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Pacific Investment Management Company LLC

Peter G. Strelow, Managing Director
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PIMCO Bermuda Trust - PIMCO Short-Term Strategy
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3,000
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2019 11

24,446 6.48
17,499 4.64
5,738 1.52
4,969 1.32
4,809 1.27
2,699 0.72
629 0.17
146,462 38.82
34,918 9.25
30,670 8.13
9,481 2.51
7,289 1.93
5,254 1.39
4,912 1.30
3,778 1.00
3,220 0.85
3,136 0.83
2,641 0.70
2,518 0.67
2,411 0.64
1,906 0.51
1,647 0.44
1,516 0.40
1,324 0.35
1,010 0.27
999 0.26
924 0.24
801 0.21
700 0.19
607 0.16
501 0.13
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2,718 0.72

1,504 0.40

804 0.21

504 0.13

469 0.12

283 0.08

14 0.00

1 0.00

0 0.00

33,563 8.89

16,088 4.26

2,099 0.56

1,104 0.29

521 0.14

699 0.19

5,360 1.42

2,052 0.54

47,167 12.50

107,257 28.43

63 0.02

551,558 146.17

174,230 46.17
377,328

41,340 100-90

2019 12 30 UFJ

109.56
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2019 12
2019 94,168,792 10,317,133 103.80 11,372
95,754,176 10,490,828 104.24 11,421
99,128,169 10,860,482 104.42 11,440
103,398,504 11,328,340 104.83 11,485
109,184,932 11,962,301 104.87 11,490
106,769,000 11,697,612 104.87 11,490
109,464,829 11,992,967 105.37 11,544
116,127,966 12,722,980 105.25 11,531
115,554,265 12,660,125 105.46 11,554
10 116,122,230 12,722,352 105.53 11,562
11 122,707,446 13,443,828 105.72 11,583
12 150,999,980 16,543,558 105.88 11,600
2019 8,695,998,851 9,965
8,845,329,147 9,989
9,291,848,756 9,988
9,131,416,435 10,010
9,299,790,341 9,987
8,925,777,037 9,968
8,640,252,644 9,995
8,401,473,788 9,962
8,328,987,906 9,966
10 8,284,319,172 9,952
11 7,389,609,231 9,958
12 7,247,704,039 9,948
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2019 2019 12 2.28

2019 2019 12 0.14
100x%

2019 12

2018 12
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2019 12 2019 12
1,212,265.014 605,477.815 1,426,187.158
1,212,265.014 605,477.815 1,426,187.158

318,661.042 476,306.818 728,565.098
318,661.042 476,306.818 728,565.098
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2019 11 30
551,621 60,436
0 0
102 11
1,289 141
9 1
5,402 592
11 1
191 21
0 0
TBA 4,359 478
3,542 388
2,508 275
0 0
569,034 62,343
89,708 9,828
84,929 9,305
0 0
92 10
3,549 389
2,452 269
TBA 6,540 717
0 0
0 0
250 27
3,993 437
0 0
80 9
0 0
0 0
18 2
94 10
0 0
1 0
191,706 21,003

377,328 41,340
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549,331 60,185
0 0
11 1
0 0
(123) (13)
0 0
43,998 4,820
66,575 7,294
122,995 13,475
645
732
1,163
68.20 7,472
100.83 7,716
90.93 9,962
9,958
105.72 11,583
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2019 11 30

7,064

7,064

91
137
254

116
126
323

21
31
57
1,165

2,329

774

774

4,735

10
15
28

13
14
35

w N

128

255

760

(4,126)
3,554

(273)

(85)

519

840
0

1,141
(8,192)

(40)
(6,251)

83

(452)
389
(30)

®

(6,336)

92

125
(898)

)
(685)

(1,601)

(694)

0

(175)
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2019 11 30

4,735 519
(85) ®

(6,251) (685)

(1,601) (175)

0 0

- (6,741) (739)
(8,342) (914)

385,670 42,254

377,328 41,340

12
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2019 11 30
(1,601) (175)
(249,773) (27,365)
160,933 17,632
0 0

0 0

4,159 456
(3,168) (347)
3,645 399
(1,279) (140)
1,995 219
TBA 20,623 2,259
(278) (30)

0 0
(5,065) (555)
(4,042) (443)
TBA (20,648) (2,262)
(4,390) (481)
36 4

17 2

4 0

(69) ®

21 2

(83) ®
(760) (83)
4,126 452
(3,554) (389)
(840) (92)
(1,141) (125)
8,192 898
146 16

81 9

(92,713) (10,158)

15/127



EDINETOOOO
OO000DOo0oDoooDo0obDo00bDo0o0oo00b0o00oOO(ELs034)
OOoooooooooooooooooood

71,343 7,816
(75,522) (8,274)
1,390,749 152,370
(1,352,760) (148,208)
2,975,260 325,969
(2,916,368) (319,517)
92,702 10,156
a1 (€))

31

20

1,129 124
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2019 11 30

69.68 7,634
() 0.68 75
(2.16) (237)
(1.48) (162)
68.20 7,472
() (2.12)
©) 0.26
43,998 4,820
1.68
- 1.07
1.99
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2019 11 30

91.98 10,077
(@) 1.07 117
(2.12) (232)
(1.05) (115)
90.93 9,962
() (1.14)
© (0-29)
66,575 _ 71,294
1.36
: 0.75
2.31
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2019 11 30

104.87 11,490
(@) 1.02 112
(0.17) (19)
0.85 93
105.72 11,583
() 0.81
122,995 13,475
1.73
* 1.13
1.93
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2019 11 30

2001

2006 11 28

2017 29

PIMCO

2006

JITF
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US GAAP
US GAAP
US GAAP

JITF
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2019 12 15

NYSE
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FASB
ASU 2018 13
ASU
NYSE
NYSE
NYSE

ETF

NYSE
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NYSE

NYSE

PIMCO

NYSE
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US GAAP

US GAAP

US GAAP

US GAAP
US GAAP
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ETF

NYSE

ETF

NYSE

NYSE
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LIBOR

US TIPS
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2019 11 30
GNMA
FNMA
FNMA
FHLMC FNMA
FNMA
FNMA

FNMA

FHLMC PC

FHLMC
PC
2019 FNMA FHLMC TBA
UMBS TBA

FNMA  FHLMC
TBA
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TBA
TBA
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PIMCO

PIMCO
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0TC
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FRB

FRB
30
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LIBOR

LIBOR

LIBOR
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PIMCO
PIMCO

PIMCO

250,000
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TBA

CFTC FCM
FCM
FCM

1SDA

1SDA
1SDA

1SDA
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0.236
0.236
0.33
0.45 0.25 0.02
0.33
0.45 0.25 0.02
0.35 0.32
0.08
0.35 0.32
10 0.08 1 12
0.35 0.32
14
13 0.08 15
0.45 10 0.40 10
0.35
5,000
0.25 5,000 0.20
0.15
0.23 10 0.28 10
0.33
0.45 10 0.40 10
0.35
5,000
0.25 5,000 0.20
0.15
0.23 10 0.28 10
0.33

0.0 0.35 0.0
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0.5 0.375
0.5 1.0 0.40
1.0 2.0 0.425
2.0 0.45
0.0 0.08
0.0 0.5 0.085
0.5 1.0 0.09
1.0 2.0 0.10
2.0 0.10
0.0 0.32 0.0
0.5 0.42
0.5 1.0 0.52
1.0 2.0 0.545
2.0 0.57
10
0.0
0.35 0.0 0.5
0.375 0.5 1.0
0.40 1.0 2.0
0.425 2.0
0.45
11
0.0
0.08 0.0 0.5
0.085 0.5 1.0
0.09 1.0 2.0
0.10 2.0
0.10
12
0.0
0.32 0.0 0.5
0.42 0.5 1.0
0.52 1.0 2.0
0.545 2.0

