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2020
()
2020
1,079,776,330 15.82%
0,
REIT 1,070,651,571 15.69%
730,941,434 10.71%
655,832,117 9.61%
626,626,225 9.18%
616,813,570 9.04%
305,899,905 4.48%
1,633,526,737 23.94%
103,496,035 1.52%
6,823,563,924 100.00%
)
2020
() ()
() ()
1 516,170,147 1.9395 2.0919 15.82%
1,001,163,617 1,079,776,330
2 REIT 956,365,852 1.0400 1.1195 15.69%
994,716,122 1,070,651,571
3 462,855,518 1.5676 1.5792 10.71%
725,618,595 730,941,434
4 501,477,380 1.2826 1.3078 9.61%
643,245,035 655,832,117
T.Rowe Price Funds SICAV —
0)
5 U.S. Aggregate Bond Fund 532,715 1,156 1,206 9.42%
616,068,466 642,754,052
T.Rowe Price Funds SICAV -
0
Global High Yield Bond Fund 680,589 859 937 9.35%
585,127,549 637,882,112
7 486,246,780 1.3293 1.2887 9.18%
646,416,469 626,626,225
8 288,946,255 2.1688 2.1347 9.04%
626,695,532 616,813,570
T.Rowe Price Funds SICAV -
0)
Emerging Markets Equity Fund 378,242 883 932 5.17%
334,296,108 352,890,572
10 795,785,393 0.4116 0.3844 4.48%
327,624,846 305,899,905
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74.54%
23.94%
98.48%
2020
2020
2010 27 37,347 37,927 0.6243 .6333
2011 8 30,336 30,802 0.6301 .6391
2011 27 22,105 22,491 0.5447 .5537
1o 21,940 22,270 0.6349 .6439
2012 27 i i
1 18,250 18,537 0.6003 .6093
2012 27 i i
12 20,561 20,815 0.7552 .7642
2013 27 i i
13 19,577 19,807 0.7823 .7913
2013 27 i i
14 18,487 18,698 0.8172 .8262
2014 27 i i
15 17,485 17,674 0.8784 .8874
2014 29 i i
16 15,877 16,036 0.9468 9558
2015 27 i i
7 13,386 13,526 0.8891 .8981
2015 28 i i
18 12,093 12,223 0.8482 .8572
2016 28 i i
19 10,719 10,843 0.7888 .7978
2016 27 i i
20 10,697 10,813 0.8585 .8675
2017 27 i i
2l 10,353 10,458 0.9174 9264
2017 27 i i ) i
22 8,991 9,086 0.8749 .8839
2018 27 i i
23 8,846 8,935 0.9061 .9151
2018 27 i i
24 8,252 8,338 0.8878 .8968
2019 27 i ’
2019 8,296 0.8986
2019 7,953 0.8627
2019 8,070 0.8796
2019 8,098 0.8885
2019 7,844 0.8669
25
2019 97 7,958 8,040 0.8876 .8966
2019 7,955 0.8866
2019 10 8,128 0.9129
2019 11 8,061 0.9176
2019 12 8,097 0.9370
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2020 7,947 0.9280
2020 7,621 0.9026
26
2020 27 6,662 6,739 0.7934 0.8024
2020 6,644 0.7907
2020 6,823 0.8158
2010 30 2010 27 0.0090
2010 28 2011 28 0.0090
2011 29 2011 27 0.0090
10 2011 28 2012 27 0.0090
11 2012 28 2012 27 0.0090
12 2012 28 2013 27 0.0090
13 2013 28 2013 27 0.0090
14 2013 28 2014 27 0.0090
15 2014 28 2014 29 0.0090
16 2014 30 2015 27 0.0090
17 2015 28 2015 28 0.0090
18 2015 29 2016 28 0.0090
19 2016 29 2016 27 0.0090
20 2016 28 2017 27 0.0090
21 2017 28 2017 27 0.0090
22 2017 28 2018 27 0.0090
23 2018 28 2018 27 0.0090
24 2018 28 2019 27 0.0090
25 2019 28 2019 27 0.0090
26 2019 28 2020 27 0.0090
2010 30 2010 27 3.8%
2010 28 2011 28 2.4%
2011 29 2011 27 12.1%
10 2011 28 2012 27 18.2%
11 2012 28 2012 27 4.0%
12 2012 28 2013 27 27.3%
13 2013 28 2013 27 4.8%
14 2013 28 2014 27 5.6%
15 2014 28 2014 29 8.6%
16 2014 30 2015 27 8.8%
17 2015 28 2015 28 5.1%
18 2015 29 2016 28 3.6%
19 2016 29 2016 27 5.9%
20 2016 28 2017 27 10.0%
21 2017 28 2017 27 7.9%
22 2017 28 2018 27 3.7%
23 2018 28 2018 27 4._6%
24 2018 28 2019 27 1.0%
25 2019 28 2019 27 1.0%
26 2019 28 2020 27 9.6%
+ x 100
2010 30 2010 27 337,246,711 13,762,458,300
2010 28 2011 28 273,981,316 11,950,617,466
2011 29 2011 27 225,487,243 7,789,551,735
10 2011 28 2012 27 219,834,307 6,245,534,761
11 2012 28 2012 27 180,413,715 4,336,327,069
12 2012 28 2013 27 155,641,899 3,332,778,933
13 2013 28 2013 27 122,052,475 2,320,663,987
14 2013 28 2014 27 148,600,281 2,554,485,378
15 2014 28 2014 29 88,632,209 2,802,199,202
16 2014 30 2015 27 108,314,639 3,246,153,487
17 2015 28 2015 28 53,274,974 1,766,917,163
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18 2015 29 2016 28 48,077,011 846,917,471
19 2016 29 2016 27 45,281,793 712,778,081
20 2016 28 2017 27 50,827,669 1,179,131,076
21 2017 28 2017 27 43,574,840 1,219,406,897
22 2017 28 2018 27 40,192,669 1,049,526,337
23 2018 28 2018 27 31,101,061 544,156,608
24 2018 28 2019 27 31,178,078 498,687,234
25 2019 28 2019 27 27,402,515 356,921,859
26 2019 28 2020 27 29,529,243 599,312,661
()
2020
10,767,363,120 95.96%
453,142,085 4.04%
11,220,505, 205 100.00%
2020
363,500,000 3.24%
)
2020
() () (%)
) )
1 93,500 6,753.00 6,666.00 5.55%
631,405,500 623,271,000
2 19,500 22,620.00 22,940.00 3.99%
441,090,000 447,330,000
3 181,800 2,657.00 2,443.00 3.96%
483,042,600 444,137,400
4 56,600 5,098.00 5,086.00 2.57%
288,546,800 287,867,600
5 618,500 407.00 434.30 2.39%
251,729,500 268,614,550
6 117,300 2,155.50 2,125.00 2.22%
252,840,150 249,262,500
7 93,200 2,231.50 2,300.00 1.91%
207,975,800 214,360,000
8 74,700 2,591.00 2,851.00 1.90%
193,547,700 212,969,700
9 76,400 2,424.50 2,610.50 1.78%
185,231,800 199,442,200
10 50,600 3,487.00 3,883.00 1.75%
176,442,200 196,479,800
11 60,300 3,144.00 3,109.00 1.67%
189,583,200 187,472,700
12 58,000 3,031.02 3,145.00 1.63%
175,799,544 182,410,000
13 118,600 1,518.00 1,514.00 1.60%
180,034,800 179,560,400
14 130,700 1,330.00 1,340.50 1.56%
173,831,000 175,203,350
15 49,500 3,570.00 3,500.00 1.54%
176,715,000 173,250,000
16 93,900 1,699.50 1,786.50 1.50%
159,583,050 167,752,350
17 187,800 840.00 876.00 1.47%
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157,752,000 164,512,800

18 58,500 2,734.00 2,757.50 1.44%
159,939,000 161,313,750

19 49,900 3,098.00 3,161.00 1.41%
154,590,200 157,733,900

20 107,000 1,388.00 1,464.00 1.40%
148,516,000 156,648,000

21 50,000 2,703.00 3,030.00 1.35%
135,150,000 151,500,000

22 72,900 1,941.00 2,040.00 1.33%
141,498,900 148,716,000

23 85,700 1,655.00 1,710.00 1.31%
141,833,500 146,547,000

24 46,200 3,444.00 3,148.00 1.30%
159,112,800 145,437,600

25 53,100 2,220.00 2,466.00 1.17%
117,882,000 130,944,600

26 26,100 4,185.00 4,670.00 1.09%
109,228,500 121,887,000

27 46,000 2,373.00 2,639.00 1.08%
109,158,000 121,394,000

28 39,000 2,673.00 2,998.00 1.04%
104,247,000 116,922,000

29 112,300 966.00 1,033.00 1.03%
108,481,800 116,005,900

30 49,600 2,317.00 2,290.00 1.01%
114,923,200 113,584,000

95.96%

95.96%

=
[$2]

.39%

=
o

.88%

=
o

.64%

.20%

.48%

.33%

.62%

. 76%

.51%

.44%

.09%

.98%

.71%

.63%

.37%

.33%

.12%

.12%

87%

. 74%

.53%

37%

.31%

.29%

(o} jo) o] (o} o} (o} (o} Pl Pl Bl Dol Lol Bl Dl [OSN EX B BN (61 Kol EN) [{e]

. 26%

(=]
(&3]

. 96%

(]
a1

.96%

2020
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2020
( ()
TOPIX
0206 25 348,625,000 363,500,000 3.24%
REIT
()
2020
364,991,149 34.09%
179,247,121 16.74%
134,192,500 12.53%
115,070,059 10.75%
49,703,653 4.64%
38,578,522 3.60%
36,824,749 3.44%
33,965,857 3.17%
30,933,975 2.8%
22,949,395 2.14%
18,360,375 1.71%
16,331,333 1.53%
15,869,078 1.48%
13,633,726 1.27%
1,070,651,492 100.00%
()
2020
() () (%)
) )
1|PROLOGIS INC 7,175 8,302 9,635 6.46%
59,572,089 69,133,989
2 168 268,800 295,600 4.64%
45,158,400 49,660,800
3|SEGRO PLC 41,410 1,050 1,107 4.29%
43,502,944 45,881,839
4|TRITAX BIG BOX REIT PLC 253,405 148 166 3.93%
37,573,042 42,122,246
5[ INGENIA COMMUNITIES GROUP 158,302 215 257 3.81%
34,051,899 40,795,945
6|WAREHOUSES DE PAUW SCA 13,533 2,749 2,850 3.60%
37,204,923 38,578,522
7| INMOBILIARIA COLONIAL SOCIMI 32,974 926 1,030 3.17%
30,561,622 33,965,857
8| GOODMAN GROUP 34,991 870 917 3.00%
30,449,392 32,111,156
9|ALSTRIA OFFICE REIT-AG 19,130 1,541 1,617 2.89%
29,491,573 30,933,975
10 276 103,600 108,700 2.80%
28,593,600 30,001,200
11|ALEXANDRIA REAL ESTATE EQUIT 1,739 15,154 16,711 2.71%
26,353,094 29,060,884
12 |EQUINIX INC 374 62,794 72,598 2.54%
23,485,208 27,151,999
13|ASSURA PLC 263,272 108 102 2.53%
28,673,115 27,062,660
14|MAPLETREE INDUSTRIAL TRUST 141,100 177 191 2.52%
25,087,721 27,009,333
15|EQUITY RESIDENTIAL 3,704 6,329 7,034 2.43%
23,445,987 26,054,615
16 |HEALTHCARE TRUST OF AME-CL A 9,650 2,622 2,662 2.40%
25,307,991 25,689,570
17 |HEALTHPEAK PROPERTIES INC 8,240 2,599 2,918 2.25%
21,416,406 24,049,426
18| SAFESTORE HOLDINGS PLC 24,603 831 966 2.22%
20,448,168 23,785,309
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19|LINK REIT 23,911 908 959 2.14%
21,729,384 22,949,395
20|MAPLETREE LOGISTICS TRUST 168,512 116 134 2.12%
19,634,411 22,694,319
21|GECINA SA 1,575 15,219 13,862 2.04%
23,970,240 21,832,650
22| INVITATION HOMES INC 8,440 2,129 2,554 2.01%
17,976,517 21,557,388
23 192 98,300 107,600 1.93%
18,873,600 20,659,200
24|BIG YELLOW GROUP PLC 14,196 1,238 1,428 1.89%
17,584,708 20,274,801
25|UNITE GROUP PLC/THE 17,174 1,070 1,171 1.88%
18,384,578 20,120,264
26|VEREIT INC 32,589 538 610 1.86%
17,553,243 19,886,710
27|AMERICAN HOMES 4 RENT-D 7,289 2,623 2,709 1.84%
19,123,846 19,747,027
28 146 137,100 129,700 1.77%
20,016,600 18,936,200
29|HIBERNIA REIT PLC 140,070 111 131 1.71%
15,598,195 18,360,375
30|HUDSON PACIFIC PROPERTIES IN 6,577 2,489 2,662 1.64%
16,370,168 17,508,840
98.73%
98.73%
2020
2020
()
2020
17,587,660,919 36.33%
6,707,008,376 13.85%
3,718,861,507 7.68%
3,715,512,000 7.67%
2,869,235,672 5.93%
2,789,345,280 5.76%
1,507,350,993 3.11%
1,318,250,738 2.72%
1,175,374,361 2.43%
1,015,585,539 2.10%
920,856,484 1.90%
638,715,564 1.32%
599,308, 142 1.24%
471,238,586 0.97%
468,121,665 0.97%
461,630,004 0.95%
394,941,613 0.82%
397,858,617 0.82%
377,780,052 0.78%
151,095,800 0.31%
1,127,677,227 2.33%
48,413,409,139 100.00%
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()
2020
() () (%)
) )

1|CHINA MEIDONG AUTO HOLDINGS 12,392,000 152 192 .92%
1,886,577,907 2,382,146,379

2|MICROSOFT CORP 95,000 16,840 18,961 L12%
1,599,854,587 1,801,384,689

3| TAIWAN SEMICONDUCTOR MANUFAC 1,412,131 1,176 1,067 L11%
1,661,110,877 1,507,350,993

4| JOHNSON & JOHNSON 90,300 15,494 16,056 -99%
1,399,109,337 1,449,870,236

5| CONOCOPHILLIPS 282,270 5,310 4,510 .63%
1,498,941,852 1,273,315,086

6|AMERICAN WATER WORKS CO INC 93,900 12,824 13,435 .61%
1,204,211,160 1,261,611,891

7|ROCHE HOLDING AG-GENUSSCHEIN 32,500 34,615 37,429 .51%
1,124,996,063 1,216,447,586

8| TEXAS INSTRUMENTS INC 95,200 13,830 12,760 .51%
1,316,620,445 1,214,778,465

9| CHEVRON CORP 119,100 10,747 10,112 .49%
1,279,970,437 1,204,343,892

10{HOME DEPOT INC 50,720 23,353 23,704 .48%
1,184,475,947 1,202,309,215

11| GIVAUDAN-REG 3,270 330,659 355,076 .40%
1,081,257,546 1,161,098,748

12| TOTAL SA 273,000 5,034 3,923 .21%
1,374,292,281 1,071,011,760

13|CHINA MAPLE LEAF EDUCATIONAL 32,600,000 41 31 .12%
1,353,157,540 1,024,983,120

14[SANDS CHINA LTD 2,320,000 597 439 L11%
1,385,288,240 1,020,570,320

15[ASTRAZENECA PLC 89,100 10,166 10,913 .01%
905,819,201 972,407,872

16|CHINA WATER AFFAIRS GROUP 11,376,000 83 80 -90%
952,231,492 920,856,484

17| IPMORGAN CHASE & CO 87,680 14,521 10,458 .89%
1,273,244,734 916,983,586

18|ANTA SPORTS PRODUCTS LTD 966,000 1,010 902 .80%
975,773,505 871,868,613

19|ANALOG DEVICES INC 68,830 12,779 12,112 -12%
879,613,989 833,713,410

20| UNITEDHEALTH GROUP INC 27,000 30,969 30,741 L71%
836,186,147 830,011,198

21|LOCKHEED MARTIN CORP 19,200 44,297 41,455 .64%
850,514,208 795,954,080

22|BRITISH AMERICAN TOBACCO PLC 181,500 4,529 4,185 .57%
822,067,732 759,676,508

23|NEXTERA ENERGY INC 29,450 25,788 25,128 .53%
759,480,151 740,029,704

24 260,000 3,020.00 2,844.00 .53%
785,200,000 739,440,000

25|BOC AVIATION LTD 940,000 918 723 .40%
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863,531,213 679,888,370
26| COMCAST CORP-CLASS A 154,500 4,801 4,167 1.33%
741,857,875 643,945,185
27|L"OREAL 21,600 30,113 29,719 1.33%
650,453,760 641,934,720
28|ASSA ABLOY AB-B 314,000 2,402 2,034 1.32%
754,273,216 638,715,564
29|CISCO SYSTEMS INC 135,000 5,075 4,631 1.29%
685,159,600 625,285,683
30|RELX PLC 243,752 2,586 2,494 1.26%
630,537,673 607,917,488
95.76%
1.91%
97.67%
1.68%
1.53%
1.22%
1.03%
0.84%
0.71%
0.67%
7.67%
8.43%
8.31%
7.96%
7.94%
7.34%
6.54%
5.34%
4.85%
4.61%
4.26%
3.19%
2.47%
2.42%
2.27%
2.00%
1.89%
1.80%
1.71%
1.33%
1.33%
1.29%
0.78%
88.08%
95.76%
2020

2020
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2020

557,275,294
321,920,707
305,051,651
304,197,867
303,585,983
244,505,735
233,646,205
230,020,148
222,011,524
206,957,976
202,669,336
174,153,642
170,068,108
164,689,341
155,489,330
149,174,062
127,670,321
117,936,869
117,815,197
108,788,322
104,641,252
103,743,838
100,642,043
93,855,371
92,754,610
91,107,743
76,118,157
66,706,116
62,572,385
60,338,802
48,353,972
44,977,564
39,476,709
38,411,642
25,341,441
23,417,995
19,818,614
18,566,311
9,561,658
7,620,365

.21%
.59%
.40%
.39%
.38%
.72%
.60%
.56%
CAT%
.31%
.26%
.94%
.89%
.83%
.73%
.66%
L42%
.31%
.31%
.21%
L17%
.16%
J12%
.05%
.03%
.02%
.85%
.74%
.70%
.67%
.54%
.50%
.44%
.43%
.28%
. 26%
.22%
.21%
L11%
.08%

109,169,705
21,044,199
18,489,792

.22%
.23%
.21%

(=] (=] I (o} o] (o] (o] (o] (o] (o} o] o] (o} o] (o} fo) Kol ol Bl Dol gl Bl Dl Bl Dl sl Rl Dl Bl Ll Ll Il ENCH [CH 1SR LR 1G] § 0] KSV) [OVH (V) KOV Feop)
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470,984,516 5.25%
275,324,158 3.07%
249,818,937 2.78%
227,328,093 2.53%
222,333,481 2.48%
215,590,400 2.40%
163,007,742 1.82%
118,578,420 1.32%
113,137,636 1.26%
104,976,049 1.17%
71,084,740 0.79%
61,330,747 0.68%
50,981,040 0.57%
44,280,943 0.49%
40,417,165 0.45%
36,777,146 0.41%
33,261,043 0.37%
30,286,958 0.34%
26,821,431 0.30%
21,418,885 0.24%
20,954,428 0.23%
20,385,452 0.23%
18,598,372 0.21%
17,386,680 0.19%
16,832,025 0.19%
15,008,555 0.17%
13,465,620 0.15%
12,648,705 0.14%
568,382,352 6.33%
8,975,759,621 100.00%
2020
181,882,720 2.03%
2020
() () (%)
) )
1|FED REPUBLIC OF BRAZIL 3,009,000 10,835.82 9,741.20 5.0000 3.27%
326,049,945 293,112,723| 2045/01/27
2|UKRAINE GOVERNMENT 2,400,000 10,903.23 9,974.92 7.7500 2.67%
261,677,607 239,398,204| 2025/09/01
3|SOCIALIST REP OF VIETNAM 2,050,000 11,661.33 11,220.49 4.8000 2.56%
239,057,342 230,020,148| 2024/11/19
4|MEXICO CITY ARPT TRUST 2,300,000 10,398.11 8,994.17 5.5000 2.30%
239,156,571 206,866,121| 2047/07/31
5|ARAB REPUBLIC OF EGYPT 2,100,000 10,595.39 9,414.81 8.5000 2.20%
222,503,340 197,711,209 2047/01/31
6 |PERTAMINA PERSERO PT 1,575,000 12,251.04 10,952.67 5.6250 1.92%
192,953,918 172,504,691| 2043/05/20
7|EXPORT-IMPORT BK INDIA 1,600,000 10,915.48 10,489.07 3.3750 1.87%
174,647,808 167,825,228| 2026/08/05
8|PETROBRAS GLOBAL FINANCE 1,430,000 13,663.32 11,608.75 8.7500 1.85%
195,385,611 166,005,178 2026/05/23
9 |PERUSAHAAN PENERBIT SBSN 1,450,000 11,498.04 11,347.13 4.5500 1.83%
166,721,581 164,533,471 2026/03/29
10 | COMMONWEALTH OF BAHAMAS 1,800,000 11,625.85 8,732.34 6.0000 1.75%
209,265,353 157,182,258| 2028/11/21
11|REPUBLIC OF SOUTH AFRICA 1,398,000 11,192.28 10,526.69 4.6650 1.64%
156,468,093 147,163,196| 2024/01/17
12|REPUBLIC OF NIGERIA 1,450,000 10,878.08 7,885.93 6.5000 1.27%
157,732,211 114,346,090 2027/11/28
13|UKRAINE GOVERNMENT 1,150,000 11,245.01 9,720.89 7.7500 1.25%
129,317,616 111,790,294| 2027/09/01
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14|REPUBLIC OF COLOMBIA 1,000,000 11,252.66 10,789.48 4.0000 1.20%
112,526,629 107,894,883| 2024/02/26
15| ISRAEL ELECTRIC CORP LTD 950,000 11,648.50 11,326.93 4.2500 1.20%
110,660,839 107,605,906] 2028/08/14
16 |ARAB REPUBLIC OF EGYPT 1,100,000 10,779.26 9,680.60 6.5880 1.19%
118,571,944 106,486,657 2028/02/21
17 |DOMINICAN REPUBLIC 1,160,000 11,638.62 8,950.36 6.8500 1.16%
135,008,101 103,824,205| 2045/01/27
18|REPUBLICA ORIENT URUGUAY 840,000 12,557.80 11,981.19 5.1000 1.12%
105,485,563 100,642,043] 2050/06/18
19|REPUBLIC OF TURKEY 1,050,000 10,070.14 9,348.45 4.8750 1.09%
105,736,536 98,158,759| 2026/10/09
20|REPUBLIC OF SENEGAL 1,000,000 11,053.56 9,385.53 6.2500 1.05%
110,535,641 93,855,371| 2033/05/23
21|UKRAINE GOVERNMENT 900,000 12,673.71 10,380.28 9.7500 1.04%
114,063,419 93,422,547| 2028/11/01
22|REPUBLIC OF COLOMBIA 800,000 13,689.40 11,659.62 6.1250 1.04%
109,515,246 93,276,990| 2041/01/18
23|REPUBLIC OF GHANA 1,000,000 10,519.76 8,799.88 8.1250 0.98%
105,197,698 87,998,895| 2026/01/18
24| COMMONWEALTH OF BAHAMAS 1,000,000 11,625.85 8,732.34 6.0000 0.97%
116,258,529 87,323,477| 2028/11/21
25|REPUBLIC OF SRI LANKA 1,261,000 10,853.28 6,786.35 5.8750 0.95%
136,859,983 85,575,897| 2022/07/25
26|BANCO DO BRASIL (CAYMAN) 950,000 10,495.29 8,736.62 6.2500 0.92%
99,705,328 82,997,913| 2099/12/31
27|REPUBLIC OF ARGENTINA 2,032,955 5,379.51 3,933.35 8.2800 0.89%
109,363,133 79,963,239| 2033/12/31
28|RUSSIAN FEDERATION 600,000 13,269.69 13,169.59 5.2500 0.88%
79,618,150 79,017,540 2047/06/23
29|PERUSAHAAN PENERBIT SBSN 700,000 11,507.65 11,192.49 4.3500 0.87%
80,553,583 78,347,465| 2024/09/10
30|MONGOLIA INTL BOND 800,000 10,647.61 9,618.08 5.1250 0.86%
85,180,947 76,944,690| 2022/12/05
61.78%
30.23%
1.66%
93.67%
2020
2020
() Q)
US 10YR NOTE
(CBT) JUN20 9 132,705,233 133,664,312 1.49%
US ULTRA BOND CBT
JUN20 2 48,820,877 48,218,408 0.54%
()
2020
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109,580,663 17.49%
62,197,775 9.93%
51,589,162 8.23%
49,204,580 7.85%
24,042,575 3.84%
23,148,264 3.69%
22,403,885 3.58%
21,839,799 3.49%
17,487,605 2.79%
14,427,291 2.30%
13,981,654 2.23%
12,594,236 2.01%
12,591,075 2.01%
11,735,372 1.87%
11,439,688 1.83%
10,820,248 1.73%
10,293,260 1.64%
9,306,501 1.49%
7,763,859 1.24%
6,468,837 1.03%
3,954,445 0.63%
2,951,864 0.47%
1,783,398 0.28%
8,220,611 1.31%
4,472,417 0.71%
36,675,024 5.85%
22,699,924 3.62%
11,127,880 1.78%
5,870,296 0.94%
5,460,120 0.87%
4,388,878 0.70%
2,207,609 0.35%
13,917,673 2.22%
626,646,468 100.00%
2020
() () (%)
) ()
1|FRANCE OAT. 196,000 18,465.34 18,912.75 3.2500 5.92%
36,192,074 37,069,001| 2045/05/25
2|HETA ASSET RESOLUTION AG 300,000 12,328.71 12,225.00 2.3750 5.85%
36,986,136 36,675,024| 2022/12/13
3|UK GILT 142,000 24,247.97 25,057.02 4.2500 5.68%
34,432,120 35,580,971| 2046/12/07
4|BUONI POLIENNALI DEL TES 225,000 13,084.10 12,864.98 5.5000 4.62%
29,439,234 28,946,205| 2022/09/01
5[BONOS Y OBLIG DEL ESTADO 158,000 15,685.40 15,473.47 5.9000 3.90%
24,782,938 24,448,085| 2026/07/30
6 |HELLENIC REPUBLIC 200,000 11,878.05 11,574.13 1.8750 3.69%
23,756,104 23,148,264| 2026/07/23
7|BUONI POLIENNALI DEL TES 165,000 13,399.97 13,091.06 4.5000 3.45%
22,109,953 21,600,255| 2024/03/01
8|BUNDESREPUB. DEUTSCHLAND 156,000 12,307.94 12,416.52 0.2500 3.09%
19,200,398 19,369,777| 2028/08/15
9|FRANCE OAT. 144,000 13,073.89 13,290.00 1.2500 3.05%
18,826,410 19,137,605| 2036/05/25
10|BUONI POLIENNALI DEL TES 114,000 17,402.20 16,278.04 4.7500 2.96%
19,838,512 18,556,974| 2044/09/01
11|REPUBLIC OF INDONESIA 149,000 11,783.16 11,736.64 2.8750 2.79%
17,556,914 17,487,605| 2021/07/08
12|REPUBLIC OF CYPRUS 132,000 12,584.72 12,575.44 3.7500 2.65%
16,611,835 16,599,586| 2023/07/26
13|BONOS Y OBLIG DEL ESTADO 120,000 12,501.66 12,368.38 1.5000 2.37%
15,002,001 14,842,060 2027/04/30
14|BUONI POLIENNALI DEL TES 89,000 17,442.80 16,462.72 5.0000 2.34%
15,524,095 14,651,820 2040/09/01
15|STATE OF ISRAEL 100,000 12,555.84 12,594.23 2.8750 2.01%
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12,555,840 12,594,236| 2024/01/29
16 |REPUBLIC OF CHILE 105,000 11,886.52 11,991.50 1.7500 2.01%
12,480,846 12,591,075| 2026/01/20
17|BONOS Y OBLIG DEL ESTADO 60,000 21,166.17 20,498.36 5.1500 1.96%
12,699,703 12,299,016] 2044/10/31
18|REPUBLIC OF ALBANIA 100,000 11,884.78 11,735.37 5.7500 1.87%
11,884,780 11,735,372 2020/11/12
19|CAIXABANK SA 100,000 10,864.56 11,477.50 2.7500 1.83%
10,864,560 11,477,504 2028/07/14
20|CHINA GOVT INTL BOND 100,000 11,467.18 11,439.68 0.1250 1.83%
11,467,180 11,439,688| 2026/11/12
21| INMOBILIARIA COLONIAL SO 100,000 11,633.75 11,222.42 1.6250 1.79%
11,633,756 11,222,420| 2025/11/28
22|BANK OF IRELAND GROUP 100,000 10,685.92 11,127.88 0.7500 1.78%
10,685,920 11,127,880 2024/07/08
23|BUONI POLIENNALI DEL TES 92,000 12,389.49 12,007.74 2.0000 1.76%
11,398,336 11,047,120 2025/12/01
24 |BELGIUM KINGDOM 54,000 19,854.67 20,102.91 4.2500 1.73%
10,721,525 10,855,574 2041/03/28
25|REPUBLIC OF SOUTH AFRICA 100,000 10,944.13 10,820.24 3.7500 1.73%
10,944,136 10,820,248| 2026/07/24
26 |UKRAINE GOVERNMENT 100,000 10,080.05 10,293.26 6.7500 1.64%
10,080,052 10,293,260| 2026/06/20
27|SERBIA TREASURY BONDS 7,960,000 118.93 116.91 5.8750 1.49%
9,466,955 9,306,501 2028/02/08
28|BUONI POLIENNALI DEL TES 61,000 15,001.93 14,377.27 4.7500 1.40%
9,151,178 8,770,135 2028/09/01
29|ROMANIA GOVERNMENT BOND 405,000 2,110.28 2,130.86 3.6500 1.38%
8,546,666 8,629,994| 2031/09/24
30|UK GILT 37,000 22,718.83 23,122.96 4.7500 1.37%
8,405,968 8,555,495| 2038/12/07
81.64%
14.11%
2.03%
97.78%
2020
2020
()
2020
102,577,305 15.64%
77,854,140 11.87%
72,571,378 11.07%
61,779,113 9.42%
13,758,708 2.10%
294,895,122 44.97%
32,391,788 4.94%
655,827,554 100.00%
()
2020
| () | () | %) |
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) )
1| INT BK RECON & DEVELOP 1,700,000 6,822.98 6,853.39 3.3750| 17.76%
115,990,758 116,507,745| 2022/01/25
2|MALAYSIA GOVERNMENT 4,000,000 2,501.47 2,564.43 3.8000| 15.64%
100,059,097 102,577,305| 2023/08/17
3| AUSTRALIAN GOVERNMENT 1,000,000 7,778.77 7,785.41 2.2500| 11.87%
77,787,792 77,854,140 2028/05/21
4| INT BK RECON & DEVELOP 1,000,000 6,680.61 6,681.59 3.5000| 10.19%
66,806,100 66,815,910 2021/01/22
5| SINGAPORE GOVERNMENT 800,000 7,692.35 7,722.38 2.2500 9.42%
61,538,817 61,779,113| 2021/06/01
6| INT BK RECON & DEVELOP 700,000 7,232.97 7,241.70 2.8000 7.73%
50,630,857 50,691,967| 2022/01/12
7|HONG KONG GOVERNMENT 3,000,000 1,392.56 1,397.38 1.1900 6.39%
41,777,080 41,921,462| 2021/12/06
8|ASIAN DEVELOPMENT BANK 515,000 7,331.66 7,344.65 2.6500 5.77%
37,758,067 37,824,966| 2023/01/11
9|HONG KONG GOVERNMENT 2,100,000 1,442.79 1,459.51 1.9400 4.67%
30,298,643 30,649,916] 2023/12/04
10| EUROFIMA 300,000 7,691.47 7,684.84 6.0000 3.52%
23,074,437 23,054,533| 2022/03/30
11|KOREA TREASURY BOND 150,000,000 9.18 9.17 4.2500 2.10%
13,781,913 13,758,708] 2021/06/10
50.10%
44.97%
95.06%
2020
2020
()
2020
294,500,590 96.28%
11,379,043 3.72%
305,879,633 100.00%
()
2020
() () (%)
) )
1|BCOM/BARCLAYS 10/20/21 3,500,000 8,877.26 8,414.30 1.7300f 96.28%
310,704,219 294,500,590 2021/10/20

96.28%

96.28%

50/204




EDINETOOOO
O0O00000000O00o00gnognoOonod(eoses?)
Oooooooooooobooooooad

2020

2020

Ex8:202064H308

#7PFOEAEREE<EFTAZOERTEL. MROSANFENFTIHOTRBUER A,
FRREAEHT—LA—JCHVTHFr Y FOERKEREEMTLTLET .

