JLS 0=\ F=IbAY—X
(BEFGA10)

ERHRSEE (ZFhR)

FE508] CRER201547 A21H) 518 CRER20154 9 H248) 3528 CRER2016411H420R)
e AR (201545 A21H~2016411 A208)

ZREDHEIEAN

FRIEEINOCBEERY . EHAHE L EFET,
L e R S B DA E SO N T CHEE LEFET,
S%EL—BOBBTTERYET LS. BELSELEFET,

QLT 7Y ROMEMAIERDAY TT,

7w 5 | EenERE/ AN BEES

£ 5 B RB[200742 H2Q1HLE. EHEELET,

g;f:é t;;x EERBL CGERLEBROBREGTAFTICINT VAL NEREL, GAMEOEZRLREZENICERET>C L%

00712y b SRERANGRENR LT DERBERIASANRET D CHE>TE, HLEE (BI0%EBELERAFEESLLE

B o e Te) FREEAN AVHLY AV EREMNRBLIAYEORBIZLS gL VSV DERERE L TEREFNET.
N7y oS REIC, BACBVTEATND LY LAREERIEEZ1 25 LAIDEEE L, PHBREETVES, BET IR

BIEFLHE., EMTE, TEIMELHELTCEERELETVET, COK. BREOBREETIANARERSEZNADANEY, &

FRRERHAMSEHRENZICEMT 25ENHY ET,

FEMAANEETEEICOVTE, FAILE LTAHBNYDETVER A,

ILRENE | BROBREERISEIERENRELET,

NEZRTEE~NDEEREFITVER A,

ITABREBHRB|TIUNT TOEEMNBEITVELEA,

BANOEEREFTVEL A

HRERFC, RAE LTHF - BEZENREEZRDICREDBETO>CLEEERELFET, )

4 m % e EEL, B#F1AREVT7 AORERICIE, EEMBKESEHEL, RENVBBLEOE,. NEREOHENTREENRES S
TBEMNLTCHEEZT>EANHY £7,

BREEODEAICOVTE, BIHBEHTS, TABOERA—DERETVET,

BR7EIbIRIAE
RRBRRKEKET - 12— 1

3 YiR— k5L 0120—753104
(RATER) EEODFROR~FE58

B R—LR—  http://www.nomura-am.co.jp/




J LS - Ha—nN)L - F—ILRE—X

" » . B % i W B = 5 @:,m &
T mm  |B& A i 5 T d
Al A B % =

! M % % EpE|

384 (20134F 7 H22H) 9,461 40 A5.5 113. 04 N5, 5 49, 994
394 (20134F 9 H20H) 9, 549 40 1.4 114. 46 1.3 48, 380
404 (20134F11H20H) 9,624 40 1.2 116. 02 1.4 45, 750
4181 (2014421 A20H) 9,911 40 3.4 119. 67 3.1 42, 686
4281 (20144 3 A20H) 9, 757 40 Al 2 118. 34 Al. 1 40, 773
4381 (201442 5 A20H) 9, 969 40 2.6 121. 62 2.8 40, 206
4441 (20144 7 A 22H) 10, 183 40 2.5 124. 86 2.7 39, 617
4541 (20144F- 9 A22H) 10, 648 40 5.0 130. 85 4.8 39, 630
464 (20144F11H20H) 11,329 40 6.8 139. 84 6.9 40, 027
47H1 (20154F 1 H20H) 11,288 40 A0.0 139. 50 A0. 2 38, 327
4841 (20154F- 3 H20H) 11, 566 40 2.8 143. 20 2.6 37,937
4981 (201542 5 A 20H) 11,729 40 1.8 146. 18 2.1 37,072
50341 (20154E 7 H21 H) 11, 686 40 0.0 145. 89 AO. 2 35, 470
51341 (20154E 9 H24H) 10, 772 40 AT.5 135.15 AT. 4 31, 842
528 (20154E11 A 20 ) 11, 221 40 4.5 141. 58 4.8 32, 345

sk SEVEIAE OB V8 I35 Bl A 7,

Kk BERHIT, FTRROEES 7 A L AMMEHKFNNGEORFN G E , BARREEGZ b L2, Yo B I s Lz iitk (M~—
R) MBARLIZbOT, RERZI00E LTHREEL TRV 7, 2B, BHiChizo TE, HMAKE - ZBOFHIM S48 TEE
BLTWD7, FABNARTHME TR 9,

[ B AK] HGEEREMTESL (TOPIX)  10%

[4eiEE ] MSCI KOKUSAL A > F w7 2 10%

[BrEH%=X] MSClm=v—Y v 7 = b ATy I A 10%

[ A %] NOMURA—BPIRE  10%

REESR] S—27 v X - KERAEA T v 7 A2 10%

[FHES] N—27 LA R PURINREA T v 7 2 10%

[BENfESR] N—2 LA X A=A FUTREA LT Y7 A 10%

[HEEESR] JPEAN Y 2=V S e ~v— vy b R R ATy 7 A Zu—s3L 10%

[« A=V RE] BofA* AUV T -USHNA « f— )L R TUVARLAUR ATy I A2 10%

[ FREIT] S&PIEHEEREITIESE 10%

(A7) BORRESREGS [T, Bppfas sk sth, AL — b CHBRERETCEAAHSMME) . MSCI, Barclays, J.P.Morgan Securities LLC, A% ¥
H—=R&TT =R TZyA4Fryy) $—E—X z)b )b — Th—hNR—=F 7577 by b, (Mt XOFFA) S
IFATTAVH < AU Y T




J LS - Ha—nN)L - F—ILRE—X

O L eI DEENMEE & HRFDHER

S y = —
7S L | A A % " Hﬁ — @, z s ”h — g,
i3 % R s % RS
s "\ M % %
20154 5 H20H 11,729 - 146. 18 —
501 5 A K 11, 865 1.2 147. 98 1.2
g 6 AKX 11, 544 A1.6 143. 85 AL 6

g *
20154E 7 H21H 11,726 ANO0.0 145. 89 A0. 2

3 &)
201547 AH21H 11, 686 145. 89 —
7HR 11, 605 N0, 7 144. 70 A0. 8

#5511

8 AR 11, 065 A5, 3 138. 16 N5.3

g *
2015429 A24H 10, 812 AT.5 135. 15 AT. 4

3 ')
201549 H24H 10,772 135.15 —
. 9 AR 10, 658 Al 1 133.73 Al 1

524

10K 11, 164 3.6 140. 50 4.0

€./ )
20154E11 H20H 11, 261 4.5 141. 58 4.8

kIR IEEMAUL AL EIA A, MR ITHIa T,

MMSCIKOKUSAL A 7 v 7 AB L UOMSClm~ =2 7« v =7y |« A U7 v 7 A%, MSCIABISE L7488 Td, MfREUT T 5 #1E
He. FNENPT A MEZ O —BIOMERNIIMSCUZIRE LE 9, E7MSCUL, I ONEZERT HHEFB L ORAREEILT 4R E2 46 LT
WET,

NOMURA-BPIFA A 1E, BFEEFMA SN AR T 5, ENTRIT SN AEAME RO TG AR OB A 2 R T REIUSER T,
NOMURA-BPIA A1, A EEARERSAEMER L TV D30T, YRR BT 2 — U O MM EHE & 2 O fth—B) O MR X HF R ek
ASthITmE L TR0 £9,

Flo, BHEREASHIL, YA T v 7 AOERMME, etk S, AREEARET 2 b0 TR, 77 v ROEHAMRSEIC
BLCTUETEA D bOTIEHY £HA,

N—T LA R KEREBA T v 7 A (Barclays U.S. Aggregate Bond Index), /3—7 LA X « LEKINIRA A > F v 7 A (Barclays
Pan-Furopean Aggregate Bond Index) BEXUVN—27 LA X« F—A N T U T#EA T v 7 A (Barclays Australian Aggregate Bond Index)
I, R=T LA R N7 - B =B IOMERE (N—2 LA X) 23B%, Fill, AREBIRIA VT v ATHY, KK
VT, BERIGEERE T, 2 FLVB TREEKESRTHORT7 4+ —~ 225 0b LET, Y%A T v 7 AT 2 MM ERES X
D DMDO—GIOHEF1ZN— 27 LA Z1ZIRE L £,

KIPEAG o~ = T evw—hy he R Re A F w7 A+ 71 —s3L (J.P.Morgan Emerging Market Bond Index Global) %, J.P.Morgan
Securities LLCSAR L TND, =v—T 07 «v—Fy MEERG L LicA VT v 7 ATHY | T OEFEHER L OB EREIZRIFHIC
JEELET,

KBofA s AUNLYTF «USHNA « f—/L R AR ALK AF w27 A (BofA Merrill Lynch US High Yield Constrained Index) (%,
KEDANA « A=V K« Ry FHGREDNT 4 —v o 2R RDTRENRIBHTT,

MS&PEMEFEREITIRIII A v = R&TT =X T3 ATy =y —X )b )b —OFATH8EEETH Y, BFT
Ty bR VA M LTRIAFF#ER G2 O TWET, A ¥ — K& 7 — XIIARME M 2 HESE - 32FF - IO - (ST 2650 T
172 < FRARBEMICKRT 2 BEMEEEICE L0 2 BERASEE2TR Y bOTIES Y £HA,




J LS - Ha—nN)L - F—ILRE—X

OEREB
OfE iR s D E IR F DR
(G) (B5M)
12,500 40,000
12,000 38,000
11,500 36,000
11,000 34,000
10,500 = o= — 4 32,000
10,000 30,000
9,500 I L 28,000
2015/5/20 2015/7/21 2015/9/24 2015/11/20
— EEflign (k) —— HREBREREME (M) e SERY (rE) TEERER (G8) |

E50898 (11,7290
E520AZK 1 11,2211 (BEihofEicsE (BhHAd) 1 120M)
B & E 4 3.3% (EEEREN—X)

NEEHRELEMEBEE. HEE Bra) E20ENBICERELEZIDEALBLTHELEZLOT, 770 FEROEREMNG/A T+ —
RURERTINDTY . ERHE (20154 5 A200) DENBREMBER—LLHHEIITERELELTEYET.

CE) PREZBERETINEIDCODVTREERACHADI—RITKYELRY, Ff=, 77V FOBABBICL YRREHLELGVE
TOT, BEHRDEHORRERTLOTEHY FEA.

SERRE. RRVGIERE. ERREIEE L LS/ RBICHBRE LER (AX—X) hoER LD TYT, fER#iE (2015
£5RA208) OENREMBER—LBLHIEIIHELTEYET,

GE) EREBEEL, MEUTE2MEEEEALTRRLTEYET,

GE

GE

OHEMBENETLHESHER
HAEMEE L, BEREE11,72900 50 BEREARICIH11,21RELZY EF L=,

(ERER)
- FRB CRERERHEEER) [CXD2FERNFLITFRBRANSE > G EMN L, AICH
LTRFLABMELEAY LE-CE (AR)

(FTHER)

- RS G CARMEO RS, PERFORMERS. FRBICK 57 LITRHRKERZD CS
FERARBRGEZERIC, AICHLTE FAMETHAY L2 E (HS)

- PFEREFORKRMEBEASE oI L0 FBMASEZPOICEARMEATELLILGE
ZERIC. FEHEKINMETAY L&

_3_



J LS - 5a—nNIL - F—)ILRE—X

OB &ERIE
<#%= - REITTIIHE>
#RL - REIT 88 (RiBEEC)
BAH% ERALHKIMIEEL (TOPIX)
SEEEMRTC MSCI KOKUSAI « VFw I 2
FrEERT MSCIZTNR—I VT - X—=vy bk - AVUTFWIR
HFRREIT S & PSCEEEREIT 158

EEHOMRAAMIL BERER T 7V FICE T 5 HAEEOFHERAICEDLETLET,

- BA%R

FEZFLDICHEAREOETEAERARDSFEY . BERD RV RBRANEE -2 &
BEMNL8AIZTERL. TORLEFAICHBLEL, PEIHRBEDELIZLLILDESR
MREBLIZZ LD BBENKFLICH LARERTHER L., 2EXXBOUERFITE-C
LB EEERICERTIRBELHY F LA BAKRIILBERBBICEVWTETNAY &4 Y
FlLT=

- EEEHI

PEREFEORRMEBEABE IO REMR T EERERNTE LB EEE
=, HERBEOETETEARSATFY . RERD R VEBESNRE -2 EMNB. 9
AETEGRICHS LFE LIz, TDRIT, ECB (BINFRERTT) [CL DEMERMBIYFASTE -
ECERENMGERLELEDN, REERXFBERBBAICEVWTETAY EGYFEL.

- FTEEHR

PERFOEITEFEARDNBE 2 O FBMEBZROICERMEENTELLIER
ENG . BAFTHRICHBLELEL. ZORE. PEBMICLIBEXER~ADHFITE S
=&, FSFECBREBMNEBMEMBENZEZ IR LR ENS EF LFE LA, HEEK
XFHERBBICEVTETAY ERYELT,

- tH5RREIT

HABZBFOLETEFERARNEEY . BERD ) RV EHEBHNERE - EEENL, 9
BLEAIZAITTEHRICHIBLE L=, TDEIX. ECBIZL D EBMEMBENHEFEFAGE -T2 &
HEMSERLFLEN, HRARETIIHERBBICEWTETAY EHYELT.



J LS - 5a—nNIL - F—)ILRE—X

<@ FEYEHEHE>

fE251E7 B (RHBEET)

NA - A—=)URE BofA « XUJLUVF - USINA + A—)UR - AVANUVAVR - A VUFTWIR
FEEES JPENAY - IR=IVT =T w k- RYR - A UFvIR - JO-NI

EEHOMRAAMIE BERER T 7 v FICE T 5 HABEOFHERAICEDLETLET,

N =)L F{&

PEOSERHERSE S >N T, HERFIIHT 2FERBLAEEY . BEROY XY E
WMEBNBES-ZERENS I0A LAITHITTERICHIBLEL-, TDEILX. K5 FXECB
BENEMEMBNEZTRTE LECELENSERTZRENHY ELEMN. N1 -4 —IL KE
(FLHERBPRICEWVTETNAY LR Y FE LT,

- FTEEES
FEZFLICHERFOETEREARNESE o2 &0 FBEE G EEREENATEL
-l EEERIC. ORFETHRICHBLEL-, TDRIL, ECBIZ K %:EMERMEIIHARF
NEFE- I ENL LR LF LA FEEESREEERABICEVTETAY LGV E
L=,

<BEEA HESTIE>

5785 M (RIEERT)

B#E NOMURA-BPI #8&

KEES N—OUAZ - KEEA VT IR
BB N=0UAR - REMNEEA > Ty T2
FNES N=JUAR - A—ANSUTHEA YTV IR

FHEBOMEYMIT BERR T 7 U FICE T2 EABEOFEBRICEDETLET,

- BARS
BERAEBEZEXRREBAL TS P BRICKIENEMBNAFLIE T IR E
Ao tFL, BREHFEHESRBBEICEONVTEENY EBYELT,

- KEHESH

5 AKX FEEENMERERNATIEFE L2 LB -2 & 2T TFRBHM20154 9 AIZH F|
LIFIZH EDOBRBNERE - EREMNL, 6 BLAETHMRAICHBLEL-, TDEIXL,
FEERLICHAREORITERERARNEE 2 I LA EN L LR L KEESHITH/ERT
BIZBWLWTEENAY ERYFELT,




J LS - 5a—nNIL - F—)ILRE—X

- BRME 3

SAQI—O0BA I LENHSEFEULICIEL-C EFZITTECBAR T FEMD2016
FORFHFITICQE (EMEREMN) ZH/NTHL0BAMEE--ILGEMNL, 6AL
BFETCHRICHBLELZ, TORIE. BREROTEEZZTTA O ILIMIHFHIIADEDR
AEE--Z LD, RS FECBRENEMEMBENERELI-CEGENLERL., BUNE
HIIHERPBICEWTHELEAY LY FELT,

- EhESE
FmfiE 2D CERERATE L LG EZERIC.EMNBFORRMILBEAEE -
= Enn, EMEFEHERARICEVTELAY LY FE L,

<&HBHH>

* BB L— MIMBEERETEREMNE
* HRAME RERE T 7 2 FIZE TS MABEDFHERRICELETVET,

kR
FRBIZ & AERFI L (FRBRBANEE - &L EMND ., X FILIETSERBRBICS LN THEL
NY (AxR) EHYFELT,

= 1—0
KS XECB#MEHMNEBMERMBEMETE L. ECBIZL 2 EMERENHENAETE -2 hE
NS, I—OFXYSERBBIZEWTETAY (AE) EhYE L,

=KL
sl 4 EARMEDOTES., PFERFORERS. FRBICK 27| LIFRREFHZEH
FERHRGEZERIC. FRIVEHERARBICEVTETNY (AS) &HYEL,

(EEBREOAIZDOVWTERBLTEY FT.)



J LS - 5a—nNIL - F—)ILRE—X

OZT7Y FDR— T+ )F
- RRERASAALE
BERAFREFOSHORELRG, BFMMZE C THA100%BE THB S EF L1

- BEREERES REXNRI72F) OREL
LERBRICE T AREMNRI7 VFORELEHY FEATLE,

- EEREERAHF~OBRELEDOKER
REEFAFADREICH- > T ERMEDMEERLEICH L THRZEE~NDKRELL
EHNHE (F10%EE) ITGDHE5. RELREZHBSEFL X,



J LS - Ha—nN)L - F—ILRE—X

OEI7UFDRUFI—V LDER
L7720 RE. BRQBEBELGDIRVFI—VZERTTEYFEA,
A b TST BEMBESERBOBEEORMLETT,

SERBDBEEEN-31% LGS =DITH LT, BEMBOBERFT—83%ELYELT,
KEEMEOWEELIAES (Bida) £BRALELLOLLTEHLTHY FT,

<EFLERER>

(7S RERA)

FEEKKICEWT, [V A —TFN\T4—UFEEK] < F—TJ77 2 F] NEEV S ADH
BEHOEEEFE LR -2 &

(YA FRER)
HEEBEHXICEVT, [BRNIT—CUJBHEIY—T7 2 K] BNEEIVSAOHBEHD
BEEREZ TR 2 &

BAMBR & SERBOME (HIFIHEE)

(%)

10.0
B == = = mmmmm e m e e oo
0.0 | : -:

B ._ 777777777777777777777777777
T e e
-15.0

501 #5514 55208
2015/7/21 2015/9/24 2015/11/20

| m=efm  Oszes |

() BEMBOBEERIIFEEAATY,
GE) 2ERUE. RRMEERE, BRREIAE L LTSN BBICABRE LER (AR—X) hoERLELOTY,



J LS - Ha—nN)L - F—ILRE—X

OREEE

IRIESEEE L, BEFREDOFF - BELF NG L TBERFH o BAEMEBKELBIZE L TREL
ELELR. BREDERIZOVTIE. BICHIRERTY. TABDER—DERETVET,

ORBEREDAR
(WAL : M, 1A %720 - BlaAL)
55044 513 #5284
H H 20154E 5 H21 A~ [20154: 7 H22 A~ | 20154E 9 H 25 ~
20157 H21H | 2015%E 9 4240 | 2015511200
Bt R 40 40 40
(CSp- ST =) 0.341% 0.370% 0. 355%
LI DILEE 33 26 40
LI DI LIS 6 13 —
Sy B T 1,993 1,981 1,996

() RPFEEMTEELLRIZ Y B it e (BAZL) OWIRIEEMAE (SBELEDAR) (ST DHRTHY, 77> FORGRREITRRD £,
(1) HHOWEE, LY ORAELSMINEE A TEHE T TRIEL TV 22BN SN E L —R L RWEaRHY £,

OSSR DERAH

SlEHE. EMMICEFHBLEZD 7V FERDICYV RV DPHEEB L TIRES H LT,
Z<NERENEEERNEZHERLCFERL. ERBROERZBELTEVYET,

5IEHMECEEBYET LS. FALIBRALEBELEITET,



J LS - Ha—nN)L - F—ILRE—X

O1 /A% Y DHERBAMR (20154 5 B218 ~2015411 §208)
50~ 521
g TH I
' i > m | ¥ tor e =
M %
(a) 18 it F2 i 89 0.787 | (a) 153 = R 911 0> -0 FE Ve X (= 36 =
( & B = # ) (52) (0.462) |77 v FOEAE ZHICHE I HE, ZHAE~ORR, BEERSOER.
LA O B 1
(R % &= ) (34) (0.299) | MABOWE @RI, EHBEEERMEHOEM, NENTO7 7 FOFH
BLOHEETHE%
(= ¥ &= ) (3) (0.027) | 77~ ROMEDRE - FH, B0 b OER O ETE
b) & B & 5 T %% B 2 0.022 | (o) BB ZREFHEr=(RR M 058 B ZEFH0R =+ 1RSI ¥4 46 He 1 5
KIEEFFETARNE, AMFEASOEE OB, TR NS ) THE
( &% £ ) (2 (0.018)
CHr ¥k T 8 M GE %) (0 (0. 000)
(¥ & 17 5 GE %) (0 (0. 003)
(e - 7> a ) (0 (0. 001)
(c) & i FE Z Ht 5] i 0 0.004 | (o) AffiaEZIRE 8= (ERIR O ik 55 B+ TERUNE O -4 45 He 1 5
SO ARSI BUR, AR OE DR AT 2 BT 2 Bl4:
(B £ ) (0 (0. 003)
(B T % M GE %) (0 (0. 000)
(& & 3 5t iF %) (0 (0. 002)
@ == o M #H H 2 0.019 | () ZDfE H="1ERk SR 0 Z O B - 1E Rk IR 00 55 2% He 1 5
(B % & A ) (2 0.017) | RBBMIL., WHCI T 5 REHRITHITH D AL EORERVELO
“é-gﬁm%kﬂwfﬁééﬁ
( & & & H ) (0 (0.002) |E&EAMT, BREANZICZI D) 77 FOERITRS B
(. = o f ) (0) (0.001) | fFEHBEOMIEITHES 52 OMOER
& 7t 93 0.832
VERIYI ] o0 SR B HEMIAR X, 11, 316F9 T3,

KERHIH OB (HEBEO»D D b OIXMEEBEZET) (X, B - IS LV ZRENSICEBN S 2720, FFERCLvHEHLE
FER T,

R ESFITHE Z LRI EALTH Y 7,

*SEEERETHE, AEABEIBB LOZOMEBEHIZ, 2077 RBPHAANTWE~YF =T 7 RRIhA-7-28DH b, J7 7
RZxHET 2 b DEERET,

RELERIT T AN oz OEAeH (MARWHOmEEZET) 2 ERIH O A REMA TR L T1002 R L2 b DT, HAZ LI
AN BALARTHIIUBE AL TH Y 97,



J LS - Ha—nN)L - F—ILRE—X

OFRER U IDIKR (20154 5 B 218 ~20154£11 5 208)

. BRAERINTEORE. BOKR
508~ 521
& i B E iRt 9
| % & & 5] % & B

Fn0 TH Fn0 +H

JINT xRN e —T e =T R — — 327, 308 516, 800

) AT =TTy yay ) RKEERA—T v F—=T 7R — — 158, 805 326, 800

) LT AREFRA—T v ~PF—T 7K — — 243, 857 326, 800

AT SEINE SR T 7 R ~F—T7 7 K — — 132,511 326, 800

AT =TT 4 —FER v —T7 7R 61,877 140, 000 116, 886 297, 800

PR ELFR Y GRS v~V —T7 7 F — — 203, 533 446, 800

BAHESME~ P —7 7 R — — 255, 353 526, 800

JLT -CBRE Zu— L) —F ~¥—T7> R — — 286, 116 326, 800

A~ — TR~ Y —7 7 K — — 229, 368 485, 800

J LT —A YA NRESR Y —7 7K — — 214,971 326, 800

* AR IZE) 0 $#5C,

O#%AFTELLE (20154 5 B 218 ~2015411 B 208)
| HERREOTYENAHEREHT S0E

A 5031~ 55231

H H )57 VYR F=T ) 63787 (- FRER[SHOREIFARE ) AR | BrATEAERR

F=77/F =77/ =778 | —T 7R

(a) BYERIIT ORE E 4% 178,927, 796 1 |1, 322, 422 FH 69, 990 M (23, 221, 651 T
(b) 4 VBRI T o> XA ARE B A%E 74, 256, 0251 |7, 137, 543 |1, 055, 292FH (20, 379, 9121
(c) BEEWLE (a)  (b) 2.40 0.18 0. 06 1.13

* (D)I1345 A REBUE OABAMKX RIS A O T2,




J LS - Ha—nN)L - F—ILRE—X

OFERMFZEANEDEEIIRRE (201548 5 H21 8 ~20154E11 H208)

. FIZRRA & OIEIRR

<JLS-5Aa—nN)--F—ILZAE—X>

BRUEBIICIVERA,
SILS xRy - F—To I¥—T7 K>
504 ~ 521
X I\ Lo A %‘ﬁ - —
* 7| RHES SoammEA] b TS Sommmgs] D
L OB B A EORBIRIRD C
=P =P % [=EpaaE| =P %
FE 89, 681 21,718 24.2 89, 246 16, 031 18.0
[ EHmaEE 4.5% |
MOPHRAEE L1E, ~F—7 72 FOBRTFOROAFITHT Y%7 7 v RO~ —7 7 o Rt O oIS,
</ LZ5-=TZvoav i XEEHF—T> vxF—T7 2 F>
504 ~ 5 521
X VAN =S vy ==& iriy
g o VWES SoammE ] B ENEE SomEmEs] D
L OB B A EOEBIRIRD C
EWi=! Epi=! % AR Epi=! %
2R E I | 107 24 22.4 3,178 712 22.4
[ Pomasa 23.5% |
</ LSBABEHEF—TY IF—T72 K>
50 ~ 52
X VAN =S Ek’e ==y8 iriy
* 7| RUER Craamea] b EHES SoaEmes] D
L OEG RN B A L OEGIRID C
EWi=! EWi=! % AR Epi! %
IR 184, 726 16, 501 8.9 144, 287 13,328 9.2
BRI | 11, 740 11, 740 100. 0 16, 641 16, 641 100. 0

[FHEARE 1 5% ]




<BHEWNEZHI7VK TH¥—2070 K>

J LS - Ha—nN)L - F—ILRE—X

5501 ~ 555234
I\ Lo A %‘ﬁ - -
* 7| BMEE Soammma] B EEE S aEmEs] D
L OEBIRRLB A EORBIRRD C
=P =P % [=EpaaE| =P %
2R EY IS 356 — — 2,202 855 38.8
[ EHmaE4 9.5% |
</ LS—TFNT4—UHBEKG IY—TJ72 K>
5501 ~ 555244
VAN =S vy ==& iriy
g o SWES SammE ] B EHEE SomEmEs] D
L OEBIRRLB A EOEBIRRD C
EWi=! EWi=! % AR Epi! %
2R E I | 1,393 857 61.5 464 320 69. 0
[(EaE4a 41 0% |
<EBATKEFFIE Y S EBRIE < V—T7 2 K>
F50H ~ 52
I\ Lo A % s - -
~ 7| EMES SoammEA] B TS SomEmms] D
& OIS IRHLB A L OEGIRID C
=P =P % [=EpaaE| =P %
2R E LS | 255 178 69. 8 2, 255 458 20. 3
[ romass 17.5% |
<HHBENABSAIT—T7 K>
5501 ~ 535244
I\ Lo A %‘ﬁ - -
* 7| BMEE Soammma] B EOEE S aEmEs] D
L OEBIRRLB A EOEBIRIRD C
=P =P % [EpaaE| =P %
2R E I | 5, 920 466 7.9 664 176 26.5
[ PomasEa 16.1% |




J LS - Ha—nN)L - F—ILRE—X
</JLS5-CBRE FA—/n\)LY)—F IY—TF72F>

504 ~ 521
I\ Lo A % s
* 7| RHES SoammEa] B TS SemmmEs] D
L OB B A EORBIRRD C
=P =P % [=EpaaE| =P %
BEE SR 953 22 2.3 1,377 38 2.8
2R EILT | 308 54 17.5 648 120 18.5
[ Porasa 71.7% |
<HBFNIT—TUJBHEIY—T7UF>
50~ F 52
VAN =S K ==y = Yooy
* 7| RHER Summea] B EMES ComemEs] D
& OIS IRILB A L OEGIRID C
EWi=! EWi=! % AR Epi! %
2y R E L | 23, 621 2,578 10.9 18,571 543 2.9
LEmRaEE 14, 9% |
</ LS5—A4 A CRINESR < —T72 K>
504 ~ 521
I\ L A % s
* 7| BMEE Soammma] B EEE S aEmEA] D
L OB B A EORBIRIRD C
=P =P % [=EpaaE| =P %
AR E I 130, 731 4,577 3.5 123,178 722 0.6
[ EHmas4 3.9% |
. EEERTUNLBHT SHEEEAOTLLE
T H 503~ 5521
e EZEREFHEHREE (A) 7, 3291
5 BRERBRA~OIZIEE (B) 348FH
B) &) 4. 7%

*REZFLEFEEHRET, 2077 Y FREAANTO DY =T 7 V KRS80 b, 77 FITHET 260 TT,

FIERRA L1T, BEEFEROEEIENCET 2B INEE LHICHE SN OFIERBRATHY . B7 7 2 FIELFIFBREA L 35
MResmAatt, BHEFIUT I,




J LT - gAa—n)L - F—ILRE—X
OREEEDMEEDHE

B REFFEY HEBE v HF—T7 7 FIZBLWTITo=REIND S5 b, BEEZRVIEE
BEANCET ERRBICKYMEREORENDEL SINE-EEORSIICDOWTIX. FEAERET
BEEEIANTOREEZZALE L, IRHMBTD (FER274E 4 A25B ~FR274108268) I
%Y LI-ENEl, £EEE (BHEE) OWSIN3EHY ., YZEEIZDNTIIHZKEEREA
NoDRABEREEZZHELEL,

HE., SREE (BHEE) OEEIZDOWTIX, REINMBRFADLI., BEHFEDOLM. HE
DTN, T DM EREE (BHMEE) BEIORRBICET S EICOVWTHAEEZRFELEL:,

JLSHAREEA—TY =T 7 FICBVWTIT2E=WMEIND 56, REEARVEEE
ANCZET HZERBICKYBEREORAENVEL SNEEOIWEIIZDOWTIE. HEAFRERE
BEEANTOREEZZRFALFE L, XREMED (FR27%F5 B14B~F/R27F11H138) 1254
L L=EE|E, AlEESE (EE2HEE) OWMEIN14HY .. UEWMEIICDOWTIXHEZKEEREA
NoDRABEHREEZZHELEL,