0.57

46/127



EDINETOOOO

OO000DOo0oDoooDo0obDo00bDo0o0oo00b0o00oOO(ELs034)

13

0.35
0.375
0.40
0.425
0.45

14

0.08
0.085
0.09
0.10
0.10

15

0.32

0.42

0.52

0.545
0.57

PIMCO
0.1

PIMCO

PIMCO
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0.0
0.5
0.5 1.0
1.0 2.0

2.0

0.0
0.0 0.5
1.0
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0.5
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PIMCO
PIMCO
PIMCO
PIMCO
0.05
PIMCO
PIMCO
0.05
PIMCO
PIMCO
PIMCO
2019 11 30 PIMCO
PIMCO
PIMCO
PIMCO
2019 11 30
0 184

3,886 9,287
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360 0

204 0
7,901 39,138
11
PIMCO
12
5,000
10
JITF
2019 11 30 2019 11 30 2019 11 30 2019 11 30
9 907 6 604 356 14,550
4,080 68,477
enl  (2.836) a9l  (.890) 302)|  (12,397)
4,919)|  (83,153)
as)l  (1,929) a3  @.286) 54 2,153 (839)|  (14,676)
2019 11 30 2019 11 30 2019 11 30 2019 11 30
61 3,897 52 566 9 153
107 4,718
13 986
14 979
11 671
127 1,976
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30 1,073

(108) (6,953) (23) (248) (53) (956)

6»H|  3.723)

) (58)

ae)|  @.141)

©6)| (@.573)

(2,346) (39,238)

69| .49

7 (3,056) 2,210y (36,749) 29 318 44) (803)
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2019 11 30

156 10,896

@ | 11,067

28 2,612

8 806
62 5,731
372 39,209

41) (2,804)

AP e10)®

28) | (21,289)

13) (1,328)

@61) | (24,055)

256) | (26,916)

(69) (6,741)

2019 29 2019 11 30

US GAAP
2019 11 30

2019 11 30
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2019 11 30

Wi e [h 8
{F k) {F-HAfE )

2. 480% due 08272021 i 200 3 201
AsrCap Ireland Capital DAC

4. 450% due 12/16/2021 0 e
4. 500% due DS5S15,/2021 700 23
i B25% due 10,/30,/2020 40 L
AIA Group Ltd

L BTEN due 092052020 00 701
Air Lease Corp.

2. BO0% due 0370152021 J00 301
2. Te0% due 01S16,/2023 BOD 505
3. 500% due DL/15/2022 700 718
Afreastle Lud

5o 125% due 0G715/2021 Be 1My 1. 137
7. 625% due 04/ 1352020 DIHY 310
Allstate Corp.

2. T4N dug 03/79/2023 400 Jal
Ally Fimancial, Imc.

4. 2500 due 04°15,/20210 {L1] 13
£ 000% due 03/15,/2020 00 04
American Towsr Corp.

2B due 06/01,/2020 SO0 401
4 375% due 05/15,/2024 A0 113
Aozora Bank Ltd

2. TSR due 0G/00,2020 1, 0 1. 301
L ELR due 09707 72021 700 T4
Assurant, Imc.

3 363N due 06262021 |Gk 166
Athenae Global Funding

& 319N due 0770152022 () &€, 150 3. 196
AvalonBay Communities, Ine.

2. 431% due 01/15/2021 00 200
Avolen Holdings Funding Lid.

5. 500 due 01,715/2023 JHy 323
Azis Bank Ltd

3 250K due 05/21/2020 1, 400 1. 404
Banco Santander Chile

2 TD% due 07252020 200 ]
3 114% due 11728,/2021 B 810
Bank of America Corp.

2 T49% due 100152021 T00 T3
Barclays FLC

3 635% due 0171002023 (F) 2, H i
L 0I% due 0851052021 L A20 1. 454
BOC Aviation Ltd

2. 376% due 09/15/2021 1, 700 1. 641
2. Ta0% due 09/18,/2022 200 200
20608 due 0670252021 1, 200 1.205
3 D00 due 03,/30,/2020 BS0 51
Brimmor Operating Partnership LP

2950 due 02/01,/2002 GO 6O
Citibank N. A,

2. A% due 06/20,2022 1, 500 1. 505
Citigroup, Ine.

I BR6S due 07/24/2023 I, 000 1, D
Cooperatieve Eabobank LA

2608 due 01710/2023 () & 00 1, Lt
Credit Suisse AG

2. 100% due 11/12,/2020 1, 000 1. D0
Credit Suisse Group AG

b 3TIN due 061252024 1, (00 1. 013
Credit Suisse Growp Funding Guernsey Ltd.

42938 due 0471652021 L] 24
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Danske Bank A/S
2TE0N due 091772020 H 400 3 402
2. B0 due 051002021 ] 007
4. 001% due 09,°20,°2022 GO0 604
B 192% due 0971272023 SO0 fl=3
D83 Group Holdings Lid.
I BB0% due 07/25/2022 I, 500 1. 507
Emirates NBD Bamk PJSC
3 ARG due 01726,/2020 i1} 201
First Abu Dhabi Bank FJSC
205158 due 041652022 3, 000 3,009
Goldman Sachs Bank USA
2. 1B4% due 08,24/2021 R0 i
Goldman Sschs Group, Inc.
LTOTS due 1073152022 HO0 BOG
2. 036% due 07242023 400 404
30465 due 04,26,/2022 700 T
b 030% due 11/15,/2021 1, 00 1. 311
& 00% due D4Z3,2021 L 507
Goodsan U 5. Finonce Two LLC
(. DO0%. due 03,722,/2022 50D 536
Hitachi Capital UE FLC
L 58I due 1172002020 &, 600 2,003
HSBC Holdings FLC
2004% due 0518/2004 (1) 5, 500 5. 520
ICICI Bank Ltd.
3. 125% due 08,/12,/2020 1, 000 1. 003
3. B00% due 0218,/2020 T T
ING Greep WV
3. 0858 due 10,702/2023 300 33
3254 due 03/29,/2002 TO0 ]
International Lease Finance Corp.
B 50% due 12/15/2020 B0 637
B. 620% due 01./15,/2022 I, 100 1242
JPlorgan Chase & Co.
2. TEHS due D6/18/2022 () £, (o PR L
3 due 06,07,/2021 O 508
KEE Hana Bamk
2 TESE due 100252022 1, 200 1,205
Licyds Banking Group PLC
2. 907% due 1170772023 S SO
2 980% due 0621/3020 (F) &, T 2017
Msrsh k Mclenman Cos,, Ine.
d 04N due 127202021 400 400
Mitsubishi UFT Fimancinl Group, Inc.
2 8ATR due 03022023 (f) 1, 00 1,804
2 T30% due 072502002 () 2, 550 2, 566
ORI due 022272002 500 505
J18T% due 09,713,/2021 B0 911
Mitsubishi UF] Lease & Finance Co. Ltd
& 5008 due 0G/060/2020 400 101
2. 650N due 0G9/19/2022 1, 500 1. 510
2T50% due 102172020 T00 T3
Mizuho Financial Group, Ime.
2. 854% due 02728/2022 () £, Ao 248
2. 97T% due 0913,/2003 1, 300 1. 306
3. 0085 due 0O/11,/2022 1,200 1. 210
Margan Stanley
2 BRI% due 072252002 (F) i 500 b8 ]
4 6% due 017202022 1. 300 1. 314
Naticowide Building Society
3. 6205 due 04262023 J00 J0E
KatWest Markets PLC
3 504% due 09,/20,/2022 1, 200 1. 206
Navient Corp.
B 000% due 10726/2020 Jo Jo8
&, 000% due 0G/25,/2020 296 a0]
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Nerdea Bank Abp
2ORSAN due (8/730/2023 51,000 3 )
ORIX Corp.
2 650% duc D513°2021 &3, 450 3. 468
3900% due 07,/18/2022 G50 6]
3. 200% due 01192022 200 204
Park Asrospace Holdings Ltd.
3. 625% due 00C15,2021 400 405
5. 050% due 081552022 700 745
Piper Jaffray Cos.
A T40% due BOS15/2020 200 200
b 200% due 10/15/2023 B0 GO0
Qatari Diar Finance QSC
b. 000% due 07,/21,/2020 L300 1. 324
GNE Finance Ltd
2 BTS% due 04,/20,/2020 500 501
2000 due 05,02,/2022 B0 2
b BAS due 02072020 2, (H) 2,003
J. 31N due 0201252020 1, 000 1. 004
3. 256% due 0631/2021 400 A05
Royal Bank of Scotland Group PLC
3. 380% due 05,15,/2023 (1) 3, 150 3173
3. 0568 due 06,725,2024 B0 08
Santander Holdings USA, Ime.
4. 450% due 12/03,/202) LUl 35
Santander UK Group Holdings PLC
2. 875% due 10/16,/2020 70 a2
3. 373% due 0105,2024 L, 100 1. 119
Santander UK PLC
2 R2TN due 06701/2021 500 502
Sinochem Overseas Capital Co. Ltd
4. 500 due 1171272020 S H15
8L Green Operating Partnership [P
2. BBA% due 08,16,/2021 B0 60O
Springleaf Finance Corp.
7. TE0% due 10,01,/2021 Jo0 328
B 050% due 1271552020 460 458
Standard Chartered FLC
3 334% due 09/10/2022 1, B0y 1. 814
Starwood Property Trust, Inc
4. 62a% due 02/01/2021 Ao0 g
State Bank of Indin
2 R16% due D1S20,°2020 00 a1
2. 093% due 04,706,°2020 1, 500 1. 52
Sumitowes Mitsul Financlal Growp, Ine.
2. TR due 1041852022 A0 402
& TBIR due 0771272022 1, 300 1, 308
1115 due 07/14/2021 400 A05
Swadbank AB
2RI due 0G/14,/2022 50D 501
Synchrony Bank
2Ry due 03,730,/2020 1, 000 1. 001
Swynchroay Financial
1308 due 02032020 1 0H 10K}
UBS Group AG
2. B50% due 08,15,2023 ] 503
Wells Farge & Co,
2R3N due 02/11/2022 (F) Z, To 2. TH
b Gs due 01/24,/2023 15 20 1. 216
Walls Farge Bank NA
2530 due 05/27 /2022 S a2

