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2020 30

€))

2020 30 2019 12 31
409,967,655 44,169,915 400,007,719 43,096,832
— — 534 58

95,865 10,328 715,223 77,058
837,161 90,196 1,563,764 168,480

1 0 1 0
410,900,682 44,270,439 402,287,241 43,342,427
89,140 9,604 2,848 307
7,020 756 — —
278,010 29,953 715,613 77,100
1,313,318 141,497 1,887,193 203,326
89,170 9,607 87,695 9,448
157,861 17,008 158,476 17,074
11,025 1,188 18,247 1,966
53,743 5,790 155,935 16,800
1,999,287 215,403 3,026,007 326,022
408,901,395 44,055,036 399,261,234 43,016,405
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2020 30 2019 12 31
243,460,975 26,230,485 269,030,820 28,985,381
— — 995 107
53,880 5,805 1,579,682 170,195
1,009,638 108,778 1,374,492 148,088
2 0 2 0
244,524,495 26,345,069 271,985,991 29,303,771
68,887 7,422 12,598 1,357
4,983 537 — _
1,002,696 108,030 1,569,120 169,057
131,780 14,198 2,688,914 289,704
54,162 5,835 58,139 6,264
151,621 16,336 165,289 17,808
6,719 724 27,877 3,003
34,567 3,724 68,674 7,399
1,455,415 156,806 4,590,611 494,592
243,069,080 26,188,263 267,395,380 28,809,178
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2020 30 2019 12 31
92,461,799 9,961,834 91,451,486 9,852,983
— — 1,533 165
— — 435,440 46,914
218,271 23,517 812,383 87,526
30,600 3,297 — —
92,710,670 9,988,648 92,700,842 9,987,589
49,055 5,285 7 1
1,714 185 — —
93,305 10,053 438,468 47,241
— — 181,373 19,541
20,043 2,159 19,809 2,134
64,191 6,916 64,940 6,997
2,359 254 5,801 625
30,600 3,297 — —
16,227 1,748 34,189 3,684
277,494 29,897 744,587 80,222
92,433,176 9,958,750 91,956,255 9,907,367
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2020 30 2019 12 31
52,910,306 5,700,556 60,363,797 6,503,595
2,568 277 1,382 149
1,076,424 115,974 21,511 2,318
1,050,793 113,212 458,534 49,402
183,900 19,813 13,153 1,417
_ — 48,300 5,204
55,223,991 5,949,833 60,906,677 6,562,085
16,914 1,822 50 5
999,162 107,650 431,442 46,484
1,106,610 119,226 130,716 14,083
183,900 19,813 13,153 1,417
37,015 3,988 41,904 4,515
1,308 141 4,472 482
_ — 48,300 5,204
11,088 1,195 27,524 2,965
2,355,997 253,835 697,561 75,155
52,867,994 5,695,998 60,209,116 6,486,930
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2020 30 2019 12 31
199,169,499 21,458,522 139,962,638 15,079,575
— — 1,598 172
126,792 13,661 149,484 16,105
1,422,913 153,305 2,121,410 228,561
155,100 16,710 10,600 1,142
200,874,304 21,642,198 142,245,730 15,325,555
85,717 9,235 264 28
1,392 150 — —
43,623 4,700 150,111 16,173
1,629,246 175,535 977,026 105,265
43,176 4,652 30,173 3,251
135,543 14,603 96,665 10,415
7,278 784 9,536 1,027
155,100 16,710 10,600 1,142
28,103 3,028 48,313 5,205
2,129,178 229,398 1,322,688 142,506
198,745,126 21,412,800 140,923,042 15,183,049
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2020 30 2019 12 31
53,878,985 5,804,922 62,750,348 6,760,722
2,322 250 144 16
110,207 11,874 90,249 9,723
107,190 11,549 62,145 6,696
54,098,704 5,828,594 62,902,886 6,777,157
30,523 3,289 692 75
173,253 18,666 89,639 9,658
58,462 6,299 292,962 31,564
11,873 1,279 13,618 1,467
49,864 5,372 51,084 5,504
1,124 121 4,259 459
11,148 1,201 39,152 4,218
336,247 36,227 491,406 52,944
53,762,457 5,792,367 62,411,480 6,724,213
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@
2020 30 2019 30

5,061,045 545,277 4,748,557 511,610
20,988,810 2,261,334 15,366,599 1,655,597
26,049,855 2,806,611 20,115,156 2,167,207
497,446 53,595 415,228 44,737
— 894,688 96,394 747,314 80,516
4,483 483 4,909 529
42,909 4,623 36,850 3,970
(14,012) (1,510) 65,038 7,007
1,425,514 153,585 1,269,339 136,759
1,425,514 153,585 1,269,339 136,759
24,624,341 2,653,026 18,845,817 2,030,448
— ( ) _ _ _ _

( )
— ) _ _ _ _

( )
24,624,341 2,653,026 18,845,817 2,030,448
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2020 30 2019 30

6,691,198 720,910 4,991,364 537,770

Y (20,680,311) (2,228,097) 16,687,377 1,797,898

(13,989,113) (1,507,187) 21,678,741 2,335,668

308,022 33,186 285,125 30,719

— 862,073 92,880 797,856 85,961

4,638 500 4,909 529

25,488 2,746 25,933 2,794

12,108 1,305 51,815 5,583

1,212,329 130,616 1,165,638 125,586

1,212,329 130,616 1,165,638 125,586

)/ (15,201,442) (1,637,803) 20,513,103 2,210,082
_) ( (1,686,768) (181,732) (1,182,334) (127,385)
_) ) (667,255) (71,890) (626,279) (67,475)
(2,354,023) (253,622) (1,808,613) (194,860)

)4 (17,555, 465) (1,891,426) 18,704,490 2,015,222
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2020 30 2019 30

¢y (844,587) (90,996) 9,346,498 1,006,992

(844,587) (90,996) 9,346,498 1,006,992

111,447 12,007 99,956 10,769

— 378,739 40,805 339,574 36,586

4,487 483 4,909 529

8,487 914 9,334 1,006

5,846 630 18,655 2,010

509,006 54,840 472,428 50,899

509,006 54,840 472,428 50,899

)/ (1,353,593) (145,836) 8,874,070 956,092

J— ( . . . .
)

— ) _ _ _ _
)

)/ (1,353,593) (145,836) 8,874,070 956,092
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2020 30 2019 30

¢y (7,494,493) (807,457) 10,152,498 1,093,830

(7,494,493) (807,457) 10,152,498 1,093,830

67,329 7,254 79,790 8,597

— 228,519 24,621 270,822 29,178

4,506 485 4,909 529

4,370 471 7,573 816

1,601 172 13,226 1,425

306,325 33,003 376,320 40,545

(67,329) (7,254) (79,790) (8,597)

238,996 25,749 296,530 31,948

)/ (7.733,489) (833,206) 9,855,968 1,061,882

J— ( . . . .
)

— ) _ _ _ _
)

)/ (7,733,489) (833,206) 9,855,968 1,061,882
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2020 30 2019 30

23,131,782 2,492,218 32,281,840 3,478,045

23,131,782 2,492,218 32,281,840 3,478,045

210,456 22,675 182,623 19,676

— 712,942 76,812 617,000 66,476

4,670 503 4,909 529

15,468 1,667 18,392 1,982

17,825 1,920 30,030 3,235

961,361 103,577 852,954 91,897

961,361 103,577 852,954 91,897

22,170,421 2,388,641 31,428,886 3,386,148

— ( . . . .
)

— ) _ _ _ —
)

22,170,421 2,388,641 31,428,886 3,386,148
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2020 30 2019 30
428,868 46,206 477,826 51,481

Y (7,271,256) (783,405) 8,973,738 966,831

(6,842, 388) (737,199) 9,451,564 1,018,312

68,450 7,375 67,257 7,246

— 204,892 22,075 201,588 21,719
4,511 486 4,909 529

5,438 586 6,055 652

(10,939) (1,179) 13,306 1,434

272,352 29,343 293,115 31,580

272,352 29,343 293,115 31,580

y/ (7,114,740) (766,542) 9,158,449 986,731
) (60,676) (6,537) (61,975) (6,677)

) (6,349) (682) (7,108) (766)

(67,025) (7,221) (69,083) (7,443)

) (7,181, 765) (773,763) 9,089,366 979,288
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2020 30 2019 30
24,624,341 2,653,026 18,845,817 2,030,448
39,665,630 4,273,575 63,806,828 6,874,548
(54,649,810) (5.887,971)  (23,641,414) (2,547,126)
« ) (14,984,180) (1,614,396) 40,165,414 4,327,422
9,640,161 1,038,631 59,011,231 6,357,870
399,261,234 43,016,405 315,945,045 34,039,919
408,901,395 44,055,036 374,956,276 40,397,789

— 2020 30 2019 30
)/ (17,555, 465) (1,891,426) 18,704,490 2,015,222
17,434,198 1,878,360 32,329,303 3,483,159
(24,205,033) (2,607,850)  (22,375,940) (2,410,784)
« ) (6,770,835) (729,490) 9,953,363 1,072,375
)/ (24,326,300) (2,620,916) 28,657,853 3,087,597
267,395,380 28,809,178 219,307,841 23,628,227
243,069,080 26,188,263 247,965,694 26,715,824
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2020 30 2019 30
« (1,353,593) (145,836) 8,874,070 956,092
12,671,683 1,365,247 7,935,135 854,931
(10,841,169) (1,168,028)  (15,026,102) (1,618,912)
/C ) 1,830,514 197,220 (7,090, 967) (763,981)
476,921 51,383 1,783,103 192,112
91,956,255 9,907,367 78,497,874 8,457,361
92,433,176 9,958,750 80,280,977 8,649,472

2020 30 2019 30
« (7,733,489) (833,206) 9,855,968 1,061,882
7,501,874 808,252 6,723,929 724,436
(7.,109,507) (765,978)  (13,305,508) (1,433,535)
/C ) 392,367 42,274 (6,581,579) (709,099)
)/ (7,341,122) (790,932) 3,274,389 352,783
60,209,116 6,486,930 60,072,454 6,472,206
52,867,994 5,695,998 63,346,843 6,824,989
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2020 30 2019 30
22,170,421 2,388,641 31,428,886 3,386,148
94,731,085 10,206,327 25,573,157 2,755,252
(59,079,422) (6,365,217)  (77,202,059) (8,317,750)
/C ) 35,651,663 3,841,110 (51,628,902) (5,562,498)
/C ) 57,822,084 6,229,751 (20,200,016) (2,176,350)
140,923,042 15,183,049 150,543,603 16,219,568
198,745,126 21,412,800 130,343,587 14,043,218
T 2020 30 2019 30
« (7,181,765) (773,763) 9,089,366 979,288
3,149,287 339,304 2,451,458 264,120
(4,616,545) (497,387) (3,781,742) (407,445)
(1,467,258) (158,082) (1,330, 284) (143,325)
)/ (8,649,023) (931,846) 7,759,082 835,963
62,411,480 6,724,213 49,757,429 5,360,865
53,762,457 5,792,367 57,516,511 6,196,829
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10,000 2020 30
11,233 10,000 2019 30
11,368 10,000
2020 17
0.25
JCIL
« D
0.85 JCIL
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)
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2020 30 2019 12 31 2018 12 31

) $391,534,741 $221.29 $382,308,500 $208.08 $303,644,270 $192.17

$16,833,777 \15,266.00 $16,916,088 \14,535.00 $12,257,892 \13,840.00

$532,877 \19,077.00 $36,646 \18,010.00 $42,883 \16,703.00
) $156,205,014 $255.25 $174,696,022 $270.98 $151,603,637 $238.60
) $52,218,272 $81.25  $59,406,989 $89.00 $35,886,454 $83.13

$12,974,220 \18,108.00 $12,029,166 \19,444.00 $11,624,066 \17,632.00
$21,577,389 \8,534.00 $21,114,509 \9,407.00 $20,061,900 \8,863.00

$94,185 \21,682.00 $148,694 \23,083.00 $131,783 \20,359.00

) $83,224,919 $274.45 $83,061,247 $277.51  $71,541,268 $231.62
$9,170,193 \20,097.00 $8,858,668 \20,483.00 $6,880,404 \17,585.00

$38,064  \27,213.00 $36,340 \27,572.00 $76,202 \23,018.00

) $49,745,417 $281.37  $56,391,854 $323.53  $56,009,787 $257.04
$3,025,963 \21,785.00 $3,717,591 \25,200.00 $3,962,187 \20,575.00

$96,614  \23,949.00 $99,671 \27,594.00 $100,480  \21,928.00

) $186,238,328 $423.72 $131,268,822 $384.95 $141,561,415 $286.46
$12,208,359 \33,410.00 $8,471,700 \30,479.00 $7,906,758 \23,308.00

$298,439 \44,926.00 $1,182,520 \40,898.00 $1,075,429 \30,442.00
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2020 30 2019 12 31 2018 12 31
( ) $48,149,178 \160.78  $56,303,382 $181.78  $44,649,671 $141.14
() $5,444,121  \12,783.00  $5,930,953  \14,579.00  $5,066,788  \11,661.00
) $169,158  \17,481.00 $177,145  \19,790.00 $40,970  \15,347.00
11
(
)
50
10
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( ) ) )
1,837,352 126,441 221
169,619 21,722 2,812
(237,657) (29,114) an
1,769,314 119,049 3,016
) )
( ) ) ) ( ) )
644,679 667,486 67,209 243,851 700
40,803 14,648 15,270 41,063 —
(73,513) (39,454) (5,125) (11,945) (231)
611,969 642,680 77,354 272,969 469
( ) ) )
299,314 46,987 143
39,542 10,126 189
(35,618) (7.851) (181)
303,238 49,262 151
( ) ) )
174,299 16,027 392
26,219 870 77
(23,723) (1,901) (33)
176,795 14,996 436
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) () (H
341,006 30,197 3,141
235,921 24,754 1,635
(137,399) (15,501) (4,059)
439,528 39,450 717
« ()
( ) ) )
309,741 44,195 972
14,105 5,365 1,120
(24,372) (3,581) (1,047)
299,474 45,979 1,045
2019 12 31
« () )
1,580,107 97,065 281
595,421 51,620 198
(338,176) (22,244) (258)
1,837,352 126,441 221
) ')
) N () p ) ()
635,392 431,700 72,249 248,061 709
136,656 279,342 15,632 29,161 93
(127,369) (43,556) (20,672) (33,371) (102)
644,679 667,486 67,209 243,851 700
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C () (H
308,877 42,880 363
79,291 14,449 204
(88,854) (10,342) (424)
299,314 46,987 143
« () ()
217,905 21,104 502
32,144 344 785
(75,750) (5,421) (895)
174,299 16,027 392
' () ()
494,168 37,176 3,872
146,356 6,147 1,814
(299,518) (13,126) (2,545)
341,006 30,197 3,141
C ) ()
( ) ( ) )
316,357 47,616 293
34,804 2,145 1,003
(41,420) (5.,566) (324)
309,741 44,195 972

12
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(©))
() ( )
(2019 : 100.16 ; USD 399,908,717)
( )inc UCITS. .o 31,294,983 100.26 409,964,284
........................................................................ 100.26 409,964,284
2020 30 (2019 : 0.02 ; USD 99,002)

( ) ( )

Citibank
JPY 11,110,099 USD 102,904 102,919 2020 15
usb 1,433 JPY 153,892 1,425 2020 8
usb 36,330 JPY 3,907,800 36,200 2020 130
usb 10,548 JPY 1,136,820 10,531 2020 17
usb 55,305 JPY 5,945,859 55,080 2020 225
usb 9,301 JPY 1,001,880 9,281 2020 20
usb 40,363 JPY 4,337,258 40,179 2020 184
usb 1,027 JPY 110,232 1,021 2020 6
usb 14,181 JPY 1,522,054 14,099 2020 82
usb 52,945 JPY 5,680,201 52,619 2020 326
usb 7,153 JPY 767,968 7,114 2020 39
usb 216,961 JPY 23,209,188 215,000 2020 1,961
usb 26,655 JPY 2,855,181 26,450 2020 205
usb 1,143 JPY 121,783 1,128 2020 15
usb 1,430 JPY 153,421 1,421 2020 9
usb 13,379 JPY 1,430,283 13,250 2020 129
3,371
409,967,655
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2020 30 (2019 : ; USD (2,848))

( ) ( )

Citibank
JPY 1,000,000 USD 9,366 9,264 2020 (102)
JPY 1,812,692,726 USD 16,877,173 16,791,988 2020 (85,185)
JPY 10,795,112 USD 100,313 100,001 2020 (312)
JPY 9,644,568 USD 89,583 89,343 2020 (240)
JPY 9,575,220 USD 89,594 88,700 2020 (894)
JPY 3,032,866 USD 28,388 28,095 2020 (293)
JPY 958,731 USD 8,962 8,882 2020 (80)
JPY 10,828,083 USD 101,368 100,307 2020 (1,061)
JPY 10,000,000 USD 92,989 92,636 2020 (353)
usD 46,510 JPY 5,062,185 46,126 2020 (384)
usD 66,888 JPY 7,246,016 66,652 2020 (236)
(89,140)
(89,140)

Appendix
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() ( )

(2019 : 100.58 ; USD 268,953,353)

( )inc UCITS ..o, 28,947,992 100.16 243,452,610

........................................................................ 100.16 243,452,610

2020 30 (2019 : 0.03 ; USD 77,467)

( ) ( )

Citibank
JPY 18,153,079 USD 167,273 168,162 2020 889
JPY 18,240,159 USD 167,654 168,969 2020 1,315
JPY 15,017,692 USD 137,346 139,118 2020 1,772
uUsD 47,106 JPY 5,056,399 46,840 2020 266
usD 8,847 JPY 953,009 8,828 2020 19
usb 46,127 JPY 4,933,123 45,698 2020 429
usD 232,432 JPY 24,976,357 231,370 2020 1,062
usb 1,968 JPY 211,310 1,957 2020 11
UsD 61,088 JPY 6,552,151 60,697 2020 391
uUsb 31,845 JPY 3,409,828 31,587 2020 258
usD 47,756 JPY 5,106,311 47,303 2020 453
usD 999 JPY 107,016 991 2020 8
usD 97,237 JPY 10,433,158 96,648 2020 589
usD 31,951 JPY 3,415,837 31,643 2020 308
uUsD 62,842 JPY 6,738,735 62,425 2020 417
uUsD 16,918 JPY 1,813,300 16,797 2020 121
usD 33,132 JPY 3,570,499 33,075 2020 57
8,365
243,460,975
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2020 30 (2019 ; USD (12,598))

) ( )

Citibank
JPY 30,000,000 USD 280,264 277,907 2020 (2,357)
JPY 500,000 USD 4,648 4,631 2020 an
JPY  1,355,356,564 USD 12,619,120 12,555,427 2020 (63,693)
JPY 7,959,065 USD 73,959 73,729 2020 (230)
JPY 11,370,938 USD 105,661 105,335 2020 (326)
JPY 9,975,962 USD 92,653 92,413 2020 (240)
JPY 8,164,332 USD 76,106 75,631 2020 (475)
JPY 18,366,544 USD 171,144 170,139 2020 (1,005)
usD 154,467 JPY 16,733,382 153,923 2020 (544)
(68,887)
(68,887)
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() ( )
(2019 : 99.40 ; USD 91,400,114)
( )acc UCITS ..o, 2,379,816 100.02 92,455,836
........................................................................ 100.02 92,455,836
2020 30 (2019 : 0.06 ; USD 51,372)

( ) ( )

Citibank
JPY 5,188,647 USD 47,811 48,065 2020 254
JPY 6,155,987 USD 56,583 57,027 2020 444
JPY 14,083,361 USD 128,801 130,462 2020 1,661
JPY 5,219,639 USD 48,346 48,353 2020 7
usD 28,662 JPY 3,080,265 28,534 2020 128
usb 206 JPY 22,034 204 2020 2
usD 24,091 JPY 2,585,965 23,955 2020 136
usD 10,154 JPY 1,093,780 10,132 2020 22
UsD 292,807 JPY 31,464,091 291,470 2020 1,337
uUsb 26,714 JPY 2,866,010 26,549 2020 165
usb 7,615 JPY 815,421 7,553 2020 62
usb 12,565 JPY 1,343,415 12,444 2020 121
usD 132,087 JPY 14,172,418 131,287 2020 800
usD 124,289 JPY 13,327,960 123,465 2020 824
5,963
92,461,799
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2020 30 (2019 ; USD (7))

) ( )

Citibank
JPY 955,169,150 USD 8,893,153 8,848,266 2020 (44,887)
JPY 7,252,843 USD 67,395 67,187 2020 (208)
JPY 968,055 USD 9,015 8,967 2020 (48)
JPY 6,911,992 USD 64,196 64,030 2020 (166)
JPY 4,490,000 USD 41,764 41,594 2020 (170)
JPY 5,441,925 USD 50,552 50,412 2020 (140)
JPY 5,927,528 USD 55,255 54,910 2020 (345)
JPY 17,112,403 USD 159,458 158,522 2020 (936)
JPY 6,435,823 USD 60,453 59,619 2020 (834)
JPY 500,000 USD 4,695 4,632 2020 (63)
JPY 7,330,739 USD 68,612 67,909 2020 (703)
JPY 7,240,598 USD 67,222 67,074 2020 (148)
usD 34,859 JPY 3,806,954 34,452 2020 (407)
(49,055)
(49,055)
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() ( )
(2019 : 100.22 ; USD 60,342,510)
uS
( )acc UCITS ..o, 1,761,147 100.07 52,904,860
........................................................................ 100.07 52,904,860
2020 30 (2019 : 0.04 ; USD 21,287)

( ) ( )

Citibank
JPY 1,000,000 USD 9,188 9,264 2020 76
JPY 2,901,264 USD 26,734 26,876 2020 142
JPY 6,634,399 USD 60,980 61,458 2020 478
JPY 2,364,821 USD 21,659 21,907 2020 248
JPY 7,864,813 USD 71,928 72,856 2020 928
JPY 4,341,363 USD 40,211 40,217 2020 6
usD 4,088 JPY 439,312 4,070 2020 18
usb 10,322 JPY 1,105,946 10,245 2020 77
UsD 5,155 JPY 555,304 5,144 2020 11
uUsb 1,413 JPY 152,113 1,409 2020 4
usD 55,841 JPY 5,993,998 55,525 2020 316
usD 63,201 JPY 6,759,095 62,614 2020 587
usD 191,671 JPY 20,596,379 190,796 2020 875
usD 13,639 JPY 1,462,887 13,552 2020 87
uUsD 29,875 JPY 3,198,822 29,633 2020 242
uUsD 6,354 JPY 679,413 6,294 2020 60
usb 10,743 JPY 1,147,018 10,626 2020 117
usb 24,440 JPY 2,612,939 24,205 2020 235
usD 2,495 JPY 265,767 2,462 2020 33
usD 81,793 JPY 8,776,095 81,298 2020 495
uUsD 61,943 JPY 6,642,353 61,532 2020 411
5,446
52,910,306
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2020 30 (2019 ; USD (50))

) ( )

Citibank
JPY 1,000,000 USD 9,286 9,264 2020 (22)
JPY 500,000 USD 4,671 4,632 2020 (39)
JPY 321,615,934 USD 2,994,422 2,979,308 2020 (15,114)
JPY 7,774,837 USD 72,245 72,022 2020 (223)
JPY 7,711,267 USD 71,619 71,433 2020 (186)
JPY 5,372,448 USD 50,081 49,768 2020 (313)
JPY 3,341,583 USD 31,171 30,955 2020 (216)
JPY 4,910,219 USD 45,755 45,486 2020 (269)
JPY 3,562,227 USD 33,340 32,998 2020 (342)
JPY 4,628,309 USD 42,969 42,874 2020 (95)
usD 26,964 JPY 2,920,998 26,869 2020 (95)
(16,914)
(16,914)
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() ( )
(2019 : 99.28 ; USD 139,913,677)
uS
( )acc UCITS. i 4,000,517 100.20 199,145,739
........................................................................ 100.20 199,145,739
2020 30 (2019 : 0.03 ; USD 48,961)

( ) ( )

Citibank
JPY 2,000,000 USD 18,413 18,527 2020 114
JPY 15,644,002 USD 144,153 144,919 2020 766
JPY 13,427,472 USD 123,418 124,386 2020 968
JPY 172,855 USD 1,588 1,601 2020 13
JPY 25,977,091 USD 238,110 240,640 2020 2,530
JPY 29,292,447 USD 267,897 271,353 2020 3,456
usD 160,849 JPY 17,286,032 160,130 2020 719
usD 99,905 JPY 10,746,289 99,549 2020 356
UsD 97,947 JPY 10,530,325 97,548 2020 399
uUsb 15,082 JPY 1,624,621 15,050 2020 32
usD 1,825 JPY 195,344 1,810 2020 15
usD 381,011 JPY 40,705,330 377,076 2020 3,935
usD 673,268 JPY 72,347,209 670,193 2020 3,075
usD 12,036 JPY 1,290,941 11,959 2020 77
uUsD 113,196 JPY 12,109,010 112,173 2020 1,023
uUsD 13,397 JPY 1,430,446 13,251 2020 146
usD 20,163 JPY 2,155,678 19,969 2020 194
usb 114,996 JPY 12,247,312 113,454 2020 1,542
usb 10,840 JPY 1,159,791 10,744 2020 96
usD 325,059 JPY 34,877,581 323,090 2020 1,969
uUsD 340,034 JPY 36,463,065 337,778 2020 2,256
uUsD 20,851 JPY 2,242,325 20,772 2020 79
23,760
199,169,499
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2020 30 (2019 ; USD (264))

) ( )

Citibank
JPY 1,327,397,532 USD 12,358,806 12,296,427 2020 (62,379)
JPY 40,000 USD 372 371 2020 (€D)
JPY 9,104,519 USD 84,603 84,340 2020 (263)
JPY 24,020,000 USD 223,694 222,511 2020 (1,183)
JPY 12,091,262 USD 112,299 112,008 2020 (291)
JPY 1,000,000 USD 9,286 9,264 2020 (22)
JPY 6,890,046 USD 64,350 63,826 2020 (524)
JPY 12,362,527 USD 114,829 114,521 2020 (308)
JPY 8,875,953 USD 82,739 82,223 2020 (516)
JPY 9,336,471 USD 87,360 86,489 2020 (871)
JPY 15,505,166 USD 144,536 143,633 2020 (903)
JPY 6,113,057 USD 56,957 56,629 2020 (328)
JPY 10,896,900 USD 101,648 100,944 2020 (704)
JPY 2,001,880 USD 18,659 18,544 2020 (115)
JPY 24,905,317 USD 232,074 230,712 2020 (1,362)
JPY 2,701,713 USD 25,254 25,0280 2020 (226)
JPY 10,604,876 USD 99,257 98,239 2020 (1,018)
JPY 866,700 USD 8,109 8,029 2020 (80)
JPY 15,686,242 USD 146,553 145,310 2020 (1,243)
JPY 9,216,936 USD 86,577 85,382 2020 (1,195)
JPY 16,830,498 USD 157,524 155,910 2020 (1,614)
JPY 1,123,736 USD 10,490 10,410 2020 (80)
JPY 15,200,312 USD 141,120 140,809 2020 (311D
usD 163,821 JPY 17,890,823 161,909 2020 (1,912)
usD 545,568 JPY 59,786,598 537,300 2020 (8,268)
(85,717)
(85,717)
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() ( )
(2019 : 100.49 ; USD 62,716,344)
1( )inc UCITS.....oviiiii 3,309,039  100.20 53,871,154
........................................................................ 100.20 53,871,154
2020 30 (2019 : 0.05 ; USD 34,004)

( ) ( )

Citibank
JPY 8,964,216 USD 82,602 83,041 2020 439
JPY 13,474,836 USD 123,854 124,825 2020 971
JPY 14,794,792 USD 135,307 137,052 2020 1,745
JPY 6,095,007 USD 56,453 56,461 2020 8
usb 12,293 JPY 1,321,140 12,238 2020 55
usb 4,128 JPY 444,528 4,118 2020 10
usb 54,903 JPY 5,893,315 54,593 2020 310
usd 76,272 JPY 8,157,004 75,563 2020 709
usb 261,512 JPY 28,101,210 260,318 2020 1,194
usb 19,998 JPY 2,141,237 19,836 2020 162
usD 17,059 JPY 1,824,033 16,897 2020 162
usb 89,829 JPY 9,603,942 88,966 2020 863
usb 10,963 JPY 1,172,962 10,866 2020 97
usd 105,180 JPY 11,285,409 104,543 2020 637
usb 67,754 JPY 7,265,526 67,305 2020 449
usb 5,346 JPY 574,927 5,326 2020 20
7,831
53,878,985
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2020 30 (2019 ; USD (692))

) ( )

Citibank
JPY 10,000,000 USD 93,347 92,635 2020 (712)
JPY 499,018,277 USD 4,646,136 4,622,685 2020 (23,451)
JPY 16,971,620 USD 157,704 157,218 2020 (486)
JPY 3,625,764 USD 33,863 33,587 2020 (276)
JPY 9,059,502 USD 84,157 83,924 2020 (233)
JPY 16,258,075 USD 151,554 150,608 2020 (946)
JPY 4,159,009 USD 38,796 38,527 2020 (269)
JPY 48,794,885 USD 454,930 452,014 2020 (2,916)
JPY 7,813,463 USD 72,808 72,381 2020 427)
JPY 4,219,312 USD 39,490 39,085 2020 (405)
usD 34,455 JPY 3,762,839 34,053 2020 (402)
(30,523)
(30,523)
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2020
(2020 30 )
() ( )
(2019 : 6.97%; USD 46,256,597)
Angel Oak Mortgage Trust 1 LLC 2018-2, 3.6740%, 27/7/48
N 170,904 0.02 174,796
Applebee®s Funding LLC / IHOP Funding LLC, 4.1940%,
TI6749 (LA4AY ooneeiie e e e e 1,323,000 0.15 1,161,810
Arroyo Mortgage Trust 2018-1, 3.7630%, 25/4/48
(LAAA) e e 712,116 0.10 734,514
BAMLL Commercial Mortgage Securities Trust 2018-DSNY,
1.0348%, 1579734 (L44A) ... o e 634,000 0.08 603,057
BANK 2018-BNK12, 4.2550%, 15/5/61 ... 2,330,170 0.37 2,752,242
BBCMS 2017-DELC Mortgage Trust, 1.0348%, 15/8/36
[ 548,000 0.07 523,510
BBCMS Trust 2015-SRCH, 4.1970%, 10/8/35 (144A) ............ 1,712,000 0.25 1,885,549
BX Commercial Mortgage Trust 2018-IND, 0.9348%,
15711735 (LA4AY . on e e e e 1,178,333 0.16 1,167,058
BXP Trust 2017-GM, 3.3790%, 13/6/39 (144A) ......cevevnnnn.. 1,820,000 0.27 1,995,960
CHT 2017-COSMO Mortgage Trust, 1.1148%, 15/11/36
T 1,083,247 0.14 1,037,924
Connecticut Avenue Securities Trust 2019-R02, 2.4845%,
2578731 (LAAA) ... e e 272,905 0.04 268,937
Connecticut Avenue Securities Trust 2019-R07, 2.2845%,
25710739 (LA4A) o e 1,644,000 0.21 1,594,077
Connecticut Avenue Securities Trust 2020-R01, 0.9845%,
2571780 (LAAAY .. e e e 375,904 0.05 373,611
Connecticut Avenue Securities Trust 2020-R02, 2.1845%,
2571780 (LA4AY ..ot e e 1,842,163 0.23 1,740,953
Credit Acceptance Auto Loan Trust 2018-2, 3.9400%,
1577727 (LA4A) ... e e e e e e 1,007,000 0.14 1,039,436
DB Master Finance LLC, 3.7870%, 20/5/49 (144A) ............ 742,390 0.10 762,876
DB Master Finance LLC, 4.0210%, 20/5/49 (144A) ............ 302,713 0.04 318,479
DB Master Finance LLC, 4.3520%, 20/5/49 (144A) ............ 429,753 0.06 455,895
Domino"s Pizza Master Issuer LLC, 3.0820%, 25/7/47
[ 275,925 0.04 278,998
Domino®"s Pizza Master Issuer LLC, 3.6680%, 25/10/49
(LAAR) ..o e e 2,420,835 0.34 2,542,329
Domino*"s Pizza Master Issuer LLC, 4.1160%, 25/7/48
(LAAA) e 1,456,065 0.21 1,546,026
Domino*"s Pizza Master Issuer LLC, 4.3280%, 25/7/48
N 694,628 0.10 754,185
Drive Auto Receivables Trust 2017-1, 5.1700%, 16/9/24
.......................................................................................... 1,590,000 0.22 1,622,794
Drive Auto Receivables Trust 2017-2, 5.2700%, 15/11/24
.......................................................................................... 1,400,000 0.19 1,434,474
Drive Auto Receivables Trust 2017-3, 3.5300%, 15/12/23
(LAAA) e e 198,468 0.03 201,294
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() ( )
Drive Auto Receivables Trust 2017-A, 4.1600%, 15/5/24
[ 538,063 0.07 546,730
Exeter Automobile Receivables Trust 2018-1, 3.0300%,
7 T (. 670,385 0.09 673,729
Fannie Mae Connecticut Avenue Securities, 1.1345%,
25700729, .o s 24,133 — 24,111
Fannie Mae Connecticut Avenue Securities, 2.1845%,
2573/ 3L e 1,351,848 0.17 1,303,147
Fannie Mae Connecticut Avenue Securities, 2.1845%,
2577739 (LAAA) ... e e e 1,915,251 0.25 1,873,509
Fannie Mae Connecticut Avenue Securities, 2.2845%,
2576739 (LAAA) ... s 386,846 0.05 373,907
Fannie Mae Connecticut Avenue Securities, 2.3345%,
2579731 (LAAAY ..o e 1,428,710 0.19 1,408,776
Fannie Mae Connecticut Avenue Securities, 2.5345%,
Y A 482,978 0.06 472,765
Fannie Mae Connecticut Avenue Securities, 3.7345%,
2577729 e s 951,141 0.13 966,975
Fannie Mae Connecticut Avenue Securities, 4.4345%,
2570729 e s 541,171 0.07 555,066
Fannie Mae Connecticut Avenue Securities, 5.1845%,
25 T 25 e s 1,659,215 0.23 1,699,562
Fannie Mae Connecticut Avenue Securities, 5.8845%,
2574728 ..o s 453,081 0.06 472,511
Fannie Mae Connecticut Avenue Securities, 6.0845%,
25710728 .. s 230,903 0.03 240,104
Fannie Mae REMICS, 3.0000%, 25711749 ..o 2,507,458 0.35 2,595,728
Fannie Mae REMICS, 3.0000%, 25/5/48......ciiiii i 1,724,753 0.25 1,853,176
Freddie Mac Stacr Remic Trust 2020-DNA1, 1.8845%,
2571750 (LA4AY ..ot e 1,196,000 0.15 1,106,974
GS Mortgage Securities Corp I, 4.1550%, 10/7/51 ......... 446,370 0.07 524,126
GS Mortgage Securities Trust 2018-GS9, 3.9920%,
107375 o 742,876 0.12 863,543
Jack in the Box Funding LLC, 3.9820%, 25/8/49 (144p) ... 1,227,830 0.17 1,263,595
Jack in the Box Funding LLC, 4.4760%, 25/8/49 (144A) ... 1,631,800 0.23 1,694,220
Jack in the Box Funding LLC, 4.9700%, 25/8/49 (144p) ... 1,232,805 0.17 1,262,766
Mello Warehouse Securitization Trust 2018-1, 1.0345%,
25711751 (LA4A) o e 2,382,000 0.32 2,382,727
Mello Warehouse Securitization Trust 2018-1, 1.2345%,
25711751 (LA4A) o 666,667 0.09 667,131
Morgan Stanley Capital | Trust 2015-UBS8, 3.8090%,
TB712748.... .o e 3,775,000 0.55 4,154,732
Morgan Stanley Capital | Trust 2016-UB11, 2.7820%,
1578789 o 741,000 0.11 788,752
Morgan Stanley Capital | Trust 2018-H3, 4.1770%,
Y A4 1,393,605 0.22 1,639,239
Morgan Stanley Capital | Trust 2018-H4, 4.3100%,
A5702750. .. 2,084,627 0.33 2,483,727
New Residential Mortgage Loan Trust 2018-2, 4.5000%,
2572758 (LA4A) .. et e 886,919 0.13 946,413
OneMain Direct Auto Receivables Trust 2017-2, 2.8200%,
YA 7 S Y 633,000 0.08 634,933
OneMain Direct Auto Receivables Trust 2018-1, 3.8500%,
14710725 (LA4AY e e e 414,000 0.06 416,886
OneMain Direct Auto Receivables Trust 2018-1, 4.4000%,
TA471728 (LA4A) ..o e e e e 446,000 0.06 460,927
Planet Fitness Master Issuer LLC, 3.8580%, 5/12/49
(LAAA) e 1,161,165 0.13 1,000,344
Santander Drive Auto Receivables Trust 2016-3, 4.2900%,
A572/24 ... 2,281,000 0.31 2,317,567
Sequoia Mortgage Trust 2013-5, 2.5000%, 25/5/43
[ 509,558 0.07 519,716
Sequoia Mortgage Trust 2013-7, 3.0000%, 25/6/43............ 176,404 0.02 181,750
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() ( )
Sequoia Mortgage Trust 2013-9, 3.5000%, 25/7/43
[ 85,665 0.01 88,126
Station Place Securitization Trust Series 2019-10, 1.0848%,
24710720 (LA4A) cen i 3,988,000 0.52 3,997,811
Taco Bell Funding LLC, 4.9400%, 25/11/48 (144A)............ 262,995 0.04 279,233
Wendy*s Funding LLC, 3.7830%, 15/6/49 (144A) ............... 682,080 0.10 718,075
WFRBS Commercial Mortgage Trust 2014-C25, 3.6310%,
AS710747 ..o e 1,252,000 0.18 1,363,437
Domino®"s Pizza Master Issuer LLC, 4.1180%, 25/7/47
(LAAA) e 444,600 0.06 477,671
Wendys Funding LLC 2018-1, 3.5730%, 15/3/48 (144A) ...... 465,075 0.06 481,205
Wendys Funding LLC 2018-1, 3.8840%, 15/3/48 (144A) ...... 663,975 0.09 704,083
............................................. 10.06 75,450,289
(2019 : 43.92%; USD 291,404,183)
BAE Systems plc, 3.4000%, 15/4/30 (144A) .coivvvininnnnnn. 610,000 0.09 666,620
Boeing Co., 2.2500%, 1576726 ..oovieiii i 359,000 0.05 347,314
Boeing Co., 3.6000%, 175734 .o 1,687,000 0.21 1,598,418
Boeing Co., 4.5080%, 175723 1,708,000 0.24 1,804,662
Boeing Co., 4.8750%, 1/5725. . i 1,358,000 0.20 1,480,237
Boeing Co., 5.7050%, 175740 i 678,000 0.10 769,102
Boeing Co., 5.8050%, 175750 i 678,000 0.11 801,802
Boeing Co., 5.9300%, 175760, . i 678,000 0.11 804,531
General Dynamics Corp., 3.2500%, 1/4725....cccccciiiiiiannnn. 737,000 0.11 817,885
General Dynamics Corp., 3.5000%, 4727 ..o 1,066,000 0.16 1,221,923
General Dynamics Corp., 4.2500%, 1/74/50.......ccccvviiiinnn, 293,000 0.05 382,338
Northrop Grumman Corp., 4.4000%, 1/5/30....cccccviiiiinnn.. 766,000 0.12 930,258
Northrop Grumman Corp., 5.1500%, 1/5/740.........cccoeviennnn. 555,000 0.10 741,021
Northrop Grumman Corp., 5.2500%, 1/5/50.....ccccciiiiiiiininnnn. 285,000 0.05 411,609
1.70 12,777,720
Cargill, Inc., 1.3750%, 23/7/23 (144A) coviiiiiiiiian, 364,000 0.05 370,434
Cargill, Inc., 2.1250%, 23/4/30 (144A) .coiiiiiiiiiee 535,000 0.07 561,414
0.12 931,848
Intuit, Inc., 0.9500%, 1577725 oo, 311,000 0.05 311,643
Intuit, Inc., 1.3500%, 1577727 oo, 325,000 0.04 326,970
0.09 638,613
General Motors Co., 4.2000%, 1710727 oo, 511,000 0.07 520,908
General Motors Co., 5.0000%, 1710728 ..o 1,303,000 0.19 1,384,655
General Motors Co., 5.4000%, 1/4748....c.cocvieiiiiiiiin 544,000 0.07 538,422
General Motors Financial Co., Inc., 4.3000%, 1377725 ... 320,000 0.04 333,652
General Motors Financial Co., Inc., 4.3500%, 1771727 ... 848,000 0.12 878,494
General Motors Financial Co., Inc., 4.3500%, 9/4/25...... 942,000 0.13 995,446
0.62 4,651,577
Coca-Cola Co., 3.3750%, 2573727 ..., 1,296,000 0.20 1,487,348
Coca-Cola Femsa SAB de C.V., 2.7500%, 22/1/30............... 816,000 0.12 865,292
Fomento Economico Mexicano, S.A.B. de C.V., 3.5000%,
1670750 o 1,222,000 0.17 1,264,610
Keurig Dr Pepper, Inc., 3.2000%, 1/75/30.....cccciiiiiiiiininnn. 190,000 0.03 210,628
Keurig Dr Pepper, Inc., 3.8000%, 1/5/50....c.ccciiiiiiiiinnns 434,000 0.07 497,379
Keurig Dr Pepper, Inc., 4.5970%, 25/5/28 ... 1,948,000 0.30 2,339,922
PepsiCo, Inc., 2.2500%, 1973725 845,000 0.12 904,469
PepsiCo, Inc., 2.6250%, 1973727 .o 261,000 0.04 285,527
1.05 7,855,175
Diageo Capital plc, 2.3750%, 24/10/29.......cciiiiiiieen, 1,932,000 0.28 2,063,744
Anheuser-Busch Cos LLC / Anheuser-Busch InBev Worldwide,
Inc., 4.9000%, 172746, ... 1,698,000 0.28 2,083,316
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Anheuser-Busch InBev Worldwide, Inc., 4.3500%, 1/6/40... 885,000 0.13 1,011,229

