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2021 11
206,513,501.00 100.04
91,345.51 0.04
206,422,155.49
100.00
23,743
2021 12 30 115.02
83.42 9.06
2021 11
119,329,985.56 97.55
16,835,730.52 13.76
136,165,716.08 111.32
13,844,848.21 11.32
122,320,867.87
100.00
14,069
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2021 11
109,365,255.18 26.29
20,255,690.84 4.87
12,594,161.29 3.03
12,444,330.22 2.99
12,308,742.36 2.96
10,739,387.18 2.58
8,891,152.40 2.14
6,230,455.18 1.50
6,133,321.88 1.47
4,172,290.36 1.00
4,002,331.01 0.96
2,940,033.11 0.71
2,225,642.80 0.54
1,827,695.63 0.44
1,790,472.36 0.43
1,386,044.73 0.33
1,359,739.18 0.33
1,008,850.14 0.24
631,191.80 0.15
601,350.03 0.14
157,584.01 0.04
96,991,344.34 23.32
56,532,459.41 13.59
25,020,389.87 6.02
15,864,569.08 3.81
1,045,069.09 0.25
17,370,785.39 4.18
3,879,502.00 0.93
3,578,977.75 0.86
3,045,158.20 0.73
1,467,879.28 0.35
1,030,787.41 0.25
1,539.38 0.00
21,275,955.05 5.12
4,702,589.59 1.13
1,606,883.09 0.39
1,428,086.46 0.34
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4,222,931.77 1.02
1,817,746.16 0.44
481,948,375.01 115.87
66,006,867.18 15.87
415,941,507.83
100.00
47,842

2021 12

6/67



EDINETOOOO
o o o o =2 51
OOoooooooooooooooooood

2021 12
2021 223,648,905.32 | 25,724,097,090 98.54 11,334
220,455,043.92 | 25,356,739,152 96.55 11,105
219,713,491.59 | 25,271,445,803 95.23 10,953
221,280,040.09 | 25,451,630,211 95.89 11,029
217,471,989.88 | 25,013,628,276 95.99 11,041
216,330,244.70 | 24,882,304,745 96.41 11,089
216,554,073.19 | 24,908,049,498 97.06 11,164
215,545,200.77 | 24,792,008,993 96.59 11,110
212,960,613.73 | 24,494,729,791 95.58 10,994
10 207,802,777.96 | 23,901,475,521 94.98 10,925
11 203,395,737.28 | 23,394,577,702 94.77 10,900
12 201,309,280.44 | 23,154,593,436 94.51 10,871
2021
2021 456,922,986 8,947
447,053,100 8,775
417,983,217 8,663
421,290,478 8,732
402,977,194 8,751
391,926,871 8,801
381,474,969 8,869
380,074,005 8,836
376,476,162 8,752
10 367,499,067 8,708
11 343,634,651 8,698
12 335,506,668 8,679
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2021 70,696,154.75 5,897,473,229 81.73 6,818
69,720,411.05 5,816,076,690 80.20 6,690
66,569,602.75 5,553,236,261 79.16 6,604
65,367,236.34 5,452,934,855 79.59 6,639
64,668,336.74 5,394,632,651 79.62 6,642
60,610,826.83 5,056,155,174 79.92 6,667
61,052,493.40 5,092,998,999 80.37 6,704
61,477,876.68 5,128,484,473 79.98 6,672
60,216,559.68 5,023,265,409 79.18 6,605

10 59,009,202.82 4,922,547,699 78.70 6,565
11 58,820,724.80 4,906,824,863 78.58 6,555
12 58,617,158.92 4,889,843,397 78.38 6,538
2021 956,047,987.20 8,661,794,764 183.82 1,665
925,384,437.63 8,383,983,005 182.21 1,651

897,781,292.56 8,133,898,511 181.43 1,644

882,889,922.95 7,998,982,702 186.72 1,692

854,884,685.70 7,745,255,252 189.27 1,715

836,944,613.47 7,582,718,198 193.14 1,750

831,567,938.90 7,534,005,526 197.28 1,787

822,514,092.12 7,451,977,675 199.33 1,806

810,826,100.30 7,346,084,469 200.37 1,815

10 790,551,529.43 7,162,396,857 202.53 1,835
11 762,074,243.60 6,904,392,647 205.12 1,858
12 682,325,165.78 6,181,866,002 206.02 1,867

8/67



EDINETOOOO

o o o o =2 51
OOoooooooooooooooooood

2021 19,196,881.88 2,208,025,354 20.92 2,406
18,031,025.59 2,073,928,563 20.10 2,312

17,415,058.66 2,003,080,047 19.60 2,254

17,892,962.40 2,058,048,535 20.50 2,358

18,377,767.63 2,113,810,833 21.33 2,453

19,104,533.93 2,197,403,493 22.31 2,566

18,706,534.79 2,151,625,632 21.92 2,521

18,595,433.99 2,138,846,818 22.00 2,530

17,266,455.30 1,985,987,689 20.54 2,363

10 16,467,059.61 1,894,041,196 19.80 2,277
11 16,180,898.58 1,861,126,955 19.82 2,280
12 15,674,087.09 1,802,833,497 20.13 2,315
2021 11,864,054.72 989,699,445 28.13 2,347
11,198,030.83 934,139,732 26.77 2,233

10,753,036.61 897,018,314 26.52 2,212

11,069,935.79 923,454,044 27.33 2,280

11,478,648.66 957,548,871 28.48 2,376

12,063,444.15 1,006,332,511 30.58 2,551

11,960,693.57 997,761,058 30.68 2,559

12,030,444 .27 1,003,579,661 30.96 2,583

11,323,635.61 944,617,683 29.24 2,439

10 10,030,146.37 836,714,810 27.10 2,261
11 9,926,393.39 828,059,737 28.73 2,397
12 7,492,056.06 624,987,317 28.51 2,378
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2021 12
2021 0.30 35
0.30 35
0.30 35
0.30 35
0.30 35
0.30 35
0.30 35
0.30 35
0.30 35
10 0.30 35
11 0.30 35
12 0.30 35
2021 15
15
15
15
15
15
15
15
15
10 15
11 15
12 15
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2021 0.25 21
0.25 21

0.25 21

0.25 21

0.25 21

0.25 21

0.25 21

0.25 21

0.25 21

10 0.25 21
11 0.25 21
12 0.25 21
2021 0.55 5
0.55 5

0.55 5

0.55 5

0.55 5

0.55 5

0.55 5

0.55 5

0.55 5

10 0.55 5
11 0.55 5
12 0.55 5
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2021 0.08 9
0.08 9

0.08 9

0.08 9

0.08 9

0.08 9

0.08 9

0.08 9

0.08 9

10 0.08 9
11 0.08 9
12 0.08 9
2021 0.12 10
0.12 10

0.12 10

0.12 10

0.12 10

0.12 10

0.12 10

0.12 10

0.12 10

10 0.12 10
11 0.12 10
12 0.12 10
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2021 2021 12 1.22
100x
2021 12
2020 12
2021 2021 12 1.68
2021 2021 12 1.18
2021 2021 12 15.83
2021 2021 12 5.17
2021 2021 12 0.27
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2021 12 2021 12
229,202 339,547 2,130,110
229,202 339,547 2,130,110

1,160 12,572 38,657
1,160 12,572 38,657
101,392 194,577 747,894
101,392 194,577 747,894
281,881 2,236,185 3,311,907
281,881 2,236,185 3,311,907
1,566 146,644 778,711
1,566 146,644 778,711
775 178,448 262,785