. BMEEHE (SEZHEE) OWSIIZDOLTIK, EIOMBFESFDLE. #Bl. HE. BT
HiE. TOMUZAMITSE (EEXZHE) OARICHETIZLIZODVWTHEZRELEL:,

OfAAEBEDRM (2015411 A20 A TR7E)

| BRARRRR
. i 491K HE52H1R _
u] % ] % R

T T TH

JINT VxR e I =T =T 7R 2,361, 153 2,033, 845 3,261,474

JAhT—T Ty ray s kEEEF—Ty v =778 1, 741, 003 1,582, 198 3,281, 162

J LT AARESEA—T Y =T 7R 2,622, 651 2,378, 794 3,212, 323

WHZEMNESR T 7 R =P —T 7R 1, 385, 041 1,252,530 3,025, 863

) NG =TT 4 — EEERE v —T 7 K 1, 323, 790 1, 268, 780 3, 054, 209

PR K E AR E Y AERE ~—T 7 1,736,714 1, 533, 180 3, 245, 283

AR~ F—T 7 o R 1,841, 149 1, 585, 795 3,291, 795

J AT -CBRE Zm— L) —k <HF—T757 K 3, 152, 750 2, 866, 633 3, 323, 861

Wi —V S ER~ =T 7 K 1, 764, 182 1,534, 814 3, 299, 236

)BT —A YA NERINES: ~ =T 7 R 2,301, 478 2,086, 507 3, 131, 221

* DHC - FHAIAEO HALATZE) Y £ C,



J LS - Ha—nN)L - F—ILRE—X

OB EBEEMEDIER (2015411 20 B ]7E)

Fh2HIK

5 ; W B I F

TFH %
JARTG e VxR F =T v F—T R 3,261,474 10.0
I AT =TTy rayy KEERA—T L =T 7K 3,281, 162 10.1
LT ARG =T v P =T 7 3,212, 323 .8
WATSEINESR T 7 o R =77 K 3, 025, 863 9.3
) NG =TT 4 — UHEEE v —T 7 K 3, 054, 209 9.4
Pl K E AR A AHERE ~—T 7 3, 245, 283 9.9
FREIME -~ —T 7 o F 3,291, 795 10.1
JANT -CBRE Zo—_LJ—hk <=#—772 R 3, 323, 861 10.2
Wi —V S ER~ =T 7 K 3,299, 236 10.1
J BT —A %A NRINESR: =77 K 3,131, 221 9.6
a—)L s m— 5 FOI 502, 395 1.5
PG5 FEM pERAH 32, 628, 822 100. 0

Sk BEAD HAL ARG IEE) 0 #C,

X ) AT =TTy rayrkEEEA—TY vV —T 7 RIZRWT, H2RRICE T DM TS PE (13,085,448 T 1) D& (E7EH
PEMEA (14,575,260 M) (2kf4 % Lb3¥1389.8% CT¥,

KIFHZEMNESRE T 7 B =F—7 7 > FIZBW T, HE20RICE T BAMEHETHUEE (31,869,196 T 1) O FEM EEREE (32,366,930
T-M) Zxtd 5 R 1398.5% TT,

k) KT =T AT 4 —UHBER v —7 7 2 FIcBW T, Bh2BIRICE T 2MEE TR E (7,907,921 1) DR E(EFEM ERREE
(8,036,242F M) (k9 % Lb#1398.4% TJ

Sk BPAEREAIE] D HEERE <~V —7 7 > RICB W T, B62IRICH 1T DM THUSIE (18,634,406 T ) DEEE LM PERER (19,022,436
FH) 235 HE1398.0% TF,

kFRHEAME R~ — 7 7 > FIZBWW T, 520K 1 BT THUERE (23,403,392 1) OFEEFLMEREE (23,974,792F 1) 1Txf
T 5 HERITIT.6% TT,

% /AT -CBRE Zm— LY —|h = =772 FIZBWT, H2HRICEBIT 2@ CTHEPE (4,316,431 T M) OFEEFEM EREE
(4,637,655 M) (ZkF3 % E3IF93.1% T,

kT~ — VU SMESK~ P —T 7 v RIZBWT, FEH2HIRITB T DM THIEPE (24,383,453 1) DEE(SIEMPEREE (25,116,699T
1) 2% 9 % l$1397.1% T3,

k)BT —A YA MEINES: vV —T7 7 v Rz T, Fh2iiRIcH T 2/MEE THIEE (86,038,284 T-11) DI AEEM EREE
(91,327,550 F ) (Zxid 5 HFI294.2% TF,

KM TEPEIL, H52HIR ORI Z DA E O M BIEEETCE G OMEIC L 0 FEHRE L b 0T, 1K FL=122.96[1, 1 #F¥ KL
=92.42[, 13K F=187.85M, 1 AA X7 5 =121.18M, 1 AV =—Frra—F=1415[1, 1 /AT x—ra—3=14271, 1
Frw—rr7u—3=17.66M, 1 a3V F5=4327TM, 12— =131.76M, 1F==2,LF =487, 17+ Y F=0.4247TH, 1 X
0 F=30.99M, 1FW FAL=1587TH, 1 HAR—L FL=86.96M, 1 VU ¥=2832M, 1 —Y =344, 171U/ =261
M. 17 =0.009[9, 174>=0.10641, 1HEWE RKAL=3.761, 1% KL =88.42[4, 1=2—Y—7 > FKL=80.65/, 11K
NE—=18TH, 1 7ALErF oY =12.73H, 1 AF> a2y =738, 1L T7/A=33.05/, 1aarE7~Y=0.04H, 1 XK
N=36.63[1. 17> K=8.77M,



OEE. 8. TARUVEEMEEDI;

J LS - Ha—nN)L - F—ILRE—X

; B EEUES EEES EES
B 20154 7 A 21 H BIfE 20154 9 H 24 H BIfE 20154E11 A 20 A BIfE
A A A
A &BE 35, 754, 494, 247 32,081, 677, 407 32,628, 822, 849
R R =TT 201, 448, 656 168, 205, 028 222, 390, 651
JNT Dy F =Ty =T 7 N Gl 3, 725, 686, 455 2, 944, 642, 354 3,261, 474, 172
JhT=TFyray ) K@ERA—T Y =77 K G 3,471, 360, 495 3, 293, 326, 098 3, 281, 162, 652
J LT AR A =T =T 7 K GEHE) 3, 365, 459, 299 3,291, 671, 858 3, 212, 323, 952
BRENERT 7 F v —7 7 R GHEH) 3, 303, 598, 593 2, 967, 400, 932 3, 025, 863, 544
)BT =TT 4 —VEHREK <~ —7 7 v R GHEE) 3,377, 758, 473 2, 873, 844, 799 3, 054, 209, 375
BERORE LRI Y HERE < —7 7 v N GHIED) 3, 683, 540, 796 3, 343, 341, 875 3, 245, 283, 850
FRESME R~ Y — 7 7 v R GEME) 3, 761, 320, 231 3, 237, 637, 002 3, 291, 795, 071
J AT -BRE Zu—nLY—b <¥—=77 K GHE) 3,551, 151, 347 3, 186, 507, 731 3,323, 861, 443
ff o~ — v S~ Y — 7 7 v R GEl%E) 3, 676, 129, 385 3, 296, 930, 900 3, 299, 236, 578
)BT =AY A NENESR <=7 7 v FGHE) 3, 341, 040, 137 3,218, 168, 513 3,131,221, 135
ERION 290, 000, 000 260, 000, 000 280, 000, 000
ARIFILE 380 317 426
B) A& 283, 588, 898 239, 185, 256 282, 865, 530
ARADIL LS 5 B 4 121, 409, 309 118, 240, 455 115, 301, 868
AR 4 66, 118, 247 27,038, 977 88, 583, 746
ARALEFCHRIN 95, 863, 025 93,711, 958 78, 816, 868
T DO ARIAE: 198, 317 193, 866 163, 048
(C) #MEEMRIE(A—B) 35, 470, 905, 349 31,842,492, 151 32,345,957, 319
JLAR 30, 352, 327, 254 29, 560, 113, 752 28, 825, 467, 249
YRR 2 < 5,118, 578, 095 2, 282, 378, 399 3, 520, 490, 070
(D) ZIEHROK 30, 352, 327, 2540 29, 560, 113, 7520 28,825, 467,2490
1RAHYEEMEBE(C/D) 11, 686 10, 772 11,2218
(1) B50H1 B SEAKA31,606 1 7M., 5550~ 5552 FF B NE E T AKA148 T J7 . 5550~ 5552 — AR TEAKE2,929 1 T . BE52IR
A 7= 0 M pEARLL, 2211,
() BEEEFEEOEA ORI R 2 HERO A UL — M2 Z5t T 2 A ET 2% M. 3 e410,373,615[1, (1542 A14H~"1548
AR, JATF—TF Ty ruay s (kEESEF—TY v F—T 70 K)
() HEEFEMEOHH ORI b 2 HERO L LA Lt T 2 A ET 58 M, 8 4%635,311,6721, (15423 H 6 H~"15429
H7H., BHZENER7 7 R ~F—=T7 7 F)
(15) BBEFEMEDOER ORI DHERO BT a2 HrtT 24 ICE T 28, XA 4%025,299,883M, (/ AT —T T 1 — 8
BEE vV —7 7 F)
() BEEFCEOEH ORRIIR D D HERO A UL — 2 F5t T 2 A ET 2% M. 3L e%065,868,5701, (144:12H 9 H~"15%6
H 8 A, BRFKEAFRE D AERIE ~P—T 7 >~ K)
() BEETEMEOEH ORI AR D HERO LI UL —H A2 TR 2 A0 ET 28, 3HA4%654,303,2871, (BHEIMER~H—7 7
> R)
() BEEFEMEOEH ORI D DHERO R T —ME2 ZFET 5 A48T 2% M, 40 @%610,776,175/, (/ A7 -CBRE /= —
SNy —h Y =T 7 R)
(1) BBIEFEMEOEH ORI R DHEMR O I — % Zit T 2 A ET 28 M, S HA4%042,876,903M, (144124 9 H~"154E6
A8H. =~ —r Vs~ —T7 7 R)
(15) BBEEFEMEOEDERICIRD DHERO T L% Eit T D AT 28, HAE%77,154,657M, (C144E12H 9 BH~154E 6

H8H., /AT —A A MERIMMES

~YP—T7 7 R)




J LS - Ha—nN)L - F—ILRE—X

OEHEDIK;
#5044 513 55244
H H 201545 A21H ~ 201547 A22H ~ 201549 A25H ~
20154F 7 A21H 20154F 9 A24H 20154F11 4 20H
&} &} !
(A) ERHZEIRE 31,078 28,673 24, 406
ZHRE 31,078 24,079 24, 406
Z DI 5 — 4,594 -
B) HMFEHFTEELE 82, 861,410 A2,492, 443, 316 1,486, 650, 091
FEE A 368, 519, 003 58, 536, 396 1,514, 674, 945
Una=¢i:! A 285,657,593 A2,550,979, 712 A 28,024,854
C) {EFtHRENE A 96,061,342 A 93,905, 824 A 78,979,916
D) LHEHE(A+B+C) A 13,168, 854 A2,586, 320, 467 1,407, 694, 581

(B) Arfitdeiasss
(F) BmEfEEEES
(Al 24 540 2 45)
(58 Ejﬂﬁ*ﬁ M%)

@) E(D+E+F)

H) I#EHEE
REBBEEE (G+H)
BIMEREERE S

(Bl 24 5 4R 2 45)
U= CiEAYIEETE ic))
53 BEHEAR FE L 4
B A A

5,841, 685, 386
A 588,529, 128
(- 230,135,577)
(A 818, 664, 705)

5,239, 987, 404
A 121,409, 309

5,118,578, 095
A 588,529,128
(230,219, 057)
(A 818,748, 185)

5, 820, 958, 423
A 113,851, 200

5,551, 088, 784
A 564,149, 463
(234,250, 127)
(A 798,399, 590)

2,400, 618, 854
A 118, 240, 455

2,282,378, 399
A 564, 149, 463
(234,321, 487)
(A 798,470, 950)

5,621, 913, 009
A2, 775, 385, 147

2,774,084, 219
A 545,986, 862
(236,113, 696)
(A 782,100, 558)

3,635,791, 938
A 115,301, 868

3,520, 490, 070
A 545,986, 862
(236,180, 508)
(A 782,167, 370)

5,519, 409, 827
A1, 452,932, 895

*%ﬁi&ﬁbwﬂ@‘-l—’f(B)ﬁiﬂﬁ:ﬁﬁnﬁiﬁﬁ FAEMROFMIRZNC LD b DE2ELET,
[EREHEN 4 2 BB SR Y L D TR L TVET,

*AEEORBLO T (C) EETMBNF I

kAL OB F T (F) :JJDEE%%#EIEE& HHOIE, [FFEOBMERE OBE, BIREZ LI-MigE b oA % 2 Ll W8 2 VD ET,
(15) HEeAOFFEE (201545 A21 H~20154E1120H) 1ZLATF D@ Y T,
#5045 #5141 #5241
H R 201545 A21H ~ 2015457 A22H ~ 201549 A25H ~
20154 7 A21H 20154 9 A24H 20154F11 20 H

a. Bl SEINAS (R PERR%) 100, 682, 34611 78, 381, 408} 157,977, 5364
b, FRESAIEE S (R - Ml RS AliER) o oy 0
c. [ERERIEKICE D D I o 4 230, 219, 057H 234, 321, 487H 236, 180, 5084
d. FFERFICE D DB R L 4 5,841, 685, 3864 5,661, 772, 0564 5,476, 734, 1591
e. rBlxtgis (a+b+c+d) 6, 172, 586, 789 5,974, 474, 951 5,870, 892, 203
fo ERBIGE (1 TR %72Y) 2,033H 2,021H 2,036H
g rfidd: 121, 409, 309} 118, 240, 4551 115, 301, 8684
h. ﬁa‘ﬁa/f(l)zu#f'v)) 40M 40M 4014




J LS - 5a—nNIL - F—)ILRE—X

OREBEDHMOE
501 F51H 521
175 12472 0 5yl (BlisZ) 40 40 40

KOTBLH B 1% OIEEMMARDMER oA & R E 7213 LNl 2 548, eI @Entiide L2 £,

KOYECHT O FEEMAAEBTA Z Lm Y | SRR O EEMEDEBCAZ TR 256, fial3 @Bl oAz ka2 o2 d@skide, Th
LI BICALRE (Rl Rie) &0 9,

KO BLHT O EHEMBEMERCA & M E I TREIZGE ., SRS RECALRE Filaide) &2vET,

OBt
BRUFBHEEFIISVFEEA,




(fEEREERAFDERAAE)

J LS - Ha—nN)L - F—ILRE—X

BT e T a— e L A E — XA TN D EFHEEFEAER IOV TR, RELIRIZZEN A

ATOERMIZIS T 2 EANEZE#E L TR £7°,

FRE R B (R RERESS

Ny

VAN IRRVE AN R AV oAbl SV

P 21

SNT =TTy rny s RKEMEA-T v F—T 7R

34

J LT AREREA—T v =T 7R

51

FREINEHR T 7 K =F—T77 K

65

J BT =TT o —UHHERR v —7 7K

T|T|T| T

75

BAPKE LRI D ERE =77 K

BRI~ —T 7 o R

P111

P 125

B r~— TR~ —T 7 B

P 139

)BT = A A MRMESE =T 7R

P153

R YERHRICB VD THRAANTND 7 7 & RIZOWTHEANAEOHE#E A L TR0 9,



LS TeINYF=T
IY—TJ72V K

M o =
ERRSE
F1481 CREB201542 A278)
YRR EAR (201442 5288 ~20154E 2 B27H)

ZREDHGEIEAN

FRIEHOCEBERY . EHILELEFET,
YR EEEOERRREZE OV TIHEHLEITET,
SHEL—BOBBIAUTEBYET LS. BEVELLETET,

QLT 7Y FOAMEAKIEIRDEY TT,

EAMEOREZ BECEBNMERETSICLERERLELET,

BAICOVWTIE, RNATY T 7 IO—FER—RELETIV T4« TBAZTVET,

E R A | DOIrEORI~NDOEREICH > TE, LEMAS S WEBEEFHROTLN S, HRAOBIRMEEN—XICREOINGENE, RERE. REMXE
FEREMICHEL THRIREZREL, HEEITSLEEARLLET,

HMROBEALRE, FREE L TEHMNEHFT I LxERELET,

FLEERR|DHPEOKRKETERENRELETT,
FHBEHR | HKANOREBNQICEFRERTEE A,

BR7EIMIRIA

RERBHPREAAE 1-12-1

http://www. nomura-am. co. jp/




JLG- DR A—T IP—T7 UK

1 %A N — . .
N L 5 RS B R Km0 w o
’ e T OPR L XM T A b Rk b R | R i
e ¥ R | CREEMMmEL | % =%

M % % % % BV

108 (2011452 A28H) 8, 595 11.3 951. 27 5.8 99.0 — 83, 542
113 (201245 2 A27H) 7,643 A1l 1 835. 25 N12.2 98.3 — 66, 258
124 (20134 2 H27H) 8,921 16.7 953. 72 14.2 99.0 — 67, 343
1341 (20144 2 A27H) 12,014 34.7 1,217. 35 27.6 98.2 — 77,585
1431 (201542 2 A27H) 15,194 26.5 1,523. 85 25.2 98. 4 — 80, 371

KRR LRI TR — 58 0 TR,

OLHhDEEMEE & TR FOHT

F A A * " ~»1[H] e %li T O ; 13;( 7 e 7;~ ifﬂk A K i; % N j:;t

W% | G | % ) il -

# B\ M % % % %

20144E 2 H27H 12,014 — 1,217.35 — 98. 2 —

2 Ak 11, 961 A 0.4 1,211.66 A 0.5 98. 2 —

3HE 11, 800 A 1.8 1, 202. 89 A 1.2 97.3 -

4 AF 11, 432 A 4.8 1,162. 44 A 4.5 97.3 -

5 Ak 11, 832 A 1.5 1,201. 41 A 1.3 97.2 —

6 HAE 12, 485 3.9 1, 262. 56 3.7 97.8 -

7THE 12,795 6.5 1, 289. 42 5.9 98. 3 -

8 AXK 12, 754 6.2 1,277.97 5.0 98. 4 —

9 HEK 13, 350 11.1 1, 326.29 8.9 97.5 —

IEES 13, 374 11.3 1,333.64 9.6 97.2 —

11HR 14, 147 17.8 1,410. 34 15.9 97.8 —

128 % 14, 104 17.4 1,407. 51 15.6 98.0 —

201551 AR 14, 195 18.2 1, 415. 07 16.2 98.3 —
#

20154 2 H27H 15, 194 26.5 1,523.85 25. 2 98. 4 —

kg RITE LT,
R RASEM L RITE VTR — 78 0 TR,



LT TR F =Ty IYF—T 7K

OER#Ef
Ofith DEEMATF DR

* ELAEMHEE (L +26. 5% D LR
HAEEL. 212, 014F A S #AK 15, 1949123, 180MDIELEAY &4 Y FE L1,

(EAEAMERE DO HS]
) (20144 2 9288 ~2015% 2 B278)

201473 2014/5 2014/7 2014/9 2014/11 2015/1
| e e =

() RUFI—U &, TOPIX (RIMKMEIEH) TT. FRHATOENBREMBLERA-LBHILSICHELTEBYES,

OR%EMENTLEEER

OnEE (HE~'14F4 5 L4)

(T%&) PEREADETEEESNRE ST EO. V954 FTO—HOVTADRAEKY
KD BREHNEEITLHESOEBE2RE-C ETHEREM Y RINEE I &,

(ER) D954 TREZKLSO0T7ORENFILLDDOHDSZ L0, SADKEEREER
BHOBREIZL>TEREOELENENS 3 ALBOXEREFICHS SAHIZET
BRERDEMNAHEL-C L,

(F3%) BEOEMESMBEMICHN T I2HFNRE L2 L0, BAFEERFEEGE (TPP) B
EOEEMNEEY SInzZ &,

QniEm (14F4 A LA~108%4)

(LF) FECKREICEVWTRALGREBENRERINLI L0, EEBASETEERMIT
BUEA (GPIF) OERARE. R4 —6 A ORERREZEZ AN CEDEBENE
IZxg HEFRATE -2 &,

(LR) XEOEFEEARELEIELENLABAKRE(HZT FLEIZHRNA, £2EREN
HEFESIhSEERESRFEFDICEDN-C &,



LT TR F =Ty IYF—T 7K

(T%) BBEOCIVISATHEDHMBEN AV BENES SN LEOERFEEES (IMF)
[k AEHRBERELOTABELRE CHARSRADEXTEAREHERNEE -2 &,

@nEE (14FE10Ah4a~H#kK)

(LR) GBS EEEBERMITEGEAN (GPIF) ANEESECAAMXOLEFLREIES
EDIMEICMA T, BENENMESMBNEEENICHKRLIZZ L,

(F%) RBEEOTEEZTTCIRLY—HEORBHRECOS TR LEERENREREL
[Zxt L CARBBHBRMNEELIZZ &,

(EF) B ER1T (ECB) NEMERMBMNDBEAZRE LI LO. BALEND20145E10
—12REIRE~DEFLRENTFE -2 &,

ORERIE
LANHEBBEEUTOLSCBBLTEYET,

BERIZOVTIE., RRITECHEAL BIEKREHRICHH EHIBLTLET, 2014510—12
AHDEEGP (BNHRERE) REREQRRED., ATHLEE+2 2% L SMFHARYICTIR
[CERCFE L1z, 20155 1 — 3 AHALIRE ., RETAFIDREFSARIFL THI3BEEETEE 2
TLBERRAFEND LD, IRLF—(HRDETICLP2EEBENOHREICL Y, HEZF
DICHREBEEFRRICEFOTLKHEFRALTVFET HUPRHATLWV BHEHL BT THERLIED
TEY. ChER[ZEHLLEF S LERAFNZET, T, EXORELFAMEHRDETIZLY
IRLF—ERRIFIKECTELTE Y. CPl CAEEWMIEH) LRFEF2015FFRITAITT
AIFELLO%NREETHILT S ERAFEN. BRIFZVISEERICHEEEMEMEERELE SL5%F
BWEFELTLWET, 014FEDNREPHRRRIIFFIFRELL —0.8%., 2015FEIL+2.0% &
FELTLES,

KED20145F10—12A AN EECP (ERBERE) BREX., ATHLLEER12 6% & 2KHE
BRICIERLTWAS I EERLELZ, 1 BOERMET COIERZEEFIERFLILATA LL#926
FANBERRALGHBEEZRLTVET, SEIZILKOBENHES EFELTLEIT A, ISH
(K TSAIRTAY MER) BEESRREROCERBH G EREEAGVVLREN o121
BT, —HFHICEEDR—INHILT AL HY . FELPDBETHDIEZEATLET,
Ffz. 2ATHDA T L UFRB CREMREHFHEEER) BROBRIAETIE. =127
L DO¥IETIE 1 BOFONC CRERARTIZEESR) CTREINEFHAXEZDRARSINIZESRH
DHNBEZHET HMEbERY, A EFHRHBAICOVWTELERMTRREIHY FEATLE, =1
L. FRBIZHFEAMIIZIEZA VT LEIE2%ARITRRICLERETHEDRAZRLTEY., €O
FBEROMBBRICAITH-EZBEHFL TS EEZONET T, HtlE. 2005F L KEOREEN
BERRERZ LR >TIHKRT DI ERAATEY .. FRBIZ2015FEFILICHKRER TH SFFEFIEE
EEZDIEZE 0—0.25%h 50.25—0.50%IZ5| = LI(FHEFRLTULVET, 2014FDEHGDP
BREESFIEL+2. 4% EH Y FE LA, 2015F(E+3.0%EFELTULET,



LT TR F =Ty IYF—T 7K

OY¥I7YRFOR—bIZ4+ A
- BRBALE
HAEALLRET, HZALTCESREHFL, #IKIZ98. 4%& LFELT,

- P OELHE
FEFRLGTREDHTAN S, PER (BRHUREEE) YOPBR (MRfEMEEMGR) T LEOIRERETE
RREMEPDITREZITVEL

<HBEZEZSIZTLITLELEE RIBEEIE. LUTRL) L#EH>
DL (HAE3. 9% —HIK7. 3%, ERffifEritE. LLTRL)

BEECREHEOIREICMA HKEETORILICSREASEILLDDOHSZ ML
ETT7ANLER—ILTa VTR C14FE7 R, 8A. 128) ., BB T LEWLAIRAITDR
KRB EICEVTHRA Y Y FOHEROLRKCEBORERELZFEL-BREL (14F
3A. 6A) ZEWMFITFEL,

QEEZE (1.4%—4. 1%)

RELEZEACET TORRAZERRAOHRUZIML-BAEARKREHE (14F7H. 8
B 1551 ) B . E5REEOREAKRE VKB EFHBENTRALEBRESE (1455 8.
68) GEEXBWMTIFTEL=,

BRI (13.1%—15.9%)

ERNOZREREEMICLIZEEOERTEEETEOFRFH/INELEICLIEZEREDNRNR
AEN, RBEEETLERTHI EHEHLI-ELE C 145568, 88, 98, "15F 18,
28) V. AASEUH—BEFRICMZE. ENAIILELOFEGEDBERELZTM LY
—— (C14%F5R8, 8A~12RA) LEFEWMFfI+E LT,

<BEEESESISTIFL-ELERE LHBIR>
DIER - BIEZE (9.8%—4.8%)

BRFESHTHANTT FOEOHHE TS VIZKBEZNABTARLDOERZEILIZDEN
5EEZ-BAEESESE (14248, 7. 108~128) ., FHRLGEEISHKAILKEL
ERL. BIZEIENT-EEZZT-KDD] C14FE5H~8A. 12A) L EFFTAMLELT =,
QE#HLRE (3.3%—1.2%)

FILZEBEIIH LTIIEBEADFRALKLZERRIAFINS—AT. RTDEEIZHE
SHEIKRMEOBIRZEMNENTZUNCI C14FE4 A, 58. 7H. 8H. 11A. 128) ., &K
HMIZEEEM P TA VY —N\—RADTILZLGEDHFIHHLOD. BTOEEEDAE
BRG EFRET S ERMDOBNRRNEN-ERESRTIXE (14548, 5A. 7H. 8A.
108, 1MA) wEEFTHMLEL=,



I LT Oy A =T IF=TFIF

QIRITE (11.2%—9.2%)

HEEEE TEHIRTIN. RPSFIDETIZL DB NEBS LEATIEI4F0VF
WIOL—T C14E 4R, 5R) . ZHERIZ«4F ¥ LI L—F (C14FE48~7H. 10
B. 155 18) GEEFTHAMLEL=,

OHIF7FUVFDRUFI—VLEDER
* RUFI—IRLETIHLI%D TSR

Y—2 THDTOPIX (FREALHRIMEIEE) D +25.2% 300
. 1.3%ERIYFELTI,

(EHZRER] 200

(7S RER)

DRV FI—JIZHRTRELEERDEN 1=
TUIVRLSUER, O/, FA4RLEBE
DIELHY,

QERMICELAYDKREN 2 —ERE,
MEAMBERNFI—YIZHRTEDHIC E
RELTLW=C¢,

W E(fER ORvFv—o

10.0

(RAF+RERA) GB) RUFT—4 5, TOPIX (RAMMEEL) 7.
ORUFI—VICHRTREEEDEIN -1

YI—DETMNY,
QBEFMMIETNYDKEN B ERERVFI—VITHRTEDITRBEL TNV L,



ILT- TR F =Ty IP—TFUF
OS5 &DEMA &

HEE 4 AOHEERSI S LITLURE. ERRKIEREROZ LIVMRENMELTWET, LAL,
AREREEZFLLE LTI EHMEFFERECTSLTHY. SERIES. EROEEZEL
ERSOBEMEENPFTEEITY, MAT, EYOBRMOARETICK > TRET 55
BNEABRAEORRLGCREE, BRETLORTILFE,. REERICBVTERTELLE
HEBOTETHEY . SRIMAPRAFENS A N\D Y FEEORYAHANERFHFLITT
FHECERNRRICE>TLEREELG > TVWET,

BAERICBEZATET L. BXTEIMAREEZEZSSHEZELLEHAKREVICKE TSI
EFBZEREE LTIHORALETTEALS REMERLO-OICKELEABRROEEZ
RRIHDEXIBRNTEE Lz, COESBREZZBOEENE o NTELY | REMEDE
FHELEA. BICFMRATSEEADELIFICLBENEIELEEZATVET,

LRDOFSBREEZHFA. ERNEXOEECHAROREZR(T. 18R TG T & S8R
DEBIZMA . ERABEROELICE YMREMEAKRECT TSI ENRAFTNLHMICLITE
L. REZTG-TBYVET,

SHRELEIEMECEMHYEI &S5, FAHLIBBELRLETFET,



VN EDE TV Sl A & el A

O1FO%-YDERMRM (201448 2 B28B ~2015% 2 A27H)
& 1
g I
" : & B & % R R o # =
M %
() % ® % & F K B 25 0.105 | (2 FERETETHR =M ORMETET LR - MO FIIZIHN L
YRR TARNL, AIREESOREORE, BEMA MK > Ak
(B £ ) 25 | (0.195)
& 7t 25 0.195

WP O LR YEMAEIT, 12, 852/ T,

* A GHITHE Z L ICHARBIIIME LA L TH Y £,
RALRT L H NG oEnENOE A& (MARTOmEZ &Te) 2 Hth O FEIEEMATCER L T10023k Lz b0, HE I &I/

FSALARTIIMELAL TH Y £,

]

OFRERUEE|IDIKR (20144 2 H288 ~20154 2 H278)

| st

= f+ 7t =+
3 i & 5l I8 3 ey HH
THE T T T
=) 86, 200 86, 628, 932 98, 680 100, 702, 122
™ (A 1, 368) ( —)
* BRI T LIGA,
* BN RN IO 0 #5 T,
* () PIIRER D EL, PHROMEITRE, AOFEIC L 28y T, EBOMTITEEEN TR T8 A,
OATELLE (20144 2 28R ~2015¢4 2 H278)
| HEESEOTSAARSREREI T S
TH H e bt
(a) Wi oA TEE 187, 331, 055TH
(b) M O IR AR K RF R %E 75, 894, 5241
(c) seEEE (@) / (b) 2. 46

* (0) 1345 H RBUE DR ARK IR D T,




JLG- DR A—T IP—T7 UK

(2014 2 A28 ~2015% 2 A27AH)

OFIEEHEA & DHE KR
. FIZRIFEA & DEEKR

I o | BUES Soammea] B S SomEmgs] D
L OEHIRILB A L OBEIRED C
B H Ep] % = H B H %
R 86, 628 25, 998 30.0 100, 702 30, 479 30.3
. HEBEATHALMERNT BRI ERE L R TRE Sh RS
i $H = £ HH
Ep]
= 466
. HEERERHBEIHT AHEEEAADT L E
TH H El il
FEE R TECEHREE (M) 151, 859+
) BLRERBA~DOIIAEE (B) 43,979FM
(B) / (A) 29. 0%

FIEBMRA & 1T, BREFEROBREENCHET D BEHEF NEHIRCRE SN DOREBBATHY . 47 7> NICROFIFBRA & 38R
o Favey ARG I




O#AEED M

JLG- DR A—T IP—T7 UK

(201548 2 A27B &)

. ERAEs

E R E 1 FS W R E 1 FS
# il » T " # ikl » — T -
B %[ Bk %k | RF B %[ Bk %k | RF I
Tk Tk T Tk Tk T

B®E (3.2%) TLES (1.8%)
TR IR 1,533 509 434,177 TUVFR R 412 307.7| 1,410,496
RHERE 56.6 48 620, 880 AR - TRESE (3.6%)
7 FE S 3% — 185 348,540 TOTO - 734 1,221,376
KR AT AT ¥ 529 294. 2 692, 105 H ARG — 439 1,023,309
X\ Th - 303 452,682 ERSEIZRES 326 177.5| 601,725
i 137 — — £438 (0.8%)
BHS (2.6%) T E A 2,989 - -
WAk — L7 o7 116 52| 742 040 VA TT A— K—ATF4UTR 342.4 207.5 619,906
THE T N—TR—=VT 4 VTR - 183.5| 678,307 FxERE (1.29%)
e B 991 1 629,913 BRI e ] 2, 260 1,470 399, 840

ERA RS - p 525, 00
GRS (0.9%) FERE BRI 278 525, 003
s - 691| 686,232 vAacd 201 - a

FEARER TS 740 - -
1k (7.3%) fEAe Lk

ERESE (—%)
kA - 1,169| 653,471 -

LIXILZA—F 208.5 - -
B — — 1,401 839, 199

HAgE R 448.3 — -
T U F—H— - 332 694,876

W (5.4%)
ERNETS 629 - - o i

TAXTLP=T Vs - 113.7| 148,605
HA 'L 576 381 591, 312 .

