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2020 11
221,757,155.07 99.56
969,178.10 0.44
222,726,333.17
100.00
23,052
2020 12 30 103.50
78.84 13.97
2020 11
179,600,516.35 87.15
23,796,776.72 11.55
203,397,293.07 98.70
2,674,477.06 1.30
206,071,770.13
100.00
21,328
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2020 11

136,013,843.11 26.35
24,095,410.72 4_67
19,616,951.60 3.80
16,045,504.90 3.11
12,958,253.68 2.51
9,272,379.54 1.80
7,774,557.26 1.51
7,679,128.52 1.49
5,017,006.41 0.97
4,302,047.17 0.83
2,340,132.95 0.45
2,046,675.26 0.40
1,939,542.47 0.38
1,904,894.54 0.37
1,673,859.02 0.32
1,409,061.32 0.27
1,407,785.45 0.27
1,000,914.82 0.19
991,827.85 0.19
631,408.71 0.12
148,328.73 0.03
201,019,612.86 38.94
93,708,195.46 18.15
21,954,699.90 4.25
15,564,760.27 3.02
4,528,693.69 0.88
136,347.62 0.03
26,636,600.71 5.16
6,155,147.69 1.19
1,478,020.05 0.29
1,258,964.90 0.24
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7,059,879.77 1.37
6,471,249.33 1.25
4,756,871.48 0.92
4,026,909.00 0.78
3,172,127.00 0.61
2,919,840.03 0.57
1,834.08 0.00
20,400,000.00 3.95
2,036,857.90 0.39
51,850,342.35 10.05
629,705,783.42 122.00
113,539,912.46 22.00
516,165,870.96
53,423 100.00

2020 12
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2020 12
2020 208,236,571.43 21,552,485,143 97.22 10,062
210,549,382.04 21,791,861,041 98.14 10,157
204,206,145.61 21,135,336,071 96.55 9,993
203,580,974.10 21,070,630,819 97.89 10,132
205,201,563.85 21,238,361,858 98.30 10,174
205,137,492.53 21,231,730,477 99.11 10,258
209,804,677.31 21,714,784,102 100.26 10,377
211,240,542.79 21,863,396,179 99.73 10,322
210,898,689.18 21,828,014,330 99.40 10,288
10 211,178,749.79 21,857,000,603 98.68 10,213
11 218,472,701.40 22,611,924,595 99.51 10,299
12 222,516,045.67 23,030,410,727 99.32 10,280
2020
2020 434,117,258 8,789
433,069,930 8,868
370,637,920 8,701
396,390,339 8,817
422,923,443 8,862
431,810,212 8,945
442,054,346 9,056
440,195,003 9,017
438,827,067 8,996
10 439,435,807 8,939
11 443,547,470 9,023
12 451,101,874 9,010
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2020 70,643,683.57 5,569,548,013 81.58 6,432
71,191,718.03 5,612,755,049 82.26 6,485

68,718,185.27 5,417,741,727 80.72 6,364

68,380,224.02 5,391,096,862 81.64 6,436

68,756,135.06 5,420,733,688 81.90 6,457

69,313,104.97 5,464,645,196 82.48 6,503

70,674,241.70 5,571,957,216 83.28 6,566

70,432,401.22 5,552,890,512 82.87 6,533

70,809,096.83 5,582,589,194 82.59 6,511

10 65,166,849.60 5,137,754,422 82.01 6,466
11 65,760,285.70 5,184,540,925 82.55 6,508
12 69,261,157.99 5,460,549,696 82.35 6,492
2020 1,011,571,603.84 14,131,655,306 161.17 2,252
1,174,248,368.08 16,404,249,702 162.86 2,275
1,194,921,640.61 16,693,055,319 162.22 2,266
1,230,399,096.68 17,188,675,381 166.88 2,331
1,234,171,441.04¢ )| 17,241,375,031 168.39 2,352
1,196,951,371.19 16,721,410,656 171.39 2,394
1,149,765,674.80 16,062,226,477 172.15 2,405
1,186,204,654.32 16,571,279,021 176.07 2,460
1,165,918,470.00 16,287,881,026 177.81 2,484

10 1,049,528,868.11 14,661,918,287 177.31 2,477
11 996,642,491 .38 13,923,095,605 181.57 2,537
12 966,735,575.17 13,505,295,985 183.57 2,564

10

2020
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2020 32,277,364.64 3,340,707,240 27.24 2,819
30,623,834.88 3,169,566,910 25.93 2,684

25,339,961.40 2,622,686,005 22.06 2,283

24,382,508.77 2,523,589,658 21.29 2,204

24,132,108.11 2,497,673,189 21.19 2,193

23,574,812.18 2,439,993,061 21.01 2,175

22,713,918.90 2,350,890,606 22.38 2,316

21,105,979.60 2,184,468,889 21.14 2,188

19,883,077.79 2,057,898,551 20.51 2,123

10 18,904,158.82 1,956,580,438 19.88 2,058
11 20,229,949.41 2,093,799,764 21.44 2,219
12 20,547,184.98 2,126,633,645 22.24 2,302
2020 24,311,170.38 1,916,692,673 41.65 3,284
23,966,215.73 1,889,496,448 41.23 3,251

19,341,289.98 1,524,867,302 37.00 2,917

17,495,261.51 1,379,326,417 33.46 2,638

17,197,952.53 1,355,886,577 32.93 2,596

16,216,179.31 1,278,483,577 31.52 2,485

16,270,077.56 1,282,732,915 32.24 2,542

14,284,379.45 1,126,180,476 29.52 2,327

14,143,880.51 1,115,103,539 29.54 2,329

10 13,202,671.11 1,040,898,590 29.22 2,304
11 13,537,505.59 1,067,296,941 30.03 2,368
12 13,155,137.96 1,037,151,077 29.87 2,355
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2020 12
2020 0.30 31
0.30 31
0.30 31
0.30 31
0.30 31
0.30 31
0.30 31
0.30 31
0.30 31
10 0.30 31
11 0.30 31
12 0.30 31
2020 15
15
15
15
15
15
15
15
15
10 15
11 15
12 15
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2020 0.25 20
0.25 20

0.25 20

0.25 20

0.25 20

0.25 20

0.25 20

0.25 20

0.25 20

10 0.25 20
11 0.25 20
12 0.25 20
2020 0.55 8
0.55 8

0.55 8

0.55 8

0.55 8

0.55 8

0.55 8

0.55 8

0.55 8

10 0.55 8
11 0.55 8
12 0.55 8
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2020 0.20 21
0.20 21

0.20 21

0.20 21

0.20 21

0.20 21

0.08 8

0.08 8

0.08 8

10 0.08 8
11 0.08 8
12 0.08 8
2020 0.25 20
0.25 20

0.25 20

0.25 20

0.25 20

0.25 20

0.12 9

0.12 9

0.12 9

10 0.12 9
11 0.12 9
12 0.12 9
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2020 2020 12 7.77
100x

2020 12

2019 12

2020 2020 12 6.40
2020 2020 12 6.30
2020 2020 12 20.92
2020 2020 12 16.28
2020 2020 12 23.16
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2020 12 2020 12
424,942 335,041 2,240,455
(424,942) (335,041) (2,240,455)
11,657 10,980 50,069
(11,657) (10,980) (50,069)
274,121 360,762 841,079
(274,121) (360,762) (841,079)
2,683,629 3,579,573 5,266,211
(2,683,629) (3,579,573) (5.266,211)
13,459 307,798 923,789
(13,459) (307,798) (923,789)
7,447 162,593 440,458
(7.447) (162,593) (440, 458)
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76

