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) () ) (

()
543,301,048 1.9018} 1,033,249,934 1.8914 1,027,599,602/99.95

D

2

99.95
99.95
)
1

18 (2012 2 15 ) 6,628,058,664 6,683,922,962 5,932 5,982
19 (2012 8 15 ) 5,394,281,597 5,442,994,396 5,537 5,587
20 (2013 2 15 ) 4,809,616,891 4,845,437,205 6,714 6,764
21 (2013 8 15 ) 3,106,229,981 3,129,643,926 6,633 6,683
22 (2014 2 17 ) 2,953,037,347 2,974,275,351 6,952 7,002
23 (2014 8 15 ) 3,538,795,098 3,564,513,032 6,880 6,930
24 (2015 2 16 ) 2,895,344,180 2,916,248,510 6,925 6,975
25 (2015 8 17 ) 2,639,125,246 2,658,816,966 6,701 6,751
26 (2016 2 15 ) 2,335,152,392 2,354,751,229 5,957 6,007
27 (2016 8 15 ) 2,180,758,769 2,188,958,727 5,319 5,339
28 (2017 2 15 ) 2,095,032,817 2,102,928,984 5,306 5,326
29 (2017 8 15 ) 1,982,788,581 1,986,274,444 5,688 5,698
30 (2018 2 15 ) 1,719,026,004 1,722,044,863 5,694 5,704
31 (2018 8 15 ) 1,524,315,142 1,527,124,984 5,425 5,435
32 (2019 2 15 ) 1,393,463, 336 1,396,073,319 5,339 5,349
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33 (019 8 15 )|  1,298,107,782  1,300,572,383 5,267 5,277
34 (2020 2 17 )|  1,180,343,766  1,182,615,429 5,196 5,208
35 (2020 8 17 )|  1,184,997,585  1,187,166,984 5,462 5,472
36 (021 2 15 )| 1,112,285,692  1,114,321,519 5,464 5,474
37 (2021 8 16 )| 1,053,618,174  1,055,548,411 5,458 5,468
2020 9 1,142,759,027 — 5,382 —

10 1,106,446,915 — 5,300 —

11 1,124,028,319 — 5,413 —

12 1,134,815,109 — 5,509 —

2021 1 1,113,477,422 — 5,461 —

2 1,111,396, 742 — 5,466 —

3 1,100,121,352 — 5,490) —

4 1,097,733,670 — 5,550 —

5 1,105,029,993 — 5,612 —

6 1,077,458,560 — 5,503 —

7 1,068,077,931, — 5,503 —

8 1,050,628,753 — 5,468 —

9 1,028,094,056 — 5,396 —

18 2011 8 16 2012 2 15 300

19 2012 2 16 2012 8 15 300

20 2012 8 16 2013 2 15 300

21 2013 2 16 2013 8 15 300

22 2013 8 16 2014 2 17 300

23 2014 2 18 2014 8 15 300

24 2014 8 16 2015 2 16 300

25 2015 2 17 2015 8 17 300

26 2015 8 18 2016 2 15 300

27 2016 2 16 2016 8 15 165

28 2016 8 16 2017 2 15 120

29 2017 2 16 2017 8 15 90

30 2017 8 16 2018 2 15 60

31 2018 2 16 2018 8 15 60

32 2018 8 16 2019 2 15 60

33 2019 2 16 2019 8 15 60

34 2019 8 16 2020 2 17 60

35 2020 2 18 2020 8 17 60

36 2020 8 18 2021 2 15 60
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37 2021 2 16 2021 8 16 60
18 2011 8 16 2012 2 15 3.0
19 2012 2 16 2012 8 15 1.6
20 2012 8 16 2013 2 15 26.7,
21 2013 2 16 2013 8 15 3.3
22 2013 8 16 2014 2 17 9.3
23 2014 2 18 2014 8 15 3.3
24 2014 8 16 2015 2 16 5.0
25 2015 2 17 2015 8 17 1.1
26 2015 8 18 2016 2 15 6.6
27 2016 2 16 2016 8 15 7.9
28 2016 8 16 2017 2 15 2.0
29 2017 2 16 2017 8 15 8.9
30 2017 8 16 2018 2 15 1.2
31 2018 2 16 2018 8 15 3.7
32 2018 8 16 2019 2 15 0.5
33 2019 2 16 2019 8 15 0.2
34 2019 8 16 2020 2 17 0.2
35 2020 2 18 2020 8 17 6.3
36 2020 8 18 2021 2 15 1.1
37 2021 2 16 2021 8 16 1.0

1) ( ) ( )

