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=% [EMiE L2 BUNDESOBLIGATTON 1.25 3,150 3,233 444,898 | 2016/10/14
KA [EMifEAE S BUNDESREPUB. DEUTSCHLAND 3.5 1,810 2,100 289,032 | 2019/7/4
KA [EMfEAE S BUNDESREPUB. DEUTSCHLAND 2.0 2,531 2,802 385,536 | 2023/8/15
N4 BB (BOREIEALDS) | DEUT PFANDBRIEFBANK AG 2.125 300 323 44,518 |  2019/6/3
R BB (GLREEA) | DEUTSCHE BANK AG 1.25 100 100 13,810 | 2021/9/8
RA TR (BTREEARS) | DEUTSCHE BANK AG 1.75 200 215 29,596 | 2022/6/8
Ko LR (EOREEARS) | MUNICH RE 6.25 200 245 33,838 | 2042/5/26
KA1 BB (BT REEARS) | VOLKSWAGEN LEASING GMBH 2.625 100 109 15,102 [ 2024/1/15
L 2YT [E R BUONT POLIENNALI DEL TES 5.25 470 530 73,044 | 2017/8/1
A2V T BUONT POLIENNALI DEL TES 4.25 1,050 1,211 166,647 | 2019/9/1
A8V T BUONI POLIENNALI DEL TES 3.75 400 453 62,454 | 2021/5/1
A5V T BUONI POLIENNALI DEL TES 5.25 398 508 69,991 | 2029/11/1
ALV T BUONT POLIENNALI DEL TES 6.0 1,030 1,430 196,772 | 2031/5/1
42U T BUONT POLIENNALI DEL TES 5.0 422 523 72,018 | 2040/ 9/ 1
A5V T [E ERES BUONT POLIENNALI DEL TES 4.75 196 236 32,511 | 2044/9/1
AL T BB (BOREEARDS) | ATLANTIA SPA 4.375 100 117 16,146 | 2020/ 3 /16
A8V T LR (GOREEARS) | GTECH SPA 3.5 100 111 15,290 | 2020/3/5
A5V T TR (BTREEARS) | INTESA SANPAOLO 5.0 100 125 17,233 | 2021/1 /27
AHVT ABHLIUR (BT EEIEAIDR | INTESA SANPAOLO SPA 4.125 300 320 44,146 | 2016/ 9 /19
A5V T B (BTREEAR) | INTESA SANPAOLO SPA 3.75 200 231 31,863 | 2019/9/25
A5V T B (BTREEAR) | INTESA SANPAOLO SPA 3.375 100 117 16,184 [ 2025/ 1 /24
AL T BB (BOREEARD) | UBI BANCA SPCA 5.25 200 252 34,768 | 2021/1/28
A2V T EWELER (BLREEAL) | UNICREDIT SPA 2.625 375 417 57,405 |  2020/10/31
TR I FRANCE (GOVT OF) 4.25 660 780 107,369 | 2019/4 /25
75 D FRANCE (GOVT OF) 3.5 1,220 1,427 196,408 | 2020/ 4 /25
T5UR FRANCE (GOVT OF) 5.5 1, 150 1,710 235,286 | 2029/4 /25
T5UR FRANCE (GOVT OF) 4.0 140 188 25,881 | 2038/10/25
TIUA FRANCE (GOVT OF) 4.5 140 204 28,111 | 2041/4 /25
PSS [E Ak 5 FRANCE (GOVT OF) 4.0 451 642 88,456 |  2055/4 /25
TR HFRRAEE S (B < AxfiT) | CAISSE D’ AMORT DETTE SOC 3.75 1, 450 1,734 238,624 | 2020/10/25
TIUA Bkl (B < ©fLfE) | ELECTRICITE DE FRANCE 3.875 300 355 48,979 | 2022/1/18
TFUA HERRAR A (B < 4xflfED) | ELECTRICITE DE FRANCE 5.375 100 113 15,657 | 2049/12/29
75 R BBHLIR (BDREEAGD) | ALSTOM S 3.0 100 108 14,996 [ 2019/7/8
T5A BRI (BT REEAR) | AUTOROUTES DU SUD DE LA 4.0 100 113 15,555 | 2018/ 9 /24
TR EEIOR (GUREEARY) | AUTOROUTES DU SUD DE LA 4.125 100 116 16,092 | 2020/ 4 /13
TR EHIOR (GUREEAS) | AUTOROUTES PARTS ARRFP 2.25 200 212 29,246 | 2020/ 1 /16
75 LR (EOREEARS) | BANQ FED CRD MUT 2.625 100 108 14,955 | 2024/ 3/18
75 R BBHLITR (BDREEADR) | BNP PARIBAS 2.875 350 391 53,823 | 2023/9/26
75 R BBHLITR (BDREEADR) | BNP PARIBAS 2.875 100 103 14,239 [ 2026/ 3 /20
T5A BB (GO EEEALDS) | BNP PARIBAS HOME LOAN 3.375 600 645 88,762 | 2017/1/12
TR TR (BTREEARS) | BNP PARTBAS HOME LOAN 3.875 300 364 50,133 | 2021/7 /12
TR BRI (GOREEARS) | BOUYGUES 3. 641 100 112 15,513 | 2019/10/29
75 LR GOREEARS) | BPCE SA 2.75 100 101 13,922 | 2026/7/8
75 R LR (BT REEA) | CAISSE FRANCAISE DE FIN 4.25 400 468 64,478 | 2019/2/7
T5UR LR (BTREEAR) | CAISSE REFINANCE L’ HABIT 4.0 1, 100 1,361 187,268 | 2022/6 /17
T5A BB (BOREEALTS) | CASINO GUICHARD COFP 3. 248 200 218 30,030 | 2024/3/7
TR EHIOR (GDREEALS) | CASINO GUICHARD PERRACHO 5.5 100 101 13,977 | 2015/1/30
TR EEIOR (BDREEALGS) | CASINO GUICHARD PERRACHO 3.994 100 114 15,777 | 2020/3/9
75 ABHLITR (B EREAIE | CIE FINANCEMENT FONCIER 4.5 500 577 79,440 | 2018/5/16
75 R BBHLITR (BDREEARDR) | CNP ASSURANCES 6. 875 100 120 16,510 [ 2041/ 9 /30
75 R B (BT REEAR) | CREDIT AGRICOLE LONDON 2.375 300 324 44,630 | 2020/11/27
T5A BB (BOREEEALDS | CREDIT LOGEMENT SA 1.232 150 131 18,058 [ 2049/ 3/16
TR EWLER (BTRREAG) | EUTELSAT SA 5.0 200 233 32,164 | 2019/ 1 /14
TR EWLER (BLRREAG) | EUTELSAT SA 2.625 100 107 14,747 | 2020/1/13
75 LR GOREEARS) | GDF SUEZ 3.0 200 226 31,194 | 2023/2/1
75 R BB (BDREEAT) | ORANGE 8.125 200 340 46,856 | 2033/1/28
75 R BB (BDREEAFDS | RCI BANQUE SA 4.0 100 104 14,425 | 2016/ 3 /16
T5UR BRI (BOREEARS) | RCT BANQUE SA 2.875 110 117 16,142 | 2018/ 1 /22
TR LR (GOREEARS) | RCI BANQUE SA 2.25 50 52 7,236 | 2021/3/29
TR BB (GOREEARS) | SANOFL 1.125 200 201 27,657 | 2022/ 3/10
75 ABHLITR (B ERIEAIDY | SOCIETE GENERALE 2.25 200 213 29,435 | 2020/ 1/23
75 A SHBHLITR (BDREEALDR) | SOLVAY FINANCE 4.199 250 260 35,908 | 2019/5/12
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e ERRAR S (B < A2fRAED) | NEDER WATERSCHAPSBANK 1.625 370 392 54,029 | 2019/8/23
F T K PBHITR (BDREEAFDR) | ABN AMRO BANK NV 3.625 600 657 90,429 |  2017/10/6
E BRI (BOREEARS) | ABN AMRO BANK NV 1.875 450 483 66,493 | 2019/ 7 /31
E T EWLER (BLREEAL) | ABN AMRO BANK NV 2.5 235 266 36,616 | 2023/9/5
E T TR (BTREEARS) | CRH FINANCE BV 5.0 200 233 32,171 | 2019/1 /25
FF 5 ABHLITR (B ERIEAGDR | ELM BV (SWISS REIN CO) 5.252 100 104 14,415 | 2049/ 5 /29
FF K LR (BOREEARS) | ENEL FINANCE INTL NV 5.0 200 249 34,340 | 2022/9/14
F T K B (BTREEARS) | GAS NATURAL FENOSA FINAN 3.875 200 234 32,274 | 2022/4/11
E BB (BOREEARS) | HEINEKEN NV 3.5 100 116 15,985 | 2024/3/19
T EWLER (BLREEAGR) | ING BANK NV 3.5 300 318 43,753 | 2023/11/21
T EWLER (BOREEAL) | KBC IFIMA NV 2.125 200 211 29,139 | 2018/9/10
FF 5 EABHLITR (B ERIEAIDS | RABOBANK NEDERLAND 4.75 500 569 78,365 | 2018/1/15
FF K PBHLITR (BDREEADS) | WOLTERS KLUWER-C 2.875 200 221 30,422 | 2023/3/21
AR [EMifEFE S BONOS Y OBLIG DEL ESTADO 5.5 341 388 53,436 | 2017/7 /30
AR [ BONOS Y OBLIG DEL ESTADO 4.6 600 705 97,137 | 2019/ 7 /30
RS [EMEFIE 25 BONOS Y OBLIG DEL ESTADO 4.3 550 642 88,389 | 2019/10/31
RS [EMiEFiE 25 BONOS Y OBLIG DEL ESTADO 5.4 1,466 1,876 258,217 | 2023/1/31
AR v FEMiE FiE 2 BONOS Y OBLIG DEL ESTADO 4.8 1,619 2,009 276,454 | 2024/ 1 /31
T [EiE FiE 25 BONOS Y OBLIG DEL ESTADO 5.75 530 734 101,083 | 2032/7 /30
T [EiiEFiE 5 BONOS Y OBLIG DEL ESTADO 4.7 370 455 62,718 | 2041/ 7 /30
AL FERRAE S (B < 42f@h) | INSTITUT CREDITO OFICIAL 5.125 770 818 112,550 | 2016/ 1 /25
AR BB (BDREEAGDS | AYT CEDULAS CAJAS GLOBAL 4.0 300 354 48,818 | 2021/3 /24
A v TR (BOREEARS) | AYT CEDULAS CAJAS IX 3.75 200 203 27,977 | 2015/ 3 /31
A ABHLITR (B ERIEAIDS | BANCO BILBAO VIZCAYA ARG 3.5 1,700 1,990 273,884 | 2020/10/ 7
RS BT (BDREEALT) | BANCO DE SABADELL SA 3.375 100 109 15,071 [ 2018/ 1/23
RS LR (BTREEARS) | BANCO POPULAR ESPANOL SA 3.75 100 110 15,265 [ 2019/ 1 /22
AR BRI (B REIEAR) | BANCO SANTANDER SA 3.25 500 505 69,574 | 2015/ 2 /17
A v BB (BTREHEAR) | BANCO SANTANDER SA 3.125 400 411 56,609 | 2015/ 9 /28
A v TR (BTREEARS) | BANCO SANTANDER SA 2.875 300 326 44,858 | 2018/ 1 /30
A LR GUREEARS) | BANKIA 5.75 200 218 30,112 | 2016/ 6 /29
RS BBHLITR (BOREEARD) | BANKIA 4.5 400 492 67,753 | 2022/4 /26
RS LR (BT REEAR) | BBVA SUB CAPITAL UNIPERS 3.5 200 206 28,425 | 2024/4 /11
AR EELETR (BDREEAL) | CATXABANK 5.125 800 862 118,688 | 2016/4 /27
A v LR (GOREEARS) | CAIXABANK 3.0 100 109 15,028 | 2018/ 3 /22
A v LG (BOREEAR) | CEDULAS TDA 1 4.125 300 351 48,298 | 2019/11/29
A LR (BTREEARS) | CEDULAS TDA 6 4.25 100 120 16,626 | 2031/4 /10
RS BBHLIR (BDREEALD) | CEDULAS TDA A-3 4.0 400 456 62,758 |  2018/10/23
RS BB (BDREEADR) | GAS NATURAL CAPITAL 4.125 100 111 15,306 [ 2018/ 1/26
AR EHLEOE (BTREEALS) | TELEFONICA EMISTONES SAU 5. 496 500 537 73,970 | 2016/4/1
AL F— [EMiE 3 25 BELGIUM KINGDOM 3.0 760 862 118,646 | 2019/ 9 /28
AL F— % BELGIUM KINGDOM 3.75 411 491 67,560 | 2020/ 9 /28
% BELGIUM KINGDOM 2.25 310 342 47,120 | 2023/6 /22
AL — BELGIUM KINGDOM 5.5 314 461 63,540 | 2028/ 3 /28
AL — BELGIUM KINGDOM 5.0 200 298 41,016 | 2035/ 3 /28
AL — % BELGIUM KINGDOM 4.25 99 139 19,195 | 2041/ 3/28
AL F— EEIOR (GUREEAGYS) | ANHEUSER-BUSCH INBEV NV 2.25 250 267 36,832 | 2020/ 9 /24
AL F— TR (BTREEARS) | BNP PARIBAS FORTIS SA 4. 625 150 150 20,709 | 2014/10/27
YL — LELER GUREEARS) | BANDIS 4.5 200 245 33,789 | 2021/11/8
F—A MU T | EEES REPUBLIC OF AUSTRIA 3.65 480 583 80,325 | 2022/4 /20
F—=ARUT REPUBLIC OF AUSTRIA 6.25 230 363 49,986 | 2027/ 7 /15
F—=A YT REPUBLIC OF AUSTRIA 4.15 230 329 45,301 | 2037/ 3/15
NI TINY GLENCORE FINANCE EUROPE 5.25 300 332 45,753 | 2017/ 3 /22
7 47 v R | BB GUREEADS) | FINGRID 0YJ] 3.5 400 466 64,152 | 2024/4/3
FTANT R % TRISH TSY 5.0 409 510 70,286 | 2020/10/18
FTANT VR % TRISH TSY 5.4 193 256 35,349 | 2025/ 3 /13
TANT R | BB (GDREEA) | AIB MORTGAGE BANK 3.125 200 220 30,337 | 2018/9/10
TANT R | EEER (GOEEENER | BANK OF IRELAND MTGE BNK 3.25 400 408 56,228 | 2015/ 6 /22
TANT R | EEEDREDREEAR) | BANK OF IRELAND MTGE BNK 2.75 220 237 32,726 | 2018/ 3 /22
TANT R | EEEREDREEAR) | BANK OF IRELAND MTGE BNK 1.75 100 105 14,488 | 2019/3/19
TANT R | BB GDERIEAIDR | CLOVERIE PLC SWISS REINS 6. 625 150 189 26,136 | 2042/9/1
TANT R | BB (GDREEAR) | CLOVERIE PLC ZURICH INS 1.75 100 101 13,980 [ 2024/ 9/16
TANT R | BB (EDREEA) | DEPFA ACS BANK 3.875 200 215 29,627 | 2016/11/14
TANT R | EEER (GOEEIENER | GE CAPITAL EURO FUNDING 4.625 200 262 36,162 | 2027/2/22
TANT R | EEk EOREEARS) | WILLOW NO. 2 FOR ZURICH I 3.375 200 230 31,675 | 2022/6 /27
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A RN | BB EDREEALDS | CAIXA GERAL DE DEPOSITOS 3.75 100 109 15,131 [ 2018/1/18
Z O ERRAR A (B < 42fRME) | EUROPEAN INVESTMENT BANK 5.5 610 718 98,903 | 2018/2/15
Z AL FERRAE J (B < 4:fhE) | EUROPEAN INVESTMENT BANK 4.5 770 1,034 142,366 | 2025/10/15
ZDfth HFRRATE S (KR < &) | EUROPEAN UNTON 2.75 1,500 1,568 215,834 | 2016/6/3
Z D EEIOR (SDRTEEALGS) | ABBEY NATL TREASURY SERV 3.625 400 441 60,714 | 2017/10/5
ZDfth ABHLITR (BT ERIEALDS | ABBEY NATL TREASURY SERV 2.625 100 109 15,046 | 2020/ 7 /16
Z O LR (BREEARS) | AQUARIUS + INV ZURICH IN 4.25 100 109 15,022 [ 2043/10/ 2
Z O PABHITR (BT REIEANDS) | BANK OF AMERICA CORP 1. 668 302 305 42,092 | 2019/5/6
Zoft TR (BDREEARS) | BANK OF AMERICA CORP 2.5 140 150 20,748 | 2020/ 7 /27
Z D TR (BOREEARS) | BANK OF AMERICA CORP 2.375 150 157 21,625 | 2024/ 6 /19
Z D LR (BTREEARS) | BARCLAYS BANK PLC 2.25 150 157 21,688 | 2017/2/22
ZDfth LR (GUREEARS) | BAT INTL FINANCE 2.75 100 109 15,019 [ 2025/ 3 /25
Z O PABHIOR (BT REIEANES) | BNZ INTERNATIONAL FNDNG 3.125 600 654 89,992 | 2017/11/23
Z O B (B REEARS) | CITIGROUP INC 7.375 200 262 36,090 | 2019/9/4
Z DA BB (BDREEEALDS | CITIGROUP INC 2.375 100 105 14,514 | 2024/ 5 /22
Z D TR (BTREEARS) | COMONNEALTH BANK AUST 2.625 100 105 14,542 | 2017/1/12
ZDfth BB (GDEEIEALDS | DNB BOLIGKREDITT AS 3.375 400 430 59,167 |  2017/1 /20
ZDfth LR (GOREEARS) | FCE BANK PLC 1.875 150 155 21,362 | 2019/4/18
Z O PABHIOR (B EEIEAND) | GE CAPITAL TRUST IV 4.625 83 86 11,948 [ 2066/ 9 /15
Z O B (BT REEARS) | HSBC FINANCE CORP 4.875 350 390 53,732 | 2017/5/30
Z DA BRI (B REEAR) | IMPERTAL TOBACCO FINANCE 3.375 200 220 30,269 | 2026/ 2 /26
Z D TR (BTREEARS) | JPMORGAN CHASE & CO 1.227 600 600 82,604 | 2018/ 3 /31
Z D EEOR (GDREEANS) | LEGAL & GENERAL GROUP 4.0 160 161 22,245 | 2025/6/8
ZDfth LR (EDREEARS) | LLOYDS BANK PLC 1.875 200 209 28,871 | 2018/10/10
Z O B (BDREEARS) | LLOYDS BANK PLC 4.0 700 842 115,857 | 2020/ 9 /29
Z O PABHIUR (B REEANSS | MET LIFE GLOB FUNDING T 1.25 140 141 19,440 [ 2021/ 9/17
Z DA BT (BDREEALDS) | NATIONAL GRID PLC 5.0 100 116 15,991 [ 2018/7/2
Z D TR (BOREEAES) | NGG FINANCE PLC 4.25 100 107 14,790 | 2076/ 6 /18
Z D BB (BTREEAR) | NORDEA HYPOTEK AB 3.5 300 323 44,507 | 2017/ 1 /18
ZDfth ABHLITR (B ERIEAIDR | PHILIP MORRIS INTL INC 2.875 100 110 15,239 [ 2024/ 5 /30
Z O PABHITR (BT EEIEALDS | ROYAL BK OF SCOTLAND PLC 4.75 440 470 64,698 | 2016/5/18
Z O PABHITR (BT EEIEALD) | SPAREBANKEN VEST 1.5 100 104 14,419 [ 2018/9/11
Z DA BB (BOREEALDS) | STANDARD CHARTERED PLC 3.625 200 207 28,605 | 2015/12/15
D LR (BTREEARS) | SVENSKA HNDLSBKN 2.25 300 323 44,524 | 2020/ 8 /27
Z D EBLER (GOREEA) | TDC 3.75 100 114 15,812 | 2022/3/2
ZDfth LR (BOREEARS) | TELENOR ASA 2.75 400 444 61,190 | 2022/6 /27
Z O PABHITR (BT EEIEALDS | TOYOTA MOTOR CREDIT CORP 1.8 150 158 21,850 | 2020/ 7 /23
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SME RS IR TR
(7 AV 71) THK B Tk v T
CITIGROUP INC FRN 30 29 3, 049
GOLDMAN SACHS CAPITAL 11 470 364 37, 651
RABOBANK FRN 80 106 10, 958
WELLS FARGO CAPITAL X 40 40 4,132
~ 3t Jm L (O -1 2 540 . 55,791
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(7 AV 71) % T kv Tk Fv T
filf FiE % | COLOMBIA GOVT 5. 625 2044/ 2 /26 200 212 21, 900
RUSSTA GOVT 7.5 2030/ 3 /31 104 120 12,408