23 103

UFJ 2020 12 30 103.50
78.84 13.97

19/68



EDINETOOOO
o o o o =2 51
OOoooooooooooooooooood

2020 11 30
2(b) 0 0
2(b) 221,757 22,952
4(a) 8 1
2(e) 1,089 113
0 0
2,594 268
225,448 23,334
4(a) @ ©
(2,448) (253)
(144) (15)
6 n )
6 @3) ()
6 (18) (@)
0 0
a1 @
(2,722) (282)
222,726 23,052
0 0
185,467 19,196
2,245
9,023.00

99.51 10,299
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2020 11 30
2(b) 23,796 2,463
2(h) 179,601 18,589
4(a) 11,299 1,169
2(e) 2,388 247
1,430 148
716 74
219,230 22,690
4(a) (1,255) (130)
(344) (36)
(1,922) (199)
6 (64) Q)
6 (87) )
6 an ©)
(9,451) (978)
(18) )
(13,158) (1,362)
206,072 21,328
23,796 2,463
167,601 17,347
7,680

82.55 6,508

30.03 2,368

181.57 2,537

21.44 2,219
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2020 11 30
2(c) 0 0
0 0

6 (438) (45)
7 0 0
6 (160) @
6 (107) (11)
(16) )

(721) (75)

(721) (75)
2(c) 3,118 323
2(c) 90 9
3,208 332

2(c) 4,046 419
2(c) 36 4
4,082 422

6,569 680
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2020 11 30
2(c) 12
12
6 (618) (64)
7 ®) @
6 (454) “n
6 117) 12)
(18) 2)
(1,213) _(28)
(1,201) D)
2(¢) 12,790 1,324
2(c) (8,146) (843)
4,644 481
2(c) (5,321) (551)
2(c) 1,946 201
(3,375) (349)

68 7
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209,127 21,645
26,210 2,713
(3,828) (396)

0 0

(15,352) (1,589)

6,569 680

222,726 23,052

262,112 27,129
23,089 2,390
(4,857) (503)

0 0

(74,340) (7,694)

68 7
206,072 21,328
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839
522
48
7,329
2,087
1,139
143
0
4
616
261
7
0
0
0
0
0
0
(185)
(71)
(€))
(2,456)
(152)
(203)
797
451
49
5,489
2,196

943
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2020 11 30 2020 31 2019 31
222,726 23,052 209,127 21,645 189,851 19,650
443,547 422,923 361,768
218,473 22,612 205,202 21,238 186,519 19,305
9,023.00 8,862.00 8,598.00
99.51 10,299 98.30 10,174 94.43 9,774
2020 11 30 2020 31 2019 31
206,072 21,328 262,112 27,129 202,383 20,947
79,298 6,252 85,954 6,777 77,435 6,105
996,642 13,923 1,233,621 17,234 635,138 8,873
20,230 2,094 24,132 2,498 39,894 4,129
82.55 6,508 81.90 6,457 80.09 6,314
30.03 2,368 32.93 2,596 43.16 3,403
181.57 2,537 168.39 2,352 143.86 2,010
21.44 2,219 21.19 2,193 29.47 3,050
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Fonds

AIFM

2013

2010 12 16

2013 10 25

2010 12 16
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1.35713
5.38615
€ 0.83598
104.27500
7.82225
1.00000

GNMA

FNMA

FNMA
FHLMC FNMA
FNMA

FNMA
FNMA
FHLMC PCs
FHLMC
PCs

TBA
TBA
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0.41 0.10 0.15 2.00

0.41 0.10 0.15 2.00
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0.41 0.10 0.15 2.00
0.55 0.10 0.45 3.50
0.55 0.10 0.45 3.50
0.55 0.10 0.45 3.50
0.01 taxe d"abonnement
0.05

2020 11 30

2020 11 30 2020 11 30 2020 11 30
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3,118 2,209 12,791
0 0 '6))
3,118 2,209 12,790
202 2,111 32,092
(112) (1,245) (40,238)
90 866 (8,146)
3,208 3,075 4,644
4,046 1,827 (5,325)
0 0 4
4,046 1,827 (5,321)
5 43 1,948
31 354 )

36 397 1,946
4,082 2,224 (3,375)
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10
2020 COVID-19
COVID-19

CovID-19

11
CovID-19

COVID-19
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2020 11 30
B AL
] TR [T% Fad o
BR7reF
W A — 2
EhTr hm@ibs Dl o X pFF S T2 F (a) 1,615, 637 § 2 787 99.57
R PEN § 221,787 . 57
OTC Sl 7 U 45 o Pl (e« Tle, SEFRCERRY)
sTRMORMIIMEEA L VA& 0 ERFENDD EHDHE,
~ oz PR TR
2020 6E 11 A 30 AOLE, PIEEZ Tk, BUFORRGFSETIREET LTy,
@A ERALMRLE e
HEH LA/ HWS| e EREmE  SRRsaE ks R /) L )
BPS 12/2000 § 237 ¥ 35, 256, § 1 3 0§ 1 .00
BRC 12/2020 1,552 162, 189 4 0 4 .00
CE 12/2000 ¥ 18,156 § 174 0 0 0 .00
12/2000 § 04 ¥ a7l 0 i1 o .00
01,203 174 18, 156 0 [i] V] 0,00
HUS 12/2020 ¥ 26,942 8 258 0 ] b 0.0
122020 § 241 % 25, 108 0 i 0 0.00
01/2021 255 26, 942 0 i 0 .00
Jl 1252000 § 2,328 § X 0 [i] (1] Q.00
MYl 12200 § 32y 33, 586 4 i] (] 00
BRI p2/20m Y T3 i L] (i} o 00
50X 12,2000 § 1,468 ¥ 153, 422 ] 0 3 .00
5 8§ 3 (1) % 7 0. 00
OTC 7 U A7 1 IS ] 7 0,00
BRATEESL § 221, 764 449, 57
TOAMOREMRRES L R 5 062 0,43
ST § 220786 100, 00
HFTEE SRR S R (el TR
e TRMOBREREEAI L VRENO ERESNSD ENES,
7y FolRat
OTC el U AF £ FRECR LT (S0 28ASh i
EVFIL, 2000 4R 11 0 30 ARMED. WFHN LD 0T o7 U 447 « VBGOSR LT (280 SBAShEEEOESTHE,
oTe
F A7 g SO % =& AR—TFy
ik 22 (B8 /WA —h
RFS 4 | % o3 1
BRC 1 0 1
CI in 0 (i
S0x 3 o 3

