHARTERED PLC 5.7 500 557 66,641 | 2044/ 3 /26
STATE STREET CORP 4.956 150 162 19,393 | 2018/3/15
TEACHERS INSUR & ANNUITY 4.9 900 1,016 121,502 | 2044/9/15
TELEFONICA EMISIONES 6.221 20 22 2,641 | 2017/7/3
TELEFONICA EMISIONES 5. 877 20 23 2,764 | 2019/7/15
TEMASEK FINANCIAL I LTD 2.375 250 249 29,821 | 2023/1/23
THERMO FISHER SCIENTIFIC 3.6 30 31 3,762 | 2021/8/15
TIME WARNER CABLE INC 8.25 190 233 27,860 | 2019/4/1
TIME WARNER CABLE INC 4.125 200 215 25,746 | 2021/ 2/15
TIME WARNER CABLE INC 4.0 200 214 25,665 | 2021/9/1
TIME WARNER CABLE INC 6.55 340 430 51,420 | 2037/5/1
TIME WARNER CABLE INC 5.5 10 11 1,377 | 2041/9/1
TIME WARNER ENT 8.375 20 29 3,493 | 2033/7/15
TIME WARNER INC 4.75 60 67 8,034 | 2021/3/29
TIME WARNER INC 7.7 310 440 52,696 | 2032/5/1
TIME WARNER INC 6.25 370 476 56,900 | 2041/ 3 /29
TOYOTA MTR CRED 1.25 80 80 9,598 | 2017/10/5
TRANSOCEAN INC 5. 05 30 30 3,630 | 2016/12/15
TYSON FOODS INC 5.15 40 46 5,681 | 2044/8/15
UAL 2009-2A PASS THRU TR 9.75 9 10 1,249 | 2017/1/15
UBS AG STAMFORD CT 2.375 250 253 30,239 | 2019/8/14
UNILEVER CAPITAL CORP 4.8 150 167 20,072 | 2019/2/15
UNITED RENTALS NORTH AM 5.75 150 155 18,555 | 2024/11/15
UNITED TECHNOLOGIES CORP 4.5 40 44 5,318 | 2042/6/1
UNITEDHEALTH GROUP INC 6.0 180 203 24,323 | 2018/2/15
VALE OVERSEAS LIMITED 4.375 85 81 9,704 | 2022/1/11
VALE OVERSEAS LIMITED 6. 875 687 649 77,682 | 2036/11/21
VERIZON COMMUNICATIONS 4.5 10 11 1,324 | 2020/ 9/15
VERIZON COMMUNICATIONS 3.45 50 52 6,309 | 2021/3/15
VERIZON COMMUNICATIONS 5.15 790 909 108,762 | 2023/9/15
VERIZON COMMUNICATIONS 6.4 104 130 15,557 | 2033/9/15
VERIZON COMMUNICATIONS 6.55 2, 802 3, 645 435,705 | 2043/9/15
VERIZON COMMUNICATIONS 4. 862 231 243 29,072 | 2046/ 8 /21
VERIZON COMMUNICATIONS 5.012 60 62 7,415 | 2054/8/21
VIACOM INC 4.25 30 31 3,793 | 2023/9/1
VOYA FINANCIAL INC 5.7 200 247 29,543 | 2043/ 7/15
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@At 2% | VRX ESCROW CORP 5.375 610 619 74,091 | 2020/ 3 /15
(BOREEAES) | WAL-MART STORES 6.2 100 136 16,312 | 2038/4/15
WASTE MANAGEMENT INC 4.6 20 22 2,670 | 2021/3/1
WASTE MANAGEMENT INC 3.5 30 31 3,737 | 2024/5/15
WEA FINANCE LLC/WESTFIEL 3.75 300 310 37,101 | 2024/9/17
WEA FINANCE LLC/WESTFIEL 3.75 900 931 111,303 | 2024/9/17
WELLPOINT INC 1.25 20 20 2,396 | 2015/9/10
WELLPOINT INC 5.875 110 120 14,397 | 2017/6/15
WELLPOINT INC 3.125 210 212 25,436 | 2022/ 5/15
WELLS FARGO & COMPANY 3.676 70 72 8,659 | 2016/6 /15
WELLS FARGO & COMPANY 2.1 10 10 1,221 2017/5/8
WELLS FARGO & COMPANY 1.5 30 30 3,611 | 2018/1/16
WELLS FARGO & COMPANY 3.45 30 30 3,685 | 2023/2/13
WELLS FARGO & COMPANY 4.48 1,409 1,537 183,805 | 2024/1/16
WELLS FARGO & COMPANY 4.1 200 211 25,273 | 2026/6/3
WELLS FARGO & COMPANY 5.375 30 35 4,204 | 2043/11/2
WELLS FARGO & COMPANY 4.65 1,070 1,137 135,975 | 2044/11/ 4
WILLIAMS COS INC 7.875 565 658 78,671 | 2021/9/1
WILLIAMS COS INC 7.5 59 64 7,668 | 2031/1/15
WM WRIGLEY JR CO 2.9 330 341 40,760 | 2019/10/21
WYETH 5.95 50 64 7,726 | 2037/4/1
XSTRATA FIN CAN 2.05 40 40 4,798 | 2015/10/23
XSTRATA FIN CAN 2.7 40 40 4,858 | 2017/10/25
Z0ETIS INC 3.25 420 420 50,269 | 2023/2/1
I B 34, 481, 546
A¥ o FAXV AR | FAFaY
[Ef&FEZ | MEXICAN BONOS DESARR FIX 8.0 2,870 3,224 25,859 | 2020/6 /11
MEXICAN BONOS DESARR FIX 6.5 11, 451 12,072 96,822 | 2022/6/9
MEXICAN BONOS DESARR FIX 7.75 14, 660 17, 339 139,059 | 2042/11/13
7 i 261, 741
= 2t 34,743, 287
(1) FERBGENL, BIR ORI % 20728 E O X E S5 72 ARG O M L 0 ERE L2 b o Td,
(2) #Em - FFMAED HALARIX OIS C,
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(FAUH) Tk FL TR FL T
e B T B A FNMA 30YR APR FWD 3.5 800 841 100, 544 2045/ 4/ 1
FNMA 30YR APR FWD 4.0 800 855 102, 266 2045/ 4/ 1
GNMA II 30YR APR FWD 4.0 800 853 101, 987 2045/ 4 /1
= 7t 304, 798
(GE1) FEHEAEIL. BIROWHE & b 7S E O k% G5 e ERE O R L 0 FEIRE L= b DT,
(E2) % - SO BRI 05T,
. SER A SIS
#1E RIA) ¥ # *
§ i . . e i i -
R B rew | RERnem | - ¢
REDE)) 0 T K R 11 %
WA OPPORTUNISTIC US$ HIGH YIELD LTD 3 35 9,418 1, 125, 722 2.2
N = ] e 4 # 3 35 9,418 1,125,722
&% Il ¥ < bk R > 1 1 — <2.2%>
(E1) FEMEAEIL. WROWHIZ H 28 E R TEA G (E 7 BRI O M L 0 FERE L b 0T,
(E2) MIRELHMOC ST, ML EREIC T 5 B LS reaf 2L AE o e 35,
(E3) A%, SO BRI 0ET,
. SYERE| DRRAIHI RS
=l L] N
% " o C % # W
=P =Pl
&SI | US 5YR 1506 7,596 -
US 2YR 1506 - 262
st US 10YR 1506 — 448
US 20YR 1506 215 -
US UL 1506 1, 457 -
AT E] 90 EURS 1703 471 —
90 EUR$ 1606 7,310 -
90 EUR$ 1512 475 -
90 EUR$ 1612 8, 434 -
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44 TYK5 P 0424 7k 1 0. 183015
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TYM5 P 0522 7w bk — 0. 795555
USK5 C 0424 a—)L — 0.95243
USM5 C 0522 o—)L — 0. 56025
USM5 P 0522 7w bk — 0. 20169
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RS 171, 993 0.3
INFEAE 34, 743, 287 56. 9
Eita - | 1,125,722 1.8

a—)L - m— % Zofh 25, 036, 952 41.0

PG e PERRER 61,077, 954 100. 0

(1) FHIEEED HALARI OIS T,

(TE2) YHRITIVT DIMIAHIEFE (49, 863, 323F 1) DIREH{FFEMERE (61,077, 954F M) (129 % L#E1E81. 6% T,

(FE3) SMTERPER, HIR ORI 2 4073 6 O RE BIR T2 RS DM L 0 IR L2 b 0T, Zrds, 417 HICH T LA IHG
L= ME TR FA=119.52[4, 1 A% a2y =802M T,

OREEEDMEFDRE

BT 7 FIZBW T e BGI 0N, [HREEFEROBREENCET 2ER] ISR VIS ORENLE L SNTEED
Wz oW TIE, B AAAREEEEEANSLEZRG O#A, i, NWERCHT O REZRZELE L, NRHHEGD

(20144E 4 H 8 B 5201644 H 7 HET) IZRE LGB NE, AMRERIG 23140 H 0 | UEZIEHI W TIE, Yk
BTIEND S OREREHELZZHL TEY £,




LM - XEfE%27 - 75XFD

OF#E. aff. tARVEEMENRKT iss4f7850 OBIWODIKR (01454 A8B~201554A7H)
TH El ERLES TH H El i
A A
W #HE 61,323, 561, 865 O EETE 588, 649, 719
=T 19, 895, 509, 700 i 561 509, 171
(B AR 171, 993, 762 SIS » 529,
AR GHImAR) 34, 743, 287, 560 Z OIS 4B 27,120, 548
P RESs GEATAR) 1, 125, 722, 190 (B) HifFEHFTEEAE 4,085, 394, 937
;;;%?7Vayﬁ) 1,202, 677 A 1,353,013, 764
N 4, 862, 080, 659 .
—— 161, 485, 705 FEEH A 267,618,827
AL 2 26, 083, 147 (C) %YEGIZEm]5E% 339, 255,123
NS R e 336, 196, 465 R GRS 718, 338, 006
(B) ﬁi% ]0, 830, 929, 800 f&?ﬁﬁ A 379, 082, 883
a— - F Ty a () 8,274,921 .
Ty b AT a5 1, 180, 260 0 RERAS A 461854
KA 10, 516, 676, 236 (B) Z#EHE(A+B+C+D) 5,008, 680, 825
FeAHE 304, 798, 383 (F) mifAfgiaRs 1,148, 230, 738
© MAERE(A-B) 50, 492, 632, 065 @) BmEREEEES 11,939, 051, 337
JLAR 33,475, 315, 985 - o
’ ’ H HEEES A 1,078, 646, 820
YRR R 25 4 17,017, 316, 080 ® %ﬁiﬁﬁ%
175 0% Y EEffZE (C/ D) 15, 084F9 RFFHREE (1) 17,017, 316, 080
< VEFLEHIE> (FE1) #HIEOWRM O T (B) FMEEHTEREI S KON (C) £ MEEI
() oADK EMEIERIIHROFMIBZI LD bDOEEHET,
By oA 5,281, 871, 5621 (FE2) HEORROFTO EBMERZBES L H L0, FE
B INER E ST AKE 30, 884, 924, 000 OBMEREOEE, BMFEZ LM beAZZE LS
e — AR e A 2,691, 479, 577H TERES OV ET,

HRIZB T I ARDNGR
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6, 385, 940, 1271
22,833,732, 726
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3,212,942, 386
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664 013ESATH) | 10,241 27 1.0| 323.52 2.1 — — 113.3| A 5.4 4,948
674 (20136 A 7H) 9,852 24 A3.6] 315.96 AN2.3 — — 112.5| A 6.3 4, 744
6841 (2013 7T A 8 ) 9,946 21 1.2| 315.63 A0. 1 — — 109.5 — 4,869
694 (20138 A 7H) 9, 638 21 AN2.9] 308.51 AN2.3 — — 112.4 — 4,777
041 (201359 9 H) 9,727 20 1.1] 308.82 0.1 — — 113.7 — 4,948
L (013510 7H) 9,642 9 A0.7] 308.58 AO. 1 — — 119.8] A 2.7 5,030
1241 (0135 11A 7H) 9,828 24 2.2 314.95 2.1 — — 117.0]  A10.9 5,273
TSI Q0I3EIZH9H) | 10,210 23 4.1] 326.22 3.6 — — 117.2] All.2 5,924
UHQUWETATH) | 10,359 26 1.7] 332.56 1.9 — — 118.0] AI12.0 6,139
B Q04ELRTH) | 10,166 26 Al.6] 327.88 Al. 4 — — 111.9] A 1.7 6,833
164 (043 ATH) 10, 305 17 1.5 332.73 1.5 — — 111.8] A 3.7 7, 856
THQE4RTE) | 10,336 21 0.5] 335.26 0.8 — — 119.9] A 3.2 8,185
WBHQOUESATH) | 10, 267 15 A0.5]  332.09 A0.9 — — 119.7] A 2.0 8,575
19 (0146 A 9H) 10, 396 17 1.4] 336.43 1.3 — — 119.0] A 9.1 9,772
80 (04T ATH) | 10, 350 15 AN0.3]  335.04 AN0. 4 — — 115.8] A 1.8 11,188
8L (048 A TH) 10, 374 15 0.4| 337.91 0.9 — — 117.5] A 2.5] 13,679
S QI4E9A8H) | 10,679 15 3.1[ 347.33 2.8 — — 113.7 — | 16,608
834 (014104 7H) 11, 065 19 3.8| 362.65 4.4 — — 118.9] A 3.0] 19,700
BUQEIATH) | 11,668 18 5.6 382.07 5.4 — — 114.1] A 0.2] 24,562
(0141201 8H) | 12,330 20 5.8 | 405.85 6.2 — — 117.1] A 5.5| 28,842
8M(IMETATH) | 12,179 19 AL 1] 402.79 ANO0. 8 — — 117.5] A 4.9] 30,714
874 (2015824 9H) 12,197 20 0.3 404.64 0.5 — — 113.8 — | 32,801
884 (201563 A 9 ) 12, 280 19 0.8 408.10 0.9 — — 116.7] A 3.4 37,159
SOMIAE4ATH) | 12,292 23 0.3] 407.40 AO0. 2 — — 115.0] A 9.9] 41,246
90 (01555 A 7R) 12, 054 24 AL.7] 403.04 Al 1 — — 112.7] A 7.9 37,749
IMQIGE6A8H) | 12,572 27 4.5]  421.07 4.5 — — 116.1] A 9.2] 39,231
QM (QIETHTR) 12, 306 25 A1.9] 413.39 Al1.8 — — 115. 1 4.3] 41,607
BHQIESHTH) | 12,508 28 1.9] 421.29 1.9 — — 117.1 7.9 42,116
9HQIEIATH) | 11,948 20 A4.3] 404,04 N4, 1 — — 112.4] A 3.3] 42,816
95 QI TH) | 12, 064 24 1.2 409.80 1.4 — — 116.1] A 6.3] 44,595

(1) SRR O J§ TR 1T LA A F
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(1) B SRITE VTR — 58 Y TR,
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2015%F4 A 7H| 12,292 — | 407.40 - - - 115.0] A 9.9
59081 4 & 12, 163 A1.0] _ 405.34 A0.5 — - 116.0[  Al13.1
S
20155 A 7H | 12,078 AL.7|  403.04 Al 1 — — 112.7] A 7.9
G
2015%E5 A 7H| 12,054 —| 403.04 - - - 12.7] A 7.9
H914] 5 K 12, 565 4.2| 421.39 4.6 — — 117.4] A 9.4
€ ES)
20156 A8 H | 12,599 4.5| 421.07 4.5 — — 116.1] A 9.2
G
2015%E6 A8 H | 12,572 —| 421.07 — — — 116.1] A 9.2
559241 6 H 12, 264 A2.4]  412.04 A2.1 — — 112.8] A 1.1
€ ES)
20167 H7H | 12,331 A1.9]  413.39 NA1.8 — — 115.1 4.3
G
2015E7A7H| 12,306 —| 413.39 — — — 115. 1 4.3
¥5938] 7 Ak 12,454 1.2] 419.56 L5 - — 117.3 5.9
[ ES)
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Moo= Fietiagicy | NERGE | RERE AT ERFEH A
TAYT % TF v F K TM
[EfEFES: | 0.875% US TREASURY 07/18 0. 875 19, 770 19, 786 2,380,510 | 2018/7 /15
1.125% US TREASURY 06/18 1.125 11, 705 11,796 1,419,267 | 2018/6/15
1.375% US TREASURY 09/20 1.375 340 340 40,987 | 2020/ 9 /30
1.625% US TREASURY 06/20 1.625 16, 710 16, 953 2,039,697 | 2020/ 6 /30
1.625% US TREASURY 07/20 1. 625 46, 465 47,128 5,669,981 | 2020/ 7 /31
2.5% US TREASURY 02/45 2.5 18, 440 16, 991 2,044,269 | 2045/2/15
2.625% BRAZIL REP 1/23 2.625 3,070 2,617 314,872 | 2023/1/5
3% US TREASURY 05/45 3.0 18, 135 18,579 2,235,287 | 2045/5/15
4.5% URUGUAY 08/24 4.5 1,220 1,277 153,750 | 2024/ 8 /14
4. T5%UNITED MEXICAN 3/44 4.75 1, 405 1,352 162,696 | 2044/3/8
5. 125% REPUB PORTU 10/24 5.125 845 901 108,446 | 2024/10/15
US TREASURY 2016-07 0. 120006 104, 570 104, 582 12,582,376 | 2016/ 7 /31
US TREASURY 2016-10 0. 103006 20,910 20, 905 2,515,116 | 2016/10/31
US TREASURY 2017-04 0. 124006 3,025 3,023 363,730 | 2017/4 /30
i {EEES | 4. 447% NEWJERSEYED 6/20 4. 447 2, 760 2,795 336,289 | 2020/6/15
5.1% ILLINOIS ST 6/33 5.1 640 600 72,218 | 2033/6/1
5.985% NEW YORK N 12/36 5. 985 1,035 1,244 149,702 | 2036/12/ 1
6.314% CHICAGO IL 1/44 6.314 250 229 27,606 | 2044/1/1
7.3% CALIFORNIA ST 10/39 7.3 1,000 1,383 166, 445 | 2039/10/ 1
FEERMES: | 3% FNCI 10/15 3.0 11, 870 12, 389 1,490,558 | 2030/10/ 1
(B ARME | 3% FNCT 11/15 3.0 6,570 6, 846 823,690 | 2030/11/1
3% FNCL 11/15 3.0 11, 285 11, 444 1,376,844 | 2045/11/ 1
3% G2SF 10/15 3.0 17, 905 18, 330 2,205,311 | 2045/10/ 1
3% G2SF 11/15 3.0 690 704 84,813 | 2045/11/1
3.5% FN AS5175 1505 3.5 7,399 7,765 934,240 | 2045/6/1
3.5% FN AX7327 1410 3.5 7,506 7,863 946,063 | 2044/9/1
3.5% FN AZ2145 1507 3.5 3, 603 3,781 454,973 | 2045/7/1
3.5% FNCI 11/15 3.5 4,160 4,397 529,033 | 2030/11/1
3.5% FNCL 11/15 3.5 20, 860 21,758 2,617,797 | 2045/11/1
4% FGLMC 11/15 4.0 3,910 4,159 500,483 | 2045/11/1
4% FN AV4538 1402 4.0 9, 597 10, 327 1,242,507 | 2044/2/1
4% FNCL 11/15 4.0 12, 825 13, 670 1,644,654 | 2045/11/1
4.5% FNCL 11/15 4.5 12, 530 13,592 1,635,373 | 2045/11/1
4.5% G2SF 10/15 4.5 4,515 4,863 585,148 | 2045/10/ 1
5% FG A93635 5.0 438 487 58,629 | 2040/9/1
5% FG 601959 5.0 715 788 94,847 | 2035/12/1
5% FG 12308 5.0 14 14 1,802 | 2020/12/1
5% FN 254903 5.0 1,472 1,633 196,577 | 2033/10/ 1
5% FN 357426 5.0 1,434 1,591 191,529 | 2033/9/1
5% FN 845444 5.0 6 6 795 | 2021/3/1
5% FN 963302 5.0 444 478 57,531 | 2023/5/1
5% FN AD5170 5.0 181 203 24,430 | 2040/7/1
5% FN AE1579 5.0 284 318 38,258 | 2040/9/1
5% FN AL5788 5.0 2,220 2, 460 296,074 | 2042/5/1
5.5% FG A92262 5.5 44 49 5,947 | 2040/5/1
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HpkfES | 5.5% FG J06488 5.5 53 58 7,027 | 2022/12/1
(< &) | 5.5% FN 735358 5.5 537 608 73,259 | 2035/2/1
5.5% FN 889176 5.5 232 261 31,498 | 2038/3/1

5.5% FN 965449 5.5 31 33 4,058 | 2022/11/1

5.5% FN 966794 5.5 313 342 41,176 | 2023/2/1

5.5% FN 967588 5.5 91 98 11,898 | 2022/12/1

5.5% FN AD8281 5.5 68 77 9,328 | 2040/7/1

5.5% FN AE1559 5.5 324 362 43,610 | 2040/8/1

5.5% FNCL 11/15 5.5 2,945 3,289 395,723 | 2045/11/1

5.5% PETROLEOS MEX 1/21 5.5 2,070 2,230 268,342 | 2021/1/21

6% FN 956163 6.0 127 137 16,535 | 2022/10/1

6% FN 956178 6.0 24 25 3,112 2022/10/1

6% FN AA0616 6.0 91 103 12,415 2039/2/1

6. 25% HUNGARTAN DEV10/20 6. 25 610 678 81,616 | 2020/10/21

W@ S | 10. 2% ALTRIA GROUP 2/39 10. 2 63 103 12,473 | 2039/2/6
(BIEEMES) | 2% ARC PROP OPER LP 2/17 2.0 1,190 1,170 140,842 | 2017/2/6
2.19% AFIN 2013-1 D 2.19 425 427 51,375 | 2021/9/20