118, 686
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AbbVie, Inec.
2 150% due 11°19,/2021 51,400 51,402
2. 5A5% due 1152152022 1, 000 1. 004
Allergan Funding 5CS
4. 000% due 03/12,/2020 o] E01
33878 due 03/712/2020 iy f ]
Altria Group, Imc.
3 490% due 02/714,/2022 B0 514
Arrow Electronics, Inc.
3 500 due D01 /2002 i 1] 610
Autolaticn, Inc.
b BN due 02/01,/2020 00 fL1i
Aviation Capital Group LLC
2. 006% due 07/30,/2021 1. 400 1. 358
LOBSTR due 06/01/2021 A0 401
L ETS% due 01/20,/2022 1. 200 1. 204
G TH0% due O4/06,/2021 200 211
7. 126% due 10/15,/2020 606 L]
BAT Capital Corp.
2. 7T90% due (8152022 (f) 4, 800 4. 824
Bayer U.5. Fimance II LLC
2. TR due 06/25,/2021 400 401
3o 120K due 12/15/2023 I, 100 1. 106
3 500N duc 06,/25,/2021 400 a07
Bocton Dickinson & Co.
2.676% due 12/15,/2019 106 106
BWW Finance KV
2. 691% due 08/12,/2022 I, 500 1. 511
BW¥ IL5. Capital LLC
24018 due 08132021 475 476

Broadcom Corp.

2200 due 00/15/2021

& 00 due 01/15,/2022

Broadcom, Inc.

& 1255 due D4015/2021 460

Campbal] Soup Co.

o740 due 03/15/2021

Central Mippon Expresswmay Co. Ltd

g8
g

1,498

2

S 00

-

g
2

TR due 02116502020 200 200
2. 2 due 042352021 (R 1, DO
2. 3T0% due 02/15,/2022 T 000 6, T
2 BETY due 1170252021 1. 000 1. 00§
2. TI6% due 03,/03,/2022 00 i
3 004N due 042352021 300 33
Charter Communications Operating LLC

3. 5504 due 02/01/2024 3,100 3, 190
35704 due 07/23/2020 G0 907
4. 464% due 072372022 i) B4
Cigna Corp.

o TEIS due 091772021 (L 1. 00
LoEal% due 07152023 B0 BiM
8l Industrial Capital LLC

4. 575% due 04/01/2021 0H 931
Conagrn Brands, Inc.

2. BI2N due 10092000 ) 01
. 703% due 102272020 i i) 204
Constellation Bramds, Imc.

2 BI0% due 11715/2021 50 500
Continental Rescurces, Ine.

5o 000% due 09/15/2022 0 G4
CVS lealth Corp

LR due 03092021 (R 1. D05
DAE Funding LLC

A D00 due 08,701,/2020 400 404
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Daimler Finance Morth Aseriea LLC
0% due 025222021

25618 due 101/05,/2021

2. TT9% due 02,22,/2022

B due 02/15,/2022

Doll Internaticanl LLC

4. 420% due 06/15/2021 (F)

DXC Technology Co.
2 B5TH due 0370152021
EMC Carp.

26500 due 06012020
BQT Carp.

2. BEE% due 10,701,/2020
Equifax, Ine.
TR due D8/ 1552021
Fard Motor Credit Co, LLC

3 145% due 02715,/2023

1. 598 due D1/07,/202)

GATX Corp.

2o GO0 duye 0G/30/2020

2. 611% due 11505,/2021

General Electrie Co.

Lo 000% due D100 2020

L5145 due 03/28/2020

T BEN due 01092020

Goneral Mills, Inc,

6. 610% due 10/15,/2020

Ganeral Motors Co.

2.094% due 0807,/2020

General Motors Fimancial Co., Imec.
2OBEZS due D4/09/202]

3 0os% due 1170652021 (F)

3100 due 117242020
Harloy-Davidson Financial Services, Inc.
2. 160% due 02/26,/2020

2. 3955 due 05,21,/20C0

2A00% due 06,15/2020

LB4TE due 00/02/2021

Hewlett Packard Enterprise Co.

2. TR due 10/05,/2021

Holeim U, S, Finance Sarl & Cie SC5
6. 000% due 123072019

HPHT Fimance 15 Ltd.

2. BT5% due 03/117,/2020

Hyundai Capital America

2. GO0 due 03192020

2 TE0R due 09182020

2 9455 due 09,13,/2020

2. 960% due 0311272021

2.06TE due O7,708,/2021

3o AB0% due 01272021

Hyumdal Capital Servicss, Ime.

2 025% due 09°20,/2020

Imperial Brands Finance PLC

2. 950% due 07,21,/2020

3. 1Z6% due 07,726/2024

3. TB0% due 07./21/2022

Incitee Pivot Finance LLC

B DO due 12/10/2009

Eindsr Morgan, Ine.

3050 due 12701 2018

Eraft Heinz Foods Co.

2 ATIN due 02/10/2021

2. T21% due 08,10,°2022

L3Karris Techmologies, Ine.

