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TIVAR
Atos SE 0.75% 07/05/22 EUR 19,200 19,345,641 1.34
Electricite de France SA 2.00% 09/12/49 EUR 6,000 6,476,208 0.45
Electricite de France SA, VRB 3.38% 31/12/491 EUR 9,000 9,421,345 0.65
Electricite de France SA, VRB 5.00% 31/12/49t EUR 10,400 11,702,465 0.81
Electricite de France SA, VRB 5.38% 31/12/49t EUR 5,200 5,848,146 0.40
Iliad SA 0.75% 11/02/24 EUR 14,100 14,091,014 0.97
Veolia Environnement SA, VRB 2.50% 31/12/49% EUR 11,300 11,390,711 0.79
78,275,530 541
KA
Bundesrepublik Deutschland Bundesanleihe 0.25% 15/02/29 EUR 4,454 4,681,668 0.32
Bundesrepublik Deutschland Bundesanleihe 0.00% 15/08/29 EUR 4,749 4,891,783 0.34
Bundesrepublik Deutschland Bundesanleihe 0.00% 15/08/30 EUR 322,410 331,253,706 22.90
Bundesrepublik Deutschland Bundesanleihe 4.25% 04/07/39 EUR 1,650 2,907,944 0.20
Bundesrepublik Deutschland Bundesanleihe 1.25% 15/08/48 EUR 5,950 7,510,447 0.52
Commerzbank AG, VRB 6.13% 31/12/49f EUR 6,600 7,291,606 0.51
Commerzbank AG, VRB 6.50% 31/12/49% EUR 4,200 4,952,608 0.34
Deutsche Bank AG, VRB 1.00% 19/1125 EUR 11,800 12,050,869 0.83
Deutsche Bank AG, VRB 1.75% 19/11/30  EUR 12,600 13,326,466 0.92
Deutsche Bank AG, VRB 5.63% 19/05/31 EUR 6,800 8,060,413 0.56
Deutsche Bank AG, VRB 4.63% 31/12/49% EUR 6,000 6,250,937 0.43
Deutsche Bundesrepublik Inflation Linked Bond 0.10% 15/04/26 EUR 41,852 45,806,672 3.17
Volkswagen Leasing GmbH 0.00% 19/07/24 EUR 11,700 11,695,764 0.81
460,680,883 31.85
TARTGUR
Iceland Government International Bond 0.10% 20/06/24 EUR 5,801 5,831,404 0.40
TANTUR
AerCap Ireland Capital DAC /AerCap Global Aviation Trust 4.63% 15/10/27 USD 6,163 5,810,794 0.40
Cyrusone Europe Finance DAC 1.13% 26/05/28 EUR 3,900 3,879,917 0.27
9,690,711 0.67
AZIT
Autostrade per 1'Italia SpA 2.00% 04/12/28 EUR 10,784 11,255,464 0.77
Autostrade per 1'Italia SpA 2.00% 15/01/30 EUR 8,500 8,806,105 0.61
Intesa Sanpaolo SpA, VRB 5.88% 31/12/491 EUR 4,180 4,755,650 0.33
Italy Buoni Poliennali Del Tesoro 144A 2.15% 01/03/72 EUR 6,500 6,356,415 0.44
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UniCredit SpA, VRB 7.50% 31/12/491 EUR 18,356 21,831,125 1.51
53,004,759 3.66
HA
Nissan Motor Co Ltd 3.20% 17/09/28 EUR 6,859 7,774,934 0.54
Rakuten Group Inc, VRB 4.25% 31/12/49% EUR 8,300 8,562,080 0.59
Takeda Pharmaceutical Co Ltd 2.00% 09/07/40 EUR 6,723 7,242,682 0.50
23,579,696 1.63
TR TNT
Medtronic Global Holdings SCA 0.00% 15/03/23 EUR 14,780 14,869,443 1.03
Traton Finance Luxembourg SA 0.13% 24/03/25 EUR 15,800 15,842,960 1.09
Traton Finance Luxembourg SA 1.25% 24/03/33 EUR 6,100 6,194,196 0.43
36,906,599 2.55
AxTa
Mexico Government International Bond 4.00% 15/03/15~ EUR 41,765 45,140,587 3.12
