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14,283,400 7.24

66 117
118 120

14

14
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MSCI Inc.

MSCI Inc.

FTSE Fixed Income LLC

3.85 3.5
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1.188 1.08
0.861
2.049 1.941
1.188
1.08
0.861
2.049 1.941
X
1.08 0.26 0.79 0.03
0.1
0.1
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_ 1,560,684 4.32
36,152,933 100.00]

()

31/102



EDINETOOOO
00000000000 DO00OmD((EL2430)
ooooodooodooodnoodd

56,798,957 0.6 34,155,403 0.6 34,556,485/95.58]
35,672 1.0025 35,764 1.0026) 35,764 0.10]
)

95.58

0.10

95.68

1 )

1 (2014 10 17 ) 30 30 0.9620 0.9620
2 (015 4 17 ) 133 134 1.0618 1.0668
3 (2015 10 19 ) 121 122 0.9741 0.9791
4 (2016 4 18 ) 67 67, 0.8506 0.8556
5 (2016 10 17 ) 67 68 0.8354 0.8404
6 (017 4 17 ) 42 43 0.8676 0.8726
7 (2017 10 17 ) 44 44 0.8620) 0.8670
8 (018 4 17 ) 41 41 0.7838 0.7888
9 (2018 10 17 ) 39 40 0.7863 0.7913
10 (019 4 17 ) 112 112 0.7864 0.7914
11 (2019 10 17 ) 110 111 0.7501 0.7551
12 (2020 4 17 ) 35 35 0.6166 0.6216
2019 4 112 — 0.7836 —
5 110 — 0.7634 —
6 109 — 0.7565 —
7 111 — 0.7631 —
8 109 — 0.7430) —
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9 111 0.7533 —
10 112 0.7520, —
11 112 0.7454 —
12 42 0.7564 —
2020 1 42 0.7464 —
2 41 0.7319 —
3 34 0.5928 —
4 36 0.6232 —

()
1 2014 9 19 2014 10 17 0
2 2014 10 18 2015 4 17 0.0300]
3 2015 4 18 2015 10 19 0.0300
4 2015 10 20 2016 4 18 0.0300
5 2016 4 19 2016 10 17 0.0300
6 2016 10 18 2017 4 17 0.0300
7 2017 4 18 2017 10 17 0.0300
8 2017 10 18 2018 4 17 0.0300
9 2018 4 18 2018 10 17 0.0300
10 2018 10 18 2019 4 17 0.0300
11 2019 4 18 2019 10 17 0.0300
12 2019 10 18 2020 4 17 0.0300
1 2014 9 19 2014 10 17 3.80
2 2014 10 18 2015 4 17 13.49
3 2015 4 18 2015 10 19 5.43
4 2015 10 20 2016 4 18 9.60
5 2016 4 19 2016 10 17 1.74
6 2016 10 18 2017 4 17 7.45
7 2017 4 18 2017 10 17 2.81
8 2017 10 18 2018 4 17 5.59
9 2018 4 18 2018 10 17 4.15
10 2018 10 18 2019 4 17 3.83
11 2019 4 18 2019 10 17 0.80
12 2019 10 18 2020 4 17 13.80
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)
100
1 2014 9 19 2014 10 17 31,555,686 0
2 2014 10 18 2015 4 17 101,117,033 6,935,680
3 2015 4 18 2015 10 19 9,992,522 10,948,295
4 2015 10 20 2016 4 18 3,244,498 48,615,719
5 2016 4 19 2016 10 17 2,019,084 292,931
6 2016 10 18 2017 4 17 34,805,853 66,641,486
7 2017 4 18 2017 10 17 4,105,295 1,649,648
8 2017 10 18 2018 4 17 1,837,034 606,013
9 2018 4 18 2018 10 17 3,129,620 5,471,916
10 2018 10 18 2019 4 17 92,908,623 1,087,677
11 2019 4 18 2019 10 17 5,314,055 0
12 2019 10 18 2020 4 17 4,048,382 94,239,238
()1
2020 4 30
130,271,245 95.51
135,577 0.10;
— 5,993,257 4.39
136,400,079 100.00;
)
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571,114,625 0.22 128,215,233] 0.22] 130,271,245(95.5]]
135,226 1.0026) 135,578 1.0026 135,577 0.10]
()