LoA6R due DAS30/2020

fl
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Las Vegas Sands Corp.
2o 00% due 6,725,/2025 H 200 3 20
3 P00% duce 08082024 GO 611
3. B00% duc 08/18,/2026 200 204
Marriott Internatiopal, Inc.
2. BOTR due 12/01/2020 1, 000 1. 004
272N due 03,/08/2021 30 301
Masce Carp.
3 5000 due 04,/01,/2021 - 203
WGM Resorts Intermaticnal
5. 2500 due 03/31/2020 SO0 g 11
B T50% due 10,/01/3020 1, 850 1521
Mylan KV
3. 160% due 06/16,2021 00 911
3 TE0% due 127152020 700 TR
Nissan Motor Acceptance Corp.
2.061% due OT/13/2020 BOD GO0
2 ES1% due 07/13,/2022 1, 200 |, A58
2. TeY% due D9Z1/2021 1, 700 1. 703
2. TR dup 097282022 (B s
NTT Finance Corp,
2O63A% due 06,20,°2020 3,010 3085
NEP BV
3. BT5% due 09/01/2022 300 311
4- 125% due 0601/2021 100 110
4. GZ5% duc 06/15,/2022 20} 210
Occidental Petroleus Corp.
3o 360N due 08,15,/2022 (D) 3, 000 3924
Pecific Haticoal Finance Pty Ltd
4. G255 due 09,°23,/2020 22 2. 238
Penske Truck Leasing Co. LP
30508 due 01092020 1, DO 1. 001
3 650% due O7,/29,/2021 200 205
Pentair Finance Sarl
¥ B25% due 09/15/3020 B0y filte
Phillips 66
2TRIN due D4S1552000 (F) X850 2851
Reckitt Benckiser Treasury Services PLC
2GRSk due 06242022 BS0 652
Rockies Express Pipeline LLC
0. 625% duc 04/ 15,2020 1,347 I, 353
SMEC Avintion Capitasl Finmnce DAC
3. 000% due 07/15/2022 200 204
3. 550% due 04152024 1, 450 1. 504
Salthifield Poods, Inc.
2. TOUR due 0131/2020 1, 295 I, 2895
Spectra Energy Partners LP
2. B2TR due 06/05,/2020 321 d22
Spirit AercSystems, Inc.
2. 0019% due 06/15,2021 700 65
Syngenta Finance NY
3. Gass due 04524,°2020 &£, 0 i
Textron, Inc.
24515 due 11/10/2020 A0 A
Vibware, Inc.
2. 000% due 0821,/2020 400 401
Yolkswagen Group of Aserica Finance LLC
20T due 092402021 3, Sy 3. 028
3 BTS% due 11/13/2020 1, 000 1. 016
Valean Materials Co
& 55T% due 03,01/2021 500 501
Wostinghouse Air Brake Tochoologies Corp.
3. A1 due 09153021 GOHY B0
Woolworths Group Lid,
4. 000% due 09,722,2020 400 405
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IF Morth Aserica Capital, Ime.
4. DO due 04./20/2020 5 D0 -
Zimmer Biomet Holdings, Ime.
2-914% due 06192021 700 700
Zoetis, Ioc.
2,339 due 082002021 400 400

128, 542

ATAT, Inc.

& Touy due 02/15,/2023 GO B

3125 due DES12/52024 £F) 2,500 .91

Centrica FLC

3. 106% due 09°25,/2020 400 401

Chugolu Electric Power Co., Imc.

ET01S due 03/16,/2020 0 200

Dominion Energy Gas Holdings LLC

2. T19% due 06/15,/2021 L] 602

Duke Energy Corp.

A0 due 05/714/2020 CF) I, 00 1. G0

Enbridge, Ime.

24100 due 01/10/2020 Toi 700

Exelon Generation Co. LLC

40000 due 10/01,/°2020 JHy 203

IPALCO Enterprises, Inc.

3. 4505% due 07/15/2020 00 a0

Israel Electric Corp. Ltd.

9. 3755 due 01,28,/2020 600 607

NextEra Energy Capital Holdings, Ime.

2314% due 0872152020 1, M L, 300

2 A64% due 082852021 00 T00

Pennisylvania Electric Co.

b 200% due 0401,/2020 250 252

Potronns Global Sukuk Ltd

2.70T% doe 06182020 HO0 H01

Plains All American Pipeline LP

5. T50% due 01/15/2020 500 502

Sabine Pass Liquefaction LLC

5. 625% due 02/01,/2021 300 e

Sespra Energy

2. 501% due 0115/2021 750 7

2. 569% due 03/15,/2021 /00 GO

Southern Power Co.

2 T06% due 12520072020 L, 1My 1100

Sprint Comsunications, Ine.

o 000 due 11/15,/2022 ATHY 422

Sprint Corp.

7. 126% due 06,15/2024 100 108

Yerizon Commmnications, Inec.

3. 010% due 05/15,/2005 () 2,100 2141

3. 119% due 03116/ 2022 100 102

Vodafone Group PLC

20a1% duc 0116,/ 2004 100 2,125

WGl loldings, Inc.

2 6BX% due 03/12/2020 TOHY 700
20, 387

s LR ERE AT 268, 625

(AL 25T, 181)
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Deuphin, Pemnsylvania, Pennsylvania Higher Educatlon Assistamce Agency Revenue Bonds, Series 2006
207T0% due 1025, 2086 1 S 3 J28
Sacramento, California, Generasl Obligation Bonds, Series 2017
2. B0 duc DSOL/2047 200 20]
Salt Lake, Utash, Utah State Board of Regents Rowenue Bonds, Series 2017
2 BT3% due 0125/2067 172 179
Syl £ [
L 365:6)
Fannie Mae
2. bOE%. due 0G/25,/2038 155 158
2 808N due 04S25,/2023 3 3
3. 000% due 0901,/2048 (1) G, 108 B 199
3. 500% due 1001/ 2047 (F) 5, 20 5, 825
3. 500% due 12701/2047 (F) I, 733 1. 797
4. 000% due 07012048 (F) 5,425 5, G28
4. 000% due 12/01/2048 () 2,000 o
4. 000 due 050172049 (F) 0, 904 10,278

Fannie Mna, THA

4. 000% due 0201552049 () o, 100 2,182
Federal Homo Loan Mortgage Corp.

2R00N due 06,/03,2024 1, 00 1,200
Freddie Mae

23155 due B4,15/2022 ] 1
220825 due 0G/15,/2087 1. 137 L. 13
2. 382% due 10/15,2007 I, 552 1. 541
2. 382X due 0815,/3042 743 T
2432% due 01/15,/2040 138 T
3. 500% due 05,01,/2040 5, 800 5,155
Ginnie Mas

2OU6TR duc 06,/20,/2061 = 2
2 ATTS dus 037202061 a] Gy
2 69T% dup 08,/20/2066 127 128
2. 797N due 05,°20,"2066 166 167
LEATY due 07/20/2068 a7 B
LoBATH due 11/°20/2066 184 186
3 BA6% due 11/20,/2067 At 1. o2
(R B A 5 4T, 167
(NG IS 46, 668)

[RETEE TR 28, 4%
Treasiry Inflation Protected Securities {c)

0. 250% due 01,/15/2025 =493 . D)
0. 375% due 07/15/2026 B, 280 6, 363
0. TB0% due 07/15/2028 (F) 13,404 14,381
1.5 Treasury Nates (f)

1 5D0% due 10/3] /2024 14, 500 14,411
1. T50% due 073152021 6, G0 6, 02
3[R B E e £ 107, 257
(WIS 106, 5901

e e - AL 2 BB 14, 1N

ACE Securities Corperation Home Eguity Loan Trust

24BE% due DLS25/2034 362 360
AEEIT Trust

&A% due 11/14/2035 26 T
. TBI% due 09/14,/20036 300 a00
Atriun Hotel Portfolio Trust