F— R — 275 210 482,370
AARSA V MR—AT 4 T A 218 — — B

AN e 250 - -

i~ b - 379 816,366 )

B A A H B T2 1,888 — -
DIC 2,371 2,448 842,112 . B 21| sis, 63
HETANDTR—LT 4T A - 180.6| 744,523 T B 17| 365,670
a—t— - 100.5| 613,050 g 1045 -~ -~
FE—F ANERAR—LT 4 VT A 171.7 - - TPR _ e6s.4| 204,379
ERm (3.8%) AAHS T 613 668| 1,112,888
TR T3 92.5 - - . 150. 2 _ _
o RS 240 289 1,015,835 SHETYE 1,569 1,709| 1,132,554
e R 63.8 - - BEMESE (15.9%)
Z R - 79.9 639,999 TP T 168 _ _
RFHEER 109. 2 84 624, 120 I FRT — 205 370, 230
KGHR—NT 4 TR - 192 688,224 A SZBERT 1,227 1,686| 1,379, 148
il - BRES (—%) vl 2, 388 2,298| 1,136,131
I XR—ITF 4 TR 1,190.3 - - =3RS 615 - -

30




VN EDE TV Sl A & el A

& - e R ] 39 EN & - e R B 39 EN
E i P » - - E il P » - N
B B B % | B M0 A B B B % | BF M0 A
Tk Tk TH Tk Tk TH
HWET v 976 641| 465, 366 FREHR (4.5%)
IVCHY Iy R 2,150 - - FILE - 277|914, 100
VN =4 155.5 - — =ar 265.5 — —
P—xReaT7h a—RKr—av - 1,012| 546,480 AU R 163 1311} 568,318
] - 1,535| 1,106,581 HOYA 157 210.3| 1,015,223
tfa—T T 166 — _ WAL YT v 86 80.4| 576,468
- 708.5( 1,059, 207 VTR NT 4 TR - 557.3| 505,471
258 277|461, 482 T OB (0.9%)
_ 175.6] 599,586 NUHALF BAR—VT 4 T A 316. 2 276.9| 601, 149
129.8 147] 1,237, 740 T I A - 47 147,110
e . 4t
143.9 - - BR - HRE (1.0%)
38,9 _ _ I 200. 5 200.5| 800,997
e
FISRA - 224.4| 481,338 ER (41%)
ki - 5
T EE 439.5 _ -~ FRBRIE 1,204 715, 176
- EEN/ &< 133 33 5
S BT 177.5 203.5| 889,295 H AR REGN 331,155
e P B AR % $aE — 88. 1 600, 489
7oA E SRS - 129| 898,326 ol
. HOMR A SRl — 56.4| 1,254,900
AR h =2 A — 63.7 424, 242 =
. ) [iTpN - 739| 374,673
FrtER ¥ — 302.8 267, 069
BEE (—%)
F U ERT - 44.5 656, 152
- AAE 1,585 - -
A B NG 204. 4 - —
ZEE (1.1%)
Ya— 576 506| 601,381 N
. H A 22 — 232.4 855, 232
ik FARERR (13.3%) . )
) ANAKR—LTF 4 7 A 3,482 - -
Frv— 158.5 - - e e
_ 18R - BIEE (4.8%)
ZSFIEMY — 2,742 573,078 . . )
[ THAR—LT 4T A - 281| 592,910
JIIRs B T3 - 549| 311,283 . .
F—tv - 131.8| 585,851
WS HEhE — 519 901, 503 _ X
Y- 2,470. 5 1,590| 764,790
NERAZE L 416 393| 3,168, 75
NEPA=EUES 3| 3,168,759 968.5 N N
R By 365 416 757,952 KDD I 183.7 94.7| 785,063
- . _ .
HUIF ¥ 570| 739, 860 JeimlE 643 _ -~
NOK 269 - - SCSK 255.5 - -
S _ _
KIF A Z LT3 211 a3 229.5 — —
e 327.5 - - AV 159 142.5| 1,049,797
TA K 128.6 236.6| 1,042,223 HEE (3.8%)
AR E BT 430 248|979, 476 ST ANNRGT T R—VT 4 A - 105.3| 272,411
HEETE 18 198) 804,078 HY R v B—F s aF - 127.3| 399,952
T B 414.5 264.5| 786,094 e - 987| 725,445
Ak 280 - — =3 - 667.3| 1,109, 386
H Ak % 243 196 451,976 SR 786 — —
v~ 105 - - IRI S N—T AR - 101.9| 487,591




I LT DR =T =T 7R

] I ] I

i 1 - P - i i " — T -

B B B % | B M0 A B B B B | BT
Tk Tk T Tk Tk T
INEE (2.7%) FEEREY — R 98.5 - —
VNIV 4 T A 49.7 — - ENPE 418 534.4| 906, 609
aF ATy K7 —=X 169. 6 _ _ TEEE (1.4%)
LEied - 34| 394,060 724 215 - -
S N )) 466 331| 1,087,831
1= - 350 391,300
H—EXE (3.7%)
AIT =T 1.2 - - i . )

) . X FUTIR=INT 4 TR 254 — —
(A 1989 B - V4 - 178.2| 172,854
TALT7—w =X - 37.4| 174,097 % 141 B B
ZhYKR—AF 4T A 124.7 150.7| 1,193,544 B D Y AT (v 7 % 891 _ _
SRATE (9.2%) <HAV - 132 244,464
BT — 3,430 788, 900 FVZENVT R 91.4 28.6 921,778
ZEUF ] 74 vy Z—F 5, 188 4,849| 3,771,067 UyYy—hrFZ7R b - 157 453, 416
DS Sy 2,026 _ _ Y= hR—T 4 TR - 171 640,395
SHELT AT AT AT 590. 6 197.2| 2,366,423 TATF - TA A - 121.4] 488,028
SBNTLFUIANTN—T - 580 371,780 =F A7 438.2 _ _

e # . ey 5
BANET 4 F v ST 7,720 _ -~ o ot LS & 68, 745 54,898 | 79, 093, 965
8 A < R > 98 105| <98. 4% >
RIRZE (1.9%) — -
. A kBRI OFEREIT, WE, BROKRE R TOSBEITESH TN
Vme T 4 F YR MRV 4 VT R 989.5 368.3| 667,359 £
— AR 251 451| 815,633 kRO () IR lwifmtmﬁﬁﬁf’%ﬁé:x’ﬁa%%ﬁ@ﬂ:%
ZOMLRE (1.1%) &ﬁﬁgﬁﬁ@<‘ >|}\J X, Pl PR ERRTZ (S
. R * FHIAE O AL AT E 0 #C,
il 249 - —| s —FEMAaAnR L,
OREBEETUEDEM (20154 2 A21 A B
5 H _ Aé 1 BN A
it iff #H e =
TH %
R 79, 093, 965 97.3
a—)b - m—F T O 2,226, 128 2.7
PGS e PR AR 81, 320, 093 100. 0

X SO K ST RS E e

— 32




JLG- DR A—T IP—T7 UK

O%kE. 8. TARUVEEMBOKR wvg287888 OEEDOIR (201448 2 §28A ~20154 2 A27H)
H H ER.ES H H El 1
M M
W #E 81,320,093, 988 (N EHZURE 1,442, 651,992
T m—E 1,029,310, 158 ALY 4 1,439, 746, 435
R GEATAE) 79, 093, 965, 100 = R B 998, 659
AN 1, 113, 930, 967 DN 4: 1,906, 898
AL & 82, 885, 800 ®) HiBEEEERS 16,942, 878, 548
ERIENINSN 1,963 s

® fiE 949, 004, 627 P 21, 296, 538, 061
KLl 748, 680, 363 FEE R A\ 4,353,659, 513
AR 4 200, 324 264 ©) 48RS (A+B) 18, 385, 530, 540
© #MEELEA-B) 80, 371, 089, 361 (O) FIARLiALE S 13,008, 817, 953
e 52, 898, 135, 636 (B) EmEREBEES 1,031, 453, 714
U R 2 27,472, 953, 725 (F) B@y=Ens A 4,952, 848, 482
0) BIIEROK 52,898, 135, 6361 @ FH(C+D+E+F) 27,472, 953, 725
150 %7- Y HEMEE (C D) 15, 194/ REEHIERS (G) 27,472,953, 725

() WIE JoA%Ee4, 5775 Jo 1Y, IR BANER E ST AKAS, 950 &5 1 1 | K IEORUL O T B) BEEEHFFT EEM IR O X I X 5

W BB TEANEELS, 6297 T . FHE OIBCM 72 b S EEAE bOEEHET,

15, 194H,

(E) H~P—77 v FERENGR LT HREEEO YR CA
C DT VxR =T 32, 6831 7 H
LT VxS s =T @ SMAT) 22655 M
c )T e Ta—N)L e F— )L AH— K 2,727TH Ji M
c ) AT VxR =T VT (BRI EFER) 6,854 M
c AT xRy =T (E U AR INT) 3, 45T H T
- BREWNKRAT 7 7 4 74— 7 v (e EAmT)  4,881H M
cHNDCHAMKKT 774777 K 2,067 J5

oMbt

FAELRORB O P T (B) BIEFEERES & b2 DO, FREDBIHK
TEORE, BMEE % LA O A Z 22 L3\ Iz 2850 200
£

*AHIE ORI O T (F) BRHERBE L H D501, TR OB, T
A BFRRAT AR % 72 L3I WY 2 DD ET,

BUBHEEISVERE A



J L3 -75v o0y IKREESFF—T
NY=TJ72R
BB

F1481 CREH201548 A13H)
YRR EARE (201448 B148~20154 8 A13H)

ZREDHGEIEAN

FRIEHOCEBERY . EHILELEFET,
YR EEEOERRREZE OV TIHEHLEITET,
SHEL—BOBBIAUTEBYET LS. BEVELLETET,

QLT 7Y FOAMEAKIEIRDEY TT,

KEER #HESLVT7EY b - NYTEHFED3 DO Z—DFAFICNTVARKES LER— T4 A G2 2R AL

8 5 b RE LENEORRELEEMEONEEBIZIGERETSCLERARL LEY, AL, ZOREINAE, mRBA, WEBES
TECOZERE=HMEL T, BE. MBMICEFRLET, aH. TRBAZZHEL. XEERE. HEFLET7EY b - Ny JEHEOWN

FTHNZDOEENI0%E LRE LTHRETIHBANDHY ET,

FRBRENE|KERLETORAHBEEFERENZLELET,
EAREHR|NERTEE~NOREZNAICEFRERTEE A,

BE7EIMIRIAG
AR BAME 1 -12- 1

http://www. nomura-am. co. jp/




J LT3y avyRkEESHA—TY vF—T7F
Omifi 5 B EAERE
pAS # il mlN y F o~ = 7
> St $ sy £23 N2 ,(m e %ﬁ:
0 1 R=7V4 % 1& #1@ %(A\ %
% % T KEBAL /Ty ) A % o j'i MO EIE Y K R il
TI(HBEEA-2) [P -
! % % % % EpZle!
10351 (201142 8 A15H) 11, 453 A 5.2 110. 60 A 5.5 106. 8 A 8.2 24, 046
1141 (201248 A13R) 12, 405 8.3 118.15 6.8 111.1 A 1.0 22,227
1281 (201348 A13H) 15, 232 22.8 144. 93 22.7 96. 7 7.5 22, 405
13341 (20144F 8 A13H) 16, 778 10.1 158. 75 9.5 95.7 10. 2 19, 996
14341 (201545 8 A13H) 20, 947 24.8 197.99 24.7 100. 1 6.8 14, 944

R SR RITE W TR — 58 ) TR,
FASFHALLROFITIT RS (TBABB]) OHFRTEHEERTEY £EA,

RALTF =y (SA=S LA X REREA VT v 7 A (AR —2)) |
iAo T v 7 2 CRRAR=R) 26 LICHERYHOXK MR L —
HOTY, 2B, REM=100& L THEEILLTHET,

FN—=T LA R KEREA T v 7 AT, A= LA X -
ERIRIAST I ATHY,

AV

B

S=7 VA ZDNRT BB REARA DA—7 LA R -
b GR FR(E T FRI PR C 2 LAV IR 12 FIBRGE L7

E—r =B RO R (=2 LA X)) ABA%E.
K BV CTHREEKERTHONR T+ —< oAb b LET, %A 0T v 7 AT MM E

x

NF

Heds L OF DO —YIOMERIIZN—2 LA ZIIifd LET,
LEIPOELEMEE L TTREDHER
#*% #e il mlx v F o~ = 7
P ; I A AU
B % R KERA T2 (B W (AL A ORISR B MR
(MHpE~—2)
# B\ M % % % %
20144 8 H13H 16, 778 — 158.75 — 95. 7 10.2
8 AR 17,127 2.1 162. 11 2.1 97.4 8.1
9 AEK 17, 944 6.9 170. 03 7.1 101.6 6.7
10K 18,136 8.1 171.56 8.1 97.3 1.8
AR 19, 681 17.3 186. 33 17.4 95. 3 7.6
12A K 20, 083 19.7 190. 15 19.8 94. 0 13.7
20154E 1 2K 20, 074 19.6 190. 11 19.8 94. 1 12.5
2 HEK 20, 139 20.0 190. 38 19.9 97.8 8.7
3HE 20, 381 21.5 192. 62 21.3 106. 1 9.2
4 AFK 20, 161 20. 2 190. 47 20.0 103.8 10.0
53K 20, 868 24. 4 197.13 24. 2 97.3 12.2
6 HA 20, 461 22.0 193. 20 21.7 100. 0 10. 7
7THE 20, 823 24.1 196. 60 23.8 103.3 11.5
X

201548 H13H 20, 947 24.8 197.99 24.7 100. 1 6.8

*ETERITME T,
RAE B RITE VA TR — 52 ) TR,
RAEFAALLEOFIZ TGS (TBARS]) ORI EENTEY £HA,



JLS—=D75vo0y I kEESEF—TY vF—TJ7 K

OER#E@

O h DEHEMEEF DHR

[(EEMEAZ DHB]
) (2014488 148~201548813H)
22,000

21,000
20,000
19,000
18,000

17,000

16,000

15,000

I
2014/9 2014/11 2015/1 2015/3 2015/5 2015/7
‘ — B[R e RYFI—T

GE) RUFR—=01F. "=I LA X - RKEREA VT YIR (ABREAR—R) T, FRYIEOES/REMBEFA-ELBESITHELT
BYFES,

OR#(EMBENELEHER
HAEMEEIE, BE16,778MM S HIK20,947MI(ZH Y F LT=,

-20145E 9 A1, 8 AR I EXEFERPATIGEFEETE I &, KEBEIZTKEHDVTAD
TREEOCFBRORIRTECTHEREMNYRINEFY . YR VBRIEOEENEE -2 &
- 2014511 BIZ, 10ADKRERMITOEREHHRUL, KETEEERBHHSHIEFEETE -
fzZ &, FOMC CKERLNMMISZEER) HNRET S BUFHEE L MBSOEETAZMBSIC
BRETHIBEREHIFLICL

-2015%E 6 AIZ, 5 ADKEREMPAERERSNTEFELZ LR -2 &

- LUHIZBEL T, ABL—MAR - FLEEH-=TE

QLI 7V FDR—F74)F

AIEOERASICEDE, UTOERZTHEVEL

- FEREXNRTHOIKRE FILETOAREBEZSMICHAAN, BE. EEBRIS. 4HEL
EInBEEEITLEL

- E{E. ARG, HES. MBSZ. CMBS, ABS, /\A - A —)L R EDE Y 4 —5IESH
EeERIE, BARIZIET7.7%. 1.8%. 26.6%. 28.5%. 7.7%. 8.8%. 44% & LFE LT,



J LT3y avyRkEESHA—TY vF—T7F

OHT 7V FDORUFI—V LDEER
HAEMBOMERET+248%EHY, RVF | BEERCNCFI-I O (IHER)
R—ITHEIN—I LA X-RKEREA Ty 300
R (ABREAN—R) O+247%%01KRA > b
LEYFL -, BEMBEEAVFI—V EDE
LBERBRIE. SRBERSEH LIS LRET Y
L1,

0.0
21458
2015/8/13

\ B EEfiE (1 ~YFv—0

(B) RUFT—HIE, S—5 LAX - REBEA ST 95 (A
BEA—2) TT.
OS&RMDERF &
FEREWNRTHAIKE FLETOAHREEZSMICHEAAN, BR. EEERLSF. #HEL

EIZOBBREZTVWEY ., Solc, MEOEH LI 7 —ROMERIMEDELIZE LT, EE
O —EBADEEZTL., ERAREDORALEZRLVET,



O17/[&Hf-Y DERABM

J LT3y avyRkEESHA—TY vF—T7F
(20144 8 A14B8~20154£ 8 H13A)

H g & b ; a » i a1
i & 7 o= -
M %
(a) ¢ B & 7 F %% ¥ 0 0.002 | () EHEFEFHE=HIF ORERETEFLE MR OFEIZ 84 N 5
MO B ERETACRHT, AMREASOTEE OB, FEE M AL 5 Fockt
(% - 7> a ) (0) (0. 002)
b)) = o M # H 5 0.023 | (b) ZDfB M =HF o= OfE 5 O F %N £
( &/ &% & H ) (5) (0.023) | REBRIT, WMIBIT HREIUTEICIHL S BGERSOREROELD
EE - BEOBEREICET 2HHA
( = o M ) 0) (0.000) | {EFEHEBEOMICIES 2 2 DD
& 7t 5 0.025
R O SRR, 19, 65619 T,

FAAGBITHE ZLICHRBIIME LA L TH Y £,

FALRIT L AN 0N ENOE R (FARBOMREZ T ZWh oA HEERFE TR L TI100&2 R U2 b 0T, HA Z LI/

FSAARTHIIELAL TH Y £,

SEERUEREIDIKR (20144 8 B148 ~20154 8 A13A)
. AHE
B % e 4 #

Tk Rv TH Rv

TAUH [EE R 309, 400 341, 309

ot M ERES 410 308
FEERIE S 400, 101 410, 705

(0. 00643) (' 9,586)
ik BEEAEAREED) 40, 149 48,199

(' 6,668)

* BT LG, IR T2EE £ TRY £ A.)

* ATV $5C, 7272 Uy BUEAS HALASE O 5413/ L CRi

* () PIMERFIC L 280 C, EEOKEFITTEENTEY A,

FAMYE (REEAMIFZET) IR PO SRR 35 Eh T A,



JLZ—-T3vyayvyREEHA—TY vF—T7F

. S ENE| DIEE R KR

# 5 5l - & & &
- B E A wH H BT ’OWH B
44 H M =P HH HH
&5 e s | 14, 969 16, 038 2,268 2,035
H [Zofhhs] 3,092 3,093 3,078 3,081

* HALATGIIEI D 5 C,
FAE O GHIE, FAR REHOBT2AICOWTTRER) ORMBEKERECEMSOMEIC X0 BEHRF LB AF T,

OFEBFRAE DGR RS (201448 8 H14B ~20154 8 B138)
. FIZEEA & OEREIKR
I o | BUES Soammea] B RS SomEmgs] D
EOEHIRILB A L ORFIRID C
5 51 % & 5 1 5 %
LB ELS | 658 397 60. 3 10, 041 3,528 35. 1

FIEBRA & IT. BEEFEROBEENCE T 2EHEHIRE 1 FICHE SN OFIERRATH Y, U7 7> IR DFIEREA &30
FHEFESRIT T,

O AEE DA (20154 8 B13E|7E)
. SE AT
A)SE (MR AT FEERIBER
El 1 *K
ES 5y B A 5 LB LI T FRAFIARBIMLA e
i 4 AR |, &
R e | memmem | T A B SEpE | 2niE | 2 A
F% kv Fk kv M % % % % %
TAVH 152, 923 120, 322 14,954, 918 100. 1 5.0 81.9 16.9 1.3
<GefHES > <16, 200> <17, 483> <2, 173, 025> <14.5> (—=> <14.5> <—=> <—=>
5 at 136, 723 102, 839 12, 781, 892 85.5 5.0 67.3 16.9 1.3

s R AT, WIR ORI 2 o258 [E oo X% EAS 78BS O MPMEIC L MEmE L7 b o T,

kALAL IR, MG PEREEIC S BRIl B4,

k< OWNIZTEMES: (TBARG]) T,

A FHIEAMEREZE LW FEAHERR L TR £,

Sk ABFHO B A ) 0 #5C,

* —FEMA AN L,

*FHIZ DWW TIEAEE RS | RSt E LV T — 22 AT LTVET,

KT — DN— T IO R E I, S&P, A—F 4 — X, FITCHOMKATF D5 6, —Fm kT 28R LT £,




JLZ—-T3vyayvyREEHA—TY vF—T7F
(B) M E OMNERR) ANHEAE  aimBIBA R

& 17 . y . FE M % T
e BEEH o rnem | mEmnem | A
TAYT % Tk R Tk Kov M

[EfFaE% | AID-ISRAEL 5.5 325 400 49,798 | 2024/ 4 /26
AID-TSRAEL 5.5 360 476 59,192 | 2033/9/18

FED REPUBLIC OF BRAZIL 4. 875 255 262 32,644 | 2021/1 /22

ORIENTAL REPUBLIC OF URU 4.5 190 199 24,795 | 2024/8/14

REPUBLIC OF COLOMBIA 4.0 220 217 27,070 | 2024/ 2 /26

REPUBLIC OF PANAMA 4.0 200 202 25,168 | 2024/ 9 /22

REPUBLIC OF PERU 5. 625 39 43 5,441 | 2050/11/18

TSY INFL IX N/B 0.125 625 633 78,740 | 2020/4 /15

TSY INFL IX N/B 0. 375 600 595 73,953 | 2025/7/15

TSY INFL IX N/B I/L 0.25 1,305 1,277 158,739 | 2025/1/15

TURKEY GLOBAL 5.75 265 284 35,365 | 2024/ 3 /22

UNITED MEXICAN STATES 3.5 52 53 6,650 | 2021/1/21

UNITED MEXICAN STATES 3.625 94 95 11,916 | 2022/3/15

US TREASURY BOND 3.75 2,490 2, 960 367,969 | 2043/11/15

US TREASURY N/B 1.625 85 85 10,629 | 2020/ 6 /30

US TREASURY N/B 1.625 745 749 93,131 | 2020/7/31

US TREASURY N/B 2.5 570 531 66,052 | 2045/2/15

US TREASURY N/B 3.0 940 974 121,104 | 2045/5/15

HuJ5 5% | DALLAS-FORT WORTH TX INT 5.0 245 257 31,955 | 2045/11/1
ILLINOIS ST 5.5 290 318 39,637 | 2024/7/1

LAS VEGAS VLY NV WIR DIS 5.0 190 214 26,642 | 2039/6/1

MET SAINT LOUIS MO SWR D 5.0 105 116 14,532 | 2042/5/1

NEW JERSEY ST HLTH CARE 5.0 70 75 9,405 | 2044/7/1

NEW JERSEY ST TRANSPRTN 5.0 180 183 22,762 | 2036/6/15

NEW YORK CITY NY MUNI WT 5.0 130 144 17,898 | 2047/6/15

NEW YORK ST URBAN DEV CO 5.0 320 383 47,628 | 2024/3/15

UNIV OF CALIFORNIA CA RE 4. 858 35 33 4,195| 2112/5/15

UNIV OF CALIFORNIA CA RE 4,767 83 78 9,741 | 2115/5/15

HeRkMEE%: | BANCO NAC DE DESEN ECONO 4.0 325 316 39,333 | 2019/4/14
(K< &%) | FG €09000 3.5 919 958 119,191 | 2042/6/1
FG 601838 5.0 512 568 70,697 | 2035/7/1

FG 601840 5.0 390 434 53,965 | 2035/7/1

FG 607028 4.0 737 786 97,716 | 2042/6/1

FG GO7784 4.0 846 909 113,047 | 2044/ 7/1

FG 608521 3.0 47 47 5,903 | 2043/1/1

FG Q14508 3.0 273 275 34,248 | 2043/1/1

FG Q14855 3.5 654 680 84,534 | 2043/1/1

FG Q15884 3.0 1,843 1,858 231,027 | 2043/2/1

FG Q17642 3.0 641 646 80,357 | 2043/4/1

FGLMC 6 9/15 TBA 6.0 200 225 28,085 | 2045/9 /14

FGOLD 15YR B16835 5.5 47 50 6,256 | 2019/10/1

FGOLD 15YR E01050 6.5 1 1 206 | 2016/9/1

FGOLD 15YR E85274 6.5 0. 44204 0. 44385 55| 2016/9/1

FGOLD 15YR E89336 6.0 2 2 263 2017/5/1

FGOLD 15YR E89686 6.0 0. 48817 0.50123 62| 2017/5/1

|
o~
(e
|



JLZ—-T3vyayvyREEHA—TY vF—T7F

% ) o y . B Mm% T
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kS | FGOLD 15YR E89704 6.0 2 2 337| 2017/5/1
(Br< &flff) | FGOLD 15YR E90380 6.0 0.31691 0. 32541 40| 2017/7/1
FGOLD 15YR E90381 6.0 1 1 168 | 2017/7/1
FGOLD 15YR E90514 6.0 2 2 371 2017/7/1
FGOLD 15YR E90623 6.0 1 1 154 2017/8/1
FGOLD 15YR E90662 6.0 3 3 484 2017/7/1
FGOLD 15YR E91346 6.0 4 4 581 | 2017/7/1
FGOLD 15YR G12381 5.0 1 1 231 2021/9/1
FGOLD 15YR G12452 5.0 7 8 995 | 2021/12/1
FGOLD 30YR C00603 6.0 6 7 913| 2028/3/1
FGOLD 30YR 63171 7.0 14 16 2,050 | 2032/1/1
FGOLD 30YR C68001 7.0 4 4 616 | 2032/6/1
FGOLD 30YR GO1449 7.0 10 12 1,572 2032/7/1
FH 1B8062 3.09 99 105 13,154 | 2041/3/1
FHLMC MULTIFAMILY 1/0 1. 197995 3, 830 313 38,904 | 2024/ 3/25
FHLMC MULTIFAMILY STRUCT 3.329 335 349 43,409 | 2025/ 5/25
FN 676661 5.5 203 230 28,629 | 2033/1/1
FN 735288 5.0 1,243 1,377 171,201 | 2035/3/1
FN 735893 5.0 403 446 55,547 | 2035/10/ 1
FN 995023 5.5 325 366 45,581 | 2037/8/1
FN 995203 5.0 770 855 106,349 | 2035/7/1
FN AB3493 4.5 137 149 18,618 | 2041/9/1
FN AB4425 3.5 450 477 59,369 | 2027/2/1
FN AB4691 3.5 968 1,010 125,549 | 2042/3/1
FN AB7795 2.5 198 203 25,272 | 2028/2/1
FN AB9674 3.5 161 168 20,966 | 2043/6/1
FN AD0332 5.5 237 267 33,254 | 2038/7/1
FN AE3049 4.5 1,832 1,993 247,787 | 2040/ 9/1
FN AH1452 3.5 61 64 7,976 | 2040/12/1
FN AH6953 4.0 66 71 8,844 | 2041/2/1
FN AH6958 2. 882 142 150 18,651 | 2041/2/1
FN AJ6935 3.5 225 238 29,669 | 2026/11/1
FN AK2071 4.0 275 294 36,640 | 2042/1/1
FN AL0054 4.5 1,265 1,377 171,243 | 2041/2/1
FN AL1704 6.5 441 507 63,102 | 2038/10/1
FN AL1711 4.5 3,126 3, 441 427,748 | 2041/8/1
FN AL4452 4.0 1,042 1,119 139,183 | 2043/11/1
FN AL4464 2.5 490 503 62,518 | 2028/6/1
FN AL5376 4.0 88 95 11,832 2044/5/1
FN AL6389 4.0 2,025 2,179 270,948 | 2045/1/1
FN AP7699 3.0 241 244 30,371 | 2042/10/1
FN AQ4372 2.5 583 598 74,397 | 2027/11/1
FN AQ4772 2.5 79 81 10,083 | 2027/12/1
FN AQ9026 2.5 535 549 68,262 | 2027/12/1
FN AR2627 3.0 692 701 87,191 | 2043/2/1
FN AS0203 3.0 1,235 1,249 155,271 | 2043/8/1
FN AS1767 4.0 2,011 2,161 268,621 | 2044/2/1
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RS | FN AS3097 3.5 65 68 8,455 | 2044/8/1
(BR< 4filfi) | FN AS3956 4.0 37 40 4,977 | 2044/12/ 1
FN AS4786 3.0 98 99 12,346 | 2045/4/1
FN AS5104 3.5 1,190 1,245 154,791 | 2045/6/1
FN AT7268 3.5 146 152 18,976 | 2043/9/1
FN AT7277 4.0 1,209 1,290 160,433 | 2043/9/1
FN AT8547 3.5 243 254 31,665 | 2043/9/1
FN AU0153 3.5 74 77 9,658 | 2043/8/1
FN AU4349 3.5 210 219 27,310 | 2043/7/1
FN AU4721 3.5 558 583 72,555 | 2043/9/1
FN AV0634 3.0 1,377 1,432 177,988 | 2028/11/1
FN AV8421 3.5 80 84 10,460 | 2044/7/1
FN AV9187 4.0 1,283 1,379 171,468 | 2044/3/1
FN AW7930 3.5 147 153 19,020 | 2044/8/1
FN AX4887 4.0 367 392 48,785 | 2044/12/1
FN AX7645 4.0 136 145 18,142 | 2044/12/1
FN AX8624 3.5 123 128 15,988 | 2045/2/1
FN AX9512 4.0 196 209 26,033 | 2045/2/1
FN AY0015 4.0 31 34 4,241 | 2045/1/1
FN AY1871 3.0 460 464 57,791 | 2045/2/1
FN MA0562 4.5 240 261 32,484 | 2040/11/1
FN MAO799 4.0 701 748 93,081 | 2026/7/1
FNA2013-M7X2 10 0. 31829 23,583 309 38,444 | 2022/12/27
FNCI 4.5 8/15 TBA 4.5 1,200 1,249 155,359 | 2030/8/18
FNCI 4.5 9/15 TBA 4.5 600 624 77,589 | 2030/ 9 /17
FNMA #ALO0533 ARM 3. 269 313 335 41,655 | 2041/7/1
FNMA 15YR 781922 5.0 5 5 685 | 2021/2/1
FNMA 15YR 849404 5.5 6 6 857 | 2021/2/1
FNMA 30YR 555531 5.5 54 61 7,663 | 2033/6/1
FNMA 30YR 636877 7.0 1 1 141 2032/4/1
FNMA 30YR 699381 5.5 12 13 1,736 | 2033/4/1
FNMA 30YR 704553 5.5 41 46 5,835 | 2033/5/1
FNMA 30YR 708998 5.5 49 55 6,899 | 2033/6/1
FNMA 30YR 735989 5.5 481 544 67,717 2035/2/1
FREDDIE MAC 6.25 670 954 118,693 | 2032/7/15
G2 4559 5.0 173 191 23,838 | 2039/10/20
G2 5018 5.0 13 15 1,907 | 2041/4/20
62 5083 5.0 30 33 4,180 | 2041/6/20
62 5115 4.5 982 1,071 133,152 | 2041/7 /20
62 5116 5.0 15 17 2,154 | 2041/7 /20
62 MA0221 4.0 583 622 77,402 | 2042/ 7 /20
62 MA1090 3.5 806 847 105,391 | 2043/ 6 /20
62 MA1448 3.5 815 857 106, 567 | 2043/11/20
G2SF 4.5 8/15 TBA 4.5 1, 300 1,399 173,952 | 2045/8 /20
G2SF 4.5 9/15 TBA 4.5 1, 300 1,398 173,794 | 2045/9 /21
GN 615516 4.5 94 103 12,806 | 2033/9/15
GN 761209 4.0 629 673 83,695 | 2041/3/15
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RS | GN 782557 5.0 489 540 67,198 | 2039/1/15
(BR< 4filfi) | GN 782696 5.0 36 40 5,037 | 2039/6/15
GN 783177 4.5 71 77 9,670 | 2040/9/15