( ) 100
2)
18 2011 8 16 2012 2 15 3,793,065,026| 5,966,525,801]  11,172,859,656
19 2012 2 16 2012 8 15 3,872,523,817|  5,302,823,508 9,742,559,965
20 2012 8 16 2013 2 15 5,732,458,415  8,310,955,533 7,164,062,847,
21 2013 2 16 2013 8 15 207,475,049  2,688,748,818 4,682,789,078
22 2013 8 16 2014 2 17 281,742,207 716,930,480 4,247,600,805
23 2014 2 18 2014 8 15 1,392,469,198 496,483,148 5,143,586,855
24 2014 8 16 2015 2 16 582,990,509  1,545,711,260 4,180,866,104
25 2015 2 17 2015 8 17 191,310,247, 433,832,205 3,938,344,146
26 2015 8 18 2016 2 15 481,317,320 499,893,987 3,919,767,479
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27 2016 2 16 2016 8 15 609,493,722 429,282,114 4,099,979,087
28 2016 8 16 2017 2 15 272,505,450 424,400,630 3,948,083,907
29 2017 2 16 2017 8 15 173,489,778 635,709,999 3,485,863,686
30 2017 8 16 2018 2 15 52,813,396 519,818,038 3,018,859,044
31 2018 2 16 2018 8 15 14,528,219 223,544,456 2,809,842,807
32 2018 8 16 2019 2 15 129,585,791 329,445,281 2,609,983,317
33 2019 2 16 2019 8 15 44,834,101 190,215,512 2,464,601,906
34 2019 8 16 2020 2 17 7,374,082 200,312,528 2,271,663,460
35 2020 2 18 2020 8 17 2,987,083 105,251,518 2,169,399,025
36 2020 8 18 2021 2 15 328,457 133,899,663 2,035,827,819
37 2021 2 16 2021 8 16 1,444,085 107,033,905 1,930,237,999
)
499,956,040 48.65
155,974,651 15.18
145,125,172 14.12
120,291,249 11.71]
61,743,677 6.01]
11,196,378 1.09
994,287,167 96.76
( ) — 33,310,898 3.24
( 1,027,598,065 100.00
(D
2
@) () () @)
() )
SPGB 1.3% 10/31/26 1,970,000 14,049.55] 276,776,202 14,023.06| 276,254,321 1.300/2026/10/31)26.88
SPGB 1.4% 07/30/28 800,000 14,246.03] 113,968,253 14,238.36) 113,906,959 1.400] 2028/7/30 |11.08}
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POLGB 2.5% 3,080,000 3,040.03 93,633,219 2,952.51 90,937,316 2.500| 2026/7/25 | 8.85)
07/25/26
SPGB 1.95% 620,000 14,417.05 89,385, 755 14,334.72 88,875,301 1.950| 2026/4/30 | 8.65)
04/30/26
FRTR 2.5% 05/25/30 540,000 16,032.59 86,576,026 15,868.50 85,689,913 2.500] 2030/5/25 | 8.34
BGB 0.8% 06/22/27 600,000 13,935.27] 83,611,659 13,880.60 83,283,633 0.800| 2027/6/22 | 8.10]
BGB 0.1% 06/22/30 290,000 13,198.97] 38,277,014 13,159.49 38,162,529 0.100] 2030/6/22 | 3.71
IRISH 0.9% 240,000 14,049.55 33,718,928 13,969.30f 33,526,320 0.900| 2028/5/15 | 3.26]
05/15/28
IRISH 5.4% 180,000 16,023.94 28,843,100 15,676.30f 28,217,357  5.400 2025/3/13 | 2.75)
03/13/25
FRTR 3.5% 04/25/26) 175,000 15,547.89 27,208,813 15,360.62 26,881,085 3.500| 2026/4/25 | 2.62]
BGB 3.75% 06/22/45) 110,000 21,812.19 23,993,414 21,526.37| 23,679,010] 3.750] 2045/6/22 | 2.30
SPGB 1.85% 140,000 14,911.43 20,876,008 14,942.47 20,919,459 1.850] 2035/7/30 | 2.04
07/30/35
FRTR 4.75% 100,000 21,073.55 21,073,55]] 20,702.93 20,702,930] 4.750] 2035/4/25 | 2.01
04/25/35
POLGB 2.75% 650,000 3,106.67 20,193,357 2,993.64 19,458,685 2.750] 2028/4/25 | 1.89
04/25/28
FRTR 4.5% 04/25/41 70,000] 21,969.84 15,378,891 22,462.01 15,723,410 4.500( 2041/4/25 | 1.53]
SGB 0.125% 900,000 1,241.52 11,173,729 1,244.04 11,196,378 0.125 2031/5/12 | 1.09
05/12/31
POLGB 2.25% 340,000 2,951.97 10,036,723 2,910.36 9,895,248  2.250[2024/10/25| 0.96]
10/25/24
FRTR 1.75% 50,000] 14,091.10] 7,045,554 13,954.62 6,977,313 1.750(2024/11/25| 0.68|
11/25/24
D
2
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BGB 0.1% 06/22/30 340,000.00 351,985.00
BGB 0.8% 06/22/27 600,000.00 648,600.00
BGB 3.75% 06/22/45 110,000.00 191,437.40
FRTR 1.75% 11/25/24 50,000.00 54,041.50
FRTR 2.5% 05/25/30 540,000.00 674,254.80
FRTR 3.5% 04/25/26 175,000.00 209,394.50
FRTR 4.5% 04/25/41 70,000.00 126,102.90
FRTR 4.75% 04/25/35 100,000.00 164,595.00
IRISH 0.9% 05/15/28 240,000.00 261,640.80
IRISH 5.4% 03/13/25 180,000.00 219,312.00
SPGB 1.3% 10/31/26 2,040,000.00 2,222,947.20
SPGB 1.4% 07/30/28 800,000.00 888,504.00
SPGB 1.85% 07/30/35 140,000.00 166,034.40
SPGB 1.95% 04/30/26 620,000.00 690,047.60
6,005,000.00 6,868,897.10
(887,118,060)
SGB 0.125% 05/12/31 900,000.00 900,378.00
900,000.00 900,378.00

(11,407,789)

POLGB 2.25% 10/25/24 340,000.00 356,772.20
POLGB 2.5% 07/25/26 3,080,000.00 3,281,801.60
POLGB 2.75% 04/25/28 650,000.00 708,851.00

4,070,000.00; 4,347,424 .80,

(122,970, 388)

1,021,496,237,
(1,021,496,237)

1. (@)

2. (@)

3.

4.
14 100.0% 86.8%
1 100.0% 1.19
3 100.0% 12.0%
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7 8
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11 11
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52 56
470 449
53 58
16 18
2,726 3,815
114 93
24,783 27,696
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