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FHRA K TR K
A4FY R 4,307 5, 096 788, 726 6.0 — 4.6 0.9 0.5
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TAYH % Tk Kov Tk R M

[Ef#7E% | INDONESIA GLOBAL 2.95 700 728 79,858 | 2023/1/11
INDONESTA GLOBAL 5.875 2, 000 2,270 248,932 | 2024/1/15

REPUBLIC OF INDONESIA 4.75 2, 500 2, 880 315,853 | 2026/1/8

UNITED MEXICAN STATES 3.6 1,000 1,109 121,616 | 2025/1 /30

UNITED MEXICAN STATES 4.125 1,000 1,137 124,760 | 2026/ 1 /21

UNITED MEXICAN STATES 3.75 2, 000 2,194 240,621 | 2028/1/11

US TREASURY N/B 4.375 300 414 45,415 | 2040/5/15

US TREASURY N/B 2.875 300 344 37,813 | 2049/5/15

FegkfES | FG A96413 4.0 106 116 12,778 | 2041/1/1
(%< &%) | FGOLD 15YR 613408 5.0 14 15 1,696 | 2024/1/1
FGOLD 15YR J10986 4.5 28 30 3,323 | 2024/10/ 1

FGOLD 30YR G03698 6.0 21 25 2,825 | 2037/12/1

FGOLD 30YR G04586 5.5 38 44 4,911 | 2038/4/1

FGOLD 30YR G08323 5.0 46 53 5,829 | 2039/2/1

FN 971077 4.5 40 45 4,956 | 2039/2/1

FN AA9357 4.5 87 97 10,659 | 2039/8/1

FN AS4301 4.0 181 198 21,811 2045/1/1

FN MA3687 4.0 269 289 31,692 | 2049/6/1

FNMA 30YR 889260 5.0 35 40 4,409 | 2038/4/1

FNMA 30YR 889579 6.0 24 29 3,206 | 2038/5/1

FNMA 30YR 889749 5.5 29 34 3,782 | 2038/6/1

G2 MA2445 3.5 164 176 19,397 | 2044/12/20

G2 MA5076 3.0 182 190 20,906 | 2048/ 3 /20

G2 MA7311 2.0 993 1,013 111,146 | 2051/4 /20

GNMA 30YR 737086 4.5 30 34 3,748 | 2040/8/15

W@ttfE% | ABBVIE INC 2.15 161 162 17,803 | 2021/11/19
(Eetiiee ABBVIE INC 2.3 161 165 18,156 | 2022/11/21
ABBVIE INC 2.6 115 121 13,364 | 2024/11/21

ABBVIE INC 2.95 100 107 11,814 2026/11/21

ABBVIE INC 3.2 100 108 11,877 | 2029/11/21

ALLY FINANCIAL INC 1.45 600 609 66,789 | 2023/10/ 2

ARES CAPITAL CORP 3.25 266 280 30,710 | 2025/7/15

ATHENE GLOBAL FUNDING 1.0 1,000 1,006 110,314 | 2024/ 4 /16

BANK 2017-BNK7 A5 3.435 800 885 97,145 | 2060/ 9/15

BANK 2019-BN20 A3 3.011 1,000 1,081 118,605 | 2062/9/15

BANK OF MONTREAL 4.338 100 107 11,803 | 2028/10/5

BANK OF NOVA SCOTIA 4.9 300 325 35,649 | 2099/6/4

BPCE SA 5.7 200 222 24,398 | 2023/10/22

CAPITAL ONE FINANCIAL €O 3.95 250 252 27,700 | 2099/ 6 /10

CENTENE CORP 3.375 200 205 22,522 | 2030/ 2/15
CENTERPOINT ENERGY INC 1.45 50 50 5,521 | 2026/6/1
CENTERPOINT ENERGY INC 2.95 50 52 5,767 | 2030/3/1
CENTERPOINT ENERGY INC 2.65 200 202 22,254 | 2031/6/1
CENTERPOINT ENERGY INC 3.7 50 52 5,712 2049/9/1

CENTRAL NIPPON EXPRESSWY 2. 567 600 605 66,341 [ 2021/11/2

— 28
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A& 2% | CHEUNG KONG INFRA FIN BV 4.2 350 352 38, 639 2099/6/2
(G0RSENES) | DELL INT LLC/EMC CORP 4.0 83 90 9,916 2024/ 7 /15
DELL INT LLC/EMC CORP 4.9 100 115 12,635 2026/10/ 1
DELL INT LLC/EMC CORP 5.3 100 119 13, 087 2029/10/ 1
ENERGY TRANSFER OPERATNG 2.9 67 70 7,759 2025/5/15
ENERGY TRANSFER OPERATNG 3.75 25 26 2,956 2030/ 5/15
ENERGY TRANSFER OPERATNG 6. 25 100 128 14, 049 2049/ 4 /15
FIAT CHRYSLER AUTOMOBILE 5.25 800 865 94, 873 2023/ 4 /15
FISERV INC 2.75 57 60 6, 625 2024/ 7/ 1
FISERV INC 3.2 44 47 5, 260 2026/ 7/ 1
FORD MOTOR COMPANY 8.5 50 56 6, 144 2023/ 4 /21
FORD MOTOR COMPANY 9.0 50 61 6, 733 2025/ 4 /22
FORD MOTOR COMPANY 9.625 10 14 1, 548 2030/ 4 /22
FOXCONN FAR EAST LTD 1.625 200 201 22,148 2025/10/28
FRESENTUS MED CARE IIT 1.875 150 151 16, 581 2026/12/ 1
FRESENTIUS MED CARE TIT 3.0 200 202 22,218 2031/12/ 1
GLENCORE FUNDING LLC 3.875 100 102 11, 278 2051/ 4 /27
HASBRO INC 2.6 21 21 2,371 2022/11/19
HASBRO INC 3.0 43 45 5,035 2024/11/19
HCA INC 5.25 100 126 13, 866 2049/ 6 /15
INTERNATTONAL FLAVORS&FR 1.832 50 49 5,476 2027/10/15
INTERNATIONAL FLAVORS&FR 2.3 200 198 21, 768 2030/11/ 1
LEVEL 3 FINANCING INC 3.4 100 106 11, 717 2027/3/1
MIZUHO FINANCIAL GROUP 0. 849 200 201 22,062 2024/9/8
MSBAM 2013-C7 A4 2.918 1, 000 1, 029 112, 873 2046/ 2 /15
NATIONAL RURAL UTILITIES 3.25 100 109 11, 969 2025/11/ 1
NETAPP INC 3.3 200 215 23,614 2024/ 9 /29
NISSAN MOTOR CO 4. 345 200 220 24,131 2027/9/17
NISSAN MOTOR CO 4. 81 200 223 24, 535 2030/ 9 /17
ONEOK INC 4. 95 100 115 12, 622 2047/ 7 /13
PAYPAL HOLDINGS INC 2.4 50 52 5, 806 2024/10/ 1
PAYPAL HOLDINGS INC 2. 65 50 53 5, 896 2026/10/ 1
PHOENIX GRP HLD PLC 4. 75 200 216 23,693 2031/9/4
PUGET ENERGY INC 2.379 50 50 5, 5568 2028/ 6 /15
ROYALTY PHARMA PLC 0.75 50 50 5, 484 2023/9/2
ROYALTY PHARMA PLC 1.2 50 49 5,453 2025/9/2
SANTANDER HOLDINGS USA 3.4 32 33 3,653 2023/1/18
SCENTRE GROUP TRUST 2 5.125 300 319 35, 026 2080/ 9 /24
SEMPRA ENERGY 3.75 100 110 12,119 2025/11/15
SKYWORKS SOLUTIONS INC 1.8 25 25 2,770 2026/6/ 1
SKYWORKS SOLUTIONS INC 3.0 50 51 5,593 2031/6/1
SOUTHERN CO 3.75 100 101 11, 147 2051/9/15
STANLEY BLACK & DECKER I 4.0 100 106 11,661 2060/ 3 /15
SYNCHRONY FINANCIAL 4.5 200 224 24,670 2025/ 7 /23
SYNGENTA FINANCE NV 4. 441 200 210 23,119 2023/ 4 /24
SYNGENTA FINANCE NV 4. 892 500 551 60, 420 2025/ 4 /24
SYNGENTA FINANCE NV 5.182 667 751 82, 419 2028/ 4 /24
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E] i ES
& i o e M % o
B HHIRIRHE NERAE | AR BSR4 H A
TAUA % Tk kv FK Rv TM
W@AEE % | SYNGENTA FINANCE NV 5.676 200 225 24,738 | 2048/ 4 /24
(GUEEEMGE) | T-MOBILE USA INC 3.75 200 222 24,344 | 2027/ 4/15
T-MOBILE USA INC 3.875 150 166 18,268 | 2030/4 /15
T-MOBILE USA INC 3.6 100 98 10,798 | 2060/11/15
UNTCREDIT SPA 1.982 250 250 27,454 | 2027/6/3
UNICREDIT SPA 3.127 500 501 55,003 | 2032/6/3
ZURICH FINANCE IRELAND 3.0 100 98 10,812 | 2051/4/19
2 it 3, 286, 625
AFY R FHARL R THRAV R
[Eff7F% | UK TREASURY 3.5 1,050 1,532 237,184 | 2045/1 /22
UK TREASURY 4.25 100 165 25,543 | 2046/12/ 7
UK TREASURY 1.75 900 1,001 155,027 | 2049/ 1 /22
L@t % | AROUNDTOWN SA 4.75 100 106 16,435 | 2068/ 6 /25
(438EEMEE) | ATHENE GLOBAL FUNDING 1.75 200 202 31,261 | 2027/11/24
BANQUE FED CRED MUTUEL 1.25 100 101 15,677 | 2025/12/5
BNP PARIBAS 2.0 100 100 15,518 | 2031/5/24
CATXABANK SA 1.5 200 200 31,048 | 2026/12/3
CITIGROUP INC 2.75 107 112 17,384 | 2024/1 /24
COMPASS GROUP FINANCE NV 2.0 100 104 16,192 | 2025/9/5
DIAGEO FINANCE PLC 2.875 100 111 17,263 | 2029/ 3 /27
ELECTRICITE DE FRANCE 6.125 150 215 33,416 | 2034/6/2
ENEL FINANCE INTL NV 5.625 75 86 13,368 | 2024/8/14
EXPERIAN FINANCE PLC 3.5 150 150 23,278 | 2021/10/15
EXPERTAN FINANCE PLC 0.739 200 198 30,682 | 2025/10/29
FISERV INC 2.25 100 105 16,281 | 2025/7/1
GENERAL ELECTRIC CO 4.875 100 120 18,684 | 2037/9/18
LVMH MOET HENNESSY VUITT 1.0 100 100 15,605 | 2023/2/11
SVENSKA HANDELSBANKEN AB 1. 625 150 152 23,547 | 2022/ 6 /18
VIRGIN MONEY UK PLC 2.625 125 126 19,553 | 2031/8/19
VOLKSWAGEN FIN SERV NV 1.625 100 101 15,770 | 2024/ 2/10
N B 788, 726
2y FAyz—Fv)n—F | FAY=—=F v )n—+F
5@ 4% | NORDEA HYPOTEK AB 1.25 10, 000 10, 288 136,418 | 2023/ 9/20
(408EENES) | SKANDINAVISKA ENSKILDA 4.25 7, 000 7,737 102,593 | 2023/12/1
2 B 239, 012
o—n Fo—n Fa—n
KA Wit S | BAYER AG 0.375 100 101 13,506 | 2024/7/6
(BbfEE BAYER AG 0.75 200 203 27,213 | 2027/1/6
BAYER AG 1.125 100 102 13,656 | 2030/1/6
COMMERZBANK AG 4.0 200 220 29,447 | 2030/12/5
INFINEON TECHNOLOGIES AG 2.0 100 110 14,693 | 2032/6 /24
MERCK FIN SERVICES GMBH 0.125 100 101 13,499 | 2025/ 7/16
TLG IMMOBILEN AG 0.375 200 201 26,846 | 2022/ 9 /23
VANTAGE TOWERS AG 0.375 200 199 26,636 | 2027/3/31
VOLKSWAGEN LEASING GMBH 0.375 250 251 33,516 | 2026/ 7 /20
VOLKSWAGEN LEASING GMBH 0.625 250 249 33,342 | 2029/ 7/19
ALYT [Ef&7E%4 | BUONI POLIENNALI DEL TES 1.85 4,000 4, 245 566,691 | 2024/5/15
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ARYT [Ef#ZEZ% | BUONT POLIENNALI DEL TES 6.5 1, 300 1,808 241,355 | 2027/11/1
BUONI POLIENNALI DEL TES 4.75 1, 000 1,305 174,244 | 2028/9/1
BUONI POLIENNALI DEL TES 5.25 3,100 4, 290 572,766 | 2029/11/1
BUONT POLTENNALT DEL TES 4.75 100 160 21,405 | 2044/9/1
S | ENI SPA 0.75 100 101 13,490 | 2022/5/17
(ABBEEMES | ENT SPA 2.0 100 100 13,366 | 2099/5 /11
ENT SPA 2.75 100 100 13,365 | 2099/5 /11
ENT SPA 2.625 100 104 14,000 | 2099/10/13
MEDIOBANCA DI CRED FIN 1.125 250 257 34,431 | 2025/4 /23
7T R [Efif7E% | FRANCE (GOVT OF) 2.0 1, 300 1,675 223,641 | 2048/5 /25
FRANCE GOVERNMENT 0. A.T 3.25 500 780 104,230 | 2045/ 5 /25
ﬁﬁfﬁﬁﬁ) UNEDIC 0.625 300 313 41,831 2026/3/3
5@t % | BANQUE FED CRED MUTUEL 0.5 200 202 27,045 | 2022/11/16
(B0HREENER) | CAPGEMINI SE 1.25 100 101 13,491 | 2022/4/15
CAPGEMINI SE 1.625 100 107 14,323 | 2026/4/15
DASSAULT SYSTEMES — 100 100 13,407 | 2022/9/16
ENGIE SA 1.75 100 110 14,724 | 2028/3 /27
ESSILORLUXOTTICA — 200 201 26,856 | 2023/5 /27
KERING 0.875 100 101 13,505 | 2022/3/28
TOTAL SA 3.875 100 103 13,796 | 2049/12/29
TOTAL SE 1. 625 125 125 16,745 | 2099/ 1 /25
TOTAL SE 2.125 125 122 16,402 | 2099/ 1 /25
UMG GROUPE VYV 1. 625 100 106 14,246 | 2029/7/2
WORLDLINE SA/FRANCE 0.25 200 201 26,931 | 2024/9/18
AXV A A% | BP CAPITAL MARKETS PLC 3.25 200 214 28,569 | 2099/ 6 /22
(4BBEEMES) | DIAGEO FINANCE PLC 1.875 100 110 14,726 | 2027/3/27
INFORMA PLC 2.125 200 213 28,463 | 2025/10/ 6
ITV PLC 1.375 200 209 28,005 | 2026/ 9 /26
LLOYDS BK CORP MKTS PLC 0.25 150 151 20,184 | 2022/10/ 4
LLOYDS BK CORP MKTS PLC 0.375 200 202 27,085 | 2025/1/28
ROYAL BK SCOTLND GRP PLC 0.75 250 255 34,095 | 2025/11/15
*T K L@tkfE % | ABN AMRO BANK NV 1.0 125 130 17,456 | 2025/4/16
(Guf&EAME) | ATRBUS SE 1.375 100 106 14,212 | 2026/6/9
ATRBUS SE 2.375 100 114 15,283 | 2040/6/9
AKELIUS RESIDENTIAL PROP 1.125 100 102 13,706 | 2029/ 1 /11
CTP BV 2.125 250 264 35,369 | 2025/10/ 1
DIGITAL DUTCH FINCO BV 0.125 100 100 13,404 | 2022/10/15
EASYJET FINCO BV 1.875 200 202 26,976 | 2028/3/3
IBERDROLA INTL BV 1. 874 100 103 13,807 | 2099/10/28
KONINKIJKE AHOLD DLHAIZE 1.75 100 109 14,565 | 2027/4/2
NN BANK NV NETHERLANDS 0.375 200 203 27,133 | 2025/ 2 /26
VOLKSWAGEN INTL FIN NV 3.5 100 108 14,486 | 2099/6 /17
VOLKSWAGEN INTL FIN NV 3.875 200 223 29,836 | 2099/ 6 /17
AR v EffZE% | BONOS Y OBLIG DEL ESTADO 1.4 2,000 2,193 292,804 | 2028/ 4 /30
SPANTSH GOVERNMENT 4.2 1, 300 1,947 259,962 | 2037/1 /31
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N SSlifinipid
ANRA it CATXABANK SA 0. 625 300 305 40,743 | 2024/10/ 1
(3t ‘in«ﬁ/\ﬁ
Ay z—F SVENSKA HANDELSBANKEN AB 1.125 100 102 13,670 | 2022/12/14
AL i ’fﬂa#ﬁ
F=2ARNYT (3o i) | ERSTE GROUP BANK AG 1.0 100 100 13,463 | 2030/6/10
NIty T vy | Bi@tdS | ACEF HOLDING SCA 0.75 150 150 20,068 | 2028/6 /14
(&0H%ENDE) | BECTON DICKINSON EURO 1. 208 400 419 56,028 | 2026/6/4
CNH INDUSTRIAL FIN EUR S 1.75 200 214 28,637 | 2027/3/25
LOGICOR FINANCING SARL 0.75 100 101 13,582 | 2024/7/15
LOGICOR FINANCING SARL 1. 625 134 141 18,912 2027/7/15
SIG COMBIBLOC PURCHASER 1.875 100 103 13,838 | 2023/6/18
SIG COMBIBLOC PURCHASER 2.125 100 105 14,128 | 2025/6/18
TANT N | [EMERES | IRISH GOVERNMENT 5.4 500 612 81,695 | 2025/3/13
@A S | CYRUSONE EUROPE FINANCE 1. 125 175 174 23,262 | 2028/5/26
(ADEEENDE) | SMURFIT KAPPA ACQUISITIO 2.875 200 221 29,623 | 2026/1/15
A Emgﬁﬁ? ASAHI GROUP HOLDINGS LTD 0.155 100 100 13,443 | 2024/10/23
TAVA Wt | AT&T INC 2.875 200 203 27,204 | 2099/2/18
(&0HEENDE) | ATHENE GLOBAL FUNDING 1.125 300 311 41,628 | 2025/9/2
ATHENE GLOBAL FUNDING 0. 625 250 248 33,166 | 2028/1/12
BANK OF AMERICA CORP 1.375 100 100 13,411 2021/9/10
BOOKING HOLDINGS INC 0.5 200 201 26,872 | 2028/3/8
BORGWARNER INC 1.0 150 151 20,179 | 2031/5/19
CAPITAL ONE FINANCIAL CO 0.8 105 107 14,343 | 2024/6 /12
CAPITAL ONE FINANCIAL CO 1.65 150 158 21,196 | 2029/6 /12
GENERAL ELECTRIC CO 0.875 300 308 41,189 | 2025/5/17
GENERAL MOTORS FINL CO 2.2 400 423 56,494 | 2024/4/1
JEFFERIES GROUP LLC 1.0 208 213 28,550 | 2024/ 7 /19
MARSH & MCLENNAN COS INC 1. 349 100 105 14,079 | 2026/ 9 /21
MET LIFE GLOB FUNDING I 2.375 200 208 27,868 | 2023/1/11
UNITED TECHNOLOGIES CORP 2.15 200 224 29,922 | 2030/5/18
WORLEY US FINANCE SUB 0.875 200 200 26,752 | 2026/6/9
F=2A kYT ;Hﬁiﬁf COMMONWEALTH BANK AUST 3.0 1, 000 1,031 137,673 | 2022/5/3
AF¥ T a Emgﬂfi_? AMERICA MOVIL SAB DE CV 6.375 200 226 30,184 | 2073/9/6
[ POSCO 0.5 200 201 26,882 | 2024/1/17
2 Gl 4, 447, 497
<l — 7 TV ¥ TV X
[EIfi7E%% | MALAYSTAN GOVERNMENT 3.478 5, 000 5,176 137,707 | 2024/6 /14
MALAYSTAN GOVERNMENT 3.733 2, 000 2,092 55,674 | 2028/6/15
2 Gl 193, 382
A=A+ ZVT i A T v
5 AUSTRALTAN GOVERNMENT 3.75 2, 200 2,727 230,995 | 2037/4 /21
W52k %% | BK NEDERLANDSE GEMEENTEN 3.25 2, 000 2,202 186,525 | 2025/7/15
(B< &%) | BK NEDERLANDSE GEMEENTEN 3.25 2, 000 2,222 188,206 | 2026/ 8 /24
EUROFIMA 3.9 700 789 66,859 | 2025/12/19




JLTEMEFET 7 U F (DRZLBNE) FD (GERHEEIRERER)
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Moow | BB s o | e | e
F—=A 7T % T5 KL T% RV M
HERRGES | BUROFTMA 3.35 700 780 66,059 | 2029/5 /21
(K< &ftf%) | INTL FINANCE CORP 3.2 1, 000 1,114 94,364 | 2026/ 7 /22
KOMMUNALBANKEN AS 2.4 2, 000 2,120 179,620 | 2029/11/21
NEDER WATERSCHAPSBANK 3.15 500 551 46,676 | 2026/9/2
NEW S WALES TREASURY CRP 3.0 4,000 4, 477 379,174 | 2030/2/20
QUEENSLAND TREASURY CORP 3.25 1,000 1,120 94,857 | 2026/ 7 /21
WESTERN AUST TREAS CORP 5.0 2, 000 2, 356 199,580 | 2025/ 7 /23
B S | AT&T INC 3.45 200 212 17,965 | 2023/9/19
(EDERIENDE) | AT&T INC 4.1 200 223 18,945 | 2026/1/19
AT&T INC 4.6 200 231 19,603 | 2028/9/19
MIZUHO FINANCIAL GROUP 3.752 273 290 24,560 | 2023/7/19
STANDARD CHARTERED PLC 2.9 290 304 25,757 | 2025/6 /28
VODAFONE GROUP PLC 4.2 250 281 23,827 | 2027/12/13
N e 1,863,579
= s 10, 818, 824
k FREWATARIL, BIR ORI 2 03 E O %% EIR 7T HASG O L 0 ERE L2 b 0T,
kFE » FTANAE O BRI D #5C,
| AMEGIORENMRER
N2z
% i ol - = L LS
H j=:3 | 7E j=3 #E
= H Eps!
TEF S| TNOTE (2YEAR) 1,088 —
TNOTE (5YEAR) 136 —
AULOYR 718 —
% BOBL 179 -
BUNDS 1,612 —
GILTS 514 —
SCHATZ — 1,871
TBOND — 470
TNOTE (10YEAR) 567 —
T-ULTRA — 207
ULTRA (10YEAR) - 353
Sk HUALRTIIIE 0 #5C,
kIR REAIT . BIPR ORI % 3073 E O %R S 7 B ARG OMEIZ L 0 MEHRHE Lz b D TT,




JLTEMEFET 7 U F (DRZLBNE) FD (GERHEEIRERER)

OREETMEDEM (20214 6 A10A K7
® H _ Y H ES
7 il il . 23
TH %
N 10, 818, 824 80. 4
a—)b - m— 8 2O 2, 640, 947 19.6
PGS EM PERE 13, 459, 771 100. 0

* RERO HALARIIEI D 5T,

k MHIRIC I DAMRE TR E (11, 440, 897T- 1) OFEFFEMIEREE (13,459, 7T71T- M) 1ZkF¥ 5 Hh#E1E85. 0% T,

kAMERCEPEIX, HIR OB % 1073 E O X & G 78 BARS O P £ 0 FVEBSR L= b 0T, 1K KL=109. 65, 144 K1=90. 511,
1R R=154. 751, 1A Y =—F 7 1—7F=13.26/, 1/ /LU x—7 n—>x=13.25[, 1—1=133. 49, 1 X1 F=29.8245, LL—7 /v
=1.51, 1V > 3=26.6036[7, 155 F/L=84.69[], 1A ¥ c1~LY=5 55461,

OBk, 8. TARVEEMBOKT uzepirmn OIEBEDIRR (20204 6 A11H~20214 6 A10H)
IH A ERES T8 F ElE.

= M
N BE 20, 391, 689, 007 (A) EEEIREE 257, 881, 392
gL m— 2,219, 547, 437 ZHOFLE 258, 462, 879
A GEAEE) 10, 818, 824, 100 SCHVFILE A 581, 487
RIIA L 6,979, 120, 871 (B) HIEIHTEBRRE 899, 638, 031
FALFB 71,009, 503 TEE 1,419,928, 187
(IR ¢ 8, 742, 948 R A 520,290, 156
FENZEREALA 294, 444, 148 (C) SEMERSIFmEIiE% 35, 083, 024
B) &fE 7,188, 206, 590 i GIEA 187, 865, 548
HRAL 4 7, 168, 374, 862 JHTCEE A 152,782,524
AFLARA 19, 830, 000 D) HREERE A 2,471,654
FALF) B 1,728 () H4HEHL(A+B+C+D) 1,190, 130, 793
(C) MEEHRE(A—B) 13,203, 482, 417 (F) miffigsans 3,693, 690, 977
JEAR 7,028,217, 394 @) EmMEFEEEESE 1,700, 968, 126
TR R 18 4 6, 175, 265, 023 H fRHEE%e A 409,524,873
(D) =ZIFEHROZK 7,028, 217,3940 () #(E+F+G+H) 6, 175, 265, 023
1HA%- Y EEMEE(CD) 18, 786M REARRMIBES (1) 6,175, 265, 023

(FE) 1 # JC AS 48135, 542, 400, 647 [, 3 o 3B N 3% E T A1

2,041, 031, 8741, Wi gAY SCAKHILE55, 215, 127, 1 H

M7= 0 W EEARIL L. 8786 T,

() Y~V —7 7 FERGENG LT 2 BEETO YR TAL
© ) LTHSMES T 7 B (I A2 LBWE) FD GERR G F )

6,795, 494, 861H

© ) LTHIMES T 7 B (WA X LBW) FC GERRIEEERE Z )

oMLt

232, 722, 5331

kAR ORI T T (B) FIlEE ST BB L ON(C) MBS FEE|
BT ROFTMRZIC LD b D2 EHRET,

ORI OH T @) BIMEREBBES L HDH0I1L, FiE0EM
BOEDES, BINEREZ LI ligEH» b iR % 2 Ll W e 280 &
WNET,

*ERORIOT T H BHEBEE L HD01E, PRI OB,
TEAD DI Z 75 LB W B0 20V E T,

BUFHEEIISVERA,



/LT —AWPRMES T 7 > FFD (ERHERERER)

J L5 —APEMESHRT 7> FFD BEREEIRERER)
F1T1EI~51768] (2020512A 8 A~2021%6 A 7 H)

OH“ V7 FDEHEHA

s E—
= Ft #§ M [2006F 9 B14A IR, BAIRE LET,
JLZ—MPEMNBEZ T 7K IF—TF7 K (URIRF—TF7UF] ELWET, ) HAF~OEREEZRELT, TELT
€ 8 5 s | T-AEIUT FLRTODE (Efh BUREEE. RS NG | DRl RS sEANCTERANSL L.
’ Egﬂﬁ&@gﬁ&é;téﬁﬂ@t LTREBHNGERETS L EEARLLET, REMAANERTEECDVTIE RAELT
ANy D ELTLN

ropang [LEIWPERESD 7 KON J7 - FEENRESERENG L L #7.08 MRS CBRHAT SBaN by .
e X ¥ — 7 Y R ZA—ZAFSUZRLBTORHBEIERENRE LFET,

AP /A7 AMP?;NF#??/#FD NERCEE~DEAREE R FHEERTE A,
ke F — 7 7 v F[AEECEE~ORBEINACGFRERTEEA.

g— SRERL, FAIE CCHT - BEGNES: FOCREAREGLF Y, £RL, EERRRER T 5o BRRB D5
#lusBanbyEd. BREOEAONTE. BIHRERIT, TANDERA-OBREGVET

O&mE30HADERARKE

% ~ F ~ — -

wow W %(/\ ) Al X ) Al AP A
R | o el % Bow |t B R "

m F % % % % ERIE

14731 (201941 H 7 H) 9, 164 21 A 4.2 174.18 A 4.1 95.4 26. 6 12, 457
148141 (20194:2 4 7 H) 9,311 23 1.9 177. 26 1.8 95.7 33.6 12, 563
14911 (201943 4 7 A) 9, 395 20 11 179. 31 1.2 94.5 40.3 12, 675
15041 (2019424 4 8 A) 9, 562 21 2.0 182. 65 1.9 94.1 22.1 12, 859
151 (20194E5 H 7 H) 9, 450 11 A 11 180. 80 A 1.0 93.8 16. 6 12, 695
152311 (2019426 H 7 H) 9, 357 21 A 0.8 179. 39 A 0.8 93.8 18.4 12, 566
1533 (201947 H 8 H) 9, 459 17 1.3 181. 70 1.3 93.4 16.7 12, 941
154141 (2019428 4 7 H) 9, 111 19 A 3.5 174.99 A 3.7 93.8 11.4 12, 336
15541 (2019429 4 9 A) 9,233 18 1.5 177.63 1.5 92.8 29.0 12, 497
15611 (20194210 7 A) 9, 209 18 A 0.1 177.43 A 0.1 92.8 30.0 12, 443
1571 (2019%E11H 7 H) 9, 345 18 1.7 180. 83 1.9 94.5 42.0 12, 397
1583 (20194:12H 9 H) 9, 335 17 0.1 180. 92 0.0 92.8 40.3 11, 948
159341 (202041 H 7 H) 9, 401 16 0.9 182. 67 1.0 93.2 52.4 11, 928
160441 (2020422 4 7 H) 9, 293 17 A 1.0 180. 58 A1l 92.8 36.7 11, 689
161161 (2020423 4 9 H) 8, 668 14 A 6.6 168. 69 A 6.6 91.6 24.6 10, 865
162161 (2020424 7 7 A) 8, 358 13 A 3.4 165. 10 A 2.1 91.4 34.0 10, 349
1634 (20204E 5 H 7 H) 8,534 11 2.2 168. 57 2.1 91.4 33.9 10, 564
164341 (202046 H 8 H) 9, 523 14 11.8 188. 57 11.9 92. 1 31.6 11, 486
16531 (202047 H 7 H) 9, 464 14 A 0.5 186. 64 A 1.0 91.7 28. 1 11,210
166441 (2020428 4 7 H) 9, 704 14 2.7 190. 86 2.3 91.8 27.5 11,392
16711 (2020429 4 7 A) 9, 857 13 1.7 193. 99 1.6 91.9 29.0 11, 495
168151 (20204210 7 H) 9, 567 13 A 2.8 188. 72 A 2.7 90. 7 30.8 11,176
16944 (20204E11H 9 H) 9, 703 13 1.6 190. 81 1.1 90.5 20.7 11, 469
170341 (20204:12H 7 H) 9, 883 11 2.0 194. 34 1.8 92. 0 13.9 11, 467
1718 (20214E 1 H 7 H) 10, 235 13 3.7 201.50 3.7 91.8 14.7 11,737
17241 (202142 4 8 A) 10, 260 13 0.4 202. 34 0.4 92.1 12.0 11,673
17341 (202143 4 8 A) 10, 209 11 A 0.4 202.52 0.1 93.3 A 3.2 11, 605
1743 (2021%E 4 H 7 H) 10, 345 14 1.5 205. 76 1.6 93.1 8.5 11, 705
17581 (202145 H 7 H) 10, 483 16 1.5 208. 45 1.3 90. 7 8.4 9, 626
1764 (2021456 A 7 H) 10, 488 13 0.2 208. 33 A 0.1 90. 8 5.9 9, 610

Sk SEYEREA D S5 R X5 Bl A 7
kW77 NiE~—T 7 v REMAANETOT, MERMEALSE), MEREHILE) ITEELREZTRH L TBY £,
KW ESRITE VR TR -7 0 B TR,

%R Fv—0 (=T N—BNA—FT A —A TV TaE Gat) A7 /7/< (FH#5E~—=2) ) %, Bloomberg AusBond Composite 0+ Yr Index (A—AFZ U7
FAN—2) &b WAE A T T L 7 ‘\@‘o Es, FHCH o Cd, RHIE~OKMAEZFE LT, HEANAOHBEMEHEER YA
A=A T VT kL g [IGHE ¥ ARSVE S8 Wzﬁ#fglooa LCHREILLTOET,

e N A O DORRSHE (BAT T7 = =2 LR LET, ) 13, BTy h~vRx AL FORGRSETIERL,
7 5T — PN RFD @wrﬁ&g%%m %fﬂ. Uy BB, LEa— LEAHHERT 5 bOTEH Y Et A, Th— L S— 7B LT b b7
F—A ~T Y TS (T‘Cé\) AT I A (Bloombcrg AusBond Composite 0+ Yr Index) (X, 7 /V—ALNR—F « Ty A F L A+ x)b« E—DOPEE 7= Sl =
=/ ThO, BHTEY bvX A MG LTI BV RAINTOES, TA—AN=FF TU—AN=TF =2 T YT (Ra) AT v A
(Bloomberg AusBond Composite 0+ Yr Index) \ZBJi#d 25\ \n/e% 7 — 5 T RO Eﬁﬁfiitlinifi%)fr‘% i 5%mftibbit‘/\/o

Kk TN— b= TF—A T VTR (BE) A4>F v 2 A (Bloomberg AusBond Composlte 0+ Yr Index) Ik, [Eff, YEBUFE () ||Bl}fﬂﬁ) HAEROT & b
Ny JFEFETHER SN TEY , A=A b7 U TEEHHICBWTRITS R ’C@/ﬁ”ﬁlﬁﬂﬁé“h%%x]%k LTuES, WL, h— 2 b5 U T
RO Fv—2 L LTAL bR ThET,

(D) FN—Db—7




J L5 —MPEMESH T 7 > FFD GEREBERERER)

OB EpEith DEAEMEE & HRFDHERS

. . ) T % B~ F <~ — 7% ey %
D k N | R L L | 15 1E

kB wE A H % %+ I EEal P L.

@ B m % % % %

20204E12H 7 A 9, 883 — 194. 34 — 92.0 13.9

%1713&@ IVEES 10, 106 2.3 198. 46 2.1 91.6 14. 3
TS

202141 A 7H 10, 248 3.7 201. 50 3.7 91.8 14. 7
)

202141 H 7 H 10, 235 — 201. 50 — 91.8 14.7

1724 1HE 10, 222 A0. 1 201. 08 A0. 2 91.3 13.2
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202145 H 7 H 10, 483 — 208. 45 — 90. 7 8.4
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202146 H 7 H 10, 501 0.2 208. 33 NAO0. 1 90. 8 5.9
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(20215 6 A 7 BETE)
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a—)b - m— 8 2O 122, 401 1.3
PGS EM PERE 9, 627, 529 100. 0

Sk AFEO AR IIE) D 5T,
* ) NT —MWPEMESKRT 7 K

<Y =T 7 U RIZBWT, FLI6HIRICR T /M THIEE (9,793,918 T 1) DE(EFCM A
(9, 888, 672FM) x4 5 LE3I%99. 0% TH,
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OEE. Aff. TARUVEEMEEDIKNR

- o TR F1T2HK EBYEEES F1TAIR EAYEEES F1T6HK
- 20214 1 1 7 ABITE20214E 2 A 8 ABIAE(20214E 3 A 8 HEIFE[20214E 4 A 7 B HE|20214E 5 7 B HTE[20214E 6 A 7 B HE

A A A A A A
N &BE 11,758, 008, 559 11,703, 790, 699 11, 623, 641, 737 11,721, 619, 300 9, 646, 163, 063 9,627,529, 913
D—)L . m— 115, 093, 807 115, 402, 335 107, 570, 623 114,961, 197 95, 553, 727 95, 601, 290
éﬁi;g?‘,“ﬁ%é; “F 1,600, 114,752 | 11,555,688,364 | 11,474,871,114 | 11,578,658,103 | 9,524,209,336 | 9,505, 128, 623
FRULA 4 33, 800, 000 32, 700, 000 41, 200, 000 34, 000, 000 26, 400, 000 26, 800, 000
B) &g 20, 872, 261 30, 495, 094 17, 956, 837 21,676, 566 19, 841,992 16, 861, 210
FRALULEE Sy il 4 14,907, 685 14, 790, 646 12, 504, 437 15,841,518 14, 692, 032 11,912, 537
RILFRF 4 - 9,500, 400 - - - -
FAME LN 5,942, 904 6, 181, 543 5,432,614 5,813, 872 5,131, 261 4,930, 658
RILFE 71 37 40 45 50 9
Z DAL H 21,601 22, 468 19, 746 21,131 18, 649 17,919
(C) #iEEHRE(A—B) 11,737,136, 298 11, 673, 295, 605 11, 605, 684, 900 11,705, 942, 7134 9, 626, 321, 071 9,610, 668, 703
JEA 11,467, 450,000 | 11,377,420,000 | 11,367,670,000 | 11,315,370,000 | 9,182, 520,000 | 9, 163,490,000
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1047 Y E¥EMHEE(C/D) 10, 235M 10, 260 10, 209M 10, 345M 10, 4831 10, 488

(%)
2,448, 670, 0001,
#1761410, 4881 T,

(¥%)
Ty R wH—T77F)

PG REM PE DO ORI R HHER O R L —H 2 BRI 2 A HET 28 M. S aHH14, 174, 7031,

F1TIH i U AL 1L, 602,670, 000/, ZE 171~ 1761 H 3B N5 & JC AR 19, 490, 0001, H5 171~ 176 H v — iR 49 S0 AR 4H 1%
1 E2Y7- 0 W PEREIT. B5171110, 2351, 51728110, 26011, 451738110, 20011, 451743110, 3451, 451751110, 48311,

(7 5T — AP EH



J L5 —MPEMESH T 7 > FFD GEREBERERER)

OEFEDIKR
1T 17240 #1734 #1740 #1754 1765
=" H 20204121 8 P~ [20214: 1 H 8 F~ 202142 H 9 F~ [20214£ 3 H 9 F~ 202144 H 8 F~ 202145 H 8 A~
2021461 7 H |20214E2 H 8 H |20214E3H 8 H  [20214E4 A 7H |20214E5 H 7H 2021466 H7H
=] =] =] =] =] =]

(A) BEHEINEE A 2,518 A 1,703 A 1,958 A 1,639 A 1,670 A 2,116
AL A 2,518 A 1,703 A 1,958 A 1,639 A 1,670 A 2,116
(B) HiMFEHFTEER 424,319,588 49,213,152 A 39,657,876 175, 280, 982 144,764,018 21,141,614
FEHE A 426, 158, 859 49,359, 344 27,615 175, 622, 542 150, 154, 135 21,174,612
FEEH A 1,839,271 A 146, 192 A 39,685,491 A 341, 560 A 5,390,117 A 32,998
(C) 1EFt#RmNE A 5,964,505 A 6,204,011 A 5,452,360 A 5,835,003 A 5,149,910 A 4,948 577
(D) ZLHAEHE(A+B+C) 418, 352, 565 43,007, 438 A 45,112,194 169, 444, 340 139,612,438 16,190, 921
(B) mififgdiass 50, 476, 484 450,447, 464 478, 263,539 418,761, 671 465,933,014 589,647,913
F) EBmEEEEES A 184,235,066 A 182,788, 651 A 182,632,008 A 181,791,759 A 147,052, 349 A 146, 747,594
(B 24 S5 AH 24 %0 (2,517,900,122) | ( 2,498,132,263) | ( 2,495,991,464) | ( 2,484,507,984) | ( 2,017,624,988) | ( 2 013,460,524)
[CA=gic b ) (A2,702,135,188) | (A2,680,920,914) | (A2,678,623,472) | (A2,666,299,743) | (A2,164,677,337) | (A2, 160,208, 118)
@ F(D+E+F) 284,593,983 310, 666, 251 250,519, 337 406,414, 252 458,493,103 459,091, 240
H) IEHEE A 14,907,685 A 14,790, 646 A 12,504,437 A 15,841,518 A 14,692,032 A 11,912,537
REABHBEL (G+H) 269, 686, 298 295, 875, 605 238,014,900 390,572,734 443,801,071 447,178,703
BIMEREERE S A 184,235, 066 A 182,788,651 A 182,632,008 A 181,791, 759 A 147,052, 349 A 146,747,594
(B 24 S5 AH 24 %0 (2,517,900,122) | ( 2,498,132,263) | ( 2,495,991,464) | ( 2,484,507,984) | ( 2,017,641,922) | ( 2 013,460,524)
(5 B HARAH M %8H) (A2,702,135,188) | (A2,680,920,914) | (A2,678,623,472) | (A2,666,299,743) | (A2, 164,694,271) | (A2, 160,208, 118)
Syl HERFE NI 4 1,705, 995, 558 1,697,921, 747 1,699, 130, 765 1,697, 181, 766 1,383,036, 113 1,382,915, 027
FEBHE AR 4 Al, 252,074, 194 Al, 219,257, 491 A\, 278,483, 857 Al, 124,817,273 A 792,182,693 A\ 788,988,730
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J LS —MPEMEH T 7~ FFD GERBERERER)

(B) sME OMERER) AtfE  $aBIBR
E ) ES
& 17 . M % -
U HHAAE NEReE | RERGAE EEFEA R
F—=AKLZ VT % T5E Kov T5 kv T

[Ef#zE% | AUSTRALIAN GOVERNMENT 3.75 715 872 73,941 | 2037/4/21
AUSTRALTAN GOVERNMENT 3.25 400 460 39,007 | 2039/6 /21

AUSTRALTAN GOVERNMENT 2.75 2,470 2,614 221,662 | 2041/5/21

AUSTRALTAN GOVERNMENT 3.0 3,670 4,013 340,225 | 2047/3 /21

AUSTRALTAN GOVERNMENT 1.75 1,450 1,202 101,910 | 2051/6 /21

7 FES | AUST CAPITAL TERRITORY 1.75 600 579 49,092 | 2031/10/23
WM % | NEW S WALES TREASURY CRP 3.0 300 332 28,215 | 2029/ 4 /20
(x< &fif%) | NEW S WALES TREASURY CRP 2.0 1, 050 1,041 88,264 | 2033/3/8
NORTHERN TERRITORY TREAS 3.5 500 561 47,594 | 2030/ 5 /21

NORTHERN TERRITORY TREAS 2.0 500 488 41,384 | 2031/4/21

NORTHERN TERRITORY TREAS 3.75 900 1,005 85,249 | 2033/4 /21

QUEENSLAND TREASURY CORP 1.75 630 622 52,748 | 2031/8/21

QUEENSLAND TREASURY CORP 1.5 470 446 37,825 | 2032/8/20

QUEENSLAND TREASURY CORP 1.75 560 525 44,580 | 2034/ 7 /20

QUEENSLAND TREASURY CORP 2.25 800 740 62,736 | 2040/4 /16

QUEENSLAND TREASURY CORP 4.2 140 171 14,521 | 2047/2/20

SOUTH AUST GOVT FIN AUTH 1.75 2,700 2,612 221,463 | 2032/ 5 /24

SOUTH AUST GOVT FIN AUTH 1.75 1,030 968 82,091 | 2034/5/24

TREASURY CORP VICTORIA 4.25 500 616 52,259 | 2032/12/20

TREASURY CORP VICTORIA 2.25 500 497 42,156 | 2034/11/20

WESTERN AUST TREAS CORP 1.75 1,070 1,056 89,568 | 2031/10/22

WESTERN AUST TREAS CORP 2.0 500 478 40,592 | 2034/10/24

HimtfiE s | AAT LTD 3.2351 1,000 1,027 87,088 | 2042/10/6
(ABBEEMES) | AMPOL LTD 3. 6388 500 519 44,078 | 2080/12/ 9
AROUNDTOWN SA 4.5 1, 400 1,528 129,585 | 2025/5/14

ASCIANO FINANCE LTD 5.25 500 551 46,782 | 2025/5/19

AT&T INC 4.1 600 669 56, 747 | 2026/ 1 /19

AUSGRID FINANCE PTY LTD 3.75 600 647 54,875 | 2024/10/30

AUSGRID FINANCE PTY LTD 1.814 1, 000 985 83,516 | 2027/2/5

AUSNET SERVICES HOLDINGS 4.2 500 572 48,535 | 2028/8 /21

AUSNET SERVICES HOLDINGS 3.1351 800 844 71,591 | 2080/10/6

AUST & NZ BANKING GROUP 2.04 1, 200 1,234 104,633 | 2029/ 7 /26

AUST & NZ BANKING GROUP 1.89 900 925 78,458 | 2031/2/26

AUST GAS NETWORK VIC 3 P 4.5 500 511 43,324 | 2021/12/17

AUSTRALTAN PRIME PROPERT 3.75 600 622 52,810 | 2024/ 5 /22

Australian Personal Loan 1. 205 61 61 5,194 | 2028/1/17

Australian Personal Loan 1. 055 329 330 28, 048 2028/ 6 /17

BANCO SANTANDER SA 1.28 1, 000 1,008 85,484 | 2024/ 9 /26

BANK OF MONTREAL 3.2 1, 600 1, 695 143,760 | 2023/9/7

BANK OF MONTREAL 2.1 1, 300 1,347 114,190 | 2024/ 7 /17

BARCLAYS PLC 4.327 500 533 45,237 | 2023/6/15

BENDIGO AND ADELAIDE BK 1.9925 500 510 43,296 | 2030/11/19

BPCE SA 1. 0886 500 507 43,027 | 2024/9/11

BPCE SA 2.2 600 602 51,082 | 2028/4 /20

BRISBANE AIRPORT CORP 3.1 500 522 44,302 | 2026/ 6 /30
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S @tEfEE % | BRISBANE AIRPORT CORP LT 3.9 500 541 45, 890 2025/ 4 /24
(GDREENES) | CHARTER HALL EXCH FIN 2.317 500 483 41, 026 2030/ 9 /25
CHARTER HALL LWR LTD 2. 787 500 494 41, 943 2031/3/3
CHC FINANCE PTY LTD 3.092 500 505 42, 850 2031/4 /21
CNH CAPITAL AUS PTY LTD 2.1 500 505 42, 869 2022/12/12
COMMONWEALTH BANK AUST 1.835 1, 100 1, 126 95, 512 2030/ 9/10
CPIF FINANCE PTY LTD 2. 485 550 532 45,129 2030/10/28
ConQuest Trust 1. 305 202 205 17, 426 2047/ 6 /15
DBNGP FINANCE CO PTY LTD 4. 225 1, 000 1,103 93, 504 2025/5 /28
DEUTSCHE BAHN FIN GMBH 3.5 1, 300 1,409 119, 449 2024/ 9 /27
DEXUS FINANCE PTY LTD 3.0 700 707 59, 956 2032/2/3
DEXUS WHOLESALE PROPERTY 4. 25 1, 000 1,019 86, 464 2022/ 6/16
DOWNER GROUP FINANCE PTY 4.5 1, 600 1,630 138, 239 2022/ 3/11
Driver Australia 0.94 79 79 6, 743 2026/ 7 /21
ETSA UTILITIES FINANCE 3.5 800 864 73,309 2024/ 8 /29
FirstMac Mortgage Fundin 1.49 263 266 22,591 2044/12/10
FirstMac Mortgage Fundin 1.43 468 472 40, 066 2046/11/20
FirstMac Mortgage Fundin 1.5126 280 284 24, 111 2047/4/8
FirstMac Mortgage Fundin 1. 15 166 168 14, 268 2049/ 2 /13
FirstMac Mortgage Fundin 1. 235 1, 465 1, 485 125,912 2050/11/17
GE CAP AUSTRALIA FUNDING 5.5 500 527 44, 754 2022/8/8
GENERAL PROPERTY TRUST 3.591 1, 000 1, 060 89, 929 2023/11/ 7
GPT RE LTD 3.6725 1, 000 1, 081 91, 649 2024/9/19
GTA FINANCE CO PTY LTD 2.2 500 498 42,292 2027/ 8 /26
HSBC HOLDINGS PLC 3.35 700 728 61, 796 2024/ 2 /16
HYUNDAT CAPITAL SERVICES 3.5 800 817 69, 335 2022/ 3 /30
IDOL TRUST 0. 835 62 62 5, 300 2045/ 6 /17
INCITEC PIVOT LTD 4.3 800 878 74,430 2026/ 3 /18
ING BANK (AUSTRALIA) LTD 3.0 1, 000 1, 056 89, 534 2023/9/7
ING GROEP NV 1.58 1, 000 1,010 85, 678 2022/12/ 5
JOHN DEERE FINANCIAL LTD 1.75 600 618 52, 469 2024/10/ 4
JPMORGAN CHASE & CO 1. 1706 1, 100 1, 117 94, 706 2024/11/22
KIWIBANK LTD 0. 7307 500 505 42, 846 2025/9 /23
KOREA SOUTHERN POWER 1.01 500 505 42, 868 2024/10/30
LONSDALE FINANCE PTY LTD 3.9 800 881 74,733 2025/10/15
LONSDALE FINANCE PTY LTD 2.45 500 516 43, 803 2026/11/20
Liberty Funding Pty Limi 1.39 313 316 26, 871 2051/ 6 /10
MACQUARIE BANK LTD 2.9403 750 792 67, 201 2030/ 5/28
MACQUARIE UNIVERSITY 3.5 500 552 46, 810 2028/9/7
MACQUARIE UNIVERSITY 2.25 500 497 42, 164 2030/5 /22
MIRVAC GROUP FINANCE LTD 2.6 500 504 42, 757 2029/9/18
Medallion Trust 0.8423 413 414 35,174 2046/10/26
Mortgage House Capital M 1.36 400 404 34,322 | 2050/11/12
Mortgage House Capital M 1.51 596 606 51,425 2052/9 /13
NATIONAL AUSTRALIA BANK 2.1894 1, 300 1, 340 113, 639 2029/5/17
NATTONAL AUSTRALTA BANK 1.74 600 612 51,961 2030/11/18
NATTONAL AUSTRALTA BANK 2.06 600 623 52, 865 2031/11/18
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NBN CO LTD 1.0 1,900 1,871 158, 608 2025/12/ 3
NEXTERA ENERGY CAPITAL 2.2 600 603 51,172 2026/12/ 2
National RMBS Trust 0. 86 303 306 25, 950 2049/ 8 /24
PACCAR FINANCIAL PTY LTD 3.0 600 619 52,472 2022/ 9 /13
PACCAR FINANCIAL PTY LTD 2.1 1, 000 1, 030 87, 372 2023/6 /13
PLACES FOR PEOPLE TREAS 4.0 900 926 78, 560 2022/ 8 /22
PUMA 0.9794 553 555 47,130 2048/12/19
QANTAS ATRWAYS LTD 7.5 1,400 1,400 118, 737 2021/6/11
QANTAS ATRWAYS LTD 5.25 600 670 56, 864 2030/9/9
QPH FINANCE CO PTY LTD 2.3 500 508 43, 100 2027/ 7 /29
Resimac 1.21 300 301 25, 549 2048/ 9 /11
Resimac 1. 205 363 354 30, 084 2049/ 1 /15
Resimac 1. 16 626 630 53,414 2051/ 2/10
Resimac 1. 3126 415 417 35, 367 2052/ 2/7
SGSP AUSTRALTA ASSETS 3.75 1, 000 1, 095 92, 857 2024/ 9 /27
SGSP AUSTRALTA ASSETS 1.843 500 490 41, 611 2028/9/15
SHOPPING CTR AU PRPTY RT 3.9 1, 000 1, 081 91, 653 2024/6/7
SMART Trust 0. 8895 63 63 5,399 2025/ 8 /14
STOCKLAND TRUST 4.5 750 786 66, 680 2022/11/23
SUMITOMO MITSUT FINL GRP 1. 2924 1, 800 1, 837 155, 775 2024/10/16
SUMITOMO MITSUT SYD 1. 1877 900 920 78, 069 2025/6/5
SUNCORP GROUP LTD 2. 1877 500 511 43, 385 2028/12/ 5
SUNCORP GROUP LTD 2.2843 500 512 43, 462 2035/12/ 1
SUNCORP-METWAY LTD 3.0 800 846 71,777 2023/9 /13
SVENSKA HANDELSBANKEN AB 0.4763 800 797 67, 594 2026/ 3/ 4
TORONTO-DOMINTON BANK 2.05 2,300 2, 385 202, 204 2024/ 7 /10
TORONTO-DOMINTON BANK 1. 0403 500 508 43, 138 2024/ 7 /10
TORR 2016-1 A 1.34 256 261 22,153 2048/ 2 /18
TORRENS TRUST 0. 9295 239 242 20,519 2046/ 8 /14
TRANSURBAN QLD FINANCE 3.25 500 506 42,972 2031/8/5
Torrens Trust 1.04 493 498 42,224 2050/12/ 9
Torrens Trust 1. 055 455 460 39,034 2051/5/15
UBS AG AUSTRALIA 0.91 700 709 60, 130 2025/ 7 /30
UNITED ENERGY DISTRIBUTI 3.5 800 842 71,379 2023/9 /12
UNITED ENERGY DISTRIBUTI 3.85 1, 000 1, 100 93, 270 2024/10/23
VERIZON COMMUNICATIONS 4.5 500 571 48, 426 2027/ 8 /17
VICTORTA POWER NETWORKS 0. 3204 900 898 76, 184 2022/ 1 /17
VOLKSWAGEN FIN SERV AUST 3.5 700 724 61,403 2022/ 9 /14
VOLKSWAGEN FIN SERV AUST 3.1 1, 000 1, 042 88, 333 2023/ 4 /17
WESTCONNEX FINANCE CO PT 3.15 500 504 42,801 2031/ 3/31
WESTERN SYDNEY UNT 1. 606 500 493 41, 818 2027/12/ 8
WESTPAC BANKING CORP 4. 334 500 541 45, 936 2029/ 8/16
WESTPAC BANKING CORP 2.0197 1, 800 1, 852 157,074 2029/ 8 /27
WSO FINANCE PTY LTD 4.5 600 688 58, 375 2027/ 3/31
7Zip Master Trust 1.81 700 701 59, 501 2029/ 9/10
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SRAT MR 8 48,434

EHFI R (JFUR OB ZEBR %) 3,897,538

SFRIAT TN AR D 5 B 30,140

I35 At 3,976,112

#H

P2 AT 921,960

G PR TN 307,199

PR 92,454

SRIAT TN AR D AT 39,062

1 A R R 101,796

B [ R T S 31,699

SRAT FHORH 126,940

SRR 92,200

1RGSR 12,285

SRR 29,896

R 52 18,292

MEEH 225

BHEE 1,774,008

MR E 2,202,104

BB A MRESRTE B IR DL 6,944,315

SEM KN AR DR (43,308)
WEAT T a BRNIRDIELE 127,907

HMEE S 36 KOV E 25 e I LK AR D% (4,105,464)
BRIAD T ERNARD R (920,995)
TV T T AR AT TN AR DL (367,508)
L HAEBLMR LR 1,634,947

BB MRES A =R 2,678,672

S RANAR DR ZE 1R AR 112,046

WA T a KR DRI H IR 50,332

BFRIAD S TN AR DM ZE PR A 103,385

A2 TV ATy T EKNARDF A A H A (213,131)
IV Py T T 4 Vb AT T KN AR DT 2R A 545,813

HME R eI LB TAR DR TR 2R 456,533

LRI 2R A% 3,733,650

EH ORI HME B O RAR 7,570,701
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AUD 1,803,000  AUSTRALIAN GOV 1.7500% 21/06/51 162 1,068,435 0.36
AUD 1,128,000  AUSTRALIAN GOV 2.7500% 21/05/41 156 827,243 0.28
1,895,678 0.64
HiEtE (EESMIE)
EUR 350,000 MACQUARIE GROUP 0.3500% 03/03/28 351,190 0.12
EUR 275,000  APT PIPELINES 2.0000% 15/07/30 EMTN 309,942 0.10
661,132 0.22
A —ANZYT 2,556,810 0.86
A —RNT
E3liy
EUR 1,768,000 REP OF AUSTRIA 0.5000% 20/04/27 1,895,787 0.65
EUR 580,000 REP OF AUSTRIA 0.0000% 15/07/24 594,349 0.20
EUR 324,000 REP OF AUSTRIA 4.1500% 15/03/37 554,798 0.19
EUR 86,000 REP OF AUSTRIA 3.8000% 26/01/62 209,890 0.07
EUR 175,000 REP OF AUSTRIA 0.0000% 20/02/30 181,916 0.06
EUR 32,000 REP OF AUSTRIA 1.5000% 20/02/47 44,266 0.01
3,481,006 1.18
HiEtE (EESMIE)
EUR 232,000 REP OF AUST 2.1000% 20/09/2117 EMTN 519,544 0.17
EUR 500,000 RAIFFEISEN BK 0.2500% 05/07/21 EMTN 501,420 0.17
EUR 400,000  ERSTE GROUP 0.0500% 16/09/25 EMTN 401,988 0.14
1,422,952 0.48
A —2ANTF 4,903,958 1.66
L —
EEHSFIE
EUR 200,000 AGEAS FRN 24/11/51 202,983 0.07
202,983 0.07
Edlisy
EUR 3,580,000 BELGIAN 0345 0.8000% 22/06/28 85 3,945,339 1.33
EUR 959,025  BELGIUM KINGDOM 1.6% 22/06/47 78 1,280,586 0.43
EUR 505,000 BELGIAN 0348 1.7000% 22/06/50 88 699,395 0.24
EUR 245,000  BELGIAN 0.4000% 22/06/40 90 258,867 0.09
EUR 210,000  BELGIAN 0.0000% 22/10/27 91 218,186 0.07
EUR 7,000  BELGIAN 0344 1.4500% 22/06/37 84 8,708 0.00
6,411,081 2.16
T EHE (HEEHE)
EUR 1,400,000 ARGENTA SPBNK 1.0000% 06/02/24 1,449,599 0.49
EUR 525,000 AB INBEV SA/NV 3.7000% 02/04/40 742,140 0.25
EUR 281,000 EUROPEAN UNIO 0.0000% 04/07/35 EMTN 288,715 0.10
EUR 237,000 ANHEUSER BUSCH 2% 17/03/28 EMTN 269,005 0.09
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EUR 185,000 ANHEUSER-BUSCH 2.75% 17/03/36 EMTN 232,932 0.08
EUR 200,000 BELFIUS BANK 1.0000% 12/06/28 EMTN 220,096 0.07
EUR 200,000 KBC BANK NV 2% 31/01/23 REGS 210,579 0.07
EUR 200,000 BNP PARIBAS FORTIS 0% 24/10/23 EMTN 202,648 0.07
EUR 110,000 AB INBEV SA/N 1.1250% 01/07/27 EMTN 117,492 0.04
3,733,206 1.26
AYLF—E 10,347,270 3.49
HFrE
T EHE (HEEHE)
EUR 1,249,000 CAN IMPERIAL 0.2500% 24/01/23 EMTN 1,266,996 0.43
EUR 710,000  CPPIB CAPITAL 0.8750% 06/02/29 EMTN 770,659 0.26
EUR 704,000  CPPIB CAPITAL 0.3750% 20/06/24 REGS 724,368 0.24
EUR 596,000 ROYAL BK CANA 0.0100% 21/01/27 EMTN 608,623 0.21
3,370,646 1.14
BT HE 3,370,646 1.14
FE
E&
EUR 1,175,000  CHINA (PEOPLE'S) 0.2500% 25/11/30 1,172,152 0.40
EUR 800,000  CHINA (PEOPLE'S) 0.5000% 12/11/31 803,280 0.27
1,975,432 0.67
HHER 1,975,432 0.67
FIaR
E&
EUR 329,000 REP OF CYPRUS 3.75% 26/07/23 EMTN 362,580 0.12
EUR 128,000 REP OF CYPRUS 3.875% 06/05/22 EMTN 135,134 0.05
497,714 0.17
E A= 497,714 0.17
Foe—7
E&
DKK 6,178,075 KINGDOM OF DENMARK 1.75% 15/11/25 925,240 0.32
DKK 3,265,670 DENMARK - BULLET 4.5000% 15/11/39 840,229 0.28
1,765,469 0.60
HiEtE (EESMIRK)
DKK 6,265,150  NYKREDIT 1.0000% 01/10/50 CCE 853,901 0.28
DKK 5,857,720  REALKREDIT DNM 1.0000% 01/10/50 CCS 797,190 0.26
DKK 5,755,152 NORDEA KREDIT 0.5000% 01/10/50 CC2 761,571 0.26
DKK 3,732,507 REALKREDIT DANMARK 2% 01/10/47 23S 521,636 0.18
EUR 500,000 DANSKE BANK A 0.2500% 28/11/22 EMTN 504,367 0.17
DKK 3,502,088  NYKREDIT 0.5000% 01/10/50 O1E/ 463,191 0.16
EUR 100,000 KOMMUNEKREDIT 0.875% 03/11/36 EMTN 112,705 0.04
DKK 331,824 NORDEA KREDIT 1.0000% 01/10/50 45,181 0.02
DKK 1  NORDEA KREDIT 1.5000% 01/10/50 CC2 0 0.00
4,059,742 1.37
Foe—rEf 5,825,211 1.97
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TA4FR
EfE
EUR 614,000  FINNISH GOV'T 0.5000% 15/09/29 668,082 0.22
EUR 579,000  FINNISH GVT 0.875% 15/09/25 623,641 021
EUR 462,000  FINNISH GOV'T 0.5000% 15/09/28 500,488 0.17
EUR 87,000  FINNISH GOV'T 0.5000% 15/09/27 93,713 0.03
EUR 80,000  FINNISH GOV'T 0.2500% 15/09/40 85,086 0.03
EUR 39,000 FINNISH GVT 1.375% 15/04/47  30Y 53,579 0.02
2,024,589 0.68
@R (B EEFIE)
EUR 875,000 OP CORPORATE 0.3750% 29/08/23 EMTN 889,999 0.30
EUR 525,000 OP CORPORATE 0.6000% 18/01/27 EMTN 537,018 0.18
EUR 300,000 AKTIA BANK 0.3750% 05/03/26 EMTN 312,641 0.11
1,739,658 0.59
T4 TURE 3,764,247 127
TIUR
FeBRfE S (CMO)
EUR 500,000 HFHL 2020-2 B FRN 27/08/61 501,326 0.17
EUR 400,000 HFHL 2020-2 A FRN 27/08/61 403,630 0.14
904,956 0.31
EENEFIE
EUR 1,100,000 BNP PARIBAS FRN 15/07/25 EMTN 1,116,892 0.38
EUR 1,000,000 BNP PARIBAS FRN 15/01/32 EMTN 1,013,419 0.34
EUR 600,000 SOCIETE GENERALE FRN 22/09/28 618,397 0.21
EUR 500,000 SUEZ ENVIRON FRN 30/03/68 511,100 0.17
EUR 500,000 VEOLIA ENVRNMT FRN 20/04/69 508,699 0.17
EUR 300,000 SOCIETE GENERALE FRN 24/11/30 EMTN 300,585 0.10
EUR 200,000 BNP PARIBAS FRN 25/11/69 226,758 0.08
EUR 200,000 SUEZ FRN 12/09/69 198,729 0.07
EUR 100,000 CREDIT AGRIC ASSR FRN 27/09/48 124,154 0.04
EUR 100,000 ENGIE FRN 16/04/68 101,310 0.03
4,720,043 1.59
EfE
EUR 2,600,000 CAISSE AMORT DET 0.0000% 25/02/26 2,659,851 0.90
EUR 1,795,774  FRANCE GVT 1.75% 25/06/39 2,370,062 0.80
EUR 778,000 FRANCE OAT 4% 25/04/60 1,788,266 0.60
EUR 1,215,000 FRANCE O. 0.1000% 01/03/36 CPI OATI 1,448,967 0.49
EUR 1,037,251  FRANCE O.A.T. 1.2500% 25/05/34 1,235,470 0.42
EUR 825,000 FRANCE O.A.T. 0.5000% 25/05/40 889,928 0.30
EUR 535204  FRANCE O.A.T. 1.5000% 25/05/50 712,196 0.24
EUR 311,000 FRANCE O.A.T. 4.0000% 25/04/55 674,030 0.23
EUR 343,745 FRANCE O.A.T. 4.7500% 25/04/35 589,351 0.20
EUR 325,000 FRANCE O.A.T. 0.7500% 25/05/52 362,284 0.12
EUR 213,000 FRANCE GVT 1.75% 25/05/66 323,994 0.11
13,054,399 441
EFLE (B EEFIE)
GBP 3,100,000 DEXIA CRED LO 1.6250% 08/12/23 EMTN 3,560,144 1.19
GBP 2,600,000 DEXIA CRED LO 1.1250% 15/06/22 EMTN 2,910,482 0.98
EUR 1,600,000  CAISSE CENT I 0.1250% 26/10/22 EMTN 1,616,819 0.55
EUR 1,400,000  UNEDIC 0.0000% 25/11/28 EMTN 1,435,134 0.48
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EUR 1,300,000  AGENCE FRANCA 1.0000% 31/01/28 EMTN 1,419,561 0.48
EUR 1,000,000  TOTAL CAP INT 0.6960% 31/05/28 EMTN 1,051,444 0.35
EUR 800,000  CAPGEMINI SE 2.5000% 01/07/23 848,109 0.29
EUR 800,000 CRED MUTUEL- 0.2500% 30/04/24 EMTN 819,846 0.28
EUR 700,000  BPCE 1.0000% 15/07/24 728,952 0.25
EUR 700,000  CAISSE FRAN FIN 0.375% 11/05/24 720,472 0.24
EUR 700,000 BANQ FED CRD 0.7500% 15/06/23 EMTN 717,745 0.24
EUR 700,000 BANQ FED CRD 0.1250% 05/02/24 EMTN 707,871 0.24
EUR 600,000 AGENCE FRANCA 0.3750% 30/04/24 EMTN 616,440 0.21
EUR 600,000  BPCE 0.6250% 26/09/23 EMTN 614,518 0.21
EUR 600,000  ENGIE 0.0000% 04/03/27 EMTN 599,950 0.20
EUR 400,000 LA POSTE SA 1.3750% 21/04/32 EMTN 442,908 0.15
EUR 400,000 SOCIETE GENERALE 1.2500% 12/06/30 422,564 0.14
EUR 400,000 SOCIETE GENERALE SFH 0.5% 02/06/25 417,175 0.14
EUR 400,000  BANQ FED CRD 0.5000% 16/11/22 EMTN 406,156 0.14
EUR 400,000 RTE RESEAU DE 0.0000% 09/09/27 EMTN 400,954 0.14
EUR 400,000  THALES SA 0.0000% 26/03/26 EMTN 398,555 0.13
EUR 300,000 CAPGEMINI SE 2.3750% 15/04/32 357,042 0.12
EUR 300,000 CIE FIN FONCIER 0.7500% 29/05/26 319,143 0.11
EUR 300,000  CSSE REFIN L'HAB 0.2500% 07/02/35 313,122 0.11
EUR 300,000  VEOLIA ENVRNM 0.8920% 14/01/24 EMTN 308,879 0.10
EUR 300,000  BPCE SFH 0.3750% 21/02/24 EMTN 308,260 0.10
EUR 300,000 SCHNEIDER ELE 0.0000% 12/06/23 EMTN 301,814 0.10
EUR 200,000  ENGIE 1.2500% 24/10/41 224,002 0.08
EUR 200,000  ORANGE 1.2500% 07/07/27 EMTN 216,268 0.07
EUR 200,000  BNP PARIBAS 1.6250% 02/07/31 EMTN 212,692 0.07
EUR 200,000  CREDIT AGRICO 1.3750% 13/03/25 EMTN 211,143 0.07
EUR 200,000  VEOLIA ENVRNM 0.8000% 15/01/32 EMTN 210,001 0.07
EUR 200,000  BPCE 1.0000% 01/04/25 EMTN 207,832 0.07
EUR 200,000  BPCE SFH 0.0100% 27/05/30 205,078 0.07
EUR 200,000 CIE DE ST GOBAIN 0.6250% 15/03/24 205,034 0.07
EUR 200,000  CREDIT AGRICO 0.0100% 13/09/28 EMTN 204,763 0.07
EUR 200,000  CAISSE FRAN FIN 0.625% 26/1/23 12 204,696 0.07
EUR 200,000  BPCE SA 0.375% 05/10/23 EMTN 203,454 0.07
EUR 200,000  BPCE 0.1250% 04/12/24 202,056 0.07
EUR 200,000 SOCIETE GENERALE 0.1250% 24/02/26 201,596 0.07
EUR 189,000  CREDIT AGRICOLE 0.625% 11/09/23 EMT 194,818 0.07
GBP 100,000  EDF 5.5% 17/10/41 EMTN 172,569 0.06
EUR 100,000  CAPGEMINI SE 1.1250% 23/06/30 106,335 0.04
EUR 100,000 CRD MUTUEL AR 1.3750% 17/01/25 EMTN 105,957 0.04
EUR 100,000  ENGIE SA 0.875% 27/03/24 EMTN 103,216 0.03
EUR 100,000 CRED AG HOME LOAN 0.25% 23/02/24 EM 102,374 0.03
EUR 100,000  BPCE SFH - SOC DE FI 0.5% 11/10/22 101,809 0.03
26,359,752 8.89

T AE 45,039,150 15.20

A= %
EfE

EUR 1,105,000 ~ DEUTSCHLAND R 4.2500% 04/07/39 2007 2,084,362 0.69
EUR 1,853,000  NIEDERSACHSEN 0.1250% 08/04/27 887 1,922,358 0.64
EUR 880,000 DEUTSCHLAND REP 4.7500% 04/07/40 08 1,794,866 0.61
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EUR 1,505,000 LAND HESSEN 0.0000% 25/04/25 1901 1,536,114 0.52
EUR 1,488,000 NIEDERSACHSEN 0.1250% 07/03/25 1,529,293 0.52
EUR 775,000  GEM DT LAENDER 0.6250% 13/02/29 56 838,767 0.28
EUR 476,611  BUNDES DEUTSCH 4% 04/01/37 05 827,055 0.28
EUR 370,182 BUNDES DEUTSCH 3.25% 04/07/42 667,290 0.23
EUR 596,000 NIEDERSACHSEN 0.0100% 16/06/28 615233 021
EUR 505,000 LAND BERLIN 0.1250% 04/06/35 518 517,064 0.17
EUR 20,000 DEUTSCHLAND REP 0.0000% 15/08/50 21,054 0.01
EUR 14,000 LAND BERLIN 0.6250% 15/07/39 15,446 0.01
12,368,902 417
HiEtE (EESMIRK)

EUR 1,100,000 FMS WERTMANAG 0.375% 29/04/30 EMTN 1,167,518 0.39
EUR 975,000 DZ HYP AG 0.0100% 12/09/25 EMTN 997,199 0.34
EUR 765,000 NRW.BANK 0.6250% 02/02/29 EMTN 824,021 0.28
EUR 600,000 VOLKSWAGEN BA 1.2500% 10/06/24 EMTN 620,953 0.21
EUR 592,000 VOLKSWAGEN FI 1.5000% 01/10/24 EMTN 620,318 0.21
EUR 500,000 DT PFANDBRIEF 0.5000% 22/05/24 EMTN 516,560 0.17
EUR 500,000 DT PFANDBRIEF 0.1250% 05/09/24 EMTN 502,831 0.17
EUR 425,000 DEUTSCH BAHN 0.8750% 23/06/39 EMTN 459,805 0.16
EUR 397,000 NRW.BANK 0.3750% 16/05/29 EMTN 419,434 0.14
EUR 400,000 SANTAN CONS BANK 0.2500% 05/12/24 410,816 0.14
EUR 325,000 DEUTSCH BAHN 0.7500% 16/07/35 EMTN 349,731 0.12
EUR 300,000 DEUTSCH BAHN 1.3750% 28/03/31 EMTN 339,756 0.11
EUR 334,000 COMMERZBANK AG 0.125% 23/02/23 EMTN 338,619 0.11
EUR 300,000 MERCK FIN SER 0.1250% 16/07/25 EMTN 304,090 0.10
EUR 296,000 VOLKSWAGEN FI 0.8750% 12/04/23 EMTN 301,388 0.10
EUR 250,000 MUNCHEN HYPOB 0.0100% 02/11/40 EMTN 249,165 0.08
EUR 223,000 COMMERZBANK AG 0.125% 15/12/26 eMTN 230,079 0.08
EUR 215,000 VOLKSWAGEN LE 1.3750% 20/01/25 EMTN 224,859 0.08
EUR 200,000 EUROGRID GMBH 1.1130% 15/05/32 EMTN 218,544 0.07
EUR 200,000 MERCK FIN SER 0.8750% 05/07/31 EMTN 215,028 0.07
EUR 200,000 ING-DIBA AG 0.25% 16/11/26 EMTN 208,084 0.07
EUR 158,000 DEUTSCHE TELE 1.7500% 25/03/31 EMTN 182,097 0.06
EUR 150,000 DEUTSCH BAHN 1.3750% 16/04/40 EMTN 176,658 0.06
EUR 116,000  KFW 0.625% 22/02/27 EMTN 124,522 0.04
EUR 113,000  KFW 0.1250% 04/10/24 GMTN 116,234 0.04
EUR 113,000 KFW 0.375% 15/03/23 115,568 0.04
EUR 73,000 KFW 0.0000% 30/09/26 EMTN 75,375 0.03
EUR 45,000 KFW 0.0000% 02/04/24 EMTN 45,950 0.02
EUR 16,000 LAND NORDRHEIN 0.625% 17/11/23 1387 16,558 0.01
10,371,760 3.50
NEPL: 22,740,662 7.67

XY ¥y

Edlisy

EUR 200,000 HELLENIC REPU 1.8750% 04/02/35 REGS 225,700 0.08
225,700 0.08
S 225,700 0.08
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EfE
EUR 716,000 HUNGARY 1.7500% 05/06/35 791,723 0.27
791,723 0.27
NV —FE 791,723 0.27
TANTGUR
ReBR{EH (ABS)
EUR 400,000 KIMI 9 B FRN 25/10/30 400,286 0.14
400,286 0.14
RiBR{E# (CMBS)
GBP 370,000 TAURS 2020-UK2 A FRN 17/08/30 406,009 0.13
EUR 390,000 PERLF 2020-1 A1 FRN 17/11/32 390,950 0.12
GBP 100,000 BAMSC 2018-1 A FRN 17/05/28 108,911 0.04
GBP 100,000  TAURS 2019-UK2 A FRN 17/11/29 108,636 0.04
GBP 100,000 TAURS 2019-UK2 B FRN 17/11/29 107,576 0.04
GBP 100,000  TAURS 2019-UK2 C FRN 17/11/29 106,086 0.04
GBP 100,000 BAMSC 2018-1 C FRN 17/05/28 106,014 0.04
1,334,182 0.45
EfE
EUR 627,251  IRISH GVT 5.4% 13/03/25 788,444 0.27
EUR 516,216  IRISH GOVT 1.3500% 18/03/31 605,005 0.20
EUR 338,372 IRISH GVT 3.4% 18/03/24 383,020 0.13
EUR 186,692  IRISH GOVT 1.5000% 15/05/50 249,634 0.08
EUR 55,000 IRISH TREASURY 2% 18/02/45 79,088 0.03
2,105,191 0.71
T EHE (HEEHE)
EUR 775,000 BK IRELAND MT 0.6250% 14/03/25 EMTN 809,493 0.27
EUR 450,000 CRH SMW FINAN 1.2500% 05/11/26 EMTN 481,500 0.16
EUR 469,000 ABBOTT IL FIN 0.1000% 19/11/24 473,840 0.16
EUR 450,000 EATON CAPITAL 0.0210% 14/05/21 450,300 0.15
2,215,133 0.74
TANLTRE 6,054,792 2.04
AZYT
RepR{E % (ABS)
EUR 100,000 AUTOF 1 B FRN 25/12/42 86,124 0.03
EUR 100,000 BRICO 2019-1 A FRN 24/07/34 80,498 0.03
EUR 100,000  SUNRI 2018-1 A FRN 27/07/42 27,016 0.01
193,638 0.07
EEE&FIE
EUR 650,000  UNICREDIT SPA FRN 23/09/29 EMTN 642,311 0.22
EUR 475,000 UNICREDIT SPA FRN 25/06/25 EMTN 490,365 0.17
EUR 325,000 ENEL SPA FRN 24/11/81 63.5 359,125 0.12
EUR 312,000 ENEL SPA FRN 24/05/30 340,470 0.11
1,832,271 0.62
EfE
EUR 3,236,000 BTPS UL 1.3000% 15/05/28 CPI CPI 3,792,180 1.27
EUR 2,358,000 BTPS 1.4500% 15/11/24 2,509,854 0.85
EUR 1,586,000  BTPS 2.9500% 01/09/38 2,071,792 0.70
EUR 1,275,000  BTPS 3.4500% 01/03/48 1,876,800 0.63
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EUR 1,660,000  BTPS I/L 0.4500% 22/05/23 CPI ICPI 1,687,733 0.57
EUR 1,513,000 REP OF ITALY 1.65% 01/03/32 1,678,825 0.57
EUR 958,000  BTPS 3.3500% 01/03/35 1,276,688 0.43
EUR 834,000 BTPS /L 0.2500% 20/11/23 CPI ICPI 843,928 0.28
EUR 432,000  BTPS 3.8500% 01/09/49 682,646 0.23
EUR 620,000  BTPS 1.8500% 01/07/25 674,682 0.23
EUR 449,000  BTPS 2.25% 01/09/36 534,984 0.18
EUR 346,000  BTPS 4.75% 01/09/28 462,913 0.16
EUR 367,000  BTPS 3.75% 01/09/24 420,362 0.14
EUR 365,000  BTPS 1.8000% 01/03/41 404,019 0.14
EUR 360,000  BTPS 4.5000% 01/05/23 401,472 0.14
EUR 240,000  BTPS 2.4500% 01/09/50 CAC 299,592 0.10
EUR 202,000  BTPS 1.7000% 01/09/51 214,989 0.07
EUR 125,000  BTPS 2.45% 01/09/33 150,713 0.05
EUR 110,000  BTPS 3.1000% 01/03/40 146,913 0.05
EUR 110,000  BTPS 1.4500% 01/03/36 118,327 0.04
EUR 55,000 BTPS TL 1.2500% 15/09/32 CPI CPI 66,846 0.02
20,316,258 6.85
T EHE (HEEHE)
EUR 1,270,000 MONTE DEI PASCHI 0.8750% 08/10/26 1,337,998 0.46
EUR 675,000 CREDITO EMILI 1.1250% 17/01/24 EMTN 704,101 0.24
EUR 500,000 INTESA SANPAO 0.5000% 05/03/24 DMTN 515,490 0.17
EUR 375,000 MEDIOBANCA SP 0.5000% 01/10/26 EMTN 392,614 0.13
EUR 270,000 MONTE DEI PASCHI 1.2500% 20/01/22 274,112 0.09
EUR 225,000 INTESA SANPAO 0.7500% 04/12/24 EMTN 230,618 0.08
EUR 200,000 CREDIT AGRICO 1.0000% 25/03/27 EMTN 216,588 0.07
3,671,521 1.24
AXVT & 26,013,688 8.78
U5
EEHSFIE
GBP 100,000 HSBC BNK CAO FND FRN 05/11/65 160,872 0.05
160,872 0.05
T EHE (HEEHE)
GBP 300,000 HEATHROW FD LTD 2.75% 09/08/49 EMTN 353,480 0.12
353,480 0.12
Tx—r—Ek 514,352 0.17
oINS
RErfE (ABS)
EUR 300,000 SCGC 2020-1 B FRN 14/11/34 300,134 0.10
EUR 200,000  SCGC 2020-1 D FRN 14/11/34 200,537 0.07
500,671 0.17
EEHSHIE
EUR 200,000  SWISS RE FIN FRN 30/04/50 224,921 0.08
EUR 200,000  SES FRN 02/01/70 205,000 0.07
429,921 0.15
HiEtE (EESMIRK)
EUR 1,125,000  EFSF 0.4% 31/05/26 EMTN 1,184,076 0.39
EUR 823,000 HEIDELCEMENT 1.7500% 24/04/28 EMTN 903,828 0.30
EUR 503,000 MEDTRONIC GLOBAL 0.2500% 02/07/25 510,492 0.17
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EUR 500,000 NOVARTIS FINANCE 0.0000% 23/09/28 502,460 0.17
EUR 415,000 EURO STAB MECH 0.75% 15/03/27 EMTN 448,366 0.15
EUR 255,000  EFSF 0.7000% 20/01/50 302,617 0.10
EUR 250,000  EFSF 0.2% 28/04/25 0000 258,688 0.09
EUR 125,000  EFSF 0.75% 03/05/27 EMTN 135,169 0.05
EUR 100,000 MEDTRONIC GLOBAL 1.7500% 02/07/49 115,765 0.04
EUR 83,000  EFSF 0.8750% 26/07/27 EMTN 90,661 0.03
EUR 47,000  EFSF 0.0500% 17/10/29 48,948 0.02
EUR 15,000  EFSF 1.2% 17/02/45 EMTN 18,933 0.01
4,520,003 1.52
NI T NI E 5,450,595 1.84
Axa
T iEE (HEEHE)
EUR 960,000  UNITED MEXICA 1.7500% 17/04/28 EMTN 1,008,384 0.34
1,008,384 0.34
Ax L agh 1,008,384 0.34
FIH
FgrfE2R (CMO)
EUR 275,000  DPF 2020-2 A FRN 28/01/58 274,892 0.09
EUR 255,000  DPF 2020-2 B FRN 28/01/58 254,075 0.09
EUR 177,000  JPMF 2020-1 A FRN 17/10/57 176,689 0.06
705,656 0.24
EEHSFIE
EUR 800,000 RABOBANK NEDERLAND FRN 26/05/26 807,962 0.28
EUR 700,000 TELEFONICA EUROP FRN 04/12/69 NC5 718,060 0.24
EUR 700,000 ING GROEP NV FRN 03/09/25 EMTN 702,237 0.24
EUR 525,000 TENNET HLD BV FRN 22/10/69 546,000 0.18
EUR 500,000 VOLKSWAGEN INTFN FRN 17/06/69 . 526,915 0.18
EUR 500,000 IBERDROLA INTL FRN 28/04/69 NC5 514,541 0.17
EUR 400,000 TELEFONICA EUROP FRN 22/09/69 . 430,668 0.15
EUR 300,000 ING GROEP NV FRN 18/02/29 299,485 0.10
EUR 200,000 ELM FOR FIRMENIC FRN 03/09/69 216,027 0.07
EUR 200,000 REPSOL INTL FIN FRN 11/06/69 214,550 0.07
EUR 100,000 NN GROUP NV FRN 08/04/44 112,300 0.04
5,088,745 1.72
E&
EUR 1,410,000 NETHERLANDS GOVT 0.0000% 15/07/30 1,477,934 0.51
EUR 402,224  NETHERLANDS GVT 2.75% 15/01/47 718,951 0.24
EUR 468,927  NETHERLANDS GOVT 0.0000% 15/01/52 483,260 0.16
EUR 175,000 NETHERLANDS GOVT 0.5000% 15/01/40 201,264 0.07
EUR 54,000 NETHERLANDS GVT 0.25% 15/07/25 56,400 0.02
EUR 11,000 NETHERLANDS GVT 2% 15/07/24 12,075 0.00
2,949,884 1.00
HiEtE (EESMIRK)
EUR 900,000 ASML HOLDING NV 3.375% 19/09/23 988,788 0.33
EUR 850,000 ABN AMRO BANK 0.2500% 03/12/21 EMTN 855,439 0.29
EUR 725,000 DAIMLER INTL 0.6250% 06/05/27 EMTN 741,840 0.25
EUR 538,000 ABN AMRO BANK 5.0000% 09/02/22 EMTN 569,309 0.19
EUR 550,000 BMW FINANCE N 0.0000% 24/03/23 EMTN 551,807 0.19
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EUR 538,000 DAIMLER INTL 0.2500% 11/05/22 EMTN 541,397 0.18
EUR 468,000 BNG BANK NV 0.7500% 11/01/28 EMTN 505,613 0.17
EUR 500,000  SIEMENS FINAN 0.0000% 20/02/23 EMTN 502,758 0.17
EUR 450,000  SHELL INTL FI 0.5000% 08/11/31 EMTN 460,411 0.16
EUR 425,000 ASML HOLDING NV 0.6250% 07/05/29 445,855 0.15
EUR 300,000 ABN AMRO BANK NV 1.3750% 10/01/34 358,992 0.12
EUR 300,000 ING GROEP NV 1.0000% 20/09/23 EMTN 309,780 0.10
EUR 300,000  SIEMENS FINAN 0.3750% 05/06/26 EMTN 308,595 0.10
EUR 300,000 AEGON BANK 0.0100% 16/11/25 EMTN 305,487 0.10
EUR 300,000 VOLKSBANK NV 0.0100% 16/09/24 EMTN 301,821 0.10
EUR 250,000  SHELL INTL FI 1.8750% 07/04/32 EMTN 293,330 0.10
EUR 200,000 ACHMEA BANK NV 0.0100% 16/06/25 203,363 0.07
EUR 180,000 NEDER FINANCIER 0.125% 20/04/22 EMT 181,725 0.06
EUR 125,000 ASML HOLDING NV 1.625% 28/05/27 138,353 0.05
EUR 100,000 HEINEKEN NV 2.2500% 30/03/30 EMTN 118,198 0.04
EUR 100,000  VONOVIA BV 2.2500% 07/04/30 117,263 0.04
EUR 100,000  PHILIPS NV 2.0000% 30/03/30 116,001 0.04
EUR 96,000 DEUTSCHE TELEKOM 0.625% 03/04/23 EM 97,891 0.03
9,014,016 3.03
FT 75 17,758,301 5.99
=a2—U—F0K
E&
NZD 1,800,000 NEW ZEALAND GVT 0.2500% 15/05/28 1,016,399 0.33
NZD 1,580,000 NEW ZEALAND GVT 1.7500% 15/05/41 911,845 0.31
NZD 796,000 NEW ZEALAND 2.5% 20/09/40 0940 CPI 727,878 0.25
NZD 500,000 NZ LGFA BOND 2.0000% 15/04/37 293,768 0.10
2,949,890 0.99
T EHE (HEEHE)
EUR 500,000 CHORUS LTD 1.125% 18/10/23 ~ EMTN 515,548 0.17
EUR 450,000 ASB FINANCE L 0.6250% 18/10/24 EMTN 466,470 0.16
EUR 425000 ANZ NZ INTL/L 0.5000% 17/01/24 EMTN 435,977 0.15
1,417,995 0.48
—a—U—F5URE 4,367,885 1.47
Iy z—
E&
NOK 3,713,000 NORWEGIAN GVT 1.75% 13/03/25 477 369,708 0.12
369,708 0.12
T EHE (HEEHE)
EUR 750,000 DNB BANK ASA 0.0500% 14/11/23 EMTN 756,004 0.26
EUR 630,000  SPAREBANKIBOK 0.5000% 30/01/25 EMTN 654,482 0.22
EUR 375,000  SBANKEN BOLIG 0.3750% 26/04/23 EMTN 381,488 0.13
EUR 350,000 DNB BANK ASA 0.6000% 25/09/23 EMTN 358,114 0.12
EUR 350,000 TELENOR 0.0000% 25/09/23 EMTN 352,100 0.12
EUR 225,000 EIKA BOLIGKREDIT 0.5000% 28/08/25 234,579 0.08
2,736,767 0.93
SNz —it 3,106,475 1.05
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R—FF
E&
PLN 3,715,000 POLAND GVT BOND 3.25% 25/07/25 0725 922,244 0.31
PLN 3,805,000 POLAND GVT BOND 2.25% 25/04/22 0422 864,597 0.29
EUR 275,000 REP OF POLAND 0.5% 20/12/21 EMTN 276,540 0.09
EUR 215,000 REP OF POLAND 1% 25/10/28 EMTN 233,434 0.08
2,296,815 0.77
HiEtE (EESMIRK)
EUR 325,000 REP OF POLAND 0.0000% 10/02/25 EMTN 327,993 0.11
EUR 300,000 MBANK HIPOTEC 1.0730% 05/03/25 EMTN 314,760 0.11
642,753 0.22
R—F R 2,939,568 0.99
RVIHTV
RErfE % (ABS)
EUR 100,000  VERSE 7 SEN 0.7000% 12/02/24 69,448 0.02
EUR 200,000  VERSE 5 SEN 0.8500% 12/02/22 58,523 0.02
EUR 100,000  VERSE 6 SEN 1.1000% 13/02/23 54,838 0.02
EUR 700,000  VERSE 4 SNR 2.423% 12/02/21 30,119 0.01
212,928 0.07
E&
EUR 949,447  PORTUGUESE OT'S 1.9500% 15/06/29 1,113,520 0.37
EUR 270,000  OBRIGACOES DO TESO 4.1000% 15/02/45 469,908 0.16
EUR 320,075  PORTUGUESE OT'S 2.1250% 17/10/28 377,301 0.13
EUR 265,000 PORTUGUESE OT'S 2.8750% 15/10/25 307,596 0.10
EUR 106,000 PORTUGUESE OTS 4.1250% 14/04/27 135,802 0.05
2,404,127 0.81
HiEtE (EESMIRK)
EUR 500,000 BANCO COMER PTG 0.75% 31/05/22 507,627 0.18
EUR 300,000 BANCO SAN TOTTA 1.2500% 26/09/27 332,052 0.11
EUR 300,000 MONTEPIO GERA 0.8750% 17/10/22 EMTN 305,442 0.10
EUR 200,000 EDP SA 1.6250% 15/04/27 EMTN 217,804 0.07
1,362,925 0.46
RV IV EE 3,979,980 1.34
—=7
E&
RON 2,700,000 ROMANIA GOVT 3.6500% 28/07/25 5Y 575,830 0.19
575,830 0.19
N—==T 5 575,830 0.19
TUHR—IV
T EHE (HEEHE)
EUR 1,500,000 OVERSEA-CHINE 0.6250% 18/04/25 EMTN 1,561,650 0.53
EUR 650,000 UNITED OVERSEAS 0.0100% 01/12/27 660,626 0.22
2222276 0.75
U HR—VE 2222276 0.75




