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2019 11
208,767,040.50 99.95
95,655.27 0.05
208,862,695.77
100.00
22,883
2019 12 30 109.56
76.52 18.42
2019 11
236,997,580.26 91.45
19,573,183.79 7.55
256,570,764.05 99.00
2,579,203.84 1.00
259,149,967.89
100.00
28,392
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2019 11

150,462,317.75 26.26
33,487,804.33 5.84
27,581,879.74 4.81
23,452,760.07 4.09
17,374,792.02 3.03
8,133,928.03 1.42
6,057,548.95 1.06
6,055,917.09 1.06
5,899,739.13 1.03
4,790,018.22 0.84
3,928,908.31 0.69
3,505,007.48 0.61
2,674,399.02 0.47
2,621,272.94 0.46
1,928,823.55 0.34
1,752,652.90 0.31
1,605,935.76 0.28
1,410,048.00 0.25
1,388,207.01 0.24
1,315,911.14 0.23
1,205,017.76 0.21
172,005.64 0.03
240,310,763.70 41.94
134,924,152.75 23.55
25,219,382.46 4.40
5,068,308.62 0.88
4,821,025.51 0.84
2,202,180.92 0.38
697,453.14 0.12
22,398,386.99 3.91
6,522,174.68 1.14
1,353,375.07 0.24
1,171,312.66 0.20
926,184.63 0.16
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9,233,421.69 1.61
7,013,589.36 1.22
5,105,199.26 0.89
3,517,511.87 0.61
3,026,646.00 0.53
1,291,066.99 0.23
2,051.48 0.00
881,135.60 0.15
37,308,288.98 6.51
745,181,929.24 130.05
172,169,869.90 30.05
573,012,059.34
62,779 100.00

2019 12
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2019 12
2019 174,090,613.40 19,073,367,604 92.24 10,106
174,231,831.70 19,088,839,481 92.12 10,093
180,975,279.43 19,827,651,614 93.21 10,212
182,154,937.34 19,956,894,935 93.05 10,195
186,519,274.12 20,435,051,673 94.43 10,346
189,541,307.50 20,766,145,650 95.16 10,426
191,045,300.87 20,930,923,163 94._84 10,391
199,026,459.11 21,805,338,860 97.24 10,654
202,146,781.44 22,147,201,375 96.37 10,558
10 203,469,726.73 22,292,143,261 96.51 10,574
11 204,945,397.79 22,453,817,782 95.90 10,507
12 205,384,730.70 22,501,951,095 95.50 10,463
2019
2019 355,626,689 8,433
354,852,143 8,414
358,036,345 8,509
357,016,682 8,485
361,767,661 8,598
412,716,215 8,657
411,018,124 8,618
417,817,579 8,826
430,235,512 8,739
10 429,060,703 8,743
11 428,983,309 8,685
12 426,578,586 8,637
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2019 50,213,856.79 3,842,364,322 78.61 6,015
50,067,405.05 3,831,157,834 78.47 6,005

51,523,648.75 3,942,589,602 79.26 6,065

51,158,838.38 3,914,674,313 79.07 6,050

53,116,758.12 4,064,494,331 80.09 6,128

57,673,354.59 4,413,165,093 80.56 6,164

65,638,624.07 5,022,667,514 80.20 6,137

70,199,257.48 5,371,647,182 82.02 6,276

70,364,823.35 5,384,316,283 81.25 6,217

10 74,722,106.54 5,717,735,592 81.24 6,216
11 74,903,881.28 5,731,644,996 80.68 6,174
12 74,490,790.14 5,700,035, 262 80.29 6,144
2019 538,332,644.73 9,916,087,316 129.62 2,388
554,883,931.33 10,220,962,015 131.27 2,418
586,051,791.85 10,795,074,006 135.26 2,491
612,314,009.55 11,278,824,056 139.12 2,563
635,138,023.55 11,699,242,394 143.86 2,650

688,410,924 .84 12,680,529,236 147.08 2,709
723,689,639.52 13,330,363,160 149.04 2,745
769,199,476.63 14,168,654,360 154 .53 2,846
841,682,457.00 15,503,790,858 154.90 2,853

10 876,724,824 .96 16,149,271,276 156.68 2,886
11 903,428,466.14 16,641,152,346 156.88 2,890
12 969,146,266.50 17,851,674,229 157.27 2,897
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2019 43,122,017.11 4,724,448,195 31.26 3,425
41,269,604.48 4,521,497,867 30.27 3,316
40,261,092.27 4,411,005,269 29.43 3,224
39,550,887.00 4,333,195,180 29.03 3,181
39,894,394.29 4,370,829,838 29.47 3,229
40,858,089.66 4,476,412,303 30.27 3,316
41,417,360.50 4,537,686,016 30.71 3,365
38,350,270.21 4,201,655,604 28.62 3,136
37,407,023.29 4,098,313,472 28.07 3,075

10 36,614,671.57 4,011,503,417 29.07 3,185
11 34,251,945.75 3,752,643,176 27.36 2,998
12 34,802,158.05 3,812,924,436 28.57 3,130

2019 26,045,480.49 1,993,000, 167 43.36 3,318
25,891,105.31 1,981,187,378 43.06 3,295
24,305,405.68 1,859,849,643 41.97 3,212
23,987,282.17 1,835,506,832 41.78 3,197
24,318,699.90 1,860,866,916 43.16 3,303
23,614,573.42 1,806,987,158 43.80 3,352
24,558,657.11 1,879,228,442 45.30 3,466
23,696,382.73 1,813,247,206 43.22 3,307
24,727,614.78 1,892,157,083 42.41 3,245

10 25,646,194.13 1,962,446,775 43.05 3,294
11 25,040,248.34 1,916,079,803 41.32 3,162
12 24,869,629.93 1,903,024,082 41.76 3,195
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2019 12
2019 0.30 33
0.30 33
0.30 33
0.30 33
0.30 33
0.30 33
0.30 33
0.30 33
0.30 33
10 0.30 33
11 0.30 33
12 0.30 33
2019 15
15
15
15
15
15
15
15
15
10 15
11 15
12 15
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2019 0.25 19
0.25 19

0.25 19

0.25 19

0.25 19

0.25 19

0.25 19

0.25 19

0.25 19

10 0.25 19
11 0.25 19
12 0.25 19
2019 0.55 10
0.55 10

0.55 10

0.55 10

0.55 10

0.55 10

0.55 10

0.55 10

0.55 10

10 0.55 10
11 0.55 10
12 0.55 10
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2019 0.20 22
0.20 22

0.20 22

0.20 22

0.20 22

0.20 22

0.20 22

0.20 22

0.20 22

10 0.20 22
11 0.20 22
12 0.20 22
2019 0.25 19
0.25 19

0.25 19

0.25 19

0.25 19

0.25 19

0.25 19

0.25 19

0.25 19

10 0.25 19
11 0.25 19
12 0.25 19
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2019 2019 12 8.87
100x
2019 12
2018 12
2019 2019 12 5.86
2019 2019 12 7.03
2019 2019 12 29.90
2019 2019 12 6.10
2019 2019 12 6.75
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2019 12 2019 12

442,076 188,915 2,150,554

442,076 188,915 2,150,554
8,476 1,256 49,392
8,476 1,256 49,392
380,548 90,317 927,720
380,548 90,317 927,720

