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G) EH(D+E+F) Ab29, 627,227 A48, 467,190 A483, 569, 820 A517,220,310 A530, 048, 425 A413,069, 529
H) mEHESE A 8,149,838 A 8,055,735 A 7,975,062 A 7,907,304 A 4,712,977 A 4,659, 652
REABHEES (G+H) AB37,777, 065 AB56, 522, 925 A491, 544, 882 525,127,614 Ab34, 761, 402 A417,729, 181
SEIME FEE R4 22, 006, 856 16,724, 639 11,587, 904 8, 150, 274 6,357, 825 4,622,816
(B ¥4 4540 24 47) (204,923,157) | ( 197,726,007) | ( 190,963,530) | ( 186,181,463) | ( 183,380,377) | ( 179,753, 999)
(Fe B R FA 2 %8) (A182,916,301) | (A181,001,368) | (A179,375,626) | (A178,031,189) | (A177,022,552) | (A175,131,183)
Sy B YEG RS S 4 1, 438,992 1,177,258 4,160, 174 2,183,909 1,842,914 4,030, 127
e A 561,222,913 A\5T4, 424, 822 A507, 292, 960 535,461, 797 A\542,962, 141 A\426,382, 124

* I ORBLO T C (B) HMFEHTRIBBE I KWK OFMB AN L D bOEERET,
*HIE ORI T T (C) EFEEREMNE 1 1 MFFEMIM I 4 D BB SN2 B0 TFRR L TV ET,
HEORROT T E) BMEREBREE L HL 01T, FOBINREOER, BINREZ LIAEN»HIUAZE LIV EES E VW E

o

(1) Sl oftFilEfE (20164F6 A 7 H~2016%F12H 5 H) 1ZAFO@EY TY,

%1504 %1514 %1524 515341 15441 515541
H H 2016456 H 7 H~[20164£7 H 6 H~|201648 A 6 H~|20164-9 A4 6 H~[20164£107 6 H~ [20164£11H 8 A~
20164E7 H5 H  [20164E8 A5 H  [20164E9 A5 H 20164104 5 0 |20164E11H 7 H  [20164E12H 5 H

a. B YA (R PERRT:) 3, 687, 573 2,977, 690 6,185, 111F 2, 804, 881 2,816, 13214 5,314, 8844
b. HIEERCR SR RBERE - AEEAEER) 0 0F9 0F9 0F9 0F9 (0]
c. [EFEAVRKICIED HUNIEHIE4: | 208, 183,092 202,559, 448 | 195, 748, 5681 | 189, 344, 385F | 184, 951, 3709 | 181, 307, 217H
d. FFEOFEITED 5 DEERRNLE 2,641, 322 1,421, 862 1, 165, 087 4,123, 4101 2, 168, 7661 1,821,677H
e. FlxtGgE (a+b+c+d) 214,511, 987M | 206,959, 000/ | 203,098, 766/ | 196,272, 676 | 189,936, 268/ | 188, 443, 778H
£ ldxt g (1 T n47-9) 6584 64214 636M4 620149 6044 60611
g. kil 8, 149, 8389 8, 055, 7351 7,975, 0629 7,907, 3049 4,712,977 4,659, 652
h. ld4 (17 n%7=0) 25M 25M 25M 25M 15[ 15[
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KPLETHELUVI—O0BTORME (BE. BUTHEE. B MBS, CMBS, ABS%) #XERENRE L, RELEK
A 5 | BORRLEEAVEORREZBZICEBNLERETICLEERLLFET, XNLETEERLUVL—NETEE~ORSE
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RKEEHBEIF—T 7 F

