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8 HTIFFGLHHFR 0.98% KAE [1,500,000 | 343 10EEE 0.1% 2026/6/20 [1.409,867 140 205Em 17000 | 1.000.000| 1.192.380 [2032/09/20
24> NU—HDAHFR 0.39% 2079/8/2 [1,400,000 | 126 54E1E 0.1% 2020/12/20 [1,117.843 141 205Em 17000 738.000| 881740 p032/12/20
24 WTEBERE 0.1% 2029/3/10 [1,348.593 | 168 206 0.4% 2039/3/20 [1,016,250 148 05T 150001  780.000| 919471 [2034/03/20
168 204 E1E 0.4% 2039/3/20 1342347 | 130 SEEEHE 0.1% 2021/12/20 1009350 149 204Em 12000  200000| 236078 p034/06/20
152 202 1.2% 2035/3/20 [1,137,360 | 12 9T 2 MY IBK 0.32% 2023/7/6 |1,008,550 150 2055 14000 | 1268000 | 1.481.049 034/09/20
1 ERESLO— 0.66% 2079/6/26 (1,100,000 | 171 204 EHE 0.3% 2039/12/20 | 998,695 151 204Em 12000 434000| 495202 034/12/20
1BUBUZVESFR 0.66% 2079/9/10 [1,100,000 | 344 104EE 0.1% 2026/9/20 | 955,895 152 204N 12000| 1535000 | 1752540 p035/03/20
156 204 1S 0.4% 2036/3/20 1034735 | 131 54EfE 0.1% 2022/3/20 | 907236 -
Do o o e Loz 128 somes o aameyarso| v 153 2088M | 13000| 527000| 610144 03510612
(21) 2BEZELAS RENFHESINTOIEEA) . 155 20@EfE 1.0000| 825.000| 919.454 [2035/12/20
(E2) BAERBEUET, ’
156 20F@EE 0.4000 | 1,900,000 | 1.941.724 [2036/03/20
157 20&@H 0.2000| 337.000| 333,633 [2036/06/20
WA SRS 158 20F@iE 05000 | 534,000| 553,133 |2036/09/20
(1) B GRER) N#E (GEER) 159 20FEE 0.6000 100,000 105,133 |2036/12/20
—— = = = 160 20 @S 0.7000| 831.000| 886,868 [2037/03/20
ST N 161 20&EMH 0.6000| 600,000| 630,150 [2037/06/20
X SlaEmesE | m B EA =& T = 163 20FEE 0.6000 | 1,000,000 | 1,049,040 |2037/12/20
ML | SEMLE | 26ME | 265K 164 205EE 0.5000| 1,200,000 | 1,237,332 |2038/03/20]
¥ TH % % % % % 28 X*FVIEME | 2.0000| 500000 465,164 [2038/04/20)
EfHEE 38,705,000 42,867,301 43.2 —| 404 06 2.2 165 20EEE 0.5000| 400,000| 412,260 |2038/06/20
MsRErS | 2072001 210977 0.2 - 0.1 0.1 0.0 29 30EEE 2.4000| 321,000| 438855 2038/09/20
@@g@ 2,957,812 | 3.098.566 3.1 -| 29| 03] o0 167 20%EMH 0.5000| 800.000| 823,008 2038/12/20
R [50.657.000 [E0.535.435 =7 58 e S 168 20 0.4000 | 1,000,000 | 1.010.580 [2039/03/20
R 7 ] W b wram | aamo| s s o
Nes b = INERE [~ q = 2 =) E é . N y
& ;; 2%%;{%%%%@%%%35}%@?@””E'° 34 30EME 2.2000| 513,000| 699.372(2041/03/20
(£3) HEEES LORMBRICOVNC IS LRERNG 2E, MRERATSELYF—9 36 30FEEE 2.0000| 435000| 580,707 [2042/03/20
EAFLTLET, 37 30FEE 1.9000| 500,000 | 659,380 |2042/09/20)
38 304EME 1.8000| 526,000 | 684610 [2043/03/20)
41 30FEEE 1.7000| 216,000 | 277.538 [2043/12/20)
42 30FEEE 1.7000| 310,000 | 398734 [2044/03/20)
45 30FEEE 1.5000| 514000 | 640212 [2044/12/20)




XA Vv NNESFT7VR (FOFsH) (EigHRRERER)
E) B x E] A BN
X 5 | # W E R X|EEm=&E|T M E|EEFERH X 5 | & W FE A X|EE S E|F M || EBEFHEH
% FH FH % FH FH
46 30FERE 1.5000 | 413,000| 514,763 [2045/03/20 23 ®RtYFIU—| 0.2000| 300,000| 299.674|2023/04/13
47 30FEE 1.6000 | 312,000| 396,673 [2045/06/20 6 O4Z-NYFY7G| 0.6500| 500,000 | 494,681 (2023/05/30
48 30FEME 1.4000 | 215,000| 263,422 [2045/09/20 3 gUF4 - 77U | 0.6540| 500,000 | 499,413(2023/06/08
50 30&EE 0.8000 | 315,000| 340,448 [2046/03/20 37 ®Em&//¥0— | 0.2900| 800,000| 797.212(2023/06/09
51 30£EE 0.3000 | 513,000| 491,643 [2046/06/20 2 BPCE S.A. 0.6450| 500,000 | 498,456 |2023/07/12
53 304EE 0.6000 | 412,000| 424,623 [2046/12/20 1 BRA-ILTFAYJ2 | 03000 700,000| 693,798 [2023/09/04
54 30£EE 0.8000 | 806,000| 871,286 [2047/03/20 1 #FFEFFGHH% | 0.9500| 100,000| 100,968 [2024/07/16
56 30&£EfE 0.8000 | 500,000| 540,525 [2047/09/20 1 FERTHE 0.9110| 100.,000| 100.603 [2024/08/29
58 30&EE 0.8000 | 500,000| 539,850 [2048/03/20 1 SHMERNS % | 08570 400,000| 402,808 [2024/09/05
59 30£EfE 0.7000 | 600,000| 632,592 [2048/06/20 12 NTTI74FYZ| 06100 200,000| 203,339 [2024/09/20]
61 30EEE 0.7000 | 300,000| 316,155 [2048/12/20 1 N=2L4ZPLCFR| 1.2320| 500,000| 501,406 [2024/09/25
62 30£EE 0.5000 | 600,000| 600,000 [2049/03/20 5 BRAEEHD | 0.9240| 100,000 | 102,570 |2025/05/30
63 304£EE 0.4000 | 300,000| 291,660 [2049/06/20 16 ZHD 0.6000| 800,000| 802,389 [2025/06/11
64 30£EE 0.4000 | 200,000| 194,150 [2049/09/20 6 GLP®EEA | 0.8890| 200,000| 202031(2025/06/30
6 A0EEME 1.9000 | 412,000| 583,387 [2053/03/20 28 WIREZE 0.7250| 100,000| 102,328 [2025/09/01
7 AOEEE 1.7000 |  412,000| 562,103 [2054/03/20 18 Y7A47-F-4v7 | 2.3600| 300,000 | 322,222 [2025/09/16|
10 40FEEME 0.9000 | 420,000| 472,164 [2057/03/20 4 YYIFIIX3| 0.9370| 500,000| 505,275(2025/10/10
12 A0FEMRE 0.5000 | 300,000| 297,105 [2059/03/20 7 =HERFG%#%| 09200 100,000| 100,996 [2025/10/15
el g | | | 499 REFEEA 0.6800| 100,000| 101,530 [2026/01/23
Net| & @ 38,705,000 42,867,301 10 =Z#UF JFG%#% | 05350 100,000 98,941 |2026/04/28
MSEESS | 232 FREAME 1.0100 16,000 16,270 [2022/02/24 7 BPCE S.A%% | 1.8000| 100,000| 102,028 |2026/07/13
24-1 RBENE 0.9100 17,000 17,294 [2022/05/25 17 NPV Zwo 0.4700| 400,000| 402.816 [2026/09/18
26-17 f@FEMAE | 0.2800 50,000 50,553 [2025/01/27 3 I(FIAE-Y—HD | 1.2070| 100,000 99,663 |2026/09/25
26-17 EHIENME | 0.4630 44,200 45,067 [2025/02/26 509 BIFEES 0.4700| 200,000| 200,289 |2027/05/25
27-15 EHIENME | 04710 80,000 81,791 [2025/11/27 2 YYIF YIX3| 0.8470| 200,000| 199,968 (2027/05/26
RS S e e 2 JXTGR-L74v7Z | 0.4050| 500,000 | 498,248 [2027/08/03
et & 207200 | 210,977 8 H=RE/H/SU— | 0.8100| 500,000| 500,493 (2027/10/22
ismEs | 122 KIRERHEE | 0.9000 6,000 6,025 [2020/11/30 80 HRR(THEH 1.2110| 100,000 | 107,960 [2029/04/27|
(F<zBEH) | 26 KURBABCE 0.9110 54,000 55,475 |2023/07/19 13 NTTI74FYZ | 1.0900| 400,000| 423,222 [2029/09/20|
197 BREHE#EE | 0.8350 48,000 49,250 [2023/08/31 7 CSHREDR 1.1040 200,000 212,449 (2029/12/12
211 BUREEHEME | 0.6600 52,000 53,258 [2024/02/29 9 BEEBH/IST— 0.9400 300,000 299,295 [2029/12/14
222 BUREREELE | 0.6010 51,000 52,249 |2024/07/31 35 mEBH 0.5420| 100,000| 101,754 [2031/03/10
69 HTAHMEHE 0.4780 50,000 50,962 [2025/02/28 82 HRA{TEK 1.3070| 100,000| 110,230 [2033/06/03
90 EfRSAHE | 0.0050 45,000 44,859 [2026/11/20 Aflac Inc 1.4880 | 1,000,000 | 1,052,590 [2033/10/18]
37 BURBERIREC | 0.0850 22,000 22,043 [2026/12/14] 20 Z=H/)ST— | 1.1600 900,000 895,714 |2033/12/13
92 BURMSAHME | 0.1150 37,000 37,143 [2027/01/19 39 0.7360| 200,000| 203,259 |2037/11/27
$16 FEMBRMBS | 1.6400 14,404 14,669 [2032/11/10 77 % 0.7460| 200,000| 203,262 |2037/11/30
$17 HEHERMBS | 1.7100 28,946 29,498 |2032/11/10 3 YIMIVIGEHEFR | 3.0000| 1,000,000 | 976,898 (2041/09/30
S18 HEMHERMBS | 1.5700 14,549 14,805 [2032/11/10 38 HREHT 1.9840| 100,000 | 128,223 [2043/12/17]
109 EESHERE 1.8140| 100,000| 119,141 [2033/06/20 110 =EAWRES | 1.7600| 100,000| 124,021 [2045/07/28
43 #FAHE20 | 1.1710| 100,000 111,648 [2035/04/27 3A BBAZMESEFR | 1.1100| 1,600,000 | 1,649,632 (2047/11/06
S4 FEMWHRMBS | 2.0300 14,444 15,057 [2038/05/10 1 BA&£E®HLO—| 1.0500| 900,000| 895,500 [2048/04/27
S6 HEMWHRMBS | 1.9400 14,199 14,739 [2038/11/10 1 BAE®2%0—> | 1.0300| 2,400,000 | 2,382,000 [2048/09/18|
S7 EEMHERMBS | 2.0000 75,070 78,448 [2038/11/10 1 T&D %#%FR | 1.1200| 500,000| 502,120 |2048/09/23
S8 HEMWHRMBS | 2.0900 15,011 15,712 [2039/05/10 1 DAPESLFR| 1.0000| 900,000| 898,443 [2049/01/29
23 FESRMRMBS | 1.7900 12,122 12,417 [2039/10/10 1 PI7SWo%d | 0.9630| 1,600,000 | 1,602,064 [2049/04/16
28 {FESRRMBS | 1.7900 40,278 41,748 [2040/03/10 1 ATHEHBG %FR| 07800 600,000| 599,574 [2049/06/11
29 FEEMRMBS | 1.8100 12,521 12,897 [2040/04/10 4A BEBEZES%FR | 0.9000| 1,000,000| 998,610 |2049/09/25
37 FESMRMBS | 1.8800| 110,600 114,791 [2040/12/10 5 AFVH%FR 1.8000| 800,000 | 818,920 [2049/12/10]
40 FEEFMRMBS | 1.9300 30,110 31,576 [2041/03/10 1 EI-UYI%%FR| 09900 600,000| 600,558 [2053/01/26)
5 {FFEHHRMBS | 2.1200 12,700 13,089 [2042/09/10 1 RU#HR-7HD %FR| 1.4900| 1,000,000 | 1,008,400 [2053/11/28|
8 {IEMHRMBS | 1.9900 14,361 14,949 [2042/12/10 1 EX %%FR 2.3500| 500,000| 513,605 |2053/12/13
9 FEMWHRMBS | 2.1000 14,927 15,622 [2043/01/10 1 ®REYFIU-%FR| 1.0000| 700,000| 696,136 [2054/04/22
12 {FEEBRMBS | 1.9700 15,065 15,750 [2043/04/10 1 EBNAEESFR | 1.3000| 800,000| 801,128 [2058/03/13
24 TEMERMBS | 2.3400 40,690 43,810 [2044/05/10 2 EEUEMSFR 2.1500| 800,000 | 819,072 (2059/03/15
31 AEHERMBS | 1.8900 27.922 30,044 [2044/12/10 2 FNAREELF R | 1.4800| 100,000 | 100,550 |2060/03/12
39 AEHERMBS | 1.5200 31,418 33,416 [2045/08/10 1 ZEMFFL%FR | 1.0200| 100,000| 100,095 |2076/02/03
50 FEMERMBS | 1.6700| 240,872 257,371 2046/07/10 1 =HERSBSFR| 1.0700| 100,000| 100,372 [2076/02/10
51 FEMERMBS | 1.6400| 292,662 | 313,031 [2046/08/10 2 R IJNKZ%FR | 0.8400| 100,000 99,519 [2076/08/08
60 FEMBRMBS | 1.3400 86.830 92,057 [2047/05/10 3 BRINKSEFR | 1.0600| 400,000 | 404,060 |2077/04/26
71 EEEEBRMBS | 1.0700| 330624 | 345,270 [2048/04/10 3 =HERBSFR| 0.8500| 300,000| 299,874 (2077/12/10
82 XEMWMRMBS | 1.0000| 195532 203,939 [2049/03/10 4 =FERE%FR | 1.1700| 1,000,000 | 1,001,050 |2077/12/10
95 FEMBRMBS | 0.8100 70.602 73,044 [2050/04/10 1 %YRNU—HD%%FR | 0.6800| 1,000,000 | 1,004,480 [2078/04/25
98 EEMBRMBS | 0.9000| 211,791 | 220,495 [2050/07/10 1 EEERL%FR | 1.7200| 2,000,000 | 2,059,720 [2079/06/06
111 HEEBRMBS | 0.1900 83,242 82,842 [2051/08/10 1 fER&®H%O— | 0.6600| 1,100,000 | 1,088,780 |2079/06/26
112 HEEBRMBS | 0.3300 84,340 84,803 [2051/09/10 2 9VRJ—HD%%FR | 0.3900| 1,400,000 | 1,377.040 |2079/08/02
118 FEEERMBS 0.4700 256,980 260,603 [2052/03/10 1 HLBVZYE%FR | 0.6600| 1,100,000 | 1,087,812 (2079/09/10
e e N R 1 BA&SLH%FR | 0.7100] 1,000,000| 982,200 [2079/09/12
et 2 2 2,957,812 | 3,098,566 2 FRIEZ HFR 0.8400 600,000 598,446 (2079/12/13
B ES |48 BEJAFYYPL | 0.1000| 300,000 | 297,430 [2021/03/19 2 =%UFJFG%FR| 2.5000| 100,000 109,215 XAf&
72 73k 0.3700| 100,000| 100,084 [2021/06/03 6 =EBUFJFG%FR| 11200 300.000| 302799| XA&
32 =zHERUFJ2 | 1.6200| 600,000 607,349 [2021/06/09 7 =2UFJFG%FR| 1.3400| 300,000 | 310,245| XKXf&
1 B&20178ES 0.3040 | 100,000| 100,098 [2021/08/02 8 =ZUFJFG%FR| 1.0300| 400,000| 403244| XXf&
10 ZHUF JfEEBK | 1.5200| 167,000| 170,370 [2021/11/11 5 =HfFRNS%FR | 1.2800| 100,000 99.716| XAf&E
1T YIMIYIG %% | 25000 600,000| 597,145 [2021/12/17] 6 =FHIRNI%HFR| 13900 600000| 602718 XA&K
28 ZHEEHEE 0.3180| 200,000| 200,819 [2022/06/20 5 ZHERFGHFR | 1.2900| 1,000,000 | 1,007.700| KA
2 SHERT -/SF| 02500 400,000| 400,368 |[2022/10/31 6 =HHERFGHFR | 1.0700| 200,000| 196,620| XA&
3 P—TIXE—/SU/N| 03670 500,000| 496,090 [2023/02/28 4 »FIFFGHHFR | 1.2200| 100.000| 100.341| KAf&
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El H B
=S 2| # WIFHNF HEEH|T M B EHEFHEE
% BN A

6 #JIFFGHEFR | 1.1300| 1.500,000| 1,501,005 KAE
7 #9I1FFG%%FR | 1.3500| 1,000,000 992,950 KAIE
8 #JIFFGH%EFR | 0.9800| 1,500,000 | 1,484,010 KAE
1 B—4E®m%»%FR | 1.2200| 1,000,000 1,008,010 KAIE
2 F—HE&m%#%FR | 1.0000| 1,000,000 988,310 KAIE

0| il X223 IR U SRR
Net[ 2 2 50,667,000 [50,939,435
szl B ZAORE :<. ) R A SRR S
BEE 92,537,012 [97.116.280

(F) BAEREIEHIET,

(3) 7Y a3 v OFIFRIARES

WSROI
4 B2019F 68188 E2020F6K15H
18 = E| H
(A) BEHFINGS 919,996,132
RIS 923,540,315
SIFIR A 3,544,183
(B) AffiEEsF>cE B 2 1,668,969,506
Bl 227,701,938
it A 01,896,671,444
(C) MBS |1FE R A 168,774,420
5| 115,710,250
518 A 284,484,670
(D) ZDfthEFR A 268,178
(E) ZEAEHE(A+B+C+D) A 918,015,972
(F) FifRiRaER S 10,088,569,199
(G) FEERS A01,962,324,841
(H) BfEsE=aasE 1,428,927,172
(1) &t (E+F+G+H) 8,637,155,558
SEpREIEImE () 8,637,155,558

_ s H
# 1 A | Fodi éﬁ% B Hﬁ g =&
=5l &5/
o | % EHERE S - =
GE) BAERmEYET,
WS (SEEHEDER
20204 6 515057
= 0 *
5 = ¥ @ @ | K %
e %
N 97.116.280 97.9
J—)U - O—2V%. Z0ftt 2,066,096 2.1
REETHERE 99.182.377 100.0
GE) FHBEEDEMFREIF B To
WEE., 86, TABKIUEEMEEDINR
20204 6 515057
B g 5 % *
(A) BE 99.182,377,0098
J—)b-O0—V% 1,845,708,531
N (HTEE) 97.116.280,374
SKITFIE 204,182,902
BILER 1,905,202
EABHINS 14,300,000
(B) &f& 748,281
Fu kA FY ) 600,000
Z DRI T 148281
(C) $IEREHIE(A—B) 99,181,628,728
JTAS 90,544,473,170
TERRERS 8,637.155,558
(D) SERERO 90,544,473,1700
1 50241 BHEHSE(C /D) 10,954/

*HIEICH T B TTAEEF95,408,584,955M . HIERMARIRICH T 2 EBMERETALEE
12,473,914,185M., BfFHITAER(E17,338,025,970HTY,

*HHKICHBIFIYTY —T 7Y NEREYRE I DRESHEDOITARIE, =4 - /¥
VzsT7 7V K (FOFSA)  (BfSHEIHREREM) 90,455,377,070. iFree
FE/NSFVR88,195.728M. Jv/NY - FPIT 4T - IRVYR - #—72900,372MT

ER
* HHIROFT B O D OMEELEL 10,9548 T,

(E1) B=EmE s (F —SBROBORNBES TAEDERZVL. TAZ 0D
BEEAEEUT, L0256 8K LTIESNE Y,

(E2) EniEstEEaE o, BIEEEETAEDERZVL. TAZ TO2BEF
BRELT, LEZBEEHEE UTBINE T,
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p FTSETﬁ??@MJT}ﬂZ