NPEB/X>:3—OE 7> /KK 772 RFC/FD

WE i Eat FFAMAE BUETEI R (%)
ARNET
T EE (HEEHE)
EUR 400,000 VSEO UVEROVA 0.0100% 23/06/25 EMTN 404,430 0.14
EUR 300,000 VSEO UVEROVA 0.2500% 26/03/24 EMTN 305,566 0.10
709,996 0.24
2O AFT 2 709,996 0.24
Z2aR=7
Edlisy
EUR 325,000 REP OF SLOVEN 0.2750% 14/01/30 RS82 338,406 0.11
EUR 230,000 REP OF SLOVENIA 0.8750% 15/07/30 253,636 0.09
592,042 0.20
A _=7 E 592,042 0.20
ARA
RepR{E % (ABS)
EUR 189,742  SANCF 2020-1 A FRN 20/03/33 191,314 0.07
EUR 100,000  ANORI 2019-SP C FRN 25/12/35 99,112 0.03
EUR 94,871  SANCF 2020-1 C FRN 20/03/33 94,920 0.03
EUR 20,267 DRVES 4 A FRN 21/04/28 20,280 0.01
405,626 0.14
EEHSFIE
EUR 300,000 CAIXABANK FRN 10/07/26 EMTN 307,849 0.11
EUR 100,000 BANCO SABADELL FRN 11/03/27 103,337 0.03
411,186 0.14
Edlisy
EUR 1,736,000  SPANISH GVT 2.75% 31/10/24 1,956,962 0.65
EUR 1,418,000  SPANISH GOV'T 0.2500% 30/07/24 5YR 1,457,633 0.49
EUR 1,351,000  SPANISH GOV'T 0.5000% 30/04/30 1,414,362 0.48
EUR 1,237,000  SPANISH GOV'T 4.4000% 31/10/23 1,412,778 0.48
EUR 976,000 KINGDOM OF SPAIN 5.1500% 31/10/28 1,382,260 0.47
EUR 1,254,000  SPANISH GOV'T 1.3000% 31/10/26 1,376,516 0.46
EUR 941,000 BONOS Y OBLIG DEL ES 2.35% 30/07/33 1,187,570 0.40
EUR 1,000,000  SPANISH GOV'T 1.9500% 30/04/26 1,125,900 0.38
EUR 616,000 BONOS Y OBLIG DEL EST 3.45% 30/7/66 1,117,449 0.38
EUR 527,000 BONOS Y OBLIG DEL ES 4.7% 30/07/41 943,722 0.32
EUR 811,000  SPANISH GOV'T 1.4500% 30/04/29 914,970 0.31
EUR 620,000  SPANISH GOV'T 1.2500% 31/10/30 692,733 0.23
EUR 511,000 BONOS Y OBLIG DEL ES 0.4% 30/04/22 517,975 0.17
EUR 479,000  SPANISH GOV'T 1.0000% 31/10/50 495,286 0.17
EUR 178,000  SPANISH GOV'T 2.7000% 31/10/48 30Y 261,539 0.09
EUR 231,000  SPANISH GOV'T 1.4500% 31/10/27 258,108 0.09
EUR 210,000  SPANISH GOV'T 1.8500% 30/07/35 254,304 0.09
EUR 200,000  SPANISH GOV'T 1.2000% 31/10/40 221,040 0.07
EUR 100,000  SPANISH GOV'T 4.9000% 30/07/40 180,768 0.06
EUR 60,000  SPANISH GOV'T 4.2000% 31/01/37 95,310 0.03
EUR 1,000  SPANISH GVT 4.8% 31/01/24 1,166 0.00
17,268,351 5.82
T EHE (HEEHE)
EUR 800,000 BANCO SABADEL 0.8750% 22/07/25 REGS 816,541 0.27
EUR 600,000  ADIF ALTA VEL 1.2500% 04/05/26 EMTN 647,436 0.22



NPEB/X>:3—OE 7> /KK 772 RFC/FD

wmE i izl FEAMAE BUETEI R (%)
EUR 600,000 BANCO BILBAO 0.3750% 15/11/26 GMTN 611,681 0.21
EUR 500,000 BANCO SABADEL 0.1250% 10/02/28 EMTN 514,152 0.17
EUR 500,000 CAIXABANK 0.3750% 03/02/25 EMTN 505,771 0.17
EUR 400,000 BANCO SANTAND 0.8750% 09/05/31 EMTN 445 479 0.15
EUR 400,000 ABANCA CORP 0.7500% 28/05/29 431,986 0.15
EUR 400,000 CAJA RURAL NAVARRA 0.625% 01/12/23 410,114 0.14
EUR 400,000 SANTAN CONS F 0.3750% 27/06/24 EMTN 405,444 0.14
EUR 300,000 BANKIA SA 1% 14/03/23 309,306 0.10
EUR 200,000 CAJA RURAL NAV 0.8750% 08/05/25 209,328 0.07
EUR 200,000 IBERCAJA BANCO 0.25% 18/10/23 eMTN 203,196 0.07
EUR 200,000 SANTAN CONS F 0.5000% 04/10/21 EMTN 201,338 0.07
EUR 100,000 NORTEGAS ENER 2.0650% 28/09/27 EMTN 109,089 0.04
EUR 100,000 BANCO POPULAR ESPANOL 1% 07/04/25 105,904 0.04
EUR 100,000 CAJA RURAL DE NAVARRA 0.5% 16/03/22 101,027 0.03
EUR 90,000  SPANISH GOV'T 0.6000% 31/10/29 EMTN 95,207 0.03
6,122,999 2.07
AN ER 24,208,162 8.17
E Bk R
EiEtE (EESMIRK)
EUR 1,710,000 EUROPEAN INVT BK 0.0000% 28/03/28 1,777,384 0.59
EUR 1,536,000 EUROPEAN INVT 0.2500% 15/06/40 EMTN 1,625,856 0.55
EUR 500,000 AFRICAN DEV BANK 0.5000% 21/03/29 530,528 0.18
EUR 131,000 EUROPEAN INVT 0.3750% 15/05/26 EMTN 137,930 0.05
EUR 122,000 EUROPEAN INVT 0.8750% 14/01/28 EARN 134,349 0.05
4,206,047 1.42
[EI A B 4,206,047 1.42
AT z—F
E&
SEK 7,735,000  SWEDISH GOVRN 0.5000% 24/11/45 1063 770,653 0.26
SEK 4,300,000 KOMMUNINVEST 1.0000% 12/05/25 2505 445,527 0.15
1,216,180 0.41
T EHE (HEEHE)
EUR 2,125,000 SKANDINAV ENSKIL 0.0500% 01/07/24 2,143,195 0.72
SEK 12,680,000 WEDEN KINGDOM 0.1250% 09/09/30 REGS 1,278,500 0.43
SEK 12,000,000 STADSHYPOTEK 1.5000% 01/06/23 1587 1,239,499 0.42
EUR 800,000 SWEDBANK AB 0.3% 06/09/22 GMTN 807,120 0.27
SEK 7,000,000  SKANDINAV ENSK 1.5000% 21/12/22 575 718,549 0.24
SEK 7,000,000 LANDSHYPO BAN 0.7500% 25/05/23 EMTN 708,307 0.24
EUR 500,000 NORDEA BANK A 3.2500% 05/07/22 EMTN 526,812 0.18
EUR 500,000 SVENSKA HANDELS 0.25% 28/02/22 EMTN 503,879 0.17
EUR 400,000 SVENSKA HANDEL 1.125% 14/12/22 EMT 411,892 0.14
EUR 262,000 SVENSKA HNDLS 0.1250% 18/06/24 EMTN 265,171 0.09
EUR 225,000 LANSFORSAKRIN 0.6250% 29/01/26 EMTN 236,294 0.08
SEK 2,000,000 SWEDISH COVER 1.0000% 21/06/23 144. 204,308 0.07
EUR 175,000  SEB 0.625% 30/01/23 EMTN 179,110 0.06
9,222,636 3.11
A= —F LA 10,438,816 3.52




NPEB/X>:3—OE 7> /KK 772 RFC/FD

mE e kzaiil AR BIEEE L% (%)
RA R
EEVEFIE
EUR 725,000 UBS GROUP FUNDIN FRN 17/04/25 754,667 0.26
EUR 630,000 CREDIT SUISSE FRN 24/06/27 EMTN 655,540 0.22
EUR 500,000 CREDIT SUISSE FRN 14/01/28 EMTN 511,032 0.17
EUR 200,000 UBS GROUP FRN 29/01/26 EMTN 201,336 0.07
2,122,575 0.72
Eafiy
CHF 2,935,000 SWISS GVT 1.5% 24/07/25 2,989,921 1.01
CHF 1,051,000  SWISS (GOVT) 4.0000% 08/04/28 1,305,532 0.44
CHF 747,000  SWISS GVT 1.5% 30/04/42 969,056 0.33
5,264,509 1.78
@R (B EEFIE)
EUR 675,000 UBS AG LONDON 0.6250% 23/01/23 GMTN 686,887 0.23
EUR 443,000 UBS AG LONDON 0.2500% 10/01/22 EMTN 445,782 0.15
1,132,669 0.38
ZA K 8,519,753 2.88
AXYR
$5E % (ABS)
GBP 500,000 AZURE 2 A FRN 20/07/30 434,043 0.14
GBP 340,000 TURBF 9 A FRN 20/08/28 375,311 0.13
GBP 225,000 PCLF 2020-1 A FRN 15/09/24 247,979 0.08
GBP 155,000  PCLF 2020-1 C FRN 15/09/24 170,788 0.06
GBP 130,000  PCLF 2020-1 B FRN 15/09/24 143,253 0.05
GBP 101,000 MOTOR 16-1 C FRN 25/11/25 111,899 0.04
GBP 100,000 AZURE 1 C FRN 30/06/27 110,471 0.04
GBP 100,000 GLDR 2019-UKA B FRN 20/09/26 109,860 0.04
GBP 100,000 AZURE 1 B FRN 30/06/27 53,614 0.02
GBP 100,000 TURBF 8 A FRN 20/02/26 14,411 0.00
GBP 100,000 GLDR 2018-UKA A FRN 20/06/26 5,533 0.00
1,777,162 0.60
FeBRfES (CMO)
GBP 342,000 RIPON 1X Cl1 FRN 20/08/56 376,642 0.14
GBP 280,000 LNBRK 2020-1 C FRN 12/06/57 308,645 0.10
GBP 265,000 TWIN 2020-1 A FRN 14/12/54 292,096 0.10
GBP 250,000 TWIN 2020-1 B FRN 14/12/54 276,526 0.09
GBP 225,000 TWIN 2020-1 C FRN 14/12/54 248,697 0.08
GBP 225,000 RMS 32X A FRN 20/06/70 236,592 0.08
GBP 205,000 RMS 32X C FRN 20/06/70 228,125 0.08
GBP 200,000 LAN 2017-1X 2A FRN 22/12/69 221,465 0.07
GBP 175,000 RIPON 1X Bl FRN 20/08/56 192,732 0.07
GBP 170,000 LNBRK 2020-1 B FRN 12/06/57 187,406 0.06
GBP 110,000  EMI 2020-1X Al FRN 25/06/72 121,629 0.04
GBP 100,000 RMS 29 B FRN 20/12/46 110,296 0.04
GBP 100,000 TWIN 2019-1 C FRN 12/12/52 109,696 0.04
GBP 100,000 GMG 2018-1 B FRN 16/09/65 109,274 0.04
GBP 100,000 TWIN 2018-1 D FRN 12/09/50 108,993 0.04
GBP 100,000 TWIN 2018-1 B FRN 12/09/50 108,971 0.04
GBP 100,000 MALTH 2 A FRN 27/11/55 104,364 0.04
GBP 100,000 GMG 2018-1 A FRN 16/09/65 97,804 0.03



NPEB/X>:3—OE 7> /KK 772 RFC/FD

W i SR FEmAE HE AR (%)
GBP 100,000 TWIN 2018-1 A FRN 12/09/50 96,613 0.03
GBP 100,000 RMAC 2018-2 A FRN 12/06/46 83,000 0.03
GBP 100,000 RIPON 1X Al FRN 20/08/56 71,738 0.02
GBP 100,000 LAN 2019-1X 1A2 FRN 22/12/69 70,014 0.02
GBP 100,000 TOLK 1 A FRN 20/07/52 69,294 0.02
USD 200,000 LAN 2018-2X 1A FRN 22/12/69 68,341 0.02
GBP 100,000  FSQ 2018-2 A FRN 12/09/68 66,441 0.02
GBP 100,000 RMS 30 A FRN 20/03/50 63,511 0.02
GBP 100,000  ELVET 2018-1 A FRN 22/10/58 48,654 0.02
GBP 495,000 ESAIL 06-1X A2C FRN 10/06/44 5,436 0.00
4,082,995 1.38
FerfEX: (CMBS)
GBP 390,000 SGSHR 1X B FRN 17/11/30 429,431 0.15
GBP 300,000 SGSHR 1X C FRN 17/11/30 330,339 0.11
GBP 190,000 SGSHR 1X A FRN 17/11/30 209,661 0.07
969,431 033
EE&FIE
EUR 400,000 HSBC HOLDINGS FRN 13/11/31 412,944 0.14
EUR 375,000 BP CAPITAL PLC FRN 22/06/69 409,718 0.14
822,662 0.28
E&
GBP 2,733,817 UK TSY GILT 4.2500% 07/12/46 5,488,080 1.85
GBP 3,055,000 UK TREASURY 3.5% 22/01/45 5,403,683 1.82
GBP 2,030,599 UK TREASURY 4.25% 07/03/36 3,459,979 1.17
GBP 1,401,991 UK TREASURY 4.25% 07/09/39 2,531,995 0.85
GBP 1,584,032 UK TREAS GILT 2% 07/09/25 1,917,797 0.65
GBP 1,210,000 UK TSY GILT 0.1250% 30/01/26 1,344,125 0.45
GBP 550,000 UK TREASURY 4% 22/01/60 1,292,934 0.44
GBP 422,000 UK TREASURY 3.75% 22/07/52 858,598 0.29
GBP 725,000 UK TSY GILT 0.6250% 07/06/25 824,303 0.28
GBP 720,000 UK TSY GILT 0.1250% 31/01/23 797,247 0.27
GBP 290,000 UK TREASURY 4.25% 07/12/55 667,849 0.23
GBP 210,000 UK TREASURY 3.5% 22/07/68 499,252 0.17
GBP 301,000 UK TREASURY 1.75% 22/07/57 443,203 0.15
GBP 200,000 UK TSY GILT 4.2500% 07/12/40 367,647 0.12
GBP 340,000 UK TSY GILT 0.6250% 22/10/50 360,084 0.12
GBP 250,197 UK TREASURY 5% 07/03/25 334,382 0.11
GBP 145,000 UK TSY GILT 0.5000% 22/10/61 149,600 0.05
GBP 120,000 UK TSY GILT 1.2500% 22/10/41 146,003 0.05
GBP 65,000 UK TSY GILT 2.5000% 22/07/65 121,915 0.04
GBP 10,000 UK TSY GILT 1.6250% 22/10/71 16,019 0.01
27,025,195 9.12
FOMAES
EUR 125,000 CHANNEL LINK FRN 30/06/50 A8 127,424 0.05
EUR 100,000 CHANNEL LINK FRN 30/06/50 A7 99,539 0.03
226,963 0.08
AT T T IZ T A
GBP 201,000 CRH FINANCE 4.1250% 02/12/29 EMTN 276,809 0.09
276,809 0.09



NPEB/X>:3—OE 7> /KK 772 RFC/FD

WE i Eat FFAMAE M (%)

HiEtE (EESMIE)
GBP 1,125,000 LCR FINANCE PLC 4.5% 07/12/28 REGS 1,632,965 0.56
GBP 592,000 PRUDENTIAL FIN 6.125% 19/12/31 EMTN 931,897 0.31
GBP 562,000 CENTRICA PLC 4.375% 13/03/29 769,332 0.26
GBP 575,000 CADENT FINANC 2.7500% 22/09/46 EMTN 726,914 0.25
EUR 650,000 SANTANDER UK 0.0500% 12/01/27 GMTN 662,034 0.22
GBP 400,000 ABBEY NATL TREAS 5.25% 16/02/29 EMT 603,614 0.20
EUR 575,000  GLAXOSMITHKLI 0.0000% 23/09/23 EMTN 577,635 0.19
GBP 380,000 LLOYDS BANK P 7.5000% 15/04/24 EMTN 512,469 0.17
EUR 450,000  BRITISH TELEC 1.0000% 21/11/24 EMTN 465,629 0.16
EUR 423,000 BP CAPITAL PLC 0.83% 19/09/24 EMTN 436,454 0.15
EUR 400,000 BP CAPITAL PL 1.5730% 16/02/27 EMTN 434,698 0.15
EUR 400,000 BP CAPITAL PLC 1.117% 25/01/24 EMTN 414,840 0.14
EUR 400,000  SKY LTD 1.5000% 15/09/21 EMTN 405,163 0.14
EUR 325,000 CREDIT SUISS AG LDN 1% 07/06/23 EMT 334,987 0.11
EUR 270,000 DIAGEO FIN PL 2.5000% 27/03/32 EMTN 329,762 0.11
EUR 300,000 BAT INT FIN 0.875% 13/10/23  EMTN 306,390 0.10
EUR 263,000  SKY LTD 2.5000% 15/09/26 EMTN 300,773 0.10
EUR 248,000 NATIONWIDE BLDG 2.25% 25/06/29 EMTN 300,332 0.10
EUR 273,000 BAT INTL FINA 2.2500% 16/01/30 EMTN 299,844 0.10
EUR 263,000 BAT INT FIN 2.75% 25/03/25 EMTN 290,476 0.10
EUR 275,000 SANTANDER UK 0.1000% 12/05/24 EMTN 279,230 0.09
GBP 200,000 LLOYDS BANK 5.125% 7/03/25 EMTN 264,774 0.09
GBP 200,000 WPP FINANCE 2013 2.875% 14/09/46 EM 228,697 0.08
EUR 200,000 DIAGEO FIN PL 0.1250% 12/10/23 EMTN 201,778 0.07
EUR 182,000 GLAXOSMITHKLI 1.3750% 02/12/24 EMTN 192,892 0.07
EUR 175,000  YORKSHIRE BUILDG 0.375% 11/04/23 EM 177,921 0.06
EUR 150,000 CADENT FIN PL 0.7500% 11/03/32 EMTN 153,900 0.05
GBP 105,000  BAT INTL FINA 4.0000% 04/09/26 EMTN 132,829 0.04
EUR 125,000 YORKSHRE BLD 0.0100% 13/10/27 EMTN 126,943 0.04
EUR 125,000 ANZ NEW ZEALAND 0.125% 22/09/23 EMT 126,819 0.04
GBP 100,000 CADENT FINANC 1.1250% 22/09/21 EMTN 110,849 0.04
EUR 100,000  GLAXOSMITHKLI 1.2500% 21/05/26 EMTN 106,810 0.04
GBP 50,000 NETWORK RAIL 4.75% 29/11/35 EMTN 86,347 0.03
12,925,997 436
AXY ARG 48,107,214 16.24

T AL
EEHSFIE

EUR 575,000 BANK OF AMER CRP FRN 26/10/31 EMTN 587,659 0.20
EUR 475,000 MORGAN STANLEY FRN 26/07/24 EMTN 483,200 0.16
EUR 425,000  CITIGROUP INC FRN 24/07/26 EMTN 451,306 0.15
EUR 200,000 BANK OF AMER CORP FRN 04/05/27 EMTN 217,464 0.07
EUR 105,000 JPMORGAN CHASE FRN 11/03/27 EMTN 110,264 0.04
1,849,893 0.62

T EHE (HEEHE)
EUR 1,164,000  FIDELITY NATL IN 0.7500% 21/05/23 1,187,209 0.41
GBP 800,000 INTL BK REC&DEV 0.75% 07/12/21 888,793 0.30
EUR 803,000 IBM CORP 0.6500% 11/02/32 829,485 0.28
EUR 725,000 COCA-COLA CO/THE 0.7500% 22/09/26 760,362 0.26
EUR 600,000 AT&T INC 3.1500% 04/09/36 758,905 0.26
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mE e kzaiil AR BIEEE L% (%)
EUR 650,000 NATL GRID NA 0.7500% 08/08/23 EMTN 664,645 0.22
EUR 500,000 IBM CORP 1.2500% 29/01/27 537,984 0.18
GBP 400,000 MCDONALD'S CO 2.9500% 15/03/34 EMTN 523,557 0.18
EUR 500,000 MCDONALDS CORP 1% 15/11/23 GMTN 517,105 0.17
EUR 500,000 MORGAN STANLEY 1% 02/12/22 GMTN 511,215 0.17
EUR 450,000  FIDELITY NATL IN 0.6250% 03/12/25 462,614 0.16
EUR 400,000 JP MORGAN CHASE 1.5% 26/1022 EMTN 413,083 0.14
EUR 400,000 THERMO FISHER 0.7500% 12/09/24 411,908 0.14
EUR 350,000 INTERNATIONAL FL 1.8000% 25/09/26 377,752 0.13
EUR 300,000 VERIZON COMM INC 1.2500% 08/04/30 326,090 0.11
EUR 275,000  FIDELITY NATL IN 2.0000% 21/05/30 312,325 0.11
EUR 300,000 LEVI STRAUSS & CO 3.3750% 15/03/27 309,598 0.10
EUR 300,000 AMERICAN TOWER 1.0000% 15/01/32 305,367 0.10
EUR 225,000  AT&T INC 2.6000% 19/05/38 266,180 0.09
EUR 250,000  FISERV INC 1.1250% 01/07/27 264,587 0.09
EUR 200,000 AT & T INC 3.375% 15/03/34 257,620 0.09
EUR 250,000 GOLDMAN SACHS 0.1250% 19/08/24 EMTN 250,751 0.08
EUR 200,000 THERMO FISHER 2.3750% 15/04/32 242,152 0.08
EUR 225,000 AIR PROD & CH 0.8000% 05/05/32 EMTN 239,040 0.08
EUR 225,000 COMCAST CORP 0.7500% 20/02/32 233,843 0.08
EUR 200,000 GOLDMAN SACHS GP 1.625% 27/7/26 EM 215,956 0.07
EUR 160,000 VERIZON COMM 1 2.8750% 15/01/38 20Y 210,176 0.07
EUR 175,000  PEPSICO INC 1.0500% 09/10/50 185,305 0.06
EUR 175,000  VERIZON COMM INC 0.8750% 19/03/32 183,059 0.06
EUR 125,000 GOLDMAN SACHS GP 3.3750% 27/03/25 142,243 0.05
EUR 100,000 DANAHER CORP 2.5000% 30/03/30 119,397 0.04
12,908,306 436
KEE

USD 300,000 TSY INFL IX N/ 1.0000% 15/02/49 CPI 352,827 0.12
352,827 0.12
T AV E 15,111,026 5.10
BEAMrsadt 287,923,705 97.17

(1) BRI TR R CRR



NPEB/X>:3—OE 7> /KK 772 RFC/FD

S 2 E I LAY

2020412 H 31 H HI{E

W (HVY) Wi (GeY) Tt A REBHR (2 —1)
EUR 1,705,039 CHF 1,843,100 January 15, 2021 4,236
GBP 4,121 EUR 4,515 January 15, 2021 27
GBP 3,529 EUR 3,866 January 15, 2021 23
GBP 5,531 EUR 6,083 January 15, 2021 13
SEK 5,542 EUR 543 January 15, 2021 8
SEK 4,116 EUR 403 January 15, 2021 6
SEK 3,525 EUR 345 January 15, 2021 5
GBP 671 EUR 737 January 15, 2021 2
SEK 676 EUR 65 January 15, 2021 1
GBP 391 EUR 430 January 15, 2021 1
GBP 293 EUR 322 January 15, 2021 1
SEK 392 EUR 38 January 15, 2021 1
SEK 654 EUR 64 January 15, 2021 1
GBP 208 EUR 229 January 15, 2021 0
SEK 293 EUR 28 January 15, 2021 0
SEK 209 EUR 20 January 15, 2021 0
GBP 77 EUR 84 January 15, 2021 0
GBP 67 EUR 74 January 15, 2021 0
DKK 1,999 EUR 268 January 15, 2021 0
SEK 77 EUR 7 January 15, 2021 0
GBP 43 EUR 48 January 15, 2021 0
SEK 67 EUR 6 January 15, 2021 0
GBP 43 EUR 47 January 15, 2021 0
GBP 37 EUR 40 January 15, 2021 0
GBP 28 EUR 31 January 15, 2021 0
GBP 22 EUR 25 January 15, 2021 0
SEK 43 EUR 4 January 15, 2021 0
SEK 43 EUR 4 January 15, 2021 0
SEK 37 EUR 3 January 15, 2021 0
GBP 15 EUR 16 January 15, 2021 0
SEK 28 EUR 2 January 15, 2021 0
SEK 22 EUR 2 January 15, 2021 0
SEK 15 EUR 1 January 15, 2021 0
DKK 141 EUR 19 January 15, 2021 0
DKK 75 EUR 10 January 15, 2021 0
CHF 82 EUR 75 January 15, 2021 0
DKK 105 EUR 14 January 15, 2021 0
DKK 242 EUR 32 January 15, 2021 0
DKK 15 EUR 2 January 15, 2021 0
DKK 10 EUR 1 January 15, 2021 0
GBP 0 EUR 0 January 15, 2021 0
DKK 1,483 EUR 199 January 15, 2021 0
DKK 15 EUR 2 January 15, 2021 0
DKK 13 EUR 1 January 15, 2021 0
DKK 27 EUR 3 January 15, 2021 0



NPEB/X>:3—OE 7> /KK 772 RFC/FD

W (HVY) Wi (GeY) Tt A AREBHR (2—1)
DKK 237 EUR 31 January 15, 2021 0
DKK 0 EUR 0 January 15, 2021 0
SEK 0 EUR 0 January 15, 2021 0
CHF 0 EUR 0 January 15, 2021 0
DKK 24 EUR 3 January 15, 2021 0
DKK 5 EUR 0 January 15, 2021 0
DKK 8 EUR 1 January 15, 2021 0
DKK 1,270 EUR 170 January 15, 2021 0
CHF 1 EUR 1 January 15, 2021 0
CHF 2 EUR 2 January 15, 2021 0
CHF 5 EUR 5 January 15, 2021 0
CHF 3 EUR 3 January 15, 2021 0
CHF 5 EUR 5 January 15, 2021 0
CHF 4 EUR 4 January 15, 2021 0
CHF 8 EUR 7 January 15, 2021 0
CHF 9 EUR 8 January 15, 2021 0
CHF 25 EUR 24 January 15, 2021 0
CHF 36 EUR 33 January 15, 2021 0
CHF 48 EUR 45 January 15, 2021 0
GBP 655 EUR 723 January 15, 2021 0
CHF 83 EUR 77 January 15, 2021 (1)
CHF 436 EUR 405 January 15, 2021 2)
CHF 510 EUR 473 January 15, 2021 3)
CHF 688 EUR 638 January 15, 2021 3)
PY 2,960,186 EUR 23,444 January 15, 2021 (133)
EUR 717,940 DKK 5,344,800 January 15, 2021 (448)
EUR 1,451,068 SEK 14,930,300 January 15, 2021 (35,735)
EUR 16,169,944 GBP 14,747,300 January 15, 2021 (84,766)
EUR 37,806 JPY 4,774,005 January 15, 2021 211
EUR 28,062 IPY 3,551,538 January 15, 2021 94
EUR 24,030 JPY 3,041,317 January 15, 2021 81
EUR 4,585 JPY 580,259 January 15, 2021 16
EUR 2,677 JPY 338,043 January 15, 2021 15
EUR 2,003 JPY 252,958 January 15, 2021 11
EUR 1,426 JPY 180,180 January 15, 2021 8
EUR 527 JPY 66,657 January 15, 2021 3
EUR 4,493 JPY 570,245 January 15, 2021 3
EUR 461 JPY 58,328 January 15, 2021 3
EUR 299 JPY 37,867 January 15, 2021 2
EUR 297 JPY 37,602 January 15, 2021 2
EUR 253 JPY 31,970 January 15, 2021 1
EUR 197 JPY 24,881 January 15, 2021 1
EUR 155 JPY 19,634 January 15, 2021 1
EUR 104 JPY 13,236 January 15, 2021 1
EUR 395 CHF 428 January 15, 2021 0
EUR 1 JPY 250 January 15, 2021 0
EUR 166 DKK 1,239 January 15, 2021 0
EUR 337 SEK 3,410 January 15, 2021 2)
EUR 3,772 GBP 3,436 January 15, 2021 (15)



NPEB/X>:3—OE 7> /KK 772 RFC/FD

e (EWY) meg (5E9) it 51 H REBURL (2—1)
Y 12,172,764,576  EUR 96,523,529 January 15, 2021 (663,131)
EUR 1,166,570  USD 1,380,000 January 15, 2021 43,898
CZK 29,440,000  EUR 1,083,176 January 15, 2021 41,225
NOK 6,160,000  EUR 568,940 January 15, 2021 16,094
EUR 1,329,688  GBP 1,200,000 January 15, 2021 7,030
SEK 3,000,000  EUR 292,334 January 15, 2021 6,415
GBP 500,000  EUR 545314 January 15, 2021 5,794
EUR 411,509  GBP 370,000 January 15, 2021 3,689
EUR 187,399  CHF 200,000 January 15, 2021 2,841
NZD 770,000  EUR 447,085 March 17, 2021 2,612
EUR 156436 GBP 140,000 January 15, 2021 2,127
HUF 45,790,000  EUR 124,505 January 15, 2021 1,005
EUR 243,186  GBP 220,000 January 15, 2021 699
EUR 121,932  GBP 110,000 January 15, 2021 689
EUR 122,622  USD 150,000 January 15, 2021 593
EUR 37,246 CHF 40,000 January 15, 2021 335
EUR 457754  GBP 415,000 January 15, 2021 335
EUR 99,633  NZD 170,000 January 15, 2021 230
EUR 44282  GBP 40,000 January 15, 2021 194
EUR 622,903  GBP 565,000 January 15, 2021 152
EUR 120,112  CHF 130,000 January 15, 2021 149
EUR 22,096  GBP 20,000 January 15, 2021 53
EUR 111,012 NZD 190,000 January 15, 2021 (85)
EUR 232,392  DKK 1,730,000 January 15, 2021 (135)
EUR 181,052  NZD 310,000 January 15, 2021 212)
EUR 140,555  PLN 640,000 January 15, 2021 (587)
EUR 3,094364  DKK 23,030,000 January 15, 2021 (1,075)
PLN 695,000  EUR 154,599 January 15, 2021 (1,327)
EUR 902,024  GBP 820,000 January 15, 2021 (1,792)
EUR 295,748  GBP 270,000 January 15, 2021 (1,850)
GBP 310,000  EUR 343,699 January 15, 2021 (2,013)
EUR 460,671  GBP 420,000 January 15, 2021 (2,259)
GBP 450,000  EUR 498,404 January 15, 2021 (2,407)
GBP 510,000  EUR 564,230 March 17, 2021 (2,671
EUR 446960  NZD 770,000 March 17, 2021 (2,737)
EUR 124269  SEK 1,280,000 January 15, 2021 (3,196)
GBP 450,000  EUR 500,158 January 15, 2021 (4,162)
EUR 120336 AUD 200,000 January 15, 2021 (4,340)
USD 274,666 NZD 390,000 March 17, 2021 (4,619)
EUR 144,709  AUD 240,000 January 15, 2021 (4,902)
GBP 550,000  EUR 611,482 January 15, 2021 (5,263)
GBP 315000  EUR 352,925 January 15, 2021 (5,728)
EUR 159,434  NZD 284,000 January 15, 2021 (6,628)
USD 350,000  EUR 291,756 January 15, 2021 (7,021)
EUR 229,084  AUD 380,000 January 15, 2021 (7,800)
HUF 238,420,000  EUR 664,979 January 15, 2021 (11,470)
EUR 693,679  SEK 7,090,000 January 15, 2021 (12,364)
EUR 554476  AUD 910,000 January 15, 2021 (12,801)
EUR 816,108  AUD 1,330,000 January 15, 2021 (12,990)



NPEB/X>:3—OE 7> /KK 772 RFC/FD

e (EWY) meg (5E9) it 51 H REBURL (2—1)

USD 530,000  EUR 449,590 January 15, 2021 (18,420)
RUB 140,680,000  EUR 1,564,437 March 17, 2021 (22,430)
EUR 682,483 SEK 7,105,000 January 15, 2021 (25,054)
EUR 1,021,255  NZD 1,800,000 January 15, 2021 (31,251)
EUR 1,630,987  NZD 2,905,000 January 15, 2021 (67,642)
(930,533)

SETIEELASN TS, IRIEOMAHIZ B s L TBIREN TV,

U/ESS
20204-12 7 31 H BIfE
mE 2K gt I (i AT
BERT e
EUR 17 FUT EURO-BTP Mar-21 2,583,150 12,040
EUR 7 FUT EURO-BUXL 30Y BND Mar-21 1,578,780 6,460
EUR 50 FUT EURO-OAT Mar-21 8,393,500 23,120
GBP 33 FUT LONG GILT Mar-21 4,922,929 43,841
EUR 83 FUT SHORT EURO-BTP Mar-21 9,399,750 5,810
EUR 20 FUT EURO-BOBL Mar-21 2,704,000 (1,699)
EUR 32 FUT EURO-SCHATZ Mar-21 3,592,960 (1,080)
uUSD 7 FUT US 10YR ULTRA Mar-21 888,708 (5,596)
34,063,777 82,896
TEER g
EUR (76) FUT EURO-BUND Mar-21 (13,505,200) (7,959)
UsD ®) FUT US LONG BOND(CBT) Mar-21 (1,124,110) 11,903
USD 4) FUT US ULTRA BOND CBT Mar-21 (691,048) 7,448
USD (19) FUT US 10YR NOTE (CBT) Mar-21 (2,132,667) 137
(17,453,025) 11,529
94,425



BHAD 7K

NPEB/X>:3—OE 7> /KK 772 RFC/FD

20204£12 H 31 H BIAE
— : POBRFIE RIS
W i 22 (=—m) (2—n)
EUR 950,000 Receive Floating (EURIBOR 6M) - Pay Fixed (-0.4185%) September 09, 2025 (131) (2,024)
950,000 a13n (2,024)
AT AT T
20204F12 7 31 H BifE
\ » = . SHI4E
SN i ZHL—h LHL—] A *(f%%)ﬁ
GBP 4,890,000 3.2925% FIXED UKRPI + 0 bps March 15, 2030 52,645
GBP 355,000 3.202% FIXED UKRPI + 0 bps March 15, 2030 (832)
GBP 670,000 3.315% FIXED UKRPI + 0 bps May 15, 2030 6,252
GBP 190,000 3.315% FIXED UKRPI + 0 bps November 15, 2040 673
GBP 200,000 3.32% FIXED UKRPI + 0 bps November 15, 2040 1,091
GBP 100,000 3.3825% FIXED UKRPI + 0 bps December 15, 2040 3,140
62,969



LM - XEEH7 - T5XFD

LM - XEfE#H27 - T5RAFD GEEHBEERERER)
FE1TAEA~SE17987 (20204£10A 8 H~2021%4 A 7 H)

Sy B | BIRIEE sk M

Rt | R
O 5 | EE LTREWE S X —OKE RV TOAEICFEMEE 21T, ErtMPEO PRI ESY B L GEREZITTWET,
LM KEfEFHFEaT - TIA - v P =7 7 0 FRGAEHRE BPERENRE LET, o, AHESICEERE T 2550
VEXE

TL UTKRE M TOAES 2 FERE R LET,

QLT 72 FDILHEHA
Péﬁ‘ (=]
&

NE—77 vk

LM-KEfEa7 77 A
¥ =77 v F
MLOA i BR | AMSESEPEAS OREIITRIR 2R T A

sy B B[ RER (FAIE LCEA 7R, (REROHAITBEER) 12, DB EHIESW TR AI TV ET,




LM - XEEH7 - T5XFD

N F o -7
B T—=LN=J « "= VA R e e
R R A T e S Sl
(R~ = 2 ) WA R e | Flie  m
o [BR mm W T M S
GIEE) 105 W el % % % %
J f§
i i % % % % % m5m
1508 (20185117 7 H) 8, 309 18 N0.3 15,578 NO0. 4 109. 0 60. 4 — 43, 547
1518 (20188127 7 H) 8,311 18 0.2 15, 663 0.5 107.5 49.0 — 43, 544
1524 (201941 A 7H) 8,116 18 A2.1 15, 281 N2. 4 105.9 54.9 — 42,473
1534 (201942 A 7 H) 8, 328 18 2.8 15, 626 2.3 106. 4 46. 7 — 43, 243
1544 (2019423 A 7 H) 8, 441 18 1.6 15, 935 2.0 104. 0 50. 4 — 43, 751
15541 (2019424 A 8 H) 8, 563 18 1.7 16, 174 .5 101.5 29.9 — 43, 489
15641 (201945 4 7H) 8, 523 18 N0.3 16, 113 NO0. 4 100.9 37.0 — 42,677
1574 (201946 A 7 H) 8, 457 18 N0.6 16, 003 N0. 7 100. 2 23.7 — 41, 863
15841 (2019427 A 8 H) 8,574 18 1.6 16, 206 1.3 100. 2 27.7 — 42,638
15941 (201948 A 7 H) 8, 469 18 A1.0 16, 157 N0.3 103. 1 29.1 — 40, 790
16041 (2019429 A 9 A) 8, 595 18 1.7 16, 402 .5 101.8 32.5 — 41,101
16141 (20194104 7 H) 8, 608 18 0.4 16, 483 0.5 99. 4 29.6 — 39, 998
1624 (20194E118 7 H) 8,711 18 1.4 16, 651 .0 102. 7 39.7 — 39, 356
16341 (20194128 9 A) 8, 694 18 0.0 16, 634 A0. 1 102.0 46.0 — 36, 032
164 (20201 A 7R) 8,735 18 0.7 16, 673 0.2 100. 4 59.0 — 35, 209
16541 (202022 A 7 H) 8,947 18 2.6 17,115 2.6 100. 5 53.5 — 34, 353
16641 (202023 A 9 A) 8,392 18 A6.0 17,072 ANO0. 2 102.0 40. 3 — 31, 760
1674 (2020824 A 7RH) 8, 465 18 1.1 17,276 1.2 99.5 69. 6 — 31, 561
16841 (202025 4 7 H) 8,475 18 0.3 16, 976 yAN Y 96. 2 40.5 — 31, 594
16941 (2020426 A 8 A) 8,937 18 5.7 17, 658 4.0 91.7 32.3 — 32,228
17041 (2020827 A 7 H) 8, 864 18 N0. 6 17,518 ANO0. 8 95.9 28.7 — 32,371
1714 (2020828 A 7 RH) 8, 896 18 0.6 17, 456 NO0. 4 98.3 14. 4 — 35, 141
17241 (2020829 A 7 H) 8, 845 18 NO0. 4 17, 403 N0.3 98. 6 23. 4 — 34, 788
1738 (20204104 7 B) 8,719 18 AN1.2 17, 270 ANO0. 8 99. 1 11.9 — 29, 237
1743 (20206115 9 H) 8, 587 18 A1.3 16, 920 AN2.0 98. 3 11.5 — 26, 681
17581 (2020612 7 H) 8, 691 18 1.4 17, 066 0.9 98. 2 13.8 — 26, 725
17641 (202141 A 7 H) 8, 589 18 A1.0 16, 908 NAN0.9 97.9 17. 1 — 26, 009
17781 (202142 A 8 H) 8,735 18 1.9 17,190 7 100. 2 11.5 — 26, 378
17811 (202143 A 8 H) 8,733 18 0.2 17, 319 0.8 99. 6 11.4 — 26, 233
17941 (202144 A 7 H) 8, 853 18 1.6 17, 561 4 99.5 17. 4 — 26, 544
(1) %ﬁgﬁhéﬁﬁ)ﬂé?@i TP AIA Fry
() Y77y MITBBEEETEMANE T O T, MEHFRMALE ) HEREWIR) THREEFGERMALSR ) (XRELRETR L T £,
(1) EFRIWRITE R R —Fe bR,
(1) A LRIZFTAHE RO R EZZEF N TEY T8 A,



LM - XEEH7 - T5XFD

OB /ER A DEAEMEE & TR FDHERS

AP
B . = ANA—=T s R= A R L [ 2
s % F s % F
(€' p) ! % % % % %
20204210H 7 H 8,719 — 17, 270 — 99. 1 11.9 —
H174H 108K 8, 625 Al 1 17,076 Al 1 99. 4 10.8 —
# )
20204£11H 9 H 8, 605 AL 3 16, 920 N2.0 98.3 11.5 —
# "\
20204E1101 9 H 8, 587 — 16, 920 - 98.3 11.5 —
1758 1LAR 8,714 1.5 17,106 1.1 98.3 11.3 —
# R
20204E120] 7 H 8,709 1.4 17, 066 0.9 98.2 13.8 —
(€ i)
20204212H 7 H 8, 691 — 17, 066 — 98. 2 13.8 —
#1761 12A K 8,703 0.1 17, 050 AO0. 1 98. 4 18.7 —
# *)
20211 H 7H 8,607 AL.0 16, 908 AN0.9 97.9 17.1 —
# "\
20214E1 H 7 H 8, 589 — 16, 908 - 97.9 17.1 -
H1TTH 1 AR 8, 704 1.3 17,084 1.0 100. 2 12.1 —
# R
202142 H 8 H 8,753 1.9 17,190 1.7 100. 2 11.5 -
(€ i)
202142 H 8 H 8,735 — 17,190 — 100. 2 11.5 —
H178H 2 AR 8, 590 A1 7 16, 995 Al. 1 100. 8 11.0 —
# )
202143 H 8 H 8,751 0.2 17,319 0.8 99.6 11.4 —
# "\
202143 H 8 H 8,733 — 17,319 - 99.6 11.4 -
H179H 3 AR 8, 883 1.7 17, 568 1.4 100.9 17.7 —
#
20214 H 7 H 8,871 1.6 17, 561 1.4 99.5 17. 4 -
() WIRFEHEAMAAI L T E A A A, BRI B b ¢,
(8) 477> RIIBEEERAMANE T O T, MERMASE ) (Rt TREETGRERMALRE ) IR RA T L TR0 £,
(1) A I B R — SRR,
(8) AN RIT TR E IO FEEZ 2N TR TR A,



LM - XEEH7 - T5XFD

OUERHDERZA L SHRDERAH
[(REMBEDHT]

KEMEHFTSE, PREITZ SOFIENY 2 ER (AT T LE L, Bloaikd, Fiflan b oA 200 7 FronBNcE kL,
R OIEFALAHET & OWIRFDILN 572 2 &R0, KERMEREOMREZIT . AN T U HBEHE~OBITEENIAE Y | KEOBIAZE A~
OMERBIB LT Z L b, HERO ) A7 FRELHAT S < FIEY (300157 U E Ui, Modid, KEHES LRowiEi =o
FRA T CREEN LT CIl R E HH D 2 L1220 | S 7 UHBHEC X 5B RIS 5 MBS O B & 215 5,
FIEIDIF EF UE Uiz, MIO®RFEE, FRav T OA VAOU 7 F o ERBEL BFTEBSIEFLT 2 L ORITRILR -7 2 &0, Bk
PERF IR DAL 2 52T CORER R OB BT L O R BIEN 572 &g Lt FEVIEEF LE Lz, 2o X5 RBREOH, SIERBID
HAARHOMHERITT T 22.8% (DELEFHKEN—R) L0 RUFv—I DT T AL T% %1 1% LRV L,

LERfZB]
TEIRNE 7 2 — DK FAERTAARICRE 21T LM - KEER T - 7 IR - v =7 7 0 B 2RI E 2TV, BILMEO T
EHMRREZ AR LER— N7+ ) AOEMIEH TEVWD £ LT,

[5B&]

SEHEMEEEN R A E R ORI FIRAFZ MR L, 1 02470 BHAAL CHITANHI8M, S517518M ., F176118M ., H177H18M. 55178118
M. H179HN8H OIS B A TV E L7e, 7Zrds, IEEBLICTEY Lo e RIFRIC S & £ L CIMEFEETICE IR L, IR O IA S #HI I
DEEMEZATNET,

[S&DERAS]

KERFICE LT, BSOS rRHian oA L AD D 7 FUoEROEREZ T T, REIEEIEF{L~OYENE £ > T
F, —H T, HRa U A R EYGER OB AN E X EESSLE T, KEIRAE R R # S (FRB) 1320214F 3 A 0 K# 2B
HHZEA S (FONC) TARBOE OBURMER 208 LE Lo, FOMCA >3 — 512 X BB GA RaE L Tk, 20234 K & T v &FfECE 2kt 1
HRBEULIREINE LT,

ZHLERET, Y77y NiXZhE e, MABEHRDOEHRY 27 L&D 27 IZBE L2828 IR L, (FiEMPE 0 I
BEZ HE L CEM 21T FETT,



O10%=YNERBAM

LM - kEfEHa7 - 75RXFD

(20204£10A 8 H~20214£4 A 7 A)

H1TARI~ 517981
I g D
! : e W] k% : % =
M %
(a) 15 7t #H i 20 0.230 | (a) 15 FEHRIN = (1R 0 W 8 SEHE AR X {3 FEMN ==
( & 8 = ) (15) (0.176) | Zit Li=B&0EN O
( W %8 & # ) (2 0.027) | oAl s BSAMEREORM, QENTDZ 72 ROEHE, BAZO
MR AL O R
( = % = ft ) (2 (0.027) | EFMEOER, HIEaHDDOERKOFETORN
(b) 52 B &£ 5t F & # 1 0.010 (b) 72 B ZFE AR = BN 0 78 B Z 3t T A0kh -+ VERIR 0 5% 25 HE D 4
REEEFEIL, FMERSORE O, FE M A S ok
(e - A7 v a ) (1) (0.010)
) £ o W % H 1 0.012 | (@Z0MmBA="1ERME0OZ Ot e+ (ERRBR O F L% 50 &
( &/ &% & H ) (1) (0.009) | REEMT, MIMIBT DESITHICTH O BMEEORE R OE LD
%h - WEOBIREICET 2B
( & & & B ) (0) (0.003) | EARMI, BEABEASIIIAD 77 v FOEAICR LB
= 7t 22 0.252

TERIITR O V-2 FEvEAMERI, 8, TOSH T,

() TR O GHABIZE O D2 b OIIHEBE L ET) (T, BN - BRI L0 2N BICEB R b 2720, MEEC I EHL

ERRTT,

(&
(&

GEHET,

BB Z L ICHREINE AL THY £,
FRAFBLETFEERBLIOZOMBEIL, 207 7> RBHAANTOSBIEEELEN KL 7285D 55, B 7 72 FITHIGET b D%

() FHFEF 1 OHZY Oz ZROR M (FRWMOmEZ &) % (ERIM oA EEME CBR L TI002 Rk Lzt 0T, HE L
WG SALRTIEIE AL TH Y £7,



d

OB R UHEIDIKR

LM - kEfEHa7 - 75RXFD

(20204£10A 8 H~20214£4 A 7 A)

| ABREERSAESORE. RIOKR
B 1TAR~ 1791
& i % TE fig i)
5] £ & % 5] Ei & il
Tn TH Tn TH
LM« KEERKR2T « TT7RA <P —T7 7K 128, 656 211, 883 2,238, 266 3, 695, 208

() HALA T8 T,

OFEERA EDEGHKIRF

(20204£10A 8 H~20214£4 A 7 A)

ZHN TSN ER A,

Tl

[FUBBIEA & 13, BB OBEE BT DI L A IO HUE Sh 2 FIEBMEA T,

REREANSIFERELTCVAREERZASHOBETAIKAR (20204108 8 B~2021 4 B 7 &)
FUEFEHIIZIWER A,
OB#IZLEDYET 7> FDOERTE - BHRR (20204E108 8 B~20214E 4 B 7 A)
FMEE IS WER A,
OMAEEDAM (20214 4 A 7 BEE)
. BRAEARS
H1T3HIR H1TIHIR
o i 0K T ¥ W &
TH TH TH
LM« KEER2T « TT7RA <P —T7 7K 17,723,991 15, 614, 381 26, 608, 467
() BRI T,
HIBBETICB T AHABEOHMIZ X £ LT BROBRBREEEONENREE 4 T8RS0,



OB EIFEMEDERL

LM - XEEH7 - T5XFD

(20215 4 A 7 HRFE)

B q H1T9HIR
- 7 fili il e xR
TFH %
LM -« kEfEiFaT « IR v —T7 57K 26, 608, 467 100.0
BEGHE FEM PR e 26, 608, 467 100. 0

() FPAIER O HAL A 28045 Co
(€]
()

LM - KEEHK2T « 7T R« P =T 7 0 FIZBWT, YIERIIRICK T 2MEEAMEE (48, 264, 589 M) DRE(SFtM pEREH
(51, 585, 344FHM) (ZkF7 5 Lb3#1393. 6% T,
AMEREEFEIL, YRR OB & o 28 [E O A BE B EMGOMEIC L 0 AERE L2 b0 T, k. 40 7 BICRIT 5 &k

FL— ME, LK FL=109. 82, 1A ¥ a~XY=54456, 177 2L L7 =19.637TH, 11T /L—7)L=1.43/, 100 > KX T

JLET=0.76/4 TT,

O&E. BfE. TARUEEMEDINR

(D) 2IELOH
1087\ Z#fHEE (C/ D)

3,107,0890
8,587M

3,074,94600
8,691M

3,028,279R
8, 589M

3,019, 7048
8, 735M

3,004, 1598
8, 733M

= B H1TAHR ESYIES 176K E1TTHR 178K H1TIHIR
- 20204511 H 9 HBLE 202045128 7 HBLE|20214E 1 B 7 HEBLE|20214E 2 H 8 HEBIFE|20214E 3 H 8 HELE 2021454 A 7 HBLE
=] =] = = = =
A BE 21, 365, 959, 930 26,857,595, 425 26, 231,981,052 26,443,452, 217 26,297, 381,295 26, 608, 467, 885
LM KEESaT 757 w77/ REER) | 26, 749, 265, 950 26,790, 231, 867 26,074,973, 674 26, 443, 452, 217 26, 297, 381, 295 26,608, 467, 885
ERVON 616, 693, 980 67, 363, 558 157,007, 378 - - -
B) &fE 684, 536, 218 132, 389, 835 222,089, 150 65, 142, 113 63, 490, 245 64,134,419
AALUEE 7 B4 55,927, 602 55, 349, 028 54, 509, 022 54, 354, 672 54,074, 862 53,971, 632
RN 3 ok 616, 693, 980 67,363, 558 157,007, 378 - - -
HRAME T 11,757,820 9,544,193 10, 425, 438 10, 635, 977 9,282, 327 10,020, 227
T DAL H 156, 816 133, 056 147,312 152, 064 133, 056 142,560
(C) #EEMREE(A—B) 26, 681,423,112 26, 725, 205, 590 26, 009, 891,902 26, 378,309, 504 26, 233,891,050 26, 544, 333, 466
JLAR 31,070, 890, 000 30, 749, 460, 000 30, 282, 790, 000 30, 197, 040, 000 30, 041, 590, 000 29, 984, 240, 000
U 25 4 A 4,389,466,288 | A 4,024,254,410 | A 4,272,898,098 | A 3,818,730,496 | A 3,807,698,950 | A 3,439,906,534

2,998, 4240
8,853M

<{ERLFIH>

(1) FEARDIRIL
YR T AR
YRR B INER E e AR
R BRI AR

() FTEARDXKMA

33, 534, 610, 000
245, 000, 000
3,795, 370, 0001

MG PERERDS TARR A TE> TV | Z 0743, 439,906, 534 TH Y £ 77,




LM - kEfEHa7 - 75RXFD

OEHEDIKIR
174390 F1758] F1761] HE17TH 1784 1798
I H 20204E10H 8 H~ [20204E11 H 10 H ~ |20204E12H 8 H~ [20214E 1 H 8 H~ [20214E 2 A 9 H~ |20214E3 H 9 H~
20204E11H 9 B |20204E12H 7H |20214E1 A 7H (2021462 A48 H (202143 H8H |202144 A 7H
A A A A A A
(A FiGFEHFTEERE A 341,712,635 383, 861,820 A 245,000, 683 506, 847,901 54,740,178 424, 611,964
FEEE 8, 649, 744 390, 440, 049 1,313,611 510, 104, 506 55,658, 348 424,711, 182
FEHE A 350,422,379 A 6,578,229 A 246,314, 294 A 3,256,605 A 918,170 A 99,218
(B) 1EFt3RENE A 11,914,636 A 9,677,249 A 10,572,750 A 10,788,041 A 9,415,383 A 10,162,787
(C) HHEFEE(A+B) A 353,687,271 374,184,511 A 255,573,433 496, 059, 860 45,324,795 414,449,177
(D) mIfARRHBEES 274,204,534 A 133,519,329 182, 869, 991 A 126,277,417 313,928,432 304, 641, 465
(B) BMEREELES A4, 254,055, 949 A4, 209,570,624 A4, 145,685, 634 A4, 134,158, 267 A4, 112,877,315 A4, 105,025, 544
(Fic, 24 % AH 24 %8) (1 4,634,318,211) | ( 4,589,385,584) | ( 4,519,815,253) | ( 4,512,591,662) | ( 4,489,554,545) | ( 4,480,983, 671)
(FEE R A %5) (/\8,888,374,160) | (A\8,798,956,208) | (AS8,665,500,887) | (AS,646,749,929) | (AS8,602,431,860) | (A8,586,009,215)
(F) #(Cc+D+E) A4, 333,538, 686 A3, 968, 905, 382 A4, 218,389,076 A3, 764, 375,824 A3, 753, 624,088 A3, 385,934,902
@) WENES A 55,927,602 A 55,349,028 A 54,509,022 A 54,354,672 A 54,074,862 A 53,971,632
REFBEEE (F+G) A4, 389, 466, 288 A4,024, 254,410 A4,272, 898,098 A3, 818,730, 496 A3, 807, 698, 950 A3, 439,906, 534
BIMEREZEHS 4 A4, 254,055, 949 A4, 209, 570, 624 A4, 145, 685, 634 A4, 134, 158, 267 A4, 112,877,315 A4, 105,025, 544
(Fic, 24 % AH 24 %8) (1 4,634,382,738) | ( 4,589,465,579) | ( 4,519,815,253) | ( 4,512,784,509) | ( 4,489,554,545) | ( 4,480,983, 671)
(FEEHE AR FH 1 %5) (/\8,888,438,687) | (A\8,799,036,203) | (AS8,665,500,887) | (AS,646,942,776) | (AS8,602,431,860) | (A8,586,009,215)
4 B HEi FE S 24 1,630, 206, 353 1,622, 828, 569 1,609, 205, 341 1,620, 647, 286 1,618,535, 752 1,633,674, 859
MRS 4 AL, 765,616, 692 AL, 437,512, 355 A, 736,417,805 Al, 305,219,515 Al, 313,357, 387 A 968,555, 849
() HIEORBOH T (A) BEFEHFTEBBIIFMROERZIZ LD bDEEAET,

()
()
(€3]

(1)

HRIE DRI T (B) ISR (1 ME AL X D BB S Y A2 G CTRR LTV ET,

BIEORMOF T (B) BIMEEERBE & H 5013, [FREOBMFREDE, BMREZ LI e A E 25 L3I\ 2SS 2 VN ET,
EREMPE DE DI HITAR D HERDO EE UL 82 HFET 5120 ET BB M & LT, ZtZ WMo 9 bIRGESE A~ 5 FEkH 2 B
W BEHD 10055 DS0F M4 % K fh»> TR Y £,

Syl A O G

FITANGE R MIRRIC I 5 B FAEERE OB S 50N (73,977, 930M) . o FAERRS: - MU RIB &A% O A MiFESR 518848 0M) . 5
FERIEKICBUE 3 2 INZS &4 (4, 634, 382, 73811) I3 L OVrBLHE(AESL 4 (1, 612, 156, 025M) X Y /3l x5 #£136, 320, 516, 6931 (1
A2%7292,034M) THH, 9555927,602[0 (1 HH472018M) ZoEeHLE LTBY £,

F LTSI SRS I 1 B 2 bR % OB S SN (67, 537, 306[1) . 2 1EERT: - MEURAMIE % oA MRS RSE (M), 7
FERRICHUE 3 2 AR FE S (4, 589, 465, 57T9M) 35 X OVyBELHEMAINZ 4 (1, 610, 640, 29119) & 0 SyEd kb SUNAE L6, 267, 643, 17611 (1
AY7-92,038[1) THY., 9555 349,028/ (1 Y=V 18M) ZoEERHL LTHY 7,

FLT6HIFI R MIMIRIC I 1 B B FAHEERE OF S 5N (65, 147, 891) . o FAERRE: - MR IB &A% O A MiFE AR5 182848 0M) . &
FERIRICBUE 2 INES &4 (4, 519, 815, 25311) I3 L OVrB HE(MAE L4 (1, 598, 566, 4721) X /il x5 4£136, 183, 529, 616/ (1
AX%7292,0411) THH ., 9 554,509,022 (1 HH72018M) ZolesH s LTBY £7,

ETTH R A RIRIC I 2 B A PEER#E OB Y HUNEE (75, 794, 53219) . e TR - Ml IR &M% O A MRS Eass (M), 17
FEREKICHE T 2 A TS 4 (4, 512, 784, 5091) F5 X OVl HEGRASNZ 4 (1,599, 207, 42619) X 0 43fid xf 5 4%1%6, 187, 786,467 (1
A2%7292,049M) ThHV, 5 554,354,672 (1 HH472018M) ZoEesH s LTV £7,

