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(PAYAH - - - Za—3—HHiB) [EL73 Bk Tk v TH
AES CORP — 79 215 23,882 | AR
ABBVIE INC 241 — — — | BEf - AT )ny— TATHL YR
AIR LEASE CORP — 9 46 5,129 | &AM
PERRIGO CO PLC — 245 999 110,572 | B - A AT ) Y= T4 THA T YA
MEDTRONIC PLC 106 68 807 89,286 | ~VAT T HER - —E R
ALLEGHANY CORP — 2 137 15,211 | k%
ALLSTATE CORP 126 — — — | PRER
ALLY FINANCIAL INC — 412 1,929 213, 436 | & Fi4x
AMERICAN FINANCTAL GROUP INC 44 53 610 67,532 | f&BR
AMERICAN INTERNATIONAL GROUP 57 — — — | PRI
AMERICAN TOWER CORP 63 — — — | REhRE
AMERIPRISE FINANCIAL INC — 4 96 10, 652 | & FE4
AMETEK INC 5 69 888 98, 278 | EARS
ANTHEM INC 72 64 2, 289 253,314 | ~L AT THERR « H—E R
ARCHER-DANIELS-MIDLAND CO 5 — — — | Rl - fOBE - Z Nz
ARROW ELECTRONICS INC 12 — — — | 77V =Ry =T BLOWSE
BAKER HUGHES CO — 117 255 28,292 | =R LF—
BANK OF AMERICA CORP 490 — — — | 84T
BANK OF NEW YORK MELLON CORP 88 336 1,597 176, 795 | 45 Fli 4= 1
WR BERKLEY CORP — 252 1,929 213, 475 | {5
BERKSHIRE HATHAWAY INC—CL B 37 32 832 92, 100 | £5-Fli 4 fih
BLACK KNIGHT INC 56 — — DA VEYER o
CF INDUSTRIES HOLDINGS INC 194 49 228 25,321 | #Kf
CIGNA CORP 42 96 2,337 258,597 | ~L A THEES « —E R
CAPITAL ONE FINANCIAL CORP — 171 2,229 246, 670 | K T4
CELANESE CORP — 133 2,030 224, 667 | FhF
CENTENE CORP — 189 1,200 132,821 | ~L AL T HERR - —E R
CHIPOTLE MEXICAN GRILL INC 14 9 1,310 144, 986 | HEH I — L A
CITIGROUP INC 371 — - — | #4T
CONSTELLATION BRANDS INC-A 31 — - — | A R N2
COOPER COS INC/THE 23 — — — | N AT TR - — R
CORESITE REALTY CORP 16 — - — | AREhE
CORTEVA INC 144 — - — | FE#
DR HORTON INC 130 115 1,048 116, 049 | it A EE M - 7 /3L L
DANAHER CORP - 106 2, 389 264,393 | ~V AL T iR - —E R
DARDEN RESTAURANTS INC — 32 470 52,065 | HEHE Y —E R
DICK’S SPORTING GOODS INC 151 - - — | /1B
WALT DISNEY CO/THE 62 203 3, 851 426,181 | AT ¢ 7 - AR
DOMINO’ S PIZZA INC 21 — - — | HEE—E 2
EOG RESOURCES INC — 84 635 70,277 | =L F—
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EDWARDS LIFESCIENCES CORP 107 56 471 52, 177 | ~V A 7R « F—E %
EQUITY LIFESTYLE PROPERTIES 89 294 1,916 211, 987 | REhE
EVERCORE INC - A - 30 414 45, 874 | £ 4t
EXTRA SPACE STORAGE INC — 77 1,045 115, 663 | RENE
FEDEX CORP 42 — — — | JE
FIDELITY NATIONAL INFORMATION SERVICES 70 164 2, 364 261,601 | Y7 b =7 « y—E R
FIRST AMERICAN FINANCIAL 21 5 33 3,698 | {R:R
FIRST INDUSTRIAL REALTY TR 109 18 87 9, 694 | EHPE
FORD MOTOR CO — 1,027 1,250 138,343 | HEHEL - [HEYEELAL
GARTNER INC 4 — — — | Y7 =T - —ER
GENERAL MOTORS CO 211 7 43 4,757 | HEYEE - H B HES
GLOBAL PAYMENTS INC — 54 1,127 124,782 | Y 7 F U =T« F—E R
GLOBE LIFE INC 24 68 675 74,773 | R
HCA HEALTHCARE INC 142 113 2,103 232,751 | ~V A TR « —E X
HALLIBURTON CO — 146 321 35,597 | =R /LF—
HERBALIFE NUTRITION LTD 42 — — — | R « 28—V F LV H
HEALTHCARE TRUST OF AME-CL A — 27 76 8, 483 | NEhE
HESS CORP — 133 990 109, 614 | =R /L¥F—
HIGHWOODS PROPERTIES INC — 317 1,401 155, 091 | A
HOME DEPOT INC 21 — — — | /h5e
HOWMET AEROSPACE INC — 109 347 38,490 | EAM
CHUBB LTD — 141 2, 254 249, 382 | 1Rk
HUMANA INC 18 — - — |~V AT TR - - A
HUNTINGTON INGALLS INDUSTRIE — 8 166 18, 370 | EARA
INTL BUSINESS MACHINES CORP 138 184 2, 454 271,565 | Y7 ho =7 « h—E R
INTL FLAVORS & FRAGRANCES — 7 105 11,721 |
INVITATION HOMES INC 538 286 936 103, 612 | REHFE
IQVIA HOLDINGS INC — 52 1,039 114, 957 | BEfh - A AT ) Y= TATFA TV R
JPMORGAN CHASE & €O 8 47 722 79,981 | $R4T
JEFFERIES FINANCIAL GROUP IN - 551 1,676 185, 537 | % Fl4xfdh
JOHNSON & JOHNSON 199 259 4,221 467,034 | BEER - A FT) ) 0y— A THL TR
KEYCORP — 111 226 25,099 | $R4T
KOHLS CORP - 54 320 35,463 | /7
L BRANDS INC — 169 1,048 115,978 | /N5
ESTEE LAUDER COMPANIES—CL A — 78 2,298 254, 251 | FEER L « /3— Y VL
LENNOX INTERNATIONAL INC 6 — - — | BARM
LOWE’S COS INC 136 - - — | /5
MARATHON PETROLEUM CORP 18 — - — | mFE—
MARTIN MARIETTA MATERIALS — 16 567 62, 761 | #EHf
MASCO CORP 296 - — — | BARM
MASTERCARD INC-CLASS A 2 — — — | Y7 T=T - P—ER
MERCK & CO. INC. 32 41 320 35,438 | EEd - M AT ) nY— TATHFA TV A
METTLER-TOLEDO INTERNATIONAL 17 10 1,226 135, 744 | B AT ) Y= T T TV A
MID-AMERICA APARTMENT COMM 13 — — — | REhpE

— 149



TAVAY - F—TUF

= - P ‘ A
k74 izl e w0 | b ” [Ej— A Jﬂh _ fE _ ¥ [ %
Sh 15 i 4 B | ISR A
LS BN Tk kv M

NIKE INC —CL B 41 — — — | MATHE R - 751 v
NORTHROP GRUMMAN CORP — 39 1,263 139, 793 | EAM
OMNICOM GROUP - 124 948 104,958 | AT 4 7 « A48
ORACLE CORP 178 287 2,066 228,690 | Y7 h 7 =7 + F—E X
PARKER HANNIFIN CORP — 67 2,119 234, 542 | EAM
PERKINELMER INC 35 - - — | BEf - AT )ny— e FTATHL YA
PFIZER INC — 191 695 76,959 | BER - A AT ) ny—+ G4 THLTY R
PHILIP MORRIS INTERNATIONAL — 292 2,577 285, 215 | B b - K} - Z 32
PINTEREST INC- CLASS A 182 47 369 40,850 | AT 7 - fEdg
PIONEER NATURAL RESOURCES CO — 40 672 74,447 | =R L F—
PRIMERICA INC 4 — — — | B
PROCTER & GAMBLE CO/THE 44 — - — | FEER S - =Y VR
PROLOGIS INC 192 218 2, 366 261, 840 | RENPE
PULTEGROUP INC 153 — — — | THATHE M - 781
RAYTHEON TECHNOLOGIES CORP 6 — - — | BARM
S&P GLOBAL INC 55 — — — | A4
SPOTIFY TECHNOLOGY SA 25 — — — | AT 4T - s
SALESFORCE. COM INC 29 29 637 70,516 | Y7 R =T « F—E R
SANTANDER CONSUMER USA HOLDI — 83 227 25, 119 | &-FE4
SCHLUMBERGER LTD 265 137 386 42,711 | =R F—
SERVICENOW INC 9 — — —|VZ7bry=7 - =2
SHERWIN-WILLIAMS CO/THE 27 79 1,981 219, 262 | FHt
STARWOOD PROPERTY TRUST INC 135 — — — | AR
STATE STREET CORP — 240 2,038 225, 591 | & FH4 R
SUN COMMUNITIES INC 19 — — — | REhpE
SYNNEX CORP 9 — — — | T aV— n= R =T B LS
SYNCHRONY FINANCIAL 600 487 2,031 224, 719 | &4
TARGET CORP 125 60 1,219 134, 955 | /N5
TARGA RESOURCES CORP — 40 130 14,486 | =¥ —
TELEDYNE TECHNOLOGIES INC — 42 1,755 194, 205 | EAR
THERMO FISHER SCIENTIFIC INC 2 49 2,245 248, 436 | EEf - A AT ) Y= TATFL TV A
THOR INDUSTRIES INC 24 — — — | BEhE - BEER
TRANSUNTON 63 — - — | P - HMY—E R
TRAVELERS COS INC/THE — 16 254 28, 179 | {75
UNION PACIFIC CORP 39 31 687 76,015 | i
UNITED PARCEL SERVICE-CL B 130 60 1,041 115, 180 | 3Eii
UNITED RENTALS INC — 7 249 27,598 | EARS
UNITEDHEALTH GROUP INC 1 1 73 8,081 | ~L AL THESE - —E R
UNIVERSAL HEALTH SERVICES-B 113 130 1,756 194,351 | ~L AL T HERS - —E R
VAIL RESORTS INC — 12 365 40,410 | BFH—1 2
VALERO ENERGY CORP 62 — — — | =R F—
VEREIT INC 521 — — — | REhFE
VISA INC-CLASS A SHARES 16 6 130 14,396 | Y7 b =7 « B—E X
VOYA FINANCIAL INC 204 117 764 84, 554 | & FRAxf
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VULCAN MATERIALS CO — 56 939 103,976 | FkF
WALMART INC 188 216 2,936 324,933 | &b - AETELTEM/NTEY
WAYFAIR INC- CLASS A 4 15 507 56,094 | /N7
WELLS FARGO & CO 481 99 393 43,500 | $R4T
WEST PHARMACEUTICAL SERVICES 59 — — — | AR TR — R
WESTERN ALLIANCE BANCORP 22 — — — | 84T
WESTERN UNION CO — 785 1,975 218,550 | Y7 b =7 « F—E X
ZOETIS INC 121 145 2,301 254,592 | B - A AT) ) ny— T4 THL TV A
ACCENTURE PLC-CL A - 43 1,204 133,252 | Y 7 R =T ¢ —E R
AON PLC 60 6 141 15, 695 | {3
LINDE PLC 53 - - e E
ATHENE HOLDING LTD-CLASS A 35 — - — | PRI
AXALTA COATING SYSTEMS LTD 445 329 988 109, 361 | 44
(FAYA - - - KEEETS)
NXP SEMICONDUCTORS NV — 79 1, 646 182, 218 | MAM{A A (AL LE
ACTIVISION BLIZZARD INC 91 243 2,326 257,361 | AT ¢ 7 +
ADOBE INC 58 — — A VEYEER S
ADVANCED MICRO DEVICES 39 75 613 67, 889 | AR fA + A (L LE
ALEXION PHARMACEUTICALS INC 91 — — — | BEf - AT )ny— TLTHL YA
ALPHABET INC—CL C 34 32 6,928 766,563 | AT 4 7 BEAE
ALPHABET INC-CL A 7 9 1,980 219, 144 | AT 4 7« fi48
AMAZON. COM INC 27 28 8,885 983, 099 | /N5
AMERCO — 18 1,131 125, 183 | i
APPLE INC 881 930 11, 442 1,265,978 | 77 /uaY—« ~n— Ry =7 E LR
APPLIED MATERIALS INC 108 190 2,695 298, 217 | ME{A « iRk e i
BIOGEN INC 24 32 895 99, 108 | EEf « AT ) nY— TATHAL TV R
MYLAN NV 98 — — — | ERS M AT ) ) uy— e TATHA YA
CME GROUP INC 111 — — — | A&
CHARTER COMMUNICATIONS INC-A — 18 1,096 121,267 | AT 4 7 « 88
COSTCO WHOLESALE CORP 67 66 2,374 262, 720 | £k - ETELEMH/NED
DIAMONDBACK ENERGY INC — 78 639 70, 748 | =R L F—
DROPBOX INC-CLASS A 22 — — e AV EYER
EBAY INC 251 — — — | /e
ELECTRONIC ARTS INC 34 — - — | AT 4T - BB
ETSY INC 7 — — — | /hFe
FACEBOOK INC-A 137 196 5, 875 650,036 | AT 1 7+ fH
HOLOGIC INC 132 43 326 36,091 | ~JLAT THEER « —E R
ARCH CAPITAL GROUP LTD — 487 1,922 212, 683 | {RR
ILLUMINA INC 3 - - — | BEf - M AT )ny— e FATHL /A
INTEL CORP 47 - — — | R - R A
INTERACTIVE BROKERS GRO-CL A — 28 210 23, 262 | 45 Fl 4 fih
INTUIT INC 3 - — — | Y7 =T - F—ER
LAM RESEARCH CORP 51 4 271 29,990 | A - PR LE
LAMAR ADVERTISING CO-A 3 — — — | ANEhpE
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MARKETAXESS HOLDINGS INC 5 — — — | A&
MICROSOFT CORP 441 497 12, 054 1,333,681 | Y7 hox7 « —E R
MICRON TECHNOLOGY INC - 94 877 97, 038 | (R - g R
MONSTER BEVERAGE CORP 211 — - — | &b - fOBE - ZNa
NETFLIX INC 38 2 157 17,426 | AT 4 7 « g
NEWS CORP - CLASS A — 480 1,251 138,504 | AT ¢ 7 « g
NEXSTAR MEDIA GROUP INC-CL A — 22 318 35,223 | AT 4 7 - pEAK
NVIDIA CORP 10 - — — | R - RS
OLD DOMINION FREIGHT LINE 90 82 2,019 223, 459 | YEIf
PACCAR INC — 22 203 22,563 | EAR
PAYPAL HOLDINGS INC 142 143 3, 559 393,836 | Y7 by T - H—ER
PENN NATIONAL GAMING INC — 10 113 12,574 | HEH P —E A
SBA COMMUNICATIONS CORP 54 — — — | REhpE
SIGNATURE BANK 10 — - — | /1T
TAKE-TWO INTERACTIVE SOFTWRE 83 34 613 67,827 | AT 4 7 « B
TESLA INC — 19 1, 302 144, 162 | HEYH - HBYHE
TEXAS INSTRUMENTS INC 161 96 1,845 204, 165 | A « e i b at i
TRADE DESK INC/THE -CLASS A — 8 554 61,376 | V7 R =7 « F—ER
VERISIGN INC 44 53 1,076 119,107 | Y 7 b7 =7 « #—E R
VERTEX PHARMACEUTICALS INC 70 96 2, 047 226, 538 | EEfh - A AT ) nY— T THL TV R
WESTERN DIGITAL CORP — 46 332 36,733 | 77 /) 0Y—« n—FU 7B LR
WORKDAY INC-CLASS A 34 — - ANV E YRR Rl o
ZYNGA INC - CL A 1, 640 — — — %?‘ PRt
LIBERTY GLOBAL PLC- C 83 356 912 100, 985 | FEXWBEY —E R
N PO D S . B S 15,183 16,890 . 187,572 __?9’_7_5_3:92% ___________________________
& W Bk 132 130 — €99. 1%>
kRGBSR BT, WIROFRHIZ DA EOMBEERETCEMAGOMEIC LY . HEBE LTI,
* < ONIL, MUBPERFIC A 2 FHIFED LR,
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DANAHER CORP 337 328 7,592 800, 987 | ~ LA T

MORGAN STANLEY — 857 6,515 687, 335 | 4xft

WALT DISNEY CO/THE — 301 5, 539 584,429 | Al 2 =F— gy - F—E X
SALESFORCE. COM INC 160 — — — | TEHEAN

EQUIFAX INC 130 - — — | AR - —E R
ESTEE LAUDER COMPANIES—CL A — 272 7,756 818, 295 | ZETH T bk

NEXTERA ENERGY INC 204 — — — | Atk

GENERAL ELECTRIC CO — 6, 582 7,911 834,697 | WA « H—t 2
HUMANA INC 58 — — — | ~2rT

IDEXX LABORATORIES INC 124 - - — | ~vzrT

ELT LILLY & CO — 509 10, 226 1,078,930 | ~ LA AZ T

MAXIM INTEGRATED PRODUCTS 213 711 6, 980 736, 414 | fHHEHHT

NIKE INC —CL B 354 — — — | I EM - - X
QUALCOMM INC 487 198 2, 869 302, 765 | LAl

EXACT SCIENCES CORP 436 480 7,096 748,634 | ~LAL T

SCHWAB (CHARLES) CORP 1,773 3, 060 18, 948 1,999, 091 | 4xfh

HDFC BANK LTD-ADR 592 — — — | &

NETFLIX INC 111 — — —|=23a=Fr—var - P—t2R
SYNOPSYS INC 312 — — — |

INTUITIVE SURGICAL INC 96 67 5,072 535, 150 | ~JL AL T

TEXAS INSTRUMENTS INC 339 — — — | T
UNITEDHEALTH GROUP INC 120 492 15, 981 1,686,031 | ~LAZFT

CME GROUP INC 184 — — — | At

SIGNATURE BANK — 204 4,520 476,922 | 4xfit

AXIS BANK LTD- GDR REG S 561 — — — | 4t

WESTERN ALLTANCE BANCORP — 20 180 19, 010 | 4xfdh

MASTERCARD INC - A — 394 13, 126 1, 384, 887 | 15 ML
MERCADOLIBRE INC 58 — — — | —EEY - -
VISA INC-CLASS A SHARES 306 — — — | 1E




TA4— A T5AR BNBKRT 7 FF (GEEHERERER)

IS El 3 ES
4 Lid] " “ it i il ES (i &
W AT S T Y YA
LS AkE |T7 AV H Ry M
SPLUNK INC 170 141 2, 406 253, 899 | IF LT
TAL EDUCATION GROUP- ADR 274 — — — | B - - X
TESLA INC — 30 2,343 247,281 | —fEIHE - —E 2
EXPEDIA GROUP INC - 358 5,691 600, 426 | —fEVEEEIY - H—E 2
BRIGHT HORIZONS FAMILY SOLUT — 117 2,001 211, 121 | — V42 - —E %
FACEBOOK INC-CLASS A 344 596 15, 603 1,646,209 | 23 2= — g - F—E A
SERVICENOW INC 109 57 3,277 345, 797 | AT
FIVE BELOW 385 — — — | I - - R
WORKDAY INC—CLASS A 67 — - — | 1A
COUPA SOFTWARE INC - 38 1, 404 148, 188 | 1 T
SNAP INC - A — 284 1,864 196,705 | =S 2=k, — g « $—E R
OKTA INC — 45 1,297 136, 898 | 1 ity
HUAZHU GROUP LTD-ADR 1,198 1,168 6, 904 728,423 | —fEAHEM - Y —E R
KODIAK SCIENCES INC — 103 1, 356 143,162 | ~V AT
DOCUSIGN INC — 49 1,299 137, 074 | 15t
SPOTIFY TECHNOLOGY SA — 169 6, 161 650,045 | 23 2 =F—T 3« F—E R
STONECO LTD-A — 823 7,605 802, 369 | 1# Ml
ZOOM VIDEO COMMUNICATIONS-A 4 162 6, 792 716, 616 | fHHHAT
ULTRAGENYX PHARMACEUTICAL IN — 186 2, 766 291,851 | ~LVAHZ T
TRIP. COM GROUP LTD 1, 302 1,098 4, 284 451,981 | —fid &/ - —E R
BILL. COM HOLDINGS INC — 363 6, 686 705, 459 | fHHHAT
DATADOG INC — CLASS A 174 182 1,914 202, 027 | fHHRHEHT
SNOWFLAKE INC-CLASS A — 24 697 73, 580 | 1 HAL T
DOORDASH INC - A — 113 2,337 246, 633 | —fRIHEM - y—E X
ALIBABA GROUP HOLDING-SP ADR 203 — — — | —RIHEM - P—E R
SAGE THERAPEUTICS INC 103 - - — |~z T
ASCENDIS PHARMA A/S - ADR 227 186 2,958 312, 145 | ~VAHZ T
SHOPIFY INC — CLASS A 41 61 8,813 929, 859 | {f @A
SQUARE INC - A — 280 7, 760 818, 738 | IH T
PINDUODUO INC-ADR — 280 5, 487 578,924 | —fRIH&M - —E X
ALPHABET INC-CL A 57 89 18, 788 1,982,223 | ala=f— g - —E R
SEA LTD-ADR — 210 5, 896 622,082 | 2 2= —Ta - P—ER
ATLASSTIAN CORP PLC-CLASS A 180 105 2,713 286, 253 | 1 H T
FERRART NV 285 448 8, 897 938, 641 | — VLI - —E R
o Sl B 1 14,256 ] 25,0190 314,781 33,209,092 ]
O O < ok > 44 51 — <64.6%>
(F352)) T7IINLT IV
MAGAZINE LUIZA SA 3, 667 13,717 34, 210 669, 841 | —fXIEEEI - H—E X
R R SN T 1 RN 13,717] 34,210 669,841 .
1 — <1.3%>
(—|a - - - Fa—n
SARTORIUS AG-VORZUG 127 107 5,015 641,540 | ~LRAZ T
INFINEON TECHNOLOGIES AG 2,474 1,414 5,175 661, 969 | 15 HALHT
DELIVERY HERO SE — 330 4,025 514,882 | — M IEEI - —E X
R sl B - & @] ze0] 1,852] 216 188302l
#OW < R > 2 3 — <3.5%>
(a—\a- - -q4427)
DIASORIN SPA 214 — — — |~ 27
S =t ﬁ._.;ﬁg: _______ :@,____@5_ ________ 24 T Tl o ..
O gk < oE > 1 — — <—%>
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ES fif £

GAM - =B R

#
(a—\a- - - IFUR)
TELEPERFORMANCE
N 2t L S |
SR SR H

(—\ - - - FS524)
AIRBUS SE

ASML HOLDING NV

ADYEN NV

BAM - PR
Lesiisiain
T ey

- A far-aat

(A—0 - - - ZARA V)
AMADEUS IT GROUP SA

I 3t LT S |
O B < R
R . G ]
L N
(4 F1)R)
ASHTEAD GROUP PLC
IQE PLC

LONDON STOCK EXCHANGE GROUP
TRAINLINE PLC

HAY - —ER

1 Al

B

—AEEY - - X

/I 2 LA S S
g W K < 2
(R4 R)
ALCON INC
/I EIN LT S |
Tl oW sk <
(R z—TFTV)

SVENSKA CELLULOSA AB SCA-B
HEXAGON AB-B SHS

BOLIDEN AB

/I = LT S |
EARGEE S i

(FvI—2)

ORSTED A/S

I 2 L SR |
W% < =

JAMES HARDIE INDUSTRIES-CDI

/I 2t L SR |
W < s
(F#)
PRADA S.P.A.

ATA GROUP LTD

ALIBABA GROUP HOLDING LTD
KUATSHOU TECHNOLOGY

TENCENT HOLDINGS LTD
ALIBABA HEALTH INFORMATION T

— R - - R

SR

—fIHEY - —E X
AIa=f—var - P—E2R
aAIa=r—vary - Ph—ER
~NIVATT

/N at P T T

3 ES
i il il
S8 e | NERRH
TFa—n T
7,579 969, 476
_______ 7,579 ___ 969,476
— <1.9%>
6,733 861, 227
6, 596 843, 743
1,970 251, 982
______ 15,299 | 1,956,953
— <3.8%>
6, 689 855, 636
... 6689 855,636
— <1 T%>
______ 43,784 5,600,458
— <10. 9%>
FAFY ARV R
6,125 906, 486
443 65, 681
13, 930 2,061, 501
3, 709 548, 928
______ 24,210 3,582,597
— <7.0%>
TAL AT TV
S %>
TFAYz—T V) B—%
65, 976 841, 858
______ 65,976 | ___ 841,858
— <1.6%>
F7yv—7 -1
S <~ %>
TA=ANF)T kN
S %>
T&HHE RV
28, 778 391, 670
13,812 187, 992
24, 166 328,910
______ 66,757 ___ 908,573
— <1.8%>




— 89 ISR BT T FF GERBERERER)

& il e " i il il E it £
Sh 15 5 A | ISR
AV FRT7) HEE [FAY FRVTVET THM
BANK CENTRAL ASTA TBK PT 13,995 | 47,757,937 358, 184 | 4l
i 2t LT S - - § D £ 0 B 13,995 47,757,937 | 358, 184 | ...
Tl oW % < b % 1 — 0. 7%
(BE) FHEE Y o+
SAMSUNG ELECTRONICS €O LTD — — | fEHEd
I =t LT S A | JESR e R T
B < W % = = 2%
ai&) Bl Fv
TAIWAN SEMICONDUCTOR MANUFAC 5, 490 357, 948 1,353, 043 | f5 Al
i 2} L S S . T 0 O 357,948 | L,383,043 | ...
HEE R R 1 <2.6%>
P T brE—
HDFC BANK LIMITED 5,253 808, 580 1,180, 526 | 4/l
AXIS BANK LTD 11,632 872, 064 1,273,214 | 4/
i 2} LS S S ..} Bl B 16, 886 ___l_QSP_‘?‘%‘% R N
HEE R R 2 <4.8%>
(hEA 723 7) TA7v a7
GREE ELECTRIC APPLIANCES I-A 6, 369 38, 871 635, 161 | — MR - F—E =
- 2t LT S S IO N D 38,871 635 161 | ...
HEEE R 1 — <1.2%>
N 3t oo B & BU 55,952 . 120,386 ) ______T|_.49812,952) ...
" UIER RS % 73 = 96. 6%>
(1) MR SHL, WIRORHE 2 D23 E O EE RIS C ARG O MEIC L v WA L= b o T,
T 2) FEAAIMOC ST, MIEFERIICK 5 A EBMR TR g,
) HRLRIEIEE 0 5T,
| nEmEEmEs
& ; ; #F fili #H o
B B R ERen | BERRAE | *
(4 F1)R) [m] 0 |TAXY 2R R T %
DERWENT LONDON PLC 66, 682 127, 318 4,007 593, 099 1.2
N 2t Ak o & R 66,682| 127,318 _____ 4007 593,099 | ...
" HEE I Y 1 1 - 1. 2%>

(TE1) FITHRF AL, RO & 375 [E 0Ot i 5
(E2) g, MEEREIST 2HEEOES T,

(1 3) HULARMITEIY 5T,

FUARG OfMEIC LV FEME L2 b DT,
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O EEEMEDER (202148 2 B 22 A TAE)
I H . = il x -
7 i il Lt =S
M %
S = 49, 612, 952 95.7
fild “ B 593, 099 1.1
2 - 4 - v = v . 0l 1,648, 122 3.2
fild % 15 it i) P S % 51,854, 173 100.0

(FE1) FHIAOEARMIZIIECTH Y T3, %iE.
By - 7T A WWIMERS =T 7 v RICB LT, SRS 5 4MEE

FE2) 74—
#1298, 8% T,

NPT 2 W& U A L TV ET,

THEEPESL, 222, T95 T DG (EFEM PERRERS 1, 854, 173 T M3 5 1

(1 3) AMEEEFEL. HIROMGZ DA EOXBEEECEAGOMIEIC LV MERE L b 0T, 2k, 202142 H22AICB T 2 HEMA L — M3, 17 4
Uy R=105.50, 177 YN L7A=19.58/, 1=2—nm=127.91f, 14 XU AR R=147.981, 1 A A7 F=117.6411, 1 AV =—FT 7
n—3=12.76[1, 17 v~—227nn—3%=17.201, 1A —AKF V7 KkL=83 19, 1&FH K/L=13.61[1, 100 > KX TNAET=0.75[1, 1HEK

=3.78M, 1A ¥ F/LE—=1.46[.

Q& 8, TARUVEERBOKRT owiz2pre88

1473 a7 56=16.34[1 T3,

OBEBEDIKR o202 g218~2021% 2 §228)

I H ERE S ) H El ]

w & E 52,325, 561, 559 (A) B E] £ Ix o 278, 633, 321M
= - v B = v R 1,528, 628, 896 = B il ¥ 4 278, 607, 828
R I ST R
4 i : (REA%H s s = & == s
5 I A 4 581, 893, 137 B F i M % 5T B # = 17,902,913, 718
ko0om R % 4 8,987, 643 % " i 22,885, 588, 575

® & & 955, 753, 853 Ui =i # A 4,982,674, 857
* h 4 896, 191, 419 o o # # HBH % A 33,302,403
oI U R I = 59, 509, 080 D% % # # £(A+B+0) 18, 148, 244, 636
T oo # ok B %R A 53, 354 O #H o®” BB oH & 5,169, 507, 781

O ® B # RA-B 51,369, 807,706 A& mifE T £ 8 % 2 2,572, 014, 024
It ES 29, 416, 784, 066 ~
koW @ B B s 4 21,055, 023, 610 ©# # = 8 # £| A 393674280

0= #® #£ # 0O ¥ 29, 416, 784, 06601 H) it (D+E+F+G) 21,953, 023, 640
1hAO%Y EEME(C/D) 17,4631 R OH OB M BE K &H 21,953, 023, 640

(1) BRETTAH 25, 721, 847, 06411 (1) B) A MR EHESITHROMERZ LD bOEERET,

TBINERE JUAE 14, 211, 109, 0409 (H2) (C) 2 DM METITZ OMBE LT 2 HEBISHYNEHL Z DT
— AR AR 10, 516, 172, 038 FRLTWET,

Tk 2) MRIZBT 2 TADHR

TA— By TIAAUIMRAT 7> NF B (R EEBIR S R )

TA—

c By TTAAMIMERT 7 FF GERBEBIR 5 )

(FE3) (FBEIMEFEEERES L H D 01X, FEOBINERE OB, BINEE %
U 7oAl & TR % 78 LRI\ e 1y 2 VN E T,

17, 184, 797, 4304 (E4) ) FFKIZERER L D DIk, TR OB, TN B MRKIIARE 72

LBV R 2 DN ET,

11, 420, 110, 014

Fpg— 1Y TITALR WK T 7 FEVA GEREBEEZEH)

OBt

811, 876, 62211

(20204£ 2 H21H~20214 2 A22R)

RiZhHv 8 A,
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20204F12 H 31 H P

@Y 7 7 ROAARIH TR DB T,

BB AT 2T

% RE | SREHT A~ R OO E R R R
. . H A PR 54 [ ool ps S B | PTIC E3 L Tk U(DR (FR
BOE R R ranE)
FIZ A ARZ RS A E O @ s IS T EHL TWhAH D
#E A F # | BRAORGEFEREE) 23 A E T O)IICHIRET52L T, NUF
~—% LRIDZEERRE BRRLET,
B & E B & | TIAT AR NN RI [ el —
= it = | =L T R NG AR B R
kR B % Ft M 17

BTG R (VIR T NT) TR T—

*AERREF U IV T, AT R AR SRR O R E 2 b LITER 2L TRV T,
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E R E
2020412 A 31 HITHE T 925+ R
CKRL)

&3

SRAT 1R B 5,539
2 HUEL Y A% (WUR T RLL %) 4,093,965

HEIN 4% 64
IS At 4,099,568

ZH

B i AR 2,057,685

R EAAT RN 293,685

REHEH 88,473

AR 1,326
B 5 | R T 36,490
SRAT Ok} 50,380
RN 58,792

TR 12,347

EALE S0 19,227

M 91

HHAF 2,618,496

Wi B 1,481,072

WEA MR E IR DE L 10,620,112

S EEE B L OGME AL RKIR DL 2,447,377

LHAEBIMIER 13,067,489

B o {12 3 A i Bt = B (4,415,986)
S E 2 R S I LA AR DR 2R 4 1,864,376

LEAFM R (2,551,610)
EHOR BRI L AMIE E DO 11,996,951
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~ ¥ ~ <
HH N PE B
20204512 H 31 H BifE
CKRV)
B k2] AR B (%)
L —
IBEY S
19,198  GROUPE BRUX LAMB 1,962,650 0.83
1,962,650 0.83
AL 1,962,650 0.83
A2 HES
HF
8481  ALIBABA GROUP HOLDING SP ADR 2,003,721 0.85
2,003,721 0.85
A~ it R 2,003,721 0.85
Tre—y
IBEY S
95,161  JYSKE BANK REG 3,666,700 1.55
3,666,700 1.55
Fe— 3 3,666,700 1.55
TR
R
88,095 DANONE SA 5,903,778 2.51
50,490  SANOFI 4,914,777 2.08
10,818,555 459
5 G 10,818,555 459
L 0%
LB
B
65,726  SAPAG 8,625,258 3.66
6,225  ADIDAS AG 2,290,867 0.97
10,916,125 4.63
KA E 10,916,125 4.63
T
HF
217,000 GALAXY ENTERTAIN 1,670,948 0.71
1,670,948 0.71
ikt 1,670,948 0.71
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K fraii) BALES! B R (%)
TANVTGUR
EEE
B
57,180  MEDTRONIC PLC 6,608,293 2.80
6,608,293 2.80
FANLTRE 6,608,293 2.80
FIH
RLBELS
124,436 KON.PHILIPS NV 6,833,901 2.90
14,943 JUST EAT TAKEAWA 1,662,057 0.70
141,450  ABN AMRO BANK-CV 1,395,320 0.59
9,891,278 4.19
FoE 9,891,278 4.19
wE
EEE
B
33,262  SAMSUNG ELECTRONICS CO LTD 2,481,637 1.05
2,481,637 1.05
i E R 2,481,637 1.05
=
RLBELS
20,635  LUKOIL PJSC-SPON ADR 1,436,196 0.61
1,436,196 0.61
oy 7 E 1,436,196 0.61
VT R—V
@R
B
305200  SINGAPORE EXCHANGE LTD 2,151,778 0.92
97,000 DBS GROUP HOLDING LTD 1,847,375 0.78
3,999,153 1.70
SUHR—VE 3,999,153 1.70
M7 7%
RLBELS
10,652  NASPERS LTD 2,131,172 0.90
2,131,172 0.90
M7 7UBE 2,131,172 0.90
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B Ez4iE) FTAT4E R PE LR (%)
AR
LiEk
101,970 IBERDROLA SA 1,470,971 0.62
1,470,971 0.62
AL E 1,470,971 0.62
AYz—F
TR
130,810 VOLVO AB-B 3,149,031 1.34
3,149,031 1.34
A7 = —F B 3,149,031 1.34
AAR
LiEk
132,165 JULIUS BAER GROU 7,704,692 3.27
15,688 ROCHE HLDG-GENUS 5,459,363 2.31
13,164,055 5.58
AA AET 13,164,055 5.58
AFYR
TR
137,351 RELX PLC 3,436,159 1.46
143,323 COMPASS GROUP 2,747,361 1.16
6,183,520 2.62
AXYAE 6,183,520 2.62
TAV T
LiEk
57,468 MICROSOFT CORP 12,881,451 5.46
6,553 ALPHABET INC C 11,524,891 4.89
34,816 FACEBOOK INC A 9,636,371 4.09
30,044 ANTHEM INC 9,443,731 4.00
112,169 COGNIZANT TECH SOLUTIONS CORP A 9,029,605 3.83
134,461 OTIS WORLDWIDE CORP 8,832,743 3.74
2,277 AMAZON.COM INC 7,564,194 3.21
155,549 SERVICE CORP INTERNATIONAL 7,544,127 3.20
64,923 INTL FLVR & FRAG 7,209,050 3.06
230,687 WELLS FARGO & CO 6,869,859 291
30,407 VISA INC CLASS A SHS 6,518,349 2.76
31,596 AUTOMATIC DATA 5,525,193 2.34
31,059 3M CO 5,399,607 2.29
35,020 DOVER CORP 4,325,320 1.83
77,452 COCA-COLA 4,192,477 1.78
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B k2] AR B (%)
59,779  HENRY SCHEIN INC 3,928,676 1.67
61,747  CBRE GROUP INC - A 3,835,106 1.63
27,192 VMWARE INC-CL A 3,791,109 1.61
73,346  COMCAST CORP A 3,780,986 1.60
15,156  IPG PHOTONICS 3,357,660 1.42

4411 BLACKROCK INC 3,115,401 132
11,071 MOODY'S CORP 3,107,962 132
28,509  STARBUCKS CORP 3,011,406 1.28
35,466  APPLIED MATERIALS INC 2,988,720 127
10,893  GOLDMAN SACHS GROUP INC 2,810,503 1.19
11,624  CME GROUP INC A 2,079,069 0.88
13,950  ELECTRONIC ARTS INC 1,962,765 0.83

154,266,331 65.41
T A B3 154,266,331 65.41
BEEMIESRA 235,820,336 99.98
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S 2 E I LAY

20204-12 7 31 H BIfE

BEE) WEGED) i 1] H ARFEBUHRLE CRRV)
EUR 41,215 USD 50,051 January 15, 2021 612
USD 3,326,706 CAD 4,253,500 January 15, 2021 310
EUR 36,755 USD 44,897 January 15, 2021 283
AUD 12,956 USD 9,690 January 15, 2021 238
EUR 15,241 USD 18,508 January 15, 2021 226
EUR 13,582 USD 16,500 January 15, 2021 195
GBP 5,078 USD 6,722 January 15, 2021 158
EUR 8,926 USD 10,820 January 15, 2021 152
EUR 9,231 USD 11,209 January 15, 2021 137
GBP 15,149 USD 20,391 January 15, 2021 134
EUR 7,059 USD 8,575 January 15, 2021 101
EUR 6,733 USD 8,176 January 15, 2021 100
AUD 11,463 USD 8,692 January 15, 2021 92
AUD 4,791 USD 3,583 January 15, 2021 88
CHF 12,183 USD 13,734 January 15, 2021 86
EUR 6,856 USD 8,345 January 15, 2021 83
GBP 2,639 USD 3,493 January 15, 2021 82
GBP 3,309 USD 4,408 January 15, 2021 76
EUR 8,948 USD 10,945 January 15, 2021 54
AUD 2,901 USD 2,170 January 15, 2021 53
GBP 5,602 USD 7,540 January 15, 2021 50
AUD 4,232 USD 3,194 January 15, 2021 49
AUD 2,794 USD 2,094 January 15, 2021 47
GBP 3,325 USD 4,459 January 15, 2021 46
GBP 13,530 USD 18,291 January 15, 2021 40
AUD 2,116 USD 1,583 January 15, 2021 39
EUR 2,422 USD 2,942 January 15, 2021 36
EUR 2,955 USD 3,597 January 15, 2021 35
AUD 2,808 USD 2,119 January 15, 2021 33
CHF 4,505 USD 5,078 January 15, 2021 32
GBP 3,393 USD 4,567 January 15, 2021 30
EUR 2,002 USD 2,432 January 15, 2021 29
GBP 2,530 USD 3,399 January 15, 2021 28
CHF 4,015 USD 4,528 January 15, 2021 27
AUD 2,199 USD 1,660 January 15, 2021 25
EUR 1,596 USD 1,938 January 15, 2021 24
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WECEVY) WEGEY) Tt A REBUHL CREV)
GBP 1,099 USD 1,465 January 15, 2021 24
GBP 748 USD 990 January 15, 2021 23
GBP 2,474 USD 3,331 January 15, 2021 22
CHF 2,636 USD 2,969 January 15, 2021 21
CAD 3,996 USD 3,104 January 15, 2021 21
AUD 2,134 USD 1,615 January 15, 2021 20
CHF 2,728 USD 3,076 January 15, 2021 19
EUR 1,277 USD 1,550 January 15, 2021 19
EUR 1,117 USD 1,357 January 15, 2021 17
EUR 1,911 USD 2,333 January 15, 2021 16
EUR 986 USD 1,199 January 15, 2021 14
EUR 977 USD 1,187 January 15, 2021 14
CHF 2,087 USD 2,353 January 15, 2021 14
AUD 761 USD 569 January 15, 2021 14
CHF 1,990 USD 2,243 January 15, 2021 14
EUR 949 USD 1,153 January 15, 2021 14
EUR 882 USD 1,071 January 15, 2021 13
EUR 863 USD 1,049 January 15, 2021 13
AUD 925 USD 696 January 15, 2021 12
CHF 2,658 USD 3,003 January 15, 2021 12
EUR 703 USD 852 January 15, 2021 12
EUR 817 USD 993 January 15, 2021 12
GBP 369 USD 488 January 15, 2021 12
GBP 354 USD 469 January 15, 2021 11
GBP 305 USD 404 January 15, 2021 10
AUD 501 USD 375 January 15, 2021 9
CHF 10,869 USD 12,320 January 15, 2021 9
GBP 707 USD 950 January 15, 2021 8
EUR 1,035 USD 1,264 January 15, 2021 8
GBP 890 USD 1,198 January 15, 2021 8
AUD 401 USD 300 January 15, 2021 7
AUD 623 USD 470 January 15, 2021 7
AUD 309 USD 229 January 15, 2021 7
CHF 2,024 USD 2,290 January 15, 2021 7
AUD 351 USD 262 January 15, 2021 6
GBP 361 USD 483 January 15, 2021 6
GBP 260 USD 347 January 15, 2021 6
AUD 596 USD 451 January 15, 2021 6
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WECEVY) WEGEY) Tt A REBUHL CREV)
GBP 586 USD 789 January 15, 2021 5
AUD 277 USD 207 January 15, 2021 5
CHF 716 USD 807 January 15, 2021 5
AUD 271 USD 203 January 15, 2021 5
EUR 1,109 USD 1,358 January 15, 2021 5
CHF 568 USD 640 January 15, 2021 5
CAD 851 USD 661 January 15, 2021 4
GBP 469 USD 631 January 15, 2021 4
CHF 591 USD 667 January 15, 2021 4
CHF 873 USD 987 January 15, 2021 4
AUD 220 USD 165 January 15, 2021 4
GBP 410 USD 552 January 15, 2021 4
AUD 307 USD 232 January 15, 2021 4
EUR 789 USD 966 January 15, 2021 3
AUD 295 USD 223 January 15, 2021 3
CHF 471 USD 531 January 15, 2021 3
EUR 723 USD 886 January 15, 2021 3
AUD 254 USD 192 January 15, 2021 3
EUR 1,234 USD 1,514 January 15, 2021 3
GBP 324 USD 436 January 15, 2021 3
GBP 317 USD 427 January 15, 2021 3
CHF 377 USD 425 January 15, 2021 3
AUD 386 USD 293 January 15, 2021 3
AUD 322 USD 244 January 15, 2021 3
CHF 330 USD 372 January 15, 2021 2
CHF 289 USD 325 January 15, 2021 2
CHF 291 USD 329 January 15, 2021 2
CHF 280 USD 316 January 15, 2021 2
CHF 260 USD 294 January 15, 2021 2
CHF 255 USD 287 January 15, 2021 2
CHF 207 USD 233 January 15, 2021 2
CHF 241 USD 272 January 15, 2021 2
GBP 381 USD 515 January 15, 2021 1
GBP 456 USD 617 January 15, 2021 1
AUD 344 USD 262 January 15, 2021 1
CHF 367 uUsD 415 January 15, 2021 1
CAD 3,925 USD 3,069 January 15, 2021 1
AUD 245 USD 187 January 15, 2021 1
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WECEVY) WEGEY) Tt A REBUHL CREV)
AUD 224 USD 171 January 15, 2021 1
CHF 306 USD 347 January 15, 2021 0
CAD 309 USD 241 January 15, 2021 0
CHF 328 USD 372 January 15, 2021 0
CHF 233 USD 265 January 15, 2021 0
CHF 214 USD 243 January 15, 2021 0
CAD 380 UsD 297 January 15, 2021 0
CAD 388 UsD 304 January 15, 2021 0
CAD 491 USD 384 January 15, 2021 (1)
CAD 561 UsD 439 January 15, 2021 (€))
CAD 430 UsD 336 January 15, 2021 (€]
CAD 702 usD 549 January 15, 2021 (€))
CAD 359 usD 281 January 15, 2021 (@)
CAD 417 usD 327 January 15, 2021 (@)
CAD 433 usD 340 January 15, 2021 (€))
GBP 265 usD 361 January 15, 2021 M
CAD 1,065 usD 834 January 15, 2021 e
GBP 289 UsD 393 January 15, 2021 (@)
CAD 547 USD 429 January 15, 2021 (@)
GBP 407 UsD 553 January 15, 2021 2)
CAD 319 USD 251 January 15, 2021 2)
CAD 456 UsD 358 January 15, 2021 2)
CAD 348 USD 274 January 15, 2021 2)
CAD 879 usD 689 January 15, 2021 3]
CAD 489 usD 385 January 15, 2021 3
CAD 2,961 usD 2,319 January 15, 2021 3
CAD 1,300 usD 1,020 January 15, 2021 (©)
CAD 4,060 UsD 3,179 January 15, 2021 4
CAD 6,704 usD 5,250 January 15, 2021 @)
CAD 3,101 uUSD 2,432 January 15, 2021 (@)
CAD 3,017 USD 2,367 January 15, 2021 ®)
CAD 5,968 uUSD 4,680 January 15, 2021 (13)
CAD 18,131 USD 14,198 January 15, 2021 (19)
CAD 16,198 USD 12,736 January 15, 2021 (68)
uUsD 3,219,299 CHF 2,861,400 January 15, 2021 (26,414)
USD 4,778,797 GBP 3,576,900 January 15, 2021 (67,387)
USD 2,273,683 AUD 3,061,500 January 15, 2021 (72,247)
USD 11,734,622 EUR 9,665,300 January 15, 2021 (146,071)
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WEEW) WEGEED) i 191 H REGAZE CRILV)

JPY 10,041,762,752 USD 96,591,991 January 15, 2021 612,513
USD 377,924 JPY 39,027,860 January 15, 2021 134
USD 11,434 JPY 1,179,228 January 15, 2021 19
USD 8,139 JPY 839,451 January 15, 2021 14
USD 7,461 JPY 769,497 January 15, 2021 13
USD 10,645 Y 1,099,376 January 15, 2021 4
USD 19,641 Y 2,030,086 January 15, 2021 ©9)
USD 12,750 Y 1,319,285 January 15, 2021 (20)
USD 92,131 Y 9,519,807 January 15, 2021 @1
USD 8,362 Y 869,422 January 15, 2021 (53)
USD 9,998 Y 1,039,069 January 15, 2021 (60)
USD 9,708 JPY 1,009,328 January 15, 2021 (62)
USD 10,092 JPY 1,049,302 January 15, 2021 (65)
USD 8,831 JPY 919,237 January 15, 2021 (67)
USD 9,023 JPY 939,221 January 15, 2021 (68)
USD 7,175 JPY 749,455 January 15, 2021 (79)
USD 11,423 JPY 1,189,013 January 15, 2021 87
USD 13,054 Y 1,358,872 January 15, 2021 99)
USD 16,318 Y 1,698,590 January 15, 2021 (124)
USD 20,473 Y 2,128,584 January 15, 2021 (131)
USD 24,765 Y 2,577,860 January 15, 2021 (188)
USD 30,282 Y 3,148,408 January 15, 2021 (194)
USD 70,247 Y 7,285,522 January 15, 2021 77
USD 72,187 JPY 7,505,008 January 15, 2021 (61)
USD 68,826 JPY 7,164,054 January 15, 2021 (522)
USD 94,359 JPY 9,821,849 January 15, 2021 (716)
USD 138,895 JPY 14,440,396 January 15, 2021 (888)
USD 91,078 JPY 9,513,084 January 15, 2021 (1,008)
USD 155,794 JPY 16,216,541 January 15, 2021 (1,182)
USD 421,307 Y 43,853,603 January 15, 2021 (3,196)
295,276

SRTIE LASI TV, IRIOMARITErE L THRISh TV,
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EHR R E
2020412 A 31 HIZTH T 9D aHHIHA R
CKRL)

ey

SRAT 1R B 24,195

2 HUBC Y 45 (PR U BLZERRTE ) 1,929,659

s AR 1,953,854

ZH

B i A 783,122

S BT RN 130,417

P& E A 39,439

R 1,300

5 | SR T4 M 15,043

= FEEREN 26,104

RSN 2,810

HESN B e F 2ok 95

SR 13,039

B SR 16,958

M 91

BHEF 1,028,418

Wi B 925,436

G A MFESRTE IR D (37,317,644)
S EEA S 3 LU E & LA I R DR 1,450,199

YHARHMIELR (35,867,445)
PG MAEZR AT 248 4% (4,906,990)
S E 2 R S I LA AR DR 22 48 1,067,587

YAl A A (3,839,403)
EA ORI ARG EE DM RE (38,781,412)
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HEN & PE
2020412 H 31 H 8ifE
CKkRV)
o Ea4il] FHAMAE MG PESLE (%)
F—RNFVT
i@k
382,400 QANTAS AIRWAYS LTD 1,453,161 1.13
1,453,161 1.13
A —ANZYT 1,453,161 1.13
HFrE
i@k
51,900 MAGNA INTL 3,730,572 2.89
110,700 SUNCOR ENERGY 1,868,805 1.45
109,400 CENOVUS ENERGY 658,676 0.51
6.258,053 4.85
HFEE 6,258,053 485
TIUR
i@k
49800 TOTAL SE 2,188,829 1.69
39,500 BNP PARIBAS 2,118,338 1.64
53200 ACCOR SA 1,945,397 1.51
67,469  SOCIETE GENERALE PARIS A 1,415,976 1.10
7,668,540 5.94
75 A5 7,668,540 5.94
RAY
TIEHR
20,600 HENKEL KGAA AG & CO 2,005,996 1.55
11,100  SIEMENS AG 1,601,234 1.24
3,607,230 2.79
KAt 3,607,230 2.79
TANVGR
i@k
20,341  MEDTRONIC PLC 2,350,809 1.82
2,350,809 1.82
TANTRE 2,350,809 1.82
AZVT
TIEHR
135,300  UNICREDIT SPA 1,279,459 0.99
1,279,459 0.99
AZVT 1,279,459 0.99
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B KE2ik] FFAMAE M LR (%)
Zo8
i@k
33,000 HEINEKEN HOLDING NV 3,164,831 2.46
237,500 CNH INDUSTRIAL N 3,075,625 238
21,600  AIRBUS SE 2,470,171 1.91
252,900 ING GROEP NV - CVA 2,415,467 1.87
117,700 ABN AMRO BANK-CV 1,161,041 0.90
12,287,135 9.52
FI B EH 12,287,135 9.52
a2V}
i@k
68,800 POPULAR INC 3,799,824 2.94
3,799,824 2.94
VAN ST 3,799,824 2.94
AYz—F
TIEHR
107,800  ERICSSON (LM)TELEFON SP ADR 1,288,210 1.00
1,288,210 1.00
A x—F L E 1,288,210 1.00
AR
TIEHR
24,100 TE CONNECTIVITY LTD 2,847,415 221
208,700  CREDIT SUISS-REG 2,698,513 2.09
5,545,928 430
AARE} 5,545,928 430
AFDR
i@k
651,000 ROYAL MAIL PLC-W/I 2,988,793 232
156,900 VODAFONE GROUP PLC-SP ADR 2,610,816 2.02
312,000 BAE SYSTEMS PLC 2,126,859 1.65
46,500 GLAXOSMITHKL- ADR 1,719,570 1.33
69,500 COMPASS GROUP 1,332,247 1.03
29,100 ROYAL DUTCH SHELL PLC SPON ADR A 1,051,674 0.81
11,829,959 9.16
AXYREE 11,829,959 9.16
T AL
BEEE
34,300 PEBBLEBROOK HOTEL TRUST 651,700 0.50
651,700 0.50
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B ko2 AR FEFEE (%)
Tk
170,600  AMERICAN INTERNATIONAL GROUP 6,339,496 4.90
599,700 GENERAL ELECTRIC 6,332,832 4.90
177,800  WELLS FARGO & CO 5,294,884 4.10
32,200 EURONET WORLWIDE INC 4,561,130 3.53
14,400 ANTHEM INC 4,526,352 3.51
66,500  CITIGROUP INC 4,050,515 3.14
57,00 ORACLE CORP 3,687,112 2.86
15,346  MICROSOFT CORP 3,439,806 2.66
12,900 GOLDMAN SACHS GROUP INC 3,328,329 2.58
177,700 NEWS CORP-CL A 3,202,154 2.48
66,900 GENERAL MOTORS CO 2,781,033 2.15
189,900 HEWLETT PACKARD ENTREPRISE 2,216,133 1.72
47700 AMERCO 2,104,143 1.63
57,800 CORNING INC 2,059,992 1.60
8,300 CUMMINS INC 1,848,327 1.43
5,000 UNITEDHEALTH GROUP INC 1,736,750 135
127,000 NATIONAL OILWELL VARCO INC 1,711,960 133
64,000 DISCOVERY INC-C 1,661,440 1.29
31,600 HARTFORD FINANCIAL SERVICES GROUP 1,501,948 1.16
27,300  HESS CORP 1,435,161 1.11
620  BOOKING HOLDINGS 1,354,948 1.05
36,270  CITIZENS FINANCIAL GROUP INC 1,265,098 0.98
700  ALPHABET INC A 1,230,432 0.95
10,800 EVERCORE INC 1,191,888 0.92
76,000  SERITAGE GROWTH PROP - A REIT 1,100,439 0.85
69,962,302 54.18
7 AYI1Et 70,614,002 54.68
BEAMssad 127,982,310 99.12
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S 2 E I LAY

2020412 A 31 H #ifE
BEEVY) BEGEY) Jin 51 H REBUERE CKE )
JPY 547,072,611 USD 5,262,120 January 15, 2021 33,556
EUR 20,411 USD 24,787 January 15, 2021 303
USD 1,796,898 CAD 2,297,500 January 15, 2021 167
EUR 18,272 USD 22,319 January 15, 2021 141
AUD 7,088 USD 5,301 January 15, 2021 130
SEK 21,481 USD 2,542 January 15, 2021 87
GBP 7,712 USD 10,380 January 15, 2021 68
AUD 6,295 USD 4,773 January 15, 2021 51
CHF 6,487 USD 7313 January 15, 2021 46
SEK 19,061 USD 2,289 January 15, 2021 44
USD 600,146 HKD 4,652,500 January 15, 2021 22
GBP 6,913 USD 9,346 January 15, 2021 21
CHF 5,809 USD 6,585 January 15, 2021 5
HKD 17,834 USD 2,300 January 15, 2021 0
HKD 19,802 USD 2,555 January 15, 2021 (1)
CAD 9,761 USD 7,643 January 15, 2021 (10)
CAD 8,754 USD 6,382 January 15, 2021 37)
USD 1,719,907 CHF 1,528,700 January 15, 2021 (14,112)
USD 597,079 SEK 5,019,600 January 15, 2021 (17,363)
USD 2,440,634 GBP 1,826,300 January 15, 2021 (34,416)
USD 1,247,908 AUD 1,680,300 January 15, 2021 (39,652)
USD 5,830,341 EUR 4,802,200 January 15, 2021 (72,575)
JPY 4,930,319,627 USD 47,424,879 January 15, 2021 300,733
USD 204,592 JPY 21,128,015 January 15, 2021 72
USD 227212 JPY 23,650,372 January 15, 2021 (1,724)
155,556

7

&
n:\gzl.