0.41 3,094,545
MDC Holdings, Inc., 5.5000%, 1571724 oo 1,393,000 0.20 1,495,587
Vulcan Materials Co., 3.5000%, 1/76/30....cccciiiiiiiinns 754,000 0.11 819,799

TV TV

Charter Communications Operating LLC / Charter
Communications Operating Capital, 2.8000%, 1/74/31......... 1,201,000 0.16 1,220,201
Charter Communications Operating LLC / Charter
Communications Operating Capital, 3.7000%, 1/4/51......... 1,311,000 0.17 1,282,231
Charter Communications Operating LLC / Charter
Communications Operating Capital, 4.8000%, 1/3/50......... 2,261,000 0.35 2,573,211
Charter Communications Operating LLC / Charter
Communications Operating Capital, 5.3750%, 1/5/47......... 264,000 0.04 312,093
Charter Communications Operating LLC / Charter
Communications Operating Capital, 6.4840%, 23/10/45...... 329,000 0.06 438,651
Comcast Corp., 3.1000%, /4725 ... 204,000 0.03 224,429
Comcast Corp., 3.1500%, 173726 oo 533,000 0.08 596,846
Comcast Corp., 3.3000%, /4727 oo 556,000 0.08 626,303
Comcast Corp., 3.7500%, 174740 ..o 222,000 0.03 262,057
Comcast Corp., 4.6000%, 15710738 oo 1,604,000 0.27 2,045,304
CSC Holdings LLC, 4.1250%, 1/712/30 (144A)....cevnienennnnn. 1,675,000 0.22 1,662,538
Sirius XM Radio, Inc., 4.1250%, 1/7/30 (144A)............... 2,346,000 0.32 2,323,033

1.81 13,566,897
MGM Resorts International, 7.7500%, 15/3/22........c......... 462,000 0.06 470,974
T-Mobile USA, Inc., 1.5000%, 1572726 (144A)......ccoevnnnnn. 1,038,000 0.14 1,040,522
T-Mobile USA, Inc., 2.0500%, 15/2/28 (144A).....c.ccevnnnn.. 797,000 0.11 799,367
T-Mobile USA, Inc., 2.5500%, 15/2/31 (144A)....cccvenennn.n. 1,297,000 0.17 1,304,808
T-Mobile USA, Inc., 3.5000%, 1574725 (144A).......cceenen... 873,000 0.13 953,224
T-Mobile USA, Inc., 3.7500%, 1574727 (144A).....cccoenennn.n. 2,226,000 0.33 2,472,530
T-Mobile USA, Inc., 3.8750%, 15/74/30 (144A).......cceenen.n. 428,000 0.06 477,838
T-Mobile USA, Inc., 6.3750%, 1/3/25...cciiiiiii i 2,121,000 0.29 2,181,449

1.23 9,229,738
Ecolab, Inc., 4.8000%, 24/3/30 667,000 0.11 846,973
Citizens Financial Group, Inc., 3.7500%, 1/7/24............ 1,016,000 0.15 1,093,445
Citizens Financial Group, Inc., 4.3000%, 3/12/25 ......... 1,206,000 0.18 1,351,038
Citizens Financial Group, Inc., 4.3500%, 1/8/25............ 700,000 0.10 775,673

0.43 3,220,156
SVB Financial Group, 3.1250%, 5/6/30 .ot 3,551,000 0.51 3,810,630
CoStar Group, Inc., 2.8000%, 15/7/730 (L44A)....cccceeennnn... 1,928,000 0.26 1,976,782
RELX Capital, Inc., 3.0000%, 22/5/30 oo 970,000 0.14 1,051,704

0.40 3,028,486
Equifax, Inc., 2.6000%, 15712725 oo 1,271,000 0.18 1,356,625
Equifax, Inc., 3.1000%, 1575730, ..., 1,159,000 0.16 1,234,579
Equinix, Inc., 2.6000%, /12724, . 2,610,000 0.38 2,763,706
Experian Finance plc, 2.7500%, 8/3/30 (144A) ............... 3,727,000 0.53 3,977,812
Global Payments, Inc., 2.9000%, 15/5/30....cccciiiiiiinn, 1,181,000 0.16 1,236,720
Global Payments, Inc., 3.2000%, 15/8/29......ccccciiiiiiinnn, 427,000 0.06 458,204
Global Payments, Inc., 4.8000%, 1/4/26 ..., 3,328,000 0.52 3,907,013
IHS Markit, Ltd., 4.0000%, 173726 (144A) ...covvvvinennnnn. 775,000 0.11 858,952
IHS Markit, Ltd., 4.7500%, 15/72/25 (144A).....c.covenennnnn. 2,696,000 0.41 3,027,905
IHS Markit, Ltd., 5.0000%, 1711722 (144A)...c.eiieneennnn. 1,072,000 0.15 1,151,180
PayPal Holdings, Inc., 1.3500%, 176723 ..o, 332,000 0.05 339,148
PayPal Holdings, Inc., 2.3000%, 1/6/30 ..o, 712,000 0.10 741,512
PayPal Holdings, Inc., 2.4000%, 1710724, 746,000 0.11 792,725
PayPal Holdings, Inc., 2.6500%, 1/10/26...ccciieeaeaannn. 2,231,000 0.32 2,426,551
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PayPal Holdings, Inc., 3.2500%, 1/6/50 ..oiiiiiiiiiiiien, 981,000 0.14 1,073,398
3.38 25,346,030
Cadence Design Systems, Inc., 4.3750%, 15/10/24............ 3,570,000 0.53 3,981,572
Leidos, Inc., 2.9500%, 15/5/23 (L44A)....ovviniiiiiiiannn, 215,000 0.03 224,906
Leidos, Inc., 3.6250%, 15/5/25 (L44A)...oiiiniiiiiiiae, 833,000 0.12 911,406
Leidos, Inc., 4.3750%, 15/5730 (L44A)....coiviiiiiiiininn. 1,183,000 0.18 1,335,548
0.33 2,471,860
Verisk Analytics, Inc., 3.6250%, 15/5/50 ....oviiiiiiiin, 131,000 0.02 148,816
Verisk Analytics, Inc., 5.5000%, 15/6/45 ...l 1,350,000 0.25 1,856,400
0.27 2,005,216
Bemis Co., Inc., 2.6300%, 1976730, 2,067,000 0.28 2,121,466
Broadridge Financial Solutions, Inc., 2.9000%,
1702729 o 3,008,000 0.43 3,219,709
MSCI, Inc., 3.8750%, 1572731 (L44A)...ceniiiiiii i, 2,167,000 0.30 2,214,403
DH Europe Finance Il S.a.r.l_., 2.2000%, 15711724 ......... 705,000 0.10 741,417
DH Europe Finance Il S.a.r.l., 2.6000%, 15/11/29 ......... 387,000 0.06 412,592
DH Europe Finance Il S.a.r.l_., 3.4000%, 15711749 ......... 498,000 0.07 560,812
Thermo Fisher Scientific, Inc., 4.1330%, 25/3/25 ......... 527,000 0.08 602,311
Thermo Fisher Scientific, Inc., 4.4970%, 25/3/30 ......... 1,235,000 0.20 1,529,460
0.51 3,846,592
DaVita, Inc., 4.6250%, 176730 (144A) oo, 1,371,000 0.18 1,364,316
Bank of America Corp., 2.5920%, 2974731, 1,778,000 0.25 1,884,773
Bank of America Corp., 3.5590%, 2374727 3,337,000 0.50 3,726,335
Bank of America Corp., 3.7050%, 241/4728........................ 3,370,000 0.51 3,810,985
Bank of America Corp., 6.1000%, 29712749 ..., 636,000 0.09 671,422
Bank of America Corp., 6.2500%, 2979/49.....ccciiiiiii, 1,454,000 0.20 1,507,909
BNP Paribas S.A., 2.8190%, 19711725 (144A) ....coveneennnnn. 668,000 0.09 700,021
BNP Paribas S.A., 3.0520%, 13/1/31 (144A)...ceeviienennnnn. 2,196,000 0.31 2,312,938
BNP Paribas S.A., 4.7050%, 1071725 (144A).....cocvvvenennnnn. 983,000 0.15 1,089,061
Citigroup, Inc., 2.9760%, 5711730 .. 643,000 0.09 684,686
Citigroup, Inc., 3.8870%, 1071728 2,290,000 0.34 2,582,365
Citigroup, Inc., 5.9000%, 29712749 ...t 141,000 0.02 140,277
Citigroup, Inc., 5.9500%, 15711766 ..vvviviiiiiii i 725,000 0.10 721,255
Citigroup, Inc., 5.9500%, 29/12/49 ... 1,106,000 0.15 1,099,049
Credit Agricole Corp., 1.9070%, 16/6/26 (144A) ............ 332,000 0.04 336,962
Credit Agricole S.A., 3.2500%, 14/1/30 (144A)............... 2,318,000 0.33 2,489,631
Credit Agricole S_A_, 4.3750%, 17/3/25 (144A)............... 995,000 0.15 1,101,975
Goldman Sachs Group, Inc., 3.5000%, 1/4/25 .................. 3,356,000 0.50 3,683,868
Goldman Sachs Group, Inc., 4.3696%, 10/11/68 ............... 2,663,000 0.33 2,467,824
JPMorgan Chase & Co., 2.0830%, 2214726 .......cooiiiiiiiiins 2,031,000 0.28 2,109,638
JPMorgan Chase & Co., 2.9560%, 13/5/731 oo 3,783,000 0.54 4,031,400
JPMorgan Chase & Co., 3.9600%, 2971727 ..ot 3,760,000 0.57 4,286,072
JPMorgan Chase & Co., 4.4520%, 5/12/29 .......cociiiiiinl 4,022,000 0.64 4,825,150
Morgan Stanley, 2.1880%, 2874726 ... 3,265,000 0.45 3,399,525
Morgan Stanley, 3.9500%, 2374727 .o 2,092,000 0.31 2,356,766
Societe Generale S.A., 2.6250%, 22/1/25 (144A) ............ 2,403,000 0.33 2,455,106
7.27 54,474,993
USAA Capital Corp., 2.1250%, 1/5/30 (144A) ...coviiiinnnn. 150,000 0.02 154,636
General Electric Co., 3.4500%, NV A 7 496,000 0.07 509,234
General Electric Co., 5.0000%, 29712749, 2,406,000 0.25 1,892,669
General Electric Co., 6.7500%, 15/3/32 oo 769,000 0.13 942,286
0.45 3,344,189
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Booking Holdings, Inc., 4.1000%, 1374725 ....coovvvivinn, 3,514,000 0.52 3,952,530
Booking Holdings, Inc., 4.5000%, 1374727 ..o, 966,000 0.15 1,110,539
Booking Holdings, Inc., 4.6250%, 1374730 ..oooveeeeii, 674,000 0.11 789,805
0.78 5,852,874
PPL WEM, Ltd. / Western Power Distribution plc, 5.3750%,

175721 (LA4A) .. e e e 1,806,000 0.25 1,850,089
Ameren Corp., 3.5000%, 1571731 i, 2,455,000 0.37 2,750,310
Berkshire Hathaway Energy Co., 4.2500%, 15/10/50
N 1,362,000 0.23 1,713,668
Black Hills Corp., 2.5000%, 1576730, 2,854,805 0.39 2,922,534
CMS Energy Corp., 4.7500%, 176750 ... 1,558,000 0.21 1,591,662
Dominion Energy, Inc., 3.3750%, 1/4/30 ..o, 1,081,000 0.16 1,198,289
IPALCO Enterprises, Inc., 4.2500%, 1/5/30 (144A) ......... 3,230,000 0.48 3,512,635
NextEra Energy Capital Holdings, Inc., 2.7500%,

175725 718,000 0.10 776,672
Pacific Gas and Electric Co., 2.1000%, 1/8/27............... 689,000 0.09 682,158
Pacific Gas and Electric Co., 2.5000%, 1/72/31............... 1,415,000 0.18 1,386,842
Southern Co., 3.7000%, 3074730 oo 1,633,000 0.25 1,870,653

2.46 18,405,423
AEP Transmission Co. LLC, 3.6500%, 1/4/50........ccciiinnnni. 450,000 0.07 521,817
Oncor Electric Delivery Co., LLC, 3.8000%, 1/6/49......... 1,772,000 0.29 2,150,294

0.36 2,672,111
Broadcom, Inc., 3.1500%, 15711725 (144A) ..coooviviiiiiiinnnn, 1,726,000 0.24 1,834,739
Broadcom, Inc., 4.1500%, 15/11/30 (144A) .oovieviinannn. 1,763,000 0.26 1,922,218
Broadcom, Inc., 4.3000%, 15711732 (144A) ..coovvviiiiininnnn, 1,138,000 0.17 1,259,272
Broadcom, Inc., 4.7000%, 1574725 (144A).....cooivvinininnnnn. 975,000 0.15 1,098,903
Marvell Technology Group, Ltd., 4.2000%, 22/6/23 ......... 523,000 0.08 562,606
Marvell Technology Group, Ltd., 4.8750%, 22/6/28 ......... 3,065,000 0.49 3,691,046
Microchip Technology, Inc., 2.6700%, 179723 (144A) ...... 1,811,000 0.25 1,865,036
Microchip Technology, Inc., 4.2500%, 179725 (144A) ...... 1,419,000 0.19 1,432,046
Micron Technology, Inc., 2.4970%, 24/4/23.......c.ciiiii 1,695,000 0.23 1,761,639

2.06 15,427,505
Keysight Technologies, Inc., 3.0000%, 30/10/729 ............ 1,919,000 0.28 2,078,184
Trimble, Inc., 4.7500%, L/12/24.......cooiiiiiiiii i 3,074,000 0.45 3,348,045
Trimble, Inc., 4.9000%, 1576728 3,378,000 0.51 3,881,842

1.24 9,308,071
Bank of New York Mellon Corp., 4.7000%, 20/9/68............ 2,250,000 0.31 2,345,625
Mastercard, Inc., 3.3000%, 2673727 oo 652,000 0.10 739,428
Mastercard, Inc., 3.3500%, 2673730 .o 827,000 0.13 958,674

0.23 1,698,102
Charles Schwab Corp., 4.2000%, 2473725 ..o 1,236,000 0.19 1,419,300
Charles Schwab Corp., 5.3750%, 1/9/68....c.ccoviiiiiiiiiins 3,389,000 0.48 3,629,009

0.67 5,048,309
Cboe Global Markets, Inc., 3.6500%, 12/1/27.....cccca 2,025,000 0.30 2,278,380
Aramark Services, Inc., 6.3750%, 1/5/25 (144A) ............ 2,362,000 0.33 2,443,501

52/153



EDINETOOOO
OO000O00o0o00DoO0O0oOo(Ess9s7)
OOoooooooooooooooooood

() ( )
J M Smucker Co., 2.3750%, 1573730, 1,269,000 0.17 1,298,087
J M Smucker Co., 3.5500%, 15/73/50... i, 432,000 0.06 447,568
Mondelez International Holdings Netherlands B.V., 2.2500%,
1979724 (L44A) ooonii i s 1,704,000 0.24 1,794,752
Mondelez International, Inc., 2.1250%, 1374723 ............ 277,000 0.04 287,086
0.51 3,827,493
JBS USA LUX S.A. / JBS USA Finance, Inc., 6.7500%,
1572728 (LA4A) ..o e e 381,000 0.05 403,315
Campbell Soup Co., 3.9500%, 1573725, 587,000 0.09 660,735
Mars, Inc., 2.7000%, 174725 (144A) ..oooviiiiiiiiiiiiiiiie 772,000 0.11 827,406
Mars, Inc., 4.2000%, 174759 (144A) oo 821,000 0.14 1,056,000
McCormick & Co, Inc./MD, 2.5000%, 15/4/30......cccccecinnn. 646,000 0.09 675,152
0.43 3,219,293
Sysco Corp., 2.4000%, 1572730 365,000 0.05 361,486
Sysco Corp., 5.6500%, T/8725 ..o 1,254,000 0.20 1,468,530
Sysco Corp., 5.9500%, 174730 .o 1,588,000 0.26 1,993,632
Sysco Corp., 6.6000%, T/8740 .o 652,000 0.12 885,152
Sysco Corp., 6.6000%, 174750 .. 1,266,000 0.23 1,745,751
0.86 6,454,551
East Ohio Gas Co., 1.3000%, 15/6/25 (144A) ......ccvvnnn.. 205,000 0.03 206,367
East Ohio Gas Co., 2.0000%, 15/6/30 (144A) ....coveneennnn. 188,000 0.03 188,025
East Ohio Gas Co., 3.0000%, 15/6/50 (144A) ......ccevnne. 273,000 0.03 273,891
0.09 668,283
Choice Hotels International, Inc., 3.7000%, 1/12/29...... 1,375,000 0.18 1,381,731
Marriott International, Inc. /7 MD, 5.7500%, 1/5/25 ...... 1,662,000 0.25 1,813,173
0.43 3,194,904
NRG Energy, Inc., 6.6250%, 1571727 oo 872,000 0.12 912,548
NRG Energy, Inc., 7.2500%, 1575726 .oooviiiiii i 2,745,000 0.39 2,902,330
0.51 3,814,878
Brown & Brown, Inc., 4.5000%, 1573729.......ccciiiiii 929,000 0.13 1,002,322
Netflix, Inc., 3.6250%, 15/6/25 (144A) ..cooviviiiiniin., 3,735,000 0.50 3,779,353
Raymond James Financial, Inc., 4.6500%, 1/4/30 ............ 222,000 0.04 265,922
Raymond James Financial, Inc., 4.9500%, 15/7/46............ 1,538,000 0.24 1,865,647
Raymond James Financial, Inc., 5.6250%, 1/74/24 ............ 576,000 0.09 657,039
0.37 2,788,608
Otis Worldwide Corp., 2.0560%, 5/4/25 (144A) ............... 870,000 0.12 912,760
Westinghouse Air Brake Technologies Corp., 3.2000%,
1576725 o 1,532,000 0.21 1,565,728
Westinghouse Air Brake Technologies Corp., 3.4500%,
L5711726... ..o 956,000 0.13 985,442
Westinghouse Air Brake Technologies Corp., 4.4000%,
A573724 oo 1,231,000 0.17 1,306,567
Westinghouse Air Brake Technologies Corp., 4.9500%,
1570728 o 2,189,000 0.33 2,438,867
0.96 7,209,364
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AbbVie, Inc., 2.6000%, 21711724 (144A) ooiieiiiiiiiieea, 997,000 0.14 1,062,336
AbbVie, Inc., 2.8000%, 15/3723 (L44A)....ccoiviiiiiiiinen, 117,000 0.02 121,480
AbbVie, Inc., 3.2500%, 1710722 (L44A).c.oeieieiiiiiiiaae, 1,145,000 0.16 1,198,427
AbbVie, Inc., 3.4500%, 1573722 (144A)....ccvviiiiiiiinen. 1,939,000 0.26 2,015,208
AbbVie, Inc., 3.8000%, 15/3/25 (L44A)....ieieniiiiiiiannn, 1,324,000 0.20 1,477,835
Bristol-Myers Squibb Co., 3.4000%, 26/7/29 (144A)......... 716,000 0.11 835,145
Pfizer, Inc., 2.6250%, 174730 ..., 392,000 0.06 431,790
Takeda Pharmaceutical Co., Ltd., 3.0250%, 9/7/40 ......... 536,000 0.07 542,073
Takeda Pharmaceutical Co., Ltd., 3.3750%, 9/7/60 ......... 536,000 0.07 538,964
Upjohn, Inc., 1.6500%, 22/6/25 (L44A)...iiieiiiiiiiaiaenn, 291,000 0.04 297,009
Upjohn, Inc., 2.3000%, 22/6/27 (L44A)....covvviiiiiiiiiiinnn, 338,000 0.05 349,490
Upjohn, Inc., 3.8500%, 22/6/40 (L44A)...iiieiiiiiiiaeeann 337,000 0.05 362,681

1.23 9,232,438

HMO

Centene Corp., 3.3750%, 1572730 ... 1,078,000 0.15 1,090,154
Centene Corp., 4.2500%, 15712727 oo 1,747,000 0.24 1,806,791
Centene Corp., 4.6250%, 15712729 oo 3,305,000 0.47 3,507,497
Centene Corp., 4.7500%, 1575722 106,000 0.01 107,698
Molina Healthcare, Inc., 4.3750%, 15/6/28 (144A) ......... 3,466,000 0.46 3,481,164

1.33 9,993,304
HCA, Inc., 5.3750%, 172725 oo, 682,000 0.10 732,506
Boston Scientific Corp., 3.7500%, 1/73/26 .......cocoiinnn . 770,000 0.12 875,012
Boston Scientific Corp., 4.0000%, 1/73/29 ...l 977,000 0.15 1,118,490
Boston Scientific Corp., 4.7000%, 173749 ..................... 599,000 0.10 765,186

0.37 2,758,688
Baxter International, Inc., 3.7500%, 1/10/25 (144A)...... 699,000 0.10 796,960
Baxter International, Inc., 3.9500%, 1/4/30 (144A) ...... 609,000 0.10 722,917

0.20 1,519,877
Constellium N.V., 5.7500%, 15/5/24 (144A).....ccvvenennnnnn. 1,017,000 0.14 1,020,707
Avery Dennison Corp., 2.6500%, 3074730 ..ot 2,028,000 0.28 2,082,466
EOG Resources, Inc., 4.3750%, 15/74/30.......ccciiiiiiiinn . 1,789,000 0.28 2,133,840
EOG Resources, Inc., 4.9500%, 15/74/50.....ccccciiiiiiiiii, 1,469,000 0.26 1,919,218
WPX Energy, Inc., 4.5000%, 1571730 i, 1,514,000 0.18 1,340,730

0.72 5,393,788
Phillips 66, 3.7000%, 674723 ..o 348,000 0.05 372,255
Phillips 66, 3.8500%, /4725 .o 348,000 0.05 386,146

0.10 758,401
Georgia-Pacific LLC, 3.1630%, 15/11/721 (144A)............... 3,304,000 0.45 3,397,936
Cigna Corp., 2.4000%, 1573730 e 639,000 0.09 663,797
Cigna Corp., 3.2000%, 1573740, ... 291,000 0.04 309,272
Cigna Corp., 3.4000%, 1573750 i 439,000 0.06 475,169
Cigna Corp., 3.4000%, 1779721 .. 210,000 0.03 217,152
CVS Health Corp., 3.0000%, 15/8/26 ..o, 186,000 0.03 203,645
CVS Health Corp., 4.1000%, 2573725 i, 2,557,000 0.39 2,892,311
CVS Health Corp., 4.1250%, /4740 ...c.ccviiiiiiiii i, 411,000 0.06 486,416
CVS Health Corp., 4.2500%, 1747500 203,000 0.03 245,267
CVS Health Corp., 4.3000%, 2573728 ..o 1,274,000 0.20 1,490,393

0.93 6,983,422
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Cheniere Corpus Christi Holdings LLC, 3.7000%, 15/11/29
(LAAA) e e 3,233,000 0.45 3,316,682
Energy Transfer Operating L.P., 4.9500%, 15/6/28 ......... 150,000 0.02 161,158
Energy Transfer Operating L.P., 5.5000%, 1/6/27............ 176,000 0.03 196,566
Energy Transfer Operating L.P., 5.8750%, 1571724 ......... 954,000 0.14 1,067,775
Energy Transfer Operating L.P., 6.0000%, 15/6/48 ......... 440,000 0.06 457,041
Hess Midstream Partners L.P., 5.1250%, 15/6/28 (144A)... 2,311,000 0.30 2,226,325
Kinder Morgan, Inc., 4.3000%, 1/73/28 ..o 423,000 0.06 479,919
Kinder Morgan, Inc., 6.5000%, 1579720.......cccciiiiiiinn 72,000 0.01 72,797
NGPL PipeCo LLC, 4.3750%, 15/8/22 (144A) ..coivvinenannn. 2,659,000 0.37 2,744,513
ONEOK, Inc., 5.8500%, 1571726 426,000 0.06 487,029
ONEOK, Inc., 6.3500%, 1571731 . 911,000 0.14 1,068,252
ONEOK, Inc., 7.1500%, 1571751 ... 238,000 0.04 290,023
Plains All American Pipeline L.P. / PAA Finance Corp.,
4.6500%, 15710725, .. e 797,000 0.11 851,689
TransCanada Pipeline, Ltd., 4.1000%, 1574730 ............... 977,000 0.15 1,114,623
Transcontinental Gas Pipe Line Co. LLC, 3.2500%,
1575730 (LA4A) ..o e e e 1,321,000 0.19 1,413,638
Transcontinental Gas Pipe Line Co. LLC, 3.9500%,
1575750 (LA4A) ... nne e e e 824,000 0.12 885,760
2.25 16,833,790
Jones Lang LaSalle, Inc., 4.4000%, 15/711/22..........cc..... 2,481,000 0.35 2,602,396
REIT
Camden Property Trust, 2.8000%, 15/5/30...c.cccciiiiiiiinnn, 1,652,000 0.24 1,788,418
REIT
Crown Castle International Corp., 3.1000%, 15/711/29...... 1,813,000 0.26 1,946,947
Crown Castle International Corp., 3.6500%, 1/9/27......... 783,000 0.12 873,443
Crown Castle International Corp., 4.3000%, 1572729 ...... 973,000 0.15 1,129,713
Equinix, Inc., 1.8000%, Y A A U 1,786,000 0.24 1,796,770
Equinix, Inc., 2.6250%, 18711724 ..o 750,000 0.11 799,950
Equinix, Inc., 2.9000%, 18711726 ..ooveiiii 628,000 0.09 678,406
Equinix, Inc., 3.2000%, 18711729 v 1,413,000 0.20 1,536,164
GLP Capital L.P. / GLP Financing Il, Inc., 3.3500%,
L7724, ... 251,000 0.03 251,714
GLP Capital L_.P. / GLP Financing Il, Inc., 4.0000%,
1570730 o 2,438,000 0.32 2,429,784
GLP Capital L.P. / GLP Financing Il, Inc., 4.0000%,
15713 e 431,000 0.06 426,944
GLP Capital L.P. /7 GLP Financing Il, Inc., 5.2500%,
L7825, . 509,000 0.07 555,075
GLP Capital L.P. / GLP Financing Il, Inc., 5.3000%,
1570729 o 107,000 0.02 116,093
GLP Capital L.P., 5.3750%, 1574726 ..o 934,000 0.14 1,022,912
1.81 13,563,915
REIT
Alexandria Real Estate Equities, Inc., 4.9000%,
15702730 e e 693,000 0.12 866,528
REIT
Realty Income Corp., 3.2500%, 1571731 1,363,000 0.20 1,477,510
AutoZone, Inc., 3.7500%, 1874729 ..o 1,821,000 0.28 2,072,045
0"Reilly Automotive, Inc., 3.6000%, 179727 ...coonnnl. 35,000 0.01 39,388
0"Reilly Automotive, Inc., 3.9000%, 1/6/29 .................. 1,894,000 0.28 2,184,023
0"Reilly Automotive, Inc., 4.3500%, 1/6/28 ...l 268,000 0.04 312,818
0.61 4,608,274
Lowe®s Cos, Inc., 4.0000%, 1574725 ... 784,000 0.12 895,570
Lowe"s Cos, Inc., 4.5000%, 1574730 .oooiiiii i 812,000 0.13 997,916
Lowe"s Cos, Inc., 5.0000%, 1574740 ..o 576,000 0.10 750,785
Lowe"s Cos, Inc., 5.1250%, 1574750 ..ooiiii i 1,058,000 0.20 1,466,760
0.55 4,111,031
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Alimentation Couche-Tard, Inc., 2.9500%, 25/1/30
(LAAA) e e 389,000 0.05 404,062
Nordstrom, Inc., 4.3750%, 174730 ..o 1,644,000 0.17 1,291,980
McDonald®s Corp., 3-3000%, /7725, ..., 296,000 0.04 329,213
McDonald®s Corp., 3.5000%, N A 930,000 0.14 1,057,443
McDonald"s Corp., 3.6250%, 179749 1,122,000 0.17 1,249,165
0.35 2,635,821
Lam Research Corp., 4.0000%, 1573729 .o 284,000 0.05 337,675
Huntington Ingalls Industries, Inc., 3.8440%, 1/5/25
L 1,011,000 0.15 1,098,966
Huntington Ingalls Industries, Inc., 4.2000%, 1/5/30
L 1,529,000 0.23 1,706,752
Huntington Ingalls Industries, Inc., 5.0000%, 15/11/25
[ 3,345,000 0.46 3,463,885
0.84 6,269,603
VMware, Inc., 4.5000%, 1575725 oo 882,000 0.13 966,035
VMware, Inc., 4.6500%, 1575727 oo, 990,000 0.15 1,096,486
0.28 2,062,521
Reliance Steel & Aluminum Co., 4.5000%, 15/4/23............ 2,141,000 0.31 2,300,440
Steel Dynamics, Inc., 5.5000%, 1710724 .......ccvviiainn, 467,000 0.06 480,134
0.37 2,780,574
Wells Fargo & Co., 1.6540%, 2/6/24 ... 1,562,000 0.21 1,587,973
Wells Fargo & Co., 2.1640%, 1172726, 4,092,000 0.56 4,226,091
Wells Fargo & Co., 2.1880%, 30/4726.....ccviiiiiiiiiiiiis 1,688,000 0.24 1,747,336
Wells Fargo & Co., 5.8750%, 15/6/25. ... 1,487,000 0.21 1,548,483
1.22 9,109,883
AT&T, Inc., 3.6000%, 1577725 oo 146,000 0.02 162,260
AT&T, Inc., 4.7500%, 1575746 oo 571,000 0.09 677,237
AT&T, Inc., 4.8500%, 173739 i 1,512,000 0.24 1,825,416
CenturyLink, Inc., 5.8000%, 1573722 608,000 0.08 626,073
CenturyLink, Inc., 6.4500%, 1576721 ... 1,477,000 0.20 1,515,144
Level 3 Financing, Inc., 3.8750%, 15/11/29 (144A)......... 1,865,000 0.27 1,970,624
Verizon Communications, Inc., 2.6250%, 15/8/26 ............ 1,641,000 0.24 1,787,011
Verizon Communications, Inc., 3.0000%, 22/3/27 ............ 567,000 0.08 629,832
Verizon Communications, Inc., 4.0000%, 22/3/50 ............ 490,000 0.08 619,737
Verizon Communications, Inc., 4.5220%, 15/9/48 ............ 217,000 0.04 287,263
Verizon Communications, Inc., 4.8620%, 21/8/46 ............ 588,000 0.11 800,646
1.45 10,901,243
Hasbro, Inc., 3.0000%, 19710724, 781,000 0.11 818,814
Hasbro, Inc., 3.5500%, 19710726, .., 1,383,000 0.20 1,463,504
Hasbro, Inc., 3.9000%, 19711729, 2,796,000 0.38 2,916,561
0.69 5,198,879
United Parcel Service, Inc., 3.9000%, 1/4/25 ............... 538,000 0.08 611,393
United Parcel Service, Inc., 5.2000%, 1/4/40 ............... 246,000 0.05 340,665
United Parcel Service, Inc., 5.3000%, 1/4/50 ............... 531,000 0.10 761,920
0.23 1,713,978
Elanco Animal Health, Inc., 5.0220%, 28/8/23 ............... 671,000 0.09 707,486
American Water Capital Corp., 2.8000%, 1/5/30............... 507,000 0.07 553,346
American Water Capital Corp., 3.4500%, 1/5/50............... 603,000 0.09 680,717
0.16 1,234,063
................................................................................. 54.84 411,112,961
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0.3750%, 3074725 .o 704,000 0.09 707,286
0.5000%, B1/3725 oo 900 — 910
0.6250%, 1575730 o 41,800 0.01 41,679
1.1250%, 1575740 oo s 7,735,000 1.02 7,664,146
1.1250%, 2872722 ..o 15,129,000 2.05 15,371,300
1.5000%, 1572730 o s 12,341,000 1.78 13,341,778
2.0000%, 1572750 oo 15,597,200 2.38 17,858,185
2.1250%, BL/5721 oo 10,291,600 1.41 10,477,130
2.3750%, 5710749, e 6,703,500 1.10 8,277,775
2.6250%, 1712723, .o 262,000 0.04 284,203
2.7500%, A578782 oo 13,511,400 2.31 17,328,898
2.8750%, 30711723 420,000 0.06 458,268
12.25 91,811,558

.................................................................... 12.25 91,811,558