2. T15% due 06,/15/2005 700 701
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BAMLL Commercial Mortgage Securities Trust
2 RI5N due B415/2036 3 400 3 400
2 65% due 06152034 AHy 401
Bancorp Commercial Mortgage Trust
o G55% due 09/15/2035 920 92
2.971% due 09/15,/2036 499 459
Bayview Opportunity Master Fund IVa Trust
3 06T% due 00,728,2004 14% 150
Bear Stearns Adjustable Rate Mortgage Trust
A 444% due 08,25/2083 26 25
5 038R due D4/25/2083 10 1
Boar Stearns Asset-Backed Securities [ Trust
1. T67% due 09,°25,/2034 B39 626
Boar Stearns Secomd Lion Trust
3. 058% due 01/25/2036 816 518
Braszs No. 8 FLC
BB due 11716,/2066 400 A0
Citigroup Mortgage Loan Trust
3. T28% duo 09/25,/2069 197 198
Citigroup Mortgage Loan Trust, Inc.
1. 968% due 11,°25/2006 B71 871
Civie Mortgage LLC
4. 40% due 11525/2022 00 00
Commercial Mortagage Trust
2399% due 03,710/2046 KT 354
Countrywide Assot-Backed Certificates
1. 995% due [8,/25,°20G6 67 268
Credit Suisse Mortgage Capital Certificates
3. 5308 due (8,726,2068 Jaz 3=8
Credit Suisse Mortgage Capital Trust
2 515% due 07/15,/20G2 JHY S
3319 due 102772059 Gty 7
3 322% due 10/25/2058 196 =3
CS First Boston Mortgege=Backed Trust
T 448% due 10/25/2004 12 12
EBuropean Loan Conduit Mo, 36 DAC
L0 due 02,717,°2030 EUR 1,00 1. 104
Finance America Mortgage Loan Trust
2 533N due 08,/25,2034 3 156 187
Finsbory Square PLC
- Tal% due 06/ 16,2069 GHP 1,627 2110
Firstanc Mortguge Funding Trust No. 4
25106 due 00/08,/2049 3 B2l 521
Fremcat Home Loan Trust
4408 due 01/25/2035 daf i
GFMT Ltd.
G2 due 117212035 oty it
Great Wolf Trust
2. BI6% due 09/15,/2004 50D 500
G5 Mortgage Securities Corporation Trust
L. 4B5% due 07/15,/2032 00 00
Hawlksmoar
1o TE1% due 05,25/2053 GHP 246 1. 615
Holmes Master Isswer PLC
2.361% due 10/15,/2054 £ 857 §aT
2 421% due 10S15,2054 3228 e |
HPLY Trust
2. TEEN due 11/15/2036 e 76
Impac CMB Trust
1958 due 05/25,/2035 1,651 1, 634
2 HE% due 03,25/2035 197 197
JPMorgnn Chase Commercial Mortgage Securities Trust
2 BTEN due DE/15/2035 i85 185
2. TEHS due D6,15,/2002 161 462
3 2158 due 1271552031 400 400
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Lanark Master Isswer FLC
2 0RTN due 127222089 5 ead 5 [
Legacy Mortgage Asset Trust
3 A38% due 05,/25,/2050 b2 g2
3 TS0% due O4,25/2050 471 475
Landon Wall Mortgage Capital PLC
1 0% due 11/15/2048 8P 177 230
Long Beach Mortgage Loan Trust
opR3% due 425,/2035 5 1L 000 1. 005
MASTR Asset-Backed Securities Trust
2 08% due 0989,/25,/2034 176 176
Wl Led
2. 900% due 12/25,/3004 () 400 401
Mill City Mortgage Loan Trust
2. 750% due 08,°25,/2069 ez )
Margan Stanley Asset-Backed Securities Capital I, Ino. Trust
2 BOSE due 05,/25,/2084 420 a4
Margan Stanley Capital [ Trust
2 TB5% due 05/15/2036 0 699
G 144% due 06,11/2042 200 212
Motel 6 Trust
X BR5N due 08,15,°2034 718 718
Now Residential Mortgage Loan Trust
2750 due 07252050 457 2472
4 500% due 05,25,/2058 238 252
Nomura Resecuritization Trust

T3 due 10262006 016 2. 034
NovaStar Mortgage Funding Trust
2. 8% due 01/25,2036 400 400
Permanent Master Issusr PLC
2 366% due 07/15,/2058 SHHY 500
2_536% due 07/15,/2058 300 300
FFP Ltd
2. TEIN due 04 14/20G6 I, B00 1. 801
Rosidential Mortgage Socurities 31 PLC
L 976% due 09,720, 2065 BE 177 230
Ripon Martgages PLC
L GO2% due 08,720,/2056 511 651
5ilverstone Master Issuer PLC
1. 4608 due D1/21/2070 165 B4
2. B3GR due 01/21/2070 3 183 183
Stamwich Mortgage Loan Co, LLC
3 3755 due 08/15,/2024 273 273
Structured Asset Investment Lean Trust
258N due 09/25/2004 1. 980 1. 955
Tharaldson Hotel Portfolio Trust
& 520% due 1171152034 B0 "0
Towd Point Mortgage Funding
0. 000% due 02,720,72064 GHF 80D 178
Towd Point Mortgege Funding Auburn 11 PLC
L. B3 due 05,720,/2045 1,084 p I
Tewd Point Mortgage Funding Gramited FLC
1. B20% due 10,/20,/2051 267 B2
Towd Point Mortgage Trust
2 708% due 05,/25/2058 3 Ti4 718
2. TOEN due 10/25,2069 7! 3]
Trinity Square FLC
1. 9358 due 07/15/2051 8P 146 1)
UBSBarclays Commercial Mortgage Trust
2OB53R due D4S10/2046 5 JHy 03
VOLT LXIT LLC
3. [20% due 09.°25,/2047 239 240
Varwick Finance Residential Mortgnges No Ome FLC
1. TEG% due 0921,/2048 e By 1. 178
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(FHLfn) LT}
Wells Fargo Commercial Mortgage Trust
24978 due 12/15/2036 5 LATE 5 1,475
LB1ES due 12/13/2001 S 454
2 B1% due O7/15,/2045 400 401
WFRBS Compercinl Mortgage Trust
2. 553% due 12/15/2M5 622 625
E=4— . Ay P EREH 53. 376
(R NLiRS 5D, 201

TAez b = s S EEM 16, 1%
Arbor Realty Commercial Real Estate Notes Ltd.

20155 due 05/15/2037 SO0 S0
Arbour CLO IV DAC

0. B70% due 0]/15.20G0 EUR 00 441
Atrium XII

2OTRIN due BLS22/2027 3 L0000 a7
B&M CLO Led

T3S due 04162026 L] [
Benefit Street Partpers CLO VII Ltd

TR due 07718,/2027 d61 L0
Black Dinsond CLO Designated Activity Co

3. E3% due 10,703,/2029 1, 000 )
Busper UK Finance PLC

L311% due 1272072028 P 2, 500 5238
CARDS 11 Trust

21058% due B417/2023 5 LO0D 1. (00
Carlyle Global Market Strategies Euro CLO DAC

0. T30% due 09,21,/2029 EVE 400 441
Cont CLO 19 Ltd.

3. I58% due 10,/20,/2025 H 122 123
Chesapeake Funding IT LLC

L 010 due 08715,/2028 407 407
3 230N due 08,715,/2080 75l TE2
Comsercinl Industrisl Finance Corporation Funding Lid

2. BD0% due 10252027 400 399
Contego CLD I1 BV

0. BOS% due 11S15,/2026 EUR 93 1.081
Dartry Park CLO DAC

0. B30% due B4/28/2020 2R 319
Darchester Park CLO DAC

OBBGY due DMS20/2008 3 g ] Aot
Dryden 46 Euro CLO BY

0. B20% due 01S15,/2060 EUR 400 142
ECMC Group Student Loan Trust

2. 4558% due 02727 /2068 5 B30 57
& TEEN due 05252067 ] 1. 028
EFS Yoluntear LLC

oTap due 10252085 143 L4l
Evans Grove CLO Ltd.