\

VLU LASN TS, IARMOMMEIL Bl LTRSS TS,
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BRitEE
202045 A31 BIZ# T 9 S5 RIEARM
(KRIL)
BB IR
B4 (Fli%H) 52,419,572
LR 1,481,785
AT T WLk 4,225
A MREA AT S (Ri4R) 591
53,906,173
#H
e 35,767,782
AT TR B 93,161
A Eh A 335,613
T FH 898,559
4 5 B IR 903,810
B 1,113,001
FERERS JOMRE 287,923
EAEES 1 437,747
DEBLOVE B EEITEM 217,274
1R 8 S -0-
ENTIE ¢ 87,379
FLavA 4 -0-
Zofh, 355,259
40,497,508
R E bR - A (100,204)
# R Al 40,397,304
AP I A (FR2K) 13,508,869
FHEB) H
BEEAMNRES: . SME AR AT 7 SRR, AT v ar BROuwE 136,071,287
FXEH L AANARD BRI 0-
REFHGR)HOEEEE
REAAGRESR 160,550,828
KT eSS -0-
S 2R e IS 4,118,951
ATy (1,520,606
FRA TS A -0-
T FH ORGSR 312,729,329
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BB AR
202055 A31ARTE
= S (S MEEIC
HE SFmAE CKRIL) EDHBEIA (%)
FESERS IFTE - (3 Z DRI T IZ TS 1 Sh 2 E T aEH Al 35
TEH
1E R AT
TSR
Cisco Systems, Inc. 926,048 44,283,615 1.3
THHREITH— 2
PayPal Holdings, Inc. 163,383 25,325,999 0.7
Visa, Inc. - Class A 391,550 76,446,222 2.2
101,772,221 2.9
AR R SE
Intel Corp. 1,134,325 71,383,072 2.1
NVIDIA Corp. 96,028 34,091,861 1.0
QUALCOMM, Inc. 349,831 28,294,331 0.8
Texas Instruments, Inc. 220,166 26,142,511 0.7
159,911,775 4.6
V7 gy
Adobe, Inc. 66,151 25,573,977 0.7
Microsoft Corp. 1,206,492 221,089,659 6.4
salesforce.com, Inc. 122,257 21,369,301 0.6
268,032,937 7.7
TY A —en— Ry Y| GRS IO
Apple, Inc. 542,233 172,397,560 5.0
746,398,108 21.5
ANIVRTT
INAFT T e —
Vertex Pharmaceuticals, Inc. 154,780 44,570,449 1.3
VAT B B
Abbott Laboratories 300,026 28,478,468 0.8
Baxter International, Inc. 283,424 25,510,994 0.8
Boston Scientific Corp. 1,116,500 42,415,835 1.2
Zimmer Biomet Holdings, Inc. 217,357 27,460,883 0.8
123,866,180 3.6
ANIVATT « TR B — NV ATT e — A
Cigna Corp. 245,707 48,482,905 1.4
Humana, Inc. 70,493 28,947,950 0.8
UnitedHealth Group, Inc. 332,837 101,465,360 2.9
178,896,215 5.1
PR S b
Eli Lilly & Co. 261,714 40,029,156 1.1
Johnson & Johnson 619,038 92,081,903 2.7
Merck & Co., Inc. 1,275,879 102,988,953 3.0
235,100,012 6.8
582,432,856 16.8
&Rh
AT
Bank of America Corp. 1,536,691 37,064,987 1.1
Citigroup, Inc. 576,548 27,622,415 0.8
JPMorgan Chase & Co. 719,663 70,030,406 2.0
PNC Financial Services Group, Inc. (The) 626,360 71,430,094 2.0
206,147,902 5.9

— 199 —




AB SICAV I —tLZRUSIHATA-R—bTHUA

e grraE e HRE
yE REECKEL) o
=ENGE
BlackRock, Inc. - Class A 25,710 13,591,334 0.4
Charles Schwab Corp. (The) 981,046 35,229,362 1.0
Goldman Sachs Group, Inc. (The) 373,249 73,339,696 2.1
122,160,392 3.5
KRR —E A
Berkshire Hathaway, Inc. - Class B 498,751 92,558,211 2.7
420,866,505 12.1
BEY—EZ
RSB (E H — %
Comcast Corp. - Class A 696,770 27,592,092 0.8
ﬂﬂ) X
Activision Blizzard, Inc. 1,067,238 76,819,791 22
Netflix, Inc. 54,657 22,941,183 0.7
Vivendi SA 1,282,008 29,313,552 0.8
Walt Disney Co. (The) 215,058 25,226,303 0.7
154,300,829 4.4
WG MAT 4T/ BIF 1 H—E A
Alphabet, Inc. - Class C 89,503 127,892,627 3.7
Facebook, Inc. - Class A 333,674 75,106,681 2.2
202,999,308 5.9
384,892,229 11.1
BEXRE-H—ER
RLZE 54 - Dot
L3Harris Technologies, Inc. 134,439 26,813,859 0.8
Raytheon Technologies Corp. 385,172 24,851,297 0.7
51,665,156 1.5
Fet N WS
Jacobs Engineering Group, Inc. 895,568 75,245,623 2.2
=V2/a==g) AN
Honeywell International, Inc. 971,170 141,645,145 4.1
e - gk
Norfolk Southern Corp. 218,549 38,965,101 1.1
Union Pacific Corp. 288,532 49,010,046 1.4
87,975,147 2.5
356,531,071 10.3
—CHBR-H—ER
BTN L ARG LV p—
Starbucks Corp. 193,093 15,059,323 0.4
A Z =Ry MRGE S/ FAV I~ e~ =l T4 T
Alibaba Group Holding Ltd. (Sponsored ADR) 66,296 13,749,127 0.4
Amazon.com, Inc. 57,299 139,945,359 4.1
Booking Holdings, Inc. 12,769 20,933,754 0.6
174,628,240 5.1
R
Target Corp. 82,924 10,144,093 0.3
EALKN)
Home Depot, Inc. (The) 205,271 51,005,738 1.5
Lowe’s Cos., Inc. 291,654 38,017,099 1.1
Ulta Beauty, Inc. 48,527 11,841,073 0.3
100,863,910 29
300,695,566 8.7
EELER
OB
Coca-Cola Co. (The) 418,963 19,557,193 0.6
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- - s MEEIC
HE SHl%EE CRRIL) OB (%)
At AR LT S NTED
Costco Wholesale Corp. 61,214 18,882,683 0.5
Walmart, Inc. 237,672 29,485,588 0.9
48,368,271 14
FBE ] i
Procter & Gamble Co. (The) 1,613,452 187,031,356 5.4
=TV Hh
Estee Lauder Cos., Inc. (The) - Class A 78,861 15,572,681 0.4
270,529,501 7.8
N ESS
NextEra Energy, Inc. 400,574 102,370,692 3.0
NRG Energy, Inc. 1,336,923 48,196,074 14
150,566,766 44
IRILF—
A - T THFERREE
Chevron Corp. 560,568 51,404,085 1.5
EOG Resources, Inc. 835,773 42,599,350 1.2
94,003,435 2.7
E]
Berry Global Group, Inc. 789,613 35,461,520 1.0
3,342,377,557 96.4
MEEI
WES HE SHEEE CRFIL) aHHEIE (%)
Z Db FEE T RER ML
BEHKX
HEENFE R
o
Dream Holdings, Inc., Series 2(a) 0.00% 257,130 1,394,930 0.0
Dream Holdings, Inc., Series D(a) 0.00% 1,394,469 5,807,963 0.2
7,202,893 0.2
—HBAM - —EX
(TSR ¢
Honest Co., Inc. (The), Series D(a) 0.00% 52,760 1,514,416 0.1
8,717,309 0.3
RERMIS S
(B3 AT$3,090,569,048) 3,351,094,866 96.7
EHES
Barclays, London(b) 0.01 % 79,174,300 2.3
BBH, Grand Cayman(b) 0.04 % 8 0.0
Sumitomo, Tokyo(b) (0.67)% 401,326 0.0
Sumitomo, Tokyo(b) (0.26)% 219,603 0.0
EHEE A 79,795,237 2.3
Tt EE (RERERR) 34,708,162 1.0
MEE 3,465,598,265 100.0
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HE R SEERN
HESIERE THMBR REB T
NI B—IN—T1— BLUEE BLUEE RiEH (48) F& CKFIL)
Brown Brothers Harriman & Co.+ uUSD 28,353 CHF 27,523 06/12/2020 270,720
Brown Brothers Harriman & Co.+ USD 12,607 GBP 10,232 06/12/2020 29,819
Brown Brothers Harriman & Co.+ uUsSD 92,736 JPY 9,956,882 06/12/2020 (399,298)
Brown Brothers Harriman & Co.+ USD 2,337  SGD 3,311 06/12/2020 6,682
Brown Brothers Harriman & Co.+ USD 244217  EUR 222,317 06/22/2020 2,663,474
Brown Brothers Harriman & Co.+ USD 11 SGD 16 06/22/2020 16
Brown Brothers Harriman & Co.+ USD 44  AUD 67 06/30/2020 310
Brown Brothers Harriman & Co.+ USD 96 CZK 2,368 06/30/2020 1,558
Brown Brothers Harriman & Co.+ USD 10 PLN 39 06/30/2020 59
2,573,340
Ea 2,972,638
# (399,298)
+ JTRFESED~y Y B THEH
(a) B DO BRE R B LT 7 F ORGSR R E > TED DIV FHEITE N FESHEO B S B L U7 7 F O R & O 2RI

DT CRIES TN TEAfE,
(b) B AWTRL,
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J LSBMESH T 7 v FF GERBERERER)

/ LZiBsMESH T 7 v FF (BRI ERER)
51287 (2020£ 6 A11H~202146 A108)

O&Z 77 FDLiH

25 B[

I
N

# R [ 200945 B20B LI, EEARE LET,

JLTHEMEHE T 7R IY—T7 UK (UFR IRY¥—T7UF] LWWET, ) SHRIAH~OREEZBEL T, FL LTERERS
HRAOAME (BE. BAFRIEE. BUFHEE, EBFE ONBUTE) . ERBERE. #E. T—7—JH5%) 2RENLIE
[ BEMRLEL, GRAVEOREERNZICLEBMNE LTEBNMERETSICLEERLELETS,

T REBEEAANERTEEICOVTIE, RAELTRY—T77 Y FOBRERSOMAICEDLLT, XHF—T 7V RORVFI—9D
BERIEN—RICHATHBEAYDENS CLEERLLET, 46, —HMOBEICOVTIE, LHZEELOEHEFEHEL.
thOBEERAVERE~NY SEFTSHENHYET,

"

FHBERS JLSBNEHT 7Y FFIF—T7V FEIRAFEITERERNRLE LET . 48 AHBEZCERREST 581D YFT.

X ¥ — 7 7 v bF|HAEZRHRONUBEEFIERESRELET.

. [ REECHE~OERRANAICIHBERTEI A, FU T TOFAE~Y SHRCRE
rnpang |/ LIBARETT VP Uaus,

X ¥ = v PRI NERCEE~NORERNEICIHBERTETA, TINT 1 TOFBEAY SHBISRELE A,

5 B F # BRI J:éllﬂﬁfi %ﬁﬂlﬂl ﬁ@ﬂéﬁb?’ EERTHETEIMENICERL, BROEFAFHIEOSVTERLET.

O 5 HMBERAXME

. Y N — e vl er
LI 5 R g it 7 | % | 1 AL
’ ) " AL WA LR i
AL s % =

M % % % % Eppk

8 H1 (201746 A 12R) 13, 477 A0.3 135. 46 A0.3 94. 6 A15.0 4,528
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FORD MOTOR COMPANY 9.0 170 208 22,894 | 2025/ 4 /22

FORD MOTOR COMPANY 9.625 30 42 4,645 | 2030/ 4 /22

FOXCONN FAR EAST LTD 1. 625 200 201 22,148 | 2025/10/28

FRESENIUS MED CARE ITT 1.875 150 151 16,581 | 2026/12/ 1

FRESENIUS MED CARE ITT 3.0 200 202 22,218 | 2031/12/1

HASBRO INC 3.0 171 182 20,024 | 2024/11/19

HASBRO INC 3.9 267 296 32,480 | 2029/11/19

HCA INC 4.75 250 269 29,514 | 2023/5/1

HCA INC 5.25 100 126 13,866 | 2049/6/15

HERSHEY COMPANY 3.375 267 282 30,939 | 2023/5/15
INGERSOLL-RAND LUX FINAN 4.65 100 125 13,743 | 2044/11/1
INTERNATIONAL FLAVORS&FR 1. 832 150 149 16,430 | 2027/10/15
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TAUA % Tk Fv Tk v TM
e % | INTERNATIONAL FLAVORS&FR 2.3 200 198 21,768 | 2030/11/1
(4REEAES) | INTERPUBLIC GROUP COS 5.4 100 129 14,238 | 2048/10/ 1
JEFFERIES GROUP LLC 4.85 200 232 25,533 | 2027/1/15
KINDER MORGAN INC/DELAWA 4.3 200 223 24,531 2025/6/1
1.3 HARRIS TECH 4.4 100 115 12,654 | 2028/6/15
LLOYDS BANKING GROUP PLC 2.438 280 294 32,254 | 2026/2/5
MIZUHO FINANCIAL GROUP 0. 849 500 503 55,155 | 2024/9/8
NATIONAL RURAL UTILITIES 2.85 200 213 23,428 | 2025/1 /27
NEWMONT MINING CORP 4.875 100 124 13,674 | 2042/3/15
NIPPON LIFE INSURANCE 5.1 500 554 60,762 | 2044/10/16
ONEOK INC 4.95 100 115 12,622 | 2047/7/13
0SHKOSH CORP 3.1 200 212 23,260 | 2030/3/1
PANASONIC CORP 2.679 222 234 25,707 | 2024/7/19
PANASONIC CORP 3.113 222 236 25,905 | 2029/7/19
PHOENIX GRP HLD PLC 4.75 300 324 35,539 | 2031/9/4
PUGET ENERGY INC 2.379 50 50 5,558 | 2028/6/15
SANTANDER HOLDINGS USA 3.4 323 336 36,879 | 2023/1/18
SANTANDER UK GROUP HLDGS 3.571 510 519 56,935 | 2023/1/10
SCENTRE GROUP TRUST 2 4.75 300 320 35,134 | 2080/ 9 /24
SEMPRA ENERGY 3.75 300 331 36,359 | 2025/11/15
SKYWORKS SOLUTIONS INC 1.8 25 25 2,770 | 2026/6/1
SKYWORKS SOLUTIONS INC 3.0 50 51 5,593 | 2031/6/1
SOUTHERN €O 3.75 100 101 11,147 | 2051/9/15
SYNCHRONY FINANCIAL 4.5 250 281 30,837 | 2025/ 7 /23
SYNGENTA FINANCE NV 5.182 833 938 102,932 | 2028/ 4 /24
T-MOBILE USA INC 3.5 100 109 11,968 | 2025/4/15
T-MOBILE USA INC 3.875 100 111 12,178 | 2030/4 /15
T-MOBILE USA INC 3.6 100 98 10,798 | 2060/11/15
UNICREDIT SPA 1.982 250 250 27,454 | 2027/6/3
UNICREDIT SPA 3.127 500 501 55,003 | 2032/6/3
VOLKSWAGEN GROUP AMERICA 2.85 214 227 24,944 | 2024/9 /26
ZURICH FINANCE IRELAND 3.0 200 197 21,625 | 2051/4/19
2 it 3,125, 154
s H THFZ RNV THFH L
[EfEZE% | CANADIAN GOVERNMENT 2.75 1,000 1,177 106,556 | 2048/12/ 1
W iE@ttfE % | BELL CANADA 3.35 500 518 46,972 | 2023/3/22
(BDREENEE) | TELUS CORP 4.4 100 105 9,567 | 2043/4/1
N 2 163, 096
PEDES TRV R | THEK
[Eff7F% | UK TREASURY 1.75 300 333 51,675 | 2049/1/22
L@ % | AROUNDTOWN SA 4.75 179 190 29,420 | 2068/ 6 /25
{ BNP PARIBAS 2.0 100 100 15,518 | 2031/5 /24
CAIXABANK SA 1.5 200 200 31,048 | 2026/12/3
DIAGEO FINANCE PLC 2.875 100 111 17,263 | 2029/3 /27
ELECTRICITE DE FRANCE 6.125 500 719 111,389 | 2034/6/2
LVMH MOET HENNESSY VUITT 1.0 100 100 15,605 | 2023/2/11
PHOENIX GRP HLD PLC 5.625 100 122 18,973 | 2031/4 /28
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AFXY R % TR R THARL R T
L@t | VIRGIN MONEY UK PLC 2.625 125 126 19,553 | 2031/8/19
(4BBEEMES) | VOLKSWAGEN FIN SERV NV 1.625 200 203 31,541 | 2024/ 2/10

7N 2 341, 988

AT =—F FAYz=Fvpu=t | FAY==Fv)n—F

SKANDINAVISKA ENSKILDA 4.25 10, 000 11, 052 146,562 | 2023/12/1

N 2 146, 562

T—n Fo—n Fa—n
KA Ltk Es | BAYER AG 0.375 200 202 27,012 | 2024/ 7/6
(4BBEENES) | COMMERZBANK AG 4.0 200 220 29,447 | 2030/12/5
MERCK FIN SERVICES GMBH 0.125 200 202 26,998 | 2025/ 7 /16
VOLKSWAGEN LEASING GMBH 0.375 250 251 33,516 | 2026/ 7 /20
VOLKSWAGEN LEASING GMBH 0.625 250 249 33,342 | 2029/7/19
ARYT [E{#&ZEZ% | BUONI POLIENNALI DEL TES 5.25 2,000 2,768 369,527 | 2029/11/1
BUONT POLIENNALT DEL TES 5.0 500 794 106,064 | 2040/ 9/ 1
A @AfE S | ENT SPA 2.0 100 100 13,366 | 2099/5 /11
(GUREEMEE) | ENT SPA 2.75 100 100 13,365 | 2099/5 /11
MEDTOBANCA DI CRED FIN 1.125 200 206 27,545 | 2025/ 4 /23
TTUR [Ef&RES: | FRANCE (GOVT OF) 2.0 300 386 51,609 | 2048/ 5 /25
(< Ate) | UNEDIC 0.625 1,000 1,044 139,436 | 2026/3/3
Ltk fES | TOTAL SE 1. 625 100 100 13,396 | 2099/1 /25
(4UEEEME) | UMG GROUPE VYV 1. 625 100 106 14,246 | 2029/7/2
. 1‘?5@&%# ’
AXY R (sigiee) | ROYAL BK SCOTLND GRP PLC 0.75 200 204 27,276 | 2025/11/15
A\

FF K (g% | AKELIUS RESIDENTIAL PROP 1.125 100 102 13,706 | 2029/1 /11
(GUh CTP BV 2.125 200 211 28,295 | 2025/10/ 1
IBERDROLA INTL BV 1. 874 200 206 27,615 | 2099/10/28
VOLKSWAGEN INTL FIN NV 3.875 200 223 29,836 | 2099/ 6 /17
AA BONOS Y OBLIG DEL ESTADO 0.1 1,000 968 129,285 | 2031/ 4 /30
BONOS Y OBLIG DEL ESTADO 5.15 200 363 48,543 | 2044/10/31
CATXABANK SA 0. 625 200 203 27,162 | 2024/10/ 1
F=Z R YT ERSTE GROUP BANK AG 1.0 200 201 26,927 | 2030/ 6 /10
YA STAZA ACEF HOLDING SCA 0.75 150 150 20,068 | 2028/ 6 /14
TANT R | B TRISH TSY 2% 2045 2.0 500 643 85,891 | 2045/2/18
j”g?ﬁ% CYRUSONE EUROPE FINANCE 1.125 175 174 23,262 | 2028/ 5 /26
A (Be< i) | JAPAN FIN ORG MUNICIPAL 0.875 359 360 48,111 2021/9/22
TAYUD o5 %fﬂn# AT&T INC 2.875 400 407 54,409 | 2099/ 2 /18
i ATHENE GLOBAL FUNDING 0.625 200 198 26,533 | 2028/ 1/12
BORGWARNER INC 1.0 150 151 20,179 | 2031/5/19
CAPITAL ONE FINANCIAL CO 0.8 200 204 27,321 | 2024/ 6 /12
JEFFERIES GROUP LLC 1.0 300 308 41,178 | 2024/ 7/19
MARSH & MCLENNAN C0S INC 1. 349 200 210 28,159 | 2026/ 9 /21
UNITED TECHNOLOGIES CORP 2.15 100 112 14,961 | 2030/5/18
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TAY Tgﬁﬂgg@? WORLEY US FINANCE SUB 0.875 200 200 26,752 | 2026/6/9
F=2A+7Y T é%iﬁﬁ’; COMMONWEALTH BANK AUST 3.0 600 618 82,604 | 2022/5/3
za-y=5vk | I CHORUS LTD 0.875 137 141 18,856 | 2026/12/ 5
A¥Ta UNITED MEXICAN STATES 1.375 1, 000 1,045 139,525 | 2025/1/15
)] (? ikl | Posco 0.5 200 201 26,882 | 2024/1/17
/N 3t 1,942, 224
YA R= FYUAR=VRL | FYVAR=N R
[ E{5E% [ STNGAPORE GOVERNMENT 2.875 500 558 46,247 | 2029/7/1
N i 46, 247
~ =7 TUo¥x TV ¥
EfEFE%: | MALAYSTAN GOVERNMENT 3.478 3,000 3,105 82,624 | 2024/6/14
MALAYSTAN GOVERNMENT 3.733 2, 000 2,092 55,674 | 2028/6/15
I E 138, 299
4V RERTT TAeT TFLEeT
[ E{5E% | INDONESTA GOVERNMENT 7.0 10, 000, 000 10, 622, 798 81,795 | 2027/5/15
N i 81, 795
[ Torv Tt
| [EiiiE% [ KOREA TREASURY BOND 3.5 1, 400, 000 1, 485, 508 146,174 | 2024/3/10
h i 146, 174
A=A+ TZ VT TR Tz b
KRR | EUROFTMA 3.35 1, 000 1,114 94,370 | 2029/ 5 /21
(PR < %) | BUROPEAN INVESTMENT BANK 1.3 1,000 955 80,902 | 2031/1/27
NEW S WALES TREASURY CRP 3.0 1,000 1,119 94,793 | 2030/ 2/20
Tgﬁﬂggﬁ_ﬁ? STANDARD CHARTERED PLC 2.9 860 901 76,384 | 2025/6 /28
/N i) 346, 449
ART T TH = | THY =7V
[ E{EaE% [ ISRAEL FIXED BOND 2.25 4,000 4, 350 147,086 | 2028/9 /28
I 2t 147, 086
AF¥a TAF XY | TAXF Y
[ EfaE% [ MEX BONOS DESARR FIX RT 7.5 7,000 7, 456 41,416 | 2027/6/3
/I it 41,416
& s 6, 666, 495

ST AARIL, W DRI A 33 O K TB17 72 B O (N Y G L= b O T,
SR B + SEAEL ATAIEILE) Y 4T,
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k! EpL!
B TNOTE (5YEAR) 4,900 —
AULOYR 35 —
44 BOBL 1,075
BUNDS 1, 289 —
CANADA 26
GILTS 376 -
| SCHATZ 1,198
TNOTE (10YEAR) 3,624
T-ULTRA — 103
ULTRA (10YEAR) 738 —
AT ) 0 $5C,
k FREHARARIL, WIR O 2 203 E O k% 15 72 HARG O L0 ERE L b 0T,
OREEXMEDER (20214 6 A 10E H7)
" H _ B ) ES
PF fili il . 23
TH %
INHAE 6, 666, 495 75. 1
=)L - m— B E O 2,209, 729 24.9
Bea (5 REM AR 8, 876, 224 100. 0

* BARO AR ) 4#5C,

k MHITRIC I DAMRE TR E (7,678,988 T-1) OIXE(SFEIMPERREE (8,876, 224T- M) 1ZxId 2 HLEIE86.5% T,

kHMERECTEPEIL, IR DI 2 3 E O xR TS 7E BARSG O MMEIC L 0 FEHRE L= b T3, LK Rr=109. 65/, 1454 F1=90.5114,
1R R=164. 5[, 1A = —F 2 7 m—F=13.26[1, 1/ /L7 =—r n—x=13. 25/, 12—m=133.49[], 1R 1 F=29.8245[, 1/L—7 /L
=161, 13 HAR—/L F=82. 77, 1V > 3=26. 6036/, 1/LE7=0.0077M, 1774 >=0. 0984, 13F K/L=84. 691, 1Hii =4 /L=33. 8066,

1A 33z =5 55461,
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OBk, B8R, TARVEEMEDKR cozefemn OBJEDIKIT (20206 A11E~20214 6 A108)
TH 5 ERES TH A EE.
H

n EE 12, 705, 841, 075 (Y EE:S 883, 055, 856
R = 4 1, 583, 084, 874 Z BRI 886, 188, 672
N GHIER) 6, 666, 495, 604 FALFLE A 3,132, 816
ERION 3,892, 160, 631 (B) HiMEFEHTEIEE 1,732,319, 450
EREIINSS 45, 444, 580 FEHE A 3,927, 054, 903
AiTEAE 4,125, 377 Uitk A 2,194, 735, 453
AT FEREL A 514, 530, 009 (C) SYERSIEmEI18E A 21, 255
B afE 4,025, 757,043 ICIEA 480, 511, 602
Hefhdx 4,018, 256, 075 JHTCIE= A 480,532, 857
SN Ok 7, 500, 000 D) REERZE A 15, 369, 981
HRALFIE, 968 () H“#iEHL(A+B+C+D) 2,599, 984, 070
(C) #EEMRIE(A—B) 8, 680, 084, 032 (F) ®ifAfEHIERSE 16, 349, 563, 615
JEA 4,766, 854, 011 (@) BMEFEEERSE 1,589, 348, 026
W R 75 4 3,913, 230, 021 H) BRHEEHEe A16, 625, 665, 690
(D) S2IELOHK 4,766, 854,0110 (I) #(E+F+G+H) 3,913, 230, 021
1ROH-Y BEEEMEE(C/D) 18,209 REAIEHIBEES (1) 3,913, 230, 021

() 18 Jo A% 1 24, 790, 368, 250 [ 391 Hp 38 N 8% E oo A BRI
2,077,251, 9741, IR — A ST ARSI 22, 100, 766, 2131 |

1 4720 FlEE pERI L. 8209 T,

) Y=¥—7 7 F2REFRE T DREFELO UIMARTTAH
</ LIESMESR T 7 > BF GEREBIS A ZHT)

© ) ATHEIMESR T 7 RFVA GEFSHEBI S S R)

oMLt

*AEARORPLO T T (B) I BB R L UN(C) £EEIF 3]

BT ROFMIRZIC L5 b DEEHRET,

*AHIORILO T T @) BMEEZBBE L H D 0I1%, FREOBM

WNVET,
2,589, 678, 6261

2,177,175, 385H

RIEDE, BINRRE Z LB O A% 2 LW e 2800 &

FAH ORI O T T H) BIEBEBEE L H 2013, HRMA O,
TEARD BIFRMIIARZ 75 L3IV By 2 VN ET,

BUFHEEIISVERA,
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O3 5 HDEREE

Y ~ —
g % [

M % % % % EpE|
911 (201746 A 8 H) 17, 060 1.6 151. 16 A0.9 95. 1 A 1.6 2, 840
1081 (201846 A 8 [) 17,133 0.4 149. 90 NO. 8 89.9 A12.5 3, 585
1134 (201946 A 10H) 17,987 5.0 158. 62 5.8 95.9 A 9.2 3,228
124 (202046 A 8 A1) 18, 638 3.6 162. 30 2.3 96.0 7.2 2,841
1381 (202146 A 8 A) 18,811 0.9 164. 31 1.2 88.9 16.0 3, 426

kM7 7 U NI~V —7 7> REMHAANTTO T, MEHFMALSE), MEREME) 3EERLTH L TR £7,
KA LRI BN TR SR — 58 0 J TR,
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R e ATy 7 AR 5 —UIOMEIMHERNEZF L TWET,

(P« T v—LN—77)

— 220 —



J LS —A YA FRINES T 7 v FF GEREERERER)

OLHhDEEMER & TRFOHRS

= E it

i Je A I e G A - 5|7 7
[P e v x| A E|E B K o=E
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6 AR 18, 848 1.1 163. 72 0.9 91.4 11.7
7THEK 19, 086 2.4 165. 72 2.1 96. 0 A 5.4
8 AR 18, 952 1.7 164. 57 1.4 95.9 A 0.3
9 AR 19,119 2.6 165. 73 2.1 95. 2 A 0.8
10A K 19, 228 3.2 166. 96 2.9 91.6 A21.5
1LAR 19, 311 3.6 167. 69 3.3 92.9 Al5.1
128K 19, 365 3.9 167. 77 3.4 95.9 6.2
202141 A K 19, 284 3.5 167. 95 3.5 94.5 7.8
2 AR 18, 821 1.0 164. 26 1.2 96. 7 4.2
3 AR 18, 838 1.1 164. 83 1.6 97.5 2.8
4 AF 18, 809 0.9 163. 86 1.0 89.9 15.9
5K 18,797 0.9 164. 24 1.2 92.2 13.8
# *x

202146 H 8 H 18, 811 0.9 164. 31 1.2 88.9 16.0
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/h it 700, 000 705, 866
HiHES B < £RE)
Ak E RS ZEHE 55180 0. 556 200, 000 204,174 | 2025/10/30
VE A AREEER  5270E 0.58 100, 000 102,103 | 2025/9/2
BB HEFE LR 2R 1 32 (0] (58 il SR R 1 5 0.4 252,906 255,983 | 2053/5/10
SR EME PR 27 1 39 R B il S B A A 7 0. 46 261, 234 265,486 | 2053/12/10
EHEHEE LR 140 E B R B RSE S 0. 38 348, 840 352,687 | 2054/1/10

/I s 1, 162, 980 1, 180, 435
EEHES (BTEREEANES)
HEREE S H55240H] 0.39 500, 000 506,830 | 2027/5 /25
BEFEE ) &5508[H] 0. 455 400, 000 406, 040 | 2027/4 /23
RBATEES] 513 0. 46 300, 000 304,959 | 2027/12/20
WALE S #5494[E] 0. 425 400, 000 406, 348 | 2027/ 6 /25
UNES 551 ERIARIESE  HIRRATER R S AT 0.99 200, 000 203,970 | 2080/10/15
JUNTET) 55 2 [MIFHMBIESIE IR BRI S B 1.09 100, 000 102,596 | 2080/10/15
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) I & B ¥ M FH| EESAA

LEHES EBUREEANES) % +M +M

JUNTET)  F5444lm] 0.32 500, 000 504, 735 | 2026/10/23
eHEE S H321E 0. 886 100, 000 102,625 | 2024/12/25
AETE ) #3400 0.48 400, 000 406,260 | 2027/ 4 /23
i) #3450 0.27 500, 000 502,760 | 2024/ 9 /25
WRENNU—7Y v K e 0.57 500, 000 506,930 | 2025/9/12
WRENNNT—27Y v K 5H33E 0. 68 100, 000 102,055 | 2027/1 /27
BWRENNRT =7V v K 5350 1.2 100, 000 105,445 | 2030/ 4 /23
WRENNU—7Y v K 538 0.58 300, 000 304, 173 | 2025/ 7 /16
WRENNNT—27Y v K FH39[E 1.08 400, 000 417,556 | 2030/ 7 /16
WIRE N NRT—27 Y v B 5430 1.42 100, 000 106,664 | 2041/ 1 /21
HWHREBHRNU—TY v K §44[0] 0.4 400, 000 402,684 | 2026/ 4 /22
WRENNTU—7Y v K 450 0.8 200, 000 203,348 | 2031/4 /22
WRENNNT—27Y v K 547 0. 68 100, 000 100,271 | 2031/8/29
THETN=TR=NT 1 v 7 A5 EFIARERIRATE R 5585 0.97 700, 000 713,020 | 2080/10/15
ARZBE T N—T A 1 EHRIE SRR IRAI RS 0% R i 0.78 700, 000 705,474 | 2049/6 /11
BRI 5 1 [RIFEAE [ R E RINEAL AR A 0.34 100, 000 100,198 | 2025/3/14
A ERBUFNRBIFE 55 5 [alth A M R & RINEAL AR A 0. 65 100, 000 100,561 | 2031/7/18
ta—ly7 F2MEFMEESE HIRAEREAN SRR 1.28 100, 000 102,557 | 2055/7/2
BN H L EFHAESE  IRATE R RIE R S R RO 0.75 100, 000 100,660 | 2051/ 7 /21
KREHIMC 5 18[a]FlA [ FR A [RINEAL AERI A+ 0. 42 300, 000 300,075 | 2022/3/22
REBIME 5519000 FA AR E [RNERL FRR ) 0. 42 100, 000 100,038 | 2022/12/14
KRERM 21 m A R R E FNAAL AR AT 0. 605 200, 000 200,006 | 2025/10/24
Ay F 2 ERIRIE SR MIRATERE SR S RO 0.84 100, 000 101,415 | 2079/12/13
KIGHEE 55 1 ERIARIESE - HIRATER S E A S RO 1.41 100, 000 101,451 | 2054/1 /29
ZIR—NT 47 A FE19EIHAE IR E RINEAL R £ 0.35 100, 000 99,908 | 2026/ 7 /28
ZHR—IVT 4 7 A 20 R R E B AR A 0. 46 100, 000 99,786 | 2028/ 7/28
ENEOS #1FFMEESE  HIRAEREEM S %O 0.7 100, 000 100,819 | 2081/6 /15
ENEOS #2Ef[MRESRE  HIRAIERELEMN S %M 0.97 100, 000 101,330 | 2081/6/15
AARE: # 1 EFREIE RS - HRATE R REMA S BT 0.71 100, 000 100,520 | 2079/9/12
VA 7 A— F1FEFERE SRR RE N A% 0. 68 100, 000 100,729 | 2081/6 /10
2K 7 5 A A R E FINEAL AR AT 0. 969 400, 000 407,432 | 2024/6 /12
X 5 3 [ElphAE R E RINEAL AR 1 0. 537 500, 000 501,505 | 2022/9/16
AARES 5500 A [ IR & [FINEALRERI AT 0.29 1, 000, 000 1,001,430 | 2022/6/15
AA% M AR ASRIMIERE  WIRAER RN S B 0.91 100, 000 100, 140 |  2046/11/22
aVaNTAT T4 TN N—T 1 EHREEERE 0.5 400, 000 400,520 | 2027/3/19
aVaANTAT T4 TR NT =T § 5 EHREEESE 0.37 100, 000 99,800 | 2029/9/4
AVANTFAT T4 TV NI N—T T R A 0.6 200, 000 200,820 | 2030/9/3
IR A M201THARE BSt  5 1 [FREE 0.35 200, 000 200,205 | 2022/8/4
G L mAS 5 3 [E A S-S %ET 1.11 300, 000 307,584 | 2047/11/6
7 AN B 2 [aFh A M R E RNEAL RO 0.4 200, 000 199,512 | 2024/3/8
TA YRR 1 EIRAE S B IR A R ST T S B R 0.4 300, 000 299,460 | 2080/ 2 /28
AAEME 1 %% 7 —  REMEAMRIE L - HIRATER S5 1.05 100, 000 102,040 | 2048/ 4 /27
AA%ME 2 %% e — REERIARIEAE - BIRATE RSB 1.03 300, 000 305,580 | 2048/9/18
ERAEME L FS% R —EMLE | BFHEIEAIE - HIRAHE 0. 66 200, 000 200,320 | 2079/ 6 /26
AAAEMGE 5 %% n— REERIAIE SR - BRAI RS 1.05 400, 000 406,840 | 2050/ 9 /23
AAAEME 6 [ % 0 — RELRIAIE SR - BIRAI R R 0.97 400, 000 403,080 | 2051/5/11
KA AEANES 1 PR EARAE SR A - 1R AR ST o MR (R 0. 74 100, 000 99,940 | 2051/7/2
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WREMAME 1 5% — R R - SRR E S 0.88 500, 000 499,230 | 2051/8/2
RURR—7 HF1EMEESE HIRAEREAN SRR 1. 49 600, 000 612,780 | 2053/11/28
Cova—k—NT 4T A 2 R RE FIRA R 0.43 300, 000 299,850 | 2021/12/14
HAL 55 1 EFARIE LI IRAEE B S RO 0. 82 100, 000 101,751 | 2081/3/4
HeRy 5 3 [a] MEFE O AL T BR & RINEAL R HO 1 0. 42 100, 000 100,050 | 2022/12/14
PRFNBULSE 25 29[E]+AeE f BR & RINERL AR A 0.27 300, 000 299,778 | 2022/6/9
=7n H1EFAAMRIESE  HIRATER S S %R 1.6 100, 000 101,836 | 2055/9 /28
PR R 7 2 14 RIFEAE M IR & RNEAL R 1. 202 200, 000 201,378 | 2022/5/20
I VT Y v B3R R E FNAAL AR AT 0. 48 100, 000 101,502 | 2029/3/15
SEUF J 74T vy J—7 TS %N 0.535 200, 000 199,976 | 2028/5/31
ZEUF J 747 vyiv e Fv—7 EES %N 0.55 800, 000 799,568 | 2030/ 5 /29
SEUF J 74T vy J—7 5§ 1 ES%EN 0.94 100, 000 101,503 | 2024/ 6 /26
SHERKNT AN cR—AT 4 T A B RS HEERN 0. 857 100, 000 101,114 | 2024/9/5
SHERRNT AL BT 4 T A B LB 0. 62 100, 000 100,182 | 2026/12/8
SHERNT AN R T 4 T A TS HFHS 0.42 800, 000 801,280 | 2027/6/8
SHERNT AN cR=AVT 4 T A FI0ESHEERS 0.55 500, 000 496,845 | 2028/ 6 /14
ZHERT 4Ty T N—T E 1 RISEERMN 0. 849 300, 000 303,837 | 2024/9/12
ZHERT 4Ty T N—T 3 RIS EERN 0. 884 400, 000 406,200 | 2025/ 5 /29
THERIT 5 1 BEILSEE 0.911 200, 000 201,818 | 2024/8/29
BPNET 4 F VI N—T RS EERIT 0.95 1, 300, 000 1,316,900 | 2024/7/16
HBPNET 4 F VI —T 5 3 ELSHREIT 0.81 500, 000 504,990 | 2024/12/18
BPNET 4 F Y VT N—TF EI0ELEEFINT 0.65 100, 000 100,554 | 2027/1 /26
NTTZ7AF 2 17 HAEE BB 0.28 100, 000 100, 712| 2027/12/20
HEZ 4 v vy M—b R H52Eth E R IR E RN R 0.28 100, 000 100,000 | 2024/ 9 /20
SBIKR—AT 47 A E1TEEE R R E RIER R 0.43 100, 000 100,049 | 2022/5/30
ATV T4 vy M=t F6EMERRE R R 0.27 300, 000 299,841 | 2025/6 /24
T3 ETARREE A R E FENEAL AR 0.59 400, 000 403,812 | 2024/ 2 /28
T s TR E A R E RINERL AR A 0.29 200, 000 200,322 | 2025/2/28
Ty w7 A H12EFEFIBRE FNEA R 0. 545 200, 000 200,222 | 2021/12/3
Ty v/ A Fl16EIFLE MR E RNEAL R 0.25 200, 000 200,217 | 2022/6/9
Ty w7 A FH20EIFEFIBRE FINEAL R 0.36 300, 000 301,707 | 2025/6/13
Ty 7 A E32EIFE MR E RNEAL R 0.23 100, 000 100,028 | 2026/6/8
FVxy ha—Rb—vay FERLERRE RIE 0.41 400, 000 400,356 | 2021/12/16
FVxyha—Rb—vay FARLERRE RIE 0.57 100, 000 100,896 | 2024/ 7 /19
FVxy ha—Rb—vay BRI E RIEA 0.33 100, 000 100, 134 | 2026/ 1 /22
FVxy ha—Rb—vay FEAE R E RIEA 0.14 100, 000 99,771 2024/ 2 /21
AV 7 A G RIS TR AT R S B 4 T R A 0. 62 100, 000 99,930 2080/3/13
F—AEMHDE 3 FAMMELRMEE R FAN MK AES % 1.124 300, 000 306,855 | 2169/9/17
SRR E KSRGS 3 [IFIARAE - HIRRATER S B RN 0.85 100, 000 100,510 | 2077/12/10
SRR E I SIRIRES 4 [IFIARAE - HIRRATER S8 B FR0fF 1.17 300, 000 309,600 | 2077/12/10
SR E K SIRIRES 5 [IFIARAE - HIRRATER S B FROf 1.02 100, 000 101,900 | 2081/2/7
B Y/ BARBHGE 3 FIFHMRIE - HIRATER LS R 1. 06 200, 000 204,590 | 2077/4 /26
NECEY ANV Y a—vay HI2BHHERRE RIS 0.33 500, 000 501,180 | 2022/12/8
NECHEY ANV Y a—vay HIBHHERRE RIS 0.18 100, 000 99,690 | 2026/ 7 /16
T&DR—NT 4 2 7 A 2 BFFARIE - HIRATERSES B 0. 69 100, 000 100,677 | 2050/2/4
T&DR=NT 4 2 7 A 3 EFFLRIE - HIRATEESES B 0.94 100, 000 100,860 | 2050/2/4
SHEMFT F SRR RE BRI ER SRR S RO 0. 66 100, 000 99,906 | 2081/2/3
=ZEHIET S 1161 AR UEHIR S A S F R 0. 643 200, 000 203,390 | 2024/9/19

— 247 —




J LS BAREHFA—TUF (EEHERERER)

i Wi ] L X
F R Om & | M | MEEFHA
LEHES ETREEAES) % TM M
AR =T 4 7 A 3 AR E RS A RAE A 0.97 100, 000 102,105 | 2024/ 4 /22
SRR =T 4 7 A 3SR E R A R A AT 0.43 500, 000 502,115 | 2023/1 /27
MR —IVT 4 7 A E36RIMEEERE S RN 0.7 100, 000 102,939 2032/1 /30
MR =3 5 1 RIS IR ER R S T 1.6 100, 000 101,350 | 2056/ 4 /27
PR =8 ZR20alfAE M R E RN AL AERI At 0. 42 100, 000 99, 787 | 2023/8/30
V7 bRy B RIREAE R REAL AR A 0.3 100, 000 100,051 | 2026/6/3
V7 bRy 5 2 BRI R E REAL AR 0.33 200, 000 200, 466 | 2025/3/18
E—e b= v f— e 22— F 1R AL S 0. 64 1, 300, 000 1,302,527 | 2022/1/27
Pe e B Ve f— e TR T 2 [AIE 0. 645 500, 000 502,905 | 2023/7/12
VT4 77V ) §1EBE R R (2017) 0. 443 500, 000 500,553 | 2022/6/9
N=J LA R« =z )Lb— 51 RMAE-E (2018) 1.232 200, 000 203,960 | 2024/ 9 /25
o X e RUF T FA—TF =z by— 6 RM &G 0. 65 500, 000 502,325 | 2023/5 /30
VYT e V37V 1 EE M EHAE (2017) 0. 448 500, 000 500,328 | 2022/5/26
VYT V=37V F 3R HEEE (2018) 0. 804 300, 000 302,013 | 2023/10/12
BNP PARIBAS SA 1.302 100, 000 102,690 | 2026/ 5 /28
BNP PARIBAS SA 0. 557 300, 000 300, 000 | 2027/ 5 /20
/I 7t 32, 000, 000 32,277, 197
o i 96, 462, 980 103, 948, 686
k4T - FATAEO ALY 0 $5C,
(C) Bit=istE SaRIBH=
# i I
i %
T
W |FortunevA&—FrZ2 L U —R1909535HE 153, 992
& #t 153, 992
* HATARILE Y 38T,
| AMEGIORENMRRE
& [
& m W T S % & &
EPE] EP
P | S| 1 O 4E[EEIEEY) 2,433
* HALRTGIIEI 0 5T,
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OREETMEDEM (20214 8 A2 A
® H _ e H ES
7 il il . 23

TH %

N 103, 948, 686 93.2
[EEisEty 5 153, 992 0.1
o= s m—EE L O 7,483, 258 6.7

BB RE M PR AR 111, 585, 936 100.0

* ABREEO EALRTIE) Y 45T,

OREEEDNMEFNRAE

BREEIRUVREZEANICHET HERICIYMEEORENDLEL SIN-EEDORSIIZDLY
TlE., x5 EAMIH (202088 A4 H~20214E8 A 2 H) [Z&%lEHYEHATLE,
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OBk, 8. TARVEEMBEOKR cwasprasn OIBRDIKT (20204 8 F28E ~20214 8 A278)
TH El K PN IH H B 1
M A

W #E 111,585, 936, 331 (N ELZE 628, 078, 753
SRS 6,597, 260, 057 A 628, 727, 557
AR 45D 103, 948, 686, 773 = AL 4 639, 326

1E e e GHAAR) 153,992, 340 HEFE A 1,288, 130
RS 614, 632, 400 ®) HEEHEEEER 456, 814, 993
iﬂ;;g?&\ 155, 6;32; FEE R 929, 941, 555
ﬁmﬂﬁ'; 109, 132: 172 s - £ 473,126,562
A 6. 560, 000 © ﬁ%g&?l%ﬂyalﬁﬁ 14, 899, 200

® afE 901, 519, 644 sl 28, 214, 400
A 901, 113, 000 g l4H A 13, 315, 200
AL 42 400, 000 0 REBMEE A 10, 364
ST, 6, 644 (B) HfBH#EE(A+B+C+D) 1,099, 782, 582

©) MEERLEA—B) 110, 684, 416, 687 F) ATREREE 29,870, 449, 325
SEAk 75,353, 298, 889 @) BEEERES 8,781,331, 117
IR 25 & 35, 331, 117, 798 H) FBUHEEEE A 4,420,445, 226

D) SEIELOK 75, 353, 298, 8891 (I) 3#(E+F+G+H) 35,331, 117, 798
16 0%1- Y EEHEE(C/ D) 14, 689F9 RfRRES (1) 35,331, 117,798

() 81 # oc A %H 1365, 956, 884, 780 [ . 1 th 1B hn 3% & 7T A% 1%

19, 056, 568, 8831, ] —EBARA TTAKHILI, 660, 154, 77411

1 12472 0 & pERRIL L. 46891 T,

(1) M= 7 > R RITRG & T 5 BT 4 A A

© ) AT AAREESEA =T (FFFSVA - W)
© ) BT ARERA—T VR (EEEREFEM)
< AT ARMESA T (ReEUEERmIT) 11, 483, 424, 52011
© ) AT ARESRA—T > (BASMARTT)

) ANT T =) F— LA — R

) LWIEWNEEA—T VA Gl RS M)

OBt

40, 401, 928, 9831
15, 008, 075, 1011

6,954, 131, 0671
1, 397, 347, 1401
108, 392, 078

AR OWRPLO T T B) AMEESFFTE RIS L U (C) £MEEIF S
BEIIHROFMILZIC LD bDEERET,

FEFORBO P T Q) BIEREB/BEE L H L0, FitoiBEN
BE DB, BINBGE & LI Mi#fn b Az 2 LWt EE Y 2

VWVET,

HEFORWO P T H BHERBEE L H DO, PRI OEE,
TEAR D D IRRMERZ 2 LW 2 BB 2 VW ET,

BUFHEEISVERE A
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ZyvtABEREHFA—TUF (EREERERER)

ZytAEREHFF—TUF GEREEERERER)

H1 (2020 7 A218~202147 A20R)

OHT 72 DA

By M [ BIVRERE EN S
& FE | MR
& W 5 g =y A EHRESRA—T =T 7 U RREEIEFEA~ORE A8 U T, FEMICENOAEESFICRE 2/TV, NOMURA—B

PI#AETRMMICERS Z LEDS L TERZTVET, ABEE, AMUEECREEITOHA1IHY 3,

EakENH

T | = e A EN = Y= RS

=y A ENEREA—T
<=7 7 R

[EN O

& 7 G R

+ RO BE TR OIS K OWIR PROMOITEIC L 2BURICIR 2 b o & L, REREHA
=y e AEREEA—TVF | (FIMPEOMBPERADI0%A T & LET,

(BB F ) MBS~ ORE TV ERE A,

T UNT 4 TERIEOFMIE~ v PHBICRE L £H A,
+ R~ OB G T O s LOFRPROMOITHIC L DBARICIRD b o & L, BETIGIIERE
=y A EREFA—T | WMEOMBEERIID10%LL T & LET,
v =77 K AMERGEREA~OREIIITOEE A,
c T UNRT A THEIEOFIHIE~ y PHIICRE LEH A,

Zy B 5 Bt | WRIC L HIGEIE. BIIC R I TD T (Gathe 11 E Cla st NI L R O BA T #HC SOl L E 7,
O TELLEDERERE
¥ b il B logs| NXrF~x—72 | . ,
; . ke s 5 X & PE
oW M NEETAEEEaE W | bk | B o=
(SIEL %) N e | B v = | RS W 7 = FHA LR 5‘6%%# b |
RE ) F g % R % % % | @i
2019424 A 1 H 10, 000 - — | 10,000 10,000 - - - 1,000
18] (201947 A22H) 10,113 0 11| 10,113 | 10,082 0.8 95.3 N9.6| 59,291
24 (20204E 7 A20H) 9,971 0| Al.4 9,971 9,038 Al.4 92.4 A2.7| 45,309
34 (20214F 7 H20H) 10, 101 0 1.3] 10,101 9,993 0.6 94. 8 N2.0| 22,724
(FE1) & A oRAEMZE iﬁ%}]‘“”‘ﬁﬁﬁﬁ%uaﬁbﬂ\if
(7E2) HEMEMBEOME LT ESE BLSIRD AATT,
(FE3)  [HEAEEE + REHohld) 13, H4# (Kﬁﬂ;@@%ﬁﬁm*ﬁ SBLYE) (YRR LLRT OBLS Ryl O REHEEA M Z 72 b D TY,
(E4) ~vFv—2ZINOMURA—BP [ &4 "“ﬁa#@o 000L LCHHIEL TV ET, NOMURA—BP [ &4, BAENT
FITSINH L %1H4)={nu@ﬁ%/£{$@§lﬁ%ﬂ’]ﬁ% IRTT=OIT, BRERERSIIC Lo THE. Q&ﬁ*h(b‘é&%ﬂﬂﬁﬂﬁﬁf‘&)%
O PEITI R ASHIRE LET, 2k, %ﬁ‘%ﬂ%ﬂﬁ%ﬂi BTy FOBEHBEREEICEL, —H0RTEAS b
DTIEHY A, LFRLTT,
(7E5) eWrbRixHa kg —FatEcd, LFRLTT,
(E6) U7 7> Rid~¥—7 7> FEMBAND D, [HERAKRSE) | (ERemes) IEERFELTRLTVES, UTFRLTT,
(FE7) & B OME EREIT Y YR E LA Z R L T ET,

— 2561 —



v ERESET— T F GERSERARER)
OZ M DEEMEE & iR FOHERS

. P B 5 i il g~ v F v =T fi % |68 %
B % =% [P NN A S/
3 &) ! % % % %
20204E 7 H20H 9,971 — 9,938 — 92.4 A 2.7
EES 10, 009 0.4 9, 968 0.3 89. 7 A 8.1
8 AR 9, 961 A0. 1 9,921 A0. 2 93.8 All. 4
9 AR 9,990 0.2 9,951 0.1 96.5 A10.5
10H &K 9, 981 0.1 9,935 A0.0 93.7 A14.7
1AEK 10, 003 0.3 9,948 .1 92.1 A13.3
12HEK 10,015 0.4 9, 950 .1 92.3 A 8.6
202141 H R 9,995 0.2 9,926 A0. 1 91.4 A10. 4
2 AR 9,927 AO0. 4 9, 844 AL.0 92. 1 A11.7
3 AR 9,992 0.2 9,912 ANO0.3 88.9 A 6.3
4 AR 10, 020 0.5 9,931 AO0. 1 86. 6 A 1.3
5 AR 10, 036 0.7 9,935 A0.0 90.6 Al4. 1
6 HAR 10, 050 0.8 9, 942 0.0 89.9 A13.4

#H K
20214E 7 H20H 10, 101 1.3 9,993 0.6 94.8 A 2.0

(1) MIRIEMEAIEAALE: (BUBIRT) IAZ, BTG T,

OLHAtNERRZE L SERDERS &

[HAEMBDHBS]

2 O FLEMIAEIZ10, 1O & 720 . Wi L V130 EF L CHMIRZ WX F Lz, MUNEHA o v F 0 A )L A DREYIEKR % 52 1) 72 R 95158
DA FRE R DR WMEBINEG ) 5 EHNE SRR THL AW L 720 £ Lz, 202148 1 H UL, REO AL 7o BREKEHE T
TRIELDOBIREFE R RN TN S N KR EEECA 7 VBN E -7 2 &, ENTH BROBOR SR CREMER LGN IERS NS &
DEFENOREMEFNL 2 ARIZOAT TRES EFLE L, 20%, HEIIZBIEILR A F0E L7 b 0 0 BH BRI Y ml LR aF o
BN ZEED ST & a2l Liziod, BEMEFITLAEWHERIZIE U FE Lz, YHIERICONT T, BRIl a a0 A )L A D4R
¥ (FABR) ORYFHER~ORERNIER HH, KRB RE KT LAEZ L2 E2ZTENEMAN BIETERERVELE, Z0k)
BB T, Y ORMEMBERBERIZF1L.3% L2, XU F~—7EEE (+0.6%) % EFEIY L1,

[ERAREiE]
M@ U CEERENR Ch D=y A ENEHRA—T o~ F—7 7 PRI & SIS AN E L,

SHOERAEHIZONT]
| AV
~ W=7 7 RIS O AN EALICHERE U, BRMEMAHO M RICB £,

W~ —77F

SlEfEE, REFHR-CEIFTSHBIR o0 & I F 2 728 eI HITIc L v, X F~—2 (NOMURA—-BP I#E) #HhEHMIC EF
DGR DR S LET,
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ZyvtABEREHFA—TUF (EREERERER)

Oo10&4f-YnERABEM (20204 7 H218 ~20214 7 B208)

Wy i
. 5 b W & % S
[ %
@ A5 e L 02091 ) g 10 T A TS e E
MO R
#H F = 17 (0.165) | 77 ¥ ROWM, EESEEOME, MO R S 05l
(AR 5t = ) (2) (0.022) | A ORE@ARM, EHRA BSEAMEEOENMN, NEATOT 7
R OB K O T & S O RHif
(% 3 = ) (2 0.022) | 77 v ROMEDRE - HHL, Zitathn b ORI O EITE D xHii
b) 2 B £ 5t F ¥ K 0 0. 003 (b) FE L ZEREFHR = W D52 H ZRt FECEL W o 2552 254 1 4
ey - 7 a ) (0 (0.003) | FEEERCTHCE : AMFEEASOTE - BB OB N3 5 THoBH
e o M % H 0 0.003 | (c) Zfth# A =Hr D= OfhE: /i O T 25 1K
(B # b g ) (0 0.003) | BEA&IC 2 2 BT N 3R 5 B4 A
(% D fth) (0 (0. 000) ~%%§§®%%ﬁ:%%W%K%¢6ﬂm\E%i%mﬂﬁtﬁf
53
~Mi%@ﬂ%:%%ﬁ&%#%*ﬁ%ﬁgﬁéwwkﬂt%@ A
BReELET) ICRETDHHE
& 7t 22 0.215
I rf o> SEXS B HETAEI X 10, 0061 T,
(FE1) HIFOBRM GEBRBLOM5 S OFIEERZ &) 1B, A X - TN RICEBDN b 5720, FHHOBEOMFEEICLY
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EHR R E
2020412 H 31 BT T 32+ IHA R
(—n)

A3

SRAT MR 8 48,434

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

SFRIAT TN AR D 5 B 30,140

I35 At 3,976,112

#H

P2 AT 921,960

G PR TN 307,199

PR 92,454

SRIAT TN AR D AT 39,062

1 A R R 101,796

B [ R T S 31,699

SRAT FHORH 126,940

SRR 92,200

1RGSR 12,285

SRR 29,896

R 52 18,292

MEEH 225

BHEE 1,774,008

MR E 2,202,104

BB A MRESRTE B IR DL 6,944,315

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

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

BB MRES A =R 2,678,672

S RANAR DR ZE 1R AR 112,046

WA T a KR DRI H IR 50,332

BFRIAD S TN AR DM ZE PR A 103,385

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

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

LRI 2R A% 3,733,650

EH ORI HHE B O RAR 7,570,701
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ML FE
20204F12 A 31 H BIAE
(—n)
i i K24l FFAMmAE B E L (%)
=2 VT
EfE
AUD 1,803,000  AUSTRALIAN GOV 1.7500% 21/06/51 162 1,068,435 0.36
AUD 1,128,000  AUSTRALIAN GOV 2.7500% 21/05/41 156 827,243 0.28
1,895,678 0.64
HiEtE (EESMIE)
EUR 350,000 MACQUARIE GROUP 0.3500% 03/03/28 351,190 0.12
EUR 275,000  APT PIPELINES 2.0000% 15/07/30 EMTN 309,942 0.10
661,132 0.22
A —ANZYT 2,556,810 0.86
A —RNT
EfE
EUR 1,768,000 REP OF AUSTRIA 0.5000% 20/04/27 1,895,787 0.65
EUR 580,000 REP OF AUSTRIA 0.0000% 15/07/24 594,349 0.20
EUR 324,000 REP OF AUSTRIA 4.1500% 15/03/37 554,798 0.19
EUR 86,000 REP OF AUSTRIA 3.8000% 26/01/62 209,890 0.07
EUR 175,000 REP OF AUSTRIA 0.0000% 20/02/30 181,916 0.06
EUR 32,000 REP OF AUSTRIA 1.5000% 20/02/47 44,266 0.01
3,481,006 1.18
HiEtE (EESMIK)
EUR 232,000 REP OF AUST 2.1000% 20/09/2117 EMTN 519,544 0.17
EUR 500,000 RAIFFEISEN BK 0.2500% 05/07/21 EMTN 501,420 0.17
EUR 400,000  ERSTE GROUP 0.0500% 16/09/25 EMTN 401,988 0.14
1,422,952 0.48
A —2ANTF 4,903,958 1.66
L —
EEHSFIE
EUR 200,000 AGEAS FRN 24/11/51 202,983 0.07
202,983 0.07
EfE
EUR 3,580,000 BELGIAN 0345 0.8000% 22/06/28 85 3,945,339 1.33
EUR 959,025  BELGIUM KINGDOM 1.6% 22/06/47 78 1,280,586 0.43
EUR 505,000 BELGIAN 0348 1.7000% 22/06/50 88 699,395 0.24
EUR 245,000  BELGIAN 0.4000% 22/06/40 90 258,867 0.09
EUR 210,000  BELGIAN 0.0000% 22/10/27 91 218,186 0.07
EUR 7,000  BELGIAN 0344 1.4500% 22/06/37 84 8,708 0.00
6,411,081 2.16
T iEHE (HEEHE)
EUR 1,400,000 ARGENTA SPBNK 1.0000% 06/02/24 1,449,599 0.49
EUR 525,000 AB INBEV SA/NV 3.7000% 02/04/40 742,140 0.25
EUR 281,000 EUROPEAN UNIO 0.0000% 04/07/35 EMTN 288,715 0.10
EUR 237,000 ANHEUSER BUSCH 2% 17/03/28 EMTN 269,005 0.09
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EUR 185,000 ANHEUSER-BUSCH 2.75% 17/03/36 EMTN 232,932 0.08
EUR 200,000 BELFIUS BANK 1.0000% 12/06/28 EMTN 220,096 0.07
EUR 200,000 KBC BANK NV 2% 31/01/23 REGS 210,579 0.07
EUR 200,000 BNP PARIBAS FORTIS 0% 24/10/23 EMTN 202,648 0.07
EUR 110,000 AB INBEV SA/N 1.1250% 01/07/27 EMTN 117,492 0.04
3,733,206 1.26
AYLF—E 10,347,270 3.49
HFrE
T EHE (HEEHE)
EUR 1,249,000 CAN IMPERIAL 0.2500% 24/01/23 EMTN 1,266,996 0.43
EUR 710,000  CPPIB CAPITAL 0.8750% 06/02/29 EMTN 770,659 0.26
EUR 704,000  CPPIB CAPITAL 0.3750% 20/06/24 REGS 724,368 0.24
EUR 596,000 ROYAL BK CANA 0.0100% 21/01/27 EMTN 608,623 0.21
3,370,646 1.14
BT HE 3,370,646 1.14
FE
E&
EUR 1,175,000  CHINA (PEOPLE'S) 0.2500% 25/11/30 1,172,152 0.40
EUR 800,000  CHINA (PEOPLE'S) 0.5000% 12/11/31 803,280 0.27
1,975,432 0.67
HHER 1,975,432 0.67
FraR
E&
EUR 329,000 REP OF CYPRUS 3.75% 26/07/23 EMTN 362,580 0.12
EUR 128,000 REP OF CYPRUS 3.875% 06/05/22 EMTN 135,134 0.05
497,714 0.17
E A= 497,714 0.17
Foe—7
E&
DKK 6,178,075 KINGDOM OF DENMARK 1.75% 15/11/25 925,240 0.32
DKK 3,265,670 DENMARK - BULLET 4.5000% 15/11/39 840,229 0.28
1,765,469 0.60
HiEtE (EESMIK)
DKK 6,265,150  NYKREDIT 1.0000% 01/10/50 CCE 853,901 0.28
DKK 5,857,720  REALKREDIT DNM 1.0000% 01/10/50 CCS 797,190 0.26
DKK 5,755,152 NORDEA KREDIT 0.5000% 01/10/50 CC2 761,571 0.26
DKK 3,732,507 REALKREDIT DANMARK 2% 01/10/47 23S 521,636 0.18
EUR 500,000 DANSKE BANK A 0.2500% 28/11/22 EMTN 504,367 0.17
DKK 3,502,088  NYKREDIT 0.5000% 01/10/50 O1E/ 463,191 0.16
EUR 100,000 KOMMUNEKREDIT 0.875% 03/11/36 EMTN 112,705 0.04
DKK 331,824 NORDEA KREDIT 1.0000% 01/10/50 45,181 0.02
DKK 1  NORDEA KREDIT 1.5000% 01/10/50 CC2 0 0.00
4,059,742 1.37
Foe—rEf 5,825,211 1.97