FIF
Abertis Infraestructuras Finance BV, VRB 3.25% 31/12/491 EUR 7,200 7,462,158 0.51
Digital Dutch Finco BV 0.13% 15/10/22 EUR 7,449 7,480,391 0.52
Repsol International Finance BV, VRB 3.75% 31/12/491 EUR 4,750 5,094,009 0.35
Repsol International Finance BV, VRB 4.25% 31/12/49% EUR 2,950 3,252,300 0.22
Stellantis NV 1.25% 20/06/33 EUR 7,620 7,529,032 0.52
Upjohn Finance BV 0.82% 23/06/22 EUR 18,660 18,843,769 1.30
Upjohn Finance BV 1.91% 23/06/32 EUR 7,835 8,344,216 0.58
Wintershall Dea Finance 2 BV, VRB 2.50% 31/12/491 EUR 6,900 6,892,896 0.48
Wintershall Dea Finance 2 BV, VRB 3.00% 31/12/491 EUR 8,000 7,914,327 0.55
Wintershall Dea Finance BV 1.82% 25/09/31 EUR 6,700 6,953,301 0.48
79,766,399 5.51
J—==7
Romanian Government International Bond 2.63% 02/12/40 EUR 22,434 22,295,715 1.54
Romanian Government International Bond 2.75% 14/04/41 EUR 3,313 3,292,778 0.23
Romanian Government International Bond 3.38% 28/01/50 EUR 3,001 3,202,907 0.22
28,791,400 1.99
7 70%
Republic of South Africa Government Bond 8.50% 31/01/37 ZAR 184,653 9,341,622 0.65
ALY
Banco de Sabadell SA, VRB 5.75% 31/12/491 EUR 9,400 9,952,835 0.69
Banco Santander SA, VRB 4.38% 31/12/49% EUR 6,600 6,830,794 0.47
CaixaBank SA, VRB 5.88% 31/12/491 EUR 5,600 6,423,686 0.45
FCC Servicios Medio Ambiente Holding SAU 0.82% 04/12/23 EUR 14,837 15,091,588 1.04
38,298,903 2.65
B R
European Union 0.00% 04/07/31 EUR 12,891 12,859,732 0.89
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Samhallsbyggnadsbolaget i Norden AB, VRB 2.88% 31/12/49% EUR 11,241 11,163,510 0.77
AAAR
Credit Suisse Group AG, VRB 6.38% 31/12/49F USD 2,440 2,292,425 0.16
Credit Suisse Group AG 144A, VRB 6.38% 31/12/49% USD 9,230 8,671,756 0.60
10,964,181 0.76
AFYR
Barclays Plc, VRB 6.38% 31/12/49t GBP 8,908 11,635,868 0.80
BP Capital Markets Plc, VRB 3.63% 31/12/491 EUR 8,710 9,488,006 0.66
Nationwide Building Society, VRB 5.75% 31/12/49% GBP 3,122 4,096,232 0.28
Natwest Group Plc, VRB 5.13% 31/12/49t GBP 4,620 5,807,164 0.40
Vodafone Group Plc, VRB 3.00% 27/08/80 EUR 8,240 8,485,093 0.59
39,512,363 2.73
TAVH
Altria Group Inc 5.95% 14/02/49 USD 12,336 13,369,836 0.92
AT&T Inc 2.60% 19/05/38 EUR 5,963 6,845,525 0.47
CyrusOne LP / CyrusOne Finance Corp 1.45% 22/01/27 EUR 11,439 11,670,544 0.81
DAE Funding LLC 1.55% 01/08/24 USD 13,390 11,257,130 0.78
Fidelity National Information Services Inc 0.13% 03/12/22 EUR 14,200 14,271,615 0.99
Goldman Sachs Group Inc, VRB 0.01% 30/04/24 EUR 20,500 20,515,688 1.42
Oracle Corp 3.65% 25/03/41 USD 9,710 8,667,774 0.60
Oracle Corp 3.95% 25/03/51 USD 10,110 9,286,800 0.64
Verizon Communications Inc 3.70% 22/03/61 USD 5,465 4,934,891 0.34