E1TSHIR R IR RIC I 1T 2 B A4 OEL SRS (60, 181, 402M9) . 2o FHHERRE - Ml /Rl % O A iliFE A R4 (0M) . 17
FERIEKICBUE T 2 INES &4 (4, 489, 554, 5451) 8 K OVrBCLHE(AE L4 (1, 612,429, 2121) X Y Sl x5 #£136, 162, 165, 159M (1
A¥%7292,051[1) THY., 9H54,074,862[9 (1 HH47=018/) ZollesHs LTHBY £7,
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EH:E;E% ABU DHABI GOVT 2.5 970 1, 000 109, 858 2022/10/11
CASH MGMT BILL — 1, 380 1,379 151, 532 2021/ 5/18
COLOMBIA GOVT 5.625 290 336 36, 979 2044/ 2 /26
FED REPUBLIC OF BRAZIL 5. 625 810 852 93, 659 2041/1/7
FED REPUBLIC OF BRAZIL 5.0 450 434 47,675 2045/ 1 /27
KUWAIT INTL BOND 3.5 1, 060 1,171 128, 626 2027/ 3 /20
REPUBLIC OF INDONESTA 3.75 680 701 77,017 2022/ 4 /25
REPUBLIC OF INDONESTA 5.125 400 476 52, 280 2045/ 1 /15
REPUBLIC OF INDONESTA 5.25 940 1, 140 125, 263 2047/1/8
REPUBLIC OF KENYA 6. 875 200 220 24, 197 2024/ 6 /24
REPUBLIC OF PANAMA 4.5 270 301 33,125 2056/4/ 1
REPUBLIC OF PERU 6.55 90 123 13, 597 2037/ 3 /14
REPUBLIC OF PERU 5. 625 400 543 59, 707 2050/11/18
RUSSIA GOVT 4. 875 800 871 95, 676 2023/9/16
RUSSIA GOVT 7.5 18 21 2, 364 2030/ 3 /31
STATE OF ISRAEL 2.75 230 241 26,518 2030/ 7/3
STATE OF ISRAEL 3.375 210 214 23,552 2050/ 1 /15
T-NOTE INFLATION INDEX 2.125 1, 100 1,911 209, 868 2040/ 2 /15
T-NOTE INFLATION INDEX 2.125 800 1, 382 151, 822 2041/ 2 /15
T-NOTE INFLATION INDEX 0.75 1, 060 1,418 155, 742 2042/ 2 /15
US T STRIP PRINC — 2,780 1,427 156, 811 2049/ 5 /15
US TREASURY NOTE 1.875 350 355 39, 006 2022/ 1 /31
US TREASURY NOTE 2.125 10 10 1,122 2022/ 5 /15
US TREASURY NOTE 0.25 50 49 5, 488 2023/11/15
US TREASURY NOTE 2.25 130 137 15, 093 2024/ 4 /30
US TREASURY NOTE 1.75 10 10 1, 145 2024/ 7 /31
US TREASURY NOTE 0.375 70 69 7, 604 2025/ 4 /30
US TREASURY NOTE 0.25 34, 890 34, 290 3, 765, 763 2025/ 5 /31
US TREASURY NOTE 0.25 240 235 25,874 2025/ 6 /30
US TREASURY NOTE 0.25 150 146 16, 083 2025/10/31
US TREASURY NOTE 0.375 10 9 1,077 2025/11/30
US TREASURY NOTE 0.375 200 195 21, 480 2026/ 1 /31
US TREASURY NOTE 0.5 1, 540 1,476 162, 106 2027/ 6 /30
US TREASURY NOTE 0.5 30 28 3,135 2027/10/31
US TREASURY NOTE 0.625 4,620 4, 420 485, 488 2027/12/31
US TREASURY NOTE 0.75 10, 570 10, 185 1, 118, 537 2028/ 1 /31
US TREASURY NOTE 1. 125 3, 140 3,100 340, 524 2028/ 2 /29
US TREASURY NOTE 0.625 760 696 76, 525 2030/ 5 /15
US TREASURY NOTE 0.625 160 146 16, 041 2030/ 8 /15
US TREASURY NOTE 0. 875 330 307 33,771 2030/11/15
US TREASURY NOTE 1.125 2, 640 2,177 239, 142 2040/ 8 /15
US TREASURY NOTE 3.125 3,230 3,773 414, 355 2048/ 5 /15
US TREASURY NOTE 2.0 2,250 2,100 230, 686 2050/ 2 /15
US TREASURY NOTE 1.25 8, 430 6, 506 714, 588 2050/ 5 /15
US TREASURY NOTE 1.375 6,610 5,270 578, 799 2050/ 8 /15
US TREASURY NOTE 1. 625 3, 750 3,191 350, 501 2050/11/15
US TREASURY NOTE 1.875 3,070 2,778 305, 171 2051/ 2 /15
HiJ7{& EE2% | PROVINCIA DE BUENOS AIRE — 520 190 20, 928 2023/ 2 /15
PROVINCIA DE BUENOS AIRE — 440 162 17, 881 2027/ 6 /15
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ekt % | ACE 2006-ASL1 A 0. 38863 55 13 1,515 | 2036/2/25
(Bx< 2M%) | AGL 2020-6A Al 2.174 480 481 52,912 | 2031/7/20
ALLEG 2019-2A AlA 1.61338 500 501 55,028 | 2033/1/19
APID 2021-35A A 1. 2486 310 309 34,035 | 2034/4 /20
ARES 2017-44A AR 1.0 520 520 57,106 | 2034/4 /15
ARES 2017-44A A2 1.59125 970 969 106,498 | 2029/10/15
BAMLL 2016-GG10 AJA 5. 829047 2,701 1,188 130,553 | 2045/8/10
BAMLL 2020-JGDN A 2. 856 940 960 105,485 | 2025/11/15
BBCCR 2015-GTP E 4. 5626 1, 890 1,791 196,713 | 2033/8/10
BFLD 2020-EYP F 4.306 1,280 1,279 140,569 | 2022/10/15
BOBA 2020-1A A 1. 4902 280 280 30,850 | 2032/1/20
BSARM 2004-8 12A1 3.914497 2 2 281 | 2034/11/25
BX 2018-IND H 3.106 700 700 76,897 | 2035/11/15
CECLO 2020-29A AIN 1.924 510 512 56,272 | 2031/7/20
CEDF 2016-5A AFRR 1.937 560 562 61,823 | 2031/7/17
CGOMT 2015-GC27 AS 3.571 590 632 69,437 | 2048/2/10
COMS 2015-3A AIR 1.2185 243 243 26,706 | 2028/ 7 /28
COMS 2015-4A AIR 1. 564 1, 660 1, 660 182,369 | 2032/7/20
CHT 2017-CSMO A 1.036 830 830 91,177 | 2034/11/15
CIFC 2020-2A Al 1.874 250 250 27,544 | 2032/ 8 /24
COMM 2013-CR12 AM 4.3 10 10 1,162 | 2046/10/ 1
COMM 2013-CR12 B 4,762 10 10 1,161 | 2046/10/ 1
COMM 2013-CR6 B 3. 397 939 960 105,518 | 2046/ 3 /10
CSMC 2006-C3 AJ 6. 330626 0.11076 0. 10965 12| 2038/6/15
CSMC 2006-C5 AJ 5.373 110 20 2,254 | 2039/12/15
CSMC 2017-CHOP G 5. 456 800 565 62,090 | 2032/7/15
CSMC 2017-TIME A 3. 6463 700 709 77,941 | 2039/11/13
CSMC 2018-J1 A2 3.5 3, 306 3,376 370,777 | 2048/ 2/25
CSMC 2019-RIO A 4.02351 1, 460 1,446 158,833 | 2021/12/15
CWHEL 2005-D 2A 0. 296 266 257 28,240 | 2035/11/15
CWHEL 2006-1 1A 0. 246 570 549 60,330 | 2037/1/15
CWL 2007-13 2A1 1. 00863 608 604 66,438 | 2047/10/25
CWL 2007-13 2A2 0. 90863 157 156 17,198 | 2047/10/25
DIV 2018-1 A 2.61 696 700 76,917 | 2038/7/20
DIV 2018-1 B 4.29 2,318 2,489 273,355 | 2038/ 7 /20
DRSLF 2019-75A AR2 1.0 280 279 30,741 | 2034/4/15
ECMC 2016-1A A 1. 45863 224 231 25,401 | 2066/ 7 /26
FCBSL 2019-1A A2 2.21775 500 500 54,928 | 2032/ 7/23
FHLMC #G04715 6.0 4 5 628 | 2038/6/1
FHLMC #G06172 .5 22 26 2,891 | 2038/12/1
FHLMC #G06409 6.0 62 74 8,173 | 2039/11/1
FHLMC #G06498 4.0 257 286 31,449 | 2041/4/1
FHLMC #G06669 6.5 6 7 862 | 2039/9/1
FHLMC #G07335 7.0 10 11 1,311 2039/3/1
FHLMC #G07697 4.5 79 88 9,736 | 2038/6/1
FHLMC #G61637 3.0 970 1,035 113,697 | 2047/9/1
FHLMC #J39722 3.0 20 22 2,458 | 2033/10/ 1
FHLMC #J40011 3.0 180 190 20,950 | 2033/12/1
FHLMC #Q17792 3.5 31 34 3,827 | 2043/5/1
FHIMC #Q29920 4.5 28 31 3,490 | 2044/11/1
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Wikt | FHLMC #Q45560 3.0 642 681 74,862 | 2047/1/1
(Bx< 2@ME) | FHLMC #Q45737 3.0 1,507 1,603 176,110 | 2047/1/1
FHLMC #Q45819 3.0 429 459 50,446 | 2047/1/1
FHLMC #Q45827 3.0 330 352 38,728 | 2047/1/1
FHIMC #Q52046 3.5 155 165 18,198 | 2047/11/1
FHIMC #Q55484 3.5 70 74 8,196 | 2048/4/1
FHLMC #U90316 4.0 27 29 3,283 | 2042/10/ 1
FHLMC #U99054 4.0 1,527 1,685 185,151 | 2043/6/1
FHLMC #U99076 4.5 118 133 14,615 | 2043/12/ 1
FHLMC #U99084 4.5 86 97 10,681 | 2044/2/ 1
FHLMC #U99091 4.5 36 40 4,485 | 2044/3/1
FHLMC #U99124 3.5 2,794 3, 054 335,429 | 2045/3/1
FHLMC #ZN0480 3.5 37 41 4,539 | 2042/10/ 1
FHLMC #ZN1436 5.0 34 38 4,203 | 2048/11/1
FHLMC #7T1596 5.0 31 35 3,844 | 2049/1/1
FHLMC 30YR POOL 1.0 300 300 32,964 | 2051/3/1
FHMR 2019-RRO1 X T0O 1.534 2, 500 239 26,331 | 2048/6 /25
FHMS K058 X1 10 0. 923979 9, 056 399 43,880 | 2026/ 8/25
FHMS K094 X1 10 0. 880208 998 64 7,074 | 2029/6 /25
FHMS K095 XAM 10 1. 237928 6, 200 584 64,140 | 2029/ 6 /25
FHMS K101 X1 10 0. 836092 1,197 75 8,256 | 2029/10/25
FHR 3281 AI 10 6. 324 357 74 8,154 | 2037/2/15
FHR 3621 SB 10 6. 124 31 6 668 | 2040/ 1/15
FHR 4099 ST 10 5. 894 748 147 16,192 | 2042/8/15
FHR 4194 BI 10 3.5 284 37 4,072/ 2043/4/15
FHR 4239 10 3.5 88 5 603 | 2027/6/15
FHR 4298 PI 10 4.0 137 6 752 | 2043/4/15
FHR 4310 SA 10 5. 844 70 13 1,534 | 2044/ 2 /15
FHR 4415 10 2. 28203 877 52 5,751 | 2041/4/15
FHR 4793 CB 3.0 604 636 69,879 | 2048/5/15
FHR 4793 CD 3.0 121 127 13,990 | 2048/6 /15
FHR 5010 IK 10 2.5 180 26 2,870 | 2050/ 9 /25
FHR 5010 JI 10 2.5 478 76 8,374 | 2050/9/25
FHR 5013 IN 10 2.5 196 32 3,564 | 2050/ 9/25
FHRR ROO7 ZA 6.0 20 24 2,713 | 2036/5/15
FHS 328 S4 10 2.28312 236 14 1,544 | 2038/2/15
FHS 334 S7 10 5.994 532 107 11,846 | 2044/8/15
FNA 2013-M6 Al 3. 43843 166 183 20,110 | 2043/2/25
FNA 2015-M8 X2 10 0.11174 23,987 86 9,472 | 2048/5/5
FNA 2018-M9 APT2 3.121068 490 527 57,911 | 2028/4 /25
FNA 2019-M23 A3 2.72 599 608 66,827 | 2031/10/25
FNA 2019-M27 A2 2.7 300 313 34,395 | 2040/11/25
FNA 2020-M6 A 2.5 95 95 10,505 | 2037/11/25
FNGT 2017-T1 A 2.898 99 107 11,764 | 2027/6/25
FNMA 6. 625 225 322 35,435 | 2030/11/15
FNMA #254793 5.0 2 3 372 | 2033/7/1
FNMA #555743 5.0 3 3 413 2033/9/1
FNMA #725162 6.0 1 1 170 | 2034/2/1
FNMA #843997 2.157 8 9 1,004 | 2035/11/1
FNMA #888560 6.0 7 9 1,024 | 2035/11/1
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KM% | FNMA #889117 5.0 6 7 817 | 2035/10/ 1
(Bx< &%) | FNMA #890248 6.0 14 17 1,893 | 2037/8/1
FNMA #890827 3.5 61 66 7,288 | 2037/12/1
FNMA #915154 5.0 20 23 2,579 | 2037/4/1
FNMA #934648 7.0 2 2 327 | 2038/11/1
FNMA #985626 6.0 4 5 615 | 2033/4/1
FNMA #995072 5.5 5 6 680 | 2038/8/1
FNMA #AA8715 4.0 57 64 7,060 | 2039/6/1
FNMA #AB9594 4.0 33 36 4,058 | 2043/6/1
FNMA #AB9980 3.5 32 35 3,918 | 2043/7/1
FNMA #AE0758 7.0 22 26 2,873 | 2039/2/1
FNMA #AL3572 5.0 15 18 2,028 | 2041/7/1
FNMA #AL6175 3.5 401 437 48,008 | 2044/1/1
FNMA #AL6308 5.0 93 108 11,926 | 2033/2/1
FNMA #AL6404 4.5 30 33 3,709 | 2045/1/1
FNMA #AL7093 4.0 3,163 3,499 384,274 | 2045/5/ 1
FNMA #AL9631 3.0 641 684 75,174 | 2046/12/ 1
FNMA #AM8674 10 2.81 40 42 4,703 | 2025/4/1
FNMA #AS4271 4.5 72 82 9,086 | 2045/1/1
FNMA #AS4354 4.5 175 197 21,695 | 2045/1/1
FNMA #AS4427 4.5 144 162 17,851 | 2045/2/1
FNMA #AS4431 4.5 80 91 10,043 | 2045/2/1
FNMA #AS6328 3.5 291 314 34,562 | 2045/12/ 1
FNMA #AS7313 3.5 2, 245 2,427 266,568 | 2046/6/1
FNMA #AS8623 3.0 403 427 46,966 | 2047/1/1
FNMA #AS8745 3.0 1,380 1,463 160,717 | 2047/2/1
FNMA #AS9760 4.5 169 186 20,515 | 2047/6/1
FNMA #AT4281 4.0 33 37 4,076 | 2043/6/1
FNMA #AT4907 3.5 26 28 3,098 | 2043/5/ 1
FNMA #AT4961 3.5 32 35 3,908 | 2043/5/ 1
FNMA #AT6546 4.0 42 47 5,235 | 2043/6/1
FNMA #AT7101 3.5 32 35 3,928 | 2043/6/1
FNMA #AT7139 3.5 29 32 3,571 | 2043/6/1
FNMA #AT7167 3.5 26 28 3,140 | 2043/6/1
FNMA #AT8906 3.5 29 31 3,471 | 2043/ 7/ 1
FNMA #AU1228 3.5 34 37 4,130 | 2043/ 7/ 1
FNMA #AY6181 3.5 74 79 8,758 | 2045/4/1
FNMA #BC9096 3.5 40 43 4,776 | 2046/12/ 1
FNMA #BD2455 3.0 1,143 1,214 133,340 | 2047/1/1
FNMA #BD8104 3.0 112 119 13,129 | 2046/10/ 1
FNMA #BF0109 4.0 4,006 4, 547 499,368 | 2056/2/1
FNMA #BF0133 4.0 53 60 6,643 | 2056/8/1
FNMA #BF0222 4.5 830 956 105,026 | 2057/9/1
FNMA #BF0338 4.5 591 676 74,270 | 2059/1/1
FNMA #BH4095 4.0 73 78 8,675 | 2047/10/1
FNMA #BJ0685 4.0 109 118 12,963 | 2048/4/1
FNMA #BJ2763 4.5 59 65 7,211 | 2048/5/1
FNMA #BK7700 4.5 466 515 56,628 | 2048/10/ 1
FNMA #BL2454 3.16 185 204 22,421 | 2029/5/1
FNMA #BL5850 2.26 294 306 33,670 | 2030/4/1
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kM | FNMA #BM2005 4.0 31 33 3,723 | 2047/12/ 1
(Bx< &%) | FNMA #BM5119 4.5 169 187 20,571 | 2048/12/ 1
FNMA #BN4404 5.0 33 37 4,093 | 2048/12/1
FNMA #B02878 3.0 87 91 10,067 | 2049/11/ 1
FNMA #B07435 3.0 138 144 15,908 | 2049/11/1
FNMA #B08513 3.0 44 46 5,076 | 2049/12/ 1
FNMA #BP7009 3.0 162 170 18,754 | 2050/8/1
FNMA #BR1823 2.0 96 97 10,688 | 2051/1/1
FNMA #BR4035 2.0 99 100 10,982 | 2051/2/1
FNMA #BR5458 2.0 99 100 10,998 | 2051/3/1
FNMA #BR5577 2.0 99 100 11,006 | 2051/3/1
FNMA #BR7745 2.0 100 100 11,039 | 2051/4/1
FNMA #CA2652 5.0 95 106 11,679 | 2048/11/1
FNMA #CA6427 3.0 267 281 30,955 | 2050/7/1
FNMA #CA8377 1.5 97 97 10,758 | 2035/12/ 1
FNMA #CA8460 2.5 493 509 55,960 | 2051/1/1
FNMA #CA9121 2.5 198 205 22,620 | 2051/2/1
FNMA #FM1098 4.0 90 98 10,840 | 2049/5/1
FNMA #FM1159 4.5 83 91 10,054 | 2048/2/1
FNMA #FM1459 3.0 103 107 11,853 | 2049/9/1
FNMA #FM1539 4.5 40 44 4,901 | 2049/9/1
FNMA #FM2158 4.0 62 67 7,420 | 2049/10/ 1
FNMA #FM2201 4.0 136 147 16,247 | 2048/1/1
FNMA #FM3083 4.5 108 118 12,975 | 2049/10/ 1
FNMA #FM3158 4.0 131 144 15,822 | 2048/11/1
FNMA #FM3278 3.5 245 261 28,665 | 2048/11/1
FNMA #FM3542 4.0 65 71 7,894 | 2049/5/1
FNMA #FM3957 5.0 281 312 34,327 | 2050/3/1
FNMA #FM4650 2.5 1,155 1,203 132,126 | 2040/10/ 1
FNMA #FM5054 4.0 149 161 17,756 | 2048/11/ 1
FNMA #FM5434 4.5 181 203 22,364 | 2046/5/ 1
FNMA #FM5642 2.0 99 99 10,952 | 2051/1/1
FNMA #FM5648 2.5 197 204 22,409 | 2051/1/1
FNMA #FM5743 2.5 99 102 11,288 | 2051/2/1
FNMA #FM5931 2.5 296 306 33,709 | 2051/2/1
FNMA #FM5940 2.0 99 100 11,034 | 2051/2/1
FNMA #FM6015 3.5 97 104 11,464 | 2039/8/1
FNMA #FM6062 3.0 477 505 55,492 | 2049/2/1
FNMA #FM6134 3.0 189 199 21,856 | 2040/3/1
FNMA #FM6400 2.0 300 301 33,111 | 2051/3/1
FNMA #FM6448 2.0 300 301 33,075 | 2051/3/1
FNMA #FM6555 2.0 300 300 33,050 | 2051/4/1
FNMA #MA1213 3.5 29 32 3,517 | 2042/9/1
FNMA #MA1253 4.0 217 238 26,202 | 2042/11/1
FNMA #MA1437 3.5 612 669 73,530 | 2043/5/1
FNMA #MA1582 3.5 39 43 4,726 | 2043/8/1
FNMA #MA1591 4.5 36 41 4,548 | 2043/9/1
FNMA #MA1629 4.5 35 39 4,334 | 2043/10/ 1
FNMA #MA1711 4.5 36 41 4,502 | 2043/12/1
FNMA #MA2523 3.0 263 278 30,543 | 2036/2/1
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FekfE % | FNMA #MA2579 3.0 193 204 22,407 | 2036/4/1
(Bx< &) | FNMA #MA3149 4.0 162 175 19,276 | 2047/10/ 1
FNMA #MA3422 5.0 72 80 8,816 | 2048/7/1
FNMA #MA3501 5.0 88 98 10,800 | 2048/10/ 1
FNMA #MA3680 3.5 121 129 14,246 | 2029/6/1
FNMA #MA4031 4.5 57 62 6,871 | 2050/5/1
FNR 2005-29 7A 5.5 207 236 26,025 | 2035/4/25
FNR 2011-87 SG 10 6.4413 31 3 348 | 2040/ 4 /25
FNR 2012-101 AT 10 3.0 123 5 613 | 2027/6/25
FNR 2012-28 B 6.5 3 4 463 | 2039/6 /25
FNR 2012-51 B 7.0 16 20 2,257 | 2042/5/25
FNR 2012-74 SA 10 6. 54137 34 5 627 | 2042/3/25
FNR 2013-14 1G 10 4.0 69 7 829 | 2043/ 3/25
FNR 2013-29 QI 10 4.0 360 43 4,725 | 2043/4 /25
FNR 2013-9 BC 6.5 13 16 1,771 | 2042/ 7 /25
FNR 2013-9 CB 5.5 37 42 4,683 | 2042/4 /25
FNR 2014-47 AT 10 1. 99387 155 9 1,012 | 2044/ 8/25
FNR 2020-47 GZ 2.0 203 176 19,380 | 2050/ 7 /25
FNR 2020-56 DI 10 2.5 282 46 5,085 | 2050/8/25
FNS 409 C17 10 4.0 626 101 11,140 | 2041/11/25
FNS 409 C18 10 4.0 57 7 874 | 2042/4 /25
FNS 409 €2 10 3.0 65 3 426 | 2027/4 /25
FORDF 2018-4 A 4. 06 1,230 1,397 153,458 | 2030/11/15
FR RA2389 4.5 74 81 8,922 | 2050/4/1
FR SD0247 4.0 68 75 8,291 | 2047/ 7/ 1
FR SD0422 4.5 77 84 9,304 | 2045/ 7/ 1
FR 7M2846 3.5 31 33 3,707 | 2047/ 3/ 1
FR ZM5087 3.0 3,398 3, 583 393,524 | 2047/12/ 1
FR ZM8774 5.0 34 38 4,256 | 2048/10/ 1
FR ZN2185 4.5 45 51 5,617 | 2048/12/1
FR 753204 5.0 286 323 35,517 | 2041/6/1
FR 753399 5.0 38 44 4,876 | 2041/11/1
FR 758673 3.0 81 86 9,481 | 2032/10/1
FR 7T1408 2.0 1,489 1,532 168,257 | 2032/10/ 1
FRESR 2017-SR01 A3 3.089 270 282 31,013 | 2027/11/25
FSMT 2018-2 A4 3.5 454 457 50,226 | 2048/ 4 /25
GNMA #733600 5.0 24 27 3,065 | 2040/4 /15
GNMA #784571 3.5 2, 955 3,193 350,683 | 2048/ 6 /15
GNMA #AA5649 3.0 172 183 20,114 | 2042/9/15
GNMA #AB2892 3.0 142 149 16,460 | 2042/9/15
GNMA #AB9108 3.0 1,461 1,542 169, 350 | 2042/10/15
GNMA2 #4617 4.5 8 9 1,056 | 2040/ 1 /20
GNMA2 #4696 4.5 15 17 1,953 | 2040/5/1
GNMA2 #4772 5.0 39 45 5,028 | 2040/8/1
GNMA2 #4804 6.0 17 20 2,286 | 2040/ 9/20
GNMA2 #4928 6.0 5 7 769 | 2041/1/20
GNMA2 #4978 4.5 87 98 10,833 | 2041/3/20
GNMA2 #5016 4.0 3 3 428 | 2041/4 /20
GNMA2 #5054 4.0 3 3 419 | 2041/5/20
GNMA2 #5240 6.0 12 14 1,585 | 2041/11/20
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ekt % | GNMA2 #783368 4.5 18 20 2,305 | 2041/ 7/20
(Bx< 2EME) | GNMA2 #784905 3.0 2,114 2,209 242,673 | 2050/ 1 /20
GNMA2 #785218 2.0 198 200 22,052 | 2050/12/20
GNMA2 #785219 2.0 198 201 22,108 | 2050/12/20
GNMA2 #785220 2.0 198 201 22,113 | 2050/12/20
GNMA2 #785221 2.0 196 199 21,903 | 2050/12/20
GNMA2 #785359 2.0 500 507 55,678 | 2051/3/20
GNMA2 #785360 2.0 300 304 33,407 | 2051/3/20
GNMA2 #BM7534 3.5 81 86 9,485 | 2050/ 2 /20
GNMA2 #BM9734 4.0 85 92 10,186 | 2049/10/20
GNMA2 #BM9743 4.0 874 957 105,155 | 2049/11/20
GNMA2 #BS1728 4.0 90 99 10,904 | 2050/ 1 /20
GNMA2 #BS1742 4.0 87 96 10,591 | 2050/ 2/20
GNMA2 #BS8546 2.5 99 104 11,478 | 2050/12/20
GNMA2 #BT0812 3.0 370 387 42,534 | 2050/ 3/20
GNMA2 #BT1888 2.5 98 102 11,224 | 2050/12/20
GNMA2 #MA1995 3.5 586 637 70,008 | 2044/ 6 /20
GNMA2 #MA2678 3.5 79 85 9,392 | 2045/3/20
GNMA2 #MA3375 3.0 62 66 7,325 | 2046/1/20
GNMA2 #MA3873 3.0 246 262 28,804 | 2046/ 8 /20
GNMA2 #MA3937 3.5 103 110 12,150 | 2046/ 9/20
GNMA2 #MA4068 3.0 1,212 1,282 140,875 | 2046/11/20
GNMA2 #MA4261 3.0 40 42 4,702 | 2047/ 2/20
GNMA2 #MA4720 4.0 1,228 1,328 145,947 | 2047/ 9 /20
GNMA2 #MA4838 4.0 600 650 71,442 | 2047/11/20
GNMA2 #MA4899 3.0 1,144 1,208 132,666 | 2047/12/20
GNMA2 #MA4901 4.0 278 301 33,091 | 2047/12/20
GNMA2 #MA5018 3.0 346 362 39,858 | 2048/ 2 /20
GNMA2 #MA5020 4.0 171 185 20,333 | 2048/ 2 /20
GNMA2 #MA5137 4.0 206 221 24,348 | 2048/ 4 /20
GNMA2 #MA5138 4.5 81 89 9,817 | 2048/4/20
GNMA2 #MA5193 4.5 187 203 22,339 | 2048/ 5/20
GNMA2 #MA5265 4.5 733 801 88,017 | 2048/ 6 /20
GNMA2 #MA5331 4.5 544 597 65,563 | 2048/ 7 /20
GNMA2 #MA5398 4.0 326 351 38,628 | 2048/8/20
GNMA2 #MA5466 4.0 318 344 37,810 | 2048/ 9 /20
GNMA2 #MA5467 4.5 444 485 53,269 | 2048/ 9 /20
GNMA2 #MA5530 5.0 53 59 6,519 | 2048/10/20
GNMA2 #MA5597 5.0 756 831 91,328 | 2048/11/20
GNMA2 #MA5652 4.5 123 134 14,735 | 2048/12/20
GNMA2 #MA5711 4.5 899 976 107,216 | 2049/1 /20
GNMA2 #MA5712 5.0 646 710 78,051 | 2049/1 /20
GNMA2 #MA5818 4.5 377 409 45,010 | 2049/ 3 /20
GNMA2 #MA5877 4.5 169 184 20,236 | 2049/4 /20
GNMA2 #MAG6338 3.0 699 731 80,310 | 2049/12/20
GNMA2 #MAG6409 3.0 2,451 2,574 282,686 | 2050/ 1 /20
GNMA2 #MA6477 4.5 230 249 27,434 | 2050/ 2 /20
GNMA2 #MA6544 4.5 123 133 14,652 | 2050/ 3 /20
GNMA2 #MA6656 3.0 76 80 8,795 | 2050/ 5 /20
GNMA2 #MA6866 3.0 479 502 55,154 | 2050/ 9 /20
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ekt | GNMAZ HMA6932 3.0 482 505 55,491 | 2050,/10/20
(Bx< &%) | GNMA2 #MAT7053 3.0 194 205 22,522 | 2050/12/20
GNR 2011-H03 FA 0.6195 139 140 15,397 | 2061/1/20
GNR 2011-H05 FB 0.6195 222 223 24,573 | 2060/12/20
GNR 2011-H06 FA 0. 5695 139 139 15,366 | 2061/2/20
GNR 2011-HO8 FD 0.6195 120 121 13,319 | 2061/2/20
GNR 2011-H09 AF 0.6195 34 34 3,795 | 2061/3/20
GNR 2012-43 SN 10 6. 49387 980 240 26,432 | 2042/4/16
GNR 2012-H34 SA 10 5.93912 1,217 266 29,242 | 2042/ 3/20
GNR 2013-107 AD 2. 75492 192 201 22,088 | 2047/11/16
GNR 2013-69 AT 10 3.5 91 12 1,425 | 2043/ 5/20
GNR 2014-135 10 0. 54238 1,908 52 5,743 | 2056/1 /17
GNR 2014-17 AM 3. 00528 47 50 5,577 | 2048/6/16
GNR 2014-176 10 4.0 346 49 5,389 | 2044/11/20
GNR 2015-36 MI 10 5.5 488 102 11,306 | 2045/3/20
GNR 2016-135 SB 10 5. 99387 305 86 9,480 | 2046/10/16
GNR 2016-84 IG 10 4.5 1,281 236 25,976 | 2045/11/16
GNR 2019-123 A 3.0 87 89 9,861 | 2049/10/20
GNR 2019-90 AB 3.0 629 653 71,803 | 2049/ 7 /20
GNR 2020-123 IL I0 2.5 98 14 1,579 | 2050/ 8/20
GNR 2020-123 NI 10 2.5 394 57 6,319 | 2050/8/20
GNR 2020-160 YI 10 2.5 494 75 8,339 | 2050/10/20
GNR 2020-47 MI 10 3.5 377 58 6,384 | 2050/4 /20
GNR 2020-47 NI 10 3.5 94 14 1,586 | 2050/ 4 /20
GSMS 2013-GC16 B 5.161 30 32 3,535 | 2046/11/10
GSMS 2018-SRP5 A 1. 406 2, 480 2,281 250,568 | 2031/9/15
GWOLF 2015-1A AIR 1.37775 250 250 27,482 | 2031/1/27
HERTZ 2019-3A A 2.67 328 329 36,196 | 2025/12/26
HLSY 2020-3A AlA 1. 62905 480 482 52,992 | 2032/11/30
IMSC 2007-HOA1 A23 0. 38863 251 239 26,296 | 2047/ 7/25
JPMBB 2013-C17 B 4. 88865 10 10 1,174 | 2047/1/15
JPMBB 2014-C21 AS 3.9965 312 337 37,067 | 2047/8/15
JPMBB 2014-C25 B 4. 3472 370 392 43,090 | 2047/11/15
JPMBB 2015-C31 B 4.620145 130 142 15,668 | 2048/8/15
JPMCC 2007-CB19 AJ 5. 89683 58 28 3,078 | 2049/2 /12
JPMCC 2007-LDPX AJ 5. 503 28 30 3,403 | 2049/1/15
JPMCC 2015-FL7 D 3. 86225 334 307 33,779 | 2028/5/15
JPMCC 2019-BOLT A 1. 256 934 924 101,536 | 2034/7 /15
JPMMT 2018-5 Al 3.5 42 42 4,713 | 2048/10/25
KKR 16 AIR 1.474 1,320 1,321 145,174 | 2029/1 /20
KKR 32A Al 1.0 150 150 16,533 | 2032/1/15
MILEAGE PLUS HLDINGS LLC 6.5 1,500 1,643 180,437 | 2027/6 /20
MORGAN STANLEY REREMIC T 4.25 231 237 26,098 | 2036/2/1
MP8 2015-2A AR 1.1285 337 337 37,058 | 2027/10/28
MSBAM 2015-C22 AS 3.561 560 597 65,623 | 2046/ 5/15
MSC 2006-1Q12 AJ 5. 399 7 4 548 | 2043/12/15
MSC 2007-1Q13 AJ 5. 438 4 4 532 | 2044/3/15
MSC 2007-1Q16 AJ 6. 099451 44 25 2,771 | 2049/12/12
MSCCG 2015-ALDR A2 3. 462291 410 400 43,982 | 2035/6/7
MSM 2006-8AR 1A2 0. 24863 72 23 2,542 | 2036/6/25
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HppRfES: | MSRR 2015-R3 7A2 1. 148247 510 509 55,949 | 2036/ 9 /26
(Br< 4:fhf%) | NAVSL 2021-A B 2.24 460 448 49,305 | 2069/5/15
NRZT 2014-2A A3 3.75 232 246 27,059 | 2054/ 5 /25
NRZT 2016-3A Bl 4.0 2,326 2,577 283,013 | 2056/9/25
NRZT 2016-4A Al 3.75 890 948 104, 118 | 2056/11/25
NRZT 2016-4A BIA 4.5 1,588 1,751 192,361 | 2056/11/25
NRZT 2016-4A B3 4. 923046 1,538 1,653 181,635 | 2056/11/25
NRZT 2017-1A Al 4.0 2, 690 2, 886 316,949 | 2057/2/25
NRZT 2019-4A A1B 3.5 1,055 1,110 121,968 | 2058/12/25
OAKC 2020-7A A 1. 47475 230 230 25,286 | 2032/10/19
OAKCL 2019-1A D 4.02238 1, 000 981 107,807 | 2030/ 4 /22
OAKIG 2020-1A Al 1.85 477 480 52,715 | 2050/10/20
0CT21 2014-1A AAR3 1.19375 300 299 32,856 | 2031/2/14
OCTR 2020—-9A Al 2.15273 980 982 107,946 | 2029/10/15
OR 2020-3A AIL 2.024 510 510 56,101 | 2032/ 4 /20
PRIME 2005-5 1A3 8.0 13 12 1,370 | 2034/ 7 /25
QA8791 3.5 155 168 18,471 | 2050/4/1
QB8934 2.5 98 101 11,147 | 2051/2/1
QB8975 2.0 99 100 10,986 | 2051/3/1
QB9087 2.0 99 100 10,990 | 2051/2/1
QB9482 2.0 100 100 11,021 | 2051/3/1
QB9961 2.0 100 100 11,021 | 2051/3/1
QC0041 2.0 100 100 11,021 | 2051/3/1
QC0160 2.0 100 100 11,037 | 2051/3/1
QCo161 2.0 100 100 11,031 | 2051/3/1
QC0165 2.5 100 103 11,377 | 2051/3/1
QC0337 2.0 100 100 11,016 | 2051/4/1
RA2658 3.5 153 165 18,207 | 2050/5/1
RA3175 3.0 599 637 70,030 | 2050/7/1
RA4175 2.5 294 306 33,621 | 2050/12/ 1
RA4414 2.5 98 101 11,183 | 2051/1/1
RA4703 2.0 397 398 43,794 | 2051/2/1
RAAC 2005-SP3 M2 1. 30863 1,130 1,129 124,014 | 2035/12/25
RAMC 2004-2 AV3 1. 06863 110 106 11,674 | 2034/7/25
RB5022 3.0 104 108 11,935 | 2039/11/1
REPUBLIC OF ARGENTINA 1.0 154 55 6,101 | 2029/7/9
REPUBLIC OF ARGENTINA 0.125 2, 557 856 94,110 | 2030/7/9
REPUBLIC OF ARGENTINA 0.125 808 241 26,516 | 2035/7/9
REPUBLIC OF ARGENTINA 0.125 830 286 31,490 | 2041/7/9
SASC 2006-ARS1 Al 0. 32863 1,152 42 4,618 | 2036/2 /25
SBAP 2019-20D 1 2.98 160 168 18,503 | 2039/4/1
SBAP 2019-25G 1 2. 69 242 253 27,825 | 2044/7/1
SBIC 2017-10A 1 2.845 168 176 19,400 | 2027/3/10
SBIC 2018-10B 1 3.548 110 118 13,030 | 2028/9/10
SBIC 2019-10A 1 3.113 454 484 53,254 | 2029/3/10
SMB 2015-C R — 1 898 98,632 | 2046/9/18
STACR 2014-HQ3 M3 4. 85863 125 126 13,921 | 2024/10/25
STACR 2016-DNAL M3 5. 65863 889 933 102,551 | 2028/7 /25
STACR 2020-DNA6 M1 0.91667 482 482 52,969 | 2050/12/25
STEAM 2021-1A A 2.25 458 458 50,379 | 2051/ 2 /28
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HppkfES: | TPMT 2016-3 Al 2.25 283 285 31,310 | 2055/ 8 /25
(F< &%) | TRAL 2014-3A AR 1.254 670 670 73,613 | 2027/10/20
TRAL 2019-6A AS 1.51775 710 710 78,051 | 2032/10/25
VOYA 2017-3A AIR 1. 14011 270 269 29,643 | 2034/ 4 /20
VOYA 2018-3A AIA 1. 39125 550 550 60,430 | 2031/10/15
WBOX 2020-2A Al 1. 99166 580 582 63,925 | 2031/10/24
WCMT 2015-SBC5 A 4.1037 274 279 30,655 | 2022/9/19
WELF 2020-2A A 2. 09125 510 511 56,191 | 2031/7/15
WECM 2013-LC12 B 4. 274129 40 39 4,354 | 2046/ 7 /15
WECM 2014-LC18 AS 3.808 190 204 22,505 | 2047/12/15
WECM 2015-LC20 AS 3. 467 850 908 99,772 | 2050/4/15
WFCM 2017-RB1 XA 10 1. 241645 9, 429 557 61,237 | 2050/3/15
WFRBS 2014-C24 C 4.29 230 211 23,271 | 2047/11/15
IM1238 3. 40 42 4,670 | 2046/6/1
784747 3.5 1, 859 1,976 217,062 | 2047/12/ 1
759316 3.5 265 286 31,504 | 2038/1/1
7T1257 3.0 132 141 15,593 | 2046/1/1
771970 3.5 63 69 7,597 | 2033/4/1
HppkfEZ: | FN\MA 30YR APR FWD 2.5 200 205 22,618 | 2051/4/1
(EZETBA) | GNMA 11 30YR APR FWD 2.5 2, 600 2, 690 295,421 | 2051/4/1
GNMA II 30YR APR FWD 2.0 6, 800 6, 889 756,655 | 2051/4/1
UMBS 15YR APR FWD 1.5 3, 600 3, 626 398,286 | 2036/4/1
UMBS 30YR APR FWD 1.5 100 97 10,679 | 2051/4/1
UMBS 30YR APR FWD 2. 1, 700 1,704 187,209 | 2051/4/1
@A fE% | 1011778 BC / NEW RED FIN 4.25 278 281 30,945 | 2024/5/15
(BOREENER) | 3M COMPANY 2.375 240 246 27,063 | 2029/ 8 /26
3M COMPANY 3.7 480 535 58,825 | 2050/ 4 /15
ABBOTT LABORATORIES 3.75 350 394 43,293 | 2026/11/30
ABBOTT LABORATORIES 4.75 290 362 39,811 | 2036/11/30
ABBOTT LABORATORIES 4.9 200 264 29,018 | 2046/11/30
ABBVIE INC 3.75 50 53 5,915 | 2023/11/14
ABBVIE INC 3.6 100 109 11,982 | 2025/5/14
ABBVIE INC 4.25 280 320 35,222 | 2049/11/21
ABN AMRO BANK NV 4.75 290 325 35,786 | 2025/ 7 /28
ACE INA HOLDINGS 3.35 180 196 21,597 | 2026/5/3
AERCAP TRELAND CAP/GLOBA 3.15 280 292 32,149 | 2024/ 2/15
AETNA INC 2.8 90 93 10,314 | 2023/6/15
ALPHABET INC 0.45 60 59 6,481 | 2025/8/15
ALPHABET INC 0.8 120 115 12,698 | 2027/8/15
ALPHABET INC 1.1 130 120 13,209 | 2030/8/15
ALPHABET INC 2.05 200 168 18,459 | 2050/8/15
ALTRIA GROUP INC 4.4 286 322 35,436 | 2026/ 2 /14
ALTRIA GROUP INC 4.8 113 130 14,307 | 2029/2/14
ALTRIA GROUP INC 2.45 210 201 22,088 | 2032/2/4
ALTRIA GROUP INC 5.8 420 516 56,750 | 2039/ 2 /14
ALTRIA GROUP INC 3.875 120 117 12,888 | 2046/9/16
ALTRIA GROUP INC 6.2 56 70 7,705 | 2059/2/14
AMAZON. COM INC 3.875 250 290 31,863 | 2037/8/22
AMAZON. COM INC 4.95 190 251 27,612 | 2044/12/5
AMAZON. COM INC 4.05 160 188 20,712 | 2047/8 /22
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W@ AL fEE % | AMAZON. COM INC 2.5 440 399 43,856 | 2050/6/3
(BDEEENER) | AMAZON. COM INC 4.25 60 73 8,098 | 2057/8 /22
AMERICAN EXPRESS 2.65 76 78 8,663 | 2022/12/2
AMERICAN INTL GROUP 6.25 100 109 12,025 | 2037/3/15
ANGLO AMERICAN CAPITAL 3.625 280 302 33,268 | 2024/9/11
ANGLO AMERICAN CAPITAL 4.75 270 310 34,095 | 2027/4 /10
ANHEUSER-BUSCH 4.0 170 190 20,900 | 2028/ 4 /13
ANHEUSER-BUSCH 4.75 120 140 15,429 | 2029/1 /23
ANHEUSER-BUSCH 3.5 100 108 11,959 | 2030/6/1
ANHEUSER-BUSCH 4.35 350 398 43,720 | 2040/6/ 1
ANHEUSER-BUSCH 4.9 230 275 30,260 | 2046/2/ 1
ANHEUSER-BUSCH 4.5 480 551 60,528 | 2050/6/1
APACHE CORP 3.25 23 23 2,543 | 2022/4/15
APACHE CORP 4.375 40 40 4,407 | 2028/10/15
APACHE CORP 6.0 34 37 4,113 | 2037/1/15
APACHE CORP 5.1 280 277 30,500 | 2040/ 9/ 1
APACHE CORP 4.75 650 610 66,996 | 2043/4/15
APACHE CORP 4.25 510 457 50,246 | 2044/1 /15
APPLE INC 1.55 20 20 2,203 | 2021/8/4
APPLE INC 2.45 350 370 40,677 | 2026/8/4
ARCELORMITTAL 3.6 150 159 17,551 | 2024/7/16
ARCELORMITTAL 4. 55 260 291 32,056 | 2026/3/11
ARDAGH PKG FIN/HLDGS USA 6.0 480 494 54,337 | 2025/2/15
AT&T INC 1.65 540 523 57,539 | 2028/2/1
AT&T INC 2.25 50 47 5,218 | 2032/2/1
AT&T INC 3.1 650 604 66,371 | 2043/2/1
AT&T INC 3.55 399 367 40,356 | 2055/9/15
BANCO SANTANDER SA 3.848 400 425 46,683 | 2023/4/12
BANK OF AMERICA CORP 3.3 10 10 1,153 | 2023/1/11
BANK OF AMERICA CORP 4.0 100 109 12,048 | 2024/4/1
BANK OF AMERICA CORP 4.0 1, 000 1,099 120,719 | 2025/1 /22
BANK OF AMERICA CORP 4.45 160 180 19,827 | 2026/3/3
BANK OF AMERICA CORP 4.25 4,100 4,623 507,751 | 2026/10/22
BANK OF AMERICA CORP FRN 3.004 61 63 6,969 | 2023/12/20
BANK OF AMERICA CORP FRN 4.083 1,020 1,150 126,298 | 2051/3/20
BANK OF AMERICA FRN 3.593 170 185 20,363 | 2028/ 7 /21
BANK OF MONTREAL FRN 3.803 110 121 13,304 | 2032/12/15
BARCLAYS BANK PLC FRN 4.972 260 300 33,050 | 2029/5/16
BARCLAYS BANK PLC FRN 5. 088 760 867 95,219 | 2030/ 6 /20
BARRICK NA FINANCE LLC 5.7 530 689 75,755 | 2041/ 5 /30
BAT CAPITAL CORP 3.557 650 694 76,237 | 2027/8/15
BAT CAPITAL CORP 4.54 510 522 57,351 | 2047/8/15
BECTON DICKINSON AND CO 3.363 330 354 38,881 | 2024/6/6
BECTON DICKINSON AND CO 4.685 235 283 31,178 | 2044/12/15
BERKSHIRE HATHAWAY ENERG 3.7 340 379 41,709 | 2030/7/15
BERKSHIRE HATHAWAY FIN 4.25 220 260 28,583 | 2049/1 /15
BHP BILLITON FIN USA LTD 2.875 35 35 3,930 | 2022/2/24
BHP BILLITON FIN USA LTD 5.0 40 52 5,760 | 2043/ 9 /30
BMW US CAPITAL LLC 1.85 80 80 8,833 | 2021/9/15
BNP PARIBAS 4.625 680 766 84,194 | 2027/3/13
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W@ A% | BNP PARIBAS 4.4 740 845 92,855 | 2028/8/14
(BDEEENER) | BOEING CO 1.433 930 931 102,320 | 2024/2/4
BOEING CO 2.196 450 450 49,437 | 2026/2/4
BOEING CO 5.15 320 370 40,695 | 2030/5/1
BOEING CO 3.25 1, 360 1,330 146,102 | 2035/2/1
BOEING CO 3.55 70 68 7,526 | 2038/3/1
BOEING CO 3.75 50 48 5,346 | 2050/ 2/ 1
BOEING CO 5. 805 200 256 28,182 | 2050/5/1
BP CAPITAL MARKETS AMERI 3.119 900 970 106,623 | 2026/5/4
BP CAPITAL MARKETS AMERI 3.633 160 176 19,373 | 2030/4/6
BP CAPITAL MARKETS AMERT 3.0 380 353 38,823 | 2050/ 2 /24
BP CAPITAL MARKETS PLC 3. 506 200 218 24,012 | 2025/3/17
BPCE SA 5.15 200 224 24,628 | 2024/ 7 /21
BPCE SA 5.15 400 448 49,257 | 2024/ 7 /21
BRISTOL-MYERS SQUIBB CO 3.4 230 252 27,757 | 2029/7 /26
BRISTOL-MYERS SQUIBB CO 5.0 16 20 2,292 | 2045/8/15
BROADCOM INC 3.15 690 738 81,141 | 2025/11/15
BURLINGTN NORTH SANTA FE 4. 55 10 12 1,332 2044/9/1
CAMERON LNG LLC 3.302 240 250 27,460 | 2035/1 /15
CARRIER GLOBAL CORP 3.577 90 90 9,947 | 2050/4/5
CCO HLDGS LLC/CAP CORP 5.125 440 464 50,988 | 2027/5/1
CCO HLDGS LLC/CAP CORP 4.5 980 997 109,562 | 2032/5/1
CHARTER COMM OPT LLC/CAP 4. 908 730 830 91,190 | 2025/7/23
CHARTER COMM OPT LLC/CAP 3.75 440 477 52,446 | 2028/ 2 /15
CHARTER COMM OPT LLC/CAP 5.375 140 167 18,339 | 2038/4/1
CHARTER COMM OPT LLC/CAP 5.75 10 12 1,350 | 2048/4/1
CHARTER COMM OPT LLC/CAP 4.8 160 174 19,134 | 2050/3/1
CHEVRON CORP 1.995 20 20 2,255 | 2027/5/11
CHEVRON CORP 3.078 150 148 16,269 | 2050/ 5 /11
CHEVRON USA INC 3.85 650 728 80,011 | 2028/1/15
CIGNA CORP 4.375 540 620 68,122 | 2028/10/15
CIGNA CORP 4.8 150 181 19,983 | 2038/8/15
CIMAREX ENERGY CO 3.9 850 927 101,842 | 2027/5/15
CIMAREX ENERGY CO 4.375 280 312 34,302 | 2029/3/15
CINTAS CORPORATION NO. 2 3.7 150 166 18,330 | 2027/4/1
CITIGROUP INC 4.4 260 289 31,820 | 2025/6/10
CITIGROUP INC 5.5 610 711 78,155 | 2025/9/13
CITIGROUP INC 4.45 2, 230 2,523 277,139 | 2027/9/29
CITIGROUP INC 8.125 146 242 26,661 | 2039/7/15
CITIGROUP INC 5.3 78 100 10,994 | 2044/5/6
CITIGROUP INC 4.75 110 132 14,542 | 2046/5/18
CITIGROUP INC 4. 65 170 211 23,275 | 2048/ 7 /23
CITIGROUP INC FRN 4.412 320 365 40,155 | 2031/3/31
COCA-COLA CO 2.5 20 19 2,093 | 2040/6/1
COCA-COLA CO 2.6 50 46 5,089 | 2050/6/1
COCA—-COLA CO 2.5 80 72 7,923 | 2051/3/15
COMCAST CORP 3.375 410 447 49,146 | 2025/8/15
COMCAST CORP 4.15 810 930 102,232 | 2028/10/15
COMCAST CORP 3.4 140 152 16,693 | 2030/4/1
COMCAST CORP 4.2 70 81 8,904 | 2034/8/15
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W@ S | COMCAST CORP 5. 65 30 39 4,388 | 2035/6/15
(BOREENER) | COMCAST CORP 3.25 30 31 3,432 | 2039/11/1
COMCAST CORP 3.75 90 100 10,986 | 2040/4/1
COMCAST CORP 3.4 50 51 5,710 | 2046/7 /15
COMCAST CORP 3. 969 144 162 17,801 | 2047/11/1
COMCAST CORP 4.0 40 45 4,979 | 2048/3/1
COMCAST CORP 4.7 90 113 12,410 | 2048/10/15
COMCAST CORP 3.999 72 81 8,974 | 2049/11/1
COMCAST CORP 3.45 200 208 22,852 | 2050/2/1
CON EDISON CO OF NY INC 3.35 130 140 15,419 | 2030/4/1
CON EDISON CO OF NY INC 3.95 120 132 14,578 | 2050/4/1
CONOCOPHILLIPS-144A 2710 3.75 450 499 54,824 | 2027/10/ 1
CONOCOPHILLIPS-144A 2808 4.3 140 159 17,552 | 2028/8/15
CONSTELLATION BRANDS INC 4.75 260 294 32,339 | 2024/11/15
CONTINENTAL RESOURCES 4.5 120 124 13,648 | 2023/4/15
CONTINENTAL RESOURCES 3.8 250 257 28,248 | 2024/6/ 1
CONTINENTAL RESOURCES 4.375 180 191 21,072 | 2028/1/15
CONTL AIRLINES 5.983 191 195 21,456 | 2022/4 /19
COSTCO WHOLESALE CORP 1.375 150 150 16,483 | 2027/6 /20
CREDIT AGRICOLE LOND FRN 1. 907 520 528 58,088 | 2026/ 6 /16
CREDIT SUISSE GROUP FRN 4.194 360 396 43,538 | 2031/4/1
CSC HOLDINGS LLC 6.5 1, 260 1, 405 154,322 | 2029/2/1
CVS CORP 5. 298 3 3 370 | 2027/1/11
CVS HEALTH CORP 3.625 190 209 23,001 | 2027/4/1
CVS HEALTH CORP 4.3 643 732 80,395 | 2028/3/25
CVS HEALTH CORP 3.75 280 307 33,785 | 2030/4/1
CVS HEALTH CORP 4.78 100 119 13,111 | 2038/3/25
CVS HEALTH CORP 4.125 70 77 8,558 | 2040/4/1
CVS HEALTH CORP 5.125 470 583 64,128 | 2045/7 /20
CVS HEALTH CORP 5. 05 140 173 19,049 | 2048/ 3/25
CVS HEALTH CORP 4.25 90 102 11,203 | 2050/4/1
DANSKE BANK A/S 5.0 580 598 65,765 | 2022/1/12
DANSKE BANK A/S 5.375 390 435 47,778 | 2024/ 1 /12
DANSKE BANK A/S FRN 3.001 400 403 44,365 | 2022/ 9 /20
DEERE & COMPANY 3.1 50 53 5,913 | 2030/4 /15
DEERE & COMPANY 3.75 230 263 28,896 | 2050/ 4 /15
DELTA AIR LINES 7.0 2,570 2,978 327,093 | 2025/5/1
DEVON ENERGY CORPORATION 5.85 280 329 36,148 | 2025/12/15
DEVON ENERGY CORPORATION 5.6 110 129 14,182 | 2041/7/15
DEVON ENERGY CORPORATION 4.75 20 21 2,371 | 2042/5/15
DEVON ENERGY CORPORATION 5.0 450 503 55,325 | 2045/6 /15
DIAMONDBACK ENERGY INC 3.25 30 31 3,479 | 2026/12/ 1
DIAMONDBACK ENERGY INC 3.5 110 114 12,601 | 2029/12/1
DISH DBS CORP 5. 875 350 370 40,703 | 2024/11/15
DP WORLD LTD 5. 625 540 639 70,224 | 2048/ 9 /25
DP WORLD LTD 5. 625 200 236 26,008 | 2048/ 9 /25
EATON CORP 4.15 100 115 12,642 | 2042/11/ 2
ECOPETROL SA 5.875 550 591 64,935 | 2045/5/28
EL PASO CORPORATION 7.75 90 127 13,961 | 2032/1/15
EL PASO NATURAL GAS 8.375 120 171 18,831 | 2032/6/15
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ENERGY TRANSFER LP 6.75 120 116 12, 767 — (%)
ENERGY TRANSFER OPERATNG 7.6 30 34 3, 765 2024/ 2/ 1
ENERGY TRANSFER OPERATNG 2.9 230 240 26, 401 2025/ 5 /15
ENERGY TRANSFER OPERATNG 4.95 30 33 3,708 2028/ 6 /15
ENERGY TRANSFER OPERATNG 5.25 40 45 5,016 2029/ 4 /15
ENERGY TRANSFER OPERATNG 3.75 700 725 79,678 2030/ 5 /15
ENERGY TRANSFER OPERATNG 6. 25 80 95 10, 516 2049/ 4 /15
ENTERPRISE PRODUCTS OPER 4.15 690 782 85, 988 2028/10/16
ENTERPRISE PRODUCTS OPER 2.8 450 466 51, 282 2030/ 1 /31
ENTERPRISE PRODUCTS OPER 3.7 130 131 14, 477 2051/ 1 /31
ENTERPRISE PRODUCTS OPER 3.95 130 133 14, 689 2060/ 1 /31
EOG RESOURCES INC 3.9 140 152 16, 740 2035/4/1
EOG RESOURCES INC 4.95 20 25 2,756 2050/ 4 /15
EQT CORP 3.0 270 274 30, 187 2022/10/ 1
EQT CORP 7.625 10 11 1, 266 2025/ 2/ 1
EQT CORP 3.9 30 30 3, 365 2027/10/ 1
EQT CORP 5.0 30 32 3,529 2029/ 1 /15
EQUATE PETROCHEMICAL BV 4. 25 660 720 79,171 2026/11/ 3
EXXON MOBIL CORPORATION 3. 043 750 811 89, 132 2026/ 3/ 1
EXXON MOBIL CORPORATION 3.482 230 251 27, 644 2030/ 3 /19
EXXON MOBIL CORPORATION 4. 327 200 234 25, 764 2050/ 3 /19
FED HOME LN DISCOUNT NT — 1,610 1,609 176, 796 2021/4/23
FORD MOTOR CRED 4.75 170 173 19, 059 2043/ 1 /15
FORD MOTOR CREDIT CO 5.125 200 217 23,876 2025/ 6 /16
FORD MOTOR CREDIT CO 3.375 250 256 28,172 2025/11/13
FOX CORP 4. 709 90 104 11, 436 2029/ 1 /25
FOX CORP 5.476 10 12 1, 382 2039/ 1 /25
FREEPORT-MCMORAN INC 4. 625 100 109 12, 033 2030/8/ 1
FREEPORT-MCMORAN INC 5.45 65 79 8, 744 2043/ 3 /15
GENERAL DYNAMICS CORP 4.25 230 273 30, 056 2040/4/ 1
GENERAL DYNAMICS CORP 4.25 90 110 12, 089 2050/4/ 1
GENERAL ELEC CAP CORP 3.373 508 552 60, 670 2025/11/15
GENERAL ELEC CAP CORP 6. 875 1, 367 1,944 213,516 2039/ 1 /10
GENERAL MOTORS 6. 25 590 767 84, 292 2043/10/ 2
GENERAL MOTORS FINL CO 4,375 210 213 23,479 2021/ 9/25
GFL. ENVIRONMENTAL INC 4. 25 130 134 14,773 2025/6/ 1
GILEAD SCIENCES INC 4.8 100 122 13, 401 2044/ 4/ 1
GILEAD SCIENCES INC 4.75 100 122 13, 399 2046/ 3/ 1
GLAXOSMITHKLINE CAPITAL 2.85 10 10 1,128 2022/5/8
GLENCORE FUNDING LLC 4.125 600 641 70, 446 2023/ 5 /30
GLENCORE FUNDING LLC 4.125 680 735 80, 806 2024/ 3 /12
GLENCORE FUNDING LLC 4.0 40 44 4, 841 2027/ 3 /27
GOLDMAN SACHS GROUP 6.75 720 1,023 112, 406 2037/10/ 1
GOLDMAN SACHS GROUP  FRN 4,223 390 439 48, 296 2029/5/ 1
GOLDMAN SACHS GROUP INC 4.25 1,770 1, 980 217,551 2025/10/21
GOLDMAN SACHS GROUP INC 5.15 260 331 36, 380 2045/ 5 /22
GOLDMAN SACHS GROUP INC 4.75 280 350 38, 469 2045/10/21
HALLIBURTON CO 5.0 260 294 32, 380 2045/11/15
HARRIS CORPORATION 5. 054 140 177 19, 475 2045/ 4 /27
HCA INC 5.0 100 111 12, 233 2024/ 3 /15
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WB LS | HCA INC 5.25 90 103 11,418 | 2026/6/15
(BBEEENER) | HCA INC 4.5 60 67 7,413 | 2027/2/15
HCA INC 3.5 380 385 42,315 | 2030/9/1
HOME DEPOT INC 2.5 90 95 10,453 | 2027/4/15
HOME DEPOT INC 2.7 10 10 1,150 | 2030/4 /15
HOME DEPOT INC 3.3 200 212 23,325 | 2040/ 4 /15
HOME DEPOT INC 3.9 50 57 6,274 | 2047/6/15
HOME DEPOT INC 3.35 570 602 66,132 | 2050/4/15
HSBC HOLDINGS PLC 4.25 200 220 24,239 | 2025/8/18
HSBC HOLDINGS PLC 4.95 200 235 25,809 | 2030/ 3 /31
HSBC HOLDINGS PLC FRN 3.973 540 589 64,792 | 2030/5/22
HUMANA INC 3.95 260 290 31,948 | 2027/3/15
HUMANA INC 4.625 20 23 2,603 | 2042/12/1
HUMANA INC 4.95 160 196 21,530 | 2044/10/ 1
HUMANA INC 4.8 30 36 4,008 | 2047/3/15
ILFC E-CAP TRUST IT FRN 4.22 200 165 18,212 | 2065/12/21
INTEL CORP 4.6 120 146 16,085 | 2040/ 3 /25
INTEL CORP 4.75 160 203 22,331 | 2050/ 3 /25
INTESA SANPAOLO SPA 3.125 700 719 79,040 | 2022/ 7 /14
INTESA SANPAOLO SPA 3.375 270 281 30,911 | 2023/1/12
INTESA SANPAOLO SPA 5.017 340 370 40,741 | 2024/6/26
INTESA SANPAOLO SPA 5.71 200 224 24,693 | 2026/ 1 /15
INTL LEASE FINANCE CORP 5. 875 200 213 23,436 | 2022/8/15
JOHNSON & JOHNSON 0.95 340 331 36,356 | 2027/9/1
JOHNSON & JOHNSON 3.625 540 616 67,717 | 2037/3/3
JP MORGAN CHASE & CO 3.875 750 822 90,298 | 2024/ 9/10
JPMORGAN CHASE & CO 4.95 980 1,238 136,019 | 2045/6/1
JPMORGAN CHASE & CO FRN 4.203 450 511 56,194 | 2029/ 7 /23
JPMORGAN CHASE & CO FRN 4.452 200 230 25,312 | 2029/12/5
KAZMUNAYGAS NATIONAL 6.375 240 307 33,770 | 2048/10/24
KINDER MORGAN ENER PART 3.5 250 265 29,146 | 2023/9/1
KINDER MORGAN ENER PART 4.25 160 176 19,356 | 2024/9/1
KINDER MORGAN INC 4.3 90 100 11,064 | 2025/6/1
KINDER MORGAN INC 5.2 50 59 6,506 | 2048/3/1
KKR GROUP FIN €O IT 5.5 50 64 7,089 | 2043/2/1
KRAFT HEINZ FOODS CO 3.0 158 167 18,363 | 2026/6/1
KRAFT HEINZ FOODS CO 4.25 60 66 7,296 | 2031/3/1
KRAFT HEINZ FOODS CO 5.0 20 22 2,514 | 2042/6/4
KRAFT HEINZ FOODS CO 5.2 1,230 1, 447 158,987 | 2045/7 /15
LAS VEGAS SANDS CORP 3.2 10 10 1,146 | 2024/8/8
LAS VEGAS SANDS CORP 2.9 380 392 43,054 | 2025/6/25
LEVI STRAUSS & CO 5.0 24 24 2,687 | 2025/5/1
LLOYDS BANK PLC 4. 65 660 743 81,633 | 2026/3/24
LLOYDS BANKING GROUP PLC 4.375 200 226 24,876 | 2028/3/22
LLOYDS TSB BANK PLC 4.5 300 333 36,586 | 2024/11/ 4
LOCKHEED MARTIN CORP 2.8 290 278 30,545 | 2050/ 6 /15
LOWES COS INC 4.5 100 116 12,789 | 2030/4/15
MARS INC 2.7 240 254 27,996 | 2025/4/1
MARS INC 3.2 140 150 16,577 | 2030/4/1
MASTERCARD INC 3.85 70 80 8,865 | 2050/ 3 /26
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W@ AL &% | MCDONALD' S CORP 3.5 200 219 24,148 | 2027/3/1
(43BEENES) | MCDONALD' S CORP 3.8 110 122 13,442 | 2028/4/1
MCDONALD’ S CORP 4.2 390 448 49,280 | 2050/4/1
MEDTRONIC INC 3.5 155 170 18,714 | 2025/3/15
MEG ENERGY CORP 5.875 30 30 3,316 | 2029/2/1
METLIFE INC 6.4 570 717 78,770 | 2066/12/15
MICROSOFT CORP 2.4 890 942 103,560 | 2026/8/8
MICROSOFT CORP 3.3 720 796 87,495 | 2027/2/6
MICROSOFT CORP 3.45 15 16 1,836 | 2036/8/8
MICROSOFT CORP 2.525 240 222 24,406 | 2050/6/ 1
MICROSOFT CORP 2.921 15 14 1,645 | 2052/3/17
MLPX LP-REGS 4.875 70 78 8,624 | 2024/12/1
MLPX LP-REGS 4.875 20 22 2,479 | 2025/6/1
MOLSON COORS BREWING CO 3.5 10 10 1,132 | 2022/5/1
MORGAN STANLEY FRN 2.188 70 72 7,961 | 2026/4 /28
MORGAN STANLEY FRN 2. 699 630 644 70,754 | 2031/1/22
MORGAN STANLEY FRN 3.622 950 1,039 114,108 | 2031/4/1
MPLX LP 4.8 230 265 29,142 | 2029/ 2 /15
MPLX LP 4.5 400 442 48,597 | 2038/4/15
MPLX LP 5.5 340 412 45,339 | 2049/2/15
MYRIAD INTL HOLDINGS BV 4.85 370 415 45,576 | 2027/7/6
NEWELL RUBBERMAID INC 4.35 1,100 1,158 127,251 | 2023/4/1
NEWELL RUBBERMAID INC 4.7 260 287 31,620 | 2026/4/1
NIKE INC 2.75 110 118 12,976 | 2027/3/27
NIKE INC 3.375 520 557 61,186 | 2050/ 3/27
NISSAN MOTOR CO 3.522 430 457 50,247 | 2025/9 /17
NISSAN MOTOR CO 4.345 470 513 56,440 | 2027/9 /17
NORTHROP GRUMMAN CORP 3.25 550 592 65,063 | 2028/1/15
NORTHROP GRUMMAN CORP 5.25 260 345 37,919 | 2050/5/1
NUMERICABLE GROUP SA 7.375 1,030 1,071 117,683 | 2026/5/1
NVIDIA CORP 2.85 110 116 12,760 | 2030/4/1
NVIDIA CORP 3.5 300 326 35,874 | 2040/4 /1
NVIDIA CORP 3.5 440 471 51,755 | 2050/4/1
NVIDIA CORP 3.7 190 209 23,026 | 2060/4 /1
NVR INC 3.95 10 10 1,141 | 2022/9/15
OCCIDENTAL PETROLEUM 2.7 10 10 1,103 | 2023/2/15
OCCIDENTAL PETROLEUM 6.95 100 110 12,099 | 2024/7/1
OCCIDENTAL PETROLEUM 5.55 530 564 61,978 | 2026/3/15
OCCIDENTAL PETROLEUM 3.4 430 421 46,284 | 2026/4/15
OCCIDENTAL PETROLEUM 3.0 380 359 39,483 | 2027/2/15
OCCIDENTAL PETROLEUM 6. 45 210 233 25,656 | 2036/ 9 /15
OCCIDENTAL PETROLEUM 4.5 1, 400 1,206 132,506 | 2044/ 7 /15
OCCIDENTAL PETROLEUM 4.625 170 149 16,452 | 2045/6 /15
OCCIDENTAL PETROLEUM 4.4 130 112 12,303 | 2046/4 /15
OCCIDENTAL PETROLEUM 4.1 90 72 7,936 | 2047/2/15
OCCIDENTAL PETROLEUM 4.2 80 65 7,160 | 2048/3/15
OFFICE CHERIFIEN DES PHO 4.5 410 432 47,475 | 2025/10/22
PARK AEROSPACE HOLDINGS 5.25 12 12 1,383 | 2022/8/15
PEPSICO INC 2.625 20 21 2,345 | 2027/3/19
PEPSICO INC 2.875 90 88 9,747 | 2049/10/15
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PEPSICO INC 3. 625 130 144 15, 899 2050/ 3 /19
PEPSICO INC 3. 875 160 185 20, 368 2060/ 3 /19
PETROBRAS GLOBAL FINANCE 6.25 952 1, 057 116, 161 2024/ 3 /17
PFIZER INC 2.625 390 406 44, 638 2030/4/1
PFIZER INC 4.4 60 73 8, 049 2044/ 5 /15
PHILIP MORRIS 4.5 60 69 7,672 2042/ 3 /20
PHILIP MORRIS INTL INC 2.1 150 146 16, 063 2030/5/ 1
PIONEER NATURAL RESOURCE 1.125 40 39 4,321 2026/ 1 /15
PTONEER NATURAL RESOURCE 2.15 190 180 19, 812 2031/1/15
PROCTER & GAMBLE 3.0 130 140 15, 417 2030/ 3 /25
RABOBANK 4. 375 530 590 64, 831 2025/8/4
RABOBANK NEDERLAND 4. 625 300 328 36, 102 2023/12/ 1
RANGE RESOURCES CORP 5.875 38 38 4,225 2022/ 7/ 1
RANGE RESOURCES CORP 5.0 23 23 2,569 2023/ 3 /15
RANGE RESOURCES CORP 4. 875 210 209 22,992 2025/ 5 /15
REGENCY ENERGY PARTNERS 5.875 23 23 2,610 2022/3/ 1
REYNOLDS AMERICAN INC 5.85 310 367 40, 389 2045/ 8 /15
ROYAL BK SCOTLND FRN 4.519 200 216 23,731 2024/ 6 /25
ROYAL BK SCOTLND FRN 4. 269 430 469 51, 609 2025/ 3 /22
SABINE PASS LIQUEFACTION 5.75 280 316 34,761 2024/ 5 /15
SALESFORCE. COM INC 3.7 370 414 45, 528 2028/ 4 /11
SANDS CHINA LTD 4.6 800 855 93, 935 2023/8/8
SANTANDER HOLDINGS USA 4.5 130 144 15, 841 2025/ 7 /17
SHELL INTL FIN 2.75 100 104 11, 460 2030/4/6
SHELL INTL FIN 4.55 220 265 29,170 2043/ 8 /12
SHELL INTL FIN 4.375 590 701 77,048 2045/ 5 /11
SHELL INTL FIN 3.25 220 222 24, 440 2050/ 4/6
SINOPEC GRP OVERSEA 2014 4.375 400 439 48, 232 2024/ 4 /10
SOUTHERN COPPER CORP 5.25 480 582 64, 010 2042/11/ 8
SPIRIT LOYALTY KY LTD/IP 8.0 330 374 41, 081 2025/ 9 /20
SPRINT CAPITAL CORP 6. 875 30 38 4, 187 2028/11/15
SPRINT CAPITAL CORP 8.75 50 74 8,174 2032/ 3 /15
SPRINT CORP 7.625 150 178 19, 645 2025/ 2 /15
STATE STREET CORP FRN 3. 152 180 192 21, 158 2031/ 3 /30
SUNOCO LOGISTICS PARTNER 5.3 20 21 2,329 2044/ 4/ 1
SUZANO AUSTRIA GMBH 3.75 70 72 7,932 2031/1/15
SYNGENTA FINANCE NV 3.933 580 580 63, 758 2021/ 4 /23
T-MOBILE USA INC 6.0 10 10 1, 106 2023/3/1
T-MOBILE USA INC 3.5 200 216 23,771 2025/ 4 /15
T-MOBILE USA INC 2.25 40 40 4,414 2026/ 2 /15
T-MOBILE USA INC 2.05 50 49 5,413 2028/ 2 /15
T-MOBILE USA INC 2. 625 130 127 13, 955 2029/ 2 /15
T-MOBILE USA INC 3.875 800 873 95, 877 2030/ 4 /15
T-MOBILE USA INC 2.55 140 137 15, 135 2031/ 2 /15
T-MOBILE USA INC 2.875 100 97 10, 753 2031/ 2 /15
T-MOBILE USA INC 3.5 150 152 16, 734 2031/4/15
TARGA RESOURCES PARTNERS 6.5 80 87 9,574 2027/ 7 /15
TARGA RESOURCES PARTNERS 6. 875 40 44 4, 869 2029/ 1 /15
TARGA RESOURCES PARTNERS 4,875 150 154 16, 934 2031/2/1
TARGA RESOURCES PARTNERS 4.0 20 19 2,116 2032/ 1/15
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TEACHERS INSUR & ANNUITY 4.9 480 593 65,195 | 2044/9/15
TECK RESOURCES LIMITED 6.0 20 24 2,662 | 2040/8/15
TELEFONICA EMISIONES SAU 5.213 150 176 19,418 | 2047/3/8
TELEFONICA EMISIONES SAU 4. 894999 230 264 28,999 | 2048/3/6
TENNESSEE GAS PIPELINE 2.9 650 657 72,243 | 2030/3/1
TEVA PHARMA FIN IV BV 3.65 190 191 21,026 | 2021/11/10
TEVA PHARMACEUT FIN BV 2.95 180 181 19,907 | 2022/12/18
TEVA PHARMACEUTICALS NE 2.2 680 679 74,647 | 2021/ 7/21
TEVA PHARMACEUTICALS NE 2.8 660 659 72,413 | 2023/ 7 /21
TEVA PHARMACEUTICALS NE 7.125 340 379 41,670 | 2025/1/31
TEVA PHARMACEUTICALS NE 3.15 30 28 3,179 | 2026/10/ 1
TIME WARNER CABLE INC 4.0 200 201 22,075 | 2021/9/1
TIME WARNER CABLE INC 6.55 150 198 21,797 2037/5/1
TIME WARNER CABLE INC 7.3 370 519 57,071 2038/7/1
TIME WARNER CABLE INC 5.875 200 251 27,579 | 2040/11/15
TJX COS INC 3.5 70 76 8,390 | 2025/4/15
TRANSCONT GAS PIPE LINE 7.85 950 1, 208 132,701 2026/ 2/ 1
UBS GROUP FUNDING 3.491 200 206 22,671 2023/5/23
UBS GROUP FUNDING 4.125 450 502 55,145 | 2025/9 /24
UBS GROUP FUNDING 4.253 330 373 40,975 | 2028/3/23
UBS GROUP FUNDING SW FRN 7.0 1, 120 1,232 135, 319 — (%)
UNICREDIT SPA FRN 7.296 440 523 57,446 | 2034/4/2
UNION PACIFIC CORP-144A 3.839 750 811 89,076 | 2060/ 3/20
UNITED TECHNOLOGIES CORP 4.125 120 135 14,913 | 2028/11/16
UNITED TECHNOLOGIES CORP 4.5 140 169 18,583 | 2042/6/ 1
UNITEDHEALTH GROUP INC 3.75 260 288 31,731 2025/ 7 /15
UNITEDHEALTH GROUP INC 3.875 120 135 14,930 | 2028/12/15
UNITEDHEALTH GROUP INC 3.7 230 255 28,038 | 2049/8/15
UNITEDHEALTH GROUP INC 3.875 300 340 37,386 | 2059/8/15
VALE OVERSEAS LIMITED 6.875 556 739 81,236 | 2036/11/21
VERIZON COMMUNICATIONS 1. 45 110 110 12,114 | 2026/3/20
VERIZON COMMUNICATIONS 2.625 100 105 11,627 | 2026/8/15
VERIZON COMMUNICATIONS 4.125 290 329 36,150 | 2027/3/16
VERIZON COMMUNICATIONS 3.0 70 74 8,224 | 2027/3/22
VERIZON COMMUNICATIONS 2.1 160 160 17,679 | 2028/3/22
VERIZON COMMUNICATIONS 4.329 376 432 47,478 | 2028/9/21
VERIZON COMMUNICATIONS 2.55 470 471 51,807 | 2031/3/21
VERIZON COMMUNICATIONS 4.5 610 716 78,642 | 2033/8/10
VERIZON COMMUNICATIONS 4.4 380 437 48,060 | 2034/11/1
VERIZON COMMUNICATIONS 5.25 320 405 44,492 | 2037/3/16
VERIZON COMMUNICATIONS 4.125 200 222 24,429 | 2046/8/15
VERIZON COMMUNICATIONS 4. 862 130 158 17,459 | 2046/ 8 /21
VERIZON COMMUNICATIONS 5.5 50 66 7,307 | 2047/3/16
VERIZON COMMUNICATIONS 4.0 150 163 17,904 | 2050/ 3 /22
VISA INC 2.05 240 241 26,471 2030/ 4 /15
VISA INC 2.7 230 227 24,955 | 2040/4 /15
VISA INC 4.3 250 305 33,504 | 2045/12/14
VODAFONE GROUP PLC 4.375 370 426 46,836 | 2028/5 /30
WAL-MART STORES 4.3 403 495 54,378 | 2044/4 /22
WALT DISNEY COMPANY 6. 65 200 295 32,493 | 2037/11/15
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= BESE e | ARha e | oA
TAVH % Tk Fv Fk Bv FH
WeiEA 2 | WASTE MANAGEMENT INC 3.5 30 32 3,557 | 2024/5/15
(ARBEAES) | WASTE MANAGEMENT INC 4.15 190 221 24,318 | 2049/ 7/15
WEA FINANCE LLC/WESTFIEL 3.75 300 318 34,951 | 2024/9 /17
WEA FINANCE LLC/WESTFIEL 3.75 200 212 23,301 | 2024/9 /17
WELLS FARGO & COMPAN FRN 2.188 70 72 7,959 | 2026/4 /30
WELLS FARGO & COMPAN FRN 4. 478 160 185 20,382 | 2031/4/4
WELLS FARGO & COMPAN FRN 5.013 2,170 2,813 308,939 | 2051/4/4
WELLS FARGO & COMPANY 3.45 30 31 3,468 | 2023/2/13
WELLS FARGO & COMPANY 4.48 279 307 33,781 | 2024/1/16
WELLS FARGO & COMPANY 4.3 220 249 27,349 | 2027/ 7 /22
WELLS FARGO & COMPANY 4.65 670 782 85,968 | 2044/11/ 4
WELLS FARGO & COMPANY 4.9 190 229 25,201 | 2045/11/17
WELLS FARGO & COMPANY 4.4 160 181 19,903 | 2046/ 6 /14
WELLS FARGO & COMPANY 4.75 140 167 18,402 | 2046/12/ 7
WESTERN MIDSTREAM OP FRN 2.3245 70 68 7,575 | 2023/1/13
WESTERN MIDSTREAM OPERAT 4.35 190 198 21,749 | 2025/2/1
WESTERN MIDSTREAM OPERAT 4.5 70 73 8,018 | 2028/3/1
WESTERN MIDSTREAM OPERAT 5.3 640 698 76,752 | 2030/2/1
WESTERN MIDSTREAM OPERAT 6.5 100 110 12,144 | 2050/2/1
WILLIAMS COS INC 7.875 195 200 22,024 | 2021/9/1
WILLIAMS COS INC 7.5 269 359 39,523 | 2031/1/15
WPX ENERGY INC 8.25 240 275 30,309 | 2023/8/1
WYETH 5.95 50 70 7,698 | 2037/4/1
WYNN MACAU LTD 5. 625 220 230 25,362 | 2028/8/26
YAMANA GOLD INC 4,625 340 372 40,926 | 2027/12/15
N it 46, 337, 617
A¥ o TAFXLaXy | FAFYay
[EfffZE% | MEXICAN BONOS DESARR FIX 8.5 23, 080 26, 183 142,585 | 2029/ 5 /31
MEXICAN BONOS DESARR FIX 8.5 33, 980 37,306 203,155 | 2038/11/18
MEXICAN BONOS DESARR FIX 8.0 90, 710 93,109 507,035 | 2047/11/7
/N it 852, 776
7T FTTIOMVTN | FTIINLT IV
[ Eff3E% | BRAZIL-NTN-F (NOTA TESO N) 10. 0 14, 280 14, 909 292,787 | 2027/1/1
/N it 292, 787
=V Fuy7r—=7N | FuyTr—7
EfE% | RUSSIA GOVT BOND 8. 15 331, 930 352,001 503,362 | 2027/2/3
RUSSIA GOVT BOND 7.05 7,943 7,967 11,392 | 2028/1/19
/N it 514, 755
A K% T FAVRRYTNET | FAVRRVTVET
[ EffE% | INDONESTA GOVERNMENT 8. 375 21, 686, 000 24,133,915 183,417 | 2026/9/15
/N it 183, 417
& it 48, 181, 353

() MEBEEEIT, R ORI 4 5725 [E O%EE EE 72 ARG OMEIC L 0 FERE L2 b0 T,
() 4 - SRR BALARMNI IS T, 7272 Ly AR O 6 13/ CRE,
() EEFEA RN T— (%)) RROENTAAETT,
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& 1 PN
O # 1 4 o e O % —
Fl = i A4 EReE | RERE fEEEA B
(7 AU 5) % Tk R TX KL T
SERETBA GNMA II 30YR APR FWD 2.5 200 206 22,724 2051/4/1
UMBS 15YR APR FWD 1.5 1, 200 1, 208 132, 762 2036/4 /1
UMBS 30YR APR FWD 1.5 100 97 10, 679 2051/4/1
UMBS 30YR APR FWD 2.0 1, 700 1, 704 187, 209 2051/ 4/ 1
& it 353, 375
() FIEHR SR, BIR ORI % 73 E O & A5 78 BRSO MPEIZ L 0 MR E L7zt o Td,
() %M -+ FPAMEERD HAT AR IT O T,
| AUEGIOREHNRER
& i o 5 & & % ® &
=P EDalE]
&5 S| US 5YR 2106 14, 768 —
US 2YR 2106 5,235 —
s US10YR 2106 — 17, 383
US 20YR 2106 3,403 —
US UL 2106 2,379 —
VS _
GRS 90 EUR$ 2106 19, 321
90 EUR$ 2112 — 18, 262
90DYEUR 2312 14, 520 —

() BT C,

(1) FREMSRAIT, WK ORHT 2 D723 E O3 EE 72 PR OMEIC L 0 FEHIE L= b o T,
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. AT a L ORHANERES

o—)b . % ,ﬂéﬁ 5'5

% " M 7 1l W R W % &
ENNE! EWLE!
{EA7 v a VE5| |EDH2 P 0314 AN 3 2
s FVK1 C 0423 a—)L 2 -
FVM1 C 0521 a—) 8 —
TYK1 C 0423 a—)L 2 0. 137274
[ TYML C 0521 a—)L — 5
USKI C 0423 a—)L 4 0. 099524
USM1 C 0521 a—)L — 21

() WRCARTIZIIRC, 727 L, i SRS OB AL O,
() BEBELRAT, WIARDWEI 2 173 O XA IR LB RO I £ 0 B L b0 T

OB EETEMEDIER (20214 4 B 7 ABHTE)
Nz /E;ﬁ ;E
5 ; ¥ W F I £

FM %
BRI 54,197 0.1
INFEAE 48, 181, 353 93.4
a—)L - m— U ZFofh 3, 349, 793 6.5
PO {5 A M PERRA 51, 585, 344 100. 0

() AR O BAL A X B0 T

() HIIRICBIT D IMEEMIEPE (48, 264, 589F 1) DOEE(FFEMERREE (51, 585, 344F M) 12X 7 5 Eb31393. 6% T,

() SVEHEEE PEIT . WIER ORI Z o3 B O MR BT EMSGOMEIC LV HERFE L2 b0 TT, B, 4H 7RICBIT D MERRE L —
M, 2K RL=109. 82, 1A ¥ a~_V=5 4456/, 177 VL7 /1=19.6377TH, 117 /L—7/L=1.431, 1004 > KX T /LT
=0. 76/ T3,

OBEEEDMBEDRE (2020 4 H8 B~20215 4 B 7 B)

FUFHII ISV ER A,
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OBk, a5, TARUVEEBENKR cwsaf7egn OIEBBOIRR  (020F4B888~202154578H)

H A ERIES H A ElE.
M M
W #E 51,247,540, 727 O EEE: 1,941, 745, 860
Sl bk 1,573, 588, 528 i
A% AR 54, 197, 657 RBFIR 1,911, 979, 754
N GRAT%E) 48, 181, 353, 951 Z DAL 2% 4> 30, 086, 362
a— - ATy ar(B) 18, 378, 726 HALFILE A 320, 256
Ty b AT a2 G 3,747,607 ®) HEIHEEBE 2,066, 993, 059
LA 590, 550, 158 — 4 304 196. 054
R 277,338, 817 e PR
A 1,762, 875 FEEH A 2,237,132, 995
N REAEILAE: 546, 622, 408 C) *WMEEIEmsIELE A 179,440,002
B ffE 2,713,118, 295 S GIEA 2,027,911, 390
:~w-ﬁi957@® 27, 859, 998 e A 2,207,351, 302
Ty b AT a v GE) 2,067, 361 o o
PRI 2,329, 814, 794 ) REAME = 9,791, 006
SebhFI 403 (B) H#EHE&E(A+B+C+D) 3,819,507, 911
FEfHE 353, 375, 739 (F) mifffgians 20, 797, 449, 683
© #AELEA—B) 48,534,422, 432 @ BmMEEEEES 4,741, 449, 291
JEA 28, 480, 253, 181
P A0 H) fR#=iais
25 20,054, 169, 251 H) %ﬁ%ﬁﬁ% A 9,304, 237,634
(D) %H#E.ﬁ’ﬁl:lﬁ 28, 480, 253 ]S]D (l) E‘I’(E'f‘ F+G+H> 20, 054,169, 251
1/FO%- Y ZEHEE(C/ D) 17,041M RERHBES (1) 20, 054, 169, 251
<PEFRF > (1) #HRO R PO T B) BEHFTEEEL LOQ) MEEIE
(1) FTEADIR GBI ITHR OB I LD b0 EERE T,
W e AE 35,720,627, 0657 () #HEORILOT T @) BMEXEERS L HDDIT., FitoB
B ANER E ST AKE 7, 109, 526, 698 NMEREDBE, BMERE % LI AligEin & oA & 78 L5 |\ 7284057
e — R ARA T AKE 14, 349, 900, 574 ZUVWET,
(1) #RICHIT B TEADNR (1) #HIEOWRBOTH T H) BHEBRE & H 201k, PR DR,
LM« KEE%aT - 77AFD (EREEREFER) 15, 614, 381, 718 TEARM B IEFIMAEE 22 LS|\ e 28000 2 VD E T,
LM« ¥EE%a7 - 77AFC (EREEREFER) 8,629, 784, 7341
LM kEERaT - 79AF (EEEEEZER) 1, 706, 685, 781
LM« KEERaT - 77AFVA (BREEREZR) 1,467, 713, 0624
LM« KEER7 7 F (EREEREZER) 1,061, 687, 886
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<BHMstE>
<&#tIzoWT>
Lo e AL« Ty b w3V A MBS, 2021F4 A 1 AT 2 )y« TV b
Ve AU RRAPNAVYBASHERINAEFL, BEE (77700 T UT Ry s Uy oSS
AT LE LT,
<EFLGHFZERICETHIEHMbE>

BT ORFELE Lo T A4V« Ty b e =3 VA MBS o (7502700 - F

VIR Dy NS ITEFLE L,
(ZEHH 2021544 H1RH)
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Nomura Multi Managers Fund II - US Bond
BTN TF e F— T — R 77 R — K EfEHFC/FD

20204F5 H 31 H L
(GGHE IR : 2019466 H 1 H ~20204E5 31 H)

@7 7 FOALH AT ROEY T,

® HE | SAE A~ i BB ERE(EE
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- OGS ERAESIROE M 7 e AR ST oM B OE MR 2 EAL R EE SR
OEMZATOE M AL EEL £9 (BIE T D@ RALTEBI D5 50DV ET),
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O BIELET,
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DO NREFEEITVET,
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HEREICOWTE, FAIEL TABEA~y TV ET A,
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M R R AR
20204E5 A 31 H BI{E 20204E5 A 31 HICHE T 9B RHAl R
(GEHEIFTHR P L) (BRI P ZE)
HE &R
A Al RE SR AT 372,645,997 SRAT HEFILE 294,986
(RN : 366,694, 776K /L) TE SRR (RUR BOR B 2R %) 6,139,096
B THE S 41,911,902 MEIEE 98
H]ME 2R S I LA AR D A 25 4 222,504
ZARAEFRFEATARIN A 59,129 IS EEt 6,434,180
Ta— I —hHDOFRILE 95,379,368 -
ERICE 1,217,394 E%it]
P AR SRM 627,690
HREGR 511,436,294 JOHS B BTN 126,076
IRAE 75,958
Al 4 AR RS 22
2SR E RS A4 217,930 S | R4 T 25,974
Ta—H— IR T DRI 127,824,187 AT FHCE 13,380
RILE 352,540 Z R 55,446
TSI 2,276
AEEE 128,394,657 RSB e 1,103
ST 25,213
A PEAR AR 383,041,637 EALE S 1] 14,854
- MR 121
SZARRESE— 1 S 720
WRINSDRBERE RITHZEMAS MR ERE FHREE 968,113
FCZ7A(H) 9,600 1,784,699  17,132,530,728 M I 5,466,067
FDZZA(H) 13,681 1,749,204  23,931,456,426
BB AR 7E B AR DA 10,014,404
SMENE 15 5 KO E AR eI L 0I5B D 1R 4R (841,859)
B SR UE S Ea 9,172,545
P A A RIS AT HE 4k oD H ek 5,584,888
SME 285 e LN AR DR AR 2§ OB I 206,866
LR AR A 5,791,754
T8 O Rl KD PE D 1A IAR 20,430,366
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W AR R E FATEZ AL RO EEFE
202045 A 31 HIZH T 9 A5HAIIR 202045 A 31 HIZH T 9 A5HAIIR
(GEHEIFTHR P L) CRER)
H eI pE AR 16,118,812 FC/TA
LY En 5,466,067 W B A REAREL 5,904
A SR R A 9,172,545
IR A AR 5,791,754 FATZ IS REIREL 2,064,354
B R AR SR (285,559)
T 08 FA T LM PE O HERAE 20,430,366
WIRFAT I Z AR AE SR 1,784,699
ZARAEFRDOFATFEA 407,034,177
TSRS O B R A (57,969,087) FDZ5 A
349,065,090 BUNC AT S 130,217
23R DIy A (2,572,631) AT AR 1,882,402
B R AR RS (263,415)
HHSR A PE AR 383,041,637 IR FEAT I AR RER L 1,749,204
HatiE
202045 H 31 H3RTE
CREEE)
2020 2019 2018

