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C) ERHEMSE A 1,815,204 A 1,765,180 A 1,989, 241 A 1,568, 541 A 1,716,451 A 1,807,213
(D) LHERFE(A+B+C) 15,709, 374 558, 332 1,164, 816 A 20,883, 647 A 4,023,200 6, 706, 220
(E) miffifigisigss A 6,722,081 1,417,946 6, 396, 346 6,000, 416 A 16,096, 161 A 20,943,215
F) EBmEZ=ELES A 17,453,715 A 17,404, 596 A 17,297, 800 A 17,528,069 A 17,581,574 A 17,025, 343
(B 24 S FH 24 %8) ( 51,218,824) | ( 51,435254) | ( 51,480,680) | ( 53,255,103) | ( 53,809,398) | ( 52,114,841)
(52 B RS FH M 45) (A 68,672,539) | (A 68,839,850) | (A 68,778,480) | (A 70,783,172) | (A 71,390,972) | (A 69, 140, 184)
@ §(D+E+F) A 8,466,422 A 9,428,318 A 9,736,638 A 32,411,300 A 317,700, 935 A 31,262,338
H) IEHES A 1,533,027 A 1,530,057 A 1,522,534 A 1,533,231 A 1,518,766 A 1,470,315
REABHBRE (G+H) A 9,999, 449 A 10,958, 375 A 11,259,172 A 33,944,531 A 39,219,701 A 32,732,653
BIMEFEAEHERES A 17,453,715 A 17,404, 596 A 17,297, 800 A 17,528, 069 A 17,581,574 A 17,025,343
(B 24 S FH 24 %8) ( 51,218,824) | ( 51,435254) | ( 51,480,680) | ( 53,255,103) | ( 53,809,398) | ( 52,114,841)
(G2 BHEARFH M 45) (A 68,672,539) | (A 68,839,850) | (A 68,778,480) | (A 70,783,172) | (A 71,390,972) | (A 69,140, 184)
Sy B MG R SL 4 106, 276, 578 105, 791, 286 104,777,716 104, 337, 886 102, 303, 638 100, 083, 796
AR A 98,822,312 A 99, 345, 065 A 98,739, 088 A120, 754, 348 A123, 941, 765 A115,791, 106

(AR ORIO T B) B AT EB/ RIS Y ROFHMIRZIC LB bDEERET,
kAR OIRPLO H T (C) 1S FEMBN S 1 15 7L D B B M8 2 B TR R LTV E T,
R EEORPOF T (F) BIEREBRE L HIDOIL. FFEOBEMREORE, BIMGREL LI b iR E 2 LS| W20 E2 W ET,

(%) HfdeostFiEEE (2021456 H19H~2021412H20H) [FLLFO@EY T,

H4634 AT 5483 5495 #5505 #5513
H H 20214 6 J119H ~ [ 20214F 7 120 H ~ | 20214 8 19 H ~ | 20214F 9 F 22 A ~ [ 20214E10 1 19 H ~ | 2021411 1 19 F ~
20214E 7 H19H  [20214E 8 H18H  [20214E 9 H21H  [20214E10H18F  [20214E11H18F  [20214E12 20