EEMIR- REEDHS 2B DHER

{=1] i - 2010/4/30~2020/4/30 (lA)
15,000 2,500 ANm SEE
12,000 2,000
20204E1H 30
9,000 1,500 20195118 30/
|
EWEE (W) 8,580 2019408 30
6,000 1,000
20194E7R 308
hre RRERS G Sl 3 180
) 68.208F EEREH 2,480/
2010 2012 2014 2016 2014 2020 ()
SRS EEEERLEeOELTHELTEUET . a1 W W T = 1

FEREEDRKR

JO-Ni RS -2 72 R 15.8%
HRRETIH—I 7K 15.7%
EAFREHT T —T 7 10.7%
PUP - FEP-_FRH=T—TrFR 9.6%
T.Rowe Price Funds SICAV - US. Agpregate Bond Fund . 0.4%
T.Rowe Price Funds SICAV - Global High Yield Bond Fund . 9.3%
el Er e e T  9.2%
FRENNTH-TrUR 9.0%
T.Rowe Price Funds SICAV - Emerging Markets Equity Fund . 5.2%
JEFAT IY—TFPUR as%

*0 RS TR RER

51/204



(

(

(

(

EDINETOOOO
O0O00000000O00o00gnognoOonod(eoses?)
Oooooooooooobooooonoad

FRNBFEDOHR (BEA-2R)

40%

24.5 4.9

20% 164
10.0 L2

63 ) -10.1

=123

2011 20125 2013%E 20145 20155 20165 207 E 20184 20194 20205

* 0 7 /PR B - A TRTLTEVE Y. BL. 20208 F4ARFR TOEEF T,
* 0 P POEI TR R3S OSRSERGELE0LLTHBLTEUET.
*JPURICHE. R F T2 BUEL A

)

)

)

)

52/204



(

EDINETOOOO
o o o o o o {015y
Ooooooooooooooooooad

)

53/204



EDINETOOOO
o o o o o o {015y
ooooodooodooooooodd

0120-88-2976

https://www.smd-am.co.jp

()
)
2007 22
)
28 27
27 28 27 28 11 27
)

54/204

11 28

28 27 28

27

30



EDINETOOOO
o o o o o o {015y
Ooooooooooooooooooad

10

https://www.smd-am.co.jp

55/204



(

(

)

)

14
14

56/204

EDINETOOOO
o o o o o o {015y
Ooooooooooooooooooad



(

(

(

)

)

)

10

57/204

EDINETOOOO
o o o o o o {015y
Ooooooooooooooooooad



59

133

27

193

58/204

EDINETOOOO
o o o o o o {015y
Ooooooooooooooooooad

38
12

28



EDINETOOOO
0000000 OO000DO000D0O00Oo(eosss?)
Ooooooooooooooooooad

27 27
1,783,687 1,802,047
136,291,071 129,377,302
1,974,304,118 1,559,853,002
5,845,916,168 5,023,232,190

50,000,000

8,008,295,044 6,714,264,541
8,008,295,044 6,714,264,541
26,898,664 25,189,313
2,635,077 7,178,023
559,246 540,782
19,573,976 18,927,858
350,592 344,097
50,017,555 52,180,073
50,017,555 52,180,073
8,966,221,390 8,396,437,972
1,007,943,901 1,734,353,504
555,302,904 528,146,288
7,958,277,489 6,662,084,468
7,958,277,489 6,662,084,468
8,008,295,044 6,714,264,541
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31 28 28

27 27
43,648,650 36,227,461
611 974
147,613,649 691,447,029
49,545,490 20,288,703
141,717,420 634,929,891
51,947 33,888
1,753,087 1,720,934
61,359,410 60,234,112
362,556 344,290
63,527,000 62,333,224
78,190,420 697,263,115
78,190,420 697,263,115
78,190,420 697,263,115
92,297 1,227,512
1,042,992,945 1,007,943,901
42,062,454 52,395,307
42,062,454 52,395,307
3,242,469 3,015,777
3,242,469 3,015,777
81,869,064 77,298,506
1,007,943,901 1,734,353,504
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28
27
@
@
60 61
27 27
9,295,740,734 8,966,221,390
27,402,515 29,529,243
356,921,859 599,312,661
8,966,221,390 8,396,437,972
1,007,943,901 1,734,353,504
31 28 28
27 27
5,461,138 5,212,222
72 27 75 11 27
687.29 628,237,633 715.16
27,644,695 30 26,353,795 30
27,055,713 32,721,657
0 0
52,869,862 51,995,382
553,400,858 543,520,594
633,326,433 628,237,633
(687.29 ) (715.16 )
27,644,695 26,353,795
(30 ) (30 )
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73 29 76 27
638,283,336 700.75 621,244,312 723.63
27,325,705 30 25,755,398 30
39,586,324 33,022,011
0 0
52,808,874 51,428,359
545,888,138 536,793,942
638,283,336 621,244,312
(700.75 ) (723.63 )
27,325,705 25,755,398
G0 ) (CD)
74 27 77 27
634,723,532 707.91 604,316,178 719.73
26,898,664 30 25,189,313 30
33,310,139 21,908,564
0 0
52,521,964 50,980,577
548,891,429 531,427,037
634,723,532 604,316,178
(707.91 ) (719.73 )
26,898,664 25,189,313
(30 ) (30 )
28
27
27
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€))
@
27
27,468,406
51,918
27,520,324
27
878,047,733
249,214,985
1,127,262,718
27
27
28 27
27 27
0.8876 0.7934
10,000 8,876 10,000 7,934
462,855,518 725,618,595
REIT 956,365,852 994,716,122
545,945,345 1,058,915,591
288,946,255 626,695,532
486,246,780 646,416,469
501,477,380 643,245,035
795,785,393 327,624,846
4,037,622,523 5,023,232,190

T.Rowe Price Funds SICAV -
Emerging Markets Equity Fund

378,242.220

3,128,063.150

T.Rowe Price Funds SICAV -
Global High Yield Bond Fund

676,827.920

5,441,696.470

T.Rowe Price Funds SICAV —
U.S. Aggregate Bond Fund

531,181.690

5,747,385.880

1,586,251.830

14,317,145.500
1,559,853,002
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6,583,085,192
1,559,853,002

(

)

(

)

23.41 23.69
REIT
)
27 27

249,383,180 251,819,614
12,734,118,060 10,934,720,870
5,221,334 13,328,602

77,722,222
184,466,740 29,992,100
4,320,000 16,875,000
13,255,231,536 11,246,736,186
13,255,231,536 11,246,736,186
6,075,000 3,195,000

32,344,068
56,126,414 3,301,442

184
94,545,666 6,496,442
94,545,666 6,496,442
7,722,620,138 7,170,018,188
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5,438,065,732 4,070,221,556
13,160,685,870 11,240,239,744
13,160,685,870 11,240,239,744
13,255,231,536 11,246,736,186
28
27
@
@
27 27

8,386,403,733
32,892,329
696,675,924

7,273,127,048
449,493,090
7,722,620,138

7,722,620,138

7,722,620,138
86,054,834
638,656,784

6,707,162,670
462,855,518
7,170,018,188

7,170,018,188

28
27
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27
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®
27
264,408,132
264,408,132
31
27
27
749,304,438
749,304,438
10
27
27
138,508,666 143,730,000 5,221,334
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143,730,000 5,221,334 |
27
204,396,398 217,725,000 13,328,602
217,725,000 13,328,602
28 27
27 27
1.7042 1.5677
10,000 17,042 10,000 15,677

29,000 2,794.00 81,026,000
30,800 2,281.00 70,254,800
37,900 570.00 21,603,000
141,900 598.00 84,856,200
42,000 1,473.00 61,866,000
83,500 2,755.50 230,084,250
55,100 1,287.00 70,913,700
30,000 1,869.00 56,070,000
46,000 2,455.00 112,930,000
42,800 1,296.00 55,468,800
30,900 1,750.00 54,075,000
32,000 2,018.00 64,576,000
22,900 1,721.00 39,410,900
16,000 817.30 13,076,800
23,600 2,018.00 47,624,800
43,200 2,384.00 102,988, 800

7,600 2,154.00 16,370,400
72,900 1,905.00 138,874,500
20,300 4,205.00 85,361,500
32,900 682.50 22,454,250
14,900 3,270.00 48,723,000
36,700 1,440.00 52,848,000

9,400 4,230.00 39,762,000

6,700 2,466.00 16,522,200
56,000 920.00 51,520,000

2,500 5,670.00 14,175,000
50,600 3,424.00 173,254,400
93,900 1,724.50 161,930,550
14,200 2,159.00 30,657,800
13,400 4,115.00 55,141,000
155,100 382.70 59,356,770

8,900 1,613.00 14,355,700
28,400 2,757.00 78,298,800
29,400 2,201.00 64,709,400
33,000 1,171.00 38,643,000
20,900 1,182.00 24,703,800
53,100 2,380.00 126,378,000
79,000 1,007.00 79,553,000
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48,100 850.00 40,885,000
70,100 905.00 63,440,500
52,200 928.00 48,441,600
47,500 844.00 40,090,000
23,000 2,354.00 54,142,000
44,000 2,549.00 112,156,000
22,800 1,720.00 39,216,000
84,200 740.00 62,308,000
161,800 380.00 61,484,000
37,500 1,275.00 47,812,500
22,500 1,135.00 25,537,500
29,200 1,751.00 51,129,200
130,700 1,420.50 185,659, 350
42,200 2,577.00 108,749,400
11,400 3,080.00 35,112,000
72,000 502.00 36,144,000
85,700 1,505.00 128,978,500
56,700 1,062.00 60,215,400
18,400 21,350.00 392,840,000
12,700 5,400.00 68,580,000
13,400 3,678.00 49,285,200
93,500 7,029.00 657,211,500

9,200 2,944.00 27,084,800
76,400 2,565.00 195,966,000
27,900 2,271.50 63,374,850
30,900 1,396.00 43,136,400
19,900 3,070.00 61,093,000
61,700 391.00 24,124,700
12,800 5,592.00 71,577,600
49,600 2,460.00 122,016,000
34,800 1,977.00 68,799,600
26,300 2,318.00 60,963,400
16,200 7,877.00 127,607,400
14,000 5,370.00 75,180,000
187,800 875.00 164,325,000
25,900 1,247.00 32,297,300
26,100 4,400.00 114,840,000
74,700 2,691.00 201,017,700
51,100 1,823.00 93,155,300
65,000 1,398.00 90,870,000
181,800 2,700.00 490,860,000
60,300 3,337.00 201,221,100
107,000 1,440.50 154,133,500
46,200 3,475.00 160,545,000
67,800 1,545.00 104,751,000
11,000 5,340.00 58,740,000
107,400 1,002.00 107,614,800

7,500 3,240.00 24,300,000
117,300 2,343.50 274,892,550
11,000 1,167.00 12,837,000
172,600 1,625.50 280,561,300
57,200 2,461.00 140,769,200
19,800 882.00 17,463,600
112,300 970.00 108,931,000
32,000 1,829.00 58,528,000

6,100 3,885.00 23,698,500
33,700 1,334.00 44,955,800
25,000 2,465.00 61,625,000
33,400 1,337.00 44,655,800
38,000 931.00 35,378,000
31,100 2,743.00 85,307,300
28,600 2,001.00 57,228,600
618,500 450.00 278,325,000
49,900 3,401.00 169,709,900
41,200 1,634.00 67,320,800
310,000 135.60 42,036,000
49,500 3,634.00 179,883,000
35,500 1,879.00 66,704,500
56,600 5,370.00 303,942,000
17,700 2,363.00 41,825,100
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110,400 1,439.00 158,865,600
174,200 590.00 102,778,000
188,500 550.00 103,675,000
26,900 1,630.00 43,847,000
46,900 1,349.00 63,268,100
32,000 2,142.00 68,544,000
14,400 1,090.00 15,696,000
19,000 1,174.00 22,306,000
24,000 725.00 17,400,000
16,200 4,465.00 72,333,000
118 6,675,800 10,934,720,870
REIT
()
27 27

15,550,670 46,273,367

14,649,424 47,168,072

1,148,091,405 983,749,604

1,362,068

3,133,895

3,947,713 5,745,604

1,182,239,212 1,087,432,610

1,182,239,212 1,087,432,610

1,372,828

91,317,627

92,690,455

92,690,455

901,795,095 956,365,852

280,444,117 38,376,303

1,182,239,212 994,742,155

1,182,239,212 994,742,155

1,182,239,212 1,087,432,610
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28
27
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@
60 61
27 27
1,029,416,142 901,795,095
140,716,745
127,621,047 86,145,988
901,795,095 956,365,852
901,795,095 956,365,852
901,795,095 956,365,852
28
27
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27
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®
27
111,876,077
111,876,077
REIT 31 28
27
27
110,698,872
110,698,872
REIT 31 28
27
27

27
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35,678,142 35,687,222 9,080

25,979,448 25,545,221 434,227

3,302,565 3,247,444 55,121

5,125,619 5,036,710 88,909

16,769,013 16,509,620 259,393

29,913,383 29,403,214 510,169

81,090,028 79,743,043 1,346,985

2,478,142 2,497,148 19,006

197,669,622 10,760

27
27 27
1.3110 1.0401
10,000 13,110 10,000 10,401
13 1,190,800
99 11,325,600
168 45,158,400
192 18,873,600
146 20,016,600
276 28,593,600
894 125,158,600
ALEXANDRIA REAL ESTATE EQUIT 1,739.000 246,590.200
AMERICAN HOMES 4 RENT-D 7,289.000 178,944.950
BRIXMOR PROPERTY GROUP INC 10,114.000 111,152.860
COLUMBIA PROPERTY TRUST INC 9,481.000 115,573.390
CROWN CASTLE INTL CORP 1,023.000 145,746.810
CUBESMART 2,385.000 60,817.500
EQUINIX INC 374.000 219,754.920
EQUITY RESIDENTIAL 3,704.000 219,387.920
HEALTHCARE TRUST OF AME-CL A 9,650.000 236,811.000
HEALTHPEAK PROPERTIES INC 8,240.000 200,396.800
HUDSON PACIFIC PROPERTIES IN 6,577.000 153,178.330
INVITATION HOMES INC 8,440.000 168,209.200
LIFE STORAGE INC 1,047.000 91,675.320
PROLOGIS INC 7,175.000 557,425.750
SUNSTONE HOTEL INVESTORS-F 5,242.000 111,130.400
VEREIT INC 32,589.000 164,248.560
VICI PROPERTIES INC 6,016.000 97,158.400
3,078,202.310
17 121,085.000 335,370,140
CAN APARTMENT PROP REAL ESTA 4,533.000 192,652.500
192,652.500
4,533.000 14,947,907
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DEXUS 27,988.000 258,049.360
GOODMAN GROUP 34,991.000 435,987.860
GPT GROUP 37,733.000 139,612.100
INGENIA COMMUNITIES GROUP 158,302.000 487,570. 160
MIRVAC GROUP 99,449.000 215,804.330
1,537,023.810
358,463.000 101566533
[ LiNK REIT 23,911.000 1,575,734.900
1,575,734.900
23,911.000 5 154 833
MAPLETREE INDUSTRIAL TRUST 141,100.000 331,585.000
MAPLETREE LOGISTICS TRUST 168,512.000 259,508.480
591,093.480
309,612.000 2 670,550
ASSURA PLC 263,272.000 215,619.760
BIG YELLOW GROUP PLC 14,196.000 132,235.740
SAFESTORE HOLDINGS PLC 24,603.000 153,768.750
SEGRO PLC 41,410.000 327,139.000
TRITAX BIG BOX REIT PLC 253,405.000 282,546.570
UNITE GROUP PLC/THE 17,174.000 138, 250.700
1,249,560.520
614,060.000 165,841,672
ALSTRIA OFFICE REIT-AG 19,130.000 254,237.700
GECINA SA 1,575.000 206,640.000
HIBERNIA REIT PLC 140,070.000 134,467.200
INVOBILIARIA COLONIAL SOCIMI 32,974.000 263,462.260
NSI NV 3,832.000 138,526.800
UNIBAIL-RODANCO-WESTFIELD 2,269.000 127,835.460
WAREHOUSES DE PAUW SCA 13,533.000 320,732.100
1,445,901.520
213,383.000 193,730 527
983,749,604
858,591,004
)
)
17 33.71 34.10
1.50 1.52
10.21 10.32
2.23 2.25
4.52 4.57
16.67 16.86
17.47 17.66
)
(@)
27 27
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340,122,274 1,594,150,783
520,004,837 439,063,005
52,320,052,207 42,587,343,152
1,052,119,492 886,288,989

67,760
94,783,652
137,939,897 64,813,140
54,370,306,467 45,666,442,721
54,370,306,467 45,666,442,721

25,219
389,292,294
23,024,439 33,154,170

76
23,049,734 422,446,464
23,049,734 422,446,464
25,722,795,990 23,326,413,356
28,624,460,743 21,917,582,901
54,347,256,733 45,243,996,257
54,347,256,733 45,243,996,257
54,370,306,467 45,666,442,721

28
27

€Y)

@
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60

61

27

27

27,685,474,646
74,946,989
2,037,625,645

25,152,935,893
569,860,097
25,722,795,990

25,722,795,990

25,722,795,990
168,433,770
2,564,816,404

22,780,468,011
545,945,345
23,326,413,356

23,326,413,356

28
27

27

€))
@
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609,638,509

13,266,846

596,371,663

8,013,870,963

124,653,415

8,138,524,378

27
30,627,663 30,695,423 67,760
22,914,006 22,939,225 25,219
7,713,657 7,713,657 0
61,348,305 42,541
27
27 27
2.1128 1.9396
10,000 21,128 10,000 19,396
214,000 2,755.50 589,677,000
20,500 22,000.00 451,000,000
260,000 2,938.00 763,880,000
63,000 5,592.00 352,296,000
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140,000 2,700.00 378,000,000

150,000 3,475.00 521,250,000

80,000 5,370.00 429,600,000

251,000 1,439.00 361,189,000

1,178,500 3,846,892,000

AMERICAN EXPRESS CO 42,400 93.290 3,955,496.000
AMERICAN WATER WORKS CO INC 93,900 119.320 11,204,148.000
ANALOG DEVICES INC 68,830 92.620 6,375,034.600
CHEVRON CORP 119,100 76.380 9,096,858.000
CISCO SYSTEMS INC 135,000 40.580 5,478,300.000
COMCAST CORP-CLASS A 154,500 36.740 5,676,330.000
CONOCOPHILLIPS 282,270 32.090 9,058,044.300
EXXON MOBIL CORP 94,000 38.820 3,649,080.000
HOME DEPOT INC 50,720 195.210 9,901,051.200
ILLINOIS TOOL WORKS 29,200 150.490 4,394,308.000
JOHNSON & JOHNSON 90,300 126.570 11,429,271.000
JPMORGAN CHASE & CO 87,680 98.120 8,603,161.600
LOCKHEED MARTIN CORP 19,200 350.330 6,726,336.000
MICROSOFT CORP 95,000 156.110 14,830,450.000
NEXTERA ENERGY INC 29,450 231.100 6,805,895.000
NORTHERN TRUST CORP 55,000 75.350 4,144,250.000
ROSS STORES INC 48,000 85.600 4,108,800.000
TEXAS INSTRUMENTS INC 95,200 107.760 10,258,752.000
UNITED PARCEL SERVICE-CL B 36,900 99.780 3,681,882.000
UNITEDHEALTH GROUP INC 27,000 255.390 6,895,530.000

146,272,977.700

20 1,653,650 15,936,440,918

MANULIFE FINANCIAL CORP 338,000 16.940 5,725,720.000

5,725,720.000

338,000 444,258,615
BHP GROUP LTD 277,240 30.670 8,502,950.800
TREASURY WINE ESTATES LTD 407,800 10.020 4,086,156.000
12,589,106.800

685,040 831,888,177
ANTA SPORTS PRODUCTS LTD 966,000 56.800 54,868,800.000
BOC AVIATION LTD 600,000 50.000 30,000,000.000
CENTRAL CHINA REAL ESTATE 8,972,000 3.760 33,734,720.000
CHINA MAPLE LEAF EDUCATIONAL 32,600,000 2.320 75,632,000.000
CHINA MEIDONG AUTO HOLDINGS 12,392,000 10.560 130,859,520.000
CHINA WATER AFFAIRS GROUP 11,376,000 5.750 65,412,000.000
LONGFOR GROUP HOLDINGS LTD 700,000 35.850 25,095,000.000
SANDS CHINA LTD 2,320,000 30.050 69,716,000.000
WISDOM EDUCATION INTERNATION 10,000,000 2.370 23,700,000.000
79,926,000 509,018,040.000

7,156,793,642

CAPITALAND LTD 2,205,000 2.900 6,394,500.000

6,394,500.000

2,205,000 486,493,560

TAIWAN SEMICONDUCTOR MANUFAC 1,412,131 280.000 395,396,680.000

395,396,680.000

1,412,131 1,423,428,048
ASHTEAD GROUP PLC 180,000 18.560 3,340,800.000
ASTRAZENECA PLC 89,100 68.820 6,131,862.000
BRITISH AMERICAN TOBACCO PLC 181,500 27.335 4,961,302.500
14,433,964.500

450,600 1,915,675,768
GI1VAUDAN-REG 3,270 2,974.000 9,724,980.000
JULIUS BAER GROUP LTD 63,500 35.330 2,243,455.000
NOVARTIS AG-REG 22,190 76.920 1,706,854.800
ROCHE HOLDING AG-GENUSSCHEIN 32,500 297.400 9,665,500.000
SWISS RE AG 52,900 71.400 3,777,060.000
TEMENOS AG - REG 31,000 123.500 3,828,500.000
205,360 30,946,349.800

3,503,436,261

TELENOR ASA 242,200 149.300 36,160,460.000

36,160,460.000

242,200 377,876,807

ASSA ABLOY AB-B 314,000 182.150 57,195,100.000
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57,195,100.000

314,000 626,286,345
AIR LIQUIDE SA 22,000 109.900 4,615,800.000
ALLIANZ SE-REG 28.000 157.960 4,422,880.000
DEUTSCHE TELEKOM AG-REG 367,800 11.972 4,403,301.600
ENEL SPA 634,700 6.279 3,985, 281.300
IBERDROLA SA 431,700 9.106 3,931,060.200
L~ OREAL 21,600 254600 5.499,360.000
RELX PLC 243,752 19.465 4,744,632.680
SAWPO OYJ-A SHS 167,470 27.600 4.622,172.000
TELEPERFORVANCE 20,400 170.000 3., 468,000,000
TOTAL SA 273,000 33.000 9,009, 000.000
VONOVIA SE 35.250 23.890 1,547,122.500
50,248, 610.280
1 2,265,672 6,037,873,011
42,587,343, 152
90,876,153 38,740,451, 152
GOODNAN GROUP 433,540.000 5,401,908.400
5,401,908.400
433,540.000 206,958, 107
[ SEcro PLC 340,960.000 2,693,584.000
2.693,584.000
340,960.000 257 4% 459
[ GECINA SA 10,900.000 1,430,080.000
1,430,080.000
10,900.000 171,838,413
836,288,980
886,288,989
)
)
20 3521 36.66
0.98 1.02
1.84 1.01
15.82 16.46
1.08 1.12
3.5 3.27
1.3 241
7.74 8.06
0.84 0.87
1.38 1.44
11 13.35 13.89
0.79 0.82
0.78 0.82
0.38 0.40

(

)

27

27
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214,419,000 304,506,297
150,095,096 250,058,821
6,594,274,053 5,757,200,518
449,078,719 163,933,866
3,295,247,200 2,933,018,815
8,547,368 6,705,864
44,158,800
133,955,577 126,537,360
11,742,009 13,876,066
21,232,113
10,857,359,022 9,621,228,520
10,857,359,022 9,621,228,520
3,131,727 4,178,398
33,896,905 75,938,150
104
37,028,736 80,116,548
37,028,736 80,116,548
4,440,920,933 4,398,981,835
6,379,409,353 5,142,130,137
10,820,330,286 9,541,111,972
10,820,330,286 9,541,111,972
10,857,359,022 9,621,228,520
28
27
60 61
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27 27
4,386,580,114 4,440,920,933
331,194,235 329,928,048
276,853,416 371,867,146
317,214,880 288,946,255
FOFs
1,105,461,266 983,061,603
S
3,018,244,787 3,126,973,977
4,440,920,933 4,398,981,835
4,440,920,933 4,398,981,835
28
27

27

@
@
®
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27
164,194,134
11,445,573
132,595,190
308,234,897
27
27
1,053,054,332
41,480,215
433,515,261
1,528,049,808
11
27
27
27
US 10YR NOTE (CBT) JUN20 59,548,496 60,024,643 476,147
60,024,643 476,147
27
233,358,211 232,196,442 1,161,769
83,834,849 81,871,575 1,963,274
88,834,849 88,667,733 167,116
7,572,750 7,177,650 395,100
225,785,461 217,806,993 7,978,468
627,720,393 5,415,641
27
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310,482,107 307,978,447 2,503,660