HIARAME PERBCKR L) 383,041,637 16,118,812 16,556,935

FCZ7A(H)
WIRAIE PERR A 17,132,530,728 53,681,472 58,436,663
IR0 Y70 P 9,600 9,092 8,937
FDZZA()
AL PERRRHE 23,931,456,426 1,699,803,979 1,742,378,906
AR D Y70 R A A 13,681 13,054 12,748
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RN PEE B
202045 A 31 H BIfE
(BRI /L)
Wi g i feAEd IAFRFAIG AL 4E FAALEHE(%)
F—R+FVT
B E(E RS
UsD 186,000  SCENTRE GROUP 3.6250% 28/01/26 144A 184,867 188,708 0.05
184,867 188,708 0.05
Bt A —ANYT 184,867 188,708 0.05
NI2—H
B E(E e
Usb 383,000  ATHENE HOLDING 6.1500% 03/04/30 382,262 413,055 0.11
382,262 413,055 0.11
Bt Ra—F R 382,262 413,055 0.11
b s
Bt E(E e
uUsb 579,000  ENBRIDGE INC 2.5000% 15/01/25 578,489 595,428 0.17
UsD 306,000  TRANSCANADA PL 3.7500% 16/10/23 321,793 328,556 0.10
UsD 315,000 SUNCOR ENERGY 2.8000% 15/05/23 314,694 321,927 0.08
uUsb 259,000  BROOKFIELD FIN 4.3500% 15/04/30 258,749 283,236 0.07
uUsb 265,000  ENBRIDGE INC 3.1250% 15/11/29 265,863 271,329 0.07
UsD 249,000  SUNCOR ENERGY 3.1000% 15/05/25 248,873 259,984 0.07
uUsb 182,000  NUTRIEN LTD 5.0000% 01/04/49 222,602 221,500 0.06
usb 161,000  NUTRIEN LTD 2.9500% 13/05/30 160,871 167,053 0.04
UsD 123,000  SCHLUMBERGER 2.6500% 20/11/22 144A 125,211 124,846 0.03
usb 105,000  TECH RESOURCES LTD 6.25% 15/07/41 116,685 105,175 0.03
usb 85,000  TRANS-CANADA PIPE 4.625% 01/03/34 100,486 95,548 0.02
UsD 63,000 ENCANA CORP 6.5000% 01/02/38 74,983 48,299 0.01
usb 64,000 ENCANA CORP 6.6250% 15/08/37 76,912 48,171 0.01
usb 39,000  TRANSCANADA PL 4.8750% 15/01/26 42,679 45,157 0.01
2,908,890 2,916,209 0.77
Gty 2,908,890 2,916,209 0.77
f=3=N4e
Bt E(E e
Usb 345,000 ECOPETROL SA 6.8750% 29/04/30 341,936 396,578 0.10
uUsD 130,000 ECOPETROL SA 5.875% 28/05/45 140,806 135,656 0.04
482,742 532,234 0.14
Gty 482,742 532,234 0.14
Foe—r
EE&FIE
uUsb 641,000 DANSKE BANK A/S FRN 20/09/22 144A 646,015 647,350 0.16
USD 621,000 DANSKE BANK A/S FRN 20/12/25 144A 629,067 633,675 0.17
1,275,082 1,281,025 0.33
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piiNss FEH MRS fZAE AR AT 44 FAA LR (%)
B E(E 2SI
UsD 244,000  DANSKE BANK A 5.0000% 12/01/22 144A 248,258 255,572 0.07
248,258 255,572 0.07
Bt Tr~e—s 1,523,340 1,536,597 0.40
TFUR
EE&FIE
Usb 792,000  BNP PARIBAS FRN 19/11/25 144A 763,836 812,673 0.21
USD 404,000  BNP PARIBAS FRN 13/01/31 144A 408,850 413,721 0.11
1,172,686 1,226,394 0.32
B E(E 2SI
UsD 651,000 DANONE 2.9470% 02/11/26 144A 668,575 708,348 0.19
UsD 578,000  CREDIT AGRICO 2.3750% 22/01/25 144A 576,673 599,678 0.16
Usb 519,000  SOCIETE GENER 2.6250% 22/01/25 144A 517,962 521,304 0.14
UsD 191,000  TOTAL CAP INTL 3.1270% 29/05/50 191,000 192,048 0.05
1,954,210 2,021,378 0.54
Bt IR 3,126,896 3,247,772 0.86
KA
B E(E e
uUsb 721,000  RENTENBANK 0.5000% 27/05/25 40 717,698 719,187 0.19
717,698 719,187 0.19
BRt: kY 717,698 719,187 0.19
AVRRYT
Tl E(E )
uUsb 200,000  HUTAMA KARYA 3.7500% 11/05/30 144A 198,664 207,628 0.05
198,664 207,628 0.05
Bt AVRRTT 198,664 207,628 0.05
TANVGUR
B E(E A
UsD 562,000  GE CAPITAL INTL 4.418% 15/11/35 598,641 561,849 0.14
Usb 427,000  SHIRE ACQ INV IRELAND 3.2% 23/09/26 455,034 470,202 0.12
Usb 254,000  SHIRE ACQ INV IREL 2.875% 23/09/23 259,828 267,734 0.07
UsD 163,000  AERCAP IRELAND 4.8750% 16/01/24 154,850 145,247 0.04
uUsb 150,000  AERCAP IRELAND 3.5% 26/05/22 138,267 139,027 0.04
1,606,620 1,584,059 0.41
BRb:TANTUR 1,606,620 1,584,059 0.41
ARZ TV
ELi
UsD 261,000  STATE OF ISRAEL 3.3750% 15/01/50 254,543 272,357 0.07
254,543 272,357 0.07
Bt ARTTL 254,543 272,357 0.07
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BES FEH MRS fZAE AR AT 44 FAA LR (%)
AZA
ELi
UsD 438,000  JAPAN BANK COOP 1.7500% 17/10/24 435,648 455,142 0.12
435,648 455,142 0.12
B E(E 2SI
UsD 220,000 TAKEDA PHARMACEU 4.4000% 26/11/23 238,999 244,246 0.06
238,999 244,246 0.06
At AR 674,647 699,388 0.18
nNrwe TNy
B E(E RS
UsD 419,000  DH EUROPE 2.6000% 15/11/29 422,760 438,822 0.12
UsD 334,000 DH EUROPE 2.2000% 15/11/24 5YR 334,168 348,583 0.09
usD 195,000  DH EUROPE 2.0500% 15/11/22 195,162 200,813 0.05
UsD 102,000  DH EUROPE 3.4000% 15/11/49 103,472 112,427 0.03
1,055,562 1,100,645 0.29
AEtvrwTNT 1,055,562 1,100,645 0.29
Ao
EE
usD 644,000  UNITED MEXICAN 4.5000% 22/04/29 705,117 698,110 0.18
UsD 513,000  UNITED MEXICAN 3.2500% 16/04/30 499,370 506,975 0.13
UsD 316,000  UNITED MEXICAN 3.9000% 27/04/25 312,818 333,574 0.09
uUsb 200,000  UNITED MEXICAN 5.0000% 27/04/51 188,500 210,865 0.06
UsD 200,000  UNITED MEXICAN 4.6000% 10,/02/48 216,540 208,049 0.05
UsD 162,000  UTD MEXICAN STATE 4.75% 8/3/44 MTN 169,806 170,695 0.04
2,092,151 2,128,268 0.55
T (E )
UsD 380,000  AMERICA MOVIL SA 2.8750% 07/05/30 379,441 392,426 0.10
usD 167,000  SANTANDER MEX 5.3750% 17/04/25 144A 167,000 178,690 0.05
546,441 571,116 0.15
BRtiAxT 2 2,638,592 2,699,384 0.70
FIH
Bt E(E e
UsD 432,000  NXP BV/NXP FD 3.8750% 18/06/26 144A 451,406 464,893 0.12
usb 267,000  NXP BV/NXP FD 3.4000% 01/05/30 144A 269,356 273,770 0.07
UsD 226,000  MDGH — GMTN B 2.8750% 07/11/29 144A 223,555 234,211 0.06
UsD 211,000  NXP BV/NXP FD 3.1500% 01/05/27 144A 211,339 215,539 0.06
uUsb 164,000  NXP BV/NXP FD 4.3000% 18/06/29 144A 169,805 178,283 0.05
UsD 124,000  NXP BV/NXP ED 2.7000% 01/05/25 144A 123,896 127,824 0.03
1,449,357 1,494,520 0.39
At ATH 1,449,357 1,494,520 0.39
IV z—
B E(E RS
usD 180,000  EQUINOR ASA 1.7500% 22/01/26 179,279 183,723 0.05
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usD 120,000  EQUINOR ASA 2.3750% 22/05/30 119,311 123,423 0.03
UsD 86,000 EQUINOR ASA 3.2500% 18/11/49 85,090 90,433 0.02
383,680 397,579 0.10
BT =— 383,680 397,579 0.10
NGTTA
EE
usb 415,000  PARAGUAY 5.4000% 30/03/50 144A 476,867 460,650 0.12
UsD 218,000  PARAGUAY 4.9500% 28/04/31 144A 218,171 228,900 0.06
695,038 689,550 0.18
Bt T TA 695,038 689,550 0.18
~_—
Exfi-g
usD 148,000  REPUBLIC OF PERU 2.3920% 23/01/26 148,022 154,243 0.04
UsD 86,000 REPUBLIC OF PERU 2.7830% 23/01/31 86,002 91,154 0.02
234,024 245,397 0.06
Bt UL— 234,024 245,397 0.06
HE—I
Exfi-g
usb 510,000  QATAR STATE O 3.4000% 16/04/25 144A 508,419 544,278 0.15
UsD 358,000  QATAR STATE O 3.7500% 16/04/30 144A 357,320 398,917 0.10
865,739 943,195 0.25
Bt hs—v 865,739 943,195 0.25
AR
B E(E RS
UsD 200,000 BANCO SANTANDER 2.7460% 28/05/25 200,000 203,929 0.05
200,000 203,929 0.05
S N 200,000 203,929 0.05
[l B4R
B E(E e
uUsb 1,089,000  ASIAN DEV BAN 0.6250% 07/04/22 GMTN 1,088,009 1,095,090 0.28
USD 482,000  INTERAMER DEV BK 0.8750% 03/04/25 481,764 489,643 0.13
1,569,773 1,584,733 0.41
Aat: ERHER 1,569,773 1,584,733 0.41
ARGz —F
B E(E RS
Usb 685,000  SWEDISH EXP C 0.7500% 06/04/23 GMTN 682,897 690,114 0.18
682,897 690,114 0.18
Gt AV z—F 682,897 690,114 0.18
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AR
EESFIE
USD 605,000  UBS GROUP FUNDIN FRN 15/08/23 144A 620,702 623,358 0.17
uUsb 267,000  CREDIT SUISSE FRN 14/12/23 144A 273,640 275,194 0.07
894,342 898,552 0.24
T (E )
Usb 648,000  CREDIT SUISSE GP 3.574% 09/01/23 14 662,082 667,399 0.17
662,082 667,399 0.17
BRt AR 1,556,424 1,565,951 0.41
7578 REBR
ELi
UsD 790,000  ABU DHABI GOV 2.5000% 16/04/25 144A 805,189 820,289 0.21
805,189 820,289 0.21
Bt T I E REE 805,189 820,289 0.21
AFYR
EHSFIE
UsD 706,000  LLOYDS BK GR PLC FRN 09/07/25 706,000 748,754 0.19
UsD 462,000  BARCLAYS PLC FRN 20/06/30 517,346 513,910 0.13
uUsb 245,000  STANDARD CHART FRN 01/04/31 144A 245,000 272,867 0.07
UsD 243,000  NATIONWIDE BLDG FRN 01/08/24 144A 256,783 259,934 0.07
UsD 213,000 ROYAL BK SCOTLND FRN 08/05/30 241,568 239,874 0.06
usb 215,000 ROYAL BK SCOTLND FRN 01/11/29 198,649 217,500 0.06
UsD 208,000 ROYAL BK SCOTLND FRN 22/05/28 208,000 212,765 0.06
2,373,346 2,465,604 0.64
B E(E A
UsD 232,000 VODAFONE GROUP 4.2500% 17/09/50 240,086 264,120 0.07
240,086 264,120 0.07
At AXUR 2,613,432 2,729,724 0.71
TAVH
B ERRIER
uUsb 3,576,000  NSLT 2005-2 A5 FRN 23/03/37 2,190,460 2,084,793 0.53
USD 3,533,000  SMB 2016-A A2B FRN 15/05/31 1,910,366 1,857,212 0.48
UsD 1,764,000  SMB 2019-A A2A 3.4400% 15/07/36 1,806,377 1,788,532 0.47
uUsb 1,665,000  VZOT 2020-A A1A 1.8500% 22/07/24 1,664,805 1,707,065 0.45
UsD 1,662,000  NAVSL 2019-FA A2 2.6000% 15/08/68 1,661,398 1,698,035 0.44
UsD 1,597,000  FORDR 2018-2 A 3.4700% 15/01/30 1,634,571 1,650,680 0.43
usb 2,636,000  NSLT 2005-1 A5 FRN 25/10/33 1,506,823 1,424,338 0.37
UsD 3,840,000  SLMA 2012-3 A FRN 27/12/38 1,187,795 1,145,575 0.30
UsD 1,070,000  FORDR 2018-1 A 3.1900% 15/07/31 1,103,987 1,114,349 0.29
usb 966,000  FORDR 20201 A 2.0400% 15/08/31 965,667 958,942 0.25
UsD 840,000  SREV 2019-A A 2.5100% 26/01/32 839,889 811,500 0.21
UsD 775,000  FORDR 2019-1 A 3.5200% 15/07/30 823,165 802,958 0.21
usb 785,000  NAVSL 2019-GA A 2.4000% 15/10/68 711,856 719,397 0.19
UsD 1,151,000  SMB 2016-C A2B FRN 15/09/34 723,499 711,952 0.19
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USDh 653,000  SOFI 2020-A A2FX 2.5400% 15/05/46 652,683 666,249 0.17
usDh 611,000  SOFI 2020-C AFX 1.9500% 15/02/46 610,902 611,000 0.16
usDh 1,128,000  SMB 2016-B A2A 2.4300% 17/02/32 626,258 607,060 0.16
USD 779,000  SMB 2017-B A2B FRN 15/10/35 600,242 579,289 0.15
usb 800,000  SGR 2019-3 Al FRN 25/09/59 565,959 557,721 0.15
usb 511,000  NAVSL 2018-DA A2A 4.0000% 15/12/59 533,995 534,246 0.14
USD 986,000  NSLT 2005-3 A5 FRN 24/12/35 555,627 531,242 0.14
usbh 531,000  SOFI 2018-A A2B 2.9500% 25/02/42 539,297 530,958 0.14
usbh 508,000 HAROT 2020-2 A3 0.8200% 15/07/24 507,960 510,158 0.13
USD 490,000  NAVSL 2019-CA A2 3.1300% 15/02/68 501,107 502,668 0.13
usb 456,000  FORDO 2020-A A3 1.0400% 15/08/24 455,919 460,680 0.12
usb 460,000  NAVSL 2017-A A2A 2.8800% 16/12/58 401,142 404,859 0.11
uSD 373,000  NAVSL 2020-A A2A 2.4600% 15/11/68 372,975 380,407 0.10
usb 368,000  VALET 2020-1 A3 0.9800% 20/11/24 367,975 367,907 0.10
USsD 357,000 TAOT 2020-B A3 1.3600% 15/08/24 356,929 361,860 0.09
usD 617,000  SLMA 2012-6 A3 FRN 26/05/26 369,754 341,272 0.09
UsD 456,000  SMB 2017-A A2B FRN 15/09/34 320,347 312,511 0.08
usb 324,000  NAVSL 2020-A A2B FRN 15/11/68 324,000 299,792 0.08
uSD 1,063,000  NSLT 2012-2A A FRN 26/12/33 310,181 298,454 0.08
usb 292,000  CNH 2020-A A3 1.1600% 16/06/25 291,943 291,982 0.08
usb 1,000,000  SMB 2015-C A2A 2.7500% 15/07/27 302,496 290,448 0.08
USD 281,000  NAVSL 2020-BA A2 2.1200% 15/01/69 280,883 278,178 0.07
UsD 276,000  NAVSL 2020-CA A2A 2.1500% 15/11/68 275,410 274,571 0.07
UsD 233,000  GMCAR 2020-2 A3 1.4900% 16/12/24 232,987 237,466 0.06
USDh 818,000  SLMA 2012-2 A FRN 25/01/29 253,406 223,799 0.06
uUsD 211,000 FORDR 2017-1 A 2.6200% 15/08/28 213,481 213,615 0.06
uUsD 376,000  SMB 2016-B A2B FRN 17/02/32 210,226 206,913 0.05
USDh 300,000  SLMA 2012-1 A3 FRN 25/09/28 194,459 181,732 0.05
usDh 174,000  HAROT 2020-2 A4 1.0900% 15/10/26 173,970 175,642 0.05
usDh 173,000  NAVSL 2019-D A2A 3.0100% 15/12/59 174,298 172,357 0.04
USDh 500,000  SMB 2015-B A2B FRN 15/07/27 171,256 167,621 0.04
usDh 680,000  SOFI 2016-A A2 2.7600% 26/12/36 161,916 160,518 0.04
usDh 150,000 FORDO 2020-A A4 1.3500% 15/07/25 149,956 150,999 0.04
USDh 149,000  SDART 2020-1 A3 2.0300% 15/02/24 148,988 149,267 0.04
usDh 197,000  NAVSL 2015-1 A2 FRN 25/04/40 154,788 146,565 0.04
usDh 144,000  NAVSL 2018-EA A2 4.0000% 15/12/59 148,770 145,475 0.04
USDh 140,000  VALET 2020-1 A4 1.2600% 20/08/26 139,968 139,862 0.04
ush 264,000  SMB 2016-A A2A 2.7000% 15/05/31 141,210 137,847 0.04
USD 425,000  NSLT 2004-4 A5 FRN 25/01/37 143,058 136,163 0.04
USDh 347,000  NSLT 2004-3 A5 FRN 27/10/36 141,949 135,799 0.04
USD 247,000  NAVSL 2016-1A A FRN 25/02/70 146,583 135,567 0.04
usDh 116,000  GMCAR 2020-2 A4 1.7400% 18/08/25 115,973 116,421 0.03
USDh 115,000  ALLYA 2017-4 A4 1.9600% 15/07/22 114,989 115,376 0.03
usDh 600,000  SLCLT 2010-1 A FRN 25/11/42 117,142 113,325 0.03
uUsDh 101,000  NAVSL 2018-BA A2A 3.6100% 15/12/59 103,273 104,111 0.03
USDh 144,000  NSLT 2005-4 A4 FRN 22/03/32 105,120 102,812 0.03
UsDh 100,000  SMB 2018-C A2A 3.6300% 15/11/35 102,625 102,184 0.03
usDh 90,000  NAROT 2017-B A4 1.9500% 16/10/23 89,986 91,036 0.02
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usb 277,000  SLMA 2003-1 A5C FRN 15/12/32 95,045 90,309 0.02
usDh 252,000 SMB 2015-A A2B FRN 15/06/27 90,180 87,409 0.02
uUsh 82,000 CNH 2020-A A4 1.5100% 15/04/27 81,984 82,026 0.02
usb 111,000  CASL 2017-A Al FRN 26/11/46 70,474 66,447 0.02
uUsh 114,000 NAVSL 2016-AA A2B FRN 15/12/45 65,948 65,055 0.02
USD 179,000 NSLT 2013-1A A FRN 25/06/41 60,446 56,322 0.01
usb 51,000  VZOT 2019-C A1A 1.9400% 22/04/24 52,042 52,283 0.01
USD 155,000 SLMA 2013-4 A FRN 25/06/43 51,908 49,772 0.01
UsDh 45,000 CARMX 2017-4 A4 2.3300% 15/05/23 44,997 45,901 0.01
usb 116,000  NSLT 2014-1A A FRN 25/09/41 39,561 37,144 0.01
Ush 35,000 NALT 2019-A A3 2.7600% 15/03/22 34,997 35,446 0.01
USDh 30,000 OSCAR 2017-2A A4 2.7600% 10/12/24 29,992 30,578 0.01
uUSb 126,000  SOFI 2017-A Al FRN 26/03/40 19,299 18,904 0.00
USD 101,000 SOFI 2017-E Al FRN 26/11/40 13,208 12,660 0.00
USD 20,000 OSCAR 2017-2A A3 2.4500% 10/12/21 7,596 7,622 0.00
33,462,696 32,969,190 8.61
TP VRIS
usDh 4,966,000 FNR 2016-57 PC 1.7500% 25/06/46 3,060,668 3,193,596 0.84
usb 16,833,000  FNR 2012-151 NX 1.5000% 25/01/43 2,853,058 3,027,055 0.79
usb 3,157,000  FHR 4880 DA 3.0000% 15/05/50 2,588,254 2,692,565 0.70
usD 4,862,000 FNR 2016-48 MA 2.0000% 25/06/38 2,182,332 2,255,872 0.59
usb 1,816,000  VERUS 2019-INV3 Al FRN 25/11/59 1,721,655 1,741,734 0.45
usb 2,500,000  GNR 2019-132 NA 3.5000% 20/09/49 1,687,256 1,708,892 0.45
USD 1,733,000 DRMT 2019-4A Al FRN 25/10/59 1,410,982 1,421,799 0.37
usb 4,016,000  FNR 2013-11 AP 1.5000% 25/01/43 1,295,528 1,338,302 0.35
usb 1,021,000  VERUS 2020-1 Al FRN 25/01/60 969,739 969,281 0.25
USDh 685,000  VERUS 2020-2 A1 FRN 25/05/60 684,990 684,264 0.18
usb 805,000  VERUS 2019-INV1 Al FRN 25/12/59 606,944 609,327 0.16
usb 622,000  FNR 2019-25 PA 3.0000% 25/05/48 599,076 607,906 0.16
USD 667,000 VERUS 2019-4 Al 2.6420% 25/11/59 587,024 591,462 0.15
usb 579,000  STAR 2020-1 Al FRN 25/02/50 535,504 533,928 0.14
usb 692,000  FHR 4742 PA 3.0000% 15/10/47 490,021 509,413 0.13
ush 504,000 AOMT 2020-2 A1A FRN 26/01/65 503,992 503,955 0.13
usb 442,000  BHLD 2019-3 A1 2.7240% 25/11/59 402,634 397,939 0.10
usb 1,517,000  FNR 2013-43 BP 1.7500% 25/05/43 363,090 376,249 0.10
Ush 882,000 FHS 264 30 3.0000% 15/07/42 324,035 342,866 0.09
USDh 917,000  FHR 4205 PA 1.7500% 15/05/43 259,220 267,916 0.07
usb 1,505,000  FHS 343 F4 FRN 15/10/37 254,559 255,311 0.07
ush 309,000 GNR 2017-167 BQ 2.5000% 20/08/44 181,773 187,120 0.05
usb 156,000  FNR 2018-8 KL 2.5000% 25/03/47 138,706 143,303 0.04
usb 115,000  BHLD 2019-1 A1 3.6130% 26/10/48 79,840 83,173 0.02
ush 109,000 FNR 2018-15 AB 3.0000% 25/03/48 72,535 74,614 0.02
usb 80,000  SCRT 2019-1 M55D 4.0000% 25/07/58 68,653 70,250 0.02
usb 1,490,000  FNR 1998-61 PL 6.0000% 25/11/28 52,338 52,768 0.01
ush 220,000 GNR 2014-H12 GA 2.5000% 20/06/64 42,312 42,829 0.01
usb 153,000  FNR 2013-30 CA 1.5000% 25/04/43 35,491 37,255 0.01
usb 35,000  SCRT 2019-1 MA 3.5000% 25/07/58 29,765 31,615 0.01
USDh 30,000 SCRT 2019-3 M55D 4.0000% 25/10/58 27,102 27,026 0.01
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usb 25,000  SLST 2019-1 A2 3.5000% 25/05/29 25,611 26,572 0.01
24,134,687 24,806,157 6.48
FAERBIERIRAES
usb 1,000,000  JPMCC 2017-JP6 ASB 3.2829% 15/07/50 1,046,953 1,054,246 0.28
usb 495,000  CD 2017-CD4 A4 FRN 10/05/50 529,611 540,246 0.14
usDh 400,000  CSAIL 2019-C15 A4 4.0529% 15/03/52 445,688 456,954 0.12
usb 819,000  IFUND 2010-1 A1 5.3140% 25/01/51 451,802 439,268 0.11
usb 279,000  GSMS 2020-GC47 A5 2.3772% 12/05/53 287,368 285,620 0.07
usD 238,000 COMM 2015-1.C23 A4 3.7740% 10/10/48 258,053 259,589 0.07
usb 231,000  JPMBB 2014-C26 A4 3.4943% 15/01/48 244,554 246,571 0.06
usb 215,000 COMM 2015-DC1 A5 3.35% 10/02/48 227,470 227,860 0.06
uUsh 179,000  JPMBB 2015-C29 A4 3.6108% 15/05/48 191,698 193,180 0.05
usb 130,000  FHMS K095 A2 2.7850% 25/06/29 133,893 145,794 0.04
usb 119,000  COMM 2015-1.C21 A4 3.7080% 10/07/48 127,767 128,027 0.03
ush 100,000  CSAIL 2015-C2 A4 3.5040% 15/06/57 105,449 106,565 0.03
usb 85,000  FHMS K089 A2 3.5630% 25/01/29 87,549 99,609 0.03
usb 80,000  FHMS K090 A2 3.4220% 25/02/29 82,395 92,976 0.02
ush 100,000  MSBAM 2013-C13 ASB 3.5570% 15/11/46 76,008 76,613 0.02
usb 62,000 COMM 2016-COR1 ASB 2.9720% 10/10/49 63,521 64,372 0.02
usb 44,000  MSBAM 2017-C34 ASB 3.3540% 15/11/52 46,148 46,672 0.01
uUsDh 42,000  MSC 2016-UB12 ASB 3.4360% 15/12/49 43,952 44,214 0.01
usb 39,000 BMARK 2018-B1 ASB FRN 15/01/51 41,249 41,605 0.01
usb 23,000  GSMS 2015-GC28 A5 3.3960% 10/02/48 24,078 24,575 0.01
4,515,206 4,574,556 1.19
EHSFIE
usb 1,404,000  CITIGROUP INC FRN 08/04/26 1,415,802 1,481,785 0.39
ush 1,202,000  JPMORGAN CHASE FRN 01/06/24 1,202,000 1,209,018 0.32
usb 833,000 BANK OF AMER CRP FRN 20/12/28 872,505 906,153 0.24
usb 781,000  CITIGROUP INC FRN 31/03/31 781,085 898,783 0.23
usDh 742,000 BANK OF AMER CRP FRN 22/10/25 MTN 747,684 771,135 0.20
usb 614,000 BANK OF AMER CRP FRN 23/07/29 MTN 681,762 708,055 0.18
usb 647,000 BANK OF AMER CRP FRN 20/12/23 664,121 674,958 0.18
ush 519,000 JPMORGAN CHASE FRN 13/05/31 519,999 532,390 0.14
usb 501,000  CITIGROUP INC FRN 03/06/31 501,000 500,069 0.13
usb 463,000  BANK OF AMER CRP FRN 01/10/25 MTN 478,265 492,371 0.13
ush 398,000 JPMORGAN CHASE FRN 01/04/23 392,213 413,623 0.11
usb 361,000 JPMORGAN CHASE FRN 01/06/28 361,000 362,615 0.09
usb 348,000  CITIGROUP INC FRN 05/11/30 348,440 360,339 0.09
ush 313,000 STATE STREET CRP FRN 30/03/23 144A 313,492 323,552 0.08
usb 149,000  JPMORGAN CHASE FRN 24/03/31 176,297 175,981 0.05
usb 126,000  BANK OF AMER CRP FRN 29/04/31 126,035 129,515 0.03
ush 60,000 GOLDMAN SACHS GP FRN 29/09/25 57,111 63,421 0.02
9,638,811 10,003,763 2.61
7=
usDh 6,066,000 FR SD7501 4.0000% 01/07/49 5,513,112 5,673,369 1.47
ush 4,519,000  FN CA4822 4.0000% 01/12/49 4,807,869 4,999,822 1.30
usb 4,618,000  FN FM2415 4.0000% 01/01/50 4,701,211 4,736,234 1.24
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USDh 8,500,000 G2 MA5653 5.0000% 20/12/48 3,956,260 4,058,026 1.06
usD 6,703,000 G2 MA4511 4.0000% 20/06/47 3,522,478 3,596,654 0.94
usDh 2,526,000 FN CA4563 3.5000% 01/11/49 2,465,135 2,522,610 0.66
USD 2,936,000  FR ZT1858 4.5000% 01/04/49 2,269,673 2,325,664 0.61
usDh 1,800,000  FN MA4019 2.5000% 01/05/50 1,871,853 1,859,157 0.49
ush 1,988,000  FN BF0319 4.0000% 01/07/48 1,803,461 1,847,496 0.48
USD 1,743,000  FN CA3839 4.5000% 01/07/49 1,698,011 1,768,265 0.46
ush 3,522,000 G2 MA4383 4.0000% 20/04/47 1,708,371 1,748,147 0.46
usb 1,595,000  FN BF0335 4.0000% 01/01/59 1,645,389 1,668,724 0.44
USD 1,701,000  FR SD7505 4.5000% 01/08/49 1,636,469 1,644,538 0.43
usb 1,491,000  FN CA5361 4.0000% 01/03/50 1,621,175 1,642,842 0.43
USD 2,204,000 FG G60909 4.0000% 01/04/47 1,482,847 1,503,536 0.39
USDh 1,699,000  FR ZT1859 5.0000% 01/03/49 1,468,841 1,471,933 0.38
USD 2,515,000 G2 MA5192 4.0000% 20/05/48 1,424,773 1,452,511 0.38
USD 1,371,000 G2 BR8755 3.0000% 20/02/50 1,418,453 1,443,532 0.38
USD 1,682,000  FN CA2950 4.5000% 01/01/49 1,401,873 1,439,593 0.38
USD 1,515,000 FN CA2536 4.5000% 01/10/48 1,275,454 1,296,478 0.34
USsD 1,520,000  FR ZT0542 4.0000% 01/07/48 1,291,463 1,295,558 0.34
uSDh 1,244,000  FG G67720 4.5000% 01/03/49 1,128,426 1,162,083 0.30
USD 1,730,000  FG C92010 4.0000% 01/08/38 1,117,463 1,141,875 0.30
usb 1,228,000  FR ZT1526 4.0000% 01/11/48 1,067,725 1,074,444 0.28
USD 961,000  FN CA5378 4.5000% 01/03/50 1,059,976 1,071,506 0.28
UsD 1,112,000  FN FM1386 5.0000% 01/08/49 1,032,522 1,070,431 0.28
usD 1,042,000  FR RA1729 3.5000% 01/11/49 997,094 1,022,439 0.27
USDh 958,000  FN CA3500 4.0000% 01/05/49 979,310 986,201 0.26
uUsDh 940,000  FN FM1385 5.0000% 01/08/49 905,859 941,471 0.25
uUsDh 883,000  FN BF0337 4.5000% 01/01/59 910,074 928,410 0.24
USDh 1,027,000  FN CA2196 4.5000% 01/08/48 840,582 896,257 0.23
uUsDh 882,000  FN CA2479 4.5000% 01/10/48 788,619 804,231 0.21
uUsDh 1,621,469 G2 MA5712 5.0000% 20/01/49 771,701 779,544 0.20
USDh 712,000  FN FM2280 4.0000% 01/01/50 759,973 776,769 0.20
usDh 694,000  FR RA1794 4.0000% 01/11/49 724,001 747,462 0.20
uUsD 680,000  FN FM1955 4.0000% 01/06/48 677,265 707,164 0.18
USDh 757,000  FN CA3075 4.0000% 01/02/49 656,533 676,356 0.18
UsD 1,382,000 G2 MA5194 5.0000% 20/05/48 659,705 664,536 0.17
usDh 656,000 FN CA4585 5.0000% 01/11/49 625,238 646,933 0.17
USDh 675,000  FN FM1387 5.0000% 01/06/49 610,934 632,205 0.17
usDh 919,000  FN AL8076 4.0000% 01/01/46 594,302 623,364 0.16
USD 1,177,000 G2 MA5265 4.5000% 20/06/48 591,871 607,061 0.16
uSDh 721,000  FR ZT1703 4.0000% 01/01/49 602,904 605,800 0.16
USD 540,000  FN CA5377 4.5000% 01/03/50 598,565 603,448 0.16
UsD 733,000 FG Q61475 4.0000% 01/02/49 580,416 597,319 0.16
USDh 648,000  FN BN3943 4.0000% 01/01/49 554,265 574,097 0.15
UsD 498,000  FN CA5572 4.0000% 01/04/50 552,503 561,557 0.15
UsD 597,000 FG Q59729 4.5000% 01/11/48 520,451 546,326 0.14
USDh 493,000  FR QA8072 3.0000% 01/02/50 524,238 526,724 0.14
UsD 600,000 FN CA2328 4.0000% 01/09/48 505,034 525,249 0.14
USD 902,000 G2 MA5137 4.0000% 20/04/48 499,724 510,622 0.13
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USDh 766,000  FN AL6860 4.5000% 01/03/44 484,962 501,448 0.13
usDh 514,000  FN BJ9264 4.5000% 01/06/48 485,082 492,095 0.13
UsD 587,000 FN CA2812 5.0000% 01/12/48 476,365 487,861 0.13
USDh 589,000  FG V84630 5.0000% 01/09/48 473,409 479,581 0.13
uUsDh 431,000  FN FM2315 4.0000% 01/12/49 454,810 471,532 0.12
usDh 460,000  FN BF0328 4.5000% 01/07/48 459,023 467,253 0.12
USD 501,000  FN BN1637 4.0000% 01/11/48 436,500 453,992 0.12
uUsDh 542,000  FN BH9279 4.5000% 01/02/48 447,558 450,370 0.12
usDh 515,000 FN CA2456 4.0000% 01/10/48 433,940 446,100 0.12
USDh 960,000 G2 MA5080 5.0000% 20/03/48 425,188 437,715 0.11
usDh 457,000  FN BM4857 4.0000% 01/03/48 410,464 430,025 0.11
usDh 464,000  FN BM5449 5.0000% 01/02/49 412,934 429,318 0.11
USDh 398,000  FN CA4568 4.0000% 01/11/49 412,049 425,400 0.11
ush 411,000  FN CA4892 3.0000% 01/12/34 408,147 421,721 0.11
usDh 418,000  FR SD0063 3.5000% 01/08/49 397,514 412,924 0.11
USDh 437,000  FN FM1622 4.0000% 01/01/47 405,967 409,469 0.11
USD 352,000 FN FM2618 4.0000% 01/12/49 374,194 381,808 0.10
USD 415,000  FN BK7949 5.0000% 01/11/48 335,944 347,965 0.09
USD 354,000  FR SD7500 4.0000% 01/07/49 332,432 341,118 0.09
usb 292,000  FN CA5583 4.5000% 01/04/50 328,604 335,767 0.09
usb 334,000 FN FM1056 5.5000% 01/06/49 315,948 327,798 0.09
USD 333,000  FN BM5175 4.0000% 01/12/48 304,709 320,392 0.08
uUsD 319,000  FN CA3485 4.0000% 01/05/49 307,385 315,503 0.08
UsDh 347,000  FR ZT1912 4.0000% 01/03/49 301,152 312,683 0.08
USDh 420,000  FN AS8816 4.0000% 01/02/47 293,432 306,557 0.08
usDh 344,000 FG Q61551 4.0000% 01/02/49 282,672 292,218 0.08
usDh 599,000  FN AT6153 4.0000% 01/02/42 241,386 250,580 0.07
USDh 274,000  FN CA1916 5.0000% 01/06/48 237,303 246,710 0.06
usDh 244,000  FN BM5178 4.5000% 01/11/48 242,891 243,981 0.06
usD 250,000 FG Q56600 4.0000% 01/06/48 216,283 223,143 0.06
USDh 182,000  FN CA5578 4.5000% 01/04/50 202,845 207,263 0.05
usDh 209,000  FN BM5465 5.0000% 01/01/49 188,256 195,463 0.05
usDh 212,000  FN CA3089 4.5000% 01/02/49 182,954 191,326 0.05
USDh 184,000  FN CA3838 4.5000% 01/07/49 180,451 188,641 0.05
uUsDh 178,000  FR QA8068 2.5000% 01/03/50 186,368 186,732 0.05
UsD 200,000 G2 784667 4.5000% 20/02/49 165,411 172,241 0.04
USDh 163,000  FN CA3679 4.5000% 01/06/49 156,089 163,203 0.04
UsD 223,000  FN AL7667 4.5000% 01/10/45 138,069 142,779 0.04
uUsD 150,000  FN CA2494 5.0000% 01/10/48 135,507 141,362 0.04
USbh 132,000 G2 BM7538 3.0000% 20/02/50 140,239 140,598 0.04
uUsD 276,000  FN AL5396 4.5000% 01/05/34 132,255 136,102 0.04
uUsDh 157,000  FG Q58403 4.0000% 01/09/48 130,675 135,120 0.04
USDh 123,000 G2 BM7542 3.0000% 20/03/50 130,875 131,210 0.03
uUsDh 219,000 G2 MA4963 4.0000% 20/01/48 127,709 130,817 0.03
usDh 151,000  FN CA2822 5.5000% 01/12/48 123,577 127,335 0.03
uUSDh 117,000  FN CA3978 4.5000% 01/08/49 119,386 124,744 0.03
uUsD 298,000  FN AL7223 2.5000% 01/11/28 121,304 122,944 0.03
UsDh 125,000  FR ZT2046 3.5000% 01/04/49 107,915 113,070 0.03
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USDh 93,000  FR QA7310 3.0000% 01/02/50 96,459 98,964 0.03
UsD 123,000  FN BJ5781 4.5000% 01/04/48 94,692 98,596 0.03
USD 92,000  FN BK0456 4.0000% 01/12/49 93,880 97,229 0.03
USD 92,000  FN BN8175 4.0000% 01/06/49 91,522 94,775 0.02
USsD 100,000  FG Q54449 3.5000% 01/02/48 87,282 92,552 0.02
USD 241,000  FN AL6226 2.5000% 01/01/30 91,325 92,523 0.02
USD 88,000  FR QA5624 3.0000% 01/12/49 87,046 91,567 0.02
USD 167,000  FN AL5890 4.5000% 01/03/43 88,421 91,458 0.02
USD 81,000  FN BP0336 3.0000% 01/02/50 84,131 86,223 0.02
uUSD 161,000 G2 MA5400 5.0000% 20/08/48 78,204 79,339 0.02
uUsD 77,000  FN BN4773 4.0000% 01/04/49 74,535 77,126 0.02
UsD 82,000  FN BK9917 4.5000% 01/10/48 73,827 76,901 0.02
uSD 68,000 R QA5699 3.0000% 01/12/49 68,920 72,497 0.02
USD 75,000  FN BK9930 5.0000% 01/09/48 69,904 71,533 0.02
USD 117,000  FN AL7500 4.0000% 01/09/45 62,774 66,092 0.02
usD 89,000 FN MA3361 4.0000% 01/05/38 58,407 59,600 0.02
uUsD 59,000  FN BN4698 4.0000% 01/03/49 54,974 56,816 0.01
uUsD 127,000  FN AY3409 2.5000% 01/04/30 55,395 56,040 0.01
USD 55,000  FN BJ5810 4.5000% 01/05/48 46,463 48,407 0.01
USD 43,000 G2 BL4661 4.5000% 20/05/49 43,743 45,975 0.01
USD 60,000  FN BE2755 4.0000% 01/10/47 43,458 44,844 0.01
USDh 41,000 G2 BL7728 4.5000% 20/05/49 42,299 44,500 0.01
USD 51,000 FN BE2711 4.0000% 01/11/47 39,340 40,561 0.01
USD 42,000 G2 BK2509 4.5000% 20/04/49 37,019 38,904 0.01
USDh 33,000 G2 BL7745 4.5000% 20/05/49 32,445 34,134 0.01
USD 62,000 FG G15811 2.5000% 01/05/31 32,801 33,421 0.01
86,958,842 89,011,127 23.24
gt R (E E A1)
USDh 1,514,000  GOLDMAN SACHS GP 3.5000% 01,/04/25 1,513,455 1,625,581 0.43
UsD 964,000  ABBVIE INC 2.3000% 21/11/22 144A 963,362 993,938 0.27
USD 873,000  CAPITAL ONE FINL 2.6000% 11/05/23 872,890 895,937 0.23
USD 741,000  AMER INTL GROUP 2.5000% 30/06/25 740,200 763,804 0.20
USD 737,000 COSTCO COMPANIES 1.6000% 20/04/30 735,661 738,309 0.19
USD 684,000 BROADCOM INC 3.1500% 15/11/25 144A 683,070 705,728 0.18
USDh 643,000 NOVARTIS CAPITAL 2.2000% 14/08/30 649,631 677,257 0.18
UsD 641,000 CHEVRON CORP 1.5540% 11/05/25 641,000 660,715 0.17
USD 570,000  ABBVIE INC 3.8000% 15/03/25 144A 609,375 627,823 0.16
USD 595,000  EXXON MOBIL CORP 1.5710% 15/04/23 595,014 610,147 0.16
USD 582,000 BROADCOM INC 4.1500% 15/11/30 144A 581,542 604,502 0.16
usD 530,000  T-MOBILE USA  3.5000% 15/04/25 144A 529,878 562,562 0.15
usD 454,000  THERMO FISHER 4.4970% 25/03/30 485,110 553,146 0.14
USsD 534,000 GE CAP FUNDIN 3.4500% 15/05/25 144A 533,514 540,693 0.14
usD 496,000  GOLDMAN SACHS GP 3.5% 16/11/26 525,461 533,707 0.14
usD 472,000  AT&T INC 3.4% 15/05/25 499,906 508,578 0.13
UsD 465,000 CHEVRON CORP 1.1410% 11/05/23 465,209 473,516 0.12
usD 462,000  PAYPAL HOLDING 1.6500% 01/06/25 461,908 472,726 0.12
usD 454,000  MORGAN STANLEY 2.7500% 19/05/22 462,626 470,753 0.12
uUsD 465,000  PRUDENTIAL FIN 1.5000% 10/03/26 MTN 463,010 467,578 0.12
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USDh 434,000  ADOBE INC 2.3000% 01/02/30 432,914 460,198 0.12
usDh 455,000 COMCAST CORP 1.9500% 15/01/31 453,571 455,008 0.12
usDh 427,000  ABBVIE INC 2.6000% 21/11/24 144A 426,908 448,455 0.12
USD 425,000  BRISTOL-MYERS 2.7500% 15/02/23 144A 433,409 446,192 0.12
usDh 410,000  BRISTOL-MYERS 2.9000% 26/07/24 144A 421,361 442,669 0.12
usbh 403,000  T-MOBILE USA  3.7500% 15/04/27 144A 402,827 434,877 0.11
USDh 413,000  CHEVRON CORP 2.2360% 11/05/30 413,000 433,889 0.11
usbh 460,000  STORE CAPITAL 4.5000% 15/03/28 501,992 431,669 0.11
usbh 402,000  NEXTERA ENERGY 2.7500% 01/05/25 401,429 430,238 0.11
USD 420,000  PFIZER INC 1.7000% 28/05/30 418,694 423,237 0.11
usbh 413,000  GEORGIA-PACIF 1.7500% 30/09/25 144A 412,917 420,782 0.11
UsD 391,000  GENERAL MILLS IN 2.8750% 15/04/30 400,530 419,767 0.11
USD 391,000  APPLE INC 2.0500% 11/09/26 388,693 417,974 0.11
usDh 326,000 EXELON CORP 4.7000% 15/04/50 372,023 408,595 0.11
USD 373,000 ORACLE CORP 2.8000% 01/04/27 372,198 404,306 0.11
USD 386,000 NORTHROP GRUMMAN 2.5500% 15/10/22 392,031 403,919 0.11
USsD 361,000  UNI OF PENNSYLVA 3.6100% 15/02/19 383,461 403,390 0.11
usb 388,000  GEN MOTORS FIN 5.2000% 20/03/23 387,825 403,179 0.11
uSD 395,000  BLACK HILLS CORP 3.0500% 15/10/29 399,937 400,408 0.10
usb 371,000  ABBVIE INC 3.2000% 21/11/29 144A 385,539 400,091 0.10
usb 382,000  INGREDION INC 2.9000% 01/06/30 387,022 398,125 0.10
USDh 377,000  BAT CAPITAL CORP 3.5570% 15/08/27 388,671 396,978 0.10
UsD 397,000 BECTON DICKINSON 2.4040% 05/06/20 397,828 396,961 0.10
UsD 398,000  LINCOLN NATL CRP 3.0500% 15/01/30 400,252 396,642 0.10
USDh 386,000  MICRON TECH 2.4970% 24/04/23 386,000 395,040 0.10
uUsDh 390,000  AT&T INC 2.3000% 01/06/27 389,423 394,700 0.10
uUsD 390,000  AT&T INC 2.7500% 01/06/31 389,372 393,572 0.10
USDh 387,000  NEXTERA ENERGY 2.2500% 01/06/30 386,997 393,304 0.10
uUsDh 346,000 BANK OF AMERICA 4.183% 25/11/27 L 376,386 387,088 0.10
usDh 356,000 NORTHROP GRUMMAN 3.2500% 01/08/23 371,326 384,172 0.10
USDh 369,000  VIACOMCBS INC 4.2000% 19/05/32 359,388 381,093 0.10
ush 376,000  SANTANDER HOLD 3.4500% 02/06/25 375,263 378,218 0.10
usDh 320,000  WALMART INC 3.7000% 26/06/28 358,618 377,672 0.10
USD 373,000 TOYOTA MTR CRE 1.3500% 25/08/23 MTN 372,862 375,555 0.10
usDh 339,000 CHARLES SCHWAB 3.2500% 22/05/29 356,700 373,738 0.10
usDh 300,000 COMCAST CORP 4.6000% 15/10/38 359,376 372,467 0.10
USDh 307,000  COMCAST CORP 4.1500% 15/10/28 353,551 362,555 0.09
USsD 343,000  EQUINIX INC 2.9000% 18/11/26 342,999 362,163 0.09
USD 337,000 CROWN CASTLE INT 3.3000% 01/07/30 337,628 361,818 0.09
uUSD 364,000  GEN ELECTRIC CO 3.4500% 01/05/27 367,822 360,447 0.09
usb 331,000 EVERGY KANSAS 3.4500% 15/04/50 340,304 358,889 0.09
uUsDh 318,000  PPL CAPITAL FDG 4.1250% 15/04/30 317,892 358,486 0.09
USDh 346,000  EXELON GENERATIO 3.2500% 01/06/25 345,356 358,161 0.09
uUsDh 314,000  NVIDIA CORP 3.5000% 01/04/50 313,374 353,501 0.09
uUsDh 366,000  DAIMLER FINAN 2.1250% 10/03/25 144A 364,364 352,907 0.09
USDh 323,000 DOWDUPONT 4.2050% 15/11/23 344,745 350,019 0.09
usDh 344,000 ADVANCE AUTO  3.9000% 15/04/30 144A 342,789 349,283 0.09
usDh 326,000 CVS HEALTH CORP 3.7000% 09/03/23 338,031 348,796 0.09
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USDh 314,000  AMER FINL GROUP 5.2500% 02/04/30 309,758 345,506 0.09
usDh 330,000  ABBVIE INC 2.9% 06/11/22 343,705 344,910 0.09
usDh 308,000 BROADCOM INC 4.7000% 15/04/25 144A 307,969 337,603 0.09
USD 296,000  COMCAST CORP 3.7500% 01/04/40 330,442 336,998 0.09
usDh 311,000  FIRSTENERGY CORP 4.25% 15/03/23 B 329,083 335,685 0.09
usbh 330,000  PAYPAL HOLDING 1.3500% 01/06/23 329,696 335,238 0.09
USD 310,000  ARIZONA PUB SERV 3.1500% 15/05/25 332,360 334,824 0.09
usbh 305,000 BP CAP MKTS AMER 3.5430% 06/04/27 307,567 333,510 0.09
UsD 300,000  MISS POWER CO 3.9500% 30/03/28 326,797 333,247 0.09
USD 327,000  GEORGIA-PACIF 2.3000% 30/04/30 144A 326,595 333,027 0.09
USsD 324,000  ANTHEM INC 2.2500% 15/05/30 322,785 332,277 0.09
USsD 321,000 MARATHON PETRO 3.6250% 15/09/24 337,195 330,578 0.09
uSD 303,000  BP CAP MKTS AMER 3.1940% 06/04/25 303,000 329,574 0.09
USD 297,000  CIGNA CORP 3.4000% 01/03/27 144A 306,478 324,042 0.08
usb 307,000  UNION PAC CORP 3.2500% 05/02/50 314,594 322,976 0.08
usD 297,000  PPL CAPITAL FGD INC 3.1% 15/05/26 303,136 316,304 0.08
usb 256,000  VERIZON COMM INC 4.4000% 01/11/34 295,471 313,448 0.08
usb 285,000  VERIZON COMM INC 3.5000% 01/11/24 304,245 313,319 0.08
usD 308,000  TENNESSEE GAS 2.9000% 01/03/30 144A 307,522 312,369 0.08
usb 274,000 THERMO FISHER 4.1330% 25/03/25 274,118 311,442 0.08
usb 296,000 BRDCOM CRP / FIN 3.8750% 15/01/27 298,521 311,321 0.08
USDh 300,000  AT&T INC 3% 30/06/22 306,493 311,152 0.08
UsD 271,000  AT&T INC 4.3000% 15/02/30 300,857 306,550 0.08
uUsDh 287,000 HOME DEPOT INC 3.1250% 15/12/49 287,585 306,506 0.08
USDh 309,000  GEN MOTORS FIN 2.9000% 26/02/25 273,121 296,451 0.08
uUsDh 286,000  MID-AMER APT LP 3.7500% 15/06/24 301,570 294,209 0.08
UsD 300,000 COCA-COLA CO/THE 2.6000% 01/06/50 296,880 293,336 0.08
USDh 261,000  BAT CAPITAL CORP 4.7000% 02/04/27 261,000 291,688 0.08
UsD 272,000 CHEVRON CORP 3.0780% 11/05/50 272,983 291,462 0.08
UsD 253,000  AMER INTL GROUP 4.7500% 01/04/48 320,588 290,973 0.08
USDh 287,000  JOHN DEERE CAP 1.2000% 06/04/23 MTN 287,018 290,547 0.08
uUsDh 259,000  CIGNA CORP 3.8750% 15/10/47 144A 274,976 290,423 0.08
usDh 257,000  ANHEUSER-BUSCH 4.1500% 23/01/25 280,910 288,651 0.08
USDh 208,000  GOLDMAN SACHS GRP 6.75% 01/10/37 290,515 288,149 0.08
ush 273,000  DISCOVERY COMMUN 3.6250% 15/05/30 273,370 287,825 0.08
usDh 254,000  WALMART INC 3.5500% 26/06/25 274,741 286,184 0.07
uSDh 274,000  BRISTOL-MYERS 2.6000% 16/05/22 144A 279,123 285,023 0.07
USD 293,000  NATIONWIDE FI 3.9000% 30/11/49 144A 293,590 284,751 0.07
USD 231,000  AT&T INC 5.1500% 15/02/50 WI 274,675 284,540 0.07
USDh 264,000  T-MOBILE USA  3.8750% 15/04/30 144A 265,160 283,499 0.07
USD 251,000  O’REILLY AUTOMOT 4.2000% 01/04/30 250,976 282,630 0.07
usDh 253,000  WALT DISNEY CO 3.6000% 13/01/51 252,656 282,077 0.07
USDh 269,000  CIGNA CORP 3.4000% 17/09/21 275,369 278,222 0.07
usDh 271,000 DTE ELECTRIC CO 2.9500% 01/03/50 272,887 277,805 0.07
usDh 247,000  BRISTOL-MYERS 3.2000% 15/06/26 144A 260,737 276,124 0.07
USDh 255,000  DEERE & CO 2.7500% 15/04/25 254,760 275,938 0.07
uUsDh 266,000  CENTERPOINT ENER 2.5000% 01/09/24 267,295 275,698 0.07
uUsD 264,000  AMER INTL GROUP 3.4000% 30/06/30 263,966 275,678 0.07
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USDh 268,000  REALTY INCOME 3.2500% 15/01/31 267,005 272,924 0.07
usDh 250,000 COMCAST CORP 3.1000% 01/04/25 249,996 272,642 0.07
usDh 272,000  PUBLIC SERVICE 2.7000% 01/05/50 MTN 270,890 272,292 0.07
USD 235,000  ABBVIE INC 4.2500% 21/11/49 144A 246,461 268,843 0.07
usb 260,000  AMGEN INC 2.3000% 25/02/31 259,069 267,554 0.07
USsD 262,000 MARRIOTT INTL 4.6250% 15/06/30 260,373 266,548 0.07
USD 225,000  EOG RESOURCES IN 4.3750% 15/04/30 224,910 264,671 0.07
USD 216,000  CHARLES SCHWAB 4.6250% 22/03/30 216,445 264,449 0.07
usb 244,000  ALABAMA POWER CO 3.4500% 01/10/49 252,580 264,303 0.07
USD 259,000  MONDELEZ INT INC 1.5000% 04/05/25 257,612 263,133 0.07
UsD 252,000  VENTAS REALTY LP 4.7500% 15/11/30 246,612 261,619 0.07
USD 262,000  STRYKER CORP 1.1500% 15/06/25 261,387 261,546 0.07
usD 236,000  COMCAST CORP 3.7000% 15/04/24 252,155 260,589 0.07
usb 230,000 DOWDUPONT 4.4930% 15/11/25 253,046 260,540 0.07
usb 257,000 DUKE ENERGY COR 1.8000% 01/09/21 256,796 259,946 0.07
usD 243,000  CITIGROUP INC 3.2% 21/10/26 255,911 259,464 0.07
usb 205,000 MICROSOFT CORP 4.1000% 06/02/37 244,106 258,901 0.07
usb 249,000  MAGELLAN MID 3.2500% 01/06/30 250,014 258,320 0.07
usD 248,000  CAPITAL ONE FINL 3.6500% 11/05/27 247,621 258,258 0.07
usb 262,000  TRUIST BANK 2.2500% 11/03/30 BKNT 261,581 257,737 0.07
usb 229,000  FIRSTENERGY CORP 3.9000% 15/07/27 B 239,499 255,866 0.07
USDh 246,000  ITC HOLDINGS COR 2.7000% 15/11/22 249,627 255,359 0.07
UsD 266,000 REGENCY CENTERS 2.9500% 15/09/29 266,484 254,834 0.07
usDh 191,000 NORTHROP GRUMMAN 5.1500% 01/05/40 191,771 253,626 0.07
USDh 222,000  ANHEUSER-BUSCH 4.7000% 01/02/36 257,986 251,811 0.07
usDh 229,000 MARATHON PETRO 4.7000% 01/05/25 228,580 251,251 0.07
uUsD 239,000  UNION PAC CORP 2.4000% 05/02/30 238,108 248,475 0.06
USDh 244,000  MCDONALD’S COR 1.4500% 01/09/25 MTN 243,521 246,887 0.06
usDh 240,000  EVERGY METRO 2.2500% 01/06/30 2020 239,722 245,419 0.06
usDh 214,000 COMCAST CORP 3.9500% 15/10/25 234,520 244,926 0.06
USDh 222,000  FISERV INC 3.5000% 01,/07/29 220,951 244,727 0.06
usbh 221,000 NORTHROP GRUMMAN 3.2500% 15/01/28 231,271 244,351 0.06
USD 240,000  PFIZER INC 2.5500% 28/05/40 238,510 242,254 0.06
USD 223,000  CIGNA CORP 3.7500% 15/07/23 233,874 242,165 0.06
UsD 228,000  NOVARTIS CAPITAL 2.0000% 14/02/27 227,793 241,072 0.06
USD 226,000  AT&T INC 3.6000% 17/02/23 239,707 240,482 0.06
USDh 240,000  PFIZER INC 2.7000% 28/05/50 238,044 239,612 0.06
USD 229,000  EVERGY INC 2.4500% 15/09/24 234,384 239,128 0.06
usb 238,000  STRYKER CORP 1.9500% 15/06/30 237,074 236,692 0.06
uSD 206,000  ORACLE CORP 3.8500% 01/04/60 205,207 236,161 0.06
usb 223,000 EVERGY INC 2.9000% 15/09/29 228,791 230,551 0.06
usD 200,000 SOUTHERN CAL ED 4.1250% 01/03/48 C 215,967 227,707 0.06
USDh 210,000  FISERV INC 3.2000% 01/07/26 218,983 227,164 0.06
usDh 219,000 DTE ENERGY CO 2.5290% 01/10/24 C 220,670 226,239 0.06
usDh 217,000  UNION PAC CORP 2.9500% 01/03/22 222,026 225,940 0.06
USDh 210,000  BROADCOM INC 4.2500% 15/04/26 144A 218,667 224,530 0.06
usbh 193,000 METROPLTN EDI 4.3000% 15/01/29 144A 217,282 223,687 0.06
usDh 223,000 LAM RESEARCH 1.9000% 15/06/30 222,267 223,225 0.06
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USDh 203,000  GOLDMAN SACHS GP 3.85% 26/01/27 206,260 223,038 0.06
usDh 203,000  VIACOMCBS INC 4.7500% 15/05/25 201,981 221,623 0.06
UsD 206,000  AMERIPRISE FINL 3.0000% 02/04/25 205,129 221,479 0.06
USDh 220,000  LAM RESEARCH 2.8750% 15/06/50 219,421 221,006 0.06
uUsDh 238,000 MARATHON OIL COR 4.4000% 15/07/27 195,728 219,985 0.06
UsD 237,000  PLAINS ALL AMER 3.5500% 15/12/29 230,045 219,216 0.06
USD 207,000  TRANSCONT GAS 3.9500% 15/05/50 144A 205,808 219,017 0.06
USD 188,000  ORACLE CORP 4.0000% 15/11/47 211,096 218,824 0.06
UsD 189,000  BRISTOL-MYERS 3.9000% 20/02/28 144A 208,312 218,545 0.06
USD 163,000  MICROSOFT CORP 4.0000% 12/02/55 194,491 211,374 0.06
UsD 189,000  CVS HEALTH CORP 3.6250% 01/04/27 188,664 207,464 0.05
UsD 200,000  ALTRIA GROUP INC 2.3500% 06/05/25 199,916 206,677 0.05
USbh 158,000  VERIZON COMM INC 4.5220% 15/09/48 199,598 204,693 0.05
uUsDh 192,000  SOUTHERN CAL GA 2.5500% 01/02/30 XX 191,656 204,406 0.05
uUsD 183,000  AMER INTL GROUP 4.2000% 01/04/28 201,231 203,626 0.05
USDh 195,000  AUTONATION INC 4.7500% 01/06/30 193,984 202,844 0.05
uUsDh 199,000  GEORGIA-PACIF 2.1000% 30/04/27 144A 198,807 202,074 0.05
uUsD 193,000  UNION PAC CORP 2.1500% 05/02/27 192,877 201,683 0.05
USDh 197,000  DENTSPLY SIRONA 3.2500% 01/06/30 196,582 201,482 0.05
ush 194,000  FED RLTY INVS TR 3.9500% 15/01/24 200,319 201,027 0.05
USD 194,000  AMGEN INC 2.2000% 21/02/27 196,035 200,871 0.05
USDh 176,000  UNITED TECH CORP 3.9500% 16/08/25 192,799 200,311 0.05
usDh 176,000  BRISTOL-MYERS 3.4500% 15/11/27 144A 189,385 199,290 0.05
ush 194,000 DUKE ENERGY COR 2.4500% 01/06/30 193,381 198,967 0.05
USDh 164,000  UNITED TECH CORP 4.4500% 16,/11/38 195,125 197,509 0.05
usb 192,000  CONSTELLATION BR 3.7500% 01/05/50 190,656 196,281 0.05
usbh 181,000  MISS POWER CO 4.2500% 15/03/42 12-A 198,776 196,215 0.05
USD 200,000  COMCAST CORP 2.8000% 15/01/51 198,227 195,485 0.05
usbh 149,000  BARRICK NA FIN LLC 5.7% 30/05/41 188,119 195,240 0.05
USD 196,000 NEWMONT CORP 2.2500% 01/10/30 194,252 195,124 0.05
USD 188,000  AT&T INC 3% 15/02/22 192,017 194,837 0.05
UsD 188,000  UNITEDHEALTH GRP 2.0000% 15/05/30 186,415 194,011 0.05
USD 178,000  CVS HEALTH CORP 4.0000% 05/12/23 188,647 193,904 0.05
uSD 172,000  NISOURCE INC 3.6000% 01/05/30 189,624 193,856 0.05
USD 181,000  NIKE INC 2.4000% 27/03/25 180,754 193,785 0.05
USD 199,000  DIAMONDBACK ENER 3.2500% 01/12/26 193,380 193,129 0.05
USD 182,000  DISCOVERY COMMUN 4.6500% 15/05/50 181,767 192,138 0.05
USD 190,000  COSTCO COMPANIES 1.7500% 20/04/32 190,129 191,719 0.05
usb 164,000  PPL CAPITAL FDG 5.0000% 15/03/44 190,580 191,090 0.05
usD 168,000  ANTHEM INC 3.6500% 01/12/27 183,375 189,646 0.05
usb 149,000 LOWE’S COS INC 5.0000% 15/04/40 148,539 189,027 0.05
usDh 181,000  AT&T INC 3.8750% 15/08/21 177,322 187,816 0.05
USDh 177,000  COMCAST CORP 2.6500% 01/02/30 177,277 187,604 0.05
usDh 198,000  BOEING CO 2.9500% 01/02/30 176,457 184,780 0.05
usDh 187,000  GEN ELECTRIC CO 3.6250% 01/05/30 186,703 184,607 0.05
uUSDh 161,000  BRISTOL-MYERS 3.4000% 26/07/29 144A 172,411 184,426 0.05
ush 180,000  DUKE ENERGY OHIO 2.1250% 01/06/30 179,887 184,200 0.05
USD 183,000  STRYKER CORP 2.9000% 15/06/50 182,453 182,002 0.05
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USDh 164,000  BROADCOM INC 5.0000% 15/04/30 144A 163,270 181,428 0.05
usDh 170,000  PEPSICO INC 2.2500% 19/03/25 169,879 181,220 0.05
usDh 163,000  AMER INTL GROUP 4.5000% 16/07/44 188,570 180,957 0.05
USD 163,000  ANHEUSER-BUSCH 4.6000% 15/04/48 186,159 180,415 0.05
usD 154,000 ABBOTT LABORATORIES 3.75% 30/11/26 170,568 179,652 0.05
uUsDh 174,000  APPLE INC 2.6500% 11/05/50 171,514 178,457 0.05
USDh 173,000  JOHN DEERE CAP 1.7500% 09/03/27 MTN 173,096 177,443 0.05
usDh 164,000  ALTRIA GROUP INC 4.4500% 06/05/50 162,685 176,282 0.05
usDh 185,000  ELI LILLY & CO 2.2500% 15/05/50 184,277 174,762 0.05
USDh 172,000  DOMINION RES 2.0000% 15/08/21 C 171,950 174,269 0.05
usDh 182,000  GENERAL MOTORS C 5.4000% 01/04/48 175,715 174,250 0.05
usDh 186,000  BOEING CO 2.7000% 01/02/27 167,870 173,347 0.05
USDh 165,000  EQUINIX INC 2.6250% 18/11/24 165,231 173,252 0.05
USD 170,000  NATIONWIDE MU 4.3500% 30/04/50 144A 169,604 172,453 0.05
USD 146,000  VERIZON COMM IN 4.0160% 03/12/29 WI 166,041 171,356 0.04
uSDh 162,000  ORACLE CORP 2.6250% 15/02/23 165,542 170,704 0.04
USD 160,000  DUKE ENERGY CORP 2.65% 01/09/26 164,546 170,676 0.04
USD 161,000  ALTRIA GROUP INC 3.4000% 06/05/30 160,499 169,683 0.04
USDh 153,000  GENERAL DYNAMICS 3.2500% 01/04/25 152,319 169,072 0.04
USD 164,000  DTE ENERGY CO 2.9500% 01/03/30 163,903 168,546 0.04
USD 161,000 CHEVRON CORP 1.9950% 11/05/27 161,000 167,900 0.04
USDh 166,000 KLA CORP 3.3000% 01/03/50 166,781 165,651 0.04
UsDh 149,000 DOLLAR GENERAL 3.5000% 03/04/30 153,507 165,265 0.04
usDh 151,000 HOME DEPOT INC 2.5000% 15/04/27 150,265 163,745 0.04
USDh 141,000 NIKE INC 3.3750% 27/03/50 146,523 161,556 0.04
uUsDh 153,000 DOMINION RESOURCES 2.85% 15/08/26 D 159,570 160,796 0.04
uUsDh 124,000  INTEL CORP 4.6000% 25/03/40 124,856 160,675 0.04
USDh 134,000  REYNOLDS AMERICA 5.8500% 15/08/45 150,477 160,107 0.04
usDh 139,000  WRKCO INC 4.9000% 15/03/29 159,166 159,516 0.04
uUsDh 155,000  TEXAS INSTRUMENT 1.3750% 12/03/25 155,105 159,442 0.04
USDh 142,000  ABBVIE INC 4.0500% 21/11/39 144A 148,676 158,943 0.04
usDh 146,000  WALT DISNEY CO 3.5000% 13/05/40 145,854 158,611 0.04
USD 156,000  STARBUCKS CORP 1.3000% 07/05/22 155,895 157,935 0.04
USDh 139,000  BOEING CO 5.8050% 01/05/50 144,681 156,459 0.04
UsD 150,000  MID-AMER APT LP 4.0000% 15/11/25 162,397 155,671 0.04
USD 136,000  BRISTOL-MYERS 3.8750% 15/08/25 144A 144,772 154,323 0.04
USDh 144,000  INTEL CORP 2.4500% 15/11/29 145,833 154,321 0.04
USD 149,000  UNITEDHEALTH GRP 2.7500% 15/05/40 144,655 154,300 0.04
USD 127,000  NORTHROP GRUMMAN 4.0300% 15/10/47 143,035 152,957 0.04
USD 125,000  ALEXANDRIA REAL 4.9000% 15/12/30 124,916 151,766 0.04
usb 132,000  UNITEDHEALTH GRP 3.7000% 15/12/25 143,042 150,523 0.04
usDh 133,000 LOWE’S COS INC 4.0000% 15/04/25 132,695 150,112 0.04
uUSDh 130,000  MIDAMERICAN ENER 3.6500% 01/08/48 141,544 149,460 0.04
ush 152,000  BIOGEN INC 3.1500% 01/05/50 150,744 147,095 0.04
usbh 135,000  AT&T INC 3.9000% 11/03/24 143,623 146,081 0.04
USD 132,000  CVS HEALTH CORP 3.0000% 15/08/26 133,961 143,476 0.04
usDh 155,000  STORE CAPITAL 4.6250% 15/03/29 160,410 142,881 0.04
USsD 126,000  NVIDIA CORP 3.5000% 01/04/40 125,908 142,130 0.04
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USD 125,000  MASTERCARD INC 3.3000% 26/03/27 124,651 141,697 0.04
USD 143,000 NOBLE ENERGY INC 3.9% 15/11/24 127,270 140,628 0.04
USD 134,000  AMGEN INC 3.1500% 21,/02/40 142,246 140,515 0.04
USD 129,000  KEURIG DR PEPPER 3.8000% 01/05/50 137,264 139,498 0.04
USD 121,000  PRUDENTIAL FIN 4.3500% 25/02/50 MTN 139,330 138,487 0.04
USD 119,000  AT&T INC 4.8500% 01/03/39 135,924 138,405 0.04
USD 107,000  APPLE INC 4.25% 09/02/47 128,271 138,144 0.04
USD 124,000  INTL PAPER CO 4.4000% 15/08/47 139,956 137,713 0.04
UsD 129,000  TRANSCONT GAS 3.2500% 15/05/30 144A 128,725 137,126 0.04
USD 172,000  NOBLE ENERGY INC 4.2000% 15/10/49 174,686 136,708 0.04
USDh 124,000  VERIZON COMM INC 3.0000% 22/03/27 124,203 135,173 0.04
USD 123,000  VIACOMCBS INC 4.9500% 15/01/31 131,762 135,021 0.04
USDh 123,000  MID-AMER APT LP 3.9500% 15/03/29 135,077 134,972 0.04
UsD 112,000  DEERE & CO 3.7500% 15/04/50 111,998 134,621 0.04
USD 123,000  WILLIAMS COS INC 5.4000% 04/03/44 128,740 134,615 0.04
uSD 123,000  EXXON MOBIL CORP 2.9920% 19/03/25 129,521 134,376 0.04
USsD 129,000  BAT CAPITAL CORP 3.2150% 06/09/26 128,187 134,081 0.04
usD 122,000  DANAHER CORP 3.3500% 15/09/25 129,023 133,821 0.03
UsD 130,000  NUCOR CORP 2.7000% 01/06/30 129,637 132,250 0.03
usD 119,000  NIKE INC 2.8500% 27/03/30 118,825 132,199 0.03
uUsD 130,000  ANTHEM INC 3.1250% 15/05/50 129,668 132,155 0.03
USD 101,000  BRISTOL-MYERS 4.2500% 26/10/49 144A 118,190 132,150 0.03
USDh 130,000  NUCOR CORP 2.0000% 01/06/25 129,802 132,145 0.03
USsD 124,000 MARATHON PETRO 4.5000% 01/05/23 123,937 131,763 0.03
USD 118,000  INGREDION INC 3.9000% 01,/06/50 116,310 131,605 0.03
USD 120,000  NIKE INC 2.7500% 27/03/27 119,984 131,025 0.03
USDh 122,000  ABBVIE INC 2.9500% 21/11/26 144A 118,876 130,963 0.03
USDh 128,000  STARBUCKS CORP 2.5500% 15/11/30 127,648 130,660 0.03
USD 125,000  MID-AMER APT LP 4.3000% 15/10/23 133,825 130,435 0.03
USDh 153,000  NOBLE ENERGY INC 4.9500% 15/08/47 165,465 130,136 0.03
USD 125,000  SOUTHERN CAL ED 2.8500% 01/08/29 126,116 129,984 0.03
USDh 130,000  AT&T INC 3.5000% 01/06/41 129,597 129,919 0.03
USD 130,000  AT&T INC 3.8500% 01/06/60 129,446 129,629 0.03
USD 115,000  WALMART INC 3.0500% 08/07/26 126,180 128,482 0.03
USDh 122,000  AMGEN INC 3.3750% 21,/02/50 126,360 127,389 0.03
USD 120,000  CENTERPOINT ENER 4.1000% 01/09/47 128,953 126,979 0.03
USDh 148,000  SPIRIT REALTY LP 3.4000% 15/01/30 148,401 126,846 0.03
USD 126,000  ENTERPRISE PRODU 3.9500% 31/01/60 125,286 126,213 0.03
USDh 125,000  OTIS WORLDWID 2.5650% 15/02/30 144A 124,949 126,156 0.03
USDh 117,000  CHARTER COMM 4.464% 23/07/22 123,218 124,520 0.03
USD 124,000  AT&T INC 3.6500% 01/06/51 123,520 124,125 0.03
USD 105,000  UNITEDHEALTH GRP 3.7500% 15/10/47 116,490 123,543 0.03
USD 118,000  PFIZER INC 2.8000% 11/03/22 120,665 122,898 0.03
USD 116,000  CENTERPOINT ENER 2.9500% 01/03/30 118,333 121,873 0.03
USD 118,000  BRISTOL-MYERS 2.8750% 19/02/21 144A 119,418 120,139 0.03
USD 124,000  GLP CAP/FIN II 5.3000% 15/01/29 137,538 119,040 0.03
USD 137,000  BRIGHTHOUSE FIN 4.7000% 22/06/47 WI 135,031 119,031 0.03
USD 100,000  IBM CORP 4.1500% 15/05/39 112,379 118,122 0.03
USDh 107,000  PEPSICO INC 2.6250% 19/03/27 106,451 116,802 0.03
USD 106,000  EXXON MOBIL CORP 3.4520% 15/04/51 106,000 115,921 0.03
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USD 95,000  AT&T INC 5.3750% 15/10/41 112,077 115,411 0.03
USD 94,000  CVS HEALTH CORP 4.7800% 25/03/38 104,669 114,684 0.03
USD 114,000  ENTERPRISE PRODU 3.7000% 31/01/51 114,462 113,864 0.03
USD 100,000  AT&T INC 4.5000% 09/03/48 112,517 112,274 0.03
USD 104,000  UNION PAC CORP 3.1500% 01/03/24 108,502 111,822 0.03
USD 107,000  PACKAGING CORP 3.0000% 15/12/29 107,112 111,797 0.03
USD 100,000  IBM CORP 3.3000% 15/05/26 105,751 111,249 0.03
USD 103,000  DTE ENERGY CO 3.8% 15/03/27 111,405 110,994 0.03
USD 104,000  PENN ELEC CO 3.2500% 15/03/28 144A 107,430 110,930 0.03
USD 100,000  CONSTELLATION BR 3.7000% 06/12/26 106,457 109,878 0.03
USD 85,000  CSX CORP 4.7500% 15/11/48 102,273 109,872 0.03
UsD 110,000  BLACK HILLS CORP 3.8750% 15/10/49 111,678 109,659 0.03
USD 110,000  UNIV OF TEXAS SYS- 2.4390% 15/08/49 110,000 109,624 0.03
UsD 98,000 CHARTER COMM OPT 4.8000% 01/03/50 101,694 108,958 0.03
uSDh 84,000  TIME WARNER CABL 6.5500% 01/05/37 101,988 107,002 0.03
USD 98,000  MARATHON PETRO 4.7500% 15/12/23 WI 106,662 105,698 0.03
UsD 97,000  AETNA INC 3.8750% 15/08/47 95,458 105,014 0.03
usD 100,000  UNITEDHEALTH GRP 2.9000% 15/05/50 97,181 103,464 0.03
USsD 91,000  WALT DISNEY CO 3.8000% 13/05/60 90,896 102,844 0.03
uSD 85,000 MERCK & CO INC 3.7% 10/02/45 95,424 102,525 0.03
USsD 90,000  APPLE INC 3.2% 13/05/25 95,225 100,764 0.03
USD 88,000 ORACLE CORP 3.8000% 15/11/37 97,053 99,608 0.03
USDh 94,000  INTERSTATE P&L 3.5000% 30/09/49 94,795 99,312 0.03
USsD 92,000  UNITEDHEALTH GRP 2.3750% 15/08/24 93,206 97,666 0.03
USD 104,000  CONSUMERS ENERGY 2.5000% 01/05/60 103,115 96,675 0.03
UsD 86,000 TRANS ALLEGHENY 3.85% 01/06/25 144A 93,114 95,312 0.02
USDh 92,000 LAM RESEARCH 3.1250% 15/06/60 91,725 94,327 0.02
USD 87,000 ORACLE CORP 2.9500% 15/11/24 90,670 94,266 0.02
USsD 93,000  INTL LEASE FIN 5.8750% 15/08/22 90,954 93,590 0.02
USD 86,000  VIACOM INC 5.8500% 01/09/43 110,458 92,714 0.02
UsD 87,000  WILLIAMS PARTNERS 3.9% 15/1/25 91,402 92,329 0.02
uSD 80,000 PROCTER & GAMBLE 3.0000% 25/03/30 79,808 91,452 0.02
USsD 90,000  STARBUCKS CORP 3.5000% 15/11/50 89,397 91,298 0.02
USD 89,000 REGENCY CENTERS 3.7000% 15/06/30 88,826 89,724 0.02
uSD 87,000 MOSAIC CO 5.6250% 15/11/43 87,055 88,422 0.02
UsD 101,000  GLP CAP/FIN II 4.0000% 15/01/30 102,035 88,123 0.02
usD 94,000 DEVON ENERGY CORP 5.6% 15/07/41 111,726 86,932 0.02
uUsD 84,000 BURLINGTON NORTH 3.0500% 15/02/51 83,469 86,587 0.02
usD 70,000  AT&T INC 5.2500% 01/03/37 82,809 85,132 0.02
usD 64,000  SYSCO CORP 6.6000% 01/04/50 63,851 82,091 0.02
uUsD 80,000 TOYOTA MTR CRE 2.1500% 13/02/30 MTN 79,605 81,169 0.02
USDh 75,000  MICROSOFT CORP 2.8750% 06/02/24 77,269 81,104 0.02
USD 64,000 PROCTER & GAMBLE 3.6000% 25/03/50 63,593 79,607 0.02
USD 57,000  BARRICK NA FIN LLC 5.75% 01/05/43 74,323 78,418 0.02
USD 80,000 SUNOCO LOGISTICS 5.3000% 01/04/44 83,129 77,889 0.02
USD 64,000  UNITEDHEALTH GRP 3.8750% 15/08/59 70,282 76,391 0.02
USD 59,000  BRISTOL-MYERS 4.3500% 15/11/47 144A 70,565 75,893 0.02
USD 72,000 MCDONALD’S COR 2.6250% 01/09/29 MTN 72,296 75,145 0.02
USDh 70,000  SOUTHERN CAL GA 2.6000% 15/06/26 TT 71,321 75,044 0.02
USD 68,000 HOME DEPOT INC 2.7000% 15/04/30 67,620 74,006 0.02
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USD 62,000  CIGNA CORP 4.3750% 15/10/28 71,635 72,277 0.02
USD 59,000  AT&T INC 5.3500% 15/12/43 67,234 71,125 0.02
USD 63,000 PROCTER & GAMBLE 2.8000% 25/03/27 62,897 69,769 0.02
USD 62,000 CROWN CASTLE INT 4.0000% 01/03/27 67,477 69,217 0.02
USD 68,000 GEN MOTORS FIN 4.3500% 09/04/25 65,198 69,086 0.02
USD 59,000 SOUTHERN CAL ED 4.6500% 01/10/43 67,570 68,498 0.02
USD 65,000  NATIONAL FUEL GA 5.5000% 15/01/26 64,687 65,821 0.02
USD 62,000  UNITEDHEALTH GRP 3.1250% 15/05/60 60,354 64,858 0.02
USD 60,000  CIGNA CORP 3.4000% 15/03/50 59,890 64,170 0.02
UsD 58,000 AMEREN CORP 3.5000% 15/01/31 63,028 64,086 0.02
USDh 60,000 CONSTELLATION BR 3.2000% 15/02/23 61,839 63,640 0.02
USD 62,000  AIR PROD & CHEM 2.7000% 15/05/40 61,828 63,425 0.02
USDh 51,000  GENERAL DYNAMICS 4.2500% 01/04/40 51,240 62,912 0.02
USD 52,000  VERIZON COMM 4.272% 15/01/36 58,719 62,752 0.02
USDh 68,000  SPIRIT REALTY LP 4.0000% 15/07/29 60,120 61,517 0.02
USDh 57,000 ENERGY TRANSF PARTN 6.05% 01/06/41 65,479 59,536 0.02
USD 61,000 STARBUCKS CORP 3.3500% 12/03/50 62,757 58,616 0.02
uSDh 66,000 DEVON ENERGY CORP 5% 15/06/45 51,398 58,239 0.02
USD 53,000 GOLDMAN SACHS GP 4% 03/03/24 50,950 57,873 0.02
USD 43,000 LOWE’S COS INC 5.1250% 15/04/50 42,920 57,727 0.02
USD 62,000 NOBLE ENERGY INC 3.8500% 15/01/28 48,670 56,346 0.01
USD 54,000  FIRSTENERGY CORP 2.8500% 15/07/22 A 54,946 55,695 0.01
USD 48,000  ENERGY TRANSFER 6.1250% 15/12/45 55,541 49,907 0.01
USD 46,000  ENTERPRISE PRODU 4.2000% 31/01/50 48,945 49,385 0.01
USDh 53,000  PLAINS ALL AMER 4.9000% 15/02/45 51,334 49,083 0.01
USD 42,000  UNITEDHEALTH GRP 3.5000% 15/08/39 44,113 48,149 0.01
USDh 42,000  BANK OF AMERICA 4.125% 22/01/24 41,313 46,215 0.01
USDh 38,000 PROCTER & GAMBLE 3.5500% 25/03/40 37,811 45,551 0.01
USD 43,000  GENERAL ELEC CAP 3.1% 09/01/23 MTN 43,779 44,334 0.01
USDh 39,000  UNION PAC CORP 3.7500% 05/02/70 39,037 41,946 0.01
USD 36,000 ANHEUSER-BUSCH 4.9000% 01/02/46 42,817 41,425 0.01
USDh 32,000  UNION PAC CORP 4.3000% 01,/03/49 37,172 40,110 0.01
USD 36,000 JPMORGAN CHASE & CO 2.95% 01/10/26 37,021 38,836 0.01
USD 31,000 BRISTOL-MYERS 4.1250% 15/06/39 144A 35,582 38,729 0.01
USDh 37,000  CSX CORP 2.4000% 15/02/30 36,253 38,412 0.01
USD 34,000  ABBVIE INC 3.7500% 14/11/23 32,187 36,882 0.01
USDh 35,000  PPL CAPITAL FDG 3.4000% 01,/06/23 36,103 36,601 0.01
USD 35,000 MCDONALD’S COR 2.1250% 01/03/30 MTN 35,039 35,114 0.01
USD 37,000  VIACOM INC 4.375% 15/03/43 39,677 35,093 0.01
USD 34,000 GENERAL MOTORS C 5.9500% 01/04/49 37,029 34,577 0.01
USD 27,000 DOLLAR GENERAL 4.1250% 03/04/50 26,729 31,878 0.01
USD 31,000  GENERAL MOTORS FIN 3.95% 13/04/24 25,999 31,019 0.01
USD 32,000 MARATHON PETRO 4.5000% 01/04/48 WI 33,829 30,211 0.01
USD 26,000  APPLE INC 2.9500% 11/09/49 25,460 27,995 0.01
USD 22,000  MASTERCARD INC 3.8500% 26/03/50 21,907 27,665 0.01
USD 25,000  CENTERPOINT ENER 2.5000% 01/09/22 25,215 25,748 0.01
USDh 22,000  FISERV INC 4.2000% 01/10/28 24,568 25,446 0.01
USD 23,000  UNITED TECH CORP 3.6500% 16/08/23 24,319 24,998 0.01
uUSDh 21,000  HOME DEPOT INC 2.9500% 15/06/29 22,071 23,183 0.01
UsD 25,000  ONEOK INC 3.4000% 01/09/29 22,745 22,881 0.01
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uUsb 23,000  CBS CORP 4.6000% 15/01/45 25,831 22,131 0.01
UsD 19,000  CONSTELLATION BR 4.4000% 15/11/25 21,049 21,623 0.01
Usb 19,000  GECC 5.875% 14/01/38 MTN 22,982 21,127 0.01
uUsb 19,000  MID-AMER APT LP 3.6000% 01,/06/27 20,229 20,256 0.01
UsD 16,000  CSX CORP 4.3000% 01/03/48 18,344 19,586 0.01
uUsb 18,000  NORTHROP GRUMMAN 2.9300% 15/01/25 18,670 19,419 0.01
UsD 18,000  BAT CAPITAL CORP 4.3900% 15/08/37 18,725 18,854 0.00
usb 18,000  MOSAIC CO 5.4500% 15/11/33 20,963 18,192 0.00
UsD 16,000  SUNOCO LOGISTICS 5.3500% 15/05/45 16,882 15,519 0.00
uUsD 15,000  SPIRIT REALTY LP 4.4500% 15/09/26 14,312 14,337 0.00
usb 17,000  FORD MOTOR CO 4.7500% 15/01/43 14,796 12,984 0.00
uUsb 3,000  WALMART INC 4.0500% 29/06/48 3,582 3,822 0.00
usb 1,000  EDISON INTL 4.1250% 15/03/28 1,024 1,037 0.00
87,377,124 90,535,472 23.64

TBARS|
UsDh 15,500,000  FNCL MBS 30YR TBA 2.5000% 11/06/20 16,027,811 16,052,187 4.20
USD 7,900,000  FNCL MBS 30YR TBA 3.0000% 14/07/20 8,283,119 8,287,594 2.16
uUsb 6,700,000  FNCL MBS 30YR TBA 2.5000% 14/07/20 6,915,806 6,924,031 1.81
UsD 5,800,000  FNCL MBS 30YR TBA 2.5000% 13/08/20 5,972,109 5,979,438 1.56
uUsb 3,800,000  FNCI MBS 15YR TBA 2.0000% 17/06/20 3,910,099 3,916,375 1.02
uUsb 2,400,000  FNCI MBS 15YR TBA 2.0000% 16/07/20 2,465,160 2,469,750 0.64
UsD 600,000  G2SF MBS 30YR TBA 2.0000% 21/07/20 616,875 617,664 0.16
usb 500,000  G2SF MBS 30YR TBA 2.5000% 22/06/20 525,391 523,750 0.14
UsD 200,000  FNCI MBS 15YR TBA 2.5000% 16,/07/20 208,852 208,750 0.05
44,925,222 44,979,539 11.74
Exfi-g

UsD 8,168,000  US TREASURY N/B 0.6250% 15/05/30 8,125,708 8,124,607 2.11
Usb 6,963,000  WI TREASURY SEC. 1.0000% 15/05/40 7,036,339 6,856,379 1.79
UsD 5,014,000  US TREASURY N/B 2.0000% 15/02/50 5,824,087 5,686,189 1.48
uUsb 4,720,000  US TREASURY N/B 0.3750% 30/04/25 4,728,243 4,730,325 1.23
UsD 3,617,000  US TREASURY N/B 2.7500% 15/11/42 4,686,321 4,588,504 1.20
UsD 3,534,000  US TREASURY N/B 2.8750% 15/05/43 4,640,474 4,574,321 1.19
uUsb 2,630,000  US TREAS NOTE 3.125% 15/08/44 3,621,591 3,555,431 0.93
UsD 2,459,000  US TREASURY N/B 2.5000% 28/02/26 2,749,712 2,748,701 0.72
usb 2,640,000  US TREASURY N/B 0.1250% 15/05/23 2,633,495 2,633,813 0.69
UsD 1,603,000  US TREASURY N/B 0.5000% 30/04/27 1,600,589 1,601,497 0.42
usb 898,000  US TREASURY N/B 2.6250% 31/03/25 995,503 996,640 0.26
usb 830,000  US TREASURY N/B 1.2500% 15/05/50 818,925 788,630 0.21
uUsb 673,000  US TREASURY N/B 0.1250% 30/04/22 672,307 672,369 0.18
usb 299,000  US TREASURY N/B 2.3750% 15/11/49 377,430 365,621 0.10
uUsb 296,000  US TREASURY N/B 2.8750% 30/11/25 335,507 335,868 0.09
usb 25,000  US TREASURY N/B 0.3750% 31/03/22 25,081 25,094 0.01
48,871,312 48,283,989 12.61
BRb: T AU 339,883,900 345,163,793 90.12
HMARESR 366,694,776 372,645,997 97.29

VRIS 2T T THT,
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W ERIC B DR
20204F5 H 31 A BUE
A BHE, FEHNEARIT LMY= ZET)

FERE — SME 2 B S DEL 52

20204E5 /131 HBUE, 77 PIE LA T ORPGFIME 2 Je e LB AT LT SME 2 S I L 2035 E B I EFCO T AD ~y
YHITHWLN,

A m N k| FEHEE A G i F REIHELERCKE L)
JPY 16,465,435,807 USD 153,435,794 202046 H29H 221,728
USD 59 JPY 6,420 202046 A29H 0
USD 0 JPY 50 202046 H29H 0
USD 1 JPY 152 202046 H29H 0
USD 3 JPY 416 202046 H29H 0
USD 19 JPY 2,050 202046 A29H 0
USD 16 JPY 1,800 202046 H29A 0
USD 7 JPY 827  20204F6 H29H 0
[SNIB) 25 JPY 2,750 202046 H29H 0
USD 34 JPY 3,700 202046 H29H 0
uUSD 42 JPY 4,522 202046 H29H 0
[SNIB) 66 JPY 7,150 2020426 H29 A 0
USD 30 JPY 3,258 202046 H29H 0
uUsD 69 JPY 7,469 202046 H29 R 0
USD 72 JPY 7,786 202046 H29H 0
USsD 64 JPY 6,904 202046 H29H 0
USD 63 JPY 6,880 202046 A29H 0
uUsD 66 JPY 7,210 202046 H29 R 0
USD 66 JPY 7,218 202046 H29H 0
USD 79 JPY 8,528 202046 H29H 0
USD 80 JPY 8,704 202046 H29H 0
USD 4,645 JPY 500,000 202046 H29H (20)
JPY 2,760,000 USD 25,645 202046 H29H 110
JPY 1,950,000 USD 18,119 202046 H29H 7
JPY 2,770,000 USD 25,771 202046 H29H 7
JPY 1,780,000 uUSD 16,539 202046 H29H 72
JPY 1,580,000 USD 14,674 202046 H29H 70
JPY 1,820,000 uUSD 16,933 202046 H29H 51
JPY 1,220,000 USD 11,336 202046 H29H 49
JPY 910,000 uUSD 8,455 202046 H29H 37
JPY 1,220,000 USD 11,350 202046 A29H 34
JPY 1,190,000 uUSDh 11,071 2020426 H29H 34
JPY 860,000 USD 7,992 202046 H29H 33
JPY 790,000 uUSD 7,341 20204F6 H29H 30
JPY 640,000 USD 5,947 202046 A29H 25
JPY 560,000 USD 5,203 202046 A29H 23
JPY 790,000 uUSD 7,350 202046 H29H 22
JPY 470,000 USD 4,367 202046 A29H 19
JPY 550,000 uUSDh 5,117 202046 H29H 15
JPY 260,000 USD 2,415 202046 A29H 11
JPY 180,000 uUSDh 1,672 202046 H29H 7

222,504
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WG R E
202045 H 31 H BI{E
(EHEIF2 —Z)

B A 2 Ry Al 147,807,160
(RAZSET : 144,250,5522—12)

B TaA % 3,240,949
Se AN AR D FHIN L 206,047
T U NT 4 TR DAL A 717,686
T a——nbORILA 1,089,241
ERIENER 529,067
BHEAF 153,590,150
At

SE 2 S LA AR DA 25 4R 113,065
SRR E RS N4 22,174
Ta— =T DR 328,185
PR ¢l 181,497
HRALFILE 36
AfgaE 644,957
W PERR AR 152,945,193
AL — 0 Y0

WRINYRDMRERS RITHZRERE MR

FCZ7A(M) 11,701 56,446 660,490,131
FDZZZ(H) 13,676 1,282,847  17,543,716,804

LG TNTF IR —Tr—X- TR T —BRINEZRFC/FD

AR E
20204E5 7 31 HIZHE T A+l
(EHEIF2— )

&3

TEE 2RI B (RS OB PR %) 1,888,587
HEN AR 23
A 1,888,610
#H

52 T 585,120
B R T 84,023
TREH 50,692
Y AR S 32,386
5 | 614 T M 14,516
AT TR 11,160
ZRCH 33,625
TS 1,608
SR A 16,803
LAGPS 1 13,700
HE#e 70
#R G 843,703
[y 1,044,907
BEARESIE B R D 7,208,228
SN ARD L (1,608,676)
SMEEE I LUV E 2 R e L R AR DR AR 135,476
E B RE e 5,735,028
P A AR 2 A A HE 2 0D B (453,840)
e AN ARD TR 25 D HE 451,794
S 2R S0 I U SO AR DR 25 O HE IR (90,910)
IR A= AR (92,956)
T FH O FAZ LD ME PE O FEIEE 6,686,979
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LG TNTF IR —Tr—X- TR T —BRINEZRFC/FD

W AR R E FATHEZ AR O E T FE
202045 A 31 HIZH T 9 A5HAIIR 202045 A 31 HIZHE T 9 A5HAIIR
(EHHId =2 —rZor) CRER)
I PERR AR 170,375,035 FC/FA
FuESadlrEn 1,044,907 N A = 57,529
E R e TS Ea 5,735,028
AR =R A (92,956) FATZ AL AR 8,997
B RS AR AESR A (10,080)
T Ok TN LD HIE PE DR THAE 6,686,979
WIRFAT AR AEFRE 56,446
ZIRRESDOFAIT R4 1,218,915 FDZZ A
A AESR O B RS 4A (24,062,960)
WIE AR AE R 1,482,933
(22,844,045)
FATZ AL AL AR 2,816
ZH DI B (1,272,776) B RS AR AESR A (202,902)
WIRFEAT AR AESRE 1,282,847
A PE AR 152,945,193
HEtiE
202045 A 31 HRTE
CREEE)
2020 2019 2018

WIRME PERA(2—n) 152,945,193 170,375,035 169,469,778

FCZZA(1Y)
AR PE A 660,490,131 652,072,085 637,891,462
IR 04720 R E AR 11,701 11,335 11,053
FDZ77A(9)
AR PE AR 17,543,716,804  20,000,648,965  20,950,120,212
IR 0 S 70 S R R 13,676 13,487 13,820
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20204F5 H 31 A BUE
(BRI —rZER)

