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KEMIZHETHA A=TYHTH Y, EBITTAREAEME, SELEOFKEFELZTRT DO TEH Y £ A,

KOEFEEPE~DOEIT LV A ERAZER OB & 72 > 7255123, DBl OReN Lt e B2 55508350 £7,

KBUENSE SN HEFIL, EiL T6) Bl Lol oW%E (2021 4 6 AREBUE) NERICRLDGERLY
j_O
5 [EMRE]

PUFIE 2021 46 H 30 HEEOERARRHTH Y 7,
Fio, BEERLITT 7o FOMEEREICH T 5 YEEORMELEREZ VN ET,

(1) [&&ERE]

KRGS « A v LT —T

W FE O FRIE =], Hirek iefi & 7t (F9) BEE (%)
R (5 FE AR AR H A 1, 584, 396, 858 99. 09
B - TAG - T OMEE (AEPERRE) — 14, 548, 825 0.90
aEt (W PERER) 1, 598, 945, 683 100. 00,
(238) KREFBE~—7 7 F
& PE O R = Hisk Refili & 7 (F9) g (%)
E SRS TAUAD 154, 098, 856 9.72
RA 102, 995, 205 6. 50
AZVT 58, 965, 269 3.72
7T A 68, 092, 975 4. 29
*rZ K 18, 477, 272 1. 16
AL v 53, 157, 625 3.35
AL — 22, 685, 513 1.43
F—A T 10, 406, 396 0. 65
T4 TUR 5, 965, 558 0. 37
TANTG R 5,297, 333 0.33
oL kAL 7,662, 467 0. 48
AnR=F 1, 651, 305 0. 10
X7 A 1, 346, 754 0. 08
R—F K 2, 824, 254 0.17
FR=PA Ve 1,948, 998 0.12
N—e =T 4, 318, 653 0. 27
U r7=7 1, 388, 695 0. 08
/N 521, 283, 128 32. 90|
it 5 B RER KA 20, 665, 125 1. 30
R RfE TAYUH 177, 686, 029 11.21
RA 17, 806, 322 1.12
7T A 5, 428, 526 0. 34
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ERe 2, 093, 504 0.13
NI TN 25, 419, 632 1. 60)
[l B B 31, 500, 626 1. 98
/NEE 259, 934, 639 16. 40
(aniEes TAYUH 438, 4717, 602 27.7
RrA 30, 281, 349 1.91
AHIVT 14, 932, 383 0. 94
7T A 138, 761, 267, 8.75
ERe 50, 646, 564 3.19
TANTG R 1, 445,012 0. 09
A =T 13, 457, 739 0. 84
Fow—2 13, 404, 831 0. 84
/NEE 701, 406, 747 44. 27
B - TH® - T OMEE (AEPERE) — 81, 087, 929 5.11
At (M PERRER) 1, 584, 377, 568 100. 00,
Z DA D FE D BRI,
KEOMOEEE LT, e il 2FH L T\hET,
FEMIZ 872 o CIXE Y 5 DEEO B OET- 5 BB FTOR £ T 2 i FEE U RIS TR L TR Y £,
& PEDTESH b3l ESp:icni: s IRefili & 7+ (F9) BEE (%)
{5 2% S | BE (TAUD 159, 042, 548 10. 03
HE NAY 85, 350, 681 5.38
Gk [T AU A 110, 134, 225 A\6. 95
e |NA Y 66, 903, 165 A4, 22
a7y Gl gl (7 AUD 687, 702, 544 /43, 40
(2) [H&EEE]
O [BEA MRS D T EEN ]
KRS « A VT A —TF
W B | i et i ot i jo-J e
(G (G (G (M) (%)
1 |EA @i%gﬁ*%%#%ﬁ7$~77yk 767, 559, 761 2.0617| 1,582,477, 960) 2.0642| 1,584, 396, 858/99. 09
FERAR I Mo OVERE I B bL R
FiJH B L= (%)
BB E (e AR 99. 09
& & 99. 09
(238) KREHFBE~—77 8
O Ht w | mw | ww i | o | owme |pe
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fir | Hisk X B i B (%) theg
(M) (M) (M) (M) (%)
L|7AUH #EJ%  |US TREASURY N/B 1, 002, 400 11, 058. 85 110, 853, 997 11, 056. 70 110, 832,399] 0. 125 2022/9/30] 6. 99
2 |F4>Y |EfEFE% [BUNDESREPUB. 273, 000) 13, 702. 82 37, 408, 716 13, 540. 89 36, 966, 651 0| 2030/8/15 2.33
DEUTSCHLAND
3 |FA Y |EfFE%  [BUNDESREPUB. 216, 000] 13, 322. 36 28, 776, 317 13, 435. 63 29, 020, 969 0| 2031/2/15| 1.83
DEUTSCHLAND
4 |75 A|ttES%:  [CAISSE REFINANCH] 195, 000) 14, 946. 30 29, 145, 292) 14, 592. 98 28, 456, 321 3.6| 2024/3/8] 1.79
.’ HABIT
5 |77 v A|EMEFES  [FRANCE 178, 000 13, 559. 54 24, 135, 996 13, 413. 34 23, 875, 752 0| 2026/2/25| 1.50
OVERNMENT 0. A. 1|
6 [R2gf BONOS Y OBLIG 176, 000 13, 532. 34 23, 816, 927 13, 427. 08 23,631,662 0.25] 2024/7/30| 1. 49
DEL ESTADO
T \7 A A JPMBB COMMERCTAL 175, 000 12, 117. 8§ 21, 206, 267 11, 950. 54 20,913, 452 3.8012| 2047/9/15 1. 31
IORTGAG
8 | % VU 7 |EFES  [BUONT POLIENNALT 144, 000 13, 406. 40 19, 305, 217 13, 401. 50 19, 298, 162) 0.5 2026/2/1| 1.21
DEL TES
9 |FA > [EFFE%  [BUNDESOBLIGATION] 127, 000 13, 533. 83 17, 187, 969 13, 519. 05 17, 169, 201 0| 2026/4/10 1.08
10 | % U 7 |EfEFE%:  [BUONT POLIENNALT 125, 000 13, 285. 63 16, 607, 043 13, 380. 36 16,725,462  0.95 2030/8/1 1.05
DEL TES
11 Py & o R BkAE S [EFSF 120, 000 13, 858. 00 16, 629, 606 13, 640. 89 16, 369, 078 0.4 2026/5/31[ 1.03
T
12 [ % U 7|EfRE%:  [BUONT POLTENNALT 84, 000) 20, 617. 27| 17, 318, 507 18,977. 7§ 15,941,338  3.85 2049/9/1[ 1.00
DEL TES
13 |77 A% [TOTAL CAPITAL SA 100, 000 15, 566. 65 15, 566, 651 15,111. 01 15,111, 016(  5.125 2024/3/26| 0. 95
14 |7 AV B |EMEFES  [US TREASURY N/B 143, 000) 10, 011. 25 14, 316, 091 10, 489. 54 15,000, 053]  1.875| 2051/2/15( 0. 94
15 |0 2V 74 % |INTESA SANPAOLO 100, 000 15, 271. 95 15, 271, 951 14, 932. 3§ 14,932,383  3.375| 2025/1/24] 0. 94
SPA
16 |75 > 2 |iffi%  |CRED MUTUEL- CIQ 100, 000 15, 085. 13 15, 085, 134 14, 700. 92 14,700,9200 4. 125 2024/1/19| 0. 92
HOME LO
17|75 FRANCE (GOVT OF) 97, 000) 17, 491. 71 16, 966, 964 15, 153. 41 14, 698, 808 1.5| 2050/5/25[ 0. 92)
18 |7 A U A RFERE S |62 MA1090 120, 803. 24 12, 022. 25 14, 523, 276 11, 882. 98 14, 355, 034 3.5 2043/6/20[ 0.90
19 [77 A U A|A&E%  [JPMORGAN CHASE & 100, 000 14, 019. 19 14, 019, 191 13, 802. 74 13,802,742  2.75] 2023/2/1] 0. 87
co
20 (7 5 v A |iAif % RANGE SA 100, 000 13, 756. 56 13, 756, 564 13, 648. 54 13,648,543 1.125 2024/7/15| 0. 86
21 |7 7 v Aft:f%  [BPCE SFH - 100, 000 13, 932. 05 13, 932, 059) 13, 593. 2§ 13, 593, 280) 4] 2022/3/23| 0. 85
SOCIETE DE FI
22 |7 A VU BfekAEES [FIDELITY 100, 000 13, 713. 69 13, 713, 690 13, 580. 63 13, 580, 635 1.1| 2024/7/15| 0. 85
ATIONAL INFORM
23 |4 v # k&S [VOLKSWAGEN INTL 100, 000 13, 584. 97 13,584, 977 13, 515. 89 13,515,898  1.125 2023/10/2] 0. 85
FIN NV
24 |7 AV B[4S [BAT CAPITAL CORP| 100, 000 13, 550. 54 13, 550, 543 13, 465. 38 13,465, 384 1. 1252023/11/16| 0. 84
25 | & 7 = — 1A % ORDEA BANK AB 100, 000 13, 545. 58 13, 545, 582 13, 457.73 13, 457, 739 1] 2023/2/22] 0. 84
a4
26 |7 v~ —[thfE%  [DANSKE BANK A/S 100, 000 13, 481. 51 13, 481, 516} 13, 404. 83 13, 404, 831 0.75( 2023/6/2 0. 84
Y
27 |7 A U kAt IET LIFE GLOB 100, 000 13, 389. 79 13, 389, 791 13, 363. 59 13,363,592  0.375 2024/4/9 0. 84
FUNDING 1
28 |77 v A |4&%:  [BPCE sA 100, 000 13, 404. 77 13, 404, 778 13, 360. 54 13,360, 540[ 0. 375 2023/10/5| 0. 84
29 |77 v A fktff%  [SCHNEIDER 100, 000 13, 392. 21 13, 392, 212 13, 334. 31 13,334,317 0.25 2024/9/9| 0. 84
ELECTRIC SE
30 |7 A Y BfthfE%  |IBM CORP 100, 000 13, 346. 88 13, 346, 883 13, 305. 52 13,305,527 0.375 2023/1/31 0. 83
FREEI] S OVERR | 5 bR
i BB (%)
Estigile S 32. 90
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T-NOTE Je#y (10 ek
) (2021 4 09 A
[§59)
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58, 482,