73,033,531 72,727,876 305,655

73,033,531 72,813,679 219,852

7,704,450 6,137,220 1,567,230

202,777,657 199,704,105 3,073,552

659,361,327 2,051,319

27
27 27
2.4365 2.1689
10,000 24,365 10,000 21,689

ARGENT 7.5 04/22/26 150,000.000 40,914.000
ARGENT 8.28 12/31/33 2,032,955.100 709,826.500
ARGENT FL 12/31/38 45,000.000 12,838.500
ARMEN 3.95 09/26/29 200,000.000 173,188.000
BAHANA 6 11/21/28 1,800,000.000 1,581,372.000
BAHANA 6 11/21/28 1,000,000.000 878,540.000
BARBAD 6.5 10/01/29 100,000.000 92,400.000
BERMUD 4.75 02/15/29 600,000.000 614,364.000
BHRAIN 7.5 09/20/47 400,000.000 342,220.000
BRAZIL 4.625 01/13/28 400,000.000 437,100.000
BRAZIL 5 01/27/45 2,309,000.000 2,320,545.000
BRAZIL 5.625 01/07/41 100,000.000 106,900.000
COLOM 4 02/26/24 1,800,000.000 1,838,772.000
COLOM 5 06/15/45 200,000.000 216,250.000
COLOM 6.125 01/18/41 800,000.000 955,896.000
COSTAR 5.625 04/30/43 300,000.000 219,093.000
COSTAR 6.125 02/19/31 200,000.000 166,900.000
DOMREP 5.5 01/27/25 555,000.000 539,576.550
DOMREP 5.95 01/25/27 700,000.000 664,811.000
DOMREP 6.5 02/15/48 150,000.000 140,671.500
DOMREP 6.85 01/27/45 960,000.000 935,270.400
ECUA 7.875 01/23/28 700,000.000 158,760.000
ECUA 7.95 06/20/24 1,600,000.000 368,000.000
EGYPT 6.588 02/21/28 1,300,000.000 1,087,073.000
EGYPT 8.5 01/31/47 2,100,000.000 1,673,175.000
ELSALV 5.875 01/30/25 460,000.000 395,025.000
ELSALV 7.1246 01/20/50 300,000.000 223,200.000
ELSALV 8.625 02/28/29 195,000.000 183,017.250
ELSALV 8.625 02/28/29 550,000.000 516,202.500
GHANA 10.75 10/14/30 200,000.000 207,288.000
GHANA 8.125 01/18/26 800,000.000 625,784.000
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GHANA 8.75 03/11/61 400,000.000 284,088.000
GUATEM 4.9 06/01/30 424,000.000 390,096.960
INDOIS 4.15 03/29/27 200,000.000 200,984.000
INDOIS 4.35 09/10/24 700,000.000 715,092.000
INDOIS 4.45 02/20/29 500,000.000 510,325.000
INDOIS 4.55 03/29/26 1,150,000.000 1,184,580.500
IVYCST FL 12/31/32 726,750.000 661,364.290
JAMAN 6.75 04/28/28 200,000.000 209,710.000
JAMAN 7.875 07/28/45 400,000.000 426,124.000
JAMAN 8 03/15/39 545,000.000 561,518.950
KENINT 7.25 02/28/28 600,000.000 559,428.000
KSA 5 04/17/49 400,000.000 438,908.000
MONGOL 5.125 12/05/22 600,000.000 543,054.000
MOROC 5.5 12/11/42 400,000.000 424,456.000
NGERIA 6.5 11/28/27 1,650,000.000 1,198,593.000
NGERIA 7.143 02/23/30 200,000.000 146,020.000
NGERIA 7.875 02/16/32 300,000.000 219,750.000
NGERIA 8.747 01/21/31 200,000.000 152,084.000
OMAN 4.75 06/15/26 550,000.000 416,889.000
OMAN 5.375 03/08/27 300,000.000 228,129.000
OMAN 5.625 01/17/28 700,000.000 528,514.000
OMANIB 4.75 06/15/26 700,000.000 530,586.000
PANAMA 6.7 01/26/36 300,000.000 390,093.000
PANAMA 7.125 01/29/26 400,000.000 484,420.000
PARGUY 5.4 03/30/50 450,000.000 447,750.000
PARGUY 6.1 08/11/44 600,000.000 624,000.000
PERU 6.55 03/14/37 150,000.000 214,359.000
PHILIP 7.75 01/14/31 400,000.000 560,472.000
PKSTAN 6.875 12/05/27 400,000.000 336,640.000
RUSSIA 4.25 06/23/27 200,000.000 212,326.000
RUSSIA 4.375 03/21/29 400,000.000 436,844.000
RUSSIA 5.25 06/23/47 200,000.000 251,152.000
SENEGL 6.25 05/23/33 1,000,000.000 903,940.000
SERBIA 7.25 09/28/21 560,000.000 588,896.000
SOAF 4.665 01/17/24 1,398,000.000 1,345,169.580
SOAF 5.375 07/24/44 400,000.000 297,984.000
SOAF 5.65 09/27/47 500,000.000 395,000.000
SOAF 5.875 09/16/25 700,000.000 685,881.000
SOAF 6.25 03/08/41 100,000.000 83,585.000
SRILAN 5.75 01/18/22 200,000.000 162,316.000
SRILAN 5.875 07/25/22 1,261,000.000 1,033,982.170
SRILAN 6.125 06/03/25 1,000,000.000 669,990.000
SRILAN 6.25 07/27/21 900,000.000 728,982.000
TURKEY 4.25 04/14/26 200,000.000 171,710.000
TURKEY 4.875 10/09/26 1,050,000.000 913,510.500
TURKEY 5.125 02/17/28 300,000.000 261,126.000
TURKEY 5.75 05/11/47 200,000.000 158,148.000
TURKEY 6 01/14/41 200,000.000 164,670.000
TURKEY 6 03/25/27 200,000.000 183,966.000
TURKEY 6.25 09/26/22 400,000.000 395,700.000
TURKEY 6.875 03/17/36 100,000.000 92,392.000
TURKSK 4.489 11/25/24 925,000.000 820,105.000
UKRAIN 7.75 09/01/21 525,000.000 505,559.250
UKRAIN 7.75 09/01/22 400,000.000 371,104.000
UKRAIN 7.75 09/01/24 200,000.000 180,000.000
UKRAIN 7.75 09/01/25 2,400,000.000 2,106,000.000
UKRAIN 7.75 09/01/27 1,150,000.000 1,012,230.000
UKRAIN 8.994 02/01/24 200,000.000 181,630.000
UKRAIN 9.75 11/01/28 900,000.000 855,585.000
URUGUA 5.1 06/18/50 840,000.000 964,160.400
UZBEK 4.75 02/20/24 400,000.000 391,276.000
UZBEK 5.375 02/20/29 560,000.000 533,780.800
VIETNM 4.8 11/19/24 2,050,000.000 2,080,893.500
DBKAZ 4.125 12/10/22 200,000.000 195,424.000
DBMMN 7.25 10/23/23 200,000.000 173,028.000
PEMEX 5.5 06/27/44 450,000.000 325,260.000
PEMEX 6.5 06/02/41 1,024,000.000 761,538.560
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ACNRGY 5.65 PERPETUAL 200,000.000 192,992.000
ADESLN 8.625 04/24/24 200,000.000 183,040.000
ALLLBZ 7.375 02/09/24 200,000.000 196,250.000
ALRSRU 4.65 04/09/24 200,000.000 201,698.000
ARAMCO 4.25 04/16/39 650,000.000 648,498.500
AZULBZ 5.875 10/26/24 300,000.000 156,747.000
BANBRA FL PERPETUAL 950,000.000 718,912.500
BANBRA FL PERPETUAL 450,000.000 404,860.500
BBTNIJ 4.2 01/23/25 200,000.000 172,550.000
BBVASM FL 11/12/29 200,000.000 181,708.000
BEEFBZ 6.5 09/20/26 300,000.000 268,722.000
BRFSBZ 4.875 01/24/30 200,000.000 165,900.000
BTGPBZ FL 02/15/29 200,000.000 156,110.000
BTSDF 5.625 10/24/24 200,000.000 190,032.000
CDEL 3.7 01/30/50 315,000.000 254,419.200
CELARA 4.2 01/29/30 200,000.000 165,110.000
CEMEX 5.45 11/19/29 200,000.000 167,250.000
CHGRID 4.375 05/22/43 300,000.000 361,959.000
CIFIHG 6 07/16/25 200,000.000 177,108.000
COGARD 8 01/27/24 200,000.000 198,026.000
COMENG 6.375 04/24/35 339,150.000 312,119.740
COSICE 6.375 05/15/43 200,000.000 122,352.000
CSANBZ 8.25 PERPETUAL 100,000.000 86,281.000
CSNABZ 7.625 04/17/26 200,000.000 141,600.000
DAYCOV 4.25 12/13/24 300,000.000 275,028.000
EBIUH FL PERPETUAL 200,000.000 181,040.000
EMIRAT 4.5 03/22/28 341,064.000 343,144.490
EQPTRC 4.25 11/03/26 200,000.000 192,902.000
EVERRE 9.5 04/11/22 200,000.000 156,030.000
EXIMBK 3.375 08/05/26 1,600,000.000 1,444,976.000
EXIMBK 4 01/14/23 600,000.000 597,234.000
FSRSJ FL 04/23/28 200,000.000 179,616.000
GGBRBZ 4.25 01/21/30 250,000.000 216,190.000
GLOPAR 4.875 01/22/30 200,000.000 179,800.000
GLOPAR 5.125 03/31/27 200,000.000 177,608.000
GTLKOA 5.125 05/31/24 250,000.000 236,775.000
HAOHUA 4.625 03/14/23 400,000.000 405,504.000
HAOHUA FL PERPETUAL 400,000.000 388,984.000
HKHKD 3.875 04/08/23 200,000.000 211,938.000
ICLIT 6.375 05/31/38 300,000.000 374,583.000
IRCPAR 8.75 03/23/23 200,000.000 153,202.000
IRCPAR 8.75 03/23/23 55,000.000 42,130.550
ISRELE 4.25 08/14/28 1,450,000.000 1,571,437.500
ITAU FL PERPETUAL 200,000.000 187,400.000
KAISAG 8.5 06/30/22 200,000.000 162,050.000
KWIPKK 4.229 10/29/26 200,000.000 190,412.000
KZOKZ 6.375 10/24/48 300,000.000 291,882.000
LPKRIJ 8.125 01/22/25 200,000.000 145,500.000
LTMCI 7 03/01/26 200,000.000 86,162.000
LUMIIT FL 01/29/31 200,000.000 193,380.000
MEXCAT 5.5 07/31/47 2,300,000.000 1,898,190.000
MHPSA 6.25 09/19/29 310,000.000 224,750.000
MONDFI 5.125 05/07/29 250,000.000 212,830.000
MTNSJ 6.5 10/13/26 200,000.000 193,466.000
MTPLLG 5.5 11/21/22 159,000.000 147,337.350
NTBKKK FL PERPETUAL 205,000.000 193,725.000
0IBRBZ 10 07/27/25 150,000.000 106,687.500
OMGRID 3.958 05/07/25 300,000.000 216,432.000
PEMEX 4.5 01/23/26 900,000.000 719,316.000
PEMEX 5.625 01/23/46 1,080,000.000 794,124.000
PERLNG 5.375 03/22/30 210,000.000 124,643.400
PERTIJ 5.625 05/20/43 1,575,000.000 1,559,423.250
PETBRA 6.85 06/05/15 400,000.000 392,120.000
PETBRA 7.375 01/17/27 400,000.000 412,220.000
PETBRA 8.75 05/23/26 1,630,000.000 1,791,859.000
PLNIJ 4.375 02/05/50 200,000.000 175,124.000
PLNIJ 6.25 01/25/49 200,000.000 216,060.000
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RAILUA 8.25 07/09/24 470,000.000 384,225.000
RIBL FL 02/25/30 230,000.000 205,735.000
RPCUH 6 08/31/36 300,000.000 346,440.000
SANTAN FL PERPETUAL 200,000.000 203,000.000
SHTFIN 5.1 07/16/23 200,000.000 134,990.000
SISETI 6.95 03/14/26 200,000.000 183,608.000
SRAILT 7 06/25/24 520,000.000 470,600.000
TCDPSA 5.875 04/15/27 200,000.000 178,290.000
TOPTB 3.5 10/17/49 200,000.000 181,068.000
TPHL 6.75 07/16/23 200,000.000 179,066.000
TRAJAM 5.75 10/10/36 150,000.000 135,750.000
TURKTI 4.875 06/19/24 200,000.000 180,260.000
VOTORA 5.75 01/28/27 200,000.000 174,410.000
YPFDAR 8.75 04/04/24 300,000.000 175,875.000
80,528,625.140
179 91,234,919.100 8,773,593,710
PEMEX 7.19 09/12/24 1,400,000.000 1,148,042.000
1,148,042.000
1,400,000.000 5,384,317
IVYCST 6.625 03/22/48 400,000.000 332,032.000
SERBIA 1.5 06/26/29 220,000.000 206,696.600
UKRAIN 6.75 06/20/26 100,000.000 86,897.000
625,625.600
720,000.000 75,175,172
8,854,153,199
8,854,153,199
QD)
()
94
91.95 99.09
81
0.06 0.06
0.79 0.85
)
27 27
71,179,060 5,713,827
415,942 415,905
611,770,559 531,498,169
6,158,940 12,647,385
100,657,423 90,932,290
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3,410,601 6,129,879
5,950,015 6,602,324
306,802 1,011,413
799,849,342 654,951,192
799,849,342 654,951,192
2,776,097 8,514,973
2,380,558
5,156,655 8,514,973
5,156,655 8,514,973
589,657,758 486,246,780
205,034,929 160,189,439
794,692,687 646,436,219
794,692,687 646,436,219
799,849,342 654,951,192
28
27
60 61
27 27

589,657,758 589,657,758

103,410,978

589,657,758 486,246,780

589,657,758 486,246,780
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589,657,758 486,246,780
28
27
27
€Y
@
©)
35,275,330
159,914
961,444
36,396, 688
31 28
3,011,152
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227,100
4,115,958
431,906

31 28

27
51,982,207 51,009,848 882,359
3,838,722 3,844,750 6,028
12,006,103 12,093,559 87,456
12,462,745 11,957,400 505,345
8,541,159 8,353,373 187,786
10,120,939 9,897,103 223,836
31,027,561 30,140,323 887,238
3,458,214 3,459,259 1,045
8,815,507 8,473,353 342,154
12,231,549 12,093,559 137,990
6,522,291 6,244,865 277,426
98,951,875 96,480,816 2,471,059
254,138, 208 634,504

27
66,792,039 63,735,556 3,056,483
573,658 579,853 6,195
2,069,655 1,921,082 148,573
5,755,045 5,834,248 79,203
16,575,728 15,142,920 1,432,808
3,391,042 3,435,438 44,396
18,977,325 18,012,807 964,518
6,379,294 6,354,689 24,605
90,466,150 89,860,934 605,216
23,626,414 24,054,514 428,100
1,304,620 1,319,380 14,760
424,600 458,920 34,320
13,217,213 12,511,305 705,908
2,477,150 2,488,460 11,310
12,081,809 11,764,480 317,329
3,587,500 3,549,660 37,840
33,746,844 31,134,658 2,612,186
120,513,786 119,981,244 532,542
412,140,148 2,385,004
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28 27
27 27
1.3477 1.3294
10,000 13,477 10,000 13,294

UKT 4.25 12/07/46 142,000.000 258,927.060
UKT 4.75 12/07/30 26,000.000 37,910.600
UKT 4.75 12/07/38 37,000.000 63,212.280
360,049.940

205,000.000 47,785,898
DGB 4.5 11/15/39 101,000.000 187,120.680
RDKRE 2 04/01/24 260,000.000 279,216.600
466,337.280

361,000.000 7208030
[ NGB 1.75 09/06/29 157,000.000 167,110.800
167,110.800

157,000.000 746,308
EIB 1.75 11/12/26 700,000.000 750,218.000
NDASS 1 04/08/22 200,000.000 203,428.000
953,646.000

900,000.000 10.442.428
SERBGB 5.875 02/08/28 7.,960,000.000 9,604,297.200
9,604,297.200

7,960,000.000 9,899,033
ROMGB 3.65 09/24/31 405,000.000 356,408.100
ROMGB 5 02/12/29 75,000.000 78,245.250
ROMGB 5.85 04/26/23 170,000.000 181,281.200
615,934.550

650,000.000 15312 133
ALBANI 5.75 11/12/20 100, 000.000 102, 455.000
BGB 4.25 03/28/41 54,000.000 92,426.940
BGB 5 03/28/35 16,000.000 26,734.560
BTPS 2 12/01/25 92,000.000 98,261.520
BTPS 4.5 03/01/24 165,000.000 190,603.050
BTPS 4.75 09/01/28 61,000.000 78,889.470
BTPS 4.75 09/01/44 114,000.000 171,021.660
BTPS 5 03/01/22 48,000.000 52,481.280
BTPS 5 09/01/40 89,000.000 133,828.410
BTPS 5.5 09/01/22 225,000.000 253,786.500
CHILE 1.75 01/20/26 105,000.000 107,593.500
CHINA 0.125 11/12/26 100, 000.000 98,855.000
CYPRUS 2.375 09/25/28 30,000.000 32,676.300
CYPRUS 2.75 02/26/34 1,000.000 1,126.460
CYPRUS 2.75 05/03/49 4,000.000 4,812.320
CYPRUS 3.75 07/26/23 132,000.000 143,205.480
CYPRUS 3.875 05/06/22 13,000.000 13,778.570
DBR 0.25 08/15/28 156,000.000 165,520.680
DBR 1.25 08/15/48 29,000.000 38,571.740
FRTR 0.25 11/25/26 50,000.000 51,454.000
FRTR 1.25 05/25/36 144,000.000 162,296.640
FRTR 3.25 05/25/45 196,000.000 312,000.640
GGB 1.875 07/23/26 200,000.000 204,794.000
INDON 2.875 07/08/21 149,000.000 151,352.710
IRISH 1.35 03/18/31 11,000.000 12,259.610
IRISH 2 02/18/45 42,000.000 54,117.420
ISRAEL 2.875 01/29/24 100,000.000 108,240.000
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LITHUN 2.1 05/26/47 43,000.000 56,622.830
RAGB 3.8 01/26/62 15,000.000 31,745.100
ROMANI 2.875 03/11/29 62,000.000 64,863.780
SLOREP 1.25 03/22/27 49,000.000 52,504.480
SLOREP 1.5 03/25/35 13,000.000 14,348.100
SLOREP 5.125 03/30/26 46,000.000 59,808.280
SOAF 3.75 07/24/26 100,000.000 94,346.000
SPGB 1.5 04/30/27 120,000.000 129,327.600
SPGB 5.15 10/31/44 60,000.000 109,480.200
SPGB 5.9 07/30/26 158,000.000 213,646.020
UKRAIN 6.75 06/20/26 100,000.000 86,897.000
KFW 0.875 07/04/39 34,000.000 36,888.300
ABIBB 1.5 03/17/25 45,000.000 45,186.300
BKIR FL 07/08/24 100,000.000 92,120.000
CABKSM FL 07/14/28 100,000.000 93,660.000
COLSM 1.625 11/28/25 100,000.000 100,291.000
HETAR 2.375 12/13/22 300,000.000 318,846.000
NWIDE 6.75 07/22/20 50,000.000 50,707.000
4,514,431.450
45 3,921,000.000 542,454,083
635,077,844
635,077,844
)
()
7.39 7.52
1.16 1.18
0.27 0.27
1.62 1.64
1.52 1.55
2.37 2.41
38
83.91 85.43
)
27 27
20,799,299 11,015,428
14,534,268 14,902,797
360,858,375 325,828,513
353,341,843 287,001,553
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4,679,858 4,423,074
509,175 93,418
754,722,818 643,264,783
754,722,818 643,264,783
8
8
8
572,082,802 501,477,380
182,640,008 141,787,403
754,722,810 643,264,783
754,722,810 643,264,783
754,722,818 643,264,783
28
27
60 61
27 27
572,082,802 572,082,802
70,605,422
572,082,802 501,477,380
572,082,802 501,477,380
572,082,802 501,477,380
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28
27

27

o
@

27

6,166,595

2,537,209

8,703,804

31 28

27

27

7,706,023

368,133

8,074,156

31 28

27

27
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27

28 27
27 27
1.3193 1.2827
10,000 13,193 10,000 12,827

ACGB 2.25 05/21/28 1,000,000.000 1,113,800.000
ASIA 2.65 01/11/23 515,000.000 540,636.700
EUROF 6 03/30/22 300,000.000 330,390.000
IBRD 2.8 01/12/22 700,000.000 724,955.000
2,709,781.700

2,515,000.000 179,062,375
HKGB 1.19 12/06/21 3,000,000.000 3,029,520.000
HKGB 1.94 12/04/23 2,100,000.000 2,197,146.000
5,226,666.000

5,100,000.000 73,486,924
SIGB 2.25 06/01/21 800,000.000 813,360.000
813,360.000

800,000.000 61,880,429
IBRD 3.375 01/25/22 1,700,000.000 1,773,559.000
IBRD 3.5 01/22/21 1,000,000.000 1,021,500.000
2,795,059.000

2,700,000.000 181,539,082
I NDFB 4.25 06/10/21 150,000,000.000 155,904,000.000
155,904,000.000

150,000,000.000 14,000,179
I MGS 3.8 08/17/23 4,000,000.000 4,060,840.000
4,060,840.000

4,000,000.000 102,861,077
612,830,066

612,830,066

)

()

27.84 29.22
11.42 11.99
9.62 10.10
28.21 29.63
2.18 2.28
15.99 16.78
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()
27 27
422,801 1,268,489
24,999,953
363,352,645 316,751,425
7,520,926 2,743,580
371,296,372 345,763,447
371,296,372 345,763,447
18,100,953
18,100,953
18,100,953
763,544,333 795,785,393
392,247,961 468,122,899
371,296,372 327,662,494
371,296,372 327,662,494
371,296,372 345,763,447
28
27
60 61
27 27
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763,522,368 763,544,333
21,965 59,255,748
27,014,688
763,544,333 795,785,393
763,544,333 795,785,393
763,544,333 795,785,393
392,247,961 468,122,899
28
27
27
€))
@
27
15,716,925
15,716,925
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31
28 27
27
60,884,529
60,884,529
31
28 27
27
27
28 27
27 27
0.4863 0.4117
10,000 4,863 10,000 4,117
BCOM/BARCLAYS 10/20/21 3,500,000.000 2,907,310.000
2,907,310.000
3,500,000.000 316,751, 475
316,751,425
316,751,425
1 )
2 )
3.
96.67 100.00
T.Rowe Price Funds SICAV
2010 12 17
2019 6 30
2019 6 30
SICAV
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2019 6 30
us
usb usb usb
1,300,604,523 420,838,016 1,782,748,457
16,257,347 11,950,996 424,084,209
1,316,861,870 432,789,012 2,206,832,666
- 4,232,884 -
26,423,125 6,537,257 114,397,503
200,027 402,986 7,888,504
21,501,879 2,456,852 9,769,310
1,612,816 1,597,220 1,289,312
1,723,907 12,290 -
- 1,117,870 -
95,183 4,717 -
39,624 38,507 130,131
1,368,458,431 449,189,595 2,340,307,426
7,801,213 5,502,324 3,714,410
1,268,074 584,434 8,765,829
726,410 53,517 -
1,498,364 101,050 3,318,028
1,085,176 1,332 -
- 480,328 -
- 617,804 -
467 - -
414,590 145,665 1,289,149
12,794,294 7,486,454 17,087,416
1,355,664,137 441,703,141 2,323,220,010
SICAV
2019 6 30
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us

USD usD UsD
40,702,394 6,924,795 356,292

246,453 - 31,061,743

178,386 2,185 -

41,127,233 6,926,980 31,418,035

4,549,003 295,073 10,079,136

59,547 17,346 209,034

110,114 43,036 176,864

241,897 55,559 228,094

7,023 4,774 3,802

179,979 537 -

418 3 124

17,101 3,239 35,974

5,165,172 419,567 10,733,028

35,962,061 6,507,413 20,685,007

15,392 6,391 15,469

35,977,453 6,513,804 20,700,476

102,497 18,600 1,041,444

(12,793,957) (337,589) 56,850,161

TBA - 44,368 -
(9,219,881) (446,749) (101,794)

- 393,425 -

(1,308,431) (1,374) -

(40, 345) (9,234) (435,007)

(23,260,117) (338,553) 57,354,714

108,841,933 19,793,322 238,232,856

TBA - (4,042) -
5,475,410 (315,633) -

- 263,463 -

231,866 3,385 -
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26,844 (1,000) 37,379

114,576,053 19,739,495 238,270,235

127,293,389 25,914,746 316,325,425

(3.447,792) (692,623) (42,457)

201,926,795 67,030,155 461,732,058

(280,331,459) (67,543,741) (484,750,678)

(78,404,664) (513,586) (23,018, 620)

45,440,933 24,708,537 293,264,348

1,310,223, 204 416,994,604 2,029,955, 662

1,355, 664,137 441,703,141 2,323,220,010

SICAV
2019 6 30
us
UsD USD USD
Jd
4,365,356 3,754,664 380,981
152,389 107,332 50,860
(358,330) (170,893) (47,569)
4,159,415 3,601,103 384,272
SICAV
us
UsD UsD USD
Jd

2019 6 30 9.74 11.03 9.66
2018 12 31 9.07 10.51 8.39
2017 12 31 9.97 10.88 10.07

Global High Yield Bond Fund
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filiz
F—AFUF
Erzte Group Bank AG, Reg S, FRN ELR 1800000 2352788 017
€.5% Perpetual
2,352,788 047
TP
Cosan Lusembourg SA, 1444 7% usp 3910000 4279241 032
2OY0,/2087
Minerna Luxembourg SA, 144465%  USD 4590000 4789790 035
20/09/2026
Petrobras Giobal Finance BV BS75%  USD 1305000 1414052 010
20/0,/2040
Petrobms Global Finance BV 7.375% usp TS00000 8828583 0B
17/01,/2027
Petrobras Global Finance BV 6.75% usD 1325000 1418200 O
270 /204
Petrobras Global Finance BV 7.25% usD 2040000 3288337 004
17,/03,2044
23,794178  1.78
Fu
VTR Finance BV, Reg. 5 6.875% usD 1979000 2048265 015
15/01,/2024
2,043,285 0.15
A
Wyrn Macou Lid_ 1434 55% =D 2990000 2894200 021
/102027
2,894,200 021
TR
Alica France SA, 1444 7.375% 6175000 E317858 047
O1,/05/2026
Credit Agricole SA Reg S FRNES%  EUR 210000 2757088 020
Perpstual
9,074,927 067
Faw
Garfurkelux Holdeo 3 584 Reg. SB85% GBP 1075000 123650 000
Orif11/2082
1,236,590 0.09
Hilk
Meloo Resorts Finance Lid., 1444 usD 1085000 1088022 Q08
5.25% 26/04/2026
1,088,022 008
A HNT
Inter Media and Communication Spf,  EUR 1855626 2178983 016
Reg. 5 4.875% 31/12/2022
International Game Technology plc, usD 2875000 3145207 023
1444 6.25% 15/01,2007
5,324,190 039
LBy
Alica Financing 54, 1444 7.5% usD 9535000 9604034 O
15,/05,2006
Afice Luxembourg 54, Reg 5 105%  USD 3180000 3268337 024
15/06/2027
Alica Luxembourg SA, 1444 7.75% usD 287000 201761 002
15/05/2022
Cirsa Finance Intermational Sarl, 1444 EUR 1250000 1548713 012
€250 20/12/2023
Kleopatra Holdings 1 5CA, Reg. S EUR 1658306 1068740 008
0250 30/06/2023
15,777,584 147
wh#
MG Chira Holdings Ltd., 1444 usD 1290000 1327526 010
5 B75% 15/05/2026
1,327,526  0.10
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BBk TR B
#EH 1o S 4 UsD HA# (%)
A
OC1 NV, 144A 6.625% 15/04/2023 usD 3610000 3774110 028
Promontonia Helding 264 BV, Reg S BUR 2280000 2504250 o1g
6.75% 15/08/2023
Sigma Holdeo BV, 1444 7 B75% usD 3050000 2844415 024
15/06/2026
Sigma Holdoco BV, Reg. 5 5.75% BUR 6200000 E&TEEI1T 050
15/06/2026
Ziggo Bond Co. BV, 1444 8% usD 2990000 30040 022
150172027
18,921,732 1.40
A r—
DB Bank ASH, Reg. 5, FRN 6.5% LsD 3200000 3384880 025
Perpetual
3384880 0.25
MrIuh
Eskom Holdings S0C Lid., Reg. 5 UsD 2635000 2765448 020
6.75% 06/08/2023
MTH Mauritis imsectments Lid, LshD 5565000 43543 Q48
Reg. 5 6.5% 13/10/2006
9,200,885 068
AAA
Banco Santander SA, Reg. 5, FRN EUR 2200000 2735885 020
B.75% Perpatual
LHC3 plc, Reg. S 4.125% 15/08/2024 BUR 1520000 1782103 13
4517768 033
A4
Credit Suisse Group AG, FRN, 1444 usD 3170000 3406145 028
7.5% Perpetual
Credit Suizze Group AG, Reg. S, FAN usD 3200000 3497389 026
7.125% Perpetual
8,993514 052
FUZH=F - poid
Consolidated Enengy Finance 54, usD S030000 5151525 038
1444 B 875% 15/06/2025
5,151,525  0.38
AF1 A
Barclays plc, Req. S, FRN 7.875% GEP 1860000 2510348 OB
Parpatusl
Cabot Financial Luembourng S8, GEBEP 2970000 391672 029
Reg. = 7.5% 01/10/2023
lcaland Bondoo plc, Reg. 5 4.625% GEP 3095000 3568811 028
15/03/2025
INEOS Group Holdings SA, Reg. S BUR 2380000 2793352 021
5375% 01,08/2024
Pinmacie Bideo plc, Reg. S 8.375% GEP 1850000 2630244 019
15/02/2025
Standard Chartered pic, FAN, 1444 LUSD 2425000 2570403 0.19
7.5% Perpstual
Vingin Media Secured Finance pic., GEP 1405000 1853355 014
Reg 5 5.25% 15/05/2029
19,843,043  1.48
FAUH
AES Corp. 5.125% 01,/09y2027 UsD 2,700000 2854842 021
AES Corp. 6% 15/05/2026 usD 5385000 5702619 042
AMC Entertainment Holdings, Inc. usD 1,053,000 950,238 o7
5.875% 15/11,/2026
AMC Entertainment Holdings, inc. usD TOES000 6562280 048
5.75% 15/08/2025
Archrock Partmers LP 6% 01/10/2022 UsD 2850000 2808421 021
BAG Foods, Inc. 5.25% 01,/04/2025 usD 6615000 65830688 040
Brazo= Valley Longhom LLC 8.875% LED 2005000 1912280 014
01,/02/2025
BWAY Holding Co, Reg. S 4.75% EUR 3135000 3882333 027

15/04/2024

101/204

EDINETOOOO
O0O00000000O00o00gnognoOonod(eoses?)
OooOooooOoooooooooboood



BRBUE it M W

HHE i Tk | UsSD H# (%)

Cedar Fair LP 5.375% 15/04/2027 usD 3,165,000 3,280,849 024

CenturyLink, Inc, 7.5% 01,/04/2024 usD 3165000 3498449 Q26

CIT Group, Inc. 5.25% 07/03/2025 uso 1500000 1747585 013

CIT Group, Inc. §.125% 09/03,2028 usD 1440000 1848100 012

Claar Channal Wardwids Haoldings, usD 5010000 5128712 038
Inc. 6.5% 15/11,/2022

CHNO Finanaial Group, Inc. 5.25% ush 15685000 1691808 012
30/05/2005

Congteliumn NV, 144A 575% usD 3635000 3T71678T 027
15/05/2024

Crown Cori & Seal Co, Inc. 7.375% usD 225000 258750 002
15/12/2006

Dabita, Inc. 5.125% 15/07/2024 ush 4155000 4184453 O3

DaVita, Inc. 5% 01,/05/2025 uUsD 4155000 4,117,003 0.30

DCP Midstream Operating LF 8125%  USD 2425000 2958500 022
16/08/2030

DPL Inc. 7.25% 15/10,2021 usD 1904000 2054473 015

Edizon Intemational 2 4% 15/08,2022 uUsD 21890000 2075879 015

Edizon Intemational 2.95% usD 40,000 38207 -
15/03/2023

Erwrgizer Gamma Acquisiion By, BUR 2130000 2547455 019
Fieg. S 4.625% 15/07/2026

Ford Mator Cradit Co. LLC 5.085%. usD 2000000 2088841 022
07/01/2021

Ford Motor Credit Go. LLC 5.75% usD 3338000 3471887 026
01/02/2021

,Inc. 5.4% usD 4530000 4326286 0.32

14/11,/2034

HCA, Inc. 5.875% 15/02,/2026 usD 2565000 2836403 O

HCA, Inc. 5.625% 01,/00/2028 usD 985000 1083530 008

HCA, Inc. 5.875% 01/02/2029 usD 1980000 2147004 016

Hecta Mining Co. 6.875% 01 005/2021  USD 905,000 866,352 Q.06

Kosmeas Energy Lid, Reg S 7.125% usD 2620000 2630654 020
04,/04,2006

Kraton Polymers LLC, Reg. 5 5.25% BUR 3210000 3T7eg410 028
15/05/2026

Levad 3 Francang. Ine. 5.375% usD 2535000 2619061 019
01/05/2025

Marrictt Cwnershep Resorts, Inc. 8.5% ush 3TR0000 4038812 0.30
15/089/2026

MGM Resorts Intemational 5.5% usD 3465000 3638285 027
15/04/2007

MGM Resorts Intemational 6% usD 2600000 2823335 021
15/0%3/2023

MPT Operating Partnership LP, RET ~ USD 1900000 1999009 015
£.375% 01,/03/2024

Menflix, Inc, Ry, S 3.875% BUR 1680000 2075801 Q15
15/11/2029

MNGL Energy Partrers LP 7.5% usD 5375000 5637031 042
01/11/2023

Mabla Holding Imtemational Lid. 895%  USD 3020000 1,955450 014
01/04/2045

MRG Energy, Inc. 7.25% 15/05/2028  USD 10875000 11084720 088

MRS Energy, Inc. 86255 15/01/2027  USD 4TEO000 5178999 038

MuStar | ogistics LP 6% 01/06/2026 usD 2085000 2154024 016&

MuStar Logetics LF 5.625% usD 1670000 1692428 013
28/04/2027

Refirtiv LIS Holdings, Inc_. Reg. 5 EUR 1405000 1631168 012
B.875% 15/11/2025

Springleaf Finance Corp. 6.125% uso 3235000 3473225 026
15/03/2004

Springleall Finance Corp. 6.625% usD 975,000 1,027.070 0.08
15/01/2008

Sprint Capital Comp, 8.75% usD 2400000 2787284 021

15/03/2002
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Sprint Communications, Inc. 11.5% ush 2535000 2953034 022
15/11/2021
Spnnt Carp. 7.125% 15/06/2024 ush 5155000 5466828 040
Sprint Corp. 7.25% 15,/09,/2021 usD 11245000 12079580 089
Steel Dynarmecs, Inc. 5% 15/12/2026 =D 1370000 1428430 0N
Surnrret Mickstrearm Holdings LLC 55%  USD 1220000 1471200 009
15/08/2022
Surmmit Midstream Holdings LLC s 1160000 1024408 008
5 759 15/04/2025
Sealy Imtemational, Inc. ush 3405000 3526685 026
5325% 15/10/2023
Tempur Sealy Intemational, Inc. 5.5% ush 3135000 3254757 024
15/06/2026
Tenet Haalthcare Comp. 5.125% ush 3195000 3237414 024
01/05/2025
United Rentals North Amenica, Inc. ush 2345000 2541910 019
B.5% 15/12/2026
US Treasury 2.125% 31,/03/2024 usD 25400000 25807789 190
Walbilt, Imc. 9.5% 15/02/2024 =D 2055000 22039087 [0 ]
Yum! Brands, Inc. 8875% 15/11,/2087 USD 3725000 3970880 029
Yum! Brands, Inc. 5.35% 01,/11/2043 UsD 3E35000 3271500 024
Zaye Group LLC 6.375% 15/05/2025 usD 7720000 VB95012 058
228,839,054 1688
% §t 361,770,681 2669
Rk
==
Frontera Energy Comp. ush 43,200 432940 003
Frortera Enengy Conp. CAD 55588 554772 004
988,712 007
FSH
Constellium Ny A’ LIsh 133275 13682070 Q10
1,362,070 010
FAVG
American Eleciric Power Co, Inc, LD 80450 4292812 032
Prefarence 6.125%
Avantor, Inc, Preference 6.25% ush 91,895 5970418 044
Clear Channel Outdoor Holdings, Inc. ush 350494 18626292 012
Danaher Corp. Preference 4.75% USD 3358 36858582 027
iHearthedia, Inc. ‘A Lsh 17322 270223 Q02
Lands' End, Inc. usD 1,228 15461 -
Liberty Broadband Comp. "A uso 20260 2064697 15
MNestEra Energy, Inc. Preference 6123%  USD 40805 2669450 020
Sempra Energy Preference 8% ush 25068 2783049 020
Tanga Resources Corp. UsD 33575 1312794 o110
24673788 182
Bl 3t 27,024,570 199
"m%ﬁﬂllﬁftgt =i 388,795,251 28.68
WE 2N TSRS 3

FOMOFH OB ZHIBICBOWTEE | E W TV B2
{4

F—ArFUT

FMG Resources August 2006 Pry, Lid,  USD 2530000 2801485 Q19
1444 5.125% 15/03/2023

PG Resources August 2006 Pry. Lid,  USD 2540000 3020930 022
1444 5.125% 15/05/2024