3,439,908 1,364,582 6,162,155

3,439,908 1,364,582 6,162,155
44,022 261,150 1,218,128
44,022 261,150 1,218,128
107,269 99,949 595,604
107,269 99,949 595,604
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76

23 103

UFJ 2019 12 30 109.56
76.52 18.42
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2019 11 30
2(b) 0 0
2(b) 208,767 22,873
2(€) 264 29

0 0
0 0
841 92
0 0
4(a) 13 1
209,885 22,995
(456) (50)
(386) (42)
4(a) (46) ®)
6 (25) 3)
6 (69) )
6 an @
0 0
(23) (©)
(1,022) 112)
208,863 22,883
0 0
183,136 20,064

2,187

8,685.00

95.90 10,507
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2019 11 30
2(b) 19,573 2,144
2(b) 236,998 25,966
2(e) 2,127 233
3,140 344
74 8
3,216 352
2 0
4(a) 1,772 194
266,902 29,242
(2,522) (276)
(502) (55)
4(a) (4,458) (488)
6 (82) )
6 (109) 12)
6 (1) ©)
(40) ®
(18) @
(7.752) (849)
259,150 28,392
19,572 2,144
222,572 24,385
8,545

80.68 6,174

41.32 3,162

156.88 2,890

27.36 2,998
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2(c)

(410)

(150)
(100)

(15)

(675)

(674)

2(c)

2(c)

1,243

28

1,271

2(c)

2(c)

6,100

(120)

5,980

6,577

22165

(45)

(16)
an

@
74)
(74)

136

139

668

13)
655
721
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2019 11 30
2(c) 202
202

6 (614)
®)

6 (463)
6 (118)
(27)

(18)

(1,245)

(1,043)

2(c) 3,307
2(¢) 14,329
17,636

2(c) 4,717
2(c) (7,258)
(2,541)

14,052
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67
@
(51)
(13)
€))
&)
(136)
(114)

362

1,570
1,932

517

(795)
(278)
1,540
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189,851 20,800
25,118 2,752
(3,710) (406)

0 0
(8,973) (983)
6,577 721

208,863 22,883

202,383 22,173
78,230 8,571
(5,884) (645)

0 0

(29,631) (3,246)
14,052 1,540

259,150 28,392
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663
563

42
4,415

1,975
1,354
322
86

8
2,160

256
21
0
0

0
0

0
0
(67N
(43)

@
(816)

93)
(123)
928
606

49
5,759

2,138

1,252
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2019 11 30 2019 31 2018 31
208,863 22,883 189,851 20,800 181,328 19,866
428,983 361,768 364,337
204,945 22,454 186,519 20,435 177,975 19,499
8,685.00 8,598.00 8,628.00
95.90 10,507 94.43 10,346 92.72 10,158
2019 11 30 2019 31 2018 31
259,150 28,392 202,383 22,173 193,102 21,156
99,944 7,648 77,435 5,925 79,863 6,111
903,428 16,641 635,138 11,699 384,969 7,001
34,252 3,753 39,894 4,371 47,832 5,240
80.68 6,174 80.09 6,128 80.16 6,134
41.32 3,162 43.16 3,303 43.50 3,329
156.88 2,890 143.86 2,650 117.34 2,161
27.36 2,998 29.47 3,229 32.38 3,548
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Commun de Placement
AIFM
2019 11
2019 11
2010 12 17
2010 11 18 2013 2013
12 2013
NYSE
NYSE

60
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1.47842
4.22830
€ 0.90695
109.51000
5.74350
1.00000

GNMA

FNMA

FNMA
FHLMC FNMA
FNMA

FNMA
FNMA

FHLMC PCs

FHLMC
PCs

TBA
TBA

29/65



EDINETOOOO
o o o o =2 51
OOoooooooooooooooooood

30/65



EDINETOOOO
o o o o =2 51
OOoooooooooooooooooood

0.41 0.10 0.15 2.00
0.41 0.10 0.15 2.00
0.41 0.10 0.15 2.00
0.55 0.10 0.45 3.50
0.55 0.10 0.45 3.50
0.55 0.10 0.45 3.50
0.01 taxe d"abonnement

0.05
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2019 11 30 2019 11 30 2019 11 30
1,243 1,404 3,346
0 0 (39)
1,243 1,404 3,307
285 3,631 44,110
(257) (3,032) (29,781)
28 599 14,329
1,271 2,003 17,636
6,100 3,604 4,717
0 0 0
6,100 3,604 4,717
(98) (1,413) (8,456)
22) (173) 1,198
(120) (1,586) (7,258)
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5,980 2,018 (2,541)

10
2019 11

11
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[ 5] 4 (M) R
BRI, BB 5 OIS ST 5 IRTE D & 5 B IERR S & R S
PR o
Za—FaTAh - FrX (a)
Fhms b—#fs U= A IR T Tl 1. B48, 573 § 208,767 o000
AWORERG BT/ WIS 5 HE TR Fh TV 2BEEO S SWEIENRS L O SRS § 008,767  99.96
OTC ol Y /45 ¢ S (ol : T, SEMBEEMRL)
e, RN NSEA ShaRBlEER LTS Etih S,
TR
mEA MR WL
AFH (.74 e ERET ey s s WE B (s HA%
Myl 1272084 ¥ 2538 § M § o % i} i L1} 0. 00
~y CRBTHRE
019 110 30 BEAE, MR DAk, HTFORAFSETAERS LT,
RIA RRBERIL S MR
BEH (A /) | ARETE EEREE i R [ E) Heafot
A 12,2009 ¥ 142,672 § 1,306 § | 5 o 3 b 0,00
12/2019 L 1.3 ¥ 141, 438 o (Lo {10 (0, 00}
01/ 2020 1. 310 142, 672 o 4} (4} (0, 00
CH, 12/ ¥ 45432 % 1,308 T 0 T 0,00
12,3019 L l.dad ¥ 145, 185 /] {11 {11} (0, 01}
01/ 2020 I 142, 432 o 17 () (0, 00
s | pigl) L 1. 305 141,471 o (12 {12} (o, o1}
WY1 122009 L] log 621 § a5 i ] 1 0,00
01/ 2020 H] ¥ 10, 921 o 1} (1) (0, 93
=0% 12,5014 ¥ T % T o i i} 0. 00
TOR 12,2009 B 3 1 1 1 0.0
O 2020 L 314 0¥ 207 ] 1} (1} {0, ooy
] 13 5 {460 § (33} 10, 021
OTC T 1 /47 ¢ S REML 1 B $ (33 {0.02)
LR EE RO 4 208, T34 99,94
EOoRBRES X UAR $ 129 0.06
MR H 208, B63 100, 00
BRSPS R (R : Tl ) :
ol FRERNCEMEASAERBEERRLTOIZ L8RS,
{a) 77 FORHRSH
OTC S5 U 57 + TREGICH LT (B9 B shiNe
ELFRE, 2019 9E 11 H 30 ARTED, HFR S 00 SR U 47 « FEdh o ilsE L0 (28D SA SR EROBETH S,
OTC F U AF 4 Fim g = AL e
RiFY Y (2@ SBA B
(Lt ] a8 L] H (10}
CE (1 0 (i
HUS (12} 0 {12}

E 4 A= e —EL, ETRTTEROR R AL ORNES (HF N~k DR T
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SIEEE ATEE R
B o (W) %
AP RS B & 5 TR TS| ST B RO S B WA L TR e R
ey e o gL
Ta—FaTh-7rrE (o)
PhT s bedds Ut R pFF T B 1,871, 502 §  faEoW 945
IR R 5