2.2% PNC BANK NA 01/19 2.2 350 354 42,600 | 2019/1 /28

2.27% SDART 2013-1 D 2.27 550 553 66,616 | 2019/1/15

2.4751% JPMCC 2012-LC9 A 2.4751 395 399 48,041 | 2047/12/15

2.5% ABN AMRO BANK 10/18 2.5 2,715 2, 756 331,687 | 2018/10/30

2.52% SDART 2012-6 D 2.52 760 768 92,438 | 2018/ 9/17

2.6% AMER EXPRESS 9/20 2.6 1,300 1,313 158,080 | 2020/9/14

2.68% AMCAR 2012-4 D 2.68 655 662 79,750 | 2018/10/ 9

2.7% SDART 2012-5 C 2.7 1,130 1,138 136,944 | 2018/8/15

2. T5%GOLDMAN SACHS 09/20 2.75 570 575 69,217 | 2020/ 9/15

2.76% SDART 2014-2 D 2.76 1,190 1,195 143,790 | 2020/2/18

2.81% AFIN 2014-2 D 2.81 2, 150 2, 180 262,293 | 2019/8/20

2.85% ALTRIA GROUP 08/22 2.85 1, 450 1,422 171,191 | 2022/8/9

2.95% SPECTRA PARTN 9/18 2.95 245 246 29,671 | 2018/ 9/25

3% 21st CENTURY FOX09/22 3.0 1,625 1,597 192,162 | 2022/9/15

3% ARC PROP OPER LP 2/19 3.0 1,110 1,072 129,016 | 2019/2/6

3. 25% AMERISOURCE 03/25 3.25 695 677 81,480 | 2025/3/1

3.25% WEA FINANCE 10/20 3.25 580 586 70,502 | 2020/10/ 5

3.3% WELLPOINT INC 01/23 3.3 765 758 91,289 | 2023/1/15

3.35% WILLIAMS PART 8/22 3.35 315 279 33,664 | 2022/8/15

3.375% AGRIUM INC 03/25 3.375 870 822 98,925 | 2025/3/15

3.375% WM WRIGLEY 10/20 3.375 725 756 91,034 | 2020/10/21

3.45% GEN ELEC CAP 5/24 3.45 2, 685 2,767 332,963 | 2024/5/15

3. 5% DOW CHEMICAL 10/24 3.5 1,000 969 116,632 | 2024/10/ 1

3.5% MEDTRONIC INC 03/25 3.5 2,410 2, 465 296,612 | 2025/3/15

3.5% SIMON PROP G 09/25 3.5 2,535 2, 546 306,373 | 2025/9/1

3.5% WELLPOINT INC 8/24 3.5 1, 300 1,291 155,325 | 2024/8/15

3.55% CELGENE CORP 08/22 3.55 1,355 1, 380 166,070 | 2022/8/15

3.55% ZIMMER HLDGS 04/25 3.55 1,255 1,232 148,339 | 2025/4/1

3.6% HP ENTERPRISE 10/20 3.6 1, 640 1,652 198,760 | 2020/10/15
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LimatAE S | 3. 625% MARATHON PET 9/24 3.625 2, 040 1,978 238,083 | 2024/9/15
(BOREENES) | 3. 65%GILEAD SCIENCE 3/26 3.65 1,410 1,422 171,154 | 2026/3/1
3.667% WFRBS 2011-C5 A4 3.667 515 547 65,878 | 2044/11/15
3. 7% MORGAN STANLE 10/24 3.7 4,930 4,984 599, 639 | 2024/10/23
3.734% BEC DIC BDX 12/24 3.734 400 410 49,338 | 2024/12/15
3.75% BANK OF AMER 7/16 3.75 355 361 43,541 | 2016/ 7 /12
3.75% BRITISH SKY BROADC 3.75 1,930 1,909 229,756 | 2024/ 9/16
3.75% MORGAN STANLEY2/23 3.75 590 605 72,805 | 2023/2/25
3.75% REYNOLDS AMER 5/23 3.75 1,565 1,576 189,634 | 2023/5/20
3.75% RIO TINTO FI 06/25 3.75 1,450 1,432 172,307 | 2025/6 /15
3.75% SYN FINANCIAL 8/21 3.75 825 834 100, 447 | 2021/8/15
3.75% TALISMAN ENER 2/21 3.75 520 490 58,996 | 2021/2/1
3. 75% TRANS-CANADA 10/23 3.75 575 569 68,530 | 2023/10/16
3.8% CONTINENTAL 06/24 3.8 1,095 899 108,214 | 2024/6/1
3. 8YWALGREENS B0OTS11/24 3.8 535 536 64,522 | 2024/11/18
3.85% ERAC USA FIN 11/24 3.85 2,620 2,651 319,013 | 2024/11/15
3.875% BANK OF AME 08/25 3.875 2,595 2, 647 318,500 | 2025/8/1
3. 87T5%CITIGROUP INC10/23 3.875 375 388 46,771 | 2023/10/25
3.9% DOMINION RES 10/25 3.9 1,075 1,089 131,127 | 2025/10/ 1
3.9017% ESA 2013-ESHT €7 3.9017 2, 400 2,413 290,374 | 2031/12/5
3.95% HJ HEINZ CO 7/25 3.95 1,335 1,377 165,715 | 2025/7 /15
4% 21st CENTURY FOX10/23 4.0 140 143 17,310 | 2023/10/1
4% ALTRIA GROUP 1/24 4.0 175 182 21,949 | 2024/1/31
4% LYB INTL FIN 7/23 4.0 1,030 1,042 125,382 | 2023/ 7/15
4% MORGAN STANLEY 07/25 4.0 480 494 59,436 | 2025/ 7 /23
4.023% WFRBS 2013-C17 A4 4.023 875 942 113,437 | 2046/12/15
4.0793% JPMBB2014-C18 A5 4.0793 1,215 1,311 157,811 | 2047/2/15
4.1% ROGERS COMM 10/23 4.1 545 564 67,935 | 2023/10/1
4.125% AGRIUM INC 03/35 4.125 550 485 58,424 | 2035/3/15
4. 125% FRESENIUS ME10/20 4.125 665 665 80,006 | 2020/10/15
4. 125%UBS GROUP FUND9/25 4.125 840 846 101,798 | 2025/9 /24
4.25% ALTRIA GROUP 8/42 4.25 285 266 32,006 | 2042/8/9
4. 25% BANK OF AMER 10/26 4.25 7,495 7,470 898,729 | 2026/10/22
4. 25% MOSAIC CO 11/23 4.25 750 755 90,948 | 2023/11/15
4. 25%JPMORGAN CHASE10/27 4.25 2,625 2, 628 316,253 | 2027/10/ 1
4. 3% WELLS FARGO €O 7/27 4.3 2, 050 2, 102 252,930 | 2027/ 7 /22
4. 35% JPMORGAN CHAS 8/21 4.35 2,275 2, 448 294,534 | 2021/8/15
4.3733% CSMC 09/14 4.3733 1,135 1,057 127,263 | 2037/9/15
4.3733% CSMC 09/14 4.3733 1,050 1,027 123,573 | 2037/9/15
4.375% BARCLAYS 09/24 4. 375 2,135 2,083 250,635 | 2024/9/11
4. 375% KENTUCKY UT 10/45 4.375 735 762 91,765 | 2045/10/ 1
4. 375% LOUISVILLE G10/45 4.375 855 887 106,789 | 2045/10/ 1
4. 375% VALE OVERSEA 1/22 4.375 755 677 81,514 | 2022/1/11
4. 45% PERNOD-RICARD 1/22 4.45 995 1, 040 125,241 | 2022/1/15
4.5% COLUMBIA PIPE 06/25 4.5 1,760 1,689 203,315 | 2025/6/1
4.5% ENSCO PLC 10/24 4.5 2,310 1,751 210,728 | 2024/10/ 1
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LemttE S | 4. 5% WILLTAMS PART 11/23 4.5 1,795 1,658 199,474 | 2023/11/15
(EOREEAES) | 4. 625%GLENCORE FDG 04/24 4. 625 1, 160 936 112,694 | 2024/ 4 /29
4.65% CITIGROUP INC 7/45 4. 65 1,600 1,616 194,483 | 2045/7 /30
4.65% CONAGRA INC 1/43 4.65 172 156 18,856 | 2043/1 /25
4.685% BEC DIC BDX 12/44 4.685 280 283 34,095 | 2044/12/15
4.72% AMCAR 2012-1 D 4.72 1,835 1,869 224,913 | 2018/3/8
4.74% SDART 2011-4 D 4.74 550 558 67,199 | 2017/9/15
4.75% ALTRIA GROUP 5/21 4.75 325 356 42,889 | 2021/5/5
4. 75% DEVELOPERS DI 4/18 4.75 1, 000 1,058 127,384 | 2018/4 /15
4.75% GILEAD SCIENC 3/46 4.75 1,830 1,839 221,251 | 2046/3/1
4.75% SPECTRA PARTN 3/24 4.75 1, 400 1, 440 173,349 | 2024/3/15
4.85% REYNOLDS AMER 9/23 4.85 1, 480 1,595 192,003 | 2023/9/15
4.875% COM FED ELEC 1/24 4.875 1,220 1,230 148,009 | 2024/1 /15
4. 9% CONTINENTAL 06/44 4.9 820 594 71,504 | 2044/6/1
4.9% ENERGY TRAN P 2/24 4.9 2,180 2, 069 248,962 | 2024/2/1
5% CIT GROUP INC 05/17 5.0 300 307 36,995 | 2017/5/15
5% CONTINENTAL 9/22 5.0 1,415 1,248 150,235 | 2022/9/15
5.05% AMCAR 2011-5 D 5.05 1,750 1,780 214,270 | 2017/12/8
5.125% CHS/COMMUNT 08/21 5.125 95 97 11,686 | 2021/8/1
5.125% HARTFORD 4/22 5.125 675 750 90,264 | 2022/4/15
5.125% HEALTHCARE 03/43 5.125 2, 850 2,908 349,949 | 2043/3/15
5. 125% PACIFIC LIF 01/43 5.125 1,745 1,807 217,415 | 2043/1 /30
5. 15% ENERGY TP 02/43 5.15 1,115 869 104,638 | 2043/2/1
5. 15% NBCUNIVERSAL 4/20 5.15 480 542 65,220 | 2020/ 4 /30
5. 15% VERIZON COMM 09/23 5.15 930 1,035 124,545 | 2023/9/15
5.2 DISCOVER FIN 04/22 5.2 1, 604 1,716 206,489 | 2022/4 /27
5.25% GOLDMAN SACHS 7/21 5.25 2, 200 2, 459 295,916 | 2021/ 7 /27
5.25% OHI 01/26 5.25 1,215 1,241 149,333 | 2026/1/15
5.35% AT&T INC 09/40 5.35 1, 455 1,454 174,942 | 2040/ 9/1
5.35% TIME WARNER 12/43 5.35 895 942 113,381 | 2043/12/15
5.375% CITIGROUP IN 8/20 5.375 2, 380 2,667 320,959 | 2020/8/9
5.375% WEST CORP 07/22 5.375 1,275 1,166 140,356 | 2022/7 /15
5. 45% FREEPORT-MC 3/43 5. 45 2,545 1,819 218,925 | 2043/3/15
5.5% CITIGROUP INC 9/25 5.5 740 810 97,496 | 2025/9/13
5. 5% MORGAN STANLEY 7/21 5.5 655 744 89,604 | 2021/ 7 /28
5.5% UNITED RENTALS 7/25 5.5 2,100 1,981 238,439 | 2025/7/15
5.625% DENALT BORR 10/20 5. 625 1,020 1,062 127,778 | 2020/10/15
5.7% BANK OF AMER 1/22 5.7 655 748 90,045 | 2022/ 1 /24
5. 75% AECOM TECHNO 10/22 5.75 1,040 1,049 126,217 | 2022/10/15
5.75% CALPINE CORP 1/25 5.75 3, 000 2,827 340,176 | 2025/1 /15
5. 75% GOLDMAN SACHS 1/22 5.75 2, 300 2, 644 318,184 | 2022/1 /24
5. 75% INGERSOLL-RND 6/43 5.75 1, 350 1,486 178,878 | 2043/6 /15
5.75% PLAINS ALL 01/20 5.75 200 218 26,335 | 2020/ 1/15
5.75% QUICKEN LOANS 5/25 5.75 2,900 2, 774 333,852 | 2025/5/1
5. 875% AECOM TECHN 10/24 5.875 1,870 1,884 226,667 | 2024/10/15
5.875% PRUDENTIAL F 9/42 5. 875 625 656 78,953 | 2042/9/15
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LmttE S | 6% DIGICEL GR 4/21 6.0 330 295 35,533 | 2021/4/15
(BOREEMES) | 6% ENEL FINANCE 10/39 6.0 1,210 1,388 167,021 | 2039/10/7
6% NUMERICABLEGROUP 5/22 6.0 200 193 23,279 | 2022/5/15
6.0% ENDO LTD 07/23 6.0 2,185 2, 152 258,934 | 2023/7/15
6. 036%CVS PASS-THRU12/28 6.036 3,311 3,728 448,611 | 2028/12/10
6. 1% WASTE MANAGEM 03/18 6.1 645 712 85,687 | 2018/3/15
6. 125% CITIGROUP T 05/18 6.125 510 564 67,871 | 2018/5/15
6. 125% INEOS GROUP 08/18 6.125 1, 260 1,215 146,284 | 2018/8/15
6.125% T-MOBILE USA 1/22 6.125 310 308 37,062 | 2022/1/15
6. 25% COX COMMUN INC0618 6. 25 2,170 2,378 286,134 | 2018/6/1
6. 25% EXELON GENER 10/39 6. 25 890 950 114,297 | 2039/10/ 1
6. 25%INTL GAME TECH 2/22 6. 25 2, 480 2,321 279,347 | 2022/ 2/15
6.3% WILLIAMS PART 4/40 6.3 170 151 18,201 | 2040/4 /15
6. 375% ANADARKO PE 9/17 6.375 480 518 62,390 | 2017/9/15
6.5% LIBERTY MUTUAL42/05 6.5 1, 260 1,504 181,015 | 2042/5/1
6. 5% NEVADA POWER 08/18 6.5 415 469 56,455 | 2018/8/1
6.5% SEMPRA ENERGY 6/16 6.5 470 485 58,369 | 2016/6/1
6. 5%ZFS FIN USA V 05/67 6.5 1, 400 1,429 172,013 | 2067/5/9
6.55% VERIZON COMM 9/43 6. 55 480 577 69,482 | 2043/9/15
6.625% UNIT CORP 5/21 6.625 305 244 29,355 | 2021/5/15
6. 75% ALCATEL-LUCE 11/20 6.75 703 740 89,060 | 2020/11/15
6. 75% DIGICEL LTD 03/23 6.75 525 477 57,478 | 2023/3/1
6.75% DYNEGY INC 11/19 6.75 215 217 26,125 | 2019/11/1
6.75% SIMON PROP G 02/40 6.75 180 237 28,534 | 2040/2/1
6. 8% PETRO-CANADA 5/38 6.8 1,730 2,130 256,365 | 2038/5/15
6. 875% CHS/COMMUNI 22/02 6.875 90 93 11,247 | 2022/2/1
6. 875% PLAINS EXPL 02/23 6.875 3, 550 3, 097 372,645 | 2023/2/15
6.875% VALE LTD 11/36 6.875 790 647 77,873 | 2036/11/21
6.9% AIG 03/32 144A 6.9 185 238 28,728 | 2032/3/15
6.92% CINCINNATI FT 5/28 6.92 504 643 77,412/ | 2028/5/15
7% ERAC USA 10/15/37 7.0 645 798 96,037 | 2037/10/15
7.375% DYNEGY INC 11/22 7.375 2,310 2,321 279,305 | 2022/11/1
7.375% WIND ACQUISI 4/21 7.375 525 514 61,899 | 2021/4 /23
7.625% ALTICE SA 02/25 7.625 300 265 31,942 | 2025/2/15
7.625% CLEAR CHNL W 3/20 7.625 300 300 36,138 | 2020/ 3/15
7.75% EL PASO LLC 01/32 7.75 1,975 1,997 240,290 | 2032/1/15
8% AES CORP 6/20 8.0 275 303 36,559 | 2020/6/1
8.125% EQT CORP 06/19 8.125 510 599 72,170 | 2019/6/1
8.75% FRONTIER COMM 4/22 8.75 2,145 1,989 239,355 | 2022/4/15
AMCAR 2013-1 D 2.09 810 814 97,949 | 2019/2/8
AMCAR 2014-1 D 2.54 1,050 1,058 127,355 | 2020/ 6/8
AMCAR 2014-4 C 11/14 2.47 2, 960 2,997 360,581 | 2020/11/9
AMERIPRISE FINL 06/66 7.518 750 737 88,766 | 2066/6/ 1
AT&T INC 11/18 1.237 1,010 1,010 121,609 | 2018/11/27
BANK OF AMER CRP 1/19 1. 3288 1, 350 1, 359 163,557 | 2019/1/15
COMM 13-WWP B 03/13 3.7255 1,175 1,215 146,255 | 2031/3/10
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Mt | COMM 13-WWP C 03/13 3. 5442 1, 385 1, 389 167, 142 2031/ 3/10
(ELEEEAES) | COMM 2007-C9 AAB 5. 98882 36 36 4, 389 2049/12/10
COMM 2013-LC13 C 5.2145 385 410 49, 330 2046/ 8 /10
COMM 2014-CR14 A4 4,236 1, 020 1,116 134, 377 2047/ 2 /10
COMM 2014-UBS2 AM 4.199 260 276 33, 215 2047/ 3 /10
COMM 2014-UBS2 B 4. 701 190 202 24, 340 2047/ 3 /10
COMM 2015-LC19 AM 3.527 1, 165 1,178 141, 824 2048/ 2 /10
CORE 2015-CALW C 04/15 3.555 490 492 59, 306 2034/ 2 /10
CSMC 2014-USA B 09/14 4. 1846 3, 055 3, 164 380, 767 2037/9/15
CSMC 2014-USA C 09/14 4. 3355 1, 825 1, 865 224, 386 2037/9 /15
DTAOT 2014-2A C 2. 46 2,300 2,301 276, 838 2020/ 1 /15
EART 2013-2A B 3.09 1, 150 1, 158 139, 401 2018/ 7 /16
ENEL SPA 9/73 8.75 275 319 38, 378 2073/ 9 /24
FNLC 2005-2 M1 0.6739 420 411 49, 549 2035/ 9 /25
FORD MOTOR CRED 3/19 1. 166 4, 045 3,977 478,578 2019/ 3 /12
GAHR 2015-NRF BFX 15/02 3. 494899 655 663 79, 845 2019/12/15
GAHR 2015-NRF DFX 15/02 3. 494899 1, 485 1, 450 174, 529 2019/12/15
GEN ELEC CAP CRP 1/19 0. 7958 3, 005 3,003 361,411 2019/1/14
GMALT 2015-1 D 03/15 3.01 2,680 2,694 324, 167 2020/ 3 /20
GOLDMAN SACHS 11/18 1. 4205 1, 365 1,371 164, 956 2018/11/15
GOLDMAN SACHS GP 11/23 1.9252 1,210 1,217 146, 435 2023/11/29
HGMT 2015-HGLR A1A2 3/15 3. 086563 570 562 67,635 2037/3/5
HGMT 2015-HGLR B 3/15 3. 186011 1, 770 1, 747 210,219 2037/3/5
HILT 2013-HLT CFX 3.7141 1,110 1,113 133, 945 2030/11/5
JPMBB 2015 C31 A3 1508 3.8014 3,275 3, 433 413,115 2048/ 8 /15
JPMBB2013-C14 C 4. 71408 1, 200 1, 231 148, 218 2046/ 8 /15
JPMCC 2013-LC11 C 05/13 3. 9582 1, 190 1, 168 140, 527 2046/ 4 /15
MOTEL 2015-MTL6 A2A2 2.605007 3,375 3, 389 407, 791 2030/2/5
SDART 2015-1 D 02/15 3.24 2,470 2, 486 299, 146 2021/ 4 /15
UBSCM 2012-C1 A3 10/45 3.4 520 545 65, 573 2045/5/10
WFRBS 2012-C7 A2 3.431 1,070 1,121 134, 943 2045/ 6 /15
& 2t 82, 313, 150
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&R | US10YR 1512 _ 6,923
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Ofik, A, TARVEEMENRKRT isng7as® OBBDIKR (20144108 8 B ~20154E108 7 B)

IH El ERUES IH El El 1
A A
N &E 99, 827, 597, 181 N BERZHINE 1,573,992, 919
o)L - ok 1, 690, 497, 756 I 1,573, 353, 498
INHEAE GRATARD) 82, 313, 150, 523 T DI 639, 421
*Mﬂ% 14’ 916, 514’ 052 (B) ﬁ{ﬁgE#ﬁEEH 4, 223, 4]5, 819
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LT 74,371, 286 FEEH . A 2,556,029, 920
b= o 7 U 514, 800, 481 © ﬁgg@%mmﬁ 532’ gzg' Zi?
B) &fE 28,921, 649, 136 A N T
N IRs138R A 539,933,352
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RIMAIE 28,137,810 (F) %##825%(A+B+C+D) 5,820, 414, 744
(C) %@ﬁ}g%{ggﬁ (A - B) 70, 905, 948, 045 (F) ﬁﬁ%qﬁﬂ%éﬁﬁ 14Y 633' 963 ]77
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DIV - RR=DA - R=bTHVF (FA7V) —BIMEH D7 UF

OFtHEE
O EAFHEE
201441 A 1 H 2520144512 4 31 H £ CTOHIR

g
ZHRLE $ 3,649,479
ZHERATHIE 5,914
BEA MR RD AR (20,852,597)
SME &R IS AR B FEBIHE R 51,214
BEA MR IR AR IZHALR (2,461,892)
SME 2 B S AR DA EHIA L (114,262)
IR &E $ (19,722,144)
=45
T $ 480,575
I GIE 9k 342,489
B BT 206,433
PRAE FHOE 147,854
BRI 40,646

