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29
0)
REIT 1,632,203,943 15.18%
1,587,146,915 14.76%
1,086,282,900 10.10%
1,062,173,046 9.88%
1,043,407,059 9.71%
1,024,039,238 9.53%
518,199,305 4.82%
2,616,594,379 24 _34%
180,410,267 1.68%
10,750,457,052 100.00%
29
() () (%)
() ()
REIT 1,521,442,900 1.0370 1.0728 15.18%
1,577,888,431 1,632,203,943
868,004,876 1.7825 1.8285 14.76%
1,547,305,491 1,587,146,915
872,516,386 1.2148 1.2450 10.10%
1,060,020,157 1,086,282,900
797,606,853 1.3371 1.3317 9.88%
1,066,559,883 1,062,173,046
T.Rowe Price Funds SICAV-
0)
5 U.S. Aggregate Bond Fund 877,778 1,197 1,203 9.82%
1,051,140,978 1,056,006,959
T.Rowe Price Funds SICAV-
0)
Global High Yield Bond Fund 948,837 1,094 1,108 9.78%
1,038,049,450 1,051,736,975
660,426,014 1.5494 1.5799 9.71%
1,023,330,108 1,043,407,059
8 462,466,350 2.1689 2.2143 9.53%
1,003,043,267 1,024,039,238
9 1,013,097,372 0.5125 0.5115 4.82%
519,313,712 518,199,305
T.Rowe Price Funds SICAV -
0)
10 Emerging Markets Equity Fund 557,596 889 912 4.73%
495,818,908 508,850,444

36/185




(

)

EDINETOOOO

OO000D0O000DO0ODOO(E12454)
Ooooooooooooooooooad

73.98%
24.34%
98.32%

29

29
» 2 3,000 1.0000
10 ”r 136,194 136,891 0.9696 9746
2 ”r 111,903 114,044 0.8028 8178
2 2 91,800 93,739 0.7555 7705
” ”r 58,671 60,384 0.5357 5507
” ” 55,505 56,379 0.6138 6228
» 2 48,227 48,936 0.6584 6674
» ”r 37,347 37,927 0.6243 6333
” ’ 30,336 30,802 0.6301 6391
” ”r 22,105 22,491 0.5447 5537
10 21,940 22,270 0.6349 6439
2 27 , . : )
11
o ”r 18,250 18,537 0.6003 6093
2 20,561 20,815 0.7552 7642
25 27 : . ' .
13 19,577 19,807 0.7823 7913
25 27 : . ' .
14 18,487 18,698 0.8172 8262
2 27 : . ' .
B 17,485 17,674 0.8784 8874
2 29 . . : .
16 15,877 16,036 0.9468 9558
27 27 : . ' .
7 13,386 13,526 0.8891 8981
27 28 . . : .
18 12,003 12,223 0.8482 8572
28 28 : . ' .
28 11,840 0.8420
28 11,851 0.8445
28 10,950 0.7877
28 11,237 0.8135
28 11,125 0.8007
19
o . 10,719 10,843 0.7888 7978
28 10,792 0.7937
28 10 10,902 0.8064
28 11 11,332 0.8431
28 12 11,522 0.8798
29 11,182 0.8700
29 11,078 0.8749
20
% ”r 10,697 10,813 0.8585 8675
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29 10,816 0.8710
29 10,750 0.8749

19 22 19 27 0.0050

19 28 20 27 0.0150

20 28 20 29 0.0150

20 30 21 27 0.0150

21 28 21 28 0.0090

21 29 22 29 0.0090

22 30 22 27 0.0090

22 28 23 28 0.0090

23 29 23 27 0.0090

10 23 28 24 27 0.0090

11 24 28 24 27 0.0090

12 24 28 25 27 0.0090

13 25 28 25 27 0.0090

14 25 28 26 27 0.0090

15 26 28 26 29 0.0090

16 26 30 27 27 0.0090

17 27 28 27 28 0.0090

18 27 29 28 28 0.0090

19 28 29 28 27 0.0090

20 28 28 29 27 0.0090

19 22 19 27 2.5%

19 28 20 27 15.7%

20 28 20 29 4.0%

20 30 21 27 27.1%

21 28 21 28 16.3%

21 29 22 29 8.7%

22 30 22 27 3.8%

22 28 23 28 2.4%

23 29 23 27 12.1%

10 23 28 24 27 18.2%

11 24 28 24 27 4._0%

12 24 28 25 27 27.3%

13 25 28 25 27 4.8%

14 25 28 26 27 5.6%

15 26 28 26 29 8.6%

16 26 30 27 27 8.8%

17 27 28 27 28 5.1%

18 27 29 28 28 3.6%

19 28 29 28 27 5.9%

20 28 28 29 27 10.0%

x 100

19 22 19 27 143,915,193,041 3,444,616,817
19 28 20 27 9,456,550,153 10,531,107,727
20 28 20 29 1,210,147,834 19,101,436,301
20 30 21 27 1,032,078,680 13,023,015,618
21 28 21 28 723,370,575 19,813,830,702
21 29 22 29 420,700,426 17,593,714,515
22 30 22 27 337,246,711 13,762,458,300
22 28 23 28 273,981,316 11,950,617,466
23 29 23 27 225,487,243 7,789,551,735
10 23 28 24 27 219,834,307 6,245,534,761
11 24 28 24 27 180,413,715 4,336,327,069
12 24 28 25 27 155,641,899 3,332,778,933
13 25 28 25 27 122,052,475 2,320,663,987
14 25 28 26 27 148,600,281 2,554,485,378
15 26 28 26 29 88,632,209 2,802,199,202
16 26 30 27 27 108,314,639 3,246,153,487
17 27 28 27 28 53,274,974 1,766,917,163
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18 27 29 28 28 48,077,011 846,917,471
19 28 29 28 27 45,281,793 712,778,081
20 28 28 29 27 50,827,669 1,179,131,076
)
29
19,727,154,820 93.83%
1,297,859,156 6.17%
21,025,013,976 100.00%
29
1,055,700,000 5.02%
)
29
() () (%)
() ()
1 1,597,200 679.00 709.20 5.39%
1,084,498,800|  1,132,734,240
2 166,900 4,890.63 4,769.00 3.79%
816,246,720 795,946,100
3 99,500 5,896.00 6,035.00 2.86%
586,652,000 600,482,500
4 1,154,800 542.70 503.10 2.76%
626,709,960 580,979,880
5 153,000 3,630.00 3,750.00 2.73%
555,390,000 573,750,000
6 35,600 12,405.00 12,965.00 2.20%
441,618,000 461,554,000
7 186,000 2,491.50 2,403.50 2.13%
463,419,000 447,051,000
8 253,600 1,703.00 1,701.00 2.05%
431,880,800 431,373,600
9 250,400 1,623.50 1,573.00 1.87%
406,524,400 393,879,200
10 145,400 2,622.00 2,688.00 1.86%
381,238,800 390,835,200
11 99,100 3,701.00 3,706.00 1.75%
366,769,100 367,264,600
12 105,000 3,182.00 3,232.00 1.61%
334,110,000 339,360,000
13 109,200 2,871.50 2,972.00 1.54%
313,567,800 324,542,400
14 364,000 848.60 872.30 1.51%
308,890,400 317,517,200
15 74,800 4,026.00 4,212.00 1.50%
301,144,800 315,057,600
16 302,000 896.00 966.00 1.39%
270,592,000 291,732,000
17 16,500 17,030.00 17,620.00 1.38%
280,995,000 290,730,000
18 461,000 569.70 619.80 1.36%
262,631,700 285,727,800
19 60,400 4,585.00 4,692.00 1.35%
276,934,000 283,396,800
20 177,100 1,498.00 1,488.50 1.25%
265,295,800 263,613,350
21 370,000 647.00 689.00 1.21%
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239,390,000 254,930,000

22 33,100 7,375.00 7,444.00 1.17%
244,112,500 246,396,400

23 339,000 659.00 691.00 1.11%
223,401,000 234,249,000

24 622,000 355.00 376.00 1.11%
220,810,000 233,872,000

25 43,600 4,715.00 4,980.00 1.03%
205,574,000 217,128,000

26 45,400 4,536.40 4,648.00 1.00%
205,952,976 211,019,200

27 171,000 1,050.00 1,123.00 0.91%
179,550,000 192,033,000

28 261,000 702.00 726.00 0.90%
183,222,000 189,486,000

29 760,000 243.00 249.00 0.90%
184,680,000 189,240,000

30 138,000 1,578.00 1,331.00 0.87%
217,764,000 183,678,000

93.83%

93.83%

.53%

.05%

.35%

.09%

.94%

.66%

.93%

. 38%

. 79%

.71%

. 14%

. 76%

.71%

.42%

.31%

.30%

.88%

. 70%

. 24%

.00%

91%

-90%

.87%

.52%

50%

.49%

.44%

. 15%
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TOPIX 69 1,035,690,000 1,055,700,000 5.02%
2906
REIT
)
29
496,832,079 30.44%
243,258,621 14.90%
230,876,300 14.15%
227,895,475 13.96%
202,310,015 12.39%
70,920,615 4.35%
57,660,195 3.53%
46,785,774 2.87%
33,640,700 2.06%
22,028,566 1.35%
1,632,208,340 100.00%
)
29
() () (%)
) )
1|SEGRO PLC 133,855 653 703 5.77%
87,520,291 94,121,064
2|UNIBAIL-RODAMCO SE 3,273 26,913 27,390 5.49%
88,087,214 89,649,605
3|TRITAX BIG BOX REIT PLC 358,365 203 201 4.42%
73,054,568 72,179,971
4|WELLTOWER INC 8,731 7,753 8,030 4.30%
67,696,457 70,115,922
5|HAMMERSON PLC 69,182 821 855 3.63%
56,859,371 59,193,336
6 88 615,000 593,000 3.20%
54,120,000 52,184,000
7|SIMON PROPERTY GROUP INC 2,752 18,691 18,682 3.15%
51,438,059 51,413,558
8|GECINA SA 3,112 14,634 16,000 3.05%
45,543,917 49,793,680
9|EQUITY RESIDENTIAL 6,896 7,004 7,181 3.03%
48,303,670 49,523,925
10|DEXUS PROPERTY GROUP 54,229 814 854 2.84%
44,147,134 46,313,865
11|EUROCOMMERCIAL PROPERTIE-CV 10,661 3,995 4,334 2.83%
42,600,345 46,214,256
12|VEREIT INC 48,000 945 952 2.80%
45,406,320 45,726,835
13| ICADE 5,481 8,164 8,306 2.79%
44,750,315 45,525,298
14|SCENTRE GROUP 118,059 350 362 2.62%
41,372,643 42,748,455
15|WESTFIELD CORP 53,497 720 752 2.47%
38,519,230 40,255,936
16 233 171,400 168,500 2.41%
39,936,200 39,260,500
17|ASHFORD HOSPITALITY TRUS-D 13,825 2,857 2,828 2.40%
39,510,843 39,110,811
18|GPT GROUP 87,836 422 441 2.37%
37,069,146 38,750,783
19|HUDSON PACIFIC PROPERTIES IN 9,800 3,829 3,877 2.33%
37,528,991 37,997,967
20 60 659,000 632,000 2.32%
39,540,000 37,920,000
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60 610,000 587,000 2.16%
36,600,000 35,220,000
BOSTON PROPERTIES INC 2,500 14,743 14,021 2.15%
36,859,248 35,053,567
VORNADO REALTY TRUST 3,233 11,231 10,740 2.13%
36,311,073 34,724,353
ALSTRIA OFFICE REIT-AG 22,817 1,371 1,474 2.06%
31,296,881 33,640,700
STOCKLAND 81,219 377 408 2.03%
30,693,439 33,194,887
LIBERTY PROPERTY TRUST 7,200 4,316 4,559 2.01%
31,081,961 32,828,769
64 491,500 479,000 1.88%
31,456,000 30,656,000
MIRVAC GROUP 139,103 181 191 1.63%
25,242,075 26,631,547
DIGITAL REALTY TRUST INC 2,000 11,545 12,608 1.54%
23,090,449 25,216,088
ASCENDAS REAL ESTATE INV TRT 121,505 200 207 1.54%
24,406,612 25,181,425
98.65%
98.65%
29
29
29
20,604,017,179 28.60%
7,143,866,100 9.92%
6,945,849,597 9.64%
5,131,974,543 7.12%
3,479,559,116 4.83%
3,374,582,640 4.68%
3,368,758,250 4.68%
3,005,111,316 4.17%
2,784,624,661 3.86%
2,192,765,094 3.04%
1,726,321,293 2.40%
1,725,266,189 2.3%
1,617,026,536 2.24%
1,036,564,541 1.44%
905,342,724 1.26%
842,210,547 1.17%
796,812,120 1.11%
763,530,300 1.06%
747,487,787 1.04%
714,385,320 0.99%%
691,703,012 0.96%
412,059,375 0.57%
378,686,483 0.53%
151,429,072 0.21%
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1,509,444,014 2.10%
72,049,377,809 100.00%
)
29
() () (%)
() ()
1[ING GROEP NV 734,710 1,656 1,806 1.84%
1,216,862,886|  1,326,962,118
2 331,800 3,330.00 3,750.00 1.73%
1,104,894,000f  1,244,250,000
3[MICROSOFT CORP 163,400 6,971 7,597 1.72%
1,139,094,995  1,241,475,340
4| ANTA  SPORTS PRODUCTS LTD 3,915,000 326 311 1.69%
1,276,446,600(  1,220,462,100
5[ TAIWAN SEMICONDUCTOR MANUFAC 1,702,131 678 712 1.68%
1,155,678,863|  1,212,206,634
6[SANDS CHINA LTD 2,320,000 494 508 1.64%
1,146,230,800|  1,179,406,800
7| ANALOG DEVICES INC 132,030 8,006 8,663 1.59%
1,057,058,929|  1,143,898,215
8[HOME DEPOT INC 65,720 14,947 17,374 1.58%
982,340,492|  1,141,858,370
9[NEXTERA ENERGY INC 76,250 13,171 14,859 1.57%
1,004,301,826  1,133,032,361
10[BRITISH AMERICAN TOBACCO PLC 148,100 6,711 7,516 1.55%
993,962,783  1,113,238,316
11 409,300 2,731.00 2,688.00 1.53%
1,117,798,300|  1,100,198,400
12[AMERICAN WATER WORKS CO INC 122,900 7,940 8,948 1.53%
975,892,550|  1,099,811,071
13[BOC HONG KONG HOLDINGS LTD 2,376,000 409 454 1.50%
973,435,320 1,078,763,400
14[ToTAL sA 188,230 5,811 5,714 1.49%
1,093,818,129|  1,075,620,053
15[NATIONAL GRID PLC 721,100 1,364 1,445 1.45%
984,175,249|  1,042,457,638
16[CARNIVAL CORP 152,740 5,975 6,786 1.44%
912,645,953|  1,036,564,541
17[MERCK & CO. INC. 145,900 6,799 6,964 1.41%
992,093,592  1,016,124,664
18[ALTRIA GROUP INC 127,180 7,562 7,960 1.41%
961,754,936  1,012,425,763
19| WESTPAC BANKING CORP 345,559 2,827 2,925 1.40%
977,124,329|  1,010,778,59
20| AMCOR LIMITED 770,320 1,260 1,311 1.40%
970,798,553|  1,009,912,629
21|RAYTHEON COMPANY 58,000 16,492 17,390 1.40%
956,539,775|  1,008,630,173
22| NORTHROP GRUMMAN CORP 36,210 26,243 27,644 1.39%
950,269,708|  1,001,005,027
23[AT&T INC 224,200 4,540 4,441 1.38%
1,018,009,694 995,803,110
24| DELTA ELECTRONICS INC 1,554,000 595 630 1.36%
926,082,990 980,558,460
25[MCDONALD"S CORP 62,500 13,402 15,677 1.36%
837,665,918 979,838,893
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26]CK HUTCHISON HOLDINGS LTD 698,500 1,287 1,387 1.34%
898,969,500 968,889,350
27| CONOCOPHILLIPS 180,070 5,526 5,326 1.33%
995,185,918 959,113,935
28] ACCOR SA 189,880 4,601 5,030 1.33%
873,821,683 955,283,526
29[JULIUS BAER GROUP LTD 167,000 5,147 5,679 1.32%
859,692,620 948,465,227
30[ROCHE HOLDING AG-GENUSSCHEIN 32,500 27,071 29,130 1.31%
879,808,442 946,730,622
97.69%
0.21%
97.90%
1.73%
1.53%
1.26%
1.11%
1.07%
0.95%
0.81%
0.79%
0.68%
9.92%

.45%

.41%

. 30%

.44%

.29%

76%

.51%

.37%

. 75%

.45%

.35%

. 15%

.64%

.48%

.27%

.06%

.72%

.58%

.29%

.19%

.18%

.09%
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[{e]
~

.69%

29

29

44/185



(

(

)

)

29

EDINETOOOO

OO000D0O000DO0ODOO(E12454)
Ooooooooooooooooooad

530,141,207

5.

81%

427,760,782

-69%

352,364,545

.86%

315,028,603

.45%

309,921,065

.40%

309,818,005

.40%

297,369,662

.26%

287,413,714

.15%

281,790,647

.09%

258,774,991

.84%

227,739,293

.50%

218,847,845

.40%

212,175,219

.33%

186,383,038

-04%

167,333,863

.83%

162,622,512

.78%

151,180,509

.66%

141,279,053

.55%

140,512,305

.54%

135,858,392

-49%

131,705,260

440

105,006,789

.15%

75,049,056

.82%

69,590,527

. 76%

61,242,330

.67%

44,735,018

-49%

28,768,465

-32%

361,812,133

-96%

148,391,860

.63%

88,904,684

.97%

46,623,832

.51%

24,909,595

-27%

19,842,061

.22%

393,099,261

.31%

337,481,805

. 70%

274,983,344

.01%

218,903,646

.40%

181,413,383

-99%

164,395,390

-80%

120,817,648

.32%

110,719,304

.21%

96,087,006

.05%

83,633,322

-92%

70,994,116

.78%

57,164,108

.63%

56,771,922

.62%

47,852,029

.52%

24,155,494

.26%

23,710,779

26%

23,704,770

.26%

23,337,958

.26%

22,965,359

.25%

22,511,741
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29
() () (%)
() )