775 178,448 262,785
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76

23 103

UFJ 2021 12 30 115.02
83.42 9.06

19/67



EDINETOOOO
o o o o =2 51
OOoooooooooooooooooood

2021 11 30
2(b) 0 0
2(b) 206,514 23,753
4(a) 13 1
2(e) 0 0
0 0
1,146 132
59 7
207,732 23,893
4(a) @ ()
0 0
(766) (88)
6 (26) 3)
6 (70) (3
6 an @)
(420) (48)
(10) (€))
(1,310) (151)
206,422 23,743
0 0
178,913 20,579
2,186
8,698.00

94.77 10,900
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2021 11 30
2(b) 16,836 1,936
2(b) 119,330 13,725
4(a) 2,200 253
2(e) 2,150 247
10,613 1,221
815 94
78 9
152,022 17,486
4(a) (28,603) (3,290)
(68) ®
(905) (104)
6 (42) ®)
6 (59) )
6 (12) €))
0 0
(12) (€))
(29,701) (3,416)
122,321 14,069
16,836 1,936
116,712 13,424
5,626

78.58 6,555

28.73 2,397

205.12 1,858

19.82 2,280
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2021 11 30
2(c) 0 0
0 0

6 (445) (51)
7 0 0

6 (163) (19)

6 (108) 12)
0 0

(16) ()

(732) (84)

(732) (84)
2(c) 4,739 545

2(c) 147 an
4,592 528

2(c) (2,657) (306)
2(c) 35 4

(2,622) _ (302)

1,238 142
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2021 11 30
2(c) 4 0
4 0
6 417) (48)
7 “) )
6 (296) (€D)
6 (81) )
€Y )
(12) 1)
(811) (93)
(807) (93)
2(c) 3,538 407
2(¢) (4,341) (499)
(803) 92)
2(¢) (2,089) (240)
2(c) (24,278) (2,792)
(26,367) (3,033)

(27,977) (3,218)
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221,136 25,435
9,030 1,039
(4,051) (466)

0 0
(20,931) (2,407)
1,238 142
206,422 23,743
176,851 20,341
5,027 578
(3,066) (353)

0 0
(28,514) (3,280)
(27,977) (3,218)
122,321 14,069
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2021 11 30

812
403
46
4,517
2,266
862
27
0
0
153
94
1
0
0
0
0
0
0
(90)
D))
®)
(955)
(214)
C))
749
346
40
3,715
2,146

816
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2021 11 30 2021 31 2020 31
206,422 23,743 221,136 25,435 209,127 24,054
343,635 402,977 422,923
203,396 23,395 217,472 25,014 205,202 23,602
8,698.00 8,751.00 8,862.00
94.77 10,900 95.99 11,041 98.30 11,306
2021 11 30 2021 31 2020 31
122,321 14,069 176,851 20,341 262,112 30,148
68,747 5,735 76,147 6,352 85,954 7,170
762,074 6,904 854,885 7,745 1,233,621 11,177
16,181 1,861 18,378 2,114 24,132 2,776
78.58 6,555 79.62 6,642 81.90 6,832
28.73 2,397 28.48 2,376 32.93 2,747
205.12 1,858 189.27 1,715 168.39 1,526
19.82 2,280 21.33 2,453 21.19 2,437

26167



Commun de Placement

12

2010 12 17
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2021 11 30
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Fonds

AIFM

2013

2010 12 16

2013 10 25

2010 12 16

27167



60

NYSE

NYSE

EDINETOOOO
o o o o =2 51
OOoooooooooooooooooood

28/67



EDINETOOOO
o o o o =2 51
OOoooooooooooooooooood

2021 11 30

1.41034
5.64865
€ 0.88842
113.54500
13.27775

1.00000

GNMA

FNMA

FNMA
FHLMC FNMA
FNMA

FNMA
FNMA
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FHLMC PCs
FHLMC
PCs

TBA
TBA
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NAV
NAV
0.41 0.10 0.15 2.00
0.41 0.10 0.15 2.00
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
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0.01 taxe d"abonnement
0.05
2021 11 30
2021 11 30 2021 11 30 2021 11 30
4,739 2,084 3,538
0 0 0
4,739 2,084 3,538
95 916 17,545
(242) (2,271) (21,886)
147 (1,355) (4,341)
4,592 729 (803)

(2,657) (1,113) (2,089)
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0 0 0

(2,657) (1,113) (2,089)

12 112 (54)

23 217 (24,224)

35 329 (24,278)

(2,622) (784) (26,367)

10
2020 COVID-19

COVID-19

11

CovID-19
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2021 11 30
B 7]
L] SEEs {F% Fa) %
BRTr-F
= — &
Pha e hb—F U F—1 e ALFFP— e Forirlt () 1,511,630 § 306, 514 100, 04
L ER 1 WAL 10008
OTC {87 U 35 o RRGL (8 THiflee, SMRNERR)
* THRMORMEZMESIACLVERYED tRRINRD T EMLE,
o FRETHE
202011 A 30 HBRLE, PlEEy 7 A, BT ok S TR A LT,
e SRR R AT
ek (M) EEIEE SREim SRR SN () S %) o ]
B0 1272021 ¥ 488 % 43 3 ¢ 3 4§ i 0, 00
B 12/2021 § 987 ¥ 112552 | [} 4 0,00
BRC 12/ 2021 M 128, BSD | o 4 0,00
Jml 272021 ¥ OLDUG % o & 0 0 0,00
MYl 1242021 24,074 m o 41 ] 0,00
0% 123021 L4 L1311 ¥ 128 830 5 [i] 5 [R0]
TCE 1273021 3 2,635 1] 0 0 000
§ 13 3 i s 12 0,01
OTC il 7 1 5 4 TR § 12 0, a1
BRATEES SN $  D06,E3 100, 06
F ot R RS L CRR R H (104) {0, 08)
B $ 206, 422 100, 00
FHRATREESR S AT S R R T )
o FTREEOBNIEGEACLVREND LRSI ENES,
{a) 7 7> FOBESH
OTC S8 1 45 ¢ LR LT (5 /8BAZhifE
ELFRE, 20218210 H 30 BHIED. MR 2o OTC i U 0 o b masili L0 G2E0 SBAchHROBNCHRS
OICF 1 #4574 D i = A= —
Lk R (S /A "
BPS 3 ] T i
R 4 0 4
MYT (1 0 {1}
50K 3 0 B

