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2019 9 30
1,697,755,098 97.57
42,253,633 2.43
1,740,008,731 100.00

2019 9 30
1,396,984,365 1.1798| 1,648,190,223| 1.2153| 1,697,755,098| 97.57
2019 9 30

97.57

97.57
1 534,058,935 8,700
2016 2 16 527,920,085 8,600
2 464,335,196 8,646
2016 8 16 452,987,086 8,446
3 312,590,457 9,921
2017 2 16 305,427,038 9,721
4 277,889,865 10,285
2017 8 16 272,308,826 10,085
5 218,206,969 9,931

24/108



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooodad

2018 2 16 213,490,936 9,731
6 215,401,805 9,935
2018 8 16 210,684,801 9,735
7 438,038,876 9,862
2019 2 18 431,025,399 9,662
8 1,498,303,764 9,829
2019 8 16 1,473,449,672 9,629
2018 9 212,127,610 10,045
10 251,201,599 9,824
11 252,253,373 9,616
12 327,833,440 9,403
2019 1 411,848,376 9,576
2 539,258,099 9,793
3 706,937,967 9,842
4 901,218,483 10,085
5 1,054,506,578 9,734
6 1,262,735,985 9,836
7 1,382,768,201 9,977
8 1,569,198,524 9,735
9 1,740,008,731 9,920
10,000
1
2015 9 4
1 100
2016 2 16
2016 2 17
2 200
2016 8 16
2016 8 17
3 200
2017 2 16
2017 2 17
4 200
2017 8 16
2017 8 17
5 200
2018 2 16
2018 2 17
6 200
2018 8 16
2018 8 17
7 200
2019 2 18
2019 2 19
8 200
2019 8 16
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20105 9 4
13.00
2016 2 16
2016 2 17
0.53
2016 8 16
2016 8 17
17.46
2017 2 16
2017 2 17
5.80
2017 8 16
2017 8 17
1.53
2018 2 16
2018 2 17
2.10
2018 8 16
2018 8 17
1.30
2019 2 18
2019 2 19
1.73
2019 8 16
1
10,000
x 100
2015 9 4
614,035,042 150,000
2016 2 16
2016 2 17
2,654,525 80,227,937
2016 8 16
2016 8 17
1,162,886 223,273,425
2017 2 16
2017 2 17
36,762,735 80,948,808
2017 8 16
2017 8 17
12,670,985 63,297,919
2018 2 16
2018 2 17
36,038,393 39,001,218
2018 8 16
2018 8 17
269,174,071 39,490,329
2019 2 18
2019 2 19
1,123,729,434 39,584,848
2019 8 16
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2019 9 30
5,250,346,542 97.65
126,357,736 2.35
5,376,704,278 100.00

2019 9 30
4,320,206,157 1.1870 5,128,489,181| 1.2153| 5,250,346,542( 97.65
2019 9 30

97.65

97.65
1 497,782,241 9,145
2016 2 16 492,339,072 9,045
2 1,395,852,740 10,219
2016 8 16 1,376,434,170 10,019
3 1,594,095,084 10,413
2017 2 16 1,563,966,448 10,213
4 1,416,726,723 10,981
2017 8 16 1,385,426,066 10,781
5 2,359,357,232 10,823
2018 2 16 2,319,007,154 10,623
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6 1,921,450,960 10,417
2018 8 16 1,881,533,095 10,217
7 1,488,852,038 10,163
2019 2 18 1,457,727,516 9,963
8 3,359,834,714 10,415
2019 8 16 3,307,882,926 10,215
2018 9 1,735,077,866 10,221
10 1,638,873,438 10,021
11 1,562,316,103 9,752
12 1,464,943,420 9,715
2019 1 1,489,944,844 10,004
2 1,504,560,149 10,041
3 1,624,175,821 10,082
4 1,888,337,820 10,249
5 2,265,711,562 10,091
6 2,618,905,180 10,292
7 3,149,460,402 10,350
8 3,870,074,077 10,287
9 5,376,704,278 10,321
10,000
1
2005 9 4
1 100
2016 2 16
2016 2 17
2 200
2016 8 16
2016 8 17
3 200
2017 2 16
2017 2 17
4 200
2017 8 16
2017 8 17
5 200
2018 2 16
2018 2 17
6 200
2018 8 16
2018 8 17
7 200
2019 2 18
2019 2 19
8 200
2019 8 16
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2005 9 4
8.55
2016 2 16
2016 2 17
12.98
2016 8 16
2016 8 17
3.93
2017 2 16
2017 2 17
7.52
2017 8 16
2017 8 17
0.39
2018 2 16
2018 2 17
1.94
2018 8 16
2018 8 17
0.53
2019 2 18
2019 2 19
4.54
2019 8 16
1
10,000
x 100
2005 9 4
593,010,706 48,693,788
2016 2 16
2016 2 17
880,383,735 50,893,437
2016 8 16
2016 8 17
245,568,691 87,957,221
2017 2 16
2017 2 17
1,076,747,684 1,323,095,168
2017 8 16
2017 8 17
916,182,411 18,337,358
2018 2 16
2018 2 17
108,782,114 450,135,560
2018 8 16
2018 8 17
243,469,747 621,882,574
2019 2 18
2019 2 19
1,993,760,620 218,511,082
2019 8 16
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2019 9 30