FEEHRIBA TR 23,999
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KFW GOVT GUARANT 12/15 5.5 125,000 12/07/2015 203,774
BONOS Y OBLIG DEL ESTADO SR UNSECURED 01/15 4.4 250,000 01/31/2015 303,541
QUEENSLAND TREASURY CORP GOVT LIQUID 10/15 6 75,000 10/14/2015 63,104
ERAC USA FINANCE LLC COMPANY GUAR 144A 05/15 5.6 75,000 05/01/2015 76,178
WAL MART STORES INC SR UNSECURED 07/15 4.5 150,000 07/01/2015 152,963
EXELON CORP SR UNSECURED 06/15 4.9 1,320,000 06/15/2015 1,343,606
TELEFONICA EMISIONES SAU COMPANY GUAR 02/16 4.375 50,000 02/02/2016 63,107
GOLDMAN SACHS GROUP INC SR UNSECURED 02/15 4 35,000 02/02/2015 42,455
BONOS Y OBLIG DEL ESTADO BONDS 01/16 3.15 370,000 01/31/2016 461,159
FREDDIE MAC NOTES 01/16 4.75 150,000 01/19/2016 156,904
HBOS PLC SUBORDINATED 03/15 4.875 50,000 03/20/2015 60,950
EUROPEAN INVESTMENT BANK SR UNSECURED 10/15 3.125 50,000 10/15/2015 61,941
AYT CEDULAS CAJAS IX COVERED 03/15 3.75 100,000 03/31/2015 121,917
BRITISH TELECOM PLC SR UNSECURED REGS 07/15 6.5 50,000 07/07/2015 62,382
BASF FINANCE EUROPE NV COMPANY GUAR 06/15 5.125 50,000 06/09/2015 61,760
LINDE FINANCE BV COMPANY GUAR 12/15 6.75 50,000 12/08/2015 64,187
IMPERIAL TOBACCO FINANCE COMPANY GUAR REGS 02/16 8.375 50,000 02/17/2016 65,849
ROCHE HLDGS INC COMPANY GUAR REGS 03/16 5.625 22,000 03/04/2016 28318
KROGER CO/THE COMPANY GUAR 10/15 3.9 105,000 10/01/2015 107,255
ROYAL BANK OF CANADA SR UNSECURED 12/15 2.625 50,000 12/15/2015 50,919
DIRECTV HOLDINGS/FING COMPANY GUAR 02/16 3.125 1,225,000 02/15/2016 1,252,805
UK TSY2 2016 BONDS REGS 01/16 2 670,000 01/22/2016 1,062,306
DEUTSCHE BANK AG LONDON SR UNSECURED 01/16 3.25 100,000 01/11/2016 102,170
TDC A/S SR UNSECURED REGS 02/15 3.5 1,125,000 02/23/2015 1,365,818
PETROBRAS GLOBAL FINANCE COMPANY GUAR 01/16 3.875 25,000 01/27/2016 24,464
DOMINION RESOURCES INC SR UNSECURED 09/15 2.25 1,182,000 09/01/2015 1,193,508
CIE FINANCEMENT FONCIER COVERED 144A 09/15 2.5 300,000 09/16/2015 303,040
ENTERPRISE PRODUCTS OPER COMPANY GUAR 08/15 1.25 1,500,000 08/13/2015 1,503,963
CANADIAN GOVERNMENT BONDS 08/15 1.5 765,000 08/01/2015 662,386
AIR LEASE CORP SR UNSECURED 01/16 4.5 125,000 01/15/2016 128,438
PENSKE TRUCK LEASING/PTL SR UNSECURED 144A 03/16 2.5 1,385,000 03/15/2016 1,404,060
UNUMPROVIDENT FINANCE CO COMPANY GUAR 144A 11/15 6.85 38,000 11/15/2015 39,798
CARGILL INC SR UNSECURED 07/15 6.25 50,000 07/24/2015 62,500
RWE FINANCE BV COMPANY GUAR 02/15 5 100,000 02/10/2015 121,514
AYT CEDULAS CAJAS GLOBAL COVERED 03/16 3.5 100,000 03/14/2016 125,378
LAND BERLIN BONDS 09/15 3.125 60,000 09/14/2015 74,163
AXA SA SR UNSECURED REGS 01/15 4.5 150,000 01/23/2015 181,849
TELEFONICA EMISIONES SAU COMPANY GUAR 01/15 4.949 1,075,000 01/15/2015 1,076,009
TOTAL CAPITAL SA COMPANY GUAR REGS 05/15 3.625 75,000 05/19/2015 91,898
UK TSY 23/4 2015 BONDS REGS 01/15 2.75 400,000 01/22/2015 624,447
INTL BK RECON + DEVELOP SR UNSECURED 02/15 5.75 150,000 02/17/2015 123,191
DNB BOLIGKREDITT AS COVERED 04/15 2.75 100,000 04/20/2015 121,942
REeEFMYasit 15,197,916
AVIVA PLC SUBORDINATED 11/36 VAR 80,000 11/14/2036 141,458
KFW GOVT GUARANT 06/21 5.55 700,000 06/07/2021 1,347,317
GENERAL ELEC CAP CORP SR UNSECURED 03/32 6.75 50,000 03/15/2032 68,294
CITIGROUP INC SR UNSECURED REGS 08/19 5 25,000 08/02/2019 35,964
RABOBANK CAP FD TR IV COMPANY GUAR REGS 10/49 VAR 25,000 10/29/2049 40,737
ALLSTATE CORP SR UNSECURED 05/35 5.55 50,000 05/09/2035 61,963
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METLIFE INC SR UNSECURED 06/35 5.7 50,000 06/15/2035 62,309
ANGLIAN WATER SERV FIN SR SECURED REGS 07/30 6.293 50,000 07/30/2030 105,086
KFW GOVT GUARANT 12/28 6 225,000 12/07/2028 508,618
BANK OF AMERICA CORP SR UNSECURED 12/19 5.5 20,000 12/04/2019 35,855
BANK OF SCOTLAND PLC COVERED 12/24 4.875 250,000 12/20/2024 476,698
HSBC HOLDINGS PLC SUBORDINATED 05/32 7.625 75,000 05/17/2032 103,099
ING BANK NV SUBORDINATED 09/20 VAR 75,000 09/16/2020 91,956
BANK OF AMERICA CORP SUBORDINATED 09/18 VAR 100,000 09/14/2018 118,040
JPMORGAN CHASE + CO SUBORDINATED 06/17 6.125 25,000 06/27/2017 27,586
KFW GOVT GUARANT 08/17 3.375 220,000 08/30/2017 241,381
CITIGROUP INC SR UNSECURED 08/17 6 30,000 08/15/2017 33,191
HSBC FINANCE CORP SR UNSECURED REGS 05/17 4.875 50,000 05/30/2017 66,746
NRW.BANK LOCAL GOVT G 05/17 4.5 175,000 05/29/2017 234,108
TRAVELERS COS INC SR UNSECURED 06/37 6.25 75,000 06/15/2037 99,631
RABOBANK NEDERLAND SR UNSECURED 06/22 4.75 200,000 06/06/2022 308,884
BANK OF AMERICA CORP SUBORDINATED 08/16 5.75 50,000 08/15/2016 53,230
CAISSE REFINANCE L HABIT COVERED 04/17 3.5 575,000 04/25/2017 750,216
GENERAL ELEC CAP CORP SR UNSECURED 05/18 5.625 40,000 05/01/2018 45,009
UBS AG STAMFORD CT SR UNSECURED 04/18 5.75 100,000 04/25/2018 112,494
BANK OF AMERICA CORP SR UNSECURED 05/18 5.65 40,000 05/01/2018 44,439
GOLDMAN SACHS GROUP INC SR UNSECURED REGS 05/18 6.375 25,000 05/02/2018 35,895
JPMORGAN CHASE + CO SR UNSECURED 05/38 6.4 20,000 05/15/2038 26,131
GOLDMAN SACHS GROUP INC SUBORDINATED 10/37 6.75 75,000 10/01/2037 94,303
CITIGROUP INC SR UNSECURED 11/17 6.125 185,000 11/21/2017 206,291
GENERAL ELEC CAP CORP SR UNSECURED 01/38 5.875 140,000 01/14/2038 177,151
CREDIT AGRICOLE SA SUBORDINATED REGS 02/18 5.971 50,000 02/01/2018 69,456
RIO TINTO FIN USA LTD COMPANY GUAR 05/19 9 125,000 05/01/2019 158,145
MORGAN STANLEY SR UNSECURED 05/19 7.3 150,000 05/13/2019 177,922
HSBC HOLDINGS PLC SR UNSECURED REGS 05/24 6.5 85,000 05/20/2024 172,254
RABOBANK NEDERLAND SUBORDINATED 05/19 5.875 75,000 05/20/2019 108,701
SVENSKA HANDELSBANKEN AB SR UNSECURED 05/16 5.5 75,000 05/26/2016 124,207
CITIGROUP INC SR UNSECURED 05/19 8.5 200,000 05/22/2019 249,213
SOCIETE GENERALE SCF COVERED 03/19 5 600,000 03/27/2019 872,660
JPMORGAN CHASE + CO SR UNSECURED 04/19 6.3 125,000 04/23/2019 145,197
AMERICAN INTL GROUP SR UNSECURED 06/17 5 50,000 06/26/2017 67,063
INTESA SANPAOLO SPA SR UNSECURED 06/17 4.75 100,000 06/15/2017 132,432
ALLIANZ FINANCE II B.V. COMPANY GUAR 07/19 4.75 150,000 07/22/2019 217,046
CITIGROUP INC SR UNSECURED 07/39 8.125 50,000 07/15/2039 76,547
GENERAL ELEC CAP CORP SR UNSECURED 08/19 6 90,000 08/07/2019 104,686
AIRBUS GROUP FINANCE BV COMPANY GUAR 08/16 4.625 75,000 08/12/2016 97,014
NATIONWIDE MUTUAL INSURA SUBORDINATED 144A 08/39 9.375 50,000 08/15/2039 79,223
LLOYDS BANK PLC SR UNSECURED REGS 09/19 5.375 50,000 09/03/2019 74,085
ASSICURAZIONI GENERALI SR UNSECURED REGS 09/24 5.125 50,000 09/16/2024 78,421
MORGAN STANLEY SR UNSECURED 09/19 5.625 175,000 09/23/2019 197,539
GE CAPITAL EURO FUNDING COMPANY GUAR 01/20 5.375 350,000 01/23/2020 524,515
LUKOIL INTL FINANCE BV COMPANY GUAR REGS 11/19 7.25 100,000 11/05/2019 94,595
CDP FINANCIAL COMPANY GUAR 144A 11/19 4.4 250,000 11/25/2019 275,282
BLACKROCK INC SR UNSECURED 12/19 5 15,000 12/10/2019 16,959
BARCLAYS BANK PLC SR UNSECURED 01/20 5.125 100,000 01/08/2020 112,123
ROYAL BK OF SCOTLAND PLC SR UNSECURED REGS 09/19 5.375 100,000 09/30/2019 147,005
METLIFE INC SR UNSECURED 06/16 6.75 80,000 06/01/2016 86,248
BANK OF AMERICA CORP SR UNSECURED 06/19 7.625 35,000 06/01/2019 42,301
BANCO BILBAO VIZCAYA ARG COVERED 02/25 4 400,000 02/25/2025 614,912
PNC FUNDING CORP COMPANY GUAR 06/19 6.7 100,000 06/10/2019 118,403
HSBC HOLDINGS PLC SUBORDINATED REGS 06/19 6 75,000 06/10/2019 108,518
BARCLAYS BANK PLC SUBORDINATED REGS 05/21 10 50,000 05/21/2021 103,215
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AON CORP COMPANY GUAR 01/27 8.205 100,000 01/01/2027 130,505
NORDEA BANK AB SUBORDINATED REGS 03/20 4.5 50,000 03/26/2020 69,926
AXA SA SUBORDINATED REGS 04/40 VAR 50,000 04/16/2040 68,776
CITIGROUP INC SR UNSECURED 08/20 5.375 19,000 08/09/2020 21,595
ANTHEM INC SR UNSECURED 08/20 4.35 25,000 08/15/2020 27,085
INTL LEASE FINANCE CORP SR SECURED 144A 09/18 7.125 50,000 09/01/2018 56,000
ABN AMRO BANK NV COVERED 06/20 3.625 550,000 06/22/2020 784,604
JEFFERIES GROUP LLC SR UNSECURED 04/21 6.875 25,000 04/15/2021 28,419
RABOBANK NEDERLAND SR UNSECURED 07/25 4.125 100,000 07/14/2025 154,997
GENERAL ELEC CAP CORP SR UNSECURED 01/20 5.5 65,000 01/08/2020 74,397
RABOBANK NEDERLAND SR UNSECURED 01/20 4.125 100,000 01/14/2020 142,111
DEUT PFANDBRIEFBANK AG JUMBO PFANDB 01/17 3.375 575,000 01/18/2017 742,242
BARCLAYS BANK PLC SR UNSECURED REGS 01/17 4 75,000 01/20/2017 97,594
CREDIT SUISSE LONDON SR UNSECURED 01/17 3.875 175,000 01/25/2017 227,078
GOLDMAN SACHS GROUP INC SR UNSECURED 03/20 5.375 75,000 03/15/2020 84,052
NATIONAL AUSTRALIA BANK SR UNSECURED 144A 12/20 4.375 100,000 12/10/2020 109,335
BERKSHIRE HATHAWAY FIN COMPANY GUAR 01/21 4.25 100,000 01/15/2021 109,944
GENERAL ELEC CAP CORP SR UNSECURED 01/21 4.625 175,000 01/07/2021 195,053
GENERAL ELEC CAP CORP SUBORDINATED 02/21 5.3 55,000 02/11/2021 62,809
SOCIETE GENERALE SR UNSECURED 03/21 4.75 100,000 03/02/2021 150,734
WELLS FARGO + COMPANY SR UNSECURED 04/21 4.6 200,000 04/01/2021 222,532
HSBC HOLDINGS PLC SR UNSECURED 04/21 5.1 200,000 04/05/2021 226,080
BNP PARIBAS COMPANY GUAR 01/21 5 175,000 01/15/2021 197,929
CNP ASSURANCES SUBORDINATED REGS 09/40 VAR 50,000 09/14/2040 70,119
LLOYDS BANK PLC COMPANY GUAR 144A 09/20 6.5 100,000 09/14/2020 115,872
SANTANDER INTL DEBT SA COMPANY GUAR REGS 10/17 4.125 100,000 10/04/2017 132,493
BNP PARIBAS SR UNSECURED REGS 01/22 4.125 75,000 01/14/2022 110,741
MORGAN STANLEY SR UNSECURED 07/21 5.5 65,000 07/28/2021 73,767
GOLDMAN SACHS GROUP INC SR UNSECURED 07/21 5.25 285,000 07/27/2021 321,669
JPMORGAN CHASE + CO SR UNSECURED 08/21 4.35 100,000 08/15/2021 108,668
TORONTO DOMINION BANK SR UNSECURED 10/16 2.375 100,000 10/19/2016 102,316
CITIGROUP INC SR UNSECURED 01/22 4.5 125,000 01/14/2022 136,595
HSBC HOLDINGS PLC SR UNSECURED 01/42 6.1 30,000 01/14/2042 40,061
RIO TINTO FIN USA LTD COMPANY GUAR 09/21 3.75 50,000 09/20/2021 51,390
MUNICH RE SUBORDINATED REGS 05/41 VAR 100,000 05/26/2041 146,562
ABN AMRO BANK NV SR UNSECURED REGS 04/16 4.25 100,000 04/11/2016 127,108
SOCIETE GENERALE SR UNSECURED REGS 04/16 4 100,000 04/20/2016 126,842
ABN AMRO BANK NV SUBORDINATED REGS 04/21 6.375 100,000 04/27/2021 150,560
BANK OF AMERICA CORP SR UNSECURED 05/21 5 50,000 05/13/2021 55,793
VOLKSWAGEN INTL FIN NV COMPANY GUAR REGS 01/19 3.25 285,000 01/21/2019 384,226
RABOBANK NEDERLAND COMPANY GUAR 01/17 3.375 50,000 01/19/2017 52,159
JPMORGAN CHASE + CO SR UNSECURED 01/22 4.5 175,000 01/24/2022 191,057
GOLDMAN SACHS GROUP INC SR UNSECURED 01/22 5.75 200,000 01/24/2022 231,357
BPCE SA SR UNSECURED 02/22 4.5 100,000 02/10/2022 151,315
RABOBANK NEDERLAND COMPANY GUAR 02/22 3.875 25,000 02/08/2022 26,594
KFW GOVT GUARANT 02/22 5.5 225,000 02/09/2022 210,564
NEW YORK LIFE GLOBAL FDG SECURED 144A 05/17 1.65 125,000 05/15/2017 125,952
NORDEA BANK AB SR UNSECURED 144A 03/17 3.125 200,000 03/20/2017 207,195
VOLKSWAGEN INTL FIN NV COMPANY GUAR 144A 03/17 2.375 100,000 03/22/2017 101,864
ABB FINANCE BV COMPANY GUAR REGS 03/19 2.625 101,000 03/26/2019 133,225
HSBC HOLDINGS PLC SR UNSECURED 03/22 4 175,000 03/30/2022 186,252
ING BANK NV SR UNSECURED 144A 03/17 3.75 200,000 03/07/2017 209,300
WELLS FARGO + COMPANY SR UNSECURED 03/22 3.5 65,000 03/08/2022 67,855
PNC FUNDING CORP COMPANY GUAR 03/22 3.3 250,000 03/08/2022 257,105
ING BANK NV COVERED REGS 01/22 3.375 550,000 01/10/2022 799,565
CITIGROUP INC SR UNSECURED 01/17 4.45 75,000 01/10/2017 79,281
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BANK OF MONTREAL SR UNSECURED 01/17 2.5 65,000 01/11/2017 66,570
AMERICAN INTL GROUP SR UNSECURED 06/22 4.875 175,000 06/01/2022 196,585
EFSF GOVT GUARANT REGS 04/37 3.375 25,000 04/03/2037 41,480
NATIONAL AUSTRALIA BANK SR UNSECURED REGS 08/22 2.75 35,000 08/08/2022 48,320
BANQUE FED CRED MUTUEL SR UNSECURED REGS 08/22 3.25 100,000 08/23/2022 143,458
NORDEA BANK AB SR UNSECURED REGS 07/22 3.25 150,000 07/05/2022 215,391
HARTFORD FINL SVCS GRP SR UNSECURED 04/22 5.125 21,000 04/15/2022 23,606
RCI BANQUE SA SR UNSECURED REGS 04/17 4.25 100,000 04/27/2017 131,142
GENERAL ELEC CAP CORP SR UNSECURED 04/17 2.3 75,000 04/27/2017 76,819
WELLS FARGO + COMPANY SR UNSECURED 05/17 2.1 175,000 05/08/2017 177,966
AIR LEASE CORP SR UNSECURED 04/17 5.625 125,000 04/01/2017 134,688
SKANDINAVISKA ENSKILDA SR UNSECURED REGS 11/19 1.875 100,000 11/14/2019 129,121
STANDARD CHARTERED PLC SUBORDINATED REGS 11/22 3.625 100,000 11/23/2022 127,594
EFSF GOVT GUARANT REGS 01/20 1.5 1,800,000 01/22/2020 2,315,554
BK NEDERLANDSE GEMEENTEN SR UNSECURED 144A 01/23 2.5 100,000 01/23/2023 100,529
AMERICAN EXPRESS CO SR UNSECURED 12/22 2.65 57,000 12/02/2022 55,905
BBVA SENIOR FINANCE SA COMPANY GUAR REGS 01/18 3.75 100,000 01/17/2018 132,200
BANK OF AMERICA CORP SR UNSECURED 01/23 3.3 250,000 01/11/2023 250,019
KFW GOVT GUARANT 01/23 2.125 2,500,000 01/17/2023 2,495,420
LIBERTY MUTUAL GROUP INC COMPANY GUAR 144A 06/23 4.25 100,000 06/15/2023 103,048
ACE INA HOLDINGS COMPANY GUAR 03/43 4.15 75,000 03/13/2043 78,772
ROYAL BANK OF CANADA DEPOSIT NOTE 03/18 2.26 100,000 03/12/2018 87,086
LANDWIRTSCH. RENTENBANK GOVT GUARANT 04/18 1 100,000 04/04/2018 98,891
SCOTTISH WIDOWS PLC SUBORDINATED REGS 06/23 5.5 100,000 06/16/2023 167,683
WELLS FARGO + COMPANY SUBORDINATED 08/23 4.125 75,000 08/15/2023 78,719
LINCOLN NATIONAL CORP SR UNSECURED 09/23 4 45,000 09/01/2023 46,687
FCE BANK PLC SR UNSECURED REGS 09/16 1.625 100,000 09/09/2016 123,224
UNICREDIT SPA SR UNSECURED REGS 01/19 3.625 100,000 01/24/2019 132,736
CITIGROUP INC SR UNSECURED 09/18 2.5 100,000 09/26/2018 101,168
FGA CAPITAL IRELAND PLC COMPANY GUAR REGS 10/18 4 100,000 10/17/2018 131,138
EFSF GOVT GUARANT REGS 10/20 1.75 100,000 10/29/2020 130,870
INTESA SANPAOLO SPA SR UNSECURED REGS 10/23 4 100,000 10/30/2023 144,457
BANK OF NOVA SCOTIA SR UNSECURED 10/18 2.05 100,000 10/30/2018 100,123
ABBEY NATL TREASURY SERV COMPANY GUAR REGS 07/20 2.625 100,000 07/16/2020 132,811
LYB INTL FINANCE BV COMPANY GUAR 07/23 4 100,000 07/15/2023 102,294
ANTHEM INC SR UNSECURED 01/44 5.1 100,000 01/15/2044 112,375
FIFTH THIRD BANCORP SR UNSECURED 03/19 2.3 100,000 03/01/2019 100,150
ROYAL BANK OF CANADA DEPOSIT NOTE 03/21 2.86 25,000 03/04/2021 22,072
BANK OF AMERICA CORP SR UNSECURED 01/44 5 75,000 01/21/2044 83,987
BANK OF NEW YORK MELLON SR UNSECURED 03/19 2.2 50,000 03/04/2019 50,182
WELLS FARGO + COMPANY SUBORDINATED 01/44 5.606 75,000 01/15/2044 88,291
MACQUARIE GROUP LTD SR UNSECURED 144A 12/18 3 50,000 12/03/2018 51,194
MORGAN STANLEY SR UNSECURED 03/21 2.375 125,000 03/31/2021 162,467
BANK OF AMERICA CORP SR UNSECURED 04/19 2.65 250,000 04/01/2019 251,834
BPCE SA COMPANY GUAR 04/24 4 250,000 04/15/2024 261,292
BK NEDERLANDSE GEMEENTEN SR UNSECURED 144A 04/21 2.625 550,000 04/28/2021 564,144
CITIGROUP INC SUBORDINATED 05/44 5.3 25,000 05/06/2044 27,392
PRUDENTIAL FINANCIAL INC SR UNSECURED 05/24 3.5 100,000 05/15/2024 101,646
CREDIT AGRICOLE LONDON SR UNSECURED REGS 05/24 2.375 100,000 05/20/2024 134,449
NASDAQ OMX GROUP SR UNSECURED 06/24 4.25 100,000 06/01/2024 102,488
PRUDENTIAL FINANCIAL INC SR UNSECURED 05/44 4.6 100,000 05/15/2044 105,392
NOMURA HOLDINGS INC SR UNSECURED 03/19 2.75 40,000 03/19/2019 40,438
AMERICAN EXPRESS CREDIT SR UNSECURED 03/19 2.125 100,000 03/18/2019 99,875
VOLKSWAGEN INTL FIN NV COMPANY GUAR REGS 12/49 VAR 25,000 12/31/2049 33,050
CREDIT SUISSE NEW YORK SR UNSECURED 09/24 3.625 250,000 09/09/2024 254,310
TEACHERS INSUR + ANNUITY SUBORDINATED 144A 09/44 4.9 70,000 09/15/2044 78,004
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JPMORGAN CHASE + CO SUBORDINATED 12/26 4.125 150,000 12/15/2026 150,152
AMERICAN HONDA FINANCE SR UNSECURED 12/17 1.55 300,000 12/11/2017 301,279
MIZUHO BANK LTD COMPANY GUAR 144A 09/19 2.65 200,000 09/25/2019 200,915
TORONTO DOMINION BANK COVERED 144A 09/19 2.25 875,000 09/25/2019 881,797
ING BANK NV 10/19 2.5 380,000 10/01/2019 382,430
ABBEY NATL TREASURY SERV COMPANY GUAR 09/17 1.65 200,000 09/29/2017 199,410
GOLDMAN SACHS GROUP INC SR UNSECURED REGS 09/24 2.125 100,000 09/30/2024 126,230
JP MORGAN CHASE BANK NA SUBORDINATED 05/17 VAR 100,000 05/31/2017 120,739
BAE SYSTEMS HOLDINGS INC COMPANY GUAR 144A 10/24 3.8 25,000 10/07/2024 25,627
BAE SYSTEMS HOLDINGS INC COMPANY GUAR 144A 10/44 4.75 40,000 10/07/2044 42,719
METLIFE INC SR UNSECURED 12/17 VAR 30,000 12/15/2017 30,068
METLIFE INC SR UNSECURED 12/44 4.721 50,000 12/15/2044 55,613
DNB BOLIGKREDITT AS COVERED 01/17 3.375 855,000 01/20/2017 1,103,408
BARCLAYS BANK PLC COVERED 03/22 4.25 750,000 03/02/2022 1,139,913
OP MORTGAGE BANK COVERED REGS 07/19 3.5 275,000 07/11/2019 371,287
MACQUARIE BANK LTD SR UNSECURED 144A 10/17 1.6 250,000 10/27/2017 248,357
LLOYDS BANK PLC COVERED 01/17 3.5 800,000 01/11/2017 1,033,007
BNP PARIBAS HOME LOAN CO COVERED 03/22 3.125 700,000 03/22/2022 1,002,444
DISCOVER FINANCIAL SVS SR UNSECURED 11/24 3.95 175,000 11/06/2024 175,918
AFLAC INC SR UNSECURED 11/24 3.625 200,000 11/15/2024 203,922
CONOCOPHILLIPS COMPANY COMPANY GUAR 11/24 3.35 200,000 11/15/2024 202,069
CONOCOPHILLIPS COMPANY COMPANY GUAR 11/21 2.875 135,000 11/15/2021 136,346
AUST + NZ BANKING GRP NY SR UNSECURED 06/19 2.25 250,000 06/13/2019 251,198
PACCAR FINANCIAL CORP SR UNSECURED 11/17 1.4 275,000 11/17/2017 274,300
SVENSKA HANDELSBANKEN AB COMPANY GUAR 06/19 2.25 250,000 06/17/2019 251,335
AMERICAN INTL GROUP SR UNSECURED 07/44 4.5 45,000 07/16/2044 47,543