Jj_; b4 ":E: ~N v ~ = N = 4 =
R ' %ﬁﬁ g " iPLﬂAtté%%rtﬁ%E%%
R B o=x|” ™
M % % % % EpZiE!
9 (20124124 5 A) 12,229 13.6 122.70 13.1 96. 4 0.1 5,070
10/ (20135125 5 H) 15,701 28. 4 156. 97 27.9 93.6 1.7 4,708
1181 (20144F124 5 H) 18, 886 20.3 188.76 20. 3 94. 3 A1.0 4,358
1281 (20154F12 7 H) 18, 478 A 2.2 184. 76 A 2.1 93.1 0.4 3,321
1381 (20164512 5 H) 17, 404 A 5.8 172. 63 A 6.6 92.9 2.9 2,661

Kk AEHFAALLROFIIZFE S (TB ARG OFIIEENTEY FHA,
RAEKIMHRITE VB THSR —7E 0 B TR,

kR F =Y =T BN—=T « Ny LA X KEREA VT v 7 ARV (HBER—2) BLORT—LNR—=T e X=X -
T RAA /T/?X“(F%ﬁ&’ﬁw~7\> %50% : 50% D HEE T YA M B 12 G Rk L7 F55K

XTI —BN—=0 e R=J LA X« KEREA T v 7 A (HBESR—R) [T NV—LNR—=7 « R—=T LA X« KEREA /7/77\
CRkRA~N—2) %% &1T, TN DR+ R VAR e a—afd A T v 7 A (FEN—Z) [ZTN—bN—=T - N—=7 LA
R a—mi@HGA LTy 7 A (—nR_X—2R) &b LI SHPMBEICHRE L b 0T,

kR Fv— 7 ORI B T- o Tk, EHEMBE~OKME B LT, HE AT O 2 53 A Y B OxIREE EE 5 S AR T M i
LTV ET, ok, REME100L LTNET,

kTN —DINR—=TNF, TN—bR—=T « T F LA+ T)« P—DFEEB LR —EA~—27 T, "= LA X%, I RITH
SEFHENTNDER=T LA X+ R« =T L —DfFEB L Y — 2A~—7 T, 7/V~A/\~7 TrAFUA )L

V=B LIOZOBRE (UF [T —b =2 LFRLET,) ERETA—N=T DT AP —iF, T—LbR—F « =7

VAR 2T 7 23T 5 oM SRR ZH LT\ ET,

MOAMERLTEY ET (IBARIEIN—7 LA X - KEREA VT v 7 A),

HKOAMEELTEY 4 (IRAHIEIN—I LA X s 22— VT v 7 R),

(HFT : T— L3 —7)

OLHThDEEMEB L TRFDHR

IR SE ® _®m w7~ — 7@ %1 %

[ M % K| OA K K% B ok X

0 &) E % % % %

2015%F12 7 H 18, 478 — 184. 76 - 93.1 0.4

123K 18,110 A 2.0 181. 01 A 2.0 92.2 0.4

20164 1 AR 18, 372 A 0.6 183.76 A 0.5 92.7 A 4.1

2ARK 17, 452 A 5.6 174. 22 A 5.7 92. 6 All1.3

3AXK 17, 826 A 3.5 177. 46 A 4.0 93.4 A 5.3

4 AR 17, 340 A 6.2 172. 37 A 6.7 91.0 0.6

5K 17, 489 A 5.4 173.90 A 5.9 94. 6 A 5.5

6 AR 16, 484 A10.8 163. 88 Al1.3 94.7 A T.1

TAXK 16, 846 A 8.8 167. 03 A 9.6 94.0 A 1.2

8 AR 16, 749 A 9.4 165. 84 A10.2 94. 4 A 1.9

9AR 16, 463 A10.9 163. 17 AL T 96. 7 A 0.7

10 R 16, 668 A 9.8 165. 13 A10.6 95. 6 1.8

AR 17, 304 A 6.4 171.59 A 1.1 92.3 3.5
CRES)