# B g |®F B F I plex an, | A E|EEEY
[BEE| 2y [Ris

M % % % %

(H9E)2019% 6 B17H 11,027 — 10,874 — 96.4 —

65% | 11009 07 10932] 05| 977 -
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Exxon Mobil Corp S - 2.2750 2,000 2,131 228,573 | 2026/08/16
Mitsubishi UFJ Financial Group Inc t FEm F 2.9980 1,000 1,040 111,564 | 2022/02/22
Mitsubishi UFJ Financial Group Inc T & F 3.7770 1,000 1,104 118,418 | 2025/03/02
Mitsubishi UFJ Financial Group Inc t FEm F 3.4070 2,000 2,152 230,831 | 2024/03/07
Boeing Co/The FI - - 3.1000 2,000 2,019 216,590 | 2026/05/01
Sumitomo Mitsui Financial Group Inc | # & 25 2.8460 500 516 55,335 | 2022/01/11
Sumitomo Mitsui Financial Group Inc | %t & % 2.2752 1.500 1.511 162,119| 2021/10/19
HSBC Holdings PLC t Fm F 4.3000 2,000 2,243 240,625 | 2026/03/08
Bayer US Finance Il LLC H & 2.7500 400 408 43,781 | 2021/07/15
Shell International Finance BV H & = 2.3750 2,000 2,111 226,482 | 2025/04/06
McDonald's Corp B F 3.8000 1.500 1.724 184,976 | 2028/04/01
Caterpillar Financial Services Corp t & = 3.3000 650 714 76,650 | 2024/06/09
John Deere Capital Corp B F 2.2500 2,000 2,149 230,523 | 2026/09/14
PepsiCo Inc t Fm F 0.9211 2,000 2,005 215,119 | 2022/05/02
Skandinaviska Enskilda Banken AB T EF 0.9633 1,500 1,505 161,493 | 2022/12/12
CITIGROUP INC H & = 3.8750 500 546 58,553 | 2025/03/26
CITIGROUP INC T E O 3.8870 2,000 2,226 238,802 | 2028/01/10
CITIGROUP INC S R 3.2000 1,500 1,626 174,399 | 2026/10/21
BANK OF AMERICA CORP. T EOF 3.5930 3,000 3,336 357,826 | 2028/07/21
Wells Fargo & Co t FEm F 4.1250 200 216 23,196 | 2023/08/15
Wells Fargo & Co T E F 4.1000 3,000 3,353 359,641 | 2026/06/03
MORGAN STANLEY S = 3.7500 200 215 23,067 | 2023/02/25
MORGAN STANLEY t & = 3.8750 1,000 1,124 120,629 | 2026/01/27
GOLDMAN SACHS GROUP INC. S = 4.0000 200 219 23,496 | 2024/03/03
GOLDMAN SACHS GROUP INC. t & 3.0000 300 305 32,777 | 2022/04/26
GOLDMAN SACHS GROUP INC. S 3.5000 2,000 2,180 233,800 | 2025/04/01
BPCE SA t & = 3.3750 1,000 1,109 119,033 | 2026/12/02
BPCE SA S = 4.5000 1,000 1,089 116,876 | 2025/03/15
ABN AMRO Bank NV t & 4.8000 1,000 1,115 119,675 | 2026/04/18
Mizuho Financial Group Cayman 2 Ltd |#t & % 4.2000 500 521 55,923 | 2022/07/18
e |BRE 7771 I USSR D O S SR
Mk g 96,550 112,836 12,100,553
FHFS-RIL| FAFS-RIL
hrs ONTARIO PROVINCE i 75 & 5k 25 2.9000 16,000 17,943 1,411,399 | 2028/06/02
Province of Alberta Canada #h 75 & &L 25 2.2000 5,000 5,297 416,677 | 2026/06/01
Province of Alberta Canada ih 75 & & 35 2.0500 5,000 5,195 408,701 | 2030/06/01
s |BRE | o e
Mk g 26,000 28,436 2,236,778
FA—ASU7-RV [FA—ARSU7- R
F—ZXbS5U7 | JPMorgan Chase & Co T BE F 4.2150 2,000 2,234 163,229 | 2029/05/22
Standard Chartered PLC t FE F 2.9000 2,000 2,034 148,655 | 2025/06/28
AT&T Inc S 4.6000 2,000 2,272 166,034 | 2028/09/19
Credit Agricole SA H & 4.2000 2,000 1,979 144,623 | 2034/05/29
Societe Generale SA t & = 4.7000 1,000 1,083 79,137 | 2028/09/20
Societe Generale SA t B 4.8750 2,000 2,154 157,404 | 2026/10/13
Barclays PLC T B 5.2440 2,000 2,290 167,319 | 2028/06/15
Barclays PLC T & 4.0000 2,000 2,093 152,978 | 2029/06/26
FBG Finance Pty Ltd T E 3.2500 2,000 2,075 151,618 | 2022/09/06
Lloyds Banking Group PLC T E 4.7500 2,000 2,222 162,378 | 2028/05/23
Verizon Communications Inc T EF 4.5000 3,500 4,053 296,127 | 2027/08/17
Apple Inc t & = 3.6000 1,400 1,574 114,999 | 2026/06/10
BPCE SA H & 4.5000 3,500 3,831 279,941 | 2028/04/26
VODAFONE GROUP t & = 4.2000 2,000 2,213 161,721 | 2027/12/13
AusNet Services Holdings Pty Ltd t & 5 4.2000 1,800 2,096 153,169 | 2028/08/21
ié"é/J\if §§_tﬁ_ _§Sz_ ____________________________ 15@%{@ ________________________________________________________________________
- g 31,200 34,209 2,499,340
FAFUR-RYR FAFUZ KR
A1FUZR BNG Bank NV %5 % A& 1.6250 3,500 3,717 498,607 | 2025/08/26
Aegon NV t & = 6.6250 200 346 46,537 | 2039/12/16
InterContinental Hotels Group PLC Tt FE F 3.7500 1,000 1,026 137,643 | 2025/08/14
s | BRE Wh| o o .
T | ® g8 4,700 5,090 682,788
FAY1-7-70-% [FADI-TV-70-%
AUI—=FV Sveriges Sakerstallda Obligationer AB | #t & % 2.0000 70,000 76,207 874,863 | 2026/06/17
Lansforsakringar Hypotek AB B F 1.2500 60,000 62,607 718,735 | 2025/09/17
O Y I W] i o
il E 130,000 138,815 1,593,598
FAFYT-RY [FAFYI-RY
XF¥3 Mexican Bonos & 5 2% 7.5000 43,000 47,346 225,371 | 2027/06/03
s | BRA o #ml |l oo ol
il E 43,000 47,346 225,371
F1—0O F1—0O
1—0 (F5>%) | NETHERLANDS GOVERNMENT BOND & &k % 2.7500 4,500 7,675 926,324 | 2047/01/15
BMW FINANCE NV Ht B 1.0000 300 309 37,354 | 2025/01/21
= |88 1 # 2881R
B 5 4,800 7585 963,678
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s S 1,765 FA-ANSUP - R [FA-RRSU7 - K
NL—yr | B 14 ( -) 1-2h5U7 5,280 6,353 | 438392| 23 -1 23] - -
FEFIUL - SYRFEFIUL - SUR i [FOVAm=I - R [FY A= Rl
. 20552 SYAR= 1,020 1,209 91,085| 05 -los| -] -
mroUA | EEEES 3.657 T AR IR R
FR—SUR-X0F FR—S5o R - 207F AFUR _ 8,‘540 713,‘533 1,769,960 | 9.3 -1 93] -| -
_. - 1.496 _ FARIII - vaFlb [FARSTI - Yadl
R—2V R | BEEs 826 () ARSI 1,750 2,383 72,086 | 0.4 -l o4 -| -
F1—O T1-0O ?%“‘/7—7-72&8 F7v=7 - 70-%
- - FUR—7 5,25 7670 118964| 0.6 -loe| -| -
1—0 == 1,147
SN 58 702 . F/L91--90-% [F/b91-+70-%
P45 | BEEEE (O voz—| - 2000| " 22a5|  23622] 04| -|oa| -| -
F1—0O F1—0O 5 FA91-7v-70-% [FA91-7Y 90-%
1—0O - 2,294 AVI—TY 4,550 5415 58,969 | 0.3 -l o02[01] -
G5vy) |EEELS 1,251 ( =) FxEy T~y [FFya Ay
F1-0oO T AF¥3 28,500 31,769| 140,104| 0.7 -lo7| -| -
a1—0 _ :‘; 239 [FYV=97 - Uv£yb [Fob-97-Uvsyh
LRy | BEEES 1.784 o RU—v7 3,680 4094| 100931| 05| —|05] —| -
[FR-5V K Z0F [Fi-57K - 20F
g FTi-0 F1-0 R=5V R 2,500 2036| 74377 04| -—|o4| -| -
Goyz) |EEES 6.730 2814 F1-0| F1-0
e 10 e 1,270 1469| 170039| 09| —|o09| -| -
1—0O == 7,178 Fi-0O Fi-0O
(k) | EREES 5605 () EES 2,820 3684| 426183] 22| -] 22| -| -
1-0O . e 21281355 iy I e
(2 ) EEEES 4,902 (7 (A‘%EF‘“—) 4,790 5,681 657,264 | 3.5 - 35| -| -
+1—0O F1—0O Fa1—-0O F1—-0O
— _ J—0
(1/r9DU - s 5.086 ( 9,84_7) =5v2) 13,790 19,134 | 2,213,437 | 11.6 |16 - -
10O e . Fa1—0O Fa1-—0O
10 . 520 Frw 9,760 12,766 | 1,476,817 | 7.8 - 78] -| -
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A OhRMRESFT 7V K (FOFsH) (BisEEIREREH)
(2) SHE (H&s8) pHfE G50
] H x
S ol w o |m e A % EE e B 0 2 _mmano
NERH | HAEREER
% [FPZXUA - RIL [F7ZAUD - BIL TMH
FXUAR United States Treasury Note/Bond & 5 2% 5.5000 2,330 3,262 348,712 | 2028/08/15
United States Treasury Note/Bond & 5 2% 6.2500 300 464 49,658 | 2030/05/15
United States Treasury Note/Bond f& &k 5 5.3750 950 1,419 151,706 | 2031/02/15
United States Treasury Note/Bond & & ZF 3.5000 1,450 2,073 221,636 | 2039/02/15
United States Treasury Note/Bond & & 25 4.6250 400 654 69,942 | 2040/02/15
United States Treasury Note/Bond & 5k 2% 3.7500 300 445 47,594 | 2041/08/15
United States Treasury Note/Bond & &k =5 3.1250 1,800 2,461 263,123 | 2042/02/15
United States Treasury Note/Bond & 5 =% 3.1250 1,000 1,367 146,188 | 2043/02/15
United States Treasury Note/Bond & & Z5 3.6250 3,000 4,424 472,885 | 2043/08/15
United States Treasury Note/Bond & & 3.6250 400 591 63,228 | 2044/02/15
United States Treasury Note/Bond & & 25 3.3750 1.200 1.714 183,282 | 2044/05/15
United States Treasury Note/Bond & 5k 2% 2.1250 800 870 93,087 | 2025/05/15
United States Treasury Note/Bond & &k =5 3.0000 450 611 65,337 | 2045/05/15
United States Treasury Note/Bond & 5 2% 1.6250 1,980 2,117 226,306 | 2026/02/15
United States Treasury Note/Bond & 5 2% 2.5000 2,300 2,885 308,422 | 2046/02/15
United States Treasury Note/Bond & i % 2.5000 1,200 1,507 161,085 | 2046/05/15
United States Treasury Note/Bond & & % 2.2500 400 480 51,393 | 2046/08/15
United States Treasury Note/Bond & 5k 2% 2.0000 4,800 5.271 563,496 | 2026/11/15
United States Treasury Note/Bond & &k =5 2.3750 2,740 3,095 330,859 | 2027/05/15
United States Treasury Note/Bond & 5 2% 3.0000 1,860 2,567 274,488 | 2047/05/15
United States Treasury Note/Bond & 5 % 2.2500 800 902 96,434 | 2027/11/15
United States Treasury Note/Bond f& &k Z5 2.7500 1,300 1,721 184,008 | 2047/11/15
United States Treasury Note/Bond & & % 2.7500 3,100 3,478 371,817 | 2025/06/30
United States Treasury Note/Bond f& & 2 2.8750 920 1,091 116,684 | 2028/08/15
United States Treasury Note/Bond & i % 3.0000 1,640 2,281 243,885 | 2048/08/15
United States Treasury Note/Bond & 5 2% 3.1250 1,350 1,635 174,773 | 2028/11/15
United States Treasury Note/Bond & 5 2% 3.3750 980 1,456 155,695 | 2048/11/15
United States Treasury Note/Bond f& & 5 2.8750 1,050 1,193 127,561 | 2025/11/30
United States Treasury Note/Bond & & % 2.6250 1,150 1,292 138,191 | 2025/12/31
United States Treasury Note/Bond & & 25 2.6250 1.150 1,349 144,251 | 2029/02/15
United States Treasury Note/Bond & 5k 2% 3.0000 1,050 1,467 156,811 | 2049/02/15
United States Treasury Note/Bond & &k 25 2.5000 2,260 2,531 270,540 | 2026/02/28
United States Treasury Note/Bond & &k = 2.8750 800 1,095 117,083 | 2049/05/15
United States Treasury Note/Bond & 5 =% 2.3750 900 1,039 111,118 | 2029/05/15
United States Treasury Note/Bond & i = 2.1250 800 880 94,156 | 2026/05/31
United States Treasury Note/Bond & &k 25 1.8750 800 870 93,007 | 2026/07/31
United States Treasury Note/Bond & &k = 1.6250 1,050 1,145 122,466 | 2029/08/15
United States Treasury Note/Bond & 5 2.2500 1,130 1,377 147,188 | 2049/08/15
United States Treasury Note/Bond & E 2% 1.7500 880 971 103,851 | 2029/11/15
glEWS EE221 1) DR U R S S S
A E 52,770 66,067 7,061,966
FHFS - BV | FAFS - BlL
hrs Canada Government International Bond & 5 2% 2.7500 170 268 20,363 | 2064/12/01
CANADIAN GOVERNMENT BOND & 5 2% 5.7500 300 488 37,033 | 2033/06/01
CANADIAN GOVERNMENT BOND & i 5.0000 200 329 24,984 | 2037/06/01
CANADIAN GOVERNMENT BOND & i ZF 4.0000 230 358 27,217 | 2041/06/01
CANADIAN GOVERNMENT BOND & 5k 2% 3.5000 365 558 42,319 2045/12/01
CANADIAN GOVERNMENT BOND & i % 2.2500 350 383 29,060 | 2025/06/01
CANADIAN GOVERNMENT BOND & 5 2% 1.5000 270 288 21,853 | 2026/06/01
CANADIAN GOVERNMENT BOND & 5 % 1.0000 450 467 35,479 | 2027/06/01
CANADIAN GOVERNMENT BOND & & 2.0000 290 325 24,677 | 2028/06/01
CANADIAN GOVERNMENT BOND & i 2.0000 170 211 16,026 | 2051/12/01
CANADIAN GOVERNMENT BOND & 5 25 2.2500 360 416 31,585 | 2029/06/01
[ L D LALE-:CiCH R SRS SR IS IR I
R 3,155 4,095 310,603
FA-ANSU7 - R [FF—ARSU7 - RIb
FT—AKSU7 AUSTRALIAN GOVERNMENT BOND 5 5 4.7500 400 511 35,289 | 2027/04/21
AUSTRALIAN GOVERNMENT BOND & i ZF 3.2500 450 541 37,353 | 2029/04/21
AUSTRALIAN GOVERNMENT BOND & 5k 2% 4.5000 460 647 44,711 | 2033/04/21
AUSTRALIAN GOVERNMENT BOND & 5k 2% 4.2500 670 816 56,342 | 2026/04/21
AUSTRALIAN GOVERNMENT BOND & 5 2% 2.7500 380 452 31,233 | 2035/06/21
AUSTRALIAN GOVERNMENT BOND & 5 2% 3.2500 250 316 21,850 | 2039/06/21
AUSTRALIAN GOVERNMENT BOND & & 2.2500 1,040 1,157 79,834 | 2028/05/21
AUSTRALIAN GOVERNMENT BOND & if % 3.0000 200 250 17,318 | 2047/03/21
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% Fr-ar307 - Rl FA-28507 - KU F
AUSTRALIAN GOVERNMENT BOND & i %| 27500 800 933 64,377 | 2029/11/21
AUSTRALIAN GOVERNMENT BOND & i %| 2.5000 550 630 43,526 | 2030/05/21
AUSTRALIAN GOVERNMENT BOND & 5 %| 27500 80 94 6,554 | 2041/05/21
w#gwms el
A 5,280 6.353 438,392
FoUAT—I - R FFYUAR—L - R
YUHR—IL SINGAPORE GOVERNMENT & :F %| 27500 100 130 9,829 | 2042/04/01
SINGAPORE GOVERNMENT & i %| 33750 100 129 9,735 | 2033/09/01
SINGAPORE GOVERNMENT & s %| 28750 150 177 13,344 | 2029/07/01
SINGAPORE GOVERNMENT & S %| 27500 80 107 8,077 | 2046/03/01
SINGAPORE GOVERNMENT B i 3| 21250 250 272 20,534 | 2026/06/01
SINGAPORE GOVERNMENT & 5F %| 22500 120 139 10,529 | 2036/08/01
SINGAPORE GOVERNMENT & i %| 26250 220 252 19,034 | 2028/05/01
@ EERS] . P61 R N S SRR SR SRS
e 1,020 1,209 91,085
FAEUR - KR FAFUZ - KYR
AFUZR United Kingdom Gilt B i % | 2.0000 500 553 72367 | 2025/09/07
United Kingdom Gilt & s %| 1.5000 400 436 57.067 | 2026/07/22
United Kingdom Gilt & :F %| 1.7500 200 285 37.301| 2057/07/22
United Kingdom Gilt & i %| 1.2500 400 433 56,709 | 2027/07/22
United Kingdom Gilt & s %| 1.6250 300 338 44,210 | 2028/10/22
United Kingdom Gilt & i %| 1.6250 350 552 72,248 | 2071/10/22
United Kingdom Gilt B i #%|  1.7500 410 535 69.984 | 2049/01/22
United Kingdom Gilt & 5F %| 0.8750 650 692 90,525 | 2029/10/22
United Kingdom Gilt & i %| 4.2500 730 1,148 150,230 | 2036/03/07
United Kingdom Gilt & i %| 4.7500 360 628 82,240 | 2038/12/07
United Kingdom Gilt & iF %| 4.2500 570 1,261 165,026 | 2055/12/07
United Kingdom Gilt & i %| 4.2500 200 262 34,279 | 2027/12/07
United Kingdom Gilt B i %| 4.5000 880 1,607 210,182 | 2042/12/07
United Kingdom Gilt f& 5F %| 4.2500 300 503 65.803 | 2039/09/07
United Kingdom Gilt & s %| 45000 100 156 20,461 | 2034/09/07
United Kingdom Gilt & i %| 4.0000 50 113 14,888 | 2060/01/22
United Kingdom Gilt & i %| 4.2500 150 256 33,609 | 2040/12/07
United Kingdom Gilt & S %| 3.7500 700 1,363 178,340 | 2052/07/22
United Kingdom Gilt & S %| 3.2500 130 205 26,892 | 2044/01/22
United Kingdom Gilt B i %| 3.5000 410 952 124,542 | 2068/07/22
United Kingdom Gilt & sF #%| 3.5000 750 1,246 163,046 | 2045/01/22
b R AL <L S S SO SR SR SR
A 8,540 13,533 1,769,960
FA25T - Vsl FFAZSTh- varh
AASII Israel Government Bond - Fixed & EE 25 6.2500 550 750 22,691 | 2026/10/30
Israel Government Bond - Fixed & & 25 5.5000 450 786 23,792 | 2042/01/31
Israel Government Bond - Fixed & &F %| 2.2500 750 846 25,602 | 2028/09/28
b A T 1) W N SR SRR SR SRS
A 1,750 2,383 72,086
F7UN-=7 0% [FFU~N=7 - J0-%
Fyv—7 DANISH GOVERNMENT BOND B i #%|  4.5000 2,450 4618 71,626 | 2039/11/15
DANISH GOVERNMENT BOND & s %| 1.7500 1,000 1,127 17,481 | 2025/11/15
DANISH GOVERNMENT BOND f& 5F #%| 0.5000 1,800 1,924 29,856 | 2027/11/15
@ E[ERM| . 1) W N SR SRR SR SRS
A 5.250 7.670 118,964
/91— J0-% F/ID1—J0-%
I T— NORWEGIAN GOVERNMENT BOND B i %| 1.5000 500 541 5.695 | 2026/02/19
NORWEGIAN GOVERNMENT BOND & s %| 1.7500 200 221 2331 2027/02/17
NORWEGIAN GOVERNMENT BOND f& & % | 2.0000 1,300 1,482 15,595 | 2028/04/26
B oA 36447
LIS - 2000 2245 23622 T
TAVI-7VJ0-% [FADI-TY J0-%
29T —FY SWEDISH GOVERNMENT BOND B i %| 3.5000 850 1,341 14,605 | 2039/03/30
SWEDISH GOVERNMENT BOND & s %| 2.5000 1,300 1,485 16,172 | 2025/05/12
SWEDISH GOVERNMENT BOND & 5 #%| 1.0000 1,000 1,082 11,785 | 2026/11/12
SWEDISH GOVERNMENT BOND & i %| 0.7500 900 967 10,531| 2028/05/12
SWEDISH GOVERNMENT BOND & 5 %| 0.7500 500 539 5.874| 2029/11/12
AR SR
I - T D e 4550 T 5415 58969 | T
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FAODRAMFREHFT 7 F (FOFsH) (ESHEEIRERER)
E] H xR
S ol w |m Gle A % EE e B i ® _memspo
NERETH | BERESEH
% [FAFYD - RY [FAFYT - Y TH
XF3 Mexican Bonos & B 5.7500 4,000 4,071 17,953 | 2026/03/05
Mexican Bonos & Z5 8.0000 1.000 1,114 4914 | 2047/11/07
Mexican Bonos & 5 7.5000 5,000 5,532 24,398 | 2027/06/03
Mexican Bonos & Z5 8.5000 5,500 6.460 28,488 | 2029/05/31
Mexican Bonos & B 8.5000 3,500 4,110 18,126 2038/11/18
Mexican Bonos & % 7.7500 2,000 2,249 9,920 | 2031/05/29
Mexican Bonos = Z5 7.7500 5,000 5,412 23,866 | 2042/11/13
Mexican Bonos 5 Z5 7.7500 2,500 2,819 12,434 | 2034/11/23
e I G 22:CiL) DR SN S S Y SR
NS e s 28,500 31,769 140,104
TIU=Y7 UVFyh [FYL-Y7 - Uy b
NL—v7 MALAYSIAN GOVERNMENT & B 4.4980 700 788 19,426 | 2030/04/15
MALAYSIAN GOVERNMENT & Z5 4.3920 700 764 18,851 | 2026/04/15
MALAYSIAN GOVERNMENT & B 4.1270 100 110 2,713 | 2032/04/15
MALAYSIAN GOVERNMENT & 5 3.8440 500 536 13,220 | 2033/04/15
MALAYSIAN GOVERNMENT f& 5 3.7330 500 527 13,014 | 2028/06/15
MALAYSIAN GOVERNMENT & 5 4.9350 300 360 8,898 | 2043/09/30
MALAYSIAN GOVERNMENT & Z5 4.2540 500 558 13,761 | 2035/05/31
MALAYSIAN GOVERNMENT & 5 4.7360 180 212 5,238 | 2046/03/15
MALAYSIAN GOVERNMENT & 5 4.7620 200 235 5,808 | 2037/04/07
I A S 2L N PR S S S R
M Etle @ 3,680 4,094 100,931
FH—->V R 20F FR-5VR - X0F
R—32VR Poland Government Bond & Z5 2.5000 800 870 22,046 | 2026/07/25
Poland Government Bond & 5 2.5000 500 544 13,792 | 2027/07/25
Poland Government Bond & Z5 5.7500 700 962 24,388 | 2029/04/25
Poland Government Bond & B 3.2500 500 558 14,149 | 2025/07/25
B S| A58HR
I I R e 2500 2036 | 74377 T
Fa1—0O Fa1—-0O
1-0 (P4I5YR) | IRISH TREASURY & 5 2.4000 200 244 28,308 | 2030/05/15
IRISH TREASURY & 5 2.0000 220 287 33,269 | 2045/02/18
IRISH TREASURY & 5 1.0000 150 160 18,526 | 2026/05/15
IRISH TREASURY & 5 1.7000 140 167 19,322 | 2037/05/15
IRISH TREASURY & Z5 0.9000 300 321 37,172 | 2028/05/15
IRISH TREASURY & B 1.3000 80 89 10,403 | 2033/05/15
IRISH TREASURY & 5 1.1000 150 163 18,937 | 2029/05/15
IRISH TREASURY E] Z5 1.5000 30 35 4,099 | 2050/05/15
_ |38 8E41A
i S | s A A B i276| T i463| " re0Ee | T
Fa1—0O F1—-0O
1—-0 (#57%) | NETHERLANDS GOVERNMENT BOND & 5 5.5000 350 511 59,116 | 2028/01/15
NETHERLANDS GOVERNMENT BOND & %5 4.0000 350 591 68,439 | 2037/01/15
NETHERLANDS GOVERNMENT BOND & 5 3.7500 200 365 42,241 | 2042/01/15
NETHERLANDS GOVERNMENT BOND & 5 2.7500 250 432 50,080 | 2047/01/15
NETHERLANDS GOVERNMENT BOND & 5 0.2500 150 156 18,109 | 2025/07/15
NETHERLANDS GOVERNMENT BOND & B 0.5000 400 425 49,232 | 2026/07/15
NETHERLANDS GOVERNMENT BOND & 5 0.7500 350 380 44,054 | 2027/07/15
NETHERLANDS GOVERNMENT BOND & B 0.7500 150 164 19,000 | 2028/07/15
NETHERLANDS GOVERNMENT BOND & 5 0.2500 120 126 14,633 | 2029/07/15
NETHERLANDS GOVERNMENT BOND f& 5 0.5000 200 221 25,609 | 2040/01/15
NETHERLANDS GOVERNMENT BOND & 5 - 300 308 35,665 | 2030/07/15
R 11884
e | s N ] 5684| dgenss| T
Fa1—0O Fa1—-0O
1—0 (N)LF-) | Belgium Government Bond & 75 0.8000 400 423 48,991 | 2025/06/22
Belgium Government Bond & Z5 1.0000 820 901 104,297 | 2031/06/22
Belgium Government Bond & 75 1.9000 200 249 28,830 | 2038/06/22
Belgium Government Bond & Z5 1.0000 900 969 112,129 | 2026/06/22
Belgium Government Bond & 5 2.1500 20 30 3,487 | 2066/06/22
Belgium Government Bond & % 2.2500 100 147 17,015 | 2057/06/22
Belgium Government Bond & Eo 1.4500 500 582 67,431 | 2037/06/22
Belgium Government Bond & % 0.8000 600 644 74,597 | 2028/06/22
Belgium Government Bond & 5 0.9000 300 325 37,676 | 2029/06/22
Belgium Government Bond & % 1.7000 200 252 29,215 | 2050/06/22
Belgium Government Bond & 5 3.7500 350 603 69,842 | 2045/06/22
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T4 UhRPMFESFT 7 VK (FOFsH) (EEHRIRERER)

