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AMAZON.COM INC 36.72| 51.68| 5046 | 553,690 | -k 1-t3 =) =0 T [FEE NI ¥m
EOG RESOURCES INC 5907 | 699.2| 6.217| 682237 | TRILF— HONG KONG EXCHANGES & CLEAR | 922.89 | 729.63| 14,636 | 205,933 | &t
AGILENT TECHNOLOGIES INC —| 2574 1.528| 167.700 | NLZE T TENCENT HOLDINGS LTD —|1,382.8| 38358 539,709 | 1B
TESARO INC —| 1372| 2000]| 219541 | NLZET CNOOC LTD 15,320 - - S E=IE
MOBILEYE NV 4017 - - — | fEs CHINA CONSTRUCTION BANK-H —| 24.080| 15531 218,529 | 2t
AERCAP HOLDINGS NV | 593.7[1,182.58 | 5526 | 606,334 | &8 - #—'2 AAC TECHNOLOGIES HOLDINGS IN - 745|  7.230| 101,729 | 1R
GENERAL MOTORS CO (1,308.31 |1,400.05 4,845 | 531,656 | —kHEH - ¥-L2 PICC PROPERTY & CASUALTY-H | 3,915.7 - — — | &/t
GENERAL DYNAMICS CORP 381.3| 129.27 2,601 | 285,485 | &&ff - H—ER CHINA LIFE INSURANCE CO-H | 1,074.3 — — — | &5
ALPHABET INC-CL C 114.75| 61.68 5,864 | 643,429 | &I & = RN | HE BE 2123289 2693743| 75757[1.065902|
IHS MARKIT LTD —|1.127.18| 5319 583618 | @At - -2 B8 S | adm | 48w < 1.7%>
AMERICAN ARLINES GROUPINC |~ 272.1 - - — | 58 9-£2 ) = T FFaBE R E=res
WISDOMTREE INVESTMENTS INC (2,350.17 - - ME= TAIWAN SEMICONDUCTOR MANUFAC —| 8,608.1| 178,187 | 646,821 | &l
NXP SEMICONDUCTORS NV | 779.99 - - — | &R 5 B Rp | BR 2E — 86081 178,187 646,821
HDFC BANK LTD-ADR 82.7 - - — | & ® ' mas| g oS ki 2 0%s] T
FORTUNE BRANDS HOME & SECRI | 638.7 | 496.36| 3,242 | 355,791 | @48t - -2 PEDR = =% e or Ea
FLEETCOR TECHNOLOGIES INC - 3134 4,593 | 503,964 | 1&#HEAM AVIVA PLC — 16.635.04 3,536 | 494,788 | £51
L BRANDS INC 1,027.65| 718.72 3,797 | 416,685 | —kiE&s - #-t2 GLENCORE PLC 7.777.58 _ _ — | =4
FACEBOOK INC-A —| 734.49 11,035 (1,210,838 | 1&¥R AT WPP PLC — 2.203.97 3,711 519,273 | —gEes - -2
ATLASSIAN CORP PLC-CLASS A —| 809.56 2,803 | 307,600 | 1&%R¥zlT ASTRAZENECA PLC 76.95 — - — | AT T
MYLAN NV —11,451.26 5,497 | 603,171 | NJLRT 7 SKY PLC 5.678.56 _ _ — | —gume YL
METLIFE INC ~[1338.16 7133 782712 SRk BRITISH AVEERICAN TOBACCO PLC - | 916.05| 4988 | 697984 | EELER
MERCK & CO. INC. 830.08 - - ~ AT T ANGLO AMERICAN PLC [2,774.18 - - - | =
MARRIOTT INTERNATIONAL -CL A —| 47281 4912 539050 | —EHES - 112 COMPASS GROUP PLC |2.976.94 _ _ B
WORKDAY INC-CLASS A 811.5| 346.65 3,417 | 374,943 | |&3REAM BT GROUP PLC — |8.728.38 2,598 | 363,547 | BEREEY—LX
WPX ENERGY INC 998.31.436.54 | 1.399| 153519 | Tx/L¥— U2 o B 2 [1908421 [16483.44] 14,835 [2.075.504
NIKE INC -CL 8 850.4 [1.142.77 | 6,246 | 685,352 | -HmE - 9-£% B W R B | i | amm| <33%>|
DELPHI AUTOMOTIVE PLC | 940.88 | 1.1289|  9.700 [1,064,353 | -sa - 5—£2 212 = = 5y =
PIONEER NATURAL RESOURCES CO —| 30248| 4986| 547,139 | TRLF— UBS GROUP AG-REG “lizo113| 6709 758001 |em
AMERICA MOVIL-SPN ADR CL L —[1.51603 | 2452| 269,136 | E5EEY-L2 ABB LTD-REG “lioer16| 2584 292025 | mAs- vr=
ACCENTURE PLC-CLA | 320.13| 6215| 7.908 | 867.730 | &Rt NOVARTIS AGREG —|ses11| es19| 770342 | Az 7
QUALCOMM INC - 839| 4,783 524,806 | i LAFARGEHOLCIM LTDREG | 1.700.5 _ _ )
INVESCO LTD 291.4 - - M
ADVANCE AUTO PARTS INC | 416.9 - - — | - -2 & w7 g%ﬁ JJ??%%% '6"2522?% S EQ%%%/;S """""
RAYTHEON COMPANY | 472.45 - - - | &f8 - 9-£2 o) = T TN
REGENERON PHARMACEUTICALS | 51.55 | 122.79| 5855 | 642,423 | NLAS 7 ICI01 BANK LTD 29732 [7.05184 | 224988 | 386,981 | 58
PRICELINE GROUP INC/THE | 41.92| 35.72 6,542 | 717,844 | —hugs- -2 - - - -
, SR - L— | W8, #E8| 2.973.27,051.84 | 224,988 386,981
PETROLEQ BRASILEROSPON ADR [1,933.38 - - - |- B ® i agmae | W] mm| <o0e%>| T
SALESFORCE.COM INC | 712.53| 816.39|  7.116| 780,819 | &k @D == =i R e
UNITEDHEALTH GROUP INC | 513.93 | 435.05|  7.933| 870,471 | ~LAS 7 i
WELLS FARGO & CO - [2.874.86| 15676 (1,720,037 | &/ SK HYNIX INC 1.043.08 . y ~ |
ALLERGAN PLC 17096 | 32793| 7095 | 836699 | bz SAVISUNG ELECTRONICS COLTD —| 22535.109,804 | 500,760 | 1EsRELH
WHOLE FOODS MARKET INC |~ 466.3 — . ~ | EpEe @ E o 7 | W 28 1,04308] 225315109804 | 500.760| ________
\ S B B G amdae | mm| wm < 0.8%>
VISA INC-CLASS A SHARES | 816.68 | 883.86| 8424 | 924,385 | &l —
PPG INDUSTRIES INC —| 20021| 2232 244932 | %W 1-0(#53) B B F2-0 S P
NORTHERN TRUST CORP | 429.68 | 275.12|  2.568 | 281.818 | :fé ;?SESSKSEEAHOLDDHHA'ZEN 1 205.92 235233'62? g'jgg) 1%2%2?2 ;’;’%‘ﬁzx
PNC FINANCIAL SERVICES GROUP | 500.48 - - ME: _ > AL : Sadl s
NETFLIX INC —| 20474| 4485| 492,197 | -maEE -2 g gt | EL EE11,205923,700.39 | 13.431]1653605] .
NETEASE INC-ADR —| 12121 3572 392,019 | g ____lemda> | M) 24 < 26%>
ALLIANCE DATA SYSTENS CORP | 304.9 | 28456 | 6923 | 759,660 | ikl 1—ONLF-) B B T2-0 o
MOLSON COORS BREWING C0-8 | 730,64 - _ " | smnms ANHEUSERBUSCH INBEV SV | 579.47 - - - | EEnEs
BANK OF AMERICA CORP [3.574.52 | 513.78| 1220 133939 | &f g o=y | BREB] 57947) il il R it
TELEDYNE TECHNOLOGES INC | 211.5 - - — | aAn - v-£2 BIAE | 1581 - < >
ANADARKO PETROLEUM CORP | 349.59 - - — | zu— 1-0(@5¥2) st BH| T1-0 T )
COGNIZANT TECH SOLUTIONSA |~ 524.9 | 829.76|  5.515| 605,151 | fsgiis TOTAL SA 23791 - - — | TRVE=
EATON CORP PLC 1261|2159 236,920 | EE - -2 BNP PARIBAS 703.24| 566.22| 3533 434973 | &m ‘
CTRIP.COM INTERNATIONAL-ADR —| 7966| 4282] 469,878 |-mHEE-v-r2 COMPAGNIE DE SAINT GOBAIN —| 966.15| 4719 581,035 | #AR - ¥—£2
EQUIFAX INC 178.42| 18281 2577 | 282836 | A - H—r= LVMH MOET HENNESSY LOUIS VUI | 302.12 - - — | -meEy - v-L2
HS INC-CLASS A 1643 _ _ | zom ESSILOR INTERNATIONAL | 401.89 | 319.95| 3,840 | 472,865 | ~\LR& 7
FEDEX CORP 476.34| 21.36 446 | 48958 | #AE - L2 AXA SA _ — 1342867 | 82441014948 | &2
CERNER CORP 4225 - - — |~z 7 g =y | BB E813,7863515,28099]  2033812503822)
INTEL CORP —[1.847.57| 6564 | 720247 | tEsR HECHE> | ASBIN | ASEA < 4.0%>
MICROSOFT CORP 1,895.97 - - — | fEsR 1—0(R4Y) =0 &% | F1—0O ¥
INCYTE CORP 207.1 153.2 1,839 | 201,860 | ~NLZT 7 DEUTSCHE BANK AG-REGISTERED — 14,456.56 6,807 | 838,058 | &&/4
BLACKROCK INC 156.44| 172.96|  7.290| 799.868 | Ft SIEMENS AG-REG 477.72 - - — | BAR - T-E2
KANSAS CITY SOUTHERN | 640.87 - - — | &8# - -2 E.ON SE 1.001.33 - - - | AEEE
NONDELEZ INTERNATIONAL INC-A |3,045.37 - - - | EELBS RWE AG 1,408.11 - - - | REER
ESTEE LAUDER COMPANIES-CLA [1,032.25 | 639.51 6,213 | 681,742 | £7ELER BRENNTAG AG 554.14 | 29358 1.505 | 185,375 | &4 - ¥—£2
BIOGEN INC - 83.63 2,118 | 232,489 | N\JLR&T 7 BEIERSDORF AG 576.47 | 438.74 4,225| 520,201 | &5ELHRRD
BOSTON SCIENTIFIC CORP | 3.018.2 - - — |~z VONOVIA SE 2,197.42 [1.661.17| 6,025 | 741,847 | REpEe
ELECTRONIC ARTS INC —| 23761 2,614 | 286,828 | &Rkl N 4, %8 16,215.19 6.850.05| 185642285483 |
VF CORP 787.35| 709.18| 4,008 | 439,789 | -&uEE - H-r% SR | et | A8 < 3.6%>
VIACOM INC-CLASS B —| 97875| 3.415| 374,785 | —gHEs - 112 1-0@RRALY) = =% | F1-—0O M
SBERBANK PJSC -SPONSORED ADR 897 - - EE IBERDROLA SA — 1411252 9,977 (1,228,336 | AnEs
7 XU - [ | BB, £ 5426278 [55450.63 | 381,143 [41,819,094 BANCO SANTANDER SA — 1545321  9,1631,128.149 | £7
B & Stamas | 7dm] 7ekm| T <661%>| CAIXABANK S.A 7.093.29 - - e




49/ DTV by - J0O0-N - FRF21ZF4—X - T7V R (FOFsAH) (EESEEIRERER)
B =] % A * WSROI
b 1 . | ¥ M0 |% W o= ME B2016&E6816H F201746 8158
BB B =
NEEeE | aaEeE = 5 = 7
ak| B%| T1-0 FH s -
INDUSTRIA DE DISENO TEXTIL 440 - - — | -®eEs v-e2 (A) Efé'%{ﬁfﬁ 761,517,019H
= BB 28153329 D956573] 1e.1412356dee S 757750453
] O s> | 28| 2854 < 3.7%> SEFR 3,833,339
1-0(H5U7) &k| B&#%| F1-0 M Z OIS 514,781
UNICREDIT SPA - 473392 7512 924,892 | &f8 IR A 581,554
LUXOTTICA GROUP SPA | 682.08 - - — | —RHEH - 9t (B) BifisEss=iass 8,996.829.611
FINECOBANK SPA 0,443.72 [3,44159| 2,464 | 303365 | &7 e PO
BANCA GENERALI SPA [1,130.03 | 999.07 2,749 | 338,483 | @t fi% 14.070,269,358
2 | BB %8 1425583[0,17458] 12726[1566740] ________ e o 2.073.439.747
] E A e < 25%> (C) {SFEHREMZ= A 649,435,432
1O | B8 [23570055458074 | 8420210366138 ] (D) =HEREE(A+B +C) 9,108,911,198
Se amaEs | 7@ | 158 <16.4%> (E) BiHBiRisiasS A 3,809,274,994
T ket | ZRUN0RTT8IRIEL ] I (F) iBhlEstsmme 6.892,575,589
BRE<E> | 1008847 | 108884R <93.6%> (B4 24E2448) ( 5.162.835.401)
(21) HERELEE, BROEMHZIBEEEYEEARIROMES b E (AT = SRR
s BEIEDSHRRAC LB S U— hCHERELIEE0TT, (FEEIEEE ) ( 1,729,740,188)
E2) < >WIFMEERECH T 3HEEDLE, oz
(Z3) FHHBEOBAARBIEEIET, (@) :“(_,D’Lf +F) 12,192,211,793
RERHIERE(G) 12,192,211,793
o st s 6.892,575,589
(2) NERAIEER (BE4Z40:4%8) ( 5.162.835401)
i El = R * (GEEIRRESE) ( 1.729.740,188)
# L O % |0 N B HEAERIETS 5,299,636,204
NEREH | BERAEH
BlLEA kL GI1) EFEsRbNEIC 3 EatmmCN T 3 B HSESMESH CRnL TP ET,
(FZ*U7) O FOF7AUR- KL B (E2) BIEFEERSLE G, BIETEETALOEEEVL, TAZ D256
PUBLIC STORAGE 11.864 36.259 7,610 834,973 BEELT, LORBEEFMEE LU TBEINE T,
N =t O%. 28| 11864 36259  7610| 834973 (£3) ﬂ%ﬁﬁ@fﬁ@%ﬁ%i@ﬁ"[i [N DEEDSEEIE (1B88) | ORETSRIET
el L 155 =13% (24) BEBEMEOEAOERICRBEROLYS LE—BEEET SIHIETS

(1) HEMEREF, BHROBHZYBEESEYBETEREOMEZD & ICREES
BENEDDHETACIIELHIND L — S THEBRELILBDTY,

(E2) < >WIFHEEEFERICY T BEFHEEADILE,

(£3) FHBERDSRAIRBIFVIE T,

1 438,952,709 (KREH)

BNESEEDHERE (&)

B E = 7
WIRESEMEDREMR (3) BEEREDRSEN 710.861.055M
201756 A158%E (b) BEEREDE M S ESas 2.038,506,255
B g = A B () WisE%S 6.892.575.589
sFof # | x (d) HEERRIS 2.550,268,394
‘ RAE % (e) BHANTEHREE(a + b+ c +d) 12,192,211,793
# 59,242,096 92.2 (1) Die= 0
BAISHHLS 834,973 1.3 (g) BHBEAENRE (e — 1) 12192211793
-l - 0=, Z0fh 4.211,457 6.5 (h) BaiERR 51,089.013.8190]
BEETEERE 64.088527 1700.0

(E1) SHBEEDRARIBIFUHE T,

(E2) SNEREER, HROBHZNEZEYEETELBOMEEZD & (CREEFER
ANTEDBEEFTECKIIEEHIND L — S THERELILDDTY, BH. 6

AISHICBI2HERBEL— M. 1 7XUN - B)L=109.72M. 1HFS -
RIL=82.89M. 14—XbrSUP - F)L=83.28M. 1&FERIL=14.07H. 1
BERIL=363M. 14FUR-RYRF=13991H., 14X - T5U=
112.97M, 1R 1—FY - J0—%=12618, 14K - JLE—=1.72[M,
1008ED # >=9.80M, 11—0=123.11HTY,
(X3) BHRICHITHNERMEE (62,200,183F M) DREGTEMEME
(64,288,527FH) [CHT BHFEEFE, 96.8%TY,

WEE. 8fF. 4S5 LUBEMEADINR

2017 6 B1581RE
18 S| El H x
(A) BE 64,315,487,010M
J—)L-0—V%F 3,937,233,004
ATV (EHIER) 59,242,096,535
KBStz GHlER) 834,973,470
R 207,927,340
RINECHH 93,256,661
(B) &f& 1,034,261,398
S/ 638,719,591
ES/N: 20k 7,999,998
ES/NEEE 386,474,282
ZDfRILVER 1,067,527
(C) HHEEFEE(A—B) 63,281,225,612
TR 51,089,013,819
AR T 12,192,211,793
(D) ZEEEOH 51,089,013,81900
1705 Y E4(fiZE(C /D) 12,386H

*HIE(C BT DT AEIE47,865,124,795H . HHPICHIT D BNHRETEAEAIE
34,861,416,772M. BEf#HITAEE31,637,527,748M T,
s BEIROFH RO OIEEERE 12,386 T,
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SY—RIX—IVT - I—IyY - TT4F4 TPV
SH—R . IV—IVT - T—TyY - IT4F1 - T7UR

[SA4N—FEZ— (FAOHREEDHT 7 V) (BMRE/REE/ DED) | OXFBRENRTHD. PS5V FEOHELSRE

EN [ZY—=R-J0-N)V-TIF747 - T7VX - NTUwT - UZFT4 R AYNZ—] BEFTIS [ZH—R - Iv—-IVT - <—
T - TITA4T4 - T7YR] ORRIERDE)TT,
() 20178 11R15BRRCAF UB2BRDREMN ZIBH L THIET,
HHABEEDHRH
2017 3 A318KE
FRAA HRE it = bz I Bl =
o KERIL % o OKERIL %
ZiEtk Tk
FILEYFY w7 IUAh
YPF SA, ADR 1,036,561 25,167,701 2.28 Bidvest Group Ltd/The 723,757 8305370 0.75
IS5V Imperial Holdings Ltd 779,242 9,588,895 0.87
Ambev SA, ADR 2,761,700 15907392 1.44 Life Healthcare Group Holdings Ltd 2,872,388 6,210,171 0.56
Banco do Brasil SA 3,906,212 41,548,156 3.77 Nedbank Group Ltd 533,145 9,602,288 0.87
BB Seguridade Participacoes SA 2,307,600 21223073 1.93 PPC Ltd 7,653,214 3715670 0.34
CCRSA 3,747,232 21,303,584 1.94 Sanlam Ltd 1,846,681 9,278,349 0.84
Cielo SA 2,675,173 23,853,748 217 Shoprite Holdings Ltd 1,147,830 16,572,773 1.51
Localiza Rent a Car SA 703,643 9235082 0.84 Standard Bank Group Ltd 892,680  9570,088 0.87
Natura Cosmeticos SA 667,800 6,101,815 0.55 VVodacom Group Ltd 976,515 11,069,672 1.01
139,172,850 12.64 Woolworths Holdings Ltd/South Africa 1,593,360 8307407 0.76
hE 92,220,683 8.38
AAC Technologies Holdings Inc 1,000,000 11,702,984 1.06 BE
Baidu Inc, ADR 160,500 27,689,460 2.51 Coway Co Ltd 135,199 11,630,281 1.06
China Construction Bank Corp 63,733,526 51,255,665 4.66 Hanwha Life Insurance Co Ltd 1,479,166 7,989,057 0.73
China Mobile Ltd, ADR 497,530 27478582 2.50 Hyundai Mobis Co Ltd 70,249 15,107,649 1.37
China Shenhua Energy Co Ltd 4,036,151 9,369,099 0.85 KB Financial Group Inc 314,755 13791464 1.25
CNOOC Ltd 5,770,000 6,889,976 0.63 KT&G Corp 65811 5737791 0.52
NetEase Inc, ADR 104,025 29,543,100 2.68 Samsung Electronics Co Ltd 25,659 47265973 4.29
Weichai Power Co Ltd 6,496,922 11,469,795 1.04 Shinhan Financial GroupCo Ltd 598,230 24928478 2.26
175,398,661 15.93 SK Hynix Inc 398,501  17.995439 1.64
IV 144,446,132 13.12
Commercial International Bank Egypt SAE, GDR 2,334,593 10,225,517 0.93 aZ
NIHY— Hon Hai Precision Industry Co Ltd, GDR 1,553,331 9521919 0.87
OTP Bank Plc 716,164 20,073,248 1.82 Taiwan Semiconductor Manufacturing Co Ltd, ADR 1,378,560 45,271,911 4.11
AVR 54,793,830 4.98
Axis Bank Ltd 2,541,268 19,207,729 1.75 g4
Bajaj Auto Ltd 218,409  9436,133 0.86 Kasikornbank PCL 1,499,900 8249721 0.75
Bharat Heavy Electricals Ltd 2,208,072 5,537,605 0.50 Siam Cement PCL/The 493,750 7759183 0.70
HCL Technologies Ltd 996,293 13421,221 1.22 16,008,904 1.45
Hero MotoCorp Ltd 307,044 15234928 1.38 ML
Punjab National Bank 5,649,225 13,041,019 1.18 Akbank TAS 4,423,212 10,360,691 0.94
Tata Consultancy Services Ltd 910,265 34,089,191 3.10 KOC Holding AS 2,007,018  8459,830 0.77
109,967,826 9.99 Tupras Turkiye Petrol Rafinerileri AS 377,632 9353567 0.85
AV RRYT Turk Telekomunikasyon AS 3,618,147 5861923 0.53
Astra International Tbk PT 21,509,800 13922331 1.27 Turkcell lletisim Hizmetleri AS 2,527.239 8306965 0.75
Bank Mandiri Persero Tbk PT 20,618,532 18103397 1.64 Turkiye Is Bankasi 5.621,735 10,234,953 0.93
Semen Indonesia Persero Tbk PT 8,862,900 5985974 0.54 52,577,929 4.77
Telekomunikasilndonesia Persero bk PT, ADR 655,574 20,434,241 1.86
58,445,943 5.31 TEsast (X~ 1,011,510,9922K R)L) 1,066,779,720 96.89
-7
British American Tobacco Malaysia Bhd 674,593 6950973 0.63 FETHIHE (Rights)
XF*v1 M7 IUAh
America Movil SAB de CV, ADR 1,349,924 19,128,423 1.74 Life Healthcare Group Holdings Ltd Rights (21/4/2017) 962,994 323,183 0.03
Grupo Mexico SAB de CV 2,498,155 7464963 0.68 FTHHESE (X~ KRBWL) 323,183 0.03
Kimberly-Clarkde Mexico SAB de CV 4,239,700 9,146,105 0.83 SE¥&Et (3R~ 1,011,510,992K RJL) 1,067,102,903 96.92
35,739,491 3.25 ZOfthilEE 33,861,283 3.08
INEZRTY TEERER 1,100,964,186  100.00
Habib Bank Ltd 2,863,700 7365087 0.67
Oil & Gas Development Co Ltd 3,055,240  4,322451 0.39 B&sE
Pakistan Petroleum Ltd 5,071,000 7493546 0.68 ADR - American Depositary Receipt
19,181,084 1.74 GDR - Global Depositary Receipt
J1UEY
PLDT Inc, ADR 279,900 9,001,584 0.82 BEDAER i
ov7 (%)
Alrosa AO 6,107,485 9,881,202 0.90 HHIMS THREIENTVS B LI 94.57
Gazprom PJSC.ADR 1,964,060 8779348 0.80 FHIC B LTL S RIS RUSREE
LUKOIL PJSC,ADR 380,448 20,148526 1.83 TOMHEE 543
Magnit PJSC,GDR 220,848 8436394 0.77 HEGE 100.00
Mobile TeleSystems PJSC,ADR 1,710,850 18,870,675 1.71
Sberbank of Russia 11,032,583 31291219 2.84
97,407,364 8.85