(2019 : 29.59%; USD 196,374,219)
Fannie Mae

2.0000%, 2573750 i 111,300 0.02 113,585
2.0000%, 2579734 .o 799,300 0.11 826,496
2.5000%, 171750, e 222,866 0.03 234,110
2.5000%, L710734 oo s 87,408 0.01 92,399
2.5000%, 25712749, ... 3,885,000 0.54 4,040,738
2.5000%, 2578734 .o 2,703,700 0.38 2,830,057
2.5000%, 2578749 ..o 3,885,000 0.54 4,048,287
3.0000%, L/1743. . e 40,686 0.01 43,513
3.0000%, L71750. . e s 497,719 0.07 524,405
3.0000%, 1710734 oo 363,957 0.05 384,713
3.0000%, L710734 oo s 51,562 0.01 55,008
3.0000%, L/11748 oo s 4,028,522 0.57 4,251,523
3.0000%, 1712734 oo s 50,401 0.01 53,720
3.0000%, 172743 e 37,657 0.01 40,227
3.0000%, Y 12,010,889 1.71 12,844,377
3.0000%, 172748 658,737 0.09 709,948
3.0000%, 172757 e 1,469,915 0.21 1,575,571
3.0000%, 173750 o s 4,143,896 0.58 4,371,255
3.0000%, L/5743. e 1,171,208 0.17 1,241,421
3.0000%, L5748 ... s 360,231 0.05 382,004
3.0000%, 176757 e e 9,615 — 10,302
3.0000%, 178749, .. 476,613 0.07 511,039
3.0000%, 179746 ..o 827,009 0.12 884,399
3.0000%, 179749, . e 103,528 0.01 110,103
3.0000%, 2572734 .o 290,500 0.04 305,264
3.0000%, 2576747 .o 96,900 0.01 102,021
3.5000%, LILTA8. ..o s 928,229 0.13 991,960
3.5000%, L711743 o 2,729 — 2,957
3.5000%, L712742 oo s 1,003,071 0.15 1,087,112
3.5000%, 1712785 oo 471,086 0.07 519,122
3.5000%, L712747 oo s 1,054,298 0.15 1,124,673
3.5000%, 172743 e 5,183,192 0.75 5,616,638
3.5000%, 172745, . o 2,381,183 0.34 2,576,425
3.5000%, 172757 e 2,699,796 0.39 2,955,879
3.5000%, 173743 e 1,373,569 0.20 1,486,193
3.5000%, L/37A8. .. s 2,084,841 0.30 2,234,644
3.5000%, L7A743. ..o 648,294 0.09 701,450
3.5000%, LIATAL. ... s 537,090 0.08 592,613
3.5000%, A T 915,516 0.13 997,910
3.5000%, L/BIAT .o s 379,134 0.05 400,190
3.5000%, 178756 e e 2,205,391 0.32 2,398,016
3.5000%, 2576747 .o 3,755,933 0.52 3,949,879
3.5000%, 2577733 oo 1,803,981 0.25 1,894,409
4.0000%, L1748 3,062,382 0.44 3,296,785
4.0000%, 1710747 oo 1,187,055 0.17 1,274,898
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4.0000%, LZAL7AT o 113,641 0.02 121,150
4.0000%, L1277 o 326,156 0.05 347,706
4.0000%, 172749 e 675,907 0.10 715,443
4.0000%, L7348 e 860,747 0.12 927,359
4.0000%, L/O/A47 . 335,439 0.05 358,340
4.0000%, LITIAT o e e 305,194 0.05 325,359
4.0000%, L/8/AT . 384,683 0.05 410,100
4.0000%, L/ AT e 65,738 0.01 70,916
4.0000%, 179749 e 1,079,314 0.16 1,172,157
4.0000%, 25712724, ... s 515,423 0.07 545,106
4.5000%, 1710784 ... 470,971 0.07 536,522
4.5000%, L710747 oo e 74,426 0.01 80,277
4.5000%, L7AL742 oo 223,329 0.03 249,455
4.5000%, L1177 o 247,060 0.04 266,485
4.5000%, 1727486 e 860,267 0.13 960,902
4.5000%, 173745, e 734,863 0.11 837,144
4.5000%, L7348 322,558 0.05 347,494
4.5000%, LIA148. ... 355,735 0.05 383,237
4.5000%, L/S47 e 767,269 0.10 846,403
4.5000%, /5748 419,883 0.06 452,344
4.5000%, L6745, . e 428,674 0.06 478,058
4.5000%, L6747 .o 586,783 0.09 634,548
4.5000%, L6748 .. 316,705 0.04 341,190
4.5000%, LITIAT o e 908,670 0.14 980,111
4.5000%, /84T e 458,199 0.07 494,404
4.5000%, L/ AT oo e 820,341 0.11 884,837
5.0000%, /5748 .. 136,129 0.02 148,646
5.0000%, LITIBA. ..o e e 641,789 0.10 716,523
6.0000%, 172737 e 94,761 0.02 113,827

11.93 89,434,281

Freddie Mac Gold Pool

3.0000%, 176743 e 71,300 0.01 75,044
3.0000%, L7846 .. 562,225 0.08 593,446
3.5000%, (Y 2,339,746 0.35 2,550,661
3.5000%, LITIA2. e e e 20,933 — 22,692
3.5000%, 0 T 1,772,000 0.27 1,953,133
3.5000%, L7842 48,006 — 52,040
3.5000%, L7947 .o 458,490 0.06 484,064
4.0000%, 172746, ... 435,769 0.06 473,894
4.5000%, L5784 ... .o 416,258 0.06 464,388
5.0000%, 179748 e 101,934 0.01 111,976
6.0000%, L78740. . . 165,013 0.03 198,884

0.93 6,980,222

Freedie Mac Pool

2.5000%, 171750 e 103,885 0.01 109,126
2.5000%, L711734 o e 204,792 0.03 216,485
2.5000%, 1712733 o 2,559,769 0.35 2,684,407
3.0000%, 170733 292,992 0.04 310,504
3.0000%, L7145, e 931,163 0.13 987,665
3.0000%, 171750 e 1,013,593 0.14 1,069,391
3.0000%, 1710732 oo 116,872 0.02 122,981
3.0000%, 1710734 oo 932,115 0.13 988,063
3.0000%, 1710749 o 1,150,897 0.17 1,213,054
3.0000%, L711749 o 1,495,978 0.21 1,574,706
3.0000%, 1712789 o 1,121,825 0.17 1,180,747
3.0000%, 172750 e 118,027 0.02 124,625
3.0000%, 173743 e 1,798,072 0.26 1,922,752
3.0000%, 173750 i 319,952 0.04 337,601
3.0000%, (Y L 873,256 0.12 921,595
3.0000%, L1/5731. e 1,814,478 0.26 1,921,851
3.0000%, 175750 1,165,781 0.16 1,231,369
3.0000%, 178749, e 152,745 0.02 163,778
3.0000%, 179732 e 521,951 0.07 553,147
3.5000%, L/A17AT o 778,090 0.11 830,899
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3.5000%, L1277 o 581,280 0.08 620,732
3.5000%, L2743 .o e 420,258 0.06 454,652
3.5000%, L2784, ... 585,512 0.08 633,430
3.5000%, L2748, s 541,417 0.08 576,503
3.5000%, 173750 e 11,951 — 12,757
3.5000%, LIT/8B. ... e e e 542,426 0.08 589,104
3.5000%, 178749 ..o s 2,120,888 0.30 2,241,628
4.0000%, L/3/AT e e 97,698 0.01 106,212
4.0000%, LIA7A8......oo e s 2,014,698 0.29 2,141,682
4.0000%, L5748 .. 1,460,882 0.21 1,546,012
4.5000%, LIT/A8.....o e s 550,913 0.08 594,092
3.73 27,981,550

Ginnie Mae
2.5000%, 20712749, ..o s 2,806,100 0.39 2,946,095
3.0000%, 2077749 .o s 778,100 0.11 823,933
4.0000%, 1571745 .o s 2,604,160 0.38 2,837,379
4.0000%, I5/1174T ... e 294,447 0.04 320,478
4.0000%, 5712747 ... e s 391,052 0.06 425,623
4.0000%, L5/874T o 203,273 0.03 221,244
4.0000%, 20/6/48 ... s 1,196,936 0.17 1,277,861
4.0000%, 207847 .o 351,730 0.05 379,414
4.5000%, 1578746 ..o s 3,065,287 0.46 3,401,100
4.5000%, 2072748 ... s 536,573 0.08 579,160
4.5000%, 20/5/48 ... s 1,470,733 0.21 1,582,015
5.0000%, 2074749 ..o 2,228,622 0.32 2,416,883
5.0000%, 20/5/48 ..o s 1,463,959 0.21 1,596,516
5.0000%, 20/6/48 ... s 860,078 0.13 937,956
5.0000%, 20/8/48 ..o 1,467,453 0.21 1,591,415
2.85 21,337,072
.................................................................. 19.44 145,733,125
(2019 : 0.17%; USD 1,101,306)
(2019 : 0.00%; USD 5,726)

Elanco Animal Health Term Loan, 0.0000%, 4/2/27............ 3,441,449 0.44 3,290,886
............................................................ 0.44 3,290,886
( : USD 693,972,168)..........ccceininnnnn.n. 97.03 727,398,819
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&) ¢ D
Goldman Sachs 9 U.S. Treasury Note 10 Year Bond Future
21/9/20 _ 4,430
T o - )
&) ¢ D
Goldman Sachs Markit MCDX Buying
Protection 750,000 2025 20 - 8,578
Goldman Sachs Markit MCDX Buying
Protection 720,000 2025 20 - 5,190
— 13,768
2020 30
(2019 : 0.04%; USD 260,197)
( ) () ( )
Citibank
AU 40,000 USD 26,145 27,597 2020 - 1,452
AU 8,700 USD 5,982 6,002 2020 - 20
AUDS 984,909 USD 642,849 679,512 2020 - 36,663
apt? 1,771,330 USD 1,156,145 1,222,083 2020 0.01 65,938
AuDE 9,012 USD 5,891 6,218 2020 - 327
AU 217,002 USD 144,302 149,715 2020 - 5,413
AuDE 11,495 USD 7,741 7,930 2020 - 189
AuDE 8,508 USD 5,730 5,870 2020 - 140
AU 252,031 USD 167,963 173,882 2020 - 5,919
AU 25,361 USD 17,472 17,497 2020 - 25
AU 16,297 USD 11,222 11,244 2020 - 22
AU 10,796  USD 7,423 7,448 2020 - 25
AuDe 156,037  USD 107,076 107,654 2020 - 578
EURE 18 USD 19 20 2020 - 1
EURS 23 USD 25 25 2020 - -
EUR®Y 14 USD 16 16 2020 - -
EUR® 230 USD 253 259 2020 - 6
EURSY 106  USD 116 119 2020 - 3
EURS 112 USD 124 126 2020 - 2
EUR® 287  USD 313 322 2020 - 9
EUR®Y 252 USD 281 284 2020 - 3
EURSY 2,608 USD 2,846 2,931 2020 - 85
EUR® 7,979,688 USD 8,700,852 8,965,794 2020 0.04 264,942
ER® 1,314,352 USD 1,433,137 1,476,776 2020 0.01 43,639
EUR®Y 48,404  USD 52,779 54,386 2020 - 1,607
EUR™ 3,462 USD 3,775 3,890 2020 - 115
EUR® 17,319,676 USD 18,884,942 19,459,990 2020 0.08 575,048
EURSY 848,003  USD 924,642 952,797 2020 - 28,155
EURS 4,276  USD 4,667 4,804 2020 - 137
EURSY 87,346  USD 95,351 98,140 2020 - 2,789
EUR®Y 133,439  USD 146,262 149,929 2020 - 3,667
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2020 30
(2019 : 0.04%; USD 260,197)

( ) () ( )

ERY 878,270 USD 965,544 986,804 2020 - 21,260
ERY 177,02 USD 194,701 198,988 2020 - 4,287
EUR™ 3,965 USD 4,363 4,454 2020 - 91
ELRY 182,928 USD 201,314 205,534 2020 - 4,220
EURY 39,611 USD 43,888 44,505 2020 - 617
EURE 4,764 USD 5,279 5,353 2020 - 74
EURE 45,635 USD 50,876 51,275 2020 - 399
EUREY 6,802 USD 7,584 7,643 2020 - 59
ER® 112,471 USD 125,149 126,370 2020 - 1,221
EURE 5,172 USD 5,755 5,811 2020 - 56
EURE 775,696  USD 861,566 871,555 2020 - 9,989
EURE 162,447 USD 180,941 182,521 2020 - 1,580
EURE 145,100 USD 162,126 163,031 2020 - 905
EURE 3,482  USD 3,902 3,912 2020 - 10
Er? 1,037,873 USD 1,163,227 1,166,130 2020 - 2,903
EURE 10,490 USD 11,739 11,786 2020 - 47
EURE: 15,616  USD 17,476 17,546 2020 - 70
EURE 54,721  USD 61,413 61,483 2020 - 70
EURE 7,102 USD 7,971 7,980 2020 - 9
EURE 40,654  USD 45,623 45,678 2020 - 55
EURE 25,508 USD 28,626 28,661 2020 - 35
EURE 25,356 USD 28,469 28,489 2020 - 20
EURE 5,000 USD 5,614 5,618 2020 - 4
usp® 647  AUD 936 646 2020 -

usp™ 153 EUR 136 153 2020 - -
usp® 1,458 AUD 2,106 1,453 2020 - 5
usp™ 620 EUR 551 619 2020 - 1
Usp 259 EUR 230 259 2020 - -
usp® 16,805 EUR 14,824 16,656 2020 - 149
usp® 20,860 AUD 29,693 20,485 2020 - 375
usp® 38,144 EUR 33,747 37,917 2020 - 227
usp® 1,411 EUR 1,244 1,398 2020 - 13
usp® 9,414 EUR 8,261 9,282 2020 - 132
usp™ 11,393 EUR 10,075 11,320 2020 - 73
usp™ 11,593 EUR 10,252 11,519 2020 - 74
usp® 24,731  EUR 21,871 24,573 2020 - 158
usp® 20,058 EUR 17,724 19,915 2020 - 143
usp® 2,824 EUR 2,495 2,804 2020 - 20
usp® 7,817 EWR 6,943 7,800 2020 - 17
usp® 15,577 EUWR 13,834 15,544 2020 - 33
usp™ 4,057 EUR 3,604 4,050 2020 - 7
usp® 52,209 EUR 46,120 51,819 2020 - 390
usp® 3,849 EUR 3,398 3,818 2020 - 31
usp® 11,714  EWR 10,399 11,685 2020 - 29
usp® 14,147 EWR 12,585 14,140 2020 - 7
usp® 706 AUD 1,022 705 2020 - 1
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usp® 1,241 AUD 1,792 1,237 2020 - 4
usp® 1,760 EUR 1,559 1,752 2020 - 8
usp® 11,719  EWR 10,382 11,665 2020 - 54
usp® 551  AUD 797 550 2020 - 1
usp® 5,365 EUR 4,749 5,336 2020 - 29
usp® 783 EUR 693 779 2020 - 4
usp® 367 EWR 325 365 2020 - 2
usp” 1,915,670 EUR 1,702,061 1,912,397 2020 - 3,273
usp“ 957 EWR 852 957 2020 - -
" 1ce( ( ccP o)

25
CA
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2020 30
(2019 : 0.04%; USD 260,197)

( ) () ( )
usp ™ 2,949  EWR 2,624 2,949 2020 - -
usp ™ 5,430 EUR 4,832 5,430 2020 - -
usp?! 21,620 EWR 19,250 21,628 2020 - !
usp® 5,531 EUR 4,922 5,531 2020 — -

0.14 1,091,466
728,508,483
;
ICE( (¢ CcP )

o
>
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2020 30
(2019 :  %; USD (786)
( ) () ( )

Citibank

AU 8 USD 6 6 2020 - -
AUDE 56,288 USD 39,043 38,835 2020 - (208)
AUDE 2,000 USD 1,392 1,380 2020 - (12)
AUDE 10,432 USD 7,234 7,198 2020 - (36)
AUDE 8,666 USD 6,009 5,979 2020 - (30
AUDE 20,200 USD 14,152 13,936 2020 - (216)
AU 209  USD 144 144 2020 - -
EURE 30 USD 34 34 2020 - -
EUR?? 21 USD 24 24 2020 - -
eur® 6 USD 6 6 2020 - -
EURE 276,681  USD 313,859 310,873 2020 - (2986)
EURE 296  USD 333 333 2020 - -
EURS 20,000 USD 22,510 22,472 2020 - (38)
EURS 81 USD 92 92 2020 - -
EURS 249 USD 280 280 2020 - -
EURS 15,842  USD 17,819 17,800 2020 - 19)
EURS 6,585 USD 7,407 7,399 2020 - ®
EURS 209,439  USD 237,429 235,321 2020 - (2108)
EURSY 44,706  USD 50,680 50,230 2020 - (450)
EURE 104,884  USD 118,512 117,846 2020 - (666)
EURS 6,824 USD 7,711 7,668 2020 - 43)
EURSY 56,444  USD 63,802 63,419 2020 - (383)
EURS 7,785 USD 8,800 8,747 2020 - (53)
EURS 4,621 USD 5,216 5,192 2020 - @24)
EURE 267 USD 302 301 2020 - @
EURS 109,042  USD 123,081 122,518 2020 - (563)
EURS 7,160 USD 8,093 8,045 2020 - (48)
EURS 442 USD 499 496 2020 - €©)]
EURS 12,864 USD 14,541 14,454 2020 - @7
EURSY 214 USD 244 241 2020 - (©)
EURS 5,087 USD 5,797 5,716 2020 - (81)
EURE 9,445 USD 10,763 10,613 2020 - (150)
EURS 8,896 USD 10,132 9,995 2020 - (137)
EURS 65,224 USD 74,287 73,285 2020 - (1002)
EURS 54,744  USD 61,640 61,509 2020 - (131)
EURY 5,325 USD 5,995 5,982 2020 - (13)
EURS 13,533  USD 15,320 15,206 2020 - (114)
EURS 4,047 USD 4,581 4,547 2020 - (€]
EURS 4,432 USD 4,982 4,981 2020 - €))
EURS 105,250  USD 118,291 118,256 2020 - (35)
EURS 45,265 USD 50,985 50,858 2020 - 127)
EURS 6,439 USD 7,253 7,235 2020 - (18)
EURS 47,348 USD 53,332 53,199 2020 - (133)
EUR® 29,858 USD 33,563 33,547 2020 - (16)
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EURE 125,430 USD 141,240 140,930 2020 - (310)
EURE 9,709 USD 10,933 10,909 2020 - @4
EURE 25,123 USD 28,289 28,227 2020 - (62)
EURE 21,185 USD 23,954 23,803 2020 - (151)
EURE 16,467 USD 18,619 18,502 2020 - 17
EURE 28,686  USD 32,233 32,231 2020 - @
usp® 69 AUD 101 69 2020 - -

usp® 59 AUD 86 59 2020 - -

[
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2020 30
(2019 :  %; USD (786)

( ) () ( )
usp 17 EWR 15 17 2020 - -
usp 4,851 EUR 4,426 4,973 2020 - (122)
usp® 6,538 AUD 10,002 6,901 2020 - (363)
usp 27,868 EUR 25,541 28,697 2020 - (829)
usp 23,456  EUR 21,118 23,728 2020 - 272)
usp 4,469 EUR 4,012 4,508 2020 - (39)
usp® 4,052 EUR 3,615 4,062 2020 - (10)
usp® 668 EUR 597 671 2020 - (€))
usp® 669 EUR 597 671 2020 - 2
usp 149  EWR 133 149 2020 - -
usp® 761  AUD 1,106 763 2020 - @
usp® 649 AUD 942 650 2020 - @
usp® 4,483 EWR 3,995 4,488 2020 - ®)

_ (12,291)
(12,291)
(@)
63.01
28.12
0TC 0.14
8.73
100.00

)
>
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(2019 : 0.87%; USD 4,484,959)
S-Jets 2017-1, Ltd., 5.6820%, 15/8/42 (144A) ............... 648,511 0.09 394,182
Zephyrus Capital Aviation Partners 2018-1, Ltd., 4.6050%,
15710738 (LAAA) ... .i e e e 1,204,198 0.22 991,891
............................................. 0.31 1,386,073
(2019 : 3.47%; USD 17,988,805)
FOrd MOTOr CO. vt et e e e e e e 453,713 0.61 2,758,575
Las Vegas Sands COMP. .oooeiiiiiiie it et e e 42,957 0.43 1,956,262
Eldorado RESOIrtS, INC.....c.ooiiiiiiiiiiii e, 22,923 0.20 918,295
Western ALLIAnCe BanCorp.........cuvuveieeiieiiiieiee e e e e 14,089 0.12 533,550
Dell Technologies, INC. ....oooiiii i 21,696 0.26 1,191,978
Micron Technology, INC. ....cooviiiiiiiiiiii e e e 46,702 0.53 2,406,087
CoNStElIIUM S.E. . i e e e s 284,793 0.49 2,187,210
REIT
VICI Properties, INC. ..o e e e 59,366 0.26 1,198,600
QUIKSTIVEN, INC.™ e e e e e 45,962 0.45 2,042,551
GCl Liberty, INC. ..ot e 24,830 0.39 1,765,910
........................................................................... 3.74 16,959,018
(2019 : 84.47%; USD 437,983,990)

TransDigm, Inc., 6.2500%, 15/3/26 (144A) ....oovvviiiininnnn, 1,958,000 0.43 1,960,154
TransDigm, Inc., 7.5000%, 1573727 .., 3,295,000 0.70 3,172,327
1.13 5,132,481
OCI N.V., 5.2500%, 1711724 (L44A)..c.oeneiiiieiiiiiie e, 855,000 0.18 824,006

Alaska Airlines 2020-1 Class A Pass Through Trust, 4.8000%,

1578727 (LA4A) et e e e 933,000 0.21 945,306
Delta Air Lines, Inc., 7.3750%, 1571726, 1,953,000 0.42 1,891,432
Southwest Airlines Co., 4.7500%, 4/5/23.....cccciiiiiiiin 955,000 0.22 986,751
Southwest Airlines Co., 5.2500%, 4/5/25........cciiiiiiin 876,000 0.20 925,047

1.05 4,748,536
Ford Motor Co., 6.3750%, 172729 284,000 0.06 278,689
Ford Motor Co., 7.4500%, 1677731 oo 2,450,000 0.57 2,587,996
Ford Motor Co., 8.5000%, 2174723 ... 3,691,000 0.86 3,910,153
Ford Motor Co., 9.0000%, 2274725 ... 4,248,000 1.02 4,601,115
Ford Motor Co., 9.6250%, 2274730 oo 1,363,000 0.36 1,616,757
Ford Motor credit Co. LLC, 3.0870%, 9/1/23 ...l 500,000 0.11 476,405
Ford Motor credit Co. LLC, 3.2190%, 9/1/22 ..o 1,314,000 0.28 1,284,711
Ford Motor Credit Co., LLC, 3.3500%, 1711722 ............... 629,000 0.13 604,802
General Motors Financial Co., Inc., 5.7500%, 30/3/66 ... 2,242,000 0.44 1,983,822

3.83 17,344,450
American Axle & Manufacturing, Inc., 6.2500%, 15/3/26... 845,000 0.18 816,321

- 2020 30
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Liberty Interactive LLC, 8.2500%, 1/72/30 ..o 3,116,000 0.67 3,039,175
Nexstar Broadcasting, Inc., 5.6250%, 15/7/27 (144A)...... 1,136,000 0.25 1,138,874
0.92 4,178,049
Great Lakes Dredge & Dock Corp., 8.0000%, 15/5/22......... 3,409,000 0.77 3,506,208
ServiceMaster Co. LLC, 5.1250%, 15/11/724 (144A)............ 1,017,000 0.23 1,033,633
LGl Homes, Inc., 6.8750%, 15/7/26 (L44A) ..ooivviniiennnn. 3,098,000 0.70 3,163,244
TRI Pointe Group, Inc., 5.7000%, 15/6/28 ........ocevennnn. 1,661,000 0.37 1,694,220
1.07 4,857,464
Weekley Homes LLC / Weekley Finance Corp., 6.6250%,
1578725 o e 2,333,000 0.53 2,379,660
Builders FirstSource, Inc., 6.7500%, 1/6/27 (144A) ...... 956,000 0.22 981,511
Summit Materials LLC / Summit Materials Finance Corp.,
5.1250%, 176725 (L44A) oo e 2,336,000 0.51 2,315,315
Summit Materials LLC / Summit Materials Finance Corp.,
6.1250%, I57T723 e e 2,752,000 0.61 2,744,060
1.12 5,059,375
JELD-WEN, Inc., 4.8750%, 15712727 (144A) ..coivviinaannn. 2,056,000 0.44 1,986,610
Masonite International Corp., 5.3750%, 1/2/28 (144A) ... 1,406,000 0.32 1,440,011
Masonite International Corp., 5.7500%, 15/9/26 (144A)... 367,000 0.08 379,317
0.84 3,805,938
v v
Altice Financing S.A., 5.0000%, 15/1/28 (144A) ............ 2,679,000 0.59 2,665,484
Altice Finco S.A., 7.6250%, 15/72/25 (144A) ....c.coeneeenen. 2,496,000 0.57 2,604,963
Block Communications, Inc., 4.8750%, 1/73/28 (144A) ...... 1,581,000 0.35 1,565,403
CCO Holdings LLC / CCO Holdings Capital Corp., 4.5000%,
1578730 (LA4A) ... e i et e e 1,853,000 0.42 1,897,759
CCO Holdings LLC / CCO Holdings Capital Corp., 5.0000%,
172728 (LAAAY) ..o e et e e 3,678,000 0.84 3,801,213
CCO Holdings LLC / CCO Holdings Capital Corp., 5.1250%,
175727 (LA4A) oo et e e 6,514,000 1.50 6,748,830
CCO Holdings LLC / CCO Holdings Capital Corp., 5.3750%,
176729 (LA4A) ..o e 1,588,000 0.37 1,677,150
CSC Holdings LLC, 5.2500%, /6724 ..., 1,041,000 0.24 1,108,118
CSC Holdings LLC, 5.3750%, 172728 (144A) ...coevvvinennnnn. 2,785,000 0.64 2,918,415
CSC Holdings LLC, 5.7500%, 15/1/30 (144A)....cevvenennnnn. 1,594,000 0.37 1,667,157
CSC Holdings LLC, 5.8750%, 1579722 oo 1,318,000 0.30 1,380,243
CSC Holdings LLC, 7.5000%, 174728 (144A) ....ccovvvenennnnn. 2,354,000 0.57 2,575,641
CSC Holdings LLC, 7.7500%, 1577725 i 3,881,000 0.89 4,047,922
GCl LLC, 6.6250%, 15/6/24 (L44A) ooovivviiiiiiiiiee e, 4,271,000 0.99 4,482,329
GCI LLC, 6-8750%, 574725, . e 1,427,000 0.33 1,475,011
LCPR Senior Secured Financing DAC, 6.7500%, 15/10/27
L 1,232,000 0.28 1,258,722
Virgin Media Finance plc, 5.0000%, 15/7/30 (144A)......... 1,177,000 0.25 1,155,049
Ziggo Bond Co B.V., 5.1250%, 28/2/30 (144A)......ccceen.n. 4,022,000 0.88 3,997,546
10.38 47,026,955
Station Casinos LLC, 4.5000%, 15/2/28 (144A) ............... 1,406,000 0.26 1,185,434
SFR Group S.A., 7.3750%, 175726 (144A) ....ovviviiiniinnnn. 6,497,000 1.50 6,789,300
Sprint Corp., 7.1250%, 1576724 ..o 1,900,000 0.47 2,148,786
T-Mobile USA, Inc., 6.5000%, 1571724 ..o 2,778,000 0.63 2,846,936
2.60 11,785,022
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Blue Cube SpinCo. LLC, 10.0000%, 15/10/25....c.cccvvveennn. 531,000 0.12 553,512
Olin Corp., 9.5000%, 176725 (144R) ooovviiiiiiiiiiiiie 1,306,000 0.32 1,458,639

0.44 2,012,151
PolyOne Corp., 5.7500%, 15/5/725 (144A) .ooovviiiiiiiiin, 1,381,000 0.31 1,423,293
Atotech Alpha 2 B.V., 8.7500%, 1/6/23 (144A) ....cc.co..... 1,100,000 0.24 1,101,260
Element Solutions, Inc., 5.8750%, 1712725 (144A) ......... 2,842,000 0.64 2,878,385
Kraton Polymers LLC / Kraton Polymers Capital Corp.,
7.0000%, 1574725 (LA4A) ... cnieii et e 958,000 0.21 966,153
PQ Corp., 5.7500%, 15712725 (L44A) ooeiniiiiiiiiiie e, 59,000 0.01 59,658
Starfruit Finco B.V. / Starfruit US Holdco LLC, 8.0000%,

1710726 (LA4AY e e 1,947,000 0.44 1,999,267
Tronox, Inc., 6.5000%, 175725 (144A) cooviviiiiiiiiiies 1,525,000 0.34 1,535,484
Valvoline, Inc., 4.2500%, 15/2/30 (144A) .oooinviiiannnn. 2,662,000 0.58 2,626,649

2.46 11,166,856
J2 Global, Inc., 1.7500%, 1711726 (144A) .oooivviinaannnn. 1,176,000 0.22 994,887
Western Digital Corp., 1.5000%, 172724 ......coooiiiiinn, 1,623,000 0.34 1,533,790
Gartner, Inc., 4.5000%, 177728 (L44A)...ccviiiiiiiiiii, 1,196,000 0.27 1,212,983
ARD Finance S.A., 6.5000%, 30/6/27 (L44A)...c.civininiannnnn. 8,188,572 1.79 8,115,407
Ardagh Packaging Finance plc / Ardagh Holdings USA, Inc.,
5.2500%, 1578727 (LA4A) ..o e e 2,748,000 0.59 2,702,136
Mauser Packaging Solutions Holding Co., 7.2500%,
1574725 (LA4AY ... e e e e e 4,236,000 0.85 3,853,659
Trivium Packaging Finance B.V., 5.5000%, 15/8/26
N 1,157,000 0.26 1,172,909
Trivium Packaging Finance B.V., 8.5000%, 15/8/27
[ 1,885,000 0.45 2,018,958
3.94 17,863,069
LABL Escrow Issuer LLC, 10.5000%, 15/7/27 (144A) ......... 4,070,000 0.96 4,333,655
LABL Escrow Issuer LLC, 6.7500%, 15/7/26 (144A)............ 1,959,000 0.45 2,042,561
1.41 6,376,216
Royal Caribbean Cruises, Ltd., 11.5000%, 1/6/25
[ 569,000 0.13 593,601
Ortho-Clinical Diagnostics, Inc. / Ortho-Clinical
Diagnostics S.A., 7.2500%, 172728 (144A) ....oovvenennnnn. 2,592,000 0.58 2,641,196
Ortho-Clinical Diagnostics, Inc. / Ortho-Clinical
Diagnostics S.A., 7.3750%, 1/6/25 (144A) ....coeovvvenennnnn. 1,108,000 0.25 1,128,083
0.83 3,769,279
Univar Solutions USA, Inc./Washington, 5.1250%, 1/12/27
(LAAR) .o e 2,102,000 0.47 2,129,978
Bank of America Corp., 4.3000%, 28/7/68.......cc.cviiinn. 473,000 0.09 422,886
Citigroup, Inc., 4.7000%, 30/7/68....cociniiiiii 1,465,000 0.30 1,301,543
JPMorgan Chase & Co., 4.0000%, 1071768 ....covveieiein, 284,000 0.05 248,757
JPMorgan Chase & Co., 4.6000%, 1/8/68....c.ccovviiiiiiiiiinnns 473,000 0.09 422,318
JPMorgan Chase & Co., 5.0000%, 1/72/68......c.ccvviiiiininn, 1,180,000 0.25 1,135,959
0.78 3,531,463
General Electric Co., 5.0000%, 29712749, 11,976,000 2.08 9,420,865
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Expedia Group, Inc., 6.2500%, 1/5/25 (144A)....c.cceeeee.. 1,713,000 0.40 1,832,773

Expedia Group, Inc., 7.0000%, 1/5/25 (144A).......cccevnnne. 1,502,000 0.35 1,565,174
0.75 3,397,947

Vistra Operations Co. LLC, 5.5000%, 1/9/26 (144A)......... 582,000 0.13 597,158

DPL, Inc., 4.1250%, 177725 (L44A).c.coviiiiiieiiiiiiiiiiee e, 717,000 0.16 718,993

Springleaf Finance Corp., 5.3750%, 15/11/29........cccen. 1,975,000 0.41 1,868,745

Springleaf Finance Corp., 7.7500%, 1710721 ..o 876,000 0.20 913,427

Springleaf Finance Corp., 8.8750%, 1/6/25.........cccenn . 955,000 0.23 1,022,867
0.84 3,805,039

Aramark Services, Inc., 6.3750%, 1/5/25 (144A) ............ 1,692,000 0.39 1,750,382

FAGE International S.A_./ FAGE USA Dairy Industry, Inc.,

5.6250%, 1578726 (LA4A) ... ceieii et e 1,187,000 0.25 1,120,006

JBS USA LUX S.A. / JBS USA Finance, Inc., 6.7500%,

1572728 (LA4AY ... e e e e e e 2,408,000 0.56 2,549,037

JBS USA LUX S.A. / JBS USA Food Co. / JBS USA Finance, Inc.,

5.5000%, 1571730 (LA4A) ... eniiiie i e 1,780,000 0.40 1,827,508

JBS USA LUX S.A. / JBS USA Food Co. / JBS USA Finance, Inc.,

6.5000%, 1574729 (LA4A) ... cnieiie e e 2,380,000 0.56 2,531,273

NBM US Holdings, Inc., 6.6250%, 6/8/29 (144A)............... 1,292,000 0.29 1,315,030

Smithfield Foods, Inc., 5.2000%, 174729 (144A) ............ 1,172,000 0.28 1,268,808
2.09 9,491,656

Dole Food Co., Inc., 7.2500%, 15/6/25 (144A) ......cc...... 4,658,000 0.99 4,477,013

Kraft Heinz Foods Co., 3.7500%, 1/74/30 (144A)............... 2,418,000 0.55 2,498,168

Kraft Heinz Foods Co., 4.8750%, 1710749 (144A) ............ 519,000 0.12 529,130
1.66 7,504,311

Albertsons Cos, Inc. / Safeway, Inc. / New Albertsons L.P. /

Albertsons LLC, 4.6250%, 1571727 (144A)...oeeiiieeaannn. 3,494,000 0.76 3,497,686

Albertsons Cos, Inc. / Safeway, Inc. / New Albertsons L.P. /

Albertsons LLC, 4.8750%, 1572730 (144A)....ceiniiieaannn. 1,618,000 0.37 1,657,042

Albertsons Cos, Inc. / Safeway, Inc. / New Albertsons L.P. /

Albertsons LLC, 5.8750%, 1572728 (144A).....c.civviiennnnnn. 769,000 0.18 794,731
1.31 5,949,459

Colt Merger Sub, Inc., 5.7500%, 1/7/25 (144A)............... 1,095,000 0.24 1,103,213

Downstream Development Authority of the Quapaw Tribe of

Oklahoma, 10.5000%, 1572723 (144A) .oivieieiiiiiiiiiiee e, 3,870,000 0.72 3,284,256

Enterprise Development Authority, 12.0000%, 15/7/24

[ 2,555,000 0.57 2,577,088

Golden Entertainment, Inc., 7.6250%, 15/4/26 (144A)...... 4,142,000 0.84 3,822,921