E| HA R
S N w | wle Al 2lmE 2 B i ® _pmeno
NEREB | BEREEE
% Fa1—0O F+1—-0O +H
Belgium Government Bond & & % 3.0000 400 551 63,748 | 2034/06/22
EXE: 128847
N | A A A 4790 5681 | 657264
F1—0O F1—0O
1-0 (752VRA) | FRENCH GOVERNMENT BOND & 5 = 5.5000 1,040 1,565 181,127 | 2029/04/25
FRENCH GOVERNMENT BOND & & 25 5.7500 2,000 3,398 393,124 | 2032/10/25
FRENCH GOVERNMENT BOND & 8 25 4.0000 500 1,009 116,805 | 2055/04/25
FRENCH GOVERNMENT BOND & 5 4.0000 1,400 2,302 266,312 | 2038/10/25
FRENCH GOVERNMENT BOND & & = 4.5000 320 578 66,863 | 2041/04/25
FRENCH GOVERNMENT BOND f& & 4.0000 500 1,062 122,953 | 2060/04/25
FRENCH GOVERNMENT BOND & 5 * 2.7500 1,900 2,325 269,034 | 2027/10/25
FRENCH GOVERNMENT BOND f& 5 0.5000 650 680 78,763 | 2025/05/25
FRENCH GOVERNMENT BOND & i % 1.0000 1,200 1,292 149,506 | 2025/11/25
FRENCH GOVERNMENT BOND & i = 1.5000 530 615 71,229 | 2031/05/25
FRENCH GOVERNMENT BOND & & 25 0.5000 500 525 60,772 | 2026/05/25
FRENCH GOVERNMENT BOND & i = 1.2500 450 515 59,643 | 2036/05/25
FRENCH GOVERNMENT BOND & & 25 1.7500 370 512 59,320 | 2066/05/25
FRENCH GOVERNMENT BOND & & = 0.2500 520 538 62,254 | 2026/11/25
FRENCH GOVERNMENT BOND f& & 2 1.0000 150 163 18,869 | 2027/05/25
FRENCH GOVERNMENT BOND & & = 2.0000 550 741 85,770 | 2048/05/25
FRENCH GOVERNMENT BOND & 5 1.2500 180 205 23,781 | 2034/05/25
FRENCH GOVERNMENT BOND & i % 0.7500 680 731 84,632 | 2028/11/25
FRENCH GOVERNMENT BOND & i & 0.5000 350 368 42,673 | 2029/05/25
_, | 58 W 198817
I 1 A A A 13790 19134 2213437
F1—0O F1—0O
a1—0 (RqY) | GERMAN GOVERNMENT BOND & i = 4.7500 800 1,400 162,021 | 2034/07/04
GERMAN GOVERNMENT BOND & & 25 4.2500 300 566 65,549 | 2039/07/04
GERMAN GOVERNMENT BOND & ZF 4.7500 550 1,120 129,648 | 2040/07/04
GERMAN GOVERNMENT BOND f& & 2 3.2500 700 1,249 144,578 | 2042/07/04
GERMAN GOVERNMENT BOND & 5F % 2.5000 520 864 100,055 | 2044/07/04
GERMAN GOVERNMENT BOND & 5 = 1.0000 700 765 88,540 | 2025/08/15
GERMAN GOVERNMENT BOND & i % 0.5000 1,200 1,286 148,834 | 2026/02/15
GERMAN GOVERNMENT BOND f& 5 = 0.2500 650 692 80,072 | 2027/02/15
GERMAN GOVERNMENT BOND & 5 25 0.5000 500 543 62,844 | 2027/08/15
GERMAN GOVERNMENT BOND & 5 = 1.2500 590 821 94,989 | 2048/08/15
GERMAN GOVERNMENT BOND & 5 2% 0.2500 1,600 1,717 198,699 | 2028/08/15
GERMAN GOVERNMENT BOND & 5 = - 950 1,000 115,730 | 2029/08/15
GERMAN GOVERNMENT BOND & 5 = - 700 736 85,251 | 2030/02/15
NELE: 138847
L 1 I I I B 5766 15766 A7eRTF T
F1—0 Fa1—0O
1—0 (AR4Y) | SPANISH GOVERNMENT BOND & & 25 1.6000 700 750 86,827 | 2025/04/30
SPANISH GOVERNMENT BOND & 8 25 1.9500 500 558 64,641 | 2030/07/30
SPANISH GOVERNMENT BOND f& & 1.9500 900 989 114,413 | 2026/04/30
SPANISH GOVERNMENT BOND & & ZF 3.4500 60 93 10,848 | 2066/07/30
SPANISH GOVERNMENT BOND & 5 1.3000 1,000 1,061 122,845 | 2026/10/31
SPANISH GOVERNMENT BOND & & 2.3500 450 527 60,996 | 2033/07/30
SPANISH GOVERNMENT BOND f& 5 = 2.7000 800 1,022 118,302 | 2048/10/31
SPANISH GOVERNMENT BOND & & 25 1.4500 1,000 1,069 123,712 | 2029/04/30
SPANISH GOVERNMENT BOND & 5 = 0.5000 950 929 107,476 | 2030/04/30
SPANISH GOVERNMENT BOND & & 25 5.7500 500 782 90,542 | 2032/07/30
SPANISH GOVERNMENT BOND & & = 4.2000 600 880 101,854 | 2037/01/31
SPANISH GOVERNMENT BOND f& & 5 4.9000 400 657 76,070 | 2040/07/30
SPANISH GOVERNMENT BOND & & = 4.7000 140 227 26,347 | 2041/07/30
SPANISH GOVERNMENT BOND f& & = 4.6500 400 493 57,040 | 2025/07/30
SPANISH GOVERNMENT BOND & & ZF 5.1500 750 1,031 119,318 | 2028/10/31
SPANISH GOVERNMENT BOND & BF 25 5.1500 300 531 61,464 | 2044/10/31
EXE: 168817
I | A A A 9450 11,607 | 1342702
F1—0O F1—0O
1—-0 ((9Y7) | ITALIAN GOVERNMENT BOND & 5 = 3.2500 350 391 45,307 | 2046/09/01
ITALIAN GOVERNMENT BOND & & 25 1.6500 900 873 101,095 | 2032/03/01
ITALIAN GOVERNMENT BOND & 5 = 2.0000 700 724 83,826 | 2025/12/01
ITALIAN GOVERNMENT BOND & & 25 1.6000 1,300 1,314 152,008 | 2026/06/01
ITALIAN GOVERNMENT BOND & 5 = 2.2500 1,650 1,660 192,059 | 2036/09/01




A OhREIMFESFT 7V K (FOFsH) (BESHEREIRERER)
E| HA x
S 5 # % | wle 0 2B E 2 Bl i 1=
NER®E BEBRESH
% F1—0O F+1—-0O +H
ITALIAN GOVERNMENT BOND & 5 = 2.8000 250 252 29,161 | 2067/03/01
ITALIAN GOVERNMENT BOND & i ZF 2.4500 600 625 72,382 | 2033/09/01
ITALIAN GOVERNMENT BOND & 5 = 2.2000 1,420 1,480 171,243 | 2027/06/01
ITALIAN GOVERNMENT BOND & & 25 3.4500 600 694 80,391 | 2048/03/01
ITALIAN GOVERNMENT BOND & i = 2.9500 300 325 37,633 | 2038/09/01
ITALIAN GOVERNMENT BOND & & 25 1.4500 1,200 1,210 140,086 | 2025/05/15
ITALIAN GOVERNMENT BOND & 8 25 3.8500 100 123 14,321 | 2049/09/01
ITALIAN GOVERNMENT BOND f& & 2 3.0000 370 408 47,269 | 2029/08/01
Italy Buoni Poliennali Del Tesoro & & 6.0000 280 391 45,316 | 2031/05/01
Italy Buoni Poliennali Del Tesoro & &k =5 5.0000 550 767 88,822 | 2040/09/01
Italy Buoni Poliennali Del Tesoro & & %5 4.7500 1,190 1,471 170,218 | 2028/09/01
Italy Buoni Poliennali Del Tesoro & &k = 4.7500 500 689 79,764 | 2044/09/01
Italy Buoni Poliennali Del Tesoro f& & = 3.5000 1,300 1,493 172,750 | 2030/03/01
_, | 28 W 1 8541R
e | D I I 13560] 14500 i7zsess| T
F1-—0O F1—0
1-0 (7423YR) | Finland Government Bond & & 25 0.8750 250 267 30,958 | 2025/09/15
Finland Government Bond & 8 25 0.5000 100 105 12,192 | 2026/04/15
Finland Government Bond & 5 # 1.3750 60 77 9,006 | 2047/04/15
Finland Government Bond & 8 =5 0.5000 190 200 23,250 | 2027/09/15
Finland Government Bond & 5 1.1250 150 172 19,947 | 2034/04/15
Finland Government Bond & 5 5 2.6250 130 199 23,049 | 2042/07/04
_, | 28 W S22
e 1 e A S =) 1023118404 T
F1-—0O F1—0
1-0 (#=ARU7P) | Austria Government Bond & 5 25 1.5000 70 92 10,662 | 2047/02/20
Austria Government Bond f& 5 = 0.5000 370 390 45,223 | 2027/04/20
Austria Government Bond & & 25 0.7500 200 215 24,919 | 2028/02/20
Austria Government Bond & 5 = 0.5000 200 211 24,515 | 2029/02/20
Austria Government Bond & & 25 0.7500 150 168 19,437 | 2051/03/20
Austria Government Bond & 8 25 4.1500 50 83 9,702 | 2037/03/15
Austria Government Bond & 5 4.8500 350 458 53,056 | 2026/03/15
Austria Government Bond & & ZF 3.8000 290 667 77,202 | 2062/01/26
Austria Government Bond & 5 3.1500 150 254 29,481 | 2044/06/20
Austria Government Bond & 5 5 2.4000 260 345 39,958 | 2034/05/23
_, | 28 W 10881R
el - e A S A 2000]| 2888 334160
P L LR 2:L O SRR SR S SRS SO
NOEe & 58,410 73,155 8,462,669
DY) PEVZ ] O U U O S N
NEE 18,723,732

(E1) PEBBREF, BRONIZNESBYEETEEBDOMEZD & ICREGTEHRNED DSHEITACIVEHIND U— N THERELILHDTT,
(X2) BEEHA. SHHEORREFIET,
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WIS EEEHEDER
20205 B14HR#®E
5 W x
5 = ¥ @ @ | K =
m %
N SR 18,723,732 96.0
J—)U - O—2V%., F0ft 781,845 4.0
RE(SET LR 19,505,578 100.0
CE1) FHBEEOEMFKEISTIET,
CE2) NEREEE. BROEMZNBEEEYEETERSOMPERZD & ITIREETR

RPNEDDHBEHECIVEREIND U— FTHERBLIEBD T, BB, 5
B14BICBFZMEMEL— NI, 1 7XUA - BL=106891. 1AFS -
RIL=7584M, 1F—XKrSU7 - BJL=69.00M. 1Y VHR—IL - R)L=
7532, 1A FUR - RY R=130.78M.
17Y%—=27 - J20-%=1551M, 1 /)bDz— - 70-%=1052M. 12X
DI—77 - 70-2=1089. 1XF2T-RY=4411, 1IL—I7 -
UVFw h=2465M, 1E7IUH-5YR=5780, 1K=V R-XOF
=25.33M., 121—0=115.68MT9Y,

(X3) BHRICHITHNERMEE (18,957,823 FTH) DREGTEMEME

(19,505,578FH) [CHT BHEEF. 97.2%TY,

1A4ZA5T)V - 227 )L=30.25M.

WEE. 8. TABLUEBEMEDIKR
20205 5 B1481R#E
1 8 El H ES
(A) BE 19,567,008,510MH
J—)L-0-V%F 629,633,764
NHHEGHDER) 18,723,732,948
RINAZE 61,430,497
RINAR 139,435,683
BHLEEF 12,775,618
(B) &f& 559,467,355
Kb 559,466,971
ZDfRILVER 384
(C) HHEEFSER(A—B) 19,007,541,155
TR 17,095,992,230
AR T 1,911,548,925
(D) SEELOH 17.095,992,23000
1705 Y E4E(figE(C /D) 11,118H

*HIEICH T D TTARAS23,782,381,351H. HIERMMABIPRICHIF 2 EBIMRETALEE

3,501,509,246M. [Ef#FITTAEHE10,187,898,367 T,

FHBIR(CHIFRHVY—T 7Y RERENRE T DRESTDOTARL. 91 TPREA
(EAEHBIREREM) 17,095,992,230TY,

5 fEZ T 7 > K (FOFsA)
s BHIROFEOMZ D OMEEERE 11,118 T,

WERDIRR

L B2019F 58158 E2020465814H

15 S| El il
(A) BeHF R 512,706,278H
REFIR 513,179,848
SRR A 473,570
(B) AffisEzs>cEEx 1,567.676,852
TR 2,734,044,797
TEIR A1,166,367,945
(C) ZnfthEmA A 3,201,702
(D) HfAEEmE(A+B+C) 2,077,181,428
(E) RifpRS RS 607,733,855
(F) B=EnE 21,080,565,849
(G) EBHEEEEERE 307,199,491
(H) 85t(D+E+F+QG) 1,911,548,925
JERRERTRE (H) 1,911,548,925

GE1

(x2

) BROEREE . —BROSORNERE A OEREZV. TAZ O
SaldfliEe UT, LO25GI1dERE UTUIESNET,

) BIlfEstEEGE 1, BIEHEEETAEDEEZVV, TAZ A5G
BRELT, LORHEEFEE L TUEENE T,

94 UhREAMFHESF T 7 K (FOFsH)

(EtEHRSIRERER)
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JO0-NL - A7EST7 VR (BEEERARER) (VAT VE MED)
J0-Nb - A7\ ST 7V F (EEERERERER) (UAIVE AE)

[(SyvFavyz)ya (REIAT/ZRIWIAT/BRIAT) | BTAXVEOHBERERSSTE [JO0-N0 - I7EST7 VR (B
WREIRERSH) (U7 M8 | (RELTHBYFIN, UTFORSF2019F5831HDREFDHD T,
() 20204 6 A15BERTAT LIS SERDRESAA ZBHL THUET.

[S{EPOERES
2019% 5 A3181RE
&E
KRESEDOHNEE (& ¥31,377,840,964) ¥ 30,741,681,557
NEBEDFHiEE (Hifi ¥22,259,745) 21,783,823
NEREBLEZZHIC KX 5 5HmE 199,271,730
OTCR D v TEHI D%k 121,323,196
;HCXU DL (052 NAVEVIN 34,642,652
¥ :
A DFEIT 210,000,000
R 320,906,252
NOVI—)V—F 4 ~DFEEE 394,779,094
ZEDEIHLE RN 90,219,337
ZOthERE 145,985
BESE 32,134,753,626
&
NERETEZN(C X2 FHHE 142,823,918
OTCR D v I DFHIIE 8,577,626
OTCRD w SZNDZWM ST I\ 71,779,573
POEE R D v TR DZILE BT il 49,018,728
;355\79—/\"—7_-47)‘50354,5%%% 29,315,249
BABHDERE 32,930,348
ERS IR 35,639,049
RERT IR 10,631,716
HPIREREM 6,598,335
RETB XU EERAT RN 4,561,358
LRERNIEAREN 963,477
SRR 767,670
g 50,700
BEast 393,657,747
s 31,741,095,879
Class A 31,741,095,879
RITEH IS
Class A 3,021,994
SRS 1 OS5 S ERR
Class A 10,503
BmEtEE
B2018%F 6818 ZE2019F5H31H
REINE
SRS (RREUN ¥2,947,6241E5%) 925,938,329
BENGESET 925,938,329
&H
ERS IR 84,094,310
RERT IR 46,052,206
RETB KOEERIT RN 17,444,846
EPIREREN 6,810,028
LRSI 3,506,216
ZEERTL RN 2,744,892
ZDfthER 1,239,266
EREs 161,891,764
REAFIES 764,046,565

KEFE (8K) S&UFHER (8)
KRR (18K) -

SEZSIRE (115,982,998)
SRS | 599,194,672
27w T 254,167,347
NEBBWE B RUNERHBTEZN 1,464,211
eSS 738,843,232
il (15) DORMZEE :
SEESIRE 128,383,748
AT w TR (216,001,367)
FELS | 34,821,485
NERBRESKUNERHETEZN 74,040,847
FHTR DFZEE) 21,244,713
MRS S & USHEREOMES) 760,087,945
EFDFERE U B EDMIEEE 1,524,134,510
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EUNCEL
gt}
CHF 1,270,000
EUR 1700000
EUR 300,000
EUR 370,000
EUR 963,273
EUR 310,000
EUR 200,000
CAD 1,355,000
CAD 180,000
EUR 600,000
GBP 700,000
usb 220290
usb 2070000
EUR 1915000
EUR 815,000
usb 30,000
usb 60,000
usb 545,000
usb 60,000
usb 300,000
usb 90,000
CAD 450,000
CAD 550,000
CAD 200,000
usb 385,000

faiES)

3% (95.3%)

FIWEYFY (1.1%)

EfE (1.1%)

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

3.38% due 2038/12/31 (a)

5.00% due 2027/1/15

5.25% due 2028/1/15

7.82% due 2033/12/31

EfRSE

7LV F V&5t (Eifi ¥480,930,406)
F—A3U7 (0.2%)

#tfR (0.2%)

BHP Billiton Finance, Ltd.

5.63% due 2079/10/22 (a).(b)
Telstra Corp., Ltd.

1.38% due 2029/3/26 (b)

fair=5y

#—2Z b3 U7EE (Efi ¥66,202,770)
F—ZA U7 (0.5%)

B (0.5%)

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

5.38% due 2034/12/1 (c)

EfRSE

#—Z MU 7 &5 (Effi ¥157,613,711)
NILF— (0.7%)

#tfR (0.2%)

Ageas

3.25% due 2049/7/2 (a).(b)

=5y

B (0.5%)

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

EfRSE

N)LF—55t (Eifi ¥208,909,936)
N=21—9(0.1%)

BEEIBIREESF (0.1%)

Bellemeade Re, Ltd., Series 2018-2A, Class M1A
3.38% due 2028/8/25 (a).(b).(c)
BEIBRISFSE

N=1—9'G5t (Effi ¥24,334,280)
TSI (1.5%)

R (0.7%)

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

fair=5y

Efi (0.8%)

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

EfRSE

'S YIVEEt (Eifi ¥480,034,806)
TIWHUT (0.4%)

B (0.4%)

Bulgaria Government International Bond
3.13% due 2035/3/26

EfRSE

JIVAY 7 EE (Eiil ¥113,888,727)
#79 (0.9%)

R (0.4%)

Bausch Health Cos, Inc.

5.75% due 2027/8/15 (b).(c)

7.25% due 2029/5/30 (b).(c)
Bombardier, Inc.

7.50% due 2024/12/1 (b).(c)

7.88% due 2027/4/15 (b).(c)
Cenovus Energy, Inc.

4.25% due 2027/4/15 (b)

Nutrien, Ltd.

4.20% due 2029/4/1 (b)

fair=5y

B (0.5%)

City of Montreal Canada

3.15% due 2028/9/1

City of Toronto Canada

2.40% due 2027/6/7

Hydro-Quebec

6.00% due 2040/2/15

8.40% due 2022/1/15

J0-Nb - A7EFT 7V F (BEEERERSA)

Ll

118,221912
105,536,422
24,304,581
29,657,807
88,771,191

366,491,913
366,491,913

44,258,341

25,120,734

69,379,075
69,379,075

125,028,942
19,834,794

144,863,736
144,863,736

71,729,438

71729438

140,187,530

140,187,530
211,916,968

23,942,643

23,942,643
23,942,643

231,492,753

231,492,753

241,706,198

241,706,198
473,198,951

116,454,425

116,454,425
116,454,425

3,287,787
6,481,927

58,137,840
6,249,848

32471121

10,153,178

116,781,701

38,211,668

44,312,998

24,662,803
48,112,807

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

usb

EUR
EUR

HE #HRB

125000

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

500,000

1,000,000

1,000,000

300,000

750,000

500,000

750,000

500,000

1,750,000

250,000

1,250,000

500,000

250,000

1,000,000

500,000

1,000,000

500,000

1,250,000

1,500,000

300,000
160,000

Province of Quebec Canada

7.14% due 2026/2/27

EfEEE

hF &t (Eifi ¥290,373,559)

T4 VEE (10.0%)

BEEIBIREESF (10.0%)

Atlas Senior Loan Fund V, Ltd., Series 2014-1A, Class AR2
3.86% due 2029/7/16 (a),(b),(c)

Benefit Street Partners CLO XII, Ltd., Series 2017-12A, Class A1
3.85% due 2030/10/15 (a).(b),(c)

Brookside Mill CLO, Ltd., Series 2013-1A, Class BR
3.94% due 2028/1/17 (a).(b).(c)

Canyon Capital CLO, Ltd., Series 2015-1A, Class AS
3.85% due 2029/4/15 (a).(b).(c)

Carlyle Global Market Strategies CLO, Ltd, Series 2014-1A, Class ATR2
3.56% due 2031/4/17 (a).(b).(c)

Carlyle US CLO, Ltd., Series 2017-4A, Class A1
3.78% due 2030/1/15 (a).(b).(c)

Catamaran CLO, Ltd., Series 2014-1A, Class ATAR
3.85% due 2030/4/22 (a),(b).(c)

CIFC Funding, Ltd., Series 2013-3RA, Class A1
3.56% due 2031/4/24 (a),(b).(c)

CIFC Funding, Ltd., Series 2018-2A, Class A1
3.63% due 2031/4/20 (a),(b).(c)

Greenwood Park CLO, Ltd., Series 2018-1A, Class A2
3.61% due 2031/4/15 (a).(b).(c)

ICG US CLO, Ltd., Series 2014-3A, Class A1RR
3.61% due 2031/4/25 (a).(b).(c)

ICG US CLO, Ltd., Series 2017-2A, Class A1
3.87% due 2029/10/23 (a).(b).(c)
Jamestown CLO XII, Ltd., Series 2019-1A, Class A1
3.89% due 2032/4/20 (a),(b),(c)

KKR CLO, Ltd., Series 18, Class A

3.87% due 2030/7/18 (a),(b).(c)

MidOcean Credit CLO IIl, Series 2014-3A, Class ATR
3.71% due 2031/4/21 (a).(b).(c)

Midocean Credit CLO IX, Series 2018-9A, Class A1
3.74% due 2031/7/20 (a),(b).(c)

Mountain View CLO LLC, Series 2017-2A, Class A
3.81% due 2031/1/16 (a).(b).(c)

OZLM Funding IV, Ltd., Series 2013-4A, Class AR
3.84% due 2030/10/22 (a).(b).(c)

OZLM XI, Ltd., Series 2015-11A, Class A1R
3.83% due 2030/10/30 (a).(b),(c)

Palmer Square CLO, Ltd., Series 2014-1A, Class ATR2
3.72% due 2031/1/17 (a).(b).(c)

Palmer Square CLO, Ltd., Series 2015-1A, Class AR
3.82% due 2029/5/21 (a).(b).(c)

Regatta VIl Funding, Ltd., Series 2017-1A, Class A
3.84% due 2030/10/17 (a).(b).(c)

Silver Creek CLO, Ltd., Series 2014-1A, Class AR
3.83% due 2030/7/20 (a).(b).(c)

SOUND POINT CLO XII, Ltd., Series 2016-2A, Class AR
3.88% due 2028/10/20 (a).(b).(c)

SOUND POINT CLO XVII, Series 2017-3A, Class A1B
3.81% due 2030/10/20 (a).(b),(c)

Telos CLO, Series 2013-3A, Class AR

3.89% due 2026/7/17 (a).(b).(c)

Venture XXIV CLO, Ltd., Series 2016-24A, Class A1D
4.01% due 2028/10/20 (a).(b),(c)

Wellfleet CLO, Ltd., Series 2017-1A, Class A1
3.91% due 2029/4/20 (a).(b).(c)

Wellfleet CLO, Ltd., Series 2017-2A, Class A1
3.84% due 2029/10/20 (a).(b).(c)

York CLO-2, Ltd., Series 2015-1A, Class AR
3.74% due 2031/1/22 (a).(b).(0)

Zais CLO 6, Ltd., Series 2017-1A, Class A1
3.97% due 2029/7/15 (a),(b).(c)
BEBRISSE

T4 VEESET (Hifi ¥3,265,802,100)

FYU (0.2%)

Efif (0.2%)

Chile Government International Bond
1.63% due 2025/1/30

1.75% due 2026/1/20

EfEEE

FUEE (i ¥61,267,761)

(A< V%% HB)

(il

16,955,634

172,255,910

289,037,611

677,730,566

27,145,438

53,750,758

216,787,529

160,870,167

54,233,363

54,187,501

26,793,242

107,595,565

107,298,992

26,781,294

27,088,941

54,287,499

108,596,648

107,620,179

32,392,950

81,090,459

54,151,807

81,349,817

53,962,496

190,003,986

26,960,773

135,111,257

54,299,985

26,933,106

108,581,784

54,312,672

108,542,447

54,188,799

134,846,443

162885379

3,170,381,842
3,170,381,842

38,867,003
20,889,356

59,756,359
59,756,359
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CNH

EUR
usb

EUR
EUR
EUR

EUR

DKK
DKK
DKK

usb

EUR

usb

EUR

EUR
EUR

EUR

usb

CAD

GBP

EUR
usb
usb

EUR

EUR

EUR
EUR
EUR

I

2,000,000

1,200,000
61,000

1,000,000
600,000
2,065,000

600,000

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

285,000

500,000

750,000

300,000

100,000
550,000

600,000

1,100,000

600,000

600,000

800,000
490,000
515,000

100,000

1500,000

145,000
100,000
195,000

)

tE (0.1%)

#1% (0.1%)

Bank of China, Ltd.

3.30% due 2022/4/17

Gt

hE&ET (Fif ¥33,009,751)
JOVE7 (0.6%)

EffE (0.6%)

Colombia Government International Bond
3.88% due 2026/3/22 (b)

8.38% due 2027/2/15

EfR&E

J0VE7 & (Eifi ¥168,730,286)
F70OX (1.6%)

EfF (1.6%)

Cyprus Government International Bond
2.38% due 2028/9/25

3.75% due 2023/7/26

4.25% due 2025/11/4

EfF&st

FFOXEE (Eifi ¥501,088,268)
FUY—7 (0.5%)

#H& (0.2%)

Danske Bank A/S

2.50% due 2029/6/21 (a).(b)
faEr=5y

Ef& (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)
EfF&st

FUI—UGE (Effi ¥161,211,925)
IVFH (0.1%)

Efif (0.1%)

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

EfR&Et

IV &S (Eil ¥30,636,074)
TSV (2.0%)

1| (1.4%)

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.
4.50% (a),(b),(d)

Loxam SAS

2.88% due 2026/4/15 (b)

4.50% due 2027/4/15 (b)

RCI Banque S.A.

0.75% due 2023/4/10 (b)
Societe Generale S.A.