K
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KE RV
=
R 24,994,874
RITRIEEFR 14,738
Z DAt ES -
BihEEEs. NEEEEXRRCEL 224,135,068
BifEEss. SNEREEHHESEER 198,687,152
REEmEET 199,561,696
RN 'SR ER
RERBRERI 9,154,048
SHEE. SHLERT. REER 1,347,841
BB 180,056
EHEM 9,428
Ta LTI —mEp 46,164
BIFSRER [0 T DB OB R % 158,952
TDHER 33,956
B UEERSET 10,930,445
BRASHN SOIRAE -
EaE 188,631,251
BAS IR
ba) 29,594,167
IRITRIEEFR A1
B ES RIS ST 29,594,168
BiS RI=EE RS 179,037,083
TRRAEUNERR 43,299,204
Bi5 [ HRIRERIER 175,737,879
FoaMiis & ISR DFHE -
REROMEEER 175,737,879

LEEHEET 7V FOBEENSDHEELICEDTY ., HE7HD Y FTUBESNIZBHDUSTE
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i axE R John Donohue EWfifz Dan Morrissey (201746 H29H)
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BE. 86 JUBEMBORT

(ZER 2017 3A831H)

KE RV

=13
BMEESNOERERE Gz 1.067,102,903
RITIRE 43,344,037
RNENE 14,647,547
RINEMEEESTTAE 23,736
SISV O SIS 3,229,232
T DAERE 5,637
BESE 1,128,353,092

&
TRtaE G -
RILEENE 457,407
RLEMEESEARE 25,588,378
KhDEE 1,092
RILFEEH 1,342,029
BfEaE 27.388,906
HEEERER 1,100,964,186
FoAMIAS & SIS DT —
HEESE 1,100,964,186

FmErsFO

ADist EUR (I—OEHBERERSANEILTI SX)
AAccUSD CKE FILEHBIIREREMRRRER T SX)

A Acc GBP (RERY FEHBIRERESAREREILT S X)

A Dist GBP (RERY FREEIREREMNEIT SX)

S Acc GBP  (REIRY MEHEIRERFARBERERS TS A)
S Dist GBP (REIRY FEEEIRERFANELLS TS5 X)
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FAUA United States Treasury Note/Bond & 3k 2% 8.8750 5,000 5,544 608,031 | 2019/02/15
United States Treasury Note/Bond f& 5 % 4.3750 8,500 11,066 1,213,560 | 2041/05/15
US Treasury Inflation Indexed Bonds & & %5 0.1250 8,000 8,027 880,303 | 2026/07/15
United States Treasury Note/Bond & &k = 2.5000 11,000 10,410 1,141,604 | 2046/05/15
United States Treasury Note/Bond f& & Z5 1.5000 18,000 17,077 1,872,718 | 2026/08/15
United States Treasury Note/Bond & 5k 2% 2.2500 15,000 15,119 1,657,993 | 2027/02/15
Temasek Financial | Ltd ¥ % B S 2.3750 5,000 5,035 552,170 | 2023/01/23
National Australia Bank Ltd t FEm 1.8750 5,000 5,013 549,774 | 2018/07/23
Banque Federative du Credit Mutuel SA [ #t & 25 2.5000 9,000 9,086 996,424 | 2018/10/29
Banque Federative du Credit Mutuel SA | #= & 25 2.7500 5,000 5,066 555,586 | 2019/01/22
Nordea Bank AB T E F 1.6250 3,000 3,001 329,147 | 2018/05/15
Nordea Bank AB S = 1.6250 12,000 11,958 1,311,380 | 2019/09/30
Toronto-Dominion Bank/The T B 2.6250 9,166 9,263 1,015,848 | 2018/09/10
Svenska Handelsbanken AB t & 2.5000 14,122 14,273 1,565,204 | 2019/01/25
Svenska Handelsbanken AB S = 1.6250 4,000 4,003 438,995 | 2018/03/21
HSBC Bank PLC T E F 1.5000 11,000 10,994 1,205,656 | 2018/05/15
HSBC Bank PLC t Fm F 4.1250 7,000 7,410 812,633 | 2020/08/12
United Overseas Bank Ltd S - 2.5000 3,000 3,021 331,338 | 2020/03/18
AUST & NZ BANKING GRP NY t & = 1.4500 10,000 9,994 1,096,029 | 2018/05/15
Swedbank AB S = 2.1250 5,000 5,005 548,892 | 2017/09/29
Swedbank AB T E F 1.6000 10,000 10,003 1,096,961 | 2018/03/02
Total Capital SA S 4.1250 5,000 5,358 587,607 | 2021/01/28
Microsoft Corp S - 1.5500 5,000 4,926 540,256 | 2021/08/08
GE Capital International Funding Co |t & 25 2.3420 3,000 3,035 332,848 | 2020/11/15
RABOBANK NEDERLAND NY Tt B F 2.2500 5,000 5,043 553,070 | 2019/01/14
Total Capital International SA S = 2.7000 5,000 5,086 557,730 | 2023/01/25
Wells Fargo Bank NA t FEm F 1.7500 20,000 20,007 2,193,989 | 2019/05/24
Wells Fargo Bank NA T & 2.1500 5,000 5,037 552,373 | 2019/12/06
Chevron Corp T B F 2.3550 5,000 5,041 552,812 | 2022/12/05
National Australia Bank Ltd/New York [ #= & 25 2.8000 6,000 6,104 669,382 | 2022/01/10
Shell International Finance T EF 1.6250 24,660 24,691 2,707,676 | 2018/11/10
Shell International Finance S 1.9000 5,000 5,019 550,399 | 2018/08/10
Royal Bank of Canada T & 2.1000 5,000 5,013 549,780 | 2020/10/14
Royal Bank of Canada t & = 2.2000 11,000 11,087 1,215,898 | 2019/09/23
RABOBANK NEDERLAND H & 4.7500 3,000 3,196 350,554 | 2020/01/15
RABOBANK NEDERLAND t & = 4.5000 10,500 11,272 1,236,094 | 2021/01/11
Sumitomo Mitsui Banking Corp S = 3.2000 5,000 5152 565,056 | 2022/07/18
Sumitomo Mitsui Banking Corp it B 3 3.9500 9,000 9,629 1,055,986 | 2023/07/19
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Bank of Tokyo-Mitsubishi UFJ Ltd/The [ #t & 25 2.7000 7,000 7,065 774,789 2018/09/09
Bank of Tokyo-Mitsubishi UFJ Ltd/The | ¥t & 25 2.8500 10,000 10,1779 1,116,251 | 2021/09/08
National Australia Bank Ltd/New York [ ¥ & % 2.3000 5,000 5,033 551,951 | 2018/07/25
AUST & NZ BANK t & = 5.1000 9,135 9,790 1,073,579 | 2020/01/13
Commonwealth Bank of Australia t FEm 5.0000 5,224 5,553 608,965 | 2019/10/15
Westpac Banking Corp t & = 2.2500 5,000 5,034 552,055 | 2019/01/17
Westpac Banking Corp H & = 1.2500 8,000 7,996 876,937 | 2017/12/15
Westpac Banking Corp T & 1.5000 10,000 10,002 1,096,852 | 2017/12/01
Westpac Banking Corp H B 1.5500 2,700 2,701 296,206 | 2018/05/25
- EmE] el
R 372,007 378,436 41,499,366

(E1) FPERBREF, FRONHZNEEEYBETEEEOMEZD & ICREGTEHRNED DSTETACIIVBHEIND U— NTHEBRBELILHDTT,

(X2) BEEH. SHHERAORNEIUIE T,

(3) FHIENG | DSRERIARES (GHMEE) WiERDIRR
‘ " B * LER E201743878 E201749858
i 7 A " ® ®|% B & = 5 % W
b =Dal! =Dal! (= 482,223,741H1
T-NOTE(10YR) (7 XJ7) 4514 - SZEURS 482,254,613
(22) SRRGRLy SV REENSLT CERRRLIEO T (B) BMESEEL A 1,236,114,59%
S FoER 425,086,683
Wi E (SR EDERK S
2017698 5 O FEE A 1,661,201,279
= = (C) 5E4HG |58k 109,623,478
5 8 - - £ ERCTI 165,886,838
¥ fi :F; f B8 A 56,263,360
(o)
= (D) Z0fthEH 7aN 8,053,708
NN 41,499,366 96.9
A = (E) HERiEHS(A+B+C+D) A 652,321,085
I—)L - O—2%, Z0ft 1,349,340 3.1 s
Ty o (F) RidpfRiamsE 15,988,690,068
ST EEREE 42,848,707 100.0 =
EEE T (G) BH=iamE A 813,812,830
1) SHEERDBMREBIEIR T, PRRIZEIRA
(x2) 57%52%@(%5?9;@ﬁmgggﬁﬁm%ﬁﬁim}%gﬂ@%e&g;&;ﬁfgaﬁ (H) EISSEEEREE 19,176,102
2HTEDHDE JEICKY IN3L—hTHE LicBDTY, B, 9 o=
BSBICRITPMEREL—ME. 1 7XU7 - §D=109.66HF30 (')F':r(f +f +G+H) 14,541,732,255
(E3) UEIKRICBITDNERMEE (42,696,363F0) DBREETHERSE REBRREISERE( 1) 14,541,732,255

(42,848,707FM) 1T BHEE, 99.6%TT.
WEE. &8ff. 48 LUBEMEADINE

201795 BRAE
1B = El H x
(A) BE 42,848,707,212H
J—)L-0—V% 726,532,473
RHEGEHDER) 41,499,366,601
ESIN 2,227,468
RINAR 222,511,318
BILERF 15,681,466
EAETELE 382,387,886
(B) &ff 28,464,383
ES/N: 20k 28,464,383
(C) fuEEER(A—B) 42,820,242,829
oA 28,278,510,574
RARREAS T 14,541,732,255
(D) ZHEROER 28,278,510,5740
1 /0% E4E(fiEZE(C D) 15,142H
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* BHIRICBFRUYT—T 7Y RNERENR E I 2REEFEDTALER. 94 JiHFRE
772 RM (FOFsf) (BS#EIRERSM) 210,130,938M. EBR39ET 7Y
£144,284,783M., 94 DHEFRESD 7V RV A (EREERERSA) 35,096,300
M. 91 0FRESD 7V R (BANEL) 4,363,286,8210. 54D - J0—/\U&E
HITPUR (FE2EHREE) 101,815,590, 4 JHFRESE T 7V R (F20*RE
Bl) 6,824,887M. A UGB I BEBH T VR (BAHEE) 86,660,259M.
S0 - JO-NIVEST 7V K (BEHEE) 23,330,410,996MT9.

* BHIROETBE O ) OMEERAE15,.142 T,
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HEEFEE U, tO2BEERERE U TEENE T,
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S+ | AR 344,182 23239
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|9 | arpe 382,068
| atEss 37,608 52080
(1) 2EEZELRS (BBITHRISINCAIEER) .
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CANADIAN GOVERNMENT
BOND (HF%) 1.5% 2026/6/1

Province of Alberta Canada (15%) 2.2% 2026/6/1

Province of Alberta Canada (1) 2.55% 2022/12/15
ONTARIO PROVINCE (h%) 2.6% 2027/6/2

CANADIAN GOVERNMENT
BOND (H7%) 5.75% 2033/6/1

CANADIAN GOVERNMENT
BOND (A7%) 3.5% 2045/12/1

CANADIAN GOVERNMENT BOND
(h7F9) 2.75% 2048/12/1

Canadian Government Real Return
Bond (H7F%9) 4.25% 2026/12/1

CANADA HOUSING TRUST (1175) 1.75% 2022/6/15
CDP Financial Inc (%) 4.6% 2020/7/15

T
1,382,195

10,810,854

6,718,759
5092229

3810472
3279114
2,748,831

2,321,963

2,100,115
1,884,216

CANADIAN GOVERNMENT
BOND (175%) 9.75% 2021/6/1

CANADIAN GOVERNMENT
BOND (h7%) 1.5% 2026/6/1

GE Capital Canada Funding Co (7179) 5.53% 2017/8/17
Bank of Montreal (h75) 545% 2017/7/17
CANADIAN GOVERNMENT
BOND (A7F%) 3.5% 2045/12/1
ONTARIO PROVINCE (19) 4% 2021/6/2
CANADIAN GOVERNMENT
BOND (A7F%) 2.25% 2025/6/1

Canadian Government Real Return
Bond (h7F%) 4.25% 2026/12/1

ONTARIO PROVINCE (15) 3.15% 2022/6/2
CANADIAN GOVERNMENT BOND (175) 4% 2041/6/1

e
16,196,956
14,331,137

14247428
10,147,658

7492478
7,134,841
6,371,623

5914618

5873.229
4,850,001

(1) FRERELAE @BIFHFSENTEIEFEA)

(E2) BAIRBETIET,
WAAEERRR
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NEEFEH
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SEDLE| 2L | 2558

FAFS - RIL
2,973,786

Hhrs

FAFS - RIb

3,479,962

A
289,010,896

% %
97.6 —

% % %

27.1146.6 [23.9

Gz

AREREERHT. AROHMHZNBETEYRETEREOMEZ S & ICRERESS

BENEDBHBEFECKIIBHIND U— S THERELIZBDTY,

(E2) ALK, HEEERREICHT 25HEBEDIS,

(F3) 2EE=RE. HORBOBAKBEIURT,

(F4) FHEZES K UOBMBERICOVTFERHERES EE. @SBRSS T—9

ZAFULTVEFT,
(2) SNE (&) BHE (ERIRE)
E HA x
S 5| #® w |= Bl Al 2|E @ 2 B fi 1=
i = : LY - S IEE Y e
% | FHFT - RIL|FAHFT - RIL FH
hrs CANADIAN GOVERNMENT BOND & i ZF 10.5000 250,545 341,307 28,345,582 | 2021/03/15

CANADIAN GOVERNMENT BOND & 5F % 9.7500 18,000 24,250 2,014,018 | 2021/06/01
CANADIAN GOVERNMENT BOND & i = 5.7500 10,000 14,256 1,184,010 | 2029/06/01
CANADIAN GOVERNMENT BOND & 5 = 5.7500 75,000 113,128 9,395,321 | 2033/06/01
CANADIAN GOVERNMENT BOND & & 25 5.0000 47,000 68,534 5,691,786 | 2037/06/01
CANADIAN GOVERNMENT BOND & 5F =% 4.0000 21,000 27,821 2,310,552 | 2041/06/01
Canadian Government Real Return Bond & 8 25 4.2500 6,000 12,377 1,027,977 | 2026/12/01
CANADIAN GOVERNMENT BOND & 5 = 2.5000 5,000 5,399 448,411 | 2024/06/01
CANADIAN GOVERNMENT BOND & & 2z 2.7500 18,000 20,089 1,668,457 | 2048/12/01
CANADIAN GOVERNMENT BOND & & 25 2.2500 10,000 10,642 883,859 | 2025/06/01
CANADIAN GOVERNMENT BOND & 5F % 1.5000 18,000 17,991 1,494,167 | 2026/06/01
Province of New Brunswick Canada ih 75 & B 25 6.7500 15,330 15,453 1,283,392 | 2017/06/27
Province of New Brunswick Canada ith 75 & B 25 6.0000 40,200 41,527 3,448,884 | 2017/12/27
Province of Nova Scotia Canada ih 75 1& 3 25 5.4600 808 810 67,336 | 2017/06/01
Province of Nova Scotia Canada ith 75 & 3 25 9.6000 3,430 4,668 387,724 | 2022/01/30
Province of Quebec Canada i 75 & & 25 9.3750 15,000 21,140 1,755,747 | 2023/01/16
Province of Quebec Canada ith 75 f& 5 25 4.5000 10,000 11,106 922,361 | 2020/12/01
Province of Quebec Canada th 75 & 5 25 4.2500 86,000 96,389 8,005,161 | 2021/12/01
Province of Quebec Canada ih 75 1& B 25 1.6500 10,000 10,047 834,444 | 2022/03/03
ONTARIO PROVINCE ith 75 & 3 25 9.5000 7,822 12,123 1,006,828 | 2025/06/02
ONTARIO PROVINCE ih 75 & & 25 3.1500 20,000 21,492 1,784,910 | 2022/06/02
ONTARIO PROVINCE ith 75 & 3 25 4.0000 5,000 5,507 457,385 | 2021/06/02
ONTARIO PROVINCE th 75 & B 25 2.6000 60,000 61,270 5,088,490 | 2027/06/02
Province of Manitoba Canada ih 75 1& 3 25 6.5000 46,100 47,077 3,909,771 | 2017/09/22
Province of Manitoba Canada ith 75 & 3 25 5.5000 35,000 37,415 3,107,344 | 2018/11/15
City of Toronto Canada b 75 18 B 25 6.1000 16,918 17,441 1,448,539 | 2017/12/12
Province of Saskatchewan Canada ih 75 15 3 25 9.6000 40,683 55,230 4,586,886 | 2022/02/04
PROVINCE OF SASKATCHEWAN ith 75 & B 25 8.7500 2,000 2,965 246,288 | 2025/05/30
BRITISH COLUMBIA ith 75 & B 25 5.3000 35,000 38,147 3,168,154 | 2019/06/17
BRITISH COLUMBIA ith 75 & & 25 9.9500 50,430 66,946 5,559,892 | 2021/05/15
BRITISH COLUMBIA #h 75 1& 5 25 5.6000 46,066 48,410 4,020,475 | 2018/06/01
BRITISH COLUMBIA ith 75 & 5 25 9.0000 11,860 17,420 1,446,797 | 2024/08/23
BRITISH COLUMBIA ith 75 & B 25 10.6000 49,587 64,490 5,355,925 | 2020/09/05
BRITISH COLUMBIA ith 75 & B 25 9.5000 89,400 123,319 10,241,664 | 2022/06/09
BRITISH COLUMBIA ith 75 & 3 25 2.8500 10,000 10,612 881,326 | 2025/06/18
BRITISH COLUMBIA #h 75 1& 5 25 3.2500 25,000 26,997 2,242,163 | 2021/12/18
Province of Alberta Canada ith 75 & 5 25 1.3500 15,000 14,919 1,239,035 | 2021/09/01
Province of Alberta Canada ih 75 & B 25 2.5500 77,000 80,383 6,675,839 | 2022/12/15
Province of Alberta Canada ih 75 & B 25 2.2000 130,000 129,036 10,716,497 | 2026/06/01
Regional Municipality of York i 75 & 5E 25 7.2500 7.891 7,948 660,157 | 2017/06/19
PSP Capital Inc B H®E S 3.0300 20,000 21,136 1,755,411 | 2020/10/22
PSP Capital Inc B % B = 3.2900 25,000 27,101 2,250,779 | 2024/04/04
CPPIB Capital Inc B % E = 1.1000 20,000 20,031 1,663,607 | 2019/06/10
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CPPIB Capital Inc ¥ % B S 1.4000 20,000 20,087 1,668,241 | 2020/06/04
CDP Financial Inc B H®E S 4.6000 20,000 22,001 1,827,232 | 2020/07/15
Mun Fin Auth of British Columbia BB E S 5.1000 38,685 41,108 3,414,038 | 2018/11/20
CANADA HOUSING TRUST B % E S 1.7500 25,000 25,364 2,106,521 | 2022/06/15
Toronto-Dominion Bank/The t E 2.1710 28,000 28,268 2,347,677 | 2018/04/02
Toronto-Dominion Bank/The FI 2.6210 15,000 15,573 1,293,387 | 2021/12/22
Toronto-Dominion Bank/The t B F 2.4470 10,000 10,224 849,153 | 2019/04/02
Toronto-Dominion Bank/The t B F 1.6800 67,000 67,310 5,590,112 | 2021/06/08
Toronto-Dominion Bank/The H E = 2.0450 10,000 10,153 843,248 | 2021/03/08
Bank of Nova Scotia/The H E 4.1000 20,000 20,049 1,665,119 | 2017/06/08
GE Capital Canada Funding Co FI 5.5300 45,000 45,579 3,785,348 | 2017/08/17
GE Capital Canada Funding Co t B F 5.6800 164,000 180,603 14,999,109 | 2019/09/10
Canadian Imperial Bank of Commerce/Canad | ¥t & 3.9500 26,000 26,143 2,171,219 | 2017/07/14
Canadian Imperial Bank of Commerce/Canad | ¥t & 1.7000 10,000 10,071 836,396 | 2018/10/09
HYDRO QUEBEC FI = 10.5000 24,660 34,040 2,827,056 | 2021/10/15
HYDRO QUEBEC * & 2| 11.0000 245,000 320,972 26,656,728 | 2020/08/15
HYDRO QUEBEC t B F 5.5000 21,450 22,706 1,885,796 | 2018/08/15
HYDRO QUEBEC t & 9.6250 30,835 42,872 3,560,550 | 2022/07/15
Ontario Electricity Financial Corp # & 2| 10.1250 88,681 120,941 10,044,181 | 2021/10/15
Ontario Electricity Financial Corp B F 8.9000 60,274 81,975 6,808,078 | 2022/08/18
Ontario Electricity Financial Corp # & 2| 10.0000 13,100 16,197 1,345,223 | 2020/02/06
Ontario Electricity Financial Corp t B F 9.0000 5,400 8,067 670,023 | 2025/05/26
Bank of Montreal t & = 6.0200 210,000 219,975 18,268,923 | 2018/05/02
Bank of Montreal t & 5.4500 11,631 11,730 974,232 | 2017/07/17
Royal Bank of Canada FI = 3.7700 165,000 168,922 14,028,976 | 2018/03/30
Royal Bank of Canada FI 1.5900 52,000 52,365 4,348,916 | 2020/03/23
Royal Bank of Canada ES 1.4000 30,000 30,120 2,501,515 | 2019/04/26
Royal Bank of Canada Tt B F 2.3330 12,000 12,167 1,010,512 | 2023/12/05
PO L Y AL D D D P DU F—
R - - 2,973,786 3,479,962 | 289,010,896
(GE1) HBEMESTEG. HROHMZWEESEYBETERSDOMERZD L ICREETHRINTEDDIAEFACIVELEIND LU— N THEREULZBDTT,
(£2) FEEE. FHHBOREMARBIVIET,
Wi ESFTREDER WiEEDIR
2017 5B10818%®E HE B2016%F118B11H E2017F5/8108
B = £ B x i = £ B
a 5 Offi & | & ES (A) BEZHFINE 8,214,611,984M0
M % SZHFIE 8,214,533,498
N R 289,010,896 97.5 ZOMINES 195,000
J—)L - O—VE., Z0fth 7,377,225 2.5 HF S N 116,514
RS EREE 296,388,122 100.0 (B) BffisIss=iais 11,767,288,581
F;; ﬁi@gg%?@i%ﬁ%ﬁxrazém*ri“ffﬁt%@@fﬁ%5¢| REEER i 19:855.300.951
I EBSEHBALL A BIHENS L CHEAR U bOTT. BS. 5 i A 8088012370
B108ICRIF3REEEL— MME, 1 HF5 - RL=83.05TF, (C) ZDfthEFR VAN 50,409,510
CE3) YHKRICBITDNERMEE (295,820.:162%?%) DB EETEHERE (D) HEgERS(A+B+C) 19,931,491,055
(296,388,122FM) ([CHFBLEFEF. 99.8%TT. (E) Bithigsians 123,362,152,960
BE. . TS KUE? DK (F) BE=amE A 22,775,663,638
WRE. 8. TESSUBMGEORR ©) Bl RS 76,585,079
I 5 m 7 = (H) &stH(D+E+F+QG) 120,594,565,456
il B RS
(A) BE N 297,052,394,347H (E1 ;Agﬁfﬂ*g;?ﬁﬁfl(;)—E‘Bﬁ%@ﬁ%@)ﬁﬁfﬁ’91ﬂﬁ§§tﬁ$t@?;gzﬁoéiglilsr_ii;%@é
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EAELEHE 84,986,619
(B) &f& 1,053,382,519
Kb 664,320,000
KILEEE 389,061,438
T OftRILAE 1,081
(C) HiEE E(A—B) 295,999,011,828
JTA 175,404,446,372
RERfEIE TS 120,594,565,456
(D) SESIEROM 175,404,446,37200
1 /0O B4(HEE(C /D) 16,875H