EF A= v, METAHTROREEN S LOREES (HEF~OfdE) OoREeT
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2020 11 30
i BRFE A
] {THEHr) (T B B
ERDELED 3 5 A EEEES
L R
R LI B T
0,073% due 190172021 (a) (b} 5 1,200 H 1, 200 58
0, 092% due 0032021 (ad () &, 00 5, 2ak .57
0,09 due 18/02/2021 (o) (b} . 200 A .05
0, 108% due 21/01/2021 (a) (b 12, 100 13, 098 0. 35
0, 1226 due 15/04/2021 (n) (b} 1,000 L. 000 0. 48
0 SoneiE L S ¥, 96 11. 55
RS o 3 5 A EEEE NI $ 23, 796 11. 55
HRa
SERR Ml (TR P B
B roF
MEARERE A — b
Eha - b= Y F—ir = AP FFE—- Z7F L, 305, 500 L T 87.16
B - FEN 3 1749, 801 BT. 16
OTC Sl U A3 ¢ A0S (6l TULGDe, BEMMCEERC)
+TREOEEIARTEALL LV REL O LRTRENRSIE LRSS,
SETHRN
e R AR -
HEN 4.7 R Ll SNpE RN E) L) HaRsk
HU= 12/3020 ALTH 147 3 I § Q -] 03 o 00
1272020 TRY 536 L) 0 {2 (2 .00
12/2020 5 3 AlD H ] ] 0 .00
12/ 2020 2y THi 2, 05 13 Q 13 [ ]
Tl 13020 file 592 7 i 7 0.00
Wil LT ALY 371 5 74 1 0 1 0.0
132020 5 I AlD 2 ] 0 0 0.00
12/ 2020 1,443 THY 11,717 4 ] | 0,00
YL 12/ 2020 TRY 1,531 5 158 a () {6) 1k 1)
§ 25 3 (1R 17 0.0l
oo PRI N
202046 11 A 30 BRE, 8 Fadks T, BF okl S B RN A LT
bi g B BT
HEF [H ) i 1 | o RGIERE  RIE HUE) (M) o
BOA 1252000 ATy 22, 048 ] 16, 266 3 b S ] 20 Q.01
01./2021 ] 16. 041 AUD 21, 725 0 {27 2n (0.01)
BPS T, 521 10, 58] 270 ] 270 0,13
HIS ATy 6 H 340 0 {5} (5} 00, 00
3 B B2 AL 1, (36 849 ] 59 0. 14
il 12/200 ALD 5, B¥7 § {. 330 i (7 (7} 0,00
R i | ] 4, 531 ALY b, B87 ] o 8 0,00
WYl 12/20M 13,214 18, B4 (] 0 642 .31
50X 12/20% A 5. 127 § 3,701 i (7 (7} 0,00
12/20%) ] 12, 25 AL 17. 402 570 o 570 0.27
01/2021 3, 468 1. 708 2 0 a 0.00
LAG ALY 21,944 § 16, 150 5 (24} {19) (001}
] 5, 545 AUy 4, 520 ] o 751 0.13
16, 008 21, 737 19 {4 13 0.0
£ 204 3% (82 % 2,082 [T
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2020 5 11 B 30 BBUHE, EFARYT 7 LT aA-r FABLIUR FART T A0 b7 a2 AR BFohini s R THMB L Ea L ook,
IR

iBEH - R
HEF [H ) | e Fi el FERME  REA (HE ik Y%
BPS 12,3030 BEL e 1 65 3 1 $ [/ | 000
BRI 122020 53, 561 10, 1060 156 0 156 L8]
01./30%1 3 1, 093 [3RL, 53, 561 L (152} {152} 0, 07)
CEx 1275080 BHL. 1,878 z 243 2 () B 0,00
1253020 H 9,874 [HL 0, BES 31 ] 431 L
013021 142 756 1] {1} {1} 0,00
[ | Bt 28l 1, 595 13 0 13 0. 0]
FBF 120000 B, 820 5 142 4] {10 (100 (0. 0]
GLAL 12/ ) 5] 114 ] (4} {4 0,00
0L/ 560 105 1 0 | 0.00
Jnl ] g it L 510 1 I 1 0,00
RYL PR i) bR, 554 - g 1] i ] .00
X 120020 223 42 1 1] I [
12/ 0030 ] 42 BRL 21 [ 1] o §o00
01,2021 BEL b 1 42 L 1] o 000
ER 12/ 3030 51, 561 10, (HiG 152 i 152 007
12,0020 3 9, 750 BRL 54, 461 381 1] a8l W i
01 2021 19, 0Eh 53, 501 [ (148} {148) (0,07
TOR FLE {158 &3, 8o 5 10, 150 146 (3} 143 0,07
1220 k1 4, 591 BRI 53, 9B 420 0 420 0.1
01/ 3021 10, 083 53,561 [ (143) {143) 0, 07}
LIAG Rl 1] 151 BET £ 0 B 0, b0
0L/ 3021 BEL 1, 165 1 218 1 o 1 0, 60
01/:021 ] 4zl BRI, LTH 1 1] I 0. 00
5 LT 3§ i74) % 1, 30 0. 60
ZOZ0SE Nl A 30 AEEE, R USRS DA, SUF ORI AT REE R LT,
o] FMBMF R
HEN (A7) i | D i e e AMMEE eME GRE) (%) HARs,
B0 12./2080 i T.007  TRY 55,0128 2508 [ ] 25 0.0
BFS 12r2020 TRY B, 070 5 11,4431 H L] i 0.02
22020 5 B TRY 22,461 45 L] £l 002
01./2021 L4931 a0, 265 o (42 (42} o, 02)
BRC 12,2020 TRY 88, I51 3 10, 265 o 114) (14} (0. 01}
D202 5 1L 286 TRY 849, 6 14 L] 14 0,01
CBE 273020 B, 805 50, 26 o {1750 {175} (0. 04}
a2l T 674 67, 383 T42 L] T42 0. 36
GLAI 12/2020 B, 54 52, 0B o (155} (196} (0, 09)
L2021 7,27 63, 209 £ (] 653 0.33
HUS 12,2020 TRY 11, B50 ] 1. 483 11 142) {31) 0, 010
DL2021 i E. 280 TRY 66, BI7 126 L] 126 0. 06
150 1272020 THY 11,8 3 1,453 11 ] 1l 0.91
Jrl 1252080 56,720 ¥, a8 G (B3} {47} 0, 02)
12/2020 ] 17,918  TRY 147, 500 w5 L] Ry 0.47
DL2021 A, s &3, 557 155 L] 445 0,24
el | 5, 847 47, 462 0 ] 20 0.01
MY 12/2080 ™Y 10, 85 1 1,288 0 {1 {1} 0.00
RYL 12,2020 16,485 114 25 {17 5 0. 00
5K 1272020 498 L] o 1] L¥i] 0,00
1272020 ] 17,580 THY 144, 102 801 L] a0l 024
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LIAG 122020 TRY 6, B34 3 L i (161} (147} (0, 07)
1272080 ] Tome THY BO4, 402 1071 L] 1.071 0,52
0120 THY 1,522 k4 12 0 1] (/] 0. 00
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Ly A7
(TH L )

BIEDEE D 3 5 A EEHE

Tt s

¥R

Provincin de Busnos Aires
350 900% due 12504,/2025
A=A RFUT

T b S 2T

Driver Aistralia Four Trust
0,870 due 21082025
WEHFE—4 =17 « 10 IS
Firstine Mortgoge Funding Trust
1, 30 due D8/03,/2048

A=A R UTESR

AE i

-t

Bacardi Ltd.