T-NOTE INFLATION INDEX 0.375 2023/ 7 /15 340 338 34,895

T-NOTE INFLATION INDEX 2.125 2040/ 2 /15 220 284 29, 103

T-NOTE INFLATION INDEX 0. 625 2043/ 2 /15 210 178 18, 438

US TREASURY BOND 2.75 2042/ 8 /15 3,233 2,747 283, 585

US TREASURY BOND 3.75 2043/11/15 270 278 28,718

US TREASURY BOND 3.625 2044/ 2 /15 700 704 72,731

US TREASURY NOTE 0.25 2015/10/31 30 29 3,095

US TREASURY NOTE 0.75 2017/10/31 1, 130 1,112 114, 798

US TREASURY NOTE 1.375 2018/ 6 /30 330 328 33,922

US TREASURY NOTE 1.5 2018/ 8 /31 660 659 68,016

US TREASURY NOTE 1.5 2018/12/31 20 19 2, 050

US TREASURY NOTE 1.5 2019/ 2 /28 10 9 1,022

US TREASURY NOTE 1. 625 2019/ 3 /31 100 99 10, 279

US TREASURY NOTE 2.0 2020/ 9 /30 20 19 2,041

US TREASURY NOTE 2.0 2020/11/30 1,170 1,153 119, 027

US TREASURY NOTE 2.0 2021/ 2 /28 30 29 3,039

US TREASURY NOTE 2.75 2023/11/15 1,380 1,385 142,972

US TREASURY NOTE 2.75 2024/ 2 /15 200 200 20, 674

ol G K PR S/TAX-1ST SUB-B 6.0 2042/8/ 1 10 8 829
PR-C-SALES TAX 5.0 2040/ 8/ 1 10 8 810

A SR (BR < AR ) ACE 2006-ASL1 A 0. 43425 2036/ 2 /25 170 62 6, 479
BACM 2006-1 AM 5. 421 2045/ 9 /10 19 20 2,098

BACM 2006-5 AM 5. 448 2047/ 9 /10 10 10 1,105

BACM 2007-3 A3 5. 598296 2049/ 6/ 1 297 297 30, 694

BALTA 2004-11 2A2 2.796178 2034/11/25 747 626 64, 624

BALTA 2004-12 1A3 0. 85425 2035/ 1 /25 91 88 9,127

BALTA 2004-7 2A1 3.046517 2034/ 8 /25 89 90 9,364

BSARM 2004-8 12A1 3.829798 2034/11/25 12 11 1,217

CD 2006-CD2 AJ 5. 388248 2046/ 1 /15 110 101 10,514

CD 2006-CD2 AM 5. 349248 2046/ 1/ 1 10 10 1,104

CD 2007-CD4 AJ 5. 398 2049/12/11 50 38 3,972

COMM 2013-CR12 A4 1.016 2046/10/ 1 20 20 2,132

COMM 2013-CR12 AM 4.3 2046/10/ 1 20 20 2,139

COMM 2013-CR12 B 1.762 2046/10/ 1 10 10 1,076

CSMC 2006-C5 AJ 5.373 2039/12/15 310 289 29, 851

CSMC 2006-CF2 Al 0. 41425 2036/ 5 /25 193 192 19, 839

CSMC 2007-C2 AM 5. 548731 2049/ 1 /15 34 36 3,785

CWALT 2005-27 2A3 1. 68905 2035/ 8 /25 77 65 6,737

CWALT 2005-IM1 1A1 0. 45425 2036/ 1 /25 49 41 4,313

CWCT 2007-C2 AMFX 5.526 2047/ 4 /15 25 27 2,836

CWHL 2004-20 2A1 2. 656501 2034/ 9 /25 13 10 1,134

CWHL 2004-29 2A1 0. 48425 2035/ 2 /25 427 378 39, 063

CWHL 2005-11 6A1 0. 75425 2035/ 3 /25 143 126 13, 059

EFOTS 2011-1 A2 0. 8886 2035/ 4 /25 140 140 14, 456

FHLMC #G04715 6.0 2038/ 6/ 1 29 33 3,432

FHLMC #G06172 5.5 2038/12/ 1 143 158 16, 372

FHLMC #G06409 6.0 2039/11/ 1 370 413 42, 681

FHLMC #G06669 6.5 2039/9/ 1 34 39 4, 066

FHLMC #G06858 5.0 2041/11/ 1 176 192 19, 883
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A S (BR < A b ) FHLMC #G07335 7.0 2039/3/1 59 65 6, 781
FHLMC #Q17792 3.5 2043/ 5/ 1 95 96 9,912
FHLMC #U62476 3.5 2043/ 4/ 1 97 97 10, 031
FHLMC #U90316 1.0 2042/10/ 1 93 96 9,957
FHMS K006 AX1 10 1. 04288 2020/ 1 /25 914 44 4,590
FHMS K007 X1 10 1. 196093 2020/ 4 /25 269 14 1,482
FHMS K008 X1 10 1. 662819 2020/ 6 /25 182 14 1,458
FHMS K017 X1 10 1.443611 2021/12/ 1 17 10 1,035
FHR 3621 SB 10 6. 075 2040/ 1 /15 144 22 2,283
FHR 4226 GZ 3.0 2043/ 7 /15 102 81 8,371
FHR 4239 10 3.5 2027/ 6 /15 358 50 5,238
FHRR ROO7 ZA 6.0 2036/ 5 /15 109 122 12,618
FICO STRIP PRIN - 2018/8/3 10 9 948
FICO STRIP PRN-7 - 2018/8/3 10 9 943
FICO STRIP PRN15 - 2019/3/7 510 461 47, 605
FN AL3429 1.5 2041/6/ 1 75 81 8, 364
FNVA 6. 625 2030/11/15 225 308 31,803
FNMA #254793 5.0 2033/ 7/ 1 15 16 1,707
FNVA #555743 5.0 2033/9/ 1 16 18 1,896
FNVA #617656 2.292 2032/1/ 1 12 13 1,355
FNVA #725162 6.0 2034/ 2/ 1 5 6 668
FNMA #843997 2.117 2035/11/ 1 56 59 6,112
FNVA #888560 6.0 2035/11/ 1 35 40 4,148
FNMA #889117 5.0 2035/10/ 1 32 36 3,739
FNVA #890248 6.0 2037/8/ 1 58 66 6, 864
FNMA #915154 5.0 2037/4/ 1 94 102 10, 627
FNVA #934648 7.0 2038/11/ 1 12 14 1,477
FNVA #985626 6.0 2033/ 4/ 1 16 18 1, 869
FNVA #985867 7.0 2038/ 8/ 1 5 5 618
FNVA #995072 5.5 2038/ 8/ 1 34 38 4,009
FNVA #AB3517 4.5 2041/ 9/ 1 50 54 5, 620
FNVMA #AB7130 3.5 2042/12/ 1 93 94 9,705
FNVA #AB9594 4.0 2043/ 6/ 1 91 96 9,923
FNMA #AB99SO 3.5 2043/ 7/ 1 98 97 10, 108
FNVA #AE0758 7.0 2039/ 2/ 1 139 154 15,971
FNVMA #ALO215 1.5 2041/ 4/ 1 278 298 30, 819
FNVA #AL3192 5.0 2043/ 4/ 1 74 81 8, 390
FNMA #AL3572 5.0 2041/ 7/ 1 94 103 10, 662
FNVA #AQ5369 3.5 2042/12/ 1 92 92 9, 587
FNMA #AQ7083 3.5 2042/12/ 1 95 95 9,826
FNVA #AS1348 3.5 2033/12/ 1 98 101 10, 444
FNVMA #AT2628 3.5 2033/9/ 1 198 204 21, 092
FNVA #AT4281 4.0 2043/ 6/ 1 98 103 10, 629
FNMA #AT4907 3.5 2043/ 5/ 1 93 94 9,759
FNVA #AT4961 3.5 2043/ 5/ 1 98 99 10, 224
FNVMA #AT6546 1.0 2043/6/ 1 94 98 10, 190
FNVA #AT7101 3.5 2043/ 6/ 1 98 99 10, 224
FNVMA #AT7139 3.5 2043/6/ 1 97 98 10, 167
FNVA #AT7167 3.5 2043/ 6/ 1 97 98 10, 145
FNMA #AT8906 3.5 2043/ 7/ 1 97 98 10, 163
FNVA #AU1228 3.5 2043/ 7/ 1 96 96 9,992
FNMA #AV7699 3.5 2034/1/ 1 99 102 10, 550
FNVA #MA1213 3.5 2042/ 9/ 1 187 187 19, 335
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(7 A Y 71) % T kv FH RV TM
A S (BR < A b ) FNMA #MA1436 3.5 2043/4/1 192 193 19, 920
FNVA #MA1543 3.5 2033/8/ 1 190 196 20, 306
FNVA #MA1582 3.5 2043/ 8/ 1 98 98 10, 117
FNVA #MA1608 3.5 2033/10/ 1 296 306 31, 580
FNVA #MA1652 3.5 2033/11/ 1 97 100 10, 365
FNR 2010-110 AE 9.75 2018/11/25 101 114 11,803
FNR 2011-15 AB 9.75 2019/ 8 /25 28 32 3,305
FNR 2011-87 SG 10 6. 39575 2040/ 4 /25 153 27 2,875
FNR 2012-101 Al 10 3.0 2027/ 6 /25 406 48 4,970
FNR 2012-28 B 6.5 2039/ 6 /25 63 71 7,345
FNR 2012-51 B 7.0 2042/ 5 /25 109 121 12, 528
FNR 2012-74 SA 10 6. 49575 2042/ 3 /25 76 11 1,202
FNR 2013-9 BC 6.5 2042/ 7 /25 i 86 8,946
FNR 2013-9 CB 5.5 2042/ 4 /25 184 204 21,151
FNS 409 C18 10 4.0 2042/ 4 /25 128 32 3, 350
FNS 409 €2 10 3.0 2027/ 4 /25 69 8 903
GNVA #733600 5.0 2040/ 4 /15 120 134 13,930
GNMA2 #4617 4.5 2040/ 1 /20 19 53 5,523
GNVA2 #4696 4.5 2040/ 5/ 1 102 110 11,425
GNMA2 #4772 5.0 2040/ 8/ 1 229 252 26, 022
GNVA2 #4804 6.0 2040/ 9 /20 99 112 11, 568
GNMA2 #4928 6.0 2041/ 1 /20 42 47 1,918
GNVA2 #4978 4.5 2041/ 3 /20 502 544 56, 165
GNMA2 #5240 6.0 2041/11/20 102 115 11,970
GNVA2 #783368 4.5 2041/ 7 /20 107 115 11,947
GNR 2010-106 SH 10 5. 84325 2040/ 8 /20 341 65 6, 754
GNR 2010-152 IN 10 4.0 2038/ 3 /20 133 17 1,834
GNR 2011-135 SN 10 5.945 2041/10/16 299 58 6,023
GNR 2011-H03 FA 0. 6585 2061/ 1 /20 296 295 30, 450
GNR 2011-H05 FB 0. 6585 2060/12/20 493 491 50, 765
GNR 2011-H06 FA 0. 6085 2061/ 2 /20 315 313 32,321
GNR 2011-H08 FD 0. 6585 2061/ 2 /20 255 254 26, 267
GNR 2011-H09 AF 0. 6585 2061/ 3 /20 86 85 8,843
GNR 2012-100 10 0. 82522 2052/ 8 /16 159 10 1,091
GNR 2013-147 QS 10 6. 59325 2039/12/20 284 57 5,964
GNR 2013-152 HS 10 6. 54325 2043/ 6 /20 94 19 2,058
GNR 2013-153 AB 2.9 2044/ 6 /16 69 70 7,258
GNR 2013-154 AB 2.9 2044/ 2 /16 198 200 20, 739
GNR 2013-178 A 2.25 2035/ 3 /16 69 69 7,154
GNR 2013-178 10 0.94773 2055/ 6 /16 169 11 1,142
GNR 2013-193AB 2.0 2055/12/16 99 99 10, 224
GNR 2013-69 AL 10 3.5 2043/ 5 /20 289 69 7,132
GPME 2005-HY1 1A1A 0. 42425 2035/ 7 /25 323 308 31,805
GPMH 1999-2 A2 2.9128 2029/ 3 /18 25 21 2,244
GPMH 1999-3 2A2 3.542 2029/ 6 /19 25 21 2,244
GPMH 2001-2 TA2 3.656 2032/ 2 /20 75 68 7,034
GPMH 2001-2 11A2 3.654 2032/ 3 /13 50 44 4,607
GSMS 2013-GC16 A4 4.271 2046/11/10 60 63 6,535
GSMS 2013-GC16 AS 4.649 2046/11/10 40 42 4,393
GSMS 2013-GC16 B 5.161 2046/11/10 30 32 3,308
HERTZ 2009-2A A2 5. 29 2016/ 3 /25 100 103 10, 682
IMM 2007-A M1 0. 55425 2037/ 5 /25 340 312 32, 264
INDS 2006-A A 0. 41425 2036/ 6 /25 716 180 18, 669
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B B % (B < A ) JPMBB 2013-C15 AS 4. 4196 2045/11/15 40 41 4,326
JPMBB 2013-C15 C 5.081713 2045/11/15 20 20 2,151

JPMBB 2013-C17 B 4. 887497 2047/1/15 10 10 1,094

JPMCC 2007-CB20 AM 5.904101 2051/2/ 1 10 11 1,165

LBUBS 2007-C7 AM 6. 15044 2045/ 9 /15 10 11 1,176

LXS 2006-8 2A4A 0. 41425 2036/ 6 /25 772 435 44,901

MARM 2004-15 1A1 3. 180229 2034/12/25 53 53 5,478

MLMI 2005-WMCL M2 0. 94925 2035/ 9 /25 330 304 31, 390

MLMT 2006-C2 AJ 5. 802 2043/ 8 /12 70 70 7,324

MSBAM 2012-C6 AS 3.476 2045/11/ 1 10 9 1,016

MSBAM 2013-C7 A4 2.918 2046/ 2/ 1 20 19 1,973

MSBAM 2013-C7 AS 3.214 2046/ 2/ 1 20 19 1,972

MSBAM 2013-C9 AS 3. 456 2046/ 5/ 1 50 48 5, 001

MSC 2006-1Q12 AJ 5. 399 2043/12/15 110 99 10, 245

MSM 2006-8AR 1A2 0. 22425 2036/ 6 /25 119 55 5,704

NEF 2007-1 A7 1. 063 2046/ 1 /29 75 68 7,061

ORGN 2006-A A2 2.6349 2037/10/15 257 219 22, 628

PRIME 2005-5 1A3 8.0 2034/ 7 /25 38 36 3,735

RASC 2003-KS2 MI1 4.8 2033/ 4 /25 132 117 12, 169

SACO 06-5 1Al 0. 45425 2036/ 4 /25 78 120 12, 482

SACO 2006-6 A 0. 41425 2036/ 6 /25 226 333 34,411

SAIL 2004-8 A8 1. 15425 2034/ 9 /25 410 103 41, 622

SARM 2004-10 2A 2. 387903 2034/ 8 /25 91 90 9,314

SASC 2006-ARS1 Al 0. 37425 2036/ 2 /25 1,227 83 8, 626

SCSLC 2010-1 A3 1. 2886 2036/10/27 150 151 15, 673

SLMA 2001-4 B 0. 7386 2021/ 1 /25 188 187 19, 371

SLMA 2002-5 B 0. 66335 2024/ 9 /16 200 192 19, 868

SLMA 2004-3 A5 0. 4086 2023/ 7 /25 88 87 9, 052

STACR 2014-DN2 M2 1. 804 2024/ 4 /25 460 459 47,471

TENN VALLEY AUTHORITY 5.25 2039/ 9 /15 120 135 14, 004

WAMU 2007-0A2 1A 0. 82905 2047/3/ 1 105 84 8,726

WBCMT 2007-C30 AM 5.383 2043/12/15 20 21 2,234

WFRBS 2011-C5 A4 3. 667 2044/11/15 32 33 3,407

Rk S (HA#TBA) FHLMC GOLD 15YR APR FWD 3.5 2029/ 4/ 1 100 104 10, 817
FHLMC GOLD 15YR APR FWD 2.5 2029/ 4/ 1 300 301 31, 066

FHLMC GOLD 30YR MAY FWD 3.0 2044/ 5/ 1 900 867 89, 484

FNVMA 15YR APR FWD 3.0 2029/ 4/ 1 500 514 53,115

FNMA 15YR APR FWD 3.5 2029/ 4/ 1 600 630 65, 023

FNVMA 30YR APR FWD 4.5 2044/ 4/ 1 400 4217 44,130

FNMA 30YR APR FWD 1.0 2044/ 4/ 1 500 520 53, 744

FNMA 30YR MAY FWD 4.5 2044/ 5/ 1 1,100 1,172 120, 952

FNMA 30YR MAY FWD 1.0 2044/ 5/ 1 2,700 2, 802 289, 219

FNMA 30YR MAY FWD 5.0 2044/ 5/ 1 400 435 44, 962

FNMA 30YR MAY FWD 3.5 2044/ 5/ 1 100 100 10, 365

GNMA 30YR APR FWD 3.5 2044/ 4/ 1 100 102 10, 545

GNMA T 30YR APR FWD 1.5 2044/ 4/ 1 1,500 1,620 167, 184

GNMA 1 30YR APR FWD 3.5 2044/ 4/ 1 100 102 10, 548

GNMA T 30YR APR FWD 1.0 2044/ 4/ 1 100 105 10, 865

WmALIER (BDREE AR ABBVIE INC 1.75 2017/11/ 6 90 90 9, 367
ABBVIE INC 2.9 2022/11/ 6 60 57 5,978

ACCESS MIDSTREAM PARTNER 5.875 2021/ 4 /15 10 10 1, 100

ACCESS MIDSTREAM PARTNER 1.875 2023/ 5 /15 10 10 4,174

ACCESS MIDSTREAM PARTNER 4.875 2024/ 3 /15 50 49 5,147
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WmALIER (BDREE AR AES CORP 7.375 2021/7/1 10 11 1,176
AES CORP 41.875 2023/ 5 /15 70 66 6, 898
AES CORP 5.5 2024/ 3 /15 10 9 1,025
ALLY FINANCIAL INC 3.5 2019/ 1 /27 60 60 6, 207
ALLY FINANCIAL INC 7.5 2020/ 9 /15 90 107 11, 064
ALTRIA GROUP INC 4.75 2021/5/5 210 229 23, 682
ALTRIA GROUP INC 2.85 2022/8/9 60 56 5,855
ALTRIA GROUP INC 5.375 2044/ 1 /31 30 31 3,272
AMERICA MOVIL SAB DE CV 5. 625 2017/11/15 60 68 7,055
AMERICAN EXPRESS 2.65 2022/12/ 2 76 72 7,465
AMERICAN INTL GROUP 6.25 2037/ 3 /15 120 127 13, 154
ANADARKO PETRO 6.375 2017/ 9 /15 10 16 4,758
ANHEUSER-BUSCH 2.5 2022/ 7 /15 180 170 17, 554
APACHE CORP 3.25 2022/ 4 /15 29 29 3,023
APACHE CORP 6.0 2037/1/15 60 71 7,327
ARCELORMITTAL 5.0 2017/ 2 /25 20 21 2,193
AT&T INC 5.5 2018/ 2/ 1 20 22 2,336
AT&T INC 5.8 2019/ 2 /15 110 127 13, 142
ATWOOD OCEANICS INC 6.5 2020/ 2/ 1 10 10 1,110
BAKER HUGHES INC 7.5 2018/11/15 100 123 12,718
BALL CORP 5.75 2021/ 5/15 90 96 9,926
BALL CORP 5.0 2022/ 3 /15 10 10 1,059
BANK OF AMERICA CORP 6.5 2016/ 8/ 1 380 425 43,905
BANK OF AMERICA CORP 3.875 2017/ 3 /22 20 21 2,203
BANK OF AMERICA CORP 5.75 2017/12/ 1 10 11 1, 169
BANK OF AMERICA CORP 2.6 2019/ 1 /15 80 80 8,312
BANK OF AMERICA CORP 5.0 2021/5/13 10 11 1,136
BANK OF AMERICA CORP 5.7 2022/ 1 /24 100 114 11,848
BANK OF AMERICA CORP 4.0 2024/ 4/ 1 100 100 10, 389
BANK OF AMERICA CORP 5.0 2044/ 1 /21 130 134 13, 848
BANK OF AMERICA CORP 4.875 2044/ 4/ 1 80 81 8, 384
BARRICK GOLD COR 1.1 2023/ 5/ 1 110 105 10, 837
BARRICK NA FINANCE LLC 4.4 2021/5 /30 100 100 10, 398
BAXTER INTERNATIONAL 1.5 2019/ 8 /15 100 110 11, 363
BERKSHIRE HATHAWAY 3.2 2015/ 2 /11 100 102 10, 572
BHP BILLITON FIN USA LTD 3.25 2021/11/21 150 151 15, 649
BHP BILLITON FIN USA LTD 5.0 2043/ 9 /30 40 42 4,387
BNP PARIBAS 2.375 2017/ 9 /14 100 102 10, 578
BOEING €O 4.875 2020/ 2 /15 90 101 10, 446
BP CAPITAL MARKETS PLC 3.125 2015/10/ 1 150 155 16,072
CCO HLDGS LLC/CAP CORP 8.125 2020/ 4 /30 80 87 9,040
€CO HLDGS LLC/CAP CORP 6.5 2021/ 4 /30 20 21 2,182
CELULOSA ARAUCO CONSTITU 4.75 2022/ 1/11 40 40 4,172
CHESAPEAKE ENERGY CORP 6.125 2021/ 2 /15 50 54 5,611
CHESAPEAKE ENERGY CORP 5.75 2023/ 3 /15 10 10 1,092
CIE GEN GEOPHYSIQUE 7.75 2017/ 5/15 20 20 2,089
CIT GROUP INC 5.0 2023/ 8/ 1 50 50 5, 256
CITIGROUP INC 6.375 2014/ 8 /12 16 16 4,841
CITIGROUP INC 5.5 2014/10/15 27 27 2,855
CITIGROUP INC 6.0 2017/ 8 /15 290 328 33,926
CITIGROUP INC 3.5 2023/ 5 /15 90 85 8, 824
CITIGROUP INC 5.5 2025/ 9 /13 50 53 5,538
CITIGROUP INC FRN 5.35 2049/ 5 /29 30 27 2,879
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WmALIER (BDREE AR CLIFFS NATURAL RESOURCES 3.95 2018/1/15 60 61 6, 349
CLIFFS NATURAL RESOURCES 1.8 2020/10/ 1 30 29 3,071
CLIFFS NATURAL RESOURCES 4.875 2021/ 4/ 1 10 9 1,019
COLGATE-PALMOLIVE CO 3.15 2015/8/5 120 124 12,832
COMCAST CORP 6.3 2017/11/15 110 128 13,234
COMCAST CORP 5.65 2035/ 6 /15 30 33 3,503
COMCAST CORP 6.95 2037/ 8 /15 10 12 1,337
CONCHO RESOURCES INC 6.5 2022/ 1 /15 13 16 4,831
CONOCOPHILLIPS 6.0 2020/ 1 /15 70 83 8,573
CONTINENTAL RESOURCES 5.0 2022/ 9 /15 60 63 6,519
CONTL AIRLINES 6. 648 2017/ 9 /15 24 25 2,677
CREDIT AGRICOLE FRN 8.375 2049/12/13 130 148 15, 327
€SC HOLDINGS LLC 6.75 2021/11/15 20 22 2,311
CVS CORP 5. 298 2027/ 1 /11 5 6 651
CVS PASS-THROUGH TRUST 5.88 2028/ 1/10 378 420 43, 404
DEVON ENERGY CORPORATION 3.25 2022/ 5 /15 30 29 3, 056
DEVON ENERGY CORPORATION 7.875 2031/ 9 /30 10 13 1,402
DEVON ENERGY CORPORATION 5.6 2041/ 7 /15 60 66 6, 890
DIAGEO CAPITAL PLC 4.828 2020/ 7 /15 140 156 16, 103
DISH DBS CORP 5.125 2020/ 5/ 1 10 10 1,081
DISH DBS CORP 5.0 2023/ 3 /15 50 50 5,172
DUKE ENERGY CORP 3.55 2021/ 9 /15 20 20 2,110
EATON CORP 1.5 2017/11/ 2 30 29 3, 091
EATON CORP 2.75 2022/11/ 2 70 66 6,870
ECOLAB INC 4.35 2021/12/ 8 10 10 1,118
EL PASO NATURAL GAS 8.375 2032/ 6 /15 120 161 16, 690
ENERGY TRANSFER EQUITY 7.5 2020/10/15 20 22 2,365
ENTERPRISE PRODUCTS FRN 7.034 2068/ 1 /15 250 282 29, 149
EXPRESS SCRIPTS 3.5 2016/11/15 120 127 13,116
FIRSTENERGY CORP 2.75 2018/ 3 /15 20 19 2,061
FIRSTENERGY CORP 4.25 2023/ 3 /15 90 87 9,079
FIRSTENERGY CORP 7.375 2031/11/15 210 240 24,838
FNMA DISCOUNT NT - 2019/10/ 9 430 371 38, 288
FORD MOTOR CRED 8.125 2020/ 1 /15 120 151 15, 663
FORD MOTOR CRED 4.75 2043/ 1/15 70 68 7,035
FREDDIE MAC DISCOUNT NT - 2014/ 5/19 600 599 61,912
FREDDIE MAC DISCOUNT NT - 2014/ 5 /27 500 499 51,591
FREEPORT-MC C AND G 3.55 2022/ 3/ 1 135 130 13, 439
GENERAL ELEC CAP CORP 1.625 2015/7/2 30 30 3,138
GENERAL ELEC CAP CORP 0.85 2015/10/ 9 10 10 4,148
GENERAL ELEC CAP CORP 6.0 2019/8/7 250 294 30, 365
GENERAL ELEC CAP CORP 1.5 2044/ 3 /11 30 30 3,140
GENERAL ELEC CAP CRP FRN 6.375 2067/11/15 290 320 33,104
GLAXOSMITHKLINE CAPITAL 2.85 2022/5/8 50 18 5,051
GOLDMAN SACHS GROUP 6.75 2037/10/ 1 240 277 28, 656
GOLDMAN SACHS GROUP INC 5.75 2022/ 1 /24 200 227 23, 471
GOLDMAN SACHS GROUP INC 4.0 2024/3/3 30 29 3,092
HCA INC 5.875 2022/ 3 /15 50 53 5,553
HCA INC 5.0 2024/ 3 /15 20 20 2,066
HEINEKEN NV 1.4 2017/10/ 1 20 19 2, 056
HEXION US FINANCE CORP 6. 625 2020/ 4 /15 40 41 4,298
HSBC BANK PLC 4.75 2021/1/19 180 197 20, 401
HUMANA INC 3.15 2022/12/ 1 110 106 10, 960
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WmALIER (BDREE AR ILFC E-CAP TRUST I FRN 6.25 2065/12/21 200 193 19,917
INN OF THE MOUNTAIN GODS 9.25 2020/11/30 3 2 303
INTELSAT JACKSON HLDG 7.5 2021/4/1 60 66 6,811
JOHN DEERE CAPITAL CORP 2.25 2019/ 4 /17 30 30 3,108
JOHN DEERE CAPITAL CORP L7 2020/ 1 /15 10 9 991
JP MORGAN CHASE & CO 11 2015/10/15 120 120 12,451
JP MORGAN CHASE & CO 4,25 2020/10/15 270 290 29, 932
JP MORGAN CHASE & CO 3.375 2023/ 5/ 1 30 28 2,954
KERR-MCGEE CORP 6.95 2024/ 7/ 1 130 161 16, 678
KEY ENERGY SERV 6.75 2021/3/ 1 50 52 5,424
KRAFT FOODS INC 5.375 2020/ 2 /10 100 113 11,677
KRAFT FOODS INC 3.5 2022/6/6 50 50 5, 205
KROGER CO 6.15 2020/ 1 /15 80 93 9,630
LORILLARD TOBACCO CO 3.75 2023/ 5 /20 70 66 6,870
VMARKWEST ENERGY PART/FIN 5.5 2023/ 2 /15 40 41 4,236
MEDTRONIC INC 4.45 2020/ 3 /15 60 66 6,841
MERRILL LYNCH 6.875 2018/ 4 /25 100 118 12,197
MIDAMERICAN ENERGY HLDGS 6.5 2037/ 9 /15 10 12 1,277
MOLSON COORS BREWING CO 3.5 2022/ 5/ 1 10 9 1,031
MORGAN STANLEY 0. 6866 2016/10/18 280 279 28, 804
MORGAN STANLEY 4.75 2017/ 3 /22 10 10 1,126
NOBLE ENERGY INC 4.15 2021/12/15 110 115 11,949
NOVARTIS SECS INVEST LTD 5.125 2019/ 2 /10 130 147 15, 270
NVR INC 3.95 2022/ 9 /15 10 9 1,017
OCCIDENTAL PETROLEUM 3.125 2022/ 2 /15 60 59 6, 154
OCCIDENTAL PETROLEUM 2.7 2023/ 2 /15 20 19 1,961
ORACLE CORP 1.2 2017/10/15 70 69 7,182
PACIFIC GAS & ELECTRIC 6.05 2034/ 3/ 1 70 82 8, 532
PEABODY ENERGY CORP 6.25 2021/11/15 50 50 5,172
PEMEX PROJ FDG MASTER TR 6. 625 2035/ 6 /15 270 303 31,296
PENN VIRGINIA RESOURCE 8.375 2020/ 6/ 1 39 43 4,532
PEPSICO INC 0.7 2015/ 8 /13 70 70 7,241
PEPSICO INC 7.9 2018/11/ 1 24 30 3,105
PETROBRAS GLOBAL FINANCE 6.25 2024/ 3 /17 100 103 10, 661
PETROBRAS INTL FIN CO 3.875 2016/ 1 /27 50 51 5, 306
PETROBRAS INTL FIN CO 6.125 2016/10/ 6 70 75 7,810
PETROBRAS INTL FIN CO 5.75 2020/ 1 /20 52 54 5,639
PETROBRAS INTL FIN €O 5.375 2021/ 1 /27 150 152 15,775
PETROLEOS MEXICANOS 3.5 2023/ 1 /30 18 17 1,763
PFIZER INC 6.2 2019/ 3 /15 10 11 1,223
PHILIP MORRIS 2.9 2021/11/15 90 89 9, 257
PHILIP MORRIS 2.5 2022/ 8 /22 30 28 2,917
PHILIP MORRIS 4.5 2042/ 3 /20 20 19 2,020
PLAINS E&P COMP 6.5 2020/11/15 10 11 1,138
QEP RESOURCES INC 6.875 2021/3/ 1 30 33 3,413
QEP RESOURCES INC 5.25 2023/ 5/ 1 30 29 3,076
RABOBANK NEDERLAND UTREC 3.375 2017/1/19 130 137 14, 224
RANGE RESOURCES CORP 6.75 2020/ 8/ 1 90 97 10, 031
RAYTHEON €O 3.125 2020/10/15 30 30 3,146
REGENCY ENERGY PARTNERS 5.875 2022/ 3/ 1 53 54 5,661
REYNOLDS AMERICAN INC 3.25 2022/11/ 1 30 28 2,942
RIO TINTO FIN USA LTD 2.5 2016/ 5 /20 50 51 5,332
RIO TINTO FIN USA LTD 3.5 2020/11/ 2 100 102 10, 615
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WmALIER (BDREE AR RIO TINTO FIN USA LTD 4.125 2021/ 5 /20 20 21 2,179
RIO TINTO FIN USA LTD 3.75 2021/ 9 /20 30 30 3,190
ROCHE HLDGS INC 6.0 2019/3/ 1 34 40 4,133
ROGERS CABLE INC 6.75 2015/ 3 /15 20 21 2,182
ROYAL BK OF SCOTLAND PLC 5.0 2014/10/ 1 40 40 4,189
ROYAL BK OF SCOTLAND PLC 2.55 2015/ 9 /18 10 10 1,053
ROYAL BK OF SCOTLAND PLC 4.7 2018/7/3 10 10 1, 060
ROYAL BK OF SCOTLAND PLC 6.1 2023/ 6 /10 10 41 4,318
ROYAL BK OF SCOTLAND PLC 6.0 2023/12/19 60 61 6, 393
ROYAL BK SCOTLND FRN 7.648 2049/ 8 /29 20 21 2,218
SHELL INTL FIN 3.25 2015/ 9 /22 110 114 11,816
SINOPEC GRP OVERSEA 2014 4.375 2024/ 4 /10 200 200 20, 731
SLM CORP 5.625 2033/8/ 1 145 126 13, 056
SMURFIT CAPITAL ENDG PLC 7.5 2025/11/20 95 107 11,054
SOUTHERN COPPER CORP 5.25 2042/11/ 8 110 95 9,856
SPRINT CAP CORP 8.75 2032/ 3 /15 10 14 4,587
SPRINT NEXTEL 7.0 2020/ 8 /15 60 65 6, 757
STATE STREET CORP 1.956 2018/ 3 /15 150 163 16, 862
STEEL DYNAMICS INC 7.625 2020/ 3 /15 70 76 7,847
TELEFONICA EMISIONES 6. 221 2017/7/3 20 22 2,337
TELEFONICA EMISIONES 5. 877 2019/ 7 /15 20 22 2,346
THERMO FISHER SCIENTIFIC 3.6 2021/ 8 /15 30 30 3,155
TIME WARNER CABLE 8.25 2019/4/ 1 190 237 24, 492
TIME WARNER CABLE 5.5 2041/9/ 1 10 10 1,071
TIME WARNER ENT 8.375 2033/ 7 /15 20 27 2,840
TIME WARNER INC 4.75 2021/ 3 /29 60 66 6,817
TIME WARNER INC 7.7 2032/ 5/ 1 60 80 8,339
TIME WARNER INC 6.25 2041/ 3 /29 10 11 1,214
TOYOTA MTR CRED 1.25 2017/10/ 5 80 79 8,197
TRANSOCEAN INC 5. 05 2016/12/15 30 32 3, 368
TRANSOCEAN INC 6.375 2021/12/15 10 11 1,165
TW TELECOM HOLDINGS INC 5.375 2022/10/ 1 20 20 2,107
UAL 2009-2A PASS THRU TR 9.75 2017/1/15 12 13 1,428
UNILEVER CAPITAL CORP 1.8 2019/ 2 /15 150 168 17, 356
UNITED TECHNOLOGIES CORP 4.5 2042/ 6/ 1 40 40 4,210
UNITEDHEALTH GROUP INC 6.0 2018/ 2 /15 180 208 21, 467
VALE OVERSEAS LIMITED 4.375 2022/ 1/11 85 84 8, 766
VALE OVERSEAS LIMITED 6.875 2036/11/21 147 158 16, 365
VERIZON COMMUNICATIONS 6.35 2019/4/ 1 10 11 1,220
VERIZON COMMUNICATIONS 1.5 2020/ 9 /15 20 21 2,251
VERIZON COMMUNICATIONS 3.45 2021/ 3 /15 60 61 6, 330
VERIZON COMMUNICATIONS 5.15 2023/ 9 /15 260 285 29, 467
VERIZON COMMUNICATIONS 4.15 2024/ 3 /15 40 40 4,209
VERIZON COMMUNICATIONS 6.4 2033/ 9 /15 190 226 23, 380
VERIZON COMMUNICATIONS 5.05 2034/ 3 /15 10 10 1,058
VERIZON COMMUNICATIONS 6.55 2043/ 9 /15 120 146 15, 113
VIACOM INC 4.25 2023/ 9/ 1 50 51 5,345
WASTE MANAGEMENT INC 1.6 2021/3/ 1 20 21 2,241
WELLPOINT INC 1.25 2015/ 9 /10 20 20 2,081
WELLPOINT INC 5.875 2017/ 6 /15 110 124 12, 829
WELLS FARGO & COMPANY 3.676 2016/ 6 /15 70 74 7,664
WELLS FARGO & COMPANY 2.1 2017/5/8 10 10 1,058
WELLS FARGO & COMPANY 1.5 2018/ 1/16 30 29 3,072
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WmALIER (BDREE AR WELLS FARGO & COMPANY 3.45 2023/2/13 30 29 3,016
WELLS FARGO & COMPANY 4.48 2024/ 1/16 289 299 30, 864
WELLS FARGO & COMPANY 5.375 2043/11/ 2 30 31 3, 291
WILLIAMS COS INC 7.875 2021/9/ 1 25 29 3,081
WILLIAMS COS INC 7.5 2031/1/15 59 65 6,796
WPP FINANCE (UK) 8.0 2014/ 9 /15 120 123 12,770
WYETH 5.95 2037/ 4/ 1 50 60 6, 226
XSTRATA FIN CAN 2.05 2015/10/23 10 40 4,173
XSTRATA FIN CAN 2.7 2017/10/25 40 40 4,187
Z0ETIS INC 3.25 2023/2/ 1 20 19 1,999
/N 5, 968, 695