*HAGICHTBDTALEE207,451,137,177M . HBAPICH T2 BHNRETAEIF
104,390,931, BEfEMITTAZEE32,151,081,736H T,

*UHRICBIFRUTY —T 7 Y NEREWRE T DRESTEDITEARIE, 51 THRE
%77V KM (FOFsA)  (EMHEIRERSEM) 196,055,675M. BiE30E7 7>
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14,105,932,744M T,

* HHIROFH RO OMEEERL 16,875 T,
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W1 70z OEFORME BEELFTERR
B & I W n# | i
=EEERE o _ (2016410818BH52017F 4 B178%T)
(5e%) ©) — —
Al 5SS - # m_ |z 8] ® N
ZDIhEA 5 E=r= Er
) O 1 | A braon ST TR bsor
— = sf - — > Commonwealth Bank of Australia |gsy g¢4 | National Australia Bank Ltd (F— lge 11¢
Gx1) ﬂmﬂg?%gb‘(g%ﬁgb\%ggggﬁiﬁﬁ%g%%gnnggggégiggﬁ (F—ZNSUT) 3.25% 2022/1/17 P21 | ZR51U7) 7.25% 2018/3/7 '
EIC DN CIFAIBD [ 17050 DEFOIH ORSOHES SR L0, AT O O 611,854 | A TR R ey [675.453
(£2) SEECCIARBREEAAL TSI ET, QUEENSLAND_ TREASURY _CORP. |30 764 | AUSTRALIAN' GOVERNMENT BOND |433 774
(F=ZRNSUF) 2.75% 2027/8/20 [*** (F—2N5UP) 325% 2018/10/21 >
WA SURSIONA QU ISR s | QUL TSSO s
M=xn # & LANDWIRTSCHAFT RENTENBANK (K1) 27% 2022/9/5 | 84,854 | AUST&NZBANK (- N5UF) 425%2018/4/17 [262,855
(20165F£10818Hm'S2017F 4 B17HEF T) Stadshypotek AB (R T—7Y) 4.25% 2017/10/10 [261,639
=1 ﬁ' ) 55 1@ %8 RABOBANK NEDERLAND AU (#5>4) 7.25%2018/4/20 [258,853
o | FA—ANSUT - R)L [FA—ARSUT - Rl Commonealt BaK TSI [175.464
; EfEES 9,429 (15’93_1 SuncorpMetway Ltd (=2 R5U7) 4% 2017/11/9 130,920
A - T3 A64 (1) SBEBELRE (BBFITAGSFNCBIEEA) -
5 | WRES 21,308 (T E (£2) BARBELIET,
|
7 | s 9,693 R WA HEBER
(1) 2EEZELAE (RBIFHIEISFENTBUFHEA) . M SE &R nfE (EE5E)
(£2) ( INBEECEIHLNT, FRONPICEZENTHY FLA, e pm T =
%Z; %Ei;%ggg?fﬁgﬂﬂﬁ# (EBIRHEZ) FZFENTBUEEA, - = - - 5558 | BEREIE L
= r|EEEE NER T | PERERE e g)&t?_ SELLE | 25ME | 26KE
(2) SC4ENE |DIELERIENS [1ASR FA-2N5U7 - Kb [FA-RR5U7 - Kb A % %l %| %| %
(2016F108188H'52017F 48178%7) T=ANSU7 199,825 211,334 (17,371,702 | 96.8 —143.5143.2110.0
— e (1) HEMESEF. PROBMZWBEEEYSBETERHEOMWMEZD & (CIREES
FREME R B B | FRENE R B & (%3) St SRS A e e
% B8/5H 8/5H B8/5H 5/5H (£4) SHEES LORMERIC OV T HSMARESE ES. MRESAHSELYT—9
S5 EYEG| - - 2,049 1,403 EAFLTVET,
(E1) SEEFZELRE.
(£2) BARBIVIET,
(2) 518 NEB) DHE ERE)
e H x
X ba) # L] & HE M X\E @D B o i & BEEFAHH
NERH | AEREEE
% [FA=ANIUT - Rlb [FA=ANSUT + R)b FH
FT—AKSU7 AUSTRALIAN GOVERNMENT BOND & i F 5.7500 3,000 3,449 283,545 | 2021/05/15
AUSTRALIAN GOVERNMENT BOND & & % 4.5000 8,000 8,636 709,912 | 2020/04/15
AUSTRALIAN GOVERNMENT BOND & 5 # 3.2500 9,000 9,583 787,731 | 2025/04/21
AUSTRALIAN CAPITAL TERRITORY #h 75 1& 3 25 4.0000 5,000 5,459 448,746 | 2024/05/22
LANDWIRTSCHAFT RENTENBANK 5 % B = 5.5000 5,000 5,688 467,574 | 2022/03/29
LANDWIRTSCHAFT RENTENBANK B H®EF 2.7000 3,000 3,005 247,029 | 2022/09/05
KFW-KREDIT WIEDERAUFBAU B % A F 5.0000 10,000 11,369 934,564 | 2024/03/19
KFW-KREDIT WIEDERAUFBAU ¥ % E S 2.7500 10,000 10,166 835,669 | 2020/04/16
Airservices Australia %5 kA 4.7500 4,400 4,728 388,643 | 2020/11/19
Airservices Australia B % E S 2.7500 2,860 2,837 233,208 | 2023/05/15
WESTERN AUSTRALIAN TREASURY CORP. | 5 %% & % 2.7500 7,000 7,069 581,125 | 2022/10/20
QUEENSLAND TREASURY CORP. [SIRZ IR =S 5.7500 10,000 12,028 988,775 | 2024/07/22
QUEENSLAND TREASURY CORP. B % A & 3.2500 12,000 12,325 1,013,131 | 2026/07/21
QUEENSLAND TREASURY CORP. ¥ % E S 2.7500 5,000 4,872 400,556 | 2027/08/20
INTL. BK. RECON&DEVELOPMENT B % E S 2.8000 3,000 3,050 250,774 | 2021/01/13
INTL. FIN. CORP. ¥ % E S 2.7000 5,000 5,065 416,408 | 2021/02/05
EUROPEAN INVESTMENT BANK 5 % B 5 4.7500 9,500 10,603 871,601 | 2024/08/07
EUROPEAN INVESTMENT BANK B HESF 2.8000 3,000 3,039 249,832 | 2021/01/15
EUROFIMA B % A F 6.2500 3,000 3,202 263,243 | 2018/12/28
NORDIC INVESTMENT BK. ¥ % E S 5.0000 5,000 5572 458,022 | 2022/04/19
COUNCIL OF EUROPE %5 kA& 6.0000 1,065 1,186 97,545 | 2020/10/08
ASIAN DEVELOPMENT BANK ¥ % E S 5.0000 5,000 5575 458,330 | 2022/03/09
INTER-AMERICAN DEVELOPMENT BANK | % %% & % 2.7000 7,000 7,076 581,723 | 2021/08/18
AFRICAN DEVELOPMENT BK. [SIRZIN =S 2.7500 10,000 10,118 831,748 | 2020/02/03
National Australia Bank Ltd S 4.2500 4,000 4,150 341,149 | 2019/05/20
Coca-Cola Co/The T B& F 2.6000 4,750 4,780 392,921 | 2020/06/09
University of Sydney T E 3.7500 6,000 6,128 503,769 | 2025/08/28
Australian National University B F 3.9800 4,040 4,186 344,166 | 2025/11/18
RABOBANK NEDERLAND AU FI 7.2500 7,000 7,345 603,772 | 2018/04/20
University Of Melbourne T B F 4.2500 4,210 4,459 366,611 | 2021/06/30
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AUST & NZ BANK Tt & F 4.2500 2,000 2,041 167,770 | 2018/04/17

AUST & NZ BANK Tt B F 4.5000 5,000 5,168 424,813 2018/11/06

Commonwealth Bank of Australia H & H 4.2500 3,000 3,109 255,640 | 2019/04/24
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. b OB A ) Bl @ %;@@ﬁm;gg;ﬁgﬁgg REELR EXPORT CREDIT BANK OF TU | ¥kl | 5. 8750 400 416 46, 052 |2019/04/24
FAUR - R T AUR) % [F7 405 Fv [F7 400 FL 3 MILLICOM INTL CELLULAR | #:{#% | 6.0000 200 212 23, 566 (2025/03/15
UNITED MEXTCAN STATES | EfiE% | 3. 6000 750 767 84, 960 |2025/01/30 PETROLEOS MEXICANOS | #1:ff % | 5. 6250 200 183 20, 309 |2046/01/23
PANAMA EfEar% | 6. 7000 200 262 28, 998 |2036/01/26 PETROLEOS MEXICANOS | %1% | 6.8750 600 680 75, 290 |2026/08/04
DOMINICAN REPUBLIC 7.4500 300 354 39, 263 [2044/04/30 PETROLEOS MEXICANOS A& % | 6. 7500 510 532 58,941 (2047/09/21
DOMINTCAN REPUBLIC 6. 8500 360 396 43, 928 |2045/01/27 DP WORLD LTD FHAE | 6.8500 140 170 18, 921 |2037/07/02
DOMINICAN REPUBLIC 5.5000 855 906 100, 309 [2025/01/27 PETROBRAS GLOBAL FINANCE | #:1% % | 6.8500 589 547 60, 545 [2115/06/05
DOMINICAN REPUBLIC 5.9500 700 755 83, 624 |2027/01/25 PETROBRAS GLOBAL FINANCE | #f:1& % | 8.3750 840 948 104, 945 |2021/05/23
REPUBLIC OF EL SALVADOR 7.7500 165 471 52, 238 [2023/01/24 PETROBRAS GLOBAL FINANCE | #:1& % | 8. 7500 650 766 84, 801 [2026/05/23
REPUBLIC OF EL SALVADOR 5. 8750 560 506 56, 092 [2025/01/30 CEMEX SAB DE CV A% | 7. 7500 200 230 25, 564 (2026/04/16
REPUBLIC OF EL SALVADOR 6. 3750 240 217 24, 106 [2027/01/18 GRUPO CEMENTOS CHIHUAHUA | #:{if %% | 5. 2500 200 208 23, 021 (2024/06/23
REPUBLIC OF EL SALVADOR 8. 6250 165 170 18,901 [2029/02/28 PETRO CO TRIN/TOBAGO LTD | 4% | 9. 7500 500 541 59, 974 (2019/08/14
GOVERNMENT OF JAMAICA 8. 0000 545 651 72, 105 |2039/03/15 BANCO DO BRASIL (CAYMAN) | #Hf% | 9. 0000 200 208 23,049 | — (%)
GOVERNMENT OF JAMAICA 7.6250 250 293 32, 537 [2025/07/09 MINERVA LUXEMBOURG SA | #h:fi%: | 7.7500 200 210 23, 298 |2023/01/31
GOVERNMENT OF JAMAICA 6. 7500 700 800 88, 563 [2028/04/28 MINERVA LUXEMBOURG SA | #f:{#% | 6.5000 200 201 22, 267 |2026/09/20
FED REPUBLIC OF BRAZIL 5. 6250 100 100 11, 095 |2041/01/07 BANCO DE BOGOTA SA A% | 6.2500 200 215 23, 898 (2026/05/12
FED REPUBLIC OF BRAZIL 4,8750 150 159 17, 685 |2021/01/22 KAZMUNATGAZ NATIONAL | #:Ai % | 7.0000 1, 150 1,260 139, 501 |2020/05/05
FED REPUBLIC OF BRAZIL 4,2500 625 630 69, 780 [2025/01/07 KAZMUNAYGAS NATIONAL €O | #1455 | 5.7500 750 748 82, 802 (2043/04/30
FED REPUBLIC OF BRAZIL 5.0000 859 783 86, 755 |2045/01/2 0JSC RUSS AGRIC BK (RSHB) | #1:{# % | 8.5000 200 230 25, 488 (2023/10/16
FED REPUBLIC OF BRAZIL 6. 0000 700 776 85, 959 |2026/04/07 SBERBANK (SB CAP SA) | #hfif % | 6.1250 300 327 36, 275 (2022/02/07
REPUBLIC OF CHILE 3.1250 300 305 33, 834 [2025/03/27 METALLOINVEST FINANCE | #hfi % | 4.8500 200 201 22, 259 |2024/05/02
REPUBLIC OF COLOMBIA 6. 1250 650 754 83, 452 [2041/01/18 GTH FINANCE BV A% | 7.2500 200 224 24, 881 (2023/04/26
REPUBLIC OF COLOMBIA 4,3750 200 213 23, 630 [2021/07/12 GRUPO FIN INVERMEXICO | % | 8.5000 200 212 23,557 | = (%)
REPUBLIC OF COLOMBIA 14,0000 950 989 109, 483 |2024/02/26 BBVA BANCOMER SA TEXAS | #f:{# % | 5.3500 200 203 22, 523 (2029/11/12
REPUBLIC OF COLOMBIA 5.0000 400 407 45,102 |2045/06/15 RZD CAPITAL PLC (RZD) | #tf% | 5.7000 400 429 47, 566 |2022/04/05
UKRAINE GOVERNMENT 7.7500 500 497 55, 040 [2025/09/01 PERTAMINA PERSERO PT | #Hif % | 5. 6250 1,225 1,311 145, 134 |2043/05/20
UKRAINE GOVERNMENT 7.7500 1, 400 1,449 160, 421 |2021/09/01 EXPORT-IMPORT BK INDIA | #Hi % | 3.3750 700 690 76, 379 |2026/08/05
LEBANESE REP 8. 2500 900 968 107, 177 [2021/04/12 INDO ENERGY FINANCE IT | #:fiff % | 6.3750 200 192 21, 277 |2023/01/24
LEBANESE REPUBLIC 6. 6000 520 521 57, 672 [2026/11/27 AKBANK TAS A% | 7. 2000 200 211 23, 365 (2027/03/16
LEBANESE REPUBLIC 5.8000 200 200 22, 227 | 2020/04/14 RUWAIS POWER CO w5 | 6.0000 200 231 25, 650 |2036/08/31
LEBANESE REPUBLIC 6.8500 1,230 1,246 137, 990 |2027/03/23 MARFRIG HOLDING EUROPE B | #f:{# % | 8.0000 200 209 23, 132 |2023/06/08
REPUBLIC OF SERBIA 6. 7500 320 330 36, 557 |2024/11/01 ALFA S. A, i % | 6.8750 200 222 24, 653 (2044/03/25
REPUBLIC OF SERBIA 7.2500 3,200 3,726 412, 427 |2021/09/28 EMAAR SUKUK LTD % | 3.6350 200 194 21, 516 |2026/09/15
REPUBLIC OF SERBIA 14,8750 350 368 40, 772 |2020/02/25 TC ZIRAAT BANKAST AS | #hfff % | 4.7500 650 663 73, 395 (2021/04/29
REPUBLIC OF SERBIA 5. 8750 340 356 39, 413 [2018/12/03 SMARTONE FINANCE LTD | #hff % | 3.8750 200 203 22, 522 |2023/04/08
REPUBLIC OF POLAND 5.0000 500 555 61,513 [2022/03/23 PERUSAHAAN GAS NEGARA | #Hi % | 5. 1250 200 217 24, 108 (2024/05/16
CROATIA 6. 6250 365 404 44,761 [2020/07/14 ICTSI TREASURY B.V i % | 5.8750 200 219 24, 308 (2025/09/17
CROATTA 5. 5000 250 278 30, 828 [2023/04/04 NATIONAL SAVINGS BANK | #f:{#%: | 8.8750 200 211 23,402 |2018/09/18
RUSSTAN FEDERATION 12. 7500 100 176 19, 497 |2028/06/24 STATE GRID OVERSEAS INV | #hfff % | 4.1250 300 319 35, 362 (2024/05/07
RUSSIAN FEDERATION 4,8750 1, 000 1,082 119, 856 |2023/09/16 STATE GRID OVERSEAS INV | #hfff % | 4.3750 500 542 60, 089 (2043/05/22
REPUBLIC OF INDONESIA 4,8750 200 215 23, 863 |2021/05/05 BCO DE GALICIA Y BUENOS | #f:{# % | 8.2500 200 223 24, 725 |2026/07/19
PERUSAHAAN PENERBIT SBSN 4,3500 1, 400 1,475 163, 327 [2024/09/10 GRUPO AVAL LTD A% | 4.7500 200 205 22, 772 |2022/09/26
REPUBLIC OF IRAQ 6. 7520 200 200 22, 213 |2023/03/09 IRSA PROPIEDADES COM | #H{E % | 8.7500 200 222 24, 615 (2023/03/23
ISLAMIC REP OF PAKISTAN 6. 7500 975 1,024 113, 353 |2019/12/03 TRSA PROPIEDADES COM | #H{& % | 8. 7500 60 66 7, 384 (2023/03/23
REPUBLIC OF TURKEY 11.8750 130 209 23, 216 |2030/01/15 LISTRINDO CAPITAL BV | #:fi % | 4.9500 200 202 22, 379 (2026/09/14
REPUBLIC OF TURKEY 7.3750 650 765 84, 726 |2025/02/05 BANCO MERCANTIL DEL NORT | 1% | 5.7500 250 255 28, 264 (2031/10/04
REPUBLIC OF TURKEY 5.1250 200 210 23, 334 |2022/03/25 BANCO MERCANTIL DE NORTE [ #h{if %% | 7. 6250 200 213 23,657 | — (%)
REPUBLIC OF TURKEY [EIf&FEH: | 6. 2500 1, 350 1,491 165, 096 |2022/09/26 NEMAK SAB DE CV A& % | 5.5000 200 207 22,910 [2023/02/28
REPUBLIC OF TURKEY [EFfFES | 6. 0000 200 217 24, 092 |2027/03/25 DELHI INTL AIRPORT w5 | 6.1250 200 215 23, 796 (2026/10/31
SOCIALIST REP OF VIETNAM | [Ef$3E% | 4.8000 1,150 1,212 134, 240 |2024/11/19 EQUATE PETROCHEMICAL BV | #:Ai % | 4. 2500 400 415 45, 987 (2026/11/03
REPUBLIC OF SRI LANKA 6. 200 214 23, 700 |2020/10/04 EMIRATES NBD TIER 1 | #:Ai% | 5. 7500 200 205 22,733 | - (%)
REPUBLIC OF SRI LANKA 6. 1,200 1,292 143, 101 (2021/07/21 KERNEL HOLDING SA AL | 8. 7500 200 218 24, 183 |2022/01/31
REPUBLIC OF SRI LANKA 5. 1,250 1,322 146, 418 [2022/07/25 SOUTHERN GAS CORRIDOR | ¥4 % | 6. 8750 500 552 61, 188 |2026/03/24
REPUBLIC OF SRI LANKA 6. 200 218 24, 172 | 2025/11/03 BANK OF EAST ASIA LTD | #:fif%: | 4.2500 200 203 22, 555 |2024/11/20
REPUBLIC OF SRI LANKA 6. 400 418 46, 366 |2027/05/11 VM HOLDING SA A | 5. 3750 200 207 22, 993 |2027/05/04
ARAB REPUBLIC OF EGYPT 6. 100 97 10, 789 |2040/04/30 GTLK EUROPE DAC A | 5. 1250 695 695 77, 012 |2024/05/31
ARAB REPUBLIC OF EGYPT 5. 400 399 44,194 | 2025/06/11 PETROLEOS DEL PERU SA | ¥4 % | 5. 6250 200 210 23, 264 |2047/06/19
ARAB REPUBLIC OF EGYPT 7. 760 825 91, 412 | 2027/01/31 RUMO LUXEMBOURG SARL | #L:A# % | 7. 3750 200 207 22, 993 |2024/02/09
ARAB REPUBLIC OF EGYPT 8. 600 663 73, 393 [2047/01/31 BT - - 70, 489 74,921 8,292,298 —
REPUBLIC OF SOUTH AFRICA 4, 2,298 2,366 261,960 [2024/01/17 FFoT Ry AF7) % [FAkva ) |[TA%ya- <y T
REPUBLIC OF GHANA T 200 210 23, 276 1 2025/08/07 MEX BONOS DE DESARROLLO | [fifi% | 7. 5000 10, 700 11,204 69, 465 (2027/06/03
REPUBLIC OF GHANA 8. 200 210 23,319 |2026/01/18 MEX BONOS DESARR FIX RT | Ef£F% | 6.5000 18, 500 18,378 113,946 |2021/06/10
REPUBLIC OF GHANA 9. 1,200 1,325 146, 759 |2022/09/15 PETROLEOS MEXICANOS | kit | 7. 1900 1, 400 1,265 7, 844 [2024/09/12
REPUBLIC OF GHANA 200 253 28, 057 |2030/10/14 BN - - 30, 600 30, 847 191,25 | —
REPUBLIC OF ZAMBIA 5 250 237 26, 285 [2022/09/20 e - = — “ 883,550 —
REPUBLIC OF SBAEGAL : w| | e s G SHEKAFLICTD D WABROED Kb 3/, —EOBOLHOTH
’ BEINPITFFAO Bt SN MEHRD Z L 2 W ET,
REPUBLIC OF ARGENTINA 8 1,142 1,247 138, 041 |2033/12/31 *IAS ML oA . 20174E 8 H 7 B BUE ORI 2 78 [E 0 R A EZ 75 A 5 o (i1 &
REPUBLIC OF ARGENTINA 6 100 102 11, 328 |2021/01/26 Y BIHRE Lz b DT,
REPUBLIC OF ARGENTINA 7 1,625 1,742 192, 804 |2026/04/22
REPUBLIC OF ARGENTINA 7 143 130 14, 402 [2117/06/28 MR EEEMEOEK
JAMATCA GOVERNMENT BOND 8 857 956 105, 868 |2021/11/16 20174E8 A 7 ABIE
GOVERNMENT OF JAMAICA | [f#3E% | 7.8750 400 476 52, 728 | 2045/07/28 = 50 ™ =
IVORY COAST % | 5. 7500 965 959 106, 178 |2032/12/31 TH 5| ET T H; —
HAZINE MUSTESARLIGI VARL | [E{#7F% | 4. 4890 925 920 101, 869 |2024/11/25 i a +
OMAN GOV INTERNTL BOND | [E{#F#% | 4. 7500 500 499 55, 326 |2026/06/15 . e %
OMAN GOV INTERNTL BOND 1.7500 750 749 82,989 [2026/06/15 MR EER~ Y —7 7~ F 4,587, 564 100. 0
OMAN GOV INTERNTL BOND 6.5000 200 208 23,027 | 2047/03/08 & 15 Bt W OE KR # 4, 587, 564 100. 0
KSA SUKUK LTD 3.6280 400 407 45,121 |2027/04/20 S AT RELE . R O Rl 2 075 [ 00 KR TR SE B AR O AP IEIC £ 0 FBISIEE L7z b
PETROLEOS MEXICANOS | ##%{£% | 6.5000 1,754 1,808 200, 150 |2041/06/02 DTY,
PETROLEOS MEXICANOS | ##kfit | 5.5000 506 460 51,019 | 2044/06/27 *;ﬁgié{i; . ;w;no. 6}8}%\ 1Ay a4y =6 201
BANCO NACIONAL COM EXT | #7% | 3.8000 1,000 996 110, 237 [2026/08/11 PIBREs~ Y 7 - 1 o ~
DEVELOPMENT BANK OF KAZA | $%% | 4. 1250 1, 000 1,002 111, 009 |2022/12/10 i??ﬁg;”ﬁi’fgg% (8,860, 736 1) D ELHFIEMERLT (9,099, T81TH) 1<
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T. AD - T54 AFAERHA—T oM (FOFsA) (EREERERER)