2. B34% due 05/28/2028 I, lom 2. 086
Figueroa CLD Ltd

L. 001% due D1S15/2027 620 G20
Fard Auto Securitization Trust

2820% due 1015/2023% CAD I 200 05
Ford Credit Floorplan Master Owner Trust A

2. 165% due 10/15,2023 3 i 700
o 3E60% due 0515,/2024 GO0 [
Gallatin CLO IX Ltd

3. 006% due 01,°21,/2028 I, 100 1. (6
GWF Floarplan Owner Revelvimg Trust

0258 due 0915/2002 A A0
¥ 500% due 09,15/2023 1, 200 1,231

Halcyon Loan Advisors Funding Ltd
2. BBG% due DMS2002027

-1
L
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-1
D
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Hertz Flest Leage Funding LP
3 2300 due 05,10/2082 § BB 3 B854
Jemesrown CLO IV Ltd
T Bal% due 07/15,/2026 374 374
Jemestown CLO VIIT Ltd
2. B71% due 01/15,/2028 50D EL]
Jubiles CLO BY
0. 36T% due 12015,/2029 EUR 1, 500 1.053
LMREC, Ine.
35500 due 11,/24/2031 i 30 i
LoanCore Issuer Ltd
& Bosh due 05/15,/2036 Ty 70l
P Credit Card Assot-Bocked Securities Master Trust
3 B2 due 08.20,°2024 793 T84
Marathon CLO ¥V Ltd,
2 TEHN due 1172152027 1, 500 1. 495
Marlotte Funding Trust
3 060 due 07172028 a5 o
3. 130% due 07C16,/2009 1. 097 1. 105
3 TI0% due 12/15,/2028 2G5 900
Master Credit Card Trust 11
202 due 0721,/2024 500 500
MNAF Equipsent Fimamce LLC
& 020N due 0751252021 J63 364
Moumtain View CLO X Ltd
2218 due 10132027 1, DO a7
Navieat Private Education Loan Trust
2. 050% due 12/15,/2028 100 10
Navient Studemt Loan Trust
3. 4308 due 12/15/2069 441 EES
Nelnet Student Loan Trust
2_A08% due 093772038 L ] 2028
oo ROE% due 09)25/2065 145 145
2. bOS% due 08,25,/2067 4T3 B67
2. 058% due 02/25/2066 L. 983 1. 3
2. BOS% due 06,27,2067 I, TG0 1768
Desan Trails CLO IV
2 RO5% due 08/13/2025 136 136
OCP L0 Led
S B01% due 0715, 2027 BIT B3E
Onclain Financial Isseance Trust
2. 370% due 09,714/2082 180 1859
OSCAR U.5. Punding Trust IX LLC
3. 150% due 08,10,°2021 187 158
OSCAR U5, Punding Trust VIIT LLC
2. 910% due G4/ 1272021 107 {iry
Oscar 1.5, Funding X LLC
4 100% due O4011/2022 433 a3
Palmer Square CLO Lid
2. TE0% due 08/15,/2026 (i B85
Penarth Master Issuer PLC
ToEI3N due 08182022 500 500
2o003% due O7/18/2023 I, 800 1. B
23008 due 0771872023 2THY 200
PFS Financing Corp,
2. 3155 due B415,2024 O il
Prosper Marketplace Issuance Trust
33500 due §0/15/2024 a9 55
Securitized Term Auto Receivables Trust
3 060% due 0272552021 462 463
SLC Student Loan Trust
1.970% due 06/15,/2029 201 197
L 2HA duo 03/15/2027 735 71
S1M Private Education Loan Trust
4. 015% due 06/16,/2042 Hb 3
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S1M Student Loan Trust
030N due 01/26,/2026 P LM 3 1,131
& 580 due 12152027 B0 &0
34408 due D4/25,/2003 188 158
SaFi Consamer Loan Progras LLC
2. TT0% due 05/25/2026 48 14
SoFi Consumer Loam Program Trust
2. BOU% due 0525,/2008 T6 Til
3 010 due M4S25/2028 284 286
3. 200 due 02052008 508 601
SoFi Professional Loan Progras LLC
2. B5ER due D1/25/20G9 39 10
o T20% due 10/27/2008 141 142
SoFi Professional Loan Program Trust
3 080% due 01725 2048 262 263
Sound Point Clo XIV Ltd
3. 084X due 0172352000 1. 500 1, A
Springlastle Funding Asset-Backed Notes
& 00 due 0527/ 2006 g [iF)
THL Crodit Wind River CLO Ltd.
2. BB1% dur 01/15/2026 118 T8
Tikehsu CLO BV
O GO0 due 08/ 04,2008 EUR L.A474 1, 623
Trillium Credit Card Trust I1
- 953% due 027272023 3 LS00 1. 500
2. 1835 due 01/26,/2024 GOH) 601
TETX Issuer Ltd
2 0TI due 1015,2034 (L 1. 001
Upstart Securitization Trust
LoBR4% due 01/21/2030 (B) 400 400
2 8ETR due 0920,/2020 138 440
3 450% due 04,720,206 153 153
Vonture XVII CLO Ltd.
2 BBI% due 04/ 18,/2027 ] 44
Yoya CLO Ltd.
2. BG0S. due 07./25,/2006 148 144
WhiteHorse 1IN Ltd
A I62% due 07172026 a7 a7
Fiw b sty S ERENH i, 78D
(M RED61, 103)

AR LR
Export=lmport Bank of Indis

2.750% due B401/2020 700 701
2. B95N due 08/721/2022 1,350 17351
Mexico Governmeni International Bond

T 850N due 1270002021 M 03, TO0 5, 360
27 ) R T4
(CHRILAES T, 504)

L1 L 1 TS

e T
Emirates NED PJSC

& 8208 due 05/04,/2020 i LoD 1. b3
3. DO0% due 03/09,/2020 {00 101
1, 504
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i Sl LL
[T ]

R e & Al N
H5H Portfoliomanageneat AoeR

o due 11710,/5024 $ a0 §  aM

Syngeata Wilmington, Ine. (d)

2. 458% due 12/13/2019 GO (1]

245K due 12/16/2019 S00 790
2,203

CIMIC Group Ltd
43905 due 03242020 (d) (o) (R HET
Australin and New Zealond Banking Group Ltd
0320 due 1270272019 AR 364 i)
0 350% due 1270272018 KED 1 4
Bank of Mova Scotia
0. BR0% due 12/02/2010 CAD 238 174
1. 070% due 12/02/2019 i 10 10
Brown Brothers Harrissn & Co.
(1. DOOR) due 12702/ 2014 KK 2 0
0 3205 due 1270252019 A 14 ]
00 350% due 1270272019 NER 1 1]
00370 due 1270252018 GhP 4 2
0 BB due 12/02/20018 CAD 10 8
Citibemk M. A
0 370% due 12/702/20019 GHEP 14 15
L O70% due 12/02,/2019 : a7 Wi
DES Bank Lid,
L 00 due 12/02/2019 1 1
HSBC Bank FLC
(0, 6708 due 12/02/201% EUR 2z 2
0 370% due 12/02,/2019 GHP W 12
JPMorgan Chase Bank MLA
L. 070% due §2/02/2019 i 198 1598
National Australim Banmk Ltd.
03200 due 12/02/2015 A 49 ]
Royal Bank of Canada
0. 880% due 1202720169 CaD 157 118
1. OT0% due 12/02/20149 L - 197
Sumitomo Mitsui Banking Corp
(0, BT0%) due 12/02/201% EUR | 1
L. O70% due 12/02,/2019 i 142 142
Sumitomo Mitsai Trust Bank Lid
0370 due 12/02/2018 (ri 134 173
L OT0% due 12/02/2019 5 153 153
1,608