100,819,803 6.97
ExEEt 1,057,489,419 73.10
AT EH L TOAEIE R RS & 5 1,057,489,419 73.10
DIRFI T THLS [ S TV DR FIBERES
&%
F—ARNFVT
Scentre Group Trust 2 144A, VRB 5.13% 24/09/80 USD 4,364 3,930,251 0.27
TA~ VB
Avolon Holdings Funding Ltd 144A 2.13% 21/02/26  USD 18,600 15,558,670 1.08
Avolon Holdings Funding Ltd 144A 4.25% 15/04/26 USD 9,479 8,671,344 0.60
Avolon Holdings Funding Ltd 144A 2.75% 21/02/28 USD 5,630 4,696,224 0.32
28,926,238 2.00
AZIT
Intesa Sanpaolo SpA, VRB 7.75% 31/12/491 EUR 2,450 3,002,441 0.21
Italy Buoni Poliennali Del Tesoro 144A 3.85% 01/09/49 EUR 3,500 5,099,290 0.35
Italy Buoni Poliennali Del Tesoro 144A 2.80% 01/03/67 EUR 1,293 1,529,516 0.11
UniCredit SpA 144A 6.57% 14/01/22 USD 22,310 19,395,564 1.34
29,026,811 2.01
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Nissan Motor Co Ltd 144A 4.35% 17/09/27 USD 9,019 8,361,374 0.58
Nissan Motor Co Ltd 144A 4.81% 17/09/30 USD 27,310 26,028,784 1.80
34,390,158 2.38
FTF
JAB Holdings BV 2.25% 19/12/39 EUR 8,600 9,053,611 0.62
AA R
Credit Suisse Group AG 144A, VRB 3.09% 14/05/32 USD 6,610 5,738,854 0.40
T %
Ally Financial Inc, VRB 4.70% 31/12/49% USD 6,270 5,479,179 0.38
Ally Financial Inc, VRB 4.70% 31/12/49% USD 6,510 5,584,909 0.39
AT&T Inc 144A 3.65% 15/09/59 USD 10,918 9,286,433 0.64
Broadcom Inc 144A 3.50% 15/02/41 USD 6,438 5,560,269 0.38
Charter Communications Operating LLC / Charter Communications Operating Capital 3.50% 01/06/41 USD 7,950 6,715,585 0.46
Charter Communications Operating LLC / Charter Communications Operating Capital 4.80% 01/03/50 USD 4,850 4,688,969 0.32
Charter Communications Operating LLC / Charter Communications Operating Capital 3.85% 01/04/61 USD 6,440 5,323,232 0.37
Charter Communications Operating LLC / Charter Communications Operating Capital 4.40% 01/12/61 USD 10,380 9,371,384 0.65
52,009,960 3.59
e 163,075,883 11.27
D TR TREB IS TV AR AT EEET 5 A 5 163,075,883 11.27
Z DD FES
&%
R
Volkswagen Leasing GmbH 0.00% 12/07/23 EUR 16,200 16,224,348 1.12
AA
Rakuten Group Inc 5.13% 31/12/49+ USD 3,950 3,459,757 0.24
Rakuten Group Inc 6.25% 31/12/49Ff USD 6,020 5,506,341 0.38
8,966,098 0.62
EHEF 25,190,446 1.74
ZDMDOFMAESREF 25,190,446 1.74
BREAMAEFE 1,245,755,748 86.11
(735l EUR 1,221,331,993)
Z DILOE PE (A FEIEERE) 200,885,321 13.89
MG EA S 1,446,641,069 100.00
JHEE
VRB: 2By
T AR

A T H 3211543 A 15 H
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WAEE  WABSAE  SHEE RHEEAE i A @fﬁﬁ
USD 36,180,000 THB (1,130,137,800) 18/08/21 778,989
CNY 207,472,965 EUR (26,402,434) 18/08/21 563,705
MXN 374,357,332 USD (18,190,000) 18/08/21 422,268
USD 84,895,021 GBP (61,093,344) 18/08/21 411,118
USD 35,600,612 PHP (1,723,069,642) 18/08/21 384,311
