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2021 1
2020 12 30

1
358,737,693 20.85
303,962,797 17.66
110,921,718 6.45
41,693,109 2.42
31,547,549 1.83
31,357,056 1.82
26,539,339 1.54
4,177,358 0.24
246,236,129 14.31
811,986,574 47.18
1,720,923,193 100.00
— 127,855,867 7.42
— 1,042,794,032 60.59

2

)
)
1 US TREASURY FRN 2021-10 | 0.4000252| 2021/10/31| 2,930,000| 10,377.0646| 304,047,994|10,374.1568| 303,962,797|17.66
2 3.75%SPIRIT REALTY 5/21 3.75| 2021/5/15| 800,000|10,451.4300| 83,611,440(10,494.4342| 83,955,474 4.88
3 1.5% VERINT SYSTEM 06/21 1.5| 2021/6/1| 675,000 10,749.5823| 72,559,681|11,117.4213| 75,042,594 4.36
4 2.875% TUTOR PERINI 6/21 2.875| 2021/6/15| 550,000|10,142.9172| 55,786,045(10,143.0000| 55,786,500| 3.24
5 1% TWITTER INC 09/21 1| 2021/9/15| 500,000|10,370.7622| 51,853,811|10,540.2020| 52,701,010| 3.06
6 0.25% TEVA PHARM CO 2/26 0.25| 2026/2/1| 500,000|10,194.4394| 50,972,19710,301.2722| 51,506,361| 2.99
7 3.125% JD.COM 04721 3.125| 2021/4/29| 400,000|10,458.2692| 41,833,077(10,423.2772| 41,693,109| 2.42
8 6% TIMKENSTEEL 06/21 6| 2021/6/1| 450,000 8,829.8435| 39,734,296 8,832.3897| 39,745,754| 2.31
9 3.2% GEN MOTORS FIN 7/21 3.2| 2021/7/6| 300,000 10,476.5863| 31,429,759(10,463.8186| 31,391,456 1.82
10 3.375% DEUTSCHE BANK5/21 3.375| 2021/5/12| 300,000 10,460.2346| 31,380,704|10,452.3520| 31,357,056| 1.82
11 4.125% ORANGE SA 9/21 4.125| 2021/9/14| 250,000|10,646.7992| 26,616,998(10,615.7356| 26,539,339| 1.54
12 1.9% NISSAN MOTOR 9/21 1.9| 2021/9/14| 250,000 10,416.8216| 26,042,054|10,422.0332| 26,055,083| 1.51
13 3.2% BARCLAYS PLC 08/21 3.2| 2021/8/10] 200,000|10,541.5550| 21,083,110(10,523.3555| 21,046,711| 1.22
14 3.75% SYN FINANCIAL 8/21 3.75| 2021/8/15| 200,000|10,521.6655| 21,043,331|10,501.3690| 21,002,738| 1.22
15 3.50 BAYER AG 06/21 3.5| 2021/6/25| 200,000|10,503.1955| 21,006,391|10,481.3290| 20,962,658| 1.22
16 5.1% KEYCORP 03/21 5.1| 2021/3/24| 110,000 10,509.3190| 11,560,251|10,463.4390| 11,509,783| 0.67
17 2.875% SANTANDER UK08/21 2.875| 2021/8/5| 100,000 10,521.4660| 10,521,466|10,500.8380| 10,500,838| 0.61
18 5.6% DEXUS DIVERSIFI3/21 5.6| 2021/3/15| 40,000 10,485.4800| 4,194,192|10,443.3950| 4,177,358| 0.24
20.85
17.66
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14.31