1,053,893,744 15.17
977,031,678 14.06
411,774,830 5.93
351,116,916 5.05
209,576,191 3.02
195,678,709 2.82
182,897,608 2.63
168,172,599 2.42
122,639,511 1.77
108,705,118 1.56
22,474,340 0.32
3,803,961,244 54.75
3,143,933,904 45.25
6,947,895,148 100.00

30 2019 9 30
)
ROYAL BK OF
2,974,000 11,457.19| 340,737,068| 11,561.46| 343,838,106 8.62500 4.95
SCOT GRP PLC
LLOYDS
BANKING GROUP 2,876,000 11,070.46| 318,386,664 11,183.21| 321,629,120| 6.75000 4.63
PLC
CREDIT SUISSE
2,000,000f 10,851.35| 217,027,120| 11,152.45] 223,049,056| 6.37500 3.21
GROUP AG
MPLX LP 2,000,000( 10,867.54| 217,350,880 10,818.98| 216,379,600 6.87500 3.11
AGNC
INVESTMENT 70,000 2,685.86| 188,010,778 2,688.28| 188,180,104| 6.50000 2.71
CORP
ATHENE
58,450 2,938.66| 171,764,770 3,015.28| 176,243,396] 6.35000 2.54
HOLDING LTD
GMAC CAPITAL
TRUST 1 60,000 2,831.08| 169,865,001| 2,827.50| 169,650,240| 7.94313| 2040/2/15 | 2.44
DANSKE BANK
/S 1,500,000 11,149.31| 167,239,685| 11,211.50| 168,172,599| 7.00000 2.42
SOCIETE
1,100,000| 10,670.59| 117,376,490| 10,980.86| 120,789,460| 6.75000 1.74
GENERALE
WESTPAC
1,100,000| 10,428.61| 114,714,794| 10,556.35| 116,119,953| 5.00000 1.67
BANKING CORP
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NORDEA BANK

ABP 937,000 11,372.07| 106,556,296 11,601.40| 108,705,118]| 6.62500 1.56
ING GROEP NV 1,000,000| 10,792.00( 107,920,000| 10,859.45| 108,594,500| 5.75000 1.56
UBS GROUP
FUNDING 945,000 11,250.65| 106,318,736| 11,453.00| 108,230,944| 7.00000 1.56
SWITZE
DB CONT CAP

37,717\ 2,709.87| 102,208,211 2,712.02| 102,289,620 6.55000 1.47
TRUST 11
HSBC HOLDINGS
pLC 900,000 10,711.06| 96,399,540 11,088.78| 99,799,020| 6.00000 1.44
MACQUARIE

860,000 10,698.10| 92,003,743| 10,867.00| 93,456,238 6.12500 1.35
BANK LONDON
BARCLAYS BANK
pLC 800,000 11,167.38| 89,339,111| 11,453.01| 91,624,080| 7.87500 1.32
NY COMMUNITY