1|REPUBLIC OF SERBIA 3,200,000 12,755.20 12,838.19 7.2500 4.50%
408,166,647 410,822,138| 2021/09/28

2|REPUBLIC OF SOUTH AFRICA 2,298,000 11,393.23 11,260.87 4.6650 2.84%
261,816,429 258,774,991| 2024/01/17

3|FED REPUBLIC OF BRAZIL 2,125,000 10,865.60 11,059.44 4.2500 2.58%
230,894,058 235,013,179] 2025/01/07

4|PETROLEOS MEXICANOS 1,754,000 11,003.57 11,156.82 6.5000 2.14%
193,002,726 195,690,666| 2041/06/02

5|REPUBLIC OF TURKEY 1,350,000 11,775.10 12,103.12 6.2500 1.79%
158,963,965 163,392,138] 2022/09/26

6 |PERUSAHAAN PENERBIT SBSN 1,400,000 11,615.85 11,615.89 4.3500 1.78%
162,621,956 162,622,512| 2024/09/10

7 |UKRAINE GOVERNMENT 1,400,000 10,922.77 11,058.33 7.7500 1.70%
152,918,914 154,816,631| 2021/09/01

8|REPUBLIC OF SRI LANKA 1,250,000 11,341.89 11,547.45 5.8750 1.58%
141,773,722 144,343,130 2022/07/25

9 |KAZMUNAIGAZ NATIONAL 1,150,000 12,280.31 12,247.46 7.0000 1.54%
141,223,671 140,845,841] 2020/05/05

10|PERTAMINA PERSERO PT 1,225,000 11,044.53 11,481.67 5.6250 1.54%
135,295,503 140,650,555  2043/05/20

11| IVORY COAST 1,249,000 11,079.00 10,877.37 5.3750 1.49%
138,376,766 135,858,392 2024/07/23

12|SOCIALIST REP OF VIETNAM 1,150,000 11,436.25 11,452.63 4.8000 1.44%
131,516,957 131,705,260| 2024/11/19

13|RUSSIAN FEDERATION 1,000,000 11,828.12 12,075.63 4.8750 1.32%
118,281,237 120,756,327| 2023/09/16

14|REPUBLIC OF GHANA 1,000,000 11,736.08 11,832.35 9.2500 1.30%
117,360,869 118,323,528| 2022/09/15

15|REPUBLIC OF SRI LANKA 1,000,000 11,581.46 11,825.89 6.2500 1.30%
115,814,606 118,258,979 2021/07/27

16| ISLAMIC REP OF PAKISTAN 975,000 11,834.02 11,818.33 6.7500 1.26%
115,381,715 115,228,720] 2019/12/03

17 |ESKOM HOLDINGS SOC LTD 1,000,000 11,491.36 11,415.34 7.1250 1.25%
114,913,602 114,153,491| 2025/02/11

18|PETROBRAS GLOBAL FINANCE 900,000 12,205.17 12,586.89 8.3750 1.24%
109,846,568 113,282,091| 2021/05/23

19|PETROLEOS MEXICANOS 900,000 12,406.98 12,379.89 6.8750 1.22%
111,662,821 111,419,096 2026/08/04

20| LEBANESE REP 900,000 12,033.57 12,347.29 8.2500 1.22%
108,302,197 111,125,624] 2021/04/12

21|JAMAICA GOVERNMENT BOND 952,380 11,756.78 11,599.20 8.5000 1.21%
111,969,354 110,468,529| 2021/11/16

22|REPUBLIC OF COLOMBIA 950,000 11,420.18 11,518.51 4.0000 1.20%
108,491,724 109,425,892| 2024/02/26

23|BANCO NACIONAL COM EXT 1,000,000 10,903.63 10,920.88 3.8000 1.20%
109,036,377 109,208,877| 2026/08/11

24|REPUBLIC OF ARGENTINA 885,000 12,180.69 12,227.43 7.5000 1.19%
107,799,110 108,212,775| 2026/04/22

25|REPUBLIC OF ARGENTINA 862,253 12,464.79 12,464.48 8.2800 1.18%
107,478,129 107,475,395| 2033/12/31

26|FED REPUBLIC OF BRAZIL 1,059,000 9,334.61 10,127.39 5.0000 1.18%
98,853,620 107,249,060 2045/01/27

27|OMAN GOV INTERNTL BOND 950,000 11,254.20 11,199.11 4.7500 1.17%
106,914,911 106,391,570] 2026/06/15

28| LEBANESE REPUBLIC 900,000 11,182.66 11,407.22 6.8500 1.13%
100,643,998 102,665,025| 2027/03/23

29|STATE GRID OVERSEAS INV 900,000 11,352.30 11,253.75 3.1250 1.11%
102,170,786 101,283,804| 2023/05/22

30|HAZINE MUSTESARLIGI VARL 925,000 10,926.78 10,857.56 4.4890 1.10%
101,072,771 100,432,464 2024/11/25

61.70%

25.94%
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186,442,654

[,
-

.16%

116,956,729

=
o

LTT%

90,389,426

-32%

67,048,567

L17%

41,135,988

.79%

30,070,717

LTT%

27,328,666

.52%

26,903,912

.48%

23,671,618

.18%

22,593,378

.08%

21,281,859

-96%

21,209,265

.95%

19,249,468

LTT%

17,302,819

.59%

15,420,243

-42%

13,722,275

.26%

13,388,367

.23%

13,280,085

.22%

8,373,431

LTT%

7,039,536

.65%

3,101,288

29%

2,585,461

. 24%

28,906,380

.66%

5,932,331

.55%

39,932,707

.68%

38,628,856

.56%

33,456,252

-08%

29,801,900

.74%

23,374,394

.15%

20,483,398

.89%

12,193,765

.12%

11,941,816

.10%

11,757,536

-08%

7,237,343

.67%

7,073,690

.65%

6,969,298

.64%

20,056,425
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40,412,638 40,649,064]  2022/09/01
3|HETA ASSET RESOLUTION AG 300,000 13,220.86 13,310.90 2.3750|  3.68%
39,662,607 39,932,707|  2022/12/13
4[BELGIUM KINGDOM 235,000 16,207.91 16,343.87 4.5000|  3.54%
38,088,608 38,408,105|  2026/03/28
5| FRANCE OAT. 229,000 15,461.18 15,990.63 3.2500[  3.37%
35,406,116 36,618,543|  2045/05/25
6[BONOS Y OBLIG DEL ESTADO 219,000 16,615.06 16,656.63 5.9000]  3.36%
36,386,986 36,478,029  2026/07/30
7[uk GILT 158,000 22,106.94 22,300.61 4.7500  3.24%
34,928,977 35,234,964|  2038/12/07
8|BUONI POLIENNALI DEL TES 263,000 11,966.92 12,103.85 2.0000[  2.93%
31,473,024 31,833,132]  2025/12/01
9| ISLANDSBANKI 240,000 12,360.53 12,417.45 1.7500  2.74%
29,665,291 29,801,900  2020/09/07
10[ INSTITUT CREDITO OFICIAL 200,000 14,465.96 14,453.19 1.8750]  2.66%
28,931,933 28,906,380  2017/12/15
11[BUONI POLIENNALI DEL TES 175,000 12,200.77 12,209.11 0.7000]  1.97%
21,351,355 21,365,947|  2020/05/01
12|EXPORT-IMPORT BK KOREA 160,000 12,773.96 12,802.12 2.0000[  1.89%
20,438,345 20,483,398  2020/04/30
13[BUONI POLIENNALI DEL TES 134,000 15,025.52 15,178.88 4.7500|  1.87%
20,134,199 20,339,700|  2044/09/01
14| FRANCE OAT. 175,000 11,454.83 11,518.69 0.2500]  1.86%
20,045,969 20,157,719]  2026/11/25
15[SERBIA TREASURY BONDS 18,000,000 109.62 109.65 10.0000]  1.82%
19,732,321 19,737,967|  2019/08/21
16[REPUBLIC OF INDONESIA 149,000 12,914.27 12,919.10 2.8750|  1.77%
19,242,266 19,249,468|  2021/07/08
17[BUONI POLIENNALI DEL TES 130,000 14,326.64 14,331.72 4.5000[  1.72%
18,624,640 18,631,239]  2024/03/01
18| FRANCE OAT. 156,000 11,307.20 11,626.85 1.2500|  1.67%
17,639,246 18,137,897|  2036/05/25
19[REPUBLIC OF CYPRUS 130,000 12,816.14 12,934.33 3.8750  1.55%
16,660,985 16,814,633  2022/05/06
20[REPUBLIKA SLOVENIJA 98,000 16,394.51 16,495.66 5.1250[  1.49%
16,066,620 16,165,749  2026/03/30
21[IRISH GOVT TREASURY 90,000 16,348.58 16,508.11 5.4000[  1.37%
14,713,729 14,857,299|  2025/03/13
22[BUONI POLIENNALI DEL TES 94,000 15,454.31 15,560.64 5.0000]  1.35%
14,527,059 14,627,007  2040/09/01
23[DEXIA CREDIT LOCAL 100,000 14,418.01 14,399.35 1.8750  1.33%
14,418,017 14,399,355|  2017/07/17
24|BUNDESREPUB. DEUTSCHLAND 87,000 16,155.10 16,405.02 2.5000(  1.31%
14,054,943 14,272,371  2046/08/15
25[ROMANIA GOVERNMENT BOND 460,000 3,051.02 3,050.30 5.8500[  1.29%
14,034,716 14,031,406|  2023/04/26
26[STATE OF ISRAEL 100,000 13,640.94 13,722.27 2.8750|  1.26%
13,640,943 13,722,275  2024/01/29
27[BUONI POLIENNALI DEL TES 94,000 14,305.61 14,477.22 4.5000]  1.25%
13,447,281 13,608,592  2026/03/01
28[BELGIUM KINGDOM 72,000 18,514.98 18,769.81 4.2500  1.24%
13,330,787 13,514,268|  2041/03/28
29[uk GILT 71,000 18,895.65 18,994.71 5.0000(  1.24%
13,415,914 13,486,244|  2025/03/07
30[REPUBLIC OF ALBANIA 100,000 13,381.11 13,388.36 5.7500(  1.23%
13,381,116 13,388,367 2020/11/12
72.5%
22.36%
3.21%
98.15%
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29
29
()
29
88,740,652 8.35%
57,271,156 5.39%
50,742,811 4.78%
32,495,221 3.06%
504,410,144 47.49%
189,093,596 17.80%
139,433,011 13.13%
1,062,186,591 100.00%
)
29
() () (%)
) )
1| LANDWIRTSCH. RENTENBANK 2,400,000 7,867.56 7,878.89 4.0000 17.80%
188,821,620 189,093,596] 2020/01/30
2|ASIAN DEVELOPMENT BANK 2,000,000 8,489.39 8,486.06 3.5000| 15.98%
169,787,957 169,721,365| 2018/07/25
3| INT BK RECON & DEVELOP 2,000,000 8,361.70 8,410.07 2.8000| 15.84%
167,234,154 168,201,403| 2022/01/12
4|EUROPEAN INVESTMENT BANK 1,200,000 7,937.78 7,904.70 7.5000 8.93%
95,253,386 94,856,447| 2017/12/15
5|NORDIC INVESTMENT BANK 900,000 7,955.24 7,958.99 4.8750 6.74%
71,597,161 71,630,928| 2019/01/22
6[HONG KONG GOVERNMENT 4,000,000 1,494.62 1,502.15 2.4400 5.66%
59,784,868 60,086,312| 2020/12/07
7| SINGAPORE GOVERNMENT 700,000 8,192.03 8,181.59 2.5000 5.39%
57,344,250 57,271,156| 2019/06/01
8|MALAYSIA GOVERNMENT 2,000,000 2,529.88 2,537.14 3.8000 4.78%
50,597,687 50,742,811| 2023/08/17
9|KOREA TREASURY BOND 300,000,000 10.84 10.83 4.2500 3.06%
32,538,199 32,495,221| 2021/06/10
10|HONG KONG GOVERNMENT 2,000,000 1,431.78 1,432.71 0.7900 2.70%
28,635,750 28,654,340 2018/06/18
65.29%
21.58%
86.87%

()

29

29

29
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514,543,750 99.30%
3,639,091 0.70%
518,182,841 100.00%
29
() () (%)
) )
1[BCOM/BARCLAYS 10/20/17 5,000,000 10,401.60 10,290.87 0.8500(  99.30%
520,080,428 514,543,750|  2017/10/20
99.30%
99.30%
29
29
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28 27 29 27
1,659,305 1,826,691
147,871,554 168,199,903
2,633,550,903 2,637,802,570
7,939,460,190 7,885,599,850
559,277
79,448,643 80,000,000
10,802,549,872 10,773,429,014
10,802,549,872 10,773,429,014
40,769,323 37,384,413
12,738,472 9,982,584
806,327 776,596
28,222,111 27,181,389
462,065 453,621
82,998,298 75,778,603
82,998,298 75,778,603
13,589,774,569 12,461,471,162
2,870,222,995 1,763,820,751
591,863,615 572,880,756
10,719,551,574 10,697,650,411
10,719,551,574 10,697,650,411
10,802,549,872 10,773,429,014
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28 29 28 28

28 27 29 27
56,710,328 54,267,926
613 1,337
329,285,362 841,706,513
343,760,812 265,002,343
616,335,233 1,160,978,119
56,234 54,825
2,455,639 2,394,725
85,949,269 83,816,733
668,108 654,405
89,129,250 86,920,688
705,464,483 1,074,057,431
705,464,483 1,074,057,431
705,464,483 1,074,057,431
11,556,942 24,610,706
2,163,603,606 2,870,222,995
119,431,327 181,854,129
119,431,327 181,854,129
7,761,492 8,601,326
7,761,492 8,601,326
124,381,683 116,297,284
2,870,222,995 1,763,820,751
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28
27
@
@
60 61
28 27 29 27
14,257,270,857 13,589,774,569
45,281,793 50,827,669
712,778,081 1,179,131,076
13,589,774,569 12,461,471,162
2,870,222,995 1,763,820,751
28 29 28 28
28 27 29 27
7,548,918 7,239,951
54 28 27 57 28 11 28
735,571,036 524.30 715,391,749 532.31
42,088,959 30 40,318,273 30
59,881,318 66,089,144
0 0
65,408,270 64,967,487
610,281,448 584,335,118
735,571,036 715,391,749
(524.30 ) (532.31 )
42,088,959 40,318,273
(30 ) (30 )
55 28 27 58 29 27
717,355,190 518.28 698,369,619 542.85
41,523,401 30 38,594,598 30
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33,184,392 52,149,964

0 0

65,171,108 62,859,618

618,999,690 583,360,037

717,355,190 698,369,619
(518.28 ) (542.85 )

41,523,401 38,594,598
(30 ) (30 )

56 28 27 59 29 27
697,305,022 513.11 671,741,106 539.05
40,769,323 30 37,384,413 30

33,742,077 32,649,021

0 0

64,672,084 61,475,937

598,890, 861 577,616,148

697,305,022 671,741,106
(513.11 ) (539.05 )

40,769,323 37,384,413
(0 ) (0 )

28 28
29 27
29 27
@
@
28 27
230,476,476
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30,897,752
199,578,724
29 27
139,342,193
28,948,746
110,393,447
28 27
80,000,000 79,440,723 559,277
79,440,723 559,277
29 27
28 28 29 27
28 27 29 27
0.7888 0.8585
10,000 7,888 10,000 8,585
660,426,014 1,023,330,108
REIT 1,521,442,900 1,577,888,431

868,004,876

1,547,305,491

503,103,909

1,091,182,068

872,516,386

1,060,020,157

797,606,853 1,066,559,883
1,013,097,372 519,313,712
6,236,198,310 7,885,599,850

T.Rowe Price Funds SICAV -
Emerging Markets Equity Fund

648,172.010

5,178,894.350

T.Rowe Price Funds SICAV -
Global High Yield Bond Fund

944,348.360

9,282,944.370
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T.Rowe Price Funds SICAV —
U.S. Aggregate Bond Fund

875,710.660

9,422,646.700

2,468,231.030

23,884,485.420
2,637,802,570

10,523,402,420
2,637,802,570

)
)

24.65 25.07
REIT
()
28 27 29 27

1,166,832,200 1,169,034,596
19,405,821,890 19,757,765,470

4,454,684
174,737,351 143,876,360
5,828,200 26,254,200
6,930,000 6,900,000
46,200,000 40,365,000
20,810,804,325 21,144,195,626
20,810,804,325 21,144,195,626
22,935,181
144,979,345 47,480,850
16,511,000 88,217,876
161,490,345 158,633,907
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161,490,345 158,633,907
16,119,012,756 13,543,182,570
4,530,301,224 7,442,379,149
20,649,313,980 20,985,561,719
20,649,313,980 20,985,561,719
20,810,804,325 21,144,195,626
28 28
29 27
@
@
28 27 29 27

17,053,651,284
101,566,455
1,036,204,983

15,279,275,753
839,737,003
16,119,012,756

16,119,012,756

16,119,012,756
89,758,479
2,665,588,665

12,882,756,556
660,426,014
13,543,182,570

13,543,182,570

28 28
29 27
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29

27
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28 27
1,011,388,520
1,011,388,520
28
28 27
29 27
2,989,044,732
2,989,044,732
28 10
12 29 27
28 27
1,026,960,316 1,031,415,000 4,454,684
1,031,415,000 4,454,684
29 27
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1,063,800,181 1,040,865,000 22,935,181
1,040,865,000 22,935,181
28 28 29 27
28 27 29 27
1.2811 1.5495
10,000 12,811 10,000 15,495

14,700 2,103.00 30,914,100
267,000 573.00 152,991,000
370,000 719.00 266,030,000

5,600 16,140.00 90,384,000

45,400 3,199.00 145,234,600

37,600 1,860.50 69,954,800

35,600 2,439.00 86,828,400
138,000 1,022.00 141,036,000

66,000 1,631.00 107,646,000

56,000 1,109.00 62,104,000

55,000 2,075.50 114,152,500

99,100 3,725.00 369,147,500
314,000 440.00 138,160,000

19,500 2,136.00 41,652,000
389,000 957.00 372,273,000

54,000 1,259.00 67,986,000

90,000 587.00 52,830,000
364,000 848.50 308,854,000

30,500 1,354.00 41,297,000

20,000 2,977.00 59,540,000
560,000 267.00 149,520,000

43,600 4,940.00 215,384,000

39,200 4,100.00 160,720,000

32,100 5,195.00 166,759,500

17,600 5,109.00 89,918,400
318,000 1,320.00 419,760,000
343,900 527.00 181,235,300
302,000 904.00 273,008,000
339,000 683.00 231,537,000
155,000 486.00 75,330,000
158,000 1,130.00 178,540,000

7,800 3,290.00 25,662,000
760,000 250.00 190,000,000
622,000 367.00 228,274,000
384,000 214.00 82,176,000

89,800 1,824.00 163,795,200

62,000 2,026.00 125,612,000
171,000 1,035.00 176,985,000

86,600 1,260.00 109,116,000

59,400 1,056.00 62,726,400

16,500 16,750.00 276,375,000
109,200 2,942.50 321,321,000

62,000 1,396.00 86,552,000

51,100 2,206.00 112,726,600

69,000 1,546.00 106,674,000
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80,000 1,866.00 149,280,000
14,000 2,835.00 39,690,000
83,000 1,683.00 139,689,000
121,600 1,002.00 121,843,200
138,000 1,693.00 233,634,000
153,000 3,765.00 576,045,000
29,000 2,433.00 70,557,000
106,000 1,061.00 112,466,000
90,000 1,468.00 132,120,000
35,600 11,650.00 414,740,000
25,300 5,028.00 127,208,400
14,200 2,266.00 32,177,200
78,700 1,124.00 88,458,800
106,300 6,158.00 654,595,400
16,000 2,863.00 45,808,000
104,000 1,483.00 154,232,000
23,800 5,430.00 129,234,000
105,000 3,390.00 355,950,000
74,800 4,114.00 307,727,200
49,500 2,627.00 130,036,500
86,400 950.00 82,080,000
31,000 3,555.00 110,205,000
38,000 2,403.00 91,314,000
19,700 1,276.00 25,137,200
46,000 1,493.00 68,678,000
46,500 2,641.00 122,806,500
16,000 2,580.00 41,280,000
33,100 7,450.00 246,595,000
261,000 736.00 192,096,000
21,000 3,610.00 75,810,000
162,000 635.00 102,870,000
19,600 3,250.00 63,700,000
58,000 929.00 53,882,000
159,900 4,930.00 788,307,000
145,400 2,675.50 389,017,700
36,400 1,039.00 37,819,600
461,000 338.00 155,818,000
13,300 4,555.00 60,581,500
77,600 1,601.50 124,276,400
250,400 1,627.00 407,400,800
177,100 1,493.50 264,498,850
186,000 2,422.50 450,585,000
87,000 921.00 80,127,000
40,000 1,343.00 53,720,000
32,700 4,590.00 150,093,000
34,400 2,621.00 90,162,400
43,000 1,015.00 43,645,000
59,000 1,348.00 79,532,000
27,400 4,090.00 112,066,000
53,600 1,244.00 66,678,400
407,000 417.00 169,719,000
1,754,200 704.60 1,236,009,320
461,000 604.10 278,490,100
49,600 3,881.00 192,497,600
22,700 3,380.00 76,726,000
211,000 494.00 104,234,000
47,000 475.00 22,325,000
277,500 696.40 193,251,000
22,000 1,699.00 37,378,000
27,000 3,652.00 98,604,000
68,000 1,861.00 126,548,000
109,000 2,023.50 220,561,500
60,400 4,782.00 288,832,800
49,000 480.00 23,520,000
10,600 2,767.00 29,330,200
253,600 1,681.00 426,301,600
30,000 1,379.00 41,370,000
66,000 2,372.00 156,552,000
60,000 1,772.00 106,320,000
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61,500 1,196.00 73,554,000
20,000 1,902.00 38,040,000
42,000 1,626.00 68,292,000
107,000 962.00 102,934,000
15,400 4,635.00 71,379,000
119 15,731,600 19,757,765,470
)
REIT
28 27 29 27
36,205,674 14,650,382
30,090,061 2,007,362
1,573,723,685 1,555,410,273
6,835,384 5,798,587
1,646,854,804 1,577,866,604
1,646,854,804 1,577,866,604
101
18,779,936
18,780,037
18,780,037
1,615,286,744 1,521,442,900
12,788,023 56,423,704
1,628,074,767 1,577,866,604
1,628,074,767 1,577,866,604
1,646,854,804 1,577,866,604
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28 28
29 27
1€Y)
@
60 61
28 27 29 27
1,615,286,744 1,615,286,744
93,843,844
1,615,286,744 1,521,442,900
1,615,286,744 1,521,442,900
1,615,286,744 1,521,442,900
28 28
29 27
29 27
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@
@
28 27
45,684,527
45,684,527
REIT 28 29
28 27
29 27
33,913,767
33,913,767
REIT 28 29
29 27
28 27
10,090,000 10,089,899 101
10,089,899 101
29 27
28 28 29 27
28 27 29 27
1.0079 1.0371
10,000 10,079 10,000 10,371
64 31,456,000
42 12,726,000
88 54,120,000
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60 36,600,000
107 23,700,500
233 39,936,200
60 39,540,000
654 238,078,700
AMERICAN HOMES 4 RENT-D 7,289.000 186,744.180
ASHFORD HOSPITALITY TRUS-D 13,825.000 355,026.000
BOSTON PROPERTIES INC 2,500.000 331,200.000
DIGITAL REALTY TRUST INC 2,000.000 207,480.000
EQUITY RESIDENTIAL 6,896.000 434,034.240
GGP INC 8,900.000 205,679.000
HERSHA HOSPITALITY TRUST-D 6,230.000 154,192.500
HUDSON PACIFIC PROPERTIES IN 9,800.000 337,218.000
LIBERTY PROPERTY TRUST 7,200.000 279,288.000
SIMON PROPERTY GROUP INC 2,752.000 462,198.400
SUNSTONE HOTEL INVESTORS-F 5,242.000 132,203.240
VEREIT INC 48,000.000 408,000.000
VORNADO REALTY TRUST 3,233.000 326,274.360
WELLTOWER INC 8,731.000 608,288.770
4,427,826.690
14 132,598.000 489,009,180
CAN APARTMENT PROP REAL ESTA 5,805.000 192,493.800
RIOCAN REAL ESTATE INVST TR 8,963.000 231,693.550
SMART REAL ESTATE INVESTMENT TRUST 4,400.000 144,276.000
568,463.350
19,168.000 47,057,396
DEXUS PROPERTY GROUP 54,229.000 530,359.620
GPT GROUP 87,836.000 445,328.520
MIRVAC GROUP 139,103.000 303,244 .540
SCENTRE GROUP 118,059.000 497,028.390
STOCKLAND 81,219.000 368,734.260
WESTFIELD CORP 53,497.000 462,749.050
2,607,444.380
533,943.000 210,755,412
ASCENDAS REAL ESTATE INV TRT 121,505.000 306,192.600
CAPITALAND MALL TRUST 119, 356.000 233,340.980
MAPLETREE LOGISTICS TRUST 150,120.000 162,880.200
702,413.780
390,981.000 55,567 064
ASSURA PLC 202,854.000 116,438.190
HAMMERSON PLC 69,182.000 396,066.950
SEGRO PLC 111,546.000 509,430.580
SEGRO PLC-NIL PAID RIGHTS 22,309.000 23,245.970
TRITAX BIG BOX REIT PLC 358,365.000 508,878.300
1,554,059.990
764,256.000 214,848,794
ALSTRIA OFFICE REIT-AG 22,817.000 258,972.950
EUROCOMMERCIAL 10,661.000 352,505.960
GECINA SA 3,112.000 376,863.200
ICADE 5,481.000 370,296.360
KLEPIERRE 3,933.000 143,082.540
NSI NV 52,636.000 200,016.800
UNIBAIL-RODAMCO SE 3,273.000 728,897.100
2,430,634.910
101,913.000 291,002,837
1,555,410,273
1,317,331,573
)
)
14 30.99% 31.44%
2.98% 3.03%
13.93% 14.13%
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3.529 3,574