(A=) FAF Y TAF A
%] fif FE MEXICAN BONOS DESARR FIX 8.0 2020/ 6 /11 2, 870 3,237 25, 676
MEXICAN BONOS DESARR FIX 6.5 2022/6/9 2, 161 2,227 17, 666
N 43,343
&t 6,012, 039
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6911 (2012427 H 9 H) 8,901 4 0.1 113.48 A0.0 92.2 A 3.2 152
7031 (201248 H 7 H) 8,861 4 A0. 4 113.49 0.0 92.9 11.0 146
T (2012429 H 7 H) 8,970 10 1.3 3.93 0.4 92.5 9.5 6
7211 (20124104 9 H) 9,048 8 1.0 4. 65 0.6 91.3 4.2 48
7331 (20124111 7 H) 9, 025 0 A0. 1 3.95 A0. 6 94. 0 2.5 46
7431 (20124121 7 H) 9, 040 2 0.3 4.23 0.2 95.9 28.4 47
7531 (201341 A 7 H) 8, 996 2 A0. 4 3.25 A0.9 98.3 51.2 5
76341 (20134E2 A 7 H) 9, 023 4 0.5 3.14 A0. 1 93.2 52.5 47
7T (201343 H 7 H) 9, 039 9 0.3 113.41 0.2 90.5 19.7 151
7811 (201344 H 8 H) 9, 060 13 0.4 113.49 0.1 99. 1 27.2 152
7931 (201345 H 7 H) 9,168 6 1.3 114.84 1.2 91.1 36. 2 154
8011 (2013426 H 7 H) 9,153 14 A0.0 114.52 A0.3 85.5 16. 6 149
8111 (201347 H 8 H) 9, 006 10 Alb 112. 63 ALT 94.3 32.7 151
8211 (201348 H 7 H) 9,093 12 1.1 113.71 1.0 90.7 14.9 149
834 (20134£9 H 9 H) 8,948 15 Al 4 85 A1.6 97.3 9.2 8
8411 (20134104 7 H) 9, 025 8 0.9 .76 0.8 94.2 4.8 48
8511 (20134114 7 H) 8,992 6 A0.2 .32 A0. 4 93. 6 4.4 53
8611 (20134121 9 H) 8, 986 3 0.1 04 A0. 2 94.5 0.4 63
8711 (201441 A 7 H) 9,014 2 0.4 .51 0.4 94. 6 5.0 73
8811 (201442 A 7 H) 9, 066 4 0.7 . 50 0.9 94.4 20.3 87
8911 (201443 H 7 H) 9, 092 10 0.4 113.76 0.2 96. 0 16.3 201
9011 (2014424 H 7 H) 9,102 2 0.1 113.71 A0.0 94.9 10. 6 345
911 (2014425 H 7 H) 9,192 7 1.1 116. 03 1.2 95.4 20.3 376
9211 (201446 H 9 H) 9, 236 13 0.6 115. 53 0.4 96. 3 17. 4 380
9311 (20144 7 H 7 H) 9, 309 5 0.8 116. 48 0.8 94.5 15.2 411
943 (20144E8 H 7 H) 9,294 11 A0.0 116. 52 0.0 90.5 11.4 458
9511 (20144 9 H 8 H) 9,313 4 0.2 116. 80 0.2 92.4 10.0 623
9631 (20144E10H 7 H) 9,314 8 0.1 116. 90 0.1 91.9 18.8 808
97 (20144E11H 7 H) 9, 359 7 0.6 117.82 0.8 95.3 15.5 887
9811 (20144127 8 H) 9, 449 6 1.0 119. 11 1.1 96. 6 14.5 932
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(kR Fv— I (=T IN—DbNRN—TF—2ZA TV TEZEGEE) A T v 7 27 (H~y P_X—R)) %, Bloomberg AusBond Composite 0+ Yr Index (A — A k5 U 7 K/
NR=2) &b LI SHEAIE I~y V3 A b RSB LTI L7z b O T, 7ads, BT b 7 o Tid AU~ O S A B 38 L CL 53 B Al B OS2 2R
BHOA—2ART VT Rz L — b G (5 78 BURSIME) THHRS L Clo 0 £, BERF 2100 & LTHREE L TV ET,

* T IN— L R—=TF—A T Y TS GRE) A T v 7 A (Bloomberg AusBond Composite 0+ Yr Index) 1. [EIi  YEEFEE ONBORHE) ALER T & v bRy 7 GERS
RSN TEY A=A b7 U 7RIV TRIT SN2 TOMMIEERNN SRR E LTOET, ST A —2 b7 ) TRFERA O~ F ‘7~7
L LTRLflibh T,
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[ S < (B8 Y7 97 2 M Y% R OAN b Rk W F
A~y VR=2)
(€ -)) ) % % % %
20144£6 4 9 H 9,236 — 115. 53 — 96. 3 17.4
I3 6 HE 9,312 0.8 116. 57 0.9 94.8 13.5
3 *)
20144£7 A 7H 9,314 0.8 116. 48 0.8 94.5 15.2
4 "\
20144£7 A 7 H 9, 309 — 116. 48 — 94.5 15.2
941 EES 9,334 0.3 116. 91 0.4 92.0 13.6
5 *)
201448 A 7H 9,305 A0.0 116. 52 0.0 90.5 11.4
4 "\
201448 H 7 H 9,294 — 116. 52 — 90. 5 11.4
951 8 HK 9, 356 0.7 117.39 0.7 94.17 9.1
3 *)
201449 A 8 H 9,317 0.2 116. 80 0.2 92. 4 10. 0
4 "\
201449 H 8 H 9,313 — 116. 80 — 92.4 10.0
961 FEES 9, 305 A0. 1 116. 75 A0. 0 88.5 15.5
3 *)
20144104 7 H 9,322 0.1 116. 90 0.1 91.9 18.8
o
20144104 7 H 9,314 — 116. 90 — 91.9 18.8
HOTHY 10H K 9,345 0.3 117.46 0.5 93.6 15.4
HO*R)
20144114 7 H 9, 366 0.6 117.82 0.8 95.3 15.5
L))
20144114 7 H 9, 359 — 117.82 — 95.3 15.5
o8y TES 9, 407 0.5 118. 52 0.6 98.3 15.5
3 *)
20144124 8 H 9, 455 1.0 119. 11 1.1 96. 6 14.5
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OFE. 8. TARUEEMEEDI;

~ P =T 7 RIZBWT, HISHIRICK T /MR THIEEE (16,275, 354 T 1) OREEFEMEREE (16, 454, 208T1)
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1 o 931K 4R 951K F96H A TR 9811
a 20144E 7 A 7 ABLIE[20144E 8 B 7 HBIAE|20144E 9 A 8 AEIFE[20144E10 7 A BIFE[20144E 118 7 RBI{E20144E12 1 8 ABLfE
= = A A A A
A BE 814,079, 309 908,618, 116 1,246, 302, 616 1,587, 670, 359 1,781, 248, 406 1,876, 698, 127
T VRN =T 4,186,167 4,669,170 6,323, 527 8,093, 025 9,589, 623 9,012,029
;ﬁz;‘;l\fﬁ%‘{‘fﬁ? 77K 411,161, 970 458, 534, 638 635, 238, 621 794,119, 258 890, 066, 762 942, 570, 197
ERIONE 398, 731, 165 445, 414, 300 604, 740, 457 785, 458, 062 881,592, 004 925, 115, 887
RIF]E 7 8 11 14 17 14
B) &afF 402, 208, 669 449,957, 811 623, 226, 411 119, 036, 345 893, 944, 068 944, 368, 375
FKihdx 401,807, 510 449,198, 350 622, 687, 020 778, 000, 780 891, 641, 063 941, 526, 220
AFLILLE 57 Ficd 4 221,210 542, 872 267, 608 694, 536 663, 628 592, 008
RALRA A - - - - 1,206, 423 1,790, 539
HANME FC A 179, 309 215,815 270,808 339, 804 431,397 457, 952
T DOfAILE A 640 774 975 1,225 1,557 1,656
(C) #EEMRIE(A—B) 411, 870, 640 458, 660, 305 623,076, 205 808, 634,014 887,304, 338 932,329, 752
JLAR 442, 420, 000 493, 520, 000 669, 020, 000 868, 170, 000 948, 040, 000 986, 680, 000
WA AR 6 A 30,549,360 | A 34,859,695 A 45,943,795 | A 59,535,986 | A 60,735,662 | A 54,350,248
(D) =EEHLOZ 44,2420 49,3520 66,9020 86,8170 94,8040 98,6680
1O Y EE@mEE(C/D) 9,309M 9,294M 9,3138 9, 3141 9,359M 9, 4491

(1) BE93MA T SCAKEAL2 T 7 11, 5593~ E598 I IBINER E U ARESS6 11 /5 [, 5593~ FH98 M i — A ST AKE 121 0 1. BEOSHIZRE AL 04y 7= 0 Al FEARO, 44911,
(1) B AZREM PEDE ] OFR U LR D D HEIRO B UL — 2 FFET 2 BICET DB M, LS4, 875, 1201, (/ A7 —AWPEINERT 7 K =T 7 F)
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#5934 F5944 55954 59614 FOTH 98
H H 20144E 6 H10H~ [20144E 7 A 8 H~ 201448 4 8 H~ 201449 4 9 H~ [20144E10 8 H~ [20144E11 8 H~
0144E7ATH |20144E8A7H [201449 A8 H [20144E107 7H |20144E110 7 H  |20144F12/1 8 H
=1 A A M M M

(A) ERHZEIRE 198 256 324 367 476 483
ZHURE 198 256 324 367 476 483
(B) HMEHFTEERE 3,493,421 A 96, 974 1,105, 559 1,657, 303 5,138, 492 9,862, 771
FEE A 5,970, 466 1, 048, 862 22,070, 556 25, 144, 886 38, 554, 563 41, 343, 068
JeE R A 2,477,039 A 1,145,836 A 20,964, 997 A 23,487,583 A 33,416,071 A 31,480, 297
C) {EFtHRENE A 179, 949 A 216,589 A 271,783 A 341,029 A 454,554 A 459,608
D) LHEHE(A+B+C) 3,313,676 A 313,307 834,100 1,316, 641 4,684,414 9,403, 646
(E) miffigHELRS 17, 156, 609 20,249,075 19, 392, 896 19, 959, 388 20,550, 975 24,299, 302
(F) BmEZ=EEE A 50,798, 435 A 54,252,591 A 65,903,183 A 80,117,479 A 85,307,423 A 87,461,188
(Firl 4 25 FH 24 %5) ( 56,510,246) | ( 66,137,025) | ( 99,541,212) | ( 138,276,974) | ( 154,331,566) | ( 162,599, 040)
(FE B AR 2 %8) (A107,308,681) | (A120,389,616) | (A165,444,395) | (A218,394,453) | (A239,638,989) | (A250,060,228)
@) s (D+E+F) A 30,328,150 A 34,316,823 A 45,676,187 A 58,841,450 A 60,072,034 A 53,758, 240
H) WmEnfEeE A 221,210 A 542,872 A 267,608 A 694, 536 A 663, 628 A 592,008
REPZEHERE (G+H) A 30,549, 360 A 34,859,695 A 45,943,795 A 59,535, 986 A 60,735, 662 A 54,350, 248
BIMEREERE S A 50,798, 435 A 54,252,591 A 65,903,183 A 80,117,479 A 85,307, 423 A 87,461,188
(Firl 4 25 FH 24 %5) ( 56,575,380) | ( 66,242,183) | (  99,865,175) | ( 138,689,190) | ( 154,557,305) | ( 162,729, 457)
(FE B AR 2 %8) (A107,373,815) | (A120,494,774) | (A165,768,358) | (A218,806,669) | (A239,864,728) | (A250, 190, 645)
Sy Bl HE(R R ST 4 26, 208, 582 217,397, 333 29, 174, 409 30, 833, 337 33,419, 607 36, 286, 033
AR 2 4 A 5,959,507 A 8,004,437 A 9,215,021 A 10,251, 844 A 8,847,846 A 3,175,093
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* (a) SEEZEETHRL. (b)) REBEAEE, W o& &8 E S HKBUEOZ 5
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*FIEE S ST RIEEIE AL THY £,

O1RAO%K) DERDAM
H H ..
(@) ¢ B £ 5 F &M 2H
ey - A7 a3y 2)
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OHPDFTE R UEEI DR (H20134E6H8H % 20144E6H9H)

1) HfE
B & e 7 &
44 ]
A-A+507 T5 L TE L
& B & 16, 547 15, 942
OB OB F 6, 266 9, 424
tES REENERE D) 18,503 7,437
(11, 245)
*SHIZFEL RS, BB TFHEIEEN T EHA, )
s BRI IZTI 0BT,
® () NIIEEFIC L 28ES T EROBFIZEEZNTHO A,
* SR GREEABSRE S0 T F R THIRE T (Rt i) &N TH 0 28 A,
(2)  ZSedEE| O FEEERIELE R
o H 2 ot 2
T E W Hr e W
A EpilE! EpilE! EpilE! EPilE
| 185 % e ELS 16,725 16, 798 2,075 1,992
s AR IZTI 0BT,
* A EOHG|E4EIE. SHRMGEAOBET 2 HIZ OO0 TEREH) ONBEEBECEHSOMEIC X v IEREL -8ED &5 T,
OHAEEDR
(1) A E GVERE) A thfE
il B El i) ES
X bax |7 BBBH® AT AR AR A LR ¥ filli #H . |7 BBBH AT AR AR A LR
BN |y [BREDLE 2700 T 2] P8 o [ehoram | | it [BREELL | 2 BLL | 2
% % % % % TE R TERL TFH % % % % %
F—=AbNF U7 90.6 - 38.5 37.3 14.8 97,738 103, 218 9, 885, 221 95.7 - 46. 4 26.1 23.2
& at 90. 6 - 38.5 37.3 14.8 97,738 103, 218 9, 885, 221 95.7 - 46. 4 26.1 23.2
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HHE (DM ) 28

i % W % flo% | mEeE i R
pASSeEis o) IR S
(F=2b7U7) % F5E R TP FH
E f i % | AUSTRALIAN GOVERNMENT 4.75 600 617 59, 119 2015/10/21
AUSTRALIAN GOVERNMENT 6.0 1,500 1,623 155, 477 2017/2/15
AUSTRALIAN GOVERNMENT 4.95 850 884 84,676 2017/7/21
AUSTRALIAN GOVERNMENT 5.25 500 546 52, 311 2019/3/15
AUSTRALIAN GOVERNMENT 4.5 500 531 50, 863 2020/4/15
AUSTRALIAN GOVERNMENT 5.75 1,950 2,222 212, 878 2021/5/15
AUSTRALIAN GOVERNMENT 3.25 1,050 947 90, 769 2029/4/21
AUSTRALIAN GOVERNMENT 4.5 700 717 68,725 2033/4/21
T (B < S RLE) AIRSERVICES AUSTRALIA 4.75 500 513 49,158 2020/11/19
AUSTRALIAN POSTAL CORP 5.0 800 828 79,377 2020/11/13
NEW S WALES TREASURY CRP 6.0 500 563 53,997 2020/5/1
NEW S WALES TREASURY CRP 6.0 2,080 2,378 227, 826 2022/3/1
NORTHERN TERRITORY TREAS 4.25 500 508 48,711 2021/9/20
QUEENSLAND TREASURY CORP 4.0 1,100 1,127 107, 980 2019/6/21
QUEENSLAND TREASURY CORP 6.0 4,960 5,651 541,213 2022/7/21
TREASURY CORP VICTORIA 6.0 280 321 30, 797 2022/10/17
TREASURY CORP VICTORIA 5.5 5, 800 6,464 619,122 2024/12/17
WESTERN AUST TREAS CORP 7.0 1,500 1,793 171,753 2021/7/15
WESTERN AUST TREAS CORP 5.0 750 795 76,219 2025/7/23
LEM R (FOREEAES) ABB FINANCE AUSTRALIA 4.25 500 520 49, 886 2017/11/22
ADANI ABBOT POINT TERMIN 5.75 1,000 1,002 95,999 2018/11/1
AIRPORT MOTORWAY TRUST 5.5 500 517 49,516 2020/12/9
ANGLO AMERICAN CAPITAL 5.75 1,000 1,087 99, 323 2018/11/27
ANZ WEALTH AUST LTD 4.005 600 601 57,645 2016/3/22
APT PIPELINES LTD 7.75 1,700 1,909 182, 867 2020/7/22
AURIZON NETWORK PTY LTD 5.75 1,000 1,033 99, 007 2020/10/28
AUST & NZ BANKING GROUP 4.865 500 512 49,077 2023/6/19
AUST & NZ BANKING GROUP 5.0 1,500 1,544 147, 894 2023/8/16
AUSTRALIAN PRIME PROPERT 5.0 800 805 77,183 2019/11/7
BARCLAYS BANK PLC/AUST 6.75 1,000 1,040 99, 664 2015/8/17
BNP PARIBAS AUSTRALIA 4.5 500 509 48,828 2017/10/4
BNP PARIBAS AUSTRALIA 4.75 1,300 1,329 127, 302 2018/2/1
BP CAPITAL MARKETS PLC 4.75 1,100 1,123 107, 638 2018/11/15
BPCE SA 4.5 500 501 48,033 2018/4/17
BRISBANE AIRPORT CORP 2.9033 500 485 46,521 2016/7/1
BRISBANE AIRPORT CORP LT 8.0 800 922 88, 300 2019/7/9
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T # ] # F X% I A . ﬂmﬁ_ EREHH
MBI IR AT A
% T3 PV TP TH
LE R (FOREEAES) BWP TRUST 4.5 500 500 47,949 2019/5/27
CATERPILLAR FIN AUSTRALI 4.75 1,900 1,956 187, 349 2017/5/31
CIE FINANCEMENT FONCIER 5.5 1,300 1,334 127,825 2015/9/22
CIVIC NEXUS FINANCE LTD 6.5 1,500 1,507 144, 332 2014/9/15
COMMONWEALTH BANK AUST 7.25 500 574 55, 027 2020/2/5
CONNECTEAST FINANCE PTY 5.75 1,000 1,036 99, 312 2020/9/2
DBNGP FINANCE CO PTY 8.25 2, 200 2,311 221, 357 2015/9/29
DEXIA MUNICIPAL AGENCY 5.75 1,300 1,329 127, 333 2015/8/24
DEXUS FINANCE PTY LTD 8.75 800 895 85, 741 2017/4/21
DOWNER GROUP FINANCE PTY 5.75 500 512 49, 086 2018/11/29
ELM BV (SWISS REIN CO) 3.89 900 868 83,130 2049/4/29
ETSA UTILITIES FINANCE 6.25 700 743 71,168 2017/9/7
GE CAP AUSTRALIA FUNDING 4.5 1,100 1,126 107, 864 2018/1/30
GE CAP AUSTRALIA FUNDING 5.5 500 524 50, 238 2022/8/8
GOLDMAN SACHS GROUP INC 7.75 1,000 1,090 104, 465 2016/11/23
GOLDMAN SACHS GROUP INC 5.0 800 815 78,094 2019/8/21
GOODMAN AUSTRALIA INDUST 7.75 1,800 1,918 183, 692 2016/5/19
ICPF FINANCE PTY LTD 6.75 1,600 1,678 160, 725 2016/6/3
IDOL TRUST - 500 500 47,885 2045/6/17
ING BANK NV/SYDNEY 5.0 1,100 1,130 108, 222 2018/11/27
LEIGHTON FINANCE 9.5 1,900 1,912 183,191 2014/7/28
LLOYDS TSB BANK PLC-AU 7.5 1,900 1,997 191, 270 2015/10/2
MACQUARIE UNIVERSITY 6.75 700 782 74,965 2020/9/9
MIRVAC GROUP FINANCE LTD 8.0 1,000 1,077 103,192 2016/9/16
MIRVAC GROUP FUNDING LTD 8.25 800 827 79, 259 2015/3/15
NATIONAL CAPITL TRST III 3. 645 1,500 1,456 139, 345 2049/1/29
NATIONAL WEALTH MANAGEME 6.75 400 413 39, 591 2026/6/16
NEW TERMINAL FINANCING C 5.195 2,000 2,029 194, 348 2015/9/15
PERTH AIRPORT PTY LTD 5.5 500 516 49, 441 2021/3/25
POWERCOR AUSTRALIA LLC | 3.0717 2,000 1,976 189, 332 2015/11/15
QIC SHOPPING CENTRE FUND 5.0 1,000 1,020 97,693 2017/7/27
RABOBANK NEDERLAND 6.5 1,500 1,545 147, 964 2015/4/20
RESIMAC - 1,000 1,000 95,770 2043/6/7
SGSP AUSTRALIA ASSETS 5.5 800 818 78, 342 2021/3/12
SMHL 2009-2 A 4.1467 485 489 46, 884 2041/9/9
SMHL 2009-3 A1 4.0583 622 628 60, 174 2040/11/7
SMHL 2010-1 A 3.9967 545 550 52,679 2041/3/9
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LE R (FOREEAES) SPI ELECTRICITY & GAS 7.5 1,900 2,080 199, 249 2017/9/25
STOCKLAND TRUST 5.5 500 516 49, 477 2019/9/6
STOCKLAND TRUST MANAGEME 8.5 1,000 1,030 98, 695 2015/2/18
SYDNEY AIRPORT FINANCE 8.0 1, 300 1,358 130, 109 2015/7/6
TELSTRA CORP LTD 7.75 1,400 1,650 158,104 2020/7/15
TORR 2009-3 A 4.0217 564 572 54,782 2041/1/14
TOYOTA FINANCE AUSTRALIA 4.25 500 506 48,478 2019/5/15
TRANSPOWER NEW ZEALAND L, 5.75 900 950 91,045 2023/8/28
UNIV OF SYDNEY 4.75 500 506 48, 531 2021/4/16
VERO INSURANCE LTD 6.75 500 516 49, 451 2026/10/6
VOLKSWAGEN FIN SERV AUST 5.0 1,000 1,042 99, 868 2017/6/27
VOLKSWAGEN FIN SERV AUST 4.25 800 814 78, 041 2018/4/4
WELLS FARGO & COMPANY 4.25 1,100 1,113 106, 653 2018/1/25
WELLS FARGO & COMPANY 5.25 500 514 49, 268 2022/9/7
WESFARMERS LTD 6.0 1,000 1,056 101,133 2016/11/4
WESFARMERS LTD 6.25 800 872 83, 542 2019/3/28
WESTPAC BANKING CORP 7.25 500 572 54,859 2020/2/11
WESTPAC BANKING CORP 5.25 600 628 60, 202 2023/11/21
WOOLWORTHS LIMITED 6.0 1,000 1,083 103, 800 2019/3/21
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AAVKEDT - TSREHTF7VKFC

BAEMEALE OISR (A 20134F10H 8 H %= 20144105 7 H)
Wz T 287 7 v NITRAFIERBRA L OBRBIEH Y £8 A,

() FIEBIRA & id, BEREROREENCHT 2k GHLIIEH 1 5D (THUE SN RIEBIRA T,

WHAAE E DB
(AE OMERE) NtrhfE (20144F10H 7 HBI/E)
X 55 Py O # |7 BBB BATIARRURLA LR
A el | mekaem | PN [Dreaks SEEE [ 2l | 2 hal
TR Fox v T % % % % %
7 A v 466, 315 483, 080 52, 626, 736 119.0 1.4 56. 2 22.3 40.5
= it — — 52, 626, 736 119.0 1.4 56. 2 22.3 40.5
) IBEE AL, IR O R Z 73 E O EE 7 EA S O M L HEHRE Lz b o T,
r2) # YEERAC O 2 Al OEI S T,
e
(5) FHBC W TIXEMERaMA G 3EE . BRI T2 2 AFLTOVET,
@) E MR ArEEEER (20144104 7 HBIfE)
. . e A B M A
i & W 4 FOE IR AR WER T RERE T EEEA R
(7 2 U %) % Tk R Tk kv M
fi FE % |0.125% TSY IL IX N/B 4/1 0.125 12, 340 12,833 1,398,051 | 2018/4 /15
0.125% TSY INF N/B 04/19 0.125 2,610 2, 663 290,198 | 2019/4 /15
0.25% US TREASURY 12/15 0.25 61,719 61,755 6,727,640 | 2015/12/31
1.5% US TREASURY 12/18 1.5 38,007 37, 944 4,133,698 | 2018/12/31
3.75% US TREASURY 11/43 3.75 13, 350 14, 972 1,631,142 | 2043/11/15
5. 125% REPUB PORTU 10/24 5.125 845 881 96,005 | 2024/10/15
6.25% US TREASURY 05/30 6.25 1,195 1,723 187,789 | 2030/5/15
7.125% REP OF KOREA 4/19 7.125 475 577 62,866 | 2019/4/16
US TREASURY 2016-07 0. 095001 97,990 98, 044 10, 680,923 | 2016/ 7 /31
M1 5 ff FE J | 4.6% QUEBEC PROVINC 5/15 4.6 1,030 1,058 115,292 | 2015/ 5/26
5.1% ILLINOIS ST 6/33 5.1 640 628 68,518 | 2033/6/1
5.985% NEW YORK N 12/36 5.985 1,035 1,284 139,911 | 2036/12/1
6.314% CHICAGO IL 1/44 6.314 250 258 28,113 | 2044/1/1
7.3% CALIFORNIA ST 10/39 7.3 1,000 1,413 153,958 |  2039/10/ 1
FEREE S (K< &ffE) | 2. 25% KOREA FINANCE 8/17 2.25 860 871 94,990 | 2017/8/7
3% FNCL 10/14 3.0 9, 370 9, 301 1,013,325 | 2044/10/ 1
3% FNCL 11/14 3.0 9,210 9,117 993,219 | 2044/11/1
3. 5% FNCL 10/14 3.5 8, 200 8, 428 918,236 | 2044/10/ 1
3.5% FNCL 11/14 3.5 8, 655 8, 870 966,388 | 2044/11/ 1
4% FGLMC 10/14 4.0 3,910 4,136 450,634 | 2044/10/ 1
4% FNCI 10/14 4.0 5, 685 6, 029 656,888 | 2029/10/ 1
4% FNCL 10/14 4.0 10, 360 10,972 1,195,329 | 2044/10/ 1
4% FNCL 11/14 4.0 5, 090 5, 374 585,537 | 2044/11/1
4.5% FNCI 10/14 4.5 1, 140 1,206 131,387 | 2029/10/ 1
4.5% FNCL 10/14 4.5 8, 645 9, 359 1,019,630 | 2044/10/ 1
4.5% G2SF 10/14 4.5 4,515 4,913 535,309 | 2044/10/ 1
5% FG A93635 5.0 547 610 66,495 | 2040/9/1
5% FG 601959 5.0 995 1,104 120,345 | 2035/12/ 1
5% FG 12308 5.0 20 21 2,340 | 2020/12/ 1
5% FN 845444 5.0 9 10 1,103 | 2021/3/1
5% FN 963302 5.0 611 664 72,384 | 2023/5/1