a. B Y RIS (REPERT:) 2,992, 786 1,562, 573 1,327, 455/ 1, 756, 428 1, 520, 261 2, 535, 9709
b. TR R (BRI - BERRMR) 0 0F 0 0 0F 0F
. EFERRKICED 2 IS TE 4 51,218,824 | 51,435,254 | 51,480,680/ | 53,255, 103[| 53,809, 398[| 52,114, 841
d. [EFEREICED 5 DRGNS | 104, 816, 8191 | 105, 758, 770/ | 104, 972, 7951 | 104, 114, 689F| 102, 302, 143[9| 99, 018, 141
e. syt Buis (a+b+c+d) 159, 028, 429F9| 158, 756, 597F9| 157, 780, 930F9| 159, 126, 220f3| 157, 631, 8023 | 153, 668, 952
£ B GINE (1 F0%720) 1,037 1,037 1,036 1,037 1,037 1, 0451
g. il 1, 533, 0271 1, 530, 0571 1,522, 534[1 1,533, 2311 1,518, 7661 1,470, 3151
h. oEi4 (1 T H%7=0) 10/ 10/ 10/ 101 101 10/
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(WAL : ) . (W2 : T 1 A& FR<)
S HRLE O E BRI R 1) $ 704 J (JPY, Hedged) $ 33,927
HERA 0 -
Wik A at 704 HIRRAEFRITEREIAHF
J_(JPY, Hedged) 419
ZH ]
SCELFLE, 0 HiK 1 Q&Y 8 E Mg
e 4R 0 J (JPY, Hedged) 81.01
fEE 704
O MPIMCONR S 2 —& - US»- a7 « 77 v KO RMEFELMHIT
EFCESoE 33, 939K RL,
PG A fliEESs S E BB R 155
RN r‘fHT)’\T'f7ﬁ;ﬁllll 11
JEFE/T\FﬂT)/\/"f7ﬁDD (644)
S5 [@)
émxf,%ami (485)
ELLE e S Rk En
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TSR L OCRE B RHIE R (1, 634)
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Alexandria Real Estate Equities, Inc.

3.375% due 08/15/2031 $ 100
American Campus Communities Operating Partnership LP

3.625% due 11/15/2027 90
AvalonBay Communities, Inc.

2.300% due 03/01/2030 100
Aviation Capital Group LLC

4.375% due 01/30/2024 100
4.875% due 10/01/2025 100
Bank of America Corp.

0.810% due 10/24/2024 100
0.981% due 09/25/2025 100
1.486% due 05/19/2024 100
1.658% due 03/11/2027 100
3.419% due 12/20/2028 100
Boston Properties LP

2.750% due 10/01/2026 100
Capital One Financial Corp.

4.250% due 04/30/2025 100
Citigroup, Inc.

0.776% due 10/30/2024 100
1. 158% due 06/01/2024 100
3.200% due 10/21/2026 90
CubeSmart LP

3.000% due 02/15/2030 100
Equinix, Inc.

1.550% due 03/15/2028 100
Franklin Resources, Inc.

1.600% due 10/30/2030 100
GE Capital Funding LLC

4.400% due 05/15/2030 100
GLP Capital LP

5.250% due 06/01/2025 100
Goldman Sachs Group, Inc.

1.326% due 05/15/2026 100
Hanover Insurance Group, Inc.

2.500% due 09/01/2030 100
Intercontinental Exchange, Inc.

2.100% due 06/15/2030 100
JPMorgan Chase & Co.

0.697% due 03/16/2024 100
2.182% due 06/01/2028 100
Metropolitan Life Global Funding I

0.950% due 07/02/2025 150
Mid-America Apartments LP

3.950% due 03/15/2029 100
4.200% due 06/15/2028 100
Morgan Stanley

1.576% due 10/24/2023 100
3.875% due 01/27/2026 100
New York Life Global Funding

1.200% due 08/07/2030 100
Nuveen Finance LLC

4.125% due 11/01/2024 150
Pacific Life Global Funding II

1.200% due 06/24/2025 100
Physicians Realty LP

4.300% due 03/15/2027 100
Public Storage

3.094% due 09/15/2027 90

GRS
(HAL T

110

98

103

107
111

100
100
102
101
109
107
111
100
102

98
105

98

96
117
113
103
100

99

100
102

150

114
115

102
112

94

165

100

113

99
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Realty Income Corp.
3.650% due 01/15/2028 100 112
Reliance Standard Life Global Funding Il
3.850% due 09/19/2023 150 161
Santander Holdings USA, Inc.
3.244% due 10/05/2026 200 214
Service Properties Trust
4.375% due 02/15/2030 250 238
SL Green Operating Partnership LP
3.250% due 10/15/2022 100 103
Synchrony Financial
5.150% due 03/19/2029 140 166
UDR, Inc.
3.200% due 01/15/2030 100 108
Ventas Realty LP
3.000% due 01/15/2030 100 105
VEREIT Operating Partnership LP
4.875% due 06/01/2026 100 115
Wells Fargo & Co.
2.164% due 02/11/2026 100 104
2.393% due 06/02/2028 100 104
3.000% due 02/19/2025 100 107
3.000% due 10/23/2026 100 108
Welltower, Inc.
2.750% due 01/15/2031 100 103
WP Carey, Inc.
4.250% due 10/01/2026 100 112

5,716

T3 15.0%

AbbVie, Inc.