o A= P — R, (B TERNTINON R Aokl g (BT ~ORkE) iR
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2021 11 30
e AEEN M
i B (F Ui} [T Far) 4 5
BEMEEE D 3 5 A RAT %
S 2
HEH
0. 00% due 020252021 (b (o) H 3. 700 i LT .03
32 (b e fe) 1,700 1. 700 1. 3%
(o) (b} fe) (e} 400 400 [
0, 048% due 24.02/2022 (b {e) ted 1. 5900 1, W00 L. 55
0,061% due 10003/2022 (1) {e) el 1.938 1. 938 1. b8
0,061% due 31/03,/2022 (b) {e) tel 2. 500 L M
0, 056% due 21/04/2002 (L) {c) (o) 4. 700 i 650 384
I e o 5 B 16, 536 13, 76
B & & AEEEE e £ B § 16,836 13. 76
BT rF
EGiE s
PAD s p—ibs Y —tr s A IR e Fr 2 () B73, 468 $ 119, 330 47.55
uW7 r o Fan §$119,330 _ 97.55
OTC S 1) A4 o« IR (G0 - FHU, SERNEERS)
s FTHRMOREEUSIEACLIARN O LEREhIZ LERS,
SETRIEN
i H HMBLMR & SO
HES (HAE) iR SRshe  hlsas Ras (3E) (1) Heagog
BPs 1272021 AUD L] 3 5 1 - o3 1 0,00
1272021 ] 10 A 14 L o [ 0, 00
1272021 182 TEY 2.230 1 14 {14} (0. a1l
WY 122021 23 A a2 L o [ 0,00
12/2021 G193 TEY 7.7h2 L (36) {35} (0, )
i 1 i 500 3 {49} (0. 040
-~z RN THEN
S020HE A1 30 BB, LS AR, BTFOREEARTEREETL v,
oA FRMBEE T
s (A1) EiRdiam  RRERE R ASEEL (ML) %) i
AR 1272021 5 T.O0ZE MDD 9,34 § 0 3 (395} $ =5 (0,33
BOA 12/2021 At 38 L ) l a 1 0. 00
1272021 5 6123 MDD E 124 L (363 (3630 (0, 30
BPS 1272031 ALD 458 3 342 16 il 16 0. 01
GLM 01,2022 20 4 [} i 0 0. 00
HUS 1272001 $ 2,105 AD 2 oB00 [/ {114 (1143 (0. 08)
Iml 1272021 AL 1,503 § 1081 16 i} 16 0.01
01,/2002 $ 1082 AUD 1,508 [/ {16) {16) .00
MYl 1272021 AL 16, 583 § 11,966 208 i} 208 0.17
1272021 § 14086 AUD 18, TVE 1] (773} (73 (. 631
0/ame 114571 16, 543 L] (207) (207} (0. 173
RYL 1272021 ib 106 1] (1) (4 H] 0. 0
30X 1272021 A 5 156 L ] % 0 19 0.4
1252021 § G145 AD B 0189 L] {343) (343) (0. 28)
01/a022 &+ G5 b, 156 L] {18} (18] (0. 01
TR 12520210 AUy 200 523 3 14,684 132 a 132 .11
1258021 3 BW3 AD 1LELG L] (525} (525] (0. 43
/2022 14, 691 20, 23 L4 {132 {132) (o, 11
UAG 1372020 ATy 0, 390 5 4&md &1 0 Bl 0.0z
0L/ $§ 4834 AMD 5300 [ L] (a0l (0, 92
3 423 3 (2 8917) § {2, 4840 (2, 04)
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2021 11 30

2021 R 11 H 30 BB, BFARFFUALTAFFARIPEFAR S LT AT AR, LToREEHSTHRE

LT,
A SRR T AL
il (ot  Einimesl  RSRE  CREREE Em () < (R B
BPS 1272021 BEL 351 5 63§ 1 5 n 3 | 0. 00
12/2021 BZZE BREL 45, 49v 0 185) (53l (047}
01,/2022  BRL 113 § an [ o 1] 0, 0
L2z ] G BEL 3a L] 0 1] (0. 0
CEE 127200 BRL 1,435 4] 253 1 2 1 0. 00
1272021 $ 19 BEL 106 0 ] 0 0.00
01/2022  BRL 106 § 19 [ i i 0, )
e 12r2021 IR B4 12 0 12 0,01
1272021 § 55 WL 6 9 (1) ( 0.0
GLM 12/2021 BHL. 43 282 $ T.740 77 0 T 0, 06
1272021 -] 5 BEL = U] o 1] 0, 00
01/2022  BRL 28 - S [} i 0 0. 00
013022 5 1,636 BEL 43 282 o 173} (78] (0, 06)
HUS 272021 BRL i 3§ B ] a ] 0, 00
i2s2021 § 5,880 BRL 3%4M ] {51) {51) 0. 04)
#1,/2022  BHL M8 3 [ i i 0. 00
L] 12/2021 44, 452 7. 5961 7] 0 92 0.7
12,2021 § 8,088 BRL 45 337 ] 1) {B61) (0, 05)
01,2022 7.5 B4, 300 (] (&) (59) (0. 07)
RiL 12/2021 BRL 632 3% 113 1 0 1 [
50 12,2021 1] B 0 0 ] 0,00
n1/2022 11% 2 o 0 a 0. 00
S50 12,2021 15, 022 8. 162 192 0 192 0. 16
12/2021 2,276 BRL 1L 918 1l 1 11 o.M
012022 8,050 4, 65 1] (187} (187] (0. 15)
UAG 2/2021  BHL 16§ 19 [/ 0 i 0. 00
1272021 H 122 BHRL B3 0 (1) (1) 0,00
H 3BT 5 (552} 3 (168} 10, 13)
S0l AE 11 0 30 AEE, kAol FEY S A, UTF ok BTEaEE S LT,
fBEA FEDMEE S L
HIFR (H./48) dUETIAE BRSNS W (AR (#4) He
B0y 12,2021 TRY 231.572 18197 ¥ o % 0 4 vl 0. 63
0172022 §  1LTIE TRY D62, 847 o (458) (483} (i 400
27202 6,422 3, 869 U] (258) 284} (0. 23
BPS ) /202 10, 448 47, 306 o (3, 251) (3,251} {2, 65
GLM 1272020 TRY  ®, 768 § a7z 37 1] =T 019
12,2021 § ILE0E THY 193065 1 (5, 20T (5, 267} 14,33
0lr2022 1 134 100, T2 ] 2, Ba0) (2, G} (2. 200
HUS 1272021 TRY 2.588 H] 262 GE a B3 .06
Ism 12,2021 B, 047 BOG 152 1] 152 012
Wyl p2/2001 o, 369 754 =1 il =1 .05
1272021 3 238 TRY 2,340 ] 62 (62} (0, 0ah
&CX 12720 22,037 205, GES 0 {5, 347) (6, 347} {5, 19)
TOR 12,2020 TRY 526 i 52 13 0 13 0.0
UAG 12/2021 5. 155 A5 95 0 L= 0.08
12,2031 5 1L.3&61 THY 6| T o (3910 (3,911) (3,20
272032 10, 45 13, TTE U] {2, 753 (2, 753) (2. 25)
§ L 8§ 26084 § (23, 656} {18, 3N
OTC T 147 0 IR § (26,40) (21, 58
HEEERSN $ 109,763 89,73
Fo RS L AR H 12, 558 10. 27
BT H 122, 321 1000, 00
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2021 11 30

B AT RE S R S TR R P )
s TREOREEEREACLVREN0LBEFENESESAD,
{a) IITORIRFFREN.
(b) Ho - r—i g,
(&) #—rk, WNEToRED BT,
&) 77> FOMHRSHE,

(o) EERAT &2 YA PR (1500 w2 —NHTRMEAS B0, 2021411 A 30 BO0E, PR 13, 137 & FA-oi AR
BET0,613 ¥ Freoildst, ST Y7 TEAOERE LTEARGRTVES,

OTC &7 U A4F « TSR LT (28 SBAShig
EUFRL, 2021 4R 10 A 30 BIRED, HIEN & 0 OT0 S U o5 « FildmipEs LT (FED SEAS R NRORETHS,

O F U A7 4 70 % =y ANR—Ty
HEF R ERE (2 SN — i
AZD 5 FEEE 280§ {115}
B0 [ Ty 262 10w
P {3, 330 3,030 302
CHE i 0 i
pUB 1l 0 1
GLY 7. T48) B, 988 (760N
HUs (a7} 0 (a7}
150 152 0 152
WY1 {8740 Ao {1800
SO {6, G0} 6, 176 {5130
558 16 0 16
TR 51 260 R
UAG 16, 560) 6, 050 {500)

oy A e — WL, R TRETEROM R Bkl (RS R ) o,
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2021 11 30

ik S S TE 3 A
$EIT _ (F i) (F3 k) B
BN 5 TR
T AT
P B

Provincia de Busnos Alres
3T due 127042025 ARS ] 4

H—2F3NT

BT — P « A DN

Firsthne Mortgage Funding Trust

1. 315% due 08/08,2049 AU 2, 000 1,428 0.3
T =i

it

Alrcastle Lid
2, 8500 due 26/01/202 § 1, 300 1, 308 032

o
=
=

Bacardi Lid
4, 450% due 15/05,/2025 i, 500 1,632 Q0,34

P2 v Bl 4 a0 18

TR
Ml

Brazil Letras do Tesourc Macional

0, O0Fs due 01012002 Tad BEL 1, 500 1. 669 04
0, 00 due 01042022 (a) 7. 400 4,067 1
0, 00 due OF/GT/2022 () ik, 100 11, 005 =
bl B e 17,371 4. 18
A5