CAPITAL ONE NA SR UNSECURED 07/21 2.95 250,000 07/23/2021 248,436
WESTPAC BANKING CORP SR UNSECURED 12/17 1.5 250,000 12/01/2017 249,710
KEY BANK NA SR UNSECURED 12/19 2.5 250,000 12/15/2019 251,024
CDP FINANCIAL SR UNSECURED 144A 07/24 3.15 600,000 07/24/2024 611,732
DISCOVER BANK SR UNSECURED 08/21 3.2 250,000 08/09/2021 251,075
CITIZENS BANK NA/RI SR UNSECURED 12/19 2.45 250,000 12/04/2019 248,438
BANK OF AMERICA CORP SUBORDINATED 08/24 4.2 150,000 08/26/2024 152,809
AMERICAN EXPRESS CO SUBORDINATED 12/24 3.625 125,000 12/05/2024 126,042
WELLS FARGO + COMPANY SR UNSECURED 09/24 3.3 150,000 09/09/2024 150,939
FIFTH THIRD BANK SR UNSECURED 10/21 2.875 200,000 10/01/2021 199,980
BK TOKYO MITSUBISHI UFJ SR UNSECURED 144A 09/19 2.35 200,000 09/08/2019 198,671
MORGAN STANLEY SUBORDINATED 09/26 4.35 90,000 09/08/2026 90,538
ABBEY NATL TREASURY SERV COMPANY GUAR 09/19 2.35 175,000 09/10/2019 174,411
MORGAN STANLEY SR UNSECURED 01/18 1.875 250,000 01/05/2018 249,085
MARSH + MCLENNAN COS INC SR UNSECURED 09/19 2.35 70,000 09/10/2019 70,102
STANDARD CHARTERED PLC SR UNSECURED 144A 09/19 2.4 200,000 09/08/2019 198,944
JPMORGAN CHASE + CO SUBORDINATED 09/24 3.875 150,000 09/10/2024 150,128
BB+T CORPORATION SR UNSECURED 01/20 2.45 275,000 01/15/2020 273,880
CAPITAL ONE BANK USA NA SR UNSECURED 06/19 2.3 250,000 06/05/2019 248,063
ERAE 44,918,325
ORANGE SA SR UNSECURED 03/31 9 30,000 03/01/2031 45,761
TIME WARNER INC COMPANY GUAR 05/32 7.7 25,000 05/01/2032 35,321
TARGET CORP SR UNSECURED 11/32 6.35 30,000 11/01/2032 39,336
BRITISH TELECOM PLC SR UNSECURED 12/28 5.75 25,000 12/07/2028 47,651
ORANGE SA SR UNSECURED 01/33 8.125 25,000 01/28/2033 54,061
TIME WARNER ENTERTAINMEN COMPANY GUAR 07/33 8.375 25,000 07/15/2033 37,518
HESS CORP SR UNSECURED 10/29 7.875 25,000 10/01/2029 31,991
DEUTSCHE TELEKOM INT FIN COMPANY GUAR 06/30 8.75 50,000 06/15/2030 73,858
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FORD MOTOR COMPANY SR UNSECURED 07/31 7.45 50,000 07/16/2031 67,880
GLENCORE CANADA CORP COMPANY GUAR 06/35 6.2 45,000 06/15/2035 47,439
ORANGE SA SR UNSECURED 01/34 5.625 10,000 01/23/2034 19,160
ANADARKO PETROLEUM CORP SR UNSECURED 09/36 6.45 25,000 09/15/2036 30,042
HUTCH WHAMPOA FINANCE 06 COMPANY GUAR REGS 09/16 4.625 50,000 09/21/2016 64,873
TIME WARNER INC COMPANY GUAR 11/16 5.875 50,000 11/15/2016 54,198
ORANGE SA SR UNSECURED 02/17 4.75 100,000 02/21/2017 132,249
ELI LILLY + CO SR UNSECURED 03/37 5.55 25,000 03/15/2037 30,266
CANADIAN NATL RESOURCES SR UNSECURED 03/38 6.25 25,000 03/15/2038 27,805
SUNCOR ENERGY INC SR UNSECURED 06/38 6.5 25,000 06/15/2038 30,756
BRISTOL MYERS SQUIBB CO SR UNSECURED REGS 11/16 4.375 50,000 11/15/2016 65,038
WAL MART STORES INC SR UNSECURED 08/37 6.5 125,000 08/15/2037 172,003
COMCAST CORP COMPANY GUAR 08/37 6.95 50,000 08/15/2037 70,445
VERIZON COMMUNICATIONS SR UNSECURED 04/37 6.25 100,000 04/01/2037 122,725
NEXEN ENERGY ULC COMPANY GUAR 05/37 6.4 110,000 05/15/2037 137,010
VEOLIA ENVIRONNEMENT SA SR UNSECURED 05/22 5.125 50,000 05/24/2022 77,553
SIEMENS FINANCIERINGSMAT COMPANY GUAR 144A 08/26 6.125 100,000 08/17/2026 124,071
UNITEDHEALTH GROUP INC SR UNSECURED 02/18 6 50,000 02/15/2018 56,283
KONINKLIJKE PHILIPS NV SR UNSECURED 03/38 6.875 25,000 03/11/2038 33,953
BAT INTL FINANCE PLC COMPANY GUAR 03/24 7.25 50,000 03/12/2024 105,194
ORACLE CORP SR UNSECURED 04/18 5.75 100,000 04/15/2018 113,047
WOLTERS KLUWER NV SR UNSECURED REGS 04/18 6.375 50,000 04/10/2018 71,857
COMCAST CORP COMPANY GUAR 05/38 6.4 75,000 05/15/2038 100,140
GLAXOSMITHKLINE CAP INC COMPANY GUAR 05/38 6.375 25,000 05/15/2038 33,287
TIME WARNER CABLE INC COMPANY GUAR 07/38 7.3 50,000 07/01/2038 68,943
AGRIUM INC SR UNSECURED 01/19 6.75 25,000 01/15/2019 28,802
SHELL INTERNATIONAL FIN COMPANY GUAR 12/38 6.375 25,000 12/15/2038 33,596
PETROLEOS MEXICANOS COMPANY GUAR 03/18 5.75 75,000 03/01/2018 81,000
CONOCOPHILLIPS COMPANY GUAR 02/39 6.5 125,000 02/01/2039 166,081
HALLIBURTON CO SR UNSECURED 09/18 5.9 25,000 09/15/2018 28,264
ALTRIA GROUP INC COMPANY GUAR 11/18 9.7 18,000 11/10/2018 22,857
ASTRAZENECA PLC SR UNSECURED 09/17 5.9 75,000 09/15/2017 84,093
VIACOM INC SR UNSECURED 10/17 6.125 75,000 10/05/2017 83,470
ENCANA CORP SR UNSECURED 12/17 5.9 55,000 12/01/2017 59,992
BRISTOL MYERS SQUIBB CO SR UNSECURED REGS 11/21 4.625 50,000 11/15/2021 75,251
AT+T INC SR UNSECURED 02/18 5.5 145,000 02/01/2018 160,064
ANADARKO PETROLEUM CORP SR UNSECURED 03/19 8.7 175,000 03/15/2019 214,366
STATOIL ASA COMPANY GUAR REGS 03/21 5.625 150,000 03/11/2021 234,073
BOEING CO SR UNSECURED 03/39 6.875 25,000 03/15/2039 36,448
PFIZER INC SR UNSECURED 03/39 7.2 25,000 03/15/2039 36,344
TELEFONICA EMISIONES SAU COMPANY GUAR REGS 04/16 5.496 50,000 04/01/2016 64,319
TIME WARNER CABLE INC COMPANY GUAR 04/19 8.25 300,000 04/01/2019 367,243
HUTCH WHAM INT 09 LTD COMPANY GUAR 144A 04/19 7.625 250,000 04/09/2019 302,425
DOW CHEMICAL CO/THE SR UNSECURED 05/19 8.55 50,000 05/15/2019 62,162
MICROSOFT CORP SR UNSECURED 06/19 4.2 100,000 06/01/2019 109,864
OCCIDENTAL PETROLEUM COR SR UNSECURED 06/16 4.125 65,000 06/01/2016 67,913
STATOIL ASA COMPANY GUAR 04/19 5.25 100,000 04/15/2019 112,422
DONG ENERGY A/S SR UNSECURED REGS 05/19 6.5 50,000 05/07/2019 75,483
SIEMENS FINANCIERINGSMAT COMPANY GUAR REGS 06/18 5.625 75,000 06/11/2018 107,009
IMPERIAL TOBACCO FINANCE COMPANY GUAR REGS 02/22 9 50,000 02/17/2022 106,976
COX COMMUNICATIONS INC SR UNSECURED 144A 03/39 8.375 50,000 03/01/2039 71,283
SIEMENS FINANCIERINGSMAT COMPANY GUAR 02/17 5.125 50,000 02/20/2017 66,726
TESCO PLC SR UNSECURED 02/22 6.125 50,000 02/24/2022 85,040
NOBLE ENERGY INC SR UNSECURED 03/19 8.25 25,000 03/01/2019 29,973
ROCHE HLDGS INC COMPANY GUAR REGS 03/21 6.5 75,000 03/04/2021 123,034
PROCTER + GAMBLE CO/THE SR UNSECURED 05/27 4.875 50,000 05/11/2027 84,909
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INTERNATIONAL PAPER CO SR UNSECURED 08/21 7.5 50,000 08/15/2021 62,328
VIACOM INC SR UNSECURED 09/19 5.625 75,000 09/15/2019 84,230
VALE OVERSEAS LIMITED COMPANY GUAR 09/19 5.625 20,000 09/15/2019 21,126
TELEFONICA EMISIONES SAU COMPANY GUAR REGS 11/19 4.693 250,000 11/11/2019 358,256
MARKS + SPENCER PLC SR UNSECURED REGS 12/19 6.125 50,000 12/02/2019 90,077
VIVENDI SA SR UNSECURED 12/19 4.875 50,000 12/02/2019 73,320
TELUS CORP SR UNSECURED 12/19 5.05 50,000 12/04/2019 48,264
FORD MOTOR CREDIT CO LLC SR UNSECURED 01/20 8.125 150,000 01/15/2020 185,799
KONINKLIJKE KPN NV SR UNSECURED REGS 09/24 5.625 50,000 09/30/2024 79,835
PFIZER INC SR UNSECURED REGS 06/21 5.75 100,000 06/03/2021 158,222
DEUTSCHE TELEKOM INT FIN COMPANY GUAR 07/19 6 100,000 07/08/2019 116,009
LORILLARD TOBACCO CO COMPANY GUAR 06/19 8.125 25,000 06/23/2019 30,308
21ST CENTURY FOX AMERICA COMPANY GUAR 08/20 5.65 65,000 08/15/2020 74,569
DISCOVERY COMMUNICATIONS COMPANY GUAR 06/20 5.05 75,000 06/01/2020 82,397
DEUTSCHE TELEKOM INT FIN COMPANY GUAR 07/22 4.25 100,000 07/13/2022 149,334
TIME WARNER INC COMPANY GUAR 01/21 4.7 75,000 01/15/2021 82,093
REPUBLIC SERVICES INC COMPANY GUAR 03/20 5 65,000 03/01/2020 71,864
STATOIL ASA COMPANY GUAR 08/40 5.1 125,000 08/17/2040 144,580
VALERO ENERGY CORP COMPANY GUAR 02/20 6.125 175,000 02/01/2020 198,469
UNITED TECHNOLOGIES CORP SR UNSECURED 04/20 4.5 100,000 04/15/2020 110,914
BP CAPITAL MARKETS PLC COMPANY GUAR REGS 10/17 3.83 50,000 10/06/2017 66,026
COCA COLA CO/THE SR UNSECURED 11/20 3.15 50,000 11/15/2020 52,272
LOWE S COMPANIES INC SR UNSECURED 04/21 3.75 75,000 04/15/2021 80,620
AMERICAN TOWER CORP SR UNSECURED 01/18 4.5 50,000 01/15/2018 53,099
MERCK + CO INC SR UNSECURED 01/21 3.875 50,000 01/15/2021 54,103
HONEYWELL INTERNATIONAL SR UNSECURED 03/21 4.25 50,000 03/01/2021 56,023
VODAFONE GROUP PLC SR UNSECURED 03/21 4.375 175,000 03/16/2021 186,223
ANHEUSER BUSCH INBEV WOR COMPANY GUAR 01/19 7.75 145,000 01/15/2019 175,630
SANOFI SR UNSECURED 03/21 4 75,000 03/29/2021 81,485
PETROBRAS GLOBAL FINANCE COMPANY GUAR 01/21 5.375 185,000 01/27/2021 171,033
TELEFONICA EMISIONES SAU COMPANY GUAR 02/21 5.462 100,000 02/16/2021 111,499
ROGERS COMMUNICATIONS IN COMPANY GUAR 08/40 6.11 25,000 08/25/2040 25,884
AMERICA MOVIL SAB DE CV COMPANY GUAR 03/20 5 200,000 03/30/2020 220,800
HOME DEPOT INC SR UNSECURED 09/40 5.4 25,000 09/15/2040 30,721
NUCOR CORP SR UNSECURED 09/22 4.125 25,000 09/15/2022 26,611
CIE DE SAINT GOBAIN SR UNSECURED REGS 10/18 4 50,000 10/08/2018 68,016
AMGEN INC SR UNSECURED 06/42 5.65 25,000 06/15/2042 29,745
TECK RESOURCES LIMITED COMPANY GUAR 01/22 4.75 25,000 01/15/2022 24,368
DEVON ENERGY CORPORATION SR UNSECURED 07/21 4 35,000 07/15/2021 36,191
THERMO FISHER SCIENTIFIC SR UNSECURED 08/21 3.6 40,000 08/15/2021 41,307
21ST CENTURY FOX AMERICA COMPANY GUAR 02/41 6.15 25,000 02/15/2041 31,816
TESCO PLC SR UNSECURED REGS 11/18 3.375 100,000 11/02/2018 125,274
DOW CHEMICAL CO/THE SR UNSECURED 11/41 5.25 45,000 11/15/2041 48,533
AMGEN INC SR UNSECURED 11/21 3.875 50,000 11/15/2021 52,826
UNITEDHEALTH GROUP INC SR UNSECURED 11/41 4.625 100,000 11/15/2041 107,639
AMGEN INC SR UNSECURED 11/41 5.15 25,000 11/15/2041 28,179
PHILIP MORRIS INTL INC SR UNSECURED 11/21 2.9 200,000 11/15/2021 202,950
BG ENERGY CAPITAL PLC COMPANY GUAR REGS 11/18 3 100,000 11/16/2018 131,927
21ST CENTURY FOX AMERICA COMPANY GUAR 02/21 4.5 75,000 02/15/2021 82,094
INTEL CORP SR UNSECURED 10/21 3.3 100,000 10/01/2021 104,863
BG ENERGY CAPITAL PLC COMPANY GUAR 144A 10/16 2.875 200,000 10/15/2016 205,002
PEPSICO INC SR UNSECURED 05/16 2.5 100,000 05/10/2016 102,166
AT+T INC SR UNSECURED 09/40 5.35 100,000 09/01/2040 108,282
GATX CORP SR UNSECURED 06/21 4.85 100,000 06/01/2021 110,739
CATERPILLAR INC SR UNSECURED 05/21 3.9 50,000 05/27/2021 54,145
PROCTER + GAMBLE CO/THE SR UNSECURED 02/22 2.3 125,000 02/06/2022 123,997
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IBM CORP SR UNSECURED 02/17 1.25 125,000 02/06/2017 125,383
MCDONALD S CORP SR UNSECURED 02/42 3.7 45,000 02/15/2042 42,953
AT+T INC SR UNSECURED 02/22 3 100,000 02/15/2022 98,118
ENTERPRISE PRODUCTS OPER COMPANY GUAR 08/42 4.85 50,000 08/15/2042 51,958
CBS CORP COMPANY GUAR 03/22 3.375 45,000 03/01/2022 45,196
NEWMONT MINING CORP COMPANY GUAR 03/22 3.5 30,000 03/15/2022 28,192
MEDTRONIC INC COMPANY GUAR 03/22 3.125 150,000 03/15/2022 151,883
TELSTRA CORP LTD COMPANY GUAR REGS 09/22 3.5 100,000 09/21/2022 143,487
CATERPILLAR FINANCIAL SE SR UNSECURED 03/17 1.75 75,000 03/24/2017 75,865
TELEKOM FINANZMANAGEMENT COMPANY GUAR 04/22 4 50,000 04/04/2022 72,137
PEPSICO INC SR UNSECURED 03/42 4 90,000 03/05/2042 90,659
ECOLAB INC SR UNSECURED 12/21 4.35 150,000 12/08/2021 163,438
GILEAD SCIENCES INC SR UNSECURED 12/41 5.65 50,000 12/01/2041 61,909
ORACLE CORP SR UNSECURED 07/40 5.375 35,000 07/15/2040 41,986
ORACLE CORP SR UNSECURED 07/20 3.875 50,000 07/15/2020 53,726
VALE OVERSEAS LIMITED COMPANY GUAR 01/22 4.375 150,000 01/11/2022 143,055
ORANGE SA SR UNSECURED 01/42 5.375 25,000 01/13/2042 28,419
DIRECTV HOLDINGS/FING COMPANY GUAR 03/22 3.8 100,000 03/15/2022 101,737
ROWAN COMPANIES INC COMPANY GUAR 06/22 4.875 75,000 06/01/2022 72,981
BHP BILLITON FINANCE LTD COMPANY GUAR REGS 11/18 2.125 100,000 11/29/2018 128,676
UNITED TECHNOLOGIES CORP SR UNSECURED 06/42 4.5 50,000 06/01/2042 54,439
EASTMAN CHEMICAL CO SR UNSECURED 08/22 3.6 25,000 08/15/2022 25317
DEERE + COMPANY SR UNSECURED 06/22 2.6 50,000 06/08/2022 49,189
IBM CORP SR UNSECURED 06/42 4 25,000 06/20/2042 24,894
ANHEUSER BUSCH INBEV WOR COMPANY GUAR 07/22 2.5 175,000 07/15/2022 170,079
SCHLUMBERGER INVESTMENT COMPANY GUAR 144A 08/22 2.4 45,000 08/01/2022 43,202
HEINEKEN NV SR UNSECURED REGS 08/20 2.125 100,000 08/04/2020 130,098
TECK RESOURCES LIMITED COMPANY GUAR 02/23 3.75 50,000 02/01/2023 44815
ALTRIA GROUP INC COMPANY GUAR 08/22 2.85 50,000 08/09/2022 48,585
AMERICA MOVIL SAB DE CV SR UNSECURED 07/22 3.125 200,000 07/16/2022 196,360
DAIMLER FINANCE NA LLC COMPANY GUAR 144A 04/17 2.4 150,000 04/10/2017 153,128
PPR SR UNSECURED REGS 04/19 3.125 75,000 04/23/2019 100,349
AUTOZONE INC SR UNSECURED 04/22 3.7 25,000 04/15/2022 25,711
BP CAPITAL MARKETS PLC COMPANY GUAR 05/22 3.245 100,000 05/06/2022 98,304
GLAXOSMITHKLINE CAPITAL COMPANY GUAR 05/22 2.85 170,000 05/08/2022 170,009
NESTLE FINANCE INTL LTD COMPANY GUAR REGS 10/16 0.75 40,000 10/17/2016 48,963
ORACLE CORP SR UNSECURED 10/22 2.5 75,000 10/15/2022 73,057
REYNOLDS AMERICAN INC COMPANY GUAR 11/22 3.25 25,000 11/01/2022 24,351
BP CAPITAL MARKETS PLC COMPANY GUAR 11/22 2.5 75,000 11/06/2022 69,880
SOUTHERN COPPER CORP SR UNSECURED 11/22 3.5 75,000 11/08/2022 71,127
DOW CHEMICAL CO/THE SR UNSECURED 11/42 4.375 25,000 11/15/2042 24,214
MACYS RETAIL HLDGS INC COMPANY GUAR 02/23 2.875 65,000 02/15/2023 63,120
BASF SE SR UNSECURED REGS 12/22 2 50,000 12/05/2022 66,086
SABMILLER HOLDINGS INC COMPANY GUAR REGS 01/20 1.875 100,000 01/20/2020 127,861
E.I. DU PONT DE NEMOURS SR UNSECURED 02/23 2.8 125,000 02/15/2023 122,955
CARDINAL HEALTH INC SR UNSECURED 03/43 4.6 125,000 03/15/2043 131,600
PHILLIPS 66 COMPANY GUAR 04/22 4.3 150,000 04/01/2022 158,354
EXPRESS SCRIPTS HOLDING COMPANY GUAR 02/22 3.9 50,000 02/15/2022 52,067
PETROLEOS MEXICANOS COMPANY GUAR 01/22 4.875 100,000 01/24/2022 104,741
PETROLEOS MEXICANOS COMPANY GUAR 06/44 5.5 50,000 06/27/2044 51,000
BG ENERGY CAPITAL PLC COMPANY GUAR REGS 12/25 5.125 50,000 12/01/2025 92,051
BASF SE SR UNSECURED REGS 10/18 1.5 50,000 10/01/2018 63,206
ACTAVIS INC COMPANY GUAR 10/22 3.25 50,000 10/01/2022 48,681
CNPC GENERAL CAPITAL LTD COMPANY GUAR REGS 04/18 1.95 200,000 04/16/2018 196,332
FIDELITY NATIONAL INFORM COMPANY GUAR 04/23 3.5 25,000 04/15/2023 24,850
AUTOZONE INC SR UNSECURED 07/23 3.125 50,000 07/15/2023 49,176
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DIAGEO CAPITAL PLC COMPANY GUAR 04/23 2.625 75,000 04/29/2023 72,921
COCA COLA ENTERPRISES SR UNSECURED REGS 05/25 2.375 130,000 05/07/2025 167,715
APPLE INC SR UNSECURED 05/43 3.85 35,000 05/04/2043 35,025
RIO TINTO FIN USA PLC 12/18 2.25 75,000 12/14/2018 75,151
CHEVRON CORP SR UNSECURED 06/23 3.191 100,000 06/24/2023 101,867
MERCK + CO INC SR UNSECURED 05/23 2.8 150,000 05/18/2023 148,958
CF INDUSTRIES INC COMPANY GUAR 06/23 3.45 55,000 06/01/2023 53,765
AGRIUM INC SR UNSECURED 06/23 3.5 25,000 06/01/2023 24,652
EMC CORP/MA SR UNSECURED 06/23 3.375 125,000 06/01/2023 125,454
SIEMENS FINANCIERINGSMAT COMPANY GUAR REGS 03/21 1.75 35,000 03/12/2021 45,416
PHILIP MORRIS INTL INC SR UNSECURED 03/20 1.75 100,000 03/19/2020 127,486
WAL MART STORES INC SR UNSECURED 04/23 2.55 50,000 04/11/2023 49,250
AMERICAN TOWER CORP SR UNSECURED 02/19 3.4 25,000 02/15/2019 25,445
BMW FINANCE NV COMPANY GUAR 09/20 2 75,000 09/04/2020 98,294
SCHNEIDER ELECTRIC SE SR UNSECURED REGS 09/21 2.5 100,000 09/06/2021 134,346
VERIZON COMMUNICATIONS SR UNSECURED 09/43 6.55 112,000 09/15/2043 143,489
VERIZON COMMUNICATIONS SR UNSECURED 09/20 4.5 100,000 09/15/2020 108,576
VERIZON COMMUNICATIONS SR UNSECURED 09/23 5.15 125,000 09/15/2023 138,029
BARRICK GOLD CORP SR UNSECURED 05/23 4.1 100,000 05/01/2023 97,320
FREEPORT MCMORAN INC COMPANY GUAR 03/20 3.1 100,000 03/15/2020 97,273
FREEPORT MCMORAN INC COMPANY GUAR 03/23 3.875 25,000 03/15/2023 23,571
TOYOTA MOTOR CREDIT CORP SR UNSECURED 10/18 2 75,000 10/24/2018 75,724
ZOETIS INC SR UNSECURED 02/23 3.25 50,000 02/01/2023 49,321
ALTRIA GROUP INC COMPANY GUAR 01/44 5.375 25,000 01/31/2044 28,458
COCA COLA CO/THE SR UNSECURED 11/23 3.2 200,000 11/01/2023 205,753
BHP BILLITON FIN USA LTD COMPANY GUAR 09/43 5 50,000 09/30/2043 56,676
CRH FINLAND SERVICES OYJ COMPANY GUAR REGS 10/20 2.75 125,000 10/15/2020 165,165
SHELL INTERNATIONAL FIN COMPANY GUAR 08/43 4.55 25,000 08/12/2043 27,349
TOTAL CAPITAL INTL SA COMPANY GUAR 01/19 2.125 75,000 01/10/2019 75,244
TOTAL CAPITAL INTL SA COMPANY GUAR 04/24 3.75 50,000 04/10/2024 51,806
MONDELEZ INTERNATIONAL SR UNSECURED 02/24 4 175,000 02/01/2024 183,097
BASF SE SR UNSECURED REGS 01/24 2.5 150,000 01/22/2024 204,876
IBM CORP SR UNSECURED 02/24 3.625 225,000 02/12/2024 234,411
NOVARTIS CAPITAL CORP COMPANY GUAR 05/24 3.4 50,000 05/06/2024 52,014
ILLINOIS TOOL WORKS INC SR UNSECURED 03/24 3.5 35,000 03/01/2024 36,431
CISCO SYSTEMS INC SR UNSECURED 03/24 3.625 50,000 03/04/2024 52,103
LYB INTL FINANCE BV COMPANY GUAR 03/44 4.875 25,000 03/15/2044 25,719
JOHN DEERE CAPITAL CORP SR UNSECURED 03/19 1.95 50,000 03/04/2019 49,611
BAYER AG SR UNSECURED REGS 01/21 1.875 25,000 01/25/2021 32,458
DAIMLER AG SR UNSECURED REGS 11/18 1.5 100,000 11/19/2018 126,227
ANGLO AMERICAN CAPITAL COMPANY GUAR REGS 11/17 1.75 100,000 11/20/2017 124,143
SCHLUMBERGER INVESTMENT COMPANY GUAR 12/23 3.65 225,000 12/01/2023 235,204
CVS HEALTH CORP SR UNSECURED 12/43 5.3 25,000 12/05/2043 29,886
CVS HEALTH CORP SR UNSECURED 12/23 4 50,000 12/05/2023 52,914
JOHNSON + JOHNSON SR UNSECURED 12/33 4.375 50,000 12/05/2033 56,005
JOHNSON + JOHNSON SR UNSECURED 12/23 3.375 50,000 12/05/2023 53,501
MICROSOFT CORP SR UNSECURED 12/21 2.125 225,000 12/06/2021 297,529
BHARTI AIRTEL INTERNATIO COMPANY GUAR REGS 12/18 4 100,000 12/10/2018 130,626
EOG RESOURCES INC SR UNSECURED 04/20 2.45 50,000 04/01/2020 49,741
CANADIAN NATL RESOURCES SR UNSECURED 04/24 3.8 125,000 04/15/2024 122,846
CNOOC FINANCE 2014 ULC COMPANY GUAR 04/24 4.25 200,000 04/30/2024 206,936