— 266 —



NPEB/X>:3—OE 7> /KK 772 RFC/FD

mE e kzaiil AR BIEEE L% (%)
TA4FR
EfE
EUR 614,000  FINNISH GOV'T 0.5000% 15/09/29 668,082 0.22
EUR 579,000  FINNISH GVT 0.875% 15/09/25 623,641 021
EUR 462,000  FINNISH GOV'T 0.5000% 15/09/28 500,488 0.17
EUR 87,000  FINNISH GOV'T 0.5000% 15/09/27 93,713 0.03
EUR 80,000  FINNISH GOV'T 0.2500% 15/09/40 85,086 0.03
EUR 39,000 FINNISH GVT 1.375% 15/04/47  30Y 53,579 0.02
2,024,589 0.68
@R (B EEFIE)
EUR 875,000 OP CORPORATE 0.3750% 29/08/23 EMTN 889,999 0.30
EUR 525,000 OP CORPORATE 0.6000% 18/01/27 EMTN 537,018 0.18
EUR 300,000 AKTIA BANK 0.3750% 05/03/26 EMTN 312,641 0.11
1,739,658 0.59
T4 TURE 3,764,247 127
TIUR
ReBRfES (CMO)
EUR 500,000 HFHL 2020-2 B FRN 27/08/61 501,326 0.17
EUR 400,000 HFHL 2020-2 A FRN 27/08/61 403,630 0.14
904,956 0.31
EENESFIE
EUR 1,100,000 BNP PARIBAS FRN 15/07/25 EMTN 1,116,892 0.38
EUR 1,000,000 BNP PARIBAS FRN 15/01/32 EMTN 1,013,419 0.34
EUR 600,000 SOCIETE GENERALE FRN 22/09/28 618,397 0.21
EUR 500,000 SUEZ ENVIRON FRN 30/03/68 511,100 0.17
EUR 500,000 VEOLIA ENVRNMT FRN 20/04/69 508,699 0.17
EUR 300,000 SOCIETE GENERALE FRN 24/11/30 EMTN 300,585 0.10
EUR 200,000 BNP PARIBAS FRN 25/11/69 226,758 0.08
EUR 200,000 SUEZ FRN 12/09/69 198,729 0.07
EUR 100,000 CREDIT AGRIC ASSR FRN 27/09/48 124,154 0.04
EUR 100,000 ENGIE FRN 16/04/68 101,310 0.03
4,720,043 1.59
EfE
EUR 2,600,000 CAISSE AMORT DET 0.0000% 25/02/26 2,659,851 0.90
EUR 1,795,774  FRANCE GVT 1.75% 25/06/39 2,370,062 0.80
EUR 778,000 FRANCE OAT 4% 25/04/60 1,788,266 0.60
EUR 1,215,000 FRANCE O. 0.1000% 01/03/36 CPI OATI 1,448,967 0.49
EUR 1,037,251  FRANCE O.A.T. 1.2500% 25/05/34 1,235,470 0.42
EUR 825,000 FRANCE O.A.T. 0.5000% 25/05/40 889,928 0.30
EUR 535204  FRANCE O.A.T. 1.5000% 25/05/50 712,196 0.24
EUR 311,000 FRANCE O.A.T. 4.0000% 25/04/55 674,030 0.23
EUR 343,745 FRANCE O.A.T. 4.7500% 25/04/35 589,351 0.20
EUR 325,000 FRANCE O.A.T. 0.7500% 25/05/52 362,284 0.12
EUR 213,000 FRANCE GVT 1.75% 25/05/66 323,994 0.11
13,054,399 441
EFLE (B EEFIE)
GBP 3,100,000 DEXIA CRED LO 1.6250% 08/12/23 EMTN 3,560,144 1.19
GBP 2,600,000 DEXIA CRED LO 1.1250% 15/06/22 EMTN 2,910,482 0.98
EUR 1,600,000  CAISSE CENT I 0.1250% 26/10/22 EMTN 1,616,819 0.55
EUR 1,400,000  UNEDIC 0.0000% 25/11/28 EMTN 1,435,134 0.48
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EUR 1,300,000  AGENCE FRANCA 1.0000% 31/01/28 EMTN 1,419,561 0.48
EUR 1,000,000  TOTAL CAP INT 0.6960% 31/05/28 EMTN 1,051,444 0.35
EUR 800,000  CAPGEMINI SE 2.5000% 01/07/23 848,109 0.29
EUR 800,000 CRED MUTUEL- 0.2500% 30/04/24 EMTN 819,846 0.28
EUR 700,000  BPCE 1.0000% 15/07/24 728,952 0.25
EUR 700,000  CAISSE FRAN FIN 0.375% 11/05/24 720,472 0.24
EUR 700,000 BANQ FED CRD 0.7500% 15/06/23 EMTN 717,745 0.24
EUR 700,000 BANQ FED CRD 0.1250% 05/02/24 EMTN 707,871 0.24
EUR 600,000 AGENCE FRANCA 0.3750% 30/04/24 EMTN 616,440 0.21
EUR 600,000  BPCE 0.6250% 26/09/23 EMTN 614,518 0.21
EUR 600,000  ENGIE 0.0000% 04/03/27 EMTN 599,950 0.20
EUR 400,000 LA POSTE SA 1.3750% 21/04/32 EMTN 442,908 0.15
EUR 400,000 SOCIETE GENERALE 1.2500% 12/06/30 422,564 0.14
EUR 400,000 SOCIETE GENERALE SFH 0.5% 02/06/25 417,175 0.14
EUR 400,000  BANQ FED CRD 0.5000% 16/11/22 EMTN 406,156 0.14
EUR 400,000 RTE RESEAU DE 0.0000% 09/09/27 EMTN 400,954 0.14
EUR 400,000  THALES SA 0.0000% 26/03/26 EMTN 398,555 0.13
EUR 300,000 CAPGEMINI SE 2.3750% 15/04/32 357,042 0.12
EUR 300,000 CIE FIN FONCIER 0.7500% 29/05/26 319,143 0.11
EUR 300,000  CSSE REFIN L'HAB 0.2500% 07/02/35 313,122 0.11
EUR 300,000  VEOLIA ENVRNM 0.8920% 14/01/24 EMTN 308,879 0.10
EUR 300,000  BPCE SFH 0.3750% 21/02/24 EMTN 308,260 0.10
EUR 300,000 SCHNEIDER ELE 0.0000% 12/06/23 EMTN 301,814 0.10
EUR 200,000  ENGIE 1.2500% 24/10/41 224,002 0.08
EUR 200,000  ORANGE 1.2500% 07/07/27 EMTN 216,268 0.07
EUR 200,000  BNP PARIBAS 1.6250% 02/07/31 EMTN 212,692 0.07
EUR 200,000  CREDIT AGRICO 1.3750% 13/03/25 EMTN 211,143 0.07
EUR 200,000  VEOLIA ENVRNM 0.8000% 15/01/32 EMTN 210,001 0.07
EUR 200,000  BPCE 1.0000% 01/04/25 EMTN 207,832 0.07
EUR 200,000  BPCE SFH 0.0100% 27/05/30 205,078 0.07
EUR 200,000 CIE DE ST GOBAIN 0.6250% 15/03/24 205,034 0.07
EUR 200,000  CREDIT AGRICO 0.0100% 13/09/28 EMTN 204,763 0.07
EUR 200,000  CAISSE FRAN FIN 0.625% 26/1/23 12 204,696 0.07
EUR 200,000  BPCE SA 0.375% 05/10/23 EMTN 203,454 0.07
EUR 200,000  BPCE 0.1250% 04/12/24 202,056 0.07
EUR 200,000 SOCIETE GENERALE 0.1250% 24/02/26 201,596 0.07
EUR 189,000  CREDIT AGRICOLE 0.625% 11/09/23 EMT 194,818 0.07
GBP 100,000  EDF 5.5% 17/10/41 EMTN 172,569 0.06
EUR 100,000  CAPGEMINI SE 1.1250% 23/06/30 106,335 0.04
EUR 100,000 CRD MUTUEL AR 1.3750% 17/01/25 EMTN 105,957 0.04
EUR 100,000  ENGIE SA 0.875% 27/03/24 EMTN 103,216 0.03
EUR 100,000 CRED AG HOME LOAN 0.25% 23/02/24 EM 102,374 0.03
EUR 100,000  BPCE SFH - SOC DE FI 0.5% 11/10/22 101,809 0.03
26,359,752 8.89

T AE 45,039,150 15.20

A= %
EfE

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

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

XY ¥y

EfE

EUR 200,000 HELLENIC REPU 1.8750% 04/02/35 REGS 225,700 0.08
225,700 0.08
S 225,700 0.08
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N —
EfE
EUR 716,000 HUNGARY 1.7500% 05/06/35 791,723 0.27
791,723 0.27
NV —FE 791,723 0.27
TANVGUR
ReBR{EH (ABS)
EUR 400,000 KIMI 9 B FRN 25/10/30 400,286 0.14
400,286 0.14
RBR{EH (CMBS)
GBP 370,000 TAURS 2020-UK2 A FRN 17/08/30 406,009 0.13
EUR 390,000 PERLF 2020-1 A1 FRN 17/11/32 390,950 0.12
GBP 100,000 BAMSC 2018-1 A FRN 17/05/28 108,911 0.04
GBP 100,000  TAURS 2019-UK2 A FRN 17/11/29 108,636 0.04
GBP 100,000 TAURS 2019-UK2 B FRN 17/11/29 107,576 0.04
GBP 100,000  TAURS 2019-UK2 C FRN 17/11/29 106,086 0.04
GBP 100,000 BAMSC 2018-1 C FRN 17/05/28 106,014 0.04
1,334,182 0.45
EfE
EUR 627,251  IRISH GVT 5.4% 13/03/25 788,444 0.27
EUR 516,216  IRISH GOVT 1.3500% 18/03/31 605,005 0.20
EUR 338,372 IRISH GVT 3.4% 18/03/24 383,020 0.13
EUR 186,692  IRISH GOVT 1.5000% 15/05/50 249,634 0.08
EUR 55,000 IRISH TREASURY 2% 18/02/45 79,088 0.03
2,105,191 0.71
T iEHE (HEEHE)
EUR 775,000 BK IRELAND MT 0.6250% 14/03/25 EMTN 809,493 0.27
EUR 450,000 CRH SMW FINAN 1.2500% 05/11/26 EMTN 481,500 0.16
EUR 469,000 ABBOTT IL FIN 0.1000% 19/11/24 473,840 0.16
EUR 450,000 EATON CAPITAL 0.0210% 14/05/21 450,300 0.15
2,215,133 0.74
TANLTRE 6,054,792 2.04
AZYT
RepR{E % (ABS)
EUR 100,000 AUTOF 1 B FRN 25/12/42 86,124 0.03
EUR 100,000 BRICO 2019-1 A FRN 24/07/34 80,498 0.03
EUR 100,000  SUNRI 2018-1 A FRN 27/07/42 27,016 0.01
193,638 0.07
EEE&FIE
EUR 650,000  UNICREDIT SPA FRN 23/09/29 EMTN 642,311 0.22
EUR 475,000 UNICREDIT SPA FRN 25/06/25 EMTN 490,365 0.17
EUR 325,000 ENEL SPA FRN 24/11/81 63.5 359,125 0.12
EUR 312,000 ENEL SPA FRN 24/05/30 340,470 0.11
1,832,271 0.62
EfE
EUR 3,236,000 BTPS UL 1.3000% 15/05/28 CPI CPI 3,792,180 1.27
EUR 2,358,000 BTPS 1.4500% 15/11/24 2,509,854 0.85
EUR 1,586,000  BTPS 2.9500% 01/09/38 2,071,792 0.70
EUR 1,275,000  BTPS 3.4500% 01/03/48 1,876,800 0.63
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EUR 1,660,000  BTPS I/L 0.4500% 22/05/23 CPI ICPI 1,687,733 0.57
EUR 1,513,000 REP OF ITALY 1.65% 01/03/32 1,678,825 0.57
EUR 958,000  BTPS 3.3500% 01/03/35 1,276,688 0.43
EUR 834,000 BTPS /L 0.2500% 20/11/23 CPI ICPI 843,928 0.28
EUR 432,000  BTPS 3.8500% 01/09/49 682,646 0.23
EUR 620,000  BTPS 1.8500% 01/07/25 674,682 0.23
EUR 449,000  BTPS 2.25% 01/09/36 534,984 0.18
EUR 346,000  BTPS 4.75% 01/09/28 462,913 0.16
EUR 367,000  BTPS 3.75% 01/09/24 420,362 0.14
EUR 365,000  BTPS 1.8000% 01/03/41 404,019 0.14
EUR 360,000  BTPS 4.5000% 01/05/23 401,472 0.14
EUR 240,000  BTPS 2.4500% 01/09/50 CAC 299,592 0.10
EUR 202,000  BTPS 1.7000% 01/09/51 214,989 0.07
EUR 125,000  BTPS 2.45% 01/09/33 150,713 0.05
EUR 110,000  BTPS 3.1000% 01/03/40 146,913 0.05
EUR 110,000  BTPS 1.4500% 01/03/36 118,327 0.04
EUR 55,000 BTPS TL 1.2500% 15/09/32 CPI CPI 66,846 0.02
20,316,258 6.85
T iEHE (HEEHE)
EUR 1,270,000 MONTE DEI PASCHI 0.8750% 08/10/26 1,337,998 0.46
EUR 675,000 CREDITO EMILI 1.1250% 17/01/24 EMTN 704,101 0.24
EUR 500,000 INTESA SANPAO 0.5000% 05/03/24 DMTN 515,490 0.17
EUR 375,000 MEDIOBANCA SP 0.5000% 01/10/26 EMTN 392,614 0.13
EUR 270,000 MONTE DEI PASCHI 1.2500% 20/01/22 274,112 0.09
EUR 225,000 INTESA SANPAO 0.7500% 04/12/24 EMTN 230,618 0.08
EUR 200,000 CREDIT AGRICO 1.0000% 25/03/27 EMTN 216,588 0.07
3,671,521 1.24
AXVT & 26,013,688 8.78
U5
EEHSFIE
GBP 100,000 HSBC BNK CAO FND FRN 05/11/65 160,872 0.05
160,872 0.05
T iEHE (HEEHE)
GBP 300,000 HEATHROW FD LTD 2.75% 09/08/49 EMTN 353,480 0.12
353,480 0.12
Tx—r—Ek 514,352 0.17
oINS
RErfEX: (ABS)
EUR 300,000 SCGC 2020-1 B FRN 14/11/34 300,134 0.10
EUR 200,000  SCGC 2020-1 D FRN 14/11/34 200,537 0.07
500,671 0.17
EEHSFIE
EUR 200,000  SWISS RE FIN FRN 30/04/50 224,921 0.08
EUR 200,000  SES FRN 02/01/70 205,000 0.07
429,921 0.15
HiEtE (EESMIK)
EUR 1,125,000  EFSF 0.4% 31/05/26 EMTN 1,184,076 0.39
EUR 823,000 HEIDELCEMENT 1.7500% 24/04/28 EMTN 903,828 0.30
EUR 503,000 MEDTRONIC GLOBAL 0.2500% 02/07/25 510,492 0.17
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EUR 500,000 NOVARTIS FINANCE 0.0000% 23/09/28 502,460 0.17
EUR 415,000 EURO STAB MECH 0.75% 15/03/27 EMTN 448,366 0.15
EUR 255,000  EFSF 0.7000% 20/01/50 302,617 0.10
EUR 250,000  EFSF 0.2% 28/04/25 0000 258,688 0.09
EUR 125,000  EFSF 0.75% 03/05/27 EMTN 135,169 0.05
EUR 100,000 MEDTRONIC GLOBAL 1.7500% 02/07/49 115,765 0.04
EUR 83,000  EFSF 0.8750% 26/07/27 EMTN 90,661 0.03
EUR 47,000  EFSF 0.0500% 17/10/29 48,948 0.02
EUR 15,000  EFSF 1.2% 17/02/45 EMTN 18,933 0.01
4,520,003 1.52
NI T NI E 5,450,595 1.84
Axi 2
T EHE (HEEHE)
EUR 960,000  UNITED MEXICA 1.7500% 17/04/28 EMTN 1,008,384 0.34
1,008,384 0.34
Ax L agh 1,008,384 0.34
FIH
FgRfE2R (CMO)
EUR 275,000  DPF 2020-2 A FRN 28/01/58 274,892 0.09
EUR 255,000  DPF 2020-2 B FRN 28/01/58 254,075 0.09
EUR 177,000  JPMF 2020-1 A FRN 17/10/57 176,689 0.06
705,656 0.24
EEHSHIE
EUR 800,000 RABOBANK NEDERLAND FRN 26/05/26 807,962 0.28
EUR 700,000 TELEFONICA EUROP FRN 04/12/69 NC5 718,060 0.24
EUR 700,000 ING GROEP NV FRN 03/09/25 EMTN 702,237 0.24
EUR 525,000 TENNET HLD BV FRN 22/10/69 546,000 0.18
EUR 500,000 VOLKSWAGEN INTFN FRN 17/06/69 . 526,915 0.18
EUR 500,000 IBERDROLA INTL FRN 28/04/69 NC5 514,541 0.17
EUR 400,000 TELEFONICA EUROP FRN 22/09/69 . 430,668 0.15
EUR 300,000 ING GROEP NV FRN 18/02/29 299,485 0.10
EUR 200,000 ELM FOR FIRMENIC FRN 03/09/69 216,027 0.07
EUR 200,000 REPSOL INTL FIN FRN 11/06/69 214,550 0.07
EUR 100,000 NN GROUP NV FRN 08/04/44 112,300 0.04
5,088,745 1.72
E&
EUR 1,410,000 NETHERLANDS GOVT 0.0000% 15/07/30 1,477,934 0.51
EUR 402,224  NETHERLANDS GVT 2.75% 15/01/47 718,951 0.24
EUR 468,927  NETHERLANDS GOVT 0.0000% 15/01/52 483,260 0.16
EUR 175,000 NETHERLANDS GOVT 0.5000% 15/01/40 201,264 0.07
EUR 54,000 NETHERLANDS GVT 0.25% 15/07/25 56,400 0.02
EUR 11,000 NETHERLANDS GVT 2% 15/07/24 12,075 0.00
2,949,884 1.00
HiEtE (EESMIK)
EUR 900,000 ASML HOLDING NV 3.375% 19/09/23 988,788 0.33
EUR 850,000 ABN AMRO BANK 0.2500% 03/12/21 EMTN 855,439 0.29
EUR 725,000 DAIMLER INTL 0.6250% 06/05/27 EMTN 741,840 0.25
EUR 538,000 ABN AMRO BANK 5.0000% 09/02/22 EMTN 569,309 0.19
EUR 550,000 BMW FINANCE N 0.0000% 24/03/23 EMTN 551,807 0.19
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EUR 538,000 DAIMLER INTL 0.2500% 11/05/22 EMTN 541,397 0.18
EUR 468,000 BNG BANK NV 0.7500% 11/01/28 EMTN 505,613 0.17
EUR 500,000  SIEMENS FINAN 0.0000% 20/02/23 EMTN 502,758 0.17
EUR 450,000  SHELL INTL FI 0.5000% 08/11/31 EMTN 460,411 0.16
EUR 425,000 ASML HOLDING NV 0.6250% 07/05/29 445,855 0.15
EUR 300,000 ABN AMRO BANK NV 1.3750% 10/01/34 358,992 0.12
EUR 300,000 ING GROEP NV 1.0000% 20/09/23 EMTN 309,780 0.10
EUR 300,000  SIEMENS FINAN 0.3750% 05/06/26 EMTN 308,595 0.10
EUR 300,000 AEGON BANK 0.0100% 16/11/25 EMTN 305,487 0.10
EUR 300,000 VOLKSBANK NV 0.0100% 16/09/24 EMTN 301,821 0.10
EUR 250,000  SHELL INTL FI 1.8750% 07/04/32 EMTN 293,330 0.10
EUR 200,000 ACHMEA BANK NV 0.0100% 16/06/25 203,363 0.07
EUR 180,000 NEDER FINANCIER 0.125% 20/04/22 EMT 181,725 0.06
EUR 125,000 ASML HOLDING NV 1.625% 28/05/27 138,353 0.05
EUR 100,000 HEINEKEN NV 2.2500% 30/03/30 EMTN 118,198 0.04
EUR 100,000  VONOVIA BV 2.2500% 07/04/30 117,263 0.04
EUR 100,000  PHILIPS NV 2.0000% 30/03/30 116,001 0.04
EUR 96,000 DEUTSCHE TELEKOM 0.625% 03/04/23 EM 97,891 0.03
9,014,016 3.03
FT 75 17,758,301 5.99
=a2—U—FK
E&
NZD 1,800,000 NEW ZEALAND GVT 0.2500% 15/05/28 1,016,399 0.33
NZD 1,580,000 NEW ZEALAND GVT 1.7500% 15/05/41 911,845 0.31
NZD 796,000 NEW ZEALAND 2.5% 20/09/40 0940 CPI 727,878 0.25
NZD 500,000 NZ LGFA BOND 2.0000% 15/04/37 293,768 0.10
2,949,890 0.99
T iEHE (HEEHE)
EUR 500,000 CHORUS LTD 1.125% 18/10/23 ~ EMTN 515,548 0.17
EUR 450,000 ASB FINANCE L 0.6250% 18/10/24 EMTN 466,470 0.16
EUR 425000 ANZ NZ INTL/L 0.5000% 17/01/24 EMTN 435,977 0.15
1,417,995 0.48
—a—U—F5URE 4,367,885 1.47
Iy z—
E&
NOK 3,713,000 NORWEGIAN GVT 1.75% 13/03/25 477 369,708 0.12
369,708 0.12
T iEHE (HEEHE)
EUR 750,000 DNB BANK ASA 0.0500% 14/11/23 EMTN 756,004 0.26
EUR 630,000  SPAREBANKIBOK 0.5000% 30/01/25 EMTN 654,482 0.22
EUR 375,000  SBANKEN BOLIG 0.3750% 26/04/23 EMTN 381,488 0.13
EUR 350,000 DNB BANK ASA 0.6000% 25/09/23 EMTN 358,114 0.12
EUR 350,000 TELENOR 0.0000% 25/09/23 EMTN 352,100 0.12
EUR 225,000 EIKA BOLIGKREDIT 0.5000% 28/08/25 234,579 0.08
2,736,767 0.93
SNz —it 3,106,475 1.05
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R—=FF
E&
PLN 3,715,000 POLAND GVT BOND 3.25% 25/07/25 0725 922,244 0.31
PLN 3,805,000 POLAND GVT BOND 2.25% 25/04/22 0422 864,597 0.29
EUR 275,000 REP OF POLAND 0.5% 20/12/21 EMTN 276,540 0.09
EUR 215,000 REP OF POLAND 1% 25/10/28 EMTN 233,434 0.08
2,296,815 0.77
HiEtE (EESMIK)
EUR 325,000 REP OF POLAND 0.0000% 10/02/25 EMTN 327,993 0.11
EUR 300,000 MBANK HIPOTEC 1.0730% 05/03/25 EMTN 314,760 0.11
642,753 0.22
R—F R 2,939,568 0.99
RV
RErfE X (ABS)
EUR 100,000  VERSE 7 SEN 0.7000% 12/02/24 69,448 0.02
EUR 200,000  VERSE 5 SEN 0.8500% 12/02/22 58,523 0.02
EUR 100,000  VERSE 6 SEN 1.1000% 13/02/23 54,838 0.02
EUR 700,000  VERSE 4 SNR 2.423% 12/02/21 30,119 0.01
212,928 0.07
E&
EUR 949,447  PORTUGUESE OT'S 1.9500% 15/06/29 1,113,520 0.37
EUR 270,000  OBRIGACOES DO TESO 4.1000% 15/02/45 469,908 0.16
EUR 320,075  PORTUGUESE OT'S 2.1250% 17/10/28 377,301 0.13
EUR 265,000 PORTUGUESE OT'S 2.8750% 15/10/25 307,596 0.10
EUR 106,000 PORTUGUESE OTS 4.1250% 14/04/27 135,802 0.05
2,404,127 0.81
HiEtE (EESMIK)
EUR 500,000 BANCO COMER PTG 0.75% 31/05/22 507,627 0.18
EUR 300,000 BANCO SAN TOTTA 1.2500% 26/09/27 332,052 0.11
EUR 300,000 MONTEPIO GERA 0.8750% 17/10/22 EMTN 305,442 0.10
EUR 200,000 EDP SA 1.6250% 15/04/27 EMTN 217,804 0.07
1,362,925 0.46
RV IV EE 3,979,980 1.34
—=7
E&
RON 2,700,000 ROMANIA GOVT 3.6500% 28/07/25 5Y 575,830 0.19
575,830 0.19
N—==T 5 575,830 0.19
TUHR—I
T EHE (HEEHE)
EUR 1,500,000 OVERSEA-CHINE 0.6250% 18/04/25 EMTN 1,561,650 0.53
EUR 650,000 UNITED OVERSEAS 0.0100% 01/12/27 660,626 0.22
2222276 0.75
U HR—VE 2222276 0.75
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Z2AaNET
T iEHE (HEEHE)
EUR 400,000 VSEO UVEROVA 0.0100% 23/06/25 EMTN 404,430 0.14
EUR 300,000 VSEO UVEROVA 0.2500% 26/03/24 EMTN 305,566 0.10
709,996 0.24
2O AFT 2 709,996 0.24
Z2aR=7
EfE
EUR 325,000 REP OF SLOVEN 0.2750% 14/01/30 RS82 338,406 0.11
EUR 230,000 REP OF SLOVENIA 0.8750% 15/07/30 253,636 0.09
592,042 0.20
A _=7 E 592,042 0.20
ARA
RepR{E % (ABS)
EUR 189,742  SANCF 2020-1 A FRN 20/03/33 191,314 0.07
EUR 100,000  ANORI 2019-SP C FRN 25/12/35 99,112 0.03
EUR 94,871  SANCF 2020-1 C FRN 20/03/33 94,920 0.03
EUR 20,267 DRVES 4 A FRN 21/04/28 20,280 0.01
405,626 0.14
EEHSHIE
EUR 300,000 CAIXABANK FRN 10/07/26 EMTN 307,849 0.11
EUR 100,000 BANCO SABADELL FRN 11/03/27 103,337 0.03
411,186 0.14
EfE
EUR 1,736,000  SPANISH GVT 2.75% 31/10/24 1,956,962 0.65
EUR 1,418,000  SPANISH GOV'T 0.2500% 30/07/24 5YR 1,457,633 0.49
EUR 1,351,000  SPANISH GOV'T 0.5000% 30/04/30 1,414,362 0.48
EUR 1,237,000  SPANISH GOV'T 4.4000% 31/10/23 1,412,778 0.48
EUR 976,000 KINGDOM OF SPAIN 5.1500% 31/10/28 1,382,260 0.47
EUR 1,254,000  SPANISH GOV'T 1.3000% 31/10/26 1,376,516 0.46
EUR 941,000 BONOS Y OBLIG DEL ES 2.35% 30/07/33 1,187,570 0.40
EUR 1,000,000  SPANISH GOV'T 1.9500% 30/04/26 1,125,900 0.38
EUR 616,000 BONOS Y OBLIG DEL EST 3.45% 30/7/66 1,117,449 0.38
EUR 527,000 BONOS Y OBLIG DEL ES 4.7% 30/07/41 943,722 0.32
EUR 811,000  SPANISH GOV'T 1.4500% 30/04/29 914,970 0.31
EUR 620,000  SPANISH GOV'T 1.2500% 31/10/30 692,733 0.23
EUR 511,000 BONOS Y OBLIG DEL ES 0.4% 30/04/22 517,975 0.17
EUR 479,000  SPANISH GOV'T 1.0000% 31/10/50 495,286 0.17
EUR 178,000  SPANISH GOV'T 2.7000% 31/10/48 30Y 261,539 0.09
EUR 231,000  SPANISH GOV'T 1.4500% 31/10/27 258,108 0.09
EUR 210,000  SPANISH GOV'T 1.8500% 30/07/35 254,304 0.09
EUR 200,000  SPANISH GOV'T 1.2000% 31/10/40 221,040 0.07
EUR 100,000  SPANISH GOV'T 4.9000% 30/07/40 180,768 0.06
EUR 60,000  SPANISH GOV'T 4.2000% 31/01/37 95,310 0.03
EUR 1,000  SPANISH GVT 4.8% 31/01/24 1,166 0.00
17,268,351 5.82
T iEHE (HEEHE)
EUR 800,000 BANCO SABADEL 0.8750% 22/07/25 REGS 816,541 0.27
EUR 600,000  ADIF ALTA VEL 1.2500% 04/05/26 EMTN 647,436 0.22
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EUR 600,000 BANCO BILBAO 0.3750% 15/11/26 GMTN 611,681 0.21
EUR 500,000 BANCO SABADEL 0.1250% 10/02/28 EMTN 514,152 0.17
EUR 500,000 CAIXABANK 0.3750% 03/02/25 EMTN 505,771 0.17
EUR 400,000 BANCO SANTAND 0.8750% 09/05/31 EMTN 445 479 0.15
EUR 400,000 ABANCA CORP 0.7500% 28/05/29 431,986 0.15
EUR 400,000 CAJA RURAL NAVARRA 0.625% 01/12/23 410,114 0.14
EUR 400,000 SANTAN CONS F 0.3750% 27/06/24 EMTN 405,444 0.14
EUR 300,000 BANKIA SA 1% 14/03/23 309,306 0.10
EUR 200,000 CAJA RURAL NAV 0.8750% 08/05/25 209,328 0.07
EUR 200,000 IBERCAJA BANCO 0.25% 18/10/23 eMTN 203,196 0.07
EUR 200,000 SANTAN CONS F 0.5000% 04/10/21 EMTN 201,338 0.07
EUR 100,000 NORTEGAS ENER 2.0650% 28/09/27 EMTN 109,089 0.04
EUR 100,000 BANCO POPULAR ESPANOL 1% 07/04/25 105,904 0.04
EUR 100,000 CAJA RURAL DE NAVARRA 0.5% 16/03/22 101,027 0.03
EUR 90,000  SPANISH GOV'T 0.6000% 31/10/29 EMTN 95,207 0.03
6,122,999 2.07
AN ER 24,208,162 8.17
E Bk R
EiEtE (EESMIE)
EUR 1,710,000 EUROPEAN INVT BK 0.0000% 28/03/28 1,777,384 0.59
EUR 1,536,000 EUROPEAN INVT 0.2500% 15/06/40 EMTN 1,625,856 0.55
EUR 500,000 AFRICAN DEV BANK 0.5000% 21/03/29 530,528 0.18
EUR 131,000 EUROPEAN INVT 0.3750% 15/05/26 EMTN 137,930 0.05
EUR 122,000 EUROPEAN INVT 0.8750% 14/01/28 EARN 134,349 0.05
4,206,047 1.42
[EI A B 4,206,047 1.42
AT z—F
E&
SEK 7,735,000  SWEDISH GOVRN 0.5000% 24/11/45 1063 770,653 0.26
SEK 4,300,000 KOMMUNINVEST 1.0000% 12/05/25 2505 445,527 0.15
1,216,180 0.41
T iEHE (HEEHE)
EUR 2,125,000 SKANDINAV ENSKIL 0.0500% 01/07/24 2,143,195 0.72
SEK 12,680,000 WEDEN KINGDOM 0.1250% 09/09/30 REGS 1,278,500 0.43
SEK 12,000,000 STADSHYPOTEK 1.5000% 01/06/23 1587 1,239,499 0.42
EUR 800,000 SWEDBANK AB 0.3% 06/09/22 GMTN 807,120 0.27
SEK 7,000,000  SKANDINAV ENSK 1.5000% 21/12/22 575 718,549 0.24
SEK 7,000,000 LANDSHYPO BAN 0.7500% 25/05/23 EMTN 708,307 0.24
EUR 500,000 NORDEA BANK A 3.2500% 05/07/22 EMTN 526,812 0.18
EUR 500,000 SVENSKA HANDELS 0.25% 28/02/22 EMTN 503,879 0.17
EUR 400,000 SVENSKA HANDEL 1.125% 14/12/22 EMT 411,892 0.14
EUR 262,000 SVENSKA HNDLS 0.1250% 18/06/24 EMTN 265,171 0.09
EUR 225,000 LANSFORSAKRIN 0.6250% 29/01/26 EMTN 236,294 0.08
SEK 2,000,000 SWEDISH COVER 1.0000% 21/06/23 144. 204,308 0.07
EUR 175,000  SEB 0.625% 30/01/23 EMTN 179,110 0.06
9,222,636 3.11
A= —F LA 10,438,816 3.52
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EENEFIE
EUR 725,000 UBS GROUP FUNDIN FRN 17/04/25 754,667 0.26
EUR 630,000 CREDIT SUISSE FRN 24/06/27 EMTN 655,540 0.22
EUR 500,000 CREDIT SUISSE FRN 14/01/28 EMTN 511,032 0.17
EUR 200,000 UBS GROUP FRN 29/01/26 EMTN 201,336 0.07
2,122,575 0.72
Ef&
CHF 2,935,000 SWISS GVT 1.5% 24/07/25 2,989,921 1.01
CHF 1,051,000  SWISS (GOVT) 4.0000% 08/04/28 1,305,532 0.44
CHF 747,000  SWISS GVT 1.5% 30/04/42 969,056 0.33
5,264,509 1.78
@R (B EEFIE)
EUR 675,000 UBS AG LONDON 0.6250% 23/01/23 GMTN 686,887 0.23
EUR 443,000 UBS AG LONDON 0.2500% 10/01/22 EMTN 445,782 0.15
1,132,669 0.38
ZA K 8,519,753 2.88
AXYR
$5E % (ABS)
GBP 500,000 AZURE 2 A FRN 20/07/30 434,043 0.14
GBP 340,000 TURBF 9 A FRN 20/08/28 375,311 0.13
GBP 225,000 PCLF 2020-1 A FRN 15/09/24 247,979 0.08
GBP 155,000  PCLF 2020-1 C FRN 15/09/24 170,788 0.06
GBP 130,000  PCLF 2020-1 B FRN 15/09/24 143,253 0.05
GBP 101,000 MOTOR 16-1 C FRN 25/11/25 111,899 0.04
GBP 100,000 AZURE 1 C FRN 30/06/27 110,471 0.04
GBP 100,000 GLDR 2019-UKA B FRN 20/09/26 109,860 0.04
GBP 100,000 AZURE 1 B FRN 30/06/27 53,614 0.02
GBP 100,000 TURBF 8 A FRN 20/02/26 14,411 0.00
GBP 100,000 GLDR 2018-UKA A FRN 20/06/26 5,533 0.00
1,777,162 0.60
FeBRfES: (CMO)
GBP 342,000 RIPON 1X Cl1 FRN 20/08/56 376,642 0.14
GBP 280,000 LNBRK 2020-1 C FRN 12/06/57 308,645 0.10
GBP 265,000 TWIN 2020-1 A FRN 14/12/54 292,096 0.10
GBP 250,000 TWIN 2020-1 B FRN 14/12/54 276,526 0.09
GBP 225,000 TWIN 2020-1 C FRN 14/12/54 248,697 0.08
GBP 225,000 RMS 32X A FRN 20/06/70 236,592 0.08
GBP 205,000 RMS 32X C FRN 20/06/70 228,125 0.08
GBP 200,000 LAN 2017-1X 2A FRN 22/12/69 221,465 0.07
GBP 175,000 RIPON 1X Bl FRN 20/08/56 192,732 0.07
GBP 170,000 LNBRK 2020-1 B FRN 12/06/57 187,406 0.06
GBP 110,000  EMI 2020-1X Al FRN 25/06/72 121,629 0.04
GBP 100,000 RMS 29 B FRN 20/12/46 110,296 0.04
GBP 100,000 TWIN 2019-1 C FRN 12/12/52 109,696 0.04
GBP 100,000 GMG 2018-1 B FRN 16/09/65 109,274 0.04
GBP 100,000 TWIN 2018-1 D FRN 12/09/50 108,993 0.04
GBP 100,000 TWIN 2018-1 B FRN 12/09/50 108,971 0.04
GBP 100,000 MALTH 2 A FRN 27/11/55 104,364 0.04
GBP 100,000 GMG 2018-1 A FRN 16/09/65 97,804 0.03

— 277 —



NPEB/X>:3—OE 7> /KK 772 RFC/FD

W i SR FEmAE HE AR (%)
GBP 100,000 TWIN 2018-1 A FRN 12/09/50 96,613 0.03
GBP 100,000 RMAC 2018-2 A FRN 12/06/46 83,000 0.03
GBP 100,000 RIPON 1X Al FRN 20/08/56 71,738 0.02
GBP 100,000 LAN 2019-1X 1A2 FRN 22/12/69 70,014 0.02
GBP 100,000 TOLK 1 A FRN 20/07/52 69,294 0.02
USD 200,000 LAN 2018-2X 1A FRN 22/12/69 68,341 0.02
GBP 100,000  FSQ 2018-2 A FRN 12/09/68 66,441 0.02
GBP 100,000 RMS 30 A FRN 20/03/50 63,511 0.02
GBP 100,000  ELVET 2018-1 A FRN 22/10/58 48,654 0.02
GBP 495,000 ESAIL 06-1X A2C FRN 10/06/44 5,436 0.00
4,082,995 1.38
FerfEX: (CMBS)
GBP 390,000 SGSHR 1X B FRN 17/11/30 429,431 0.15
GBP 300,000 SGSHR 1X C FRN 17/11/30 330,339 0.11
GBP 190,000 SGSHR 1X A FRN 17/11/30 209,661 0.07
969,431 033
EE&FIE
EUR 400,000 HSBC HOLDINGS FRN 13/11/31 412,944 0.14
EUR 375,000 BP CAPITAL PLC FRN 22/06/69 409,718 0.14
822,662 0.28
E&
GBP 2,733,817 UK TSY GILT 4.2500% 07/12/46 5,488,080 1.85
GBP 3,055,000 UK TREASURY 3.5% 22/01/45 5,403,683 1.82
GBP 2,030,599 UK TREASURY 4.25% 07/03/36 3,459,979 1.17
GBP 1,401,991 UK TREASURY 4.25% 07/09/39 2,531,995 0.85
GBP 1,584,032 UK TREAS GILT 2% 07/09/25 1,917,797 0.65
GBP 1,210,000 UK TSY GILT 0.1250% 30/01/26 1,344,125 0.45
GBP 550,000 UK TREASURY 4% 22/01/60 1,292,934 0.44
GBP 422,000 UK TREASURY 3.75% 22/07/52 858,598 0.29
GBP 725,000 UK TSY GILT 0.6250% 07/06/25 824,303 0.28
GBP 720,000 UK TSY GILT 0.1250% 31/01/23 797,247 0.27
GBP 290,000 UK TREASURY 4.25% 07/12/55 667,849 0.23
GBP 210,000 UK TREASURY 3.5% 22/07/68 499,252 0.17
GBP 301,000 UK TREASURY 1.75% 22/07/57 443,203 0.15
GBP 200,000 UK TSY GILT 4.2500% 07/12/40 367,647 0.12
GBP 340,000 UK TSY GILT 0.6250% 22/10/50 360,084 0.12
GBP 250,197 UK TREASURY 5% 07/03/25 334,382 0.11
GBP 145,000 UK TSY GILT 0.5000% 22/10/61 149,600 0.05
GBP 120,000 UK TSY GILT 1.2500% 22/10/41 146,003 0.05
GBP 65,000 UK TSY GILT 2.5000% 22/07/65 121,915 0.04
GBP 10,000 UK TSY GILT 1.6250% 22/10/71 16,019 0.01
27,025,195 9.12
FOMAES
EUR 125,000 CHANNEL LINK FRN 30/06/50 A8 127,424 0.05
EUR 100,000 CHANNEL LINK FRN 30/06/50 A7 99,539 0.03
226,963 0.08
AT T T IZ T A
GBP 201,000 CRH FINANCE 4.1250% 02/12/29 EMTN 276,809 0.09
276,809 0.09
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GBP 1,125,000 LCR FINANCE PLC 4.5% 07/12/28 REGS 1,632,965 0.56
GBP 592,000 PRUDENTIAL FIN 6.125% 19/12/31 EMTN 931,897 0.31
GBP 562,000 CENTRICA PLC 4.375% 13/03/29 769,332 0.26
GBP 575,000 CADENT FINANC 2.7500% 22/09/46 EMTN 726,914 0.25
EUR 650,000 SANTANDER UK 0.0500% 12/01/27 GMTN 662,034 0.22
GBP 400,000 ABBEY NATL TREAS 5.25% 16/02/29 EMT 603,614 0.20
EUR 575,000  GLAXOSMITHKLI 0.0000% 23/09/23 EMTN 577,635 0.19
GBP 380,000 LLOYDS BANK P 7.5000% 15/04/24 EMTN 512,469 0.17
EUR 450,000  BRITISH TELEC 1.0000% 21/11/24 EMTN 465,629 0.16
EUR 423,000 BP CAPITAL PLC 0.83% 19/09/24 EMTN 436,454 0.15
EUR 400,000 BP CAPITAL PL 1.5730% 16/02/27 EMTN 434,698 0.15
EUR 400,000 BP CAPITAL PLC 1.117% 25/01/24 EMTN 414,840 0.14
EUR 400,000  SKY LTD 1.5000% 15/09/21 EMTN 405,163 0.14
EUR 325,000 CREDIT SUISS AG LDN 1% 07/06/23 EMT 334,987 0.11
EUR 270,000 DIAGEO FIN PL 2.5000% 27/03/32 EMTN 329,762 0.11
EUR 300,000 BAT INT FIN 0.875% 13/10/23  EMTN 306,390 0.10
EUR 263,000  SKY LTD 2.5000% 15/09/26 EMTN 300,773 0.10
EUR 248,000 NATIONWIDE BLDG 2.25% 25/06/29 EMTN 300,332 0.10
EUR 273,000 BAT INTL FINA 2.2500% 16/01/30 EMTN 299,844 0.10
EUR 263,000 BAT INT FIN 2.75% 25/03/25 EMTN 290,476 0.10
EUR 275,000 SANTANDER UK 0.1000% 12/05/24 EMTN 279,230 0.09
GBP 200,000 LLOYDS BANK 5.125% 7/03/25 EMTN 264,774 0.09
GBP 200,000 WPP FINANCE 2013 2.875% 14/09/46 EM 228,697 0.08
EUR 200,000 DIAGEO FIN PL 0.1250% 12/10/23 EMTN 201,778 0.07
EUR 182,000 GLAXOSMITHKLI 1.3750% 02/12/24 EMTN 192,892 0.07
EUR 175,000  YORKSHIRE BUILDG 0.375% 11/04/23 EM 177,921 0.06
EUR 150,000 CADENT FIN PL 0.7500% 11/03/32 EMTN 153,900 0.05
GBP 105,000  BAT INTL FINA 4.0000% 04/09/26 EMTN 132,829 0.04
EUR 125,000 YORKSHRE BLD 0.0100% 13/10/27 EMTN 126,943 0.04
EUR 125,000 ANZ NEW ZEALAND 0.125% 22/09/23 EMT 126,819 0.04
GBP 100,000 CADENT FINANC 1.1250% 22/09/21 EMTN 110,849 0.04
EUR 100,000  GLAXOSMITHKLI 1.2500% 21/05/26 EMTN 106,810 0.04
GBP 50,000 NETWORK RAIL 4.75% 29/11/35 EMTN 86,347 0.03
12,925,997 436
AXY ARG 48,107,214 16.24

TAUH
EEHSFIE

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

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

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

(1) BRI TR R CRR
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2020412 H 31 H HI{E

W (HVY) Wi (GeY) Tt A REBHR (2 —1)
EUR 1,705,039 CHF 1,843,100 January 15, 2021 4,236
GBP 4,121 EUR 4,515 January 15, 2021 27
GBP 3,529 EUR 3,866 January 15, 2021 23
GBP 5,531 EUR 6,083 January 15, 2021 13
SEK 5,542 EUR 543 January 15, 2021 8
SEK 4,116 EUR 403 January 15, 2021 6
SEK 3,525 EUR 345 January 15, 2021 5
GBP 671 EUR 737 January 15, 2021 2
SEK 676 EUR 65 January 15, 2021 1
GBP 391 EUR 430 January 15, 2021 1
GBP 293 EUR 322 January 15, 2021 1
SEK 392 EUR 38 January 15, 2021 1
SEK 654 EUR 64 January 15, 2021 1
GBP 208 EUR 229 January 15, 2021 0
SEK 293 EUR 28 January 15, 2021 0
SEK 209 EUR 20 January 15, 2021 0
GBP 77 EUR 84 January 15, 2021 0
GBP 67 EUR 74 January 15, 2021 0
DKK 1,999 EUR 268 January 15, 2021 0
SEK 77 EUR 7 January 15, 2021 0
GBP 43 EUR 48 January 15, 2021 0
SEK 67 EUR 6 January 15, 2021 0
GBP 43 EUR 47 January 15, 2021 0
GBP 37 EUR 40 January 15, 2021 0
GBP 28 EUR 31 January 15, 2021 0
GBP 22 EUR 25 January 15, 2021 0
SEK 43 EUR 4 January 15, 2021 0
SEK 43 EUR 4 January 15, 2021 0
SEK 37 EUR 3 January 15, 2021 0
GBP 15 EUR 16 January 15, 2021 0
SEK 28 EUR 2 January 15, 2021 0
SEK 22 EUR 2 January 15, 2021 0
SEK 15 EUR 1 January 15, 2021 0
DKK 141 EUR 19 January 15, 2021 0
DKK 75 EUR 10 January 15, 2021 0
CHF 82 EUR 75 January 15, 2021 0
DKK 105 EUR 14 January 15, 2021 0
DKK 242 EUR 32 January 15, 2021 0
DKK 15 EUR 2 January 15, 2021 0
DKK 10 EUR 1 January 15, 2021 0
GBP 0 EUR 0 January 15, 2021 0
DKK 1,483 EUR 199 January 15, 2021 0
DKK 15 EUR 2 January 15, 2021 0
DKK 13 EUR 1 January 15, 2021 0
DKK 27 EUR 3 January 15, 2021 0
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DKK 237 EUR 31 January 15, 2021 0
DKK 0 EUR 0 January 15, 2021 0
SEK 0 EUR 0 January 15, 2021 0
CHF 0 EUR 0 January 15, 2021 0
DKK 24 EUR 3 January 15, 2021 0
DKK 5 EUR 0 January 15, 2021 0
DKK 8 EUR 1 January 15, 2021 0
DKK 1,270 EUR 170 January 15, 2021 0
CHF 1 EUR 1 January 15, 2021 0
CHF 2 EUR 2 January 15, 2021 0
CHF 5 EUR 5 January 15, 2021 0
CHF 3 EUR 3 January 15, 2021 0
CHF 5 EUR 5 January 15, 2021 0
CHF 4 EUR 4 January 15, 2021 0
CHF 8 EUR 7 January 15, 2021 0
CHF 9 EUR 8 January 15, 2021 0
CHF 25 EUR 24 January 15, 2021 0
CHF 36 EUR 33 January 15, 2021 0
CHF 48 EUR 45 January 15, 2021 0
GBP 655 EUR 723 January 15, 2021 0
CHF 83 EUR 77 January 15, 2021 (1)
CHF 436 EUR 405 January 15, 2021 2)
CHF 510 EUR 473 January 15, 2021 3)
CHF 688 EUR 638 January 15, 2021 3)
PY 2,960,186 EUR 23,444 January 15, 2021 (133)
EUR 717,940 DKK 5,344,800 January 15, 2021 (448)
EUR 1,451,068 SEK 14,930,300 January 15, 2021 (35,735)
EUR 16,169,944 GBP 14,747,300 January 15, 2021 (84,766)
EUR 37,806 JPY 4,774,005 January 15, 2021 211
EUR 28,062 IPY 3,551,538 January 15, 2021 94
EUR 24,030 JPY 3,041,317 January 15, 2021 81
EUR 4,585 JPY 580,259 January 15, 2021 16
EUR 2,677 JPY 338,043 January 15, 2021 15
EUR 2,003 JPY 252,958 January 15, 2021 11
EUR 1,426 JPY 180,180 January 15, 2021 8
EUR 527 JPY 66,657 January 15, 2021 3
EUR 4,493 JPY 570,245 January 15, 2021 3
EUR 461 JPY 58,328 January 15, 2021 3
EUR 299 JPY 37,867 January 15, 2021 2
EUR 297 JPY 37,602 January 15, 2021 2
EUR 253 JPY 31,970 January 15, 2021 1
EUR 197 JPY 24,881 January 15, 2021 1
EUR 155 JPY 19,634 January 15, 2021 1
EUR 104 JPY 13,236 January 15, 2021 1
EUR 395 CHF 428 January 15, 2021 0
EUR 1 JPY 250 January 15, 2021 0
EUR 166 DKK 1,239 January 15, 2021 0
EUR 337 SEK 3,410 January 15, 2021 2)
EUR 3,772 GBP 3,436 January 15, 2021 (15)
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e (EWY) meg (5E9) it 51 H REBURL (2—1)
Y 12,172,764,576  EUR 96,523,529 January 15, 2021 (663,131)
EUR 1,166,570  USD 1,380,000 January 15, 2021 43,898
CZK 29,440,000  EUR 1,083,176 January 15, 2021 41,225
NOK 6,160,000  EUR 568,940 January 15, 2021 16,094
EUR 1,329,688  GBP 1,200,000 January 15, 2021 7,030
SEK 3,000,000  EUR 292,334 January 15, 2021 6,415
GBP 500,000  EUR 545314 January 15, 2021 5,794
EUR 411,509  GBP 370,000 January 15, 2021 3,689
EUR 187,399  CHF 200,000 January 15, 2021 2,841
NZD 770,000  EUR 447,085 March 17, 2021 2,612
EUR 156436 GBP 140,000 January 15, 2021 2,127
HUF 45,790,000  EUR 124,505 January 15, 2021 1,005
EUR 243,186  GBP 220,000 January 15, 2021 699
EUR 121,932  GBP 110,000 January 15, 2021 689
EUR 122,622  USD 150,000 January 15, 2021 593
EUR 37,246 CHF 40,000 January 15, 2021 335
EUR 457754  GBP 415,000 January 15, 2021 335
EUR 99,633  NZD 170,000 January 15, 2021 230
EUR 44282  GBP 40,000 January 15, 2021 194
EUR 622,903  GBP 565,000 January 15, 2021 152
EUR 120,112  CHF 130,000 January 15, 2021 149
EUR 22,096  GBP 20,000 January 15, 2021 53
EUR 111,012 NZD 190,000 January 15, 2021 (85)
EUR 232,392  DKK 1,730,000 January 15, 2021 (135)
EUR 181,052  NZD 310,000 January 15, 2021 212)
EUR 140,555  PLN 640,000 January 15, 2021 (587)
EUR 3,094364  DKK 23,030,000 January 15, 2021 (1,075)
PLN 695,000  EUR 154,599 January 15, 2021 (1,327)
EUR 902,024  GBP 820,000 January 15, 2021 (1,792)
EUR 295,748  GBP 270,000 January 15, 2021 (1,850)
GBP 310,000  EUR 343,699 January 15, 2021 (2,013)
EUR 460,671  GBP 420,000 January 15, 2021 (2,259)
GBP 450,000  EUR 498,404 January 15, 2021 (2,407)
GBP 510,000  EUR 564,230 March 17, 2021 (2,671
EUR 446960  NZD 770,000 March 17, 2021 (2,737)
EUR 124269  SEK 1,280,000 January 15, 2021 (3,196)
GBP 450,000  EUR 500,158 January 15, 2021 (4,162)
EUR 120336 AUD 200,000 January 15, 2021 (4,340)
USD 274,666 NZD 390,000 March 17, 2021 (4,619)
EUR 144,709  AUD 240,000 January 15, 2021 (4,902)
GBP 550,000  EUR 611,482 January 15, 2021 (5,263)
GBP 315000  EUR 352,925 January 15, 2021 (5,728)
EUR 159,434  NZD 284,000 January 15, 2021 (6,628)
USD 350,000  EUR 291,756 January 15, 2021 (7,021)
EUR 229,084  AUD 380,000 January 15, 2021 (7,800)
HUF 238,420,000  EUR 664,979 January 15, 2021 (11,470)
EUR 693,679  SEK 7,090,000 January 15, 2021 (12,364)
EUR 554476  AUD 910,000 January 15, 2021 (12,801)
EUR 816,108  AUD 1,330,000 January 15, 2021 (12,990)
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USD 530,000  EUR 449,590 January 15, 2021 (18,420)
RUB 140,680,000  EUR 1,564,437 March 17, 2021 (22,430)
EUR 682,483 SEK 7,105,000 January 15, 2021 (25,054)
EUR 1,021,255  NZD 1,800,000 January 15, 2021 (31,251)
EUR 1,630,987  NZD 2,905,000 January 15, 2021 (67,642)
(930,533)

SETIEELASN TS, IRIEOMAHIZ B s L TBIREN TV,

U/ESS
20204-12 7 31 H BIfE
mE 2K gt I (i AT
V-4 s
EUR 17 FUT EURO-BTP Mar-21 2,583,150 12,040
EUR 7 FUT EURO-BUXL 30Y BND Mar-21 1,578,780 6,460
EUR 50 FUT EURO-OAT Mar-21 8,393,500 23,120
GBP 33 FUT LONG GILT Mar-21 4,922,929 43,841
EUR 83 FUT SHORT EURO-BTP Mar-21 9,399,750 5,810
EUR 20 FUT EURO-BOBL Mar-21 2,704,000 (1,699)
EUR 32 FUT EURO-SCHATZ Mar-21 3,592,960 (1,080)
uUSD 7 FUT US 10YR ULTRA Mar-21 888,708 (5,596)
34,063,777 82,896
TEER g
EUR (76) FUT EURO-BUND Mar-21 (13,505,200) (7,959)
UsD ®) FUT US LONG BOND(CBT) Mar-21 (1,124,110) 11,903
USD 4) FUT US ULTRA BOND CBT Mar-21 (691,048) 7,448
USD (19) FUT US 10YR NOTE (CBT) Mar-21 (2,132,667) 137
(17,453,025) 11,529
94,425
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20204£12 H 31 H BIAE
— : POBRFIE RIS
W i 22 (=—m) (2—n)
EUR 950,000 Receive Floating (EURIBOR 6M) - Pay Fixed (-0.4185%) September 09, 2025 (131) (2,024)
950,000 a13n (2,024)
AT AT T
20204F12 7 31 H BifE
\ » = . SHI4E
SN i ZHL—h LHL—] A *(f%%)ﬁ
GBP 4,890,000 3.2925% FIXED UKRPI + 0 bps March 15, 2030 52,645
GBP 355,000 3.202% FIXED UKRPI + 0 bps March 15, 2030 (832)
GBP 670,000 3.315% FIXED UKRPI + 0 bps May 15, 2030 6,252
GBP 190,000 3.315% FIXED UKRPI + 0 bps November 15, 2040 673
GBP 200,000 3.32% FIXED UKRPI + 0 bps November 15, 2040 1,091
GBP 100,000 3.3825% FIXED UKRPI + 0 bps December 15, 2040 3,140
62,969

— 285 —



HE.E- ARSI
RRBL - BAEHAF—TUF GERHERERER) S04 (REB : 202147 A208)
O77 v FDiE#EH
W& 5 BEWTER, W Tk

5 6 1 SRR (20164£10 4 20 H 3% 7€)
& N & fl,ie LT ITMARRES~Y—7 7 > M) ITEREEITV., BE LIZIUSOMER & EtMEDBE IR A L GER%

FoET,
BORHE - AARESRA—T VF FELELTITMARBRER~Y—7 7 RICHEE L, S OMALRZ R LET,
I 7 B b S| Gk BB S F ) BE, ZOEDLNIOERSFICEEREET I LB £,
TMAARESE~Y—7 7 K ARDESRZ FERENGE LET,
Wil b - BARMESRA— 7 U F BRSO FEREEA 1L, (BREUEOMEFEREDI0%LL T E LET,
E Gl R R B Z ) ﬁiéﬁgg?%ﬁ&“fﬁlg; 1?1-;&;;?@%;*%%@20%?Tk LET,
- e e e ~OPEEIA I LI PE Dl HD10%LL T & LET
TMA RAfR~ Y —7 7k S~ OBEEIO L. (R e O ER B D20% F & L E T,

S Bl 5 BHPEANC K HUEE I, WIHC Rl A T O [RRER TR E TEFEMEMNICERE L EHOEATEHIESVTEMN L £,

B, FROKE, SHEOBMKRFBFIVVET, LEFEBAATRELTVETOT, RPDBELXDEFOEHNEHBOEL L
BNBEABYET, 1L, BUXBOMEICOVTIINMERTS BBEAHY ET,
Fre. —HIFAAANFLERENGVIELEERLTVET,

OmiE 5 HAMDERERE

weoom o i | Tl oa o k| o
% = i " ”
! % % % = H
6 1 (20194 7 A22H) 10, 188 2.0 392. 345 2.0 99. 7 18, 169
7 #1 (20204F 1 H20H) 10, 090 AL.0 388. 780 A0.9 99.3 15, 502
8 H (20204 7 H20H) 10, 038 NA0. 5 386. 748 A0. 5 99.6 13, 706
9 HA (202141 H20H) 10, 037 A0.0 386. 542 A0, 1 99.5 13, 310
1031 (202147 H20H) 10, 094 0.6 388. 881 0.6 99. 4 7,541
() Y77 FITBBREEELHAANETOT, MERMALR] ZEELRLTH L TVET,
OZHihDEEME L TREDHR
e A H ¥ # fiff Bl v F = — 7 | 1& e
i % R i % RKIMH A P
(€' & % % %
202141 A20H 10, 037 386. 42 — 99. 5
1 AR 10, 030 AO0. 1 386. 252 AO0. 1 99.4
2 AR 9, 948 A0.9 383. 056 AN0.9 99.5
3 HK 10, 008 A0. 3 385. 724 A0. 2 99.3
4 AR 10, 030 AO0. 1 386. 440 A0.0 99. 6
5 4K 10, 034 A0. 0 386. 621 0.0 99.4
6 HK 10, 041 0.0 386. 903 0.1 99.4
ag K
202147 H20H 10, 094 0.6 388. 881 0.6 99. 4
() IRyt
() Y77y FEBEEEEMAANTTOT, MEFHALE) ZFEEHREFTH L TOET,
R Fv—0 liNOMLR/\ BPT (BFFARY R T =<2 X - S F w7 ) BA) T,
NOMURA-BPT (Ra8) & id. BARERENARKT 5 BAD AT AR ‘rﬁ NI 4 [ ANE S WAL EOPAS = GG

— 286 —



HE.E- ARSI
OLHihMERRZE & SRDERAGE

[EEMEBEDHF]

WF). 0. 04%REDKETH - - ENEHEH (IOFEEERIEIY) X, BROGBEBCRICHT 5 FEHRC, KEBREY O LF 2Ll %
T, 20214 2 A FAICO. 1T%REEDKMEEZ T ER LE L, 0%, AMOBEMNRERMBOR kT2 L O RGN KREBE EbizZ &
0, KEMEREIY AME T L2 &2 8220 T ENEMESFITESCHITIETL, 0. 01%%[‘@“0)&4@’6%%%@7{& L7,

ZDO XD R, U O RAEMEL0. 6% EF- L, X F~<—2 (NOMURA-BPI (F84)) DR (+0.6%) LRBEDOKHEL 720 £ LT,
[ERA#RA]

W77 NI, v =77 RADEEZE LT, A —/L F®IR, A7 Ly F®RIR, $ERE VD 3 DIRIRIZ L - T, FEBIKICS
VFw— 2% ERIDWR A ST H I LA EEE LTEHLTWET,

L O RGEITLL T 0@ v T,

c A =L R FTE IRIFRIE O BN WRIMEO A — N— T = o hERFEAL L, THBREEION U CHBINICRE L £ LT,

c AT Ly R FEMOA— =T o FEMRGEL £ LTz,

- BEERIR : ZRAFHIM L0 LU F O FEME DA — =T = A ML E LTz,

SHOERAE]

FilanF oA VAT 7 F o OERRPEE L THMM EFITNMER DI E EE D EMEE S, BERIC L BRI 72 A mEOR | 2k
ENBRIALTHD Z L, ENEEROBEHRRE=— XX 2 ONTHERRINIIER N2 L0 5, BERNESRERITHR O L PN THS T
LETHRLET,

CORDIREET, A — /L RERIZBWTIE, fiHBmIclBE L, BIBIcR Yy g VIllBEEITOVET, A7 Ly FERIZBWN T, F
EMOF—N—T = A N EHEFFT D 8T,

O10%=YnERBAM (202148 1 B21 B ~20214E 7 B208)
E bt
TH TH D
5 H & @] & % % H L
M %

(a) 18 F e | 10 0.104 | (a) 13 FEHEN = b 00 W08 JEYEATAE X 12 FE 4N 2R

( & & =& ) (8 (0.082) | * T LB DM, HIEAED FHE 5% O R

( |k £ = ) (1D 0.011) | *MEAB O MBI, HERREEELMERHORM, QIENTOT 7> FO

B KOG T & S0 %

( = F = ) (1) (0.011) | *HEHMEORE - FH . FE2H01 5 OEHOFETORME
b = o W ® H 0 0.004 | (o) ZOth fi=8h oz O =+ B d o 5% 6 He 1 4

( & % # A ) (0 (0.000) | *{RE®RMIL, MESNCBT B IRERITHICLL D HMFEESOREROES

DL « BIED B l%?é%ﬁ

(B & % W ) (0 (0.004) | *EEBML, BABEANCLHLY 77 FOBERITR LB

& it 10 0. 108

W o SR SEEIAR I, 10, 0159 T,
() WhoBA GEEBSEONNS b OITMBERIS 4 1) 1T, B - AN L 0 ZIHE N EICEBN b 5 7=, MIEHEIC &0 B Lk

BT,

(F8) WHBULHE B OBEA A LT ET,
() AAEIITER 2L RS E A L COET,
() ZOMBAIE, U7 7> R AN TS BEEIEEN T~ FD 5 b, M7 7 v RICHIET 5 bDaahtT,
() A1 0% 0220 e (MRBOM A ET) % 5o P EEHACHR L T100%4 % Lz b 0T,

— 287 —



OFERUHEI DR

EREL-BAEHEA—TF

(2021 1 A218~20214€ 7 A20R)

.%ﬁ?&ﬁ%éﬁ%m&#wéﬁ@ BRI

% T it )
o il " [ & @® | 7 % & &
Fn TH Fn TH
TMAHARER~Y—7 7K 12,234 17, 265 4,136, 032 5,822, 795

OFEEMFRA EDEGHKRF

(2021 1 A218~20214€ 7 A20R)

FUFHIITESWERA,

| FIEBSRA L3, BEEFELOCEEIEANCET 2IEEFUESE IHICHE S D FIEFERRA T,

O AEZEEDRM (20214 7 B20 B B
. EREEARS
B ) S
# il 0 K 0% R
TH Tr TH
TMAH K%\E?}%’?‘b"—7 7R 9, 430, 959 5,307, 160 7,541, 475

O EEEMEDER (20214 7 A20B37E)
4 1 x
5 R I %
THM %
TMAHAESE~F—T7 7 R 7,541, 475 99.9
a—)L - m— 5 ZOf 11,275 0.1
BEE (5 FEM PERREA 7,552, 750 100. 0

— 288 —




EREL-BAEHEA—TF

O%E., B8R, TARVEEMEDKR cong7Aness OBJ/OIKIT (0214 1 5218 ~20214 7 H20H)
TH H ERES TH H E i
H A
n EE 7. 552, 750, 806 (A ﬁﬁfﬁf#mﬁ#ﬁﬁ 53,781, 389
\ B Diy= € 63, 199, 835
TMA BAESE~HF—7 7 > N GEA%) 7,541, 475, 721 FEE A 9,418, 446
U4 11, 275, 085 (B) EFEHAMF A 10,801,043
®) & 11,275,085 C) Z#EHS(A+B) 42,980, 346
. (D) wHifAgIaES 110, 370, 292
AL 474,042 ® EMEEEBES A 83,004,917
HRAME TN 10, 354, 280 (Fic. 24 % AH 24 %8) (62,471, 158)
Z D01 ] 146, 763 (FERUHRRRAR 4 %0) (A145, 476, 075)
. - (F) & (C+D+E) 70, 345, 721
(C) #EEHREA—B) 7,541,475, 721 REEHIBIED (F) 70,345, 721
JEAR 7,471, 130, 000 BINEFEAE R4 A 83,004,917
YIRS 4 70, 345, 721 (R4 S5 4 45 ( 62,476,452)
= s (78 BB LS FH Y 4H) (A145, 481, 369)
©) HsMeon 47,1130 Sy R RS 4 262, 096, 004
10%YEEMEE(C/D) 10, 0941 MRS 4 108, 745, 366
() W77 v FOMIEILARKAILLS, 262,270,000/, #IHEMEEL () (A BEEESHFTEREL. HROFMMHRZIZELbDEELET,
AKAIT1T, 210,000, 3 —EARFI TLAKHILS, 808, 350, 000/ () (B)EFEHMEME L. WHABSHYHAEZED TRRLTNET,
<7, (7#) (B) BIMEREZBESIT. ELOBNRRE OB, B EE Lz

(1)

LEEHORBERES S AR T OB AT, MR i & TEARE 2 L3I T

[EREMPE DRI BT 2 BRI 5 0 6 105 ICHET 28 (F) HEeOHFEREIEIL FTO#®Y T,

CEARDXKE) L72 £, I H Wy

f%ﬁ;‘; ;S}zgﬁ? ﬁf“ﬁﬁﬁﬁgﬁﬁ'f”gfﬁii a. AU SEINLE (P IFERR ) 14, 171, 0681

DLy TR N I T Ty ) 0
c. (EFRERVRICHIE ¥ 2 INAE e 4 62, 476, 4521
d. (EFRERVRICHLE 2 Sy Bl Ml AT 4 247, 924, 9361
e. HECRGINAE (a+b+c+d) 324, 572, 4564
.o BRI IGE (1 14 7-0) 4341
g. hidd oM
h. fd4 (1 n%729) 0F

— 289 —




EREL-BAEHEA—TF

TMABAREHRIYF—T7 0K
2050 (FGTEHAR : 20204 3 A24H ~20214 3 A22AR)

REl, FRO¥E. SHEOBMKRFBFIVVET, LRFEEAATRELTVETOT, RPDBELXDHEFOSHNEHBEOEL —HL
BUWEERHYFET, EL. BERBEOREICOVTIIIEERET B5E4/HYET,
Fr, —HIFAAANFLEIRENGNIELEEZRLTVET,

OLHihMERRZE & SRDERAGEH

ERA#RA]

W77 Rid, A=/ FEBIR, A7 Ly RBRIR, SIS E V9 3 D08IKIC L > T, FREMMICRF~—2 (NOMURA-BPT (AH&)) %
Lﬂéwﬁ%%ﬁfé CARARE LTERLTWET,

L O RGRIZLL F i@ v ¢,

< A = REIR T HIRAIE D NEOCRIIE EIIEEEO A — =T o FEEARL U, MBS U CHBIMNICTEE L £ L.