BES e A EZA S Hup Al AT 44 FAALEZE(%)
ZF—ANIT
B E(E 2
EUR 1,260,000  COM BK AUSTRA 0.3750% 11/04/24 EMTN 1,252,465 1,278,955 0.84
1,252,465 1,278,955 0.84
Bt A=A T 1,252,465 1,278,955 0.84
F—ANT
EE
EUR 2,275,000  REP OF AUSTRIA 0.0000% 20/02/30 2,293,707 2,302,901 1.52
EUR 815,000 REP OF AUSTRIA 0.5000% 20/02/29 872,011 863,157 0.56
EUR 565,000  REP OF AUSTRIA 0.7500% 20/03/51 559,124 629,334 0.41
3,724,842 3,795,392 2.49
B E(E A
EUR 790,000  REP OF AUSTRI 0.7500% 20/02/28 EMTN 802,060 850,539 0.55
EUR 200,000  ERSTE GROUP 0.8750% 22/05/26 EMTN 199,002 196,644 0.13
1,001,062 1,047,183 0.68
Bt A —ANT 4,725,904 4,842,575 3.17
AR —
EE
EUR 936,000  BELGIUM KINGDOM 1% 22/06/31 75 1,029,287 1,033,250 0.67
EUR 370,000  BELGIUM KINGDOM 2.25% 22/06/57 83 410,637 548,155 0.36
1,439,924 1,581,405 1.03
B E(E A
EUR 542,000  AB INBEV SA/NV 3.7000% 02/04/40 539,209 631,365 0.41
EUR 300,000  ELIA TRANS BE 0.8750% 28/04/30 EMTN 296,193 301,621 0.20
835,402 932,986 0.61
Bt UL — 2,275,326 2,514,391 1.64
TA R
EH&FIE
EUR 510,000  XLIT LTD FRN 29/06/47 580,345 537,717 0.35
580,345 537,717 0.35
Bt oA~ e 580,345 537,717 0.35
FI
Eafi-g
EUR 844,000  CHILE 0.8300% 02/07/31 844,000 827,120 0.54
844,000 827,120 0.54
Gt Ty 844,000 827,120 0.54
FE
Eafi-g
EUR 460,000  CHINA (PEOPLE’S) 0.1250% 12/11/26 457,700 451,647 0.30
457,700 451,647 0.30
At hE 457,700 451,647 0.30
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Wi iR EA S BRIl AL A E FAALE (%)
rarFT
EE
EUR 250,000  CROATIA 2.7500% 27/01/30 244,858 276,875 0.18
244,858 276,875 0.18
GitourFT 244,858 276,875 0.18
F7aR
B E(E 2
EUR 210,000  REP OF CYPRUS 1.5000% 16/04/27 EMTN 209,116 216,300 0.14
209,116 216,300 0.14
Gt ¥ 7 aA 209,116 216,300 0.14
Fx=
Eafi-g
CZK 28,000,000  CZECH REPUBLIC 0.9500% 15/05/30 94 1,084,058 1,047,934 0.69
1,084,058 1,047,934 0.69
Atz 1,084,058 1,047,934 0.69
Fvw—o
it (E )
EUR 581,000  NYKREDIT 0.1250% 10/07/24 EMTN 578,873 551,887 0.36
EUR 294,000  NYKREDIT 0.6250% 17/01/25 EMTN 292,486 283,651 0.19
871,359 835,538 0.55
Gt Trv~—2 871,359 835,538 0.55
T4 FGUR
Eafi-g
EUR 700,000  FINNISH GOV'T 0.7500% 15/04/31 758,135 764,565 0.50
758,135 764,565 0.50
At TUR 758,135 764,565 0.50
TIVAR
EH&FIE
EUR 3,000,000  RCI BANQUE FRN 08/07/20 EMTN 3,018,300 2,996,700 1.96
EUR 500,000  BNP PARIBAS FRN 19/02/28 EMTN 498,425 481,495 0.31
GBP 200,000  ELEC DE FRANCE FRN 29/07/68 EMTN 263,679 230,809 0.15
EUR 192,000  TOTAL SA FRN 29/12/49  EMTN 192,000 206,640 0.14
3,972,404 3,915,644 2.56
EE
EUR 3,300,000  FRANCE OAT 0.1% 01/03/28  OATi CPI 3,700,880 3,616,645 2.35
EUR 3,080,000  FRANCE O.A.T. 0.7500% 25/05/52 3,221,934 3,129,043 2.04
EUR 962,500  FRANCE O.A.T. 1.5000% 25/05/50 1,149,056 1,180,355 0.77
EUR 820,000  FRANCE 0. 0.7000% 25/07/30 CPI OATE 917,576 986,894 0.65
EUR 470,000  FRANCE O. 3.1500% 25/07/32 CPI OATE 854,904 899,876 0.59
EUR 820,000  FRANCE 0. 0.1000% 01/03/29 CPI OATE 868,582 886,059 0.58
EUR 436,693  FRANCE GVT 1.75% 25/06/39 457,537 545,608 0.36
EUR 350,000  FRANCE GVT 1.75% 25/05/66 519,743 485,658 0.32
EUR 210,000  FRANCE OAT 4% 25/04/60 347,529 446,277 0.29
EUR 160,000  FRANCE 0. 0.1000% 25/07/47 CPI OATE 168,771 192,063 0.13
12,206,512 12,368,478 8.08
T (E )
EUR 1,000,000  CREDIT AGRICO 0.5000% 24/06/24 EMTN 998,179 990,260 0.65
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Wi iR EA S BRIl Rl KA HEER(%)
EUR 900,000  BPCE 0.6250% 28/04/25 895,680 903,152 0.59
EUR 700,000  CREDIT AG HOM 0.0500% 06/12/29 EMTN 697,704 706,198 0.46
EUR 700,000  CSSE REFIN L’HAB 0.0100% 08/10/29 704,424 702,695 0.46
EUR 700,000  ELEC DE FRANC 2.0000% 09/12/49 EMTN 672,168 675,270 0.44
EUR 500,000  ARKEA HL 0.1250% 12/07/29 497,720 506,566 0.33
GBP 439,000  BNP PARIBAS 1.125% 16/08/22 ~ EMTN 516,483 488,066 0.32
EUR 400,000  AXA BANK EURO 0.0100% 22/01/27 EMTN 398,520 403,942 0.26
EUR 400,000  SOCIETE GENERALE 0.7500% 25/01/27 399,944 383,516 0.25
EUR 300,000  AEROPORT PARIS 2.7500% 02/04/30 294,564 334,020 0.22
EUR 300,000  ORANGE 1.2000% 11/07/34 EMTB 302,760 291,039 0.19
EUR 133,000  EDF 5.625% 21/02/33 EMTN 184,729 195,691 0.13
EUR 100,000  RTE RESEAU DE 2.1250% 27/09/38 EMTN 99,100 119,326 0.08
6,661,975 6,699,741 4.38
Bt 22,840,891 22,983,863 15.02
RAY
EHSFIE
EUR 200,000  VOLKSWAGEN BANK FRN 15/06/21 EMTN 200,000 197,553 0.13
200,000 197,553 0.13
EE
EUR 3,100,000  DEUTSCHLAN 0.5000% 15/04/30 CPI I/L 3,827,574 3,772,776 2.46
EUR 230,000  NORDRHEIN-WEST 1.5500% 16/06/48 228,544 303,176 0.20
4,056,118 4,075,952 2.66
T (E )
EUR 1,470,000  SACHSEN — ANH 0.1250% 21/06/29 EMTN 1,460,695 1,492,417 0.97
EUR 1,270,000  NORDRHEIN-WES 0.5000% 25/11/39 EMTN 1,257,529 1,325,166 0.86
EUR 1,100,000  KFW 0.375% 23/04/30 EMTN 1,048,487 1,154,394 0.75
EUR 857,000  UNICREDIT 0.0100% 19/11/27 EMTN 853,169 865,584 0.57
EUR 480,000  VOLKSWAGEN FI 3.3750% 06/04/28 EMTN 477,422 528,192 0.35
EUR 430,000  LAND HESSEN 0.75% 04/08/36 eMTN 430,000 466,815 0.31
EUR 370,000  KFW 1.375% 31/07/35 EMTN 400,525 443,140 0.29
EUR 367,000 DEUTSCH BAHN 1.3750% 16/04/40 EMTN 364,585 391,894 0.26
EUR 376,000  CONTINENTAL A 2.5000% 27/08/26 EMTN 371,454 390,264 0.26
6,663,866 7,057,866 4.62
BRb: kY 10,919,984 11,331,371 7.41
XUy
EE
EUR 800,000  HELLENIC REPUBLI 2.0000% 22/04/27 799,329 834,800 0.54
EUR 640,000  HELLENIC REPUBLI 3.8750% 12/03/29 751,410 762,653 0.50
EUR 340,000  HELLENIC REPUBLI 3.3750% 15/02/25 326,792 376,273 0.25
EUR 350,000 HELLENIC REPU 1.8750% 04/02/35 REGS 348,369 361,579 0.24
EUR 173,000  HELLENIC REPUBLI 3.4500% 02/04/24 171,813 189,547 0.12
EUR 30,000  HELLENIC REPUBLI 3.7500% 30/01/28 28,635 35,060 0.02
EUR 30,000  HELLENIC REPUBLI 1.8750% 23/07/26 29,951 31,179 0.02
2,456,299 2,591,091 1.69
At ¥y 2,456,299 2,591,091 1.69
FTARGUR
Eafi-g
EUR 400,000  ICELAND (REP OF) 0.1000% 20/06/24 399,560 396,000 0.26
399,560 396,000 0.26
Bt TARTUR 399,560 396,000 0.26
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Wi iR EA S BRIl AL A E FAALE (%)
AVRRYT
EE
EUR 380,000  INDONESIA (REP) 1.4000% 30/10/31 379,498 344,375 0.23
379,498 344,375 0.23
Bt AVRRTT 379,498 344,375 0.23
TANVGUR
Eafi-g
EUR 1,800,000  IRISH GOVT 0.2000% 15/05/27 1,794,708 1,828,980 1.20
EUR 1,170,000  IRISH GOVT 0.4000% 15/05/35 1,162,996 1,162,631 0.76
2,957,704 2,991,611 1.96
ZOMIES
EUR 1,060,000  SILVERBANK FIN 3.1261% 25/02/37 800,974 817,559 0.53
800,974 817,559 0.53
T (E )
GBP 1,270,000  FCA CAP IRELAND 1.625% 29/9/21 EMTN 1,469,120 1,386,099 0.91
EUR 545,000  ABBOTT IL FIN 0.8750% 27/09/23 544,520 554,352 0.36
2,013,640 1,940,451 1.27
BRt:TANVTUR 5,772,318 5,749,621 3.76
A%T
EH&FIE
EUR 1,108,000  FCA BANK IE FRN 17/06/21 EMTN 1,108,000 1,083,790 0.71
EUR 652,000  UNICREDIT SPA FRN 23/09/29 EMTN 650,585 578,650 0.38
EUR 200,000  UNICREDIT SPA FRN 20/02/29 EMTN 219,684 201,590 0.13
1,978,269 1,864,030 1.22
Exfi-g
EUR 3,830,000  BTPS 0.4000% 15/05/30 CPI CPI 3,734,897 3,599,683 2.35
EUR 2,620,000  BTPS I/L 1.3000% 15/05/28 CPI CPI 2,778,352 2,767,113 1.81
EUR 2,370,000  BTPS 1.8500% 01/07/25 2,362,013 2,469,578 1.61
EUR 2,300,000  BTPS 2.4500% 01/09/50 CAC 2,330,403 2,341,768 1.53
EUR 1,400,000  BTPS 1.8500% 15/05/24 1,496,600 1,460,340 0.95
EUR 986,000  BTPS I/L 2.5500% 15/09/41 CPI CPI 1,266,337 1,322,753 0.86
EUR 1,030,000  BTPS 2.8% 01/03/67 1,034,331 1,103,810 0.72
EUR 960,000  BTPS 0.65% 15/10/23 901,329 962,534 0.63
EUR 780,000  BTPS I/L 1.2500% 15/09/32 CPI CPI 771,815 810,843 0.53
EUR 620,000  BTPS 1.2500% 01/12/26 650,888 624,538 0.41
EUR 590,000  BTPS 1.5000% 01/06/25 620,908 606,072 0.40
EUR 470,000  BTPS 1.6000% 01/06/26 501,321 484,310 0.32
EUR 170,000  REP OF ITALY 2% 01/12/25 179,415 179,015 0.12
18,628,609 18,732,357 12.24
T (E )
EUR 580,000  INTESA SANPAO 1.7500% 04/07/29 EMTN 575,743 558,575 0.36
EUR 400,000  ASSICURAZIONI 2.1240% 01/10/30 EMTN 400,000 376,574 0.25
975,743 935,149 0.61
Gt A2YT 21,582,621 21,531,536 14.07
Tr—V—
it (E )
EUR 230,000  HEATHROW FD LTD 1.5% 11/02/30 EMTN 227,590 224,298 0.15
227,590 224,298 0.15
At vy—v— 227,590 224,298 0.15
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Wi iR EA S BRIl AL A E FAALE (%)
v
EE
EUR 290,000  REP OF LATVIA 1.1250% 30/05/28 289,374 311,622 0.20
289,374 311,622 0.20
Gt e T 289,374 311,622 0.20
NI TNT
AT T T/ ZY &
GBP 320,000  GLENCORE FIN EUR 6% 03/04/22 502,702 375,395 0.25
502,702 375,395 0.25
B E(E A
EUR 1,130,000  EIB 1.125% 13/04/33 EMTN 1,121,088 1,302,981 0.85
EUR 730,000  EURO STAB MECH 1.125% 03/05/32 EMTn 739,725 827,735 0.54
EUR 488,000  CK HUTCHISON 1.1250% 17/10/28 485,887 476,270 0.31
EUR 207,000  NESTLE FIN IN 1.5000% 01/04/30 EMTN 205,120 227,036 0.15
EUR 200,000  AROUNDTOWN SA 1.4500% 09/07/28 196,844 186,550 0.12
2,748,664 3,020,572 1.97
AEtvrwL TS 3,251,366 3,395,967 2.22
Ao
Eafi-g
EUR 200,000  UNITED MEXICAN 3.3750% 23/02/31 227,000 211,946 0.14
EUR 100,000  UNITED MEXICAN 2.8750% 08/04/39 98,598 93,807 0.06
325,598 305,753 0.20
At Ak 325,598 305,753 0.20
FEaya
Eafi-g
EUR 734,000  MOROCCO KINGD 1.5000% 27/11/31 REGS 726,043 641,084 0.42
726,043 641,084 0.42
HitEry= 726,043 641,084 0.42
AFIH
Eafi-g
EUR 1,070,000  NETHERLANDS GOVT 0.0000% 15/07/30 1,093,433 1,095,776 0.71
EUR 820,000  NETHERLANDS GOVT 0.5000% 15/01/40 840,505 899,740 0.59
EUR 750,000  NETHERLANDS GOVT 0.5000% 15/07/26 808,050 794,738 0.52
2,741,988 2,790,254 1.82
T (E )
EUR 606,000 BAT NETHERLAN 3.1250% 07/04/28 EMTN 601,661 658,584 0.44
EUR 500,000  WINTERSHALL FIN 1.8230% 25/09/31 500,000 436,601 0.30
EUR 400,000  WINTERSHALL FIN 1.3320% 25/09/28 400,000 352,659 0.23
EUR 266,000  HEINEKEN NV 2.2500% 30/03/30 EMTN 264,731 297,181 0.19
EUR 300,000  ZF EUROPE 1.2500% 23/10/23 297,351 277,950 0.18
EUR 200,000  GIVAUDAN FIN EUR 1.0000% 22/04/27 199,060 205,948 0.13
EUR 200,000  ING GROEP NV 1.0000% 20/09/23 EMTN 198,792 202,282 0.13
EUR 203,000  ENEL FIN INTL 0.3750% 17/06/27 EMTN 201,492 197,080 0.13
EUR 200,000  ZF EUROPE 3.0000% 23/10/29 197,276 178,971 0.12
EUR 173,000  ENEXIS HOLDIN 0.7500% 02/07/31 EMTN 172,251 172,554 0.11
EUR 160,000  ENEL FIN INTL 1.1250% 17/10/34 EMTN 158,275 158,127 0.10
EUR 108,000  GIVAUDAN FIN EUR 1.6250% 22/04/32 107,731 114,107 0.07
3,298,620 3,252,044 2.13
Bt ATUH 6,040,608 6,042,298 3.95
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Bl iR F7A g B A Rl KA HEER(%)
IV —
EE
NOK 6,000,000  OSLO KOMMUNE 2.0500% 31/10/24 588,018 582,699 0.38
588,018 582,699 0.38
T (E )
EUR 675,000  DNB BOLIGKRED 0.6250% 19/06/25 EMTN 671,004 702,096 0.46
671,004 702,096 0.46
Bt v e— 1,259,022 1,284,795 0.84
T4V
Bt (E )
EUR 960,000  ASIAN DEV BANK 1.4% 06/02/37  GMTN 952,541 1,149,112 0.75
952,541 1,149,112 0.75
At 952,541 1,149,112 0.75
R—FF
B E(E B
EUR 310,000  REP OF POLAND 1.1250% 07/08/26 EMTN 309,306 325,655 0.21
309,306 325,655 0.21
Bt iR—=FF 309,306 325,655 0.21
BAIH IV
Eafi-g
EUR 1,890,000 PORTUGUESE OT 0.4750% 18/10/30 REGS 1,897,055 1,885,489 1.23
EUR 1,460,000  PORTUGUESE OT’S 0.7000% 15/10/27 1,457,241 1,506,989 0.99
EUR 840,000 PORTUGUESE OT’S 1.9500% 15/06/29 952,418 954,537 0.62
EUR 120,000  OBRIGACOES DO TESO 4.1000% 15/02/45 189,341 190,847 0.12
4,496,055 4,537,862 2.96
B E(E A
EUR 300,000  CAIXA GERAL D 1.2500% 25/11/24 EMTN 299,640 285,743 0.19
299,640 285,743 0.19
B AL L 4,795,695 4,823,605 3.15
N—==7
EE
EUR 250,000  ROMANIA 3.6240% 26/05/30 REGS 250,000 262,500 0.17
250,000 262,500 0.17
B E(E A
EUR 145,000  ROMANIA 3.3750% 28/01/50 REGS 162,709 138,475 0.09
162,709 138,475 0.09
Gt —~=T 412,709 400,975 0.26
n 7
Eafi-g
RUB 64,000,000  RUSSIA-OFZ 7.1500% 12/11/25 6229 935,499 894,136 0.58
935,499 894,136 0.58
Aty T 935,499 894,136 0.58
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Wi iR EA S BRIl Rl KA HEER(%)
TUHB—I
it (E )
EUR 328,000  TEMASEK FINL 0.5000% 20/11/31 GMTN 323,874 319,955 0.21
323,874 319,955 0.21
Bt HR— 323,874 319,955 0.21
ANFT
Eafi-g
EUR 200,000  SLOVAKIA GOVT 1.0000% 14/05/32 239 198,744 214,344 0.14
198,744 214,344 0.14
Gt AT 198,744 214,344 0.14
ApR=T
Eafi-g
EUR 245,000  REP OF SLOVEN 0.2750% 14/01/30 RS82 244,493 240,624 0.16
244,493 240,624 0.16
At anR=7 244,493 240,624 0.16
ANRAY
EE
EUR 4,109,000  SPANISH GOV’T 1.2500% 31/10/30 4,172,186 4,399,532 2.88
EUR 1,736,000  SPANISH GOV'T 0.0000% 31/01/25 1,755,027 1,741,234 1.14
EUR 1,470,000  SPANISH GOV’T 0.5000% 30,/04/30 1,450,821 1,472,916 0.96
EUR 1,205,000  SPANISH GOV'T 1.4500% 30/04/29 1,277,386 1,315,330 0.86
EUR 680,000 BONOS Y OBLIG DEL ES 2.35% 30/07/33 843,989 817,251 0.53
EUR 530,000  SPANISH GVT 1.95% 30/7/30 622,514 605,965 0.40
EUR 330,000  SPANISH GOV’T 2.7000% 31/10/48 30Y 402,692 440,194 0.29
10,524,615 10,792,422 7.06
B E(E A
EUR 200,000  RED ELECTRICA 0.3750% 24/07/28 EMTN 197,926 197,872 0.13
197,926 197,872 0.13
Bt A 10,722,541 10,990,294 7.19
I B RS
it (E )
GBP 1,060,000  INT BK RECON&DEV 1.0000% 21/12/29 1,262,200 1,220,616 0.80
EUR 1,000,000  EUROPEAN UNIO 1.2500% 04/04/33 EMTN 1,026,464 1,153,604 0.75
EUR 930,000  EUROPEAN UNIO 0.7500% 04/04/31 EMTN 900,528 1,008,399 0.66
3,189,192 3,382,619 2.21
it ERHEE 3,189,192 3,382,619 2.21
Ay z—F
EE
SEK 9,500,000  SWEDISH GOVRN 0.7500% 12/11/29 1061 979,336 970,881 0.63
979,336 970,881 0.63
B E(E A
EUR 1,296,000  SWEDBANK HYPO 0.0500% 28/05/25 EMTN 1,293,680 1,306,708 0.86
EUR 997,000  SWEDBANK AB 0.7500% 05/05/25 EMTN 996,661 1,009,552 0.66
2,290,341 2,316,260 1.52
Gt AV z—F 3,269,677 3,287,141 2.15
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Wi iR EA S BRIl AL A E FAALE (%)
AAR
EH&FIE
EUR 800,000  CREDIT SUISSE FRN 14/01/28 EMTN 797,928 760,272 0.50
EUR 326,000  CREDIT SUISSE FRN 02/04/26 EMTN 324,905 355,239 0.23
1,122,833 1,115,511 0.73
EE
CHF 2,560,000  SWISS (GOVT) 0.0000% 22/06/29 2,443,828 2,504,312 1.64
2,443,828 2,504,312 1.64
BRti AR 3,566,661 3,619,823 2.37
AFYR
EHSFIE
EUR 726,000  NATWEST MARKETS FRN 18/06/21 EMTN 726,000 724,040 0.47
EUR 580,000 BARCLAYS PLC FRN 09/06/25 EMTN 577,732 562,574 0.37
EUR 443,000  BARCLAYS PLC FRN 07/02/28 EMTN 440,140 430,090 0.28
GBP 100,000  M&G PLC FRN 19/12/63 EMTN 130,543 125,892 0.08
1,874,415 1,842,596 1.20
Exfi-g
GBP 4,220,000 UK TSY GILT 1.5000% 22/07/47 4,607,908 5,748,371 3.76
GBP 2,100,000 UK TREAS GILT 1.75% 07/09/37 2,731,976 2,809,903 1.84
GBP 610,000 UK TREASURY 3.5% 22/01/45 929,757 1,125,494 0.74
8,269,641 9,683,768 6.34
T (E )
EUR 1,422,000  BP CAPITAL PL 2.5190% 07/04/28 EMTN 1,422,000 1,537,042 1.00
EUR 905,000  DIAGEO FIN PL 2.5000% 27/03/32 EMTN 901,389 1,052,792 0.69
EUR 681,000  LLOYDS BANK P 0.1250% 18/06/26 EMTN 678,065 689,410 0.45
GBP 435,000  CADENT FINANC 2.7500% 22/09/46 EMTN 509,134 543,837 0.36
GBP 461,000  NIE FINANCE 2.5000% 27/10/25 518,344 537,575 0.35
GBP 470,000 ROTHESAY LIFE 3.3750% 12/07/26 571,979 511,954 0.33
GBP 388,000  SCOTTISH HYDR 2.2500% 27/09/35 EMTN 437,367 452,182 0.30
GBP 298,000  PEARSON FUNDING 3.7500% 04/06/30 329,122 337,917 0.22
EUR 300,000  LLOYDS BANK P 0.1250% 23/09/29 EMTN 296,448 300,033 0.20
GBP 203,000 TESCO CORP TR 2.7500% 27/04/30 EMTN 232,135 233,934 0.15
EUR 126,000  CADENT FIN PL 0.7500% 11/03/32 EMTN 124,284 120,242 0.08
6,020,267 6,316,918 4.13
Gt AXVR 16,164,323 17,843,282 11.67
T AV
EHSFIE
EUR 1,598,000 BANK OF AMERICA CORP FRN 7/02/22 EM 1,598,000 1,598,159 1.05
EUR 650,000  JPMORGAN CHASE FRN 24/02/28 EMTN 650,000 625,612 0.41
EUR 481,000 BANK OF AMER CRP FRN 31/03/29 EMTN 481,000 569,570 0.37
EUR 352,000  BANK OF AMER CRP FRN 25/04/28 EMTN 352,000 368,070 0.24
EUR 170,000  JPMORGAN CHASE FRN 25/07/31 EMTN 172,933 167,838 0.11
3,253,933 3,329,249 2.18
T (E )
EUR 1,657,000  VERIZON COMM INC 1.3000% 18/05/33 1,653,654 1,698,061 1.11
EUR 843,000 GOLDMAN SACHS GP 3.3750% 27/03/25 841,398 932,682 0.61
EUR 730,000  AT&T INC 0.2500% 04/03/26 727,708 696,696 0.46
EUR 548,000 COMCAST CORP 1.2500% 20/02/40 535,248 527,354 0.34
EUR 396,000  BALL CORP 1.5000% 15/03/27 396,000 381,447 0.25
EUR 279,000  AT&T INC 3.1500% 04/09/36 278,269 311,916 0.20
EUR 345,000  PHILIP MORRIS IN 1.4500% 01/08/39 339,690 309,661 0.20
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Wi iR EA S BRIl AL A E FAALE (%)
EUR 231,000  DANAHER CORP 2.5000% 30,/03/30 230,173 261,018 0.17
EUR 252,000  FIDELITY NATL IN 0.7500% 21/05/23 252,000 253,063 0.17
EUR 254,000  FIDELITY NATL IN 0.6250% 03/12/25 253,761 251,178 0.16
EUR 244,000  FIDELITY NATL IN 1.0000% 03/12/28 242,480 241,418 0.16
EUR 166,000  STRYKER CORP 2.1250% 30/11/27 165,636 179,690 0.12
EUR 100,000 AT & T INC 3.375% 15/03/34 112,120 116,999 0.08
EUR 110,000  DOW CHEMICAL CO 1.1250% 15/03/32 109,189 97,872 0.06
6,137,326 6,259,055 4.09
BRb: T AU 9,391,259 9,588,304 6.27
HMARESR 144,250,552 147,807,160 96.64

VRIS 2T T THT,
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TERD1-FME 2 B e e L3
2020425 7 31 HBUE, 7 7 PIZ LA T O RPHFA E 25 e LKA L Qe A E 2R eI L AT HRE BB EFCO T AD

LT INTFIHR—Tv—RX - T7UR I —BNESFC/FD

W ERIC B DR
20204F5 H 31 A BUfE
A 24, FEHNEHR, T IR L A= I 2T)

~yY BHTHWSIE,

i Nl i AR FEHEE SEHIEHR i B REBHK(2—n)
EUR 912,250 GBP 815,400 202046129 H 7,882
EUR 100,592 CHF 107,000  20204E6 A 29 H 474
SEK 1,566 EUR 148  20204F6 H29H 1
SEK 1,697 EUR 160  20204F6 H29H 1
DKK 607 EUR 81  20204E6 H29H 0
DKK 560 EUR 75 20204E6 H 290 0
CHF 204 EUR 191 20204E6 H29H 0
CHF 221 EUR 208 202046 429 H )
GBP 1,560 EUR 1,737 202046 429 H )
GBP 1,682 EUR 1,884 202046 A 29 H 19)
EUR 39,468 DKK 294,300  20204E6 129 1 21)
EUR 77,953 SEK 824,400 202046 H29F (464)
EUR 11,526 JPY 1,360,470  20204E6 H29H 98
EUR 10,625 JPY 1,260,427  20204E6 H29H 38
JPY 691,669,719 EUR 5,881,373  20204E6 H29 H (71,195)
PLN 4,986,000 EUR 1,095,373 20204E7 H10H 24,472
SEK 13,127,000 EUR 1,235,437  20204E7 H10H 13,019
DKK 9,078,000 EUR 1,216,941  20204E7 H10H 1,145
HUF 137,178,000 EUR 391,814  20204E7 A 10H 789
EUR 543,821 CZK 14,785,000 202047 H10H (3,327)
CHF 548,000 EUR 520,563  20204E7 H10H (7,767)
GBP 4,015,000 EUR 4,528,391  20204E8 H3H (78,183)

(113,065)
HERL2- SRR
202045 A 31 HETE, 77 RIFLL FORRIF MR EH L T,
i 2% gt i s e
BNRESR T a
GBP 35 FUT LONG GILT 20204E9 H 5,332,855 19,032

EUR 125 FUT SHORT EURO-BTP 202046 A 14,003,750 135,763

EUR 122 FUT EURO-BOBL 202046 A 16,479,760 (36,399)

EUR 122 FUT EURO-SCHATZ 202046 A 13,667,660 (47,131)

49,484,025 71,265
TR g

EUR (73) FUT EURO-BTP 202046 A (10,402,500) 96,556

EUR (144) FUT EURO-BUND 202046 A (24,818,400) 19,037

EUR (11) FUT EURO-BUXL 30Y BND 202046 A (2,327,160) 59,888

EUR (46) FUT EURO-OAT 202046 A (7,748,240) (40,699)

(45,296,300) 134,782
206,047
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Nomura Multi Managers Fund I - US High Yield Bond
ST N T e =T — R T 7R — KENA A — /LR AR RFEC/FD

20214F1 H 31 A5
(GGHE IR : 20204E2 H 1 H ~20214E1 H31H)

QY 77 U ROHMAI TR DIEY T,

Uz i

PR A~ ok RO E R (R

B & H W

O KENVETDONA A= VNS 2 FEBE R REL, @AKEDA L LT AL DR EAFFEY
PEDOMRAN LI BRLET,

& BERER S EAAHIEM 7 r e A2 813 oM B OEMERMBA TR L KRV EET
DA A= VREFROEMZATOEM 22 REL T4 (BE T 2EMXALTELI 255G
BHVET),

e
I
G
N

T | @B ISR E LA SR O 7 U R 2ROV RS B O IR E M2 e =

@ KNV TDONA A= VA S E EEEE N REL . @AKMEDA L T LT AL DR AT
PEDOMRAXLHZEE BHRLET,

@A RIS KRRV TONA A — A FEHFDOEMZATORIKE S EORESL, &
RIBCE B 2 ALE 3O EFEMEEDOR I IR AR EL £ T,

@ 5 % 2 AL O3 TE L2 S oo TR B A ROIE ] 7 e 272 NSk M B 0 E PERT AT
ZEAL KR VETONA <A — VR EFROE T TR TOD LT L 718 ] & 43
ELET (BETLENSHITERIRDGE8BHVET),

Z—1L, BEIGEU T BIBAE RS0 E 3515 R E ORE 4 Lh SR O 28 T OF 5% &
SHOANBEBEITVET,

Q@FCOMNMEHTEPEIZ OV TIL, JRAIL L TICE BofA US High Yield Constrained Index ([ #
N—R) DIBEE 5 2N — AT TEABEA~DEITIZ L AR L £, FDOAMERECERE
\ZOWTHE, RARRL THBA~DIIITOERE A,

@ Z&Ehn, BN EICL-oTE, ERROIOIRERANTERWGEERHVET,

& & B At

AT By b1 A Mkt

2 #® & i

Ta—r )L e T 7 R v TG AR L /= —

T % LR AT
B R T 2

BT S (NI T NG ) DA T —

SRR AR T, AF TR AR HEL IR O AR U B A D LITIERR =L TRV ET,
S BIELTOBHMAZEOWBLOFFEESL, /LT v AT v F— V=X TR I —KE A A — /LR R ROER G ED DR R L2

LOTT,

[EI P B 40T, KR IE 19404 & R R B 5520655 (4) 25 ([ WART 1 L— /L DICHSE RERITHOZ B H T2 B E OO ICRIEE
RER AL AMEA L7z SZ U7 ARBR AT L K ERETRO DAL TOL I 4 A B 536 KO O O B2l iz i SE 5 2L AR O LN TV ET,
Rl g2l Arthur F. Bell, Jr. & Associates, L.L.C. (I 77— — -~k ))&, [SZUZARFR A JICfEmLELZ, 7 —H— L4k (ECohen &
Company (Iz—~241)) EGPFLT T2, =~ R3S 7 7 U ROMNE LI AREEA LU CTRESE L9,

BB FENRE T A6 MO H = F R R EFIC s T EOFRSIZRD BT 25 8 & RE a2 —~ 4O TN L7 ARERA | L TOHINIX D
T, Fo, BRSO — AR E R I TR EY A, )

— 146 —



I LT YNF I —T%—X - T7UR T —KE/NAA—)LE-7RURFC/FD

MEEHESE
202141 A31HIRAE
GBEAIZ KR LZET)

B

BB M AE SR R 229,544,976
(AT -221,020,475 K1)

RETESSE 13,560,358
FATITARD AL 42 29,759
Ta—J—PHORIE 1,152,828
ENIEE 3,471,725
BREAF 247,759,646
=t

PSP =S R S A E ST et = 52,449
HRICRDOR LS 84,796
Ta——~DFKhE 4,635,395
ARALT H 468,484
AfEEFT 5,241,124
WG pERRAE 242,518,522
g Ny aUL I8

110 Y4 7= DI A% FAT A AL HUE PERER

FC7Z2 (M) 9,800 92,664 908,081,154
FDZ7Z A (H) 11,754 2,081,599 24.,467,845,131
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BRHES
202141 A31BIZ#R T3 5 H:8IHARS
GBEAIZ KR LZET)

[l

SRAT D RIS 18,186

RS (PR BB %) 13,265,048

2 B 24 45 (IRURTBUUR PEBR %) 35,143

HEIN 2 31

AR 13,318,408

# M

P& R E 1,381,425

T BT RN 229,891

PRE T A 69,300

BS [ SR T 17,603

e 46,014

TSI 17,548

SEREE 22,985

RS2 28,008

Mt 64,565

EHAH 1,877,339

EIES LI 11,441,069

FE A AMRES 7 B IARD A (8,132,045)
S ER A F JUWMME AR e LSRR AR S 325,589

EEE=SZTRUESEAS (7,806,456)
PG A AT A R 2% D HE It 12,085,233

FEL 2 R S LSRN AR D RATI AR A D AR (116,428)
S} iR fiipEicEa 11,968,805

1B DR RAT L DRI PE DO JRER 15,603,418
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i @R LE

LI EH A R
LRI 2= 2%

T OOl A LD M PE D Y AR

ZARREIR O FEAT F AL
ZARRESR O W SHA e

SN NP &Ny

AR PE R4

I LT YNF I —T%—X - T7UR T —KE/NAA—)LE-7RURFC/FD

MEELTHHEE
202141 B31BIZ#R T3 BEHRIER
(BHEITAN L FE7)
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244,704,117

11,441,069
(7,806,456)
11,968,805

15,603,418

11,519,211
(13,566,389)

(2,047,178)

(15,741,835)

242,518,522




FC/7ZA
WIE S aRaE e

FEAT R ARSI
RS AR A

WIRFEAT U 2 A AL SR
FDZ/ 7 A
WIS aRaEsR

AT ARRESF IR
RS AR A

WIARFEATH ZARRESF I

IR HME PEREE CKR L)
FCZ5 2 (1)

AR PE R
IR [ Y4 7= 0 fE PE AR

FDZ5 % ()
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2021

242,518,522

908,081,154

9,800
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24,467,845,131
11,754

92,889

6,862
(7,087)

92,664

2,099,274

105,585
(123,260)

2,081,599

2020

244,704,117

908,355,767
9,779

25,770,533,376
12,276

2019

250,330,948

818,662,633
9,728

26,399,820,058
12,202
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BB (ER L)
UsD 575,000 MINERAL RESOU 8.1250% 01/05/27 144A 578,374 638,969 0.27
USD 270,000 FMG RES AUG 2 4.5000% 15/09/27 144A 270,000 298,679 0.12
USD 50,000  VIRGIN AU HLD 8.1250% 15/11/24 144A 50,000 4,313 0.00
898,374 941,961 0.39
Gt A —ANUT 898,374 941,961 0.39
F—RMJT
BB (EESFD)
USD 200,000  AMS AG 7.0000% 31/07/25 144A 198,000 219,000 0.09
198,000 219,000 0.09
At A—ANT 198,000 219,000 0.09
L
ZO i
UsD 20,934  DIGICEL 0.5 PIK 01/04/25 144A 178,783 12,770 0.01
178,783 12,770 0.01
KA A2 DR PIO R
UsD 31,215  DIGICEL 0.5 CV PIK 01/10/68 144A 21,384 9,365 0.00
21,384 9,365 0.00
BB (ER L)
UsD 575,000 NABORS INDS L 7.2500% 15/01/26 144A 517,147 454,249 0.19
USD 400,000  FLY LEASING LTD 5.2500% 15/10/24 317,333 388,079 0.16
USD 200,000  VIK CRUISES L 5.8750% 15/09/27 144A 151,438 199,250 0.08
USD 150,000  VIK CRUISES 13.0000% 15/05/25 144A 145,500 174,938 0.07
USD 150,000 NCL CORP 5.8750% 15/03/26 144A 151,188 150,000 0.06
USD 125,000  VIKING CRUISES LTD 6.25% 15/5/25 14 125,188 120,000 0.05
USD 100,000  NCL CORP 10.2500% 01/02/26 144A 100,000 115,750 0.05
USD 105,000  VIKING OCEAN  5.6250% 15/02/29 144A 105,000 103,793 0.04
USD 50,000 NCL CORP 12.2500% 15/05/24 144A 49,500 58,250 0.02
USD 50,000 NABORS INDS L 7.5000% 15/01/28 144A 50,000 38,500 0.02
1,712,294 1,802,809 0.74
BRI
-- 3,100 BUNGE LTD CV PFD 4.875% 31/12/49 278,315 331,731 0.14
278,315 331,731 0.14
GEb R 2,190,776 2,156,675 0.89
EEN—DUHEE
BB (ER L)
USD 270,000  STUDIO CITY F 6.0000% 15/07/25 144A 270,000 283,500 0.12
UsSD 230,000 STUDIO CITY F 6.5000% 15/01/28 144A 230,000 244,306 0.10
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UsD 200,000 STUDIO CITY F 5.0000% 15/01/29 144A 200,000 201,000 0.08

700,000 728,806 0.30
AEtmEAN-V U 700,000 728,806 0.30
hr5

RA A2 HAUR (PIK) &

UsD 75,000 HUSKY III HLDING PIK 15/02/25 144A 73,500 81,000 0.03
UsD 50,000 INTEL PKG HOLDCO PIK 15/01/26 144A 49,500 50,375 0.02
123,000 131,375 0.05
LTEHE(BEEME)
UsD 1,670,000  FIRST QUANTUM MIN 7.5% 01/04/25 144 1,614,131 1,732,624 0.72
USD 915,000 1011778 BC UL 4.0000% 15/10/30 144A 914,999 910,424 0.39
UsD 590,000 PARKLAND FUEL 6.0000% 01/04/26 144A 591,567 618,762 0.27
UsD 525,000 VALEANT PHARM 9.0000% 15/12/25 144A 535,748 576,187 0.25
USD 500,000 BOMBARDIER INC 6% 15/10/22 144A 479,260 496,249 0.21
UsD 475,000 BOMBARDIER INC 6.125% 15/01/23 144A 449,013 481,174 0.20
UsD 430,000 BAUSCH HEALTH 5.0000% 30/01/28 144A 430,000 443,639 0.18
USD 395,000 OPEN TEXT HLD 4.1250% 15/02/30 144A 395,000 413,762 0.17
UsD 360,000 MATTAMY GROUP 5.2500% 15/12/27 144A 360,000 378,900 0.16
UsD 350,000 BROOKFIELD RE 4.8750% 15/02/30 144A 350,125 360,500 0.15
USD 330,000 BAUSCH HEALTH 5.2500% 30/01/30 144A 330,000 340,725 0.14
UsD 305,000 CLARIOS GLOBA 8.5000% 15/05/27 144A 281,088 324,063 0.13
UsD 300,000 MEG ENERGY CO 7.1250% 01/02/27 144A 276,950 309,000 0.13
USD 290,000 BAUSCH HEALTH 5.2500% 15/02/31 144A 290,000 298,700 0.12
UsD 300,000 BOMBARDIER IN 7.8750% 15/04/27 144A 297,738 284,250 0.12
UsD 195,000 CENOVUS ENERGY 5.4000% 15/06/47 122,350 227,525 0.09
USD 230,000 GFL ENVIRON I4.0000% 01/08/28 144A 228,093 227,125 0.09
UsD 210,000 EMPIRE COMMUN 7.0000% 15/12/25 144A 211,313 222,075 0.09
UsD 195,000 BAUSCH HEALTH 7.2500% 30/05/29 144A 196,425 217,425 0.09
USD 200,000 BAFFINLAND IR 8.7500% 15/07/26 144A 206,000 216,750 0.09
UsD 200,000 FIRST QUANTUM 6.8750% 01/03/26 144A 205,500 209,000 0.09
UsD 200,000 COOKE/ALPHA 8.5000% 15/12/22 144A 194,116 205,750 0.08
USD 200,000 VRX ESCROW 6.125% 15/4/25 144A 188,369 204,750 0.08
USD 200,000 BOMBARDIER IN 7.5000% 01/12/24 144A 208,000 193,000 0.08
USD 175,000 BAUSCH HEALTH 6.2500% 15/02/29 144A 175,000 188,563 0.08
USD 200,000 PRECISION DRILLING 5.25% 15/11/24 156,000 184,000 0.08
USD 150,000 BAUSCH HLTH A 8.5000% 31/01/27 144A 155,844 166,313 0.07
USD 150,000 TELESAT CANAD 6.5000% 15/10/27 144A 151,250 158,820 0.07
UsD 150,000 BAUSCH HEALTH 5.0000% 15/02/29 144A 150,000 153,375 0.06
USD 155,000 MEG ENERGY CO 5.8750% 01/02/29 144A 154,900 153,109 0.06
USD 125,000 CENOVUS ENERGY 5.3750% 15/07/25 125,000 141,187 0.06
UsD 125,000 FAIRSTONE FIN 7.8750% 15/07/24 144A 124,355 132,500 0.05
USD 130,000 SEVEN GENS EN 5.3750% 30/09/25 144A 116,350 131,790 0.05
USD 125,000 BOMBARDIER IN 8.7500% 01/12/21 144A 100,625 130,469 0.05
UsD 125,000 MATTAMY GROUP 4.6250% 01/03/30 144A 125,000 130,039 0.05
USD 125,000 TAMGOLD CORP 5.7500% 15/10/28 144A 125,000 127,344 0.05
USD 160,000 BAYTEX ENERGY 8.7500% 01/04/27 144A 116,200 126,000 0.05
UsD 125,000 TASEKO MINES  7.0000% 15/02/26 144A 125,000 124,844 0.05
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USD 100,000 PARKLAND FUEL 5.8750% 15/07/27 144A 100,000 107,000 0.04
USD 100,000 OPEN TEXT CORP 5.875% 01/06/26 144A 100,000 104,000 0.04
USD 100,000 METHANEX CORP 5.6500% 01/12/44 80,067 104,000 0.04
USD 100,000 1011778 BC UL 4.3750% 15/01/28 144A 100,000 102,000 0.04
USD 95,000 INTELLIGENT P 6.0000% 15/09/28 144A 95,000 98,325 0.04
USsD 90,000 MEG ENERGY CORP 7% 31/03/24  144A 86,850 91,224 0.04
USD 75,000 TELESAT CANAD 4.8750% 01/06/27 144A 75,000 77,993 0.03
USD 75,000 TASEKO MINES  8.7500% 15/06/22 144A 74,250 76,913 0.03
USD 75,000 1011778 BC UL 3.5000% 15/02/29 144A 75,000 74,813 0.03
USD 75,000 MOUNTAIN PROV 8.0000% 15/12/22 144A 73,494 67,875 0.03
USD 45,000 ENCANA CORP 6.6250% 15/08/37 42,188 54,122 0.02
USD 50,000 BAUSCH HEALTH 5.7500% 15/08/27 144A 50,000 54,048 0.02
USD 50,000 CLARIOS GLOBA 6.7500% 15/05/25 144A 50,313 53,406 0.02
USD 50,000 MASONITE INTL 5.3750% 01/02/28 144A 50,000 53,250 0.02
USD 50,000 MASONITE INTL 5.7500% 15/09/26 144A 50,000 52,188 0.02
USD 50,000 PRECISION DRILL 7.7500% 15/12/23 WI 50,000 49,828 0.02
USD 50,000 PRECISION DRI 7.1250% 15/01/26 144A 50,000 48,500 0.02
USD 30,000 CENOVUS ENERGY 4.2500% 15/04/27 20,700 32,921 0.01
USD 25,000 1011778 BC UL 5.7500% 15/04/25 144A 25,000 26,688 0.01
USD 25,000 NOVA CHEMICALS CORP 5% 01/05/25 144 24,000 25,844 0.01
USD 20,000 CENOVUS ENERGY 5.2500% 15/06/37 13,000 22,449 0.01
USD 20,000 METHANEX CORP 5.2500% 15/12/29 18,200 20,866 0.01
USD 100,000 NORTHWEST/DOM 7.1250% 01/11/22 144A 99,722 800 0.00
USD 15,000  SANJEL CORP 0.0000% 29/12/68 INTR @ 0 0 0.00
USsD 15,000  SANJEL CORP 0.0000% 29/12/67 INTR @ 0 0 0.00
USD 15,000 SANJEL CORP 0.0000% 29/12/67 INTR @ 0 0 0.00
USsD 15,000 SANJEL CORP 0% 31/12/49 @ 0 0 0.00
USsD 400,000 SANJEL CORP 0% 31/12/49 @ 353,500 0 0.00
USD 275,000 LIGHTSTREAM 8.6250% 01/02/20 144A @ 273,625 0 0.00
USsD 15,000  SANJEL CORP 0.0000% 29/12/67 INTR @ 0 0 0.00
USsD 15,000 SANJEL CORP 0.0000% 29/12/69 INTR @ 0 0 0.00
USD 15,000 SANJEL CORP 0% 29/12/67 INTR @ 0 0 0.00
USsD 15,000 SANJEL CORP 0% 29/12/67 @ 0 0 0.00

13,286,218 13,339,765 5.50
e 13,409,218 13,471,140 5.55
TAIVEE

ZDHhES
USD 777,187  GLB AIR LEASE CO PIK 15/09/24 144A 720,405 703,751 0.28
USsD 270,000 TRANSOCEAN 5.8750% 15/01/24 144A 193,004 174,707 0.07
USsD 100,000 TRANSOCEAN SE 5.3750% 15/05/23 144A 95,646 87,420 0.04
USD 155,000 TRANSOCEAN PROT 6.25% 01/12/24 144A 93,146 86,955 0.04
USsD 75,000 TRANSOCEAN PO 6.8750% 01/02/27 144A 74,438 68,625 0.03

1,176,639 1,121,458 0.46

RFYITTITIE IR

USsD 38,000 TRANSOCEAN INC 9.3500% 15/12/41 36,385 15,010 0.01
36,385 15,010 0.01
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USD 410,000 WYNN MACAU LT 5.1250% 15/12/29 144A 403,999 413,500 0.18
USD 250,000  SPIRIT LOYALT 8.0000% 20/09/25 144A 254,226 284,062 0.12
USD 465,000 SHELF DRL HOL 8.2500% 15/02/25 144A 463,006 253,425 0.10
USD 100,000 AVOLON HDGS 3.9500% 01/07/24 144A 84,250 105,138 0.04
USD 100,000 PARK AEROSPACE HDG 5.25% 15/08/22 1 88,750 105,108 0.04
USD 75,000 SEAGATE HDD C 3.3750% 15/07/31 144A 75,000 72,848 0.03
USsD 75,000 SEAGATE HDD C 3.1250% 15/07/29 144A 75,000 72,750 0.03
USD 50,000 AVOLON HDGS 5.2500% 15/05/24 144A 50,000 54,565 0.02
USD 70,000 TRANSOCEAN I 11.5000% 30/01/27 144A 153,917 54,250 0.02
USD 75,000 NOBLE HLDG IN 7.8750% 01/02/26 144A 75,000 43,125 0.02
1,723,148 1,458,771 0.60
BE AR 2,936,172 2,595,239 1.07
ISR
TEME(EEEFUR)
USsD 600,000  ALTICE FRANCE 5.1250% 15/01/29 144A 597,500 619,500 0.25
USD 200,000 ALTICE FRANCE 5.5000% 15/01/28 144A 200,000 208,625 0.09
797,500 828,125 0.34
Ao 797,500 828,125 0.34
KAy
EHEFIE
USD 405,000 DEUTSCHE BANK NY FRN 08/07/31 426,472 468,786 0.20
426,472 468,786 0.20
TEMLE(EEEFUR)
USD 200,000 CHEPLAPHARM A 5.5000% 15/01/28 144A 200,000 205,000 0.08
200,000 205,000 0.08
B Y 626,472 673,786 0.28
FAILSUK
LEHE (EESFR)
USD 700,000 ARDAGH PKG FI 5.2500% 15/08/27 144A 673,750 725,115 0.29
USD 397,000 ENDO DAC/ENDO 6.0000% 30/06/28 144A 268,997 334,473 0.14
USD 200,000 ARDAGH PKG FI 5.2500% 30/04/25 144A 200,000 210,712 0.09
USD 160,000 AERCAP IRELAND 6.5000% 15/07/25 158,277 189,183 0.08
USD 103,000 ENDO DAC/ENDO 9.5000% 31/07/27 144A 107,070 117,678 0.05
1,408,094 1,577,161 0.65
BEFTANTUR 1,408,094 1,577,161 0.65
15T
EHEFE
USD 400,000 UNICREDIT SPA FRN 30/06/35 144A 416,848 429,944 0.18
416,848 429,944 0.18
LEHE (EESFR)
USD 315,000 INTESA SANPAOLO 5.7100% 15/01/26 298,467 358,453 0.15
298,467 358,453 0.15
GEtAXT 715,315 788,397 0.33
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TEAE(EEEFUR)
USD 275,000 ROYAL CARIBBEAN 3.7000% 15/03/28 240,125 239,937 0.10
USD 170,000 ROYAL CARIBB 11.5000% 01/06/25 144A 196,950 197,163 0.08
USD 175,000 ROYAL CARIBBE 9.1250% 15/06/23 144A 178,000 189,779 0.08
USD 150,000 ROYAL CARIBBEAN 5.2500% 15/11/22 135,000 149,034 0.06
750,075 775,913 0.32
HEEURUT 750,075 775,913 0.32
ot I LG
RA A2 HAUR PIK)E
USD 705,000 ARD FINANCE SA PIK 30/06/27 144A 696,000 740,250 0.31
696,000 740,250 0.31
LEE (EESFR)
USD 700,000  ALTICE FRANC 10.5000% 15/05/27 144A 772,624 783,999 0.33
USD 490,000  ALTICE FINANC 5.0000% 15/01/28 144A 489,999 501,638 0.21
USD 465,000 CAMELOT FINAN 4.5000% 01/11/26 144A 465,000 483,600 0.20
USD 400,000 TELENET FIN L 5.5000% 01/03/28 144A 373,296 423,200 0.17
USD 300,000 INTELSAT JACK 9.7500% 15/07/25 144A 302,363 217,500 0.09
USD 200,000 CONNECT FINCO 6.7500% 01/10/26 144A 165,500 214,300 0.09
USD 180,000  JBS USA/FOOD/ 5.5000% 15/01/30 144A 180,000 203,177 0.08
USD 200,000 ALTICE FRANCE 6.0000% 15/02/28 144A 200,000 202,656 0.08
USD 200,000 FOUR FINANCE SA 10.75% 01/05/22 144 200,000 165,500 0.07
USD 150,000 CONS ENERGY F 6.5000% 15/05/26 144A 150,000 150,750 0.06
USD 75,000 TELECOM ITALIA CAP 6% 30/09/34 77,480 89,625 0.04
USD 125,000 MALLINCKRODT FIN 5.625% 15/10/23 14 125,000 51,594 0.02
USD 50,000 INTELSAT JACK 8% 15/02/24 144A 51,144 51,250 0.02
USD 25,000 TELECOM ITALIA CAP 7.2% 18/07/36 27,688 33,125 0.01
USD 125,000 INTELSAT LUX 8.125% 01/06/23 75,625 8,750 0.00
3,655,719 3,580,664 1.47
HE AT TS 4,351,719 4,320,914 1.78
EI%
TEAE(EEEFUR)
USD 300,000  VISTAJET MAL 10.5000% 01/06/24 144A 278,301 308,250 0.13
278,301 308,250 0.13
At~ 278,301 308,250 0.13
AxO
TEMLE(EEEFUR)
USD 200,000 CEMEX SAB 5.4500% 19/11/29 144A 200,000 217,300 0.09
USD 200,000 CEMEX SAB DE CV 7.75% 16/04/26 144A 199,972 210,750 0.09
USD 200,000 CEMEX SAB DE CV 5.7% 11/1/25 144A 200,000 204,234 0.08
USD 200,000 CEMEX SAB 3.8750% 11/07/31 144A 200,000 200,520 0.08
799,972 832,804 0.34
At A= 799,972 832,804 0.34
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LEE(EEEFE)
USD 1,665,000 TEVA PHARMACEUTICALS 3.15% 01/10/26 1,439,187 1,590,074 0.67
USD 740,000  ZIGGO SEC 5.5% 15/01/27 144A 729,113 776,119 0.32
USD 605,000 SENSATATECH 4.3750% 15/02/30 144A 606,000 651,131 027
USD 250,000 CONSTELLIUM NV 5.75% 15/05/24 144A 250,000 253,583 0.10
USD 235,000 ZIGGO BV 4.8750% 15/01/30 144A 235,000 244,988 0.10
USD 230,000 TEVA PHARMACEUTICALS 2.8% 21/07/23 198,356 228,275 0.09
USD 210,000 ALCOA NEDERLA 5.5000% 15/12/27 144A 210,000 225,750 0.09
USD 250,000 TEVA PHARMACEUCI 4.1000% 01/10/46 202,761 218,750 0.09
USD 200,000 CLEAR CHANNEL 6.6250% 01/08/25 144A 200,000 210,000 0.09
USD 200,000 ALPHA 3 BV US BID 6.25% 01/02/25 14 200,000 203,000 0.08
USD 150,000 EAGLE INT/RUY 7.5000% 01/05/25 144A 150,000 128,438 0.05
4,420,417 4,730,108 1.95
Bt ATH 4,420,417 4,730,108 1.95
INFT
LEE(EEEFE)
USD 310,000 CARNIVAL CORP 9.8750% 01/08/27 144A 322,075 355,725 0.15
USD 260,000 CARNIVAL CORP 7.6250% 01/03/26 144A 260,000 276,250 0.11
USD 225,000 CARNIVAL COR 11.5000% 01/04/23 144A 237,375 256,007 0.11
USD 150,000 CARNIVAL COR 10.5000% 01/02/26 144A 150,000 174,188 0.07
969,450 1,062,170 0.44
P ATae 969,450 1,062,170 0.44
AAR
EEEAE
USD 200,000 CREDIT SUISSE GR FRN 29/12/49 144A 188,750 219,260 0.09
188,750 219,260 0.09
B AR 188,750 219,260 0.09
AFYR
EEEFE
USD 300,000 VODAFONE GROUP FRN 04/04/79 329,933 369,977 0.15
329,933 369,977 0.15
TEEEEEFE)
USD 1,005,000  VIRGIN MEDIA  5.5000% 15/05/29 144A 1,022,587 1,083,459 0.46
USD 480,000 INTL GAME TEC 5.2500% 15/01/29 144A 495,000 512,400 022
USD 400,000 ROLLS-ROYCE P 5.7500% 15/10/27 144A 419,500 429,000 0.18
USD 212,820  ARDONAGH MIDCO 2 PIK 15/01/27 144A 198,000 230,378 0.09
USD 200,000 JAGUAR LAND R 7.7500% 15/10/25 144A 200,000 216,000 0.09
USD 200,000 TRANSDIGM UK HLD 6.8750% 15/05/26 211,250 210,500 0.09
USD 200,000 TRONOX FINANC 5.7500% 01/10/25 144A 201,531 207,500 0.09
USD 200,000 EG GLOBAL 6.7500% 07/02/25 144A 200,000 206,000 0.08
USD 200,000 JAGUAR LAND R 5.8750% 15/01/28 144A 200,000 203,625 0.08
USD 200,000 ALGECO GLOBAL 8.0000% 15/02/23 144A 195,994 203,254 0.08
USD 200,000 MODULAIRE GL 10.0000% 15/08/23 144A 188,016 202,000 0.08
USD 200,000 VMED O2 UK FI 4.2500% 31/01/31 144A 200,000 199,560 0.08
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USD 125,000 TECHNIPEMC 6.5000% 01/02/26 144A 125,000 130,753 0.05

3,856,878 4,034,429 1.67
At AFIR 4,186,811 4,404,406 1.82
T A)H

VANZy) =
USD 38,941 PARKER DRILLING FRN 26/03/24 TL 0 35,047 0.01
USD 18,225  GLOBAL AVIATION FRN 13/01/18 2ND TL @ 98,083 0 0.00

98,083 35,047 0.01

a—J)L-ISUk
- 431 DENBURY-CW25 1,566 3,879 0.00
1,566 3,879 0.00

SRR
USD 1,740,000 DISH NETWO CV 3.3750% 15/08/26 144A 1,641,780 1,620,880 0.68
USD 800,000 BIOMARIN PHARM CV 1.2500% 15/05/27 783,815 836,440 0.34
USD 210,000 SOUTHWEST AIR CV 1.2500% 01/05/25 303,584 297,843 0.12
USD 230,000 DISH NETWORK CV 0% 15/12/25 230,000 222,831 0.09
USD 155,000 TELADOC HEALTH CV 1.2500% 01/06/27 183,100 219,869 0.09
USD 160,000 UBER TECHNOLOGIE CV 0% 15/12/25 160,000 167,600 0.07
USD 95,000 GUARDANT HEALTH CV 0% 15/11/27 95,000 126,786 0.05
USD 110,000 MARRIOTT VACATIO CV 0% 15/01/26 110,775 111,963 0.05

3,508,054 3,604,212 1.49

LSRR
USD 175,000  CITIGROUP INC FRN 30/07/69 V 161,999 179,322 0.08
USD 175,000  JPMORGAN CHASE CO FRN 29/12/49 V 174,045 173,468 0.08
USD 150,000 BANK OF AMERICA CORP FRN 23/10/49 Z 152,128 171,205 0.07
USD 150,000 GOLDMAN SACHS GP FRN 10/08/69 R 150,813 159,375 0.07
USD 150,000 JP MORGAN CHASE & CO FRN 29/12/49 Q 148,338 154,791 0.06
USD 150,000 GOLDMAN SACHS FRN 31/12/49 M 150,438 150,015 0.06
USD 125,000 BANK OF AMERICA FRN 29/12/49 DD 125,000 145,938 0.06
USD 125,000  CITIGROUP INC FRN 29/12/49 T 125,000 143,188 0.06
USD 75,000  JP MORGAN CHASE & CO FRN 29/01/49 79,594 83,940 0.03
USD 75,000 JPMORGAN CHASE FRN 01/08/69 HH 75,000 76,969 0.03
USD 75,000  CITIGROUP INC FRN 10/03/69 W 75,000 76,103 0.03
USD 50,000 BANK OF AMER CRP FRN 20/12/69 JJ 50,000 52,750 0.02
USD 25,000 BANK OF AMER CRP FRN 15/09/69 FF 25,000 27,781 0.01

1,492,355 1,594,845 0.66

HiEs
-- 13,586  HEXION HOLDINGS 675,262 213,979 0.10
-- 25,920 LONESTAR RESOURCES US INC @ 0 129,600 0.06
-- 6,488  FTS INTERNAT-A 209,700 107,441 0.04
- 8,775  UCI HOLDINGS INC COMMON STOCK @ 139,813 96,525 0.04
-- 1,636  VISTRA CORP 83,621 33,154 0.01
- 30 HOLDCO MEMBERSHIP INTERESTS @ 0 24,857 0.01
- 2,557 PARKER DRILLING 119,770 11,251 0.00
- 13,075 HERCULES OFFSHORE INC ESC @ 574,107 6,538 0.00
-- 18 RUE21 CLASS ADUMMY @ 0 1,462 0.00
- 38  SUNGUARD MEMBERSHIP INTEREST @ 0 570 0.00
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-- 1,844  BLUESTEM GROUP INC 37,360 479 0.00
-- 3,265 WARREN RESOURCES INC @ 0 327 0.00
- 4,873  NINE POINT ENERGY HDG DUMMY @ 227,217 1 0.00
-- 2 PHYSIOTHERAPY PAH TR DUMMY ® 0 0 0.00
-- 150 CLOUD PEAK ENERG @ 0 0 0.00
-- 10,714  MOOD MEDIA CORPORATION R/B/R DUMMY @ 8,571 0 0.00

2,075,421 626,184 0.26

Zo it
USD 249,755 ~ AMC ENTMNT HOLDI PIK 15/06/26 144A 318,344 182,322 0.07
USD 100,000  DELTA/SKYMILE 4.7500% 20/10/28 144A 100,000 110,788 0.05
USD 75,000 DELTA/SKYMILE 4.5000% 20/10/25 144A 75,000 80,008 0.03
UsD 65,000 UNTD AIR 20-1 B 4.8750% 15/01/26 65,000 66,625 0.03
USD 50,000  UNTD AIR 20-1 5.8750% 15/10/27 20-1 48,791 53,914 0.02

607,135 493,657 0.20

RA A2 -FAUE PIK) &

USD 137,023 INN OF THE MOUNTAIN GO PIK 30/11/23 191,059 136,338 0.06
USD 75,000 BCPE ULYSSES PIK 01/04/27 144A 74,523 74,438 0.03
USD 9,774  SORENSON COMM PIK 31/10/21 144A 7,645 9,847 0.00
USD 63,000 TOPS HLDNG Il ESC PIK 15/06/18 @ 62,370 0 0.00

335,597 220,623 0.09

54
-- 2,141  VISTRA ENERGY CORP RIGHT RTS 0 2,409 0.00
-- 78,402  CLAIRE'S HDGS LLC CONT VALUE RTS @ 0 0 0.00

0 2,409 0.00

RTFYITVTIE Y AR
USD 200,000 SOUTHWESTERN ENERGY 4.95% 23/01/25 186,400 209,625 0.08
USD 130,000 MURPHY OIL CORP 6.3750% 01/12/42 99,425 113,750 0.05

285,825 323,375 0.13

B (BT SR
USD 2,645,000 UBER TECHNOLO 7.5000% 15/09/27 144A 2,656,296 2,883,049 1.20
USD 1,720,000 CCO HOLDINGS 4.7500% 01/03/30 144A 1,742,087 1,829,597 0.76
USD 1,595,000 CCO HOLDINGS 4.5000% 15/08/30 144A 1,605,999 1,686,249 0.71
UsD 1,480,000 CSC HOLDINGS 5.7500% 15/01/30 144A 1,549,133 1,600,249 0.67
UsD 1,475,000 IHEART COMM INC 8.3750% 01/05/27 1,556,237 1,574,562 0.66
USD 1,375,000 HESS MIDSTREA 5.6250% 15/02/26 144A 1,380,262 1,418,367 0.59
uUsD 1,220,000 FORD MOTOR CRED 3.0870% 09/01/23 1,061,399 1,236,378 0.52
UsD 1,140,000 CHENIERE ENERGYP 4.5000% 01/10/29 1,139,999 1,220,597 0.51
USD 1,160,000  GCP APPLIED T 5.5000% 15/04/26 144A 1,172,182 1,183,199 0.50
UsD 865,000 BOEING CO 5.8050% 01/05/50 938,984 1,138,853 0.48
UsD 1,000,000  DISH DBS CORP 7.75% 01/07/26 1,027,264 1,082,499 0.46
USD 1,015,000 TENET HEALTHC 6.1250% 01/10/28 144A 1,014,999 1,065,749 0.45
USD 845,000 FORD MOTOR CO 9.0000% 22/04/25 908,374 1,028,111 0.43
USD 1,010,000 OCCIDENTAL PETE 2.9000% 15/08/24 617,756 979,699 0.41
USD 935,000 NUSTAR LOGISTICS 5.625% 28/04/27 940,953 979,412 0.41
USD 915,000 CALPINE CORP 5.1250% 15/03/28 144A 914,999 947,024 0.40
USD 865,000 ICAHN ENTER/FIN 4.7500% 15/09/24 W1 866,751 911,220 0.39
USD 860,000 TRANSDIGM INC 6.2500% 15/03/26 144A 880,176 910,911 0.39
USD 870,000 TRANSDIGM INC 5.5000% 15/11/27 858,201 896,752 0.38
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USD 855,000 MARRIOTT OWNERS 4.7500% 15/01/28 W1 860,849 861,412 0.37
USD 800,000 ENPRO INDUSTRIES 5.7500% 15/10/26 807,124 849,999 0.36
USD 815,000 IRON MOUNTAIN 4.8750% 15/09/29 144A 814,999 849,637 0.36
USD 810,000 CCO HOLDINGS 4.5000% 01/05/32 144A 821,788 843,412 0.36
USD 800,000 WYNN LAS VEGAS 5.5% 01/03/25  144A 774,924 826,239 0.35
USD 700,000 ALLY FINANCIAL INC 5.75% 20/11/25 720,090 815,354 0.35
USD 730,000 CHS/COMMUNITY 8.0000% 15/03/26 144A 732,270 784,530 0.33
USD 735,000 TARGA RES PRTNRS 5.5000% 01/03/30 734,999 781,392 0.33
USD 710,000 COMMSCOPE INC 7.1250% 01/07/28 144A 711,540 756,050 0.32
USD 555,000 GENERAL MOTORS 6.25% 02/10/43 439,347 750,065 0.32
USD 735,000 NAVIENT CORP 5.0000% 15/03/27 731,924 746,752 0.32
USD 475,000 SPRINT CAP CORP 8.7500% 15/03/32 555,920 724,374 0.31
USD 680,000 TOPBUILD CORP 5.6250% 01/05/26 144A 675,607 700,399 0.30
USD 565,000 NETFLIX INC 4.8750% 15/06/30 144A 628,338 684,355 0.29
USD 615,000 CAESARS ENT 8.1250% 01/07/27 144A 626,799 677,680 0.29
USD 775,000  ALLIANCE RES OP/FIN 7.5% 1/05/25 14 805,371 676,179 0.29
USD 600,000 FORD MOTOR CRED 5.1130% 03/05/29 506,999 660,749 0.28
USD 620,000 NOVELIS CORP 4.7500% 30/01/30 144A 620,693 652,549 0.27
USD 575,000 KRAFT HEINZ FOOD 4.8750% 01/10/49 567,934 645,057 0.27
USD 625,000 SWITCH LTD 3.7500% 15/09/28 144A 634,437 638,149 0.26
USD 655,000 OCCIDENTAL PETE 3.5000% 15/06/25 361,162 636,987 0.26
USD 595,000  SPIRIT AEROSY 7.5000% 15/04/25 144A 596,225 635,905 0.26
USD 530,000 BOEING CO 5.1500% 01/05/30 529,999 629,743 0.26
USD 625,000 GOLDEN NUGGET 6.7500% 15/10/24 144A 592,996 626,437 0.26
USD 585,000 QUICKEN LOANS 5.2500% 15/01/28 144A 613,143 623,024 0.26
USD 475,000 NETFLIX INC 6.3750% 15/05/29 545,912 617,499 0.25
USD 580,000 COMMSCOPE FIN 6.0000% 01/03/26 144A 589,343 614,799 0.25
USD 520,000 SPRINGLEAF FIN 7.1250% 15/03/26 518,778 609,699 0.25
USD 620,000 MPH ACQUISITI 5.7500% 01/11/28 144A 612,305 609,149 0.25
USD 575,000 TENET HEALTHC 5.1250% 01/11/27 144A 595,314 606,624 0.25
USD 560,000 PRIME SEC/FIN 6.2500% 15/01/28 144A 560,000 595,520 0.25
USD 580,000  AMER WOODMARK 4.8750% 15/03/26 144A 573,668 593,049 0.24
USD 560,000 FREEPORT-MCMORAN 4.1250% 01/03/28 560,000 585,199 0.24
USD 560,000 QUICKEN LOANS 3.8750% 01/03/31 144A 559,924 568,749 0.23
USD 500,000 WYNDHAM INC 6.6250% 31/07/26 144A 503,463 558,399 0.23
USD 550,000 LTF MERGER 8.5% 15/06/23 144A 547,669 550,687 0.23
USD 515,000 ICAHN ENTER/FIN 6.2500% 15/05/26 W1 507,866 544,612 0.22
USD 600,000 EXTERRAN SOL/FI 8.1250% 01/05/25 W1 545,500 535,625 0.22
USD 525,000 DIEBOLD INC 8.5% 15/04/24 WI 496,813 535,499 0.22
USD 530,000 ARGOS MERGER  7.1250% 15/03/23 144A 517,217 532,384 0.22
USD 475,000 CSC HOLDINGS 7.5000% 01/04/28 144A 514,188 528,019 0.22
USD 520,000 WYNDHAM WORLDWID 4.2500% 01/03/22 506,636 526,499 0.22
USD 476,000 MGM RESORTS 5.5000% 15/04/27 460,443 517,054 0.21
USD 495,000 AUSTIN BIDCO 7.1250% 15/12/28 144A 510,925 513,562 0.21
USD 475,000 FREEPORT-MCMORAN 4.2500% 01/03/30 469,967 512,999 0.21
USD 495,000 BOYD GAMING CORP 4.7500% 01/12/27 495,000 509,230 0.21
USD 435,000 AMERICAN AIR 11.7500% 15/07/25 144A 430,650 504,469 0.21
USD 485,000 CARVANA CO 5.6250% 01/10/25 144A 485,000 502,580 0.21
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USD 400,000 NETFLIX INC 5.8750% 15/11/28 453,789 501,999 0.21
USD 480,000 EXPEDIA GRP INC 3.2500% 15/02/30 WI 437,535 490,595 0.20
USD 450,000 ENCOMPASS HLTH 4.7500% 01/02/30 448,350 483,551 0.20
USD 475,000 TENET HEALTHC 5.1250% 01/05/25 144A 458,875 480,343 0.20
USD 375,000 EQT CORP 8.5000% 01/02/30 337,788 476,249 0.20
USD 450,000 UNITED RENTAL NA 4.0000% 15/07/30 449,250 474,686 0.20
USD 445,000 SELECT MEDICA 6.2500% 15/08/26 144A 451,000 472,812 0.19
USD 489,000 MIDAS INT HOLD 7.875% 01/10/22 144A 450,334 469,439 0.19
USD 460,000 STAPLES INC 7.5000% 15/04/26 144A 433,407 468,049 0.19
USD 450,000 FELCOR LODGING LP 6% 01/06/25 454,938 460,500 0.19
USD 435,000 OCCIDENTAL PETE 5.8750% 01/09/25 435,000 460,012 0.19
USD 420,000 WESTERN MIDSTRM 5.3000% 01/02/30 292,000 459,899 0.19
USD 450,000  USIS MERGER SUB 6.875% 01/05/25 144 450,536 457,874 0.19
USD 405,000 FORD MOTOR CO 8.5000% 21/04/23 405,000 454,126 0.19
USD 425,000 AMWINS GROUP 7.7500% 01/07/26 144A 429,000 453,687 0.19
USD 442,000 COMMSCOPE TECH FIN 6% 15/06/25 144A 428,483 450,839 0.19
USD 550,000 DIAMOND SPORT 5.3750% 15/08/26 144A 513,810 448,249 0.18
USD 445,000 COMMSCOPE TECH FIN 5% 15/03/27 144A 395,338 443,308 0.18
USD 425,000 SBA COMMUNICATIO 3.8750% 15/02/27 428,163 442,921 0.18
USD 440,000 LADDER CAP FI 5.2500% 01/10/25 144A 414,696 438,899 0.18
USD 350,000 OCCIDENTAL PETE 8.8750% 15/07/30 368,125 438,374 0.18
USD 440,000 BWAY HDGS CO 7.25% 15/04/25 144a 388,539 434,500 0.18
USD 375,000 KRAFT HEINZ FOOD 4.6250% 30/01/29 395,551 427,883 0.18
USD 425,000 CROWNROCK LP/5.6250% 15/10/25 144A 412,507 426,063 0.18
USD 425,000 GRAY TELE INC 4.7500% 15/10/30 144A 431,000 424,596 0.18
USD 400,000  VIPER ENERGY 5.3750% 01/11/27 144A 412,564 420,000 0.17
USD 400,000 NEW FORTRESS 6.7500% 15/09/25 144A 408,400 417,000 0.17
USD 400,000 CCO HOLDINGS 4.2500% 01/02/31 144A 404,500 414,000 0.17
USD 400,000 TENET HEALTHC 4.6250% 15/07/24 144A 376,000 407,200 0.17
USD 385,000 FREEDOM MORTG 7.6250% 01/05/26 144A 385,000 407,138 0.17
USD 510,000 ENLINK MIDSTREAM 5.4500% 01/06/47 390,250 406,062 0.17
USD 360,000 WESCO DISTRIB 7.2500% 15/06/28 144A 357,278 405,454 0.17
USD 385,000 LOGAN MERGER 5.5000% 01/09/27 144A 390,250 403,788 0.17
USD 375,000 MGIC INVT CORP 5.2500% 15/08/28 395,063 401,250 0.17
USD 390,000  PILGRIM'S PRI 5.75% 15/03/25 144A 367,361 398,775 0.16
USD 400,000 DAVITA INC 3.7500% 15/02/31 144A 400,000 397,500 0.16
USD 365,000 DCP MIDSTREAM OP 5.1250% 15/05/29 371,975 396,938 0.16
USD 375,000 CHS/COMMUNITY 5.6250% 15/03/27 144A 375,000 394,688 0.16
USD 400,000 INDIGO NAT RE 5.3750% 01/02/29 144A 400,000 394,120 0.16
USD 370,000 CAESARS ENT 6.2500% 01/07/25 144A 370,000 392,885 0.16
USD 425,000 GATEWAY CASINO 8.25% 01/03/24 144A 387,781 392,063 0.16
USD 400,000  STAPLES INC 10.7500% 15/04/27 144A 398,039 390,000 0.16
USD 370,000 RADIATE HOLDC 6.5000% 15/09/28 144A 370,000 389,425 0.16
USD 375,000 ARCHES BUYER 6.1250% 01/12/28 144A 384,000 385,313 0.16
USD 385,000 QUICKEN LOANS 3.6250% 01/03/29 144A 384,625 384,519 0.16
USD 350,000 NAVIENT CORP 6.75% 25/06/25 343,000 383,250 0.16
USD 375,000 QTS LP/FINANC 3.8750% 01/10/28 144A 378,438 382,575 0.16
USD 350,000 OCCIDENTAL PETE 6.3750% 01/09/28 333,688 382,375 0.16
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USD 370,000  VERITAS US/BM 7.5000% 01/09/25 144A 375,850 380,638 0.16
USD 375,000 CHS/COMMUNITY 6.8750% 15/04/29 144A 378,750 380,625 0.16
USD 365,000 CPATLAS BUYE 7.0000% 01/12/28 144A 374,844 378,688 0.16
USD 355,000 PATTERN ENERG 4.5000% 15/08/28 144A 368,125 375,448 0.15
USD 365,000 PLASTIPAK HOL 6.2500% 15/10/25 144A 340,863 373,213 0.15
USD 355,000 CORNERSTONE 6.1250% 15/01/29 144A 356,375 370,975 0.15
USD 425,000 LAREDO PETROLEUM 9.5000% 15/01/25 321,750 368,951 0.15
USD 350,000  VISTRA OPERAT 5.0000% 31/07/27 144A 353,730 368,813 0.15
USD 325,000 FORTRESS TRAN 9.7500% 01/08/27 144A 328,938 367,478 0.15
USD 325,000 GRANITE US H 11.0000% 01/10/27 144A 291,625 365,625 0.15
USD 350,000 NRG ENERGY IN 3.6250% 15/02/31 144A 359,042 364,700 0.15
USD 325,000 GOODYEAR TIRE 9.5000% 31/05/25 327,188 364,000 0.15
USD 310,000 SERVICEMASTER CO 7.4500% 15/08/27 328,988 363,475 0.15
USD 315,000 L BRANDS 6.75% 01/07/36 294,331 359,888 0.15
USD 340,000 HARVEST MIDST 7.5000% 01/09/28 144A 342,625 358,700 0.15
USD 375,000 MATADOR RESOURC 5.8750% 15/09/26 W1 363,075 358,125 0.15
USD 400,000 SM ENERGY CO 6.6250% 15/01/27 328,375 356,000 0.15
USD 355,000  AMC NETWORKS INC 4.2500% 15/02/29 355,000 354,113 0.15
USD 350,000 BY CROWN PARE 7.3750% 15/10/24 144A 354,000 354,011 0.15
USD 335,000 NCR CORP 5.2500% 01/10/30 144A 338,000 350,075 0.14
USD 335,000 BROOKFIELD PP 5.7500% 15/05/26 144A 335,000 349,740 0.14
USD 325,000 CLEARWAY ENER 4.7500% 15/03/28 144A 334,875 348,563 0.14
USD 305,000  SERVICE PROP 7.5000% 15/09/25 318,550 344,868 0.14
USD 325,000 SS&C TECH INC 5.5000% 30/09/27 144A 325,000 344,500 0.14
USD 325,000 CENTENE CORP 5.3750% 01/06/26 144A 326,469 341,656 0.14
USD 325,000 DAVITA INC 4.6250% 01/06/30 144A 325,875 341,250 0.14
USD 325,000 NFP CORP 6.8750% 15/08/28 144A 327,625 340,438 0.14
USD 330,000 LAMAR MEDIA CORP 4.0000% 15/02/30 338,875 338,250 0.14
USD 325,000 STL HOLDING C 7.5000% 15/02/26 144A 332,125 338,000 0.14
USD 335,000 US FOODS INC 4.7500% 15/02/29 144A 335,000 337,094 0.14
USD 350,000 SUMMIT MID HDGS 5.5% 15/08/22 312,703 336,000 0.14
USD 350,000  TITAN INTL INC 6.5000% 30/11/23 WI 331,250 329,875 0.14
USD 325,000 DAE FUNDING 4.5000% 01/08/22 144A 325,100 328,478 0.14
USD 300,000 FIRSTENERGY CORP 4.4000% 15/07/27 B 332,250 328,470 0.14
USD 300,000 CHS/COMMUNITY 8.0000% 15/12/27 144A 312,000 327,000 0.13
USD 325,000 HILLMAN GROUP INC 6.375% 15/7/22 14 314,000 323,528 0.13
USD 300,000 EQM MIDSTREAM 6.5000% 01/07/27 144A 300,000 322,826 0.13
USD 300,000 P&L DEV/PLD F 7.7500% 15/11/25 144A 308,969 321,750 0.13
USD 315,000 PROVIDENT FDG ASS 6.375% 15/6/25 14 315,900 321,300 0.13
USD 310,000 KEN GARFF AUT 4.8750% 15/09/28 144A 310,250 318,460 0.13
USD 300,000  SCIENTIFIC GA 7.0000% 15/05/28 144A 304,725 318,000 0.13
USD 275,000 DELTA AIR LINES 7.3750% 15/01/26 277,262 316,356 0.13
USD 300,000 TRON MOUNTAIN 5.0000% 15/07/28 144A 306,250 313,875 0.13
USD 300,000 ENCOMPASS HLTH 4.5000% 01/02/28 299,074 312,000 0.13
USD 285,000 GRAY TELE INC 7.0000% 15/05/27 144A 308,600 311,363 0.13
USD 300,000 IRB HOLDING C 6.7500% 15/02/26 144A 294,681 309,750 0.13
USD 280,000 NAVIENT CORP 6.7500% 15/06/26 280,000 309,050 0.13
UsSD 300,000 LEVEL 3 FIN 14.2500% 01/07/28 144A 301,750 308,283 0.13
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USD 295,000 EQM MIDSTREAM 6.0000% 01/07/25 144A 295,000 308,275 0.13
USD 325,000 TPC GROUP IN 10.5000% 01/08/24 144A 326,500 307,395 0.13
USD 250,000 ENCANA CORP 6.5000% 15/08/34 246,413 306,568 0.13
USD 275,000 CENTURYLINK INC 6.75% 01/12/23 w 265,116 305,126 0.13
USD 305,000 PARK RIVER HO 5.6250% 01/02/29 144A 305,044 304,619 0.13
USD 290,000 TENET HEALTHC 4.6250% 15/06/28 144A 290,000 304,500 0.13
USD 355,000 OCCIDENTAL PETE 4.4000% 15/08/49 233,442 302,638 0.12
USD 285,000 ARAMARK SERV  6.3750% 01/05/25 144A 291,050 302,456 0.12
USD 325,000  VINE OIL & GA 9.7500% 15/04/23 144A 324,840 302,250 0.12
USD 291,000 CLEAR CHNL WORL 9.2500% 15/02/24 W1 285,225 301,913 0.12
USD 250,000 HCAINC 7.69% 15/06/25 281,875 300,938 0.12
USD 275,000  ALLIED UNIVER 9.7500% 15/07/27 144A 273,292 299,750 0.12
USD 285,000 J2 GLOBAL 4.6250% 15/10/30 144A 285,000 299,250 0.12
USD 295,000  LIFEPOINT HEA 5.3750% 15/01/29 144A 295,000 297,213 0.12
USD 270,000 TAYLOR MORRIS 5.1250% 01/08/30 144A 270,000 296,325 0.12
USD 275,000 CNX RESOURCES 7.2500% 14/03/27 144A 290,250 295,625 0.12
USD 280,000  AVANTOR FUNDI 4.6250% 15/07/28 144A 280,000 294,875 0.12
USD 310,000 NAVIENT CORP 4.8750% 15/03/28 309,975 294,500 0.12
USD 275,000 MGM RESORTS 6.7500% 01/05/25 271,500 294,422 0.12
USD 275,000  ALLIED UNIVER 6.6250% 15/07/26 144A 280,750 294,311 0.12
USD 270,000 RANGE RESOURCES 9.2500% 01/02/26 WI 263,050 292,275 0.12
USD 265,000 HERBALIFE/HLF 7.8750% 01/09/25 144A 265,000 289,844 0.12
USD 265,000 PARSLEY ENERG 5.6250% 15/10/27 144A 216,358 289,844 0.12
USD 295,000 HOSPITALITY PROP 4.3500% 01/10/24 268,303 289,655 0.12
USD 275,000 WERNER LP/INC 8.7500% 15/07/25 144A 275,000 288,750 0.12
USD 275,000 NOVELIS CORP 5.875% 30/09/26  144A 270,406 287,375 0.12
USD 270,000 NEXSTAR ESCRO 5.6250% 15/07/27 144A 272,048 287,213 0.12
USD 440,000 DIAMOND SPORT 6.6250% 15/08/27 144A 340,094 286,000 0.12
USD 260,000 PG&E CORP 5.2500% 01/07/30 260,000 286,000 0.12
USD 275,000 COMMERCIAL METAL 5.7500% 15/04/26 268,125 285,505 0.12
USD 300,000 MURPHY OIL CORP 5.8750% 01/12/27 290,125 285,000 0.12
USD 260,000 PM GENERAL PU 9.5000% 01/10/28 144A 260,000 284,622 0.12
USD 265,000 BUILDERS FIRS 5.0000% 01/03/30 144A 265,000 282,888 0.12
USD 300,000 PBF LOGIST LP/FIN 6.875% 15/5/23 W1 290,879 282,375 0.12
USD 535,000 FRONTIER COMM 10.5% 15/09/22 460,353 282,213 0.12
USD 270,000  VICI PROPERTTI 4.1250% 15/08/30 144A 270,000 281,583 0.12
USD 250,000 NMI HOLDINGS 7.3750% 01/06/25 144A 260,563 281,250 0.12
USD 265,000 CEDAR FAIR LP 6.5000% 01/10/28 144A 265,000 280,900 0.12
USD 260,000 UBER TECHNOLO 8.0000% 01/11/26 144A 260,600 280,150 0.12
USD 260,000 PG&E CORP 5.0000% 01/07/28 260,000 279,461 0.12
USD 250,000 NEW ENTERPRIS 9.7500% 15/07/28 144A 266,500 278,125 0.11
USD 290,000  SPIRIT AEROSYSTE 4.6000% 15/06/28 253,035 277,946 0.11
USD 300,000 GENWORTH HOLDING 4.8000% 15/02/24 296,250 277,500 0.11
USD 285,000 CONTINENTAL RES 4.9% 01/06/44 ~ WI 208,456 276,450 0.11
USD 235,000 CLEVELAND-CLI 9.8750% 17/10/25 144A 241,450 276,125 0.11
USD 285,000  PBF HOLDING C 9.2500% 15/05/25 144A 292,150 275,738 0.11
USD 275,000 MOHEGAN GAMIN 8.0000% 01/02/26 144A 275,000 275,029 0.11
USD 255,000 COMMSCOPE FIN 8.2500% 01/03/27 144A 258,141 274,125 0.11
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USD 250,000 INNOPHOS HOLD 9.3750% 15/02/28 144A 261,250 273,750 0.11
USD 225,000 HCAINC 7.58% 15/09/25 MTN 249,188 273,375 0.11
USD 270,000 TALLGRASS NRG 6.0000% 01/03/27 144A 266,196 272,700 0.11
USD 260,000 EQT MIDSTREAM PT 5.5000% 15/07/28 229,979 270,457 0.11
USD 245,000 CONTINENTALR 5.7500% 15/01/31 144A 245,000 266,315 0.11
USD 230,000 EXPEDIA GRP16.2500% 01/05/25 144A 230,000 265,805 0.11
USD 255,000 NATIONSTAR MT 5.1250% 15/12/30 144A 255,000 264,244 0.11
USD 265,000 ENDURANCE ACQ 6.0000% 15/02/29 144A 265,000 263,675 0.11
USD 270,000 ENLINK MIDSTREAM PRT 4.85% 15/07/26 243,391 262,181 0.11
USD 270,000 CRESTWOOD MID 6.0000% 01/02/29 144A 270,000 262,181 0.11
USD 250,000 VECTOR GROUP 5.7500% 01/02/29 144A 250,000 258,848 0.11
USD 250,000 BOYD GAMING CORP 6.375% 1/4/26  WI 258,410 258,750 0.11
USD 250,000 JACOBS ENTERT 7.8750% 01/02/24 144A 254,625 258,125 0.11
USD 250,000 TEMPO ACQUISITION 6.75% 01/06/25 14 252,813 257,230 0.11
USD 280,000 TALEN ENERGY 10.5000% 15/01/26 144A 242,590 256,200 0.11
USD 250,000 CSC HOLDINGS 4.6250% 01/12/30 144A 256,563 255,938 0.11
USD 250,000  PARK-OHIO INDUST 6.6250% 15/04/27 214,000 255,000 0.11
USD 235,000  VIASAT INC 6.5000% 15/07/28 144A 235,000 254,681 0.11
USD 250,000 TEGNA INC 4.6250% 15/03/28 144A 250,000 253,904 0.10
USD 250,000 MEREDITH CORP 6.8750% 01/02/26 254,353 252,788 0.10
USD 250,000 HAT HOLDINGS 3.7500% 15/09/30 144A 253,906 251,563 0.10
USD 240,000 OCCIDENTAL PETE 5.5500% 15/03/26 146,219 251,400 0.10
USD 205,000 GENERAL MOTORS 5.2% 01/04/45 211,791 250,901 0.10
USD 230,000 DCP MIDSTREAM OP 5.6250% 15/07/27 230,000 250,700 0.10
USD 250,000  SINCLAIR TELE 5.125% 15/02/27 144A 250,000 250,625 0.10
USD 270,000  GENESIS ENERGY 7.7500% 01/02/28 270,000 250,425 0.10
USD 250,000 SYNEOS HEALTH 3.6250% 15/01/29 144A 252,250 250,000 0.10
USD 240,000 HAWAIIAN BRAN 5.7500% 20/01/26 144A 238,678 249,600 0.10
USD 235,000 ICAHN ENTER/FIN 5.2500% 15/05/27 W1 235,000 247,338 0.10
USD 200,000  OLIN CORP 9.5000% 01/06/25 144A 199,000 246,500 0.10
USD 225,000 EXPEDIA GRP17.0000% 01/05/25 144A 225,000 246,272 0.10
USD 235,000 DISH DBS CORP 7.3750% 01/07/28 235,000 244,400 0.10
USD 225,000  BIG RVR STL/F 6.6250% 31/01/29 144A 231,031 243,563 0.10
USD 245,000  SPEEDWAY MOTO 4.8750% 01/11/27 144A 245,000 242,550 0.10
USD 235,000 TRANSDIGM INC 6.5% 15/05/25 236,250 241,169 0.10
USD 250,000 CRESTWOOD MID 5.6250% 01/05/27 144A 251,563 240,930 0.10
USD 235,000  GROUP 1 AUTO 4.0000% 15/08/28 144A 237,063 240,358 0.10
USD 220,000 REALOGY GRP/7.6250% 15/06/25 144A 224,500 240,075 0.10
USD 225,000 KRAFT HEINZ FOOD 4.3750% 01/06/46 208,083 239,843 0.10
USD 225,000 COMSTOCK RE INC 9.7500% 15/08/26 207,750 239,625 0.10
USD 250,000 ASCENT RESOUR 7.0000% 01/11/26 144A 216,425 238,750 0.10
USD 220,000  NIELSEN FINAN 5.6250% 01/10/28 144A 220,000 235,675 0.10
USD 210,000 MGM GROWTH/MGM  5.7500% 01/02/27 WI 213,812 235,200 0.10
USD 220,000 CENTURYLINK I5.1250% 15/12/26 144A 220,350 235,013 0.10
USD 220,000 CHS/COMMUNITY 6.0000% 15/01/29 144A 220,000 233,750 0.10
USD 225,000 WEEKLEY HM LL 4.8750% 15/09/28 144A 226,250 233,649 0.10
USD 200,000 HCA INC 5.6250% 01/09/28 223,250 233,500 0.10
USD 225,000 HUB INTL LTD 7.0000% 01/05/26 144A 226,790 233,438 0.10
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USD 210,000 NIELSEN FINAN 5.8750% 01/10/30 144A 210,000 233,100 0.10
USD 225,000 FORTRESS TRAN 6.5000% 01/10/25 144A 211,000 232,945 0.10
USD 225,000 ACRISURE LLC 7.0000% 15/11/25 144A 225,000 231,469 0.10
USD 215,000  UNITI/UNITI/C 7.8750% 15/02/25 144A 213,925 231,125 0.10
USD 225,000 CASTLE US HOL 9.5000% 15/02/28 144A 225,000 230,987 0.10
USD 230,000 LIVE NATION E 4.7500% 15/10/27 144A 224,442 230,575 0.10
USD 225,000 MOHEGAN TRIBAL 7.875% 15/10/24 144A 228,906 230,344 0.09
USD 200,000 KRAFT FOODS 5% 04/06/42 202,740 229,457 0.09
USD 225,000 NGL EN OP/FIN 7.5000% 01/02/26 144A 225,000 228,938 0.09
USD 235,000 OCCIDENTAL PETE 3.4000% 15/04/26 197,750 226,994 0.09
USD 250,000 ASP AMC MERGER SUB 8% 15/05/25 144A 249,688 226,250 0.09
USD 200,000 OCCIDENTAL PETE 6.6250% 01/09/30 200,000 226,000 0.09
USD 220,000 SUNOCO LP/FIN 4.5000% 15/05/29 144A 220,000 224,675 0.09
USD 220,000 SUMMIT MAT 5.125% 01/06/25 144A 216,781 224,125 0.09
USD 200,000 L BRANDS INC 6.6250% 01/10/30 144A 200,000 224,000 0.09
USD 200,000 CSC HOLDINGS 6.5000% 01/02/29 144A 211,750 223,000 0.09
USD 200,000 OWENS-BROCKWAY 6.375% 15/08/25 144A 208,000 222,500 0.09
USD 215,000 WYNDHAM INC 4.6250% 01/03/30 144A 215,000 222,387 0.09
USD 200,000 NAVIENT CORP 7.25% 25/09/23 198,122 220,000 0.09
USD 200,000 STEVENS HOLDI 6.1250% 01/10/26 144A 200,000 217,920 0.09
USD 200,000 FORD MOTOR CRED 5.1250% 16/06/25 200,000 217,560 0.09
USD 200,000 MGIC INVESTMENT CORP 5.75% 15/08/23 200,000 217,000 0.09
USD 200,000 NEXTERA ENERG 3.8750% 15/10/26 144A 200,000 214,376 0.09
USD 200,000 FORD MOTOR CRED 4.5420% 01/08/26 149,000 214,344 0.09
USD 200,000 VAREX IMAGING 7.8750% 15/10/27 144A 205,688 214,000 0.09
USD 200,000  SCIENTIFIC GA 8.2500% 15/03/26 144A 214,680 212,070 0.09
USD 200,000 FORD MOTOR CR 4.3890% 08/01/26 GMTN 154,000 211,966 0.09
USD 200,000 TRIDENT TPI H 9.2500% 01/08/24 144A 187,520 211,750 0.09
USD 205,000 CABLEVISION L 5.6250% 15/09/28 144A 205,000 210,638 0.09
USD 200,000  GRIFFON CORP 5.7500% 01/03/28 WI 200,063 210,500 0.09
USD 200,000 RANGE RESOURC 8.2500% 15/01/29 144A 201,125 210,250 0.09
USD 200,000  VERTICAL US N 5.2500% 15/07/27 144A 200,000 209,750 0.09
USD 145,000 GENERAL MOTORS C 6.7500% 01/04/46 113,525 209,160 0.09
USD 200,000 FORD MOTOR CRED 4.0630% 01/11/24 175,500 209,056 0.09
USD 200,000  DISH DBS CORP 5.875% 15/11/24 183,542 207,692 0.09
USD 200,000 CHENIERE ENER 4.6250% 15/10/28 144A 203,563 207,500 0.09
USD 195,000  VIZIENT INC 6.2500% 15/05/27 144A 195,000 207,188 0.09
USD 200,000 FORD MOTOR CRED 4.2500% 20/09/22 183,000 206,502 0.09
USD 175,000  SPRINGLEAF FIN 6.6250% 15/01/28 182,239 205,625 0.08
USD 200,000 FORD MOTOR CRED 3.8150% 02/11/27 168,500 205,390 0.08
USD 200,000 CNX MID PART/ 6.5000% 15/03/26 144A 192,000 205,000 0.08
USD 200,000 FORD MOTOR CRED 3.3750% 13/11/25 200,000 203,750 0.08
USD 200,000 EQT MIDSTREAM PARTNERS 4% 01/08/24 199,000 202,332 0.08
USD 200,000 MPT OP PTNR/FINL 3.5000% 15/03/31 201,875 202,250 0.08
USD 200,000 FORD MOTOR CRED 3.2190% 09/01/22 182,750 202,248 0.08
USD 200,000 HARLAND CLARKE 8.375% 15/08/22 144A 205,700 202,000 0.08
USD 200,000 OXFORD FIN/COS 6.3750% 15/12/22 200,000 202,000 0.08
USD 205,000  YUM! BRANDS INC 3.6250% 15/03/31 205,000 201,413 0.08
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USD 200,000 LADDER CAP FIN 5.25% 15/03/22 144A 200,000 201,000 0.08
USD 191,000 CHS/COMMUNITY 8.1250% 30/06/24 144A 194,920 200,550 0.08
USD 195,000 US CONCRETE 5.1250% 01/03/29 144A 195,000 200,100 0.08
USD 200,000  VERITAS US 7.5% 01/02/23 144A 187,000 200,000 0.08
USD 195,000 ENERGIZER HLD 4.3750% 31/03/29 144A 195,000 199,875 0.08
USD 200,000 ICAHN ENTER/F 4.3750% 01/02/29 144A 200,000 199,630 0.08
USD 175,000 AMERIGAS PART/FIN 5.75% 20/05/27 174,625 199,004 0.08
USD 200,000 HOSPITALITY PROP 5.2500% 15/02/26 191,500 197,500 0.08
USD 200,000 APACHE CORP 4.2500% 15/01/30 168,960 197,500 0.08
USD 190,000 WHITE CAP BUY 6.8750% 15/10/28 144A 190,000 196,175 0.08
USD 173,000  FXTHOLDINGS 12.2500% 15/11/26 144A 169,946 195,274 0.08
USD 180,000  SCIENTIFIC GA 7.2500% 15/11/29 144A 180,000 194,400 0.08
USD 175,000 NEWELL RUBBERMAID INC 4.2% 01/04/26 181,697 193,813 0.08
USD 185,000  OLIN CORP 5.0000% 01/02/30 159,738 193,393 0.08
USD 155,000 KRAFT HEINZ FOOD 5.5000% 01/06/50 155,263 191,604 0.08
USD 190,000 COMMUNICATIONS S 8.2500% 15/10/23 185,138 191,425 0.08
USD 175,000 CCO HOLDINGS 5.3750% 01/06/29 144A 173,675 190,566 0.08
USD 175,000  SIRIUS XM RAD 5.5000% 01/07/29 144A 175,766 190,531 0.08
USD 180,000 PERFORMANCE F 5.5000% 15/10/27 144A 180,000 189,675 0.08
USD 200,000  AMERICAN AIR 5.0000% 01/06/22 144A 153,988 189,563 0.08
USD 200,000 CITGO HOLDING 9.2500% 01/08/24 144A 200,000 189,500 0.08
USD 175,000 PARK INTERMED 7.5000% 01/06/25 144A 175,000 189,219 0.08
USD 185,000  AVIS BUDGET C 5.7500% 15/07/27 144A 170,200 188,700 0.08
USD 180,000 TARGA RES PRTNRS 5.8750% 15/04/26 187,222 188,100 0.08
USD 175,000 TRANSDIGM INC 7.5000% 15/03/27 WI 175,000 187,611 0.08
USD 150,000 FREEPORT-MCMORAN 5.45% 15/03/43 135,750 187,500 0.08
USD 175,000  XPO LOGISTICS 6.2500% 01/05/25 144A 176,313 187,250 0.08
USD 175,000 CENTURY COMMUNIT 6.7500% 01/06/27 175,000 187,250 0.08
USD 200,000  VINE OIL & GA 8.7500% 15/04/23 144A 194,250 186,000 0.08
USD 175,000 MURPHY OIL USA 4.7500% 15/09/29 175,000 185,938 0.08
USD 175,000  MPT OP PTNR/FINL 4.6250% 01/08/29 167,000 185,500 0.08
USD 175,000 SUNOCO LP/FIN 6.0000% 15/04/27 W1 175,000 185,281 0.08
USD 175,000 NATIONSTAR MT 6.0000% 15/01/27 144A 159,138 185,063 0.08
USD 250,000 AHERN RENTALS 7.375% 15/5/23 144A 203,444 185,000 0.08
USD 180,000 CONTINENTAL RES 3.8% 01/06/24 133,088 184,950 0.08
USD 180,000 NCR CORP 5.0000% 01/10/28 144A 180,000 184,500 0.08
USD 175,000  SONIC AUTOMOTIVE 6.1250% 15/03/27 175,000 184,188 0.08
USD 175,000  SRM ESCROW IS 6.0000% 01/11/28 144A 175,000 183,890 0.08
USD 175,000 GO DADDY OP/F 5.2500% 01/12/27 144A 176,219 183,750 0.08
USD 175,000  HILCORP ENERG 6.2500% 01/11/28 144A 171,375 183,750 0.08
USD 175,000 FORESTAR GROU 8.0000% 15/04/24 144A 175,000 183,750 0.08
USD 175,000  GUITAR CENTER 8.5000% 15/01/26 144A 175,000 183,313 0.08
USD 180,000 HILCORP ENERG 5.7500% 01/02/29 144A 180,000 183,164 0.08
USD 175,000 ALLEGHENY TECH 5.8750% 01/12/27 158,333 183,113 0.08
USD 170,000 CHEMOURS CO 5.3750% 15/05/27 132,081 182,963 0.08
USD 175,000  MGM RESORTS 4.7500% 15/10/28 175,000 182,875 0.08
USD 175,000 USA PART/USA FI 6.8750% 01/04/26 W1 175,406 182,656 0.08
UsD 200,000 COOPER STANDARD 5.625% 15/11/26 200,000 182,060 0.08
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USD 175,000  EQT CORP 3.9000% 01/10/27 163,750 181,781 0.07
USD 175,000  INDIGO NAT RE 6.8750% 15/02/26 144A 163,275 181,335 0.07
USD 175,000 BOYD GAMING COR 6.0000% 15/08/26 WI 174,480 181,125 0.07
USD 170,000 FREEPORT-MCMORAN 4.3750% 01/08/28 170,000 180,625 0.07
USD 170,000 JAGUAR HL/ P 5.0000% 15/06/28 144A 170,000 180,625 0.07
USD 175,000 ASSUREDPARTNE 7.0000% 15/08/25 144A 175,000 180,250 0.07
USD 175,000 AMN HEALTHCAR 4.0000% 15/04/29 144A 176,000 178,938 0.07
USD 175,000 IRON MOUNTAIN 4.5000% 15/02/31 144A 175,000 178,537 0.07
USD 175,000 ESH HOSPITALITY 5.25% 01/05/25 144A 168,438 178,500 0.07
USD 175,000 ARCHROCK LP/F 6.2500% 01/04/28 144A 178,656 178,500 0.07
USD 170,000 MIDCONTINENT 5.3750% 15/08/27 144A 170,000 177,650 0.07
USD 175,000 TMS INTL HOLD 7.2500% 15/08/25 144A 159,000 177,625 0.07
USD 150,000 NETFLIX INC 4.8750% 15/04/28 144A 146,435 177,375 0.07
USD 165,000 PAR PHARMA IN 7.5000% 01/04/27 144A 168,623 177,169 0.07
USD 175,000 BRAND ENERGY 8.5000% 15/07/25 144A 176,706 176,969 0.07
USD 175,000  CITGO PETROLE 7.0000% 15/06/25 144A 175,000 176,750 0.07
USD 175,000  LIFE TIME INC 5.7500% 15/01/26 144A 175,000 176,733 0.07
USD 170,000 CARVANA CO 5.8750% 01/10/28 144A 170,219 176,375 0.07
USD 175,000 CHS/COMMUNITY 4.7500% 15/02/31 144A 175,000 175,000 0.07
USD 170,000 OUTFRONT MEDI 5.0000% 15/08/27 144A 170,000 174,940 0.07
USD 170,000 WESTERN GAS PART 5.3000% 01/03/48 134,025 173,825 0.07
USD 170,000 ICAHN ENTER/FIN 6.7500% 01/02/24 WI 170,000 173,613 0.07
USD 185,000  BOEING CO 3.3750% 15/06/46 158,576 173,511 0.07
USD 170,000  HILCORP ENERG 6.0000% 01/02/31 144A 170,000 172,975 0.07
USD 155,000 EXPEDIA GRP14.6250% 01/08/27 144A 154,995 171,771 0.07
USD 185,000 OCCIDENTAL PETE 3.5000% 15/08/29 103,244 171,588 0.07
USD 150,000 TENNECO INC 7.8750% 15/01/29 144A 150,000 169,965 0.07
USD 150,000  JBS USA/FOOD/ 6.5000% 15/04/29 144A 152,667 169,877 0.07
USD 150,000 MERITAGE HOMES CORP 6% 01/06/25 153,188 169,125 0.07
USD 158,000 BUILDERS FIRS 6.7500% 01/06/27 144A 160,031 169,060 0.07
USD 160,000 WILLIAM CARTE 5.6250% 15/03/27 144A 160,000 168,600 0.07
USD 155,000 WESCO DISTRIB 7.1250% 15/06/25 144A 155,000 168,563 0.07
USD 150,000 WESTERN MIDSTRM 6.5000% 01/02/50 116,700 168,000 0.07
USD 165,000 ASSUREDPARTNE 5.6250% 15/01/29 144A 165,000 167,475 0.07
USD 150,000 KRAFT HEINZ FOOD 4.2500% 01/03/31 150,000 167,283 0.07
USD 150,000 FREEPORT-MCMORAN 4.6250% 01/08/30 150,000 165,750 0.07
USD 150,000 OCCIDENTAL PETE 6.1250% 01/01/31 150,000 165,078 0.07
USD 150,000 CARPENTER TECH 6.3750% 15/07/28 150,000 164,375 0.07
USD 150,000 PATRICK INDS 7.5000% 15/10/27 144A 150,000 163,875 0.07
USD 140,000 L BRANDS 6.875% 01/11/35 142,217 162,750 0.07
USD 155,000 NAVIENT CORP 5.5% 25/01/23 153,946 162,363 0.07
USD 150,000 NCR CORP 6.1250% 01/09/29 144A 150,000 161,625 0.07
USD 150,000 GOLDEN ENTERT 7.6250% 15/04/26 144A 150,125 160,500 0.07
USD 150,000  VECTOR GROUP 10.5000% 01/11/26 144A 149,625 160,125 0.07
USD 150,000 EDGEWELL PERS 5.5000% 01/06/28 144A 150,000 160,125 0.07
USD 200,000 ENLINK MIDSTREAM 5.05% 01/04/45 132,500 159,958 0.07
USD 150,000 IRON MOUNTAIN 5.2500% 15/07/30 144A 150,000 159,375 0.07
USD 150,000 POST HOLDINGS 5.6250% 15/01/28 144A 150,000 159,375 0.07
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USD 150,000 PGT INNOVATIO 6.7500% 01/08/26 144A 152,969 159,188 0.07
USD 150,000 STANDARD INDS 4.3750% 15/07/30 144A 150,000 159,000 0.07
USD 150,000 TALEN ENERGY 7.2500% 15/05/27 144A 149,531 158,625 0.07
USD 150,000 CLEARWAY ENERGY 5.7500% 15/10/25 WI 150,063 157,688 0.07
USD 150,000 CAESARS RESOR 5.7500% 01/07/25 144A 150,000 157,595 0.06
USD 150,000 NCR CORP 5.7500% 01/09/27 144A 150,000 157,500 0.06
USD 150,000 RADIAN GROUP INC 4.5000% 01/10/24 150,000 157,125 0.06
USD 150,000 WESTERN GAS PARTNERS 5.45% 1/04/44 113,400 156,867 0.06
USD 145,000 TERRIER MEDIA 8.8750% 15/12/27 144A 145,000 156,781 0.06
USD 120,000 NEWELL RUBBERMAI 6.0000% 01/04/46 125,233 156,750 0.06
USD 150,000 SPX FLOW INC 5.875% 15/08/26  144A 150,000 156,375 0.06
USD 150,000 ALLEN MEDIA 10.5000% 15/02/28 144A 150,000 156,375 0.06
USD 137,500  PACIFIC GAS&ELEC 4.9500% 01/07/50 111,549 156,143 0.06
USD 150,000 CHURCHILL DOW 4.7500% 15/01/28 144A 149,939 156,000 0.06
USD 150,000 HESS MIDSTREA 5.1250% 15/06/28 144A 150,000 155,670 0.06
USD 150,000 HCA INC 3.5000% 01/09/30 150,000 155,667 0.06
USD 150,000 HILTON DOMESTIC 5.1250% 01/05/26 150,000 155,438 0.06
USD 150,000 WESTERN MIDSTRM 4.3500% 01/02/25 131,625 155,438 0.06
USD 150,000 COMPASS MINERALS 4.875% 15/7/24 144 150,000 155,250 0.06
USD 150,000 CARDTRONICS INC 5.5% 01/05/25  144A 150,000 155,205 0.06
USD 150,000 CHOBANI LLC/FIN 7.5% 15/04/25 144A 150,000 154,875 0.06
USD 150,000 KAISER ALUMIN 4.6250% 01/03/28 144A 138,375 154,728 0.06
USD 140,000 NRG ENERGY IN 5.2500% 15/06/29 144A 148,444 154,094 0.06
USD 150,000 CLEAR CHNL WO 5.1250% 15/08/27 144A 150,000 153,663 0.06
USD 125,000 EMBARQ CORP 7.995% 01/06/36 126,185 153,594 0.06
USD 150,000 BCD ACQUISIT INC 9.625% 15/09/23 14 150,000 153,563 0.06
USD 150,000 LUMEN TECH IN 4.5000% 15/01/29 144A 150,000 153,000 0.06
USD 150,000 EW SCRIPPS CO 5.125% 15/05/25 144A 150,969 152,813 0.06
USD 150,000 SUBURBAN PROPANE 5.5% 01/06/24 150,000 152,250 0.06
USD 135,000  TRIPOINTE GROUP 5.7000% 15/06/28 135,000 152,044 0.06
USD 225,000 ENVISION HEAL 8.7500% 15/10/26 144A 224,393 151,875 0.06
USD 125,000  FIRSTENERGY CORP 5.3500% 15/07/47 C 152,500 151,485 0.06
USD 150,000 UNIVISION COMM 5.125% 15/02/25 144A 146,250 150,375 0.06
USD 150,000 CAESARS RESOR 5.2500% 15/10/25 144A 128,063 149,625 0.06
USD 150,000 TARGA RES PRT 4.0000% 15/01/32 144A 150,000 148,695 0.06
USD 150,000 PRIME SEC/FIN 3.3750% 31/08/27 144A 150,000 148,230 0.06
USD 140,000 PRESTIGE BRAN 5.1250% 15/01/28 144A 140,000 148,050 0.06
USD 140,000 AMSTED INDS 5.6250% 01/07/27 144A 140,000 147,700 0.06
USD 140,000 TAA SPINCO IN 5.5000% 15/06/27 144A 140,000 146,650 0.06
USD 130,000  SPRINGLEAF FIN 8.8750% 01/06/25 130,000 145,113 0.06
USD 115,000 OVINTIV INC 7.2000% 01/11/31 141,738 144,892 0.06
USD 152,000 CENTENNIAL RE 8.0000% 01/06/25 144A 302,331 144,400 0.06
USD 150,000 TALOS PRODUC 12.0000% 15/01/26 144A 139,500 143,813 0.06
USD 140,000  PTC INC 3.6250% 15/02/25 144A 140,000 143,500 0.06
USD 125,000  PACIFIC GAS&ELEC 4.5500% 01/07/30 95,861 142,334 0.06
USD 140,000 TREEHOUSE FOODS 4.0000% 01/09/28 140,000 141,400 0.06
USD 125,000 ENTERPRISE D 12.0000% 15/07/24 144A 121,250 140,625 0.06
USD 135,000 ICAHN ENTER/FIN 6.3750% 15/12/25 W1 135,120 139,725 0.06
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USD 125,000 VALEANT PHARM 9.2500% 01/04/26 144A 135,531 138,750 0.06
USD 130,000 BLUE RACER MI 7.6250% 15/12/25 144A 130,000 137,557 0.06
USD 135,000 REALOGY GRP/5.7500% 15/01/29 144A 135,000 137,537 0.06
USD 150,000 HOSPITALITY PROP 4.3750% 15/02/30 140,250 137,250 0.06
USD 128,558  IHEARTCOMMUNICAT 6.3750% 01/05/26 138,716 136,955 0.06
USD 125,000 QORVO INC 4.3750% 15/10/29 127,250 136,605 0.06
USD 130,000 SUMMIT MATERI 5.2500% 15/01/29 144A 130,000 136,175 0.06
USD 125,000  TRIPOINTE GROUP 5.2500% 01/06/27 125,000 135,750 0.06
USD 130,000 CHURCHILL DOW 5.5000% 01/04/27 144A 130,000 135,688 0.06
USD 125,000 TENET HEALTHCARE 6.75% 15/06/23 134,844 135,625 0.06
USD 125,000 SEAWORLD PARK 9.5000% 01/08/25 144A 125,000 135,119 0.06
USD 125,000  VERSCEND ESCR 9.7500% 15/08/26 144A 125,000 135,000 0.06
USD 125,000 HILLENBRAND INC 5.7500% 15/06/25 127,906 134,688 0.06
USD 125,000 ANTERO MIDSTR 7.8750% 15/05/26 144A 125,000 133,766 0.06
USD 125,000 YUM! BRANDS 14.7500% 15/01/30 144A 125,000 133,750 0.06
USD 125,000  LIFEPOINT HEA 6.7500% 15/04/25 144A 125,000 133,438 0.06
USD 125,000  USA PART/USA FIN 6.8750% 01/09/27 125,500 133,418 0.06
USD 125,000 NEXTERA ENERG 4.2500% 15/07/24 144A 125,000 132,500 0.05
USD 125,000 CHS/COMMUNITY 6.6250% 15/02/25 144A 125,000 131,671 0.05
USD 125,000  SPECIALTY BUI 6.3750% 30/09/26 144A 125,000 131,250 0.05
USD 125,000 CENTENE CORP 3.0000% 15/10/30 125,000 130,938 0.05
USD 125,000 TARGA RES PRT 4.8750% 01/02/31 144A 125,000 130,938 0.05
USD 125,000  FLEX ACQUIS 7.8750% 15/07/26 144A 125,000 130,625 0.05
USD 125,000 ACRISURE LLC 8.1250% 15/02/24 144A 128,000 130,501 0.05
USD 125,000 UNITED RENTAL NA 3.8750% 15/02/31 125,000 130,469 0.05
USD 125,000 ENERGIZER HLD 4.7500% 15/06/28 144A 125,000 130,313 0.05
USD 125,000  ASHTON WOODS  6.7500% 01/08/25 144A 125,000 130,313 0.05
USD 130,000 BOEING CO 3.7500% 01/02/50 114,256 130,176 0.05
USD 125,000 CLEVELAND-CLIFF 5.8750% 01/06/27 W1 120,156 130,000 0.05
USD 125,000 TOWNSQUARE ME 6.8750% 01/02/26 144A 125,000 129,775 0.05
USD 125,000 TARGA RES PRTNRS 5.0000% 15/01/28 126,875 129,531 0.05
USD 125,000 DAE FUNDING 5.0000% 01/08/24 144A 125,000 129,531 0.05
USD 125,000 TRANSDIGM INC 6.3750% 15/06/26 107,188 129,375 0.05
USD 125,000 NATIONSTAR MT 5.5000% 15/08/28 144A 125,000 129,375 0.05
USD 110,000 OCCIDENTAL PETE 8.5000% 15/07/27 110,000 128,975 0.05
USD 125,000 NEXSTAR BROAD 4.7500% 01/11/28 144A 125,000 128,594 0.05
USD 125,000 HUNT COS INC 6.2500% 15/02/26 144A 125,000 127,813 0.05
USD 125,000 NAVIENT CORP 6.625% 26/07/21 126,594 127,813 0.05
USD 125,000 AET UNI/AET F 8.2500% 15/02/26 144A 125,000 127,813 0.05
USD 125,000 THEARTCOMMUNI 4.7500% 15/01/28 144A 125,000 127,656 0.05
USD 95,000 BOEING CO 5.9300% 01/05/60 119,644 127,434 0.05
USD 125,000 MATTHEWS INTE 5.2500% 01/12/25 144A 125,000 127,031 0.05
USD 120,000 L BRANDS INC 5.2500% 01/02/28 92,575 126,600 0.05
USD 120,000  LITHIA MOTORS 4.3750% 15/01/31 144A 120,000 126,600 0.05
USD 125,000 LAMAR MEDIA CORP 3.7500% 15/02/28 125,000 126,563 0.05
USD 100,000  CF INDUSTRIES INC 5.375% 15/03/44 88,493 125,750 0.05
USD 175,000 GEO GROUP INC 6% 15/04/26 175,000 125,563 0.05
USD 125,000 TALLGRASS NRG 6.0000% 31/12/30 144A 125,000 125,313 0.05
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USD 125,000  SINCLAIR TELE 4.1250% 01/12/30 144A 125,000 124,219 0.05
USD 125,000 STANDARD INDS 3.3750% 15/01/31 144A 125,000 123,438 0.05
USD 125,000 DELEK LOG PT/FI 6.7500% 15/05/25 W1 124,056 122,876 0.05
USD 210,000  PBF HOLDING CO 6.0000% 15/02/28 147,826 121,847 0.05
USD 110,000 MATTEL INC 5.8750% 15/12/27 144A 109,123 121,299 0.05
USD 125,000 UNITED CONT HLDG 4.8750% 15/01/25 93,750 120,625 0.05
USD 115,000 XEROX HOLDING 5.0000% 15/08/25 144A 115,000 120,610 0.05
USD 120,000 CEDAR FAIR/CANA 5.375% 01/06/24 W1 117,538 120,150 0.05
USD 120,000  UNITI/ CSL 6.5000% 15/02/29 144A 120,000 120,150 0.05
USD 115,000 RACKSPACE TEC 5.3750% 01/12/28 144A 115,000 120,103 0.05
USD 116,000 EVERI PAYMENT 7.5000% 15/12/25 144A 116,000 119,770 0.05
USD 125,000 MURPHY OIL CORP 5.7500% 15/08/25 127,063 119,688 0.05
USD 115,000 XEROX HOLDING 5.5000% 15/08/28 144A 115,000 119,600 0.05
USD 120,000  SIX FLAGS ENT 4.875% 31/07/24 144A 111,600 119,100 0.05
USD 115,000 SURGERY CENTE 6.7500% 01/07/25 144A 113,838 117,938 0.05
USD 120,000 NORDSTROM INC 5.0000% 15/01/44 89,100 117,306 0.05
USD 115,000 BOEING CO 3.9000% 01/05/49 107,228 117,269 0.05
USD 105,000 REALOGY GRP/9.3750% 01/04/27 144A 114,188 116,550 0.05
USD 115,000 WINDSTREAM ES 7.7500% 15/08/28 144A 114,888 116,438 0.05
USD 100,000 HOWMET AEROSPACE 6.8750% 01/05/25 100,000 116,375 0.05
USD 115,000 LIVE NATION E 3.7500% 15/01/28 144A 115,000 116,006 0.05
USD 100,000 OCCIDENTAL PETE 7.5000% 01/05/31 71,750 116,000 0.05
USD 115,000 PERF FOOD GRP15.5% 01/06/24 144A 115,000 115,575 0.05
USD 115,000 ANGI GROUP LL 3.8750% 15/08/28 144A 115,000 114,569 0.05
USD 145,000 NGL ENRGY PART/ 7.5000% 15/04/26 WI 145,000 114,550 0.05
USD 110,000 BY CROWN/BY B 4.2500% 31/01/26 144A 110,000 113,232 0.05
USD 100,000 BEAZER HOMES USA 7.2500% 15/10/29 100,000 112,729 0.05
USD 110,000 LBM ACQUISITI 6.2500% 15/01/29 144A 110,000 111,925 0.05
USD 105,000 INSTALLED BUI 5.7500% 01/02/28 144A 105,000 111,825 0.05
USD 100,000 WESTERN GLBL 10.3750% 15/08/25 144A 98,625 111,500 0.05
USD 105,000 CATALENT PHAR 5.0000% 15/07/27 144A 105,000 110,513 0.05
USD 100,000  NCR CORP 8.1250% 15/04/25 144A 100,000 109,500 0.05
USD 100,000 TRANSDIGM INC 8.0000% 15/12/25 144A 100,000 109,125 0.04
USD 100,000 KRAFT HEINZ FOOD 4.6250% 01/10/39 102,500 108,620 0.04
USD 100,000 ALBERTSONS CO 5.8750% 15/02/28 144A 100,000 108,391 0.04
USD 100,000 TENET HEALTHC 7.5000% 01/04/25 144A 100,000 108,125 0.04
USD 100,000  HILTON DOMESTIC 4.8750% 15/01/30 WI 104,250 107,874 0.04
USD 100,000  TARGA RES PRTNRS 6.5000% 15/07/27 100,875 107,750 0.04
USD 100,000  WYNN RESORTS 7.7500% 15/04/25 144A 100,000 107,626 0.04
USD 100,000 CHS/COMMUNITY STUP 30/06/23 144A 92,875 107,430 0.04
USD 100,000 GENWORTH MTGE 6.5000% 15/08/25 144A 100,000 107,272 0.04
USD 100,000 COMPASS MIN16.7500% 01/12/27 144A 100,000 107,250 0.04
USD 100,000 TERRAFORM POW 4.7500% 15/01/30 144A 100,000 107,250 0.04
USD 105,000 ANTERO RESOUR 7.6250% 01/02/29 144A 105,000 107,038 0.04
USD 100,000  ORTHO-CLINICA 7.2500% 01/02/28 144A 100,000 107,000 0.04
USD 100,000  ALBERTSONS CO 4.8750% 15/02/30 144A 100,000 107,000 0.04
USD 110,000 BOEING CO 3.6250% 01/03/48 96,724 106,899 0.04
USD 100,000 KAISER ALUMIN 6.5000% 01/05/25 144A 100,500 106,750 0.04