GN 783571 5.0 172 192 23,885 | 2033/12/15

GNMA 30YR 543737 7.0 9 10 1,342 | 2030/12/15

GNMA 30YR 562902 7.0 0. 77299 0. 78828 97| 2031/8/15

GNMA 30YR 600211 5.5 14 16 2,067 | 2033/8/15

GNMA 30YR 781584 7.0 6 7 972 | 2032/5/15

Wit | ABBVIE INC 2.5 105 104 12,959 | 2020/ 5 /14
(BDEEENER) | ABBVIE INC 2.9 40 38 4,787 | 2022/11/6
ABBVIE INC 3.6 40 39 4,889 | 2025/5/14

ABBVIE INC 4.5 90 88 10,959 | 2035/5/14

ABBVIE INC 4.4 130 124 15,424 | 2042/11/6

ABBVIE INC 4.7 25 24 3,079 | 2045/5 /14

ACTAVIS FUNDING SCS 2.35 345 346 43,046 | 2018/3/12

ACTAVIS FUNDING SCS 3.0 270 268 33,383 | 2020/ 3/12

ACTAVIS FUNDING SCS 4.55 95 87 10,891 | 2035/3/15

ACTAVIS FUNDING SCS 4.85 100 94 11,755 | 2044/6 /15

ACTAVIS FUNDING SCS 4.75 25 23 2,871 | 2045/3/15

AGRIUM INC 4,125 35 32 3,982 | 2035/3/15

AHAR 2014-SFR2 A 3.786 286 293 36,501 | 2036/10/17

ALIBABA GROUP HOLDING 2.5 200 197 24,594 | 2019/11/28

ALLY FINANCIAL INC 5.5 350 363 45,132 | 2017/2/15

ALLY FINANCIAL INC 8.0 280 332 41,282 2031/11/1

ALTRIA GROUP INC 2.85 120 116 14,501 | 2022/8/9

AMER AIRLN 15-1 A PTT 3.375 215 210 26,121 | 2027/5/1

AMERICAN AIRLINES GROUP 4.625 125 122 15,186 | 2020/3/1

AMERICAN EXPRESS CREDIT 2.375 95 94 11,761 | 2020/5/26

AMERICAN INTL GROUP 4. 875 210 231 28,732 | 2022/6/1

AMERICAN INTL GROUP 4.5 150 146 18,215 | 2044/7/16

AMERICREDIT AUTOMOBILE R 1.68 700 700 87,095 | 2019/6/10

AMGEN INC 5.15 135 140 17,442 | 2041/11/15

AMGEN INC 5.375 120 130 16,249 | 2043/5/15

ANADARKO PETROLEUM CORP 6.375 648 706 87,805 | 2017/9/15
ANHEUSER-BUSCH INBEV WOR 3.75 55 50 6,264 | 2042/7/15

AON PLC 4.75 25 25 3,107 | 2045/5/15

APPLE INC 2.0 110 109 13,629 | 2020/5/6

APPLE INC 2.85 70 71 8,834 | 2021/5/6

APPLE INC 3.45 55 46 5,820 | 2045/2/9

AT&T INC 2.375 50 50 6,241 | 2018/11/27

AT&T INC 2.3 50 50 6,224 | 2019/3/11

AT&T INC 2.45 140 136 16,963 | 2020/ 6 /30

AT&T INC 2.625 140 131 16,328 | 2022/12/1

AT&T INC 3.4 75 70 8,806 | 2025/5/15

AT&T INC 4.3 80 68 8,470 | 2042/12/15

AT&T INC 4.35 105 89 11,117 | 2045/6 /15

AUDATEX NORTH AMERICA IN 6.125 70 68 8,476 | 2023/11/1
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WS | AVALONBAY COMMUNITIES IN 2.85 180 174 21,695 | 2023/3/15
(GofEEAGY) | BALL 2009-UB2 A4B4 5. 94468 825 847 105,279 | 2051/ 2 /24
BANK OF AMERICA CORP 2.6 198 200 24,891 | 2019/1/15
BANK OF AMERICA CORP 2.25 150 147 18,348 | 2020/4 /21
BANK OF AMERICA CORP 4.0 330 324 40,361 | 2025/1/22
BANK OF AMERICA CORP 3.875 145 146 18,235 | 2025/8/1
BANK OF AMERICA CORP 6.1 320 317 39,474 | 2049/12/29
BANK OF NY MELLON CORP 2.15 200 197 24,598 | 2020/ 2 /24
BANK OF NY MELLON CORP 3.0 75 72 9,056 | 2025/2/24
BANK OF NY MELLON CORP 4.95 70 69 8,670 | 2049/12/29
BARCLAYS PLC 2.75 210 210 26,109 | 2019/11/8
BARCLAYS PLC 2.875 200 200 24,871 | 2020/6/8
BARCLAYS PLC 4,375 200 194 24,137 2024/ 9/11
BAXALTA INC 4.0 35 35 4,362 | 2025/6/23
BEAR STEARNS COMMERCIAL 5.317 613 643 79,958 | 2044/2 /11
BECTON DICKINSON AND CO 2.675 25 25 3,128 | 2019/12/15
BECTON DICKINSON AND CO 3.734 35 34 4,345 | 2024/12/15
BERKSHIRE HATHAWAY FIN 4.3 130 129 16,145 | 2043/5/15
BOSTON SCIENTIFIC CORP 2.85 35 34 4,328 | 2020/5/15
BOSTON SCIENTIFIC CORP 3.85 110 106 13,289 | 2025/5/15
BRISTOL-MYERS SQUIBB CO 4.5 70 75 9,355 | 2044/3/1
CAALT 2014-1A A 1.55 690 690 85,793 | 2021/10/15
CALIFORNIA INSTITUTE OF 4.321 85 89 11,110 | 2045/8/1
CANADIAN PACIFIC RR CO 3.7 15 15 1,880 | 2026/2/1
CAPITAL ONE FINANCIAL CO 3.2 85 80 9,999 | 2025/2/5
CAPITAL ONE FINANCIAL CO 5.55 180 180 22,400 | 2049/12/29
CCART 2013-BA € 2.24 585 585 72,809 | 2019/9/16
CDP FINANCIAL 4.4 1,608 1,763 219,203 | 2019/11/25
CELGENE CORP 2.875 55 55 6,843 | 2020/8/15
CELGENE CORP 3.25 55 53 6,613 | 2022/8/15
CIGNA CORP 3.25 60 56 7,073 | 2025/4/15
CISCO SYSTEMS INC 2.45 150 151 18,802 | 2020/6/15
CIT GROUP INC 5.25 500 521 64,786 | 2018/3/15
CIT GROUP INC 3.875 550 553 68,786 | 2019/2/19
CITIGROUP COMMERCIAL MOR 4. 485 190 182 22,741 | 2048/9/15
CITIGROUP INC 1.8 320 319 39,674 | 2018/2/5
CITIGROUP INC 2.4 200 198 24,708 | 2020/ 2/18
CITIGROUP INC 5.95 225 217 27,038 | 2049/12/31
CLEAR CHANNEL WORLDWIDE 7.625 145 150 18,765 | 2020/3/15
COLONY AMERICAN HOMES 1. 386 320 318 39,567 | 2032/7 /17
COMCAST CORP 3.375 40 39 4,926 | 2025/8/15
COMCAST CORP 4.2 190 188 23,386 | 2034/8/15
COMCAST CORP 4.4 30 30 3,781 | 2035/8/15
COMCAST CORP 4.65 170 174 21,724 | 2042/ 7/15
COMCAST CORP 4.6 57 58 7,227 | 2045/8/15
COMM 2014-CR21 B 4. 339 310 318 39,571 | 2047/12/10
COMM 2014-FL4 B 1.538 285 283 35,180 | 2031/7/13
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WS | COMM 2014-TWC A 1.036 380 378 47,013 | 2032/2/13
(EDHEEEAES) | COMM 2014-UBS3 A4 3.819 190 199 24,792 | 2047/6/10
COMM MORTGAGE TRUST 3. 3996 255 255 31,740 | 2030/10/ 5
CONSOL ENERGY INC 5.875 155 114 14,207 | 2022/4/15
CONSTELLIUM NV 8.0 250 223 27,809 | 2023/1/15
CONTINENTAL RESOURCES 5.0 64 59 7,367 | 2022/9/15
CORP FINANCIERA DE DESAR 4.75 200 204 25,355 | 2025/ 7 /15
COVENTRY HEALTH CARE INC 5. 45 325 362 45,071 | 2021/6/15
COX COMMUNICATIONS INC 4.7 245 218 27,201 | 2042/12/15
CRED SUIS GP FUN LTD 2.75 250 248 30,907 | 2020/ 3 /26
CREDIT ACCEPTANCE AUTO L 2.61 495 499 62,047 | 2023/1/17
CREDIT SUISSE MORTGAGE T 5.671147 700 709 88,157 | 2039/3/15
CSAIL 2015-C1 B 4.0437 325 332 41,304 | 2050/4/15
CSAIL 2015-C3 XA 10 1.0395 4, 205 243 30,325 | 2048/8/15
CVS HEALTH CORP 5.3 25 27 3,415 2043/12/5
DEUTSCHE BANK AG LONDON 3.7 135 135 16,817 | 2024/5 /30
DISCOVER BANK 2.6 250 250 31,175 | 2018/11/13
DOW CHEMICAL CO/THE 4.375 45 41 5,127 | 2042/11/15
DRIVE AUTO RECEIVABLES T 2.28 415 415 51,675 | 2019/6 /17
DTE ELECTRIC CO 3.7 30 28 3,544 | 2045/3/15
EASTMAN CHEMICAL CO 3.8 135 133 16,553 | 2025/3/15
EASTMAN CHEMICAL CO 4.65 15 14 1,805 | 2044/10/15
EATON CORP 2.75 41 39 4,964 | 2022/11/2
ECOPETROL SA 4,125 95 85 10,636 | 2025/1/16
ELI LILLY & CO 3.7 35 32 4,084 | 2045/3/1
ENSCO PLC 4.5 85 77 9,600 | 2024/10/1
ENSCO PLC 5.75 14 11 1,433 | 2044/10/1
ENTERGY CORP 4.0 75 76 9,521 | 2022/7/15
EOG RESOURCES INC 3.9 80 76 9,488 | 2035/4/1
EXELON CORP 2.85 30 30 3,732 | 2020/6/15
FEDEX CORP 4.1 53 49 6,101 | 2045/2/1
FIRST DATA CORPORATION 6.75 95 100 12,486 | 2020/11/1
FIRST DATA CORPORATION 5.375 175 176 21,913 | 2023/8/15
FLORIDA POWER & LIGHT 4.95 165 185 23,103 | 2035/6/1
FLORIDA POWER CORP 5.9 370 443 55,141 | 2033/3/1
FN 555424 5.5 285 323 40,249 | 2033/5/1
FN 995113 5.5 112 127 15,874 | 2036/9/1
FORD MOTOR CREDIT CO LLC 6. 625 875 954 118,598 | 2017/8/15
FOREST LABORATORIES INC 5.0 650 704 87,617 | 2021/12/15
FREEPORT-MCMORAN INC 4.0 165 139 17,367 | 2021/11/14
GAHR 2015-NRF DFX 3.38216 475 469 58,330 | 2019/12/15
GENERAL ELECTRIC CO 4.5 355 368 45,801 | 2044/ 3 /11
GENERAL MOTORS €O 3.5 420 427 53,167 | 2018/10/ 2
GENERAL MOTORS FINL €O 3.45 145 139 17,392 | 2022/4 /10
GILEAD SCIENCES INC 4.8 45 46 5,840 | 2044/4/1
GOLDMAN SACHS GROUP INC 2.55 434 436 54,242 | 2019/10/23
GOLDMAN SACHS GROUP INC 2.6 102 101 12,653 | 2020/ 4 /23
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W% | GOLDMAN SACHS GROUP INC 3.5 115 112 13,949 | 2025/1 /23
(§0fEEAR) | GOLDMAN SACHS GROUP INC 3.75 145 144 17,983 | 2025/5/22
GOLDMAN SACHS GROUP INC 5.15 45 44 5,567 | 2045/ 5 /22
GOLDMAN SACHS GROUP INC 5.375 195 193 23,994 | 2049/12/31
HARRIS CORPORATION 2.7 20 19 2,450 | 2020/ 4 /27
HARTFORD FINL SVCS GRP 8.125 210 235 29,233 | 2038/6/15
HCA INC 3.75 145 146 18,247 | 2019/3/15
HCP INC 3.4 50 47 5,858 | 2025/2/1
HILTON USA TRUST 2.6621 450 451 56,154 | 2030/11/5
HJ HEINZ CO 5.2 40 41 5,204 | 2045/7 /15
HOME DEPOT INC 4.4 50 52 6,470 | 2045/3/15
HSBC HOLDINGS PLC 5.25 200 208 25,913 | 2044/3/14
HSBC USA INC 2.35 355 351 43,707 | 2020/3/5
HSBC USA INC 2.75 140 140 17,461 | 2020/8/7
INFOR US INC 5.75 15 15 1,864 | 2020/8/15
INTEL CORP 3.7 55 55 6,915 | 2025/7 /29
INTEL CORP 4.9 15 15 1,926 | 2045/ 7 /29
INTERNATIONAL PAPER CO 3.65 38 37 4,681 | 2024/6/15
INTERNATIONAL PAPER CO 4.8 38 36 4,476 | 2044/ 6 /15
INVITATION HOMES TRUST 1.288 505 500 62,244 | 2031/9/17
INVITATION HOMES TRUST 1. 636 191 191 23,765 | 2032/ 3/17
INVITATION HOMES TRUST 1. 4873 412 411 51,096 | 2032/8/17
JP MORGAN CHASE & CO 6.0 385 422 52,495 | 2018/1/15
JP MORGAN CHASE COMMERCI 5. 48 270 277 34,485 | 2045/5/15
JPMBB 2014-C22 XA 10 0. 984068 7,505 481 59,803 | 2047/9/15
JPMCC 2007-CB20 AM 6. 082287 590 637 79,241 | 2051/2/12
JPMCC 2012-WLDN A 3.9054 159 166 20,677 | 2030/5/5
JPMORGAN CHASE & €O 1.7 3765 373 46,449 | 2018/3/1
JPMORGAN CHASE & €O 2.2 220 219 27,332 | 2019/10/22
JPMORGAN CHASE & CO 2.25 412 406 50,528 | 2020/ 1 /23
JPMORGAN CHASE & CO 2.75 140 140 17,494 | 2020/ 6 /23
JPMORGAN CHASE & €O 3.9 105 106 13,269 | 2025/7/15
JPMORGAN CHASE & CO 5.3 155 154 19,144 | 2049/12/29
KIMBERLY-CLARK CORP 2.65 25 24 3,043 | 2025/3/1
KINDER MORGAN INC/DELAWA 7.0 336 362 45,019 | 2017/6/15
LBOMT 2007-C3 AM 5. 89936 400 427 53,172 | 2044/ 7 /15
LEVEL 3 FINANCING INC 5.375 130 130 16,157 | 2022/8/15
LOCKHEED MARTIN CORP 2.9 15 14 1,788 2025/3/1
LOCKHEED MARTIN CORP 3.6 30 27 3,425 | 2035/3/1
LOCKHEED MARTIN CORP 3.8 25 21 2,694 | 2045/3/1
LOWE’S COS INC 4.25 55 55 6,922 | 2044/9/15
MARATHON PETROLEUM CORP 4.75 126 119 14,847 | 2044/ 9 /15
MASS INSTITUTE OF TECH 4,678 175 193 24,000 | 2114/7/1
MCDONALD’ S CORP 4.6 30 30 3,738 | 2045/5/26
MEDTRONIC INC 4.0 40 37 4,696 | 2043/4/1
MEDTRONIC INC 4. 625 185 187 23,275 | 2045/3/15
MEG ENERGY CORP 7.0 65 55 6,907 | 2024/3/31
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Wei@tE S | MERCK & CO INC 2.75 50 48 5,966 | 2025/2/10
(GofEAR) | METLIFE INC 4,05 85 81 10,077 | 2045/3/1
METLIFE INC 5.25 90 90 11,193 | 2049/12/29
MORGAN STANLEY 4.75 171 179 22,343 | 2017/3/22
MORGAN STANLEY 1.875 51 51 6,352 | 2018/1/5
MORGAN STANLEY 2.125 68 68 8,509 | 2018/4 /25
MORGAN STANLEY 2.2 50 50 6,249 | 2018/12/7
MORGAN STANLEY 2.65 75 75 9,361 | 2020/1 /27
MORGAN STANLEY 2.8 280 280 34,858 | 2020/ 6 /16
MORGAN STANLEY 3.75 220 224 27,856 | 2023/ 2/25
MORGAN STANLEY 4.0 80 81 10,151 | 2025/7 /23
MORGAN STANLEY 3.95 70 66 8,325 | 2027/4/23
MORGAN STANLEY 4.3 135 128 16,019 | 2045/1 /27
MORGAN STANLEY BAML TRUS 3.967004 510 548 68,197 | 2046/ 7 /15
MSC 2007-1Q14 AlA 5. 665 341 361 44,948 | 2049/4 /15
MYLAN INC 5.4 45 45 5,682 | 2043/11/29
NAVIENT STUDENT LOAN TRU 1.9373 405 396 49,251 | 2044/10/17
NEXTGEAR FLOORPLAN MASTE 1.935 270 270 33,560 | 2019/7/15
NEXTGEAR FLOORPLAN MASTE 1.92 420 420 52,227 | 2019/10/15
NORTHROP GRUMMAN CORP 3.85 85 76 9,531 | 2045/4/15
NORTHWEST FLORIDA TIMBER 4.75 110 100 12,541 | 2029/3/4
NOVELIS INC 8.75 510 521 64,814 | 2020/12/15
NRG ENERGY INC 8.25 85 88 10,954 | 2020/9/1
NRG ENERGY INC 7.875 95 96 12,013 | 2021/5/15
OMNICOM GROUP INC 5.9 575 592 73,586 | 2016/4 /15
ONEMAIN FINANCTAL ISSUAN 3.19 525 532 66,200 | 2026/ 3/18
ORACLE CORP 4.3 145 142 17,769 | 2034/7/8
ORACLE CORP 4.5 35 35 4,459 | 2044/7/8
PACIFICORP 4.1 275 273 33,950 | 2042/2/1
PETROBRAS GLOBAL FINANCE 6.25 155 140 17,524 | 2024/3/17
PETROLEOS MEXICANOS 6.0 96 107 13,315 2020/3/5
PETROLEOS MEXICANOS 6.5 180 188 23,368 | 2041/6/2
PFIZER INC 4.3 30 30 3,763 | 2043/6/15
PFIZER INC 4.4 95 97 12,120 | 2044/5/15
PHILIP MORRIS INTL INC 4.5 45 45 5,683 | 2042/ 3/20
PHILIP MORRIS INTL INC 3.875 20 18 2,307 | 2042/8/21
PHILIP MORRIS INTL INC 4.125 140 133 16,595 | 2043/3/4
PIONEER NATURAL RESOURCE 6. 875 475 524 65,251 | 2018/5/1
PRESTIGE AUTO RECEIVABLE 1.52 620 621 77,190 | 2020/ 4 /15
PROGRESS RESIDENTIAL TRU 1.586 425 425 52,937 | 2032/2/17
PROGRESS RESIDENTIAL TRU 2.74 420 415 51,689 | 2032/6 /12
PRUDENTIAL FINANCIAL INC 5.375 220 247 30,757 | 2020/ 6 /21
QUALCOMM INC 3.45 150 142 17,681 | 2025/5/20
REYNOLDS AMERICAN INC 3.25 35 35 4,417 | 2020/ 6 /12
REYNOLDS AMERICAN INC 4. 45 155 159 19,788 | 2025/6 /12
REYNOLDS AMERICAN INC 5.85 20 21 2,676 | 2045/8/15
ROYAL BK SCOTLND GRP PLC 5.125 385 389 48,365 | 2024/ 5 /28
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W% | SANTANDER DRIVE AUTO REC 2.25 590 595 74,025 | 2019/6 /17
(&DHEEAER) | SANTANDER HOLDINGS USA 2.65 40 39 4,883 | 2020/4/17
SANTANDER HOLDINGS USA 4.5 60 60 7,579 | 2025/7 /17
SFAVE COMMERCIAL MORTGAG 4. 144 256 251 31,205 | 2035/1/5
SHELL INTERNATIONAL FIN 2.125 45 44 5,560 | 2020/5/11
SHELL INTERNATIONAL FIN 4.125 130 128 15,914 | 2035/5/11
SHELL INTERNATIONAL FIN 4. 375 95 94 11,796 | 2045/5/11
SLM STUDENT LOAN 2005BA2 . 46585 430 428 53,211 | 2023/3/15
SOCTAL PROFESSIONAL LOAN 2.42 446 447 55,588 | 2030/ 3/25
SOCTAL PROFESSIONAL LOAN 2.51 375 375 46,715 | 2032/9/27
SOUTHERN COPPER CORP 5.875 85 77 9,576 | 2045/4 /23
SPRINT CORP 7.875 270 254 31,628 | 2023/9/15
SPRINT NEXTEL CORP 9.0 290 321 39,980 | 2018/11/15
STANDARD CHARTERED PLC 2.25 200 197 24,584 | 2020/ 4 /17
STATOIL ASA 2.65 315 301 37,482 | 2024/1/15
STRIP_12-A 1.5 136 133 16,602 | 2044/12/25
SWAY RESIDENTIAL TRUST 1.486 366 365 45,470 | 2020/ 1 /17
SWEDBANK AB 2.2 200 199 24,793 | 2020/3/4
SWISS RE TREASURY (US) 2.875 300 291 36,282 | 2022/12/6
SYNCHRONY FINANCIAL 4.5 60 60 7,542 | 2025/7/23
TCI COMMUNICATIONS INC 7.125 50 65 8,143 | 2028/2/15
TEVA PHARMACEUT FIN BV 2.95 80 76 9,551 | 2022/12/18
TIME WARNER CABLE INC 4.5 140 115 14,312 | 2042/9/15
TRANSOCEAN INC 6.5 100 84 10,479 | 2020/11/15
UNION PACIFIC CORP 3.375 35 32 4,004 | 2035/2/1
UNION PACIFIC CORP 3.875 51 46 5,810 | 2055/2/1
UNITEDHEALTH GROUP INC 2.7 30 30 3,786 | 2020/7/15
UNTTEDHEALTH GROUP INC 2.875 105 105 13,072 | 2021/12/15
UNITEDHEALTH GROUP INC 3.35 20 20 2,545 | 2022/7/15
UNITEDHEALTH GROUP INC 4. 625 15 15 1,962 | 2035/7/15
UNITEDHEALTH GROUP INC 4.25 80 78 9,771 | 2043/3/15
UNITEDHEALTH GROUP INC 4.75 10 10 1,315| 2045/7/15
VERIZON COMM INC 144A 4,272 197 178 22,227 | 2036/1/15
VERIZON COMMUNICATIONS 4.4 160 149 18,537 | 2034/11/1
VERIZON COMMUNICATIONS 5.012 260 238 29,634 | 2054/8 /21
VERIZON COMMUNICATIONS 4,672 40 34 4,270 | 2055/3/15
VIRGINIA ELEC & POWER CO 6.0 270 340 42,324 | 2037/5/15
VIRGINIA ELEC & POWER CO 6.35 50 65 8,151 | 2037/11/30
VODAFONE GROUP PLC 2.5 95 87 10,868 | 2022/ 9 /26
VRX ESCROW CORP 5.375 110 111 13,894 | 2020/3/15
VRX ESCROW CORP 5.875 240 245 30,538 | 2023/5/15
WAL-MART STORES INC 4.0 45 44 5,529 | 2043/4 /11
WASTE MANAGEMENT INC 3.125 40 39 4,856 | 2025/3/1
WASTE MANAGEMENT INC 3.9 25 23 2,934 | 2035/3/1
WASTE MANAGEMENT INC 4.1 30 28 3,505 | 2045/3/1
WELLPOINT INC 4.65 145 140 17,433 | 2044/8/15
WELLS FARGO & COMPANY 2.6 175 175 21,809 | 2020/ 7 /22
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WeEt S | WELLS FARGO & COMPANY 4.3 55 56 6,974 | 2027/7 /22
(SBHEEARR) | WELLS FARGO & COMPANY 3.9 115 106 13,208 | 2045/5/1
WILLIAMS COS INC 7.875 295 340 42,366 | 2021/9/1
WORLD FINANCIAL NETWORK 3. 14 695 726 90,308 | 2023/1/17
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J LSEREHFA T v HF—T70F
(B) EN ORER) Nl $anIBEs

il O W & BB Mh | MEEFHA

EfEA % % THM THM
EEEMES FIF (24) %3500 0.1 800, 000 801,224 | 2017/3/15
EEEE FIT (24F) 4535208 0.1 1, 700, 000 1,702,890 | 2017/5/15
EEEE FIT (24F) 4535300 0.1 2, 400, 000 2,404,272 | 2017/6/15
EEEE FIT (24F) #5354]8] 0.1 14, 500, 000 14,527,115 | 2017/7/15
EEEE FIT (548) 118 0.2 3, 800, 000 3,823,066 | 2019/6 /20
EEEES: FIF (54) F119[8] 0.1 100, 000 100,227 | 2019/ 6 /20
EEEE FIT (548) 124]0] 0.1 3, 500, 000 3,504, 165 | 2020/ 6 /20
EEEES: AT (404) %54 0] 2.2 300, 000 357,816 | 2051/3/20
EEfESE  FIA (104E) 253320 0.6 8, 200, 000 8,419,760 | 2023/12/20
EREES: FIFE (1042) 55333[H 0.6 4, 000, 000 4,105,160 | 2024/ 3 /20
E RS FIE (1042) 55334[H] 0.6 7,900, 000 8,099, 712 | 2024/ 6 /20
ERES:  FIfF (1042) 553350 0.5 9, 800, 000 9,950,822 | 2024/9 /20
EREES: R (1042) 553360 0.5 5, 900, 000 5,982,423 | 2024/12/20
EEEE FIT (304E) #5150 2.5 100, 000 123,838 | 2034/6 /20
EEEE P (304E) #5200 2.5 200, 000 246,814 | 2035/9 /20
EREES:  FIAT (304) ZE24m] 2.5 200, 000 246,812 | 2036/ 9 /20
EEEE FIT (304E) #5290 2.4 1, 500, 000 1,831,665| 2038/9 /20
E S FIAE (3042) 2535 2.0 1, 900, 000 2,169,401 | 2041/9 /20
EEES:  FIAT (3042) Z536[H 2.0 2, 600, 000 2,968,004 | 2042/3 /20
EEEE FIT (304E) #5400 1.8 2,000, 000 2,187,580 | 2043/9/20
EREES:  FIAE (304) ZE41m] 1.7 1, 700, 000 1,819,986 | 2043/12/20
EEEE FIT (304E) #5430 1.7 4, 600, 000 4,918,550 | 2044/ 6 /20
EEEE FIT (204E) #5880 2.3 400, 000 477,464 | 2026/ 6 /20
EREES: FIFE (204) 55123[H 2.1 2, 200, 000 2,607,726 | 2030/12/20
EEfES  FIA (204E) &51280E] 1.9 800, 000 924,752 | 2031/6 /20
EREES: R (208) 551300 1.8 4,700, 000 5,357,248 | 2031/9 /20
EREES: R (204) 55133[H 1.8 1, 700, 000 1,935,416 | 2031/12/20
EEfESE  FIA (204E) 251380 1.5 1, 800, 000 1,960,488 | 2032/ 6 /20
EREES: R (204) Z51400H] 1.7 8, 100, 000 9,058,068 | 2032/9 /20
EEfESE  FIA (204E) &51418] 1.7 1, 600, 000 1,786,288 | 2032/12/20
EEfESE  FIA (204E) 2514300 1.6 1, 000, 000 1,098,600 | 2033/3/20
EREES: R (2042) 551450 1.7 12, 100, 000 13,461,371 | 2033/6/20
EEfESE  FIA (204E) &514700] 1.6 7,200, 000 7,856,208 | 2033/12/20
EREES: FIFE (204) 551490 1.5 6, 800, 000 7,274,776 | 2034/ 6 /20
EEES: WiiddE) (104F) ZF18[H 0.1 3, 800, 000 4,121,252 | 2024/3/10

/I B 129, 900, 000 138, 210, 959
A EEES
TR ASEERR22F L 4[] 2.072 200, 000 234,336 | 2030/6 /14
FET ASLERR 254 4 0] 0.312 500, 000 503,360 | 2018/8/16

/I it 700, 000 737, 696
HHES GR<EmE
HARBOR SRS BURFRAES 278 0.372 300, 000 303,348 | 2019/8/19
AAREERRE - EHRFMEES  BUFRaEiEEE80m 1.3 200, 000 209,826 | 2019/9/30
AARBURBE S TES: B 11 1.83 200, 000 210,478 | 2018/9/20
HAEHGE IR AT - AR M BB 5 1500 2.05 200, 000 204,130 | 2016/ 9 /20
M7 ASLFUR SRR E S 206555 7 (| 2.202 200, 000 235,466 | 2030/4 /26
A G E A 2R 10E] 0. 336 400, 000 401,944 | 2017/9/20