"l L) st % :
F (/NGRS i Fa
= I e o WE FE M| R R | #E 4 A g@@@mgg@;igg foReEAR
& L) NNy 7 fil #H B ‘ % TTAYA - R [FT AV A - BV T
MG SR | ISR LA ESKOM HOLDINGS SOC LTD | $§%f% | 7.1250 1, 000 1,033 116, 543 [2025/02/11
(FAYH - KT A1) % [FTAVA - BV [FTAH - B T BANCO NACIONAL COM EXT | #Fkf&% | 3.8000 1,000 983 110, 913 [2026/08/11
UNITED MEXICAN STATES | [EfiE% | 3. 6000 750 756 85, 315 |2025/01/30 DEVELOPMENT BANK OF KAZA | $§Bkf% | 4.1250 800 799 90, 083 |2022/12/10
PANAMA Elf7E | 6.7000 200 258 29, 143 |2036/01/26 EXPORT CREDIT BANK OF TU | %#%kf% | 5. 8750 400 418 47,125 |2019/04/24
DOMINICAN REPUBLIC % | 7. 4500 300 342 38, 557 [2044/04/30 PETROLEOS MEXICANOS | #HAi % | 6. 3750 200 198 22, 325 |2045/01/23
DOMINICAN REPUBLIC (7% | 6.8500 660 706 79, 616 |2045/01/27 PETROLEOS MEXICANOS | #h{& % | 5. 6250 355 318 35, 870 |2046/01/23
DOMINTCAN REPUBLIC (7% | 5.5000 855 890 100, 368 |2025/01/27 PETROLEOS MEXICANOS | #:{& % | 6.8750 900 1,004 113, 256 [2026/08/04
DOMINICAN REPUBLIC [Efi7E% | 5. 9500 700 735 82, 962 |2027/01/25 PETROLEOS MEXICANOS | #:1& % | 6. 7500 510 522 58, 865 |2047/09/21
REPUBLIC OF EL SALVADOR | [EfE3% | 7. 7500 465 470 53, 013 |2023/01/24 DP WORLD LTD FEAE S | 6.8500 240 283 31, 930 |2037/07/02
REPUBLIC OF EL SALVADOR 5. 560 499 56, 347 [2025/01/30 PETROBRAS GLOBAL FINANCE | #f:fiff % | 6. 8500 509 455 51, 359 |2115/06/05
REPUBLIC OF EL SALVADOR 6. 240 214 24, 148 |2027/01/18 PETROBRAS GLOBAL FINANCE | #1:fiff % | 8. 3750 900 1,019 114, 910 [2021/05/23
REPUBLIC OF EL SALVADOR 8. 165 166 18, 788 [2029/02/28 PETROBRAS GLOBAL FINANCE | £l:£% % | 8. 7500 450 527 59, 484 |2026/05/23
GOVERNMENT OF JAMATCA 8. 545 643 72, 516 |2039/03/15 CEMEX SAB DE CV FhAFE S | 7.7500 200 228 25, 704 |2026/04/16
GOVERNMENT OF JAMATCA 7.6 250 292 32, 926 |2025/07/09 GRUPO CEMENTOS CHTHUAHUA | #1:fif % | 8. 1250 200 208 23, 449 |2020/02/08
GOVERNMENT OF JAMAICA 6. 700 789 89, 050 |2028/04/28 PETRO €O TRIN/TOBAGO LTD | #L:A# % | 9. 7500 600 645 72, 717 |2019/08/14
FED REPUBLIC OF BRAZIL 4,28 1,325 1,315 148, 297 |2025/01/07 MINERVA LUXEMBOURG SA | #h:£% % | 7. 7500 200 211 23, 788 |2023/01/31
FED REPUBLIC OF BRAZIL 5. 1,059 958 108, 049 [2045/01/27 BANCO DE BOGOTA SA HEAE S | 6.2500 200 213 24, 124 |2026/05/12
FED REPUBLIC OF BRAZIL 6. 700 765 86, 336 |2026/04/07 BANCO DE CREDITO DEL PER | #1{& % | 6.1250 100 110 12, 457 [2027/04/24
REPUBLIC OF COLOMBIA 6. 650 747 84, 236 |2041/01/18 KAZMUNATGAZ NATTONAL | #:4& % | 7.0000 1,150 1,266 142, 800 |2020/05/05
REPUBLIC OF COLOMBIA 4, 650 691 77, 934 |2021/07/12 KAZMUNAYGAS NATTONAL | #:{& % | 6.3750 400 439 49, 596 |2021/04/09
REPUBLIC OF COLOMBIA 4. 950 981 110, 637 |2024/02/26 KAZMUNAYGAS NATTONAL CO | #:fiff % | 5. 7500 550 545 61, 448 |2043/04/30
REPUBLIC OF COLOMBIA 5. 400 404 45, 546 |2045/06/15 HALYK SAVINGS BANK-KAZAK | #:fiff % | 7. 2500 200 219 24, 728 |2021/01/28
UKRATNE GOVERNMENT 7. 700 669 75, 476 [2025/09/01 0JSC RUSS AGRIC BK (RSHB) | HAi % | 8.5000 200 229 25,911 |2023/10/16
UKRATNE GOVERNMENT 7. 1, 400 1,407 158, 625 [2021/09/01 SBERBANK (SB CAP SA) | #LAi % | 6. 1250 300 328 36, 999 |2022/02/07
LEBANESE REP 8. 900 998 112,611 [2021/04/12 ALROSA FINANCE SA FEAE S | 7.7500 200 228 25, 749 |2020/11/03
LEBANESE REPUBLIC 6.6 450 457 51, 550 [2026/11/27 GRUPO FIN INVERMEXICO | #I:fif % | 8.5000 200 210 23,740 | — (%)
LEBANESE REPUBLIC 5. 200 204 23, 109 |2020/04/14 BBVA BANCOMER SA TEXAS | #L:A# % | 5. 3500 200 198 22, 322 2029/11/12
LEBANESE REPUBLIC 6.8 900 920 103, 748 |2027/03/23 RZD CAPITAL PLC (RZD) | #L:A# % | 5. 7000 400 429 48, 430 |2022/04/05
REPUBLIC OF SERBIA 6. 320 326 36, 849 [2024/11/01 PERTAMINA PERSERO PT | ¥4 % | 5.6250 1,225 1,264 142, 567 |2043/05/20
REPUBLIC OF SERBTA 7. 3, 200 3, 683 415, 251 |2021/09/28 EXPORT-TMPORT BK INDTA | #h{& % | 3.3750 700 673 75, 966 |2026/08/05
REPUBLIC OF SERBTA 4. 350 365 41, 152 |2020/02/25 AKBANK TAS HEAE % | 7. 2000 200 212 23, 912 |2027/03/16
REPUBLIC OF SERBTA 5. 340 357 40, 333 |2018/12/03 COSAN LUXEMBOURG SA | #h4& % | 7.0000 400 423 47, 689 |2027/01/20
REPUBLIC OF POLAND 5. 500 550 62, 052 |2022/03/23 RUWATS POWER CO HEAE %% | 6.0000 200 228 25, 800 |2036/08/31
CROATTA 6. 365 401 45, 316 |2020/07/14 MARFRIG HOLDING EUROPE B | #HAi %5 | 8.0000 200 213 24, 069 |2023/06/08
CROATTA 250 270 30, 534 |2023/04/04 ALFA S. A. FHAE 5 | 6.8750 200 211 23, 816 |2044/03/25
RUSSTAN FEDERATTON 100 176 19, 927 [2028/06/24 EMAAR SUKUK LTD FEAE S | 3.6350 200 191 21, 645 |2026/09/15
RUSSTAN FEDERATTON 4 1, 000 1,081 121, 897 |2023/09/16 TC ZIRAAT BANKAST AS | #hA# % | 4. 7500 650 651 73, 497 |2021/04/29
PERUSAHAAN PENERBIT SBSN 4 1, 400 1,459 164, 551 [2024/09/10 SMARTONE FINANCE LTD | #h:Ai % | 3.8750 200 202 22, 779 |2023/04/08
ISLAMIC REP OF PAKISTAN 7 400 423 47,771 |2019/04/15 PETRA DIAMONDS US TREAS | #L:A# % | 7. 2500 200 208 23, 513 |2022/05/01
ISLAMIC REP OF PAKISTAN | [EfE% | 6. 7500 975 1,034 116, 616 |2019/12/03 PERUSAHAAN GAS NEGARA | #1:A# % | 5. 1250 200 213 24, 016 |2024/05/16
REPUBLIC OF TURKEY [l [11. 8750 130 207 23, 386 |2030/01/15 ICTST TREASURY B.V FEAE S | 5.8750 200 216 24, 457 |2025/09/17
REPUBLIC OF TURKEY (7% | 7.3750 200 231 26, 137 |2025/02/05 LAMAR FUNDING LTD AEAE S | 3.9580 200 189 21, 395 |2025/05/07
REPUBLIC OF TURKEY (7% | 5.1250 200 207 23, 365 |2022/03/25 NATTONAL SAVINGS BANK | #HAi % | 8.8750 200 213 24, 018 |2018/09/18
REPUBLIC OF TURKEY [T | 6.2500 1,350 1,467 165, 390 [2022/09/26 STATE GRID OVERSEAS TNV | #h{& % | 3.1250 900 906 102, 226 [2023/05/22
SOCTALIST REP OF VIETNAM ik | 4 1,150 1,191 134, 366 |2024/11/19 STATE GRID OVERSEAS TNV | #:£# % | 4.1250 300 316 35, 722 2024/05/07
REPUBLIC OF SRT LANKA 6 200 212 23,997 |2020/10/04 STATE GRID OVERSEAS TNV | #:1# % | 4.3750 500 534 60, 289 |2043/05/22
REPUBLIC OF SRT LANKA 6 1, 000 1,064 120, 060 |2021/07/27 BCO DE GALICIA Y BUENOS | #:fiff % | 8. 2500 200 223 25, 141 |2026/07/19
REPUBLIC OF SRT LANKA 1,250 1,301 146, 736 [2022/07/25 ADANT TRANSMISSTON LTD | #HA# % | 4.0000 200 196 22, 144 |2026/08/03
REPUBLIC OF SRT LANKA 200 212 23, 962 |2025/11/03 GRUPO AVAL LTD FEAE S | 4.7500 200 202 22, 859 |2022/09/26
ARAB REPUBLIC OF EGYPT 100 94 10, 642 |2040/04/30 TRSA PROPIEDADES COM | #:f % | 8.7500 200 225 25, 378 |2023/03/23
ARAB REPUBLIC OF EGYPT 400 394 44, 447 |2025/06/11 TRSA PROPTEDADES COM | £ % | 8.7500 60 67 7,613 [2023/03/23
ARAB REPUBLIC OF EGYPT 760 817 92, 219 |2027/01/31 LISTRINDO CAPITAL BV | #h:f% % | 4.9500 200 199 22, 491 |2026/09/14
ARAB REPUBLIC OF EGYPT 600 648 73, 153 [2047/01/31 BANCO MERCANTIL DEL NORT | ¥4 % | 5. 7500 250 246 27, 832 |2031/10/04
REPUBLIC OF SOUTH AFRICA 2, 298 2, 348 264, 822 |2024/01/17 NEMAK SAB DE CV ALAE S | 5.5000 200 206 23, 252 |2023/02/28
REPUBLIC OF GHANA 200 196 22, 200 |2023/08/07 DELHI INTL ATRPORT HEAE R | 6.1250 200 214 24, 174 |2026/10/31
REPUBLIC OF GHANA 1, 000 1,058 119, 278 [2022/09/15 BQUATE PETROCHEMICAL BV | #h4& % | 4.2500 400 406 45, 779 |2026/11/03
REPUBLIC OF GHANA 200 240 27, 124 |2030/10/14 EMIRATES NBD TIER 1 | #hA& % | 5.7500 200 205 23,136 | — (%)
KINGDOM OF MOROCCO 600 625 70, 556 [2022/12/11 KERNEL HOLDING SA FHAE S | 8.7500 200 213 24, 069 |2022/01/31
REPUBLIC OF ZAMBTA 550 518 58, 450 |2022/09/20 OFFICE CHERTFTEN DES PHO | #HA# % | 6.8750 200 220 24, 814 |2044/04/25
REPUBLIC OF ZAMBTA 400 427 48, 153 |2027/07/30 STATE OTL CO OF THE AZER | #1:A# % | 4. 7500 200 198 22, 405 |2023/03/13
REPUBLIC OF ARGENTINA 862 970 109, 458 [2033/12/31 SOUTHERN GAS CORRIDOR | #:{% % | 6.8750 500 555 62, 616 |2026/03/24
REPUBLIC OF ARGENTINA 100 105 11, 846 |2021/01/26 BANK OF EAST ASTA LTD | #:fif % | 4.2500 200 202 22, 788 |2024/11/20
REPUBLIC OF ARGENTINA 1,175 1,292 145, 712 [2026/04/22 LATAM FINANCE LTD FEAE S | 6.8750 200 204 23, 010 |2024/04/11
REPUBLIC OF ARGENTINA 450 489 55, 240 [2021/04/22 VM HOLDING SA HEAE SR | 5. 3750 200 199 22, 531 |2027/05/04
JAMATCA GOVERNMENT BOND 952 991 111, 746 |2021/11/16 BN — — 73,915 77,595 | 8,748,142 | —
GOVERNMENT OF JAMAICA 400 470 53, 070 [2045/07/28 (AFya-Ry-2xy2) % |TAFya A |ThEya. Y TH
TVORY COAST 1,249 1,217 137, 277 |2024/07/23 MEX BONOS DE DESARROLLO | [E{ifit% | 7. 5000 2,000 2,037 12, 123 {2027/06/03
HAZINE MUSTESARLIGI VARL 925 908 102, 439 |2024/11/25 MEX BONOS DESARR FIX RT | [fifii% | 6.5000 8,000 7, 840 46, 649 |2021/06/10
OMAN GOV INTERNTL BOND 500 501 56, 544 [2026/06/15 PETROLEOS MEXICANOS | %#Bkff% | 7.1900 1, 400 1,247 7, 423 |2024/09/12
OMAN GOV INTERNTL BOND 950 952 107, 435 |2026/06/15 — — 11, 400 11,125 66,197 | —
OMAN GOV INTERNTL BOND 200 214 24, 165 |2047/03/08 — — — — | 8,814,340 —
KSA SUKUK LTD 100 100 45, 097 12027/04/20 (%) BEWITAASRETHY . FEHMROTEDONRH Y THA, —EOHEEBRVTHE
PETROLEOS MEXICANOS 1,754 1,772 199, 822 |2041/06/02 ESNTICHEL VAR SN DBBHEOZ L2V InET,
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(D) HHRIERE(A+B+C) A 20,854,415 35,334,223 |~ 18,564,956 |~ 8,556,414 18,251,158 A 1,270,695
(E) mifigauans 50,441,224 20,203,411 45,991,103 17,216,774 A 213,736 15,028,977
(F) BhNiSseEsns 158,048,992 160,735,161 162,910,925 159,283,540 48,806,003 48,352,185

(G=E=EEEE) ( 220,210,309) |( 226,386,769) |( 231,302,129) [( 228,514,906) | ( 70,019,158) | ( 69,368,092)

(FEBEERHENE) (& 62,161,317) |(& 65,651,608) |(A 68,391,204) [(A 69,231,366) | (A21,213,155) | (421,015,907)
(G) &5H(D+E+F) 187,635,801 216,272,795 190,337,072 167,943,900 66,843,425 62,110,467
(H) IRz EE A 9,354,259 | A 9,481,110 |2 9580515 |2 9,357,909 A 2,867,388 A 2,840,726

REHEHIERE (G +H) 178,281,542 206,791,685 180,756,557 158,585,991 63,976,037 59,269,741

ENEsE RS 158,048,992 160,735,161 162,910,925 159,283,540 48,806,003 48,352,185

(Bo455482428) ( 220,210,309) |( 226,386,769) |( 231,302,129) |( 228,514,906) | ( 70,019,158) | ( 69,368,092)

(FEEBRIEMEE) (& 62,161,317) [(& 65,651,608) |(& 68,391,204) |(& 69,231,366) | (421,213,155) | (2421,015,907)

HECHEHETE 207,314,017 208,253,458 207,543,264 200,510,000 61,871,691 60,687,894

= e ~187,081,467 | 162,196,934 | 2189,697,632 | A201,207,549 A46,701,657 49,770,338
(E1) EetsRmisEIC IS EatmalCN o 2 BB BSEZSH CERLTH Y F T,

(E2) BIEFABRREF. BINEERETALDEELAVL, TAZ RODBERFIERE LT, tEZESEFEE L TRESNET.
(23) BaHESDIBEEERS NHHESDIEEE (1K) | OREISRT0,
BNESEEE DS EERE (F5E)

18 =] £ 40 H £ 41 H £ 42 H £ 43 H £ 44 H £ 45 H
(a) RBITBRE DB %S 9,659,292 10,719,125M0 9,166,133M 9,638,199M 3,300,892 2,232,237M
(b) REEREOEMESTESER 0 0 0 0 0 0
(c) aREs 220,210,309 226,386,769 231,302,129 228,514,906 70,019,158 69,368,092
(d) HEERETE 207,008,984 207,015,443 207,957,646 200,229,710 61,438,187 61,296,383
(e) BEHENFHE(a+b+c+d) 436,878,585 444,121,337 448,425,908 438,382,815 134,758,237 132,896,712
(f) s 9,354,259 9,481,110 9,580,515 9,357,909 2,867,388 2,840,726
(g) BEBUNRNSEe— )| 427,524,326 434,640,227 438,845,393 429,024,906 131,890,849 130,055,986
(h) SZRERDH | 1,870,851,85600 ] 1,896,222,1140] 1,916,103,1680 | 1,871,581,8630| 573,477,6100] 568,145,2250]

X fird b2) Bc = ) S 40 5 t
w £ 40 H £ M B £ 42 B £ 43 B £ 44 B £ 45 H
A0S RS 508 508 50m 508 508 508
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T E R E N R|FEDOEREELRTI DES
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DEADHELEL Db,

OFEL LT, MEHOEREENFITT 2K NVETCOESICREL. MBEEOBESHBOPRANGEESEZEDBTIER DREMRZ

SHTEEOERERENRTT K RIVZTUSNDES. KEDERER S K UOEBRENFEITI 2EHICOHRETDHEN DU ET, K
RIVETUANDESFICRET 2156, RAIE LT, REFHNEEIBLUBYHEBREINGIFZEAL. RENITKNVETERDLDIC

ESTEYRE I ZRRT B ENBIRT . D, EHFDEAMRED JUEZFEYEE | DEREORHEHER
DEEHEN. (SFEHMEDEEREZBAS NG ET,
QOREBEE AT ZOB T 2cHDREN Y VIFRAE LTITRLE A,

o O B IR | MEEREDI0%UT

WSRO B AR & TR DS

(M)
14,000
— HH =]
13500 [ EMER y
13,000 A YWANAVYY
o W
12,000 e me\ﬂv .
11,500
11,000
=] EEI N
(2016.5.9) (2017.5.8)
1PELD Y.
—_— :J \/ .
; R e N PN P
& g g |BFF B FITFGTRE B
752 @aE |k FE %
BE % |2 [ BE T
M % % % %
(HAE)2016FE 5 H9H | 11,948 -1 12,378 — 97.3 —
5 8% 12,345 33| 12,787 33 98.1 —
6 Bk 11,938 & 01 12,382 0.0 97.5 -
7 B& 12,211 22| 12,668 2.3 97.4 -
8 Bk 12,330 3.2| 12,782 3.3 97.1 -
9 Bk 12,095 1.2 12,545 1.4 96.4 -
10B=% 12,286 2.8| 12,769 3.2 98.4 -
INEES 12,571 52| 13,068 5.6 96.7 —
12B% 13,161 10.2 | 13,695 10.6 95.8 -
20178 1 BXk 13,041 9.1 13,561 9.6 97.6 -
2 B% 13,158 10.1 13.696 10.7 96.6 -
3 Bk 13,202 10.5| 13,742 11.0 96.5 -
4 Bk 13,288 11.2 13,833 11.8 98.1 -
(HA=K)2017F 5 B8H 13,444 125 13,991 13.0 96.9 -

(1) BBEIHBELL.