3.88% due 2024/3/28 (c)
[a=5y

EffE (0.6%)

SNCF Reseau

4.70% due 2035/6/1

SNCF Reseau

5.25% due 2028/12/7

Eff&sEt

7S5V AGE (Effi ¥625,282,628)
R (1.5%)

#HE& (1.3%)

Deutsche Bank AG

1.63% due 2021/2/12

3.95% due 2023/2/27

4.25% due 2021/2/4

Talanx AG

2.25% due 2047/12/5 (a).(b)
Volkswagen Financial Services AG
1.50% due 2024/10/1

EEEt

B (0.2%)

Bundesrepublik Deutschland Bundesanleihe

0.25% due 2028/8/15

0.50% due 2026/2/15

4.00% due 2037/1/4

ElE=a

R4 Y&t (i ¥474,754,052)

(A< V5. HB)

i

31,195,257

31,195,257
31,195,257

169,947,384
7,473,837

177,421,221
177,421,221

133,555,171
82973283
306.212,612

522,741,066
522,741,066

73,560,485

73,560,485

33,644,708
18,532,401

36,332,027

88,509,136

162,069,621

30,656,09%

30,656,096
30,656,096

62,834,019

80,921,748

38,182,438

12,039,769
66,258,657

72,691,458

121,134,267

454,062,356

59,835,673

108,650,407

168,486,080
622,548,436

96,978,374
52,491,983
56,116,463
11,810,686

184,204,474

401,601,980

18,357,829
12,898,875
39,363,105

70,619,809
472,221,789

EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR

EUR

GBP

EUR

usb

usb

EUR

EUR

EUR
EUR
EUR
EUR

EUR

EUR

EUR

EUR

EUR

usb

usb

usb

&E

24,000
20,000
127,000
16,000
16,000
83,000
1,355,000
800,000
2,935,000
500,000

200,000

100,000

800,000

700,000

2,100,000

100,000

100,000

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

400,000

500,000

1,500,000

1,000,000

1,000,000

400,000

580,000

335,000

500,000

FaiiES)

FUY v (2.5%)

EfiF (2.5%)

Hellenic Republic Government Bond
3.00% due 2023/2/24 (a
3.00% due 2024/2/24 (a
3.00% due 2025/2/24 (a
3.00% due 2027/2/24 (a
3.00% due 2033/2/24 (a
3.00% due 2038/2/24 (a
3.38% due 2025/2/15 (c
3.88% due 2029/3/12 (c
3.90% due 2033/1/30
4.00% due 2037/1/30
Hellenic Republic Government International Bond
5.20% due 2034/7/17

EffEGE

FUY v & (Eifi ¥734,909,449)

A== (0.1%)

EfiF (0.1%)

States of Guernsey Bond

3.38% due 2046/12/12

Eff&Et

H—r -G8t (&l ¥16,791,737)

& (0.6%)

1% (0.6%)

CNAC HK Finbridge Co., Ltd.

1.75% due 2022/6/14

Hong Kong Sukuk 2017, Ltd.

3.13% due 2027/2/28

HiESE

BESET (Hifi ¥181,712,465)

NVHU— (0.8%)

Efi (0.8%)

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

EfE&E

NVHU—&E (Effi ¥256,897,949)
FAZXS5 YR (0.0%)

Efi% (0.0%)

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

EfEEE

FA RSV REET (Effi ¥13,115,022)

AV RRIT (1.7%)

1% (0.0%)

Perusahaan Listrik Negara PT

2.88% due 2025/10/25

RS

EfE (1.7%)

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

EffEE

AV RRI7EE (Effi ¥542,754,229)
FAIWS VR (1.9%)

BEBRIES (1.5%)

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

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 (b).(c)

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

BEBRIFSE

1| (0.4%)

eircom Finance DAC

3.50% due 2026/5/15 (b)

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

#HEEE

7AIS Y REET (Effi ¥643,832,247)
ARSI (0.4%)

#5 (0.3%)

Israel Electric Corp., Ltd.

4.25% due 2028/8/14 (c)

Israel Electric Corp., Ltd.

7.75% due 2027/12/15

Gt

)
)
)
)
)
)
)
)

3,079,100
2,576,828
16,302,576
2,032,854
1,973,743
9,935,667
175,060,091
104,600,004
375,900,908
63,423,062

27,534,544

782,419,377

780419377

16,423,530

16,423,530
16,423,530

98,563,737

77.965,101

176528836
176,528,838

247,375,820

247,375,820
247,375,820

12,301,447

12,301,447
12,301,447

12,837,315

12,837,315

44,421,170
158,722,232
289,312,590

55,946,512

548,402,504
561,239,819

60,500,215

181,231,737

121,171,087

121,193,821

484,096,860

48,326,043

62,148,523

110,474,566
594,571,426

37,506,723

68,712,230

106218953
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EUR

EUR

usb

EUR

EUR
EUR
EUR
EUR
EUR
EUR
EUR
GBP

usb
GBP

EUR
EUR

usb

EUR
UsD
CHF
CHF
GBP

EUR
EUR

EUR

EUR

MYR
MYR

EUR
EUR
EUR

EUR

&

250,000

450,000

800,000

510,000

100,000
200,000
1,000,000
2,790,000
1,095,000
900,000
2,735,000
100,000

400,000
2,568,000

200,000
455,000

1,000,000

300,000
425,000
400,000
1,000,000
200,000

200,000
200,000

255,000

200,000

118,000
6,040,000

800,000
980,000
400,000

400,000

)

EfE (0.1%)

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

EfEEEt

A4 A5 TIVEET (Effi ¥131,959,140)
A49U7 (5.9%)

& (0.7%)

Assicurazioni Generali SpA

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

3.38% due 2023/1/12 (c)

Wind Tre SpA

3.13% due 2025/1/20 (b)

HHESE

B (5.2%)

Agenzia Nazionale per [‘Attrazione degli Investimenti e o Sviluppo d'Impresa
1.38% due 2022/7/20

Cassa Depositi e Prestiti SpA

2.13% due 2026/3/21

Italy Buoni Poliennali Del Tesoro
3.00% due 2029/8/1

4.50% due 2026/3/1 (c)

4.75% due 2028/9/1 (c)

Italy Certificati di Credito del Tesoro
0.32% due 2025/9/15 (a)

Republic of Italy Government International Bond
5.13% due 2024/7/31

5.25% due 2034/12/7

5.38% due 2033/6/15

6.00% due 2028/8/4

Eff&E

49U 7G5 (Ei ¥2,041,691,731)
AYFTRI (0.3%)

Efi& (0.3%)

Kazakhstan Government International Bond
1.55% due 2023/11/9

2.38% due 2028/11/9

Eff&st

HYT 29 &5 (Eiti ¥84,310,954)
U K77 (0.4%)

Eff (0.4%)

Lithuania Government International Bond
6.63% due 2022/2/1

EfR&E

U 7 =7 &5 (Eil ¥121,431,191)
WIEVTIVT (1.2%)

& (1.2%)

Blackstone Property Partners Europe Holdings S.a.r.l.
2.00% due 2024/2/15 (b)

Dana Financing Luxembourg S.a.r.l
6.50% due 2026/6/1 (b).(c)
Gazprom OAO Via Gaz Capital S.A.
1.45% due 2023/3/6

2.25% due 2022/7/19

4.25% due 2024/4/6

Medtronic Global Holdings S.C.A.
1.63% due 2031/3/7 (b)

2.25% due 2039/3/7 (b)

Rossini S.a.r.l

6.75% due 2025/10/30 (b)
Swissport Financing S.a.r.L.

6.75% due 2021/12/15 (b)

HESE

oty TILIEE (Eiti ¥384,789,111)
N L—27 (0.5%)

Ef& (0.5%)

Malaysia Government Bond

3.62% due 2021/11/30

4.05% due 2021/9/30

EfR&Et

RU—Y7EE (Ei ¥157,898,233)
XF21 (1.9%)

1% (0.8%)

Petroleos Mexicanos

3.63% due 2025/11/24

3.75% due 2024/2/21

4.88% due 2028/2/21

HESE

EBfE (1.1%)

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

J0-Nb - A7EFT 7V F (BEEERERSA)

i

32,263,157

32,263,157
138,482,110

59,400,090

84,819,239

60,390,487

204,609,816

11,828,169

23,870,273

124,892,974
386,590,684
158,217,139

97,468,773

379,612,346
15,428,371
47,436,654

410,596,371

1,655,941,754
1,860,551,570

25,083,760

57,734,419

82,818,179

82,818,179

119,269,635

119269635
119,269,635

37,465,133
47,644,066
43,318,168
111,613,819
28,657,323

25,374,282
26,462,132

32,738,854

24,924,028

378,197,805

378,197,805

3,073,152
158,804,047

161,877,199
161,877,199

93,267,255
120,476,640
48,408,414

262152309

48,637,618

EUR
EUR
EUR
EUR
GBP
usb

usb

EUR

usb
EUR
NzD
ZAR
ZAR
ZAR
CAD
EUR
EUR
usb
usb
EUR

EUR

EUR
EUR

EUR

NZD
NzD

EUR

NOK

NZD

usb

EUR
EUR

E
500,000
785,000
100,000
400,000
300,000
200,000

220,000

728,558

400,000
800,000
1,000,000
6,000,000
14,000,000
5,000,000
500,000
500,000
175,000
305,000
500,000
350,000

400,000

700,000
500,000

700,000

400,000
1,000,000

1,100,000

3,000,000

400,000

1,400,000

1,820,000
300,000

iR

1.75% due 2028/4/17

2.75% due 2023/4/22

2.88% due 2039/4/8

4.00% due 2015/3/15

5.63% due 2014/3/19

5.75% due 2010/10/12

EfEEs

XF IG5 (Efl ¥636,335,799)
ZEFERSE (0.1%)

1% (0.1%)

JBS USA LUX S.A. / JBS USA Food Co. / JBS USA Finance, Inc.
6.50% due 2029/4/15 (b).(c)
HESE

ZEFETFESE (8l ¥24,463,999)
33509 (3.1%)

BEBRGESF (0.3%)

North Westerly CLO 2013 BV, Series IV-A, Class A2R
1.25% due 2026/1/15 (b).(c)
BEBRIFGE

& (2.8%)

ABN AMRO Bank NV

4.75% due 2025/7/28 ()

Bayer Capital Corp. BV

1.50% due 2026/6/26 (b)

BNG Bank 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

Diamond BC BV

5.63% due 2025/8/15 (b)
Energizer Gamma Acquisition BV
4.63% due 2026/7/15 (b)

ING Bank NV

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

Mylan NV

3.13% due 2028/11/22 (b)

NN Group NV

4.63% due 2048/1/13 (a).(b)
Volkswagen International Finance NV
2.70% (a).(b).(d)

4.63% (a).(b),(d)

Ziggo BV

4.25% due 2027/1/15 (b)

HESE

FS5V9'Gst (@i ¥1,029,771,350)
Za1—I-=3V R (0.3%)

EfiF (0.3%)

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

4.50% due 2027/4/15

EfEEs

Za1—Y—-3V REE (#fi ¥110,050,338)
/I x— (0.6%)

1% (0.4%)

DNB Bank ASA

0.25% due 2024/4/9

HESE

EiF (0.2%)

City of Oslo Norway

3.65% due 2023/11/8
Kommunalbanken AS

5.13% due 2021/5/14

EfEEs

/IbY —&Et (Effi ¥207,482,071)
INF< (0.5%)

B (0.5%)

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

BEfESE

INFTEE (& ¥169,288,523)
~Ib— (0.9%)

EfiF (0.9%)

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

3.75% due 2030/3/1

EfaEs

~NIV—E5t (Effi ¥281,921,482)

(A< V%% HB)

SHi&S
60,192,796
102,376,331
12,099,054
46,636,725
41,671,013
22,339.523

333,953,060
596,105,369

25,080,825

25,080,825
25,080,825

88,217,684

88,217,684

45,626,167
97,831,793
68,873,740
38,388,493
89,327,667
29,452,296
46,792,297
44,766,501
21,573,691
36,080,172
50,749,447
42,358,590

52,612,593

83,588,133
60,797,749

87,796,547

896,615,876

984,833,560

29,341,375
81,850,579

11,191,954
111,191,954

133,265.277

133,265,277

39,767,341

30,135,311

69,902,652
203,167,929

157,858,710

157,858,710

157,858,710

248,199,374
44,600,139

292,799,513
292,799,513
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usb

usb

EUR
EUR

usb

EUR
EUR
EUR
EUR

EUR
usb

usb
usb

usb

usb

EUR

EUR

CAD
AUD
NZD
IDR

usb

EUR

EUR

BE

2,780,000

1,000,000

4,535,000
535,000

210,000

600,000
250,000
200,000
300,000

400,000
200,000

320,000
960,000

1,000,000

400,000

820,000

700,000

500,000
300,000
214,000
8,200,000,000

600,000

200,000

420,000

)

K=K (1.0%)

EfE (1.0%)

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

EfR&E

R—5 REE (Effi ¥342,274,914)
IV AL (2.9%)

EffE (2.9%)

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

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

4.10% due 2037/4/15 (c)

EfR&Et

ML S AHIVES (Effi ¥903,919,219)
A9—=Ib (0.1%)

Ef& (0.1%)

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

EfESEt

79 —IVEET (#ii ¥22,407,390)
=< =7 (0.5%)

EfE (0.5%)

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

2.88% due 2028/5/26

3.88% due 2035/10/29

4.13% due 2039/3/11

EfR&E

W— =7 &5 (Effi ¥177,049,361)
o277 (0.2%)

Eff (0.2%)

Russian Foreign Bond - Eurobond
2.88% due 2025/12/4

4.50% due 2022/4/4

EfESEt

O 7 &5t (&ffi ¥74,943,399)
YUITSET (0.4%)

EfE (0.4%)

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

2.88% due 2023/3/4

Eff&st

YOITSETFEE (Eifi ¥140,318,563)
tILET (0.4%)

EfE (0.4%)

Serbia International Bond

7.25% due 2021/9/28

EfR&E

wIVE7EET (Effi ¥116,795,541)
7 7Y 7A (0.5%)

#11& (0.2%)

Eskom Holdings SOC Ltd.

6.35% due 2028/8/10

#EEE

EffE (0.3%)

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

Eff&st

M7 7UAEE (& ¥154,629,920)
BE (0.7%)

#1f% (0.3%)

LG Chem, Ltd.

0.50% due 2023/4/15

Gt

EfE (0.4%)

Export-Import Bank of Korea

2.71% due 2019/12/5

3.50% due 2019/9/26

5.13% due 2019/10/15

8.00% due 2024/5/15 (c)

EfESEt

BESET (Eff ¥239,854,597)
ARA (5.5%)

#1155 (0.2%)

Banco Santander S.A.

3.80% due 2028/2/23

[aEr=5y

EfE (5.3%)

Adif - Alta Velocidad

3.50% due 2024/5/27

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

(A< V5. HB)

i

321,188,756

321,188,756
321,188,756

119,792,967

714,165,591
90,364,293

924,322,851
924,322,851

23,655,778

23,655,778
23,655,778

71,868,383
31,760,018
25,438,020
38412,126

167,478,547
167,478,547

51,244,335
22,542,428

_ 73786763
73,786,763

34,309,699
103,936,188

138,245,887
138,245,887

118,068,796

118,068,796
118,068,796

45,361,766

45,361,766

106,970,644

106,970,644
152,332,410

85,199,848

85,199,848

40,197,404
22,652,033
15,280,008
59,806,932

137,936,377
223,136,225

64,016,970

64,016,970

28,073,968

52,746,326

CAD
EUR
EUR
EUR
EUR
EUR
EUR

GBP

AUD

IDR

AUD
AUD

CAD

usb

AUD

SEK

usb

usb
usb

EUR
EUR
EUR
usb

CNH

usb

GBP

GBP

GBP

GBP

GBP

GBP

EEIE]
1,100,000
1,525,000
1,000,000

505,000
4,800,000
1,300,000

500,000

300,000

1,500,000
9,120,000,000

4,200,000
1,500,000

280,000

485,000

500,000

5,000,000

965,000

370,000
250,000

650,000
665,000
500,000
200,000

3,000,000

1,000,000

94927
239807
500,000

27,261
468,728

255,666

FaiiES)

Instituto de Credito Oficial

5.00% due 2020/3/31

Spain Government Bond

1.45% due 2027/10/31 (c)

1.85% due 2035/7/30 (c)

3.80% due 2024/4/30 (c)

4.65% due 2025/7/30 (c)

5.15% due 2028/10/31 (c)

Spain Government Bond

5.90% due 2026/7/30 (c)

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

EfESE

ARA V& (Bl ¥1,712,959,335)
EFRHERS (2.2%)

& (2.1%)

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

HESE

EfF (0.1%)

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

EfEEE

EFERESET (8l ¥742,036,504)

29 1—F (0.2%)

EfiF (0.2%)

Kommuninvest | Sverige AB

0.63% due 2023/11/13

BEfESE

AU -7 VG (Effi ¥62,454,216)
A4 (0.5%)

#& (0.5%)

Credit Suisse Group AG

4.28% due 2028/1/9 (b).(c)

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

#HESE

24 AGEt CEffi ¥177,938,667)

ML (0.7%)

EfE (0.7%)

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

4.13% due 2023/4/11

5.20% due 2026/2/16

7.50% due 2019/11/7

EfEEE

~VIEE (Eif ¥256,631,476)

75 JEREEF (0.5%)

#t& (0.5%)

First Abu Dhabi Bank PJSC

4.50% due 2021/9/10

Sharjah Sukuk Program, Ltd.

3.85% due 2026/4/3

HESE

7S JEREEHSET (Effi ¥159.606,466)
RE (5.2%)

BEBRIES (0.6%)

Jewel UK Bondco Plc, Series ,

8.50% due 2023/4/15 (b)

Newgate Funding Plc, Series 2007-2X, Class A2
0.97% due 2050/12/15 (a).(b)
Newgate Funding Plc, Series 2007-2X, Class A3
1.00% due 2050/12/15 (a).(b)

Paragon Mortgages NO 24 Plc, Series 24, Class A2
2.32% due 2043/7/15 (a).(b)

Residential Mortgage Securities Plc, Series 29, Class A
1.79% due 2046/12/20 (a).(b)

Towd Point Mortgage Funding Vantage1 Plc, Series 2016-V1X, Class A1
2.00% due 2054/2/20 (a).(b)
BEBRIFGE

SHi&S
89,937,908
199,075,846
130330531
72,621,161
741,685,202
222,357,633
84,444,746

49,970,402

1,671,243,723
1,735,260,693

116,441,417

66,429,868

299,962,894
106,935.522

25,845,009

52,497,187

668,111,897

36,255,066

36,255,066
704,366,963

57,964,561

57,964,561
57,964,561

107,530,683

39,930.379
28,446,909

175,907,971
175,907,971

69,018,161
78,048,974
57,863,728

21,905,744

226,836,607

226,836,607

47,380,145

109,491,371

156,871,516
156,871,516

13,810,880

32,711,325

63,222,987

3,734,394

64,322,330

35,089,901

212,891,817
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I

300,000
800,000
200,000
640,000
430,000
400,000

100,000
100,000

700,000
800,000
500,000
600,000
300,000
1,100,000
300,000
500,000
800,000
1,500,000
300,000

265,000

150,000

50,000
250,000
515,000

406,788

1590638

1,400,000

1,000,000

1500,488

1,300,000

1,000,000

2649912

1,000,000

650,000

1350,000

850,000

580,245

11174814

7,766,075

5091734

8,976,753

)

& (4.1%)

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

Co.-operative Group Holdings 2011, Ltd.
7.50% due 2026/7/8

CPUK Finance, Ltd.

4.25% due 2022/8/28 (b)

4.88% due 2025/8/28 (b)

DS Smith Plc

1.38% due 2024/7/26 (b)

eG Global Finance Plc

4.38% due 2025/2/7 (b)

Imperial Brands Finance Plc

1.13% due 2023/8/14 (b)

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)

4.27% due 2025/3/22 (a).(b)

4.45% due 2030/5/8 (a).(b)

Santander UK Group Holdings Plc

3.57% due 2023/1/10 (b)

Standard Chartered Plc

3.79% due 2025/5/21 (a).(b).(c)

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

Virgin Media Secured Finance Plc

5.13% due 2025/1/15 (b)

William Hill Plc

4.75% due 2026/5/1

WPP Finance 2013

2.88% due 2046/9/14

HESE

B (0.5%)

United Kingdom Gilt

1.63% due 2028/10/22

1.75% due 2037/9/7 (e)

4.25% due 2039/9/7 (e)

EfR&Et

HESE (Effi ¥1,733,146,573)

KE (28.1%)

BEIBREESS (12.6%)

ACE Securities Corp. Home Equity Loan Trust, Series 2003-OP1, Class A2
3.15% due 2033/12/25 (a).(b)

Argent Securities, Inc., Series 2003-W7, Class A2
3.21% 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
3.28% due 2034/6/25 (a).(b)

Citibank Credit Card Issuance Trust, Series 2018-A7, Class A7
3.96% due 2030/10/13

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

Commercial Mortgage Trust, Series 2012-CR1, Class XA
1.86% due 2045/5/15 (a)

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

DBJPM Mortgage Trust, Series 2016-C3, Class A3
2.36% due 2049/8/10

DBJPM 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

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
1.56% due 2021/7/25 (a)

Freddie Mac Multifamily Structured Pass Through Certificates, Series K037, Class X1
0.99% due 2024/1/25 (a)

Freddie Mac Multifamily Structured Pass Through Certificates, Series K049, Class X1
0.60% due 2025/7/25 (a)

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

J0-Nb - A7EFT 7V F (BEEERERSA)

i

34,830,758
108,644,988
21,307,148
72055316
47,730,382
60,566,700

13,687,091
13,595,348

85,824,885
94,856,587
61,336,882
64,025,906
37,030,802
121,061,517
32,794,268
54,503,687
86,757,156
187,082,839
42,183,372
35,606,332

16,902,271

1,292,444,235

7,295,500
36,315,333

106,124,488

149,735,321

1,655,071,373

43,524,088

173,351,947

155,224,767

112,713,877

161,204,104

155,520,011

113,256,730

13,188,272

112,225,517

69,501,699

150,578,306

90,129,054

63,040,051

33970126

32125811

17,648,374

34,996,498
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usb
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usb
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BEE
15.566,646
20316517

4,903,064
13361,224
500,000
400,000
1,500,000
8,082
1,624,650
1,355,193
2,279,652
1228318
16.994,605
500,000
2,000,000
302,272
300,000
1,100,000
46,065
942,324
417,030
1,000,000
1,000,000

2,000,000

400,000
400,000
650,000
235,000

25,000
50,000

800,000
500,000
300,000

70,000

335,000
1,016,000

75,000
740326

220,000
450,000

510,000
390,000

151,848

FaiiES)

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

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

Freddie Mac Multifamily Structured Pass Through Certificates, Series K056, Class X1
1.26% due 2026/5/25 (a)

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

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

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

JPMCC Commercial Mortgage Securities 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 (a)

Long Beach Mortgage Loan Trust, Series 2003-4, Class AV1
3.05% due 2033/8/25 (a).(b)

Merrill Lynch Mortgage Investors Trust, Series 2004-WMC4, Class M2
4.30% due 2035/4/25 (a).(b)

Merrill Lynch Mortgage Investors Trust, Series 2004-WMC5, Class M1
3.36% due 2035/7/25 (a).(b)

Morgan Stanley ABS Capital I, Inc., Series 2004-NC7, Class M1
3.28% due 2034/7/25 (a).(b)

Morgan Stanley Bank of America Merrill Lynch Trust, Series 2015-C24, Class XA
0.78% due 2048/5/15 (a)

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

New Residential Mortgage Loan Trust, Series 2018-4A, Class A1S
3.18% due 2048/1/25 (a).(b).(c)

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

OneMain Direct Auto Receivables Trust, Series 2019-1A, Class A
3.63% due 2027/9/14 (b).(c)

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

Structured Asset Investment Loan Trust, Series 2003-BC7, Class 3A2
3.38% due 2033/7/25 (a).(b)

Structured Asset Investment Loan Trust, Series 2004-7, Class A7
3.27% due 2034/8/25 (a).(b)

Wells Fargo Commercial Mortgage Trust, Series 2015-.C22, 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

BEBRIESFSE

#1f8% (12.5%)

Adient Global Holdings, Ltd.

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

Altria Group, Inc.

3.13% due 2031/6/15

American International Group, Inc.

1.88% due 2027/6/21 (b)

Anthem, Inc.

4.10% due 2028/3/1 (b)

Ascent Resources Utica Holdings LLC / ARU Finance Corp.
7.00% due 2026/11/1 (a).(c)

10.00% due 2022/4/1 (a).(c)

AT&T, Inc.

4.35% due 2029/3/1 (b)

4.85% due 2039/3/1 (b)

5.10% due 2048/11/25 (b)

5.25% due 2037/3/1 (b)

Bank of America Corp.

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

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

Bausch Health Americas, Inc.

8.50% due 2027/1/31 (b).(c)

Brazil Loan Trust 1

5.48% due 2023/7/24

Bristol-Myers Squibb Co.

3.20% due 2026/6/15 (b).(c)

3.40% due 2029/7/26 (b).(c)

Broadcom, Inc.

3.13% due 2021/4/15 ()

3.13% due 2022/10/15 (c)

Caledonia Generating LLC

1.95% due 2022/2/28 (c)

(A< V%% HB)

SHiiER
84,140,666
146,308,242
39,088,453
82,596,473
55,641,950
44,462,304
165,335,678
876,341
177,957,153
148,464,291
249,338,746
134,225,884
69,896,876
56,354,094
218,837,707
35,012,555
32574933
122,933,255
5,001,714
102,363,683
45,443,574
113,497,169
112,373,820

216,631,051

3,991,555,844

37,800,350

50,475,319

80,986,812

26,557.917

2543912
5,760,664

90,700,286
55,639,102
25,343,857

8,155,014

36,668,068
110,126,934

8,547,757

82,768,151

24,431,006
50,003,466

55,473,800
42,126,851

16,380,919
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)

Calpine Corp.

5.75% due 2025/1/15 (b)
Celgene Corp.

3.45% due 2027/11/15 (b)
CF Industries, Inc.

