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B "= FEEE A & B 5 %= &
B F7 00 RIb B [F7XUR - R # W% | = % |THEE| 88 W% 8= % |TEE
Frk| FHE| M FE| FH| B
FAUA 26,532.57 193.577.182,735.81 550,290 LOCKHEED MARTIN ALPHABET INC-CL
( ) ( ) CORP (Pt | 25482 (983167 [38582 | (55 5015 7) 12.831 [1,666,652 (129892
SR THTS B B FH7T - B TMOBILE US INC 197,049 039,097 | 7,308 | NESTLE SAREG 1734131637683 | 9483
HFS 2,871 3) 2,895) 2.528.4 5588 (7 X1 A) ’ : ! (XA R) : U ’
- - — : MEDTRONIC_ PLC BANK OF AMERICA
e P ) P e (EDTRONICPLC | 83634 [914.802 [10936 | ESNK QF AMERICA Lnoss [1548,132 | 3358
A2 b5U7 | 1,586.1;%) ( 2,89_4) 2.642.96 4301 VISLMART INC 1 87503 914,167 [1.068 | B> RESOURCES (117733 1493697 | 12687
T | TEERL T | TEERL D RYERTRIDEHODNG 1139517 lag6.617 | 6341 | 35 “ORP (7 X 164,118 133781 | 8148
&5 (2%’807'5_1) ( 98’288) 244747421 131,428 MRS o5 T 72854 20,064 [11.256 | BANARER CORP l110728 f1. 37651 | 11990
. o TEsi 6736§:§ *ifg;; O HEALTHOARE | 55666 [806,887 (12489 | b BRRTE A TH | 44333 1305504 | 2908
= ( 2 ( . ] .#E E f WO SOUMNCATONS 1114933 1740940 | 6,446 | TSTALSA (77 lig748 120605 | 6672
Bk [FAFUR R Bk [FAFUZ - RV
ADOBE INC (7 APPLE INC (7%
\ 1.975.86 6,899 ‘ 23524 (683,274 29,045 |/ 53221 [1197.473 | 22500
| ) , U7) UA)
TEIA K )« o)| 183665 18653 ING_GROEP NV BROADCOM INC
4 = XA X5 = X 5y 2GRS 430113 681,891 | 1,585 | BROLDSS 41389 1138919 | 27517
1,195.49 5,874 (0x1) BEEFZELRE,
ATA ( S (| 789625 24897 (T2) SEOBOABFIET,
E A2 Btk [FAUR b=
<t 1,026.88 216,161
r O ()| 598689] 349951 WAIERIFA & OGRS
Btk | TRE D~ Btk | TRED x> .
as 3231 143664| 00336 441990 S{ERAICPI 31 BRIBBIRA & ORE 1355 & e
Btk F+1—0O Btk F1—0O T —
1—0 5510.33 10,913 i i
- : : 8,698.35 22,990
A52F) [ ; %E o) — (1) SEH
= 10O =] 10O = = =
=0 3525 6991 3525 550 B S s P o e LT
W77 |( O ) : W8 M e
Bk Fa1-—-0O Btk Fa1—0O HEGE | AHREEE
4o 14167 9,836 FXUA) EEC M
Gy | 3Em|l (93| 345299 21,190 ABBOTT LABORATORIES [1,060.56 | 198.37| 1,630 177.224 | A&7
: — — FIDELITY NATIONAL INFO SER —| 11497| 1395 151,660 |t
4 n : 522%;% :F359D3 B T1-0 ADOBE INC —| 3856| 1.057| 114921 | s
) ¢ TS TTO) 76855 4,343 DIAMOND OFFSHORE DRILLING |  878.38 - - - | TR
=% e =% =10 DOMINO'S PIZZA INC 145| 3768| 1.057| 114.906 | &8 -2
1.0 289.09 651 DANAHER CORP 1157.22| 151.31| 2112 229570 | ~LRS T
) | 29432) (197 12:869.82 12,377 INTERCONTINENTAL EXCHANGE IN [1,198.38 | 249.38 | 2,117 | 230,140 | &7t
= FI-0O =% e UNDER ARMOUR INC-CLASS A [1.511.99 | 371.55| 1,005 | 109,288 | - #-£2
a—0 1,510.14 1,700 APPLE INC 530.71 - - — | 1R
“IUP) | 5 o 327052 3,492 BOEING CO/THE ~| 1222 424 | 46,096 | EAE - 5-£2
=153 Fa1—-0 Btk Fa-0O VERIZON COMMUNICATIONS INC —| 391.84| 2283| 248,140 3?5}5@;’3
G- D (10'2?;-32) ( 30%‘191) 29,412.73 64,945 POST HOLDINGS INC | 622.73| 80.76 834| 90632 | £ENBR
= sEEEELAE BRISTOL-MYERS SQUIBB CO [1,214.71 - - — |~z
(E2) ()NBHRNE. SHSECLIEENT. LROXPICEBENTBY FA. JPVORGAN CHASE & CO —| 21878| 24021 261.071 | =Rk
(I3) SBOBARBETRBT, SERVICENOW INC 296.95| 102 277| 30,174 | s
NEW ORENTALEDUCATIOSP ADR |~ 487.4 | 56.42 512| 55641 | -%EEY- 5%
COTY INC-CL A 2,055.11 - - - | EEnEe
(2) B[S BROADCOM INC 42492 | 59.63| 1585| 172,306 | iEskixii
(2018 6 H16HM©2019F 6 H17HE T) ULTIMATE SOFTWARE GROUPINC | 93.91 - - — | Zofts
= = — = ARAMARK 1,405.68 - - — | -Ems- 42
u T = DJL T = SPLUNK INC 290.28 - - — | s
- D ALBABA GROUP HOLDINGSP ADR | 353.99 | 35.25 557| 60,556 | -#Eg - #-£%
st FO F7AU7n- Bl FO[F7AUn- B GLOBAL PAYMENTSINC | 479| 6636|  1.053| 114512 | i
FAUR (1 9-00§) (3'79?) (53-72_5) (1 1.075 ASSURED GUARANTY LTD | 596.57 | 131.69 562| 61,129 | 2w
R AIR LEASE CORP 1,185.89 - - - | EAE - g-E2
A1) TEISSELIVE. e e GUIDEWIRE SOFTWARE INC | 271.15| 9438 923 | 100,307 | fistRisds
2 . NEES St 59 T n = N f
(0£2) ﬁz( YREDEEL, GHZFCKDEED T, LROYFICESENTSIE UGl CORP 21 26772 1420 | 154324 | e
gi; zgéﬁgiﬁﬁ%}i%ﬁ”ﬁ@ LROBFCEEFNCBIFEA, ACTIVISION BLIZZARD INC | 435.83| 232.24| 1,059 | 115,122 |333=0773
) ) OLD DOMINION FREIGHT LINE | 153.48 | 28.62 406 | 44,172 | EAE - H-ER
DIAMONDBACK ENERGY INC | 330.4 - - — | THvE—
B4 S SSEOTEA RIS EGE CHT 32S BLUEBIRD BIO INC 11482| 2864 336 36616 | ~ALRTT
(20186 16815201946 H178%T) KINDER MORGAN INC | 2.017.8 - - - | TERLE—
— = = 5 HCA HEALTHCARE INC | 487 616| 67,009 | ~L2ET
= d T-MOBILE US INC -| 2074 155| 16879 33525773
(a) AP OHUATEEER 109,421,870FH : v H—ER
(b) BB FHIHA A MBS T4A%E 31,759,853FH CSX CORP 1,206.27 179 1,381 | 150,096 | &8 - T—£Z
() "BaLE (a)/(b) 344 EXPEDIA GROUP INC 330.08 - - — | —HHE - Y-
- — AMAZON.COM INC 4817 1412|2639 286859 |- 4%
i EHKI i SHEHEERED T,
Eg; Q}&waﬁgg ARSI SO TS EOG RESOURCES INC  [1.058.06| 16,6 141] 15362 | TRILE—
AGILENT TECHNOLOGIES INC —| 10761 752| 81.815|~LzH7
AERCAP HOLDINGS NV | 1,160.4 | 1425 695| 75531 | &8 H-£2
WEIBO CORP-SPON ADR | 150.95 - - - 33525773
GENERAL MOTORS CO [1.622.41| 291.73|  1.040| 113,039 | - 9-£2
TRIPADVISOR INC 37215 - - - | 33525773
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GENERAL DYNAMICS CORP | 174.34 |  72.49| 1,241 134,889 | &4 - -2 AIA GROUP LTD —| 90286 6.663| 92417 |em
ALPHABET INC-CL C 13632| 204| 2214 240585 3?;:@;’3 CHINA TOWER CORP LTDH — 5561754 | 10,678 | 148,111 3?1}:@;’3
IHS MARKIT LTD 1.279.41| 22261 1,320 | 143,487 | @£% - -2 WUXI APPTEC CO LTD-H —| 14452| 1.300| 18040 |~ALZTT
HARRIS CORP —| 4747 904 | 98313 | @Al - H—£'2 PING AN INSURANCE GROUP COH | 3765 | 689.34|  6,011| 83373 | &ft
HALLIBURTON CO 1347 - - S E=IE SUNNY OPTICAL TECH [1,031.48 - - — | s
FORTUNE BRANDS HOME & SECURI | 995.88 - - — | &hH - 9-£2 & & R ) |BE 28583604 5789%13| 41.,658] 577,798
JETBLUE AIRWAYS CORP | 2.136.8 - - — | &8 9-£2 B B SHBEE | 38| 68w < 4.8%>
HOLOGIC INC 1,069.83 - - — | ~wzE7 BE) B S FH
KLA-TENCOR CORP 611.27 - - — |t TAWAN SEMICONDUCTOR MANUFAC [6,336.56 | 20.08 473 1.634 | B3
LOCKHEED MARTIN CORP —| 3694 1.293| 140,542 | BAH - 52 & & R ) |BE 28 [6,33656] 2008] _ 47/3]_ 1634
FLEETCOR TECHNOLOGIESINC | 244.5 |  34.61 943 | 102,539 | iEsREIf B B SHEmEE | M| 18m <70.0%>
LOWE'S COS INC —| 162.63| 1,620 176,059 | g -2 AFUR) B E IR Eae
FACEBOOK INC-CLASS A | 385.49| 11477| 2081 226,134| 23257773 GLENCORE PLC 12.568.44 - - —|FM
v I-Ex BRITISH AMERICAN TOBACCOPIC | 1,505.8 - - - | EEnme
CONCHO RESOURCES INC 363.7 42.21 415 45113 | Tx)bF— ANGLO AMERICAN PLC | 3,028.1| 386.75 816| 111,620 | =41
ATLASSIAN CORP PLC-CLASS A | 594.39 - - - | B INTERTEK GROUP PLC —| 1548 856 | 117,148 | &%8 - 4—£'2
MGM RESORTS INTERNATIONAL |1,772.84 - - — | —REEH - Y-£2 AEUR - KR | 8. 2% [17.10234 | 541.55 1672 | 228768
MYLAN NV 719.08 - - — | ~vzE 7 RS TR R R RS R SRE-TToN e
MARVELL TECHNOLOGY GROUP LTD —| 38837 925 | 100,563 | 1&sR#if 12 T Ttk A 957 Exe
SPIRIT AIRLINES INC 404.86 - - - ﬁl‘,@ﬁ ‘ U‘*l:“Z UBS GROUP AG-REG 5.187.74 — — — ﬁ%ﬂ
MARRIOTT INTERNATIONAL-CLA | 293.49| 93.95 1,255 | 136,468 | —&HEHR -2 NESTLE SA-REG 1561.27 | 214.98 2179 237,107 | £5E =S
WORKDAY INC-CLASS A | 188.09 38.46 799 86,924 ity AMS AG 387.79 _ — — | l=man
WAVYFAIR INC- CLASS A - 20.86 330| 35,860 | —fHEH - H-t2 ALCON INC —| 221.06 1,281 139,411 | ~\LRT T
DELPHI TECHNOLOGIES PLC [1,285.19 | 259.69 463 | 50312 |-fEEy-v-v2 22 o5 [ 28| 71368 43604  3.461] 376,518
NIKE INC -CL B 1,086.91| 19577| 1,633 | 177.496 | g 1-£2 & Twm TE|emds | 3mml owmml T SRR /s I
APTIV PLC 557.36 75.05 565 | 61,431 | -fEEH - 9-£2 @VR) B s s
SPOTIFY TECHNOLOGY SA | 171.16 46 665| 72,271 3?;5’593 HDFC BANK LIMITED 371.68| 33837 | 8239 | 129362 ga
~ ol ICICI BANK LTD 4,926.7 - - - | "
sonemcosnc -\ e | s s | O et T
: ' ’ ; . BB GRS | 28| 1R <T11%>
PARKER HANNIFIN CORP —| 8038| 1319 143.422 &A% -v-£2 _ -
_ _ T S (BE) = T [FEED 7 7
BOOKING HOLDINGS INC | - 34.88 g e SAMSUNG ELECTRONICS COLTD | 961.05 - - — | s
PETROLEO BRASILERO-SPON ADR | 794.11 - - = e B oo 5 [ s 96105 - — -
EDISON INTERNATIONAL |1,044.91 - - - ﬁ\ﬁﬁ?ﬁ% . & & =1 ﬁﬁﬁ@@»ﬁ; --iéﬁ-ﬁ """ Snth el TS
CHARTER COMMUNICATIONS INC-A - 455| 1,783 193,845 3?;;@;‘/3 1—0F59) =0 % | T1—0 B
SALESFORCE.COM INC | 381.22| 443 664 | 72,209 | iEREHT KONINKLIJKE PHILIPS NV —| 13404 4911 59,893 | NLRT7
TERADYNE INC 697.31 _ _ — | EEREtT ING GROEP NV — | 689.94 677 82,577 | &Rt
UNITEDHEALTH GROUP INC | 463.13 |  65.05| 1,596 | 173,435 | ~LRT 7 AIRBUS SE 7941 108.9|  1.333| 162471 | &AH - Y-
WALMART INC — | 33171 3,617 | 393,127 | £5E =R FIAT CHRYSLER AUTOMOBILES NV |3,047.11 - - — | —HHEY - YL
VISA INC-CLASS A SHARES | 499.42 | 109.92| 1,864 | 202,640 | 1%kl FERRARI NV 364 8421| 1.145] 139,572 | —#ihl-Y—£2
PPG INDUSTRIES INC | 566.71 - - Sk g s [HEL 881420511 11.017.09]  3.647| 4445151 .
NORTHERN TRUST CORP | 594.45 - - - | &Rt B> | 38 | 4861R < 3.7%>
NVIDIA CORP 17655 - - ~ | R :Lo_ D(jsay;() 1 315§ 9% 422§f7k :F119_93 243 Topg ESIES
J31-4-Y3 TOTAL SA E . . E . I=x —
NETFLIX INC 15238 585 1981 21595157577 LVAH MOET HENNESSY LOUIS VUI - 215 761| 92,798 | -y v-£2
NETEASE INC-ADR 4409 _ _ _ 35;;@;93 CAPGEMINI SE —| 10885| 1057| 128,888 | L
VALEO SA 872.44| 152.46 370| 45,150 | -#EEY - H-L2
THERVO FISHER SCENTIFICINC | 349.01 | 4022 | 1,147 | 124,667 | NLRS T SAFRAN SA 65171 12232  1.503| 183208 | @55 - 42
FIRST REPUBLIC BANK/CA | 626.19| 68.19 657 | 71.390 | fk —T%E 28 D840.06 | 827 31 56871 693145
BANK OF AMERICA CORP |4,687.51 | 570.53| 1,599 | 173,830 | &7 R YT A 7 1 I ey
ADVANCED MICRO DEVICES —-| 31372 952 | 103,493 | iEsREif IO(R7Y) = =% | F1—0 =
TD AMERITRADE HOLDING CORP —| 328.05 1,657 | 180,083 | &/t B SIEMENS AG-REG _ 75.93 789 96,255 | @48 - H—E2
SKYWORKS SOLUTIONS INC | 541.52 - - — | TEEREA E.ON SE —| 79977 794 96,834 | Nz
COGNIZANT TECH SOLUTIONS-A | 712.69 - - — | ALLIANZ SE-REG —| "es72|  1363| 166112 | 2
TAPESTRY INC 146981 - - - | B 5ER BEIERSDORF AG - 2937 314| 38280 | £ELBR
NATIONAL OILWELL VARCO INC -+ 330.69 - - - | TR VONOVIA SE 554.9| 33825| 1,557 189,829 | R#hE
CTRIP.COM INTERNATIONALADR |~ 435.4 - - — | -EE -2 ~TEE 2B | 55490130004 4819] 587313
SUNTRUST BANKS INC | 485.33 - - M AN B RT3 RatFt & el PRy 7ol R
FLEX LTD 5.888.69 | 612.74 553 | 60,188 | iEsREif T-0@&~7Y) = =% | F1—0 =
INTUITIVE SURGICAL INC -| 1837 912 99,113 | ~L2TT7 IBERDROLA A 1030143 - - i v
MICROSOFT CORP - 7543 999 108,558 | 1E¥Riil INDUSTRIA DE DISENO TEXTIL [1,984.98 - - — | -#E - -2
MEDTRONIC PLC -| 1009 983 | 106,896 | NUZT T —TBE. 25 1228641 - — -
MICRON TECHNOLOGY INC [1,057.32 - - — | BRI o }ﬁﬁﬁ{t@; BRI i Bl TS
BLACKROCK INC 169.1 - - — | &7 1—O0A9U7) B g% | F1—0 FH
PAYPAL HOLDINGS INC | 427.18 48.62 564 61,373 ’|§$E}§ﬂi FINECOBANK SPA 0.195.46 | 435.08 303 47,964 | &7
BALL CORP 1537.09 - - - | F#M L A T 1 T 2T04%5] T
ELECTRONIC ARTS INC | 140.98| 90.29 837| 90976 3?;:@;’3 o O | P B8 2208194358852 14,547 [1,772940]
- - Sl g | 108040 | 1566 <14.8%>
FXU7 - )L | BB, % 6538893 [9,185.69 | 75817 [8,238,369 i
® & B [ERade | edigm| eswm| 2680%>] 7T 5 p v paet | B 28 113176093172931.34] - i (EZPAL]
= o)
G T =% 75 1) B BIRA<EE> | 1078840 | 96884 <95.1%>
MAGNA INTERNATIONAL INC 582.06 — — — 7%#@%.&_{7 (/E]) %Eg}ﬁgfgﬁ_lgx EEEE@H%{[W’E%EE@E#@%1§%§*B%@@1E%Et[C&§1§§
ENCANA CORP —| 92496|  578| 46.826| TRILE— Ly BEDEDSSR A SRS L FCARRELIEe0TT.
: (£2) < >HIFHGEEHREICT T 2 HEEDLE,
> KL | WA B8 | 58206] 924.96|  578| 46826| . (£3) SHBREDRAFBIENET,
BB S EREE | 8|18 <0.4%>
(F—ZARSUP) Btk Btk FZ—XHUZ}L FH
TREASURY WINE ESTATES LTD [1,056.83 - - - | EELES
Z-ANZU7 R | 8 28 ]1,05683] il B il B il D
BB B[R | R — < >
) B B ¥
HONG KONG EXCHANGES & CLEAR - 126| 3281 45508 |28
TENCENT HOLDINGS LTD [1,039.56 | 415.87| 13,723 | 190,347 3?;:@;’3
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BOSTON PROPERTIES INC - 3923 530 57,632
PUBLIC STORAGE 38.64 - - -
~ |08 =& 3864 39231 930 57632
- ° | simH<tE> 1885 15847 <0.5%>

(1) HEMEREF, BHROBHZYBEESEYBETEREOMEZD & ICIREES
BEDEDDEFEFTACKVBEHINSG V- NTRERBELIZBD T,

(E2) < >WIFHEEEERICY I BFHEERDLE,
(E3) FHBEEADRARIBIFEHET.

Wi EEFEMEDER
20194 6 B 17837

E 53 *

. = O & |t %=

T %
R 11,372,218 94.1
RE(EFTS 57,632 0.5
J—b - O—VE. Z0ft 659,027 5.4
RE(ERMERSR 12.088.878 100.0

(E1) SHBEEDRARIBIFUHET,

(E2) SNEREER, HROBHZNEZEYERETELBOMEEZD & ICRESFER
ENEDBETEFACIIEEIND L — S THERELILDHDTY, BH. 6

B17BICEI2HEREL — b,
*)L=81.00M,
BERJL=3.45M.
108.77M.
11—0=121.87MHTY,

1 7AUH - RJL=108.66M.
1F—=AKSU7 - RIL=74.73M.
14FUR - RV R=136.75M.
129 1—=7FY - J0—=%=11.45M.

1hrs -
1&ER)IL=13.87M. 1
1RAAR-T3V=
142 R-bE—=157M.