A4 4 due 15/06,/2025
el e

7V

Brazil Letras do Tescure Macional
0, D0 due 01504,/2021 (b)

i
¥R

Province of Ontaric
3, 150% due OX/06,/2022

Province of Quebes

2, 7% due 25/08,/2021
3, 500% due 01/12/2022
Ak 285N

drof M
i

Ashac LSNT LLC
G, 00 due 1200272023

FLFTFE

i

Ko jama Oy

L 875% doe I700,°2027

FFA

s ]

Altarea 5.C A
1. 875% due 17/01/2028

Bangue Federative du Credit Mutusl S A,
1. 178% due 20007,/20X3

AR

AL

H 1. 50

CAD

i &, S0
CAD and

H oM

£ 1, 504

38/68
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LE)

o903

LR

.31

1. 614

B0G

G, 009
246

1. 16

LR

137

i

1, 940 .33
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M By A
] (T Mt} {T% k) Heate
BXP Paribasz 5. A
1. 904% due 30,0 5 1,400 % 1,425 028
B, 750% due 14,/08,2022 (e) (d) 1, 400 1, 467 0.28
BPCE 8. A
4, 000 due 13,/00,°2023 1. 400 I, 524 0,30
ECI Bangue 5. A
2,000% due 1107 /2024 E 1, 20x} 1, 504 L
75 AR B, 272 150
ko
i g
Deutsche Hank AG
1, 000% duo 19/E1,/2025 1, 160 I, 329 026
1750 due 19/01,/2030 1, 1ix} 1, 361 0. 26
35000 due 16/11,/2002 § SOy 938 18
33758 due 12/06/202) 1, 30 I, 314 006
3 961% due 26/11/2025 1, 300 1, A4 0.7
& 2500 due 141 E 1, 50 1. B0 LU )
5, 000% due 14./02,/2022 1, 200 1, 256 024
Volkswngen Bank Gebll
0, 955% dug 01,/08,/2002 E 1, 0 1. 21T 0. 24
1. 875% due 31/00/2024 h, S0 5, GEZ 1. 10
F-(‘.'f'fi'é 16, a5 311
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M BT MR
] (Fuigr) (THFn) Heate
AfF
i
MAdeni Electricity Musbai Ltd
3, 949% due 13/02,/2030 5 60§ 631 012
FAATFE
T bty X IR
Adagio CLO Ltd
0, 6B due 157E0,/2029 i 225 GEn 19
Arbour CLO DAC
0, 580% due 15/03/2018 1,197 I, 429 0.
Bosphorus CLO DWC
0. Bhs due 15/12,/2030 1, 60 1, 405 0,37
Cork Strost CLO Designated Activity Ca.
0, T60% due 27/11/2028 1, 351 1, 28 a2
Elm Park CLO DAC
0, 650 duc 16/04/20249 63 )2 1=
Haleyon Loan Advisers Europesn Funding DAC
0. 770% due 18/01,/2031 2,650 3. 157 061
Marlay Park CLO DAC
0, 70% due 15/10,/2030 1, 4040 I, 665 02
Palmer Square Buropean Loan Funding 2020-2 DAC
0, 00 due 15500/2030 (a) 1, 300 1, 555 030
Purple Finance CLO DAC
0, 500% due 26012031 1, 404 I, 672 032
Toro Eurcpean CLO DAC
0, 740 due 15/00,/2030 550 656 013
15, 565 302
Hix
AIB Group FLC
2, 875% due 300062031 1, 200 1, 520 029
SMBC Aviation Capital Finance DAC
3, D00 due 15/00,/2022 ¥ B0 820 016
2, 0 045
WEHE— 4 — 17 « M 7
Eurcpesn Loan Conduit
0, 7800 due 26/10,/2028 £ 1,055 1, 2549 L]
A D FER 19, 164 2l
4 A Fxn
g
Isrsel Covermment Internaticnal Band
3, 800 due 13/06,/2060 § 3 40 4, 027 078
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AFUF
it
Ismchiliare Grande Distribuzione SITG SpA
2, 125% due 28/11/20%4 E 1,303 % L 418 LR
Intesa Sanpaolo SpA
4. 0008 due 23/00,/200 5 1, Ay 1, 578 .31
UniCrodit SpA
T B due 04122023 2,600 3, 067 a9
Unipel Gruppo SpA
3, 2500 due 23/00/2000 £ 1, 300 1. 618 0,31
A3 0 rig Y, G679 1. 49
A%
i
Central Nippon Expressway Co. Ltd
0, 681% due 15,/02,/2022 § 2, k) &, 40T 0 46
2. 367% due 28/05,2021 2, 600 . 0. 51
2,567% due 0Z711,/2021 2, 100 2, 748 053
Paiwa Securities Group, Inc.
312 due 19042022 1, 70 1, 755 O
Mitsubishi UF] Financial Group, Inc,
LAY due 17/00,/2025 1, 700 I, 739 L1 ]
Wizuho Financial Group, Inc.
2.200% due 10/07,/2031 1. 10 1, 130 0,22
2. 558% due 13002085 1, 404 1, 470 0,24
3, T58% due 19/07,/2023 AR 1, 70 1, 342 025
Nissan Motor Co. Ltd.
4, B0 due 17/09,72000 - 1, 40 1. 641 LR
Sumi tomo Mitsui Financial Group, Inc.
0, 955% due 18/10,/2022 1, 504 I. 513 o9
1 AT4% due OB/07/2035 1, 360 I, 32 0. 36
19, BIT 380
¥FU R
Jupan Finance Orgenization for Municipalities
2. 125% duw 13/04,2021 1, 400 1, 409 0.8
3, 37a% due I7/049,/2023 1, A0 1. &11 0.3
2,820 57
[EF i 23, 587 487
Hedr g e A
o
CPI Property Group 5.0
2. 750% due 12/06,/2028 E 2, GO 3, 314 LU
Legicar Financing SARL
2078 due 15/01,/2030 £ 1,200 I, 703 03
P L i B &, 017 LIARLF)

41/68



EDINETOOOO
o o o o =2 51
OOoooooooooooooooooood

2020 11 30
M B R
R (T Mt} {T% k) Heaete
FF
bt S RRAT T
Cairn CLO BY
0, 630% due 200'10/2028 £ L S 202 o
Contego CLO BY
0, 357% due 15/11/2006 881 1, 044 20
Grosvenor Flace CLO BY
0. 730 dus 30,010,200 and I, 158 023
Tikehau CLO BY
0, G0 due 04,08,2008 1,762 2138 LSS B
1, 529 053
i
EMW Finance NV
2. 2000 due 13/08/2082 L 1, 40 1. 444 098
Cooperatieve Rabobank UA
& 3755 due 04,08,/2025 1, (00 L, 144 L Bl
B, GZ5% due Z0O0G/2020 (ed (d} £ 1, 00 I, 235 LU
ING Groep NY
1. 204% due 02750,/ 2003 4 1, 40 1424 s
KA BV
4, GREN due O1/06,2023 G 658 13
Shell Internaticonal Finance BY
2, 750% due 06042030 1, 400 I, 652 0,30
Symgeata Finance NV
35758 due 160420005 £ 1, D} L. 207 05
3933 due 23/04/2021 5 1,450 1, 465 28
Tevs Pharmsceutical Finance Netherlands BY
1. 250% due 31/09,/2023 E 1, Oy 1, 161 022
3, 250% due 15/04,/2022 1, 300 I, 678 0,31
12,5968 .51
i g 17, 487 4.49
At z—
Hox
Yars Internatioon] ASA
}, T80 due 01/06./2078 $ 1, GO0 I, %35 037
L f—
Eir g
Fery Goverrment Internaticnal Bond
5. 940% due 12/02/2029 PEN 7. GOG 2 553 049
G, 3500% due 1208200 i, 30 1,480 0.2
6. 950% due 13082031 1, (0 Sl [y
B, 2008 due 12/08/20H 1, iy 3T [N
clal— B 4, 757 0. o2
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Ef{E R
(T2 Fad % 4