Mohegan Gaming & Entertainment, 7.8750%, 15/10/24

L 1,264,000 0.23 1,053,727

Scientific Games International, Inc., 7.0000%, 15/5/28

(LAAR) ..o e e e 2,388,000 0.43 1,914,436

Scientific Games International, Inc., 8.2500%, 15/3/26

(LAAR) ..o e e 1,637,000 0.33 1,455,629

Scientific Games International, Inc., 8.6250%, 1/7/25

(LAAR) e e 795,000 0.16 745,074

Twin River Worldwide Holdings, Inc., 6.7500%, 1/6/27

N 1,829,000 0.39 1,744,061
3.91 17,700,405
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Hilton Domestic Operating Co., Inc., 5.3750%, 1/5/25
(LAAA) e e 731,000 0.16 731,457
Wyndham Destinations, Inc., 6.3500%, 1710725 ............... 1,914,000 0.43 1,940,748
0.59 2,672,205
AMN Healthcare, Inc., 4.6250%, 1/10/27 (144A)............... 3,364,000 0.73 3,285,568
Colfax Corp., 6.0000%, 1572724 (L44A)....oeiiniiiiiiiae, 323,000 0.07 333,935
Bausch Health Americas, Inc., 8.5000%, 31/1/27 (144A)... 1,655,000 0.39 1,759,637
Bausch Health Cos, Inc., 5.0000%, 30/1/28 (144A) ......... 2,470,000 0.51 2,328,568
Bausch Health Cos, Inc., 7.0000%, 15/1/28 (144A) ......... 1,191,000 0.27 1,228,743
Bausch Health Cos, Inc., 9.0000%, 15/12/25 (144A)......... 2,221,000 0.53 2,395,149
Teva Pharmaceutical Finance Netherlands 111 B.V., 3.1500%,
710726, ... e s 5,758,000 1.14 5,162,796
2.84 12,874,893
HMO
Molina Healthcare, Inc., 4.3750%, 15/6/28 (144A) ......... 4,190,000 0.93 4,208,331
Molina Healthcare, Inc., 4.8750%, 15/6/25 (144A) ......... 1,974,000 0.44 1,991,065
1.37 6,199,396
CHS/Community Health Systems, Inc., 6.6250%, 15/2/25
L 2,159,000 0.45 2,034,858
CHS/Community Health Systems, Inc., 8.1250%, 30/6/24
[ 2,635,000 0.39 1,773,658
HCA, Inc., 3.5000%, 179730 oo 2,220,000 0.48 2,140,432
Surgery Center Holdings, Inc., 6.7500%, 1/7/25 (144A)... 4,465,000 0.89 4,045,937
Tenet Healthcare Corp., 4.8750%, 171726 (144A) ............ 1,812,000 0.39 1,777,536
Tenet Healthcare Corp., 8.1250%, /4722.......ccvvvvvinnn, 2,854,000 0.66 3,001,837
3.26 14,774,258
Hadrian Merger Sub, Inc., 8.5000%, 1/5/26 (144A) ......... 2,231,000 0.45 2,027,845
Change Healthcare Holdings LLC / Change Healthcare Finance,
Inc., 5.7500%, 173725 (L44A) ooveriie e 4,886,000 1.07 4,836,261
MEDNAX, Inc., 6.2500%, 1571727 (L44A)....iieiiiiiiiiaan, 1,880,000 0.42 1,886,495
Arconic Corp., 6.1250%, 1572728 (144A) ..ooovviiiiiiiin, 2,402,000 0.53 2,408,185
Constellium N.V., 5.7500%, 15/5/24 (144A).......ccccvvneennnnn. 1,309,000 0.29 1,313,771
Novelis Corp., 4.7500%, 3071730 (144A) ..coviiiiiiiien. 1,747,000 0.37 1,672,718
Novelis Corp., 5.8750%, 3079726 (144A) .coviiviiiiiiaans 3,880,000 0.86 3,884,540
2.05 9,279,214
First Quantum Minerals, Ltd., 6.8750%, 1/3/26 (144A) ... 2,482,000 0.52 2,357,441
First Quantum Minerals, Ltd., 7.2500%, 1/4/23 (144A) ... 6,827,000 1.45 6,562,898
HudBay Minerals, Inc., 7.2500%, 15/1/723 (144A) ............ 2,406,000 0.52 2,378,680
Hudbay Minerals, Inc., 7.6250%, 15/1/725 (144A) ............ 1,415,000 0.30 1,358,549
2.79 12,657,568
Hillenbrand, Inc., 5.7500%, 1576725, 592,000 0.14 613,460
Transocean Pontus, Ltd., 6.1250%, 1/8/25 (144A)............ 713,090 0.14 627,519
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Apache Corp., 4.2500%, 1571730 i 2,129,000 0.41 1,843,515
Endeavor Energy Resources L.P. / EER Finance, Inc., 5.7500%,
3071728 (LA4AY oot 1,999,000 0.42 1,923,668
Endeavor Energy Resources L.P. / EER Finance, Inc., 6.6250%,
1577725 (LA4A) e e e e e 1,583,000 0.35 1,599,337
Great Western Petroleum LLC / Great Western Finance Corp.,
9.0000%, 3079721 (LA4A) ... e 5,641,000 0.75 3,384,600
Magnolia Oil & Gas Operating LLC / Magnolia Oil & Gas
Finance Corp., 6.0000%, 1/8/26 (L44A)....coovviviiiiiiinnne, 3,753,000 0.79 3,584,115
Occidental Petroleum Corp., 3.2000%, 15/8/26 ............... 1,103,000 0.20 895,200
Occidental Petroleum Corp., 3.5000%, 15/8/29 ............... 1,467,000 0.24 1,079,565
Parsley Energy LLC / Parsley Finance Corp., 5.2500%,
1578725 (LA4AY ... et 1,518,000 0.32 1,463,344
Parsley Energy LLC / Parsley Finance Corp., 5.6250%,
15710727 (LA4AY . on e e 1,292,000 0.28 1,275,611
Viper Energy Partners L.P., 5.3750%, 1711727 (144A)...... 2,251,000 0.49 2,211,855
4.25 19,260,810
PBF Holding Co. LLC / PBF Finance Corp., 7.2500%,
1576725 oo e 1,699,000 0.34 1,546,268
DCP Midstream Operating L.P., 5.1250%, 15/5/729 ............ 1,269,000 0.27 1,214,040
EnLink Midstream LLC, 5.3750%, 1/6/29...cciiiiiiiiiiiiiiis 1,563,000 0.26 1,176,791
EnLink Midstream Partners L.P., 4.1500%, 1/6/25............ 2,328,000 0.40 1,798,624
Hess Midstream Operations L.P., 5.6250%, 15/2/26
[ 2,252,000 0.49 2,233,466
Hess Midstream Partners L.P., 5.1250%, 15/6/28 (144A)... 1,687,000 0.36 1,625,188
NGL Energy Partners L.P. / NGL Energy Finance Corp.,
6.1250%, 173725 2,865,000 0.48 2,173,518
Tallgrass Energy Partners L.P . / Tallgrass Energy Finance
Corp., 6.0000%, 173727 (LA4A) e e 811,000 0.16 721,790
Tallgrass Energy Partners L.P. / Tallgrass Energy Finance
Corp., 5.5000%, 1571728 (L144A) ovvviviee i 2,795,000 0.53 2,425,794
Targa Resources Partners L.P. / Targa Resources Partners
Finance Corp., 6.5000%, 1577727 ..o, 977,000 0.22 981,885
Western Midstream Operating L.P., 4.0500%, 1/2/30......... 3,162,000 0.67 3,055,203
3.84 17,406,299
TEGNA, Inc., 4.6250%, 15/3/28 (L44A) oooieiiiiiiiiiiieees 1,741,000 0.36 1,611,861
AT Securities B.V., 5.2500%, 21/7/65 oo 1,500,000 0.33 1,502,529
REIT
GLP Capital L.P. / GLP Financing Il, Inc., 4.0000%,
1570731 e e 688,000 0.15 681,526
Jaguar Holding Co. Il / PPD Development L.P., 5.0000%,
1576728 (LA4AY ... et e 1,542,000 0.35 1,581,514
Six Flags Entertainment Corp., 5.5000%, 15/74/27 (144A) 709,000 0.14 634,555
Vail Resorts, Inc., 6.2500%, 15/5/25 (144A)......ccccenvn.... 3,638,000 0.84 3,822,174
0.98 4,456,729
eG Global Finance plc, 6.7500%, 7/2/25 (144A)............... 1,225,000 0.27 1,209,051
Golden Nugget, Inc., 6.7500%, 15/10/24 (144A)............... 854,000 0.14 614,880
Golden Nugget, Inc., 8.7500%, 1710725 (144A) ...cooneeee.. 3,411,000 0.43 1,937,840
IRB Holding Corp., 6.7500%, 1572726 (144A) ......cooveeenen. 2,620,000 0.55 2,511,427
IRB Holding Corp., 7.0000%, 15/6/25 (144A) ....c.ceeveennnn. 1,153,000 0.26 1,188,311
Newco GB SAS, 8.0000%, 15712722 ... 699,814 0.16 713,466
Wendy®s International LLC, 7.0000%, 15/12/25 ............... 883,000 0.20 915,287
1.74 7,881,211
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Connect Finco S.a.r.l. / Connect US Finco LLC, 6.7500%,
1710726 (LA4A) ..o e e e 3,143,000 0.66 2,976,107
Brink"s Co., 5.5000%, 1577725 (L44A) ovoiiiiiiiiiiiiieee 2,575,000 0.58 2,629,152
Infrabuild Australia Pty, Ltd., 12.0000%, 1/710/24
(LAAA) e 912,000 0.18 827,640
Allegheny Technologies, Inc., 5.8750%, 1712727 ............ 3,896,000 0.81 3,651,916
Allegheny Technologies, Inc., 7.8750%, 15/8/23 ............ 6,900,000 1.56 7,081,850
2.37 10,733,766
CommScope, Inc., 8.2500%, 173727 (L44A) ..o, 1,032,000 0.23 1,062,403
Altice France Holding S.A., 10.5000%, 15/5/27 (144A) ... 5,433,000 1.33 6,008,491
Altice France Holding S.A., 6.0000%, 15/2/28 (144A)...... 1,289,000 0.27 1,226,168
Sable International Finance, Ltd., 5.7500%, 7/9/27
[ 3,029,000 0.68 3,093,942
2.28 10,328,601
CenturyLink, Inc., 5.1250%, 15712726 (144A)......c.c.ce..... 1,001,000 0.22 1,000,054
CenturyLink, Inc., 5.6250%, 174725 .o 866,000 0.20 897,700
CenturyLink, Inc., 7.5000%, /4724 ..o 1,886,000 0.46 2,075,845
Level 3 Financing, Inc., 5.2500%, 15/3/26.....cccccveninnn, 1,107,000 0.25 1,143,160
1.13 5,116,759
Horizon Pharma USA, Inc., 5.5000%, 1/8/27 (144A) ......... 2,496,000 0.57 2,600,982
Solera LLC / Solera Finance, Inc., 10.5000%, 1/3/24
(LAAA) e 1,697,000 0.38 1,734,393
Cargo Aircraft Management, Inc., 4.7500%, 1/2/28
(LAAR) .. e 3,469,000 0.76 3,447,319
Watco Cos LLC / Watco Finance Corp., 6.5000%, 15/6/27
[ 1,819,000 0.41 1,872,806
Herbalife Nutrition, Ltd. / HLF Financing, Inc., 7.8750%,
179725 (LA4A) ... e e e e e e 980,000 0.23 1,013,688
HLF Financing S.a.r.l. LLC / Herbalife International, Inc.,
7.2500%, 1578726 (LA4A)....cuieii et e 3,572,000 0.79 3,595,450
1.02 4,609,138
................................................................................. 89.58 405,874,311
(2019 : 3.26%; USD 16,900,000)
(2019 : 0.97%; USD 5,018,535)
2020 Cash Mandatory Exchangeable Trust (144A) ..................... 2,281 0.51 2,332,437
AVANTOr, INC. oo e e 15,000 0.19 861,000
Becton Dickinson and CO........oviviiiiiiriie i e e e e 30,550 0.36 1,625,260
Elanco Animal Health, INC..........coooviiiiiiiiiiiii i, 31,757 0.27 1,220,739
........................................................................... 1.33 6,039,436
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(2019 : 5.86%; USD 30,424,522)

18 Fremont, 0.0000%, L/7725. . 2,262,000 0.45 2,018,835
Jane Street Group LLC, 4.1349%, 25/8/22....c..ciiiiiiiin 5,942 — 5,805
Cornerstone Term Loan, 0.0000%, 22/4727 ... 331,000 0.07 326,244
Tacala, 0.0000%, 172726, ..o, 2,211,828 0.44 2,012,763
0.51 2,339,007
Chobani LLC, 4.5000%, 10710723 oo 638,454 0.14 617,009
Mohegan Gaming & Entertainment, 5.3011%, 13/10/21......... 365,184 0.07 312,885
11-Vl, Inc., 3.7838%, 2479726 2,549 - 2,488
Delta 2 LUX S.a.r.l., 3.5000%, 1/2/24.......cccceeiiiiiinnn, 1,378,928 0.29 1,317,745
Patriot Rail Co. LLC, 5.4348%, 22/10/26...........cccc.ini 1,480,000 0.31 1,420,800
............................................................ 1.77 8,034,574
( 2 USD 452,015,479)....ccceiiniinn, 96.73 438,293,412
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(2019 : %)
&) ¢ D
Goldman Sachs 309 U.S. Treasury 2 Year Bond Future 30/9/20 0.01 26,555
2020 30
(2019 : 0.08%; USD 403,194)
C C C

Citibank

AuD™ 500 USD 332 344 2020 _ 12
AuD*™ 100 USD 68 69 2020 _ 1
an? 8,890,270 USD 5,802,670 6,133,610 2020 0.07 330,940
A 1,542,582 USD 1,006,842 1,064,265 2020 0.01 57,423
AuD™ 8,475 USD 5,542 5,848 2020 _ 306
A 48,846 USD 31,939 33,700 2020 _ 1,761
A 82,483 USD 54,948 56,906 2020 _ 1,958
A 14,212 UsD 9,468 9,805 2020 _ 337
A 10,516  USD 6,958 7,255 2020 _ 297
an? 60,761 USD 40,201 41,920 2020 _ 1,719
AuD™ 251 USD 166 173 2020 _ 7
an? 20,645 USD 14,197 14,244 2020 _ 47
A 119,167 USD 81,947 82,216 2020 _ 269
AuD™ 200 USD 137 138 2020 _ 1
A 47,02 usD 32,152 32,580 2020 _ 428
AuD™ 8,204  USD 5,647 5,722 2020 _ 75
AuD™ 204 USD 203 203 2020 _ _
AUD® 20,788 USD 14,312 14,342 2020 _ 30
a? 117,548 UsD 80,931 81,009 2020 _ 168
aup™ 439 USD 301 303 2020 _ 2
AUDS 445 USD 306 308 2020 _ 2
e 2,502 USD 351 354 2020 _ 3
e 3,601 USD 508 509 2020 _ 1
e 778 USD 108 110 2020 _ 2
onH? 761 USD 107 108 2020 _ 1
o 269,181 USD 37,559 38,059 2020 _ 500
e 703 USD 98 99 2020 _ 1
e 753 USD 105 106 2020 _ 1
e 2,555  USD 356 361 2020 _ 5
e 1,843 USD 256 260 2020 _ 4
one? 3,481 USD 488 492 2020 _ 4
e 285  USD 40 40 2020 _ _
one? 530 USD 75 75 2020 _ _
one? 1,434 USD 202 203 2020 _ 1
onH? 154 USD 22 22 2020 _ _
EURY 15 USD 17 18 2020 _ 1
EURY 19 USD 21 21 2020 _ _
EUR™ 27 USD 30 31 2020 _ 1
EUR" 36 USD 40 40 2020 _ _
EUR" 39 USD a4 44 2020 _ _
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EUR 72 USD 80 82 2020 _ 2
EUR™ 1,500 USD 1,649 1,685 2020 _ 36
EUR™ 1,430 USD 1,560 1,606 2020 _ 46
EUR™ 4,980 USD 5,518 5,506 2020 _ 78
EUR™ 1,519 USD 1,670 1,707 2020 _ 37
EUR™ 113 USD 123 127 2020 _ 4
ERY 16,816 USD 18,859 18,894 2020 _ 35
EUR 400 USD 448 449 2020 _ 1

[
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2020 30
(2019 : 0.08%; USD 403,194)

( ) () ( )
EUR 2,841 USD 3,097 3,191 2020 - 94
EUR 3,756,336 USD 4,095,814 4,220,532 2020 0.03 124,718
EURﬁ 1,305,872 USD 1,423,890 1,467,248 2020 0.01 43,358
EUR@ 2,915,148 USD 3,178,604 3,275,393 2020 0.02 96,789
EUR@ 10,347,993 USD 11,283,193 11,626,767 2020 0.08 343,574
EURﬁ 267,966 USD 292,183 301,080 2020 - 8,897
EUR@ 10,891 USD 11,938 12,237 2020 - 299
EUR@ 20,353 USD 22,210 22,868 2020 - 658
EUR@ 15,432 USD 16,840 17,339 2020 - 499
EURﬁ 6,967 USD 7,603 7,828 2020 - 225
EURﬁ 55,350 USD 60,400 62,190 2020 - 1,790
EURﬁ 35,719 USD 39,284 40,133 2020 - 849
EUR@ 12,188 USD 13,404 13,694 2020 - 290
EUR@ 2,501 USD 2,751 2,810 2020 - 59
EURﬁ 26,967 USD 29,658 30,299 2020 - 641
EURﬁ 96,782 USD 106,441 108,743 2020 - 2,302
EURﬁ 134,275 USD 147,771 150,868 2020 - 3,097
EURﬁ 25,678 USD 28,290 28,850 2020 - 560
EURﬁ 8,847 USD 9,747 9,940 2020 - 193
EURﬁ 1,794 USD 1,976 2,015 2020 - 39
EURﬁ 19,685 USD 21,688 22,118 2020 - 430
EURﬁ 70,127 USD 77,262 78,793 2020 - 1,531
EURﬁ 3,433 USD 3,804 3,858 2020 - 54
EUR@ 1,466 USD 1,628 1,647 2020 - 19
EURﬁ 39,970 USD 44,395 44,910 2020 - 515
EURﬁ 54,208 USD 60,744 60,908 2020 - 164
EUR@ 18,274 USD 20,477 20,532 2020 - 55
EURﬁ 3,667 USD 4,109 4,120 2020 - 11
EURﬁ 39,356 USD 44,101 44,220 2020 - 119
EURﬁ 141,564 USD 158,631 159,058 2020 - 427
EURﬁ 48,992 USD 54,945 55,046 2020 - 101
EURﬁ 3,370 USD 3,780 3,787 2020 - 7
EUR@ 36,289 USD 40,699 40,774 2020 - 75
EUR@ 129,288 USD 144,998 145,266 2020 - 268
EUR@ 4,210 USD 4,719 4,731 2020 - 12
EUR@ 3,199 USD 3,590 3,594 2020 - 4
EUR@ 3,990 USD 4,480 4,483 2020 - 3
GBP@ 88 USD 108 110 2020 - 2
GBPm 153 USD 188 189 2020 - 1
GBPm 113 USD 138 139 2020 - 1
GBP@ 16,247 USD 19,793 20,129 2020 - 336
USD@ 2 GBP 2 2 2020 — —
USD@ 1 EWR 1 1 2020 - -
USD@ 12 EWR 11 12 2020 - -
USD@ 11  EWR 9 11 2020 - -
USD@ 14 EWR 13 14 2020 - -
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2020 30
(2019 : 0.08%; USD 403,194)
) () ( )

usp®? 251 EUR 222 250 2020 _ 1
usp 22,481 AUD 32,411 22,361 2020 _ 120
usp™ 958 EUR 845 949 2020 _ 9
usp® 161 EUR 142 160 2020 _ 1
usp™® 6,391 EUR 5,656 6,355 2020 _ 36
usp™ 9,571 AUD 13,624 9,399 2020 _ 172
usD™ 21,206 AUD 30,347 20,937 2020 _ 269
usp™® 3,706  AUD 5,304 3,650 2020 _ a7
usp®? 483 EWR 425 478 2020 _ 5
usp® 2,827 EUR 2,492 2,800 2020 _ 27
usp®? 5,792 EWR 5,097 5,727 2020 _ 65
usp® 11,504 EWR 10,125 11,376 2020 _ 128
usp™ 39,551 EUR 34,808 39,110 2020 _ 441
usp 14,444 ER 12,712 14,283 2020 _ 161
usp™ 4,662 AUD 6,716 4,633 2020 _ 29
usD™ 26,694 AUD 38,453 26,530 2020 _ 164
usp™ 19,818 EULR 17,408 19,559 2020 _ 259
usp® 7,427 ER 6,524 7,330 2020 _ 97
usp®? 1,370 EWR 1,204 1,352 2020 _ 18
usp 14,848 EWR 13,042 14,654 2020 _ 194
UsD™ 52,449 EUR 46,069 51,763 2020 _ 686
usp 26,442 EWR 23,384 26,273 2020 _ 169
usp™ 207,735 EULR 183,565 206,249 2020 _ 1,486
usp™ 79,074 EWR 69,873 78,508 2020 _ 566
usp™ 29,383 EWR 25,964 29,173 2020 _ 210
usp™ 58,520 EUR 51,719 58,110 2020 _ 419
usp®? 5,421  EUR 4,790 5,382 2020 _ 39
usp™ 365 GBP 289 358 2020 _ 7
usp 44,202 AUD 64,043 44,185 2020 _ 107
usp™ 31,349 AUD 45,231 31,206 2020 _ 143
usp®? 5,747 AUD 8,292 5,721 2020 _ 26
usp™ 3,245 EWR 2,870 3,225 2020 _ 20
usp™® 4,019 EWR 3,550 3,080 2020 _ 30
usp™ 11,160 EWR 9,853 11,070 2020 _ 9
usp™ 827 EUR 731 820 2020 _ 7
usp™ 9,218 EWR 8,138 9,144 2020 _ 74
usp™ 11,467 EWR 10,180 11,438 2020 _ 29
usp™® 9,825 EUR 8,740 9,820 2020 _

usp™ 3,062 EUR 2,722 3,058 2020 _ 4
usp™ 566 EUR 503 565 2020 _

usp 21,531 EWBR 19,136 21,501 2020 _ 30
usp®? 8,119 EUR 7,215 8,108 2020 _ 11
usp*? 6,154 EUR 5,469 6,145 2020 _ 9
usp™™ 191 EWR 169 190 2020 _ 1
usp™ 19,677 EWR 17,402 19,553 2020 _ 124
usp™™ 8,238 EUR 7,331 8,237 2020 _ 1
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USD 29,754 EWR 26,479 29,751 2020 _ 3
usp™ 11,217 EWR 9,983 11,216 2020 _ 1
usp™* 4,228 EWR 3,763 4,228 2020 _ _
usp* 793 EWR 706 793 2020 _ _
usp™* 6,438 EUR 5,712 6,418 2020 _ 20
usp™ 1,207 EWR 1,071 1,203 2020 _ 4
usp™ 45,376 EUR 40,261 45,237 2020 _ 139
usp™ 12,505 EUR 11,096 12,467 2020 _ 38
0.22 1,036,427

439,356,394

o]
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(2019 : (0.18%); USD (911,058))
2020 30
(2019 %: USD (542))
) ) ¢

Citibank

AUD™ 144 USD 100 100 2020 _ _
AUD™ 300 USD 211 207 2020 _ 0
A 111,137 USD 76,690 76,676 2020 _ (14)
AuD™ 19,259  USD 13,290 13,288 2020 _ 0
AuD™ 3,982 USD 2,758 2,748 2020 _ (10)
AuD™ 200 USD 139 138 2020 _ 6N
AuD*™ 17,219 USD 12,032 11,880 2020 _ (152)
AuD™ 98,809 USD 69,045 68,171 2020 _ (874)
AuD™ 223 USD 154 154 2020 _ _
AuD*™ 147 USD 102 102 2020 _ _
e 18 USD 3 3 2020 _ _
e 244 USD 35 35 2020 _ _
e 2,753 USD 389 389 2020 _ _
EUR™ 15 USD 17 17 2020 _ _
EUR™ 32 USD 36 36 2020 _ _
EUR™ 3,013 USD 3,405 3,385 2020 _ 20)
EUR™ 54 USD 61 61 2020 _ _
EUR™ 39 USD 43 43 2020 _ _
EUR™ 8,898  USD 10,087 9,997 2020 _ (90)
EUR™ 178 USD 201 200 2020 _ 16N
EUR™ 4,191 USD 4,718 4,708 2020 _ (10)
EUR™ 2,655 USD 2,901 2,984 2020 _ %)
EUR™ 6,006 USD 6,755 6,748 2020 _ %)
EUR™ 14,990  USD 16,993 16,842 2020 _ (151)
EUR™ 7,990  USD 9,028 8,977 2020 _ 1
EUR™ 2,345 USD 2,650 2,635 2020 _ (15)
EUR™ 32,365 USD 36,584 36,364 2020 _ (220)
ElR? 115,643 USD 130,719 129,934 2020 _ (785)
EUR 44,118 USD 49,869 49,570 2020 _ (299)
EUR™ 15,175  USD 17,153 17,050 2020 _ (103)
EUR™ 4,637 USD 5,242 5,211 2020 _ 3D
EUR™ 99,990 USD 113,020 112,347 2020 _ (673)
EUR™ 11,889  USD 13,487 13,359 2020 _ (128)
EUR™ 8,718  USD 9,934 9,795 2020 _ (139)
EUR™ 2,256  USD 2,551 2,535 2020 _ (16)
EUR™ 20,988  USD 23,631 23,582 2020 _ (49)
EUR™ 7,721 USD 8,693 8,675 2020 _ (18)
EUR™ 1,424 USD 1,604 1,601 2020 _ ®
EUR™ 15,209 USD 17,225 17,189 2020 _ (36)
EUR™ 54,569  USD 61,440 61,313 2020 _ 127
EUR™ 5,441  USD 6,159 6,113 2020 _ (46)
EUR™ 39,156  USD 44,008 43,995 2020 _ (13)
ElR? 139,541 USD 156,831 156,785 2020 _ (46)
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EUR 53,566 USD 60,204 60,186 2020 _ (18)
ERY 19,745 UsD 22,191 22,184 2020 _ %)
EUR™ 3,647 USD 4,099 4,008 2020 _ o)
R 4,113 USD 4,629 4,621 2020 _ ®)
EUR™ 2,071 USD 2,327 2,327 2020 _ _

cep’” 87 USD 109 108 2020 _ )
cep’” 226 USD 284 280 2020 _ )
cep’” 206  USD 258 255 2020 _ 3)
cep” 181 USD 229 224 2020 _ )
cep” 221 USD 277 273 2020 _ @
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T (2019 : (0.18%); USD (911,058))
2020 30
(2019 : %; USD (542))
( ) () ( )
USD@ 8 EUR 7 8 2020 - -
USDﬁ 2 CNH 14 2 2020 — —
USDﬁ 11  EUR 10 11 2020 — —
USD@ 6 EUR 5 6 2020 - -
USDﬁ 13  EUR 12 13 2020 — —
USDﬁ 25 EUR 22 25 2020 — —
USD@ 58 CNH 408 58 2020 - -
USDﬁ 244 EUR 218 245 2020 — (D)
USDﬁ 1,273 EUR 1,136 1,277 2020 — @)
USD@ 38 CNH 270 38 2020 - -
USD@ 68 GBP 56 69 2020 — (D)
USD@ 7,076  AUD 10,826 7,469 2020 - (393)
USDﬁ 124  CNH 876 124 2020 — —
USDﬁ 152 CNH 1,074 152 2020 — —
USDﬁ 145  CNH 1,024 145 2020 — —
USDﬁ 192 CNH 1,357 192 2020 — —
USD@ 78 GBP 63 78 2020 - -
USD@ 86 EUR 77 86 2020 - -
USD@ 92 CNH 652 92 2020 — —
USD@ 83 GBP 67 83 2020 - -
USD@ 211 CNH 1,494 211 2020 — —
USD@ 118 EUR 108 121 2020 — (©)
USD@ 9,388 EUR 8,604 9,667 2020 — (279)
USD@ 3,631 EUR 3,303 3,711 2020 - (80)
USD@ 25,305 AUD 38,054 26,254 2020 - (949)
USD@ 5,595 AUD 8,432 5,817 2020 — (222)
USD@ 8,018 EUR 7,198 8,088 2020 — (70)
USD@ 7,479 EUR 6,715 7,544 2020 — (65)
USD@ 170 CNH 1,206 170 2020 — —
USD@ 33,171 AUD 48,472 33,442 2020 — (271)
USD@ 109,409 AUD 158,796 109,557 2020 — (148)
USD@ 19,111 AUD 27,734 19,134 2020 — (23)
USD@ 671 CNH 4,755 672 2020 — (€Y)
USD@ 10,892 AUD 15,834 10,924 2020 — (32)
USD@ 1,927 AUD 2,801 1,933 2020 — (6)
USD@ 13,752 EUR 12,276 13,793 2020 — (41)
USD@ 48,539 EUR 43,328 48,683 2020 — (144)
USD@ 24,915 AUD 36,288 25,036 2020 — (121)
USD@ 18,440 EUR 16,460 18,495 2020 — (55)
USD@ 6,888 EUR 6,149 6,908 2020 — (20)
USD@ 4,407 AUD 6,418 4,428 2020 — (21)
USD@ 92,251 EUR 82,309 92,481 2020 — (230)
USDﬁ 8,258 AUD 12,019 8,292 2020 — (34)
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USD 46,678 AU 67,937 46,871 2020 _ (193)
usp™ 34,040 EWR 30,377 34,130 2020 _ (90)
usp™ 13,033 EWR 11,630 13,068 2020 _ (35)
usp 2,444 EWR 2,181 2,450 2020 _ )
usp™ 25,387 EWR 22,655 25,454 2020 _ (67)
usp™ 91,508 EUR 81,653 91,743 2020 _ (235)
usp ™ 318 CNH 2,257 319 2020 _ )
usp™* 2,616 AUD 3,799 2,621 2020 _ )
usp™ 14,784 AD 21,473 14,815 2020 _ 1)
usp™ 85,128 EWR 75,857 85,231 2020 _ (103)
usp® 23,279 AD 33,872 23,369 2020 _ (90)

[
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T (2019 : (0.18%); USD (911,058))
2020 30
(2019 : %; USD (542))
( ) () ( )
USDm 4,118 AUD 5,992 4,134 2020 — (16)
USDm 20,237 AUD 29,578 20,407 2020 — (170)
USDm 3,581 AUD 5,233 3,611 2020 - (30)
USDm 14,651 EUR 13,080 14,696 2020 - (45)
USDm 5,742 EUR 5,127 5,760 2020 — (18)
USDm 11,265 EUR 10,058 11,300 2020 - (35)
USDm 40,199 EUR 35,889 40,324 2020 — (125)
USDm 1,074 EUR 959 1,077 2020 — (3)
— (8,704)
(8,704)
)

90.52
3.76
0.01
oTC 0.22
5.49
100.00

o)
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(2019 : 1.90%; EUR 68,446,880)
Angel Oak Mortgage Trust 1 LLC 2018-2, 3.6740%, 27/7/48
L 226,996 0.01 232,164
Applebee®s Funding LLC / IHOP Funding LLC, 4.1940%,
TI6749 (LA4AY oonoeiie e e e 1,896,000 0.04 1,664,998
Arroyo Mortgage Trust 2018-1, 3.7630%, 25/4/48 (144A)... 223,598 0.01 230,630
BAMLL Commercial Mortgage Securities Trust 2018-DSNY,
1.0348%, 1579734 (LA4A) ... e e 850,000 0.02 808,514
BANK 2018-BNK12, 4.2550%, 15/5/61 .., 6,617,003 0.19 7,815,563
BBCMS 2017-DELC Mortgage Trust, 1.0348%, 15/8/36
(LAAA) e e 1,530,000 0.03 1,461,626
BBCMS Trust 2015-SRCH, 4.1970%, 10/8/35 (144A) ............ 964,000 0.03 1,061,723
BX Commercial Mortgage Trust 2018-IND, 0.9348%,
15711735 (LA4A) ..ooeieiee e 1,368,749 0.03 1,355,653
BXP Trust 2017-GM, 3.3790%, 13/6/39 (144A) ..c.coveneennnnn. 3,861,000 0.10 4,234,287
CarMax Auto Owner Trust 2017-3, 2.7200%, 15/5/23 ......... 1,984,000 0.05 2,000,876
CHT 2017-COSMO Mortgage Trust, 1.1148%, 15/11/36
(LAAA) e 3,336,499 0.08 3,196,901
Connecticut Avenue Securities Trust 2019-R02, 2.4845%,
2578731 (LAAA) ... e 611,803 0.01 602,907
Connecticut Avenue Securities Trust 2019-R07, 2.2845%,
25710739 (LA4A) o e 3,427,463 0.08 3,323,382
Connecticut Avenue Securities Trust 2020-R01, 0.9845%,
2571780 (LAAAY .. et e e 1,001,071 0.02 994,963
Connecticut Avenue Securities Trust 2020-R02, 2.1845%,
2571780 (LAAAY ..t e 4,144,223 0.09 3,916,535
Credit Acceptance Auto Loan Trust 2018-2, 3.9400%,
YA 7 B Y 367,000 0.01 378,821
DB Master Finance LLC, 3.7870%, 20/5/49 (144A) ............ 801,940 0.02 824,070
DB Master Finance LLC, 4.0210%, 20/5/49 (144A) ............ 703,683 0.02 740,332
DB Master Finance LLC, 4.3520%, 20/5/49 (144A) ............ 641,155 0.02 680,158
Domino"s Pizza Master Issuer LLC, 3.0820%, 25/7/47
[ 410,475 0.01 415,046
Domino®"s Pizza Master Issuer LLC, 3.6680%, 25/10/49
(LAAR) .. e e 4,151,140 0.10 4,359,473
Domino*"s Pizza Master Issuer LLC, 4.1160%, 25/7/48
(LAAA) e 1,964,018 0.05 2,085,362
Domino*s Pizza Master Issuer LLC, 4.3280%, 25/7/48
[ 1,448,205 0.04 1,572,375
Drive Auto Receivables Trust 2017-1, 5.1700%, 16/9/24... 1,590,000 0.04 1,622,794
Drive Auto Receivables Trust 2017-2, 5.2700%,
A5710724. .. .o e e 1,400,000 0.03 1,434,474
Drive Auto Receivables Trust 2017-3, 3.5300%, 15/12/23
T 533,234 0.01 540,827
Drive Auto Receivables Trust 2017-A, 4.1600%, 15/5/24
L 413,660 0.01 420,323
Drive Auto Receivables Trust, 3.6600%, 15/11/24............ 7,709,917 0.18 7,795,783
Fannie Mae Connecticut Avenue Securities, 1.1345%,
25700720, . s 33,273 — 33,243
Fannie Mae Connecticut Avenue Securities, 2.1845%,
2573/ 3L e s 2,519,264 0.06 2,428,507
Fannie Mae Connecticut Avenue Securities, 2.1845%,
2577739 (LA4AY .. e e e e e 3,560,153 0.08 3,482,561
Fannie Mae Connecticut Avenue Securities, 2.2845%,
2576739 (LA4AY) ... et e e 644,447 0.01 622,890
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Fannie Mae Connecticut Avenue Securities, 2.3345%,
2579731 (LAAAY ..o e 2,347,499 0.05 2,314,745
Fannie Mae Connecticut Avenue Securities, 2.5345%,
25707 3L e s 1,237,413 0.03 1,211,246
Fannie Mae Connecticut Avenue Securities, 3.7345%,
2577729 e s 2,147,086 0.05 2,182,831
Fannie Mae Connecticut Avenue Securities, 4.4345%,
2570729 o s 1,482,674 0.04 1,520,744
Fannie Mae Connecticut Avenue Securities, 5.1845%,
25 T 25 e s 4,559,338 0.11 4,670,207
Fannie Mae Connecticut Avenue Securities, 5.8845%,
2574728 ..o s 1,192,114 0.03 1,243,238
Fannie Mae Connecticut Avenue Securities, 6.0845%,
25710728 . e s 632,619 0.02 657,827
Fannie Mae REMICS, 3.0000%, 25711749 ... 4,150,244 0.10 4,296,343
Fannie Mae REMICS, 3.0000%, 25/5/48......iiiiiiiiii 1,673,661 0.04 1,798,281
Freddie Mac Stacr Remic Trust 2020-DNA1, 1.8845%,
2571750 (LA4AY ..o e e 2,783,000 0.06 2,575,843
Freddie Mac Structured Agency Credit Risk Debt Notes,
0.9345%, 2573730 i s 59,647 — 59,562
GS Mortgage Securities Corp I, 4.1550%, 10/7/51 ......... 1,188,768 0.03 1,395,846
GS Mortgage Securities Trust 2018-GS9, 3.9920%,
107375 e 1,978,569 0.05 2,299,952
Jack in the Box Funding LLC, 3.9820%, 25/8/49 (144A) ... 1,890,500 0.05 1,945,568
Jack in the Box Funding LLC, 4.4760%, 25/8/49 (144A) ... 5,491,405 0.14 5,701,464
Jack in the Box Funding LLC, 4.9700%, 25/8/49 (144A) ... 1,890,500 0.05 1,936,446
Mello Warehouse Securitization Trust 2018-1, 1.0345%,
25711751 (LA4A) ..o e 7,383,333 0.18 7,385,588
Mello Warehouse Securitization Trust 2018-1, 1.2345%,
25711751 (LA4AY oo 364,667 0.01 364,921
Morgan Stanley Capital | Trust 2015-UBS8, 3.8090%,
A5712748... .o e e 10,657,000 0.27 11,729,002
Morgan Stanley Capital | Trust 2016-UB11, 2.7820%,
I578749 oo 2,042,000 0.05 2,173,592
Morgan Stanley Capital | Trust 2018-H3, 4.1770%,
15 T e 3,120,147 0.09 3,670,097
Morgan Stanley Capital | Trust 2018-H4, 4.3100%,
I5702750. e 4,669,927 0.13 5,563,981
New Residential Mortgage Loan Trust 2018-2, 4.5000%,
2572758 (LA4A) .. e e e 282,960 0.01 301,941
OneMain Direct Auto Receivables Trust 2018-1, 3.8500%,
14710725 (L44A) .ooooiiiiiiiee e 188,000 - 189,310
OneMain Direct Auto Receivables Trust 2018-1, 4.4000%,
T471728 (LA4A) ..o e e e e 187,000 - 193,259
Planet Fitness Master Issuer LLC, 3.8580%, 5/12/49
(LAAA) . e 2,207,905 0.05 1,902,111
Santander Drive Auto Receivables Trust 2016-3, 4.2900%,
A572/24 ... 1,868,000 0.04 1,897,946
Sequoia Mortgage Trust 2013-5, 2.5000%, 25/5/43
L 1,782,521 0.04 1,818,056
Sequoia Mortgage Trust 2013-7, 3.0000%, 25/6/43............ 493,375 0.01 508,327
Sequoia Mortgage Trust 2013-9, 3.5000%, 25/7/43
[ 236,182 0.01 242,965
Station Place Securitization Trust Series 2019-10, 1.0848%,