529, 062. 52|

58, 503,
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FL—F
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KA > |x—1 v 7 [SCHATZ Sciy (2021 |rEik Jr—n 336, 457. 69 44,271, 101 336, 390) 44,262, 195 A2.79
20 RA Y [ 09 IR
IR
51ET
oM [TAV[ AT = [—m K3 p A ek 18Pk KoL 4,484, 370. 1 495, 881, 641 4, 483, 125 495, 743, 960[ A31. 28
SedmE | — 71 v 2 A @RS (2022 47
Gl VEEIE 09 A IR
TAV|AhAE = [—a N3y A R 3Pk R 746, 520. 58 82, 550, 245 746, 025 82,495,444 A5. 20
| s o eI (2022 4
PVERBIET |12 A RR)
TAV| AT = |=—a Kv3 5 A e 4K Fov 992, 042. 27, 109, 700, 031 989, 900] 109, 463, 140 A6. 90
71 — 2 A RS (2023 4R
DLEREIFT 109 A BR)
(3) [#EH%ERK]
© [#igrEDOHER]
KERAES: « A v I DA —T
2021 4 6 AR A K OVR A/ 1AELINIZEB T 54 A RPN Tl E MR OME FEOHER TR D@ Y T,
Mg R (A1) 1 H 7= it regE (1)
(5 E %) (53 EAT) (O B%) (SrBif)
55 16 HFE Wi (2011412 A4 5 H) 6, 368 6, 401 0. 6812 0. 6847
5 17 FEE I (20124 6 4 5 H) 5, 429 5, 450 0. 6745 0. 6770
CEREE el (20124E 12 H 5 H) 5, 120] 5,138 0. 7288 0.7313
55 19 Fr R (20134 6 H 5 H) 5, 157 5,172 0. 8732 0. 8757
55 20 42 iR (2013412 A4 5 H) 4,746 4,759 0. 8909 0. 8934
55 21 e (20144 6 4 5 H) 4,314 4, 326 0.9113 0.9138
55 22 Fr i 1 (2014 4E 12 H 5 H) 4,401 4,412 1. 0238 1. 0263
55 23 FEE R (20154 6 H 5 H) 3,783 3, 792 0. 9957 0. 9982
55 24 FrE Wi (2015412 4 7 H) 3, 354 3, 363 0. 9598 0. 9623
5 25 FEE I (2016 4 6 4 6 H) 2, 856 2, 864 0. 8665 0. 8690
55 26 for i (2016 4E 12 H 5 H) 2, 688 2, 693 0. 8655 0. 8670
55 27 KEE IR (20174 6 H 5 H) 2, 466 2, 470 0. 8696 0.8711
55 28 K iR (2017412 A 5 H) 2, 299 2,303 0. 9023 0. 9038
5 29 R E I (20184 6 4 5 H) 2, 053 2, 057 0. 8500 0.8515
55 30 fer i 1 (20184E 12 H 5 H) 1,902 1,906 0. 8462 0. 8477
55 31 FEE R (20194 6 H 5 H) 1,825 1,828 0. 8386 0. 8401
55 32 KrE iR (2019412 A4 5 H) 1,787 1,790 0. 8518 0. 8533
5 33 i M (2020 4 6 H 5 H) 1, 702 1,705 0. 8659 0. 8674
55 34 e (20204E 12 H 7 H) 1,633 1,636 0. 8680 0. 8695
55 35 fer i 1 (20214 6 4 7H) 1,601 1,603 0. 8828 0. 8843
2020 /- 6 HKH 1, 680 — 0. 8614 —
THRH 1, 679 — 0. 8705 —
8 HEH 1, 670 — 0. 8689 —
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9 HRA 1, 663 0. 8706 —