13.61% 13.81%

18.45% 18.71%

)
28 27 29 27

1,106,233,852 549,513,145
403,183,523 500,795,488
65,442,435,757 69,957,593,046
26,165,633
108,217 51,480
179,055,233 181,089,227
67,131,016,582 71,215,208,019
67,131,016,582 71,215,208,019
65,312 48,809
28,678,679 26,243,892
28,743,991 26,292,701
28,743,991 26,292,701
44,290,929,056 39,936,402,354
22,811,343,535 31,252,512,964
67,102,272,591 71,188,915,318
67,102,272,591 71,188,915,318
67,131,016,582 71,215,208,019
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28 28
29 27
1€Y)
@
60 61
28 27 29 27
47,550,784,621 44,290,929,056
237,361,064 242,864,988
3,497,216,629 4,597,391,690
43,260,484,217 39,068,397,478
1,030,444,839 868,004,876
44,290,929,056 39,936,402,354
44,290,929,056 39,936,402,354
28 28
29 27
29 27
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@
@
(©)
28 27
1,505,594,272
1,505,594,272
28
28 27
29 27
1,561,394,862
309,665
1,561,085,197
29
11 29 27
28 27
25,985,555 25,920,243 65,312
25,985,555 25,877,338 108,217
51,797,581 42,905
29 27
5,678,640 5,629,831 48,809
5,678,640 5,627,160 51,480
11,256,991 2,671
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28 29 27
28 27 29 27
1.5150 1.7826
10,000 15,150 10,000 17,826
232,700 3.199.00 744,407,300
172,000 4,100.00 705,200,000
51,500 16,750.00 862,625,000
331,800 3,765.00 1,249, 227,000
190,000 2,114.00 781,660,000
209,300 2.675.50 1,095,082, 150
370,000 1,627.00 601,990,000
800,000 704.60 563,680,000
288,000 1,681.00 484,128,000
2,845,300 7,087,999, 450
ALLERGAN PLC 14,000 237.330 3,322,620.000
ALTRIA GROUP INC 127,180 73.170 9,305,760.600
AVERICAN WATER WORKS CO INC 122,900 77.090 9,474,361.000
ANALOG DEVICES 132,030 81.640 10,778,929.200
APPLE INC 52,480 140.640 7.380,787.200
AT&ET INC 224,200 41.680 9,344,656.000
BROADCON LTD 34,250 218.970 7.499,722.500
CARNIVAL CORP 152,740 58.600 8,950,564.000
CONOCOPHILLIPS 180,070 22,100 7.941,087.000
EXXON NOBIL CORPORATION 87,000 81.230 7,067,010.000
FIRST REPUBLIC BANK/CA 83,000 90.920 7.546,360.000
HONE DEPOT INC 65,720 147.710 9,707,501.200
M SWUCKER CO/THE 46,890 133.060 6,239,183.400
JPHORGAN CHASE & CO 96,380 87.290 8,413, 010.200
VCDONALDS CORP 62,500 129.340 8,083,750.000
VERCK & CO INC 145,900 63.180 9,217,962.000
WICROSOFT CORP 163,400 64.980 10,617,732.000
NEXTERA ENERGY INC 76.250 132.800 10,126,000.000
NORTHERN TRUST CORP 81,500 85.750 6,988,625.000
NORTHROP GRUNNAN CORP 36,210 236.880 8,577,424.800
PHILIP MORRIS INTERNATIONAL 74.310 111.790 8,307,114.900
RAYTHEON COMPANY 58,000 151.020 8,759, 160.000
SCHLUMBERGER LTD 92,210 76.960 7,096, 481600
STARBUCKS CORP 90,690 56.810 5,152, 008.900
UNITEDHEALTH GROUP INC 42,000 165.000 7,260,000.000
WALGREENS BOOTS ALLIANCE INC 77.000 82.970 6,388, 690.000
WESTERN DIGITAL CORP 37,000 78.180 2,892, 660.000
212,439, 251.500
27 2,457,810 23,461,790, 936
TORONTO-DOMINION BANK 136,380 65.180 8,889, 248.400
8,889,248.400
136,380 735,851,982
ANCOR LTD 770,320 14.920 11,493,174.400
AP LTD 1,731,600 2.990 8,640, 684000
TELSTRA CORP 2,181,790 4.590 10,014,416.100
WESTPAC BANKING CORPORATION 345,559 33.900 11,714,450.100
41,862, 724.600
5,029,269 3,528,190, 430
ANTA SPORTS PRODUCTS LTD 3,915,000 21.600 84,564,000.000
BOC HONG KONG HOLDINGS LTD 2,376,000 32.400 76,982,400.000
CHINA WOBILE LTD 633,000 86.450 54,722,850.000
CHINA OVERSEAS LAND & INVEST 2,870,000 23.750 68,162,500.000
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CHINA WATER AFFAIRS GROUP 9,338,000 5.040 47.063,520.000
CK HUTCHISON HOLDINGS LTD 698,500 97.800 68,313, 300.000
PETROCHINA CO LTD-H 11,532,000 5.780 66,654,960.000
SANDS CHINA LTD 2,320,000 35.050 81,316,000.000
SUN HUNG KAl PROPERTIES 360,000 114.300 41,148, 000.000
588,927,530.000
34,042,500 8,374,549, 477
CROESUS RETAIL TRUST 800,000 0.900 720,,000.000
SINGAPORE TELECOMMUNICATIONS 2,108,000 3.910 8,242,280.000
8,962,280.000
2,908,000 709,005,970
DELTA ELECTRONICS INC 1,554,000 166.500 258,741,000.000
TATWAN SEMICONDUCTOR MFE 1,702,131 192.500 327,660,217.500
586,401,217.500
3,256,131 2.,122,772,407
ASTRAZENECA PLC 111,900 29.285 5,514, 991500
BRITISH AVERICAN TOBACCO PLC 148,100 52.770 7.815,237.000
BUNZL PLC 221,830 23.220 5,150, 892600
INPERIAL BRANDS PLC 153,710 38.150 5.864,036.500
1TV PLC 2,809,000 2.096 5,887,664.000
NATIONAL GRID PLC 721,100 10.130 7,304,743.000
RECKITT BENCKISER GROUP PLC 76.300 73.450 5,604, 235.000
ROYAL DUTCH SHELL PLC-B SHS 266,680 21.800 5,813, 624.000
48,955, 423600
4,508,620 6,768,087,313
GIVAUDAN-REG 2,100 1,857.000 7.613,700.000
JULIUS BAER GROUP LTD 167,000 49.490 8,264,830.000
NOVARTIS AG-REG 89,490 73.750 6,599,887.500
ROCHE HOLDING AG-GENUSSCHEIN 32.500 252.900 8,219,250.000
SWISS RE AG 71,600 89.050 6,375, 980.000
UBS GROUP AG 472,570 15.540 7.343,737.800
42,417,385.300
837,260 4,965,863,676
PANDORA A/S 34,500 768.000 26,496,000.000
26,496,000.000
34,500 426,585,600
TELENOR ASA 458,200 145.000 66,439,000.000
66,439,000.000
458,200 866,364,560
KT&G CORP 78,300 96,000.000 | _7,516,800,000.000
7.516,800,000
78,300 745,666,560
ACCOR SA 189,880 37.760 7.169,868.800
ALLIANZ AG REGD DV 50 37.000 169.550 6,273, 350.000
ATLANTIA SPA 270,000 24.450 6,601,500.000
DEUTSCHE TELEKOM AG 427,800 16.145 6,906, 831.000
ING GROEP NV 732,710 13.765 10,113, 283.150
KONE 0YJ-B 151,660 1,120 6,236, 259.200
KONINKLIJKE AHOLD DELHAIZE NV 325,945 19.800 6,453, 711.000
ORANGE 328,000 14.650 4,805, 200.000
RELX NV 430,082 17.240 7.414,613.680
SAVPO OYJ-A SHS 167,470 43.850 7.343,559.500
SOCIETE GENERALE 145,000 47,315 6,860,675.000
TOTAL SA 188,230 26.210 8,698,108.300
84.876,959.630
12 3,395,777 10,164,864, 685
69,957,593,046
59,988,047 62,869,593, 596
ACCORDIA GOLF TRUST 250,000.000 330, 750.000
330,750.000
450,000.000 20 185 633
26,165,633
26,165,633

)
)
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27 32.96% 33.52%
1.03% 1.05%

4.96% 5.04%

11.76% 11.97%

0.99% 1.01%

2.98% 3.03%

9.51% 9.67%

6.97% 7.10%

0.60% 0.61%

1.22% 1.24%

1.05% 1.07%

12 14.28% 14.52%
0.04% 0.04%

)

28 27 29 27
257,802,613 371,169,878
150,089,962 150,027,859

4,451,232,108 5,707,889,908
602,718,860 683,869,997
2,219,467,857 2,205,258,858
13,045,423 178,474
124,471,402

97,406,643 107,780,116
17,496,840 22,563,679
7,809,260,306 9,373,210,171
7,809,260,306 9,373,210,171
5,028,756 2,609,692
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40,179,966 253,147,586
45,208,722 255,757,278
45,208,722 255,757,278
3,977,082,619 4,203,735,328
3,786,968,965 4,913,717,565
7,764,051,584 9,117,452,893
7,764,051,584 9,117,452,893
7,809,260,306 9,373,210,171
28 28
29 27
60 61
28 27 29 27

5,090,888,206 3,977,082,619

36,835,829 882,101,944

1,150,641,416 655,449,235

534,456,084 503,103,909

FOFs
1,806,580,778 1,623,497,833
S

1,636,045,757 2,077,133,586

3,977,082,619 4,203,735,328

3,977,082,619 4,203,735,328
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28 28
29 27

29 27

€))
@
®

28 27

221,256,129

17,309,918

88,081,557

326,647,604

28 27

29 27

8,173,273

5,872,602

6,878,844

20,924,719

29 27

28

28 11

10

28 27

79/185



EDINETOOOO
OO000D0O000DO0ODOO(E12454)
oopgoodooodooodooodd

155,838,990 152,342,166 3,496,824
23,186,709 21,654,777 1,531,932
25,186,709 24,808,916 377,793
114,760,800 102,465,000 12,295,800
41,078,190 40,706,360 371,830
341,977,219 8,016,667
29 27
53,158,271 51,178,803 1,979,468
53,158,271 53,610,021 451,750
104,788,824 2,431,218
29 27
27 29 27
1.9522 2.1689
10,000 19,522 10,000 21,689
ARGBON 8.75 05/07/24 175,000.000 200,539.500
ARGENT 6.875 01/26/27 100,000.000 100,975.000
ARGENT 6.875 04/22/21 450,000.000 482,625.000
ARGENT 7.5 04/22/26 885,000.000 940,312.500
ARGENT 8.28 12/31/33 623,906.910 669, 140. 150
BRAZIL 4.25 01/07/25 2,125,000.000 2,079,843.750
BRAZIL 5 01/27/45 1,059,000.000 941,186.250
BRAZIL 6 04/07/26 700,000.000 757,750.000
COLOM 4 02/26/24 950,000.000 979,925.000
COLOM 4.375 07/12/21 650,000.000 689,000.000
COLOM 5 06/15/45 400,000.000 406,000.000
COLOM 6.125 01/18/41 650,000.000 751,562.500
CROATI 5.5 04/04/23 250,000.000 270,785.000
CROATI 6.375 03/24/21 450,000.000 498,136.500
CROATI 6.625 07/14/20 865,000.000 953,446. 250
DOMREP 5.5 01/27/25 855,000.000 876,375.000
DOMREP 5.95 01/25/27 700,000.000 721,000.000
DOMREP 6.85 01/27/45 660,000.000 695,475.000
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DOMREP 7.45 04/30/44 300,000.000 335,250.000
EGYPT 5.875 06/11/25 400,000.000 393,048.000
EGYPT 6.875 04/30/40 100,000.000 94,230.000
EGYPT 7.5 01/31/27 760,000.000 808,434.800
EGYPT 8.5 01/31/47 600,000.000 646,632.000
ELSALV 5.875 01/30/25 560,000.000 508,200.000
ELSALV 6.375 01/18/27 240,000.000 216,600.000
ELSALV 7.75 01/24/23 465,000.000 480,112.500
ELSALV 8.625 02/28/29 430,000.000 448,275.000
GHANA 10.75 10/14/30 200,000.000 238,210.000
GHANA 7.875 08/07/23 200,000.000 197,506.000
GHANA 9.25 09/15/22 800,000.000 844,968.000
INDOIS 4.35 09/10/24 1,400,000.000 1,450,750.000
IVYCST 5.375 07/23/24 1,249,000.000 1,193,257.130
JAMAN 6.75 04/28/28 700,000.000 777,364.000
JAMAN 7.625 07/09/25 250,000.000 289,305.000
JAMAN 7.875 07/28/45 400,000.000 456,720.000
JAMAN 8 03/15/39 545,000.000 625,714.500
JMGB 8.5 11/16/21 952,380.580 992,875.800
LEBAN 5.8 04/14/20 200,000.000 203,406.000
LEBAN 6.6 11/27/26 450,000.000 449,073.000
LEBAN 6.85 03/23/27 820,000.000 825,567.800
LEBAN 8.25 04/12/21 900,000.000 996,138.000
MEX 3.6 01/30/25 750,000.000 752,812.500
MOROC 4.25 12/11/22 600,000.000 622,200.000
OMAN 4.75 06/15/26 950,000.000 945,269.000
OMAN 6.5 03/08/47 200,000.000 206,488.000
OMANIB 4.75 06/15/26 500,000.000 497,510.000
PANAMA 6.7 01/26/36 200,000.000 254,250.000
PKSTAN 6.75 12/03/19 975,000.000 1,035,011.250
PKSTAN 7.25 04/15/19 400,000.000 424,612.000
PKSTAN 8.25 04/15/24 400,000.000 443,900.000
PKSTAN 8.25 09/30/25 200,000.000 223,950.000
POLAND 5 03/23/22 500,000.000 549,060.000
RUSSIA 12.75 06/24/28 100,000.000 175,897.000
RUSSIA 4.875 09/16/23 1,800,000.000 1,924,938.000
SERBIA 4.875 02/25/20 350,000.000 363,237.000
SERBIA 5.875 12/03/18 340,000.000 357,890.800
SERBIA 7.25 09/28/21 3,200,000.000 3,648,352.000
SERBIA FL 11/01/24 341,806.890 346,366.580
SOAF 4.665 01/17/24 2,298,000.000 2,368,824.360
SRILAN 5.875 07/25/22 1,250,000.000 1,284,350.000
SRILAN 6.25 07/27/21 1,000,000.000 1,054,960.000
SRILAN 6.25 10/04/20 200,000.000 211,386.000
SRILAN 6.85 11/03/25 200,000.000 206,980.000
TURKEY 11.875 01/15/30 130,000.000 202,413.900
TURKEY 5.125 03/25/22 200,000.000 204,274.000
TURKEY 6.25 09/26/22 1,350,000.000 1,446,741.000
TURKSK 4.489 11/25/24 925,000.000 885,428.500
UKRAIN 7.75 09/01/21 1,400,000.000 1,379,700.000
UKRAIN 7.75 09/01/25 700,000.000 650,783.000
VIETNM 4.8 11/19/24 1,150,000.000 1,171,413.000
ZAMBIN 5.375 09/20/22 550,000.000 514,250.000
ZAMBIN 8.97 07/30/27 400,000.000 423,600.000
BNCE FL 08/11/26 1,000,000.000 977,500.000
DBKAZ 4.125 12/10/22 800,000.000 794,976.000
ESKOM 6.75 08/06/23 300,000.000 314,502.000
ESKOM 7.125 02/11/25 1,000,000.000 1,048,860.000
EXCRTU 5.875 04/24/19 400,000.000 414,316.000
GAZPRU 7.288 08/16/37 150,000.000 174,462.000
PEMEX 5.5 06/27/44 506,000.000 443,003.000
PEMEX 6.5 06/02/41 1,754,000.000 1,736,460.000
VEBBNK 6.8 11/22/25 200,000.000 223,192.000
ADTIN 4 08/03/26 200,000.000 194,918.000
AKBNK FL 03/16/27 200,000.000 207,862.000
ALFAA 6.875 03/25/44 200,000.000 202,750.000
ALRSRU 7.75 11/03/20 200,000.000 228,914.000
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AVALCB 4.75 09/26/22 200,000.000 199,750.000
BANBOG 6.25 05/12/26 200,000.000 207,100.000
BANORT FL 10/04/31 250,000.000 244,375.000
BBVASM FL 11/12/29 200,000.000 195,500.000
BCP FL 04/24/27 100,000.000 109,400.000
BEEFBZ 7.75 01/31/23 200,000.000 208,250.000
BRASKM 7.125 07/22/41 200,000.000 210,250.000
CEMEX 7.75 04/16/26 200,000.000 225,480.000
CHGRID 3.125 05/22/23 900,000.000 907,128.000
CIKLIS 4.95 09/14/26 200,000.000 196,500.000
CSANBZ 7 01/20/27 400,000.000 416,000.000
DIALIN 6.125 10/31/26 200,000.000 211,422.000
DPWDU 6.85 07/02/37 240,000.000 276,273.600
EBIUH FL PERPETUAL 200,000.000 205,500.000
EMAAR 3.635 09/15/26 200,000.000 191,990.000
EQPTRC 4.25 11/03/26 400,000.000 401,796.000
EXIMBK 3.375 08/05/26 700,000.000 668,283.000
GALIAR 8.25 07/19/26 200,000.000 216,500.000
GCCAMM 8.125 02/08/20 200,000.000 208,000.000
HKHKD 3.875 04/08/23 200,000.000 201,660.000
HSBKKZ 7.25 01/28/21 200,000.000 217,202.000
ICTPM 5.875 09/17/25 200,000.000 215,388.000
IRCPAR 8.75 03/23/23 200,000.000 219,504.000
IRCPAR 8.75 03/23/23 60,000.000 65,851.200
KERPW 8.75 01/31/22 200,000.000 206,528.000
KZOKZ 5.75 04/30/43 550,000.000 542,129.500
KZOKZ 6.375 04/09/21 400,000.000 439,016.000
KZOKZ 7 05/05/20 1,150,000.000 1,266,311.000
MRFGBZ 8 06/08/23 200,000.000 207,200.000
NSBLK 8.875 09/18/18 200,000.000 214,000.000
OCPMR 5.625 04/25/24 200,000.000 212,024.000
OMGRID 3.958 05/07/25 200,000.000 188,000.000
PDLLN 8.25 05/31/20 200,000.000 209,000.000
PEMEX 5.625 01/23/46 355,000.000 313,198.750
PEMEX 6.375 01/23/45 200,000.000 192,600.000
PEMEX 6.75 09/21/47 510,000.000 511,275.000
PEMEX 6.875 08/04/26 900,000.000 990,900.000
PERTIJ 5.625 05/20/43 1,225,000.000 1,235,290.000
PETBRA 6.85 06/05/15 509,000.000 441,048.500
PETBRA 8.375 05/23/21 1,150,000.000 1,290,875.000
PETBRA 8.75 05/23/26 450,000.000 514,035.000
PETRTT 9.75 08/14/19 600,000.000 639,000.000
PGASIJ 5.125 05/16/24 200,000.000 211,446.000
RPCUH 6 08/31/36 200,000.000 228,138.000
RSHB 8.5 10/16/23 200,000.000 226,722.000
RURAIL 5.7 04/05/22 400,000.000 430,636.000
SANTAN FL PERPETUAL 200,000.000 211,286.000
SBERRU 6.125 02/07/22 300,000.000 328,671.000
SGCAZE 6.875 03/24/26 200,000.000 218,322.000
SOIAZ 4.75 03/13/23 200,000.000 193,146.000
TBIGIJ 5.25 02/10/22 200,000.000 205,484.000
TCZIRA 4.75 04/29/21 650,000.000 640,607.500
TNEMAK 5.5 02/28/23 200,000.000 207,500.000
77,357,769.870

138 74,338,094.380 8,543,392, 104
MBONO 6.5 06/10/21 8,000,000.000 7,900,080.000
PEMEX 7.19 09/12/24 1,400,000.000 1,220,100.000
9,120,180.000

9,400,000.000 53,626,659
8,597,018,763

8,597,018,763

()
(D)
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72
93.70 99.38
57
0.59 0.62
)
28 27 29 27

28,304,203 20,029,272
448,930 448,858
700,086,165 750,912,805
31,934,598 33,702,475
265,344,016 240,083,737
3,346,398 2,690,712
9,502,794 13,056,434
401,784 1,927,676
1,039,368,888 1,062,851,969
1,039,368,888 1,062,851,969
3,408,835 2,861,188
3,408,835 2,861,188
3,408,835 2,861,188
872,516,386 872,516,386
163,443,667 187,474,395
1,035,960,053 1,059,990,781
1,035,960,053 1,059,990,781
1,039,368,888 1,062,851,969
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28 28
29 27
60 61
28 27 29 27
939,072,127 872,516,386
66,555,741
872,516,386 872,516,386
872,516,386 872,516,386
872,516,386 872,516,386
28 28
29 27
29 27
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28 27
31,037,768
416,417
6,315,033
37,769,218
28 29
28 27
29 27
16,897,319
133,696
3,914,165
12,849,458
28 29
29 27
28 27
21,073,546 20,768,443 305,103
5,244,049 5,175,500 68,549
6,338,715 6,201,836 136,879
1,638,907 1,634,122 4,785
3,716,027 3,700,581 15,446
530,784 533,324 2,540
18,975,228 18,902,270 72,958
162,487,817 159,687,752 2,800,065
27,180,960 26,734,680 446,280
7,698,920 7,625,520 73,400
1,239,270 1,244,320 5,050
20,270,210 19,870,620 399,590
30,948,309 30,511,613 436,696
25,205,400 25,056,900 148,500
15,397,428 14,573,023 824,405
34,547,320 34,047,300 500,020
57,517,256 57,002,289 514,967
433,270,093 62,437
29 27
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6,919,881 6,842,231 77,650
4,291,577 4,251,440 40,137
5,306,566 5,182,960 123,606
591,422 586,271 5,151
10,530,619 10,271,380 259,239
9,717,739 10,007,594 289,855
116,074,988 113,796,153 2,278,835
3,079,145 3,007,214 71,931
9,638,768 9,615,805 22,963
1,378,650 1,314,010 64,640
16,136,572 15,908,940 227,632
20,989,351 20,563,173 426,178
28,870,427 27,956,268 914,159
18,131,310 18,132,231 921
17,850,765 17,787,239 63,526
37,357,804 36,823,625 534,179
302,046,534 170,476
28 28 29 27
28 27 29 27
1.1873 1.2149
10,000 11,873 10,000 12,149
UKT 1.5 07/22/26 48,000.000 49,598.880
UKT 4.25 12/07/46 226,000.000 353,525.020
UKT 4.75 12/07/30 35,000.000 49,442.050
UKT 4.75 12/07/38 158,000.000 243,305.780
UKT 5 03/07/25 71,000.000 93,451.620
1CO 1.875 12/15/17 200,000.000 201,532.000
DEXGRP 1.875 07/17/17 100,000.000 100,432.000
1,091,287.350
838,000.000 150,870,476
DGB 1.75 11/15/25 600,000.000 669,900.000
DGB 4.5 11/15/39 161,000.000 270,063.010
RDKRE 2 04/01/24 400,000.000 432,532.000
1,372,495.010
1,161,000.000 22.097,170
NGB 4.25 05/19/17 541,000.000 543,921.400
543,921.400
541,000.000 7,092,735
SGB 3.5 03/30/39 50,000.000 67,276.000
SGB 3.5 06/01/22 70,000.000 82,597.900
EIB 1.75 11/12/26 450,000.000 464,652.000
NDASS 1 04/08/22 800,000.000 806,552.000
SEB 1.5 06/17/20 1,000,000.000 1,040,990.000
2,462,067.900
2,370,000.000 30,948,193