SR
Sl (i)
Federal Home Loan Bank
1500 dise 1570052020 (a) (b A 4] b1 L 081
1, 503 dise 3170072020 (a) (L) {400 4. 887 ]. B9
I TN due 181252019 (o) (L) 2,600 I, 595 1. 00
L713% dise 20/12/2009 {a) (b 2,600 I, 548 1. 00
1. T41% due 03/01/2020 {n) (b} 3,600 k. 505 1.9
1 9T8% duee 11/12/2019 {a) (b 1,300 I, 299 0, B0
L% due 0612720019 (el bd 2,500 ., 5 i, 47
R R e 16,573 156
SR B W1 & S TR STy SEEE DS SATEIE RS L S A § 256,671 9. 01

OTC £ U 35 ¢ VP0G (el - FHitls, BEMIMRERRL)
s o, FHAREICOREA Sn MBI EER LTSS LARS,

HETHRY

A RS A

HEH {5 i G| e A 5 X RMARE R R (i) ot
EP3 12,2019 ALY 1,076 % 7289 % 1 & o 3 1 0. 00
12,2019 TRY 3,905 BT6 o (4 (4} 0, 00
1252019 L] 17 AUD L 1] i 1] 0,00
12/2019 549 TRY 3, 189 ] ] 5 0,00
CEE 12/201%9 TRY 3,174 3 547 ] (8 (6} 0, 0
272019 3 630 TRY 3,641 2 i 2 0,00
HUS 1272019 T 443 ] f 0 0,00
J 12/201% TRY 157 5 32 ] o o 0,00
1272014 i 1,552 THY B, 62 B i 8 0,00
1,/2020 TRY G, (4l 5 1, 552 ] (8 (8} 0. 00
WY1 10, 2 1, 778 o {14 {14} (0,01}
12/ ] i5 AR 1o ] i 0 0. 00
YL 12/2019 T45 THY 4, 607 6 0 § a, 00
200G 12/2019 TRY 7409 § 1,282 0 (7 (7} 0,00
] .. % gy 3 {17} (0. 01}
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~u FRETHREN
201946 11 M 30 HElE, 4 Fodks ok, gl Pl AT s R L Tuvd,
mEn e AL
HT (A4 | i el RRMALE RN (8L () Mo
B0A 122009 ALTH 20, 202 b3 17,096 § a3 no% A9 .02
12/209 3 16, DGO fLLUE 23, 426 a {Z18) (218 (0, 08l
01/2020 16, 575 5. 001 0 {45 (46) (0, 02)
BF3 12/200% 436 G1E 1] (8] {8) 0,00
CHE 12/ 2% AL 2Bl 3 137 o ] 0 0, 00
12/200% 5 B42 AD 1.21% o (S ] €17 (0, 01}
08/ 2020 177 61 a ] ] 000
GLA 122014 AL 24,972 5 16, 926 35 o 3 0.01
12/ 2000 5 16, 609 i 4, 076 i {124 [324) (0, 12)
01/2020 16, 943 4,90 il [34) (34 (001}
KU 12/ 2 AlD 440 1 336 4 o ¥ 0.00
12/2019 H 17, 558 AUD *3, 544 il {80 {0} (0. 11)
AR 12/2019 ain 1. 403 o L5 B 21 (0.01)
5CY 12/2009 ALTH b i 226 1 o 4 0. )
Z5H 12/200% 25,078 L - i) 2 . )
01/2020 H 16, w51 A =5, 076 n {1 Lo 0. 00
§ @ § (B 3 {B52) (0, 33}

IOL9E 1L 30 BEEE, @ FARET P PALTA S FAGLUN FART I EA LT A P AR, BTORRFSETERL AL T
e AR

HIFl (A4 !ﬁﬂl“ i P REMRLE RN A SR H#%
{11 1272019 ] 18, 085 BEL TRim % 0 [ (gogy % {ada) (0, 36}
CE 122004 IBRL, .14 3 17,610 82 1] B2 0,03
1272009 i 1.083 L 4.7 0 (38} {38) (Q, 01}
01/2020 IBRL 175 3 11 i} 1] 1] 0,00
01/2020 3 17,060 IRL 71. 878 0 L58) ] (0, 02)
[Us 122009 BRL 1. 240 5 P | 1] 1 0,00
01,/ 2020 1 293 BRL 1.240 0 (1 {1} 0.00
HUS 12,2009 BRL Ti2 § 176 3 1] B 0, 00
1220010 % 10, 622 BRL 42, 4685 0 {570} (570} {0, 2%y
T 12/2018 BRL 181 L] 15 2 1] a2 0,00
Myl 1272004 Fy i 17,224 166 0 166 0. 06
1272019 ] 17, U B T agz 0 {878) tara) (0. 340
01/2020 i7. 197 72127 0 (166) (166} (0. 06}
S50 1/2009 FBHL 7o, 360 $ 17, 16 56 0 6 0, 02
12720019 1 7018 BEL 470 a 412 (412} (0, 16
01/2020 17, 142 T, 60 0 L56) {56} (0, 02)
LAG 122009 BRL 1. 348 3 17 17 1] 17 0,01
L L« 1 (31150 % (2, 783} {1.07)
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CI% 12/2019 a7, 561 216, 437 hd 0 152 005
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122019 1 14, 283 TRY 82,631 94 (n %3 004
01/2020 67, 390 362, 904 2 0 342 013
WY1 12/2018 ™ 2, 04l 5 352 o (3 (3 0,00
12/ 5019 5 6, 753 TRY 34, 4 26 0 6 0. 01
RYL 12/201% 1,038 5, 988 3 0 3 0. 00
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SR A E Al
5] (Wit} (i) Hoet
T BB [T B 3 & T Il & 7L T v DR 3h & W DI 1. ] e
T eF o
¥
Frovincia de Buenos Aires
53, 308% due 12/04,/1025 (a) AES 104 1 2 0. (0
F=2FFVF
Firw b - i s
Driver Australis Four Trust
L. T95% duwe 21./08,/2025 AL 19 284 i, 45
Flexi ABS Trust
Lo910% duee 23062023 GBl2 414 0, 07
i1 0,12
it
Notional Australis Bank Ltd
2, 250% due 167032021 5 1. 200 1,208 0,21
BT Y= - 3y T RER
FirstMac Mortgage Funding Trust
1% due 08°03,/2049 AU 2, (K0 1. 353 024
F—2 b TR 3, 256 o, a7
AT i
il
Baecardi Lid
L 450 due 15052025 3 1. 500 1. 606 LU ]
FFEn
i
Potrobras Global Finance BY
B. (9% due E5/01/2030 BOT B4 0, 15
G, 125% doe 17/01/2022 5049 542 i, 04
1. 388 0,
¥R
Erazil Letras do Tescurs Hacional
0. % e 000472620 e HEL 21,4900 a, 105 0, 59
TG f, 493 1. 13
el ol
A
Royal Bank of Cansda
2 300% due 32,03,/2021 L 1. 200 1,208 4 |
Torento-Dominion Bank
2, 50 due 15032021 300 a1 i, &
2, 500% due LB/01/2023 . oo 1.114 0,20
2.621 0, 46
S
Province of Dntario
3, 150% dise 02/06,/2022 CAD 1. )0 iy 0,13
Province of Quebec
2 7505 due 35082021 5 5, W 5, Uag 1.06
3, 5000 due 01,/12/2022 CAD 300 ik 0, 4
7.004 s
Aib O 635 1. 658
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i
Asbhac LSNI LLC
T 104% due 12022003 H 1. 153 5 1,165 0,21
Park Aerospace Haldings Ltd
|, S0 due 1550372003 1. 600 1.6380 0.29
@B Finance Ltd.
3, 251% due 12/02/2020 4, 200 3212 0, 56
de o AR RS 6,057 106
FFFR
i
Altarea 5. CL A
1. 875% due 17/700/2008 £ 1. 500 1,673 0,29
Banque Federative du Credit Mutuel 5. A
20NN due 30072003 3 1. 200 1,318 027
EPCE 5. A
. D0 duwe 120972023 1. 400 1477 0.5
RCT Banque 5, A.
2, 000% dus 1170772024 £ 1. 200 1,388 0,4
b R Y 6. 56 1. 06
a2
Tiw b Ak
Red & Black Auto Gormany UG
0. 037% due E5/00/2027 1, U= 2.2 L
Doutsche Bank AG
20700 due 130772020 3 1, 50 1, 300 0,23
3, 3008 dus a0 05 0, 16
3, 375% due 1. 30 1, 309 0,23
5 961% due 1. Taa 1,713 L
4, 200% due 1. 500 1,534 a,27
5. 000 duse 1. 200 1,240 0.2
Doutsche Pfandbriefbank AG
33758 due 221152021 1, BOO 1,349 0,32
Schaoffler AG
L. 125% dus 26,/03,2022 £ 1. 100 V236 0.21
Yolkswagen Bank GabH
1 069 dus 01082022 1. (00 1,128 0,20
1. 250% due 017082022 2.0 2, 831 0,49
L BT5% due 3170072024 2. 0on 2,321 LI {F]