24710720 (LA4A) cen e e 7,564,000 0.18 7,582,609
Taco Bell Funding LLC, 4.9400%, 25/11/48 (144A)............ 505,305 0.01 536,504
Wendy*s Funding LLC, 3.7830%, 15/6/49 (144A) ............... 1,333,780 0.03 1,404,167
WFRBS Commercial Mortgage Trust 2014-C25, 3.6310%,
AS710747 ..o e 3,444,000 0.09 3,750,540

88/153



EDINETOOOO
OO000O00o0o00DoO0O0oOo(Ess9s7)
OOoooooooooooooooooood

() ( )

Domino"s Pizza Master lIssuer LLC, 4.1180%, 25/7/47
[ 594,750 0.02 638,990
Wendys Funding LLC 2018-1, 3.5730%, 15/3/48 (144A) ...... 615,225 0.02 636,562
Wendys Funding LLC 2018-1, 3.8840%, 15/3/48 (144A) ...... 1,551,225 0.04 1,644,928
............................................. 3.61 152,283,300

(2019 : 61.78%; EUR 2,221,545,668)
General DynamiCs COMP ...ttt et et e e v e eaeen 312,646 1.11 46,728,071
MICIOSOTE COIP. oot e e e e 1,005,517 4.85 204,632,765
SalesTorCe.Com, INC. ... i e e e e e e 163,838 0.73 30,691,773
5.58 235,324,538
NIKE, INC. = ClaSS B....oiiiiiii it e e 357,374 0.83 35,040,521
Monster Beverage COrP.......oi.vier et et et e e e e eeeee 409,090 0.67 28,358,119
TV TV

Comcast Corp. - Class A .o 1,338,685 1.24 52,181,941
T-Mobile U.S., INC. .o e, 264,430 0.33 13,828,174
Sherwin-WillTams CoO......c.iuiii e e e e e e e 29,973 0.41 17,319,898
SEP Global, INC..cociii i, 37,372 0.29 12,313,327
Accenture pIc - ClassS A .oooiiiiiii 272,529 1.39 58,517,427
APPIE, INC. 328,603 2.84 119,874,374
(08 1] (o) oo T OO PTP 50,054 0.26 10,980,346
Estee Lauder Cos, INC. - Class A....coooeiiiiiiiiii i, 46,540 0.21 8,781,167
Procter & Gamble Co.....ooviiiii i 291,228 0.82 34,822,132
1.03 43,603,299
Thermo Fisher Scientific, INC.......coviiiiiiiiiiiiiiiii e 105,888 0.91 38,367,458
Bank of America COrp. ..ooiuiiiiiii i e 1,212,620 0.68 28,799,725
Morgan Stanley.......co.ooiiriii i 637,865 0.73 30,808,880
1.41 59,608,605
AMAZON.COM, INC .. e e e e e e e re e e ens 34,036 2.23 93,899,198
SEMPIA ENEIQY ittt it it e e e e e e e e e 101,333 0.28 11,879,268
INEel COrP . o e 777,573 1.10 46,522,193
LV 10 N 0o T o o 97,833 0.88 37,167,735
Texas Instruments, INC. ..., 250,076 0.75 31,752,150
2.73 115,442,078
AAODE, TNC. i 188,748 1.95 82,163,892
Synchrony Financial ... 386,364 0.20 8,561,826
AMEFICAN EXPIESS €O uuiiniiteitie cet e et et et e e e e e e eeeens 257,902 0.58 24,552,270
Mastercard, INC. = ClassS A. ... e eas 344,571 2.41 101,889,645
2.99 126,441,915
CME Group, INC. oottt e e e e e e e 180,881 0.70 29,400,398
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HErsheY CO. e e 147,014 0.45 19,055,955
3251 60 o o 199,772 0.26 10,919,538
Hilton Worldwide Holdings, INC. .....cocoiiviiiiiiiiiiiiiiiie e 250,745 0.44 18,417,220
Honeywell International, INC. ..........cocoviiiiiiiiiiiiiiii 261,135 0.89 37,757,510
Marsh & McLennan CoS, INC......c.civiiiiiiiiiiiiiiii e e ens 115,704 0.29 12,423,138
DEEIE & 0. ittt et e e e e 162,471 0.61 25,532,318
ADBVEE, INC. . i 290,433 0.68 28,514,712
Bristol-Myers Squibb Co.......coooiviiiii 734,998 1.02 43,217,882
EIT LEBLy and CO. oooviiiie i e e e e 329,351 1.28 54,072,847
Merck & Co., INC. oo e 844,410 1.55 65,298,225

4.53 191,103,666

HMO

UnitedHealth Group, INC.......cooiiiiiiiiiii i e 289,744 2.03 85,459,993
Intuitive Surgical, INC........ooiiiiiii 16,353 0.22 9,318,430
Medtronic PIC ..o 286,536 0.62 26,275,351

0.84 35,593,781
ABDOtE LaboratorieS ....c.ininiii e e e e e eas 492,953 1.07 45,070,693
] 87 =T g 070] o o PP 61,024 0.26 10,995,915

1.33 56,066,608
WalT DESNEY CO. ittt e e e e e e e e 249,249 0.66 27,793,756
Apollo Global Management, INC...........ccooiiiiiiiiiiieiiiie e, 102,762 0.12 5,129,879
Blackstone Group, INC.......coiiiiiiiiiiiiiie e e e 636,999 0.86 36,092,363

0.98 41,222,242
ProgresSSiVe COMP. .oiiiiiiiiiiit e e e e e e e e e 636,970 1.21 51,027,667
CBRE Group, Inc. - Class A.....oiiii e 419,217 0.45 18,956,993

REIT
Crown Castle International COrp..........cooiiiiiiiiiiiiiini e, 164,130 0.65 27,467,156
REIT

MGM Growth Properties LLC ......cooiiiiiiiii e e e, 486,714 0.31 13,243,488
HOME DEPOT, INC. i ittt e e e e e e 324,561 1.93 81,305,776
Costco Wholesale Corp. ... oot e e e 155,964 1.12 47,289,844
Dollar General Corp.....oooiii it e e 207,850 0.94 39,597,504

2.06 86,887,348
MCDONAIA™S COMPa . n it e e e e e e e 323,576 1.41 59,690,065
STArDUCKS COFP . i e e e 289,965 0.50 21,338,524

1.91 81,028,589
Lam RESEArCh COIP....cvuie it i e e e e e e 161,544 1.24 52,253,022
U S, BaNCOI D . et e 508,022 0.44 18,705,370
COrNINg, INC. oo e 613,748 0.38 15,896,073
ALErTa Group, INC. ..o e e e e e 696,350 0.65 27,331,738
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HAasShro, INC. ..o e 274,006 0.49 20,536,750
013G 01 ' o 430,767 0.71 30,041,691
United Parcel Service, Inc. - ClassS B .......c.coovviiiiiiiiiiininnnn, 146,476 0.39 16,285,202
Alphabet, Inc. - Class C..........cooiiiiiiiiiiiii i, 65,117 2.18 92,050,042

........................................................................... 57.69 2,434,197,303

(2019 : 15.38%; EUR 553,178,610)

BAE Systems plc, 3.4000%, 15/4/30 (144A) .ooviviiiiennn. 1,665,000 0.04 1,819,545
Boeing Co., 2.2500%, 1576726 .o 263,000 0.01 254,439
Boeing Co., 3.6000%, 175734 3,962,000 0.09 3,753,960
Boeing Co., 4.5080%, 175723 7,135,000 0.17 7,538,794
Boeing Co., 4.8750%, 175725, i 1,413,000 0.04 1,540,187
Boeing Co., 5.7050%, 175740 3,641,000 0.10 4,130,236
Boeing Co., 5.8050%, 175750 . i 2,187,000 0.06 2,586,345
Boeing Co., 5.9300%, 175760, . i 1,706,000 0.05 2,024,380
General Dynamics Corp., 3.2500%, 1/4725.....ccccevviviiiinnn, 2,637,000 0.07 2,926,408
General Dynamics Corp., 3.5000%, /4727, 3,814,000 0.10 4,371,870
General Dynamics Corp., 4.2500%, 1/4750.....cccccoivieieninnnn. 748,000 0.02 976,071
Northrop Grumman Corp., 4.4000%, 1/5/30....cccieiieiiiinnn, 2,659,000 0.08 3,229,184
Northrop Grumman Corp., 5.1500%, 1/5/740....c.cccciiiiiinnn, 1,155,000 0.04 1,542,124
Northrop Grumman Corp., 5.2500%, 1/5/50.....ccccciiiiiiininnn. 1,486,000 0.05 2,146,141
0.92 38,839,684
Cargill, Inc., 1.3750%, 23/7/23 (144A) coviiiiiiiiiae, 1,021,000 0.02 1,039,048
Cargill, Inc., 2.1250%, 23/4/30 (L44A) coiiiiiiiiii 1,501,000 0.04 1,575,106
0.06 2,614,154
Intuit, Inc., 0.9500%, 1577725 oo, 730,000 0.02 731,510
Intuit, Inc., 1.3500%, 1577727 oo, 762,000 0.02 766,618
0.04 1,498,128
General Motors Co., 4.2000%, 1710727 oo 990,000 0.02 1,009,196
General Motors Co., 5.0000%, 1710728 ..o 3,436,000 0.09 3,651,323
General Motors Co., 5.4000%, 1/74748......ccccoveviiiiiiiinnnn, 969,000 0.02 959,065
General Motors Financial Co., Inc., 4.3000%, 1377725 ... 402,000 0.01 419,151
General Motors Financial Co., Inc., 4.3500%, 17/1/27 ... 2,007,000 0.05 2,079,172
General Motors Financial Co., Inc., 4.3500%, 9/4/25...... 2,429,000 0.06 2,566,815
0.25 10,684,722
Coca-Cola Co., 3.3750%, 2573727 .., 3,401,000 0.09 3,903,142
Coca-Cola Femsa SAB de C.V., 2.7500%, 22/1/30............... 1,799,000 0.05 1,907,671
Fomento Economico Mexicano, S.A.B. de C.V., 3.5000%,
1671750 oot 2,412,000 0.06 2,496,104
Keurig Dr Pepper, Inc., 3.2000%, 1/5/30....ccciiiieiiinnn, 741,000 0.02 821,448
Keurig Dr Pepper, Inc., 3.8000%, 1/5/50......cccciiiiiinn. 1,692,000 0.05 1,939,092
Keurig Dr Pepper, Inc., 4.5970%, 25/5/28 ... 3,926,000 0.11 4,715,881
PepsiCo, Inc., 2.2500%, 1973725 2,429,000 0.06 2,599,946
PepsiCo, Inc., 2.6250%, 1973727 e 751,000 0.02 821,573
0.46 19,204,857
Diageo Capital plc, 1.3750%, 2979725 ..o, 2,332,000 0.06 2,374,256
Diageo Capital plc, 2.0000%, 2974730 ..o, 2,197,000 0.05 2,276,145
Diageo Capital plc, 2.1250%, 2974732 ..o 1,762,000 0.04 1,829,267
0.15 6,479,668
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Anheuser-Busch Cos LLC / Anheuser-Busch InBev Worldwide,
Inc., 4.9000%, L/2/46. ..o 3,820,000 0.11 4,686,848
Anheuser-Busch InBev Worldwide, Inc., 4.3500%, 1/6/40 2,470,000 0.07 2,822,299
0.18 7,509,147
Fox Corp., 4.0300%, 2571724 ..o 1,698,000 0.04 1,883,386
MDC Holdings, Inc., 5.5000%, 1571724 oo 1,745,000 0.04 1,873,511
Vulcan Materials Co., 3.5000%, 1/76/30....cccciiiiiiiinn, 2,079,000 0.05 2,260,426
TV TV
Charter Communications Operating LLC / Charter
Communications Operating Capital, 2.8000%, 1/74/31......... 6,587,000 0.16 6,692,309
Charter Communications Operating LLC / Charter
Communications Operating Capital, 3.7000%, 1/4/51......... 3,463,000 0.08 3,387,006
Charter Communications Operating LLC / Charter
Communications Operating Capital, 4.8000%, 1/3/50......... 3,549,000 0.10 4,039,065
Charter Communications Operating LLC / Charter
Communications Operating Capital, 5.3750%, 1/5/47......... 430,000 0.01 508,334
Charter Communications Operating LLC / Charter
Communications Operating Capital, 6.4840%, 23/10/45...... 537,000 0.02 715,974
Comcast Corp., 3.1000%, /4725 oo 1,026,000 0.03 1,128,745
Comcast Corp., 3.1500%, 173726 oo 1,577,000 0.04 1,765,903
Comcast Corp., 3.3000%, /4727 oo 2,795,000 0.07 3,148,409
Comcast Corp., 3.7500%, /4740 oo 1,117,000 0.03 1,318,550
Comcast Corp., 4.6000%, 15710738 ..o 1,525,000 0.05 1,944,569
CSC Holdings LLC, 4.1250%, 1/712/30 (144A)....ceveienennnnn. 4,260,000 0.10 4,228,306
Sirius XM Radio, Inc., 4.1250%, 1/7/30 (144A)............... 5,158,000 0.12 5,107,503
0.81 33,984,673
MGM Resorts International, 7.7500%, 15/3/22.................. 273,000 0.01 278,303
T-Mobile USA, Inc., 1.5000%, 1572726 (144A)......cccuvnnene. 945,000 0.02 947,296
T-Mobile USA, Inc., 2.0500%, 15/72/28 (144A).......ccvnnnn.. 871,000 0.02 873,587
T-Mobile USA, Inc., 2.5500%, 15/2/31 (144A)....cccvunennn.n. 1,181,000 0.03 1,188,110
T-Mobile USA, Inc., 3.5000%, 1574725 (144A).......ccennn... 3,478,000 0.09 3,797,611
T-Mobile USA, Inc., 3.7500%, 1574727 (144A).....cccoenennn... 8,870,000 0.23 9,852,353
T-Mobile USA, Inc., 3.8750%, 15/74/30 (144A).....c.ccevenn.... 2,983,000 0.08 3,330,355
T-Mobile USA, Inc., 6.3750%, 1/3/25...cciiiiiii i 3,235,000 0.08 3,327,198
0.55 23,316,510
Ecolab, Inc., 4.8000%, 24/3/30 oo 1,752,000 0.05 2,224,734
Citizens Financial Group, Inc., 3.7500%, 1/7/24............ 269,000 0.01 289,505
Citizens Financial Group, Inc., 4.3000%, 3/12/25 ......... 1,799,000 0.04 2,015,354
Citizens Financial Group, Inc., 4.3500%, 1/8/25............ 254,000 0.01 281,458
0.06 2,586,317
First Republic Bank, 4.6250%, 13/2/47 .., 1,304,000 0.04 1,569,871
CoStar Group, Inc., 2.8000%, 15/7/730 (L44A).....ccceeennnn... 4,341,000 0.11 4,450,835
Equifax, Inc., 2.6000%, 15712725 oo, 3,473,000 0.09 3,706,970
Equifax, Inc., 3.1000%, 1575730 .0 i 3,166,000 0.08 3,372,457
Equinix, Inc., 2.6000%, /12724, i, 5,335,000 0.13 5,649,185
Experian Finance plc, 2.7500%, 8/3/30 (144A) ............... 7,617,000 0.19 8,129,594
Global Payments, Inc., 2.9000%, 15/5/30....cccccciiiiiiiin 3,166,000 0.08 3,315,372
Global Payments, Inc., 3.2000%, 1578729, 667,000 0.02 715,742
Global Payments, Inc., 4.8000%, 1/4/26 ..., 2,152,000 0.06 2,526,410
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IHS Markit, Ltd., 4.7500%, 15/72/25 (144A).....c.covenennnnnn. 1,816,000 0.05 2,039,568
IHS Markit, Ltd., 5.0000%, 1711722 (144A)...cceiienennnnnn. 1,502,000 0.04 1,612,940
PayPal Holdings, Inc., 1.3500%, 1/6/23 oo, 885,000 0.02 904,054
PayPal Holdings, Inc., 1.6500%, 1/6/25 .o 1,644,000 0.04 1,703,673
PayPal Holdings, Inc., 2.3000%, 1/6/30 oo 1,900,000 0.05 1,978,754
PayPal Holdings, Inc., 2.4000%, 1710724..........ccceveenn 1,318,000 0.03 1,400,552
PayPal Holdings, Inc., 2.6500%, 1/710/26......c.ccccvvivennnnn 5,189,000 0.13 5,643,826
PayPal Holdings, Inc., 3.2500%, 176750 ..o, 2,617,000 0.07 2,863,488
1.08 45,562,585
Cadence Design Systems, Inc., 4.3750%, 15/10/24............ 1,400,000 0.04 1,561,401
Leidos, Inc., 2.9500%, 15/5/23 (L44A)....oviniiiiiiiannnn, 593,000 0.01 620,322
Leidos, Inc., 3.6250%, 15/5/25 (L44A)...oiieniiiiiiiae, 2,299,000 0.06 2,515,393
Leidos, Inc., 4.3750%, 15/5/30 (L44A)....coiiniiiiiiiinnnn, 3,283,000 0.09 3,706,343
0.16 6,842,058
Dell International LLC / EMC Corp., 5.8750%, 15/6/21
N 4,028,000 0.10 4,035,512
Verisk Analytics, Inc., 3.6250%, 15/5/50 ....oiiiiiiiii, 2,182,000 0.06 2,478,755
Verisk Analytics, Inc., 5.5000%, 15/6/45 ......coiiiiinnn, 1,601,000 0.05 2,201,553
0.11 4,680,308
Procter & Gamble Co., 3.0000%, 2573730 .o 881,000 0.02 1,010,802
Procter & Gamble Co., 3.5500%, 2573740 ...t 1,754,000 0.05 2,120,012
Procter & Gamble Co., 3.6000%, 2573750 ..o 933,000 0.03 1,164,888
0.10 4,295,702
Broadridge Financial Solutions, Inc., 2.9000%,
L712729 o 6,087,000 0.15 6,515,415
MSCI, Inc., 3.6250%, 179730 (144A) ooovviiiiiii i 2,512,000 0.06 2,503,761
MSCI, Inc., 3.8750%, 1572731 (L44A)..c.ceniiieiei e 3,517,000 0.08 3,593,934
MSCI, Inc., 4.0000%, 15711729 (144A) ..cooivvviiiiiiiiiin, 316,000 0.01 322,854
0.15 6,420,549
DH Europe Finance Il S.a.r.l., 2.2000%, 15/711/24 ......... 1,334,000 0.03 1,402,909
DH Europe Finance Il S.a.r.l_., 2.6000%, 15/11/29 ......... 731,000 0.02 779,341
DH Europe Finance Il S.a.r.l., 3.4000%, 15711749 ......... 941,000 0.03 1,059,687
Thermo Fisher Scientific, Inc., 4.1330%, 25/3/25 ......... 2,044,000 0.06 2,336,097
Thermo Fisher Scientific, Inc., 4.4970%, 25/3/30 ......... 4,794,000 0.13 5,937,028
0.27 11,515,062
DaVita, Inc., 4.6250%, 1/6/30 (144A) ..ooiiviiiiiiiiiie e, 3,310,000 0.08 3,293,864
Bank of America Corp., 2.5920%, 29/47/31.....ccciiiiiii 10,405,000 0.26 11,029,845
Bank of America Corp., 3.7050%, 24/4728.........c.iieinnn. 7,082,000 0.19 8,008,723
Bank of America Corp., 3.9700%, 5/3/29 ......coiiiiii 2,666,000 0.07 3,057,880
Bank of America Corp., 6.1000%, 29/12/49 .....oiiiiiiinn. 1,430,000 0.04 1,509,644
Bank of America Corp., 6.2500%, 29/79/49.....ccoiiiiiii 3,269,000 0.08 3,390,205
BNP Paribas S.A., 2.8190%, 19711725 (144A) ..., 1,399,000 0.03 1,466,062
BNP Paribas S.A., 3.0520%, 13/1/31 (144A).....ceivinennnnnn. 3,919,000 0.10 4,127,689
BNP Paribas S.A., 4.7050%, 1071725 (144A)......ccocvvnenn.n. 2,058,000 0.05 2,280,049
Citigroup, Inc., 3.8870%, 10/1/28....cccviviiiiiiiii i, 7,661,000 0.20 8,639,082
Citigroup, Inc., 4.4120%, 3173731 5,023,000 0.14 5,947,861
Citigroup, Inc., 5.9000%, 29712749 ... 314,000 0.01 312,389
Citigroup, Inc., 5.9500%, 15711766 ..ovviniiiie 1,631,000 0.04 1,622,574
Citigroup, Inc., 5.9500%, 29712749 ..., 2,486,000 0.06 2,470,376
Credit Agricole Corp., 1.9070%, 16/6/26 (144A) ............ 1,353,000 0.03 1,373,221
Goldman Sachs Group, Inc., 3.5000%, 174725 .................. 11,466,000 0.31 12,586,181
Goldman Sachs Group, Inc., 4.3696%, 10/11/68 ............... 6,198,000 0.14 5,743,737
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JPMorgan Chase & Co., 2.0830%, 2274726 ........oiiiiiiiin 12,346,000 0.31 12,824,023
JPMorgan Chase & Co., 2.9560%, 13/5731 oo 9,584,000 0.24 10,213,305
JPMorgan Chase & Co., 3.9600%, 2971727 oo 6,018,000 0.16 6,859,995
JPMorgan Chase & Co., 4.4520%, 5/12/29 .......coiiiiinl 6,030,000 0.17 7,234,126
Morgan Stanley, 2.1880%, 2874726 ... 9,020,000 0.22 9,391,642
Morgan Stanley, 3.9500%, 2378727 ..o 4,602,000 0.12 5,184,435
Morgan Stanley, 4.3500%, 879726, ... 2,586,000 0.07 2,984,494

3.04 128,257,538
USAA Capital Corp., 2.1250%, 1/5/30 (144A) ....cocevnnnnn.. 210,000 0.01 216,490
General Electric Co., 3.4500%, /5727 ..., 1,373,000 0.03 1,409,634
General Electric Co., 5.0000%, 29712749, 3,541,000 0.07 2,785,511
General Electric Co., 6.7500%, 1573732 oo, 1,988,000 0.06 2,435,975

0.16 6,631,120
Booking Holdings, Inc., 4.1000%, 13/4/25 ......cceviinn, 8,148,000 0.21 9,164,831
Booking Holdings, Inc., 4.5000%, 1374727 ..o 4,393,000 0.12 5,050,309
Booking Holdings, Inc., 4.6250%, 1374730 ..ooovvieiiiiin, 3,065,000 0.09 3,591,619

0.42 17,806,759
PPL WEM, Ltd. / Western Power Distribution plc, 5.3750%,

Y 7 R ) 1,906,000 0.05 1,952,530
Ameren Corp., 3.5000%, 1571731 oo 8,633,000 0.22 9,671,458
Berkshire Hathaway Energy Co., 4.2500%, 15/10/50
(LAAA) e e e 3,587,000 0.11 4,513,163
Black Hills Corp., 2.5000%, 15/6/30 ..., 1,302,000 0.03 1,332,890
Dominion Energy, Inc., 3.3750%, /4730 .o 4,390,000 0.12 4,866,315
NextEra Energy Capital Holdings, Inc., 2.7500%,

L1757 25, .o 1,922,000 0.05 2,079,057
Pacific Gas and Electric Co., 2.1000%, 1/8/27............... 1,535,000 0.04 1,519,757
Pacific Gas and Electric Co., 2.5000%, 1/2/31............... 3,152,000 0.07 3,089,275
Southern Co., 3.7000%, 3074730 o 6,559,000 0.18 7,513,539

0.82 34,585,454
AEP Transmission Co. LLC, 3.6500%, 1/4/50.........cccevennn. 2,101,000 0.06 2,436,304
Oncor Electric Delivery Co., LLC, 3.8000%, 1/6/49......... 2,886,000 0.08 3,502,115

0.14 5,938,419
Broadcom, Inc., 3.1500%, 15711725 (144A) ..coivviinennnnnn. 4,622,000 0.12 4,913,189
Broadcom, Inc., 4.1500%, 15711730 (144A) ...oooviiiininnnn. 3,810,000 0.10 4,154,085
Broadcom, Inc., 4.3000%, 15711732 (144A) ..coovviivinnnnn. 3,048,000 0.08 3,372,814
Broadcom, Inc., 4.7000%, 1574725 (144A).....cvivvininnnnnnn. 5,464,000 0.15 6,158,362
Marvell Technology Group, Ltd., 4.2000%, 22/6/23 ......... 1,269,000 0.03 1,365,100
Marvell Technology Group, Ltd., 4.8750%, 22/6/28 ......... 5,539,000 0.15 6,670,377
Microchip Technology, Inc., 2.6700%, 1/9/23 (144A) ...... 4,752,000 0.12 4,893,787
Microchip Technology, Inc., 4.2500%, 179725 (144A) ...... 3,724,000 0.09 3,758,237
Micron Technology, Inc., 2.4970%, 247/4/23..................... 4,848,000 0.12 5,038,599

0.96 40,324,550
Keysight Technologies, Inc., 3.0000%, 30/10/29 ............ 3,530,000 0.09 3,822,820
Trimble, Inc., 4.7500%, L/12/24.......ooiiiiiiii i 3,802,000 0.10 4,140,946
Trimble, Inc., 4.9000%, 1576728t 6,887,000 0.19 7,914,224

0.38 15,877,990
Bank of New York Mellon Corp., 4.7000%, 20/9/68............ 6,282,000 0.16 6,548,985

94/153



EDINETOOOO
OO000O00o0o00DoO0O0oOo(Ess9s7)
OOoooooooooooooooooood

() ( )

Capital One Financial Corp., 3.7500%, 28/7/26............... 7,616,000 0.20 8,317,344
Mastercard, Inc., 3.3000%, 2673727 oo 3,281,000 0.09 3,720,954
Mastercard, Inc., 3.3500%, 26/3/30 .o 4,158,000 0.11 4,820,033

0.40 16,858,331
Charles Schwab Corp., 4.2000%, 2473725 ..o, 3,246,000 0.09 3,727,385
Charles Schwab Corp., 5.3750%, 1/79/68......ccceviiiiiiiiinn, 11,214,000 0.28 12,008,175

0.37 15,735,560
Cboe Global Markets, Inc., 3.6500%, 12/1/27.....ccccni 2,020,000 0.05 2,272,754
Aramark Services, Inc., 6.3750%, 1/5/25 (144A) ............ 6,269,000 0.15 6,485,312
J M Smucker Co., 2.3750%, 15737300, 2,158,000 0.05 2,207,464
J M Smucker Co., 3.5500%, 1573750, 1,015,000 0.02 1,051,577
Mondelez International Holdings Netherlands B.V., 2.2500%,

1979724 (L44A) e e 2,995,000 0.08 3,154,508
Mondelez International, Inc., 2.1250%, 1374723 ............ 1,078,000 0.03 1,117,253
Mondelez International, Inc., 2.7500%, 13/74/30 ............ 531,000 0.01 573,938

0.19 8,104,740
JBS USA LUX S.A. / JBS USA Finance, Inc., 6.7500%,
1572728 (LA4AY ... e e e e e e 945,000 0.02 1,000,349
Campbell Soup Co., 3.9500%, 1573725, 1,507,000 0.04 1,696,298
Mars, Inc., 2.7000%, 174725 (144A) oo 815,000 0.02 873,492
Mars, Inc., 4.2000%, 174759 (144A) .oooviiiiiii i 1,427,000 0.04 1,835,460
0.10 4,405,250
Sysco Corp., 2.4000%, 1572730 891,000 0.02 882,422
Sysco Corp., 2.5000%, 1577721 .. i 282,000 0.01 286,927
Sysco Corp., 5.6500%, T/4725 .o 2,804,000 0.08 3,283,698
Sysco Corp., 5.9500%, 178730 o 5,771,000 0.17 7,245,120
Sysco Corp., 6.6000%, 174740 ..o 3,485,000 0.11 4,731,216
Sysco Corp., 6.6000%, T/4750 ..o 2,689,000 0.09 3,707,997
0.48 20,137,380
East Ohio Gas Co., 1.3000%, 15/6/25 (144A) ....cocevneeen.n. 520,000 0.01 523,467
East Ohio Gas Co., 2.0000%, 15/6/30 (144A) ....cocovvvnnnn.n. 478,000 0.01 478,064
East Ohio Gas Co., 3.0000%, 15/6/50 (144A) ....c.coevevennn. 695,000 0.02 697,270
0.04 1,698,801
Choice Hotels International, Inc., 3.7000%, 1/12/29...... 2,717,000 0.06 2,730,300
Marriott International, Inc. /7 MD, 5.7500%, 1/5/25 ...... 4,725,000 0.13 5,154,778
0.19 7,885,078
NRG Energy, Inc., 6.6250%, 1571727 oo 3,861,000 0.09 4,040,537
NRG Energy, Inc., 7.2500%, 1575726 oo 3,521,000 0.09 3,722,806
0.18 7,763,343
Brown & Brown, Inc., 4.5000%, 15/3/29....cciiiiiiiiiii, 2,008,000 0.05 2,166,483
Raymond James Financial, Inc., 4.6500%, 1/4/30 ............ 1,472,000 0.04 1,763,228
Raymond James Financial, Inc., 4.9500%, 15/7/46............ 2,338,000 0.07 2,836,075
Raymond James Financial, Inc., 5.6250%, 174724 ............ 762,000 0.02 869,208
0.13 5,468,511
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Otis Worldwide Corp., 2.0560%, 5/4/25 (144A) ............... 2,172,000 0.05 2,278,754
Westinghouse Air Brake Technologies Corp., 3.2000%,
1576725 o 3,631,000 0.09 3,710,939
Westinghouse Air Brake Technologies Corp., 3.4500%,
L5711726... .. e 513,000 0.01 528,799
Westinghouse Air Brake Technologies Corp., 4.4000%,
A573724 o 2,855,000 0.07 3,030,260
Westinghouse Air Brake Technologies Corp., 4.9500%,
1579728 o 8,148,000 0.22 9,078,067
0.44 18,626,819
AbbVie, Inc., 2.6000%, 21711724 (144A) oo, 2,501,000 0.06 2,664,896
AbbVie, Inc., 2.8000%, 15/3/23 (L44A)...oeieieiiiiiiiae, 98,000 - 101,753
AbbVie, Inc., 3.2500%, 1710722 (L44A)....coiviiiiiiiine e, 1,211,000 0.03 1,267,506
AbbVie, Inc., 3.4500%, 15/3/22 (L44A)....eieieiiiiiiiae, 3,916,000 0.09 4,069,909
AbbVie, Inc., 3.8000%, 15/3/725 (L44A)....ccvviiiiiiiinin. 1,467,000 0.04 1,637,451
Bristol-Myers Squibb Co., 3.4000%, 26/7/29 (144A)......... 1,594,000 0.04 1,859,248
Pfizer, Inc., 2.6250%, 174730 ..., 1,031,000 0.03 1,135,653
Takeda Pharmaceutical Co., Ltd., 3.0250%, 9/7/40 ......... 1,053,000 0.03 1,064,930
Takeda Pharmaceutical Co., Ltd., 3.3750%, 9/7/60 ......... 1,053,000 0.03 1,058,823
Upjohn, Inc., 1.6500%, 22/6/25 (144A)....ccvvviiiiiiaeninn, 660,000 0.02 673,629
Upjohn, Inc., 2.3000%, 22/6/27 (L44A)...iineeiiiiiiiaeeaan, 765,000 0.02 791,006
Upjohn, Inc., 3.8500%, 22/6/40 (L44A)....covvviiiiiiiiiinnn, 763,000 0.02 821,145
0.41 17,145,949
HMO
Centene Corp., 3.3750%, 1572730 2,572,000 0.06 2,600,999
Centene Corp., 4.2500%, 15712727 ..o 4,249,000 0.10 4,394,422
Centene Corp., 4.6250%, 15712729 ..o 5,933,000 0.15 6,296,515
Centene Corp., 4.7500%, 15/5/722....ccieiiiiiiiiiii i 218,000 0.01 221,491
Centene Escrow I Corp., 5.3750%, 1/6/26 (144A) ............ 4,649,000 0.11 4,838,331
Molina Healthcare, Inc., 4.3750%, 15/6/28 (144A) ......... 8,881,000 0.22 8,919,854
0.65 27,271,612
HCA, Inc., 3.5000%, 179730 e 5,199,000 0.12 5,012,661
HCA, Inc., 4.7500%, 175723 oo 2,671,000 0.07 2,899,385
HCA, Inc., 5.3750%, 172725 oo 1,581,000 0.04 1,698,081
HCA, Inc., 5.3750%, 179726 ..o 639,000 0.02 697,277
HCA, Inc., 5.6250%, 179728 oo 903,000 0.02 1,009,301
HCA, Inc., 5.8750%, 172729 oo 1,475,000 0.04 1,671,610
HCA, Inc., 5.8750%, 1572726 831,000 0.02 913,240
0.33 13,901,555
Boston Scientific Corp., 3.7500%, 1/3/26 ......c.oeeiiins 2,115,000 0.06 2,403,443
Boston Scientific Corp., 4.0000%, 1/73/29 ...l 510,000 0.01 583,859
Boston Scientific Corp., 4.7000%, 173749 ...l 1,398,000 0.04 1,785,860
0.11 4,773,162
Baxter International, Inc., 3.7500%, 1/10/25 (144A)...... 3,513,000 0.09 4,005,325
Baxter International, Inc., 3.9500%, 1/4/30 (144A) ...... 3,066,000 0.09 3,639,514
0.18 7,644,839
Constellium N.V., 5.7500%, 15/5/24 (144A).....c.cvveneennnnn. 2,747,000 0.07 2,757,013
HudBay Minerals, Inc., 7.2500%, 15/1/23 (144A) ............ 2,646,000 0.06 2,615,955
Avery Dennison Corp., 2.6500%, 3074730 ..o 3,928,000 0.10 4,033,495
WPX Energy, Inc., 4.5000%, 1571730 i, 3,325,000 0.07 2,944,470
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Georgia-Pacific LLC, 3.1630%, 15/11/21 (144A)............... 2,943,000 0.07 3,026,673
Cigna Corp., 2.4000%, 1573730 1,501,000 0.04 1,559,247
Cigna Corp., 3.2000%, 1573740, 683,000 0.02 725,885
Cigna Corp., 3.4000%, 15/3/50.. . 1,030,000 0.03 1,114,861
Cigna Corp., 3.4000%, 1779721 ... 270,000 0.01 279,196
CVS Health Corp., 3.0000%, 15/8/26 .oooiiiiii i 292,000 0.01 319,701
CVS Health Corp., 4.1000%, 25/3/25 ..o 3,075,000 0.07 3,478,239
CVS Health Corp., 4.1250%, O 1,817,000 0.05 2,150,408
CVS Health Corp., 4.2500%, /4750, 897,000 0.03 1,083,768
CVS Health Corp., 4.3000%, 25/3/28 ... 2,790,000 0.07 3,263,890
CVS Health Corp., 5.0500%, 25/3/48 ... 1,885,000 0.06 2,455,960

0.39 16,431,155
Cheniere Corpus Christi Holdings LLC, 3.7000%, 15/11/29
(LAAA) e s 6,239,000 0.15 6,400,488
Energy Transfer Operating L.P., 4.9500%, 15/6/28 ......... 70,000 — 75,207
Energy Transfer Operating L.P., 5.5000%, 1/6/27............ 1,064,000 0.03 1,188,329
Energy Transfer Operating L.P., 5.8750%, 1571724 ......... 973,000 0.03 1,089,041
Hess Midstream Partners L.P., 5.1250%, 15/6/28 (144A)... 5,095,000 0.12 4,908,319
Kinder Morgan, Inc., 4.3000%, 173728 ..o 1,200,000 0.03 1,361,473
Kinder Morgan, Inc., 6.5000%, 15/9720.......cccoeviiiiinn 60,000 — 60,664
NGPL PipeCo LLC, 4.3750%, 15/8/22 (144A) ....oovvvviiininnnn, 2,148,000 0.05 2,217,079
ONEOK, Inc., 5.8500%, 1571726 ... 1,170,000 0.03 1,337,614
ONEOK, Inc., 6.3500%, 1571731 .. 2,501,000 0.07 2,932,710
ONEOK, Inc., 7.1500%, 1571751 ... 653,000 0.02 795,735
Plains All American Pipeline L.P. / PAA Finance Corp.,
4.6500%, 15710725, .. e s 977,000 0.02 1,044,040
TransCanada Pipeline, Ltd., 4.1000%, 15/4/30 ............... 5,449,000 0.15 6,216,560

0.70 29,627,259
Jones Lang LaSalle, Inc., 4.4000%, 15/711/22........c.c........ 2,565,000 0.06 2,690,507

REIT
Camden Property Trust, 2.8000%, 15/5/30...c.cccciiiiiiinn. 4,525,000 0.12 4,898,663
REIT