Mineral Resources Ltd., 1444 8125%  USD 2150000 2234085 Q17
01,/06/2007

T8Te4T0 058
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Avon Intermational Cperations, Inc, usD 2875000 2Ta5375 0
1444 7 B73% 15/08/2022
Banco do Brasil A, Reg. 5,FRNS%  USD 5425000 5967609 044
Perpetual
tau Unibancs Holding S& FRM, 1444 USD 4980000 5079774 037
6.125% Perpetual
13,842 758 1.02
bl g
Bombardier, Inc., 1444 8.75% =D 4370000 4767517 025
0 /1212021
GFL Ervironmental, Inc_, 1444 T3 ush 250,000 SEB31D 002
01/08/2026
GFL Ervircnmeental, Inc., 1444 8.5% =D 3500000 3745000 028
Ol JO5,2027
Hudbay Minemks, Inc., 1444 7 25% UsD 2680000 2745120 0.20
15/01,2023
Mew Gold, Inc., 144A 8.375% =D 3615000 2982375 D.22
15/05/2025
Sevan Generations Energy Ltd,, 1444 UsD 9755000 9404405 062
5.375% 30/09/2025
Stars Group Holdings BV, 144A 7% =D 5275000 5598094 041
15/07,/2006
Telesat Canada, 1444 B BTS% UsD 4910000 5327350 0.39
15/11,/2024
Videotron Lid. 5% 15/07,/2022 =D 1,360,000  1,426300 01
Videotron Lid., 144A 5.125% ush 1,560,000 1624280 012
15/04/2027
37,875,753 279
Fu
VTR Fnance BY, 1444 6875% UED 2045000 2116575 018
15/01/2024
2116575 0.16
TSR
Altice France SA, 144A B 125% usD 27B0000 201634 022
o/02/2007
2918694 022
FANSIE
Ardagh Packaging Finance plc, 1444 usD 8218000 6693083 064
7.95% 15/05/2004
Awolon Holdings Funding Lid, 144A  USD 3905000 4256832 032
5.5% 15/01,2023
Aysian Holdings Funding Ltd_, 1444 usp 3035000 3212880 0.4
5.125% 01/10/2023
Park Aerccpace Heldings Lid., 144A UsD 1585000 1674534 012
5.25% 15/08,2002
17,837,168  1.32
A AF Tk
Teva Pharmaceutical Finance usD 3355000 317BTZ2 023
Mathardands Il BV 8% 15/04,/2024
3178712 023
V-2 0 1T
Alice Luxembourg S8, 1444 7.625% LUED 14538000 13.706.063 1.01
15/02/2025
Imtelsat Connect Finance SA, 1444 usD 3650000 3248500 0.24
0.5% 15/02/2003
Imtelsat Jackson Holdings SA, 1444 =D 4260000 4345200 032
9.75% 15/07/2025
21,209,763 1.57
<ThA
MGM China Holdings Lid., 144A usD 1300000 1330023 010
5.375% 15/05/2024
1,330,023 0.10
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E
Corestalium NV, 1444 B825% usD 9810000 10045881 074
04,03/2025
Sensata Technologies LUK Fnancing LD 3975000 4226041 0.3
Co. plc, 1444 6.25% 15/02/2026
UPCE Finance IV Lid, 144A5375%  USD 2640000 2726909 020
18/01,/2025
16,998,811 1.25
A% o
CEW Sanior Financing DAC, Reg 5 usD 2280000 2354100 047
& 875% 15/09/2027
2354100 047
A
Cirza Finance Intermabonal Sarl, 1444 UsD 5110000 5414173 0.40
7 875% 20/12/2023
5414172 040
AAR
Transocean Guardian Lid, 1444 usD 2149875 2183110 016
5.875% 15/01,/2024
UBS Group Funding Switzerdand AG, usD 4480000 4727318 035
Reg. S, FRN 7.125% Pemetual
6915429 051
FUZH—F . poid
Consolidated Energy Finance SA, usD 1870000 1855075 014
1444 6.5% 15/05/2026
1,853,975 0.14
F o7 EEEE
DAE Funding LLC, 144A 5.25% usD 3455000 3584563 026
15/11/2021
DAE Funding LLG, 1444 5% usD 3350000 3481655 026
01,/08/2024
7066218 052
AF1 2
=G Global France plc, 144A675%  LSD 2597000 2507000 019
07/02/2025
Merin Entertainments ple, 1444 575%  USD 5830000 6077775 045
15/06/2026
Royal Bank of Scotland Group plc, =D 3,155,000 3396152 025
FRN 8.625% Perpetual
Virgin Media Finance plc, 1444 6% usD 1200000 1247442 009
15/10/2024
Wirgin Media Secured Finance plc, =D 2260000 231159 047
144A 5.25% 15/01/2026
Virgin Media Secured Financs plc, usD 2390000 2481833 019
1444 5 5% 15/08/2028
18,111,598 1.24
FAUD
Acnsura LLC, 1444 8125% UsD 2885000 2778975 020
15/02/2024
Acricure LLC, 1444 7% 15/11,/2025 =D 2965000 2875912 0.20
ADT Security Corp. (The), 1444 usD 3065000 3350425 025
4.B75% 15/07/2032
Albartzorns Cos. LLC, 1444 7 5% usD 3705000 3988815 029
15/03/2026
Albert=ons Cos. LLC 6.625% uso 5000000 5,182850 038
15/06/2024
Alcoa Nedarland Holding BY, 1444 usD 720,000 750474 0.06
6.75% 30/09/2024
Alcoa Medarand Holding BY, 1444 UsD 1245000 1333582 0.10
796 30/09/2026
Alers Intermabonal, Inc., 1444 10.75% usD 2450000 2570883 019
15/07/2023
Allied Universal Holdoo LLC, 1444 D 2305000 2336694 Qa7
B.B25% 15/07/2026
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Armarican Arines Pass-Through Trust, usD 470597 484 526 0.04
Senes 20131 ‘B 144A5625%
157072022

Amancan Builders & Contractors usD 3205000 3448158 025
Supply Co, Inc., 1444 5875%
15/05/2026

AmWING Group, Inc., 1444 7.75% uso 2595000 2672850 020
01/07/2028

Apex Toal Group LLC, 1444 9% ush 4825000 4127812 030
15/02/2023

Archrock Partners LP, 1444 6.875% ushr 2115000 2221977 016
01/04/2027

Ascend Leamang LLC, 1444 6 875% ushD 3125000 3183584 023
01/08/2025

Ascent Resources Utica Holdings LLC.  USD B10,000 B854 550 008e
1444 10% 01,/04,/2022

Awarior, Inc., 1444 6% 01/10/2024 usD 3270000 3480172 (26

Ayantor, Inc,, 1444 9% 01/10/2025 ush 21372000 23676115 1.75

Aoz Budget Car Rental LLC, 1444 usD 3E35000 3798575 028
6.375% 01,/04/2024

Bausch Health Amencas, Inc, 1444 usD 7115000 7967519 059
9.25% 01/04/2026

Bauszch Health Amenicas, Inc., 1444 ush 7395000 B119895 Q&0
8.5% 31/n/2027T

Bausch Health Cog., Inc, 144A 7 25% [.=n] 3110000 2233778 02z4
30/05/2029

Bausch Health Cos., Inc, 144A 7% usD 6150000 E&541816 048
15/03/2024

Bausch Health Cos., Inc., 1444 9% usD 4BBOO0D 5441839 040
15/12/2025

Bemy Global Escrow Comp., 1444 Ush 645,000 670,668 005
5.625% 15/07/2027

Bemry Patroleumn Co. LLC, 1444 7% usD 3305000 3205850 024
15/02/2026

Big River Steal LLC, 144A 7 25% ush 2520000 2648000 019
01/09/2025

Boyd Gaming Corp. 6% 15/08/2026  USD 2BR0000 2825202 02

Bruin E&F Partners LLG, 144A8875% USD 2365000 2027987 Q15
01,/08/2023

BWAY Holding Co., 144A55% ush S5EB70000 5B62134 043
15,04/2024

EWAY Holding Cao., 1444 7 25% UsD 3115000 3024229 022
15/04,/2025

Coaeczars Racon Collection LLC, 1444 usD 5350000 5350000 039
5.058 15/10/2005

Calpine Corp.. 1444 5875% ush 1,700,000 1749317 013
15/01,/2024

Carrizo Oil & Gas, Inc. 6.25% ush 2120000 2056400 015
15,/04,/2023

Carriza Oil & Gaz, Inc. B.25% usD 4025000 3054563 029
15/07/2005

Catalart Pharma Solutions, Inc., 1444 ush 645,000 654 675 0.05
5% 15/07/2027

CCO Holdings LLC, 144A 5.125% uso 4680000 4840978 0.36
01052027

CCO Holdings LLC, 144A 5375% usD 2785000 2BATITS oM
01/08/2020.

CL0 Holdings LLC, 1444 5.5% ush 4175000 4372519 032
01/05/2026

CCO Holdings LLC, 1444 5% ushD 9720000 9910026 073
01/02/2028

Cadar Far LP, 144A 525% ush 805,000 a24 278 oor
13/07/2029

Centennial Resource Produchon LLC, ush 2030000 2043398 015

1444 68.875% 01/04/2027
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Caniral Garden & Pet Co. 5.125% D 1091000 1072355 Q08
01,002/ 2028

Change Haalthcare Holdings LLC, s 3240000 3276450 024
1444 5.75% 01/03/2025

Cheniere Corpus Christi Holdings LLC~ USD 1985000 2210635 016
5.875% 31/03/2005

Cheniere Corpus Christi Holdings LLC USD 3520000 32830077 028
5,125% 30/06/2027

Cheniere Corpus Christi Holdings LLC USD 3505000 4032825 030
T9% 30/06y2024

Cheniers Enangy Partners LP, 1444 usD 1155000 1221361 008
S5825% 01/10/2008

Chobani LLC, 144A 7.5% 15/04/2025 USD 6820000 6359650 047

Churchill Downs, Inc. 1444 5.5% s 1785000 1878811 014
01,/04/ 2027

Clear Channel Communication, Inc. =D 9,905,000 - -
9% 15/12/2019

Clear Channel Worldwide Holdings, (1= 11140000 12072975 089
Inc., 144A9.25% 15/02,/2024

Clear Channel Worldwide Holdings, ush 2620000 2677719 020
Inc. 6.5% 15/11,/2022

Claarway Energy Operating LLC, 1444 USD 5708000 S5B25385 043
5.75% 15/10/2025

Colfax Corp., 144A 6% 15/02/2024 usD 1.105000 1167852 Q09

Collax Corp., 144A B.375% LED 720,000 77316 008
15/02/2026

CommScope, Inc, 1444 55% us=o 2705000 2874008 o
01,03/ 2024

CommScope, Inc., 1444 825% ush 2015000 2044217 Q15
O1,/03,/2027

Coveny Park Enargy LLC, 1444 7 5% D 5475000 3060375 026
15/05/2025

CrownRock LP, 1444 5825% usD 5940000 5940000 044
15M10/2025

CSC Holdings LLC, 144A 7.75% ush 5950000 6430522 Q47
15/07/2025

CSC Holdings LLC, 1444 6.5% ush 5260000 5722275 042
1,702/ 2025

CSC Holdings LLC, Reg. 5 7.5% usD 2620000 2BB52TS O
1 /042028

CSC Holdings LLC, 144A 6625% us=D 5620000 6005673 044
1510/2025

CSC Holdings LLGC, 1444 10.875% ush o7e4000 6606897 049
15/10,2005

G5l Compressco LP, 1444 7 5% =D 2850000 27965683 O
01,/04/2025

G5l Compressco LP 7.25% =D 1470000 1,330,901 0.10
15/08/2022

CVR Partners LP, 144A925% (L= B385000 6E64344 0490
15/06/2023

[Cading Ingredients, Inc., 1444 5.25% ush 1000000 1042500 008
15/04/2027

DCP Midstream LP, FRM 7375% usD 3380000 3285147 024
Parpetual

DCP Midstream Operating LP, 1444 u=D 4010000 4280875 032
6.75% 15/08/2037

DISH DBS Corp. 6.75% 01/06/2021 ush 2380000 2495525 018

DISH DBS Corp. 7.75% 01/07/2026 ush 4155000 4054304 030

Eagle Holding Co. Il LLC, 1444 (.2 1105000 1118514 008
7.625% 15/05/2022

[Eagle Holding Co. Il LLC, 1444 usD 4435000 4483453 033
7.75% 15/05/2022

EIG Investors Corp. 10.B75% usn 285,000 301 387 002
01 f02/ 2024

Eldorado Recorts, Inc. 6% 15/00/2026  LSD 2415000 2830523 019

Element Solutions, Inc., 1444 5875% usD 2620000 2721525 020

01/12/2025
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Endeavor Enengy Resources LP, 1444 USD 1935000 2007379 015
5.5% 0/01/2026

Endeavor Energy Resources LIP, 1444 USD 2500000 2853125 020
5.75% 30/ /2028

Emergizer Holdings, Inc., 14448 7.75% ush 1025000 1110757 Q08
15/01,/2027

Exterran Energy Solutions LP 8.125% ush 5585000 5675756 042
01,/05/2025

FAGE Intemnational SA, 1444 5625% uso 5000000 4400000 032
15/08,/2026

Fair lzaac Corp., 1444 5.25% usD 3570000 3748500 028
15/09/2026

Frontier Communications Corp, 1444 USD 1845000 160210 Q12
8.5% 01/04/2025

GCILLG, 1444 6625% 15/06/2024 uso 2300000 2392000 018

General Electric Co., FRN 5% Perpetual  USD TO0000 B742779 050

Ga Daddy Operating Co. LLC, 1444 uso 1755000 1820839 013
5.25% 0122027

Gogo Inermediate Haoldings LLC, ushr 1960000 2011450 015
1444 9.875% 01,/05/2024

GrubHub Holdings, Inc., 1444 55% ush 1025000 1085384 008
01,/072027

GTCR AP Finance, Inc., 144A 8% usD 2420000 2432100 018
15,/08,/2027

GTT Commurecations, Inc., 1444 uso 4475000 3880500 027
TETSR NNL/2024

Guliport Energy Corp. 6.375% uso 5055000 3881081 ihe.]
15/05/2025

HEE Equipment Senices, Inc. 5625%  USD 8120000 B372110 Q47
01,/08/2025

Harland Clarke Holdings Corp., 1444 usD 4290000 3630413 027
8.375% 15,/08/2022

Harsco Corp, 144A.5.75% usoD 1050000 1,097 696 ooe
31,007, 2027

HD Supply, Inc., 1444 5.375% uso 3590000 3788042 028
15/10/2026

HilkRam Holdings, Inc., 1444 5 75% ush 1275000 41317776 010
01,/08,/2023

HUE Intemnational Lid., 1444 7% ush 2650000 2689750 020
01,/05/2006

Hughes Satellite Systams Conp. uso 7515000 TETESE84 058
6.625% 01,/08/2026

L&A, Inc., 1444 5.5% 15/08/2027 usD 1095000 1,141,537 008

lcahn Erterprses LP, 1444 825% uso 3565000 3812238 027
15/05/2026

iHeartCammuncations, nc. 6.375% uso 834,000 884807 007
01,/05/2026

iHeartCommunications, Inc. 8.375% ush 8031827 8471600 082
01/05/2027

InSie ksuer LLC, Senes 2016-1A'C uso 1,190,000 1,237,783 o9
144 6.414% 15/11/ 2045

Imtel=at Jackson Holdings 5A, 144A usoD 7205000 7150208 0353
8.5% 15/10/2024

Irtelsat Jackson Holdings SA, 1444 ush 10265000 11933082 088
9.5% 30/00/ 2022

Inclium Communications, Inc., 1444 ush STA0000 8231940 048
10.25% 15/04/2023

Jagged Peak Energy LLC 5.875% usD 5675000 5547312 041
01,/05,/2026

Joseph T Ryerson & Son, Inc, 1444 uso 4000000 4240000 031
11% 15/05/2022

Kissmar Holdings LP, 1444 8.375% uso B 745000 7014800 052
22022

Koppers, Inc., 1444 6% 15/02/2005 ushD 1215000 1130082 008

Kraton Polymens LLC, 1444 7% usD 4220000 4284904 032
15/04/2025

Ladder Capital Finance Haldings ushD 1675000 1700125 013

LLLP, 1444 5.875% 01,/08/2021
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Lawreate Educaton, Inc. 1444 8.25%  USD 6245000 67437 050
01,/05/2025

Lions Gate Capital Heldings LLC, 14448 USD 3350000 35MEBe 026
6.375% 01/02/2024

LPL Holdings, Inc., 1444 575% usD 8830000 8588000 066
15/08/2005

LTF Merger Sub, Inc., 1444 85% [1=8) 1990000 2032287 Q15
15/08/2023

Magnolia Ol & Gas Operating LLC, sD 7,750000 THEE250 058
1444 8% 01,08/2026

Matadar Resources Co. 5875% ED 7405000 7528108 056
15/08y2026

MDC Partrers, Inc., 1444 85% usD STA5000 5343368 2039
01,/05/2024

MGM Growth Propsenies Operating usD 1870000 2043850 015
Partnership LP, REIT, 144A 5.75%
01,/08/2007

Mationstar Mortgage Holdings, Inc., uso 2875000 2930272 022
1444 8.125% 15/07/2023

Mation=tar Mortgage LLG 6.5% LsD 3B7E000 3880081 0209
01,/07/2021

Mavient Corp. 6.125% 25/03/2024 sD 4785000 4928550 036

Mavient Corp. 6.75% 25/06/2025 UsD o7s000 1016087 o7

Mavient Corp, 8.75% 15/06/2026 usD 1495000 1586871 O

Mavient Corp. 7.25% 25/00,/2023 usD 2450000 2820800 019

Meon Holdings, Inc., 1444 10.125% =D 2E80000 2839800 019
01,/04/2006

Metflee, Inc., 1448 8.375% 15/05/2000 USD 9990000 11335004 0B84

Metflee, Inc., 1444 5.375% 15M11/2029 USD 3140000 3325276 025

Metflix, Inc. 5.875% 15/11/2028 ush 6815000 TS527ETY 056

Mew Albertsons LP 7 45% 01/08/2029  USD 1725000 16881875 Q12

Mew Albersons LP B3% 01,05/2081 usD 1084000 1073160 008

Mew Enterprze Stone & Lime Co, Inc,  USD 1445000 1 4B8E7T5 il
1444 6.25% 15/03/2026

Mesxstar Broadcasting, Inc., 1444 ED 2810000 2701350 020
5625% 01/08/2024

Maxstar Escrow, Inc., 1444 5625% usD 2300000 2358849 017
15/07/ 2027

MeaxiEra Energy Operating Partners LP,  LUSD 2430000 2442150 Q18
1444 4.25% 15/07,/2024

MaxtEra Emergy Operating Partrers LP,  USD 3490000 3517832 026
1444 4,25% 15/09,/2024

MexiEra Energy Operating Partners LP,  USD 5150000 S085E25 037
144A 4.5% 15/09/2027

NFP Corp,, 144A 6875% 15/07/2025 USD 3B45000 37BT325 028

MGL Energy Partnars LP, 1444 7 5% usD 2835000 2962575 Q22
15/04,2006

NiSource, Inc., FRN 5.65% Perpetual usD 2800000 2780562 020

Movels Corp., 1444 6.25% sD 1595000 1670783 012
15/08/2024

MRS Enengy. Inc., 1444 525% usD 1400000 1495578 011
15/06/2020

NAVA Heldings, Inc.. 1448 8.875% usD 110,000 114850 004
01/04/2026

Outfront Media Capital LLC, 144A 5%  USD 1875000 1919887 014
15/08/2027

Pacte LLC 7.95% 15/12/2025 (L=n) 1405000 1534982 0N

Panthes BF Aggregator 2 LP, 1444 usD 8030000 8237375 061
8.5% 15/0a/2027

Park-Chio Industnes, Inc. 8625% usD 1705000 168965475 012
15/04,/2087

Pardley Enengy LLC, 144A 5.625% usD 4210000 4412480 033
15/10y2027

PDC Energy, Inc. 5.75% 15/05/2006  USD 5110000 5020575 037

PGT Escrow lssuer, Inc., 1444 6.75% LsD 2145000 2265858 Q17

01/08/2006
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Post Holdings, Inc., 144A5.5% UsD 1575000 1632212 a2
O103/2025

Post Holdings, Inc_, 1444 5.75% usD 1565000 1618750 012
01/03/2027

Poct Holdings, Inc., 1444 8% ush 1520000 1635188 Q12
150072025

Post Holdings, Inc., 1444 5825% UsD 2470000 2538049 19
15/01/2028

Prestige Brands, Inc., 1444 6.375% ush 42085000 4496593 033
010372024

Prime Security Services Borrower LLC,  USD 2785000 2836815 021
1444 5 25% 15/04/2024

Pnme Secunty Senaces Borower LLE,  USD 3082000 3240769 024
14449 25% 15/05/2023

Qorvo, Inc. 5.5% 15/07/2028 usD 2700000 2841750 024

Radiate Holdco LLC, 144A B 875% UsD 3085000 3085000 023
15/02/2003

Refinitry LS Holdngs, Inc., 144A usD 2840000 2728480 020
£.25% 15/05/2026

Refinitiy US Holdings, Inc, 1444 usD 4820000 4746880 035
8.25% 15/11/2026

RegicnalCare Hospital Partners uso 870,000 925483 007
Holdings, Inc_, 1444 B25%
01,/05/2023

ReagicralCare Hospital Partners ush 4580000 4820704 036
Holdings, Inc., 1444 8.75%
M/12/2028

Reynolds Group lsswer, Inc, 1444 7% USD 5085000 5254407 039
15/07/2024

Scaertific Games Intemational, Inc., usD 5145000 5397542 040
144A 8 25% 15/03/2028

Scsentific Games Intermational, Inc. UsD 3262000 3426323 025
10% 01,/12/2022

Sdversea Cruise Finance Lid., 1444 usD 3800000 4085912 030
7.25% 01/02/2025

Sz XM Badio, Inc., 1444 4 625% uso 2355000 2407658 Q18
15072024

Sanus XM Radio, Inc., 1444 5375% usD 1910000 19814056 Q15
15/07/2028

S XM Radio, Inc., 144A 5% UsD 1845000 19768810 a5
o1 p08/2027

Solera LLE, 1444 10.5% 01,/03/2024 usoD 10130000 10878388 081

Springleaf Finance Comp. 6.875% usoD 4005000 4385031 032
15/03/2025

Springleal Finance Comp. 7.125% usD 1270000 1387138 010
15/03/2026

S0 Technologies, Inc, 144A 5.5% ush 5820000 g034842 Q44
30/09/2027

Saeel Dynamics, Inc. 5.5% 01/10/2024  USD 638,000 722071 005

Summit Materials LLC, 144A 5125% usD 1405000 1413781 o0
01,/08/2025

Summit Matenals LLC, 1444 65% uso 850,000 884000 006
1500372027

Surnmit Med=traam Partners LP, FRN usD 1630000 1467000 011
9.5% Perpetual

Tallgra=s Energy Partners LP, 1444 usD 3810000 23920062 029
5.5% 15/00/2024

Targa Resources Pariners LIP, 1444 UsD 1,200,000 1,400,566 o010
6.5% 15/07/2027

Targa Resources Partners LP, 1444 UsD 2265000 2514106 019
B.875% 15/01/2029

Targa Besources Partners LP 5.125% USD 3750000 387673 029
01,02/2025

Taydor Momzon Communities, Inc., usD 2010000 2118038 [ER 1]
144A 5 875% 15/04/2023

Tenet Haalthcare Comp., 1444 B25% usD 3070000 3188392 024

01/02/2027
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Terrdomn Global Operatng LLC. 1444 USD 4115000 4135575 030
6.125% 01 /03,2026
TerraForm Power Operating LLC, usD 970,000 g7Qo00 007
1444 4.25% 31,/01/2023
Tesla, Inc., 144A 5.3% 15/08/2025 usD 4470000 38903517 0.29
T-Mobile LIZA, Inc. 6.5% 15/01,/2006 usD TOE5000 TeE22T11 056
Townsquare Meda, Inc. 1444 8.5% usD 3507000 3487548 028
01,04/ 2023
TransDigm, Inc., 1444 8.25% usp 7495000 TAS58147 058
15/03/2026
TrarsMontaigne Partners LP 6.125% usD 3565000 3431312 025
15/02/2026
United Contnental Holdngs, Inc. 5% uspD 220000 237150 002
01,02/2024
Urite] Continantal Holdings, Inc. usD 2565000 2845477 019
4 875% 15/01,2025
Urivizion Communications, Inc., 1444  USD 3525000 3442850 025
5.125% 15/05/2023
USA Compression Partmers LP, 1444 USD 1585000 1673411 Q12
B.875% 01,/09/2027
USA Compression Partners LP usD 2225000 2384752 017
BBTS% 01,/04/2008
VB-S1 leswer LLC, Senes 2016-1AF, UsD 860,000 2050915 Qo7
1444 6.901% 15,06/ 2046
ViaSat, Inc, 1444 5625% 15/04/2027 USD 1915000 1891600 Q15
WVIC] Propesties 1 LLC, REIT 8% UsD 1642281 1704192 013
15/10/2023
Vine Oil & Gaz LP, 144A B75% usD 385,000 250250 002
15/04,/2023
Vine Oil & Gas LP, 144A9.75% usD 2885000 1846400 014
15/04,/2023
Vistra Energy Corp., 144A 8% usD 710,000 84,375 006
15/01,/2025
\istra Enengy Corp., 144A B.125% usD 2645000 2858600 021
A0/01,/2026
Vistra Operations Co. LLC, 144A55%  USD 3855000 3885900 029
01,09/ 2026
Vistra Operations Co. LLC, 1444 5% usD 1625000 1882972 012
31,07/2027
Wesaklay Homes LLC 8625% usD 1995000 1970083 015
15/08,/2025
William Carter Co. (The), 144A 5825%  USD 1100000 1152250 008
15/08/2027
Wynin Las Vegas LLC, 1444 5.25% usD 3305000 3400938 025
15/05/2027
Zawo Group LLC, 1444 575% ush 6425000 6535510 048
15/01/2027
Zekelman Industries, Inc., 1444 usD 5085000 5367855 040
0.875% 15/06/2022
751,907,372 5548
LT
First Quanturn Minerals Lid |, 144A UsD 1370000 13680843 010
705% 15/05,/2022
1,360,643  0.10
e At 920,260,235 6788
LR AR
FAVL
Cheniene Enengy. Inc. 4.25% usD 497.000 388505 003
15/03/2045
Teska Energy Operations, Inc. 1825%  USD 5654000 5485524 040
01/11,/2019
5854029 043
Kb B 5854029 043
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FAISE
Smurfit-=tone Container Preferance* usD 7275 - -
#L - -
B AT
FAVH
iHeartMedia, Inc, 31/12/2049* =D 130,157 1,952,355 015
1,852,355 0.5
B TR 1,852,355  0.15
FOAEOHRDS 5 Hlc BT 928,066,619 6546
BRI TS HERES B
Hilsts F 1,316,861,870 97.14
A TG |
i
b1 Fil B & sftE
B 4 %D &M WmH  0GIEES USD He# (%)
ELR 207209 USD 2263206 IOTAMNY  JP Mo |EE -
ELF AR D 42585006 HOTA0M  Selmeet EBSH 005
ELF SO0B4T  USD  GT4E? 23082010  BNDPuibes ™ -
ELR W72 USD 205778 230802019 Cbark R
ELR 4019 USD 549801 23082019 HEEG e -
MNOK 171,970,080 LED 19867232 NAOT20N9  Credi Susse 2OBAES 002
MO 1947724 UsD 277004 3072019 P Momgan 5401 -
MO 171,152,143 USD 19782545 30/08/2019 Barkof e S
Amenca
SEK 1050018 WSO 11285 S0T2019 P Mogan am -
SE 41945000 LD 431312 N7 Marwert 7in -
SE 41944772 USD 4320115 310072019 UBS 8283 -
LED BEATAE ELR 581,143 31072019 J.P. Moman Bo2 -
=D 14324391 GBP 10960000 25072019 Cibak 3738 0@
LED 1774938 GBP 1359313 25072019 State Sireet 44706 -
LD T4 MK 149204 307019 JP Mogan 7 -
AE TG I dn S RS B 1723907 043
ELR BE345 44T USD 7576335 3072019 Barkof [G5078)  (001)
Amenca
ELR 10829 usD 12376 307219 JP Momgan {19] -
ELR B5,345.000 USD 73782008 3/07/2019  StalsStest [(B4.280) (D)
ELR 1345200 WD 1539995 2308/2019 UBS [2.113) -
ELR 1795331 UsD 20547720 30082019 Bark of [11,487) -
Aenerica
ELF 17854000  USD 20SME084 300R010  Swefhest (11074 -
GEP 219565 LED 286101 26/07/2019 HEBC {6,822} -
MNOK, 87376 LED 10285 30/06/2019  JP Momgan (a7 -
HOK, 5022548 USD 12371508 30/09/42019 RBC  [38528) -
oE 3502 LED 255 30729 JP Momgan @ -
LED 208090 CAD  ZTIRMO0 JROT010 Smelmesr  [44181) -
LED 14185 ELB 100287 30772019 JP Mo (254 -
LED M58HM3 BB 9355000 23082019 Chbark (138583 (0]
LED ST FLA AMGAN0 20AM010 Swmeftes (3S4ITT) 005)
LED BOZ285 ELR BOTOOD 23082019 UEs 678 -
LED 263 508 ety 20T506 28/07/2019 Citbank [3z1) -
ABTHNS K SINMEE B 7264100 (0,08
ABTHNT I ST (1) & 8t 97407 007
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BLTw k- F T4k - AT THE|

HE

() i
=y i TEE g g O
ik Al EEES S M L~ #Wd [11] usn b (%)

L _____________________________________________________________________________________J
1]40678 USD Goldman  Cerunirk, Buy (100Fe 208201 8687 88816 OO
Sachs e 615%

15/08/2019
2050985 USD Goldman  MuphyOi  Buy (100f% 2062023 83T 83T -
Sachs Corp. 4%
01/06/2022
Lk -FTANE AT 95183 95183 o001
i ] [ T 0 -
25000000 USD JP Morgan COX Buy [100Fe 2008204 (S27173) [527173) (DI4)
HAKE 321
955000 WD JP.Moman CapineCop. Buy (200 0013208 (126778 (128778 (0M)
5.3%%
15401 /03
BX000  USD Bamiys  JCPenney Sel  S00% 20062020 (214985) (214365) (DOM)
Corp, Inc.
B3%%
15/10/2036
BS000  USD Momgan  JCPenrey  Sell  500% 20062020 (2162600 (2162600 (002)
Sy Corp.inc
E3%%
15/10/2006
FLPdw k- FILNE AT T 11,085,176) [1,085,176) (0.08)
T [ e T
ity b e FIHNb s AT 0T 1989,993) (969,993 (0OT)

Bl 300 () & &

B 26422858 1.95
FofigE (B 12,379,60% 081
siErE 3t 1,355,664,137 100.00
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ER RS

SR (%)
FAUA 7474
14 2 280
i b o 279
TN 278
= 275
FIVE-£ Ly B 274
FANTAE 132
AAA 1.03
AI A 089
A 073
| 068
*—ZASUT 058
T UE RS 052
U= — . poid 052
£ 2Y7 039
F1) 031
A r— 025
A ASLN 023
e 0
+h+ 020
Py a4 017
F—=ZARUTF o17
LT 010
B Q.09
il 008
aRyEF Qo7
HiSER &F 97.14
BrERUEOMERE (RE) o8e
it 100.00

* S ESODG R ENE W TN TS,

U.S. Aggregate Bond Fund

2019 6 30
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BRErE TR BEE
A il WEE UsD A (%)