(X3) BHRICHITHINERMEE (11,737,279FH) OREGTEMEME
(12,088,878FM) [cHTDLEEE. 97.1% T,

BEE. &8ff. T4 LUBEMEADINR

(EtEHRSIRERER)
WSROI
4 B2018F6R16H E2019F6K8178H
18 = E| H
(A) BEHFINGS 343,682,644
REECEE 325,995,298
RIS 16,162,929
ZOfINEE 2,129,947
IR A 605,530
(B) BifisEsscEiaG A 522,266,132
TR 5519,123,926
TEIE 26,041,390,058
(C) {SEEiRmM= A 371,537,484
(D) HfAtEEE(A+B+C) ~ 550,120,972
(E) AUHHiEEISTE 1,830,332,825
(F) ENfSsE=RRE 1,763,922,735
((FEEZEELE) 1,522,440,938)
(FEERmMIBEER) 241,481,797)
(G) &5H(D+E+F) 3,044,134,588
EBREIRIRE (G) 3,044,134,588
BNEFEERRE 1.763,922,735
(R EEEE) 1.522,440,938)
(FEERIMIE=ER) 241,481,797)
DECEEMIETLE 1.830,332,825
RIS S A 550,120,972

(E1) SEERBNEICIFSFEHRMIC T D HBERERLEZESH CRRUTHBIFT,

(£2) EEstEBRE s}, BERRETAEDEREZVL, TAZ D356

BEREULT, LO25GEFFEE U TUEEINE T,

(£3) MEHEEOHEBZF T INHENREDEBIE (e | 2IsRBICT

LY,

(E4) REEFEMEDERADIERICRIERDEIRE /G —EZRIET BHICET D

R 1 247,907,719 (R&H)