2.950% due 11/21/2026

Alaska Airlines 2020-1 Class A Pass-Through Trust
4.800% due 08/15/2027
American Airlines 2019-1 Class A Pass-Through Trust
3.500% due 02/15/2032
Amgen, Inc.

2.600% due 08/19/2026
Anheuser-Busch InBev Worldwide, Inc.
4.350% due 06/01/2040

Baptist Healthcare System Obligated Group
3.540% due 08/15/2050

BMW U.S. Capital LLC

0.800% due 04/01/2024

British Airways 2019-1 Class A Pass-Through Trust
3.350% due 06/15/2029
Broadcom, Inc.

3.459% due 09/15/2026

CH Robinson Worldwide, Inc.
4.200% due 04/15/2028

CNH Industrial Capital LLC
3.875% due 10/15/2021
CommonSpirit Health

2.782% due 10/01/2030
Continental Airlines 2012-1 Class A Pass-Through Trust
4.150% due 04/11/2024

Dell International LLC

5.450% due 06/15/2023
Electronic Arts, Inc.

1.850% due 02/15/2031
ERAC USA Finance LLC
2.600% due 12/01/2021

Fidelity National Information Services, Inc.
1. 150% due 03/01/2026

100
192
236
100
100
100
100
134
201
200
200
100

91
100
100
200
100

108
213
230
106
119
108
100
135
219
229
202
104

97
108

97
202

99
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Fortune Brands Home & Security, Inc. Baker Hughes a GE Co. LLC
3.250% due 09/15/2029 100 108 3.337% due 12/15/2027 300 328
GATX Corp. Black Hills Corp.
0.896% due 11/05/2021 100 100 2.500% due 06/15/2030 100 102
General Electric Co. Boston Gas Co.
0.556% due 05/05/2026 100 98 3.001% due 08/01/2029 150 158
5.550% due 01/05/2026 100 119 CenterPoint Energy Resources Corp.
Hackensack Meridian Health, Inc. 0.631% due 03/02/2023 100 100
2.675% due 09/01/2041 100 98 Chevron Corp.
Hyundai Capital America 2.236% due 05/11/2030 100 103
1.150% due 11/10/2022 100 101 Entergy Louisiana LLC
Integris Baptist Medical Center, Inc. 1.600% due 12/15/2030 100 96
3.875% due 08/15/2050 100 113 Exelon Corp.
International Flavors & Fragrances, Inc. 3.950% due 06/15/2025 100 110
1.230% due 10/01/2025 100 100 Georgia Power Co.
JetBlue 2019-1 Class AA Pass-Through Trust 3.250% due 03/15/2051 100 101
2. _750% due 0_5/15/20.32 94 97 National Rural Utilities Cooperative Finance Corp.
Kaiser Foundation Hospitals 1.350% due 03/15/2031 100 93
2. 810%. due 06/01/2041 90 92 NextEra Energy Capital Holdings, Inc.
Kraft Heinz Foods Co. 0.420% due 02/22/2023 100 100
& 1|25 lo due 08/01/2039 100 146 3. 550% due 05/01/2027 150 166
ylan, Inc. Northern P r Co.
3. 125% due 01/15/2023 200 207 A St gy 100 103
etApp, Inc. :
'2\1', SYEO/K/I dtue 26/ 22t/ 2027 c 100 105 gC;égiztaéuieg;}%lin)Z%ggp. 100 113
Issan Votor Acceptance Lorp. Rochester Gas & Electric Corp.
%-rgi?e%éoige 07/13/2022 200 203 1.850% due 12/01/2030 100 98
- Southern Power Co.
2,800% due 01/ o 100 106 0.900% due 0L/15/2026 100 98
N erizon Communications, Inc.
4.125% due 08/01/2023 200 213 1.500% due 09/18/2030 100 96
Rellange Steel & Aluminum Co. WEC Energy Group, Inc.
2.150% due 08/15/2030 100 99 1.800% due 10,/15/2030 100 9%
S &P Global, Inc. 3192
1.250% due 08/15/2030 100 95 .
Spirit AeroSystems, Inc. -
3.950% due 06/15/2023 100 101 HE-#RFR A 13, 996
United Aines 20191 Class AA Pass-Through Trust (EigRfl $13, 454)
4.150% due 08/25/2031 84 92
VMware, Inc. hAE - RFH 1.9%
3.900% due 08/21/2027 100 111 Chicago, llinois, General Obligation Bonds, Series 2015
Zimmer Biomet Holdings, Inc. 7.750% due 01/01/2042 16 18
3.050% due 01/15/2026 100 108 Chicago, llinois, Transit Authority Sales & Transfer
5,088 Tax Receipts, Revenue Bonds, Series 2008
6.300% due 12/01/2021 15 15
Flrid State Boar of Adminstration
PwCo. Finance Corp. Revenue Bonds, Series 2020
1.450% due 09/15/2030 100 96 1. 705% due 07/01/2027 100 102
Ameren lllinois Co. Chicago, lllinois, Sales Tax Securitization
1.550% due 11/15/2030 100 96 Corp. Revenue Bonds, Series 2020