J LSEREHFA T v HF—T70F

il O W & BB Mh | MEEFHA

HHES BREmE % THM THM
HH R HE A 2B 120 0.293 200, 000 201,076 | 2018/12/20
HH R HE R A 2B 130 0.223 400, 000 400,936 | 2019/9 /20
BicrmsiiE i 25100 0.34 200, 000 201,312 | 2018/9/20
BicrpmsiiE i 25120 0.17 1, 000, 000 1,001,150 | 2018/12/20
SRR S MR 21 R 1.92 100, 000 105,514 | 2018/ 9/20
WHAREEER  $21(E 0.58 100, 000 101,289 | 2018/6 /20
WHARBEER #2208 0. 401 400, 000 403,152 | 2018/ 6 /20
HHAEEER  F23[E 0. 381 400, 000 403,124 | 2018/9/20
HHAEEER 26 0. 305 100, 000 100,583 | 2019/ 6 /20
HHAEEER 27 0.248 200, 000 200, 734 | 2019/6 /20
HHAEEER 29 0.18 500, 000 499,885 | 2020/3/19
R AREHERE SR RIS 5 (A 1.86 200, 000 210,598 | 2018/9 /20
hEAREEEEAAE  FE22m 1.036 100, 000 104,107 | 2020/ 9/18
AR EEEEAAE  5E38E] 0.677 200, 000 203,748 | 2019/2/28
o EAREEEEAAE 543 0. 362 100, 000 100,540 | 2017/9 /20
o HAREEEEAAE 546 0. 351 400, 000 402,068 | 2017/9 /20
o E AR EEEEAAE  5E63ME] 0. 222 500, 000 501,055 | 2017/6 /20
hEAREEEEAAE  5E6TE 0. 294 800, 000 804,360 | 2019/ 3 /20
BB FHERLOR 55 8 7 [RI{1: 5 4 il S PRAAR A2 0.96 286, 353 290,127 | 2049/8/10
EAHE MR LR 55 88 R (1 2 A i S PR A A 0.93 288, 036 291,103 | 2049/9/10
EAHEME LR S5 94 [0 2 S PR A 0.8 688, 457 688,649 | 2050/ 3 /10
EAHE M LR S5 95 R 2 A S PR AR A 0.81 888, 822 890, 635 | 2050/4 /10
EAHEME LR S5 9T IRl 2 A S PR A 0.83 396, 692 397,727 | 2050/ 6 /10
EAHEME LR S 98 I A RS IR 0.9 398, 948 401,836 | 2050/ 7 /10

/I Gl 10, 347, 308 10, 470, 502
SRES
PSR FIEET3E 5 0.7 300, 000 301,135 | 2016/ 4 /27
P  FIEHET32EVE 0.6 300, 000 301,057 | 2016/5/27
P  FIEHT39EVE 0.5 400, 000 401,836 | 2016/12/27
P TES FIEET41EN B 0.45 400, 000 401,768 | 2017/2/27
TS FIFEE 74505 0.35 400, 000 401, 428 | 2017/6 /27
P  FIEHT46E 5 0.3 100, 000 100,280 | 2017/ 7 /27
P  FITEHT50EVE 0.3 800, 000 802,624 | 2017/11/27
FLfESE  FIET63EVE 0.3 200, 000 200,828 | 2018/12/27
FEAMES FIGHE 73RN 0.75 300, 000 301,175 | 2016/ 4 /27
PSS R T51E S 0.3 1, 400, 000 1,403,738 | 2017/12/27
RS FIGHET56[EN 0.3 600, 000 601,800 | 2018/5/25
FEAMES FIfHEET60[EN 0.4 300, 000 301,884 | 2018/9/27
B R TTARN S 0.24 1, 000, 000 999,990 | 2019/11/27
LAE A& 271 0.35 1, 000, 000 1,003,750 | 2017/6 /27
LA & Ahafid:  FifEE2820E 0.3 800, 000 803,272 | 2018/5/25
LS FIfE (34 Z5165[H] 0.2 1, 200, 000 1,200,624 | 2016/10/27
FATES FUT (34F) H171lE 0.2 1, 200, 000 1,200,888 | 2017/4 /27
LS FIfE (34) ZB173[H 0.2 1, 000, 000 1,000,820 | 2017/6 /27
FATES FUT (34F) #5183 0.15 500, 000 499,730 | 2018/4 /27
bBZEOELE FIM (34F) el 0.4 100, 000 100,161 | 2016/9/9
HBELMESE FfF (34F) H70lE 0.23 1, 400, 000 1,399,594 | 2017/9/8

/N 7 13, 700, 000 13, 728, 382
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J LSEREHFA T v HF—T70F

il O W & BB Mh | MEEFHA

LTEES (BUREEAES) % THM THM

RS #5500 0.875 100, 000 101,858 | 2024/5 /24
RAVEE ) #5449[a] 2.17 1, 000, 000 1,017,238 | 2016/ 7 /25
REPEE #472]A] 1.79 300, 000 313,581 | 2018/11/22
RAVEEE ) #5491[H] 0.527 1, 900, 000 1,905,757 | 2016/12/20
RAVEEE ) #5494[H] 0.533 700, 000 703,157 | 2019/7 /25
HEES #3790 0.619 1, 000, 000 1,012,670 | 2021/1/25
HIEES  E5381E 0.953 300, 000 307,698 | 2024/4 /25
HEE S #3820 0.517 800, 000 805,912 | 2021/5/25
WALE ) #5458 0.544 100, 000 100, 141 | 2016/1 /25
WALE S 4T3 0. 597 1, 400, 000 1,413,272 | 2021/4/23
JUINE FH412[H] 1. 099 400, 000 412,064 | 2020/ 8 /25
JUNES 4220 1.164 100, 000 103,346 | 2020/ 6 /25
JUNES 554300 0.54 300, 000 299,868 | 2021/10/25
G #5308]H] 1. 155 200, 000 206, 842 | 2020/ 9 /25
AeHEEE #5311[A] 0.617 400, 000 400,827 | 2016/ 3 /25
s #3200E 0. 585 100, 000 100, 363 | 2021/12/24
s #321E 0. 886 100, 000 100,524 | 2024/12/25
TR 2R 3 R R BRE RINENL RO A 0. 68 100, 000 100, 747 | 2021/ 7 /30
FRAKBIZE 55 14[B] A& T PR A [RINE A5 49+ 0. 445 100, 000 100,511 | 2017/12/6
ta—VU vy 53 EHAE R E RNEC AR 0.8 100, 000 101,941 | 2020/ 4 /24
CTVETA W= AT 4 VT A FEHERRE R R 0.15 800, 000 800, 336 | 2018/6 /20
b7 Y~ BE23[I AR AE M R E RINEAL RO 1 0.575 100, 000 99,821 | 2016/9/8
D1 C #36E+LE MR E RNEA R 0.53 200, 000 199,920 | 2022/2/4
JXB=NT v TR 3 8 Bl E A NEA R+ 0.518 100, 000 100,189 | 2021/6/4
KR A b 21 EIFEFIBRE FINEALFRRAT 0.76 100, 000 100, 025 | 2015/9 /14
KR AN 23 A R BRE RINEAL RO A 0.79 100, 000 101,551 | 2018/9/10
PR 556 1R RE(E R E RN R 0. 352 100, 000 100,004 | 2020/ 5 /21
FERUHAT 5620l AEE IR E RNEAL KR 0.579 100, 000 99,979 | 2022/5/20
INFRI—R V=Y ay E 1 HERRE RNEAL RIS 0. 549 100, 000 100,759 | 2018/12/13
K& 55 B IR E [RINEN AR AT 0. 969 200, 000 203,508 | 2024/6 /12
AARBER  HATEE R E FNER AT 0. 412 400, 000 400, 408 | 2020/ 7 /17
il S 3An AR M R E RINENL RO 1 0. 644 100, 000 101,277 | 2020/10/16
il 5 36lnlHAE M R E RINENL RO 1 0. 562 300, 000 302,226 | 2021/6/11
RFY =7 FE12EFAE R BRE RINER AR 0. 387 1, 000, 000 1,001,400 | 2020/3/19
NRFy =y E13ERAE MR E FNEAL AR A 0. 568 500, 000 500,990 | 2022/3/18
SOy 2 SRR R R E RINEAL RO 1) 0.63 100, 000 100, 042 | 2019/12/12
HSZGEM  ZE23 B ) BR E RINERL AR ) 0. 47 100, 000 100,124 | 2017/9/19
HARA M 201256405 Bt 38 1 e RFEfL 0.87 400, 000 406,452 | 2018/8/3
AR HAM201 24885 E Bt & 118 B SR @tk 0.85 100, 000 101,068 | 2017/8/9
AR HAM014ERE HRE 5 1 [BIF e E 0.51 400, 000 401,804 | 2019/8/7
HARA M 201656405 H It 55 1 e RFEfL 0. 406 700, 000 700,602 | 2019/8/5
KAAR 7 ) — 85 E15EHE IR E FINEA I 1.34 100, 000 100,386 | 2016/ 9 /26
FUAL 58T [mIAA R B [RIENT A A~ 1.29 500, 000 524,285 | 2021/10/15




J LSEREHFA T v HF—T70F

- Wi ] Ll x
il O W & BB Mh | MEEFHA

LTEES (BUREEAES) % THM THM

SUAL ZB100[E] 415 [ R & RINENL RO 1 0.619 200, 000 202,224 | 2020/11/27
PRFnBLZE 55 26(0] # i M IR E RINEAL RO FF 0. 44 300, 000 301,092 | 2019/9 /20
HH T N—T Fo6mIrLAE MR E FNEAL AR 0.562 300, 000 303,009 | 2021/6/4
AT 5 1 BIFERFIBRE FNEN R 0.326 100, 000 100,031 | 2017/7/18
AT 5 2 IR EFIBRE RN FRR AT 0.367 100, 000 99,967 | 2019/12/11
ZEUF J 74 vy v V=7 15 %S 0.94 100, 000 101,144 | 2024/ 6 /26
ZEUF J 74 vy v =7 B 5 5% 0.972 500, 000 504,240 | 2025/6 /18
D ZIRIR—NT 4 7 A 9 A ERIBRE RINEAL A 0. 644 200, 000 200,946 | 2016/ 9 /20
D ZRRIR—NT 4 7 A E10EIERIBRE RINEAL A 0. 399 900, 000 904,104 | 2017/12/13
SHERK NI AN« BR—AT 4 T A B SRR 0.857 100, 000 100,044 | 2024/9/5
HENF =R L— MMT 4R E AL IR E RIEA A 0. 595 500, 000 500,870 | 2016/ 1 /20
HENFa—Rb— MMT  E26EEE AL FIRE RIEA A 0.54 900, 000 903,073 | 2016/ 7 /20
ZEFa—RL— MMT 7R E AL IR E RIEA A 0.515 500, 000 501,865 | 2016/10/20
ZENFa— R b— MMT 320 E AL R E RIEA A 0.27 700, 000 701,351 | 2018/1 /24
HPIFEa—R L — MET 7 RESERM 2.5 400, 000 431,928 | 2019/6/3
WO ZZEGT B T RERAE (BB 2.11 200, 000 215,284 | 2019/12/20
SHEBGUT JEMT 58 9 RIMHRLRALE (BHBRENH) 2.01 300, 000 323,991 | 2020/ 7 /22
ZHERGUF JUT 25 MRRARE (HBEO) 1.31 500, 000 524,020 | 2020/11/12
ZHERIUF JUT 8RR (HBEOM) 1.56 1, 000, 000 1,063,000 | 2021/1/20
SZEFUUF JEMT B2l MR iRAE (BHREN) 1.62 700, 000 749,105 | 2021/6/9
SEFRUF JEAT  HE3TRIBSHEHON 1.39 700, 000 745,115 | 2022/5/31
SHERT 4Ty T —T 1 RIS BN 0. 849 300, 000 299,928 | 2024/ 9 /12
SHERT 4Ty T —T 3 RIS BN 0.884 400, 000 399,136 | 2025/5 /29
D Z7e8RT 5 4 IR R E RIEAL AR 2. 766 100, 000 109,039 | 2019/6 /20
D 78T 5 6 RIS BEROLT 2.084 200, 000 214,752 | 2020/3/4
D ZREUT BT RIS BT 1. 606 700, 000 740,537 | 2020/ 9/28
D Z 78T RIS ZEROLT 1.78 600, 000 649, 464 | 2022/3 /15
THEERIT 26 1 IS ZRFEAT 0.911 200, 000 201,076 | 2024/8 /29
ZZEUF JIEFERT 2 6 RIS B AERINT 1.9 1, 000, 000 1,068,600 | 2020/3/2
=2 UF JIEFERAT 2 7 RIS BRI 1.59 1, 000, 000 1,057,500 | 2020/6/8
=2 UF JIEFERMT 28 9 RIS BN 1.68 200, 000 214,264 | 2021/4/28
ERAGFESRIT 5 5 RIBHBERONT 2.25 100, 000 101,329 | 2016/4 /27
ERAGFERIT B 12RIB BN 1.373 1, 000, 000 1,048,710 | 2020/11/11
SHEKGETERT  SB15EIBHEHOA 1.62 2,700, 000 2,901,258 | 2022/3/22
BPNET 4T VT N—T B RISEHRRA 0.95 1, 300, 000 1,306,799 | 2024/7/16
HBPNET 4 F oI N—T 5 3REIBERMN 0.81 500, 000 495,180 | 2024/12/18
SHEREYT  FB10ES B 2.11 100, 000 102,770 | 2017/2/16
SHERERMT  FE20EIB BN 2.21 1, 500, 000 1,610,730 | 2019/7 /24
SHERERMT 2RI B RO 1.43 500, 000 526,545 | 2020/ 9 /28
HPNEEAT 5 3 BIBBEROLT 2. 04 100, 000 107,840 | 2020/8/7
HPINEHUT  H10EIL BT 2.06 800, 000 833,192 | 2018/1 /26
FoltyF 2V —U—2 55 EIHERHBRE RINEA A 0.337 100, 000 100,135 | 2016/4 /19
Ry M— R 1e6lalthfE MR E RNEN R 0.76 100, 000 100, 845 | 2019/2 /14
Ry Mh— K EITEFAE R E RNEA AR 0. 62 100, 000 100,312 | 2019/11/21
T3 Ee2n|REE AL R R E NN AR AT 1.07 1, 700, 000 1,707,191 | 2016/3/4
T3 EE3[EIRE A I IR E [FNENL AT 0.99 1, 100, 000 1,113,442 | 2017/6/7
T 3L EeARIRE AR R RR A RINENL RO fF 0.88 200, 000 203,080 | 2018/9/5
7 2 S65[a] R E A AE M R E RINEAL RO 0.7 700, 000 705,845 | 2020/ 2 /28
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& Wi | i ES
Gl | H o & | M | EEFHA

LTEES (BUREEIANESR) % F-H TH
T3 TR E A R E RINEAL R FO 1) 0.5 400, 000 401,140 | 2019/6/6
T 7018 E A M R E RINENL RO 0.36 100, 000 99,987 | 2018/5/29
T FET1ERRE A M R E RINENL RO 0.56 200, 000 200,312 | 2020/ 5 /29
Ty v A 58 mIRLE IR E FINEAL AR 1.13 400, 000 412,296 | 2020/ 6 /19
VX v A H9 RIFAE B RE RNEA AT 0.79 200, 000 202,486 | 2021/1 /22
Vv A EIEGRAERIBRE RNEA AR 0. 342 500, 000 500, 255 | 2019/12/5
Ty w A 1200k B R E FENEAL AR 0. 545 200, 000 199,626 | 2021/12/3
T v A B13akLE B R E FENEAL AR 0. 644 800, 000 801,616 | 2022/2/25
TTIRAT 4 F vy 52 S RIRE RN AHI T 0. 45 100, 000 100, 147 | 2017/ 9 /29
TTIAT 4 F vy 83 ERHER IR E RIEM A 0. 64 300, 000 301,173 | 2020/6 /19
ZZEUF JV—R  F22mikE MR E REALRFOFF 0.235 100, 000 100,045 | 2016/ 2 /26
Z#EUF J U —2  F23alttERIBRE RNEA AR fF 0. 498 200, 000 201,920 | 2018/6 /19
H2 M BRE~ A 4 — N7 A MEEAMSIE 1 RREHE 1.98 500, 000 522,035 | 2018/6 /20
F1FMEEE~ A7 — N7 A MEERRSL 5 1R ELE 1.83 500, 000 517,655 | 2018/2/20
NECHF¥ ANV Y a—vay & ARMEMRERIEM O 0. 69 100, 000 101,004 | 2019/1 /24
SEFARENRE 5 18[EIRE AR [ IR E [RIEAL AR 0.99 100, 000 100,613 | 2016/9/2
FERARBIPE  FE90mIFLAE M BR & RNEAL AR 0. 426 400, 000 402,352 | 2018/9/5
FERARBIPE  EE95RI4LAE M BR & RNENL AR 0.987 200, 000 201,984 | 2024/1/26
HAR—IVT ¢ 7 A 28Rl IR E [RINEAT kT 0.8 100, 000 102,034 | 2020/4 /24
MR —IVT 4 7 A 3RS ERE SRR 0.97 100, 000 101,738 | 2024/4 /22
HHARIRESRE  5553[E 1 AE [ PR E RUEA RO 2.35 100, 000 119,311 | 2028/4 /21
ITH HARPGE 83 [mIs A& MR E FINEN RS 0.55 100, 000 100,492 | 2019/6 /13
UTHE HARPGE  HE90[mIRs EAAE MR E FINEN RS 0. 62 200, 000 200,356 | 2022/ 2 /25
FAMEESEGE 538 [mI R R PR E [FINEAL AR ) 0.41 200, 000 200,176 | 2020/ 7 /29
tra— 36 EItERBRE RINEN RO fF 0.5 100, 000 100,086 | 2021/12/ 3
JIRYRAR 251201 F R E I BRE RN RRR AT 0. 69 100, 000 99,917 2020/8/31
KDD1 #5[E2% 3.2 150, 000 157,642 | 2017/4 /28
V7 hoXv AR RIRR E RINENL R ) 1.1 900, 000 902,025 | 2016/1/25
V7 bRy AR R E RINEAL R ) 1.467 300, 000 303,078 | 2017/3/1
EZARELFHRAMALE 2 CLOY =T % 1 EID 50 AKE 1.52 100, 000 100, 674 | 2016/ 6 /10
E—e b= v—f— TR - T— 6 RIMAELE 0. 364 100, 000 100,271 | 2017/7/10
EAH Y AKX L—  F ORI AL 0.557 300, 000 302,331 | 2018/5/22
v — AR ERAE (2013) 1.37 100, 000 100,281 | 2015/11/27
v/ — FH15EIMEE (2014) 1.09 1, 700, 000 1,709,928 | 2016/6/6
N LA R e Ry« =T y— 56 R &iHE 0.328 300, 000 300,540 | 2017/6 /23
TIANY I e AyF VT e a=Kb—vay F1RMELE 1.07 100, 000 100,024 | 2015/9/3
F—=ARTVT « 2a—VU—F v FHIT %6 A EHE 0.98 200, 000 200, 654 | 2016/ 1 /21
FEAVY R H—=F R BEITEMELE (2012) 0.563 100, 000 100,073 | 2015/11/2
TGN e X F=F R FEAEMEHAE (2013) 0. 487 300, 000 300,724 | 2016/5 /24
TGN XA =T R EREMEHE (2013) 0.377 200, 000 200,494 | 2016/12/19

/N Eis 53, 750, 000 55, 020, 876
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b N —
’ wme : Tn«ﬂj\ttff;lc%tt?%\ #
g ¥ R g % =R

M % % % % EpaaE!
SHI(20114£9 A 5 H) 17, 699 12.9 179. 42 13.0 95.4 AN28. 4 114, 029
9 (201229 A 5 H) 18, 849 6.5 194. 20 8.2 95.8 A10.9 75,216
1084 (2013429 A 5 H) 22,116 17.3 225.02 15.9 94. 5 A 3.4 46, 149
11#1 (2014429 A 5 H) 25,508 15.3 259. 86 15.5 96. 7 A38.9 40, 415
1281 (2015829 A 7 H) 22, 646 Al11.2 232.50 A10.5 96.8 A28, 1 31,071

*4?%%%Lt$!iﬁb‘%ftb§fi*/'CV)ETH:%5
kR Fv—7 (:7"/1/~.L\}<~7‘7}‘~ NS T ES AR A 7 v 7 2F ([ ~—2)) 1%, Bloomberg AusBond Composite 0+ Yr Index
(A=A RFZ VT RAR—R) % ﬁﬁ:ﬁ)ﬁmlﬂ CHBE L=t 0 TY, ek, BHICH o TiL, EEME~OKMEZZE L T, &

HEHATHOESEAZHEBYH oa/r-—x FZ VT RAREL— b CHREEZREETCEMSGME) THMRA L T 9, REREZ100L L
THEEMLL TV ET,

KT N—bN—=F « Ty A F LR x)b E—BLOZOBMREM (LT [T —2 =2 ERIRLET,) 1L, 72y hwxrI A
v N OBMERSAETIE AR < BFAS %ﬂl{ﬂf}%77/ K ~W—77 FaE&RL, &L, LEa—LELRHERTILOTIEHY A,
TN—=ENR—=TBIORTN—bNR—=TF—ZA T ) TEE (BE) 1T /71 (Bloomberg AusBond Composite 0+ Yr Index) 1%, 7 /1—
BAN—=T e T A F VAR x)b - t°~0>r>éﬁff*i7" P —ERA~—27ThHYH, BTy b3 VA MIHLTIAM BV ASHTWE
. T ARSI E . T AR T A A BT T (B8 A 2Ty s (Bloomberg AusBond Composite 0+ Yr Index) ([
T LV 5T — 2 FIEROBERE, EREEE IR L RIET 2 b0 TIEH Y THA,

MAMET L TEY T (IHAMBITUBSA—A N T U THEHRA VT v 7 A),

(D) T Nh—bR—2

OLHhDEEMEE & TRFOHT

. A . #% % it M|~ v F = = 7 5 | 1 %
B % = W o x| A F|k W Kk E
a4 =) M % % % %
201449 A 5 H 25, 508 - 259. 86 - 96. 7 A38.9
9 AR 24, 650 A 3.4 250. 82 A 3.5 95.9 A34.6
10 R 25, 141 A 1.4 256. 36 A 1.3 96. 7 A19.6
11HE 26, 448 3.7 270. 66 4.2 97.0 A18. 1
12H K 26, 081 2.2 267.61 3.0 97.3 A15.2
20154E 1 AR 24, 795 A 2.8 256. 02 A 1.5 96. 5 A15. 4
2 HEK 25, 220 A 1.1 260. 48 0.2 97.0 A19.6
3AR 25, 051 A 1.8 258. 67 A 0.5 96. 7 A 7.5
4 AR 25, 842 1.3 266. 01 2.4 96. 4 A16. 1
53K 25, 654 0.6 263. 37 1.3 96. 5 A16.2
6 HAK 25, 318 A 0.7 259. 61 A 0.1 96.9 Al4.5
BN 24, 638 A 3.4 252. 47 A 2.8 96. 7 A15.8
8 AXK 23, 655 A 7.3 242.74 A 6.6 97.0 Al4.6

a4 )
2015429 H 7 H 22, 646 Al1.2 232. 50 A10.5 96. 8 A28. 1
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(B) M E OMNERR) ANHEAE  aimBIBA R
#; 1 . i o Ml A e
Fl =3 et e R T fE#EH A
A=A +FUT % F%Z v T5E Rv TH

[E i RIE AUSTRALTIAN GOVERNMENT 3.25 5,000 5, 264 434, 543 2025/ 4 /21
AUSTRALTAN GOVERNMENT 4.75 5, 000 5,976 493,346 | 2027/4 /21

AUSTRALIAN GOVERNMENT 2.75 10, 000 9,289 766,879 | 2035/6 /21

AUSTRALTAN GOVERNMENT 3.75 9, 900 10, 640 878, 361 2037/ 4 /21

BBk % | AIRSERVICES AUSTRALIA 5.5 3, 000 3,103 256,164 | 2016/11/15
(K< 4ffi) | ASTAN DEVELOPMENT BANK 6. 25 3,000 3,484 287,635 | 2020/3/5
ASIAN DEVELOPMENT BANK 4.5 2, 000 2,219 183,239 | 2023/9/5

AUSTRALIAN POSTAL CORP 5.5 6, 000 6, 239 515, 045 2017/2/6

BK NEDERLANDSE GEMEENTEN 5.5 4, 000 4,006 330,712 | 2015/9/22

BK NEDERLANDSE GEMEENTEN 4.75 1, 000 1,097 90,565 | 2023/3/6

CORP ANDINA DE FOMENTO 6. 25 507 576 47, 620 2023/11/8

COUNCIL OF EUROPE 6.0 3,500 4,012 331,232 2020/10/8

EUROFIMA 6. 25 3,000 3,353 276,860 | 2018/12/28

EUROFIMA 5.5 1, 600 1,787 147,586 | 2020/ 6 /30

EUROPEAN INVESTMENT BANK 6.5 6, 900 7,922 653,997 | 2019/8/7

EUROPEAN INVESTMENT BANK 6.0 8,100 9,342 771,219 | 2020/8/6

EXPORT DEVELOPMNT CANADA 3.25 2, 300 2,363 195,117 | 2018/ 5 /22
EXPORT-IMPORT BK KOREA 3.225 1, 000 998 82, 390 2019/ 4 /17
INTER-AMERICAN DEVEL BK 3.75 1,000 1,045 86,267 | 2018/10/9
INTER-AMERICAN DEVEL BK 6.0 10, 000 11,711 966, 743 | 2021/2 /26

INTL BK RECON & DEVELOP 5.75 500 575 47, b47 2020/10/ 1

INTL FINANCE CORP 5.75 5,000 5, 741 473,993 2020/ 7 /28

KFW 6. 25 9, 400 10, 829 893,970 | 2019/12/4

KFW 2.75 10, 000 10, 069 831,195 | 2020/4 /16

KFW 6.0 17, 000 19,673 1,624,026 | 2020/ 8/20
KOMMUNALBANKEN AS 4.0 2, 000 2,103 173,654 | 2019/1 /23

KOREA DEVELOPMENT BANK . 2933 1,000 1,001 82,668 | 2015/12/7
LANDWIRTSCH. RENTENBANK 4.0 2, 000 2,114 174,570 | 2019/ 7 /17
LANDWIRTSCH. RENTENBANK 5.5 14, 400 16, 153 1, 333, 446 2020/3/9

NEW S WALES TREASURY CRP 4.0 4, 600 4,982 411, 323 2023/ 4 /20

NEW S WALES TREASURY CRP 5.0 9, 300 10, 830 894,080 | 2024/8 /20

NORDIC INVESTMENT BANK 5.0 3,200 3,608 297,917 | 2022/4 /19

NORTHERN TERRITORY TREAS 5.75 15, 000 15, 648 1,291,822 | 2016/11/20

QUEENSLAND TREASURY CORP 4.0 7,900 8, 406 693,947 | 2019/6 /21

QUEENSLAND TREASURY CORP 6. 25 4, 000 4, 655 384,342 | 2020/ 2 /21

QUEENSLAND TREASURY CORP 5.75 13, 800 16, 605 1,370,766 | 2024/ 7 /22

TREASURY CORP VICTORIA 6.0 1, 000 1, 168 96, 478 2020/ 6 /15

TREASURY CORP VICTORIA 6.0 11, 600 14, 107 1, 164, 594 2022/10/17

WESTERN AUST TREAS CORP 2.5 9, 400 9,376 774,030 | 2020/ 7 /22

WESTERN AUST TREAS CORP 7.0 3,700 4, 560 376,448 | 2021/7 /15

W@t %% | ABN AMRO BANK NV 4.75 1, 000 1,047 86,462 | 2019/2/5
(ABREEAES) | ABN AMRO BANK NV 3.49 500 504 41,619 2019/2/5
AMP CAPITAL WHOLESALE OF 4.75 1,350 1,392 114,936 | 2021/10/7