AAVKEDT - TSREHTF7VKFC

, " e i % T
i M & W 4 FOE I 4 ER RERE T ERFEH A
% Tk Fv Tk Rv FH

FEREE S (W< &) | 5% FN AD5170 5.0 205 229 25,052 | 2040/ 7/1
5% FN AE1579 5.0 357 399 43,555 | 2040/9/1
5% FNCL 10/14 5.0 2,015 2,229 242,916 | 2044/10/ 1
5% FNCL 11/14 5.0 845 933 101,666 | 2044/11/1
5.5% FG A92262 5.5 70 79 8,616 | 2040/5/1
5.5% FG J06488 5.5 77 84 9,213 | 2022/12/1
5.5% FN 735358 5.5 708 797 86,893 | 2035/2/1
5.5% FN 889176 5.5 332 375 40,876 | 2038/3/1
5.5% FN 965449 5.5 37 40 4,418 | 2022/11/1
5.5% FN 966794 5.5 412 451 49,196 | 2023/2/1
5.5% FN 967588 5.5 112 123 13,430 | 2022/12/1
5.5% FN AD8281 5.5 93 105 11,529 | 2040/7/1
5.5% FN AE1559 5.5 582 651 71,025 | 2040/8/1
5.5% FNCL 11/14 5.5 2,945 3, 280 357,417 | 2044/11/ 1
5.5% PETROLEOS MEX 1/21 5.5 760 836 91,115 | 2021/1/21
6% FN 948134 6.0 331 379 41,361 | 2037/11/1
6% FN 956163 6.0 167 180 19,648 | 2022/10/1
6% FN 956178 6.0 35 38 4,168 | 2022/10/ 1
6% FN AA0616 6.0 92 105 11,471 2039/2/1
6. 25% HUNGARIAN DEV10/20 6. 25 610 671 73,098 | 2020/10/21
6.625% PEMEX MASTER 6/35 6. 625 880 1,031 112,385 | 2035/6/15
g SR (BDREENER) | 10. 2% ALTRIA GROUP 2/39 10. 2 63 107 11,675 | 2039/2/6
2.19% AFIN 2013-1 D 2.19 425 424 46,233 | 2021/9/20
2.2% PNC BANK NA 01/19 2.2 350 351 38,278 | 2019/1/28
2.27% SDART 2013-1 D 2.27 550 551 60,102 | 2019/1/15
2.4751% JPMCC 2012-LC9 A 2.4751 395 393 42,891 | 2047/12/15
2.5% ABN AMRO BANK 10/18 2.5 2,715 2,741 298,614 | 2018/10/30
2.52% SDART 2012-6 D 2.52 760 771 84,059 | 2018/9/17
2.55% ROYAL BK SCO 9/15 2.55 715 725 79,020 | 2015/9/18
2.6% BANK OF AMER 1/19 2.6 2,195 2,208 240,587 | 2019/1/15
2.68% AMCAR 2012-4 D 2.68 655 663 72,244 | 2018/10/ 9
2.7% SDART 2012-5 C 2.7 1,130 1,154 125,748 | 2018/8/15
2.75% STAPLES INC 01/18 2.75 570 577 62,903 | 2018/1 /12
2.76% SDART 2014-2 D 2.76 1,190 1,187 129,408 | 2020/ 2/18
2.81% AFIN 2014-2 D 2.81 2,150 2,140 233,202 | 2019/8/20
2.95% SPECTRA PARTN 9/18 2.95 245 252 27,538 | 2018/9/25
3% ARC PROP OPER LP 2/19 3.0 1,110 1,105 120,470 | 2019/2/6
3% NEWS AMER INC 9/22 3.0 595 584 63,670 | 2022/9/15
3.1% WALGREEN CO 9/22 3.1 540 527 57,508 | 2022/9/15
3.3% WELLPOINT INC 01/23 3.3 765 755 82,355 | 2023/1/15
3.35% WILLIAMS PART 8/22 3.35 315 309 33,721 | 2022/8/15
3.375% WM WRIGLEY 10/20 3.375 725 738 80,462 | 2020/10/21
3.5% AON PLC 6/24 3.5 590 583 63,620 | 2024/ 6 /14
3.5% DOW CHEMICAL 10/24 3.5 2,070 2,045 222,783 | 2024/10/ 1
3.625% MARATHON PET 9/24 3.625 2, 040 2,018 219,852 | 2024/9/15
3.667% WFRBS 2011-C5 A4 3.667 515 539 58,784 | 2044/11/15
3.75% BANK OF AMER 7/16 3.75 355 370 40,368 | 2016/ 7 /12
3.75% BRITISH SKY BROADC 3.75 1,980 1,987 216,497 | 2024/9/16
3.75% LORILLARD TOB 5/23 3.75 1,565 1,548 168,691 | 2023/5 /20
3. 75% MORGAN STANLEY2/23 3.75 590 598 65,173 | 2023/2/25
3.75% SABMILLER HL 01/22 3.75 1,985 2,039 222,197 | 2022/1/15
3.75% SYN FINANCIAL 8/21 3.75 825 837 91,191 | 2021/8/15
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g R (BDREENER) | 3. 75% TALISMAN ENER 2/21 3.75 520 528 57,522 | 2021/2/1
3. 75% TRANS-CANADA 10/23 3.75 575 585 63,818 | 2023/10/16
3. 8% MORGAN STANLEY 4/16 3.8 520 541 58,990 | 2016/ 4 /29
3. 8%TRANSOCEAN INC 10/22 3.8 940 867 94,463 | 2022/10/15
3.85% ERAC USA FIN 11/24 3.85 120 120 13,163 | 2024/11/15
3. 875%CITIGROUP INC10/23 3.875 375 384 41,919 | 2023/10/25
3.9017% ESA 2013-ESH7 C7 3.9017 2, 400 2,439 265,811 | 2031/12/5
3.9582% JPMCC2013-LC11 C 3. 9582 1,190 1,174 127,986 | 2046/4 /15
4% 21st CENTURY F0X10/23 4.0 140 146 15,924 | 2023/10/ 1
4% ALTRIA GROUP 1/24 4.0 175 180 19,631 2024/1/31
4% HSBC 3/22 4.0 835 881 96,047 | 2022/ 3 /30
4% LYB INTL FIN 7/23 4.0 1, 800 1,881 205,014 | 2023/7/15
4%BANK OF AMER CRP 04/24 4.0 2,135 2,188 238,401 | 2024/4/1
4.023% WFRBS 2013-C17 A4 4.023 875 925 100,794 | 2046/12/15
4.0793% JPMBB2014-C18 A5 4.0793 1,215 1,286 140,152 | 2047/2/15
4.1% ROGERS COMM 10/23 4.1 545 567 61,793 | 2023/10/1
4.125% ANGLO AMERIC 4/21 4.125 225 227 24,822 | 2021/4/15
4.25% ALTRIA GROUP 8/42 4.25 285 262 28,623 | 2042/8/9
4. 25% MOSAIC CO 11/23 4.25 750 788 85,889 | 2023/11/15
4. 25% PERNOD-RICARD 7/22 4.25 200 209 22,806 | 2022/7/15
4. 3% HEWLETT-PACK 6/21 4.3 215 228 24,844 | 2021/6/1
4.35% JPMORGAN CHAS 8/21 4.35 2,275 2,447 266,658 | 2021/8/15
4.3733% CSMC 09/14 4.3733 1,135 1,026 111,865 | 2037/9/15
4.3733% CSMC 09/14 4.3733 1, 050 1,031 112,337 | 2037/9/15
4.375% HYUNDAI CAP 7/16 4.375 450 474 51,677 | 2016/ 7 /27
4.375% VALE OVERSEA 1/22 4.375 755 760 82,897 | 2022/1/11
4. 45% NISOURCE F 12/21 4.45 1, 900 2,048 223,212 | 2021/12/1
4. 45% PERNOD-RICARD 1/22 4.45 1,155 1,229 133,971 | 2022/1/15
4.5% ENSCO PLC 10/24 4.5 1,010 1,021 111,307 | 2024/10/ 1
4.5% WILLIAMS PART 11/23 4.5 1,795 1,887 205,604 | 2023/11/15
4.625% ALLY FINANC 6/15 4. 625 625 639 69,619 | 2015/6 /26
4.65% CONAGRA INC 1/43 4. 65 172 169 18,507 | 2043/1/25
4.72% AMCAR 2012-1 D 4.72 1,835 1,916 208,733 | 2018/3/8
4.74% SDART 2011-4 D 4.74 550 574 62,568 | 2017/9/15
4.75% ALTRIA GROUP 5/21 4.75 325 356 38,832 | 2021/5/5
4.75% DEVELOPERS DI 4/18 4.75 1, 000 1,080 117,705 | 2018/4 /15
4.75% SPECTRA PARTN 3/24 4.75 205 222 24,208 | 2024/ 3/15
4. 8% GENWORTH HLD 2/24 4.8 2,775 2,871 312,769 | 2024/ 2/15
4.85% REYNOLDS AMER 9/23 4. 85 1,480 1,585 172,750 | 2023/9/15
4.875% COM FED ELEC 1/24 4.875 1,220 1,282 139,685 | 2024/1/15
4. 9% ENERGY TRAN P 2/24 4.9 2,180 2, 292 249,724 | 2024/2/1
5% CIT GROUP INC 05/17 5.0 300 313 34,111 | 2017/5/15
5% FORD MOTOR CRED 5/18 5.0 1,195 1,310 142,766 | 2018/5/15
5.05% AMCAR 2011-5 D 5. 05 1,750 1,835 199,911 | 2017/12/8
5. 125% CHS/COMMUNITY 8/2 5.125 95 95 10,452 | 2021/8/1
5.125% HARTFORD 4/22 5.125 675 756 82,429 | 2022/4 /15
5.125% HEALTHCARE 03/43 5.125 2, 850 3,003 327,196 | 2043/3/15
5.125% PACIFIC LIF 01/43 5.125 950 986 107,455 | 2043/ 1 /30
5.15% ENERGY TP 02/43 5.15 1,115 1,089 118,737 | 2043/2/1
5.15% NBCUNIVERSAL 4/20 5.15 480 545 59,447 | 2020/ 4 /30
5.15% VERIZON COMM 09/23 5.15 930 1,038 113,176 | 2023/ 9/15
5.2 DISCOVER FIN 04/22 5.2 1,604 1,765 192,287 | 2022/4 /27
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Mg R (BDREENER) | 5. 25% GOLDMAN SACHS 7/21 5.25 2, 200 2, 454 267,373 | 2021/7 /27
5.25% REG 08/01/15 5.25 372 385 42,008 | 2015/8/1
5.35% TIME WARNER 12/43 5.35 765 825 89,888 | 2043/12/15
5.4% MYLAN INC 11/43 5.4 535 573 62,422 | 2043/11/29
5. 45% FREEPORT-MC 3/43 5. 45 1, 660 1,734 188,993 | 2043/ 3/15
5.5% CITIGROUP INC 9/25 5.5 740 817 89,051 | 2025/9/13
5. 5% MORGAN STANLEY 7/21 5.5 655 741 80,777 | 2021/ 7 /28
5.625% XEROX CORP 12/19 5.625 490 555 60,537 | 2019/12/15
5.65% NISOURCE F 2/45 5. 65 1,730 2,015 219,574 | 2045/2/1
5.7% BANK OF AMER 1/22 5.7 655 749 81,648 | 2022/ 1 /24
5. 75% BANCO NAC DES09/23 5.75 1,420 1,512 164,749 | 2023/9/26
5.75% PLAINS ALL 01/20 5.75 200 230 25,072 | 2020/ 1/15
5.875% ECOPETROL 9/23 5.875 1,150 1,281 139,625 | 2023/9/18
5.875% PRUDENTIAL F 9/42 5.875 625 658 71,747 | 2042/9/15
6% DIGICEL GR 4/21 6.0 330 334 36,489 | 2021/4 /15
6% ENEL FINANCE 10/39 6.0 1,210 1, 390 151,463 | 2039/10/ 7
6% NUMERICABLEGROUP 5/22 6.0 200 205 22,359 | 2022/5/15
6.125% CITIGROUP I 05/18 6.125 510 579 63,102 | 2018/5/15
6.125% T-MOBILE USA 1/22 6.125 310 317 34,573 | 2022/1/15
6.25% COX COMMUN INCO618 6. 25 465 531 57,855 | 2018/6/1
6. 25% EXELON GENER 10/39 6. 25 890 1,047 114,076 | 2039/10/ 1
6.3% WILLIAMS PART 4/40 6.3 170 199 21,749 | 2040/ 4 /15
6. 375% ANADARKO PE 9/17 6.375 480 542 59,152 | 2017/9/15
6. 375% TRANSOCEAN 12/21 6.375 1,320 1,413 153,941 | 2021/12/15
6. 4% COMCAST CORP 5/38 6.4 385 499 54,444 | 2038/5/15
6.5% BIOMET INC 8/20 6.5 305 324 35,303 | 2020/8/1
6.5% LIBERTY MUTUAL42/05 6.5 260 320 34,918 | 2042/5/1
6.5% NEVADA POWER 08/18 6.5 415 485 52,887 | 2018/8/1
6.5% SEMPRA ENERGY 6/16 6.5 470 512 55,851 | 2016/6/1
6.55% VERIZON COMM 9/43 6. 55 1,685 2, 158 235,102 | 2043/9/15
6.625% UNIT CORP 5/21 6. 625 305 306 33,392 | 2021/5/15
6.75% SIMON PROP G 02/40 6.75 180 242 26,402 | 2040/2/1
6. 8% PETRO-CANADA 5/38 6.8 1,730 2,315 252,294 | 2038/5/15
6. 875% CHS/COMMUNITY 2/2 6. 875 90 95 10,417 | 2022/2/1
6.875% OASIS PETROL 3/22 6.875 295 312 34,065 | 2022/3/15
6.875% PLAINS EXPL 02/23 6. 875 1,830 2,077 226,273 | 2023/2/15
6.875% VALE LTD 11/36 6. 875 2, 200 2,501 272,461 | 2036/11/21
6.9% AIG 03/32 144A 6.9 185 248 27,061 | 2032/3/15
6.92% CINCINNATI FI 5/28 6.92 504 625 68,147 | 2028/5/15
7% ERAC USA 10/15/37 7.0 645 852 92,922 | 2037/10/15
7.2% GENWORTH FINL 02/21 7.2 205 242 26,406 | 2021/2/15
7.25% INTELSAT JAC 4/19 7.25 295 310 33,784 | 2019/4/1
7.375% WASTE MANAGE 5/29 7.375 505 673 73,392 | 2029/5/15
7.375% WIND ACQUISI 4/21 7.375 525 534 58,265 | 2021/4 /23
7.625% CLEAR CHNL W 3/20 7.625 300 315 34,397 | 2020/ 3/15
7. 7% GENWORTH FINL 06/20 7.7 305 367 40,088 | 2020/ 6 /15
7.75% EL PASO LLC 01/32 7.75 1,975 2,439 265,718 | 2032/1/15
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COMM 2013-LCI13 € 5. 21657 385 45,163 | 2046/ 8 /10

COMM 2014-CR14 A4 4.236 1,020 119,397 | 2047/2/10

COMM 2014-UBS2 AM 4.199 260 29,768 | 2047/ 3/10
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HILT 2013-HLT CFX 3.7141 1,110 1,132 123,362 | 2030/11/5
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UBSCM 2012-C1 A3 10/45 3.4 520 531 57,955 | 2045/5/10
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% % % % % | FRARLF | FHEASK T % % % % %
1A ¥ Y 2| 1386 - 10.4 3.3 - 24,790 26,033 4,487,159 | 13.2 - 12.1 - L1
FAyz-7vyo-+ [FA92-7)0-F
AW —F v 2.5 - 0.3 1.5 0.7 16, 400 18,645 288, 440 0.8 - 0.8 - -
F/wwz-yn-% |F/h9z-y0-%
J Vv oz — 0.5 - 0.5 - - 5, 300 5,702 98, 254 0.3 - 0.3 - -
o — =] Fa1—0o Ta1—n
F 4 v 10. 1 0.5 4.1 6.0 — 24, 690 28, 249 3,953,268 | 11.6 0.4 8.9 2.7 —
1A 2 U 7 13.7 — 7.2 6.5 — 40, 540 44, 604 6,241,963 | 18.3 0.3 12.2 6.2 —
7 5 v R 10.6 0.5 8.9 0.5 1.3 24, 640 28,810 4,031,765 | 11.8 0.2] 10.5 1.3 —
1 ¥ U 2 1.7 - 1.0 0.8 - 4,020 4,189 586, 345 1.7 - 0.7 1.0 —
* 5 v X 7.1 — 3.6 2.8 0.7 9, 965 10, 482 1, 466, 889 4.3 — 2.6 1.2 0.5
A N A v 14.4 — 4.1 8.6 1.7 19, 220 21, 664 3,031, 744 8.9 — 5.4 3.5 —
~ )L ¥ — 3.1 — 3.1 — — 9, 100 10,017 1,401, 847 4.1 — 3.5 0.6 -
AV L —F 0.3 0.3 — 0.3 — — — — — — — — —
I — — — — — 700 738 103, 375 0.3 — 0.3 — —
A=A LU 1.4 — 1.4 — — 3,900 4,022 562, 848 1.7 — 1.7 — —
Vot TVT 1.3 0.4 0.2 0.3 0.7 1,340 1,405 196, 668 0.6 0.1 — — 0.6
747> K 0.3 — 0.3 — — 7,500 7,671 1,073,546 3.2 — 1.5 1.7 —
F X =7 — — — — — 2, 300 2,298 321, 636 0.9 — — 0.9 —
TANT K 1.4 — 0.5 0.8 — 2, 050 2, 224 311, 349 0.9 — 0.9 — —
2 0 N F 7 0.1 — 0.1 — — 170 203 28, 485 0.1 — 0.1 — -
20N = 7 1.0 1.0 1.0 — - 250 273 38, 221 0.1 0.1 0.1 — —
7 A U A 2.0 0.2 0.2 1.8 — 6,415 6,767 946, 981 2.8 — 1.5 0.6 0.7
ENCE 3.6 — 2.1 1.6 — 8, 200 9,028 1, 263, 455 3.7 - 3.7 — -
T v — U — 0.8 — — 0.8 — 1,350 1,454 203,579 0.6 — — 0.6 —
7 7 7 R EEE 0.3 - - 0.3 - 600 609 85, 286 0.3 - - - 0.3
A ¥ ¥ o 0.5 — 0.5 — — 2, 000 2, 240 313, 599 0.9 — 0.9 — —
F x4 0.3 — — 0.3 — 530 612 85, 775 0.3 — — 0.3 —
K =52 F 1.1 — 1.1 — — 1,760 2,225 311, 426 0.9 — 0.9 — —
5 F 7 - - — — - 750 779 109, 032 0.3 — 0.3 — —
FFzaantd | FFzaant
F x a 0.4 - 0.4 - - 15, 500 18,773 95, 743 0.3 - - 0.3 -
FT74U 0| F74U0 b
N v Y — 0.5 0.5 - 0.5 - - - - - - - - -
TFRaF FAoF
A 1.2 - 0.2 1.0 - 14, 250 16,298 556, 581 1.6 - 1.2 0.4
& ] 93.7 3.5| 51.0] 37.6 5.1 — — | 32,195,273 94.5 1.1 70.2] 21.2 3.0
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CEDES) % THHRS R TR R TH
H & i % UK TREASURY 1.75 6, 300 6,245 1,076,529 2019/7/22
UK TREASURY 4.95 4,750 5, 405 931, 691 2032/6/7
UK TREASURY 3.5 250 256 44, 210 2068/7/22
UK TSY 3 1/4% 2044 3.25 4,760 4,586 790, 487 2044/1/22
Rk SR (bR < SRlE%) EUROPEAN INVESTMENT BANK 5. 375 1,300 1,531 264, 041 2021/6/7
LEILEH (GOREEAES) ABP FINANCE PLC 6.25 845 1,004 173,054 2026/12/14
GATWICK FUNDING LIMITED 5. 25 600 665 114,734 2024/1/23
GLENCORE FINANCE EUROPE 6.0 370 417 71,895 2022/4/3
HOLMES MASTER ISSUER PLC | 2.07531 1,500 1,549 267,123 2054/10/15
IMPERIAL TOBACCO FINANCE|  4.875 455 464 80, 125 2032/6/7
KONINKLIJKE KPN NV 5.0 530 552 95, 265 2026/11/18
LLOYDS BANK PLC 5.125 710 815 140, 517 2025/3/7
PEARSON FUNDING ONE 6.0 610 652 112, 394 2015/12/15
QBE INSURANCE GROUP LTD 6.125 1,380 1,456 250, 979 2015/9/28
THAMES WATER UTIL CAY FI|  4.625 430 429 74,107 2046/6/4
AN EE - - — 4,487,159 —
(A 2 —F) FAvz-7vp0-+ | FAvz-7v)o-+
| M % 3 % | SWEDISH GOVERNMENT 3.5 16, 400 18, 645 288, 440 2022/6/1
N EE - — — 288, 440 —
(V7 z—) F/Vz-yn-% F/Wz-po-%
E f& # % | NORWEGIAN GOVERNMENT 3.75 3, 600 3,947 68, 007 2021/5/25
NORWEGIAN GOVERNMENT 3.0 1,700 1,755 30, 247 2024/3/14
T _ — — 98, 254 -
(2—nm) Ta—no Fi—no
(K4 )
[ f% ZF % | BUNDESREPUB.DEUTSCHLAND 4.75 4,900 6, 667 933, 108 2028/7/4
BUNDESREPUB. DEUTSCHLAND 2.5 1,500 1,562 218, 621 2046/8/15
DEUTSCHLAND I/L BOND 1.75 5, 300 6,610 925,111 2020/4/15
FERRBE S (< &) KFW 0.875 2, 200 2,231 312, 285 2019/3/18
KFW 3.625 1,200 1,390 194, 636 2020/1/20
LANDWIRTSCH. RENTENBANK 1.25 3,400 3,404 476, 414 2022/5/20
LHEER (B OREEAER) ALLIANZ SE 4.75 400 436 61,089 2049/10/29
COMMERZBANK AG 1.5 1, 400 1,441 201, 685 2018/2/28
DEUTSCHE BANK AG 1.047 2,180 2,178 304, 901 2017/3/9
ENBW 3.625 580 579 81,132 2076/4/2
NORDENIA INT AG 9.75 710 750 105,010 2017/7/15
UNITYMEDIA KABEL BW GMBH|  9.625 920 995 139, 269 2019/12/1
(4 297)
[ f% &ZF % | BUONI POLIENNALI DEL I/L 2.55 5, 430 5,722 800, 810 2016/10/22
BUONI POLIENNALI DEL I/L 2.15 3,700 3, 856 539, 725 2017/11/12
BUONI POLIENNALI DEL I/L 2.35 4,300 4,652 651, 092 2024/9/15
BUONI POLIENNALI DEL TES 4.75 1,630 1,811 253, 489 2017/5/1
BUONI POLIENNALI DEL TES 4.5 720 817 114, 429 2018/8/1
BUONI POLIENNALI DEL TES 1.65 2,000 2,040 285, 606 2020/4/23
BUONI POLIENNALI DEL TES 3.75 720 798 111,719 2021/5/1
BUONI POLIENNALI DEL TES 4.5 10, 330 11, 879 1,662,417 2023/5/1
BUONI POLIENNALI DEL TES 4.5 480 547 76, 608 2026/3/1
BUONI POLIENNALI DEL TES 5.0 2,380 2,819 394, 506 2040/9/1
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RIS (R URBEAES) ASSICURAZIONI GENERALI 2.875 550 584 81,846 2020/1/14
ASSICURAZIONI GENERALI 5.125 1,110 1,344 188, 090 2024/9/16
ASSICURAZIONI GENERALI 4.125 400 418 58, 564 2026/5/4
BANCA MONTE DEI PASCHI S 2. 875 630 647 90, 648 2021/4/16
ENI SPA 3.625 390 427 59, 848 2029/1/29
INTESA SANPAOLO SPA 3.625 600 674 94, 400 2022/12/5
INTESA SANPAOLO SPA 4.0 720 808 113,074 2023/10/30
MONTE DEI PASCHI SIENA 3.5 2,100 2,225 311, 491 2017/3/20
SNAM SPA 3.25 500 541 75, 760 2024/1/22
UNICREDIT SPA 4.0 500 555 77, 680 2018/1/31
UNICREDIT SPA 3.0 1, 350 1,430 200, 150 2024/1/31
(75 2)
& % FRANCE GOVERNMENT O.A.T 5.5 3,700 5, 208 728, 876 2029/4/25
FRANCE GOVERNMENT O.A.T 5.75 900 1,336 187,080 2032/10/25
FRANCE GOVERNMENT O.A.T 4.75 1, 690 2, 286 320, 006 2035/4/25
FRANCE GOVERNMENT O.A.T 4.0 560 691 96, 786 2038/10/25
FRANCE GOVERNMENT O.A.T 4.0 2,130 2,719 380, 518 2060/4/25
RIS (R URBEAES) ALD INTERNATIONAL 2.0 1,400 1,425 199, 520 2017/5/26
AUTOROUTES DU SUD DE LA 2. 875 200 213 29, 927 2023/1/18
BPCE SA 4,625 800 898 125,716 2023/7/18
BPCE SA 3.0 1, 300 1,398 195, 693 2024/7/19
BPCE SFH - SOCIETE DE FI 2.125 2,000 2,128 297, 820 2020/9/17
CAISSE REFINANCE L'HABIT 2.4 1,180 1,246 174, 500 2025/1/17
CREDIT AGRICOLE HOME LOA 1.625 1,100 1,145 160, 360 2020/3/11
CREDIT AGRICOLE LONDON 2.375 900 913 127,898 2024/5/20
DEXIA CREDIT LOCAL 1.375 2, 600 2, 662 372, 543 2019/9/18
ELECTRICITE DE FRANCE 4,625 900 1,096 153, 389 2030/4/26
ELECTRICITE DE FRANCE 5.0 300 320 44, 893 2049/1/22
FONCIERE LYONNAISE 3.5 900 969 135,706 2017/11/28
LA BANQUE POSTALE 2.75 1,000 1,014 141, 899 2026/4/23
RENAULT S.A. 3.125 380 396 55, 511 2021/3/5
VIVENDI SA 2. 375 700 736 103,115 2019/1/21
“AFVUR)
RIS (R URBEAES) CHANNEL LINK 3. 643 1,050 1,044 146, 195 2050/6/30
LLOYDS BANK PLC 1.875 870 903 126, 483 2018/10/10
NATIONWIDE BLDG SOCIETY 3.125 1, 400 1,493 208, 944 2017/4/3
NATIONWIDE BLDG SOCIETY 4.125 700 748 104, 721 2023/3/20
(7> %)
[ f% &ZF % | NETHERLANDS GOVERNMENT 1.25 1, 600 1,661 232, 468 2019/1/15
LR (B OREEAER ACHMEA BV 2.5 810 845 118, 338 2020/11/19
ACHMEA HYPOTHEEKBANK NV 2.375 1,100 1,130 158, 159 2016/2/8
ACHMEA HYPOTHEEKBANK NV 2.75 300 317 44, 416 2021/2/18
BAT HOLDINGS BV 3.125 190 196 27, 545 2029/3/6
DEUTSCHE ANN FIN BV 2.125 800 819 114,734 2016/7/25
DEUTSCHE ANN FIN BV 3.625 525 580 81,208 2021/10/8
ENEL FINANCE INTL NV 4.875 460 542 75, 862 2020/3/11
HEINEKEN NV 2. 875 500 524 73, 360 2025/8/4
IBERDROLA INTL BV 4.5 400 445 62, 346 2017/9/21
KONINKLIJKE KPN NV 4.5 300 345 48, 281 2021/10/4
STORM BV 1. 868 1,900 1,955 273, 636 2054/5/22
VOLKSWAGEN INTL FIN NV 3.75 1, 080 1,118 156, 530 2049/3/24
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[ f& & % | BONOSY OBLIG DEL ESTADO 2.1 2,700 2, 804 392, 479 2017/4/30
BONOS Y OBLIG DEL ESTADO 4.5 880 992 138,916 2018/1/31
BONOS Y OBLIG DEL ESTADO 4.3 470 538 75, 335 2019/10/31
BONOS Y OBLIG DEL ESTADO 5.5 4,000 4,938 691, 074 2021/4/30
BONOS Y OBLIG DEL ESTADO 5.4 550 678 94, 900 2023/1/31
BONOS Y OBLIG DEL ESTADO 5.15 1,310 1,595 223, 340 2044/10/31
SPANISH GOVERNMENT 4.2 3,010 3,272 457,907 2037/1/31
LEER (B OREEAER) BANCO BILBAO VIZCAYA ARG 3.5 2,000 2,177 304, 677 2017/12/5
BANCO BILBAO VIZCAYA ARG 4.0 400 465 65, 147 2025/2/25
BANCO SANTANDER SA 4.5 2, 300 2,481 347, 224 2016/7/29
CAIXABANK 2.625 1,000 1,030 144, 208 2024/3/21
TELEFONICA EMISIONES SAU 4.71 300 349 48, 965 2020/1/20
TELEFONICA EMISIONES SAU 3. 961 300 339 47, 567 2021/3/26
(N)L¥F—)
% #F % | BELGIUM KINGDOM 3.0 4,680 5,175 724, 275 2019/9/28
BELGIUM KINGDOM 4.25 450 572 80, 161 2041/3/28
BELGIUM KINGDOM 3.75 340 397 55, 582 2045/6/22
BELGIUM KINGDOM GOVT 5.5 380 525 73, 586 2028/3/28
RIS (R URBEAES) BELFIUS BANK SA/NV 2.25 1,500 1,558 218, 127 2018/9/26
BNP PARIBAS FORTIS SA 4,625 1,150 1,132 158,517 2049/10/29
BRUSSELS AIR HOLDING NV/ 3.25 600 654 91, 596 2020/7/1
(V7 x—)
| EEtEsGuiEiAih | DNB BANK ASA 3.0 700 738 103, 375 2023/9/26
(A=A H1)7)
| #5E% (R <&@ | HYPO ALPE-ADRIA INTL AG 2.375 3,900 4,022 562, 848 2022/12/13
Wzt 7N7)
LEER (B OREEAER) CHN IND FIN EMTN 5.25 340 349 48,961 2015/3/11
GLENCORE FINANCE EUROPE|  7.125 1, 000 1,055 147,706 2015/4/23
(74252 F)
[ {4 & % | FINNISHGOVERNMENT 1.125 3,900 4,024 563, 121 2018/9/15
FINNISH GOVERNMENT 1.625 800 821 114, 929 2022/9/15
FINNISH GOVERNMENT 1.5 2, 800 2, 826 395, 495 2023/4/15
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YRk A 2 4 120, 135, 751 158, 780, 575 181, 843, 189 217, 808, 486 286, 527, 040 523, 821, 632
(D) =IEROK 285, 4450 326,9180 336,9100 351,037 459, 8530 694, 86001
10Oz Y EEME(C/D) 10, 421M 10, 486M 10, 540M 10, 620H 10, 623M 10, 754