52.82

/
1,235,800.00 128,584,990 127,855,867 7.42
10,079,200.00 1,048,778,188 1,042,794,032 60.59
2020 12 1
1 (2017 11 27 ) 4,009,499,256 4,009,499, 256 1.0336 1.0336
2 (2018 11 27 ) 2,978,733,281 2,978,733,281 1.0256 1.0256
3 (2019 11 27 ) 2,047,166,415 2,047,166,415 1.0557 1.0557
4 (2020 11 27 ) 1,744,223,163 1,744,223,163 1.0560 1.0560
2019 12 2,033,157,024 1.0638
2020 1 2,026,001,385 1.0733
2 1,990,727,693 1.0600
3 1,770,757,628 0.9855
4 1,812,206,054 1.0155
5 1,824,148,525 1.0237
6 1,815,223,836 1.0332
7 1,810,349,065 1.0403
8 1,818,505,348 1.0507
9 1,802,753,890 1.0492
10 1,778,889,498 1.0502
11 1,745,330,788 1.0567
12 1,720,923,193 1.0562
1 2016 11 28 2017 11 27 0
2 2017 11 28 2018 11 27 0
3 2018 11 28 2019 11 27 0
4 2019 11 28 2020 11 27 0
1 2016 11 28 2017 11 27 3.4
2 2017 11 28 2018 11 27 0.8
3 2018 11 28 2019 11 27 2.9
4 2019 11 28 2020 11 27 0.0
1 1 10,000
2016 11 28 2017 11 27 4,878,741,636] 999,413,547 3,879,328,089
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2017 11 28 2018 11 27 974,860,651 2,904,467,438
2018 11 28 2019 11 27 965,299,191 1,939,168,247
2019 11 28 2020 11 27 287,449,915 1,651,718,332
1
3
0.7
6
1
5
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2016-11
3 4
2019 11 27 2020 11 27

62,848,221 1,624,757
89,317,824 848,636,082
- 99,201,531
1,954,577,044 809,518,627
62,019,365 2,253,880
17,525,041 6,813,026
481,088 618,090

2,186,768,583

1,768,665,993

2,186,768,583

1,768,665,993

125,983,806 1,375,788
- 13,186,961

491,708 349,369
12,643,920 8,983,712
482,734 547,000
139,602,168 24,442,830
139,602,168 24,442,830

1,939,168,247

107,998,168
168,643,860
2,047,166,415

1,651,718,332

92,504,831
164,480,845
1,744,223,163

2,047,166,415

1,744,223,163

2,186,768,583

1,768,665,993
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3 4

2018 11 28 2019 11 28

2019 11 27 2020 11 27
86,512,236 40,280,405
96,504,817 6,602,533
85,844,290 33,106,628
2,625,459 2,011,763
99,798,222 15,788,073
1,032,627 719,614
26,553,246 18,504,199
2,169,630 1,776,344
29,755,503 21,000,157
70,042,719 5,212,084
70,042,719 5,212,084
70,042,719 5,212,084
15,048,189 4,118,462
74,265,843 107,998,168
21,262,205 14,399,715
21,262,205 14,399,715

107,998,168

92,504,831
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3
1.
2.
3.
12 133
60 61
3 4
2019 11 27 2020 11 27
1. 1,939,168,247 1,651,718,332
2.1 1.0557 1.0560
1 (10,557 ) (10,560 )
3 4
2018 11 28 2019 11 28
2019 11 27 2020 11 27
1. 1.
0.37
2. 2.
48,637,438 19,226,441
0 0 0 0
120,006,422 145,254,404
168,643,860 1 869.65 164,480,845 1 995.80
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3
D
@
€))
3 4
2018 11 28 2019 11 28
2019 11 27 2020 11 27
) )
_ 48,075
70,413,028 10,564,548
70,413,028 10,516,473
3
2019 11 27
1
3,370,641,336 - 3,431,622,474 60,981,138
5,323,176,898 - 5,448,122 ,477 124,945,579
- - - 63,964,441
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4
2020 11 27
1
129,960,778 - 128,584,990 1,375,788
1,040,589,640 - 1,038,335,760 2,253,880
- - - 878,092
3 4
2019 11 27 2020 11 27
2,904,467,438 1,939,168,247

965,299,191 287,449,915
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2020 11 27
US TREASURY FRN 2021-10 950,000.00 952,487.10
1 950,000.00 952,487.10
(99,201,531)