LG o A 2 6, 297
(D6, 268)
R EERERA T (a) 146,28 5651, 621
(HLR I S549, 331)
T F g

g (1) (0. 68) (2, 260)
(MR R 7 A, $023)
ool BT LUARGE, MBI (45, 6%) (172, 043)
WUREEE 100 0% $377, 328
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S R

+  YoREd THEECERCASREAShARBESER L TWEI LRSS,
2019 4E 11 A 30 BRI L & S EIERA I oA L, EEi T S MR 96, 0%, A ¥ U A lodd S 1508, BizET
m Mwbmﬂﬁa 7. 1%, #LUEEERAEED 19 s SRS OROEIZ L omE Eha,

(=)
()
() EESRCERDREENE 7 LI L THRSAT S,
) #—et, WRMETOREDD SR,

e BiE HBEAIC
BATHEE =il (A/BA) (RS89 B B i s S
CIMIC Growps Lid, 4. Bl ORZEI0M 0272009 5 G § 87 0. 2%

AR TR O 0 S R

B E wwe # LRI S
AEY mARE UI/B/%)  UL/B/F)  mAES Rt

BiIs 1. 8708 11/13,/2014 o1/14/2020 8 {30, 752) H (30, T82)
BPS 1, S 11/00,/201% TR (N, 453} (11, 4700
O 1. Bor 11192014 12/09,/201% (=, 596) 18, 600
GRE 1. 9205 11,/26,/2014 12020 LA, ) {4, 960)
LIt 1. 50 11,/01,/201% TEI (9, J68) {0, 353)
REK 1. S50 11/514/200% 1271372019 (7, BET) {7, 655
RDR 1. S60R 11/22/2019 127162019 4, 306} 14, 304
ROR 2, 020 11,/08/2009 1206, 2004 (956} 1957}
SBI 2, 2008 1202019 TR 9, 123) 19, 142)
ToM 1. W50 11,/°20/2019 120472019 (2, 441) {2, 443)
T T i 9, 708)

0 WH L
m¥a me Bzt

HES (BB (87876 A b
ey {0, bOL%y 11/29/201% 12/02/2019 54420 5. (14, 420
BPS 1. 69 11/27/2019 12022019 5, 196) {63, 212}
Fs 1,693 11/29/2019 1202/ 2019 {1,204 £1, 704)
MW LB A $ (84, 928)

HELGRHEA & LTREESh S MO

OIS EN D
sl b
BLUBRES  WAET  NENL0E  90AM a3

2 -REE

JEke Tk i [ | Ea6% % o (4, 8000 § (20,350
R L] {18, 505} {30, 7823 {15, 105} (54, 3020
S B e P 0 0 (4, G54} 0 4, 961
Fal e f Tl H 0 5 (23,967} 5 (35 T46) (29,9960  § (69, T0&)
R CHE LA

e NN 2 ] § (84 479) 1] 0 § (54,90
R R L ] 0§ (84,9290 1 [ 0§ (Ba99)
HEANER 5 0§ (108,69) § (45 146} 29.095) % (174,597
2 LR LU AR LIRS R SR § (174,837
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e A TR oA o B T L R
EUFRL. 201998 11 ] 90 BMESD, WENE L S0 GUNS S O ORI GRpE L OB A (R Shit oS ThD,
(f) 200947 11 A 30 AEE, FRO-AF—NACEME-TE, BERE 177, T80 ¥ FA-ORABERER L 2-Tha,

-

L e HmEL AN LF
g @LAERE BREICHE EWD I EORORE HI;/EIJ =H AP
- Mg A Pl

ey ca | Mg dihdy R A BRNG -5 18

FU—riib + 7 A% — r LR E2e — ==

s 5 o 5 {37y 3 0 5§ b % {30,782} § 3804 % 1, 2%
Bes o {11, 4700 1] 1] (L1, 4700 1 1. 965 A4k
FOR o (8, 601} L] ] (8, 801} 0, OE5 L]
GRE o 4, w6d) L o G, w5} A, W 25
ROK o 132, J06) o o {22, 306} ri i 1. (86
B1 1] (9, 142 L] o (9, 12y T, 57 137
Tou 1] {2, 443) L] 1] (2, 443) 2, 566 123
- AR — R T 9 — Kl 82E

BCy o Q (14, 423 o (14, 423 14, 411 {12
BPs o 0 (70, BOGY o (70, 505} 70, [Ed (417}
Ao kR il S e T

it § o 3 (9708) 3 (84,809) 3 o

1 R A M e il L R,

Fa019 6 11 030 BHTHIM G, SRR TR AL 104, 078 K Fad, MIETEERIL L 1R T o, FHIEASE, SmdRaT S B,
RSP LIRSLE LR LR S 2 B S,

RSP LRGN A S, ) B T L ST S,

W A — WL, RN TR R O D e R SR AR LU OO RRIEES| A E D P R 2P
i1, [@-OiRe e DO 2 F R S SRS S SIROAE T R S D, A SRR DB L
UL BN ARG S TRy —HRE fREOC

) AF £ PR - LA AT 1 S E R

HRmE

fTa (8.8 L] o B IE W
Coll = WS Treasury 5-Yesr Note Janwary 2020
Fatures 3 138250 12,27,/ 2019 12 5 [ § L
Call = LS, Treaswy 5-Vear Note Janunry 2000
Futures 128, 500 12727/ 5019 11 L'} L1}
Call - L& Treasury 5-Vear Note Januory 2030
Futures 128, 750 1227,/ 5019 185 Z i}
Call = LS. Treasory 5-Year Note March 2020
Futures 127, 500 02 211000 B4 1 Q
Coll - LS Treasury 5-Year Note March 2000
Futures 128, 000 027213020 121 1 L
Call = LS, Treaswry 5-Tear Note March 2020
Futures 128. 250 02,21/ 7020 19 [ L1}
Fut U. 5 Treasury 2-Year Sote March 3020 Futuores 105, 000 ATy P v T [1] [1]
MAET om Bl i1 § 0

W R h A AMAEE
il LA 4F) Mm% BE f
#0-Day Eurodol lar Decesber Futures Shart 1272000 ez 3 {BE) 3 [ H [EH
Ausiral e Government 10-Yewr Bond
December Futures long 125009 f =1 (1] {15
Canado Govermment 10-Year Bond March
Futures Long 03,2020 ik {12} yis 1]
L5 Treasury 2-Tear Note March Futures Lang 063,/ 2020 L {1 5 1]
I.5 Treasury 5 Year Note March Futures Shert 0, 5020 21 16 [ (2
.5, Tressury 14-Yesr Bote Morch Futures Lomg 03/ 2020 35 i) i {7k
I.5 Tressury 30-Year Bopd Mooch Futures Shart 03,2020 27 {28} 11 o
et i F1 &3 5 ()
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— EWERE
B mme ERHHEE
R Tl Y () &H (0SB MR ‘!m (%) i A
CO WY -33 Tndex (5. 0O0s) 1272072024 §13 700 501, 183) §  (286) 3 3 £ 0
CONL 1G-31 Index {1, D) B il k3 T, Q00 238) (743 1 ]
CIL BG-32  Index 1. DO 06/ 2072029 17, 10 (458 [a3) 3 i
$41,881) ] [{FES] E] i E] ]
2V EEREERE
=k Lol FHBHE
i | (/B %) M B £ (3 T AR
T 3-Month Canadian Bank
Bill 2. S0 06 1972029 A &, 100 5 1 H 2 3 0 5 &
e S-Month USIFLIEOR 2 0% 12/ 10,2024 5 00, m00 (537 {203) bir 1]
i J-Month USD-LIBOR 1, BR{R 11/ 1472049 &, 700 129) (2% i (24}
| FEIRO] Dnuben 2. 300% 0301/ 2022 49, 500 {1, 988) {1, 2500 a 6
et 1] THAMEX 11 B ATS% L2/ o 202 MEN 38,300 14 14 1 1]
e ] TBMEX TIx . 5% b2 0R 2021 16, By B 5 1 L]
=i THMEX TIx B 333% 1270852021 144, GO0 Bl 1 1 i
g ] IBMEX 1T 6, THR L2/ 08 2021 B, 800 0 L] i 0
i TBMEX 1T B 810% 12/ 02021 25, 200 (1 L] 1 i}
5 5 40 § (0545  § 82 5 (3}
AT 2 TREEN 3 (4 283) § (1,978) § 39 3 (35)