10 HERH 1, 631 0. 8574 —

11 AKH 1, 630, 0. 8651 —

12 AR 1,629 0. 8702 —

2021 4 1 AR H 1,619 0. 8669 —

2 AKA 1,591 0. 8635 —

3 HRH 1,613 0. 8792 —]

4 HRA 1, 606 0. 8775 —

5 HEH 1, 608 0. 8851 —

6 HARH 1,598 0. 8831 —

@ [HEoHER]
KRRIES: « A v A —T
EacE L 1 14720 Oyl

5 16 FrE 1] 20114 6 A 7TH~2011412 A 5 H 0.0210 1
517 FraE I 2011412 H 6 H~20124F 6 A 5 H 0.0180
5 18 KrE Wi 2012 4F 6 H 6 H~20124E12 4 5 H 0.0150 H
%519 e E I 20124 12 H 6 H~2013 4 6 A 5 H 0.0150 M
55 20 FrE 1] 20134 6 4 6 H~2013412 A 5 H 0.0150 4
5 21 FraE I 2013412 H 6 H~20144F 6 A 5 H 0.0150
5 22 KrE I 2014 4F 6 H 6 H~20144E12 4 5 H 0.0150 H
%5 23 e E I 2014 4F 12 H 6 H~20154 6 A 5 H 0.0150 M
55 24 FrE 1] 20154 6 A 6 H~2015412 A 7 H 0.0150
5 25 KR e 1] 2015412 H 8 H~20164F 6 A 6 H 0.0150
5 26 KrE Wi 2016 4F 6 H 7 H~2016 412 4 5 H 0.0130 H
5 27 RrE Wi 2016 4£ 12 H 6 H~20174F 6 4 5 H 0. 0090 H
£ 28 e E 2017 4F 6 J1 6 H~20174£12 /] 5 A 0. 0090 4
55 29 FrE 1] 20174212 H 6 H~20184F 6 A 5 H 0.0090 4
5 30 R HIH] 20184 6 A 6 H~20184-12 A 5 H 0.0090 4
5 31 RrE I 2018 4 12 H 6 H~20194F 6 4 5 H 0. 0090 M
55 32 e E 20194F 6 J1 6 H~20194E12 /1 5 A 0. 0090 4
55 33 FrE W] 20194212 H 6 H~20204F 6 A 5 H 0.0090 4
5 34 FrE 1] 20204 6 A 6 H~2020412 A 7 H 0.0090 4
5 35 HpaE Wi 2020 4£ 12 H 8 H~20214F 6 4 7 H 0. 0090 M

@ [WIsROHR]

KAFFEWIF P O ERMOGF 2FR L TEY £,
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KRGS « A I LT —T

G Ul I =
5 16 Ky E 1] 20114 6 A 7TH~2011412H 5 H N6. 2%
517 KR e I 2011412 H 6 H~20124F 6 A 5 H 1.7%
5 18 KrE Wi 20124 6 4 6 H~20124 12 A 5 H 10. 3%
%519 e E I 2012412 4 6 H~20134 6 A 5 A 21. 9%
55 20 FrE 1] 20134 6 A 6 H~2013412 A 5 H 3. 7%
5 21 FraE I 2013412 H 6 H~20144F 6 A 5 H 4.0%
5 22 KrE Wi 20144 6 4 6 H~2014 412 A 5 H 14. 0%
%5 23 e E I 2014 4F 12 H 6 H~20154 6 A 5 H A1.3%
55 24 FrE 1] 20154 6 A 6 H~2015412 A 7 H N2, 1%
5 25 KR e 1] 2015412 H 8 H~20164F 6 H 6 H N8.2%
5 26 KrE Wi 2016 4= 6 4 7 H~2016 412 A 5 H 1. 4%
5 27 R rE I 2016 412 H 6 H~20174 6 A 5 H 1.5%
55 28 FrE 1] 20174 6 4 6 H~20174-12 A 5 H 4.8%
55 29 FrE 1] 20174212 H 6 H~20184F 6 A 5 H N4 8%
5 30 HFaE HIH] 20184 6 A 6 H~20184-12 A 5 H 0.6%
5 31 RrE I 2018 £ 12 H 6 H~20194 6 A 5 H 0.2%
%5 32 K rE I 20194 6 4 6 H~20194 12 A 5 H 2.6%
55 33 FrE ] 20194212 H 6 H~20204F 6 A 5 H 2. 7%
5 34 FrE 1] 20204 6 A 6 H~20204-12 A 7 H 1.3%
5 35 HRpaE Wi 2020 £ 12 H 8 H~2021 4 6 A 7 H 2. 7%

KA EWI P O SR ERMMOGF 2 ME L THRIELTEY £7,

KAFFE I OIAERIT, FEMIRAROIEEMEE QYR T OB 2 NG U780 722 & 15285 E IR o ELAT O R E I R D
B (R O%E, LT TRIERIEEMIEE) &V ES) 2 PR U 7o 4 2 BT R AE YR AI AR CRR L TS 72302 100 &
FUTHEBEEZRBML TR £, k. IMGEUT2HHZIMELAL, NMNEALU T IMHBETRRLTEY 9,

(4) [FE K OMRR D FEHE]

KRGS « A VI DA —T

AR BE O R L FATH 7 K
W16 HEMIM 201148 6 4 T H~20114812 1 5 H 63,203,492 1,927, 577, 742 9, 348, 632, 100
BT REMM 20114512 A 6 H~20124F 6 A 5 H 36,009, 133 1, 334, 629, 285 8,050, 011, 948
18 HEEHAM [20124E 6 1 6 H~20124£12 4 5 H 23,980,854 1,047, 744, 713 7,026, 248, 089
W19 B TEHAR [20124E12 3 6 H~20134E 6 A 5 H 17,091,082 1,136,497, 073 5,906, 842, 098
520 B E MM [20134E 6 H 6 H~20134£12 ] 5 H 13, 758, 142 593, 152, 942 5,327, 447, 298
ol FrEIf 20134512 A 6 H~20144F 6 A 5 H 15, 540, 481 608, 567, 609 4,734, 420, 170
W02 WREMAR [20144E 6 1 6 H~20144£12 A 5 H 15, 814, 634 450, 807, 967 4,299, 426, 837
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(ZF Dt DEFD)
TEARDOBE) & O AR TTAKAD NFR
20214 6 H 7 HEIE