95.51

0.10

95.61

1 )

1 (2014 10 17 ) 68 68 0.9691 0.9691
2 (2015 4 17 ) 111] 112 0.9842 0.9942
3 (2015 10 19 ) 103 104 0.8717 0.8817,
4 (2016 4 18 ) 63 64 0.7568 0.7668
5 (2016 10 17 ) 45 45, 0.6937 0.7037
6 (2017 4 17 ) 38 38 0.6590) 0.6690)
7 (2017 10 17 ) 63 64 0.6014 0.6114
8 (2018 4 17 ) 90 92 0.5321 0.5421]
9 (2018 10 17 ) 113 114 0.4970) 0.5040)
10 (2019 4 17 ) 92 93 0.4691 0.4761
11 (2019 10 17 ) 166 169 0.4275 0.4345,
12 (2020 4 17 ) 134 137 0.3153 0.3223
2019 4 92 — 0.4680) —
5 85 — 0.4531 —
6 83 — 0.4486, —
7 87, — 0.4482 —
8 86 — 0.4345, —
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9 166 0.4343 —
10 167 0.4294 —
11 174 0.4213 —
12 182 0.4192 —
2020 1 179 0.4089 —
2 166 0.3943 —
3 131 0.3086 —
4 136 0.3200 —
()

1
1 2014 9 19 2014 10 17 0
2 2014 10 18 2015 4 17 0.0600]
3 2015 4 18 2015 10 19 0.0600]
4 2015 10 20 2016 4 18 0.0600]
5 2016 4 19 2016 10 17 0.0600]
6 2016 10 18 2017 4 17 0.0600]
7 2017 4 18 2017 10 17 0.0600]
8 2017 10 18 2018 4 17 0.0600]
9 2018 4 18 2018 10 17 0.0420
10 2018 10 18 2019 4 17 0.0420
11 2019 4 18 2019 10 17 0.0420
12 2019 10 18 2020 4 17 0.0420
1 2014 9 19 2014 10 17 3.09
2 2014 10 18 2015 4 17 7.79
3 2015 4 18 2015 10 19 5.33
4 2015 10 20 2016 4 18 6.30
5 2016 4 19 2016 10 17 0.41
6 2016 10 18 2017 4 17 3.65]
7 2017 4 18 2017 10 17 0.36
8 2017 10 18 2018 4 17 1.55
9 2018 4 18 2018 10 17 1.30
10 2018 10 18 2019 4 17 2.84
11 2019 4 18 2019 10 17 0.09
12 2019 10 18 2020 4 17 16.42
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)
100
1 2014 9 19 2014 10 17 71,170,012 0l
2 2014 10 18 2015 4 17 46,825,162 4,956,751
3 2015 4 18 2015 10 19 6,076,344 39,179
4 2015 10 20 2016 4 18 4,162,754 39,117,864
5 2016 4 19 2016 10 17 1,002,230 19,836,432
6 2016 10 18 2017 4 17 20,264,549 27,581,016
7 2017 4 18 2017 10 17 51,039,969 3,060,629
8 2017 10 18 2018 4 17 67,329,304 3,454,347
9 2018 4 18 2018 10 17 59,844,551 1,926,247,
10 2018 10 18 2019 4 17 19,689,062 50,749,947
11 2019 4 18 2019 10 17 221,879,801 29,081,625
12 2019 10 18 2020 4 17 56,238,654 19,793,709
) 1
i
1B FH A 20205483085
BEAEME - HEEOHE
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HCA INC. 5.6250% 09/01/2028 7AUH | ALAT7 | 408%| 2.9%
AR CENTENE CORPORATION 4 7500% D1/15/2025 FAUA | A7 | 4.19%] 1.7%
et 535% ALTICE FRANCE 7.3750% 05/01/2026 _ 7572 | WNARE | 645%] 1.6%
DISH DBS CORPORATION 5.0000% 03/15/2023 PAIA | AF<7 | 6B4%| 1.4%
FORD MOTOR CREDIT COMPANY LLC 4.2710% 01/09/2027 | 7XU7 | EM8 | 7.12%] 1.3%
LEXINGTON REALTY FAUA | RET | 401% | 4.6%
REIT 14.8% [ CORESITE REALTY PAUfn | RET | 407%| 42%
i HEALTHPEAK FAUH |RET | 541%| 3.5%
FTRAARER | 00%| — = = >
Ll ENERGY TRANGFER 7A0h |MLP | 1520%| 6.3%
ESMLP | 10.9% [ MPLX 7AUH |MLE | 1463%| 58%
ENTERPRISE PRODUCTS FA0h | MLE 9.84% | 5.4%
Metlife FAL oo 5689%| 7.7%
Ace Capital 212 |6, 466%] 7.1%
BEES 203% Demeter (Swiss Re) 1A | o A51%| 6.7% |
s Creoil Susse GIoup 21|85 4.66% | 6.5% |
HSBC Captta Fungng 1¥)7_|w5 | acew|63%
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2019 10 17 2020 4 17
5,691,311 1,806,846
105,995,303 33,909,269
110,065 35,583
- 107,306
111,796,679 35,859,004
111,796,679 35,859,004
738,899 287,945
2,969 944
104,230 33,499
6 1
98,910 28,679
945,014 351,068
945,014 351,068
147,779,938 57,589,082
36,928,273 22,081,146
1,068,581 719,900
110,851,665 35,507,936
110,851,665 35,507,936
111,796,679 35,859,004
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2019 4 18 2019 10 18