(1) #5624 1 e AHH2, 3871 J7 [, 562~ 5567 ] M IR & se A4, 906 11 7 [, 8562~ 55674 i — AR A0 Je AAE345 1 70 [, H6THIRFHGT B 7= v M iEAH

10, 754,

(1) B FREMPE OE H O FF I AR D 2 HEFRO 2 3T A2 ZRET D %I BT 278, AR, 433,507, (/ ATWSMESRT7 7 K v ¥ =77 F)
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(A) ERHZEIRE 425 696 693 423 845 2,031
ZHURE 425 696 693 423 845 2,031
(B) HMEHFTEERE 12,909, 374 25,907,701 23,511,970 32,751,231 9,317, 495 82,370, 660
FEE 20, 277, 245 47,841, 088 116, 498, 893 115, 615, 008 231,226, 330 323,577,199
JeE R A 7,367,871 A 21,933,387 A 92,986,923 A 82,863,777 A221, 908, 835 241, 206, 539
C) {EFtHRENE A 884, 467 A 1,141,159 A 1,192,411 A 1,139, 766 A 1,405,600 A 1,941,665
D) LHEHE(A+B+C) 12,025, 332 24,767,238 22,320,192 31,611,888 1,912, 740 80, 431, 026
(E) miffigHELRS 53,006, 025 59,307, 499 75,179, 640 88, 338, 497 114,684, 830 114,780, 069
(F) BmEZ=EEE 59, 956, 959 80, 263, 444 89,733,917 103, 123, 656 171,746, 971 337,643, 717
(B 24 40 24 48) (228,856,374) | ( 272,582,467) | ( 287,608,413) | ( 307,890,618) | ( 439,251,313) | ( 726,137,940)
(FE B AR 2 %8) (168,899, 415) | (A192,319,023) | (A197,874,496) | (A204,766,962) | (A267,504,342) | (A388,494,223)
@) s (D+E+F) 124,988, 316 164, 338, 181 187,233,749 223,074, 041 294,344, 541 532,854, 812
H) WmEnfEeE A 4,852,565 A 5,557,606 A 5,390, 560 A b, 265,555 A 7,817,501 A 9,033,180
REAIEHIBE RS (G+H) 120, 135, 751 158,780, 575 181,843,189 217,808, 486 286,527, 040 523, 821, 632
SENME FE R AR 4 59, 956, 959 80, 263, 444 89,733,917 103, 123, 656 171, 746, 971 337,643, 717
(B 24 540 24 48) (1 229,575,698) | ( 273,445,905) | ( 288,048,967) | ( 308,172,206) | ( 440,732,642) | ( 729,054, 284)
(FE B AR 2 %8) (A169,618,739) | (A193,182,461) | (A198,315,050) | (A205,048,550) | (A268,985,671) | (A391,410,567)
Sy e e FE L A 60, 178, 792 78,517,131 92, 109, 272 114, 684, 830 117,737, 886 186, 177,915
AR 2 4 - - - — A 2,957,817 -
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O AEEDAM
(1) ShE ML) At
i IEi E 3] x
X 73 wrg® |’ Hob | FRAFHIHRISHA L A i HH N E Hyb il FRAEMIIAIMA LR
" TR | SAELL L [24E LA b | 24F AR e SMTEGHR | AR g | [ UTAAE | SAELL L | 24E LA b [ 24F AR
% % % % % TR R TAx R TH % % % % %
T AV 47.1 — 37.1 7.4 2.6 57,810 60, 563 6, 205, 383 42.9 — 30.7 11.6 0.5
TAFZ RV | ThFF R
bl + g 3.6 — 2.0 1.3 0.3 3, 900 4,310 404, 753 2.8 — L5 1.3 —
S ERESE
A4 ¥ J = 7.3 — 5.4 1.8 — 4, 100 4,736 815, 579 5.6 — 4.4 0.2 1.0
FAyz=7vhu-t |FAy2-7v )+
A == F v 0.7 — — 0.7 — 6, 500 6,969 106, 839 0.7 — — 0.7 —
F)vyz=ra=% | F) V=) o—%
J VY = — 1.1 — — 0.9 0.2 — — — — — — — —
=3 —_ =1 To—n Ta—n
F A > 3.1 — 2.4 0.8 — 1, 700 2,079 289, 486 2.0 — 2.0 — —
A4 % UV 7 6.8 — 2.5 4.3 — 11, 400 12,715 1,770, 458 12.2 — 1.8 8.9 1.5
7 T v A 6.6 — 3.9 2.2 0.5 6, 850 7,684 1, 069, 933 7.4 — 5.4 2.0 —
4 ¥ UV = 0.6 — 0.3 0.3 — 1,327 1,411 196, 592 1.4 — 1.3 0.1 —
A A A 0.2 — 0.2 — — 300 301 42, 035 0.3 — 0.3 — —
+ 7 v F 1.6 — 0.4 0.3 1.0 2, 400 2,512 349, 783 2.4 — 2.3 0. 1
A N A v 2.8 — 2.0 0.7 — 5, 900 6, 855 954, 607 6.6 — 5.7 0.9 —
N 2.9 — 1.1 — 1.8 1, 100 1, 344 187, 227 1.3 — 1.3 — —
AT = —F 0.8 — 0.8 — — 1, 050 1, 209 168, 380 1.2 — 1.2 — —
F—A+ VT — — — — — 100 114 15, 957 0.1 — 0.1 — —
NIE U TNYT — — — — 250 279 38, 969 0.3 — — 0.3 —
F < =7 — — — — 200 225 31, 462 0.2 — 0.2 — —
TANT R 0.1 — 0.1 — — 100 107 15, 009 0.1 — 0. 1 —
H ES 0.8 — — — 0.8 300 310 43, 242 0.3 — 0.3 — —
T A U h 0.7 — 0.5 0.2 — 657 684 95, 243 0.7 — 0.7 — —
ElCE 1.9 — 1.0 0.9 — 2,100 2, 280 317, 581 2.2 — 1.2 1.0 —
A—AFFVT 0.6 — 0.6 — — 600 668 93, 101 0.6 — 0.6 — —
Ty — T — 0.1 — 0. 1 — — 150 151 21,071 0.1 — 0. 1 — —
7 7 7 B REEH 0.2 — 0.2 — — — — — — — — — —
A * v = — — — — — 100 114 15, 901 0.1 — 0. 1 — —
A -7 v F 0.2 — 0.2 — — 200 238 33,216 0.2 — — 0.2 —
TArF TAmF
A — 7 v K 0.4 — — 0.3 0.1 — — — — — — — —
FovsR=Ev | FyviR-vEy
v HE =N 1.1 - 0.3 0.8 — — — - — — - - —
Tors Tt
[ 1.0 — 0.3 — 0.8 1, 800, 000 1, 860, 176 187, 877 1.3 — 1.0 0.3 —
TR TE RV
A=A T VT 1.8 — 0.2 1.3 0.3 2, 850 2,980 285, 594 2.0 — 0.7 1.3 —
FAXVaRY | FAFvay
A ¥ v o 0.3 — — 0.3 — 15, 000 15, 966 125, 817 0.9 — 0.9 — —
& &t 94.5 — 61.7 24.3 8.5 — — | 13,881,109 95.9 — 63.9 29.0 3.0
kAL GAAL, IR O W 2 23 E O R R TEAR B BAS O Ml & 0 ISR L7 b 0T,
ALARESRIT, SV PERARI 9 2 BT B
* RO HALARTITEI Y 5T,
* —FNTA AN L,
KA DUV TR R I | 3 MRSt L 72 2 AF LT ET,
(S g5) ARG
O ® oW 4 Ho# i LT T OB 1
~ iH AR AR
(T AU ) % Tk RV T
[E5] [ Ak P2y FED REPUBLIC OF BRAZIL 5. 875 1, 300 1, 496 153, 344 2019/1/15
MEXICO GLOBAL 5. 625 2, 000 2, 230 228, 485 2017/1/15
REPUBLIC OF SOUTH AFRICA 4. 665 1, 000 1,027 105, 277 2024/1/17
RUSSIA FOREIGN BOND 5.0 500 537 55, 054 2020/4/29
UNITED MEXICAN STATES 3. 625 1, 000 1,041 106, 660 2022/3/15
US TREASURY N/B 1. 125 4, 500 4, 381 448, 912 2019/5/31
US TREASURY N/B 4.5 500 597 61, 267 2036/2/15
US TREASURY N/B 3.5 3, 600 3, 691 378, 279 2039/2/15
US TREASURY N/B 4.375 1, 000 1,181 121, 006 2041/5/15
US TREASURY N/B 3. 125 1, 000 943 96, 624 2043/2/15
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% Tk kv TX kv M
w5 i e QUEBEC PROVINCE 5. 125 600 662 67,894 2016/11/14
R 2% (BR < 4 RLAT) BK NEDERLANDSE GEMEENTEN 5. 125 800 880 90, 189 2016/10/5
BK NEDERLANDSE GEMEENTEN 4.375 200 222 22, 810 2021/2/16
EXPORT-IMPORT BK KOREA 4.125 710 740 75, 833 2015/9/9
EXPORT-IMPORT BK KOREA 4.0 600 635 65, 066 2021/1/29
FG A95258 4.0 407 428 43, 951 2040/11/1
FG C09029 3.0 929 909 93, 231 2043/3/1
FG E09012 2.5 1,232 1,244 127, 543 2027/10/1
FG G05447 4.5 742 801 82, 105 2039/5/1
FG J16680 3.0 453 168 48, 051 2026/9/1
FG Q11213 3.0 1,764 1,726 176,915 2042/9/1
FGOLD 15YR G13408 5.0 99 108 11,103 2024/1/1
FGOLD 15YR G18306 4.5 139 150 15, 459 2024/4/1
FGOLD 15YR G18323 4.5 173 187 19,212 2024/9/1
FGOLD 30YR A84626 4.5 61 65 6, 749 2039/2/1
FGOLD 30YR G03445 6.0 144 162 16, 621 2037/11/1
FGOLD 30YR G04588 5.5 310 344 35, 341 2038/8/1
FGOLD 30YR G05889 5.0 420 163 47, 480 2040/5/1
FGOLD 30YR G05984 4.5 351 378 38, 821 2040/8/1
FGOLD 30YR G08323 5.0 149 164 16, 854 2039/2/1
FN 190399 5.5 227 253 25, 958 2039/11/1
FN AA9357 4.5 578 625 64, 046 2039/8/1
FN AB1501 4.0 375 396 40, 662 2040/9/1
FN AE0981 3.5 1,088 1,113 114, 083 2041/3/1
FN AH1318 3.5 686 727 74, 523 2026/1/1
FN AH3431 3.5 415 439 45, 057 2026/1/1
FN AI8186 4.0 881 931 95, 443 2041/8/1
FN AJ7680 3.5 1,252 1,281 131, 335 2041/12/1
FNMA 30YR 745275 5.0 233 258 26,515 2036/2/1
FNMA 30YR 889579 6.0 154 174 17, 861 2038/5/1
FNMA 30YR 889749 5.5 183 204 20, 992 2038/6/1
FNMA 30YR 995050 6.0 96 109 11, 206 2037/9/1
FREDDIE MAC 3.75 300 328 33, 690 2019/3/27
G2 MA0318 3.5 823 852 87, 307 2042/8/20
GNMA 30YR 698484 5.0 492 541 55, 472 2039/8/15
GNMA 30YR 704185 5.5 58 65 6,718 2039/1/15
GNMA 30YR 737086 4.5 421 460 47,165 2040/8/15
GNMA 737914 4.0 547 582 59, 671 2041/1/15
JAPAN BANK FOR INTL COOP 1.125 1, 000 1,001 102, 618 2017/7/19
JAPAN BANK FOR INTL COOP 3.375 2,000 2, 085 213, 707 2023/7/31
JAPAN FIN ORG MUNICIPAL 2.125 328 329 33, 766 2019/3/6
NORDIC INVESTMENT BANK 5.0 500 554 56, 802 2017/2/1
SWEDISH EXPORT CREDIT 5. 125 500 556 56, 997 2017/3/1
@A (B DREEARR) 21ST CENTURY FOX AMERICA 4.0 300 310 31,792 2023/10/1
ABN AMRO BANK NV 2.5 350 354 36, 355 2018/10/30
ACE INA HOLDINGS 2.7 250 240 24,672 2023/3/13
AMERICAN INTL GROUP 3.375 500 517 53, 033 2020/8/15
AMGEN INC 5. 375 150 163 16, 792 2043/5/15
ANHEUSER-BUSCH INBEV FIN 3.7 500 516 52, 894 2024/2/1
AUTOZONE INC 2. 875 400 380 38, 984 2023/1/15
BANK OF AMERICA CORP 4.1 500 517 53, 050 2023/7/24
BARRICK GOLD CORPORATION 3.85 200 194 19, 927 2022/4/1
BAT INTL FINANCE PLC 3.25 200 197 20, 238 2022/6/7
BERKSHIRE HATHAWAY ENERG 5. 15 200 220 22, 595 2043/11/15
BOSTON PROPERTIES LP 3.8 150 151 15, 480 2024/2/1
BPCE SA 4.0 250 249 25, 579 2024/4/15
BURLINGTN NORTH SANTA FE 3.85 300 312 32, 021 2023/9/1
CBS CORP 3.375 500 499 51, 183 2022/3/1
CONAGRA INC 3.2 250 242 24, 808 2023/1/25
DOMINION RESOURCES INC 4. 45 300 328 33, 665 2021/3/15
DUKE ENERGY CORP 3.75 350 356 36, 575 2024/4/15
ENBRIDGE ENERGY PARTNERS 4.2 250 262 26, 942 2021/9/15
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IR N ) ENSCO International Inco 4.7 400 433 44, 385 2021/3/15
FORD MOTOR CREDIT CO LLC 5.75 200 230 23, 608 2021/2/1

FREEPORT-MCMORAN C & G 2.375 100 100 10, 333 2018/3/15

FREEPORT-MCMORAN C & G 3.55 200 195 20, 059 2022/3/1

GOLDMAN SACHS GROUP INC 5.75 400 160 47,195 2022/1/24

HCP INC 5. 375 200 226 23, 252 2021/2/1

INDIANA MICHIGAN POWER 3.2 500 493 50, 579 2023/3/15

INTL PAPER CO 7.95 200 245 25, 116 2018/6/15

JPMORGAN CHASE & CO 2.35 600 605 62, 052 2019/1/28

KINDER MORGAN ENER PART 3.5 350 335 34, 386 2023/9/1

KRAFT FOODS INC 3.5 250 254 26, 083 2022/6/6

LINCOLN NATIONAL CORP 4.85 200 221 22, 676 2021/6/24

LORILLARD TOBACCO CO 3.75 150 147 15,073 2023/5/20

LYB INTL FINANCE BV 4. 875 150 153 15, 682 2044/3/15

MARATHON OIL CORPORATION 2.8 250 240 24, 595 2022/11/1

MORGAN STANLEY 3.75 500 505 51, 805 2023/2/25

NBCUNIVERSAL MEDIA LLC 4.375 675 740 75, 826 2021/4/1

NEXTERA ENERGY CAPITAL 4.5 200 217 22, 293 2021/6/1

NISSAN MOTOR ACCEPTANCE 2.35 150 150 15, 398 2019/3/4

NUCOR CORP! 4.0 200 205 21, 066 2023/8/1

OMNICOM GROUP INC 3. 625 300 305 31,312 2022/5/1

ORACLE CORP 3. 625 500 512 52, 535 2023/7/15

PEMEX PROJ FDG MASTER TR 5.75 1, 000 1, 130 115, 779 2018/3/1

PETROHAWK ENERGY CORP 7.25 500 525 53, 817 2018/8/15

PRINCIPAL FINANCIAL GROU 3.125 200 194 19, 925 2023/5/15

RABOBANK NEDERLAND 11.0 250 335 34, 388 2049/12/29

REPUBLIC SERVICES INC 5.0 250 279 28, 607 2020/3/1

ROYAL BK OF SCOTLAND PLC 5. 625 500 570 58, 454 2020/8/24

SWEDBANK AB 2.375 476 479 49, 093 2019/2/27

UNION PACIFIC CORP 2.25 400 404 41,491 2019/2/15

VENTAS REALTY LP/CAP CRP 4.75 325 353 36, 255 2021/6/1

VERIZON COMMUNICATIONS 5.15 450 503 51,619 2023/9/15

WALGREEN COMPANY 3.1 400 391 40, 109 2022/9/15

WELLPOINT INC 3.3 400 397 40, 700 2023/1/15

WELLS FARGO & COMPANY 3.45 250 248 25, 465 2023/2/13

A — — — 6, 205, 383 —

[CEED) ThF &R Fhr2 R

[ Ak CANADIAN GOVERNMENT 3.25 1, 000 1, 086 102, 055 2021/6/1
CANADIAN GOVERNMENT 4.0 300 363 34, 175 2041/6/1

o5 RE CITY OF TORONTO 5.05 500 551 51, 765 2017/7/18
ONTARIO (PROVINCE OF) 4.2 300 327 30,719 2018/3/8

ONTARIO (PROVINCE OF) 4.0 500 544 51, 147 2021/6/2

QUEBEC PROVINCE 4.5 800 877 82, 359 2017/12/1

QUEBEC PROVINCE 5.0 300 357 33, 570 2041/12/1

ek e g (B < @) JAPAN BANK FOR INTL COOP 2.3 200 201 18, 960 2018/3/19
Al — — — 404, 753 —

[CEPES) TR K THA K

fE Ak E UK TREASURY 4.75 400 479 82, 529 2030/12/7
UK TREASURY 4.75 700 857 147, 632 2038/12/7

UK TREASURY 4.25 500 578 99, 545 2046/12/7

5 AT 2 (B < 4 BT EUROPEAN INVESTMENT BANK 5.375 500 588 101, 306 2021/6/7
TR (B OREEAER) BANK OF AMERICA CORP 4.25 100 102 17, 669 2026/12/10
EXPERIAN FINANCE PLC 3.5 100 101 17,392 2021/10/15

FIRSTGROUP PLC 6. 125 150 166 28, 649 2019/1/18

GE CAPITAL UK FUNDING 6. 6.25 100 128 22, 124 2038/5/5

GREAT ROLLING STOCK 6. 25 100 115 19, 881 2020/7/27

IMPERIAL TOBACCO FINANCE 9.0 100 134 23, 107 2022/2/17

LLOYDS BANK PLC 7.5 150 194 33, 569 2024/4/15

MACQUARIE BANK LTD 3.5 100 100 17,373 2020/12/18

NETWORK RAIL INFRA FIN 4.875 800 848 146, 015 2015/11/27

RSA INSURANCE GROUP PLC 9.375 100 121 21, 004 2039/5/20

RWE AG 7.0 100 108 18, 726 2049/3/29
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% TRV K THAS K TM
[ EmiliE (@oREEAES) [ WESTERN POWER DIST EAST 5. 25 100 110 19, 049 2023/1/17
A — — — 815, 579 —
(A z—F ) FAY =T /) n—F FAYz=Fv)n—F
[ EatiEk(GEEEEAESR [ NORDEA HYPOTEK AB 4.5 6, 500 6, 969 106, 839 2016/6/15
N g — — — 106, 839 —
(z—m) Ta—n Toa—n
(FA>)
S BUNDESREPUB. DEUTSCHLAND 1.5 500 512 71, 381 2023/5/15
BUNDESREPUB. DEUTSCHLAND! 4.75 800 1, 086 151, 348 2028/7/4
BUNDESREPUB. DEUTSCHLAND! 3.25 400 479 66, 756 2042/7/4
L2V 7)
S BUONI POLIENNALI DEL TES 2.75 1, 500 1,548 215, 673 2015/12/1
BUONI POLIENNALI DEL TES 5.25 4, 000 4, 536 631, 592 2017/8/1
BUONI POLIENNALI DEL TES 4.5 3, 300 3, 708 516, 423 2018/2/1
BUONI POLIENNALI DEL TES 2.5 1, 000 1, 056 147, 120 2019/5/1
BUONI POLIENNALI DEL TES 4.5 800 922 128,512 2024/3/1
BUONI POLIENNALI DEL TES 5.0 600 721 100, 436 2034/8/1
ERLER GOREEARE SNAM 3.375 200 220 30, 699 2021/1/29
[EFPED)
[T FRANCE (GOVT OF) 2.25 2, 000 2, 101 292, 598 2024/5/25
FRANCE GOVERNMENT O.A.T 3.75 1, 500 1,653 230, 163 2017/4/25
FRANCE GOVERNMENT O.A.T 5.5 500 704 98, 070 2029/4/25
FRANCE GOVERNMENT O.A.T 4.0 800 991 137, 997 2038/10/25
Fi gk (k< & @fE) CAISSE D’AMORT DETTE SOC 4.25 800 954 132, 968 2020/4/25
ERILIOR (ADRTEAER) CARREFOUR SA 1.75 400 411 57, 286 2019/5/22
GDF SUEZ 3.0 300 303 42, 281 2049/6/2
PERNOD RICARD SA 2.0 300 306 42, 670 2020/6/22
RCI BANQUE SA 2.25 250 257 35, 896 2021/3/29
VD)
ERLER (GOREEAER) ABBEY NATL TREASURY SERV 2.0 102 105 14, 697 2019/1/14
AON PLC 2.875 100 101 14, 140 2026/5/14
BANK OF SCOTLAND PLC 3. 875 300 348 48, 536 2020/2/7
BARCLAYS BANK PLC 2.25 250 250 34, 895 2024/6/10
BP CAPITAL MARKETS PLC 2. 177 275 285 39, 795 2021/9/28
HAMMERSON PLC 2.75 300 319 44, 526 2019/9/26
(AL 2)
[ E@#EEGUEREAD [ CREDIT SUISSE LONDON 1.375 300 301 42, 035 2019/11/29
[T
Tk (B < @@ fE) BK NEDERLANDSE GEMEENTEN 1. 875 2, 000 2, 089 290, 914 2021/1/14
ERLER (GOREEAER) ACHMEA HYPOTHEEKBANK NV 2.75 300 317 44, 232 2021/2/18
LEASEPLAN CORPORATION NV 2.375 100 105 14, 636 2019/4/23
(A1)
S BONOS Y OBLIG DEL ESTADO 4.6 3, 500 4, 085 568, 896 2019/7/30
BONOS Y OBLIG DEL ESTADO 4.4 1, 600 1,854 258, 162 2023/10/31
SPANISH GOVERNMENT 5.5 800 916 127, 549 2017/7/30
()
W% s % | BELGIUM KINGDOM 1.25 1,100 1,344 187, 227 2022/9/28
(Ay=z—FV)
EBHERGUEREARR) | SKANDINAVISKA ENSKILDA 4.125 800 958 133, 453 2021/4/7
| SKANDINAVISKA ENSKILDA 2.5 250 250 34, 926 2026/5/28
(A—=AFIV7T)
[ EeEREoREEARER [ OMV AG 6.75 100 114 15, 957 2049/6/29
Wz 707)
[ E#EiGEEGELEEEA) | GLENCORE FINANCE EUROPE 4. 625 250 279 38, 969 2018/4/3
Fr~=—=2)
[ BBt GURREARR [ TDCA/S 3.75 200 225 31, 462 2022/3/2
(TANLT )
[ EEHEEGOEEEARE) | CRHFINANCE LTD 3.125 100 107 15, 009 2023/4/3
(HA)
[ EEdEEGELEEEARS [ SUMITOMO MITSUI BANKING 2.25 300 310 43, 242 2020/12/16
(7 AV %)
[ EaFEGDEREAR [ AT&TINC 2.5 200 207 28, 844 2023/3/15
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N - . s REAMAE —
O # iG] £ % g R R fiEEA A
(z—nm) % Ta—n Fa—u TM
(7 AV %)
BEHEA (BLREEAER MET LIFE GLOB FUNDING I 2.375 100 103 14, 368 2023/1/11
MORGAN STANLEY 2.375 207 213 29, 732 2021/3/31
|| PROLOGIS LP 3.375 150 160 22, 297 2024/2/20
(EE=HER)
R Bk (B < & @E) EFSE 1. 625 1, 000 1,041 144, 997 2017/9/15
EUROPEAN INVESTMENT BANK 2.5 900 984 137, 058 2019/9/16
EUROPEAN INVESTMENT BANK 4.0 200 255 35, 525 2037/10/15
(A=A+Z7V7)
[ BaitER(EpREEARE [ COMMONWEALTH BANK AUST 3.0 600 663 93, 101 2022/5/3
Tx—v—)
[ E@#fEEUREEAS | UBS AG JERSEY BRANCH 1.5 150 151 21,071 2019/9/16
(AF¥va)
[ EEtER(EDEEEAER [ AMERICA MOVIL SAB DE CV 4.125 100 114 15, 901 2019/10/25
K= F)
[E % G J | POLAND GOVERNMENT BOND 5. 625 200 238 33,216 2018/6/20
T — - — 5, 749, 263 —
[ T~ T+~
] f& i % | KOREA TREASURY BOND 5.75 400, 000 443, 423 44, 785 2018/9/10
| KOREA TREASURY BOND 3.5 1, 400, 000 1,416, 752 143, 091 2024/3/10
AN ER — — — 187, 877 —
(A=A TV 7) TRV TR
Fr kA 2 (B < &l fl) KFW 6.0 200 215 20, 633 2017/3/28
NEW S WALES TREASURY CRP. 4.0 1,000 1,014 97, 170 2021/4/8
QUEENSLAND TREASURY CORP, 6.0 400 436 41, 865 2017/9/14
TREASURY CORP VICTORIA 3.5 250 253 24, 261 2017/11/17
A AL 0 (B DR EE AR COMMONWEALTH BANK AUST 5.75 1, 000 1,061 101, 663 2017/1/25
A FF — — — 285, 594 —
[CEA=)) TAXxvaxy | TAxva~y
[ fE FiE % | MEX BONOS DESARR FIX RT 6.5 15, 000 15, 966 125, 817 2022/6/9
/N it — — — 125, 817 -
= — — — 13, 881, 109 —
S FR I AL, R ORI 2 DA E OREA TEIETURS O MM & 0 HIHRA Lz b o T,
A - APAARO WAL Y $4 T,
(2) s | DEN IR &
P T 5 2 A TSR
R X o KA X 7o
= ERiE EAE EWE =AM
B F Sk B W bl
2Y-TNOTE — — 899 —
TNOTE(S5YEAR) — — — 1, 096
B 0 B L 162 — 888 —
B U N D S 277 — 161 —
G I L T s 70 — 131 —
TNOTE 10YEAR 882 — — 254

sk HALAIEE) 0 #5C,

kARG GAT, WE . WIR OB 2 73 E O xR B SRRSO M L 0 IR L b o T,
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OBEEEMEDHERK (201446 A 10 B BI{E)
RS
- H EARTIE I_F
T %
N [ & 13,881, 109 92.2
o — ) - o — Vs 2O 1,179, 699 7.8
B & 5 3 WM OE K OB 15, 060, 808 100. 0