20194 6 B178RE BNSEHEEDERIE (HEE)
18 =] E| =t =x 18 E] E| A
(A) EE 12,122,814,089M (a) BEVRB OB ZIN 0F
O—)b - O—>% 511,267,883 (b) BREEREOEMEIZFTESER 0
izt (GTEER) 11,372.218.772 () Az 1,522,440,938
SIS GHEE) 57,632,134 (d) HEcfEmELE 1,830,332,825
RINAE 172,828,357 (e) BEINESRE(a + b+ c+d) 3.352,773.763
NI 8,866,943 (f) DicE 0
(B) &ff 158,748,186 (g) BHRMYEIREE(e — f) 3,352,773,763
Kihe 81,044,423 (h) SEIERDOK 8,919,931,3150]
KILSEEREM 77,303,363
Z DftRIAE R 400,400
(C) #iEmE (A - B) 11,964,065,903
oA 8,919,931,315
RIS 3,044,134,588
(D) SHHERLOLK 8,919,931,31500
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(201856 B16HMN 2019 6 B17H%F T) % FH FH
= 7 130 SEEE 0.1000 | 1,000,000 | 1,007,810 [2021/12/20
= pe = e 131 SeEER 0.1000| 900,000| 907.848 [2022/03/20
= = = = = e P 132 SEEE 0.1000| 700.000| 706,776 [2022/06/20
= E= 25 XFYIEE 0.6000| 500,000| 503,413 [2023/04/20
1 BAER2%0—> 1.03% 2048/9/18 2,400,000 | 381 24E@EfE 0.1% 2019/10/15 |3,007.476 338 105%EfRE 0.4000 | 500,000| 518,215 |2025/03/20
1 REERLEF R 1.72% 2079/6/6 (2,000,000 | 382 24FEfE 0.1% 2019/11/15 (2,506,000 341 1053/ 0.3000 | 535000| 553,543 2025/12/20
1 P75V IR 0.963% KAME (1,600,000 | 133 SEERE 0.1% 2022/9/20 (2,019,212 23 AFYIERE 1.0900 | 100,000 | 102,663 |2026/06/16|
6 HIIFFGH%F R 1.13% XA (1,500,000 | 332 10FEE 0.6% 2023/12/20 1,136,577 343 10£EHE 0.1000| 1,370,000 | 1,401,688 2026/06/20]
24 WEEEERE 0.1% 2029/3/10 1,036,170 | 333 10£E(E 0.6% 2024/3/20 (1,071,281 344 10£EHME 0.1000| 925,000| 947.172|2026/09/20
12 9IZNTYIBK 0.32% 2023/7/6 |1,000,000 | 334 10&EfE 0.6% 2024/6/20 (1,040,780 345 10£EHE 0.1000| 300,000 | 307.326|2026/12/20
13K $%F R 2.35% 2053/12/13 (1,000,000 | 143 204FE1E 1.6% 2033/3/20 (1,017,777 22 wiiEEHEE 0.1000| 600,000 | 636,596 |2027/03/10
1 RY#m—7HD %F R 149% 2053/11/28 1,000,000 | 125 SEEfE 0.1% 2020/9/20 |1,003,500 24 iiEEHERE 0.1000| 1,000,000 | 1,048,258 |2029/03/10
7 HFIFF GLHEF R 1.35% K& (1,000,000 | 340 104 E(E 0.4% 2025/9/20 | 901,502 122 20£EfE 1.8000 | 620,000 | 751,130 |2030/09/20
1 E—HHP®F R 1.22% KUE |1,000,000 | 345 104E1E 0.1% 2026/12/20 | 897325 124 204EfE 2.0000| 138,000| 170,839 [2030/12/20
(T1) 2EEZELRE (BBHTFHESENCHBIELA) - 126 20FEE 2.0000| 605000| 751,627 [2031/03/20
(E2) BARBEFYBT, 129 20FEE 1.8000| 280,000 | 342,148 (2031/06/20]
130 20FEE 1.8000| 630,000 | 771.838(2031/09/20]
. 135 204FEE 1.7000| 500,000 | 609,180 [2032/03/20]
."ﬁﬂ)\ﬁﬁﬁ@"ﬁﬂﬁ 137 20FEE 1.7000| 632,000 | 771,728 (2032/06/20]
(1) B (FRER) 1ttfd (E5E5)) 140 20fFEE 1.7000| 500.000| 611.875 [2032/09/20
R ] 5 ES 141 20FEfE 1.7000| 738,000 | 905,009 [2032/12/20]
. SH5BB| BEHMBIEALE 143 20FEE 1.6000| 100,000 | 121,504 [2033/03/20]
X9\ WEEE\F DR @ALEIB B L (a0t | 264 148 20%EMH 15000| 580,000| 701626 [2034/03/20
EZ E % % % % % 149 20FEE 1.5000| 600,000 | 726,864 [2034/06/20]
EEEE 41,021,000 [46,609,356 44.2 — 36.6 3.8 3.7 150 20FEE 1.4000 768,000 920,110 [2034/09/20
58S | 667,200 | 682,544 0.6 — 0.5 0.1 - 151 20FEE 1.2000| 434,000| 507,285 |2034/12/20)
BHBE |1 231 246 14,550,564 s B o 02 00 152 204FEE 1.2000| 535,000 | 625,784 [2035/03/20]
(BERES) [ oo 153 204%EfE 1.3000| 527.000| 625,633 (2035/06/20)
ERMAZ [2,330,000 2,334,239 2.2 - - 11 11 154 20&EE 1.2000| 524.000| 614,243 [2035/09/20
SELRS 48,911,000 [49.834,154 47.2 —| 343 8.8 4.1 155 20&E(E 1.0000| 625.000| 712,868 |2035/12/20
S ___ &t [57.160446 104010880) 986 | 756] 140] 90 156 204F@H 0.4000| 900,000 | 937,530 [2036/03/20
Eg; 2%%%fﬁ%i%@i?%%@%g@?ﬁ@%é 157 205E(E 0.2000| 337.000| 339,510 |2036/06/20]
(£3) SHBESLORNERCOVTISMASEEE, BEEREHSTLI T~ 158 20 R 0.50001 7340001 775.90412036/09/20
EAFLTVET, 159 20FEE 0.6000| 100,000| 107,401 [2036/12/20
160 20FEE 0.7000| 631,000| 688,629 [2037/03/20
161 20FEE 0.6000 | 600,000| 643,944 [2037/06/20
(2) EBR (GBER) KR (E8iR5)) 27 30%EME 2.5000 16,000 22,601 [2037/09/20)
] i ES 162 20FEE 0.6000 | 300,000| 321,702 [2037/09/20
X BE mleaEdx|lgas@|F @ & BEFEED 163 20€EE 0.6000| 200,000 214,468 [2037/12/20
% FH FH 164 20FE(E 0.5000 | 800,000| 842,616 [2038/03/20
EfEEEsE | 125 SHEEE 0.1000 200,000 200,718 |2020/09/20 28 X*+yIEME 2.0000 500,000 531,516 [2038/04/20|
126 SEEE 0.1000 | 1,115,000 | 1,119,883 [2020/12/20 165 20FEE 0.5000 | 300,000| 315,609 [2038/06/20
127 SEEDE 0.1000| 700,000| 703.633 [2021/03/20 29 30FEE 2.4000| 321,000| 452,372 [2038/09/20
6 NYAHU—#E| 03700| 400.000| 400,636 [2021/03/22] 167 20FEE 0.5000 | 500,000| 525,690 [2038/12/20
4 AVRRYFHIE | 0.6700| 1,500,000| 1,507,819 [2021/05/31 168 20FEE 0.4000| 700,000| 721,798 [2039/03/20
128 SEEME 0.1000 | 600,000| 603,624 [2021/06/20 31 30FEE 2.2000| 428000| 592,916 [2039/09/20
8 TJ4/ULVHIE| 03800 300,000| 301,068 [2021/08/13] 32 30FEE 2.3000| 218000| 307.994 [2040/03/20
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33 30FEfE 2.0000| 512.000| 695659 [2040/09/20 71 EBEHRMBS | 1.0700| 365,104 | 382702 [2048/04/10
34 30FEfE 22000 | 513000| 721.616[2041/03/20 82 fEEWMRMBS | 1.0000| 215692| 225851 [2049/03/10
35 304EE 2.0000| 219,000| 300,121 [2041/09/20 95 {ZEWMRMBS | 0.8100|  76,375| 79,521 [2050/04/10
36 30FEME 2.0000| 435000| 598,886 [2042/03/20 98 {XEWMRMBS | 0.9000| 229,320| 240,212 [2050/07/10
37 30FEE 1.9000 | 500,000 | 679,835 [2042/09/20 111 EEMIRMBS | 01900 88,102  88.445[2051/08/10
38 30FEE 1.8000| 526,000 706.428 [2043/03/20) 112 EEIIRMBS | 03300 88876 90,146 2051/09/10
41 30F@E 17000 | 216,000| 286,668 [2043/12/20 118 EMMRMBS | 04700| 271512| 277.811[2052/03/10
42 30F@fE 17000 | 310,000 | 412377 [2044/03/20 e =T A R R
44 30F@E 17000 | 215000 | 287016 [2044/09/20 N6t % & 4,231,246 | 4,550,584
45 30FEE 15000 | 514,000| 661,708 [2044/12/20 SRS L7784 FUNEME | 02600 500000 501.562[2020/09/25
46 30FEME 15000 | 413,000| 532753 [2045/03/20 310 {E2ths 0.2250| 100,000| 100,272 [2020/09/25
47 30FEME 16000 | 312,000| 410,835 [2045/06/20 315 (B2t 0.0750| 200,000 200,270 [2021/02/26
48 30F@ME 1.4000 | 215,000 | 272564 [2045/09/20 317 B2 0.0600| 100,000 100,124 [2021/04/27
49 30%EME 1.4000 | 115,000 | 146,060 [2045/12/20 318 B2t 0.0400| 300,000 300,275 [2021/05/27
50 30FEE 0.8000| 315000 352,258 [2046/03/20 322 B 0.0300| 100,000 100,088 [2021/09/27
51 30FEE 03000| 513,000| 507921 [2046/06/20 324 {ERhE: 0.0300| 100,000 100,100 [2021/11/26
53 30FEE 0.6000| 412,000 439,496 [2046/12/20 1799 FUMEEHME | 0.0400| 330,000| 330430 [2021/12/27
54 30FEE 0.8000| 406,000 454,512 [2047/03/20 326 B2t 0.0500| 100.000| 100,156 [2022/01/27
55 30FEfE 0.8000| 100,000 | 112,049 [2047/06/20 327 {E2E 0.0600| 500,000 | 500,959 [2022/02/25
56 30FEfE 0.8000| 500,000 560,015 [2047/09/20 e EZ:1 A I D
1 A0FEME 2.4000 3,000 4,673 [2048/03/20 N6t % & 2,330,000 | "2.334.239
58 30FEME 0.8000 | 500,000 | 560,240 [2048/03/20 LEMES |4 JTGEmI%% | 27660 100,000 100,020 [2019/06/20
59 30FEE 0.7000| 700,000| 764512 [2048/06/20 10 BBFYTLEMW | 02930 100,000| 100,018 [2019/07/18
61 30FEfE 07000 | 300,000| 327,642 [2048/12/20 20 =HERBK% | 2.2100| 500,000| 501,110 [2019/07/24
2 40FEME 2.2000 8000| 12118 [2049/03/20 14 »dFBK%#% | 2.1400| 100,000| 100,573 [2019/09/27
4 40FEMHE 22000 | 114,000| 176,029 [2051/03/20 8 RVEFAGOVEY | 0.4700| 100,000| 99,854 [2019/11/14
5 40FEME 2.0000| 211,000| 316,088 [2052/03/20 7 WR=ZBKZ#| 21100 100,000| 101,065 [2019/12/20
6 40FEE 19000 | 412,000| 609,372 [2053/03/20 6 =EUF JEEBKS | 1.9000| 200,000| 202,657 [2020/03/02
7 4OFEIE 17000 | 412,000| 587,062 [2054/03/20 6 WEBIRTSH% | 2.0840| 300,000 | 304311 [2020/03/04
9 40FEE 0.4000| 214,000 214,342 [2056/03/20 23 BHA-LTAV7 | 1.8080| 100,000 | 101765 [2020/06/24
10 A0FEfE 0.9000| 420,000| 493,735 [2057/03/20 17 Y5477+ 427 | 2.0400| 100,000 | 102,359 |2020/09/16
11 40FEME 0.8000 | 300,000 | 342,561 [2058/03/20 53 =EUFJU—2Z | 0.0800| 300,000| 300.226 [2020/10/23
e sewe®| | | | ________ 1 SHERT -/ | 01200| 500,000| 500,281 [2020/10/30
et % = 41,021,000 [46.609.356 25 =EERUFJ%| 1.3100| 300,000 | 305450 [2020/11/12
WAMEES | 232 MRRAE | 1.0100] 16000 16446 [2022/02/24 69 BIFTESIL | 0.0800| 500,000| 500,299 [2020/12/18
241 EBRAE | 09100  17.000|  17.467 [2022/05/25 48 BEJ(+vvl| 01000 300000| 299,370 [2021/03/19
713 |ESAME | 0.7700| 100,000| 102,640 [2022/09/20 72 7L 03700| 100,000 | 100.441{2021/06/03
26-17 PMWAR | 0.2800|  50,000| 50,863 [2025/01/27 32 =E®RUFJ% | 1.6200| 600,000 | 618,828 [2021/06/09
26-17 BOSRAME | 04630|  44,200| 45435 [2025/02/26 1 B#20178% | 03040 100,000| 100,403 [2021/08/02
27-15 BAIRAME | 04710  80,000| 82498 [2025/11/27 10 =HUF J{EEBK | 1.5200| 167000 173,015[2021/11/11
27-17 BARAME | 0.3800| 180,000| 184,633 [2026/01/27 13 /SFvyZwo | 05680 100,000| 101,406 [2022/03/18
768 SEm#AME | 0.1850| 180,000| 182,559 [2027/06/18 20 ~35EEE | 0.0300| 100,000| 100,145 [2022/06/02
e CE20) T R Y 14 YZBA—LFA> | 0.1500| 700,000| 702711[2022/06/02
NGt % 2 667.200| 682544 10 7HEZL—-FHD | 0.1700| 100,000 | 100,395 [2022/06/13
EmEs | 122 BEEERE | 0.9000 6,000 6.087 [2020/11/30 28 SEEEMEE | 0.3180| 200,000| 201,810 [2022/06/20
F<sHR%) |26 BUREAKE | 09110|  54000| 56,308 [2023/07/19 35 EERR 1.1260| 100,000 | 103,706 [2022/10/20
197 WfREISHHE | 08350  48000| 49,948 [2023/08/31 2 SHERT -/TF| 02500| 400,000| 402,114 [2022/10/31
211 BUREEEREH | 0.6600|  52.000| 53,907 [2024/02/29 4 GLPIREAA | 06800| 100,000| 101.964 [2022/12/26
222 BURERSHE | 0.6010|  51.000| 52867 [2024/07/31 3 E—IRE—/fU/N| 03670| 500,000| 496,178 [2023/02/28
69 HSAEHE | 04780|  50,000| 51,365 [2025/02/28 10 ETVE#RT 0.8030| 200,000| 205893 [2023/03/20
80 HAHE | 0.3850| 350,000| 358,299 [2026/01/28 23 FREvF1U—| 0.2000| 300,000| 301,182 [2023/04/13
90 WfRHFAHE | 00050|  45000| 45372 [2026/11/20 12 FR®EN/IT— | 0.4400| 600,000| 600,852 [2023/04/19
37 BUREGEEC | 0.0850|  22.000| 22314 [2026/12/14 6 O/ Nv#7G| 0.6500| 1,000,000| 997.981 [2023/05/30
92 KRFARE | 01150  37.000|  37.606 [2027/01/19 3 JUFA - 77U | 0.6540| 500,000 | 499.936 [2023/06/08
37 EESHE 2.4200| 100,000| 120,820 [2028/06/20 469 AN 1.5430| 124,000| 131,288 [2023/06/23
1 #SARE20%E | 22660 300,000| 364,930 [2029/06/28 12 9IZMEY28K | 03200 1,000,000 | 1,004,968 |2023/07/06
11 #752$t@20 | 1.8510| 200,000| 238626 [2030/10/28 2 BPCE S.A. | 0.6450| 500,000| 499,396 [2023/07/12
S16 {EMMRMBS | 1.6400| 18,181 18,755 [2032/11/10) 15 FYarLA-2~5U78K | 0.3250| 300,000 | 301,365 [2023/07/19
$17 EWWRMBS | 1.7100|  36,564|  37.774[2032/11/10 1 BRA-LF(YJZ | 03000 700,000| 701,001 [2023/09/04
518 EE#MRMBS | 15700  18493| 19,049 [2032/11/10 424 FUNEH 1.2330| 400,000 | 419,756 [2023/11/24
109 SBESHHE 1.8140| 100,000 | 121,554 [2033/06/20 56 hEARR®E | 0.7590| 400,000 | 413,579 [2023/12/20
F291 #5%t@4k | 1.0810| 100,000 | 111,697 [2033/12/20 31 488HD 0.9700| 100,000 | 104,139 [2024/04/22
43 #5AE20 | 11710 100,000| 113,566 [2035/04/27 306 JtREEH 0.8750| 109,000 | 113,084 [2024/05/24
6 {TERMRMBS | 1.9400|  20376| 20,490 [2037/06/10 179 Z#UwoZ | 09000 100,000| 103,734 [2024/06/05
S4 EEEMRMBS | 20300  16332| 17382 [2038/05/10) 98 {ERAHE 0.8840| 200,000 207,324 [2024/06/10
S6 EEEMRMBS | 1.9400|  15897| 16,795 [2038/11/10) 11 PHEJL-FHD | 02300 100,000| 100,819 (2024/06/13
S7 EBEERMBS | 2.0000|  84.380| 89,830 [2038/11/10) 20 A7 0.8200| 100,000 102,857 [2024/06/28
S8 EBEERMBS | 2.0900|  16754|  17.869 [2039/05/10) 1 »FEFG%#% | 09500 100,000| 102937 [2024/07/16
23 {EE£MRMBS | 1.7900|  13,690| 14,240 [2039/10/10 4 EERR 0.7820| 100,000 | 103,176 [2024/08/20
28 {EFERMRMBS | 1.7900|  44,445| 46,516 [2040/03/10 1 FHBGHE 0.9110| 100,000 | 102,796 [2024/08/29
29 EERBRMBS | 1.8100|  14004| 14,580 [2040/04/10 1 =HERKS % | 08570 400,000 411,195 [2024/09/05
37 #ERBRMBS | 1.8800| 123.808| 130,382 [2040/12/10 17 IRFA7AMR | 0.6100| 200,000 | 205455 [2024/09/20
40 EERMRMBS | 1.9300|  33880| 35977 [2041/03/10 I N=JLAZPLCFR| 1.2320| 500,000 | 505355 [2024/09/25
5 ZTWMRMBS | 21200 14,067 | 14,625 [2042/09/10 24 J5VREEEABK | 0.3840| 200,000| 201,639 [2024/10/11
8 {ITTWMRMBS | 1.9900|  16,390| 17,199 [2042/12/10 11 JXA=F4Y72 | 07150| 100,000 | 103,160 |2024/12/09
9 ZTWMRMBS | 21000  16,902| 17799 [2043/01/10 25 FmEASEE | 0.5240| 500,000 | 513,586 [2024/12/20
12 EEHERMBS | 1.9700|  17.218| 18,106 [2043/04/10 321 JcEE®@s | 0.8860| 111.000| 115040 [2024/12/25
31 EEMBRMBS | 1.8900|  31.210| 33,528 [2044/12/10 32 48#HD 0.5800| 100,000 102.429 [2025/01/28
39 EEEBERMBS | 1.5200|  35.423| 37739 [2045/08/10 496 RIFEES 0.9080| 100,000 103938 [2025/02/25
50 fEEMIERMBS | 1.6700| 268,296 | 287.023 [2046/07/10 104 fERFEE | 08260 400,000| 414,823 [2025/04/28
51 {EEEIERMBS | 1.6400| 328,077| 351,862 [2046/08/10 5 BRAEEHD | 0.9240| 100,000| 104,037 [2025/05/30
60 {EEMMRMBS | 1.3400|  96,878| 103,087 [2047/05/10 6 GLPJ®&E#A | 0.8890| 200,000| 206,811 [2025/06/30
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% FH ¥H
28 FRESHE | 0.7250| 100,000| 103,740 [2025/09/01
18 Y547—7F-4v7| 2.3600| 300,000| 337,041 [2025/09/16
4 YyIF YIZS)L| 09370 500,000| 501,105 [2025/10/10
7 ZHERFG%®| 09200 100,000| 103458 |2025/10/15
4 I7-2NF4Uv7 | 07490| 300,000 311,494 [2025/12/18
499 MEES 0.6800| 100,000| 102,799 |2026/01/23
10 Z®UFJFG%#% | 05350 100,000| 101,131 |2026/04/28
7 BPCE S.A%%| 1.8000| 100,000| 103,151 [2026/07/13
17 ISFVZwo 0.4700| 400.000| 407.839 [2026/09/18
3 I(FIAE—y—HD| 1.2070| 100,000| 104,360 [2026/09/25
80 ZZEHFR 2.3050| 200,000| 232963 [2027/03/19
63 =HYE 2.3700| 100,000| 117.192 [2027/04/23
509 FIFEES 0.4700| 200.000| 202717 [2027/05/25
2 YVYIF YTZS| 0.8470| 200,000| 197971 |2027/05/26]
2 IXTGR-LF4v72| 0.4050| 500,000| 507.751[2027/08/03
8 =mEH/S0— | 08100 500000| 500,567 [2027/10/22)
80 HRE(TEH 1.2110| 100,000| 109721 (2029/04/27
18 TATAFAHMEI | 1.0900| 400,000| 432,660 [2029/09/20
7 CURREDR) 1.1040| 200,000| 217.628(2029/12/12
9 =mEH/SU— | 0.9400| 300,000| 299,707 |2029/12/14
35 REBEH 0.5420| 100,000| 103,203 [2031/03/10
82 ERZ(TEH 13070| 100,000| 112,591 |2033/06/03
Aflac Inc 1.4880 | 1,000,000 | 1,055,210 |2033/10/18
20 H=WEH/SDU— | 1.1600| 900,000| 895777 2033/12/13
39 REEH 0.7360| 200.000| 208,800 [2037/11/27
77 )\E&E% 0.7460 | 200,000| 208,739 |2037/11/30,
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’ ( -) ITALIAN GOVERNMENT BOND |, ()34 55 | United States Treasury Note/Bond | g, 57
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. | TS 64,886 - Poland Government Bond (10—, ;15 gg) | NETHERLANDS GOVERNMENT | ¢0) )o
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5293 6,000 6,540 797.029| 18| ~—| 18| —-| -
Fa1—-0O F1—0O
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FAUAH United States Treasury Note/Bond & & 35 3.5000 1,000 1,176 127,853 | 2039/02/15
United States Treasury Note/Bond & & 2.3750 6,000 6,163 669,732 | 2027/05/15
United States Treasury Note/Bond & 5 3.0000 19,000 20,591 2,237,445 | 2049/02/15
United States Treasury Note/Bond f& & 2 2.3750 38,500 39,417 4,283,058 | 2024/02/29
Mexico Government International Bond & & ZF 4.0000 1,100 1,144 124,406 | 2023/10/02
Mexico Government International Bond & 5 4.5000 2,000 2,099 228,155 | 2029/04/22
JPMorgan Chase & Co t & 2.7000 500 502 54,564 | 2023/05/18
Wal-Mart Stores Inc H & = 6.2000 100 136 14,875 | 2038/04/15
Kraft Foods Group Inc Tt BEH 3.5000 300 307 33,368 | 2022/06/06
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GlaxoSmithKline Capital Inc T B& F 2.8000 600 607 66,014 | 2023/03/18
GlaxoSmithKline Capital Inc T B F 3.8750 1,500 1,611 175,061 | 2028/05/15
HSBC USA Inc T B 3.5000 300 309 33,677 | 2024/06/23
Credit Agricole SA/London T B 3.2500 1,000 1,004 109,189 | 2024/10/04
AT&T Inc t & 3.0000 200 202 21,965 | 2022/02/15
MetLife Inc H & 3.0000 300 306 33,263 | 2025/03/01
Microsoft Corp H & 2.4000 1,000 994 108,097 | 2026/08/08
International Business Machines Corp | # & 25 3.3000 1,000 1,022 111,091 | 2026/05/15
ING Groep NV t B 3.1500 1,000 1,015 110,315 | 2022/03/29
Mitsubishi UFJ Financial Group Inc ES R = 2.9980 1,000 1,012 110,054 | 2022/02/22
Boeing Co/The t & = 3.1000 2,000 2,047 222,526 | 2026/05/01
Sumitomo Mitsui Financial Group Inc | # & 25 2.8460 500 505 54,896 | 2022/01/11
HSBC Holdings PLC t FEm F 4.3000 2,000 2,110 229,339 | 2026/03/08
Bayer US Finance Il LLC t & = 2.7500 400 398 43,315| 2021/07/15
McDonald's Corp t BE F 3.8000 1,500 1,589 172,725 | 2028/04/01
Pepsico Inc/NC t & = 2.7500 300 304 33,058 | 2022/03/05
CITIGROUP INC t & = 3.8750 500 515 56,049 | 2025/03/26
CITIGROUP INC t & = 2.7500 700 703 76,389 | 2022/04/25
CITIGROUP INC T BE F 3.8870 2,000 2,075 225,476 | 2028/01/10
BANK OF AMERICA CORP. T E OF 3.5930 3,000 3,069 333,539 | 2028/07/21
Wells Fargo & Co T BEOF 4.1250 200 210 22,838 | 2023/08/15
Wells Fargo & Co T EOF 4.6000 200 207 22,522 | 2021/04/01
Wells Fargo & Co T E 4.1000 3,000 3,134 340,567 | 2026/06/03
MORGAN STANLEY T E F 3.7500 200 207 22,518 | 2023/02/25
MORGAN STANLEY T EOF 3.8750 1,000 1,048 113,914 | 2026/01/27
GOLDMAN SACHS GROUP INC. T E O 4.0000 200 210 22,834 | 2024/03/03
GOLDMAN SACHS GROUP INC. T E 3.0000 300 301 32,792 | 2022/04/26
BPCE SA S - 3.3750 1,000 1,020 110,892 | 2026/12/02
BNP Paribas SA T & 3.2500 400 411 44,765 | 2023/03/03
Mizuho Financial Group Cayman 2 Ltd |t & 25 4.2000 500 516 56,171 | 2022/07/18
s |BERE] smm| | | o
i - g 96,300 100,214 10,889,327
FAFI-RIL| FAFSRIL
hrs ONTARIO PROVINCE i 75 & 5k 25 2.9000 16,000 16,991 1,376,339 | 2028/06/02
Province of Alberta Canada 75 & 5k 35 2.2000 5,000 5,059 409,779 | 2026/06/01
CANADA HOUSING TRUST 5 K B 3 2.6500 13,000 13,872 1,123,687 | 2028/12/15
E‘éd\;—f ?ﬁ.tm_ _§Sz_ _____________________________ ?ﬁtm_ ________________________________________________________________________
& g 34,000 35,923 2,909,805
FA=ANSUT7- R [FA=ANSUT- R
F—ZXbKS5U7 | JPMorgan Chase & Co t & = 4.2150 2,000 2,196 164,126 | 2029/05/22
AT&T Inc t & = 4.6000 2,000 2,211 165,256 | 2028/09/19
Credit Agricole SA T E F 4.2000 2,000 2,079 155,424 | 2034/05/29
Societe Generale SA T EOF 4.7000 1,000 1,105 82,603 | 2028/09/20
Barclays PLC T EF 5.2440 2,000 2,239 167,347 | 2028/06/15
FBG Finance Pty Ltd T EOF 3.2500 2,000 2,073 154,945 | 2022/09/06
Lloyds Banking Group PLC T EF 4.7500 2,000 2,222 166,112 | 2028/05/23
Verizon Communications Inc B F 4.5000 3,500 3,919 292,889 | 2027/08/17
Apple Inc T EOF 3.6000 1,400 1,531 114,425 | 2026/06/10
BPCE SA T E 4.5000 3,500 3,815 285,155 | 2028/04/26
VODAFONE GROUP FI - 4.2000 2,000 2,156 161,168 | 2027/12/13
AusNet Services Holdings Pty Ltd Tt FE F 4.2000 1,800 2,028 151,554 | 2028/08/21
e | BRB ] sl T
A g 25,200 27,579 2,061,009
FAFURRYR [FAFURRYN
1FUZR BNG Bank NV 5 % A S 1.6250 3,500 3,599 492,275 | 2025/08/26
Aegon NV Tt B F 6.6250 200 319 43,685 | 2039/12/16
InterContinental Hotels Group PLC B F 3.7500 1,000 1,080 147,718 | 2025/08/14
) €Y IS O IR ISR SRS ISR
i - g 4,700 4,999 683,679
FAY1-7V-70-% FADI-TY-70-%
AUI—=FV Kommuninvest | Sverige AB ¥ % E S 1.0000 65,000 67,877 777,197 | 2025/05/12
Sveriges Sakerstallda Obligationer AB | #= & 25 2.0000 70,000 76,851 879,950 | 2026/06/17
Lansforsakringar Hypotek AB B F 1.2500 60,000 62,953 720,821 | 2025/09/17
s |BAE] sl o
i g 195,000 207,682 2,377,969
FAFYD-RY FAFYI-RY
XF¥¥3 Mexican Bonos & 5E 2% 7.5000 83,000 82,414 467,287 | 2027/06/03
E‘E‘/J\Ef ?%.t@.%ﬂz_ _____________________________]ﬁtm_ ________________________________________________________________________
& g 83,000 82,414 467,287
Fi—-5R-20F FR-5VR-20F
R—32VK Poland Government Bond & 5 2% 2.5000 50,000 50,812 1,454,761 | 2026/07/25
Poland Government Bond & & % 2.7500 50,000 51,699 1,480,142 | 2029/10/25
ﬁgd\: lﬁ'%. TW_ _y _____________________________ gﬁ%tw_ ________________________________________________________________________
i & 100,000 102,511 2,934,904
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BMW FINANCE NV t E F 1.0000 300 309 37,669 | 2025/01/21
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F1—0O F1—0O
1-—0 (49YU7) | ITALIAN GOVERNMENT BOND & & = 2.0000 1,600 1,623 197,846 | 2025/12/01
ITALIAN GOVERNMENT BOND f& & 1.4500 54,000 54,723 6,669,099 | 2022/09/15
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ITALIAN GOVERNMENT BOND & 5 = 0.6500 17,000 16,562 2,018,503 | 2023/10/15
Italy Buoni Poliennali Del Tesoro & 5 2 3.7500 9,500 10,513 1,281,240 | 2024/09/01
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FXUAR United States Treasury Note/Bond & Z5 2.5000 5,200 5,274 577,167 | 2024/05/15
United States Treasury Note/Bond & % 5.5000 1,930 2,425 265,433 | 2028/08/15
United States Treasury Note/Bond & 25 6.2500 300 410 44,875 | 2030/05/15
United States Treasury Note/Bond & % 5.3750 1,200 1,557 170,423 | 2031/02/15
United States Treasury Note/Bond & 5 4.5000 300 379 41,477 | 2036/02/15
United States Treasury Note/Bond & 75 3.5000 1,450 1.639 179,386 | 2039/02/15
United States Treasury Note/Bond & 5 3.8750 400 475 52,054 | 2040/08/15
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United States Treasury Note/Bond & B2 3.0000 1,600 1,655 181,146 | 2045/05/15
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United States Treasury Note/Bond & 75 2.2500 100 88 9,729 | 2046/08/15
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United States Treasury Note/Bond & Z5 2.6250 2,550 2,603 284,909 | 2025/12/31
United States Treasury Note/Bond & Z5 2.6250 1,050 1,069 117,082 | 2029/02/15
United States Treasury Note/Bond & % 3.0000 1,050 1,084 118,707 | 2049/02/15
United States Treasury Note/Bond & % 2.5000 1,560 1,580 172,989 | 2026/02/28
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Hh*s Canada Government International Bond & 5 2.7500 135 171 13,964 | 2064/12/01
CANADIAN GOVERNMENT BOND & i % 5.7500 250 372 30,302 | 2033/06/01
CANADIAN GOVERNMENT BOND & % 5.0000 400 590 48,013 | 2037/06/01
CANADIAN GOVERNMENT BOND & 5 2% 4.0000 230 316 25,700 | 2041/06/01
CANADIAN GOVERNMENT BOND & Z5 3.5000 470 624 50,784 | 2045/12/01
CANADIAN GOVERNMENT BOND & 5 2% 2.5000 400 418 33,996 | 2024/06/01
CANADIAN GOVERNMENT BOND & Z5 2.7500 280 333 27,118 | 2048/12/01
CANADIAN GOVERNMENT BOND & 5 2% 2.2500 350 363 29,531| 2025/06/01
CANADIAN GOVERNMENT BOND & Z5 1.5000 320 317 25,804 | 2026/06/01
CANADIAN GOVERNMENT BOND f& 5 2 1.0000 400 380 30,940 | 2027/06/01
CANADIAN GOVERNMENT BOND & Z5 2.0000 450 463 37,646 | 2028/06/01
CANADIAN GOVERNMENT BOND & 5 & 2.0000 120 123 10,000 | 2051/12/01
CANADIAN GOVERNMENT BOND & Z5 2.2500 380 400 32,543 | 2029/06/01
BoglsAs] el
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F—RAKSU7 AUSTRALIAN GOVERNMENT BOND f& z5 4.7500 400 493 37,546 | 2027/04/21
AUSTRALIAN GOVERNMENT BOND & 5 25 3.2500 200 227 17,336 2029/04/21
AUSTRALIAN GOVERNMENT BOND & 5 3.2500 770 849 64,661 | 2025/04/21
AUSTRALIAN GOVERNMENT BOND & Z5 4.5000 460 607 46,238 | 2033/04/21
AUSTRALIAN GOVERNMENT BOND & 5 4.2500 670 789 60,098 | 2026/04/21
AUSTRALIAN GOVERNMENT BOND & Z5 3.7500 200 250 19,040 | 2037/04/21
AUSTRALIAN GOVERNMENT BOND & 5 % 2.7500 140 154 11,771 | 2035/06/21
AUSTRALIAN GOVERNMENT BOND & Z5 3.2500 250 294 22,428 | 2039/06/21
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AUSTRALIAN GOVERNMENT BOND & 5 %| 22500 2,070 2,165 164,843 | 2028/05/21
AUSTRALIAN GOVERNMENT BOND & s %| 3.0000 320 363 27.630 | 2047/03/21
AUSTRALIAN GOVERNMENT BOND & i %| 27500 800 877 66,761 | 2029/11/21
AUSTRALIAN GOVERNMENT BOND & s %| 2.5000 550 590 44,938 | 2030/05/21
AUSTRALIAN GOVERNMENT BOND & s %| 27500 80 86 6,620 | 2041/05/21
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YUHR—IL SINGAPORE GOVERNMENT & i #%| 27500 100 103 8,233 | 2042/04/01
SINGAPORE GOVERNMENT & I #%| 33750 100 112 8,965 | 2033/09/01
SINGAPORE GOVERNMENT B iF #=| 28750 150 159 12,746 | 2029/07/01
SINGAPORE GOVERNMENT & I %| 27500 180 184 14,747 | 2046/03/01
SINGAPORE GOVERNMENT B aF #%| 21250 250 251 20,134 | 2026/06/01
SINGAPORE GOVERNMENT & i %| 2.2500 120 116 9,334 | 2036/08/01
SINGAPORE GOVERNMENT & i %| 26250 220 229 18,311 | 2028/05/01
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United Kingdom Gilt & %| 1.5000 170 164 23,298 | 2047/07/22
United Kingdom Gilt & 2 %| 1.2500 600 611 86,794 | 2027/07/22
United Kingdom Gilt &I %|  1.6250 600 628 89,135 | 2028/10/22
United Kingdom Gilt B A #=|  1.6250 50 51 7.349 | 2071/10/22
United Kingdom Gilt & s %=| 17500 1,430 1,463 207,630 | 2049/01/22
United Kingdom Gilt B i %| 6.0000 160 231 32,868 | 2028/12/07
United Kingdom Gilt & if %| 4.2500 848 1,146 162,616 | 2032/06/07
United Kingdom Gilt f& s %| 5.0000 100 123 17526 | 2025/03/07
United Kingdom Gilt & iF %| 4.2500 940 1,326 188,194 | 2036/03/07
United Kingdom Gilt & i %| 4.7500 400 616 87.506 | 2038/12/07
United Kingdom Gilt B EF #%|  4.2500 570 991 140,710 | 2055/12/07
United Kingdom Gilt & i %| 4.2500 200 253 35,987 | 2027/12/07
United Kingdom Gilt & i %| 4.5000 1,230 1,923 272,991 | 2042/12/07
United Kingdom Gilt & I #%| 4.5000 100 142 20,182 | 2034/09/07
United Kingdom Gilt B EF #|  4.0000 690 1,197 169,873 | 2060/01/22
United Kingdom Gilt & 5 %|  4.2500 600 890 126,304 | 2040/12/07
United Kingdom Gilt B i %| 3.7500 600 930 132,042 | 2052/07/22
United Kingdom Gilt & iF %| 3.2500 130 171 24,392 | 2044/01/22
United Kingdom Gilt & s %| 3.5000 410 684 97.157 | 2068/07/22
United Kingdom Gilt & i %| 27500 300 329 46,819 | 2024/09/07
United Kingdom Gilt & i %| 3.5000 600 830 117,902 | 2045/01/22
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Fyv—7 DANISH GOVERNMENT BOND & i %| 45000 3,150 5,721 94,179 | 2039/11/15
DANISH GOVERNMENT BOND & i #%| 1.7500 1,800 2,048 33,710 2025/11/15
DANISH GOVERNMENT BOND & i #%| 0.5000 1,500 1,584 26,088 | 2027/11/15
T IELE 38547
LIS [ e 6450 9354 | Tis3977| T
F /91— 70-% [F/ 91— J0-%
I T— NORWEGIAN GOVERNMENT BOND & i %| 1.7500 900 914 11,420 | 2025/03/13
NORWEGIAN GOVERNMENT BOND & s %| 1.5000 500 499 6,240 | 2026/02/19
NORWEGIAN GOVERNMENT BOND & i %| 1.7500 1,000 1,012 12,645 | 2027/02/17
NORWEGIAN GOVERNMENT BOND & i %| 2.0000 1,300 1,339 16,725 | 2028/04/26
m e |®|WB . e O S S SR S S
G 3,700 3,765 47,032
TAYI-7V - J0-% [FADI-TY  J0-%
2HT—FY SWEDISH GOVERNMENT BOND & 5 #%| 3.5000 1,100 1,676 19,043 | 2039/03/30
SWEDISH GOVERNMENT BOND B iF #%| 25000 1,300 1,515 17,218 | 2025/05/12
SWEDISH GOVERNMENT BOND & 5 #%| 1.0000 1,000 1,080 12,273 | 2026/11/12
SWEDISH GOVERNMENT BOND & i #%| 0.7500 900 955 10856 | 2028/05/12
SWEDISH GOVERNMENT BOND B s #%| 0.7500 1,200 1,267 14,402 | 2029/11/12
® om(®BWE S22 D U R SR SR R
NOE e @ 5,500 6.496 73,794
FAEYT - RY [FAFYT - RY
XFv1 Mexican Bonos & i %| 57500 8,000 7.051 40,195 | 2026/03/05
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E HA x
S N w | wle Al 2lmE 2 B i ® _pmeno
NEREB | BEREEE
% |FAFYT - RY [FAFYT-RY FMH
Mexican Bonos & &5 8.0000 1,000 937 5,344 | 2047/11/07
Mexican Bonos & #| 10.0000 4,000 4,375 24,941 | 2024/12/05
Mexican Bonos & 5 7.5000 5,000 4,821 27,481 | 2027/06/03
Mexican Bonos & E= 8.5000 5,500 5,618 32,024 | 2029/05/31
Mexican Bonos & = 8.5000 3,500 3,489 19,889 | 2038/11/18
Mexican Bonos & E= 7.7500 5,000 4,587 26,150 | 2042/11/13
Mexican Bonos & B 7.7500 4,500 4,247 24,212 | 2034/11/23
w oglEmE| eow| | |
U 36,500 35,129 200,239
TIV-Y7  UvFyh [FYL-Y7 - Uy s
=27 MALAYSIAN GOVERNMENT E B 5.2480 450 494 12,985 | 2028/09/15
MALAYSIAN GOVERNMENT & 5 4.4980 700 728 19,127 | 2030/04/15
MALAYSIAN GOVERNMENT & 5 4.3920 1,100 1,135 29,801 | 2026/04/15
MALAYSIAN GOVERNMENT & 5 4.1270 100 99 2,622 | 2032/04/15
MALAYSIAN GOVERNMENT & 5 3.7330 500 494 12,968 | 2028/06/15
MALAYSIAN GOVERNMENT & 5 4.9350 300 315 8,291 | 2043/09/30
MALAYSIAN GOVERNMENT & 5 4.2540 500 499 13,117 | 2035/05/31
MALAYSIAN GOVERNMENT & 75 4.7360 180 183 4,816 | 2046/03/15
MALAYSIAN GOVERNMENT & 5 4.7620 500 526 13,813 | 2037/04/07
MALAYSIAN GOVERNMENT & 5 3.8820 500 502 13,190 | 2025/03/14
P AL (%<5 D U S SR SR S
NS e @ 4,830 4,980 130,735
TEroUn - SYR FEZIUNSYR
mrZIUA REPUBLIC OF SOUTH AFRICA £ B 10.5000 3,800 4,209 32,160 | 2026/12/21
REPUBLIC OF SOUTH AFRICA f& #5 8.7500 4,000 3,621 27,669 | 2048/02/28
REPUBLIC OF SOUTH AFRICA & 5 8.0000 2,000 1,848 14,119 | 2030/01/31
REPUBLIC OF SOUTH AFRICA & 5 8.7500 2,300 2,079 15,885 | 2044/01/31
REPUBLIC OF SOUTH AFRICA & 5 8.2500 6,800 6,239 47,671 | 2032/03/31
REPUBLIC OF SOUTH AFRICA & B 8.8750 5,500 5,187 39,634 | 2035/02/28
REPUBLIC OF SOUTH AFRICA & B 9.0000 5,800 5,409 41,329 | 2040/01/31
® m|mMER] . P41 U U AU NUR R SRR
A 30,200 28,595 218,470
FTH—->VR - 20F FR-5VR - XOF
R—3 R Poland Government Bond & * 2.5000 800 793 22,646 | 2026/07/25
Poland Government Bond £ 5 2.5000 500 492 14,061 | 2027/07/25
Poland Government Bond & &5 5.7500 1,200 1,515 43,257 | 2029/04/25
Poland Government Bond & 5 3.2500 500 523 14,935| 2025/07/25
P L i) DR S N SN N SR
NOEe & 3,000 3,325 94,901
Fa1—0O F1—0O
1-0 (P45YR) | IRISH TREASURY & 5 5.4000 490 645 79,293 | 2025/03/13
IRISH TREASURY & 75 2.0000 220 250 30,843 | 2045/02/18
IRISH TREASURY & 5 1.0000 150 159 19,560 | 2026/05/15
IRISH TREASURY & Z5 1.7000 140 152 18,803 | 2037/05/15
IRISH TREASURY & 5 0.9000 360 376 46,325 | 2028/05/15
IRISH TREASURY & 5 1.3000 80 84 10,357 | 2033/05/15
IRISH TREASURY £l B 1.1000 150 158 19,486 | 2029/05/15
EXE: Vé:2i]
el N 1 e R I A 1500 1827 224069 T
F1—0 F1—0O
1-0 (#5v%9) | NETHERLANDS GOVERNMENT BOND & 5 5.5000 550 816 100,422 | 2028/01/15
NETHERLANDS GOVERNMENT BOND & 5 4.0000 350 563 69,299 | 2037/01/15
NETHERLANDS GOVERNMENT BOND & B 3.7500 400 675 83,006 | 2042/01/15
NETHERLANDS GOVERNMENT BOND & 5 2.5000 400 518 63,700 | 2033/01/15
NETHERLANDS GOVERNMENT BOND & B 2.7500 300 463 56,952 | 2047/01/15
NETHERLANDS GOVERNMENT BOND & 5 2.0000 140 157 19,338 | 2024/07/15
NETHERLANDS GOVERNMENT BOND & 75 0.2500 150 154 19,047 | 2025/07/15
NETHERLANDS GOVERNMENT BOND & 5 0.5000 600 629 77,409 | 2026/07/15
NETHERLANDS GOVERNMENT BOND & B 0.7500 350 373 45,923 | 2027/07/15
NETHERLANDS GOVERNMENT BOND £ B 0.7500 150 160 19,673 | 2028/07/15
EXE: 108847
el N 1 e e I 3390 . 4512 ssaz73| T
F1—0O FI1—0O
1—-0 (N)bF—) | Belgium Government Bond & 5 0.8000 400 421 51,779 | 2025/06/22
Belgium Government Bond & z5 1.9000 200 226 27,903 | 2038/06/22
Belgium Government Bond & 5 1.0000 1,000 1,066 131,095 | 2026/06/22
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| H xR
S ol w |m Gle A % EE e B i ® _memspo
NEERH | HAEREER
% F1—0O Fa1—-0O TH
Belgium Government Bond & 5 2.1500 220 249 30,628 | 2066/06/22
Belgium Government Bond & % 0.5000 550 569 69,992 | 2024/10/22
Belgium Government Bond & 5 2.2500 100 116 14,346 | 2057/06/22
Belgium Government Bond & % 1.4500 500 530 65,272 | 2037/06/22
Belgium Government Bond & % 0.8000 1,100 1,147 141,102 | 2028/06/22
Belgium Government Bond & % 0.9000 400 418 51,441| 2029/06/22
Belgium Government Bond & 5 3.7500 650 998 122,765 | 2045/06/22
Belgium Government Bond & Z5 3.0000 700 914 112,373 | 2034/06/22
_ | 8 W 118640
il E 1 e R A 5820 6659 818699
Fa1—0O Fa1—0O
1—-0 (I5V2A) | FRENCH GOVERNMENT BOND & B 5.5000 1,400 2,120 260,689 | 2029/04/25
FRENCH GOVERNMENT BOND & 5 5.7500 2,700 4,517 555,320 | 2032/10/25
FRENCH GOVERNMENT BOND & 5 4.0000 650 1,120 137,788 | 2055/04/25
FRENCH GOVERNMENT BOND & 5 4.0000 1,550 2,401 295,192 | 2038/10/25
FRENCH GOVERNMENT BOND & B 4.5000 340 571 70,298 | 2041/04/25
FRENCH GOVERNMENT BOND & z5 4.0000 430 763 93,846 | 2060/04/25
FRENCH GOVERNMENT BOND & 5 3.5000 2,400 3,000 368,872 | 2026/04/25
FRENCH GOVERNMENT BOND & 5 2.7500 1,900 2,324 285,738 | 2027/10/25
FRENCH GOVERNMENT BOND & 5 3.2500 1,000 1,458 179,256 | 2045/05/25
FRENCH GOVERNMENT BOND & 5 2.2500 500 564 69,371 | 2024/05/25
FRENCH GOVERNMENT BOND & Z5 2.5000 200 245 30,135| 2030/05/25
FRENCH GOVERNMENT BOND & B 0.5000 2,400 2,496 306,945 | 2025/05/25
FRENCH GOVERNMENT BOND & 5 1.5000 250 279 34,301 | 2031/05/25
FRENCH GOVERNMENT BOND & 5 1.2500 450 477 58,670 | 2036/05/25
FRENCH GOVERNMENT BOND & 5 1.7500 250 265 32,650 | 2066/05/25
FRENCH GOVERNMENT BOND & 5 1.0000 750 804 98,932 | 2027/05/25
FRENCH GOVERNMENT BOND & 5 0.7500 480 501 61,674 | 2028/11/25
FRENCH GOVERNMENT BOND & 5 0.5000 250 254 31,247 | 2029/05/25
R EE 18564
i 1 I i R 17900 247067 2970932 T
F1—0O F1—0O
a1—0 (R«q4Y) | GERMAN GOVERNMENT BOND = Z5 4.7500 900 1,308 160,899 | 2028/07/04
GERMAN GOVERNMENT BOND & B 4.7500 1,050 1,769 217,517 | 2034/07/04
GERMAN GOVERNMENT BOND & 5 4.2500 520 912 112,231 | 2039/07/04
GERMAN GOVERNMENT BOND & 5 3.2500 1,450 2,350 288,903 | 2042/07/04
GERMAN GOVERNMENT BOND & 5 2.5000 260 383 47,107 | 2044/07/04
GERMAN GOVERNMENT BOND & B 1.0000 800 862 106,087 | 2024/08/15
GERMAN GOVERNMENT BOND & 5 1.0000 1,000 1,088 133,868 | 2025/08/15
GERMAN GOVERNMENT BOND & 5 0.5000 600 635 78,102 | 2026/02/15
GERMAN GOVERNMENT BOND & 5 0.2500 1,850 1,926 236,776 | 2027/02/15
GERMAN GOVERNMENT BOND & 5 1.2500 670 793 97,549 | 2048/08/15
GERMAN GOVERNMENT BOND & Z5 0.2500 1,500 1,552 190,797 | 2028/08/15
_ | B8 W 11884
il E 1 e R e 10600 13583 1669840
Fa1—0O Fa1—0O
1—0 (AR4Y) | SPANISH GOVERNMENT BOND & B 1.6000 1,100 1,186 145,843 | 2025/04/30
SPANISH GOVERNMENT BOND = Z5 1.9500 1,000 1,086 133,612 | 2030/07/30
SPANISH GOVERNMENT BOND & B 1.9500 1,600 1,759 216,262 | 2026/04/30
SPANISH GOVERNMENT BOND & 5 3.4500 60 75 9,301 | 2066/07/30
SPANISH GOVERNMENT BOND & 5 1.5000 1,000 1,063 130,690 | 2027/04/30
SPANISH GOVERNMENT BOND & 5 1.4000 1,400 1,471 180,865 | 2028/04/30
SPANISH GOVERNMENT BOND & B 2.7000 600 669 82,353 | 2048/10/31
SPANISH GOVERNMENT BOND & %5 1.4500 1,000 1,043 128,299 | 2029/04/30
SPANISH GOVERNMENT BOND & 5 1.8500 110 113 13,960 | 2035/07/30
SPANISH GOVERNMENT BOND & 5 5.7500 500 771 94,834 | 2032/07/30
SPANISH GOVERNMENT BOND & 5 4.2000 1,000 1,395 171,599 | 2037/01/31
SPANISH GOVERNMENT BOND & B 4.9000 310 477 58,668 | 2040/07/30
SPANISH GOVERNMENT BOND & Z5 4.7000 140 211 26,021 | 2041/07/30
SPANISH GOVERNMENT BOND & B 5.1500 680 1,104 135,755 | 2044/10/31
SPANISH GOVERNMENT BOND & B 3.8000 1,700 2,011 247,324 | 2024/04/30
_ |88 B 15864
I E S 1 I I R N PRI Tadas| T igisaes] T
F1-—-0O F1-—-0O
1—-0 (459U7) |ITALIAN GOVERNMENT BOND & 5 1.6500 1,800 1,580 194,336 | 2032/03/01
ITALIAN GOVERNMENT BOND & 5 1.6000 2,000 1,933 237,663 | 2026/06/01
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ITALIAN GOVERNMENT BOND El 75 2.2500 1,750 1,563 192,216 | 2036/09/01
ITALIAN GOVERNMENT BOND & 5 2.8000 250 210 25,908 | 2067/03/01
ITALIAN GOVERNMENT BOND & 5 2.4500 600 565 69,570 | 2033/09/01
ITALIAN GOVERNMENT BOND E 5 2.2000 1,420 1,409 173,265 | 2027/06/01
ITALIAN GOVERNMENT BOND E 75 3.4500 1,170 1,160 142,691 | 2048/03/01
ITALIAN GOVERNMENT BOND & 5 2.9500 200 190 23,452 | 2038/09/01
ITALIAN GOVERNMENT BOND & &5 2.0000 1,400 1,360 167,307 | 2028/02/01
ITALIAN GOVERNMENT BOND E 5 1.4500 3,000 2,913 358,187 | 2025/05/15
Italy Buoni Poliennali Del Tesoro El Z5 6.0000 280 369 45,370 | 2031/05/01
Italy Buoni Poliennali Del Tesoro & 5 5.0000 200 233 28,652 | 2025/03/01
Italy Buoni Poliennali Del Tesoro & 75 5.0000 820 1.007 123,891 | 2040/09/01
Italy Buoni Poliennali Del Tesoro & Z5 4.7500 140 166 20,503 | 2028/09/01
Italy Buoni Poliennali Del Tesoro & 5 4.7500 500 600 73,855 | 2044/09/01
Italy Buoni Poliennali Del Tesoro & 5 3.7500 850 929 114,324 | 2024/09/01
Italy Buoni Poliennali Del Tesoro & Z5 3.5000 1,700 1,819 223,720 | 2030/03/01
_, | 58 W 178848
Ll P e 18080 - 18017] 2214915 T
Fa1-—0O F1—0O
1-0 (74Y3YR) | Finland Government Bond & 5 0.8750 250 266 32,801 | 2025/09/15
Finland Government Bond & * 0.5000 100 104 12,811 | 2026/04/15
Finland Government Bond & Z5 0.5000 320 331 40,802 | 2027/09/15
Finland Government Bond & B 1.1250 150 162 19,988 | 2034/04/15
Finland Government Bond & 5 2.7500 200 248 30,491 | 2028/07/04
Finland Government Bond & 5 2.6250 180 253 31,148 | 2042/07/04
_, | B8 W (S22
e I | s I I 350 i366] esoas| T
F1—0O F1—0O
1-0 (#=AKU7) | Austria Government Bond & * 1.5000 150 167 20,643 | 2047/02/20
Austria Government Bond & Z5 0.5000 620 643 79,096 | 2027/04/20
Austria Government Bond & B 0.7500 200 210 25,922 | 2028/02/20
Austria Government Bond & 5 4.1500 190 300 36,904 | 2037/03/15
Austria Government Bond £ 5 4.8500 650 872 107,310 | 2026/03/15
Austria Government Bond & Z5 3.8000 270 511 62,879 | 2062/01/26
Austria Government Bond & B 3.1500 150 225 27,724 | 2044/06/20
Austria Government Bond & 5 2.4000 380 477 58,710 | 2034/05/23
Austria Government Bond & 5 1.6500 400 442 54,364 | 2024/10/21
R %8R
- A A 3010 3852 473558 T
P T 1048808 | .
S 73,790 88,431 | 10,870,827
o s | BN . 2398 | .
e 24,038,069