ANGLO AMERICAN CAPITAL 5.75 1,500 1,576 130, 114 | 2018/11/27

APPLE INC 2.85 2,000 1, 998 165, 009 2019/ 8 /28
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WE@ALE S | AURIZON NETWORK PTY LTD 5.75 2,000 2,150 177,556 | 2020/10/28
(SBHREEARR) | AUS PAC ATR (MELBOURNE) 6.0 1, 000 1,008 83,255 | 2015/12/14
AUSNET SERVICES HOLDINGS 7.5 1,000 1,082 89,319 | 2017/9/25
AUST & NZ BANKING GROUP 3.75 2, 500 2, 574 212,545 | 2019/7/25
AUSTRALIAN RAIL TRACK 3.75 500 503 41,548 | 2016/ 4 /29
BANCO SANTANDER CHILE 4.5 1,500 1,531 126,437 | 2017/3/13
BANK OF AMERICA CORP 4.5 1,000 1,038 85,704 | 2018/8/23
BARCLAYS BANK PLC/AUST 4.5 500 523 43,183 | 2019/4/4
BBI DBCT FINANCE PTY 6.25 5, 000 5,085 419,768 | 2016/6/9
BHP BILLITON FINANCE LTD 3.75 500 508 41,976 | 2017/10/18
BHP BILLITON FINANCE LTD 3.0 2, 000 1,965 162,273 | 2020/ 3/30
BK TOKYO-MIT UFJ SYDNEY 3.2433 1,000 1,006 83,068 | 2017/9/19
BMW AUSTRALIA FINANCE 2.75 900 900 74,361 | 2018/2/23
BNP PARIBAS AUSTRALIA 4.5 2, 000 2, 065 170,487 | 2017/10/ 4
BRISBANE AIRPORT CORP LT 6.0 500 555 45,855 | 2020/10/21
CALTEX AUSTRALIA FIN LTD 7.25 2, 000 2, 240 184,991 | 2018/11/23
CHINA CONSTRUCTION BANK 3.235 1,000 1,001 82,654 | 2016/11/21
CIE FINANCEMENT FONCIER 5.5 3, 500 3, 504 289,332 | 2015/9 /22
CITIGROUP INC 6.0 1, 500 1,525 125,918 | 2016/ 3 /22
COCA-COLA AMATIL LTD 4.25 500 522 43,171 | 2019/11/13
CREDIT SUISSE/SYDNEY 3.165 3, 000 2,998 247,494 | 2018/8 /24
CROWN GROUP FINANCE LTD 5.75 1,000 1,041 85,967 | 2017/7/18
DEXUS FINANCE PTY LTD 8.75 1,000 1,089 89,963 | 2017/4 /21
DNB BOLIGKREDITT AS 6.25 3, 500 3, 597 296,989 | 2016/6/8
FBG TREASURY AUSTRALIA L 3.75 600 607 50,181 | 2020/8/7
FEDERATION CENTRES LTD 5.75 1,000 1,100 90,821 | 2019/12/13
FEDERATION CENTRES LTD 5.0 500 538 44,413 | 2021/ 5/27
GAIF BOND ISSUER P/L 5.5 500 525 43,355 | 2018/3/20
GLOBAL SWITCH PROP AU 6.25 500 553 45,694 | 2020/12/23
HOLCIM FINANCE AUSTRALIA 6.0 500 524 43,278 | 2017/ 7/18
INCITEC PIVOT LTD 5.75 2, 000 2,110 174,203 | 2019/2/21
IND & COMM BK CHINA SYDN 3.145 1,000 1,000 82,577 | 2016/2/8
ING BANK NV/SYDNEY 7.0 3, 000 3, 062 252,843 | 2016/3 /22
JEM SOUTHBANK PTY LTD 6.637 3, 500 3,672 303,152 | 2018/6 /28
JPMORGAN CHASE & €O 7.0 2,000 2,039 168,319 | 2016/3/16
KOREA GAS CORP 4.5 500 499 41,213 | 2015/9/25
LLOYDS BANK PLC 3.24 3, 000 2, 987 246,634 | 2020/4/1
MACQUARIE UNIVERSITY 6.75 1,000 1,177 97,164 | 2020/9/9
NATIONAL BK OF ABU DHABI 5.0 2, 000 2,079 171,662 | 2018/3/7
NETWORK RAIL INFRA FIN 6.0 2, 000 2,088 172,424 | 2016/11/15
NEW TERMINAL FINANCING C 6.25 2,500 2, 580 213,034 | 2016/ 9/20
NEW ZEALAND MILK PTY LTD 6.25 900 924 76,316 | 2016/7 /11
OPTUS FINANCE PTY LTD 4.75 1,000 1,056 87,191 | 2018/12/12
PERPETUAL TRUSTEE €O LTD 7.2 2, 000 2,328 192,207 | 2020/ 3/15
PERTH AIRPORT PTY LTD 6.0 500 548 45,315 | 2020/ 7 /23
PERTH AIRPORT PTY LTD 5.5 500 541 44,705 | 2021/ 3/25
RABOBANK NEDERLAND AU 7.25 2, 000 2,221 183,376 | 2018/4 /20
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W% | SCENTRE GROUP TRUST 2 7.0 2,000 2, 088 172,430 | 2016/10/18
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NEW PENHALL HOLDING CO CL-A 106 106 1,043 126,893 | FA¥E—E 2 - Hdh
NEW PENHALL HOLDING CO CL-B 35 35 347 42,297 | Y —1 % - Hdh
SAT MEX NEW 8, 453 - — — | #EEKBEY—E %
ACCURIDE CORP 142 142 67 8, 148 | Hghik
ALLY FINANCIAL 8.50% Series A 102 102 269 32,801 | VH#r & Al
ALLY FINANCIAL 7.0000% SERIES 144A 12 — — — | HEH R
ATRIUM CORPORATION 7 7 — — | AR B R
AVENTINE RENEWABLE ENERGY HOLDINGS INC 11 11 11 1,373 | fail « A - {HEESRE
AVENTINE RENEWABLE ENE-144A 3 3 3 408 | Al - A - {HFERREL
BEECHCRAFT BEECH HOLDINGS 100 100 79 9,667 | MLZEFH - Bt
CAPMARK FINANCIAL GROUP INC 110 111 52 6, 345 %ﬁﬁm’ﬁﬁf =52
CATALYST PAPER CORP 98 98 23 2,892 | MRALEL - BRPE S
CITIGROUP INC 6.8750% Series K 123 82 217 26, 500 V%fﬁﬁ
COWEN GROUP INC 8.2500% 10/15/21 SERIES — 48 126 15,391 | AT
DIRECTBUY HOLDINGS INC 27 27 — — | EM/hFE D
EME REORGANIZATION TRUST — 7,294 25 3,115 | &
GMAC CAP TR I 8.125% 2/15/40 Series2 114 — — — | HHELRY— B 2
GATEWAY CASINOS ENTERTAINMENT LTD 1,408 1,408 422 51,360 | AFNL+ LARNT Y« LUy —
GLOBAL AVIATION HOLDING INC 193 193 — — | MLZeFEE - Bt
HC2 HOLDINGS INC — 939 750 91,275 | EFESIBEY — R
JG WENTWORTH CO — 353 332 40, 443 | WL E LT
MERISANT COMPANY INC 119 — — — | B
MERISANT WORLDWIDE A-2 CONV PREF 147 — — — | &bt
NRG ENERGY INC — 16 46 5,609 | MIREESES - TXVF-RTEE
NEENAH ENTERPRISES INC 1,077 1,077 916 111, 381 %J% $r3E
NEWARK GROUP INC 2,532 2,532 1,455 177, 017 | AL, - ;m#u“u
NORTEK INC 137 129 1, 052 127, 964 | Fa% B
PTGI HOLDING INC 939 — - — | HFEER %fu*f =28
REGIONS FINL (RF) 6.3750% Series A 70 70 175 21, 375 | PAERT
RESOLUTE FOREST PRODUCTS 74 — — — | HRELA - BRPE A
SEASPAN CORP 6. 375% 4/30/19 Series — 204 517 62, 859 | i %
TRIBUNE MEDIA CO-A 59 9 66 8,068 | AT 47T
WOODBINE HOLDINGS LLC - 181 45 5,527 | Al « A - THEERRE
JG WENTWORTH 4 — — — | Y — X
ENTEGRA TC A UNITS — 58 1,324 161,014 | A%
TRAVELPORT WORLDWIDE LTD — 47 77 9,474 | A5 —%y MRsE - A4 0 kG
I 3 S % . & il 16, 215 15, 395 9, 452 1, 149, 207
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(=R 50U 7) T Rv
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AFFINION GROUP SERIES A WARRANT — 290, 461 435 52,971
AFFINION GROUP SERIES B WARRANT — 179, 895 3 437
AVENTINE RESTRICTED WRT 09/27/2017 6,912 6,912 — —
HAWAITIAN TELCOM HOLDCO WARRANT 19, 531 19, 531 252 30, 727
TPAYMENT HOLDINGS INC WARRANT 1,975 1,975 — —
PTGI HOLDING INC CL A-1 CW14 07/01/14 31, 376 — — —
PTGI HOLDING INC CL A-3 CW14 07/01/14 31, 376 — — —
PTGI HOLDING INC CL A-2 CW14 07/01/14 31, 376 — — —
TRIBUNE MEDIA CO WARRANTS 10, 034 8,878 623 75, 826
WOODBINE HLDGS WARRANT 325 — — —
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WE@ S | 1839688 ALBERTA ULC 14.0 163 141 17,180 | 2020/ 2/13
(BOREEAER | 99 CENTS ONLY STORES 11.0 375 405 49,353 | 2019/12/15
AAF HLG/FIN 6.0 100 99 12,097 | 2019/7/1
ACCESS MIDSTREAM PARTNER 4. 875 125 126 15,425 | 2023/5/15
ACE CASH EXPRESS INC 11.0 315 225 27,382 | 2019/2/1
ACTIVISION BLIZZARD 5. 625 150 160 19,467 | 2021/9/15
ACTIVISION BLIZZARD 6.125 25 27 3,305 | 2023/9/15
ADT CORP 6.25 200 208 25,349 | 2021/10/15
ADVANCED MICRO DEVICES 7.5 75 67 8,229 | 2022/8/15
ADVANCED MICRO DEVICES 7.0 225 190 23,183 | 2024/7/1
AECOM TECHNOLOGY 5.75 250 260 31,610 | 2022/10/15
AES CORP/VA 3.2336 175 173 21,116 | 2019/6/1
AES CORPORATION 5.5 400 408 49,604 | 2024/3/15
AFFINTA GROUP INC 7.75 600 618 75,136 | 2021/5/1
AINSWORTH LUMBER LTD 7.5 180 187 22,814 | 2017/12/15
ATR CANADA 7.75 525 559 68,058 | 2021/4/15
AIR CANADA 2013-1B PTC 5. 375 46 46 5,696 | 2022/11/15
AIR CANADA 2013-1C PTC 6. 625 50 51 6,261 | 2018/5/15
ATRCASTLE LTD 4.625 125 127 15,501 | 2018/12/15
ATRCASTLE LTD 6.25 375 402 48,897 | 2019/12/ 1
ATRCASTLE LTD 5.125 200 203 24,680 | 2021/3/15
ALBEA BEAUTY HOLDINGS SA 8.375 200 210 25,592 | 2019/11/ 1
ALERE INC 7.25 175 184 22,446 | 2018/7/1
ALERE INC 6.5 350 358 43,616 | 2020/6/15
ALERTS INTERNATIONAL INC — 3,225 — — | 2014/12/15
ALERTS INTERNATIONAL INC — 8, 950 — — | 2016/12/15
ALERIS INTL INC 7.625 1, 000 1,016 123,555 | 2018/2/15
ALERIS INTL INC 7.875 325 331 40,303 | 2020/11/ 1
ALLEGION US HOLDING CO 5.75 125 131 16,033 | 2021/10/ 1
ALLEN SYSTEMS GROUP INC — 1,050 378 45,957 | 2016/11/15
ALLTANCE DATA SYSTEMS CO 5.375 225 225 27,423 | 2022/8/1
ALLY FINANCIAL INC 5.125 550 556 67,704 | 2024/ 9 /30
ALLY FINANCIAL INC 8.0 350 440 53,510 | 2031/11/1
ALPHA NATURAL RESOURCES 9.75 100 63 7,720 | 2018/4/15
ALPHA NATURAL RESOURCES 6.0 250 112 13,677 | 2019/6/1
ALPHABET HOLDING CO INC 7.75 100 88 10,790 | 2017/11/1
ALTA MESA HLDGS/FINANC S 9. 625 894 805 97,959 | 2018/10/15
ALTOS HORNOS DE MEXICO 11. 375 1,675 845 102,841 | 2002/ 4 /30
ALTOS HORNOS DE MEXICO 11.875 4,010 2,025 246,205 | 2004/ 4 /30
AMERICAN ATRLINES GROUP 5.5 75 77 9,392 | 2019/10/ 1
AMERICAN CAPITAL LTD 6.5 275 291 35,398 | 2018/9/15
AMERICAN GILSONITE CO 11.5 100 101 12,340 | 2017/9/1
AMERICAN GREETINGS 7.375 500 526 63,981 | 2021/12/1
AMSURG CORP 5. 625 175 178 21,702 | 2022/7/15
ANCESTRY. COM INC 9. 625 200 199 24,255 | 2018/10/15
ANIXTER INC 5.125 200 203 24,680 | 2021/10/ 1
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ANTERO RESOURCES CORP 5. 375 175 164 19,973 2021/11/ 1
ANTERO RESOURCES FINANCE 5. 125 125 113 13,810 2022/12/ 1
APPROACH RESOURCES INC 7.0 175 143 17, 446 2021/ 6 /15
APPVION INC 9.0 225 164 19, 969 2020/ 6/ 1
APX GROUP INC 6. 375 125 119 14, 475 2019/12/ 1
APX GROUP INC 8.75 525 460 56, 010 2020/12/ 1
ARCELORMITTAL 10. 35 100 122 14, 863 2019/6/ 1
ARCELORMITTAL 5.75 75 79 9, 631 2020/ 8/5
ARCH COAL INC 9.875 325 131 16, 002 2019/ 6 /15
ARDAGH FINANCE HOLDINGS 8. 625 400 415 50, 455 2019/ 6 /15
ARDAGH PKG FIN/HLDGS USA 6.0 200 196 23, 890 2021/ 6 /30
ARDAGH PKG FIN/MP HD USA 7.0 110 111 13, 610 2020/11/15
ARMOURED AUTOGROUP 9.25 625 639 77,792 2018/11/ 1
ARTESYN ESCROW INC 9.75 525 509 61,914 2020/10/15
ASSOC MAT LLC/AMH NEW FI 9.125 150 133 16, 276 2017/11/ 1
ATHLON HLDS LP / FIN COR 6.0 44 47 5,790 2022/5/1
AUDATEX NORTH AMERICA IN 6.0 125 130 15, 805 2021/ 6 /15
AUDATEX NORTH AMERICA IN 6.125 300 312 37,932 2023/11/ 1
AURICO GOLD INC 7.75 125 119 14, 475 2020/ 4/ 1
AV HOMES INC 8.5 225 222 27,047 2019/ 7/ 1
AVAYA INC 10. 5 575 490 59, 596 2021/3/1
AVENTINE ENERGY ESCROW — 2,850 — — 2017/4/ 1
AVIV HEALTHCARE PROPERTI 7.75 325 341 41, 538 2019/ 2 /15
AVIV HLTH PROP/AVIV HLTH 6.0 175 183 22, 260 2021/10/15
B COMMUNICATIONS LTD 7.375 325 349 42,461 2021/ 2 /15
B-CORP MERGER SUB INC 8.25 700 682 82,978 2019/6/ 1
BAKER & TAYLOR ACQUISITI 15.0 173 165 20, 086 2017/4/ 1
BANK OF AMERICA CORP 6. 25 375 376 45, 820 2049/ 9 /29
BANK OF AMERICA CORP 6.5 300 309 37, 659 2049/12/31
BARCLAYS PLC 8.25 400 417 50, 735 2049/12/29
BC LUXCO 1 SA 7.375 150 152 18, 510 2020/ 1 /29
BCP SINGAPORE VI CAYMN 8.0 200 205 24, 984 2021/ 4 /15
BEAZER HOMES USA 8. 125 100 107 13, 100 2016/ 6 /15
BEAZER HOMES USA 7.25 150 148 18, 100 2023/ 2/ 1
BEV PACK HLDS LU/ISSUER 5.625 125 123 15, 007 2016/12/15
BEV PACK HLDS LU/ISSUER 6.0 450 446 54, 300 2017/ 6 /15
BI-LO LLC/BI-LO FIN CORP 8. 625 475 361 43, 890 2018/ 9/15
BLUELINE RENTAL FINANCE 7.0 125 129 15, 691 2019/ 2/ 1
BOISE CASCADE LLC/FIN 6. 375 200 211 25, 653 2020/11/ 1
BONANZA CREEK ENERGY INC 5.75 250 203 24,771 2023/ 2/ 1
BOWATER CANADA FINANCE — 5,200 0.52 63 2011/11/15
BOXER PARENT CO INC 9.0 300 255 31, 002 2019/10/15
BROCADE COMMUNICATIONS 4.625 275 268 32, 598 2023/1/15
BROOKFIELD RESIDENTIAL 6.5 350 371 45, 106 2020/12/15
BUFFALO THUNDER DEV AUTH — 2,255 896 108, 979 2014/12/15
BUILDING MATERIALS CORP 5.375 550 551 66, 994 2024/11/15
CAESARS ENTERTAINMENT OP 9.0 25 19 2,3b5 2020/ 2 /15
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CALCIPAR SA 6. 875 225 232 28, 278 2018/5/ 1
CALFRAC HOLDINGS LP 7.5 575 529 64, 315 2020/12/ 1
CALTFORNTA RESOURCES CRP 5.5 50 44 5,379 2021/9/15
CALTFORNTA RESOURCES CRP 6.0 250 220 26, 747 2024/11/15
CALPINE CORP 5.375 525 528 64, 308 2023/1/15
CALPINE CORP 5.875 275 292 35, 607 2024/ 1 /15
CAPMARK FINANCIAL GROUP — 1, 025 5 623 2010/ 5/10
CAPSUGEL SA 7.0 75 75 9, 158 2019/5/15
CARLSON TRAVEL HOLDINGS 7.5 400 403 48, 996 2019/8/15
CASCADES INC 5.5 150 149 18, 168 2022/ 7 /15
CASTLE (AM) & CO 12.75 325 326 39,711 2016/12/15
CATALYST PAPER CORP 11.0 71 67 8, 266 2017/10/30
CBC AMMO LLC/CBC FINCO 7.25 175 172 20, 957 2021/11/15
CBS OUT AMER CAP LLC/COR 5.25 150 153 18, 647 2022/ 2 /15
CBS OUT AMER CAP LLC/COR 5.625 150 154 18, 738 2024/ 2 /15
CCO HLDGS LLC/CAP CORP 5.25 300 300 36, 519 2021/3/15
CCO HLDGS LLC/CAP CORP 6.5 200 210 25,592 2021/ 4 /30
CCO HLDGS LLC/CAP CORP 5.125 400 389 47, 355 2023/2/15
CCO HLDGS LLC/CAP CORP 5.75 425 428 52, 059 2023/9/1
CCOH SAFART LLC 5.5 125 126 15, 330 2022/12/ 1
CCOH SAFART LLC 5.75 375 377 45,934 2024/12/ 1
CDW LLC/CDW FINANCE 5.5 450 450 54,711 2024/12/ 1
CEDAR FAIR LP/CANADA’S W 5.375 100 99 12, 142 2024/ 6/ 1
CEMEX FINANCE LLC 9.375 200 226 27,530 2022/10/12
CEMEX SAB DE CV 5.2331 375 381 46, 390 2015/ 9 /30
CENTRAL GARDEN & PET CO 8.25 425 421 51, 283 2018/3/ 1
CENTURYLINK INC 7.6 1, 000 1, 005 122, 187 2039/9/15
CENVEO CORP 6.0 150 136 16, 641 2019/8/1
CENVEO CORP 8.5 150 123 15, 045 2022/ 9/15
CEQUEL COM ESCRW 1/CAP C 6. 375 150 155 18,943 2020/ 9 /15
CERIDIAN CORP 11.0 275 308 37, 488 2021/3/15
CGG VERITAS 6.5 550 521 63, 358 2021/6/1
CHASSIX INC 9.25 175 118 14,414 2018/8/1
CHC HELICOPTER SA 9.375 211 207 25,170 2021/6/ 1
CHECKERS DRIVE-IN RESTAU 11.0 200 218 26, 504 2017/12/ 1
CHESAPEAKE ENERGY CORP 5.375 375 378 45,991 2021/ 6 /15
CHOCTAW RESORT DEVEL ENT 7.25 1, 282 1,278 155, 475 2019/11/15
CINEMARK USA INC 5.125 175 171 20, 904 2022/12/15
CIT GROUP INC 3.875 150 150 18, 293 2019/ 2 /19
CITGO PETROLEUM CORP 6. 25 125 127 15,501 2022/ 8 /15
CITIGROUP INC 5.35 625 582 70, 858 2049/ 5 /29
CLAYTON WILLIAMS ENERGY 7.75 700 621 75,531 2019/4 /1
CLEAR CHANNEL COMMUNICAT 12.0 125 100 12,263 2021/2/1
CLEAR CHANNEL COMMUNICAT 11. 25 75 76 9, 346 2021/3/1
CLOUD PEAK ENRGY RES/FIN 6. 375 75 73 8, 890 2024/ 3 /15
CMA CGM 8.5 350 359 43,723 2017/ 4 /15
CNG HOLDINGS INC 9.375 175 122 14, 893 2020/ 5/15
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CNH INDUSTRIAL CAPITAL L 3. 375 75 72 8,810 2019/ 7 /15
COEUR D’ ALENE MINES CORP 7.875 300 235 28,617 2021/ 2/ 1
COLT DEFENSE/FINANCE 8.75 250 111 13,525 2017/11/15
COMMERCTAL METALS CO 4. 875 275 265 32, 264 2023/ 5/15
COMMSCOPE INC 5.0 300 296 36,018 2021/ 6 /15
COMMSCOPE INC 5.5 300 296 36,018 2024/ 6 /15
COMMUNITY CHOICE FINANCI 10. 75 250 175 21, 276 2019/5/1
COMPASS MINERALS INTERNA 4. 875 200 197 23,951 2024/ 7 /15
COMPRESSCO PARTNERS/FINA 7.25 150 135 16, 413 2022/ 8 /15
CONN" S INC 7.25 100 87 10, 607 2022/ 7 /15
CONSOL ENERGY INC 6. 375 200 203 24, 680 2021/3/1
CONSOLIDATEC COMM FIN CO 10. 875 450 512 62, 302 2020/6/ 1
CONSTELLATION ENTERPRISE 10. 625 1, 150 937 113, 950 2016/ 2/ 1
CONTL AIRLINES 2012-2 B 5.5 45 46 5,700 2020/10/29
CONTL AIRLINES 2012-3 C 6.125 150 159 19, 376 2018/ 4 /29
CONTOURGLOBAL POWER HLDG 7.125 200 202 24,619 2019/6/ 1
COPANO ENERGY LLC/FIN CO 7.125 176 191 23, 343 2021/4/1
COTT BEVERAGES INC 5.375 425 396 48, 183 2022/ 7/ 1
CPI INTERNATIONAL ACQ 8.75 475 495 60, 204 2018/ 2 /15
CREDIT AGRICOLE SA 7.875 200 207 25,190 2049/ 1 /29
CRESTWOOD MIDSTREAM PART 6.0 200 195 23,708 2020/12/15
CRESTWOOD MIDSTREAM PART 6. 125 175 169 20, 638 2022/ 3/ 1
CROSSTEX ENERGY LP/CROSS 7.125 227 261 31, 807 2022/6/ 1
CSC HOLDINGS LLC 5.25 150 147 17,963 2024/6/ 1
CVR REF LLC/COFF FIN INC 6.5 350 341 41, 489 2022/11/ 1
CYRUSONE LP/CYRUSONE FIN 6. 375 250 271 33, 054 2022/11/15
DANA HOLDING CORP 6.0 125 130 15,919 2023/9/15
DENBURY RESOURCES INC 5.5 125 110 13, 449 2022/5/ 1
DIAMOND FOODS INC 7.0 150 154 18, 738 2019/ 3/15
DIGICEL GROUP LTD 8.25 125 128 15,577 2017/9/1
DIGICEL GROUP LTD 8.25 525 521 63, 350 2020/ 9 /30
DIGICEL GROUP LTD 7.125 600 573 69, 679 2022/4/1
DIGICEL LIMITED 7.0 200 203 24, 680 2020/ 2 /15
DIRECTBUY HOLDINGS INC 12.0 316 83 10, 193 2019/10/31
DISH DBS CORP 5.0 575 549 66, 850 2023/ 3/15
DRIVETIME AUTO GP & ACCE 8.0 100 94 11, 489 2021/6/1
DYNEGY FINANCE I/II INC 7.625 150 156 18, 966 2024/11/ 1
DYNEGY INC 5.875 250 242 29, 483 2023/6/ 1
EAGLE MIDCO INC 9.0 100 102 12,492 2018/ 6 /15
ECO SERVICES OP/ECO FIN 8.5 250 258 31, 458 2022/11/ 1
EMECO PTY LTD 9. 875 200 175 21,276 2019/ 3/15
ENDO FIN LLC/ENDO FINCO 5. 375 400 384 46, 686 2023/1/15
ENERGY XXI GULF COAST IN 9.25 125 91 11, 170 2017/12/15
ENERGY XXT GULF COAST IN 6. 875 25 15 1, 861 2024/ 3 /15
ENPRO INDUSTRIES INC 5.875 125 127 15, 520 2022/ 9/15
ENTEGRIS INC 6.0 75 77 9,414 2022/ 4/ 1
ENVISTON HEALTHCARE CORP 5.125 275 275 33,518 2022/ 7/ 1
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EQUINIX INC 5.375 375 377 45,934 2022/1/1
EQUINIX INC 5.75 250 251 30, 622 2025/1/1
ERICKSON INC 8.25 279 263 32, 055 2020/ 5/ 1
ESCROW NEWPAGE CORP 10% — 1,775 17 2,158 2012/5/ 1
ESCROW QUEBECOR 6. 125 7,775 19 2,363 2013/11/15
EXCO RESOURCES INC 8.5 125 93 11, 360 2022/ 4 /15
EXOPACK HOLDINGS SA 7.875 200 207 25, 167 2019/11/ 1
EXOPACK HOLDNG CORP 10.0 1, 050 1, 105 134, 361 2018/6/1
FERRELLGAS PARTNERS LP 8.625 1, 186 1, 239 150, 682 2020/ 6 /15
FIRST DATA CORPORATION 10. 625 276 315 38, 337 2021/6 /15
FIRST QUANTUM MINERALS L 7.25 200 188 22,917 2022/5/15
FLORIDA EAST COAST HLDGS 6.75 75 75 9, 141 2019/5/1
FLORIDA EAST COAST HLDGS 9.75 75 75 9,118 2020/5/1
FLY LEASING LTD 6.75 200 205 24, 955 2020/12/15
FMG RESOURCES AUG 2006 6. 875 33 31 3,799 2018/2/1
FMG RESOURCES AUG 2006 8.25 200 185 22,583 2019/11/ 1
FONTAINEBLEAU LAS VEGAS — 11, 880 59 7,221 2015/6 /15
FORBES ENERGY SERVICES 9.0 450 344 41, 853 2019/ 6 /15
FORESTAR USA REAL ESTATE 8.5 50 50 6, 170 2022/6/ 1
FRESENTIUS MED CARE TT 4. 125 175 176 21,515 2020/10/15
FRESENTIUS MED CARE TT 5.875 150 162 19, 741 2022/ 1 /31
FRESENIUS MED CARE TT 4.75 50 50 6, 139 2024/10/15
FRONTTER COMMUNICATIONS 6. 25 150 152 18, 534 2021/9/15
GANNETT CO INC 5.125 200 208 25, 337 2019/10/15
GANNETT CO INC 4,875 125 125 15, 254 2021/9/15
GANNETT CO INC 6. 375 200 215 26, 139 2023/10/15
GARDA WORLD SECURITY COR 7.25 175 174 21,170 2021/11/15
GARDA WORLD SECURITY COR 7.25 450 447 54, 437 2021/11/15
GATES GLOBAL LLC 6.0 200 195 23,708 2022/ 7 /15
GCI INC 8. 625 1, 225 1, 287 156, 568 2019/11/15
GENCORP INC 7.125 125 131 16, 033 2021/3/15
GENERAL MOTORS CO 6. 25 350 410 49, 893 2043/10/ 2
GENON ESCROW CORP 9.875 500 518 62, 993 2020/10/15
GESTAMP FUND LUX SA 5. 625 200 202 24,619 2020/ 5 /31
GIBRALTAR STEEL CORP OF 6. 25 150 154 18, 784 2021/2/1
GIBSON ENERGY INC 6.75 125 129 15,729 2021/ 7 /15
GLOBAL BRASS AND COPPER 9.5 508 556 67, 643 2019/6/1
GLP CAPITAL LP / FIN II 4. 875 375 380 46, 276 2020/11/ 1
GOLDEN NUGGET ESCROW INC 8.5 125 122 14, 950 2021/12/ 1
GOLDMAN SACHS GROUP INC 5.7 75 76 9, 346 2049/12/29
GRAFTECH INTERNATIONAL 6. 375 275 252 30, 676 2020/11/15
GRAPHIC PACKAGING INTL 4.875 75 75 9,118 2022/11/15
GRATON ECONOMIC DEV AUTH 9.625 225 248 30, 227 2019/9/1
GRAY TELEVISION INC 7.5 1, 100 1,138 138,418 2020/10/ 1
GREAT LAKES DREDGE&DOCK 7.375 525 528 64, 308 2019/2/1
GREIF INC 7.75 350 401 48, 829 2019/8/1
GRIFFON CORPORATION 5.25 175 164 20, 026 2022/ 3/ 1
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W@ S | GROUP 1 AUTOMOTIVE INC 5.0 200 197 23,951 | 2022/6/1
(&DEEENER) | GULFPORT ENERGY CORP 7.75 450 448 54,574 | 2020/11/ 1
GULFPORT ENERGY CORP 7.75 150 149 18,191 | 2020/11/1
GYMBOREE CORP 9.125 25 8 1,025 | 2018/12/1
H&E EQUIPMENT SERVICES 7.0 475 501 60,926 | 2022/9/1
HALCON RESOURCES CORP 8.875 350 260 31,701 | 2021/5/15
HARBINGER GROUP INC 7.875 53 57 6,959 | 2019/7/15
HARBINGER GROUP INC 7.75 350 355 43,244 | 2022/1/15
HARDWOODS ACQUISTTION IN 7.5 300 305 37,112 | 2021/8/1