20164£125 5 H 17, 404 A 5.8 172. 63 A 6.6 92.9 2.9

VR T,
RAEKAALLFEOFIITFTAHES (TBARS) OlRFFEENTBY A,
SAEFHEMIERITE OV TIH R — 78 ) TR,
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. N
= £+ e 5 £+ #H
FX v Tk Kov
TAYH EfERES: 4,082 5,183
( 233)
7 & RES: 471 41
Rk S 1,601 874
( 818)
R BEEAERZRD) 2,990 1,924
(1, 134)
T—n Fa—n Ta—u
KA [EfE RS 1, 007 1,154
Rkt 112 179
R BEEAERERD) 83 102
AZVT ESl e 1,574 1, 550
o4 ik BEEAEEEED) — 209
( 55)
7T UA EfERES 119 886
HEE (REEAESREED) 698 397
AX YU R iR (BEEAMEREED) — 276
AA A ik EEEAEERRAD) 148 —
*TZ o E [EEFEA 141 —
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e HHEE EEARELAD) 99 105
I B B RRIE 5 187 115
(' 350)
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Z DI 127 138 265 275
100 D
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OFMERBRAEDEEIRRE (20154128 8 A~20164128 5 A)
. FIZEEA & DEEHKR
[===1 S AKPHA_ % 5 ‘/YA -
B po | BMEE SmmEa] B e T T TN )
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G S % 5 M S %
AR EY G 4, 381 24 0.5 4,843 21 0.4
a4 1, 090 1, 090 100.0 1, 090 1, 090 100.0
SN A EEATH V. %77 > IR bFIEMF A L%

FIEBRA L 3, BB (e R OB E NI BT % RT3 112608 DRI
HHEFEHT T,




RKEEHBEIF—T 7 F

OHHAEZEEDAM (20164128 5 A7)

. SAENHE

A)SME OMER) At AP R

X % P év' i % , G | 2 D8R YT A iﬁﬁwﬁu%ﬁ/\tt% _
SMTERH | ISR S HOAW | sepl | 248 | 24K
Tk kv Fk kv M % % % % %
TAVH 9,985 10, 185 1,159, 194 43.6 — 28.3 11.4 3.9

g—u Foa—n Fa—n

FA 395 398 47,950 1.8 - 0.8 1.0 -
AH)T 2, 005 2,093 251,753 9.5 — 5.8 2.4 1.3
TR 1,955 2,228 268, 025 10. 1 - 8.0 1.1 0.9
AA A 250 254 30, 550 1.1 - 0.7 0.5 —
Fo K 715 769 92,521 3.5 - 3.5 — —
T 981 1,143 137, 523 5.2 - 3.8 1.3 —
NLF— 419 507 61,091 2.3 - 2.3 — —
A =T 200 199 23,961 0.9 — 0.9 - —
F—A YT 243 287 34,576 1.3 - 0.3 1.0 -
nNreLTNYT 175 174 21,003 0.8 - 0.5 0.3 —
T4rFUR 70 81 9, 842 0.4 - 0.4 - —
Fow—y 100 100 12, 066 0.5 - 0.5 - -
TANLT LR 250 270 32,475 1.2 - 1.2 - -
F kAL 76 77 9,329 0.4 - 0.0 0.3 —
TAYT 857 860 103, 547 3.9 - 1.3 — 2.6
[ A% RS 765 813 97, 828 3.7 — 2.1 0.6 1.0
B 500 563 67, 781 2.5 — — 2.5 -
A KX T 100 102 12,278 0.5 — 0.5 — —
5 it — 2, 473, 303 92.9 — 60. 8 22.4 9.7

HIBEHEL AT, %Hiﬂ)ﬁﬂﬁébﬁ)ﬁ@méﬂ”@? BIEIEEARGOMEIC LV IRERE L= b 0T,
SRR, AU RERRARI S R 3 2 AT AR D EIS

* AN HALARTIIEI D 5 C,

H A OV TR MG 365, MRS L0 7= 2 AF L TOET,
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(B) M E OMERR) AthfE S6RIBHR