3.45% due 2023/6/1

4.50% due 2026/12/1 (c)
CHS/Community Health Systems, Inc.
8.13% due 2024/6/30 (b).(c)
Citigroup, Inc.

1.25% due 2029/4/10 (b)
4.40% due 2025/6/10
Comcast Corp.

3.95% due 2025/10/15 (b)
CSC Holdings LLC

5.13% due 2021/12/15 (b).(c)
CVS Health Corp.

4.30% due 2028/3/25 (b)
Discovery Communications LLC
4.90% due 2026/3/11 (b)
Dow Chemical Co.

3.63% due 2026/5/15 (b).(c)
DowDuPont, Inc.

4.21% due 2023/11/15 (b)
Eastman Chemical Co.

4.50% due 2028/12/1 (b)
Everi Payments, Inc.

7.50% due 2025/12/15 (b).(c)
Express Scripts Holding Co.
3.05% due 2022/11/30 (b)
Fidelity National Information Services, Inc.
1.50% due 2027/5/21 (b)
Ford Motor Co.

7.45% due 2031/7/16
General Electric Co.

2.13% due 2037/5/17 (b)
General Motors Financial Co., Inc.
3.85% due 2028/1/5 (b)
Goldman Sachs Group, Inc.
1.63% due 2026/7/27

2.00% due 2028/11/1

4.22% due 2029/5/1 (a).(b)
HCA. Inc.

5.38% due 2025/2/1

5.88% due 2029/2/1 (b)
International Business Machines Corp.
0.88% due 2025/1/31

1.75% due 2031/1/31
JPMorgan Chase & Co.

3.51% due 2029/1/23 (a).(b)
3.70% due 2030/5/6 (a).(b)
KB Home

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

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

Mars, Inc.

3.60% due 2034/4/1 (b).(c)
Marsh & McLennan Cos, Inc.
1.98% due 2030/3/21 (b)
Metropolitan Life Global Funding |
0.38% due 2024/4/9

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

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

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

MPT Operating Partnership LP / MPT Finance Corp.

3.33% due 2025/3/24 (b)
Nationstar Mortgage Holdings, Inc.
8.13% due 2023/7/15 (b).(c)

NRG Energy, Inc.

6.63% due 2027/1/15 (b)
ONEOK Partners LP

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

5.88% due 2025/6/1 (b).(c)

(A< V5. HB)

]
73,549,138
81,178,238

42,235,674
83,394,145

6,247,633

60,370,229
113,973,231

27,622,145
70,397,314
36,342,725
93416344
23,562,059
57,116,830
42,138,020
42,140,671
87,506,191
73,753,803
30,138,694
42,765,802
86,524,541
74,763,082
62,981,265
33,849,349

33987774
25,925,674

74,268,061
38,055,071

79,996,361
49,409,690

43,118,660
43,999,270
39,657,627
7,817,318
75,873,993
133,782,730
10,237,623
55,459,882

8,156,928
54,985,229

63,624,753
26,534,372
51,973,494
58,299,860
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400,000
450,000
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500,000
500,000

415,000
341,000
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200,000
570,000

200,000
100,000

95,000

2,475,000
4,605,000
215,000

102029
3141
113,708
52,080
40779
7651
31952

24968

141,107

39900

iR
PVH Corp.
3.63% due 2024/7/15 (b)

Sally Holdings LLC / Sally Capital, Inc.

5.63% due 2025/12/1 (b)
Scientific Games International, Inc.
6.25% due 2020/9/1 (b)
Sprint Capital Corp.

8.75% due 2032/3/15

Sprint Corp.

7.63% due 2025/2/15 (b)
Tenet Healthcare Corp.
6.75% due 2023/6/15
United Rentals North America, Inc.
4.88% due 2028/1/15 (b)
5.25% due 2030/1/15 (b)
5.50% due 2027/5/15 (b)
United Technologies Corp.
4.13% due 2028/11/16 (b)
US Concrete, Inc.

6.38% due 2024/6/1 (b)
Verizon Communications, Inc.
1.25% due 2030/4/8 (b)
2.50% due 2031/4/8 (b)
William Lyon Homes, Inc.
7.00% due 2022/8/15 (b)
Williams Cos, Inc.

3.75% due 2027/6/15 (b)
4.00% due 2025/9/15 (b)
Xerox Corp.

2.75% due 2020/9/1

ZF North America Capital, Inc.
4.50% due 2022/4/29 (c)
Zimmer Biomet Holdings, Inc.
1.41% due 2022/12/13 (b)
ARG

EfR (3.0%)

Federal National Mortgage Association

5.38% due 2028/12/7

SLM Student Loan Trust

0.24% due 2039/7/25 (a)
Tennessee Valley Authority
5.35% due 2021/6/7

5.63% due 2032/6/7

U.S. Treasury Bond

3.00% due 2049/2/15

U.S. Treasury Note

2.25% due 2024/4/30

2.38% due 2029/5/15

2.63% due 2021/6/15 (e)
EffEE

KESE (B ¥8,928,984,840)
{BE%FEEt (B(f ¥30,861,429,041)
FEHRIRE (1.6%)

T4 VEE (0.0%)

EHIFAE (0.0%)

Brown Brothers Harriman & Co.
(0.90)% due 2019/6/3

(0.45)% due 2019/6/3

0.37% due 2019/6/3

0.66% due 2019/6/3

0.75% due 2019/6/4

0.79% due 2019/6/3

0.84% due 2019/6/3

0.86% due 2019/6/3

5.65% due 2019/6/3
EHfREGE

T4 VEBEGE (Efii ¥11,875,375)

R (0.1%)

EHRIFAE (0.1%)

Banco Santander S.A.

(0.57)% due 2019/6/3
ERffAEEET

R4 V&St (Eifi ¥17,187,598)

29 =5 (0.0%)

EHIFAE (0.0%)

Skandinaviska Enskilda Banken AB
0.37% due 2019/6/3

ERffAEEET

29 T—F V&S (Effi ¥5.621,321)

46,810,963
37,526,234
43,321,424
56,065,415

8,611,355
43,212,849
41,583,356
13300437
13,143,003
39,757,486

27,618,765

48,395,734
27,413,020

57,001,874

54,937,203
56,443,410

44,481,874

37,411,455

124,586,504

3,963,369,743

36,619,847

66,057,744

29,558,822
19,569,622

11,205,872
272,607,007

510,300,116
23,662,775

970,181,805
8,925,107,392
30,226,974,713

1,653,096
355,260
1,410,343
3.917.757
2,886,136
614,439
442,463
28
186,224

11,465,746
11,465,746

17,072,595

17072595
17,072595

5,460,284

5,460,284
5,460,284
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%B?ﬁgg?m) i RIS me EEE ssmmi
lBirclays B;;nk Plc Short Euro-Bobl June Futures 06/2019  (55) ¥ (5.997,501)
CHF 072 (1.54)% due 2019/6/3 2236827 Short Euro-Bobl September Futures 09/2019 (73) (2,274,622)
THRES St T 2236827 Short Euro-Bund September Futures 09/2019  (171)  (14.236,957)
HESE (EE ¥2.251,554) T 2236827 Long Euro-Buxl 30-Year Bond Futures 06/2019 1 1,662,410
KE (1.5%) - Long Euro-Buxl 30-Year Bond Futures 09/2019 8 (232,302)
EHETES (1.5%) Long Euro-OAT September Futures 09/2019 59 (142,769)
JP Morgan Chase & Co. Short Euro-Schatz Note June Futures 06/2019 (94) (3.923,723)
USD 4406828 1.64% due 2019/6/3 1478471392 Short Euro-Schatz Note September Futures 09/2019 (28) 67,755
THRES St T 478471392 Long Government of Canada 10-Year Bond September Futures  09/2019 5 505,971
KESEH (EE ¥479,476,075) T 478471392 Long US. Treasury 10-Year Note September Futures  09/2019 231 41,910,875
SEERIRE St (B ¥516,411,023) T 514706844 Short U.S. Treasury 2-Year Note September Futures 09/2019  (246)  (27.762.142)
wEE: Long U.S. Treasury 5-Year Note September Futures 09/2019 1,043 124,190,758
G385 Long U.S. Treasury Long Bond September Futures 09/2019 62 25,363,237
i) Long U.S. Ultra Long Bond September Futures 0972019 119 85,400,299
RERER (Eif ¥31,377,840,964) 96.9  ¥30,741,681,557 ¥ 224531289
BEZBBETIRES LV ZOMOEE 3.1 999,414,322 —_—
EE 100.0% ¥ 31,741,095,879
(a) 20194 5 B3 1 HREDEHEFFI.
(b) EERIEREEESS.
(c) T44AZEZ5-1933FFE5ENE FEDRA44ADT TS E CADBIRDBABRI IR
TWBEEZs. CNSDESF, ERETICES U CEBEEBIRER(CIRFTN IEET
(@) %&EIC}EED“EL\I@U\ NS DESIFIERBINE L FHBINFE Ao
7 Ho
(e) EHFDE2THULLIF—EPIFE. 2019F 5 B3 1BIREDEYEE D ULIFRD v &
HDIDICHD YT —IN—=F 4 —[CTBRELTELANSNTVET,
NERBLEZN 2019658318
g HOVI—N—=F 14— ZHEE =gl 75 ZEE REBE REBIE v MARERER
ARS Citibank NA 1,947,381 2019/6/25 usb 42,800 ¥ - ¥ (104,064) ¥ (104,064)
ARS Citibank NA 1,386,672 2019/6/25 usbD 29,579 23,136 - 23,136
ARS Citibank NA 10,173,206 2019/6/25 usb 215,511 331,678 - 331,678
AUD  Barclays Bank Plc 190,729 2019/7/22 usb 132,000 38,751 - 38,751
AUD  Barclays Bank Plc 188,764 2019/7/22 usb 131,000 - (638) (638)
AUD  Barclays Bank Plc 313,833 2019/7/22 usbD 223,000 - (563.767) (563.767)
AUD  Citibank NA 351.354 2019/7/22 usb 252,509 - (939,095) (939,095)
BRL Citibank NA 737,787 2019/6/4 usb 187,222 136,367 - 136.367
BRL Citibank NA 735,255 2019/6/4 usD 186,580 135,899 - 135,899
BRL Citibank NA 537,148 2019/6/4 usb 136,308 99,283 - 99,283
BRL Citibank NA 648911 2019/6/4 usb 164,669 119,939 - 119,939
BRL Citibank NA 729,237 2019/6/4 usb 185,053 134,786 - 134,786
BRL Goldman Sachs International 4,013,573 2019/6/4 usb 974,878 5,477,379 - 5,477,379
BRL Goldman Sachs International 510.877 2019/6/4 usb 129,641 94,427 - 94,427
BRL JP Morgan Chase & Co. 730.877 2019/6/4 usb 185,469 135,091 - 135,091
BRL JP Morgan Chase & Co. 559,528 2019/6/4 usbD 141,987 103,419 - 103,419
BRL JP Morgan Chase & Co. 332,222 2019/6/4 usb 84,305 61,406 - 61,406
BRL JP Morgan Chase & Co. 1,508,269 2019/6/4 usb 388,639 - (361,570) (361,570)
CAD  Bank of America NA 162,914 2019/7/22 usD 121,000 - (36,515) (36,515)
CAD  Bank of America NA 215,072 2019/7/22 usb 160,000 - (76,477) (76,477)
CAD  Bank of America NA 170.802 2019/7/22 usb 127,000 - (53,583) (53,583)
CAD  Bank of America NA 179.450 2019/7/22 usbD 134,000 - (117.,928) (117.928)
CAD  Barclays Bank Plc 135,129 2019/7/22 usb 101,000 - (99,160) (99,160)
CAD  Morgan Stanley & Co. International Plc 5,484,368 2019/7/22 usb 4,108,572 - (5.037.442) (5.037.442)
CHF Bank of America NA 147.833 2019/7/19 usb 146,000 175.835 - 175.835
CHF Bank of America NA 138,325 2019/7/19 usb 138,000 14,143 - 14,143
CHF JP Morgan Chase & Co. 221,269 2019/7/19 usb 220,000 103,659 - 103,659
CHF Morgan Stanley & Co. International Plc 250,765 2019/7/19 usb 248,000 261,036 - 261,036
CHF Morgan Stanley & Co. International Plc 165,731 2019/7/19 usb 164,000 162,098 - 162,098
CHF Morgan Stanley & Co. International Plc 115,368 2019/7/19 usb 115,000 22,290 - 22,290
CHF Morgan Stanley & Co. International Plc 358,009 2019/7/19 usb 358,000 - (53.400) (53.400)
CHF Toronto Dominion Bank 191,153 2019/7/19 usb 189,000 203,898 - 203,898
CHF Toronto Dominion Bank 332,542 2019/7/19 usb 331,000 116,270 - 116,270
CLP BNP Paribas S.A. 145,455,984 2019/6/19 usb 217,556 - (1,289,970) (1,289,970)
CLP BNP Paribas S.A. 84,740,063 2019/6/19 usb 127,250 - (806,362) (806,362)
CLP Citibank NA 96,057,380 2019/6/19 usD 134,440 149,242 - 149,242
CLp Citibank NA 123,320,652 2019/6/19 usb 173,740 67,660 - 67,660
CNH  Citibank NA 2,102,794 2019/6/4 usb 303,306 - (1,964) (1,964)
CNH Bank of America NA 1,094,757 2019/7/25 usb 158,000 - (20,802) (20,802)
CNH  Citibank NA 1,712,663 2019/7/25 usb 255,320 - (912,777) (912,777)
CNH Deutsche Bank AG 1.116.794 2019/7/25 usb 161,000 - (1,715) (1,715)
CNH HSBC Bank 729,026 2019/7/25 usD 105,000 9,507 - 9,507
CNH  JP Morgan Chase & Co. 1,474,909 2019/7/25 usbD 220,660 - (870.804) (870.804)
CNH  JP Morgan Chase & Co. 2,521,483 2019/7/25 usb 364,000 - (57.528) (57.528)
CNY BNP Paribas S.A. 7,259,209 2019/6/5 usbD 1,085,408 - (3,669,218) (3,669,218)
CNY Barclays Bank Plc 7,094,716 2019/7/25 usb 1,052,738 - (2,708,176) (2,708,176)
CNY Barclays Bank Plc 7,259,209 2019/9/5 usb 1,047,807 370,146 - 370,146
CNY Barclays Bank Plc 7.464.391 2019/9/5 usb 1,077.424 380.607 - 380.607
copP BNP Paribas S.A. 381,403,250 2019/9/18 usD 113,000 - (58,022) (58,022)
cop BNP Paribas S.A. 357,905,830 2019/9/18 usb 105,220 33,667 - 33,667
Cop JP Morgan Chase & Co. 548,366,000 2019/9/18 usb 161,000 74,517 - 74,517
CzK Bank of America NA 3,546,403 2019/7/19 usD 155,000 - (201,771) (201,771)