] 2020412 H 8 H
AREZICBT RN ET 7 FOMEIZBIT54 7 7 > ROTAEH 811, 687, 000 [
R IR 2 1B INRR & e AR 0M
R 31T 2 — SRR ST AR 42, 439, 933 [1]
IR e A% 769, 247, 067 [
AR TEAKA D IR *

CRERAE S « A DA —T 769, 247, 067 [

FITYHB BB EEAGTER 2 RE SR & T DR ERERFLD & OTAH

VLA ES

F 1 HAREAAME
(DB (2021 42 6 A 7 HELE)
FOUMEIH YD FH A,

(@) LS DA fliEES: (2021 4 6 A 7 HELE)

ikl mE kA RIS EE i =
EEF LS RN HUNGARY 8, 000. 00 8, 690. 67|
REPUBLIC OF POLAND 10, 000. 00 10, 477. 60
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REPUBLIC OF POLAND 10, 000. 00 11, 068. 50
REPUBLICA ORIENT URUGUAY 10, 000. 00 11, 523. 10
REPUBLICA ORIENT URUGUAY 5, 000. 00 5, 825. 00
UNITED MEXICAN STATES 26, 000. 00 28, 419. 17
US TREASURY N/B 1, 154, 400. 00 1, 154, 805. 75
US TREASURY N/B 48, 000. 00 45, 268. 12
US TREASURY N/B 20, 000. 00 16, 745. 31
US TREASURY N/B 77, 000. 00 73, 510. 93
US TREASURY N/B 57, 600. 00 66, 471. 74
US TREASURY N/B 130, 000. 00 119, 462. 87

VINEE Gt ;12 1, 556, 000. 00 1, 552, 268. 76

(170, 082, 088)
IR L3 2 10. 7% 11. 0%

—n BELGIUM KINGDOM 20, 000. 00 20, 753. 00
BELGIUM KINGDOM 20, 000. 00 21, 486. 20
BELGIUM KINGDOM 35, 000. 00 37, 603. 09
BELGIUM KINGDOM 10, 000. 00 9, 582. 44
BELGIUM KINGDOM 47, 300. 00 79, 153. 57
BELGIUM KINGDOM 3, 000. 00 4,154. 21
BONOS Y OBLIG DEL ESTADO 176, 000. 00 179, 810. 40
BONOS Y OBLIG DEL ESTADO 1, 000. 00 1, 093. 40
BONOS Y OBLIG DEL ESTADO 30, 000. 00 32, 990. 27
BONOS Y OBLIG DEL ESTADO 90, 000. 00 91, 463. 67
BONOS Y OBLIG DEL ESTADO 10, 000. 00 10, 784. 00
BONOS Y OBLIG DEL ESTADO 3, 000. 00 4,033. 89
BONOS Y OBLIG DEL ESTADO 60, 000. 00 53, 894. 16
BONOS Y OBLIG DEL ESTADO 20, 000. 00 30, 709. 11
BUNDESOBLIGATION 88, 000. 00 90, 585. 44
BUNDESREPUB. DEUTSCHLAND 316, 000. 00 325, 122. 92
BUNDESREPUB. DEUTSCHLAND 216, 000. 00 220, 488. 48
BUNDESREPUB. DEUTSCHLAND 20, 000. 00 19, 736. 40
BUNDESREPUB. DEUTSCHLAND 99, 621. 00 89, 959. 75
BUNDESSCHATZANWE ISUNGEN 40, 000. 00 40, 552. 64
BUONI POLIENNALI DEL TES 144, 000. 00 146, 899. 29
BUONI POLIENNALI DEL TES 93, 000. 00 94, 757. 70
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BUONI POLIENNALI DEL TES 2, 000. 00, 3, 135. 00
BUONI POLIENNALI DEL TES 3, 000. 00, 3, 116. 10|
BUONI POLIENNALI DEL TES 3, 000. 00, 3, 582. 30,
BUONI POLIENNALI DEL TES 2, 000. 00, 2,697. 00
BUONI POLIENNALI DEL TES 84, 000. 00 121, 539. 60
BUONI POLIENNALI DEL TES 36, 000. 00, 40, 942. 80
FINNISH GOVERNMENT 20, 000. 00 20,412. 84
FINNISH GOVERNMENT 10, 000. 00 10, 542. 81
FINNISH GOVERNMENT 10, 000. 00 14, 447. 20,
FRANCE (GOVT OF) 80, 000. 00 81, 290. 75
FRANCE (GOVT OF) 47, 000. 00 46, 755. 64
FRANCE (GOVT OF) 13, 000. 00 12, 688. 70
FRANCE (GOVT OF) 5, 000. 00, 6, 384. 92
FRANCE (GOVT OF) 97, 000. 00 111, 688. 32
FRANCE (GOVT OF) 10, 000. 00 9, 439. 56
FRANCE GOVERNMENT O.A. T 178, 000. 00, 181, 765. 76
FRANCE GOVERNMENT 0. A. T 24, 000. 00 45, 120. 00
IRISH TSY 0.4% 2035 6, 000. 00, 5, 996. 18
TRISH TSY 1.10% 2029 10, 000. 00 10, 926. 46
IRISH TSY 1. 7% 2037 9, 000. 00, 10, 674. 01
TRISH TSY 2% 2045 10, 000. 00 12, 759. 00
INETHERLANDS GOVERNMENT 83, 000. 00 87, 394. 85
INETHERLANDS GOVERNMENT 10, 000. 00 10, 072. 47
INETHERLANDS GOVERNMENT 27, 000. 00 43,077.74
OBRIGACOES DO TESOURO 10, 000. 00 11, 538. 45,
OBRIGACOES DO TESOURO 10, 000. 00 11, 431. 00
OBRIGACOES DO TESOURO 20, 000. 00 20, 289. 20
OBRIGACOES DO TESOURO 10, 000. 00 14, 908. 83
REPUBLIC OF AUSTRIA 10, 000. 00 12, 768. 00,
REPUBLIC OF AUSTRIA 10, 000. 00 10, 653. 70
REPUBLIC OF AUSTRIA 10, 000. 00 10, 532. 44
REPUBLIC OF AUSTRIA 30, 000. 00, 30, 202. 02
REPUBLIC OF AUSTRIA 3, 000. 00, 4,787.74
REPUBLIC OF AUSTRIA 10, 000. 00 10, 182. 15
REPUBLIC OF CYPRUS 10, 000. 00 10, 198. 74
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REPUBLIC OF LITHUANTA 10, 000. 00 10, 522. 00
REPUBLIC OF POLAND 20, 000. 00 21, 456. 28