AT Ly NEIR  HEE R I X —DF—R—T oA Pk LE LT,

- BRI BRAFIR IR FOREMOA— " —0 = f MEfk LE LT,

DL EDEA ORGSR, FAEMAEIL0. 1% FELE Lz,

[S%DEBRAAE]

AER2320214F 3 A OEBRBURIRER BT ED LY YN THIIE~Y—7 v MCBAEKREZR D BB EZ R L2 &%) T, BENEN
SRR L0 HRRIEN L P THEBT 5 L PR LE T2, BN EEECE 2 YHikEd 5 2 ERRAEND Z L6, 104 EEF]E
DIER] & ARV K HER MERF T 5 L B X CVET,

ZORIREE T, A —/ FEHUCB WL, THBmICEE L, MBI RY v a VIlEEITVET, A7 Ly RIS TIE, 3
it 7 % —DA— "= =4 NEHFFT L8 T,

— 290 —



RRBL-BRESHFA—TF

O1/F0O%YNDEMRME (20204 3 A 248 ~20214E 3 B228)

Y i
IH " E
- R & K e B H ? ik =
M %
@ = o M # H 0 0.000 | (a) 2O =110 02 O T i - 8] th O F25 25 HE 14
( &/ % & H ) 0) (0.000) | *REHMIL, WAMCIY B RERITEICKI S FIRERSORERNES
D%k - BIEOBERE TS 5B

( = o M ) 0) 0.000) | *ZOMuL, FHEEHESCETHHEM
& 7t 0 0. 000

WP o LR R AT, 14, 11419 T,

(1) FeFITHE Z & ITHARZ MG LA L THET,
(B AHLRIFT 1L TN OZRThOBERAeE (HARMONKEET) ZHHh OFHEEFE TR L TI002R L2 D TT,

)

OFERUEGIDIKIR

. AHE

(20204 3 A24A ~20214£ 3 A22H)

&

H £ i 5t £t i
TH M
| R 2 382, 621, 764 385, 097, 196
5 (i 1,202, 393 1,107, 359
( 100, 000)
N [HEE REEANERE BT 31, 004, 506 25, 390, 155
( 626, 652)

() @HEFRERE T, BRI FIIEENTHEEA)

@ () NFEERICEZDEDH T EROBFIIEENTHEEA,

() M2 REBEAMIFEZET) ICITHR PO R R 3EEh i,

OFEERA EDEGHKRF

(20204 3 A24H ~20214 3 A22H)

FUFHI SV ER A,

|ﬂ%’f’£ﬂ?@)\&!i\ BB AE AT OB 1R NI B 2 I AEE 1L 50 LIRS BUE S A FIERIR A T,

— 291 —



REBL-BRESA—TF

O A& E DA (202148 3 H22 A B7E)
| ERaE
(A)EWN &) AFE FEERI R
X 5 ) i - . & | 9 BBBHUT BAT B A=
Bom 4 B R M A n’ﬁ]\tl:ﬁﬁ%ﬂ}\ttgﬁ SAEDL | 20 L | 2
FH TH % % % % %
[EME LS 56, 976, 000 59,991, 915 65.5 — 52.9 2.5 10. 1
1, 200, 000 1,203, 030 1.3 — — 0.3 1.0
(= = Q&Q ) ) ’ ’ . . .
A (1,200,000 ( 1,203,030) (1.3) = o] 03] (ro
_ 700, 000 700, 948 0.8 — — 0.2 0.5
s i e ’ ,
DR (700,000)| (700,948 (0.8) () « = (0.2 (0.5
MSEA S 28, 835, 818 28, 888, 038 31.5 — 12.2 13.9 5.5
(BLEEENMER) (28,835, 818)| (28, 888, 038) (31.5) (=) (12.2) (13.9) (5.5)
N - 87,711, 818 90, 783, 931 99. 1 — 65. 2 16.9 17.1
- § (30, 735,818)| (30, 792, 016) (33.6) (—) (12.2) (14. 4) (17.0)

() () MEEERETAEE T,
() MAMLSRIT, MU TERIC AT 5 ORI A T
(GE) BRI DU C IR RIE 8 R BRIS L0 7= 2 AF LTV T,

(B) EN ORERR) AthfE  S6mRIBHR

# i 2 # i S Bk

FIE | Bimes | 3F i %15 BRI H FIE | Bimem | oF 04 |EREAR
EETEH % TH M Ef&FE% % TH T
542081 FI) ) [E & (2&) 0.1| 1,685,000( 1,692,346 (2023/1/1 || 5 15[EFfFE R (304F) 2.5 100,000| 129, 674(2034/ 6 /20
FA2EIRIFEE (247) 0.1] 4,525,000 4,545,679(2023/2/1 | | H1TEIFITERE (304F) 2.4 160,000  206,536(2034/12/20
sa22la I ERE (2 4F) 0.1] 2,980,000 2,994,184(2023/ 3/ 1 | | &523EIFIfFEE (304F) 2.5\ 360,000 477,889 2036/ 6 /20
5514501 FI) f+F [ (SE) 0.1| 725,000 732,039(2025/ 9 /20| | HE26EIFI{FEE (304F) 2.4 75,000 99,109{2037/ 3 /20
F146[EIFIMFEE (5 47) 0.1] 1,490,000 1,504,199(2025/12/20] | Z527EIFIAFEE (304F) 2.5 40,000 53, 7472037/ 9 /20
5 7[R E (40¢> 1.7 10, 000 13,137 2054/ 3 /20| | #528[E0F4HEE  (304F) 2.5 50, 000 67,511{2038/ 3 /20
F10EFIfHEE  (4042) 0.9]  670,000|  723,070(2057/ 3/20| | ZE33EIFIATEE (304F) 2,00 794,000 1,021,909|2040/ 9 /20
FLLEFIGHERE (1047) 0.8 295,000 309, 115(2058/ 3 /20| | #538EIFI{TEE (304F) 1.8 710,000|  900,904(2043/ 3 /20
12 A EE (4042) 0.5 674,000  638,331(2059/ 3 /20| | Z540EIFI{FEE (304F) 1.8  711,000) 905, 223[2043/9 /20
E13EFIAHELE (4042) 0.5 710,000|  671,645(2060/ 3 /20| | Z541EIFIAFERE (304F) 17| 250,000)  313,507[2043/12/20
F345[EIFIFFEE (1047) 0.1 50, 000 50,519 (2026/12/20| | E544mIAIFTEE (3048) 17| 450,000|  565,915(2044/ 9 /20
Fi346[EIFIfFERE  (104F) 0.1] 1,190,000 1,202, 161|2027/ 3 /20| | #545[EIFI{FEE (304F) L5 30,000 36, 444(2044/12/20
F5348[mIFIfFEME  (104F) 0.1] 1,435,000 1,449, 967(2027/ 9 /20| | #548[IFI{FEE (304F) 14| 640,000|  764,864(2045/9 /20
F349EIFIMFE M (1047) 0.1] 2,110,000 2,132,133(2027/12/20| | #5561 EIFIAFEE (304F) 0.3| 600,000  563,004|2046/ 6 /20
F350[EIFIFFEE (1047) 0.1] 4,870,000 4,919,527(2028/ 3/20| | Z552[EIFI(F[EE (304F) 0.5 995,000  979,487|2046/ 9 /20
FE351[EIFIfFERE (104F) 0.1| 620,000 626,076(2028/ 6 /20| | #554[EIFI{TEE (304F) 0.8 5,000 5,278 2047/ 3 /20
H5353[EIFIfFEME  (104F) 0.1| 1,770,000 1,785,770 (2028/12/20| | %556[E1FFE 1 (304F) 0.8 740,000  780,973|2047/9 /20
HF5354[El I fFEMRE (104F) 0.1] 1,629,000 1,642,015(2029/ 3 /20| | #557[EIFI{FEE (304F) 0.8  636,000] 670,725|2047/12/20
5356 R E M (1047) 0.1 572,000 575,878(2029/ 9/20| | Z558MEIFI{F[EE (304F) 0.8 316,000  333,000{2048/ 3 /20
5 359[EIFIAFEE (1047) 0.1 690,000  693,174|2030/ 6 /20| | Z559EIFIAFEE (304F) 0.7 85,000 87,399 |2048/ 6 /20
H5360[EIFIfFEME (104F) 0.1 150,000|  150,495(2030/ 9 /20| | #560EIFI{FEE (304F) 0.9 70,000 75,490 {2048/ 9 /20
5536 1[EFI A EE (104F) 0.1] 1,100,000 1,102, 651|2030/12/20| | %56 7EIFI{FEE (304F) 0.6 405,000] 401,998 2050/ 6 /20

— 292 —




REBL-BRESA—TF

P i b 4 i T R

FIE | Bimem | F 04 |(BREAH FIE | Bimes | oF 04 |EREAR
ElEE % TH TH TEHES BTEREEAES | % TH T

F60EIFIfHEE (3047) 0.7[ 1,180,000 1,200,685|2050/12/20] | H9EHRE AT =7V v FEKKAHAEE | 1.08] 100,000 102,607 2030/ 7 /16
TR EE (204) 2.0 40,000|  43,598(2025/ 6 /20| | FAUEERE AV —7Y v REKAHAE | 0.64]  100,000{  101,239]2026/10/8
F104EIFIfFEME  (204F) 2.1| 170,000 196,356 2028/ 6 /20| | FA2EEHES AT =7 Y v REXSHARE | 1.13] 100,000  102,507|2032/10/ 8
F5105[EFIfFEME  (204F) 2.1 230,000  266,703|2028/ 9 /20| | H6SEIMEA 2 A ARBREA ST EIRLE | 0.01) 100,000 100,002 (2021/9 /17
F112[EFfFERE (204F) 2.1 177,000  207,470(2029/ 6 /20| | H0dlElbk A B ABGREE SATHBHELE (0,001 100,000 99,997(2021/ 9 /17
F113EFIFEE (204F) 2.1 248,000  291,749(2029/ 9 /20| | HO9RIBKA R A ARBR KA ST EIRALE (0.001] 200,000 199,992 |2021/12/20
FLLTIEFIfFERE (204F) 2.1 80, 000 94,807 2030/ 3 /20| | Fl02EIBkA DA HARBUR B EITHMIRILE  [0.001] 200,000 199, 990|2022/ 3/18
F122EFIfFEE  (204F) 1.8 255,000( 296,893 |2030/ 9 /20| | &5 19M=IFh i st B AR A HEALAE | 0.02| 400,000 400,040{2021/12/20
F124 BRI EME  (204F) 2.00 137,000 162,591 2030/12/20] | %5 16[1 B 2 0.001] 100,000 99,996(2021/12/20
F120EFIfFEME (204F) 1.8 310,000)  363,803(2031/ 6 /20 | %5 18[EI A PifiE 0.001|  200,000| 199,954 |2023/12/20
F132EFIfFERE (204F) 17| 310,000 362,343 |2031/12/20| | #71EIERASH: A ABCR @@ AR (0,001  200,000|  199,996{2021/8/9
F133[EIFIfFEME (204F) 1.8 50, 000 58,97312031/12/20| | %5 122014 i A= {5 2 0.02| 100,000  100,003[2021/6 /18
F5135[EIFIfFEME (204F) L.7| 760,000 890,264 (2032/ 3 /20| | ASB[EAMNLATBOiE AMRALIE BAERERE % 10,001 200,000  199,996{2021/ 6 /18
F5136[EIFIfFEME  (204F) 1.6 70,000 81,239(2032/ 3 /20| | S55MEIAMNAT Bk AFRALIESREERERE S (0.001] 100,000 99,996(2021/12/20
F141EFIMFEE (204F) L7|  834,000)  983,194(2032/12/20 | %2 FSHHEHLR SRETARIEMEES | 2.27 12,481 12,881 (2037/11/10
F143EIFIMFEEE (2047) 16| 922,000| 1,078, 21412033/ 3 /20| | 54 SR EHERIR S ML E GRRIMITS | 2.03 26, 386 27,304(2038/ 5 /10
F144EIFIFERE (204) L5 290,000)  335,721(2033/ 3 /20| | 5567 —MA{REE “Bzw%% ?i‘#; 100,000| 100, 114{2021/ 4 /19
F145[EIFIMFEEE (204F) L7|  477,000|  564,534(2033/6 /20 | 598 fE: 100,000|  101,015{2022/ 3 /18
F14TEIFIFER (204) 1.6 30, 000 35,263(2033/12/20] | 70 EHEMEE i f . 39, 187 41,106{2048/ 3 /10
F150[EIFIMFEE (204F) 14| 1,500,000| 1,731,975(2034/9 /20| | & 2mESHHEHEm AR THE Rt 0.18 59, 444 59, 398(2032/ 5 /10
1SRRI EE (204F) 12| 388,000  438,145(2034/12/20 | 5307 —fEAR{REE S i%ﬁ%’fﬁfﬁ%‘; 0.001|  700,000| 699, 839(2023/12/20
F1s2EFIFER (204) 12| 593,000)  670,060(2035/ 3 /20| | 9 FIEHHERLATRETARIEREES | 0.13 98,320 98,237(2034/ 8 /10
F154EIFIFER (204) 1.2| 1,050,000 1,188,705 |2035/ 9 /20| | 7166 & (EHEAGR LT RRTHEMMES | 0.41]  100,000{  100,578)2056/ 3/10
F155EIFIFFEEE (204F) 10| 640,000 706,246 (2035/12/20 | EE16TRIEEFHEREMREERLRIEREES | 0.41] 100,000 100, 388|2056/ 4 /10
5 158[EIFIFFEE (204F) 0.5 210,000 215,898|2036/ 9 /20| | Z562[R] A A4 S HRAE % 0.001| 100,000 99,992(2023/ 2 /20
F159EIFIMFE R (204F) 0.6 825,000  859,625(2036/12/20| | F72[EF A A iE AR SAALGE | 0.05) 300,000 300, 1232022/ 5 /30
F161EFIfFERE (204F) 0.6 450,000| 468, 3692037/ 6 /20| | 586t H A dE Bk S AE | 0.06)  100,000)  100,072(2026/ 1 /22
F162EFFERE  (204F) 0.6 200,000  207,958|2037/ 9 /20| | 5E87[EIH H A dE Bk S ALE | 0.06)  100,000)  100,074(2026/ 3 /18
F163[alFIfFERE (204F) 0.6 880,000 914,073|2037/12/20| | 5F56aIPE H A midiE Bk kA6 | 0.06]  500,000) 500, 355(2025/ 9 /19
F16AlElFIfFERE (204F) 0.5| 260,000  265,402|2038/ 3 /20| | #1443 @ﬂ-@@mmm%ﬁ# 0.02] 100,000 99,975(2026/ 3 /19
S165[alFIfFERE (204F) 0.5 110,000|  112,136(2038/ 6 /20| | #14smIskibiesk - @R L BERHES | 0.18] 100,000 99,974(2031/ 2 /25
F168lalFIfFE R (204F) 0.4| 170,000 169,571 2039/ 3 /20 AN A RS AR ) 0.08] 100,000 100, 129|2026/ 3 /16
FLT0[EFIfFERE (204F) 0.3| 408,000|  398,228(2039/ 9 /20| | # 2 EEMAMEAF AKASHIERE | 0.3 100,000)  100,403|2031/ 3 /14
T2 R ERE (204F) 0.4 1,630,000| 1,615, 737|2040/ 3 /20| | H2MfARHART A NT) v 2y ) h-TEEREE | 0.29]  200,000|  200,238(2026/ 3 /19
F1T3EFIFERE  (204F) 0.4] 190,000| 188,149 (2040/ 6 /20| | 530mIFE KRR A MEIRIR AT | 0.39]  200,000| 199, 372{2030/9/9
FLTAEFIfFERE (204F) 0.4 960,000| 949, 6892040/ 9 /20| | HUEHKASHRALI-HV—v 2/ BBRHEE | 0.47| 100,000 99,868 [2030/ 7 /12
FLT5[E R E R (204F) 0.5] 1,770,000| 1,782, 814|2040/12/20) | % 1 [ =HEA R BEASHEMRASE | 0.3]  200,000] 199,898 |2025/10/22
/N B 56,976,000 59, 991, 915 o 3 I LPERER M St R A0 | 0.68| 100,000 100, 168{2021/ 7 /30
hAEE S 3T 7 v ARSI AL | 0.15] 100,000 99,915(2022/ 2 /24
ORI RAZEAE (54E) (0,001 800,000 7999362021/ 9 /17| | % 4 EIER B T EpASH B | 0.24] 100,000 99,927(2025/12/ 1
THQTEES TEEHRAZAL (104) (0.548] 100,000  102,352|2025/ 7 /28| | H1EA=YwiE—h7 4 ) AHKSHEARLE | 0.08] 100,000 99,984(2021/ 6 /14
B2 SERIFIRAZAM | 0.01]  200,000{ 200,046 |2025/12/25| | H2EA=YvE-hTF 42 AHRSHEARLE | 0.19] 100,000 99, 885(2023/ 6 /14
%32234#&%% 1 AR A A | 1.02] 100,000 100, 6962021/11/30] | 55 14[1 A AN AR S MHRIRAE | 0.3 300,000)  300,330(2031/ 2 /20
N =t 1,200, 000[ 1,203, 030 BUETFE /=T R=17 /) 7ERREE (46) | 0.97 200,000 201, 638|2080/10/15
SRES FBETHE =T 57 4 /) ARRAERREE  [0.001] 100,000 100,014 |2024/ 3 /15
V816575 T 0.17]  100,000| 100,293 (2023/ 5 /26| | &16ET+¢ /=T 5-07 1 v AR SHERERE | 0.08] 100,000 100,005 |2026/ 3 /13
WEE81T A LA 0.17|  100,000| 100,305 [2023/ 6 /27| | H18E*% ) k-7 4/ ARKAHERRERE | 0.11] 100,000 99, 857(2025/11/27
F331EEE et (54) 0.08]  500,000]  500,350(2022/ 6 /27| | H4EFY M) -RE4 v I-Fya AR AREERRE | 0.07] 300,000  299,217(2023/ 7 /26
/I f 700,000 700,948 35 A AR AL MR AL [0.605]  100,000]  100,096{2028/ 3 /8
TRHES BTREENES FOEHRIATHES S V- TRASHERRLE | 0.53] 100,000 100, 131]2028/ 3/17
H5536[01BAPE TR AR AAAE | 0.44] 100,000 100,569 |2030/12/20] | H2Et 2~ v/ AAHERRIE (%) | 1.28]  200,000| 203, 092{2055/ 7 /2
H5537 (I B VEE SRS A | 014 100,000)  100,000(2026/ 1 /23| | FISEEHAGER VT 40 ARASHERREE | 0.39]  100,000) 100, 110{2031/ 2 /26
5270 L SRS AR | 0.32) 100,000 99, 73712031/ 2 /25| | HUEEASR YTV &T 4 =0T 4/ ) AEARIE | 0.19] 300,000  301,056]2025/12/19
B1EAME RS EEAE (5%) | 0.99] 100,000 101,256 (|2080/10/15 | F1E=HABED VAT 4 ) AR I FEENE | 0.5 100,000 99, 7332031/ 2 /12
B3 EME DR ERRE (5%) 1.3 100,000 103,586 (2080/10/15 | 5 1[5l HA T- ik mp kXt RS | 0.3] 100, 000 99, 625 [2022/10/26
BSEFREN U=/ PHAAHE | 0.81] 100,000  101,799(2027/10/22] | % 3 B AA L HE MRS B EARE | 0.28] 100,000 99, 318{2023/10/25
FSERURE N AT =7 )y FERASHAE | 0.58] 100,000 101,267]2025/ 7 /16] | % 58 HA -k kA A R | 0.3] 100,000 98, 737(2025/ 2 /20

— 293 —



REBL-BRESA—TF

2 i S MK

Rl | gEmedE | 5F 048 |BOREH A

TEMES EUREEAES | % TH TH
AR F SRR A B R A5 (0605 200,000 199, 276(2025/10/24
FOAERIEHRASHERREAE (5%) | 0.84] 100,000 100, 149]2079/12/13
SE62[ =L PR A LA R | 0.13] 100,000 99,903 [2025/12/ 2
FI6ES A C M E TERASHERERE | 0.38] 100,000 100, 384]2027/12/14
FUES A E TERASHERERE | 0.5]  100,000]  100,616]2030/12/13
% 5 EIRA R B AR A DT B fRALEE  (0.005] 100, 000 99,921 2022/ 9 /27
5T ERASHERA AT R RAE | 0.01] 100, 000 99,835 [2023/11/27
5 2R AAEKRSESERRAE (%) | 1.55] 100,000  103,625(2050/9/9
W12 A AR MR R A | 0.12] 400,000 399, 616(2025/12/17
AT E R TE AR RAE [0.525] 200,000 199, 290(2027/ 7 /14
BUERRSM) 7 0v= N h—7 7 A%HERE | 0.09] 200,000  199,900{2022/3/9
200 B STHEBSMGN A SR (R A5 | 0.38] 100,000  100,209(2031/3/18
W1 ISR TGS BRI | 0.15] 200,000 199, 854]2025/12/10
# 1EINTNEASERELE ($1%) 2.5 100,000  100,015|2051/ 3 /18
5150 T H K fk A& fEME AL | 0.25) 100, 000 99,395(2027/ 2/ 5
1 ERRR AR B A SR RS | 0.38] 100,000 100, 057]2022/ 7 /20
54 A AB LR MR EAEGE | 0.36)  100,000] 100,071 2025/ 9 /19
BIBE AT Y =y 7 RS | 0.23]) 100,000 99,906(2026/ 3/ 5
BT Y =y 7 RS IEAEAE | 0.29) 100,000 99,626(2027/12/24
%56 [A] T D Kk &AL MR AL | 0.31] 100,000 99,855 [2027/ 7 /28
FAGE RS T H T SRR | 0.22]  200,000{ 200, 040(2023/9/ 1
FOFAGERERRREESHEARE (4%) | 1.07] 100,000 101, 114]2080/12/16
16 J A=Y — AR BRI | 0.04) 100,000 99,714(2023/ 9/ 4
% 3EMEM Y — ARSI | 0.25) 300,000 298,935 2023/ 7 /31
FORHAA AR EREREARSEE (4%) | 1.05] 500,000 500,865 2051/ 1 /28
BOEaVaNT (T T 4T =T (4 0.4] 100,000  100,048|2028/ 2 /23
%uw:wﬁ 74t amIv—=7 (%) 0.6 200,000| 200,002|2030/9/3
7 1EB iﬂi%za@émﬁﬁdﬂtm&fﬁ 0.35| 300,000 300,444 (2022/8/4
%SEEH REMAMRREARILE (SEBOM) | L11] 400,000  401,276|2047/11/6
FORZAER TN A=y 7 74T 2 EEREE | 0.22] 100,000 99, 9252025/10/10
EI0ET S AB ARSI | 0.14] 100,000 99,929(2026/ 2/ 4
EIENT S BB E RS | 0.27] 100,000 99,723(2028/ 2/ 4
o6 b 3 ¥ AB AR SRS | 0.05)  300,000] 300,222 2026/ 3 /18
o 1S = TEMGUA SRR | 0.22] 100,000 99,840(2023/3/7
B HAKERS 1 E4Hn -/ iga 105 200,000 201,360(2048/ 4 /27
FIHAKERS 2E4Hn - RBLAS 1.03| 300,000 301,611|2048/ 9/18
%1Wéiﬂi“ﬁémls%%@ﬁE*JA%ME 0.315|  100,000| 100, 158{2023/ 9 /25
FIHRRERS | E4ke -/ EHLAASERR (5%) | 0.66] 100,000 99,807 [2079/ 6 /26
H1EAY v 7 ARFHASHEERRAE | 0.16] 300,000 300, 162(2026/ 3 /11
FH2SE PR = = RS | 0,47 200,000 198, 732{2030/12/ 2
95 3 BIFAAR A A AR AT | 0.42] 100,000 99,979 2022/12/14
B 1E=7 n RS ERRIE (5%) 1.6 100,000| 100,944 [2055/9 /28
EITEBASHAI /L — T RS | 0.12]  200,000] 199, 670(2023/12/ 1
o 6 EIRRN AR SR T BRI A5 | 0.24] 200,000 200,210(2023/12/13
HIREKALEHBE L ETEREAE | 0.1]  100,000{  100,001/2021/6/8
FSEMALHHBZ DHTEREARE | 0.13]  200,000] 199,992 2024/ 1 /26
%IWMAHW;T VT AV AERE | 0.12] 300,000 299, 919(2022/ 1/24
FUB=HER N7 A b m-07 47 AERRER (%) | 0.38] 200,000 199, 818]2028/ 6 /14
@m%wwuﬂiﬂ R ( %fﬂﬁm 1.78] 100,000  101,426(2022/ 3 /15
| EBASHTERTEAREE (BHBOM)  [0.911| 100,000 100, 714[2024/ 8 /29
%sﬁlm%%fﬁm%?ﬂ (kAL (SRR 0.4 200,000 199, 636(2028/ 4 /27
2 A EIRIT R (4%) | 0.86] 200,000  199,872]2031/3/10
BISE =S ERFHSTHASEERRE | 0.16]  300,000] 300, 1472026/ 1 /27
FORRTET 4 F vy v=7 (%%)  |1.232] 600,000 609, 126 2025/12/15
FWELEAAA ) — AR EREAE | 0.03]  200,000] 199,350 (2023/10/20
HTREARTIR) —ABAHEEREAE | 0.33] 300,000 299,973 (2028/ 1 /20
BIENTT7 74 F Y ARRSAEEAEEE | 0.18] 400,000  401,3122025/12/19

o i _H -
FIE | Bimes | oF 04 |EREAR
TEtES EUREEAES) % T T
FUENTT 7 74 F o/ AKKAHERRLE | 0.28] 400,000 402,084 |2027/12/20
FIBENTT 774 F o AKKAHERRELE | 0.38] 500,000 503,940 2030/ 9 /20
UL/ v 774+ A ASERRIE | 0.38] 300,000  301,320(2023/4 /26
SETTE T 2 AR A MR AL |0.274] 300,000 299, 943(2023/ 8 /30
5580 7 = KRR S ML RALAE | 0.28] 100,000 99, 640(2026/ 2 /26
B Y v v 7 ZBARRAAE | 0,28 100,000) 100, 049(2026/ 1 /27
FISERARHA ) = b a—R b -y 3 ERBRE | 0.76] 200,000 201, 626]2028/ 1 /26
BUERARHA ) = b a—HV—y 3 /ERBRE | 0.33] 100,000 99, 7162026/ 1 /22
8T AL v U4 VA %& 0.06[ 200,000 199,7382024/ 1 /19
IR SAKTGER 7 V—7 AERRAE  (0.687 100,000 100,084 |2021/ 5 /21
FIEBH AT 4] xméﬁmﬁﬁmﬁ 0.34| 100,000  100,105(2024/8/9
FIRERE—-VT 407 ARKSHERREE | 0.3] 200,000  199,796(2023/9/ 4
FIAT=3h H=7 V) ARASHERERE | 0.3] 100,000  100,079]2025/9 /11
FIAF-ER-T 4/ A BRRKEE (%) | 1.22] 100,000  100,700]2029/ 3 /19
BIME-Aak-T 4 ) AERRRE (B%) |1.124] 300,000 300, 117(2031/3 /17
3B ZFHE R LK R %ﬂ‘ (%8I | 0.85] 100,000  100,538|2077/12/10
ESETRERE LA RRIGALEAREE (4%) | 1.02] 100,000  102,391|2081/2/7
BUp =yt AIELRRASEAREE (4% | 0.66] 200,000 200,014 2079/ 9 /10
RIEARAHTED 07 1) AERRRE (S580H) | 112 200,000 202, 072{2048/ 9 /23
HOMARAHETDA-1T ¢/ A ERRIE (4%) | 0.69] 100,000  100,029(2050/ 2/ 4
EIERARUATEDA-)T 4 /) AEBERE (5%) | 0.94] 100,000 98,802 (2050/ 2/ 4
%5 [ - EHFTHASH BRI (%) | 0.66] 100,000 99,950(2081/2/3
%mxhx# F=VT AT ABEREE | 0.2] 500,000  495,175(2023/9/14
#5m I}ié%xk"&?ﬁﬂ{%%ﬂﬁ 0.11] 500,000 499, 515[2025/12/10
W7 [k A S A E R A A | 0.29] 200,000 200,296(2027/ 3 /11
SOSE AN R T 4 v ) AR EREHE | 0.09) 100,000 99, 808(2026/ 2 /26
EORBANNE-LT v ) ARKAERRIE | 0.27] 200,000 199, 1622031/ 2 /26
644 RELE RS BB | 0.09]  400,000)  399,924(2026/ 3 /23
FE8E=y 2 h-T v ARRAEEARIE | 0.23] 100,000 99,920 {2024/ 9 /18
55 2 (MR TP HRE AR A AL AR AL | 0.49] 100,000 100, 041{2024/ 3 /18
W4 RS Y~ 2 R RS | 0.5 200,000 199,812(2025/12/12
SET2ENE IR R SRR A | 0.35] 100,000 99,965 [2031/ 1 /20
BRI EEN AT =7 Yy FEASHAE | 1.2] 100,000  103,823]2030/ 4 /23
%2 Mk A A ] E R AMHELRAAE | 0.39] 100,000 100,377 (2030/10/25
F1EKRLSRASE AR (S8%) | 0.44) 100,000 99,779(2079/12/12
B oKW HHRAS R (%) | 0.6] 100,000 99, 694(2079/12/12
FUEF UR-VT 4 7 ARRSHEARIE | 0.48] 100,000 99,602 [2030/ 7 /16
FAMEAAET 7 =AM T4 ) 7 EERAE (0749 100,000 102, 915]2025/12/18
ﬁ 1[aIBPCEM&MME (54) [0.64] 100,000) 100,285(2022/ 1 /27
%508 B P C E M &54AE 0.53| 200,000 199, 856(2026/12/10
E1RIVF 477 avBERE (B%) 2114 100,000 102, 839(2025/ 6 /26
BIERAZ A%y ) J—7HE/RE (0.615]  100,000) 100, 189(2021/12/15
FAREA X AR T T —THERE [0.482] 200,000 199, 788]2023/12/14
IRV 3 iy T — VIR (0.568] 100,000 99,998(2023/ 1 /11
ASIEIHEEPE IS T &% | 0.23  400,000|  400,072{2021/9/3
ML= xX e b A ABERE (018)  [0.367| 100,000 99, 664(2023/ 2 /28
= Ry %y 7 AEMTN2018 | 0.55) 400,000 398,716 (2023/11/16
VyxF - V=3 FNVEMTN2021 [0.594]  300,000]  297,888(2026/ 2 /25
/h it 28,835, 818 [ 28, 888, 038
a i 87,711, 818] 90, 783, 931

(7B B B TROMERER 36 & Okt

BFEOMABNNILD Y EE A,
() KM, SEAZ RN 2R LT ET

— 294 —

HEER T HAT > a VEE



RRBL-BRESHFA—TF

OIREBETHEDERK (20214 3 A2 B B7E)
Az /E;% ;'{
5 = -
! 5 T . %
TH %
INHAE 90, 783, 931 96. 1
a—)L - m—% ZOM 3, 724, 981 3.9
PO (5 A PERRA 94, 508, 912 100. 0
OBE., 8. TARUVEEMBOKR congspeasn) OBBEDIRN (20204 3 248 ~20214 3 §228)
i El ER.ES i El E] 3
A ]
W HE 94,508, 912, 883 OR-EEE: 454,071, 695
Sl m— 820, 356, 183 = 454, 285, 922
INFEAE GTA4R) 90, 783, 931, 422 . N 014 997
RIS 2,847, 213, 600 - ’
S, 50, 236, 947 B) HimEHTEERLE A 584,222,831
GIEE - di) 7,174,731 e 547,722, 673
B ffE 2,940, 947, 522 e B R A 1,131,945, 504
ESI A 2,837, 631, 700 ©C REERS A 42,138
AL B 103, 315, 398 0) %#EAL(A+B+C) A 130,193, 274
HRALFILE 424 I
(B) Figigsiasns 26,048, 067, 423
(C) #EEMREA—B) 91,567, 965, 361 vy o e 4
ik 64, 638, 102, 108 F t:ilmauf%?,a.ﬁﬁ 6,512, 829, 683
Ve RS A 26, 629, 863, 253 G) MBH=iERd A 5,800, 840,579
D) SEELOK 64,938,102, 1080 H FH(ID+E+F+G) 26, 629, 863, 253
1 /A% Y ZEHEE(C D) 14,101M REIRHMIBES (H) 26, 629, 863, 253
(1) MBl7 7 v RO E FTEALEIL63, 189, 857, 021P% HpaEn aﬁﬁ (1) B) FFESHFFTEREBIIT. WROFMRAIC LD bOEEHLET,
o€ A A8 315,835, 231, 671 [ It — 5 AR A 0 A 4 () (FBMERE2BEET, fﬁ%mﬁ)JD*’““M" ERE & L
(ﬁxgi}?gﬁ;%e, 5841 T3, fHEED B TEAZ 22 LW =28 T,
NER N = N . N -
SOEHE - BAREA—7y (BHSMA - EWH) 25,003, 285,080 (B “f)?%?%fﬂiﬁﬁ‘i\ IRARRI DB, TTAD DR E 2 LS|
WRE LR LY va - HARS 12, 425, 752, 1451 WIS T
HOE L - AARESA—T UV F (GEREEREZEH) 9,392, 135,510
FORUfEE - ARESRA—T 2 (B SMARIT) 6,326,975, 1861
WL L 7 vay « RTU250 5,593, 736, 7931
WLtV ay - N5 230 4, 255,548, 2124
WLV ay - N5 U270 1,449, 484, T17H
TMANRT VZ25VA Gl EFERE) 164, 042, 9184
HORHE L - ARG 7 7 v R (E 1 ERER) 154, 441, 802
TMANRT 25 0VA (GEkkHEBIREFIRE) 73, 995, 0804
TMANRT A7 5VA (GEtEEREFRE) 8,704, 6651

EREE T ORI SN AR OGS T, YRGB IE
[EFEMPEEDFI R 5 HRIEEE65 0 6 105 ICBUET 54
GEADKIR) L7220 E7,

BRI O 177 0472 0 SRS, BER(RFEM PE ORI B
THHNFESSRD 6 FISICHET DFHF NS OME
FEOF L 720 £,

(€3

(€3

— 295 —



LM - kEE%H27 - T5RXF

LM+ XEEH27 - 7T5RAF (EREERERER)
#1588 (202084 A8 H~20214£4 A7 H)

Sy B | BIRIEE sk M

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

TL UTKRE M TOAES 2 FERE R LET,

QLT 72 FDILHEHA
Péﬁ‘ (=]
&

NE—77 vk

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

Sy B BF | RREMEEN DA HRRKIE, R0 TREE CIETEMIEP ISR L, IUEONR ATV ERA,

— 296 —




LM - kEE%H27 - T5RXF

Ny F e =
5 TN=ANA=F s A=) LA R e e
b ; . = =
e R L S I S -l
’ (H~y v = 2) AR S‘L%tt%;ﬂ]\mi% &
) |Ba Al e
oy B &\ % OE s % =
M M % % % % % Epk|
11 Q01744 B 7H) 12, 587 0 0.1 13,872 Al1.2 97.5 3.9 0.5 2,976
1281 (201844 H 9 H) 12, 563 0 AO0. 2 13, 740 A0.9 104. 4 18.3 — 2,531
1341 (201944 F 8 H) 12, 595 0 0.3 13,917 1.3 101.5 29.9 — 2,541
144 (20204 A T H) 12, 736 0 1.1 14, 810 6.4 103.9 72.7 — 2,381
1541 (02144 7 7 H) 13, 481 0 5.8 14, 863 0.4 100. 4 17.5 — 2,876

() H7 7 v FEBEREEFEELMAANE T O T, MEHFMALSR) MR TR E TGRSR 3B RETRM L T Y £7,
() e e RIT R bR — bR,
() EHFAALRIIFEESR O R ZET N TEY XA,

OLHhDEEMEE & TRFOHR

Ny F o =7
N . WA= e "= LA R LR = =
e on o ow|®E®om EERREIUE T e x| ERRE
(1 o~y v R =z [N R B R e &
B % E B % =E

€/ -p) ! % % % % %
2020424 A 7 A 12,736 — 14, 810 — 103.9 72.7 -
4 AxK 13,157 3.3 15,033 1.5 94.3 64.9 -
5 AR 13, 346 4.8 15, 052 1.6 95.3 32.7 —
6 K 13, 539 6.3 15, 189 2.6 95.6 27.1 -
7THEK 13,851 8.8 15, 396 4.0 96. 0 14.2 -
8 AR 13,713 7.7 15, 241 2.9 96.5 21.6 —
9 AR 13,677 7.4 15, 283 3.2 99.9 11.7 -
10A K 13, 655 7.2 15, 199 2.6 98. 4 10.7 -
1LAR 13,913 9.2 15, 321 3.4 97.8 11.3 -
128K 13,970 9.7 15,316 3.4 97.6 18.6 -
202141 A K 13, 860 8.8 15, 237 2.9 101. 2 12.2 —
2 AR 13,473 5.8 14, 870 0.4 101. 6 11.1 -
3 AR 13, 392 5.2 14, 796 AO. 1 102.8 18.0 —

€./ )
202144 A 7 A 13, 481 5.8 14, 863 0.4 100. 4 17.5 —

(k) WFEFRIEME T,

() H7 7 v FEBEREEFEEMANE T O T, MEHFMEALSR) MR TR EFGERMAL R 3B RERM L T Y £7,
() EEFsem e RIT B bR — SRR,

() BEHFMEALLRIEMEROLREZET VT £ A,

— 297 —



LM - KEEH7 - T5RF

OLHNERBZALSERDERAS
[REMEBOHFS]

KEME SIS, BERIE 0 2ME T (iR IE ER) 325 —77, RFREERE IZ ER (I T%) LE L, #oaikik, Hiflan
FOANADEE L D KERROFENER S NI 2 &0, KEIRUEf R R G2 (FRB) 2RO o TRMI L GRBOR & #6575
EDRITWSIEMN o722 L7 Emb | FlEI IXEIEZ PO T UE Lz, Mok, oot o v 200 7 F o nBEICE & L, #%
FEOEFALNHET & OWIFENIENR 72 2 &R0, KEREEREOMREZ T, N T UHBIE~OBIHEEN G E Y . KEOBURZE A ~D
BERHBIRLIZZ &R Ent, EFEOY A7 EELSR MG S Rl X REHELZ P0IC ER UE Lic, MI0%EE N1 7 U HEuE
2 & 2 BINERR R ) MBOEHIER O B 2RI, MRV X ER LE L, 20%b, Fllan v LAD T 7 F o8 sk
T, RFEBREENT 5 EDRFIBER 722 LR ENS, FIEY O EREIMERE Lin, 20 &5 RBEEON, 480 HAETRO K% %=1E
FTFTRAE 8% LT, R F~v—I DT T X0.4%%5.5% LRIY F LT,

[ERA#ZiA]
MEIRWE 7 2 — DK RVETT ARSI EEEZ1TS LM - KEfHRaT - IR - v —T 57 0 K| OZIFAHRICHEEEZITV., [FrEME
OHEMZREELZ B LR — b7 4 VA OERICEDTENY £ L, 72, MAMIEEEIC OV TIIB”~y PEITVE L,

(S DERA ]

KERFICE L T, BIRER RO F R an 7 oA VADD 7 F R OMERZ T T, RFIEHEF~OWFEREE > T
FT, —H T, FanF U AN ARPGEROBN AN TG E FEE IEENLIETT, FRBIZ20214E 3 A O KEHMABR T SZEAS (FOMC) T4
BOROBURMERF 20 L E Lz, FONCA /8= B2 X2 BUREFILIE L T, 2023F K E T rRBOR 2tk 2 LB LAV RShE LT,

THOLEBRET, M7 7 v FZIhE LIS, MAEHROEMY 227 L&Y 27 ICEUE Lo o8N 28R L, [FFEMPED PRI
R E BfE L CEM 21T O FMF T4,

— 298 —



O10%=YNERBAM

LM - kEE%H27 - T5RXF

(20204 A8 H~2021E4 A7 H)

E] 1
I g D
: : e B & % : " =
M %
(a) 1§ i W i 63 0.462 | (a) 15 FEME =30 0F o -1 E B4 X (5 FE
( & 8 = ) (48) (0.352) | ZFFLEELOERAORME
( W 2 = ) (@) (0.055) | MBS BEEHERORMN, NENTOT 7> FOEHE, BAKO
TEHARHEE DR
( = % = ft ) n (0.055) | EAMECE, BERHNDLOHREOETORE
by 72 B & & F &% % 4 0.027 | () EEZEXTFEE =IO E ZLF LB 0% 45 0 k&
FEFLTEENT, AMGERSEOEROB, RN AT 5 Tk
(e - A7 v a ) (4 (0.027)
c) = o M #H H 4 0.030 | (c) ZDMBEN=HI D= OB+ HIH O FHZ4HE 05K
( " &% & H ) (2 (0.017) | REBMIL, WIMTBT BREIITHICHE ) BMEESORE R TE LD
% - BEOBRSICET 5B
(& & &% B ) (2 (0.013) | EEBMIT, BREANSICKL) 77 NOBERITRDIEM
& it 71 0.519
W o SRS SEEIAR I, 13, 628F1 T,
() M@ GERBIEOD 1D b OITMEBE 25 T) 1L, B0 - RIC L 0 Z8HE D BICEBI D b B 7=, fEEIC L 0 B L7 g
BTT,
() HEHITEE 2 LIRS AL THY F3,

e HZE TR LU o B I
EHET,

FHRIT 1 NN OEhEh o HEe%
B SALARIIIMETLA L TH Y £,

OFFE R UEEIDIRR

DT 7Y RBAAN T D BB EFEDN T @D 5 b, M7 7> R
(MR Oz &) &8 o) LA CRR L C100& 3% U2 b DT,

MG+ 26 D%
HE Z LT/

(20204 A8 H~2021E4 A7 H)

ZIMAFDRE. BIIKR

=]
. BREER

e E fift %
# i o % [ & & % [ & &
Fn TH Fn TH
LM -« k@ LT « TR vHF—T 7 K 677, 622 1,119,903 547, 541 903, 916

(%) HLAWG I3 EHEC,

299 —



OFEERA EDEGHKRF

LM

- KEEHDT - TSAF

(20204 A8 H~2021E4 A7 H)

YU FHIZ S WEE A,

|%U?F‘Q1§‘J\&li\ BB G FE R OB & IR NS DI 1 L5 LTEIC T S A FIERRA T,

OF —REMBERIGIFEREL TV ORAGHZASHOBCHEINE

(20204 A8 H~2021E4 A7 H)

FUFHIITSWERA,

OB#IZLDHT7 U FD

RIE - FRRVIKR

(20204 A8 B~20215£4 A 7 A)

FUFHIIZSWERA,

Ot AEZE DR (20214 4 B 7 BEAE)
. R EIERRS
B G R
% il 0 K n K T WA
TH TH TH
LM kEEERaT « 77X« —T 7R 1, 576, 604 1, 706, 685 2,908, 363

(1) HALASH 20045 T,

BEBEEICBY DMABEORMICOE £ L TR BREORKREEFEONERREE 2 TSR TEE 0,

OB EIFEMEDIERL

(2021 4 A 7 HRFE)

; H _ ] H xR
B 2 fif #H =4 E33
+M %
LM KEEHRaT - TR <P =T 7K 2,908, 363 100.0
a—)L - m— % O 479 0.0
PEEAE FEM PERRAA 2,908, 842 100.0

() FPAER O B A 3904 T,

(JE) LM-KEEHRT - F TR =P —7 7 > FIZEBW T, S BIRIZI T DM B pE (48, 264, 589 T 1) D S pER%E (51, 585, 344

FH) x4 5 HEi%93. 6% T,

() AMEREE PRI, IR ORI Z 723 [E O SR EECEASOMEIC LV ERE L2 b0 T, =8, 4H 7 RICBIT 2 EHIE L —
MZ. 12K F=109. 82, 1A ¥ a~2Y=5 4456, 177 VL7 /0=19.6377TH, 107 /L—7/L=1.431, 100 > KX T/ ET

=0. 76/ T

— 300 —



LM - kEE%H27 - T5RXF

OBE. A, TARVEEMEDKRT cogsp7emn OBIWOIKT (02054 A8BE~202154F78)
TH H ER.ES TH H E biti
2] A
. (N HiEIHTEERR 124, 640, 501
A BE 5,854, 181, 580 — 510, 068, 863
LM« ¥EEEa7 T4 wF=77 2 F G 2,908, 363, 239 FEH A A415, 428, 362
LA 2,945, 818, 341 ®) fEEmME A 13,793,805
. € LE#HE(A+B) 110, 846, 696
® fR 2,977,832, 732 0 FIERmIERS 14,418, 245
Rihg 2,970, 986, 907 (B) BmER=Ens 617, 393, 907
- (Fic. >4 %5 AH 24 %8) (871,165, 103)
INEET 6, 658, ) o
AALAGER oot (G B % %D (A253, 771, 196)
T OMARILL 187, 824 F) #(C+D+E) 742, 658, 848
©) #EEWRIEA—B) 2,876, 348, 848 @ M#Ees 0
- REpEHIBERE (F+G) 742, 658, 848
T 2,133,690, 000 MG FEAEE L 4 617, 393, 907
U 5 4 742, 658, 848 (Fic. >4 %5 AH 4 %8) (872,621, 940)
0) BaEHELON 213,36900 (GERIREEH ) (4255, 228, 033)
Sy ELHEGR BN 4 313, 531, 309
<VEFLEIH> () HIEOWWOF T (A) HilEESTEE BRI KOS 2 12 &
(1) TEARDIRBL HHDEZFHRET,
B A 1,870,140,000H (1) #HiE 0RO T (B) {EFEMENF 1215 50Tk 5~ 5 & BL
B INER E ST AR 657,860,000 LU ED TRRLTNET,

AR SE AR

394,310,000

— 301 —

(€3]

(1)

HisoORWOF T E) BMEREBHEE L HHDOIL, BB
INEEE DS, BINERE % LI Migi b e A% 22 Lo\ 256057
EWNET,

{EREMPEDTEH OFRENAR D HERO MU — A2 LT 57
OICETHZERA L LT, Bt ®m o 5 bIRGERALA~IA D T
HOBL & BRN 2 FHD 10043 D508 Y48 % S - TR YW £,

SyEl A D FHE R

IR IR U 2 2 FAERR % O 4 U4 (90, 190, 442F7)
HAPERR - MRS oA MRS RS (M), 7
FERURKICBUE T IS % 4 (872, 621, 94011) 5 L Oy Pl (i
TN (223,340, 8671) £ Y /yfidxtGusgid1, 186, 153, 2491
(1 AY47=v5,559H) T3, BHNHEL L= @FITH Y EHA,



LM - KEEHD7 - T5XF
<BHME>
<Bf#IZOLT>
Lo e ALV Ty b =3P A0 MERSHIT, 202154 A1 B T7 0200 « T b
Voo A URARAUYBASHERINAD L, BEE (77700 - TUTN Ry s Uy RS
WCEFEELE L,
<FLGHRZERICEAT H2HHMotE>

WT77 U RBLUOY Y7 7 ROFEREGRTHIHBEREIT LM - KEEK 2T - 792 - <F—7 7
VR OEFERFRTOREELE (Lo T c ALV TRy b =220 MEREH b (7507

Vo e TNy Dy _Uokatt) IWEELE L,
(55 H : 20214F4 A 1 H)

— 302 —



LM KEEHD7 - T5XF

M- (EEH37 - 75X -<vH—T72FK
%1588 (202084 A8 H~20214 A7 1H)

OLHMERRZB L SEDERAE
[EEMmEBOHR]

KEMEAR TS, EEERE Y 2MET (k13 B 55 —J7, RREIERIE Y IX ES (L %) LE L, Honiek, fillaa,
T ANV ADEEIC LD KERROBARER I NI Z Lo, KRG E RS (FRB) ARMIC D o TREMIIZRSREBOR ki 5 &
DRIFNIEN 2722 L2 Em b FlEI Y IZEIEZ PO FUE Lz, Mo, fifllanh oA V200 7 F U NRMICE & L, &%
DIEFALB T & ODHIFENIEN 72 2 L0, KERFEREOMREZ T N T UHBIHE~OBIHEEI G E D | KEOBURZE A~D
A#%ﬁbt_t&tm% %ﬁ%@)z7@ﬁ§%#m%<¢ FIE D X EHME Z I B UE Ui, Mo T, N1 7 U BB
X BBIMERRR IS S MBOCHIER O Ea 3, FlIRDIZ ER LE L, 2%, HilaaF ALV ADOY I F 2% KSR,
PGB IE mk#é&@ﬁfﬁm#ot_kﬁk#b ﬂ Bl O EAPHELRE LTz, 20X REEOT, B OEEMEEADBERILT
FARTT% LR, X F~v—7 DT T A1 T%%6.1% L0 £ L=,

[REFEEE SN
MRIRWE 7 Z — DK VR TAEICRE 21TV, FREMEDO T RGN EZ B LeAR— b7 4 VA OEICED TEND £ L,

[SBDERAE]

KERRFICBI LTI, BIREST RO R an F U A L ADT 7 FUoHEROERE L 21T T, RFESERL~OU/HREE > T
T —H T, FAlaaF oA )V AEGALROBIANT LS| i & EE LI T, FRBIZ20214F 3 H O KEIMABTISHZE RS (FOMC) T4l
BOR OBURHERF 208 U Lz, FOMC A /8 — 512 L B BORAFI RIS LTk, 20234 K £ T¥ u GRIBOR # ki 42 Rl L VRS E Lz,
ZHOLERET., 77 RIIZhETERERIC, MABEROEMRY 27 L &R Y 27 ICEE Lo o8 23R L, (FitUE o h R0
TepkEE Be L CGER 1T O ITfE T,

CX) RUFv—ZIETN—bN=T - R=7 LA ZREREA T v 7 A (FIR—2R)

— 303 —



O1/[&f-YDERAAM

LM - XEfEH27 - TS5RF

(20204 A8 H~2021%£4 B 718)

=] il
IH - IH 1) X
- H & A e R # 2
] %
(a) 582 B & 3 F K 5 0.028 | (2) FEEFETHCE = b OFE B Z LT H0B =+ Itk 0 P2 45 1 2%
FEEATFRENL, AMERSORE O, FEEMMN AT 5 FHok
(% - A7 a ) (5) (0.028)
b = o M % H 3 0.018 | (b) Z DB =HIF D% OE I O FH%45HE N
( /R % & H ) 3) (0.018) | BEBRMIL, WACH T B REHITRICK ) BT SZEORERVELD
Wby - WEOBESICET L E
& 7t 8 0. 046

I O SR EUEMAAI T, 16, 53310 T,

(1) HFRBTHEAE Z L ICHRMIIETA L TH Y £9,
(1) FHEFFI1F AN oznZno R Hem (MARWOmEzET) ZHh O EEREH CFR L T1002R Lz b0 T, HA Z LI

ANBCE BRI TN AL Th Y 9,

— 304 —




LM KEEHD7 - T5XF

OFZERUE NIRRT (20204 4 B8 A~202146 4 B 7 B)
| mnEs
= fF 72 i
i il 4 %A %A i} 4 %A
5 T v TR FXK v T R
TAYT 300 328
(660) (660)
(GE) &RZHE LIS,
() BN A 2T T,
(E) () PIZERSIC X 28B4 T, EBOKFITEER TR A,
. A
= £F #A e £F %A
Tk v Tk Fv
TAYH EME RS 151, 221 82,117
( 10, 965)
M &S — 453
RS 343, 685 357, 672
7S ( 329) ( 62, 416)
ik BBEEAESREED) 41, 344 107, 818
( 9,216)
FAFXaY FAFXaY
A ¥ EE R 5, 960 132, 536
T7Io0rLT7 L T7Io0L T
EH | 77Vn [EMfERES: 15, 526 15, 391
( 2,928)
Foav7Tr—T7 For7Tr—7
= [EERES: 11,046 109, 065
FA L RRTAET FA L KRRV TAAET
A KX T [EfE& R — 59, 869, 020
() STz LRE, BRAIFEEENTREY EHEAL)
() BN IZ TS T,
(B () PIEBR%IC X 28 . EBOBTICIIEER TR A,
(JF) 5 @B 2 ET) ICTH TORM . BHREE) ZEEh Tl A,
. S YIERE| DIELERIERE KR
o o = 5 72 <3
& i #l FERANE | k% B | vheE |k F B
4 HH HH HhH HH
&SI | 189, 460 245, 009 136, 678 162, 344
H EREmR] 16, 847 24, 984 37,972 11,874

() BRI T,

(1) SMEOWG &AL, FAKR REROBT2AICHOWTUIRER) OXMREERECEMRLBOMEIC L g

— 305 —

H L GROEHTT.