— 169 —



I LT YNF I —T%—X - T7UR T —KE/NAA—)LE-7RURFC/FD

— S
it R st WS FEEAE T
USD 100,000 SLM CORP 6.125% 25/03/24 MTN 98,356 106,500 0.04
USD 115,000 APACHE CORP 4.25% 15/01/44 80,898 106,375 0.04
USD 75,000  FORD MOTOR CO 9.6250% 22/04/30 75,000 106,371 0.04
USD 100,000 ENDEAVOR ENER 5.7500% 30/01/28 144A 104,000 106,250 0.04
USD 100,000 FRONTIER COMM 6.7500% 01/05/29 144A 100,000 105,838 0.04
USD 100,000 IRON MOUNTAIN 5.2500% 15/03/28 144A 92,500 105,250 0.04
USD 100,000 ALBERTSONS CO 4.6250% 15/01/27 144A 101,000 105,000 0.04
USD 100,000 CENTENE CORP 5.3750% 15/08/26 144A 100,000 104,938 0.04
USD 100,000 RATTLER MIDST 5.6250% 15/07/25 144A 100,688 104,750 0.04
USD 100,000 AG ISSUER LLC 6.2500% 01/03/28 144A 100,000 104,750 0.04
USD 100,000 TENET HEALTHC 6.2500% 01/02/27 144A 100,000 104,750 0.04
USD 100,000 CENTENE CORP 3.3750% 15/02/30 WI 100,000 104,625 0.04
USD 100,000 GRAHAM HOLDIN 5.7500% 01/06/26 144A 100,000 104,500 0.04
USD 100,000 ARCHROCK LP/F 6.8750% 01/04/27 144A 100,000 104,250 0.04
USD 100,000  SIZZLING PLAT 8.5000% 28/11/25 144A 100,000 104,250 0.04
USD 100,000 POST HOLDINGS 4.6250% 15/04/30 144A 100,000 104,075 0.04
USD 105,000  US STEEL CORP 6.8750% 15/08/25 80,775 103,950 0.04
USD 100,000 BEAZER HOMES USA 6.7500% 15/03/25 100,000 103,500 0.04
USD 100,000 CNX RESOURCES CO 6.0000% 15/01/29 100,000 103,250 0.04
USD 100,000 NEW ENTERPRIS 6.2500% 15/03/26 144A 100,000 103,000 0.04
USD 100,000  WILLIAMS SCOT 4.6250% 15/08/28 144A 100,000 102,875 0.04
USD 100,000 COMMSCOPE FIN 5.5000% 01/03/24 144A 100,000 102,802 0.04
USD 100,000  CALPINE CORP 5.0000% 01/02/31 144A 100,000 102,750 0.04
USD 100,000 APACHE CORP 4.8750% 15/11/27 100,000 102,750 0.04
USD 100,000 RADIATE HOLDC 4.5000% 15/09/26 144A 100,000 102,000 0.04
USD 125,000  ENLINK MIDSTREAM 5.6000% 01/04/44 104,438 101,901 0.04
USD 100,000 FLEX ACQUISITION 6.875% 15/01/25 14 100,000 101,625 0.04
USD 95,000 HEXION INC 7.8750% 15/07/27 144A 92,275 101,531 0.04
USD 100,000  ALLIANCE DATA 4.7500% 15/12/24 144A 100,000 101,500 0.04
USD 100,000 T-MOBILE USA INC 2.2500% 15/02/26 100,000 100,971 0.04
USD 100,000 COEUR MINING INC 5.8750% 01/06/24 100,000 100,750 0.04
USD 100,000 APACHE CORP 4.3750% 15/10/28 91,000 100,380 0.04
USD 95,000  UNIVISION COM 6.6250% 01/06/27 144A 95,000 100,347 0.04
USD 90,000 PRESIDIO HLDG 8.2500% 01/02/28 144A 90,000 99,675 0.04
USD 80,000 NETFLIX INC 5.3750% 15/11/29 144A 87,563 99,400 0.04
USD 100,000 OUTFRONT MEDI 4.2500% 15/01/29 144A 99,875 99,046 0.04
USD 100,000 ALBERTSONS CO 3.5000% 15/03/29 144A 99,000 99,000 0.04
USD 100,000 DELTA AIR LINES 2.9000% 28/10/24 79,500 98,248 0.04
USD 100,000 CINEMARK USA 5.125% 15/12/22 99,319 97,375 0.04
USD 100,000 APACHE CORP 4.7500% 15/04/43 77,000 96,250 0.04
USD 100,000 HOSPITALITY PROP 4.9500% 01/10/29 88,125 96,000 0.04
USD 100,000 CINEMARK USA 4.875% 01/06/23 97,500 95,750 0.04
USD 94,000 RANGE RESOURCES 5.0000% 15/03/23 84,930 95,058 0.04
USD 90,000 PRESIDIO HLDG 4.8750% 01/02/27 144A 90,000 94,586 0.04
USD 83,000 ASCENT RESOUR 9.0000% 01/11/27 144A 59,503 93,531 0.04
USD 85,000 TEVA PHARMACEUT 6.1500% 01/02/36 90,313 93,288 0.04
USD 94,000 OCCIDENTAL PETE 2.7000% 15/02/23 55,108 92,825 0.04
USD 85,000 CLEVELAND-CLI 6.7500% 15/03/26 144A 84,641 91,588 0.04
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USD 85,000 ENDEAVOR ENER 6.6250% 15/07/25 144A 85,181 90,791 0.04
USD 85,000 FREEPORT-MCMORAN 5.0000% 01/09/27 77,613 90,313 0.04
USD 100,000 CORNERSTONE C 6.7500% 15/08/24 144A 100,000 90,250 0.04
USD 86,000 CONTINENTAL RES 4.5% 15/04/23 73,379 88,365 0.04
USD 75,000 KB HOME 6.8750% 15/06/27 74,813 88,313 0.04
USD 85,000 RP ESCROW ISS 5.2500% 15/12/25 144A 85,000 88,294 0.04
USD 80,000 SABRE GLBL IN 7.3750% 01/09/25 144A 80,000 86,200 0.04
USD 75,000  SPRINGLEAF FINANCE 6.8750% 15/03/25 74,859 85,969 0.04
USD 75,000  SPRINGLEAF FIN 8.2500% 01/10/23 75,000 85,688 0.04
USD 75,000 TAYLOR MORRIS 5.7500% 15/01/28 144A 75,000 84,563 0.03
USD 75,000  GAP INC/THE 8.6250% 15/05/25 144A 75,000 84,188 0.03
USD 80,000  SHIFT4 PAYMEN 4.6250% 01/11/26 144A 80,000 83,400 0.03
USD 80,000  HILL-ROM HLDG 4.3750% 15/09/27 144A 80,000 83,300 0.03
USD 75,000 NUSTAR LOGISTICS 6.3750% 01/10/30 75,000 82,740 0.03
USD 81,000 ASCENT RESOURCE 10% 01/04/22 144A 64,706 82,620 0.03
USD 85,000 BUCKEYE PARTNERS 5.6000% 15/10/44 70,538 82,025 0.03
USD 75,000 OCCIDENTAL PETE 6.4500% 15/09/36 52,438 81,966 0.03
USD 75,000  UNIVISION COM 9.5000% 01/05/25 144A 74,270 81,938 0.03
USD 75,000 IRB HOLDING C 7.0000% 15/06/25 144A 75,000 81,563 0.03
USD 75,000  GRAHAM PKG CO 7.1250% 15/08/28 144A 75,000 81,454 0.03
USD 75,000 TRON MOUNTAIN 5.6250% 15/07/32 144A 75,000 81,000 0.03
USD 75,000 HILTON DOMEST 5.7500% 01/05/28 144A 75,000 80,625 0.03
USD 75,000 UBER TECHNOLO 6.2500% 15/01/28 144A 75,000 80,438 0.03
USD 75,000 BRIGHTSTAR ES 9.7500% 15/10/25 144A 75,000 80,339 0.03
USD 75,000  OLIN CORP 5.6250% 01/08/29 75,000 80,258 0.03
USD 75,000  ORTHO-CLINICA 7.3750% 01/06/25 144A 75,000 80,250 0.03
USD 75,000 PICASSO FIN S 6.1250% 15/06/25 144A 75,000 80,096 0.03
USD 75,000 PRIME SEC/FIN 5.2500% 15/04/24 144A 75,000 79,969 0.03
USD 75,000 NAVIENT CORP 5.875% 25/10/24 75,281 79,594 0.03
USD 75,000  ADAMS HOMES 17.5000% 15/02/25 144A 75,000 79,313 0.03
USD 75,000  ASHTON WOODS  6.6250% 15/01/28 144A 75,000 79,313 0.03
USD 75,000 NUSTAR LOGISTICS 5.7500% 01/10/25 75,000 79,313 0.03
USD 125,000 HERTZ CORP 6.0000% 15/01/28 144A 125,000 79,063 0.03
USD 75,000 TALEN ENERGY 6.6250% 15/01/28 144A 75,000 78,375 0.03
USD 75,000 NRG YIELD OPERAT 5.0000% 15/09/26 74,000 77,813 0.03
USD 75,000 FRONTIER COMM 5.0000% 01/05/28 144A 75,000 77,766 0.03
USD 75,000 GOLDEN NUGGET 8.7500% 01/10/25 144A 77,234 77,719 0.03
USD 75,000 CENTURYTEL IN 4.0000% 15/02/27 144A 75,000 77,701 0.03
USD 75,000  VICI PROPERTI 4.2500% 01/12/26 144A 75,000 77,438 0.03
USD 80,000 EQM MIDSTREAM 4.5000% 15/01/29 144A 80,000 77,426 0.03
USD 75,000  APACHE CORP 4.6250% 15/11/25 75,000 77,344 0.03
USD 75,000 ASCEND LEARNI 6.8750% 01/08/25 144A 75,000 77,344 0.03
USD 75,000 SOLERA LLC/FIN 10.5% 01/03/24  144A 75,519 77,325 0.03
USD 75,000 SHEA HOMES 4.7500% 01/04/29 144A 75,000 77,295 0.03
USD 75,000 SHEA HOMES 4.7500% 15/02/28 144A 75,000 77,250 0.03
USD 100,000  GULFPORT ENERGY 6.0000% 15/10/24 99,929 77,000 0.03
USD 75,000 NRG ENERGY IN 3.3750% 15/02/29 144A 75,000 76,718 0.03
USD 75,000 TRIDENT TPI H 6.6250% 01/11/25 144A 75,000 76,500 0.03
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USD 75,000 DOWNSTREAM D 10.5000% 15/02/23 144A 75,113 76,406 0.03
USD 75,000 MERCER INTL INC 6.5000% 01/02/24 75,500 76,290 0.03
USD 75,000 ASCENT RESOUR 8.2500% 31/12/28 144A 75,000 76,219 0.03
USD 75,000 CALPINE CORP 4.6250% 01/02/29 144A 75,000 75,563 0.03
USD 75,000 LEVEL 3 FIN 13.7500% 15/07/29 144A 75,000 75,413 0.03
USD 70,000 DCP MIDSTREAM OP 5.3750% 15/07/25 68,400 75,075 0.03
USD 75,000 SBA COMMUNICA 3.1250% 01/02/29 144A 75,000 75,054 0.03
USD 75,000  ANTERO MIDSTR 5.7500% 01/03/27 144A 75,000 75,000 0.03
USD 75,000 HOWARD HUGHES 4.1250% 01/02/29 144A 75,000 74,813 0.03
USD 75,000 HOWARD HUGHES 4.3750% 01/02/31 144A 75,000 74,813 0.03
USD 75,000 TRANSDIGM INC 4.6250% 15/01/29 144A 75,000 74,579 0.03
USD 72,000 CLIFFS NATURAL R 5.7500% 01/03/25 70,415 73,620 0.03
USD 75,000 LADDER CAP FI4.2500% 01/02/27 144A 75,000 72,609 0.03
USD 65,000 NEWELL BRANDS 14.8750% 01/06/25 64,675 71,500 0.03
USD 75,000  TRIUMPH GROUP 7.7500% 15/08/25 75,000 70,891 0.03
USD 66,000 ASBURY AUTO GRP 4.7500% 01/03/30 WI 66,000 69,795 0.03
USD 70,000 CVR ENERGY IN 5.2500% 15/02/25 144A 60,280 68,579 0.03
USD 100,000 CALLON PETROLEUM 6.1250% 01/10/24 101,875 68,000 0.03
USD 65,000 BLOCK COMMUNI 4.8750% 01/03/28 144A 65,000 67,194 0.03
USD 50,000 KRAFT HEINZ FOOD 6.5000% 09/02/40 59,166 66,449 0.03
USD 58,000 HCAINC 5.875% 15/02/26 60,455 66,410 0.03
USD 65,000 GRAFTECH FINA 4.6250% 15/12/28 144A 65,000 65,894 0.03
USD 65,000  WOLVERINE ESC 9.0000% 15/11/26 144A 54,275 63,050 0.03
USD 100,000 HERTZ CORP 7.1250% 01/08/26 144A 100,000 63,000 0.03
USD 61,000 ASBURY AUTO GRP 4.5000% 01/03/28 WI 61,000 62,678 0.03
USD 60,000 REAL HERO MER 6.2500% 01/02/29 144A 60,000 61,548 0.03
USD 60,000 AMC ENTMNT H 10.5000% 15/04/25 144A 56,700 60,600 0.02
USD 50,000 SABRE GLBL IN 9.2500% 15/04/25 144A 50,000 59,323 0.02
USD 50,000 EQT CORP 7.6250% 01/02/25 39,600 59,045 0.02
USD 50,000 KRAFT HEINZ FOOD 5.0000% 15/07/35 54,785 59,029 0.02
USD 75,000  SUMMIT MID HDGS 5.75% 15/04/25 75,000 58,688 0.02
USD 55,000 PROVIDENCE SE 5.8750% 15/11/25 144A 55,000 58,438 0.02
USD 50,000 GAP INC/THE 8.8750% 15/05/27 144A 50,000 58,360 0.02
USD 50,000 DELTA AIR LIN 7.0000% 01/05/25 144A 50,000 58,154 0.02
USD 75,000 GULFPORT ENERGY 6.3750% 15/01/26 W1 75,000 57,750 0.02
USD 45,000 ALBERTA ENERGY 7.3750% 01/11/31 54,050 57,529 0.02
USD 50,000 ACRISURE LLC 10.1250% 01/08/26 144A 50,000 57,375 0.02
USD 55,000 ARAMARK SERV 5.0000% 01/02/28 144A 49,500 57,200 0.02
USD 50,000 OCCIDENTAL PETE 8.0000% 15/07/25 50,000 56,875 0.02
USD 50,000 L BRANDS INC 7.5000% 15/06/29 50,688 56,375 0.02
USD 45,000 FREEPORT-MCMORAN 5.4% 14/11/34 47,772 55,913 0.02
USD 50,000 TERRAFORM POW 5.0000% 31/01/28 144A 50,000 55,500 0.02
USD 50,000 TRIUMPH GROUP 8.8750% 01/06/24 144A 50,000 54,938 0.02
USD 55,000 BUCKEYE PARTNERS 5.8500% 15/11/43 46,200 54,916 0.02
USD 50,000 TRIPOINTE GROUP 5.8750% 15/06/24 49,075 54,693 0.02
USD 50,000 L BRANDS INC 6.8750% 01/07/25 144A 50,000 54,500 0.02
USD 50,000 RADIAN GROUP INC 4.8750% 15/03/27 50,000 53,938 0.02
USD 50,000 TAYLOR MORRIS 6.6250% 15/07/27 144A 50,000 53,938 0.02
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USD 50,000 FRONTIER COMM 5.8750% 15/10/27 144A 50,000 53,750 0.02
USD 50,000  SERVICE PROP 5.5000% 15/12/27 50,000 53,380 0.02
USD 50,000 TEMPO ACQ LLC 5.7500% 01/06/25 144A 50,000 53,375 0.02
USD 50,000 HAT HOLDINGS 6.0000% 15/04/25 144A 50,000 53,150 0.02
USD 50,000  VICI PROPERTI 4.6250% 01/12/29 144A 50,000 53,125 0.02
USD 50,000 LAMAR MEDIA CORP 4.8750% 15/01/29 50,000 52,875 0.02
USD 50,000 MATCH GROUP 15.0000% 15/12/27 144A 50,250 52,750 0.02
USD 50,000 UNITED RENTAL NA 3.8750% 15/11/27 50,000 52,563 0.02
USD 50,000 STANDARD INDS 4.7500% 15/01/28 144A 50,000 52,500 0.02
USD 50,000  SPIRIT AEROSY 5.5000% 15/01/25 144A 50,000 52,438 0.02
USD 50,000  AFFINITY GAMI 6.8750% 15/12/27 144A 50,000 52,438 0.02
USD 50,000 NAVIENT CORP 6.5% 15/06/22 50,294 52,375 0.02
USD 50,000 FORESTAR GROU 5.0000% 01/03/28 144A 50,000 52,125 0.02
USD 50,000 STANDARD IND 5% 15/02/27 144A 49,750 52,063 0.02
USD 50,000 GRAY TELE INC 5.875% 15/07/26 144A 50,375 52,063 0.02
USD 50,000 MOOG INC 4.2500% 15/12/27 144A 50,000 51,875 0.02
USD 50,000 MARRIOTT OWN/IL 6.5000% 15/09/26 W1 50,399 51,875 0.02
USD 50,000  WYNN RESORTS 5.1250% 01/10/29 144A 50,000 51,625 0.02
USD 50,000 HILTON DOMEST 4.0000% 01/05/31 144A 50,000 51,500 0.02
USD 50,000  SINCLAIR TELE 5.5000% 01/03/30 144A 50,000 51,500 0.02
USD 50,000 POST HLDGS 5% 15/08/26 144A 49,125 51,375 0.02
USD 50,000 JBSUSALLC 5.75% 15/06/25 144A 50,875 51,313 0.02
USD 50,000 ASCEND LEARNI 6.8750% 01/08/25 144A 47,500 51,250 0.02
USD 50,000 T-MOBILE USA INC 4.5000% 01/02/26 50,000 51,219 0.02
USD 50,000 KRONOSACQ/ 7.0000% 31/12/27 144A 50,000 51,125 0.02
USD 79,000 K HOVNANIAN 13.5000% 01/02/26 144A 97,761 51,054 0.02
USD 55,000 OCCIDENTAL PETROLEUM 3% 15/02/27 33,000 51,013 0.02
USD 50,000  VICI PROPERTI 3.5000% 15/02/25 144A 50,000 50,886 0.02
USD 50,000  VICI PROPERTI 3.7500% 15/02/27 144A 50,000 50,750 0.02
USD 50,000 MERITOR INC 4.5000% 15/12/28 144A 50,000 50,750 0.02
USD 50,000 HILTON DOMEST 3.7500% 01/05/29 144A 50,000 50,703 0.02
USD 40,000  BOEING CO 5.7050% 01/05/40 47,592 50,677 0.02
USD 50,000 LIFEPOINT HEA 4.3750% 15/02/27 144A 50,000 50,625 0.02
USD 50,000 CEDAR FAIR LP 5.2500% 15/07/29 50,000 50,500 0.02
USD 50,000  SCRIPPS ESCRO 5.3750% 15/01/31 144A 50,000 50,438 0.02
USD 50,000 LAMAR MEDIA C 3.6250% 15/01/31 144A 50,000 50,304 0.02
USD 50,000 TARGA RESOURCES 4.25% 15/11/23 49,176 50,250 0.02
USD 50,000 HC2 HOLDINGS 8.5000% 01/02/26 144A 50,000 50,063 0.02
USD 50,000 ARCHES BUYER 4.2500% 01/06/28 144A 50,000 49,875 0.02
USD 50,000 TRIUMPH GROUP 6.2500% 15/09/24 144A 50,000 48,875 0.02
USD 50,000 FERRELLGAS PART 6.75% 15/01/22 50,500 48,750 0.02
USD 50,000 99 ESCROW ISS 7.5000% 15/01/26 144A 50,000 48,500 0.02
USD 50,000 OCCIDENTAL PETE 3.4500% 15/07/24 44,375 48,000 0.02
USD 50,000 GENESIS ENERGY 8.0000% 15/01/27 50,000 47,000 0.02
USD 45,000 OCCIDENTAL PETE 3.2000% 15/08/26 31,538 42,413 0.02
USD 40,000 ENDEAVOR ENER 5.5000% 30/01/26 144A 38,875 41,388 0.02
USD 40,000 ARAMARK SERV INC 4.7500% 01/06/26 34,000 40,900 0.02
USD 40,000 BRUNDAGE-BONE 6.0000% 01/02/26 144A 40,000 40,750 0.02
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USD 125,000 EXELA INTER 10.0000% 15/07/23 144A 125,000 40,313 0.02
USD 40,000 CALIFORNIA RE 7.1250% 01/02/26 144A 40,000 40,300 0.02
USD 40,000 BOEING CO 3.5000% 01/03/39 31,569 38,862 0.02
USD 45,000 OCCIDENTAL PETE 4.2000% 15/03/48 34,100 37,913 0.02
USD 50,000 CARRIZO OIL&GAS INC 6.25% 15/04/23 45,080 37,125 0.02
USD 35,000 ANTERO RESOUR 8.3750% 15/07/26 144A 35,000 36,881 0.02
USD 35,000 BOEING CO 3.2500% 01/02/35 30,297 34,950 0.01
USD 35,000 BOEING CO 3.6500% 01/03/47 30,658 34,211 0.01
USD 35,000 US STEEL CORP 6.2500% 15/03/26 23,844 33,775 0.01
USD 75,000 FERRELLGAS 8.6250% 15/06/20 72,000 33,692 0.01
USD 25,000 L BRANDS INC 9.3750% 01/07/25 144A 25,000 30,813 0.01
USD 25,000 CFINDUSTRIES INC 5.15% 15/03/34 22,688 30,750 0.01
USD 30,000 CONTINENTAL RES 4.3750% 15/01/28 W1 26,307 30,743 0.01
USD 75,000 BILL BARRETT CORP 7% 15/10/22 60,813 30,000 0.01
USD 25,000 T-MOBILE USA 4.3750% 15/04/40 144A 24,506 29,394 0.01
USD 25,000 T-MOBILE USA 4.5000% 15/04/50 144A 24,894 29,344 0.01
USD 25,000 HOWMET AEROSPACE 5.9000% 01/02/27 26,281 29,250 0.01
USD 25,000 OCCIDENTAL PETE 7.8750% 15/09/31 18,406 28,570 0.01
USD 25,000 RADIAN GROUP INC 6.6250% 15/03/25 25,000 28,031 0.01
USD 25,000 FERRELLGAS L 10.0000% 15/04/25 144A 25,000 27,844 0.01
USD 25,000 DIEBOLD NIXDO 9.3750% 15/07/25 144A 24,758 27,688 0.01
USD 25,000 NEXTERA ENERG 4.5000% 15/09/27 144A 24,500 27,563 0.01
USD 28,000 AMC ENTMNT H 10.5000% 24/04/26 144A 26,590 27,440 0.01
USD 25,000 MATCH GROUP 15.6250% 15/02/29 144A 25,000 27,250 0.01
USD 25,000 OCCIDENTAL PETE 6.9500% 01/07/24 18,938 27,125 0.01
USD 25,000  NFP CORP 7.0000% 15/05/25 144A 25,000 27,000 0.01
USD 25,000 TALEN ENERGY 7.6250% 01/06/28 144A 25,000 27,000 0.01
USD 25,000 MATCH GROUP 14.6250% 01/06/28 144A 25,000 26,274 0.01
USD 25,000 SOUTHWESTERN ENE 7.5000% 01/04/26 24,063 26,144 0.01
USD 25,000 CHS/COMMUNITY 8.6250% 15/01/24 144A 24,864 26,125 0.01
USD 25,000 OCCIDENTAL PETE 6.2000% 15/03/40 15,813 26,063 0.01
USD 25,000  DISH DBS CORP 5.875% 15/07/22 24,625 26,000 0.01
USD 25,000 CSC HOLDINGS INC 6.75% 15/11/21 26,125 25,969 0.01
USD 25,000 SUNOCO LP/FIN 5.5000% 15/02/26 WI 25,000 25,750 0.01
USD 25,000 TARGA RESOURC 5.1250% 01/02/25 144A 25,000 25,678 0.01
USD 25,000 KRONOS ACQ/ 5.0000% 31/12/26 144A 25,000 25,625 0.01
USD 25,000 COMMERCIAL METAL 3.8750% 15/02/31 25,000 25,625 0.01
USD 25,000 XPO LOGISTICS 6.125% 01/09/23  144A 25,227 25,493 0.01
USD 25,000 UNITED CONT HLDG 4.2500% 01/10/22 21,719 25,000 0.01
USD 25,000  SCRIPPS ESCRO 3.8750% 15/01/29 144A 25,000 25,000 0.01
USD 30,000 OCCIDENTAL PETE 4.1000% 15/02/47 23,325 24,975 0.01
USD 25,000 ENLINK MIDSTR 5.6250% 15/01/28 144A 25,000 24,875 0.01
USD 25,000 GENWORTH FINANCIAL 7.625% 24/09/21 25,625 24,875 0.01
USD 25,000 RESOLUTE FORE 4.8750% 01/03/26 144A 25,000 24,874 0.01
USD 25,000 TALLGRASS NRG 5.5000% 15/01/28 144A 22,813 24,750 0.01
USD 25,000 CRESTWOOD MID PA 5.7500% 01/04/25 25,000 24,750 0.01
USD 25,000 UNITED CONTINENTAL 5% 01/02/24 17,375 24,563 0.01
USD 25,000 BOEING CO 3.8250% 01/03/59 22,282 24,162 0.01
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USD 25,000 CLIFFS NATURAL R 6.2500% 01/10/40 19,625 23,750 0.01
USD 25,000 TENNECO INC 5% 15/07/26 21,188 23,099 0.01
USD 75,000 NWH ESCROW CORP 7.5% 01/08/21 144a 70,500 22,500 0.01
USD 20,000 BOISE CASCADE 4.8750% 01/07/30 144A 20,000 21,700 0.01
USD 25,000 OCCIDENTAL PETE 4.3000% 15/08/39 13,750 21,438 0.01
USD 20,000 SOUTHWESTERN ENE 7.7500% 01/10/27 19,250 21,263 0.01
USD 20,000 BOEING CO 3.5500% 01/03/38 16,399 19,802 0.01
USD 17,000 TALLGRASS NRG PRT 5.5% 15/9/24 144A 16,618 17,314 0.01
USD 25,000 CALLON PETROLEUM 8.2500% 15/07/25 25,331 17,125 0.01
USD 15,000 SCIENCE APP 4.8750% 01/04/28 144A 15,000 15,788 0.01
USD 25,000 CALLON PETROLEU 6.3750% 01/07/26 W1 25,000 15,625 0.01
USD 15,000 HOSPITALITY PROP 4.7500% 01/10/26 11,263 14,656 0.01
USD 15,000 EQM MIDSTREAM 4.7500% 15/01/31 144A 15,000 14,475 0.01
USD 12,500  PACIFIC GAS&ELEC 3.7500% 01/07/28 11,191 13,721 0.01
USD 12,500  PACIFIC GAS&ELEC 3.4500% 01/07/25 11,007 13,530 0.01
USD 13,000 FORTRESS TRAN 6.7500% 15/03/22 144A 12,805 13,000 0.01
USD 11,000  ALBERTSONS COS 5.7500% 15/03/25 W1 11,000 11,371 0.00
USD 10,000  POST HOLDINGS 5.5000% 15/12/29 144A 10,281 10,863 0.00
USD 10,000 EQT CORP 5.0000% 15/01/29 10,000 10,825 0.00
USD 10,000  QVC INC 4.8500% 01/04/24 9,050 10,788 0.00
USD 10,000 QVC INC 4.45% 15/02/25 9,500 10,727 0.00
USD 10,000 BOEING CO 3.8500% 01/11/48 9,107 9,946 0.00
USD 10,000  HOSPITALITY PROP 4.9500% 15/02/27 7,225 9,675 0.00
USD 79,000 K HOVNANIAN E 5.0000% 01/02/40 144A 52,239 9,480 0.00
USD 375,000 BRUCE MANS ESC 0.0000% 01/08/23 351,125 9,375 0.00
USD 50,000 BASIC ENERGY 10.7500% 15/10/23 144A 49,521 9,250 0.00
USD 5,000 NRG ENERGY INC 5.7500% 15/01/28 W1 4,938 5,420 0.00
USD 5,000  WYNDHAM WORLDWID 3.9000% 01/03/23 4,450 5,125 0.00
USD 5,000 HOSPITALITY PROP 3.9500% 15/01/28 3,550 4,575 0.00
USD 300,000 CLOUD PEAK NRIJ ESC 0.0000% 15/03/24 @ 172,125 3,000 0.00
USD 400,000 SANCHEZ ENERGY ESC 0.0000% 15/01/23 321,876 2,000 0.00
USD 200,000 SANCHEZ ENERGY ESC 0.0000% 15/06/21 165,944 1,000 0.00
USD 125,000 TEXAS COMPETIT ESC 11.5% 1/10/20 14 @ 3,993 188 0.00
USD 25,000 JC PENNEY COR 8.6250% 15/03/25 144A 25,063 38 0.00
USD 150,000 SEVENTY SEVEN ENER ESC 6.5% 15/7/22 @ 0 0 0.00
USD 444,000 SANDRIDGE ENERGY ESC 7.5% 15/03/21 @ 6,108 0 0.00
USD 250,000 GENON ENERGY INC E 0.0000% 15/10/18 @ 0 0 0.00
USD 400,000  APPVION INC ESC 0.0000% 01/06/20 @ 250,200 0 0.00
USD 190,023 DENVER CORP ESCROW 0% 15/08/18 @ 145,956 0 0.00

172,001,876 181,309,789 74.76

BRi%

- 214  WELLS FARGO CO PFD 7.5% 31/12/49 288,891 309,872 0.12
-- 6,300 GMAC CAP TST I PFD FRN 15/02/40 156,623 166,320 0.07
- 95  BK OF AMERICA CV PFD 7.25% 31/12/49 127,096 138,335 0.06
- 605 BOSTON SCIE CV PFD 5.5000% 01/06/23 66,651 68,153 0.03
- 84  NINE POINT ENERGY HOLDINGS PFD DUMM 84,000 84 0.00

723,261 682,764 0.28
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HE ﬁﬁﬁﬁﬁf%m 4 Hﬂf?ué—fﬁﬁ nq:'ﬂﬁ%gﬁ (%)
IS5k
- 926  IHEART WTS 01/05/39 @ 35,801 13,440 0.01
- 1,215  VISTRA ENE-CW24 @ 0 608 0.00
- 867 SANDRIDGE-A-CW22 @ 21,172 19 0.00
- 365 SANDRIDGE-B-CW22 @ 8,913 10 0.00
- 51,261 MOOD MEDIA BWR/MED CO WTS 2 @ 0 0 0.00
- 51,261 MOOD MEDIA BWR/MED CO WTS 1 @ 0 0 0.00
- 51,261 MOOD MEDIA BWR/MED CO WTS 3 @ 0 0 0.00
- 390 APPVION HLD TRANCHE A 13/06/23 WTS @ 0 0 0.00
- 390  APPVION HLD TRANCHE B 13/06/23 WTS @ 0 0 0.00
65,886 14,077 0.01
GEE: T AU 181,195,059 188,910,861 77.89
HABESS 221,020,475 229,544,976 94.65
(1) HEmEMiks IR Tl R CFoR
(2) 5B AT /A EATE R AL A Al Rk 2
B EEBICET 5ER
202151 A31HIRAE
(BEA BT, FEHIE R 2 A 2 r)
ER-SNEABEELEN
20214E1 A 31 HBIIE, 772 RIZLA T ORI S E 4R e LB E AL TV,
. s L . SEHURLE
B A 5 s A o S SeHI e i ﬁifff)
IPY 900,272,262 USD 8,658,961 20214E2 H25H (52,971)
USD 26,535 JPY 2,750,000 20214E2 H25H 247
USD 24,964 IPY 2,590,000 20214E2 A25H 205
USD 14,393 IPY 1,497,040 20214E2 H25H 83
USD 13,300 IPY 1,383,280 20214E2 H25H 77
USD 8,006 IPY 832,680 20214E2 H25H 46
USD 77 IPY 8,060 20214E2 H25H 1
USD 82 IPY 8,524 20214E2 H25H 1
USD 22 JPY 2,376 20214E2 A 25 H 0
USD 58 IPY 6,144 20214F2 A25H 0
JPY 670,000 USD 6,443 20214E2 H25H (39)
IPY 3,120,000 USD 29,923 20214E2 H25H 99)
(52,449)

SEITNETASNCND, LREOMAILT YL L THRSITWD,
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Nomura Multi Managers Fund IV — European High Yield Bond
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WA PERE R E A R
202045 A 31 H BITE 202045 A 31 HIZH T 9 A5HAIIR
(HEI I — 2 FT) (EHHId =2 —rZoT)
HE gAY
A Al RE SR AT 40,963,211 TE SRR (R BOR B 2R %) 1,985,117
(RFZSFTl - 44,475,8032—12) —
Bl THA S 2,974,958 ey 1,985,117
Ta—H—PLOFRI 4 230,011 -
ESE 540,070
kil
HrERE 44,708,250 5 T P 280,704
SRS B TN 46,888
IR 14,329
Al Bzl 8,977
SRATAE B 858,558 Hg | $RA T 4,367
S 2R S0 I LA AR D A ZE TR 35,230 AT FHCE 12,714
Ta—H— DR 291,650 Z R 9,384
RILE 85,595 TS 3,214
HRALFILE 28 NIRRT 9,375
R SR 18,800
AlEAR 1,271,061 HEZE 97
wHEGFE 408,849
ol PERR AR 43,437,189
fuES S YEs 1,576,268
ZASAL S 170N
HRINSEOREES BTRZRIER  WEERE BEAATHRE R FUCAR D LS (299,452)
SN AR DR (21,917)
FCZF () 9,554 18,933 180,879,056 S EDE 5 30 L OWME 278 S L AT AR D4R A 45,679
FDZZA(M) 11,000 453,555  4,989,205,501
U R BRI (275,690)
P EAT Al R AT HR 2% 0 ek (2,139,007)
e AN AR D FAIHE A D M IR 10,140
S E 2R eI U RN AR DR AT TR AR 3 s (58,511)
YA =R A (2,187,378)
S Dl PN L B 0 7 O 1Y TR (886,800)
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WA LB E FATHE L IR DL =
20204F-5 A 31 HIZHE T 323 HAIARH] 202045 A 31 HITHE T 3 2FHAIEAR]
(EARIL 2 —aZoT) CRER)
S E R 48,881,961 FCIT A
fuEdadlrEn 1,576,268 HIE 2SR5 17,656
B SR UE S Ea (275,690)
RN AR A (2,187,378) 3,221
(1,944)
18 O Rl 2 LD M PE D 1A IAR (886,800)
WIRFAT I Z AR AEZRAL 18,933
A DFAT FHA: 1,670,162
ISR OB R LA (3,988,137) FDZZ A
(2,317,975) WIE A8 REAREL 475,704
A DI EL 4 (2,239,997) 15,440
(37,589)
A PE AR 43,437,189 IR FEAT I AR FEAR AL 453,555
HatiE
202045 H 31 HIRTE
CREEE)
2020 2019 2018

HARAE PER (L —1) 43,437,189 48,881,961 54,573,544

FCZFA(M)
A PERR AR 180,879,056 181,002,068 200,798,073
WK1 A S0 UG TEM R, 9,554 10,252 10,555
FDZZA(H)
TR PERAE 4,989,205,501 5,744,428,857 6,751,086,313
WKL O Y70 0% P AR 11,000 12,076 13,044
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FEA 5 PEDTH
20204F5 H 31 A BUE
(BRI —rZER)

By K ks FZALES B RFAll R FAALEHE (%)
~)Lx—
EiE i EEE S FIE
EUR 100,000  HOUSE OF FINA 4.3750% 15/07/26 REGS 100,000 80,000 0.18
100,000 80,000 0.18
Bt — 100,000 80,000 0.18
hr5
EiE i E(EE £ FIE)
EUR 300,000 BOMBARDIER INC 6.125% 15/05/21 REGS 308,550 245,820 0.57
EUR 100,000  PANTHER BF AG 4.3750% 15/05/26 REGS 92,750 96,762 0.22
401,300 342,582 0.79
Gt s 401,300 342,582 0.79
TARVESE
TEHBEEEFE
EUR 150,000  UPCB FINANCE  3.6250% 15/06/29 REGS 156,345 144,542 0.33
156,345 144,542 0.33
Bt A~ R 156,345 144,542 0.33
Fza
EiE i EEE S FE)
EUR 350,000  SAZKA GROUP A 3.8750% 15/02/27 REGS 332,360 294,385 0.68
332,360 294,385 0.68
Gt Fxz 332,360 294,385 0.68
FoR—Y
EiE i E(EE S FIE
EUR 100,000  NORICAN A/S 4.5000% 15/05/23 67,500 67,000 0.15
67,500 67,000 0.15
Gt Tv~—7 67,500 67,000 0.15
T45UK
TEHBEEEFE
EUR 100,000  NOKIA OYJ 3.1250% 15/05/28 EMTN 99,791 101,722 0.23
EUR 100,000  NOKIA OYJ 2.0000% 11/03/26 EMTN 99,477 97,950 0.23
199,268 199,672 0.46
Bt T4 TUR 199,268 199,672 0.46
ISV
EHEFME
EUR 225,000  CREDIT AGRICOLE FRN 23/12/49 219,844 232,677 0.53
EUR 100,000  SOLVAY FINANCE FRN 29/06/49 100,000 107,375 0.25
EUR 100,000  SOLVAY FINANCE FRN 29/06/49 100,000 101,072 0.23
EUR 125,000  NOVAFIVES FRN 15/06/25 REGS 111,250 86,250 0.20
531,094 527,374 1.21
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RATVITTYT/E AR
EUR 300,000  CASINO GUICHARD STUP 25/01/23 EMTN 286,563 282,546 0.65
EUR 100,000  CASINO GUICHARD  3.248% 7/3/24 EMTN 85,625 87,150 0.20
EUR 100,000  CASINO GUICHARD 2.33% 07/02/25 EMTN 82,000 82,619 0.19
EUR 100,000  CASINO GUICHARD 2.798% 5/08/26 EMTN 91,300 82,584 0.19
545,488 534,899 1.23
EiE i E(EE £ FE)
EUR 400,000  ORANO SA 3.3750% 23/04/26 EMTN 391,685 403,740 0.94
EUR 374,000  ALTICE FRANCE 8.0000% 15/05/27 REGS 396,930 397,375 0.92
EUR 300,000  SPIE SA 3.125% 22/03/24 300,500 297,000 0.69
EUR 197,000  ALTICE FRANCE 5.8750% 01/02/27 REGS 199,010 209,135 0.49
EUR 225,000  FAURECIA 2.3750% 15/06/27 225,029 208,225 0.49
EUR 200,000  ALTICE FRANCE HLDG 4.0000% 15/02/28 190,250 179,920 0.41
EUR 165,000  CROWN EURO HDGS 2.625% 30/09/24 REG 165,000 165,413 0.38
EUR 150,000  ALTICE FRANCE 3.3750% 15/01/28 REGS 150,000 144,750 0.33
EUR 146,000  REXEL SA 2.7500% 15/06/26 146,000 144,175 0.33
EUR 200,000  TEREOS FIN GP 4.125% 16/06/23 161,500 144,000 0.33
EUR 100,000  GROUPAMA SA 6% 23/01/27 227,000 120,156 0.28
EUR 200,000 LA FIN ATALIA 5.1250% 15/05/25 REGS 141,000 116,500 0.27
EUR 116,000  LOXAM SAS 3.2500% 14/01/25 116,000 105,560 0.24
EUR 100,000  QUATRIM 5.8750% 15/01/24 REGS 100,000 102,000 0.23
EUR 100,000  ORANO SA 3.1250% 20/03/23 EMTN 100,500 101,405 0.23
EUR 100,000  FAURECIA 3.1250% 15/06/26 100,000 97,250 0.22
EUR 100,000  ELIS SA 1.7500% 11/04/24 EMTN 100,000 96,250 0.22
EUR 100,000  SPIE SA 2.6250% 18/06/26 88,000 96,040 0.22
EUR 100,000  RENAULT 1.0000% 08/03/23 EMTN 92,875 95,500 0.22
EUR 100,000  LOUVRE BIDCO  4.2500% 30/09/24 REGS 97,500 91,747 0.21
EUR 100,000 ELIS SA 1.0000% 03/04/25 EMTN 100,000 90,625 0.21
EUR 150,000  VALLOUREC SA 6.3750% 15/10/23 REGS 75,750 89,880 0.21
EUR 100,000  BANIJAY GROUP 6.5000% 01/03/26 REGS 100,000 89,000 0.20
EUR 100,000  ELIS SA 1.6250% 03/04/28 EMTN 100,000 88,763 0.20
EUR 100,000  PAPREC HOLDIN 4.0000% 31/03/25 REGS 94,313 86,300 0.20
EUR 100,000  IM GROUP 6.6250% 01/03/25 REGS 100,000 83,648 0.19
EUR 100,000  VALLOUREC SA 6.6250% 15/10/22 REGS 57,000 64,000 0.15
EUR 100,000 LA FINAC ATALIAN 4% 15/05/24  REGS 81,000 58,250 0.13
EUR 100,000  VALLOUREC SA 2.2500% 30/09/24 90,750 53,845 0.12
4,287,592 4,020,452 9.26
Gt 77U 5,364,174 5,082,725 11.70
RAy
EHEFME
EUR 91,000 LANXESS AG FRN 06/12/76 90,585 94,185 0.22
90,585 94,185 0.22
RA A2 HAVRPIKME
EUR 100,000  THO VERWALTUNGS PIK 15/05/25 REGS 100,000 97,244 0.22
100,000 97,244 0.22
TEHBEEEFE
EUR 200,000  CONSUS REAL E 9.6250% 15/05/24 REGS 197,666 203,527 0.48
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EUR 200,000  CHEPLAPHARM A 3.5000% 11/02/27 REGS 177,997 196,350 0.45
EUR 150,000  TECHEM VERWAL 2.0000% 15/07/25 REGS 142,380 144,375 0.33
EUR 113,000  BLITZ 6.0000% 30/07/26 REGS 113,000 114,102 0.26
EUR 100,000  COMMERZBANK AG 7.75% 16/03/21 EMTN 102,291 104,124 0.24
EUR 109,000  THYSSENKRUPP 1.8750% 06/03/23 EMTN 105,986 102,194 0.24
EUR 100,000  HORNBACH BAUMRKT 3.2500% 25/10/26 101,250 99,549 0.23
EUR 100,000  WEPA HYGIENEP 2.8750% 15/12/27 REGS 100,000 98,940 0.23
EUR 100,000  NIDDA HEALTHC 3.5000% 30/09/24 REGS 101,500 98,590 0.23
EUR 100,000  ADLER REAL EST 1.8750% 27/04/23 98,896 97,625 0.22
EUR 100,000  ADLER REAL EST 2.1250% 06/02/24 99,283 96,625 0.22
EUR 100,000  PROGROUP 3.0000% 31/03/26 REGS 100,000 93,550 0.22
EUR 100,000  TELE COLUMBUS 3.8750% 02/05/25 REGS 91,750 91,500 0.21
EUR 100,000  DEMIRE RL ESTATE 1.8750% 15/10/24 99,407 91,385 0.21
EUR 100,000  PLATIN 1426 G 5.3750% 15/06/23 REGS 101,343 88,900 0.20
EUR 94,000  THYSSENKRUPP 2.8750% 22/02/24 EMTN 93,764 88,360 0.20
EUR 100,000  SAFARI HOLDIN 5.3750% 30/11/22 REGS 100,000 82,000 0.19
EUR 100,000  CBR FASHION F 5.1250% 01/10/22 REGS 84,750 79,911 0.18
EUR 63,000  THYSSENKRUPP 1.3750% 03/03/22 54,296 60,824 0.14
EUR 21,000  THYSSENKRUPP 2.7500% 08/03/21 EMTN 20,371 20,841 0.05
EUR 14,000  K+S AG 4.1250% 06/12/21 13,003 13,567 0.03
EUR 125,000  SENVION HLDG  3.875% 25/10/22 REGS 101,048 3,750 0.01
2,199,981 2,070,589 4.77
GEti Ry 2,390,566 2,262,018 5.21
TAILTUR
EiE i E(EE S FIE)
EUR 250,000  JAMES HARDIE  3.6250% 01/10/26 REGS 249,701 248,876 0.57
EUR 132,000  EIRCOM FINANCE 3.5000% 15/05/26 135,263 134,714 0.31
GBP 100,000  VIRGIN MEDIA REC 5.5% 15/09/24 REGS 115,954 112,071 0.26
GBP 100,000  ARDAGH PKG FI 4.7500% 15/07/27 REGS 109,340 107,126 0.25
EUR 100,000  SMURFIT KAPPA AQ 2.8750% 15/01/26 100,000 103,250 0.24
EUR 100,000  SMURFIT KAPPA 2.375% 01/02/24 REGS 100,000 102,515 0.24
EUR 100,000  ARDAGH PKG FIN 2.75% 15/03/24 REGS 100,000 100,528 0.23
EUR 100,000  EIRCOM FINANCE 2.6250% 15/02/27 100,000 97,630 0.22
EUR 100,000  ARDAGH PKG FI 2.1250% 15/08/26 REGS 100,000 97,153 0.22
EUR 100,000  SMURFIT KAPPA 1.5000% 15/09/27 100,000 95,500 0.22
EUR 100,000  EUROPCAR GROU 4.1250% 15/11/24 REGS 54,750 64,383 0.15
1,265,008 1,263,746 2.91
Bt TANTUR 1,265,008 1,263,746 2.91
E&7-]
EiE i EEE S FIE)
EUR 100,000  PLAYTECH PLC 3.7500% 12/10/23 100,000 98,000 0.23
100,000 98,000 0.23
Gati~r 100,000 98,000 0.23
EEUbd
EEEFIE
EUR 200,000  UNIONE DI BANCHE FRN 04/03/29 EMTN 227,500 210,410 0.47
EUR 200,000  UNICREDIT SPA FRN 03/01/27 EMTN 207,698 202,180 0.47
EUR 200,000  UNICREDIT SPA FRN 23/09/29 EMTN 178,000 177,500 0.41
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EUR 200,000  UNICREDIT SPA FRN 15/01/32 173,000 176,020 0.41
EUR 22,000  ENEL SPA FRN 10/01/74 23,705 24,284 0.06
809,903 790,394 1.82
EiE s EEE S FE
EUR 350,000  INTESA SANPAO 2.8550% 23/04/25 EMTN 331,110 355,663 0.83
EUR 325,000  TELECOM ITALI 2.3750% 12/10/27 EMTN 323,284 313,235 0.72
EUR 250,000  INTESA SANPAO 3.9280% 15/09/26 EMTN 278,849 263,836 0.61
EUR 225,000  TIM S.P.A. 4.0000% 11/04/24 EMTN 238,499 234,720 0.54
EUR 200,000  ATLANTIA SPA 1.8750% 13/07/27 EMTN 180,250 189,436 0.44
EUR 200,000  REKEEP SPA 9.0000% 15/06/22 REGS 185,813 187,038 0.43
EUR 150,000  TELECOM ITALIA SPA 5.25% 10/02/22 163,725 158,040 0.36
EUR 175,000  ASR MEDIA 5.1250% 01/08/24 REGS 180,250 146,969 0.34
EUR 150,000  JUVENTUS 3.3750% 19/02/24 149,154 143,245 0.33
EUR 101,000 ROSSINI SARL 6.7500% 30/10/25 REGS 101,000 108,070 0.25
EUR 100,000  TELECOM ITALIA SPA 3.625% 25/5/26 E 100,000 103,754 0.24
EUR 100,000  LKQ ITALIA BONDCO 3.875% 01/04/24 R 100,000 103,234 0.24
EUR 100,000  FINMEC FNCE S 4.5000% 19/01/21 EMTN 100,667 101,904 0.23
EUR 100,000  TELECOM ITALI 2.7500% 15/04/25 EMTN 99,320 99,752 0.23
EUR 100,000  AUTOSTRADE ITALIA 1.125% 04/11/21 E 98,970 97,770 0.23
EUR 100,000  NEXI 1.7500% 31/10/24 100,000 97,379 0.22
EUR 104,000  INTL DESIGN G 6.5000% 15/11/25 REGS 104,000 92,560 0.21
EUR 76,000  LEONARDO FINMECCA 4.875% 24/03/25 E 90,725 84,191 0.19
EUR 50,000  AUTOSTRADE PE 4.3750% 16/09/25 EMTN 51,875 53,512 0.12
EUR 37,000  AUTOSTRADE PER 1.6250% 12/06/23 MTN 36,213 35,533 0.08
GBP 14,000  AUTOSTRADE PE 6.2500% 09/06/22 EMTN 16,178 15,613 0.04
EUR 400,000  WASTE ITALIA 10.5% 15/11/19  REGS 346,351 2,000 0.00
3,376,233 2,987,454 6.88
ARt AXUT 4,186,136 3,777,848 8.70
=EN
EiE s EEE S FE)
EUR 353,000  SOFTBANK GRP COR 5.0000% 15/04/28 336,368 368,707 0.85
EUR 225,000  SOFTBANK GRP COR 3.1250% 19/09/25 226,406 219,870 0.51
562,774 588,577 1.36
GEtBA 562,774 588,577 1.36
Tr—U—
RA A2 DAV RPIKE
EUR 200,000  LHC THREE PLC PIK 15/08/24 REGS 199,400 200,200 0.46
199,400 200,200 0.46
TEHBEEEFE
GBP 200,000  ASTON MARTIN CAP 5.75% 15/04/22 REG 213,036 175,326 0.40
EUR 200,000  ADIENT GLB HDGS 3.5% 15/08/24 REGS 169,000 172,000 0.40
GBP 150,000  AA BOND CO LTD 5.5% 31/07/22  REGS 159,922 132,993 0.31
GBP 100,000  BAA SH PLC 3.8750% 01/03/27 117,624 98,671 0.23
EUR 130,000  AVIS BUDGET F 4.7500% 30/01/26 REGS 130,000 91,928 0.21
789,582 670,918 1.55
Bt Vy—y— 988,982 871,118 2.01
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o ING
EENEFE
EUR 275,000  GARFUNKELUX HOLD FRN 01/09/23 REGS 271,781 229,214 0.52
EUR 200,000  AROUNDTOWN SA FRN 17/01/68 201,675 180,920 0.42
EUR 100,000  HOLCIM FINANCE L FRN 05/07/69 99,412 99,134 0.23
572,868 509,268 1.17
ZDitufES
EUR 200,000  SUMMER BC HOL 9.2500% 31/10/27 REGS 187,982 134,741 0.31
EUR 100,000  KLEOPATRA HLDS PIK 30/06/23 REGS 87,313 54,973 0.13
EUR 100,000  GALAPAGOS SA 5.3750% 15/06/21 REGS 9,925 106 0.00
285,220 189,820 0.44

RA A2 DAV RPIKE

EUR 230,000  ARD FINANCE SA PIK 30/06/27 REGS 231,875 217,350 0.50
EUR 125,000  HERCULE DEBTCO PIK 30/06/24 REGS 121,335 115,500 0.27
EUR 107,530  MANGROVE LUXC 7.7750% 09/10/25 REGS 89,325 100,014 0.23
EUR 100,000  LHMC FINCO 2 PIK 02/10/25 REGS 100,000 52,574 0.12
542,535 485,438 1.12
TEHBEEEFE
EUR 353,000  TELECOM ITALIA FIN 7.75% 24/1/33 EM 502,613 479,687 1.11
EUR 421,000  ALTICE FINANC 3.0000% 15/01/28 REGS 410,500 395,740 0.91
EUR 300,000  ALTICE FINCO  4.7500% 15/01/28 REGS 278,875 267,450 0.62
EUR 200,000  MOTION FINCO 7.0000% 15/05/25 REGS 202,100 207,500 0.48
EUR 225,000  GARFUNKELUX HOLDCO 7.5% 1/8/22 REGS 228,656 204,365 0.47
EUR 200,000  CONTOURGLOB P 4.1250% 01/08/25 REGS 211,834 200,974 0.46
EUR 200,000  CIRSA FINANCE 4.7500% 22/05/25 REGS 200,375 176,000 0.41
EUR 200,000  SWISSPORT FIN 5.2500% 15/08/24 REGS 200,000 153,000 0.35
EUR 100,000  TELENET FIN L 3.5000% 01/03/28 REGS 101,238 102,880 0.24
EUR 100,000  MYTILINEOS FIN 2.5000% 01/12/24 100,000 97,725 0.22
EUR 100,000  MATTERHORN TE 3.1250% 15/09/26 REGS 100,000 97,470 0.22
EUR 100,000  MONITCHEM HOL 9.5000% 15/09/26 REGS 97,552 96,450 0.22
EUR 100,000  ALTICE FINANC 2.2500% 15/01/25 REGS 100,000 95,500 0.22
EUR 100,000  ARAMARK INT FIN 3.125% 01/04/25 REG 100,000 94,222 0.22
EUR 100,000  LSF10 WOLVERI 5.0000% 15/03/24 REGS 100,000 92,854 0.21
EUR 200,000  CODERE FIN 2 LUX 6.75% 1/11/21 REGs 181,950 92,435 0.21
EUR 100,000  LINCOLN FIN 3.6250% 01/04/24 REGS 100,000 90,875 0.21
EUR 100,000  CIRSA FINANCE 6.2500% 20/12/23 REGS 97,749 90,500 0.21
EUR 100,000  ARENA LUX FIN 1.8750% 01/02/28 REGS 100,000 90,180 0.21
GBP 100,000  AMIGO LUXEMBO 7.6250% 15/01/24 REGS 119,940 82,029 0.19
EUR 100,000  GARRET SRL / 5.1250% 15/10/26 REGS 94,300 65,486 0.15
EUR 200,000  TAKKO LUX 2 S 5.3750% 15/11/23 REGS 179,825 58,000 0.13
EUR 100,000  INTRALOT CAPI 5.2500% 15/09/24 REGS 66,444 21,230 0.05
EUR 125,000  SWISSPORT FIN 9.0000% 15/02/25 REGS 22,500 8,750 0.02
3,896,451 3,361,302 7.74
Hitrrwr Ty 5,297,074 4,545,828 10.47
Ao
EEEFIE
EUR 150,000  PETROLEOS MEXICA FRN 24/08/23 121,125 129,450 0.30
121,125 129,450 0.30
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TEHBEEEFE
EUR 400,000  PETROLEOS MEX 4.7500% 26/02/29 10.7 298,900 343,744 0.79
EUR 325,000  CEMEX SAB 3.1250% 19/03/26 REGS 331,730 292,162 0.67
EUR 200,000  PETROLEOS MEX 4.8750% 21/02/28 EMTN 155,725 176,000 0.41
EUR 200,000  PETROLEOS MEX 2.7500% 21/04/27 EMTN 144,625 161,788 0.37
uUsb 131,000  PETROLEOS MEXIC 6.5000% 23/01/29 WI 94,536 101,473 0.23
EUR 100,000  PETROLEOS MEX 2.5% 21/08/21  EMTN 95,100 96,750 0.22
uUsb 123,000  PETROLEOS MEXIC 5.3500% 12/02/28 WI 84,886 91,399 0.21
EUR 100,000  CREDITO REAL  5.0000% 01/02/27 REGS 104,375 76,850 0.18
1,309,877 1,340,166 3.08
GEti AT 2 1,431,002 1,469,616 3.38
rI05
EHEFME
EUR 300,000  TELEFONICA EUROP FRN 22/09/67 . 307,736 299,940 0.68
EUR 121,000  TENNET HOLDING FRN 31/12/49 120,967 125,616 0.29
EUR 100,000  REPSOL INTL FIN 4.5% 25/03/75 108,750 104,000 0.24
EUR 225,000  HEMA BONDCO I FRN 15/07/22 REGS 149,538 103,343 0.24
EUR 100,000  TELEFONICA EUROP FRN 14/03/2168 100,000 103,168 0.24
EUR 100,000  TELEFONICA EUROPE BV FRN 29/12/49 100,000 100,225 0.23
EUR 100,000  KONINKLIJKE KPN FRN 08/02/68 99,389 94,771 0.22
EUR 100,000  UNITED GROUP FRN 15/02/26 REGS 100,000 94,068 0.22
1,086,380 1,025,131 2.36
ZDiufES
EUR 77,000  BOATS INVEST 11% PIK 31/03/17 EMTN 93,197 64,799 0.15
93,197 64,799 0.15