REPUBLIKA SLOVENTIJA 6, 000. 00 6, 580. 80

REPUBLIKA SLOVENIJA 5, 000. 00 5,943. 31

ROMANTA 30, 000. 00 32,597. 76

SLOVAKIA GOVERNMENT BOND 8, 000. 00 8, 551. 90

SLOVAKIA GOVERNMENT BOND 5, 000. 00 6,272. 03

/NG i ;64 2,537, 921. 00 2, 741, 480. 39
(365, 494, 165)

R AR L SR - 23. 0% 23. 7%

oy 535, 576, 253
(535, 576, 253)

i 7 (B I —n FREIE HANSESTADT BREMEN 40, 000. 00 40, 312. 00
LAND BERLIN 15, 000. 00 15, 441. 00

LAND BERLIN 5, 000. 00 5, 248. 75

LAND HESSEN 15, 000. 00 15, 701. 25

LAND NIEDERSACHSEN 10, 000. 00 10, 408. 00

LAND NIEDERSACHSEN 29, 000. 00 31, 905. 80

LAND NORDRHEIN-WESTFALEN 13, 000. 00 13, 988. 00

LAND NORDRHEIN-WESTFALEN 15, 000. 00 16, 735. 50

LAND NORDRHEIN-WESTFALEN 6, 000. 00 7, 288. 20

VNG FEARE - 9 148, 000. 00 157, 028. 50
(20, 935, 039)

IR LE 2R @ 1. 3% 1. 4%

Exi 20, 935, 039
(20, 935, 039)

R RAE K Rov ASTIAN DEVELOPMENT BANK 30, 000. 00 29, 551. 83
EUROPEAN INVESTMENT BANK 20, 000. 00 21, 547. 00

FEDERAL AGENCY FNMA 60, 000. 00 87, 145. 57

FEDERAL FARM CREDIT BANK 20, 000. 00 21, 126. 41

FG G03621 1, 860. 70 2, 225. 05

FG G06354 54, 853. 73 61, 136. 76

FG G06670 904. 20 1, 035. 92

FG G06770 2, 545. 54 2,921. 30

FG GO8711 40, 073. 02 42, 666. 80

60 / 146




FG GO8726 17, 065. 18 18, 127. 42
FG GO8747 21,235.01 22,557. 20
FG GO8751 14, 505. 19 15, 432. 35
FG J18600 6, 770. 54 7,187. 20
FG J32283 29, 704. 69 31, 549. 81
FG Q20486 42,424. 37 45, 278. 67
FGOLD 15YR J04129 290. 71 303. 62
FN 929710 1, 554. 60, 1,623. 44
FN AB2466 3,135. 31 3, 516. 22
FN AB6812 15, 176. 29 15, 932. 69
FN AB7448 13, 134. 88 13, 789. 54
EN AC9564 60, 813. 48 68, 201. 84
FN AE0286 1,078.90 1, 126. 68
EN AI5958 4,531. 31 4, 840. 27
FN AJ1445 12, 028. 25 12, 852. 13
FN AJ1758 12, 836. 29 13,746. 71
FN AL1321 6, 366. 98 6, 818. 04
FN AL3365 10, 638. 28 12, 618. 57,
FN AL6950 54,045.78 59, 367. 11
FN AL8277 14, 022. 34 14, 861. 68
FN AS0303 36, 566. 31 38, 825. 10
FN AS4971 27,518. 49 29, 313. 82
FN AS7601 20, 598. 57 22, 365. 36
FN AZ7345 42,595. 33 46, 469. 92
FN BD4709 103, 465. 02 110, 519. 49,
FN BM1785 38, 523. 03 42,867. 76
FN MA2775 24, 287. 55 25,485. 93
EN MA3049 46, 524. 46 49, 239. 44
FN MA4055 90, 024. 58 93, 383. 05
FNMA 30YR 735667 8, 657. 06 9, 950. 40,
FNMA 30YR 725946 41, 290. 92 47,904. 11
FNMA 30YR 735591 32, 643. 35 37, 588. 18
FNMA 30YR 751351 742. 04 824. 22
FNMA 30YR 773775 1,972. 29 2, 246. 40,
G2 5204 29, 057. 81 32, 390. 43
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G2 MAOO72 9, 082. 74 9, 399. 20
G2 MA1090 120, 803. 24 130, 106. 72
G2 MA2960 52, 458. 56 55, 780. 07
G2 MA3804 32, 284. 81 35, 219. 62
G2 MA4003 8, 022. 38 8, 453. 93
G2 MA4261 17, 673. 21 18, 629. 39
G2 MA4452 5, 966. 61 6, 424. 16
G2 MA5330 7,705. 63 8, 247. 56
G2 MA5397 12, 531. 75 13, 256. 94
GN 783569 6, 948. 23 7,323. 53
INTER-AMERICAN DEVEL BK 20, 000. 00 21, 442. 02
INTL BK RECON & DEVELOP 30, 000. 00 31, 736. 31
INTL BK RECON & DEVELOP 20, 000. 00 21, 627. 22
INTL BK RECON & DEVELOP 15, 000. 00 13, 937. 57

/NG Gt ;58 1,474, 539. 54 1,610, 045. 68

(176, 412, 705)
RS © 11, 1% 11. 5%

o —n BK NEDERLANDSE GEMEENTEN 15, 000. 00 15,933. 75
CAISSE D’ AMORT DETTE SOC 10, 000. 00 10, 640. 01
EFSF 120, 000. 00 124, 602. 00
EFSF 10, 000. 00 11, 670. 50
EFSF 20, 000. 00 27, 610. 00
EFSF 10, 000. 00 10, 096. 46
EFSF 15, 000. 00 19, 476. 91
EURO STABILITY MECHANISM 10, 000. 00 9, 922. 60
EURO STABILITY MECHANISM 5, 000. 00 6, 840. 82
EUROPEAN INVESTMENT BANK 70, 000. 00 74, 980. 50
EUROPEAN INVESTMENT BANK 35, 000. 00 37, 633. 29
EUROPEAN INVESTMENT BANK 20, 000. 00 20, 472. 68
EUROPEAN INVESTMENT BANK 10, 000. 00 11, 077. 00
EUROPEAN INVESTMENT BANK 5, 000. 00 6, 105. 78
EUROPEAN UNION 10, 000. 00 10, 007. 50
EUROPEAN UNION 50, 000. 00 53, 589. 05
EUROPEAN UNION 10, 000. 00 9, 227. 50,
KEW 66, 000. 00 68, 494. 80
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KEW 10, 000. 00 10, 002. 00
KEW 10, 000. 00 11, 152. 00