C£2) JPEWHY - IN—IVT - I—bTwY - RUYR - AYFvIX - TS5 (H
BE) . JPELAY - IXN—IVT I vV - RYR - AVYFVITR -
TSR (KRILR—2) ZHEICHBEL, HT 7Y REEHZ10,000& LTK
RBESINSHELEHDTY, JPEILAHY - IN—IVT - I—=FT vy - R
VR AVFYIR - PSR (KRILR=R) [F. BEENBVEHBTIERIC
BEIFERLTVE T, JP. Morganld ZD5e2 4 - [ERMZRI S 2 DD Tl
HFEBA. RIEBIFFFBEEZ(ITHERALTVE T, JP. Morganh 5OB@EICK
DBAARRUICAIENZER - A - BM I LRFEBDHONTLE R A,
Copyright 2016, J.P. Morgan Chase & Co. All rights reserved.
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ES

ED
(E4) DIHEEALEESHRPOESTES EGRitEs) ZREEI.
(E5) EFEYLRFERLE-TTREETY,

GERZE)
SEEMBEBZDHEICOVT
[E4E(TEE - TR R]
HAE 0 11,948/ EiR 1 13,444F3 fEEEX 1 125%
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FREFBNAN TS ABRE G, BEMEBF EFUFE U, <HULLIZE
[REREICDOVWT] ZISRIIEEL,

SRERIBICONT

O EEES TR
KRVETHEEESTRE. BEPECB (BUNDPRIRT) (CXDE
IHEFINDHFEPKEIC K ZBIFLIFREDADEEFENS AT L R
(KEEEEOFEIIEE) [FE/IL. BHEHRELUE U, 20165
7 BUBEOTRIGE—E—RBOHER E BRI F LN, 11BICKEXREE
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W5EE S KU DIKR WA B EEHR
VNI (1) 5iE (N&EB) LttE BER)
(2016581005201 78588 HZET) & B B " H *
g2 & #|x & & K 5 [ % [ 5588 | mrmmRlEALE
S Fr7AUH - R Fr7AUA - RIb = F|BEE® NERT R | BERETE Bl E)\%& SENE| 28ME | 25K
72N ERAES 31,692 <28’?Z§> AU 7 Wxigbg? Wxggg 4,773,?2@ 96:/5 17%1 73%1 18% 4%
(1) SEEZELRE RBAFHEFSFENTHBIFEA) » (X1) BERBEEHEIS. PERONMHZNBEZTEYBETERSDMEZD & (CRERES
(£2) ( RNBFERICLDHPHIT. LEOHFICEFSENTEUFEE A, BARNEDDESEHECIVBEHIND LU — NTHEBRBELIEBDTT,
(F3) BAREEUHET, (F2) BALEE, MEEREEICH T SHHREDEIS,
(F3) 2EE=EE. SHHERBEOBAREIUET,
BEERGTERR (¥4) HEES L OBHERICOVTIISHERNS 1S, BEERatSiYT—9
N B ZEAFLTWVET,
(20165£58108mn5201 7858 8H%FT)
E A
= H % T
& A B g fizd A & #
TH _ _ FH
AT SISt | 136,00 | RisenforeRn Sond Eobond 114,56
Sgefe STt Ineriore 113,053 | Pleene Soemert Herelon | o652
Gpoty Soxeent neraonl| 0 25 | G217 Sovenment neatol| 0459
Rgienforen Sond Euobond | 77,057 | P Coremer et | 76011
REnfORG: Bishond | 71,365 | RisknfoE g, Cuokend | 71,621
FiEnfoemieng Brcond | 70.4ss | ke Soemmentinicnation | 66,756
ke Cprmuet INeratone | cs aso | Hotko, Semen Iiepetine | 6as1s
Mot SRS | 6,100 | M St et | 55 061
BTSSR | 66,253 | Neike, Sy eTHlor | 55 ces
Nero Syt nemeton | ca330 | oo Svener | 54540
(F1) 2EEZELAE REFFHEFSENTEUEEA)
(F2) BARBEUHET,
(2) SHE (&) D' ERIRR)
El B x
ES 5| LR 1 TR . fm B imexnAe
NERE®E | BEBRESH
% [F7AUD - RIL [F7ZAUL - KL +H
FAUA Turkey Government International Bond & 5k 2% 6.6250 400 443 49,988 | 2045/02/17
Turkey Government International Bond & & % 4.2500 200 190 21,438 | 2026/04/14
Turkey Government International Bond & 5 =% 4.8750 400 395 44,561 | 2026/10/09
Hungary Government International Bond & &k = 4.0000 70 72 8,195 | 2019/03/25
Hungary Government International Bond & 5k 2% 5.3750 290 325 36,708 | 2024/03/25
Brazilian Government International Bond & & ZF 5.0000 400 362 40,811 | 2045/01/27
Brazilian Government International Bond & 5 = 6.0000 200 218 24,667 | 2026/04/07
Brazilian Government International Bond & 5 5.6250 200 197 22,243 | 2047/02/21
Colombia Government International Bond & & 25 5.0000 600 606 68,320 | 2045/06/15
Colombia Government International Bond & & ZF 4.5000 200 212 23,929 | 2026/01/28
Peruvian Government International Bond & 5 = 4.1250 200 217 24,464 | 2027/08/25
Mexico Government International Bond & 5 6.0500 422 488 55,069 | 2040/01/11
Mexico Government International Bond & & 25 7.5000 142 188 21,268 | 2033/04/08
Mexico Government International Bond & & ZF 6.7500 290 365 41,226 | 2034/09/27
Mexico Government International Bond & 5 = 5.1250 170 184 20,804 | 2020/01/15
Mexico Government International Bond & 5 3.6250 170 175 19,788 | 2022/03/15
Mexico Government International Bond & & 25 4.7500 510 502 56,634 | 2044/03/08
Mexico Government International Bond & & ZF 4.0000 400 416 46,951 | 2023/10/02
Mexico Government International Bond & 5 = 3.5000 100 104 11,736 2021/01/21
Mexico Government International Bond & 5 5.5500 510 559 63,117 | 2045/01/21
Mexico Government International Bond & & 25 4.6000 600 579 65,293 | 2046/01/23
Mexico Government International Bond & & ZF 3.6000 400 403 45,501 | 2025/01/30
Mexico Government International Bond & 5 = 4.1250 400 415 46,787 | 2026/01/21
Panama Government International Bond & 5 9.3750 64 95 10,732 | 2029/04/01
Panama Government International Bond & & 25 6.7000 250 323 36,429 | 2036/01/26
Panama Government International Bond & & ZF 5.2000 200 217 24,464 | 2020/01/30
Panama Government International Bond & 5 = 7.1250 100 127 14,346 | 2026/01/29
Panama Government International Bond & 5 3.7500 200 206 23,246 | 2025/03/16
Panama Government International Bond & & 25 3.8750 200 206 23,224 | 2028/03/17
FED REPUBLIC OF BRAZIL & 5 = 8.8750 151 175 19,790 | 2019/10/14
FED REPUBLIC OF BRAZIL & i = 8.7500 133 170 19,192 | 2025/02/04
FED REPUBLIC OF BRAZIL & 5 8.2500 149 189 21,333 | 2034/01/20
FED REPUBLIC OF BRAZIL & & 25 7.1250 350 406 45,772 | 2037/01/20
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FED REPUBLIC OF BRAZIL

FED REPUBLIC OF BRAZIL

FED REPUBLIC OF BRAZIL

FED REPUBLIC OF BRAZIL

FED REPUBLIC OF BRAZIL

Argentine Republic International Bond
Argentine Republic International Bond
Argentine Republic International Bond
Argentine Republic International Bond
Argentine Republic International Bond
Argentine Republic International Bond
Argentine Republic International Bond
Argentine Republic International Bond
Argentine Republic International Bond
Venezuela Government International Bond
Venezuela Government International Bond
Venezuela Government International Bond
Venezuela Government International Bond
Venezuela Government International Bond
Venezuela Government International Bond
Venezuela Government International Bond
Venezuela Government International Bond
Venezuela Government International Bond
Venezuela Government International Bond
Venezuela Government International Bond
Venezuela Government International Bond
Venezuela Government International Bond
Colombia Government International Bond
Colombia Government International Bond
Colombia Government International Bond
Colombia Government International Bond
Colombia Government International Bond
Colombia Government International Bond
Colombia Government International Bond
Colombia Government International Bond
Peruvian Government International Bond
Peruvian Government International Bond
Peruvian Government International Bond
Ukraine Government International Bond
Ukraine Government International Bond
Ukraine Government International Bond
Ukraine Government International Bond
Ukraine Government International Bond
Ukraine Government International Bond
Ukraine Government International Bond
Ukraine Government International Bond
Ukraine Government International Bond
Romanian Government International Bond
Romanian Government International Bond
Romanian Government International Bond
Romanian Government International Bond
Hungary Government International Bond
Hungary Government International Bond
Hungary Government International Bond
Hungary Government International Bond
Hungary Government International Bond
Croatia Government International Bond
Croatia Government International Bond
Croatia Government International Bond
Croatia Government International Bond
Croatia Government International Bond
Russian Foreign Bond - Eurobond
Russian Foreign Bond - Eurobond
Russian Foreign Bond - Eurobond
Russian Foreign Bond - Eurobond
Russian Foreign Bond - Eurobond

TF TR T TR TR TF TF O OF IR DR DF JUF OUF OUF IR CUR TR IR TR TF T TR R IR DR DR DR OUF OUF IR IR R O TR TF TR TR R IR IR DR DR IR JUF OIF IR CUR IR TR TR T TF T OF O DR DR OOF OUF IR IR TR TR TR TH

O 9 9l Sl SHOSH S 9 9 9 S SKOSE O S 9l S SEOSH S 9 9 9 S SHOSH S 9 9 S SEOSHE S 9 O 9l S SHOSH S 9 9 O SEOSKOSE 9 O 9l S SHOSH S 9 9 9 S SKOSE 9 O 9 Sk S S S

%
5.8750
4.8750
5.6250
2.6250
4.2500
8.2800
2.5000
8.2800
6.2500
6.8750
7.5000
7.6250
6.6250
7.1250
7.7500

12.7500
9.0000
8.2500

11.7500
9.2500

11.9500
6.0000
7.0000
7.0000
7.6500
9.2500
9.3750
8.1250
7.3750
7.3750
6.1250
4.3750
2.6250
4.0000
5.6250
6.5500
5.6250
7.3500
7.7500
7.7500
7.7500
7.7500
7.7500
7.7500
7.7500
7.7500
7.7500
6.7500
4.3750
4.8750
6.1250
6.2500
6.3750
7.6250
5.3750
5.7500
6.7500
6.6250
6.3750
5.5000
6.0000

11.0000
7.5000
5.0000
4.5000
5.6250

FrAUA - RL
100
420
400
200
600
170
820
430
300
600
750
300
150
300
300
320
350
245
420
315
380
234
205
170
200
500
100

30
300
200
200
200
200
200
400
100
350
200
170
190
220
250
210
200
100
110
200
280
100
200
120
300
340
160
220
260
200
100
200
200
200
300

1,436
500
200
400

(EtEHERS IR ERER)
B
5 il & -
NERSH | MERESER REFFB
T AUR - BIL TH
106 12,050 | 2019/01/15
444 50,168 | 2021/01/22
397 44,757 | 2041/01/07
186 21,048 | 2023/01/05
595 67,153 | 2025/01/07
262 29,625 | 2033/12/31
549 61,985 | 2038/12/31
678 76,532 | 2033/12/31
318 35,902 | 2019/04/22
655 73,901 | 2021/04/22
827 93,306 | 2026/04/22
318 35,935 | 2046/04/22
153 17,291 | 2028/07/06
306 34,582 | 2036/07/06
170 19,193 2019/10/13
179 20,249 | 2022/08/23
167 18,841 | 2023/05/07
111 12,534 | 2024/10/13
227 25,640 | 2026/10/21
144 16,337 | 2028/05/07
203 22,920| 2031/08/05
114 12,860 | 2020/12/09
89 10,053 | 2038/03/31
115 12,984 | 2018/12/01
89 10,033 | 2025/04/21
256 28,889 | 2027/09/15
45 5116| 2034/01/13
38 4,303 | 2024/05/21
330 37,221| 2019/03/18
255 28,838 | 2037/09/18
229 25918 | 2041/01/18
212 23,979 2021/07/12
193 21,792 | 2023/03/15
206 23,292 | 2024/02/26
436 49,199 | 2044/02/26
131 14,797 | 2037/03/14
422 47,646 | 2050/11/18
261 29,425 | 2025/07/21
174 19,682 | 2019/09/01
192 21,742 | 2020/09/01
221 24,926 | 2021/09/01
248 27,970 | 2022/09/01
205 23,209 | 2023/09/01
193 21,802 | 2024/09/01
95 10,782 | 2025/09/01
104 11,738 | 2026/09/01
188 21,301 | 2027/09/01
324 36,625 | 2022/02/07
105 11,936 | 2023/08/22
217 24,550 | 2024/01/22
148 16,787 | 2044/01/22
329 37.139| 2020/01/29
384 43,357 | 2021/03/29
235 26,597 | 2041/03/29
244 27,5141 2023/02/21
296 33.387 | 2023/11/22
218 24,5771 2019/11/05
110 12,415| 2020/07/14
221 24,9291 2021/03/24
216 24,427 | 2023/04/04
222 25,055 | 2024/01/26
333 37,602 | 2018/07/24
1,734 195,517 | 2030/03/31
534 60,231| 2020/04/29
213 24,055 | 2022/04/04
440 49,699 | 2042/04/04
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Russian Foreign Bond - Eurobond f& & 5 4.8750 400 432 48,759 | 2023/09/16
Russian Foreign Bond - Eurobond & 5 % 5.8750 200 228 25,735 | 2043/09/16
Russian Foreign Bond - Eurobond & &k 25 3.5000 200 204 23,092 | 2019/01/16
Russian Foreign Bond - Eurobond & 5k 2% 4.7500 400 420 47,351 | 2026/05/27
Philippine Government International Bond & 5 2 9.8750 83 94 10,617 | 2019/01/15
Philippine Government International Bond & 5 2% 9.5000 230 366 41,279 | 2030/02/02
Philippine Government International Bond & &k 25 8.3750 100 113 12,831 | 2019/06/17
Philippine Government International Bond & 5 2% 6.5000 100 112 12,628 | 2020/01/20
Philippine Government International Bond & 5 2 4.0000 200 212 24,005 | 2021/01/15
Philippine Government International Bond & 5 2% 7.7500 300 429 48,457 | 2031/01/14
Philippine Government International Bond & &k 25 6.3750 100 129 14,639 | 2032/01/15
Philippine Government International Bond & 5 2% 6.3750 300 400 45,196 | 2034/10/23
Philippine Government International Bond & 5 2 5.5000 200 237 26,831 | 2026/03/30
Philippine Government International Bond & 5 2% 5.0000 200 234 26,453 | 2037/01/13
Philippine Government International Bond & &k 25 4.2000 200 217 24,556 | 2024/01/21
Philippine Government International Bond & 5 2% 3.9500 200 205 23,192 | 2040/01/20
Philippine Government International Bond & 5 2 3.7000 200 198 22,408 | 2041/03/01
Indonesia Government International Bond f& 5 25| 11.6250 300 352 39,712 | 2019/03/04
Indonesia Government International Bond & i % 5.8750 300 327 36,922 | 2020/03/13
Indonesia Government International Bond & 5k 2% 7.7500 300 412 46,510 | 2038/01/17
Indonesia Government International Bond f& & 5 4.8750 400 429 48,437 | 2021/05/05
Indonesia Government International Bond & 5 2% 3.7500 200 205 23,160 | 2022/04/25
Indonesia Government International Bond & i % 5.2500 200 215 24,265 | 2042/01/17
Indonesia Government International Bond & 5 2% 3.3750 200 200 22,613 | 2023/04/15
Indonesia Government International Bond f& & 5 5.3750 200 222 25,126 | 2023/10/17
Indonesia Government International Bond & 5 2% 4.6250 200 203 22,974 | 2043/04/15
Indonesia Government International Bond & i % 5.8750 200 228 25,720 | 2024/01/15
Indonesia Government International Bond & 5 2% 6.7500 200 257 28,988 | 2044/01/15
Indonesia Government International Bond f& & 5 4.1250 200 206 23,257 | 2025/01/15
Indonesia Government International Bond & 5 2% 5.1250 200 212 23,956 | 2045/01/15
Indonesia Government International Bond & i % 4.7500 200 213 24,093 | 2026/01/08
Indonesia Government International Bond & 5 2% 5.9500 200 234 26,428 | 2046/01/08
Turkey Government International Bond & 5 2 7.0000 210 230 26,028 | 2020/06/05
Turkey Government International Bond & 5 2% 7.3750 360 417 47,119 | 2025/02/05
Turkey Government International Bond & & 25| 11.8750 180 287 32,380 | 2030/01/15
Turkey Government International Bond & 5 2% 8.0000 150 186 21,057 | 2034/02/14
Turkey Government International Bond f& & 5 6.8750 300 338 38,131 | 2036/03/17
Turkey Government International Bond & 5 2% 7.2500 172 202 22,800 | 2038/03/05
Turkey Government International Bond & &k 25 7.0000 200 214 24,131 | 2019/03/11
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3,300,000 ARD Finance SA 6.63% 15/09/2023 3,507,478 0.37
1,440,000 Infor US Inc 5.75% 15/05/2022 1,564,558 0.16
1,000,000 LyondellBasell Industries AF SCA 8.37% 15/08/2030 179,308  0.02
5,251,344  0.55
KRV
2,500,000 1011778 BC ULC/New Red Finance Inc  6.00% 01/04/2022 2,640,625  0.28
1,500,000 Acadia Healthcare Co Inc 5.63% 15/02/2023 1,509,375 0.16
1,331,000 Advanced Micro Devices Inc 7.50% 15/08/2022 1,447,462 0.15
1,300,000 Advanced Micro Devices Inc 7.00% 01/07/2024 1,365,000 0.14
1,350,000 AECOM 575% 15/10/2022 1,431,000 0.15
1,450,000 AECOM 5.88% 15/10/2024 1,558,750 0.16
850,000 Ahern Rentals Inc 7.38% 15/05/2023 709,750  0.07
1,350,000 Aircastle Ltd 5.00% 01/04/2023 1,380,375 0.15
1,200,000 AK Steel Corp 7.63% 01/10/2021 1,290,000 0.14
650,000 AK Steel Corp 838% 01/04/2022 680,062 0.07
1,850,000 AK Steel Corp 750% 15/07/2023 2,025,750  0.21
3150000  pibertsons Cos UCHaleway NG/ 5 750, 15/03/2025 3,118,500 0.3
2,500,000 Alcatel-Lucent USA Inc 6.45% 15/03/2029 2,625,000 0.28
1,450,000 Allison Transmission Inc 5.00% 01/10/2024 1,469,937 0.16
1,500,000 Ally Financial Inc 3.60% 21/05/2018 1,509,375 0.16
1,000,000  Ally Financial Inc 3.75% 18/11/2019 1,007,500 0.11
500,000 Ally Financial Inc 5.13% 30/09/2024 510,000 0.05
3,500,000 Ally Financial Inc 8.00% 01/11/2031 4,068,750 0.43
300,000  AltaMesa Holdings LP/Alta Mesa Finance Services Cop  7.88%  15/12/2024 313,500 0.03
1,000,000 Altice Financing SA 6.50% 15/01/2022 1,041,250  0.11
6,350,000 Altice Financing SA 6.63% 15/02/2023 6,580,187 0.70
4,995,000 Altice Financing SA 7.50% 15/05/2026 5,182,312 0.55
3,000,000 Altice Finco SA 8.13% 15/01/2024 3,120,000 0.33
6,000,000 Altice US Finance | Corp 550% 15/05/2026 6,082,500 0.64
1,650,000 AMC Entertainment Holdings Inc 5.75% 15/06/2025 1,695,375 0.18
1,850,000 AMC Entertainment Holdings Inc 5.88% 15/11/2026 1,903,187  0.20
3,750,000 AMC Networks Inc 5.00% 01/04/2024 3,778,125 0.40
1,000,000  American Builders & Contractors Supply Colnc - 5.75% 15/12/2023 1,035,000  0.11
1,800,000 Anglo American Capital Plc  3.63% 14/05/2020 1,831,500 0.19
1,500,000 Anglo American Capital Plc  4.45% 27/09/2020 1,543,125 0.16
1,700,000 Anglo American Capital Plc  4.13% 15/04/2021 1,725,500 0.18
2,350,000 Anixter Inc 550% 01/03/2023 2,449,875 0.26
1,000,000 Antero Resources Corp 6.00% 01/12/2020 1,030,300 0.11
2,000,000 Antero Resources Corp 5.38% 01/11/2021 2,055,000 0.22
1,750,000 Antero Resources Corp 5.63% 01/06/2023 1,793,750  0.19
600,000 ArcelorMittal 6.25% 05/08/2020 654,750  0.07
500,000 ArcelorMittal 6.50% 01/03/2021 546,875 0.06
2,600,000 ArcelorMittal 7.25% 25/02/2022 2,951,000 0.31
2,565,000 Arconic Inc 6.15% 15/08/2020 2,792,644  0.30
350,000 Arconic Inc 5.40% 15/04/2021 372,313 0.04
4,900,000 Arconic Inc 5.13% 01/10/2024 5,057,290 0.53
1,100,000  Arconic Inc 5.95% 01/02/2037 1,078,000 0.11
2,350,000 ARD Finance SA 7.13% 15/09/2023 2,326,500 0.25
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2,300,000  Ardagh Packaging Finance Plc/Ardagh Holdings USAInc - 7.25%  15/05/2024 2,415,000  0.26
2,750,000  Atrium Windows & Doors Inc  7.75% 01/05/2019 2,557,500  0.27
2,250,000  ATS Automation Tooling Systems Inc  6.50% 15/06/2023 2,345,400  0.25
2,750,000 Axalta Coating Systems LLC 4.88% 15/08/2024 2,750,000 0.29
2,000,000 Bank of America Corp 8.00% 30/01/2018 2,060,000 0.22
445,000 Bank of America Corp 8.13% 15/05/2018 465,025 0.05
4,700,000 Bank of America Corp 6.25% 05/09/2024 4,752,875 0.50
2,500,000 Barclays Plc 7.88% 15/03/2022 2,544,375 0.27
1,000,000 Beazer Homes USA Inc 750% 15/09/2021 1,032,500 0.11
1,400,000 Beazer Homes USA Inc 875% 15/03/2022 1,517,250 0.16
2,850,000 Beazer Homes USA Inc 7.25% 01/02/2023 2,907,000 0.31
150,000 Berry Petroleum Co LLC 6.75% 01/11/2020 95,250 0.01
5,690,000 Berry Petroleum Co LLC 6.38% 15/09/2022 3,613,150 0.38
475,000 Blue Racer Midstream LLC/Blue Racer Finance Corp  6.13% 15/11/2022 477,375 0.05
1,400,000 g}b‘:;%%gié‘:li‘ln;'n”cae”lngLLtfc’ 650% 15/05/2021 1484000 0.16
1,000,000 BMC East LLC 5.50% 01/10/2024 1,000,000 0.11
5,100,000 BMC Software Finance Inc  8.13% 15/07/2021 4,781,250  0.51
1,850,000 Bombardier Inc 875% 01/12/2021 1,970,250 0.21
2,000,000 Bombardier Inc 7.50% 15/03/2025 1,972,500 0.21
1,250,000 Boyd Gaming Corp 6.38% 01/04/2026 1,356,250 0.14
1,650,000 Broadspectrum Ltd 8.38% 15/05/2020 1,753,125 0.19
950,000  Brookfield Residential Properties Inc  6.50% 15/12/2020 969,380  0.10
500,000  Brookfield Residential Properties Inc  6.38% 15/05/2025 501,200  0.05
1000000 Brookfield Residential Pr %’geégf; 6.13% 01/07/2022 1,007,900 0.1
1,750,000  Builders FirstSource Inc 5.63% 01/09/2024 1,758,750  0.19
4,000,000 BWAY Holding Co 9.13% 15/08/2021 4,235,000 0.45
Caesars Entertainment Resort Properties