APPLE INC SR UNSECURED 05/24 3.45 50,000 05/06/2024 52,363
APPLE INC SR UNSECURED 05/21 2.85 35,000 05/06/2021 35,804
L 3 COMMUNICATIONS CORP COMPANY GUAR 05/17 1.5 100,000 05/28/2017 99,016
TIME WARNER INC COMPANY GUAR 06/24 3.55 100,000 06/01/2024 99,611
ECOPETROL SA SR UNSECURED 05/45 5.875 50,000 05/28/2045 46,250
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WASTE MANAGEMENT INC COMPANY GUAR 05/24 3.5 85,000 05/15/2024 86,068
CELGENE CORP SR UNSECURED 05/24 3.625 150,000 05/15/2024 153,169
PFIZER INC SR UNSECURED 05/24 3.4 100,000 05/15/2024 104,038
PITNEY BOWES INC SR UNSECURED 03/24 4.625 25,000 03/15/2024 25,590
TEXAS INSTRUMENTS INC SR UNSECURED 03/21 2.75 50,000 03/12/2021 50,241
MCKESSON CORP SR UNSECURED 03/24 3.796 35,000 03/15/2024 35,955
PETROBRAS GLOBAL FINANCE COMPANY GUAR 03/24 6.25 50,000 03/17/2024 47,577
SES GLOBAL AMERICAS HLDG COMPANY GUAR 144A 03/19 2.5 50,000 03/25/2019 49,749
EXXON MOBIL CORPORATION SR UNSECURED 03/24 3.176 50,000 03/15/2024 51,582
SKY PLC COMPANY GUAR REGS 09/21 1.5 100,000 09/15/2021 123,095
21ST CENTURY FOX AMERICA COMPANY GUAR 144A 09/24 3.7 205,000 09/15/2024 210,868
WPP FINANCE 2010 COMPANY GUAR 09/24 3.75 175,000 09/19/2024 175,646
HUMANA INC SR UNSECURED 10/19 2.625 30,000 10/01/2019 29,998
HUMANA INC SR UNSECURED 10/24 3.85 50,000 10/01/2024 50,659
CLOROX COMPANY SR UNSECURED 12/24 3.5 100,000 12/15/2024 100,214
BECTON DICKINSON AND CO SR UNSECURED 12/19 2.675 150,000 12/15/2019 151,973
THOMSON REUTERS CORP SR UNSECURED 09/24 3.85 50,000 09/29/2024 50,549
THOMSON REUTERS CORP SR UNSECURED 09/17 1.65 50,000 09/29/2017 49,694
ROCHE HOLDING INC COMPANY GUAR 144A 09/24 3.35 200,000 09/30/2024 205,841
SYSCO CORPORATION COMPANY GUAR 10/17 1.45 45,000 10/02/2017 44951
HUTCH WHAM INT 09 LTD COMPANY GUAR REGS 04/19 7.625 125,000 04/09/2019 150,356
JOHNSON (S.C.) + SON INC SR UNSECURED 144A 09/24 3.35 250,000 09/30/2024 256,262
PEPSICO INC SR UNSECURED 10/44 4.25 125,000 10/22/2044 130,456
PETROLEOS MEXICANOS COMPANY GUAR 01/45 6.375 60,000 01/23/2045 67,500
OMNICOM GROUP INC COMPANY GUAR 11/24 3.65 125,000 11/01/2024 125,058
VERIZON COMMUNICATIONS SR UNSECURED 11/24 3.5 250,000 11/01/2024 245,625
VERIZON COMMUNICATIONS SR UNSECURED 11/34 4.4 125,000 11/01/2034 124,248
INGERSOLL RAND LUX FINAN COMPANY GUAR 11/24 3.55 225,000 11/01/2024 223,628
BP CAPITAL MARKETS PLC COMPANY GUAR 11/24 3.535 250,000 11/04/2024 248,577
PHILIP MORRIS INTL INC SR UNSECURED 11/24 3.25 250,000 11/10/2024 250,122
STATOIL ASA COMPANY GUAR 11/24 3.25 35,000 11/10/2024 35,115
PHILIP MORRIS INTL INC SR UNSECURED 11/44 4.25 125,000 11/10/2044 127,110
GEORGIA PACIFIC LLC SR UNSECURED 144A 11/21 3.163 250,000 11/15/2021 251,494
GENERAL ELECTRIC CO SR UNSECURED 10/22 2.7 125,000 10/09/2022 125,051
THERMO FISHER SCIENTIFIC SR UNSECURED 02/22 3.3 100,000 02/15/2022 100,165
CARDINAL HEALTH INC SR UNSECURED 11/19 2.4 60,000 11/15/2019 59,805
CARDINAL HEALTH INC SR UNSECURED 11/24 3.5 45,000 11/15/2024 44,873
VERIZON COMMUNICATIONS SR UNSECURED 06/17 1.35 200,000 06/09/2017 199,075
AT+T INC SR UNSECURED 03/24 2.4 100,000 03/15/2024 130,511
HOME DEPOT INC SR UNSECURED 06/19 2 150,000 06/15/2019 150,368
CARDINAL HEALTH INC SR UNSECURED 11/44 4.5 275,000 11/15/2044 283,154
CHEVRON CORP SR UNSECURED 11/19 2.193 275,000 11/15/2019 276,017
FREEPORT MCMORAN INC COMPANY GUAR 11/17 2.3 125,000 11/14/2017 125,150
EASTMAN CHEMICAL CO SR UNSECURED 03/25 3.8 125,000 03/15/2025 127,248
GILEAD SCIENCES INC SR UNSECURED 02/25 3.5 130,000 02/01/2025 133,432
PERNOD RICARD SA SR UNSECURED REGS 06/20 2 100,000 06/22/2020 127,811
BAYER AG JR SUBORDINA REGS 07/75 VAR 25,000 07/01/2075 31,127
GILEAD SCIENCES INC SR UNSECURED 02/45 4.5 75,000 02/01/2045 80,160
CANADIAN NATL RESOURCES SR UNSECURED 01/18 1.75 150,000 01/15/2018 149,118
SUNOCO LOGISTICS PARTNER COMPANY GUAR 05/45 5.35 150,000 05/15/2045 151,660
PHILLIPS 66 COMPANY GUAR 11/34 4.65 150,000 11/15/2034 153,750
ROCHE HOLDING INC COMPANY GUAR 144A 11/44 4 215,000 11/28/2044 225,678
HARLEY DAVIDSON FINL SER COMPANY GUAR 144A 11/17 1.55 300,000 11/17/2017 297,575
MONSANTO CO SR UNSECURED 07/24 3.375 50,000 07/15/2024 50,804
ANADARKO PETROLEUM CORP SR UNSECURED 07/24 3.45 75,000 07/15/2024 73,218
CARREFOUR SA SR UNSECURED REGS 07/22 1.75 110,000 07/15/2022 139,533
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AMERICAN TOWER CORP SR UNSECURED 09/21 3.45 75,000 09/15/2021 73,736
ALIBABA GROUP HOLDING COMPANY GUAR 144A 11/21 3.125 400,000 11/28/2021 395,191
RAYTHEON COMPANY SR UNSECURED 12/24 3.15 75,000 12/15/2024 75,225
CVS HEALTH CORP SR UNSECURED 08/24 3.375 55,000 08/12/2024 55,534
VERIZON COMMUNICATIONS SR UNSECURED REGS 08/54 5.012 10,000 08/21/2054 10,345
MEDTRONIC INC COMPANY GUAR 144A 03/25 3.5 90,000 03/15/2025 92,067
MEDTRONIC INC COMPANY GUAR 144A 03/20 2.5 125,000 03/15/2020 125,328
COX COMMUNICATIONS INC SR UNSECURED 144A 02/25 3.85 195,000 02/01/2025 196,836
QVC INC SR SECURED 02/25 4.45 100,000 02/15/2025 97,736
AMAZON.COM INC SR UNSECURED 12/24 3.8 150,000 12/05/2024 153,678
AMAZON.COM INC SR UNSECURED 12/34 4.8 150,000 12/05/2034 157,461
DIRECTV HOLDINGS/FING COMPANY GUAR 01/25 3.95 40,000 01/15/2025 40,315
AMAZON.COM INC SR UNSECURED 12/44 4.95 85,000 12/05/2044 87,805
FORD MOTOR CREDIT CO LLC SR UNSECURED 09/17 1.684 200,000 09/08/2017 198,409
VIACOM INC SR UNSECURED 12/19 2.75 125,000 12/15/2019 125,248
VIACOM INC SR UNSECURED 12/34 4.85 125,000 12/15/2034 127,921
UNITEDHEALTH GROUP INC SR UNSECURED 12/19 2.3 150,000 12/15/2019 150,620
WALT DISNEY COMPANY/THE SR UNSECURED 06/44 4.125 20,000 06/01/2044 20,979
3M COMPANY SR UNSECURED 06/44 3.875 50,000 06/15/2044 51,419
CATERPILLAR FINANCIAL SE SR UNSECURED 06/24 3.3 100,000 06/09/2024 102,001
INTERNATIONAL PAPER CO SR UNSECURED 06/24 3.65 100,000 06/15/2024 99,928
AT+T INC SR UNSECURED 06/44 4.8 50,000 06/15/2044 50,948
FORD MOTOR CREDIT CO LLC SR UNSECURED 12/17 1.724 200,000 12/06/2017 197,933
MCDONALD S CORP SR UNSECURED 06/24 3.25 100,000 06/10/2024 101,883
BRI H—EXREGE 30,932,845
FHLMC  TBA JAN 30 GOLD SINGLE 150,000 12/01/2099 167,566
FNMA TBA 30 YR 5.5 SINGLE FAMILY MORTGAGE 950,000 01/14/2045 1,062,664
FNMA TBA 30 YR 6 SINGLE FAMILY MORTGAGE 100,000 01/14/2045 113,402
JP MORGAN CHASE COMMERCIAL MOR JPMCC 2005 CB12 A4 100,000 09/12/2037 101,038
WACHOVIA BANK COMMERCIAL MORTG WBCMT 2005 C20 A7 84,187 07/15/2042 84,887
FNMA POOL 735896 FN 09/35 FIXED VAR 323,077 09/01/2035 369,088
FNMA TBA 30 YR 5 SINGLE FAMILY MORTGAGE 1,150,000 01/14/2045 1,270,548
FNMA TBA 30 YR 4.5 SINGLE FAMILY MORTGAGE 2,425,000 01/14/2045 2,632,262
FHLMC TBAJAN 15 GOLD SINGLE 175,000 12/31/2099 185,309
FNMA TBA 15 YR 4 SINGLE FAMILY MORTGAGE 275,000 01/20/2030 291,371
GNMA POOL 605616 GN 04/35 FIXED 5.5 6,028 04/15/2035 6,806
FNMA POOL 892782 FN 11/36 FIXED 6.5 19,433 11/01/2036 22,131
FNMA POOL 889299 FN 04/38 FIXED VAR 32,896 04/01/2038 37,851
FED HM LN PC POOL G04913 53,440 03/01/2038 58,945
FNMA TBA 30 YR 4 SINGLE FAMILY MORTGAGE 3,675,000 01/14/2045 3,922,158
FEDERAL HOME LOAN MORTGAGE COR 1,600,000 12/01/2099 1,705,500
GNMA II TBA 30 YR 4.5 JUMBOS 425,000 01/21/2045 464,362
GNMA POOL 677100 GN 07/38 FIXED 5.5 4,660 07/15/2038 5,223
GNMA POOL 698342 GN 05/39 FIXED 5 97,609 05/15/2039 107,959
FNMA POOL AC1416 FN 08/39 FIXED 4 184,420 08/01/2039 197,055
GNMA II TBA 30 YR 4 JUMBOS 25,000 01/21/2045 26,804
GNMA POOL 724330 GN 09/39 FIXED 5 327,723 09/15/2039 363,980
GNMA POOL 644862 GN 06/35 FIXED 5.5 10,958 06/15/2035 12,379
FED HM LN PC POOL G08347 28,491 06/01/2039 30,878
GNMA II POOL 004746 G2 07/40 FIXED 4.5 122,664 07/20/2040 134,780
GNMA 11 TBA 30 YR 3 JUMBOS 250,000 01/21/2045 255,656
FNMA TBA 15 YR 3.5 SINGLE FAMILY MORTGAGE 525,000 01/20/2030 554,613
FNMA TBA 15 YR 3 SINGLE FAMILY MORTGAGE 600,000 01/20/2030 623,648
FNMA TBA 30 YR 3.5 SINGLE FAMILY MORTGAGE 650,000 01/14/2045 677,574
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FHLMC TBAJAN 15 GOLD SINGLE 150,000 12/01/2099 158,344
FHLMC TBA JAN 15 GOLD SINGLE 725,000 12/01/2099 752,488
FHLMC TBA JAN 30 GOLD SINGLE 925,000 12/01/2099 961,783
GNMAITBA 30 YR 3.5 SINGLE FAMILY MORTGAGE 500,000 01/21/2045 524,844
GNMA Il TBA 30 YR 3.5 JUMBOS 2,300,000 01/21/2045 2,414,281
FNMA POOL MA0667 FN 03/31 FIXED 4 47,065 03/01/2031 50,747
FNMA POOL MA0668 FN 03/31 FIXED 4.5 4,810 03/01/2031 5,253
FNMA POOL AH4158 FN 01/41 FIXED 4 81,795 01/01/2041 87,400
FNMA POOL AB2037 FN 01/31 FIXED 4.5 39,717 01/01/2031 43,359
FNMA POOL AH5583 FN 02/41 FIXED 4.5 167,235 02/01/2041 181,716
FED HM LN PC POOL A93448 173,010 08/01/2040 191,833
FNMA POOL AE3065 FN 09/25 FIXED 3.5 46,278 09/01/2025 48,929
FNMA TBA 15 YR 2.5 SINGLE FAMILY MORTGAGE 675,000 01/20/2030 687,234
GNMA I POOL 005175 G2 09/41 FIXED 4.5 376,452 09/20/2041 412,412
FNMA POOL AJ4069 FN 10/41 FIXED 4 98,814 10/01/2041 105,676
FNMA TBA 30 YR 3 SINGLE FAMILY MORTGAGE 150,000 01/14/2045 151,734
FED HM LN PC POOL G14375 45,873 07/01/2026 48,983
FED HM LN PC POOL G07021 84,927 09/01/2039 93,615
GNMA POOL 738520 GN 07/41 FIXED 4.5 255,656 07/15/2041 280,047
FNMA POOL AL2090 FN 08/26 FIXED VAR 82,573 08/01/2026 88,233
FED HM LN PC POOL G04008 84,717 03/01/2038 94,704
FED HM LN PC POOL J16665 56,811 09/01/2026 60,059
GNMA I POOL MA0319 G2 08/42 FIXED 4 461,013 08/20/2042 494,807
FED HM LN PC POOL C91467 231,664 07/01/2032 243,843
GNMA POOL 783237 GN 01/41 FIXED 4 114,023 01/15/2041 122,437
TBA FHLMC GOLD CONV INTER AGGR 375,000 12/01/2099 381,404
GNMA I POOL MA0532 G2 11/42 FIXED 2.5 22,432 11/20/2042 22,163
FNMA TBA 30 YR 2.5 SINGLE FAMILY MORTGAGE 75,000 01/14/2045 73,260
GNMA I POOL MA0624 G2 12/42 FIXED 3 73,859 12/20/2042 75,620
FNMA POOL MA1340 FN 02/43 FIXED 2.5 24,824 02/01/2043 24,270
GNMA I POOL MA0700 G2 01/43 FIXED 4 48,537 01/20/2043 52,101
GNMA POOL 783647 GN 09/35 FIXED 5.5 75,720 09/15/2035 85,505
FNMA POOL AL2581 FN 06/40 FIXED VAR 197,419 06/01/2040 224,182
FNMA POOL AJ5905 FN 11/41 FIXED 4.5 94,588 11/01/2041 102,740
GNMA I POOL MA1011 G2 05/43 FIXED 3 22,452 05/20/2043 22,988
FNMA POOL AT2724 FN 05/43 FIXED 3 646,588 05/01/2043 655,126
FED HM LN PC POOL G08534 308,259 06/01/2043 311,876
FNMA POOL AT5895 FN 06/43 FIXED 3 74,207 06/01/2043 75,174
FNMA POOL AT1572 FN 05/43 FIXED 3 141,779 05/01/2043 143,652
FNMA POOL AB9747 FN 06/43 FIXED 3 47,275 06/01/2043 47,890
FNMA POOL AB9349 FN 05/43 FIXED 3 24,000 05/01/2043 24314
GNMA POOL AE7511 GN 06/43 FIXED 3 279,478 06/15/2043 286,232
FED HM LN PC POOL G08537 166,032 07/01/2043 167,950
FNMA POOL AB9374 FN 05/43 FIXED 3.5 71,621 05/01/2043 74,771
GNMA POOL 658258 GN 01/37 FIXED 6 69,231 01/15/2037 79,828
GNMA I1 POOL MA0851 G2 03/43 FIXED 3 73,279 03/20/2043 75,026
GNMA I POOL MA0933 G2 04/43 FIXED 3 49,025 04/20/2043 50,194
FNMA POOL AU3735 FN 08/43 FIXED 3 98,657 08/01/2043 99,926
FNMA POOL AU3374 FN 08/43 FIXED 3 446,089 08/01/2043 451,830
FNMA POOL AU4310 FN 08/43 FIXED 2.5 24,450 08/01/2043 23,905
FNMA POOL AU3781 FN 08/28 FIXED 2.5 412,465 08/01/2028 420,812
FNMA POOL AU5918 FN 09/43 FIXED 3 475,622 09/01/2043 481,697
GNMA I POOL MA 1284 G2 09/43 FIXED 3 248,050 09/20/2043 253,976
FED HM LN PC POOL Q19773 122,833 06/01/2043 124,254
GNMA I POOL MA1375 G2 10/43 FIXED 3.5 369,221 10/20/2043 387,983
FED HM LN PC POOL G08554 73,491 10/01/2043 76,496
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FNMA POOL AU1632 FN 07/43 FIXED 3 93,984 07/01/2043 95,200
FED HM LN PC POOL Q19738 74,011 06/01/2043 77,037
FNMA POOL AO2961 FN 05/42 FIXED 4 48,990 05/01/2042 52,347
FNMA POOL AU1629 FN 07/43 FIXED 3 71,431 07/01/2043 72,356
FNMA POOL AU3195 FN 08/43 FIXED 3 71,453 08/01/2043 72,372
FNMA POOL AU3353 FN 08/43 FIXED 3 395,629 08/01/2043 400,709
FNMA POOL AU3820 FN 08/43 FIXED 3 376,686 08/01/2043 381,493
FNMA POOL AU6531 FN 09/28 FIXED 2 94,788 09/01/2028 94,486
FNMA POOL AS0774 FN 10/43 FIXED 3 124,344 10/01/2043 125,942
FED HM LN PC POOL G08572 613,045 02/01/2044 638,108
FED HM LN PC POOL G18488 253,106 11/01/2028 257,975
FED HM LN PC POOL G07550 420,575 08/01/2043 425,661
FNMA POOL AL5097 FN 09/43 FIXED VAR 72,651 09/01/2043 78,893
GNMA II POOL MA1919 143,518 05/20/2044 150,804
FED HM LN PC POOL G08587 45,561 05/01/2044 49,425
GNMA II POOL MA1759 G2 03/44 FIXED 3 348,802 03/20/2044 357,117
FNMA POOL AS1201 FN 12/43 FIXED 4 141,224 12/01/2043 151,785
FNMA POOL AX0833 FN 09/44 FIXED 3.5 49,370 09/01/2044 51,571
FNMA POOL 254199 FN 02/32 FIXED 6.5 51,719 02/01/2032 59,895
FHLMC  TBAJAN 30 GOLD SINGLE 525,000 12/01/2099 579,325
FNMA TBA 15 YR 4.5 SINGLE FAMILY MORTGAGE 100,000 01/20/2030 105,070
FHLMC  TBAJAN 30 GOLD SINGLE 300,000 12/01/2099 325,160
BEAR STEARNS COMMERCIAL MORTGA BSCMS 2005 T18 A4 29,822 02/13/2042 29,824
BEAR STEARNS COMMERCIAL MORTGA BSCMS 2006 PW12 A4 307,950 09/11/2038 323,227
FNMA POOL AX2796 FN 10/44 FIXED 4 174,500 10/01/2044 186,497
FNMA POOL 990652 FN 09/38 FIXED 6.5 45,103 09/01/2038 51,364
GNMA 11 POOL MA2303 G2 10/44 FIXED 3.5 49,848 10/20/2044 52,403
FNMA POOL 829291 FN 09/35 FIXED 5.5 250,590 09/01/2035 280,455
FNMA POOL MA0070 FN 05/19 FIXED 4 41,489 05/01/2019 43,937
FNMA POOL AA7999 FN 05/24 FIXED 5 118,457 05/01/2024 126,378
FED HM LN PC POOL G08609 74,481 10/01/2044 77,526
FNMA POOL AW3003 FN 10/44 FIXED 4 324,137 10/01/2044 346,346
FED HM LN PC POOL A86009 185,994 05/01/2039 205,414
FNMA POOL AC3703 FN 11/24 FIXED 4.5 145,463 11/01/2024 157,231
FNMA POOL 934946 FN 09/39 FIXED 4.5 167,411 09/01/2039 183,250
FNMA POOL AB1656 FN 10/40 FIXED 4 94,752 10/01/2040 101,262
FNMA POOL AW9476 FN 10/44 FIXED 3.5 199,270 10/01/2044 207,956
FED HM LN PC POOL G08447 21,436 05/01/2041 23,261
FNMA POOL AI2465 FN 05/41 FIXED 4.5 74,384 05/01/2041 80,862
FNMA POOL MAO0878 FN 10/31 FIXED 4 15,927 10/01/2031 17,172
FNMA POOL AI0815 FN 09/41 FIXED 4.5 98,655 09/01/2041 107,236
FNMA POOL AJ5928 FN 11/41 FIXED 4 95,669 11/01/2041 102,224
FED HM LN PC POOL C91799 199,045 11/01/2034 208,856
FNMA POOL AL1123 FN 11/26 FIXED VAR 96,986 11/01/2026 102,617
FED HM LN PC POOL G05408 127,009 12/01/2036 140,280
FNMA POOL AK5394 FN 02/27 FIXED 3 197,104 02/01/2027 205,400
FNMA POOL AK4520 FN 03/42 FIXED 4 221,083 03/01/2042 236,231
FED HM LN PC POOL C91439 107,795 04/01/2032 116,135
FNMA POOL AO9368 FN 07/42 FIXED 3.5 121,548 07/01/2042 126,943
TBA FHLMC GOLD CONV 75,000 12/01/2099 75,762
FNMA POOL AR9977 FN 02/43 FIXED 2.5 24,394 02/01/2043 23,850
FNMA POOL AB6580 FN 10/27 FIXED 3 145,411 10/01/2027 151,531
FNMA POOL AT7622 FN 06/43 FIXED 3 49,149 06/01/2043 49,794
FNMA POOL AB9147 FN 04/43 FIXED 3.5 1,067,588 04/01/2043 1,114,129
FED HM LN PC POOL J25055 24,797 08/01/2028 25,274
FNMA POOL AU1656 FN 07/28 FIXED 2.5 22,597 07/01/2028 23,055
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FED HM LN PC POOL 125562 18,066 09/01/2028 19,099
FNMA POOL AT8339 FN 07/43 FIXED 3 95,738 07/01/2043 96,959
FED HM LN PC POOL Q19058 71,673 06/01/2043 72,514
FNMA POOL AW6422 FN 06/44 FIXED 3.5 49,294 06/01/2044 51,443
FNMA POOL AV0629 FN 11/28 FIXED 2.5 121,556 11/01/2028 123,907
FED HM LN PC POOL G18493 6,057 01/01/2029 6,403
FNMA POOL MA1804 FN 01/44 FIXED 3 98,000 01/01/2044 99,236
FED HM LN PC POOL G18514 73,919 06/01/2029 76,816
FNMA POOL AW2093 FN 06/29 FIXED 3 99,326 06/01/2029 103,363
FNMA POOL AW8671 FN 07/29 FIXED 2.5 49,118 07/01/2029 50,068
FED HM LN PC POOL Q27657 222,502 08/01/2044 237,463
FNMA POOL AW9206 FN 09/44 FIXED 3.5 124,181 09/01/2044 129,595
FNMA POOL AO9126 FN 07/42 FIXED 4 49,716 07/01/2042 53,339
FNMA POOL AX3045 FN 10/29 FIXED 3 48,979 10/01/2029 50,968
FED HM LN PC POOL Q28429 270,288 09/01/2044 281,338
FNMA POOL AX2403 FN 09/29 FIXED 2.5 73,368 09/01/2029 74,787
GNMA 11 POOL MA2072 G2 07/44 FIXED 3 72,380 07/20/2044 74,106
FED HM LN PC POOL C91794 139,060 10/01/2034 142,800
FED HM LN PC POOL C91798 124,284 12/01/2034 127,631
FNMA TBA 15 YR 2 SINGLE FAMILY MORTGAGE 150,000 01/20/2030 149,391
FED HM LN PC POOL C91781 123,771 08/01/2034 127,093
GNMA I POOL MA2148 G2 08/44 FIXED 3.5 294,607 08/20/2044 309,658
GNMA 11 POOL MA2446 G2 12/44 FIXED 4 225,000 12/20/2044 241,753
FNMA POOL AX0726 FN 09/44 FIXED 4 97,060 09/01/2044 103,710
FED HM LN PC POOL G08619 199,697 12/01/2044 201,936
T —UEAH 42,080,132
ILLINOIS ST ILS 06/33 FIXED 5.1 60,000 06/01/2033 59,561
ILLINOIS ST ILS 06/23 FIXED OID 4.95 40,000 06/01/2023 41,893
NEW JERSEY ST TURNPIKE AUTH NIJSTRN 01/40 FIXED 7.414 125,000 01/01/2040 187,843
CALIFORNIA ST CAS 04/39 FIXED 7.55 75,000 04/01/2039 115,739
UNIV OF CALIFORNIA CA REVENUES UNVHGR 05/43 FIXED OID 5.77 25,000 05/15/2043 32,133
CALIFORNIA ST CAS 10/39 FIXED 7.3 5,000 10/01/2039 7,365
BAY AREA CA TOLL AUTH TOLL BRI BAYTRN 04/49 FIXED 6.263 75,000 04/01/2049 105,689
NEW YORK CITY NY MUNI WTR FIN NYCUTL 06/42 FIXED 6.011 50,000 06/15/2042 67,802
MET TRANSPRTN AUTH NY DEDICATE MTATRN 11/40 FIXED 6.089 50,000 11/15/2040 66,650
CALIFORNIA ST CAS 03/40 FIXED 7.625 45,000 03/01/2040 69,075
MUNI ELEC AUTH OF GEORGIA MELPWR 04/57 FIXED 6.637 75,000 04/01/2057 99,429
PORT AUTH OF NEW YORK ~ NEW JE PORTRN 11/40 FIXED 5.647 50,000 11/01/2040 61,307
PORT AUTH OF NEW YORK ~ NEW JE PORTRN 10/62 FIXED 4.458 25,000 10/01/2062 26,536
EUROPEAN UNION GOVT GUARANT REGS 09/21 2.75 350,000 09/21/2021 490,286
LAND NORDRHEIN WESTFALEN SR UNSECURED 09/22 1.875 1,000,000 09/15/2022 1,326,576
mAEEEH 2,757,884
JEK E AT HERS 1R