L-BANK BW FOERDERBANK 10, 000. 00 9, 929. 00

LANDWIRTSCH. RENTENBANK 15, 000. 00 15, 559. 81

INRW. BANK 20, 000. 00 20, 350. 00

RESEAU FERRE DE FRANCE 20, 000. 00 30, 727. 42

INEE SRINEL 24 576, 000. 00 626, 101. 38
(83, 471, 835)

IR L3R« 5. 3% 5. 4%

&5t 259, 884, 540
(259, 884, 540)

RS Kk KL ABBVIE INC 20, 000. 00 24, 004. 28
ABBVIE INC 7, 000. 00 8, 320. 32

ACTIVISION BLIZZARD 2, 000. 00 1,727.79

AEP TEXAS INC 4, 000. 00 4,013. 69

AEP TRANSMISSION CO LLC 5, 000. 00 5,587. 79

AEP TRANSMISSION CO LLC 2, 000. 00 2,027. 70

ALABAMA POWER CO 2, 000. 00 2, 356. 41

ALABAMA POWER CO 3, 000. 00 3, 209. 16

ALTRIA GROUP INC 13, 000. 00 14, 753. 17

ALTRIA GROUP INC 6, 000. 00 6, 952. 33

AMER AIRLINE 19-1AA PTT 9, 458. 59 9, 533. 69

AMEREN ILLINOIS CO 8, 000. 00 8, 353. 83

AMERICAN INTL GROUP 2, 000. 00 2, 346. 77

AMERICAN TOWER CORP 17, 000. 00 18, 955. 31

AMERICAN TOWER CORP 13, 000. 00 13, 083. 87

AMGEN INC 7, 000. 00 8, 236. 92

ANALOG DEVICES INC 5, 000. 00 5, 576. 46

ANHEUSER-BUSCH INBEV FIN 14, 000. 00 16, 785. 22

ANHEUSER-BUSCH INBEV WOR 12, 000. 00 15, 368. 27

AON CORP 13, 000. 00 14, 516. 85

APPLE INC 8, 000. 00 9, 876. 01

APPLIED MATERIALS INC 6, 000. 00 5, 742. 84

ASTRAZENECA PLC 2, 000. 00 1, 881. 04

AT&T INC 8, 000. 00 8, 958. 15
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AT&T INC 7, 000. 00 7, 802. 35
AT&T INC 7,000. 00 8, 943. 50
AT&T INC 12, 000. 00 11, 484. 43
AUTODESK INC 10, 000. 00 11, 044. 10
AUTODESK INC 5, 000. 00, 5, 242. 30,
BALTIMORE GAS & ELECTRIC 7,000. 00 7, 155. 14
Bank 25, 000. 00 26, 604. 14
BANK 2019-BN18 A4 40, 000. 00 44, 654. 78
BANK OF AMERICA CORP 9, 000. 00, 9, 934. 04
BANK OF AMERICA CORP 4, 000. 00, 4, 416. 43
BANK OF AMERICA CORP 29, 000. 00 32, 137. 07
BANK OF AMERICA CORP 6, 000. 00, 6, 712. 52|
BANK OF AMERICA CORP 39, 000. 00, 43, 056. 57
BANK OF AMERICA CORP 2, 000. 00, 2, 190. 05
BANK OF AMERICA CORP 11, 000. 00 10, 525. 03
BANK OF AMERICA CORP 37, 000. 00, 35,569. 11
BANK OF AMERICA CORP 7, 000. 00 8, 061. 47,
BANK OF NY MELLON CORP 10, 000. 00 10, 310. 71
Barclays Commercial Mort 10, 000. 00 10, 546. 91
BAT CAPITAL CORP 3, 000. 00 3, 020. 18
BAXALTA INC 2, 000. 00, 2,603. 03
BENCHMARK MORTGAGE TRUST 20, 000. 00 22, 895. 23
BOEING CO 5, 000. 00, 5, 616. 75
BROADCOM CRP / CAYMN FI 50, 000. 00| 54, 955. 64
BROADCOM INC 63, 000. 00 60, 196. 16
CD COMMERCIAL MORTGAGE T 30, 000. 00 33,014. 23
CHARTER COMM OPT LLC/CAP 15, 000. 00 17, 604. 48
CHARTER COMM OPT LLC/CAP 10, 000. 00 12, 307. 03
CHENIERE CORP CHRISTI HD 29, 000. 00 33, 306. 72
CIGNA CORP 3, 000. 00, 3, 687. 64]
CIGNA CORP 5, 000. 00, 5, 030. 64]
CITIGROUP COMMERCIAL MOR 10, 000. 00 10, 675. 25
CITIGROUP COMMERCIAL MOR 20, 000. 00 21,471. 29
Citigroup Commercial Mor 10, 000. 00 11,073. 55
Citigroup Commercial Mor 10, 000. 00 11, 527. 86
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Citigroup Commercial Mor 100, 000. 00, 106, 827. 45|
CITIGROUP INC 6, 000. 00, 6, 800. 66
CITIGROUP INC 35, 000. 00, 39, 515. 09
CITIGROUP INC 16, 000. 00 16, 818. 67,
CITIGROUP INC 14, 000. 00 14, 387. 25
CITIGROUP INC 16, 000. 00 16, 220. 86,
CNH INDUSTRIAL CAP LLC 108, 000. 00, 109, 287. 12
COMCAST CORP 7, 000. 00 7, 365. 88
COMCAST CORP 33, 000. 00, 34, 310. 95
COMCAST CORP 8, 000. 00, 9, 331. 80,
COMCAST CORP 2, 000. 00, 2, 213. 66
COMCAST CORP 2, 000. 00, 2,091. 60
COMCAST CORP 3, 000. 00, 3, 428. 40,
COMCAST CORP 3, 000. 00, 3, 407. 40,
COMCAST CORP 4, 000. 00, 3, 518. 70,
COMM Mortgage Trust 20, 000. 00 21,727. 86
COMM MORTGAGE TRUST 20, 000. 00 21,972. 61
CONSUMERS ENERGY CO 5, 000. 00, 5, 760. 69
CONSUMERS ENERGY CO 2, 000. 00, 2, 270. 06
CONSUMERS ENERGY CO 5, 000. 00, 5, 113. 08
CROWN CASTLE INTL CORP 22, 000. 00 24, 339. 32
CROWN CASTLE INTL CORP 5, 000. 00, 5, 681. 64
CSX CORP 3, 000. 00, 3,462.51
CSX CORP 3, 000. 00, 3,061. 23
CVS HEALTH CORP 45, 000. 00 48, 346. 78
CVS HEALTH CORP 12, 000. 00 15, 065. 13
DITAMONDBACK ENERGY INC 8, 000. 00, 8, 521. 46
DISCOVERY COMMUNICATIONS 5, 000. 00, 5, 903. 53
DOMINION ENERGY GAS HLDG 2, 000. 00, 2, 369. 48
DTE ELECTRIC CO 5, 000. 00, 5, 873. 95
DUKE ENERGY CAROLINAS 6, 000. 00, 6, 851. 55
DUKE ENERGY CAROLINAS 5, 000. 00, 5,621.41
DUKE ENERGY CORP 7, 000. 00 7,013. 98
DUKE ENERGY FLORIDA LLC 22,000. 00 22, 886. 48
DUKE ENERGY PROGRESS INC 2, 000. 00, 2, 333. 86
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DUKE ENERGY PROGRESS LLC 13, 000. 00 15, 011. 40
DUKE ENERGY PROGRESS LLC 3, 000. 00, 3, 493. 60
DUKE ENERGY PROGRESS LLC 10, 000. 00 10, 813. 98
DUKE REALTY LP 3, 000. 00, 2, 857. 26
ENERGY TRANSFER OPERATNG 10, 000. 00 11, 732. 86
ENERGY TRANSFER OPERATNG 10, 000. 00 10, 686. 04
ENTERGY LOUISIANA LLC 6, 000. 00, 6, 029. 35
ENTERPRISE PRODUCTS OPER 2, 000. 00, 2, 082. 27,
EXELON CORP 2, 000. 00, 2, 609. 49
FXELON CORP 2, 000. 00, 2, 561. 60
FEDEX CORP 5, 000. 00, 5,641. 31
FEDEX CORP 2, 000. 00, 2,227.63
FIDELITY NATL INFO SERV 7, 000. 00 6, 868. 71
FISERV INC 10, 000. 00 11, 034. 63
FISERV INC 8, 000. 00, 9, 164. 80,
[FISERV INC 8, 000. 00, 8, 726. 02
FISERV INC 4, 000. 00, 4,106.71
FLORIDA POWER & LIGHT CO 10, 000. 00 10, 570. 08
GENERAL DYNAMICS CORP 5, 000. 00, 5, 375. 55|
GENERAL DYNAMICS CORP 3, 000. 00, 3, 374. 52
GENERAL ELECTRIC CO 3, 000. 00, 3,539. 13
GENERAL MOTORS CO 3, 000. 00, 3,503.71
GENERAL MOTORS CO 2, 000. 00, 2,412. 44
GENERAL MOTORS CO 3, 000. 00, 4,235.92
GENERAL MOTORS FINL CO 36, 000. 00, 39, 368. 98
GILEAD SCIENCES INC 4, 000. 00, 4, 740. 15
GILEAD SCIENCES INC 6, 000. 00, 6, 816. 33
GLOBAL PAYMENTS INC 4, 000. 00, 4, 230. 08
GOLDMAN SACHS GROUP INC 60, 000. 00 65, 421. 89
GS MORTGAGE SECURITIES T 20, 000. 00 21,720.74
HARRIS CORPORATION 10, 000. 00 11, 496. 25
HCA INC 2, 000. 00, 2,304. 78
HCA INC 2, 000. 00, 2, 326. 85
HONEYWELL INTERNATIONAL 4, 000. 00, 4,662. 36
HP ENTERPRISE CO 10, 000. 00 11,171.29
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INTERNATIONAL PAPER CO 2, 000. 00, 2,401. 02
JPMBB COMMERCIAL MORTGAG 175, 000. 00 190, 035. 05
[JPMORGAN CHASE & CO 23, 000. 00 22, 815. 48
JPMORGAN CHASE & CO 30, 000. 00 33, 429. 23
[JPMORGAN CHASE & CO 7, 000. 00 7, 690. 62
JPMORGAN CHASE & CO 3, 000. 00, 3,391. 71
[JPMORGAN CHASE & CO 5, 000. 00, 5,890. 91
[JPMORGAN CHASE & CO 23, 000. 00 26, 208. 12
KINDER MORGAN INC 9, 000. 00, 8, 5b4. 29
KLA-TENCOR CORP 19, 000. 00 21, 760. 28
.3 HARRIS TECH 8, 000. 00, 8,978. 18
L3HARRIS TECH INC 2, 000. 00, 1,924. 75
LAM RESEARCH CORP 2, 000. 00, 2, 302. 94
LAM RESEARCH CORP 9, 000. 00, 8, 936. 58
LOCKHEED MARTIN CORP 8, 000. 00, 9, 053. 85|
LYB INTERNATIONAL FINANC 9, 000. 00, 9, 843. 43
MASTERCARD INC 5, 000. 00, 5, 415. 64]
MCDONALD’ S CORP 5, 000. 00, 6, 704. 51
MERCK & CO INC 2, 000. 00, 2, 365. 23
MICROSOFT CORP 9, 000. 00, 9, 110. 62