¥

.65

Province of Ontario
3, 180% due 02062012 CAD 1, 000 9l 14

Province of Quebec

3, 500% due O]/12/20252 300 240 .06
b b e | 1.031 LU
W orr—ir

i

AP Moller - Msersk ASS

0, To0% due 25/11/2031 £ B 1. 00% 0.24

= B P
i

Ko jamo Oy j

1 B7E% due 27062027
FELR

Hin

, 500 1.791 0,4

Altaron 5.C A
1L BT due 17/00/2028 1. 500 1.721 0.41

Bangue Federative du Credit Mutuel S A
1 OGs due 200907 /2023 § 1, 500 1. 520 037
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2021 11 30

Wi S E N A
L (F W) (F3 k) Bl
BNP Paribas 5 A
L 9048 due 30/08,/2008 1 1, 40 1,306 0. 33
B, 750% due 14/08/20282 (o) dd} 1, 40 1,415 o+
BPCE 5. A
&, D0 due 1204,2023 1, 400 1474 008
Credit Agricale 5.0
0, 500 due 21,08,2009 3 1, 004 1,109 0.2
RCI Banque 5. A
00 due 11/07,/2024 1, 200 1 5 LH
Eoxel & A
21255 due 1571272008 1, 000 1,116 a2
Societe Generale 5 A
L o4ESN due 140252006 1 1. 200 1173 s
FI AL 12, 309 205
A
Eln i
Deutsche Bank AG
100 due 1611,/2005 E 1, 10 1, 257 0. 30
1. 7500 due 19/11,/2030 1, 10 1,201 o3
3030 due 168152022 -1 a0 g 022
3 961% due 26112025 1, 300 | 033
5, 00 chue 14,02,52022 1, 204 L 211 LU
Volkswngen Bank Gebi
0.913% due 01082002 3 1, D0 1,13 0.3
1.875% due 31,/01,/20 i, 500 5,249 1.26
b wEit 12,444 .9
A FE
Lini
Adani Electricity Musbai Ltd,
3,049% due 12/02/2040 L M) G0l 0. 14
FTAmFrE
Ty b« Ay ik
Agueduct European CLO DAC
0, 640 due 20,07 /2040 3 1,591 1, 789 &, 43
Ares Eurcpsan CLO DAC
0, 7E due 15002031 1, () 1,15 [1 ey
Bluslountain Fuji EUR CLO MAC
0, G30% duo 15/07,/2030 1, 299 I, 464 034
Bospharus CLO DAC
0,800 due 15/12/2030 1, 0O 1,801 0,43
Cairn CLO DAC
0, G5 due 20010,/ 2008 135 152 0
Cork Stroet CLO DAC
0. 780 due 27/11/2028 4031 453 .11
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2021 11 30
o R L TE % A
[ (FMdir) (F3 Fb) e,
CYC Cardatus Loan Fund DAC
0. 650% due 15/10,/2031 £ 1, 160 b = 0.0
GoléenTres Loan Msnagesent EUR CLO DAC
0, 900 due 20001,/2002 1, 00 1,120 0.
Harvest CLO DAC
0, 8540 due 15/01,/2032 1, 100 ko242 .30
Invesce Bure CLO DAC
0, 650% due 15,/07,2031 L, 10 1,334 0,30
Marlay Park CLO DAC
0. 7405 due 15/10,/2030 1, 40 1,575 0,38
OCF Euro CLO DAC
0, 880% due 22,/00,/2034 I, 200 1. M3 0.32
Palmor Square Europesn Loan Funding DAC
0, TR due 15/04,/2031 1, 00 1,138 037
0,870 due 1590252030 851 L] 023
Palmorston Park CLO DAC
0, G50% due 18/04,/2030 B3 5 023
Purple Finance CLO MG
0, B due 25./00,/203]1 I, 400 1,578 038
Segovia Burepean CLO DAC
0, 770% due 18/01,/2031 I, 650 2,978 072
0, 880 due 20/07/2032 1, (00 1L 13 0.27
Toro European CLO DAC
0, 740% due 15/00/2030 aB0 619 0. 15
0,920k due 12/01/2032 1, 090 1. 13 0,27
25, 020 6,02
ik d
ATB Group FLC
2. 878% due 30/06,/2031 I, 20 1L.418 0.3
SMBC Aviation Capital Finance DAC
3, 000% due 155072002 L] 200 Bl 0,19
2,326 0. 53
B —4—F « Ay FIESR
Primrose Residemtial DAC
0, 1%0% due 24,/09,2061 € I, 430 1,607 .34
T A T Kl I8, 553 [
A 2AFx
PR
Israel Govermment International Bond
3 800% due 13/05,/2060 § 3, 400 3, B8 0,43
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o R A TE A e
RE (FM) (3 Fa) s,
AFUT
i
Atlantia Sph
1,875 due 13/02/2028 £ I, 1% § 1,27 [R5
Ismebiliare Grande Distribuzione SIIQ SpA
2. 175% due 287112020 1. 300 1. 486 0.5
Intess Sanpaclo Sph
4, 000 dug 23,/00,2009 ] I, 4 1. 523 L%
UniCredit Sph
TR due 0402520253 2, 600 2,931 Q.70
Unipol Gruppo Spd
3, 250% due 23/09,/2000 £ 1, 300 1,678 0, 40
A% 0 TEL B, 541 214
B
i
Central Nippon Expressesy Co. Ltd
0, Gi6% due 15/02/2002 3 2, 4 2,403 0. 58
Hitsubishi UF] Financial Group, Ine.
LoALZS due 17/00/2025 1. 700 1,683 LU |
Wizuho Financial Group, Inc.
2.2001% due 10,07,/2031 1, 100 1,078 0. 96
2, 655% due 13,/06,2025 1, 400 1,443 [
3.752% due 16/07/2023 AU 1, 700 1,257 0.0
Nissan Motor Co. Ltd.
4, B10% due 17/06,/2030 ] I, 40 1. 667 0,37
Sumftomo Mitsul Financial Group, Ine.
1 4T4% due DB/GT,/2005 1, 300 1,208 [ 3]