LM KEEHD7 - T5XF

. AT 3 L OBERWMEIRR

a . B o3 e <
il ¥ il o bei B i3 R | M IR B L3 IRE b3
7 I 3 J b 3
TP | s el mle o owm| N Tl on ol om
5 EPiE! EplE EplE EPiE! EpiE! "M EplE "M
fEdA 7> a VEBI a—/L 180 20 16 133 156 10 174 56
| 7w bk 102 31 - 116 102 22 26 62

() LA 12045 T,
(1) SMEOWG &AL, FAKR REBOBT 2OV TUIRER) OMBEEERETCEMRSEOME L0 MEHRF LIZ@HOE T,

OFEMBRAEDEEIIKRRE (20204 4 B 8 B~20214 4 A 7 A)

BUFHTI IS WER A,

| FIFBRA L3, BEEFEROREENCEIT DI LR IFICHE Sh D RIFHBRA T,

— 306 —




LM KEEHD7 - T5XF

O AZEDAM

. BT

(202154 AR 7 B1R’#%E)

El L ES
& i i i #
BEEE rEmem | R
(7 AV H) Tk Fv Tk Rv TH
GOLDMAN SACHS CAPITAL IT 29 27 3,033
CITIGROUP INC FRN 30 31 3,475
CITIGROUP INC FRN 400 434 47, 689
P il [iil] & # 459 493 54, 197
i ikl % < . ES > 3 — <0. 1%>
() EBRE L, WIRORHIEZ 73 [ Ok B EIE 7 BRSO MEIZ £ MEHRKE L2 b D TT,
() FEBESFM O >N, MEEREEIC T 2 FHMIEED H=g,
(1) BEALA 139048 <,
. ShE AR
(A)SME O EE) AHE FEERI R
El 1 ES
S 5y L R e PRt RIS b 3R
B nErem | mEmnem | VEF RN L £ [ Sane | 2mnE | 2ha
Fok R Fk R FH % % % % %
TAVH 473, 041 421, 941 46, 337, 617 95. 5 8.3 75.2 16.9 3.4
<GefHES > <3, 200> <3,217> <353, 375> 0.7 <—> €0.7> <—=> <—>
TAFL Ay | FAFT Y
A¥ o 147,770 156, 599 852, 776 1.8 - 1.8 - -
FTIIONVTN| FTTIONLT IV
TN 14, 280 14, 909 292, 787 0.6 0.6 0.6 - -
FryTA—TN | FavTr—7 L
oy 339, 873 359, 968 514, 755 1.1 — 1.1 — —
FAVRRYTIVET | FAVRRYTLET
A RERTT 21, 686, 000 24, 133,915 183, 417 0.4 — 0.4 - —
& at — — 47,827,978 98.5 8.9 78.3 16.9 3.4
WR <FEfHEH AT > — - 48, 181, 353 99. 3 — 79.0 16.9 3.4
w&<%ﬁ%#®$> <—> <—> <353, 375> 0.7 <—> 0.7 <=> <—>
1) FREMRE AL, WK ORI 2 03 [E O3t % BA5 7¢ BRSO MEIc L 0 HERE L7 b0 T,
ﬁ>MAm$i\ﬂ%Fﬁ W25t 2 Rl A O FI S

HAT AR T,
BRI AMES A T W FEAH AR R L TRY £,
BBLA FIZIFMEAT D72 W6 2 & 2 £ 7,

— 307 —




LM KEEHD7 - T5XF

(B) #ME (OMEE) AfEE SaBIE R
T T gz
# i ” T —
= BEEH  rEaew | RERGem | RN
AT % TR TR i

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

— 323 —



LM KEEHD7 - T5XF

T 7 gz
i ” W w —
* BEEH  rEaew | RERGem | RN
AT % TR FHREL 1

PEPSICO INC 3. 625 130 144 15, 899 2050/ 3 /19
PEPSICO INC 3. 875 160 185 20, 368 2060/ 3 /19
PETROBRAS GLOBAL FINANCE 6.25 952 1, 057 116, 161 2024/ 3 /17
PFIZER INC 2.625 390 406 44, 638 2030/4/1
PFIZER INC 4.4 60 73 8, 049 2044/ 5 /15
PHILIP MORRIS 4.5 60 69 7,672 2042/ 3 /20
PHILIP MORRIS INTL INC 2.1 150 146 16, 063 2030/5/ 1
PIONEER NATURAL RESOURCE 1.125 40 39 4,321 2026/ 1 /15
PTONEER NATURAL RESOURCE 2.15 190 180 19, 812 2031/1/15
PROCTER & GAMBLE 3.0 130 140 15, 417 2030/ 3 /25
RABOBANK 4. 375 530 590 64, 831 2025/8/4
RABOBANK NEDERLAND 4. 625 300 328 36, 102 2023/12/ 1
RANGE RESOURCES CORP 5.875 38 38 4,225 2022/ 7/ 1
RANGE RESOURCES CORP 5.0 23 23 2,569 2023/ 3 /15
RANGE RESOURCES CORP 4. 875 210 209 22,992 2025/ 5 /15
REGENCY ENERGY PARTNERS 5.875 23 23 2,610 2022/3/ 1
REYNOLDS AMERICAN INC 5.85 310 367 40, 389 2045/ 8 /15
ROYAL BK SCOTLND FRN 4.519 200 216 23,731 2024/ 6 /25
ROYAL BK SCOTLND FRN 4. 269 430 469 51, 609 2025/ 3 /22
SABINE PASS LIQUEFACTION 5.75 280 316 34,761 2024/ 5 /15
SALESFORCE. COM INC 3.7 370 414 45, 528 2028/ 4 /11
SANDS CHINA LTD 4.6 800 855 93, 935 2023/8/8
SANTANDER HOLDINGS USA 4.5 130 144 15, 841 2025/ 7 /17
SHELL INTL FIN 2.75 100 104 11, 460 2030/4/6
SHELL INTL FIN 4.55 220 265 29,170 2043/ 8 /12
SHELL INTL FIN 4.375 590 701 77,048 2045/ 5 /11
SHELL INTL FIN 3.25 220 222 24, 440 2050/ 4/6
SINOPEC GRP OVERSEA 2014 4.375 400 439 48, 232 2024/ 4 /10
SOUTHERN COPPER CORP 5.25 480 582 64, 010 2042/11/ 8
SPIRIT LOYALTY KY LTD/IP 8.0 330 374 41, 081 2025/ 9 /20
SPRINT CAPITAL CORP 6. 875 30 38 4, 187 2028/11/15
SPRINT CAPITAL CORP 8.75 50 74 8,174 2032/ 3 /15
SPRINT CORP 7.625 150 178 19, 645 2025/ 2 /15
STATE STREET CORP FRN 3. 152 180 192 21, 158 2031/ 3 /30
SUNOCO LOGISTICS PARTNER 5.3 20 21 2,329 2044/ 4/ 1
SUZANO AUSTRIA GMBH 3.75 70 72 7,932 2031/1/15
SYNGENTA FINANCE NV 3.933 580 580 63, 758 2021/ 4 /23
T-MOBILE USA INC 6.0 10 10 1, 106 2023/3/1
T-MOBILE USA INC 3.5 200 216 23,771 2025/ 4 /15
T-MOBILE USA INC 2.25 40 40 4,414 2026/ 2 /15
T-MOBILE USA INC 2.05 50 49 5,413 2028/ 2 /15
T-MOBILE USA INC 2. 625 130 127 13, 955 2029/ 2 /15
T-MOBILE USA INC 3.875 800 873 95, 877 2030/ 4 /15
T-MOBILE USA INC 2.55 140 137 15, 135 2031/ 2 /15
T-MOBILE USA INC 2.875 100 97 10, 753 2031/ 2 /15
T-MOBILE USA INC 3.5 150 152 16, 734 2031/4/15
TARGA RESOURCES PARTNERS 6.5 80 87 9,574 2027/ 7 /15
TARGA RESOURCES PARTNERS 6. 875 40 44 4, 869 2029/ 1 /15
TARGA RESOURCES PARTNERS 4,875 150 154 16, 934 2031/2/1
TARGA RESOURCES PARTNERS 4.0 20 19 2,116 2032/ 1/15
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TEACHERS INSUR & ANNUITY 4.9 480 593 65,195 | 2044/9/15
TECK RESOURCES LIMITED 6.0 20 24 2,662 | 2040/8/15
TELEFONICA EMISIONES SAU 5.213 150 176 19,418 | 2047/3/8
TELEFONICA EMISIONES SAU 4. 894999 230 264 28,999 | 2048/3/6
TENNESSEE GAS PIPELINE 2.9 650 657 72,243 | 2030/3/1
TEVA PHARMA FIN IV BV 3.65 190 191 21,026 | 2021/11/10
TEVA PHARMACEUT FIN BV 2.95 180 181 19,907 | 2022/12/18
TEVA PHARMACEUTICALS NE 2.2 680 679 74,647 | 2021/ 7/21
TEVA PHARMACEUTICALS NE 2.8 660 659 72,413 | 2023/ 7 /21
TEVA PHARMACEUTICALS NE 7.125 340 379 41,670 | 2025/1/31
TEVA PHARMACEUTICALS NE 3.15 30 28 3,179 | 2026/10/ 1
TIME WARNER CABLE INC 4.0 200 201 22,075 | 2021/9/1
TIME WARNER CABLE INC 6.55 150 198 21,797 2037/5/1
TIME WARNER CABLE INC 7.3 370 519 57,071 2038/7/1
TIME WARNER CABLE INC 5.875 200 251 27,579 | 2040/11/15
TJX COS INC 3.5 70 76 8,390 | 2025/4/15
TRANSCONT GAS PIPE LINE 7.85 950 1, 208 132,701 2026/ 2/ 1
UBS GROUP FUNDING 3.491 200 206 22,671 2023/5/23
UBS GROUP FUNDING 4.125 450 502 55,145 | 2025/9 /24
UBS GROUP FUNDING 4.253 330 373 40,975 | 2028/3/23
UBS GROUP FUNDING SW FRN 7.0 1, 120 1,232 135, 319 — (%)
UNICREDIT SPA FRN 7.296 440 523 57,446 | 2034/4/2
UNION PACIFIC CORP-144A 3.839 750 811 89,076 | 2060/ 3/20
UNITED TECHNOLOGIES CORP 4.125 120 135 14,913 | 2028/11/16
UNITED TECHNOLOGIES CORP 4.5 140 169 18,583 | 2042/6/ 1
UNITEDHEALTH GROUP INC 3.75 260 288 31,731 2025/ 7 /15
UNITEDHEALTH GROUP INC 3.875 120 135 14,930 | 2028/12/15
UNITEDHEALTH GROUP INC 3.7 230 255 28,038 | 2049/8/15
UNITEDHEALTH GROUP INC 3.875 300 340 37,386 | 2059/8/15
VALE OVERSEAS LIMITED 6.875 556 739 81,236 | 2036/11/21
VERIZON COMMUNICATIONS 1. 45 110 110 12,114 | 2026/3/20
VERIZON COMMUNICATIONS 2.625 100 105 11,627 | 2026/8/15
VERIZON COMMUNICATIONS 4.125 290 329 36,150 | 2027/3/16
VERIZON COMMUNICATIONS 3.0 70 74 8,224 | 2027/3/22
VERIZON COMMUNICATIONS 2.1 160 160 17,679 | 2028/3/22
VERIZON COMMUNICATIONS 4.329 376 432 47,478 | 2028/9/21
VERIZON COMMUNICATIONS 2.55 470 471 51,807 | 2031/3/21
VERIZON COMMUNICATIONS 4.5 610 716 78,642 | 2033/8/10
VERIZON COMMUNICATIONS 4.4 380 437 48,060 | 2034/11/1
VERIZON COMMUNICATIONS 5.25 320 405 44,492 | 2037/3/16
VERIZON COMMUNICATIONS 4.125 200 222 24,429 | 2046/8/15
VERIZON COMMUNICATIONS 4. 862 130 158 17,459 | 2046/ 8 /21
VERIZON COMMUNICATIONS 5.5 50 66 7,307 | 2047/3/16
VERIZON COMMUNICATIONS 4.0 150 163 17,904 | 2050/ 3 /22
VISA INC 2.05 240 241 26,471 2030/ 4 /15
VISA INC 2.7 230 227 24,955 | 2040/4 /15
VISA INC 4.3 250 305 33,504 | 2045/12/14
VODAFONE GROUP PLC 4.375 370 426 46,836 | 2028/5 /30
WAL-MART STORES 4.3 403 495 54,378 | 2044/4 /22
WALT DISNEY COMPANY 6. 65 200 295 32,493 | 2037/11/15
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WeiEA 2 | WASTE MANAGEMENT INC 3.5 30 32 3,557 | 2024/5/15
(ARBEAES) | WASTE MANAGEMENT INC 4.15 190 221 24,318 | 2049/ 7/15
WEA FINANCE LLC/WESTFIEL 3.75 300 318 34,951 | 2024/9 /17
WEA FINANCE LLC/WESTFIEL 3.75 200 212 23,301 | 2024/9 /17
WELLS FARGO & COMPAN FRN 2.188 70 72 7,959 | 2026/4 /30
WELLS FARGO & COMPAN FRN 4. 478 160 185 20,382 | 2031/4/4
WELLS FARGO & COMPAN FRN 5.013 2,170 2,813 308,939 | 2051/4/4
WELLS FARGO & COMPANY 3.45 30 31 3,468 | 2023/2/13
WELLS FARGO & COMPANY 4.48 279 307 33,781 | 2024/1/16
WELLS FARGO & COMPANY 4.3 220 249 27,349 | 2027/ 7 /22
WELLS FARGO & COMPANY 4.65 670 782 85,968 | 2044/11/ 4
WELLS FARGO & COMPANY 4.9 190 229 25,201 | 2045/11/17
WELLS FARGO & COMPANY 4.4 160 181 19,903 | 2046/ 6 /14
WELLS FARGO & COMPANY 4.75 140 167 18,402 | 2046/12/ 7
WESTERN MIDSTREAM OP FRN 2.3245 70 68 7,575 | 2023/1/13
WESTERN MIDSTREAM OPERAT 4.35 190 198 21,749 | 2025/2/1
WESTERN MIDSTREAM OPERAT 4.5 70 73 8,018 | 2028/3/1
WESTERN MIDSTREAM OPERAT 5.3 640 698 76,752 | 2030/2/1
WESTERN MIDSTREAM OPERAT 6.5 100 110 12,144 | 2050/2/1
WILLIAMS COS INC 7.875 195 200 22,024 | 2021/9/1
WILLIAMS COS INC 7.5 269 359 39,523 | 2031/1/15
WPX ENERGY INC 8.25 240 275 30,309 | 2023/8/1
WYETH 5.95 50 70 7,698 | 2037/4/1
WYNN MACAU LTD 5. 625 220 230 25,362 | 2028/8/26
YAMANA GOLD INC 4,625 340 372 40,926 | 2027/12/15
N it 46, 337, 617
A¥ o TAFXLaXy | FAFYay
[EfffZE% | MEXICAN BONOS DESARR FIX 8.5 23, 080 26, 183 142,585 | 2029/ 5 /31
MEXICAN BONOS DESARR FIX 8.5 33, 980 37,306 203,155 | 2038/11/18
MEXICAN BONOS DESARR FIX 8.0 90, 710 93,109 507,035 | 2047/11/7
/N it 852, 776
7T FTTIOMVTN | FTIINLT IV
[ Eff3E% | BRAZIL-NTN-F (NOTA TESO N) 10. 0 14, 280 14, 909 292,787 | 2027/1/1
/N it 292, 787
=V Fuy7r—=7N | FuyTr—7
EfE% | RUSSIA GOVT BOND 8. 15 331, 930 352,001 503,362 | 2027/2/3
RUSSIA GOVT BOND 7.05 7,943 7,967 11,392 | 2028/1/19
/N it 514, 755
A K% T FAVRRYTNET | FAVRRVTVET
[ EffE% | INDONESTA GOVERNMENT 8. 375 21, 686, 000 24,133,915 183,417 | 2026/9/15
/N it 183, 417
& it 48, 181, 353
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() EEFEA RN T— (%)) RROENTAAETT,
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SERETBA GNMA II 30YR APR FWD 2.5 200 206 22,724 2051/4/1
UMBS 15YR APR FWD 1.5 1, 200 1, 208 132, 762 2036/4 /1
UMBS 30YR APR FWD 1.5 100 97 10, 679 2051/4/1
UMBS 30YR APR FWD 2.0 1, 700 1, 704 187, 209 2051/ 4/ 1
& it 353, 375
() FIEHR SR, BIR ORI % 73 E O & A5 78 BRSO MPEIZ L 0 MR E L7zt o Td,
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| AUEGIOREHNRER
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&5 S| US 5YR 2106 14, 768 —
US 2YR 2106 5,235 —
s US10YR 2106 — 17, 383
US 20YR 2106 3,403 —
US UL 2106 2,379 —
VS _
GRS 90 EUR$ 2106 19, 321
90 EUR$ 2112 — 18, 262
90DYEUR 2312 14, 520 —
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%g@fﬁ:gg% §7$€é£4; v 13| 2,000,000 2,015,020 | 9998/12/31
R 1.35 100, 000 101,730 | 9998/12/31
% i@?éﬁg%@;géé% éé{; v 0.98 1, 300, 000 1,304,784 | 9998/12/31
e e L 0.937| 1,100,000 | 1,096,524 | 9998/12/31
— — n
%igﬁﬁgﬁg%%%%@ﬁﬁgggﬁgﬁ 1.38| 2,400,000 | 2,393,016 | 2080/7 /30
- — -
%%Eﬁgé%{éé%@ﬁ%@%@%@ 1. 66 800, 000 794,832 | 2080/ 7 /30
FWES B I R—VTF 4 v 7 ARSI R 0.73 100, 000 99,953 | 2023/12/1
WURIS B 1 =T 4 v J AMREH A AL 0.93 100, 000 99,890 | 2025/12/1
BT 9 ARRA AT - WA A A BRI 0.62 100, 000 99,218 | 2080/3/13
T 9 ARRA AT AR R BRI 0.91 600, 000 584,700 | 2080/ 3/13
1 FRASIATER 1~ KRR A R LE 12| 1,200,000 1,192,572 | 9998/12/31
AN
ﬁﬁgﬁ?géggéﬁﬁﬁﬁﬁﬁgg *A 0.96| 1,000,000 | 1,008,920 | 2079/12/24
A p—y N (“ AN l
ﬁé%@ﬁggﬁgég%gﬁﬁgﬁfﬂ 1.39| 2,000,000 2,059,000 2076/2/10
<<< A
ﬁ&EIE# %gﬁﬁéﬁégﬁﬁﬁgﬁﬁgﬁ 1.02 400, 000 400,928 | 2081/2/7
%1 RRERRY ¥ /3 B AR S A
it e z,q{%%m;] ﬁi%ﬁgﬁﬁﬁ%ﬁé Al 0. 84 380, 000 379,718 | 2046/8/8
B 20 bVBV = v A FRHAE R
FIELHRERTE - WIRAIEE R M R A 0.87 300,000 295,215 | 2079/9/10
3RS T &DAR—ILT 4 v 7 A
SLAE RT3 - R AR (R 0-91] 100,000 96,933 2007274
5 A A AR - IR BRI 113 100, 000 99,190 | 2061/2/10
B TWEY 7 Ny g AR RS 0.58 200, 000 198,740 | 2030/ 7 /29

— 342 —




RZaF547 - ARBEHER NS TPV 7O T147 - J7 0 FF (BEEEIRERER)

B %% Bl & k] k4 oo | HEmefE | oM | HEEEAA
% M TH

LT 5 5 18RI A G i (5 R AL 1.79 100, 000 106,047 | 2033/ 3 /23

(BUBRRIEAMDR | go20mkR ety s SRt 0.32 100, 000 99,111 | 2026/8/7
5 28BIk S O 05 M AR A 1.2 100, 000 102,666 | 2030/ 7 /12
5530 mIR S O 0 E AR A 0.98 200, 000 200,620 | 2031/1/31
531 BRSO 0 E AR A 1.38 400, 000 403,416 | 2036/2/1
5 SEIMBARAAHAAGIEAT - MIRERAEH R 1.3 600, 000 620,118 |  2080/10/15
FIREREEN AT =7 ) v FRASHALR 0.98 200, 000 204,352 |  2029/10/9
IR RES AT —7 ) v PSR 1.45 100, 000 105,987 | 2035/4 /23
FERREN AT =7 ) v FRASHALR 1.08 900, 000 923,454 | 2030/ 7 /16
FAARRREEN AT =7 ) v FERASHALR 1.13 300, 000 307,890 | 2032/10/8
55 2 Bkt L SR AR A 1.39 200, 000 199,746 |  2027/9/3
prr— Yy e
ﬁégé73}9\16&%{%%%@?%%@%%% 3.5 100, 000 99,706 | 2043/9/16
A8 Y 7 w7 J =T RS R 2.13 460, 000 467,654 | 2022/12/9
HO1E Y 7 bV J =T RS R 2.03 350, 000 357,329 | 2024/3/15
HR2[EY 7 NV J =T RS R AL 2.03 100, 000 102,081 | 2024/3/8
B3 7 NV J =T RS R 1.57 100, 000 100,754 | 2024/ 6 /14
HHAEY 7 w7 J =T RS R AL 1. 569 300, 000 302,298 | 2024/6 /12
HATEY 7 NV 7 =T RS R 1.38 900, 000 892,566 | 2026/ 9 /11
%ﬁé&gé735&%&%%%@@%@%%”% 3.0|  4,000,000| 4,001,800 | 2056/2/4
BORE— b Y f— o TR 2 LTSS 0. 645 500, 000 501,595 | 2023/ 7 /12
T 2.108 100, 000 105,051 | 2047/10/23
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(1) #im&A - FHEE O EALAGN I 5T TEY £,

. SIS DR A

% W x

g s A o & W | & s
E 75 H5
W | eS| 2,121 —

FE1) HACRTIIEIVIETTERY £9°,
(E2) —FFAANZRLTY,

— 343 —



RZa547 - BREHER S TOVY - TOT47 - 772 FF (ERHERERER)

T 7L a v oRmAIBRES

o — . E] e xR
& s o A I % & &
=W} HH
o . a—n 29 82
N | A7 a v EB| fES% A .
7 b 14 2
(1) BRIV IETCTB £9,
(E2) —FENIHAANRLTT,
A7y TKkE
o " FEEEEEEE
= YoM K B OE T R M
4 ¥ 3 v > A 1, 730H 5 M
c D s 1, 40077 /5
& it 3,130 5 H
OFMIEHFDE R UVEADIKR (20214 3 B 5 A7)

U EHITH Y EH A,

OREZEENMEFICHT HHAE

BT 7 RIZBWT T2 72BB 09 B, HEEFER OEEEANCET LI LV MR EORENLE L SNEEEORBIZOVWTIX, P
wCHOIAREMERIEA~NTOREZRELE L,

KL H (2020423 A 6 A2 52021423 H 5 HET) 1Y LshE, 8RR T v TEEI ORBHZRR2440F, figfh23t:, 254~
va VBB OB 1604, 521601, CD SHSI OB 7, FRE2 4N H V. YUEEE NI oW T, BEIOMTH oL, iR, KEsds. 8
TETEARE DO YFIS | ONFIZET 5 Z L1220 T, YHEAEANOOFEREELZHL T £,

OREIEFEMHEDER (20214 3 B 5 BHE)
IH H _ E i1 S
A i & e R
TH %
INFAE 78, 145, 018 98.1
a—)b s m— 5 ZOfM 1,523,427 1.9
BB RE PR R 79, 668, 445 100. 0

() SBOBEAAG T T TEY £,

— 344 —



RZa547 - BREHER S TOVY - TOT47 - 772 FF (ERHERERER)

OXE. 8. TABLUVEEMBEOKR nzspsage OBBDIKR  onsEsAea~2021£3850)

5 H ] i K T8 H E i
M M

w BE 79, 657, 248, 565 OREEIE:: 785, 400, 036
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M R R AR
20204E5 A 31 H BI{E 20204E5 A 31 HICHE T 9B RHAl R
(GEHEIFTHR P L) (BRI P ZE)
HE &R
A Al RE SR AT 372,645,997 SRAT HEFILE 294,986
(RN : 366,694, 776K /L) TE SRR (RUR BOR B 2R %) 6,139,096
B THE S 41,911,902 MEIEE 98
H]ME 2R S I LA AR D A 25 4 222,504
ZARAEFRFEATARIN A 59,129 IS EEt 6,434,180
Ta— I —hHDOFRILE 95,379,368 -
ERICE 1,217,394 E%it]
P AR SRM 627,690
HREGR 511,436,294 JOHS B BTN 126,076
IRAE 75,958
Al 4 AR RS 22
2SR E RS A4 217,930 S | R4 T 25,974
Ta—H— IR T DRI 127,824,187 AT FHCE 13,380
RILE 352,540 Z R 55,446
TSI 2,276
AEEE 128,394,657 RSB e 1,103
ST 25,213
A PEAR AR 383,041,637 EALE S 1] 14,854
- MR 121
SZARRESE— 1 S 720
WRINSDRBERE RITHZEMAS MR ERE FHREE 968,113
FCZ7A(H) 9,600 1,784,699  17,132,530,728 M I 5,466,067
FDZZA(H) 13,681 1,749,204  23,931,456,426
BB AR 7E B AR DA 10,014,404
SMENE 15 5 KO E AR eI L 0I5B D 1R 4R (841,859)
B SR UE S Ea 9,172,545
P A A RIS AT HE 4k oD H ek 5,584,888
SME 285 e LN AR DR AR 2§ OB I 206,866
LR AR A 5,791,754
T8 O Rl KD PE D 1A IAR 20,430,366
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W AR R E FATEZ AL RO EEFE
202045 A 31 HIZH T 9 A5HAIIR 202045 A 31 HIZH T 9 A5HAIIR
(GEHEIFTHR P L) CRER)
H eI pE AR 16,118,812 FC/TA
LY En 5,466,067 W B A REAREL 5,904
A SR R A 9,172,545
IR A AR 5,791,754 FATZ IS REIREL 2,064,354
B R AR SR (285,559)
T 08 FA T LM PE O HERAE 20,430,366
WIRFAT I Z AR AE SR 1,784,699
ZARAEFRDOFATFEA 407,034,177
TSRS O B R A (57,969,087) FDZ5 A
349,065,090 BUNC AT S 130,217
23R DIy A (2,572,631) AT AR 1,882,402
B R AR RS (263,415)
HHSR A PE AR 383,041,637 IR FEAT I AR RER L 1,749,204
HatiE
202045 H 31 H3RTE
CREEE)
2020 2019 2018

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

FCZ7A(H)
WIRAIE PERR A 17,132,530,728 53,681,472 58,436,663
IR0 Y70 P 9,600 9,092 8,937
FDZZA()
AL PERRRHE 23,931,456,426 1,699,803,979 1,742,378,906
AR D Y70 R A A 13,681 13,054 12,748
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RN PEE B
202045 A 31 H BIfE
(BRI /L)
Wi g i feAEd IAFRFAIG AL 4E FAALEHE(%)
F =AU T
B E(E RS
UsD 186,000  SCENTRE GROUP 3.6250% 28/01/26 144A 184,867 188,708 0.05
184,867 188,708 0.05
Bt A —ANYT 184,867 188,708 0.05
NI2—H S
B E(E e
Usb 383,000  ATHENE HOLDING 6.1500% 03/04/30 382,262 413,055 0.11
382,262 413,055 0.11
Bt Ra—F R 382,262 413,055 0.11
b s
HoE - E(E A
uUsb 579,000  ENBRIDGE INC 2.5000% 15/01/25 578,489 595,428 0.17
UsD 306,000  TRANSCANADA PL 3.7500% 16/10/23 321,793 328,556 0.10
UsD 315,000 SUNCOR ENERGY 2.8000% 15/05/23 314,694 321,927 0.08
uUsb 259,000  BROOKFIELD FIN 4.3500% 15/04/30 258,749 283,236 0.07
uUsb 265,000  ENBRIDGE INC 3.1250% 15/11/29 265,863 271,329 0.07
UsD 249,000  SUNCOR ENERGY 3.1000% 15/05/25 248,873 259,984 0.07
uUsb 182,000  NUTRIEN LTD 5.0000% 01/04/49 222,602 221,500 0.06
usb 161,000  NUTRIEN LTD 2.9500% 13/05/30 160,871 167,053 0.04
UsD 123,000  SCHLUMBERGER 2.6500% 20/11/22 144A 125,211 124,846 0.03
usb 105,000  TECH RESOURCES LTD 6.25% 15/07/41 116,685 105,175 0.03
usb 85,000  TRANS-CANADA PIPE 4.625% 01/03/34 100,486 95,548 0.02
UsD 63,000 ENCANA CORP 6.5000% 01/02/38 74,983 48,299 0.01
usb 64,000 ENCANA CORP 6.6250% 15/08/37 76,912 48,171 0.01
usb 39,000  TRANSCANADA PL 4.8750% 15/01/26 42,679 45,157 0.01
2,908,890 2,916,209 0.77
Gty 2,908,890 2,916,209 0.77
f=3=N4e
HoE - E(E A
Usb 345,000 ECOPETROL SA 6.8750% 29/04/30 341,936 396,578 0.10
uUsD 130,000 ECOPETROL SA 5.875% 28/05/45 140,806 135,656 0.04
482,742 532,234 0.14
Gty 482,742 532,234 0.14
Foe—r
EE&FIE
uUsb 641,000 DANSKE BANK A/S FRN 20/09/22 144A 646,015 647,350 0.16
USD 621,000 DANSKE BANK A/S FRN 20/12/25 144A 629,067 633,675 0.17
1,275,082 1,281,025 0.33
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piiNss FEH MRS fZAE AR AT 44 FAA LR (%)
B E(E A
UsD 244,000  DANSKE BANK A 5.0000% 12/01/22 144A 248,258 255,572 0.07
248,258 255,572 0.07
Bt Tr~e—s 1,523,340 1,536,597 0.40
TG
EE&FIE
Usb 792,000  BNP PARIBAS FRN 19/11/25 144A 763,836 812,673 0.21
USD 404,000  BNP PARIBAS FRN 13/01/31 144A 408,850 413,721 0.11
1,172,686 1,226,394 0.32
B E(E A
UsD 651,000 DANONE 2.9470% 02/11/26 144A 668,575 708,348 0.19
UsD 578,000  CREDIT AGRICO 2.3750% 22/01/25 144A 576,673 599,678 0.16
Usb 519,000  SOCIETE GENER 2.6250% 22/01/25 144A 517,962 521,304 0.14
UsD 191,000  TOTAL CAP INTL 3.1270% 29/05/50 191,000 192,048 0.05
1,954,210 2,021,378 0.54
Bt IR 3,126,896 3,247,772 0.86
rAY
B E(E e
uUsb 721,000  RENTENBANK 0.5000% 27/05/25 40 717,698 719,187 0.19
717,698 719,187 0.19
BRt: kY 717,698 719,187 0.19
AVRRYT
Bt E(E e
uUsb 200,000  HUTAMA KARYA 3.7500% 11/05/30 144A 198,664 207,628 0.05
198,664 207,628 0.05
Bt AVRRTT 198,664 207,628 0.05
TANVGUR
B E(E A
UsD 562,000  GE CAPITAL INTL 4.418% 15/11/35 598,641 561,849 0.14
Usb 427,000  SHIRE ACQ INV IRELAND 3.2% 23/09/26 455,034 470,202 0.12
Usb 254,000  SHIRE ACQ INV IREL 2.875% 23/09/23 259,828 267,734 0.07
UsD 163,000  AERCAP IRELAND 4.8750% 16/01/24 154,850 145,247 0.04
uUsb 150,000  AERCAP IRELAND 3.5% 26/05/22 138,267 139,027 0.04
1,606,620 1,584,059 0.41
BRb:TANTUR 1,606,620 1,584,059 0.41
ARZ TV
ELi
UsD 261,000  STATE OF ISRAEL 3.3750% 15/01/50 254,543 272,357 0.07
254,543 272,357 0.07
Bt ARTTL 254,543 272,357 0.07
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BES FEH MRS fZAE AR AT 44 FAA LR (%)
AZA
ELi
UsD 438,000  JAPAN BANK COOP 1.7500% 17/10/24 435,648 455,142 0.12
435,648 455,142 0.12
B E(E A
UsD 220,000 TAKEDA PHARMACEU 4.4000% 26/11/23 238,999 244,246 0.06
238,999 244,246 0.06
At AR 674,647 699,388 0.18
Nrwr Iy
B E(E RS
UsD 419,000  DH EUROPE 2.6000% 15/11/29 422,760 438,822 0.12
UsD 334,000 DH EUROPE 2.2000% 15/11/24 5YR 334,168 348,583 0.09
usD 195,000  DH EUROPE 2.0500% 15/11/22 195,162 200,813 0.05
UsD 102,000  DH EUROPE 3.4000% 15/11/49 103,472 112,427 0.03
1,055,562 1,100,645 0.29
AEtvrwTNT 1,055,562 1,100,645 0.29
Ao
EE
usD 644,000  UNITED MEXICAN 4.5000% 22/04/29 705,117 698,110 0.18
UsD 513,000  UNITED MEXICAN 3.2500% 16/04/30 499,370 506,975 0.13
UsD 316,000  UNITED MEXICAN 3.9000% 27/04/25 312,818 333,574 0.09
uUsb 200,000  UNITED MEXICAN 5.0000% 27/04/51 188,500 210,865 0.06
UsD 200,000  UNITED MEXICAN 4.6000% 10,/02/48 216,540 208,049 0.05
UsD 162,000  UTD MEXICAN STATE 4.75% 8/3/44 MTN 169,806 170,695 0.04
2,092,151 2,128,268 0.55
T (E A
UsD 380,000  AMERICA MOVIL SA 2.8750% 07/05/30 379,441 392,426 0.10
usD 167,000  SANTANDER MEX 5.3750% 17/04/25 144A 167,000 178,690 0.05
546,441 571,116 0.15
BRtiAxT 2 2,638,592 2,699,384 0.70
FIH
Bt E(E e
UsD 432,000  NXP BV/NXP FD 3.8750% 18/06/26 144A 451,406 464,893 0.12
usb 267,000  NXP BV/NXP FD 3.4000% 01/05/30 144A 269,356 273,770 0.07
UsD 226,000  MDGH — GMTN B 2.8750% 07/11/29 144A 223,555 234,211 0.06
UsD 211,000  NXP BV/NXP FD 3.1500% 01/05/27 144A 211,339 215,539 0.06
uUsb 164,000  NXP BV/NXP FD 4.3000% 18/06/29 144A 169,805 178,283 0.05
UsD 124,000  NXP BV/NXP ED 2.7000% 01/05/25 144A 123,896 127,824 0.03
1,449,357 1,494,520 0.39
At ATH 1,449,357 1,494,520 0.39
IV z—
B E(E RS
usD 180,000  EQUINOR ASA 1.7500% 22/01/26 179,279 183,723 0.05
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BES FEH MRS iz AR AT 44 FAA LR (%)
usD 120,000  EQUINOR ASA 2.3750% 22/05/30 119,311 123,423 0.03
UsD 86,000 EQUINOR ASA 3.2500% 18/11/49 85,090 90,433 0.02
383,680 397,579 0.10
BT =— 383,680 397,579 0.10
NGTTA
EE
usb 415,000  PARAGUAY 5.4000% 30/03/50 144A 476,867 460,650 0.12
UsD 218,000  PARAGUAY 4.9500% 28/04/31 144A 218,171 228,900 0.06
695,038 689,550 0.18
Bt T TA 695,038 689,550 0.18
~_—
Exfi-g
usD 148,000  REPUBLIC OF PERU 2.3920% 23/01/26 148,022 154,243 0.04
UsD 86,000 REPUBLIC OF PERU 2.7830% 23/01/31 86,002 91,154 0.02
234,024 245,397 0.06
Bt UL— 234,024 245,397 0.06
HE—I
Exfi-g
usb 510,000  QATAR STATE O 3.4000% 16/04/25 144A 508,419 544,278 0.15
UsD 358,000  QATAR STATE O 3.7500% 16/04/30 144A 357,320 398,917 0.10
865,739 943,195 0.25
Bt hs—v 865,739 943,195 0.25
AR
B E(E RS
UsD 200,000 BANCO SANTANDER 2.7460% 28/05/25 200,000 203,929 0.05
200,000 203,929 0.05
S N 200,000 203,929 0.05
[ B4R
B E(E e
uUsb 1,089,000  ASIAN DEV BAN 0.6250% 07/04/22 GMTN 1,088,009 1,095,090 0.28
USD 482,000  INTERAMER DEV BK 0.8750% 03/04/25 481,764 489,643 0.13
1,569,773 1,584,733 0.41
Aat: ERHER 1,569,773 1,584,733 0.41
ARGz —F
B E(E RS
Usb 685,000  SWEDISH EXP C 0.7500% 06/04/23 GMTN 682,897 690,114 0.18
682,897 690,114 0.18
Gt AV z—F 682,897 690,114 0.18
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AR
by killise
USD 605,000  UBS GROUP FUNDIN FRN 15/08/23 144A 620,702 623,358 0.17
uUsb 267,000  CREDIT SUISSE FRN 14/12/23 144A 273,640 275,194 0.07
894,342 898,552 0.24
T (E A
Usb 648,000  CREDIT SUISSE GP 3.574% 09/01/23 14 662,082 667,399 0.17
662,082 667,399 0.17
BRt AR 1,556,424 1,565,951 0.41
757 B REBR
ELi
UsD 790,000  ABU DHABI GOV 2.5000% 16/04/25 144A 805,189 820,289 0.21
805,189 820,289 0.21
Bt T I E REE 805,189 820,289 0.21
AFYR
EHSFIE
UsD 706,000  LLOYDS BK GR PLC FRN 09/07/25 706,000 748,754 0.19
UsD 462,000  BARCLAYS PLC FRN 20/06/30 517,346 513,910 0.13
uUsb 245,000  STANDARD CHART FRN 01/04/31 144A 245,000 272,867 0.07
UsD 243,000  NATIONWIDE BLDG FRN 01/08/24 144A 256,783 259,934 0.07
UsD 213,000 ROYAL BK SCOTLND FRN 08/05/30 241,568 239,874 0.06
usb 215,000 ROYAL BK SCOTLND FRN 01/11/29 198,649 217,500 0.06
UsD 208,000 ROYAL BK SCOTLND FRN 22/05/28 208,000 212,765 0.06
2,373,346 2,465,604 0.64
B E(E )
UsD 232,000 VODAFONE GROUP 4.2500% 17/09/50 240,086 264,120 0.07
240,086 264,120 0.07
At AXUR 2,613,432 2,729,724 0.71
TAVH
B ERRIESR
uUsb 3,576,000  NSLT 2005-2 A5 FRN 23/03/37 2,190,460 2,084,793 0.53
USD 3,533,000  SMB 2016-A A2B FRN 15/05/31 1,910,366 1,857,212 0.48
UsD 1,764,000  SMB 2019-A A2A 3.4400% 15/07/36 1,806,377 1,788,532 0.47
uUsb 1,665,000  VZOT 2020-A A1A 1.8500% 22/07/24 1,664,805 1,707,065 0.45
UsD 1,662,000  NAVSL 2019-FA A2 2.6000% 15/08/68 1,661,398 1,698,035 0.44
UsD 1,597,000  FORDR 2018-2 A 3.4700% 15/01/30 1,634,571 1,650,680 0.43
usb 2,636,000  NSLT 2005-1 A5 FRN 25/10/33 1,506,823 1,424,338 0.37
UsD 3,840,000  SLMA 2012-3 A FRN 27/12/38 1,187,795 1,145,575 0.30
UsD 1,070,000  FORDR 2018-1 A 3.1900% 15/07/31 1,103,987 1,114,349 0.29
usb 966,000  FORDR 20201 A 2.0400% 15/08/31 965,667 958,942 0.25
UsD 840,000  SREV 2019-A A 2.5100% 26/01/32 839,889 811,500 0.21
UsD 775,000  FORDR 2019-1 A 3.5200% 15/07/30 823,165 802,958 0.21
usb 785,000  NAVSL 2019-GA A 2.4000% 15/10/68 711,856 719,397 0.19
UsD 1,151,000  SMB 2016-C A2B FRN 15/09/34 723,499 711,952 0.19
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USDh 653,000  SOFI 2020-A A2FX 2.5400% 15/05/46 652,683 666,249 0.17
usDh 611,000  SOFI 2020-C AFX 1.9500% 15/02/46 610,902 611,000 0.16
usDh 1,128,000  SMB 2016-B A2A 2.4300% 17/02/32 626,258 607,060 0.16
USD 779,000  SMB 2017-B A2B FRN 15/10/35 600,242 579,289 0.15
usb 800,000  SGR 2019-3 Al FRN 25/09/59 565,959 557,721 0.15
usb 511,000  NAVSL 2018-DA A2A 4.0000% 15/12/59 533,995 534,246 0.14
USD 986,000  NSLT 2005-3 A5 FRN 24/12/35 555,627 531,242 0.14
usbh 531,000  SOFI 2018-A A2B 2.9500% 25/02/42 539,297 530,958 0.14
usbh 508,000 HAROT 2020-2 A3 0.8200% 15/07/24 507,960 510,158 0.13
USD 490,000  NAVSL 2019-CA A2 3.1300% 15/02/68 501,107 502,668 0.13
usb 456,000  FORDO 2020-A A3 1.0400% 15/08/24 455,919 460,680 0.12
usb 460,000  NAVSL 2017-A A2A 2.8800% 16/12/58 401,142 404,859 0.11
uSD 373,000  NAVSL 2020-A A2A 2.4600% 15/11/68 372,975 380,407 0.10
usb 368,000  VALET 2020-1 A3 0.9800% 20/11/24 367,975 367,907 0.10
USsD 357,000 TAOT 2020-B A3 1.3600% 15/08/24 356,929 361,860 0.09
usD 617,000  SLMA 2012-6 A3 FRN 26/05/26 369,754 341,272 0.09
UsD 456,000  SMB 2017-A A2B FRN 15/09/34 320,347 312,511 0.08
usb 324,000  NAVSL 2020-A A2B FRN 15/11/68 324,000 299,792 0.08
uSD 1,063,000  NSLT 2012-2A A FRN 26/12/33 310,181 298,454 0.08
usb 292,000  CNH 2020-A A3 1.1600% 16/06/25 291,943 291,982 0.08
usb 1,000,000  SMB 2015-C A2A 2.7500% 15/07/27 302,496 290,448 0.08
USD 281,000  NAVSL 2020-BA A2 2.1200% 15/01/69 280,883 278,178 0.07
UsD 276,000  NAVSL 2020-CA A2A 2.1500% 15/11/68 275,410 274,571 0.07
UsD 233,000  GMCAR 2020-2 A3 1.4900% 16/12/24 232,987 237,466 0.06
USDh 818,000  SLMA 2012-2 A FRN 25/01/29 253,406 223,799 0.06
uUsD 211,000 FORDR 2017-1 A 2.6200% 15/08/28 213,481 213,615 0.06
uUsD 376,000  SMB 2016-B A2B FRN 17/02/32 210,226 206,913 0.05
USDh 300,000  SLMA 2012-1 A3 FRN 25/09/28 194,459 181,732 0.05
usDh 174,000  HAROT 2020-2 A4 1.0900% 15/10/26 173,970 175,642 0.05
usDh 173,000  NAVSL 2019-D A2A 3.0100% 15/12/59 174,298 172,357 0.04
USDh 500,000  SMB 2015-B A2B FRN 15/07/27 171,256 167,621 0.04
usDh 680,000  SOFI 2016-A A2 2.7600% 26/12/36 161,916 160,518 0.04
usDh 150,000 FORDO 2020-A A4 1.3500% 15/07/25 149,956 150,999 0.04
USDh 149,000  SDART 2020-1 A3 2.0300% 15/02/24 148,988 149,267 0.04
usDh 197,000  NAVSL 2015-1 A2 FRN 25/04/40 154,788 146,565 0.04
usDh 144,000  NAVSL 2018-EA A2 4.0000% 15/12/59 148,770 145,475 0.04
USDh 140,000  VALET 2020-1 A4 1.2600% 20/08/26 139,968 139,862 0.04
ush 264,000  SMB 2016-A A2A 2.7000% 15/05/31 141,210 137,847 0.04
USD 425,000  NSLT 2004-4 A5 FRN 25/01/37 143,058 136,163 0.04
USDh 347,000  NSLT 2004-3 A5 FRN 27/10/36 141,949 135,799 0.04
USD 247,000  NAVSL 2016-1A A FRN 25/02/70 146,583 135,567 0.04
usDh 116,000  GMCAR 2020-2 A4 1.7400% 18/08/25 115,973 116,421 0.03
USDh 115,000  ALLYA 2017-4 A4 1.9600% 15/07/22 114,989 115,376 0.03
usDh 600,000  SLCLT 2010-1 A FRN 25/11/42 117,142 113,325 0.03
uUsDh 101,000  NAVSL 2018-BA A2A 3.6100% 15/12/59 103,273 104,111 0.03
USDh 144,000  NSLT 2005-4 A4 FRN 22/03/32 105,120 102,812 0.03
UsDh 100,000  SMB 2018-C A2A 3.6300% 15/11/35 102,625 102,184 0.03
usDh 90,000  NAROT 2017-B A4 1.9500% 16/10/23 89,986 91,036 0.02
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usb 277,000  SLMA 2003-1 A5C FRN 15/12/32 95,045 90,309 0.02
usDh 252,000 SMB 2015-A A2B FRN 15/06/27 90,180 87,409 0.02
uUsh 82,000 CNH 2020-A A4 1.5100% 15/04/27 81,984 82,026 0.02
usb 111,000  CASL 2017-A Al FRN 26/11/46 70,474 66,447 0.02
uUsh 114,000 NAVSL 2016-AA A2B FRN 15/12/45 65,948 65,055 0.02
USD 179,000 NSLT 2013-1A A FRN 25/06/41 60,446 56,322 0.01
usb 51,000  VZOT 2019-C A1A 1.9400% 22/04/24 52,042 52,283 0.01
USD 155,000 SLMA 2013-4 A FRN 25/06/43 51,908 49,772 0.01
UsDh 45,000 CARMX 2017-4 A4 2.3300% 15/05/23 44,997 45,901 0.01
usb 116,000  NSLT 2014-1A A FRN 25/09/41 39,561 37,144 0.01
Ush 35,000 NALT 2019-A A3 2.7600% 15/03/22 34,997 35,446 0.01
USDh 30,000 OSCAR 2017-2A A4 2.7600% 10/12/24 29,992 30,578 0.01
uUSb 126,000  SOFI 2017-A Al FRN 26/03/40 19,299 18,904 0.00
USD 101,000 SOFI 2017-E Al FRN 26/11/40 13,208 12,660 0.00
USD 20,000 OSCAR 2017-2A A3 2.4500% 10/12/21 7,596 7,622 0.00
33,462,696 32,969,190 8.61
TP VRIS
usDh 4,966,000 FNR 2016-57 PC 1.7500% 25/06/46 3,060,668 3,193,596 0.84
usb 16,833,000  FNR 2012-151 NX 1.5000% 25/01/43 2,853,058 3,027,055 0.79
usb 3,157,000  FHR 4880 DA 3.0000% 15/05/50 2,588,254 2,692,565 0.70
usD 4,862,000 FNR 2016-48 MA 2.0000% 25/06/38 2,182,332 2,255,872 0.59
usb 1,816,000  VERUS 2019-INV3 Al FRN 25/11/59 1,721,655 1,741,734 0.45
usb 2,500,000  GNR 2019-132 NA 3.5000% 20/09/49 1,687,256 1,708,892 0.45
USD 1,733,000 DRMT 2019-4A Al FRN 25/10/59 1,410,982 1,421,799 0.37
usb 4,016,000  FNR 2013-11 AP 1.5000% 25/01/43 1,295,528 1,338,302 0.35
usb 1,021,000  VERUS 2020-1 Al FRN 25/01/60 969,739 969,281 0.25
USDh 685,000  VERUS 2020-2 A1 FRN 25/05/60 684,990 684,264 0.18
usb 805,000  VERUS 2019-INV1 Al FRN 25/12/59 606,944 609,327 0.16
usb 622,000  FNR 2019-25 PA 3.0000% 25/05/48 599,076 607,906 0.16
USD 667,000 VERUS 2019-4 Al 2.6420% 25/11/59 587,024 591,462 0.15
usb 579,000  STAR 2020-1 Al FRN 25/02/50 535,504 533,928 0.14
usb 692,000  FHR 4742 PA 3.0000% 15/10/47 490,021 509,413 0.13
ush 504,000 AOMT 2020-2 A1A FRN 26/01/65 503,992 503,955 0.13
usb 442,000  BHLD 2019-3 A1 2.7240% 25/11/59 402,634 397,939 0.10
usb 1,517,000  FNR 2013-43 BP 1.7500% 25/05/43 363,090 376,249 0.10
Ush 882,000 FHS 264 30 3.0000% 15/07/42 324,035 342,866 0.09
USDh 917,000  FHR 4205 PA 1.7500% 15/05/43 259,220 267,916 0.07
usb 1,505,000  FHS 343 F4 FRN 15/10/37 254,559 255,311 0.07
ush 309,000 GNR 2017-167 BQ 2.5000% 20/08/44 181,773 187,120 0.05
usb 156,000  FNR 2018-8 KL 2.5000% 25/03/47 138,706 143,303 0.04
usb 115,000  BHLD 2019-1 A1 3.6130% 26/10/48 79,840 83,173 0.02
ush 109,000 FNR 2018-15 AB 3.0000% 25/03/48 72,535 74,614 0.02
usb 80,000  SCRT 2019-1 M55D 4.0000% 25/07/58 68,653 70,250 0.02
usb 1,490,000  FNR 1998-61 PL 6.0000% 25/11/28 52,338 52,768 0.01
ush 220,000 GNR 2014-H12 GA 2.5000% 20/06/64 42,312 42,829 0.01
usb 153,000  FNR 2013-30 CA 1.5000% 25/04/43 35,491 37,255 0.01
usb 35,000  SCRT 2019-1 MA 3.5000% 25/07/58 29,765 31,615 0.01
USDh 30,000 SCRT 2019-3 M55D 4.0000% 25/10/58 27,102 27,026 0.01
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usb 25,000  SLST 2019-1 A2 3.5000% 25/05/29 25,611 26,572 0.01
24,134,687 24,806,157 6.48
FAERBIERIRAES
usb 1,000,000  JPMCC 2017-JP6 ASB 3.2829% 15/07/50 1,046,953 1,054,246 0.28
usb 495,000  CD 2017-CD4 A4 FRN 10/05/50 529,611 540,246 0.14
usDh 400,000  CSAIL 2019-C15 A4 4.0529% 15/03/52 445,688 456,954 0.12
usb 819,000  IFUND 2010-1 A1 5.3140% 25/01/51 451,802 439,268 0.11
usb 279,000  GSMS 2020-GC47 A5 2.3772% 12/05/53 287,368 285,620 0.07
usD 238,000 COMM 2015-1.C23 A4 3.7740% 10/10/48 258,053 259,589 0.07
usb 231,000  JPMBB 2014-C26 A4 3.4943% 15/01/48 244,554 246,571 0.06
usb 215,000 COMM 2015-DC1 A5 3.35% 10/02/48 227,470 227,860 0.06
uUsh 179,000  JPMBB 2015-C29 A4 3.6108% 15/05/48 191,698 193,180 0.05
usb 130,000  FHMS K095 A2 2.7850% 25/06/29 133,893 145,794 0.04
usb 119,000  COMM 2015-1.C21 A4 3.7080% 10/07/48 127,767 128,027 0.03
ush 100,000  CSAIL 2015-C2 A4 3.5040% 15/06/57 105,449 106,565 0.03
usb 85,000  FHMS K089 A2 3.5630% 25/01/29 87,549 99,609 0.03
usb 80,000  FHMS K090 A2 3.4220% 25/02/29 82,395 92,976 0.02
ush 100,000  MSBAM 2013-C13 ASB 3.5570% 15/11/46 76,008 76,613 0.02
usb 62,000 COMM 2016-COR1 ASB 2.9720% 10/10/49 63,521 64,372 0.02
usb 44,000  MSBAM 2017-C34 ASB 3.3540% 15/11/52 46,148 46,672 0.01
uUsDh 42,000  MSC 2016-UB12 ASB 3.4360% 15/12/49 43,952 44,214 0.01
usb 39,000 BMARK 2018-B1 ASB FRN 15/01/51 41,249 41,605 0.01
usb 23,000  GSMS 2015-GC28 A5 3.3960% 10/02/48 24,078 24,575 0.01
4,515,206 4,574,556 1.19
EHSFIE
usb 1,404,000  CITIGROUP INC FRN 08/04/26 1,415,802 1,481,785 0.39
ush 1,202,000  JPMORGAN CHASE FRN 01/06/24 1,202,000 1,209,018 0.32
usb 833,000 BANK OF AMER CRP FRN 20/12/28 872,505 906,153 0.24
usb 781,000  CITIGROUP INC FRN 31/03/31 781,085 898,783 0.23
usDh 742,000 BANK OF AMER CRP FRN 22/10/25 MTN 747,684 771,135 0.20
usb 614,000 BANK OF AMER CRP FRN 23/07/29 MTN 681,762 708,055 0.18
usb 647,000 BANK OF AMER CRP FRN 20/12/23 664,121 674,958 0.18
ush 519,000 JPMORGAN CHASE FRN 13/05/31 519,999 532,390 0.14
usb 501,000  CITIGROUP INC FRN 03/06/31 501,000 500,069 0.13
usb 463,000  BANK OF AMER CRP FRN 01/10/25 MTN 478,265 492,371 0.13
ush 398,000 JPMORGAN CHASE FRN 01/04/23 392,213 413,623 0.11
usb 361,000 JPMORGAN CHASE FRN 01/06/28 361,000 362,615 0.09
usb 348,000  CITIGROUP INC FRN 05/11/30 348,440 360,339 0.09
ush 313,000 STATE STREET CRP FRN 30/03/23 144A 313,492 323,552 0.08
usb 149,000  JPMORGAN CHASE FRN 24/03/31 176,297 175,981 0.05
usb 126,000  BANK OF AMER CRP FRN 29/04/31 126,035 129,515 0.03
ush 60,000 GOLDMAN SACHS GP FRN 29/09/25 57,111 63,421 0.02
9,638,811 10,003,763 2.61
7=
usDh 6,066,000 FR SD7501 4.0000% 01/07/49 5,513,112 5,673,369 1.47
ush 4,519,000  FN CA4822 4.0000% 01/12/49 4,807,869 4,999,822 1.30
usb 4,618,000  FN FM2415 4.0000% 01/01/50 4,701,211 4,736,234 1.24
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USDh 8,500,000 G2 MA5653 5.0000% 20/12/48 3,956,260 4,058,026 1.06
usD 6,703,000 G2 MA4511 4.0000% 20/06/47 3,522,478 3,596,654 0.94
usDh 2,526,000 FN CA4563 3.5000% 01/11/49 2,465,135 2,522,610 0.66
USD 2,936,000  FR ZT1858 4.5000% 01/04/49 2,269,673 2,325,664 0.61
usDh 1,800,000  FN MA4019 2.5000% 01/05/50 1,871,853 1,859,157 0.49
ush 1,988,000  FN BF0319 4.0000% 01/07/48 1,803,461 1,847,496 0.48
USD 1,743,000  FN CA3839 4.5000% 01/07/49 1,698,011 1,768,265 0.46
ush 3,522,000 G2 MA4383 4.0000% 20/04/47 1,708,371 1,748,147 0.46
usb 1,595,000  FN BF0335 4.0000% 01/01/59 1,645,389 1,668,724 0.44
USD 1,701,000  FR SD7505 4.5000% 01/08/49 1,636,469 1,644,538 0.43
usb 1,491,000  FN CA5361 4.0000% 01/03/50 1,621,175 1,642,842 0.43
USD 2,204,000 FG G60909 4.0000% 01/04/47 1,482,847 1,503,536 0.39
USDh 1,699,000  FR ZT1859 5.0000% 01/03/49 1,468,841 1,471,933 0.38
USD 2,515,000 G2 MA5192 4.0000% 20/05/48 1,424,773 1,452,511 0.38
USD 1,371,000 G2 BR8755 3.0000% 20/02/50 1,418,453 1,443,532 0.38
USD 1,682,000  FN CA2950 4.5000% 01/01/49 1,401,873 1,439,593 0.38
USD 1,515,000 FN CA2536 4.5000% 01/10/48 1,275,454 1,296,478 0.34
USsD 1,520,000  FR ZT0542 4.0000% 01/07/48 1,291,463 1,295,558 0.34
uSDh 1,244,000  FG G67720 4.5000% 01/03/49 1,128,426 1,162,083 0.30
USD 1,730,000  FG C92010 4.0000% 01/08/38 1,117,463 1,141,875 0.30
usb 1,228,000  FR ZT1526 4.0000% 01/11/48 1,067,725 1,074,444 0.28
USD 961,000  FN CA5378 4.5000% 01/03/50 1,059,976 1,071,506 0.28
UsD 1,112,000  FN FM1386 5.0000% 01/08/49 1,032,522 1,070,431 0.28
usD 1,042,000  FR RA1729 3.5000% 01/11/49 997,094 1,022,439 0.27
USDh 958,000  FN CA3500 4.0000% 01/05/49 979,310 986,201 0.26
uUsDh 940,000  FN FM1385 5.0000% 01/08/49 905,859 941,471 0.25
uUsDh 883,000  FN BF0337 4.5000% 01/01/59 910,074 928,410 0.24
USDh 1,027,000  FN CA2196 4.5000% 01/08/48 840,582 896,257 0.23
uUsDh 882,000  FN CA2479 4.5000% 01/10/48 788,619 804,231 0.21
uUsDh 1,621,469 G2 MA5712 5.0000% 20/01/49 771,701 779,544 0.20
USDh 712,000  FN FM2280 4.0000% 01/01/50 759,973 776,769 0.20
usDh 694,000  FR RA1794 4.0000% 01/11/49 724,001 747,462 0.20
uUsD 680,000  FN FM1955 4.0000% 01/06/48 677,265 707,164 0.18
USDh 757,000  FN CA3075 4.0000% 01/02/49 656,533 676,356 0.18
UsD 1,382,000 G2 MA5194 5.0000% 20/05/48 659,705 664,536 0.17
usDh 656,000 FN CA4585 5.0000% 01/11/49 625,238 646,933 0.17
USDh 675,000  FN FM1387 5.0000% 01/06/49 610,934 632,205 0.17
usDh 919,000  FN AL8076 4.0000% 01/01/46 594,302 623,364 0.16
USD 1,177,000 G2 MA5265 4.5000% 20/06/48 591,871 607,061 0.16
uSDh 721,000  FR ZT1703 4.0000% 01/01/49 602,904 605,800 0.16
USD 540,000  FN CA5377 4.5000% 01/03/50 598,565 603,448 0.16
UsD 733,000 FG Q61475 4.0000% 01/02/49 580,416 597,319 0.16
USDh 648,000  FN BN3943 4.0000% 01/01/49 554,265 574,097 0.15
UsD 498,000  FN CA5572 4.0000% 01/04/50 552,503 561,557 0.15
UsD 597,000 FG Q59729 4.5000% 01/11/48 520,451 546,326 0.14
USDh 493,000  FR QA8072 3.0000% 01/02/50 524,238 526,724 0.14
UsD 600,000 FN CA2328 4.0000% 01/09/48 505,034 525,249 0.14
USD 902,000 G2 MA5137 4.0000% 20/04/48 499,724 510,622 0.13
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USDh 766,000  FN AL6860 4.5000% 01/03/44 484,962 501,448 0.13
usDh 514,000  FN BJ9264 4.5000% 01/06/48 485,082 492,095 0.13
UsD 587,000 FN CA2812 5.0000% 01/12/48 476,365 487,861 0.13
USDh 589,000  FG V84630 5.0000% 01/09/48 473,409 479,581 0.13
uUsDh 431,000  FN FM2315 4.0000% 01/12/49 454,810 471,532 0.12
usDh 460,000  FN BF0328 4.5000% 01/07/48 459,023 467,253 0.12
USD 501,000  FN BN1637 4.0000% 01/11/48 436,500 453,992 0.12
uUsDh 542,000  FN BH9279 4.5000% 01/02/48 447,558 450,370 0.12
usDh 515,000 FN CA2456 4.0000% 01/10/48 433,940 446,100 0.12
USDh 960,000 G2 MA5080 5.0000% 20/03/48 425,188 437,715 0.11
usDh 457,000  FN BM4857 4.0000% 01/03/48 410,464 430,025 0.11
usDh 464,000  FN BM5449 5.0000% 01/02/49 412,934 429,318 0.11
USDh 398,000  FN CA4568 4.0000% 01/11/49 412,049 425,400 0.11
ush 411,000  FN CA4892 3.0000% 01/12/34 408,147 421,721 0.11
usDh 418,000  FR SD0063 3.5000% 01/08/49 397,514 412,924 0.11
USDh 437,000  FN FM1622 4.0000% 01/01/47 405,967 409,469 0.11
USD 352,000 FN FM2618 4.0000% 01/12/49 374,194 381,808 0.10
USD 415,000  FN BK7949 5.0000% 01/11/48 335,944 347,965 0.09
USD 354,000  FR SD7500 4.0000% 01/07/49 332,432 341,118 0.09
usb 292,000  FN CA5583 4.5000% 01/04/50 328,604 335,767 0.09
usb 334,000 FN FM1056 5.5000% 01/06/49 315,948 327,798 0.09
USD 333,000  FN BM5175 4.0000% 01/12/48 304,709 320,392 0.08
uUsD 319,000  FN CA3485 4.0000% 01/05/49 307,385 315,503 0.08
UsDh 347,000  FR ZT1912 4.0000% 01/03/49 301,152 312,683 0.08
USDh 420,000  FN AS8816 4.0000% 01/02/47 293,432 306,557 0.08
usDh 344,000 FG Q61551 4.0000% 01/02/49 282,672 292,218 0.08
usDh 599,000  FN AT6153 4.0000% 01/02/42 241,386 250,580 0.07
USDh 274,000  FN CA1916 5.0000% 01/06/48 237,303 246,710 0.06
usDh 244,000  FN BM5178 4.5000% 01/11/48 242,891 243,981 0.06
usD 250,000 FG Q56600 4.0000% 01/06/48 216,283 223,143 0.06
USDh 182,000  FN CA5578 4.5000% 01/04/50 202,845 207,263 0.05
usDh 209,000  FN BM5465 5.0000% 01/01/49 188,256 195,463 0.05
usDh 212,000  FN CA3089 4.5000% 01/02/49 182,954 191,326 0.05
USDh 184,000  FN CA3838 4.5000% 01/07/49 180,451 188,641 0.05
uUsDh 178,000  FR QA8068 2.5000% 01/03/50 186,368 186,732 0.05
UsD 200,000 G2 784667 4.5000% 20/02/49 165,411 172,241 0.04
USDh 163,000  FN CA3679 4.5000% 01/06/49 156,089 163,203 0.04
UsD 223,000  FN AL7667 4.5000% 01/10/45 138,069 142,779 0.04
uUsD 150,000  FN CA2494 5.0000% 01/10/48 135,507 141,362 0.04
USbh 132,000 G2 BM7538 3.0000% 20/02/50 140,239 140,598 0.04
uUsD 276,000  FN AL5396 4.5000% 01/05/34 132,255 136,102 0.04
uUsDh 157,000  FG Q58403 4.0000% 01/09/48 130,675 135,120 0.04
USDh 123,000 G2 BM7542 3.0000% 20/03/50 130,875 131,210 0.03
uUsDh 219,000 G2 MA4963 4.0000% 20/01/48 127,709 130,817 0.03
usDh 151,000  FN CA2822 5.5000% 01/12/48 123,577 127,335 0.03
uUSDh 117,000  FN CA3978 4.5000% 01/08/49 119,386 124,744 0.03
uUsD 298,000  FN AL7223 2.5000% 01/11/28 121,304 122,944 0.03
UsDh 125,000  FR ZT2046 3.5000% 01/04/49 107,915 113,070 0.03
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USDh 93,000  FR QA7310 3.0000% 01/02/50 96,459 98,964 0.03
UsD 123,000  FN BJ5781 4.5000% 01/04/48 94,692 98,596 0.03
USD 92,000  FN BK0456 4.0000% 01/12/49 93,880 97,229 0.03
USD 92,000  FN BN8175 4.0000% 01/06/49 91,522 94,775 0.02
USsD 100,000  FG Q54449 3.5000% 01/02/48 87,282 92,552 0.02
USD 241,000  FN AL6226 2.5000% 01/01/30 91,325 92,523 0.02
USD 88,000  FR QA5624 3.0000% 01/12/49 87,046 91,567 0.02
USD 167,000  FN AL5890 4.5000% 01/03/43 88,421 91,458 0.02
USD 81,000  FN BP0336 3.0000% 01/02/50 84,131 86,223 0.02
uUSD 161,000 G2 MA5400 5.0000% 20/08/48 78,204 79,339 0.02
uUsD 77,000  FN BN4773 4.0000% 01/04/49 74,535 77,126 0.02
UsD 82,000  FN BK9917 4.5000% 01/10/48 73,827 76,901 0.02
uSD 68,000 R QA5699 3.0000% 01/12/49 68,920 72,497 0.02
USD 75,000  FN BK9930 5.0000% 01/09/48 69,904 71,533 0.02
USD 117,000  FN AL7500 4.0000% 01/09/45 62,774 66,092 0.02
usD 89,000 FN MA3361 4.0000% 01/05/38 58,407 59,600 0.02
uUsD 59,000  FN BN4698 4.0000% 01/03/49 54,974 56,816 0.01
uUsD 127,000  FN AY3409 2.5000% 01/04/30 55,395 56,040 0.01
USD 55,000  FN BJ5810 4.5000% 01/05/48 46,463 48,407 0.01
USD 43,000 G2 BL4661 4.5000% 20/05/49 43,743 45,975 0.01
USD 60,000  FN BE2755 4.0000% 01/10/47 43,458 44,844 0.01
USDh 41,000 G2 BL7728 4.5000% 20/05/49 42,299 44,500 0.01
USD 51,000 FN BE2711 4.0000% 01/11/47 39,340 40,561 0.01
USD 42,000 G2 BK2509 4.5000% 20/04/49 37,019 38,904 0.01
USDh 33,000 G2 BL7745 4.5000% 20/05/49 32,445 34,134 0.01
USD 62,000 FG G15811 2.5000% 01/05/31 32,801 33,421 0.01
86,958,842 89,011,127 23.24
gt R (E E A1)
USDh 1,514,000  GOLDMAN SACHS GP 3.5000% 01,/04/25 1,513,455 1,625,581 0.43
UsD 964,000  ABBVIE INC 2.3000% 21/11/22 144A 963,362 993,938 0.27
USD 873,000  CAPITAL ONE FINL 2.6000% 11/05/23 872,890 895,937 0.23
USD 741,000  AMER INTL GROUP 2.5000% 30/06/25 740,200 763,804 0.20
USD 737,000 COSTCO COMPANIES 1.6000% 20/04/30 735,661 738,309 0.19
USD 684,000 BROADCOM INC 3.1500% 15/11/25 144A 683,070 705,728 0.18
USDh 643,000 NOVARTIS CAPITAL 2.2000% 14/08/30 649,631 677,257 0.18
UsD 641,000 CHEVRON CORP 1.5540% 11/05/25 641,000 660,715 0.17
USD 570,000  ABBVIE INC 3.8000% 15/03/25 144A 609,375 627,823 0.16
USD 595,000  EXXON MOBIL CORP 1.5710% 15/04/23 595,014 610,147 0.16
USD 582,000 BROADCOM INC 4.1500% 15/11/30 144A 581,542 604,502 0.16
usD 530,000  T-MOBILE USA  3.5000% 15/04/25 144A 529,878 562,562 0.15
usD 454,000  THERMO FISHER 4.4970% 25/03/30 485,110 553,146 0.14
USsD 534,000 GE CAP FUNDIN 3.4500% 15/05/25 144A 533,514 540,693 0.14
usD 496,000  GOLDMAN SACHS GP 3.5% 16/11/26 525,461 533,707 0.14
usD 472,000  AT&T INC 3.4% 15/05/25 499,906 508,578 0.13
UsD 465,000 CHEVRON CORP 1.1410% 11/05/23 465,209 473,516 0.12
usD 462,000  PAYPAL HOLDING 1.6500% 01/06/25 461,908 472,726 0.12
usD 454,000  MORGAN STANLEY 2.7500% 19/05/22 462,626 470,753 0.12
uUsD 465,000  PRUDENTIAL FIN 1.5000% 10/03/26 MTN 463,010 467,578 0.12