IDAMERICAN ENERGY CO 15, 000. 00 16, 892. 20
MONDELEZ INTERNATIONAL 7, 000. 00 6, 663. 93|
ORGAN STANLEY 7, 000. 00 7, 065. 90,
MORGAN STANLEY 65, 000. 00 72, 518. 49
MORGAN STANLEY 38, 000. 00 44, 208. 99
MORGAN STANLEY 1, 000. 00, 1, 023. 42
Morgan Stanley BAML Trus 10, 000. 00 11, 108. 87
organ Stanley BAML Trus 10, 000. 00, 11, 155. 72,
Morgan Stanley Capital I 15, 000. 00 16, 495. 82
OTOROLA SOLUTIONS INC 15, 000. 00 17, 284. 82
MOTOROLA SOLUTIONS INC 8, 000. 00, 7,772. 46
MOTOROLA SOLUTIONS INC 9, 000. 00, 11, 372. 48
MPLX LP 10, 000. 00 9, 976. 35
NEXEN INC 10, 000. 00 12, 302. 40
NEXTERA ENERGY CAPITAL 10, 000. 00 9, 990. 76
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NORFOLK SOUTHERN CORP 4, 000. 00, 3, 863. 43
NORTHERN STATES PWR-MINN 3, 000. 00, 2,964. 82
NVIDIA CORP 11, 000. 00 11, 962. 89
OHIO POWER COMPANY 4, 000. 00, 4,642. 75
ONCOR ELECTRIC DELIVERY 5, 000. 00, 5,101. 19
ORACLE CORP 3, 000. 00, 3, 270. 57
ORACLE CORP 3, 000. 00, 3, 262. 76
ORACLE CORP 24, 000. 00 24, 643. 00
ORACLE CORP 2, 000. 00, 2, 051. 55
ORACLE CORP 10, 000. 00 10, 557. 28
PETROLEOS MEXICA PEMEX 10, 000. 00 10, 215. 00,
PETROLEOS MEXICANOS 20, 000. 00 17, 430. 00
PUBLIC SERVICE ELECTRIC 2, 000. 00, 2, 299. 37,
QUALCOMM INC 5, 000. 00, 6, 044. 48
RAYTHEON TECH CORP 7, 000. 00 7,027. 38
RAYTHEON TECH CORP 10, 000. 00 11, 461. 32
RAYTHEON TECH CORP 8, 000. 00, 9, 970. 24
RELX CAPITAL INC 77, 000. 00 80, 977. 04
REPUBLIC SERVICES INC 5, 000. 00, 5, 389. 49
REPUBLIC SERVICES INC 5, 000. 00, 5,663. 41
REYNOLDS AMERICAN INC 11, 000. 00 12, 967. 89
RYDER SYSTEM INC 14, 000. 00 15, 235. 89,
SABINE PASS LIQUEFACTION 18, 000. 00 20, 664. 22
SHELL INTERNATIONAL FIN 3, 000. 00, 3,589.61
SLM Student Loan Trust 55, 786. 12 54, 225. 50
SLM Student Loan Trust 64, 825. 63 63, 291. 79
SOUTHERN CAL EDISON 5, 000. 00, 5, 601. 34
SOUTHERN CAL EDISON 5, 000. 00, 4,927. 48
SUNCOR ENERGY INC 5, 000. 00, 7,184.61
T-MOBILE USA INC 7, 000. 00 6, 777. 89
TEXTRON INC 2, 000. 00, 2, 219. 26
TEXTRON INC 25, 000. 00 27,600. 09
THERMO FISHER SCIENTIFIC 5, 000. 00, 5, 913. 10
TOYOTA MOTOR CREDIT CORP 7, 000. 00 7,574.49
TRANSCONT GAS PIPE LINE 17, 000. 00 19, 215. 36
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UBS Commercial Mortgage 20, 000. 00 20, 991. 49
UNION PACIFIC CORP 6, 000. 00 6, 533. 42
UNION PACIFIC CORP 30, 000. 00 32, 184. 44
UNION PACIFIC CORP 2, 000. 00 2,227.08
UNITED AIR 2018-1 AA PTT 8, 834. 61 9, 166. 84
UNITED AIR 2019-2 A PTT 19, 113. 66 18, 739. 07
UNITED PARCEL SERVICE 2, 000. 00 2,243. 12
[UNITED PARCEL SERVICE 5, 000. 00 7, 057. 92
UNITEDHEALTH GROUP INC 15, 000. 00 17, 149. 14
UNITEDHEALTH GROUP INC 9, 000. 00 10, 343. 33
VERIZON COMMUNICATIONS 17, 000. 00 16, 054. 91
VERIZON COMMUNICATIONS 28, 000. 00 32, 947. 91
VERIZON COMMUNICATIONS 8, 000. 00 7,461. 01
VERIZON COMMUNICATIONS 7, 000. 00 7,198. 35
VERIZON COMMUNICATIONS 8, 000. 00 10, 030. 20
VERIZON COMMUNICATIONS 3, 000. 00 3, 085. 09
VERIZON COMMUNICATIONS 8, 000. 00 8,190. 51
VIACOM INC 5, 000. 00 5, 504. 81
VIRGINIA ELEC & POWER CO 6, 000. 00 7,303. 64
VIRGINIA ELEC & POWER CO 8, 000. 00 8, 959. 44
VISA INC 2, 000. 00 2,012. 74
WALT DISNEY COMPANY/THE 10, 000. 00 9,977.28
NALT DISNEY COMPANY/THE 3, 000. 00 4, 314. 44
hELLS FARGO & COMPANY 29, 000. 00 29, 176. 26
|Wells Fargo Commercial M 25, 000. 00 28, 698. 16
hells Fargo Commercial M 14, 000. 00 15, 146. 81
WILLTAMS COMPANIES INC 12, 000. 00 12, 008. 37
N EEIE - 226 2,961,018. 61 3, 203, 302. 39
(350, 985, 842)