czK Citibank NA 13,359,226 2019/7/19 usb 589,343 - (1.350,852) (1.350,852)
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8 HOVI—N—F 14— TR ZiEH 5 ZHEER KK REIRE v hRFIRIER
CzK HSBC Bank 3,527,190 2019/7/19 usD 153,000 - (75,163) (75,163)
EGP Citibank NA 2277145 2019/7/15 usD 121,215 1,456,734 - 1,456,734
EGP Citibank NA 3,690,326 2019/7/15 usbD 196,503 2,353,983 - 2,353,983
EGP Citibank NA 1,781,254 2019/7/29 usbD 96,258 936,636 - 936,636
EGP Citibank NA 1,001,894 2019/7/29 usD 53,349 612,517 - 612,517
EGP Citibank NA 2,394,150 2019/9/18 usD 130,971 873,456 - 873,456
EGP Citibank NA 1,030,296 2019/10/8 usD 56,750 300,566 - 300,566
EUR Bank of America NA 223,602 2019/7/19 SEK 2,421,833 - (563.792) (563.792)
EUR Bank of America NA 200,163 2019/7/19 usD 225,509 - (171,147) (171,147)
EUR Bank of America NA 114,396 2019/7/19 usD 130,000 - (218,841) (218,841)
EUR Barclays Bank Plc 139,093 2019/7/19 usD 156,000 - (42,552) (42,552)
EUR JP Morgan Chase & Co. 168,629 2019/7/19 usD 191,000 - (254,366) (254,366)
EUR Morgan Stanley & Co. International Plc 179,045 2019/7/19 usb 202,000 - (183,732) (183,732)
EUR Morgan Stanley & Co. International Plc 154,396 2019/7/19 usD 176,000 - (354,188) (354,188)
EUR Morgan Stanley & Co. International Plc 244,397 2019/7/19 usb 273,000 44,655 - 44,655
EUR Morgan Stanley & Co. International Plc 107,916 2019/7/19 usD 122,000 - (137.588) (137.588)
EUR Toronto Dominion Bank 178,650 2019/7/19 usD 202,000 - (231,564) (231,564)
EUR UBS AG 620,170 2019/7/19 usbD 695,825 - (219,245) (219,245)
GBP Bank of America NA 222,080 2019/7/19 usD 292,000 - (1,236,763) (1,236,763)
GBP Bank of America NA 97,215 2019/7/19 usD 126,000 - (344,307) (344,307)
GBP Bank of America NA 123,803 2019/7/19 usD 162,000 - (604,949) (604,949)
GBP Bank of America NA 88,565 2019/7/19 usD 116,000 - (444,643) (444,643)
GBP Barclays Bank Plc 81,917 2019/7/19 usbD 104,000 - (55.126) (55.126)
GBP Citibank NA 134,012 2019/7/19 usD 169,708 - (43,546) (43,546)
GBP JP Morgan Chase & Co. 31,891 2019/7/19 usD 41,892 - (173,351) (173,351)
GBP JP Morgan Chase & Co. 326,010 2019/7/19 usD 426,000 - (1,528,855) (1,528,855)
GBP Morgan Stanley & Co. International Plc 97,232 2019/7/19 usb 128,000 - (558,364) (558,364)
GBP Morgan Stanley & Co. International Plc 124,790 2019/7/19 usb 164,000 - (686,466) (686,466)
GBP Morgan Stanley & Co. International Plc 176,821 2019/7/19 usb 233,000 - (1,039,802) (1,039,802)
GBP Toronto Dominion Bank 197,469 2019/7/19 usD 259,000 - (1,030,407) (1,030,407)
HUF Bank of America NA 42,420,382 2019/7/19 usD 148,000 - (220,152) (220,152)
IDR Barclays Bank Plc 1,485,775,000 2019/6/19 usD 103,000 96,518 - 96,518
IDR Barclays Bank Plc 2,475,225,000 2019/6/19 usbD 171,000 225,075 - 225,075
IDR Barclays Bank Plc 3,837,582,000 2019/6/19 usD 266,000 253,293 - 253,293
IDR Barclays Bank Plc 1,628,975,000 2019/6/19 usD 115,000 - (118,970) (118,970)
IDR Barclays Bank Plc 1,580,863,200 2019/6/19 usD 112,000 - (158,459) (158,459)
IDR Barclays Bank Plc 2,486,356,000 2019/6/19 usD 173,000 92,583 - 92,583
IDR Barclays Bank Plc 2,220,065,000 2019/6/19 usbD 155,000 25,357 - 25,357
IDR Citibank NA 2,149,473,570 2019/6/19 usbD 147,578 294,962 - 294,962
IDR Citibank NA 1,662,440,000 2019/6/19 usD 115,000 134,796 - 134,796
IDR Citibank NA 1,746,600,000 2019/6/19 usD 120,000 230,744 - 230,744
IDR Citibank NA 2,873,836,000 2019/6/19 usD 197,000 428,101 - 428,101
IDR HSBC Bank 1,450,865,000 2019/6/19 usbD 101,000 48,690 - 48,690
IDR JP Morgan Chase & Co. 1,470,376,500 2019/6/19 usbD 103,000 - (20,249) (20,249)
IDR JP Morgan Chase & Co. 4,235,315,000 2019/6/19 usD 293,000 341,215 - 341,215
IDR JP Morgan Chase & Co. 1,500,660,000 2019/6/19 usD 105,000 - (7,506) (7,506)
IDR JP Morgan Chase & Co. 3,360,500,000 2019/6/19 usD 235,000 - (2,541) (2,541)
IDR JP Morgan Chase & Co. 3,195,986,045 2019/6/19 usbD 221,099 257,482 - 257,482
IDR JP Morgan Chase & Co. 2,289,920,000 2019/6/19 usD 160,000 12,830 - 12,830
IDR Morgan Stanley & Co. International Plc  2,788,002,000 2019/6/19 usD 196,000 - (114,333) (114,333)
IDR Morgan Stanley & Co. International Plc  4,063,479,000 2019/6/19 usD 282,000 231,108 - 231,108
IDR Morgan Stanley & Co. International Plc  4,072,636,440 2019/6/19 usb 286,402 - (176,841) (176,841)
IDR UBS AG 3,079,875,000 2019/6/19 usD 215,000 38,434 = 38,434
IDR JP Morgan Chase & Co. 11,242,488,755 2019/9/18 usD 757,093 2,145,403 - 2,145,403
IDR JP Morgan Chase & Co. 6,418,999,776 2019/9/18 usD 433,863 1,053,321 - 1,053,321
IDR JP Morgan Chase & Co. 6,418,999,775 2019/9/18 usD 432,401 1,210,670 - 1,210,670
ILS Citibank NA 737,389 2019/7/25 usD 207,000 - (329,690) (329,690)
ILS Citibank NA 14,186,865 2019/11/29 usb 3,905,000 5614,211 - 5,614,211
INR Barclays Bank Plc 42,559,008 2019/6/19 usD 600,463 995,201 - 995,201
INR Barclays Bank Plc 11,012,820 2019/6/19 usD 156,000 190,212 - 190,212
INR Barclays Bank Plc 7,478,765 2019/6/19 usD 107,000 14,111 - 14,111
INR Citibank NA 13,082,520 2019/6/19 usD 187,000 43,544 - 43,544
INR HSBC Bank 8,569,590 2019/6/19 usbD 122,000 81,956 = 81,956
INR HSBC Bank 12,408,202 2019/6/19 usD 178,000 - (27,958) (27,958)
INR JP Morgan Chase & Co. 8,979,769 2019/6/19 usD 128,200 46,780 - 46,780
INR JP Morgan Chase & Co. 9,923,485 2019/6/19 usD 143,000 - (92,215) (92,215)
INR JP Morgan Chase & Co. 25,502,904 2019/6/19 usD 365,413 - (10,278) (10.278)
INR JP Morgan Chase & Co. 7,567,560 2019/6/19 usbD 108,000 43,603 - 43,603
INR JP Morgan Chase & Co. 12,868,066 2019/6/19 usD 183,777 59,923 - 59,923
INR JP Morgan Chase & Co. 13,014,132 2019/6/19 usD 185,810 66,359 - 66,359
INR JP Morgan Chase & Co. 7,700,110 2019/6/19 usD 110,000 32,620 - 32,620
INR Morgan Stanley & Co. International Plc 9,496,429 2019/6/19 usb 137,000 - (104,946) (104,946)
INR Morgan Stanley & Co. International Plc 52,016,565 2019/6/19 usD 734,060 1,198,949 - 1,198,949
INR Morgan Stanley & Co. International Plc 7,443,455 2019/6/19 usb 107,000 - (40,743) (40,743)
INR Morgan Stanley & Co. International Plc 14,734,130 2019/6/19 usb 211,000 6,520 - 6,520
INR Morgan Stanley & Co. International Plc 8,265,900 2019/6/19 usb 118,000 43,974 - 43,974
INR Morgan Stanley & Co. International Plc 16,177,360 2019/6/19 usD 232,000 - (28,871) (28,871)
KRW  BNP Paribas S.A. 157,644,900 2019/6/19 usD 133,000 - (60,709) (60,709)
KRW  Citibank NA 148,362,500 2019/6/19 usD 125,000 - (38,835) (38,835)
KRW  Citibank NA 418,177,960 2019/6/19 usD 368,082 - (1.817,968) (1,817,968)
KRW  Citibank NA 287,256,057 2019/6/19 usD 252,555 - (1,217,465) (1,217,465)
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KRW  HSBC Bank 125,653,000 2019/6/19 usb 110,000 - (481,157) (481,157)
KRW  JP Morgan Chase & Co. 275,226,780 2019/6/19 usD 241,300 - (1,092,857) (1,092,857)
KRW JP Morgan Chase & Co. 311,694,911 2019/6/19 usb 275,824 - (1,514,340) (1,514,340)
KRW  JP Morgan Chase & Co. 418,106,148 2019/6/19 usb 367,986 - (1,814,144) (1,814,144)
KRW  JP Morgan Chase & Co. 275,299,170 2019/6/19 usb 241,300 - (1,086,261) (1,086,261)
KRW  JP Morgan Chase & Co. 417,001,099 2019/6/19 usb 368,509 - (1,971.,499) (1,971.,499)
KRW  JP Morgan Chase & Co. 4,126,123,682 2019/6/19 usD 3,638,332 - (18.642,750) (18.642,750)
KRW  Morgan Stanley & Co. International Plc 167,888,700 2019/6/19 usb 141,000 5,010 - 5,010
KRW  Morgan Stanley & Co. International Plc 280,608,720 2019/6/19 usb 236,000 - (27,739) (27,739)
MXN  Barclays Bank Plc 3,053,742 2019/6/19 usb 156,000 - (77.570) (77.570)
MXN  BNP Paribas S.A. 2,831,470 2019/6/19 usb 148,000 - (435,747) (435,747)
MXN  Citibank NA 1,863,290 2019/6/19 usD 98,000 - (352,515) (352,515)
MXN  Citibank NA 2,132,805 2019/6/19 usbD 112,000 - (384,505) (384,505)
MXN  Citibank NA 7,052,105 2019/6/19 usb 365,413 - (738,418) (738,418)
MXN  Citibank NA 3,513,596 2019/6/19 usb 183,777 - (553,999) (553,999)
MXN  Citibank NA 3,591,431 2019/6/19 usb 188,000 - (582,739) (582,739)
MXN  Deutsche Bank AG 46,724,828 2019/6/19 usbD 2,383,166 - (778,520) (778,520)
MXN  JP Morgan Chase & Co. 2,524,383 2019/6/19 usbD 132,000 - (394,046) (394,046)
MXN  JP Morgan Chase & Co. 2,360,079 2019/6/19 usb 121,039 - (111,429) (111,429)
MXN  JP Morgan Chase & Co. 3,570,964 2019/6/19 usb 183,352 - (191,544) (191,544)
MYR Barclays Bank Plc 655,839 2019/6/14 usb 160,493 - (436,153) (436,153)
NOK  Barclays Bank Plc 1,194,019 2019/7/19 usD 137,000 - (40,944) (40,944)
NOK  BNP Paribas S.A. 7,345,266 2019/7/19 usbD 868,258 - (3,007.,503) (3,007.,503)
NOK  Citibank NA 3,466,400 2019/7/19 EUR 360,206 - (685,807) (685,807)
NOK  Citibank NA 967.107 2019/7/19 usbD 114,200 - (383,181) (383,181)
NOK  Citibank NA 1,069,018 2019/7/19 usbD 124,000 - (181,890) (181,890)
NOK  Citibank NA 1,549,613 2019/7/19 usD 177,000 33434 - 33434
NOK Morgan Stanley & Co. International Plc 956,079 2019/7/19 usb 110,000 - (65,341) (65,341)
NZD  Barclays Bank Plc 179,564 2019/7/22 usD 118,000 - (87.,850) (87.,850)
NZD  Barclays Bank Plc 404,164 2019/7/22 usD 265,000 - (133,442) (133,442)
NZD  Barclays Bank Plc 252141 2019/7/22 usb 164,000 59,767 - 59,767
NzZD  Barclays Bank Plc 176,224 2019/7/22 usD 115,000 798 - 798
NzZD Citibank NA 295,690 2019/7/22 usb 200,200 - (781,454) (781,454)
NZD  Goldman Sachs International 262,814 2019/7/22 usb 171,402 12,588 - 12,588
NZD  JP Morgan Chase & Co. 263,761 2019/7/22 usbD 173,000 - (93,389) (93,389)
NZD  Morgan Stanley & Co. International Plc 167.680 2019/7/22 usb 112,000 - (277.769) (277.769)
NZD  Toronto Dominion Bank 259,126 2019/7/22 usD 173,000 - (420,511) (420,511)
PEN BNP Paribas S.A. 382,663 2019/6/19 usD 115,000 - (164,106) (164,106)
PEN BNP Paribas S.A. 380,019 2019/6/19 usD 113,000 - (32,232) (32,232)
PEN BNP Paribas S.A. 711,371 2019/6/19 usbD 215,000 - (436,808) (436,808)
PEN BNP Paribas S.A. 400,268 2019/6/19 usD 121,000 - (248,556) (248,556)
PEN BNP Paribas S.A. 384,192 2019/6/19 usD 116,000 - (223,361) (223,361)
PEN BNP Paribas S.A. 432,444 2019/6/19 usD 131,000 - (298,170) (298,170)
PEN BNP Paribas S.A. 985,669 2019/6/19 usD 297,000 - (507,404) (507,404)
PEN BNP Paribas S.A. 545,160 2019/6/19 usD 165,000 - (360,167) (360,167)
PEN Citibank NA 621,276 2019/6/19 usD 184,000 27,408 - 27,408
PEN Citibank NA 416,367 2019/6/19 usD 126,000 - (273,010) (273,010)
PEN JP Morgan Chase & Co. 565,412 2019/6/19 usD 171,000 - (359,513) (359,513)
PEN JP Morgan Chase & Co. 328,106 2019/6/19 usD 99,000 - (183,623) (183,623)
PEN JP Morgan Chase & Co. 642,285 2019/6/19 usD 193,000 - (272,930) (272,930)
PEN JP Morgan Chase & Co. 425,006 2019/6/19 usD 127,000 - (103,622) (103,622)
PEN Toronto Dominion Bank 927,001 2019/6/19 usD 276,000 - (116,896) (116,896)
PHP Barclays Bank Plc 12,297,740 2019/6/19 usb 233,000 268,409 - 268,409
PHP Barclays Bank Plc 9,250,560 2019/6/19 usD 176,000 122,343 - 122,343
PHP Barclays Bank Plc 17,172,521 2019/6/19 usD 323,000 630,785 - 630,785
PHP Barclays Bank Plc 26,232,983 2019/6/19 usD 499,676 285,083 - 285,083
PHP Barclays Bank Plc 1,975,396 2019/6/19 usD 38,003 - (19,353) (19.353)
PHP Barclays Bank Plc 13,151,376 2019/6/19 usD 252,000 - (19.491) (19.491)
PHP Barclays Bank Plc 9,994,320 2019/6/19 usD 189,000 256,969 - 256,969
PHP Barclays Bank Plc 5,041,152 2019/6/19 usD 96,000 57,164 - 57,164
PHP JP Morgan Chase & Co. 9,738,025 2019/6/19 usD 187,000 - (58.343) (58.343)
PHP JP Morgan Chase & Co. 9,717,299 2019/6/19 usD 186,997 - (101,056) (101,056)
PHP JP Morgan Chase & Co. 8,800,680 2019/6/19 usD 168,000 55,732 - 55,732
PHP JP Morgan Chase & Co. 15,954,600 2019/6/19 usD 300,000 596,023 - 596,023
PHP JP Morgan Chase & Co. 3,577.225 2019/6/19 usD 66,964 166,136 - 166,136
PHP JP Morgan Chase & Co. 8,433,250 2019/6/19 usD 158,000 377.227 - 377.227
PHP JP Morgan Chase & Co. 18,748,569 2019/6/19 usD 357,000 216,284 - 216,284
PHP JP Morgan Chase & Co. 12,736,602 2019/6/19 usD 243,000 95,245 - 95,245
PHP JP Morgan Chase & Co. 7,133,200 2019/6/19 usD 136,000 63,472 - 63,472
PHP JP Morgan Chase & Co. 14,624,190 2019/6/19 usD 278,000 219,224 - 219,224
PHP JP Morgan Chase & Co. 12,521,452 2019/6/19 usbD 236,000 407,613 - 407,613
PLN Bank of America NA 441,187 2019/7/19 usb 115,000 - (1,148) (1,148)
PLN Citibank NA 661,801 2019/7/19 usb 173,000 - (55,211) (55,211)
PLN JP Morgan Chase & Co. 497,808 2019/7/19 usD 132,000 - (243,735) (243,735)
RUB Barclays Bank Plc 6,283,602 2019/6/19 usD 97,000 - (82,474) (82,474)
RUB Barclays Bank Plc 10,355,520 2019/6/19 usb 161,000 - (259,742) (259,742)
RUB Barclays Bank Plc 14,493,411 2019/6/19 usb 221,386 64,501 - 64,501
RUB Citibank NA 8,417,328 2019/6/19 usb 129,881 - (104,261) (104,261)
RUB Morgan Stanley & Co. International Plc 140,635,659 2019/6/19 usD 2,118,071 3,893,501 - 3,893,501
RUB Morgan Stanley & Co. International Plc 7,826,160 2019/6/19 usb 120,000 - (14,608) (14,608)
SEK Barclays Bank Plc 1.779,678 2019/7/19 usb 186,000 178,575 - 178,575
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SEK Citibank NA 3.761.461 2019/7/19 EUR 360.206 - (687.871) (687.871)
SEK Citibank NA 987,764 2019/7/19 usD 103,000 124,481 - 124,481
SEK JP Morgan Chase & Co. 17,085,613 2019/7/19 usbD 1,857,536 - (6,059,495) (6,059,495)
SGD BNP Paribas S.A. 1,137,017 2019/9/18 usb 836,576 - (993.340) (993.340)
SGD Citibank NA 149,912 2019/9/18 usb 109,000 8,962 - 8,962
THB Citibank NA 7.463,156 2019/8/9 usb 234,000 236,164 - 236,164
THB Citibank NA 43,690,982 2019/8/9 usD 1,374,687 864,303 - 864,303
THB JP Morgan Chase & Co. 43,690,982 2019/8/9 usbD 1,369,237 1,452,898 = 1,452,898
THB JP Morgan Chase & Co. 9,106,744 2019/8/9 usb 284,000 453,753 - 453,753
TRY Barclays Bank Plc 630,047 2019/6/13 usb 111,000 - (390.099) (390.099)
TRY BNP Paribas S.A. 2,502,052 2019/6/13 usb 440,091 - (1.471,776) (1.471,776)
TRY Citibank NA 8,618,967 2019/6/13 usD 1,368,959 10,884,301 - 10,884,301
TRY HSBC Bank 969,122 2019/9/18 usD 149,000 734,783 - 734,783
TRY Morgan Stanley & Co. International Plc 687,627 2019/9/18 usb 104,000 706,660 - 706,660
TWD  Barclays Bank Plc 3,105,245 2019/6/19 usb 101,000 - (292.388) (292.388)
TWD  Barclays Bank Plc 10.007.485 2019/6/19 usb 315,843 104,938 - 104,938
TWD  Citibank NA 7,484,255 2019/6/19 usb 241,000 - (441.187) (441.187)
TWD  HSBC Bank 23,256,421 2019/6/19 usD 755,201 - (2,056,622) (2,056,622)
TWD  JP Morgan Chase & Co. 6,384,789 2019/6/19 usb 208,000 - (637.065) (637.065)
TWD  JP Morgan Chase & Co. 23,256,420 2019/6/19 usb 755,177 - (2.053,964) (2,053,964)
TWD  Morgan Stanley & Co. International Plc 3.059.397 2019/6/19 usb 99,000 - (232.897) (232.897)
TWD  Morgan Stanley & Co. International Plc 8,465,600 2019/6/19 usD 275,000 - (759,287) (759.287)
TWD  Morgan Stanley & Co. International Plc 39,619,230 2019/6/19 usb 1,288,807 - (3.748,714) (3.748,714)
TWD  Morgan Stanley & Co. International Plc 5,404,960 2019/6/19 usb 176,000 - (530.657) (530.657)
TWD  Morgan Stanley & Co. International Plc 5,374,860 2019/6/19 usb 174,000 - (417.100) (417.100)
TWD  Morgan Stanley & Co. International Plc 3,042,765 2019/6/19 usb 99,000 - (289,998) (289,998)
TWD  JP Morgan Chase & Co. 44,924,339 2019/9/18 usD 1,422,782 813,584 - 813,584
usD Citibank NA 1,920,554 2019/6/3 JPY 210,000,000 - (1,470,774) (1,470,774)
usb Citibank NA 184,456 2019/6/4 BRL 737,787 - (436,731) (436,731)
usb Citibank NA 183,784 2019/6/4 BRL 729,237 - (272.521) (272,521)
usb Citibank NA 183,784 2019/6/4 BRL 735,255 - (439.472) (439.472)
usb Citibank NA 136,022 2019/6/4 BRL 537,148 - (130.314) (130.314)
usD Citibank NA 166,000 2019/6/4 BRL 648,911 24,591 - 24,591
usb Goldman Sachs International 1,018,492 2019/6/4 BRL 4,013,573 - (741,839) (741.839)
usb Goldman Sachs International 128,200 2019/6/4 BRL 510.877 - (250.906) (250.906)
usb JP Morgan Chase & Co. 382,741 2019/6/4 BRL 1,508,269 - (278.777) (278.777)
usb JP Morgan Chase & Co. 84,043 2019/6/4 BRL 332,222 - (89.,888) (89.,888)
usD JP Morgan Chase & Co. 142,400 2019/6/4 BRL 559,528 - (58,573) (58,573)
usb JP Morgan Chase & Co. 187,539 2019/6/4 BRL 730,877 89,685 - 89,685
usb Barclays Bank Plc 1,052,136 2019/6/5 CNY 7,259,209 56,959 - 56,959
usb Barclays Bank Plc 98.000 2019/6/13 ZAR 1,377.463 377,904 - 377,904
usb BNP Paribas S.A. 207,000 2019/6/13 TRY 1,223,970 - (179.109) (179.109)
usD Citibank NA 184,291 2019/6/13 ZAR 2,665,345 152,320 - 152,320
usb Citibank NA 1,461,043 2019/6/13 ZAR 21,057,276 1,753,591 - 1,753,591
usb Citibank NA 65,076 2019/6/13 TRY 384,274 - (46,799) (46,799)
usb Goldman Sachs International 1,471,343 2019/6/13 ZAR 21,057,276 2,871,166 - 2,871,166
usbD JP Morgan Chase & Co. 183,112 2019/6/13 ZAR 2,621,439 351,270 - 351,270
usb JP Morgan Chase & Co. 183,352 2019/6/13 ZAR 2,700,793 - (213,452) (213,452)
usb JP Morgan Chase & Co. 113,500 2019/6/13 TRY 668,753 - (54,544) (54,544)
usb JP Morgan Chase & Co. 183,784 2019/6/13 TRY 1,130,125 - (962,235) (962,235)
usb JP Morgan Chase & Co. 153,000 2019/6/13 TRY 923,684 - (483,984) (483,984)
usD JP Morgan Chase & Co. 215,116 2019/6/13 TRY 1,237,702 447,463 - 447,463
usb JP Morgan Chase & Co. 113,400 2019/6/13 ZAR 1,631,418 158,141 - 158,141
usb JP Morgan Chase & Co. 230,000 2019/6/13 TRY 1,371,097 - (404,856) (404.,856)
usb JP Morgan Chase & Co. 115,000 2019/6/13 TRY 702,909 - (523.513) (523.513)
usb JP Morgan Chase & Co. 228,000 2019/6/13 TRY 1,351,121 - (252.395) (252.395)
usD JP Morgan Chase & Co. 170,000 2019/6/13 TRY 1,018,487 - (392,971) (392,971)
usb JP Morgan Chase & Co. 167,000 2019/6/13 TRY 1,007,461 - (514,525) (514,525)
usb JP Morgan Chase & Co. 127,250 2019/6/13 TRY 731,484 277,049 - 277,049
usb Morgan Stanley & Co. International Plc 159,000 2019/6/13 ZAR 2,303,642 101,097 - 101,097
usb Barclays Bank Plc 705,677 2019/6/14 MYR 2,868,578 2,308,639 - 2,308,639
usD Barclays Bank Plc 152,000 2019/6/19 MXN 2,931,384 318,542 - 318,542
usD Barclays Bank Plc 197,000 2019/6/19 MXN 3,790,560 460,647 - 460,647
usb Barclays Bank Plc 154,000 2019/6/19 PHP 8,063,440 - (43,092) (43,092)
usb Barclays Bank Plc 217,000 2019/6/19 PHP 11,464,978 - (274.311) (274.311)
usb Barclays Bank Plc 238,000 2019/6/19 PHP 12,449,780 - (41,886) (41,886)
usb Barclays Bank Plc 259,000 2019/6/19 PHP 13,743,576 - (451,103) (451,103)
usD Barclays Bank Plc 439,000 2019/6/19 TWD 13,841,670 87.751 - 87.751
usb Barclays Bank Plc 190,000 2019/6/19 TWD 5,858,650 491,330 - 491,330
usb Barclays Bank Plc 263,000 2019/6/19 PHP 13,920,590 - (384.888) (384.888)
usb Barclays Bank Plc 113,000 2019/6/19 PHP 5,924,025 - (46.,872) (46,872)
usb Barclays Bank Plc 315,843 2019/6/19 KRW 377.621,891 - (152,224) (152,224)
usb Barclays Bank Plc 112,000 2019/6/19 PHP 5.893,776 - (92,507) (92,507)
usb Barclays Bank Plc 169,000 2019/6/19 INR 11,828,310 - (47.228) (47.228)
usD Barclays Bank Plc 182,000 2019/6/19 CLP 121,175,600 1,157,035 - 1,157,035
usb Barclays Bank Plc 145,000 2019/6/19 PHP 7,593,650 - (43,585) (43,585)
usb Barclays Bank Plc 112,000 2019/6/19 RUB 7.376.768 - (106.541) (106.541)
usb Barclays Bank Plc 145,000 2019/6/19 PHP 7.567.550 10.613 - 10.613
usb Barclays Bank Plc 272,000 2019/6/19 PHP 14,190,240 31,204 - 31,204
usD Barclays Bank Plc 297,000 2019/6/19 PHP 15,591,015 - (166,366) (166,366)
usb Barclays Bank Plc 211,000 2019/6/19 TWD 6,465,040 686,894 - 686,894
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usb Barclays Bank Plc 151,000 2019/6/19 RUB 9,959.885 - (167.594) (167.594)
usb Barclays Bank Plc 330,000 2019/6/19 TWD 10,162,350 898,682 - 898,682
usD Barclays Bank Plc 122,000 2019/6/19 CLpP 82,888,020 520,993 - 520,993
usb Barclays Bank Plc 117,000 2019/6/19 INR 8,144,955 35,462 - 35,462
usb BNP Paribas S.A. 180,000 2019/6/19 PEN 601,389 178,417 - 178,417
usb BNP Paribas S.A. 217,000 2019/6/19 PEN 720,201 369.682 - 369.682
usb BNP Paribas S.A. 84,700 2019/6/19 PEN 280.865 152,196 - 152,196
usb BNP Paribas S.A. 217,556 2019/6/19 PEN 720,404 423,460 - 423,460
usb BNP Paribas S.A. 116,000 2019/6/19 PEN 385,468 182,321 - 182,321
usb BNP Paribas S.A. 224,389 2019/6/19 CLP 149,768,480 1,369,744 - 1,369,744
usb BNP Paribas S.A. 547,291 2019/6/19 CLP 366,170,624 3.205.734 - 3.205.734
usb BNP Paribas S.A. 128,000 2019/6/19 CLP 87.260,160 501.278 - 501.278
usD BNP Paribas S.A. 238,000 2019/6/19 CLP 163,039,520 810,904 - 810,904
usb Citibank NA 636,355 2019/6/19 CLP 422,959,932 4,156,760 - 4,156,760
usb Citibank NA 119,000 2019/6/19 IDR 1.719,717.790 - (135,343) (135,343)
usb Citibank NA 21,433 2019/6/19 RUB 1,411,363 - (19.890) (19.890)
usb Citibank NA 157,000 2019/6/19 PEN 523,124 201,318 - 201,318
usb Citibank NA 107,552 2019/6/19 MXN 2,075,205 219,771 - 219,771
usb Citibank NA 98,000 2019/6/19 KRW 110,945,800 519,740 - 519,740
usb Citibank NA 97.038 2019/6/19 RUB 6,389,370 - (89,085) (89,085)
usb Citibank NA 428,919 2019/6/19 RUB 28,228,875 - (372.393) (372.393)
usb Citibank NA 293,964 2019/6/19 IDR 4,228,407.572 - (184.292) (184.292)
usD Citibank NA 368,320 2019/6/19 TWD 11,340,573 1,009,359 - 1,009,359
usb Citibank NA 99,000 2019/6/19 CLp 68,587,200 219,510 - 219,510
usb Citibank NA 103,000 2019/6/19 CLP 70,735,250 323,930 - 323,930
usb Citibank NA 246,000 2019/6/19 KRW 286,565,400 569,511 - 569,511
usb Citibank NA 87.288 2019/6/19 MXN 1,679,229 205,849 - 205,849
usD Citibank NA 102,000 2019/6/19 INR 7,140,000 - (30,089) (30,089)
usb Citibank NA 190,800 2019/6/19 MXN 3,660,768 504,023 - 504,023
usb Citibank NA 98,000 2019/6/19 CLP 65,660,000 559,906 - 559,906
usb Citibank NA 104,000 2019/6/19 CLP 70,917,600 404,417 - 404,417
usb Goldman Sachs International 170,000 2019/6/19 KRW 192,627,000 886,101 - 886,101
usb Goldman Sachs International 135,000 2019/6/19 MXN 2,578,719 419,747 - 419,747
usb HSBC Bank 165,000 2019/6/19 KRW 194,518,500 171,528 - 171,528
usb HSBC Bank 114,000 2019/6/19 KRW 131,898,000 345,973 - 345,973
usb HSBC Bank 155,000 2019/6/19 KRW 174,661,750 896,177 - 896,177
usb HSBC Bank 99,000 2019/6/19 MXN 1,926,596 111,848 - 111,848
usb HSBC Bank 158,000 2019/6/19 TWD 4,857,710 457,400 - 457,400
usb HSBC Bank 257,000 2019/6/19 TWD 7,891,391 778,585 - 778,585
usb HSBC Bank 97.000 2019/6/19 TWD 2,975,718 303,285 - 303,285
usb HSBC Bank 152,000 2019/6/19 MXN 2,918,202 391,232 - 391,232
usD JP Morgan Chase & Co. 174,000 2019/6/19 TWD 5,332,230 563,456 - 563,456
usbD JP Morgan Chase & Co. 170,900 2019/6/19 CLP 115,184,549 871,902 - 871,902
usb JP Morgan Chase & Co. 1,420,532 2019/6/19 TWD 44,924,339 - (179.362) (179.362)
usb JP Morgan Chase & Co. 312,000 2019/6/19 PHP 16,518,840 - (466,316) (466.316)
usb JP Morgan Chase & Co. 268,000 2019/6/19 PHP 14,198,640 - (420.031) (420.031)
usD JP Morgan Chase & Co. 111,000 2019/6/19 RUB 7,252,185 - (8,058) (8,058)
usbD JP Morgan Chase & Co. 156,000 2019/6/19 TWD 4,791,540 467,678 - 467,678
usb JP Morgan Chase & Co. 273,000 2019/6/19 IDR 3.939,646,620 - (268,116) (268,116)
usb JP Morgan Chase & Co. 166,000 2019/6/19 PHP 8,636,980 67,303 - 67,303
usb JP Morgan Chase & Co. 140,000 2019/6/19 KRW 162,995,000 332,403 - 332,403
usD JP Morgan Chase & Co. 505,995 2019/6/19 INR 35,750,065 - (662,556) (662,556)
usb JP Morgan Chase & Co. 154,000 2019/6/19 KRW 174,497,400 802,704 - 802,704
usb JP Morgan Chase & Co. 100,000 2019/6/19 TWD 3,073,350 293,442 - 293,442
usb JP Morgan Chase & Co. 107.000 2019/6/19 MXN 2,050,906 293,906 - 293,906
usb JP Morgan Chase & Co. 328,050 2019/6/19 MXN 6.275.879 967,094 - 967,094
usb JP Morgan Chase & Co. 439,808 2019/6/19 IDR 6.418,999,775 - (979.,093) (979.093)
usbD JP Morgan Chase & Co. 213,250 2019/6/19 TWD 6,553,919 625,764 - 625,764
usb JP Morgan Chase & Co. 180,400 2019/6/19 INR 12,669,492 - (117.673) (117.673)
usb JP Morgan Chase & Co. 771,114 2019/6/19 IDR  11.242,488,755 - (1.626,297) (1.626,297)
usb JP Morgan Chase & Co. 199,800 2019/6/19 TWD 6,149,844 554,400 - 554,400
usbD JP Morgan Chase & Co. 176,040 2019/6/19 IDR 2,533,572,849 - (120.907) (120.907)
usb JP Morgan Chase & Co. 241,000 2019/6/19 PHP 12,609,120 - (47,419) (47,419)
usb JP Morgan Chase & Co. 342,380 2019/6/19 KRW 398,862,429 790,456 - 790,456
usb JP Morgan Chase & Co. 276,000 2019/6/19 PHP 14,685,960 - (564.,388) (564.,388)
usb JP Morgan Chase & Co. 177.975 2019/6/19 IDR 2.537.914,601 55,975 - 55,975
usbD JP Morgan Chase & Co. 441,168 2019/6/19 IDR 6.418,999,776 - (831.578) (831.578)
usb Morgan Stanley & Co. International Plc 124,000 2019/6/19 KRW 140,206,800 673,447 - 673,447
usD Morgan Stanley & Co. International Plc 163,000 2019/6/19 KRW 185,005,000 821,398 - 821,398
usb Morgan Stanley & Co. International Plc 347,000 2019/6/19 INR 24,210,017 21,889 - 21,889
usb Morgan Stanley & Co. International Plc 195,000 2019/6/19 INR 13,739,700 - (196.870) (196.870)
usD Morgan Stanley & Co. International Plc 96,000 2019/6/19 CLP 65,184,000 415,997 - 415,997
usb Morgan Stanley & Co. International Plc 139,000 2019/6/19 INR 9,745,707 - (65,404) (65,404)
usD Morgan Stanley & Co. International Plc 160,000 2019/6/19 TWD 4,927,040 436,273 - 436,273
usb Morgan Stanley & Co. International Plc 168,000 2019/6/19 KRW 196,459,200 320.056 - 320.056
usb Morgan Stanley & Co. International Plc 120,000 2019/6/19 INR 8,386,200 - (13,961) (13,961)
usD Morgan Stanley & Co. International Plc 216,481 2019/6/19 INR 15,268,838 - (242,777) (242,777)
usbD UBS AG 198,000 2019/6/19 IDR 2,858,328,000 - (202,055) (202,055)
usb Citibank NA 145,565 2019/7/2 BRL 571,343 - (2,002) (2,002)
usb Citibank NA 185.716 2019/7/2 BRL 750,104 - (586.827) (586.827)