(E1) HEBRESERT. HRONHDZNBEEBEYSEETEREOMEZ D L (CRAGERRNED BHEFECIVELIND LU — b THERELICDDTT,
(x2) BEZHE. HHBEOREREIEUNIET,

=
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SAOPhRAMFESE T 7V R (FOFsA) (EigkRERExRER)
WIS EEEHEDER
20195 B14HR®E
5 W x
5 = ¥ @ @ | K =
= %
N SR 24,038,069 98.3
J—)U - O—2V%., F0ft 416,352 1.7
RE(SET LR 24,454,421 100.0
CE1) FHBEEOEMFKEISTIET,
CE2) NEREEE. BROEMZNBEEEYEETERSOMPERZD & ITIREETR

RNEDDHBEHECIVEREIND U— FNTHERBLIEBD T, BB, 5

RB14BICEI2HEBRBL — b,

RIL=81.28M. 14— KSUF -
79.94MH.,
1/ —-J0—x=12.49M.
F23- RV =570M.
SV R=7.64M.

T~Nv=7 -

17XU7 - BIL=109.43M,
RIL=76.11H.
1TA4FUR - Ry R=141.89M,

1hFs -
1Y VHAR= - RL=

17YY—7 - J0—3%=16.46.
120 T—7Y - J70—%=11.36M.
UrF vy b=26.25M.
1R—=3V R - X0F=28.54M,

1
1TErIUA -

11—0=122.93MT9d,

(CE3) BHKRICHBITINERMEE (24,250597 FH) ODREGTHMEREE

(24,454,421FM) (CHT BHFEEF, 99.2%TY,

WEE. 8f. 88 LUBEMEDIRE

20195 5 B1481R#E

1A =] E| H x

(A) BE 24,578,798,701H
J—)L-0—V%F 191,417,129
NHHEGEHDER) 24,038,069,788
RINAZE 124,376,800
RINAR 192,661,139
BHLAEFA 32,273,845
(B) &f& 188,683,495
Rib® 188,682,548
ZDthRILEA 947
(C) HEEFSZE(A—B) 24,390,115,206
TR 23,782,381,351
RERRIR IS 607,733,855

(D) ZEROE 23,782,381,3510

1705 Y B4E(figE(C /D) 10,256H

*HIF(CH(F 2 TTAERE3,383,000,000 . HBIEMMBBIPRICH T BEMNRETAEE

21,121,844,056M. E##HITAERF722,462,705TY,

*HHRICHBIFRYTY T 7V NERENRE I DREBHEDITARIE, I TPRY

HFEZT 7>~ (FOFSH)
s HHIROFH RO OMEEERE 10,256 T,

WSROI

(ERSIRIIRERSTA) 23,782,381,351MTY,

4H8 B2018F 981080 ZF2019%5814H

s 8 El il
(A) EEHF N 340,058,360
REAR 340,323,763
HHIR A 265,403
(B) AffisEzs>cE Rk 258,257,971
e 1,114,252,092
TEIR A 855,994,121
(C) Z0fthER A 1,899,443
(D) HEARERE(A+B+C) 596,416,888
(E) MHERmE A 4,476,010
(F) BhEsE=ERE 15,792,977
(G) G5t(D+E+F) 607,733,855
REREIETE (G) 607,733,855

CE1) MmERGEEE. —BENEOROMEAL TALDERZVLV. TAZTOD
SafEe LT, LO5G1dERE LTUREEINET,
(X2) ENEFEEERELF, BIIEEELTALDOEEZVV. TAZ OB EF

BRELT, LORBEEFEE L TUESNE T,

59



JO0-Nb - I7EST7 VR GERERIRERER)
J0-N - I7ESFT 7V K (EEEEIREREH)

(A< V%% HB)

(A< V. AR

[SvFaAvyzVa REIAT/ZRWIAT/ BERIAT) | BUARVEONEREETE 70—/ - APEST 7V R (B

HBIIREREA)

(¥ 2019% 6 B17BERCAFURSIBIDREMD Z/HLTHIET.

EfEiRE
2018 5A318%#E

&aE

TARVE. F8) | (CBELTBUFITH. LUTORSIF20185F5A31HOREFDOHDTI .

& (&l ¥30,127,097,160) ¥ 29,362,554,005
SE (&l ¥9,206,090) 8,981,529
BEBRERNICHD Db 173,543,499
20w T (D B SIS 46,769,401
[EEER T Y FEZHICHD BN TS UZT I 18,958,408
%'JJ 7—RRD v FEHICHI DI T UET I 175,806,652
X :
FEALEHELZS 130,376,161
M2 299,052,914
NoVI—I)N—F 1 ~DFETE 99,736,108
SEMIERR (2 hhV B RN G 18,066,059
ZDEE 186
BEsT 30,333,844,922
af&
BBTELNICH N D FHEE 160,527,622
20w T D B 5HTE 33,000,869
[EEER T Y TEHICHHD BRI ST I 50,100,828
JUFP—=RRAD v FBYICHH DR T UZT A 35,012,729
JUT—RRDw YT H H1 D KILGHLE 119,697,633
25‘/9—/\"—?4—[:&%%@ 33,679,949
BfIEHEES 120,995,341
ERFER 32,948,324
HA ST 0 —FHH 6,886,904
FO7x vy ar)LFERHR 6,463,047
PREZA MU= 3 VFHH 3,436,040
SR T —FHHE 603,773
NSVRT7— - I—=IxV NFEHE 530,494
BfE&st 603,883,553
s ¥ 29,729,961,369
s
Class A ¥ 29,729,961,369
0%
Class A 2,986,248
10HErYHERE
Class A ¥ 9,956
BEtEE
B2017£6 818 ZE2018F5H831H
BRI
SZEFE (RRT (¥168,926) ZRE) ¥ 793,200,610
Z Db 50,402
BRI 793,251,012
&#H
ERFE 81,646,510
HANT 4 —FHH 39,611,185
P REZA MU= 3 VFHR 17,720,396
FO7x vy ar)LFEHR 6,404,935
NSVRT7— - I—=Ix NFEH 3,334,282
SR T 0 —FHHE 2,953,419
VIZA U= 3 VFEE 560,937
ZILFIE 417,662
ERst 152,649,326
HE AU S 640,601,686
KRS K UEHTEROZEE)
FIRER
s E 691,512,616
EME (511,135,226)
20w TEY 60,693,337
BEBEG B RUBBITERN (149,800,359)
FSRIRFES 91,270,368
SIS DA E)
SEZSIRE (721,058,251)
20w Y 267,026,199
SR 127,996,612
BEBREHSRKUABITERN (31,686,366)
STHlS R DFEZTED (357,721,806)
FISRIRIERR S & UEHES R DM E) (266,451,438)
ERDRBRYE U iEEDIENEE ¥ 374,150,248
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J0-Nb - A7EFT 7V R (BIEEBIRERSA)

EUNCEL
fliE]
CHF 1,270,000
EUR 300,000
EUR 370,000
EUR 310,000
AUD 600,000
EUR 400,000
CAD 1,355,000
CAD 180,000
GBP 300,000
GBP 700,000
usb 2,100,000
EUR 1915000
EUR 2025000
usb 520,000
usb 300,000
CAD 275,000
usb 385,000
CAD 580,000
usb 125,000
usb 1,000,000

baiES)

&35 (97.0%)

FIWEYF (0.7%)

Ef& (0.7%)

Argentine Republic Government International Bond
3.38% due 2020/10/12

5.00% due 2027/1/15

5.25% due 2028/1/15

EfS&Et

7BV F V&R (Effi ¥237,588,534)
F—ZASU7 (0.3%)

& (0.1%)

BHP Billiton Finance, Ltd.

5.63% due 2079/10/22 (a).(b)
HHESE

Ef& (0.2%)

New South Wales Treasury Corp.
3.00% due 2030/2/20

EfS&Et

ZF—Z 35U 7G5 (Fii ¥92,743,595)
F—=2ABU7 (0.7%)

& (0.2%)

Sappi Papier Holding GmbH

3.38% due 2022/4/1 (a)

HHESE

B (0.5%)

Republic of Austria Government International Bond
5.00% due 2024/12/20 (c)

5.38% due 2034/12/1 (c)

EfR&E

F—Z U7 G (Effi ¥212,333,909)
NILF— (0.6%)

#H& (0.1%)

Anheuser-Busch InBev S.A./NV
2.85% due 2037/5/25

gt

EfE (0.5%)

Kingdom of Belgium Government International Bond
5.70% due 2032/5/28

EfR&E

~N)LF—E&5t (Eifi ¥180,428,839)
TSI (1.6%)

#H& (0.7%)

Brazil Minas SPE via State of Minas Gerais
5.33% due 2028/2/15

gt

EfE (0.9%)

Brazilian Government International Bond
2.88% due 2021/4/1

EfR&E

TS YIVESH (Eil ¥481,965,304)
TIWAUT (1.0%)

Efif (1.0%)

Bulgaria Government International Bond
2.95% due 2024/9/3

EfR&E

TV 7 EE (Eiil ¥265,112,760)
#79 (0.8%)

#H& (0.3%)

Bombardier, Inc.

7.50% due 2024/12/1 (a).(c)
Cenovus Energy, Inc.

4.25% due 2027/4/15 (a)

gt

EfE (0.5%)

City of Vancouver

3.45% due 2021/12/2
Hydro-Quebec

8.40% due 2022/1/15

Province of British Columbia Canada
6.35% due 2031/6/18

Province of Quebec Canada

7.14% due 2026/2/27

HFSEs (Hif ¥252,541,559)

5 (10.3%)

BEEIBIRIES (10.3%)

A Voce CLO, Ltd., Series 2014-1A, Class ATR
3.51% due 2026/7/15 (a),(b),(c)

Ll

¥ 138989671
34622977
42,700,733

216,313,381
216,313,381

46,620,044

46,620,044

48,091.879

48,091,879
94,711,923

51,337,264

51,337,264

126,671,878
19.499.415

146171093
197,508,557

41,820,041

41,820,041

144,139,234

144,139,234
185,959,275

221,309,861

221,309,861

255,336,230

255,336,230
476,646,091

291,328,826

291,328,826
291,328,826

58,896,453

31,385,693

90,282,146

23,769,464

48,703,200

06,686,034

16,733,404

155,892,102
246,174,248

108,686,891

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

EUR
EUR
EUR

usb

usb
EUR
usb

(A< V5. HB)

EBEH

6,250,000

250,000

500,000

2,000,000

1,500,000

500,000

500,000

250,000

1,000,000

1,000,000

250,000

250,000

1,000,000

750,000

500,000

750,000

500,000

1,750,000

250,000

1,250,000

250,000

1,000,000

500,000

1,000,000

500,000

1,250,000

1,500,000

340,000
500,000
160,000

400,000

1,200,000
700,000
56,000

R

Atlas Senior Loan Fund V, Ltd., Series 2014-1A, Class AR2
3.61% due 2029/7/16 (a),(b).(c)

Benefit Street Partners Clo XII, Ltd., Series 2017-12A, Class A1
3.60% due 2030/10/15 (a).(b),(c)

Brookside Mill CLO 2013-1, Ltd., Series 2013-1A, Class BR
3.05% due 2028/1/17 (b),(c)

Canyon Capital CLO 2015-1, Ltd., Series 2015-1A, Class AS
3.60% due 2029/4/15 (a),(b).(c)

Carlyle Global Market Strategies CLO 2014-1, Ltd., Series 2014-1A, Class A1R2
3.31% due 2031/4/17 (b),(c)

CARLYLE US CLO 2017-4, Ltd., Series 2017-4A, Class A1
3.53% due 2030/1/15 (a),(b).(c)

Catamaran CLO 2014-1, Ltd., Series 2014-1A, Class ATAR
3.62% due 2030/4/22 (a),(b).(c)

CIFC Funding 2013-lIl-R, Ltd., Series 2013-3RA, Class A1
3.33% due 2031/4/24 (b),(c)

CIFC Funding 2018-Il, Ltd., Series 2018-2A, Class A1
3.09% due 2031/4/20 (b),(c)

Greenwood Park CLO, Ltd., Series 2018-1A, Class A2
3.04% due 2031/4/15 (a),(b).(c)

ICG US CLO 2014-3, Ltd., Series 2014-3A, Class ATRR
3.39% due 2031/4/25 (b),(c)

ICG US CLO 2017-2, Ltd., Series 2017-2A, Class A1
3.64% due 2029/10/23 (a).(b),(c)

KKR CLO 18, Ltd., Series 18, Class A

3.63% due 2030/7/18 (a).(b).(c)

Mountain View CLO 2017-2 LLC, Series 2017-2A, Class A
3.08% due 2031/1/16 (a),(b).(c)

OZLM Funding IV, Ltd., Series 2013-4A, Class ATR
3.61% due 2030/10/22 (a).(b),(c)

OZLM XI, Ltd., Series 2015-11A, Class ATR
3.61% due 2030/10/30 (a).(b),(c)

Palmer Square CLO 2014-1, Ltd., Series 2014-1A, Class ATR2
3.48% due 2031/1/17 (a).(b).(c)

Palmer Square CLO 2015-1, Ltd., Series 2015-1A, Class AR
3.63% due 2029/5/21 (a),(b).(c)

Regatta VIl Funding, Ltd., Series 2017-1A, Class A
3.60% due 2030/10/17 (a).(b),(c)

Silver Creek CLO, Ltd., Series 2014-1A, Class AR
3.60% due 2030/7/20 (a),(b).(c)

SOUND POINT CLO XVII, Series 2017-3A, Class A1B
3.58% due 2030/10/20 (a).(b),(c)

Telos Clo 2013-3, Series 2013-3A, Class AR
3.65% due 2026/7/17 (a),(b).(c)

Venture XXIV CLO, Ltd.,, Series 2016-24A, Class A1D
3.78% due 2028/10/20 (a).(b),(c)

Wellfleet CLO 2017-1, Ltd., Series 2017-1A, Class A1
3.68% due 2029/4/20 (a),(b).(c)

Wellfleet CLO 2017-2, Ltd., Series 2017-2A, Class A1
3.61% due 2029/10/20 (a).(b),(c)

York CLO-2, Ltd., Series 2015-1A, Class AR
3.51% due 2031/1/22 (a),(b).(c)

Zais Clo 6, Ltd., Series 2017-1A, Class A1
3.72% due 2029/7/15 (a),(b).(c)
BEBRIFSE

TR VRBESGET (HEifi ¥3,124,786,370)

FU (0.4%)

Ef& (0.4%)

Chile Government International Bond
1.44% due 2029/2/1 (a)

1.63% due 2025/1/30

1.75% due 2026/1/20

EfRGE

FUEE (i ¥132,938,965)

$E (0.1%)

1% (0.1%)

Sinopec Group Overseas Development 2015, Ltd.
2.50% due 2020/4/28

ARG

hEEE (Eif ¥48,860,271)

JOVE7 (0.8%)

Ef& (0.8%)

Colombia Government International Bond
2.63% due 2023/3/15 (a)

3.88% due 2026/3/22 (a)

8.38% due 2027/2/15

EfRGE

JOVE7 &5 (Eif ¥233,297,611)

680,194,010
27225958
54,260,300

217,762,536

161,647,314
54,530,907
54,465,747
27,159,375

108913514

108,627,854
27,132,011
27,248,500

109,071,169
81,524,490
54,506,750
81,687,393
54,350,323

190,626,846
27,162,171

136,208,152
27,247,522

109,377,037
54,458,305

109,372,583
54,417,574

135,989,600

163,726,241

3,047,581,073
3,047,581,073

42,903,647
65,820,257
21,114,834

129,838,738
129,838,738

42,893,741

42,893,741
42,893,741

122,877.493
100,546,466
6,890,266

230,314,225
230,314,225

61



EUR
EUR
EUR

DKK
DKK
DKK

usb

EUR

usb

EUR

EUR

EUR

CAD
GBP

usb
usb

EUR

EUR

EUR
EUR
EUR

EUR

GBP

EUR

usb

usb

o
]

600,000
1,000,000
1,215,000

1,900,000
1,000,000
1,210,000

285,000

600,000

750,000

300,000

400,000

20,000

600,000
600,000

515,000
490,000

300,000

470,000

1,745,000
1830,936
1530,843

200,000

100,000

800,000

700,000

2,100,000

)

F702Z (1.3%)

Ef& (1.3%)

Cyprus Government International Bond
3.75% due 2023/7/26

3.88% due 2022/5/6

4.25% due 2025/11/4

EfEEEt

FFOREE (#ii ¥378,040,336)
7 —7 (0.3%)

EfE (0.3%)

Denmark Government Bond
1.50% due 2023/11/15 (e)
1.75% due 2025/11/15 (e)
4.50% due 2039/11/15 (e)
Ef&st

FUI—Ua5 (Efii ¥86,968,226)
IV (0.1%)

Ef& (0.1%)

Egypt Government International Bond
5.58% due 2023/2/21

EfEst

IV &5 (#if ¥30,636,074)
T3V (1.4%)

#tf% (0.8%)

AXA S.A.

3.25% due 2049/5/28 (a).(b)
BNP Paribas S.A.