# LiZ] . - P i % T
M| SR ren e | mEwoiem | e R
TAYT % Tk Rov Tk Rv T

[E[f#f7E24 | HAZINE MUSTESARLIGI VARL 2.803 200 197 22,441 | 2018/3/26
REPUBLIC OF TURKEY 7.5 100 103 11,722 | 2017/7 /14

STATE OF QATAR 2.375 200 197 22,500 | 2021/6/2

TSY INFL IX N/B 1.0 110 113 12,912 | 2046/2/15

TSY INFL IX N/B I/L 0.625 200 205 23,383 | 2026/1/15

TSY INFL IX N/B I/L 0.125 10 9 1,110 | 2026/ 7 /15

US TREASURY N/B 1.25 200 194 22,123 | 2021/10/31

US TREASURY N/B 5.375 33 44 5,017 | 2031/2/15

US TREASURY N/B 3.125 354 359 40,920 | 2043/ 2/15

HuJ7{#FE% | CA TXB-VAR PURP 7.55 50 74 8,448 | 2039/4/1
ONTARIO (PROVINCE OF) 1.625 265 265 30,192 | 2019/1/18

PROVINCE OF QUEBEC 2.5 90 87 9,905 | 2026/ 4 /20

HEPR(E % | ABU DHABI NATIONAL ENERG 3.625 200 202 22,989 | 2021/ 6 /22
(BR< &5 | FG 603621 6.5 6 7 858 | 2037/11/1
FG 606354 4.0 126 134 15,294 | 2041/4/1

FG G06670 6.5 2 2 338 | 2039/9/1

FG G06770 6.5 8 9 1,098 | 2039/2/1

FG G08711 3.5 146 150 17,165 | 2046/6/1

FG G08726 3.0 49 49 5,627 | 2046/10/ 1

FG J18600 3.0 26 27 3,136 | 2027/3/1

FG J32283 3.0 70 72 8,241 | 2030/7/1

FG Q20486 3.0 145 144 16,456 | 2043/7/1

FGOLD 15YR B17445 4.5 7 8 934 | 2020/1/1

FGOLD 15YR B18908 4.5 4 4 497 2020/3/1

FGOLD 15YR E99426 5.0 4 4 537 | 2018/9/1

FGOLD 15YR (11639 4.5 3 3 357 | 2019/12/1

FGOLD 15YR G11720 4.5 9 9 1,134 | 2020/8/1

FGOLD 15YR (18052 4.5 4 4 567 | 2020/5/1

FGOLD 15YR G18065 5.0 3 3 400 | 2020/ 7/1

FGOLD 15YR J04129 5.0 8 8 1,020 2022/1/1

FN 929710 5.0 12 13 1,525 | 2023/7/1

FN AB2466 4.5 7 8 953 | 2041/3/1

FN AB6812 2.5 44 45 5,127 | 2027/11/1

FN AB7448 2.5 40 40 4,594 | 2028/1/1

FN AC9564 4.5 144 158 17,985 | 2040/2/1

FN AE0286 5.0 8 8 991 | 2025/4/1

FN AI5958 4.0 19 20 2,368 | 2026/6/1

FN AJ1445 4.0 48 51 5,836 | 2026/9/1

FN AJ1758 3.5 48 50 5,771 | 2026/9/1

FN AL1321 3.5 23 24 2,763 | 2026/12/ 1

FN AL3365 6.0 31 35 4,057 | 2041/5/1

FN AL6950 4.0 170 180 20,518 | 2042/12/ 1

FN AL8277 3.0 107 110 12,595 | 2031/4/1

FN AS4971 3.0 294 293 33,451 | 2045/5/1

|
DO
(e}
|
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D] il ES
# ] . 7 i i o
Bl % AT 4R AT | REREAE fEREH A
TAU A % Tk Rv T Fv M

HEPRES | FN AS5640 3.5 119 122 13,983 | 2045/8/1
(BR< &if5) | FN AS7601 4.0 73 77 8,786 | 2046/7/1
FN BD4709 3.5 347 357 40,650 | 2046/ 8/1