B BEG T LB R A | S N TV B Tl

ki £
F—ZrFUTF
SGSP Australia Azsets Py, Lid, Reg. S USD 400,000 408658 009
3.3% 09/04/2023
408,856 0.09
=
AnheuserBusch inBew Worldwde, Inc.  USD 74,000 799 002
4.15% 23/01,/2025
AnheuserBusch inBew Worldwade, Inc.  USD 160,000 181,058 004
4 75% 23/01,/2029
AnneuserBusch inBew Worldwide, Inc.  USD 1305000 1580549 036
5.55% 2301 /2048
Sohay Finance Amerca LLC, 1444 usD 550,000 5868454 0413
4.45% 03/12/2025
2,437,053 055
I E o — _¥
Bermuda Governmant Bond, 1444 ushD 200,000 20716 005
4.75% 15/02/2029
Bermuda Govemment Band, 1444 usD 200000 216002 005
4.854% 06/02/2024
435,718 010
TS
Brazkem Finance Ltd, Reg. 5 7.375% ushD 244 000 247 750 0.08
Perpetual
Eraskermn Matherlands Finance BY, usD 800,000 807832 018
Reg. S 4.5% 10/01/2028
1,055,882 0.24
At
Canowus Enargy. Inc. 3.8% ushD 220,000 226453 005
15,/08/2023
Cenowus Energy. Inc. 5.4% UsD 210,000 225,982 0.05
15/06/2047
Prowince of Ontano Canada 2.5% usD 230,000 232770 005
10/089/2021
685205 0.15
Fu
Chile Government Bond 3 5% usD 885,000 gro3s4 020
25/01,/2050
Corp. Maconal del Cobre de Chile, usD 200,000 207038 005
144A 3 625% 01,/08/2027
Enel Amencas SA 4% 2510/ 2026 ushD 450,000 462913 010
Eral Chilie: SA 4.875% 12/06,/2028 ushD 550,000 508524 014
2,147,829 049
B
Alibaba Group Holding ILid. 3.4% ush T05,000 7148955 Q16
D8/12/2027
Alibaba Group Holding Lid. 4% ushD 255,000 260,599 0.08
O6/12/2037
Alibaba Group Holding Lid. 3.6% usD 1170000 1218935 028
28/11,/2024
Baidu, Inc. 3.875% 20/00/2023 usD 445,000 461187 Q10
Baidu, Inc. 4 375% 29/03/2028 ush 935,000 986208 022
CCC Treasure Lid., Reg. S FRN 35%  USD 200,000 200262 Q05
Perpetual
CHAC HK Finbndge Co. Ltd_ Reg. 5 ush TE0,000 794988 018
4625% 14/03,/2023
CRCC Yupeng Lid., Req. 5, FRN usD 350000 350020 008
3.95% Perpetual
State Grid Overseas Irvestment 2016 usDh 470,000 488962 011

Lid, 1444 3.75% 02,/05/2023
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State Gind Oversaas Investmeant 2016 UsD 700,000 723534 018
Lid., Reg. 5 3.5% 0470572027
Tancart Holdings Ltd, Reg. 53.8% ush 1975000 20568340 047
11,02/ 2025
8,256,081  1.87
JurEr
Banco de Bogota SA, 1444 4.375% ush 350,000 350004 008
03/08/2027
Colombia Government Bond 4.5% usD 1185000 1205385 029
1503/ 2029
1,655.359 037
Fow—5
Dansks Bank A5, 144A 3.875% usD 200,000 203 361 0.05
12/09/2023
203381 0.05
A FRLT
Indenass Governmeant Bond, 1444 usD 200,000 204 751 00s
3.7% 08/01/2022
Indonesia Government Bond 2.95% LsD £85,000 669505 015
11,04, 2023
Pertamina Perser PT, 1444 6.45% usD 400,000 4B 708 011
30/05/2044
Perusahaan Gas Negara Thi. PT, s 200,000 S3|ee3 012
144A 5.125% 16/05/2024
1,802.915 043
FAINTE
AerCap Irefand Capital DAC 4.875% ush 180,000 193832 O
16/01,/2004
AerCap Ireland Capital DAC 3.5% UsD 150,000 180977 003
15/01/2025
GE Capital Intematonal Funding Co. usD 440,000 445130 010
Unlimeted Co. 3.373% 15/11/2025
Shire Acquisitions Imvestments Ireland usD 10765000 1082582 0.25
DAC 3.2% 23/09,/2026
1,872,721 042
ok e
Kazhiunay(Gas Matonal Co. J5C, UusD 1500000 1611510 0.38
Reg. S 4. 75% 19/04,/2027
1,611,510 036
faz—F
Equate Petrocherucal BV, Reg. 5 ush 580,000 SeTEIZ 013
4.25% 03,/11,/2026
587,832 0.13
T8 e S
ArcelorMittal 4.55% 11,/03/2028 ush 185,000 205916 Q05
205918 005
AF 3
BEVA Bancomer SA, 1444 4.375% ush 205,000 305834 007
10/04/2024
Mexico Govemment Bond 3.6% UsD 225,000 230,494 005
30/01,/2025
Mexico Government Bond 4.125% usp 585,000 812571 014
241,01,/ 2026
1,149,899 026
o
AerCap Ireland Capital DAC 3.95% ush 515,000 529853 042
Onf02 2022
AerCap Ireland Cagpital DAC 4.625% UsD 405,000 422910 [l n ]
01,07/ 2022
952,763 0.1
A
Autondad del Canal de Panama, 1444 USD 200,000 D TRZ 005

4.95% 29/07/2035
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i e—
Pens Govemment Bond 2 844% usD 540,000 51328 012
20/06/2030
513216 042
&=l
Chatarr Gowarmmiant Bond, 1444 s 240,000 252080 008
3.875% 23,/04/2023
252080 0.06
HoUTFSEF
Saudi Arabian Oil Co, 1444 3.5% =D 600,000 805,028 014
16/04/2029
Saudi Arabian Oil Co., 1444 4.375% USsD 400,000 403 398 ooa
16/04/2049
1,008,426 023
Bmr7ua
Eskom Heddings S0C Lid, Reg. S usD 750,000 B12B76 018
£.35% 10/08/2008
South Africa Gowernmaent Bond 4.3% .= 2150000 2117482 048
12/10/2028
2830358 0.66
A
Banco Santander SA 3 5% LsD 800,000 821198 019
11,04/ 2022
B21,186  0.19
AA A
UBS Group Funding Switzeriand A, u=D 90,000 997 544 023
FRM, 1444 2 8507 15,/08/2023
997,544 0.23
T 57 R
First Abuw Dhabi Bank PISC, Reg. 5, UsD T00,000 TOv.203 oie
FRM 5.25% Perpatusl
707,208 0.8
AFUA
Barclays Bank plc 5.14% 14/10/2020 USD 4E0,000 4720974 011
Barclays plc, FRMN 4.61% 15/02,/2023 UsD 510,000 528118 o1z
Barckys plc, FAN 4.338% 16/05/2024  USD 75000 284085 008
Barciaye plc 3 684% 10/01,/2023 usD 805,000 ao7ver 0
BAT Capital Corp. 3.557% = 585,000 582275 013
15/08,/2027
Heathrow Funding Lid., 144A 4 B75% UsD 180,000 190,538 0.04
15/07/2023
HSBC Holdings ple 3.9% 25/05/2026  USD 400,000 418380 010
HSBC Holdings ple, FRN 395% ush 200,000 209002 005
18/05/2024
HSBC Holdings plc, FRM 3. 262% = 365,000 IMA40 008
13/03/2023
Royal Bank of Scotiand Group pic usD 200000 210781 005
5.125% 268,/05/2024
Ricryal Bank of Scottand Group ple usD 100,000 107,780 Q02
B.125% 15M12/2022
Riceyal Bank of Scottand Group plc LD TE5,000 Te4983 018
3 B75% 12,/00/2023
Raoyal Bank of Scotiand Group ple, usD 380000 3\3ITE? 000
FAM 3.408% 15/08/2023
Viodafone Group ple 4.125% LD 850,000 903285 020
30/05/2025
Viodafone Group ple 4.375% usD 565,000 &608 262 014
30/05/2028
Vodafone Group plc 5% 30/05/2038 uso 250,000 270938 006
Viodafone Group ple 5.25% usD 250,000 274126 ooe
30/05/2048
Vodafone Group plc 4 BT5% usp 400,000 417952 010

19/05/2043
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BlErR T REE
B il i | UsD e (%)
WPP Finance 2010 4, 75% usD 355000 372131 008
21/14/2021
WPP Finance 2010 3.75% usD 500000 51713 012
19/09/2024
B,B15,550 200
FAUAH
AbbVie, Inc. 4.7% 14/05/2045 UED 270000 275391 006
Abb\ie, Inc. 4 875% 14,/11/2048 usD 10,000 10,499 -
AbbVie, Inc. 3.6% 14/05/2025 usD 880000 910844 0O
Alexandna Real Estate Equities, Inc., usD 405,000 417,276 009
REIT 3.45% 30,04,/2025
Alewandria Real Estate Equities, Inc., UED 530000 557,851 013
REIT 3.05% 15/01,/2027
Alesandria Real Estate Equities, Inc., UED 110,000 115919 003
REIT 3.95% 15/01,/2028
Altria Group, Inc. 4.8% 14/02/2020 usD 560000 602828 014
Altria Group, Inc. 5.8% 14/02/2030 usD 415000  4B4651 010
Altria Group, Inc. 5.95% 14/02/2040 =D 340000 387219 Q09
Amancan Campus Communities usD 585,000 898288 020
Ogperating Partnership LP, REIT
3625% 15/11/2007
American Inbemational Group, Inc. usD 79,000 78472 Q02
3,55 D1,/04/2006
American Tower Corp., REIT 3% usD 410000 415978 009
15/08/2023
Bank of Amanca Corp. 4.25% usD 610000 EB51851 015
2210/2026
Bacton Dickinson and Co. 3.363% usD 530000 546800 012
06/06/2024
Bacton Dickinson and Co. 3.734% =D 205,000 25087 005
15/12/2024
Biecton Dhckinson and Go. 3.7% usD 1223000 1278457 020
08/08/2027
Bacton Dickanson and Co. 4.660% UsD 345,000 388,755 009
06/06/2047
Boardwalk Fipelines LP 3.375% usoD 105,000 106,318 oo2
01,/02/2023
Boardwalk Pipsiines LP 4.85% uUsD 315000 336484 008
15/12/2024
Boarcwalk Pipslines LP 5.85% usD 505000 538591 013
01 /082008
Baoardwalk Pipelines LP 4.45% usD 40,000 40877 0D
15/07/2027
Boston Properties LP, REIT 3.2% ush 430000 438854 Q10
15/01,/2025
Boston Properties LP, REIT 3.65% usD 365000 37ETH1T Q09
01,/0272026
Boston Properties LP, REIT 2.75% usD 730000  TIT3AM 016
01/10/2028
Brbrmar Oparatng Partnership LP, usD 190,000 1984683 004
REIT 4,125% 15/05/2029
Brxmor Operating Partnership LP, usD 265,000 305197 007
REIT 3 65% 15/06/2024
Brxmar Operatng Partnership LP, UsD 115,000 118656 003
RET 3.85% 01,/02/2025
Brxmior Operatng Partneship LP, UsD 335,000 348512 008
REIT 4.125% 15/06/2026
RET 3.9% 15/03/2027
Bunge Ltd. Finance Comp. 3.75% usD 590 000 S8BT 457 013
25/09/2027
Capital One Bank USA NA 3.375% UsD 1455000 1482907 034
15/02/2023
Capital One Financil Corp. 3.3% UED 583000 508358 013
30/10/2024
CC Holdings GSVLLC, REIT 2.840%  USD 910000 940075 021

15/04/2023
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BRI HEE HEE
T i e USD He# (%)
CHNO Financial Group, Inc, 5.25% ush 410,000 443189 Q10
30/05/2025
Crown Castle Intemationsal Corp., REIT  USD 440,000 475,141 011
4.A5% 15/02/2026
CVS Health Corp. 3.79% 09/03/2023 usD B15,000 B41312 019
CVS Health Corp. 4.1% 25/03,/2025 usoD £40,000 674588 015
CVS Health Corp. 5.125% 20/07/2045  USD 20,000 2327 -
CVS Health Corp. 5.05% 25/03/2048  USD 585,000 727354 0186
Dhizcover Financial Senvices 3.95% usD 320,000 336,501 008
087112024
Discover Financial Services 3.75% usD 1700000 1750780 040
04/03/0025
Enengy Trarsfer Operating LP 4.5% ush 110,000 116922 Q03
15/04/2024
Enengy Transfer Oparating LP 5.25% usD 230,000 257245 006
15/04,/2029
Ez=ex Portfobo LP, REIT 3.875% ush 500,000 620412 014
01/05/2024
E=sex Portfobko LP, REIT 3.375% usD 440,000 446684 010
15/04/2026
Express Scrpts Holding Co. 3.4% usoD 432000 438189 010
01/03/2027
Express Scnipts Holding Co. 4.5% UsD 505,000 545 837 012
25/02/2026
FirstEnengy Corp. 3.9% 15/07,/2027 usD 1030000 1077988 024
Ford Motor Cradit Co. LLC 5.085% ushD 200,000 208127 005
07 /01/2021
ZE Capdtal Intemational Funding Co. usD 2000000 1969790 045
Unlimited Co. 4. 418% 15/11/2035
Ganeral Blactnc Co. 3.375% usD 170,000 174107 004
11,/03/2024
General Motors Fimnancial Cao., Inc. UsD 665,000 10,220 016
5.1% 17/01/2024
General Motors Financial Cao., Inc. UsD 170,000 175,523 0.04
4.35% 09y/04/2025
General Motors Financial Ca, Inc, 4% s 175,000 176626 004
08/10/2028
Goldman Sache Group, Inc. (The) usD 715,000 fragsd Qa7
5.75% 24/01 /2002
Goldman Sache Group, Inc. (The) usD E05,000 721180 Q16
A625% 22/01/2023
Goldman Sachs Greup, Inc. [The) ush 845,000 BEE 045 020
35% 16/11/2026
Healthcare Realty Trust, Inc., REIT ush G40 000 852626 021
3625% 15/01,2028
Humana, Inc. 3.85% 01/10/2024 uspD 355,000 31385 008
J Chaze & Co. 3.2% UsD 1,020,000 1,050,187 024
15/08/0028
Chase & Co. 39% uso 150,000 160068 004
15/07/2025
JPMorgan Chasze & Co, 3.3% usD 240,000 248483 006
01,/04/2026
Keysight Technologies, Inc. 4.6% ush 1495000 1601093 036
06,/04,/2027
Kilroy Realty LP, REIT 4.375% usD E05,000 G46229 015
02025
Kirnce Reaalty Comp., REIT 3.3% usD 205,000 208045 005
01/02/2025
hartin Manetta Matenals, inc. 4.25% usoD 370,000 3834140 000
02/07/2024
Morgan Stanlay 3.75% 25/02/2003 usD 580,000 719753 018
Morgan Stardey 3.7% 23/10/2024 ush 1515000 1597280 036
Morgan SRarey 3.875% 27,0 /2026 ush 565,000 600858 014
Morgan Standey 3.125% 27/07/2026 UsD 420,000 427678 010
MPT Oparating Partrership LP, RET usD 410,000 423807 010

S 15102027
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MPT Operating Parnership LP, REIT LD 75,000 TE948 002
5.25% 01,/08,/2026

COrmnicorm Group. Inc. 3.65% 5D 635,000 665461 015
01,/11/2024

Pemgo Firance Unlimited Co. 3.9% ush 265,000 264828 006
151272024

Pemgo Firance Unlimited Co. 4.375%  USD 410,000 410897 Q09
15/03/2026

[Plainz All Amencan Pipeline LF 385%  USD 710,000 T32170 07
15/10/2023

Plaine All Amenican Pipeline LP285%  USD 95,000 i7E3 002
/0172023

Regency Centers LP, REIT 36% ush 675,000 628014 016
/0272027

Regency Centers LP, REIT 4.125% 5D 155,000 165545 004
15/03/2028

Reynolds American, Inc. 4% S0 115,000 118248 003
12/06/2022

Reynolds American, Inc. 3.25% S0 90,000 20907 002
/1172022

Reynolds American, Inc. 4.45% Lsh 565,000 21875 021
12/06/2025

Sempra Energy 3 25% 15/06/2027 ] 619,000 616688 014

Sempra Energy 3.4% 01,/02/2028 LSD 825,000 83040 020

Southern Calforria Edison Co. 29% ush 85,000 85521 002
01,/03/2021

Southern Calformea Edison Co. 3875%  USD 253,000 260,884 0.06&
0n,/06/2021

Southern Co. (The) 3.23% 01/07/2026  USD 450,000 456352 010

Synchrony Financial 4.375% 5D 155,000 162680 004
19/03/2024

Synchrony Financial 4. 25% usD 90,000 93571 002
15/08/2024

Synchromy Financial 3. 7% 04/08/2026  USD 70,000 e9756 002

UnitedHealth Group. Inc. 3.375% usD aro0m0 1014811 023
15/04/2027

US Treasury 2.125% 31,/05/2021 ush 6000000 6039961 137

LS Treasury 2.375% 31,/01/2023 LsD 6360000 6488877 147

US Treasury 2.5% 31,/03/2023 usD 7110000 7304970 185

LIS Treasury 2.125% 15/05/2025 LsD 5000000 507297 115

S Treasury I 31/10/2025 5D 1700000 1815016 04

US Treasury 5.5% 13/08/2028 LD 1200000 1549969 035

US Treasury 3.375% 15/05/2044 LD 1250000 1448828 033

US Treasury 3% 15/02/2048 usD 1435000 1567625 035

S Treasury 3.125% 15/05/2048 5D 1500000 167062 038

US Treazury 3% 15/08/2048 usD 3805000 4258635 0096

LIS Treasury 2% 31,/08/2021 usD 8205000 8337123 189

US Treasury 1.625% 31/08/2022 sD 6910000 6885167 156

LS Treasury 2% 31/10/2022 LD 2625000 2547046 0860

US Treasury 2.25% 15/02/2027 usD 1385000 1398888 032

S Treasury 2.25% 15/08/2027 ush 7050000 T208625 183

US Treasury 2 25% 15/11/2027 usD 6725000 6872835 156

LIS Treazury 2.75% 15/08/2042 LsD 700,000 7IRTSe 047

US Treasury 2.5% 15/02/2045 sD 1480000 1470519 033

LS Treazury 3% 13/11/2045 LIsD 1000000 10914068 025

US Treasury 2.5% 15/02/2046 ] 925,000 NTEZS 03

LS Treasury 2.5% 15/05/2046 S0 3440000 3412050 OF7

US Treasury 2875% 15/11/2046 ] 2350000 2509176 057

LS Treasury 3% 15/05/2047 Lsh 500,000 845133 012

S Traasury 2.75% 15/08/2047 usD 775,000 806,727 018

LIS Treasury 2.75% 15/11,/2047 UsD 6800000 7078908 180

VEREIT Operating Fartnership LP, usD 210,000 979083 022

REIT 4.625% 01/11/2025
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VEREIT Oparating Partnarshp LP, UsD 810,000 BT2500 020
REIT 4.875% 01,/06/2026
VEREIT Operating Pariresshp LP, usD 358 000 3ETE03 008
REIT 3.95% 15/08/2027
Verizon Communications, Inc. 4.75% LSD 95,000 108,558 .02
O1/11,/2041
Venzon Communicabons, Inc. 5.012%  LSD 190,000 228008 005
15/04,/2049
Verizon Communicabions, Inc. 4 672%  USD 42000 47 581 001
15/03/2055
Verizon Communications, Inc. 4 862%  USD 1925000 2241614 051
21,/08/2048
Williams Cos., Inc. (The) 4.3% USD 50,000 53048 0o
04/0372024
Williarms Cos., Inc. (The) 3.0% UsD £05,000 B32B42 014
15/01/2025
Williarre Cog., Inc. (The) 4% s 120,000 126863 003
15/09/2025
142,387,235 32.24
E &t 184,224079 41.71
e ﬂﬁm[g’t‘l it 184224079 411
Hﬁé‘ﬂfwi IE: it
FOMERMO S SHBICBOTEE | Zh Ty A S
=2 F5UTF
AFPT Pipelines Ltd, 144A 4 25% USD 1,000,000 1,044 040 0.24
15/07/2027
Ausgnd Finance Pry. Lid, 144A385%  USD 250,000 250234 008
01,/05/2023
Ausgnd Finance Pry. Lid., 1444 435%  LSD 365,000 411005 009
01/08/2028
Boral Finance Phy. Lid, 1444 3% LIsh 535,000 53985 012
01/11,/2022
Boral Finance Pty. Lid,, 1444 3. 75% USD 1275000 1270857 0.29
/052028
Brambles USA_ Inc., 1444 41258, uso 85,000 Bo3re 002
23/10/2025
SMART ABS Trust, Senes 201 6205 UsD 218959 218274 005
SAJA1.T1% 15/08,/2021
SMART ABS Trust, Series 201 6-2US usD 695,000 691868 016
“AdA 205% 14,/12/2022
Transurban Finance Co. Pry. Lid,, uso 150,000 156510 004
1444 4.125% 02/02/2026
Transurban Finance Co. Phy. Lid., LSD BES,000 B58.210 019
1444 3.375% 2270372027
Woodsida Firance Lid | 1444 365% usD B50,000 BESEBE2 0415
05/03/2025
Woodside Firance Lid., 1444 3 7% Ush 672,000 680867 015
15,/00/2008
Woodside Finance Lid., 14443 7% UsD 758,000 758,830 017
15/03/2008
7.649,601 1.73
Fu
Banco Santander Chile, 1444 3875%  USD 150,000 155320 004
20/04/2022
185320 0.04
fiE
Blasduy, Inc. 2.875% 06/07/2022 UsD 775,000 Trf3se 018
7735 0.8
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FuT—4
Danshe Bank A/5, 1444 2% usD 200,000 196850 OO
08092021
Danche Bank A/5, 1444 2 7% UsD 430,000 429287 010
02/03/2002
Dancke Bark A/S, 144A5375% UsD 405000 436005 010
12/01,/2024
1,062,142 024
Fw
Bayer US Finance || LLC, 1444 usD 710,000 34957 07
3BT5% 15/12/2023
Deutsche Talekom Intemational usD 750,000 858242 018
Fnance BY, 1444 4 375%
21/06/2028
Volkswagen Group of America Finance  USD 935000 1011651 023
LLC, 144A 4 825% 13/11/2025
2,604,850 059
Hilk
Al Group Lid, 1444 39% UsD 685,000 72268 016
06/04/2028
729,268 018
FAIZwF
AlB Group plc, FRM, 1444 4. 263% usD 380,000 401805 008
10/04,/2025
Awalon Holdings Funding Ltd, 1444 UsD 473,000 500688  O11
5.125% 01,/10/2023
Avolon Holdings Funding Lid., 1444 usD 120,000 122623 003
3.05% 01,/07/2024
Awolon Holdi Funding Lid, 1444 usD 250,000 256068 0De
4.375% 01/05/2026
SMBC Aviation Capital Finance DA, usD 280,000 282107 006
1444, 3% 15/07/2002
SMBC Aveation Capital Finarce DAC, UsD 200,000 209444 005
1444 4.125% 15/07,/2023
1,772,737 040
A20F
Enel Finance Internatonal NV, 1444 ush TBO,000 Tr8237 018
2.75% 08/04,2023
Erel Financa Irternational MY, 1444 UsD Q035,000 905578 020
3.625% 25/06/2027
Emi Spf, 144A 4% 12/09/2023 usD 655,000 6a2091 015
Eni SpA, 1444 4 75% 12/08/2028 usD 475,000 520446 12
2886353 0.65
AFia
Petroleos Mesicanos 5 5% LsD 115,000 116413 002
2100,/2021
116413  0.03
FS5uH
MNP BV, 1444 4 875% 01,/03,/2024 ush 430,000 480410 Q40
480410 010
AR
Syngenta Finance NV, 14443933%  USD 300000 305134 007
23/04/2001
UBS Growp Funding Swatzeriand AG, usD 255,000 272008 00e
1444 4 125% 24/00/2025
578040 013
AFY R
Anglo Amencan Capital pl, 1444 usD 405000 421172 Q10
4.125% 27,00/2022
Anglo Armencan Capital ple, 144A ush 300,000 323071 007
4.875% 14/06/2025
Angla Amencan Capital ple, 1444 usD 228,000 226144 008
4% 11,/09/2027

aro,387

122/204

EDINETOOOO
O0O00000000O00o00gnognoOonod(eoses?)
OooOooooOoooooooooboood



otiEd

Bk

UsD EHe#& (%)

FAUR

225 Liberty Street Truzt, Senes 2016-
2250 A, 1444 3.597% 10/02/2038

2B0 Park Avenue Mortgage Truss,
FRM, Sanas 201 7-280P A, 1444
3.32% 15/09/2034

Ally Auto Receivables Trust, Senes
20172 B 2.33% 15/06/2022

American Airlines Pass-Through Trust,
Senes 20162 A 365% 15,12/2029

Amancan Airines Pass-
Trust, Senies 2017-2 'AA" 3.35%
15/04/2031

Amenican Airlines Pass-Through Trust
B 3% 15042027

Amanican Airlines Pass-Through Trust
‘B 3.75% 15/04/2027

Arnarican Aifines Pass-Through
Trust, Senes 20141 'B 4.375%
On/04/2024

Armanican Alrlines Pass-Through Trust,
Senes 20151 B 3.7%01/11/2024

Armnerican Airlines Pass-Through
Trust, Senes 201718 B 4.95%
15/08/2026

Amencan Express Credit Accourt
Mazter Trust, FRN, Series 20175 'B'
2974% 18/02/2025

Amencredn Automobile Recenvables
Trust, Series 20182 'C' 3.59%
1B/06/2024

AmenCradit Automobile Recenables
Trust, Senes 20172 'B' 24%
18/06/2022

AmeriGredit Automobile Receivables
Trust, Senes 20152 'C' 2.4%
08012021

ArneriCredt Autormnobile Recesvables
Trust, Sefies 2017-3 'C 2.60%
19/06/2023

Angel Oak Mortgage Tt | LLG, FRN,
Senes 20102 A1, 1444 3628%
25/03/2049

Applebes’zs Funding LLC, Senes 20158
14 21", 1444 4.194% O7/06/ 2049

ARl Fleet Lease Trust, Sanes 2017-4
AZ, 14441 91% 15/04/2026

ARl Fleet Leaxse Trust. Senes 2016-4
AT 1444 2 11% 15/07/2024

ARl Fleet Leace Trust, Senes 2017-A
AT, 1444 2 28% 15/04/2026

Ascension Health 3 945% 15/11/2046

Ascentium Eguipment Recenables
Trust, Senes 2017-14 A3, 1444
2208 10/06/2021

Ascentium Equipment Recenables
Trust, Senes 2018-1A AT, 1444
3.21% 11/09/2023

Ashicrd Hospatality Trust, FRM
Senes 2018-ACHF A’ 144A 3.34%
15/04,/2035

Azhiord Hospalty Trust, FRN,
Senes 2018-ASHF B, 1444 3 69%
1

Adrim Hotel Portfolio Trust, FRN,
Senez 201 TATEM A 1444 337%
15/12/2036

Auiz Budget Rental Car Funding
AESOP LLC, Senas 201414 A
1444 2 48% 20407/2020

8 8 BB BBEB BBEEB B B X

8 &8 B

8

B8 B 8 8 B

8 B B8 8 B

100,000

585,000

45,000
B22 526

178717

278657
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E10,000

055,000

27,743

1,330,000

B32 665

520,000
178,447
156,331
610,000

300,000
246149

189,167

108,193

585,987

45028
B30,355

182197

278406
218,600

1,72

32199

286211

385,602

956,024

27742

1337731

42948

526,760
177 982
156,400
610,352

422055

20,156

283,510

287 448

355134

183,184

002

Q013
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019

004

006
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Az Budget Rental Car Funding
AESOP LLC, Seres 2015244,
144A 2 63% 20/12/2021

Ay Budget Rental Car Funding
AESOP LLC, Senes 2017-24 A,
1444 2.57% 20/03/2024

Ay Budget Rental Car Funding
AESOP LLC, Senes 2019-24°A,
1444 3.35% 22/00/2025

iz Budget Rertal Car Funding
AESOP LLC, Series 2018-1A'C
144A 4. 73% 20/09/2024

Avmet, Inc. 3.75% 01/12/2021

Avnet, Inc, 4 625% 15/04/2028

AXA Equitable Holdings, Inc. 4.35%
20,0/ 2028

BAMNEK, FRM, Sanes 201 7-BMKS 'C
4 257% 15/06/2060

Bank of America Comp., FRN 3 864%
23/07/2024

Bank of America Corp., FRN 3.366%
23,/01,/2026

Bank of Amenca Comp., FRN 3.824%

20,/01,/2028

Bawclayz Drywock siuancs Tret,
FRN, Senes 20181 A 2.724%
150772024

Bay Area Toll Authorty 'F-2' §.265%
01,/04/2049

Baylor Scott & White Holdengs 3 967%
15/11/2048

Bayvicw Fund Me Trust,
FRN, Senes 201 7ATI AL 1444
3.5% 28/01/2058

Bayview Master Fund No
Trust, FRM, Seres 201 7-5PL4 “A°,
144A 3 5% 28/01/2055

Benchmark Morgage Trust, Senes
201888 "A5" 4 232% 15/01,/2052

BhW Vehicle Lease Trust, Seres
20172 A3 2.07% 20M10/2020

Booking Holkdings, Inc. 3.65%
15/03/2025

Booking Hokdings, Inc. 3.6%
01,08/ 2028

Bristolivhyers Squibb Co., 1444 3.2%
15,06/ 2026

Bnstolvyers Squibb Co., 144A 3.4%
26072029

Enstobivhyers Squibl Co, 1444
4.125% 15/06/2030

Broadcom Conp. 3.625% 15/01,/2024

Broadcom Conp. 3.125% 15/01,/2025

Broadcom, Inc., 1444 4. 25%
15004/ 2026

BXP Trust, Senes 201 7-GM “A, 1444
33797 13/06/2029

Cariax Auto Owrner Trust, Senes
20174 'A% 2.11% 17/10/2022

COG Receivables Trust, Series 20161
AT 1444 1.69% 14/00/2022

CCG Recaivables Trust, Senes 20171
BE 1444 1 B4% 140110023

Celgene Corp. 3 875% 15/08/2025

1
ush

usD

ush

UsD
Ush

ush

BHRIRQ
SHE B

240000

1,370,000

270,000

960,000

490,000
845,000
£95.000
620,000
285,000
1,375,000
B73.000

1,600,000

233000
375.000

240852

169.87M9

30,000

274125

175,000

70,000
195,000
415000
735,000

310000

175000
16,245
104,580

1,290,000

WiEE MEE
USD ¥ (%)
240897 005
1392971 032
278781 006
1,008,304 023
500,288 o
887854 020
730362 0417
840206 0.5
000409  0.21
14156686 032
713,792 018
1601932 036
383084 009
394046 009
055400 006
173,444 004
1113604 025
273754 006
337334 008
473787 011
20252 005
04047 002
188486 004
674918 o5
190,174 0uDd
420330 010
772285 o7
304441 007
174802 004
16230 -
104,338 o2
1375108 031
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CGES Commerciad Mongage Trust, LD 240,000 240370 005
FRM, Senes 2018 WSS B, 1444
3.54% 15/02,/2037

Charter Communications Operating usD 85,000 93807 002
LLC 5.75% 01,/04/2048

Charter Cormmunications Operating usD 315,000 37eM 007
LLC, FRN 4.220% 01,/02/2024

Charter Cormmunications Operating usD 600,000 648728 045
LLC 4.908% 23/07/2025

Chanter Communications Operating D 100,000 118,511 Q03
LLC 6 484% 23/10/2045

Chicago O'Hare International Airport 'B8' USD 170,000 240930 Q05
6.305% 01,/01,/2040

Chinyzler Capital Auto Recehables LD 31,493 3454 0
Trust, Senes 2016-BA AT, 1444
1.64% 15/07,/2021

Cigna Corp., 1444 4.125% usD TES5,000 B346T9 019
15/11,/2025

Cigna Corp., 1444 4 375% usD 270,000 23121 007
15/10/2028

Cigna Corp., 1444 4.9% 15/12/2048 UsD 425,000 483390 010

Citigroup Commercial LD 200,000 200003 007
Trust, Sanes 201 6-P3 ‘A3 3063%
15/04,/2049

Citigroup Commercial Morgage Trust,  USD 110,000 114750 003
Senes 2015GC2T 'AS 3571%
10/02,/2048

Citigroup Commercial Morgage Trust,  USD 280,000 296,951 007
FRM, Senes 201882 'C 4.674%
10/06/2051

City of Los Angeles Department of uso 70,000 106886 002
Airports T.053% 15/05/2040

City of Mew York 82T1% 01/12/2037  UED 185,000 220924 005

CLMS Trust, FRN, Senies 201 7IKPR (1= ) 470,000 470670 oM
W1448 3 253% 11,/068/2082

COLT Martgage Loan Trust, FRM, usD 123430 123520 Q03
Senes 20181 AT, 1444 283%
25/02/2048

COLT Mortgage Loan Trust, FRMN, usD 5684315 sE67E3 014
Senes 20184 "A1°, 1444 4.006%
28/12/2048

COLT Morgage Loan Trust, FRM, LD 35,200 38315 oM
Senes 201581 A2 1444 2581%
25/02/2048