3.38% due 2025/1/9 (c)

Credit Agricole Assurances S.A.
2.63% due 2048/1/29 (a).(b)
Horizon Holdings | SAS

7.25% due 2023/8/1 (a)

[ar=y

EfE (0.6%)

French Republic Government Bond OAT
3.50% due 2026/4/25 (e)

SNCF Reseau EPIC

4.70% due 2035/6/1

5.25% due 2028/12/7

EfR&E

T35V AE5 (Bifi ¥421,572,940)
R (0.7%)

& (0.5%)

Deutsche Bank AG

3.15% due 2021/1/22

3.95% due 2023/2/27

Nidda Healthcare Holding GmbH
3.50% due 2024/9/30 (a)
HESE

Ef& (0.2%)

Bundesrepublik Deutschland Bundesanleihe
0.50% due 2027/8/15 (e)
EfR&Et

R+ V&St (Eifi ¥212,740,171)
FUYv (2.1%)

EfE (2.1%)

Hellenic Republic Government Bond
3.38% due 2025/2/15 (c)

3.75% due 2028/1/30

3.90% due 2033/1/30

Hellenic Republic Government International Bond
5.20% due 2034/7/17

EfEst

FU Y vEEt (& ¥608,534,644)
H—=2I— (0.1%)

Ef& (0.1%)

States of Guernsey Bond

3.38% due 2046/12/12

EfEst

H—rI—a5t (Effi ¥16,838,675)
&iE (0.6%)

% (0.6%)

CNAC HK Finbridge Co., Ltd.
1.75% due 2022/6/14

Hong Kong Sukuk 2017, Ltd.
3.13% due 2027/2/28

fa=5y

BBEET (Eif ¥181,684,852)
NYHU— (0.8%)

Ef& (0.8%)

Hungary Government International Bond
5.38% due 2023/2/21

EfR&Et

NYAYU—&5t (Effi ¥260,512,045)

J0-Nb - A7EFT 7V F (BEEERERSA)

i

81,123,276
136,091,180
166,544,348

383,758,804
383,758,804

35,292,607
19,142,667

35,647,365

90,082,639

90,082,639

30,574,609

30,574,609

30,574,609

74,131,871

77374970

35,285,364

52,751,575

239,543,780

3,168,606

59,302,981
113,779,742

176,251,389
415,795,169

54,734,476
51,745,408

36.904,999

143,384,883

60,875,621

60,875,621

204,260,504

208,872,133
216,887,989
174,923,298

24,472,961

625,156,381
625,156,381

16,744,526

16,744,526
16,744,526

101,863,886

73,531,912

175,395,798
175,395,798

242,300,074

242,300,074
242,300,074

EUR

EUR
EUR
EUR
EUR

EUR

EUR

EUR

EUR

EUR

EUR

usb

EUR

usb
usb

EUR

EUR

usb

EUR

EUR

EUR

EUR
EUR
EUR
EUR

EUR
GBP

usb
GBP

usb
usb

&E

100,000

350,000
1,245,000
2,135,000

400,000

500,000

1,000,000

1,500,000

1,000,000

1,000,000

500,000

500,000

350,000

335,000
250,000

500,000

350,000

800,000

200,000

450,000

510,000

445,000
300,000
1,745,000
2,415,000

1,940,000
100,000

400,000
2,568,000

1,300,000
1,000,000

FaiiES)

FARS VR (0.0%)

EfiF (0.0%)

Iceland Government International Bond
0.50% due 2022/12/20

EffEEE

FA RSV REE (i ¥13,138,304)

AV RRIT (1.9%)

EfiF (1.9%)

Indonesia Government International Bond
2.15% due 2024/7/18

2.88% due 2021/7/8

3.38% due 2025/7/30

3.75% due 2028/6/14

EfESE

1V RRI7EE (Effi ¥530,485,671)
FAIVS YR (2.7%)

BEBRIES (2.3%)

Arbour CLO Il DAC, Series 3X, Class B1R
1.92% due 2029/3/15

Armada Euro CLO, Series 2A, Class A1
0.76% due 2031/11/15 (b).(c)
Bosphorus CLO IV DAC, Series 4X, Class A
0.82% due 2030/12/15

CVC Cordatus Loan Fund X DAC, Series 10A, Class A2
1.15% due 2031/1/27 (a).(c)

OAK Hill European Credit Partners VI DAC, Series 2017-6A, Class A2
1.15% due 2032/1/20

St Paul's CLO IV DAC, Series 4A, Class ATRR
0.85% due 2030/4/25 (a).(b).(c)
BEBRISFSE

#1% (0.2%)

Shire Acquisitions Investments Ireland DAC
3.20% due 2026/9/23 (a)

HESEt

B (0.2%)

Ireland Government Bond

2.40% due 2030/5/15

EfESE

FAIWS Y REE (Eifi ¥830,466,574)
ARSI (0.4%)

#i (0.2%)

Israel Electric Corp., Ltd.

4.25% due 2028/8/14 (c)

7.75% due 2027/12/15

HiESEt

EfE (0.2%)

Israel Government International Bond
1.50% due 2027/1/18

EfEEE

A4 A5 TIVEET (Eff ¥128,420,626)
A49U7 (5.8%)

#1i (0.9%)

Assicurazioni Generali SpA

5.50% due 2047/10/27 (a).(b)

Intesa Sanpaolo SpA

3.38% due 2023/1/12 (c)

LKQ Italia Bondco SpA

3.88% due 2024/4/1 (a).(c)

Nexi Capital SpA

4.13% due 2023/11/1 (a)

Wind Tre SpA

3.13% due 2025/1/20 (a)

HiESEt

EE (4.9%)

Italy Buoni Poliennali Del Tesoro

2.05% due 2027/8/1

2.50% due 2024/12/1

3.75% due 2024/9/1

4.50% due 2026/3/1

Italy Buoni Poliennali Del Tesoro

4.75% due 2028/9/1 (c)

Republic of Italy Government International Bond
5.25% due 2034/12/7

5.38% due 2033/6/15

6.00% due 2028/8/4

EffE&Et

A4 FU7EE (Effi ¥1,899,063,123)

U K77 (0.9%)

EfiF (0.9%)

Lithuania Government International Bond
6.13% due 2021/3/9

6.63% due 2022/2/1

EffEEE

U k7 =7 &5t (Effi ¥305,248,899)

(A< V%% HB)

SHIER

12,798,628

12,798,628
12,798,628

45,804,748
168,708,161
296,919,236

57,231918

568,664,063
568,664,063

63,435,750

126,566,900

189,813,445

127,347,067

127,543919

63,361,128

698,068,209

49,964,673

49,964,673

50,514,878

50,514,878

798,547,760

34,502,095
32,687,206

67,189,301

64,095,487

64,095,487

131,284,788

48,158,082

81,473,501

26,505,652

55,443,103

53,745,550

265,325,888

52,982,702
38,230,079
237,642,431
346,644,884

283,331,982
16,435,121

47,664,461
437,513,563

1,460,445,223
1,725,771,111

150,958,531
119645304

270,603,835
270,603,835
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UsD
EUR
CHF
CHF
CHF
GBP
EUR

EUR

MYR
MYR

EUR
EUR
EUR
GBP

EUR
EUR
EUR
EUR
EUR

GBP
usb

EUR

usb
NzZD
ZAR
ZAR
ZAR
CAD
EUR
usb
usb
EUR
EUR
EUR

EUR

EUR

NzD
NzD

e
800,000
225,000
400,000

1,000,000
600,000
200,000
175,000

400,000

118,000
5920,000

400,000
880,000
500,000
400,000

200,000
1545,000
500,000
785,000
400,000

300,000
200,000

750,000

400,000
1,000,000
6,000,000

14,000,000
5,000,000

500,000

500,000

305,000

500,000

350,000

400,000

700,000

250,000

500,000

400,000
1,000,000

)

WIETILT (1.5%)

#% (1.5%)

Allergan Funding SCS

3.80% due 2025/3/15 (a)
ContourGlobal Power Holdings S.A.
5.13% due 2021/6/15 (a),(c)
Gazprom OAO Via Gaz Capital S.A.
1.45% due 2023/3/6

2.25% due 2022/7/19

2.85% due 2019/10/25

4.25% due 2024/4/6

Monitchem HoldCo 3 S.A.

5.25% due 2021/6/15 (a)

SIG Combibloc Holdings SCA
7.75% due 2023/2/15 (a)

HEEEt

oty T ILIEE (it ¥457,095,707)
Y L—27 (0.6%)

Efif (0.6%)

Malaysia Government Bond

3.62% due 2021/11/30

4.05% due 2021/9/30

EfESEt

YL —o 7 &5t (Eifi ¥155,008,454)
XF2 1 (2.7%)

#1% (1.0%)

Petroleos Mexicanos

3.63% due 2025/11/24

3.75% due 2024/2/21

5.50% due 2025/2/24

8.25% due 2022/6/2

HEEEt

EfE (1.7%)

Mexico Government International Bond
1.38% due 2025/1/15

Mexico Government International Bond
1.63% due 2024/3/6

1.75% due 2028/4/17

2.75% due 2023/4/22

4.00% due 2015/3/15

5.63% due 2014/3/19

5.75% due 2010/10/12

EfESEt

XF2 155t (Hifi ¥827,804,488)
3509 (2.7%)

BEIBIRIES (0.3%)

North Westerly CLO IV 2013 BV, Series IV-A, Class A2R

1.25% due 2026/1/15 (a).(c)
BEBRIFSE

& (2.4%)

ABN AMRO Bank NV

4.75% due 2025/7/28 (c)

Bank Nederlandse Gemeenten NV
0.50% due 2021/3/3

0.50% due 2021/5/12

0.50% due 2021/6/22

0.50% due 2022/6/7

5.15% due 2025/3/7

Darling Global Finance BV

4.75% due 2022/5/30 (a)

ING Bank NV

5.80% due 2023/9/25 (c)
LyondellBasell Industries NV
4.63% due 2055/2/26 (a)

Mylan NV

3.13% due 2028/11/22 (a)

NN Group NV

4.63% due 2048/1/13 (a).(b)
Volkswagen International Finance NV
2.70% due 2049/12/29 (a).(b).(d)
Ziggo Bond Finance BV

4.63% due 2025/1/15 (a)
HESE

75V 9EG5t (Efti ¥780,588,045)
Za1—I—-3V R (0.6%)

Efi (0.6%)

Auckland Council

0.63% due 2024/11/13

New Zealand Local Government Funding Agency Bond
2.75% due 2025/4/15

4.50% due 2027/4/15

BfESsEt

Za—-Y-5VREE (Effi ¥176,546,762)

(A< V5. HB)

i

84,563,971
28,967,095
42,923,117
111,617,785
67,925,766
29,636,534
22,116,050

52,751,575

440,501,893
440,501,893

3,208,570
162,923,215

166,131,785
166,131,785

50,165,435
114,448,617
70,544,350
69,368,803

304,527,205

24,706,337

196,183,838
60,557,172
106,788,669
45,954,562
44,780,080
20,892,433

499,863,091
804,390,296

95.216,116

95,216,116

43,502,326
71122527
40,624,186
95,406,346
30,979,693
47,355,047
64,716,911
35414913
51,484,076
46,165,485
54,720,856
89,218,787

31,773,175

702,484,328
797,700,444

63,888,641

29,298,679
81,369,388

174,556,708
174,556,708

NOK

NzD

usb

EUR

usb

usb

EUR
EUR

usb

EUR
EUR
EUR

usb

usb
usb

usb

usb

EUR

EUR

&E

3,000,000

650,000

1,400,000

1,520,000

2,780,000

1,000,000

3,335,000
865,000

210,000

600,000
250,000
200,000

200,000

320,000
960,000

1,000,000

3,793,000

820,000

303,000

FaiiES)

/I x— (0.3%)

B (0.3%)

City of Oslo Norway

3.65% due 2023/11/8
Kommunalbanken AS

5.13% due 2021/5/14

EfEEE

/b T —&E (Hffi ¥91,587,481)
INF< (0.5%)

Efif (0.5%)

Panama Government International Bond
3.75% due 2025/3/16 (a)

Eff&s

INFTEE (Effi ¥168,992,014)

~Ib— (0.7%)

Ef& (0.7%)

Peruvian Government International Bond
2.75% due 2026/1/30

EfEEE

~IL—&Et (Eff ¥195,302,800)
R—=32F (1.1%)

EfF (1.1%)

Republic of Poland Government International Bond
5.00% due 2022/3/23

Eff&s

R—35 R&Et (Eifi ¥348,429,391)
RIL AV (2.5%)

EfE (2.5%)

Portugal Government International Bond
5.13% due 2024/10/15

Portugal Obrigacoes do Tesouro OT
3.88% due 2030/2/15 ()

4.10% due 2037/4/15 (c)

EfE&Et

IV S AHIVEST (Bifi ¥776,362,419)
HI=Ib (0.1%)

Ef& (0.1%)

Qatar Government International Bond
3.88% due 2023/4/23

BEf§&s

Hh—ILEET (Eff ¥22,378,050)

IL—< =7 (0.4%)

EfiF (0.4%)

Romanian Government International Bond
2.50% due 2030/2/8

2.88% due 2028/5/26

3.88% due 2035/10/29

Eff&Et

V—X =7 &5 (Effi ¥138,171,168)
o7 (0.1%)

EfF (0.1%)

Russian Foreign Bond - Eurobond
4.50% due 2022/4/4

Eff&st

OY 785t (Effi ¥23,344,742)
YIITSET (0.5%)

B (0.5%)

Saudi Government International Bond
2.38% due 2021/10/26

2.88% due 2023/3/4

Eff&s

YUITSETEE (Eifi ¥140,055,850)
'ILET (0.4%)

Ef& (0.4%)

Serbia International Bond

7.25% due 2021/9/28

EfEEE

EILET7EE (Hffi ¥119,847,957)
20R=7 (1.5%)

EfF (1.5%)

Slovenia Government International Bond
5.25% due 2024/2/18

Eff&s

AONZ7 &S (Effi ¥497,413,778)
E7 77U A (0.4%)

Ef& (0.4%)

Republic of South Africa Government International Bond
3.75% due 2026/7/24

EfEEE

A7 7YUAHEE (Eif ¥109,672,930)
EBE (1.1%)

i (0.1%)

Industrial Bank of Korea

2.00% due 2018/10/30

#HESE

43,011,205

52,923,747

s
95,934,952

150,201,709

150,201,709
150,201,709

210,888,609

210888609
210,888,609

318,176,763

318,176,763
318,176,763

111,654,464

492,783,011
131,940.873

736,378,348
736,378,348

22,777,850

22,777,850
22,777,850

73,676,836
32,566,443
26,168,308

132,411,587
132,411,587

22,136,418

22,136,418
22,136,418

33,412,457
100,253.432

133,665,889
133,665,889

118,548,207

118,548,207
118,548,207

448,344,549

448,344,549

448,344,549

111,295,890

— 111,295890
111,295,890

38,746,566

38,746,566
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EUR
CAD
AUD
AUD
NzD

EUR
EUR
CAD
EUR
EUR
EUR
EUR
EUR

GBP

AUD

IDR

AUD
AUD

CAD

usb

AUD

EUR

usb

SEK

usb

usb

usb

EUR
EUR
TRY

GBP

BE

1,000,000
500,000
300,000
800,000
214,000

200,000
420,000
1,100,000
1525,000
505,000
5,505,000
840,000
500,000

300,000

1,500,000

9,120,000,000

4,200,000
1500,000

280,000

485,000

500,000

170,000

450,000

5,000,000

965,000

370,000

500,000

150,000
665,000
540,000

388,660

b iE]

EfF (1.0%)

Export-Import Bank of Korea

2.00% due 2020/4/30

2.71% due 2019/12/5

3.50% due 2019/9/26

4.43% due 2018/9/14

5.13% due 2019/10/15

EfESsEt

BESGET (Eff ¥333,298,497)

ARA Y (5.4%)

B (5.4%)

Adif - Alta Velocidad

3.50% due 2024/5/27
Autonomous Community of Madrid Spain
1.19% due 2022/5/8

Instituto de Credito Oficial

5.00% due 2020/3/31

Spain Government Bond

1.45% due 2027/10/31 (c)

3.80% due 2024/4/30 (c)

4.65% due 2025/7/30 (c)

5.15% due 2028/10/31 (c)

5.90% due 2026/7/30 (c)

Spain Government International Bond
5.25% due 2029/4/6

EfESsEt

ANRA V&5t (Effi ¥1,585,590,537)
EFRHERS (2.4%)

1115 (2.3%)

Corp. Andina de Fomento

4.00% due 2021/3/31

European Bank for Reconstruction & Development
6.45% due 2022/12/13

European Investment Bank

0.50% due 2023/6/21

0.50% due 2023/7/21
Inter-American Development Bank
4.40% due 2026/1/26

North American Development Bank
2.40% due 2022/10/26

fair=5y

EfE (0.1%)

International Bank for Reconstruction & Development
0.50% due 2022/3/7

EfRSE

EHBISET (Effi ¥729,652,202)
29 T—5 (0.4%)

& (0.2%)

Intrum AB

3.13% due 2024/7/15 (a)

Nordea Bank AB

4.25% due 2022/9/21 (c)

fair=5y

Efi& (0.2%)

Kommuninvest | Sverige AB

0.63% due 2023/11/13

EfRSE

AU T—F VG5 (Effi ¥139,244,292)
A4 A (0.7%)

& (0.7%)

Credit Suisse Group AG

4.28% due 2028/1/9 (a),(c)

UBS Group Funding Switzerland AG
2.86% due 2023/8/15 (a),(b).(c)
UBS Group Funding Switzerland AG
4.13% due 2025/9/24 (c)

fair=5y

A4 255t (& ¥206,372,426)
ML (0.4%)

EfE (0.4%)

Turkey Government International Bond
3.25% due 2025/6/14

4.13% due 2023/4/11

9.00% due 2024/7/24

EfRSE

LGS (& ¥128,907,691)
RE (6.6%)

EEBRES (2.9%)

Newgate Funding Plc., Series 2007-2X, Class A2
0.74% due 2050/12/15 (a),(b)

J0-Nb - A7EFT 7V F (BEEERERSA)

i

131,335,508
41,845,744
24,701,329
66,041,199
16703923

280,627,703
319,374,269

28,793,052
54,599,341
95,579,958
193,532,068
74,822,723
871,017,024
143,121,849
86,198,918

50,847,618

1,598,512,551
1,598,512,551

126,301,573

67,950,605

304,100,089
108,221,216

25,928,565

50,939,945

683,441,993

37523446

37,523,446
720,965,439

20,978,654

50,123,930

71,102,584

61,264,720

61,264,720
132,367,304

102,164,492

38,633,230

54,169,029

194,966,751
194,966,751

18,157,260
87,254,198
10,292,117

115,703,575
115,703,575

55,791,952

GBP

EUR

GBP

GBP

GBP

GBP

EUR

GBP

GBP

GBP

usb
GBP
EUR
GBP
usb
usb
usb

GBP
GBP

EUR

usb

EUR

usb
usb

EUR

GBP

GBP

GBP
GBP

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

E
500,000
910,064

81585
554,960
624,388
700,000
265463

1,246,465
310,389

500,000

800,000
100,000
300,000
800,000
200,000
640,000
430,000

100,000
100,000

700,000
600,000
300,000

500,000
540,000

1,500,000
300,000

150,000

210,000
515,000

406,788
1782477
1,400,000
1,000,000
1500488
1,000,000
2.722,105
1,000,000

650,000
1,350,000

850,000

FaiiES)

Newgate Funding Plc., Series 2007-2X, Class A3
0.77% due 2050/12/15 (a).(b)

Paragon Mortgages No 11 Plc., Series 11X, Class BB
0.15% due 2041/10/15 (a).(b)

Paragon Mortgages NO 24 Plc., Series 24, Class A2
2.29% due 2043/7/15 (a).(b)

Residential Mortgage Securities 29 Plc., Series 29, Class A
1.57% due 2046/12/20 (a).(b)

Ripon Mortgages Plc., Series 1A, Class A1
1.42% due 2056/8/20 (a).(b).(c)

Ripon Mortgages Plc., Series 1A, Class B1
1.82% due 2056/8/20 (a).(b).(c)

RMAC Securities No 1 Plc., Series 2006-NS3X, Class M1C
0.00% due 2044/6/12 (a).(b)

Towd Point Mortgage Funding 2016-Auburn 10 Plc, Series 2016-AU10, Class AT
1.75% due 2045/4/20 (a).(b)

Towd Point Mortgage Funding 2016-Vantage1 Plc., Series 2016-V1X, Class A1
1.82% due 2054/2/20 (a).(b)

Towd Point Mortgage Funding 2017-Auburn 11 Plc,, Serles 2017-AT1A, Class A2
1.57% due 2045/5/20 (a).(b).(c)
BEBRISFSE

#& (3.2%)

Anglo American Capital Plc.

4.00% due 2027/9/11 (c)

Arrow Global Finance Plc.

5.13% due 2024/9/15 (a)

Barclays Plc.

2.00% due 2028/2/7 (a).(b)

2.38% due 2023/10/6 (a).(b)

3.65% due 2025/3/16

4.97% due 2029/5/16 (a).(b)

5.20% due 2026/5/12

CPUK Finance, Ltd.

4.25% due 2022/8/28 (a)

4.88% due 2025/8/28 (a)

DS Smith Plc.

1.38% due 2024/7/26 (a)

Lloyds Banking Group Plc.

2.91% due 2023/11/7 (a).(b)

Royal Bank of Scotland Group Plc.

2.00% due 2023/3/8 (a).(b)

Santander UK Group Holdings Plc.

3.57% due 2023/1/10 (a)

3.82% due 2028/11/3 (a).(b)

State Grid Europe Development 2014 Plc.
1.50% due 2022/1/26

Virgin Media Finance Plc.

7.00% due 2023/4/15 (a)

WPP Finance 2013

2.88% due 2046/9/14

#HESE

EfiF (0.5%)

United Kingdom Gilt

4.25% due 2036/3/7 (e)

4.25% due 2039/9/7 (e)

EfaEs

HESE (Bifi ¥1,966,153,421)

KE (27.0%)

BEBRIESF (13.8%)

ACE Securities Corp. Home Equity Loan Trust, Series 2003-OP1, Class A2
2.68% due 2033/12/25 (a).(b)

Argent Securities, Inc., Series 2003-W?7, Class A2
2.74% due 2034/3/25 (a).(b)

BANK, Series 2017-BNK7, Class A4

3.18% due 2060/9/15

BENCHMARK Mortgage Trust, Series 2018-B2, Class A3
3.54% due 2051/2/15

Chase Funding Loan Acquisition Trust, Series 2004-OPT1, Class M1
2.81% due 2034/6/25 (a).(b)

Citigroup Commercial Mortgage Trust, Series 2015-GC33, Class A3
3.52% due 2058/9/10

Commercial Mortgage Trust, Series 2012-CR1, Class XA
1.87% due 2045/5/15 (b)

Commercial Mortgage Trust, Series 2015-CR26, Class A3
3.36% due 2048/10/10

DBJPM 16-C3 Mortgage Trust, Series 2016-C3, Class A3
2.36% due 2049/9/10

DBJPM 17-C6 Mortgage Trust, Series 2017-C6, Class A3
3.27% due 2050/6/10

Fannie Mae-Aces, Series 2016-M12, Class AB2
2.36% due 2026/9/25

(A< V%% HB)

66,471,782
110,115,582
11,859,744
80,759,501
90,873,184
102,064,579
32,358,066
181,006,114
45,179,509

72,284,663

848,824,676

81,686,530
14,023,140
36,759,662
114,162,588
20,423,326
69,239,678
45,781,647

14,530,489
14,542,401

88,621,421

62314,617

39,194,859

53,005,095
54,179,226

196,276,386

44,812,608

17,669,309

967,222,982

42,624,564
108,636.994

151,261,556
1,967,309,216

42,809,453

193,216,660

146,566,448

108,493,981

157,516,470

108,665.010

18,018,386

107,601,876

67,196,955

144,959,056

85,965,636
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Usb

Usb

Usb

Usb

Usb

Usb

Usb

Usb

Usb

Usb

Usb

Usb

Usb

Usb

Usb

Usb

Usb

Usb

Usb

Usb

Usb

Usb

Usb

Usb

Usb

Usb

Usb

Usb

Usb

Usb

Usb

EUR

EUR

Usb

Usb

Usb

usb

Usb

Usb

Usb

BE

785,216

11435721

7,935,049

5147607

9095213

15,658,657

20,451,054

4,939,328

13432807

1446,228

500,000

400,000

1,500,000

97381

1,647,431

1526241

2,551,060

1228318

17,197,043

500,000

2,000,000

300,000

128991

117.250

290,000

645176

1022069

585,048

1,000,000

1,000,000

2,000,000

400,000
650,000
235,000

70,000
585,000
526,000
505,000

300,000

205,087

)

Fannie Mae-Aces, Series 2016-M3, Class AB2
2.61% due 2026/2/25

Freddie Mac Multitamily Structured Pass Through Certificates, Series K015, Class X1
1.59% due 2021/7/25 (b)

Freddie Mac Multitamily Structured Pass Through Certificates, Series K037, Class X1
1.00% due 2024/1/25 (b)

Freddie Mac Multitamily Structured Pass Through Certificates, Series K049, Class X1
0.61% due 2025/7/25 (b)

Freddie Mac Multitamily Structured Pass Through Certificates, Series K052, Class X1
0.67% due 2025/11/25 (b)

Freddie Mac Mulifamily Structured Pass Through Certificates, Series K053, Class X1
0.89% due 2025/12/25 (b)

Freddie Mac Multitamily Structured Pass Through Certificates, Series K054, Class X1
1.18% due 2026/1/25 (b)

Freddie Mac Mulifamily Structured Pass Through Certificates, Series K056, Class X1
1.27% due 2026/5/25 (b)

Freddie Mac Mulifamily Structured Pass Through Certificates, Series K058, Class X1
0.93% due 2026/8/25 (b)

Fremont Home Loan Trust, Series 2004-2, Class M1
2.81% due 2034/7/25 (a).(b)

JPNBB Commercial Mortgage Securities Trust, Series 2016-C1, Class A3
3.51% due 2049/3/15

JPMBB Commercial Mortgage Securtties Trust, Series 2017-JP5, Class A3
3.34% due 2050/3/15

JPMBB Commercial Mortgage Securtties Trust, Series 2017-JP6, Class A3
3.11% due 2050/7/15

[B-UBS Commercial Mortgage Trust, Series 2007-C6, Class AM
6.11% due 2040/7/15 (b)

Long Beach Mortgage Loan Trust, Series 2003-4, Class AV1
2.58% due 2033/8/25 (a).(b)

Merrill Lynch Mortgage Investors Trust, Series 2004-WMC4, Class M2
3.83% due 2035/4/25 (a).(b)

Merrill Lynch Mortgage Investors Trust, Series 2004-WMC5, Class M1
2.89% due 2035/7/25 (a).(b)

Morgan Stanley ABS Capital I, Inc., Series 2004-NC7, Class M1
2.81% due 2034/7/25 (a).(b)

Morgan Stanley Bank of America Merill Lynch Trust, Series 2015-C24, Class XA
0.80% due 2048/5/15 (b)

Morgan Stanley Bank of America Merrill Lynch Trust, Series 2015-C27, Class A3
3.47% due 2047/12/15

Morgan Stanley Bank of America Merrill Lynch Trust, Series 2016-C31, Class A3
2.73% due 2049/11/15

OneMain Direct Auto Receivables Trust, Series 2017-1A, Class B
2.88% due 2021/6/15 (a).(c)

OneMain Financial Issuance Trust, Series 2015-1A, Class A
3.19% due 2026/3/18 (a).(c)

OneMain Financial Issuance Trust, Series 2015-2A, Class A
2.57% due 2025/7/18 (a).(c)

Santander Drive Auto Receivables Trust, Series 2018-2, Class C
3.35% due 2023/7/17 (a)

Springleaf Funding Trust, Series 2015-AA, Class A
3.16% due 2024/11/15 (a).(c)

Structured Asset Investment Loan Trust, Series 2003-BC7, Class 3A2
2.91% due 2033/7/25 (a).(b)

Structured Asset Investment Loan Trust, Series 2004-7, Class A7
2.80% due 2034/8/25 (a).(b)

Wells Fargo Commercial Mortgage Trust, Series 2015-1C22, Class A3
3.57% due 2058/9/15

Wells Fargo Commercial Mortgage Trust, Series 2015-NXS3, Class A3
3.35% due 2057/9/15

Wells Fargo Commercial Mortgage Trust, Series 2016-C36, Class A3
2.81% due 2059/11/15

BEBRISFSE

& (11.0%)

Adient Global Holdings, Ltd.