800,000 11,364.92| 90,919,384| 11,299.83| 90,398,715| 5.90000| 2028/11/6 | 1.30

BANCORP INC

CREDIT

671,000 12,383.81| 83,095,432| 12,688.69| 85,141,137| 8.12500 1.23
AGRICOLE SA
CREDIT SUISSE

675,000 11,787.02| 79,562,401| 11,925.16| 80,494,830| 7.50000 1.16
GROUP AG
VODAFONE

621,000 11,803.75| 73,301,288| 12,386.64| 76,921,056| 7.00000| 2079/4/4 | 1.11
GROUP PLC
BNP PARIBAS 620,000 11,523.58| 71,446,256 11,857.71| 73,517,802 7.00000 1.06
CREDIT

615,000 11,324.80| 69,647,526| 11,653.41| 71,668,517| 6.87500 1.03
AGRICOLE SA
BANCO BILBAO

638,000 10,792.00| 68,852,960| 10,937.69| 69,782,475| 6.50000 1.00
VIZCAYA ARG
STANDARD

600,000 11,196.70| 67,180,200 11,399.05| 68,394,300 7.50000 0.98
CHARTERED PLC
BARCLAYS PLC 400,000| 12,601.48| 50,405,958| 12,922.01| 51,688,062| 5.87500 0.74
COOPERATIVE

400,000 12,887.76] 51,551,041| 12,893.38| 51,573,559| 6.62500 0.74
RABOBANK UA
DB CONT CAP

17,068 2,760.59| 47,117,812 2,780.01| 47,449,368 8.05000 0.68

TRUST V
BANCO BILBAO

400,000y 9,950.22| 39,800,896| 10,369.38| 41,477,541| 6.12500 0.60
VIZCAYA ARG
GOLDMAN SACHS

365,000 10,832.46| 39,538,515 10,832.46| 39,538,515| 6.06500 0.57
GROUP INC

2019 9 30
54.75

33/108



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

34/108



@rE~2019893%)

EDINETOOOO
O0000000000000000000O0(E12437)
Oooooooooooobooooooad

o (RBAYIREL)
M (EAA)
13000 = o000 (20195 983% R
12,000 H— w‘ﬁ" EREH
11,000 9,920/
SEEREN
10000 1.74085M
2,000 - : : :
F000 o
2015794 201643 2016809 201773 201749 2018/3 20189 20193 20199
o (RE~vIBY)
o G
T MRERE S £000 (20195 98FRE)
12000 H_— S L 5,000 EHEGR
11,000 . R I A .-l 2ol 4000 10,3218
MAERN
10ene \ T " i 3000 5.3768AM
gm foe — - e - mamemns s smma . & s s s smmas s s !Im
BLUOOD fmmmmmmee e ommmmemn - 1,000
7.000 o
20155954 201643 20189 201773 20179 201843 20189 20193 207198
SEOHE EbIar3=ON 170
O (RE~YIRRL)
20194¥8H 100/ 2019 2 B 100/ 201 8%8H 100M
2019458 100/ 20185118 10073 RERRE 1,500/
O (BB AvIBY)
2019ERR 100M 2019 2 B 1008 2018£8H 1008
2019%58 100/ 20185115 100M BEESRH 1,500/

35/108



EDINETOOOO
O0000000000000000000O0(E12437)
Oooooooooooobooooooad

E2-2e5 (i bl (20194 98%RE)

0 (HE~vTEL)
I Uil 27 AW =T 7R 97.57%
w1 2.43%
0 (RENvIEY)
N Uil T LAV =T 7R 97.65%
FpuaH 2.35%
WA T T - R EFNEHTT— T 7 FOFERZRREORR
Ea ol e T —tm (%) i 1=] A=)
AFUR ROYAL BK OF SCOT GRP PLC B.62500 - 4.95
AHFUR LLOYDS BANKING GROUP PLC 6.75000 - 4.63
AAA CREDIT SUISSE GROUP AG | 6.37500 - 3.2
FPAUA MPLX LP | 6.87500 - 31
FAUR AGMC INVESTMENT CORP £.50000 - 2.71
N=a1—-5 ATHEME HOLDING LTD £.35000 - 2.54
FiAUA GMAC CAPITAL TRUST | 7.94313 2040/2/15 2.44
Fum—2 DAMNSEE BAME A/S 7.00000 - 2.42
ISR, SOCIETE GEMERALE 6. 75000 - 1.74
A—ZFSUF | WESTPAC BANKEING CORP 500000 - 1.67