17, 3i5 3. 03

Bl 14, 577 342
EE:/%—-& ERE ]
Crodit Suisse Group Funding Guernsey Ltd.
3, 450% due 16/04,2021 - 1. B 1,627 0.2
37508 due 15,032 2,600 2,715 0. 48
3, B0 due 09,06,2023 400 418 o, 07
H—ir i =Ry, F o a-dh it 4, 790 0. %

39/65



EDINETOOOO
o o o o =2 51
OOoooooooooooooooooood

2019 11 30
SR e TE AR R
Lol (F=MLfir) (ML) Hoae
FTAART AR
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Adagio CLO Litd.
0, 660% de 15/10/2029 - 1. a0 5110 0,18
Arbour CLO DAC
0, 580% due §5./03,/2029 1. 300 1,429 0,25
Cork Street CLO Designated Aetivity Co.
0. Te0 duee 2971172008 1. 800 1,655 0. 24
Elm Park CLO BAC
0, 620% due 1602029 B0 S50 0, 16
a, 068 i, 549
i
Abbott Ireland Financimg DAC
0. 00 dise 27,700,72020 {c) 1, A0 1, 546 0,27
Bank of Iroland
T. 375% due LB/706/2020 {ed 400 1. 000 1, 145 0,20
SMBC Aviation Capital Finance DAC
3000 due 157072022 3 B0 514 . 14
3. 505 0. 61
b e AV
Eurcpoan Loan Conduit
0. TB0% due 26,/10/2028 € 1. D81 1. 172 i, 20
TAG e PEH 9, 745 1. 70
A& WF
Immcbiliare Grande Distribuzions SII0 SpA
L. 125% due 2871172024 € 1. 300 1,443 0.28
Intesa Sanpaclo Sph
b OO0 dise 23,709/ 2009 5 1, 400 1,417 0.2a
UniCredit SpA
T, B30% duwe B4712/2023 2. 500 3. (40 0, 53
4. 500 1. 03
HBRIE— Y — 2 - Ay 7 R
Teurus IT SRL
I 101% due 18/02/2027 15 B 26 0, 16
R g &, 826 i. 19
ZE 3
HiK
Central Nippon Expressway Co. Litd.
2 362% due 18,05 . 3 2. 600 2,603 0. 46
2, 3708 duw 15502 2. 400 2,396 0,42
2 431% due 3. 400 3,406 0, B
2, 567% due 021172021 2. 700 bl ) .47
Daiwa Securities Group, Inc.
310 due 1904./2022 L. 700 1,733 0, 30
Mitsubishi UFJ Financial Group, Ine.
3. 455% due 020372023 1. 200 1347 LU
3, TETH doe 01/503/2021 515 6 o, 10
Mizuho Finenciel Group, Inc.
2. 555% dwe 13709,/2025 1. 400 1, 400 0,24
3, 752% due 190772023 AU 1. Too 1,226 021
Sumitomo Mitsui Financial Group, Inc.
2. T43% due 18102022 3 L. 500 1. 5097 0, 36
29348 due 09,703,72021 1. BOQ 1.61% 0.8
Takeda Fharmaceutical Co. Ltd
| DO duise 26,71 152021 1. 400 1447 0%
4. A00% duwe 26112023 1. 400 1. 506 {1, 5
3. 453 1. 09
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Japun Finance Organization for Municipalitios
2. 125% due 1370472021 3 1. 400 3 1402 0,25
3. 3TEN due 27/00/2023 1. 400 1. 469 0, 26
Japan Governmont Internationsl Bond
0, 300% dise I006,/2099 ¥ 70, 006 LiZ1i) 0. 11
3.317 0, 62
HA Rt 6. 470 i
e T e
il
Altice Financing 5. A
B, 625% due 15/02/2023 3 1. 30 1,025 18
CPl Property Group 5.4
1. 6235% duw 23042027 [ . 500 1,635 0,8
2125% due 04/10,/2024 1. 100 1. 265 0, 22
ez L i S R 3. 928 0, §8
FFs
Tz b A ifE
Cairn CLO BY
0. G50% dise 20,710,/ 2028 200 220 0,
Chapel BY
0, ¥ due 1770772066 trle 246 0,4
Contogo CLO BV
0, 50F% duwe E5/11/ 2026 ] B8 [
Grosvenor Place CLO BV
0. 720 due 30,/10,/2029 1. (o0 1. 101 o 14
Tikshau CLO BY
0, GO e D08 2008 2. D63 = 272 i, 40
i.821 0, &1
i
EMW Finence KV
200500 due 12,08/2022 1 [ 1,402 (HREE |
BNG Bank HY
L, 5006 due I8,02/2020 10, 0 I, 015 .75
Cooperatiove Babobank UA
4, 3T5% dwe 04082025 L, 00 1,488 .19
5. 500 due 89,°06,°2020 (e (F) [ 4 20 ] (PR E |
6. 625% due 29062021 () CF) L, 000 1. 202 0.21
Deutsche Telekom Intermational Finance BV
2, 225% due 1770052020 k1 1, 700 1, 700 3
Enel Finance International NY
0, 0005 due 1770672024 (cd L 1. 490 1. 528 027
0. 375% duse 17706,2027 I, Gl 1, 742 030
Mendelez International Holdings Metherlands BY
2 00 due 2810/2021 % I, 4 1,393 024
Mylen NV
2. 2500 due 2271072024 £ I, 200 1. 408 0I5
NiF BV
L BESN doe 01,06,/2023 1 G} 640 il
Syngenta Finance KV
5, 9335 due 230472021 1, 450 1. 476 0. 26
Tove Pharmacouticsl Finance Netherlands BY
1. 2500 due 315032023 £ 1, 000 1,031 013
&, 200% duw 15/042022 I, 300 1,432 LR
United Group BY
4, 375% due DL/OT/2022 L. 14 1,438 .22
27, 582 1. 51
w3 A it 32,403 5. 5