1,950,000 LLC/Caesars Entertainment ResortpPrope 11.00% 01/10/2021 2,140,125  0.23
2,050,000 CalAtlantic Group Inc 6.25% 15/12/2021 2,214,000 0.23
2,000,000 California Resources Corp ~ 8.00% 15/12/2022 1,790,000 0.19
2,072,000 California Resources Corp ~ 6.00% 15/11/2024 1,502,200 0.16
1,000,000 Calpine Corp 6.00% 15/01/2022 1,050,000 0.11
1,000,000 Calpine Corp 5.38% 15/01/2023 985,000 0.10
1,568,000 Calpine Corp 7.88% 15/01/2023 1,644,440 0.17
600,000 Calpine Corp 550% 01/02/2024 584,250 0.06
1,500,000 Carmike Cinemas Inc 6.00% 15/06/2023 1,590,000 0.17
1,700,000  CCO Holdings LLC/CCO Holdings Capital Corp  5.88% 01/04/2024 1,819,000 0.19
6,700,000  CCO Holdings LLC/CCO Holdings Capital Corp  5.75% 15/02/2026 6,951,250  0.73
3,020,000  CCO Holdings LLC/CCO Holdings Capital Corp  5.50% 01/05/2026 3,095,500  0.33
3,925,000  CCO Holdings LLC/CCO Holdings Capital Corp  5.88% 01/05/2027 4,082,000  0.43
800,000 Cemex SAB de CV 6.13% 05/05/2025 820,000 0.09
1,400,000 Cemex SAB de CV 7.75% 16/04/2026 1,555,750 0.16
6,650,000 Centene Corp 475% 15/01/2025 6,517,000 0.69
2,750,000 CenturyLink Inc 6.45% 15/06/2021 2,915,000 0.31
1,950,000 CenturyLink Inc 5.80% 15/03/2022 1,998,750  0.21
550,000 CenturyLink Inc 6.75% 01/12/2023 564,437  0.06
1,750,000 CenturyLink Inc 750% 01/04/2024 1,846,250 0.20
850,000 CenturyLink Inc 6.88% 15/01/2028 785,187  0.08
1,500,000 CenturyLink Inc 7.60% 15/09/2039 1,316,250 0.14
900000 CEue! é%’gl"&”a”’;ftiﬁ'%m"°‘d'”gs 7.75% 15/07/2025 999,000 0.1
600,000 CF Industries Inc 5.15% 15/03/2034 511,861  0.05
2,950,000 Chaparral Energy Inc 9.88% 01/10/2020 2,655,000 0.28
4,000,000 Chaparral Energy Inc 8.25% 01/09/2021 3,600,000 0.38
450,000 Chesapeake Energy Corp 6.13% 15/02/2021 441,000 0.05
1,350,000 Chesapeake Energy Corp 8.00% 15/12/2022 1,461,375 0.15
2,650,000 Chesapeake Energy Corp 5.75% 15/03/2023 2,477,750 0.26
2,400,000 Chesapeake Energy Corp 8.00% 15/01/2025 2,457,000 0.26
1,000,000  CHS/Community Health Systems Inc 8.00% 15/11/2019 836,250  0.09
2,250,000 Cincinnati Bell Inc 7.00% 15/07/2024 2,385,000 0.25
1,600,000 Cinemark USA Inc 4.88% 01/06/2023 1,624,000 0.17
2,500,000 CIT Group Inc 5.50% 15/02/2019 2,650,000 0.28
2,000,000 CIT Group Inc 5.00% 15/08/2022 2,095,000 0.22
2,237,000 Citigroup Inc 590% 15/02/2023 2,270,555 0.24
1,250,000  Citigroup Inc 6.30% 15/05/2024 1,245312  0.13
1,900,000 Clearwater Paper Corp 450% 01/02/2023 1,869,125 0.20
2,000,000 Clearwater Paper Corp 5.38% 01/02/2025 1,985,000 0.21
1,020,000 Cliffs Natural Resources Inc  5.90% 15/03/2020 976,650 0.10
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2,200,000 Cliffs Natural Resources Inc  7.75% 31/03/2020 2,263,250  0.24 4,400,000 iHeartCommunications Inc  10.63% 15/03/2023 3,333,000 0.35
1,400,000  Cliffs Natural Resources Inc  4.80% 01/10/2020 1,310,750  0.14 1,800,000  IHS Markit Ltd 500% 01/11/2022 1,872,000  0.20
4,450,000  Commurications Sales & easing nc/CSL CaptalLIC 8.25%  15/10/2023 4,739,250 0.50 1,450,000  Infor US Inc 6.50% 15/05/2022 1,518,875 0.16
1,700,000  Communications Sales & Leasing Inc/CSL Capital LLC  7.13% 15/12/2024 1,719,125 0.18 1,700,000 Inmarsat Finance Plc 4.88% 15/05/2022 1,666,000 0.18
1,500,000 Concho Resources Inc 550% 01/10/2022 1,567,500 0.17 500,000 Intelsat Jackson Holdings SA 7.25% 01/04/2019 422,500 0.04
1,250,000 Concordia International Corp 7.00% 15/04/2023 393,750  0.04 2,500,000 Intelsat Jackson Holdings SA  7.50% 01/04/2021 1,925,000 0.20
3,000,000 Continental Resources Inc  5.00% 15/09/2022 3,030,000 0.32 2,850,000 Intelsat Jackson Holdings SA 8.00% 15/02/2024 2,928,375  0.31
1,400,000 Continental Resources Inc ~ 4.50% 15/04/2023 1,379,000  0.15 8,000,000 Intelsat Luxembourg SA 7.75% 01/06/2021 2,620,000 0.28
3,200,000 Cooper-Standard Automotive Inc 5.63% 15/11/2026 3,176,000 0.34 2,800,000 Intesa Sanpaolo SpA 5.02% 26/06/2024 2,583,000 0.27
2,800,000 Credit Suisse Group AG 750% 11/12/2023 2,957,500 0.31 1,650,000 Intesa Sanpaolo SpA 571% 15/01/2026 1,569,562 0.17
2,500,000  CrownRock LP/CrownRock Finance Inc  7.13% 15/04/2021 2,612,500 0.28 150,000 JC Penney Corp Inc 6.38% 15/10/2036 126,750  0.01
3,500,000 CSC Holdings LLC 525% 01/06/2024 3,416,875 0.36 2,400,000 JC Penney Corp Inc 7.40% 01/04/2037 2,190,000 0.23
3,950,000 CSC Holdings LLC 550% 15/04/2027 3,994,437  0.42 1,000,000 Jeferson Smurfit Corp US ~ 7.50% 01/06/2013 0 0.00
1,573,000  CVR Refining LLC/Coffeyville Finance Inc  6.50% 01/11/2022 1,573,000  0.17 2,250,000 Jores Energy Holdings LLC/Jones Energy Finnce Coy -~ 6.75%  01/04/2022 2,188,125 0.23
1,900,000  CyrusOne LP/CyrusOne Finance Corp  6.38% 15/11/2022 2,011,625  0.21 2,750,000 JPMorgan Chase & Co 5.00% 01/07/2019 2,746,562  0.29
750,000 DCP Midstream LLC 975% 15/03/2019 841,875  0.09 1,220,000 JPMorgan Chase & Co 6.00% 01/08/2023 1,219,988 0.13
250,000 DCP Midstream LLC 6.75% 15/09/2037 253,750 0.03 1,230,000 JPMorgan Chase & Co 6.10% 10/01/2024 1,246,144 0.13
Zggggg genbury Resources Inc 9.00:/o 15/05/2021 702,000  0.07 1,205,000 f{cc/;lséglgseucgﬂzrﬁgrligL"ngldlnss 500% 01/06/2024 1232112 0.3
\ enbury Resources Inc 550% 01/05/2022 351,000 0.04 KFC Holding Co/Pizza Hut Holdings
1,350,000 Denbury Resources Inc 463% 15/07/2023 1,093,500 0.12 2,905,000 |, ~/Taco Ball of America LLC 5.25% 01/06/2026 2,955,837  0.31
2,150,000 Deutsche Bank AG 450% 01/04/2025 2,058,534 0.22 1,350,000 L Brands Inc 563% 15/02/2022 1,451,250 0.15
2,600,000  Diamond 1 Finance Corp/Diamond 2 Finance Corp  5.45% 15/06/2023 2,762,314 0.29 500,000 L Brands Inc 6.88% 01/11/2035 512,500 0.05
1,050,000  Diamond 1 Finance Corp/Diamond 2 Finance Cop  7.13% 15/06/2024 1,165,500  0.12 200,000 L Brands Inc 6.75% 01/07/2036 203,000 0.02
2,600,000  Diamond 1 Finance Corp/Diamond 2 Finance Corp 8,10% 15/07/2036 3,097,333 0.33 1,000,000 Laredo Petroleum Inc 5.63% 15/01/2022 1,003,750 0.11
5,000,000 Digicel Group Ltd 8.25% 30/09/2020 4,318,750  0.46 3,700,000 Laredo Petroleum Inc 7.38% 01/05/2022 3,857,250  0.41
2,000,000 Digicel Ltd 7.00% 15/02/2020 1,870,000  0.20 300,000 Laredo Petroleum Inc 6.25% 15/03/2023 309,000 0.03
5,000,000 Digicel Ltd 675% 01/03/2023 4,500,000  0.48 1,750,000  Lennar Corp 488% 15/12/2023 1,741,250 0.18
1,650,000  DISH DBS Corp 675% 01/06/2021 1,798,500  0.19 500,000 Level 3 Financing Inc 538% 15/01/2024 508,125  0.05
885,000 DISH DBS Corp 5.88% 15/07/2022 935,887  0.10 1,650,000 Level 3 Financing Inc 538% 01/05/2025 1,687,125 0.18
3,800,000 DISH DBS Corp 588% 15/11/2024 3,914,000  0.41 350,000 Level 3 Financing Inc 525% 15/03/2026 347,375 0.04
3,000,000  DISH DBS Corp 7.75% 01/07/2026 3,397,500  0.36 3,050,000 Lions Gate Entertainment Corp 5.88% 01/11/2024 3,111,000  0.33
3,500,000 DuPont Fabros Technology LP 5.88% 15/09/2021 3,679,375  0.39 1,550,000 Live Nation Entertainment Inc 4.88% 01/11/2024 1,553,875 0.16
500,000 DuPont Fabros Technology LP 5.63% 15/06/2023 ~ 525,625  0.06 2,300,000 Masonite International Corp 5.63% 15/03/2023 2,386,250  0.25
4,750,000 Dynegy Inc 6.75% 01/11/2019 4,904,375  0.52 3,250,000 MEDNAX Inc 525% 01/12/2023 3,350,547 0.35
2,400,000  Endo Ltd/Endo Finance LLC/Endo Fincolnc 6.00% 15/07/2023 2,115,000  0.22 600,000 MEG Energy Corp 6.50% 15/03/2021 558,000 0.06
1,000,000 Energy Transfer Equity LP 7.50% 15/10/2020 1,117,500 0.12 1,700,000 MEG Energy Corp 6.38% 30/01/2023 1,513,000 0.16
1,000,000 Energy Transfer Equity LP 5.88% 15/01/2024 1,035,000  0.11 1,100,000 Mercer International Inc 7.00% 01/12/2019 1,137,125  0.12
50,000  Energy Transfer Equity LP  550% 01/06/2027 49,000  0.01 2,250,000 Mercer International Inc 7.75% 01/12/2022 2,376,563  0.25
1,000,000 EnPro Industries Inc 5.88% 15/09/2022 1,032,500 0.11 MGM Growth Properties Operatin
750,000 Ensco Plc 450% 01/10/2024 645,000  0.07 1:250.000 PagneréhipLP/hMGPginancng?ssuerlns 563% 01/05/2024 1,314,062 0.14
MGM Growth Properties Operating
BN L a0 7 : 2,000,000 MGM Resorts International  6.75% 01/10/2020 2,230,000 0.24
2300000 - Equinixinc 588% 15/01/2026 2426500 026 6000000 MGM Resorts International ~ 663% 15/12/2021 6,705,000  0.71
1,100,000  Fidelity & Guaranty Life Holdings Inc  6.38% 01/04/2021 1,101,375  0.12 4500000 MGM Resorts International  7.75% 15/03/2022 5225625 0.55
2000000 First Data Corp 675% 01/11/2020 2,080,000 ~ 0.22 1,500,000  Micron Technology Inc 525% 01/08/2023 1511250 0.16
5750000 First Data Corp 575% 15/01/2024 5,936,875  0.63 2,000,000  Micron Technology Inc 750% 15/09/2023 2,220,000 0.23
150000  First Quantum Minerals Ltd ~ 6.75% 15/02/2020 ~ 150,375 0.02 2,500,000  Milacron LLC/Meron Finance Corp 7.75% 15/02/2021 2,593,750  0.27
3450000  First Quantum Minerals Ltd - 7.00% 15/02/2021 3458625  0.37 4,150,000 Mohegan Tribal Gaming Authority 7.88% 15/10/2024 4,274,500  0.45
2,500,000  FMG Resources August 2006 Pty Ltd  9.75% 01/03/2022 2,909,375  0.31 650000 Momentive Performance Materials e 8.68% 15/10/2020 0 0.00
500,000 Freeport-McMoRan Inc 2.38% 15/03/2018 498,750  0.05 1000000 Motors Liquidation Co 713% 15/07/2013 0 0.0
4,200,000 Freeport-McMoRan Inc 355% 01/03/2022 3,921,750  0.41 5,000,000 Motors Liquidation Co 838% 15/07/2033 0 0.0
550,000  Freeport-McMoRan Inc 5409% 14/11/2034 464,062  0.05 2300000 MPH Acquisition Holdings LLC 7.13% 01/06/2024 2432250  0.26
3,000000 - Freeport-McMoRan Inc 545% 15/03/2043 2,490,000  0.26 500,000 NPT Operating artnrship LYNPT Friance Corp 6,38%  01/03/2024 525,000 0.06
1,000,000 Fresem.usMedmalCare.USIfmancelllnc 475% 15/10/2024 1,015,000 0.11 500,000 NPT Operatng Prtnership LP/NPT Finance Corp. 5.25% 01/08/2026 494375  0.05
5,400,000 Frontier Communications Corp 8.50% 15/04/2020 5,703,750  0.60 1,200,000 MSCI Inc 475% 01/08/2026 1,192,500 0.13
2,000,000  Frontier Communications Corp 8.88% 15/09/2020 2,130,000 0.23 1600000 Murray Energy Corp 11.25% 15/04/2021 1,236,000 0.13
2,400,000  Frontier Communications Corp 10.50% 15/09/2022 2,532,000  0.27 2,950,000  Nationstar Mortgage LLC/Nationstar Capital Cop  6.50% 01/08/2018 3,005,313 0.32
1:500000  Gardner Denver Inc 6.88% 15/08/2021 1503750~ 0.16 2,000,000 NatorstarNorgage LCNaostrCapteCop 7.889% 01/10/2020 2,072,500 0.22
2,750,000  Gates Global LLC/Gates Global Co 6.00% 15/07/2022 2,701,875  0.29 5000000 Navient Corp 550% 15/01/2019 5221413  0.55
1,000,000  GBC Jefferson Smurfit (Escrow Bonds) 8.25% 01/10/2012 0 0.00 3,000,000 Navient Corp 488% 17/06/2019 3,118,008 0.33
2,760,000  Genesis Energy LP/Genesis Energy Finance Corp - 6,.00% 15/05/2023 2,835,900  0.30 2,000,000 Navient Corp 588% 25/03/2021 2,102,055 0.22
1,370,000 Gibraltar Industries Inc 6.25% 01/02/2021 1,414525 0.15 550,000 Navient Corp 6.63% 26/07/2021 588,067 0.06
1,800,000  GLP Capital LP/GLP Financing ll Inc  5.38% 15/04/2026 1,885,500  0.20 2000000 NCR Corp 500% 15/07/2022 2,015.000  0.21
2,360,000  Goodyear Tire & Rubber Co 5.00% 31/05/2026 2,362,950  0.25 1,300,000 Neiman Marcus Group Ltd LLC 8.00% 15/10/2021 971,750 ~ 0.10
4650000 Gray Television Inc 588% 15/07/2026 4626750 049 1,300,000  Neiman Marcus Group Ltd LLC 875% 15/10/2021 932750  0.10
850000  Gutfport Energy Corp 6.00% 15/10/2024 865937  0.09 3875000 Nell Af S Escrow 838% 15/08/2030 581,250  0.06
1,350,000 Gulfport Energy Corp 6.38% 15/05/2025 1,377,000 0.15 2,000,000 Netflix Inc 588% 15/02/2025 2,170,000 0.23
3407000 Halcon Resources Corp  863% 01/02/2020 3,568832  0.38 2,745,186 New Cotai LLC/New Cotai Capital Corp 10.63% 01/05/2019 2,006,308  0.21
5000000  HCA Inc 650% 15/02/2020 5475000 ~ 0.58 1400000 New Gold Inc 6.25% 15/11/2022 1435000 0.15
1,500,000 HCA Inc 7:50% 15/02/2022 1,708,125  0.18 1600000 Nexstar Escrow Corp 563% 01/08/2024 1596,000 0.17
2500,000  HCA Inc 475% 01/05/2023 2,562,500  0.27 3,000,000  Nielsen Finance LLC/Nielsen Finance Co 5.00% 15/04/2022 3,067,500  0.32
4000000 HCA Inc 500% 15/03/2024 4,125,000  0.44 206000  Noble Holding International Ltd 4.90% 01/08/2020 207,030  0.02
7000000  HCA Inc 525% 15/04/2025 7.315000  0.77 2,400,000 Noble Holding International Ltd 7.75% 15/01/2024 2,292,000  0.24
2500,000  HD Supply Inc 575% 15/04/2024 2,643,750  0.28 1,300,000 Noble Holding International Ltd 7.20% 01/04/2025 1,231,750  0.13
900,000 Hudbay Minerals Inc 7.25% 15/01/2023 938,250 0.10 1,250,000 Novelis Corp 6.25% 15/08/2024 1,331,250 0.14
1,100,000 Hudbay Minerals Inc 7.63% 15/01/2025 1,152,250 0.12 1!500‘000 Novelis Corp 5.88% 30/09/2026 1’522’500 0.16
3,530,000 iHeartCommunications Inc  9.00% 15/12/2019 2,929,900 0.31 500,000 NRG Energy Inc 6.25% 15/07/2022 504,375 0.05
938,112 iHeartCommunications Inc  14.00% 01/02/2021 363,518 0.04 1,150,000 NRG Energy Inc 6.63% 15/01/2027 1,092,500 0.12
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3,000,000 Nuance Communications Inc 5.38% 15/08/2020 3,097,500 0.33 2,000,000 Synovus Financial Corp 7.88% 15/02/2019 2,210,000 0.23
1,850,000 Nuance Communications Inc 5.63% 15/12/2026 1,831,500 0.19 Targa Resources Partners LP/Targa
1,350,000 NXP BV/NXP Funding LLC ~ 4.13% 01/06/2021 1,404,000 0.15 1750000 Res%urces Partners Finance Corpg 5.25% 01/05/2023 1767500 0.19
1,500,000 NXP BV/NXP Funding LLC ~ 3.88% 01/09/2022 1,524,824 0.16 1,850,000 ;2;%3 r'iissogrctense fsagggﬁcg’g?rga 425% 15/11/2023 1778313  0.19
4,150,000 NXP BV/NXP Funding LLC 463% 01/06/2023 4,378,250 0.46 P
1,900,000 Oasis Petroleum Inc 6.88% 15/03/2022 1,952,250  0.21 650,000 ;:;gﬁr'ii?;‘;ftffefjE?‘:ﬁctpg‘;‘;ga 538% 01/02/2027 646750  0.07
500,000 ONEOKInc 425% 01/02/2022 505,000  0.05 1650000 Teck Resources Ltd 450% 15/01/2021 1683000 0.18
600,000  ONEOK Inc 7:509% 01/09/2023 693,000  0.07 2000000 Teck Resources Ltd 625% 15/07/2041 1935000 0.20
2600000 Open Text Corp 588% 01/06/2026 2,733,250  0.29 1.450,000 Teck Resources Ltd 520% 01/03/2042 1274188  0.13
1600000 Oshkosh Corp = 538% 01/03/2025 1628000 0.17 600,000 Teck Resources Ltd 540% 01/02/2043 530,250  0.06
2000000 Jutiront Media g:gi'tt:ll ég% 588% 15/03/2025 2,095,000 0.22 1250000 Telecom Italia Capital SA  7.20% 18/07/2036 1,239,063  0.13
3,947,000  Park-Ohio Industries Inc 8.13% 01/04/2021 4,080,211  0.43 3000000  Telecom Italia Capital SA  7.72% 04/06/2038 3,108,750  0.33
3,250,000 Performance Food Group Inc 550% 01/06/2024 3,282,500  0.35 5,350,000 Telecom lItalia SpA/Milano  5.30% 30/05/2024 5,269,750 0.56
1,000,000  PolyOne Corp 525% 15/03/2023 1,020,000 0.11 1,100,000 Tenet Healthcare Corp 5.00% 01/03/2019 1,075,250 0.1
133,000 Post Holdings Inc 6.75% 01/12/2021 142,476 0.02 4,000,000 Tenet Healthcare Corp 4.46% 15/06/2020 4,045,000 0.43
350,000 Post Holdings Inc 7.75% 15/03/2024 389,375 0.04 1,050,000 Tenet Healthcare Corp 7.50% 01/01/2022 1,101,188 0.12
900,000 Post Holdings Inc 8.00% 15/07/2025 1,014,750 0.11 4,700,000 Tenet Healthcare Corp 6.75% 15/06/2023 4,171,250 0.44
3,030,000 Post Holdings Inc 500% 15/08/2026 2,912,588 0.31 1,500,000  Tesoro Logistics LP/Tesoro Logistics Finance Cop  6.38% 01/05/2024 1,612,500 0.17
1,650,000 PQ Corp 675% 15/11/2022 1,773,750 0.19 1,050,000  Tesoro Logistics LP/Tesoro Logistics Finance Corp - 5.25% 15/01/2025 1,073,625  0.11
600,000 Precision Drilling Corp 775% 15/12/2023 635,250  0.07 7,450,000  T-Mobile USA Inc 6.25% 01/04/2021 7,785,250  0.82
1,750,000  Pride International Inc 6.88% 15/08/2020 1,872,500  0.20 2,000,000 T-Mobile USA Inc 6.63% 28/04/2021 2,100,000  0.22
1,600,000 Qorvo Inc 6.75% 01/12/2023 1,774,000 0.19 2,200,000 T-Mobile USA Inc 6.13% 15/01/2022 2,329,250 0.25
1,050,000 Qorvo Inc 700% 01/12/2025 1,164,188  0.12 2,000,000 T-Mobile USA Inc 6.50% 15/01/2026 2,175,000 0.23
2,250,000 Quintiles IMS Inc 488% 15/05/2023 2,295,000 0.24 2,250,000 Toll Brothers Finance Corp  4.38% 15/04/2023 2,272,500 0.24
2,150,000 Range Resources Corp 4.88% 15/05/2025 2,090,875  0.22 2532888 TransDigm Inc 6-;2‘;/2 15/36/222: 2,53;,258 8-;7
Reynolds Group lssuer Inc/Reynolds Grou 500, Transocean Inc 7. 15/04/201 508,75 .05
1600000 eI/ Renots Groupuerlu 7/00% 15/07/2024 1702000 018 150,000  Transocean Inc 813% 15/12/2021 150000  0.02
3,000,000  Rialto Holdings LLC/Rialto Corp 7.00% 01/12/2018 3,045,000  0.32 Sy ransocean nc o 240 :
3250000 Rice Energy Inc 725% 01/05/2023 3461250 0.37 250000 Transocean Inc 680% 15/03/2038 195625 0.02
Rivers Pittsburgh Borrower LP/ 500,000 TRl Pointe Group Inc/TRI Pointe Homes Inc  4.38% 15/06/2019 510,000  0.05
3150000 Rivers pittsburgh Finance Corp 013% 15/08/2021 3,236,625  0.34 1,400,000 TRl Pointe Group Inc/TRI Pointe Homes Inc  5.88% 15/06/2024 1,445,500  0.15
500,000 Rowan Cos Inc 4.88% 01/06/2022 475,000 0.05 5,000,000 Tribune Media Co 5.88% 15/07/2022 5,093,750 0.54
1,150,000 Rowan Cos Inc 475% 15/01/2024 1,046,500  0.11 2,100,000  Twitter Inc 1.00% 15/09/2021 1,922,569  0.20
750,000 Rowan Cos Inc 7.38% 15/06/2025 768,750  0.08 2,500,000  UBS Group AG 6.88% 07/08/2025 2515638  0.27
2,000,000 Rowan Cos Inc 5.40% 01/12/2042 1,530,000 0.16 1,100,000  UniCredit SpA 8.00% 03/06/2024 1,014,750 0.1
1,100,000  Royal Bank of Scotland Group Plc  7.64% 30/09/2017 1,018,875  0.11 2,500,000  United Rentals North America Inc  4.63% 15/07/2023 2,575,000 0.27
3,000,000 Royal Bank of Scotland Group Plc  7.50% 10/08/2020 2,842,500  0.30 1,500,000  United Rentals North America Inc  5.75% 15/11/2024 1,582,500  0.17
1,050,000  Royal Bank of Scotland Group Plc  8.63% 15/08/2021 1,068,375  0.11 1,300,000  United Rentals North America Inc  5.50% 15/07/2025 1,342,250 0.14
2,000,000 RSP Permian Inc 5.25% 15/01/2025 2,022,500 0.21 1,100,000  United Rentals North America Inc  5.88% 15/09/2026 1,131,625 0.12
6,000,000 Sabine Pass Liquefaction LLC 6.25% 15/03/2022 6,570,000 0.69 1,000,000  United States Steel Corp 8.38% 01/07/2021 1,111,250  0.12
4,800,000 Sabine Pass Liquefaction LLC 5.75% 15/05/2024 5,184,000  0.55 1,700,000  Univision Communications Inc 6.75% 15/09/2022 1,789,250  0.19
750,000 Sabine Pass Liquefaction LLC 5.88% 30/06/2026 811,388  0.09 350,000 Univision Communications Inc 5.13% 15/05/2023 344,750 0.04
1,500,000 Sabine Pass Liquefaction LLC 5.00% 15/03/2027 1,520,625 0.16 2,150,000 UPCB Finance IV Ltd 538% 15/01/2025 2,174,188  0.23
1,250,000  Sanchez Energy Corp 6.13% 15/01/2023 1,193,750  0.13 1,900,000  US Foods Inc 5.88% 15/06/2024 1,983,125  0.21
5,400,000  Scientific Games International Inc 10.00% 01/12/2022 5,359,500 0.57 2,500,000  Valeant Pharmaceuticals International Inc  6.38% 15/10/2020 2,150,000  0.23
2,750,000 Seven Generations Energy Ltd 6.88% 30/06/2023 2,925,313  0.31 500,000  Valeant Pharmaceuticals International Inc  7.25% 15/07/2022 410,000 0.04
5,000,000 SFR Group SA 6.00% 15/05/2022 5,131,250 0.54 450,000  Valeant Pharmaceuticals International Inc  6.75% 15/08/2018 426,375 0.05
2,450,000 SFR Group SA 7.38% 01/05/2026 2,520,438 0.27 2,650,000  Valeant Pharmaceuticals International Inc  5.38% 15/03/2020 2,252,500 0.24
3,500,000 Shape Technologies Group Inc  7.63% 01/02/2020 3,578,750  0.38 4,250,000  Valeant Pharmaceuticals Intemational Inc - 7.50% 15/07/2021 3,607,188  0.38
3,500,000  Shearer's Foods LLC/Chip Finance Corp  9.00% 01/11/2019 3,670,625  0.39 3,500,000  Valeant Pharmaceuticals International Inc  5.88% 15/05/2023 2,651,250  0.28
1,350,000  Sinclair Television Group Inc 5.88% 15/03/2026 1,356,750  0.14 1,050,000 Valvoline Inc 5.50% 15/07/2024 1,090,688  0.12
950,000  Sinclair Television Group Inc 5.13% 15/02/2027 902,500  0.10 2,050,000  VeriSign Inc 5.25% 01/04/2025 2,111,500  0.22
850,000  Sirius XM Radio Inc 5.75% 01/08/2021 890,375 0.09 4,045,000 Versum Materials Inc 550% 30/09/2024 4,146,125 0.44
3,000,000  Sirius XM Radio Inc 6.00% 15/07/2024 3,150,000 0.33 1,850,000 Videotron Ltd 5.00% 15/07/2022 1,910,125  0.20
2,000,000 Sirius XM Radio Inc 5.38% 15/04/2025 2,000,000 0.21 1,500,000  Videotron Ltd 5.38% 15/06/2024 1,546,875 0.16
400,000 SM Energy Co 1.50% 01/07/2021 466,788  0.05 3,500,000 Virgin Media Secured Finance Plc 5.50% 15/08/2026 3,517,500  0.37
2,500,000 SM Energy Co 6.50% 15/11/2021 2,568,750 0.27 4,000,000 Vistalet Malta Finance Plc/VistaJet Co Finance LLC  7.75% 01/06/2020 2,800,000 0.30
1,750,000 SM Energy Co 6.75% 15/09/2026 1,806,875 0.19 2,500,000 VTR Finance BV 6.88% 15/01/2024 2,575,000 0.27
2,875,000 Smith Investment 8.00% 15/03/2017 0 0.00 2,750,000 Weatherford International Ltd 6.50% 01/08/2036 2,220,625 0.23
2,000,000 SoftBank Group Corp 450% 15/04/2020 2,042,500 0.22 2,460,000 Wells Enterprises Inc 6.75% 01/02/2020 2,543,025 0.27
3,250,000 Southern Graphics Inc 8.38% 15/10/2020 3,315,000 0.35 2,500,000 WESCO Distribution Inc 538% 15/12/2021 2,581,250 0.27
1,800,000 Spectrum Brands Inc 6.63% 15/11/2022 1,914,750 0.20 1,500,000 Western Digital Corp 7.38% 01/04/2023 1,662,656 0.18
1,400,000  Speedy Cash Intermediate Holdings Corp 10.75% 15/05/2018 1,333,500  0.14 2,000,000 Western Digital Corp 10.50% 01/04/2024 2,370,000 0.25
1,750,000  Sprint Communications Inc  9.00% 15/11/2018 1,931,563  0.20 1,490,000 WhiteWave Foods Co 538% 01/10/2022 1,644,588 0.17
7,500,000 Sprint Communications Inc  7.00% 15/08/2020 7,959,375 0.84 3,900,000 Whiting Petroleum Corp 5.00% 15/03/2019 3,900,000 0.41
7,000,000 Sprint Communications Inc  11.50% 15/11/2021 8,627,500 0.91 2,000,000 William Carter Co 5.25% 15/08/2021 2,082,500 0.22
5,250,000 Sprint Corp 7.25% 15/09/2021 5,604,375  0.59 650,000 William Lyon Homes Inc 7.00% 15/08/2022 676,000 0.07
8,850,000 Sprint Corp 7.88% 15/09/2023 9,469,500 1.00 500,000 Williams Cos Inc 7.88% 01/09/2021 573,750 0.06
1,450,000 Starwood Property Trust Inc 5.00% 15/12/2021 1,471,750 0.16 800,000 Williams Cos Inc 7.50% 15/01/2031 910,000 0.10
2,000,000 Steel Dynamics Inc 5.25% 15/04/2023 2,105,000 0.22 450,000 Williams Cos Inc 7.75% 15/06/2031 519,750 0.05
1,000,000 Steel Dynamics Inc 550% 01/10/2024 1,063,750 0.11 2,400,000 Wind Acquisition Finance SA 7.38% 23/04/2021 2,499,000 0.26
2,100,000  Sterigenics-Nordion Topco LLC 8.13% 01/11/2021 2,094,750 0.22 5,250,000 Windstream Services LLC 7.75% 15/10/2020 5,420,625 0.57
1,500,000  Stone Container Finance Co of Canadall 7.38% 15/07/2014 0 0.00 3,750,000 Windstream Services LLC 7.75% 01/10/2021 3,871,875 0.41
5,000,000  Summit Materials LLC/Summit Materials Finance Corp  6.13% 15/07/2023 5,168,750  0.55 1,020,000 WMG Acquisition Corp 488% 01/11/2024 1,017,450 0.1
2,550,000  Sunoco LP/Sunoco Finance Corp 5.50% 01/08/2020 2,620,125 0.28 2,000,000 WPX Energy Inc 8.25% 01/08/2023 2,242,500 0.24
700,000  Sunoco LP/Sunoco Finance Corp 6.25% 15/04/2021 715,750  0.08 2,250,000 WR Grace & Co-Conn 5.13% 01/10/2021 2,345,625 0.25
2,000,000  Sunoco LP/Sunoco Finance Corp 6.38% 01/04/2023 2,022,500  0.21 2,000,000 WR Grace & Co-Conn 563% 01/10/2024 2,090,000 0.22
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2,500,000 YPF SA 8.50% 23/03/2021 2,693,750 0.28
2,543,000 Yum! Brands Inc 5.35% 01/11/2043 2,094,796  0.22
2,250,000  Zachry Holdings Inc 750% 01/02/2020 2,300,625 0.24
1,800,000 ZF North America Capital Inc 4.75% 29/04/2025 1,838,250 0.19
886,013,281 93.65
RS 891,264,625 94.20
IR
KRV
(502,500) Barclays Capital Inc Reverse Repo (0.25%) 15/05/2025  (502,500) (0.05)
PIRFEEG G5 (502,500) (0.05)
STiEE dRELE
i SAREA CRRIL) ()
st
KRV
848 Atrium 0 0.00
22 Dawn Holdings 0 0.00
28,000 Denbury Resources Inc 104,440 0.01
1,000 Holdings Co Inc PT 0 0.00
6,126 Motors Liquidation Co GUC Trust 50,233 0.01
6 New Cotai LLC (Placing) 0 0.00
244,956 Whiting Petroleum Corp 2,995,812 0.31
TZEMtast 3,150,485 0.33
Bt
KRV
1,033 Spanish Broadcasting System Inc 10.75% 475,180 0.05
BrasEt 475,180 0.05
HISIRE(EE
KRV
115,000 iShares iBoxx $ High Yield Corporate Bond ETF 9,941,750 1.05
HSREEFESE 9,941,750 1.05
HRTAHIESISS
1-—0
3,419 Truvo Subsidiary Corp Warrant 31/12/2020 0 0.00
RTHIESISS Rt 0 0.00
STiigE WEELE
ZAE FRIRRAN il =) CERID) ©)
REISEEREsF
Goldman Sachs US$ Liquid
13,911,088 o S A A s € 0.990% 13,911,088 1.47
REISEEEFSE 13,911,088 1.47
REBESE 918,240,628 97.05
SEIES|
RKIEFEE HEELE
i ERER GERIL) ()
190 US. Treasury 2 Year Note (CBT) March 2017 B2 22,828 0.00
(12)  US. Treasury Long Bond (CBT) March 2017 biEd 375 0.00
(59) 30 Day Federal Funds April 2017 o2 1,606 0.00
(272)  US. Treasury 5 Year Note (CBT) March 2017 biEd 54,073 0.01
(323)  US. Treasury 10 Year Note (CBT) March 2017 5EE 234,962 0.02
SEHIERS | RRIRFIEE 313,844 0.03
RRIUER HEELE
i ERER GERID) )
(28) Euro Bobl March 2017 biEd (28,051) (0.00)
SEMIENS IRRIRER (28,051) (0.00)
SNEREFHEE]
5 e = (2= RERFIE  HAEHE
fei] 2] TEA(E) TTAEE) CERIL) %)
05/01/2017 US$ 4,914,534 EUR 4,625,836 34,081 0.00
SEHE TG IRREFS 34,081  0.00