5.7 10.9
99,201,531
(99,201,531)
0.25% TEVA PHARM CO 2/26 500,000.00 492,485.00
1.5% VERINT SYSTEM 06/21 675,000.00 701,059.72
1.9% NISSAN MOTOR 9/21 250,000.00 251,614.05
1% CARDTRONICS INC 12/20 650,000.00 650,000.00
1% TWITTER INC 09/21 500,000.00 501,003.00
2.875% SANTANDER UK08/21 100,000.00 101,656.67
2.875% TUTOR PERINI 6/21 550,000.00 538,995.60
3.125% JD.COM 04/21 400,000.00 404,184.32
3.2% BARCLAYS PLC 08/21 200,000.00 203,701.55
3.2% GEN MOTORS FIN 7/21 300,000.00 303,669.17
3.375% DEUTSCHE BANK5/21 300,000.00 303,195.21
3.5% BAYER AG 06/21 200,000.00 202,960.30
3.75% SYN FINANCIAL 8/21 200,000.00 203,317.21
3.75% VEREIT, INC. 12/20 700,000.00 700,021.00
3.75%SPIRIT REALTY 5/21 800,000.00 807,840.00
4.125% ORANGE SA 9/21 250,000.00 257,169.06
5.1% KEYCORP 03/21 110,000.00 111,693.24
5.250% ARBOR REALTY 07/21 300,000.00 366,187.50
5.25%ARBOR REALTY TR7/21 200,000.00 247,440.00
5.6% DEXUS DIVERSIFI3/21 40,000.00 40,523.60
6% TIMKENSTEEL 06/21 450,000.00 383,906.25
21 7,675,000.00 7,772,622.45
(809,518,627)

46.4 89.1
809,518,627
(809,518,627)
908,720,158
(908,720,158)

A PN

100.0

21 46.4
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2020 12 30

2,904,141,643

1,183,218,450

1,720,923,193

1,629,395,429

1.0562
10,562
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2021 1

2020 12
20 184,567
20 184,567
0 0
0 0
0 0
16 855,387
36 1,039,954
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2019 3 31 2020 3 31
4,643,359 5,342,771
1,373,798 938,538
3,533,309 5,305,931

117,489 163,040
20,731 19,979
36,284 58,390
15,256 6,861

9,740,229 11,835,514

*1 1,234 *1 1,056
*1 597 -
1,831 1,056

34,312 17,070

34,312 17,070

2,401 1,849

125,814 120,832

214,209 236,733

342,426 359,415

378,570 377,542

10,118,800 12,213,056
172,620 164,611
3,732,078 4,865,779
671 -

176,116 150,769
24,075 17,197

308,187 249,795

144,471 202,105

138,963 155,329

4,697,185 5,805,588
423,795 485,404
423,795 485,404
5,120,980 6,290,993

795,000 795,000

695,000 695,000

695,000 695,000

3,507,540 4,432,167
3,507,540 4,432,167
4,997,540 5,922,167
278 104
278 104
4,997,819 5,922,063

10,118,800 12,213,056
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2018 4

1

2018 4 1 2019 4 1

2019 3 31 2020 3 31
7,580,480 5,443,591
5,839,920 7,698,964
689,202 857,216
14,109,602 13,999,773
3,289,377 2,322,911
82,305 80,545
6,501,554 7,465,799
4,908 4,881
11,809 9,324
13,231 14,971
5,393 5,544
9,908,580 9,903,977
104,068 100,800
1,024,924 1,059,503
138,963 155,329
357,486 375,949
103,322 103,292
3,802 3,817
34,843 31,624
48,055 44,491
188,921 192,746
534,569 475,787
32,164 18,017
155,771 152,735
2,726,893 2,714,095
1,474,128 1,381,700
224 194
77 82
13,313 1,218
13,614 1,495
37 2
1,642 17,792
663 -
2,343 17,794
1,485,399 1,365,401
3,132 -
3,132 -
1,482,267 1,365,401
469,803 463,129
9,023 22,354
478,827 440,774
1,003,440 924,626

2019 3 31
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795,000 695,000 2,504,100 3,994,100 323 3,993,777
1,003,440 1,003,440 1,003,440
602 602
- - 1,003,440 1,003,440 602 1,004,042
795,000 695,000 3,507,540 4,997,540 278 4,997,819
2019 4 1 2020 3 31
795,000 695,000 3,507,540 4,997,540 278 4,997,819
924,626 924,626 924,626
383 383
- - 924,626 924,626 383 924,243
795,000 695,000 4,432,167 5,922,167 104 5,922,063
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15 20
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4.
1
2019 3 31 2020 3 31
2,329 2,506
18,104 -
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