American Water Capital Corp. 3.057% due 01/01/2034 100 106
3.450% due 06/01/2029 100 111 Los Angeles, California, Community College
Arizona Public Service Co. District General Obligation Bonds, Series 2020
2.600% due 08/15/2029 100 105 1.606% due 08/01/2028 100 100
2.650% due 09/15/2050 100 95 New York State Urban Development Corp.
AT&T, Inc. Income Tax Revenue Bonds, Series 2020
2.250% due 02/01/2032 100 98 1.827% due 03/15/2029 100 101
2.750% due 06/01/2031 100 104 Sacramento, California, Health Facilities
4.500% due 05/15/2035 100 118 Financing Authority Revenue Bonds, Series 2020
Atmos Energy Corp. 1.979% due 06/01/2030 200 203
0.625% due 03/09/2023 100 100
1.500% due 01/15/2031 100 95 AR - WERFREE 645
Avangrid, Inc. (ERSRA $632)
3.800% due 06/01/2029 100 113
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(A7 - T) (HAT - T) GHAr - T) (G )
KEBRFFHERSE 26. 7% DBGS Mortgage Trust
Fannie Mae 3.843% due 04/10/2037 150 169
0.542% due 06/25/2059 257 260 Downey Savings & Loan Association Mortgage Loan Trust
2.358% due 01/25/2031 (b) 600 85 2.506% due 07/19/2044 16 16
3.500% due 09/01/2047 278 300 DROP Mortgage Trust
3.500% due 10/01/2047 301 326 1.220% due 04/15/2026 100 101
Fannie Mae, TBA (c) Extended Stay America Trust
2.000% due 08/01/2051 2, 700 2,721 1.155% due 07/15/2038 (c) 100 101
2.500% due 08/01/2051 700 723 GCT Commercial Mortgage Trust
Federal Home Loan Bank 0.873% d'ue 02/15/2038 100 100
0.960% due 03/05/2026 800 799 5'05?}3 DEQUd'tv A1S()Sf2t5T/r2L:)S;4 ol o
0, . o due
o O ¥ 2 . : :
0,
> ood e {3;3;@8@2 pris fodt 1.073% due 06/15/2032 76 76
. 0 due 0,
3.500% due 02/01/2046 573 614 552}134’ due 12&15/203% 1 n
Ginnie Mae 2a1nsoaot/taré 635/1%75?)%; et 100 102
0.436% due 05/20/2047 75 75 Merril Lor h“,j roage Investors Trust
0.557% due 04/20/2065 43 43 Oe;”lzo/yomdue"Ogga/g2959‘§fzgs rus 93 01
0. 60720 due 07/20/2067 123 123 Morgan Stanley Bank of America Merrill Lynch Trust
0.687% due 07/20/2062 62 63 3.732% due 05/15/2048 100 110
0.737% due 03/20/2065 188 190 Morean S :
gan Stanley Capital |
0.793% due 04/20/2070 179 184 3.587% due 12/15/2050 100 111
0.957% due 04/20/2066 270 276 Morgan Stanley Capital I Trust
1. 249% due 09/20/2067 154 157 2. 509% due 04/05/2042 100 103
1.343% due 08/20/2070 201 213 Structured Asset Mortgage Investments Il Trust
4.500% due 08/20/2048 9 10 2.023% due 10/19/2034 18 18
_ - Towd Point HE Trust
KEBFFHEESE 9,054 0.918% due 02/25/2063 121 121
(1S R{E $8, 938) Towd Point Mortgage Trust
3.000% due 11/25/2059 39 40
EEEZ 19.8% Wells Fargo Commercial Mortgage Trust
U.S. Treasury Bonds 3.311% due 06/15/2052 100 110
1.375% due 11/15/2040 200 180 Worldwide Plaza Trust
1.375% due 08/15/2050 600 506 3.526% due 11/10/2036 100 109
1.625% due 11/15/2050 400 359 . _ B
2.500% due 02/15/2046 50 54 E—7—VIEREIH A 2,147
2.875% due 05/15/2049 240 281 (B3 R{E $2, 121)
3.000% due 02/15/2048 340 405
3.125% due 08/15/2044 300 360 FEEREEE 1.9%
3.375% due 05/15/2044 100 125 Chesapeake Funding I LLC
3.625% due 08/15/2043 350 451 0.443% due 08/15/2030 59 59
4.375% due 05/15/2041 1, 450 2,038 GLS Auto Receivables Issuer Trust
U.S. Treasury Notes 1.580% due 08/15/2024 136 137
1.875% due 08/31/2022 300 306 Nelnet Student Loan Trust
2.125% due 12/31/2022 1,600 1, 647 0.556% due 04/25/2031 16 16
SLC Student Loan Trust
EE ST WM Sdent Lo Tt # *
(ERGIRAE $6, 458) 0.266% due 01/26/2026 5 5
()
SRR 0 200% cue 012521 o o
Ashford Hospitality Trust 0.589% due 12/15/2027 66 66
1.073% due 06/16/2035 200 200 0.726% due 01/25/2028 59 59
Bear Stearns Asset-Backed Securities Trust
0.992% due 12/25/2042 18 18 BEBEIIEAE 626
COLT Mortgage Loan Trust (EREE{E $625) -_—
1.255% due 09/25/2065 57 57 e
Commercial Mortgage Trust = o
3.545% due 02/10/2036 100 108 Egﬁﬁﬁm% 50/13' i