el o
R 891,264,625 94.20
RIRSEERG| (502,500) (0.05)
ZiEt 3,150,485  0.33
Bt 475,180  0.05
HSIREEE 9,941,750  1.05
S 13,911,088  1.47
SEMIENS | RRIRFIE 313,844 0.03
SRS IR TR (28,051) (0.00)
ST HIERS IR 34081 0.00
ZOfEE - B 27545552 292

=1

946,106,054 100.00
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yuAm—)y- ®L | O 8. #E) 5377.182| _9452| 773.284| .
B OH 5 sg<tE> 3841% < 1.2%>
(€4FUR) FO [FA#UR - VR ¥H %
ASSURA PLC 4,893.361 3,043 449,154 0.7
CAPITAL & REGIONAL PLC 1,824.24 1,030 152,099 0.2
SEGRO PLC 1,319.505 7,019 1,035,906 1.6
UNITE GROUP PLC 368.004 2,461 363,309 0.6
GREAT PORTLAND ESTATES PLC 236.384 1,421 209,822 0.3
DERWENT LONDON PLC 52.168 1,438 212,245 0.3
WORKSPACE GROUP PLC 189.014 1,672 246,851 0.4
SAFESTORE HOLDINGS PLC 512.359 2,075 306,215 0.5
BIG YELLOW GROUP PLC 331.527 2,512 370,839 0.6
LONDONMETRIC PROPERTY PLC | 1,427.152 2,384 351,920 0.6
TRITAX BIG BOX REIT PLC | 1,710.098 2,462 363,397 0.6
qFUZ v [ O8 %8|12863812|  27.524] 4061763 .
B B 5 sims<tE> 118848 < 6.4%>
1—0 (#5V%9) F0O F1—0O FM %
EUROCOMMERCIAL PROPERTIE-CV 87.209 3,133 411,412 0.7
g = |BB =& 872091 3133 A4zl
SImE<tE> 18847 < 0.7%>
I1—0 (N)bF-) F0O F1—0O FM %
AEDIFICA 35.19 2,813 369,302 0.6
WAREHOUSES DE PAUW SCA 25.531 2,397 314,725 0.5
g ozl DEE&EL 60721 5210]  684027]
HRM<tE> 28548 < 1.1%>
1—-0 (I5VR) FOo| Fa-o A %
GECINA SA 66.145 8,820 1,157,946 1.8
FONCIERE DES REGIONS 42,718 3,563 467,877 0.7
g = |BBL EE] 1088631 12.384] 16258231 .
SImE<tE> 2841% < 2.6%>
1—0 (RqY) F0O F1—0O FMA %
ALSTRIA OFFICE REIT-AG 426.419 5,198 682,399 1.1
g = |BBL EE] 4204191 5198]  682.399] .
SImE<tE> 18847 < 1.1%>
1—0 (ARAY) F0O F1—0O FMA %
HISPANIA ACTIVOS INMOBILIARI 53.728 831 109,116 0.2
MERLIN PROPERTIES SOCIMI SA 799.121 9,389 1,232,676 2.0
g oz DB EE| 852849]  10220] 1341.792]
HRM<tE> 28548 < 21%>
Do omes | DE EBE] 1536061]  36147] 4745456]
=0 | <> 85447 < 75%>
PN s |08 #E8|S1925544 ] - |60356706)
- eSS 72884 <95.8%>

18 = E| H
(A) BEHFING 1,019,163,644H
RHECHEE 1.017.572.,885
SREFR 598,944
T DN 1,259,818
MR A 268,003
(B) BifisIsscE R 2,505,927,097
ToEL 5,269,270.677
ppiti] A 2,763,343,580
(C) ZDfthER 27,247,168
(D) HfptEEE(A+B+C) 3,552,337,909
(E) BiffiRESmE 18,597,430,166
(F) B=EERS A 17,693,415
(G) BhfSEE=aRE 1,789,056,236
(H) &5t(D+E+F+G) 23,921,130,896
SEBREISIRE(H) 23,921,130,896

GE1

HBEREFEIT, HAROHMZYEEEYBETEBSDMEZ D L (ICIRERSS

BEDTEDDEFHETAECIVEHINSG L— M THRERELICBDTY,

(x2
(£3

HOSRAE AU EEAER (1 T HETBARD R,
SHEBED B ARIEIF B To

(E1) B=EmE s —SBRORORNBES TAEDERZVL. TAZ 0D
BEEAEE VT, LO25E38KE LTIESNE T,

(x2) BmiEstEEnE s, BIEREETAEDERZVV. TAZ D355
BRELUT, LO2BEEFEE UTIEENE T,
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7
H 77 # | EEMEOPERNGREZSH S L CGERZETRWVNE I,
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25 KIS [FABNEREANDRESFZS LA LT [TEEREES
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KHIZEIEEE
Daiwa Asset Management
RRBTREAXANOA—TEHIE1S
http://www.daiwa-am.co.jp/
WA OEEMEE & TR O#E RTERENSERPFEFNMETL. U—~DOFEIVEESE U TOBANS
m) FoTEEBRIC, BREGHEBREACGYF UK.
22.000 NI EN 9&.(3 PEZEPLE U7 I7Hh S DAREEREFTEN T

— E 5
21’500 /VMVI'\\/\/J\ Mnh\\f\//\/A\/J
21,000 A
3 /\/ \/ \VJ V‘l
205500 pvaff
20000 P/

19,500
BB LIS
(2017.3.15) (2017.9.15)
N £E .
s 8 g |EoE @ m|@GREERGIE aagTs
B EE| 2k 5 2|
M % % %
(HiE)2017¢ 38158 19,973 — 20,890 - 96.5
3B=X 20,197 1.1 21,070 0.9 96.3
48X 20,735 3.8 21,388 2.4 96.3
5 A% 20,886 4.6 21,085 0.9 96.9
[SEES 21,435 7.3 21,741 4.1 96.9
7BX 21,475 7.5 21,725 4.0 97.7
8BX 21,444 7.4 21,581 3.3 97.4
(Hi)2017 9515 21,714 8.7 21,965 5.1 96.9

(1) BEERIHEM.

(£2) S&PYEERE | TIEH BR<BX. HRE) F. S&PHEEERE | THEH
FR<BEAR, KRIUR=X) ZHECAHREL. X772 REEHZ10,000& L
TARIRBETINFHELCHDTYT, S&PHEEERE | THEH R<ER. X
RILR—2) DOFTEES KUZDf—tI0M#ERF, S&P Dow Jones Indices LLC
HELTWET, S&P Dow Jones Indices LLCIF. FEEMODELICHN2:58E
[CRAL. LWHRBEICH UL TEEAZEBSBDTESBUEEA.