41/65




EDINETOOOO
o o o o =2 51
OOoooooooooooooooooood

2019 11 30

SR e TE A fA -
Lol (F=MLfir) (ML) Heae
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i
Yars Intermational ASA
b TB0M due 00,°06,/2028 1 I, G § 1, 733 3]
e
o
Peru Governsent Internaticnal Bend
B SO0 due 12022029 PEN &, 500 1, 1 0. 2
Er Il e
i
Banes Espirito Sante 5 A
fiBs due ISS0L200S (3 = 172 . 03
AF—n
U
Ontar Govermeent Internationsl Bond
33758 due L4/03,/2024 3 I, 400 1, 465 0. 26
4, S e 14708,2020 I, 400 1. 562 0.7
& F—i-i i 3. 027 0. 53
i A -
BDC Aviatiom Lid
4. Q00 cise 25,°00,72024 I, B9 1,672 [
Ovorson—Chinese Banking Corp. Ltd.
. 3564% due E7/06/2020 1, D 1. 02 0. 18
L W=l 2. BT .47
o
A
Kookmin Bank
L 500 due 01/02/2029 () 1, 2040 1. 316 [ ]
e
wF L_l 2#!
Spain Government Intermational Bond
0, 600% due 31710/ E 1, 400 3817 0. b6
L 400 due 3007, . B 3129 0. 25
L. 850% due 30,072 I, B o 28T 0. 40
S B 9, 233 1. i3]
Eaft T
i
Eurepesn Investment Bank
0, 750% dwe 15102024 £ I, 500 1,929 0.
A z—F i
Castellun AB
2. 125% duwe 20/11,/2023 £ I, 200 1. 410 . 25
A A
A%
Credit Suisse Group AG
3 900% due 1471252023 E] 1. 300 1,420 0.3
4, 207% dwe 12/06,/2024 1, 500 1, 583 0.5
UBS AG
2, B8T% duoe 06506,/2020 £, O . 0. 35
UES Group AG
3. 0008 dise 15704,72021 &, 0 2027 035
4. 125% due 5002026 1, 100 1, 100 bkl
=4 2 it H 134 b 42
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il
Assura Financing FLC
3 000% dus 19072028 £ 300 ] 427 0.07
Babeock Intermational Group FLC
LO3TES due B3060/2027 £ G 1. b0 [
Barclays Bank FLC
7. 6258 due 21/11/2022 {f) 5 1, 100 1, 2534 [ .-
19 1795 dug 12/06,/202) 1. 300 1. 450 025
Barclays FLC
3O125% duee 1750072024 E 500 677 [ =
4, 1S due 10082021 3 o, B o HEG 0. B0
{.BI0A due 15022003 800 835 0. 15
HSBC Holdings FLC
2. TEES duwe 110572021 I, 104 1. 103 (AL
BN dise 0803,2021 I, 300 1321 0.3
4. I8 duwe 080372021 B0 gl4 [
Isperial Brands Finance PLC
209504 due 21/07,/2020 1, 200 1.3 0.21
3 500 due 36,707,206 1, 104 1.1 [R5
&, BTON due 269072009 1, 500 1. 501 . 26
Lloyds Banking Greup PLC
2, 408% due 077052025 AR 1, 000 fin 012
2, 850% duee 170372023 1 L, 700 1718 o3
3. 000% doe £2/05/2004 I, 300 1,364 .24
4, 375% due 225032028 1. 30 1. 427 L, 25
Netionwide Building Socioty
3, ToES duwe 08,703,204 1, 500 1. 582 0ZT
Royal Bank of Scotland Group PLC
0, T50% duwe 151072005 L £, 000 & 5000 (LR
&, BTES duwe 120972023 3 1, 500 1. 561 0ZT
7. 648% due 305092031 {=) I, 200 1, 721 LR
Society of Lloyd" s
4 T80 due 30,/10,/2024 3 &, 104 3,025 053
Standard Chartered PLC
4, 24TR duee 300072023 3 1., 200 1. 241 e
PP Finance
4, To% due 211052021 1, 40 1. 465 0. 26

33, 488 b. B4
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HEBE—F—D - /i I W
Alba PLC
0, 953% due 17/03/2089 £ 379 5 463 [N
Dukinfield FLC
1 TETR due 15/08/2045 426 Bad 0. 10
Eurceail PLC
09415 duwe 157122044 462 a2 [LRg L]
L 735% due 13/06,/2045 I, 087 1,400 (LR
Great Hall Mortgages PLC
OOTEN due 180672000 - I, 325 1,291 0. 32
Hawhamoor Mortgages FLC
I T61% duwe 350520563 £ i, =55 6,334 1-11
Ludgate Funding PLC
L 3600 due B1,00,72061 g 1,035 o2
Newgate Funding PLC
0, 979% due 01/12/2060 768 45 0. 16
Reslos UK PLC
0, 000% due 1571272043 [ 4 I, 478 1, 208 027
0, 441% dise 15122043 £ 1,014 244 0.2
Rochester Financing FLC
2. 076% due 1806/ 2045 I, 001 1,299 0.3
Towd Polnt Mortgage Funding PLC
L B3 duee 30/10/2051 1.778 2,310 o4
Trinity Squars PLC
. 9358 due 15/07,/2051 242 380 o7
Uropa Securities FLC
0. 974% due 101072040 T, 283 &, Tl 49

o 3a8 361

T Y 2aat o5, 536 9,75
TAYHEmE
Tz b« A Eh
Bear Stearns Assot-Backed Securities Trust
L. 908% duee 25/12/2006 5 199 (RS 003
L. 955% due 25,04,72037 542 654 il
2TI3S due 35/06,/2005 I, 038 1, &2 [ER .3
CIT Martgage Loan Trust
3. 055% due 35/10/2087 B0 8§31 [
Citigroup Mortgage Loan Trust Asset-Backed Pass-Through Certificates
2 653N due 25,/10/2084 1, 200 1. M5 0.21
Citigroup Mortgage Loan Trust, Imc,
2. HEE% due I5/°01/2086 1,278 s L 32
Countrywide Aszet-Backed Cortificates
1. OES% due 35/09,/2006 I, 308 1,310 0. 23
2. (08% due 25,06,/ 2006 661 653 0. 12
2, 158% due 25/00/2047 © 2245 1.719 LR
Countrywide Asset-Backed Certificates Trust, Ime.
20248% due 351272004 [ v 1,430 025
GSAA Homo Equity Trust
L. 885% duwe 25/07/2037 TE3 145 0. 13
GSAMP Trust
2, 508% due I502/2047 1] B3 .02
Home Equity Asset Trust
2. 4% doe I5/10/2084 G984 YEE 0,17
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JPorgen Mortgage Acquisition Corp.
2, 0% due 25,/05,/2085 5 1, 900 ] 1, G0 033
Morgan Stanley ABS Capital, Ine. Trust
2 ATIN due 25/07/2085 ki T35 0. 13
MNomsura Homo Equity Lomn, Inc, Home Egquity Loan Trust
L, 8% duwe 25/03/2036 T Bal 0. 12
Option One Mortgage Loan Trust Asset-Backed Certificates
3, 14585 due 35/11/°2035 14 115 0. 02
2. 168% dwe 25/10/2085 I, 200 1. 186 21
Residentinl Assot Mortgage Products Trust
2, 089% duwe 25/01,/2038 L, 500 1,477 0.8
Resfdential Asset Securitfes Corp. Trust
3 138% duee 25/12/2085 ¥, 200 3. 215 0. b6
I, 55G% due 25/01/2004 L1 1. 138 [P ]
SLC Student Loan Trust
220 due E5003/2027 882 877 0. I5
SLM Private Credit Student Loan Trust
2, 319% dow 15/06.72023 2 i L] 0,04
SLM Private Education Loan Trust
5, 015% due 16/05/2044 o 20 O B
SLM Student Loan Trust
2400 duwe 27/04,/2026 155 155 0.0
Structured Asset Investment Loan Trust
2,428 due 35/10,72035 00 i 0. 12
E.T55% due 257082084 521 521 ('R 1]
Wolls Fargo Home Equity Asset-Backed Securities Trust
1. 955% dse 35/07/2036 126 26 [N