FNMA  30YR 735667 5.0 23 26 2,970 | 2035/7/1

FNMA 15YR 745182 5.5 11 11 1,336 | 2019/5/1

FNMA 15YR 761282 5.5 2 3 345 | 2019/2/1

FNMA 15YR 761480 4.0 1 1 141 2019/7/1

FNMA 15YR 789669 5.5 7 7 855 | 2019/12/1

FNMA 30YR 725946 5.5 109 123 14,045 | 2034/11/1

FNMA 30YR 735591 5.0 88 98 11,188 | 2035/6/1

FNMA 30YR 751351 5.0 1 1 217 | 2034/4/1

FNMA 30YR 773775 5.0 5 6 736 | 2034/4/1

G2 5204 4.5 88 96 10,973 | 2041/10/20

G2 MA0O72 2.5 32 32 3,732 2027/5/20

G2 MA1090 3.5 335 351 40,004 | 2043/ 6 /20

G2 MA2960 3.0 175 178 20,334 | 2045/ 7 /20

G2 MA3804 4.0 133 141 16,144 | 2046/ 7 /20

G2 MA4003 3.0 24 25 2,883 | 2046/10/20

GN 783569 3.0 24 25 2,899 | 2027/5/15

OEKB OEST. KONTROLLBANK 1.125 91 89 10,233 | 2019/4 /26

Y@t % | ACTAVIS FUNDING SCS 3.8 40 40 4,592 | 2025/3/15
(BOREEMEE) | AETNA INC 2.8 40 39 4,462 | 2023/6/15
AMERICAN TOWER CORP 3.375 60 56 6,449 | 2026/10/15
ANHEUSER-BUSCH INBEV FIN 2.65 65 65 7,439 | 2021/2/1
ANHEUSER-BUSCH INBEV FIN 3.3 100 101 11,530 | 2023/2/1
ANHEUSER-BUSCH INBEV FIN 4.9 90 95 10,887 | 2046/2/1