Crown Castle International Corp., 3.1000%, 15/11/29...... 3,021,000 0.08 3,244,196
Crown Castle International Corp., 3.6500%, 1/9/27......... 1,675,000 0.04 1,868,477
Crown Castle International Corp., 4.3000%, 1572729 ...... 2,225,000 0.06 2,583,362
Equinix, Inc., 1.8000%, 1577727 ..o, 4,363,000 0.10 4,389,309
Equinix, Inc., 2.1500%, 1577730 1,982,000 0.05 1,965,312
Equinix, Inc., 2.6250%, 18711724 ..o 1,328,000 0.03 1,416,445
Equinix, Inc., 2.9000%, 18711726 .ovveiiiii i 1,112,000 0.03 1,201,255
Equinix, Inc., 3.2000%, 18/11729 oo 3,316,000 0.09 3,605,039
GLP Capital L.P. / GLP Financing I, Inc., 3.3500%,
L/O/24 ... 406,000 0.01 407,155
GLP Capital L.P. / GLP Financing Il, Inc., 4.0000%,
1570730 ot 3,108,000 0.07 3,097,526
GLP Capital L_.P. / GLP Financing Il, Inc., 4.0000%,
15707 3L o 1,374,000 0.03 1,361,071
GLP Capital L.P. / GLP Financing Il, Inc., 5.2500%,
176725 e 656,000 0.02 715,381
GLP Capital L.P. / GLP Financing Il, Inc., 5.3000%,
1571729 o 239,000 0.01 259,311
GLP Capital L.P., 5.3750%, 1574726 ...ccooviiiiiii i, 2,117,000 0.05 2,318,528

0.67 28,432,367
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Alexandria Real Estate Equities, Inc., 4.9000%,
15702730 .. it e 3,542,000 0.10 4,428,919
AutoZone, Inc., 3.7500%, 1874729 ..o 3,636,000 0.10 4,137,263
0"Reilly Automotive, Inc., 3.6000%, 179727 ...l 48,000 — 54,018
0"Reilly Automotive, Inc., 3.9000%, 1/6/29 .................. 3,942,000 0.11 4,545,627
0"Reilly Automotive, Inc., 4.3500%, 1/6/28 ... 367,000 0.01 428,374
0.22 9,165,282
Lowe"s Cos, Inc., 4.0000%, 1574725 ... 3,943,000 0.11 4,504,123
Lowe"s Cos, Inc., 4.5000%, 1574730 oo 4,081,000 0.12 5,015,390
Lowe"s Cos, Inc., 5.0000%, 1574740 .o..ooiiiiiiiiiii 2,085,000 0.06 2,717,684
Lowe"s Cos, Inc., 5.1250%, 1574750 ..ooiiii i 2,850,000 0.09 3,951,101
0.38 16,188,298
Alimentation Couche-Tard, Inc., 2.9500%, 25/1/30
(LAAA) e 899,000 0.02 933,809
Dollar General Corp., 3.5000%, 3/4/30.....cciiiiiiiiiii, 2,413,000 0.06 2,708,424
Dollar General Corp., 4.1250%, 3/4/50......cciiiiii, 2,329,000 0.07 2,791,803
0.13 5,500,227
Nordstrom, Inc., 4.3750%, 174730 oo 3,744,000 0.07 2,942,320
McDonald®s Corp., 3.3000%, 177725 ..., 1,113,000 0.03 1,237,887
McDonald®s Corp., 3.5000%, /7727 i 3,498,000 0.10 3,977,349
McDonald®s Corp., 3.6250%, 179749 ... 2,041,000 0.05 2,272,323
0.18 7,487,559
Analog Devices, Inc., 2.9500%, 1/74/25.....cccccciviiiinn, 2,071,000 0.05 2,246,370
Lam Research Corp., 4.0000%, 1573729 ..o 409,000 0.01 486,299
Huntington Ingalls Industries, Inc., 3.8440%, 1/5/25
(LAAA) e e 2,645,000 0.07 2,875,140
Huntington Ingalls Industries, Inc., 4.2000%, 1/5/30
L 4,748,000 0.12 5,299,974
Huntington Ingalls Industries, Inc., 5.0000%, 15/11/25
G 4,747,000 0.12 4,915,714
0.31 13,090,828
VMware, Inc., 4.5000%, 1575725 oo, 3,449,000 0.09 3,777,614
VMware, Inc., 4.6500%, 1575727 oo 3,869,000 0.10 4,285,155
0.19 8,062,769
Reliance Steel & Aluminum Co., 4.5000%, 15/74/23............ 1,724,000 0.04 1,852,386
Steel Dynamics, Inc., 5.5000%, 1710724 .......covviiinn, 2,486,000 0.06 2,555,919
0.10 4,408,305
Allegheny Technologies, Inc., 5.8750%, 1712727 ............ 2,673,000 0.06 2,505,537
Wells Fargo & Co., 1.6540%, 2/6/24 ... 4,119,000 0.10 4,187,490
Wells Fargo & Co., 2.1640%, 1172726, 8,736,000 0.22 9,022,271
Wells Fargo & Co., 2.1880%, 30/4726.......c.cciiiiii 6,527,000 0.16 6,756,437
Wells Fargo & Co., 2.8790%, 30710730 eeviiiiiiie s 4,010,000 0.10 4,288,942
Wells Fargo & Co., 5.8750%, 1576725, 3,344,000 0.08 3,482,264
0.66 27,737,404
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AT&T, Inc., 3.6000%, 577725 oo 1,684,000 0.04 1,871,550
AT&T, Inc., 4.5000%, 93748, 2,960,000 0.09 3,479,171
AT&T, Inc., 4.7500%, 15/5746 .o 1,329,000 0.04 1,576,266
AT&T, Inc., 4.8500%, 173739 i 1,832,000 0.05 2,211,748
AT&T, Inc., 5.2500%, 173737 e 392,000 0.01 485,112
CenturyLink, Inc., 5.8000%, 1573722, 1,321,000 0.03 1,360,267
CenturyLink, Inc., 6.4500%, 1576721 ..., 2,157,000 0.05 2,212,705
Level 3 Financing, Inc., 3.8750%, 15/11/29 (144A)........ 4,073,000 0.11 4,303,674
Verizon Communications, Inc., 2.6250%, 15/8/26 ........... 2,471,000 0.06 2,690,861
Verizon Communications, Inc., 3.0000%, 22/3/27 ........... 1,662,000 0.04 1,846,173
Verizon Communications, Inc., 4.0000%, 22/3/50 ........... 1,005,000 0.03 1,271,094
Verizon Communications, Inc., 4.5220%, 15/9/48 ........... 1,124,000 0.04 1,487,941
Verizon Communications, Inc., 4.8620%, 21/8/46 ........... 1,184,000 0.04 1,612,185

0.63 26,408,747
Hasbro, Inc., 3.0000%, 19710724, 1,543,000 0.04 1,617,708
Hasbro, Inc., 3.5500%, 19710726, 2,852,000 0.07 3,018,013
Hasbro, Inc., 3.9000%, 19711729, 6,229,000 0.15 6,497,590
0.26 11,133,311
United Parcel Service, Inc., 3.9000%, 1/4/25 ............... 2,242,000 0.06 2,547,850
United Parcel Service, Inc., 5.2000%, 1/4/40 ............... 1,280,000 0.04 1,772,568
United Parcel Service, Inc., 5.3000%, 1/4/50 ............... 2,767,000 0.10 3,970,308
0.20 8,290,726
Elanco Animal Health, Inc., 5.0220%, 28/8/23 ............... 704,000 0.02 742,280
American Water Capital Corp., 2.8000%, 1/5/30............... 2,769,000 0.07 3,022,123
American Water Capital Corp., 3.4500%, 1/5/50............... 3,288,000 0.09 3,711,769
0.16 6,733,892
................................................................................. 22.73 959,417,484
(2019 : 11.97%; EUR 430,372,487)

0.3750%, 3074725 .o 7,344,000 0.17 7,378,282
0.5000%, 3173725 oo s 16,236,200 0.39 16,411,247
0.6250%, 1575730 o 324,400 0.01 323,462
1.5000%, 1572730 e 32,898,200 0.84 35,566,038
1.7500%, BLIT/21 oo s 16,112,000 0.39 16,387,037
2.0000%, 1572750 o 40,664,000 1.10 46,558,692
2.1250%, B1/5721 oo s 38,108,000 0.92 38,794,986
2.3750%, 5711749, ..o 13,962,600 0.42 17,241,629
2.7500%, A5/8742 oo 30,871,000 0.94 39,593,263
2.8750%, 30711723, e s 8,982,000 0.23 9,800,379
5.41 228,055,015
..................................................................... 5.41 228,055,015

(2019 : 10.87%; EUR 390,869,645)

Fannie Mae
2.0000%, 2573750 i s 271,400 0.01 276,971
2.0000%, 2579734 oo s 1,948,900 0.05 2,015,211
2.5000%, 171750 e 665,961 0.02 699,560
2.5000%, L711734 o 1,369,706 0.03 1,447,909
2.5000%, 25712749, ... e s 1,941,000 0.05 2,018,809
2.5000%, 2578734 oo 3,631,228 0.09 3,800,933
2.5000%, 2578749 .o s 1,941,000 0.05 2,022,580
3.0000%, L/1743. . e 2,776,789 0.07 2,966,596
3.0000%, A T 59,967 — 63,432
3.0000%, L1747 e 171,111 — 180,247
3.0000%, 171750 e 1,487,266 0.04 1,567,009
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3.0000%, 1710734 oo 618,168 0.02 653,422
3.0000%, /11734 o 261,895 0.01 279,400
3.0000%, LAL/A6 oo 332,905 0.01 350,678
3.0000%, L/LL748 oo 3,712,172 0.09 3,917,661
3.0000%, L12/34 oo 253,688 0.01 270,392
3.0000%, 172743 1,195,092 0.03 1,276,657
3.0000%, LI2/A7 ..o 2,760,355 0.07 2,951,908
3.0000%, /2748, 393,275 0.01 423,849
3.0000%, /2757 oo 2,640,869 0.07 2,830,692
3.0000%, L/B/43 .o 3,687,404 0.09 3,938,407
3.0000%, L/3/A7 oo 1,163,619 0.03 1,246,419
3.0000%, /3750, 17,510,859 0.45 18,471,609
3.0000%, /5743 4,307,999 0.11 4,567,615
3.0000%, L/B/88...ooiiinii 214,514 0.01 227,480
3.0000%, /6757 oo 59,844 — 64,119
3.0000%, LT85, ..o 4,186,001 0.11 4,470,944
3.0000%, L/BIA9 ..o 228,019 0.01 244,489
3.0000%, L/ 2. ..o 2,134,550 0.05 2,280,259
3.0000%, L/O/A6......oiie e 5,850,867 0.15 6,254,832
3.0000%, 179749 ..o 309,168 0.01 328,801
3.0000%, 2572134 .. 1,288,100 0.03 1,353,565
3.5000%, LILJA8. ..o 1,278,456 0.04 1,366,645
3.5000%, LAL/A3 oo 1,468,037 0.04 1,591,034
3.5000%, L/LL748 oo 1,617,996 0.04 1,773,542
3.5000%, /12782 oo 859,164 0.02 931,147
3.5000%, L/12/45 oo 293,619 0.01 323,559
3.5000%, L/12/47 oo 1,472,274 0.03 1,576,461
3.5000%, L/2/43....coi 446,686 0.01 483,311
3.5000%, 172785 400,841 0.01 433,708
3.5000%, L/2/57 .o 3,783,234 0.10 4,142,084
3.5000%, /3743 874,467 0.02 946,168
3.5000%, L/B/88...ooiienii 525,070 0.01 562,683
3.5000%, LAJ44. ... 377,415 0.01 416,430
3.5000%, LAIAB.....ooovienii 977,103 0.03 1,071,037
3.5000%, /5756 ..o 2,008,561 0.05 2,183,994
3.5000%, L/TI86...c.oie e 537,411 0.01 585,777
3.5000%, LT789...conii 1,286,540 0.03 1,352,135
3.5000%, L/BIAT oo 992,489 0.03 1,066,025
3.5000%, /8756 ..o 6,226,949 0.16 6,770,829
3.5000%, 2576747 .o 28,569,035 0.71 30,044,263
3.5000%, 2577733 o 4,398,869 0.11 4,619,371
4.0000%, LILJA8....oee 4,412,513 0.12 4,757,948
4.0000%, L1047 oo 1,235,190 0.04 1,323,972
4.0000%, LILLIAT oo 639,786 0.01 682,058
4.0000%, L/12/47 oo 1,705,473 0.04 1,818,158
4.0000%, 172789 ..o 675,039 0.02 714,525
4.0000%, /3748 980,677 0.03 1,056,570
4.0000%, L/B/88...ooiiinii 720,210 0.02 762,337
4.0000%, LIBIAT oo 418,195 — 446,744
4.0000%, LTIAT oo 381,186 — 406,372
4.0000%, L/BIAT oo 476,873 0.01 508,381
4.0000%, L/AT i 51,970 - 56,063
4.0000%, 179749 ..o 4,096,968 0.11 4,449,390
4.0000%, 25712724, ... 1,256,800 0.03 1,329,179
4.0000%, 2575747 o 3,937,000 0.10 4,171,464
4.5000%, /10744 oo 848,968 0.02 967,130
4.5000%, L1047 oo 176,571 - 190,454
4.5000%, L1742 oo 388,976 0.01 434,479
4.5000%, LALAT oo 593,338 0.02 639,987
4.5000%, L/27486......oiee i 1,702,848 0.05 1,902,050
4.5000%, /3785, ..o 1,325,399 0.04 1,509,872
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4.5000%, L7378 732,481 0.02 789,186
4.5000%, LIA/48. ... 736,258 0.02 793,177
4.5000%, L/S7AT oo 1,431,153 0.03 1,578,874
4.5000%, L/5748. e 867,450 0.02 934,511
4.5000%, L/6/45. . e 784,840 0.02 875,255
4.5000%, L6747 e 1,336,144 0.03 1,444,230
4.5000%, L6748 .. 1,817,873 0.04 1,958,410
4.5000%, LITIAT o e 2,116,211 0.05 2,282,591
4.5000%, /84T e 1,073,447 0.02 1,158,248
4.5000%, L/8BIA8. ... 58,843 — 63,219
4.5000%, L7947 e 1,677,162 0.04 1,809,024
4.5000%, 257TTAT .o s 3,863,000 0.10 4,150,517
5.0000%, L/5748. .. 1,961,976 0.05 2,142,380
5.0000%, LITI44. ... e 24,116 — 26,924
5.0000%, 2571736 oo s 1,162,000 0.03 1,269,289
6.0000%, 172737 e 37,421 — 44,950

4.39 185,150,576

Freddie Mac Gold Pool
3.0000%, L76743. .o 462,735 0.01 487,038
3.0000%, L7846 e 518,075 0.01 546,844
3.5000%, L1277 o e 1,149,089 0.03 1,246,211
3.5000%, (Y L 185,039 — 201,719
3.5000%, LITIA2. e e e 306,488 0.01 332,247
3.5000%, T 3,431,182 0.09 3,781,915
3.5000%, L/BIAZ. ..o e 702,886 0.02 761,961
3.5000%, L/O/AT oo e 3,331,182 0.08 3,516,921
4.5000%, L7348 e 60,021 — 64,498
4.5000%, L/5784. .. ..o 545,613 0.01 608,700
5.0000%, L7948 e 153,277 — 168,377
6.0000%, L/8740. e 578,924 0.02 697,756

0.28 12,414,187

Freedie Mac Pool
2.5000%, L71750. o 310,427 0.01 326,088
2.5000%, L711734 o 3,039,343 0.08 3,212,873
2.5000%, 1712733 oo 4,409,685 0.11 4,624,398
3.0000%, 170733 706,400 0.02 748,620
3.0000%, L1745, e 853,994 0.02 905,813
3.0000%, A T 1,186,852 0.03 1,289,239
3.0000%, 171750 e 3,028,781 0.08 3,195,518
3.0000%, 1710732 oo 758,493 0.02 798,142
3.0000%, 1710734 o 1,583,177 0.04 1,678,205
3.0000%, L710746 .o 1,044,607 0.03 1,111,361
3.0000%, 1710789 oo 2,260,440 0.05 2,381,116
3.0000%, 1711743 o 8,139,434 0.21 8,694,627
3.0000%, L711749 o 2,165,641 0.06 2,280,147
3.0000%, 1712789 o 3,005,673 0.07 3,163,540
3.0000%, L72/43. ... 7,599 — 8,118
3.0000%, 172750 e 639,193 0.02 674,924
3.0000%, 173743 .o 1,078,728 0.03 1,153,522
3.0000%, 173750 e 3,507,984 0.08 3,701,484
3.0000%, Y 804,681 0.02 849,225
3.0000%, 175731 e 4,128,463 0.10 4,372,767
3.0000%, 175750 e 5,161,327 0.13 5,451,709
3.0000%, 178749, e 226,937 — 241,761
3.0000%, 179732, 1,246,243 0.03 1,320,728
3.5000%, L/1A7AT oo 825,759 0.02 881,804
3.5000%, L1274 ... 2,637,100 0.07 2,852,919
3.5000%, L/12747 oo 624,997 0.02 667,416
3.5000%, 172743, e 349,196 0.01 377,774
3.5000%, L72/84. ... 360,504 0.01 390,008
3.5000%, L2748 1,101,767 0.02 1,173,166
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3.5000%, 173750 i 1,652,190 0.04 1,763,626
3.5000%, 0 T 583,008 0.02 633,177
3.5000%, L/T749. e 15,706,969 0.40 16,640,417
3.5000%, 178749, e 606,890 0.02 637,833
3.5000%, 179749 e 1,271,076 0.03 1,345,026
4.0000%, L3147 e 477,482 0.01 519,097
4.0000%, L7348 721,886 0.02 777,543
4.0000%, LIAJA8. ... 1,941,749 0.05 2,065,518
4.0000%, /5748 .. 1,093,321 0.03 1,157,032
4.5000%, L712748 oo 616,835 0.02 679,912
4.5000%, L/5749. e 1,889,015 0.05 2,046,734
4.5000%, LITIA8. .o e e 783,666 0.02 845,088

2.10 87,638,015

Ginnie Mae
2.5000%, 20712749, ... 14,066,000 0.36 14,767,746
2.5000%, 2079749 .o s 240,000 0.01 252,489
3.0000%, 2077749 ..o s 3,125,000 0.08 3,309,074
4.0000%, 571745 oo 2,902,334 0.07 3,162,256
4.0000%, ST A 231,193 0.01 251,631
4.0000%, AS712747 ... e 292,199 0.01 318,030
4.0000%, I5/T78T o e e 558,563 0.01 607,943
4.0000%, A57874T o 135,653 — 147,646
4.0000%, 2075748 ..o s 11,555,102 0.29 12,336,341
4.0000%, 2076748 ..o s 6,020,066 0.15 6,427,082
4.0000%, 2078747 .o s 389,471 0.01 420,420
4.5000%, A578746 ..o 3,218,346 0.08 3,570,927
4.5000%, 2072748 ... s 569,226 0.01 614,404
4.5000%, 20/5748 ..o s 1,742,136 0.04 1,873,954
4.5000%, 2078748 ..o s 666,000 0.02 711,019
5.0000%, 2074749 ..o 10,203,363 0.26 11,065,280
5.0000%, 20/5748 ..o s 4,089,716 0.11 4,460,029
5.0000%, 2076748 ..o s 1,923,784 0.05 2,097,977
5.0000%, 2078748 ..o s 3,282,334 0.08 3,559,606

1.65 69,953,854
.................................................................. 8.42 355,156,632
(2019 : 0.06%; USD 2,171,951)
(2019 : )
Elanco Animal Health Term Loan, 0.0000%, 4/2/27............ 6,863,763 0.16 6,563,473
............................................................ 0.16 6,563,473
( USD 3,694,891,560 ) ..................... 98.02 4,135,673,207
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2020 30 )
(2019 : 0.20%; USD 7,079,581)

C () C
Citibank

AUD@ 500 USD 342 345 2020 — 3
AUD@ 550 USD 359 379 2020 — 20
AUD@ 1,300 USD 895 897 2020 — 2
AUD 3,200 USD 2,191 2,208 2020 — 17
AUD 700 USD 479 483 2020 — 4
AUD 700 USD 480 483 2020 —

AUD 100 USD 69 69 2020 — -
AUD 443,391 USD 289,401 305,906 2020 — 16,505
AUD 3,381,893 USD 2,207,358 2,333,249 2020 — 125,891
AUD 59,915,971 USD 39,107,094 41,337,466 2020 0.05 2,230,372
AUD 400 USD 263 276 2020 — 13
AUD 10,002 USD 6,538 6,901 2020 — 363
AUD 77,480 USD 50,643 53,456 2020 — 2,813
AUD 3,324 USD 2,214 2,293 2020 — 79
AUD 444,586 USD 296,175 306,731 2020 — 10,556
AUD 25,829 USD 17,207 17,820 2020 — 613
AUD 4,455 USD 2,963 3,074 2020 — 111
AUD 75,100 USD 49,940 51,813 2020 — 1,873
AUD 7,773,355 USD 5,169,126 5,363,025 2020 — 193,899
AUD 157,774 USD 104,305 108,852 2020 — 4,547
AUD 6,363 USD 4,206 4,390 2020 — 184
AUD 478,287 USD 316,452 329,981 2020 — 13,529
AUD 3,207 USD 2,122 2,213 2020 — 91
AUD 25,321 USD 16,753 17,469 2020 — 716
AUD 1,600 USD 1,062 1,104 2020 — 42
AUD 118,812 USD 79,181 81,971 2020 — 2,790
AUD 2,300 USD 1,533 1,587 2020 — 54
AUD 11,854 USD 8,057 8,178 2020 — 121
AUD 396,486 USD 271,937 273,546 2020 — 1,609
AUD 2,655 USD 1,821 1,832 2020 — 11
AUD 20,877 USD 14,319 14,404 2020 - 85
AUD 1,344 USD 926 927 2020 - 1
AUD 182,551 USD 124,925 125,946 2020 - 1,021
AUD 13,508 USD 9,244 9,320 2020 - 76
AUD 440,645 USD 300,022 304,011 2020 - 3,989
AUD 3,032 USD 2,065 2,092 2020 - 27
AUD 24,300 USD 16,545 16,765 2020 - 220
AUD 4,043 USD 2,784 2,790 2020 - 6
AUD 53,816 USD 37,052 37,129 2020 - 77
AUD 966,209 USD 665,229 666,611 2020 - 1,382
AUD 8,435 USD 5,808 5,820 2020 - 12
AUD 39,102 USD 26,766 26,977 2020 - 211
AUD 47,669 USD 32,621 32,888 2020 - 267
AUD 76,714 USD 52,681 52,927 2020 - 246
AUD 21,646 USD 14,865 14,934 2020 - 69
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AUD 3,843 USD 2,648 2,651 2020 - 3
AUD 28,415 USD 19,580 19,604 2020 - 24
AUD 503,642 USD 347,043 347,475 2020 - 432
AUD@ 501,210 USD 343,362 345,797 2020 - 2,435
AUD@ 3,833 USD 2,626 2,645 2020 - 19
AUD@ 28,341 USD 19,416 19,554 2020 - 138
AUD@ 6,488 USD 4,452 4,476 2020 - 24
CAD@ 500 USD 368 369 2020 - 1
CAD@ 132,754 USD 95,242 97,806 2020 - 2,564
CAD@ 33,863,190 USD 24,153,505 24,948,637 2020 0.02 795,132
CAD@ 20,868,776 USD 14,885,015 15,375,029 2020 0.01 490,014
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(2019 : 0.20%; USD 7,079,581)

( ) () ( )
CAD 6,931 USD 4,957 5,106 2020 - 149
CAD 156,983 USD 114,195 115,656 2020 - 1,461
CAD 257,356 USD 187,211 189,607 2020 - 2,396
CAD 147,506  USD 107,138 108,675 2020 - 1,537
CAD 240,820 USD 174,914 177,424 2020 - 2,510
CAD 185,318 USD 134,553 136,533 2020 - 1,980
CAD 474,784 USD 348,688 349,796 2020 - 1,108
CAD 132,370 USD 96,987 97,523 2020 - 536
CAD 221,355 USD 162,174 163,082 2020 - 908
CAD 2,608 USD 1,916 1,921 2020 - 5
CAD 1,157,313 USD 849,616 852,647 2020 - 3,031
CAD 263,076  USD 192,832 193,821 2020 - 989
CAD 166,265 USD 121,870 122,495 2020 - 625
CAD 10,695 USD 7,826 7,879 2020 - 53
CAD 165,068 USD 120,593 121,613 2020 - 1,020
CAD 262,998 USD 192,138 193,763 2020 - 1,625
CNH 106 USD 15 15 2020 - -
CNH 268 USD 38 38 2020 - -
CNH 461 USD 65 65 2020 - -
CNH 538 USD 75 76 2020 - 1
CNH 378,809 USD 52,856 53,560 2020 - 704
CNH 2,333 USD 325 330 2020 - 5
CNHﬁ 2,696 USD 375 381 2020 - 6
CNHﬁ 1,487 USD 208 211 2020 - 3
CNHﬁ 857 USD 120 121 2020 - 1
CNHﬁ 1,904 USD 267 269 2020 - 2
CNHﬁ 2,610 USD 366 369 2020 - 3
CNH@ 2,204 USD 311 312 2020 - 1
CNH@ 2,433 USD 343 344 2020 - 1
CNH@ 5,280 USD 745 747 2020 - 2
CNH@ 2,950 USD 416 417 2020 - 1
CNH@ 2,967 USD 419 419 2020 - -
EUR@ 99,756  USD 110,529 112,084 2020 - 1,555
EUR@ 335 USD 376 377 2020 - 1
EUR@ 684 USD 767 768 2020 - 1
EUR@ 651 USD 730 731 2020 - 1
EUR@ 431 USD 483 484 2020 - 1
EURﬁ 202,526,177 USD 220,829,480 227,553,754 2020 0.16 6,724,274
EURﬁ 299,654,529  USD 326,735,807 336,684,937 2020 0.24 9,949,130
EURﬁ 2,892,237 USD 3,153,623 3,249,651 2020 - 96,028
EURﬁ 58,701 USD 64,006 65,955 2020 - 1,949
EURﬁ 55,809 USD 60,852 62,705 2020 - 1,853
EURﬁ 36,671,464 USD 39,985,648 41,203,214 2020 0.03 1,217,566
EURﬁ 55,914,328 USD 60,967,585 62,824,053 2020 0.04 1,856,468
EUR@ 76,462,135 USD 83,372,401 85,911,097 2020 0.06 2,538,696
EURﬁ 53,204 USD 58,317 59,779 2020 - 1,462
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EUR 95,401 USD 104,569 107,190 2020 _ 2,621
ERY 104,709 USD 114,772 117,649 2020 _ 2,877
ERRY 185,742 USD 203,592 208,696 2020 _ 5,104
ERY 14,915 UsD 16,348 16,758 2020 _ 410
EUR™ 353 USD 395 396 2020 _ 1
ERY 42,089 USD 45,923 47,290 2020 _ 1,367
ERY 52,562 USD 57,350 59,057 2020 _ 1,707
ER™ 485,479 USD 529,706 545,473 2020 _ 15,767
ERY 728,913 USD 795,317 818,990 2020 _ 23,673
ERY 16,296 USD 17,780 18,300 2020 _ 529
ERY 572,734 USD 629,890 643,511 2020 _ 13,621

[
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2020 30 )
(2019 : 0.20%; USD 7,079,581)

« - C
ElRY 414,845 USD 456,245 466,111 2020 _ 9,866
elRY 272,720 uUsD 299,946 306,432 2020 _ 6,486
ElRY 2,246,066 USD 2,470,212 2,523,628 2020 _ 53,416
elR? 22,011 usD 24,208 24,731 2020 _ 523
EURY 447 USD 491 502 2020 _ 11
EURY 425 USD 467 477 2020 _ 10
elR? 1,546,571 USD 1,700,911 1,737,692 2020 _ 36,781
EIR™ 3,597,966 USD 3,955,496 4,042,592 2020 _ 87,006
ERRY 81,023 USD 89,074 91,035 2020 _ 1,961
EIR™Y 220,886 USD 242,835 248,182 2020 _ 5,347
elR? 28,257 usD 31,007 31,749 2020 _ 652
EIR™ 246,103 USD 270,839 276,516 2020 _ 5,677
elR? 49,077 usD 54,010 55,142 2020 _ 1,132
elR? 102,505 uUsD 112,907 115,274 2020 _ 2,367
el 1,466,857 USD 1,616,110 1,648,127 2020 _ 32,017
EIR™Y 395,100 USD 435,312 443,936 2020 _ 8,624
EIR™Y 258,690 USD 285,012 290,658 2020 _ 5,646
EIR™ 542,295 USD 597,473 609,310 2020 _ 11,837
el 2,118,754 USD 2,334,337 2,380,583 2020 _ 46,246
elR? 20,507 UsD 22,504 23,042 2020 _ 448
EURY 416 USD 459 468 2020 _ 9
EUR™ 396 USD 436 445 2020 _ 9
EIR™Y 765,060 USD 847,689 850,614 2020 _ 11,925
ElRY 11,278 UsD 12,495 12,671 2020 _ 176
EIRY 739,619 USD 819,490 831,018 2020 _ 11,528
ERY 64,915 USD 71,925 72,937 2020 _ 1,012
ElRY 401,618 USD 446,077 451,249 2020 _ 5,172
elR? 11,568 UsD 12,848 12,997 2020 _ 149
EUR 1,238 USD 1,375 1,391 2020 _ 16
ERY 59,276 USD 65,838 66,601 2020 _ 763
ERRY 53,167 USD 59,220 59,737 2020 _ 517
ER® 70,105 USD 78,087 78,769 2020 _ 682
ElRY 216,856 USD 241,545 243,654 2020 _ 2,109
ElRY 215,174 USD 240,874 241,764 2020 _ 890
EIR™Y 328,699 USD 367,959 369,318 2020 _ 1,359
ERY 17,385 USD 19,462 19,534 2020 _ 72
ELR™ 454,000 USD 508,272 510,104 2020 _ 1,832
el 1,740,541 USD 1,948,607 1,955,632 2020 _ 7,025
EIR™ 1,250,494 USD 1,399,979 1,405,026 2020 _ 5,047
EIR® 25,543 USD 28,540 28,609 2020 _ 159
EUR™ 6,000 USD 6,704 6,741 2020 _ 37
EIR™ 40,870 USD 45,665 45,920 2020 _ 255
EIRY 46,980 USD 52,493 52,786 2020 _ 203
ERRY 33,716 USD 37,813 37,883 2020 _ 70
ERRY 2,428,008 USD 2,724,035 2,729,065 2020 _ 5,030
ElRY 426,714 USD 478,562 479,446 2020 _ 884
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EUR 651,461 USD 730,618 731,967 2020 - 1,349
EUR 891,981 USD 1,000,363 1,002,210 2020 - 1,847
EUR 3,418,427 USD 3,833,787 3,840,867 2020 - 7,080
EUR@ 145,018 USD 162,534 162,940 2020 - 406
EUR@ 58,559 USD 65,632 65,796 2020 - 164
EUR@ 75,219 USD 84,304 84,514 2020 - 210
EUR@ 44,128 USD 49,383 49,581 2020 - 198
EUR@ 66,639 USD 74,574 74,874 2020 - 300
EUR@ 20,395 USD 22,824 22,916 2020 - 92
EUR@ 490,694 USD 549,126 551,333 2020 - 2,207
EUR@ 142,640 USD 159,625 160,266 2020 - 641
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2020 30 )
(2019 : 0.20%; USD 7,079,581)

( ) () ( )

EUR 632,404 USD 709,696 710,554 2020 - 858
EUR 7,167 USD 8,043 8,053 2020 - 10
EUR 125,467 USD 140,802 140,972 2020 - 170
EUR 4,838 USD 5,429 5,436 2020 - 7
EUR 42,619 USD 47,852 47,886 2020 - 34
EUR 296,812 USD 333,257 333,491 2020 - 234
EUR 53,290 USD 59,833 59,875 2020 - 42
EUR 52,426  USD 58,864 58,905 2020 - 41
EUR 592,556 USD 664,113 665,782 2020 - 1,669
EUR 2,297,343 USD 2,574,770 2,581,242 2020 - 6,472
EUR 21,635 USD 24,248 24,309 2020 - 61
EUR 453 USD 508 509 2020 - 1
EUR 1,634,197 USD 1,831,543 1,836,147 2020 - 4,604
EUR 284,168 USD 318,484 319,285 2020 - 801
EUR 429,35 USD 481,205 482,415 2020 - 1,210
GBP 1,949,270 USD 2,374,741 2,415,038 2020 - 40,297
GBP 14,753 USD 18,150 18,279 2020 - 129
GBP 14,033 USD 17,201 17,387 2020 - 186
GBP 15,017 USD 18,442 18,605 2020 - 163
SGD 110 USD 79 79 2020 - -
SGD 2,500 USD 1,761 1,794 2020 - 33
SGD 1,193 USD 842 856 2020 - 14
SGDﬁ 1,752 USD 1,234 1,257 2020 - 23
SGD@ 156,659 USD 110,104 112,441 2020 - 2,337
SGD@ 245,466 USD 172,520 176,182 2020 - 3,662
SGDﬁ 1,869 USD 1,319 1,341 2020 - 22
SGDﬁ 1,118 USD 788 803 2020 - 15
SGD@ 931 USD 665 668 2020 - 3
SGD@ 1,473 USD 1,052 1,057 2020 -

SGD@ 1,815 USD 1,297 1,303 2020 -

SGD@ 2,874 USD 2,053 2,063 2020 - 10
SGD@ 1,007 USD 722 723 2020 - 1
SGD@ 1,639 USD 1,175 1,177 2020 - 2
SGD@ 4,645 USD 3,333 3,334 2020 - 1
SGD@ 2,303 USD 1,652 1,653 2020 - 1
SGD@ 1,199 USD 858 860 2020 - 2
SGD@ 1,577 USD 1,129 1,132 2020 - 3
USDﬁ 48 EUR 43 48 2020 - -
USDﬁ 155 EUWR 136 153 2020 - 2
USDﬁ 50 EUR 45 50 2020 - -
USDﬁ 879 EUR 780 876 2020 -

USDﬁ 244 EUR 214 241 2020 -

USDﬁ 93 SGD 129 93 2020 - -
USDﬁ 24,327 EUR 21,445 24,096 2020 - 231
USDﬁ 468 AUD 677 467 2020 - 1
USDﬁ 152 SGD 212 152 2020 - -
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USD 100 EWR 83 99 2020 _ 1
usp™* 2,702 SGD 3,764 2,701 2020 _ 1
usp™ 163 EUR 143 161 2020 _ 2
usp™* 279 SGD 386 278 2020 _ 1
usp™ 206,303 CAD 279,913 206,225 2020 _ 78
usp™ 50,658 CAD 68,498 50,466 2020 _ 192
usp™* 2,758  AUD 3,982 2,748 2020 _ 10
usp™ 70,009 CAD 94,476 69,605 2020 _ 404
usp™ 38,768 AUD 55,893 38,562 2020 _ 206
usp™* 9,899 AUD 14,205 9,800 2020 _ 99
usp™ 186,182 AUD 267,166 184,324 2020 _ 1,858

[
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(2019 : 0.20%; USD 7,079,581)

C ) () C )
USD 1,261 AUD 1,810 1,248 2020 - 13
USD 943,176  EUR 832,908 935,837 2020 - 7,339
USD 1,339,920 EUR 1,183,267 1,329,494 2020 - 10,426
USD 257,021 EUR 226,973 255,021 2020 - 2,000
USD 252 EUR 223 250 2020 - 2
USD 168,141 EUR 148,484 166,833 2020 - 1,308
USD 265 EUR 234 263 2020 - 2
USD 350,229  EUR 309,283 347,504 2020 - 2,725
USD 13,061 EUR 11,534 12,959 2020 - 102
USD 10,991 EUWR 9,696 10,893 2020 - 98
USD 40,945 EUR 36,118 40,582 2020 - 363
USD 9,990 GBP 7,913 9,804 2020 - 186
USD 100,935 CAD 136,229 100,367 2020 - 568
USD 58,798 CAD 79,358 58,467 2020 - 331
USD 28,166  EUR 25,006 28,096 2020 - 70
USD 43,098 AUD 61,346 42,324 2020 - 774
USD 75,185 AUD 107,019 73,835 2020 - 1,350
USD 142,058 AUD 202,207 139,507 2020 - 2,551
USD 792  AUD 1,133 782 2020 - 10
USD 6,070 AUD 8,686 5,993 2020 - 7
USD 115,475 AUD 165,252 114,011 2020 - 1,464
USD 64,141 EUR 56,543 63,531 2020 - 610
USDﬁ 160,038 EUR 140,848 158,254 2020 - 1,784
USDﬁ 8,032 EUR 7,069 7,942 2020 - 90
USDﬁ 581,543 EUR 511,810 575,060 2020 - 6,483
USDﬁ 104,604 EUR 92,061 103,438 2020 - 1,166
USD@ 216,601 EUR 190,629 214,186 2020 - 2,415
USD@ 830,711 EUR 731,102 821,450 2020 - 9,261
USDﬁ 6,067 GBP 4,758 5,895 2020 - 172
USDﬁ 36,944 CAD 49,540 36,498 2020 - 446
USDﬁ 61,931 CAD 83,046 61,184 2020 - 747
USDﬁ 157,686  AUD 225,068 155,281 2020 - 2,405
USDﬁ 79,162 EUR 69,470 78,056 2020 - 1,106
USD@ 172,866 EUR 151,703 170,450 2020 - 2,416
USDﬁ 77,886 CAD 104,309 76,849 2020 - 1,037
USDﬁ 59,390 EUR 52,520 59,011 2020 - 379
USDﬁ 267,208 EUR 236,302 265,504 2020 - 1,704
USDﬁ 108,176 EUR 95,590 107,402 2020 - 774
USDﬁ 2,196 EUR 1,940 2,180 2020 - 16
USDﬁ 1,393,510 EUR 1,231,373 1,383,544 2020 - 9,966
USDﬁ 7,827,641 EUR 6,916,881 7,771,658 2020 - 55,983
USDﬁ 2,120,373 EUR 1,873,664 2,105,208 2020 - 15,165
USDﬁ 2,896,942 EUR 2,559,878 2,876,223 2020 - 20,719
USD@ 2,087 EUR 1,844 2,072 2020 - 15
USD@ 11,122,716 EUR 9,827,701 11,042,191 2020 - 80,525
USDﬁ 81,558  GBP 64,577 80,008 2020 - 1,550
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USD 487,730 CAD 661,030 487,013 2020 _ 77
usp™ 829,939 CAD 1,124,833 828,718 2020 _ 1,221
usp™ 5,558  SGD 7,726 5,546 2020 _ 12
usp™* 3,721 S6D 5,173 3,713 2020 _ 8
usp™ 33,134 EWR 29,427 33,064 2020 _ 70
usp™* 6,589 EUR 5,852 6,575 2020 _ 14
usp™ 68,808 AUD 99,490 68,641 2020 _ 167
usp™ 108,434 EWR 95,787 107,624 2020 _ 810
usp™ 300,026 EUR 265,034 297,786 2020 _ 2,240
usp™ 453,925 CAD 615,917 453,775 2020 _ 150
usp™ 95,895 CAD 130,032 95,801 2020 _ 94