— 3569 —



I LT INF T —Tr—RX - T7UR T —KEEZHFC/FD

Bk T i fZ2iEd] B ATl 448 AL (%)

USDh 434,000  ADOBE INC 2.3000% 01/02/30 432,914 460,198 0.12
usDh 455,000 COMCAST CORP 1.9500% 15/01/31 453,571 455,008 0.12
usDh 427,000  ABBVIE INC 2.6000% 21/11/24 144A 426,908 448,455 0.12
USD 425,000  BRISTOL-MYERS 2.7500% 15/02/23 144A 433,409 446,192 0.12
usDh 410,000  BRISTOL-MYERS 2.9000% 26/07/24 144A 421,361 442,669 0.12
usbh 403,000  T-MOBILE USA  3.7500% 15/04/27 144A 402,827 434,877 0.11
USDh 413,000  CHEVRON CORP 2.2360% 11/05/30 413,000 433,889 0.11
usbh 460,000  STORE CAPITAL 4.5000% 15/03/28 501,992 431,669 0.11
usbh 402,000  NEXTERA ENERGY 2.7500% 01/05/25 401,429 430,238 0.11
USD 420,000  PFIZER INC 1.7000% 28/05/30 418,694 423,237 0.11
usbh 413,000  GEORGIA-PACIF 1.7500% 30/09/25 144A 412,917 420,782 0.11
UsD 391,000  GENERAL MILLS IN 2.8750% 15/04/30 400,530 419,767 0.11
USD 391,000  APPLE INC 2.0500% 11/09/26 388,693 417,974 0.11
usDh 326,000 EXELON CORP 4.7000% 15/04/50 372,023 408,595 0.11
USD 373,000 ORACLE CORP 2.8000% 01/04/27 372,198 404,306 0.11
USD 386,000 NORTHROP GRUMMAN 2.5500% 15/10/22 392,031 403,919 0.11
USsD 361,000  UNI OF PENNSYLVA 3.6100% 15/02/19 383,461 403,390 0.11
usb 388,000  GEN MOTORS FIN 5.2000% 20/03/23 387,825 403,179 0.11
uSD 395,000  BLACK HILLS CORP 3.0500% 15/10/29 399,937 400,408 0.10
usb 371,000  ABBVIE INC 3.2000% 21/11/29 144A 385,539 400,091 0.10
usb 382,000  INGREDION INC 2.9000% 01/06/30 387,022 398,125 0.10
USDh 377,000  BAT CAPITAL CORP 3.5570% 15/08/27 388,671 396,978 0.10
UsD 397,000 BECTON DICKINSON 2.4040% 05/06/20 397,828 396,961 0.10
UsD 398,000  LINCOLN NATL CRP 3.0500% 15/01/30 400,252 396,642 0.10
USDh 386,000  MICRON TECH 2.4970% 24/04/23 386,000 395,040 0.10
uUsDh 390,000  AT&T INC 2.3000% 01/06/27 389,423 394,700 0.10
uUsD 390,000  AT&T INC 2.7500% 01/06/31 389,372 393,572 0.10
USDh 387,000  NEXTERA ENERGY 2.2500% 01/06/30 386,997 393,304 0.10
uUsDh 346,000 BANK OF AMERICA 4.183% 25/11/27 L 376,386 387,088 0.10
usDh 356,000 NORTHROP GRUMMAN 3.2500% 01/08/23 371,326 384,172 0.10
USDh 369,000  VIACOMCBS INC 4.2000% 19/05/32 359,388 381,093 0.10
ush 376,000  SANTANDER HOLD 3.4500% 02/06/25 375,263 378,218 0.10
usDh 320,000  WALMART INC 3.7000% 26/06/28 358,618 377,672 0.10
USD 373,000 TOYOTA MTR CRE 1.3500% 25/08/23 MTN 372,862 375,555 0.10
usDh 339,000 CHARLES SCHWAB 3.2500% 22/05/29 356,700 373,738 0.10
usDh 300,000 COMCAST CORP 4.6000% 15/10/38 359,376 372,467 0.10
USDh 307,000  COMCAST CORP 4.1500% 15/10/28 353,551 362,555 0.09
USsD 343,000  EQUINIX INC 2.9000% 18/11/26 342,999 362,163 0.09
USD 337,000 CROWN CASTLE INT 3.3000% 01/07/30 337,628 361,818 0.09
uUSD 364,000  GEN ELECTRIC CO 3.4500% 01/05/27 367,822 360,447 0.09
usb 331,000 EVERGY KANSAS 3.4500% 15/04/50 340,304 358,889 0.09
uUsDh 318,000  PPL CAPITAL FDG 4.1250% 15/04/30 317,892 358,486 0.09
USDh 346,000  EXELON GENERATIO 3.2500% 01/06/25 345,356 358,161 0.09
uUsDh 314,000  NVIDIA CORP 3.5000% 01/04/50 313,374 353,501 0.09
uUsDh 366,000  DAIMLER FINAN 2.1250% 10/03/25 144A 364,364 352,907 0.09
USDh 323,000 DOWDUPONT 4.2050% 15/11/23 344,745 350,019 0.09
usDh 344,000 ADVANCE AUTO  3.9000% 15/04/30 144A 342,789 349,283 0.09
usDh 326,000 CVS HEALTH CORP 3.7000% 09/03/23 338,031 348,796 0.09
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USDh 314,000  AMER FINL GROUP 5.2500% 02/04/30 309,758 345,506 0.09
usDh 330,000  ABBVIE INC 2.9% 06/11/22 343,705 344,910 0.09
usDh 308,000 BROADCOM INC 4.7000% 15/04/25 144A 307,969 337,603 0.09
USD 296,000  COMCAST CORP 3.7500% 01/04/40 330,442 336,998 0.09
usDh 311,000  FIRSTENERGY CORP 4.25% 15/03/23 B 329,083 335,685 0.09
usbh 330,000  PAYPAL HOLDING 1.3500% 01/06/23 329,696 335,238 0.09
USD 310,000  ARIZONA PUB SERV 3.1500% 15/05/25 332,360 334,824 0.09
usbh 305,000 BP CAP MKTS AMER 3.5430% 06/04/27 307,567 333,510 0.09
UsD 300,000  MISS POWER CO 3.9500% 30/03/28 326,797 333,247 0.09
USD 327,000  GEORGIA-PACIF 2.3000% 30/04/30 144A 326,595 333,027 0.09
USsD 324,000  ANTHEM INC 2.2500% 15/05/30 322,785 332,277 0.09
USsD 321,000 MARATHON PETRO 3.6250% 15/09/24 337,195 330,578 0.09
uSD 303,000  BP CAP MKTS AMER 3.1940% 06/04/25 303,000 329,574 0.09
USD 297,000  CIGNA CORP 3.4000% 01/03/27 144A 306,478 324,042 0.08
usb 307,000  UNION PAC CORP 3.2500% 05/02/50 314,594 322,976 0.08
usD 297,000  PPL CAPITAL FGD INC 3.1% 15/05/26 303,136 316,304 0.08
usb 256,000  VERIZON COMM INC 4.4000% 01/11/34 295,471 313,448 0.08
usb 285,000  VERIZON COMM INC 3.5000% 01/11/24 304,245 313,319 0.08
usD 308,000  TENNESSEE GAS 2.9000% 01/03/30 144A 307,522 312,369 0.08
usb 274,000 THERMO FISHER 4.1330% 25/03/25 274,118 311,442 0.08
usb 296,000 BRDCOM CRP / FIN 3.8750% 15/01/27 298,521 311,321 0.08
USDh 300,000  AT&T INC 3% 30/06/22 306,493 311,152 0.08
UsD 271,000  AT&T INC 4.3000% 15/02/30 300,857 306,550 0.08
uUsDh 287,000 HOME DEPOT INC 3.1250% 15/12/49 287,585 306,506 0.08
USDh 309,000  GEN MOTORS FIN 2.9000% 26/02/25 273,121 296,451 0.08
uUsDh 286,000  MID-AMER APT LP 3.7500% 15/06/24 301,570 294,209 0.08
UsD 300,000 COCA-COLA CO/THE 2.6000% 01/06/50 296,880 293,336 0.08
USDh 261,000  BAT CAPITAL CORP 4.7000% 02/04/27 261,000 291,688 0.08
UsD 272,000 CHEVRON CORP 3.0780% 11/05/50 272,983 291,462 0.08
UsD 253,000  AMER INTL GROUP 4.7500% 01/04/48 320,588 290,973 0.08
USDh 287,000  JOHN DEERE CAP 1.2000% 06/04/23 MTN 287,018 290,547 0.08
uUsDh 259,000  CIGNA CORP 3.8750% 15/10/47 144A 274,976 290,423 0.08
usDh 257,000  ANHEUSER-BUSCH 4.1500% 23/01/25 280,910 288,651 0.08
USDh 208,000  GOLDMAN SACHS GRP 6.75% 01/10/37 290,515 288,149 0.08
ush 273,000  DISCOVERY COMMUN 3.6250% 15/05/30 273,370 287,825 0.08
usDh 254,000  WALMART INC 3.5500% 26/06/25 274,741 286,184 0.07
uSDh 274,000  BRISTOL-MYERS 2.6000% 16/05/22 144A 279,123 285,023 0.07
USD 293,000  NATIONWIDE FI 3.9000% 30/11/49 144A 293,590 284,751 0.07
USD 231,000  AT&T INC 5.1500% 15/02/50 WI 274,675 284,540 0.07
USDh 264,000  T-MOBILE USA  3.8750% 15/04/30 144A 265,160 283,499 0.07
USD 251,000  O’REILLY AUTOMOT 4.2000% 01/04/30 250,976 282,630 0.07
usDh 253,000  WALT DISNEY CO 3.6000% 13/01/51 252,656 282,077 0.07
USDh 269,000  CIGNA CORP 3.4000% 17/09/21 275,369 278,222 0.07
usDh 271,000 DTE ELECTRIC CO 2.9500% 01/03/50 272,887 277,805 0.07
usDh 247,000  BRISTOL-MYERS 3.2000% 15/06/26 144A 260,737 276,124 0.07
USDh 255,000  DEERE & CO 2.7500% 15/04/25 254,760 275,938 0.07
uUsDh 266,000  CENTERPOINT ENER 2.5000% 01/09/24 267,295 275,698 0.07
uUsD 264,000  AMER INTL GROUP 3.4000% 30/06/30 263,966 275,678 0.07
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USDh 268,000  REALTY INCOME 3.2500% 15/01/31 267,005 272,924 0.07
usDh 250,000 COMCAST CORP 3.1000% 01/04/25 249,996 272,642 0.07
usDh 272,000  PUBLIC SERVICE 2.7000% 01/05/50 MTN 270,890 272,292 0.07
USD 235,000  ABBVIE INC 4.2500% 21/11/49 144A 246,461 268,843 0.07
usb 260,000  AMGEN INC 2.3000% 25/02/31 259,069 267,554 0.07
USsD 262,000 MARRIOTT INTL 4.6250% 15/06/30 260,373 266,548 0.07
USD 225,000  EOG RESOURCES IN 4.3750% 15/04/30 224,910 264,671 0.07
USD 216,000  CHARLES SCHWAB 4.6250% 22/03/30 216,445 264,449 0.07
usb 244,000  ALABAMA POWER CO 3.4500% 01/10/49 252,580 264,303 0.07
USD 259,000  MONDELEZ INT INC 1.5000% 04/05/25 257,612 263,133 0.07
UsD 252,000  VENTAS REALTY LP 4.7500% 15/11/30 246,612 261,619 0.07
USD 262,000  STRYKER CORP 1.1500% 15/06/25 261,387 261,546 0.07
usD 236,000  COMCAST CORP 3.7000% 15/04/24 252,155 260,589 0.07
usb 230,000 DOWDUPONT 4.4930% 15/11/25 253,046 260,540 0.07
usb 257,000 DUKE ENERGY COR 1.8000% 01/09/21 256,796 259,946 0.07
usD 243,000  CITIGROUP INC 3.2% 21/10/26 255,911 259,464 0.07
usb 205,000 MICROSOFT CORP 4.1000% 06/02/37 244,106 258,901 0.07
usb 249,000  MAGELLAN MID 3.2500% 01/06/30 250,014 258,320 0.07
usD 248,000  CAPITAL ONE FINL 3.6500% 11/05/27 247,621 258,258 0.07
usb 262,000  TRUIST BANK 2.2500% 11/03/30 BKNT 261,581 257,737 0.07
usb 229,000  FIRSTENERGY CORP 3.9000% 15/07/27 B 239,499 255,866 0.07
USDh 246,000  ITC HOLDINGS COR 2.7000% 15/11/22 249,627 255,359 0.07
UsD 266,000 REGENCY CENTERS 2.9500% 15/09/29 266,484 254,834 0.07
usDh 191,000 NORTHROP GRUMMAN 5.1500% 01/05/40 191,771 253,626 0.07
USDh 222,000  ANHEUSER-BUSCH 4.7000% 01/02/36 257,986 251,811 0.07
usDh 229,000 MARATHON PETRO 4.7000% 01/05/25 228,580 251,251 0.07
uUsD 239,000  UNION PAC CORP 2.4000% 05/02/30 238,108 248,475 0.06
USDh 244,000  MCDONALD’S COR 1.4500% 01/09/25 MTN 243,521 246,887 0.06
usDh 240,000  EVERGY METRO 2.2500% 01/06/30 2020 239,722 245,419 0.06
usDh 214,000 COMCAST CORP 3.9500% 15/10/25 234,520 244,926 0.06
USDh 222,000  FISERV INC 3.5000% 01,/07/29 220,951 244,727 0.06
usbh 221,000 NORTHROP GRUMMAN 3.2500% 15/01/28 231,271 244,351 0.06
USD 240,000  PFIZER INC 2.5500% 28/05/40 238,510 242,254 0.06
USD 223,000  CIGNA CORP 3.7500% 15/07/23 233,874 242,165 0.06
UsD 228,000  NOVARTIS CAPITAL 2.0000% 14/02/27 227,793 241,072 0.06
USD 226,000  AT&T INC 3.6000% 17/02/23 239,707 240,482 0.06
USDh 240,000  PFIZER INC 2.7000% 28/05/50 238,044 239,612 0.06
USD 229,000  EVERGY INC 2.4500% 15/09/24 234,384 239,128 0.06
usb 238,000  STRYKER CORP 1.9500% 15/06/30 237,074 236,692 0.06
uSD 206,000  ORACLE CORP 3.8500% 01/04/60 205,207 236,161 0.06
usb 223,000 EVERGY INC 2.9000% 15/09/29 228,791 230,551 0.06
usD 200,000 SOUTHERN CAL ED 4.1250% 01/03/48 C 215,967 227,707 0.06
USDh 210,000  FISERV INC 3.2000% 01/07/26 218,983 227,164 0.06
usDh 219,000 DTE ENERGY CO 2.5290% 01/10/24 C 220,670 226,239 0.06
usDh 217,000  UNION PAC CORP 2.9500% 01/03/22 222,026 225,940 0.06
USDh 210,000  BROADCOM INC 4.2500% 15/04/26 144A 218,667 224,530 0.06
usbh 193,000 METROPLTN EDI 4.3000% 15/01/29 144A 217,282 223,687 0.06
usDh 223,000 LAM RESEARCH 1.9000% 15/06/30 222,267 223,225 0.06
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USDh 203,000  GOLDMAN SACHS GP 3.85% 26/01/27 206,260 223,038 0.06
usDh 203,000  VIACOMCBS INC 4.7500% 15/05/25 201,981 221,623 0.06
UsD 206,000  AMERIPRISE FINL 3.0000% 02/04/25 205,129 221,479 0.06
USDh 220,000  LAM RESEARCH 2.8750% 15/06/50 219,421 221,006 0.06
uUsDh 238,000 MARATHON OIL COR 4.4000% 15/07/27 195,728 219,985 0.06
UsD 237,000  PLAINS ALL AMER 3.5500% 15/12/29 230,045 219,216 0.06
USD 207,000  TRANSCONT GAS 3.9500% 15/05/50 144A 205,808 219,017 0.06
USD 188,000  ORACLE CORP 4.0000% 15/11/47 211,096 218,824 0.06
UsD 189,000  BRISTOL-MYERS 3.9000% 20/02/28 144A 208,312 218,545 0.06
USD 163,000  MICROSOFT CORP 4.0000% 12/02/55 194,491 211,374 0.06
UsD 189,000  CVS HEALTH CORP 3.6250% 01/04/27 188,664 207,464 0.05
UsD 200,000  ALTRIA GROUP INC 2.3500% 06/05/25 199,916 206,677 0.05
USbh 158,000  VERIZON COMM INC 4.5220% 15/09/48 199,598 204,693 0.05
uUsDh 192,000  SOUTHERN CAL GA 2.5500% 01/02/30 XX 191,656 204,406 0.05
uUsD 183,000  AMER INTL GROUP 4.2000% 01/04/28 201,231 203,626 0.05
USDh 195,000  AUTONATION INC 4.7500% 01/06/30 193,984 202,844 0.05
uUsDh 199,000  GEORGIA-PACIF 2.1000% 30/04/27 144A 198,807 202,074 0.05
uUsD 193,000  UNION PAC CORP 2.1500% 05/02/27 192,877 201,683 0.05
USDh 197,000  DENTSPLY SIRONA 3.2500% 01/06/30 196,582 201,482 0.05
ush 194,000  FED RLTY INVS TR 3.9500% 15/01/24 200,319 201,027 0.05
USD 194,000  AMGEN INC 2.2000% 21/02/27 196,035 200,871 0.05
USDh 176,000  UNITED TECH CORP 3.9500% 16/08/25 192,799 200,311 0.05
usDh 176,000  BRISTOL-MYERS 3.4500% 15/11/27 144A 189,385 199,290 0.05
ush 194,000 DUKE ENERGY COR 2.4500% 01/06/30 193,381 198,967 0.05
USDh 164,000  UNITED TECH CORP 4.4500% 16,/11/38 195,125 197,509 0.05
usb 192,000  CONSTELLATION BR 3.7500% 01/05/50 190,656 196,281 0.05
usbh 181,000  MISS POWER CO 4.2500% 15/03/42 12-A 198,776 196,215 0.05
USD 200,000  COMCAST CORP 2.8000% 15/01/51 198,227 195,485 0.05
usbh 149,000  BARRICK NA FIN LLC 5.7% 30/05/41 188,119 195,240 0.05
USD 196,000 NEWMONT CORP 2.2500% 01/10/30 194,252 195,124 0.05
USD 188,000  AT&T INC 3% 15/02/22 192,017 194,837 0.05
UsD 188,000  UNITEDHEALTH GRP 2.0000% 15/05/30 186,415 194,011 0.05
USD 178,000  CVS HEALTH CORP 4.0000% 05/12/23 188,647 193,904 0.05
uSD 172,000  NISOURCE INC 3.6000% 01/05/30 189,624 193,856 0.05
USD 181,000  NIKE INC 2.4000% 27/03/25 180,754 193,785 0.05
USD 199,000  DIAMONDBACK ENER 3.2500% 01/12/26 193,380 193,129 0.05
USD 182,000  DISCOVERY COMMUN 4.6500% 15/05/50 181,767 192,138 0.05
USD 190,000  COSTCO COMPANIES 1.7500% 20/04/32 190,129 191,719 0.05
usb 164,000  PPL CAPITAL FDG 5.0000% 15/03/44 190,580 191,090 0.05
usD 168,000  ANTHEM INC 3.6500% 01/12/27 183,375 189,646 0.05
usb 149,000 LOWE’S COS INC 5.0000% 15/04/40 148,539 189,027 0.05
usDh 181,000  AT&T INC 3.8750% 15/08/21 177,322 187,816 0.05
USDh 177,000  COMCAST CORP 2.6500% 01/02/30 177,277 187,604 0.05
usDh 198,000  BOEING CO 2.9500% 01/02/30 176,457 184,780 0.05
usDh 187,000  GEN ELECTRIC CO 3.6250% 01/05/30 186,703 184,607 0.05
uUSDh 161,000  BRISTOL-MYERS 3.4000% 26/07/29 144A 172,411 184,426 0.05
ush 180,000  DUKE ENERGY OHIO 2.1250% 01/06/30 179,887 184,200 0.05
USD 183,000  STRYKER CORP 2.9000% 15/06/50 182,453 182,002 0.05
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USDh 164,000  BROADCOM INC 5.0000% 15/04/30 144A 163,270 181,428 0.05
usDh 170,000  PEPSICO INC 2.2500% 19/03/25 169,879 181,220 0.05
usDh 163,000  AMER INTL GROUP 4.5000% 16/07/44 188,570 180,957 0.05
USD 163,000  ANHEUSER-BUSCH 4.6000% 15/04/48 186,159 180,415 0.05
usD 154,000 ABBOTT LABORATORIES 3.75% 30/11/26 170,568 179,652 0.05
uUsDh 174,000  APPLE INC 2.6500% 11/05/50 171,514 178,457 0.05
USDh 173,000  JOHN DEERE CAP 1.7500% 09/03/27 MTN 173,096 177,443 0.05
usDh 164,000  ALTRIA GROUP INC 4.4500% 06/05/50 162,685 176,282 0.05
usDh 185,000  ELI LILLY & CO 2.2500% 15/05/50 184,277 174,762 0.05
USDh 172,000  DOMINION RES 2.0000% 15/08/21 C 171,950 174,269 0.05
usDh 182,000  GENERAL MOTORS C 5.4000% 01/04/48 175,715 174,250 0.05
usDh 186,000  BOEING CO 2.7000% 01/02/27 167,870 173,347 0.05
USDh 165,000  EQUINIX INC 2.6250% 18/11/24 165,231 173,252 0.05
USD 170,000  NATIONWIDE MU 4.3500% 30/04/50 144A 169,604 172,453 0.05
USD 146,000  VERIZON COMM IN 4.0160% 03/12/29 WI 166,041 171,356 0.04
uSDh 162,000  ORACLE CORP 2.6250% 15/02/23 165,542 170,704 0.04
USD 160,000  DUKE ENERGY CORP 2.65% 01/09/26 164,546 170,676 0.04
USD 161,000  ALTRIA GROUP INC 3.4000% 06/05/30 160,499 169,683 0.04
USDh 153,000  GENERAL DYNAMICS 3.2500% 01/04/25 152,319 169,072 0.04
USD 164,000  DTE ENERGY CO 2.9500% 01/03/30 163,903 168,546 0.04
USD 161,000 CHEVRON CORP 1.9950% 11/05/27 161,000 167,900 0.04
USDh 166,000 KLA CORP 3.3000% 01/03/50 166,781 165,651 0.04
UsDh 149,000 DOLLAR GENERAL 3.5000% 03/04/30 153,507 165,265 0.04
usDh 151,000 HOME DEPOT INC 2.5000% 15/04/27 150,265 163,745 0.04
USDh 141,000 NIKE INC 3.3750% 27/03/50 146,523 161,556 0.04
uUsDh 153,000 DOMINION RESOURCES 2.85% 15/08/26 D 159,570 160,796 0.04
uUsDh 124,000  INTEL CORP 4.6000% 25/03/40 124,856 160,675 0.04
USDh 134,000  REYNOLDS AMERICA 5.8500% 15/08/45 150,477 160,107 0.04
usDh 139,000  WRKCO INC 4.9000% 15/03/29 159,166 159,516 0.04
uUsDh 155,000  TEXAS INSTRUMENT 1.3750% 12/03/25 155,105 159,442 0.04
USDh 142,000  ABBVIE INC 4.0500% 21/11/39 144A 148,676 158,943 0.04
usDh 146,000  WALT DISNEY CO 3.5000% 13/05/40 145,854 158,611 0.04
USD 156,000  STARBUCKS CORP 1.3000% 07/05/22 155,895 157,935 0.04
USDh 139,000  BOEING CO 5.8050% 01/05/50 144,681 156,459 0.04
UsD 150,000  MID-AMER APT LP 4.0000% 15/11/25 162,397 155,671 0.04
USD 136,000  BRISTOL-MYERS 3.8750% 15/08/25 144A 144,772 154,323 0.04
USDh 144,000  INTEL CORP 2.4500% 15/11/29 145,833 154,321 0.04
USD 149,000  UNITEDHEALTH GRP 2.7500% 15/05/40 144,655 154,300 0.04
USD 127,000  NORTHROP GRUMMAN 4.0300% 15/10/47 143,035 152,957 0.04
USD 125,000  ALEXANDRIA REAL 4.9000% 15/12/30 124,916 151,766 0.04
usb 132,000  UNITEDHEALTH GRP 3.7000% 15/12/25 143,042 150,523 0.04
usDh 133,000 LOWE’S COS INC 4.0000% 15/04/25 132,695 150,112 0.04
uUSDh 130,000  MIDAMERICAN ENER 3.6500% 01/08/48 141,544 149,460 0.04
ush 152,000  BIOGEN INC 3.1500% 01/05/50 150,744 147,095 0.04
usbh 135,000  AT&T INC 3.9000% 11/03/24 143,623 146,081 0.04
USD 132,000  CVS HEALTH CORP 3.0000% 15/08/26 133,961 143,476 0.04
usDh 155,000  STORE CAPITAL 4.6250% 15/03/29 160,410 142,881 0.04
USsD 126,000  NVIDIA CORP 3.5000% 01/04/40 125,908 142,130 0.04
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USD 125,000  MASTERCARD INC 3.3000% 26/03/27 124,651 141,697 0.04
USD 143,000 NOBLE ENERGY INC 3.9% 15/11/24 127,270 140,628 0.04
USD 134,000  AMGEN INC 3.1500% 21,/02/40 142,246 140,515 0.04
USD 129,000  KEURIG DR PEPPER 3.8000% 01/05/50 137,264 139,498 0.04
USD 121,000  PRUDENTIAL FIN 4.3500% 25/02/50 MTN 139,330 138,487 0.04
USD 119,000  AT&T INC 4.8500% 01/03/39 135,924 138,405 0.04
USD 107,000  APPLE INC 4.25% 09/02/47 128,271 138,144 0.04
USD 124,000  INTL PAPER CO 4.4000% 15/08/47 139,956 137,713 0.04
UsD 129,000  TRANSCONT GAS 3.2500% 15/05/30 144A 128,725 137,126 0.04
USD 172,000  NOBLE ENERGY INC 4.2000% 15/10/49 174,686 136,708 0.04
USDh 124,000  VERIZON COMM INC 3.0000% 22/03/27 124,203 135,173 0.04
USD 123,000  VIACOMCBS INC 4.9500% 15/01/31 131,762 135,021 0.04
USDh 123,000  MID-AMER APT LP 3.9500% 15/03/29 135,077 134,972 0.04
UsD 112,000  DEERE & CO 3.7500% 15/04/50 111,998 134,621 0.04
USD 123,000  WILLIAMS COS INC 5.4000% 04/03/44 128,740 134,615 0.04
uSD 123,000  EXXON MOBIL CORP 2.9920% 19/03/25 129,521 134,376 0.04
USsD 129,000  BAT CAPITAL CORP 3.2150% 06/09/26 128,187 134,081 0.04
usD 122,000  DANAHER CORP 3.3500% 15/09/25 129,023 133,821 0.03
UsD 130,000  NUCOR CORP 2.7000% 01/06/30 129,637 132,250 0.03
usD 119,000  NIKE INC 2.8500% 27/03/30 118,825 132,199 0.03
uUsD 130,000  ANTHEM INC 3.1250% 15/05/50 129,668 132,155 0.03
USD 101,000  BRISTOL-MYERS 4.2500% 26/10/49 144A 118,190 132,150 0.03
USDh 130,000  NUCOR CORP 2.0000% 01/06/25 129,802 132,145 0.03
USsD 124,000 MARATHON PETRO 4.5000% 01/05/23 123,937 131,763 0.03
USD 118,000  INGREDION INC 3.9000% 01,/06/50 116,310 131,605 0.03
USD 120,000  NIKE INC 2.7500% 27/03/27 119,984 131,025 0.03
USDh 122,000  ABBVIE INC 2.9500% 21/11/26 144A 118,876 130,963 0.03
USDh 128,000  STARBUCKS CORP 2.5500% 15/11/30 127,648 130,660 0.03
USD 125,000  MID-AMER APT LP 4.3000% 15/10/23 133,825 130,435 0.03
USDh 153,000  NOBLE ENERGY INC 4.9500% 15/08/47 165,465 130,136 0.03
USD 125,000  SOUTHERN CAL ED 2.8500% 01/08/29 126,116 129,984 0.03
USDh 130,000  AT&T INC 3.5000% 01/06/41 129,597 129,919 0.03
USD 130,000  AT&T INC 3.8500% 01/06/60 129,446 129,629 0.03
USD 115,000  WALMART INC 3.0500% 08/07/26 126,180 128,482 0.03
USDh 122,000  AMGEN INC 3.3750% 21,/02/50 126,360 127,389 0.03
USD 120,000  CENTERPOINT ENER 4.1000% 01/09/47 128,953 126,979 0.03
USDh 148,000  SPIRIT REALTY LP 3.4000% 15/01/30 148,401 126,846 0.03
USD 126,000  ENTERPRISE PRODU 3.9500% 31/01/60 125,286 126,213 0.03
USDh 125,000  OTIS WORLDWID 2.5650% 15/02/30 144A 124,949 126,156 0.03
USDh 117,000  CHARTER COMM 4.464% 23/07/22 123,218 124,520 0.03
USD 124,000  AT&T INC 3.6500% 01/06/51 123,520 124,125 0.03
USD 105,000  UNITEDHEALTH GRP 3.7500% 15/10/47 116,490 123,543 0.03
USD 118,000  PFIZER INC 2.8000% 11/03/22 120,665 122,898 0.03
USD 116,000  CENTERPOINT ENER 2.9500% 01/03/30 118,333 121,873 0.03
USD 118,000  BRISTOL-MYERS 2.8750% 19/02/21 144A 119,418 120,139 0.03
USD 124,000  GLP CAP/FIN II 5.3000% 15/01/29 137,538 119,040 0.03
USD 137,000  BRIGHTHOUSE FIN 4.7000% 22/06/47 WI 135,031 119,031 0.03
USD 100,000  IBM CORP 4.1500% 15/05/39 112,379 118,122 0.03
USDh 107,000  PEPSICO INC 2.6250% 19/03/27 106,451 116,802 0.03
USD 106,000  EXXON MOBIL CORP 3.4520% 15/04/51 106,000 115,921 0.03
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USD 95,000  AT&T INC 5.3750% 15/10/41 112,077 115,411 0.03
USD 94,000  CVS HEALTH CORP 4.7800% 25/03/38 104,669 114,684 0.03
USD 114,000  ENTERPRISE PRODU 3.7000% 31/01/51 114,462 113,864 0.03
USD 100,000  AT&T INC 4.5000% 09/03/48 112,517 112,274 0.03
USD 104,000  UNION PAC CORP 3.1500% 01/03/24 108,502 111,822 0.03
USD 107,000  PACKAGING CORP 3.0000% 15/12/29 107,112 111,797 0.03
USD 100,000  IBM CORP 3.3000% 15/05/26 105,751 111,249 0.03
USD 103,000  DTE ENERGY CO 3.8% 15/03/27 111,405 110,994 0.03
USD 104,000  PENN ELEC CO 3.2500% 15/03/28 144A 107,430 110,930 0.03
USD 100,000  CONSTELLATION BR 3.7000% 06/12/26 106,457 109,878 0.03
USD 85,000  CSX CORP 4.7500% 15/11/48 102,273 109,872 0.03
UsD 110,000  BLACK HILLS CORP 3.8750% 15/10/49 111,678 109,659 0.03
USD 110,000  UNIV OF TEXAS SYS- 2.4390% 15/08/49 110,000 109,624 0.03
UsD 98,000 CHARTER COMM OPT 4.8000% 01/03/50 101,694 108,958 0.03
uSDh 84,000  TIME WARNER CABL 6.5500% 01/05/37 101,988 107,002 0.03
USD 98,000  MARATHON PETRO 4.7500% 15/12/23 WI 106,662 105,698 0.03
UsD 97,000  AETNA INC 3.8750% 15/08/47 95,458 105,014 0.03
usD 100,000  UNITEDHEALTH GRP 2.9000% 15/05/50 97,181 103,464 0.03
USsD 91,000  WALT DISNEY CO 3.8000% 13/05/60 90,896 102,844 0.03
uSD 85,000 MERCK & CO INC 3.7% 10/02/45 95,424 102,525 0.03
USsD 90,000  APPLE INC 3.2% 13/05/25 95,225 100,764 0.03
USD 88,000 ORACLE CORP 3.8000% 15/11/37 97,053 99,608 0.03
USDh 94,000  INTERSTATE P&L 3.5000% 30/09/49 94,795 99,312 0.03
USsD 92,000  UNITEDHEALTH GRP 2.3750% 15/08/24 93,206 97,666 0.03
USD 104,000  CONSUMERS ENERGY 2.5000% 01/05/60 103,115 96,675 0.03
UsD 86,000 TRANS ALLEGHENY 3.85% 01/06/25 144A 93,114 95,312 0.02
USDh 92,000 LAM RESEARCH 3.1250% 15/06/60 91,725 94,327 0.02
USD 87,000 ORACLE CORP 2.9500% 15/11/24 90,670 94,266 0.02
USsD 93,000  INTL LEASE FIN 5.8750% 15/08/22 90,954 93,590 0.02
USD 86,000  VIACOM INC 5.8500% 01/09/43 110,458 92,714 0.02
UsD 87,000  WILLIAMS PARTNERS 3.9% 15/1/25 91,402 92,329 0.02
uSD 80,000 PROCTER & GAMBLE 3.0000% 25/03/30 79,808 91,452 0.02
USsD 90,000  STARBUCKS CORP 3.5000% 15/11/50 89,397 91,298 0.02
USD 89,000 REGENCY CENTERS 3.7000% 15/06/30 88,826 89,724 0.02
uSD 87,000 MOSAIC CO 5.6250% 15/11/43 87,055 88,422 0.02
UsD 101,000  GLP CAP/FIN II 4.0000% 15/01/30 102,035 88,123 0.02
usD 94,000 DEVON ENERGY CORP 5.6% 15/07/41 111,726 86,932 0.02
uUsD 84,000 BURLINGTON NORTH 3.0500% 15/02/51 83,469 86,587 0.02
usD 70,000  AT&T INC 5.2500% 01/03/37 82,809 85,132 0.02
usD 64,000  SYSCO CORP 6.6000% 01/04/50 63,851 82,091 0.02
uUsD 80,000 TOYOTA MTR CRE 2.1500% 13/02/30 MTN 79,605 81,169 0.02
USDh 75,000  MICROSOFT CORP 2.8750% 06/02/24 77,269 81,104 0.02
USD 64,000 PROCTER & GAMBLE 3.6000% 25/03/50 63,593 79,607 0.02
USD 57,000  BARRICK NA FIN LLC 5.75% 01/05/43 74,323 78,418 0.02
USD 80,000 SUNOCO LOGISTICS 5.3000% 01/04/44 83,129 77,889 0.02
USD 64,000  UNITEDHEALTH GRP 3.8750% 15/08/59 70,282 76,391 0.02
USD 59,000  BRISTOL-MYERS 4.3500% 15/11/47 144A 70,565 75,893 0.02
USD 72,000 MCDONALD’S COR 2.6250% 01/09/29 MTN 72,296 75,145 0.02
USDh 70,000  SOUTHERN CAL GA 2.6000% 15/06/26 TT 71,321 75,044 0.02
USD 68,000 HOME DEPOT INC 2.7000% 15/04/30 67,620 74,006 0.02
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USD 62,000  CIGNA CORP 4.3750% 15/10/28 71,635 72,277 0.02
USD 59,000  AT&T INC 5.3500% 15/12/43 67,234 71,125 0.02
USD 63,000 PROCTER & GAMBLE 2.8000% 25/03/27 62,897 69,769 0.02
USD 62,000 CROWN CASTLE INT 4.0000% 01/03/27 67,477 69,217 0.02
USD 68,000 GEN MOTORS FIN 4.3500% 09/04/25 65,198 69,086 0.02
USD 59,000 SOUTHERN CAL ED 4.6500% 01/10/43 67,570 68,498 0.02
USD 65,000  NATIONAL FUEL GA 5.5000% 15/01/26 64,687 65,821 0.02
USD 62,000  UNITEDHEALTH GRP 3.1250% 15/05/60 60,354 64,858 0.02
USD 60,000  CIGNA CORP 3.4000% 15/03/50 59,890 64,170 0.02
UsD 58,000 AMEREN CORP 3.5000% 15/01/31 63,028 64,086 0.02
USDh 60,000 CONSTELLATION BR 3.2000% 15/02/23 61,839 63,640 0.02
USD 62,000  AIR PROD & CHEM 2.7000% 15/05/40 61,828 63,425 0.02
USDh 51,000  GENERAL DYNAMICS 4.2500% 01/04/40 51,240 62,912 0.02
USD 52,000  VERIZON COMM 4.272% 15/01/36 58,719 62,752 0.02
USDh 68,000  SPIRIT REALTY LP 4.0000% 15/07/29 60,120 61,517 0.02
USDh 57,000 ENERGY TRANSF PARTN 6.05% 01/06/41 65,479 59,536 0.02
USD 61,000 STARBUCKS CORP 3.3500% 12/03/50 62,757 58,616 0.02
uSDh 66,000 DEVON ENERGY CORP 5% 15/06/45 51,398 58,239 0.02
USD 53,000 GOLDMAN SACHS GP 4% 03/03/24 50,950 57,873 0.02
USD 43,000 LOWE’S COS INC 5.1250% 15/04/50 42,920 57,727 0.02
USD 62,000 NOBLE ENERGY INC 3.8500% 15/01/28 48,670 56,346 0.01
USD 54,000  FIRSTENERGY CORP 2.8500% 15/07/22 A 54,946 55,695 0.01
USD 48,000  ENERGY TRANSFER 6.1250% 15/12/45 55,541 49,907 0.01
USD 46,000  ENTERPRISE PRODU 4.2000% 31/01/50 48,945 49,385 0.01
USDh 53,000  PLAINS ALL AMER 4.9000% 15/02/45 51,334 49,083 0.01
USD 42,000  UNITEDHEALTH GRP 3.5000% 15/08/39 44,113 48,149 0.01
USDh 42,000  BANK OF AMERICA 4.125% 22/01/24 41,313 46,215 0.01
USDh 38,000 PROCTER & GAMBLE 3.5500% 25/03/40 37,811 45,551 0.01
USD 43,000  GENERAL ELEC CAP 3.1% 09/01/23 MTN 43,779 44,334 0.01
USDh 39,000  UNION PAC CORP 3.7500% 05/02/70 39,037 41,946 0.01
USD 36,000 ANHEUSER-BUSCH 4.9000% 01/02/46 42,817 41,425 0.01
USDh 32,000  UNION PAC CORP 4.3000% 01,/03/49 37,172 40,110 0.01
USD 36,000 JPMORGAN CHASE & CO 2.95% 01/10/26 37,021 38,836 0.01
USD 31,000 BRISTOL-MYERS 4.1250% 15/06/39 144A 35,582 38,729 0.01
USDh 37,000  CSX CORP 2.4000% 15/02/30 36,253 38,412 0.01
USD 34,000  ABBVIE INC 3.7500% 14/11/23 32,187 36,882 0.01
USDh 35,000  PPL CAPITAL FDG 3.4000% 01,/06/23 36,103 36,601 0.01
USD 35,000 MCDONALD’S COR 2.1250% 01/03/30 MTN 35,039 35,114 0.01
USD 37,000  VIACOM INC 4.375% 15/03/43 39,677 35,093 0.01
USD 34,000 GENERAL MOTORS C 5.9500% 01/04/49 37,029 34,577 0.01
USD 27,000 DOLLAR GENERAL 4.1250% 03/04/50 26,729 31,878 0.01
USD 31,000  GENERAL MOTORS FIN 3.95% 13/04/24 25,999 31,019 0.01
USD 32,000 MARATHON PETRO 4.5000% 01/04/48 WI 33,829 30,211 0.01
USD 26,000  APPLE INC 2.9500% 11/09/49 25,460 27,995 0.01
USD 22,000  MASTERCARD INC 3.8500% 26/03/50 21,907 27,665 0.01
USD 25,000  CENTERPOINT ENER 2.5000% 01/09/22 25,215 25,748 0.01
USDh 22,000  FISERV INC 4.2000% 01/10/28 24,568 25,446 0.01
USD 23,000  UNITED TECH CORP 3.6500% 16/08/23 24,319 24,998 0.01
uUSDh 21,000  HOME DEPOT INC 2.9500% 15/06/29 22,071 23,183 0.01
UsD 25,000  ONEOK INC 3.4000% 01/09/29 22,745 22,881 0.01
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uUsb 23,000  CBS CORP 4.6000% 15/01/45 25,831 22,131 0.01
UsD 19,000  CONSTELLATION BR 4.4000% 15/11/25 21,049 21,623 0.01
Usb 19,000  GECC 5.875% 14/01/38 MTN 22,982 21,127 0.01
uUsb 19,000  MID-AMER APT LP 3.6000% 01,/06/27 20,229 20,256 0.01
UsD 16,000  CSX CORP 4.3000% 01/03/48 18,344 19,586 0.01
uUsb 18,000  NORTHROP GRUMMAN 2.9300% 15/01/25 18,670 19,419 0.01
UsD 18,000  BAT CAPITAL CORP 4.3900% 15/08/37 18,725 18,854 0.00
usb 18,000  MOSAIC CO 5.4500% 15/11/33 20,963 18,192 0.00
UsD 16,000  SUNOCO LOGISTICS 5.3500% 15/05/45 16,882 15,519 0.00
uUsD 15,000  SPIRIT REALTY LP 4.4500% 15/09/26 14,312 14,337 0.00
usb 17,000  FORD MOTOR CO 4.7500% 15/01/43 14,796 12,984 0.00
uUsb 3,000  WALMART INC 4.0500% 29/06/48 3,582 3,822 0.00
usb 1,000  EDISON INTL 4.1250% 15/03/28 1,024 1,037 0.00
87,377,124 90,535,472 23.64

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

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

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

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

222,504
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1,835,373,727

1,835,373,727

158,190,320
57,538,244
23,544,376
17,380,957
10,814,562

3,316,114
1,376,488
605,414
350,993

273,117,468

1,562,256,259

805,866,815
902,729,929
(780,732,413)

22,048
17,150,183
(238,988,070)

706,048,492

1,401,042,612
40,680,614
1,058,015,673
(1,727,252)
(292,682)
407,381,952

2,905,100,917

3,611,149,409

5,173,405,668
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HHI B %E A (HAH)

FEERIMFER (96.4%)
Z—ZNZVT (0.0%)*
HES (0.0%)*
Commonwealth Bank of Australia

EUR 100,000 1.94% due 10/03/29®® 13,208,080
EEaH 13,208,080
=RV TAE (EIH13,566,935M) 13,208,080
Z—AN7T (0.1%)
BUFE (0.1%)
Republic of Austria Government International Bond

CAD 390,000 5.38% due 12/01/34© 45,102,787
BORFE A3 45,102,787
F—ANT &R (HU5R1M44,039,408/0) 45,102,787
ANUF— (0.1%)
HEE (0.1%)
Ageas S.A./NV

EUR 300,000 3.25% due 07/02/49@-® 43,158,648
HESAR 43,158,648
-G (HUERAT37,267,838/0) 43,158,648
AN~V R (03%)
HEE (0.3%)
HKT Capital No 3 Ltd.

EUR 600,000 1.65% due 04/10/27 75,390,501
Sinopec Group Overseas Development 2015 Ltd.

EUR 100,000 1.00% due 04/28/22 12,790,448
State Grid Overseas Investment 2016 Ltd.

EUR 900,000 1.30% due 08/05/32® 116,819,426
HESEE 205,000,375
EEAN—V B (ER1200,231,219M) 205,000,375
TAAVT (0.6%)
BUFE (0.6%)
Bulgaria Government International Bond

EUR 2,370,000 3.13% due 03/26/35 394,447,944
BRRAT 394447944
TAAYT &R BUERAT330,990,341H) 394,447,944
HFE (1.1%)
EERRAEZ (0.1%)
Fairstone Financial Issuance Trust I Class A

CAD 200,000 2.51% due 10/20/39®-© 16,405,711
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INIEATA%
BT AR izdial (HAH)

Real Estate Asset Liquidity Trust Class Al

CAD 458,433 2.38% due 02/12/55®© 37,962,403
HREHRAERAF 54,368,114
HEE (0.8%)
Barrick Gold Corp.

USD 1,175,000 5.25% due 04/01/42 167,329,607
Bausch Health Cos, Inc.

USD 140,000 5.00% due 01/30/28®+©) 14,895,734

USD 75,000 5.00% due 02/15/29®+© 7,961,738

USD 90,000 5.25% due 01/30/30®+© 9,756,652

USD 100,000 5.25% due 02/15/31®+© 10,786,211
Bausch Health Cos, Inc.

USD 80,000 7.25% due 05/30/29®+© 9,284,699
Bombardier, Inc.

USD 500,000 7.50% due 12/01/24®+©) 49,519,915

USD 525,000 7.50% due 03/15/25®+© 50,273,861

USD 160,000 7.88% due 04/15/27®+©) 15,188,413
Cenovus Energy, Inc.

USD 1,250,000 4.25% due 04/15/27® 140,932,359
Kinross Gold Corp.

USD 500,000 5.95% due 03/15/24® 58,735,696
Nutrien Ltd.

USD 140,000 4.20% due 04/01/29® 17,283,307
HELEEEH 551,948,192
BUFE (0.2%)
City of Montreal Canada

CAD 1,000,000 2.30% due 09/01/29 87,903,308
Hydro-Quebec

USD 140,000 8.50% due 12/01/29 22,780,405
Province of Nova Scotia Canada

USD 313,000 9.13% due 05/01/21 33,200,482
Province of Quebec Canada

USD 35,000 7.14% due 02/27/269 4,737,838
BUFE AR 148,622,033
HFEEE (BERM736,338,786 ) 754,938,339
TAw #EE 17.3%)
BEHEMRIES (14.8%)
Allegro CLO VII Ltd. Class A

USD 1,000,000 1.34% due 06/13/31®+:©) 102,676,118
Allegro CLO XI Ltd. Class A1A

USD 4,000,000 1.61% due 01/19/33®+x© 413,281,880
Anchorage Capital Clo 11 Ltd. Class A

USD 4,500,000 1.61% due 07/22/320+:) 464,503,530
Apres Static CLO 2 Ltd. Class B

USD 3,000,000 3.99% due 04/15/28®+©1© 310,844,031
Atlas Senior Loan Fund V Ltd. Class AR2

USD 2,957,102 1.49% due 07/16/29®+©-© 303,798,148
Atlas Senior Loan Fund XI Ltd. Class A1L

USD 4,000,000 1.31% due 07/26/31®-©© 409,882,641
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INIEATRE
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Bain Capital Credit CLO 2018-1 Class Al

USD 250,000 1.17% due 04/23/31®+©1© 25,672,411
Battalion CLO XI Ltd. Class A

UusD 1,000,000 1.46% due 10/24/29®+©+© 103,244,760
Canyon CLO 2020-1 Ltd. Class A

UsD 6,906,581 2.16% due 07/15/28®+©+© 715,194,705
Carlyle US CLO 2018-1 LTD Class A1l

UsD 1,500,000 1.24% due 04/20/31®+©© 153,493,497
Carlyle C17 CLO Ltd.