APPLE INC 3.85 75 70 7,996 | 2046/8 /4

BANK OF AMERICA CORP 5.65 150 157 17,939 | 2018/5/1

BANK OF AMERICA CORP 5. 625 95 104 11,901 | 2020/7/1

BANK OF AMERICA CORP 4.2 100 101 11,578 | 2024/8/26

BANK OF AMERICA CORP 3.5 60 59 6,766 | 2026/4 /19

BANK OF CHINA/HONG KONG 2.125 200 200 22,769 | 2018/ 6 /30

BANK OF NY MELLON CORP 3.0 20 19 2,165 | 2028/10/30

COMCAST CORP 4.75 35 36 4,205 | 2044/3/1

DANSKE BANK A/S 2.0 200 194 22,171 2021/9/8

DISCOVER FINANCIAL SVS 3.75 25 24 2,773 | 2025/3/4

DUKE ENERGY CORP 5. 05 64 69 7,865 | 2019/9/15

DUKE ENERGY CORP 3.05 72 72 8,305 | 2022/8/15

ENTERPRISE PRODUCTS OPER 3.75 30 30 3,424 | 2025/2/15

FLORIDA POWER CORP 6.4 28 36 4,139 | 2038/6/15

FORDF 2012-2 A 1.92 310 310 35,310 | 2019/1/15

GENERAL MOTORS FINL €O 3.2 55 54 6,189 | 2021/7/6

GOLDMAN SACHS GROUP INC 5.25 90 99 11,292 | 2021/7 /27

HSBC USA INC 1.7 140 139 15,916 | 2018/3/5
INTERPUBLIC GROUP COS 2.25 111 111 12,703 | 2017/11/15
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M| BESR e e | mewoiem | RN
TAU A % Tk Rv Tk Rv M
Mm@ ttfE % | JP MORGAN CHASE & CO 7.9 147 149 17,022 | 2049/4 /29
(BUfEAES) | JPMBB COMMERCTAL MORTGAG 3.8012 175 183 20,891 | 2047/9/15
JPMORGAN CHASE & €O 3.625 65 66 7,550 | 2024/5/13
JPMORGAN CHASE & €O 3.125 80 78 8,909 | 2025/1 /23
JPMORGAN CHASE & CO 5.3 75 75 8,642 | 2049/12/29
KINDER MORGAN ENER PART 4.25 13 13 1,487 | 2024/9/1
KINDER MORGAN INC/DELAWA 4.3 31 31 3,590 | 2025/6/1
MEDTRONIC INC 4.625 55 58 6,637 | 2045/3/15
MICROSOFT CORP 2.4 185 174 19,889 | 2026/8/8
MSC 2007-1Q16 A4 5. 809 65 66 7,589 | 2049/12/12
NORDEA BANK AB 2.5 200 199 22,759 | 2020/ 9/17
ORACLE CORP 2.65 95 90 10,249 | 2026/7 /15
PETROLEOS MEXICANOS 3.5 160 142 16,204 | 2023/1 /30
REYNOLDS AMERICAN INC 3.25 9 9 1,054 | 2020/6/12
REYNOLDS AMERICAN INC 5.85 15 17 2,020 | 2045/8/15
SANTANDER UK GROUP HLDGS 2.875 25 24 2,814 | 2020/10/16
SANTANDER UK GROUP HLDGS 3.125 40 39 4,537| 2021/1/8
SINOPEC GRP OVERSEA 2015 2.5 200 199 22,688 | 2020/ 4 /28
SLMA 2012-2 A 1. 28422 82 80 9,160 | 2029/1 /25
SLMA 2012-A Al 1.93817 7 7 805 | 2025/8/15
STATE STREET CORP 3.55 60 61 7,005 | 2025/8/18
SVENSKA HANDELSBANKEN AB 1.875 250 242 27,568 | 2021/9/7
UNITEDHEALTH GROUP INC 3.75 25 26 2,961 | 2025/7/15
UNITEDHEALTH GROUP INC 4.75 10 11 1,258 | 2045/7/15
VERIZON COMMUNICATIONS 4.5 40 42 4,874 | 2020/9/15
VERIZON COMMUNICATIONS 5.15 60 66 7,548 | 2023/9/15
VERIZON COMMUNICATIONS 5.012 33 32 3,722 | 2054/8 /21
WALGREENS BOOTS ALLIANCE 3.45 45 44 5,016 | 2026/6/1
WELLS FARGO & COMPANY 3.0 100 96 10,932 | 2026/ 4 /22
WELLS FARGO & COMPANY 4.9 40 41 4,675 | 2045/11/17
/I ki 1,159, 194
a—n Far—n Far—n
KA1 [Ef#3F% | BUNDESREPUB. DEUTSCHLAND 2.5 15 20 2,521 | 2046/8/15
Bk | KEW 0.125 215 218 26,287 | 2020/6/1
(< 2R | KFW 0.375 81 76 9,176 | 2030/4 /23
gﬁgﬁﬂiﬁ COMMERZBANK AG 4.0 84 82 9,964 | 2026/3/23
A5V T [Ef#ZE%: | BUONT POLIENNALI DEL I/L 2.35 110 124 14,990 | 2024/9/15
BUONI POLIENNALI DEL TES 3.5 80 85 10,249 | 2018/12/1
BUONI POLIENNALI DEL TES 2.5 250 262 31,624 | 2019/5/1
BUONI POLIENNALI DEL TES 0.7 270 272 32,722 | 2020/5/1
BUONI POLIENNALI DEL TES 1.6 170 166 20,010 | 2026/6/1
BUONI POLIENNALI DEL TES 1.25 392 368 44,379 | 2026/12/ 1
BUONI POLIENNALI DEL TES 5.0 76 103 12,434 | 2039/8/1
BUONI POLIENNALI DEL TES 4.75 105 139 16,738 | 2044/9/1