WESTERN AUST TREAS CORP LOCAL GOVT G 07/17 8 75,000 07/15/2017 69,730
TREASURY CORP VICTORIA LOCAL GOVT G 10/22 6 300,000 10/17/2022 299,165
NEW S WALES TREASURY CRP GOVT LIQUID  04/19 6 200,000 04/01/2019 187,876
NEW S WALES TREASURY CRP LOCAL GOVT G 03/22 6 300,000 03/01/2022 296,447
NEW S WALES TREASURY CRP LOCAL GOVT G 03/19 3.5 200,000 03/20/2019 170,546
FEXEBUFHBIEEE 1,023,764
FRANCE (GOVT OF) BONDS 10/16 5 375,000 10/25/2016 495,062
FED REPUBLIC OF BRAZIL SR UNSECURED 04/24 8.875 75,000 04/15/2024 100,875
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CANADIAN GOVERNMENT BONDS 06/33 5.75 410,000 06/01/2033 541,298
BONOS Y OBLIG DEL ESTADO BONDS 01/29 6 480,000 01/31/2029 839,407
ONTARIO (PROVINCE OF) DEBENTURES 09/23 8.1 365,000 09/08/2023 453,253
UK TSY 4 1/4 2032 BONDS REGS 06/32 4.25 325,000 06/07/2032 654,121
ITALY GOV T INT BOND SR UNSECURED 09/23 6.875 275,000 09/27/2023 347,103
RUSSIAN FEDERATION SR UNSECURED REGS 06/28 12.75 30,000 06/24/2028 42,450
BELGIUM KINGDOM BONDS 144A REGS 03/35 5 330,000 03/28/2035 630,687
AUSTRALIAN GOVERNMENT SR UNSECURED 02/17 6 360,000 02/15/2017 317,853
IRISH TSY 4 1/2 2020 BONDS 04/20 4.5 200,000 04/18/2020 291,572
BONOS Y OBLIG DEL ESTADO SR UNSECURED 01/37 4.2 145,000 01/31/2037 219,901
REPUBLIC OF TURKEY SR UNSECURED 02/25 7.375 140,000 02/05/2025 174,125
MEX BONOS DESARR FIX RT BONDS 12/24 10 7,759,600 12/05/2024 691,483
NETHERLANDS GOVERNMENT BONDS 144A REGS 01/37 4 190,000 01/15/2037 350,115
ONTARIO (PROVINCE OF) BONDS 06/37 4.7 255,000 06/02/2037 270,434
AUSTRALIAN GOVERNMENT SR UNSECURED 03/19 5.25 985,000 03/15/2019 904,609
KINGDOM OF DENMARK BONDS 11/17 4 1,300,000 11/15/2017 235,429
REPUBLIC OF SOUTH AFRICA BONDS 09/17 8.25 5,380,000 09/15/2017 480,245
BUONI POLIENNALI DEL TES BONDS REGS 02/37 4 785,000 02/01/2037 1,096,507
REPUBLIC OF POLAND SR UNSECURED 04/20 4.2 85,000 04/15/2020 122,404
REPUBLIC OF COLOMBIA SR UNSECURED 01/33 10.375 35,000 01/28/2033 55,388
UK TSY 4 1/4 2036 BONDS REGS 03/36 4.25 805,000 03/07/2036 1,644,015
SINGAPORE GOVERNMENT SR UNSECURED 09/18 4 940,000 09/01/2018 780,274
REPUBLIC OF PERU SR UNSECURED 11/33 8.75 40,000 11/21/2033 62,200
MEX BONOS DESARR FIX RT BONDS 12/23 8 3,645,800 12/07/2023 284,850
REPUBLIC OF AUSTRIA SR UNSECURED 144A REGS 03/37 4 235,000 03/15/2037 436,652
PROVINCE OF QUEBEC DEBENTURES 12/17 4.5 150,000 12/01/2017 140,799
UK TSY 4 1/2 2042 BONDS REGS 12/42 4.5 100,000 12/07/2042 220,069
MALAYSIA GOVERNMENT SR UNSECURED 02/18 4.24 400,000 02/07/2018 115,601
SINGAPORE GOVERNMENT SR UNSECURED 09/22 3.125 125,000 09/01/2022 100,756
MANITOBA (PROVINCE OF) UNSECURED 03/38 4.6 50,000 03/05/2038 52,731
SWITZERLAND BONDS REGS 05/19 3 1,100,000 05/12/2019 1,257,918
UK TSY 41/4 2046 BONDS REGS 12/46 4.25 155,000 12/07/2046 336,003
PROVINCE OF SASKATCHEWAN UNSECURED 06/40 4.75 50,000 06/01/2040 55,041
MALAYSIA GOVERNMENT SR UNSECURED 07/19 5.734 3,440,000 07/30/2019 1,058,613
SWITZERLAND BONDS REGS 10/16 2 750,000 10/12/2016 785,696
PROVINCE OF QUEBEC UNSECURED 12/38 5 150,000 12/01/2038 164,717
UK TSY 4 1/4 2027 BONDS REGS 12/27 4.25 745,000 12/07/2027 1,463,080
IRISHTSY 4 1/2 2018 BONDS 10/18 4.5 430,000 10/18/2018 601,669
REPUBLIC OF SOUTH AFRICA SR UNSECURED 03/21 6.75 4,900,000 03/31/2021 406,426
POLAND GOVERNMENT BOND BONDS 10/19 5.5 650,000 10/25/2019 210,751
KINGDOM OF DENMARK BONDS 11/39 4.5 755,000 11/15/2039 203,629
REPUBLIC OF COLOMBIA SR UNSECURED 03/19 7.375 100,000 03/18/2019 117,500
NORWEGIAN GOVERNMENT BONDS 05/19 4.5 1,220,000 05/22/2019 187,113
BRITISH COLUMBIA PROV OF SR UNSECURED 12/18 4.65 100,000 12/18/2018 96,748
AUSTRALIAN GOVERNMENT SR UNSECURED 05/21 5.75 160,000 05/15/2021 156,323
UK TSY 4 3/4 2030 BONDS REGS 12/30 4.75 570,000 12/07/2030 1,200,101
CZECH REPUBLIC BONDS 09/22 4.7 1,500,000 09/12/2022 86,828
PROV OF NEW BRUNSWICK BONDS 09/39 4.8 50,000 09/26/2039 53,315
SWEDISH GOVERNMENT BONDS 03/19 4.25 3,470,000 03/12/2019 519,278
CZECH REPUBLIC BONDS 04/17 4 2,680,000 04/11/2017 127,149
REPUBLIC OF PERU SR UNSECURED 03/19 7.125 75,000 03/30/2019 88,688
REPUBLIC OF LITHUANIA SR UNSECURED 02/18 4.85 100,000 02/07/2018 136,921
REPUBLIC OF SOUTH AFRICA SR UNSECURED 05/19 6.875 100,000 05/27/2019 114,375
REPUBLIC OF INDONESIA SR UNSECURED REGS 03/19 11.625 350,000 03/04/2019 462,875
REPUBLIC OF POLAND SR UNSECURED 07/19 6.375 50,000 07/15/2019 58,600
PROVINCE OF QUEBEC BONDS 12/41 5 400,000 12/01/2041 445,901
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IRISH TSY 5.4 2025 BONDS 03/25 5.4 75,000 03/13/2025 125,047
BONOS Y OBLIG DEL ESTADO SR UNSECURED 07/41 4.7 310,000 07/30/2041 502,145
AUSTRALIAN GOVERNMENT SR UNSECURED 04/20 4.5 140,000 04/15/2020 126,946
THAILAND GOVERNMENT BOND SR UNSECURED 06/19 3.875 35,250,000 06/13/2019 1,138,986
FINNISH GOVERNMENT SR UNSECURED 144A REGS 04/20 3 200,000 04/15/2020 282,886
REPUBLIC OF TURKEY SR UNSECURED 03/21 5.625 325,000 03/30/2021 357,094
ONTARIO (PROVINCE OF) SR UNSECURED 04/20 4.4 200,000 04/14/2020 222,652
FED REPUBLIC OF BRAZIL SR UNSECURED 01/21 4.875 300,000 01/22/2021 319,500
NETHERLANDS GOVERNMENT BONDS 144A REGS 01/42 3.75 185,000 01/15/2042 344,744
REPUBLIC OF CHILE SR UNSECURED 08/20 3.875 100,000 08/05/2020 107,250
CAISSE D AMORT DETTE SOC SR UNSECURED 04/21 3.375 140,000 04/25/2021 200,866
ONTARIO (PROVINCE OF) NOTES 06/41 4.65 350,000 06/02/2041 374,925
REPUBLIC OF POLAND SR UNSECURED 01/25 5.25 100,000 01/20/2025 163,575
REPUBLIC OF INDONESIA SR UNSECURED REGS 03/20 5.875 100,000 03/13/2020 110,250
BONOS Y OBLIG DEL ESTADO SR UNSECURED 04/20 4 645,000 04/30/2020 904,796
REPUBLIKA SLOVENIJA SR UNSECURED REGS 01/20 4.125 30,000 01/26/2020 41,089
QUEENSLAND TREASURY CORP LOCAL GOVT G REGS 02/20 6.25 400,000 02/21/2020 385,175
CANADIAN GOVERNMENT BONDS 06/16 2 3,225,000 06/01/2016 2,823,414
REPUBLIKA SLOVENIJA SR UNSECURED REGS 01/21 4.375 30,000 01/18/2021 41,814
PROVINCE OF QUEBEC NOTES 12/21 4.25 125,000 12/01/2021 121,919
BRITISH COLUMBIA PROV OF UNSECURED 06/42 4.3 310,000 06/18/2042 323,714
REPUBLIC OF PHILIPPINES SR UNSECURED 01/21 4 100,000 01/15/2021 108,000
KOREA TREASURY BOND SR UNSECURED 06/21 4.25 993,440,000 06/10/2021 1,004,137
UK TSY 13/4 2017 BONDS REGS 01/17 1.75 1,175,000 01/22/2017 1,878,764
CANADA HOUSING TRUST GOVT GUARANT 144A 03/22 2.65 1,350,000 03/15/2022 1,216,670
KOREA TREASURY BOND SR UNSECURED 09/16 3.5 1,956,200,000 09/10/2016 1,840,766
UK TSY 3 3/4 2052 UNSECURED REGS 07/52 3.75 350,000 07/22/2052 713,645
REPUBLIC OF POLAND SR UNSECURED 04/21 5.125 110,000 04/21/2021 123,760
NOVA SCOTIA PROVINCE DEBENTURES 06/42 4.4 35,000 06/01/2042 35,970
ROMANIA SR UNSECURED REGS 02/22 6.75 30,000 02/07/2022 36,038
KOREA TREASURY BOND SR UNSECURED 12/31 4 475,990,000 12/10/2031 504,085
CZECH REPUBLIC SR UNSECURED REGS 05/22 3.875 25,000 05/24/2022 36,869
UNITED MEXICAN STATES SR UNSECURED 03/44 4.75 150,000 03/08/2044 156,375
UK TSY 1 2017 BONDS REGS 09/17 1 1,445,000 09/07/2017 2,272,470
MALAYSIA GOVERNMENT SR UNSECURED 08/22 3.418 735,000 08/15/2022 199,279
UNITED MEXICAN STATES SR UNSECURED 03/22 3.625 266,000 03/15/2022 272,251
FRENCH TREASURY NOTE NOTES 07/17 1 1,975,000 07/25/2017 2,452,463
QUEENSLAND TREASURY CORP LOCAL GOVT G 144A REGS 06/19 4 175,000 06/21/2019 152,379
REPUBLIC OF SOUTH AFRICA BONDS 02/23 7.75 4,500,000 02/28/2023 387,989
AUSTRALIAN GOVERNMENT SR UNSECURED 04/24 2.75 1,535,000 04/21/2024 1,256,607
REPUBLIC OF AUSTRIA SR UNSECURED 144A REGS 06/19 1 565,000 06/18/2019 740,931
KOREA TREASURY BOND SR UNSECURED 06/22 3.75 145,000,000 06/10/2022 143,340
SWITZERLAND BONDS REGS 04/42 1.5 65,000 04/30/2042 77,203
BUNDESREPUB. DEUTSCHLAND BONDS 07/44 2.5 580,000 07/04/2044 892,313
ISRAEL FIXED BOND BONDS 03/23 4.25 1,075,000 03/31/2023 328,927
SWEDISH GOVERNMENT BONDS 11/23 1.5 3,795,000 11/13/2023 513,245
UK TSY 3 1/4 2044 UNSECURED REGS 01/44 3.25 830,000 01/22/2044 1,493,046
SLOVAKIA GOVERNMENT BOND SR UNSECURED REGS 11/24 3.375 75,000 11/15/2024 109,154
CAISSE D AMORT DETTE SOC SR UNSECURED 144A 01/18 1.375 575,000 01/29/2018 575,595
KINGDOM OF SWEDEN SR UNSECURED REGS 01/18 0.875 100,000 01/31/2018 124,154
PROVINCE OF QUEBEC UNSECURED 02/23 2.625 100,000 02/13/2023 100,048
UK TSY 1.25 2018 BONDS REGS 07/18 1.25 800,000 07/22/2018 1,260,200
BELGIUM KINGDOM UNSECURED REGS 06/18 1.25 1,210,000 06/22/2018 1,526,241
CANADA HOUSING TRUST GOVT GUARANT 144A12/22 2.4 275,000 12/15/2022 242,797
KINGDOM OF DENMARK BONDS 11/23 1.5 2,555,000 11/15/2023 449,037
FINNISH GOVERNMENT SR UNSECURED 144A REGS 04/23 1 240,000 04/15/2023 313,262
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REPUBLIC OF SLOVENIA SR UNSECURED 144A 05/23 5.85 200,000 05/10/2023 226,130
ONTARIO (PROVINCE OF) UNSECURED 06/45 3.45 150,000 06/02/2045 133,927
POLAND GOVERNMENT BOND BONDS 07/18 2.5 800,000 07/25/2018 228,730
BUONI POLIENNALI DEL TES BONDS 144A REGS 09/44 4.75 130,000 09/01/2044 203,734
PROVINCE OF ALBERTA UNSECURED 12/43 3.45 75,000 12/01/2043 68,241
NETHERLANDS GOVERNMENT BONDS 144A REGS 01/19 1.25 975,000 01/15/2019 1,238,165
KOMMUNALBANKEN AS SR UNSECURED 144A 05/18 1.125 250,000 05/23/2018 247,243
KOREA TREASURY BOND SR UNSECURED 03/18 2.75 321,400,000 03/10/2018 299,238
CANADA HOUSING TRUST GOVT GUARANT 144A 06/18 1.75 725,000 06/15/2018 632,800
FRANCE (GOVT OF) BONDS REGS 05/45 3.25 665,000 05/25/2045 1,054,460
BELGIUM KINGDOM SR UNSECURED REGS 06/45 3.75 100,000 06/22/2045 171,780
ROMANIA SR UNSECURED REGS 09/20 4.625 125,000 09/18/2020 174,323
UNITED MEXICAN STATES SR UNSECURED 10/23 4 200,000 10/02/2023 210,000
FADE ASSET BACKED 12/16 2.25 100,000 12/17/2016 124,821
CANADIAN GOVERNMENT BONDS 03/19 1.75 1,100,000 03/01/2019 969,071
FRANCE (GOVT OF) BONDS 05/24 2.25 2,055,000 05/25/2024 2,827,096
KOREA TREASURY BOND SR UNSECURED 09/23 3.375 100,000,000 09/10/2023 97,603
SWITZERLAND BONDS 07/25 1.5 800,000 07/24/2025 897,797
REPUBLIC OF INDONESIA SR UNSECURED REGS 01/24 5.875 200,000 01/15/2024 224,500
BONOS Y OBLIG DEL ESTADO BONDS 04/19 2.75 1,605,000 04/30/2019 2,105,716
BUONI POLIENNALI DEL TES BONDS 12/16 1.5 1,200,000 12/15/2016 1,479,143
BELGIUM KINGDOM UNSECURED 144A REGS 06/24 2.6 700,000 06/22/2024 982,341
CANADA HOUSING TRUST GOVT GUARANT 144A 06/24 2.9 750,000 06/15/2024 683,048
BUONI POLIENNALI DEL TES BONDS 09/24 3.75 2,135,000 09/01/2024 3,014,610
BUONI POLIENNALI DEL TES BONDS 05/19 2.5 1,440,000 05/01/2019 1,861,135
UK TSY 13/4 2019 BONDS REGS 07/19 1.75 1,040,000 07/22/2019 1,663,214
ONTARIO (PROVINCE OF) UNSECURED 06/24 3.5 185,000 06/02/2024 171,566
NETHERLANDS GOVERNMENT BONDS 07/24 2 730,000 07/15/2024 990,681
KOREA TREASURY BOND SR UNSECURED 03/24 3.5 700,000,000 03/10/2024 680,862
CANADIAN GOVERNMENT BONDS 09/19 1.75 2,195,000 09/01/2019 1,930,065
KINGDOM OF SWEDEN SR UNSECURED REGS 05/19 0.75 550,000 05/02/2019 683,071
FRANCE (GOVT OF) BONDS 05/30 2.5 1,580,000 05/25/2030 2,202,470
BUONI POLIENNALI DEL TES BONDS 05/17 1.15 865,000 05/15/2017 1,059,352
BUONI POLIENNALI DEL TES UNSECURED 144A REGS 03/30 3.5 1,120,000 03/01/2030 1,513,996
CANADA HOUSING TRUST GOVT GUARANT 144A 06/19 1.95 50,000 06/15/2019 43,860
CAISSE D AMORT DETTE SOC SR UNSECURED 144A 03/24 3.375 650,000 03/20/2024 694,617
SWEDISH GOVERNMENT BONDS 03/39 3.5 370,000 03/30/2039 65,021
KOMMUNALBANKEN AS SR UNSECURED 144A 03/18 1 350,000 03/15/2018 344,758
FRANCE (GOVT OF) BONDS 11/24 1.75 200,000 11/25/2024 263,210
KOMMUNALBANKEN AS SR UNSECURED 144A 03/19 2.125 1,500,000 03/15/2019 1,527,480
UK TSY 23/4 2024 BONDS REGS 09/24 2.75 1,275,000 09/07/2024 2,162,972
BONOS Y OBLIG DEL ESTADO SR UNSECURED 144A REGS 10/24 2 1,110,000 10/31/2024 1,481,380
FRANCE (GOVT OF) BONDS 11/19 0.5 2,630,000 11/25/2019 3,232,842
UK TSY 3.5 2045 UNSECURED REGS 01/45 3.5 895,000 01/22/2045 1,683,612
BUONI POLIENNALI DEL TES BONDS 08/19 1.5 2,320,000 08/01/2019 2,880,390
UK TSY2 2020 BONDS REGS 07/20 2 485,000 07/22/2020 782,843
BUNDESREPUB. DEUTSCHLAND BONDS 05/24 1.5 1,115,000 05/15/2024 1,471,147
REPUBLIC OF AUSTRIA SR UNSECURED 144A REGS 10/24 1 480,000 10/21/2024 632,413
EXEBAFESE 104,421,797
BUNDESREPUB. DEUTSCHLAND BONDS 07/34 4.75 1,040,000 07/04/2034 2,045,891
CAISSE FRANCAISE DE FIN COVERED REGS 07/20 1.75 200,000 07/16/2020 260,160
CAISSE FRANCAISE DE FIN COVERED REGS 01/24 2.375 400,000 01/17/2024 552,128
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NN GROUP NV SUBORDINATED REGS 04/44 VAR 100,000 04/08/2044 127,502
X ympeT 2,985,681
CIE FINANCEMENT FONCIER COVERED 01/17 3.75 525,000 01/24/2017 682,759
AVALONBAY COMMUNITIES SR UNSECURED 03/17 5.7 50,000 03/15/2017 54,362
ERP OPERATING LP SR UNSECURED 07/20 4.75 60,000 07/15/2020 65,918
SIMON PROPERTY GROUP LP SR UNSECURED 03/21 4.375 100,000 03/01/2021 109,805
HEALTH CARE REIT INC SR UNSECURED 01/22 5.25 50,000 01/15/2022 55,559
UNIBAIL RODAMCO SE SR UNSECURED REGS 03/19 3 100,000 03/22/2019 133,450
BOSTON PROPERTIES LP SR UNSECURED 02/23 3.85 50,000 02/01/2023 51,904
DEUTSCHE ANN FIN BV COMPANY GUAR REGS 10/21 3.625 60,000 10/08/2021 83,795
PROLOGIS LP COMPANY GUAR 02/24 3.375 100,000 02/20/2024 137,946
REGENCY CENTERS LP COMPANY GUAR 06/24 3.75 65,000 06/15/2024 66,147
SCENTRE GROUP TRUST 1/2 COMPANY GUAR 144A 02/25 3.5 125,000 02/12/2025 125,489
FEDERAL REALTY INVESTMEN SR UNSECURED 12/44 4.5 125,000 12/01/2044 130,090
DUKE REALTY LP SR UNSECURED 12/24 3.75 90,000 12/01/2024 91,063
HCP INC SR UNSECURED 08/24 3.875 100,000 08/15/2024 101,582
SIMON PROPERTY GROUP LP SR UNSECURED 10/24 3.375 100,000 10/01/2024 101,717
SIMON PROPERTY GROUP LP SR UNSECURED 10/44 4.25 75,000 10/01/2044 77,609
TEESEH 2,069,195
EUROPEAN INVESTMENT BANK SR UNSECURED 10/37 4 150,000 10/15/2037 271,108
EUROPEAN INVESTMENT BANK SR UNSECURED 10/18 4.75 20,000 10/15/2018 35,216
EUROPEAN INVESTMENT BANK SR UNSECURED 04/25 5.5 25,000 04/15/2025 51,208
EUROPEAN INVESTMENT BANK SR UNSECURED 10/16 3.875 40,000 10/15/2016 51,749
EUROPEAN INVESTMENT BANK SR UNSECURED 04/24 4.125 170,000 04/15/2024 269,379
EUROPEAN INVESTMENT BANK SR UNSECURED 09/16 5.125 100,000 09/13/2016 107,457
EUROPEAN INVESTMENT BANK SR UNSECURED 10/25 4.5 1,550,000 10/15/2025 2,584,809
INTL BK RECON + DEVELOP SR UNSECURED 05/19 3.875 125,000 05/20/2019 176,064
EUROPEAN INVESTMENT BANK SR UNSECURED 04/16 3.5 40,000 04/15/2016 50,566
INTL BK RECON + DEVELOP SR UNSECURED 05/19 3.875 500,000 05/20/2019 704,258
ASIAN DEVELOPMENT BANK SR UNSECURED 03/22 5 100,000 03/09/2022 91,447
INTER AMERICAN DEVEL BK UNSECURED 02/24 3 500,000 02/21/2024 532,411
INTL BK RECON + DEVELOP SR UNSECURED 06/21 2.25 750,000 06/24/2021 756,113
ESHEE S 5,681,785
HEATHROW FUNDING LTD SR SECURED REGS 12/31 6.45 50,000 12/10/2031 104,109
ASF SR UNSECURED REGS 03/19 7.375 50,000 03/20/2019 77,300
UNITED PARCEL SERVICE SR UNSECURED 04/19 5.125 100,000 04/01/2019 112,350
CANADIAN NATL RAILWAY SR UNSECURED 03/19 5.55 200,000 03/01/2019 227,006
BURLINGTN NORTH SANTA FE SR UNSECURED 09/21 3.45 100,000 09/15/2021 104,350
CSX CORP SR UNSECURED 03/43 4.4 90,000 03/01/2043 93,744
BURLINGTN NORTH SANTA FE SR UNSECURED 03/42 4.4 100,000 03/15/2042 104,909
PENSKE TRUCK LEASING/PTL SR UNSECURED 144A 01/23 4.25 100,000 01/17/2023 103,798
RYDER SYSTEM INC SR UNSECURED 02/19 2.35 125,000 02/26/2019 124,137
FEDEX CORP COMPANY GUAR 01/44 5.1 25,000 01/15/2044 28,867
ERAC USA FINANCE LLC COMPANY GUAR 144A 11/24 3.85 100,000 11/15/2024 101,415
EREE 1,181,985
FANNIE MAE NOTES 09/16 5.25 150,000 09/15/2016 161,657
KEBFHEESS 161,657
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REBATE