Habs b A
it

Banco Espirite Samto S.A
& T50% due 1570172018 ©
B —p
TV

Qutar Governzent Interoatioonl Bond
35758 due 14003,/2024

4. 000 due 14/03/20M

& —n-frit

-
e

Ovorses—Chinese Banking Corp, Ltd
0. 672% due 170572021

Keokmin Bank

4 B0 due OLA02/202 (d)

Rt

s

Banco Bllbao ¥izeaya Argentaria 5 A
0. 875% due 18/04,2023

1 135% due 18/06,/2025

ot G

IS

-

European Investment Bank
0, 780% due 157012004

R

i

Castellom AB
20 125N due 200°01,/2023

Sagax AB
1, 125% due 30,0 /2027

Sashallsbygmnadsbolaget Nordsn AB
1. 000% due 12/08,/2057
A= —F &l

A4 A
i

Credit Sulsse Group AG
2168 due 05,/06,/2025
20800% due 1482,2023
4, 207% due 12/06,/2074

UES Group MG
28590 due 15082023
3.400% due 23065,
A AN

43/68

BOO

. 500

SHED

. 700
o e
Bl

3 L5 1, 03

1.515 i,
1. 657 1.

2E

3. 172

o
(!

705 014
T03 0,13

1, 408 I, &7

247 .40

1.520 0. 2

1.208 0,23

1.574 0. 31

1, HiZ 0. B3

1771 .34
1. 360 0,27
1,827 0,5z

0, 32

] 0, 26
7

75 1. 51
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2020 11 30

T 4 EE R
] (F i) (T Fad) B
A¥UR
i
Assura Finmncing FLC
3, 000% due 19°07,/2028 £ e 3 458 o, i
Babeock International Group FLC
1, 3756% due 13/04,/2027 € S0 1, 110 0. 22
Barclays Bank PLC
T 02N due 2150172082 (d) ] I, 100 1L.A7 024
10 1T0% due 12706/2021 1, 30 1. 362 0. X8
Barclays PLC
3, 1289% due 17/01/2004 £ a00 Tio o4
4. 610 due 15/02,/2023 ] B0 q23T 016

Chanel Ceres PLC
0, 60 due 31,07,/2006 £ 1, 200 1,455 0,8
1, 000% due 31.°07,/20%1 I, D00 1.233 0,24

Isperial Brands Finarce PLC

3, 5000 due 26/07/2005 L] I, 1490 1,211 LR
3, BT doe 26072009 1, 20 1,695 0,11
Informa PLC

2. 125% due OB/E0/2025 £ L2900 1, 497 0. 2

Lloyds Banking Group PLC

1, 4%0% due O7/03/2025 ALK 1., D00 T3T (T |

3, 90 due 1300,/ 2024 ] L. 300 1. 436 0,5

4. 3T5% due 20508,/2028 1, 300 1,543 0. 30

Ratiomwide Boilding Society

3, 766 due DE/03/2024 1. 500 1,595 0,31

Katwest Group PLC

3 8TER due 12/09/2023 b, 00 1,626 031

Society of Lloyd" s

4, 7ol due 30F0,/202 ' 2, 10a 3,18 0, 6]

Standard Chartered PLC

4, 24786 due 20/01/2073 § 1, 200 1, 248 1, 24
24, (85 467

HBHFE—F—2 - A T ER

Alba FLC

0, 2E3% due 17,/03,/20349 L KLU 445 0, [k

Eurcsail PLC

0, 219% dug 15/52/2044 352 "2 0, o

1OV due 13062045 ax 1. 227 E I |

Great Hall Mortgages PLC

0, 36% due 18/06,/2030 ] (L] 1,081 0,21

Hawksmoor Wortgages FLC

L0 due 25505,/2053 i 5,387 T8 L.38
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Ludgate Funding PLC
0. G61% due 01/01,/2061 £ goa § 1,174 3
Kewgate Funding PLC
0, 214% due 01/12/2060 i) ) LU )
Resloc UK PLC
0. 000 due 15/12,/2043 [3 I, 354 1,575 R
0,209% due 15/12/2043 £ R 1, 182 0.3
Rochostor Financing FLC
1, 363% dueo 18/06,/2045 B52 1, L@ L Ryl
Stratton Mortgege Funding PLC
1, 254% due 25/06,/2051 2, 082 2,781 ol
Towd Point Mortgage Funding FLC
0. 955% due 20,05,2045 I, 026 2702 52
L O7T3% due 20010,/2051 I, 454 1,48 B 38
Trinity Square FLC
1. 1%6% due 15/07,/205] 242 3 0. 06
Uropa Securities PLC
0, 246% due 10,/10,/2040 2,049 2,608 0. 50

Py B, 16

A U AL 50, 732 4, E3
T AU AGRE
Ty b Ao R
Bear Stearns Asset-Backed Securities Trust
0.350% due 25/12,/2038 5 131 131 0,03
0, 40 due 256/04°2037 ° fha) 591 o1l
1. 155% due 25062005 B0 |01 0o 15
CIT Martgage Loan Trust
1. 500 due 25,/10/2037 64T G50 013
Citigroup Mortgage Loan Trust Asset-Backed Pass-Through Certificates
1. 095% due 250002000 1,111 1, Doy 0zl
Citigroup Mortgage Lean Trust, Ime.
0, 53 due 25012005 1, I8 1,237 (U |
Countrywide Asset-Backed Certificates
0,430 due 25/00,/2036 613 615 0 iz
0, 4508 due 25,/06,/2035 160 160 i, (3
0, GO due 25/03,/2047 2, 005 1,694 0,33
Countrywide Asset-Backed Certificates Trust, Inc.
0, 6% due 25,/12/2004 1,188 1.144 b2
G3AA Home Equity Trust
0, 330% due 25,/07,/2007 642 628 oo
Home Equity Asset Trust
0, 93 due 25/80,/203 FRE] TEE 0. 15
JPorgan Mortgage Acquisition Corp.
0, 540% due 25/06,2035 1,595 1,884 0,8
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Morgan Stanley ABS Capital, Ime. Trust
0, 915% due 25/07,/2033 § 35 3 35 07
Nomurm Home Egquity Loan, Inc, Home Equity Lomn Trust
0, 4d0% due 25,09,/ 2006 00 L o3
Option One Mortgage Loan Trust Asset-Backed Certificates
0, 810% due 25/11/2015 52 b2 LR
0, 840% due 25/11/2035 1. 200 1, 167 0.3
Eesidential Asset Martgage Products Trust
0, THEM due 25/01,/2038 1, 500 1,473 0.X
Residentinl Asset Securities Corp, Trust
0, 570% due 25/12/2006 ¥, a2 4, 034 059
1. 035% due 25/01,/2034 4t s LUy
BLC Student Loan Trust
0, 360% due 15,/09,/2027 G0 Ll 012
Structured Asset Investment Loan Trust
0, 870% due 25/10,/2035 560 552 011
0, 915% due 25/08,/2035 1, 465 1,458 028
1. 200% due 25/08,/2034 389 38T 0. 07