[
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(2019 : 0.20%; USD 7,079,581)

( ) () ( )

usp™ 51,593 EUR 45,854 51,520 2020 _ 73
usD™ 69,243 EWR 61,540 69,145 2020 _ 98
usp®? 2,401 EUR 2,134 2,398 2020 _ 3
usp™ 33,850 EUR 30,003 33,811 2020 _ 48
usp™ 179,579 EULR 159,602 179,325 2020 _ 254
usD™ 265,379 EUR 235,857 265,003 2020 _ 376
usp™* 1,920 GBP 1,538 1,905 2020 _ 15
usD™ 18,850 CAD 25,544 18,819 2020 _ 40
uso® 11,136 cAD 15,084 11,113 2020 _ 23
usp™* 3,430 GBP 2,767 3,428 2020 _ 2
usp 284,817 AUD 412,479 284,579 2020 _ 238
usp™ 20,609 EUR 18,302 20,564 2020 _ 45
usp™ 74,674 EWR 66,315 74,510 2020 _ 164
usp™ 73,348 AUD 105,911 73,071 2020 _ 277
usD™ 49,379 EULR 43,672 49,068 2020 _ 311
usp® 924 EWR 820 921 2020 _ 3
usD™ 223,512 EUR 198,589 223,130 2020 _ 382
usp™ 35,874 GBP 28,846 35,739 2020 _ 135
usp®® 1,654  SGD 2,304 1,653 2020 _ 1
usD™ 44,095 ELR 39,125 43,960 2020 _ 135
usp™ 589,311 EUR 522,891 587,508 2020 _ 1,803
usD™ 891,019 EUR 790,593 888,293 2020 _ 2,726

usp™* 1,571 SGD 2,188 1,571 2020 _ _

usp™ 2,565 SGD 3,574 2,565 2020 _ _
usp™ 1,221,761 EUR 1,084,058 1,218,023 2020 _ 3,738
usp™ 4,738,499 EUR 4,202,194 4,721,491 2020 _ 17,008
UsD™ 3,324,834 EUR 2,948,528 3,312,900 2020 _ 11,934
usp™ 36,176 SGD 50,378 36,158 2020 _ 18
0.61 27,130,555

4.162.803.762

[
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Citibank

AuD™ 36 USD 25 25 2020 _ _
AUD® 450 USD 312 310 2020 _ @
AuD 300 USD 208 207 2020 _ e
A 771,789 UsD 532,574 532,476 2020 _ (98)
AuD™ 5,200  USD 3,588 3,587 2020 _ o)
A 40,871 usD 28,203 28,198 2020 _ 5)
AUDS 5,018 USD 3,475 3,462 2020 _ (13)
ap? 18,602 USD 12,949 12,834 2020 _ (115)
A 323,974 UsD 225,528 223,517 2020 _ (2,011)
AuD™ 3,950 USD 2,750 2,725 2020 _ (25)
an? 51,520 USD 36,007 35,551 2020 _ (456)
A 968,379 USD 676,677 668,108 2020 _ (8,569)
AuD™ 6,573  USD 4,593 4,535 2020 _ (58)
an? 19,035 UsD 13,198 13,132 2020 _ (66)
A 357,500 UsD 247,944 246,710 2020 _ (1,234)
AuD™ 2,436  USD 1,689 1,681 2020 _ ®)
AUD® 750 USD 527 518 2020 _ ©
A 263,439 USD 183,388 181,753 2020 _ (1,635)
AuD*™ 850  USD 592 587 2020 _ )
auD™ 1,150 USD 806 794 2020 _ (12)
AuD 1,900 USD 1,312 1,311 2020 _ o)
auD™ 1,022 USD 706 705 2020 _ o)
a? 441,563 UsD 305,153 304,645 2020 _ (508)
aup™ 3,170 USD 2,191 2,187 2020 _ )
an? 24,823 usD 17,155 17,126 2020 _ (29)
AUD® 5,846  USD 4,049 4,034 2020 _ (15)
cap 203,230 USD 150,550 149,729 2020 _ (821)
ca0” 118,460 USD 87,753 87,275 2020 _ (478)
cap” 393,150 USD 291,093 289,652 2020 _ (1,441)
cab? 227,786 USD 168,656 167,821 2020 _ (835)
cab? 150,278 USD 111,300 110,717 2020 _ (583)
cap” 489,750 USD 365,570 360,829 2020 _ (4,741)
cap” 284,996 USD 212,729 209,970 2020 _ (2,759)
cap” 183,817 USD 136,718 135,427 2020 _ (1,291)
ca0 60,044 USD 44,938 44,238 2020 _ (700)
ca0 107,106 USD 79,621 78,910 2020 _ (711)
ca0 184,803 USD 137,380 136,153 2020 _ (1,227)
ca0 620,545 USD 458,302 457,185 2020 _ (1,117)
cab? 288,128 USD 212,796 212,277 2020 _ (519)
ca0” 99,056 USD 73,051 72,980 2020 _ 1)
cap™ 1,920 USD 1,419 1,415 2020 _ )
cab? 011,074 uUsD 671,651 671,232 2020 _ (419)
cab? 19,174 UusD 14,149 14,126 2020 _ (23)
cap 137,831 USD 101,568 101,547 2020 _ @1
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CAD
CNH
CNH
CNH
CNH
EUR
EUR
EUR
EUR
EUR

e o e e B R

[

233,353
5,592
630
1,219
1,433

2

2

359
377
63,034

usD
usD
usD
usD
usD
usD
usD
usD
usD
usD

171,959
791

89

173

203

3

3

404
425
70,899

171,923
791

89

173

203

3

3

403
424
70,823

2020
2020
2020
2020
2020
2020
2020
2020
2020
2020
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(2019 %; USD (18,296))
) ) C )

ELRY 573,504 USD 645,167 644,477 2020 - (690)
EIR™Y 128,227 USD 144,227 144,073 2020 - (154)
EUR™ 4,300 USD 4,837 4,832 2020 - G)
ELRY 176,817 USD 198,880 198,667 2020 - (213)
EUR™ 17,984  USD 20,387 20,206 2020 - (181)
ELR™Y 461,954 USD 523,690 519,041 2020 - (4,649)
ELR™Y 171,148 USD 194,020 192,298 2020 - 1,722)
ELRY 287,910 USD 326,387 323,490 2020 - (2,897)
EUR™ 28,469  USD 32,168 31,987 2020 - (181)
EUR™ 60,629  USD 68,507 68,122 2020 - (385)
EUR™ 3,655  USD 4,130 4,107 2020 - (23)
ELR™Y 154,032 USD 174,045 173,066 2020 - (979)
ELRY 112,883 USD 127,550 126,833 2020 - 17)
ELR™Y 331,014 USD 374,023 371,920 2020 - (2,103)
EUR™ 42,118  USD 47,609 47,323 2020 - (286)
EUR™ 855 USD 966 960 2020 - (6)
EUR™ 813  USD 919 913 2020 - (6)
EIR™ 3,045,600 USD 3,442,741 3,422,067 2020 - (20,674)
ELRY 535,440 USD 605,243 601,608 2020 - (3,635)
ELRY 820,537 USD 927,507 921,937 2020 - (5,570)
EIR™ 1,119,127 USD 1,265,022 1,257,425 2020 - (7,597)
ELR™ 4,290,693 USD 4,850,049 4,820,924 2020 - (29,125)
ELR™Y 301,824 USD 340,681 339,123 2020 - (1,558)
EUR™ 321 USD 362 360 2020 - @)
ELRY 197,533 USD 222,964 221,944 2020 - (1,020)
EUR™ 15,792 USD 17,825 17,743 2020 - (82)
ELR™ 1,142,126 USD 1,289,163 1,283,266 2020 - (5,897)
ELR™Y 414,711 USD 468,101 465,960 2020 - (2,141)
EUR™ 305 USD 344 342 2020 - Q@)
ELR™ 1,580,484 USD 1,794,114 1,785,907 2020 - (8,207)
ELRY 117,082 USD 132,339 131,551 2020 - (788)
ELR™Y 245,156 USD 277,103 275,452 2020 - (1,651)
EUR™ 23,610 USD 26,686 26,527 2020 - (159)
EUR™ 45,814 USD 51,784 51,476 2020 - (308)
EUR™ 30,184 USD 34,118 33,915 2020 - (203)
ELR™Y 355,849 USD 402,219 399,823 2020 - (2,396)
EUR™ 75,877  USD 86,073 85,254 2020 - (819)
EUR™ 87,373 USD 99,114 98,171 2020 - (943)
EUR™ 41,500 USD 47,076 46,628 2020 - (448)
ELR™Y 403,185 USD 457,361 453,009 2020 - (4,352)
ELR™ 646,664 USD 736,877 726,577 2020 - (10,300)
EUR™ 45,599  USD 51,961 51,235 2020 - (726)
ELRY 140,661 USD 160,284 158,044 2020 - (2,240)
EUR™ 19,647  USD 22,217 22,075 2020 - (142)
EUR™ 46,962  USD 53,105 52,766 2020 - (339)
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EUR 258,949 USD 292,817 290,949 2020 - (1,868)
EUR™ 47,527 USD 53,743 53,400 2020 - (343)
ElRY 253,863 USD 287,066 285,235 2020 - (1,831)
ElRY 253,416 USD 285,338 284,732 2020 - (606)
EUR™ 30,385 USD 34,212 34,139 2020 - (73)
EUR™ 47,273 USD 53,228 53,115 2020 - (113)
ElRY 680,060 USD 765,727 764,100 2020 - (1,627)
ElRY 237,555 USD 267,441 266,912 2020 - (529)
ElR® 495,682 USD 558,001 556,937 2020 - (1,154)
ElRY 1,002,835 USD 2,142,411 2,137,981 2020 - (4,430)
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ERY 18,507 USD 20,938 20,895 2020 _ (43)
ER™ 1,344,213 USD 1,513,457 1,510,328 2020 _ (3,129)
ERR™ 362,800 USD 408,590 407,745 2020 _ (845)
ERY 99,006 USD 112,179 111,341 2020 _ (838)
ERY 15,063 USD 17,052 16,925 2020 _ 127
EUR™ 105 USD 119 118 2020 _ )
EUR™ 2,577 USD 2,017 2,895 2020 _ 22)
ER™ 240,385 USD 272,123 270,001 2020 _ (2,032)
ERY 51,563 USD 57,052 57,935 2020 _ n
EUR™ 1,024 USD 1,151 1,151 2020 _ _
EUR™ 974 USD 1,005 1,005 2020 _ _
ER™ 3,822,950 USD 4,296,658 4,295,389 2020 _ (1,269)
ER™ 544,550 USD 612,035 611,854 2020 _ (181)
ER™ 1,031,117 USD 1,158,881 1,158,539 2020 _ (342)
ER™ 1,135,912 USD 1,276,661 1,276,284 2020 _ @G77)
ER™ 5,413,005 USD 6,084,736 6,082,939 2020 _ (1,797)
ER™ 548,431 USD 617,742 616,205 2020 _ (1,537)
ERY 77,401 usp 87,284 87,067 2020 _ @17)
ER™ 161,786 USD 182,233 181,780 2020 _ (453)
ERY 70,381 USD 79,276 79,079 2020 _ (197)
ERY 109,507 USD 224,266 224,162 2020 _ (104)
ERY 114,824 UsD 129,074 129,014 2020 _ (60)
ER™ 41,001 UsD 47,101 47,079 2020 _ 22)
ERY 97,311 USD 109,388 109,337 2020 _ (51)
ERY 63,230 USD 71,077 71,044 2020 _ (33)
ERY 23,208 USD 26,111 26,099 2020 _ (12)
ER™ 1,345,753 USD 1,515,385 1,512,057 2020 _ (3,328)
ERY 50,858 USD 57,269 57,143 2020 _ (126)
EUR™ 2,066 USD 2,327 2,322 2020 _ )
ER™ 612,208 USD 689,377 687,863 2020 _ (1,514)
ERY 101,276 USD 216,275 214,913 2020 _ (1,362)
ER™ 279,044 USD 316,532 314,538 2020 _ (1,994)
ERY 27,635 USD 31,247 31,050 2020 _ (197)
ER™ 517,803 USD 585,392 581,802 2020 _ (3,500)
ERY 19,052 USD 21,535 21,406 2020 _ (129)
EUR™ 399 USD 451 448 2020 _ Q)
EUR™ 380 USD 429 426 2020 _ )
ER™ 1,431,223 USD 1,617,762 1,608,090 2020 _ (9,672)
ERY 247,617 USD 279,890 278,217 2020 _ (1,673)
ER™ 372,006 USD 421,509 418,989 2020 _ (2,520)
ER™ 2,003,824 USD 2,265,192 2,251,450 2020 _ (13,742)
EUR™ 5,466 USD 6,152 6,141 2020 _ (11
ER™ 106,468 USD 119,829 119,624 2020 _ (205)
ERY 68,300 USD 76,872 76,741 2020 _ (131)
ERY 86,496 USD 97,351 97,185 2020 _ (166)
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EUR 10,953 USD 12,328 12,307 2020 _ 1D
ERY 21,506 USD 24,167 24,164 2020 _ 3)
EUR™ 451 USD 507 507 2020 _ _

EUR™ 429 USD 482 482 2020 _ _

ER™Y 285,077 USD 320,351 320,307 2020 _ (44)
ERY 591,754 USD 664,973 664,881 2020 _ 92)
ERY 2,294,316 USD 2,578,197 2,577,841 2020 _ (356)
ER™Y 1,622,992 USD 1,823,970 1,823,556 2020 _ (414)
ER™Y 430,934 USD 484,298 484,188 2020 _ (110)
ERY 54,072 USD 60,757 60,754 2020 _ )

[
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ER™ 246,151 USD 276,582 276,569 2020 _ (13)
ERY 73,031 UsD 83,071 83,067 2020 _ )
ERY 31,222 usD 35,082 35,080 2020 _ @
ER™ 3,730,794 USD 4,192,032 4,191,834 2020 _ (198)
cep™ 2 USD 2 2 2020 _ _
eeP™ 11,682 USD 14,683 14,474 2020 _ (209)
e 22,803 USD 28,713 28,364 2020 _ (349)
eep 28,166 USD 35,711 34,806 2020 _ (815)
eeP™ 10,672 USD 13,499 13,222 2020 _ Q@)
e 12,672 USD 15,885 15,700 2020 _ (185)
6P 34,127 USD 42,836 42,281 2020 _ (555)
e 13,370 USD 16,738 16,565 2020 _ (173)
cep” 15,169 USD 18,835 18,794 2020 _ (41)
560 15 USD 1 11 2020 _ _
560 1,052 USD 758 755 2020 _ )
560 2,500 USD 1,795 1,795 2020 _ _
s60 1,210  USD 870 868 2020 _ @
se0 2,273 USD 1,635 1,632 2020 _ )
s60 3,598 USD 2,588 2,583 2020 _ )
se0 5,100 USD 3,676 3,660 2020 _ (16)
se0 834  USD 599 598 2020 _ )
s60° 1,718 USD 1,238 1,233 2020 _ )
se 1,976 USD 1,422 1,419 2020 _ )
usp™ 3 M 21 3 2020 _ _
usp™ 21 S6D 30 21 2020 _ _
usp™ 6 EUR 6 6 2020 _ _
usp™ 6 EUR 5 6 2020 _ _
usp™ 135 CNH 958 135 2020 _ _
usp™ 13 SGD 19 13 2020 _ _
usp™ 25 CNH 178 25 2020 _ _
usp™ 58 AUD 86 60 2020 _ @
usp™ 160 SGD 223 160 2020 _ _
usp™ 972 EWR 868 975 2020 _ Q)
usp™ 10,616 AUD 15,408 10,630 2020 _ (14)
usp™ 123 AUD 182 125 2020 _ @
usp™ 124 GBP 101 125 2020 _ o)
usp™ 203 EUR 186 209 2020 _ ()
usp™ 92 EWR 82 92 2020 _ _
usp™ 39,019 ELR 35,831 40,259 2020 _ (340)
usp™ 97 EWR 86 97 2020 _ _
usp™ 6,944 AU 10,630 7,333 2020 _ (389)
usp™ 911  AUD 1,394 962 2020 _ (51)
usD™ 123,050 AUD 188,325 129,930 2020 _ (6,830)
usD™ 241,067 AUD 367,016 253,213 2020 _ (12,146)
usD™ 1,045,879 EUR 958,559 1,077,010 2020 _ (31,131)
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USD 10,010 EUR 9,174 10,308 2020 _ (298)
usp 193 EUR 177 199 2020 _ )
usp™ 128,503 EUWR 117,775 132,328 2020 _ (3,825)
usp™ 195,935 EWR 179,576 201,767 2020 _ (5,832)
usD™ 266,803 EUR 244,527 274,744 2020 _ (7,941)
usp™ 700,918 EUR 642,399 721,781 2020 _ (20,863)
usp™* 7,499  GBP 6,153 7,624 2020 _ (125)
usp™ 76,193 CAD 106,781 78,671 2020 _ (2,478)
usp™ 47,345 CAD 66,352 48,885 2020 _ (1,540)
usp 554 SGD 788 566 2020 _ (12)

[
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usp™ 353 SGD 503 360 2020 _ )
usp™ 164 CNH 1,179 166 2020 _ @
usp™ 98,402 AUD 150,548 103,867 2020 _ (5,465)
usp™ 136,810 CAD 188,700 139,024 2020 _ (2,214)
usp™ 106,653 EUR 97,013 109,001 2020 _ (2,348)
uso™ 11,086 EUR 10,084 11,330 2020 _ (244)
usp™ 17,228 EWR 15,670 17,607 2020 _ (379)
usp™ 393,072 EUR 357,543 401,726 2020 _ (8,654)
usp™ 118 AUD 179 123 2020 _ )
us™ 6,423,818 EUR 5,837,128 6,558,442 2020 _ (134,624)
usp™ 7,657 EUR 6,957 7,817 2020 _ (160)
usD™ 658,051 CAD 905,207 666,909 2020 _ (8,858)
usp™ 12,495 A 18,829 12,991 2020 _ (496)
usp™ 454 AWD 682 470 2020 _ (16)
usp™ 454 SGD 633 454 2020 _ _
usp™ 8,623 AU 12,944 8,930 2020 _ (307)
usp” 10,299 EUR 9,244 10,387 2020 _ (89)
usp™ 8,370 EUR 7,513 8,441 2020 _ 1)
usp™ 303 EUR 272 306 2020 _ )
usp™ 21,708 EWR 19,485 21,893 2020 _ (185)
usp™ 5,482 EUR 4,921 5,520 2020 _ 7
usp™ 677  CAD 931 686 2020 _ ©)
usp™ 804  CAD 1,105 814 2020 _ (10)
USD™ 494,100 EUR 444,863 499,837 2020 _ (5,728)
usp™ 55,684 EUR 50,132 56,328 2020 _ (644)
uso™ 53,758 CAD 74,008 54,525 2020 _ (767)
uso™ 11,207 EWR 10,090 11,337 2020 _ (130)
uso™ 34,204 AD 50,321 34,718 2020 _ (514)
usp™ 646 AUD 950 656 2020 _ (10)
usp™ 13,478 EWR 12,101 13,506 2020 _ (118)
usp™ 25,288 ELR 22,703 25,500 2020 _ (221)
uso™ 17,472 AD 25,361 17,497 2020 _ (25)
usp™ 310,008 AUD 451,288 311,354 2020 _ (451)
usp™ 718 SGD 1,001 719 2020 _ o)
usp™ 224 CNH 1,595 225 2020 _ o)
usp™ 139 CNH 986 139 2020 _ _
usp™ 81,123 AUD 117,725 81,221 2020 _ (98)
UsD™ 1,543,225 AUD 2,239,512 1,545,003 2020 _ (1,868)
usp™ 1,850 CNH 13,114 1,854 2020 _ )
D™ 305,823 AUD 445,979 307,692 2020 _ (1,869)
usp™ 152,804 CAD 207,706 153,027 2020 _ (223)
usD™ 242,572 AUD 352,201 243,054 2020 _ (482)
usp™ 71,53 AUD 103,893 71,678 2020 _ (142)
usp™ 1,963 AUD 2,853 1,969 2020 _ ()
usp 249 AUD 362 250 2020 _ )
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USD 34,905 AU 50,742 35,008 2020 _ (103)
usp™ 42,342 AUD 61,497 42,428 2020 _ (86)
usp™ 314,439 EWR 280,553 315,224 2020 _ (785)
usp™ 408,092 EUR 364,115 409,110 2020 _ (1,018)
usp 3,753 AUD 5,458 3,766 2020 _ (13)
usp™ 66,924 AUD 97,331 67,151 2020 _ @27
usp™* 480 AUD 698 482 2020 _ @
usp™ 22,824 EWR 20,395 22,916 2020 _ (92)
usp™ 852,876 EUR 762,122 856,303 2020 _ (3,427)
usD™ 344,804 EUR 307,463 345,458 2020 _ (654)
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USD 508,334 EUR 453,283 509,299 2020 - (965)
USD 131,906 EUR 117,621 132,156 2020 - (250)
USD 4,604 EUR 4,106 4,613 2020 - (€©)]
USD 98,468 EUR 87,804 98,655 2020 - (187)
USD 64,715 EUR 57,706 64,838 2020 - (123)
USD 35,059 CAD 47,605 35,073 2020 - (14)
USD 21,842 CAD 29,658 21,851 2020 - (€)]
USD 261 SGD 364 261 2020 - -
USD 37,469 AUD 54,534 37,624 2020 - (155)
USD 4,853 AUD 7,063 4,873 2020 - (20)
USD 663,352 AUD 965,466 666,099 2020 - (2,747)
USD 46,388 EUR 41,396 46,511 2020 - (123)
USD 924  EUR 825 926 2020 - @
USD 935,435 EUR 834,761 937,918 2020 - (2,483)
USD 1,282,122 EUR 1,144,137 1,285,525 2020 - (3,403)
USD 619,815 EUR 553,060 621,405 2020 - (1,590)
USD 4,976,986 EUR 4,439,765 4,988,417 2020 - (11,431)
USD 3,497,852 EUR 3,120,012 3,505,573 2020 - (7,721)
USD 220,878 CAD 301,020 221,776 2020 - (898)
USD 367,114 CAD 500,352 368,633 2020 - (1,519)
USD 782  CNH 5,543 784 2020 - @
USD 144,856 EUR 129,080 145,031 2020 - (175)
USD 219,955 CAD 300,577 221,449 2020 - (1,494)
USD 629,679 AUD 916,191 632,102 2020 - (2,423)
USD 33,670 GBP 27,323 33,852 2020 - (182)
USD 346,351 CAD 473,302 348,704 2020 - (2,353)
USD 743 CNH 5,261 744 2020 - (€Y
USD 4,805 AUD 6,991 4,823 2020 - (18)
USD 35,526 AUD 51,691 35,663 2020 - (137)
USD 44,880 EUR 39,972 44,911 2020 - (31
USD 101,845 AUD 148,458 102,425 2020 - (580)
USD 51,791 AUD 75,473 52,071 2020 - (280)
USD 303,293 CAD 414,777 305,586 2020 — (2,293)
- (551,145)
(551,145)
@)

81.87

11.62

oTC 0.61

5.90

100.00

)
>
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() ( )
(2019 : 96.91%; USD 117,139,091)

Raytheon Technologies COorp. .......cooieiiiiiiiiiiiiiine e 8,752 0.52 539,298
LeVE STrauSS & CO. ittt it et et et e e e e e e e 21,933 0.28 293,902
PEPSICO, INC. oo 21,407 2.71 2,831,290
COrteVAa, INC. i e e 40,238 1.03 1,077,976
0 )G 6 PPN 28,700 0.74 770,308
NEWMAFKET CONP . oeneieii it et e e e e e e e e e e e ee e 3,611 1.38 1,446,133
W R GraCe & CO. .iviviriiiiiiie e e e e e e e e e e 29,018 1.41 1,474,405

2.79 2,920,538
Citizens Financial Group, INC.........cooiiiiiiiiiii e, 75,445 1.82 1,904,232
First Horizon National COrp..........ccooiiiiiiiiiiiiiiiiiiie 125,125 1.19 1,246,245
Pinnacle Financial Partners, INC. .......cccooiviiiiiiiiiiiiiiiiininn, 20,406 0.82 856,848
Regions Financial Corp. ..o 115,437 1.23 1,283,659

3.24 3,386,752
SYNOPSYS, INCo e 3,575 0.67 697,125
Check Point Software Technologies, Ltd. ..........ccooiiiiiiinnen. 14,639 1.50 1,572,668
Cognizant Technology Solutions Corp.........ccovoviviiiiiiiineneennnnn. 33,702 1.83 1,914,948
CItrixX Systems, INC.....cocooiiiiiiiiiii i e e e, 10,812 1.53 1,599,203
Graphic Packaging Holding CO. .......cocoiiiiiiiiiiiii e, 26,071 0.35 364,733
Colgate-Palmolive CO. ....ooiiriiiie e e e 32,415 2.27 2,374,723
CHEIgroup, INC. oo e e e e 31,435 1.54 1,606,329
CenterPoint Energy, INC.......cooiiiiiiiiiiiii i e e e, 17,259 0.31 322,226
LY I Ly o 1= o VA O] o o P 21,804 1.00 1,043,103
ENEergy QoM . e e 7,512 0.67 704,701
EVEIgY, INC. it e e e 43,317 2.46 2,568,265
DT C=] o] T 0] o PN 47,334 1.64 1,717,751

5.77 6,033,820
Generac HOlAINGS, INC..o.oiiiii i e e 8,268 0.97 1,008,117
Agilent Technologies, INC........coveiiiiiiiiiii e, 3,773 0.32 333,420
OraCHE GO e et e 43,400 2.30 2,398,718
Electronic ArtS, INC. ..o, 12,405 1.57 1,638,080
Donaldson Co., INC. oot e e 8,530 0.38 396,816
Discover Financial SEerviCes .........ccooviiiiiiiiiii i e, 27,556 1.32 1,380,280
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Charles SChwab COrpP.....c.ui it e e e e 46,504 1.50 1,569,045
Cal-Maine Foods, INC. ....ciiiiiiiiiiii i e e e e 31,820 1.35 1,415,354
Lamb Weston HOlAINGS, INC.....ooiiiiiiiiiiiiiii i e 27,996 1.71 1,789,784
3.06 3,205,138
Honeywell International, INC. ..........cocoviiiiiiiiiiiiiiii 5,181 0.72 749,121
FB NEtWOrKS, INC. oot e e e e, 14,214 1.90 1,982,569
UNTFIEST COMP . et e e e e e e 11,487 1.97 2,055,599
Lincoln Electric Holdings, INC. .......cocoiiiiiiiiiiiiiiiiii 6,535 0.53 550,508
BWX Technologies, INC.......cooiiii i 33,536 1.82 1,899,479
Gilead SCHENCES, INC. .i.vireitiii e e e e 22,305 1.64 1,716,147
Coherus BIOSCIENCES, INC. ..o e 18,606 0.32 332,303
JONNSON & JONNSON .\ oini i e e e e e e e eas 22,120 2.98 3,110,736
Merck & Co., INC. .o e e e e e e e 27,995 2.07 2,164,853
PEIZEr, INC. i e 99,332 3.11 3,248,156
8.48 8,856,048
HMO

HUMANA, TG . et e e e e e e e e 3,583 1.33 1,389,308
(07=] ¢ 41T g 0] o o TP 4,532 0.30 310,669
Laboratory Corp. of America Holdings.............cccooiiiiiiiiiina .. 31,994 5.09 5,314,523
] 1 0 T g 0] o PRSPPI 3,344 0.58 602,555
Chubb, LB, oo e e e e e e 23,199 2.81 2,937,457
Hartford Financial Services Group, Inc. ............cocoiiiini.e. 27,542 1.02 1,061,744
3.83 3,999,201
Waste Connections, INC. ..ot e 5,869 0.53 550,454
Schlumberger, Ltd. ... e e 57,833 1.02 1,063,549
Brigham Minerals, INC.........cooiiiiiiii i 69,156 0.82 854,077
Thermon Group Holdings, INC.......ccooiiiiiiiiiiiii e, 47,690 0.67 694,843
Valero Energy CorP. .o e e e e 5,263 0.30 309,570
Berkshire Hathaway, Inc. - Class B.........oooiiiiiiiiiiiiiiin e 17,234 2.95 3,076,441
Renaissancere Holdings, Ltd..........ccoiiiiiiiiiiiiiii 4,321 0.71 739,021

REIT
Camden Property TrUST ..o e 3,562 0.31 324,926

REIT
Lamar Advertising Co. ......cooiiiii i e e 39,350 2.50 2,627,006
WEYEIrNABUSEE CO. ittt et e et e e et e e e e e eaeens 16,724 0.36 375,621
2.86 3,002,627

REIT
Sunstone Hotel Investors, INC........coooiiiiiiiiiiiii i, 40,908 0.32 333,400

REIT
Equity LifeStyle Properties, INC. ......ccooiiiiiiiiiiiiiiiiiiien, 40,693 2.43 2,542,499

127/153



EDINETOOOO
OO000O00o0o00DoO0O0oOo(Ess9s7)
OOoooooooooooooooooood

() ( )

REIT
Equity Commonwealth ...... ... e 86,322 2.66 2,779,568

REIT
PUDIEC STOFAQE. .. . et e e e e 7,903 1.45 1,516,507

REIT
Americold Realty Trust.......coooiiiiii it e e 42,447 1.48 1,540,826
Casey"s General Stores, INC........ccccoiiiiiiiiiii i e e, 16,583 2.37 2,479,490
Analog Devices, INC......ocooiiii i 11,371 1.33 1,394,539
Maxim Integrated ProducCts .............coooiiiiiiiiiiiiiii e, 9,325 0.54 565,188
1.87 1,959,727
U S, BaNCOIP . et e e e e 20,446 0.72 752,822
Wells Fargo & Co. it e e e e e 36,249 0.89 927,974
1.61 1,680,796
Union Pacific COrpP. .iviiiiii it i e e e 6,239 1.01 1,054,828
Alphabet, Inc. - Class A..........cocooiiiiiiiiiiiiiiiii i, 2,226 3.02 3,156,579
........................................................................... 96.90 101,225,140

(2019 : 3.14%; USD 3,800,000)

( : USD 90,583,749) ......cooiiiiiiiiiannnn. 96.90 101,225,140
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2020 30 ,
(2019 : 0.09%; USD 108,409)

C () C
Citibank

EUR@ 111 USD 125 125 2020 — -
EUR@ 856 USD 960 962 2020 — 2
EUR@ 1,736 USD 1,945 1,950 2020 — 5
EUR 1,008 USD 1,109 1,133 2020 — 24
EUR 4,764 USD 5,239 5,352 2020 — 113
EUR 41,539 USD 45,293 46,672 2020 — 1,379
EUR 606,817 USD 661,659 681,807 2020 0.02 20,148
EUR 198,468 USD 216,404 222,994 2020 0.01 6,590
EUR 7,744,872 USD 8,444,814 8,701,959 2020 0.25 257,145
EUR 1,999 USD 2,181 2,246 2020 — 65
EUR 14,715 USD 16,183 16,533 2020 — 350
EUR 186,996 USD 205,657 210,104 2020 — 4,447
EUR 979 USD 1,078 1,099 2020 — 21
EUR 14,294 USD 15,749 16,061 2020 — 312
EUR 4,664 USD 5,138 5,240 2020 — 102
EUR 180,889 USD 199,295 203,243 2020 — 3,948
EUR 366 USD 410 411 2020 — 1
EUR 5,247 USD 5,879 5,895 2020 — 16
EUR 67,364 USD 75,485 75,688 2020 — 203
EUR 12,273 USD 13,764 13,789 2020 — 25
EUR 4,074 USD 4,569 4,577 2020 — 8
EUR 157,785 USD 176,956 177,283 2020 — 327
EUR 591 USD 662 664 2020 — 2
EUR 8,136 USD 9,118 9,141 2020 — 23
EUR 2,785 USD 3,121 3,129 2020 — 8
EUR 106,795 USD 119,691 119,992 2020 — 301
USD 150 EUR 134 150 2020 — -
USD 37 EUR 33 37 2020 — -
USD 465 EUR 413 464 2020 — 1
USD 995 EUR 874 982 2020 — 13
USD 13,751 EUR 12,201 13,709 2020 - 42
USD 7,479 EUR 6,645 7,466 2020 - 13
USD 226 EUR 200 225 2020 - 1
USD 527 EUR 467 524 2020 - 3
USD 61,554 EUR 54,262 60,968 2020 - 586
USD 884 EUR 778 874 2020 - 10
USD 12,687 EUR 11,166 12,546 2020 - 141
USD 4,234 EUR 3,726 4,187 2020 - 47
USD 163,492 EUR 143,888 161,669 2020 - 1,823
USD 14,275 EUR 12,539 14,088 2020 - 187
USD 4,762 EUR 4,182 4,700 2020 - 62
USD 182,741 EUR 160,499 180,334 2020 - 2,407
USD 14,230 EUR 12,488 14,031 2020 - 199
USD 3,047 EUR 2,692 3,025 2020 - 22
USD 42,859 EUR 37,872 42,552 2020 - 307
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B
>

USD 14,553 EIR 12,860 14,449 2020 _ 104
usD™ 562,299 EUR 496,874 558,277 2020 _ 4,022
usp™ 48,582 EULR 42,916 48,219 2020 _ 363
usp™ 22,320 EWR 19,823 22,273 2020 _ 56
usp™ 7,992 EUR 7,110 7,988 2020 _ 4
usp™ 6,541 EUR 5,813 6,532 2020 _

usp™* 2,230 EWR 1,982 2,227 2020 _ 3
usp™ 85,545 EUR 76,028 85,424 2020 _ 121
usp™* 7,639 EWR 6,762 7,598 2020 _ M

[
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2020 30 ,
(2019 : 0.09%; USD 108,409)

C ) () C )
USD 997 EUR 885 994 2020 - 3
USD 4,767 EUR 4,230 4,752 2020 - 15
USD 181,531 EUWR 161,071 180,976 2020 - 555
USD 37,463 EUR 33,341 37,461 2020 - 2
0.28 306,727
101,531,867

[

131/153



EDINETOOOO
OO000O00o0o00DoO0O0oOo(Ess9s7)
OOoooooooooooooooooood

2020 30 :