U 4T 4 I BT VAT YRR TR OR R L LS M U g TG R

EUFIL, 201808 11 A 30 6 REED E G U A1 SR R W a2 5 Gl 1 207 ¢ TR OSSR e T
i,

() 20094 11 A 30 AEE, 3,672 % FA-oBiddt, TROBESET Y A7 ¢ FRbe ERawR o b 2 5887 U AT ¢ PR
ELTEALBRTS, v A —HHaeic TSm0 T, BEEcoH- S EE0Ee T+ —H gy fRloz

L.
SR Y ST 4 TRE ST U AT £ TS
EWEE ERTER G
] [T BHE #l
EY g wE AT ud
Eras b Pk, i # FFm Hdh =i ®3

LMF Y 7 s LA 5 D  e3 s  3s w2 0§ M3 GRs G

Xy FRAFOT X g bR RETRD, HEOAT o RBORNTERSNE LS CRNERSE-RBE, Py i) AT oM
A Ll Y oF 2 g DD T S L BRNES S L O LT b AR M SRR e R S, EdiE () M
AN O BRI E S L AR SRR ORI M R L e e B L R TR D,

FHEOAD » RBORITERENE L D EEHREAE WG, P FRARF e T e b DERRELTHER S L, i e
FHLraOETELTREE S D LA S SR LA

AL b F Ak A RS L RS LR, MR e — e s s U BRSO L
Lo Fleify b FUAT A0 Eo TORFAN CEARIBPRE) 3. MEARE? e—Z LA/ RBEhEAT > YRHORERETHS Wik
R, NIRRT o POMIE TR L L AR E R S SAYEENINL, T v L AROIRROREEORE, 51 USEORET
TR RN LS ISR T 0 2k L R et o R AU A 2w e o e e,

OSBRI, B AY = TS, iR TiE, FEEMIC T A g ERRES LIRS EREo L,
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(0) BT U AT R R SR U AF g

WA EMBRE S (%)
HEN (A5 A = 13 Al
BOA 12/2019 AUy 16, S 3 11,653 5 156 3 0

12/2019 can 24t 163 2 0
Bk 1272019 k1 7,640 AU 138 a L}
B 1272019 8,532 JPY 62T 4m i (63
oA 02000 AUy 11,333 3 7,888 21 0
BOA 012020 XN 43,2 o, 189 42 1]
s 1242019 AETH 51 RES i ]
hPs 1272019 FUR 3,432 3, 1w 3] o
s 122019 ey 5,541 54 5] u]
s 1272019 H A, E AUD 5,675 i (35}
BPs 12/2019 13, 434 Gapr 10, 3491 [ a
s 12/2019 160 Y 20652 0 {1}
Bes 01/ 2020 GEP 10, 391 H 13, 458 o {7}
BRC DL 2020 o S S i 1,745 27 ]
CBK 12/2019 EUR g7z 1,083 16 ]
CBK 1272019 GEP G975 1. 259 1 {3
CEK 12/2019 TP G, Gue 8 TH 59 ]
CEK 01,2020 3 5,314 JPY  BTB, e &} (28
GLM 1272019 EUR 13,442 5 13,817 kL] Q
Hus 122019 CAD 1, 468 1. 115 8 0
s 1272019 JEY ] 4 0 a
Hus 022/ 2020 3 3260 B S S -1 [t} 21
Ui 122019 AUTH 106 $ T2 il ]
Wil 122019 144 7 0 a
Vi1 1272019 P 11633 106 0 ]
NY1 27209 126, 074 1, 162 | a
Myl 1272019 1 18, 573 EUR 165, 846 2 1]
w1 12/2019 W JPY I2E 3T il {5}
¥l 1272018 fati%] o, 735 &} i}
i 01,2000 FUR 15 846 §  1EeE7 i i)
Wyl 0],/ 3020 H] 1. 156 JEY 2607 a {1
RBC 02/ 2020 N 26, 360 5 1333 o (k4]
50 1242019 GBI 9,416 12119 il (6L}
TOK 1273019 5 1, 2003 CAD [ 1 0 o]
TOR 01200 CAl 1,715 i 1,203 4 i}
TOR 0272020 L L] 3, 300 2 1 0

3 [T 1275}

WA AMEHEE S ()
HEN (175 Fr ]l Fo i) o #fR
[k 1272019 AR 21, BEd 3 14,639 3 41 3 4]
A 12/ 2018 104 7 i ]
BOA 1273019 3 14, 653 Alm 2548 1] (196}
BoA 012020 14, 734 2,687 &} (811
GEM 1272019 AlD 21, 564 E] 14. 616 a0 ]
GLM 1273019 3 1473 AR 21,368 0 (Z87)
GLM 01/ 2020 14,631 21, 564 0 (2)
s 123019 15, (44 21,872 o (500
url 122019 13 20 i 0
Wi 122019 il 104 il ]
Rl 1272019 0 R a 1]
S5B 12/2019 AlD 2156 3 14. 576 2 ]
S8R ] 2020 3 14, 59 AT 21, 546 0 (L

% 73 ] [EEH
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M3 (~wFk0) BEE] (BRM) & 520 THNE

A FMAFHE - (k)
HEN (A9 Eoello Eodedol [T R
oA 12/2019 JPY T 184, 807 3 fi5, 532 3 224 [ a
B 1272019 3 7Lon B o (515}
B L2020 JFE 131, 088 3 L, 200 0 |
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2018 12
513
2018 12
1,572.4
BMA
2008 12 2009 2010 2011 2012 2013 12 2014 12 2015 12 2016 12 2017 12 2018 12
819 697 661 613 529 478 457 429 392
76 72 64 47 44 42 40 38 68
220 203 172 119
83 86 79 68 62 72 65 69 35
336 343 229 209
1,534 1,401 1,205 1,056 635 592 562 536 495
71 53 39 39 58 57 52 52 28
84 108 101 95 83 60 47 36 44
198 201 175 155
353 362 315 289 141 117 99 88 72
1,887 1,763 1,520 1,345
1,133 1,016 1,205 1,056 776 709 661 624 567 543 525
1,711.9 1,544.5 1,812.4 1,604.4 1,842.6 1,758.0 1,750.2 1,442.2 1,371.5 1,615.4 1,650.4
( 18 ( 16 ( 19 « 1 ( 19 ( 18 ( 18 ( 15 ( 14 1 17
2,249 ) |4.427 ) 2,948 ) | 804 ) 6,163 ) |7,157 ) |6,326 ) |3,537 ) |6,010 ) |1,975 ) |5.702 )

BMA 2012
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