1, T3 258

i |
Jupan Finance Qrganization for Municipalities
3. 375% due 27/00,/2023 1, 400 L, 465 .35
BN 12, 207 2.
Aedrte e e
Lini §
CPI Property Group 5. A
2. 750K due 12/06/2035 £ 2, 630 H BT 0. 78
Logicor Financing SARL
2,750 due 1501,/2030 ) 1. 200 1. 6356 {40
Segro Capital SARL
0, 500% due 23/060,/2031 £ 1, 200 1. 320 0 31
IR R ) B, 133 LAT
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o R A TE AR % A
i (FHLT) (% Fa) s,
FEER
i
NP BY
4. 625% due 0]/06,/2023 ] B 3 83l 15
&3
T b -l 2 ER
Contege CLO BY
0, 347% due 15/01/2026 £ 185 i) (LR E5Y
Grosvenor Place CLO BY
0, THMS due 30/10,/2019 42 436 0.4
1, (45 [
i
EM¥ Finance NV
2. 250% due 12708,2012 L] 1, 400 1,417 o3
Cooporatieve Rabobank UA
4 BTER due 04,08,/2005 1, 00 1, 058 0, 26
CTP Wy
0, 50 due 210652005 £ 1, 00 1. 119 0.3
0, G25% due 27/04,/20005 I O 1,111 27
Enel Finance International KV
0, O00% due 28052006 (a) 1, 004 L1113 0.5
0, 375% due 28/00,/2029 1, 000 1,107 %)
L 875% due 13/07,/2028 ] I, 204 1178 0,8
ING Groop NY
1. 13 due 02/00,/2023 1, 400 1. 420 [ 5
Teva Pharmscoutical Finance Metherlands BV
3, 250% due 15/04/2022 € L 300 1, 455 035
VIA Qutlets BY
1, 750% due 15/11/20%8 I, 400 1.576 . 34
12, 5584 3.00
5 5 i 13, 639 +38
Al m—
i
Yura Interontioon] ASA
4, 7500 due 01/06,/2028 3 I, G600 I, 28 0,44
o f—
g B
Pery Goverrment International Bond
5, 000 due 13005200 PEX 7, GO 1, %20 a. 46
B, 3506 due 12/068,/2008 . ¥50 L1158 027
G, G50% due 130852031 1, 0 264 [N
B, 2000 due 12/08,/2025 1, 00 50 0, 07
Bt 3, 579 0. 55
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o R A TE A e
RE (FMT) (3 Fa) s,
EIaT "
i
Banco Espirito Santo 5.A
4. vl cue 156/D1/2018 g E B 3 158 LU
B EF—pe
MY
Qatar Governsent International Bond
3. 07T5% duc 14.03,/2024 s L, 400 1.471 (U8 =1
b D00 due 14.03,/2020 1, 400 1,574 L
A & —n-G it 3,045 .73
L
Hofit
Foolmin Bank
4. 500 due 01,/02,/2009 (d) I, 200 1, W60 0. 33
At
i
Banco Bilbao YVizcayn Argentarin 5 A
0, BT5% dup 18/04,/2023 M) i) @17
1. 125% due 18/00,/2025 Tl ) i 16
e a1 s 1,386 0, 33
A
i
Eurcpean Investeent Bank
0, 730 due 15/11,/2024 E L 500 1, 580 0,48
European Union
0, 00 due O4/00,/2008 (a) £ 1, 000 1. 146 0x
Internationa]l Development Associstion
0, 750s due 21082028 E B0 1. M6 025
[Lika%: Jva feig 4,172 1.00
R =
ix §
Castellum AB
2, 125% due 20011/2023 E 1, 300 1. 404 oM
Sagax AB
1. 123% due 30,01/ 2027 1, ) 1. 148 Q.37
Samhallsbyggmadsbolaget i Norden AB
L OGS due 12082027 1, 300 1. 450 035
Az —F i 1,002 0, %5
A A
s ]
Credit Suisse Group
2, 153 due 0506 ] -1 1, T I, v17 a. 41
2,007% due 14/ I, 300 1,325 32
4 207% due 12/06,/2024 I, 500 1. 567 0. 38
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o R T e
[ (FMT) (3 Fb) e,
UES Group AG
3.401% due 23/05/2023 3 1, 500 51,62 034
A A LRt 6, 230 1.50
AT R
ot
Assura Financing FLG
30005 due 19/07/2008 £ Rt 134 0.1
Babeock International Group PLC
1. 375% due 13/06,2027 (@) E L] L. 0G0 [
Barclays Bank PLC
7.625% due 21/11/2022 (d) H 264 88 007
Barelays PLC
3 125% due 17/01,/2004 £ 1] B33 0. 16
4 GI0% due 15/02,/2023 5 B BOG 1a
Berkeley Group PLC
2 500 e 11082031 E B 1.033 03X
Chanel Ceres PLC
0, G0 due 31,007,206 i I, 200 1,358 ]
1, 0008 due 31./07,/2031 1. DO 1. 135 [ %)
Izperial Brands Finance PLC
3.500% due 26/07,/2026 i L 100 1. 163 0.
Informa PLC
20125% due OG6SL0/2025 E 1, 200 I, 412 LR 2 |
Lloyds Banking Group PLC
L A4Z% due 07/00,20%5 AlD 1, 000 T2 017
3, 900% due 125/00,/2004 H I, 300 1,380 0,33
batiomwide Building Socoiety
3. 76 due 08/03,/2024 1. 500 1. 552 037
Katwest Group PLC
3, BT3% due 12082023 1, 560G 1. 569 [
Society of Lloyd" %
4. T0% due 30102024 E 2, 1 3. DO 072
Standard Chartered PLC
0,991% due 12/01,/2025 i 1, 500 1. 436 0. 348
4 24TH due 20,01,/2023 I, 200 L 206 0,4

20, 256 487

HEHE— =17 « Ao i
Alba FLC
0, 241% due 17/08/20349 £ G100 kL) 010
Eurcsail PLC
0,200 due 15/12/2044 185 246 0. 08
1L OIT% dup 1H/06,/2045 T4 wiz 0,53
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Great Hall Moregages PLC
0, 252% due 18/06,2038 3 E56 o7 0.m
Howksmoor Mortgages FLC
1 100 due 25,06,/2053 E 4, BlH 5, 480 L4
Ludgate Funding FLC
0. GEFS due 01,/01,/2061 821 bo72 [ el o1
Newgate Funding PLC
0, 408% due 01,/12,/2050 619 T9E o 19
Resloc UK PLC
0, 00l due 15/12,/2043 e I, 14 1,313 32
0. 230 due 15/82/2043 E 822 L, 053 (| pt<1
Stratten Mortgage Funding PLC
1, 280 due 25/05/205] 1, 799 8T o 57
Towd Point Mortgage Funding PLC
0.930% due 20/05,/2045 1, 870 2.481 . 60
1. 234% due 20,/10,/2051 1, 129 1. 3906 Q. 35
Uropa Securities FLC
0, 318% due 10010,/2040 LT3 R 0. 53

21,276 5l

S o 41, 552 i, U8
T AU HEmE
T b A IR
Bear Stoarns Asset-Backed Securities Trust
0, 262% due 25/12/2086 H 5l 52 0.0
0, 342% due 2504,/ 2007 o] 151 o 12
1 09TR due 25062035 1) B8Y o 14
CIT Martgage Loan Trust
LoAH2% due 25002037 A 107 a1
Citigroup Mortgage Loan Trust Asset—Backed Pass-Through Certificates
1, 037% due 25/00,/2004 EER e o2
Citigroup Mortgage Loan Trust, Inme.
0,872% due 25/01,/20346 I, 278 Fpd 1} 30
Countrywide Asset-Backed Certificates
0, 952% due 25/03,/2047 1, 740 1.55% 0. 38
Coantrywide Asset-Backed Cortificates Trust, Inc.
0, 637% due 25/12/200 LS HiG [ e}
GSAA Home Egoity Trust
0, 452% due 25/07,/2037 10 308 07
Home Equity Asset Trust
0 87X dus 257002004 87l 513 14
JPlergan Martgage Acquisition Corp.
0, 67T% due 25/06,/2035 1,415 1. 314 L1
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Momura Home Equity Loan, Inc. Hose Equity Loan Trust
0. 527% due 25/03,/2035 i BT i 575 0. 14
Opticn One Mortzage Loan Trust Asset-Backed Certificates
0, T83% due 25/11/20% 1, 48 1. 043 0.5
Residential Asset Mortgage Products Trust
0. GBS due 25/01,/2035 LM LAa40 [ =
Residential Asset Securities Corp, Trust
0, T33% due 25/12,/2035 I, 743 1, 795 0,43
0,977% due 25/01,/2004 564 5A8 0. 14
5LC Student Loan Trust
0, 20% due 15/08,/2027 328 328 . 0a
Structured Asset Investment Loan Trust
0, 812% due 25/10/2035 403 400 @ 10
0, B57% due 23/08,/2035 I, 135 1. 131 0%
1 142% duw 25/08/200 177 176 0,