86/185




EDINETOOOO
OO000D0O000DO0ODOO(E12454)
ooooodooodooodooodd

SERBGB 10 08/21/19 18,000,000.000 20,128,860.000
SERBGB 6 02/22/19 10, 210,000.000 10,500, 168.200
30,629,028.200

28,210,000.000 56455936
ROMGB 5.8 07/26/27 430,000.000 497,492.800
ROMGB 5.85 04/26/23 460,000.000 526,631.000
1,024,123.800

890,000.000 26,944,697
RFLB 8.15 02/03/27 4,100,000.000 4,205,165.000
4,205,165.000

4,100,000.000 5.158.030
POLGB 2.25 04/25/22 440,000.000 426,096.000
POLGB 2.5 07/25/26 120,000.000 111,210.000
POLGB 5.75 09/23/22 180, 000.000 205,002.000
742,308.000

740,000.000 20,836,506
ALBANI 5.75 11/12/20 100, 000.000 110,725.000
BGB 0.8 06/22/25 58,000.000 59,105.480
BGB 4.25 03/28/41 65,000.000 99,445.450
BGB 4.25 09/28/22 19,000.000 23,506.040
BGB 4.5 03/28/26 235,000.000 315,172.600
BGB 5 03/28/35 26,000.000 41,432.560
BTPS 0.7 05/01/20 175,000.000 176,676.500
BTPS 2 12/01/25 263,000.000 260,430.490
BTPS 3.25 09/01/46 125,000.000 123,738.750
BTPS 4.25 03/01/20 67,000.000 74.,594.450
BTPS 4.5 03/01/26 94,000.000 111,272.500
BTPS 4.75 09/01/28 29,000.000 35,290.100
BTPS 4.75 09/01/44 134,000.000 166,604.880
BTPS 5 08/01/39 46,000.000 58,898.400
BTPS 5 09/01/40 64,000.000 81,442.560
BTPS 5.5 09/01/22 274,000.000 334,403.300
BTPS 5.75 02/01/33 29,000.000 39,748.270
CROATI 3 03/11/25 100,000.000 102,351.000
CYPRUS 3.75 07/26/23 35,000.000 36,576.400
CYPRUS 3.875 05/06/22 130,000.000 137,865.000
CYPRUS 4.25 11/04/25 10,000.000 10,740.000
DBR 0.25 02/15/27 85,000.000 83,750.500
DBR 2.5 07/04/44 35,000.000 46,353.650
DBR 2.5 08/15/46 87,000.000 116,300.730
FRTR 0.25 11/25/26 40,000.000 37,290.000
FRTR 1.25 05/25/36 156,000.000 145,959.840
FRTR 3.25 05/25/45 229,000.000 292,975.730
FRTR 3.75 04/25/21 31,000.000 35,940.780
FRTR 5.75 10/25/32 56,000.000 90,227.200
INDON 2.875 07/08/21 149,000.000 159,224.380
IRISH 2 02/18/45 20,000.000 19,509.600
IRISH 5.4 03/13/25 90,000.000 121,752.000
ISRAEL 2.875 01/29/24 100,000.000 112,875.000
MEX 3.625 04/09/29 100, 000.000 108,214.000
PGB 3.875 02/15/30 95,000.000 89,682.850
RAGB 3.8 01/26/62 15,000.000 25,293.000
SLOREP 1.5 03/25/35 20,000.000 18,088.400
SLOREP 2.25 03/03/32 65,000.000 68,420.300
SLOREP 5.125 03/30/26 98,000.000 132,946.800
SPGB 5.15 10/31/44 27,000.000 38,668.860
SPGB 5.9 07/30/26 219,000.000 301,092.150
ALTICE 9 06/15/23 100,000.000 113,857.000
BALTAL 7.75 09/15/22 100,000.000 109,501.000
CMZB 4 03/23/26 50,000.000 52,629.500
DEXGRP 0.625 01/21/22 50,000.000 50,511.500
EIBKOR 2 04/30/20 160,000.000 169,121.600
HETAR 2.375 12/13/22 300,000.000 328,197.000
ISLBAN 1.75 09/07/20 240,000.000 245,472.000
LOXAM 7 07/23/22 100,000.000 105,542.000
NWIDE 6.75 07/22/20 50,000.000 59,825.000
PEMEX 2.75 04/21/27 110,000.000 96,624.000
PSMGR 2.625 04/15/21 7,000.000 7,452.830
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SYMRIS 1.75 07/10/19 35,000.000 36,260.350
UNICZ 0.625 04/30/20 100,000.000 100,142.000
WINDIM 7 04/23/21 100,000.000 103,850.000
ZURNVX FL 07/24/39 50,000.000 57,718.000
6,081,289.280
56 5,347,000.000 758,295,204
1,024,699,017
1,024,699,017
)
(@)
14.23% 14.72
2.08% 2.16
0.67% 0.69
2.92% 3.02
2.78% 2.88
2.54% 2.63%
0.77% 0.80%
1.97% 2.03%
41
0 0
T 68.71% 71.07%
)
()
28 27 29 27
188,331,918 97,986,465
17,709,722 9,690,467
275,595,241 248,737,539
644,087,176 702,850,707
6,835,510 6,410,987
886,626
1,132,559,567 1,066,562,791
1,132,559,567 1,066,562,791
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74,310,987
74,310,987
74,310,987
855,464,668 797,606,853
202,783,912 268,955,938
1,058,248,580 1,066,562,791
1,058,248,580 1,066,562,791
1,132,559,567 1,066,562,791
28 28
29 27
60 61
28 27 29 27
946,421,994 855,464,668
90,957,326 57,857,815
855,464,668 797,606,853
855,464,668 797,606,853
855,464,668 797,606,853
28 28
29 27
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29 27
€))
@
28 27
442,586
1,692,921
2,135,507
28 29 28 27
29 27
5,221,395
4,839,482
10,060,877
28 29 29 27
28 27
29 27
28 28 29 27
28 27 29 27
1.2370 1.3372
10,000 12,370 10,000 13,372
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ASIA 3.5 07/25/18 2,000,000.000 2,039,740.000
IBRD 2.8 01/12/22 2,000,000.000 2,009,060.000
4,048,800.000
4,000,000.000 341,232, 864
HKGB 0.79 06/18/18 2,000,000.000 2,002,500.000
HKGB 2.44 12/07/20 4,000,000.000 4,180,760.000
6,183,260.000
6,000,000.000 87,925,957
[ si6B 2.5 06/01/19 700,000.000 719,411.000
719,411.000
700,000.000 56,912,604
EIB 7.5 12/15/17 1,200,000.000 1,244,004.000
NIB 4.875 01/22/19 900,000.000 935,055.000
RENTEN 4 01/30/20 2,400,000.000 2,466,000.000
4,645,059.000
4,500,000.000 361,617,843
[ NDFB 4.25 06/10/21 500,000,000. 000 548,890,000.000
548,890,000.000
500,000,000.000 54,449,888
[ mes 3.8 08/17/23 2,000,000.000 1,980,340.000
1,980,340.000
2,000,000.000 19.449,090
951,588,246
951,588,246
)
)
31.99% 35.86%9
8.24% 9.24%
5.34% 5.98%
33.90% 38.00%
5.11% 5.72%
4.64% 5.20%
28 27 29 27
7,529,104 1,201,244
524,960,917 516,108,208
3,951,801 2,031,700
534,372
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536,976,194 519,341,152
536,976,194 519,341,152
1,157,551,219 1,013,097,372
620,575,025 493,756,220
536,976,194 519,341,152
536,976,194 519,341,152
536,976,194 519,341,152
28 28
29 27
60 61
28 27 29 27
1,157,528,386 1,157,551,219
22,833
144,453,847
1,157,551,219 1,013,097,372
1,157,551,219 1,013,097,372
1,157,551,219 1,013,097,372
620,575,025 493,756,220
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28 28
29 27

29 27

o
@

26,861,282

26,861,282

28

25,826,836

25,826,836

28

29 27

27 29 27
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0.4639 0.5126
10,000 4,639 10,000 5,126
BCOM/BARCLAYS 10/20/17 5,000,000.000 4,673,200.000
4,673,200.000
5,000,000.000 516,108,208
516,108,208
516,108,208
1 )
2 )
3.
99.37 100.00
T.Rowe Price Funds SICAV
2010 12 17
2016 6 30
2016 6 30
SICAV
2016 6 30
us
Usb usb Usb
1,281,307,142 1,580,974 ,595 254,693,661
77,869,393 (29,114,994) 7,384,115
1,359,176,535 1,551,859,601 262,077,776
TBA - - 26,475,713
31,753,723 116,384,839 35,630,118
3,648,973 3,573,901 6,025,175
3,674,756 27,165,300 1,416,980
77,211,901 4,596,430 590,646
199,587 7,250,669 467,890
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- - 308,563
- 1,097,646 -
116,169 3,772 2,240
1,475,785,644 1,711,932,158 332,995,101
68,973,905 6,748,505 35,188,700
831,323 10,374,242 439,740
18,115 9,896,104 850,912
1,044,927 1,253,766 78,808
- 1,087,042 -
- - 23,522
- - 263,382
3,340,622 - -
334,378 402,162 61,465
74,543,270 29,761,821 36,876,529
1,401,242,374 1,682,170,337 296,118,572
SICAV
2016 6 30
us
usb usb usb
19,988 50,459,058 3,116,127
12,160,608 284,008 1,531
- 74,513 -
12,180,596 50,817,579 3,117,658
5,811,277 6,965,826 352,611
236,407 96,766 11,066
124,638 164,967 36,002
107,956 94,955 21,784
98,900 313,139 22,868
- 408,565 -
41 1,895 10
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20,205 19,249 1,581
6,399,424 8,065,362 445,922
5,781,172 42,752,217 2,671,736

13,504 24,512 14,947
5,794,676 42,776,729 2,686,683

386,904 556,983 36,568

(16,521,404) (33,821,160) 1,314

TBA - - 358,242

64,784 4,178,227 759,244

_ - (260,960)

- 63,000 -

- 322,848 -

(108,066) 1,065,504 (477,362)

(16,177,782) (27,634,598) 417,046

125,804,124 88,358,891 8,729,628

TBA - - 254,550

181,472 8,943,277 (126,709)

- - (19,862)

- (34,358) -

- (71,788) -

(246,051) 371 -

125,739,545 97,196,393 8,837,607

115,356,439 112,338,524 11,941,336
(40,991) (5,075,399) (709,695)

200,072,104 420,740,868 134,465,657

(56,090, 608) (284,678,198) (26,145,134)

143,981,496 136,062,670 108,320,523

259,296,944 243,325,795 119,552,164

1,141,945,430 1,438,844,542 176,566,408

1,401,242,374 1,682,170,337 296,118,572
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2016 6 30
us
USD usD USD
Jd
833,531 5,827,586 4,877,969
6,242 391,397 297,472
(98,440) (608,492) (495,015)
741,333 5,610,491 4,680,426
SICAV
us
usD UsD USD
Jd
2016 6 30 6.92 9.40 11.14
2015 12 31 6.35 9.05 10.71
2014 12 31 7.23 9.93 10.92

Emerging Markets Equity Fund

2016 6 30
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BNERE i HEE
BEREE .1 0 uso M (%)

Bt

TEwFw

hercadolitie, inc UED BES00 923TE1S 066

Tenaris 54, ADA =D 189400 5422532 Qa9
14,660,037  1.05

TN

Asmibey SA, ADR ueD 1,091,700 BA08279 0.46

Banco Bradesco SA Praference BAL 1704221 13182054 084

BR Malk Paricipacoes 54 BAL 1991790 7989839 OST

BRF 24 EAL 391912 5389187 038

M@ Unibancs Holdng 54 Preference. BAL 5185595 47921830 347

Lo Apnner 54, BAL 6585100 4TETEZI0 340

hulgian Ermpreandimentos BAL 258074 ABISAT? 045

Imolpianos TA

Raia Drogasil S4 BAL 837200 161TAEI0 115
148,561,751 10.67

FU

Banco Sarander Chie, ADR T=7) 541481 10231458 074

SACI Falabela CLF 1.I7E14E  B8E5205 064
19,316,663  1.38

efifE]

SB.com, inc., ADR

Aibaba Group Holdng Lid.. ADR
Anhui Canch Cament Ca. Lid, 'H
BAIG Motor Gomp. Lid, +

1E700 5508887 030
267,163 2103107 .50
1957000 4878502 0a3
4104000 2881275 021

Baigu, Inc., ADR 184800 30006730 214

Beijrg Erterprises Holangs Lid. 1718500 0697285 (609

Ghina Longyuan Power Group Gorp. 7.150000 S894089 042
Lbd

Cihina Mengniu Dairy Go. Lid. TIEEO0O00 12655572 000

Ghina Pacific Insurance Group Go. 837600 2814488 020
Lee W

Ghina Vanke Co. Lid. & =

China Vanke Co. Lid. H'

CGHOOG Lid

GEPC Prammaceulical Group Lid.
Dongfeng Motor Group Co. Lid, H
Hengan Interrationall Grous Co. Lid.
Huaneng Renswabies Com. Lid W
Fowmichow Moutal Co. Lid A *°

Fing An Insurance Group Co. of Ghina
Led A0

Fing An Ineuranse Group Co. of China
Lbd 'H

2519883 6135289 Q44
999050 1880772 Q04
S70M000 7058844 QS0
BOS4000 7055113 05
34TEO00  3E0ATTE 026
2314500 19,253,742 138
16806000 54382824 039
173815 7639529 Q55
J\E200 1883477 013

4,111,100 18,080,655 129

Cirgin FoodsiLlfs Group Cayrran Ca. 432600 585431 004
Lk,

Surny Optical Technslogy Groug Ca. 2211000 7723855 055
Lbe.

Tencant Holdings Lid 3254900 TAESEHE3  B26

Vipzhep Hollings Lid | ADA 210,100 BB0S7AT 063

§6% § % F 593338333 3% §ipifa

Want Want Ching Holdings Lid. 1,043,000 73245 Q05

264,888,572 18.50
==
Grupo Aval Acciones y Vaiones SA_
ADR Preference

g

TESG00 6109458 a4

6,105,488 044
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HEE feid P TR

%ﬁ i Wik uso M (%)
AIA Group Lbd. HKD E8EZA00 40904576 202
ASM Pacific Technology Lid. HHKD 631,800 4564 594 035
Techiranic Industries Go_ Lid. HKD 910,000 2780608 027
| S wssenss
. L - 3ss
Aot Exank Lid. MR 2405650 18924083 135
Contaner Corp. Of india Lad, MR JNTAT ATOTIBL 048
Glenmark Fhammaceuticais Lid. MR 571,105 6740880 048
HDFC Bank Lid, IMA 209759 6226347 oar
Heuzirg Development Financs Corp. MR 1304360 24130808 172
Lidl
ICACH Barik Lid. INR AIPEA61 11442835 QB2
Indomys Lid. MR 2106671 36496606 261
Maruti Sumuki india L. INA 145838 0020363 084
NTPG Lid. MNA 3150264 7.279.857 052
Paweer Grid Corp. of India Lid. MR 3448378 0311580 058
Tata Gonsuitancy Serdces Lid. INA 276758 8556233 061
Tata hotors Lid, MR 2009344 1358685841 ogr
e Bank Lid. MR 375,025 6126584 084

S ie2saser tie0
A FRET
Agbra Intemational Thk. FT L3 27406400 15321692 109
Dark Central Asia Thk PT oA 17165000 17204764 124
Matahari Department Store Tok. FT DR 5532800 A37T1EI9 060
o angEa2es 293
Tl—F
Astro Malaysia Hoidings: Bhd. & TATZ000 8,508,795 ﬂ
] - ssoaTes
AFLa
Fre=nila pl: aBRp 600,822 14880737 106
Grupe Fnancier Santander Mexico usD 1297100 11557061 082
SAB de GV. ADA
Wakhiart de Mesxice SAR de CV M 8704340 21116381 151
FsVEY
BO0 Unibarik, Inec. FF 3760030 ADES5TZ 064
GT Capital Holdngs, Inc. FHFP 318815 AT4EHET OO0
M Irvestrnents Corp. PHF 786,182 16,150,501 115
Universal Riobina Gorp. Fm= 4536820 20041939 143
|  sasoasTs
. I - ase
Magnit PJSG, GOR usb 879298 28893732 206
Sherbank of Russia PISC, ADR usD 3833635 33337200 238
Yandex My A usD 219400 4 T03536 034
Wmr=uh
Aspen PRamacaee Hokdngs L ZAR 780,488 10,550,164 140
FirstRand Lid. ZAR 4907628 14999583 107
Mr Price Group Lid. ZaR 514800 7200745 051
Maepers Lid. "N ZAR 75098 116058356 OB3
‘Sanlam Lid. ZAR 3500526 14489845 103
Shopeie Hokdngs Lid. ZAR 1546344 17508801 126
Woohworths Hoidings Lid, ZAR 3381882 1938188 138
o wmamis2e2 Tas
W=
Hyundai Giowis Co. Lid. W 18318 2728060 019
Hyundal Motor Go. KW 130274 15326016 109
LG Housshold & Health Care Lidl ERW 34,7756 3aTa6TET 241
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Bl i
W # 5. uso o (%)
MAVER Comp HAW 23433 14444373 103
Camsung Electrenics Co. Lid. FRW 37,408 46009062  3.30
Samsung Blectronics Co. Lid HAW 3355 3446633 025
Frefarancs
=4 Hynis, Inc. HAW S46.169 15389112 110
131,348,993 937
s
Gatcher Technology Go. Lia. WD 3040000 ZZ3444TZ 160
China Life Insuranee Ca. Lid TWD 1672400 1289246 009
Deita Electronics, Inc T™WD 1543068 TH34211 05T
Largan Precision Co. Lad TWD 139000 12662488 000
Quanta Compuier, Inc. T™WD 3936000 T433498 063
szmmmmummm TWD 10047050 SO516325  A61
L
UnHPresigent Entemeises Gorp, TWD 13214783 25877278 185
128,187,826  9.18
E'FS
GPALL PGL THE BOG54D0 11537745 O0B2
Warikpmbank PCL MDA THE 3148000 15187767 109
Sexm Cement PCL (The), NVDR THE 834,150 8574233 061
38,300,748 282
ka2
BIM Birlesi Magazalar A% TRY BOB2S5 15648521 112
Tuﬂ-cle'Eﬂ.mmﬁﬂ'lkﬂNS TAY 4391941 11.841.3N1 [a] -]
ITAN0EIT 184
F o THEEER
OF Worid L usD TO05B3 12120372 066
Emaar Malks Group PUSC AED TSIB135 GOTH265 043
First Gull Bank PISC AED 2190403 T514042 054
2mT138T0 183
AEDE
SABMIES pic ZAR 413388 24112156 172
24,112,156 172
B B 1,359,176,535 97.00
B EE RSN W T R it 1,365,176,538 97.00
WX hTv-SHEEES 0
HiAAES 3 1,386,176,538  97.00
HE TG
Fia |
W L1 g e
He - ®hH o RH BEHETX uso ¥ (%)
INR B2iENBA  USD 538352 OS07/206  JP Moman  1BB5ET OO
ANTFHET I SIHEE B 199,567 001
usD TIT286  ZAR  IDGTASE0 01/07/2006 Bacey (11 -
HETFHRTC ST (BD o {18,115} -
DB TG A DIE GE) A 181472 o
B /417,01 203
EoERE (R 13,845,738 087
E =i 1,401,242374  100.00
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BEREE R (%)
W 1880
£2F 1160
TSUN 1oeT
W= 837
o] 815
770 -
oy 478
T4 382
wilk 354
AFi )
A2 FReT 283
EE 252
kil 154
T3 A 163
14U 3, 172
) 138
Tl 105
A0VET 0,44
TL—T 0.9
HEES 2 97.00
RakorfolRE (AR 300
it 100.00

Global High Yield Bond Fund

2016 6 30
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BB i EN TR

R AR T ] uso W7 (%)
TRRRORERFE [P C L % T I [ & 11T v S A RAL o
TR F
¥PF A, 144A B 5% 23/03,2021 usD 10,580,000 11,360,852 ouEd
11,380,952  O.88
F=AFUT
Erste Group Bank AG. Reg. 5. FAN EUR 1800000 1957081 012
8.875% Perpetual
1,957,081 012
TN
Minarva Lukembowrg SA, 1444 7.75%  UED 975000 4DE2B4E 024
31012023
Petrobras Global Finance HY 8.375% usD TOT5000 8236213 049
237052021
Vale Oversaas Lid. 5.875% usD 3650000 3658121 oz
10/06,2021
Wale Oversaas Lid. 4 375% usD 775,000 T26,004 004
11012022
‘Vale Overseas Lid. 6.675% ush 5150000 4725228 0248
21,/11,/2036
21,398,414 127
hdar
Alberta Energy Co. Lid, 8.125% usD 615,000 B685128 004
15,/009,/2030
Alberta Errgy Co. Lid. T.375% ush 1455000 1.541.631 008
01,/11,/2031
Canowus Energy, Inc. 8.75% ush 445000 35956831 o2
18/11,/2030
Encana Conp. 6.5% 150572019 uzD 4775000 5073437 03
Encana Corp. 7. 2%01,11/2031 usD A Ns000 3188011 ang
Entertainment One Lid  Reg. 5 6.875% GBFP 3,000,000 4,086,680 024
15/12,/2022
HudBay Minerals. inc. 8.5% usD 88925000 7487000 0435
01/10,2020
Teck Resowrces Lid. &% 15/08,/2040 uzD 1ATS000 1,017,730 0.06
Teck Resources Lid. 625% usD 1875000 1401855 o0a
150072041
28,098,384 167
HiE
Mord Angla Education Finance LLC, CHF 1,725,000 1805041 Q1
Reg. 5 5.75% 1507/2022
1,808,041 oM
agxeErF
Pacific Expioration and Produchon ush 8350000 1556 500 0.0s
Corp., Reg 5 5.375% 26/01/201%
1,586,500 0.09
FIFA
GGG 5A 6.5% 01/06/2021 usD 350,000 155750 0
COG SAGETS% 1501/2002 usD 7000000 2840000 ana
ComtourGlobal Power Holdings S5A, EUR 4225000 4667043 028
Reg. 5 5.125% 15,/08,/2021
Cradit Agricole SA, FRN, 1444 6825%  USD 4200000 3825444 023
Parpetual
Horizon Holdings | SASUL Reg, S EUR 3200000 3699038 o022
7.25% 01,108/2023
Loxam SAS, Req. G T9% 23/07/2022 EUR 4000000 4758619 o238
Humencable-SFR SA, 1444 7.375% usD 4450000 4362335 024
01/05/2026
Mumeancable-SFA SA, Reg. S 625% ush 40900000 4760460 028
157082024
Bondco pic, Reg. 5 6.25% EUR 3200000 3.766,574 oz
01072022
Synlab Unsecured Bondco pic. Reg. 5= EUR 1600000 1816322 ON