(£3) 5@?@?‘6%&1(3\ EEMEBENORRZZE LT, RFIEXEOREZRAL TV
ESER

GERZE)
SEEMBBZDHEICOVT
[EAE(TEE - BEE]
HAEY 1 19,973 Hik 121,714 &= 8.7%

[BEEMFEOE S ZEER]

KEDEHSHIDETFREZEZITENY— MR LR LT &N, K
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Y. BEMEEEFEUF U, <hULLIF REREBICOWVT] 281K
Qsrayh

SIREREBEICDONT
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W1 A0 OEROEH W5EES K UEE | DIKR
5 5 T HAEEIES ‘
—EEETET o _ (2017&3%16573‘12017&9%155%"@)
(REIETEES) ( 12 8 f % i
* #4
AMHEEG 5 o A A A = &
R ) 4803.412| 190623 | 5945313 213362
ZORS NV R O P 1) T T
((REZH) € 4 FO [F2-28507 - K1 FO fr-2h307- K
(ZDtth) (a1n 425y | 11.911.657 54,643 | 19,649.518 68.290
g 5f 10 ( =) ( —)| ( )| —-)
GE1) HIPOBA (HBBOND D ODEERBAESD) [BEI, BRIk > TEaiE FO| F8ER FO| F&ERL
OMICER 5515, BEACK)BEUERTT, BROEESEUEN —. - ~| 4398876 27,711
B EIC’DKQ'C(E:*EW%Q) [ AOHYOEMAOHEB] OEBOHERE CSRLIEI0, 4 ( =) ( )| ( -) ( -
(£2) BEECEICAFEEMHERALTHIFT, =0 Funtah e )
A 7.210.1 18,807 | 18.354.8 33,290
VYA Sl U8« S (T
FO [F202- KoK FO FA2UZ - KUK
swyz | 8538526| 28585 1050377| 30214
(7885878)|( 5359 ( )|« -)
+0O F+1—-0O F0O F+1—0O
1-o 164.034 5951 - -
(FZ9) -)| ( —)[( )| -)
FO| Fa-oO FOo| Fa-o
1-0 87.941 6,397 15.053 1,175
(N)LF—) | ( 11.779)[ ( 763)| ( -) -
FO| F2-o FO[ F2-0
1—0O 122.164 11,002 | 1.526.798 62,445
O5v2) [ 2634 2910)|( )« -
FOo| Fa-oO FOo| Fa-o
—0 56.761 704|  672.683 8317
(F1Y) )| (& 1,035 ( -) -)
FO| F2-o FO[ F2-0O
21-0O 1,570.762 17,550 |  472.821 6,821
RAA) | ( e 126 ( - -
FO F1—0O +0O F1—0O
2-0_ | 2001.662| 41607| 2687.355 78,760
(1-0 B [T 38119)| ( 2:492)|( )« -)
(GE1) SEFELLS.
(£2)

%ﬁ( IRFDBIBIL, SHEFCKDERDT. LROBFICESFENTEUR
A

(E3) B ONBEECEZHLN T, LBORTICESENTSY E A,
(E4) SEOBMABEIET,
WEERTERER
(20174 3RB16HH' 5201749 15H%F )
=l ]
= i 7 i
iz A ] B\ = £ | Jo8 bz L] ] | & £ | T
0O M M +0O +M M
EQUITY RESIDENTIAL (7 XU #) 298.427 (2,231,607 | 7,477 | KLEPIERRE (T75R) 1,470.945 | 6,558,460 | 4,458
MERLIN PROPERTIES SOCIMI SA (Z4>) | 1,570.762 | 2,223,743 | 1,415 | VICINITY CENTRES (#—ZX hS5U7) |12.629.696 | 2,967,402 234
GOODMAN GROUP (#—Z ~5U7) [3,363.116 [2,209,311 656 | AVALONBAY COMMUNITIES INC (7 XU #) 123.917 (2,544,925 | 20,537
HCP INC (7 XU 7) 492.903 1,708,660 | 3,466 | SCENTRE GROUP (#—ZX hSUP) 5,615.324 | 2,006,241 357
DUKE REALTY CORP (7 XU #A) 554.136 | 1,643,260 | 2,965 | HOST HOTELS & RESORTS INC (77 XU #) 896.057 | 1,798,655 | 2,007
APARTMENT INVT & MGMT CO -A (7 X U) 268.099 | 1,333,443 | 4,973 | BIG YELLOW GROUP PLC («FUX) 1,516.634 | 1,714,229 | 1,130
REGENCY CENTERS CORP (7 XU #) 187.895 (1,287,821 6,853 | PROLOGIS INC (77 XU #) 258.557 | 1,564,869 | 6,052
SIMON PROPERTY GROUP INC (7% U7) 67.279 (1,185,070 | 17.614 | BRIXMOR PROPERTY GROUP INC (7 XU7) 714.094 1,505,655 | 2,108
PHYSICIANS REALTY TRUST (77 XU 7#) 544.308 | 1,160,803 | 2,132 | APARTMENT INVT & MGMT CO-A (7 XU#) 285.388 | 1,404,308 | 4,920
FONCIERE DES REGIONS (75/2R) 103.351 1,127,219 | 10,906 | PUBLIC STORAGE (77 XU #) 59.265 | 1,378,451 | 23,259

(1) SEEFZEURE,
(X2) FERDBRARESVIET,

119
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WiEA B ERZR
T7YRFT « 7V XDEANTHNERE T 7~ ROUBH
2 H * 2 8 ES
7 oy v R % F [ 7 o7 v R % I
0O #ysmen | pepsse|’ O #iuewes|papesa|’
FBET7 VR FO [FAEUR- oK ¥ %
(ZXAUA) FO F7XUA - Rb FH % WORKSPACE GROUP PLC 474.456 4,198 619,636 0.5
PEBBLEBROOK HOTEL TRUST 336.194 11,497 | 1,267,176 1.1 SAFESTORE HOLDINGS PLC | 1,127.069 4,564 673,602 0.6
AVALONBAY COMMUNITIES INC 53.461 9,822 | 1,082,525 1.0 BIG YELLOW GROUP PLC 999.841 7,578 | 1,118,402 1.0
SIMON PROPERTY GROUP INC 213.685 34,990 | 3,856,349 3.4 LONDONMETRIC PROPERTY PLC | 4,414.183 7,376 | 1,088,491 1.0
APARTMENT INVT & MGMT CO -A 268.099 12,268 | 1,352,079 1.2 TRITAX BIG BOX REIT PLC 5,276.931 7,598 | 1,121,352 1.0
GGP INC 224.623 4874 537,198 0.5 AFUZ My R | O, 288|43,258816| 91,267]13468372| .
VORNADO REALTY TRUST | 162.894 12,246 | 1,349,672 1.2 B H | <> 118847 <11.9%>
EQUITY RESIDENTIAL 298.427 20,110 | 2,216,432 2.0 1—0 (#35V%9) F0O Fa1—0O FH %
APPLE HOSPITALITY REIT INC 416.932 7,813 861,104 0.8 EUROCOMMERCIAL PROPERTIE-CV 164.034 5,894 773,838 0.7
EPR PROPERTIES 141.74 10,188 | 1,122,849 1.0 n o= |08 @] 164034] 5894 773838]
EQUINIX INC 17.691 8,047 886,949 0.8 SRE<HER> 1864R < 0.7%>
FOUR CORNERS PROPERTY TRUST 288.006 7,266 800,828 0.7 1—0 (RN)L¥E-) F0O Fa1—0O FH %
AMERICAN HOMES 4 RENT- A 245.956 5,383 593,368 0.5 AEDIFICA 70.32 5,621 737,974 0.7
GRAMERCY PROPERTY TRUST 249.185 7,632 841,181 0.7 WAREHOUSES DE PAUW SCA 70.73 6,641 871,902 0.8
RLJ LODGING TRUST 254.097 5470 602,926 0.5 n g0 ®E|  141.05]  12262] 1609877]
PHYSICIANS REALTY TRUST 930.695 17,283 | 1,904,760 1.7 SR <HE> 2848 < 1.4%>
CYRUSONE INC 106.284 6,547 721,555 0.6 1—0 (75VR) F0O F1—-0O FM %
GAMING AND LEISURE PROPERTIE 202.641 7,617 839,499 0.7 GECINA SA 210.72 28,099 | 3,688,903 33
EMPIRE STATE REALTY TRUST-A 445.431 9,122 | 1,005,382 0.9 FONCIERE DES REGIONS 103.351 8,622 | 1,131,971 1.0
VENTAS INC 153.54 10,585 | 1,166,578 1.0 o o= |0B. @] 314071]  36722] 4820875
GEO GROUP INC/THE 302.267 7.928| 873795 0.8 SEA<tE> 2854 < 4.3%>
CROWN CASTLE INTL CORP 189.542 19,865 | 2,189,420 1.9 1—0 (RqY) F0O Fa1—0O FH %
SUN COMMUNITIES INC 215.149 19,186 | 2,114,597 1.9 ALSTRIA OFFICE REIT-AG 1,517.516 18,498 | 2,428,485 2.1
PROLOGIS INC 172.133 11,238 1,238,602 1.1 g, = |O0B. E| 1517516]  18498] 2428485
COUSINS PROPERTIES INC | 1,100.283 10,166 | 1,120,462 1.0 SRR<HER> 1884R < 2.1%>
DUKE REALTY CORP 359.46 10,675| 1,176,597 1.0 1—0 (ARAY) F0O Fa1—0O FH %
ESSEX PROPERTY TRUST INC 96.617 25,329 2,791,521 2.5 HISPANIA ACTIVOS INMOBILIARI 165.006 2,552 335,110 0.3
FEDERAL REALTY INVS TRUST 100.25 13,129 1,447,028 1.3 MERLIN PROPERTIES SOCIMI SA 2,934.96 34,485 | 4,527,293 4.0
HCP INC 492.903 14,530 | 1,601,437 1.4 g =l DB. EEE| 3099960]  37.038| 4862404)
KILROY REALTY CORP 143.191 10,023 | 1,104,675 1.0 SR <HE> 2548 < 4.3%>
CORPORATE OFFICE PROPERTIES | 295.778 9.719| 1,071,160 0.9 1 _omms | D8 RE] 5236637 110416|14495480]
REGENCY CENTERS CORP 187.895 12,301 | 1,355,746 1.2 B SR <HE> BEEAR <12.8%>
SL GREEN REALTY CORP 120.466 11,786 | 1,298,978 1.1 N o |08 28152807424 - - [109.889.105[
UDR INC 737.671 28,732 | 3,166,585 2.8 - | sams<trm> 7 284K <96.9%>
CUBESMART 261.07 6.779 | 747222 0.7 CE1) FERESEG, HROBMENESENBERSESOMEED & (TREIET
SUNSTONE HOTEL INVESTORS INC 462.469 7,311 805,815 0.7 BARNEDDSEHEICIVERIND U— NTHEBRELIEBHDTI,
DIGITAL REALTY TRUSTINC | 227.586 | 27,521 | 3,033,196 27 (£2) HEBISHEAEME- T OFHBERDLLE,
EXTRA SPACE STORAGE INC 131.788 10,328 | 1,138,273 1.0 (£3) SHBERDPAKBISTE T
EDUCATION REALTY TRUST INC 390.32 15,366 | 1,693,585 1.5
DOUGLAS EMMETT INC 323.563 12,670| 1,396,440 1.2
FAUA - R | OB EE8|11319.982]  493363]54.373565| .
B OE R iR 3981 <48.0%>
(1n79) FOFAFS - RIb Fm %
ALLIED PROPERTIES REAL ESTAT 501.527 19,098 | 1,728,000 1.5
F& - R |O% ®E| 501527|  19.098] 1728000 .
BB R iR Ed < 1.5%>
(F—=ZAK3U7P) F0O [FA-ar5U7 - Bl FH %
NATIONAL STORAGE REIT |13,294.696 20,207 | 1,779,915 1.6
SCENTRE GROUP 3,690.845 149111 1,313,362 1.2
DEXUS 5,074.082 47,696 | 4,201,096 3.7
INVESTA OFFICE FUND 4,389.327 19,708 | 1,735,887 1.5
MIRVAC GROUP 10,367.637 23,845 2,100,317 1.9
GOODMAN GROUP 5,832.909 48,296 | 4,253,954 38
CHARTER HALL GROUP 1,992.634 11,497 | 1,012,699 0.9
INGENIA COMMUNITIES GROUP | 7,640.529 19,406 | 1,709,363 1.5
Z-ahsy7- Ry |08, 28 |52,282.659| 2055691810659 | _____
BB | <> 85417 <16.0%>
(&B) FO| FEERL A %
FORTUNE REIT 14,679.07 136,074 | 1,920,017 1.7
LINK REIT 2,834.42 181,544 | 2,561,594 2.3
& B Ko |0O% E&| 1751349] 317619 4481612 .
W 'R s> 2881R < 4.0%>
(& UAR=I) F0O Fovst-h- Fm %
KEPPEL DC REIT 15,484.213 20,206 | 1,653,126 15
ASCENDAS REAL ESTATE INV TRT 3,027.6 8,174 668,757 0.6
PARKWAYLIFE REAL ESTATE 4,182.5 11,167 913,594 0.8
YVAR—L- R OB RE|22694.313| 39,548 3235478 .
BB R iR 3884 < 2.9%>
(A #UR) FO [FAEUR- Uk M %
ASSURA PLC 16,235.277 10,098 | 1,490,212 1.3
CAPITAL & REGIONAL PLC 7,233.124 4,086 603,076 0.5
SEGRO PLC 5,587.351 29,724 | 4,386,475 3.9
UNITE GROUP PLC 980.069 6,556 | 967.566 0.9
GREAT PORTLAND ESTATES PLC 750.187 4,512 665,891 0.6
DERWENT LONDON PLC 180.328 4,971 733,665 0.6
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Wi E(SFEHEDEN

201749 B 1585
e 8 *

. 5 F ® sle %
il %
REGEES 109,889,105 96.7
)L - O—Y%, Z0ft 3.736.129 33
REETEHERE 113,625.235 100.0

SHIBER DRSS T

NEREEF, HROBDZNESEYEETEBSOMEZD EICREESTER
AENEDBEEFECIIEEHIND L — S THERELZDDTY, BH. 9
AISHICBFRMEMEL—ME 1 7XUA - BL=110210. 1AFS -

RIL=90.48M, 1A4—RrSUF - K)L=88.08M. 1&ERIL=1411M. 1
SUHM—IL - RIL=8181H. 14FUR - KY R=14757H, 11—0O=
131.28MC9.
CE3) HBHEKRICHITHNERMEE (112,674,007 FH) OREETHERSE
(113,625,235FM) [CHTBLEEF. 99.2%TT,
BEE. 8F. 88 JUEBEMBEDIKR
20179 B1581RE
1B =] El H =
(A) BE 113,668,833,372H
d—-)L-0—-VF 2,972,985,549
R ESatal sy GHMER) 109,889,105,689
ENION 633,458,415
RINBCH= 173,283,719
(B) &fF 314,965,595
FhE 171,009,595
BNk 143,956,000
(C) HIEEHEE(A—B) 113,353,867,777
TR 52,202,476,521
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Daiwa “RICI” Fund (42 “RICI” 7V NR)

[SA4TN—FZ— (FADHREEDE T 7 R)
RICI" T7PUR) | OWREFERDESI T,
(F) 2017F11B15BBR CAF UE2EEDRERD ZBEH L THIFT,

(MRE ZE

BBt R E
2017% 4 H3081R%E
KRV
BE
R 15,278,627
SEHLE 16,484,388
ETIENE ) 5,180
RIS (Bib@ER%DFHTER) 381.585.592
BESS 413,353,787
BE
ST 521,167,248
FIRE (119.,558,502)
BAEE 401,608,746
aft
KIS 1,277,363
EHBE— 1 FLRNICSHLRRAEIR T 55D 374,320
TRiEE (BEEEROHiE) 10.093.358
BfEaE 11,745,041
BABLUERESE 413,353,787
EFIREEE
2017 4 B308(CHT UIcFE
KR
g
FUBUA 52,047
TREESKUEE (BmESROTME) (CKHMFE 4,273,467
R EREmast 4,325,514
#A
ERR R 3,345,866
ETRIRB 608,343
SRt R 40,553
RETREN 60,829
T FEE 707,790
EEEM 27,689
ZDhDER 7.239
EBRGE 4,798,309
LREHEEDERIER (472,795)
ERER
SRR (18.731)
EREAGET (18.731)
TEFIESE _ (491,526)
HAEEDHH
2017% 4 H30HRE
= I
= S AL T 3
KEIL %)
KE
US T-Bill 0% YLD 25-May-2017 36,000,000 35,989,368 8.96
US T-Bill 0% YLD 15-Jun-2017 10,000,000 9,992,424 2.49
US T-Bill 0% YLD 22-Jun-2017 40,000,000 39,970,230 9.95
US T-Bill 0% YLD 20-Jul-2017 38,000,000 37,953,133 9.45
US T-Bill 0% YLD 17-Aug-2017 24,000,000 23,961,805 5.97
US T-Bill 0% YLD 31-Aug-2017 27,000,000 26,930,826 6.71
US T-Bill 0% YLD 14-Sep-2017 35,000,000 34911411 8.69
US T-Bill 0% YLD 12-Oct-2017 34,000,000 33,887,705 8.44
US T-Bill 0% YLD 09-Nov-2017 36,000,000 35,866,368 8.93
US T-Bill 0% YLD 07-Dec-2017 25,000,000 24,883,889 6.20
US T-Bill 0% YLD 04-Jan-2018 30,000,000 29,806,767 7.42
US T-Bill 0% YLD 01-Feb-2018 44,000,000 _43,681.220 10.87
f&3saEt 377.835,146 94.08
= EETA shifi W@ (8
T BEORELT ORNL RN
IS5VR
Milling Wheat (EOP) - Sep-2017 444 4,062,146 41,489
Rapeseed (EOP) - Aug-2017 203 4,023,584 49,370 -
8,085,730 90,859
[SES
Rubber (TCM) - Oct-2017 388 3,806,181 - (24,338)
3,806,181 - (24,338)
RE
Brent Crude Oil (ICE) - Jul-2017 336 17,946,140 - (457,340)
Brent Crude Oil (ICE) - Aug-2017 662 34,591,270 77,670 -
Coffee Robusta (ICE) - Jul-2017 403 8,699.810 - (857.430)
Copper Grade A (LME) - May-2017 12 16,728,063 - (724,663)

/DR | OFERE[NRTHD [Daiwa “RICI" Fund (94D

s GETE B =)
s BE KRR RRL T ORRD

Copper Grade A (LME) - May-2017 (112) (16358938) 355,538 -
Copper Grade A (LME) - Jun-2017 1M1 16,235,600 - (337.625)
Copper Grade A (LME) - Jun-2017 (74 (10,559,800) - (38,850)
Copper Grade A (LME) - Jul-2017 75 10.716,025 40,850 -
Gas Oil (ICE) - Jun-2017 35 1656375 - (62,125)
Gas Qil (ICE) - Jul-2017 68 3,104,200 8,500 -
No. 7 Cocoa (LIF) - Jul-2017 206 4,477,068 - (652,630)
Primary High Grade Aluminium (LME) - May-2017 353 16,993,388 - (190,588)
Primary High Grade Aluminium (LME) - May-2017  (353) (17,285413) 482,613 -
Primary High Grade Aluminium (LME) - Jun-2017 335 16,447,375 - (474,156)
Primary High Grade Aluminium (LME) - Jun-2017  (224)  (10,716,619) 36,019 -
Primary High Grade Aluminium (LME) - Jul-2017 219 10,498,838 - (34,744)
Primary Nickel (LME) - May-2017 64 4229211 - (617.307)
Primary Nickel (LME) - May-2017 (64) (3.829.212) 217,308 -
Primary Nickel (LME) - Jun-2017 68 4,079,160 - (232,740)
Primary Nickel (LME) - Jun-2017 (45 (2,529,555) - (15,870)
Primary Nickel (LME) - Jul-2017 48 2,704,176 16,560 -
Special High Grade Zinc (LME) - May-2017 118 8,353,019 - (640,244)
Special High Grade Zinc (LME) - May-2017  (118)  (8,185,725) 472,950 -
Special High Grade Zinc (LME) - Jun-2017 115 8,000,350 - (467.131)
Special High Grade Zinc (LME) - Jun-2017 ~ (77)  (5,018,144) = (25,838)
Special High Grade Zinc (LME) - Jul-2017 82 5351,269 26,906 -
Standard Lead (LME) - May-2017 147 8,353,581 - (82,994)
Standard Lead (LME) - May-2017 (147)  (8536913) 266,325 -
Standard Lead (LME) - Jun-2017 140 8,139,181 - (264,181)
Standard Lead (LME) - Jun-2017 94)  (5.234,625) - (52.875)
Standard Lead (LME) - Jul-2017 9 5458600 53,900 -
Tin (LME) - May-2017 43 4134125 162,650 -
Tin (LME) - May-2017 43 (4.334,375) 37,600 -
Tin (LME) - Jun-2017 41 4,128,775 - (39,025)
Tin (LME) - Jun-2017 27)  (2,688,000) - (5.250)
Tin (LME) - Jul-2017 27 2,683,650 4,875 -
White Sugar (ICE) - Aug-2017 175 4142490 - (121.865)
132,574420 2,260,264  (6,395.471)

KE
orn (CBT) - Jul-2017 1,049 19,444,975 — (222,050)
Cotton No. 2 (NYB) - Jul-2017 431 16,760,780 235,705 -
Frozen Concentrated Orange Juice (NYB) - Jul-2017 101 2,322,038 76,965 -
Gasoline RBOB FUT (NYM) - Jun-2017 58 4,115,622 - (344,450)
Gasoline RBOB FUT (NYM) - Jul-2017 120 7,839,468 - (13.860)
Gold (CMX) - Jun-2017 54 6765710 83,110 -
Gold (CMX) - Aug-2017 106 13466,770 13,250 -
Heating Oil (NYM) - Jun-2017 38 2,506,955 - (101.464)
Heating Oil (NYM) - Jul-2017 74 4714836 - (5.284)
Henry Hub Natural Gas (NYM) - Jun-2017 206 6,600,240 148,320 -
Henry Hub Natural Gas (NYM) - Jul-2017 401 13,379,200 66,330 -
Lean Hogs (CME) - Jun-2017 47 1,454,460 - (63,260)
Lean Hogs (CME) - Aug-2017 93 2,781,840 23,970 -
Light Sweet Crude Oil (NYM) - Jun-2017 436 22,109,560 - (601,680)
Light Sweet Crude Oil (NYM) - Jul-2017 860 42539900 133,300 -
Live Cattle (CME) - Jun-2017 61 2,630,320 395,890 -
Live Cattle (CME) - Aug-2017 117 5564,650 53,690 -
Lumber (CME) - Jul-2017 % 4,076,171 1,045 -
Milk Future (CME) - May-2017 4 127,040 - (4,240)
Milk Future (CME) - Jun-2017 9 279,720 = (1.260)
Oat (CBT) - Jul-2017 183 2025463 60,738 -
Palladium (NYM) - Jun-2017 5 382,275 31,075 -
Palladium (NYM) - Sep-2017 10 819,250 7,200 -
Platinum (NYM) - Jul-2017 153 7,866,965 - (609.410)
Rough Rice (CBT) - Jul-2017 157 3,195,180 - (237,300)
Silver (CMX) - Jul-2017 183 16,724,940 - (930.210)
Soybean Meal (CBT) - Jul-2017 % 3,011,520 20,160 -
Soybean Oil (CBT) - Jul-2017 418 8,031,132 - (78.264)
Soybeans (CBT) - Jul-2017 294 14,109.900 - (53.025)
Sugar No. 11 World (NYB) - Jul-2017 225 4,228,627 - (163,867)
Wheat (CBT) - Jul-2017 189 4083438 48,575 -
Wheat (CBT) - Jul-2017 893 19,543,888 - (243,925)
263502833 1,399,323 (3,673549)
SEEEET 407,969,164 3,750,446 (10,093,358)

[E&c)

[Daiwa “RICI” Fund] [dJames Beeland Rogers. Jim Rogers®#fz(3Beeland
Interests, Inc. (AT, ZEECICHBNT, #ILT [Beeland] ELWWET, ) [CKUEE
#t, REE. BRFEFCFIRFTRBESNDEDTIEH W EHA, Beelandld T 7~ REAE,
INTORENT 7Y REAE. BIRZEE. FEARICHUT, —MOREESRE. &
[T 7Y RADIREDHSHENZ. BRNICBIERNICE, REFFRIETDDDTE
) Ft e BeelandldFRogers International Commodity Index®MiRTE. #al. &EH
[CBVTKIEESIREEEEMA R B LU ZOBEERY, FKld T 7Y REBAZDOE
KEERITDERBZEVFEA. Beelandld T 7 Y ROFITINDEHA, fif&H U I35
BOREFICE T 7Y RMBEEEN2D UL [FMDOERER. SE5ICEIIRSNBBRICHER
SNBHEADREFCFFHBEDOEAZEDTESE L TWEEA. Beelandlz 77V FD
BB, EE. ®%. BEICEULCEHFFEEEZEVFEEA. [Jim Rogers®] |

[Rogers International Commodity Index®] && 0 [RICI®] (F. James Beeland
Rogers. Jim Rogers®&fz(dBeeland Interests, Inc.O hL—RY—IHBFVHT—ER
N—JTHY., FERFEZELERT,
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