USD 250,000 1.24% due 04/30/31®+©1© 25,609,989
Catamaran CLO 2014-1 Ltd. Class AIAR

USD 3,979,586 1.48% due 04/22/30®-C1© 409,106,792
CBAM 2019-11 Ltd. Class Al

USD 1,250,000 1.58% due 10/20/32®+©© 129,222,730
CIFC Funding 2013-1II-R Ltd. Class Al

UsD 250,000 1.19% due 04/24/31®-©+© 25,675,895
CIFC Funding 2018-1I Ltd. Class A1

UsD 4,000,000 1.26% due 04/20/31®-©<© 410,550,595
Elevation CLO 2018-9 Ltd. Class Al

UsD 4,000,000 1.36% due 07/15/31®©«© 410,122,459
Galaxy XXIX CLO Ltd. Class A

USD 1,991,556 1.01% due 11/15/26®-©-© 205,361,701
Greenwood Park CLO Ltd. Class A2

USD 250,000 1.25% due 04/15/31®+©1© 25,593,377
Greywolf CLO III Ltd. Class AIR

USD 5,000,000 1.51% due 04/15/33®-©1© 517,357,174
Greywolf CLO VI Ltd. Class Al

UsD 250,000 1.24% due 04/26/31®+©© 25,650,342
HPS Loan Management 15-2019 Ltd. Class Al

UsD 1,500,000 1.54% due 07/22/32®+©+© 154,775,196
ICG US CLO 2014-3 Ltd. Class AIRR

UsD 249,390 1.24% due 04/25/31®+©+© 25,611,475
ICG US CLO 2015-2R Ltd. Class A1l

USD 3,250,000 1.60% due 01/16/33®+©1© 335,544,901
ICG US CLO 2019-1 LTD Class A1A

USD 4,500,000 1.59% due 10/26/32®-©© 463,220,902
KVK CLO 2018-1 Ltd. Class A

USD 1,721,200 1.15% due 05/20/29®©© 177,069,101
Midocean Credit CLO IX Class Al

UsD 4,750,000 1.37% due 07/20/31®+©<© 487,966,183
Midocean Credit CLO V Class AR

UsD 333,356 1.34% due 07/19/28®-:© 34,321,121
Midocean Credit Clo VIII Class Al

UsD 250,000 1.37% due 02/20/31®+©+© 25,730,667
Mountain View CLO IX Ltd.

USD 4,000,000 1.36% due 07/15/31®-©© 410,936,608
Ocean Trails CLO 8 Class Al

USD 7,000,000 2.22% due 07/15/29®+©1© 725,228,082
OZLM VI Ltd. Class A1S

USD 246,301 1.30% due 04/17/31®+©1© 25,269,315
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OZILM VII Ltd. Class AIR

USD 3,920,970 1.23% due 07/17/29®+©+© 403,197,220
PPM CLO 2018-1 Ltd.

USD 4,000,000 1.39% due 07/15/31®-©© 410,619,026
Shackleton 2014-V-R CLO Ltd. Class A

USD 1,000,000 1.31% due 05/07/31®+©+© 102,703,478
Sound Point Clo XIV Ltd. Class AR

USD 350,000 1.36% due 01/23/29®+©1© 36,051,033
TCW CLO 2018-1 Ltd. Class A1A

UsSD 250,000 1.26% due 04/25/31©-€:@ 25,745,121
Telos CLO 2013-4 Ltd. Class AR

USD 247,873 1.46% due 01/17/30®+©1© 25,490,521
Voya CLO 2013-2 Ltd. Class A1IR

UsSD 250,000 1.18% due 04/25/31®-€:© 25,620,487
Voya CLO 2016-1 Ltd. Class AIR

USD 250,000 1.29% due 01/20/31®+©1© 25,668,823
Wellfleet CLO 2018-1 Ltd. Class A

USD 3,500,000 1.32% due 07/17/31®+©+© 359,523,603
York CLO-6 Ltd. Class Al

USD 4,500,000 1.57% due 07/22/32®-©:© 464,325,587
BEEAGEIRA R _9,931,461,225
HEE (2.5%)

Aircraft Finance Co. Ltd.

USD 822,152 4.10% due 03/29/26 89,437,902
Brazil Minas SPE via State of Minas Gerais

USD 10,183,200 5.33% due 02/15/28 1,140,740,954
Esic Sukuk Ltd.

USD 1,200,000 3.94% due 07/30/24 128,401,261
QNB Finance Ltd.

CNH 9,000,000 5.25% due 06/21/21 144,315,580
RAK Capital

USD 400,000 3.09% due 03/31/25 43,851,207
Sharjah Sukuk Program Ltd.

USD 1,300,000 3.85% due 04/03/26 145,909,802
HEEEE 1,692,656,706
rA< B (BERAE12,146,434,628M) _11,624,117,931
FU (0.1%)

BURFEE (0.1%)
Chile Government International Bond

EUR 635,000 1.44% due 02/01/29® 87,185,458
BUREA R 87,185,458
FVEFH (B RAMS2,757,8650) 87,185,458
HPE (1.4%)

HEE (0.0%)*
Bank of China Ltd./Macau

CNH 2,000,000 3.15% due 10/16/21 31,843,667
HHESE AR 31,843,667
BURE (1.4%)

China Government Bond
CNH 15,000,000 3.03% due 06/24/24 241,398,512
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CNH 5,000,000 3.31% due 11/30/25 81,881,523
CNH 2,500,000 3.38% due 11/21/24 40,792,779
China Government Bond
CNH 8,500,000 3.39% due 05/21/25 139,268,670
CNH 4,000,000 3.85% due 12/12/26 68,155,343
CNH 2,000,000 4.00% due 05/22/24 33,175,261
CNH 3,500,000 4.15% due 12/04/27 61,571,875
CNH 7,500,000 4.40% due 12/12/46 136,291,691
China Government International Bond
EUR 835,000 0.50% due 11/12/31® 106,642,019
BURES# __ 909,177,673
HEEH (5 F{1921,848,161) 941,021,340
an ey (1.3%)
BURFEE (1.3%)
Colombia Government International Bond
USD 400,000 3.00% due 01/30/30® 43,388,710
EUR 5,500,000 3.88% due 03/22/26® 792,711,704
BUREA R ___ 836,100,414
a7 AR (RBERMS15,456,403M) 836,100,414
2a7F7T (0.4%)
BURFEE (0.4%)
Croatia Government International Bond
EUR 2,000,000 1.13% due 06/19/29 265,914,994
EUR 145,000 1.50% due 06/17/31 19,988,628
BB A 285,903,622
ra7FT A (BERM235,261,015M0) 285,903,622
F7rR (0.9%)
BURFE (0.9%)
Cyprus Government International Bond
EUR 1,400,000 2.75% due 02/26/34 227,314,685
EUR 2,000,000 2.75% due 05/03/49 366,783,310
BURES# __ 594,097,995
F 4R (B EMS16,651,206M9) 594,097,995
Fre—7 (0.2%)
HEE (0.2%)
Danske Bank
EUR 1,000,000 2.50% due 06/21/29®-® 133,639,654
tESE 133,639,654
Foe—28&EH EUERAR125,769,028) 133,639,654
T4 TR (0.2%)
BURE (0.2%)
Kuntarahoitus OYJ
ZAR 600,000 0.50% due 06/19/24 3,478,689
SEK 2,000,000 3.05% due 09/24/32 31,266,760
IDR  10,000,000,000 6.31% due 07/26/22 75,350,470
BB & 110,095,919

T4 FURER (BARIRA95,860,192M)
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TTV R (3.0%)
HES (2.8%)
Aeroports de Paris

EUR 1,000,000 1.00% due 01/05/29® 134,027,221
Aeroports de Paris

EUR 600,000 1.50% due 07/02/32® 84,282,193
AXAS.A.

EUR 700,000 3.25% due 05/28/49@-® 103,247,933
BNP Paribas Cardif S.A.

EUR 1,000,000 1.00% due 11/29/24 129,448,177
BNP Paribas S.A.

USD 1,900,000 3.38% due 01/09/25© 214,673,289

GBP 200,000 3.38% due 01/23/26 31,776,310
BPCE S.A.

USD 700,000 4.63% due 07/11/24© 80,790,235

USD 200,000 4.88% due 04/01/26 24,283,063
Credit Agricole Assurances S.A.

EUR 1,000,000 2.00% due 07/17/30 135,139,642

EUR 200,000 4.50%®®-® 28,865,357
Electricite de France S.A.

EUR 1,100,000 2.00% due 12/09/49® 161,681,748
Firmenich Productions Participations SAS

EUR 1,200,000 1.38% due 10/30/26® 162,141,497
La Poste S.A.

EUR 1,000,000 1.00% due 09/17/34 135,933,471
Loxam SAS

EUR 300,000 2.88% due 04/15/26® 37,310,211

EUR 200,000 3.25% due 01/14/25 25,220,363

EUR 800,000 4.50% due 04/15/27® 96,588,411

EUR 300,000 5.75% due 07/15/27® 38,039,740
Societe Generale S.A.

EUR 100,000 1.13% due 01/23/25 13,154,341

USD 1,845,000 3.88% due 03/28/24© 207,685,774

AUD 500,000 4.88% due 10/13/26 43,715,021
HEESE 1,888,003,997
BUFAE (0.2%)
French Republic Government Bond OAT

EUR 555,000 1.75% due 05/25/66' 106,623,506
SNCF Reseau

CAD 200,000 4.70% due 06/01/35 21,675,128
B A 128,298,634
T AEE (SR 11,835,922,3831) 2,016,302,631
A (1.0%)
HIES (1.0%)
Bayer AG

EUR 1,800,000 1.13% due 01/06/30® 238,896,919
Deutsche Bahn Finance GmbH

EUR 200,000 1.63% due 08/16/33® 29,611,586

AUD 200,000 3.80% due 09/27/27 18,403,655
Deutsche Bank AG

EUR 500,000 1.75% due 11/19/30@® 66,282,818
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Deutsche Bank AG/New York NY
USD 300,000 4.25% due 02/04/21 31,057,147
Talanx AG
EUR 200,000 2.25% due 12/05/47@®® 27,029,141
Volkswagen Bank GmbH
EUR 1,000,000 1.25% due 06/10/24 130,767,520
Volkswagen Financial Services AG
EUR 800,000 1.50% due 10/01/24 105,866,558
HEEEEH 647,915,344
FAV &R (BUSRAG607,150,05019) 647,915,344
FUT % (2.0%)
BUFE (2.0%)
Hellenic Republic Government Bond
EUR 293,000 3.65% due 02/24/23 40,179,097
EUR 636,348 3.65% due 02/24/24 90,392,685
EUR 87,000 3.65% due 02/24/25 12,695,897
EUR 17,000 3.65% due 02/24/26 2,541,540
EUR 449,000 3.65% due 02/24/27 68,616,586
EUR 226,000 3.65% due 02/24/28 35,243,840
EUR 325,000 3.65% due 02/24/29 51,481,048
EUR 158,000 3.65% due 02/24/30 25,439,871
EUR 320,000 3.65% due 02/24/31 52,450,311
EUR 304,000 3.65% due 02/24/32 50,651,539
EUR 142,000 3.65% due 02/24/33 23,982,129
EUR 155,000 3.65% due 02/24/34 26,537,173
EUR 55,000 3.65% due 02/24/35 9,543,146
EUR 10,000 3.65% due 02/24/36 1,754,774
EUR 55,000 3.65% due 02/24/37 9,726,779
EUR 135,992 3.65% due 02/24/38 24,361,545
EUR 498,520 3.65% due 02/24/39 90,273,211
EUR 108,160 3.65% due 02/24/40 19,782,901
EUR 69,096 3.65% due 02/24/41 12,774,366
EUR 2,930,000 3.90% due 01/30/33 502,396,950
Hellenic Republic Government International Bond
EUR 1,000,000 5.20% due 07/17/34 187,093,307
BUREA S _1,337.918,695
FYT v &R BURHR(H1,027,363,612M) 1,337.918,695
EFHE (0.2%)
HEE (0.2%)
CNAC HK Finbridge Co. Ltd.
EUR 1,200,000 1.75% due 06/14/22 151,448,379
HEEEEH 151.448.379
FHEAH (BER{1153,294,6221) 151,448,379
NAV— (0.1%)
BUFE (0.1%)
MFB Magyar Fejlesztesi Bank Zrt
EUR 600,000 1.38% due 06/24/25 78,708,628

BORFE &
NCH)—EF (ARRAM71,851,389M)
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AVERYT (2.6%)
HEE (0.2%)
Perusahaan Perseroan Persero PT Perusahaan Listrik Negara

EUR 1,000,000 1.88% due 11/05/31 123,680,475
Perusahaan Perseroan Persero PT Perusahaan Listrik Negara

EUR 100,000 2.88% due 10/25/25 13,639,197
HES AR 137,319,672
BURFE (2.4%)
Indonesia Government International Bond

EUR 2,465,000 1.75% due 04/24/25 328,129,471

EUR 1,200,000 2.15% due 07/18/24 161,064,901

EUR 5,380,000 3.38% due 07/30/25 767,133,177

EUR 2,455,000 3.75% due 06/14/28 375,255,955
BB A & 1,631,583.,504
AYRRLT AR (RSHRA1,673,365,62219) 1,768,903,176
TANVIUE (2.2%)
BEHEMRIESR (2.1%)
Armada Euro CLO, Series 2A, Class A3

EUR 250,000 1.50% due 11/15/31 31,592,533
Harvest CLO XXV DAC

EUR 5,500,000 1.10% due 01/24/34 694,789,771
Henley CLO III DAC

EUR 5,400,000 1.10% due 01/25/34 681,294,983
BRI R AR 1,407,677,287
HAEE (0.1%)
Russian Railways Via RZD Capital PLC

CHF 600,000 0.90% due 10/03/25 69,771,400
Shire Acquisitions Investments Ireland DAC

USD 25,000 3.20% due 09/23/26® 2,887,462
HARE AR __ 72658862
TANGREE (BUAERAM1,456,826,135M) _1,480,336,149
<V B (0.0%)*
BUFE (0.0%)*
Isle of Man Government International Bond

GBP 100,000 5.63% due 03/29/30 19,806,817
BUFtE & A 19,806,817
< BEE (RSHEH18,467,593M) 19,806,817
ARZ )V (0.6%)
HEE (0.2%)
Israel Electric Corp. Ltd.

USD 600,000 4.25% due 08/14/28© 71,393,916

USD 750,000 7.75% due 12/15/27 103,103,036
HAEE AT __174.496.952.
BURFE (0.4%)
Israel Government International Bond

UsSD 215,000 4.50% due 04/03/20 29,353,761

GBP 1,000,000 6.88% due 10/21/34 222,212,993
BB & 251,566,754

ARFTZN AR (BARRATI404,198,868)
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AZVT7 (3.3%)
HES (0.3%)
Assicurazioni Generali SpA

EUR 410,000 5.50% due 10/27/47@® 63,718,854
Intesa Sanpaolo SpA

USD 1,200,000 3.13% due 07/14/22¢© 128,298,396
HELEEEH 192,017,250
BUFE (3.0%)
Cassa Depositi e Prestiti SpA

EUR 200,000 1.00% due 02/11/30 26,049,109
Italy Buoni Poliennali Del Tesoro

EUR 75,000 2.80% due 03/01/67© 12,694,870

EUR 1,320,000 3.35% due 03/01/35¢© 222,060,369
Republic of Italy Government International Bond

EUR 2,185,000 5.13% due 07/31/24 326,253,542

USD 30,000 5.38% due 06/15/33 3,977,164

GBP 7,700,000 6.00% due 08/04/28 1,436,628,203
B &7 2,027,663,257
AZVTEET (BB AE2,056,990,007) 2,219,680,507
HA (0.5%)
HEE (0.5%)
East Japan Railway Co.

GBP 1,500,000 5.25% due 04/22/33 315,655,542
Mizuho Financial Group, Inc.

AUD 400,000 3.75% due 07/19/23 33,984,606
HEESE 349,640,148
AAEH (EU5Rfti332,218,906H) 349,640,148
Tr—V— (0.1%)
BUFE (0.1%)
Jersey International Bond

GBP 160,000 3.75% due 06/09/54 36,436,661
BORFE &7t 36,436,661
Tx—U—5# EUER130,911,422/0) 36,436,661
HPTARZ (0.5%)
HES (0.2%)
Kazakhstan Temir Zholy National Co. JSC

CHF 1,000,000 3.64% due 06/20/22 120,340,073
HEESE 120,340,073
BUFE (0.3%)
Kazakhstan Government International Bond

EUR 800,000 1.50% due 09/30/34 106,365,998

EUR 625,000 2.38% due 11/09/28 90,352,278
BOFE A E 196,718,276
HYT2ZAFH (BUERAM275,844,513H) 317,058,349
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ARD Finance S.A.
EUR 2,900,000 5.00% due 06/30/27® 372,899,879
Aroundtown S.A.
EUR 900,000 2.00% due 11/02/26® 123,769,926
Blackstone Property Partners Europe Holdings Sarl
EUR 700,000 2.00% due 02/15/24® 92,735,991
CK Hutchison Group Telecom Finance S.A.
EUR 1,400,000 0.38% due 10/17/23® 178,417,920
Dana Financing Luxembourg Sarl
USD 425,000 6.50% due 06/01/26-© 45,908,534
DH Europe Finance II Sarl
EUR 800,000 0.20% due 03/18/26® 101,956,938
EUR 400,000 0.45% due 03/18/28® 51,446,782
Gazprom PJSC Via Gaz Capital S.A.
CHF 100,000 1.45% due 03/06/23 11,808,438
GBP 1,000,000 4.25% due 04/06/24 149,995,163
Genpact Luxembourg Sarl
USD 1,725,000 3.38% due 12/01/24® 193,912,501
Helvetia Europe S.A.
EUR 1,200,000 2.75% due 09/30/41®-® 166,960,256
Medtronic Global Holdings SCA
EUR 1,000,000 0.75% due 10/15/32® 132,332,186
EUR 100,000 1.50% due 07/02/39® 14,058,250
EUR 400,000 1.63% due 03/07/31® 57,521,519
EUR 400,000 1.75% due 07/02/49® 58,412,770
EUR 300,000 2.25% due 03/07/39® 46,940,831
Rossini Sarl
EUR 290,000 6.75% due 10/30/25® 39,015,604
HEESE 1,838,093,488
NI TNIER (BBEM1,701,594,128/1) 1,838,093,488
AxTa (2.5%)
HEE (1.1%)
Petroleos Mexicanos
EUR 1,900,000 3.63% due 11/24/25 239,943,279
EUR 3,700,000 4.88% due 02/21/28 476,167,853
HEEEEH 716,111,132
BUFE (1.4%)
Mexico Government International Bond
EUR 1,550,000 1.38% due 01/15/25 202,596,355
EUR 4,025,000 1.63% due 03/06/24 529,433,754
EUR 1,000,000 2.88% due 04/08/39 137,339,410
GBP 500,000 6.75% due 02/06/24 82,826,104
B &7t 952,195,623
A%y afEt (BUEEM1,608,410,3501) 1,668,306,755
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Z705 (3.0%)
HEE (3.0%)
Airbus SE

EUR 1,050,000 2.38% due 06/09/40® 157,508,020
BAT Netherlands Finance BV

EUR 1,200,000 3.13% due 04/07/28® 176,638,703
Bayer Capital Corp. BV

EUR 1,100,000 1.50% due 06/26/26® 148,615,532
Daimler International Finance BV

CNH 11,000,000 4.80% due 04/09/21 175,476,685
Diamond BC BV

EUR 800,000 5.63% due 08/15/25® 102,202,312
Iberdrola International BV

EUR 1,300,000 1.87%®-®-0 168,944,449
ING Groep NV

USD 860,000 4.63% due 01/06/26 104,429,893
JT International Financial Services BV

EUR 450,000 2.88% due 10/07/83@® 62,815,312
Petrobras Global Finance BV

GBP 1,000,000 6.25% due 12/14/26 167,395,172
Upjohn Finance BV

EUR 1,300,000 1.91% due 06/23/32® 181,378,761
Volkswagen International Finance NV

EUR 1,300,000 3.38%®®-® 171,833,132

EUR 1,900,000 3.88%®®-® 259,267,751

EUR 800,000 4.63%@-Ox® 113,768,061
EEaH 1,990,273,783
FIUAAEE (BAEIR1,800,574,041 ) 1,990,273,783
Z2—=U—FUF (0.3%)
BUFE (0.3%)
New Zealand Local Government Funding Agency Bond

NZD 400,000 2.00% due 04/15/37 29,669,689

NZD 2,100,000 3.50% due 04/14/33 189,321,506
BOFFEA B 218,991,195
2=V —=FUREE BBIRM192,151,6714) 218,991,195
IV xz— (0.1%)
HEE (0.1%)
Aker BP ASA

USD 150,000 3.00% due 01/15/25®+© 16,253,169
HES SR 16,253,169
BURFE (0.0%)*
City of Oslo Norway

NOK 1,000,000 2.30% due 12/01/27 12,715,536
BOFHEA B 12,715,536
IV x—EE (BEF130,063,2369) 28,968,705
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= (0.9%)
BUFE (0.9%)
Panama Government International Bond
UsD 1,200,000 4.00% due 09/22/24® 136,864,150
USD 655,000 8.88% due 09/30/27 97,317,283
UusD 3,200,000 9.38% due 01/16/23 382,832,452
BB A 617,013,885
NF=EEH EEEM617,340,7510) 617,013,885
~)— (1.3%)
BUFE (1.3%)
Peruvian Government International Bond
EUR 4,700,000 2.75% due 01/30/26 673,511,834
EUR 1,400,000 3.75% due 03/01/30 227,259,418
BB & 900,771,252
~)—A5 (BUEIRES71,443,068H) 900,771,252
74987 (0.0%)*
BURFE (0.0%)*
Philippine Government International Bond
EUR 200,000 0.88% due 05/17/27 25,715,117
BURE AR 25,715,117
7R (R1EH24,538,386 ) 25,715,117
BIVRH IV (1.8%)
BUFE (1.8%)
Portugal Government International Bond
USD 1,758,000 5.13% due 10/15/24 210,835,867
Portugal Obrigacoes do Tesouro OT
EUR 3,350,000 4.10% due 04/15/37© 668,648,874
EUR 1,450,000 4.10% due 02/15/45© 318,353,039
BOFHEA B 1,197,837,780
RNAMHNEE EFSEH1,063,526,417H) 1,197,837,780
HZ—V (0.1%)
BUFE (0.1%)
Qatar Government International Bond
USD 680,000 3.40% due 04/16/25 77,358,896
BB A 77,358,896
HE—)EFH EASEAMT73,916,3549) 77,358,896
V—==7 (0.9%)
BUFE (0.9%)
Romanian Government International Bond
EUR 1,680,000 2.38% due 04/19/27 231,658,700
EUR 780,000 2.88% due 05/26/28 110,604,215
EUR 1,345,000 3.88% due 10/29/35 207,499,755
EUR 150,000 4.13% due 03/11/39 23,691,937
BUFE &R 573,454,607
N—==THE BERMES21,328,391H) 573,454,607
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27 (0.2%)
BUFE (0.2%)
Russian Foreign Bond - Eurobond

USD 1,000,000 4.75% due 05/27/26 119,299,595
BUOFE A3 119,299,595
oy 7AE (B45IRAT108,372,466/9) 119,299,595
FOTTIET (0.5%)
BUFE (0.5%)
Saudi Government International Bond

EUR 1,065,000 2.00% due 07/09/39 145,972,173

USD 1,700,000 4.00% due 04/17/25¢© 195,536,347
BUE &R 341,508,520
YT TEEH ESRAM312,101,884MH) 341,508,520
EAET (0.2%)
BUFE (0.2%)
Serbia International Bond

EUR 1,000,000 1.50% due 06/26/29 130,430,989
BURE AR 130,430,989
AT EE (BUSIR120,442,669M) 130,430,989
LUAR—IV (0.5%)
HES (0.5%)
Temasek Financial I Ltd.

EUR 2,500,000 0.50% due 11/20/31® 318,872,976
HEEAR 318,872,976
VAR —=IVEFH (BERAM295,858,691H) 318,872,976
B7 7Y% (0.4%)
HES (0.2%)
Eskom Holdings SOC Ltd.

USD 1,000,000 6.35% due 08/10/28 114,472,891
HESEEE 114,472,891
BUFE (0.2%)
Republic of South Africa Government International Bond

EUR 1,200,000 3.75% due 07/24/26 165,612,616
BREAF 165,612,616
A7 7UAEE BB RM279,884,061H) 280,085,507
HE (0.1%)
BUFE (0.1%)
Export-Import Bank of Korea

IDR  5,500,000,000 8.00% due 05/15/24© 43,896,021
Korea Expressway Corp.

CAD 500,000 3.03% due 05/11/32 42,779,005
BOFE A E 86,675,026

MESF (BUSRA85,506,345M)
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ARAY (2.3%)
HEE (0.3%)
Banco Santander S.A.

USD 400,000 2.75% due 12/03/30 42,566,960
CaixaBank S.A.

EUR 1,100,000 2.25% due 04/17/30@<® 145,321,578
HEEEF 187,888,538
BURE (2.0%)
Instituto de Credito Oficial

SEK 1,000,000 0.96% due 09/22/22 12,669,404
Spain Government Bond

EUR 8,145,000 1.85% due 07/30/35© 1,245,557,639

EUR 60,000 3.45% due 07/30/66© 13,693,169
Spain Government Bond Coupon Strip

EUR 400,000 0.00% due 07/30/29® 50,543,283
Spain Government International Bond

GBP 75,000 5.25% due 04/06/29 13,985,174
B GE 1,336,448,669
2RABF (BURIRi1,414,947,714F) 1,524,337,207
BB (1.4%)
HEE (1.4%)
EUROFIMA

AUD 1,115,000 2.60% due 01/13/27 96,591,202
European Bank for Reconstruction & Development

IDR  14,605,000,000 6.45% due 12/13/22 108,668,646
European Investment Bank

CAD 8,090,000 0.00% due 05/28/37® 468,436,078
European Investment Bank

SEK 5,000,000 4.00% due 12/01/28 80,330,715

CAD 600,000 4.60% due 01/30/37 66,723,770

IDR  11,000,000,000 5.20% due 03/01/22 79,076,291
JBS USA LUX S.A. /JBS USA Food Co. / JBS USA Finance, Inc.

USD 25,000 5.50% due 01/15/30®+© 2,966,693

USD 335,000 6.50% due 04/15/29®+©) 40,262,813
tHES SR __ 943,056,208
ERsERI A (457 11861,010,398/) 943,056,208
AT z—F v (0.7%)
HEE (0.3%)
Swedbank AB

EUR 1,200,000 0.40% due 08/29/23 153,963,796
Swedish Export Credit

ZAR 3,000,000 0.50% due 03/15/22 19,903,034
HESEEE __ 173,866,830
BURFAE (0.4%)
Kommuninvest I Sverige AB

SEK 20,000,000 1.00% due 11/12/26 262,385,103

SEK 1,000,000 1.50% due 05/12/25 13,303,314

BRF AR
AY=—F VAR BURRI419,667,133M)
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AL (0.7%)
HES (0.7%)
Credit Suisse AG London
IDR  2,500,000,000 8.00% due 08/22/24 19,338,043
Credit Suisse Group AG
USD 1,200,000 4.21% due 06/12/24@-®© 134,229,533
USD 1,900,000 4.28% due 01/09/28®+© 226,691,778
UBS Group AG
USD 600,000 4.13% due 09/24/25© 70,932,907
tLfE% G 451,192,261
AALAEE (BB E{H422,183,818M) 451,192,261
U754F (0.1%)
BUFE (0.1%)
Ukraine Government International Bond
UsD 465,000 7.25% due 03/15/33 52,329,727
BUFE &R 52,329,727
UIIA4FaEH (BEIR49,752,6741) 52,329,727
T EREER (0.6%)
HEE (0.6%)
Abu Dhabi National Energy Co. PJSC
USD 205,000 4.38% due 04/23/25 23,916,704
DP World PLC
GBP 1,620,000 4.25% due 09/25/30 258,353,935
Emirates NBD Bank PJSC
AUD 200,000 4.85% due 10/12/27 18,154,573
First Abu Dhabi Bank PJSC
CNH 2,000,000 4.50% due 09/10/21 31,962,858
CNH 2,000,000 4.80% due 03/29/21 31,873,465
CNY 3,000,000 4.80% due 06/01/21 47,672,349
HEEEE 411,933,884
757 EREEAEGH (SR 400,500,622/0) 411,933,884
BE (52%)
BERRIES (0.3%)
Towd Point Mortgage Funding 2018-Auburn 10 Plc., Series 2018-
Al2A, Class A5
GBP 1,143,707 1.69% due 02/20/45 161,111,862
BEHEMRIESREE 161,111,862
HEE (4.6%)
BAE Systems PLC
USD 330,000 3.40% due 04/15/30®© 38,598,012
Barclays PLC
EUR 800,000 2.00% due 02/07/28@® 103,258,190
GBP 200,000 3.25% due 02/12/27 31,400,800
UsSD 700,000 3.65% due 03/16/25 79,508,477
USD 1,100,000 3.93% due 05/07/25®® 124,244,418
BP Capital Markets PLC
EUR 1,700,000 3.25%®-®-0 228,712,160
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DS Smith PLC

EUR 700,000 0.88% due 09/12/26® 90,131,793

EUR 1,000,000 1.38% due 07/26/24® 130,723,053
¢G Global Finance PLC

EUR 1,100,000 6.25% due 10/30/25® 142,695,367
Experian Finance PLC

USD 860,000 2.75% due 03/08/30®+© 96,405,221
HSBC Bank PLC

CNY 7,400,000 3.12% due 04/04/26 114,654,519
HSBC Holdings PLC

GBP 1,900,000 2.18% due 06/27/23@® 274,408,601
Imperial Brands Finance PLC

EUR 1,000,000 1.13% due 08/14/23® 129,542,921
Lloyds Banking Group PLC

USD 3,595,000 3.87% due 07/09/25@® 409,204,906
NatWest Group PLC

EUR 1,600,000 1.13% due 06/14/23 207,987,011

USD 1,000,000 3.88% due 09/12/23 112,024,652

UsD 500,000 4.45% due 05/08/30@-® 61,499,994
Pinewood Finance Co. Ltd.

GBP 500,000 3.25% due 09/30/25® 71,835,547
Scottish Widows Ltd.

GBP 100,000 5.50% due 06/16/23 15,628,367
Transport for London

GBP 2,300,000 4.00% due 09/12/33 435,668,082
Virgin Media Secured Finance PLC

GBP 900,000 5.00% due 04/15/27® 132,892,234
Westfield Stratford City Finance NO 2 PLC

GBP 400,000 1.64% due 08/04/26 57,053,062
HEEEF 3,088,077,387
BUFE (0.3%)
United Kingdom Gilt

GBP 200,000 4.25% due 03/07/36® 43,749,367

GBP 315,000 4.25% due 09/07/39® 73,143,563

GBP 535,000 6.00% due 12/07/28® 110,664,912
BORE &7 227,557,842
HEEAF (EEF113,330,963,850H) 3,476,747,091
XE (29.8%)
BEMRIES (11.2%)
245 Park Avenue Trust 2017-245P Class A

USD 3,870,000 3.51% due 06/05/37¢) 448,942,090
Bank of America Commercial Mortgage Trust 2016-UBS10 Class A3

UsD 3,055,555 2.90% due 07/15/49® 339,422,319
BANK 2018-BNK10 Class A4

UsD 250,000 3.43% due 02/15/61® 29,146,541
BANK 2018-BNK13 Class A3

USD 4,700,000 3.98% due 08/15/61 559,453,382
Benchmark 2018-B1 Mortgage Trust Class A3

USD 175,000 3.36% due 01/15/51 19,235,469
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Benchmark 2018-B2 Mortgage Trust Class A3

UsD 250,000 3.54% due 02/15/51® 28,132,742
Benchmark 2018-B3 Mortgage Trust Class A3

USD 125,000 3.75% due 04/10/51 14,152,144
Benchmark 2018-B4 Mortgage Trust Class A3

USD 1,600,000 3.89% due 07/15/51 178,687,324
Benchmark 2019-B15 Mortgage Trust Class A3

USD 3,200,000 2.67% due 12/15/72 355,615,253
Benchmark 2020-B17 Mortgage Trust Class A4

UsD 1,100,000 2.04% due 03/15/53® 118,769,958
BFLD Trust 2020-OBRK Class A

UsD 2,100,000 2.21% due 11/15/28( 216,814,300
CF 2020-P1 Mortgage Trust Class Al

UsD 1,991,911 2.84% due 04/15/25@4© 212,215,283
Citibank Credit Card Issuance Trust Class A7

USD 1,600,000 3.96% due 10/13/30 198,664,636
Citigroup Commercial Mortgage Trust 2018-B2 Class A3

USD 150,000 3.74% due 03/10/51 17,762,207
Citigroup Commercial Mortgage Trust 2018-B2 Class AAB

USD 130,000 3.96% due 03/10/51 15,301,851
COMM 2015-CCRE25 Mortgage Trust Class A3

UsD 161,906 3.51% due 08/10/48® 18,116,970
COMM 2018-COR3 Mortgage Trust Class XB

UsD 51,561,000 0.05% due 05/10/51@ 15,830,241
CSAIL 2019-C15 Commercial Mortgage Trust Class A3

UsD 2,200,000 3.78% due 03/15/52 258,966,302
CSAIL 2020-C19 Commercial Mortgage Trust Class A2

USD 3,200,000 2.32% due 03/15/53 349,336,999
FNMA REMICS Class HZ

USD 1,458,455 3.50% due 05/25/49 174,813,214
FNMA-Aces Class Al

USD 82,906 2.80% due 01/25/28® 9,271,874

UsD 1,211,220 3.37% due 07/25/28® 137,595,772
Freddie Mac Multifamily Structured Pass Through Certificates Class X1

USD 9,283,290 0.84% due 10/25/29@®® 62,176,778

UsD 10,487,282 1.13% due 07/25/29@® 92,387,419

USD 17,974,675 1.39% due 06/25/30@® 208,328,236

UsD 5,875,171 1.57% due 05/25/30@-® 76,531,240
FREMF 2019-K735 Mortgage Trust Class X2A

USD 348,729,969 0.10% due 05/25/26®+) 157,865,878
GS Mortgage Securities Corp. II Class A3

USD 4,700,000 4.26% due 07/10/51® 539,899,299
GS Mortgage Securities Trust 2018-HART Class A

USD 2,800,000 1.25% due 10/15/31) 289,085,907
GS Mortgage-Backed Securities Trust 2019-SL1 Class Al

UsD 1,205,631 2.63% due 01/25/59@-®-© 126,524,526
Lendmark Funding Trust 2018-1 Class A

UsD 500,000 3.81% due 12/21/26®©) 52,257,910
Lendmark Funding Trust 2018-2 Class A

UsD 200,000 4.23% due 04/20/27®©) 21,231,642
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Lendmark Funding Trust 2019-1 Class A

USD 800,000 3.00% due 12/20/27®© 85,041,575
Lendmark Funding Trust 2019-2 Class A

USD 500,000 2.78% due 04/20/28®+) 52,980,145
Mariner Finance Issuance Trust 2019-A Class A

USD 300,000 2.96% due 07/20/32®+) 31,663,053
Morgan Stanley Capital I Trust 2018-H3 Class A3

USD 1,600,000 3.92% due 07/15/51® 185,146,066
OneMain Direct Auto Receivables Trust 2019-1 Class A

USD 1,700,000 3.63% due 09/14/27®© 192,727,661
Oportun Funding 2020-1 LLC Class A

UsD 533,683 2.20% due 05/15/24®©) 55,244,673
Oportun Funding X LLC Class A

UsD 1,500,000 4.10% due 10/08/24®+© 156,458,729
Oportun Funding XII LLC Class A

USD 400,000 4.15% due 12/09/24®-© 42,017,629
Oportun Funding XIII LLC Class A

USD 600,000 3.08% due 08/08/25®+) 62,790,333
Santander Drive Auto Receivables Trust 2020-1 Class B

USD 1,800,000 3.03% due 11/15/24® 192,411,089
UBS Commercial Mortgage Trust 2018-C11 Class A3

UsD 1,600,000 4.31% due 06/15/51 186,577,042
UBS Commercial Mortgage Trust 2018-C8 Class A3

UsD 250,000 3.72% due 02/15/51® 29,554,490
Wells Fargo Commercial Mortgage Trust 2015-LC20 Class A4

USD 150,000 2.93% due 04/15/50 16,547,430
Wells Fargo Commercial Mortgage Trust 2016-LC24 Class A3

USD 250,000 2.68% due 10/15/49® 27,935,742
Wells Fargo Commercial Mortgage Trust 2019-C49 Class A3

USD 2,250,000 3.75% due 03/15/52® 258,431,000
Wells Fargo Commercial Mortgage Trust 2019-C52 Class A3

USD 4,000,000 2.63% due 08/15/52® 443,282,522
Wells Fargo Commercial Mortgage Trust 2019-C52 Class XB

USD 15,700,000 1.09% due 08/15/52@® 136,631,523
RHREHRIESR AR 7,497,976,408
HAEE (17.0%)
AbbVie, Inc.

USD 3,470,000 3.20% due 11/21/29® 401,500,569

UsD 205,000 4.05% due 11/21/39® 25,614,677

USD 200,000 4.25% due 11/21/49® 25,890,152
Altria Group, Inc.

EUR 700,000 3.13% due 06/15/31® 105,239,327
AMC Entertainment Holdings, Inc.

UsD 43,000 10.50% due 04/24/26- 2,996,686

USD 261,250 12.00% due 06/15/26®+) 5,934,006
Anheuser-Busch InBev Worldwide, Inc.

USD 900,000 5.55% due 01/23/49® 132,121,158
Antero Resources Corp.

USD 300,000 8.38% due 07/15/26®+) 31,614,341
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Anthem, Inc.

UsD 755,000 2.88% due 09/15/29® 86,661,833
Ascent Resources Utica Holdings LLC / ARU Finance Corp.

USD 50,000 7.00% due 11/01/26®+©) 4,891,232

UsD 77,000 9.00% due 11/01/27®-© 8,824,350
AT&T, Inc.

UsD 1,156,000 3.50% due 09/15/53®+) 119,526,388

USD 500,000 3.65% due 09/15/59®+) 52,125,219

UsD 202,000 3.80% due 12/01/57®©) 21,792,669

CAD 300,000 5.10% due 11/25/48® 29,560,971
Bank of America Corp.

UsD 80,000 1.32% due 06/19/26®® 8,435,785

EUR 660,000 1.38% due 02/07/25®® 86,876,846

USD 705,000 3.19% due 07/23/30@-® 81,572,466

USD 1,455,000 3.42% due 12/20/28@® 169,681,776
BAT Capital Corp.

EUR 1,000,000 1.13% due 11/16/23® 129,776,371

USD 2,000,000 2.79% due 09/06/24® 220,743,517
Bausch Health Americas, Inc.

USD 135,000 8.50% due 01/31/27®+) 15,501,509
Boeing Co.

USD 855,000 5.81% due 05/01/50® 121,655,028
Brazil Loan Trust 1

UsD 1,323,516 5.48% due 07/24/23 141,430,392
Bristol-Myers Squibb Co.

UsD 1,000,000 3.45% due 11/15/27® 119,096,289
Brixmor Operating Partnership LP

USD 735,000 4.13% due 05/15/29® 87,291,683
Broadcom, Inc.

USD 635,000 3.46% due 09/15/26® 72,743,238

UsD 635,000 4.70% due 04/15/25® 75,130,302
Calpine Corp.

UsD 150,000 4.63% due 02/01/29®+© 15,924,715

UsD 235,000 5.00% due 02/01/31®+©) 25,354,390

USD 1,200,000 5.13% due 03/15/28®+©) 130,332,768
CenturyLink, Inc.

USD 750,000 4.50% due 01/15/29®+©) 78,788,839
Charter Communications Operating LLC / Charter Communications
Operating Capital

USD 760,000 2.80% due 04/01/31® 82,992,170

UsD 405,000 3.70% due 04/01/51® 43,422,179

USD 1,770,000 4.80% due 03/01/50® 218,269,025
Cigna Corp.

USD 1,500,000 3.40% due 03/01/27® 174,865,332
Citigroup Global Markets Holdings, Inc./United States

UsD 22,000 3.00% due 06/12/24 2,488,739
Citigroup, Inc.

EUR 1,900,000 1.50% due 07/24/26-® 254,901,818

USD 1,695,000 2.67% due 01/29/31@® 187,739,961

UsD 2,710,000 3.11% due 04/08/26@® 305,692,251

USD 1,100,000 3.67% due 07/24/28@<® 128,754,273
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CVS Health Corp.

UsD 1,616,000 4.30% due 03/25/28® 198,537,715
Dana, Inc.®

USD 225,000 5.38% due 11/15/27 24,623,932
Danaher Corp.

EUR 200,000 2.10% due 09/30/26® 28,157,429
Diamond Sports Group LLC / Diamond Sports Finance Co.

USD 270,000 6.63% due 08/15/27®+© 16,865,070
Diamondback Energy, Inc.

UsD 945,000 3.25% due 12/01/26® 104,170,668
Digital Euro Finco LLC

EUR 1,700,000 2.50% due 01/16/26® 239,067,560
Discovery Communications LLC

USD 800,000 4.90% due 03/11/26® 97,404,389

USD 35,000 5.30% due 05/15/49® 4,767,702
DISH DBS Corp.

USD 300,000 7.75% due 07/01/26 34,690,629
Dow Chemical Co.

USD 360,000 3.63% due 05/15/26® 41,880,704
Energy Transfer Operating LP

USD 630,000 4.95% due 06/15/28® 74,971,038

USD 500,000 5.00% due 05/15/50® 55,901,659
Enterprise Products Operating LLC

USD 155,000 3.70% due 01/31/51® 17,615,740

USD 165,000 3.95% due 01/31/60® 18,857,546
EQM Midstream Partners LP

USD 305,000 4.75% due 07/15/23® 33,110,815
Everi Payments, Inc.

UsD 504,000 7.50% due 12/15/250+© 53,986,809
Ford Motor Credit Co. LLC

UsD 830,000 4.13% due 08/04/25 89,870,899
General Motors Co.

UsD 500,000 5.40% due 04/01/48® 65,009,781
General Motors Financial Co., Inc.

USD 2,100,000 3.95% due 04/13/24® 236,156,887
Goldman Sachs Group, Inc./The

EUR 300,000 0.00% due 12/15/23® 37,370,468

EUR 900,000 0.88% due 01/21/30 119,195,834

EUR 100,000 1.63% due 07/27/26 13,647,339

USD 3,036,000 3.00% due 05/31/24 342,858,471

EUR 1,000,000 4.75% due 10/12/21 130,674,797
Hyundai Capital America

USD 400,000 3.00% due 06/20/22 42,599,294

USD 500,000 6.38% due 04/08/30® 67,916,341
International Business Machines Corp.

EUR 1,100,000 0.88% due 01/31/25 144,851,717
IPALCO Enterprises, Inc.

USD 420,000 4.25% due 05/01/30®-© 50,059,645
JP Morgan Chase & Co.

UsD 1,925,000 2.18% due 06/01/28@-® 210,965,032

USD 730,000 2.74% due 10/15/30@<® 81,951,028
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USD 680,000 3.11% due 04/22/51@-® 78,169,276

USD 1,095,000 3.51% due 01/23/29@®® 128,573,875

USD 700,000 3.70% due 05/06/30®® 83,837,462
Kinder Morgan, Inc.

USD 200,000 4.30% due 03/01/28® 24,216,407
Kraft Heinz Foods Co.

USD 100,000 3.00% due 06/01/26® 10,781,583

USD 5,000 4.88% due 10/01/49®+© 602,240
Liberty Mutual Group, Inc.

EUR 700,000 2.75% due 05/04/26 100,172,061
LYB International Finance III LLC

USD 180,000 4.20% due 10/15/49® 21,723,370
Mars, Inc.

USD 100,000 3.60% due 04/01/34®+©) 12,444,186
Marsh & McLennan Cos, Inc.

EUR 1,100,000 1.98% due 03/21/30® 158,640,237
Morgan Guaranty Trust Co. of New York

ITL 350,000,000 0.00% due 01/21/27® 21,835,872
Morgan Stanley

EUR 100,000 1.34% due 10/23/26®® 13,392,616

USD 3,620,000 3.59% due 07/22/28@® 426,704,935

USD 55,000 3.63% due 01/20/27 6,503,079
MPLX LP

USD 1,925,000 4.00% due 03/15/28® 228,670,548
Mylan, Inc.

EUR 900,000 2.13% due 05/23/25® 122,323,298
Nationstar Mortgage Holdings, Inc.

USD 850,000 6.00% due 01/15/27®© 93,133,441
Newell Brands, Inc.

USD 100,000 4.20% due 04/01/26® 11,372,437
ONEOK, Inc.

USD 1,270,000 3.10% due 03/15/30® 139,681,717
Ovintiv Exploration, Inc.

USD 2,300,000 5.38% due 01/01/26® 254,833,422
PPL Capital Funding, Inc.

USD 1,550,000 4.13% due 04/15/30® 191,441,212
Reynolds Group Issuer, Inc. / Reynolds Group Issuer LLC / Reynolds
Group Issuer Lu

USD 36,000 5.13% due 07/15/23®+© 3,762,537
Stryker Corp.

EUR 1,000,000 1.00% due 12/03/31® 132,043,406

EUR 600,000 2.63% due 11/30/30® 91,406,037
Suburban Propane Partners LP/Suburban Energy Finance Corp.

USD 1,050,000 5.50% due 06/01/24® 110,710,902
Tenet Healthcare Corp.

USD 250,000 5.13% due 11/01/27®© 27,327,660
Textron, Inc.

USD 105,000 4.00% due 03/15/26® 12,222,377
T-Mobile USA, Inc.

USD 1,170,000 3.50% due 04/15/25®+©) 133,477,879

USD 530,000 4.38% due 04/15/40®+© 66,778,462
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USD 655,000 4.50% due 04/15/50®+) 83,408,245
Toyota Motor Credit Corp.

USD 1,486,000 2.90% due 10/24/25 170,053,019
Tyson Foods, Inc.

USD 500,000 5.10% due 09/28/48® 74,317,191
United Airlines 2019-2 Class AA Pass Through Trust

USD 374,388 2.70% due 05/01/32 37,293,681
United Rentals North America, Inc.

USD 900,000 4.88% due 01/15/28® 98,960,330

USD 150,000 5.25% due 01/15/30® 17,190,292
Univision Communications, Inc.

USD 665,000 6.63% due 06/01/27®©) 73,742,043
Utah Acquisition Sub, Inc.

EUR 600,000 3.13% due 11/22/28® 90,160,721
Valero Energy Corp.

USD 935,000 2.70% due 04/15/23 100,744,185
VEREIT Operating Partnership LP

USD 70,000 2.20% due 06/15/28® 7,389,994

USD 90,000 2.85% due 12/15/32® 9,716,223
Verizon Communications, Inc.

EUR 600,000 1.25% due 04/08/30® 82,360,026

GBP 700,000 2.50% due 04/08/31® 111,790,705
Verizon Communications, Inc.

AUD 1,000,000 2.65% due 05/06/30 83,913,284

AUD 1,000,000 4.05% due 02/17/25 90,014,310
Viacom CBS, Inc.

USD 1,880,000 4.20% due 05/19/32® 233,919,739
Viatris, Inc.

USD 60,000 3.85% due 06/22/40®+© 6,991,782

USD 60,000 4.00% due 06/22/50®+© 7,097,193
Vistra Operations Co. LLC

USD 1,600,000 3.55% due 07/15/24®+©) 178,891,999

USD 340,000 5.00% due 07/31/27®+) 37,209,497
Walgreens Boots Alliance, Inc.

USD 745,000 4.10% due 04/15/50® 81,415,755
Wells Fargo & Co.

USD 1,080,000 2.57% due 02/11/31@®® 118,313,524
Welltower, Inc.

USD 700,000 4.00% due 06/01/25® 81,853,876
Williams Cos, Inc.

USD 500,000 3.75% due 06/15/27® 58,903,160

USD 600,000 4.00% due 09/15/25® 70,334,388
FIRI-E RS 11,424,259,874
BUFE (1.6%)
Tennessee Valley Authority

GBP 1,562,000 5.63% due 06/07/32 330,859,887
U.S. Treasury Bond

USD 684,000 2.00% due 02/15/50® 76,699,483
U.S. Treasury Note

USD 575,000 1.50% due 09/30/24® 62,164,882
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USD 6,000,000 1.50% due 10/31/24® 649,257,784
BUFE &R 1,118,982,036
KEEFH (BUEIREM19,264,669,922) 20,041,218,318
FEERMMERERE# (HUERM162,117,627,187M) 64,682,265,715
HIE
BEASTar (0.0%)*
USD 195,000 Call Option on Turkish Lira January 2021, Strike Price 7.65 597,259
USD 202,000 Put Option on Brazilian Real January 2021, Strike Price 5.45 4,046
HRF a8 (FLVITAKHEEI81,239M) 601,305
ko
EHIBE (2.4%)
EHHEE (2.4%)
FFZ (0.0%)*
Bank of Canada, Toronto
CAD 28,942 0.01% due 01/04/21 2,345,453
HFEAEE BFFRM2,339,793M0) 2,345,453
TA< R (0.0%)*
Brown Brothers Harriman & Co.
NOK 23,002 (7.00)%*** due 01/04/21 277,369
CHF 6,716 (2.94)%*** due 01/04/21 784,386
DKK 1 (2.05)%*** due 01/04/21 9
AUD 1 (1.69)%*** due 01/04/21 49
NZD 0%* (0.20)%*** due 01/05/21 24
SGD 3 0.01% due 01/04/21 268
ZAR 261 7.70% due 01/04/21 1,837
rA< AR (B5RAE1,047,700M) 1,063,942
TR (0.0%)*
HSBC Continental Europe, Paris
EUR 131,200 (0.72)%*** due 01/04/21 16,573,927
7T 25 E (BUERIM16,517,640H) 16,573,927
A& (2.4%)
Sumitomo, Tokyo
UsSD 15,510,537 0.01% due 01/04/21 1,601,385,341
BASH EU5R401,605,577,780H) 1,601,385,341
ATz—F 2 (0.0%)*
SEB, Stockholm
SEK 199,982 (4.52)%*** due 01/04/21 2,514,096
ARy=—T AR BURIRAHE2,409,648M) 2,514,096
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¥EE (0.0%)*
Sumitomo, London

GBP 65,501 0.01% due 01/04/21 9,244,196
KEAF BUERRAE9,045,855M) 9,244,196
EHFS O (BEF1E1,636,938,416/) 1,633,126,955
BB (BEFRI1,636,938,416/9) 1,633,126,955
BEAE (BUBRIE63,754,746,8420) 98.8  66,315,993,975
R EREBRT BB LOEOMDOERE 1.2 813,101,408
= 100.0%  67,129,095,383

* o FREE I EREOSFED I T ADREF0.05% A L e o7 ATREME N B D,

w* o FEE P TR SN T TR B AR S~ ATREE N 5,

R o ¥

(a) 20204E12H31 A BIfE, ZEhFIAIFES:

(b) =—F7 ik

(c)  44AGES: — 1933 FEFRIEHHIN44AIC IS E | F MRS OB GG HEZ TR T DB/ RRSI TN D, H DA MFESRIE, Bk TFhi & 21T
iﬁ“ﬂ:mé{é::@b\’& — B T RS AR PP B F TR TE T AT LN TE D, BB DOFEE 2 R, OO FRESR T IEREI &1 X A2 S
A

(@) FvH7NE

(e) 2020412 H31 A BIfE, ZEFIAFES

() AN

(g) EBrur—RoAf

(h)  20204F12H31 A BUE, ZOAH MiFEHOT R TEIL - EITEY R B LON(F13) AUy 7K OO IZBB I FITEANSh T,

W EHE ISR TR
(202045124 31 H BI(E)

20204E12 A 31 HEE, PO RIFIRESEMICBEL T a— b —I1284:219,547,032 H 23 T8
FReyhit

SEMERK (FEEED—0.1%)

R BT 2
Rvav SEHN Tt ] H T (HAH)

g Australia 10-Year Bond March Futures 03/2021 15 993,022
FeRk Euro-Bobl March Futures 03/2021 (406) (3,389,311)
i3 Euro-Bund March Futures 03/2021 (134) (7,789,225)
B Euro-Buxl 30-Year Bond March Futures 03/2021 8 2,607,357
Fekt Euro-Schatz March Futures 03/2021 (242) 1,191,880
Fekk U.S. 10-Year Note March Futures 03/2021 (234) (3,983,973)
J=§:=3 U.S. 10-Year Ultra March Futures 03/2021 72 (2,592,776)
Fekt U.S. 2-Year Note March Futures 03/2021 (283) (6,556,361)
Feidt U.S. 5-Year Note March Futures 03/2021 (58) (1,768,047)
B U.S. Treasury Long Bond March Futures 03/2021 334 (42,251,246)
J=§=3 U.S. Ultra Long Bond March Futures 03/2021 205 (32,919,480)
B United Kingdom Long Gilt March Futures 03/2021 53 11,369,493