8.26% 01072023
34,751,805 207
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Douglae GmbH, Reg 5 625% EuR 1470000 1,750835 [iR ]
15/07,/2022
Garfunkeiux Holdco 3 54, Reg. 5 7.8% ELRA 2500000 273z2048 ang
01/08/2022
Garfunkeius Holdeo 3 5A, Reg. S B5%  GBEF 1075000 1376169 Q08
o1/11,/2022
Kirk Baaudy Ore GmibH, Reg. 5 8.75% EuR 1875000 2336502 iR ]
15/07,/2023
Piedener GmbH, Fleg. S T AT8% ELR 3400000 3914979 0z
01,/08/2019
Satan Holding Veraatungs GmbH, ELR 1825000 2261100 004
Reg S 825% 15022021
Uiy
OTE pic. Reg. £ 7 878% 07/02/2018 ELA 3228000 3841279 023
AW ERLT
TBG Giobal Pte. Lid. Reg 5 5.25% LD 1325000 1862746 Q01
102,202
FANTHF
Ardagh Packaging Finance pic, 1444 USD 1650000 1670625 O
B.TE% 31,/01/2021
FPackaging Finance plc. 1444 LD 2875000 2954082 a7
T25% 15/05,/2024
o apzassT 027
EEL b
Bormiol Rocco Holdings 54, Reg. 5 ELR 4000000 4540082 027
10% 01 08,/2018
Iremational Garme Technokogy e, LSy 4525000 4637220 037
1444 B.25% 15022022
Intemational Game Technology pl, LIS 3575000 3692760 022
1444 6.5% 15/02,/2025
UriCredit Spé. Feg. 5, FRKN 8% LIS 1800000 1457892 Lele]
Perpatual
Wind Acquisition Finance SA, Reg. 5 LISy B350,000 7564230 047
7.37T5% 230452001
S mmams 132
HAFTARY
Halyk Sangs Bank of Karsenstan LISy 485,000 511432 LTe1]
JEC, Reg S 725% O3/05/2017
Halyi Snings Bani of Karashstan LIS 640,000 a7ez1 Q04
JEC, Reg S 7255 20001,2021
S L L
Jedrde T L
Afice Financing SA, 1444 T 85% wso 3500000 3514188 021
15/05/2026
Atice Fnancing 5A, Reg S 6.5% LD BA00000 6A3T4656 L]
15/01,/2022
Atice Finco Sh, 1444 B.125% LSy 4475000 4351883 e ]
18/01,/2024
Atice Lumsmbourg SA, Aeg. S T.75% wso 10275000 10390584 Q62
15052022
Arcelordital 10 85% 01,06/2019 LD 1875000 2324.792 a4
Infraiod Finance Luxembourg 5A. Reg. ELR 4225000 &84T3IT7 Q.29
59.75% 15/08/2018
LSF3 Balta l=suer 54, Reg. 5 7.78% ELR 3000000 3531847 021
15/09/2022
Bilicom Inbamiational Celiular S8, Reg. LIS 1200000 1233408 Qo7
S RIS 15102021
SA Reg 3 ELR 75000 B58.567 [l

Swisspot Invesiments.
ELTS% 15/12,2021
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AT
LGE HoldCo W1 BV Feg. S 7.125% EUR 3300000 4061556 024
1505/2024
Lincoin Finance Lid . Reg. S 6.675% EUR 10000000 11832510 071
15,04/2021
hymetar Metherlands Heldings BY, Reg.  EUR 4505000 S0B8,7AF 030
£ 8.5% 15/09/2019
LIFC Holdng BV, Reg. 5 5.75% CHF 1500000 ZOBSSIE 013
15/08/2023
PG Holding BY, Peg.  6.75% EUR 3EISH00 43IET4 036
18,03/2003
27,513,303 1.84
=52
Gazprom Oa0, Reg 5 0.25% usD 2800000 3238678 019
2/04/2018
VimpsiCom Holdings BV, Reg S 52% LSO 16TEO00 1730878 001
13,/02/2019
4580854 030
LT
United Group BV, Reg. 5 7.875% EUR 4540000 532437 03T
151 1/2020
5324397 032
At
Banco Biban Vizoaya Amgentana 54, EUR 5B00000 G5573455 033
Reg 5, FAN 7% Perpsiual
Banco Santander SA, Feg. 5. FAN usD 5600000 4921058 029
£375% Porpatual
Girsa Funding Luembourg 54, 1444 EUR 1500000 1607432 0.0
5.75% 15/05/2021
Gir=a Funding Lusembourg 54, Reg. & EUR 24TELOO 2TETIGE 04T
5.B75% 15/05/2003
14,978,129  0.E9
A2
CIG Combilios Hodings SCA Reg. & ELR TES0000 EODAOSS 054
77E% 15,/02/2023
Transocean, Inc. 5% 15/03/2018 uso 1544000 1567060 0.09
Transocean, Inc. B.125% 15/12/2021  USD 1275000 1079258 006
11632471 0.69
AFUIR
Argiva Broadcast Finance pic, Reg. S GEP TAISO00 10524004 (063
9.5% 31/03/2000
HSBC Hoklings pie, FRN 8.875% usD 2115000 2116058 013
Perpatual
Infinis pic, Riag. S 7% 15/02/2019 GEF 2700000 S6E9EM 02T
Matatwn Finance pic, Reg. S 5.875% GEP 15000 @50508 005
O1/08,/2018
Mizzen Bondos Lid., Feg. 5 7% GBP 1988700 2570193 0I5
01/05/2021
hew Look Secured Issuer pie, Fleg. & GEP JIOE000  ZEEOTON 0T
6.5% 01/07/2002
New Look Senior lsouer pic, Aeg. 5 8% GBP 1210000 1417637 008
01,07/2023
Royal Bank of Scotiand Group plc uso 1110000 1165833 007
8125% 1511272022
Virgin Media Fnance pic, Reg. & 7% GEF 2750000 37B0EIZ 022
15,/04/2023
Virgin Media Secured Finance piz, Gep 150000 100638 O
Feg 5 6.05% 28/00/2000
29,176,948 173
FTAUH
AES Conp. 5.5% 15/00/2024 usD 4575000 4681735 028
AES Corp. 6% 15/05/2006 uso 2050000 2073403 012
AGCO Conp. 5.875% 01/12/2021 usD 3000000 327390 019
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BNz mE e
B & b usp  HE (%)
Aincastie Lid, 5.5% 15,/02,/2002 s 2225000 2308283 004
Alignce Data Systems Conp, Reg. 5 ELR 4300000 4705244 023
5.25% 15112023
Ally Financial, inc. 5125% 30y08,/2024  USD T25,000 Ta8964 0uod
Ally Financial, inc. 5 75% 20/11/2028  USD ApIS000 3030893 018
Ally Fnancial, inc. 8% 00,/11,/2081 Uz B125000 T.OI10.148 042
AMG Entartairmment, Inc. 5.75% LSD 6625000 6570907 039
15/06,/2025
Anadaks Petrolsum Corp. 8.7% USD Go5,000 1133555 iliry
15/08/2019
Bail Corp. 4% 15/11/2023 ush 550000 541,150 003
Eoardwalk Fipeines LF 455% ush 1530000 1609828 010
151272024
Boardwalk Pipelines LP 5.95% UsD 1270000 1325512 ool
04/ 06,/2028
Bois Corcade Co. 6.375% (== ] 4700000 4817500 029
011172020
Calpine Corp. 5.375% 15/01,/2023 LS JI2I5000 3034280 o
CanurgLink, Inc. 7.5% 01 /04/2024 UsD 6025000 6028615 036
G0 Financial Group, Inc. 5.25% LISD 3750000 3871875 023
30/05/2025
Concho Resources, Inc. 75 USD 3250000 33760684 020
186/01,/2021
Concho Resources, Inc. 5,5% usD 475000 438561 003
1501 /2022
Concho Recounces, Inc. 5.5% UGS 675,000 683363 Qi
0110y 2022
Concho Resources, inc. 5.5% Ush 8200000 8248780 029
010473023
Cortnental Rezources, Inc. 4 9% ush 2ATS000 2285781 014
01)08,2044
Goralogic. Inc. 7.25% 0 1/06/ 2021 LS 1575000 1634757 g
Crown Cork & Seal Co, Inc. 7.375% USD 250,000 276344 a2
15/12/2028
DEF Midstrearm Operating LP 5 6% ush 475,000 408,500 e
04,/04/9044
Devan Energy Corp. T.86% ush 1300000 1496111 009
15/04/2032
Dewon Financing Co. LLG 7875% LISD FIS5000 F7.005 0oz
1
Dyregy, Ine. B.75% 01,/11;2019 ush 3500000 3496377 02
Enargy Trancher Partners LP 9. T% ush Q35000 1085937 0106
1508209
Erargy Trarsher Partrears LP 5% UsD 26508000 3035012 oa
150472019
EQT Conp. B.125% 01,/06/2019 UsD 725,000 TOEB40 00s
FreepottichoRan, nc. 2375% LISD 2350000 2296549 ois
15/08,2018
FreeportdichoRan, inc. 2.1% ush 1,180,000 1079022 005
15/03,/2020
AchoRaEn, Inc. 4% UsD 1625000 1473916 ooa
14112021
Jnc. 54% 0= 2275000 1820000 .11
14/ 11,2034
Graphic Packaging intemational, inc. USD 1775000 1887460 011
4. 75% 180472021
Grgup 1 Atomotve, Inc. 5% uso 2000000  197TRTED o2
01062022
HGA, Inc. 5% 15,/08,/2024 USD 7030000 7FITE2TO 043
HEA, Inc. 5.275% 01,/02/2025 USh 275,000 21844 (1 li )
HGA, Inc, 525% 15/06/2026 [isie) E200000 TO695E3 043
Heags Com. B.125% 15/02,/2019 UsD 360,000 424538 003
Hess Conp. TATS% 01,/10,/2029 UGD 6615000 7805573 047
Hes= Com. 7.0% 1500503 1 ush 00000 100704 006
Hezs Corp, 7.125% 15/03/2033 ush aTE000 421288 002
Hags Comp. % 15/01,/2040 LD 2I5.000 BE3I63 006

105/185

EDINETOOOO
O00000000000000(E12454)
Oooooooooooobooooooad
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AN i Wk uso [ (%)

HAG Group, Inc. 7878% 15/07/2019  USD 3480000 3512844 0

Huntzman international LLG 487 5% ush 250,000 aszpea 002
15/11,/2000

Ittt Jackaon Holdings SA 7.25% ush 1825000 1306016 008
1571072020

Ineizat Jackson Holdings GA T.56% usD 4250000 28EATED  0AT
0104,/ 2021

JG Perney Corp. Inc. B.125% uso ITI5000 3AI0T1 023
0107208

Sogaph T Ryerzon & Son. Inc. 11.25% uso 132000 126,060 oo
157102018

Koemos Enengy Lid, 1244 TAT5% ush 3E0000 3540500 20N
01,/08/2021

Lewel 3 Communicaions, Inc. 5 75% usD 3ITEQ00  3AETT0 020
0171272022

Lewwel 3 Financing, inc. 5.825% ush 3E80000 AAE235a 022
Oija2/a023

LIM Tetenision Corp. 5.875% ush 2425000 2449250 015
1571172022

Watagor Resources G0 BETS% oo S4TE000 5564500 033
15/04/2023

b’ Wisarhowrse, Inc (The) 7% usD 10175000 8406125 051
o1/a7/2022

WM Resorts memational 6 625% s 4780000 S51ETE25 03
1571272021

hAGA Remorts mtemational 5% ust 53000 S629830 2033
15/03,/5003

WIPG Holdoo |, Inc. 7A7T5% ush 4100000 2054552 024
1571072022

MFT Operating Patnerchip LP, REIT WSO 2480000 2531186 018
BATS% 017052021

MIFT Operafing Parrership LP. RET usD 2125000 2273750 044
B.ATS% 01/03/2024

Wationstar Mongage LLC 7 875% s BTE.000 am4eEd 005
0171072000

hatanetar Mofgage LLGC 6. 5% ush 4450000 3855570 023
ofaTsac2t

hew Albartsons, Inc. 7.45% uso 1625000 15665406 009
01,8 a0ee

Nerw Albertsores, Inc. B% 01,08/ 2031 uso §50,000 P4TEZS 006

hmafisidl Exploration Go. 5.75% ush 3EIE000 AAS8ATT 022
By01,/2002

Kewfecia Exploration Go. 5.375% ush 1600000 1559258 009
01012026

Maoble Energy, Inc. 8.25% 01/03/2018  USD 250,000 a3 pns o062

MuStar Logishcs LP 48% 01/08/2020  USD 400,000 |OE0 002

Oiewen Financal Comp. 6.625% uso 4535000 3121875 048
150572019

Panske Aulomotive Group, Inc. 575%  USD IE00O00  3&04E24 Ol
0171072022

Pencke Automotive Group, inc. 5.5% ush 1.8600000 1543112 008
1

Poat Holdings, Inc. 7.375% usD 4100000 47167 026
1802/2002

Pride infemational, Inc. B.5% usD 2548000 2&E248N1 018
15/06/2018

Prige Imemational, ind. 6.875% usD 115,000 10983 0
15/08,/2000

QEF Resources. Inc. 6875% uso LITEQ00 1atEae o
010372021

GES Aesources, Inc. & 28% ush E00,000 TaEGEAa 004
Di,/05/2023

Range Resources Corp 4 875% usD 4425000 42314068 0I5
150572008

Aegal Emertainment Group 5.78% uso 4928000 5085793 030
1 5

Riymakts Group i, he. 5.75% usD 2000000 2057800 042

15/10/2020

106/185

EDINETOOOO
O00000000000000(E12454)
Oooooooooooobooooooad



RBEEE  ovEw s
HWE fi1 ol uso  HE (%)
Rowan Coe., Inc. 7.875% 01/08/2018  USD 3445000 3577080 021
SESILLG 7.125% 15122021 UsSD 8700000 8417250 050
SM Enangy Co. 5.5% 01/01,/2023 LD AT80000 4454700 026
Soutrrwestern Energy Co. 7.5% LISD 4050000 4333500 028
01,0201
Southwesterm Energy Co. 4.05% LISD 2750000 Z2.6EF.Z86 D6
23,001/2020
Southweslerm Energy Ca. 4.95% usD 550,000 5X503 004
23,/01/2025
Springleal Finance Conp. 8258 USh 3250000 3345109 020
15/12/2020
Sprint Capital Conp. B75% 15/068,/2032 USD 17448000 14889402 09
Tempur Sealy Intemational, inc usD BA7S000 6367351 038
5.525% 1571072023
Tenet Healhcare Comp. B.125% LISD 1,700,000 1741800 oo
01,/04/2022
Tenet Heathcare Corp. 6.7 5% Ush 4B50000 447574 oz7
15/06/2023
Terax Corp. 6% 15052021 LIS JI00000  JEE016 019
Teaoro Logistics LP 6.125% LISD B7S.000 @it rag 005
15/10/2021
TransCigm, Inc. &.5% 15/07/2024 UsD 1900000 1924833 0N
TranaDigm, Inc. 6.5% 15/05/2025 usD 1575000 1564644 009
Tribune Masia Co. 5.875% USD 5775000 S7430938 034
15/07/2022
Uinited Continental Hokdngs, Inc. 5% LESD 3300000 3469433 o221
011242020
VEREIT Operating Patnership LP, usD 1378000 1382187 008
REIT 4.125% 01,/06,2021
Waker Imvesiment Managament Comp LISD 1.585.000 BELETE 006
TS 15/ 1272021
Wil Lyon Homes, Ine. 7% USD 3800000 3781000 oz22
15,08/2002
WFX Encrgy. InG. 5.25% 15012017 LD 2325000 2353725 o4
WFX Enedggy. Ine. 7.5% 01,/08/2020 LSD 4550000 4504500 o027
Zayo Group LLC 6375% 15/05/2028  USD 1525000 1572184 009
J0E,358,351 1833
it SBE 425,47 3498
F A
¥FF SA ADR LISD 1208975 2352964 ola
2352964 0.4
Fo ¥
Atice BV A ELR IrTTe 566,854 004
Allice MV B ELIR 12,503 189,755 0o
TEE,709 0.0
AHY R
Libesty Gilobal pic LSD 22800 648,660 004
Liberty Gilobal plc LILAS ' ush 2844 G2, 148 -
T40.806 Q.04
FAUH
Allergan pic Preference 5.5% usD 3829 3183137 018
American Tower Coep., REIT usD 12240 1361845 008
Prederence 5.25%
Armarcan Tower Corp., REIT [I-=5] 10452 1,183,001 oor
Preference 5.5%
Corown Cardtie Imtermational Comp, REIT - UISD 14960 1.TEGGTS on
Praterence 4 5%
First Diata Corp. ‘A usD 94000 1,031,180 006
Heward Hughes Comp. (Tha) usp 18378 1722000 010
Lands’ End. Inc. LD 1375 2302 =
Libesty Broaainand Carp. G LS 28825 1.714511 010
NRG Enargy. Inc, [£:=1e] 113828 1641400 000
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BMEREL g SOTA
i

ks i wso B (%)
Rogwan Cos. pic ‘& (Lisin] 146,978 2516609 AL
T-Mabile LIS, Ine. usD 0500 3A79ETE 0.2
T-Muobile US, Inc. Preterence 5.5% wsD 12341 OOTIET 005

20,610,854 122
Bt 0 24,361,073 1.45
i
b
Pacific Explaration and Productian GAD 21,600 62120 -

Corp. 31/08/2016°
8120 -

TS M 89,120 -
SR NERS (T R i S12,855,872 38.43

BIIEn T SFiEES o

ZOMOBREOH STHBIcBO TS X h TV 2 IHIES

F=AFS3UT

BlueScope Sheal Financos Lid., 1444 uso B26,000 854910 005
T.125% 01,/05/2018

BluaScope Sheal Finanos Lid., 1444 usD 4275000 4441725 0.26
6.5% 15/06/2021

FMG Resadiioas Augiist 2006 Py, Lid.,  LISD 10,500,000 11518027 0.e
1444 6 75% 01,/03/2022

Jamea Hardie Intemational Finamoe uso 2300000 2363350 0.14
Lid., 1444 5.B75% 15022023

19,177,812 1.4

AAJF—

Barry Calebaut Services NV, Reg. 5 usD 9,900,000 10725017 0.64
55% 15/06/2023

10,726,017  0.54

e

1001778 BC ULG, 144A 4 625% uso 2350000 2381267 0.4
15012022

Adr Canada, 1444 8. 75% 01/10/2019 uso 475,000 493 501 003

Ar Canada, Reg. S 7.75% 15/04/2021 USD 3,150,000 I2BIATS 0.2

Bombander, Inc., 1444 7.5% s TOTE.000  Ta0Za 043
150032018

Cascades, Inc., 1444 5.5% usD 1,275,000 1238344 oor
150072002

Cascades, Inc., 1444 575% usoD 6250000 6031350 0.35
15072023

Concordia Intermational Comp. 1444 uso 650,000 G6OE125 004
0.5 2,/10/2022

Great Canadian Gaming Gorp., 1444 GAD @ 100000 3236427 oag
B.625% 25/07/ 2022

Lundin kining Conp., 1444 7.5% uso 4300000 4404275 0.25
01,/11,/2020

Lundin kining Conp, 1444 7.E75% usD 975,000 ae9.0a87T 008
o11/2022

Mazonie Imtemabional Comp_ 1448, usD 1425000 1485563 ufn ]
5.635% 15/03/2003

Moo, nc_ 1444 5.25% uso 2025000 2080688 oz
15,04, 2009

Miovelis, Inc. B.75% 15122020 usD 4075000 4270396 025

Pacific Explomation and Production ush B D00 TEO320 008
Corp., Reg. 5 12% 22/12/2017*

Redlanca Intarmediate Hodings LF, usD 3775000 3944875 0.23
T44A 6.5% 01,/04,/2023

Seven Generatiors Enengy Lid., 1444, usD 11225000 11792156 0.7

B.25% 15/05,/2020
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Sevan Generations Enengy Lid.. 1444 UsD 3025000 304TEET ole
6.75% 01,/05/2023
Savan Genarationg Energy Lid_.Reg 5 UGSD 2250000 2342812 o4
B.25% 15,05/2020
Teck Aesources Lid, 1444 8% ush 1728000 1L7TETED 4mn
01,/08/2021
Trader Corp., 1444 9.675% LsD 1975000 2044125 oz
15,08/ 2018
Valaant Phanmaceubcals iImemational,  USD 3428000 29419 Qa7
Inc. 1844 5375% 15/03/2020
Waleant Phanmaceuticals imermational, usD 1150000 1023500 006
Ine., 1444 T4 01,10/2020
Vakant Fhanmaceuhcats uso TASDOODD 6415185 038
Inc. 1844 6.375% 15/10,/2020
Valaant Fharmaceubcals intemational, usD 34600000 3024308 019
Inc.. 14844 6.75% 15,/08,2021
Waksart Pharmaceussals usD 16550000 12,405 500 oao
Inc. 1444 587TE% 15/06/2023

- 04367 537
#U
WTH Finance BV, Reg. S 63758% usD 24TEOOD 2480.1B2 QI8
15,/01,/2024

o 24spas 0as
JovEr
Pacific Exploration and Production usD 4 275000 211288 0os
Comp., Rag 5 S635% 19,01/2028
FA
Unigymeda GmboH, 1444 6.125% LISD 450,000 463 455 0og
15,011 /2025

GmbH, Reg. 5 6.125% ush 3525000 35303098 o2

18/01/2025
Unitymeda Hessen GmbH & Co. KG, USD 3575000 3552656 021
Reg. 5 5% 15/01,/2025

S TS0 045
i
Mendeer Automotive Group Lid, Reg. S USD 25TE000 2820306 OQO7
E.87T5% 167112021
o za:0308 0T
FANLSF
Ardagh Packaging Fnance pic, 1444 USD 641000 G3DI0E 004
% 006,202
o w004
A AL
B Communicahons Lid. 1444 T378%  USD 23TE000 254TB28 Q05
18022021
A #UTF
Inesa Sanpacio SpA, FRM, 144A 7.7 LSO BLID00O0  TOS2.400 D&z
Prerpetusl