RA A2 DAV RPIKE

EUR 200,000 SUMMER BIDCO PIK 15/11/25 REGS 211,000 190,987 0.44

211,000 190,987 0.44

TEREEEFR

EUR 470,000 TEVA PHARM FNC 1.8750% 31/03/27 383,867 407,960 0.93
EUR 350,000 OCI NV 3.1250% 01/11/24 REGS 354,687 343,000 0.78
EUR 300,000 UPC HOLDING B 3.8750% 15/06/29 REGS 306,565 278,658 0.63
EUR 275,000 ENERGIZER G 4.6250% 15/07/26 REGS 271,000 277,750 0.64
EUR 225,000 ZIGGO 3.3750% 28/02/30 REGS 225,000 213,300 0.49
EUR 200,000 INTERTRUST G 3.3750% 15/11/25 REGS 200,250 199,520 0.46
EUR 200,000 SCHAEFFLER FIN 3.25% 15/05/25 REGS 196,250 198,500 0.46
EUR 207,000 Q-PARK HOLDIN 2.0000% 01/03/27 REGS 207,000 194,760 0.45
EUR 200,000 UNITED GROUP 3.6250% 15/02/28 REGS 197,375 187,196 0.43
EUR 200,000 ASHLAND SERVI 2.0000% 30/01/28 REGS 200,250 186,050 0.43
EUR 300,000 EAGLE INT/RUY 5.3750% 01/05/23 REGS 282,150 172,050 0.40
EUR 179,000 TEVA PHARM FNC NL 1.125% 15/10/24 146,745 160,420 0.37
EUR 150,000 AXALTA COATING S 3.75% 15/1/25 REGS 150,000 145,500 0.33
EUR 118,000 LKQ EURO BV 3.6250% 01/04/26 REGS 118,000 119,180 0.27
GBP 100,000 PETROBRAS INTL 6.25% 14/12/26 ENT 128,104 113,100 0.26
EUR 125,000 TEVA PHARM FNC 1.625% 15/10/28 101,571 102,638 0.24
EUR 100,000 PFF TELECOM G 3.5000% 20/05/24 EMTN 99,634 102,481 0.24
EUR 100,000 DARLING GLBL  3.6250% 15/05/26 REGS 101,313 101,016 0.23
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EUR 100,000  VZ VENDOR 2.5000% 31/01/24 100,000 98,606 0.23
EUR 100,000  OI EUROPEAN GRP 3.125% 15/11/24 REG 99,625 98,500 0.23
EUR 100,000  ZIGGO BV 2.8750% 15/01/30 REGS 100,000 98,000 0.23
EUR 100,000  TRIVIUM PACK  3.7500% 15/08/26 REGS 100,000 97,950 0.23
EUR 100,000  PPF ARENA 1 B 2.1250% 31/01/25 EMTN 99,638 97,242 0.22
EUR 100,000 Ol EUROPEAN G 2.8750% 15/02/25 REGS 100,000 96,750 0.22
EUR 100,000  Q-PARK HOLDIN 1.5000% 01/03/25 REGS 100,000 94,750 0.22
EUR 100,000  UNITED GROUP 3.1250% 15/02/26 REGS 100,000 94,675 0.22
EUR 100,000  TEVA PHARM ENC NL 11 1.25% 31/03/23 88,249 94,388 0.22
EUR 100,000  CONSTELLIUM N 4.2500% 15/02/26 REGS 100,000 93,060 0.21
EUR 100,000  ZF EUROPE 2.0000% 23/02/26 89,375 91,000 0.21
EUR 100,000  ZF EUROPE 2.5000% 23/10/27 88,000 90,871 0.21
EUR 200,000  SELECTA GROUP 5.8750% 01/02/24 REGS 96,125 74,666 0.17
4,930,773 4,723,537 10.86
HatiA Ty 6,321,350 6,004,454 13.81
JILyT—
EiE i EEE S FIE)
EUR 200,000  NASSA TOPCO AS 2.875% 06/04/17 RegS 208,000 179,902 0.41
208,000 179,902 0.41
Bty z— 208,000 179,902 0.41
NFY
EiEEEE S FE
EUR 100,000  CARNIVAL CORP 1.8750% 07/11/22 69,125 75,748 0.17
69,125 75,748 0.17
At~ 69,125 75,748 0.17
RILEAHIL
EHEFME
EUR 100,000  EDP SA FRN 20/07/80 99,744 91,500 0.21
99,744 91,500 0.21
TEHBEEEFE
EUR 200,000  TAP SA 5.6250% 02/12/24 REGS 199,213 110,019 0.26
EUR 200,000  BANCO ESPIRITO 4% 21/01/19 EMTN 202,125 32,000 0.07
EUR 200,000  BANCO ESPIRITO 2.625% 08/05/17 193,500 32,000 0.07
594,838 174,019 0.40
BEF RNV 694,582 265,519 0.61
L—3=7
TEHBEEEHE
EUR 200,000  RCS & RDS SA 3.2500% 05/02/28 REGS 200,000 192,100 0.45
EUR 100,000  RCS & RDS SA 2.5000% 05/02/25 REGS 100,000 97,500 0.22
300,000 289,600 0.67
Gt —~v=7 300,000 289,600 0.67
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B
hir

SUAR—IL
RA A2 DAV RPIKE

EUR 275,000  MULHACEN PTE LTD PIK 01/08/23 REGS 199,625 103,508 0.24
199,625 103,508 0.24
Gt R 199,625 103,508 0.24
ARAY
EEEFIE
EUR 200,000  CAIXABANK FRN 13/09/67 210,401 197,001 0.46
EUR 200,000  BANKIA FRN 15/02/29 EMTN 200,250 193,255 0.45
EUR 200,000  BANCO BILBAO VIZ FRN 24/12/68 . 199,000 192,436 0.44
EUR 200,000  BANKIA FRN 18/10/68 199,200 179,062 0.41
EUR 100,000  BANKIA SA FRN 15/03/27 99,454 98,837 0.23
908,305 860,591 1.99
ZDitufESH
EUR 100,000  NH HOTEL GROUP SA 3.75% 1/10/23 REG 79,894 79,930 0.18
79,894 79,930 0.18
EiE i E(E E £ FE)
EUR 300,000  TASTY BONDCO 6.2500% 15/05/26 REGS 284,560 247,643 0.56
EUR 200,000  CELLNEX TELECOM 1.0000% 20/04/27 186,686 186,598 0.43
EUR 125,000  GRIFOLS SA 3.2% 01/05/25  REGS 124,561 125,728 0.29
EUR 100,000  GRIFOLS SA 2.2500% 15/11/27 REGS 100,000 98,000 0.23
695,807 657,969 1.51
BRf A 1,684,006 1,598,490 3.68
AYI—F
EEEFIE
EUR 100,000  AKELIUS RESIDENT FRN 05/10/78 99,654 99,437 0.23
99,654 99,437 0.23
EiE i EEE S FIE
EUR 115,000  INTRUM AB 3.5000% 15/07/26 REGS 115,000 99,015 0.23
EUR 100,000  VOLVO CAR AB 2.0000% 24/01/25 EMTN 99,996 94,896 0.22
214,996 193,911 0.45
Gt AV z—F 314,650 293,348 0.68
AR
EHEFME
EUR 149,000  CREDIT SUISSE FRN 18/09/25 160,831 150,865 0.35
EUR 100,000  UBS AG FRN 12/02/26 99,407 101,885 0.23
260,238 252,750 0.58
GEti AR 260,238 252,750 0.58
AFYR
EEEFIE
EUR 475,000  VODAFONE GROUP FRN 03/01/79 496,168 476,425 1.09
EUR 250,000  BARCLAYS PLC FRN 15/03/69 270,000 250,625 0.57
usb 230,000  ROYAL BK SCOTLAND FRN 29/12/49 206,260 215,107 0.50
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e gk i F4ikEd I Al A HIALEER(%)
GBP 100,000  LLOYDS BANK FRN 29/01/49 ~ EMTn 156,844 189,752 0.44
EUR 100,000  VODAFONE GROUP FRN 03/10/78 113,550 106,750 0.25
USD 100,000  VODAFONE GROUP FRN 04/04/79 98,560 104,793 0.24
1,341,382 1,343,452 3.09

Z Dt fES

GBP 125,000 VIRGIN MEDIA SEC 6.25% 28/3/29 REGS 141,523 130,358 0.30
141,523 130,358 0.30

RA A2 DAV RPIKE

UsD 174,287  ENQUEST PLC PIK 7% 15/04/22 ~ EMTN 116,094 84,801 0.20
116,094 84,801 0.20

RATYITTYT/E AR
GBP 175,000 VIRGIN MEDIA SEC STUP 15/01/25 REGS 205,267 207,299 0.48
GBP 100,000  CO-OPERATIVE GP STUP 6.25% 08/07/26 140,981 123,296 0.28
346,248 330,595 0.76

TEHBEEEFE

GBP 300,000  TALKTALK TELECOM 3.8750% 20/02/25 350,079 329,902 0.76
GBP 225,000  WILLIAM HILL 4.875% 07/09/23 269,431 243,776 0.56
EUR 207,000  INEOS FINANCE 2.8750% 01/05/26 REGS 194,625 200,345 0.46
EUR 200,000  ALGECO SCOTSM 6.5000% 15/02/23 REGS 199,671 188,600 0.43
EUR 200,000  INTL GAME TEC 2.3750% 15/04/28 REGS 200,200 174,017 0.40
GBP 150,000  IRON MOUNTAIN 3.8750% 15/11/25 REGS 169,984 156,323 0.36
GBP 146,000  JAGUAR LAND ROV 3.875% 01/3/23 REGS 188,212 130,003 0.30
GBP 200,000  TWINKLE PIZZA 6.6250% 01/08/21 REGS 215,001 128,208 0.30
GBP 125,000  SHOP DIRECT 7.7500% 15/11/22 REGS 141,092 126,224 0.29
EUR 113,000  VIRGIN MEDIA FIN 4.5% 15/01/25 REGs 113,000 115,000 0.26
GBP 100,000  MARKS & SPENC 4.7500% 12/06/25 EMTN 115,846 112,630 0.26
GBP 100,000  VIRGIN MEDIA SEC 4.875% 15/1/27 REG 121,955 111,785 0.26
GBP 100,000  PINEWOOD FINA 3.2500% 30/09/25 REGS 111,802 110,010 0.25
GBP 100,000  GKN HOLDINGS  3.3750% 12/05/32 EMTN 113,019 107,675 0.25
GBP 100,000  FCE BANK PLC 2.727% 03/06/22  EMTN 107,768 103,903 0.24
EUR 100,000  SYNLAB UNSEC BD 8.25% 01/07/23 REGS 100,000 101,500 0.23
GBP 100,000  GARFUNKELUX HOLDCO 8.5% 01/11/22 RE 134,206 99,869 0.23
EUR 100,000  INTL GAME 4.75% 15/02/23 REGS 86,000 98,750 0.23
EUR 100,000  FCE BANK PLC 1.66% 11/02/21  EMTN 94,875 97,550 0.22
Usb 100,000  ROYAL BK SCOTLAND 5.125% 28/05/24 93,588 96,732 0.22
GBP 100,000  ARROW GLOBAL FIN 5.125% 15/09/24 RE 117,901 95,629 0.22
EUR 100,000  EG GLOBAL 3.6250% 07/02/24 REGS 95,500 94,090 0.22
EUR 100,000  INTL GAME TEC 3.5000% 15/07/24 REGS 100,000 93,407 0.22
GBP 100,000  GARFUNKELUX 11.0000% 01/11/23 REGS 96,940 91,835 0.21
GBP 100,000  PINNACLE BIDC 6.3750% 15/02/25 REGS 112,516 91,565 0.21
EUR 100,000  VICTORIA PLC 5.2500% 15/07/24 REGS 100,000 85,424 0.20
GBP 100,000  NEMEAN BONDCO 7.375% 01/02/24 REGS 83,818 84,322 0.19
GBP 100,000  MATALAN FINAN 6.7500% 31/01/23 REGS 113,319 64,471 0.15
GBP 100,000  YELL BONDCO 8.5000% 02/05/23 REGS 114,210 41,488 0.10
GBP 30,000  ARDONAGH MIDC 8.3750% 15/07/23 REGS 32,510 31,441 0.07
GBP 100,000  MATALAN FINAN 9.5000% 31/01/24 REGS 113,319 28,847 0.07
4,200,387 3,635,321 8.37
Gt AFVR 6,145,634 5,524,527 12.72
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BES FAEAEY EALES Hfs Al AT 448 FAA LR (%)
TA)h
EiE i E(EE £ FIE)
EUR 400,000  SPECTRUM BRANDS INC 4% 01/10/26 REG 400,951 375,399 0.86
EUR 336,000  NETFLIX INC 3.8750% 15/11/29 REGS 338,886 352,799 0.81
EUR 245,000  REFINITIV US 4.5000% 15/05/26 REGS 253,500 256,514 0.59
EUR 230,000  QUINTILES IMS 3.25% 15/03/25  REGS 234,254 232,299 0.53
EUR 225,000  SILGAN HOLDIN 2.2500% 01/06/28 REGS 227,000 219,375 0.51
GBP 200,000  MPT OP PTNR/FINL 2.5500% 05/12/23 233,449 219,308 0.50
EUR 222,000  UGIINTL LLC 3.2500% 01/11/25 REGS 223,325 210,456 0.48
EUR 220,000  CATALENT PHAR 2.3750% 01/03/28 REGS 220,000 207,491 0.48
EUR 200,000  AVANTOR INC 4.7500% 01/10/24 REGS 201,625 206,780 0.48
EUR 200,000  BALL CORP 0.8750% 15/03/24 181,500 194,250 0.45
EUR 225,000  SCIENTIFIC GA 3.3750% 15/02/26 REGS 226,235 191,903 0.44
EUR 175,000  REFINITIV US 6.8750% 15/11/26 REGS 198,406 187,219 0.43
EUR 140,000  BALL CORP 4.375% 15/12/23 140,000 152,229 0.35
EUR 130,000  SILGAN HOLDINGS 3.2500% 15/03/25 WI 132,296 130,813 0.30
EUR 135,000 IQVIA INC 2.2500% 15/01/28 REGS 135,000 130,275 0.30
EUR 175,000  SCIENTIFIC GA 5.5000% 15/02/26 REGS 175,000 127,750 0.29
EUR 120,000  NETFLIX INC 3.6250% 15/05/27 REGS 122,182 127,500 0.29
GBP 100,000  HJ HEINZ 4.125% 01/07/27 130,010 115,410 0.27
EUR 125,000  STANDARD INDS 2.2500% 21/11/26 REGS 125,000 109,343 0.25
EUR 100,000 NETFLIX INC 3.0000% 15/06/25 REGS 100,000 103,379 0.24
EUR 100,000  NETFLIX INC 3.6250% 15/06/30 REGS 106,250 103,250 0.24
EUR 100,000  BOXER PARENT  6.5000% 02/10/25 REGS 100,000 102,465 0.24
EUR 100,000  COGENT COMMUN 4.3750% 30/06/24 REGS 91,000 99,988 0.23
EUR 100,000  KRAFT HEINZ 2.25% 25/05/28 104,720 98,014 0.23
EUR 100,000  KRATON POLYME 5.2500% 15/05/26 REGS 102,703 98,000 0.23
GBP 100,000  FORD MOTOR CR 4.5350% 06/03/25 EMTN 98,112 96,017 0.22
EUR 100,000  BERRY GLOBAL 1.0000% 15/01/25 REGS 100,000 96,010 0.22
EUR 100,000  BWAY HOLDING  4.7500% 15/04/24 REGS 103,480 95,982 0.22
EUR 100,000  BERRY GLOBAL 1.5000% 15/01/27 REGS 100,000 95,300 0.22
EUR 100,000  FORD MOTOR CR 3.0210% 06/03/24 EMTN 89,000 94,525 0.22
EUR 100,000  FORD MOTOR CRED 1.5140% 17/02/23 81,500 93,270 0.21
EUR 100,000  FORD MOTOR CRED 2.3300% 25/11/25 81,750 87,975 0.20
EUR 100,000  FORD MOTOR CRED 2.3860% 17/02/26 83,625 87,895 0.20
EUR 100,000  CHEMOURS CO 4.0000% 15/05/26 95,250 85,500 0.20
Usb 41,000  FORD MOTOR CO 9.0000% 22/04/25 37,708 39,144 0.09
UsD 41,000  FORD MOTOR CO 8.5000% 21/04/23 37,708 38,395 0.09
uUsb 14,000  CATALENT PHAR 5.0000% 15/07/27 144A 12,303 12,957 0.03
Usb 13,000  ADIENT US LLC 9.0000% 15/04/25 144A 12,376 12,529 0.03
5,436,104 5,287,708 12.17
Gt T AUD 5,436,104 5,287,708 12.17
HAEESS 44,475,803 40,963,211 94.30

DS (T T B e TET,
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LS INTF R —Tr— R TPV RN =M\ A - A — LR RV KFC/FD

W ERIC B DR
20204F5 H 31 A BUE
EABHR, JCANEAR, ZGIEN L 2 IZZT)

202045 A 31 HHITE. 7 7 VU RIZLL R DRV FE A E 2R Je P LK 2 LT S E AR eI LR KIFFC Y T AD~y Y BT

Aoz,

[N [N FeHLEE FeHIeH it H REHBER(=—1)
EUR 153,583 GBP 137,200 20204£6 A4 22 H 1,396
GBP 205 EUR 230 2020456 H22 H 2)
GBP 316 EUR 353 20204F6 H22H (3
GBP 377 EUR 422 20204£:6 H22H 4
JPY 19,414,585 EUR 163,355 20204E6 H 22 A (263)
EUR 4,117 JPY 477,179 20204£6 A4 22 H 109
EUR 3,444 JPY 399,211 20204£6 4220 91
EUR 2,243 JPY 260,018 20204E6 H22 A 59
JPY 161,333,883 EUR 1,391,904 20204£6 422 H (36,613)

(35,230)
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BRI —CUJEH 77> FID GEREBEKRERER)

K4 ~- ~ » ==
BRHIT—2 0@% 772 FFD GEREERERER)
fohe Sl
BE158HA~%E 16341 (2020&F12A 8 H~2021%6 A 7 BH)
sz ~ N
OLT77Y FDEHA
o o | —
& 5 ¥ R | 20071011 H LB, EERE LET.
BRI<—SVTBEF—T7 R (UT RF—T7 R EVWVET, ) SHTIE~DBREZRL T, T & L THEROBF.
E A A & | BUFHRE. 3 LEREORTT HES (UT THERES) EOWET, ) ITREL, BKEDA VALT AV ORRLEAMED
BEENZCLEZENE L TEREZTVET, FEMAANEGETEEICOVWTE, FAL LTHABEAY DETVERA,
BNIX—SVIEHI7 VR [ RY—T 7V FERAFEFERENR L LET 4B NHEFICEERETIHEELHYET.
EGRENSE | ¥ — 3 5 vk FEEESE FTERENZLE LET, 4b EESESENFHEEOBHCEFEROMEIEST 2
HREFETD) VI EFICRETLIEELHYES,
rmasE | BRIV  TRBT7 YR | AR CEE~ ORARERE CBHEERT E A,
= ~ ¥ — 7 7 v F|AEECEE~ORBIDIGHEERTECA.
5 B 5 & BREFC, RAIE LTHF  BATRBFZROCRESBETVEY, 2L BEMBKEFICL > TEIRERFNTLERD
BENHYET, BEBRODEAICOVTIE. HICHBERTT, TAMILA—DERETVET,
OmiL30Hi D EFRELE
E3 i i w]~ v T~ = 7. e | gt |4 -
; - = — i 7% | i M &' PE
4 . A 1y 1y P o e o 5
® 5 Poomm |BO% 20 . & LY T LR i
5] 5] % % % % EVE
13431 (201941 H 7 A) 11,717 44 A 2.0 179.72 A 1.9 91.7 6.3 18, 530
13581 (201942 H 7 H) 12,310 45 5.4 188. 95 5.1 94.3 3.2 19,219
136351 (201943 H 7 H) 12, 415 41 1.2 191. 68 1.4 92.9 4.6 19, 276
13741 (201954 H 8 A) 12, 592 45 1.8 195. 02 1.7 96.4 2.5 19, 310
1381 (201955 H 7 ) 12, 499 25 A 0.5 194. 03 A 0.5 93.3 AT.5 19, 117
1393 (2019%£ 6 H 7 H) 12, 330 47 A 1.0 192. 92 A 0.6 94. 7 AO0. 3 18,614
14081 (20194 7 H 8 H) 12, 664 43 3.1 198. 02 2.6 94. 4 1.0 19, 117
141381 (20194 8 H 7 H) 12, 337 43 A 2.2 194. 37 A 1.8 94. 4 AN 18,312
142151 (20194 9 H 9 H) 12, 520 43 1.8 198. 50 2.1 92.5 3.0 18, 495
14331 (20195105 7 ) 12, 371 34 A 0.9 196. 99 A 0.8 91.6 3.6 18, 194
14431 (2019511 H 7 ) 12, 607 43 2.3 200. 35 1.7 93.8 3.2 18, 357
1453 (20194E12H 9 H) 12, 544 41 A 0.2 200. 04 A 0.2 92. 7 4.5 18, 229
146341 (20204E 1 H 7 H) 12, 759 40 2.0 203. 53 1.7 95. 1 0.5 18,518
14781 (20204E 2 H 7 H) 13, 100 42 3.0 209. 87 3.1 95.5 O 18, 808
14831 (20204 3 1 9 H) 12, 142 39 A 7.0 195. 75 A 6.7 95.5 0.3 17, 257
1491 (2020544 H 7 ) 10, 950 37 A 9.5 178.97 A 8.6 92. 1 5.9 15, 080
15031 (202055 H 7 A) 11, 056 32 1.3 180. 76 1.0 90. 5 6.1 15,513
15134 (202046 H 8 H) 12,217 39 10.9 199. 79 10. 5 93. 0 1.2 17,201
15241 (20204 7 H 7 H) 12, 154 38 A 0.2 200. 06 0.1 92.5 3.9 17, 106
15331 (20204E 8 H 7 H) 12, 367 26 2.0 203. 87 1.9 94.9 4.6 17, 081
154151 (202049 H 7 H) 12, 449 33 0.9 205. 20 0.7 93.7 3.3 17,148
1551 (20204104 7 A) 12, 051 50 A 2.8 199. 74 A 2.7 92.4 5.4 16, 554
1561 (2020511 H 9 A) 11,993 32 A 0.2 198. 56 A 0.6 92.4 3.9 16, 522
1573 (20204120 7 H) 12, 380 26 3.4 204. 16 2.8 94. 3 0.7 17, 027
1588 (20214E 1 H 7 H) 12, 309 36 A 0.3 202. 92 A 0.6 93.0 2.6 16, 644
1593 (20214E 2 7 8 [) 12, 546 31 2.2 208. 04 2.5 93.6 N4 4 16, 963
1604 (202143 A 8 H) 12, 335 28 A 1.5 205. 31 A 1.3 93.7 3.8 16, 629
1614 (202144 A 7 H) 12,512 31 1.7 209. 12 1.9 90. 5 5.9 16, 904
1623 (20214 5 A 7 H) 12, 599 44 1.0 211.23 1.0 92. 6 8.5 9, 320
16331 (20214E6 H 7 H) 12, 730 31 1.3 213.99 1.3 91.8 8.3 9, 375

sk SEHEAITAR OO B T8 I 23 BL AR

*é77w4\i?ﬂ“f7f/hfﬁmﬁkniﬁYUT\

MERFEALER ) MR e ) (XFEIREZTM L TR0 £7,

KAEF I E VTR R —FE 0 R TLER,

kN Fv—7 (=
(EMBI) Global (US$-~_—2R) %% &0z,

e GETES

*JPENAH Y s =TT
LLCAAR L TWD, =v—Y 7 -

(HAT) J. P. M

=y bR R ATy R S u—r3 )L (MR —2R) ) X, JP Morgan Emerging Market Bond Index
BOWTHBRHE L= b 0T, 2ok, BT H - T, EMEMAE~O B A B8 LT, =3Bl B Oz
PRV — b G E S RME) TR L TRY £9, @EREZ100& LTHREEL TVET, )

=Xy bR R AT v A Za—s3L (JPMorgan Emerging Market Bond Index (EMBI) Global) X, J.P.Morgan Securities
=y MEEMRL LicA VT v 7 ATH Y ZOE S X OMBOMERIZFREIRE L E T,

JPEAH Y « 2~ =TT -
Bl

organ Securities LLC, 7 /L—A/X—7"
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BHIT—CUJE% 77 2 FFD GEREBEIRERER)

OB EpEith DEAEMEE & HRFDHERS

S— A T F W@~ > 7 - = IR FE 7
v £ R | - L | 1= 1=

T S SR B % & B % E|M A KRk K E

0B ] % % % %

20204F12H 7 H 12, 380 — 204. 16 — 94.3 0.7

#1584 12H K 12, 444 0.5 205. 05 0.4 92.8 2.3
ERES)

20211 H7H 12, 345 A0.3 202.92 A0.6 93.0 2.6
VI

202141 H 7 H 12,309 - 202.92 - 93.0 2.6

#1594 1HK 12,373 0.5 204. 97 1.0 93.5 A 5.1
CINES

202142 4 8 H 12, 577 2.2 208. 04 2.5 93.6 A 4.4
@

2021%F2 A 8 H 12, 546 — 208. 04 — 93.6 A 4.4

#1604 2HARK 12,275 N2.2 203. 61 A2.1 94. 4 A 5.8
CRES)

202143 H 8 H 12, 363 AL.5 205. 31 AL.3 93.7 3.8
VI

202143 H 8 H 12,335 - 205. 31 - 93.7 3.8

#1613 3 AR 12,536 1.6 208. 83 1.7 90.0 6.0
CES

20214E4 4 7 H 12, 543 1.7 209. 12 1.9 90.5 5.9
o

202144 A 7H 12,512 — 209.12 — 90.5 5.9

#1624 EES 12,553 0.3 209. 52 0.2 92.3 8.6
CRES)

202145 H 7 H 12, 643 1.0 211.23 1.0 92.6 8.5
VI

202145 H 7 H 12,599 - 211.23 - 92.6 8.5

#1634 5 AR 12, 750 1.2 213.81 1.2 91.0 10. 4
WA

202146 4 7 H 12, 761 1.3 213.99 1.3 91.8 8.3

* HIRAEEG AR 2 0 Bl e 7, ISTERIIH g T,
Y77 FE~P—T7 7 REMAANETOT, MEERMAALE], (TREMILE) TRELFLEHRL TR £,
KREFHEITE VR TR —FE 0 TR,

OHEpHh DERIEB & SRDEMGE

[(EEMEDHE]
HEMBOETLEBHERT, KEORIEAEMFOCERARHOBEENSREORYPERALE LI R EICK Y HBEEFTIHNATE
Li=C &0, REBFORBREGEMEFRROBMI PCREOSIEERGFEEEERE L. ABEIAT - KL LGS EBRETLL,

LERPOEEMBEORERL+4.5% (DEEEBRELTHE) QY AVFI—HD+4.8%%0.3R( >V FFEIYEL, THE
BEQERAIE [(BHIT—CUJEHIF—T7 2 F] 20T, ERERSCHRERN TS RIEALEZ—FT, TOMERNTA F I
HELI-CLBETLT,

[E ] . )

IERENRTHS [BNI-—CUTRHFIT—T 70 F] REAHFESMIHEAANEL, REBANEETEECOVTE, %
BAyDEABVERATLLE,

[BHII—CUJEHEIF—T77 2 F] OERICOVTIE, FERENRTHLIHNBEORF ., BITHE. tRORITT LEHERM
ICHAFANFE LI, BRITEAFSO, AV FRIT, YOOTFIET, b, PS5 TEREERGEICEITREL., BRAISRICERL
EREETEOELT,

[2E£]

WHAEEICDEE L TIE, BAFRBFEA—R(Z, 1 OH7Y 158436/, 5150831, 51608128, F161H131M. F162844M,
Eﬁ;g%ﬁgg%g? LELE, 8. BREOERICOVTIE, HISHRERTY. TABD ERA—DERETEVET,

SR

IE?&‘E;@%;%% [BHHNIR—C U IEHIY—T7 2 ] RETHEEMICHAANET . REHEANERTEECOVTE. AE
ANy DIRITHRVWER A,

(BRI -—CUJEEYT—T7 2 F] OERIZOVTIE, IERENZTHLIHREDOKE, BIFHE. ARORITI HEAHFERM
ISHAANET . A VALTA VOREHERICMA, FYELLTA O OERERELEY, BEICH-->TE. IJ7 VA VLS
;ﬁ\b;;@— CEROAYAI-2 3R, TOZALGHICESE, BNES. EHSBREEFEREL. K—bI7+ VA OBEET
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BHIT—CUJE% 77 2 FFD GEREBEIRERER)
(20205125 8 B~2021£6 A 7 H)

%1584 ~ 516341
B - 15 1) P
: & o= : # ®
M %
(a) 13 7 i i 51 0.411 (a) {5 FEAEN = VBRI 0> -2 BEVEATAR X 15 G =
( & 5 = ) (45) (0.357) | 77 v ROEH L ZAUTHE D P&, ZitRth~ 0K, EEERS OER,
SR F %
( R 2 = ) (3) 0.027) | RIEENTO 7 7 v ROBIE LOSERRE%
( % & = ) (3) (0.027) | 77 v FOWMEDRE « EH, FilaHhbORROFETE
by 78 B & i F &K ¥ 0 0.002 | (o) FEEZAETFHokl ={Eak iR 072 B 2 e TR0kl (R O 9% 26 HE 1 5k
MIEEZICTAENT, BRSO E O, TEE A NZSHA 5 FHck
(e - A7 av) (0) (0. 002)
)= o M % H 1 0.006 | (c)Z DT =1ERMIf D& OME A+ (ERI O F% 264 N 5
C & & & W ) (1) (0. 005) | BETMIL, oM iadéf%”‘fﬁﬁ””i%Oﬁfﬁnft#v SO R OB LD
el - OB CET 58
(% &K % B ) ( 0) (0.001) | EEBAR, BEEASICELY 77 FOEEIRLER
«( = o f ) (0) (0.000) | FHEBONICETDZOMOFEEA
& 7t 52 0.419

TERHATR OV FEMEfARIE, 12, 488H T,

KAERHIE O (HRBIZED»1 D b OITHEABSE L&) 1T

ERTT.
* A EBUTHE Z L ICHARMIINE LA L TH Y £9°,

NEEVIRE 5]

K0 I CEE N D D, B L R L

RICHATFETFERI B L2 OMBE L. 2077 v FBMAANTND Y F—7 7 0 KRS T2@BD I b, 47 7 FICHGET 26 0%

HHET,
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OFERUVEGIDIKR (20204128 8 A~20214 6 A 7 B)
. BRAERRRTLEORE. BHKR
5158~ 163
& i) e iE i K
= B & (5 =] % & (3
Tn TH Tn TH
it~ — v SR~ =T 7 R 160, 120 418,700 3,251,616 8, 584, 762
* HALRTGIIEI 0 5T,
OMERFRALE DGR RE (20204128 8 B~20214 6 H 7 A)
| AEBEALOWMEIKR
<HHNIT—IUTEHFT 72 FFD GEEEERERER) >
FZFUBREITIVEREA,
<HBNIT—TUIBHEIY—T7 K>
51581 ~ 451631
3 AN (SRS iy = Ve
* 7| AMES Semmmea] B RHES SriEmes] D
& OWG IR B A EDTFIRID C
=] EpiE % =M "l %
2R BB | 16, 974 306 1.8 25, 421 306 1.2

[ EHEaEE 84.9% |

KFEBRARIG L3, =7 7> FOREFEOBOATHIST 24417 7 v FOF—7 7 o Rt HEOFIE,

BEREFEUT T
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BHIT—CUJE% 77 2 FFD GEREBEIRERER)

O AEEDAM (20214 6 A 7 BEHE)
. BRAEHERE
FISTHIR EACELES
i i o B B & W
T A T
¥?$T17—7/7{§ﬁ7‘&_7 7R 6,512, 620 3,421,124 9, 265, 772
s AR - FEAMAE O BT R IZE)  #5C,
BB EERICSHAMAREORMICOEE L TR EROEREERONERAREE 2 C8RBEEL,

OB EEFEMEDHER (20214 6 B 7 BEFE)
16384
" = ;
. ! FANR TR 5 ER
M %
oV IR~ —T7 7 K 9, 265, 772 98.5
a—)L - m—E 20l 138, 856 1.5
PGS REM e 9, 404, 628 100. 0
k BHAO BNLAG IZE 0 $5C,
) FH =D SR~ —T 7 v RIZBWT, BI63HIERICRIT DM CTHUEFE (11,496, 149TH) OFEEFEMEREE (11,807,619

TFHM) Cxtd 5 HsRI%97. 4% T,
SMERETEPEIL, BB 163K DRI 2 40 03 E 0 ki & BB A5 72 BAR S O AhE I L v IR

FLicbnTT,

12Kk Rv=109. 5711,

1hvayz

=12. 6444, 10—m=133. 32, 1L—7 =150, LLET7=0.0077H, 17 A B F V=1 15491, 1A ¥ 22Y=5 4914/, 1L 7 /L
=21.6965[, 1= @ 7 2/=0.030341[, 1Y /1=28.5101F9, 17 > F=8. 15[,
P2 — N & P 2
OE&E. . tARUVEEMIEBDIKR
15 A A 158K #1598 #1601 EAGIEIES B16231K #1638
- 20214 1 A 7 ABFE[20214F 2 A 8 ABITE|20214F 3 A 8 ABIFE|20214F 4 A 7 ABIFE[20214E 5 A 7 ABIFE|20214E 6 A 7 A BIfE
A A A A A A
AN BE 16, 705, 560, 546 17,017, 639, 829 16, 677, 467, 262 16, 958, 081, 472 9,361,178, 885 9,404, 628, 068
gL e b — 169, 630, 752 173, 168, 297 181, 163, 812 154, 955, 196 92, 372, 499 98, 455, 794
Bty J ke f-77 FEHEE) | 16,466,229,794 | 16,773,371,532 | 16,427,903,450 | 16,718,426,276 | 9,228,006,386 | 9,265, 772, 274
HRILAA: 69, 700, 000 71, 100, 000 68, 400, 000 84, 700, 000 40, 800, 000 40, 400, 000
B &fE 60, 923, 041 54,053, 165 48,390, 970 53, 328, 340 41,023, 983 29, 406, 796
FRALULEE Sy il 4 48, 678, 840 41,916, 154 37,748, 144 41,883,077 32, 550, 188 22, 830, 384
FRANERI 4 382, 075 - - - - -
ENERE ] 11, 830, 482 12, 104, 683 10, 614, 463 11, 414, 772 8,451, 225 6, 558, 834
FALFILE 105 58 67 61 43 100
Z DAL A 31,539 32,270 28, 296 30, 430 22, 527 17, 478
© %ﬁﬁf’%ﬁ (A—B) 16,644, 637,505 | 16,963,586, 664 | 16,629, 076,292 | 16,904,753, 132 | 9,320, 154,902 | 9,375, 221,272
13,521,900,000 | 13,521,340,000 | 13,481,480,000 | 13,510,670,000 | 7,397,770,000 | 7,364, 640,000
/Kﬁ;ﬁﬁ'%ﬂ;?ﬂﬁé 3,122, 737,505 3, 442, 246, 664 3, 147, 596, 292 3,394,083,132 | 1,922,384,902 | 2,010,581, 272
(D) =IEHLOZK 1,352,190 1,352,134 1,348, 1480 1,351,067 739, 7770 736, 4640
108 Y E¥EMEE(C/D) 12, 3091 12, 546M 12, 335M 12,512 12, 599 12, 730H

(V) 3515841 i o A4 1313, 754, 210, 000 F | %158~163ﬁ3]'43 BN FR AE JC A 4H 13267, 560, 000 | &5 158 ~ 163 1]
6,657, 130, 000F, 1 H%47= 0 i pEgaIx, 951581112, 309, #51591112, 546, 51601112, 335, #1613112, 512/,
#1638112, 73019 T,

(78) #E{5 M E OEH OFRKIAR D DHER O T % Z7t T 5 412
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BHIT—CUJE% 77 2 FFD GEREBEIRERER)

OEFEDIKR
#1584 #1594 #1604 #1614 #1624 #1634
=" H 20204121 8 P~ [20214: 1 H 8 F~ 202142 H 9 F~ [20214£ 3 H 9 F~ 202144 H 8 F~ 202145 H 8 A~
2021461 7 H |20214E2 H 8 H |20214E3H 8 H  [20214E4 A 7H |20214E5 H 7H 2021466 H7H
=] =] =] =] =] =]
(A) BEHEINEE A 3,649 A 2,414 A 2,990 A 2,351 A 1,513 A 2,147
AL A 3,649 A 2,414 A 2,990 A 2,351 A 1,513 A 2,147
(B) HiMFEHFTEER A 35,503,618 372, 844, 655 A 235,663,575 292,794, 453 87,948,590 125,736, 153
FEHE A 1,068, 616 373, 187, 896 2,546, 737 292,922, 826 105, 436, 204 126, 566, 428
FEEH A 36,572,234 A 343,241 A 238,210,312 A 128,373 A 17,487,614 A 830,275
(C) 1EFt#RmNE A 11,862,021 A 12,136,953 A 10,642,759 A 11,445,202 A 8,473,752 A 6,576,312
(D) ZLHAEHE(A+B+C) A 47,369,288 360, 705, 288 A 246,309, 324 281, 346, 900 19,473,325 119,157, 694
(B) mififgdiass 1,198,825, 080 1,005, 670, 747 1,403, 693, 297 1,118,599, 630 759, 312, 365 798, 440, 929
F) EBmEEEEES 2,019, 960, 553 2,027,786, 783 2,027,960, 463 2,036,019, 679 1,116, 149, 400 1,115,813,033
((REE 2 EEY ) (1 5,276,766,513) | ( 5294,235,067) | ( 5291,815,028) | ( 5,311,652,842) | ( 2,911,089,102) | ( 2 906,243, 701)
[CA=gic b ) (A\3,256,805,960) | (A\3,266,448,284) | (A3,263,854,565) | (AS3,275,633,163) | (Al,794,939,702) | (Al,790,430,668)
@ F(D+E+F) 3,171,416, 345 3,484,162, 818 3,185, 344, 436 3,435, 966, 209 1,954,935, 090 2,033,411, 656
H) IEHEE A 48,678,840 A 41,916, 154 A 37,748,144 A 41,883,077 A 32,550,188 A 22,830,384
REABHBEL (G+H) 3,122,731, 505 3,442, 246, 664 3, 147,596, 292 3,394,083, 132 1,922, 384,902 2,010,581,272
BIMEREERE S 2,019, 960, 553 2,027,786, 783 2,027, 960, 463 2,036,019, 679 1, 116, 149, 400 1, 115,813,033
((REE 2R 0)) (1 5,276,768,043) | ( 5294,396,543) | ( 5,291,976,052) | ( 5,311,734,770) | ( 2,911,208,283) | ( 2 906,308, 489)
(5 B HARAH M %8H) (A\3,256,807,490) | (A3,266,609,760) | (A3,264,015,589) | (AS3,275,715,091) | (Al,795,058,883) | (Al,790,495,456)
Syl HERFE NI 4 2,639, 893, 866 2,638, 044, 379 2,624,379, 108 2,634,912, 699 1,463, 344, 024 1,457, 225,701
FEBHE AR 4 A\1,537, 116,914 A1, 223,584, 498 A1,504, 743, 279 A1, 276,849, 246 A 657,108,522 A 562,457, 462

*AEORBLO T B) FMEEHFFTRBBHITKYROFMAZIC LD bDEFHET,
kARG ORBLO T T (C) 15 TR E | I LS FEMBNI T D W BB LA E D CER LTV ET,
KHEORBLO P T (F)BIMEREZRBE L H 50T, FEREOBIMBEDE, BMREZ LIoMfigi» b Az 2E LW 2\ VW ET,

OB

RUFBEIZSVFEHA,
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BRIT—CUFES T 72 FFD GEREEEBRERER)
BRHIT—CUIBEIT—T7F
F148 (GTEHIR : 2020E6 A 9 H~2021%E6 A7 H)

QLR mEREE

FERENRTHAIFEEES GEEOBMF. BIFEE. 1 LJIREORTT 5E%) 25MIClAAN. X FLEBTHERESD
i, RhBEEECHEEBHICILEREETHEVEL

FFEEEHFOBREICHoTIE. T7UFAVELIXGHPEI2—-BERONY 2 T—23 00, TOZHLSHIZEDE, ERIE
. BASARESEZREL. R— 7+ VA OBEETLHRVEL.
-E?Fm%$>:~4>F$>7‘ﬁ7§7587~F»:~737EEEEﬂﬁEEIEE§L‘E%ﬁﬂtﬁ%bt&ﬁ&ﬁ@ui
Lt=o

- BRI, BEREAIE24, 973N D LR EAR27, 084M &Y E LT=,

- BEMIBBOBERIT+8.5% LY, RUFT—4 (PELAY - IT—S05 - 7=y b -ROF-AVTvsR-50—1)L (B
BEA—R) ) O+7.1%%1.4R4 v FERYFE Lz, THERE. BRERCENRS . BEEIN TS RIERALIZIERETL,

OSHOEASH

- FEEESHETERERRE L, BKEDA VALT A DOREMERICMA, FvEXLTA O DOEFEBELET.

FFEEBEHEAOBREICHIZOTRE, T7 o FAVELARHPEI 2 — - BRO/NY 2T 3 5. TOZALSMICEDE, B
o, ERBMEEZFEREL. R—bI4+ VT OBELZTRVES,

(kR Fv—7 (SJPENTY s v —D 0T ==y b e R R e AT w7 & Za—L (H#E~_—2) ) |, JP Morgan Emerging Market Bond Index|
(EMBI) Global (US§~N—2) &b &12, % NCHIRFL L7 b 0T, Ak, BEEICH > T, EIEMAE~OMME B8 LT, E3AHH OB E
EEALAOK VAR L— b GIEET ARG TR L TEY £,

*JPENAN Y s =TT =y ko KeAfrF v A« Zm—s3L (JP Morgan Emerging Market Bond Index (EMBI) Global) %, J.P.Morgan Securities
LLCRARLTWND, =v =D « v —0ry MEEARRE LIcA v 7 v 7 ATHY | ZOF(EHER L OSIMERIZ RN E L £,

(A1) J.P.Morgan Securities LLC, 7' /L— /38—
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O1/AH-YDERAM

BHIT—CUJE% 77 2 FFD GEREBEIRERER)

(2020%F6 H9B~2021£6 A 7 H)

e 1
B - IE D X
: & < : # =
M %
(a) 52 B & 5t F % # 1 0. 004 (a) TR HERETHRE = Hh O 78 W Z AL FHOL -+ Wb O SEH) = 2480 18K
WIEEZFETHBNT, AMRERSORE O, FER M AL H ok
(ke -7 a ) (1) (0. 004)
by = o M #H H 5 0.021 | () ZotBE =Mooz oM+~ BhoTHZ 5 0k
( & & & B ) (5) (0.018) | BAEBAIE, WEAMCE T DI ITEITKIL O AMFEESEORE R OE LD
B BEOBEEICET M
«( = o f ) (1) (0.002) | {FFHEHOMINES 52 OO
& 7t 6 0. 025

W DR LA AL, 25, 6381 T,

*AESHTIHA Z LIS MRMIZNETLAL THY £9°,

RALFRIT LTG0 OZNENOBRMEE (MARWGOmEEET) &Y hoFEREEMEE TR L T100%3& U2 b0 T, HE Z &I/

H MR IELAL TH Y £,
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BHIT—CUJE% 77 2 FFD GEREBEIRERER)

OFERUVEGIDIKR (202046 59 B~202146 A 7 A)
AR
= fF #H 5t fF #H
Tk Fv Tk Fv
TAUH EsliEwe S 49, 343 100, 430
( 2,231)
i (RS — 376
( 5) ( 244)
LIRS 2,276 5, 087
( 550)
R (BEEAERE AL 20, 278 35, 082
( 860)
o—n Fz—n Ta—n
AX YR R (REEAEREED) — 247
e ik (BEEAERYED) 468 478
4 AV RRTT MRS 123 120
A ¥ EfE S 339 313
N Y — E R 1,026 1, 500
Ery 3 EERES 1, 068 1,349
Fa=UT Rk R — 265
a— b URT—)V | EEGE 1,022 2, 169
TNNHY)T l1apﬁﬁ 420 397
N—<=7 2,231 1, 885
a7 FT DE# 2,283 2,471
‘LT ltapmﬁ 1, 767 3,012
Z DAl EE RS 876 982
Fr—7 Fr—7
EH |mev7 [EE RS 215, 151 228, 787
FreT TAeT
AL KXV T FRERE SR 13, 462, 647 20, 044, 950
FL7rn FL 7L
AR EfE RS 5,623 3, 854
( 2, 505)
TFF U FF Uy
FU [EfE RS 879, 883 549, 587
(320, 000)
Faorevry Tamg 7Y
SR Bl 4, 836, 750 4, 080, 269
T T
~)L— EE RS 3, 414 2,632
* BAITZ T LG, GREBRITHEEENTEY £HA,)
* BALATH IXE) 0 ?"’C
* () PILHERSIC L S T, FBEORFITIIEENTEY $HA,

kAR (}x“i%(f/\fa#%:a{f) i

VR TAOMERT A (st f)
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BHIT—CUJE% 77 2 FFD GEREBEIRERER)

i B A c % i
HRE A wOW BRI !
S EVE] ENE] EVE] EVE]
&S IS | 16, 278 15, 371 13,276 13, 227

* HALAII 0 0 $5C,
FIEORGAIT, FAR REAOET 2120 TIREA) OMBEBRFE IS OMEC KV S L7 @8O A5 T,

OMERFZA L DEEIIRRE (20204 6 59 B~20214 6 § 7 A)

. FIZRIEA & DEERR

i | AMEE Smmma B RS SomEmms| D
& OEG R B A EDOFFIRID C

Epile Epil % Epile Epile %

2R E A I | 27,981 421 1.5 37, 330 421 1.1

FIEBIRRA 1%, gz st OB R NI BT 5 2 1A RIS LE S N A FIBBRA T 0 . %7 7 > FICHR 5 FIBBIRA & 13
B RHEFESRIT T
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O# A& E D B

BHIT—CUJE% 77 2 FFD GEREBEIRERER)
(2021% 6 A 7 B&R#E)

. NEAHE

(A) SHE OMERE) At FEIRR

X o P E il % . AR ? t)BBirgL‘jI; _ ﬁfﬁ%‘ﬁnﬁsu%ﬁ)\tt% _
SME RS FRE LA BN R saEpl | 24ERIE | 2 4R
T2k kv TX v T % % % % %
TAUA 101, 321 89, 574 9, 814, 699 85.0 63.0 70.0 11.7 3.3
a—n Fa—n Fa—n
A XY R 200 206 27,539 0.2 0.2 — 0.2 —
NUH Y — 395 417 55, 673 0.5 - 0.5 - -
N— =T 645 677 90, 377 0.8 - 0.8 - -
VA=V ave 2, 420 2, 486 331, 507 2.9 — 2.9 — —
Z 0 1,525 1,573 209, 727 1.8 1.8 0.4 0.7 0.7
Fr—7n TL—7n
= 14, 230 14, 457 21, 686 0.2 - - 0.2 -
Frer Frer
A4 RRTT 2,700, 000 2,877,997 22, 160 0.2 — — 0.2 —
TFAFaXy | FAXay
AF = 44, 000 12, 298 67,533 0.6 — 0.6 — —
TFLr 7 T
7T 161 1,756 38, 110 0.3 — — — 0.3
Tapy 7Y | Taprery
= 642, 300 666, 681 20, 227 0.2 — — — 0.2
Ty T
A L— 675 733 20, 904 0.2 — — 0.2 —
a it — — 10, 720, 147 92.9 65.0 75.2 13.1 4.6
Sk FREHARBRIL, WK O 2 203 E O %% 15 72 HAG O L 0 EHRE L b 0T,
KAHALERIE, MEPFEREEIC T B MO EI G,
K ARHHD Wﬁﬂ?ﬁ Y T,
*EHIC OV TITBRRESRIRE 1 EE | iR FRStEL V7T =22 AFLTVET,
KSEPTB— L e LT T AT g =R e f URAL =X e =R T v FICE DT ERAL T ET, B, MR

14.8% &Y £7,
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(B) ShE (OMERE) SthfE SEIBRR
| # K
# ] " CLA -
R AEH A NEReE | RERGAE fEER A
TAIN % Tx Bv Tx b M

[Ef&RE% | ABU DHABI GOVT INT’ L 3.125 655 648 71,003 | 2049/9 /30
ABU DHABI GOVT INT’ L 3.875 335 376 41,265 | 2050/4/16
ARAB REPUBLIC OF EGYPT 7.0529 250 262 28,713 | 2032/1/15
ARAB REPUBLIC OF EGYPT 8.5 350 374 40,993 | 2047/1/31
ARAB REPUBLIC OF EGYPT 7.903 455 463 50, 767 | 2048/ 2 /21
ARAB REPUBLIC OF EGYPT 8. 7002 305 330 36, 167 | 2049/3/1
ARAB REPUBLIC OF EGYPT 8.875 370 408 44,793 | 2050/ 5 /29
ARAB REPUBLIC OF EGYPT 7.5 290 280 30,717 | 2061/2/16
BOLIVARIAN REP OF VZLA — 1,230 129 14,150 | 2023/5/7
BOLIVARIAN REP OF VZLA - 855 89 9,836 | 2024/10/13
BOLIVARIAN REP OF VZLA - 2,370 248 27,266 | 2028/5/7
COSTA RICA GOVERNMENT 6.125 440 471 51,612 | 2031/2/19
DOMINICAN REPUBLIC 5.95 270 306 33,578 | 2027/1/25
DOMINICAN REPUBLIC 4.875 375 389 42,691 2032/ 9 /23
DOMINICAN REPUBLIC 5.3 390 394 43,202 | 2041/1/21
DOMINICAN REPUBLIC 7.45 290 351 38,567 | 2044/ 4 /30
DOMINICAN REPUBLIC 6.85 322 367 40,265 | 2045/1 /27
DOMINICAN REPUBLIC 6.4 670 726 79,651 | 2049/6/5
DUBAT GOVT INT'L BONDS 3.9 855 790 86,623 | 2050/9/9
EL SALVADOR GLOBAL 7.65 85 86 9,482 | 2035/6/15
FED REPUBLIC OF BRAZIL 3.875 305 310 33,985 | 2030/6/12
FED REPUBLIC OF BRAZIL 4.75 295 286 31,393 | 2050/1/14
FEDERAL REP OF ETHIOPTA 6. 625 425 394 43,200 | 2024/12/11
GABONESE REPUBLIC 6.95 250 271 29,761 | 2025/6/16
GOVT OF BERMUDA 4.75 270 313 34,336 | 2029/2/15
HONDURAS GOVERNMENT 5.625 215 225 24,735 | 2030/6 /24
ISLAMIC REP OF PAKISTAN 6.0 200 205 22,468 | 2026/4/8
ISLAMIC REP OF PAKISTAN 6.875 400 421 46,155 | 2027/12/5
ISLAMIC REP OF PAKISTAN 7.375 200 210 23,011 | 2031/4/8
IVORY COAST 6.125 1, 305 1,397 163,098 | 2033/6 /15
KINGDOM OF BAHRAIN 7.5 320 339 37,172 | 2047/9/20
KINGDOM OF JORDAN 4.95 505 526 57,721 | 2025/7/7
KINGDOM OF JORDAN 7.375 545 580 63,555 | 2047/10/10
KINGDOM OF MOROCCO 5.5 390 440 48,306 | 2042/12/11
MONGOLTA 5.125 200 208 22,812 | 2022/12/5
MONGOLIA INTL BOND 5.625 200 210 23,084 | 2023/5/1
OMAN GOV INTERNTL BOND 6.5 300 291 31,944 | 2047/3/8
OMAN GOV INTERNTL BOND 6.75 475 468 51,353 | 2048/1/17
OMAN GOV INTERNTL BOND 7.0 425 429 47,050 | 2051/1/25
PANAMA NOTAS DEL TESORO 3.75 765 828 90,792 | 2026/4/17
PERUSAHAAN PENERBIT SBSN 4.15 430 481 52,796 | 2027/3/29
REPUBLIC OF ANGOLA 8.0 580 597 65,425 | 2029/11/26
REPUBLIC OF ANGOLA 9. 375 400 417 45,769 | 2048/5/8
REPUBLIC OF ARGENTINA 1.0 269 107 11,744 | 2029/7/9
REPUBLIC OF ARGENTINA 0.125 1,454 547 60,036 | 2030/7/9
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{5 A& REPUBLIC OF ARGENTINA 0.125 1, 140 382 41, 875 2035/ 7/9
REPUBLIC OF ARGENTINA 0.125 581 230 25, 230 2038/1/9
REPUBLIC OF ARGENTINA 0.125 1, 665 620 67,951 2041/ 7/9
REPUBLIC OF ARMENIA 3.6 355 329 36, 106 2031/2/2
REPUBLIC OF AZERBAIJAN 4. 75 310 337 37,018 2024/ 3 /18
REPUBLIC OF AZERBAIJAN 3.5 555 568 62, 270 2032/9/1
REPUBLIC OF COLOMBIA 3.25 450 440 48, 229 2032/ 4 /22
REPUBLIC OF COLOMBIA 5.0 475 499 54, 752 2045/ 6 /15
REPUBLIC OF ECUADOR — 197 111 12,173 2030/ 7 /31
REPUBLIC OF ECUADOR 0.5 828 586 64, 259 2035/ 7 /31
REPUBLIC OF ECUADOR 0.5 777 497 54, 555 2040/ 7 /31
REPUBLIC OF EL SALVADOR 5.875 160 160 17,531 2025/ 1 /30
REPUBLIC OF EL SALVADOR 6. 375 20 19 2,174 2027/1/18
REPUBLIC OF EL SALVADOR 7.1246 215 205 22,497 2050/ 1 /20
REPUBLIC OF GABON 6. 625 650 652 71,533 2031/2/6
REPUBLIC OF GHANA 7.75 385 399 43,723 2029/4/7
REPUBLIC OF GHANA 7.625 760 782 85, 683 2029/5/16
REPUBLIC OF GHANA 8.627 200 196 21,578 2049/ 6 /16
REPUBLIC OF INDONESTA 4. 75 957 1,098 120, 353 2026/1/8
REPUBLIC OF INDONESTA 4. 35 610 691 75, 817 2027/1/8
REPUBLIC OF INDONESTA 4. 75 200 234 25, 686 2029/ 2 /11
REPUBLIC OF INDONESTA 4.625 930 1, 050 115, 115 2043/ 4 /15
REPUBLIC OF PANAMA 3.16 435 457 50, 126 2030/ 1 /23
REPUBLIC OF PANAMA 4.5 515 572 62, 750 2056/4 /1
REPUBLIC OF PARAGUAY 4.625 635 672 73, 682 2023/1/25
REPUBLIC OF PERU 2.783 245 247 27,079 2031/1/23
REPUBLIC OF PERU 3.55 245 243 26, 639 2051/ 3 /10
REPUBLIC OF PHILIPPINES 3.95 250 273 29, 928 2040/ 1 /20
REPUBLIC OF SENEGAL 6. 25 225 251 27, 541 2024/ 7 /30
REPUBLIC OF SENEGAL 6. 25 330 349 38, 316 2033/5/23
REPUBLIC OF SENEGAL 6.75 580 592 64, 936 2048/ 3 /13
REPUBLIC OF SERBIA 2.125 2, 165 2,026 222,016 2030/12/ 1
REPUBLIC OF SRI LANKA 6. 85 455 345 37, 889 2024/ 3 /14
REPUBLIC OF SRI LANKA 6. 85 200 148 16, 271 2025/11/ 3
REPUBLIC OF SRI LANKA 6.75 200 139 15, 230 2028/ 4 /18
REPUBLIC OF TURKEY 4. 75 360 351 38, 543 2026/ 1 /26
REPUBLIC OF TURKEY 4. 875 1,010 982 107,613 2026/10/ 9
REPUBLIC OF TURKEY 5.125 1, 195 1, 147 125, 695 2028/ 2 /17
REPUBLIC OF TURKEY 5.95 285 275 30, 133 2031/1/15
REPUBLIC OF TURKEY 5. 875 325 310 34, 062 2031/ 6 /26
REPUBLIC OF TURKEY 5.75 1,275 1, 062 116, 454 2047/ 5 /11
REPUBLIC OF VENEZUELA — 1, 325 139 15, 243 2038/ 3 /31
ROMANTA 6.125 138 185 20, 307 2044/ 1 /22
ROMANTA 5.125 1, 766 2,104 230, 549 2048/ 6 /15
RUSSTAN FEDERATION 4.75 1, 000 1,134 124, 358 2026/ 5 /27
RUSSIAN FEDERATION 4. 375 1, 000 1,125 123, 307 2029/ 3 /21
RUSSIAN FEDERATION 5.1 1, 400 1, 656 181, 485 2035/ 3 /28
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[EfFZES%: | SAUDI INTERNATIONAL BOND 3.25 325 352 38,587 | 2026/10/26
SAUDI INTERNATIONAL BOND 3.625 415 458 50,239 | 2028/3/4

SAUDI INTERNATIONAL BOND 4.375 400 462 50,673 | 2029/4 /16

SAUDI INTERNATIONAL BOND 2.75 300 304 33,334 | 2032/2/3

SAUDI INTERNATIONAL BOND 2.25 230 220 24,159 | 2033/2/2

SAUDI INTERNATIONAL BOND 4.5 200 227 24,948 | 2046/10/26

SAUDI INTERNATIONAL BOND 3.45 737 707 77,491 | 2061/2/2

STATE OF QATAR 4.5 335 395 43,350 | 2028/4 /23

STATE OF QATAR 5.103 675 870 95,377 | 2048/4 /23

STATE OF QATAR 4.817 200 250 27,421 | 2049/ 3/14

STATE OF QATAR 4.4 350 410 44,991 | 2050/4/16

THIRD PKSTAN INTL SUKUK 5.5 713 720 78,940 | 2021/10/13

UKRAINE GOVERNMENT 7.75 390 435 47,667 | 2027/9/1

UKRAINE GOVERNMENT 6.876 200 208 22,872 | 2029/5/21

UKRAINE GOVERNMENT 7.375 201 213 23,438 | 2032/9/25

UKRAINE GOVERNMENT 7.253 1,105 1,164 127,634 | 2033/3/15

UKRAINE GOVERNMENT REGS 7.75 330 348 38,186 | 2022/9/1

UKRAINE GOVERNMENT REGS 7.75 688 765 83,902 | 2026/9/1

UNITED MEXICAN STATES 3.25 475 491 53,834 | 2030/4/16

UNITED MEXICAN STATES 4.75 895 1,022 112,039 | 2032/4 /27

UNITED MEXICAN STATES 4.28 825 858 94,105 | 2041/8/14

UNITED MEXICAN STATES 4.6 400 426 46,731 | 2046/1/23

UNITED MEXICAN STATES 4.5 1,412 1, 490 163,271 | 2050/1/31

UNITED MEXICAN STATES 5.0 200 224 24,565 | 2051/ 4 /27

HiJ5f#EE% | PROVINCIA DE CORDOBA 3.0 155 112 12,299 | 2025/12/10
HBkfES | BANQUE CENT DE TUNISIE 5.75 570 540 59, 181 | 2025/1 /30
(K< 4% | COMISTON FEDERAL DE ELEC 3.348 385 382 41,933 | 2031/2/9
FIN DEPT GOVT SHARJAH 4.375 500 481 52,753 | 2051/ 3/10

PETRONAS CAPITAL LTD 3.404 220 215 23,634 | 2061/4 /28

PT PERTAMINA (PERSERO) 4.175 400 399 43,806 | 2050/ 1 /21

W% | AEROPUERTO INTL TOCUMEN 6.0 212 227 24,961 | 2048/11/18
(4BBEEMES) | ATA GROUP LTD 3.2 255 257 28,185 | 2040/ 9/16
AZURE POWER ENERGY LTD 5.5 200 203 22,348 | 2022/11/3

BANCO DE CREDITO DEL PER 3.125 385 376 41,203 | 2030/7/1

BANCO DO BRASIL 4.75 205 221 24,286 | 2024/ 3/20

BANCO DO BRASIL (CAYMAN) 4.625 260 279 30,639 | 2025/1/15
BANCOLOMBTA SA 3.0 520 533 58,472 | 2025/ 1 /29

BANK LEUMI LE-ISRAEL 3.275 200 206 22,627 | 2031/1/29

BHARTT ATRTEL INTERNATIO 5.35 245 270 29,653 | 2024/ 5 /20

BIOCEANICO SOVEREIGN — 272 199 21,913 | 2034/6/5

BOC AVIATION USA CORP 1. 625 200 201 22,103 | 2024/ 4 /29

BRASKEM NETHERLANDS 5.875 200 215 23,623 | 2050/1/31

BRF SA 4.875 340 355 38,986 | 2030/ 1 /24

CDBL FUNDING TWO 2.0 225 223 24,515 | 2026/3/4

CELULOSA ARAUCO CONSTITU 4.2 200 216 23,731 | 2030/ 1/29

CENTRAIS ELETRICAS BRASI 4.625 275 283 31,045 | 2030/2/4

CIFT HOLDINGS GROUP 4.375 200 197 21,633 | 2027/4/12
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W2 | COUNTRY GARDEN HLDGS 2.7 230 227 24,910 2026/ 7 /12
(GUREENES) | EMPRESA NACIONAL DEL PET 5.25 270 297 32,561 2029/11/ 6
EMPRESA NACIONAL DEL PET 4.5 210 205 22, 567 2047/ 9 /14
ENERGEAN ISRAEL FINANCE 4. 875 200 206 22, 598 2026/ 3 /30
ENGIE ENERGIA CHILE SA 4.5 200 219 24,072 2025/ 1 /29
GALAXY PIPELINE ASSETS 1.75 220 222 24, 357 2027/ 9 /30
GALAXY PIPELINE ASSETS 2.625 305 299 32, 782 2036/ 3 /31
GALAXY PIPELINE ASSETS 3.25 220 216 23,774 2040/ 9 /30
GREENKO DUTCH BV 3.85 210 214 23,551 2026/ 3 /29
GTLK EUROPE CAPITAL DAC 4.8 425 447 49,012 2028/ 2 /26
HUARONG FINANCE 2019 3.75 280 209 22,933 2024/ 5 /29
IND & COMM BK OF CHINA 4. 875 200 224 24, 620 2025/ 9 /21
INTERNATIONAL BANK OF AZ 3.5 290 289 31, 695 2024/9/1
INVERSIONES CMPC SA 3.85 210 224 24, 562 2030/ 1/13
ISRAEL ELECTRIC CORP LTD 5.0 570 639 70,018 2024/11/12
ISRAEL ELECTRIC CORP LTD 4. 25 665 739 81, 026 2028/ 8 /14
TTAU UNIBANCO HLDG SA/KY 2.9 400 410 44,924 2023/ 1 /24
KONDOR FINANCE PLC (NAK) 7.375 390 400 43, 854 2022/ 7 /19
LEVIATHAN BOND LTD 6.125 95 104 11, 491 2025/ 6 /30
LEVIATHAN BOND LTD 6.75 200 226 24, 804 2030/ 6 /30
MEITUAN 3.05 400 390 42,791 2030/10/28
MEXICO CITY ARPT TRUST 4.25 325 351 38, 494 2026/10/31
MILLICOM INTL CELLULAR 6.25 216 238 26, 084 2029/ 3 /25
MINEJESA CAPITAL BV 5.625 250 258 28, 344 2037/ 8 /10
MINERVA LUXEMBOURG SA 5. 875 200 213 23,371 2028/1 /19
MIZRAHI TEFAHOT BANK LTD 3.077 280 284 31,178 2031/4/7
MONG DUONG FIN HLDGS BV 5.125 250 249 27, 289 2029/5/7
NATIONAL CENTRAL COOLING 2.5 215 214 23, 456 2027/10/21
OFFICE CHERIFIEN DES PHO 5.625 325 355 38,929 2024/ 4 /25
OFFICE CHERIFIEN DES PHO 4.5 305 327 35,871 2025/10/22
OOREDOO INTL FINANCE 2.625 310 312 34, 262 2031/4/8
PEMEX PROJ FDG MASTER TR 6. 625 10 9 1,023 2038/ 6 /15
PERUSAHAAN LISTRIK NEGAR 4.125 460 497 54, 509 2027/5/15
PERUSAHAAN LISTRIK NEGAR 6. 15 430 527 57,763 2048/ 5 /21
PETROBRAS GLOBAL FINANCE 6.9 90 106 11, 648 2049/ 3 /19
PETROBRAS GLOBAL FINANCE 6.75 350 399 43,775 2050/ 6/ 3
PETROBRAS GLOBAL FINANCE 5.5 170 167 18, 333 2051/ 6 /10
PETROLEOS DE VENEZUELA S — 100 4 520 2021/11/17
PETROLEOS DE VENEZUELA S — 235 10 1,184 2024/ 5/16
PETROLEOS DE VENEZUELA S — 4, 005 180 19, 747 2026/11/15
PETROLEOS DE VENEZUELA S — 555 26 2, 888 2027/ 4 /12
PETROLEOS DE VENEZUELA S — 1, 430 66 7,246 2037/ 4 /12
PETROLEOS MEXICANOS 6.5 1, 100 1, 140 124, 920 2029/ 1 /23
PETROLEOS MEXICANOS 6. 84 590 615 67, 487 2030/ 1 /23
PETROLEOS MEXICANOS 5.95 715 703 77,056 2031/1/28
PETROLEOS MEXICANOS 6.75 1,222 1,093 119, 822 2047/ 9 /21
PETROLEOS MEXICANOS 7.69 1, 588 1, 548 169, 690 2050/ 1 /23
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E| # ES
& i Y s RE i % o
B IR B EReE | RERGAE EEEH R
TAVT % Tk kv Tk R T
LB % | POWER FINANCE CORP LTD 3.95 200 204 22,409 | 2030/ 4 /23
(AUBEENER) | PROSUS NV 4.027 280 268 29,445 | 2050/8/3
QNB FINANCE LTD 1.375 450 444 48,731 2026/ 1 /26
REDE D’ OR FINANCE SARL 4.5 300 304 33,339 | 2030/ 1 /22
RZD CAPITAL LIMITED (RZD 5.7 200 208 22,827 | 2022/4/5
SAUDI ARABIAN OIL CO 2.875 475 503 55,186 | 2024/4 /16
SAUDI ARABIAN OIL CO 3.5 905 984 107,895 | 2029/4 /16
SAUDT ARABIAN OIL CO 2.25 450 442 48,533 | 2030/11/24
SAUDI ARABIAN OIL CO 4.25 415 462 50,657 | 2039/4/16
SINOPEC GRP DEV 2018 2.95 355 366 40,198 | 2029/8/8
SINOPEC GRP DEV 2018 2.7 855 866 94,980 | 2030/5/13
STAR ENERGY CO ISSUE 4.85 210 231 25,391 | 2038/10/14
STATE GRID OVERSEAS INV 3.5 685 758 83,133 | 2027/5/4
STATE OIL CO OF THE AZER 6.95 335 418 45,809 | 2030/3/18
TELFON CELUAR DEL PARAGU 5. 875 200 211 23,146 | 2027/4/15
TENCENT HOLDINGS LTD 2.39 220 217 23,806 | 2030/6/3
TENCENT HOLDINGS LTD 3.925 200 213 23,426 | 2038/1/19
TERMOCANDELARIA POWER 7.875 231 246 26,972 | 2029/ 1 /30
TIMES CHINA HLDG LTD 5.75 275 267 29,331 | 2027/1/14
VALE OVERSEAS LIMITED 3.75 260 276 30,318 | 2030/7/8
VEON HOLDINGS BV 3.375 490 495 54,336 | 2027/11/25
YPF REGS 6.95 145 98 10,764 | 2027/ 7 /21
YPF SOCTEDAD ANONTMA 7.0 374 233 25,591 | 2047/12/15
/) it 9, 814, 699
o—n Ta—n Fa—n
AXY A KONDOR FINANCE PLC (NAK) 7.125 200 206 27,539 | 2024/7/19
NH Y — HUNGARY 1.75 395 417 55,673 | 2035/6/5
N—v=T ROMANTA 2.0 275 276 36,834 | 2032/1/28
ROMANTA 3.375 370 401 53,542 | 2038/2/8
s a7 F7T | EMEFES | CROATIA 1.125 1,020 1,044 139,236 | 2029/6/19
CROATIA 1.5 995 1,033 137,773 | 2031/6 /17
CROATIA 1.75 405 408 54,496 | 2041/3/4
Z Dt [Ef& 7% | NORTH MACEDONTA 3.975 610 613 81,814 | 2021/7/24
NORTH MACEDONIA 5. 625 155 170 22,692 | 2023/7/26
NORTH MACEDONTA 3.675 385 420 56,078 | 2026/6/3
NORTH MACEDONTA 1. 625 265 257 34,386 | 2028/3/10
REPUBLIC OF SENEGAL 5.375 110 110 14,755 | 2037/6/8
N 2t 714, 825
= TL—7 T—7
| EfiaE% [ RUSSTA GOVT BOND - OFZ 7.0 14, 230 14, 457 21,686 | 2023/8/16
2 it 21, 686
A RRTT TAEeT TiAEeT
ﬁw‘%ﬁ INTL FINANCE CORP 8.0 2,700, 000 2, 877,997 22,160 | 2023/10/9
(Br < Axmhli) e o ’
2 it 22, 160
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ﬁ%&fﬁﬁﬁ) INTL FINANCE CORP 44, 000 12,298 67, 533 2038/ 2 /22
N 2t 67,533
7T TLv7 TL7nv
[ 5% [ NOTA DO TESOURO NACTONAL 10.0 161 1,756 38,110 | 2023/1/1
7N &t 38,110
== Tapye7XY | Fapgrer~y
[ E{#aE% [ TITULOS DE TESORERTA 7.0 642, 300 666, 681 20,227 | 2022/5/4
/) it 20, 227
~L— T T
[ Eff5E% [ BONOS DE TESORERIA 5.2 675 733 20,904 | 2023/9/12
/N it 20, 904
& =t 10, 720, 147
fIRIEHSARIL, BIR ORI % DS E O BZ B IE 72 EARS OMEIC L FEmE L2 b 0T,
kI - FEAE O FALARIEITYI 0 5T,
| RMmEIOBRRIRRR
% i sl _ ud &
= = | e < #H
EWilE! Epk|
e I | TNOTE (2YEAR) 943 —
st TNOTE (5YEAR) 2, 498 —
TBOND 17 —
TNOTE (10YEAR) - 2,708
T-ULTRA 143 —
ULTRA (10YEAR) 79 -
k ARG T 0 5T,

*AES AT, BIRORHT 2 23 E O % H (5 72 FAR S O EIC

O EEAMEDEK

LB LI b DTT,

(2021%£ 6 B 7 HERTE)

% H _ B 1 x
¥ fif # 54 =5
TH %
INFTAE 10, 720, 147 90. 8
a—)L - m— % ZOM 1, 087, 472 9.2
PG5 e PERR A 11, 807, 619 100. 0

* RAHO HALARIIIEI D & T,

*CUHIRIZIS T DAMERCHIERE (11,496, 149T M) ORERFEMAERE (11,807, 619TM) (X9 % HRIT7. 4% TT,

*AMITRTEPEL, BIRORHE 2 D28 E O (R ST EARS O MPEl L

DI L2 b DT, K RL=109. 57M, 1 b=l F=12, 6444,
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AALAIE 124 E) LHEHS(A+B+C+D) 1,369, 166, 475
A 4,261,735, 774 @) BIMEEEENS 569, 392, 483
YR 25 7, 280, 798, 641 H) fRy=E%e A 6,400, 606, 156
(D) SZMAEROK 4,261,735, 7740 (I) $H(E+F+G+H) 7,280, 798, 641
1 /0%y E#E(f4E(C/ D) 27,084/ REEBBRE (1) 7,280, 798, 641

(VE) #1 8 JC A 1% 7, 842, 685,001 1 . # Hf 38 I 3% & 7¢ A 41X
368,607, 5171, Hih—T A TAKEIL3, 949, 556, 7441, 1 0
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(1) Y~P—7 7 REEEXGRE T HBEEEO S AR ITAK
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(HRFHF: 43,464,327 KF L)
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S EI 2R LRI AR DRF M ZE RS
AT g R
(IRFFIFM 11,010 KF70)
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FCZ/7A(H) 9,005 21,545
FDZZA(14) 11,493 476,880
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6,101,318
169,651
6,391

153,660
236,793
500,403
592,692
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46,667
2,665,051
27,375

2

2,739,095

322,828
53,579
16,371
27,127

532
9,287

178,081

10,723
1,474
5,356

14,740
7,608
1,902

649,608

2,089,487

1,731,125
(134,732)
(31,091)
(405,118)
(18,464)

(489,810)

651,910

1,788,962
(29,994)
5,356
(11,593)
139,468
119,843

2,012,042

4,753,439
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55,087,285

2,089,487
651,910

2,012,042

4,753,439

553,884

(5,223,410)
(4,669,526)
(2,952,368)
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202052 A29R12#8 T 9 HaHRIHAR

(REE7)
FCZZA
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IR BT LA AL S
FDZ/ A
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HEHIER
202052 H29RRE
(R
2020 2019

SIARAE PERE CRR V) 52,218,830 55,087,285
FCZZA(1)
HIRAE FERAE 194,010,175 179,477,374
IR 1 114720 Sl PEAT RS 9,005 8,732
FDZ77 A (M)
WA PERRAE 5,480,877,157  5,923,919,880
IR 1 14 720 Sl PEATT RS 11,493 11,338
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20,555

3,530
(2,540)

21,545

522,498

2,561
(48,179)