(2019 %: USD (359))
) s C

Citibank
EUR™ 465  USD 522 522 2020 _ _
EuR™ 6,406  USD 7,198 7,197 2020 _ )
EUR 1,378 USD 1,564 1,549 2020 _ (15)
EUR™ 202 USD 330 328 2020 _ @
EUR™ 5,051 USD 5,689 5,675 2020 _ 14
EUR™ 201 USD 330 327 2020 _ Q)
EUR™ 4,172 USD 4,734 4,687 2020 _ 7
ElRY 53,514 USD 60,725 60,127 2020 _ (598)
EUR™ 1,010 USD 1,142 1,135 2020 _ %)
ElRY 14,488 USD 16,377 16,279 2020 _ (98)
EUR™ 4,811 USD 5,438 5,405 2020 _ (33)
ElRY 186,281 USD 210,566 209,302 2020 _ (1,264)
EUR™ 564 USD 637 634 2020 _ 3)
EUR™ 8,089 USD 9,131 9,089 2020 _ (42)
EUR™ 2,660 USD 3,002 2,988 2020 _ (14
ElRY 103,560 USD 116,892 116,357 2020 _ (535)
ERY 47,766 USD 54,429 53,668 2020 _ (761)
EUR™ 5,037 USD 5,696 5,660 2020 _ (36)
ERY 12,452 UsD 14,021 13,991 2020 _ (30)
EUR™ 725 USD 816 814 2020 _ @
ERR™Y 133,544 USD 150,345 150,047 2020 _ (298)
ERY 10,188 USD 11,471 11,447 2020 _ 24
R 3,447 USD 3,881 3,873 2020 _ ®)
EUR™ 432 USD 488 484 2020 _ )
EUR" 6,061 USD 6,861 6,811 2020 _ (50)
EUR™ 2,026 USD 2,294 2,277 2020 _ an
ERY 79,68 USD 89,608 88,952 2020 _ (656)
EUR™ 8,004 USD 10,007 10,004 2020 _ @)
EUR™ 3,010 USD 3,383 3,382 2020 _ w
EIRY 116,233 USD 130,635 130,596 2020 _ (39)
EUR" 633 USD 712 712 2020 _ _
EUR" 2,206 USD 2,479 2,479 2020 _ _
ERY 84,316 USD 94,749 94,736 2020 _ (13)
usp™* 18 EWR 16 18 2020 _ _
usp®* 64 EUR 59 66 2020 _ @
usp®® 79 EWR 71 80 2020 _ o)
usp™* _ ER _ _ 2020 _ _
usp™® 317 EWR 201 326 2020 _ )
usp™® 123 EWR 110 124 2020 _ 1)
usp®® 389 EUR 349 393 2020 _ )
usp®® 1,356 EUR 1,211 1,360 2020 _ )
usp™® 267 EWR 238 268 2020 _ w
usp®® 154 EWR 138 155 2020 _ w
usp™® 274 EWR 245 276 2020 _ 1)
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>

USD 938 EWR 859 966 2020 _ 28)
usp™ 12,155 EWR 11,140 12,517 2020 _ (362)
usp™ 67,183 EWR 61,111 68,662 2020 _ (1,479)
usp™ 12,573 EWR 11,348 12,750 2020 _ am
usp™* 2,253 EUR 2,023 2,272 2020 _ (19)
usp 748 EWR 671 754 2020 _ ®)
usp™ 28,737 EWR 25,795 28,982 2020 _ (245)
usp™* 1,132 EWR 1,018 1,144 2020 _ (12)
usp™ 14,810 EWR 13,318 14,965 2020 _ (155)
usp™* 8,034 EUR 7,234 8,127 2020 _ (93)
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2020 30 )
(2019 : %; USD (359))
C ) ) C )

usD 8,582 EUR 7,705 8,657 2020 - (75)
USD 4,021 EUR 3,595 4,039 2020 - (18)

USD 96 EUR 86 96 2020 - -
USD 471 EUR 421 472 2020 - (@)
USD 17,875 EUR 15,956 17,928 2020 - (53)
USD 5,676 EUR 5,072 5,699 2020 - (23)
USD 72,720 EUR 64,982 73,012 2020 - (292)
USD 372 EUR 332 373 2020 - (@)
USD 5,238 EUR 4,671 5,248 2020 - (10)
USD 1,788 EUR 1,594 1,791 2020 - 3)
USD 68,481 EUR 61,065 68,611 2020 - (130)
USD 232,519 EUR 207,495 233,136 2020 - (617)
USD 1,277 EUR 1,140 1,280 2020 - (©)
USD 17,820 EUR 15,902 17,867 2020 - (C))
USD 6,105 EUR 5,448 6,121 2020 — (16)
_ (8,508)
(8,508)

@)

95.61

0TC 0.29

4.10

100.00

o]
>
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() ( )
(2019 : 98.09%; USD 372,962,914)

L3Harris Technologies, INC. .......oiiiiiiiiiiiiii e 61,651 2.08 10,460,325
MECHOSOTT COMP. it e e e e e e 195,125 7.89 39,709,889
Salestorce.com, INC....coiiiuiiiiii e e 97,975 3.65 18,353,657
11.54 58,063,546

NIKE, INC. = ClasSS Bt e e 90,418 1.76 8,865,485
Vullcan Materials Co...oooiiniiii e e e 32,195 0.74 3,729,791
T-Mobile U.S., INC. .o e e 116,398 2.41 12,122,852
Sherwin-WillTams CoO.....cuirririi e e e e e eas 17,477 2.01 10,099,084
CoStar Group, INC. ... e e 14,611 2.06 10,383,599
Avalara, INC. ..o s 47,946 1.27 6,381,133
PayPal Holdings, INC. ...oooiiiiii i 40,221 1.39 7,007,705
2.66 13,388,838

APPIE, INC. o 80,547 5.84 29,383,546
Procter & Gamble CO.....ccoviiiiiii e 80,567 1.91 9,633,396
DANANEE COFP . et e e 73,977 2.60 13,081,353
AMAzoN.COM, INC. .. i 14,532 7.97 40,091,172
Booking HOIAINGS, INC...coiviiiii e 3,866 1.22 6,155,986
Match Group, INC. ..o e e e 48,828 1.04 5,227,037
2.26 11,383,023

Microchip Technology, INC.......ccoooiiiiii i e, 40,278 0.84 4,241,676
AV 10 N o] o PN 27,325 2.06 10,381,041
Texas Instruments, INC. ... e, 86,643 2.19 11,001,062
..................................................................... 5.09 25,623,779

AdODE, TNC. i 40,609 3.50 17,677,504
Mastercard, INC. = ClasS A.....c.oiriiiiiiiii e e e e 99,781 5.86 29,505,242
(0ol |1 Q6] o o FA PP 52,435 0.62 3,131,418
Facebook, INC. ..ot e 57,195 2.58 12,987,269
NetFLiX, INC. .o e e 30,966 2.80 14,090,769
NP, DN i 311,250 1.45 7,311,263
6.83 34,389,301

MErck & Co., INC. i e e e s 116,335 1.79 8,996,186
Z0BEES, INC. i s 60,905 1.66 8,346,421
3.45 17,342,607
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Boston Scientific COrp. ....oooiii i 482,937 3.37 16,955,918
Edwards Lifesciences Corp.......coioiiiiiiiiiiiiiiiieii i e 51,438 0.71 3,554,880
Intuitive Surgical, INC........oooiiiiiii e 15,548 1.76 8,859,717
5.84 29,370,515
CoOPEE C0OS, INC.iiie i e e e 21,984 1.24 6,235,542
WalT DESNEY CO. ettt e e e e e e e e e e 53,771 1.19 5,996,004
Blackstone Group, INC.......coooiii i 204,258 2.30 11,573,258
REIT
AMEFECAN TOWEE COMP ...t ittt ittt e e et e e e e aaaans 56,231 2.89 14,537,963
Tululemon athletica, INC. ..o e, 12,354 0.77 3,854,572
Home Depot, INC. ..o e e e e 51,884 2.58 12,997,461
ASML HOBAENG N.V o oo s e e e e e 31,325 2.29 11,528,540
Lam RESEANCN COMP. . ettt et e e e e e e 15,745 1.01 5,092,878
3.30 16,621,418
LVMH Moet Hennessy Louis VUIitton S.A. .......c.ccoviiiiiiiiiiinnnnnnns 24,161 2.10 10,581,550
Elanco Animal Health, InC........coooiiiiiii e 271,829 1.16 5,830,732
Alphabet, Inc. - Class C.........ocoiiiiiiiiiiiiiiiiii i, 13,962 3.92 19,736,823
........................................................................... 98.48 495,691,699
G (2019 : 1.95%; USD 7,400,000)
( 2 USD 334,907,289).......ccccuvnnininnin.es 98.48 495,691,699
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2020 30
(2019 : 0.09%; USD 344,014)

C () C
Citibank

AUD@ 4,256  USD 2,867 2,937 2020 — 70
AUD@ 303,512 USD 198,102 209,400 2020 — 11,298
AUD@ 2,014 USD 1,317 1,390 2020 — 73
AUD 2,778 USD 1,838 1,917 2020 — 79
AUD 3,374 USD 2,320 2,328 2020 — 8
AUD 3,877 USD 2,639 2,674 2020 — 35
AUD 6,021 USD 4,146 4,155 2020 — 9
AUD 2,582 USD 1,774 1,781 2020 —

AUD 4,090 USD 2,818 2,822 2020 — 4
AUD 3,717 USD 2,547 2,565 2020 — 18
EUR 1,300 USD 1,425 1,461 2020 — 36
EUR 335 USD 366 377 2020 — 11
EUR 300 USD 330 337 2020 — 7
EUR 100 USD 111 112 2020 — 1
EUR 51,038 USD 55,650 57,345 2020 — 1,695
EUR 3,472,256 USD 3,786,061 3,901,347 2020 0.02 115,286
EUR 32,769 USD 35,730 36,818 2020 — 1,088
EUR 785,730 USD 856,740 882,828 2020 0.01 26,088
EUR 31,873,278 USD 34,753,825 35,812,082 2020 0.21 1,058,257
EUR 13,751 USD 15,004 15,451 2020 — 447
EUR 22,951 USD 25,045 25,787 2020 — 742
EUR 5,163 USD 5,634 5,801 2020 — 167
EUR 216  USD 236 243 2020 — 7
EUR 209,495 USD 228,609 235,384 2020 — 6,775
EUR 218,265 USD 239,954 245,238 2020 — 5,284
EUR 290,402 USD 319,921 326,289 2020 — 6,368
EUR 463 USD 510 520 2020 — 10
EUR 302 USD 332 339 2020 — 7
EUR 7,080 USD 7,801 7,956 2020 — 155
EUR 32,112 USD 35,380 36,081 2020 — 701
EUR 49,342 USD 54,671 55,440 2020 - 769
EUR 467 USD 520 525 2020 - 5
EUR 723 USD 805 813 2020 - 8
EUR 455,898 USD 507,288 512,236 2020 - 4,948
EUR 11,137 USD 12,393 12,514 2020 - 121
EUR 49,441 USD 55,014 55,551 2020 - 537
EUR 83,118 USD 92,319 93,389 2020 - 1,070
EUR 58,233 USD 64,863 65,429 2020 - 566
EUR 376 USD 421 422 2020 - 1
EUR 39,919 USD 44,732 44,852 2020 - 120
EUR 365,976  USD 410,098 411,203 2020 - 1,105
EUR 577 USD 646 648 2020 - 2
EUR 8,886 USD 9,958 9,985 2020 - 27
EUR 330 USD 370 371 2020 - 1
EUR 7,884 USD 8,842 8,858 2020 - 16
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EUR 510  USD 572 573 2020 _ 1
ERRY 323,504 USD 362,945 363,583 2020 _ 638
ERY 34,966 USD 39,218 39,287 2020 _ 69
EUR™ 431 USD 483 484 2020 _ 1
EUR™ 279 USD 313 314 2020 _ 1
ERY 270,884 USD 303,638 304,350 2020 _ 721
EUR™ 6,626 USD 7,428 7,446 2020 _ 18
ERY 20,674 USD 33,262 33,341 2020 _ 79
EUR™ 6,662 USD 7,477 7,486 2020 _ 9
EUR™ 2,528 USD 2,838 2,840 2020 _ 2
ERRY 391,827 USD 439,144 440,248 2020 _ 1,104

[
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2020 30
(2019 : 0.09%; USD 344,014)

( ) () ( )

EUR 404 USD 453 454 2020 - 1
EUR 622 USD 698 700 2020 - 2
EUR 42,924 USD 48,107 48,228 2020 - 121
EUR 9,590 USD 10,748 10,775 2020 - 27
USD 755 EUR 666 749 2020 - 6
USD 3,228 EUR 2,853 3,205 2020 - 23
USD 173,968 EUR 154,669 173,782 2020 - 186
USD 2,779 AUD 3,989 2,751 2020 - 28
USD 11,695 EUR 10,327 11,604 2020 - 91
USD 51,400 EUR 45,391 51,000 2020 - 400
USD 485 EUR 429 481 2020 - 4
USD 476,640 EUR 420,915 472,931 2020 - 3,709
USD 11,142 EUR 9,829 11,043 2020 - 99
USD 220,385 EUR 194,895 218,979 2020 - 1,406
USD 4,340 EUR 3,838 4,312 2020 - 28
USD 51,328 EUR 45,356 50,961 2020 - 367
USD 220,420 EUWR 194,774 218,844 2020 - 1,576
USD 2,080 EUR 1,838 2,065 2020 - 15
USD 2,046,622 EUR 1,808,494 2,031,985 2020 - 14,637
USD 56,198 EUR 49,910 56,079 2020 - 119
USD 1,029 EUR 914 1,026 2020 - 3
USD 26,731 EUR 23,732 26,664 2020 - 67
USD@ 9,469 EUR 8,409 9,448 2020 - 21
USD@ 22,061 EUR 19,591 22,013 2020 - 48
USD@ 1,075 EUR 954 1,072 2020 - 3
USD@ 113,920 EUR 101,080 113,571 2020 - 349
USD@ 1,670 EUR 1,481 1,665 2020 - 5
USD@ 25,826 EUR 22,915 25,747 2020 - 79
USD@ 1,050,956 EUR 932,504 1,047,740 2020 — 3,216
0.24 1,273,308

496,965,007

)
o
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AUDE 3,056 USD 2,109 2,109 2020 - -
AUDE 6,467 USD 4,519 4,462 2020 - 67
AUDE 2,069 USD 1,447 1,428 2020 - 19
AUDE 2,212 USD 1,534 1,526 2020 - ®
AUDE 2,212 USD 1,529 1,526 2020 - (©)
AUDE 2,663 USD 1,843 1,838 2020 - ®)
AUDE 3,742 USD 2,593 2,582 2020 - an
EURE 30 USD 34 34 2020 - -
EURE 286  USD 324 322 2020 - @)
EURE 1,300 USD 1,464 1,461 2020 - (©)
EURS 370 USD 418 415 2020 - (€)
EURS 268 USD 303 302 2020 - (€Y
EURE 450  USD 512 505 2020 - )
EURS 300 USD 337 337 2020 - -
EURS 300 USD 337 337 2020 - -
EUREY 176  USD 199 198 2020 - €))
EURE 6,722 USD 7,59 7,553 2020 - (43)
EURE 685,299  USD 774,638 769,986 2020 - (4,652)
EURE 16,791  USD 18,980 18,866 2020 - 114
EURE 1,085 USD 1,227 1,220 2020 - @)
EURE 74,277 USD 83,960 83,456 2020 - (504)
EURE: 701 USD 792 787 2020 - ®)
EURE 18,724  USD 21,134 21,037 2020 - ©n
EURE 14,775 USD 16,700 16,601 2020 - 99)
EURE 103,976  USD 117,525 116,825 2020 - (700)
EURY 7,519 USD 8,529 8,448 2020 - (8D
ER™ 21,167 USD 24,011 23,783 2020 - (228)
EURY 5,361 USD 6,094 6,023 2020 - 1)
elr? 219,750 USD 249,815 246,907 2020 - (2,908)
eR?? 6,942 USD 7,911 7,800 2020 - 111
ERY 5,845 USD 6,657 6,567 2020 - (90)
ERYY 30,992 USD 35,298 34,822 2020 - (476)
elR®? 292 USD 332 328 2020 - *
ElR 233,521 USD 265,967 262,379 2020 - (3,588)
ElR® 400,014 USD 450,378 449,447 2020 - (931)
ERYY 43,505  USD 48,982 48,881 2020 - (101)
ERY 635  USD 715 714 2020 - €))
EURS 410 USD 462 461 2020 - @
ERYY 10,079  USD 11,348 11,325 2020 - (23)
EURS 2,663 USD 2,992 2,992 2020 - -
ERYY 7,752 USD 8,776 8,710 2020 - (66)
EURS 440 USD 495 495 2020 - -
EURE: 440  USD 498 494 2020 - ®
EURE 276,680 USD 313,165 310,872 2020 - (2,293)
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e 30,442 USD 34,456 34,204 2020 - (252)
e 6,957 USD 7,874 7,816 2020 - (58)
e 16,002 USD 17,985 17,980 2020 - ®)
R 633,992 USD 712,550 712,340 2020 - (210)
EUR@ 1,008 USD 1,133 1,133 2020 - -

cur® 68,987 USD 77,535 77,512 2020 - (23)
EURE 651 USD 731 731 2020 - -

R 5,051 USD 5,689 5,675 2020 - s
R 39,429  USD 44,322 44,301 2020 - @D
EURE 627  USD 709 705 2020 - ©)
e 43,265 USD 48,872 48,612 2020 - (260)

[
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EURE 394,702 USD 445,849 443,478 2020 - (2,371)
EURE 9,653 USD 10,904 10,846 2020 - (58)
EURE 407 USD 460 458 2020 - @
EURE 7,190 USD 8,130 8,079 2020 - (51)
EURE 25,428  USD 28,742 28,570 2020 - 172)
EURE 5,713 USD 6,457 6,418 2020 - (39)
EURE 232,694 USD 263,022 261,449 2020 - (1,573)
EURE 240 USD 271 269 2020 - @
EURE 37,597 USD 42,315 42,243 2020 - (72)

EURE 681 USD 765 765 2020 - -
EURE 428,712 USD 481,757 481,691 2020 - (66)
EURE 46,676  USD 52,451 52,444 2020 - )
EURE 10,522  USD 11,824 11,822 2020 - @
usp 33 EUR 30 34 2020 - €))
usp® 360 AUD 523 361 2020 - @
usp® 468  EUR 429 482 2020 - 14
usp® 1,573 EUR 1,404 1,577 2020 - O]
usp™ 113 EUR 101 114 2020 - €))
usp® 89 EUR 80 90 2020 - @
usp™ 2,586  AUD 3,957 2,731 2020 - (145)
usp® 456,110 EUWR 418,029 469,686 2020 - (13,576)
usp® 11,256  EUR 10,316 11,591 2020 - (335)
usp® 49,548 EUR 45,411 51,023 2020 - (1,475)
usp® 730 EUR 669 752 2020 - (22)
usp® 16,816 EUR 15,280 17,168 2020 - (352)
usp® 11,963 EUR 10,707 12,030 2020 - (CD)
usp® 11,893 AUD 17,256 11,906 2020 - (13)
usp® 15,658 EUR 13,971 15,697 2020 - (39)
usp® 24,695 EUR 22,067 24,794 2020 - 99)
usp® 1,512 EUR 1,348 1,515 2020 - (©)
usp® 61,114 EUR 54,496 61,230 2020 - (116)

usp® 97 EWR 87 97 2020 - -

Usp 61 EUR 55 61 2020 - -
usp® 6,480 EUR 5,778 6,492 2020 - (12)
usp® 5,761 AUD 8,384 5,785 2020 - @4
usp” 988,883 EUR 882,457 991,508 2020 - (2,625)
usp® 107,314 EUR 95,765 107,599 2020 - (285)
usp® 1,013 EUR 904 1,016 2020 - (©)
usp® 24,336 EUR 21,715 24,398 2020 - (62)
usp® 6,091 AUD 8,864 6,115 2020 - (24)
_ (41,879)
(41,879)

(@)

98.15

0TC 0.25

1.60
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(2019 : 98.92%; USD 157,612,983)

NVR, INC. oo e e e 715 1.43 2,330,006
Marriott International, Inc. - Class A........ccooviiiiiiiiniiniinnns 21,206 1.11 1,817,990
A-Living Services Co., Ltd. (144A)....ccccviiiiiiiiiiiiiii i, 493,000 1.52 2,487,768
Deutsche WOhNEN S.E.......cciiiiiiiiiiiii e e 110,000 3.02 4,934,234
ENEra ASA (L44A) ... e e e 70,000 0.55 895,007
Fastighets A.B. Balder..........coooi i 53,500 1.25 2,036,499
6.34 10,353,508
ArOUNAEOWN S A e e 268,000 0.94 1,533,826
China Resources Land, Ltd.........c.ccouiuiiiiiiiiiiiiiieieee e ieens 1,130,000 2.61 4,270,032
Grainger PIC. .. o 192,405 0.42 681,115
Hang Lung Properties, Ltd...........coiiiiiiiiiiiiiiiiiiiiiee e 886,000 1.29 2,100,447
Helical plC .o e 318,000 0.75 1,216,508
Instone Real Estate Group A.G. (144A) ..ooiiiiiiiiiiiiiiiiiiiiias 78,000 1.04 1,690,253
LEG ImmobEBEEN A.G. oot 16,365 1.27 2,076,031
Mitsui Fudosan Co., LEd........coooiriiiiiiiii e e e 255,300 2.77 4,524,324
Prestige Estates Projects, Ltd. ........ocoviiiiiiiiiiiiiiiiiiiiin 385,205 0.65 1,070,953
Shimao Property Holdings, Ltd.........ccoooiiiiiiiiiii e, 730,000 1.90 3,093,652
Sun Hung Kai Properties, Ltd. ..........cooiviiiiiiiiiiiiiiiieiee e, 219,333 1.71 2,795,289
Times China Holdings, Ltd........c.cooiiiiiiiiiiii e, 711,000 0.81 1,315,652
OP NV e e e e e 22,468 1.76 2,865,417
17.92 29,233,499

REIT
American HOmeS 4 ReNT .......onninniniiii e e e eas 118,828 1.96 3,196,473
Invitation HOmES, INC.....oiiriiiiiiiiiii e e 178,061 3.00 4,902,019
UDR, INC. ittt e e e 100,501 2.30 3,756,727
UNITE Group PIC e e e e 120,147 0.86 1,398,039
8.12 13,253,258

REIT
B =T o Lo =Y 6] o O 10,879 1.72 2,812,657
Ascendas India TrUST........oiiniiiiiii e e e eas 1,653,000 0.98 1,603,761
Derwent London PIC.......ooiiii i 18,500 0.39 635,612
Duke Realty COrp. .ot e e e e 118,468 2.57 4,192,583
BB CINA S A i e e e e e 18,500 1.40 2,283,488
Invesco Office J-Relt, INC. ..., 8,899 0.71 1,160,668
LaSalle Logiport REIT ..ot e e 451 0.43 695,605
Mapletree LOGISEICS TrUST .....oiieiiiieiiiie e e e e 1,095,400 0.94 1,528,709
L Y= (o ] (o 10 o P 1,151,774 1.06 1,733,212
Nomura Real Estate Master Fund, Inc. 1,706 1.26 2,049,311
SBA ComMUNECATEONS COFPa.unnitit ittt e et et e e e e 10,094 1.84 3,007,204
SEOIr0 PIC it 277,429 1.88 3,072,712
VICI Properties, INC. ..o e e 279,025 3.45 5,633,515
18.63 30,409,037

REIT
Healthpeak Properties, INC. .......cccooiiiiiiiiiiiiiiiiiiiiiie e 149,658 2.53 4,124,574

REIT
MGM Growth Properties LLC ... e e, 85,352 1.42 2,322,428

REIT
Equity LifeStyle Properties, INC. ......ccooiiiiiiiiiiiiiiiiiiiie 52,279 2.00 3,266,392
SuN ComMUNIEIES., INC. i e e e e e eas 36,360 3.02 4,933,325
5.02 8,199,717
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REIT
Alexandria Real Estate Equities, Inc. ..o, 32,630 3.24 5,294,218
Allied Properties Real Estate Investment Trust..................... 75,841 1.41 2,288,529
Douglas Emmett, INC......coiuiiiiiii e 85,238 1.60 2,613,397
MCUBS MidCity Investment COrp........cccovieeiiiiiiiiiiieeiineciiineeanen, 2,702 1.20 1,961,451
SL Green Realty COrp. ....ooiiiiiiieii e e e e e 40,955 1.24 2,018,672
8.69 14,176,267

REIT
LENK REIT o e e e e e e e 289,800 1.45 2,364,765

REIT
Spirit Realty Capital, INC. ..., 89,739 1.92 3,128,302

REIT
Americold Realty Trust.......coooiiiiiiiii i e, 84,462 1.88 3,065,971
GLP J-REIT . ettt i e e e e e e e e e 2,432 2.16 3,532,022
eToToTo 117V oI €] o U]« PP 374,066 2.36 3,848,687
Granite Real Estate Investment Trust............ccoviiiiiiiniinninnens 79,222 2.50 4,088,918
Industrial & Infrastructure Fund Investment Corp. ............... 930 0.92 1,497,655
Mapletree Industrial Trust.............coooiiiiiiiiiiiii e, 844,700 1.08 1,755,828
Nippon Prologis REIT, INC......cociiiiiiiiii i e 540 1.01 1,641,387
Prologis, INC. ..ot e e 103,241 5.91 9,635,483
Rexford Industrial Realty, INC. .......cocoiiiiiiiiiiiiiiiiie, 119,824 3.04 4,964,308
20.86 34,030,259
Safestore Holdings plC.......coooiiiii i, 102,703 0.57 923,145
NEXTDC, LB et e e e e e e e e e 302,241 1.27 2,066,395
........................................................................... 97.28 158,733,150
( 2 USD 154,330,799)....cccviiniiiiinnn, 97.28 158,733,150
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2020 30 ,
(2019 : 0.05%; USD 84,413)

C () C
Citibank

AUD@ 4,980 USD 3,416 3,436 2020 — 20
AUD@ 276,648 USD 180,568 190,866 2020 0.01 10,298
AUD@ 9,232 USD 6,150 6,369 2020 — 219
AUD 1,484 USD 987 1,024 2020 — 37
AUD 2,023 USD 1,348 1,395 2020 — 47
AUD 4,782 USD 3,288 3,299 2020 — 11
AUD 2,638 USD 1,796 1,820 2020 — 24
AUD 1,265 USD 871 873 2020 — 2
AUD 623 USD 429 430 2020 — 1
EUR 4,000 USD 4,402 4,494 2020 — 92
EUR 10,000 USD 11,228 11,236 2020 — 8
EUR 300 USD 335 337 2020 — 2
EUR 100 USD 111 113 2020 — 2
EUR 200 USD 223 224 2020 — 1
EUR 765,561 USD 834,749 860,167 2020 0.02 25,418
EUR 4,106,023 USD 4,477,105 4,613,433 2020 0.08 136,328
EUR 781,913 USD 852,578 878,539 2020 0.02 25,961
EUR 590,111 USD 643,442 663,035 2020 0.01 19,593
EUR 290 USD 318 326 2020 — 8
EUR 1,723 USD 1,880 1,936 2020 — 56
EUR 25,870 USD 28,452 29,067 2020 — 615
EUR 26,303 USD 28,928 29,554 2020 — 626
EUR 19,843 USD 21,824 22,296 2020 — 472
EUR 138,356  USD 152,163 155,453 2020 — 3,290
EUR 4,135 USD 4,546 4,646 2020 — 100
EUR 2,988 USD 3,288 3,357 2020 — 69
EUR 5,636 USD 6,283 6,332 2020 — 49
EUR 4,307 USD 4,802 4,840 2020 — 38
EUR 29,954 USD 33,394 33,656 2020 — 262
EUR 5,720 USD 6,377 6,426 2020 — 49
EUR 8,749 USD 9,745 9,830 2020 - 85
EUR 1,489 USD 1,658 1,672 2020 - 14
EUR 14,183 USD 15,878 15,937 2020 - 59
EUR 10,722 USD 12,002 12,046 2020 - 44
EUR 13,954 USD 15,622 15,678 2020 - 56
EUR 74,283 USD 83,163 83,463 2020 - 300
EUR 13,397 USD 15,012 15,052 2020 - 40
EUR 13,693 USD 15,344 15,385 2020 - 41
EUR 10,499 USD 11,765 11,797 2020 - 32
EUR 71,563 USD 80,191 80,407 2020 - 216
EUR 20,884 USD 23,421 23,464 2020 - 43
EUR 16,003 USD 17,947 17,980 2020 - 33
EUR 109,115 USD 122,373 122,599 2020 - 226
EUR 20,386 USD 22,863 22,905 2020 - 42
EUR 12,250 USD 13,747 13,764 2020 - 17
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EUR 17,804 USD 19,990 20,004 2020 _ 14
e8P’ 605,468 USD 737,625 750,142 2020 0.01 12,517
e8P 20,349 USD 25,034 25,211 2020 _ 177
cep’” 4,586 USD 5,655 5,682 2020 _ 27
usp™* 335 EWR 297 333 2020 _ 2
usp™ 218 EUR 194 218 2020 _ _

usp™ 668 EUR 594 668 2020 _ _

usp™* 669 AUD 958 661 2020 _ 8
usp™ 432 AUD 620 428 2020 _ 4
usp™ 55,865 EUR 49,166 55,242 2020 _ 623
usp™ 150,930 AUD 217,947 150,366 2020 _ 564
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2020 30 ,
(2019 : 0.05%; USD 84,413)

C ) () C )
USD 504 EUR 448 503 2020 - 1
USD 6,936 EUR 6,126 6,882 2020 - 54
USD 7,157 EUR 6,320 7,101 2020 - 56
USD 5,484 EUR 4,843 5,441 2020 - 43
USD 37,302 EUR 32,941 37,012 2020 - 290
USD 8,794 EUR 7,757 8,716 2020 - 78
USD 7,184 EUR 6,337 7,120 2020 - 64
USD 6,187 GBP 4,901 6,072 2020 - 115
USD 369 EUR 327 367 2020 - 2
USD 266 EUR 235 264 2020 - 2
USD 10,297 EUWR 9,063 10,182 2020 - 115
USD 10,711 EWR 9,427 10,592 2020 - 119
USD 9,620 EUR 8,466 9,513 2020 - 107
USD 9,221 GBP 7,231 8,959 2020 - 262
USD 899 AUD 1,295 893 2020 - 6
USD 14,126 EUR 12,407 13,941 2020 - 185
USD 14,676 EUR 12,891 14,484 2020 - 192
USD 13,224 EWR 11,615 13,051 2020 - 173
USD 76,620 EUR 67,301 75,617 2020 - 1,003
USD 12,549  GBP 9,888 12,250 2020 - 299
USD 48,629 EUR 42,970 48,281 2020 - 348
USD 50,421 EUR 44,554 50,060 2020 - 361
USDﬁ 45,430 EUR 40,145 45,105 2020 - 325
USD@ 263,916 EUR 233,209 262,028 2020 - 1,888
USD@ 43,589 GBP 34,514 42,761 2020 - 828
USDﬁ 1,254 EWR 1,114 1,251 2020 - 3
USD@ 1,769 EUR 1,563 1,756 2020 - 13
USDﬁ 982 EUR 868 975 2020 - 7
USD@ 1,202 EUR 1,061 1,193 2020 - 9
USDﬁ 3,393 EUR 3,015 3,388 2020 - 5
USDﬁ 3,520 EUR 3,129 3,515 2020 - 5
USDﬁ 3,161 EUR 2,809 3,157 2020 - 4
USDﬁ 18,354 EUR 16,312 18,328 2020 - 26
USD@ 2,991 GBP 2,394 2,967 2020 - 24
USDﬁ 13,097 GBP 10,564 13,088 2020 - 9
USDﬁ 4,035 EUR 3,569 4,010 2020 - 25
USDﬁ 15,578  GBP 12,526 15,519 2020 - 59
USDﬁ 10,171 EUWR 9,024 10,140 2020 - 31
USDﬁ 11,292 EWR 10,020 11,257 2020 - 35
USDﬁ 10,182 EUWR 9,034 10,151 2020 - 31
USDﬁ 59,652 EUR 52,934 59,475 2020 - 177
USDﬁ 580 EUR 516 580 2020 — -
0.15 246,261
158,979,411

A
>0
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2020 30 .
(2019 : %; USD (6,159))
C ) () C

BNP

SGD 601,633  USD 432,157 431,835 2020 — (322)
Citibank
AUDm 671 USD 465 464 2020 - (D)
AUD@ 7,416 USD 5,117 5,116 2020 - ()
AUD@ 2,344 USD 1,638 1,617 2020 - (21)
AUDm 983 USD 681 678 2020 — (©))
EURm 10,000 USD 11,303 11,236 2020 - (67)
EURm 2,500 USD 2,836 2,809 2020 - 27
EURm 3,800 USD 4,294 4,270 2020 - 24)
EURm 9,780 USD 11,039 10,989 2020 — (50)
EURm 142 USD 161 159 2020 — (@)
EURm 142 USD 161 160 2020 — (€))
EURm 5,482 USD 6,160 6,159 2020 — (€))
EURm 21,629 USD 24,355 24,302 2020 — (53)
EURm 200 USD 227 225 2020 — @
EURm 564 USD 639 633 2020 — (6)
EURm 99,965 USD 113,324 112,318 2020 — (1,006)
EURm 7,903 USD 8,930 8,880 2020 — (50)
EURm 22,426  USD 25,349 25,197 2020 — (152)
EURm 23,196 USD 26,220 26,063 2020 — (157)
EURﬁ 20,484 USD 23,154 23,015 2020 — (139)
EURﬁ 120,995 USD 136,768 135,947 2020 — (821)
EURﬁ 9,542 USD 10,771 10,722 2020 — (49)
EUR@ 8,674 USD 9,791 9,746 2020 — (45)
EUR@ 51,266 USD 57,865 57,600 2020 — (265)
EUR@ 2,606 USD 2,956 2,928 2020 — (28)
EUR@ 8,655 USD 9,862 9,724 2020 — (138)
EUR@ 4,041 USD 4,569 4,540 2020 — (29)
EUR@ 1,322 USD 1,488 1,485 2020 — (©))
EUR 23,330 USD 26,266 26,214 2020 — (52)
EUR 25,153 USD 28,320 28,261 2020 — (59)
EUR 25,893 USD 29,153 29,093 2020 — (60)
EUR 135,630 USD 152,706 152,390 2020 — (316)
EUR 6,291 USD 7,121 7,069 2020 — (52)
EUR 6,370 USD 7,210 7,157 2020 — (53)
EUR 5,733 USD 6,489 6,441 2020 — (48)
EUR 33,533 USD 37,955 37,677 2020 — (278)
EUR 12,127 USD 13,629 13,625 2020 — (@)
EUR 12,442 USD 13,984 13,980 2020 — (@)
EUR 11,172 USD 12,556 12,552 2020 — (@)
EUR 65,178 USD 73,254 73,232 2020 — (22)
EUR 2,515 USD 2,832 2,825 2020 — @)
EUR 6,031 USD 6,777 6,776 2020 — (€))
EUR 5,438 USD 6,111 6,110 2020 — (€))
EUR 31,872 USD 35,815 35,810 2020 — ©)
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EUR 238 USD 267 267 2020 - -

cep™ 10,996  USD 13,821 13,624 2020 - (197)
cep™ 10,561  USD 13,283 13,085 2020 - (198)
cep™ 16,231  USD 20,358 20,110 2020 - (248)
cep™” 17,763  USD 22,521 22,007 2020 - (514)
cep* 7,616  USD 9,633 9,436 2020 - 197)
cep™” 20,078  USD 25,169 24,876 2020 - (293)
cep’” 5,021 USD 6,351 6,220 2020 - (131)
cep™” 9,508 USD 12,048 11,892 2020 - (156)
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2020 30
(2019 %; USD (6,159))
) () ( )

GBP 4,784 USD 5,940 5,927 2020 - (13)
USD 237 EUR 215 242 2020 - ©)
USD 207 AUD 317 219 2020 - (12)
USD 465 AUD 712 491 2020 - (26)
USD 702 AUD 1,022 705 2020 - (©)
USD 484  EUR 437 491 2020 - @)
USD 842 GBP 692 857 2020 - (15)
USD 234  EUR 213 239 2020 - ©)
USD 1,046 EUR 959 1,078 2020 - (32)
USD 216 AUD 313 217 2020 - (€H)
USD 1,900 GBP 1,559 1,932 2020 - (32)
USD 235 EUR 212 238 2020 - (©)
USD 989 EUR 907 1,019 2020 - (30)
USD 2,249 EUR 2,061 2,316 2020 - (67)
USD 1,697 EUR 1,556 1,748 2020 - (51)
USD 2,155 EUR 1,975 2,219 2020 - (64)
USD 11,749 EUR 10,768 12,099 2020 - (350)
USD 789 EUR 723 813 2020 - (24)
USD 5,426 EUR 4,975 5,590 2020 - (164)
USD 9,202 EUR 8,370 9,405 2020 - (203)
USD 3,166 AUD 4,595 3,170 2020 - @)
USD 16,999 EUR 15,174 17,049 2020 - (50)
USD 201 AUD 293 202 2020 - (D)
USD 2,721 GBP 2,198 2,724 2020 - (©)
USD 3,141 EUR 2,804 3,150 2020 - (©))
USD 3,262 EUR 2,912 3,272 2020 - (10)
USD 2,929 EUR 2,614 2,938 2020 - (©))
USD 950 AUD 1,381 953 2020 - (©)
USD 71,449 EUR 63,846 71,736 2020 - (287)
USD 6,226 EUR 5,564 6,251 2020 - (25)
USD 14,911 EUR 13,296 14,939 2020 - (28)
USD 15,334 EUR 13,674 15,363 2020 - (29)
USD 13,769 EUR 12,277 13,795 2020 - (26)
USD 80,176 EUR 71,494 80,328 2020 - (152)
USD 1,141 AUD 1,661 1,146 2020 - ©)
USD 16,431 EUR 14,663 16,475 2020 - (44)
USD 18,375 EUR 16,397 18,424 2020 - (49)
USD 16,580 EUR 14,795 16,624 2020 - (44)
USD 96,755 EUR 86,342 97,012 2020 - (257)
USD 9,549 GBP 7,750 9,601 2020 — (52)
_ (8,557)
(8,557)
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)

96.43
0TC 0.15

3.42

100.00

[
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