- Teszam oaz
HewLh
Digioal Group Lid, Reg, 5 828% uso T.7S0000 6288222 038
300y 2020
Drigicl Lid., Reg. S 6% 15/04,/2021 ush 2275000 1957137 iz

. Bess3s oS0
LSe Ly
Alice | usernibour SA, 1444 TE25% usD 4TTE000 48350689 028
15/02,2025
Ardagh Finance Holdings 5A, 14dA EUR 3880675 4425083 026
BA75% 15/06/2019
Ardagh Fnance Holdings 5A, 1444 LD JE5T.7TED 3703502 022
BB25% 15/06/2019
#rdagh Finance Holdings 54, Reg & uso 2396214 2426204 004
BA28% 15,/06/2019
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Cemax Finance LLC, 1444 9375% uso 4000000 4408340 2028
121042002
Playa Resorts Holding BV, 1445 8% usD EIS000 E31250 004
15,/08,/2020
Flaya Resorts Holdng BV, Reg. S 8% USD 2025000 2045280 042
15,/08,2020
7084840 D42
-
Gonstelium NV, 1444 7875% usD 3350000 3417000 020
01,/04,72021
Senzata Technologies LK Financing usD 3E50000 37770 023
Co. ple, 1444 6.25% 15/02/2026
Bond Finance BV, Reg. 5 usD 1900000 1833500 0.1
S8TE% 15/01,/2028
9028.280 054
IE% i
Sable intematonal Finance Ltd. Feg. 5 USD 2350000 23T1902 004
6.875% O1/08/2002
2,371,902 0.4
FUS Sy F RS
Consobdated Energy Finance 54 Reg. USD 4750000 4488750 027
S E75% 1571072019
4,488,750 027
ki
Eldorade Gold Corp., Reg. 5 6.125% usD 2525000 3551437 021
151272020
3,881,437 o
AFUA
Ashitead Capital, Inc.. Reg. 5 6.5% uso 2950000 3J0E0E28 003
1507 2022
INEDS Greup Hollings 54, Reg, S 1] 2250000 2255625 013
£.125% 15/08/2018
Ign Mountan Europe pic. REIT, Reg. & GBP 2178000 2982112 098
6.125% 15/00/2002
Lard Riover Automative pic, uso 2275000 2371926 004
Aeg. 5 5625% 01,02,/2023
Virgin Media Finance pic, 1444 usD 2125000 2035625 0.3
6.375% 15/04/2003
Virgin Media Financa plc, Reg. 5 5% uso 1900000 1863422 0N
15¢10/2024
Media Sacured Finance pic, usD 1600000 1546008 009
1444 5.25% 15/01/2008
Vingin Media Secured Finance pic, usD 2500000 2423250 015
1444 5 5% 15/08/ 2026
18,628,583 1.1
FAUH
24 Hour Holdings Il LLG, 1445 B% usD 225000 171,563 001
01,/08/2022
24 Hour Heidings Il LLC, Feg. 5 8% usD 2775000 2115938 013
01,/0872022
Accudyne industries Borrower, 1444 usD 3778000 3380E12 020
7.75% 15/12/2000
Acosta, Inc_ 1444 T T8RO 003022 USD 2828000 285070BB 008
ADT Corp. (The) 6.25% 15/10/2021 usD TATS000 TRIT23S 047
ADT Corp. (The) 4.125% 15/06/2023  USD 1775000 1663447 010
AEP Industnes. Inc. 8.28% 15/04/201%  USD 2178000 22X2ET2 003
Albertanne Cos. LLC, 1444 B.E25% usD 4250000 4383125 028
150062024
Aleris Inbernational, Inc. 7B75% usD 1725000 1528747 009
011172020
Alliance Data Systerms Comp., Reg. S usD I07S000 2044312 018
5.375% 01,/08/2002
AMAG Pharmaceuticals, inc_ 1444 usn 2350000 2115000 013

7.B75% 01,/09/2023
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AMC Metworks, Inc. 4.75% e8] 3000000 2985620 008
1571272022

Amencan Aifines Pass Through Tnest,  USD TETG35 TEI20E 005
SCafes 2013-1 B, 1444 5625%
1601,2021

American Builders & Conbracion usD 1,300,000 1345500 008
Supply Go., Inc., 1444 5.75%
1571272023

Ancesing.com Holdings LLG, 1444 usD 1425000 1453500 009
0.625% 15/10/2018

Ancesing.com Holdings LLG. Reg. S uso 2575000 2626500 L6
QE25% 16110/2018

Ancestny com, Inc. 11% 15/12/2020 s 2p50000 3063750 iR}

Apes Tool Group LLG. 1844 T% UGS 6250000 6029125 36
oyoaranz

Archrock Parfners LP 6% 010472021  USD 2000000 1800000 o1

Archirock Pafners LP 6% 0171042022 UsD 1B75.000 1668750 10

Angos Menger Sub. Inc., 1444 7.125% oD & 75000 48564627 oza
15/08,2023

Avis Budget Car Rental LLG, 1444 usD 4,100,000 8705375 022
5.25% 15,00/2025

Bankrate, Inc., Reg. 5 6.125% usD 3125000 3,140,625 019
15/08/2018

Beverage Packaging Holdings LED 2350000 2352037 014
Luxemboung I| 5A, Reg. 5 5.625%
151272018

Blue Coat Holdings, Inc., 144A B375%  USD 3475000 3844125 0:x3
01,/06/2023

Bluel ine Rertal Finance Conp_ Reg. S usD 24235000 2085500 (1N el
T 000272009

Boardnders SA, 1444 9.5% (=1 ] 450,000 JTEES 002
1571272020

Boyd Gaming Cop., 1444 5.375% D 275000 2853348 T
01,/04/2026

Buiiders FirtSource, Inc., 1444 usD 1,769,000 1857450 .11
7.E25% 01/06/2021

Cabile One, Inc_ 1444 5.75% UsD 1,650,000 1635375 1 R[4}
15,06,/2022

Capsugel SA Pag © 7% 15/05/2019  UED 1504000 1597880 010

G0 Holdings LLG, 1444 5.5% S ZE30000 ZB67.BI3 o7
01,/05/2026

CC0 Holdings LLG 5.75% 01,/08/2023 USD 1900000 1862282 012

CER, Inc., 1444 5625% 15/06/2023 UsD BES0000 8628 T5D 51

Cengage Leaming, Inc., 1444 9.5% {1.=:] 3200000 3240000 0.9
15/06/2024

Cantens Corp., 1444 5.625% uso 1325000 1385446 008
15/02/2021

Centena Corp., 1444 6.125% USD S00,000 G54,000 D6
18/02/2024

Canfral Garden & Pet Co.8.125% usD S800000 6048500 036
1571172023

Gaquel Communications Holdings | uen 6200000 6259271 04
LLG, 1444 6375% 1509/ 2020

Cequel Communications Holdings | 1= ] 3300000 3043280 099
LLG, 1444 5 125% 15/ 12/2021

uel Communications Holdings | uso 4,160,000 4351838 026

LLC, 1444 7.75% 15/07,/2025

Charter Communications Operating UsD 2EIS000 3355973 30
LLG. 1444 6.364% 23/ 10/ 2035

Chartar Communications Oparating L=l 2835000 3407128 020
LLC. 1444 6 484% 23/ 10/ 2045

Cheniere Corpus Christi Hoidings LLG,  UED 3935000 4027600 024
1448 7% 30,/06,/2024

Chesapeakse Enengy Comp_ Reg. S &% oD @ 644 000 3.853.205 .24
1541272022

Gitigroup, Inc., FAN 5.85% Perpetual usoD 7025000 6825053 041

Citigroup, inc.. FRAN 5.25% Perpatual UsD 1675000 1,723,056 (LR L+]
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Claire's Thores, Inc. 10.5% 01/06/20017  USD 3333.000 1335800 i
Clear Channel Worldwide Holdngs, ush 3028000 a3feTnT o8
Inc. 6.5% 15/11/2022
CubCorp Gl Oparations, Inc., 1444 usD 2080,000 2,144 625 Qi3
8.25% 15/12/2023
CommScope Holdng Go_ Inc., 1444 o 65,000 58,294 =
6.625% 0 /062020
CommScops Technologies Finance ush 00000 TTE2882 046
LLG. 144A 6% 15/06,/2025
Consoidated Contaner Co. LLG, Reg.  USD 3925000 3561837 O
5 10.125% 15/07,/2020
Crimson Mangar Sub. Inc., 1444 uso 2425000 2018813 oz
6.625% 15/05/2022
CrownRock LP, 1444 7.128% ush 4100000 4202800 028
15/04,/2021
CrownRock LF, 1448 T.75% wash SB8I5.000 6116250 Q.36
15/02/2023
CVR Partners LP, 1444 925% usD 2450000 2459188 005
15/06/2023
OGP Midstreamn LLG, 1444 9 75% uso &00.000 650,250 004
15/03,/2019
DG Midstraam LLG., 144A & 45% uso 1550000 1364000 oona
03112036
DGR Midstneam LLG 8.125% uso 475,000 A57 BT5 003
16/08,/2030
Dean Foods Go. 1444 5.5% o JE25,000 3962083 024
15/03/2023
Ciamond 1 Finance Corp., 1444 usD 1,700,000 1739824 010
5.B75% 15/06/2021
Diamond 1 Finance Corp., 1444 uso 2925000 3049137 ale
7.1258% 15/06/2024
DiEH DBS Corp., 1444 7.75% usD 3600000 35988042 022
01,/07,/2028
DEEH DS Corp. 6.75% 01062021 ush 3675000 3802228 023
DiSH D85 Corp. 5.875% 15/07,/2022  USD 3000000 3017199 0U8
DFx Holdings BY, 1444 T 5% ush 2700000 2757375 Q16
01/02/2022
EarthiLink Holdings Corp. T.378% ush 500,000 519087 003
07/06/2020
Eco Senices Operations LLC, 1444 usD 3425000 3407E7TS 020
8.5% 01/11/2022
Bdorado Resorts, Inc. 7% 01/08/2023 USD 4425000 4813083 Qa7
EMI Music Publkshing Group Morth usD 1,150,000 1,184 500 007
Amaenca Holdings, 1444 T 528%
15/06,/2024
Encior Lid., 1444 6% 15/07/2023 usD 3925000 34683813 o2
Endio Lid., 1444 6% 01,/02/2025 usD 2800000 2435776 015
Enangizar Holdings. Inc., 1444, 8 5% ush BOTS000 6029438 036
15/06,/2025
Future Intermediate Hoiding usD 8727686 10255033 as51
Ca.LLG, 1444 11.75% 01,/03/20220F
Equinie, Inc_ REIT 5.375% 01,/01,/2022 USD 2450000 2535236 s
Equinix, Inc., REIT 5.76% 0101/2028  UWSD 1335000 1388752 Q08
First Data Corp.. 144A 5.8375% wsh SBT5,000 5955047 0as
16/08/2023
First Data Corp, 1444 79% 01/12/2023  USD 19,450,000 19721619 117
Frontier Communacations. Comp. ush 3800000 4047342 024
8.675% 15/09,/2020
Gardner Danver, Inc., 1444 6875% ush 2880000 2320800 0.4
15/08,/2021
Gibson Enengy. InG., 1444 6.75% o 2750000 2750000 Qe
1540772021
GILF Capital LF 4.375% |5/04/2021 usD 675,000 B4 406 004
GLP Capial LP 5.375% 15/04/2026 ush 1325000 1368248 008
Goldman Sachs Group, Inc. (Thel FRN  USD TA25000 T227844 043

5.375% Pampetual
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Fleal Estate Parners LLGC, usD 2675000 2755250 016
1444 B:25% 01/12/2022
Group 1 Automove, Inc, 1444 828%  LED 1,400,000 1332800 008
15712/2023
Guiiport Enesgy Comp. 7.75% usnD 3175000 3263741 Q.19
01/11/2020
Gulpart Enesgy Corp. BE25% LD 3465000 3430350 020
0,/08/ 2022
HAE Equipment Sendces. Inc. 7% uso 3475000 3586652 021
01/08/2022
Hartand Clarke Holdings Corpr., 1444 LED 1,500,000 1530000 009
9.75% 01/08,2018
HO Supply, Inc, 1444 5 25% D 3725000 3ZATEESE 023
1571252021
Hesion, Inc. 6.625% 15,/04/2020 usD 7500000 6284862 037
Hesdon, Inc. 109 15/04/2020 LED 1ATS000 1295938 008
HiRgm Holdings. Inc.. 1444 5 75% =D 1425000 14TOETI 009
01,08/2023
Heward Hughes Corp. (The), 1444 =D 4125000 4176563 025
GATS 01;10/2021
Howard Hughes Comp. (Thel. Reg. S =D 6525000 GH065E3 039
G.8TS% 01,10,2021
Hulb Hokfings LLG, 1444 B.125% uso 3575000 3448875 021
15/07/2018
HLUIE infernational Lid . 1444 5.25% 1] 1,150,000 1198875 007
15/02/2021
HUB Infemational Lid_ 1444 7.675% uso 5875000 5755875 034
01,/10/2021
Huntington ingalls industries, Inc., L] 2275000 2383063 004
1444 53 15/11/2025
i Inc. 9% =D 6000000 4528320 037
15/12/2018
Inbetsat Jackson Holklings 54, 1444 usD 6900000 6779250 04
8% 15/02/2024
J.P. Morgan Ghase & Go. FAN 53% (=] 6245000 6237974 037
JG Peniney Come., Inc., 1448 5675% uso 1875000 1884375 0.0
01,/07/2023
JLL, 1444 B.75% 01/05/2000 U 4875000 4826250 029
Jo-Ann Stores Holdings, Inc., 1444, 1 =] 1800000 15TS000 009
9.75% 15/10/2019
JenAnn Slores LLG, 1444 8.125% T =1] 200,000 2AT4000 Q.18
15/08/2019
SJosaph T Fyerson & Son, Inc.. 1444 U= 5500000 5706250 034
11% 15/06/2022
KFG Holding Go_ 1444 5% uso 1275000 12975680 008
01,/06/2024
KEES Holding Co. 1444 8 28% LED EA00000 ES1ETO2 041
01,06/ 2026
Lagder Capkal Finance Holdings LLLP.  LSD 1875000 1685156 0.0
1444 58T 01,08,2021
Lamar Media Cop. §878% LED 1000000 1038148 008
01,/02/2022
LTF Merger Suby, Inc.. 1444 B5% (=] 3H00000 3415500 020
15/06/2023
ManBiowoe Foodeandos, ., 1444 1 =1] 775000 858313 005
9.5% 15/02/2024
Mabch Group, Inc., 1444 6.75% uso 2950000 3066000 0.3
181272022
Mabch Group, Inc., 1444 6.375% uso 3270000 3400800 021
01,/06/2024
MciGraweHill Global Educaion Holdings  LEED 1025000 3138437 099
LLEC, 1444 T.875% 15/06/2024
MDGC Parners, inc., 1444 6.5% usoD 9,100,000 9009000 054
01,/06/2024
Mercer Intemational, Inc. 756 D 3200000 3246000 019

01/12/2018
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Mercar Intarnational. Inc. 7.75% ush 1700000 1708500 010
o1/1272022

MGM Growth Propemies Opserating ushD 1650000 1,736,113 oo
Parnarship LP. 1444 8 628%
01,/05/2024

MHGE Parent LLC, 1444 3.5% UsD 23T8000 2918128 047
01,/08/2019

Mlicron Technology. Inc., 1444 525% ush 1775000 1511288 o9
0,/08,2023

Microsemi Corp., 1444 9.125% ush TOS0000 TTE0250 046
15/04/2023

Milgcron LLG, 1444 T 75% ush 3328000 3441376 020
15/02/2021

Molina Healthcare, Inc., 1444 5375% USD 22300000 2305750 o4
15801 1/2022

MPH dcquistion Holdngs LLC. 1444  USD 1200000 1263000 008
7.125% 01,/D6/2024

MISCL, Inc., 1444 525% 15/11,/2024 ushD 2235000 2280625 o4

MESG, InC 1444 5.75% 1508/ 2025 wah 2E7TR.000 25375 Qar

Murray Energy Corp., 1444 11 26% ush E825000 1431250 010
15/04,/2021

Mational Financial Partnars Comp., 1444 USD 900,000 BETATE  OO8
9% 15/07,2021

Mavient Gonp. 5% 267 10/2020 usD 225000 3033645 1B

Meaptune Finco Gorp., 1ddA 10.125% USD 14 450,000 16208, 132 096
150172023

Meaphine Finca Cop., 1444 10.875% ush 2800000 3,192,000 Q.19
1571042025

Matfine, Inc. 5.75% 01,03/2024 ush 900,000 940,500 Q.06

MRG Energy. inc.. 1444 T.25% ush 3950000 a3gaT221 023
15/05/2026

MNRG Energy, inc. §.625% 15/03/2023 USD 5850000 B457343 032

OneMain Financial Holdings LLC. ush 4225000 40B8562 024
1444 7.25% 1571272021

DFE KAG Finance Sub. Inc., 1448 ush 1675000 1858250 oo
T.ETS% 2107/2023

Outerwal, Inc. 6% 15/03/2019 ush 5325000 4957220 0.30

Owtfront Media Capital LLC 525% USD 3875000 38915533 023
15/0272022

Ctfront bedia Capital LLG 8 825% ush 1328000 1358138 008
15/02/2024

Pactiv LLC 7 98% 15,/12,/2028 ush 1578000 1641937 010

Parshey Energy LLG. 1444, 7.5% ush 5300000 5534500 033
15/02/2022

FParzley Energy LLC, 1444 6.25% USD 475,000 55 6T o3
01,/06/2024

Peninsula Garming LLC., 1444 BA75% ush 2125000 213501 Q13
15/02/2018

PF Chang's China Bistro. Inc., 1444 ush 1525000 406812 Qo8
10.25% 3006/ 2020

Piatiorm Specialty Products ush 2450000 2 4B0625 15
1444 10.375% 01,/05/2021

Piatfarm Specialty Products Gorp., ush 2325000 2057825 12
14454 6.5% 01/02/2022

Post Holdings, Inc., 1444 6.75% usD 2525000 2765858 016
01,/1272021

PO Corp. 1444 6.75% 15/11/2022 USD 1725000 1, 785375 on

Prima Sacunty One MS, Inc., 1444 ush 2280000 173,132 00
4 BT5% 15/07/2002

Prime Secunty Senices Bomower LLG,  USD 1575000 1865775 1o
1444 928% 15,/08/2023

Provident Funding Associates LP. ush 2250000 2743750 0413
1444 6.75% 15,/06/2021

Quicken Loans, Inc., 1444 5.75% USD 6,100,000 5865500 035

01/05/2025
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Rackspace Hoting. Inc., 1444 B.5% LD 3250000 3225625 g
1501,/2024.

|Reynoids Group ssuer, Inc, 1444 T [-=a] 2800000 2888280 a7
18/07/2024

IReynoids Group izsuer, InC_ 8.25% LISD 4625000 4798807 028
150272021

IRite Akd Corp., 1444 6.125% LD 4100000 4351478 Q.26
01,/04,/2023

Rte Aid Corp, 6.75% 18/06/2021 UsD BT25000 TOTTSSE 042

Rockies Exprecs Fipsine LLG, 1444 USD 822000 845620 005
&% 157012019

IR:S1 Homee Products, Inc., 1444 B5% ush 3900000 4026750 024
15,/03/2023:

‘Sabine Pass Liguataction LLE, 1444, usp 1428000 1424468 008
5.675% 30/08/2025

‘Labine Paze Liquelsction LLGC 6.25% LISD 4975000 5122952 030
15,08,0022

Sabme Pass Liquatacion LLS §.75% [¥:=1e] 1500000 1592256 009
15/05/2024

Sabre GLBL, Inc_ 1444 5.375% LSD 1175000 1200709 QuoT
15,/04,2023

Safessdy, Int. 7.25% 01,/02,/2031 USD 575000 553337 03

Safway Group Holding LLS, 1444 T%  USD 2,188000 2180387 003
15052015

Soienific Games intemational, Inc.. LSD 5625000 SE67.1BE 034
1444 70 01,04,/2002

Scobts MiracleGno Co. (The). 1444 6%  USD 1575000 1685562 010
151072023

Teminoke Hand Rock Entetainment, LISD 2820000 2841150 a7
Inc_ 1444 5.875% 15/05/2021

Shea Hormes LP, 1444 5.875% usD 1800000 1791000 Q11
01,04/2023

Shaarars Foods LLG, 1444 3% LS 2250000 2335000 004
o 2one

Shingle Springs Tribal Gaming usD 700000 4051500 024
Authority. 1444 9.75% 01,/09/2021

Sinclair Televsion Group, Inc., 1444 ush 1200000 1227000 .07
5.675% 18/03,/2026

SiFus XM Radio. Inc. 1444 6% LD 4505000 4 T30.606 028
15072024,

SIVF Memer Sub, Inc. 6.25% usD 1800000 1625812 010
07,/08,2021

Sonic Automotive, Inc. 5% 15/05/2023 LUSD 3225000 3.168.562 [t} ]