5, 220 4. 40

i
Abb¥ie, Inec.
300 duwe 211052002 1, M 1 24
2, 9508 due 21/10/2026 1,108 L 112 [ LY]
3. 2000 due 06,711,/2022 TO0 117 013
American International Group, Inc.
L 750 dus 10072025 00 naz [N
American Tower Carp.
2. T50% duw 157002027 1, 40w 1,8 0.2
T, 3758 due 15/10/2026 B0 531 0. 15
Ashtead Capital, Inc.
B, 250% due 01/08/2026 A0 jas 007
Assurant, Imc.
&, 363% due I5/00/2021 26T 267 0. 05
ATAT, Ime.
2 851% due 15072021 1, i 1.415 025
4, 360% due B1/03/2029 1, 500 1, 656 0.2
Atlantie City Electric Co.
4, 350% duse D104202]1 1. 300 1. 329 0.3
Aviation Capital CGroup LLC
4, 125% doe 01/08/2025 1. 500 1, 5460 027
Bank of Aserice Corp.
ZOITH duwe 06032024 1, 200 1, 207 021
2,9965% due 24042023 1,700 1, 720 [ER]
& A0 dwe 17/705/2022 1, 500 1, 532 0,27
4, 100% due TL07/2023 1, 109 1, 173 0.
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BAT Capital Corp.
3.557% due 15/08/2027 b3 I, 000 § Lm0 018
Baxalta, Ime.
3, B00% due 23/06/2022 358 367 0. 05
Boyer U.S. Finance LLG
A, 250 due 15/12/2025 1. 500 1.610 o
BGC Partoers, Inc.
5. 125% due 27/05/2021 I, 000 1,035 018
Broadcom Corp.
3. 0008 due 15/701,/2022 1, 300 1,315 [
Broadcom, Imc.
3. 125% due 157102022 L, H00 1,323 0.2
Campbel] Soup Co.
33008 dus 15./03,2021 1, 600 1,624 .28
Capital One Financial Corp.
I, 400% dwe 3010/2020 1, 300 1. 04 0.3
Charter Commmications Operating LLC
o, AEE% due I5007/°2022 1. 300 1. 64 024
Citigroup, Ine.
2 8768 due 3S07/2023 1, 300 1,320 [} s 3
2, 000% duwe 25,/04./2022 L, 109 1. 118 LA
1. 337% due 0150952023 G0 613 011
34645 due 300372021 500 ) (R ]
Crown Castle Towers LLC
3. 233% due 15/05/2042 GO ] ol
CV5 Health Corp.
3 T00 dus 09032023 1, 600 1, 667 LR
C¥5 Pass-Through Trust
6, S43% duo 10082030 63 T6 [ERH
Cyrus(ne LP
2. 900% dus B5/10°2024 {b) 1. 300 1. & 0.3
Daimler Finance North America LLC
3, 5500 due 15082022 I, 600 1,612 0.3
2.TT9% due 22002/2022 L, 500 1. 510 LR ]
3 A due 32/02/2022 I, 500 1,837 0,27
Dell Internaticnal LLC
A A2 due 1506,2021 L, 400 1, 442 025
B, 450% due 15/06,/2023 L, &0 1,962 .34
Digital Euwre Finco LLC
2 BI0N dus 1550472024 L I, 300 &, 756 0. 48
Discover Bank
4, 200% dwe 08,/08/2023 3 I, 176 1,352 0.2
Dominion Energy Gas Holdimgs LLC
2. T19% doe F5/06/2021 1, 000 (] 018
[uke Energy Corp.
3, 050% dee 57082022 1, 200 1. 229 021
Edizon International
5550 duw 510172024 1, 100 1. 109 019
Enable Midstresm Partners LP
e A0S die 150372027 b, 104 1474 01w
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Energy Transfer Operating LP
4, 630% due 01/06/2021 i 1, 200 4 1, 332 .21
EPR Properties
4. 950% due 150472028 1, 600 1. 756 031
FirstEnergy Corp.
2 A50 due 155072022 1. 300 1.3 0.m
Ford Motor Credit Co. LLC
2. 853% cse 0504,/2021 I, 300 1.0 0.5
2, 881% due 12/10/2021 L, 100 1. 086 0. 19
208M% duse 03708/2022 b, 375 1, 353 [ R
3 3TN due 38703,/2022 G M [t L]
4. 50% due 07/01,/2021 1, 500 1,827 32
B, 120% dus 1570072020 300 2 D, 0s
General Electric Co.
5, 0% due OF7/06,/2021 £ 00 37 017
General Motors Financial Co., Ine.
2 562% due 09/04,/2021 i B H01 o4
3. 150% due E5001/2020 o0 700 0. 12
52005 due E3S07./2020 1, 500 1. 508 0. 26
3. 535% duee L4501/2022 I, 209 1312 0zl
3P0 due 3112020 i) 11 [
GLP Capital LP
B 3000 due 15700,/2029 1, 100 1,217 [FRL4]
Goldman Sachs Group, Inc.
ZBTH% due 31,/10/2022 b, S 1. 8922 (HRE S |
2, 008% due 067062023 I, 300 1,320 0.x
3. 0N due 230452020 1, 400 1,405 025
32008 dus 237022023 1, 400 1. 441 0I5
Goodman I1. 5. Finance Four LLC
4, 500 duo 157102097 1. 400 1,351 027
Jeckaon National Life Global Punding
2. 500 due I706/2022 1. 400 1417 (LR
JPdcrgan Chase & Co.
2, 400 dise 07 /06,2021 1. 500 1. %11 032
2. 840% due I5/04./2023 L, 700 1. 716 030
B 3ETR due 017032021 I, 200 1,218 0.21
3. D14% dwe 18/06/2022 1, 500 1. 533 027
3. 5505 due 2370472024 500 521 0. 0F
& T0T% due 2350772024 1, 300 1,368 024
Feurig Dr Pepper. Ipc.
4, 057% duwe 25052023 1, 300 1, 376 024
Marriott International, Inmc.
2, 125% duwe 03102022 L. 400 1. 400 0.
Resorts Imternational
6, 623% due 15/712/2021 400 436 .08
B, T50% due 01,/10,/2020 00 T2y 0. 13
Micren Techmology, Inc.
5, 307% diwse 06,/02,/2029 i, 300 1,457 025
Wid-Aperica Apartments LP
5, 600 due D1/706,/2027 I, 700 1,812 032
50508 due 15052029 S0 aa0 o
Midwost Connector Capital Co. LLC
3625 due 010452022 =) BZ1 014
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Morgan Stanley
2, 500% due Z1/04/2021 i I, 500 4 1,810 0.6
3. 146% due 20012022 1, 700 1,718 LR
WPLY LP
3. 500% due 011272022 I, 200 1,229 021
National Retail Properties, Inc,
4. 300 de 15/10,/2028 I, 200 1.3 [
NextEra Enorgy Capital Holdings, Inc.
3,630 due 357022022 I, 200 1,210 0. 21
3 200% duse 25/702/2022 b, 300 1. 329 [ R
3, 5508 due 01/05./2027 I, 50 1. 603 0.3
Niagara Mohawk Power Corp.
4. 278% due 1671272028 L. 600 1. 501 031
Nissan Motor Accoptance Corp.
1. 900 due 14092021 I, 804 1, 788 0.l
2, 8000 due 137012022 200 0 .04
WY Socfety for Relief of Ruptured & Crippled Maintaining Hospital Special Surgery
3. 500% due 01501/2023 I, 585 1,633 0.5
Omaga Healtheare Investors, Ine,
4. S00% dus 1570072025 1. 200 1,372 L
Owans Corning
4, 200% due B1/12/2024 I, 500 1, 532 .23
PayPal Holdings, Ine.
2 6308 due 01/10/2006 I, 400 1, 406 025
Penske Truck Leasing Co, LP
400 doe 01,°07.72024 I, 200 1, 246 [ B4
Santander Holdings USA, Imec.
BA00% due 18,00/2023 1, 200 1,431 021