MXN 302,000,000 EUR (12,334,830) 18/08/21 367,558
USD 61,400,000 EUR (51,417,436) 18/08/21 306,862
NOK 308,447,640 EUR (30,000,000) 18/08/21 202,993
USD 36,330,000 CLP (26,375,252,206) 18/08/21 127,276
CLP 11,222,828,268 USD (15,262,098) 18/08/21 111,408
HUF 7,942,089,164 EUR (22,480,000) 18/08/21 107,930
USD 18,180,000 ZAR (259,650,547) 18/08/21 88,736
EUR 4,845,430 AUD (7,530,000) 18/08/21 82,116
EUR 7,480,000 CHF (8,151,741) 18/08/21 41,404
USD 19,580,000 MXN (391,361,124) 18/08/21 33,494
EUR 7,470,000 HUF (2,615,881,950) 18/08/21 30,225
USD 17,180,000 KRW (19,389,364,914) 18/08/21 19,669
EUR 3,579,181 JPY (469,800,000) 18/08/21 11,969
RERMAAF 4,092,031
EUR 424,029,718 USD (510,892,283) 18/08/21 (6,353,743)
GBP 58,094,366 USD (82,200,000) 18/08/21 (1,631,263)
ZAR 639,393,876 USD (46,262,790) 18/08/21 (1,477,278)
THB 1,963,015,881 USD (62,832,359) 18/08/21 (1,343,619)
USD 25,933,519 ZAR (380,355,405) 18/08/21 (457,930)
EUR 11,727,807 MXN (288,260,000) 18/08/21 (396,665)
USD 32,466,318 CNY (212,501,794) 18/08/21 (269,634)
EUR 8,656,979 ZAR (151,758,000) 18/08/21 (242,382)
EUR 56,499,603 GBP (48,715,375) 18/08/21 (199,585)
KRW 59,617,131,304 USD (52,928,791) 18/08/21 (148,820)
EUR 30,048,000 CHF (33,058,058) 18/08/21 (118,013)
PHP 1,717,181,076 USD (35,130,000) 18/08/21 (89,039)
GBP 25,620,682 EUR (29,900,000) 18/08/21 (80,423)
USD 2,661,145 RUB (202,005,755) 18/08/21 (72,162)
JPY 490,847,348 USD (4,498,367) 18/08/21 (62,467)
USD 25,980,000 THB (834,519,352) 18/08/21 (44,9006)
CLP 1,826,931,632 USD (2,507,902) 18/08/21 (1,602)
REFFMEAT  (12,989,531)
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BABE  BABRGE NS RRGE REGER7Z R
JPY 27,133,763,130 EUR (205,167,647) S-JPY 26/07/21 916,578
SGD 188,709,715 EUR (117,601,719) 1-SGD (Perf) 26/07/21 712,175
CAD 342,149,746 EUR (232,626,375) Y - CAD (ACDiv) 26/07/21 245,149
USD 28,099,882 EUR (23,477,021) S-USD 26/07/21 205,901
USD 19,983,189 EUR (16,695,689) [-USD 26/07/21 146,386
USD 8,462,830 EUR (7,070,570) R-USD 26/07/21 62,006
GBP 22,622,943 EUR (26,303,746) 1-GBP 26/07/21 38,053
USD 4,793,775 EUR (4,005,128) B-USD 26/07/21 35,123
CAD 32,170,005 EUR (21,872,273)  1-CAD (ACDiv) 26/07/21 23,047
GBP 12,326,011 EUR (14,331,481) C-GBP 26/07/21 20,732
USD 2,052,182 EUR (1,714,568) C-USD 26/07/21 15,036
CAD 10,887,278 EUR (7,402,222) Y-CAD 26/07/21 7,800
USD 524,517 EUR (438,227) I-USD (AIDiv) 26/07/21 3,843
USD 533,932 EUR (446,468) C-USD (AIDiv) 26/07/21 3,536
GBP 1,986,249 EUR (2,309,416) X -GBP 26/07/21 3,341
USD 260,012 EUR (217,236) R -USD (AIDiv) 26/07/21 1,906
USD 385,200 EUR (322,799) M-USD 26/07/21 1,852
GBP 689,608  EUR (801,914) D -GBP (QIDiv) 26/07/21 1,159