* SARO BRIV 5T,

kIR IS 1T 5 SMIHETHIR P (14, 265, 937 T H) OB (R FEM AER%H (15, 060, 808 M) (2532 HAIF94. T% T,

K OMERCTHE L, WIRORHIZ DA EOMEEEFFREMBOMIC L0 MERF L b0 T, K RF=102.46[, 147F 4 F1=93. 911, 1Ry F=172. 18, 1AV = —F > 7 r—F
=15.33[, 1/ A =—27 m—x=17. 16/, 1=—0=139, 24[, 120 F=33.96M, 13> HH—L FA=81.95[, 174 >=0, 1011, 15 K/L=95.811, 1A% 22Y=T.88f,

O&E. Aff. TARUVEEMEEDIKR OBREMDIKR

(20144E6 7 10 H ) BIAE (H20134E6 H11H  E20144E6 A 10H)

T A S TH H % ]
H =]
w & E 19, 113, 854, 386 w B E % 4 * 484,726, 990
= = b uo—- v % 574,599, 699 = H Fl B 484, 726, 990
o~ ot fE (Mmoo ) 13, 881, 109, 714 ® #H i B H * B #8 & 805, 132, 375
ES 114 A & 4, 364, 409, 373 72 H En3 1, 362, 783, 575
* g F B 128, 675, 273 72 5 H]A 557, 651, 200
i} h # il 24,167, 071 © % % I 5 % I 5 8 # 18, 655, 296
B N~ w & 140, 893, 256 B 5l i3 100, 060, 682
® & & 4,637,167, 649 Jild 5l #H|A 81, 405, 386
ES A & 4, 538, 167, 649 D) = it =5 B | A 2,623, 261
ES h fig % & 99, 000, 000 (E) L HEEE (A+B+C+D) 1, 305, 891, 400
© # & F # %8 (A -B) 14, 476, 686, 737 A O# O#® B B % £ 2,776, 906, 035
JG ES 10, 661, 268, 282 @ & M E F 2 B # £ 1,173, 859, 698
woooM M B W & 3,815, 418, 455 W @7 #H = B K £|A 1,441,238, 678
® % # # # 0O #H 10, 661, 268, 28201 I & (E + F + 6 + H) 3,815, 418, 455
1F O Y HHHEE (C/D) 13,5791 R Y B BEBESE () 3,815, 418, 455

scAE MR BLoO T (B) A A 55 E B4 IS L U8 (C) SeMER S | S G AR IR ORIk 2 \I2 L D b 02 EHET,

kAREEORBLO T C (D) S FEERBNF (135 FEMII o 2 B M B0 TRA LTV E T,

kARIEORBLOT T @) BMERZERE & & 5 O1F, FREOBMBE OB, SBMBE & LI flidin & uAd 28 L Wi 28l 2 D0 ET,
KARIEORBLO T T H) BHBEHE L HD01%, TRFRIOBR, TN SAFRIHE 2 Lo W2 n 2 Vi ET,

() # B e AR 12, 35475 7 9, MBI E SEAKES, 840 F 0 1, i — AR e AKRD, 5331 J7 9, #H5LOHCY 72 Y R AERH13, 579,
()Y~ P —7 7 > RERENHR LT D REEEO Y YRR, / L TWME% 7 7 > FF GBI EF M) 9055771, 7 A FMESMES 7 7 > RFFC GEMsHBAL 55 ) 1, 824 7 19,
J LZ UM 7 o NFD GEMEHBIE FHM) 4, 0215 5,/ A F UM 7 7 o FEVA GEfS HBIS 5 ¥ M) 3, 90915 77 .,

147 7 > RO O {2 ZERE ST 5 K E O35 KRRt CRE SRR 240 13 KE OGEFBE S (DREE ) O 2520 TOE 37 YRR E RSt OREBEZ T 5 L0 D
FRAERIZ2 HEY T, Arthur F. Bell, Jr. & Associates, L. L. C. (I7—¥— « ~ULth)) & M7 7 > FOZAEH O IS L7z REA NS R LE Uiz, 77—V — « ~OUfhid DSL L7 RER A & LT OKERET
R BTN D NEBHIECZ OO LER@HE L7 7 v ROZHEE TN TY 7 7 > FOZFEHUTEITREERITHDZITIY 9. 7 —H— « ~LHAS INE L7 REA & L CoHii
KD DU (1) FHESEEHE L 72 & & (2) FHEOIMEER Y 7 7 o ROZEHE &S Lz L & £ 7203 (3) AHEOMENZUH T L > TRBOFIREIC /RS LM OHE = F BT LI L EORTT,
Tt e SOV TN LI REANAER SN D 2 LT Lo TUREE DA S ENBUER T M- TN DY 7 7 > RIZBT 2 E MO WA B S8, Z OO FHIC i S BN LSS O TIL
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JLZ VRUTUBMEHRT 7 FF C ERRHEERERER)
6251~ 256741 (201442 6 H11B~2014512R108)
=

O T77r DA
I
S8 M 20095354)51951«1% EHRELFET.
JLS—FEVRYT7UBMEE T 7R IY—TJ 7V RUATRIRY—T 7 RIEVVET.) ZRIIHE~OREEBL T FLELT
& H 5 & AXRERCHAELETIERDARBITREL, FRUANLEZMEORREL A VAL A VORREEZIEAEITS CLEERL
LET RERANERTEECOVTK RAE LTI Y —T 7Y ROBERA2OMAICEADLDLT =T 7Y RORYFI—I D
BERSEN—RICKHATHEANYVEFTSICLERERLLET,
[ JLF-EVRYTUBMEET7 VR [ RY—T 7V RSRMHEFERENSLLET 4 MHESFICEERETIBENHY FT
< RF—T7 Uk BARZRCHREEFERDAIBEETERERRLE LET,
ok O NEETEE~NDREREINACIEIFBERTERCA. TINT 1 TORAIZ~AY DBEHNIZRE
TR EE JLF-FYRYTVEMES T 7V RFC LEth
R¥—J7 K NERTEE~NDEREIRICIIFHEERTERA. TINTA TOFAIE~AY SENICRE LFEFEA.

5B 5 4 BREFC RAE LTHF - ELAENBEEH0OICRENBETVET. 22 L EEMBKEZICL > TERERZENPLLELD
T BahsYET BEEOEACOVNTE BCHBERT S TANS L A—OEAEFVES

O&mIL30H D EREE

T T [ —
. " — & % | 1 %l ow o
B R S T - P T PN T #
o m % % % T
3811 (20124 7 H10H) 10, 645 18 1.1 120. 45 0.7 96. 2 — 464
394 (201248 H10H) 10, 672 22 0.5 121. 14 0.6 94. 8 — 462
4011 (201249 H10H) 10, 673 20 0.2 121. 76 0.5 96. 5 — 468
4131 (20124E10H10H) 10, 671 22 0.2 122. 29 0.4 96. 4 — 457
4211 (2012411 H12H) 10, 731 24 0.8 123. 08 0.6 98. 6 — 420
431 (2012412 H10H) 10, 754 21 0.4 123. 44 0.3 99. 0 — 420
44191 (20134E 1 H10H) 10, 720 28 AO0. 1 123. 20 AO0. 2 100. 4 — 412
4511 (20134 2 H12H) 10, 634 21 AO0. 6 122. 57 A0.5 101.6 — 389
4611 (201343 H11H) 10, 678 16 0.6 122.81 0.2 98. 7 — 398
AT (201344 H10H) 10, 796 15 1.2 124. 57 1.4 100. 1 — 411
48191 (20134E 5 H10H) 10, 840 13 0.5 125. 16 0.5 101.0 — 448
4911 (20134E 6 H10H) 10, 599 15 A2.1 123. 02 AN WY 94. 6 — 462
50 (201347 H10H) 10, 490 20 AO0. 8 121. 38 A1.3 95. 0 — 482
511 (2013428 H12H) 10, 485 19 0.1 122. 04 0.5 93.3 — 496
52151 (201349 H10H) 10, 293 19 A1.6 120. 53 Al.2 97. 0 — 522
5311 (20134E10H 10 H) 10, 379 17 1.0 122.21 1.4 95. 4 — 570
5411 (2013411 H11H) 10, 388 17 0.3 122. 63 0.3 95.5 — 645
551 (2013412 H10H) 10, 347 16 A0, 2 122.57 A0.0 98. 4 — 873
5611 (20144 1 H10H) 10, 320 18 AO0. 1 122. 69 0.1 97. 6 — 926
5711 (20144 2 H10H) 10, 409 15 1.0 124. 35 1.4 95. 6 — 1, 264
5811 (20144 3 H10H) 10, 395 13 A0. 0 124. 418 0.1 95.9 — 1,520
591 (20144 4 H10H) 10, 437 16 0.6 125. 40 0.7 94. 8 — 1,652
60141 (20144E 5 H12H) 10, 495 12 0.7 126. 42 0.8 94. 8 — 1,817
6141 (20144E 6 H10H) 10, 534 12 0.5 127. 16 0.6 93.9 — 2,153
62HA (20144 7 A10H) 10, 543 15 0.2 127.70 0.4 93.4 — 2,614
634 (20144FE 8 H11H) 10, 595 16 0.6 128.61 0.7 95. 7 — 3, 006
643 (20144F 9 H10H) 10, 605 17 0.3 129. 08 0.4 98. 2 — 3, 062
6557 (2014410 H 10H) 10, 696 18 1.0 130. 06 0.8 95. 1 — 2,861
665 (2014411 H10H) 10, 704 16 0.2 130. 29 0.2 95.5 — 2,603
671] (20144E12H 10 H) 10, 735 15 0.4 131. 37 0.8 98. 7 — 2,983
ST O 51 7P i
* YT 7RI~ =T 7 v REMABDANETOT, MEHRMALER), TEREWIE] 132E L TR £,

S (BRSSO TR — 78 0 TR,

KR Fv—7 (SIR=7 LA R+ 7 a—rUgh (HARARD A 27 v 7 A (Y VR=2) DIE, [N=27 LA X+ Za—suind (HARMRO A > 7 v 7 2 %]
YRR B~y VA A M EBELTHIHRE L2 b 0T, 2B BRER=100& LTHEIYE L TV ET,

(NR—T LA R TR E (AAMBRO)A VT v 7 AF A= LA R e Ry By —3 L OB (N—27 LA 2) BB BN AREB 425
AT v ATHY ARMNEZR MROBGESESTIHO T =~ Aebbb LET. YFA 0T v 7 7!&#5ﬂ%%?%%10%@@@ YIOHEFNI
N2 LA R LET,

(T« X—=27 LA X)
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I e fill ml~x v F v — 7
5 : R=J VAR fr=Rih i 7% | it
S 5 ]| A H W vE S| (ARRO/vEsA |BE T R OA b Rk B ok %
(g v =2

[T S| % % % %

20144E 6 4107 10, 534 - 127.16 — 93.9 —

562141 FEES 10, 562 0.3 127.71 0.4 94. 1 —
CIFS)

201447 101 10, 558 0.2 127. 70 0.4 93.4 —
|

20144E 7 A10H 10, 543 — 127. 70 — 93.4 —

563151 [EES 10,572 0.3 128.08 0.3 94. 6 —
CTHES)

20144E 8 A 11 10, 611 0.6 128. 61 0.7 95.7 —
ano®

20144E 8 A11H 10, 595 — 128. 61 — 95.7 —

564341 FEES 10,673 0.7 129.77 0.9 95. 1 =
CTES)

20144E 9 A 10 10, 622 0.3 129. 08 0.4 98. 2 —
D)

20144E 9 A10H 10, 605 — 129. 08 — 98. 2 —

5651 EES 10, 633 0.3 129. 18 0.1 99.0 =
CTES)

20144F104 10 10, 714 1.0 130. 06 0.8 95.1 —
o)

20144E10 10 H 10, 696 — 130. 06 — 95. 1 —

#5661 107 K 10,719 0.2 130. 17 0. 1 98.7 —
CTRES)

20144F114 10 H 10, 720 0.2 130. 29 0.2 95.5 —
€]

20144E11 4 10H 10, 704 — 130. 29 — 95.5 —

#5674 TES 10,778 0.7 131.35 0.8 98.7 —
CTRES)

20144E12 10 H 10, 750 0.4 131. 37 0.8 98.7 —

¢ BRI SR A2IA 7, WREARILI I T,
# M7y K P —T 7 2 FEMBANETOC, OMALA), ORI REEF 2R L TR Y £,
¢ RS I T C sk — e Y T B,
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(a) & it H il 43 0.406 | (a) 1576 = ERII 0 T B HEEA4T X (3 5E =
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(. = o fn ) (0 0.001) | BREEBEOMIEICET5ZOMOKER
& 7t 45 0. 424
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R GATHA Z L ICIARMINE AL TH Y £,
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= = = A A A
A BE 5, 141,736, 709 5,913,783, 872 6,151, 664, 358 5, 668, 796, 985 5,188, 529, 706 5,988, 458, 051
T VRN =T 26, 258, 405 29,928, 764 29, 502, 687 29, 960, 767 26, 152, 167 23, 725, 652
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(A) ERHZEIRE 1,300 1,742 1,780 1,407 1,427 1,691
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7 A D] Vil 43.3 - 14.4 10.7 18.1 63,411 66, 438 6, 807, 262 45.5 - 30.4 7.9 7.1
TFHARY K| FHESK

4 ¥ D] A 3.0 - 0.6 2.4 - 4, 568 5,027 865, 574 5.8 - 5.8 - -
FAVz=7vy0-+ |FA0z-7v/0-+

AU =T 7.9 — 1.7 6.2 - 67, 500 74,595 1,143, 543 7.6 - 3.3 3.1 1.3
a — o Fa—no Fa—no

K 4 Y 7.3 - 2.4 2.4 2.5 7, 250 7,946 1, 106, 409 7.4 - 4.5 1.7 1.2
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*r 5 v X 2.3 - 1.6 0.7 - 2,241 2, 426 337,919 2.3 - 1.5 0.7 -

AV T —T 0.8 - 0.8 - - 640 674 93, 930 0.6 - - 0.6 -

7 oA U A 1.2 - 1.2 - - 855 885 123, 341 0.8 - 0.8 - -

F—=AbMFU7 1.2 - - 1.2 - 850 944 131,514 0.9 - - 0.9 -
TxoF | TA0F

K — F » K 7.5 - 3.9 1.8 1.9 29, 730 33, 256 1,129, 378 7.5 - 4.4 2.1 1.1
FUrF FUrF

X L - v 7 3.0 - 0.6 2.4 - — — — — — — — —
T KL T5 KL

F—=A+F7 VU7 9.2 - 3.0 2.1 4.1 14, 496 15,147 1,451, 241 9.7 - 4.5 2.6 2.6
FAFyaxy | FAFY XY

A ES v a 4.4 - 3.5 - 0.9 82, 000 89, 959 708, 884 4.7 - 2.1 2.1 0.6

& A 95.9 — 36.2 32.3 27.4 - - 14, 221, 576 95.0 - 59.3 21.9 13.8

S FEIREEEL, RO IRl & D A E O 0T E R 2 HASE O M EIC X O HRBREL 2O TT.
AL, MBI T 2 EHIEOE &,

* BHFHO BRI IET,

* —FEMAANZL,

i DO T EER IG5, iSRS EL D F - X B AFL T T,

HHE (DM ) 2L ]

, " Bkl .
i g # i} # o K A NEEE R HEFEHH
(7 AV 5) % Tk Koy Tk Py TH
E f% # % | EMIRATE OF ABU DHABI 6.75 1,900 2,328 238, 602 2019/4/8
STATE OF QATAR 4.0 2,150 2,195 224, 970 2015/1/20
US TREASURY N/B 0.25 1,850 1,851 189,728 2014/12/15
US TREASURY N/B 1.75 1,380 1,405 143, 957 2015/7/31
US TREASURY N/B 2.375 1,920 1,991 204, 031 2016/3/31
US TREASURY N/B 0. 625 1,930 1,934 198, 249 2016/8/15
US TREASURY N/B 0.875 680 681 69, 820 2017/4/30
US TREASURY N/B 1.0 6,875 6,611 677, 446 2019/8/31
US TREASURY N/B 1.125 2,060 1,964 201, 272 2020/4/30
US TREASURY N/B 3.875 5,320 5,797 594,017 2040/8/15
Rk SR (B < & Al6%) BK NEDERLANDSE GEMEENTEN 4.375 2,100 2,336 239, 372 2021/2/16
FG G08528 3.0 6,784 6,639 680, 260 2043/4/1
FG Q19379 3.0 1,986 1,944 199, 227 2043/6/1
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o . Bkl .
s # i} # % A A NEEE R HEFEHH
% THK PV Tk FL TH
FERRGE SR (BR < S AlE%) FN 889983 6.0 281 317 32, 553 2038/10/1
FN 929964 6.0 442 497 50, 982 2038/9/1
FN 995251 6.0 682 770 78,921 2038/11/1
FN 995279 6.0 325 367 37, 665 2038/12/1
FN AB0536 6.0 298 257 26, 412 2037/2/1
FN AE0643 6.0 407 459 47,064 2040/4/1
FN AE0755 7.0 279 313 32,083 2040/1/1
FN AE0825 6.0 302 340 34,836 2039/10/1
FN AL0914 6.0 780 881 90, 279 2041/2/1
FN AL3074 6.0 950 1,074 110, 045 2039/10/1
FN AL3365 6.0 922 1,040 106, 604 2041/5/1
KOMMUNALBANKEN AS 2.375 2,900 2,992 306, 642 2016/1/19
TEMASEK FINANCIAL I LTD 4.3 1,010 1,116 114,428 2019/10/25
TELES (S OREEAES) BANK OF AMERICA CORP 7.625 650 804 82,435 2019/6/1
BANK OF AMERICA CORP 4.1 1,285 1,330 136, 339 2023/7/24
CAISSE FRANCAISE DE FIN 5.25 980 1,073 109, 969 2017/2/16
DEUTSCHE TELEKOM INT FIN 8.75 880 1,282 131, 871 2030/6/15
E.ON INTL FINANCE BV 5.8 1,340 1,527 156,517 2018/4/30
LLOYDS BANK PLC 5.8 1,270 1,478 151, 524 2020/1/13
OPTUS FINANCE PTY LTD 4.625 1,592 1,702 174, 461 2019/10/15
RABOBANK NEDERLAND UTREC 3.875 885 933 95, 696 2022/2/8
ROYAL BANK OF CANADA 1.2 2,100 2,094 214, 590 2017/9/19
STADSHYPOTEK AB 1.875 1,677 1,650 169, 150 2019/10/2
SVENSKA HANDELSBANKEN AB 5.125 965 1,096 112, 368 2020/3/30
SWEDBANK HYPOTEK AB 1.375 1,113 1,107 113,427 2018/3/28
UNITED OVERSEAS BANK LTD 2.875 2,225 2,244 229, 934 2022/10/17
NG - - - 6,807, 262 -
[CENI) FHALF FHAS R
H % & % | UKTREASURY 3.75 1,640 1,792 308, 636 2020/9/7
UK TREASURY 3.75 2,150 2, 352 405, 058 2021/9/7
UK TREASURY 4.95 778 882 151,879 2027/12/7
s - - - 865, 574 —
(Avz—FV) FAvz-7Fvyo-+ | FAvz-7vn-4
H f% # % | SWEDISH GOVERNMENT 4.5 11,700 12, 253 187,844 2015/8/12
SWEDISH GOVERNMENT 3.75 27, 600 30, 224 463, 345 2017/8/12
SWEDISH GOVERNMENT 3.5 28, 200 32,116 492, 353 2022/6/1
N E - - - 1,143, 543 -
(2—nm) Fa—no Fi—no
(F4)
H f% i % | BUNDESOBLIGATION 1.75 460 470 65, 481 2015/10/9
BUNDESOBLIGATION 0.5 465 470 65, 517 2017/10/13
BUNDESREPUB. DEUTSCHLAND 3.5 215 248 34, 597 2019/7/4
BUNDESREPUB. DEUTSCHLAND 2.5 2,160 2,407 335, 165 2021/1/4
BUNDESREPUB. DEUTSCHLAND 3.25 1,250 1,498 208, 615 2042/7/4
BUNDESREPUB. DEUTSCHLAND 2.5 650 677 94, 307 2044/7/4
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RIS (R UREEAES) BAYERISCHE LANDESBANK 3.25 750 772 107, 558 2015/6/8
DEUT PFANDBRIEFBANK AG 3.375 1, 300 1,401 195,166 2017/1/18
AFVUR)
LR (B OREEAER HSBC HOLDINGS PLC 6.25 150 176 24, 564 2018/3/19
HSBC HOLDINGS PLC 6.0 1,020 1,233 171,750 2019/6/10
NATIONAL GRID PLC 4.375 780 906 126, 261 2020/3/10
(7> %)
LR (B OREEAER) ING BANK NV 3.5 1,100 1,123 156, 441 2020/9/16
ING BANK NV 6.125 441 506 70, 462 2023/5/29
RABOBANK NEDERLAND 4.75 700 797 111,016 2018/1/15
(A z—F)
| #ailisAeagEAES | SVENSKA HANDELSBANKEN AB 2.25 640 674 93, 930 2018/6/14
(7 AU 5)
| #@iisAeagEAlS | ZURICH FINANCE (USA) INC 4.5 855 885 123, 341 2025/6/15
(AF=2Ab5U7)
| #aiisheagAls) | TELSTRA CORP LTD. 4.75 850 944 131,514 2017/3/21
- - - - 2,115,692 -
(H=5>F) TZxaF FRoF
HoOff B 2% POLAND GOVERNMENT BOND 5.5 4,630 4,738 160, 914 2015/4/25
POLAND GOVERNMENT BOND 5.25 8,450 9,126 309, 918 2017/10/25
POLAND GOVERNMENT BOND 5.75 16, 650 19, 391 658, 545 2022/9/23
N E - - - 1,129, 378 -
(F=21r5V7) FHER F5E RV
ES T~ S 7% AUSTRALIAN GOVERNMENT 4.5 4,075 4,103 393, 139 2014/10/21
AUSTRALIAN GOVERNMENT 4.75 3,930 4,085 391, 462 2016/6/15
AUSTRALIAN GOVERNMENT 4.5 1,431 1,518 145, 529 2020/4/15
AUSTRALIAN GOVERNMENT 4.75 5, 060 5,438 521,110 2027/4/21
N EF - - - 1,451, 241 -
(AF ) FA¥yaxy | FrAfxyaxy
E= [ G- MEX BONOS DESARR FIX RT 8.5 34, 400 39,618 312,193 2018/12/13
MEX BONOS DESARR FIX RT 6.5 36, 900 39, 278 309, 512 2022/6/9
MEXICAN FIXED RATE BONDS 9.5 10, 700 11,063 87,178 2014/12/18
s — - - 708, 884 —
& - - - 14, 221, 576 -
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Oit&E#E
@i E
20134E1H1H » 5 20134E12H 31 H & TOHAM
IR %S
VR $ 2, 345, 331
SZHERITAIE 753
REA MG R (R 5 EKBHR 14, 924
HVE A 12 (% % FEBIEN (15, 434, 012)
SeTELG Z4% % E B 829, 290
BEEMEEFR (R 5 REBHEL (2,176,198)
HME ARG 12 (7 5 R EBHER 846, 948
SeELG Z1R 5 RFEBIEL 564, 378
INEs&E $ (13,008, 586)
=43
T H =R A T 4— $ 48,688
REFEOE 118, 564
JE FH A 261,123
HE TR 155, 667
SeWEE B X OF 7y a CEE IR B TRk 124,728
EASEE L 41,926
BRI THR 23,999
ZELFEE 18, 002
SHEF 5, 459
BEHAaE $ 798, 156
T g =EA (13, 808, 742)
PSR AL (36,192)
MR EER $ (13, 842, 934)
B ER
IS SYBL 7 7 A DIREF I T 5 7B
FCZ 5 A $ (74, 325)
FDZ7 5 A (297, 245)
(371, 570)
MEEDIBIREE $ (14, 214, 504)
HER—OH ) MEEME
FCZ 5 A MR E FERHES6, 789, 349/HAK 14461, 166) $ 111.00
FCZ 5 A (BN PEAEYT13, 594, 547/ (15461, 166) ¥ 11, 667
FDZ 5 A (UIRHME PEREES19, 440, 851 /MR 1 #4153, 471) $ 126. 67
FD 7 5 A AR E BEREEY2, 043, 330, 684/ HAK 140153, 471) ¥ 13,314
F2 5 2 (BAKHMB FERH$11, 405, 211/ AR 154091, 733) $ 124. 33
F7 5 A (BARME PERRARYL, 198, 744, 677/HAR 15091, 733) ¥ 13,068
FVA 7 5 A (FARAME pERASH6, 131, T75/ 31K 144461, 527) $ 121. 62
FVA 7 5 A (HARAE pE RS, 899, 730, 252/ H7R 1451461, 527) ¥ 12,783
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O AEE D WA (2013£E12H 31 HBIAE)
OF HiZEZFAAAM "

A fEE 25 EEeE/ 1=y M i REFIE (%) B E ETfiEE ($)

IR 5 LYY

ABBEY NATL TREASURY SERV 100, 000 01/15/2014 4.000 USD 103, 280
ALLIANT ENERGY CORP 105, 000 03/08/2014 5.000 UsDh 108, 640
CANADIAN GOVERNMENT 325,000 03/13/2014 2. 750 CAD 312,219
COMMONWEALTH BANK AUST 100, 000 03/14/2014 2.375 USD 103, 341
DUKE ENERGY CORP 45,000 03/25/2014 4. 500 UsDh 46, 592
ENEL FINANCE INTL NV 100, 000 04/07/2014 3. 000 UsDh 103,073
EUROPEAN INVESTMENT BANK 100, 000 04/15/2014 3.125 USD 101,134
FREDDIE MAC 375, 000 04/23/2014 2. 500 UsDh 379, 544
FANNIE MAE 470, 000 05/15/2014 8. 250 USsDh 476, 305
TREASURY CORP VICTORIA 30, 000 05/27/2014 5.375 AUD 217,583
ONTARIO (PROVINCE OF) 100, 000 06/01/2014 5.000 CAD 96, 240
PNC FUNDING CORP 25,000 06/10/2014 5. 400 UsDh 25, 630
PRUDENTIAL FINANCIAL INC 50, 000 07/14/2014 1.375 USD 52,312
BUONI POLIENNALI DEL TES 520, 000 08/01/2014 4.250 EUR 743, 024
TORONTO DOMINION BANK 35,000 09/15/2014 3. 950 UsDh 35,438
US BANCORP 50, 000 09/16/2014 3.875 USD 51,234
BAYER CAPITAL CORP BV 55,000 09/20/2014 5.100 EUR 78,982
XEROX CORPORATION 15, 000 09/26/2014 4.625 UsDh 15, 560
BUONI POLIENNALI DEL TES 460, 000 10/06/2014 3.000 EUR 666, 431
HOLCIM FINANCE LUX SA 50,000 10/15/2014 4. 000 EUR 71, 403
IRISH TSY 4 2014 50, 000 10/15/2014 4.750 EUR 71,613
EUROPEAN INVESTMENT BANK 50, 000 11/10/2014 3.875 EUR 70, 989
SFEF 125, 000 11/15/2014 6. 000 EUR 177,251
AMERICAN HONDA FINANCE 100, 000 11/20/2014 2.875 EUR 142, 598
VATTENFALL AB 110, 000 12/09/2014 4.375 EUR 157, 661
INTER AMERICAN DEVEL BK 100, 000 05/27/2014 4. 500 AUD 90, 863
UBS AG LONDON 10, 000 10/06/2014 4.400 EUR 14,151
SCHLUMBERGER FINANCE BV 50, 000 03/25/2014 5. 000 EUR 71, 899
RESmYast 4,394, 987
E3: ]