3.50% due 2024/8/15 (a).(c)

American International Group, Inc.

1.88% due 2027/6/21 (a)

Anthem, Inc.

4.10% due 2028/3/1 (a)

AT&T, Inc.

5.25% due 2037/3/1 (a)

Bank of America Corp.

3.37% due 2026/1/23 (a).(b)

3.42% due 2028/12/20 (a).(b)

3.59% due 2028/7/21 (a).(b)

Baxalta. Inc.

4.00% due 2025/6/23 (a)

Caledonia Generating LLC

1.95% due 2022/2/28 (c)

(A< V5. HB)

81,817,862
51,667,732
39,283,896
20,300,811
39,928,549
96,445,209
164,516,050
43,787,613
93,119,670
158,470,635
53,884,013
42,976,046
160,113,219
10,575,150
178,396,986
168,298,683
279,511,029
133,064,365
80,200,271
54,182,521
209,359,997
32,233,527
14,045,974
12,734,365
31,477,635
70,089,510
110,109,888
63,839,125
108,888,808
107315520

205,580,434

4,097,225,024

49,484,658
81,063,137
25,141,437

7,726,677
61,496,472
53990418
52,598,915

31,931,921

21,910,614

usb

EUR

usb

usb

usb
usb

usb

usb

usb

usb

GBP

usb

usb

usb

usb
usb

usb

usb

usb

EUR

usb

usb

EUR

usb
usb

usb
usb

usb

usb

EUR

EUR

usb

usb

usb
usb

EUR

EUR

usb

usb

usb

usb

usb

EUR

usb

&E

450,000

125,000

735,000

650,000

400,000
750,000

800,000
1,000,000
600,000
325,000
300,000
395,000
800,000

500,000

550,000
750,000

800,000

245,000

400,000

400,000

190,000

850,000

600,000

600,000
300,000

300,000
300,000

730,000

375,000

350,000

300,000

92,000

500,000

75,000
500,000

500,000

425,000

450,000

500,000

150,000

95,238

245,000

350,000

350,000

FaiiES)

Calpine Corp.

5.75% due 2025/1/15 (a)
Catalent Pharma Solutions, Inc.
4.75% due 2024/12/15 (a)
Celgene Corp.

3.45% due 2027/11/15 (a)

Cequel Communications Holdings I LLC / Cequel Capital Corp.

5.13% due 2021/12/15 (a).(c)
CF Industries, Inc.

3.45% due 2023/6/1

4.50% due 2026/12/1 (c)
CHS/Community Health Systems, Inc.
6.88% due 2022/2/1 (a)
Citigroup. Inc.

4.40% due 2025/6/10
Comcast Corp.

3.15% due 2028/2/15 (a)
CVS Health Corp.

4.30% due 2028/3/25 (a)
Discovery Communications LLC
2.50% due 2024/9/20 (a)
3.95% due 2028/3/20 (a)
4.90% due 2026/3/11 (a)
DXC Technology Co.

2.88% due 2020/3/27
Enterprise Products Operating LLC
3.75% due 2025/2/15 (a)
3.95% due 2027/2/15 (a)
Express Scripts Holding Co.
3.05% due 2022/11/30 (a)
Ford Motor Co.

7.45% due 2031/7/16

Ford Motor Credit Co. LLC
3.82% due 2027/11/2 (a)
General Electric Co.

2.13% due 2037/5/17 (a)
General Motors Co.

5.00% due 2035/4/1
General Motors Financial Co., Inc.
3.85% due 2028/1/5 (a)
Goldman Sachs Group, Inc.
1.63% due 2026/7/27
Goldman Sachs Group, Inc.
3.81% due 2029/4/23 (a).(b)
4.80% due 2044/7/8 (a)
HCA, Inc.

5.38% due 2025/2/1

7.50% due 2022/2/15
JPMorgan Chase & Co.
3.51% due 2029/1/23 (a).(b)
KB Home

7.00% due 2021/12/15 (a)
Kraft Heinz Foods Co.

2.25% due 2028/5/25 (a)
Liberty Mutual Group, Inc.
2.75% due 2026/5/4

Micron Technology, Inc.
5.50% due 2025/2/1 (a)
Morgan Stanley

3.77% due 2029/1/24 (a).(b)
MPLX LP

4.00% due 2028/3/15 (a)
4.13% due 2027/3/1 (a)

MPT Operating Partnership LP / MPT Finance Corp.

3.33% due 2025/3/24 (a)
Netflix, Inc.

3.63% due 2027/5/15

NRG Energy, Inc.

6.63% due 2027/1/15 (a)
ONECK Partners LP

4.90% due 2025/3/15 (a)
PetSmart, Inc.

5.88% due 2025/6/1 (a),(c)
Philippine Power Trust |
5.40% due 2018/9/26 (c)
Private Export Funding Corp.
2.65% due 2021/2/16 (c)
PVH Corp.

3.63% due 2024/7/15 (a)
Sally Holdings LLC / Sally Capital, Inc.
5.63% due 2025/12/1 (a)

44,490,127

16,608,186

74,443,422

70,270,824

41,040,648
80,765,729

45,630,899
108,948,848
60,417,068
35,132,624
42,343 436
40,600,262
88,824,636

54,029,688

59,787,589
81,576,896

84,128,007

31,522,255

40,744,886

47,176,206

20,152,727

86.914,482

75,722,819

62,596,752
33,070,134

32,023,113
35,608,398

75,632,240

43,033,605

44,661,860

40,542,044

10,398,652

52,532,466

7.893.435
53072318

64,676,963

53,387,013

50,479,182

56,458,994

11,244,757

10,370,848

26,528,109

48,121,995

35,744,204

65



J0-NL - A7@ESFET 7 VK (BEEEKRERER) (FAVVE. HE)

BE HEB STHEE e e SHhEE
Sherwin-Williams Co. SEK 0 -0.92% due 2018/6/1 5
usb 370000 3.45% due 2025/8/1 (a) 39,011,694 DKK 1978 -0.75% due 2018/6/1 33,695
Sprint Capital Corp. EUR 15135 -0.58% due 2018/6/1 1919442
usb 450000 8.75% due 2032/3/15 52,618,131 NOK 4002 0.20% due 2018/6/1 53,143
Sprint Corp. SGD 0 0.39% due 2018/6/1 5
usb 75000 7.63% due 2025/2/15 (a) 8,392,826 HKD 31,808 0.60% due 2018/6/1 440,548
Tenet Healthcare Corp. AUD 78278 0.76% due 2018/6/1 6,434,961
usb 700000 6.75% due 2020/2/1 78,618,237 NZD 47,175 0.85% due 2018/6/1 3,596,153
Thermo Fisher Scientific, Inc. ZAR 97,263 5.15% due 2018/6/1 834,358
EUR 300000 2.88% due 2037/7/24 (a) 38,958,325 ERfER S5t 13,525,885
United Rentals North America, Inc. T4 VBEGET (Effi ¥13,467,025) 13,525,885
usb 195000 4.88% due 2028/1/15 (a) 19,895,561 AU T—F (0.3%)
usb 120000 5.50% due 2027/5/15 (a) 12,907,026 EHIFAE (0.3%)
Vistra Energy Corp. Skandinaviska Enskilda Banken AB
usb 200000 5.88% due 2023/6/1 (a) 22,299,386 GBP 586563 0.23% due 2018/6/1 84,798,533
usb 425000 7.38% due 2022/11/1 (a) 48,501,300 ERfER S5t 84,798,533
William Lyon Homes, Inc. AU —7 VG5 (Effi ¥85,331,834) 84,798,533
usb 525000 7.00% due 2022/8/15 (a) 58,321,993 KE (1.5%)
Williams Partners LP EHEFAE (1.5%)
usb 500000 3.75% due 2027/6/15 (a) 51,548,448 JP Morgan Chase & Co.
usb 500000 4.00% due 2025/9/15 (a) 53,228,385 USD 4071829 1.00% due 2018/6/1 447,383,857
WMG Acquisition Corp. EHfEESE 442,383,857
EUR 100,000 4.13% due 2024/11/1 (a),(c) 13,192,713 KRESE (Bff ¥442,383,919) 442,383,857
Xerox Corp. BHRESET (Bf ¥545,184,299) 544,608,799
usb 415000 2.75% due 2020/9/1 44,380,677 HEE
USD 37000 3.63% due 2023/3/15 (a) 388319 gl
ZF North America Capital. Inc. SR (GBI ¥30,127.097.160) 988 ¥29362554005
USD 341000 4.50% due 2022/4/29 (0) 37556613 BEABET BERS LU ZOMOEE 12 367,407,364
Zimmer Biomet Holdings, Inc. i 700.0% ¥29.729.961.369
EUR 1,000,000 1.41%=due 2022/12/13 (a) 129,829,505 (3) EERIEF =, -
RS 3.277,837,611 (b) 20184 5 A3 BREQTESFEES,
Federal National Mortgage Association Chsilz, CNSDEES, SRty [Ec BB K BT e C
GBP 20000 5.38% due 2028/12/7 38,115,185 - g{ag({demh‘%uﬁﬁ Y, TNSOESFIERENIEE FHFINE R A
Tennessee Valley Authority (e) AHD2THLLIE—BIF, 201845 A31BREDEYRG|H L FRD v SR
GBP 200000 5.35% due 2021/6/7 32,355,809 HIDEDICAD VI —)N—T 1 —[TIBRELTELANSNTLET,
GBP 100000 5.63% due 2032/6/7 20,263,033
United States Treasury Bond FHIRE| 20185 5 A318
USD 1165000 3.00% due 2048/2/15 126,937,292 =5 YRS BE gﬁgﬁ REER
o o ?g’éeo/? e Treme) (’:‘)’te e 079290 Short 90-Day Eurodollar December Futures WEIR (26) ¥ (372.109)
USD ‘485I000 2'25% due 2027/11/15 (@) 50'140'515 Long 90-Day Eurodollar December Futures 20206128 26 378,899
' ’ BUNS Short Euro-Bobl June Futures 2018%6A8 (5) (887.749)
usb 780000 2.75% due 2023/5/31 85,080,747
Short Euro-Bund June Futures 2018568 (84)  (46.222,561)
usb 730000 2.88% due 2028/5/15 79,660,931
FEast 658632802 Long Euro-Buxl 30-Year Bond Futures 2018%6A8 2 3,195,897
KESE (BT ¥8,297.142,882) TB033695.437 Short Euro-Schatz Note June Futures 2018568  (39) (2,082.,406)
~— —_— Long U.S. Treasury 10-Year Note September Futures 2018£9F8 289 49,614,264
%ﬁfﬂ (&l ¥29,581,912,861) _ 28817945206 Long U.S. Treasury 2-Year Note September Futures 2018598 21 2,030,307
";‘f*;%o(;o:;%) Long U.S. Treasury 5-Year Note September Futures 2018598 742 79,053,021
- ) Long U.S. Treasury Long Bond September Futures 201898 25 11,288,046
TERATFES (0.0%) Long U.S. Ultra Long Bond September Futures 2018298 137 88,042,413
Royal Bank of Canada Short United Kingdom 90-Day LIBOR Sterling Interest Rate Futures 2019698 (75)  (5,150,251)
CAD 46571 0.51% due 2018/6/1 3,900,524
SRR At 390052 Long United ngdom 90-Day LIBOR Stemng Interest Rate Futures 2018%#98 75 3,388,323
13 asH (BT ¥4.001,521) 390052 Long United Kingdom Treasury 10-Year Gilt September Futures 2018598 23 - 18;?83282
TATVHEE (0.0%) —
TERATFES (0.0%)
Brown Brothers Harriman & Co.
CHF 1933 -1.49% due 2018/6/1 213,575
NERBLEZN 201858318
g AOVI—N=F1— ZHEE ZiEd 7 ZHEE REIRE REIRE v MREIRER
AUD Citibank NA 511,057 2018/7/12 usb 397,290 ¥ - ¥ (1,136,255) ¥ (1,136,255)
AUD Citibank NA 204,743 2018/7/12 usb 155,000 - (3.936) (3.936)
AUD JP Morgan Chase & Co. 870,805 2018/7/12 usb 655,000 442,438 - 442,438
BRL Barclays Bank Plc 1,065,671 2018/7/3 usb 291,813 - (699,708) (699,708)
BRL BNP Paribas S.A. 607,991 2018/7/3 usb 164,100 - (140,518) (140,518)
BRL Goldman Sachs International 4,111,111 2018/7/3 usb 1,172,560 - (7,774,524) (7,774,524)
CAD Bank of America NA 498,078 2018/7/12 usb 392,783 - (909,728) (909,728)
CAD Barclays Bank Plc 184,233 2018/7/12 usb 144,000 - (197,201) (197,201)
CAD Citibank NA 276,960 2018/7/12 usb 218,000 - (461.,439) (461.,439)
CAD  Morgan Stanley & Co. International Plc 332,998 2018/7/12 usb 257,000 - (1,340) (1,340)
CAD Morgan Stanley & Co. International Plc 90.433 2018/7/12 usD 70,611 - (88,865) (88,865)
CAD Morgan Stanley & Co. International Plc 137,646 2018/7/12 usb 107,723 - (162,134) (162,134)
CAD Morgan Stanley & Co. International Plc 6,405,895 2018/7/12 usb 5,027,094 - (9.037,272) (9,.037,272)
CHF Barclays Bank Plc 632,978 2018/7/24 EUR 533,049 2,391,054 - 2,391,054
CHF Barclays Bank Plc 706,618 2018/7/24 EUR 599,339 2,126,723 - 2,126,723
CHF Citibank NA 1,267,468 2018/7/24 EUR 1,059,563 5,778,483 - 5,778,483
CHF JP Morgan Chase & Co. 129,460 2018/7/24 usb 133,000 - (77,780) (77,780)
CHF Morgan Stanley & Co. International Plc 198,677 2018/7/24 usbD 203,000 718 - 718
CLP Barclays Bank Plc 306,584,300 2018/7/13 usb 488,435 - (313.772) (313.772)
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CLP Citibank NA 42,208,660 2018/7/13 usD 67,000 - (16,680) (16,680)
CLpP Citibank NA 142,118,615 2018/7/13 usD 236,066 - (1,190,877) (1,190,877)
CLP Citibank NA 181,691,941 2018/7/13 usD 299,738 - (1,299,165) (1,299,165)
CLpP Morgan Stanley & Co. International Plc 91,756,000 2018/7/13 usbD 145,000 34,061 - 34,061
CNH  Barclays Bank Plc 51,170 2018/7/24 usD 8.127 - (17,032) (17,032)
cop Barclays Bank Plc 1,599,261,498 2018/6/15 usD 555,550 - (219,712) (219,712)
COP  Citibank NA 1,599,261,497 2018/6/15 usD 556,652 - (339.374) (339.374)
COP  Citibank NA 205,362,720 2018/6/15 usD 72,000 - (100,008) (100,008)
COP  Citibank NA 655,223,874 2018/6/15 usD 236,066 - (1,007,902) (1,007,902)
COP  Citibank NA 553,056,115 2018/6/15 usD 193,380 - (212,817) (212,817)
CzK Citibank NA 29,556,683 2018/7/12 usD 1,438,246 - (10,677.617) (10,677.617)
DKK Citibank NA 321,392 2018/7/24 usD 53,820 - (347,601) (347,601)
EUR Citibank NA 204,239 2018/7/24 HUF 65,340,409 - (7.311) (7.311)
EUR Morgan Stanley & Co. International Plc 316,915 2018/7/24 HUF 101,453,123 - (37.241) (37.241)
EUR Citibank NA 2,285,261 2018/7/26 usD 2,731,116 - (5.673,100) (5.673,100)
EUR Morgan Stanley & Co. International Plc 776,959 2018/7/26 usbD 920,771 - (1,087,497) (1,087,497)
EUR Morgan Stanley & Co. International Plc 420,600 2018/7/26 usD 517.676 - (2,669,550) (2,669,550)
GBP Bank of America NA 326,005 2018/7/26 usD 466,056 - (3,361,098) (3,361,098)
GBP Morgan Stanley & Co. International Plc 73,954 2018/7/26 usD 103,606 - (533,178) (533,178)
GBP Morgan Stanley & Co. International Plc 134,537 2018/7/26 usD 182,249 - (295,517) (295,517)
HUF Deutsche Bank AG 271,778,304 2018/7/24 usD 1,083,818 - (9.524,858) (9,524,858)
IDR Barclays Bank Plc 2,290,680,000 2018/7/16 usD 162,000 217,705 - 217,705
IDR Barclays Bank Plc 5,393,865,387 2018/7/16 usD 381,000 562,615 - 562,615
IDR Deutsche Bank AG 11,751,433,644 2018/7/16 usD 848,602 - (781,351) (781,351)
IDR JP Morgan Chase & Co. 5,108,175,000 2018/7/16 usD 365,000 80,048 - 80,048
IDR JP Morgan Chase & Co. 7,253,471,365 2018/7/16 usD 518,735 65,485 - 65,485
INR Barclays Bank Plc 70,788,340 2018/7/20 usD 1.065.817 - (2,417,332) (2,417,332)
INR Deutsche Bank AG 74,091,603 2018/7/20 usD 1,116,426 - (2,624,785) (2,624,785)
INR Morgan Stanley & Co. International Plc 15,569,185 2018/7/20 usD 237.571 - (873,290) (873,290)
INR UBS AG 6,165,250 2018/7/20 usD 91,000 - (12,768) (12,768)
INR UBS AG 18,067,116 2018/7/20 usD 269,000 - (289,359) (289,359)
KRW  Toronto Dominion Bank 552,760,000 2018/7/26 usD 520,000 - (669,210) (669,210)
KRW  JP Morgan Chase & Co. 4,668,883,239 2018/8/8 usD 4,353,271 - (1,198,283) (1,198,283)
MXN  Citibank NA 2,198,353 2018/6/28 usD 114,000 - (502,210) (502,210)
MXN  Citibank NA 3,651,663 2018/6/28 usD 184,000 - (252,408) (252,408)
MXN  Citibank NA 7,698,880 2018/6/28 usbD 388,362 - (578,836) (578,836)
MXN  Morgan Stanley & Co. International Plc 50,200,642 2018/6/28 usD 2,669,324 - (18.634.121) (18.634.121)
MXN  Morgan Stanley & Co. International Plc 3,802,671 2018/6/28 usbD 205,000 - (1,715,231) (1,715,231)
NOK  Bank of America NA 7,656,996 2018/7/24 usD 989,998 - (5.666,115) (5.666,115)
NZD  Morgan Stanley & Co. International Plc 320,768 2018/7/12 usbD 226,000 - (99.821) (99.821)
PEN Citibank NA 1,089,093 2018/7/13 usD 332,000 - (10,579) (10,579)
PEN Morgan Stanley & Co. International Plc 213,337 2018/7/13 usbD 65,000 1577 - 1577
PHP Barclays Bank Plc 25,589,370 2018/6/14 usD 489,000 - (236,751) (236,751)
PHP Deutsche Bank AG 20,661,239 2018/6/14 usbD 396,616 - (385,489) (385,489)
PHP Morgan Stanley & Co. International Plc 5,873,280 2018/6/14 usb 112,000 - (28,777) (28.777)
PLN UBS AG 7,973,789 2018/7/24 usbD 2,354,442 - (21,337,865) (21,337,865)
RUB Barclays Bank Plc 9,590,183 2018/7/13 usD 156,050 - (311,782) (311,782)
RUB Barclays Bank Plc 14,842,317 2018/7/13 usD 238,272 - (131,604) (131,604)
RUB Barclays Bank Plc 24,302,503 2018/7/13 usD 388,362 - (22,592) (22,592)
RUB Barclays Bank Plc 59,550,971 2018/7/13 usbD 1,022,466 - (7,728,469) (7,728,469)
RUB Barclays Bank Plc 14,539,233 2018/7/13 usD 234,627 - (261,107) (261,107)
SEK Barclays Bank Plc 1,261,215 2018/7/24 usD 145,000 - (174,710) (174,710)
SEK Morgan Stanley & Co. International Plc 2,174,701 2018/7/24 usD 261,201 - (1,511.,452) (1,511.,452)
SGD UBS AG 1,444,106 2018/8/10 usD 1,080,829 50,581 - 50,581
THB Citibank NA 60,636,589 2018/8/10 usD 1,904,415 - (484,678) (484,678)
TRY Barclays Bank Plc 669,437 2018/6/12 usbD 158,916 - (1,285,683) (1,285,683)
TRY Barclays Bank Plc 720,984 2018/6/12 usD 156,307 227.382 - 227.382
TRY Barclays Bank Plc 1,602,287 2018/6/12 usD 394,944 - (4,660,577) (4,660,577)
TRY Barclays Bank Plc 725,176 2018/6/12 usD 156,307 327.396 - 327.396
TRY Barclays Bank Plc 1,073,783 2018/6/12 usbD 234,461 157,547 - 157,547
TRY Citibank NA 27,850 2018/6/12 usD 7118 - (108,558) (108,558)
TRY Citibank NA 1,282,604 2018/6/12 usD 317,209 - (3,846,184) (3,846,184)
TRY Citibank NA 732,460 2018/6/12 usD 156,168 516,260 - 516,260
TRY Citibank NA 317,271 2018/6/12 usD 78,447 - (949,303) (949,303)
TRY Citibank NA 987.839 2018/6/12 usD 240,271 - (2,523,801) (2,523,801)
TRY Citibank NA 114,405 2018/6/12 usbD 28,000 - (311,122) (311,122)
TRY Citibank NA 1,160,682 2018/6/12 usD 281,938 - (2,924,809) (2,924,809)
TRY Citibank NA 745,047 2018/6/12 usD 156,168 816,554 - 816,554
TRY Goldman Sachs International 1,219,834 2018/6/12 usD 292,800 - (2,693,111) (2,693,111)
TWD  Citibank NA 5,685,332 2018/7/13 usD 191,200 - (93,990) (93,990)
TWD  Citibank NA 5,704,580 2018/7/13 usD 196,000 - (544,219) (544,219)
TWD  Citibank NA 3,783,570 2018/7/13 usD 129,000 - (252,910) (252,910)
TWD  Toronto Dominion Bank 5,880,910 2018/7/13 usD 203,000 - (663,055) (663,055)
TWD  UBS AG 4,236,018 2018/7/13 usD 143,000 - (128,645) (128,645)
TWD  UBS AG 5,158,134 2018/7/13 usD 177,000 - (467,710) (467,710)
TWD  UBS AG 10,044,155 2018/7/13 usD 341,000 - (513,940) (513,940)
TWD  UBS AG 11,448,360 2018/7/13 usD 392,000 - (946,258) (946,258)
TWD  UBS AG 4,353,568 2018/7/13 usD 148,000 - (243,995) (243,995)
TWD  UBS AG 8,214,942 2018/7/13 usD 282,000 - (756,416) (756,416)
usD Barclays Bank Plc 232,441 2018/6/12 TRY 921,347 3,259,894 - 3,259,894
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usD Barclays Bank Plc 91,000 2018/6/12 ZAR 1,146,127 64,790 - 64,790
usD Barclays Bank Plc 156,050 2018/6/12 TRY 727,862 - (419,445) (419,445)
usD Barclays Bank Plc 234,627 2018/6/12 TRY 1,019,078 1,165,601 - 1,165,601
usD Barclays Bank Plc 82,600 2018/6/12 TRY 351,570 581,988 - 581,988
usD Citibank NA 146,211 2018/6/12 TRY 617,540 1,144,166 - 1,144,166
usD Citibank NA 156,236 2018/6/12 TRY 722,233 - (264,924) (264,924)
usD Citibank NA 235,401 2018/6/12 TRY 1,055,587 378,713 - 378,713
usD Citibank NA 493,935 2018/6/12 ZAR 6,252,275 83,868 - 83,868
usD Citibank NA 328,398 2018/6/12 TRY 1,434,855 1,428,922 - 1,428,922
usD Citibank NA 63,680 2018/6/12 TRY 278,370 273,840 - 273,840
usD Citibank NA 801,923 2018/6/12 ZAR 9,659,315 4,345,998 - 4,345,998
usD JP Morgan Chase & Co. 220,000 2018/6/12 ZAR 2,761,323 238,283 - 238,283
usD UBS AG 233,232 2018/6/12 TRY 929,271 3,156,679 - 3,156,679
usD UBS AG 390,079 2018/6/12 TRY 1,573,755 4,812,963 - 4,812,963
usD UBS AG 386,761 2018/6/12 TRY 1,525,089 5,613,737 - 5,613,737
usD UBS AG 313,952 2018/6/12 TRY 1,257,669 4,087,338 - 4,087,338
usD Barclays Bank Plc 104,000 2018/6/14 PHP 5,472,480 - (11,947) (11,947)
usD Barclays Bank Plc 73,000 2018/6/14 PHP 3,787,605 102,444 - 102,444
usD Barclays Bank Plc 376,000 2018/6/14 PHP 19,661,040 213,108 - 213,108
usD Barclays Bank Plc 171,000 2018/6/14 PHP 8,981,775 13,912 - 13,912
usD Barclays Bank Plc 390,331 2018/6/14 PHP 20,613,392 - (198,031) (198,031)
usD Barclays Bank Plc 190,000 2018/6/14 PHP 9,951,250 74,328 - 74,328
usD BNP Paribas S.A. 195,522 2018/6/14 PHP 10,270,785 13,887 - 13,887
usD Deutsche Bank AG 237,864 2018/6/14 PHP 12,475,952 56,203 - 56,203
usD UBS AG 341,000 2018/6/14 PHP 17,758,257 343,302 - 343,302
usD Citibank NA 224,000 2018/6/15 cop 639,744,000 279,656 - 279,656
usD Barclays Bank Plc 388,362 2018/6/28 MXN 7.764,824 223,006 - 223,006
usD Citibank NA 175,000 2018/6/28 MXN 3,293,345 1,209,737 - 1,209,737
usD Citibank NA 365,739 2018/6/28 MXN 6,952,742 2,151,318 - 2,151,318
usD BNP Paribas S.A. 394,564 2018/7/3 BRL 1,388,879 2,456,509 - 2,456,509
usD Citibank NA 440,750 2018/7/3 BRL 1,565,430 2,338,354 - 2,338,354
usD Goldman Sachs International 177,600 2018/7/3 BRL 643,693 567,632 - 567,632
usD Goldman Sachs International 164,700 2018/7/3 BRL 607,908 207,970 - 207,970
usD Morgan Stanley & Co. International Plc 75,000 2018/7/3 BRL 277,493 75,327 - 75,327
usD Bank of America NA 2,335,811 2018/7/12 AUD 3,032,812 4,374,226 - 4,374,226
usD Citibank NA 269,000 2018/7/12 CAD 344,548 335,702 - 335,702
usD Citibank NA 395,959 2018/7/12 AUD 514,925 674,894 - 674,894
usD Citibank NA 2,004,282 2018/7/12 NZD 2,745,487 8,429,894 - 8,429,894
usD Goldman Sachs International 533,750 2018/7/12 CAD 687.865 313,942 - 313,942
usD JP Morgan Chase & Co. 65,000 2018/7/12 CAD 83,656 47,634 - 47,634
usD JP Morgan Chase & Co. 549,381 2018/7/12 AUD 727,625 - (144.,624) (144,624)
usD JP Morgan Chase & Co. 93,000 2018/7/12 NzZD 133,261 - (54,960) (54,960)
usb Morgan Stanley & Co. International Plc 79,000 2018/7/12 AUD 104,386 - (700) (700)
usD Morgan Stanley & Co. International Plc 86,000 2018/7/12 CAD 110,505 77,859 - 77,859
usb Morgan Stanley & Co. International Plc 91,000 2018/7/12 CzK 1.887.902 588,147 - 588,147
usD Toronto Dominion Bank 140,000 2018/7/12 CAD 179,022 199,496 - 199,496
usD UBS AG 395,579 2018/7/12 CzK 8,347,438 1,865,852 - 1,865,852
usD Barclays Bank Plc 152,219 2018/7/13 CLpP 92,364,967 643,575 - 643,575
usD Barclays Bank Plc 1,933,330 2018/7/13 TWD 56,022,113 6,265,720 - 6,265,720
usD Barclays Bank Plc 167,300 2018/7/13 RUB 10,481,964 - (12,472) (12,472)
usD Barclays Bank Plc 149,715 2018/7/13 RUB 9,097,806 477,494 - 477,494
usD Barclays Bank Plc 169,000 2018/7/13 CLpP 102,228,100 769,330 - 769,330
usD Barclays Bank Plc 73313 2018/7/13 CLP 44,658,614 280,277 - 280,277
usD Barclays Bank Plc 248,700 2018/7/13 RUB 15,773,051 - (349,182) (349,182)
usD Citibank NA 439,300 2018/7/13 CLP 280,099,877 - (465,373) (465,373)
usD Citibank NA 169,431 2018/7/13 CLpP 103,327,379 627,388 - 627,388
usD Citibank NA 81,000 2018/7/13 TWD 2,412,990 23,659 - 23,659
usD Citibank NA 122,000 2018/7/13 PEN 399,684 21,208 - 21,208
usb Morgan Stanley & Co. International Plc 183,000 2018/7/13 TWD 5,466,027 1.016 - 1.016
usD Toronto Dominion Bank 100,000 2018/7/13 TWD 2,967,500 70,920 - 70,920
usD UBS AG 139,000 2018/7/13 CLP 83,420,850 746,049 - 746,049
usD UBS AG 90,000 2018/7/13 PEN 291,960 111,034 - 111,034
usD UBS AG 92,000 2018/7/20 INR 6,246,340 - (8,385) (8,385)
usD Bank of America NA 5,104,530 2018/7/24 CHF 4,950,884 4,953,613 - 4,953,613
usD Barclays Bank Plc 175,000 2018/7/24 PLN 636,839 292,342 - 292,342
usD Citibank NA 64,000 2018/7/24 SEK 554,272 106,677 - 106,677
usD Citibank NA 90,000 2018/7/24 SEK 776,466 186,680 - 186,680
usD Citibank NA 135,000 2018/7/24 CNY 861,652 71,009 - 71,009
usD Citibank NA 306,000 2018/7/24 PLN 1,093,794 1,090,090 - 1,090,090
usD Citibank NA 71,000 2018/7/24 NOK 563,540 215,449 - 215,449
usD Citibank NA 84,000 2018/7/24 PLN 302,078 245,899 - 245,899
usD JP Morgan Chase & Co. 66,000 2018/7/24 CHF 65,643 - (116,225) (116,225)
usb Morgan Stanley & Co. International Plc 241,000 2018/7/24 NOK 1,950,155 236.879 - 236.879
usD Morgan Stanley & Co. International Plc 287,000 2018/7/24 PLN 1,001,451 1,737,908 - 1,737,908
usb Morgan Stanley & Co. International Plc 213,000 2018/7/24 PLN 787.349 - (2,249) (2,249)
usD Morgan Stanley & Co. International Plc 233,000 2018/7/24 HUF 64,256,002 - (264,569) (264,569)
usD Morgan Stanley & Co. International Plc 171,000 2018/7/24 HUF 43,941,351 1,081,754 - 1,081,754
usD Toronto Dominion Bank 303,755 2018/7/24 CHF 291,602 627,729 - 627,729
usD Bank of America NA 3,253,258 2018/7/26 GBP 2,321,368 16,858,295 - 16,858,295