GBP 508,781  EUR (591,561)  C-GBP (AIDiv) 26/07/21 856
GBP 210,918 EUR (245,235) B-GBP 26/07/21 355
USD 37,602 EUR (31,4106) X -USD 26/07/21 276
EUR 8  CHF (8) B-CHF 26/07/21 0
EUR 10 NOK 99) I-NOK 26/07/21 0

REBFHIR A3 2,445,110

NOK 689,337,249  EUR (68,086,148) [-NOK 26/07/21 (562,533)
CHF 3,310,507  EUR (3,023,610) 1-CHF 26/07/21 3,151)
EUR 209,553  USD (250,066) C-USD 26/07/21 (1,205)
EUR 81,006  USD (96,666) R-USD 26/07/21 (465)
CHF 195368  EUR (178,433) B-CHF 26/07/21 (182)
CHF 193,478  EUR (176,707) R-CHF 26/07/21 (181)
EUR 38,563  JPY (5,100,011) S-JPY 26/07/21 (172)
EUR 144,449  GBP (124,109) D -GBP (QIDiv) 26/07/21 (62)
PY 9,030,000  EUR (68,620) S-JPY 26/07/21 (36)

REBHFHEE S5 (567,987)
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149  US Long Bond (CBT) September Futures 21 21/09/21  USD 18,279,089 271,234
(230) US 2YR Note (CBT) September Futures 21 30/09/21 USD 40,627,042 63,382
52 US 10YR Note (CBT) September Futures 21 21/09/21 USD 4,869,245 41,388
(89) Euro-Schatz September Futures 21 08/09/21 EUR 9,017,569 1,335
REHAMBEEET 377,339
(728) US Ultra Bond (CBT) September Futures 21 21/09/21  USD 72,629,648 (5,752,864)
(3,249) US 10YR Ultra September Futures 21 21/09/21  USD 265,792,871 (5,409,091)
(2,625) Euro-Bund September Futures 21 08/09/21 EUR 269,424,750 (2,058,498)
(430) Euro-Buxl 30Y Bond September Futures 21 08/09/21 EUR 67,071,830 (1,337,300)
(676) Canadian 10YR Bond September Futures 21 21/09/21 CAD 45,703,770 (375,171)
(1,952) Euro-Bobl September Futures 21 08/09/21 EUR 200,700,736 (189,084)
(110) Long Gilt September Futures 21 28/09/21  GBP 17,497,703 (150,563)
(502) US 5YR Note (CBT) September Futures 21 30/09/21 USD 41,566,782 (62,835)
(18) Euro-Btp September Futures 21 08/09/21 EUR 1,905,138 (17,460)
RERUAKEH _ (15352,866)
@ EFRT VT ELY
. GENTN . BT TR EERF _ AR FEHFHA R 2
15 i} - LB SAHITERR
B IR shmsen o) D ERIER (z—m)
CAD 46,404  18/08/31 [ E 2.03 CDOR CAD 3 MONTH 485,324
CAD 45,064  18/08/31 & E 2.03 CDOR CAD 3 MONTH 462,677
ZAR 795,100 18/08/23 vix) 4.54 JIBAR 3 MONTH 279,222
EUR 4,751 10/06/71 )| 0.34 EURIBOR 6 MONTH 59,897
EUR 4,751 10/06/71 )| 0.34 EURIBOR 6 MONTH 59,897
REBIFHMIE S 5 1,347,017
EUR 4,459  10/06/71 75 0.43 EURIBOR 6 MONTH (126,144)
EUR 4,840  10/06/71 vix) 0.42 EURIBOR 6 MONTH (118,950)
CAD 632 18/08/31 [ & 2.01 CDOR CAD 3 MONTH (2,948)
REHFHER G (248,042)
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TITVAR
A Valeo 1.00 20/06/26 EUR 8,260,000 119,310
AZVT
589 Enel SpA 1.00 20/06/26 EUR 14,115,000 320,183
AR a
5eh Mexico Government International Bond 1.00  20/12/25 USD 7,101,000 43,958
Gid)) Mexico Government International Bond 1.00  20/12/25 USD 6,119,000 37,879