AR EE 25 - 22, 1% 22. 8%
2 —n ASML HOLDING NV 100, 000. 00 100, 834. 00
BANQUE FED CRED MUTUEL 100, 000. 00 100, 880. 45
BASF SE 13, 000. 00 14, 606. 15
BAT CAPITAL CORP 100, 000. 00 102, 361. 50
BNP PARIBAS 30, 000. 00 32, 241. 00
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BPCE SA 100, 000. 00 101, 588. 89
BPCE SFH — SOCIETE DE FI 100, 000. 00 103, 600. 30
CAISSE REFINANCE L’ HABIT 195, 000. 00 216, 900. 64
COVESTRO AG 20, 000. 00 20, 694. 00
CRED MUTUEL- CIC HOME LO 100, 000. 00 112, 079. 00
DAIMLER INTL FINANCE BV 30, 000. 00 30, 466. 20
DANSKE BANK A/S 100, 000. 00 101, 922. 10
DZ HYP AG 13, 000. 00 13, 207. 70
DZ HYP AG 39, 000. 00 41, 256. 15
E. ON SE 5, 000. 00 5, 045. 50
ENGIE SA 100, 000. 00 101, 046. 40
FIDELITY NATIONAL INFORM 100, 000. 00 103, 315. 51
FRESENIUS FIN IRELAND PL 10, 000. 00 10, 979. 00
GOLDMAN SACHS GROUP INC 75, 000. 00 77, 595. 00
IBM CORP 100, 000. 00 101, 157. 08
ING BANK NV 100, 000. 00 100, 434. 40
INNOGY FINANCE BV 10, 000. 00 10, 661. 50
INTESA SANPAOLO SPA 100, 000. 00 113, 813. 60
JPMORGAN CHASE & CO 100, 000. 00 105, 131. 00
LB BADEN-WUERTTEMBERG 12, 000. 00 12, 386. 61

ET LIFE GLOB FUNDING I 100, 000. 00 101, 664. 50
NORDDEUTSCHE LANDESBANK 9, 000. 00 9, 500. 85
INORDEA BANK AB 100, 000. 00 102, 350. 00
ORANGE SA 100, 000. 00 103, 853. 10
SAP SE 80, 000. 00 87, 848. 00
SCHNEIDER ELECTRIC SE 100, 000. 00 101, 430. 00
SIEMENS FINANCIERINGSMAT 20, 000. 00 20, 030. 00
SIEMENS FINANCIERINGSMAT 10, 000. 00 9, 967. 00
SIEMENS FINANCIERINGSMAT 10, 000. 00 9,914. 00
SOCIETE GENERALE 100, 000. 00 100, 140. 00
TOTAL CAPITAL SA 100, 000. 00 115, 259. 40
VOLKSWAGEN FIN SERV AG 25, 000. 00 25, 877. 50
VOLKSWAGEN INTL FIN NV 100, 000. 00 102, 840. 00
[WALMART INC 50, 000. 00 68, 772. 95
il ;39 2, 656, 000. 00 2, 793, 650. 98
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