US TREASURY N/B 02/31 5.375 2,020,000 02/15/2031 2,815,533
US TREASURY N/B 02/36 4.5 1,800,000 02/15/2036 2,400,891
US TREASURY N/B 04/16 2 5,250,000 04/30/2016 5,360,744
US TREASURY N/B 05/21 3.125 1,630,000 05/15/2021 1,749,194
US TREASURY N/B 03/19 1.5 780,000 03/31/2019 780,183
US TREASURY N/B 12/16 0.875 12,485,000 12/31/2016 12,531,819
US TREASURY N/B 12/17 0.75 3,910,000 12/31/2017 3,868,761
US TREASURY N/B 02/23 2 1,555,000 02/15/2023 1,549,169
US TREASURY N/B 09/19 1 9,295,000 09/30/2019 9,039,388
US TREASURY N/B 05/43 2.875 820,000 05/15/2043 838,706
US TREASURY N/B 06/16 0.5 7,200,000 06/15/2016 7,205,623
US TREASURY N/B 02/44 3.625 3,090,000 02/15/2044 3,636,303
US TREASURY N/B 05/24 2.5 2,550,000 05/15/2024 2,626,898
US TREASURY N/B 11/24 2.25 1,040,000 11/15/2024 1,047,394
KEBFFESE 55,450,606
PROGRESS ENERGY INC SR UNSECURED 03/31 7.75 100,000 03/01/2031 144,815
NORTHUMBRIAN WATER FIN COMPANY GUAR 02/23 6.875 50,000 02/06/2023 100,342
ENEL SPA SR UNSECURED 06/18 4.75 75,000 06/12/2018 103,085
HYDRO QUEBEC LOCAL GOVT G 02/45 5 220,000 02/15/2045 249,475
NISOURCE FINANCE CORP COMPANY GUAR 03/18 6.4 25,000 03/15/2018 28,473
E.ON INTL FINANCE BV COMPANY GUAR 144A 04/18 5.8 75,000 04/30/2018 83,595
CONSOLIDATED EDISON CO O SR UNSECURED 12/18 7.125 40,000 12/01/2018 47,422
GDF SUEZ SR UNSECURED 01/21 6.375 150,000 01/18/2021 242,493
ELECTRICITE DE FRANCE SA SR UNSECURED 144A 01/19 6.5 100,000 01/26/2019 117,046
VIRGINIA ELEC + POWER CO SR UNSECURED 11/38 8.875 25,000 11/15/2038 41,873
CENTRICA PLC SR UNSECURED REGS 03/22 6.375 50,000 03/10/2022 96,202
FLORIDA POWER + LIGHT CO 1ST MORTGAGE 04/39 5.96 25,000 04/01/2039 33,475
SEMPRA ENERGY SR UNSECURED 06/16 6.5 90,000 06/01/2016 96,648
DOMINION RESOURCES INC SR UNSECURED 08/19 5.2 15,000 08/15/2019 16,728
ELECTRICITE DE FRANCE SA SR UNSECURED 09/24 4.625 200,000 09/11/2024 314,139
KINDER MORGAN ENER PART COMPANY GUAR 03/21 5.8 75,000 03/01/2021 83,053
EXELON GENERATION CO LLC SR UNSECURED 10/19 5.2 50,000 10/01/2019 55,251
ENEL FINANCE INTL NV COMPANY GUAR REGS 09/22 5 100,000 09/14/2022 152,456
ENTERPRISE PRODUCTS OPER COMPANY GUAR 01/20 5.25 80,000 01/31/2020 88,424
ELECTRICITE DE FRANCE SA SR UNSECURED REGS 06/34 6.125 150,000 06/02/2034 308,959
IBERDROLA FINANZAS SAU COMPANY GUAR 03/20 4.125 50,000 03/23/2020 70,585
SUEZ ENVIRONNEMENT SR UNSECURED 06/22 4.125 150,000 06/24/2022 222,220
WILLIAMS PARTNERS LP SR UNSECURED 04/40 6.3 60,000 04/15/2040 67,120
WILLIAMS PARTNERS LP SR UNSECURED 03/20 5.25 65,000 03/15/2020 70,559
SOUTHERN CO SR UNSECURED 09/16 1.95 105,000 09/01/2016 106,314
DUKE ENERGY CORP SR UNSECURED 11/16 2.15 100,000 11/15/2016 101,847
SOUTHERN CAL EDISON IST REF MORT 12/41 3.9 100,000 12/01/2041 101,410
WESTERN POWER DIST EAST SR UNSECURED REGS 01/23 5.25 150,000 01/17/2023 272,567
ENERGY TRANSFER PARTNERS SR UNSECURED 02/22 5.2 25,000 02/01/2022 26,739
PLAINS ALL AMER PIPELINE SR UNSECURED 06/22 3.65 75,000 06/01/2022 75,405
GEORGIA POWER COMPANY SR UNSECURED 03/42 4.3 40,000 03/15/2042 42,006
ENERGY TRANSFER PARTNERS SR UNSECURED 02/42 6.5 25,000 02/01/2042 28,736
BELL CANADA COMPANY GUAR 06/19 3.35 125,000 06/18/2019 112,205
PACIFIC GAS + ELECTRIC SR UNSECURED 04/42 4.45 100,000 04/15/2042 105,446
BELL CANADA COMPANY GUAR 06/20 3.25 50,000 06/17/2020 44,448
GAS NATURAL FENOSA FINAN COMPANY GUAR REGS 04/22 3.875 100,000 04/11/2022 143,343
NISOURCE FINANCE CORP COMPANY GUAR 02/44 4.8 25,000 02/15/2044 26,636
HYDRO ONE INC SR UNSECURED 10/18 2.78 100,000 10/09/2018 89,178
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CONSUMERS ENERGY CO 1ST MORTGAGE 08/23 3.375 50,000 08/15/2023 51,628
COMMONWEALTH EDISON CO 1ST MORTGAGE 01/44 4.7 30,000 01/15/2044 34,173
ELECTRICITE DE FRANCE SA SR UNSECURED 144A 01/44 4.875 120,000 01/22/2044 133,181
TRANS CANADA PIPELINES SR UNSECURED 03/34 4.625 75,000 03/01/2034 76,089
VIRGINIA ELEC + POWER CO SR UNSECURED 02/44 4.45 45,000 02/15/2044 49,154
MIDAMERICAN ENERGY CO 1ST MORTGAGE 10/24 3.5 100,000 10/15/2024 103,486
CONNECTICUT LIGHT + PWR 1ST REF MORT 04/44 4.3 35,000 04/15/2044 37,908
APPALACHIAN POWER CO SR UNSECURED 05/44 4.4 30,000 05/15/2044 31,524
FLORIDA POWER + LIGHT CO 1ST MORTGAGE 06/24 3.25 100,000 06/01/2024 102,414
FIRSTENERGY TRANSMISSION SR UNSECURED 144A 07/44 5.45 100,000 07/15/2044 107,787
ENABLE MIDSTREAM PARTNER COMPANY GUAR 144A 05/44 5 15,000 05/15/2044 14,130
ENABLE MIDSTREAM PARTNER SR UNSECURED 144A 05/24 3.9 35,000 05/15/2024 33,736
GDF SUEZ SR UNSECURED REGS 05/26 2.375 100,000 05/19/2026 133,207
CONSOLIDATED EDISON CO O SR UNSECURED 03/44 4.45 50,000 03/15/2044 54,074
PPL CAPITAL FUNDING INC COMPANY GUAR 03/24 3.95 10,000 03/15/2024 10,412
NIAGARA MOHAWK POWER SR UNSECURED 144A 10/34 4.278 55,000 10/01/2034 58,187
ENTERPRISE PRODUCTS OPER COMPANY GUAR 02/25 3.75 200,000 02/15/2025 200,762
WISCONSIN POWER + LIGHT SR UNSECURED 10/44 4.1 100,000 10/15/2044 103,579
ATMOS ENERGY CORP SR UNSECURED 10/44 4.125 100,000 10/15/2044 103,658
ONE GAS INC SR UNSECURED 02/44 4.658 50,000 02/01/2044 56,976
COMMONWEALTH EDISON CO 1ST MORTGAGE 11/24 3.1 275,000 11/01/2024 274,328
NATIONAL RURAL UTIL COOP COLLATERAL T 11/19 2.3 210,000 11/15/2019 209,746
SEMPRA ENERGY SR UNSECURED 06/24 3.55 100,000 06/15/2024 100,928
DUKE ENERGY PROGRESS INC 1ST MORTGAGE 12/44 4.15 25,000 12/01/2044 26,575
DOMINION RESOURCES INC SR UNSECURED 12/44 4.7 125,000 12/01/2044 133,023
DOMINION RESOURCES INC SR UNSECURED 12/24 3.625 275,000 12/01/2024 278,564
CONSOLIDATED EDISON CO O SR UNSECURED 12/24 3.3 45,000 12/01/2024 45,823
CONSOLIDATED EDISON CO O SR UNSECURED 12/54 4.625 45,000 12/01/2054 49,284
BERKSHIRE HATHAWAY ENERG SR UNSECURED 144A 02/20 2.4 100,000 02/01/2020 99,565
PUBLIC SERVICE ELECTRIC 1ST MORTGAGE 08/24 3.15 150,000 08/15/2024 152,569
PUBLIC SERVICE ELECTRIC 1ST MORTGAGE 08/19 2 150,000 08/15/2019 149,597
KINDER MORGAN INC/DELAWA COMPANY GUAR 06/45 5.55 150,000 06/01/2045 153,634
PACIFIC GAS + ELECTRIC SR UNSECURED 08/24 3.4 50,000 08/15/2024 50,598
BERKSHIRE HATHAWAY ENERG SR UNSECURED 144A 02/25 3.5 100,000 02/01/2025 100,636
BERKSHIRE HATHAWAY ENERG SR UNSECURED 144A 02/45 4.5 100,000 02/01/2045 104,635
FLORIDA POWER + LIGHT CO 1ST MORTGAGE 10/44 4.05 80,000 10/01/2044 83,898
PLAINS ALL AMER PIPELINE SR UNSECURED 11/24 3.6 150,000 11/01/2024 147,257
PLAINS ALL AMER PIPELINE SR UNSECURED 12/19 2.6 300,000 12/15/2019 297,915
AMEREN ILLINOIS CO SR SECURED 03/25 3.25 150,000 03/01/2025 152,119
DOMINION GAS HLDGS LLC SR UNSECURED 12/192.5 150,000 12/15/2019 150,372
DOMINION GAS HLDGS LLC SR UNSECURED 12/24 3.6 150,000 12/15/2024 152,587
ENBRIDGE INC SR UNSECURED 06/24 3.5 75,000 06/10/2024 70,451
ITC HOLDINGS CORP SR UNSECURED 06/24 3.65 70,000 06/15/2024 70,984