Comcast Corp. 3.15% 01,/03/2028 UsD 240,000 247718 008

Comcast Corp. 4.15% 15/10/2028 LsD 613,000 BTE. 721 015

Comcast Corp. 3.2% 15/07,/2035 =D 70,000 68147 Q02

Comcast Corp. 4.7% 15/10/2048 s 180,000 222700 005

Comcast Corp. 3.3% 01/02/2027 UsD 1,155,000 1196522 027

COMM Morigage Trust, Senes 2014- LD 305,000 421848 010
UBS5 ‘Ad' 3.838% 10y09/2047

COMM Mortgage Trust, FRMN, Series (L= ) 170,000 182445 004
2015LC2 B 4.3% 10/07/2048

COMM Mortgage Trust, FRN, Series usD 85,000 90295 002
2015PCA 'B' 4.44% 10/07/2050

COMM Morigage Trust, FRM, Series u=D 215,000 224150 Q.05
2015CRAS5 'C 4 544% 10/08/2048

Credit Suisse Mortigage Capital =D 170,000 177,777 0.04
Cantificates Trust, FRM, Senes 2015
GLPFE B, 1444 3.8119% 15/11,/2034

Crown Cactle Towers LLC, 1444 usD 25,000 25412 0
3.222% 15/05/2042

Crown Cactle Towers LLC, 1444 LD 255,000 xel2e 006
3.663% 15/05/2045

CSAIL Commeercial Morgage Trust, uED 670,000 704958 016

FRN, Series 20167 ‘AS’ 3.958%
15/11/2049
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BT FHEN BT
HEs i L Fi USD  H# (%)
DBCG Mortgage Trust, FRN, = S85.000 288242 022
Senes 201 TEBG A, 144A 3.14%
15/D6/2034
Deephaven Residertial Mortgage usD 346322 351850 008
Trust, FRM, Senes 2018-34 A",
1444 3, 780% 25,08,/ 2058
Dieephaven Residertial Martgage uso 995080 1020588 023
Trust, FRM. Series 201844 41",
1444 4.08% 25/10/2058
Derver City & Cownty School Destrct uso 70,000 79309 Q02
Mao. 1 4:242% 15/12/2087
Diistrict of Columbia 5.591% usD 60,000 75,463 002
01122034
Diow Chemical Co. (The), 1444 usD 175,000 181020 004
JE25% 1505/2026
DRNEM BRAMDS FUNDING LLC, usD 448875 489,010 a1
Senes 20191 A A2, 144A0%
20/04/ 2049
East Bay Municipal Uity Diatnct Water  USD 515,000 702774 016
Systemn 5.874% 01,06/2040
Elara HGY Timashare lssuer LLC, usD 15273 15,268 -
Senes 2014ACA 1444 2 55%
250022027
Energy Transfer Operating LP 5875%  USD 280,000 1823 007
15/01/2024
Enengy Transfer Operating LP 4.85% usD 155,000 169479 004
15/06/2028
Erferprese Flest Francing LLC, usD 30,578 30546 oM
Senes 20162 AT 1444 1.74%
29/02/2022
Enterprise Fleet Financing LLC, ueD 45181 45,081 o
Senes 201T-2 AZ 14481 97%
20/01,2023
Expedia Group, Inc. 3.8% 15/02/2008  USD 750000  7E0335 047
Expedia Group, Inc. 5% 15/02/2026  USD 1450000 1580783 036
FHLMC ADE586 6% 01,/09/2004 usD 1,843 1,856 -
FHLMC AT1375 6% 01,/01/2038 D 814 Ba2 -
FHLMC AT1803 6% 01,/01/20G68 usD 1,173 1,280 -
FHLMC AQ0053 4.5% 01/12/2039 usD 478 51272 oM
FHLMC AS1947 5% 01/04/2040 uso 7513 8174 -
FHLMC AS3451 4.5% 01 /08,2040 usD 162,997 175,286 004
FHLMC AS4185 4% 01/10/2040 usD 2158 2570 -
FHLMC AQ4251 4% 01/10/2040 uso 1,529 1.809 -
FHLMC AQ45TE 4% 01,/10/2040 usD [ ] BEQ -
FHLMC AS4713 4% 01/11/2040 usD 1,360 1.431 -
FHLMC AS5734 4% 01/12/2040 uso 12468 13,170 -
FHLMC ADE312 4% 01,/01,/2044 = 52,580 55335 oM
FHLMC AQTE20 4.5% 01,/03/2041 usp 1875 1.801 -
FHLMC CO1 78T 5% 01,/02/2034 uso 39342 44887 01
FHLMC COS036 3.5% 01/03/2043 usD 157124 162219 004
FHLMC GO 77T 6% 01,/02/2035 uso 2347 35408 0
FHLMC GO1 889 6% 01/08/2035 ush 10,791 12,282 -
FHLMC GO35851 6% 01/11/2037 usD 38825 44087 0
FHLMC GO4B814 5.5% 01/10/2038 uso 144,047 157308 004
FHLMC GOS535 4.5% 01,/07/2039 = 83,117 88389 002
FHLMC GOSES 4.5% 01/10/2039 uso 122230 131384 003
FHLMC GO5SS%S55 5% 01,/08/2040 usD 77869 84737 002
FHLMC GOSG58 5% 01,/08/2040 usD 209,118 227584 005
FHLMC GOE231 4% 01/12/2040 usD 80,867 as0er 002
FHLMC GO6S06 4% 01/12/2040 =D 418 440 -
FHLMC GOTS43 4,.5% 01,/08/2041 L= 22035 234 oM
FHLMC GOB016 6% 01/10/2034 uso 190,515 248311 005
FHLMC GOB534 3% 01,/08/2043 = 255,708 260348 006
FHLMC GOBETT 4% 01/11/2045 usD B78,520 TO7 185 016
FHLMC G038 3.5% 01,/01,/2044 usD 127814 131,955 003
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FHLMC G50r180 4.5% 01,/05/2042 usD 95,183 102352 002
FHLMC 550334 4.5% 01/10/2041 UsD 70,514 75825 002
FHLMC 50440 3.5% 01/03/2045 uso 838625 926529 01
FHLMC J03640 6% 0n/10/2021 usD = 4888 -
FHLMC QO4674 4% 01/12/204 ush 2074 3[748 0
FHLMC L0432 3.5% 01,/11/2042 uso 120474 134302 003
FHLMC LI90832 3% 01,/0272043 usD 33,180 33,707 0uon
FHLMC LI91090 3% 01,/03/2043 usD 13,130 13,348 -
FHLMC LIS5033 3.5% 010972042 usD 103513 107378 002
FHLMC LIS9084 3.5% 01,/03/2044 usD 138491 143685 003
FHLMC VBOO25 3% 01,/04/2043 uso 28201 28826 oo
FHLMC REMICS, FRMN, Senes 4875 'F USD 176,776 177,041 .04
2 B44% 15/04/2049
FHLMC REMICS, FRAN, Sanas 4831 uso 175,669 174432 004
FA' 2.694% 15/10/2048
FHLMC REMICS, FRAN, Sanes 4621 usD 151,480 151658 003
I 2.804% 15/10/2048
FHLMC Structured Agency Credit Rzk  USD 185719 186872 004
Debt Mates, FRM, Senes 201 7DMNAZ
W' 3604% 25/10/2020
FHLMC Structured Agency Credit sk USD 211,300 211,711 005
Debit Notes, FRN, Senec 201 7-DNAG
W' 3.154% 25/03/2030
FHLMC Structured Agency Credit Risk  USD 133670 133749 002
Dbt Motes, FRM, Senes 201 7-HOAZ2
W1 3. 204% 25/12/2029
FHLMG Structured Agency Credt Rsk. USD 94,798 94762 002
Debt Mote=, FRN, Senies 201 7HOAZ
W1 2.954% 25/04/2060
FHLMC Structured Agency Credit Rmk  USD 181,868 181,562 0u04
Dbt Notes, FRN, Seres 201 8DMNA1
W1 2.854% 25/07 /2020
FHLMC Structured Agency Credit Rck  USD 797 e 7eg8208 018
Debt Motes, FRM, Senes 201 BHHOAT
W1 3104% 25092060
FHLMC Structured Agency Credtt Rk USD 37,1580 arsez2s 008
Debt Notes, FRN, Senes 2018-5FN1
W1" 1444 3.744% 25/02/2048
FHLMC Structured Agency Credit Rsk  USD 1428942 145258 003
Dbt Motes, FRM, Senes 201 44H02
‘M2 4.804% 25/00/2024
FHLMC Structured Agency Credtt Risk  USD 163934 165784 004
Debt Motes, FRM, Senes 201 5HDMNAT
W2 4.254% 25/10/2027
FHLMC Structured Agency Credit sk USD 5735682 579315 013
Debt Notes, FRM, Senes 2015 0DMNAZ
‘W2 5.004% 25/12/2027
FHLMC Structured Agency Cradit Rek  USD 455442 464,191 011
Debt Mates, FRIN, Senes 2015DMNA3
‘W2’ 5.254% 25/04,2028
FHLMGC Structured Agency Credt Rsk  UISD 146,637 148126 003
Debt Motes, FRM, Senes 201 5H02
W2 4.354% 25/05/2025
FHLMC Structured Agency Credit Rk USD 131973 133572 003
Dbt Motes, FRM, Senes 201 6DMNA1
‘M2 5.304% 25/07/2028
FHLMC Structured Agency Credit Rsk  USD 209,845 210810 005
Debt Motes, FRM, Senes 2018DMNA3
W22 404% 25/12/2028
FHLMC Whale Loan Securties Trust, usp 94772 WEZ05 00w
FRM, Senes 2071 7-5001 ‘M1, 1444
3.507% 25/12/2046
Fidelity Mabonal Financial, Inc. 4.55% uso 450,000 474,160 011
15/08/2028
FirstEnengy Transmission LLE, 144A ush 1080000 1,128,771 028
4.35% 15/01,/2025
Firstkery hMongage Trust. FRN, usD 165,743 177042 004

Series 20141 B2, 144A 3.065%
25/11,/2044
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Fizery, Inc. 3.2% 01/07/2006 ush 300000 306223 0OF
Foery, Inc. 4.4% 01/07/2049 ush 345000 358424 008
Flagstar Mortgage Trust, FRN, uso 895196 931811 021
Serigs 20186RR 2AS, 1444 4%
25/09/2048
FraMA, FRN, Senes 20174501 “1M1° uso 49,530 50114 0M
373 25/07/2020
FhMA, FRIN, Senes 2017008 “1M1° usD 89,795 89813 Q02
3.18% 25/02/2030
FMMA, FRN, Senes 2018001 “IM1° 14 1062220 1082008 024
3.03% 25/07/2050
FrMA, FRN 753199 4.123% usD 8857 8,102 -
01/10/2033
FraviA, FRN B48522 4. 34% ush 10551 11517 -
011272035
FHMA ABS614 2.5% 01 ,/07/2042 usD 380122 394067 009
FhMA ABSE1S 3 58 0107/ 2042 ush 22443 3383 OO
FNMA ABSBOT 2.5% 01,/08/2042 usD &30 65337 oM
FMA AL3024 35%01/01/2043 usD 26292 27225 0O
FHMA ALE1ET 35% 01/01/20484 usD 29378 30455 O0M
FHMA ALES3S 3.5% 01/02/2045 usD 117471 121801 003
FNMA ALOOST 3% 01/08/2048 ush 48544 49751 OO
FHMA ALSOG2 2% 01/09/2048 usp 48768 45270 OO
FHMA ALOT 16 35% 01/12/2044 usD 300497 311510 007
FhavA AOS 163 3.5% 01/08/2042 ush 25713 266858 OO
FHMA ADETSS 3.5% 01/08/2042 usD 35355 3E6287 oM
FMMA APTS10 3.5% 01/09/2042 usD 122470 128961 003
FNIMA AOT2TT 3.5% 01/12/2042 usD 91,994 953689 002
FMNMA 408803 3.5%01,/01/2043 usD A7 372 49111 0O
A ACST35 3.5% 01/01/2043 ush 106,158 110054 Q02
FrabA ARSD4E 3% 0103/2043 usD 15475 15711 -
FhavA AR 39 3% 01/03/2043 ush 12,789 12967 -
FhMA ARS225 3% 01/03/2043 usD 44305 45000 Q04
FMIMA ASAE35 3% 01,/04/2045 usD 17,738 17977 -
FMA ASS0E1 3% 01/06/2033 usD 13,055 13248 -
Fravia ASO032 3% 01/08/2043 usD 50,474 60453 001
Fravia ASO043 3% 01,/04/2033 usD 3643 3679 -
FHMA ASDH0AS 3% 01/08/2043 usD 108,208 110054 Q2
FraviA ASSZ36 3% 01/02/2044 ush 12543 12749 -
FMMA ASO241 3% 01/09/2044 usD 21569 Ha,|w o
FNMA BFO19E 4% 01/11/2040 usD GU9888  T3BS532 Q4T
FNMA BMS218 3.5% 01/05/2046 usD 150,347 155744 Q04
Fhaha BME35E 3.5%01,/01/2044 usD 127083 131625 003
FHMA BMSSES 3.5% 01/12/2044 ush GBET2 100142 002
Fravia BMSE19 3 5% 0108/ 2043 =D 2E085 248832 008
Fhavia MAT213 3.5% 01/10/2042 uso 270659 280634 008
FHMIA MATS3T 3.5% 01/05/2043 usD €4.220 68579 Qo2
FraviA MATSES 3.5% 01/08/2043 usD TA4250  TTISG1 04T
FNMA MATE2T 3.5% 01/10/2043 usD 40068 42473 001
FHMA REMICS, FRM, Seres 201804 LSD 185,835 185845 004
FA" 2.804% 25/01,/2040
FMMA REMICS, Seriez 201844 PC usD 3|SENMZ ITETE 009
4% 25/06/2044
Ford Credit Auto Owner Trust, Seres usD 540000 544905 012
20181 °C, 144A 3.49% 15/07/2031
Ford Credi Floorplan Master Cvner ust 400000 404978 009
Trust A, Senes 20173 A’ 246%
15/09/2024
Ford Credi Floorplan Master Cwner usD EEB5000 E841268 015
Trust A Senes 20165 B' 216%
15/11,/2021
Ford Motor Credit Co. LLG 347% usD 00000  BO3BAS 0014
05/04/2021
Fox Corp, 1444 4. 709% 25/01/2020  USD 280000 312313 007
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Galton Furding Mortgage Trust, =) 510,557 527O38 012
FRM, Senes 201682 'A2Y 1444 4%
25/10/2058
Galton Furding Mortgage Trust, FRM,  USD M7384 220020 005
Senes 20181 'AZT, 144A 3 5%
25/11/2057
Galton Funding Mortgage Trust, FRN, usD 850821 872008 020
Senes 20171 ‘B2, 1444 3 85%
25/07/2056
GE Capstal Credrt Card Master Mote usD 315,000 314,479 o007
Trust, Senes 20127 A’ 1.76%
15/09/2022
Genaral Motors Financial Co. Inc. usD 450,000 456446 010
3.55% 09/04,/2021
Geonge Washington Univerzity (The) = 200,000 20773 005
3.545% 15/09/2046
GLP Capital LP, REIT 5.25%. usD 140,000 180267 003
01,/08/2025
GM Financial Consurmer Automoble usD 70,000 70187 002
Recenvables Trust. Senes 201734 8",
1444 2.33% 16/03/2023
GM Financial Consumer Autormobile D 615,000 628,008 014
Recenables Trest, Sanes 20182 B
3.12% 18/12/2023
GMNMA, 10, Senes 2071-41 Al 4.5% ueD 45,800 1922 -
20/12/2059
GMNMA, 10, Sanes 201204 ‘B 4% usD 53903 5,951 -
H0y05/2037
GMNMA, Senes 20188 DA’ 3% usD 325278 329,884 007
20/41/2047
GNMA, 10, Sanes 201188 ‘B’ 4.5% usD 6807 162 -
20/11,/2089
GMMA, FRM, Series 2018122 FE usED 282 649 281,895 008
2683% 20/09/2048
GNMA, FRN, Seres 204921 FL' usD 336845 337352 Q08
2 B33% 20022049
GMNMA, 10, Senes 301382 '1G" 3.5% usD 134,233 21,050 =
20/05/2043
GMNMA, I, Senes 2010103 N 4.5% usD 2536 63 -
Ap02/2038
GMMA, Senes 201 7-184 "JH 3% usD 264 036 270,004 0.08
20/12/2047
GMMA, FRN, Saries 201945 HF usD 581,315 SpaoaT 013
2 BE3% 20/04/2049
GMMA, FRM, Series 201923 WF D 285,030 285649 0.08
2833% 20/02/2049
GNMA, 10, Sanes 201324 'O 4% usD 400909 8772 -
A0f02/2043
GMMA 3306 5.5% 20/11/2032 usD 60,494 B5.358 002
GMMA 3490 6.5% 20,/12,/2033 usD 50,605 EQEZD 002
GNMA 36511 8% 20,00/2034 usD 38,003 43805 0
GNMA, 4080 B% 20/12/2037 LED 4143 4708 -
GMNMA 4558 4.5% 20/10/2039 usD 86,651 02452 002
GMNMA 4559 5% 20/10/2089 =] 17,587 19,323 -
GMMA 4577 4 5% 20/11,/2039 =D 8,862 0456 -
GMMA 4715 5% 20/08/2040 LD 13,085 14375 -
GMMA 4772 5% 20/08/2040 = 175 10,090 -
GNMA 4801 4 5% 20,/09/2040 = 3617 J|ose 0
GMNMA 4834 4.5% 20/10/2040 = 30524 3257 oM
GMMA 4854 4 5% 20/11,/2040 usD 3T 33919 oM
GMMA 4848 4 5% 20,/02/2041 usD 116,962 124799 003
GMNMA 4978 4 5% 20,/03/2041 usD 32648 34833 o0
GMMA 4979 5% 20/03/2041 usD 59 957 TeTed 002
GMNMA 5054 4% 20/05/2041 usD 53710 56914 001
GMMA T10%27 5% 15/10/2039 usD 0742 10,731 =
GMMA 723339 5% 15/09/2039 usD 18497 20383 -
GMMA TE2EES 5% 15/02/2040 usD 30,025 33074 oo
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GRMA TE2EED 5% 15/02/2040 usD 30025 33074 o
GNMA 783403 3 5% 15/09/2041 usD 50917 62246 0O
GMNMA 783726 3 5% 200372043 uso 86584 89475 002
GNMA TEG0T2 5% 15/12/2039 usD 113624 125166 003
GNMA TEL012 55% 151072038 usD 7480 8,435 -
GNMA TEL0ST 4.5% 15/09/2045 usD 249847 268701 006
GhMA TEL059 5% 15/08/2040 uso 48027 52884 l]]
GNMA TEL145 3.5% 20/02/2046 usD 244508 253502 Q08
GMNMA TB44T4 3 5% 20/02/2048 uso 1315763 1358857 O3
GMNMA TBA549 4% 20/01/2048 uso 433441 449772 010
GNMA AR3342 3% 15/10/2042 usD 881 9030 -
GNMA AABL0E 3% 15/05/2043 D 12080 12417 -
GRMA A3 3 5% 20/10/2044 =D 23900 22770 o
GMNMA ALSS0S 3 5% 20/02/2045 uso L9847 5138 00
GNMA AMAZES 3 5% 20/05/ 2045 u=D 16437 16992 -
GHMA AMAS31 3.5% 20/04/2045 usD 18771 17361 =
GNMA AMBOS3 2.5% 20/05/2045 usD T2 32850 o
GNMA ARDSSE 3.5% 20012046 usD 1710 17,704 =
GNMA ARTEI2 3.5% 20/02/2046 usD 287.760 297848 Q0T
GNMA ASB156 3.5% 20/05/2046 o 22811 23408 QM
GMMA ASD1TE 3.5% 20/05/2048 =D 17458 18074 -
GNMA ASO216 3% 20/05/2048 usD 0662 31473 001
GNMA ASG21T 3% 20/05/2028 usD 19879 20388 -
GNMA ASS258 3% 20/07/2046 usD 28339 20085 O
GNMA ASD2E0 3% 200072048 usD 55841 57267 00
GHMA ASO260 3% 20/07/2048 usD 50,184 51388 o0
GMMA AT3441 3% 20/07/2046 usD 81,135 83212 002
GMMA AT3442 3% 20/06/2046 uso 68752 68422 Q02
GMMA AT4041 3.5% 20/05/2046 usD 2264 2340 =
GHMA AT4164 3% 20/07/2046 uso 106,731 109,465 002
GNMA AT4176 3% 20/07/2046 usD 21362 21,909 0
GHMA ALODSS 7% 20/08/2046 uso 25720 283r2 ool
GNMA ALOOTY 3% 200082046 usD 40878 41924 001
GNMA A0S 3% 20/08/ 2086 usD 44004 45225 oM
GNMA AVEIZE 3% 20/09/2048 usD 22177 2732 om
GNMA AVBIDT 39 20/00/2026 uso 28678 29414 001
GNMA BF2644 5% 20/05/2048 usD &2 70870 002
GNMA BFZETE 5% 20/06/2048 usD 84,508 90704 002
GNMA BF3008 5% 20/07/2048 uso 44425 47682 o
GHNMA MAD220 3 5% 20/07/2042 usD 4403289 480071 010
GHMA MAG221 4% 20/07/2042 uso 108073 112387 003
GMALA MADTE 2.5% 20/08/2042 uso 107343 112130 003
GMNMA MADEE2 3 5% 20/00/2042 uso 38028 awvesz o
GNMA MADEO3 2% 20/08/2042 uso 7102 7522 =
GNMA MADS3S 2% 20/11/2042 D 67200 25T Qo2
GHMA MADESS 3 5% 20/12/2042 usD ATATT? 45267 0o
GNALA MADE0S 3 5% 20/01,/2043 =D 6090 568 T21.158 018
GNMA MADTSS 3 5% 20/02/2043 usD a7Emn 39501 00
GHNMA MAT012 3.5% 20/05/2043 usD 228363 238382 005
GHNAA MA1T000 3.5% 20/06/2043 uso 388823 405774 009
GNMA MAT285 3.5% 20/00/2043 usD 518,768 40588 2012
GNMA MATETE 2% 200022044 usD 237220 25031 006
GNMA MAZ222 3% 20/09/2044 usD 151,176 155208 004
GNMA MAZE9S 5.5% 20/06/2045 usD 119687 130928 008
GHMA MAZSES 4 5% 20/07/2045 usD 2resin 287.703 007
GHNMA MASO33 3% 20/08/2045 usD TO0061 809980 018
GHMA MAZI12 4 5% 20/12/2045 usD 80N BS577 -
GNMA MA2S21 3.5% 20/03/2046 usD 196380 203408 005
GNMA MAZS06 3% 20/04/2046 usD 158547 163565 004
GHMA MAZSES 4% 20/05/2046 usD a75192 304460 009
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GNMA MAL198 4.5% 20/01/2047
GNMA MAL321 3.5% 20/03/2047
GNMA MAL323 4 5% 20/03/2047
GNMA MASZS2 4% 20/05/2047
GNMA MAZ511 4% 20/06/2047
GNMA MALS13 5% 20/08/2047
GNMA MALSSS 3% 20/07/2047
GNMA MALSSS 4 5% 20/07/2047
GNMA MALS89 5% 20/07/2047
GNMA MAZES4 4 5% 20/08/2047
GNMA MAZESS 5% 20/08/2047
GNMA MAZEST 8% 20/08/2047
GNMA MALT21 4 5% 20/09/2047
GNMA MALT722 5% 20/09/2047
GNMA MAZ7E1 5% 20/10/2047
GNMA MAZOO3 5% 20/12/2047
GNMA MAZOES 5% 20/01/2048
GNMA MAS195 5 5% 20/05/2048
GNMA MAS265 4 5% 20/06/2048
GNMA MAS400 5% 20/08/2048
GNMA MASS28 4% 20/10/2048
GMMA MASSS 4% 20/11/2048
GNMA MASES2 4 5% 20/12/2048
GNMA MASES3 5% 20/12/2048

GNMA MASE54 5 5% 20/12/2048
GNMA MAST11 4 5% 20/01/2049
GNMA MAST13 5.5% 20/01/2049
GMNMA MASTE2 3 5% 20/02/2049
GMMA MASE16 3.5% 20/03/2049
GMNMA MASE20 5 5% 20/03/2040
GNMA MASBTT 4 5% 20/04/2049
GMNMA MASGES 5% 20/06/2049

Graat Woll Trust, FRN, Senes 2017-
WOLF B, 1444 3.54% 15/00/2004
G5 Morigage Securbes Trust, Senes
m1m AT 3.17E% 101172040
Secunties Trust, Senes

MS-GC:}-I‘M A506% 10/10/2048
35 Merigage-Backed Secunbes Tzt
FRM, Senes 2014EB1A 247, 1444

2457% 25/07/2044

Hardee's Funding LLC. Senes 201814
20/08/2048

AT, 1444 2 25%
HCP, Inc., REIT 3.25% 15/07/2006
HCP, Inc, REIT 3.5% 15/07/2029

m&m LP. REIT 4,125%

Hiton Grand Vacations Trust,
Senes 201484 A 144A1.7TT%
2511/2006

Hiton Grand Vacations Trust,
Series 201T-AA A 1444 2 66%
2B/12/2028

Fund|

- —
Trust, FRM, Senes 2018-1 AT, 144A

J.TEE% 25/06/2048

InTenam Hotel Portfolio Trust, FRM,
Seres 201BSTAY A, 14443 14%
15/01,/2033

INVISTA Finance LLC, 1444 4.25%
1510/2019

8 8 &8 & B BBB 8 B B B BBBBRBBGBE BBBobbBBoBbBOBbBBARBBRRRAEEE

2248780 2304971 052
10656986 10894545 023
113856 116728 002
Nae 33000 O
1149308 1100208 Q27
327830 L3I 008
1458628 1520506 QM
E39.273 B75972 020
123657 131,849 Q03
355448 /a2:0 008
476827 SO0T08 O
81804 87319 002
1586110 1865589 Q38
138,151 145189 002
45088 48318 O
3|70 400259 009
401,864 428498 010
802,593 84250 0135
571545 e09372 014
753184 TE2338 018
T08.954 749258 0a7
165,384 1729932 004
521,296 S48087 012
610,767 E33.511 014
367,085 3B0755 009
104087 108528 002
1191519 1247119 028

153,843 162544 004
599571 627356 014
110008 116485 002

1473819 1524406 035
283841 293584 Q07
TS 293472 0O7
950387 @509 022
430000 453311 010
355000 355278 Q08

450000  47REIT 0N
155000 183834 OM

208 232 o

4TE400 486814 011

80,000 60344 O
65,000 65273 QoM
283000 297447 QOT

24413 24297 O™
50375 50692 oo
g32118 9274 022
405000  4D5392 009

45.000 45144 0
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J.P. Morgan Chase Commarcial
Morigage Securities Trust, FRN,
Senes 2016-P3 B 3.307%
15/08/2049

Jimmy Johns Funding LLC. Senes
20171A°AST 1444 3 61%
30/07,/2047

JobaChio Beverage System ‘B’
4.832% 01/01,/2035

JPMEBB Commercaal Mortgage
Securities Trust, FRM, Senes 2014-
C21 B 4.341% 15/08/2047

JPMDOB Commencial
Securtes Trust, Sanes 201 Al
1.423% 15/06,2049

JPMoergan Chase & Co., FRM 3.797%
23/07/2024

Kaser Foundation Hospitals 3.5%
01,/04,2022

Kubota Credit Owner Trust,

Senes 201614 AT 1444 1.5%
15/07/2020

Lo Angeles Community College

Dhstrict 6.75% 01,/08,/2049
Xl Lid,, FRMN, Senes 2016
184 AR, 1444 3508% 15/11/2028

Marnyland State Transpostation
Authonty 5.754% 01,/07/204

Maryland State Transportation
Authority 5.888% O01/07/2043

Metropoltan Transportabon Authonty
7.336% 15/11,/2039

Metropoltan Water Rectamation
Dhstnict of Greater Chicago 5.72%
01/12/2038

Micron Technology, Inc. 4.64%
06/02/2024

Mill City Mortgage Loan Trust, FRN,
Senes 20161 AT, 1444 25%
25/04,/2057

Mill City Mortgage Loan Trust, FRN,
Senes 20172 A1, 1444 2 75%
25/07/2059

Mill City Mortigage Loan Trust, FRN,
Senies 20181 AT, 144A325%
25/05/2062

MMAF Equepment Finance LLC,
Senes 201448 AL’ 1444 1.59%
08/02,/2022

MKAAF Equipment Finance LLG,
Senes 201644 A4°, 1444 1.78%
17/01,/2023

Morgan Stankey Bank of Amenca
Mermill Lynch Trust, Series 2014018
J004° 3.749% 15/08/2031

Morgan Stanley Bank of Amernica
Merill Lynch Trust, Senes 2016C30
AE 2 BE% 15/00/2049

Mergan Stanley Bank of Amenca
Memill Lynch Trust, Senes 201307
A5 3.214% 15/02/2046

Morgan Stanley Bank of Amenca
Mermill Lynch Trust, FRN, Senes 2015
C24 "AS' 4.036% 15/05/2048

Mergan Stanley Bank of Amenca
Merill Lynch Trust, Senes 201 5C27
AS 4.068% 15/12/2047

Meorgan Stanley Bank of Amenca
Memill Lynch Trust, FRN, Senes 2014-
G5B 4.565% 15/04/2047

88 B B=

B 88 B8 BEEBEB BBE B

8

B B 8 B B B8 B

8

170,000

93338

118212

1,435,000
250000

234

150,000
1,035,000
85,000
165,000
80,000

410,000

£35,000

74615

256,038

205,000

525,000

470,000

370,000

115,000

117325

1,503,772
256,659

23362

237,900
1,034 526
111,886
219,595
122813

529,150

659,657

74,735

256 572

38.2r7

213932

533,174

478031

304,454

122,001

1,041,277

132/204

034

Q06

oo

Q05

023

Q03

a1z

015

002

Q.06

Qa7

o8

005

aiz2

on

Q03

024

EDINETOOOO
O0O00000000O00o00gnognoOonod(eoses?)
Oooooooooooobooooooad



BRERE s SO0E
o e L1 LR USD H#® (%)
Morgan Capital | Trust, FRN, usD 665,000 684,701 015
Senaz 201 T-MWOR ‘&, 1444 3 29%
15/11,/2034
Morgan Stanley Capeal | Trust, FRN, uUsD 20,000 21,472 =
Senes 2015MS51 'AS" 4.031%
15/06/2048
Morgan 1 Trust, Senas uso 165,000 173854 004
2017TH1 ‘AS 3.7T3% 15/06/2050
Morgan Capital | Trust, FRM, uso 1210000 1200100 027
Senez 201 T-ASHF ‘B, 1444 389%
1501172034
Morgan Capital | Trust, Senes usD 180,000 180,728 004
2017H1 ‘B’ 4.075% 15/08/2050
Morgan Stankey Capial | Trust, usD 545,000 571808 013
FRMN, Senes 201 TH1 T 4281%
15/06/2050
MWW Owener Trust, Senes 2013-1A°A°, usoD 202 806 201,903 0.0S
1444 2 15% 22/04,/2030
MV Owner Trust, Series 2014-1A°A°,  USD 22842 22mM3 0
1444 2 25% 22/09/2031
MWW Owener Truzt, Senes 2017-14°4°,  USD 55547 55.451 0o
1444 2.42% 20/12/2034
Mavient Private Education Lean Trust, usD 145,000 146924 003
Senes 201 7-4 A24" 1444 2 B68%
16/12/2058
Mawient Private Education Loan Trust, usD 485000 482821 011
Sengs 201884 A2 1444 361%
15/12/2059
Mawvient Private Education Refi Loan usD 252327 252770 006
Trust, Senes 2018-4 A1, 1444
2.53% 158/02/2042
Mavigent Private Education Riefi Loan ush 1025000 1042976 024
Trust, Senes 20184 A2, 1444
3.10% 18/02/2042
Manvient Student Loan Trust, FRM, ush 880,000 BF7 567 020
Senes 2018-1A A2, 144A 2.7T04%
25/03/2067
Melnet Student Loan Trust, FRMN, Senes USD 616,120 585146 013
20054 A4’ 2 TE™ 22/03,/2032
Meuberger Barman CLO VIS Lid, usD Q70000 980005 022
FRMN, Senes 201 7-165A4 A, 1444
3E37% 15/01,/2028
Mew Recidential Morigoge Loan Trust,  USD 503933 515885 012
FEN, Senes 2071 8MOMT "A1", 1444
3.086% 25/11/2048
M York City Trarsitional Finance ush 175,000 22413 005
Authority Future Tax Secured 5508%
01,08/2037
Mew York City Wiaber & Sewer System usD 320,000 450454 0410
5.952% 15/06/2042
My York State Dormitory Authonty ush 950,000 564075 013
3.879% 01/07/2046
Mizsan Auto Lease Trust, Senes 2017 USD 174833 174544 004
A A3 1 91% 15/04/2020
MNRG Energy. Inc., 1444 3.75% usD 70,000 o3 o002
15/08/2024
MRG Energy. Inc., 1444 4.45% ushD 225000 233,710 005
15/06/2029
Palizades Center Trust, Senies 2016 ush 445000 444892 010
FLSD A, 144A 2 713% 13/04,/2033
Port Authiority of Mew York & New ush 330,000 385452 008
Jersey 4 458% 01,/10/2062
VG, Ine. 5.125% 02/07/2022 usD 700,000 725858 Q18
VG, Imc. 4.375% 15/03/2023 usD 225000 228395 Q05
Sabine Pass Liquefaction LLC 5% usD 1030000 1126320 026
15/03/2027
uso 85,000 68149 002