21,955 4. X5

i §
Abb¥ie, Inc,
25000 due 2171152022 1, 46} 1,450 LF .
2, 050% due 21/11/2026 1, 10 L2117 0, 24
3, 200% due D6/11/2022 T | 014
Altria Group, Inc.
2, 300% due 060G,/ 2015 1, 50 1, a02 0.kl
Asorican Internaticnal Group, Ine.
3P50% due 10072025 B0 562 01l
Aserican Tower Corp.
2, 7508 due 15/01,/2027 1, Ay 1. 517 o, =
3, 375% due 15/10/2005 B00 ik 0T
Anheuser-Busch InBev Worldwide, Inc,
o, S00% due OF,/06,/2050 1. 400 1. 761 0,
Ashtoad Capital, Ine.
5. 2500 due 01.08,2006 1] 424 o,
Assurant, Ine.
L 483% due 26,08,2021 267 267 0, 05
ATET, Inc.
1. 650% due 01/02,/2078 1, 40 1,424 0,5
2, 2500 due 01,02,/2032 1,y 1.416 o, 27
o, 350% due 01/08,/200 1, 500 1,783 0, 35
Avangrid, Ine.
38008 due O1/06,/2029 1, GO 1,953 0, 38
Bank of America Carp.
1, 045% due 05,/04/2034 1, 200 1.211 0,3
1, 215% due 24/04/2023 T 1.T18 033

46/68



EDINETOOOO

o o o o =2 51

OOoooooooooooooooooood

2020 11 30

Jek i 4 e BHE R
] (FHiir) (T Fad o
BAT Capital Cerp.
35578 due 15708,2007 Log 3 1,112 §2
Buxaltn, Inc.
3, G00% due 23/06,2022 358 373 [ R
Bayer I.5. Finance LLC
4, 250% due 15/12/2035 1. 500 1,714 033
BGC Partroers, Inc.
5.0125% due 27/06/2021 I, d 1,013 LR
Boston Scientific Corp.
2, 600% due 01082040 1, 70 1,532 0. 8
Broadeom, Ine.
3,45 due 15,/06/2026 I, 355 1, 50 LU
4, 300% due 15/11,/2032 1, 700 2,087 03
Chartor Communications Operating LLC
b ABEE due 23/07,/2002 1, BOO 1, 682 [ <}
Citigroup, Ine.
1. 678% due 15/06,/2024 1. 700 1.747 o
Crown Castle Towers LLC
3,20 due 15/06,/2042 GO0 GOT 0§2
CY3 Pass-Through Trust
G, 943% due 100012000 60 = .01
Cyruslne LP
2,900 due 15/11/2024 1, %00 1,388 027
Daimler Finance Morth Amorica LLC
1, 093% due 22°02/2022 1, 500 1,a3l0 L LR
2, 550% due 15/08,/2022 1, BOO 1,654 o
3, 400 due 22/02/2032 1, 500 1, 552 LR
Dell Internationsl] LIC
5. 450% due 15062023 1, 800 1,488 0. 19
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Pigital Bure Finco LLC
2. 625% duo 15500200 £ 2008 § 2,941 . 58
[iseover Bank
4 2000 due OF/08,/2023 5 1,175 1, 287 0.5
Discovery Communications LLC
3, 6I5% due 15/06,/2030 1, Gk 1. 816 0.5
Edison International
3, 660% due 15/11/2024 1, 10 1,170 0.3
Ezory University
201438 due 01/04,/2030 1, MKl 1, 467 LR ]
Ezpower Finance LP
1. 367% due 17/090,2027 1, 40 1, 407 0.9
Enable Midstrean Partners LP
A4, A due 15,08,/2087 GG BEl LU |
Energy Transfer Operating LP
4. B3 due 01,/06./202] 1, 200 1,252 0.2
EFR Properties
4, 950% due 15/04/2028 1, 660 1, 589 0. 31
Equinix, Inc.
2. 625% due 18/01/202 1, 30 1,387 0.5
FirstEnergy Corp.
2,850 due 15/07/2022 1, &0 1, &2 0,56
Fiserv, Inc,
20250 due O1/06,/2007 1, T 1. HEl L1 =1
Ford Motor Credit Co. LLG
1. 044% due 03/04,/2021 1, 30 1,293 0.3
1, 104% due 13/00/2021 1, 1y 1,082 L8 |
1. 26% due 03F/08,/2022 1,375 1,357 0.8
1 503% due 28,/09,/2032 G0r o5 012
2,770 due 07/01,/2021 1, 864 1, 801 0,38
General Electric Ce
5. 5000 due OF/06,/2021 £ T HES 018
Gemeral Motors Financial Co., Ine,
1, D80% due 0%9/04,/202] i B0 L 0. 16
1, T79% due 14012052 1, 264 1,200 0,23
GLP Capital LP
5, 300% due 157012029 1, 104 1, 268 0.25
Goldsan Sachs Group, Inc.
2, 008% due 05/06,/ 2023 1, 360 1, 344 LR 51
Goodsan [ 5. Finance Four LLC
4, G00% due 16/10,/2037 1, K 1,637 032
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JPiorgan Chase & Co.
1, 115% due 25/04/2023 § LG % 1714 0. 43
3, 504 due 23042004 GO 56 9,10
37078 due 23007,/2024 1, 304 L, 410 [ e
Keurig Dr Fepper, Inc.
4, 067% due 25/06,/2023 S04 a7 Q.19
Marriott Internaticnal, Ine.
35000 due 15700/2032 1, 44K} 1,520 Q.30
Wicren Technology, Inc.
5, 320% due 0G/02,/2029 1, 3 1, 5%4 0.1
Mid-Amorica Apartsents LP
3 G0N due 01/05,/2027 1, T 1,918 0.3
3, 060 due 15,/03,/2009 B0 586 g, 11
Midwest Commector Capltal Ca. LLC
3625 due 015042002 B sl0 4. 16
WPLX LP
3, 600% due 01122022 1, 200 1,258 0.2
Rational Retail Preperties, Inec.
4, 30 due 15/10,/2028 1, 200 1,381 L)
HetApp, Inc.
2. 375% dup 200062027 1, 30 1, 380 0.5
KextEra Energy Capital Holdings, Inc.
35500 due 01/06/2027 1, 50 1,713 0, 43
Niagarn Mohawk Power Corp.
& OTEN due 1522028 1, G 1, 8420 L1 7
Nissan Meotor Acceptance Corp.
1,900 due 14./04,207] 1, B4 1,816 0.5
2, B0 due 13/01,/2002 20 203 L |
NY Society for Relief of Ruptured k Crippled Maintsining Hospital Special Surgery
3, 50 due 01/01,/2023 1, 170 1,200 0.23