(85,088,667)
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AUD Barclays Bank Plc 6,611,207 01/20/2021  USD 4,689,792 42,622,898 - 42,622,898
AUD BNP Paribas SA 696,118  01/20/2021  USD 515,000 2,300,154 - 2,300,154
Goldman Sachs
AUD International 695,000 01/20/2021  USD 517,998 1,901,650 - 1,901,650
AUD JPMorgan Chase & Co. 281,395 01/20/2021  USD 208,000 948,464 - 948,464
AUD JPMorgan Chase & Co. 336,977 01/20/2021  USD 250,950 943,250 - 943,250
Morgan Stanley & Co.
AUD International Plc 500,000 01/20/2021  USD 369,663 1,677,549 - 1,677,549
BRL Citibank NA 7,115,412 01/05/2021  USD 1,369,217 73,720 - 73,720
BRL Citibank NA 8,922,137 01/05/2021  USD 1,738,530 - (2,142,237) (2,142,237)
BRL Citibank NA 799,188 01/05/2021 USD 156,000 - (220,133) (220,133)
BRL Citibank NA 617,282 01/05/2021  USD 118,000 87,274 - 87,274
BRL Citibank NA 687,115 01/05/2021  USD 129,000 339,695 - 339,695
BRL Citibank NA 1,029,412 01/05/2021  USD 196,000 226,387 - 226,387
BRL JPMorgan Chase & Co. 1,748,338  01/05/2021  USD 342,000 - (556,696) (556,696)
BRL JPMorgan Chase & Co. 7,485,776  01/05/2021  USD 1,440,486 77,557 - 77,557
Morgan Stanley & Co.
BRL International Plc 797,717 01/05/2021  USD 157,000 - (352,613) (352,613)
CAD Barclays Bank Plc 293,238 01/20/2021 USD 229,000 123,789 - 123,789
CAD BNP Paribas SA 217,948 01/20/2021 USD 166,000 525,884 - 525,884
CAD BNP Paribas SA 401,764 01/20/2021  USD 307,000 866,502 - 866,502
CAD BNP Paribas SA 475,471 01/20/2021 USD 367,000 645,843 - 645,843
CAD BNP Paribas SA 192,764 01/20/2021  USD 149,000 239,927 - 239,927
CAD Citibank NA 313,184 01/20/2021 USD 239,000 707,861 - 707,861
CAD HSBC Bank PLC 274,431 01/20/2021 USD 209,000 664,259 - 664,259
Morgan Stanley & Co.
CAD International Plc 16,139,746  01/20/2021  USD 12,297,839 38,426,209 - 38,426,209
CHF Bank of America NA 346,280 01/19/2021  USD 379,810 1,249,736 - 1,249,736
CHF BNP Paribas SA 141,359  01/19/2021  USD 155,000 515,050 - 515,050
CHF Citibank NA 294,301 01/19/2021  USD 323,000 1,041,296 - 1,041,296
CHF JPMorgan Chase & Co. 318,665 01/19/2021  USD 360,000 68,380 - 68,380
CHF JPMorgan Chase & Co. 472,979 01/19/2021 USD 533,000 238,802 - 238,802
CHF JPMorgan Chase & Co. 493,008 01/19/2021  USD 557,588 40,698 - 40,698
CLP Citibank NA 28,785,285 03/17/2021  USD 39,300 125,362 - 125,362
CLP Citibank NA 434,372,500  03/17/2021  USD 593,000 1,895,898 - 1,895,898
CLP HSBC Bank PLC 409,321,725  03/17/2021  USD 573,055 316,013 - 316,013
CLP HSBC Bank PLC 283,957,800 03/17/2021  USD 388,000 1,203,865 - 1,203,865
CNH Barclays Bank Plc 4,159,382 02/08/2021  USD 638,922 - (12,605) (12,605)
CNH Citibank NA 2,473,394  02/08/2021  USD 378,000 192,441 — 192,441
CNH Citibank NA 15,556,836 02/08/2021  USD 2,306,842 8,501,806 - 8,501,806
CNH Citibank NA 7,289,650 05/14/2021  USD 1,044,662 7,005,083 - 7,005,083
CNH HSBC Bank PLC 1,072,634  02/08/2021  USD 164,000 75,908 - 75,908
CNH HSBC Bank PLC 92,955,485  02/08/2021 USD 13,801,444 48,988,036 - 48,988,036
CNH JPMorgan Chase & Co. 1,839,405 02/08/2021 USD 279,000 360,839 - 360,839
CNH JPMorgan Chase & Co. 4,125,680 02/08/2021 USD 629,000 477,141 — 477,141
CNH UBS AG 7,335,722 02/08/2021  USD 1,117,635 927,519 - 927,519
CNY Citibank NA 142,255,374  02/08/2021  USD 21,006,405 71,622,589 - 71,622,589
COP BNP Paribas SA 2,415,996,500 03/17/2021  USD 701,000 423,322 - 423,322
Goldman Sachs
COP International 681,770,320  03/17/2021  USD 196,000 306,733 - 306,733
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Goldman Sachs
COP International 477,194,290  03/17/2021 USD 137,000 233,994 - 233,994
Goldman Sachs
COP International 485,691,020 03/17/2021 USD 139,000 283,490 - 283,490
CZK Bank of America NA 4,604,509 01/19/2021  USD 201,296 1,365,141 - 1,365,141
CZK Barclays Bank Plc 2,969,208 01/19/2021  USD 132,000 653,746 - 653,746
CZK Barclays Bank Plc 2,104,592  01/19/2021 USD 92,000 624,665 - 624,665
CZK Barclays Bank Plc 3,118,670  01/19/2021 USD 136,000 959,655 - 959,655
CZK BNP Paribas SA 8,029,245 01/19/2021  USD 344,699 3,032,585 - 3,032,585
CZK Citibank NA 13,235,019 01/19/2021 USD 571,329 4,674,164 - 4,674,164
CZK Citibank NA 3,033,126  01/19/2021 USD 136,000 548,235 - 548,235
Morgan Stanley & Co.
CZK International Plc 4,080,267 01/19/2021 USD 182,000 835,773 - 835,773
Morgan Stanley & Co.
CZK International Plc 22,852,466 01/19/2021 USD 980,305 8,709,797 - 8,709,797
Morgan Stanley & Co.
DKK International Plc 11,349,470  01/19/2021  USD 1,802,611 6,555,877 - 6,555,877
EUR Bank of America NA 2,650,000 01/19/2021  USD 3,152,546 9,366,428 - 9,366,428
EUR Barclays Bank Plc 116,495 01/19/2021  USD 138,000 472,362 - 472,362
EUR BNP Paribas SA 197,828 01/19/2021 USD 237,000 528,334 - 528,334
EUR BNP Paribas SA 149,645 01/19/2021  USD 181,000 221,612 - 221,612
EUR Citibank NA 202,292  01/19/2021 USD 242,000 576,131 - 576,131
EUR Citibank NA 239,041 01/19/2021  USD 283,000 986,630 - 986,630
EUR Citibank NA 160,149 01/19/2021 USD 195,000 103,493 - 103,493
EUR  Deutsche Bank AG 3,459,433 01/19/2021 USD 4,207,495 2,728,553 - 2,728,553
EUR Deutsche Bank AG 3,979,327 01/19/2021  USD 4,840,209 3,097,447 - 3,097,447
EUR JPMorgan Chase & Co. 174,766  01/19/2021  USD 205,000 918,009 - 918,009
EUR JPMorgan Chase & Co. 162,866 01/19/2021 USD 193,000 653,275 - 653,275
EUR JPMorgan Chase & Co. 327,586 01/19/2021  USD 390,000 1,127,858 - 1,127,858
EUR JPMorgan Chase & Co. 204,000 01/20/2021 AUD 339,044 - (1,237,300) (1,237,300)
Morgan Stanley & Co.
EUR International Plc 2,000,000 01/19/2021  USD 2,365,648 8,476,207 - 8,476,207
Morgan Stanley & Co.
EUR International Plc 1,500,519 01/19/2021  USD 1,772,057 6,647,733 - 6,647,733
EUR  Toronto Dominion Bank 2,676,456 01/19/2021  USD 3,250,558 2,591,057 - 2,591,057
GBP Citibank NA 415,100 01/19/2021  USD 553,000 1,493,426 - 1,493,426
GBP Citibank NA 136,066 01/19/2021  USD 179,000 723,657 - 723,657
GBP Deutsche Bank AG 2,695,940 01/19/2021  USD 3,560,493 12,906,339 - 12,906,339
GBP JPMorgan Chase & Co. 141,679 01/19/2021  USD 185,000 896,448 - 896,448
Morgan Stanley & Co.
GBP International Plc 414,000 01/19/2021 USD 556,116 1,016,552 - 1,016,552
HUF Bank of America NA 58,267,870  01/19/2021  USD 190,000 678,042 - 678,042
HUF Barclays Bank Plc 95,552,670  01/19/2021  USD 327,000 - (480,081) (480,081)
HUF Citibank NA 28,146,962 01/19/2021 USD 93,000 201,767 - 201,767
IDR HSBC Bank PLC 4,967,559,327 03/17/2021  USD 347,260 409,882 - 409,882
ILS Barclays Bank Plc 7,459,530 03/17/2021 USD 2,283,471 4,400,309 - 4,400,309
ILS Barclays Bank Plc 5,077,495 03/17/2021  USD 1,548,536 3,589,357 - 3,589,357
INR Citibank NA 81,939,298 03/17/2021  USD 1,096,897 1,640,995 - 1,640,995
INR  Credit Suisse International 39,703,114  03/17/2021  USD 532,552 685,912 - 685,912
Goldman Sachs
INR International 10,753,920  03/17/2021  USD 144,000 211,192 - 211,192
INR HSBC Bank PLC 52,937,486 03/17/2021  USD 710,251 895,875 - 895,875
INR  JPMorgan Chase & Co. 48,596,612 03/17/2021 USD 652,359 786,475 - 786,475
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Morgan Stanley & Co.
INR International Plc 23,821,869 03/17/2021 USD 319,168 449,090 - 449,090
Morgan Stanley & Co.
INR International Plc 46,690,862 03/17/2021  USD 627,380 693,335 - 693,335
JPY Bank of America NA 74,246,806 01/19/2021  USD 705,772 1,389,147 - 1,389,147
JPY Citibank NA 243,181,415 01/19/2021 USD 2,310,000 4,717,494 — 4,717,494
JPY Citibank NA 21,239,167 01/19/2021 USD 202,169 369,032 - 369,032
JPY Citibank NA 120,269,543  01/19/2021 USD 1,151,089 1,441,354 — 1,441,354
JPY Citibank NA 21,238,118 01/19/2021  USD 202,000 385,429 - 385,429
Goldman Sachs
JPY International 141,641,190 01/19/2021 USD 1,362,000 1,040,385 - 1,040,385
JPY JPMorgan Chase & Co. 20,639,064 01/19/2021 USD 198,000 199,299 - 199,299
Morgan Stanley & Co.
JPY International Plc 339,003,348 01/19/2021  USD 3,246,120 3,902,698 - 3,902,698
JPY  Toronto Dominion Bank 92,879,157 01/19/2021  USD 882,935 1,732,817 - 1,732,817
KRW Barclays Bank Plc 8,990,265,471  03/17/2021  USD 8,234,352 4,561,672 - 4,561,672
KRW HSBC Bank PLC 309,444,450  03/17/2021  USD 285,000 - (5,378) (5,378)
Morgan Stanley & Co.
MXN International Plc 65,045,118 03/17/2021  USD 3,196,909 4,226,345 - 4,226,345
Morgan Stanley & Co.
MYR International Plc 8,390,250  03/17/2021  USD 2,064,022 1,705,330 - 1,705,330
NOK Barclays Bank Plc 924,646  01/19/2021 USD 101,000 721,492 — 721,492
NOK BNP Paribas SA 940,374  01/19/2021  USD 106,000 394,960 - 394,960
NOK BNP Paribas SA 1,431,648 01/19/2021 USD 156,000 1,156,358 - 1,156,358
NOK BNP Paribas SA 819,854 01/19/2021 USD 89,000 696,853 - 696,853
NOK BNP Paribas SA 1,041,961 01/19/2021 USD 114,000 793,873 - 793,873
NOK BNP Paribas SA 1,505,065 01/19/2021 USD 171,000 493,038 - 493,038
NOK Citibank NA 1,481,930 01/19/2021 USD 160,000 1,349,656 - 1,349,656
NOK HSBC Bank PLC 11,147,672 01/19/2021  USD 1,214,926 8,981,826 - 8,981,826
NOK HSBC Bank PLC 1,130,833  01/19/2021 USD 123,000 936,264 - 936,264
NOK JPMorgan Chase & Co. 1,505,114  01/19/2021  USD 158,000 1,835,628 - 1,835,628
NZD BNP Paribas SA 231,908 01/20/2021 USD 163,000 412,140 — 412,140
NZD Citibank NA 284,492 01/20/2021 USD 194,000 1,120,767 - 1,120,767
NZD JPMorgan Chase & Co. 313,316  01/20/2021  USD 222,000 373,026 - 373,026
Morgan Stanley & Co.
NZD International Plc 1,145,999 01/20/2021 USD 787,046 3,939,815 - 3,939,815
PEN HSBC Bank PLC 1,420,648 03/17/2021 USD 394,515 - (178,216) (178,216)
PLN Bank of America NA 506,665 01/19/2021  USD 134,000 205,562 - 205,562
PLN Bank of America NA 499,609 01/19/2021  USD 131,000 319,759 - 319,759
PLN Barclays Bank Plc 761,528 01/19/2021  USD 198,000 660,448 - 660,448
PLN Citibank NA 359,524 01/19/2021  USD 95,940 57,592 - 57,592
PLN HSBC Bank PLC 5,752,449 01/19/2021  USD 1,510,737 3,432,243 - 3,432,243
PLN JPMorgan Chase & Co. 584,286 01/19/2021 EUR 131,000 - (361,604) (361,604)
PLN JPMorgan Chase & Co. 517,964 01/19/2021  USD 134,000 518,646 - 518,646
RON HSBC Bank PLC 2,319,941 01/19/2021 USD 557,665 2,583,603 - 2,583,603
RUB Barclays Bank Plc 14,828,502  03/17/2021 USD 195,000 412,889 - 412,889
RUB Barclays Bank Plc 125,668,652  03/17/2021  USD 1,648,070 3,965,113 - 3,965,113
RUB Barclays Bank Plc 125,668,652 03/17/2021  USD 1,698,191 - (1,205,666) (1,205,666)
SEK BNP Paribas SA 1,015,720  01/19/2021 USD 117,000 691,567 - 691,567
SEK BNP Paribas SA 1,431,838 01/19/2021 USD 163,000 1,174,361 - 1,174,361
SEK Citibank NA 1,045,949 01/19/2021 USD 120,000 761,911 - 761,911
SEK Citibank NA 1,086,433  01/19/2021 USD 129,000 341,793 - 341,793
SEK Citibank NA 1,709,778  01/19/2021  USD 199,000 952,291 - 952,291
SGD Credit Suisse International 379,308 03/17/2021  USD 284,000 310,776 — 310,776
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SGD  JPMorgan Chase & Co. 1,700,445 03/17/2021  USD 1,273,589 1,350,913 - 1,350,913
THB Citibank NA 66,811,595 03/17/2021  USD 2,223,052 741,984 - 741,984
THB Citibank NA 5,855,655 03/17/2021 USD 195,000 48,296 - 48,296
THB JPMorgan Chase & Co. 48,182,544  03/17/2021  USD 1,593,075 1,579,598 - 1,579,598
TRY Barclays Bank Ple 669,993  03/17/2021  USD 83,000 484,716 - 484,716
TRY Barclays Bank Plc 1,522,556 03/17/2021  USD 188,000 1,165,188 - 1,165,188
TRY Barclays Bank Ple 887,977 03/17/2021  USD 109,620 682,067 - 682,067
TRY JPMorgan Chase & Co. 3,779,920 03/17/2021  USD 465,078 3,063,339 - 3,063,339
USD  Bank of America NA 11,970 01/19/2021  JPY 1,255,898 - (20,208) (20,208)
USD Bank of America NA 793,369 01/19/2021  JPY 82,669,318 - (768,985) (768,985)
USD  Bank of America NA 1,999,527 01/19/2021 EUR 1,688,616 - (6,930,299) (6,930,299)
USD Bank of America NA 323,000 01/19/2021  GBP 240,698 - (624,515) (624,515)
USD  Bank of America NA 556,726  01/19/2021  JPY 58,028,253 - (556,818) (556,818)
USD  Bank of America NA 500,074 01/20/2021  CAD 660,563 - (1,907,991) (1,907,991)
USD  Barclays Bank Plc 1,624,128 01/19/2021 EUR 1,335,000 - (1,006,550) (1,006,550)
USD  Barclays Bank Plc 120,000 01/19/2021  GBP 90,776 - (422,927) (422,927)
USD  Barclays Bank Plc 138,000 01/19/2021 CZK 3,223,818 - (1,258,893) (1,258,893)
USD  Barclays Bank Plc 140,000 01/19/2021 HUF 42,852,600 - (471,186) (471,186)
USD  Barclays Bank Ple 181,000 01/19/2021 HUF 56,584,582 - (1,020,912) (1,020,912)
USD  Barclays Bank Plc 608,001 01/19/2021  CZK 13,051,349 - (5,175) (5,175)
USD  Barclays Bank Ple 124,000 01/20/2021 AUD 174,884 - (1,133,449) (1,133,449)
USD  Barclays Bank Plc 136,000 03/17/2021 ZAR 2,064,942 - (341,471) (341,471)
USD  Barclays Bank Ple 563,000 03/17/2021 RUB 41,531,103 582,115 - 582,115
USD  Barclays Bank Ple 812,000 03/17/2021  ILS 2,636,515 - (1,047,254) (1,047,254)
USD  Barclays Bank Ple 1,213,000 03/17/2021  ILS 3,948,812 - (1,894,959) (1,894,959)
USD  Barclays Bank Plc 417,977 03/17/2021  INR 30,846,703 - (97,659) (97,659)
USD  Barclays Bank Ple 1,236,064 03/17/2021  ILS 3,966,319 - (78,723) (78,723)
USD BNP Paribas SA 257,000 01/19/2021  CHF 232,239 - (603,501) (603,501)
USD  BNP Paribas SA 506,000 01/19/2021  GBP 378,760 - (1,216,900) (1,216,900)
USD BNP Paribas SA 190,000 01/19/2021 EUR 161,368 - (773,720) (773,720)
USD  BNP Paribas SA 155,000 01/19/2021  GBP 116,253 - (405,234) (405,234)
USD BNP Paribas SA 150,000 01/19/2021 EUR 128,532 - (754,391) (754,391)
USD  BNP Paribas SA 4,901,264 01/19/2021 EUR 4,093,433 - (11,211,075) (11,211,075)
USD BNP Paribas SA 163,000 01/19/2021 EUR 137,677 - (567,744) (567,744)
USD  BNP Paribas SA 401,000 01/19/2021 NOK 3,532,740 - (1,196,187) (1,196,187)
USD BNP Paribas SA 436,000 01/19/2021  SEK 3,665,769 - (1,077,174) (1,077,174)
USD  BNP Paribas SA 624,018 01/19/2021  SEK 5,498,381 - (4,707,392) (4,707,392)
USD BNP Paribas SA 101,000 01/20/2021 AUD 138,573 - (614,614) (614,614)
USD  BNP Paribas SA 123,000 01/20/2021 AUD 175,077 - (1,252,043) (1,252,043)
USD BNP Paribas SA 163,000 01/20/2021 NZD 245,375 - (1,413,115) (1,413,115)
USD  BNP Paribas SA 948,248 03/17/2021 COP  3,391,075,874 - (4,274,257) (4,274,257)
USD BNP Paribas SA 424,723 03/17/2021  CLP 316,291,088 - (2,110,302) (2,110,302)
USD  Citibank NA 198,089  01/05/2021 BRL 1,029,412 - (10,665) (10,665)
USD  Citibank NA 132,221 01/05/2021 BRL 687,115 - (7,119) (7,119)
USD  Citibank NA 1,716,885 01/05/2021 BRL 8,922,137 - (92,438) (92,438)
USD  Citibank NA 118,783 01/05/2021 BRL 617,282 - (6,396) (6,396)
USD  Citibank NA 153,788 01/05/2021 BRL 799,188 - (8,280) (8,280)
USD  Citibank NA 1,396,000 01/052021 BRL 7,115,412 2,691,366 - 2,691,366
USD  Citibank NA 125,000 01/19/2021  SEK 1,075,416 - (616,209) (616,209)
USD  Citibank NA 242,000 01/19/2021 CHF 218,857 - (588,440) (588,440)
USD  Citibank NA 256,000 01/19/2021  CHF 234,561 - (978,060) (978,060)
USD  Citibank NA 207,000 01/19/2021  SEK 1,828,388 - (1,617,597) (1,617,597)
USD  Citibank NA 557,518 01/19/2021  GBP 412,000 - (589,602) (589,602)
USD  Citibank NA 241,000 01/19/2021  JPY 25,379,917 - (501,214) (501,214)
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USD Citibank NA 118,000 01/19/2021  GBP 91,534 - (736,376) (736,376)
USD Citibank NA 193,000 01/19/2021 NOK 1,808,111 - (1,875,567) (1,875,567)
USD Citibank NA 409,000 01/19/2021  PLN 1,497,095 740,405 - 740,405
USD Citibank NA 205,000 01/19/2021 NOK 1,924,899 — (2,044,826) (2,044,826)
USD Citibank NA 119,000 01/19/2021  GBP 89,510 - (347,496) (347,496)
USD Citibank NA 3,108,000 01/19/2021  EUR 2,554,795 - (1,936,526) (1,936,526)
USD Citibank NA 272,000 01/19/2021 EUR 228,929 - (844,504) (844,504)
USD Citibank NA 369,395 01/19/2021 DKK 2,244,054 43,377 - 43,377
USD Citibank NA 595,000 01/19/2021 CZK 12,912,393 - (678,976) (678,976)
USD Citibank NA 658,000 01/19/2021 GBP 496,224 — (2,102,653) (2,102,653)
USD Citibank NA 123,000 01/19/2021 CZK 2,730,539 - (434,957) (434,957)
USD Citibank NA 105,430 01/20/2021 NZD 159,460 - (969,723) (969,723)
USD Citibank NA 393,000 01/20/2021 NZD 597,828 - (3,869,296) (3,869,296)
USD Citibank NA 732,000 01/20/2021 CAD 932,864 - (33,279) (33,279)
USD Citibank NA 165,000 01/20/2021 NZD 250,621 - (1,596,576) (1,596,576)
USD Citibank NA 707,000 01/20/2021 CAD 901,631 - (82,957) (82,957)
USD Citibank NA 162,000 01/20/2021 CAD 213,724 - (596,531) (596,531)
USD Citibank NA 161,000 01/20/2021  AUD 227,277 - (1,488,331) (1,488,331)
USD Citibank NA 1,737,447 02/02/2021 BRL 8,922,137 2,101,662 - 2,101,662
USD Citibank NA 278,000 02/08/2021 CNH 1,848,978 - (615,762) (615,762)
USD Citibank NA 47,600 03/17/2021 MXN 969,517 - (68,245) (68,245)
USD Citibank NA 355,546 03/17/2021 MXN 7,169,610 — (139,213) (139,213)
USD Citibank NA 465,000 03/17/2021 TRY 3,809,280 - (3,467,845) (3,467,845)
USD Citibank NA 975,281 03/17/2021 INR 72,094,234 - (393,896) (393,896)
USD Citibank NA 871,000 03/17/2021 RUB 65,884,618 - (1,360,538) (1,360,538)
USD Citibank NA 688,960 03/17/2021 IDR 9,791,499,520 - (345,820) (345,820)
USD Citibank NA 152,000 03/17/2021  INR 11,317,616 - (175,646) (175,646)
USD Citibank NA 1,153,427 03/17/2021 ZAR 17,866,577 - (5,357,421) (5,357,421)
USD Deutsche Bank AG 1,191,043  01/19/2021  JPY 123,570,006 - (617,288) (617,288)
Goldman Sachs
USD International 3,453,102 01/19/2021 JPY 363,403,729 - (6,936,126) (6,936,126)
Goldman Sachs

USD International 264,000 03/17/2021 THB 7,970,820 - (214,035) (214,035)
USD HSBC Bank PLC 165,000 01/19/2021 GBP 126,457 — (812,943) (812,943)
USD HSBC Bank PLC 4,251,619 01/19/2021 EUR 3,591,707 - (14,885,437) (14,885,437)
USD HSBC Bank PLC 1,352,371 01/19/2021 EUR 1,158,812 - (6,800,193) (6,800,193)
USD HSBC Bank PLC 169,000 01/19/2021  PLN 648,756 - (529,510) (529,510)
USD HSBC Bank PLC 6,594,944  01/19/2021  GBP 5,015,460 - (26,994,954) (26,994,954)
USD HSBC Bank PLC 322,000 02/08/2021 CNH 2,124,975 - (449,370) (449,370)
USD HSBC Bank PLC 846,400 03/17/2021  CLP 632,582,177 - (4,534,853) (4,534,853)
USD HSBC Bank PLC 42,400 03/17/2021  TRY 345,263 - (288,152) (288,152)
USD HSBC Bank PLC 224,000 03/17/2021 PHP 10,827,712 — (109,282) (109,282)
USD HSBC Bank PLC 773,000 03/17/2021 IDR  11,039,213,000 - (777,069) (777,069)
USD HSBC Bank PLC 605,342 03/17/2021 MXN 12,283,000 - (628,509) (628,509)
USD HSBC Bank PLC 1,382,000 03/17/2021  INR 102,719,914 - (1,343,336) (1,343,336)
USD HSBC Bank PLC 517,000 03/17/2021  IDR 7,358,978,000 - (342,473) (342,473)
USD JPMorgan Chase & Co. 336,432 01/05/2021 BRL 1,748,338 - (18,114) (18,114)
USD JPMorgan Chase & Co. 1,396,626  01/05/2021  BRL 7,485,776 - (4,605,784) (4,605,784)
USD JPMorgan Chase & Co. 102,608 01/19/2021  JPY 10,723,869 - (131,509) (131,509)
USD JPMorgan Chase & Co. 193,000 01/19/2021  SEK 1,704,950 - (1,510,979) (1,510,979)
USD JPMorgan Chase & Co. 2,302,955 01/19/2021 EUR 1,965,000 - (10,526,131) (10,526,131)
USD JPMorgan Chase & Co. 396,000 01/19/2021 CZK 8,588,646 - (427,131) (427,131)
USD JPMorgan Chase & Co. 162,000 01/19/2021 CZK 3,785,770 - (1,484,026) (1,484,026)
USD JPMorgan Chase & Co. 179,000 01/19/2021 CZK 4,179,543 - (1,622,926) (1,622,926)
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USD JPMorgan Chase & Co. 1,157,183 01/19/2021  JPY 120,481,236 - (1,023,951) (1,023,951)
USD  JPMorgan Chase & Co. 711,749  01/19/2021  GBP 536,000 - (2,167,451) (2,167,451)
USD JPMorgan Chase & Co. 114,000 01/19/2021  SEK 1,001,122 - (817,729) (817,729)
USD JPMorgan Chase & Co. 134,000 01/19/2021  PLN 504,393 - (142,603) (142,603)
USD JPMorgan Chase & Co. 269,000 01/19/2021  PLN 982,025 559,487 - 559,487
USD JPMorgan Chase & Co. 1,080,000 01/19/2021 NOK 9,811,848 - (6,805,219) (6,805,219)
USD JPMorgan Chase & Co. 157,000 01/19/2021 NOK 1,472,414 - (1,544,613) (1,544,613)
USD JPMorgan Chase & Co. 407,254 01/19/2021 PLN 1,511,853 151,261 — 151,261
USD JPMorgan Chase & Co. 1,655,345 01/19/2021  EUR 1,410,000 - (7,259,602) (7,259,602)
USD JPMorgan Chase & Co. 315,000 01/19/2021  EUR 259,808 - (307,005) (307,005)
USD JPMorgan Chase & Co. 4,748,000 01/19/2021 EUR 3,909,331 - (3,772,809) (3,772,309)
USD JPMorgan Chase & Co. 1,828,781 01/19/2021  EUR 1,549,140 - (6,934,927) (6,934,927)
USD JPMorgan Chase & Co. 279,000 01/19/2021  GBP 208,650 - (643,843) (643,843)
USD JPMorgan Chase & Co. 4,542,359  01/19/2021  EUR 3,702,970 1,070,826 - 1,070,826
USD JPMorgan Chase & Co. 118,000 01/19/2021  GBP 87,475 - (163,526) (163,526)
USD JPMorgan Chase & Co. 210,000 01/19/2021  HUF 63,884,730 - (569,508) (569,508)
USD JPMorgan Chase & Co. 156,000 01/19/2021  GBP 116,994 - (406,462) (406,462)
USD JPMorgan Chase & Co. 89,000 01/19/2021  HUF 27,994,772 - (561,691) (561,691)
USD JPMorgan Chase & Co. 6,392,043 01/19/2021 EUR 5,388,477 - (20,935,188) (20,935,188)
USD JPMorgan Chase & Co. 1,491,020 01/20/2021  NZD 2,263,432 - (14,331,077) (14,331,077)
USD JPMorgan Chase & Co. 648,000 02/08/2021 CNH 4,247,640 - (449,343) (449,343)
USD JPMorgan Chase & Co. 440,000 02/08/2021 CNH 2,889,410 - (387,678) (387,678)
USD JPMorgan Chase & Co. 2,248,558 02/08/2021 CNH 14,973,600 - (5,272,722) (5,272,722)
USD JPMorgan Chase & Co. 719,053 02/08/2021 CNH 4,704,160 - (352,281) (352,281)
USD JPMorgan Chase & Co. 247,000 03/17/2021  INR 18,355,929 - (236,110) (236,110)
USD JPMorgan Chase & Co. 247,000 03/17/2021  SGD 329,735 - (258,140) (258,140)
USD JPMorgan Chase & Co. 333,000 03/17/2021 THB 10,004,319 - (98,530) (98,530)
USD JPMorgan Chase & Co. 488,537 03/17/2021 THB 14,607,256 96,038 - 96,038
USD JPMorgan Chase & Co. 922,000 03/17/2021  INR 68,638,290 - (1,048,639) (1,048,639)
USD JPMorgan Chase & Co. 309,000 03/17/2021  TRY 2,529,857 - (2,284,577) (2,284,577)
USD JPMorgan Chase & Co. 321,000 03/17/2021 MXN 6,555,314 - (548,482) (548,482)
USD JPMorgan Chase & Co. 497,000 03/17/2021 THB 14,954,730 - (227,500) (227,500)
USD JPMorgan Chase & Co. 1,046,356 05/14/2021 CNH 7,289,650 - (6,830,416) (6,830,416)
Morgan Stanley & Co.
USD International Plc 153,505 01/05/2021  BRL 797,717 - (8,265) (8,265)
Morgan Stanley & Co.
USD International Plc 17,296,753  01/19/2021  EUR 14,696,713 - (71,254,421) (71,254,421)
Morgan Stanley & Co.
USD International Plc 1,410,744 01/19/2021  GBP 1,087,519 - (7,841,588) (7,841,588)
Morgan Stanley & Co.
USD International Plc 1,000,531 01/19/2021  JPY 103,765,971 - (480,050) (480,050)
Morgan Stanley & Co.
USD International Plc 834,222 01/19/2021  GBP 641,684 - (4,438,893) (4,438,893)
Morgan Stanley & Co.
USD International Plc 572,602 01/19/2021  EUR 481,908 - (1,775,035) (1,775,035)
Morgan Stanley & Co.
USD International Plc 133,000 01/19/2021  HUF 40,355,658 - (324,236) (324,236)
Morgan Stanley & Co.
USD International Plc 492,512 01/19/2021  JPY 51,024,861 - (182,311) (182,311)
Morgan Stanley & Co.
USD International Plc 157,000 01/19/2021 EUR 129,312 - (130,303) (130,303)
Morgan Stanley & Co.
USD International Plc 3,291,391  01/19/2021  EUR 2,804,833 - (14,595,238) (14,595,238)
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Morgan Stanley & Co.

USD International Plc 1,075,209 01/19/2021  JPY 112,349,491 - (1,354,447) (1,354,447)
Morgan Stanley & Co.

USD International Plc 876,843  01/19/2021 EUR 716,370 9,635 - 9,635
Morgan Stanley & Co.

USD International Plc 453,000 01/20/2021 CAD 576,008 84,534 - 84,534
Morgan Stanley & Co.

USD International Plc 150,363  01/20/2021 CAD 197,386 - (473,823) (473,823)
Morgan Stanley & Co.

USD International Plc 709,653  02/08/2021 CNH 4,732,320 - (1,768,692) (1,768,692)
Morgan Stanley & Co.

USD International Plc 179,000 02/08/2021 CNH 1,195,165 - (469,959) (469,959)
Morgan Stanley & Co.

USD International Plc 222,000 02/08/2021 CNH 1,492,617 - (746,819) (746,819)
Morgan Stanley & Co.

USD International Plc 178,000 02/08/2021 CNH 1,178,360 - (306,807) (306,807)
Morgan Stanley & Co.

USD International Plc 67,600 03/17/2021 RUB 5,033,496 5,081 - 5,081
Morgan Stanley & Co.

USD International Plc 838,000 03/17/2021 RUB 62,239,936 281,112 - 281,112
Morgan Stanley & Co.

USD International Plc 1,941,372 03/17/2021 ZAR 29,777,627 - (6,969,413) (6,969,413)
Morgan Stanley & Co.

USD International Plc 89,000 03/17/2021  ZAR 1,369,407 - (349,335) (349,335)
Morgan Stanley & Co.

USD International Plc 424,637 03/17/2021  CLP 316,291,089 - (2,119,127) (2,119,127)
Morgan Stanley & Co.

USD International Plc 206,000 03/17/2021 MXN 4,148,634 - (53,079) (53,079)

ZAR Barclays Bank Plc 9,600,413  03/17/2021 USD 631,000 1,721,352 - 1,721,352

ZAR Citibank NA 6,815,918 03/17/2021  USD 448,000 1,220,583 - 1,220,583

ZAR JPMorgan Chase & Co. 8,870,820  03/17/2021  USD 597,323 117,674 - 117,674
Morgan Stanley & Co.

ZAR International Plc 4,264,722 03/17/2021 USD 280,500 744,503 — 744,503

424,228,657 (383,710,725) 40,517,932
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Morgan Stanley & Co.
EUR International Plc 1,433,263  01/13/2021  USD 1,754,084 5,876 - 5,876
JPY Deutsche Bank AG 109,882,813  01/13/2021  USD 1,064,634 - (20,596) (20,596)
JPY Deutsche Bank AG 13,775,704,182  01/13/2021  USD 132,483,866 99,244,391 - 99,244,391
JPY JPMorgan Chase & Co. 13,570,835,338  01/13/2021  USD 130,506,495 98,501,798 - 98,501,798
Morgan Stanley & Co.
JPY International Plc 13,773,588,402  01/13/2021  USD 132,483,866 97,128,623 - 97,128,623
USD Bank of America NA 1,266,819 01/13/2021 MXN 25,324,924 - (304,144) (304,144)
USD Barclays Bank Plc 896,552 01/13/2021  SGD 1,197,088 - (955,800) (955,800)
USD Barclays Bank Plc 575,133 01/13/2021  ILS 1,881,299 - (1,126,101) (1,126,101)
USD BNP Paribas SA 29,346,691 01/13/2021 CNH 192,272,768 - (24,055,997) (24,055,997)
USD Citibank NA 692,522 01/13/2021 NZD 978,785 - (1,266,049) (1,266,049)
USD Citibank NA 6,554,855 01/13/2021  AUD 8,820,498 - (26,051,402) (26,051,402)
USD Deutsche Bank AG 22,946,606 01/13/2021  GBP 17,052,131 - (37,649,550) (37,649,550)
USD Deutsche Bank AG 2,528,869 01/13/2021 CHF 2,251,042 — (1,914,226) (1,914,226)
USD Deutsche Bank AG 526,453 01/13/2021 NOK 4,639,867 - (1,597,450) (1,597,450)
Goldman Sachs
USD International 980,209 01/13/2021  PLN 3,607,482 1,230,100 - 1,230,100
Goldman Sachs
USD International 321,791 01/13/2021 RON 1,293,523 - (333,879) (333,879)
Goldman Sachs
USD International 1,578,005 01/13/2021 THB 47,608,402 - (1,142,676) (1,142,676)
USD HSBC Bank PLC 2,065,592 01/13/2021  SEK 17,476,286 - (6,478,018) (6,478,018)
USD HSBC Bank PLC 402,410 01/13/2021 CZK 8,750,628 - (548,304) (548,304)
Morgan Stanley & Co.
USD International Plc 111,162,202  01/13/2021  EUR 91,394,120 - (71,551,126) (71,551,126)
Morgan Stanley & Co.
USD International Plc 350,456 01/13/2021  HUF 103,122,617 261,860 - 261,860
Morgan Stanley & Co.
USD International Plc 1,055,910 01/13/2021 DKK 6,466,650 - (753,950) (753,950)
USD Toronto Dominion Bank 12,560,516 01/13/2021 CAD 16,217,796 - (17,609,761) (17,609,761)
USD UBS AG 5,002,785 01/13/2021  JPY 520,060,025 - (3,616,841) (3,616,841)
USD Citibank NA 299,370 01/14/2021  PEN 1,076,325 187,268 - 187,268
USD Citibank NA 500,223 01/14/2021  COP 1,746,303,726 - (1,066,163) (1,066,163)
USD Citibank NA 234,880 01/14/2021  CLP 176,106,139 - (1,336,911) (1,336,911)
Morgan Stanley & Co.
USD International Plc 1,487,806 01/14/2021 IDR  21,173,711,828 - (1,855,380) (1,855,380)
Morgan Stanley & Co.
USD International Plc 1,381,923  01/14/2021 MYR 5,636,062 - (1,931,089) (1,931,089)
Morgan Stanley & Co.
USD International Plc 723,547 01/14/2021 RUB 54,297,697 - (1,011,114) (1,011,114)
Morgan Stanley & Co.
USD International Plc 5,368,715 01/14/2021 KRW 5,860,489,046 - (2,818,983) (2,818,983)
296,559,916 (206,995,510) 89,564,406
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Morgan Stanley & Co.
CLP International Plc 45,000,000 Chilean Peso 6-Month Rate (4.210) 01/26/2028 1,094,534 1,094,534
Morgan Stanley & Co.
CLP International Plc 20,000,000 Chilean Peso 6-Month Rate (4.200) 02/01/2028 482,505 482,505
Morgan Stanley & Co.
CLP International Plc 450,000,000 Chilean Peso 6-Month Rate (4.100) 04/23/2028 9,894,821 9,894,821
CLP Citibank NA 427,000,000 Chilean Peso 6-Month Rate (4.270) 05/17/2028 10,747,332 10,747,332
CLP Citibank NA 1,000,000,000 Chilean Peso 6-Month Rate (4.400) 10/04/2028 25,643,835 25,643,835
Morgan Stanley & Co. Columbian Interbank Offered
COP International Plc 124,000,000 Rate 3-Month (6.000) 01/26/2028 637,923 637,923
Morgan Stanley & Co. Columbian Interbank Offered
COP International Plc 96,000,000 Rate 3-Month (6.020) 02/01/2028 494,517 494,517
Morgan Stanley & Co. Columbian Interbank Offered
COP International Plc 2,300,000,000 Rate 3-Month (5.880) 04/23/2028 11,054,865 11,054,865
Morgan Stanley & Co. Columbian Interbank Offered
COP International Plc 206,700,000 Rate 3-Month (5.170) 07/12/2029 716,713 716,713
Goldman Sachs
ILS International 9,380,000 3-Month ILS-TELBOR (0.400) 07/13/2027 741,853 741,853
ILS BNP Paribas SA 2,000,000 3-Month ILS-TELBOR (1.915) 04/26/2028 7,571,082 7,571,082
ILS JP Morgan Chase & Co. 4,440,000 3-Month ILS-TELBOR (2.045) 07/16/2028 17,812,166 17,812,166
ILS JP Morgan Chase & Co. 2,925,000 3-Month ILS-TELBOR (1.965) 02/07/2029 12,216,426 12,216,426
Goldman Sachs
ILS International 2,000,000 3-Month ILS-TELBOR (1.790) 04/18/2029 7,169,079 7,169,079
Goldman Sachs
ILS International 4,240,000 3-Month ILS-TELBOR (0.710)  04/24/2030 1,199,013 1,199,013
Kuala Lumpur Interbank
MYR Citibank NA 8,000,000 Offered 3-Month (3.900) 11/27/2023 11,924,132 11,924,132
Morgan Stanley & Co. Kuala Lumpur Interbank
MYR International Plc 3,200,000 Offered 3-Month (3.250) 11/19/2029 5,909,412 5,909,412
Morgan Stanley & Co.
THB International Plc 20,000,000 6-Month Thailand Fixing Rate (1.590) 07/04/2024 2,906,206 2,906,206
128,216,414 128,216,414
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Taryvars
USD Citibank NA 470,000 DFEY CDX EM 26 V2 1.000 0.44 12/20/2021 (78,882) 361,675 282,793
JP Morgan Taryar
USD Chase & Co. 100,000 DFEY CMBX NA 6 AA 1.500 1.53  5/11/2063 58,539 (60,251) (1,712)
(20,343) 301,424 281,081
GUOYR-TIFI-RT VTR (FEED0.4%)
A/ TR
JVyhe FRFEBL TUIT A
LTk /G ATV9R AT E AR St/ () INIEAT#E
B WSIHFE  ETA Tarriar S MR (%) (%) it H (AAM) (HAH) (AAM)
Bank of Taryvar
EUR America NA 500,000 DFEY UBS Group AG 1.000 0.61 12/20/2024 556,740 1,107,022 1,663,762
A= E Mg
USD Citibank NA 1,000,000 D5EH State of Illinois 1.000 241 6/20/2021 (858,907) 222,492 (636,415)
~7'a7 73 Russian Foreign
USD Citibank NA 50,000 DFEY Bond - Eurobon 1.000 0.36 12/20/2022 78,927 (12,749) 66,178
Colombia
Barclays Bank 7a7 7 a Government
USD Plc 1,600,000 DFEY International 1.000 0.38 6/20/2023 3,428,209 (816,452) 2,611,757
Peruvian
a7y a Government
USD Citibank NA 2,000,000 DFEY International 1.000 0.23  6/20/2023 3,150,034 1,417,013 4,567,047
Colombia
7a7 /i ar Government
USD Citibank NA 2,000,000 DFEV International 1.000 0.38 6/20/2023 4318,835 (1,054,139) 3,264,696
Indonesia
a7y a Government
USD Citibank NA 3,435,000 DFEY International 1.000 0.29 6/20/2023 8,747,953 (2,406,208) 6,341,745
Brazilian
Deutsche Bank 7a7 /i ar Government
USD AG 1,000,000 DFEY International 1.000 0.78 6/20/2023 755,732 (170,824) 584,908
Morgan Stanley
& Co. ~7'v7 73 Russian Foreign
USD International Plc 300,000 DFEY Bond - Eurobon 1.000 0.44 6/20/2023 962,281 (531,962) 430,319
Morgan Stanley
& Co. Z'u7 73 a Republic of Italy
USD International Plc 4,250,000 ®52¥ Government 1.000 0.55 6/20/2023 24,055,422 (19,059,133) 4,996,289
Morgan Stanley Portugal
& Co. 7'a7 s a Obrigacoes Do
USD International Plc 900,000 DFEY Tesouro 1.000 0.21 12/20/2023 2,250,037 (46,862) 2,203,175
Bank of Taryvar
USD America NA 2,200,000 DFEY Boeing Co./the 1.000 0.72 12/20/2024 (4,018,111) 2,445,636 (1,572,475)
Barclays Bank Taryvar
USD Plc 300,000 DFEY Dp World PLC 1.000 0.93 12/20/2024 (49,339) 151,995 102,656
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Spain
Bank of 7a7 /i a Government
USD America NA 1,880,000 DFEY International 1.000 0.39  6/20/2025 7,294,126 (1,986,879) 5,307,247
Bank of 7'm7 7 a Republic of Italy
USD America NA 2,000,000 DFEV Government 1.000 0.90 6/20/2025 8,097,039 (7,149,173) 947,866
Spain
Barclays Bank a7 a Government
USD Plc 620,000 DFEY International 1.000 0.39  6/20/2025 887,365 864,675 1,752,040
Spain
JP Morgan 7a7 /i ar Government
USD Chase & Co. 7,500,000 DFEV International 1.000 0.39  6/20/2025 31,916,483 (10,743,954) 21,172,529
Spain
JP Morgan a7y a Government
USD Chase & Co. 7,500,000 DFEY International 1.000 0.39  6/20/2025 31,507,722 (10,335,193) 21,172,529
Bank of 7'a7 7 a Republic of Italy
USD America NA 20,300,000 DFEY Government 1.000 1.07  6/20/2026 107,837,962 (114,798,870) (6,960,908)
Spain
7a7 /i a Government
USD Credit Suisse 2,500,000 DFEY International 1.000 0.71 6/20/2030 7,733,837 (987,265) 6,746,572
7'v7 73 a Russian Foreign
USD HSBC 500,000 DFEY Bond - Eurobon 1.000 1.44 6/20/2030 3,487,469 (5,508,186) (2,020,717)
242,139,816 (169,399,016) 72,740,800
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PASVEN
REBFE 3/
SlEmE D SHdEo  flifEE (0D ANIEAfRS
A ZH it H eI F THE LA ek  (AARM)  (FAM)  (HAM)
ZHOEEOME  SHEBERO-ECA
TEARIZHEESL A< ESFNT
8.22%DE E4F 1Y 54 @AM 11/29/2023 Citibank NA  IDR  12,975,000,000 USD 896,373 3,310,397 - 3310397
3,310,397 - 3,310,397

20204E12 A 31 HELE, L T O RIEE 2T« 73K B L THL4:1,198,667,883 [ 737 o —

A= U TARELL 22> TN,

SRRV TR (FEED1.7%)

[Eipegsogil FLIT A
= (GTHh) REBFHERZE 3 () N IEAT#E

g HETA LB (%) il (BAM) (AAM) (AAM)
AUD 2,400,000 6-Month Australian Bank Bill (2.525) 07/23/2023 13,769,824 - 13,769,824
AUD 1,100,000 6-Month Australian Bank Bill (2.828) 07/10/2028 14,917,271 - 14,917,271
AUD 3,000,000 6-Month Australian Bank Bill (2.823) 10/04/2028 39,653,717 - 39,653,717
AUD 2,000,000 6-Month Australian Bank Bill (0.856) 05/25/2030 (845,778) - (845,778)
AUD 3,000,000 6-Month Australian Bank Bill (0.751) 08/05/2030 (3,719,132) - (3,719,132)
AUD 1,000,000 6-Month Australian Bank Bill (3.115) 04/18/2033 18,630,595 - 18,630,595
AUD 635,000 6-Month Australian Bank Bill (2.987) 07/10/2033 11,539,506 - 11,539,506
BRL 3,046,999 BRL-CDI Compounded - 01/02/2025 28,721,906 - 28,721,906
BRL 933,357 BRL-CDI Compounded - 01/02/2025 1,561,222 - 1,561,222
BRL 6,197,063 BRL-CDI Compounded - 01/02/2025 11,318,895 - 11,318,895
BRL 634,425 BRL-CDI Compounded - 01/02/2025 6,949,458 - 6,949,458
BRL 8,363,267 BRL-CDI Compounded - 01/02/2025 69,436,050 - 69,436,050
BRL 1,925,580 BRL-CDI Compounded - 01/02/2025 3,454,861 - 3,454,861
BRL 724,045 BRL-CDI Compounded - 01/02/2025 5,868,054 3,585 5,871,639
BRL 5,045,188 BRL-CDI Compounded - 01/02/2025 35,448,806 - 35,448,806
BRL 2,205,322 BRL-CDI Compounded - 01/02/2025 4,043,326 - 4,043,326
BRL 7,381,386 BRL-CDI Compounded - 01/04/2027 7,314,398 - 7,314,398
BRL 5,759,130 BRL-CDI Compounded - 01/04/2027 6,107,263 - 6,107,263
BRL 1,008,477 BRL-CDI Compounded - 01/04/2027 935,029 - 935,029
BRL 5,218,593 BRL-CDI Compounded - 01/02/2029 6,638,084 31,796 6,669,880
BRL 5,017,243 BRL-CDI Compounded - 01/02/2029 7,259,841 - 7,259,841
BRL 11,430,307 BRL-CDI Compounded - 01/04/2027 9,982,710 - 9,982,710
CAD 6,415,000 3-Month Canadian Bank Bill (2.417) 07/09/2022 21,361,029 (1,197,219) 20,163,810
CAD 5,205,000 3-Month Canadian Bank Bill (2.500) 12/03/2024 (1,946,856) 32,365,912 30,419,056
CAD 3,555,000 3-Month Canadian Bank Bill (0.970) 04/03/2025 1,292,240 1,961,403 3,253,643
CAD 2,000,000 3-Month Canadian Bank Bill (2.415) 04/29/2030 23,686,468 (4,595,091) 19,091,377
CAD 940,000 3-Month Canadian Bank Bill (2.720) 01/09/2038 18,333,413 (3,640,375) 14,693,038
CAD 625,000 3-Month Canadian Bank Bill 2.800 12/03/2038 (7,013,186) (3,204,765) (10,217,951)
CAD 1,715,000 3-Month Canadian Bank Bill (2.734) 04/17/2048 38,726,352 (2,812,414) 35,913,938
CHF 550,000 6-Month CHF-LIBOR - 04/03/2028 4,628,603 (271,259) 4,357,344
CHF 1,150,000 6-Month CHF-LIBOR (0.260) 01/31/2029 7,917,394 - 7,917,394
CHF 2,165,000 6-Month CHF-LIBOR (0.297) 06/29/2030 688,807 - 688,807
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CHF 825,000 6-Month CHF-LIBOR (0.687) 04/03/2033 12,691,148 (1,052,926) 11,638,222
CLP 170,000,000 Chile 3-Month Interbank Rate (2.790) 10/24/2029 1,020,728 - 1,020,728
CLP 91,000,000 Chile 3-Month Interbank Rate (3.203) 11/22/2029 970,694 - 970,694
CLP 562,610,000 Chile 3-Month Interbank Rate (3.200) 12/16/2029 5,803,435 - 5,803,435
CLP 190,000,000 Chile 3-Month Interbank Rate (3.085) 02/11/2030 1,919,427 - 1,919,427
CLP 450,000,000 Chile 3-Month Interbank Rate (3.110) 02/28/2030 4,588,639 - 4,588,639
CLP 800,000,000 Chile 3-Month Interbank Rate (2.030) 07/13/2030 (3,422,837) - (3,422,837)
CNY 5,000,000 7-Day Chinese Repurchase Rate (3.115) 08/15/2023 1,358,244 (102,061) 1,256,183
CNY 6,000,000 7-Day Chinese Repurchase Rate (2.945) 03/13/2024 1,177,862 - 1,177,862
CNY 6,000,000 7-Day Chinese Repurchase Rate (2.945) 03/18/2024 1,125,780 - 1,125,780
CNY 33,050,000 7-Day Chinese Repurchase Rate (2.975) 06/03/2024 6,962,135 - 6,962,135
CNY 15,090,000 7-Day Chinese Repurchase Rate (2.900) 06/20/2024 2,509,503 - 2,509,503
CNY 11,600,000 7-Day Chinese Repurchase Rate (2.900) 07/01/2024 1,883,234 - 1,883,234
CNY 31,600,000 7-Day Chinese Repurchase Rate (2.860) 09/03/2024 4,737,448 - 4,737,448
CNY 8,300,000 7-Day Chinese Repurchase Rate (2.940) 09/19/2024 1,583,622 - 1,583,622
CNY 15,900,000 7-Day Chinese Repurchase Rate (2.860) 10/10/2024 2,514,935 - 2,514,935
CNY 22,830,000 7-Day Chinese Repurchase Rate (3.120) 11/01/2024 7,104,256 - 7,104,256
CNY 75,000,000 7-Day Chinese Repurchase Rate (2.933) 11/28/2024 14,682,149 - 14,682,149
CNY 3,400,000 7-Day Chinese Repurchase Rate (2.600) 02/04/2025 (41,180) - (41,180)
CNY 10,000,000 7-Day Chinese Repurchase Rate (2.600) 02/05/2025 (125,549) - (125,549)
CNY 5,700,000 7-Day Chinese Repurchase Rate (2.300) 03/10/2025 (1,189,207) - (1,189,207)
CNY 12,000,000 7-Day Chinese Repurchase Rate (2.400) 03/12/2025 (1,721,502) - (1,721,502)
CNY 50,000,000 7-Day Chinese Repurchase Rate (2.046) 05/28/2025 (19,734,862) - (19,734,862)
CNY 16,800,000 7-Day Chinese Repurchase Rate (1.973) 06/01/2025 (7,525,599) - (7,525,599)
CNY 25,200,000 7-Day Chinese Repurchase Rate (2.330) 07/02/2025 (5,359,856) - (5,359,856)
CNY 32,650,000 7-Day Chinese Repurchase Rate (2.653) 07/13/2025 603,570 - 603,570
CNY 19,652,000 7-Day Chinese Repurchase Rate (2.555) 08/06/2025 (1,078,953) - (1,078,953)
CNY 16,920,000 7-Day Chinese Repurchase Rate (2.588) 11/02/2025 (657,534) - (657,534)
Columbian Interbank Offered
COP  7,403,590,000 Rate (6.200) 07/27/2028 18,736,589 22,069,419 40,806,008
Columbian Interbank Offered
COP  6,020,000,000 Rate (4.205) 07/13/2030 5,298,697 - 5,298,697
Columbian Interbank Offered
COP  5,100,000,000 Rate 3-Month (5.480) 12/16/2029 20,125,170 - 20,125,170
Prague Interbank Offered Rate 3-
CZK 97,510,000 Month (1.938) 01/28/2024 23,188,641 - 23,188,641
Prague Interbank Offered Rate 3-
CZK 54,700,000 Month 1.930 01/31/2024 (12,902,483) - (12,902,483)
Prague Interbank Offered Rate 3-
CZK 40,605,000 Month 1.588 01/28/2030 (8,611,610) - (8,611,610)
Prague Interbank Offered Rate 3-
CZK 11,755,000 Month (0.710) 03/31/2030 (2,580,786) - (2,580,786)
EUR 8,815,000 6-Month EURIBOR (1.000) 05/11/2033 196,290,434 (22,149,812) 174,140,622
EUR 450,000 6-Month EURIBOR (1.350) 05/11/2038 15,592,697 (967,453) 14,625,244
EUR 785,000 6-Month EURIBOR (0.045) 05/05/2039 1,303,062 - 1,303,062
EUR 1,000,000 6-Month EURIBOR (0.569) 11/14/2044 17,827,089 - 17,827,089
EUR 1,585,000 6-Month EURIBOR (1.442) 12/05/2047 85,689,872 (4,568,643) 81,121,229
EUR 730,000 6-Month EURIBOR (1.450) 05/11/2049 36,065,048 4,562,158 40,627,206
EUR 1,615,000 Euro Overnight Index Average 0.100 05/11/2025 (1,896,166) (4,408,575) (6,304,741)
EUR 440,000 Euro Overnight Index Average (1.150) 05/11/2045 7,140,597 10,188,729 17,329,326
EUR 50,000 Euro Overnight Index Average 1.200 05/11/2049 (1,038,737) (1,374,096) (2,412,833)
GBP 2,000,000 Sterling Overnight Index Average 0.680 10/22/2028 (13,534,086) - (13,534,086)
GBP 4,335,000 Sterling Overnight Index Average 1.100 05/08/2030 (3,891,020) (55,404,838) (59,295,858)
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GBP 3,955,000 Sterling Overnight Index Average (1.250) 05/08/2046 36,177,715 96,367,616 132,545,331
Hong Kong Interbank Offered
HKD 17,920,000 Rate 3-Month (2.138) 03/13/2021 1,065,789 - 1,065,789
Hong Kong Interbank Offered
HKD 20,210,000 Rate 3-Month (2.145) 03/13/2021 1,207,074 - 1,207,074
Hong Kong Interbank Offered
HKD 9,960,000 Rate 3-Month 1.538 09/03/2026 (7,618,292) - (7,618,292)
HUF  1,860,415,000 6-Month HUF-BUBOR (3.750) 06/12/2028 75,593,335 (7,061,775) 68,531,560
HUF 156,000,000 6-Month HUF-BUBOR (1.650) 07/15/2029 1,361,526 - 1,361,526
6-Month Tokyo Interbank Offered
IPY 626,950,000 Rate (0.014%) 01/29/2021 (49,257) - (49,257)
6-Month Tokyo Interbank Offered
IPY 110,000,000 Rate (0.073) 05/07/2035 (1,429,899) - (1,429,899)
6-Month Tokyo Interbank Offered
JPY 319,160,000 Rate (0.600) 12/03/2038 10,401,668 9,641,801 20,043,469
6-Month Tokyo Interbank Offered
JPY 100,000,000 Rate (0.218) 07/22/2040 (1,176,473) - (1,176,473)
KRW  6,000,000,000 KRW-CD-KSDA-Bloomberg (1.733) 01/07/2021 1,584,445 - 1,584,445
KRW  11,000,000,000 KRW-CD-KSDA-Bloomberg (2.135) 05/24/2021 7,627,293 - 7,627,293
KRW  2,353,000,000 KRW-CD-KSDA-Bloomberg (0.830) 08/06/2025 (2,530,784) - (2,530,784)
KRW  2,000,000,000 KRW-CD-KSDA-Bloomberg (2.383) 05/24/2028 16,320,491 - 16,320,491
KRW  1,878,000,000 KRW-CD-KSDA-Bloomberg (2.043) 09/10/2028 1,145,856 9,994,677 11,140,533
KRW 628,500,000 KRW-CD-KSDA-Bloomberg (1.740) 04/17/2029 2,574,252 - 2,574,252
KRW 560,000,000 KRW-CD-KSDA-Bloomberg (1.313) 10/18/2029 407,279 - 407,279
KRW  4,295,000,000 KRW-CD-KSDA-Bloomberg (1.065) 04/27/2030 (6,394,348) - (6,394,348)
KRW  1,200,000,000 KRW-CD-KSDA-Bloomberg (1.000) 07/16/2030 (2,554,271) - (2,554,271)
MXN 34,490,000 MXIBTIIE Index (8.260) 02/27/2029 36,924,597 1,106,028 38,030,625
MXN 59,600,000 MXIBTIIE Index (5.680) 07/10/2030 7,946,868 - 7,946,868
6-Month Norway Interbank
NOK 13,000,000 Offered Rate (2.177) 12/11/2028 12,072,949 - 12,072,949
NZD 1,220,000 3-Month NZD-LIBOR (2.950) 11/28/2028 15,280,318 - 15,280,318
PLN 6,600,000 6-Month PLN-WIBOR (2.325) 04/23/2023 11,753,964 - 11,753,964
PLN 6,970,000 6-Month PLN-WIBOR (2.390) 08/24/2023 12,406,615 - 12,406,615
PLN 7,650,000 6-Month PLN-WIBOR (2.570) 11/13/2023 14,508,511 - 14,508,511
PLN 8,940,000 6-Month PLN-WIBOR (1.750) 06/21/2024 14,050,311 - 14,050,311
PLN 1,890,000 6-Month PLN-WIBOR (2.935) 07/11/2028 8,765,073 (102,218) 8,662,855
SEK 17,200,000 3-Month SEK-STIBOR (0.750) 04/25/2023 1,673,221 3,301,260 4,974,481
SEK 9,500,000 3-Month SEK-STIBOR (1.031) 06/22/2027 8,262,553 (1,212,510) 7,050,043
SEK 7,470,000 3-Month SEK-STIBOR (1.188) 11/28/2028 6,851,661 - 6,851,661
SEK 5,000,000 3-Month SEK-STIBOR (0.457) 11/05/2029 703,155 - 703,155
6-Month Singapore Swap Offer
SGD 1,230,000 Rate (2.025) 03/19/2024 5,914,957 - 5,914,957
6-Month Singapore Swap Offer
SGD 280,000 Rate (1.685) 10/21/2029 1,747,893 - 1,747,893
6-Month Thailand Interest Rate
THB 22,000,000 Index (1.435) 09/19/2029 2,361,441 - 2,361,441
6-Month Thailand Interest Rate
THB 47,000,000 Index (1.020) 04/28/2030 (1,662,025) - (1,662,025)
6-Month Thailand Interest Rate
THB 29,500,000 Index (1.028) 07/03/2030 (1,160,155) - (1,160,155)
USD 7,820,000 FEDLO1 Index 0.109 03/16/2021 (163,608) - (163,608)
UusD 8,133,000 FEDLOI Index 0.395 06/09/2021 (2,656,124) - (2,656,124)
USD 11,900,000 FEDLOI Index 0.260 09/12/2021 (2,259,518) - (2,259,518)
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UsD 7,965,000 FEDLOI Index 0.330 03/10/2022 (3,981,187) - (3,981,187)
USD 55,030,000 FEDLOI Index 0.014 05/29/2022 2,750,339 4,952,601 7,702,940
UsD 10,000,000 FEDLOI Index 2.614 11/30/2022 (53,090,634) - (53,090,634)
USD 14,090,000 FEDLO1 Index 0.072 10/30/2023 1,303,911 - 1,303,911
UsD 19,815,000 FEDLOI Index 0.070 11/02/2023 2,079,836 - 2,079,836
usD 17,286,000 FEDLO1 Index 0.063 11/06/2023 2,144,505 - 2,144,505
UsD 14,005,000 FEDLOI Index 0.064 11/09/2023 1,713,516 - 1,713,516
usD 5,531,000 FEDLOI Index 1.350 05/31/2024 (28,314,447) - (28,314,447)
6-Month United States Swap
usD 12,365,000 Offer Rate 0.061 11/09/2022 134,819 - 134,819
ZAR 78,900,000 3-Month ZAR-JIBAR (7.180) 03/13/2021 5,013,449 - 5,013,449
ZAR 40,000,000 3-Month ZAR-JIBAR (7.465) 06/21/2021 5,485,022 - 5,485,022
ZAR 70,810,000 3-Month ZAR-JIBAR 7.500 03/13/2024 (53,074,042) - (53,074,042)
ZAR 30,000,000 3-Month ZAR-JIBAR (8.170) 07/16/2028 33,265,639 20,497 33,286,136
ZAR 21,040,000 3-Month ZAR-JIBAR (8.055) 03/13/2029 20,089,847 - 20,089,847
ZAR 11,700,000 3-Month ZAR-JIBAR (7.685) 06/21/2029 9,129,411 (388,684) 8,740,727
ZAR 10,000,000 3-Month ZAR-JIBAR (7.820) 11/01/2029 8,234,822 - 8,234,822
ZAR 26,865,000 3-Month ZAR-JIBAR (9.200) 03/26/2030 38,703,813 - 38,703,813
ZAR 9,300,000 3-Month ZAR-JIBAR (8.600) 04/01/2030 11,355,200 - 11,355,200
ZAR 27,540,000 3-Month ZAR-JIBAR (7.225) 06/12/2030 11,509,829 - 11,509,829
1,123,332,612 82,052,768 1,205,385,380
AL RIDYTRE (HEED—0.0%)
[ 4 ) FATSVEN
U (G2H) AREFFMIAE UL () INIEATS
W MEICK EGFIAL T v I A (%) it 5 H (HAH) (HAH) (AAH)
EUR 1,100,000 5-Year EUR Inflation Linked 1.485 05/15/2023 (5,970,801) - (5,970,801)
EUR 1,100,000 5-Year EUR Inflation Linked 1.510 05/15/2023 4,974,101 - 4,974,101
(996,700) — (996,700)
FTREA T ar (MEED—0.0%)
TLIT A
Bires INIEATS
EAi] AT Al A% it A L% (HAH) (BHAH)
Call Option on Turkish Lira January 2021 7.65 01/04/2021 195,000 (130,318) (597,259)
Put Option on Brazilian Real January 2021 545 01/04/2021 202,000 (178,305) (4,046)
(308,623) (601,305)
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