Sabine Pass Liquefaction LLC 4.2%
15/03/2028
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USD 18 (%)

San Diego County Water Authorty ‘B’
B.138% 01,/05/2049

Santander Dove Auto Recenables
Trust, Senies 20171 B 2.1%
15/06/2021

Santander Dove Auto Recenables
Trust, Senes 20182 ‘B 2.03%
15/09/2022

Sartander Drve Auto Recenables
Trust, Seres 20154 'C' 207%
15/03,/2021

Santander Devse Auto Recenables
Trust, Senes 201 7-1 'C' 2.55%
16/05/2022

Santander Devve Auto Recenables
Trust, Senes 20181 'C' 2.06%
15/03/2024

Sartarder Drive Auto Receables
Trust, Senes 20182 'C' 3.35%
17/07/2023

Sartarcher Deive Auto Recehable:
Trust, Senes 20155 'D' 3.65%
151272021

Sartarsher Pietail Auto Lesse Trust,
Senes 20184 'F, 1444 3.01%
22/05/2023

SBA Tower Trust, FEIT, 1444 3 1688%
00/04,/2047

SBA Tower Trust, RET, 1444 3.448%
15/03/2048

SHA Tower Trust, REIT, 1444 3 BE0%
08/10/2049

Sequoia Morgage Trust, FRN,
Sanes 201 7CH2 "A1T, 144A 4%
25/12/2047

; Trust, FRM,

Sequom

Senes 2018CH1 AZ°, 144A 3.5%
25/02/2048

Sequoia Mortgage Trust, FRN,

Senes 2018.0H3 A2 1444 4%
25/08/2048

Sequoia Mortgage Trust, FRN,

Senez 2017-5B1°, 144A 3.878%
25/08,/2047

Siesra Timeshars Recanvables Furding
LLC Senes 2014-34 A" 1444 23%
20/10/2031

Sierra Timeshare Recevables Funding
LLC, Senes 201524 A" 1444 2 43%
20/06/2032

Sierra Timeshare Recenvables Funding
LL G, Senes 201534 A, 1444 2.568%
20/09/20E82

SLM Student Laan Trust, FRN, Senies
20080 ‘A’ 4. 271% 25/04,/2023
SLM Student Loan Trust, FRNM, Sefies.
20085 'A4" 4.4T1% 25/07/2023
SMB Prvate Bducation Loan Trest,
Danes 2016-AAZA 1444 2T
15/05/2031

SMIB Private Bducation Loan Truest,
Sanes 2016-CAZA, 1444 234%
15/09/2054

SMB Private Bducation Loan Trest,
Senes 2017-AA2A° 1444 2 88%
15/08/2034

5SMB Prvate Education Loan Trust,
Senies 20180 AN 144A 383%
15/11/2085
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SME Private Education Loan Trust,
FRM, Senies 20158 AT, 1444
4.144% 17/05/2032

SMB Private Education Loan Trust,
FRN, Senes 2015-C AT, 1444
4.344% 16/08/2032

SME Private Education Loan Trust,
Senes 2N5C B, 144A3 5%
1508y 2043

South Carolina Pubhc Sanice Authorty
DF 2.388% 01/12/2023

South Carolina Public Service Authority
T 4.7 T% 01/12/2045

STACRH Trust, FRN, Senes 2018DNAZ
WA, 1448 3 154% 25/09/2048

STACR Trust, FRN, Seres 201 5-HRP2
WA, 1444 3. 254% 25/02/2047

Starwood Mortgage Residential Trust,
FRM, Senies 2018MC2 “A1', 1444
4.121% 25/10/248

State Board of Admmnistration Finance
Corp. 2.163% 01/07/2019

State Boand of Adminigtration Fnance
Corp. 2.995% 01/07/2020

Synchrony Cradit Card Master Note
Trust, Senes 20162 1T 2.95%
15/05/2024

Credit Card Master Note
Truest, Senes 20171 °'C° 2.56%
15/08/2023

Tewwd Prant Mortgage Truss, FRM,
Senes 20165 A1, 1444 25%
25/10y2058

Twwd Poant Mortgage Trust, FRM,
Senes 2017-3 AT, 1444 275%
S8/07 /2057

Towd Poirt Mortgage Trust, FRM,
Senes 20175 AT, 1444 3.004%
25/02/2057

Towd Poant Mortgage Trust, FRM,
Senes 20176 A1, 1444 2755
25102057

Torwd Point Mortgage Trust, FRM,
Senes 20182 AT, 1444 3.25%
25/03/2058

Twed Poant Mortgage Trust, FRM,
Senes 20162 'A1A", 144A 2 75%
25/08,2055

Towd Poirt Mortgage Trust, FRM,
Senes 20153 AR, 1444 3%
25/03/2054

Tewerd Poant Mortgage Trust, FRM,
Senec 20154 'A1B°, 1444 2 75%
25/04,2055

Tewwd Poant Mortgage Trust, FRM,
Senes 20155 'A1E° 1444 2 75%
S5/05/20585

Towd Poat Mortgage Trust, FRM,
Senes 20161 'ATE, 144A 2 75%
25/02/ 2055

Towd Poant Mortgage Trust, FRM,
Senes 201681 ‘A3, 144A 3%
25022055

Tewwd Poant Mortgage Trust, FRM,
Senes 20154 'MT, 1444 3.75%
25/04/2055

Transcontinertal Gas Pipe Lina Co.
LLC 4% 15/03/2028

Transcontinental Gas Pipe Line Co
LLC 4.6% 15/03/2048
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BIERR iEE MEE
A AR ik ¢ USD H# (%)
LIMES 190060 5% D1/08/2035 T3] 1621 17734 -
UMES 254860 5.5% 01/08/2033 usD 54479 805581 oo
UMBS 254003 5% 01/10/2033 usD 9919 10,789 -
UMES 545759 6.5% 01/07/2032 uso 17,280 19,684 =
UMBS 725027 5% 01/11/2033 uso 10697 11,624 -
UMES 725229 6% 01/03/2034 usD 53,703 80912 001
UMBS 725232 5% 01,/03/2034 usD 4443 4832 -
UMES 725238 5% 01/03/2034 usD 17693 10,235 -
UMBS 725423 5.5% 01/05/2034 =D 138457 151694 003
UMBES T35061 6% 01/11/2004 usp 5. 6,560 -
UMES 735115 6% 011272004 D 1943 2204 -
UMBS 735141 5.5% 01,01,/2035 usD 33147 BB 001
UMES 72351184 5% 0111/2019 =D 2 2 -
UMES 735500 5.5% 01/05/2035 =D 11420 12,774 -
UMES 7353502 6% 01/04/2033 o 3.564 4044 -
UMES 735578 5% 01/06/2035 =D 27,730 0227 o
UMES 735879 5% 01/06/2035 =D 4265 i8S -
UMES 735580 5% 01/06/2035 usp 28508 2768 =
UMES 735501 5% 01/06/2035 usD 1233 1349 -
UMBS 735667 5% 01/07/2035 usp 8425 9,189 =
UMES 735669 5% 01/04/2035 w0 6.653 7475 -
UMES 735607 5.5% 01/11/2035 LsD 10,321 11,522 -
UMBS 745428 5.5%01/01/2038 usD 68,236 75843 002
UMBS 745458 6% 01042036 =D 168 190 =
UMBS 745847 6.5%01/10/2008 usD 2.700 3153 -
UMBS 750412 6.5%01/11/2033 usD 14651 16,253 -
UMES 888174 5.5% 01/06/2035 =D 320328 356117 OO0
UMBS 8882203 5.5% 01/01/2035 usD 12694 14112 =
UMES 888284 5 5% 01/04/2037 =D 48,783 52007 OOt
UMES 888430 5% 01/11/2033 uso 10637 11,565 =
UMES 880567 55% 01/12/2036 usD 83095 9233 o2
UMES 889117 5% 011072035 sn 157,836 1MEe00 004
UMES 889298 5% 011272056 usD 3448 Je11 0d
UMES BEO30T 5% 0107 /2037 =D 12882 13,788 -
UMES 880479 5% 0007 /2037 usD 104,145 113830 Qo3
UMBS B89579 6% 01/05/2038 usoD 24% 2784 -
UMES BE9E29 5% 01/07/2035 o 118,885 120559 003
UMES BR0527T 4.5% 01/08/2042 u=o ST.085 E0836 O
UMES BOOT38 3 5% 01/08/2043 Lusn 182477 1728 Ood
UMBS 900724 5 5% 01/08/2021 usD a3 845 -
UMBS 901646 & 5%01/12/2038 usD 1,189 1328 =
UMES 902382 6.5% 01/11/2038 uso 9556 11,064 -
UMEES 906062 6% 01,/01/2037 D sa7 =5 -
UMBS 633051 8.5% 01/10/2037 usD 31,408 34854 001
UMES G42477 6% 01/08/2022 o 855 B78 -
UMBS 948410 6% 0108/ 2022 us0 951 or2 -
UMES 9335024 5.5% 01/08/2007 uso 144,235 199927 004
UMES 923051 6% 010372037 =D 42789 43552 O
UMES 985112 5.5% 01,/07/2038 =D 22085 24547 01
UMES 925113 5.5%01/08/2038 =D 135,520 150834 Q03
UMES 995203 5% 01/07/2035 =D 64218 eg7o8 002
UMBS 935388 5 5% 01/08/2037 uso 6.504 7229 -
UMES 995434 5% 01/09/2023 usD 8701 8912 =
UMES 995629 & 5% 011272032 usD 18311 2239 -
UMES ABE317T 3 5% 01/009/2042 LsD 17.588 18,169 -
UMES ABS491 3% 011072042 =D 48427 47450 O
UMES ABSETO 3% 0/ 1072042 usD 35740 3/537 o
UMBS ABETES 3% 01,/10/2042 uso 56,963 80190 001
UMES ABTE46 3% 0n,/02/2043 usD 98 T80 100873 002
UMBS ABSJE4 2 5% 01/00/2043 usp 129068 128833 003
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BNERG Wi S
B AR EEEE USD He# (%)
UMES ABES0S 3% 01,/04/2043 usD 188861 192323 004
UMES ABI248 3% 01,/05/2043 uso 154,130 155956 004
UMBS AC3237 5% 01/10/2030 usD M523 288348 Q07
UMES ACGS80 4 5% 01,/02/2040 usD 581678 625130 014
UMES ACOSE2 5.5%01,/01/2040 uso 38934 42332 0O
UMES ADO163 &% 01/11/2004 usD 180648 204922 Q05
UMES ADO220 6% 01/10/2038 usD 27814 246582 Q08
UMES AEDE24 4% 01/11/2040 usD 59,152 €2274 0D
UMBS AEDESE 4.5% 01/12/2040 usD 24881 2738 001
UMBS AETT23 4% 01/11/2020 s 46845 40047 001
LIMES AM1117 4% 01/12/2040 usD 281410 205881 Q07
UMES AM3394 4% 01,01,/2041 usD 83184 87472 002
UMES AHSE50 4% 01,/02/2041 =D 84141 88475 Q02
UMBS AJTETY 3.5% 011272041 usD 17,153 17848 -
UMES ALDOES 4.5% 0r1/04/2041 =D BT 80430 Q02
UMES ALO2S1 5% 01/07/2037 usD 2454 2666 -
UIMES ALOSSE 5% 01/07/2041 usD 90517 98430 Q02
UMES ALOBOS 4% 01,/09/2041 usD 165988 174543 004
UMBS AL1105 4.5% 01/12/2040 usD 57284 61494 001
UMES AL1524 4.5% 01/12/2040 usD 16837 18,093 -
UMBS AL1STT 5% 01/01/2042 1] 16841 18,208 -
UMBS AL2845 4.5% O1/01/2027 usD 86378 90699 Q02
UMES AL2745 4% 01/03/2042 usD 265,901 282083 QD6
UIMES AL3192 5% 01/05/2042 usD 80658 87640 Q02
UMES ALIEST 3.5% 01/06/2043 uso 4T 22% 49263 O
UMBS AL40103.5% 01/07/2043 u=D 30,797 32129 om
UMBS ALA301 4 5% 01/04/2042 usD 40945 44000 001
UMES ALS224 5% 01,/02/2038 usD aom 9812 -
UMBES ALS3E2 5% 01/09/2029 usD 133174 145395 003
UMES ALS500 5.5% 01/09/2041 usD 6243 6940 -
UMBS ALBOTS 5% 01/03/2042 usD 18419 20013 -
UMES ALES549 5% 01/07/2042 usD 184170 200109 005
UMBS ALE715 4% 01/02/2045 usD 259430 202 006
UMBS ALE9GES 6.5% 01/08/2038 usD 25510 20883 o001
UMBS ALTOAS 5% 01,/06/2039 usD 16,456 18031 -
UMES AL T03S 5% 01,/12/2038 uso 2288 24814 001
UMES ALT121 3% 01/01/20484 usD 158,403 161304 Q04
UMES ALTHS1 3.5% 01/01/2046 usD 17208 17845 -
UMES ALB3103.5% 01/03/2044 usD 75728 TROTE Q02
UMES ALE3ST 4% 01/03/2046 usn 182544 190139 002
UIMES ALBE2S 3.5% 01/08/ 2048 D 511005 530024 012
UMES ALD02T 4% 01/09/2048 usD 25039 26080 OO
UMES ALDOTA 5% 01/05/2041 uso 252049 285988 008
UMBES AL910T 4 5% 01/0G/2026 usD 62562 685844 Q02
UMBS ALS2ET 3% 01/10/2048 ush 1691387 1722385 0%
UMBS ALSE12 3% 01/11/2036 usD MTITE  SOTEIZ 012
UIMES ALS213 3% 01/11/2038 usn 199043 208972 005
UMBES ALOS4T 3% 01/11/2048 usD 484800 404882 011
UMBS ALOSSEE 3.5% 01/06/2046 uso 00,508 Ta3ar 017
UMES ALSETSE 3% 01/02/2037 usD 753937 TE9130 Qa7
UMES ALSES3 5% 01/02/2045 usD 314181 32048 Q08
UMEBES ACO532 2 5% 01/11/2042 usn o 30508 001
UMBS ACOS35 3% 01/11/2042 usD 32 g3z oM
UMES AQT316 2.5% 01,/01,/2043 usD 262573 262004 008
UMBS ARZE26 2.5% 01,/02/2043 usn 137249 138008 Q03
UMBS ARG188 2 5% 01/03/2043 uso 50095 50003 001
UMES ASOSE3 4.5%01/09/2043 usD 214596 229559 005
UMBS AS1133 4.5% 01/11/2043 usD B3B3 80342 002
UMBS AS1586 4.5% 01,/01,2044 usD 60,342 T4007 o002
UMBS AS2275 4.5% 01/04/2044 uso 83342 94212 Q02
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BMEr THEE  MEE
$EHI%: AN mECH USD K% (%)
UMEBS AS4440 3.5% 01/02/2035 usD 40871 42188 0D
UMBS AS4TO4 3.5% 01/04/2045 usD T38AT8 84173 Qa7
UMES AS4864 2 5% 01/05/2030 usD 4831290 487281 0N
UMBS 255175 3.5% 01/06/2045 usD 154 686 180416 004
UMES 2551684 3.5% 01/06/2045 uso 1522555 1584860 035
UMES AS5208 2 5% 01/07/2030 usD 191,760 193351 004
UMBS ASS5T13 3.5% 01/09/2045 uso 404934 418999 009
UMES AS5842 4% 01/00/2045 =D 32114 3450 oD
UMBS ASS88T 4% 01/09/2045 usD 32234 33575 0
UMBS ASE191 3.5% 01/11/2045 usD 81,142 63285 0D
UMES ASE302 3 5% 01/12/2045 =D 25TA00 28457 008
UMES ASE313 4% 01/12/2045 usD 239155 250854 008
UMES ASE324 3.5% 011272045 usD 1080282 1058018 024
UMBS ASE328 3.5% 01/12/2045 UsD IWEHH3  ITTOM Q09
UMES ASEAST 4% 01/12/2045 usD 2T 269 001
UMBS ASEL00 2% 01/12/2045 uso 111,441 116213 003
UMES ASES1S 4% 01/01/2046 usD 126585 131852 o003
UMBS ASBSE3 3.5% 01,/01/2046 LsD 17119 17,753 -
UMES AST171 3.5% 01/05/2046 usD 1046208 1075118 024
UMBS ASBOBT 3% 01/10/2046 usp 875445 800953 020
UMEBS ASB194 2.5% 01/10/2031 LsD 117686 118642 003
UMBS ASE301 3% 01/11/2046 usD IS 336658 008
UMES ASE30S5 3% 01/11/2046 usD 233308 237100 005
UMBS ASE318 3% 01/11/2046 usD 1635562 1658572 038
UMBS ASBATO 3% 01/12/2046 usD 701,981 718588 016
UMES ASBAT1 3% 01/12/2046 usD 460785 488927 O
UMEBS ASB485 3% 01/12/2046 usD TO1 002 718112 Q18
UMBS ASBOJE 3.5% 01,/03/2047 uspD M2T40 220497 005
UMES AS0090 4.5% 01/07/2047 usD 243550 204080 Q05
UMBS ATO238 2 5% 01/03/2043 usD 47 881 47774 0M
UMES AT1934 3.5% 01/04/2043 usp 21,707 22382 00
UMES AT2016 3% 01/04/2043 usD 173553 176734 004
UMBS AT2717 2.5% 01/05/2043 usD 137812 137581 003
UMES AT2723 3% 01/05/2043 uso W0THNE 33542 Q07
UMBS ALDEA0 3.5% 01/07/2043 usD 26924 2TTAT 0D
UMBS ALMB2S 3% 01,07/2043 uso <Rl nTE oo
UMES ALE2G3 4% 01,/00/2043 usD G018 1080805 024
UMES ALE198 3.5% 01/08/2043 u=D 26,490 27324 o
UMES AX2501 4% 01/10/2044 usD T4328 77630 o002
UMES AX2509 3% 0171072029 =D I21348 328656 007
UMES AY4204 3.5% 01/05/2045 uso 125,756 130415 003
UMES AZ20814 3.5% 01/07/2045 usD 164942 170671 O
UMBS AZOBB0 2 5% 01/07/2030 usD 50759 80255 0
UMES AZ2118 3% 01/10/2030 usD 51,858 53032 oM
UMES AZ286T 3.5% 01/10/2045 usD 63704 88010 0
UMES AZATTO 4% 01/10/2045 usD 1,181,142 1232130 028
UMES AZT353 3.5% 011172045 S0 1484704 1505414 034
UMES BOOS22 3 5% 01/04/2046 UsD 241578 248253 008
UMBS BC174T 3.5% 01/01/2046 uso S6TO39 583720 013
UMES BCAT14 Foe 01/10/20468 usD 1564411 158022 038
UMES BCSOTA 3.5% 01/07/2044 usD €23199 842928 015
UMEBES BCE30S 2 5% 01/05/2046 usD 55084 54782 0O
UMES BCO0B0 I 01/12/2046 usD 00222 203788 005
UMES BOOS56 % 01/11/2046 usD 13909 141911 003
UMES BD2453 3% 01/01/2047 usD 124,544 127431 003
UMES BDB464 3% 01/11/2046 usD 213820 218278 005
UMES BDE40E 3% 01/12/2046 usD 124,820 127426 003
UMBS BE1214 3% 01/11/2046 usD 04 584 98552 Q02
UMES BE3TO2 4% 01/08/2047 uso 1440403 1509710 0O
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BREMQ HEE BRE
-2 8 Pty T ] USD  Fe# (%)
UMBS BH2623 4% 01/08/2047 uso 305331 38016 007
UMBS BHO2TT 3.5% 01/02/2048 =D 895408 920180 021
UMBS BU2709 3% 01,/04/2033 uson 78,925 80554 002
UNMBS BKTE16 5% 01/08/2048 uspD 456130 484044 0N
UMBS BM1418 3% 01/04/2047 D 163 654 1667687 004
UMBS BM1423 2.5% 01/05/2002 usD 249427 302554 008
UMBS BM1405 3.5% 01/01,/2006 =D 1930  3ITsSEeE 009
UNBS EM1879 2.5% 01/01,2044 uso 259402 270750 Q08
UMBS EM1890 2.5% 01/01,/2032 uso 209,021 210888 Q05
UNBS BM 1984 3.5% 0171172047 =D 742484  TES004 017
UMBS BMI148 4.5% 01/11/2047 =D 550252 @01 088 004
UMBS BM3212 3.5% 01/11/2032 =D 462376 482143 OM
UMES BM3202 4% 01/08/2047 usn 454434  4TE245 O
UMEBS EMIZES 4% 01/08/2045 =D 1570058 16400688 037
UMBS BM3ITO0 3% 01/08/2047 usD 2039514 2081883 047
UMBS BMA221 3% 01/01/2043 uso 274589 279198 006
UMBS BM4343 4.5% 01/05/2048 uso 1197403 1287417 029
UNEBS BMASES2 3.5% 01/08/2047 uso 23973 24881 001
UMBS BMAT A4 3% 01/08/2047 usD 21021 214848 005
UMBS BM480S 3% 01/02/2047 usD 1022108 1040874 024
UMBS BM5108 3% 01/02/2033 uso 2839524 2903483 066
UMBS BM5109 3% 01/12/2032 uso 1457530 1490775 034
UMBS BM5111:3% 01/11/2033 usD 245656 251495 Q06
UMBS BM5197 4.5% 01/07/2046 uso 187114 197205 004
UMBS BMS5302 3.5% 01/06/2046 uso 14219 14,776 -
UMBS BMS468 3% 01/02/2043 usop 405342 412148 009
UMBS BM5469 3% 01/03/2044 usD 810343 824958 019
UMBS BMSTET 4% 01/08/2047 s 538884 560195 013
UMBS BMS5841 3.5% 01/09/2045 uso 200368 206533 005
UMBS CAIT11 4.5% 01/05/2048 uso 1072189 1127085 028
UMBS CA1900 4.5% 01/08/2048 uso 250208 276057 QD6
UMBS MADSE1 4% 01/11/2040 usD 170810 179813 004
UNMES MADSSS 4% 0171272040 w0 114734 120847 003
UMBS MA0SOT 4% 0171172041 =0 23xe 24541 oM
UMBS MADST1 4% 01,/02/2042 uep 36,137 38000 oM
UMES MAT08S 3.5% 01/08/2042 uso 42878 44343 oD
UMBS MAZAT 3.5% 01/12/2045 =D 146974 151050 003
UNMBS MAZ2295 3.5% 01/01/2046 L&D 586440 802740 014
UMBS MAZBM 3.5% 01/12/2046 uso 853829 BATI02 020
UNMBS MAZERE 3.5% 01/02/2047 =D 83625 #5138 002
UMBS MADGSS 3.5% 01/04/2047 uso &7.540 85353 Q02
UNMBS MA30S0 3% 0107 /2032 L&D 3980 32é885 007
UMBS MA30SS 4% 01/08/2047 ED BT 851 716428 018
UMBS MAS125 3% 01/09/2002 usn 215908 220827 005
UMBS MA3151 3% 01/10/20@7 =D 210266 214374 005
UNMEBS MA3155 3% 01/10/20@2 =D 170800 174591 Q04
UMBS MA3182 3.5% 01/11/2047 usD 542050 556803 013
UMBS MA3210 3.5%01/12/2047 =D 487405 500584 O
UMBS MAJI30S 3.5% 01/03/2048 uso 646567 BBADE 015
UMBS MA3S332 3.5% 01/04/2048 usp S5TBOZ 583110 013
UMES MAS384 4% 01/06/2048 uso 1247490 1296085 029
UMEBS MA3215 4% 01/07/2048 usD 2326545 2410895 055
UMBS MA3448 5% 01/08/2048 usp a32252 351810 008
UMBS MA3EAS 4% 01,/04/2040 usD 1044477 1080802 024
UMEBS MA3ESE 3.5% 01/06/2049 usD 500000 512245 092
Uritied Airings Pass-Through usoD 205916 304557 007
Trust, Seriez 20142 B 4625%
03/03/2024
of North Carcbna o Chapel ~ USD 20000 238438 005

Hill 3 847% 01122034
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BREER N WEE
A b= T UsD H® (%)
LIS Airways Pass-Through Trust, Series USD 74,643 80847 Q02
20122 A’ 4825% 03/12/2026
LIS Airways Pass-Through Trust, Series USD 85912 20225 Q02
20131 A’ 3.95% 15/05/2027
LISAA &udo Owner Trust, Senes 2016 USD 535,000 534480 012
1B 1.82% 15/10/2023
Litah Transit Authority ‘B 5.937% usD 145,000 196185 004
15,/08/20439
Venzon Owner Trust, Seres 2017-14 usD 293,427 203049  QO7
A, 1444 206%: 20/09,/2021
Venzon Owner Trust, Sanes 2016-24 usD 180,000 180081 004
T, 1444 2.36% 20/05/2021
Venzon Owner Trust, Senes 201814 usD 365,000 370,894 Q.08
G, 1444 3.2% 20008/ 2002
Vems Securitization Trust, FRN, usD 882,417 gaz2e6 016
Series 20182 'A1", 144A 367T7T%
01,/08/2058
Venus Securitization Trust, FRN, usD 138,128 1404418 003
Senes 2018HMNV1 AT, 144A 3 B26%
25/03/2058
Virgania Commarwealth Trarsporation LSD 265,000 328754 Q07
Board 5.35% 15/05/2035
Vistra Operatons Co. LLC, 1444 usD 210,000 21248 005
355%15/07/2024
Vistra Operations Co. LLC, 144A43%  USD 310,000 313945 007
15/07/2020
Voho Financial Equipmant Master usD 140,000 140481 003
Owrer Trust, FRN, Series 20174 A"
1444 2.804% 15/11,/2022
Welks Fargo Commencial Mortgage usD 290,000 300432 007
Truzt, Seres 20168023 A 3 162%
15/03/2059
Wells Fargo Commencial Mortgage ush 530,000 978138 022
Truzt, FRN, Senes 2017038 'E
3917% 15/07/2050
Wells Fargo Commercial usD 05,000 944 335 o
Trust, FRM, Senes 201 5C20°'C
4.224% 15/06/2048
WFCM, Series 2015052 AT 4039% USD 35,000 37,589 001
15/07/2058
WHOM, Senies 2015-NX52°C 4.394%  LED 30,000 30872 0
15/07/2008
WFRES Commercaal usD 455,000 470082 011
Trust, Series 2014020 'A4' 3723%
15/05/2047
WFRES Commercial Mortgage 1.2 5] 380,000 386811 0.09
Trust, Senes 201419 A5 4.101%
15,/083/2047
WFRES Commercial Mortgage Trust,  USD 1000000 1064284 024
FRN, Senes 2014520 ‘A5 4.080%
15/08y/ 2067
WFRES Commercial Mortgage Trust, usD 79,000 B4, TEA 002
FRN, Sanes 2014010 'B' 4. 723%
15,/03/2047
Wheels SPV 2 LLC, Series 2017-1A usD 74,598 74481 002
‘AZ', 144A 1 B8% 20/04/2026
Willis Morth Amernica, Inc. 3.6% ush 505,000 S21983 012
15,/05/2024
World Omni Auto Recenvables usD 185,737 185628 004
Trust, Senes 20184 A2 2 19%
17/05/2021
World Omni Auto Recevables Trust, =D 340,000 341200 008
Sanes 20178 'B' 2.37% 15/05/2024
Worldwide Plaza Trust, Series 2017- usD 390,000 413180 Q09
WWP A, 144A 3.526% 10/11,/2038
228,343,215 51.70

s it

248,106,092
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HRlE it P M

B = Tk il USD He# (%)
ERI T
HE
Cinp.com Intemational Lid 1 25% uUsD 480,000 458841 010
15/09/2022

458,841  0.10
icEE B 458841  0.10
¥ D& ST C BT 248,564,933 56.27
HEIENT A5 5t
HiGRES 5t 432,780,012 9798
TBAHIS |

L]

= Ak il - Ti UsD USD _H#& (%)
United States  (GNMA, 3009, usD 430000 439060 207 010
cfAmenca  15/07/2040
Unitec] Sstes.  (GAINLA, 35095, LED 340,000 351435 385 008
of Amedca  15/07/2049
United States  UMEES, 3.00%, s B50,000 52,049 [Fay 015
of Amenca  25/07/2034
Unifecl States. MBS, 3.50%, =D 1,185,000 1,223,220 5817 028
of Amedica 250072034
Unite States. UMEES, 4.00%, D 895,000 1,028,542 2882 023
ofAmesica  25/07/2049
Unitecd St UMES, 3.50%, usD 515,000 526,769 1681 012
dfAmesica  25/07/2049
TRAING| (O FHIva) 4232884 Bo42 096
TBARNG| it 4230 8B4 8042 098
AE TG |
)

il #8 (& wE
= & WY & WEE  WEETS USD  He# (%)
EUR 1467  ED 1672 307219 P Moman 2 -
GBP DETIRIS  LED  3A0R4ES  31/07/2010 Barcaye 5,838 .
GBP 1468207  \ED 1867730 307219 P Momgan 158 -
GBR 1737000  USD  1EO7E32 /0T/2010 StaleStedt 4,638 -
USD 150908 BUR 139931 30729 P Mommn 229 -
ABTFHINGIchETHEE B 12.200 -
EUR 31419851 USD 35870073 31/07/2019 Bankof  [26083)  (009)

Amenca
EUR 467383 D 533800 31/07/2010 P Momgan (381) .
EUR 314200000 UsD 35879758 07/2010 State Strest (25,708) -
GBP 129753  USD 185271 31/07/2018  JP Momgan [T0) .
LED 58608  EUR 515182 31,07/2019 P Momgan [1277) -
ATV IcH Y ATHESE 3 {53517)  (0.0)

AR TRGE I SIHE (1) &8 & (41.227)  (0.01)
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SCEHG |
Fa—rl - i

IHAF—Te— () 3 HOEE
A e Eik UsD UsD H# (%)
LS 2 Year Note, 30/08/2019 48  USD 107,143.922 W7 007
US Long Bond, 10/04/2019 g usD 14,136,281 B17004 014
LS Uttra Bond, 19/08/2019 7% 8D 4074504 108570 04
FMEE oA 5 IRMENE 3t 1,117870 025
S5 Year Note, 30/09/2019 {200) USD (24679061)  (180.104)  (004)
LS 10 Year Mots, 10/00/2019 {20) UwsD (2,555,938) (51.718)  [001)
LE 10 Year Utra Bond, 19/00/2019 (11 WD (15184531)  (376801)  (0.09)
S i SIS 3 (617.804)  (0.14)
SEMEGE A SR (D & G 500066  0.14

ZLTy b T4 b - AT TR

HE
() ot

B e} yidtE

A AR wmes SEE AR TN wE U e mk

100000  USD JP Morgan DevonErengy Sal  100% 20060 232 mw -
Corp. 795%
15/04/2052

210,000 USD  Morgan HP lnc 4B65% Sal 100% 20062024 4385 4,385 -
gy 1272021

YLPw b T4 AT 4717 4T -

S lic i 5 FRERE B
20000 USD Balays  CampbelSoup Buy (100f6 20082024 (1332) (1332) -