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ALV T [EfFZEZ% | BUONT POLIENNALI DEL TES 3.25 20 21 2,533 | 2046/9/1
BUONI POLIENNALI DEL TES 2.7 125 118 14,194 | 2047/3/1
BUONT POLIENNALI DEL TES 2.8 10 8 1,052 | 2067/3/1
W@t | ABEST 9 A 0. 376 10 10 1,300 | 2028/12/10
(BLREEMEE) | INTESA SANPAOLO SPA 1.125 100 98 11,859 | 2022/3/4
INTESA SANPAOLO SPA 3.375 100 119 14,353 | 2025/1 /24
SANPAOLO IMI 4.0 187 193 23,309 | 2017/11/9
75 [EffZES% | FRANCE (GOVT OF) 1.0 240 249 30,029 | 2019/5/25
FRANCE GOVERNMENT 0. A. T 3.0 115 134 16,187 | 2022/4 /25
FRANCE GOVERNMENT 0. A. T 4.25 16 20 2,471 | 2023/10/25
FRANCE GOVERNMENT 0. A. T 4.5 224 365 43,922 | 2041/4 /25
W5 ES | AIR LIQUIDE FINANCE 1.25 100 100 12,035 | 2028/6 /13
(BUEEEAE | BNP PARIBAS 2.875 165 170 20,506 | 2026/ 3 /20
BPCE SA 2.0 100 102 12,377 | 2018/4 /24
BPCE SA 0.375 100 97 11,668 | 2023/10/5
BPCE SFH - SOCIETE DE FI 1.5 100 102 12,293 | 2018/2/28
BPCE SFH - SOCIETE DE FI 4.0 100 120 14,483 | 2022/ 3 /23
CAISSE REFINANCE L’ HABIT 3.6 195 240 28,956 | 2024/3/8
CRED MUTUEL- CIC HOME LO 4.125 100 126 15,232 | 2024/1/19
DANONE SA 0.709 100 97 11,767 | 2024/11/3
DANONE SA 1.208 100 97 11,681 | 2028/11/3
ENGIE 3.0 100 103 12,481 | 2049/6 /29
TOTAL SA 2.25 100 99 11,929 | 2049/12/29
AA A W@ S | CREDIT SUISSE AG LONDON 1. 125 100 102 12,365 | 2020/ 9/15
(ALREEAES) | CREDIT SUISSE AG LONDON 1.5 150 151 18,184 | 2026/4/10
E A [E[f#f7F2% | NETHERLANDS GOVERNMENT 1.75 220 247 29,724 | 2023/7/15
NETHERLANDS GOVERNMENT 0.5 140 140 16,874 | 2026/ 7 /15
WAELES | ABN AMRO BANK NV 0. 625 30 30 3,640 | 2022/5/31
(BDREEAES) | ABN AMRO BANK NV 2.875 100 104 12,575 | 2028/1/18
ASML HOLDING NV 3.375 100 115 13,920 | 2023/9/19
DEUTSCHE TELEKOM INT FIN 1.5 25 25 3,017 | 2028/4/3
SHELL INTERNATIONAL FIN 1.875 100 106 12,767 | 2025/ 9/15
AL v [Ef#fZE%: | BONOS Y OBLIG DEL ESTADO 2.75 180 191 23,028 | 2019/4 /30
BONOS Y OBLIG DEL ESTADO 5. 85 222 280 33,760 | 2022/1 /31
BONOS Y OBLIG DEL ESTADO 3.8 50 58 7,093 | 2024/4 /30
BONOS Y OBLIG DEL ESTADO 2.15 111 117 14,124 | 2025/10/31
BONOS Y OBLIG DEL ESTADO 1.3 40 39 4,705 | 2026/10/31
BONOS Y OBLIG DEL ESTADO 5.15 30 44 5,302 | 2044/10/31
SPANISH GOVERNMENT 6.0 95 138 16,656 | 2029/1 /31
SPANISH GOVERNMENT 4.2 53 68 8,209 | 2037/1/31
MBS | BANCO BILBAO VIZCAYA ARG 0. 625 100 101 12,217 2021/5/17
(AbHEENES) | BANKIA SA 1.125 100 103 12,424 | 2022/8/5
AYLF— [EffFES% | BELGIUM KINGDOM 4.25 191 240 28,905 | 2022/9/28
BELGIUM KINGDOM 1.0 70 72 8,717 | 2026/6 /22
BELGIUM KINGDOM 4.25 53 85 10,281 | 2041/3/28
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AL — [Eff7iE% | BELGIUM KINGDOM 2.15 5 5 666 | 2066/ 6 /22
?‘é”ﬁ&@% SOLVAY SA 1.625 100 104 12,521 | 2022/12/2
Ay z—7 v | WiEtE | NORDEA BANK AB 1.0 100 102 12,317 | 2023/ 2 /22
(BDEEEARS | SKANDINAVISKA ENSKILDA 1. 375 100 96 11,643 | 2028/10/31
A—=AKUT | [EfEFES | REPUBLIC OF AUSTRIA 3.9 185 214 25,743 | 2020/ 7 /15
REPUBLIC OF AUSTRIA 0.75 20 20 2,457 | 2026/10/20
REPUBLIC OF AUSTRIA 4.15 28 43 5,287 | 2037/3/15
REPUBLIC OF AUSTRIA 1.5 10 9 1,088 | 2086/11/2
MY TN ngj‘fﬁ@) EFSF 0.4 120 118 14,259 | 2026/ 5 /31
gﬁg&%ﬁ Volkswagen Car Lease 0. 248 55 56 6, 743 2021/8/21
7458 | [EffEiES | FINNISH GOVERNMENT 2.0 60 68 8,207 | 2024/4 /15
FINNISH GOVERNMENT 2.625 10 13 1,635 | 2042/7/4
o FLSTEAREES . c
Frw—r | I | DANSKE BANK A/S 0.75 100 100 12,066 | 2023/6/2