SEAC Technoioges Holdings, Inc. USD 1875000 2029312 G2
5.B75% 15/07/2023

SandardAsmn Aviation Holdings, Inc., (.= 5] 4450000 4481125 a7
1444 10% 15072023

Sunoco LP, 1444 625% 15/0472021 LD 2950000 2950723 a.na

Sunoco LP, 1444 B375% 01,/04/2023  USD 200000 198,250 LT

Surgery Cerfer Haldings, Inc., 1444 usD 2150000 2214500 013
8.E75% 16/04/2021

Targa Resounces Partnars LP, 1444 LD 3225000 3241125 g
8.75% 15/03/2024

Targa Resources Pariners LP 525% ush 4175000 38537284 023
01,005,203

Targa Resources Partnars LP 4 25% uso 9850000 8836T4E 0853
15/11/2023

Taytor Morreon Communies, Inc., LD 2250000 2266875 .13
1444 5.875% 15,04/ 2003

Tampur Saaly iInfermational. Inc. 1444  USD 2078000 2038587 002
5.5% 15/06,2026

Tamnal Haaltheane Comp., FRM 4.152% LSD 1650000 1645875 LR []
15,006,/ 2020

TemaFonm Power Opésaing LLG, USD 2050000 15957750 a2

12444, 8 B7E% 01,02/ 2003
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TesraForm Power Dperating LLG, Uso 800000 THOM0 004
1444 6.125% 15/06,2025
Tl Group Automoivg Systems LLC, uso 5250000 S51B4.375 031
1444 B.75% 15/07/2023
Time Warner Cable, Inc. 6 58% uso 575,000 ET70ES 004
01/068,/2037
Time Warmer Calsle, Inc. 7.3% o 495000 623,452 004
01/07/2038
Time Warnar Cable. Inc. 5.75% Uso 340,000 407,215 oo
15/06,/ 2039
T-Mobile LISA, Inc. 5% 01,/03/2023 usD 1028000 106195 008
Tdabile USA, Inc. 6.5% 15/01,/2024 D 825000 869,525 0.05
T-Mobile LISA, Inc. 6% 15/04/2024 usD 1928000 2004012 002
Tdobile LISA, Inc. 6.375% D 1575000 1644 087 [£R [+
01,03,2025
T-Mobile LISA, Inc. 6.5% 1501 /2026 usoD 10850000 11429933 063
Townaruane Media, inc 1444 65% D 3700000 32BS58ATS 0.22
01042023
TrarsDigm. Inc., 1444 6.375% uso 550,000 539,653 0.0a
1506, 2026
Systemns, Inc., 1444 §5% usD 3350000 1683280 000
15082021
Unibed Aidine= Pass Through Trust, D B30 436 G, 25 0ubs
Series 20142 B 4 625% 03/09/2022
Linikar ISA, Inc. 1448 BTE% usD 4800000 4752000 o.28
15/07,/2023
Unhision Communicabons, Inc. 1444 USD 1296000 13856008 Q08
B.5% 15/05/2021
Unntzaon Communicabons, inc, 1444 =D B250000 5185504 0.2
5.125% 15022025
Uniizion Communications, inc, Reg. S USD 820 D00 BTE,6ET DuDs
6.75% 15/09/2022
WS, Inc 1444 T75% 15/01,/2021 usD 5125000 SD67.344 0.3
VIB-G1 lezuer LLC, Sene= 20168-1AF, usD 950,000 967,981 .08
1444 6:901% 15/06,2045
Vieritas US, Inc., 1444 10.5% usD 275.000 233,750 001
01,03,/2024
Vigta Outdoor, Inc_ 14448 5875% usD 1975000 2083813 oz
011042023
Wahoo Cos. LLG. 1444 63T5% ush ZATHO00 2462625 0I5
01,/0u,2023
Wiy Merger Sub LLGC, 1444 8.25% usD S.730000 S678,125 034
01,/08/2023
Wectem Dighal Corp.. 1444 7.375% usD 6900000 TO364439 044
01,04/2023
Westam Digial Corp_ 1444 10.5% uso 13125000 14059 565 064
01042024
WideOpenihies! Firance LLC 1025% UsED 3525000 3648375 0.22
15/07/2019
WideOpeni'est Finance LLC 13375%  USD SO00000 5300000 0.2
1571072019
WWiliam Lyon Homes, Inc. 8.5% Uso 4225000 43891,168 026
15113020
WMG Acquishion Comp. 14448 8% uso 1725000  1.TEE09 omn
15001,/2021
WH Grace & Co-Conn, 1444 5.125% D 2550000 2504 625 0.15
011052021
Zebea Technologies Conp. 7.25% o 3075000 3274875 o.19
15/10/2022
Zakeiman Indusines, Inc_ 14448 Uso 2800000 2823000 007
9.875% 15/06/2023
728310800 4342
iz At 938,475,601 5579
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HEERL TR MR
BEF, A i A uso  HEE (%)
AF¥UR
Seniry Holdings 'A GaF 3,537 - -
Serry Holdings Preferance B Gap Te&34 82837 004
528,328 003
LS i s28.328 0.03
FOMOEEOE S TS ENT 939,003,829 BEEZ
REIEATSHIEMES M
F (DR |7 A A 2
HEl
FAI¥F
SmuriSions Contaner Conmp. usD 7.275 - -
Prefananca
L C - -
ol | ThEREES ot - -
WS B 1851880.601 9228
AETHEE
L]
iR 1y ¢ TR~ -1
Hie o %N B BRH  RSIEER uso LR (%)
EUR 40,758,852 USh  SATIEE0 1507018 ABC  1DBE3ET 007
=i T4EE0M  USD 16180534 1SOT20E L Momen g7 oM
BR 15MI3E  USD  1BG0ISS IHDREIE  JP.Margan 21208 -
EUR 480308 USh  545E80 15092016 JP Moman [ -
£A IMH0 UED 2AETA30 15082018 HERS 18450
BR 461256 USD 512504 151206 JP.Momgan 3525 -
O WIASNA  UED  14TTRET 150708 Zocile T = T
Genank
NOK 18728067 USh 2068715 15072018 LP Mamgan BE241 -
oK 122351059 UED 14263051 14082016 REC 006 002
NOK, WOOIBTE  USD  329TET? ISOBOOIE P Momen 0E8s 00
0K WIOTA0N0  WSD 2273144 15092016 JP.Morgan 344504 002
WK 280 LED IO EAE JP Mogen =1 -
NOK, Ta4.065 usD BT204 15122006 .JP.Morgan 556 -
fr=3 240850 D 38137 15072008 AP Morgan 73 -
=<8 2486387 WD 26011 4082016 JP Mogan arr -
b8 446725 uso 52EE2 W16 JP.Morgan 151 -
LED 4004912 CHF 2881000 W/0B/016 Standard 12205 -
Cratsd
LED 1246 83 ELUR 11478 15072018 JP Mogan T0ET -
usD 118582 566 EUR 103030000 N5/00/2016 Goldman 1738528 001
Sachs
LsD 3378211 EUR 3001720 850002016 Catank 32095 -
LED 3841128 GEP 26044358 95072018 Weas 230048 043
Banking
LEh =M = 158548 a507 2018 Bariayz a8 -
uso 451579 WOW 3766182 NS0T JP.Momgan 2886 -
LsD 183,355 SEW  15M722 IS0T016  JP Momgan 4755 -
LED 88,124 B 233E0 15090018 JP Mogan 11821 -
SHEFRIRG i SRR B 7250568 043
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b ]
i i . ]
|- g £ o R#RE BEHEER ush L (%)
=] 2 180,526 UED 2415531 15072016 JP Moman (13,254 -
ELR 5, 100,487 UsD  TIEEEIE3 15082016 Canadign  (1.285.131) [LELic]
Impesial Bank
of Commemne
=1} a0 U ASSeTEY 1SOANE  JP Mogen  [ATA0T) -
ELR T.267 000 UsD  BE2AAAT 15082016 Brani of (232578 Gy
Amenca
ELR 5,236,000 USD  TREESZR1 ISMOO2016 Goldman  (BERS3N) DiM)
SafE
ELR SEOGE5 UsD 10e0EET  15TRZ0NE RES (12933 ©2an
ELR 2ETTT0 D 30061 IS00ME P Mamwm  (BLOT) -
EUR 25T ush LTS ETAIE Bariays |6.762) -
ELA 54,530,000 U BREBRSTA 03006 HEBC  (1ESEEOE il
EUR FAWITT UsD 3558488 402006 o F. Worgan [B2.BE5) -
ELR 5,506,000 WD E2TO000 LAAA0GMNE  Stelefwest (135565  f004)
ELR TETE000 UsD 9077 WOMZ0IE Barlays {172.862) 12:01)
=] 70,775,300 S0 81487758 15/11/2016 DeuscheBonk  (2414584) 015
EUR 2626306 Ush 2974083 1512006 JF. Moman (39,350 -
EUR 28000 UED 1125243 150112016 Barciays 21,268 .
ELUR 3050 300 UsD TISE5TI3 152206 Sndand (1004033 Ll ]
Crarenad
LR S 812543 UED BEISED ISMI20E  JP Mog:n (128835 00
WO 1976472 [1-2s] Z| 752 15072006 F. Mongan [2.754] -
hCE MTEEN WED  3MTASE IS0E20  JPMogm (84400 -
N AT, 767 LED 56808 15092016 F. Mongan [241) -
BOK 1SGA00000  USD 15486425 14003008 Soosls 486002 0003
Ganarie
O 20356,080 UED  27ETH WMYI0IE  JF Mogam (77565 001)
WOK  IEZET4S00 UGD IBG00E30 S12016 DeuscheBank MOTSGN 0003
MO 2ET228 LeD IX305 15112046 AP Mg [4.253) -
s 20733000 VD 25STROT 1512016 AES  [B2353) @01
[ 3 1B5.017 400 UED 0100800 5122016 Bankol (36701 00
AMmenica
MO 1,168,588 LED 41360 151226 J P. Morgan [1.824) -
SEX 11,286,275 UGD 1330060 15072016 BMF Parbas [1.667) -
SEX B ETI LER T3368 15072006 J P. Morgan [2.071) -
SEK 1 526,000 UED  ZMS0E 15072006 HERC [8.202) B
SEK 11,853,180 ueD 1419144 150872006  F. Moman [ 19.568) -
ZEK 15,115,350 LED 23T ISM92008  JP Magan (20473 -
SEK 10700000 USD 133050 14/N0/2006 Goidwan  (BRITD) -
St
SEK 5,128,342 USD  BITEBE  14MMF2006  JP Mommn [30.738) -
SEK 13:411,600 UEl 1 6SEAGd 150172006 Deuzcha Bank (E.824) Q)
SEK 328518 UED ITBAMS 1SN0 JP Mogan reay -
CEK 1,230,000 LED ZEZEI NS08 Barcims [B.656) -
SEH 2GR0 UED  TS43E00 1823006 Banked (6764 -
Ammefica
SEK 1,545,068 LeD 188234 15272006 « F. Moman [4.818] -
LD AXE511 CAD 4312000 20/00/2018 Bankol  [(26401) -
Ammefica
=D 18351 BR IE20es 502006 J F. Morgan (B54] -
usD 513,705 NOK 43704510 5072006 JP Mongan [B,186) -
LE=D 131,346 7= 4 LNTER 15072006 JF. Morgan 421 -
AETHIRG I SIS B M (9,896,104)  (0.59)
HE TR Z0NE (8D & 8 [5e545 18]
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SLiw b« T4k« 27w THE|

FlR
(=i il
e Bl M D8 Wi
ik 5 [EETH Pk M -+ ®E um uso ¥ (%)
W0 B0 Gomon  ComsSions  Buy GO0 JO0HZ01  SSS0H  #S00 008
Sache N T
01052000
ETED0 G0 Cebww Teckfemwme Sl S00% NWGION RS nEE -
Ll 375
O/
G0N EUR Gooman  TWFmae Sl SO0% XWEEON  Emo EM0 -
Sacre Cop NAR
TATH
151208
Tl k- Tl - A7 TWE| 100758 10976 006
i SRS o
EEM G0 JPMogen CDMMAMYISY] Buy  GD0M ZVOGZIZ| [HEDIE  (4EDIE [0S
1A5000  LED Gooman  Feepot S 100% XN0G20W [0SE35 (0SSl -
Sacs MO,
e 1558
Onyte202
130000 UGD Bachys  Toesocsan, Gl 100 JOOGTON [I064M) (19640 Don)
e TA75L
15/04/2018
M0 USD Chaek  Toessesn, Sl 100R 20060 @R @O -
ne TR
15042008
ek - FENE - AT TIE| 10872420 (ATRET D06
i SIREE (HD B
Lyt - FFahE - AT T nE: WM -
e BEVE (D & 3t
B 116,384,839  6.92
FobEE (A 13928057 0.83
T 1,582,170,337 100.00
[l e
R (%)
FAH B2ET
aHE T.0d
e e 2Tl AP 312
TFIA 291
EE el oog
THUE o7
4 R#IF 174
= 130
TFEN 1.27
F—Z ST 114
A nag
S e naz
AL DD
= 064
e h 050
AFL &z
+iET naz
FARSSE am
axF 030

[ Bt O o
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i i usD mul

it
A—AFSUT7
S5 Ausiralia Assets Ply. Lid Fegq. & USD ADGOO0 409502 04
3.3% 09/04/2023
o anese2 4
“AlF—
Solvay Finance Amaenca LLE. 1444 usD 50,000 BB4.405 020
4.45% D3/ 12,7025

- ssd40s 020
J't.i.:_-—#
Bermuda Gaverrrvent inlemabanal uso 205000 223850 2008
Bond, 1544 4.554% 06/02/2024

- aaesy 008
b
Province of Manioba Canada 1.3% usD 275,000 amaT o
O304, 2017
Province of Ontanio Canada 2.56% UsD 230,000 241006 008
10082021
Rogens Communications, Inc. 3.625%  USD 80,000 BEOTE 003
18/12/2008
Thormeon Reuters Corp. 3.35% uso 80,000 E2027 003
1508/ 2026
TrareCanaan Pipel ines Lid 4 575% ush 315000 359821 012
15,/01,/2026
o vpeasas 03
i
Albaba Group Holding Lo, 3.125% uso 740000 2 7SR2B2 096
BEA 1 2051
Alibaba Group Holding Lid. 3.6% usD 525000 537479 QU8
2011,2004
GO Treaswre Lid, Reg. S, FAN 3.5%  USD 200000 203660 QO7
Perpetual
CMOOGC Finance 2015 USA LLG 35%  USD 250000 2 253736 000
0505/ 2025
CRCE Yupang Lid., Riag 5. FRN uso 350000 360031 QU2
3.95% Perpetual
JOucom, Inc. 3.875% 29/04,/2026 uso 1000000 983335 032
Tencent Holdings Lid_, Aeg. S 35% uso 1,025,000 1,081,166 036
11702/ 2025
TR
BIPCE SA, 1444 5.15% 21072024 ush 400000 417542 Q4
B 2 AT
FiE
IFC Development Corporate Treasuty  USD 00000 204046 OID
Ltd_Feq S 2.375% 21,/05/2019
A FReTF
Indonesla Govemenent Intemational usoD 200000 217374 007
Bond, 1444 4 AT5% 05/05/ 2021

S 23T oeT
A AL
Tiewa Pharraceutcal Firanos v BV usD 515000 546119 Q18
285% 10/11,/2031
o s 0
AL
BEVA Bancomer SA_ 1444 4.375% usD 295000 306866 011
10,/0472024
Mesico Govermment Infemational Bond — USD 225000 234708 Q08
385 30/01/2025
Mesico Govermment Intemational Bond — USD 5BS000 631,376 021

4.125% 21/01/2026
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Patrokeos Mixicanas, 1444 B375% =) 25000 27114 0D
04,/02,/2021
1,200,088 041
AT
INS Bank WV, Reg. 5, FRN £.125% usD S00000 508562 Q47
21/11/2023
LYE International Finance B\ 4% LD 505 D00 641,175 0y
15/07/2023
Chel Intamational Fnance BY 2.125% LS S 15,000 525,120 g
11/05/2020
Shel intemational Finance BV 3.25% LUED 1,160,000 1216823 041
11/05/2025
2891680 0.98
s
Auionidad del Canal de Panama, 1444 LD 200 000 217,000 ooT
4.95% 20/07/2035
217,000 007
A
Telefonica Emisiones SALN 4 57% UsD 235,000 261,006 oo
270472023
261,006 0.08
AN L—Tw
Swenck Exportkredit AB 5.125% Ni=n] Z50, 000 350,924 iz
01/08/2017
359,924 0.2
ka3
Turkiye Halk Bankasi A/5, 124A4.75%  USD 205,000 208,440 oor
04/06/2019
208,440 0.07
4FUZ
Barciyys Bank pic 5.14% 14/10/2020  USD 560,000 SOR035 020
Barciwy= plc 5.2% 12/05/2026 Ni=n) 355 000 360,797 iz
Dilphi Automative pic 4.25% usD 75,000 82,166 003
15/01,/2026
Heathrow Funding Lid., 1444 4 875% LIz W B0, D00 188,849 ooy
15/07 /2021
HIEBC Holdings pic 2. 95% 25/05/2021 usD J35 000 338.2TB o
Imperial Brands Finance pic, 1444 usD B45, 000 699,538 024
42505 21/07/2025
Royal Bank of Scotland Group pic UsD B05 000 616,495 021
4.5% 05/04/ 2006
Santander LK Group Holdngs pic uspD T0,000 69653 002
2.875% 16/10/2020
WPP Finance 2010 3.75% 19/08/2024  LUSD 500000  E284TT Q18
3492288 118
FAUH
Abbie. Inc. 4.45% 14,/05/ 2046 LD 435 D00 446,134 s
Actavis Funding SG5 3.68% LIzD 260,000 271,049 Lol ]
15/03/2025
Actavs Funding 5G5S 4.55% LD TE0 000 BOE 372 027
15/03/2035
Agtna, InC. 2.4% 15/06/2021 LD 30,000 3FT. 28T o3
Astna, Inc. 3.2% 15/06/2026 LD Z60 D00 BT0 46T o3
Agilent Technologies, Inc. 3.2% LIzD 25,000 25,660 oo
01/10/2022
Agilent Technoliogies, Inc. 3.875% usD 20,000 21,186 ool
15/07 /2023
Alcoa, Inc. §.72% 23,/02/2019 uso 130000 140307 008
Alcoa, Inc. §.15% 18/08/2020 uso 365000 416808 014
Alenandria Real Estate Equikes, Inc. usD E30.000 54E.111 o
REIT 3.95% 18/01,2027
Anthem, Inc. 3.5% 15/08/2024 usoD 280000 301303 Q0
Anthem, Inc. 4 65% 15/01,/2043 UsD 500000 530,740 g
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aEEEL  AEE ST

g ik uso L (%)
Ammow Electronics, Inc. 3.5% 85000  BESST 003
01042022

Arrow Electromcs, Inc. 4% 01,/04/2025
ATAT, ne. 4.0% 15/06/2044
Aamet, nc. 4.625% 15/04/2026

Bank of Amesica Cop. 2% 11/01,/2018
Bank of America Comp. 33%

226,000 230,785 .08
725,000 FEZ00 0.25
845,000 agora2 0.30
250,000 251 645 o.oe

1101,/2023

Bank of Amenca Comp. 4.2% 105,000 108820 004
26/08/2024

Boston Properties LP, REIT 355% 365,000 3BEI29 003
0102/2006

Brixmor Operating Partnership LP. 650,000 BET951  0.23
REIT 3878% 15/08,2022

GG Holdings GS V LLC 3820% 710,000 TEE9E3 026
15/04,/2023

Chubb IMA Holdings, Inc. 2.3% 145,000 148748 008
03/11/2020

Ghubb IN& Holdings, Inc. 4.35% 115,000 132549 004
03/ 11/2045

CHA Financial Corp. 5.875% 525,000 702375 024
15/08/2020

GCrown Casfie Intermational Corp_ RETT

34% 150272021

Grown Gastie Intermational Gorp_ RETT

5.25% 15/01/2023

Cresn Caztie Interrational Corp. RETT

4.45% 15/02/2026

WS Haalth Gorp. 3.5% 2000772022

CWE Health Corp. 5% 01,12/2004

GWS Health Gorp. 3.675% 20,07/2025

DO Corp.. REIT 4.25% 01/02/2026

Dedphi Corp. 5% 15,02/2023

Discover Bank 5.1% 04/06,2020
Transfer Partners LP 4.15%

110,000 114,938 004

195,000 219283 oor

440,000 4TBASE 016

145,000 186082 005
110,000 128006 004
124,000 137,143 0os
235,000 24T E25 .08
445 000 471 881 018
830,000 849430 a.29
830,000 8472 400 028

@1/10/2020

Entesprize Products Operating LLC 115000 118342 004
2.85% 15/04/2021

Erferprize Products Operating LLG 1020000 1086234 047
3.96% 18/02/2027

Ertlerprize Products Operating LLG 340,000 376144 013
5.1% 15/02/2045

EQT Corp. 4.8T5% 181 1,/2021 115,000 122082 004

Ezsax Pertiolio LP, AEIT 3.375% 440,000 452531 015
15/04/2006

Exsion Genamtion Go, LLG 255% 945,000 grimez 033
15/01/2020

155,000 1ER965 008
82,000 62040 oz
150,000 151,716 Q.05
180,000 182342 o.0e
150,000 162,196 oos
260,000 25TERS 009
830,000 B3E6.114 021
175,000 176864 o.0s

FirstEnergy Corp, 7.375% 15/11/2031
GATX Corp. 3.5% 15/07,2016

GATX Corp. 2.5% 15/03,2019

GATX Gorp. 2.5% 30/07,2018

GATX Corp. 4.85% 01/06/2021
GATX Corp, 3.25% 30/03/2025
Genarml Motor: Co. 4% 01042005
Genearal Motors Financial Go., Inc. 4%