#EALERYT—OF/FONBERNICH T SHETT,

et 2l GAE10FH ./ BE~—2)

o (RE~YIBL)
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20
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20
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20108 W01 0126 0134 20145 20154 20168 M7E 20188 W01HE

#EIJFVEONERR. A ESAHBEHHER CHHLTVET,. L. 2015F2REB (SR4B) hoFEET. 2019FE
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1
@
7 8
(2019 2 18 ) (2019 8 16 )
21,522,686 55,061,633
415,187,406 1,438,190,223
436,710,092 1,493,251,856
436,710,092 1,493,251,856
4,461,090 15,302,535
27,602 101,491
1,195,972 4,398,083
29 75
5,684,693 19,802,184
5,684,693 19,802,184
446,109,001 1,530,253,587
15,083,602 56,803,915
7,060,563 129,833
431,025,399 1,473,449,672
431,025,399 1,473,449,672
436,710,092 1,493,251,856
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(€H)

@)
ATHENE HOLDING LTD 6.3500% 58,450 1,591,593.50
BANCO SANTANDER SA 4.0000% 4,510 102,602.50
BANK OF AMERICA CORP  6.4500% 12/15/2066 1,400 37,128.00
BROOKFIELD PROPERTY PART 6.5000% 6,900 177,399.00
DB CONT CAP TRUST II 6.5500% 37,717 947,073.87
DB CONT CAP TRUST V 8.0500% 17,068 436,599.44
ENERGY TRANSFER OPERATNG 7.6000% 12,300 304,302.00
GMAC CAPITAL TRUST I  7.20086% 02/15/2040 40,000 1,049,600.00
OAKTREE CAPITAL GRP 6.6250% 3,350 89,344.50
OAKTREE CAPITAL GRP LLC 6.5500% 5,875 155,981.25
SCE TRUST 111 5. 7500% 12,000 300,720.00
BANCO BILBAO VIZCAYA ARG 6.1250% 400,000 368,800.00
BARCLAYS BANK PLC 7.87500 800,000 827,827.20
BNP PARIBAS 7.0000% 620,000 662,029.80
CREDIT AGRICOLE SA 8.1250% 671,000 769,972.50
CREDIT AGRICOLE SA 6.8750% 615,000 645,362.55
CREDIT SUISSE GROUP AG  7.5000% 675,000 737,235.00
CREDIT SUISSE GROUP AG  6.3750% 2,000,000 2,011,000.00
DANSKE BANK A/S 7.0000% 1,500,000 1,549,663.50
GOLDMAN SACHS GROUP INC 6.0650% 365,000 366,368.75
HSBC HOLDINGS PLC 6.0000% 900,000 893,250.00
ING GROEP NV 6.8750% 200,000 209,006.00
INTESA SAN PAULO 7.7000% 200,000 197,000.00
LLOYDS BANKING GROUP PLC 6.7500% 1,376,000 1,389,760.00
MACQUARIE BANK LTD 6.1250% 860,000 852,518.00
NORDEA BANK ABP 6.6250% 937,000 987,363.75
NY COMMUNITY BANCORP INC 5.9000% 11/06/2028 800,000 842,470.20
ROYAL BK OF SCOT GRP PLC 8.6250% 974,000 1,026,011.60
SOCIETE GENERALE 6.7500% 1,100,000 1,087,625.00
SOUTHERN CAL EDISON 6.2500% 244,000 247,050.00
STANDARD CHARTERED PLC ~ 7.5000% 600,000 622,500.00
UBS GROUP FUNDING SWITZE 7.0000% 945,000 985,162.50
VODAFONE GROUP PLC 7.0000% 04/04/2079 621,000 679,218.75
WESTPAC BANKING CORP  5.0000% 1,100,000 1,062,961.39
18,702,570  24,212,500.55
(2,570,156,932)
24,212,500.55
(2,570,156,932)
COOPERATIVE RABOBANK UA  6.6250% 400,000 436,799.20
400,000 436,799.20
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