Service Properties Trust
4. 250% duse 15/02,/2021 0 710 [
Simon Property Group LP
OAR0N e 13009,2029 (] 1. 3749 0.4
SL Groen Realty Corp.
4, 500% due £1,/12/2022 I, 104 1. 158 .20
Seuthern Califernia Gaz Co.
3. 200% due 15062025 b, 500 1,563 [ERL
Seuthern Co.
23508 duwe 015072021 1, 400 1. 406 0.5
Springleaf Finance Corp.
6. 125% duew 15/05/2022 1. 000 1. 078 0. 1%
B. 250% duse 15/12/2020 0 T42 [N
Sprint Communications, Inc.
T, 000% due 01503/2020 1, 4 1,412 0.5
T, 000 duee 15082020 500 513 oy
Synchrony Bank
3. 650% dise 2405,/2021 I, 300 1,324 0.5
Time Warner Cable LLC
4, 125% due 150252021 1, D 1,417 018
Teyota Motor Credit Corp.
2 333% due O07/10/2021 G oz [T
UDR, Inc.
3. 2008 due 15/01,/2030 1, 400 1,441 025
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United Adrlines Pass-Through Trust
2, 875% due 07042080 5 1. 252 5 1, %4 22
Verizon Commmications, Inc.
337658 due 155022025 T 755 0. 13
Volkswagen Group of America Fioance LLC
20841% dee 127102081 I, 100 1. 108 018
b T30 due 13/10/2028 I, 1040 1, 246 0.2
Washington Prime Group LP
G, 450% due 157082024 1, GO0 1. 536 0,27
¥ells Fargo & Co
2. 550% dus 071252020 200 201 IR
2. 6258 due 220772022 I, GO0 1,620 [ -
3.157% due 31710/2023 2, 000 2,085 0. 35
3, 5500 due 0,/00,72005 I, 300 1374 0.24
Wells Fargo Bank N A
2, 463% dee 2271072021 a0 W3 [ L
FRECe, Imc.
4, 680% dus £5/03/20206 I, 600 1. 787 0,31
¥ynn Las Vegas LLC
5. 5000% dise 01,/03/2025 1, 60O 1,710 030
Zimser Bicset Holdings, Inc.
2, T00% due 01,04,2000 I, 200 1,002 w2l
3, 3755 due 30112021 200 04 0. 04
150, 162 26, 26
i
Chicago, [1linois Goneral Obligetion Bonds, Series 2008
B B due 01,/00,72032 675 637 0.12
Chicago, Illinols General Obligation Bonds, Series 2015
7.750% due 01012042 11 e L
4] 013
BT — 37+ iy 7 B
BCAP LLC Trust
3000 due 26022047 35 35 o0l
Citigroup Mortgage Loan Trust
4, BA6% due 25092087 . G0 %1 (LB
Citigroup Mortgage Loan Trust, Ime,
4. 622% doe 25,/08/2005 13 14 R ]
Countrywide Home Loan Reperforming REMIC Trust
2, (48% dus 25/01°2006 551 540 0, %
Credit Suisse First Boston Mortgage Securities Corp,
2 T0EN due 3502,/2003 Aiad 145 LI
GSR Mortgage Loan Trust
i B42% due 25/06/2004 k] K] 0.0l
| 36TS dise 35,/048,2035 73 ] .01
HomeBanc Mortgage Trust
1. 888% due 25/12/2036 451 349 010
JPMorgan Mortgage Trust
4, 161% due 25,08,/ 2034 3 3 0,
b 2T2% due 25/0772035 2 2 0.
4. 1% due 25/08./2035 264 B 05
A 546% due 35,04/2005 175 179 03
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MortgagelIT Trust
2, 208% due 25/12,/2035 5 a6 H 66 006
NAAC Reperforming Loan REMIC Trust Certificates
B S00% due 257022035 ° 547 557 [P
FHH Alternative Mortgage Trust
1. BE5% due 25.02/2037 BT 720 0. 13
Structured Adjustable Rate Mortgege Loan Trust
4, 084% dus 35,/04,2085 144 139 [N
Wbl Mortgage Pass—Through Certificates Trust
s due 251072045 =] HA1 [
4 185% due 35,/09/2035 1158 20 [P
4. 189% duw 257122035 ] %28 0. 16
6, 522 1.14
4RI LB
Fannie Mae
2 308% due 35/10,72041 I, 170 1, 181 ol
3, 310% due 01,/08/2022 2 2 0. 0a
3. 160 due 01,/06,/2029 3, 100 3,451 [EN
3.330% dee 01/11/2021 45 a6 .01
4o 41% duw 01052038 437 454 0.0
Fannie Mao LMBS
4, 0006 due 01,/09,2030 - 01/07/2043 175 184 0 03
4, 500 dise 01/711,°2048 FiTl Tas .14
B, 500 due 01/01/2033 - 01,/04/2034 ] L3 0.0l
Fannio Mae (MBS, TBA
&, 000% dos 1570072049 B0, 100 81, 156 14. 1%
35008 due 1512720383 15022049 16, 700 17,173 3. 0y
d O00% dise 15,/02/2049 &, 600 8,437 1.5%6
Freddie Mac
2. 085% due 157072034 1,480 1,472 [
2, 7000 due 01,508,2023 I, GO 1,615 0.3
4, 000 due 0170272030 - 01704/ 2042 115 121 0. 02
Ginnie Mae
2. 45T% due HS022067 1, D00 L] 017
20497 due 20,704,206 T3 T4 013
2, 59T% due 01072065 ]k 11 [T
& G2 duw 207042067 = W65 2,902 044
I 500 dise 300672049 1, 250 1,310 0.3
5. 000 duer 20,00/ 2049 £ 645 J4, B3 67
Ginnie Mas, THA
3. 0% due 15122048 -15,/00,/2049 16, 700 17,152 2
3, 500% due 15012049 18, 500 %, 118 M
4, (0% due 151252048 - 157002040 44, 200 45, 8594 801
4, 500% due 157012046 16, 800 17,584 3.07
5, (% due 15002046 12, 100 12,7171 L8
240, 311 1.
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U, 5. Troasury Bonds
2, 750K due 157082042 § 3, 400 £ 3n 0. B5
2 T50% due 1571172042 7. 504 8, 506 1. 50
2 ATSN due 15505/2043 1, 200 1. 350 024
2 BToN due 15082045 1. S0 2, 160 037
5000 duee 15/05,/2042 2, DO 2,004 [ ]
3. 000 due 15,1 172044 4, S 5, 153 091
3O125% duee 1570272043 1, 6O 1,873 [0
3. 1255 duwe 15,/08.2044 &, GO B, 550 L. 15
3, 375% dee 16052044 () 18, 600 > TE 3597
3, G208 due 15°08/2043 G, G0 B, 355 L. 4%
&, BI5% duee 1670272044 2, 10 2, b&G 47
3 T50% due 15/711/2043 2, 400 &, 0. 54
4, 200% due 15/05,/2009 TOHR 45 06
4, 373% dee 157112039 2, 00 2. T8 043
43755 due 15052040 400 1, 240 0.
4. 625% due 15/02/2040 00 Fli.] 012
I.5. Treasury Inflation Protected Securities (d)
0. 375% due 1570772027 S5 S [ )
0, 6I5% duwe E5/002026 11, 954 12, 304 2. 15
0. 750% due 1570772028 7. 160 T 516 .31
0, TB0% due E502/2045 218 231 (LA
0, 875% due 15/00/2029 7. 18 7, 581 k32
0, B75% duwe 15022047 2,021 2. 207 [HR 4
L 00 due B5/02/2046 1, 625 1,823 0. 32
L DO dise 15022048 3, 956 i, 464 oLTE
Lo dTa% due 157022044 1. 87, e | o
[ R EESR
L 7500 duwe 30,/06,/2022 200 201 [N s}
ZO1EE% due 30082024 12, GiKr 12, 485 )
2, 2500 due 15082027 1, 10 1, 141 [
2, 62558 duwe 1570252009 (g B, GO 7, (76 LB