15, 865 3.82

s
Abb¥ie, Inme,
2,850 due 21/11/200% 1, 160 1. 158 [
3, 200% due 0GSL1/200 TO0 713 017
Aserican Internaticnal Group, Ine,
&, To0% due 10V0T/2055 0 837 @, 13
Aserican Tower Corp.
29500 due 15/01/2027 1, 400 1. 448 035
3.378% due 15/10/2026 ] 549 0.
Anheuser=Busch InBev Worldwide, Ine.
4. 500% due 0],/06,/2050 L, 44K 1. 735 0. 42
ATAT, Inc.
1. G50% due 01,02,/2008 1, 400 1, 363 0.33
2, 2500 due 01,/02,/2002 1,400 352 L8
4. 3500 due 01/03,/2029 1, 500 1. 642 0.4
Avangrid, Ine.
3, B0 due 01,06,/2029 I, GO0 1. T63 042
Bank of Aserica Corp.
10245 due 24,/04/2023 1, 704 1. 705 .1
Baxelts, Inc.
3, G00% due 23/06,2022 358 382 0.0
Bayer 1.5 Finance LLC
4, 250% due 15/12/2025 1, 300 1. 63 0,34
British Airways Pass-Through Trust
A, 2508 due 15/06,/20%4 BBl w32 0.2
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Broadcoz, Inc.
31376 due 15/11,/2035 i 1,355 1,353 032
341 due 15,/04/2033 I, 200 1. 438 030
4, 300% due 15/11,/2032 1, 700 1. 8449 0. 46
Charter Communications Dperating LLC
4, 468% due 23072022 1, GO0 1. 628 0.4
Citigroup, Inc.
16755 due 15/06/2024 1, 704 1719 0. 41
C¥S Pass=-Through Trust
B, 943% due 100'01/2030 ] 1] 0,02
Cyrusine LF
2. 0006 due 15/11,/2024 1, 300 1. 351 a. 32
Daimler Finance Morth America LLC
2, 5000 due 13/08,/2022 1, B 1,822 034
Dell Internatiomal LLC
5, 4500 due 15,06,2023 1, 080 1, 116 0. 28
Digital Bure Fimeo LLC
2, 625% due 15,/04/2024 E Ll ] 2,787 0. 68
Discover Hank
A, 20 due 0B/08,/2023 ¥ 1175 1,240 i 30
Digcovery Communications LLC
3. 6Z5% due 15/06,/2030 1, 60 1.714 0. 41
Edison International
3, 500% due 15/11/2024 1, 104 1. 160 0,28
Esory University
243N due 01002030 1, 400 1. 423 LUR 3 Y
Ezpower Financo LP
1. 367% due 17/08,/2027 I, 400 1. 350 032
Ennble Midstream Partners LP
& A0 due 15900,/2027 6K L] . 16
EFR Properties
4, 9508 due 15/04/2028 1, 6 1, 753 0. 42
Equinix, Inc.
2. 625% due 18/11/2024 1. 300 131 032
FirstEnargy Corp.
3, 350% due 15/07,/2022 1, 300 1,307 0. 31
Fiserv, Ime.
2 250K due O1/06/20%7 1, ™40 1. 7209 0. 42
Ford Moter Credit Co. LLC
1 221% due 03/09,/2022 1,375 1,374 033
1% due 28/08,/2002 G0 Bag 014
3.370% due 17/11/2023 I, 200 1,230 0.3
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General Motors Financial Co., Ine
LGTTE due 14/01,/2022 i 1, 200 50,202 [
GLP Capital LP
5, 30 due 15/01,/2009 I, 104 1. 357 0,30
Goldman Sachs Group, Inc.
2, 008% due 05062023 1, 300 L34 .32
Goodman 1. 5. Finance Four LLC
4, 600% due 15/10,2007 I, 400 (R 0, 40
Hyundai Capital Aserica
1. 00 due 17/08,/2024 1, 100 1. 086 25
LGSR due 17/04,20006 1. 100 L, 030 [ Rl o}
JPuergan Chase k Co.
3, 5RO due 23042004 B0 BlE o 12
3, 797% due 20/07/203 1, 300 1. 355 33
Marriott International, Ine.
35000 due 15102032 L, 400 1476 LB}
Micron Technology, Imc.
B, 3IT% due DB/0Z/2029 1, 3 1. 531 0.
Hid=Amorica Apartments 1P
3. 60 due 01/06,/2027 L 10 1, 546 [ B
3. 050% due 15/08/202 &0 562 013
Widwest Cormector Capital Co. LLC
3, BI5% due 01/04/2022 800 B0 0149
WPLY LP
3, 500% due 01/12/2002 I, 20 1230 0,30
Kational Retall Properties, Inc,
4, 300% due 15/10,/2018 1, 200 1,359 033
RetApp, Inc.
2, 373% due Z3/06,/2027 I, 300 1331 0.2
KextEra Energy Capital Holdings, Inc.
35500 due 01/05/2027 1, 500 1. 620 0.3
Kiagara Mohawk Power Corp.
&, 278% due 15/132/2008 1, G0 I, 779 0. 43
Nissan Motor Acceptance Co, LLC
24508 due 15/00/2028 1. 360 1. 531 0. 32
2 800% due 135012002 200 00 005
Omegn Healthcare Investers, Inc.
4, 500 due 15/01,/2085 1, 20 (L 0
Oneldain Finance Carp.
6, I25% due 15052022 1, i 1. 025 oLx
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OREOK, Inec.
G, 350% due 15/01,/2031 i 1, 400 % 1,762 042
Owens Corning
4. 200% due 01/52/2024 1, 5K 1612 0,34
Facific Ges & Electric Co.
1. 750% due 16/06,/2022 G0 GO0 [ B
30150% due 01,/01,/2006 500 B20 0.
37508 due 15/02/2024 1, 60 1. B57 Q.40
4. 550% due 01/07,/20340 7 TEE 018
FayPal Holdings, Ine.
2. 63 due 01/10,/2005 I, 4K 1472 0,34
Penske Truck Leasing Co. LP
3450% due 01,007,/2024 1, 200 1, 266 0. 30
Public Service Co. of Colorade
1, 900% due 15/01/2031 L, 100 1074 0,36
Santander Holdings USA, Ipe.
B due 18/01,/2023 1, 20 1.230 {30
3.450% due 0Z/06,2023 1. 000 L, 056 0.5
SBA Tower Trust
2.328% due 15/07/2052 I, 14 1. 126 .27
5L Green Reslty Corp.
4. 500% due 011252002 1, 100 I, 126 [ ey
Sputhern Californis Gas Co,
3 200 due 15/06,/2025 1, 5K 1. 545 0, 38
T-Mcbile USA Inmec.
3. 7508 due 15/04,/2027 1, 504 1614 0.
United Alrlines Pass-Through Trust
2, 875% due O7/04,/2030 I, 104 I, 120 [ %)
Utah Acquisition Sub, Ine.
22506 due 23/T1/2024 & I, 200 I, 430 (821
Verizon Communications, Imc.
2. 355% due 15,/08,2032 i 77a THE 0. 18
Vibware, Inc.
L OO0 due 15/08,/2004 1, 204 1. 192 0o
4, 650% due 15,/06,/2027 I, 000 1. 131 0.7
Yolkswogen Group of Azerica Finance LLC
& TN due 1311,/2028 I, 160 L 274 [
Walt MMsney Co.
2, 650% due 13/01/2031 I, 164 1, 143 0.1
Folls Fargo k Co,
35500 due 20004,/2025 1. 300 1. 385 033
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Fhirlpoal Corp.
4. G0 due 15/05,/2080 5 1, 400 £ 1,743 042
WikCo, Inc.
4. B3 due 15/03,/2006 1, 600 1. 796 043
¥ron Las Vegas LLC
5. 5000 due 01,/03,/2005 1, 600 1. 605 [ 1
104, 354 36, 20
ik
Chicage, Illinois General Dbligation Bonds, Series 2008
5, B0% due 01/01/2022 28 236 0. D6
Chicage, Illinods Gomeral Obligation Bonds, Serfes 2015
050 due 01012042 170 154 @05
New Tork State Urban Development Corp., Revenuo Notos, Series 2020
L. 496% due 15/09,/2027 1, 400 1. 388 0,33
1. K18 44
BT — =L . A Sl
Citigroup Mortgage Loan Trust
4. 0% due 25/00,/2037 246 256 0. 06
Citigroup Mortgege Loan Trust, Ime.
2 662% duc 25082035 41 K &, 00
Countrywide Home Loan Reperforming REMIC Trust
0. 432% due 25/01,/2035 370 365 .09
Credit Suisse First Boston Mortgage Securities Corp.
1, 08Z% due 2R/0C/208 149 194 006
GSR Martgage Loan Trust
2 313% due 25062034 b | 25 0.0
20 BEEN due 25042035 15 ] @01
HomeBanc Mortgage Trust
0, 462% due 26/12,/2085 146 1497 005
JPlorgun Mortgage Trust
24068 due 255072035 1 1 {1, 00
2.461% dug 25/08,/2035 140 146 a, 04
2613% due 2508203 2 2 000
2. TEER due 25/04,/2035 i3 il 02
MortgagelT Trust
0. 612% due 25/12/2035 175 177 004
NAAC Reperforming Loan REMIC Trust Cortificates
6. 500% due 25/02/2035 kg 27 0. 10
FIH Alternative Martgage Trust
0 413% due 25/02/20F7 Gt 463 LU}
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Structured Adjustable Eate Mortgage Loan Trust
2. 630% due 25/04/2035 i -7 5 o8 0. 02
Wnbh: Mortgage Pass-Through Certificates Trust
0, 672% due 25/10/2045 S 451 012
2. 718% due 25/12/2035 B BB 0. 12
2.911% due 25/08,2035 62 62 [URH|
Fells Fargo Comsercial Mortgage Trust
2, 652% due 15,/08/2049 1, 104 1. 141 0%
4. 703 1. 13
Eauiadih b
Funnin Mae
0, BI2% due 250072041 s0a Bla o 12
Froddie Mac
0, 405r% due 15,/07,/20%4 ] 538 0.3
27008 due 01,/08/2023 1, 593 1. 506 0. 38
&, O00% due 01/02/2030 - 01042042 1] 65 [N
Ginnia Moo
0, 535% due 20,/02/2067 667 68 0. 16
0, 573% due 20,048,206 S5 L) o 12
0, 67T5% due 200/00,/2065 ot BlRE [ 3
1, 026 due 20,04/2067 1, 768 1. a2 [ 8 K]
3. 000% due 15/00,/2049 373 387 0. 0a
400 due 15,/02,/2050 164 176 LU
Unifora Mortgage-Backed Security
2.031% due 01/06,/2038 255 270 007
2.310% due 01/08,/2002 286 288 a, 07
3 500% due 01/06,/2035 1179 1, 245 030
4, O00% due 01002030 - 01,/ 06 3031 56 60 00
5, 500% due 01/01/2033 - 01/04,/2034 a0 45 0.0
Uniform Mortgage-Backed Security, TBA
2,000 due 01,/01,/2052 35, W0 35, Bb2 2 62
2, 500% due D1,/02,/2052 i, 204 4, 385 1,06
3, 500% due 01./01,/2052 G, G 7. 251 1.74
56, 532 13.509
HE R
1.8 Treasury Bonds
1. 375% due 15/11/2040 15, 200 5,718 .37
1. 375% due 15/08,/2050 T, 400 5, 531 L&
1. GZ5% due 15/11/2060 2, T . B8O . 62
1. 875% due 15/02,/2041 i, 300 4,218 104
2,000 due 15/02/2050 5, B0 5, B53 1.41
2, 700 due 15/08,2042 I, 00d ] 0.5a
2,750 due 15/11/2042 4, 200 4. B33 117
2, B75% due 15/06,/2043 1, 200 1414 [US2]
2 ATEN due 15/08,/2045 1, 9K 2 55 @, 55
3.025% due 1550852044 5, 6IM) 6911 1. 66
33755 due 15/05/2044 (&) 14, 300 18, 282 440
. 250% due 150552009 T00 073 23
4. 3758 due 15/11,/2039 000 * B26 0. 65
& BESE due 1502,/2040 500 T 0. 17
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L5 Treasury Motes
0, 875% due 151152030 (e 1 10, b0 L] a, 54 23
1. 750% due 30/09/2022 0 i 0,05
125 due 30092024 (o) 12, Bl 13, 068 314
2, 250% due 15082027 L. 100 1, 161 0. 28
2.BIFY due 1502/2009 ib, GO0 7171 1.73
6, 0] v M
AW ERMEE 285, 273 68, 549
L o T 1
o &7 =R
(0 0200 dus O2/02,/2022 (@) (b} 15 1, (00 1,970 0.31
{0, 005% due 03/08,/3022 (a) (b} 5, 300 1, &3 0,40
00036 due 2E/02/2022 (a) b 4, 000 1,270 0.21
LG Sl i 4, 223 1.02
ERDEFE 3 5 AT EEIE S I 3 481,948 11587
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WEHAHETHI Sh TV 28T U AF 0 IR (S8 Tillits, BORER)
o TABNOEEINETAIZEIRES L RFAIALE ERES,