CRSNT Trust

Australia and New Zealand Banking Group Ltd.

0.900% due 04/15/2036 100 100 0.005% due 07/01/2021 103
CSAIL Commercial Mortgage Trust Bank of Nova Scotia
3.903% due 03/15/2052 100 112 0.005% due 07/01/2021 4 4
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K A RATES K A RATES
(GRS S) GEAT - T) (A7 T) (HLAT T)
Citibank N.A. KEMBEEHEES 12.1%
0.005% due 07/01/2021 54 54 0.011% due 08/10/2021 (d) 400 400
DBS Bank Ltd. 0. 039%) due 09?09;2021 Ed)) 400 400
0 0.046% due 08/19/2021 (e 2, 800 2, 800
g'n(g)%gkdiesfw 01/2021 108 108 0.052% due 07/20/2021 (d) 500 500
4,100
0.005% due 07/01/2021 1 1 .
JPMorgan Chase Bank N.A. = = oA
0.005% due 07/01/2021 108 108 %;f?gff;i%;z) — 462
MUFG Bank Ltd. ol '
(0. 510%) due 07/01/2021 ¥ 6 L BEEMEAH (2 111.4% $ 37,802
National Australia Bank Ltd. (IEEm $36, 850)
0.005% due 07/01/2021 $ 39 39
Royal Bank of Canada EBMTUNT 2 JER (1.6%) (532)
0.005% due 07/01/2021 1 1 (WMBREE=IETLI 7L $0)
Sumitomo Mitsui Banking Corp.
0.005% due 07/01/2021 96 96 FOMDEEL L UVAE 9.8%) _$ @383
Sumitomo Mitsui Trust Bank Ltd. B
(0.310%) due 07/01/2021 ¥ 125 1 MFE 100.0% _$ 33939
0.005% due 07/01/2021 $ 6 6
522