49/68



EDINETOOOO
o o o o =2 51
OOoooooooooooooooooood

2020 11 30

LT B MR
i (FM) (FHFA) B
Omoga lealthcare Investors, Inc,
4, B0 due 15,/01,/2035 5 1200 § 1, 302 0.5
Onellain Finance Corp.
6. 1Z5% due 15/06,/2002 1, 00 1, 058 0.2
WENE, Inc.
6. 380 due 15/0]1/208] 1. 40 1.7% 0.
Owens Corning
4, 200K due 01/12,/2024 1, B0 1, 663 0. 32
Pacific Gas & Electric Co.
L 75 due 160652002 LR 962 LU Y]
3150% due 01/01,/2026 B 545 Q.18
37580 due 15/02/2024 ° 1, G 1, G5 0,33
4. 50% due 01/07/2030 T B 0, 16
PayPal Holdings, Ine.
2, 650% due 011020006 1, 40 1,531 LUR ]
Penske Truck Lessing Co, LP
3, 450% due 01/07/2024 1, 200 1, 309 1 8.~
Publis Service Co. of Colarade
1, 900% due 15/01,/2031 1, 104 1, 153 0.2
Santander Holdings USA, Inc.
3, 400% due 18/01,/2023 1,200 1. 262 0.2
34508 due OZ/06,/2025 1, 0 1, 0&4 0.4
Service Properties Trust
&, 250% due 15/02/2021 13 13 .01
SL Green Realty Corp.
4, 500% due D1/12/2022 1, 1K) 1, 155 9.2
Southern California Gas Co,
3, 20dFe due 15,06,/ 2025 1, 5y 1,657 0,32
Starbocks Corp.
2, 550% due 15/11,/2030 1, 706 1,841 0. 38
Symchrony Bank
3. 650% due 24,/06/2021 1, 300 1,316 0.5
T-Mchile USA, Inec.
3. 780% dup 15042027 1, 50 1, B4 0,33
United Airlines Pass-Through Trust
2 ATES due OF/04/2030 1,178 1,154 0.2
Utsh Acquisition Sub, Ine.
2. 200% due 2371152020 £ 1, 204 1, 6532 .30
Verizon Comsunications, Imc.
33768 due 15/02,/2005 5 T4 T 015
Vibware, Inc,
. G2 due 15/05,/2027 1, DU 1,171 LR

50/68



EDINETOOOO
o o o o =2 51
OOoooooooooooooooooood

2020 11 30
LT B MM
i (FM) (FRFA) o
Volkswagen Group of Americe Finance LLC
4, TH0% due 11702008 § 1L 10g 3 1,34 0. 16
Walt Disney Co.
2, 650% due 13/01,/2031 1, 10 1, 204 0.2
Washington Priee Group LP
6. 450 due 15082024 1, Gkl 9H 0. 18
Wells Fargo & Co.
1. 444% due 31/10/2033 2, i) 2,002 0. 39
3, 650% dueo Z2900%,/20I5 1, 3 1, 454 0.8
Whirlpeal Corp.
4. B due 15/06,/2050 1, 40 1, 866 . 38
WEKCz, Ine.
4, G due 15/08,/2006 1, GO 1,873 0. 35
Wynn Las Vegas LLC
B, 500 due 01./08,/2015 1, G} 1, 615 0. 32
136, 014 5. 35
LT
Chicage, Illipods General Obligation Bonds, Serles 2008
5, 63 due 01,01,/2022 13} 454 LN
Chicage, 1llinois Genersl Obligation Bonds, Series 2016
7. 75805 due 01,/01,2042 170 153 0. 03
Kew York State Urban Development Corp., Revenue Notes, Series 2020
1, 4%5% due 15/03,/2027 1, 404 1, 3% 0.5
&, 037 Q. 38
HERE—H—2 - o 7R
Citigroup Mortgage Losn Trust
3. 797% due 25/08°2037 537 538 010
Citigroup Mortgege Loan Trust, Imc.
3, 001% due 25082085 4 4“9 LU 8]
Countrywide Home Loan Reperforming REMIC Trust
0, 4% due 25/01,/2035 54 4 .09
Credit Suisse First Boston Mortgege Securities Corp
1, 1508 due 25/02,/2083 318 321 ). G
GSR Mortgege Loan Trust
3, 07T2% duw 25,06,/ 2034 o8 L] 0,01
3, 378% due 250092005 oh BT 0, 0]
HomeBane Martgage Trust
0, 330% due 25/12/2008 i and L
JAdorgen Mortgage Trust
2.804% due 25/00/2035 b 2 0. 00

3.001% due 25/04,/2035 i) 182 0.4
3, 016% due 2508203 L 2 0,00
3 TN due Z5/04/2035 W 10 0,02
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MortgagelT Trust
0.670% due 25/12,/2035 ] it B 4 2 0, S
NAAC Reperforming Loan REMIC Trust Certificates
6, 50 due 25,/00/2035 © 487 4850 0. 04
Fifil Alternative Mortgage Trust
0, 310% due 25/02/2037 736 SE2 0.11
Structured Adjustable Eate Hortgage Loan Trust
2. 6925 due 25/04/2005 111 103 0. 02
Webly Mortgage Pass-Through Certificates Trust
0. TN due 25/00.2045 521 BE1 LU K]
3037% due 25/04,2035 ] ] Q.02
3. 646% due 25/12/2035 Tl Til LR
Wolls Fargo Comsercial Mortgage Trust
2,657% due 150820449 1, 1o 1, 188 LR
B, 155 1. 19
ST
Fannio Mae
0, 760% due 25/10,2041 gz 831 0. 16
Froddie Mac
0, 461% due 15/07/2004 1,282 1, 1f4 0.2
2, 700% due DI/08,/2003 1, G 1,617 0.3
4, 000% due 01/02/2000 - 0104/ 2042 %1 o g.02
Ginnle Mae
0, GO due 20002,/ 2067 M B30 0. 16
0, G40% due 200042064 623 B25 012
0, 7405 due 200'10,/2065 743 Kk L] 0. 15
1, 909% duo 2000002067 2,178 oo 0. 43
3. 0008 due 15,10,/2049 BT TG 014
4. 00 due 15902,52050 1, D) 1,059 021
5, 00 due 2000152049 10, 204 11, 184 2,18
Ginnio Moo, TBA
3. 000% due 010622051 I, T 2,819 0. 55
3, 5000 due 01,/02/2051 B, 704 a9, 1] 1. 78
&, G0 due 01122050 18, 0K) 19, 319 3T
Uniform Mortgnge-Backed Security
2, 310% due 01,/08/20182 ba <] 207 0. 06
2. 932% due 01,06,/2038 540 354 00T
35008 due 01/05,/2035 2, 146 2,273 044
4, 000 due 01082030 - 01/07/2043 { 1o 131 0,03
B, 500% due 017012033 - 0104/ 3004 48 B4 0,01
Unifors MortgageHacked Security, TBA
2,008 due 011252050 - 01702 2051 41, M0 2, 3eT 3. 21
2, 500% due 01,/01,/2051 &0, 1K) 52, 302 10, 13
3, 000 due O1/82/2050 - 0L/0L/205] 37, 780 49, 49] 7. 6&
3. 600% due 01/12,/2050 10, 70 11, 287 218
200, 019 18, 55
HEM R ER
1.5, Treasury Bonds
1, 375% due 15,/09,2050 8, 20k 8,762 1.0
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SR (ML) . A o
L GIE% due 15/01,/2080 § 1,800 3 4, BG3 LI
2,00 duo 13,00,/2050 B, GO0 B, 18] 1. 30
= T due w00 = Bla g, 49
2.7530% due 4, 200 5, 278 1.02
2875 due I, 200 1, 539 0,30
2, B7TE% due 1. 500 2,451 0, 48
3 125K due 15082044 5, B0 7. 488 1. 45
3, 375 due 15506,/2044 18, 60O 20, Bl 4,00
4. 2500 due 15/06,/2034 00 1, 053 LIRL)
& 3T due 1571152039 &, 000 3, 067 i, 59
4, 3TE% due 15062040 S0 1, 1\7 0,7
&4, GIE% due 15/02,/2040 G0 ik 1] 0. 15