HARLAND CLARKE HLDINGS 6.875 150 151 18,373 | 2020/3/1
HARLAND CLARKE HOLDINGS 9.75 225 241 29,338 | 2018/8/1
HARLAND ESCROW CORP 9.25 925 914 111,196 | 2021/3/1
HARRAHS OPERATING €O INC 10.75 1,225 153 18,616 | 2016/2/1
HD SUPPLY INC 11.5 300 347 42,264 | 2020/ 7/15
HD SUPPLY INC 5.25 175 178 21,755 | 2021/12/15
HEADWATERS INC 7.25 275 285 34,688 | 2019/1/15
HEADWATERS INC 7.625 425 447 54,384 | 2019/4/1
HEARTHSIDE GROUP HLDS/FI 6.5 250 247 30,091 | 2022/5/1
HECLA MINING CO 6. 875 50 46 5,655 | 2021/5/1
HELLAS 1T — 5, 050 — — | 2015/1/15
HERCULES OFFSHORE INC 10. 25 675 371 45,136 | 2019/4/1
HEXION US FIN/NOVA SCOTI 9.0 1,025 722 87,856 | 2020/11/15
HILAND PART LP/CORP 7.25 525 530 64,467 | 2020/10/ 1
HILAND PART LP/CORP 5.5 100 92 11,215 | 2022/5/15
HILLMAN GROUP INC 6.375 170 164 19,996 | 2022/7/15
HOCKEY MERGER SUB 2 INC 7.875 350 356 43,350 | 2021/10/ 1
HUNT COS INC 9. 625 350 357 43,404 | 2021/3/1
HUNTINGTON INGALLS INDUS 7.125 275 299 36,360 | 2021/3/15
HUNTSMAN INTERNATIONAL L 5.125 75 74 9,095 | 2022/11/15
TAMGOLD CORP 6.75 200 158 19,209 | 2020/10/ 1
ICAHN ENTERPRISES/FIN 4.875 400 404 49,118 | 2019/3/15
ICAHN ENTERPRISES/FIN 6.0 100 104 12,720 | 2020/8/1
ICON HEALTH & FITNESS 11.875 100 96 11,671 | 2016/10/15
IGATE CORP 4.75 250 251 30,546 | 2019/4/15
THS INC 5.0 175 176 21,436 | 2022/11/1
ILFC E-CAPITAL TRUST I 4.84 470 448 54,571 | 2065/12/21
ILLINOIS PWR GENERATING 7.0 150 141 17,233 | 2018/4/15
INC RESEARCH INC 11.5 533 599 72,902 | 2019/7/15
INDALEX HOLDING — 3, 767 28 3,434 | 2014/2/1
INEOS GROUP HOLDINGS SA 6.125 300 284 34,559 | 2018/8/15
INEOS GROUP HOLDINGS SA 5. 875 200 185 22,492 | 2019/2/15
INMARSAT FINANCE PLC 4. 875 100 98 11,960 | 2022/5/15
INTELSAT LUXEMBOURG SA 6.75 275 281 34,186 | 2018/6/1
INTELSAT LUXEMBOURG SA 8.125 225 232 28,312 | 2023/6/1
INTERACTIVE DATA CORP 5. 875 125 125 15,273 | 2019/4/15
INTERGEN NV 7.0 300 288 35,106 | 2023/6 /30
INTREPID AVIATION GRP HL 6. 875 150 148 18,009 | 2019/2/15
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INVENTIV HEALTH INC 11.0 351 293 35, 654 2018/ 8 /15
INVENTIV HEALTH INC 10.0 487 462 56, 248 2018/ 8 /15
TPAYMENT HOLDINGS INC 15.0 184 786 95, 593 2018/11/15
TIPAYMENT INC 10. 25 125 101 12, 385 2018/5/15
ISLE OF CAPRI CASINOS 5.875 275 281 34, 270 2021/3/15
JAC HOLDING CORP 11.5 125 128 15,577 2019/10/ 1
JACK COOPER HOLDINGS COR 9.25 825 870 105, 820 2020/6/1
JAMES RIVER ESCROW INC — 325 3 395 2019/4/1
JBS INVESTMENTS GMBH 7.75 200 214 26, 119 2020/10/28
JCH PARENT INC 10.5 300 277 33,738 2019/3/15
JMC STEEL GROUP 8.25 750 735 89, 475 2018/ 3 /15
JPMORGAN CHASE & CO 6.75 375 402 48, 960 2049/1 /29
JPMORGAN CHASE & CO 6.1 125 126 15, 406 2049/10/29
JPMORGAN CHASE & CO 6. 125 550 559 68, 005 2049/12/29
JPMORGAN CHASE & CO 5.0 425 418 50, 909 2049/12/29
JPMORGAN CHASE & CO 5.15 100 95 11, 656 2049/12/31
JURASSIC HOLDINGS 111 6. 875 500 487 59, 270 2021/2/15
K HOVNANIAN ENTERPRISES 7.0 125 122 14, 865 2019/1/15
K HOVNANTIAN ENTERPRISES 8.0 150 151 18, 373 2019/11/ 1
K HOVNANTAN ENTERPRSIES 7.5 1,212 1, 269 154, 354 2016/5/15
KB HOME 9.1 300 340 41, 397 2017/9/15
KB HOME 7.0 250 266 32, 370 2021/12/15
KCG HOLDINGS INC 8.25 369 384 46, 769 2018/ 6 /15
KENAN ADVANTAGE GROUP 8.375 225 234 28,518 2018/12/15
KENNEDY-WILSON INC 8.75 1, 025 1,097 133, 374 2019/4/ 1
KENNEDY-WILSON INC 5.875 150 149 18, 191 2024/ 4/ 1
KISSNER MILLING CO LTD 7.25 250 256 31, 154 2019/6/ 1
KLX INC 5.875 400 402 48, 875 2022/12/ 1
KODIAK OIL & GAS CORP 5.5 150 150 18, 350 2022/ 2/ 1
L. BRANDS INC 5. 625 150 163 19, 832 2023/10/15
LADDER CAP FIN LLC/CORP 7.375 375 392 47, 758 2017/10/ 1
LANDRY’ S INC 9. 375 900 956 116, 260 2020/5/1
LAREDO PETROLEUM INC 9.5 175 175 21, 382 2019/ 2 /15
LAREDO PETROLEUM INC 5. 625 300 268 32, 644 2022/1/15
LBC TANK TERMINAL HLDING 6. 875 200 207 25, 167 2023/5/15
LBG CAPITAL NO.1 PLC 8.0 40 43 5, 246 2049/12/29
LEAR CORP 5.375 150 153 18, 647 2024/ 3 /15
LEAR CORP 5.25 150 150 18, 237 2025/1/15
LEHMAN BROTHERS HOLDINGS — 1, 834 272 33, 167 2018/5/2
LEVEL 3 FINANCING INC 3.82615 250 252 30, 660 2018/1/15
LEVEL 3 FINANCING INC 8.125 250 266 32,416 2019/ 7/ 1
LEVEL 3 FINANCING INC 6. 125 250 262 31, 853 2021/1/15
LIGHT TOWER RENTALS INC 8.125 100 85 10, 395 2019/8/1
LIMITED BRANDS INC 5. 625 475 515 62, 659 2022/ 2 /15
LIN TELEVISION CORP 6. 375 300 304 37,021 2021/1/15
LIVE NATION ENTERTAINMEN 5.375 100 101 12,279 2022/ 6 /15
LLOYDS BANKING GROUP PLC 5.92 325 327 39, 809 2049/ 9 /29
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LOGO MERGER SUB CORP 8. 375 700 722 87,871 2020/10/15
LOUISTANA PACIFIC CORP 7.5 75 81 9, 847 2020/ 6/ 1
LUNDIN MINING CORP 7.5 75 76 9,278 2020/11/ 1
LUNDIN MINING CORP 7.875 75 76 9,278 2022/11/ 1
LYNX T CORP 5. 375 125 130 15, 805 2021/ 4 /15
MAGNETATION LLC/FIN CORP 11.0 100 66 8,039 2018/ 5/15
MANITOWOC COMPANY INC 5.875 225 231 28, 107 2022/10/15
MARIPOSA BOR / MERG SUB 8.0 357 375 45, 682 2021/10/15
MASONITE INTERNATIONAL C 8.25 100 107 13, 039 2021/ 4 /15
MATTAMY GROUP CORP 6.5 375 380 46, 276 2020/11/15
MBIA INC 7.15 150 160 19,513 2027/ 7 /15
MBIA INSURANCE CO — 425 287 35, 007 2033/1/15
MDC PARTNERS INC 6.75 150 155 18, 943 2020/ 4/ 1
MEDIACOM BRDBND LLC/CORP 5.5 125 125 15, 292 2021/ 4 /15
MEDIACOM BRDBND LLC/CORP 6.375 475 497 60, 493 2023/4/1
MEMORIAL RESOURCE DEVELO 5.875 225 205 24, 961 2022/ 7/ 1
MERCER INTL INC 7.0 150 151 18, 464 2019/12/ 1
MERCER INTL INC 7.75 150 153 18, 601 2022/12/ 1
MERTISANT ESCROW 12. 25 4,750 — — 2014/ 5/15
MERITAGE HOMES CORP 4.5 125 125 15, 273 2018/3/1
METHANEX CORP 5.25 175 187 22,850 2022/ 3/ 1
MGM RESORTS INTL 8. 625 400 457 55, 622 2019/ 2/ 1
MGM RESORTS INTL 6.0 225 227 27,697 2023/ 3/15
MHGE PARENT LLC/FINANCE 8.5 375 366 44, 509 2019/8/ 1
MICHAEL BAKER HLDINGS/FI 8. 875 150 148 18, 100 2019/4 /15
MICHAELS FINCO HLDG/INC 7.5 349 357 43, 492 2018/8/ 1
MICRON TECHNOLOGY INC 5.5 250 250 30, 395 2025/ 2/ 1
MIDAS INT HOLDCO II/FIN 7.875 250 249 30, 319 2022/10/ 1
MIDSTATES PETRO INC/LLC 10. 75 475 306 37, 249 2020/10/ 1
MIDWEST VANADIUM PTY LTD 12. 25 200 30 3, 647 2018/ 2 /15
MILACRON LLC/MCRON FIN 7.75 650 679 82, 583 2021/ 2 /15
MILESTONE AVIATION GROUP 8. 625 125 138 16, 869 2017/12/15
MILLAR WESTERN FOREST 8.5 125 130 15, 881 2021/4/1
MOHEGAN TRIBAL GAMING 6. 875 775 767 93, 282 2015/ 2 /15
MOOD MEDIA CORP 9.25 200 168 20, 486 2020/10/15
MOOG INC 5.25 175 178 21,648 2022/12/ 1
MPG HOLDCO I INC 7.375 175 181 22,010 2022/10/15
MPT OPER PARTNERSP/FINL 6.375 250 269 32, 750 2022/ 2 /15
MRT MID PART/MRT MID FIN 7.25 225 219 26,671 2021/ 2 /15
MULTI-COLOR CORP 6.125 150 151 18, 464 2022/12/ 1
NANA DEVELOPMENT CORP 9.5 100 94 11,519 2019/ 3/15
NATTONAL CINEMEDIA LLC 6.0 350 351 42, 765 2022/ 4 /15
NATIONSTAR MORT/CAP CORP 6.5 200 193 23, 464 2018/8/1
NATIONSTAR MORT/CAP CORP 6.5 725 663 80, 653 2022/6/ 1
NAVIENT CORP 5.875 850 826 100, 501 2024/10/25
NAVIOS MARITIME ACQ CORP 8.125 325 331 40, 303 2021/11/15
NAVIOS MARITIME HLDS/FIN 7.375 225 214 26, 090 2022/ 1/15
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WAL % | NAVIOS SA LOGIST/FIN US 7.25 75 77 9,460 | 2022/5/1
(BOREEAER | NCR CORP 5. 875 125 126 15,425 | 2021/12/15
NELL AF SARL ESCROW 8.375 3,900 663 80,607 | 2015/8/15
NEOVIA LOGISTICS INT HLD 10.0 725 743 90,349 | 2018/2/15
NES RENTALS HOLDINGS 7.875 625 651 79,216 | 2018/5/1
NEUSTAR INC 4.5 175 154 18,776 | 2023/1/15
NEW ACAD FIN CO/FIN CORP 8.0 425 426 51,800 | 2018/6/15
NEW ENTERPRISE STONE & L 13.0 61 65 8,007 | 2018/3/15
NEW ENTERPRISE STONE & L 11.0 750 701 85,257 | 2018/9/1
NFR ENERGY LLC/FIN CORP 9.75 1, 800 1,287 156,473 | 2017/2/15
NGL ENRGY PART LP/FIN CO 5.125 125 121 14,760 | 2019/7/15
NIELSEN FINANCE LLC/CO 5.0 175 176 21,436 | 2022/4/15
NII CAPITAL CORP — 375 135 16,527 | 2016/8/15
NII CAPITAL CORP — 300 114 13,860 | 2019/12/15
NII CAPITAL CORP — 225 38 4,718 | 2021/4/1
NIT INTERNATL TELECOM SA — 300 226 27,537 | 2019/8/15
NIT INTERNATL TELECOM SA — 100 75 9,118 | 2019/8/15
NORANDA ALUMINUM ACQUIST 11.0 150 149 18,145 | 2019/6/1
NORDEA BANK AB 5.5 200 201 24,437 | 2049/9 /29
NORTEK INC 8.5 425 459 55,805 | 2021/4/15
NPC INTL/OPER CO A&B INC 10.5 425 442 53,738 | 2020/ 1/15
NRG ENERGY INC 6.25 275 282 34,353 | 2022/7/15
NRG ENERGY INC 6.25 50 51 6,230 | 2024/5/1
NSG HOLDINGS LLC/NSG HLD 7.75 581 630 76,642 | 2025/12/15
OASTS PETROLEUM INC 6.5 375 330 40,121 | 2021/11/1
ONCURE ESCROW 11.75% — 1, 450 - — | 2017/5/15
ONCURE HOLDINGS INC 11.75 517 574 69,886 | 2017/1/15
OPPENHEIMER HOLDINGS INC 8.175 136 143 17,444 | 2018/4/15
ORTHO-CLINICAL DIAGNOSTI 6. 625 700 641 77,978 | 2022/ 5/15
OUTERWALL INC 5. 875 175 165 20,106 | 2021/6/15
OWENS-BROCKWAY 5.0 200 204 24,802 | 2022/1/15
OWENS-BROCKWAY 5.375 150 152 18,487 | 2025/1/15
PACNET LTD 9.0 200 188 22,942 | 2018/12/12
PALACE ENT HLDG LLC/CORP 8.875 400 407 49,574 | 2017/4/15
PANTRY INC 8.375 225 239 29,065 | 2020/8/1
PAPERWORKS INDUSTRIES IN 9.5 300 304 36,975 | 2019/8/15
PAR PHARMACEUTICAL COS I 7.375 225 237 28,928 | 2020/10/15
PARKER DRILLING CO 6.75 200 145 17,689 | 2022/ 7/15
PARSLEY ENERGY LLC/FINAN 7.5 50 47 5,744 | 2022/2/15
PATRIOT MERGER CORP 9.0 225 237 28,860 | 2021/7/15
PC NEXTCO HOLDINGS/FINAN 8.75 650 663 80,607 | 2019/8/15
PEABODY ENERGY CORP 6.25 175 155 18,856 | 2021/11/15
PENN NATIONAL GAMING INC 5. 875 100 94 11,428 | 2021/11/1
PENN VIRGINIA RESOURCE 6.5 275 287 34,939 | 2021/5/15
PENSKE AUTO GROUP INC 5.75 300 312 38,024 | 2022/10/ 1
PERRY ELLIS INTL INC 7.875 675 695 84,528 | 2019/4/1
PERSTORP HOLDING AB 8.75 200 200 24,413 | 2017/5/15
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5@ 1% | PETROBAKKEN ENERGY LTD 8. 625 600 471 57,264 | 2020/2/1
(BOREEAER) | PINNACLE FOODS FINANCE L 4. 875 50 49 6,033 | 2021/5/1
PINNACLE MERGER SUB INC 9.5 255 280 34,141 | 2023/10/ 1
PIONEER ENERGY SERVICES 6.125 175 143 17,446 | 2022/3/15
POLYMER GROUP INC 6. 875 125 122 14,874 | 2019/6/1
POST HOLDINGS INC 6.75 150 146 17,781 | 2021/12/ 1
POST HOLDINGS INC 6.0 175 165 20,159 | 2022/12/15
PRECISION DRILLING CORP 5.25 100 83 10,151 | 2024/11/15
PROSPECT HLDG LLC/FINANC 10. 25 300 249 30,364 | 2018/10/ 1
QUEBECOR MEDIA INC 5.75 200 205 24,923 | 2023/1/15
QVC INC 5.125 75 78 9,538 | 2022/7/2
RADIAN GROUP INC 5.5 75 77 9,392 | 2019/6/1
RADIO SYSTEMS CORP 8.375 350 379 46,170 | 2019/11/ 1
REALOGY GROUP/CO-ISSUER 5.25 275 274 33,392 | 2021/12/1
REGAL ENTERTAINMENT GRP 5.75 200 189 23,039 | 2023/6/15
REGENCY ENERGY PARTNERS 4.5 175 166 20,212 | 2023/11/1
RES-CARE INC 10.75 350 373 45,425 | 2019/1/15
RESOLUTE FOREST PRODUCTS 5. 875 600 570 69,300 | 2023/5/15
REXEL 6.125 600 627 76,230 | 2019/12/15
REXEL SA 5.25 450 457 55,668 | 2020/6 /15
REYNOLDS GROUP HOLDINGS 8.25 275 285 34,688 | 2021/2/15
REYNOLDS GRP ISS/REYNOLD 7.125 700 726 88,305 | 2019/4/15
REYNOLDS GRP ISS/REYNOLD 9.875 100 106 12,948 | 2019/8/15
RITE AID CORP 6.75 375 391 47,644 | 2021/6/15
RITE AID CORP 7.7 50 55 6,747 | 2027/2/15
RITE AID CORP 6. 875 200 208 25,288 | 2028/12/15
RJS POWER HOLDINGS LLC 5.125 200 198 24,072 | 2019/7/15
RR DONNELLEY & SONS CO 7.875 200 225 27,416 | 2021/3/15
RR DONNELLEY & SONS CO 6.5 100 103 12,613 | 2023/11/15
RR DONNELLEY & SONS CO 6.0 175 175 21,276 | 2024/4/1
RST HOME PRODUCTS INC 6.875 350 367 44,680 | 2018/3/1
RYLAND GROUP 6. 625 650 695 84,558 | 2020/5/1
RYLAND GROUP 5. 375 200 196 23,890 | 2022/10/ 1
SABINE PASS LIQUEFACTION 5. 625 100 100 12,249 | 2023/4/15
SABINE PASS LNG LP 7.5 2,075 2,189 266, 153 | 2016/11/30
SABLE INTL FINANCE LTD 8.75 200 218 26,504 | 2020/2/1
SABRA HEALTH/CAPTL CORP 5.5 175 182 22,180 | 2021/2/1
SALLY HOLDINGS/SALLY CAP 5.75 100 106 12,923 | 2022/6/1
SALLY HOLDINGS/SALLY CAP 5.5 175 184 22,446 | 2023/11/ 1
SANCHEZ ENERGY CORP 7.75 475 420 51,109 | 2021/6/15
SANCHEZ ENERGY CORP 6.125 375 297 36,132 | 2023/1/15
SANDRIDGE ENERGY INC 7.5 450 317 38,571 | 2021/3/15
SANDRIDGE ENERGY INC 8.125 300 210 25,531 | 2022/10/15
SANDRIDGE ENERGY INC 7.5 325 218 26,579 | 2023/2/15
SANMINA CORP 4.375 75 74 9,050 | 2019/6/1
SAPPT PAPIER HOLDNG GMBH 6. 625 200 207 25,227 | 2021/4/15
SBA COMMUNICATIONS CORP 4. 875 600 580 70,577 | 2022/ 7 /15
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SCHAEFFLER HLDG FIN BV 6. 25 400 420 51, 063 2019/11/15
SEALED AIR CORP 5.25 150 153 18, 692 2023/4/1
SEITEL INC 9.5 225 218 26, 534 2019/4 /15
SELECT MEDICAL CORP 6. 375 100 101 12, 370 2021/6/ 1
SENSATA TECHNOLOGIES BV 5.625 150 157 19, 183 2024/11/ 1
SERVICE CORP INTL 5. 375 275 284 34, 604 2022/ 1/15
SERVICE CORP INTL 5.375 125 129 15, 691 2024/ 5/15
SEVEN GENERATIONS ENERGY 8.25 350 345 42,021 2020/ 5/15
SEVENTY SEVEN ENE (144A) 6.5 150 130 15, 866 2022/ 7 /15
SHELF DRILL HOLD LTD 8. 625 525 459 55, 850 2018/11/ 1
SIDEWINDER DRILLING INC 9.75 225 177 21,610 2019/11/15
SIGNODE INDUSTRIAL GROUP 6.375 325 319 38, 822 2022/5/1
SINCLAIR TELEVISION GROU 6.375 375 388 47, 188 2021/11/ 1
SINCLAIR TELEVISION GROU 5.625 250 243 29, 559 2024/ 8/ 1
SLM CORP 6.0 75 79 9, 642 2017/1/25
SLM CORP 6.125 525 521 63, 350 2024/ 3 /25
SOCIETE GENERALE 6.0 200 189 22,978 2049/10/27
SONIC AUTOMOTIVE INC 5.0 175 168 20, 531 2023/ 5/15
SOPHIA HOLDING FIN LP/IN 9. 625 500 510 62, 081 2018/12/ 1
SOUTHERN STAR CENT CORP 5. 125 250 252 30, 698 2022/ 7 /15
SPECTRUM BRANDS HLDGS 6. 75 125 131 15,957 2020/ 3 /15
SPECTRUM BRANDS INC 6. 375 125 131 16, 033 2020/11/15
SPENCER SPIRIT HOLDINGS 9.0 82 82 10, 044 2018/5/1
SPIRIT AEROSYSTEMS INC 5.25 125 128 15,577 2022/ 3/15
SPRINGLEAF FINANCE CORP 6.0 25 25 3,123 2020/ 6/ 1
SPRINGLEAF FINANCE CORP 7.75 150 168 20,516 2021/10/ 1
SPRINGLEAF FINANCE CORP 8.25 175 198 24, 148 2023/10/ 1
SPRINT CAPITAL CORP 8.75 1, 000 1, 030 125, 227 2032/ 3/15
SPRINT CORP 7.875 50 51 6, 268 2023/9/15
SPRINT CORP 7.125 75 72 8, 867 2024/ 6 /15
STACKPOLE INTL INTER CO 7.75 100 102 12, 431 2021/10/15
STAR GAS PARTNER/FINANCE 8.875 650 673 81, 891 2017/12/ 1
STEEL DYNAMICS INC 6. 125 250 267 32, 522 2019/ 8 /15
STEEL DYNAMICS INC 6. 375 400 431 52, 400 2022/ 8 /15
SUBURBAN PROPANE PARTNRS 5.5 300 290 35, 288 2024/6/ 1
SUMMIT MATERIALS LLC/FIN 10. 5 300 334 40, 668 2020/ 1 /31
SUMMIT MID HLDS LLC / FI 7.5 450 483 58, 814 2021/ 7/ 1
SUMMIT MID HLDS LLC / FI 5.5 300 295 35, 926 2022/ 8 /15
SUNCOKE ENRGY PART LP/FI 7.375 175 182 22,233 2020/ 2/ 1
SUNCOKE ENRGY PART LP/FI 7.375 150 156 19, 057 2020/ 2/ 1
SUNGARD AVATIL SERV CAP 8.75 300 187 22, 796 2022/4/ 1
SYNCREON GROUP BV/SYNCRE 8. 625 475 463 56, 306 2021/11/ 1
T-MOBILE USA INC 6.25 75 76 9,312 2021/4/1
T-MOBILE USA INC 6.0 325 329 40, 007 2023/3/1
T-MOBILE USA INC 6.5 150 153 18, 601 2024/ 1 /15
TALOS PRODUCTION LLC/FIN 9.75 1, 050 955 116, 169 2018/ 2 /15
TAMINCO GLOBAL 9.75 325 357 43, 464 2020/ 3 /31
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WSE@ A% | TARGA RESOURCES PARTNERS 4.125 175 174 21,223 | 2019/11/15
(BOREEAER) | TARGA RESOURCES PARTNERS 6. 875 450 474 57,720 | 2021/2/1
TAYLOR MORRISON COMM,/MON 5. 625 250 243 29,635 | 2024/3/1
TEMPEL STEEL COMPANY 12.0 425 422 51,413 | 2016/8/15
TEREX CORP 6.0 275 279 34,019 | 2021/5/15
TERVITA CORP 8.0 200 163 19,817 | 2018/11/15
TESORO CORP 5.125 200 199 24,285 | 2024/4/1
TESORO LOGISTICS LP/CORP 5.875 39 39 4,789 | 2020/10/ 1
TESORO LOGISTICS LP/CORP 6.125 350 353 42,978 | 2021/10/15
TEXAS COMPETITIVE/TCEH 11.5 225 172 20,995 | 2020/10/ 1
THOMPSON CREEK METALS CO 7.375 675 614 74,680 | 2018/6/1
TITAN INTERNATIONAL INC 6.875 225 207 25,235 | 2020/10/ 1
TMS INTERNATIONAL CORP 7.625 100 104 12,735 | 2021/10/15
TMX FIN LLC/TITLEMAX FIN 8.5 225 210 25,577 | 2018/9/15
TOLL BROS FINANCE CORP 5. 625 350 371 45,106 | 2024/1/15
TOPS HLDG CORP/TOPS MKTS 8.875 475 490 59,627 | 2017/12/15
TOPS HOLDING II CORP 8.75 725 703 85,501 | 2018/6/15
TPC GROUP INC 8.75 75 77 9,414 | 2020/12/15
TRAC INTERMODAL LLC/CORP 11.0 425 469 57,097 | 2019/8/15
TRANSDIGM INC 6.0 175 176 21,436 | 2022/ 7 /15
TRANSFIELD SERVICES LTD 8.375 150 163 19,878 | 2020/ 5/15
TRIANGLE USA PETROLEUM 6.75 200 131 15,926 | 2022/7/15
TRINIDAD DRILLING LTD 7.875 700 661 80,425 | 2019/1/15
TRIUMPH GROUP INC 5.25 200 202 24,559 | 2022/6/1
TULLOW OIL PLC 6.0 200 160 19,452 | 2020/11/1
TULLOW OIL PLC 6.25 400 317 38,540 | 2022/4/15
UNIFRAX T LLC/UNIFRAX HO 7.5 525 538 65,425 | 2019/2/15
UNIFRAX T LLC/UNIFRAX HO 7.5 175 179 21,808 | 2019/2/15
UNISYS CORP 6.25 115 121 14,750 | 2017/8/15
UNIT CORP 6. 625 425 378 45,987 | 2021/5/15
UNITED AIR 2014-1 B PTT 4.75 100 99 12,036 | 2022/4 /11
UNITED REFINING 10.5 162 170 20,729 | 2018/2/28
UNITED RENTALS NORTH AM 7.375 350 378 45,957 | 2020/5/15
UNITYMEDIA HESSEN / NRW 5.5 350 367 44,680 | 2023/1/15
UNITYMEDIA HESSEN / NRW 5.0 200 200 24,376 | 2025/1/15
UNITYMEDIA KABELBW GMBH 6.125 400 417 50,698 | 2025/1/15
UNIVERSAL HOSPITAL SERVI 7.625 325 281 34,277 | 2020/8/15
US AIRWAYS 2012-2B PTT 6.75 92 98 11,947 | 2021/6/3
US SHALE SOLUTIONS INC 12.5 225 184 22,431 | 2017/9/1
US STEEL CORP 6.875 75 79 9,631 | 2021/4/1
VALEANT PHARMACEUTICALS 5. 625 200 201 24,498 | 2021/12/ 1
VALEANT PHARMACEUTICALS 7.25 250 265 32,256 | 2022/7/15
VANDER INTERMEDIATE HOLD 9.75 125 130 15,900 | 2019/2/1
VERISIGN INC 4. 625 175 171 20,904 | 2023/5/1
VIASAT INC 6.875 225 237 28,860 | 2020/6 /15
VIKING CRUISES LTD 8.5 100 109 13,313 | 2022/10/15
VISANT CORP 10.0 200 176 21,398 | 2017/10/ 1
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W@ AAES | VPIT ESCROW CORP 6.75 100 107 13,009 | 2018/8/15
(BOREEAER | VPTT ESCROW CORP 7.5 50 53 6,557 | 2021/7/15
VTR FINANCE BV 6.875 400 407 49,590 | 2024/1/15
WARREN RESOURCES INC 9.0 475 336 40,858 | 2022/8/1
WATERJET HOLDINGS INC 7.625 75 77 9,460 | 2020/2/1
WAVE HOLDCO LLC/CORP 8.25 150 155 18,920 | 2019/ 7/15
WELLCARE HEALTH PLANS IN 5.75 250 258 31,458 | 2020/11/15
WELLS FARGO & COMPANY 5.9 175 180 21,918 | 2049/12/29
WEST CORP 5.375 500 480 58,358 | 2022/7/15
WEYERHAEUSER REAL ESTATE 4. 375 250 245 29,825 | 2019/6/15
WEYERHAEUSER REAL ESTATE 5. 875 250 252 30,660 | 2024/ 6 /15
WHITEWAVE FOODS CO 5.375 175 182 22,236 | 2022/10/ 1
WILLIAM LYON HOMES INC 5.75 75 75 9,186 | 2019/4/15
WILLIAM LYON HOMES INC 8.5 50 54 6,595 | 2020/11/15
WILLIAMS COMPANIES INC 4.55 75 72 8,758 | 2024/ 6 /24
WIND ACQUISITION FIN SA 7.375 400 391 47,537 | 2021/ 4 /23
WINDSTREAM CORP 7.5 275 279 33,977 | 2022/6/1
WINDSTREAM CORP 7.5 200 202 24,619 | 2023/4/1
WISE HLDG/FIN CORP 9.75 150 161 19,673 | 2019/6/15
WISE METALS GROUP LLC/WI 8.75 625 671 81,686 | 2018/12/15
WMG ACQUISITION CORP 5. 625 25 24 3,024 | 2022/4/15
WMG HOLDINGS CORP 13.75 575 662 80,569 | 2019/10/ 1
WOODSIDE HOMES CO LLC/FI 6.75 25 25 3,039 | 2021/12/15
WR GRACE & CO-CONN 5.125 250 260 31,610 | 2021/10/ 1
WYNN MACAU LTD 5.25 200 196 23,829 | 2021/10/15
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C¥fEHE | BOSTON GENERATING TRM 2L 0.0 1,357 20 2,475 | 2014/12/30
ENERGY FUTURE DIP TL 1.25 156 156 55,490 | 2016/6/19