a) 20214 6 H 30 F EAE O HERI B G A AL OBl oy 1E K E D 00110, 3%, & OMOEAHEPEDL. 1% TH 5.

(

(b) HMFERIZA L Z LA« A —0)T72bb
(o) %17 H IS FE%:

(d) 7 =K IRHEFIE Y Th 5

() 7 —HATMETHIRAFIE D T %

I0A MY v 7 ThHD

OfEANS L OZ DDA fElES | 20214 6 J130 H BiE
@758
HT
ik ES FrA ] y—iky b= TAEEE Ky£ FEFEYIS 1‘?6*11\%
SAL Fannie Mae, TBA  4.000% 07/01/2051 $ 400 $ (427) $ (426)
EFRYEE (1.3%) $ 427§ (426)
O&fT VY T ¢ 7T PEM 20214E 6 J130 H BI{E
| PRt7ESS
HAQL _T‘(%Q?ﬁ"]ﬁ’%l@%< )
# WE OREA RN S T e
U.S. Treasury 10-Year Note September Futures Long 09/2021 26 $ 13 $ 3 0
U.S. Treasury 20-Year Bond September Futures Short 09/2021 5 (24) 0 (2)
SR EE $ an § 3 [} 2)
@ < U v THK)
BRIAT > T
. BT T
;f%ﬁg MR L TFyoR  EESH M BERA  0BEE  gonk — me b —
B3 3- Month USD-LIBOR 0. 200% 03/11/2022 $ 7,000 _§ ®) $ M _$ 0§ 0
ATy TR E $ ® $ I $ 0§ 0
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OJEFAART U /XT 1 7 RE 20214F 6 130 A BITE
| DANESPER= st/ AUt S \
AL T
REH IS
HEI1EF REA ZEEE ZHEE BE &
HUS 07/2021 $ 26 JPY 2,870 $ 0 $ 0
@) (JPY, Hedged) DAME 2RI L5 ,
AL T
 RERFEBLE
L e REH ZEEE ZILEE AE BE

BOA 07/2021 $ 28 JPY 3, 106 $ 0 $ 0

BPS 07/2021 JPY 1, 316, 905 $ 11, 865 0 0

BPS 07/2021 $ 10, 260 JPY 1,122, 141 0 (150)

BPS 08/2021 11, 868 1, 316, 905 0 0

GLM 07/2021 JPY 4, 580 $ 42 0 0

HUS 07/2021 2,841 26 0 0

HUS 07/2021 $ 8,428 JPY 920, 025 0 (139)

JPM 07/2021 2 244 0 0

MYI 07/2021 JPY 1, 107, 199 $ 9, 988 13 0

MYI 07/2021 $ 5,591 JPY 609, 899 0 97)

MYI 08/2021 9,915 1, 098, 975 0 (11)

SCX 07/2021 JPY 1, 316, 084 $ 11, 859 1 0

SCX 07/2021 $ 10, 278 JPY 1,124, 101 0 (150)

SCX 08/2021 JPY 2,841 $ 26 0 0

SCX 08/2021 $ 11, 786 JPY 1, 307, 737 0 0

$ 14 $ (547)

NEABEELZOAH $ 1§ 4D
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RREDHGTSEAN

FREENOCBEERY, BE<XHALBLLFET,
LYERN R OEBERARREEFICOVWTIHER L LITETS,
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