ush Barclays Bank Plc 522,200 2018/7/26 GBP 383,635 1,114,725 - 1,114,725
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usb Barclays Bank Plc 123,522 2018/7/26 MYR 491,098 31.078 31.078
usb BNP Paribas S.A. 411,367 2018/7/26 EUR 350,000 120,111 120,111
usb Citibank NA 88,000 2018/7/26 ILS 315,153 - (75.585) (75.585)
usb Citibank NA 82,000 2018/7/26 ILS 295,748 - (133,870) (133,870)
usb Citibank NA 2,728,600 2018/7/26 EUR 2,265,295 7.933.945 7.933.945
usb Citibank NA 775,495 2018/7/26 ILS 2,734,551 635,246 635,246
usb Citibank NA 327,000 2018/7/26 GBP 233,430 1.680.216 1.680.216
usb Citibank NA 302,000 2018/7/26 ILS 1,090,247 - (524,384) (524,384)
usb Citibank NA 362,000 2018/7/26 EUR 297,187 1.477.235 1.477.235
usb Citibank NA 1,169,012 2018/7/26 EUR 994,210 393,377 393,377
usb Citibank NA 68,000 2018/7/26 EUR 56.512 190.356 190.356
usb Citibank NA 2,743,966 2018/7/26 EUR 2,305,427 4,505,445 4,505,445
usb Citibank NA 791,159 2018/7/26 EUR 651,180 3,016,376 3,016,376
usb Goldman Sachs International 388,362 2018/7/26 EUR 327,792 447,589 447,589
usb Goldman Sachs International 1,062,276 2018/7/26 EUR 879,442 3,401,407 3,401,407
usb Goldman Sachs International 549,800 2018/7/26 GBP 405,284 975,405 - 975,405
usb Goldman Sachs International 1,715,437 2018/7/26 EUR 1,480,000 - (2,096.159) (2,096.159)
usb JP Morgan Chase & Co. 4,473,727 2018/7/26 EUR 3,635,329 23,002,860 - 23,002,860
usb JP Morgan Chase & Co. 89,000 2018/7/26 GBP 65,188 218,337 218,337
usb Morgan Stanley & Co. International Plc 195,000 2018/7/26 EUR 159,099 921,101 921,101
usb Morgan Stanley & Co. International Plc 207.000 2018/7/26 EUR 168,294 1,053,373 1.053.373
usb Morgan Stanley & Co. International Plc 3,093,900 2018/7/26 EUR 2,614,394 3,182,201 3,182,201
usb Toronto Dominion Bank 1,025,150 2018/7/26 GBP 751,012 2,493,945 2,493,945
usb UBS AG 444,638 2018/7/26 EUR 365,647 1,736,085 1,736,085
usb UBS AG 1,028,676 2018/7/26 EUR 834,479 5,469,190 5,469,190
usb UBS AG 238,809 2018/7/26 EUR 203,771 - (4,751) (4,751)
usb Citibank NA 145,000 2018/8/8 KRW 156,194,000 - (28.630) (28.630)
usb Morgan Stanley & Co. International Plc 67,000 2018/8/8 KRW 72,356,650 - (31,760) (31,760)
usb UBS AG 107.000 2018/8/8 KRW 115,099,900 - (4,985) (4,985)
usb UBS AG 237,000 2018/8/8 KRW 255,711,150 - (88,509) (88,509)
usb Barclays Bank Plc 73,000 2018/8/10 SGD 97,857 - (29.363) (29.363)
usb Citibank NA 107,000 2018/8/10 THB 3,441,174 - (88,958) (88,958)
usb Citibank NA 220,000 2018/8/10 THB 7,056,500 - (119.174) (119.174)
usb Citibank NA 169,000 2018/8/10 THB 5,388,481 17,530 - 17,530
usb Citibank NA 360,000 2018/8/10 THB 11,455,020 116,626 116,626
usb Citibank NA 464,000 2018/8/10 THB 14,853,568 - (152,308) (152,308)
ZAR Barclays Bank Plc 2,788,422 2018/6/12 usb 236,966 - (1,848.532) (1,848.532)
ZAR Citibank NA 1,438,807 2018/6/12 usb 118,183 - (509,700) (509,700)

¥ 173543499 ¥ (160,527,622) ¥ 13,015,877
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TWD Barclays Bank Plc. 38,000,000  Taiwan Secondary Commerical Paper 90 Days Rate (0.780%)  2021/3/17 ¥ (167,675) ¥ (167,675)
ILS BNP Paribas S.A. 13,445,000  3-Month ILS-TELBOR 0.915%  2021/11/20 (455,227) (455,227)
ILS BNP Paribas S.A. 5,500,000  3-Month ILS-TELBOR (2.800%) 2027/11/21 886,264 886,264
ILS Citibank NA 2,700,000 Israeli Shekel 3-Month Rate (1.530%)  2022/12/9 3,215,125 3,215,125
ILS BNP Paribas S.A. 5,500,000 Israeli Shekel 3-Month Rate (1.230%)  2023/3/17 3,231,792 3,231,792
KRW Citibank NA 1,100,000,000  KRW-CD-KSDA-Bloomberg (1.375%) 2023/10/17 (4,848,912) (4,848,912)
MYR Citibank NA 4,000,000  3-Month MYR-KLIBOR (3.945%) 2026/10/14 (715,074) (715,074)
THB Citibank NA 24,000,000  6-Month Thailand Fixing Rate (2.148%) 2026/10/18 (1,768,373) (1,768,373)
ILS Citibank NA 1,400,000 Israeli Shekel 3-Month Rate (2.130%)  2027/3/15 1,907,349 1,907,349
ILS Citibank NA 625,000  3-Month ILS-TELBOR (1.845%)  2027/6/22 586,048 586,048
CLP Citibank NA 213,000,000  Chilean Peso 6-Month Rate (4.270%)  2028/5/17 (58,107) (58,107)
COP Citibank NA 430,000,000  Columbian Interbank Offered Rate 3-Month (5.990%)  2028/5/17 (93.855) (93.855)
KRW Citibank NA 420,000,000  KRW-CD-KSDA-Bloomberg (1.450%) 2028/10/17 (3,515,032) (3,515,032)
ZAR Deutsche Bank AG 13,900,000  3-Month ZAR-SAJIBOR (8.020%)  2042/9/22 (2,384,707) (2,384,707)
ZAR Deutsche Bank AG 13,055,000  3-Month ZAR-SAJIBOR 7.890% 2047/9/22 2,417,822 2,417,822
ZAR Deutsche Bank AG 7,935,000  3-Month ZAR-SAJIBOR (7.800%)  2042/3/22 (3,010.,426) (3,010,426)
ZAR Deutsche Bank AG 7,500,000  3-Month ZAR-SAJIBOR 7.650% 2047/3/22 3,223,255 3,223,255
KRW  JP Morgan Chase & Co. 700,000,000  KRW-CD-KSDA-Bloomberg (1.765%)  2022/10/7 (1,226,985) (1,226,985)
KRW  JP Morgan Chase & Co. 350,000,000  KRW-CD-KSDA-Bloomberg (1.870%)  2031/1/27 (1,982,946) (1,982,946)
COP  Morgan Stanley & Co. Intemational Plc ~ 6,460,000,000  Columbian Peso 3-Month Rate 6.810%  2018/7/22 (1.680.177) (1.680.177)

COP  Morgan Stanley & Co. International
COP  Morgan Stanley & Co. International
COP  Morgan Stanley & Co. International
CLP Morgan Stanley & Co. International
KRW  Morgan Stanley & Co. International
COP  Morgan Stanley & Co. International
CLp Morgan Stanley & Co. International
CLp Morgan Stanley & Co. International
COP  Morgan Stanley & Co. International
CLp Morgan Stanley & Co. International
COP  Morgan Stanley & Co. International
COP  Morgan Stanley & Co. International

Plc  8,500,000,000  Columbian Interbank Offered Rate 3-Month 6.100% 2018/12/6 (4,827,555) (4,827,555)
Plc 864,000,000  Columbian Peso 3-Month Rate (6.590%)  2026/11/1 1,640,568 1,640,568
Pl 1,680,000,000  Columbian Interbank Offered Rate 3-Month (6.770%)  2026/11/4 3,956,669 3,956,669
Plc 480,000,000  Chilean Peso 6-Month Rate (4.120%) 2027/2/9 786,006 786,006
Pc  1,000,000,000  KRW-CD-KSDA-Bloomberg (1.880%)  2027/4/26 (3,535,213) (3,535,213)
Pl 2,000,000,000  Columbian Interbank Offered Rate 3-Month (5.910%) 2027/6/2 543,312 543,312
Plc 300,000,000  Chilean Peso 6-Month Rate (4.260%) 2027/12/20 339,232 339,232
Plc 109,100,000  Chilean Peso 6-Month Rate (4.245%)  2028/1/23 58,189 58,189
Plc 704,000,000  Columbian Interbank Offered Rate 3-Month (6.035%)  2028/1/23 52,277 52,277
Plc 225,000,000  Chilean Peso 6-Month Rate (4.210%)  2028/1/26 (739) (739)
Ple 730,000,000  Columbian Interbank Offered Rate 3-Month (6.000%)  2028/1/26 (24,748) (24,748)

[
[
[
[
[
[
[
[
[
[
[
[ Plc 548,000,000  Columbian Interbank Offered Rate 3-Month (6.020%) 2028/2/1 3,738 3,738