]
HHEMA RIBAE S MR

L) i (A5 M HE) HeaE%
Euwrvo-Bund [0-Yoar Bond Decesber Futures Shart 1272621 L. (12 0. 00
Ewro-fuxl 30-Year Bond Decesber Futures Shart 1252021 13 {136} (0, 03
U. S, Tres=ury S-Yesr Sote March Futures L 032002 124 i 0,08
US, Trooswy 10-Year Bote March Futures T 02022 ] ala 012
U5 Treasury 30-Year Bond March Futures Shart 03,2022 G {178) 10, 04)
Ungted Kingdom Long Gilt March Futures Slart 03, 2002 it} (Ra) (0, 02y

3 154 0.0
e ST TER Eh Ty DM T U AF o TSI 3 154 0. 04
WPMBOREL 5 GWF Y A4F ¢ 70 (Gl : TR
o TERMORETRREA LIRS LERIASI EBRS,
ik, 270 EBECRRRSRICRE S LYy F I AP T - A FRF S g

i G| W PR £

LI rleX -z Fa— SR (8- R./%) fior e (%) H¥eie
Gemeral Electric Co. 1. DO0R 0018003 8 B % 25 .01
Gemeral Eleciric Co, (] 20,06, 2024 00 [ Q.00
Gemetn]l Electric o, (] b o ol LT 1T | 1] 45 LI