NEEEXEEF 8,661,871

%1 _FELOFMFESIAIER X, IFRSYERLIZ CBEEE 7 A~ D Wellington Management Portfolios (Cayman) -World Bond Fund (7 =J>
fo e DAL IR R T A VA (A=) —VEIME S 7 70 R) OERRE BIITE TN TRV I A, LRI ERREE
PN D Portfolio statement summary|ZFC# &40 CV % Financial assets at fair value through profit and loss?®9% . Unrealized
appreciation on future contracts 725 UNZUnrealized appreciation on forward foreign currency contractsZz <M H DR T

T WA DR L FHE ORI EEHMEL — B LWL ERHET,
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Ol

il BERE A HEHE EGD) RERBS)

Canada Bond Futures 10 Yr 304,367,278 03/20/2015 2,545 4,209,332

U.S. Note Futures 10 Yr 474,854,297 03/20/2015 3,745 856,656

German Euro BOBL Futures 165,212,315 03/06/2015 1,048 636,727

German Euro BUXL Futures 30 Yr 49,133,798 03/06/2015 262 460,182

U.S. Note Futures 5 Yr (198,255,790)  03/31/2015 (1,667) 98,252

Germany Euro SCHATZ Futures 3,360,612 03/06/2015 25 5,143

U.S. Note Futures 2 Yr (874,375)  03/31/2015 “ 1,313

United States Euro Bond Futures 90 Day (2,243,588)  03/16/2015 ) 113

6,267,718

#4E BERE A B HEHE BEGD) REHE®G)
U.S. Bond Futures (59,415,188)  03/20/2015 (411) (54,875)
Australia Bond Futures 3 Yr (45,897,998)  03/16/2015 (504) (159,416)
Australia Bond Futures 10 Yr (210,259,282)  03/16/2015 (2,005) (2,086,055)
German Euro Bond Futures (221,428,755)  03/06/2015 (1,174) (2,220,789)
United Kingdom Long Gilt Bond Futures (198,678,037)  03/27/2015 (1,066) (2,302,544)
(6,823,679)

O 2 5 |

HEHH 2/ ZHY ER #R RERT

1 1,445,000 AUD 1,198,339 USD AA— 01/16/2015 $ 16,758

3 2,179,000 AUD 1,873,036 USD A 01/16/2015 91,261

1 255,000 AUD 208,517 USD AA— 01/16/2015 3

1 3,035,000 AUD 2,487,444 USD A 01/16/2015 5,715

2 2,916,000 AUD 2,439,265 USD A 01/16/2015 54,842

1 915,000 AUD 766,743  USD AA— 01/16/2015 18,544

2 985,000 AUD 809,797 USD AA— 01/16/2015 4,360

4 8,199,000 CAD 7,290,203 USD AA— 01/16/2015 213,546

6 4,990,000 CAD 4,378,295 USD AA— 01/16/2015 71,367

4 1,633,000 CHF 1,705,834 USD A 01/16/2015 62,132

1 507,000 CHF 516,874 USD AA— 01/16/2015 6,550

3 1,350,000 CZK 60,592 USD A 01/16/2015 1,641

3 2,942,000 DKK 495,724 USD A 01/16/2015 17,587

2 1,460,000 EUR 1,799,757 USD A 01/16/2015 32,874

2 1,157,000 EUR 1,409,700 USD A 01/16/2015 9,506

1 908,000 EUR 1,132,182 USD AA— 01/16/2015 33,328

4 31,301,000 EUR 38,869,101 USD A+ 01/16/2015 988,878

1 197,000 EUR 239,443 USD AA— 01/16/2015 1,035

7 4,219,000 EUR 5,195,392 USD AA— 01/16/2015 89,591

2 2,581,000 EUR 3,198,405 USD A 01/16/2015 74,899

1 440,000 GBP 691,962 USD A 01/16/2015 5,951

1 925,000 GBP 1,443,850 USD A 01/16/2015 1,669

3 5,333,000 GBP 8,353,451 USD A 01/16/2015 38,691

2 1,260,000 GBP 1,982,408 USD A 01/16/2015 17,922

3 2,993,000 GBP 4,684,915 USD AA— 01/16/2015 18,484

1 610,000 GBP 957,226  USD A 01/16/2015 6,166
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1,085,000 GBP 1,696,245 USD AA— 01/16/2015 4,605
1,459,000 GBP 2,279,167 USD AA— 01/16/2015 4,418
692,000 GBP 1,085,663 USD A 01/16/2015 6,756
165,000 GBP 257,940 USD AA— 01/16/2015 686
813,000 ILS 210,442 USD A 01/16/2015 1,521
10,567,954 JPY 88,527 USD AA— 01/07/2015 384
413,200,000 JPY 3,481,697 USD AA— 01/16/2015 35,060
365,900,000 JPY 3,077,989 USD A 01/16/2015 25,896
65,100,000 JPY 544,149 USD A 01/16/2015 1,128
185,700,000 JPY 1,562,053 USD A 01/16/2015 13,068
64,400,000 JPY 549,729 USD A 01/16/2015 12,547
386,522,182 JPY 3,237,923 USD AA— 01/07/2015 14,057
130,790,000 KRW 119,826 USD A+ 01/16/2015 646
7,384,000 MXN 540,314 USD A 01/16/2015 39,689
960,000 MYR 283,671 USD A+ 01/16/2015 9,556
1,898,000 MYR 542,400 USD A 01/16/2015 451
1,280,000 NOK 188,296 USD A 01/16/2015 17,626
215,000 NZD 168,013 USD AA— 01/16/2015 134
1,200,000 PLN 354,019 USD A 01/16/2015 16,354
7,000,000 RUB 153,492 USD A 01/16/2015 36,801
5,457,000 SEK 732,553 USD AA— 01/16/2015 35,438
1,143,000 SGD 876,816 USD A 01/16/2015 14,494
565,000 TRY 250,955 USD A 01/16/2015 10,072
1,465,873 USD 1,800,000 AUD A 01/16/2015 5,993
1,036,189 USD 1,280,000 AUD AA— 01/16/2015 10,471
701,804 USD 814,747 CAD AA— 01/06/2015 1,625
562,704 USD 655,000 CAD A 01/16/2015 2,635
1,337,256 USD 1,555,000 CAD A 01/16/2015 4,884
1,231,520 USD 1,430,000 CAD A 01/16/2015 2,731
326,849 USD 380,000 CAD A 01/16/2015 1,134
3,544,799 USD 4,115,000 CAD AA— 01/16/2015 6,908
855,555 USD 103,800,000 CAD AA— 01/16/2015 10,275
148,474 USD 17,800,000 CHF AA— 01/16/2015 2
284,824 USD 330,000 GBP A 01/05/2015 3
100,649 USD 100,000 GBP AA— 01/16/2015 6
239,094 USD 153,428 JPY AA— 01/05/2015 139
1,620,048 USD 1,040,000 JPY AA— 01/05/2015 1,431
2,175,052 USD 262,082,863 JPY AA— 01/06/2015 10,885
168,699 USD 20,322,644 JPY A 01/06/2015 805
559,109 USD 614,030,000 JPY A 01/16/2015 417
56,474 USD 62,980,000 JPY AA— 01/16/2015 916
36,198 USD 2,190,000 JPY AA— 01/16/2015 309
6,634,250 USD 799,924,726 KRW A+ 01/16/2015 37,626
58,763 USD 460,000 KRW A 01/16/2015 1
61,020 USD 2,010,000 RUB A+ 01/16/2015 42
313,786 USD 3,650,000 SEK AA— 01/16/2015 1,168
114,059 USD 13,753,129 THB A 01/16/2015 651
329,141 USD 10,940,000 THB A+ 01/16/2015 3,207
1,207,657 USD 145,600,000 ZAR A 01/16/2015 6,841
12,939,000 ZAR 1,167,790 USD A 01/16/2015 51,302

AEFHWEIICEALIARERESE $ 2,347,094
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2 1,870,000 AUD 1,518,734 USD AA— 01/16/2015 (10,371)
2 1,470,000 CAD 1,268,762 USD AA— 01/16/2015 (13)
1 960,000 CAD 822,821 USD A 01/16/2015 (5,767)
1 815,000 CAD 701,920 USD AA— 01/16/2015 (1,517)
2 4,980,000 CAD 4,283,073 USD AA— 01/16/2015 (15,226)
1 145,000 CHF 145,941 USD AA— 01/16/2015 9)
1 1,680,000 CZK 73,356  USD A 01/16/2015 (6)
1 10,000 EUR 12,102 USD AA— 01/16/2015 -
1 55,000 GBP 85,751 USD AA— 01/16/2015 -
1 153,000 GBP 238,403 USD A 01/16/2015 (142)
2 587,000 GBP 911,539 USD A 01/16/2015 (3,662)
2 19,997,883  JPY 165,964 USD AA— 01/05/2015 (831)
1 265,104,313 JPY 2,200,635 USD AA— 01/05/2015 (10,502)
1 18,300,000 JPY 150,832 USD A+ 01/16/2015 (1,814)
2 121,600,000 JPY 1,006,506 USD A 01/16/2015 (7,800)
2 99,300,000 JPY 821,052 USD AA— 01/16/2015 (7,243)
2 14,087,609 JPY 116,837 USD AA— 01/06/2015 (663)
1 792,200,066 JPY 6,569,962 USD A 01/06/2015 (37,487)
1 358,119,000 KRW 325,948 USD A 01/16/2015 (383)
1 90,120,000 KRW 80,811 USD A 01/16/2015 (1,310)
4 2,224.415,000 KRW 1,995,438 USD AA— 01/16/2015 (31,527)
1 640,000 SEK 81,757 USD AA— 01/16/2015 (1)
1 2,280,000 THB 69,154 USD AA— 01/16/2015 (110)
4 28,880,000 THB 875,682 USD A+ 01/16/2015 (1,666)
1 382,279 USD 466,297 AUD A 01/05/2015 (685)
3 1,553,659 USD 1,900,000 AUD AA— 01/16/2015 (21)
2 2,362,626 USD 2,820,000 AUD A 01/16/2015 (56,703)
1 580,349 USD 700,000 AUD A 01/16/2015 (7,957)
1 117,763 USD 137,000 AUD A 01/16/2015 (5,738)
4 3,793,224 USD 4,550,000 AUD AA— 01/16/2015 (72,674)
1 1,468,659 USD 1,670,000 CAD A 01/16/2015 (27,261)
1 745,715 USD 855,000 CAD A 01/16/2015 (7,754)
1 1,033,058 USD 1,175,000 CAD AA— 01/16/2015 (18,901)
2 157,877 USD 7,200,000 CAD AA— 01/16/2015 (37,854)
1 245,696 USD 280,000 CHF A 01/16/2015 (4,025)
1 306,530 USD 1,035,000 CHF AA— 01/16/2015 (15,294)
1 468,962 USD 450,000 DKK A 01/16/2015 (16,013)
2 1,042,326 USD 124,700,000 DKK AA— 01/16/2015 (2,162)
1 351,941 USD 2,680,000 DKK AA— 01/16/2015 9,579)
1 83,076 USD 80,000 EUR AA— 01/02/2015 (2,552)
1 94,191 USD 559,000 EUR A+ 01/16/2015 (3,342)
4 43,880 USD 270,000 EUR A 01/16/2015 -
6 58,658 USD 350,000 EUR A 01/16/2015 (1,776)
3 238,951 USD 196,619 EUR A+ 01/16/2015 (1,032)
1 275,521 USD 221,000 EUR A 01/16/2015 (8,069)
15 690,502 USD 560,000 EUR AA— 01/16/2015 (12,796)
1 5,252,322 USD 4,275,000 EUR AA— 01/16/2015 (78,750)
1 4,897,533 USD 3,949,000 GBP A 01/16/2015 (118,486)
3 1,060,031 USD 855,000 GBP A 01/16/2015 (25,317)
1 11,820,960 USD 9,565,000 GBP A 01/16/2015 (245,477)
1 1,722,856 USD 1,385,000 GBP A+ 01/16/2015 (46,740)
1 526,300 USD 336,000 GBP A 01/16/2015 (2,437)
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2,735,723 USD 1,745,000 GBP AA— 01/16/2015 (15,068)
53,561 USD 180,000 GBP A 01/16/2015 (2,911)
1,034,392 USD 660,000 JPY AA— 01/07/2015 (5,376)
909,264 USD 580,000 JPY AA— 01/07/2015 (4,977)
1,220,124 USD 780,000 JPY AA— 01/16/2015 (4,014)
5,246,721 USD 3,345,000 JPY AA— 01/16/2015 (31,480)
890,567 USD 106,300,000 JPY A 01/16/2015 (3,883)
46,668 USD 350,000 JPY A 01/16/2015 (1)
308,675 USD 395,000 JPY A 01/16/2015 (248)
35,139 USD 45,000 JPY A+ 01/16/2015 2)
328,248 USD 358,118,850 KRW AA— 01/06/2015 (2,434)
348,278 USD 377,290,000 KRW A 01/16/2015 (4,478)
787,423 USD 92,500,000 KRW A+ 01/16/2015 (15,850)
175,575 USD 191,640,000 MXN A 01/16/2015 (9406)
331,083 USD 770,000 MXN A 01/16/2015 (2,800)
278,938 USD 3,812,000 MYR A 01/16/2015 (20,490)
61,284 USD 710,000 MYR A+ 01/16/2015 (19)
56,955 USD 840,000 NOK A 01/16/2015 4)
367,962 USD 2,746,000 NOK AA— 01/16/2015 (17,169)
340,340 USD 1,190,000 NZD AA— 01/16/2015 (551)
314,497 USD 410,000 NZD AA— 01/16/2015 (5,177)
54,270 USD 190,000 PLN A 01/16/2015 (18)
280,492 USD 2,090,000 PLN A 01/16/2015 (1,821)
42,187 USD 143,000 PLN AA— 01/16/2015 (1,949)
361,707 USD 230,000 RUB A 01/16/2015 (3,111)
3,170,890 USD 378,525,020 SEK A 01/16/2015 (13,752)
89,255 USD 10,654,642 SEK AA— 01/16/2015 (388)
112,881,027 USD 13,274,470,000 SGD A 01/16/2015 (2,154,256)
377,543 USD 850,000 SGD A 01/16/2015 (15,152)
7,003,362 USD 835,200,000 TRY A 01/16/2015 (36,680)
2,000,699 USD 236,669,000 TRY A 01/16/2015 (26,564)
45,267 USD 60,000 ZAR A 01/16/2015 (1)

AEFHIEIICEAHLIRERESE $ (3,359,015)
AEFHEMEIICEAHIRERMISR $ (1,011,921)

(EE=—R)
AUD - A —AFIUT R MXN - AX ey
CAD - oo ar A MYR - v 7 Uy
CHF - ALRT T NOK - INT A =K
CZK - Fxaea) NZD - 2 N
DKK - Trw—Uu—% PLN - R—=TUR-2uF
EUR - o—n SEK - AY =T ya—
GBP - HARVR SGD - SUHR— R
HUF - NN =T F) R THB - BA =
ILS - ARZTvalL TWD - BN
IPY - HAH usD - KR
KRW - HREY A ZAR — Fi7 7970 T
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