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The Putnam Advisory Company, LLC

John R.Pike
02110
100
100 Federal Street, Boston, Massachusetts 02110,
U.S.A.

03 6212 8316

Putnam Diversified Income Trust Cayman

100 536

2020
31 UFJ
105.36
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2020 11
469,405,506 100.14
661,211 0.14
468,744,295
100.00
48,698
2020 11 30
UFJ 103.89
2020 11

- 73,865,835 7.11 525,415,611 6.35 469,405,506 100.14

2020 11

FNMA FN30 TBA UMBS 02.0000 01/01/2051

FNMA FN30 TBA UMBS 03.5000 01/01/2051

FNMA FN30 TBA UMBS 02.5000 01/01/2051

FNMA FN30 TBA UMBS 01.5000 12/01/2050

FNMA FN30 TBA UMBS 04.0000 01/01/2051

FNMA FN30 TBA UMBS 03.5000 12/01/2050

FNMA FN30 TBA UMBS 04.0000 12/01/2050

FNMA FN30 TBA UMBS 02.5000 12/01/2050

FNMA FN30 TBA UMBS 05.5000 12/01/2050

FNMA FN30 TBA UMBS 04.5000 12/01/2050

2020 11 81.67
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2020 11
6.71 697
2019 12 498,719 51,812
6.81 707
6.68 694
2020 501,042 52,053
6.79 705
6.62 688
499,062 51,848
6.72 698
5.79 602
434,355 45,125
5.88 611
5.90 613
439,560 45,666
5.99 622
6.03 626
449,429 46,691
6.13 637
6.12 636
457,401 47,519
6.22 646
6.08 632
452,942 47,056
6.18 642
6.10 634
456,950 47,473
6.20 644
6.07 631
449,882 46,738
6.16 640
6.10 634
10 453,942 47,160
6.20 644
6.27 651
11 468,744 48,698
6.38 663
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0.030 3.12

2019 12
0.027 2.81
0.030 3.12

2020

0.027 2.81
0.026 2.70
0.023 2.39
0.026 2.70
0.023 2.39
0.026 2.70
0.023 2.39
0.026 2.70
0.023 2.39
0.026 2.70
0.023 2.39
0.026 2.70
0.023 2.39
0.020 2.08
0.017 1.77
0.020 2.08
0.017 1.77
0.020 2.08

10
0.017 1.77
0.020 2.08

11
0.017 1.77
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2020 11 2020 11
2019 12 8,554,380 2,383,030 21,836,120
2020 11 30 (8,554,380) (2,383,030) (21,836,120)
2019 12 0 5,359,425 52,029,715
2020 11 30 0) (5,359,425) (52,029,715)
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23 103

2020 11 30 UFJ



EDINETOOOO
OO000O00oo00o0Do00DOo00oo0gononOO(Es262)
OOoooooooooooooooooood

10/15

2020 10

31

1,004,286,207

104,335,294

133,732,867 13,893,508
779,686 81,002
6,065 630
30,800 3,200
422,805 43,925
4,687,308 486,964
36,705,582 3,813,343

1,180,651,320

122,657,866

253,191,982 26,304,115
466,086,853 48,421,763
1,426,899 148,241
551,913 57,338
255,041 26,496
4,801,424 498,820
280,976 29,191
726,595,088 75,485,964
454,056,232 47,171,902
454,056,232 47,171,902
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2020 10 31
11,211,616 1,164,775
30,791 3,199
17,401,524 1,807,844
28,643,931 2,975,818
3,293,200 342,131
56,947 5,916
44,244 4,597
194,863 20,244
41,410 4,302
49,835 5,177
41,808 4,343
(6,072) (631)
3,716,235 386,080
(41) &)
3,716,194 386,075
24,927,737 2,589,743
(9,198,344) (955,616)
15,729,393 1,634,127
(1,124) 117
15,728,269 1,634,010
15,728,269 1,634,010
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395,125,441 454,632,999

54,761,525 18,926,710

3,593,644

(2,396,600) (1,373,044)

52,364,925 21,147,310
2020 30 5.99 327,986,458
2020 10 31 6.20 324,849,487
3.51 (0.96)
2020 30 5.90 111,573,187
2020 10 31 6.10 129,092,136
3.39 15.70
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2020 23,540,644 24

1937

2020 11 1,880
181
11
2020 11

470,017,370
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1937
2020 1,820
19.2 10 170
2020 15,383,445
16
1937
2020 11 1,880
19.5 181
2020 11 30 UFJ
103.89
2020 23,540,644
24
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2020

2020 12
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