Gid)) Mexico Government International Bond 1.00  20/12/25 USD 3,060,000 18,942
Gid)) Mexico Government International Bond 1.00  20/12/25 USD 2,826,000 17,494
5eh Mexico Government International Bond 1.00  20/12/25 USD 2,738,000 16,949
Gid)) Mexico Government International Bond 1.00  20/12/25 USD 2,407,000 14,900
Gid)) Mexico Government International Bond 1.00  20/12/25 USD 2,190,000 13,557
163,679
REBFHEREF 603,172
e g
" Teck Resources Ltd 5.00 20/06/26 USD 12,882,000 (1,907,364)
R
" Daimler AG 1.00 20/06/26 EUR 27,080,000 (667,245)
AZVT
" Eni SpA 1.00 20/06/26 EUR 14,115,000 (305,626)
Tr—T—
B Glencore Finance Europe Ltd 5.00 20/06/26 EUR 18,250,000 (3,413,182)
AxTa
B Mexico Government International Bond 1.00  20/12/25 USD 11,143,000 (68,979)
B Mexico Government International Bond 1.00  20/12/25 USD 15,298,000 (94,700)
(163,679)
AT
= BMW Finance NV 1.00 20/06/26 EUR 36,126,000 (1,083,481)
=D
Hu Russian Foreign Bond - Eurobond ~ 1.00  20/06/26  USD 3,347,000 (23,041)
= Russian Foreign Bond - Eurobond 1.00 20/06/26 USD 20,216,000 (139,168)
(162,209)
T AV A
HW Arrow Electronics Inc 1.00 20/06/26 USD 13,295,000 (248,360)
= Avnet Inc 1.00 20/06/26 USD 10,976,000 (85,038)
By Eastman Chemical Co 1.00 20/06/26 USD 3,541,000 (74,205)
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B Eastman Chemical Co 1.00 20/06/26 USD 22,959,000 (481,127)
= Quest Diagnostics Inc 1.00 20/06/26 USD 6,282,000 (158,864)
B Quest Diagnostics Inc 1.00  20/06/26 USD 6,353,000 (160,660)
By Quest Diagnostics Inc 1.00  20/06/26 USD 6,353,000 (160,660)
Hu Quest Diagnostics Inc 1.00 20/06/26 USD 7,006,000 (177,174)
By Quest Diagnostics Inc 1.00 20/06/26 USD 7,006,000 (177,174)
Hu Whirlpool Corp 1.00 20/06/26 USD 25,198,000 (296,330)
(2,019,592)

REHITHHESF 9,722,378)

Q@ IL YT IAI AT YIR R TEH

FuF sy IS \ N
Eay K24 %) mA e EE ol (z—n)
TAVT

Hi CDX North America Investment Grade Index ~ 1.00  20/06/26  USD 97,945,000 (2,098,677)
Hi CDX North America Investment Grade Index ~ 1.00  20/06/26  USD 269,293,000 (5,770,169)
= iTraxx Europe Index 1.00 20/06/26 EUR 267,775,000 (7,113,550)
Huy iTraxx Europe Senior Financial Index 1.00 20/06/26 EUR 260,400,000 (5,891,073)

(20,873,469)
REFIFMERAFT  (20,873,469)

* PR T AR — Dy — TR Y,
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1581 (2017428 A21H) 10, 208 A0.0 64. 0 — 17, 754
1634 (201848 H20H) 10, 206 A0.0 38.7 — 13,511
17#1 (2019428 A19H) 10, 205 A0.0 59. 3 — 8, 458
1841 (20204 8 A19H) 10, 203 A0.0 68. 2 — 3,175
1941 (20214 8 A19H) 10, 200 A0.0 60. 1 — 9,159
AL FLFRIT VR TR — 58 0 TR,
YT 7 KT, HE X 2RTEUBRBEBGFELE LRV, XU F~v—7 %30 A,
OZHAhDEAE(MEE & TRFDHTR
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