GLOBAL AVIATION 2ND LIEN 0.0 276 2 336 | 2017/8/13

HARLAND CLARKE #B-3 TL1 7.0 876 883 107,416 | 2018/5/9

HARLAND CLARKE #B-3 TL2 7.0 156 158 19,218 | 2018/5/9

HARLAND CLARKE #B-3 TL3 7.0 153 154 18,818 | 2018/5/9

STALLION OILFIELD TL 8.0 18 39 4,852 | 2018/6/3

ASURION 1L IRL B-1 5.0 1,108 1, 101 133,930 | 2019/5/24

OXEA SARL TRM B-2 #1 1.25 170 158 55,743 | 2019/12/6

OXEA SARL 2ND LIEN TRM 8.25 350 339 11,320 | 2020/6/6

ENTEGRA NEW 3RD LIEN TL 9.25 2,463 2, 266 275,560 | 2020/10/ 2

MULTIPLAN INITIAL TRM 3.75 140 137 16,745 | 2021/3/31

AMSURG INITIAL  #1 3.75 124 123 15,052 | 2021/7/8

AMSURG INITIAL  #2 5.25 0.312 0.311 37| 2021/7/8

ADVANTAGE SALE DD TL 1L 1.25 1 1 194| 2021/7/23

ADVANTAGE SALE DD TLIL2 1.25 1 1 194| 2021/7/23

ADVANTAGE SALE INTL 1LTL 1.25 96 95 11,648 | 2021/ 7/11

CITGO PETROLEUM TL B 4.5 100 99 12,007 | 2021/7/23

SOUTHCROSS HOLDING 1L TL 6.0 149 138 16,872 | 2021/7/29

ADVANTAGE SALES 2L TL .5 100 98 12,032 | 2022/ 7/11

FORMULA ONE 2ND LIEN 7.75 275 270 32,932 | 2022/7/29
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POST PROPERTIES INC 2,100 122 7,400 435
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ALEXANDRIA REAL ESTATE EQUIT — 6, 600 596 73,370 1.6
AMERICAN REALTY CAPITAL PROP 47,100 — — — —
AVALONBAY COMMUNITIES INC 10, 224 7,424 1,317 161, 940 3.5
BIOMED REALTY TRUST INC 37,900 — — — —
BOSTON PROPERTIES 13, 200 10, 400 1,293 159, 004 3.4
CUBESMART 33,900 19, 600 558 68,613 1.5
DCT INDUSTRIAL TRUST INC — 8, 300 309 38, 067 0.8
DDR CORP 58, 700 40, 000 676 83,170 1.8
DIGITAL REALTY TRUST INC — 6, 000 427 52,617 1.1
DOUGLAS EMMETT INC 31, 300 9, 600 294 36, 226 0.8
DUKE REALTY CORP 40, 300 — — — —
EQUITY RESIDENTIAL 29, 100 23, 900 1, 891 232, 542 5.0
ESSEX PROPERTY TRUST INC 5, 259 3, 559 804 98, 887 2.1
FEDERAL REALTY INVS TRUST 3, 800 — — — —
GENERAL GROWTH PROPERTIES INC 43, 086 54, 086 1,377 169, 319 3.7
HCP INC 3,600 — — — —
HEALTHCARE REALTY TRUST INC 27,520 14, 620 381 46, 955 1.0
HEALTH CARE REIT INC 23,819 — — — —
HOST HOTELS & RESORTS INC 87, 400 51, 400 834 102, 639 2.2
KILROY REALTY CORP 16, 600 10, 900 711 87, 532 1.9
KIMCO REALTY CORP — 34, 100 897 110, 400 2.4
LASALLE HOTEL PROPERTIES — 17, 100 475 58, 410 1.3
LEXINGTON REALTY TRUST 55, 400 — — — —
LIBERTY PROPERTY TRUST — 13, 500 450 55, 359 1.2
PARAMOUNT GROUP INC — 22,500 405 49, 854 1.1
POST PROPERTIES INC 11, 600 6, 300 368 45, 293 1.0
PROLOGIS INC 48, 397 34, 497 1, 458 179, 383 3.9
PUBLIC STORAGE 4,900 5, 300 1, 241 152, 697 3.3
QTS REALTY TRUST INC CL A — 5,987 254 31, 316 0.7
REGENCY CENTERS CORP 12, 600 — — — —
SL GREEN REALTY CORP 8, 900 7, 600 899 110, 625 2.4
SIMON PROPERTY GROUP INC 17,274 14,774 2,822 347, 045 7.5
SPIRIT REALTY CAPITAL INC 57, 600 57, 700 559 68, 748 1.5
STRATEGIC HOTELS & RESORTS INC 19, 700 — — — —
SUNSTONE HOTEL INVESTORS INC 42, 200 33, 554 466 57, 389 1.2
TANGER FACTORY OUTLET CENTER 15, 200 — — — —
TAUBMAN CENTERS INC 8, 000 — — — —
UDR INC 30, 300 13, 400 479 59, 019 1.3
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[EfiffE% | ARAB REPUBLIC OF EGYPT 5.875 405 401 50,350 | 2025/6 /11
ARGENT-GLOBAL 7.0 410 413 51,913 | 2015/10/ 3
BOLIVARIAN REP OF VZLA 9.0 615 246 30,947 | 2023/5/7
BOLIVARIAN REP OF VZLA 8.25 3,110 1, 166 146,352 | 2024/10/13
BOLIVARIAN REP OF VZLA 9.25 905 346 43,496 | 2028/5/7
BRAZIL GLOBAL 8.0 248 268 33,656 | 2018/1/15
BRAZIL GLOBAL 8.25 540 688 86,399 | 2034/1/20
COLOMBIA GLOBAL 11.75 445 609 76,504 | 2020/ 2 /25
COLOMBIA GLOBAL 8.125 275 358 44,948 | 2024/ 5 /21
COLOMBIA GLOBAL 10. 375 2,205 3,428 430,276 | 2033/1/28
COLOMBIA GLOBAL 7.375 1,074 1,358 170,491 | 2037/9/18
COSTA RICA GOVERNMENT 7.158 265 258 32,470 | 2045/3/12
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DOMINICAN REPUBLIC 7.5 1, 150 1,290 161,991 | 2021/5/6
DOMINICAN REPUBLIC 6.6 690 746 93,731 | 2024/1/28
DOMINICAN REPUBLIC 5.5 1,415 1,428 179,219 | 2025/1/27
DOMINICAN REPUBLIC 7.45 270 297 37,270 | 2044/ 4 /30
DOMINICAN REPUBLIC 6.85 1, 050 1,080 135,651 | 2045/1/27
ECUADOR GLOBAL 9.375 225 224 28,164 | 2015/12/15
EL SALVADOR GLOBAL 8.25 270 297 37,355 | 2032/4/10
EL SALVADOR GLOBAL 7.625 275 286 35,890 | 2034/9/21
EL SALVADOR GLOBAL 7.65 170 170 21,439 | 2035/6/15
FED REPUBLIC OF BRAZIL 4.875 340 357 44,874 | 2021/1/22
FED REPUBLIC OF BRAZIL 5.625 425 419 52,666 | 2041/1/7
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REPUBLIC OF ARGENTINA 8.75 100 99 12,473 | 2024/5/7
REPUBLIC OF COLOMBIA 6.125 130 144 18,108 | 2041/1/18
REPUBLIC OF COLOMBIA 5.625 280 290 36,454 | 2044/ 2/26
REPUBLIC OF EL SALVADOR 5.875 102 97 12,287 | 2025/1/30
REPUBLIC OF EL SALVADOR 6.375 40 39 4,900 | 2027/1/18
REPUBLIC OF HUNGARY 7.625 636 874 109, 756 | 2041/3/29
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REPUBLIC OF ICELAND 5. 875 575 655 82,270 | 2022/5/11
REPUBLIC OF INDONESTA 4. 875 710 760 95,446 | 2021/5/5
REPUBLIC OF INDONESIA 3.75 1,085 1,076 135,135 | 2022/4 /25
REPUBLIC OF INDONESTA 4.125 640 619 77,703 | 2025/1/15
REPUBLIC OF INDONESIA 7.75 1, 260 1,612 202,390 | 2038/1/17
REPUBLIC OF INDONESIA 5.25 1, 020 991 124,479 | 2042/1 /17
REPUBLIC OF KAZAKHSTAN 3.875 755 718 90,102 | 2024/10/14
REPUBLIC OF KAZAKHSTAN 4.875 2,605 2,271 285,058 | 2044/10/14
REPUBLIC OF KENYA 5.875 255 261 32,764 | 2019/6 /24
REPUBLIC OF KENYA 6. 875 370 383 48,106 | 2024/ 6 /24
REPUBLIC OF LATVIA 2.75 3, 450 3,509 440,434 | 2020/1/12
REPUBLIC OF LITHUANIA 7.375 2,645 3, 202 401,830 | 2020/ 2/11
REPUBLIC OF LITHUANIA 6.125 2, 386 2,785 349,541 | 2021/3/9
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REPUBLIC OF PANAMA 3.75 525 519 65,223 | 2025/3/16
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REPUBLIC OF SRI LANKA 6.25 587 600 75,320 | 2020/10/ 4
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REPUBLIC OF VENEZUELA 7.0 415 143 17,967 | 2038/ 3 /31
REPUBLICA ORIENT URUGUAY 5.1 2,835 2,771 347,759 | 2050/6/18
ROMANTA 6.75 476 565 70,909 | 2022/2/7
ROMANTA 4.375 400 416 52,241 | 2023/8/22
ROMANTA 6.125 1,486 1,753 219,988 | 2044/1 /22
RUSSIA 12.75 505 788 98,961 | 2028/6 /24
RUSSIA FOREIGN BOND 5.0 2,000 2,042 256,313 | 2020/4 /29
RUSSTAN FEDERATTON 3.5 1, 000 985 123,607 | 2019/1 /16
RUSSTAN FEDERATTON 4. 875 4,200 4,110 515,858 | 2023/9/16
TURKEY GLOBAL 6.75 2, 355 2,601 326,500 | 2018/4/3
TURKEY GLOBAL 5.75 1,730 1,885 236,636 | 2024/ 3 /22
TURKEY GLOBAL 7.375 2,015 2,428 304,699 | 2025/2/5
UKRAINE 9.25 310 163 20,472 | 2017/ 7 /24
UKRAINE GOVERNMENT 6.25 250 135 16,941 | 2016/6 /17
UNITED MEXICAN STATES 6.05 1,966 2, 260 283,720 | 2040/1 /11
UNITED MEXICAN STATES 4.75 386 370 46,501 | 2044/3/8
UNITED MEXICAN STATES 4.6 1,185 1,109 139,225 | 2046/ 1 /23
UNITED MEXICAN STATES 5.75 2, 640 2,633 330,465 | 2110/10/12
17 & 7F% | BRAZIL MINAS SPE 5.333 2, 060 1,982 248,815 | 2028/ 2/15
CITY OF BUENOS AIRES 8.95 520 544 68,354 | 2021/2/19
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H5kfEE %% | BANQUE CENT DE TUNISIE 5.75 380 388 48,759 | 2025/1 /30
(Br< 4@ f%) | DEVELOPMENT BANK OF KAZA 5.5 349 357 44,836 | 2015/12/20
ESKOM HOLDINGS SOC LTD 7.125 620 629 78,993 | 2025/2/11
NATIONAL POWER CORP 9.625 40 62 7,824 | 2028/5/15
OFFICE CHERIFIEN DES PHO 6.875 395 423 53,162 | 2044/ 4 /25
ROSNEFT (ROSNEFT INT FIN) 4. 199 935 782 98,231 | 2022/3/6
WeiE@ % | BHARTI AIRTEL LTD 4.375 470 465 58,436 | 2025/6 /10
(&BEEEAER) | EL FONDO MIVIVIENDA SA 3.5 770 752 94,453 | 2023/1 /31
EMPRESA NACTIONAL DE PETR 6.25 1, 620 1,808 226,978 | 2019/7/8
EMPRESA NACTIONAL DE PETR 5.25 160 168 21,162 | 2020/8/10
GAZ CAPITAL SA 9.25 1,385 1,532 192,313 | 2019/4 /23
GAZ CAPITAL SA (GAZPROM) 7.288 160 158 19,877 | 2037/8/16
GAZPROM (GAZ CAPITAL SA) 5. 999 890 876 110,010 | 2021/1/23
GAZPROM NEFT (GPN CAPITA 6.0 765 705 88,483 | 2023/11/27
GNL QUINTERO SA 4.634 245 247 31,073 | 2029/7/31
GRUPO BIMBO SAB DE CV 4. 875 355 335 42,151 | 2044/ 6 /27
ISRAEL ELECTRIC CORP LTD 5.0 620 647 81,207 | 2024/11/12
KAZAKHSTAN TEMIR ZHOLY 7.0 1,950 2,032 255,105 | 2016/5/11
KAZAKHSTAN TEMIR ZHOLY 6.95 560 528 66,374 | 2042/7/10
MIN MAURITIUS INVSTMENTS 4.755 235 239 30,006 | 2024/11/11
PEMEX PROJ FDG MASTER TR 6. 625 1,170 1,275 160,008 | 2035/6 /15
PEMEX PROJ FDG MASTER TR 6. 625 200 215 27,043 | 2038/6/15
PETROBRAS GLOBAL FINANCE 4. 875 245 234 29,482 | 2020/3/17
PETROBRAS GLOBAL FINANCE 5. 625 420 332 41,746 | 2043/5/20
PETROBRAS GLOBAL FINANCE 6.85 265 218 27,407 | 2115/6/5
PETROBRAS INTL FIN CO 5.75 465 463 58,181 | 2020/ 1 /20
PETROBRAS INTL FIN CO 5.375 352 340 42,716 | 2021/1/27
PETROBRAS INTL FIN CO 6.875 70 64 8,052 | 2040/1 /20
PETROLEOS DE VENEZUELA S 5.25 485 252 31,642 | 2017/4/12
PETROLEOS DE VENEZUELA S 6.0 7, 850 2, 755 345,768 | 2026/11/15
PETROLEOS DE VENEZUELA S 5.375 300 102 12,894 | 2027/4/12
PETROLEOS DE VENEZUELA S 5.5 2,145 726 91,183 | 2037/4/12
PETROLEOS MEXICA PEMEX 5.5 630 591 74,196 | 2044/ 6 /27
PETROLEOS MEXICANOS 6.5 435 464 58,327 | 2041/6/2
PETROLEOS MEXICANOS 5.5 2, 820 2, 646 332,118 | 2044/ 6 /27
PETROLEOS MEXICANOS 6.375 2,725 2,872 360,494 | 2045/1/23
PETROLEOS MEXICANOS 5. 625 460 435 54,637 | 2046/ 1/23
SOUTHERN COPPER CORP 7.5 240 268 33,731 | 2035/7/27
SOUTHERN COPPER CORP 6.75 315 326 40,916 | 2040/4/16
STATE GRID OVERSEAS INV 3.125 280 274 34,508 | 2023/5/22
STATE OIL CO OF THE AZER 5. 45 245 253 31,836 | 2017/2/9
YPF SOCIEDAD ANONIMA 8.175 1,315 1,363 171,158 | 2024/4/4
I 3 16, 085, 386
a—n Fa—n Fax—n
AFx o [Ef&7iE% | UNITED MEXICAN STATES 4.0 300 268 37,303 | 2115/3/15
NI — | EMERES | REPUBLIC OF HUNGARY 5.75 485 547 76,176 | 2018/6 /11
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X o A A _ Eﬂr"ﬁ fiff 7 fﬂ _ A )%BBWLI _ iﬁﬁﬂﬂﬁuﬁsu‘%ﬁ)\tt%s —
SRS IS HR R A B 5EDE | 24 E | 24K
FHHR K FHAVK T % % % % %
AXY R 60, 984 68, 142 13,047,214 15.3 0.4 11.5 2.6 1.2
FAL AT TV | FAL AT TV
AA A 4,500 5, 100 679, 929 0.8 — 0.8 — —
FAVz=Fvu=F | FAYz=F)n—+}
A =T 45, 800 53,131 792, 717 0.9 — 0.9 — —
F/vyz—=yu=x| F/Vyz—ro—%
I = — 12, 500 14, 233 224, 181 0.3 — 0.3 — —
F7ve=ssn—x | ¥7vv—=/ n—x%
Froe—7 36, 700 38,919 726, 238 0.9 — 0.9 — —
B = Foa—n Fa—n
4 92, 940 109, 488 15, 238, 607 17.9 0.2 12.3 5.6 —
A4V T 92, 880 100, 613 14, 003, 446 16. 4 — 5.3 6.1 5.0
TTUA 43, 630 47,914 6, 668, 786 7.8 — 4.6 3.0 0.2
AX Y R 17, 378 18,073 2,515, 482 3.0 1.1 1.2 0.8 0.9
AA A 3, 000 3,013 419, 449 0.5 — — 0.5 —
*T K 44, 695 49,978 6, 956, 073 8.2 0.6 8.0 — 0.1
A 32, 400 35, 727 4,972,611 5.8 — 1.8 3.7 0.4
AULF— 12,180 14, 881 2,071,272 2.4 — 2.2 0.3 —
A z—F 1,160 1, 285 178, 885 0.2 0.2 0.2 — —
F—Z YT 11, 630 13, 180 1,834, 474 2.2 — 2.2 — —
Frw—2 3, 500 3,601 501, 286 0.6 — 0.2 — 0.4
TANT R 9, 100 10, 110 1, 407, 230 1.7 — 1.5 0.2 —
ATNFT 800 799 111, 330 0.1 — 0.1 — —
Z2nR=F 520 578 80, 562 0.1 — 0.0 0.0 —
TAUA 19, 420 19, 317 2, 688, 634 3.2 — 2.9 0.2 —
F—=2A T VT 8, 724 8, 640 1,202,574 1.4 — 1.1 0.3 —
V= — 3, 050 2,989 416, 029 0.5 — 0.3 — 0.2
H—rP— 4,700 4,506 627, 235 0.7 — 0.7 — —
7 77 6 RIEHH 600 607 84, 523 0.1 — — — 0.1
AXxT o 3, 650 3, 842 534, 822 0.6 0.3 0.4 0.2 —
77N 764 751 104, 550 0.1 — 0.1 — —
FV 550 553 76, 992 0.1 — 0.1 — —
Fra 1,610 1,701 236, 807 0.3 — — 0.3 —
TN T 2, 800 2,505 348, 668 0.4 0.4 0.4 — —
FRXmF TRuF
R—F K 8, 300 9,330 312,211 0.4 — 0.4 — —
= Gl — — 79, 062, 834 92.9 3.2 60.5 23.8 8.6

k FRE R BRI ﬁ%wﬁm&b#m@ﬁ@% fEE EARSG OMPEIC L 0 FERE L= b D TT,
kAR IL, MUE PEREEI )T B RHlEE O FI S

*%ﬁ®$u*ﬁi@0?t

* —FENTHAANZ L,

K FHIC DWW TIEAmpE S 3 isERS g LY 75— &g%%bfwi¢

KALUH =R e TR TT—X, A~74 Koo f L RALZ =X « B—E AL DBATFTEREHA L TWET,
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[Ef7E%4 | UK TREASURY 1.75 11, 400 11,610 2,223,139 | 2019/ 7 /22
UK TREASURY 2.0 1,770 1,812 347,103 | 2020/ 7 /22
UK TREASURY 4.25 8,670 10, 719 2,052,479 | 2032/6/7
UK TREASURY 3.5 3,770 4,344 831,922 | 2045/1 /22
UK TSY 3 1/4% 2044 3.25 12, 230 13, 454 2,576,080 | 2044/1 /22
W% | ABP FINANCE PLC 6.25 845 1,056 202,292 | 2026/12/14
(&DEEEAER) | ANHEUSER-BUSCH INBEV NV 9.75 610 922 176,692 | 2024/ 7 /30
ELECTRICITE DE FRANCE 6. 6.25 550 696 133,275 | 2028/5/30
GATWICK FUNDING LIMITED 5.25 1,280 1, 469 281,287 | 2024/1 /23
GENERAL ELEC CAP CORP 5.5 1, 800 2,100 402,230 | 2021/6/7
GLENCORE FINANCE EUROPE 6.0 1,770 2,022 387,232 | 2022/4/3
HEALTH CARE REIT INC 4.5 1, 340 1, 389 265,990 | 2034/12/ 1
HEATHROW FUNDING LTD 6.75 1, 000 1,312 251,284 | 2026/12/ 3
HOLMES MASTER ISSUER PLC 2.12213 1,500 1,536 294,236 | 2054/10/15
HSBC HOLDINGS PLC 6.5 1, 400 1,759 336,924 | 2024/5/20
IMPERTAL TOBACCO FINANCE 4.875 1,265 1,363 261,099 | 2032/6/7
INTU (SGS) FINANCE PLC 4.25 950 993 190,218 | 2035/9/17
KONINKLIJKE KPN NV 5.0 930 1,018 195,078 | 2026/11/18
LLOYDS BANK PLC 10.75 1, 000 1,136 217,662 | 2021/12/16
LLOYDS BANK PLC 5.125 1,410 1,704 326,364 | 2025/3/7
NATL WESTMINSTER BANK 7.875 1,880 1,916 366,910 | 2015/9/9
PEARSON FUNDING ONE 6.0 610 624 119,584 | 2015/12/15
QBE INSURANCE GROUP LTD 6.125 1,174 1,187 227,458 | 2015/9 /28
THAMES WATER UTIL CAY FI 4.625 430 475 91,135 | 2046/6/4
WPP PLC 6.0 1, 400 1,512 289,530 | 2017/4/4
/I 3t 13,047, 214
A A FAAL AT T | TAAL AT TV
| [EH RS | SWITZERLAND GOVERNMENT 1.25 4, 500 5, 100 679,929 | 2037/6 /27
/)N it 679, 929
A e—F FAyz=Fv)n—+ | FAYz=F ) o+
[EfFZES% | SWEDISH GOVERNMENT 3.5 35, 000 41, 744 622,827 | 2022/6/1
SWEDISH GOVERNMENT 1.5 10, 800 11, 386 169,889 | 2023/11/13
/) it 792, 717
JIVT = — T)vyz—=pu=2 | T/)Vyz=)u—%
| [EE RS INORWEGIAN GOVERNMENT 3.75 12, 500 14, 233 224,181 | 2021/5 /25
/I 7t 224, 181
Fr~w—2 T7vv=)yu=x| F7vv=Jrn-x
I [EH RS IKINGDOM OF DENMARK 1.5 36, 700 38,919 726,238 | 2023/11/15
/I it 726, 238
a—n Fa—n Fa—n
KA [EffzE% | BUNDESOBLIGATION — 14, 600 14, 480 2,015,365 | 2020/4 /17
BUNDESREPUB. DEUTSCHLAND 3.25 20, 100 23, 630 3,288,902 | 2021/7/4
BUNDESREPUB. DEUTSCHLAND 5. 625 12, 300 18, 874 2,626,932 | 2028/1/4
BUNDESREPUB. DEUTSCHLAND 5.5 3, 500 5, 600 779,408 | 2031/1/4
BUNDESREPUB. DEUTSCHLAND 4.0 5, 400 7,993 1,112,484 | 2037/1/4
DEUTSCHLAND 1/L BOND 1.75 15, 100 18, 524 2,578,229 | 2020/4/15
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KA @%E‘%’% KFW 0. 375 13, 200 11,540 1,606,242 | 2030/4 /23
TihtbES | COMERZBANK AG 1.5 1, 400 1, 449 201,742 | 2018/2/28
(EDEBEARR) | ENBW 3. 625 3, 580 3, 654 508,598 | 2076/4/2
EUROGRID GMBH 1.875 1,700 1,676 233,399 | 2025/6 /10
UNITYMEDIA HESSEN / NRW 4.0 960 982 136,752 | 2025/1/15
VOLKSWAGEN FIN SERV AG 0.75 1,100 1,081 150,549 | 2021/10/14
ABVT [EfFZEZ% | BUONT POLIENNALI DEL I/L 2.55 3, 400 3,508 488,318 | 2016/10/22
BUONT POLIENNALI DEL I/L 2.15 3, 700 3, 860 537,292 | 2017/11/12
BUONT POLIENNALI DEL I/L 2.35 2,300 2, 581 359,247 | 2024/ 9/15
BUONT POLIENNALI DEL I/L 3.1 6, 860 8,728 1,214,853 | 2026/9/15
BUONT POLIENNALI DEL I/L 2.55 2,930 3, 687 513,211 | 2041/9/15
BUONT POLIENNALI DEL TES 4.75 7, 400 8, 059 1,121,668 | 2017/6/1
BUONT POLIENNALI DEL TES 1.65 29,100 30, 533 4,249,719 | 2020/4 /23
BUONT POLIENNALI DEL TES 3.75 6, 100 6, 883 958,009 | 2021/5/1
BUONT POLIENNALI DEL TES 4.0 1, 400 1, 590 221,390 | 2037/2/1
BUONT POLIENNALI DEL TES 5.0 3, 500 4,570 636,094 | 2040/9/1
CCTS EU 0.979 15, 300 15, 362 2,138,120 | 2015/12/15
WimES | ENT SPA 3.625 390 453 63,132 | 2029/1 /29
(GUREEAER) | INTESA SANPAOLO SPA 1.125 2,500 2,470 343,905 | 2020/ 1/14
INTESA SANPAOLO SPA 1.125 2, 650 2,522 351,062 | 2022/3/4
MONTE DEI PASCHI SIENA 3.5 3, 500 3, 687 513,194 | 2017/3/20
UNICREDIT SPA 4.0 500 551 76,823 | 2018/1 /31
UNICREDIT SPA 3.0 1,350 1,562 217,401 | 2024/1/31
TR [Ef&FE% | FRANCE (GOVT OF) - 3, 600 3, 541 492,907 | 2020/ 5 /25
FRANCE GOVERNMENT 0. A.T 5.5 5,410 8,139 1,132,836 | 2029/4 /25
FRANCE GOVERNMENT 0. A.T 3.25 1, 600 2,053 285,817 | 2045/5 /25
Li@ALAE% | ALD INTERNATIONAL 2.0 1, 400 1,439 200,407 | 2017/5/26
(BOREEAER | ALD INTERNATTONAL 0.75 3, 500 3, 500 487,227 | 2018/1 /26
AUTOROUTES DU SUD DE LA 2.875 200 220 30,697 | 2023/1/18
BNP PARIBAS CARDIF 4.032 2,000 2,001 278,532 | 2049/11/29
BPCE SA 4. 625 800 926 128,986 | 2023/7/18
BPCE SFH - SOCIETE DE FI 2.125 2,000 2,181 303,552 | 2020/9/17
CAISSE REFINANCE L’ HABIT 2.4 1,180 1,333 185,538 | 2025/1 /17
CREDIT AGRICOLE ASSRNCES 4.25 2, 200 2,175 302,827 | 2049/1 /29
CREDIT AGRICOLE HOME LOA 1. 625 1,100 1,168 162,570 | 2020/ 3 /11
CREDIT AGRICOLE LONDON 2.375 900 939 130,762 | 2024/ 5 /20
DEXIA CREDIT LOCAL 1.375 4,100 4,272 594, 644 | 2019/9/18
DEXIA CREDIT LOCAL 0.25 5, 000 4,949 688,839 | 2020/3/19
ELECTRICITE DE FRANCE 4.625 900 1,139 158,644 | 2030/ 4 /26
ELECTRICITE DE FRANCE 5.0 1, 300 1,412 196,631 | 2049/ 1 /22
FONCIERE LYONNAISE 3.5 600 641 89,226 | 2017/11/28
MFINANCE FRANCE SA 2.0 1, 000 974 135,628 | 2021/11/26
ORANGE SA 5.0 940 991 137,998 | 2049/10/29
RTE RESEAU DE TRANSPORT 1. 625 800 800 111,391 | 2024/10/8
SOCIETE DES AUTOROUTES 1.875 1,500 1,506 209, 717 | 2025/1 /15
SOCIETE FONCIERE LYONNAT 1.875 1, 600 1,605 223,400 | 2021/11/26
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AFXY R WesE 1% | ABBEY NATL TREASURY SERV 0. 691 2, 000 2,026 282,039 | 2019/8/13

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

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

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

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

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

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

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

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

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

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

AA A (jitﬁffﬂ%* CREDIT SUISSE LONDON 0. 477 3, 000 3,013 419,449 | 2017/12/15
SOREEAER)

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

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

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

btk ES | ACHMEA BV 2.5 810 861 119,939 | 2020/11/19

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

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

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

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

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

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

TELEFONICA EUROPE BV 5. 875 800 880 122,495 | 2049/ 3 /31

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

ANRA [Ef&7E%4 | BONOS Y OBLIG DEL ESTADO 4.5 2,270 2,518 350,473 | 2018/1 /31

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

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

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

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

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

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

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

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

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

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

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

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

WiE L% | BELFIUS BANK SA/NV 2.25 1, 500 1,574 219,124 | 2018/9/26

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

AT z—F (jitﬁffﬂ%* TVN FINANCE CORP III AB 7.375 1, 160 1,285 178,885 | 2020/12/15
SOREEAER)

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

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

LA ERSTE GROUP BANK AG 7.125 1,230 1,451 201,990 | 2022/10/10

(GUREEAER) g : ’ ’ ’
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7w~ —2 | WilLfES% | DANSKE BANK A/S 0.338 2, 300 2,307 321,176 | 2017/6/2

(BOREEAER | DANSKE BANK A/S 3.875 1, 200 1,294 180,110 | 2023/10/ 4

TANT R | EfEFES: | IRISH GOVERNMENT 5.0 3, 200 3,910 544,204 | 2020/10/18

REPUBLIC OF IRELAND 3.9 1, 520 1,816 252,886 | 2023/ 3 /20

W5E@ % | ESB FINANCE LIMITED 2.125 1,230 1,197 166,614 | 2027/6/8

(GUREEMER) | GE CAPITAL EURO FUNDING 2.875 850 925 128,760 | 2019/6 /18

SILVERBACK FINANCE 3.1261 2, 300 2,261 314,764 | 2037/2/25

A% T | [EEFES | SLOVAKTA GOVERNMENT BOND 1.375 800 799 111,330 | 2027/1/21

An =7 | [EffFE% | REPUBLIKA SLOVENIJA 4.125 250 284 39,647 | 2020/ 1 /26

REPUBLIKA SLOVENIJA 3.0 270 293 40,915 | 2021/4/8

TAYA WibthfES | AT’T INC 2.4 1,150 1,184 164,842 | 2024/3/15

(BEOREEAER) | AT&T INC 2.45 1,620 1,443 200,962 | 2035/3/15

BANK OF AMERICA CORP 2.5 405 432 60,248 | 2020/ 7 /27

BANK OF AMERICA CORP 1.375 1, 400 1,303 181,426 | 2025/ 3 /26

DIRECTV HOLDINGS/FING 2.75 300 320 44,605 | 2023/5/19

GENERAL ELECTRIC CO 1.875 600 588 81,846 | 2027/5/28

JP MORGAN CHASE BK NA 4.375 2,500 2,627 365,653 | 2021/11/30

MERCK & CO INC 1.875 420 422 58,759 | 2026/10/15

MONDELEZ INTERNATIONAL 1. 625 860 793 110,378 | 2027/3/8

MONDELEZ INTERNATIONAL 2.375 865 777 108,192 | 2035/3/6

MOODY’ S CORPORATION 1.75 1, 850 1, 752 243,939 | 2027/3/9

MORGAN STANLEY 3.75 1, 370 1,472 204,996 | 2017/9/21

MORGAN STANLEY 2.375 1, 330 1,408 196,012 | 2021/3/31

PROLOGIS LP 1.375 1, 690 1,684 234,379 | 2020/10/ 7

PROLOGIS LP 3.375 400 432 60, 125 | 2024/ 2 /20

VERIZON COMMUNICATIONS 3.25 560 617 85,968 | 2026/ 2 /17

WELLS FARGO & COMPANY 1. 625 2,100 2,057 286,295 | 2025/6/2

A=A NFYT | eidtAES | AUSNET SERVICES HOLDINGS 1.5 1,240 1,163 161,917 | 2027/2/26

(BOREEAER | COMONWEALTH BANK AUST 2.0 3, 394 3,291 458,162 | 2027/4 /22

SCENTRE MGMT LTD 0. 658 2,000 2,013 280,192 | 2018/ 7 /16

SCENTRE MGMT LTD 2.25 1, 160 1,199 166,884 | 2024/ 7 /16

SYDNEY AIRPORT FINANCE 2.75 930 972 135,417 | 2024/ 4 /23

Yy —U— | FilthfEZ | BAA FUNDING LTD 4.125 1, 350 1,418 197,452 | 2016/10/12

(4f%EENES) | DELPHI AUTOMOTIVE PLC 1.5 1, 700 1,570 218,576 | 2025/3/10

== %l’ﬁm%ﬁ CRED SUIS GP FUN LTD 1.25 4,700 4,506 627,235 | 2022/4 /14
(BOREEAER)

777 EREER %@fﬂgﬁ XSTRATA FINANCE DUBAI LT 1.75 600 607 84,523 | 2016/5/19
ALREEAER)

A¥va W@ S | AMERICA MOVIL SAB DE CV 4.125 1, 200 1, 366 190, 142 | 2019/10/25

(GUREEAMER) | AMERICA MOVIL SAB DE CV 5.125 800 860 119,694 | 2073/9/6

CEMEX SAB DE CV 4.375 1, 650 1,616 224,985 | 2023/3/5

7TV %ﬁg@iﬁ BRF SA 2.75 764 751 104,550 | 2022/6/3

FU Eﬁgﬂiﬁ CODELCO INC 2.25 550 553 76,992 | 2024/7/9

F %ﬁfﬂiﬁ EP ENERGY AS 4.375 1,610 1,701 236,807 | 2018/5/1
SOREEAER)
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[ 7%y 7 [ EtiiE% [ BULGARTA 3.125 2, 800 2, 505 348,668 | 2035/ 3 /26
/I 7t 63, 280, 340
R—F oK TR0 F TR0 F
[EfF RS POLAND GOVERNMENT BOND 5.75 4, 200 4,957 165, 880 2022/ 9 /23
POLAND GOVERNMENT BOND 4.0 4,100 4,373 146, 330 2023/10/25
/h it 312, 211
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