0.5 Treasury Motes
1 7500 due 30,080,202 200 206 L ]
20 125% due 3007068, 2024 12, 600 13, 468 2 B2
2 280K due 15./08/2027 I, 100 1, a2 024
2, 615% dup 150272009 B, GO0 7. 60T 1. 47
3, 708 18, 16
T AN HGEETH A0, BES B4, 29
DRSS 3 5 T EREE S-S 2 ] 851, 155 124, 08
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LAt
sl
B E wme iR LS, el HRE

HWENF  wie® (BB (BARSF) SEER Hi% (S0 s ] S Hath
B 0.110%  30./11/2020 BLAIZ/Z020 8§ 20,400 U.S Treasury llonds

2 BTEN due

15/11/2049 § (20,8001 5 04003 20400 396
Lt it § (2085008 20,4008 20,400 395

LR P

B SR THRS SRTVSERT VAT« TR (S8 TIAs, SORER)
sTRMOBREMNS A L OREE0 bR EN DI EikE,

feth
HElmE AEAHE R
] WM (A7) o Pt ] Heo
Euro-Bumd [0-Year Bosd March Futures Shart 032021 33 5 o 0, 00
.S, Tressury 5-Year Nole March Fulures Loag 03202 T3 11 1, D)
U5 Tressury 10-Year Bove March Futures Laseagg 0352021 J6E 70 {11
U8 Tressury 3-Year Bend March Futures Shart 032021 63 [T
United Kingdom Long Gilt March Futures Short 032021 21 (&) 0. 00
3 110 0. o2

e H5THETRE ATV SEMT U AF « THEGH

MR D b BT Y AT g O (S TN

¥ 110 .02

*TRMOBEIIMNREAIC LV REHD bRFEERSZ NS,

Hit, 7Y B L CEREERICRE S e b T AP T —F A FOF eV

s R AW A

LT 7R s 22F LT 4 — Sl (H.”R /1) Mk o) W%
Cleigroap, lTne. 1. (00N 20012020 3 LEM % 2 0,00
Gemeral Elecirlic Co, 1000 20/ 1802 60O 23 LURES]
Gemeral Electrie Co, L. (00 20/ 06, 1024 300 3 0. 00
Gemeral Electric Co, 1. 000 20712/ 0024 1. 300 ) 0.0
i 57 .01

F ey FERERE S P - F P b« AT 2 - B - FoF S ioa

B e AL & L
il P Sman (BB ) BETE" 2GR Heash
iTraxx Crossover M 5-Year Tndex &, DN 2001270020 € 1. 70 5 112 o, 02
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GRAT T
S
SHEam Wae E s I 47
£l oA Rl e (8.7 A ) Bk (%) el
= S-Month USH-LIR0R 0, 200% oM § 44.200 % 9 0,00
3 F-Month USH-LIROR 1. 500 ahizmn £, 300 197 0.
ki E-Month USD-LIROR 1.700 10/06,/202] 36, TO0 (552} 011
LH. S-Month USH-110OR 2 B0 20/08,/202 13, 200 1, 304 0.5
MY G-Wonth GBP-LIBOR 0. 500 ERAIZ/A080: & 800 it e
E Bomth JPY-LIBOR 0. 038 10/03/20%8 ¥ 42000 (i o
*H. B-Month JPY-LIBOR 0, 040 10,03, 2058 42, 000 ) 0, 0
1 i B-Month JPY-LIBOR 0, 062 15/00/ 2026 30, 000 5} 0. 00
20 B-Momth JPY-LIROR 0, 063 160 2126 154, bob (3} 0,00
% G-Month JPY-LI1BOR 0. 061% 19/ 2026 156, 000 (3 0,00
HEL B-Month JPY-LIRBOR 0. 088 16,0,/ 2026 270, 000 (6} 0, 00
HH G-Month JPY-LIBME 0. 087 20,08/ 2026 T, 000 (3 0. 00
FH B-Menth JPY-LIBOR 0. 092 13500,/ 2026 165, D00 (5) 0, 00
. 6-Month JPY-LIBIR 0. 095 13/08/ 2026 320, 000 {12} 0. 00
1 1 G-Menth JPY-LIBOR 0,097 24,00/ 2026 10, D00 (8} 0,00
Hih G-Month JPY-LIBOR 0, 103 26/08/ 2009 19, 900 (2 0, 00
g2 8 6-Month JPY-LIROR 0,122 2208,/ 2059 1), 000 {2z} 0, 00
i B-Month JFY-LIBOR 0. 123 22/08/205 130, GO0 (25} 0, 00
= G-Momth JFY-LIBOR 0. 250 17,/03,/203) 10, 340, 000 {64 .01
= G-Momth JPY-L1B0R 0. 300 18/03,/2025 1, 030, 000 (116} (0. 02
SRl G-Moath JFi-LIB0R . 300 20,00/ 2027 2, (). (00 (403} (0. 08)
il G-Menth JPY-LIBOR &, 300 20,03,/ 2028 L0, 000 (47} (0.01)
= E-Nemth JPY-11ROR 0. 390 1B/06,/ 2058 T, 000 {2} 0. 001
] G-Month JPY-L1BOR 0.750 20003/ 2038 225, 400 (233} (0. 03)

3 F 0,07
SRR L D £ Y A7 4 SELSH 3 513 6. 10

PraF GE:HRT L FOGIE ) BT TS YO ETRY, WEO AT« TRRORE TER SIS L S AR Eh SR
W, PreF o HRTr POl ) RO AT oER R LV iE 70 F s oL RIS LA BEGEE
B LS T b AR T SRR T S0, £ (i) E AR BRSNS L b R R S
P R 1 R L LR e B s L S RS e L

2 EOR T » THBORATERShAEL CABPHSEMG, FrrF (EoHRT e Bl ) SMERT T 2 e b @R
FLLTEMG L, EHRHT T s wOWGF L LTSNT S - S 000 S5 i A,

SRR, RARAY—FERTD.
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OTC il 7 U 47 ¢ il (B8 - Tlhtlire, S¥WEMR)
sTRMOBMEZOET AL VBREN0 LRFRENDIZ EHNHD,

Wt em
ERChEd e

WE % E MR
HESF W TR {H.~H .79 PiErEY Flrirh  SEHE M

FAR Put = OTC Uniform Mortgoge Backed
Secority, THA [, 500%
due 0112/ 2060 § 29.219  pr/1aczoe0 L6004 Gz % [ 0.90
Call = OTC Uniform Mortpage-Backed
Secority, THA 1. 500%
due O/ 1242060 100, 172 07,/1272020 2,400 {19} (B 0, 40
Put - OTC Umi form Mortgage-Backed
Secority, THA Z, O00%
due D1/01/2051 100, 672 07701/ 2021 2,000 {7 {2 .00
Put - OTC Uniform Mortgage Backed
Security, THA 2. 000
due 01712/ 2060 10, 969 07/12/2020 1600 (6] [ 0, 00
Jrl Put = OTC Uni form Mortgnge-Backed
Security. TEV Z, 000
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