usb Goldman Sachs International 972,610 2019/7/2 BRL 4,013,573 - (5.425,266) (5.425,266)
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usD JP Morgan Chase & Co. 186,769 2019/7/2 BRL 744,998 - (331,831) (331,831)
usb Morgan Stanley & Co. International Plc 97,000 2019/7/2 BRL 392,617 - (329,567) (329.,567)
usbD Citibank NA 97,244 2019/7/15 EGP 1,699,339 - (352,736) (352,736)
usD Citibank NA 48,552 2019/7/15 EGP 849,903 - (185,435) (185,435)
usD Bank of America NA 332,000 2019/7/19 EUR 295,415 163,685 - 163,685
usD Bank of America NA 127,000 2019/7/19 GBP 99,432 149,531 - 149,531
usD Bank of America NA 1,744,944 2019/7/19 EUR 1,550,000 1,181,781 - 1,181,781
usbD Bank of America NA 1,235,535 2019/7/19 HUF 350,830,208 3,067,759 - 3,067,759
usD Bank of America NA 229,000 2019/7/19 EUR 204,085 74,225 - 74,225
usD Bank of America NA 157,000 2019/7/19 CHF 156,027 128,918 - 128,918
usD Bank of America NA 103,000 2019/7/19 CHF 104,199 - (113,923) (113,923)
usb Barclays Bank Plc 153,000 2019/7/19 EUR 135,541 147,916 - 147,916
usbD Barclays Bank Plc 114,000 2019/7/19 EUR 101,593 37,453 - 37,453
usbD Barclays Bank Plc 130,000 2019/7/19 EUR 115,394 97,993 - 97,993
usD Barclays Bank Plc 125,000 2019/7/19 CHF 126,643 - (158,443) (158,443)
usD Barclays Bank Plc 775,032 2019/7/19 EUR 687,018 697,720 - 697,720
usD Barclays Bank Plc 791,217 2019/7/19 EUR 697.270 1,207,851 - 1,207,851
usb Barclays Bank Plc 159,000 2019/7/19 GBP 125,976 - (16,549) (16,549)
usbD Barclays Bank Plc 171,000 2019/7/19 GBP 133,879 201,467 - 201,467
usD Barclays Bank Plc 128,000 2019/7/19 GBP 99,762 212,494 - 212,494
usD Barclays Bank Plc 154,000 2019/7/19 GBP 119,323 351,757 - 351,757
usD Barclays Bank Plc 101,000 2019/7/19 CHF 101,422 - (30,263) (30,263)
usbD BNP Paribas S.A. 172,000 2019/7/19 NOK 1,486,688 204,559 - 204,559
usbD BNP Paribas S.A. 269,000 2019/7/19 CHF 270,988 - (173,880) (173,880)
usbD BNP Paribas S.A. 185,100 2019/7/19 EUR 164,675 94,641 - 94,641
usD Citibank NA 184,000 2019/7/19 SEK 1,748,078 - (34,494) (34,494)
usb Citibank NA 200,000 2019/7/19 EUR 177,271 182,109 - 182,109
usb Citibank NA 148,000 2019/7/19 SEK 1,414,909 - (128,651) (128,651)
usb Citibank NA 100,000 2019/7/19 SEK 931,873 188,506 - 188,506
usD Citibank NA 235,878 2019/7/19 DKK 1,542,948 505,143 - 505,143
usD Citibank NA 99,000 2019/7/19 SEK 914,841 274,598 - 274,598
usD Citibank NA 115,138 2019/7/19 GBP 90,344 108,322 - 108,322
usb Citibank NA 81,345 2019/7/19 EUR 72,677 4,309 - 4,309
usbD Citibank NA 123,000 2019/7/19 NOK 1,068,294 82,669 - 82,669
usD Citibank NA 183,387 2019/7/19 HUF 52,369,826 344,753 - 344,753
usD Citibank NA 110,222 2019/7/19 EUR 97,037 180,121 - 180,121
usD Citibank NA 114,200 2019/7/19 GBP 87,604 381,306 - 381,306
usb Citibank NA 151,000 2019/7/19 SEK 1,409,146 261,618 - 261,618
usD Citibank NA 100,000 2019/7/19 CzK 2,305,111 50,259 - 50,259
usD Citibank NA 371,620 2019/7/19 EUR 331,045 137,625 - 137,625
usD Deutsche Bank AG 13,586,998 2019/7/19 EUR 11,909,571 28,504,879 - 28,504,879
usD HSBC Bank 126,000 2019/7/19 czK 2,894,651 109,048 - 109,048
usb HSBC Bank 96,000 2019/7/19 PLN 366,716 45,471 - 45,471
usD JP Morgan Chase & Co. 153,000 2019/7/19 HUF 44,106,840 133,289 - 133,289
usD JP Morgan Chase & Co. 168,000 2019/7/19 NOK 1,462,924 65,989 - 65,989
usD JP Morgan Chase & Co. 180,000 2019/7/19 CHF 180,956 - (75.887) (75.887)
usb JP Morgan Chase & Co. 185,810 2019/7/19 EUR 166,133 - (5,070) (5,070)
usb JP Morgan Chase & Co. 171,000 2019/7/19 EUR 151,958 108,314 - 108,314
usD JP Morgan Chase & Co. 176,000 2019/7/19 HUF 50,747,646 149,468 - 149,468
usD JP Morgan Chase & Co. 116,000 2019/7/19 CzK 2,680,841 26,008 - 26,008
usD JP Morgan Chase & Co. 2,425,668 2019/7/19 CHF 2,406,857 2,400,596 - 2,400,596
usb JP Morgan Chase & Co. 99,000 2019/7/19 SEK 909,526 335,227 - 335,227
usb JP Morgan Chase & Co. 202,000 2019/7/19 PLN 775,943 - (25,863) (25,863)
usD JP Morgan Chase & Co. 138,000 2019/7/19 SEK 1,312,477 - (42,049) (42,049)
usD JP Morgan Chase & Co. 211,000 2019/7/19 CHF 210,386 98,385 - 98,385
usb Morgan Stanley & Co. International Plc 434,483 2019/7/19 EUR 387.313 128,440 - 128,440
usb Morgan Stanley & Co. International Plc 142,000 2019/7/19 EUR 126,139 95,801 - 95,801
usb Morgan Stanley & Co. International Plc 132,000 2019/7/19 EUR 117,978 1.717 - 1.717
usD Morgan Stanley & Co. International Plc 106,000 2019/7/19 CHF 105,418 78,980 - 78,980
usD Morgan Stanley & Co. International Plc 267,000 2019/7/19 CHF 270,072 - (291,323) (291,323)
usb Morgan Stanley & Co. International Plc 103,000 2019/7/19 SEK 974,281 29,319 - 29,319
usD Toronto Dominion Bank 239,000 2019/7/19 CHF 238,489 91,508 - 91,508
usb UBS AG 302,826 2019/7/19 GBP 233,168 892,533 - 892,533
usD UBS AG 13,532,703 2019/7/19 EUR 11,909,571 22,631,259 - 22,631,259
usD Bank of America NA 1,123,413 2019/7/22 AUD 1,569,455 3,706,689 - 3,706,689
usD Bank of America NA 109,000 2019/7/22 AUD 158,099 - (77.258) (77.258)
usD Bank of America NA 2,240,176 2019/7/22 NzD 3,310,638 8,606,183 - 8,606,183
usbD Bank of America NA 124,000 2019/7/22 CAD 166,506 73.274 - 73.274
usD Bank of America NA 115,000 2019/7/22 AUD 166,720 - (75,340) (75,340)
usD Bank of America NA 115,000 2019/7/22 AUD 163,685 152,431 - 152,431
usD Bank of America NA 206,000 2019/7/22 AUD 297,520 - (50.473) (50.473)
usD Barclays Bank Plc 105,000 2019/7/22 CAD 141,851 - (6,664) (6,664)
usD Barclays Bank Plc 162,000 2019/7/22 CAD 217,986 59,397 - 59,397
usD Barclays Bank Plc 140,000 2019/7/22 CAD 188,892 10,514 - 10,514
usD Barclays Bank Plc 198,000 2019/7/22 NZD 300,533 201,766 - 201,766
usD Barclays Bank Plc 263,000 2019/7/22 AUD 381,821 - (212,804) (212,804)
usD Barclays Bank Plc 270,000 2019/7/22 NzD 408,673 355,908 - 355,908
usD Citibank NA 257,850 2019/7/22 AUD 367,443 309,240 - 309,240
usD Citibank NA 370,200 2019/7/22 AUD 527,764 427,558 - 427,558
usD Citibank NA 256,800 2019/7/22 AUD 366,440 271,002 - 271,002
usD Citibank NA 184,456 2019/7/22 NzZD 279,818 199,055 - 199,055
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usD Citibank NA 185,614 2019/7/22 AUD 267,809 - (25,362) (25,362)
usD Citibank NA 124,000 2019/7/22 NZD 188,122 132,769 - 132,769
usD Citibank NA 211,353 2019/7/22 CAD 283,776 127,072 - 127,072
usD JP Morgan Chase & Co. 220,660 2019/7/22 NZD 327,843 724,859 - 724,859
usD JP Morgan Chase & Co. 357,093 2019/7/22 AUD 508,711 439,959 - 439,959
usD JP Morgan Chase & Co. 208,000 2019/7/22 CAD 277,511 266,237 - 266,237
usD JP Morgan Chase & Co. 234,000 2019/7/22 NzZD 349,846 614,532 - 614,532
usD JP Morgan Chase & Co. 206,000 2019/7/22 AUD 287,530 699,261 - 699,261
usD JP Morgan Chase & Co. 183,883 2019/7/22 NzZD 274,938 481,494 - 481,494
usD Morgan Stanley & Co. International Plc 371,516 2019/7/22 CAD 500,314 103,721 - 103,721
usb Morgan Stanley & Co. International Plc 116,000 2019/7/22 CAD 154,243 190.355 - 190.355
usD Morgan Stanley & Co. International Plc 117,000 2019/7/22 AUD 167,971 47,072 - 47,072
usb Morgan Stanley & Co. International Plc 126,000 2019/7/22 NzD 186,148 488,312 - 488,312
usD Toronto Dominion Bank 138,000 2019/7/22 NZD 209,150 162,626 - 162,626
usD Toronto Dominion Bank 287,000 2019/7/22 AUD 409,683 291,668 - 291,668
usD Bank of America NA 46,106 2019/7/25 ILS 163,553 94,068 - 94,068
usD BNP Paribas S.A. 298,178 2019/7/25 CNH 2,000,000 1,068,347 - 1,068,347
usD Citibank NA 189,000 2019/7/25 CNH 1,298,148 202,606 - 202,606
usD Citibank NA 143,100 2019/7/25 ILS 511,246 183,479 - 183,479
usD Citibank NA 222,736 2019/7/25 ILS 800,605 140,629 - 140,629
usD Citibank NA 130,000 2019/7/25 ILS 470,470 - (13,505) (13,505)
usD Citibank NA 158,030 2019/7/25 ILS 564,215 213,728 - 213,728
usD Citibank NA 303,119 2019/7/25 CNH 2,102,794 438 - 438
usD HSBC Bank 192,000 2019/7/25 CNH 1,327,611 67,773 - 67,773
usD JP Morgan Chase & Co. 326,000 2019/7/25 CNH 2,253,172 130,681 - 130,681
usD JP Morgan Chase & Co. 113,000 2019/7/25 CNH 785,592 - (26,152) (26,152)
usD JP Morgan Chase & Co. 159,000 2019/7/25 CNH 1,072,353 478,095 - 478,095
usbD JP Morgan Chase & Co. 165,000 2019/7/25 CNH 1,119,489 392,192 - 392,192
usD JP Morgan Chase & Co. 180,000 2019/7/25 CNH 1,223,399 394,518 - 394,518
usD JP Morgan Chase & Co. 118,000 2019/7/25 CNH 802,989 243,309 - 243,309
usD JP Morgan Chase & Co. 396,456 2019/7/25 CNH 2,747,325 46,839 - 46,839
usD JP Morgan Chase & Co. 221,099 2019/7/25 CNH 1,505,372 443,489 - 443,489
usD JP Morgan Chase & Co. 179,000 2019/7/25 CNH 1,238,345 53,454 - 53,454
usbD Morgan Stanley & Co. International Plc 553,783 2019/7/25 CNH 3,704,585 2,137,786 - 2,137,786
usD Citibank NA 349,000 2019/8/9 THB 10,978,842 167,661 - 167,661
usbD Citibank NA 314,000 2019/8/9 THB 9,981,589 - (203,859) (203,859)
usD Citibank NA 341,000 2019/8/9 THB 10,753,435 74,072 - 74,072
usbD JP Morgan Chase & Co. 324,000 2019/8/9 THB 10,361,131 - (421,095) (421,095)
usD JP Morgan Chase & Co. 325,000 2019/8/9 THB 10,345,563 - (259,878) (259,878)
usbD JP Morgan Chase & Co. 154,000 2019/8/9 THB 4,867,016 - (2,868) (2,868)
usD Bank of America NA 205,000 2019/9/18 SGD 281,623 8.282 - 8.282
usbD BNP Paribas S.A. 281,000 2019/9/18 SGD 381,981 328,561 - 328,561
usD Citibank NA 109,000 2019/9/18 SGD 149,812 - (1,131) (1,131)
usbD Citibank NA 147,578 2019/9/18 SGD 201,668 89,806 - 89,806
usD Citibank NA 851,768 2019/9/18 COP  2,824,104,581 2,051,047 - 2,051,047
usD Citibank NA 81,345 2019/9/18 TRY 524,275 - (317,923) (317,923)
usD Citibank NA 1,281,440 2019/9/18 TRY 8,618,967 - (11,240,776) (11,240,776)
usbD HSBC Bank 98,000 2019/9/18 SGD 133,913 60,135 - 60,135
usD JP Morgan Chase & Co. 122,000 2019/9/18 SGD 165,791 146,706 - 146,706
usbD JP Morgan Chase & Co. 737,166 2019/9/18 SGD 1,004,529 669,799 - 669,799
usD JP Morgan Chase & Co. 396,000 2019/9/18 TWD 12,513,996 - (261,741) (261,741)
usbD Morgan Stanley & Co. International Plc 854,883 2019/9/18 COP  2,824,104,581 2,386,427 - 2,386,427
usD Morgan Stanley & Co. International Plc 101,000 2019/9/18 CcopP 336,380,500 195,362 - 195,362
usbD UBS AG 234,000 2019/9/18 SGD 319,691 148,218 - 148,218
usD Goldman Sachs International 3,905,000 2019/11/29 ILS 14,155,625 - (4,680,894) (4,680,894)
usbD JP Morgan Chase & Co. 738,835 2021/5/14 CNH 5,147,245 1,000,657 - 1,000,657
ZAR Barclays Bank Plc 1,881,713 2019/6/13 usD 132,000 - (312,811) (312,811)
ZAR BNP Paribas S.A. 311,761 2019/6/13 usD 21,293 10,744 - 10,744
ZAR Citibank NA 1,337,341 2019/6/13 usD 91,750 1,508 - 1,508
ZAR Citibank NA 2,407,154 2019/6/13 usD 162,690 269,158 - 269,158
ZAR Citibank NA 2,768,958 2019/6/13 usD 190,800 - (87,162) (87,162)
ZAR Goldman Sachs International 3,649,327 2019/6/13 usD 250,070 36,260 - 36,260
ZAR JP Morgan Chase & Co. 2,667,238 2019/6/13 usD 183,500 - (52,410) (52,410)
ZAR JP Morgan Chase & Co. 2,617,473 2019/6/13 usD 181,011 - (152,843) (152,843)
ZAR Morgan Stanley & Co. International Plc 1,554,723 2019/6/13 usD 110,000 - (360,215) (360,215)
¥ 199,271,730 ¥ (142,823918) ¥ 56,447,812
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TWD Barclays Bank Plc 38,000,000  3-Month TWD-TAIBOR (0.780%)  2021/3/17 ¥ 312,109 ¥ 312,109
THB Citibank NA 50,000,000  6-Month Thailand Fixing Rate (1.840%)  2020/8/8 330.542 330.542
ILS Citibank NA 2,700,000  3-Month ILS-TELBOR (1.530%)  2022/12/9 3,071,383 3.071.383
KRW Citibank NA 1,100,000,000 KRW-CD-KSDA-Bloomberg (1.375%) 2023/10/17 (481,285) (481,285)
CNY Citibank NA 4,000,000  7-Day China Fixing Repo Rate (3.120%)  2026/4/2 (136.709) (136.709)
MYR Citibank NA 4,000,000  3-Month MYR-KLIBOR (3.945%) 2026/10/14 2,332,562 2,332,562
THB Citibank NA 24,000,000  6-Month Thailand Fixing Rate (2.148%) 2026/10/18 1,556,137 1,556,137
ILS Citibank NA 1,400,000  3-Month ILS-TELBOR (2.130%)  2027/3/15 2,832,306 2,832,306
ILS Citibank NA 625,000  3-Month ILS-TELBOR (1.845%)  2027/6/22 1,075.288 1,075,288
CopP Citibank NA 430,000,000  Colombia IBR Overnight Interbank Reference Rate (5.990%)  2028/5/17 399,161 399,161
CLP Citibank NA 213,000,000  Sinacofi Chile Interbank Rate Average (4.270%)  2028/5/17 2,075,115 2,075,115
KRW Citibank NA 420,000,000  KRW-CD-KSDA-Bloomberg (1.450%) 2028/10/17 (59.933) (59.933)
ZAR Deutsche Bank AG 7,935,000  3-Month ZAR-SAJIBOR (7.800%)  2042/3/22 (2,206,011) (2.206,011)
ZAR Deutsche Bank AG 13,900,000  3-Month ZAR-SAJIBOR (8.020%)  2042/9/22 (1,376,553) (1,376,553)
ZAR Deutsche Bank AG 7,500,000  3-Month ZAR-SAJIBOR 7.650%  2047/3/22 2,525,485 2,525,485
ZAR Deutsche Bank AG 13,055,000  3-Month ZAR-SAJIBOR 7.890%  2047/9/22 1,652,538 1,652,538
RUB  Goldman Sachs International 72,760,000  3-Month RUB-MIBOR (8.660%)  2024/5/17 449,937 449,937
RUB  Goldman Sachs International 72,760,000  3-Month RUB-MIBOR (8.700%)  2024/5/20 548,048 548,048
AED HSBC Bank 3,050,000  3-Month AED-EIBOR (3.695%)  2029/3/14 4,339,984 4,339,984
KRW  JP Morgan Chase & Co. 700,000,000  KRW-CD-KSDA-Bloomberg (1.765%)  2022/10/7 557,370 557,370
ILS JP Morgan Chase & Co. 5,500,000  3-Month ILS-TELBOR (1.230%)  2023/3/17 3.779.442 3.779.442
ILS JP Morgan Chase & Co. 1,720,000  3-Month ILS-TELBOR (2.045%)  2028/7/16 3,461,514 3,461,514
KRW  JP Morgan Chase & Co. 350,000,000  KRW-CD-KSDA-Bloomberg (1.870%)  2031/1/27 1,310,649 1,310,649
COP  Morgan Stanley & Co. International Plc 864,000,000  Colombia IBR Overnight Interbank Reference Rate (6.590%)  2026/11/1 2,138,392 2,138,392
COP  Morgan Stanley & Co. International Plc ~~ 1,680,000,000  Colombia IBR Overnight Interbank Reference Rate (6.770%)  2026/11/4 4,762,832 4,762,832
CLP Morgan Stanley & Co. International Plc 480,000,000  Sinacofi Chile Interbank Rate Average (4.120%) 2027/2/9 4,059,718 4,059,718
KRW  Morgan Stanley & Co. International Plc -~ 1,000,000,000  KRW-CD-KSDA-Bloomberg (1.880%)  2027/4/26 2,914,235 2,914,235
COP  Morgan Stanley & Co. International Plc ~ 2,000,000,000  Colombia IBR Overnight Interbank Reference Rate (5.910%) 2027/6/2 2,132,621 2,132,621
CLP Morgan Stanley & Co. International Plc 300,000,000  Sinacofi Chile Interbank Rate Average (4.260%) 2027/12/20 3,174,915 3,174,915
COP  Morgan Stanley & Co. International Plc 704,000,000  Colombia IBR Overnight Interbank Reference Rate (6.035%)  2028/1/23 798,921 798,921
CLP Morgan Stanley & Co. International Plc 109,100,000  Sinacofi Chile Interbank Rate Average (4.245%)  2028/1/23 1,107.815 1,107.815
COP  Morgan Stanley & Co. International Plc 730,000,000  Colombia IBR Overnight Interbank Reference Rate (6.000%)  2028/1/26 764,943 764,943
CLP Morgan Stanley & Co. International Plc 225,000,000  Sinacofi Chile Interbank Rate Average (4.210%)  2028/1/26 2,176,991 2,176,991
COP  Morgan Stanley & Co. International Plc 548,000,000  Colombia IBR Overnight Interbank Reference Rate (6.020%) 2028/2/1 592,185 592,185
CNY UBS AG 5,000,000  7-Day China Fixing Repo Rate (3.115%)  2023/8/15 426,908 426,908
¥ 53,399,555 ¥ 53,399,555
OTCILY k- FT#ILk - 2D L 20196583180
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USD  Bank of America NA 1,160,000 Buy protection Hellenic Republic Government Bond ~ (1.00%) 0.62% 2019/6/20 ¥ 704,761 ¥ (988,404) ¥  (283,643)
USD  Bank of America NA 1,350,000 Sell protection  Republic Of taly Government International ~ 1.00% 2.10% 2023/6/20 (8.289.461) 2,523,207 (5.766,254)
USD  Bank of America NA 5,720,000 Sell protection Kingdom of Spain 1.00% 0.44% 2023/6/20 6,612,590 8,161,593 14,774,183
EUR  Barclays Bank Plc 100,000 Buy protection Assicurazioni Generali SpA  (1.00%) 1.65% 2023/6/20 724,256 (418,109) 306,147
EUR  Barclays Bank Plc 1,390,000 Buy protection Republic Of ltaly Government International ~ (1.00%) 1.63% 2023/6/20 2,175,511 1,693,116 3,868,627
EUR  Barclays Bank Plc 685,000 Buy protection  Republic Of Italy Government International ~ (1.00%) 2.10% 2028/6/20 4,667,068 2,612,346 7.279.414
USD  Barclays Bank Plc 900,000 Buy protection Argentine Republic Government  (5.00%) 7.35% 2019/12/20 (527,630) 843,708 316,078
UsSD  Barclays Bank Plc 1,000,000 Sell protection  Brazilian Government International ~ 1.00% 1.65% 2023/12/20 (2,952,644) 168,399 (2,784,245)
USD  Barclays Bank Plc 165,000 Buy protection Argentine Republic Government  (5.00%) 12.19% 2024/6/20 4,262,924 (303,282) 3,959,642
UsSD  Barclays Bank Plc 165,000 Sell protection  Argentine Republic Government ~ 1.00%  12.19% 2024/6/20 (6,142,109) (280,880) (6,422,989)
USD  Barclays Bank Plc 165,000 Buy protection Argentine Republic Government  (5.00%) 12.19% 2024/6/20 4,335,607 (375,965) 3,959,642
USD  Barclays Bank Plc 165,000 Se | protection  Argentine Republic Government  1.00%  12.19% 2024/6/20 (6,076,933) (346,056) (6.422,989)
USD  Barclays Bank Plc 500,000 Sell protection  Russian Foreign Bond - Eurobond ~ 1.00% 1.68% 2026/12/20 (6,251,746) 3,888,746 (2,363,000)
USD  BNP Paribas S.A. 600,000 Sell protection  Russian Foreign Bond - Eurobond ~ 1.00% 1.12% 2023/6/20 (1,257.,427) 1,092,426 (165,001)
USD  Citibank NA 1,000,000 Sell protection Hungary Government International ~ 1.00% 0.42% 2022/6/20 (685,815) 2,505,204 1,819,389
USD  Citibank NA 390,000 Sell protection  State Of Illinois 1.00% 1.08% 2022/12/20 (1,805,762) 1,754,444 (51.318)
USD  Citibank NA 500,000 H protection  Russian Foreign Bond - Eurobond ~ 1.00% 1.05% 2022/12/20 (127,486) 141,703 14,217
UsD  Citibank NA 300,000 Sell protection  Republic Of taly Government International ~ 1.00% 2.10% 2023/6/20 (1,771,452) 490,062 (1,281,390)
USD  Citibank NA 300,000 Buy protection  Republic Of Italy Government International ~ (1.00%) 1.20% 2023/6/20 528,649 (335,789) 192,860
UsD  Citibank NA 1,280,000 Sell protection  Indonesia Government International ~ 1.00% 0.91% 2023/6/20 (896.636) 1,751,155 854,519
USD  Citibank NA 1,300,000 Sell protection  Kazakhstan Government International ~ 1.00% 0.57% 2023/6/20 4 2,556,584 2,556,588
USD  Citibank NA 1,370,000 Sell protection  Republic Of ltaly Government International -~ 1.00% 2.10% 2023/6/20 (7,843,218) 1,991,538 (5.851,680)
USD  Citibank NA 1,370,000 Buy protection Republic Of ltaly Government International ~ (1.00%) 1.20% 2023/6/20 2,149,373 (1,268,650) 880,723
USD  Citibank NA 2,000,000 Se | protection  Colombia Government International ~ 1.00% 1.06% 2023/12/20 (3.525,212) 3,456,957 (68,255)
USD  Citibank NA 600,000 Sell protection  Colombia Government International ~ 1.00% 1.61% 2026/12/20 (6,266,054) 3,721,711 (2,544,343)
USD  Goldman Sachs International 500,000 Sell protection  French Republic Government Bon ~ 0.25% 0.05% 2019/12/20 (340,876) 429,248 88,372
USD  Goldman Sachs International 4,235,000  Sell protection  Portugal Obrigacoes Do Tesouro  1.00% 0.49% 2023/6/20 (1,691,244) 11,624,758 9,933,514
USD  Goldman Sachs International 300,000 Sell protection  State Of Illinois 1.00% 1.62% 2024/12/20 (2,345,903) 1,608,848 (737,055)
USD  HSBC Bank 2,000,000 Sell protection  Qatar Government International ~ 1.00% 0.64% 2023/12/20 2,978,670 778,042 3,756,712
USD  JP Morgan Chase & Co. 2,300,000 Sell protection Ireland Government Bond ~ 1.00% 0.32% 2024/6/20 5,503,239 3,241,039 8,744,278
USD  Morgan Stanley & Co. Intemational Pk~ 1,000,000  Sell protection  Russian Foreign Bond - Eurobond ~ 1.00% 1.12% 2023/6/20 (2,129,386) 1,854,385 (275,0071)
USD  Morgan Stanley & Co. Intemational Pk~ 1,050,000  Sell protection  Russian Foreign Bond - Eurobond ~ 1.00% 1.12% 2023/6/20 (1,861,865) 1,573,114 (288,751)
USD  Morgan Stanley & Co. Inferational Pk~ 1,930,000  Sell protection  Republic Of Italy Government Intermational ~ 1.00% 2.10% 2023/6/20 (8,655,090) 411,482 (8,243,608)
USD  Morgan Stanley & Co. International Plc 660,000 Sell protection  Portugal Obrigacoes Do Tesouro  1.00% 0.56% 2023/12/20 (34,366) 1,528,708 1,494,342