476,880

2018
93,892,011

294,698,531
9,196

9,769,119,345
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A EERM
202052 29 BRE
(BHEIZHK L ZER)
mg A, I i WA M)
il ! - ’ -
Fod3
EfE
USD 316,000 ANGOLA REP OF 9.3750% 08/05/48 REGS 327,621 327,458 0.63
USD 200,000 ANGOLA REP OF 8.2500% 09/05/28 REGS 199,974 209,998 0.40
527,595 537,456 1.03
AETyaT 527,595 537,456 1.03
FILESFY
EfE
USD 290,000 REP OF ARGENTINA 6.875% 22/04/21 277,676 149,349 0.28
USsD 300,000 REP OF ARGENTINA 7.5% 22/04/26 260,633 135,375 0.26
USD 284,000 ARGENTINA 7.1250% 06/07/36 242,824 115,023 0.22
USD 200,000 ARGENTINA 6.8750% 11/01/48 154,000 80,750 0.15
USD 100,000 REP OF ARGENTINA FRN 31/12/33 dis 108,712 74,309 0.14
USD 150,000 REP OF ARGENTINA 6.875% 26/01/27 W1 117,919 66,188 0.13
UsD 150,000 REP OF ARGENTINA 6.625% 06/07/28 160,395 65,625 0.13
USD 150,000 ARGENTINA 7.1250% 28/06/2117 112,640 61,875 0.12
USsD 150,000 ARGENTINA 5.8750% 11/01/28 136,386 61,127 0.12
1,571,185 809,621 1.55
ZOiES
USD 270,000 REP OF ARGENTINA 2.5% 31/12/38 par 162,687 108,948 0.21
USD 40,000 REP OF ARGENTINA FRN 31/12/33 33,901 30,144 0.06
196,588 139,092 0.27
BT T 1,767,773 948,713 1.82
TFEILNAT K
EfE
USD 300,000 REPUBLIC OF A 3.5000% 01/09/32 REGS 245,625 304,875 0.58
245,625 304,875 0.58
B TEAR D 245,625 304,875 0.58
N—L—>
EfE
USD 337,000 BAHRAIN 6.0000% 19/09/44 REGS 349,806 343,740 0.65
USD 200,000 BAHRAIN 7.0000% 26/01/26 REGS 214,000 232,500 0.45
563,806 576,240 1.10
o A 563,806 576,240 1.10
~i)—x
ZOiES
USD 24200 REP OF BELIZE STUP 5% 20/02/38 REGS 21,234 15,579 0.03
21,234 15,579 0.03
At RY—x 21,234 15,579 0.03
I3T)
EfE
USsD 302,000 REP OF BRAZIL 5% 27/01/45 242,158 330,316 0.63
USsD 200,000 BRAZIL REP OF 4.7500% 14/01/50 207,560 210,342 0.40
USsD 160,000 FED REP OF BRAZIL 5.625% 07/01/41 137,724 190,600 0.37
587,442 731,258 1.40
Gt TIon 587,442 731,258 1.40
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BliikS g;ﬂmm fz2iES IAFRFAIG FPA 4 4E FAALEER (%)
REI7—OUEE
LEtE (BT £FIE)
UsD 1,150,000 SINOPEC GRP OVERS 3.90% 17/5/22 REG 1,191,686 1,202,205 231
UsD 483,000 SINOPEC GROUP 4.2500% 12/09/28 REGS 478,948 554,541 1.06
UsD 378,000 SINOPEC GRP OVER 3.25% 28/04/25 REG 374,303 402,297 0.77
UsD 250,000 SINOCHEM OVS 4.5% 12/11/20 241,014 254,525 0.49
UsD 100,000 SINOCHEM OVS 6.3% 12/11/40 98,420 148,730 0.28
2,384,371 2,562,298 491
ARt T =Y 2,384,371 2,562,298 4.91
TARUVEHS
L@ E (EEEFE)
UsD 200,000 MUMTALAKAT SUKUK 5.6250% 27/02/24 211,500 213,000 0.41
211,500 213,000 0.41
Bt A~ 211,500 213,000 0.41
FU
EfE
UsD 232,000 REPUBLIC OF CHILE 3.625% 30/10/42 244,290 264,436 0.51
UsD 200,000 CHILE 3.5000% 25/01/50 207,400 226,104 0.43
451,690 490,540 0.94
LEt R (BE£FIE)
UsD 300,000 CODELCO INC 4.25% 17/07/42 REGS 236,940 329,130 0.63
UsD 154,000 EMBOT ANDINA  3.9500% 21/01/50 REGS 153,563 155,155 0.30
390,503 484,285 0.93
AtV 842,193 974,825 1.87
HE
EEEFIE
UsD 200,000 CHINA MINMETALS FRN 13/11/66 200,000 203,107 0.39
200,000 203,107 0.39
LEtE (BT £FIE)
USsD 305,000 CHINA DEV BAN 2.7500% 16/11/22 EMTN 304,320 313,552 0.60
304,320 313,552 0.60
Gt E 504,320 516,659 0.99
aOovE7?
EfE
UsD 370,000 REP OF COLOMBIA 5% 15/06/45 438,450 459,296 0.89
UsD 200,000 COLOMBIA REP OF 5.2000% 15/05/49 227,900 256,336 0.49
UsD 200,000 COLOMBIA REP OF 4.5000% 15/03/29 198,724 226,968 0.43
UsD 200,000 REP OF COLOMBIA 3.875% 25/04/27 213,000 216,539 0.41
1,078,074 1,159,139 2.22
1= 1,078,074 1,159,139 2.22
aRBYAH
EfE
UsD 200,000 COSTA RICA GO 4.3750% 30/04/25 REGS 201,500 198,000 0.38
USD 200,000 REP OF COSTA RICA 5.625% 30/4/43 RE 154,500 179,750 0.34
356,000 377,750 0.72
At azzUh 356,000 377,750 0.72
FrafiE
EfE
CZK 2,040,000 CZECH REPUBLIC 2.7500% 23/07/29 105 99,272 99,433 0.19
CZK 2,060,000 CZECH REPUBLIC 0.9500% 15/05/30 94 86,141 86,498 0.17
185,413 185,931 0.36
Gt F el fE 185,413 185,931 0.36
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BliikS g;?ﬂmm feAUEd IAFRFAIG FPA 4 4E FAALEER (%)
RI=h#FE
EfE
UsD 204,000 DOMINICAN REP 5.95% 25/01/27 ~ REGS 204,000 222,564 0.42
UsD 200,000 DOMINICAN REP 6.5000% 15/02/48 REGS 191,600 216,750 0.41
UsD 170,000 DOMINICAN REP 5.8750% 30/01/60 REGS 169,688 170,425 0.33
UsD 150,000 DOMINICAN REP 6.4000% 05/06/49 REGS 155,093 159,564 0.31
720,381 769,303 1.47
Bt RI=pitfE 720,381 769,303 1.47
IOF7RL
EfE
UsD 200,000 REP OF ECUADOR 10.75% 28/03/22 REGS 160,500 163,750 0.31
UsD 200,000 REP OF ECUA 10.7500% 31/01/29 REGS 224,100 149,500 0.29
UsD 200,000 REP OF ECUADOR 7.95% 20/06/24 REGS 182,450 149,002 0.29
UsD 200,000 REPUBLIC OF E 8.8750% 23/10/27 REGS 207,000 143,250 0.27
774,050 605,502 1.16
Gt =T 774,050 605,502 1.16
)
EfE
EGP 9,684,000 EGYPT GOVT BO 13.5640% 14/01/30 10Y 610,261 605,414 1.16
USD 330,000 ARAB REP EGYPT 7.5% 31/01/27  REGS 357,555 372,474 0.71
UsD 200,000 ARAB REP EGYP 5.8750% 11/06/25 REGS 206,930 211,992 0.41
1,174,746 1,189,880 2.28
Ait Y7L 1,174,746 1,189,880 2.28
TILHILINRIL
EfE
UsD 250,000 EL SALVADOR R 7.1246% 20/01/50 REGS 263,625 266,250 0.50
USD 190,000 REP EL SALVADOR 5.875% 30/01/25 REG 188,692 201,400 0.39
UsD 100,000 REP EL SALVADOR 6.375% 18/01/27 REG 98,730 108,000 0.21
551,047 575,650 1.10
Bt AR 551,047 575,650 1.10
H—r
EfE
USD 200,000 GHANA REP OF 8.1250% 26/03/32 REGS 199,500 206,500 0.40
UsD 200,000 GHANA REP OF 7.6250% 16/05/29 REGS 203,500 203,500 0.39
UsD 200,000 GHANA REP OF 8.6270% 16/06/49 REGS 213,200 200,500 0.38
616,200 610,500 1.17
Gt —F 616,200 610,500 1.17
JT7TR5
EfE
UsD 200,000 REP OF GUATEMALA 5.75% 06/6/22 REG 215,000 214,000 0.41
215,000 214,000 0.41
Bt TT~T 215,000 214,000 0.41
NUHY)—
EfE
USD 114,000 REP OF HUNGARY 7.625% 29/03/41 187,032 199,341 0.38
UsD 100,000 REP OF HUNGARY 5.375% 25/03/24 108,797 114,167 0.22
295,829 313,508 0.60
Bt — 295,829 313,508 0.60
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AR
L@ E (EEEFE)
USD 240,000 PERTAMINA PT 5.625% 20/05/43  REGS 212,100 295,800 0.57
212,100 295,800 0.57
Bt AR 212,100 295,800 0.57
AVRRST
EfE
UsD 1,127,000 INDONESIA (REP) 4.1000% 24/04/28 1,153,530 1,250,906 2.39
uUSsD 280,000 REP OF INDONES 5.25% 17/01/42 REGS 324,800 358,400 0.69
USD 302,000 INDONESIA (REP) 2.8500% 14/02/30 301,206 312,056 0.60
1,779,536 1,921,362 3.68
TEE (EEEFE)
UsD 1,021,000 INDONESIA REP 4.7500% 18/07/47 REGS 1,107,713 1,222,635 2.35
USD 301,000 PT PERTAMINA 3.1000% 25/08/30 REGS 303,257 301,937 0.58
UsD 200,000 INDONESIA ASA 6.5300% 15/11/28 REGS 199,784 246,555 0.47
UsD 200,000 PT PERTAMINA 3.6500% 30/07/29 REGS 207,500 207,544 0.40
USD 200,000 PT PERTAMINA 3.1000% 21/01/30 REGS 200,000 198,580 0.38
2,018,254 2,177,251 4.18
BEf AR RST 3,797,790 4,098,613 7.86
P2 L P
ZDhfES
UsD 200,000 JAMAICA GVT 6.75% 28/04/28 226,576 236,000 0.45
226,576 236,000 0.45
Bt Pr~AD 226,576 236,000 0.45
EY[% 8%
EfE
USD 214,000 KINGDOM OF JORDAN 5.75% 31/01/27 RE 209,525 230,906 0.44
209,525 230,906 0.44
Gt angy 209,525 230,906 0.44
hYIREY
EfE
UsD 200,000 KAZAKHSTAN 4.8750% 14/10/44 REGS 216,800 257,540 0.49
216,800 257,540 0.49
L@ E (EEEFE)
USD 247,000 KAZMUNAYGAS NTL 5.75% 19/04/47 REGS 244,343 302,595 0.58
244,343 302,595 0.58
BT RE 461,143 560,135 1.07
T=7
EfE
UsD 400,000 KENYA REP OF 8.2500% 28/02/48 REGS 405,250 433,504 0.83
405,250 433,504 0.83
At =7 405,250 433,504 0.83
Joz—hk
L@ E (EEEFE)
UsD 339,000 KUWAIT INTL B 3.5000% 20/03/27 REGS 344,127 372,734 0.71
344,127 372,734 0.71
ETiRAZESN 344,127 372,734 0.71
LNy
EfE
UsD 60,000 REP OF LEBANON 6.1% 04/10/22  EMTN 51,720 15,600 0.03
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UsD 60,000 LEBANESE REP 7.25% 23/03/37 24,650 14,925 0.03
USD 60,000 LEBANESE REPUBLIC 6.65% 3/11/28 GMT 58,860 14,850 0.03
UsD 50,000 REP OF LEBANON 6.75% 29/11/27 REGS 50,226 12,438 0.02
185,456 57.813 0.11
A 185,456 57,813 0.11
Axio
EfE
USD 1,080,000 UTD MEXICAN STATES 5.75% 12/10/2110 1,200,293 1,390,204 2.66
1,200,293 1,390,204 2.66
LEtE (BT £FIE)
USD 649,000 PETROLEOS MEX 7.6900% 23/01/50 REGS 670,026 686,317 132
UsD 300,000 PETROLEOS MEX 5.5% 27/06/44 280,950 265,125 0.51
USD 259,000 PETROLEOS MEX 6.9500% 28/01/60 REGS 274,738 249,909 0.48
UsD 200,000 MEXICO CITY A 5.5000% 31/07/47 REGS 198,796 219,700 0.42
USD 220,000 PETROLEOS MEX 6.5% 02/06/41 205,214 214,775 0.41
USD 200,000 PEMEX MASTER 6.625% 15/06/35 196,700 202,500 0.39
1,826,424 1,838,326 3.53
BRfi AR 3,026,717 3,228,530 6.19
Sy
EfE
USD 400,000 MONGOLIA GVT 5.125% 05/12/22  REGS 390,750 399,091 0.76
390,750 399,091 0.76
HEEra 390,750 399,091 0.76
FATIT
EfE
USD 200,000 REP OF NIGERI 8.7470% 21/01/31 REGS 222,500 221,242 0.42
UsD 233,000 REP OF NIGERI 7.6250% 28/11/47 REGS 223,851 216,880 0.42
446,351 438,122 0.84
Gt FAY=IT 446,351 438,122 0.84
Av—>
EfE
USD 600,000 OMAN GVT INTL 5.375% 08/03/27 REGS 551,650 612,102 1.17
UsD 370,000 OMAN INTRNL B 6.7500% 17/01/48 REGS 359,363 358,904 0.69
USD 208,000 OMAN INTRNL B 4.7500% 15/06/26 REGS 199,576 206,182 0.39
1,110,589 1,177,188 2.25
Bt iA~w—r 1,110,589 1,177,188 225
NF<
EfE
UsD 350,000 PANAMA 3.8700% 23/07/60 388,150 399,000 0.76
388,150 399,000 0.76
ZDhfES
UsD 100,000 REP OF PANAMA 6.7% 26/01/36 140,000 146,250 0.28
140,000 146,250 0.28
I avand 528,150 545,250 1.04
INSTTA
EfE
USD 350,000 REP OF PARAGUAY 5% 15/04/26  REGS 349,990 393,418 0.75
349,990 393,418 0.75
Gt T TTA 349,990 393,418 0.75
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~R)L—
EfE
PEN 984,000 PERU B SOBERANO 5.3500% 12/08/40 306,349 302,157 0.58
PEN 765,000 PERU B SOBERANO 5.4000% 12/08/34 245,389 242,086 0.46
UsD 200,000 REP OF PERU 4.125% 25/08/27 229,200 230,281 0.44
UsD 140,000 REP OF PERU 5.625% 18/11/50 204,628 218,094 0.42
985,566 992,618 1.90
ZDfES
UsD 160,000 REPUBLIC OF PERU 6.5500% 14/03/37 236,473 245,199 0.47
236,473 245,199 0.47
L@ E (EEEFE)
UsD 188,000 CAMPOSOL SA 6.0000% 03/02/27 REGS 185,891 188,000 0.36
185,891 188,000 0.36
Bt UL— 1,407,930 1,425,817 2.73
T4)EY
L@ E (EEEFE)
UsD 1,110,000 NATIONAL POWER 9.625%  15/05/28 1,632,372 1,658,063 3.18
1,632,372 1,658,063 3.18
A7 1,632,372 1,658,063 3.18
R—Suk
EfE
UsD 100,000 REP OF POLAND 4% 22/01/24 108,733 108,851 0.21
UsD 100,000 REP OF POLAND 3.25% 06/04/26 101,427 108,068 0.21
210,160 216,919 0.42
ARt R—=TUR 210,160 216,919 0.42
HE—I
EfE
UsD 811,000 QATAR STATE O 4.8170% 14/03/49 REGS 852,293 1,058,299 2.04
UsD 308,000 QATAR STATE O 4.0000% 14/03/29 REGS 324,558 351,825 0.67
USD 229,000 QATAR STATE O 4.6250% 02/06/46 REGS 277,949 299,376 0.57
UsD 200,000 QATAR STATE O 5.7500% 20/01/42 REGS 234,500 283,015 0.54
UsD 200,000 QATAR STATE O 5.1030% 23/04/48 REGS 258,000 277,788 0.53
1,947,300 2,270,303 435
Aitina— 1,947,300 2,270,303 435
L—==7
EfE
UsD 80,000 ROMANIA 5.1250% 15/06/48 REGS 93,511 98,318 0.19
UsD 64,000 ROMANIA GVT 6.125% 22/01/44 REGS 82,080 85,120 0.16
175,591 183,438 0.35
L —~=T 175,591 183,438 0.35
ov7
EfE
UsD 400,000 RUSSIAN FED 5.625% 04/04/42 477,000 546,265 1.04
UsD 200,000 RUSSIAN FED 5.875% 16/09/43 ~ REGS 267,300 282,958 0.54
UsD 200,000 RUSSIA-EUROBO 5.1000% 28/03/35 REGS 212,105 245,654 0.47
UsD 200,000 RUSSIAN FED 4.75% 27/05/26 REGS 205,500 227,636 0.44
UsD 200,000 RUSSIA-EUROBO 4.3750% 21/03/29 REGS 201,500 227,550 0.44
UsD 200,000 RUSSIA-EUROBO 4.2500% 23/06/27 REGS 219,900 220,433 0.42
RUB 9,765,000 RUSSIA GOVT 7.7% 23/03/33 6221 163,977 159,313 0.31
RUB 8,114,000 RUSSIAN FED 8.15% 03/02/27 6207 119,200 133,778 0.26
RUB 5,439,000 RUSSIA-OFZ 7.2500% 10/05/34 6225 81,035 85,661 0.16
1,947,517 2,129,248 4.08
= 1,947,517 2,129,248 4.08
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YOCTIET
EfE
UsD 404,000 SAUDI INT BON 5.2500% 16/01/50 REGS 437,831 521,135 0.99
UsD 451,000 SAUDI INT BON 4.5000% 26/10/46 REGS 442,610 516,395 0.99
UsD 429,000 SAUDI INT BON 4.6250% 04/10/47 REGS 411,668 500,180 0.96
1,292,109 1,537,710 2.94
L@ E (EEEFE)
UsD 232,000 SAUDI INT BON 3.6250% 04/03/28 REGS 249,400 248,530 0.48
249,400 248,530 0.48
Gt o TIET 1,541,509 1,786,240 3.42
ERAIL
EfE
UsD 300,000 SENEGAL REP O 6.7500% 13/03/48 REGS 296,277 310,125 0.59
296,277 310,125 0.59
BRI 296,277 310,125 0.59
m7IVh
EfE
USD 400,000 REP OF SOUTH AFRICA 4.3% 12/10/28 388,000 396,790 0.76
ZAR 2,960,966 REP OF STH AFRICA 10.5% 21/12/26 R1 231,198 211,906 0.41
UsD 200,000 SOUTH AFRICA 4.8500% 27/09/27 204,680 211,401 0.40
UsD 200,000 SOUTH AFRICA 5.6500% 27/09/47 189,750 195,619 0.37
ZAR 2,626,009 REP OF STH AFRICA 8% 31/01/30 2030 165,434 156,107 0.30
ZAR 1,550,000 REP OF STH AFRICA 9% 31/01/40 2040 94,422 89,240 0.17
ZAR 1,490,000 REP OF STH AFRICA 8.75% 28/02/48 87,227 82,131 0.16
1,360,711 1,343,194 2.57
LEtE (BT £FIE)
UsD 200,000 ESKOM HOLDING 6.3500% 10/08/28 REGS 194,750 212,000 0.41
UsD 200,000 ESKOM HOLDING 8.4500% 10/08/28 REGS 226,000 211,104 0.40
420,750 423,104 0.81
AEmETIIH 1,781,461 1,766,298 3.38
A)S2h
EfE
UsD 300,000 REP OF SRI LANKA 6.2% 11/05/27 REG 302,610 280,134 0.53
USD 232,000 REP OF SRI LANKA 6.825% 18/07/26 RE 226,490 228,235 0.44
529,100 508,369 0.97
B RVTUH 529,100 508,369 0.97
AT
T DHfES
USD 200,000 UNITED REP OF TANZ FRN 08/03/20 22,666 22,236 0.04
22,666 22,236 0.04
Bt aor=7 22,666 22,236 0.04
24
EfE
THB 1,000,000 THAILAND GOVT 2.8750% 17/06/46 28,623 39,477 0.08
28,623 39,477 0.08
At A 28,623 39,477 0.08
~La
EfE
UsD 400,000 TURKEY REP OF 5.1250% 17/02/28 356,220 387,003 0.74
UsD 311,000 TURKEY REP OF 6.3500% 10/08/24 309,641 324,207 0.62
USD 300,000 TURKEY REP OF 4.2500% 14/04/26 263,850 274,389 0.53
UsD 200,000 REP OF TURKEY 7.25% 05/03/38 201,200 216,248 0.41
UsD 200,000 REP OF TURKEY 6.875% 17/03/36 191,980 207,758 0.40
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USD 200,000 TURKEY REP OF 6.1250% 24/10/28 189,600 203,753 0.39
USD 200,000 REP OF TURKEY 6.625% 17/02/45 179,760 196,994 0.38
USD 200,000 REP OF TURKEY 3.25% 23/03/23 183,500 193,254 0.37
UsD 200,000 TURKEY REP OF 4.8750% 09/10/26 176,940 191,505 0.37
UsD 200,000 REP OF TURKEY 6% 14/01/41 171,105 187,241 0.36
UsD 200,000 TURKEY REP OF 5.7500% 11/05/47 180,318 178,997 0.34
USD 200,000 REP OF TURKEY 4.875% 16/04/43 154,976 168,007 0.32
2,559,090 2,729,356 5.23
Aft:br= 2,559,090 2,729,356 5.23
2054
EHEAE
USD 241,000 UKRAINE GVT FRN 31/05/40 GDP 226,941 237,807 0.46
226,941 237,807 0.46
EfE
UsD 200,000 UKRAINE GOVT 8.9940% 01/02/24 REGS 227,000 225,234 0.42
UsD 100,000 UKRAINE GVT 7.75% 01/09/26 REGS 115,350 109,375 0.21
UsD 100,000 UKRAINE GVT 7.75% 01/09/23 REGS 99,375 109,242 0.21
UsD 100,000 UKRAINE GVT 7.75% 01/09/22 REGS 100,250 107,500 0.21
UsD 100,000 UKRAINE GVT 7.75% 01/09/21 REGS 102,850 105,750 0.20
644,825 657,101 1.25
GRtvrI4F 871,766 894,908 1.71
TIIEREESR
EfE
UsD 1,382,000 ABU DHABI GOV 2.5000% 30/09/29 REGS 1,375,147 1,432,139 2.74
USD 406,000 ABU DHABI GOV 2.1250% 30/09/24 REGS 403,954 412,090 0.79
UsD 200,000 ABU DHABI GOV 4.1250% 11/10/47 REGS 222,020 250,844 0.48
UsD 200,000 ABU DHABI GOV 3.1250% 30/09/49 REGS 195,270 206,992 0.40
2,196,391 2,302,065 4.41
Bt T I EREEER 2,196,391 2,302,065 441
INTTA
EfE
UsD 170,000 URUGUAY 4.9750% 20/04/55 197,988 212,713 0.41
197,988 212,713 0.41
T DfES
UsD 200,000 REP ORIENT URUGUAY 5.1% 18/06/50 233,752 253,500 0.48
UsD 100,000 REP OF URUGUAY 4.125% 20/11/45 105,900 113,250 0.22
339,652 366,750 0.70
BT TA 537,640 579,463 1.11
ANRZXIS
ZDtfES
USD 226,000 PETROLEOS VENEZ 6% 16/05/24 REGS 82,124 22,600 0.05
UsD 175,926 PETROLEOS VENEZ 9.75% 17/05/35 REGS 85,373 17,593 0.03
167.497 40,193 0.08
BEANRATS 167.497 40,193 0.08
HUET
EfE
UsD 300,000 REP OF ZAMBIA 5.375% 20/09/22 REGS 294,324 200,982 0.38
294,324 200,982 0.38
Gt voeT 294,324 200,982 0.38
HAEESE 43,464,327 44,912,670 86.01

O A AR 1R Tl A TR
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20202 A29A K%
BABHT, FEHIBHT, TR, B2 o2 )

ERET - SEABEIELEN

202042 29 A BILE, 7 72 RIZLL T O AR F SME 2R LR Z A LUz, SME B e LI IRE HINEFCO T AD~yY HINTHWLS,

g A5 [N e FeHIe T A AREBHRLE CKR L)
JPY 188,552,716 USD 1,721,473  20204E3H23H 15,874
TRY 9,726,553 USD 1,450,864 20204E3H 18H 93,605
USD 409,202 RUB 25,519,594 202044 H21H 33,485
PY 73,151,103 AUD 990,000 20204F4 H20H 27,315
JPY 71,234,671 AUD 970,000 202043 6 A 21,609
JPY 70,868,188 AUD 970,000 20204E3H6H 18,236
USD 509,223 CoP 1,730,000,000 20204E3H 11 H 15,541
USD 162,043 ZAR 2,300,000 20204E3H10H 15,439
USD 177,040 ZAR 2,559,364  20204E4H 8H 14,622
USD 343,637 MXN 6,510,507 2020437 30H 14,613
USD 163,949 ZAR 2,356,775  20204E4H9H 14,407
USD 329,769 RUB 21,300,000 20204E3H10H 14,321
USD 162,144 ZAR 2,331,270  20204E3H9H 13,525
USD 163,569 ZAR 2,400,000 20204E3H30H 11,070
EUR 151,521 MXN 3,100,000 20204-3H24H 10,634
USD 132,281 ZAR 1,919,598 202043 23 10,175
USD 650,344 EUR 580,000 20204E3H12H 9,853
USD 180,386 RUB 11,643,632 20204E5H6H 9,286
USD 305,194 ZAR 4,700,208  20204E5 A 26 F 8,949
USD 161,599 ZAR 2,400,000 20204E3H10H 8,621
EUR 150,175 MXN 3,100,000 202043 H6H 8,506
USD 161,063 ZAR 2,400,000 20204E310FH 8,085
EUR 300,000 CAD 436,908 20204528 A 7,858
USD 160,524 ZAR 2,400,000 20204E3A10H 7,547
USD 158,713 THB 4,800,000 20204E3A 161 7,041
USD 121,567 ZAR 1,812,449 2020458 H 7,038
USD 189,155 CoP 640,000,000 2020454 7 15H 6,890
USD 174,121 MXN 3,300,000 2020437 10H 6,813
USD 162,672 HUF 48,000,000 202043 H26H 6,804
USD 325,862 CoP 1,120,000,000 20204E3H 18 H 6,386
USD 157,998 THB 4,800,000 20204E3H23H 6,365
USD 164,581 TRY 1,020,000 20204:5H11H 6,288
USD 287,571 RUB 19,000,000 20204=3H10H 6,185
USD 165,023 TRY 1,010,000 20204E4H 7H 6,080
USD 157,901 MXN 3,000,000 20204E3H10A 5,803
USD 106,984 ZAR 1,587,692  20204E3H6H 5,721
USD 163,264 ZAR 2,500,000 20204FE5H26 A 5,694
USD 203,049 SGD 275,282  20204:5H6H 5,586
USD 162,646 MXN 3,100,000 20204:3A10A 5,478
EUR 146,856 MXN 3,100,000 20204E3 23 A 5,444
USD 195,110 MXN 3,769,047 20204F4 A27H 5,435
USD 169,014 MYR 690,000 20204E3A5H 5,416
USD 92,786 ZAR 1,383,348  20204E5H8H 5,372
USD 69,429 ARS 4,120,000 202043 H20H 5,165
USD 175,544 PLN 670,000 202043 H 17H 5,068
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N PN FEHEE Fe A4 i H RIEHIR CKR V)
UsD 132,108 EGP 2,160,000 202048 H26H 4,789
usD 159,973 TRY 1,000,000 202045 H 11 H 4,783
USD 131,742 EGP 2,100,000 20204-5H26H 4,335
EUR 150,000 SGD 226,407 20204E6 H30H 4,197
EUR 150,000 SGD 226,435 20204F6 H30H 4,178
USD 124,045 ZAR 1,904,309 202045 H29H 4,072
UsD 131,305 EGP 2,160,000 202048 H26H 3,986
UsD 131,330 EGP 2,100,000 202045H26H 3,923
USD 345,533 ILS 1,183,178 202044 H 14H 3,602
UsD 94,689 ZAR 1,449,877 20204:5H29H 3,345
UsD 163,629 TRY 1,040,000 20204:5H28H 3,210
EUR 110,000 SGD 166,088 202046 H30H 3,038
UsD 86,604 ZAR 1,329,528  20204:5H29H 2,843
UsD 161,988 CcopP 560,000,000 20204-3 A 18H 2,250
USD 148,832 PEN 505,081 202045 H 12H 2,178
UsD 100,832 TRY 621,792 202043 H 18H 2,099
UsD 131,687 PEN 446,608 20204E5H 12H 2,011
USD 123,197 PEN 417,950  20204E5H 12H 1,842
UsD 156,625 THB 4,900,000 2020437 19H 1,812
UsD 82,286 PEN 277,290 202045 H8H 1,763
USD 23,433 RUB 1,500,000 202044 H21H 1,350
UsD 88,762 THB 2,768,943 202043 H20H 1,283
UsD 21,414 ZAR 318,560 202043 H6H 1,097
USD 66,343 KRW 79,000,000 202043 H9H 1,025
EUR 150,000 CZK 3,823,515 202045 28H 856
UsD 33,437 TRY 205,563 2020423 H18H 796
USD 51,620 PEN 174,712 202043 H 13H 786
EUR 150,000 CZK 3,827,265 202045 A28 H 694
UsD 162,668 KRW 196,000,000 202043 H9H 612
UsSD 80,684 PHP 4,100,000 2020423 H20H 392
UsD 207,639 ZAR 3,250,574  20204E3H4H 250
usD 80,541 PHP 4,100,000 202043 H18H 237
CNH 570,000 USD 81,323 202043 H10H 184
UsD 5,817 copP 20,000,000 202043 A30H 116
EUR 227,635 HUF 77,482,719 202044 H6H 75
UsSD 84,312 PHP 4,300,000 2020423 H11H 52
CNY 550,000 UsD 78,650 202043 A 19H 38
UsD 446 HUF 132,151  20204F4 H 14H 17
EUR 150,000 RON 723,227  20204E3H 16 A (34)
UsD 80,265 PHP 4,100,000 2020437 17H (43)
UsD 81,382 CNH 570,000 202043 H10H (125)
ZAR 3,250,574 USD 207,404 202043 H11H (244)
ILS 475,919 UsSD 137,723 202043 H5H (464)
SGD 110,000 EUR 71,624 202046 A30H (648)
LS 304,194 USD 88,686 202044 H14H (777)
UsD 158,953 copr 560,000,000 202043 A 18H (784)
SGD 120,000 EUR 78,260  20204-6 A30H (845)
MXN 700,000 USD 36,362 202043 H17H (912)
usD 86,099 CZK 2,009,426 202044 A24H (932)
usD 99,900 CZK 2,331,475 202044 A24H (1,080)
SGD 110,000 EUR 72,241  20204E5H6H (1,132)
RON 710,000 EUR 148,387 202043 H 16 H (1,216)
MYR 250,000 UsD 60,562 202043 A 13H (1,300)
RON 740,000 EUR 154,798 202043 H16H (1,423)
ILS 880,870 UsSD 256,846  20204F4 H 14H (2,280)
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TRY 495,154 USD 80,957 20204E3H 18H (2,332)
THB 5,100,000 USD 163,488 2020/E3H19H (2,357)
THB 5,100,000 USD 163,514 202043 7 16 H (2,362)
SGD 220,000 EUR 144,430 2020426 F 30 H (2,608)
ZAR 1,201,019 USD 79,143 2020/E3H 23 H (2,746)
KRW 189,000,000 USD 159,160 202043 A 27H (2,854)
EUR 180,254 USD 203,300 20204E56H (3,596)
MXN 4,775,617 USD 245,683  2020/E3H 13H (3,674)
KRW 195,000,000 USD 164,913 20204E3H 120 (3,677)
cop 340,000,000 USD 100,337 2020457 18 H (3,719)
MYR 445,000 USD 109,686  20204E3H5H (4,178)
PLN 630,000 USD 164,611 20204E3 A 17H (4,313)
EUR 147,474 RON 730,000 2020437 16 H (4,376)
HUF 49,000,000 USD 163,989  20204E3 H26 H (4,874)
MXN 3,169,787 EUR 150,000 202043 H23 H (5,387)
KRW 188,000,000 USD 161,091 202043 24 H (5,618)
ZAR 2,200,000 USD 144331 20204E5 H26 H (5,669)
MXN 3,100,000 USD 162,885 20204E3H10H (5,717)
cop 650,000,000 USD 190,450 202045 7 18 H (5,739)
EUR 580,000 USD 646,540  2020/E3H 12 (6,049)
RUB 5,547,010 USD 87,881  20204F4H9F (6,070)
MXN 3,000,000 USD 158,557 2020437 10H (6,458)
RUB 5,904,717 USD 93,548  20204E4H9H (6,461)
ZAR 2,400,000 USD 159,591 202043 A 10H (6,613)
ZAR 3,263,261 USD 214,861  20204E3H4H (6,662)
ARS 4,120,000 USD 71,035 2020/E3H20H (6,770)
MXN 3,100,000 USD 164,804 202043 A 10H (7,636)
MXN 3,100,000 EUR 149,500 202043 H6H (7,761)
ZAR 2,111,221 USD 141,886 20204E4 56 H (7,869)
RUB 9,800,000 USD 153,405 202043 A 10H (8,270)
ZAR 1,875,982 USD 128,228 202043 9H (8,634)
RUB 10,300,000 USD 161,646  2020/E3H10H (9,105)
MXN 3,089,912 EUR 150,000 202043 H24 H (9,462)
ZAR 2,400,000 USD 163,234 20204237 10H (10,257)
ZAR 2,400,000 USD 162,819  2020/E3 H30H (10,319)
TRY 1,020,000 USD 171,052 20204E4H7H (10,535)
AUD 490,000 IPY 35,972,220  20204E4H20H (11,361)
AUD 490,000 IPY 35,974,229  20204E4 A20H (11,380)
ZAR 3,334,028 USD 224,746 20204E3 A 12H (12,301)
ZAR 6,407,171 USD 421,409 20204E3H6H (12,759)
MXN 5,126,703 USD 271,680  20204E4H6H (12,863)
ZAR 2,300,000 USD 159,668  2020E3H 10 (13,065)
AUD 480,000 IPY 35,525,662 20204E3 A6 H (13,230)
ZAR 2,300,000 USD 160,026 20204E3H10H (13,422)
AUD 480,000 JPY 35,587,870  20204E3 A6 H (13,802)
RUB 20,150,000 USD 316,876  20204E3 A 10H (18,460)
AUD 980,000 IPY 71,705,221 2020/E3H6 H (19,404)
cop 1,100,000,000 USD 333,058 20204E4 A 15H (19,790)
USD 725,432 TRY 4,700,237 202043 H 18 H (20,913)
USD 725,432 TRY 4,732,011  20204E3H18H (25,958)
USD 911 IPY 99,920  20204E3 F 23 H )
USD 1,408 IPY 154,360 2020423 A 23 H (14)
USD 1,611 IPY 176,620 202043 23 H (16)

169,651
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2020622 H29 B BAE, 77 RIZLA T ORKIF LA EH LTz,

g K% fZALES i A ISR CRR L) REBHHK CKRL)
TEVRELR e a
KRW (1) FUT KOREA 10YR BND 202043 A (111,042) (2,736)
KRW (6) FUT KOREA 3YR BND 202043 A (552,715) (4,514)
USD 3) FUT US LONG BOND(CBT) 20204-6 A (509,344) (9,258)
USD (6) FUT US 10YR NOTE (CBT) 202046 A (807,188) (9,141)
(1,980,289) (25,649)
(25,649)
RS - BEA T aEY
20204E2 4 29 A BITE, 77 RIFLL F ORRFBEA T 2o FiEA L T,
HiE ESOE FIAES it H A HAHEAL CKR V) BHIEAE CRRLV) RIS CKR V)
B g
EUR 971,655 C EUR/USD 1.1385 04/03/20 20204E3H4H 3,847 35 (3.812)
USD 573,845 C USD/ILS 3.46 03/03/20 20204E3H3H 476 2,060 1,584
USD 461,272 C USD/ILS 3.48 10/04/20 2020424 H 10 A 1,423 2,647 1,224
EUR 682,905 P EUR/HUF 335 02/04/20 2020454 A 2R 1,930 1,646 (284)
EUR 566,735 P EUR/RUB 70 03/03/20 2020453 H 3H 3,334 3 (3.331)
11,010 6,391 (4,619)
TV ar
EUR (283,367) P EUR/RUB 70 03/03/20 20204E3H 3H (5,528) ) 5,527
EUR (283,368) P EUR/RUB 70 03/03/20 20204E3H3H (4,450) (1) 4,448
(9,978) (3) 9,975
1,032 6,388 5,356
R4 - ERRTVTEY
20204E2 A 29 A HIE, 77 RIZLL T ORPFEBRIAT » 7RI ZATL T,
Wi A fZALES it H FOBFLR CKRV)  RIBBER CKRL)
BRL 7,500,000 Receive Floating (BRAZIL CETIP) - Pay Fixed (5.6%)  20214£1 H4H 0 (22,751)
BRL 1,900,000 Receive Fixed (5.87%) - Pay Floating (BRAZIL CETIP) 2025414 2H 0 8,409
HUF 101,500,000 Receive Floating (BUBOR) - Pay Fixed (1.155%) 202543 A 18 0 1,459
HUF 53,150,000 Receive Floating (BUBOR) - Pay Fixed (1.375%) 2025456 H17H 0 (614)
HUF 53,150,000 Receive Floating (BUBOR) - Pay Fixed (1.44%) 2025456 H17H 0 (1,155)
KRW 204,100,000 Receive Fixed (2.0325%) - Pay Floating (KORIBOR KRW) 20284114 20H 23 14,538
KRW 944,400,000 Receive Fixed (1.365%) - Pay Floating (KORIBOR KRW) 20214124 18 H (254) 3,482
KRW 382,700,000 Receive Floating (KORIBOR KRW) - Pay Fixed (1.3835%) 2024%F124 18H 92 (5,633)
KRW 944,400,000 Receive Fixed (1.365%) - Pay Floating (KORIBOR KRW) 20214124 18 H (254) 3,482
KRW 768,800,000 Receive Fixed (1.3825%) - Pay Floating (KORIBOR KRW) 20224F3 H 18 H 0 3,839
MYR 4,000,000 Receive Fixed (3.2125%) - Pay Floating (KLIBOR) 20214E12H10H (286) 7,494
MYR 1,500,000 Receive Floating (KLIBOR) - Pay Fixed (3.229%) 20244E12H 10H 94 (8,701)
MYR 800,000 Receive Floating (KLIBOR) - Pay Fixed (3.325%) 203041 H9A 1 (6,934)
MYR 4,000,000 Receive Fixed (3.2%) - Pay Floating (KLIBOR) 202241 H9A (169) 8,000
MXN 19,000,000 Receive Fixed (6.245%) - Pay Floating (MXN TIEE BANXICO) 20234F12H 13 H 0 (3,592)
MXN 10,400,000 Receive Floating (MXN TIEE BANXICO) - Pay Fixed (7.18%) 20294F12H 12H 0 (1,117)
MXN 19,000,000 Receive Fixed (6.34%) - Pay Floating (MXN TIEE BANXICO) 20234E12H 131 0 (2,054)
MXN 10,800,000 Receive Floating (MXN TIEE BANXICO) - Pay Fixed (7.14%) 20294E12H 121 0 (483)
MXN 4,300,000 Receive Fixed (6.73%) - Pay Floating (MXN TIEE BANXICO) 203046 H 5H 0 (1,071)
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MXN 4,300,000 Receive Fixed (6.69%) - Pay Floating (MXN TIEE BANXICO) 203046 H 5 H 0 (1,699)
MXN 5,400,000 Receive Fixed (6.585%) - Pay Floating (MXN TIEE BANXICO) 20304F6 H 5 H 0 (4,204)
PLN 6,500,000 Receive Fixed (1.68%) - Pay Floating (WIBOR) 202243 H18H 0 8,844
PLN 1,400,000 Receive Floating (WIBOR) - Pay Fixed (1.732%) 203043 H 18 H 0 (9,969)

(753) (10,430)
ERES - ILUY-TIAILL-RT VTR
202042 A 29 HBIfE, 77 RIZBA TR ORRFIZL Db T 7 40 b AT T EG AT LT,
g i) B it H AREBAE CKR L)
Faroial DB N e
UsD 700,000 CDS FED OF MALAYSIA 1% 20/06/24 20244F6 A20 A (14,340)
USD 600,000 CDS FED OF MALAYSIA 1% 20/12/24 20244E12 4201 (11,959)
USD 530,825 CDS FED REP BRAZIL 100B 1% 20/12/24 20244E12 4201 8,028
USD 2,669,300 CDS REP OF INDON 1% 100BP 20/12/24 202441220 H (6,205)
USD 1,200,000 CDS REP TURKEY 100BP 1% 5Y 20/12/24 2024412200 142,028
117,552
Faroial DN e
UsD 800,000 CDS KINGDOM OF SAUDI 1% 20/06/24 202446 H20H 6,131
USD 600,000 CDS STATE OF QATAR 1% 20/12/24 2024412 H20H 13,934
USD 700,000 CDS STATE QATAR 100BP 1% 20/06/24 20244F6 A20 A 16,043
36,108
153,660
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ST T e XU — R 7 R — 7 L E B & R FC/FD

20204F3 H 31 A 5L
(GGHE IR 20194E4 H 1 H ~20204E3 H31H)

@7 7 FOALH AT ROEY T,

A HE

PR A~k B ERMEBCA AR

O BLE O BT BUFHERE . LIS RFEDORIT T OBMLE - TOMIR (LUT, D BLE S
WERER I LOWET, ) 2 EEBEEGREL ., SKAED AL LT A DR LAEFEMPED
WREHLZLE BERLET,

O EEFR S EREHICIER Y R 81k 20 B O A B L L E S
MR ERMEFOEMNEZITOENSTERELET (BET2EMSMIERITRDGE1HY
£9),

e
i
G
N

@ HLE O BT B L OBUFH RS O RIT T 2B A E &R E 52 FERE G EL, mKEDA
CHETA DRRAGFEMEDOKEE NS L HIELET,

@ XGRS, FruERMEERESDOENZITORIBREEMNSEOREL, FRIREHE
M2 E A 4 AE M EEOR bR AR ELET,

@F | B ERISAEOREIHT=> L, EHEHCEH 7 o 27 Sk 20 B o @ MR
ZEAL ., FEEB AR ESEOERICB W TEN WAL L ER St 2R ELET
(BETOEHSHITEERIC LA HVET),

O EHMESIIREL-RIBREEMESEE T 7 REEROURIFEEORE 2 T =
H—1L ., MBS T BIBE S AE0NE R 9515 FEM BE OER 4y LS D 258 58 OB 5% &
SADOABEBEEITVET,

OFCONMEREFEIZOWTIL, JRRAIELTIP BT - T RAR R R A T I A~ T —
DT el e S =N L 74/\*/774]\(@@7%/\*2) DIBIGEL Sy % N — R fdrP%
TEHBEA~VERITHIZEREARELET, 1272, LA E TOLEE~ YRR TH LS
HE[EH 5 J:éﬁ*’%/\//%ﬁ5%/\75>%bi‘i‘ ESNEAv - SN e Dté)xm&?ﬁm%#d =

WAL zc LR DT ORWEA RN HVET, FDOAMEBREFEIZOWTIE, FAIELT
7%*’%/\// IITWVER A,
@& & FhE, MBI E> UL, ERROIHIRERAN TEXRWGARHYET,

BHEHERITRME

BB B M A | BTy 2O A MR E T
2 RS S B =T R & I I N A N/ A St
7~ E = §E R AT

JRG N (NI E T NT) T A T—

S VERRIRE AU IS WL AT ATRERIEL AT MR O R R S A D LITMERUN L TRV ET,
S B TODHAGEEOBHMIBS KOG R EFL, /L7 v AT v — Dy — R 77 VR — 5 B BUHGE & R O RS F2 DU IBRLI=D

DT,
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Tl PE A
202043 H 31 H HIfE
€ EENYZ-ZD)

HRE
PG A MRE S R 45,048,196
(IR 53,048,020 K 70)
Ble e 3,412,703
SN ARD A 5 2 2,391
AT A B ORI 44 204,395
(A 155,492 K L)
TUNTATINEDEE AL 15,028
Ta—H—=PHORI A 199,287
ESOrEs 754,819
wREAT 49,636,819
A
SRATHE B4 184,797
BRIRY T AN AR L AR 58,466
S E ARSI L A Al 2R 236,892
WA T B OFHIT & FE 145,146
(HRFZJF M 265,860 K1)
BRIAD T BINAR D ARALF AR 1,072
2 R4 6,493
Ta— =~ DR 529,023
Rfh 2 159,365
RALFIE 20
AffaEt 1,321,274
LT PERAE 48,315,545
AT 1247201

WRINAOMEREMS AT H 2 AR T PEARAR
FC77 () 4,555 40,295 183,563,333
FDZZ 2 (M) 5,399 936,198 5,054,568,115

I LT INF I3 —Tr—RX - T7 R - EERE T EESFC/FD

A E R
20204E-3 A 31 A& T 923U
€ EENYZ-ZD)

&

SRAT DAEFILE 62,525
SR B TR BB BR %) 3,285,244
SFNAT T FHIN AR D % BRI 275,160
M A 570
Ias A at 3,623,499
#H

5 s D 391,383
FBS A T 59,626
TR 18,188
BRIAD T RANARD AL 276,003
1 AR ) B 2,245
HL | $RAT 63,630
SRATFARE 202,506
ZAE 11,935
R 1,491
SERRE 5,961
LAEE ] 14,953
ZOfhEL 123,675
Ot 5,753
wHAE 1,177,349
[EEaEEizEA 2,446,150
BB A MRES 70 B AR DR 4 (1,552,983)
S RANARD B (85,864)
AT A BN AR DL (17,712)
AMEA T 5 KO E 2B eI LA AR DA (1,757,830)
BRIAY T RINARDHLE 98,573
IV he T T4 AT TN ARD 121,980
EpUESsEITiEEN (3,193,836)
PEHEAT MRE SR FFAR AR 2 ORIk (3,676,200)
AN D S 4 DI IR 2,391
AT LA BN AR D MR A OB 8,705
SFNAT 7 FHINARD R 45 D HE R (202,186)
IV T T AN AT YT SRS O B 46,153
S 2 R HEE L A AR D RTAIHR A O HE I (5,847)
Y R A A (3,826,984)
S ORE A LD PE OHIIAR (4,574,670)
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A PEZS TR
20204E3 H 31 HIZHE TSR HHIH]

I LT INF I3 —Tr—RX - T7 R - EERE T EESFC/FD
FATHE S IR R DL =

€ EENYZ-ZD)

v Wl PE AR AR 60,060,545
[EEaEEiEEA 2,446,150
Y TS (3,193,836)
IR 7 (3,826,984)
P ORE A LD PE OHIIAR (4,574,670)
Z SRRSO TEAT A 1,450,154
ZASAESR O E RS (4,994,949)

(3,544,795)
ZAHE DK E S (3,625,535)
AR PE AR 48,315,545
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20204E3 H 31 HIZHE 192 FHHIHIMH]

CREZE)
FC/Z A
W E AR 37,509
FATZ AR RESR I 8318
RS AR (5,532)
WIRFATH ZARREF L 40,295
FD7Z A
W E AL 999,768
FATZ A RESR I 17,601
RS A RS AL (81,171)
WIRFATH ZARAEFH L 936,198
weat
20204E-3 H 31 A BIfE
(CREE)
2020 2019 2018
HIRAEPEREE CRR V) 48,315,545 60,060,545 72,531,254
FCZ7A (1)
R PE AR 183,563,333 198,314,424 216,294,161
HIR1 1 470 R AR 4,555 5,287 6,354
FDZZ A (19)
MR PEARAR 5,054,568,115 6,453,991,484 7,513,732,828
HIRL 1 470 R AR 5,399 6,455 7,464



I LT INF I3 —Tr—RX - T7 R - EERE T EESFC/FD

HH 1 B
20204E3 H 31 A HifE
(BHRIFAK L Zeo7)
Bl R i FAES U AR AL (%)
TILESFY
EHEFIE
ARS 2,825,000  CITY OF BUENOS AIRES FRN 29/03/24 181,305 30,716 0.06
181,305 30,716 0.06
EfR
UsD 595,000  REP OF ARGENTINA 6.875% 26/01/27 WI 278,930 156,932 0.33
USD 150,000  REP OF ARGENTINA 7.625% 22/04/46 115,463 35,813 0.08
USD 120,000  ARGENTINA 5.8750% 11/01/28 51,860 32,101 0.07
UsD 100,000  ARGENTINA 6.8750% 11/01/48 73,162 24,375 0.05
ARS 2,975,000  REP OF ARGENTINA 16% 17/10/23 205,446 21,534 0.04
ARS 234,880  REP OF ARGENTINA 18.2% 03/10/21 12,735 2,116 0.00
737,596 272,871 0.57
BT B T 918,901 303,587 0.63
ISV
EfE
BRL 3,015  BRAZIL NTN-F 10.0000% 01/01/29 NTNF 700,062 673,582 1.40
BRL 2,783 NOTA TESOURO NACL 10% 01/01/21 NTNF 903,623 573,714 1.19
BRL 178 BRAZIL NT 6.0000% 15/08/28 CPI NTNB 159,926 132,762 0.27
BRL 158 BRAZIL NT 6.0000% 15/08/24 CPI NTNB 141,657 113,241 0.23
BRL 42 BRAZIL NT 6.0000% 15/08/40 CPI NTNB 44,344 32,799 0.07
1,949,612 1,526,098 3.16
HEt 7TV 1,949,612 1,526,098 3.16
FY
EfE
CLP 140,000,000  TESORERIA PES 6.0000% 01/01/43 30YR 303,204 211,523 0.44
CLP 20,000,000  TESORERIA PESOS 4.7000% 01/09/30 28,951 25,587 0.05
CLP 10,000,000  TESORERIA PESOS 5.0000% 01/03/35 16,848 13,029 0.03
349,003 250,139 0.52
Gt FY 349,003 250,139 0.52
aAVET
EfE
COoP 1,716,800,000  COLOMBIA TES 5.7500% 03/11/27 B 512,108 402,013 0.84
COoP 1,572,200,000  TITULOS DE TESORERIA 6% 28/04/28 B 461,676 364,459 0.75
COP 824,000,000  TITULOS DE TESORERIA 7.75% 18/09/30 296,160 211,538 0.44
COoP 653,500,000  TITULOS DE TESORERIA 7.5% 26/08/26 213,923 167,990 0.35
COoP 566,300,000  COLOMBIA TES 6.2500% 26/11/25 B 170,272 138,449 0.29
COP 307,400,000  TITULOS DE TESORERIA 7% 30/06/32 B 94,714 74,281 0.15
COP 95,900,000  COLOMBIA TES 7.2500% 18/10/34 B 30,745 24,111 0.05
cop 40,900,000  TITULOS DE TESORERIA 10% 24/07/24 B 15,497 11,590 0.02
1,795,095 1,394,431 2.89
e E=1=N o 1,795,095 1,394,431 2.89
FrafME
EfE
CZK 20,220,000  CZECH REPUBLIC 2.5000% 25/08/28 78 957,060 875,410 1.82
CZK 17,560,000  CZECH REPUBLIC 1% 26/06/26 95 779,099 688,379 1.42
CZK 10,870,000  CZECH REPUBLIC 0.2500% 10/02/27 100 438,047 404,313 0.84
CZK 8,720,000  CZECH REPUBLIC 2.7500% 23/07/29 105 415,937 382,424 0.79
CZK 6,110,000  CZECH REPUBLIC 0.9500% 15/05/30 94 241,447 232,583 0.48
CZK 5,280,000  CZECH REPUBLIC 2.4000% 17/09/25 89 243,029 223,509 0.46
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Bl R i [ALES BT REAl AFAM AR AL (%)
CZK 2,640,000  CZECH REPUBLIC 1.2000% 13/03/31 11Y 98,978 101,130 0.21
3,173,597 2,907,748 6.02
it F o 3,173,597 2,907,748 6.02
Tk
EfE
EGP 10,570,000  EGYPT GOVT B 16.1000% 07/05/29 10YR 643,801 741,962 1.53
EGP 4,975,000  EGYPT GOVT BO 16.5000% 02/04/26 7YR 305,358 346,611 0.72
EGP 4,015,000  EGYPT GOVT BOND 17.1800% 09/05/27 242,782 289,964 0.60
EGP 4,365,000  EGYPT GOVT BO 13.5640% 14/01/30 10Y 275,178 270,906 0.56
1,467,119 1,649,443 3.41
At =7 1,467,119 1,649,443 3.41
NHY—
EfE
HUF 172,230,000  HUNGARY GOVT 0.5000% 21/04/21 21/C 604,941 525,549 1.09
HUF 108,590,000  HUNGARY GOVT 3.0000% 21/08/30 30/A 373,634 342,901 0.71
HUF 81,350,000  HUNGARY GOVT 3.0000% 27/10/27 27/A 278,912 265,910 0.55
HUF 26,600,000 HUNGARY GVT 6% 24/11/23 23/A 115,267 94,401 0.20
HUF 20,250,000  HUNGARY GOVT 6.7500% 22/10/28 28/A 94,562 81,873 0.17
HUF 16,220,000  HUNGARY GOVT 2.7500% 22/12/26 26/D 54,715 52,972 0.11
HUF 9,890,000  HUNGARY GOVT 3.2500% 22/10/31 31/A 33,410 31,384 0.06
1,555,441 1,394,990 2.89
BFb A — 1,555,441 1,394,990 2.89
AVRRTT
EfE
IDR 7,667,000,000  INDONESIA GVT 8.25% 15/06/32  FR58 948,825 468,027 0.98
IDR 7,009,000,000  INDONESIA GOV 7.5000% 15/06/35 FR80 504,788 403,091 0.84
IDR 5,510,000,000  INDONESIA GOV 7.0000% 15/05/27 FR59 355,676 321,058 0.66
IDR 5,440,000,000  INDONESIA GOV 7.0000% 15/09/30 FR82 316,309 313,500 0.65
IDR 3,576,000,000  INDONESIA GVT 8.75% 15/02/44  FR67 289,456 219,051 0.45
IDR 3,063,000,000  INDONESIA GOV 7.5000% 15/05/38 FR75 226,588 171,420 0.35
IDR 2,973,000,000  INDONESIA GVT 7.5% 15/08/32  FR74 196,297 170,224 0.35
IDR 2,551,000,000  INDONESIA GVT 8.25% 15/05/36  FR72 208,210 154,525 0.32
IDR 1,686,000,000  INDONESIA GOV 8.3750% 15/04/39 FR79 121,839 102,878 0.21
IDR 1,865,000,000  INDONESIA GVT 6.625% 15/05/33 FR65 115,315 98,865 0.20
IDR 1,297,000,000  INDONESIA GOV 8.2500% 15/05/29 FR78 83,860 80,644 0.17
IDR 1,204,000,000  INDONESIA GVT 8.75% 15/05/31 FR73 99,810 76,785 0.16
IDR 756,000,000  INDONESIA GVT 9% 15/03/29 FR71 58,135 48,670 0.10
IDR 172,000,000  INDONESIA GVT 8.375% 15/09/26 FR56 11,979 10,823 0.02
3,537,087 2,639,561 5.46
LTEMEEEEA®
IDR 2,000,000,000  JASA MARGA 7.5000% 11/12/20 REGS 147,852 121,223 0.25
IDR 2,000,000,000  WIJAYA KARYA 7.7000% 31/01/21 REGS 150,173 120,080 0.25
298,025 241,303 0.50
B AR T 3,835,112 2,880,864 5.96
hFIREY
TEEEEEA®
KZT 59,000,000 KAZAKH DEVELOPME 9.5000% 14/12/20 176,384 125,908 0.26
176,384 125,908 0.26
Bty TRE 176,384 125,908 0.26
L—7
EfE
MYR 2,065,000  MALAYSIA GOVT 3.4780% 14/06/24 0319 498,575 488,929 1.01
MYR 1,525,000  MALAYSIA INVE 4.1280% 15/08/25 0118 372,332 368,823 0.76
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Bl Y R i FAES A REff AFAM AR AL (%)
MYR 1,095,000  MALAYSIA INVE 3.7260% 31/03/26 0319 268,110 257,290 0.53
MYR 1,100,000  MALAYSIA GOVT 3.6590% 15/10/20 0315 260,106 257,013 0.53
MYR 1,030,000  MALAYSIA GOVT 3.7570% 20/04/23 0218 262,094 245,005 0.51
MYR 900,000  MALAYSIA GOVT 3.9550% 15/09/25 0115 222,107 217,304 0.45
MYR 600,000  MALAYSIA INVE 4.7240% 15/06/33 0617 153,160 152,701 0.32
MYR 545,000  MALAYSIA GOVT 4.7620% 07/04/37 0317 138,731 137,513 0.28
MYR 530,000  MALAYSIA GOVT 3.8890% 31/07/20 0613 130,917 123,599 0.26
MYR 450,000 MALAYSIA GOVT 3.9060% 15/07/26 0119 111,104 108,092 0.22
MYR 400,000  MALAYSIA INVE 3.6550% 15/10/24 0419 96,929 95,303 0.20
MYR 260,000  MALAYSIA GOVT 3.9000% 30/11/26 0316 66,409 62,392 0.13
MYR 245,000  MALAYSIA GOVT 3.5020% 31/05/27 0307 61,325 57,694 0.12
MYR 95,000  MALAYSIA GOVT 3.8850% 15/08/29 0219 23,458 22,960 0.05
MYR 5000  MALAYSIA GOVT 4.254% 31/05/35 0415 1,191 1,205 0.00
2,666,548 2,595,823 5.37
2,666,548 2,595,823 5.37
P =]
EfE
MXN 385,528  MEXICAN BONOS DES 8.5% 31/529 M 2,267,206 1,748,399 3.63
MXN 264,984  MEXICAN BONOS DES 6.5% 9/0622 M 1,312,719 1,112,489 2.30
MXN 147,702 MEXICAN BONOS DES 7.75% 29/5/31 M 742,073 637,157 1.32
MXN 109,481  MEXICAN BONOS DES 8.5% 18/11/38 643,067 484,468 1.00
MXN 74,690  MEXICAN FIXED RATE 10% 05/12/24 439,139 354,313 0.73
MXN 57,385  MEXICAN FIXED RATE 7.5% 03/6/27 M20 297,391 245,033 0.51
MXN 46,747  MEXICAN BONOS DES 8% 07/11/47 M 252,347 195,496 0.40
MXN 17,645  MEXICAN BONOS DES 10% 20/11/36 M30 118,301 89,991 0.19
MXN 3,929  MEXICAN BONOS DES 7.75% 23/11/34 M 19,879 16,793 0.03
6,092,122 4,884,139 10.11
LTEEEEEA®
USD 403,000  PETROLEOS MEX 7.6900% 23/01/50 REGS 421,594 276,055 0.57
USD 255,000  PETROLEOS MEX 6.9500% 28/01/60 REGS 248,875 169,575 0.35
670,469 445,630 0.92
At a 6,762,591 5,329,769 11.03
R)—
EfE
PEN 1,480  PERU B SOBERANO 6.9500% 12/08/31 508,676 490,776 1.02
PEN 1,435,000 PERU B SOBERANO 5.9400% 12/02/29 491,909 445,433 0.92
PEN 995  REP OF PERU 6.35% 12/08/28 324,289 318,499 0.66
PEN 420,000  PERU B SOBERANO 6.9000% 12/08/37 154,726 136,814 0.28
PEN 135,000  PERU B SOBERANO 5.4000% 12/08/34 40,497 38,900 0.08
1,520,097 1,430,422 2.96
T O ES
PEN 500,000  TELEFON DEL P 7.3750% 10/04/27 REGS 150,984 144,063 0.30
150,984 144,063 0.30
Bt~ — 1,671,081 1,574,485 3.26
R—FUF
EHEFIE
PLN 4,900,000  POLAND GOVT BOND FRN 25/01/26 0126 1,265,713 1,169,134 2.42
1,265,713 1,169,134 2.42
EfR
PLN 3,550,000  POLAND GVT BOND 2.5% 25/07/26 0726 923,764 907,103 1.88
PLN 3,180,000 POLAND GVT BOND 3.25% 25/07/25 0725 854,495 842,129 1.74
1,778,259 1,749,232 3.62
At R—TUR 3,043,972 2,918,366 6.04
]
TEMEEEER
IDR 6,700,000,000  EXP-IMP BK KO 7.2500% 07/12/24 REGS 515,227 401,591 0.83
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IDR 4,700,000,000  KOREA DEV BAN 6.0000% 22/01/25 EMTN 343,693 269,531 0.56
858,920 671,122 1.39
At 858,920 671,122 1.39
L—==7
EfE
RON 2,330,000 ROMANIA GOVT 5.0000% 12/02/29 10Y 576,388 534,400 1.10
RON 1,450,000 ROMANIA GVT 5.8% 26/07/27 15YR 370,593 357,308 0.74
RON 1,380,000 ROMANIA GOVT 4.4000% 25/09/23 4.3Y 330,048 318,318 0.66
RON 1,095,000  ROMANIA GOVT 4.8500% 22/04/26 7Y 267,853 255,528 0.53
RON 935,000  ROMANIA GOVT 4.5000% 17/06/24 5Y 220,618 215,362 0.45
RON 850,000  ROMANIA GOVT 4.7500% 24/02/25 10Y 205,668 197,286 0.41
1,971,168 1,878,202 3.89
Bt —~=7 1,971,168 1,878,202 3.89
av7y
EfE
RUB 57,900,000  RUSSIA-OFZ 7.4000% 17/07/24 6227 904,638 761,608 1.57
RUB 40,910,000  RUSSIA-OF 2.5000% 02/02/28 CPI 2002 626,339 539,210 111
RUB 35,125,000  RUSSIA GOVT 8.5% 17/09/31 6218 575,676 511,408 1.05
RUB 36,750,000  RUSSIA-OFZ 7.9500% 07/10/26 6226 571,259 501,201 1.04
RUB 33,400,000  RUSSIA-OFZ 6.9000% 23/05/29 6224 462,730 433,126 0.90
RUB 30,670,000  RUSSIA GOVT 7.7% 23/03/33 6221 520,041 422,289 0.87
RUB 27,485,000  RUSSIAN FED 8.15% 03/02/27 6207 407,532 382,040 0.79
RUB 28,670,000  RUSSIA-OFZ 7.2500% 10/05/34 6225 434,625 381,137 0.79
RUB 18,415,000  RUSSIA GOVT 7.75% 16/09/26 6219 316,932 248,818 0.51
RUB 17,280,000  RUSSIAN FED 7.05% 19/01/28 6212 280,269 225,979 0.47
RUB 15,895,000  RUSSIA-OFZ 7.6500% 10/04/30 6228 280,032 216,643 0.45
RUB 14,835,000  RUSSIA GOVT 7% 16/08/23 6215 226,959 192,060 0.40
RUB 12,960,000  RUSSIA-OFZ 7.1500% 12/11/25 6229 194,786 169,438 0.35
RUB 11,750,000  RUSSIA-OFZ 7.7000% 16/03/39 6230 160,336 162,826 0.34
RUB 10,895,000  RUSSIA-OFZ 6.5000% 28/02/24 6223 157,482 138,761 0.29
6,119,636 5,286,544 10.93
T O ESH
RUB 25,215,000  RUSSIA-OFZ 6.5000% 24/11/21 6018 302,117 225,093 0.47
302,117 225,093 0.47
BT 6,421,753 5,511,637 11.40
m7Ivuh
EfR
ZAR 15,222,000  REP OF STH AFRICA 9% 31/01/40 2040 955,843 636,433 1.33
ZAR 14,050,000  REP OF STH AFRICA 8.5% 31/1/37 2037 926,965 595,760 1.23
ZAR 11,695,000  REP OF STH AFRICA 8% 31/01/30 2030 750,084 532,729 1.10
ZAR 10,241,897  REP OF STH AFRICA 7% 28/2/31 R213 591,331 420,862 0.87
ZAR 7,310,000  SOUTH AFR 1.8750% 31/03/29 CPI 2029 495,551 412,047 0.85
ZAR 6,075,000  REP OF STH AFRICA 7.75% 28/02/23 433,091 345,051 0.71
ZAR 5,855,000  REP OF STH AFRIC 8.25% 31/3/32 2032 360,524 258,186 0.53
ZAR 4,865,000  REP OF STH AFRICA 8.75% 31/1/44 204 312,624 206,155 0.43
ZAR 3,370,000  SOUTH AFR 1.8750% 28/02/33 CPI 2033 222,863 183,176 0.38
ZAR 2,460,000  SOUTH AFR 2.0000% 31/01/25 CPI 2025 226,201 166,091 0.34
ZAR 4,875,000  REP OF STH AFRICA 6.25% 31/3/36R209 244,722 165,686 0.34
ZAR 4,582,143 REP OF STH AFRICA 6.5% 28/2/41 R214 218,387 152,413 0.32
ZAR 100,000  REP OF STH AFRI 8.875% 28/2/35 2035 6,829 4,459 0.01
ZAR 1,000  REP OF STH AFRICA 10.5% 21/12/26 R1 76 57 0.00
5,745,091 4,079,105 8.44
GEtET 7N 5,745,091 4,079,105 8.44
EI R4S
TEEEEEA®
PHP 22,500,000  ASIAN DEV BAN 5.2500% 09/03/23 GMTN 427,464 452,452 0.95
MXN 23,000,000  EURO BK RECON&DV 0% 16/07/29 EMTN 537,475 447,661 0.93
MXN 19,000,000  EURO BK RECON&DV 0% 18/02/28 GMTN 574,137 440,308 0.91
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TRY 1,910,000  EURO BK RECON&DV 0% 02/08/21 EMTN 269,417 245,466 0.51
IDR 3,919,900,000 EURO BK RECON 6.4500% 13/12/22 GMTN 287,395 238,961 0.49
MXN 19,400,000  INTL FIN CORP 0% 22/02/38 GMTN 198,034 202,894 0.42
IDR 3,400,000,000 EURO BK RECON 5.6000% 30/01/25 GMTN 255,064 202,623 0.42
TRY 1,235,000  EURO BK RECO 10.0000% 13/10/21 GMTN 196,803 180,306 0.37
TRY 1,060,000  INT BK RECON 11.0000% 25/08/22 EMTN 171,679 160,365 0.33
IDR 1,290,000,000  ASIAN DEV BAN 7.8000% 15/03/34 GMTN 90,012 82,703 0.17
TRY 430,000  EURO BK RECO 24.0000% 10/09/21 GMTN 81,801 73,873 0.15
3,089,281 2,727,612 5.65
At EREEE R 3,089,281 2,727,612 5.65
24
EfR
THB 21,300,000  THAILAND GVT 3.775% 25/06/32 693,418 798,564 1.66
THB 24,925,000  THAILAND GOVT 1.875% 17/06/22 720,578 777,175 1.61
THB 18,145,000  THAILAND GVT BD 3.85% 12/12/25 642,211 635,000 1.31
THB 17,440,000  THAILAND GOVT 2.8750% 17/12/28 581,909 592,843 1.23
THB 10,457,000  THAILAND GVT 1.25% 12/03/28  CPI 270,758 317,327 0.66
THB 6,600,000  THAILAND GOVT 3.6500% 20/06/31 262,742 238,450 0.49
THB 5,030,000  THAILAND GVT 3.4% 17/06/36 167,711 187,985 0.39
THB 3,975,000  THAILAND GOVT 1.6000% 17/12/29 134,722 123,094 0.25
THB 1,350,000  THAILAND GOVT 3.3000% 17/06/38 55,850 49,611 0.10
THB 12,000  THAILAND GVT 4.875% 22/06/29 445 471 0.00
3,530,344 3,720,520 7.70
Hitiag 3,530,344 3,720,520 7.70
2954F
EfR
UAH 7,535,000  UKRAINE GOVT 15.3600% 29/09/21 REGS 306,063 254,351 0.53
UAH 2,055,000  UKRAINE GOVT 18.0000% 24/03/21 REGS 90,422 72,225 0.15
396,485 326,576 0.68
it 396,485 326,576 0.68
AFYR
TEEEEER
IDR 5,120,000,000  EURO BK RECON&DV 6.2500% 25/07/22 386,153 311,584 0.64
386,153 311,584 0.64
Bt AFYR 386,153 311,584 0.64
TA)H
TEMEEEER
IDR 9,650,000,000  INTER-AM DV BK 7.875% 14/03/23 GMTN 739,674 613,520 127
739,674 613,520 127
Bt T AR 739,674 613,520 1.27
INTTA
Ef®
uYu 9,675,000  URUGUAY 8.5000% 15/03/28 REGS 304,816 176,476 0.37
uYu 2,395,000 REP OF URUGUAY 4.375% 15/12/28 CPI 125,180 106,009 0.22
uYu 2,768,000  URUGUAY 9.8750% 20/06/22 98,472 58,531 0.12
uYu 270,000  REP OF URUGUAY 4% 10/07/30 CPI 16,227 15,651 0.03
544,695 356,667 0.74
HEboATTA 544,695 356,667 0.74
HMAZESS 53,048,020 45,048,196 93.24

O B TE T TR
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R 1 - AMEABEE LN

202043 A 31 HETE, 77 NIXLL FORPFFINE BB L O E2H L T, SNE AR LRI E BREFCITAD
~yYHETHOWLS,

i A3 15 LN ] SEAIAE SEHIEHE it A REBHE CKRL)
USD 190,446 PY 20,705,192 20204E4 23 A (810)
PY 204,473,594 USD 1,936,089 202044 A 23 H (47,345)
USD 3,068,938 HUF 848,500,000 20204E4 H 21 A 467,800
USsD 3,148,601 HUF 893,400,000 202047 A 17H 404,054
USD 1,211,593 MXN 26,870,717 20204E6 A 17H 99,139
USD 1,189,538 ZAR 19,903,053 202046 H 17 F 92,691
USD 627,825 BRL 2,930,000 20204E6 4 2 A 66,021
USD 328379 RUB 21,476,000 20204E4 F 30 A 56,431
USD 260,965 MXN 5,188,000 20204E6 H4 A 45,769
USD 223,007 MXN 4,322,000 20204E7 H 2 44,473
USD 338374 IDR 4,835,377,000 202046 H 12 A 43,922
USD 249,380 ZAR 3,873,000 20204E6 23 H 36,091
USD 308,417 ZAR 5,038,000 20204E8 20 A 32,703
USD 879,704 RUB 67,337,000 20204E6 A 17H 32,604
USD 149,424 RUB 9,348,000 20204E7 H 14 F 32,321
USD 154,233 BRL 643,000 2020457 A 1S H 31,235
USD 300,361 BRL 1,412,000 202049 H 9 31,202
USD 329,816 MXN 7,237,000 202046 H 17 F 30,203
USD 252,874 MXN 5,390,000 20204E6 A 17H 29,727
USD 144,472 MXN 2,805,000 20204E7 29 A 29,059
USD 355,749 BRL 1,714,000 20204E8 A 18 H 28,574
USD 150,522 BRL 648,000 20204E8 4 A 26,722
USD 147,237 MXN 2,898,000 2020454 14 H 26,660
USD 152,567 MXN 3,030,000 20204E4 A 162 25,969
USD 327,193 BRL 1,581,000 202049 9 25,819
USD 297,308 BRL 1,425,000 20204E6 4 2 A 24,076
USD 143,782 IDR 1,984,626,000 202047 F 28 A 23,516
USD 138,314 ZAR 2,102,000 20204E5H4 R 21,875
USD 242,263 IDR 3,648,000,000 202046 17 F 20,236
USD 218,991 PLN 830,000 202046 H 17 F 19,112
USD 175,745 HUF 51,700,000 20204E6 A 17H 17,018
USD 190,960 RUB 13,858,000 20204E4 F 30 A 15,478
USD 214,320 KZT 91,515,000 20204E6 A 17H 14,727
USD 137,772 AUD 200,000 202045 H 27 14,422
USsD 239,840 TRY 1,499,000 202044 A 22 H 13,440
USD 200,015 PLN 780,000 202045 5 18 A 12,164
USD 162,535 RUB 12,000,000 202046 5 17 F 11,575
USD 92,894 NGN 35,249,000 20204E8 A 11 H 11,407
USD 92,894 NGN 35,249,000 20204E8 A 11 B 11,407
USD 95,320 NGN 36,317,000 20204E8 A 11 H 11,363
USD 219,643 INR 16,012,000 20204E8 F 24 A 10,489
USD 176,275 AUD 269,000 202045 427 H 10,370
USD 140,056 PLN 539,000 20204E4 430 H 10,239
USsD 195,210 NZD 310,000 202047 15 F 9,616
USD 89,918 CzZK 2,030,000 20204E6 H17H 8,373
NZD 400,000 USsD 231,448 202046 17 F 8,085
USD 156,415 CZK 3,697,000 202046 A 17H 7,907
USD 100,017 CZK 2,293,000 202047 A 17H 7,864
USD 128,704 PLN 502,000 202044 17 F 7,788
USD 148,138 NZD 235,000 20204E6 A 17H 7,412
USD 212,148 BRL 1,068,000 202046 H 2 A 7,368
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USD 201,295 BRL 1,016,000 20204E6 4 2 A 6,485
USD 208,547 BRL 1,054,000 202046 H 2 A 6,451
USD 547,455 RON 2,388,000 202046 H 17 F 6,415
USD 98,314 TRY 606,000 2020444 7 H 6,342
UsD 98,482 AUD 150,000 202046 H 17 F 5,969
PEN 521,000 USD 145,449 20204E6 A 17H 5,714
ILS 1,005,000 USD 277,631 202046 5 17 F 5,447
USD 188,855 CAD 260,000 202046 4 17H 5,446
PLN 995,000 USD 234,283 202046 H 17 F 5,331
KRW 290,840,000 UsD 234,416 202046 5 17F 4,771
USD 143,787 cop 568,318,000 20204E6 A 17H 4,753
PLN 1,285,000 USD 304,718 202046 H 17 F 4,732
PHP 7,800,000 USD 147,727 20204E6 A 17H 4,509
USD 62,215 RUB 4,617,000 202046 5 17 F 4,133
USD 47,165 IDR 707,242,000 202046 A 17H 4,121
AUD 160,000 USD 94,561 20204E6 178 4,119
INR 10,190,000 USD 130,024 202046 5 17F 4,052
CAD 260,000 USD 180,248 20204E6 A 17H 3,160
USD 384,043 ZAR 6,970,000 202048 31 F 3,044
AUD 180,000 USsD 108,678 202046 4 17H 2,337
USD 71,793 EUR 63,000 202046 H 17 F 2,293
PEN 423,000 USD 120,639 202046 H 17 F 2,089
USD 108,300 TRY 715,000 20204E6 A 17H 2,075
UsD 276,966 CNH 1,954,000 202046 H 17 F 1,955
USD 245,296 CNH 1,730,000 20204E6 A 17H 1,811
PEN 185,000 USsD 51,915 202046 H 17 F 1,761
PEN 422,000 USD 120,709 202046 4 17H 1,730
USD 175,543 TRY 1,170,000 202046 H 17 F 1,720
USD 126,919 BRL 653,000 202046 H 2 A 1,712
USD 126,720 BRL 652,000 202046 A 2 A 1,704
USD 139,399 HUF 44,870,000 202046 H 17 F 1,642
PLN 435,000 USsD 103,178 20204E6 A 17H 1,578
USD 15,301 NZD 23,000 20204E7 H 15 F 1,531
UsD 491,050 THB 16,050,000 202046 A 17H 1,531
USD 172,611 KRW 208,515,000 20204E5 426 H 1,306
USD 24,468 TRY 157,000 202046 5 17 F 1,143
MXN 4,044,000 USD 166,390 20204E6 A 17H 1,032
CNH 1,729,000 USsD 242316 202046 5 17 F 1,028
USD 97,944 KRW 117,974,000 202045 26 H 1,022
USD 46,181 CLP 38,700,000 202046 H 17 F 1,012
USD 250,233 RON 1,100,000 202046 4 17H 1,010
RUB 7,729,000 USD 96,251 20204E6 A 17H 979
USD 22,032 cop 87,182,000 202046 H 17 F 704
KRW 326,489,000 USD 267,613 20204E5 426 H 614
SGD 135,000 UsD 94,327 202046 H 17 F 582
USD 30,936 ARS 2,263,000 202047 A 13H 508
USD 30,922 ARS 2,262,000 202047 13 A 508
MXN 216,000 USsD 8,510 202046 5 17 F 432
USD 25,756 EUR 23,000 20204E6 A 17H 383
USsD 27,613 KRW 33,260,000 202046 5 17 F 260
CNY 665,000 USD 93,739 20204E6 A 17H 51
PLN 845,000 USD 203,478 202046 5 17 F 13
CLP 5,894,000 UsD 6,899 202046 A 17H @1

MXN 660,000 USD 27,374 20204E6 A 17H (50)
UsD 31,607 ARS 2,320,000 202047 A 1R (65)
USD 31,607 ARS 2,320,000 2020457 A 1 H (65)
INR 9,013,000 USD 118,732 202046 H 17 F (143)
MYR 817,000 USD 189,748 20204E6 A 17H (293)
KRW 33,260,000 USD 27,686 202046 H 17 F (333)
USD 60,184 ARS 4,435,000 20204E7H 1R (362)
IDR 1,560,000,000 USD 95,325 20204E6 A 17H (380)
cop 545,180,000 USsD 133,819 202046 17 F (446)
cop 205,600,000 USD 50,809 20204E6 A 17H (511)

— 234 —



I LT INF I3 —Tr—RX - T7 R - EERE T EESFC/FD

235 —

[N LNl seHE i FEHeHE it A REHH CRR L)
THB 7,580,000 USD 231,741 202046 4 17H (554)
USD 238,819 EUR 217,000 202046 H 17 F (571)
USD 85,753 HUF 28,151,000 202046 H 17 F (675)
USD 219,299 HUF 71,700,000 20204E6 A 17H (831)
TRY 310,000 USD 47,019 202046 17 F (964)
EUR 228,000 USD 252,618 20204E6 A 17H (1,093)
USD 100,869 CZK 2,542,000 202046 H 17 F (1,243)
CLP 43,676,000 USD 52,244 202046 4 17H (1,267)
TRY 195,000 USD 30,279 202046 H 17 F (1,309)
CNH 1,955,000 USD 277,200 202046 H 17 F (2,048)
USD 67,108 INR 5,270,000 20204E6 A 17H (2,233)
CLP 365,406,000 USD 428,779 202046 H 17 F (2,290)
NZD 75,000 USD 47,339 20204E6 A 17H (2,427
ARS 1,131,000 USD 17,811 202047 13 F (2,604)
ARS 1,131,000 UsD 17,811 202047 A 13 H (2,604)
USD 113,645 CAD 165,000 20204E6 A 17H (2,749)
NZD 285,000 USD 173,631 202046 H 17 F (2,964)
cop 4,181,176,000 USD 1,026,307 20204E6 A 17H (3.417)
TRY 1,128,000 USD 171,090 202046 17 F (3,506)
IDR 4,557,000,000 USD 280,862 202046 4 17H (3.512)
USD 141,962 EUR 132,000 202046 H 17 F (3.658)
USD 231,202 EUR 213,000 202046 17 F (3,686)
USD 177,416 HUF 59,000,000 20204E6 A 17H (3.722)
AUD 105,000 USD 68,909 202046 5 17 F (4,150)
ZAR 740,000 USD 45,061 20204E6 A 17H (4,280)
USD 498,722 PHP 25,774,000 202046 H 17 F (4,321)
USD 278,185 uYu 12,727,000 202046 4 17H (4,795)
AUD 390,000 USD 245,583 202046 H 17 F (5,049)
CLP 171,898,000 USD 205,730 202046 5 17 F (5,097)
EUR 123,000 USD 141,158 20204E6 A 17H (5.467)
BRL 229,000 USD 49,157 202049 9 A (5,505)
ARS 2,263,000 USD 35,977 20204E7 A 13H (5,549)
BRL 195,000 USD 43,112 202046 H 2 A (5.723)
AUD 165,000 UsD 107,619 202046 4 17H (5.855)
BRL 957,000 USD 189,354 20204E6 4 2 A (5.858)
ZAR 2,948,000 USsD 168,336 202046 5 17 F (5.874)
BRL 976,000 USD 193,370 20204E6 4 2 A (6,230)
USD 122,445 MXN 3,110,000 202046 5 17 F (6,309)
USD 181,334 PEN 647,000 202046 4 17H (6,387)
USD 122,320 MXN 3,110,000 202046 5 17 F (6,434)
RUB 5,830,000 UsD 79,992 202046 4 17H (6,651)
BRL 965,000 USD 191,688 20204E6 A 2 A (6,657)
RUB 6,547,000 UsD 90,278 202046 H 17 F (7,917)
CLP 122,196,000 USD 150,441 20204E5 429 H (7.918)
USD 275,123 ILS 1,005,000 202046 H 17 F (7,955)
EUR 189,000 UsD 216,615 202046 4 17H (8,114)
RUB 8,490,000 USD 114,993 202046 H 17 F (8,190)
BRL 285,000 USD 63,206 202046 H 2 A (8,560)
ZAR 7,060,000 USD 397,925 20204E6 A 17H (8.853)
MXN 2,570,000 USD 115,823 202046 H 17 F (9.,425)
NGN 34,181,000 USD 88,505 20204E8 A 11 H (9.487)
BRL 1,638,000 USD 323,683 202046 H 2 A (9,609)
NGN 36,317,000 USD 94,342 2020428 A 11 H (10,385)
NGN 36,317,000 USD 94,946 20204E8 A 11 H (10,989)
BRL 555,000 USD 118,678 202046 H 2 A (12,261)
KZT 32,400,000 USD 83,775 20204E6 A 17H (13,111)
CzZK 3,517,000 USD 155,571 202047 H 17 H (14,226)
BRL 1,023,000 USD 211,093 20204E6 4 2 A (14,941)
RUB 5,753,000 USD 88,114 20204E4 F 30 A (15,265)
TRY 3,005,040 USD 462,171 202046 4 17H (15,719)
PLN 1,040,000 USD 266,222 20204E6 A 17H (15,772)
PLN 735,000 USD 193,273 202044 17F (16,233)
TRY 1,558,000 USD 254,783 20204E4H 7H (18,326)
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TRY 1,600,000 UsD 250,269 202049 H 8 H (18,672)
TRY 1,649,000 USD 272,828 2020424 H22 A (23,773)
ZAR 4,230,000 UsD 256,907 202046 H17H (23,794)
BRL 1,315,000 USD 282,158 202046 H2H (30,017)
TRY 3,489,000 UsD 544,356 20204:8 H14H (35,353)
ZAR 4,088,000 USD 260,860 202048 H31H (37,399)
MXN 8,700,000 USD 398,114 202046 H17H (37,933)
ZAR 4,151,000 UsD 272,250 202045 H4 H (42,309)
ZAR 4,208,000 USD 272,892 20204:8 H20 H (42,601)
HUF 212,733,000 uUsD 697,917 202046 H17H (44,794)
BRL 2,764,000 USD 572,849 2020459H9H (45,968)
ZAR 4,112,000 uUsD 280,204 202046 H23 H (53,753)
THB 53,976,000 USD 1,705,402 2020456 H17H (59,151)
USD 1,517,909 EGP 25,850,000 202046 H17H (65,056)
BRL 1,714,000 UsD 392,623 202048 H 18 H (65,449)
PLN 5,478,000 USD 1,395,846 2020456 H17H (76,644)
IDR 7,232,160,000 uUsD 526,051 202046 H12H (85,646)
HUF 446,700,000 USD 1,491,734 202047 H 17H (119,460)
HUF 446,700,000 UsD 1,501,689 2020427 H17H (129,415)
HUF 848,500,000 uUsD 2,979,754 2020454 H21H (378,614)
BRL 18,905,000 USD 4,207,328 202046 H2 A (582,438)
uUsD 3,834 JPY 410,000 2020424 H23 A 47
USD 2,444 JPY 260,000 2020424 H23H 43
uUsD 1,582 JPY 167,130 2020424 H23 H 38
USD 1,366 JPY 144,360 2020424 H23H 33
UsD 881 JPY 93,120 2020424 H23 A 21
UsD 6 JPY 680 2020424 H23H 0
USD 2 JPY 277 2020424 H23 H 0
uUsD 29 JPY 3,140 2020424 H23 H 0
USD 3 JPY 400 2020424 H23H 0
UsD 35 JPY 3,872 2020424 H23 H 0
USD 12 JPY 1,350 2020424 H23H 0
USD 3,215 JPY 350,000 2020424 H23 H (18)
UsD 6,370 JPY 700,000 2020424 H23H 95)
JPY 220,000 USD 1,992 2020424 H23H 39
JPY 780,000 uUsD 7,333 2020424 H23 H (129)

(236,892)
BHIRDOENTND, BrEL TERINTODREILLRIEGOMIEERL TV,
Rt 2 - SN
202043 A 31 HETE, 77 RIFLL FORRIF MR EH L T,
3 T B W SO L) B R
BUFENR T a
UsD 10 FUT US 10YR NOTE (CBT) 2020456 A 1,387,813 57,391
1,387,813 57,391
TEVFFE a2
UsD (4) FUT US LONG BOND(CBT) 20204£6 /1 (718,750) (55,000)
(718,750) (55,000)
2,391
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BHAFER a2

AUD 850,000 C AUD/USD 0.682 25/05/20 2020435 H25H 11,669 408 (11,261)
NZD 900,000 C NZD/USD 0.6655 13/07/20 2020427 H 13 H 12,230 1,054 (11,176)
USD 1,171,000 C USD/TRY 6.9435 13/08/20 2020428 H 13 A 23,438 53,807 30,369
uUsSD 573,000 C USD/TRY 6.985 07/09/20 202049 H 7H 12,114 29,117 17,003
AUD 850,000 P AUD/USD 0.682 25/05/20 202045 425 A 5,926 55,827 49,901
NZD 900,000 P NZD/USD 0.6655 13/07/20 2020427 H 13 H 12,420 60,923 48,503
usb 596,000 P USD/BRL 3.977 13/07/20 20204E7 H 13 A 6,514 16 (6,498)
USD 583,000 P USD/BRL 4.107 31/07/20 2020427 H31 A 6,347 65 (6,282)
uUsSD 589,000 P USD/IDR 13435 24/07/20 2020427 H24H 3,634 316 (3,318)
USD 877,000 P USD/INR 71.161 20/08/20 2020428 H20 A 4,613 791 (3,822)
uUsSD 899,000 P USD/MXN 18.735 30/06/20 2020426 H30H 7,125 502 (6,623)
Uusb 594,000 P USD/MXN 18.7805 27/07/20 20204E7 H27H 4,478 443 (4,035)
uUsSD 594,000 P USD/MXN 18.855 12/05/20 2020435 H 120 5,747 128 (5,619)
usb 596,000 P USD/MXN 18.915 14/04/20 20204F4 7 14 A 6,258 29 (6,229)
USD 555,000 P USD/MXN 19.1165 02/06/20 2020426 H2H 4,726 292 (4,434)
UsSD 608,000 P USD/PLN 3.7245 28/04/20 2020424 H 28 H 4,490 76 (4,414)
usb 893,000 P USD/PLN 3.773 14/05/20 202045 14 A 6,791 397 (6,394)
USD 596,000 P USD/RUB 60.15 13/07/20 2020427 H 13 H 5,263 187 (5,076)
usb 1,219,000 P USD/RUB 62.715 29/04/20 202044 429 A 11,709 17 (11,692)

155,492 204,395 48,903

TEVIFOA a2

AUD (425,000) C AUD/USD 0.682 25/05/20 202045 425 A (7,086) (204) 6,882
NZD (450,000) C NZD/USD 0.6655 13/07/20 2020427 H 13 H (1,502) (527) 975
USD (555,000) C USD/MXN 20.919 02/06/20 202046 H 2 H (6,349) (74,937) (68,588)
AUD (425,000) P AUD/USD 0.682 25/05/20 20204E5 425 A (7,086) (27,914) (20,828)
NZD (450,000) P NZD/USD 0.6655 13/07/20 2020427 H13H (17,571) (30,461) (12,890)
usb (581,000) P USD/CLP 783.5 27/05/20 202045 427 H (4,349) (953) 3,396
uUsSD (573,000) P USD/TRY 6.0115 07/09/20 202049 H 7H (7,602) (3,283) 4,319
usD (1,171,000) P USD/TRY 6.0536 13/08/20 20204E8 H 13 A (14,315) (6,867) 7,448

(65,860) (145,146) (79,286)

89,632 59,249 (30,383)
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Bl Al 4E §RIA% it B FRIEFLE CRIV)  ARFEBURLE CkIV)
BRL 2,043,111 Receive Fixed (8.49%) - Pay Float CETIP 2022421 H3H 0 48,110
BRL 4,007,921 Receive Float CETIP - Pay Fixed (6.9925%) 202141 H4H 0 (33,542)
BRL 1,063,669 Receive Fixed (7.045%) - Pay Float CETIP 20234:7H3H 0 11,142
BRL 1,416,375 Receive Fixed (6.7%) - Pay Float CETIP 20224E7H1H 0 15,792
BRL 1,358,670 Receive Fixed (6.5975%) - Pay Float CETIP 2023421 H2H 0 12,293
BRL 1,575,407 Receive Fixed (6.435%) - Pay Float CETIP 20224E7H1H 0 15,018
BRL 615,193 Receive Fixed (5.9%) - Pay Float CETIP 202341 H2H 0 2,621
BRL 932,633 Receive Fixed (5.84%) - Pay Float CETIP 2023421 H2H 0 3,408
BRL 1,303,822 Receive Fixed (6.275%) - Pay Float CETIP 202541 H2H 0 (3,700)
BRL 116,697 Receive Fixed (6.47%) - Pay Float CETIP 202741 H4HR 0 (1,324)
BRL 1,212,603 Receive Fixed (6.32%) - Pay Float CETIP 202741 H4H 0 (15,974)
BRL 985,662 Receive Float CETIP - Pay Fixed (6.2225%) 202741 H4H 0 14,239
BRL 1,036,473 Receive Fixed (7.19%) - Pay Float CETIP 2025421 H2H 0 4,587
BRL 3,271,738 Receive Fixed (7.6%) - Pay Float CETIP 202541 H2H 0 26,010
BRL 2,651,932 Receive Fixed (8.4%) - Pay Float CETIP 2025421 H2H 0 40,117
BRL 165,129 Receive Fixed (9.15%) - Pay Float CETIP 20294E1H2H 0 3,142
BRL 289,939 Receive Fixed (8.575%) - Pay Float CETIP 2029421 H2H 0 2,738
BRL 90,799 Receive Fixed (8.15%) - Pay Float CETIP 202941 H2H 0 236
BRL 48,521 Receive Fixed (8%) - Pay Float CETIP 2029421 H2H 0 11
CZK 21,500,000 Receive Float PRIBOR - Pay Fixed (2.17%) 202246 H17H 0 (25,732)
CZK 10,575,000 Receive Float PRIBOR - Pay Fixed (1.2625%) 20304E6 H17H 0 (21,298)
CZK 143,340,000 Receive Float PRIBOR - Pay Fixed (1.39%) 202246 H17H 0 (81,731)
CZK 59,590,000 Receive Fixed (1.3%) - Pay Float PRIBOR 202546 H17H 0 68,766
HUF 47,230,000 Receive Fixed (1.649%) - Pay Float BUBOR 203046 H17H 0 213
MXN 5,650,000 Receive Float TIIE - Pay Fixed (7.825%) 2022451 H3H (7 (8,332)
MXN 9,500,000 Receive Float TIIE - Pay Fixed (7.94%) 20224£1H5H (201) (14,824)
MXN 9,500,000 Receive Float TIIE - Pay Fixed (7.84%) 2022415 7H (165) (14,177)
MXN 105,000 Receive Fixed (7.01%) - Pay Float TIIE 202647 H31H 0 90
MXN 1,890,000 Receive Fixed (6.905%) - Pay Float TIIE 2029411H1H (20) (404)
MXN 445000 Receive Fixed (6.9%) - Pay Float TIIE 20294E11H 21 @) (102)
MXN 6,635,000 Receive Fixed (6.765%) - Pay Float TIIE 203041 H4H (63) (4,575)
MXN 2,195,000 Receive Fixed (6.78%) - Pay Float TIIE 2030451 H4H (20) (1,413)
MXN 7,150,000 Receive Float TIIE - Pay Fixed (6.58%) 20254E1H10H 96 (3,087)
MXN 10,010,000 Receive Fixed (6.265%) - Pay Float TIIE 20304E2H21H (300) (22,556)
MXN 15,255,000 Receive Fixed (6.37%) - Pay Float TIIE 203042 H 22 F (388) (29,487)
PLN 2,390,000 Receive Float WIBOR - Pay Fixed (1.075%) 202146 H17H 0 (2,971)
PLN 1,555,000 Receive Fixed (1.22%) - Pay Float WIBOR 202746 H17H 0 6,304
PLN 1,205,000 Receive Fixed (1.2375%) - Pay Float WIBOR 203046 H17H 0 4,670
THB 18,360,000 Receive Float THBFIX - Pay Fixed (0.668%) 202546 H17H 0 10,410
ZAR 125,370,000 Receive Float JIBAR - Pay Fixed (6.5%) 20204E9H25H 0 (28,805)
ZAR 63,275,000 Receive Fixed (6.675%) - Pay Float JIBAR 2021429 H22H 0 11,034
ZAR 59,550,000 Receive Float JIBAR - Pay Fixed (6.51%) 20204E9H 22 H 0 (13,739)
ZAR 137,810,000 Receive Fixed (6.665%) - Pay Float JIBAR 2021429 H27H 0 24,195
ZAR 50,705,000 Receive Fixed (6.14%) - Pay Float JIBAR 2022456 H17H 0 44,174
ZAR 60,215,000 Receive Float JIBAR - Pay Fixed (7.35%) 202546 H17H 0 (64,342)
ZAR 22,040,000 Receive Fixed (8.32%) - Pay Float JIBAR 203046 5 17 H 0 (35,671)

(1,072) (58,466)
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