3 TG 0.02
2Py HEMERE S L Py L - FPAAL - AT 2T - A - TEF S La Ll

R W e R A

B P Ty SEaH (AR MRS (#12%) %
iTrasx Crossover 36 5-Year Index B. Do MO12026 € 1o, g § {1550 {151
SRR D T
o
S WA _ MBS A
e R H R HEE&A (BB 7F) ik HE) K
Beeeive™  |-Day GEP-SONID Compounded-015 0, 750 16/03/2062 £ T, 30 % {177} £, 04)
Receive F-Month USI-LIBOR 0, 20 11/03/2022 3 44,200 (14} 0, 00
Fay 3-Mopth USI-1LIBOR 1, 500 21 2021 B, 300 1% 0,
Puy $-Manth USI-LIBOR 2. B0 2 13, 200 576 0,21
Py G-Month JPY-LIBOR 0,133 109, 610 (R (0,01}
Recedve™  g-Month JPY-LIBOR 0, 250 17/09/2081 16, 840, 000 (56} {a, 04}
Beceive  6-Manth JPY-LIBOR 0, 304 200082027 1, 258, 960 {156} (0, 043
Receive G-Month JPY-LIBOK 0, 300 20,03, 2028 164, 000 (36} f0.01y
Becedvé  G-Mopth JPY-11B0H 0, 350 17/03,/2051 3, 000 {1} 0,00
Beceive  G-Manth JPY-LIBOR 0, 3% 15/ D6 2028 70, 06 (16} (0. a1)
Receive G-Manth JFY-LIBOR 0, 520 16,/03,2051 B, D00 ] 0. ()
RBeceive  G-Month JPY-LIBOR 0. 534 15/03,/2051 189, 000 {1 0, 0
Receive  G-Momth JPY-LIBOR 0, 557 17/03,/2051 20, 00d {zy 0, 00
Beceive B-Manth JPY-1LIBOR 0. 570 144032051 3, 000 {1} 0. o0
Beceive G-Month JPY-LIBOR 0,672 07042051 1, 000 o 0, 0

3 504 012
MR A D o TRBE 3 380 0,09
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HomeeF M HB7 7 PO, ) T F2ra 20BN ETHD, WEQAY > TREBPOCEMTERSNSL HICERFHSE -
W, PreF (g v rrbOok, ) @FeF 8 o0 POBRGEZHL, (1) A7 PORERESS LR iie X, SEH
B h L i EERA R o T oM e ST S0, £ (i) WE TR S BT R S BRI B e 5 IURE B R
B U IS L s AR e e b L LRSI T O,

OO AT RO RETERESNEL S ICARNEHAE B, Py P R R T - FhIl ) BEART TP e LY
PLLTIMAIE, ARARTOFF ra-OWGRE LCRHT S 2 EHAERSASRRRLIAN.

O g BilidkiE, A — FREOIRE LTS,
OTC ST U A3 o RNE (Gl THLDe, SEERCERR)
» TAMOREEZEMIAICLIRES0 LRRENIZ LHBS,

A AT rm
SRAT T rw s
WH 2 Ry i
HEH i) ERhEFHE  EBeH ek (B0 79 SEsEY BfRE  SmEE B
GLY Put - OTC 30
Year [nterest G-Mopth GHP-
Rote Swap LIBOR Hegoive 0, s 1570572022 1400 3% B % 47 0.
B iea
SHAT v irm
X 0m L E =] ) L
H%H B HEEEEN  FHeR i (A/H.7%) MEREYFLIiri SFEESN %
GLY Call — OTC 1-Year
Interest Rate  3-Momth USD-
Swagp LIBOR Receive o, 5700 Q11,3022 M lop & {68 % (46) {01}

Put = OTC 1-Year

Interest Rate  3-Momth USD-

Swnp LI1R0R Tray i) 02/ 11,2022 29,100 {54) {74} {0, 2]
Put - OTC 10-Year

Interest Rate  G-Momth GEP

Swig L 1R Pay (LR 15/09/2022 3,800 {144) (G5} {0, 02}
§ (22} % (214) {6 05)
EESR - dadn Bt 7 i m
;e ] N
W ‘;_H'i il (B8 Wik -2 rA SFEEN L0
sl Call - OTC Unifora Mortgage Backed
Security, TBA I 000% due B1702/2062 100,141 07/02,/ 2022 1,100 % 4 5 T {00
SAL Call = OTC Uniform Mortgage Backed
Security, TBA I 000% due O1/08/2052 100, 765 06,/01,/2022 2,000 (3 {5} 0. 02
Call - OTC Unifora Mortgnge-Bocked
Security, TBA 2 000% due 01/12/2051 100, 154 06,12,/2021 1,200 {5 (3) 0. 00
Call — OTC Uniform Mortgage Backed
Security, TBA I 000% due DL712/2081 100, 1658 06,/ 12/2021 1,200 {4) {2 .00
H (16} 4 (17} 000
U L ioSToE SR ) o
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iR, VU B L ERMEIRICES S LY e - F AL - AT ST - A FOF

B #HEA FLITA  RERHES R

BEF vIrbvri e xuFiFi— TEef] (B/HF) WY WE (SR (Hi%) SEGEM W%

GST Colowbia Govermment
Intermational Bond 10O0% 20712/ 70% 5 L4000 % 3 3 W 5 (Bl (0, 02)
Ruszia Government
Intermational Bord LO0D 201252004 1, 1 I o T 0.00
3 ) % 4 5 {4 (0, 02)
Popwl (7 ry FOIE ) SI7oF a0 ETEN, HiOAT e rRBORMTERSLEL IR Rl
S, Prr R TR L, ) R F S COBVCRIZML, (1) R0 uernRERRICS L SEE RN, B
TSR L L < BRI B IR T SRR AW DA, A0 (i) MRl s B R A R R N A e S RURE
OETEL M LS LR RS L L RESORETERL 5.
HOEGAD > TRBORETERSLEL JIEERTEAESREE, T F i T POk ) BERTeT S e b0
DEELTERY ZE, ERiElroT v -0 FLE LTRMATS 2 LRSS iR RANL
E S ]
kA VMRS b
HEF LA ) A R I REAAHE ki (BR (iH5) o
BFS 1272021 CAD 1LL3dZ L 1,085 % 38 3 [ -1 k] [N}
1272021 € |.807 2,03 o L] 1] 0. 00
12,2021 £ 51 612 12 L & 0. 00
1272021 £ 1467 AUD 1,952 o (53) (83} 60, 02)
Q1202 WD (Eal] § @ | L] 1 [ 1}
Q2/20a2 3 4110 NOK 18, 355 o (SH3) LU 10, 02)
BRC 12/2021 E 1.360 H] 1, 4% =4 L] 24 LU
BSS 01/2022  BRE 5,600 ari ] {11} (11 0,00
07/ 2082 B4, 100 11,604 56T L] G o L4
CES 127202 E 1179 1, 367 40 0 40 0.0
1272081 PEN 2,901 TOh o i ] 0, )
1272021 3 1000 13 60 o (19 {19} (0. 1)
92,/2022 IS 8.000 3 2,43 o {103 {103 (0. 03)
022022 PEN 9, 18T 2,005 43 0 43 0.0
08/ 1ls 5,300 1,654 o (3 (39 LGRS ]
08202 FEN 138 108 ' L] E LR
GLM 012008 3328 B05 o {12 L1z LU
022022 3 1138 MOK 9, YEh o (43 (45 (0,01
HU= 122021 LA R ] H] 1, 308 36 o 46 ]
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