14, 924 o i |

AU D ERE &I 554, 320 G743

RO RS P WA & ST TS SR TV SIS O 5 SAMEREMRS L TR IS S §  THZ, 490 136. 64

WS HETRISA TV EERMT U A7 « IR (8 - THi-, BRkER)
¥ oI, TR EAShA R EER L TAI RS,

S
HRSmA RRMEE S 4
] L] LA ) ol ) (i) %
Furo-Bobl Pecember Futures Shott 12,2018 - 114 o, ¢
Evro-BTF Itoly Goverrment Bord March Futures Long 03/2020 296 (284) {0, 05)
Fure-Bund 10-Year Bomd March Futures Long 032000 246 (27} 10,05
Euro-Buxl 30-Yeur Bond December Futures Laeug 12,2019 13 (197} {0, oL
Eure-0AT France Government 10-Year Bond March Futures  Short 032000 163 Rl 0,01
Eure-Schatz March Futures Short 03,2000 S69 | 0, G0
I, 5, Treasury 10-Year Nete Mareh Futures Lang 03/2020 T88 {161) (0,03
I8 Treasury 30-Year Bond March Futures Shart 032020 @27 (13} 0, 00
I8 Treasury 5Year Note March Futures Lang 032020 694 (7 0, (0
United Kingdos Long Gilt Mareh Futures Shart 03/ 2020 G 453 (0.0
3 (5640} {0, 10}
HME L TETERS Sh Ty SERT U AT 2 TS H § (560} (0. 10)
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MR e e ST ) 4F 2 T (S Tlle)
o oA, TR R A S SR L TWE RS,

i, YRR L CRERSRICRE Y LY b FPaAR - AP I FOF S e

[ e AL A

LI LLR  mP T — SWLE (5075 BEEED /(%) H#%h
Citigroup, Ine, 1. D00% 2012000 % 1,800 § (15} 0. 00
General Electric Co, 1, 060 ple | Bl 1 GO0 3 0.0
eneral Electric Co L. DO 20,08,/ 2024 300 E 0. 00
General Electric Co 1. 000 WS 12,/0024 1, 300 M6 {01
Tesca PLC JALLE 062N E 3,400 238 L
3 273 0. 05

PPy FERICERS S LT e b FTrA R AT - - FuF S a

EEma #xe AW L ol
Ll e =SWeE  (BBSH) PEEET ) HE%
CIX. IG-28 5-Yeor Index 1. 000% 20/06/2022  § 600§ 3 1. 1)
SR D
e e FEEHAE W
EWEE o k53] (B.7H. ¥ W|Exk S (H%) ¥
g 3-Month USD-LIBOR 1. 500% 1205202 8 150,000 % 354 0, 06
=3l 3-Month USD-LIBOR 1. 500 211242021 49, 000 26T o, 15
g ] 3-Monih USD-LIBODR 2, 80 22/08/2002 13, 200y a7l 017
53 1A G-Month GBP-LIBOR 0, 750 180572030 E 2,400 26 0. 00
B t-Wonth GBP-LIBOR 1. 250 18/12/2040 4,400 272} (0. 05)
4l GeMonth JPY-LIBOR (0. 047} Z4/09/2026 ¥ 190, 000 {10} 0. 00
=i G-Wonth JPY-LIBOR {0, 05} 13/08, 2026 320, 000 {16} 0. 00
el G-Month JPY-LIBOR 10, 082 13,09/ 2026 160, 000 M 0,00
= -Womth JPY-LIBGR {0,087} 20060/ 2026 T8, 000 Lkl 0, 00
gt ] G-Month JPY-LIBOR 10, D63} 18/09/ 2006 270, 000 e 0, 00
3 1] G-Womth JPY-LIBOR (0. DG4} 18/, 2006 156, 004 {4} 0, 0
bl G-Wonth JPY-LIBOR (0. 0 19/09/ 2026 156, 000 {4 0, 00
= G-Month JPY-LIBOR {0, 062) 18,00 2026 430, 000 (a2 0. 90
g G-Wonth JPY-LIBOK 0, 109 28/08/2069 10, 000 F1) 0, 00
=l B-Month JPY-LIBOR P ] 22/08/ 2039 100, 000 {30} 0,01
gl G-Month JPY-LIBOR 0123 22082039 1340, 600 {36} 0,01
¥in G-Month JPY-LIBOR 0. 250 20/12/2019 2, 050, D00 (19} 0, 00
= E-Month JPY-L1BOR 0. 250 177082031 5, i, D00 B3 o, gl
ih H-onth JPY-LIBOR 0. 300 18,05/ 2026 1, 030, 000 {136} 0. 02)
L G-Month JPY-LIBOK 0, 300 20,/09/2007 2, D, 0 (418} 10,07}
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