NATIONAL RURAL UTIL COOP 100, 000 02/02/2015 4. 250 UsDh 101, 002
GOLDMAN SACHS GROUP INC 35,000 02/02/2015 3.750 EUR 51,554
ACE INA HOLDINGS 75,000 03/13/2043 4.150 USD 68,918
AMERICAN EXPRESS CO 57,000 12/02/2022 2. 650 UsDh 52,999
AMERICAN INTL GROUP 100, 000 09/15/2016 4.875 USD 111,268
AMERICAN INTL GROUP 50, 000 06/01/2022 4.875 USD 53,944
BANCO DO BRASIL (CAYMAN) 100, 000 01/22/2020 6.000 UsD 108, 150
BANK OF AMERICA CORP 50, 000 08/15/2016 5.750 USD 56, 227
BANK OF AMERICA CORP 40, 000 05/01/2018 5.650 USD 45,907
BANK OF AMERICA CORP 35,000 06/01/2019 7.625 UsDh 43,634
BANK OF AMERICA CORP 50, 000 05/13/2021 5.000 USD 54,972
BANK OF MONTREAL 65, 000 01/11/2017 2.500 USD 67,723
BANK OF NOVA SCOTIA 100, 000 10/30/2018 2. 050 UsDh 99, 409
BERKSHIRE HATHAWAY FIN 100, 000 01/15/2021 4.250 USD 108, 228
BLACKROCK INC 15, 000 12/10/2019 5.000 USD 16, 980
CITIGROUP INC 30, 000 08/15/2017 6. 000 UsDh 34,873
CITIGROUP INC 185, 000 11/21/2017 6.125 USD 214,510
CITIGROUP INC 75,000 08/09/2020 5.375 USD 86,913
CITIGROUP INC 75,000 01/10/2017 4.450 UsDh 82, 870
CITIGROUP INC 100, 000 09/26/2018 2.500 USD 101, 164
DEUTSCHE BANK AG LONDON 100, 000 01/11/2016 3. 250 USD 106, 121
AVIVA PLC 80, 000 11/14/2036 6.125 GBP 138, 668
HBOS PLC 50, 000 03/20/2015 4.875 EUR 74,138
GENERAL ELEC CAP CORP 55,000 02/11/2021 5.300 USD 62, 658
GENERAL ELEC CAP CORP 40, 000 01/14/2038 5.875 UsDh 46, 655
GENERAL ELEC CAP CORP 40, 000 05/01/2018 5.625 USD 46, 310
GENERAL ELEC CAP CORP 90, 000 08/07/2019 6.000 USD 107,758
GENERAL ELEC CAP CORP 65, 000 01/08/2020 5. 500 UsDh 76,154
GENERAL ELEC CAP CORP 175, 000 01/07/2021 4.625 USD 194, 740
GENERAL ELEC CAP CORP 75,000 04/27/2017 2.300 USD 71,397
GOLDMAN SACHS GROUP INC 120, 000 02/15/2019 7.500 UsDh 149, 556
GOLDMAN SACHS GROUP INC 75,000 03/15/2020 5.375 USD 84,597
GOLDMAN SACHS GROUP INC 85, 000 07/27/2021 5. 250 USD 94,971
HARTFORD FINL SVCS GRP 21,000 04/15/2022 5.125 UsDh 23,101
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ING BANK NV 200, 000 03/07/2017 3.750 USD 213,019
JPMORGAN CHASE + CO 25,000 06/27/2017 6.125 USD 28,412
JPMORGAN CHASE + CO 20, 000 05/15/2038 6. 400 USD 24,034
JPMORGAN CHASE + CO 125, 000 04/23/2019 6. 300 USD 149,019
JPMORGAN CHASE + CO 100, 000 08/15/2021 4.350 USD 107,035
LYB INTL FINANCE BV 100, 000 07/15/2023 4.000 USD 100, 539
LINCOLN NATIONAL CORP 45,000 09/01/2023 4.000 USD 45,084
MACQUARIE GROUP LTD 50, 000 12/03/2018 3.000 USD 49,915
METLIFE INC 80, 000 06/01/2016 6.750 USD 91,412
MORGAN STANLEY 65, 000 07/28/2021 5.500 USD 74,154
NEW YORK LIFE GLOBAL FDG 125, 000 05/15/2017 1. 650 USD 125, 401
NORDEA BANK AB 200, 000 03/20/2017 3.125 USD 210, 890
PNC FUNDING CORP 100, 000 06/10/2019 6.700 USD 120, 508
KFW 125, 000 12/07/2015 5.500 GBP 225,883
RIO TINTO FIN USA PLC 25,000 03/22/2042 4.750 USD 24,625
BANK OF AMERICA CORP 20, 000 12/04/2019 5.500 GBP 37,082
ALLIANZ SE 210, 000 12/31/2049 5.500 EUR 304, 829
ROYAL BANK OF CANADA 50, 000 12/15/2015 2.625 USD 51,896
TORONTO DOMINION BANK 100, 000 10/19/2016 2.375 USD 104, 298
UBS AG STAMFORD CT 100, 000 04/25/2018 5.750 USD 115, 859
RABOBANK NEDERLAND 75,000 05/20/2019 5.875 EUR 122,621
UNUMPROVIDENT FINANCE CO 75,000 11/15/2015 6. 850 USD 82,745
DNB BOLIGKREDITT AS 380, 000 01/20/2017 3.375 EUR 581, 016
WELLPOINT INC 25,000 08/15/2020 4.350 USD 26, 834
WELLPOINT INC 100, 000 01/15/2044 5.100 USD 101,219
WELLS FARGO + COMPANY 200, 000 04/01/2021 4.600 USD 221, 545
WELLS FARGO + COMPANY 65, 000 03/08/2022 3.500 USD 65, 731
WELLS FARGO + COMPANY 175, 000 05/08/2017 2.100 USD 178, 805
WELLS FARGO + COMPANY 75,000 08/15/2023 4.125 USD 75,107
BARCLAYS BANK PLC 75,000 01/20/2017 4.000 EUR 115, 834
NORDEA BANK AB 50, 000 03/26/2020 4.500 EUR 77,382
DNB BOLIGKREDITT AS 100, 000 04/20/2016 2.750 EUR 144, 628
OP MORTGAGE BANK 175, 000 07/11/2019 3.500 EUR 270, 048
BNP PARIBAS 75,000 01/14/2022 4.125 EUR 119, 290
SOCIETE GENERALE 100, 000 04/20/2016 4.000 EUR 151,137
SANTANDER INTL DEBT SA 100, 000 10/04/2017 4.125 EUR 150, 331
MUNICH RE 100, 000 05/26/2041 6.000 EUR 164, 361
AXA SA 50, 000 04/16/2040 5. 250 EUR 76,141
BANK OF AMERICA CORP 100, 000 09/14/2018 0. 827 EUR 129, 509
NRW. BANK 75,000 05/29/2017 4.500 EUR 118,741
LLOYDS BANK PLC 150, 000 01/11/2017 3.500 EUR 230, 239
KFW 225,000 02/09/2022 5.500 AUD 213, 586
BNP PARIBAS HOME LOAN CO 200, 000 03/22/2022 3.125 EUR 303, 907
SKANDINAVISKA ENSKILDA 100, 000 11/14/2019 1.875 EUR 136, 963
BBVA SENIOR FINANCE SA 100, 000 01/17/2018 3.750 EUR 151, 430
FCE BANK PLC 100, 000 09/09/2016 1.625 EUR 139, 454
RABOBANK CAP FD TR IV 25,000 12/31/2049 5. 556 GBP 42,437
BANK OF SCOTLAND PLC 75,000 12/20/2024 4.875 GBP 135, 764
AYT CEDULAS CAJAS IX 100, 000 03/31/2015 3.750 EUR 144, 837
ING BANK NV 75,000 09/16/2020 3.500 EUR 105, 161
CAISSE REFINANCE L HABIT 100, 000 04/25/2017 3.500 EUR 153,101
BANK OF AMERICA CORP 50, 000 02/07/2017 4.625 EUR 76, 756
HSBC FINANCE CORP 50, 000 05/30/2017 4.875 EUR 78,913
JP MORGAN CHASE BANK NA 100, 000 05/31/2017 0.994 EUR 136, 145
AMERICAN INTL GROUP 50, 000 06/26/2017 5.000 EUR 78,547
KFW 220, 000 08/30/2017 3.375 CHF 217,636
CREDIT AGRICOLE SA 50, 000 02/01/2018 5.971 EUR 82,577
CREDIT SUISSE LONDON 175, 000 01/25/2017 3.875 EUR 269, 507
EADS FINANCE B. V. 75,000 08/12/2016 4.625 EUR 115,049
GAZPROM (GAZ CAPITAL SA) 150, 000 04/23/2019 9. 250 USD 186, 746
LLOYDS BANK PLC 50, 000 09/03/2019 5.375 EUR 82,730
SVENSKA HANDELSBANKEN AB 75,000 05/26/2016 5.500 GBP 139, 423
ROYAL BK OF SCOTLAND PLC 100, 000 09/30/2019 5.375 EUR 160, 868
HSBC HOLDINGS PLC 85, 000 05/20/2024 6.500 GBP 174,227
LUKOIL INTL FINANCE BV 100, 000 11/05/2019 7. 250 USD 116, 628
DEUT PFANDBRIEFBANK AG 575, 000 01/18/2017 3.375 EUR 880, 010
ABN AMRO BANK NV 100, 000 04/11/2016 4.250 EUR 152,136
ABB FINANCE BV 101, 000 03/26/2019 2.625 EUR 147,171
BARCLAYS BANK PLC 200, 000 03/02/2022 4.250 EUR 332, 153
ABN AMRO BANK NV 175, 000 06/22/2020 3.625 EUR 273, 286
SOCIETE GENERALE SCF 50, 000 03/27/2019 5.000 EUR 83, 805
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STANDARD CHARTERED PLC 100, 000 11/23/2022 3.625 EUR 134, 254
EMEEt 13, 756, 438
EARE - H—ER

AXA SA 150, 000 01/23/2015 4.000 EUR 223,513
AT+T INC 245, 000 02/01/2018 5.500 USD 281, 406
ALTRIA GROUP INC 18, 000 11/10/2018 9.700 UsD 23,906
AMERICA MOVIL SAB DE CV 100, 000 03/30/2020 5.000 USD 110,158
ANADARKO PETROLEUM CORP 75,000 03/15/2019 8.700 USD 96, 877
ANHEUSER BUSCH INBEV WOR 70, 000 01/15/2019 7.750 UsD 89,908
ASTRAZENECA PLC 75,000 09/15/2017 5.900 USD 87,063
AT+T INC 50, 000 09/01/2040 5. 350 USD 50, 363
BG ENERGY CAPITAL PLC 200, 000 10/15/2016 2.875 USsD 209, 994
BP CAPITAL MARKETS PLC 75,000 11/06/2022 2.500 USD 68, 573
BRITISH TELECOM PLC 25,000 12/07/2028 5.750 GBP 45,977
BOEING CO 25,000 03/15/2039 6.875 USD 33, 553
CBS CORP 45,000 03/01/2022 3.375 USD 43, 454
CF INDUSTRIES INC 55,000 06/01/2023 3. 450 USD 50, 386
CARDINAL HEALTH INC 125, 000 03/15/2043 4.600 UsD 118,415
CATERPILLAR INC 50, 000 05/27/2021 3.900 USD 52,119
CATERPILLAR FINANCIAL SE 75,000 03/24/2017 1.750 USD 75,268
COCA COLA CO/THE 50, 000 11/15/2020 3.150 UsD 50,924
COMCAST CORP 75,000 05/15/2038 6. 400 USD 87,219
CONOCOPHILLIPS 100, 000 02/01/2039 6.500 USD 128,110
COX COMMUNICATIONS INC 50, 000 03/01/2039 8.375 UsD 62, 035
DAIMLER FINANCE NA LLC 150, 000 04/10/2017 2.400 USD 153,146
DEERE + COMPANY 50, 000 06/08/2022 2.600 USD 46, 836
DEUTSCHE TELEKOM INT FIN 100, 000 07/08/2019 6.000 USsD 118, 651
DEVON ENERGY CORPORATION 35,000 07/15/2021 4.000 USD 36, 254
DOW CHEMICAL CO/THE 45,000 11/15/2041 5. 250 USD 45,136
EMC CORP 125, 000 06/01/2023 3.375 UsD 120, 452
ECOLAB INC 150, 000 12/08/2021 4.350 USD 155, 957
ENTERPRISE PRODUCTS OPER 50, 000 08/15/2042 4. 850 USD 48,004
GILEAD SCIENCES INC 50, 000 12/01/2041 5.650 UsD 55,897
GLAXOSMITHKLINE CAPITAL 95, 000 05/08/2022 2.850 USD 89, 997
HALLIBURTON COMPANY 25,000 09/15/2018 5.900 USD 29, 523
HOLCIM US FINANCE SARL + 30, 000 12/30/2019 6.000 UsD 33,913
HOME DEPOT INC 25,000 09/15/2040 5.400 USsD 217, 462
HONEYWELL INTERNATIONAL 50, 000 03/01/2021 4.250 USD 54, 355
IBM CORP 125, 000 02/06/2017 1.250 UsD 125, 304
INTL PAPER CO 40, 000 06/15/2018 7.950 USD 48,729
KROGER CO/THE 105, 000 10/01/2015 3.900 USD 111,549
LOWE S COMPANIES INC 75,000 04/15/2021 3.750 UsD 77,977
MCDONALD S CORP 45,000 02/15/2042 3.700 USD 38, 740
MEDTRONIC INC 150, 000 03/15/2022 3.125 USD 147,127
MERCK + CO INC 50,000 01/15/2021 3.875 UsD 53,630
MICROSOFT CORP 100, 000 06/01/2019 4.200 USD 110, 573
NBCUNIVERSAL MEDIA LLC 10, 000 04/01/2021 4.375 USD 10, 694
21ST CENTURY FOX AMERICA 65, 000 08/15/2020 5.650 UsD 74,226
NOBLE ENERGY INC 25,000 03/01/2019 8.250 USD 31,761
GLENCORE CANADA CORP 45,000 06/15/2035 6. 200 USD 44,131
OCCIDENTAL PETROLEUM COR 65, 000 06/01/2016 4.125 UsD 70,140
ORACLE CORP 50, 000 07/15/2020 3.875 USD 53, 666
PEMEX PROJ FDG MASTER TR 75,000 03/01/2018 5.750 USD 85, 250
PEPSICO INC 100, 000 05/10/2016 2.500 USsD 104,107
PEPSICO INC 90, 000 03/05/2042 4.000 USD 79, 535
PETROBRAS INTL FIN CO 175, 000 01/27/2016 3.875 USD 182,694
PETROLEOS MEXICANOS 250, 000 03/15/2015 4.875 USsD 265, 089
PETROLEOS MEXICANOS 50, 000 06/27/2044 5.500 USD 45,781
PHILIP MORRIS INTL INC 200, 000 11/15/2021 2.900 USD 191,672
PROCTER + GAMBLE CO/THE 125, 000 02/06/2022 2.300 UsD 118,313
REPUBLIC SERVICES INC 65, 000 03/01/2020 5.000 USD 72, 364
ORANGE SA 10, 000 01/23/2034 5.625 GBP 18,710
SCHLUMBERGER INVESTMENT 45,000 08/01/2022 2.400 UsD 41,694
STATOIL ASA 100, 000 04/15/2019 5. 250 USD 114, 445
TELEFONICA EMISIONES SAU 100, 000 02/16/2021 5. 462 USD 107, 563
TIME WARNER INC 50, 000 11/15/2016 5.875 UsD 56, 784
TIME WARNER INC 75,000 01/15/2021 4.700 USD 81,252
TIME WARNER ENT 25,000 07/15/2033 8.375 USD 28,203
TOYOTA MOTOR CREDIT CORP 75,000 10/24/2018 2.000 USD 75, 257
BASF FINANCE EUROPE NV 50, 000 06/09/2015 5.125 EUR 75, 331
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ROCHE HLDGS INC 22,000 03/04/2016 5.625 EUR 34,902
TELEFONICA EMISIONES SAU 50, 000 04/01/2016 5.496 EUR 77,984
UNITED TECHNOLOGIES CORP 100, 000 04/15/2020 4.500 USD 109, 742
UNITEDHEALTH GROUP INC 50, 000 02/15/2018 6.000 USD 58,899
UNITEDHEALTH GROUP INC 100, 000 11/15/2041 4.625 USD 95, 053
CARGILL INC 50, 000 07/24/2015 6. 250 EUR 76, 606
LINDE FINANCE BV 50, 000 12/08/2015 6.750 EUR 77,204
VALE OVERSEAS LIMITED 20, 000 09/15/2019 5.625 USD 22,063
VERIZON COMMUNICATIONS 100, 000 04/01/2037 6. 250 USD 112, 379
VERIZON COMMUNICATIONS 155, 000 09/15/2023 5.150 USD 168, 706
VIACOM INC 75,000 10/05/2017 6.125 USD 85, 966
VIACOM INC 75,000 09/15/2019 5.625 USD 86, 541
VODAFONE GROUP PLC 175, 000 03/16/2021 4.375 USD 184, 008
WAL MART STORES INC 150, 000 07/01/2015 4.500 USD 162, 544
WAL MART STORES INC 100, 000 10/25/2040 5.000 USD 105, 536
BG ENERGY CAPITAL PLC 100, 000 11/16/2018 3.000 EUR 146,019
TESCO PLC 100, 000 11/02/2018 3.375 EUR 148,173
BP CAPITAL MARKETS PLC 50, 000 10/06/2017 3.830 EUR 75,747
HUTCH WHAMPOA FINANCE 06 50, 000 09/21/2016 4.625 EUR 76,122
BHP BILLITON FINANCE LTD 100, 000 11/29/2018 2.125 EUR 141,073
NESTLE FINANCE INTL LTD 40, 000 10/17/2016 0.750 EUR 55, 440
ROSNEFT (ROSNEFT INT FIN) 200, 000 03/06/2017 3.149 USD 204, 262
TELEFONICA EMISIONES SAU 50, 000 02/02/2016 4.375 EUR 75,967
BRISTOL MYERS SQUIBB CO 50, 000 11/15/2016 4.375 EUR 75,915
ORANGE SA 100, 000 02/21/2017 4.750 EUR 157,951
PROCTER + GAMBLE CO/THE 50, 000 05/11/2027 4.875 EUR 84,212
WOLTERS KLUWER NV 50, 000 04/10/2018 6.375 EUR 84, 966
BRITISH TELECOM PLC 50, 000 07/07/2015 6.500 EUR 76, 926
TOTAL CAPITAL SA 75,000 05/19/2015 3.625 EUR 109, 994
COMPAGNIE DE ST GOBAIN 50, 000 10/08/2018 4.000 EUR 75, 840
KONINKLIJKE KPN NV 50, 000 09/30/2024 5.625 EUR 80, 270
PFIZER INC 100, 000 06/03/2021 5.750 EUR 174, 556
IMPERIAL TOBACCO FINANCE 50, 000 02/17/2016 8.375 EUR 84,283
IMPERIAL TOBACCO FINANCE 50, 000 02/17/2022 9. 000 GBP 116, 029
SIEMENS FINANCIERINGSMAT 50,000 02/20/2017 5.125 EUR 80, 597
TESCO PLC 50, 000 02/24/2022 6.125 GBP 98, 122
COCA COLA ENTERPRISES 130, 000 05/07/2025 2.375 EUR 167,993
PPR 75,000 04/23/2019 3.125 EUR 111,198
HEINEKEN NV 100, 000 08/04/2020 2.125 EUR 137,124
CRH FINLAND SERVICES OYJ 125, 000 10/15/2020 2.750 EUR 173,144
CNPC GENERAL CAPITAL 200, 000 04/16/2018 1.950 USD 194, 491
HUTCH WHAM INT 09 LTD 125, 000 04/09/2019 7.625 USD 153, 201
VOTORANTIM OVERSEAS 1V 100, 000 06/24/2020 7.750 USD 114, 526
BARE - Y—ER&Et 10, 479, 368
FNMA CONV 15YR TBA 425, 000 12/01/2099 2.500 USD 420, 617
FNMA TBA 15 YR 125, 000 12/01/2099 3.000 USD 127, 563
FNMA TBA 15 YR 50, 000 12/01/2099 3.500 UsD 52,287
FNMA TBA 30YR SINGLE FAMILY JA 1, 000, 000 12/01/2099 3.500 USD 993, 359
FNMA TBA SINGLE FAMILY JAN 15 50, 000 12/01/2099 4.000 USD 52,980
FNMA TBA SINGLE FAMILY MORTGAG 175, 000 12/01/2099 4.000 UsD 180, 141
FNMA TBA JAN 30 SINGLE FAM 175, 000 12/01/2099 4.500 USD 185, 425
FNMA TBA JAN 30 SINGLE FAM 225, 000 12/01/2099 5.000 USD 244, 354
FNMA TBA JAN 30 SINGLE FAM 25,000 12/01/2099 5.500 UsD 217,499
FNMA TBA JAN 30 SINGLE FAM 50, 000 12/01/2099 6.000 USD 55, 457
GNMA I TBA JAN 30 SINGLE FAM 500, 000 12/01/2099 3.500 USD 503, 926
TBA FHLMC GOLD CONV INTER AGGR 275, 000 12/01/2099 2.500 UsD 272, 454
FHLMC TBA JAN 15 GOLD SINGLE 175, 000 12/01/2099 3. 000 USD 178, 240
FHLMC TBA JAN 30 GOLD SINGLE 475, 000 12/01/2099 3.500 USD 471, 289
FEDERAL HOME LOAN MORTGAGE COR 700, 000 12/01/2099 4.000 UsD 718, 867
FHLMC  TBA JAN 30 GOLD SINGLE 250, 000 12/01/2099 4.500 UsD 264, 521
FHLMC TBA JAN 30 GOLD SINGLE 50, 000 12/01/2099 5.500 USD 54,609
BEAR STEARNS COMMERCIAL MORTGA 161, 141 02/13/2042 4.933 UsD 167, 589
BEAR STEARNS COMMERCIAL MORTGA 135, 000 11/11/2041 4.825 USD 138,721
BEAR STEARNS COMMERCIAL MORTGA 315, 000 09/11/2038 5.712 USD 345, 826
GOVERNMENT NATL MTG ASSN 300, 000 12/01/2099 3.000 UsD 289, 852
GNMA II JUMBOS 3.5 30 YRS TBA 275, 000 12/01/2099 3.500 USD 217,417
GNMA II TBA JAN 30 JUMBOS 375, 000 12/01/2099 4.000 USD 389, 897
FED HM LN PC POOL G04008 125,187 03/01/2038 5.500 UsD 137,777
FED HM LN PC POOL G04913 71,668 03/01/2038 5.000 USD 717,486
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FED HM LN PC POOL G05408 171, 347 12/01/2036 5. 000 USD 185, 504
FED HM LN PC POOL GO07021 116, 969 09/01/2039 5. 000 USD 126, 437
FED HM LN PC POOL G14375 58,764 07/01/2026 4. 000 USD 62, 251
FED HM LN PC POOL GO08537 175, 000 07/01/2043 3.000 USD 166, 173
FED HM LN PC POOL G08534 200, 000 06/01/2043 3.000 USD 189,913
FED HM LN PC POOL (91467 257, 897 07/01/2032 3.500 USD 263, 599
FED HM LN PC POOL J15852 28,314 07/01/2026 3.500 USD 29, 620
FED HM LN PC POOL J16665 69, 126 09/01/2026 3.500 USD 72,310
FED HM LN PC POOL A86009 212, 351 05/01/2039 4. 500 USD 226,771
FED HM LN PC POOL Q19058 75, 000 06/01/2043 3.000 USD 71,217
FED HM LN PC POOL Q19773 49, 999 06/01/2043 3.000 USD 47,477
FNMA POOL 254199 63,915 02/01/2032 6. 500 USD 72,021
FNMA POOL AH4158 92, 120 01/01/2041 4. 000 USD 95, 204
FNMA POOL AH5583 198,619 02/01/2041 4. 500 USD 211, 280
FNMA POOL AK5394 228,073 02/01/2027 3.000 USD 233, 563
FNMA POOL AL1123 116, 040 11/01/2026 3.500 USD 121,768
FNMA POOL ALZ2581 282, 941 06/01/2040 6. 000 USD 315, 263
FNMA POOL AL2090 105, 398 08/01/2026 4. 000 USD 112,058
FNMA POOL AR9977 24,999 02/01/2043 2. 500 USD 22,673
FNMA POOL AT1572 149, 999 05/01/2043 3.000 USD 142,722
FNMA POOL AT8339 99, 999 07/01/2043 3.000 USD 95, 143
FNMA POOL AU1629 74,999 07/01/2043 3.000 USD 71, 362
FNMA POOL AU3195 74,999 08/01/2043 3.000 USD 71, 362
FNMA POOL AU3820 400, 000 08/01/2043 3.000 USD 380, 577
FNMA POOL AU4310 25, 000 08/01/2043 2.500 USD 22,671
FNMA POOL AU6531 99, 999 09/01/2028 2.000 USD 96, 536
FNMA POOL 829291 321, 227 09/01/2035 5. 500 USD 355, 447
FNMA POOL 889299 45, 460 04/01/2038 6. 000 USD 50, 608
FNMA POOL 892782 31,667 11/01/2036 6. 500 USD 35, 377
FNMA POOL 934946 178, 590 09/01/2039 4. 500 USD 190, 410
FNMA POOL 990652 62, 305 09/01/2038 6. 500 USD 69, 732
FNMA POOL AA7999 134, 158 05/01/2024 5. 000 USD 143, 498
FNMA POOL AB2037 48,513 01/01/2031 4. 500 USD 51, 881
FNMA POOL AB9747 50, 000 06/01/2043 3.000 USD 47,574
FNMA POOL AC1416 214,706 08/01/2039 4. 000 USD 221,785
FNMA POOL AC3703 158, 337 11/01/2024 4. 500 USD 169, 509
FNMA POOL MAO0878 18, 549 10/01/2031 4. 000 USD 19, 439
FNMA POOL MA0667 54,944 03/01/2031 4. 000 USD 57,583
FNMA POOL MA0668 5, 699 03/01/2031 4. 500 USD 6, 147
FNMA POOL MA1804 100, 000 01/01/2044 3.000 USD 95, 241
GNMA II POOL MA0532 24,790 11/20/2042 2. 500 USD 22,881
GNMA II POOL MA1011 24,702 05/20/2043 3.000 USD 23,973
GNMA POOL AE7511 299, 997 06/15/2043 3.000 USD 291, 040
GNMA POOL 605616 6,978 04/15/2035 5. 500 USD 7,752
GNMA II POOL 005175 280, 908 09/20/2041 4. 500 USD 301, 860
GNMA POOL 724330 430, 422 09/15/2039 5. 000 USD 473, 463
GNMA POOL 738520 315,725 07/15/2041 4. 500 USD 338, 993
GNMA POOL 783647 93,973 09/15/2035 5. 500 USD 104, 832
GNMA POOL 783237 133, 620 01/15/2041 4. 000 USD 139, 749
GNMA POOL 644862 14, 098 06/15/2035 5. 500 USD 15,722
GNMA POOL 658258 89, 438 01/15/2037 6. 000 USD 99, 908
GNMA POOL 677100 6, 550 07/15/2038 5. 500 USD 7,238
JP MORGAN CHASE COMMERCIAL MOR 100, 000 09/12/2037 4,895 USD 105, 134
MORGAN STANLEY CAPITAL I TRUST 384,763 01/14/2042 5.168 USD 395, 858
WACHOVIA BANK COMMERCIAL MORTG 94, 077 07/15/2042 5.118 USD 99, 541
WACHOVIA BANK COMMERCIAL MORTG 100, 000 03/15/2042 5.083 USD 103, 807
T -—YmAast 14,179, 609
5 18

NEW JERSEY ST TURNPIKE AUTH 125, 000 01/01/2040 7.414 USD 169, 215
LAND BERLIN 60, 000 09/14/2015 3.125 EUR 87, 348
WREasT Zaid o
SER BB