2019 10 17 2020 4 17
5,055,660 3,064,411
2 1
5,210,806 9,622,392
155,144 6,557,980
1,059 333
17,878 9,815
627,948 345,732
55,289 29,841
702,174 385,721
857,318 6,943,701
857,318 6,943,701
857,318 6,943,701
- 382,531
30,428,746 36,928,273
- 24,677,192
- 24,677,192
1,277,632 1,102,829
1,277,632 1,102,829
4,364,577 2,166,066
36,928,273 22,081,146
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2019 10 17 2020 4 17
142,465,883 147,779,938
5,314,055 4,048,382
94,239,238
147,779,938 57,589,082
36,928,273 22,081,146
2019 4 18 2019 10 18
2019 10 17 2020 4 17

2019 4 18 2019 10 18

2019 5 17 2019 11 18
A 711,816 | A 739,158
B 0| B 0
c 8,223,956 | C 8,618,450
D 957,512 | D 1,068,581
E o4+ 9,893,284 | E +o4 10,426,189
F a ) 690 | F a ) 698
G 716,080 | G 746,669
H a ) 50 | H a ) 50

2019 5 18 2019 11 19

2019 6 17 2019 12 17
A 715,865 | A 413,863
B 0| B 0

49/102




EDINETOOOO
00000000000 DO00OmD((EL2430)
Oooooooooooooooooad

I oo Tmoom

I o Tmom

I o mom

I o Tmoom

Q@

@
2019 6 18
2019 7 17

¢

¢!
2019 7 18
2019 8 19

Q@

(¢!
2019 8 20
2019 9 17

Qa

@
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8,281,514
953,248

9,950,627
690
720,571
50

765,969

8,339,744
948,542

10,054,255
693
725,117

50

719,227

8,396,567
989,394

10,105,188
692
729,526

50

822,814

8,459,081
979,095

10,260,990
698
734,384
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2019 12 18
2020 1 17

¢!
2020 1 18
2020 2 17

Qa

¢!
2020 2 18
2020 3 17

a

¢«
2020 3 18
2020 4 17

3,239,471
509,732

4,163,066
742
280,417
50

312,690

3,262,697
643,178

4,218,565
747
282,095
50

282,700

3,284,908
673,773

4,241,381
747
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