Co.425%

15/04/2021
LIy b FTTANE AT T (1332) (1382 -
W it 568 3
YLV - TIENE - AT T 3385 3385 -

WS i iHE (R & &t

B 6,537,257 1.48
FoMEE (B 2,376,872 054
puEE At 441,703,141 100,00
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E R L

HErEL® (%)
FAUDN 83.94
AF)Z 222
A 245
F=ZFF0UTF 182
FAITE 082
EF A 066
A &)F 0Ees
KA 059
AeF— 055
FU 053
A2 ERLT 043
o | = P i Q37
i ks i e R 036
AR 036
E - g 0
AFi-O 029
FrT—h 029
b A b | 024
BT ZET 023
AL 018
it 016
T3 R 016
pi b a4 015
Soaz—F 013
~LN— 01z
IRZa—H 010
A —l 0.06
" 005
s D05
HiAER F 97.98
BN UrEofhetE (G 202
3 100.00

us

Emerging Markets Equity Fund

2019 6 30
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BRERE W
BT & T USD  H# (%)

TARBORE AN [T C LB & TG | N TV B

e
FA o For
Lema Megra Ca Industrial Argentina usD 404739 4662593 020
SA ADR
Mercadolibre, Inc. usD 51,085 308921240 133
Tenariz SA ADR ushD 581,100 15201578 068
50,785409 219
~F—
AnhausarBusch InBev SAMNY EUR 112506 S837T57e 043
2937978 043
EAd
B3 5A - Brasil Bolsa Balcao ERL 1356900 13405367 058
Banco Bradesco SA Preference EAL 3932954 239231078 169
BR Malls Participacoes SA BAL 1725298 €.357.501 o027
3w Unibance Holding SA Praference BAL 9128088 BBET2303 373
Loyas Renmer SA BRL 3432484 A2017 384 181
hultiplan Empresndimentos BAL g22669 5876207 025
Imabdiancs SA
Rasa Drogasil SA ERL 1,954,894 38811370 187
SoneCo Ltd. A uso 247961 T2BTTIV O3
Suzano SA, BAL 1310000 11116518 048
250,755,485 10.79
FU
Bamco Santander Chile, ADR usp 1012881 30112952 129
SAC! Falabella CLP 173462 1134828 Q05
31,247,780 134
i
58.com, Inc., ADR Uz 170200 10640004 048
AAC Technologies Holdings, Inc. HED Q46900 5370830 023
Alibaba Group Holding Lid., ADR UsD BO2063 135603018 2 S5B4
Aniui Conch Cement Co, Lid, A * CHY 1322448 7988493 034
Anihui Conch Cement Co. Lid. 'H HKD 3802000 23821326 1.03
Baidu, Inc., ADR usD 151,300 17543235 075
Gl}gaﬁurw Powsar Group Corp. HED 8011000 5139097 022
China Mengniu Dairy Co, Lid, HED 10411000 40326245 1.74
Uc'iaﬁmrm Beer Holdings HED 3202000 15205970 Q65
Ltd.
CSPC Pharmaceutical Group Ltd. HKD 5012000 BOB1520 035
Cirip.com Intemnational Lid., ADR usp 534,708 10,757 461 0BS
Hangzhou Hikzson Dagal CNY 3693959 14833822 064
Technology Co. Ltd "A'™*
Hanzoh Pharmaceutical Group Ca. HELD 13684000 3607486 016
Ltd Reg S
Hengan Inmermational Group Co. Lid HKD 2683500 19732302 0BS5S
Huameng Renewables Corp. Lid. 'H HELD 21166000 5824117 Q25
Kweichow Mouta Co. Lid. A" CMY 130348 18688104 080
Midea Greup Co. Lid, "A™* CNY 702387 530030e 023
Ping An Ircurance Group Co. of China  HKID 4490100 54008088 232
Lid. 'H’
Sunny Optical Technology Group HKD 913800 9438925 O
Co. Ltd.
TAL Education Group, ADR LED 220547 8352115 035
Tencent Holdings Lid. HKD 3232100 145924450 628
Tencent Music Entertainment uso B23 100 9327807 040
Group, ADR

584,587,808 2518
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anox¥eErF
Grupo Aval Acciones y Valores SA, uso 936676 T.352907 032
ADR Preferenca
7352907 032
Fxa
Komercri banka A/S CAK 233770 934241 040
9342431 040
Bk
AlA Grouwg Lid. HKD BE13400 71144108 308
71,444,108 306
) —
OTP Baink Myt HUF 442790 17612384 076
17,612,384 076
A% F
Aoz Bank Lidl. INR 2614330 30619638 132
HDFC Bank Ltd. INR BB3 366 31271470 135
Housing Development Finance IMIR 1357496 43105371 185
Corp. Lid.
——— INR 1025618 10875330 047
Mot Suzuki India Ltd. INR 105806 10014512 043
Power Grid Corp. of India Ltd. INR 3390123 10,161,079 044
Yes Bank Lid. INR 5184822 8165907 035
144,213,387 621
A BT
Asira International T, FT DR 416683300 21954670 0495
Bank Central Asia Thk. PT IR 18082600 40261006 173
62216576 268
Zoz—F
Mational Bank of Kinwait SAKP KWD 1752004 5623503 024
5523503 0.24
AFia
Grupo Asroportuano del Sureste usp BR232 OBATEIZ 042
SAB de OV, ADR
Wakhart de Mexico SAB de GV NN 72534982 20158259 087
30,003,872 1.29
~AN—
Credicorp Lid. ush 151,500 34848030 150
Southem Copper Corp. usD 358300 13909208 060
48,757,236 210
FLUEL
SM Investments Corp. PHF 1610813 30441909 1.3
Uninverzal Robina Corp. PHP 5572730 18040352 078
48480961 2.0
aiF
Mail Ru Group Ltd., Reg. S, GDR usD 405646 10173602 044
Freference
Sherbank of Russa PJSC, ADR usp 5000688 77660684 3
X5 Retasl Group NV, Reg. 5, GDR uso 367805 12648814 055
Yandex NV A/ usp 404100 15416415 0es
115,899,515  4.99
FHITSET
Al Rajhi Bank SAR 1087083 20173737 087
20,173,737 0.87
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BNERI Fig
AR = ik USD H# (%)
mr7uh
Absa Group Lid. ZAR 951505 11864513 051
Bid Corp. Ltd ZAR 247881 5426718 023
Clicks Group Ltd ZAR 774832 11202183 049
FirstRand Ltd. ZAR 6451700 31275249 135
MNaspers Lid. ‘N’ ZAR 144630 34973784 151
Sanlam Ltd. ZAR 6261820 34662792 149
Shoprte Holdings Ltd ZAR 2403161 27042961 1.16
156,538,200 6.74
"E
LG Household & Health Care Ltd. KRAW 56221 63835761 275
MNAVER Corp. KRW 177869 17535230 075
Samsung Electronics Co. Ltd. KRW 671344 22209800 098
Preference
Sameung Electronics Co. Lid. KRW 2955231 120128382 5.7
SK Hynix, Inc. KRW 353279 21237909 09
244,947,092 10.54
il
Catcher Technology Co. Ltd. TWD 1,347,000 09673182 042
Largan Precision Co. Ltd, TWD 387,000 48177811 207
President Chain Store Corp. TWD 1722000 16702011 072
Taiwan Semiconductor Manufactuiing  TWD 15371050 118303123 500
Co. Ltd
Uni-President Enterprises Corp. TWD 5718783 15263711 066
208,119,838 3896
24
Airports of Thailand PCL THB 3449100 8251481 035
CPALL PCL THEB 14,186,200 39,717 946 1.71
47,969,427 2.06
ki3
BIM Birlesik Magazalar A/S TRY 720,188 100840168 043
10,064,916 0.43
7 o7 e RE#EE
DF World plc UsD 430518 6845238 029
First Abu Dhabi Bank PJSG AED 4459420 1BO41650 078
W Intemational Holdings pic., GEP B24000 6170144 027
.5
31,057,030  1.34
B 2,206,832,666 94.99
PREOGERNE IR T EEE L 2,206,832,666 9499
W5 ENTW2EEESE &
HiERLHF &t 2,206,832,666 94.99
& 114,397,503  4.02
FoftitE (Af0 1,989,841  0.09
woEE Bt 2,323,220,010 100.00
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ER$R

R (%)
BE] 25.16
750 10.79
=] 1054
5] BO6
Mr2Uh 674
12 F 6.21
(= D 499
itk 3106
AV RRVT 268
Tl F 219
AN— 210
T VE 203
A 206
F1) 134
T EHEEEE 134
AFia 129
HIIFSET 087
M) — 0.76
[ | P | 043
~IF— 043
Fr 040
aavEF 032
9 x—F 024
HiaEs & 94.99
Ha U FofiEE (G 501
a5t 100.00

“QFII# U TRE TS hEA L, —EOBEETS,

2019 6 30
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2019 6 30

2019 6 30 2019 6 30
1.4261 N/A
0.9762 N/A
0.8785 0.8854
8.5365 N/A
1.4898 N/A
9.2837 N/A

107.7500 N/A
0.7866 N/A

/

Bank of America

Barclays Bank

Citibank

Credit Suisse

Goldman Sachs

J.P. Morgan

Morgan Stanley

State Street

148/204

270,000

210,000

270,000

240,000

3,090,000

230,000

190,000

195,103



EDINETOOOO
o o o o o o {015y
Ooooooooooooooooooad

us State Street 1,120,000 -
a)
2019 6 30
b
QFII A
QFII A A
QFII
QFII A
A A
c TBA
To Be Announced TBA
TBA
TBA TBA
d)
CSSF 2019 6 30
54.33
us 114.66
(28.89)
us (12.42)
us 1.21
us (21.38)
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2019 6 30

Jd 0.046621 2019 1 18
Jd 0.053091 2019 2 21
Jd 0.047013 2019 3 20
Jd 0.048085 2019 4 18
Jd 0.054132 2019 5 21
Jd 0.050408 2019 6 21

us Jd 0.030233 2019 1 18
Jd 0.033618 2019 2 21
Jd 0.028694 2019 3 20
Jd 0.028267 2019 4 18
Jd 0.033233 2019 5 21
Jd 0.030438 2019 6 21
Jd 0.016088 2019 2 21
Jd 0.061931 2019 5 21

0.017 0.0005
0.07 0.01%
40,000
a
2019 6 30 Taxe d’

Abonnement A Q

0.05 1JS Z 0.01

b

2019 6 30
827,791
2019 6 30
8
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a
S.a.r.l.
us
us
us
us
b
2019 6 30
2019 6 30
*
Jd 0.02 0.02
us Jd 0.02 0.02
Jd 0.07 0.07
us 0.02 0.02
us 0.02 0.02
us 0.02 0.02
* 2019 6 30
N
c
2019 6 30
2
us 8
us 15
us 10
us 22
2019 6 30
4,324
us 3,792
1,026,996
us 38,560
us 104,346
us 66,297
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2020

6,836,361,287

12,797,363

6,823,563,924

8,363,871,974

0.8158

11,253,729,824

33,224,619

11,220,505,205

7,105,143,603

1.5792

REIT

1,070,651,492

0

1,070,651,492

956,365,852

1.1195

48,417,977,782

4,568,643

48,413,409,139

23,142,780,710

2.0919

8,996,839,808

21,080,187

8,975,759,621

4,204,707,603

2.1347

630,525,693

3,879,225

626,646,468

486,246,780

1.2887

655,827,554

0

655,827,554

501,477,380

1.3078

305,879,633

0

305,879,633

795,785,393

0.3844
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2020 4 30
20
60,000,000
33,870,060
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SERHMRR, EEAMELULAF31 20

2020 4 30
749 7,160,364
123 569,027
1 28,432
183 455,190
1,056 8,213,015
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38 59
19 52
52
38 38 57
19 52
34 30 31 31
193 35
( 31 30 )
193
(
30 31 31 31
20,873,870 13,755,961
20,010 20,011
402,249 476,456
39,030 64,856
6,332,203 6,963,077
1,725,215 1,129,548
316,407 285,668
50,321 44,150
10,891 31,771
29,770,200 22,771,504
185,371 173,517
300,694 751,471
486,065 924,988
409,765 479,867
5,755 183,528
56 44
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- 60
415,576 663,501
10,616,594 10,829,628
10,412,523 10,252,067
658,505 2,004,451
69,423 97,107
7,819 7,819
1,394,447 1,426,381
23,159,314 24,617,457
24,060,956 26,205,946
53,831,157 48,977,450
(

30 31 31 31
84 4,534
92,326 1,480,229
649 1,122
137,522 137,522
2,783,763 3,246,133
236,739 768,373
3,433,641 3,535,589
547,706 84,966
1,785,341 670,761
1,507,256 1,302,052
1,408 18,110
10,526,438 11,249,395
3,319,830 3,418,601
99,721 5,074
3,363 5,074
3,422,915 3,428,751
13,949,354 14,678,146
2,000,000 2,000,000
8,628,984 8,628,984
8,628,984 8,628,984
284,245 284,245
60,000 60,000
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1,476,959 1,476,959
26,561,078 21,255,054
28,382,283 23,076,258
39,011,267 33,705,242

870,535 594,061
870,535 594,061
39,881,802 34,299,304
53,831,157 48,977,450
(
30
31 31 31
36,538,981 39,156,499
8,362,118 6,277,217
1,440,233 1,332,888
5,000 -
128,324 182,502
55,820 49,507
46,530,479 46,998,614
16,961,384 18,499,433
353,971 361,696
1,140 125
1,654,233 1,752,905
5,972,473 6,050,441

40,066 46,551

339,048 338,465

- 24,700

45,465 23,756
2,582,734 2,872,416
34,333 49,118
136,669 148,307
28,121,520 30,167,918
196,529 190,951
6,190,716 6,308,066
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601,375 514,259

1,566,810 1,235,936

25,709 27,802

- 82

256,413 286,905

220,569 228,538

282,036 285,369

654,286 612,410

419,884 463,553

329,756 378,530

285,490 290,243

11,029,580 10,822,651

7,379,378 6,008,044

29

30 31 31

51,335 -

520 623

2,622 72

894 1,951

10,669 36,408

66,042 39,055

5,125 15,760

913 7,027

6,038 22,787

7,439,383 6,024,312

61,842 289,451

30,980 7,247

- 79,850

92,822 376,549

354,695 1,462

141,666 13,668

9,634 14,605

- 160,455

- 187,140

505,996 377,331

7,026,209 6,023,530

2,350,891 1,750,031

280,166 90,084

2,070,725 1,840,116

4,955,483 4,183,413
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29 30 31
2,000,000 8,628,984 8,628,984 284,245 60,000 1,476,959 23,493,074
1,887,480
4,955,483
3,068,003
2,000,000 8,628,984 8,628,984 284,245 60,000 1,476,959 26,561,078
25,314,279 35,943,263 327,116 327,116 36,270,379
1,887,480 1,887,480 1,887,480
4,955,483 4,955,483 4,955,483
543,419 543,419 543,419
3,068,003 3,068,003 543,419 543,419 3,611,423
28,382,283 39,011,267 870,535 870,535 39,881,802

30 31 31
2,000,000 8,628,984 8,628,984 284,245 60,000 1,476,959 26,561,078
9,489,438
4,183,413
5,306,024
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2,000000(  8628984| 8628984 284,245 60,000 1,476,959 21,255,054
28,382,283 39,011,267 870,535 870,535 39,881,802
9,489,438 9,489,438 9,489,438
4,183,413 4,183,413 4,183,413
276,474 276,474 276,474
5,306,024 5,306,024 276,474 276,474 5,582,498
23,076,258 33,705,242 594,061 594,061 34,299,304
)
)
@)
)
( ) 28
50
20
@
)
2
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28 30 16
715,988
1,394,447
« )
)
( 30 31 ) ( 31 31 )
312,784 350,176
768,929 922,553
( 30 31 ) ( 3 31 )
10,000,000 10,000,000
10,000,000 10,000,000
Sumitomo Mitsui Asset Management(New Y ork)Inc.
( 30 31 ( 31 31 )
Sumitomo Mitsui Asset
204,923 174,854
Management (New Y ork)Inc.
)
29 30
30 31 31 31
0 695
9,000 766
345,695
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( 29 30 31
17,640 17,640
(1)
( ) ()
29 27 29 29
1,887,480 107,000.00 - -8
2
30 26 33
( ) ()
30 26 30 30
2,822,4 160,000.
822,400 60,000.00 a1 o
( 30 31 31
30 11 1,000
17,640 17,622,360 17,640,000
(1)
30 11 1,000
30 11 31 31
( ) ()
30 26 30 30
2,822, 160,000.
822,400 60,000.00 a1 .
31 28 31 31
6,667,038 377.95 a1 _
(2
24
( ) ()
24 31
2,469,600 140.00 o8 25
30 31 31
208,187 597,239
42,916 6,115,662
251,104 6,712,901
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)

2
50
©)
4
30 31
1) 20,873,870 20,873,870
2 20,010 20,010
3) 6,332,203 6,332,203
@) 1,725,215 1,725,215
©) 316,407 316,407
(6)

10,616,296 10,616,296
@ 658,505 658,505
40,542,507 40,542,507
(1) 84 84
%) 2,783,763 2,783,763
2,783,847 2,783,847
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31 31
@) 13,755,961 13,755,961
2 20,011 20,011
©) 6,963,077 6,963,077
@) 1,129,548 1,129,548
) 285,668 285,668
(6)
10,829,330 10,829,330
@ 2,004,451 2,004,451
34,988,051 34,988,051
(@) 4,534 4,534
%)) 3,246,133 3,246,133
3,250,667 3,250,667
«C )
(@8] )] 3 4 5
(6)
(7)
(@8] ]
«C )
0 31 31 31
208 298
208 208
10,412,523 10,252,067
10,412,523 10,252,067
(6)
«C )
30 31
10 10
20,873,870
20,010
6,332,203
1,725,215
316,407
602,360 56,144
29,870,067 56,144
31 31
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10 10
13,755,061
20,011
6,963,077
1,129,548
285,668
54,900 1,949,551
22,209,168 1,949,551
)
30 31
10,412,523
31 31
10,252,067
30 31
(1)
7,366,669 6,046,232 1,320,437
7,366,660 6,046,232 1,320,437
2
3,249,626 3,315,328 65,701
3,249,626 3,315,328 65,701
10,616,296 9,361,560 1,254,735
298
31 31
(1)
7,545,410 6,613,088 932,322
7,545,410 6,613,088 932,322
2
3,283,920 3,360,000 76,080
3,283,020 3,360,000 76,080
10,829,330 9,973,088 856,242
298
( 29 30 31 )
532,099 30,980 9,634
( 30 31 31 )

728,127 7,247 14,605
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160,455 160,455
)
29 30
30 31 31 31
3,177,131 3,319,830
285,715 267,362
2,922
51,212 3,658
94,727 85,082
79,850
3,319,830 3,418,601
@
30 31 31 31
3,319,830 3,418,601
3,319,830 3,418,601
©)
29 30
30 31 31 31
285,715 267,362
2,922
51,212 3,658
79,850
182,458 199,849
419,884 383,703
79,850
4
29 30
30 31 31 31
0.000 0.000
147,195 156,457
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30 31 31 31
1,016,532 1,046,775
492,056 400,242
90,509 80,983
60,851 57,192
102,103 54,797
11,289 17,501
7,903 82,798
1,781,245 1,740,292
2,597 51,729
1,778,648 1,688,563
384,200 262,181
384,200 262,181
1,394,447 1,426,381
49,131
30 31 31 31
30.8 30.6
0.8
0.2 0.9
0.1 0.1
1.9 14
0.1 0.4
294 30.5

( 29 30 31 )

@
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36,538,981 8,362,118 1,440,233 189,145 46,530,479
2
%
%
©)]
10
( 30 31 31 )
(1)
39,156,499 6,277,217 1,332,888 232,009 46,998,614
2
%
%

©)
10
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( 29 30 31 )
)
(
)
1,770,996,505 2,761,066 429,436
SMBC
10,000,000 5,685,815 953,752
1
2
( 30 31 31 )
)
(
)
1,770996,505 2,499,836 399,447
SMBC
10,000,000 5,789,062 1,154,875
1
2

29 30
30 31 31 31

2,260.87 1,944.40
280.92 237.15
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2 30 11 1,000
3
29 30
30 31 31 31
4,955,483 4,183,413
4,955,483 4,183,413
17,640,000 17,640,000
)
( 29 30 31 )
30 1
( 30 31 31 )
30 28

31

)

@)

©)

31
4
©)
DS
(6)
21 25 13 )
( 10 25 13 )
)

@)

4.2156
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©)

16,230,060

13,700

D

35
30

31,390,396
120,015
518,120
9,224,857
2,518,829
300,807
49,098
251,169

44,373,295

1,165,925

35,720,818
18,841,803

1,287,309
55,849,931

19,980,993
11,208,183
2,725,272
20,750
33,893,699
90,909,555
135,282,851

1,568
3,725
117,464
4,558,058
4,003,445
1,108,639
37,155
1,620,047
248,260
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262,615

11,960,980

1,045
5,317,984
2,537
218,125
3,515,376
9,055,069
21,016,049

2,000,000

8,628,984
81,927,000
90,555,984

284,245

60,000
1,476,959
19,373,541
21,194,745
113,750,729

516,072
516,072
114,266,801
135,282,851

)

35
31
30

28,593,570
4,633,054
661,581
118,885
34,007,092
21,567,446
11,224,956
1,214,689
258,897
41,920
1,431,666
11,471
1,420,194
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950,377
118,269
832,107
588,086
3)
35 31 30
( )
2,000,000 8628984 8,628,984 284,245 60,000( 1,476,959 21,255,054
2,469,600
588,086
81,927,000 81,927,000
81,927,000 81,927,000 1,881,513
2,0000000 8628984 81927,0000 90555984 284,245 60,000[ 1,476,959 19,373,541
23,076,258 33,705,242 594,061 594,061 34,209,304
2,469,600 2,469,600 2,469,600
588,086 588,086 583,086
81,927,000 81,927,000
77,989 77,989 77,989
1,881,513 80,045,486 77,989 77,989 79,967,497
21,194,745 113,750,729 516,072 516,072 114,266,801
)
)
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50
20
@
14
19
©)
@
@
©)
23,677
30,023 6,346
35
30
1,557,220
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10,000,000

10,000,000

Sumitomo Mitsui DS Asset Management(USA)Inc.
150,945

35
31

30

1,322,993

287,191
1,187,351

209,815
5,197
18,480

11,810
22,585
7,437

6,094

5,377

35

31 30

17,640,000 16,230,060

33,870,060

16,230,060

C ) (

)

24 2,469,600

140.00

31

28

25

35
31

30

1,675,025
6,419,696
8,094,721
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30
30
&) 31,390,39% 31,390,39%
) 120,015 120,015
®) 9,224,857 9,224,857
(4 2,518,829 2,518,829
©) 300,807 300,807
(6)
19,935,624 19,935,624
)
2,528,392 2,528,392
66,018,923 66,018,923
&) 3,725 3,725
@)
4,192,554 4,192,554
4,196,280 4,196,280
1 2 3 4 5
6
7
1 2
45,369
45,369
11,208,183
11,208,183

(6)
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30
11,208,183

(1)

12,082,796 11,176,487 906,308

12,082,796 11,176,487 906,308
2

7,852,827 8,004,506 151,679
7,852,827 8,004,506 151,679
19,935,624 19,180,994 754,629
45369
)
30 28
31
1
2
3
31 1
4
5
6
( 21 31 16 )
( 10 31 16 )

31 30
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81,927,000
81,927,000
1
4.2156
2
3
16,230,060
37,723
1
37,043,811
2
3
14

24,546,329

34,001,531

58,547,860

5,406,939

8,257,731

13,664,671

31
30
248,260
248,260
35 31 30

@
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28,593,570 4,633,054 661,581 118,885 34,007,092
@
%
2
©)
10
35
31 30
3,373 68
17 36
38 59
19
52
193 47 30

31 31
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184/204

30 3 31 31 3 31
21,360,895 20,475,527
204,460 230,059
12,823 4,542
3,363,312 2,923,589
1,198,432 870,546
41,310 38,738
7,553 3,324
26,188,788 24,546,329
75,557 225,975
122,169 95,404
710 710
7,275 8,108
205,712 330,198
73,887 159,087
6,115
12,706 12,706
86,593 177,909
10,257,600 11,025,039
956,115 956,115
1,170
534,609 534,270
82,660 82,660
1,041,251 1,009,250
8,397
20,750 20,750
12,852,746 13,594,982
13,145,052 14,103,090
39,333,840 38,649,419
( )
46 47
30 3 31 31 3 31
3,143 3,583
29,207 1,555,486
1,434,393 1,222,461
1,287,722 1,203,269
1,397,293 264,304
135,042 48,437
1,263,100 1,007,040
85,600 72,900
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23,128 29,455
5,658,632 5,406,939
4,698 5,173
1,540,203 1,707,062
88,050
204,333
248,260
1,632,952 2,164,829
7,291,585 7,571,769
( )
47
30 3 31 31 3 31
2,000,000 2,000,000
156,268 156,268
156,268 156,268
343,731 343,731
1,100,000 1,100,000
28,387,042 27,516,774
29,830,773 28,960,505
31,987,042 31,116,774
55,213 39,124
55,213 39,124
32,042,255 31,077,650
39,333,840 38,649,419
46 47
29 4 1 30 4 1
30 3 31 31 3 31
5,111,757 4,252,374
26,383,145 24,415,734
82,997 66,957
31,577,899 28,735,066
11,900,832 10,708,502
93,131 196,206
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1,637,364 2,076,042
2,959,680 3,032,753
79,120 77,597
42,497 38,715
517,371 507,540
24,374 24,325
3,778 1,994
122,930 63,596
17,381,079 16,727,567
218,127 217,030
2,809,008 3,002,836
86,028 48,878
9,864 2,855
647,269 638,399
29,121 38,883
159,224 153,694
199,255 160,817
622,807 639,392
219,724 324,082
71,624 141,154
1,263,100 1,007,040
36,130 102,860
85,500 72,900
901,001 1,011,941
7,357,787 7,562,768
6,839,032 4,444,730
23,350 35,946
199 178
6,350 45,345
2,831 10,431
32,732 91,902
5,000 4,735
982

1,784 828

0 410

6,784 6,956
6,864,980 4,529,676
179,376

4121

183,498

6,864,980 4,346,177
2,242,775 1,339,010
78,014 73,635
2,164,761 1,412,646
4,700,218 2,933,531
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46 29 4 1 30 3 31
2,000,000 156,268 156,268 343,731 1,100,000 26,100,773
2,413,950
4,700,218
- - - - - 2,286,268
2,000,000 156,268 156,268 343,731 1,100,000 28,387,042
27,544,504 29,700,773 37,917 37,917 29,738,691
2,413,950 2,413,950 2,413,950
4,700,218 4,700,218 4,700,218
17,295 17,295 17,295
2,286,268 2,286,268 17,295 17,295 2,303,564
29,830,773 31,987,042 55,213 55,213 32,042,255
47 30 4 1 31 3 31
2,000,000 156,268 156,268 343,731 1,100,000 28,387,042
3,803,800
2,933,531
- - - - - 870,268
2,000,000 156,268 156,268 343,731 1,100,000 27,516,774
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29,830,773 31,987,042 55,213 55,213 32,042,255
3,803,800 3,803,800 3,803,800
2,933,531 2,933,531 2,933,531
94,337 94,337 94,337
870,268 870,268 94,337 94,337 964,605
28,960,505 31,116,774 39,124 39,124 31,077,650
1
@
@
2
@
28 4 1
2 30
4 15
15,534
@
5
®
3.
@
@
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4
©)
4.
28 30 2 16
504,497
1,041,251
31 3 22
184,610
46 a7
30 3 31 31 3 31
1 1
465,964 556,889
266,621 297,262
8,719 12,584
46 47
29 30
30 31 31 31
2.
46 29 4 1 30 3 31
1
3,850 3,850
3,850 3,850
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1
2 6 23
2,413,950 627 2 3 3 29 6 24
2
0 6 2
2,348,500 610 0 3 3 0 6 23
47 30 4 1 31 3 31
1
3,850 3,850
3,850 3,850
2.
1
0 6 2
2,348,500 610 0 3 31 0 6 8
2
31 3 2
1,455,300 378 31 3 31 16 25
1
1
2
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46 30 3 31
1 21,360,895 21,360,895
2 3,363,312 3,363,312
3 1,198,432 1,198,432
4 12,823 12,823
5
10,206,465 10,206,465
36,141,929 36,141,929
1,434,393 1,434,393
2 * 959,074 959,074
2,393,468 2,393,468
47 31 3 31
1 20,475,527 20,475,527
2 2,923,589 2,923,589
3 870,546 870,546
4 4,542 4,542
5
10,979,968 10,979,968
6 524,592 524,592
35,778,767 35,778,767
1,222,461 1,222,461
2 * 807,875 807,875
2,030,337 2,030,337
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2 3
2
46 30 3 31 47 31 3 31
1
51,135 45,071
2
956,115 956,115
3 534,699 9,677
1
5
46 30 3 31
1 1 5 10 10
21,360,895
3,363,312
1,198,432
12,823
1,923,400 373,466 657,576
27,858,863 373,466 657,576
47 31 3 31
1 1 5 10 10
20,475,527
2,923,589
870,546

4,542
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151,249 2,135,802 761,441
524,592
24,425,455 2,660,395 761,441

46 30 3 31
956,115

47 31 3 31
956,115

46 30 3 31
2,522,495 2,276,821 245,674
2,522,495 2,276,821 245,674
7,683,969 7,850,063 166,093
7,683,969 7,850,063 166,093
10,206,465 10,126,884 79,580

51,135

47 31 3 31
2,207,351 1,967,041 240,309
2,207,351 1,967,041 240,309
8,772,616 9,069,317 296,700
8,772,616 9,069,317 296,700
10,979,968 11,036,359 56,391

45,071
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29 4 1 30 3 31
398,350 6,350 5,000
30 4 1 31 3 31
1,433,609 45,345 4,735
46 47
29 4 1 30 4 1
30 3 31 31 3 31
1,482,500 1,540,203
147,235 248,717
105,520 61,499
15,987 20,359
1,540,203 1,707,062
46 47
30 3 31 31 3 31
1,540,203 1,707,062
1,540,203 1,707,062
1,540,203 1,707,062
1,540,203 1,707,062
46 147,235 47 248,717

46 72,489 47 75,365
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100

46 47
30 3 31 31 3 31
71,030 23,058
386,761 308,355
30,549 27,751
4,247 4,370
471,610 522,702
77,318
67,546 65,422
11,000 11,000
26,961
17,266
74,458 83,141
1,144,165 1,140,388
78,546 76,422
1,065,618 1,063,965
54,715
24,367
24,367 54,715
1,041,251 1,009,250
46 47
30 3 31 31 3 31

- 30.62

- 0.80

- 0.09

- 1.99

- 0.64

- 0.36

- 32.50
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46 47
29 30
30 31 31 31
248,260
248,260
46 29 4 1 30 3 31
26,383,145 5,111,757 82,997 31,577,899
1
90
2
90
10
47 30 4 1 31 3 31
24,415,734 4,252,374 66,957 28,735,066
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90
90
3.
10
46 29 41 30 3 31
« )
( ) ( )
1,000 3,987,525 573,578
1
17,709 1,969,101 273,241
1
2
47 30 41 31 3 31
« )
() ()
1,000 4,328,153 540,879
1
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17,709 1,465,685 228,197
2
46 a7
29 4 1 30 41
30 3 31 31 3 31
1 8,322 66 8,072 12
1 1,220 84 761 96
()
46 47
29 4 1 30 4 1
30 3 31 31 3 31
( 4,700,218 2,933,531
4,700,218 2,933,531
3,850 3,850
30 28
31 1
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2019

342,037

51,000

JTC

2019
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)
1937
2019 12
174.1
T. Rowe Price 18,606
International Ltd 500
2019 12
29,278,548
3,128
CBRE Clarion
Securities LLC
() 2020
106.87
)
2019
1,770,996
)
)

)
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