WESTERN AUST TREAS CORP 75, 000 07/15/2017 8. 000 AUD 79, 830
NEW S WALES TREASURY CRP 200, 000 03/20/2019 3.500 AUD 177,811
NEW S WALES TREASURY CRP 200, 000 04/01/2019 6. 000 AUD 201, 326
BB RS 458,968
SERE RS

FED REPUBLIC OF BRAZIL 30, 000 01/20/2037 7.125 USD 35, 231
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BRITISH COLUMBIA PROV OF 100, 000 12/18/2018 4.650 CAD 104, 723
CANADIAN GOVERNMENT 500, 000 11/01/2015 1..000 CAD 470, 449
CANADIAN GOVERNMENT 115, 000 06/01/2041 4.000 CAD 123,513
CANADIAN GOVERNMENT 415, 000 06/01/2022 2.750 CAD 394, 172
CANADA HOUSING TRUST 275, 000 12/15/2022 2.400 CAD 245, 302
CANADA HOUSING TRUST 725,000 06/15/2018 1.750 CAD 673, 848
REPUBLIC OF COLOMBIA 35,000 01/28/2033 10. 375 USD 52,906
UK TSY 4 1/4 2036 70, 000 03/07/2036 4.250 GBP 128, 877
IRISH TSY 4 1/2 2020 100, 000 04/18/2020 4.500 EUR 155, 058
KINGDOM OF DENMARK 690, 000 11/10/2024 7.000 DKK 191, 463
ITALY GOV T INT BOND 50, 000 09/27/2023 6.875 USD 60, 167
REPUBLIC OF AUSTRIA 50, 000 07/15/2027 6. 250 EUR 98, 909
BONOS Y OBLIG DEL ESTADO 165, 000 01/31/2029 6. 000 EUR 272, 359
FRANCE (GOVT OF) 285, 000 04/25/2029 5.500 EUR 527,190
RUSSIA FOREIGN BOND 30, 000 06/24/2028 12.750 USD 50, 887
SINGAPORE GOVERNMENT 190, 000 09/01/2018 4.000 SGD 170, 744
QUEENSLAND TREASURY CORP 75,000 10/14/2015 6.000 AUD 71,728
ONTARIO (PROVINCE OF) 255, 000 06/02/2037 4.700 CAD 260, 725
REPUBLIC OF POLAND 50, 000 07/15/2019 6.375 USD 59, 835
BUONI POLIENNALI DEL TES 75,000 02/01/2033 5.750 EUR 120,192
PROVINCE OF QUEBEC 225, 000 12/01/2038 5.000 CAD 235,763
PROVINCE OF QUEBEC 150, 000 12/01/2017 4.500 CAD 154,707
FRANCE (GOVT OF) 650, 000 04/25/2019 4.250 EUR 1,055, 597
REPUBLIC OF POLAND 60, 000 04/21/2021 5.125 USD 65, 436
UNITED MEXICAN STATES 25,000 04/08/2033 7.500 USD 31,870
UNITED MEXICAN STATES 266, 000 03/15/2022 3.625 USD 264, 849
BONOS Y OBLIG DEL ESTADO 225, 000 04/30/2020 4.000 EUR 330, 208
RUSSIA FOREIGN BOND 100, 000 04/29/2015 3.625 USD 103, 749
CAISSE D AMORT DETTE SOC 140, 000 04/25/2021 3.375 EUR 216, 276
KOREA TREASURY BOND 306, 000, 000 06/10/2021 4.250 KRW 303, 767
KOREA TREASURY BOND 606, 200, 000 09/10/2016 3.500 KRW 589, 875
BUNDESREPUB. DEUTSCHLAND 700, 000 01/04/2022 2.000 EUR 1,012,118
KOREA TREASURY BOND 63, 070, 000 12/10/2031 4.000 KRW 62,190
REPUBLIC OF AUSTRIA 70, 000 11/22/2022 3.400 EUR 106, 713
BUONI POLIENNALI DEL TES 240, 000 05/01/2017 4.750 EUR 361, 267
FINNISH GOVERNMENT 45,000 07/04/2028 2.750 EUR 63, 543
MALAYSIAN GOVERNMENT 325, 000 08/15/2022 3.418 MYR 95, 021
FRENCH TREASURY NOTE 110, 000 02/25/2017 1.750 EUR 159,163
BUNDESREPUB. DEUTSCHLAND 240, 000 07/04/2044 2.500 EUR 317,626
KOREA TREASURY BOND 145, 000, 000 06/10/2022 3.750 KRW 140, 569
QUEENSLAND TREASURY CORP 175, 000 06/21/2019 4.000 AUD 156, 884
FRANCE (GOVT OF) 150, 000 10/25/2022 2. 250 EUR 207,719
SWEDISH GOVERNMENT 580, 000 11/13/2023 1. 500 SEK 82,509
BUONI POLIENNALI DEL TES 170, 000 11/01/2017 3.500 EUR 245, 840
BUNDESOBLIGATION 460, 000 02/23/2018 0. 500 EUR 630, 905
BUNDESREPUB. DEUTSCHLAND 265, 000 02/15/2023 1. 500 EUR 359, 496
UK TSY 1.25 2018 800, 000 07/22/2018 1.250 GBP 1,295,831
BELGIUM KINGDOM 140, 000 06/22/2018 1.250 EUR 194, 636
BUONI POLIENNALI DEL TES 80, 000 05/01/2023 4.500 EUR 116, 231
BUNDESOBLIGATION 1,015, 000 04/13/2018 0. 250 EUR 1, 369, 106
BONOS Y OBLIG DEL ESTADO 80, 000 10/31/2023 4.400 EUR 113, 055
BUONI POLIENNALI DEL TES 70, 000 09/01/2044 4.750 EUR 96, 876
BUNDESREPUB. DEUTSCHLAND 565, 000 05/15/2023 1.500 EUR 758, 808
FRANCE (GOVT OF) 160, 000 11/25/2018 1.000 EUR 218, 385
NETHERLANDS GOVERNMENT 140, 000 01/15/2019 1.250 EUR 194, 664
REPUBLIC OF AUSTRIA 150, 000 10/19/2018 1.150 EUR 207,675
FADE 100, 000 12/17/2016 2. 250 EUR 138,293
MEX BONOS DESARR FIX RT 3, 645, 800 12/07/2023 8.000 MXN 310, 988
REPUBLIC OF SOUTH AFRICA 5, 380, 000 09/15/2017 8.250 ZAR 547, 629
BELGIUM KINGDOM 150, 000 03/28/2035 5.000 EUR 265, 135
NORWEGIAN GOVERNMENT 500, 000 05/15/2015 5.000 NOK 88,947
AUSTRALIAN GOVERNMENT 360, 000 02/15/2017 6.000 AUD 358, 431
FRANCE (GOVT OF) 50, 000 04/25/2055 4.000 EUR 78, 454
REPUBLIC OF AUSTRIA 75,000 07/15/2020 3.900 EUR 119,978
UK TSY 4 1/4 2055 175, 000 12/07/2055 4.250 GBP 332, 262
NETHERLANDS GOVERNMENT 90, 000 01/15/2037 4.000 EUR 152, 262
REPUBLIC OF AUSTRIA 340, 000 07/15/2015 3.500 EUR 499, 359
MALAYSIAN GOVERNMENT 400, 000 02/07/2018 4.240 MYR 126,110
SWEDISH GOVERNMENT 11, 250, 000 07/12/2016 3.000 SEK 1,858, 433
BUONI POLIENNALI DEL TES 890, 000 08/01/2021 3.750 EUR 1,274,561
KINGDOM OF DENMARK 1, 300, 000 11/15/2017 4.000 DKK 272,683
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BUONI POLIENNALI DEL TES
NETHERLANDS GOVERNMENT
UK TSY 4 1/4 2046

BELGIUM KINGDOM

UK TSY 4 1/4 2027
NETHERLANDS GOVERNMENT
FRANCE (GOVT OF)
REPUBLIC OF AUSTRIA

UK TSY 5 2018

UK TSY 4 1/2 2042

FRANCE (GOVT OF)

BONOS Y OBLIG DEL ESTADO
CZECH REPUBLIC

UK TSY 4 3/4 2030
AUSTRALIAN GOVERNMENT
SWEDISH GOVERNMENT
BONOS Y OBLIG DEL ESTADO
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45,000 08/01/2016
175, 000 01/15/2023
155, 000 12/07/2046
180, 000 03/28/2022
120, 000 12/07/2027
335, 000 07/15/2016
165, 000 10/25/2038

45,000 03/15/2037
225, 000 03/07/2018
215, 000 12/07/2042
500, 000 10/25/2023
135, 000 07/30/2040

2.680, 000 04/11/2017
470, 000 12/07/2030
160, 000 05/15/2021

1, 250, 000 03/12/2019
300, 000 07/30/2018

750 EUR 66, 249
750 EUR 282, 335
250 GBP 287,894
000 EUR 287,749
250 GBP 218, 160
000 EUR 511, 876
000 EUR 254, 680
150 EUR 76, 235
000 GBP 428, 615
500 GBP 412,951
250 EUR 802, 330
900 EUR 188, 429
000 CZK 153, 283
750 GBP 907, 838
750 AUD 161, 212
250 SEK 224,597
100 EUR 444, 641

DI PUE 00 DU 000 P00 B B DT R R S OTR B R R R DU R B R R B 0 w0
wW
3
o

FINNISH GOVERNMENT 100, 000 07/04/2019 EUR 163, 379
NORWEGIAN GOVERNMENT 650, 000 05/22/2019 500 NOK 121, 541
POLAND GOVERNMENT BOND 650, 000 10/25/2019 500 PLN 235, 686
BUONI POLIENNALI DEL TES 610, 000 03/01/2019 500 EUR 921, 117
UK TSY 4 2022 150, 000 03/07/2022 000 GBP 274,744
SWEDISH GOVERNMENT 260, 000 03/30/2039 500 SEK 43,218
BUONI POLIENNALI DEL TES 320, 000 09/01/2040 000 EUR 461,735
AUSTRALIAN GOVERNMENT 140, 000 04/15/2020 500 AUD 132,212
NETHERLANDS GOVERNMENT 30, 000 01/15/2042 750 EUR 49, 621
THAILAND GOVERNMENT BOND 10, 250, 000 06/13/2019 875 THB 319, 675
UK TSY 4 2060 100, 000 01/22/2060 000 GBP 184, 022
IRISH TSY 5.9 2019 75,000 10/18/2019 900 EUR 122, 537
FRANCE (GOVT OF) 100, 000 04/25/2041 500 EUR 169, 827
BELGIUM KINGDOM 475, 000 03/28/2015 500 EUR 696, 640
UK TSY 1.75 2022 100, 000 09/07/2022 750 GBP 152, 242
ISRAEL FIXED BOND 230, 000 03/31/2023 250 ILS 71,412
BONOS Y OBLIG DEL ESTADO 90, 000 01/31/2023 400 EUR 142, 402
UK TSY 3 1/2 2068 25,000 07/22/2068 500 GBP 41,142
RUSSIA FOREIGN BOND 53, 625 03/31/2030 500 USD 63, 597
FFAREBAFESE 32, 686, 552

Z DA flEESS

BONOS Y OBLIG DEL ESTADO 250, 000 01/31/2015 3.875 EUR 370, 466
UK TSY 2 3/4 2015 400, 000 01/22/2015 2.750 GBP 686, 080
CAISSE FRANCAISE DE FIN 100, 000 07/16/2020 1. 750 EUR 138,814
ZOthEMmEESSE 1, 195, 360

AVALONBAY COMMUNITIES 50, 000 03/15/2017 5.700 UsDh 56, 683
CIE FINANCEMENT FONCIER 300, 000 09/16/2015 2. 500 USD 310, 770
ERP OPERATING LP 60, 000 07/15/2020 4.750 USD 64, 816
CIE FINANCEMENT FONCIER 50, 000 01/24/2017 3. 750 EUR 77,394
UNIBAIL RODAMCO SE 100, 000 03/22/2019 3. 000 EUR 147, 392
DEUTSCHE ANN FIN BV 60, 000 10/08/2021 3.625 EUR 85, 472
AEESE 742, 527

E| SRR

EpRHRESE

EUROPEAN INVESTMENT BANK 100, 000 09/13/2016 5.125 USD 112,957
EUROPEAN INVESTMENT BANK 25, 000 04/15/2025 5. 500 GBP 49, 928
EUROPEAN INVESTMENT BANK 20, 000 10/15/2018 4. 750 GBP 37,281
INTL BK RECON + DEVELOP 125, 000 05/20/2019 3.875 EUR 199, 964
EUROPEAN INVESTMENT BANK 40, 000 10/15/2016 3.875 EUR 60, 658
ASIAN DEVELOPMENT BANK 100, 000 03/09/2022 5. 000 AUD 92, 343
EUROPEAN INVESTMENT BANK 150, 000 10/15/2037 4. 000 EUR 241, 964
EUROPEAN INVESTMENT BANK 50, 000 10/15/2015 3.125 EUR 72,833
EUROPEAN INVESTMENT BANK 170, 000 04/15/2024 4,125 EUR 277, 470
EUROPEAN INVESTMENT BANK 40, 000 04/15/2016 3.500 EUR 60, 360
INTL BK RECON + DEVELOP 150, 000 02/17/2015 5. 750 AUD 141, 448
1, 347, 207

BURLINGTN NORTH SANTA FE 100, 000 09/15/2021 3. 450 USD 99, 774
BURLINGTN NORTH SANTA FE 100, 000 03/15/2042 4. 400 USD 90, 403
90, 000 03/01/2043 4. 400 USD 81, 246

CSX CORP
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CANADIAN NATL RAILWAY 200, 000 03/01/2019 5.550 USD 233, 202
ERAC USA FINANCE LLC 75,000 05/01/2015 5.600 USD 80, 358
RYDER SYSTEM INC 125, 000 02/26/2019 2. 350 USD 123, 421
UNITED PARCEL SERVICE 100, 000 04/01/2019 5.125 USD 115,021
ASF 50, 000 03/20/2019 7.375 EUR 90, 932
HEATHROW FUNDING LTD 50, 000 12/10/2031 6. 450 GBP 100, 379
BWEE 1,014, 736
K E IR RS

FREDDIE MAC 150, 000 01/19/2016 4.750 UsD 166, 341
FANNIE MAE 150, 000 09/15/2016 5. 250 USD 170, 606
KEBRFHEESE 336, 947
EEREE

US TREASURY N/B 1, 055, 000 08/15/2028 5.500 USD 1, 322, 369
US TREASURY N/B 985, 000 02/15/2043 3.125 USD 855, 033
US TREASURY N/B 280, 000 05/15/2043 2.875 USD 227,976
US TREASURY N/B 820, 000 03/31/2015 2.500 USD 848, 524
US TREASURY N/B 2,215,000 04/30/2016 2.000 USD 2,299,073
US TREASURY N/B 630, 000 05/15/2021 3.125 USD 659, 282
US TREASURY N/B 1, 100, 000 08/31/2018 1.500 USD 1,100, 021
US TREASURY N/B 700, 000 09/30/2018 1.375 USD 693, 928
US TREASURY N/B 950, 000 12/15/2015 0. 250 USD 947, 995
US TREASURY N/B 840, 000 12/31/2017 0.750 USD 821, 379
US TREASURY N/B 905, 000 02/15/2023 2.000 USD 846, 365
US TREASURY N/B 3,925, 000 02/28/2015 0. 250 USD 3, 930, 787
US TREASURY N/B 1, 000, 000 03/31/2018 0.750 USD 973, 478
US TREASURY N/B 750, 000 04/30/2018 0.625 USD 724,084
US TREASURY N/B 270, 000 06/30/2018 1.375 USD 267, 964
KEBFESE 16, 518, 260
N:EES

RWE FINANCE BV 100, 000 02/10/2015 1..000 EUR 150, 425
CONS EDISON CO OF NY 40, 000 12/01/2018 7.125 USD 48,972
CONSUMERS ENERGY CO 50, 000 08/15/2023 3.375 USD 49, 336
DOMINION RESOURCES INC 15, 000 08/15/2019 5.200 UsD 17,098
DUKE ENERGY CORP 100, 000 11/15/2016 2.150 UsD 102, 759
ELECTRICITE DE FRANCE 100, 000 01/26/2019 6.500 USD 121, 029
E.ON INTL FINANCE BV 75,000 04/30/2018 5.800 UsD 86,413
ENTERPRISE PRODUCTS OPER 80, 000 01/31/2020 5. 250 UsD 90, 944
EXELON GENERATION CO LLC 50, 000 10/01/2019 5.200 USD 54,534
FLORIDA POWER + LIGHT 25,000 04/01/2039 5. 960 UsD 29, 608
GEORGIA POWER COMPANY 40, 000 03/15/2042 4.300 USD 36, 491
HYDRO QUEBEC 220, 000 02/15/2045 5.000 CAD 237,101
KINDER MORGAN ENER PART 75,000 03/01/2021 5.800 UsD 84,751
PACIFIC GAS + ELECTRIC 100, 000 04/15/2042 4.450 UsD 94, 741
PLAINS ALL AMER PIPELINE 75,000 06/01/2022 3.650 USD 73,915
PROGRESS ENERGY INC 100, 000 03/01/2031 7.750 USD 131, 359
ENEL SOCIETA PER AZIONI 75,000 06/12/2018 4.750 EUR 116,811
SEMPRA ENERGY 90, 000 06/01/2016 6.500 USD 101, 756
SOUTHERN CAL EDISON 100, 000 12/01/2041 3.900 UsD 88, 737
SOUTHERN CO 105, 000 09/01/2016 1. 950 USD 107, 837
WILLIAMS PARTNERS LP 65, 000 03/15/2020 5. 250 USD 72,081
WILLIAMS PARTNERS LP 60, 000 04/15/2040 6. 300 USD 65, 281
GAS NATURAL FENOSA FINAN 100, 000 04/11/2022 3.875 EUR 149,102
GDF SUEZ 150, 000 01/18/2021 6.375 EUR 274, 408
NEEE T 2, 385, 488
RESMYS L VESORESE "’ 99, 753, 009

% 1 _EE oA MEESAMEE X IFRSHEMLIZ TE &% & O Wellington Management Portfolios (Cayman) - World Bond Fund (7 U by « RF—Y A b -
R= b 7+ VF (T4 ) —hMESHR 7 7> F) OFEXREFICEZEENTHY A,
* 2 PSR AOBRE FHE OB ARE AT E —BL20BENDH D £7,
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OF /NG

HERE BETE mEAR KEHE B (55) RERE ($)
Australia Bond Futures 10 Yr 61,344,905  03/17/2014 598 327, 685
Canada Bond Futures 10 Yr (119, 285)  03/20/2014 (1) 65
German Euro Bond Futures (63,000, 000)  03/06/2014 (328) 624, 762
U.S. Bond Futures (36,000, 000) 03/20/2014 (279) 343, 469
U.S. Note Futures 5 Yr (70,000, 000)  03/31/2014 (587) 911, 967
United Kingdom Long Gilt Bond Futures (13,000, 000) 03/27/2014 (76) 158, 983
United States Euro Bond Futures 90 Day (2,243,813) 03/17/2014 9) 438
2,367, 369

HERE BETE ;]| HEHE B (5) REHIE ($)
Australia Bond Futures 3 Yr (4,272,859) 03/17/2014 (44) (8, 409)
German Euro BOBL Futures 66,011,429  03/06/2014 385 (463, 392)
German Euro BUXL Futures 30 Yr 12,946,580  03/06/2014 7 (114, 569)
Germany Euro SCHATZ Futures 2,431,805  03/06/2014 16 (2, 598)
U.S. Note Futures 10 Yr 61,031,250  03/20/2014 496 (695, 156)
U.S. Note Futures 2 Yr 439,625  03/31/2014 2 (804)
(1, 282, 928)

2013¢E12H 31 H BITE, $5, 640, 09941 4 OFEZF A LRLAEWEG [0 E L TELHEh TV £,

O/ E &I
HIREH# XHhi) ZED EREAT =] RERI
2 40, 000 AUD 35, 754 usDh A+ 01/17/2014 3 2
1 157, 000 AUD 143, 297 usDh A 01/17/2014 2, 965
4 1,672,000 AUD 1, 540, 220 USD A 01/17/2014 45,741
1 30, 000 AUD 27,332 UsDh A 01/17/2014 517
4 2, 868, 000 CAD 2,719, 231 USD A+ 01/17/2014 20, 900
1 30, 000 CAD 28, 226 UsDh A 01/17/2014 -
1 75, 000 CAD 70, 578 USD A— 01/17/2014 15
1 681, 000 EUR 940, 835 UsDh A 01/17/2014 2,457
3 380, 000 EUR 523, 632 USD A— 01/17/2014 15
2 45, 000 GBP 74,527 UsDh A 01/17/2014 2
2 47, 100, 000 JPY 448, 146 USD A— 01/17/2014 -
1 643, 667 JPY 6,128 UsDh AA— 01/08/2014 4
1 120, 107, 212 JPY 1,144,038 USD A 01/07/2014 1,303
1 10,840,000  KRW 10, 329 UsDh A+ 01/17/2014 40
3 3,764,000 MXN 287, 326 USD A+ 01/17/2014 263
4 614, 000 MYR 190, 355 UsDh A 01/21/2014 3,184
1 40, 000 MYR 12, 442 USD AA— 01/21/2014 248
4 188, 000 SGD 150, 380 UsDh AA— 01/17/2014 1,481
4 8, 432, 000 THB 263, 253 USD A+ 01/17/2014 6, 822
1 107,125 USD 120, 000 AUD A 01/17/2014 134
1 53, 828 USD 57,197 CAD A 01/06/2014 5
1 272,196 USD 290, 000 CAD A 01/17/2014 647
1 626, 467 USD 573, 000 CHF A 01/17/2014 17, 883
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1 253, 877 USD 185, 000 EUR A+ 01/17/2014 1, 042
1 432, 204 USDh 320, 000 EUR A+ 01/17/2014 8,737
2 313, 864 UsDh 230, 000 EUR AA— 01/17/2014 3,063
1 405, 699 USDh 295, 000 EUR A 01/17/2014 794
1 197,017 USD 145, 000 EUR A+ 01/17/2014 2,785
1 533,198 USsDh 325, 000 GBP A+ 01/17/2014 5,035
1 132, 830 USD 82, 000 GBP A+ 01/17/2014 2,970
1 242, 644 USDh 150, 000 GBP AA— 01/17/2014 5,771
1 2217, 803 USsDh 140, 000 GBP A+ 01/17/2014 4,051
1 128, 928 USD 77,950 GBP A— 01/06/2014 176
2 172, 292 USsDh 105, 000 GBP A+ 01/17/2014 1, 598
1 62, 544 USDh 223, 000 ILS AA— 01/17/2014 1, 686
1 83,813 USD 89, 221, 000 KRW A+ 01/17/2014 868
1 69, 150 USDh 910, 000 MXN AA— 01/17/2014 251
1 125, 924 USsDh 155, 000 NZD A+ 01/17/2014 1, 550
1 86,112 USsDh 269, 000 PLN AA— 01/17/2014 2,957
1 101, 120 USsDh 650, 000 SEK A+ 01/17/2014 61
4 5, 354, 000 ZAR 523,923 USD A+ 01/17/2014 13, 760

ASTHIECEZRERESST  § 161,783

HIEHE L) =3 SRS HA RERIE

1 80, 000 CAD 75, 208 USD A+ 01/17/2014 $ (59)
1 57,000 CAD 53, 627 USD A+ 01/17/2014 (1)
1 45, 000 CAD 42,192 USD A 01/17/2014 (146)
3 705, 000 CHF 770, 784 USD A+ 01/17/2014 (22, 000)
1 10, 000 CHF 11,245 USD AA— 01/17/2014 -
1 10, 000 CHF 11, 056 USD A+ 01/17/2014 (189)
4 1, 146, 000 CZK 56, 710 USD A 01/17/2014 (988)
4 1, 918, 000 DKK 348, 259 USD A+ 01/17/2014 (8,039)
1 70, 000 DKK 12,758 USDh A 01/17/2014 (173)
1 160, 000 EUR 215, 509 UsDh A 01/17/2014 (4,961)
1 50, 000 EUR 68, 598 UsDh A+ 01/17/2014 (300)
2 143, 000 EUR 195, 065 UsDh A— 01/17/2014 (1, 980)
1 310, 000 EUR 421, 316 UsDh AA— 01/17/2014 (5, 845)
5 18, 683, 000 EUR 25,225,713 UsDh A+ 01/17/2014 (518, 349)
1 85, 000 EUR 115,137 USD A— 01/17/2014 (1,988)
1 152, 000 EUR 208, 880 USD A+ 01/17/2014 (567)
1 65, 000 EUR 89, 391 USD A+ 01/17/2014 (175)
1 40, 000 EUR 54, 349 USD AA— 01/17/2014 (768)
3 3, 368, 000 GBP 5, 455,763 USD A 01/17/2014 (121, 982)
1 35, 000 GBP 56, 518 USD A 01/17/2014 (1, 445)
1 65, 000 GBP 106, 318 UsDh A+ 01/17/2014 (1, 329)
1 78, 000 GBP 129, 002 UsDh A— 01/17/2014 (173)
1 465, 000 GBP 762, 609 UsDh A+ 01/17/2014 (7,478)
2 54, 000 GBP 88, 660 UsDh A+ 01/17/2014 (770)
2 350, 000 1LS 98, 163 UsDh A+ 01/17/2014 (2, 646)
4 1,025, 113, 000 KRW 963, 021 UsDh AA— 01/17/2014 (9,931)
1 140, 000 MXN 10, 547 USD AA— 01/17/2014 (130)
4 1, 226, 000 NOK 200, 561 USD AA— 01/17/2014 (1, 415)
3 140, 000 NZD 113,738 USD AA— 01/17/2014 (1, 400)
3 730, 000 PLN 233, 686 USD A+ 01/17/2014 (8,026)
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4 13,456,000  SEK 2,020,511 USD A 01/17/2014 (74, 087)
1 110,000  SEK 16, 858 USD A 01/17/2014 (265)
1 647,753  USD 470, 000 EUR A 01/17/2014 (121)
1 427,043  USD 309, 100 EUR A 01/08/2014 (1,119)
1 513,643  USD 371,780 EUR A— 01/03/2014 (1, 348)
1 273,332  USD 165, 000 GBP A 01/17/2014 (75)
1 6,455  USD 677,976 JPY A— 01/08/2014 (4)
2 1,142,191  USD 119, 901, 487 JPY A 01/07/2014 (1,413)
3 215,467  USD 22, 000, 000 JPY A+ 01/17/2014 (6,142)
1 83,960  USD 8, 600, 000 JPY AA— 01/17/2014 (2,133)
2 1,690,024  USD 177, 400, 000 JPY A 01/17/2014 (2,104)
1 221,212  USD 22, 700, 000 JPY A 01/17/2014 (5,227)
1 93,123  USD 9, 500, 000 JPY AA— 01/17/2014 (2,732)
4 73,782,458  USD 7, 465, 304, 000 JPY AA— 01/17/2014 (2,751, 878)
7 741,391  USD 76, 048, 000 JPY A+ 01/17/2014 (17, 812)
3 584,763  USD 59, 800, 000 JPY A+ 01/17/2014 (15, 780)
1 70,860  USD 74,500,000  KRW A+ 01/17/2014 (151)
1 1,985  USD 26,000  MXN A 01/17/2014 (2)
ABFHEGIICRZIRERESE $ (3, 603, 646)
AEFHIG|ICRDRREMER $ (3, 441, 863)
(EEa— )

AUD - F—=ZA+Z9U7 - Fb MXN - A¥va -y

CAD — A+ X B MYR — L—=y7--UrFy b

CHF - A AT T NOK - IV xA - Za—%

CZK - Fra-alt NZD - —a—-Y—-5 kK- R

DKK — FUR—=D - ua—*1 PLN - K= K- 20F

EUR - 1—0 SEK — AV xz—FTv - ua—+

GBP - R R SGD - UHR=IL - BV

ILS - AATTIV - akrL THB - RA « =

JPY - HAH USD - kKL

KRW - HED + ZAR - M77UNn 7K
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BHRHULAADRRICIE. INSORANABICKETHRZHERD DA, BRLAAWVLCLEEET K
DERABULLBRNWELET,

(2015% 1 B20817E)

F A =]
2015% 1 B -
2 A 16

3 A -

4 A 3

5 H 25

6 H -

7 A 3

8 H -

9 A 7
10 A -
118 26
12 R 25
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