¥ (36,835,663) ¥ 58,085,388 ¥ 21,249,725
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USD  JP Morgan Chase & Co. 500,000 Sell protection MARKIT CMBX Index 1.50% 0.99% 2063/5/11 ¥ (301,258) ¥ 1,260,627 ¥ 959,369

EHEHINZ ST v T2 2019658318

¥  (301,258) ¥ 1,260,627 ¥ 959,369

B BT ZERF s 2h) ] BT S Zh RERIAL
CAD 2,330,000  3-Month Canadian Bank Bill (1.27%)  2019/6/20 ¥ (839.719) ¥ - ¥ (839.719)
CAD 13,750,000  3-Month Canadian Bank Bill (1.61%)  2019/7/26 (2,687.537) (459,277) (2,228,260)
EUR 3,746,520  6-Month EURIBOR (0.20%) 2019/9/8 (339,505) - (339.505)
CAD 3,285,000  3-Month Canadian Bank Bill (1.72%) 2020/1/9 (889.,566) (381,821) (507.,745)
usbD 17,960,000  FEDLO1 Index (2.41%)  2020/3/12 4,389,108 - 4,389,108
usb 9,820,000  FEDLOT Index (2.33%)  2020/4/25 2,501,389 (17.803) 2,519,192
GBP 485,000  6-Month GBP-LIBOR (0.65%) 2020/5/8 (169.177) (357.298) 188,121
CzK 124,100,000  3-Month CZK-PRIBOR 2.14% 2020/5/31 (116,4317) - (116,4317)
KRW  1,910,000,000  KRW-CD-KSDA-Bloomberg (1.92%)  2020/8/16 673,693 - 673,693
EUR 800,000  6-Month EURIBOR (0.36%)  2020/10/8 1,230,082 13,975 1,216,107
SEK 2,100,000  3-Month SEK-STIBOR (0.50%)  2020/10/9 234,526 1.579 232,947
DKK 5,800,000  6-Month Copenhagen Interbank Offer Rate (0.53%)  2020/11/18 1,278,290 2,183 1,276,107
EUR 1,500,000  6-Month EURIBOR (0.29%)  2020/12/7 2,073,778 14,449 2,059,329
KRW  3,800,000,000  KRW-CD-KSDA-Bloomberg (1.73%) 2021/1/7 676,984 - 676,984
usbD 5,660,000  FEDLO1 Index 2.41% 2021/1/10 (5,559.275) (18.794) (5.540.481)
HKD 15,160,000  3-Month HKD-HIBOR (2.15%) 2021/3/13 795,667 - 795,667
HKD 13,450,000  3-Month HKD-HIBOR (2.14%)  2021/3/13 678.346 - 678.346
ZAR 59,480,000  3-Month ZAR-SAJIBOR (7.18%)  2021/3/13 1,853,658 - 1,853,658
SGD 1,630,000  6-Month Singapore Swap Offer Rate Fixing (2.16%)  2021/3/17 745310 - 745,310
usb 4,122,000  FEDLOT Index (2.17%)  2021/3/31 3,089,590 - 3,089,590
SEK 7,000,000  3-Month SEK-STIBOR (0.34%)  2021/4/25 499,040 - 499,040
CAD 2,270,000  3-Month Canadian Bank Bill 1.56%  2021/12/22 1,344,472 (820,269) 2,164,741
CAD 1,150,000  3-Month Canadian Bank Bill (1.45%) 2022/4/5 (844,693) (4,301,719) 3,457,026
CzK 41,000,000  6-Month CZK-PRIBOR (0.93%)  2022/4/27 (5,445,999) - (5.445,999)
GBP 745,000  6-Month GBP-LIBOR 0.85% 2022/5/8 157,224 1,108,897 (951.673)
usb 2,400,000  FEDLO1 Index 2.35% 2022/5/31 (5.527,639) - (5.527,639)
usbD 9,360,000  3-Month USD-LIBOR (2.61%)  2022/6/16 689,466 - 689,466
CzK 36,490,000  6-Month CZK-PRIBOR (0.90%)  2022/6/29 (5.177.434) - (5.177.434)
EUR 1,550,000  6-Month EURIBOR 0.22% 2022/6/29 (3.206,035) - (3.206,035)
CAD 3,315,000  3-Month Canadian Bank Bill (2.42%) 2022/7/9 5,669,882 - 5,669,882
usbD 9,145,000  FEDLO1 Index 2.55% 2022/8/31 (29.270.587) 73,645 (29.344,232)
EUR 3,000,000  6-Month EURIBOR 0.14% 2022/9/8 (4.910,118) - (4.910,118)
usb 16,215,000  FEDLO1 Index 2.36% 2022/9/27 (39.029.589) (12,060) (39.017.529)
NzD 1,835,000  New Zealand Bank Bill 3 Month FRA (2.74%)  2022/10/3 5,556,870 - 5,556,870
CzK 35,000,000  6-Month CZK-PRIBOR (1.51%)  2022/11/17 (814,288) - (814.,288)
DKK 6,300,000  6-Month Copenhagen Interbank Offer Rate (0.83%) 2022/11/18 3.838.211 2,370 3,835,841
usb 2,355,000 FEDLO1 Index 2.61%  2022/11/30 (8,439.429) - (8,439.429)
NOK 8,100,000  6-Month Norway Interbank Offer Rate (1.35%) 2023/2/23 (1,680,808) - (1,680,808)
usb 1,600,000  3-Month USD-LIBOR (2.22%)  2023/5/21 1,991,651 - 1,991,651
SGD 2,160,000  6-Month Singapore Swap Offer Rate Fixing 2.03% 2023/5/21 (1,412,910) - (1,412,910)
PLN 4,000,000  6-Month PLN-WIBOR (2.52%)  2023/5/24 2,884,436 - 2,884,436
SEK 3,220,000  3-Month SEK-STIBOR (0.46%) 2023/7/11 595,714 - 595,714
KRW 780,000,000  KRW-CD-KSDA-Bloomberg 2.06% 2023/8/16 (1,758.749) - (1,758.749)
PLN 7,030,000  6-Month PLN-WIBOR (2.39%)  2023/8/24 6,960,632 - 6,960,632
PLN 5,265,000  6-Month PLN-WIBOR (2.57%)  2023/11/13 6,288,355 - 6,288,355
usbD 9,390,000  3-Month USD-LIBOR 3.02%  2023/11/23 (47,919,281) (9.104,379) (38,814,902)
CAD 2,640,000  3-Month Canadian Bank Bill 2.48%  2023/12/10 (7.200,244) (1,418,856) (5.781.388)
CHF 2,300,000  6-Month CHF-LIBOR (0.19%)  2023/12/13 5,174,748 1,386,228 3,788,520
GBP 5,470,000  6-Month GBP-LIBOR (1.33%)  2023/12/18 14,080,924 4,267,170 9.813,754
KRW 1,551,800,000  KRW-CD-KSDA-Bloomberg 1.69% 2024/1/7 (1,320,205) - (1,320,205)
CzK 35,300,000  6-Month CZK-PRIBOR 1.93% 2024/1/31 (992,158) - (992,158)
NzD 6,710,000  3-Month New Zealand Bank Bill 1.97% 2024/2/14 (11,566,109) (390,908) (11,175,201)
usb 8,760,000  3-Month USD-LIBOR 2.18% 2024/2/15 (16,000.480) (1,437.156) (14,563,324)
usb 13,415,000  3-Month USD-LIBOR 2.17% 2024/2/15 (23,354,395) - (23,354,395)
ZAR 53,380,000  3-Month ZAR-SAJIBOR 7.50% 2024/3/13 (4,791.189) - (4,791.189)
CNY 4,510,000  7-Day China Fixing Repo Rate (2.95%) 2024/3/13 (216,213) - (216,213)
SEK 6,600,000  3-Month SEK-STIBOR (0.84%)  2024/3/15 2,376,796 - 2,376,796
SGD 955,000  6-Month Singapore Swap Offer Rate Fixing (2.03%) 2024/3/19 695,542 - 695,542
CNY 11,500,000  7-Day China Fixing Repo Rate (2.92%) 2024/4/1 (768.,481) - (768.481)
SEK 19,800,000  3-Month SEK-STIBOR (0.38%)  2024/4/15 1,794,789 (43,802) 1,838,591
GBP 3,685,000  6-Month GBP-LIBOR (0.94%) 2024/5/8 (389.291) (8,432,995) 8,043,704
usD 65,000  3-Month USD-LIBOR 1.96% 2024/5/15 [VANRD! 32,416 (39.527)
GBP 900.000  6-Month GBP-LIBOR 0.96% 2024/5/15 (43,424) - (43.,424)
EUR 580,000  6-Month EURIBOR (0.01%)  2024/5/21 331,667 10,389 321,278
NOK 57,100,000  6-Month Norway Interbank Offer Rate (1.91%)  2024/5/23 2,900,236 - 2,900,236
CNY 14,980,000  7-Day China Fixing Repo Rate (2.98%) 2024/6/3 (2,154) - (2,154)
usb 9.490,000  3-Month USD-LIBOR 2.17% 2024/8/15 (17.273.123) 2,433,009 (19.706.132)
usD 6,525,000  3-Month USD-LIBOR 2.18% 2024/8/15 (12,082,730) 2,582,089 (14,664,819)
usD 1,495,000  3-Month USD-LIBOR 2.17% 2024/8/15 (2,706,951) - (2,706,951)
usbD 9.820,000  3-Month USD-LIBOR 2.33%  2024/11/15 (21,316,101) 3,599,925 (24,916,026)
BRL 2,662,841  BRL-CDI-Compounded (0.00%) 2025/1/2 15,021,165 - 15,021,165
BRL 3,046,999  BRL-CDI-Compounded (0.00%) 2025/1/2 20,495,592 - 20,495,592
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BRL 4,323,539  BRL-CDI-Compounded (0.00%) 2025/1/2 15,541,031 - 15,541,031
BRL 585,623  BRL-CDI-Compounded (0.00%) 2025/1/2 5,020,329 - 5,020,329
BRL 568.893  BRL-CDI-Compounded (0.00%) 2025/1/2 2,861,389 - 2,861,389
usb 1,080,000  3-Month USD-LIBOR 3.02% 2025/2/28 (7,654,337) - (7,654,337)
ushD 4,135,000  FEDLOT Index 2.45% 2025/2/28 (18.237.035) 432,102 (18.669,137)
usb 8,691,000  3-Month USD-LIBOR 3.00% 2025/5/31 (55,334,203) (646,715) (54,687,488)
usD 3.425,000  3-Month USD-LIBOR 3.11% 2025/7/31 (27,682,111) 42,166 (27,724,277)
usb 830,000  FEDLO1 Index 2.80% 2025/7/31 (5,833,515) - (5,833,515)
GBP 1,000,000  6-Month GBP-LIBOR 0.92% 2025/9/7 667.467 - 667.467
SEK 3,050,000  3-Month SEK-STIBOR (1.37%) 2025/10/9 2,507,255 1,774 2,505,481
SEK 4,000,000  3-Month SEK-STIBOR (1.45%)  2025/11/10 3,517,813 1.818 3,515,995
SEK 4,300,000  3-Month SEK-STIBOR (1.51%) 2025/12/9 3,931,845 1,892 3,929,953
ushD 1,505,000  3-Month USD-LIBOR 2.21% 2026/1/8 (3.925,530) 6,318,032 (10.243.562)
usb 980,000  3-Month USD-LIBOR 2.24% 2026/1/31 (1,749,943) - (1,749,943)
usD 7,634,000  FEDLOT Index 2.27% 2026/1/31 (27.594.,459) (6,248,621) (21,345,838)
usb 2,805,000  FEDLO1 Index 2.29% 2026/3/12 (10,498,962) 13,079 (10,512,041)
HUF 225,000,000  6-Month HUF-BIBOR (2.14%) 2026/3/18 3,219,290 508,048 2,711,242
CHF 460,000  6-Month CHF-LIBOR (0.15%) 2026/4/8 886,133 - 886,133
GBP 645,000  6-Month GBP-LIBOR (1.00%) 2026/5/8 (85.691) (2,023,002) 1.937.311
MXN 10,000,000  IBMEXID (6.45%)  2026/10/15 (4,644,569) - (4,644,569)
HUF 271,000,000  6-Month HUF-BIBOR (3.76%)  2026/12/23 7,056,664 - 7,056,664
PLN 2,000,000  6-Month PLN-WIBOR (3.03%) 2027/1/10 4,075,792 - 4,075,792
ushD 3,301,000  FEDLO1 Index 1.82% 2027/2/15 (490,087) 3,303,619 (3.793.706)
usb 1,060,000  FEDLO1 Index 1.97% 2027/2/15 (1,382,200) - (1,382,200)
ushD 2,360,000  FEDLO1 Index 2.07% 2027/2/15 (5.069.446) (207.366) (4,862,080)
usb 1,310,000  FEDLO1 Index 1.90% 2027/2/15 (1,000,575) 708,451 (1,709,026)
DKK 1,750,000  6-Month Copenhagen Interbank Offer Rate (1.12%)  2027/3/15 2,034,461 - 2,034,461
NOK 6,750,000  6-Month Norway Interbank Offer Rate (2.10%) 2027/3/15 1,489,899 421,628 1,068,271
CzK 20,920,000  6-Month CZK-PRIBOR 1.30% 2027/4/27 2,795,956 - 2,795,956
usb 260,000  3-Month USD-LIBOR 2.30% 2027/5/15 (556.,870) - (556,870)
DKK 755,000  6-Month Copenhagen Interbank Offer Rate (0.99%)  2027/6/22 830,446 - 830,446
CzK 18,630,000  6-Month CZK-PRIBOR 1.18% 2027/6/29 3,152,503 - 3,152,503
EUR 790,000  6-Month EURIBOR (0.84%) 2027/6/29 6,052,385 - 6,052,385
ZAR 5,000,000  3-Month ZAR-SAJIBOR (8.02%) 2027/6/30 841,255 - 841,255
MXN 9,690,000  IBMEXID (7.43%)  2027/10/28 (1.826,085) - (1,826,085)
ZAR 6,100,000  3-Month ZAR-SAJIBOR (8.36%) 2027/11/7 1,882,203 8,435 1,873,768
GBP 1,795,000  SONIO/N 1.11% 2027/12/7 (6,028.618) - (6.028.618)
usb 850,000  3-Month USD-LIBOR 2.42% 2028/5/21 (2,719,699) - (2,719,699)
SGD 1,160,000  6-Month Singapore Swap Offer Rate Fixing (2.44%) 2028/5/21 3,305,510 - 3,305,510
HUF 606,340,000  6-Month HUF-BIBOR (3.75%) 2028/6/12 11,196,414 - 11,196,414
PLN 3,790,000  6-Month PLN-WIBOR 3.07% 2028/6/12 (10.359,978) - (10.359,978)
SEK 2,090,000  3-Month SEK-STIBOR (1.14%) 2028/7/11 1,369,048 - 1,369,048
PLN 1,690,000  6-Month PLN-WIBOR (2.94%) 2028/7/11 3,980,516 - 3,980,516
ZAR 14,900,000  3-Month ZAR-SAJIBOR (8.17%) 2028/7/16 2,976,202 5,675 2,970,527
PLN 2,860,000  6-Month PLN-WIBOR 3.00% 2028/11/13 (6.834,067) - (6.834,067)
NzZD 575,000  3-Month New Zealand Bank Bill (2.95%) 2028/11/28 3,778,528 - 3,778,528
SEK 4,000,000  3-Month SEK-STIBOR (1.19%)  2028/11/28 2,586,418 1,382,086 1,204,332
AUD 900,000  6-Month Australian Bank Bill (2.65%) 2028/12/3 5,649,709 2,288,177 3,361,532
CHF 740,000  6-Month CHF-LIBOR (0.26%) 2029/1/31 3,482,396 - 3,482,396
MXN 29,240,000  IBMEXID (8.26%) 2029/2/27 2,170,733 1,075,447 1,095,286
ZAR 15,860,000  3-Month ZAR-SAJIBOR (8.06%) 2029/3/13 1.957.096 - 1.957.096
KRW 565,000,000  KRW-CD-KSDA-Bloomberg (1.74%) 2029/4/17 1,294,297 - 1,294,297
AUD 800.000  6-Month Australian Bank Bill (3.23%) 2031/1/6 9.127.340 9.419 9,117,921
EUR 1,710,000  6-Month EURIBOR (1.19%) 2031/1/27 18,537,986 11,284 18,526,702
EUR 720,000  6-Month EURIBOR (1.59%) 2031/5/9 5,327,242 - 5,327,242
GBP 1,090,000  6-Month GBP-LIBOR (1.62%) 2031/6/23 8,105,330 - 8,105,330
EUR 750,000  6-Month EURIBOR (0.78%)  2031/10/14 3,497,697 - 3,497,697
CHF 300,000  6-Month CHF-LIBOR (0.03%)  2031/10/17 (50,903) - (50,903)
usb 1,415,000  3-Month USD-LIBOR (2.43%) 2032/5/3 4,383,675 - 4,383,675
CHF 400,000  6-Month CHF-LIBOR (0.37%) 2032/6/28 1,813,315 - 1,813,315
EUR 2,000,000  6-Month EURIBOR (0.79%) 2032/6/28 9,189,602 - 9,189,602
AUD 1,025,000  6-Month Australian Bank Bill (3.13%) 2032/7/19 11,330,503 - 11,330,503
EUR 1,000,000  3-Month EURIBOR 2.08% 2032/10/4 (5,272,430) - (5,272,430)
EUR 1,000,000  Euro OverNight Index Average (2.00%) 2032/10/4 5,456,057 - 5,456,057
EUR 665,000  6-Month EURIBOR (1.30%)  2032/10/30 8,357,486 - 8,357,486
AUD 260,000  6-Month Australian Bank Bill (3.38%) 2035/10/12 3,803,435 9,138 3,794,297
EUR 500,000  6-Month EURIBOR (1.50%) 2036/1/7 7.885,779 9,439 7.876,340
EUR 1,555,000  6-Month EURIBOR (1.35%) 2037/3/8 19,219,255 (406,526) 19,625,781
usb 1,125,000  3-Month USD-LIBOR 2.51% 2037/5/3 (4,441,816) - (4,441,816)
CAD 650,000  3-Month Canadian Bank Bill (2.24%) 2037/5/30 340,755 (50,585) 391,340
EUR 355,000  6-Month EURIBOR (1.34%) 2037/6/2 4,161,508 - 4,161,508
EUR 5,435,000  3-Month EURIBOR 2.03% 2037/8/24 (46,521,673) (173.609) (46,348,064)
EUR 5,435,000  Euro OverNight Index Average (1.96%) 2037/8/24 48,711,755 - 48,711,755
CHF 1,000,000  3-Month CHF-LIBOR 0.00% 2037/10/5 278,246 - 278,246
EUR 1,340,000  3-Month EURIBOR (2.09%) 2037/10/25 11,660,181 - 11,660,181
EUR 1,340,000  6-Month EURIBOR 2.11% 2037/10/25 (11,599,739) - (11,599,739)
CAD 855,000  3-Month Canadian Bank Bill (2.72%) 2038/1/9 5,579,394 (1,062,636) 6,642,030
EUR 200,000  6-Month EURIBOR (0.72%) 2041/9/9 (623,748) - (623,748)
usb 305,000  FEDLO1 Index 1.37% 2042/2/15 4,201,948 - 4,201,948
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EUR 150,000 6-Month EURIBOR (1.37%) 2042/4/4 1,949,494 - 1,949,494
usD 450,000 3-Month USD-LIBOR (2.53%) 2042/10/4 2,059,904 - 2,059,904
usb 145,000  3-Month USD-LIBOR 2.66% 2043/11/15 (1,072,396) - (1,072,396)
usD 915,000 FEDLO1 Index 2.39% 2044/8/15 (6,835,619) - (6,835,619)
GBP 2,350,000  6-Month GBP-LIBOR (1.75%) 2046/2/8 35,628,438 (433,548) 36,061,986
EUR 1,030,000 6-Month EURIBOR (1.07%) 2046/2/23 5,366,947 - 5,366,947
usD 175,000 FEDLO1 Index 1.38% 2046/9/27 2,821,603 - 2,821,603
CAD 950,000 3-Month Canadian Bank Bill (1.80%) 2046/10/26 (6,929,462) (9,775,509) 2,846,047
usb 400,000  3-Month USD-LIBOR 2.54% 2047/10/4 (2,082,305) - (2,082,305)
EUR 940,000 3-Month EURIBOR (1.85%) 2048/1/26 8,739,246 - 8,739,246
EUR 940,000 6-Month EURIBOR 1.86% 2048/1/26 (8,661,125) - (8,661,125)
EUR 560,000 3-Month EURIBOR (1.65%) 2048/3/19 2,784,609 - 2,784,609
EUR 560,000 6-Month EURIBOR 1.66% 2048/3/19 (2,758,443) - (2,758,443)
CAD 215,000 3-Month Canadian Bank Bill 2.80% 2048/12/3 (2,133,715) (1,295,661) (838,054)
EUR 1,670,000 3-Month EURIBOR (1.48%) 2049/1/7 5,867,655 - 5,867,655
EUR 1,670,000  6-Month EURIBOR 1.48% 2049/1/7 (5,806,614) - (5,806,614)
EUR 290,000 6-Month EURIBOR (1.45%) 2049/5/11 5,103,378 889,743 4,213,635
¥ (97,398,517) ¥ (16,551,139) ¥ (80,847,378)
ENFEHINZAVTL—Y3ary - ATy T2 201958318
BE  mEEA EBSH UFYIR e e Bl Ao RIS
EUR 1,300,000 5-Year EUR Inflation Linked (1.510%) 2023/5/15 ¥ 3,948,273 ¥ - ¥ 3,948,273
EUR 1,300,000 5-Year EUR Inflation Linked (1.485%) 2023/5/15 (4,011,645) - (4,011,645)
GBP 300,000 10-Year GBP Inflation Linked (3.585%)  2028/11/15 356,317 - 356,317
GBP 135,000 25-Year GBP Inflation Linked (3.520%) 2042/8/15 (247,974) - (247,974)
GBP 100,000 30-Year GBP Inflation Linked (3.469%) 2047/8/15 192,323 - 192,323
GBP 68,000 30-Year GBP Inflation Linked (3.550%) 2048/11/15 (395,045) — (395,045)
¥ (157,751) ¥ - ¥ (157,751)
EHEHEEINZILIY S - FIFIS - AVFVIR - D T2 20196 58318
an meE ZN v7zuza B G we wem VRS e
usD 3,150,000 Buy protection Markit CDX North America High Yield Index (1.00%) 2.11% 2024/6/20 ¥ 16,543,843 ¥ 15374,431 ¥ 1,169,412
usb 9,900,000 Sell protection Markit CDX North America High Yield Index 5.00% 3.95% 2024/6/20 59,805,931 73,840,199 (14,034,268)

¥ 76,349,774 ¥ 89,214,630

¥ (12,864,856)
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