(BORBEAEE

TANTVR ?g;%é@ﬁ AQUARTUS + INV ZURICH IN 4.25 250 270 32,475 | 2043/10/ 2
AV NIV | @A | ATLANTES 2. 099 8 8 1,070 | 2033/3/20
(BREEAEE) | VOLTA ELECTRICITY RECEIV 2.98 67 68 8,259 | 2021/2/16
TAYUh L@ttfE % | BA COVERED BOND ISSUER 4.25 570 578 69,549 | 2017/4/5
(ALREEAES) | GOLDMAN SACHS GROUP INC 2.0 30 31 3,765 | 2023/ 7 /27
GOLDMAN SACHS GROUP INC 1.625 57 55 6,675 | 2026/7 /27
JOHNSON & JOHNSON 0. 65 100 99 12,000 | 2024/ 5 /20
MORGAN STANLEY 1.375 100 96 11,556 | 2026/10/27
[ BB RS FppR{E S | EFSF 1. 625 120 128 15,437 | 2020/ 7 /17
(< &) | EURO STABILITY MECHANTSM — 185 184 22,229 | 2022/10/18
EUROPEAN INVESTMENT BANK 2.125 240 275 33,094 | 2024/1/15
EUROPEAN UNION 2.375 220 225 27,067 | 2017/9/22
d HhJ5 {74 | QUEBEC PROVINCE 5.0 500 563 67,781 | 2019/4 /29
AV 3%y 7 | [EfEFF% | REPUBLIC OF INDONESTA 3.375 100 102 12,278 | 2025/ 7 /30
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AR GRAEE) 2,473, 303, 127 T OIS 42 4, 158, 340
FUL AL 257, 219, 675 SCHLFILE, A 112, 942
SR 21, 460, 194 B ﬁﬁﬁfh#ﬁﬁ?ﬁﬁ A 290,214,179
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T Sl © %HEREI% MBI 16, 417, 264
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