¥ (7.448,105) ¥ (7.448,105)
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USD  Bank of America NA 1,350,000 Sell protection  Republic Of taly Government International ~ 1.00% 2.32% 2023/6/20 ¥ (8,289,461) ¥ 817 ¥ (8.288,644)
USD  Bank of America NA 5,720,000 Sell protection Kingdom of Spain 0.00% 0.77% 2023/6/20 6,612,590 1,113,081 7,725,671
USD  Barclays Bank Plc. 500,000 Sell protection Russian Foreign Bond - Eurobond ~ 1.00% 1.87% 2026/12/20 (6.251,746) 2,952,549 (3.299.197)
EUR  Barclays Bank Plc. 1,390,000 Buy protection  Republic Of taly Government International  (1.00%) 1.98% 2023/6/20 2,175,511 5,137,571 7,313,082
EUR  Barclays Bank Plc. 685,000 Buy protection  Republic Of taly Government International - (1.00%) ~ 2.14%  2028/6/20 4,667,068 3.456.693 8.123,761
USD  Barclays Bank Plc. 1,000,000 Sell protection  Hellenic Republic GovernmentBond ~ 1.00% 3.58% 2022/12/20 (9,988,009) (1,072,424)  (11,060,433)
USD  BNP Paribas S.A. 300.000 Buy protection Argentine Republic Government  (5.00%) 2.25% 2018/6/20 (1,439.435) 1,049,924 (389,511)
USD  BNP Paribas S.A. 600,000 Sell protection  Russian Foreign Bond - Eurobond ~ 1.00% 1.35% 2023/6/20 (1,257,427) 319,691 (937.736)
UsSD  Citibank NA 1,000,000 Sell protection  Hungary Government International ~ 1.00% 0.70% 2022/6/20 (685.815) 1,997,082 1.311.267
USD  Citibank NA 390,000 Sell protection  State Of Illinois 1.00% 1.92% 2022/12/20 (1,805,762) 441,533 (1,364,229)
UsSD  Citibank NA 500,000 Sell protection Hellenic Republic Government Bond ~ 1.00% 3.58% 2022/12/20 (5.520.,709) (9.507) (5.530.216)
UsD  Citibank NA 500,000 Sell protection Russian Foreign Bond - Eurobond ~ 1.00% 1.26% 2022/12/20 (127.486) (360,190) (487.676)
UsSD  Citibank NA 600,000 Sell protection  Colombia Government International ~ 1.00% 1.88% 2026/12/20 (6.266,054) 2,144.122 (4.121,932)
USD  Goldman Sachs International 500,000 Buy protection  French Republic Government Bon ~ (0.25%) 0.10% 2019/12/20 (288,604) 100,005 (188,599)
USD  Goldman Sachs International 4,235,000  Sell protection  Portugal Obrigacoes Do Tesouro  1.00% 1.17% 2023/6/20 (1.691,244) (1.239.538) (2.930.782)
USD  Goldman Sachs International 300,000 Sell protection  State Of Illinois 1.00% 2.40% 2024/12/20 (2,345,903) 308,603 (2,037,300)
USD  JP Morgan Chase & Co. 2,300,000 Sell protection Ireland Government Bond  1.00% 0.38% 2024/6/20 5.503.239 3,626,174 9.129.413
USD  Morgan Stanley & Co. nternational Plc 1,000,000  Buy protection  Russian Foreign Bond - Eurobond ~ (1.00%) 1.35% 2023/6/20 (1,980,050) (23,459) (2,003,509)
USD  Morgan Stanley & Co. Iternational Plc 1,050,000 ~ Sell protection  Russian Foreign Bond - Eurobond ~ 1.00% 1.35% 2023/6/20 (1,861,865) 220,828 (1,.641,037)
¥ (30.841,162) ¥ 20,163,555 ¥ (10,677.607)
OTCILYYh-FTFILb - AVFVIR - ATy T 2018%F 5 H31H
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USD  JP Morgan Chase & Co. 500,000 Sell protection MARKIT CMBX Index 1.50% 1.19% 2063/5/11 ¥  (301.258) ¥ 1,053,082 ¥ 751.824
¥ (301,258) ¥ 1,053,082 ¥ 751,824
SHEHINZ ST v T2 2018558318
s BETA ZBHEF sa2l) ] B 2 R
NZD 7,300,000  3-Month NZD-LIBOR (2.05%)  2018/9/22 ¥ 141,963 ¥ - ¥ 141,963
EUR 2,300,000  6-Month EURIBOR (0.13%)  2018/9/25 773,395 14,124 759,271
usD 4,075,000  FEDLOT Index 0.75% 2018/9/30 3,677,120 - 3,677,120
usD 2,100,000  FEDLO1 Index 1.25% 2018/10/7 795,402 - 795,402
EUR 1,000,000  6-Month EURIBOR (0.12%)  2018/10/8 332,236 13,841 318,395
SEK 3,300,000  3-Month SEK-STIBOR (0.03%)  2018/10/9 92,222 1,563 90,659
CAD 4,100,000  3-Month Canadian Bank Bill (0.96%)  2018/10/19 (1,454,146) - (1,454,146)
CAD 9,070,000  3-Month Canadian Bank Bill (0.91%)  2018/10/26 (3,389,680) - (3,389,680)
usD 5,775,000  FEDLO1 Index 1.08%  2018/11/17 5,307,051 - 5,307,051
usD 8,675,000  FEDLO1 Index 091%  2018/11/18 7,506,218 (54,468) 7.560,686
CAD 4,030,000  3-Month Canadian Bank Bill (1.18%)  2018/12/22 (1,935,146) 506,156 (2,441,302)
usD 72,080,000  FEDLOT Index 2.14% 2019/1/30 (6,264) - (6,264)
CAD 3,500,000  3-Month Canadian Bank Bill (1.10%) 2019/3/6 (2,250,987) - (2,250,987)
CAD 5,300,000  3-Month Canadian Bank Bill (1.12%)  2019/3/24 (3.473,266) - (3.473,266)
usbD 2,580,000  FEDLO1 Index 1.43% 2019/3/31 1,552,293 - 1,552,293
usD 2,793,000  FEDLO1 Index 1.43% 2019/3/31 1,682,691 - 1,682,691
EUR 800,000  6-Month EURIBOR (0.36%)  2020/10/8 1,346,597 13,975 1,332,622
SEK 2,100,000  3-Month SEK-STIBOR (0.50%)  2020/10/9 459,642 1.579 458,063
EUR 200,000  6-Month EURIBOR (0.36%)  2020/10/9 338,051 13,590 324,461
DKK 5,800,000  Danish 6-Month Deposit Rate (0.53%)  2020/11/18 1,479,425 2,183 1,477,242
EUR 1,500,000  6-Month EURIBOR (0.29%)  2020/12/7 2,260,221 14,449 2,245,772
BRL 8,399,349  BRL-CDI-Compounded 0.00% 2021/1/4 16,790,791 - 16,790,791
PLN 7,000,000  6-Month PLN-WIBOR (1.88%)  2021/2/11 (503,904) - (503,904)
SGD 1,630,000  Singapore Dollar 6-Month Rate (2.16%)  2021/3/17 510,766 - 510,766
SEK 7,000,000  3-Month SEK-STIBOR (0.34%)  2021/4/25 857,879 - 857.879
SEK 18,520,000  3-Month SEK-STIBOR (0.11%) 2021/5/4 628,485 - 628,485
HUF 730,375,000  6-Month HUF-BIBOR 1.08% 2021/5/4 (3,416,979) - (3,416,979)
PLN 3,300,000  6-Month PLN-WIBOR (2.07%)  2021/10/17 923,917 - 923,917
CHF 700,000  6-Month CHF-LIBOR (0.52%)  2021/10/21 (629,367) - (629,367)
CAD 2,270,000  3-Month Canadian Bank Bill 1.56%  2021/12/22 5,572,799 (820,269) 6,393,068
HUF 103,000,000  6-Month HUF-BIBOR 1.15%  2021/12/23 (565,058) - (565,058)
CzK 30,000,000  6-Month CZK-PRIBOR (0.56%) 2022/1/6 (5.412,561) - (5.412,561)
CAD 2,150,000  3-Month Canadian Bank Bill 1.45% 2022/4/5 6,594,589 - 6,594,589
CzK 41,000,000  6-Month CZK-PRIBOR (0.93%)  2022/4/27 (5.168,993) - (5,168,993)
SEK 14,820,000  3-Month SEK-STIBOR 0.31% 2022/5/4 (688,469) - (688,469)
HUF 588,000,000  6-Month HUF-BIBOR (1.36%) 2022/5/4 3,576,716 - 3,576,716
CzK 36,490,000  6-Month CZK-PRIBOR (0.90%)  2022/6/29 (4,239,171) - (4,239,171)
EUR 1,550,000  6-Month EURIBOR 0.22% 2022/6/29 (1,063,823) - (1,063,823)
DKK 6,300,000  Danish 6-Month Deposit Rate (0.83%)  2022/11/18 2,904,763 2,370 2,902,393
NOK 8,100,000  6-Month Norway Interbank Offer Rate (1.35%)  2023/2/23 (1,780,401) - (1,780,401)
ZAR 15,000,000  3-Month ZAR-SAJIBOR (8.71%)  2023/3/15 6,811,723 - 6,811,723
usD 5,457,000  3-Month USD-LIBOR 2.21%  2023/11/15 17,878,234 - 17,878,234
usD 8,760,000  3-Month USD-LIBOR 2.18% 2024/2/15 26,261,178 (1,437,156) 27,698,334
ushD 13,415,000  3-Month USD-LIBOR 2.17% 2024/2/15 41,551,663 - 41,551,663
SEK 6,600,000  3-Month SEK-STIBOR (0.84%)  2024/3/15 1,499,411 - 1,499,411
GBP 900,000  6-Month GBP-LIBOR 0.96% 2024/5/15 2,395,098 - 2,395,098
GBP 1,000,000  6-Month GBP-LIBOR 0.92% 2025/9/7 4,253,093 - 4,253,093
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GBP 1,200,000 6-Month GBP-LIBOR 1.08% 2025/9/7 3,160,686 — 3,160,686
SEK 3,050,000 3-Month SEK-STIBOR (1.37%) 2025/10/9 1,846,187 1,774 1,844,413
SEK 4,000,000 3-Month SEK-STIBOR (1.45%)  2025/11/10 2,639,691 1,818 2,637,873
SEK 4,300,000 3-Month SEK-STIBOR (1.51%) 2025/12/9 3,036,582 1,892 3,034,690
EUR 3,370,000 6-Month EURIBOR 0.79% 2026/1/27 (5,954,833) 15,962 (5,970,795)
HUF 225,000,000 6-Month HUF-BIBOR (2.14%) 2026/3/18 1,622,050 508,048 1,114,002
CHF 460,000 6-Month Norway Interbank (0.15%) 2026/4/8 (1,346,094) - (1,346,094)
MXN 10,000,000 28-Day MXN TIIE Banxico (6.45%) 2026/10/15 (5,523,136) - (5,523,136)
MXN 24,925,000 28-Day MXN TIIE Banxico (7.78%) 2026/12/9 (2,634,655) (2,543,151) (91,504)
HUF 271,000,000 6-Month HUF-BIBOR (3.76%) 2026/12/23 3,281,821 - 3,281,821
PLN 2,000,000 6-Month PLN-WIBOR (3.03%) 2027/1/10 1,493,241 - 1,493,241
NOK 6,750,000 6-Month Norway Interbank Offer Rate (2.10%) 2027/3/15 307,923 421,628 (113,705)
DKK 1,750,000 Danish 6-Month Deposit Rate (1.12%) 2027/3/15 622,152 - 622,152
CzZK 20,920,000 6-Month CZK-PRIBOR 1.30% 2027/4/27 4,518,084 - 4,518,084
CzK 18,630,000 6-Month CZK-PRIBOR 1.18% 2027/6/29 4,450,833 — 4,450,833
EUR 790,000 6-Month EURIBOR (0.84%) 2027/6/29 1,096,751 - 1,096,751
AUD 800,000 6-Month Australian Bank Bill (3.23%) 2031/1/6 2,276,295 9,419 2,266,876
EUR 1,710,000 6-Month EURIBOR (1.19%) 2031/1/27 3,009,013 11,284 2,997,729
GBP 930,000 6-Month GBP-LIBOR (1.71%) 2031/2/8 3,439,883 1,099,318 2,340,565
EUR 720,000 6-Month EURIBOR (1.59%) 2031/5/9 (724,766) - (724,766)
GBP 3,090,000 6-Month GBP-LIBOR (1.62%) 2031/6/23 6,771,268 — 6,771,268
EUR 750,000 6-Month EURIBOR (0.78%) 2031/10/14 (4,108,060) - (4,108,060)
CHF 300,000 6-Month CHF-LIBOR (0.03%) 2031/10/17 (2,568,671) - (2,568,671)
GBP 1,140,000 6-Month GBP-LIBOR (1.53%) 2031/12/21 637,977 - 637,977
EUR 350,000 6-Month EURIBOR (1.17%) 2032/3/29 (1,796) - (1,796)
usD 1,415,000 3-Month USD-LIBOR (2.43%) 2032/5/3 (8,476,210) - (8,476,210)
EUR 2,000,000 6-Month EURIBOR (0.79%) 2032/6/28 (11,995,109) - (11,995,109)
AUD 260,000 6-Month Australian Bank Bill (3.38%) 2035/10/12 974,348 9,138 965,210
EUR 820,000 6-Month EURIBOR (1.56%) 2035/12/28 4,324,311 12,252 4,312,059
EUR 500,000 6-Month EURIBOR (1.50%) 2036/1/7 1,965,339 9,439 1,955,900
GBP 150,000 6-Month GBP-LIBOR (0.97%) 2036/9/26 (2,141,871) - (2,141,871)
GBP 580,000 6-Month GBP-LIBOR (1.47%) 2037/3/7 (1,451,397) 436,865 (1,888,262)
EUR 2,410,000 6-Month EURIBOR (1.35%) 2037/3/8 (611,308) (406,526) (204,782)
usbD 1,125,000 3-Month USD-LIBOR 2.51% 2037/5/3 7,524,445 - 7,524,445
CAD 650,000 3-Month Canadian Bank Bill (2.24%) 2037/5/30 (3,608,955) (50,585) (3,558,370)
EUR 355,000 6-Month EURIBOR (1.34%) 2037/6/2 299,268 - 299,268
GBP 200,000 6-Month GBP-LIBOR (1.70%) 2041/5/11 656,585 16,221 640,364
EUR 200,000 6-Month EURIBOR (0.72%) 2041/9/9 (3,614,137) - (3,614,137)
usD 305,000 FEDLO1 Index 1.37% 2042/2/15 6,613,969 - 6,613,969
EUR 150,000 6-Month EURIBOR (1.37%) 2042/4/4 (280,978) - (280,978)
GBP 1,300,000 3-Month GBP-LIBOR (1.75%) 2046/2/8 8,444,896 - 8,444,896
EUR 1,030,000 6-Month EURIBOR (1.07%) 2046/2/23 (11,720,541) - (11,720,541)
GBP 1,020,000 6-Month GBP-LIBOR 1.63% 2046/6/23 (2,619,616) - (2,619,616)
GBP 110,000 6-Month GBP-LIBOR 0.91% 2046/9/7 2,422,280 - 2,422,280
usD 175,000 FEDLO1 Index 1.38% 2046/9/27 4,155,262 - 4,155,262
CAD 950,000 3-Month Canadian Bank Bill (1.80%) 2046/10/26 (13,112,079) (9,775,509) (3,336,570)
GBP 1,380,000 6-Month GBP-LIBOR 1.55% 2046/12/21 (131,453) - (131,453)
usD 12,990,000 FEDLO1 Index 1.82% 2019/2/15 1,080,584 - 1,080,584
CAD 2,330,000 3-Month Canadian Bank Bill (1.27%) 2019/6/20 (1,836,709) - (1,836,709)
usbD 5,155,000 FEDLO1 Index 1.49% 2019/6/30 3,424,069 (224,130) 3,648,199
usD 2,145,000 FEDLO1 Index 1.48% 2019/6/30 1,455,994 - 1,455,994
usbD 7,100,000 FEDLO1 Index 1.50% 2019/6/30 4,502,927 (560,656) 5,063,583
CAD 13,750,000 3-Month Canadian Bank Bill (1.61%) 2019/7/26 (6,330,927) (459,277) (5,871,650)
EUR 3,746,520 6-Month EUR-LIBOR (0.20%) 2019/9/8 (300,522) - (300,522)
usD 3,985,000 FEDLO1 Index 1.29% 2019/9/8 5,012,642 - 5,012,642
usD 12,335,000 FEDLO1 Index 1.71% 2019/9/30 7,089,704 383,979 6,705,725
usD 12,930,000 FEDLO1 Index 1.95% 2019/12/31 4,986,445 438,124 4,548,321
usD 23,435,000 FEDLO1 Index 1.84% 2019/12/31 13,870,535 2,147,928 11,722,607
usD 9,385,000 FEDLO1 Index 2.11% 2019/12/31 867,200 (1,891) 869,091
usD 8,255,000 FEDLO1 Index 2.04% 2019/12/31 1,789,602 10,232 1,779,370
CAD 3,285,000 3-Month Canadian Bank Bill (1.72%) 2020/1/9 (1,971,390) (381,821) (1,589,569)
EUR 840,000 6-Month EUR-LIBOR (0.16%) 2020/1/11 (82,875) - (82,875)
usD 5,385,000 FEDLO1 Index 2.16% 2020/3/8 105,507 — 105,507
usD 6,965,000 FEDLO1 Index 2.30% 2020/3/31 (404,614) 188,885 (593,499)
usD 4,340,000 FEDLO1 Index 2.31% 2020/4/24 (804,658) - (804,658)
GBP 485,000 6-Month GBP-LIBOR (0.65%) 2020/5/8 (411,667) (357,298) (54,369)
BRL 7,855,383 BRL-CDI-Compounded 0.00% 2021/1/4 9,218,146 — 9,218,146
BRL 17,185,000 BRL-CDI-Compounded 0.00% 2021/1/4 (12,909,644) - (12,909,644)
GBP 745,000 6-Month GBP-LIBOR 0.85% 2022/5/8 1,238,393 1,108,897 129,496
usD 2,400,000 FEDLO1 Index 2.35% 2022/5/31 53,007 - 53,007
usD 9,145,000 FEDLO1 Index 2.55% 2022/8/31 (5,742,272) 73,645 (5,815,917)
EUR 3,000,000 6-Month EUR-LIBOR 0.14% 2022/9/8 252,689 - 252,689
ZAR 24,100,000 3-Month ZAR-SAJIBOR (7.43%) 2022/9/23 (972,333) - (972,333)
usD 16,215,000 FEDLO1 Index 2.36% 2022/9/27 225,788 (12,060) 237,848
NzD 1,835,000 3-Month NZD-LIBOR (2.74%) 2022/10/3 1,342,721 - 1,342,721
CczK 35,000,000 6-Month CZK-PRIBOR (1.51%) 2022/11/17 316,466 - 316,466
INR 41,000,000 IRSWOF (6.55%) 2022/12/5 (1,018,960) - (1,018,960)
SEK 36,900,000 3-Month SEK-STIBOR 0.58% 2023/2/23 (5,326,905) (393,743) (4,933,162)
AUD 3,000,000 BBSW6M Index 2.60% 2023/3/7 (1,473,063) (522,504) (950,559)
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usb 2,290,000  3-Month USD-LIBOR 2.79% 2023/3/15 (256,405) 483,150 (739,555)
CAD 8,690,000  3-Month Canadian Bank Bill (2.48%) 2023/3/22 1,282,647 (3,553,291) 4,835,938
INR 60,000,000  INOOO/N (6.82%) 2023/5/9 (707,353) - (707,353)
EUR 3,600,000  6-Month EUR-LIBOR 0.39% 2023/5/11 (2,299,623) 325,860 (2,625,483)
INR 32,000,000  INOOO/N (7.02%)  2023/5/16 48,106 - 48,106
SGD 2,160,000  6-Month SGD-SIBOR 2.03% 2023/5/21 2,044,389 - 2,044,389
usb 1,600,000  3-Month USD-LIBOR (2.22%) 2023/5/21 (4,676.347) - (4,676.,347)
NOK 68,900,000  6-Month Norway Interbank Offer Rate (1.90%) 2023/5/23 6,134,995 - 6,134,995
PLN 4,000,000  6-Month PLN-WIBOR (2.52%) 2023/5/24 827.489 - 827.489
GBP 580,000  6-Month GBP-LIBOR (0.94%) 2024/5/8 (1,650,496) (964,086) (686,410)
ushD 65,000  3-Month USD-LIBOR 1.96% 2024/5/15 331.477 32416 299,061
usD 6,525,000  3-Month USD-LIBOR 2.18% 2024/8/15 21,993,469 2,582,089 19,411,380
usb 9,490,000  3-Month USD-LIBOR 2.17% 2024/8/15 32,330,391 2,433,009 29,897,382
usD 1,495,000  3-Month USD-LIBOR 2.17% 2024/8/15 5,109,309 - 5,109,309
usb 9.820,000  3-Month USD-LIBOR 2.33%  2024/11/15 30,590,362 3,599,925 26,990,437
BRL 7,175,000  BRL-CDI-Compounded 0.00% 2025/1/2 (4,768,474) - (4,768,474)
BRL 4,323,539  BRL-CDI-Compounded 0.00% 2025/1/2 (6,713,051) - (6,713,051)
BRL 568,893  BRL-CDI-Compounded 0.00% 2025/1/2 (517,321) - (517,321)
BRL 2,662,841  BRL-CDI-Compounded 0.00% 2025/1/2 (1,933,940) - (1,933,940)
usD 4,135,000  FEDLOT Index 2.45% 2025/2/28 (557,067) 432,102 (989,169)
usb 1,080,000  3-Month USD-LIBOR 3.02% 2025/2/28 (1,376,886) - (1,376,886)
usD 1,505,000  3-Month USD-LIBOR 2.21% 2026/1/8 6,112,635 6,318,032 (205,397)
GBP 645,000  6-Month GBP-LIBOR (1.00%) 2026/5/8 (2,682,830) (2,023,002) (659,828)
usD 1,060,000  FEDLOT Index 1.97% 2027/2/15 4,301,477 - 4,301,477
usD 3,301,000  FEDLO1 Index 1.82% 2027/2/15 17,525,572 3,303,619 14,221,953
usD 1,310,000  FEDLOT Index 1.90% 2027/2/15 6,082,186 708,451 5,373,735
usD 2,360,000  FEDLO1 Index 2.07% 2027/2/15 7.419.855 (207,366) 7.627.221
usD 260,000  3-Month USD-LIBOR 2.30% 2027/5/15 1,253,789 - 1,253,789
DKK 755,000  6-Month Copenhagen Interbank Offer Rate (0.99%)  2027/6/22 173,008 - 173,008
ZAR 5,000,000  3-Month ZAR-SAJIBOR (8.02%) 2027/6/30 395,713 - 395,713
EUR 762,780  6-Month EURIBOR (0.77%) 2027/9/8 62,750 - 62,750
MXN 9,690,000  MXIBTIIE Index (7.43%)  2027/10/28 (2,426,300) - (2,426,300)
ZAR 6,100,000  3-Month ZAR-SAJIBOR (8.36%)  2027/11/7 1,552,300 8,435 1,543,865
GBP 1,755,000  SONIO/N 1.36% 2027/12/7 (5,825,535) (169,927) (5,655,608)
SGD 1,160,000  6-Month SGD-SIBOR (2.44%) 2028/5/21 (1,263,010) - (1,263,010)
usD 850,000  3-Month USD-LIBOR 2.42% 2028/5/21 3,604,656 - 3,604,656
GBP 985,000  6-Month GBP-LIBOR (1.32%) 2032/5/8 (3,973,265) (4,262,578) 289,313
EUR 265,000  6-Month EURIBOR 1.10% 2032/5/11 399,545 295,270 104,275
CHF 400,000  6-Month CHF-LIBOR (0.37%)  2032/6/28 (1,530,729) - (1,530,729)
AUD 1,025,000  6-Month Australian Bank Bill (3.13%) 2032/7/19 1,684,383 - 1,684,383
EUR 1,000,000  Euro OverNight Index Average (2.00%)  2032/10/4 1,225,575 - 1,225,575
EUR 1,000,000  3-Month EURIBOR 2.08% 2032/10/4 (933,189) - (933,189)
GBP 450,000  6-Month GBP-LIBOR (1.63%)  2032/10/30 729,253 (497,992) 1.227.245
EUR 665,000  6-Month EURIBOR (1.30%)  2032/10/30 1,599,195 - 1,599,195
EUR 350,000  6-Month EURIBOR (1.00%)  2033/5/11 (1,508,662) (1,654,284) 145,622
EUR 545,000  6-Month EURIBOR 1.05% 2035/5/11 2,968,441 4,179,214 (1,210,773)
usb 3,715,000  3-Month USD-LIBOR (2.34%) 2036/2/15 (30.722,028) (2,704,111) (28.017.917)
EUR 5,435,000  Euro OverNight Index Average (1.96%) 2037/8/24 9,124,055 - 9,124,055
EUR 5,435,000  3-Month EURIBOR 2.03% 2037/8/24 (6.079.120) (173,609) (5.905,511)
EUR 1,340,000  3-Month EURIBOR (2.09%)  2037/10/25 1,780,297 - 1,780,297
EUR 1,340,000  6-Month EURIBOR 2.11%  2037/10/25 (1,584,950) - (1,584,950)
CAD 290,000  3-Month Canadian Bank Bill (2.72%) 2038/1/9 230,148 - 230,148
usb 450,000  3-Month USD-LIBOR (2.53%)  2042/10/4 (3,.341,617) - (3,.341,617)
usD 145,000  3-Month USD-LIBOR 2.66% 2043/11/15 731,032 - 731,032
GBP 210,000  6-Month GBP-LIBOR 1.40% 2047/5/8 1,176,537 1,818,887 (642,350)
usD 400,000  3-Month USD-LIBOR 2.54% 2047/10/4 3,118,908 - 3,118,908
CAD 232,000  3-Month Canadian Bank Bill 2.64% 2048/1/9 (165,501) - (165,501)
EUR 940,000  3-Month EURIBOR (1.85%) 2048/1/26 1,258,343 - 1,258,343
EUR 940,000  6-Month EURIBOR 1.86% 2048/1/26 (1,279.587) - (1,279,587)
EUR 560,000  3-Month EURIBOR (1.65%) 2048/3/19 87,256 - 87,256
EUR 560.000  6-Month EURIBOR 1.66% 2048/3/19 (118,489) - (118,489)
233,386,540 ¥ (200,253) 233,586,793
Ew  mens 2DEA YR AR Rl S Zh AL
usD 9,360,000  3-Month USD-LIBOR FEDLOT Index + 0.2238% 2022/6/16 (5,185,965) ¥ - (5,185,965)
usb 4,600,000  3-Month USD-LIBOR 3-Month CHF-LIBOR + 0.0175% 2025/2/14 (389.843) - (389.843)
CHF 1,000,000  6-Month CHF-LIBOR FEDLOT Index + 0.3825% 2037/10/5 (72,463) - (72,463)
(5.648.271) ¥ - (5,648,271)
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EUR 595,000  5-Year EUR Inflation Linked 1.240% 2022/8/15 ¥ (1.112,781) ¥ - ¥ (1.112,781)
EUR 1,680,000  5-Year EUR Inflation Linked 1.260% 2022/9/15 (3.001.878) - (3.001.878)
EUR 1,970,000  5-Year EUR Inflation Linked 1.345% 2023/3/15 (2.047.090) - (2.047.090)
EUR 1,300,000  5-Year EUR Inflation Linked 1.510% 2023/5/15 (227.184) - (227,184)
EUR 1,300,000  5-Year EUR Inflation Linked (1.485%)  2023/5/15 210.856 - 210.856
GBP 705,000  10-Year GBP Inflation Linked (3.460%)  2027/4/15 (1.806,766) - (1.806,766)
EUR 300.000  10-Year EUR Inflation Linked (1.415%)  2027/8/15 777,980 - 777,980
EUR 820,000 10-Year EUR Inflation Linked (1.438%) 2027/9/15 1,945,644 - 1,945,644
usb 1,185,000  10-Year USD Inflation Linked 2.160%  2027/10/25 (2.846.849) (801.439) (2.045.410)
EUR 975,000 10-Year EUR Inflation Linked (1.512%) 2028/3/15 1,348,473 - 1,348,473
GBP 290,000  20-Year GBP Inflation Linked 3.570% 2037/4/15 1,743,987 - 1,743,987
GBP 135,000  25-Year GBP Inflation Linked 3.520% 2042/8/15 543,960 - 543,960
GBP 100,000  30-Year GBP Inflation Linked (3.369%)  2047/8/15 (446.664) - (446,664)
GBP 40,000  30-Year GBP Inflation Linked 3.535% 2047/10/15 444,859 - 444,859
GBP 25,000  40-Year GBP Inflation Linked (3.418%)  2057/10/15 (510,113) - (510,113)
¥ (4,983,566) ¥ (801,439) ¥ (4,182,127)
ERBEHINZIVIY S - FTAILS - AVFYIR - ATy TEH 20185 5H318
B mERs A2 2zV22 o 472/;%/5{#:} EE] SPiigE I semEm
EUR 2,700,000 Sell protection The Markit iTraxx Europe Crossover Index 5.00% 2.74% 2022/12/20 ¥ 36,676,816 ¥ 37814900 ¥ (1,138,084)
EUR 5,000,000 Sell protection  The Markit iTraxx Europe Crossover Index 5.00% 3.11% 2023/6/20 61,839,520 66,253,957 (4,414,437)
usD 5,195,000 Sell protection Markit CDX North America High Yield Index 5.00% 3.55% 2023/6/20 40,631,304 37,726,758 2,904,546
¥139,147.640 ¥141,795,615 ¥ (2,647,975)
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