15/01,2005
Goldman Sachs Sroup. nc. [Tha) 7.5% 175,000 200018 007
15/02/20019

Goldman Sache Group, Inc. [The) 7I5000 H2BO0R 028
5.75% 24/002022

Galdman Sacke Greup, Ine. (The)
3.625% 22012023

Goldman Sachs Group, Inc. (The)
4.25% 21/10/2025

895,000 730587 0.25

§ 5 5§ 5E5GGGGEE € 68 & © § GEEEEGE 6 § 5 6 6 G 6 B & § 6EEEE gt

215,000 222603 008
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Goldman Sachs Group, inc. (The) ueD 205,000 282979 009
6.75% 01/10/2057
Harmie: Corp. 3.832% 27,04/ 2025 usn 930,000 SEaTT o033
Humana, Inc. 3.15% 01,/12/2022 s 330,000 340443 on
Humana, inc. 3.85% 01,10/2024 usn 515,000 581,140 019
Humana, InC. 4.95% 01/ 10/2044 D 250,000 277753 o9
irterpublic Greup of Cos., Inc. (The) uED BA5000  SO0SD0 030
4% 15/03/2022
Inkerpubsiic Group of Cos., Inc. (The) =) T0,000 Ta2a8 002
4 754% 15,009,203
Kiingy Realty LF, REIT 4.375% e 44 000 A4TT.605 oig
01,/10/2025
Himco Reaky Corp., REIT 34% e 45,000 arza ooz
o1 2022
Kinder Morgan Enengy Partners LP =D 285.000 300990 010
5.85% 15/02,/2018
Kinder Morgan Enengy Partners LF =D 505000 512565 [l
430 0105/2004
Kinder Morgan, nc. 4.3% 01/06/2025 2 UGD 245,000 251381 ooa
Lite Technologes Corp. 8% ush 310,000 350 308 iz
01,/0372020
Lk bartin Corp. 296 usn 1370,000 1421752 048
010372025
Lsckheed bartin Corp. 3.55% e 140,000 152970 005
15,01 12026
Lockheed Martin Corp. 3.6% e 185,000 200884 friery
01/03/2035
Martin Manetta Materals, Inc. 4. 25% (1= ] 370000 94390 Qi3
02072024
Mead Johnson Mutrtion Co. 4.125% uED 385,000 3ea428 013
15/1172025
Medtronc, Inc. 4 625% 15/03/2045 D 265,000 ai11.991 o
Morngan Stankey 2.125% 25/04/2018 s 355,000 356669 o2
Morgan Stankey 7.3% 13,/06/2019 =7} 175000 2008908 007
Muorgan Stankey 5.5% 28,/07,2021 s &05 000 463 08T [rR-]
Mongan Stankey 3,755 25,02/ 5008 =3 BEO000  TIZOSE 025
Messdl Brands, Inc. 3.9% 01,/11/2025 D 50000 SZTIGE ooz
Mewsll Brands, Inc. 5.5% 01,04,/ 3046 uen 180,000 21551 o7
Omnicom Group, Inc. 3.625% e TO.000 Td.383 03
01,/05/2022
Cmnicom Group, Inc. 3.65% ueD TT5.000 82871 n2a
Q2024
Oracia Corp. 2 85% 15072028 sy 545,000 506425 [l ]
Flaire Al American Fipsline LF 6.5% uso &50.000 aB9236 or
O1,/05/2018
Reirgurance Group of Amernica, Inc. ueD 145,000 165602 Q06
6.45% 15/11,2019
Fisirsurance Group of Amenica, inc =D 105,000 116372 002
5% 01,06/2021
Reircurance Group of America, Inc. ED 170,000 1853158 008
4 T 1 5082023
Reynoids Amenican, Inc. 4% uso 115.000 125.2d4 004
12,08,/2022
Reynoids Amarnican, Inc. 3.25% e 0000 BISE0 0o3
i 11,2022
Amancan, Inc. 4.45% e 200.000 224 224 ooa
V27062025
Reynolds Amanican, Ine. 585% LISy 400,000 513928 o7
15082045
Roper Technologies, Inc. 3% LS 170,000 1To.TBE 0.06
151272020
‘Sempra Enargy 285% 15/11/2020 D 110,000 114,038 Do
Simon Property Group LP, REIT 2.5% D 260,000 288744 009
01,/08/2020
Southem Callomia Gas Go. 3.2% usn 335000 361,758 a1z

15/06,/2025
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Soufhem Co (The) 285% 01/07/2023  USD 665000 689459 023
Thenma Fisher Scientific, Inc. 3 3% uso 1000000 1040715 035
15/02 2022
Tyzon Foods, Inc. 4.5% 15/06/2022 uso 120000 133269 004
Tystn Foods, Inc. 3.95% 15/08/2024  USD 65,000 0054 0O
LInum Groug 5 625% 15/09/2020 uso 80,000 89612 003
Unum Group 3% 15052021 UzD 140,000 142834 005
LIS Treasury 0625% 3041 172017 uso 1200000 1200820 041
LIS Treasuny 1.25% 31, 10/2018 usD 4445000 4505424 152
LIS Treasury 1.5% 31/05/2019 usD 6355000 6495257 219
LIS Treasuny 1.5% 30,11,2019 usD AGAS000  4ATICE08 16D
LIS Treasury 2% 31,08/2021 usD 12795000 12866525 435
UG Treasury 1828% 15/06/2028 JED 1278000 1,281,236 044
LIS Treasury 5.375% 15/02/2031 usD 410,000 608846 021
LIS Traasury 2.75% 18,/08,/2042 usn 700,000 TTa.E28 0.26
LIS Treasury 3.375% 15/05/2044 usD 1310000 1619899 055
LIS Treasuny 3% 15,11,2044 UsD 2360000 2722656 o052
LIS Treasury 2.5% 15/02/2045 usD 1480000 1546484 052
LIS Treasury 3% 15,/06/2045 uso 4175000 4816254 163
LIS Treasury 2.5% 15/02/2046 usD 1,080,000 1,128,600 038
WVearizon Gommunications, Inc. &4% uso 1620000 2072531 OF
15002003
Vanzon Communications, Inc. 4. 862% LSO TIOOO00  BOSO29 027
21,08/2046
Visa, Inc. 4.3% 14/12/2045 [Vize] 550,000 652 656 .22
86,278,388 2014
s 8t 102,804,265 34,72
e
FTAUA
Admenican Towes Gorp., RET usD 833 92688 003
Preference 5.25%
92,688 0.3
a8t 92,688 003
SRS TS | T 102,896,953 34.75
FEEREITh TS MR 5
F OB 35 il S TG | T TS5 HRER
{2
F=AF3UTFT
APT Pipsines Lid, 1444 3875% usD 430000 445226 0.5
11/ 102022
Brambies USA, Inc., 1444 4.128% usn 88,000 90,670 0,03
31042025
Crigin Energy Finance Lid., 1444 3.8%  USD 406,000 408 046 014
09/ 10/2018
SMART ABS Trust, Series 2012405 USD 61,400 61286 002
"AdA1.25% 14/08/2018
SMART ABS Trist Sees 2012405 USD 155546 155314 005
RAA 1.25% 14/08/2018
SMART ABS Trust, Seres 2013105 USD 51851 51631 0A2
RAK 1.05% 14/10/2018
SMART ABS Trust, Senes 2013205 USD 81699 81581 003
RAA 1.18% 14/02/2019
SMART ABS Trust, Senes 20014-1U5 LSO 75000 275843 009
“RAA 1.68% 1471272019
SMART ABS Trust, Senes 20151U5 LSO 85,000 85,112 003
"AJA1.5% 14/09/2018
Transurban Friance Co. Ply. Lid, 1444  USD 45,000 47BB4 D

4.125% 0Z,/02/2026
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Transurtan Finance Go. Ply. Lid.. 1444 USD 105000 111684 004
4. 125% 0202/ 2026
WEA Finance LLG. REIT, 18443.25%  UED 350,000 364588 02
D5/10/2020
o 2amame 0T
FU
Banco Santander Chile, 1444 3875%  UED 150,000 157403 Q05
20/08/2022
_-—-
TR
BPCE SA, 1444 4 B75% 01/04/2026  LED EBTEA17 023
A RVF
Intesa Sanpacks SpA, 1444 6.5% =+ 235000 266633 009
240022021
s Tl
SES GA, 1444 3 5% 04/04/2023 #5,000 #8137 Q02
-—-
A¥
Ptroieos Mesicanss 35% uED 45,000 44835 001
23/07/2020
Patroios Mexicanos 4 B75% usD 435000 443765 015
24/00,2022
Petroieos Mexcanos 6.5% usD 145000 146150 005
02/06/2041
EEME
Arpus Group Finance BV, 144A27T%  USD 155,000 161,028 008
17/04/2023
MG Bank WY, 1444 2 45% =D 200,000 204620 007
16/03/2020
L i —
HPHT Finance 18 Lid, 1444 2 26% =D 200,000 201388 007
17032018
o zeass oeT
AAA
Halcim LS Finance San & Che 503, [T=) 135000 150817 005
448 B 30/ 12/2019
UBS Group Funding Jersay Ltd, 1444 USD 220000 228066 Q0B
4,125% 24/08/2025
- smams ons
AFUR
HESBG Hoidings ple, FRM 6.375% usD 200000 190684 006
Pespetial
Lanark Master suer pic, FAN, =D 200678 287 Qo7
Sedies 2013-1A1A1Y 1444 1.118%
22/12/2054
Meationwice Bulklng Sociely, 1444 =] TES000  B49.9EZ 029
3.9% 2 1/07/2025
Shoy plic, 1444 3 TE% 18,00,2024 =D 285,000 285488 009
Trinity Acquisition pic 3.5% UsD 250,000 257106 000
15,/08/2021
o TeTT 060
FAUH
21t Gentury Fox Amenca, inc. 4.75%  USD 530,000  5B6EET 020
15/00/2044
213t Certury Fox Amenca, Inc. 4.85%  USD 2TS000 314614 QN
15/ 10y 2045
225 Liberty Street Trust, Senes 2016 =D 100,000 108980 004
2250, 1444 3.507% 01/02/2026
Aly Auto Recenables Trust, Senes =D 70,000 TO066 002

2012A T, 1444 3.15% 15/10/2018
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Ally Masher Cwner Trust, Senes 20141 145,000 145 085 Q.05
AT 1.20% 15/01/2019
ARy Mastor Owner Trust, Sanes 20144 LUISD 300,000 801473 02T
A 1.43% 17,/06/2010
Ady Master Cremer Trust, Senes 20183 USD 578,000 Sreasdh 019
W 1.83% 15,/06,/2020
Amazoncom, inc. 3.6% 057 12/2024 LIsD 250,000 280586 Qo
Amazoncom, inc. 4.95% 05/12/2044 uso 575,000 TO4 168 (i T
Amenican Alfines Pags Through Trust LIz 65658 63352 0.0z
Series 20131 'A' 2% 15072025
Amencan Aidings Pass Through Tnst,  LISD 166,031 182944 006
Series 20132 A 4.85% 15/01,/2023
American Aidines Pass Through Truet, usoD 142 BSE 144 432 a0s
Seres X014-1 B 4 375% 01,/10/2022
Amenican Alfines Pass Through Trust LISD A543 il 562 ooz
Series 20151 '8'3.7% 01/05/2023
Amancan Aitings Pass Through uso 280,000 298050 QU0
Trust, Seres 2016-1 ‘AR 3.5T5%

150072029

Amencan Alfines Pass Through Trust LIZD 305000 317200 an

Senas 20162 A 3.65% 15/06/ 2028

AmenCredit Automabile Recaiables LISD 65,000 65028 Q.02

Trust, Series 20151 'A% 126%

eV 2018

AmenCredil Automobile Recanables usoD 170,000 171,842 [illi ]

Trust, Senas 20183 '9' 2.08%

08/06,/2020

AmenCredit Automobile LISD 55,000 55476 0.0z

Trust, Seres 20161 'AY 181%

DB/ 102020

AR Fleal Leane Trust, Series 2016-4 LISD 300000 301 432 010

A, 1444 2.11% 15/07/2024

Ascenzon Health 3948% 18/11/2046 USD 390,000 430496 0158

Ascerturm Equipment Recenabibes ush 82000 axoaT 003

LLG, Series 201 5-1A AT, 1444

1.61% 13/ 10/2020

Aspentiurn Equipment Recehables uso 170,000 170456 Q.06

Trust, Series 2001 614 AT, 1444

1.82% 10/12/2019

Awvis Budget Rental Car LISD 270000 270623 Ll ]

AEZOP LLG, Saries 2013-1A A,

1444, 1.92% 20/08/2019

Avia Budget Rental Car LISD 160,000 164,130 D.06

AESOP LLC, Series 2013244,

1444 2 07% 200272020

Aws Budget Remtal Car LISD 1.135.000 JE1 673 039

AEZOP LG, Ceres 201414 A

1444 2 469 20072020

Avig Budget Rental Car Funding LISD 120,000 121.824 006

AETOF LU, Senes 201424 A

1444 2 5% 20/02,/2021

Banc of Amanca Commancal uso 140,000 139022 008
Trust, FRM, Sanes 20063

ART 5 945% 10072044

Banc of Amanca Commancial LISD 370000 385631 o3

Maortgage Trust, FRM, Sanes 20074

AN 5B0E% 100272051

Banc of Armenca Commaencal usD 275000 2T apR a0a

Mortgage Trust. Sanes 2006-5 "AA

5. A4E% 10,00/2047

Banc of Amanca Commancsal uso 108,172 108276 004
Truest, Senes 20075 ‘A8’

5.492% 10y02/2051

Banc of Armerca Mortgage Trust, usD 11,391 10881 -

FAM, Semas 2004-A 242" 2.945%

25/02/2034

Banc of Armefica Mortgage Trust, LsD 62397 GZ06E 0.0z

FAN, Senes 2004-8 242 3.048%
25/03,/2034
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Banc of Amesica Mongage Trust LD 136035 134,764 0os
FRM, Seres 2004-0 242 326%
DEO5/2034
Banc of Amenca Morgage Trust LD 7RI 74203 o3
FRMN, Senes J004-H 242 2858%
25,09/ 2034
Banc of Arnedica Mongage Trust LESD 27264 26,982 oo
FRMN, Seres 20044 A2 2 85
25102084
Banc of Amenica Morgage Trust, ueD 168274 158530 008
FRN, Sereg 20050 2A1" 2822%
25/11/2035
Banc of America Morgage Trust, =) TO 182 67028 Q02
FRN, Geres 2005 '3A1"307T3%
28/11/2038
Barclays Dryrock ksuance Thust, Senes  UGD 325,000 334575 o
20143 A 241% 15072022
Barciayz Oryrock ksuance Trust, Senes LED 100,000 102960 003
20151 A 2.2% 151272022
Barciays Dryrock Ezuanoe Trust, Sefes  (UGD 10,000 413288 014
20152 ' 1,568 15/03/2021
Bay Area Toll Authorty F-27 6.263% [Fnl 2EE.000 398925 Q13
01,/04/2048
Baytor Scoit & White Hokdings 3.967% LDy AT5.000 A04 382 o4
15/11/2046
Bear Stearnz Commarncal Mortgage: LED 11258 NEMz o004
Securfies Trust. FRN. Serles 2007-
PWIT A4 B694E% 11,06/2050
Bingen, Inc. 2 9% 15/09,/2020 USD 205 000 307270 LER L]
Biogen, Inc. 4.05% 15,08/2025 =i 335,000 362363 oz
Cabsala’s Coreaiit Cand Maestar Note LD 100000 100365 ooz
Trust, Seres 2002-1A A1 1444
1.63% 18,02/2020
Cabslas Credit Cand Master Mote LED 500,000 s0096% 0T
Trust, Sermes Z0012-24 817, 1444
1.45% 15/06,/2020
Capital Auto Receivabies Axmat Trust, USD 30,000 30420 oo
Saries 2014-1 G 2845 X204/2019
Capital Auto Receivabies Azsat Trust, ueD 240,000 241842 QOB
Sanes 20152 AT 1.73% 20,08/ 2018
Capital Autey Racemvabibes Astet Trust, LSy 35,000 35201 ool
Series 20184 AL 2101% 20,07/ 3020
Capital One Mul-tsset Exacyumion LIS 230000 3BT D08
Trust, Semes 201541 'A1° 1.29%
1501 /2021
Catvax Auto Owrer Truest, Sanes LSO 225 000 226,265 Lillil)
201343 'F 1.91% 15/03/2019
Cartvar Auto Cwner Trest, Saneg. LD 25000 25078 Q.o
20141 B 1.69% 15/08/2019
Cartdax Auto Owrer Trust Sanes LDy 35,000 35,041 oot
20141 ' 1.93% 15/11/2018
Cartas Auto Chwnar Tnest. Sanes. LD 340000 344870 oz
20161 'Ad" 1.86% 15/06/2021
Catvax Auto Owrmer Trust, Senes LESDy 280 000 281,825 [¢R[1]
20162 ‘A4 1 BE% 18/08,2021
Catvax Auto Owner Trust Sanes LD 20,000 90383 Qo3
20162 B 2.16% 157122021
CaC0 Fecehables Trust, Sees 2016-1 LEED 220000 220415 ouoT
A 1444 1 60% 14/09/2022
Caigene Comp. 3 625% 15052024 LD 400, 000 419542 o4
Cedgene Corp. 3.875% 15/08/2025 LDy 1155000 1236000 [+ v
Charier Commuricatons Opesabng 1= 165,000 177431 Q08
LLC, 1444 4 464% 23/07,/2022
Charter Gommunications Operaling LESD TS0 Boa4aTd 0.28
LLG, 1444 4.808% 23/07/ 2025
Charter Communications =al 40,000 478218 002

LLG, 1444 £.304% 23,10/ 2005
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Charter Communications Cperabing uso SR5.000 TITE0T 024
LLG, 1444 B.484% 23/ 10/ 045

Chase Issuance Trug, Senes 201542 LIzD Z65.000 67784 Q0@
A2 1.58% 18/02/2020

Chase izsuance Trust, Seres 201642 ush 1485000 1503643 .81
A1AT% 15,06,2021

Chicago Matropoltan Water uso £10.000 531,741 (LR}
Reciarmaton 5.72% 01/12/2038

Chicago Q Hare iInlemabional Arport 8 LIGD 170000 245,069 008
6.395% 01,/01,/2040

Citigroup Commercial Mortgage ush 625,000 BE1.002 023
Trust, Series 20145525 A4’ 3.635%
10710y 2047

Commercial uso 225000 238011 o}

Trust, Seres 201 5GC2T A8 3,13T%
1002/ 2048

Citigroup: Commercial Morigage uso 175,000 193,422 007
Tiust, Seres 201 56033 A4 3.778%
107092058

Commercial uso 180,000 210473 007

Trust, Seres 201 5GC35 A4'3.818%
1071172048

City of Loz Angeles Depariment of uso TO.000 1094800  GuDd
Alnpons 7.053% 15/05/2040

City of Mew York 8271% 01/12/2087  USD 168,000 238788 008

CHH Equipment Truat, Sanes 2012-D usD 105,000 105077 G4
B 1.27% 15406,/ 2020

CMH Equipmsant Trust. Sanes 20154 usD 1008000 1022026 035
AT 1 BER: 150042021

COMM Mortgage Trust, FRM, Senes: (L=] 100,000 |are o003
2014-TWiC 0, 1444 1 286%
13702/2032

COMM Marigage Trust, FRMN, Seres ush 150,000 160679 QOS5
201440854 T 4 525% 10082047

CONM Morigage Trust, FRMN. Sernes ush 170000 1TaFm 006
201500218 4.312% 10,07/ 2048

COMMA Mortgage Trust. FRM. Senes. uso B5.000 B5.251 [sle=3
D015PG1 B 4.443% 1007/ 2050

COMM Morigage Trust, FRN. Seres uso 65.000 89737 GO2
2018PCT T 4.443% 10/07T) 2050

COMM Morigage Trust, Seriea 201&- uso 385000 433,774 15
LWBSS ‘A’ 3. 838% 10,/08/2047

CONM Morigage Trust. Senes 20 14 LsD SEH0000 628585 01
UBSH ‘AT 3.644% 10/12/204T

COMM Morigage Trust, Series 2015 usD 160,000 175837 008
CR24 AT 3 606% 10,08/ 2058

COMM Mortigage Trust. Series 2015 uso 345000 3r5. 104 013
CR26 A4’ 3.63% 10/10/2048

COMM Morigage Trust. Senes 2015 LzD 180,000 183072 007
LC23 ‘A4’ 3.774% 10/ 10/2053

COMM Morigage Trust, Sertes 2015 USD B5000 68324 002
PC1 A2 3.148% 10007 /2050

COMMA Mortgage Trust, Serles 2015 uso 1775000 1853686 066
PC1AS' 3.902% 10/07 /2050

COMM Morigage Trst, Seres 2015 LISD 50000 54961 002
PG 1AM 4,208 10/07/2050

COMM Morigage Trust, Series 2016 usn 130,000 138582 005
CRI8'AHR' 3.651% 10,/02/20409

Commercial Mofgage Trust, Sernes ush 150,000 152,568 Q05
2007-GGEE AN 5.4 75% 10/03/2039

Commercial Morgage Trust, uso 220000 222872 D08
Series 2007-G08 AMPX 5.475%
10082035

Commaonweakh of Vingin LusD 265000 /I 0N
Transportanen Board § 35%
15/05,/2035
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Coninental Arines Pacs ush 38,355 40,513 oot
Trust, Sanes 2012-1 A 4.15%
11,004,/ 2034

Coredh Sutzse Commercial uso 385.000 *D0ER1 o4
Trust, FRN, Senes 200801 'A%

6.066% 15/02/2041

oo Gastie Towers LLG, 1444 ush 113,000 125815 004
6.113% 15/01/2020

Crown Castie Towers LLC, 1444 ush 25,000 2016 oam
2.220% 15/05/2002

Croan Castie Towers LLE, 1444 usb 288,000 284,007 107
3863% 150672025

GRAILL Commercial Mongage usb 580,000 G705 o2z
Trust, Senes 201 5-C3 AL 3 718%
1508/5048

CEMC Trust, FRM, Senes 2015GLPB USD 170,000 181,203 006
B, 1444 38115 15/11/2034.

CEMC Tus, Sanes 201 5GLPE A UzD 410000 4379710 s
1444 3.639% 15/01,/2094

Dt Air Lines Pass Thiough Trust ush =L P vl 8421 oot
Series 2010:2 'A° 4 95% 23/05/2019

Dt Air Lines Pass Through Trust, uso 368258 38841 oo
Serias 201 1-1'A" 5.3% 15/04/2019

Dt Air Lines Pass Through UsD 117,623 124,240 Do
Trus, Senes 20151 'AA"3625%

300F 2027

Deesrmier City & Coounty Schoal 4.242% UsDh T000 TrE2s 003
1812723087

DMamand Resors Owner Trust, Sanes LsD 155924 155,568 ons
20132 A, 1444 2 2% J0008,/ 2008

Damand Resomns Orwner Trus, Sanes usD S2.233 52574 ooz
20151 A, TddA 2 T3% 20007, 2027

Diarnond Fesoms Craner Toust, Sedies USD 131,830 134,321 0os
20152 A, 1444 2.99% 22005/2008

[Discover Cand Execution Note usD 740,000 743619 028
Thust, Sanes 2016-43 ‘A3 1.65%

16102023

Distnict of Columinia 5.591% ush G0.000 BO.291 ooz
01/12/2034

Daming's Pirza Master e |G, ush 177,038 182513 06
Series 201204 A2, 1444 5 216%

D501 /2042

East Bay Municipal LRy District Water  USD 215000 300084 010
Sysam 5.874% 01706/ 2040

Elara HEV Timeshare ksuer LG, UsD 52073 52038 ooz
Series 20144047 1444 2 53%

250072027

Enterpnse et Financing LLC, Senes LsD 4636 4625 =
20132 A2, 1444 1.06% J0/03/3019

Enterpnse Feat Firancing LLG, Sanes LzD 431.240 230,767 015
20151 A" 1444 1.3% 20/09,/2020

Enterprice Fiest Firancing LLC, Senet ush 560,000 560,590 oig
20161 AT, 1444 2 08% 20,05/2021

EBRAC USA Finance LLC, 1444 3.6% usp 160,000 182 o0&
Q10,2025

Exsfer Automobile Receivabies Trust, uso 2 530 2E29 -
Serias 201424 AL 1444 1.06%

1500872018

Expedia, inc., 1444 5% 15022026 ushD TES.000 TR4819 02T

Express Scripts Halding Go. 23% Ush 38,000 MTEL Qo1
LE0Z 200

Espress Sonpts Holding Co.4.5% usb 980000 10796 036
25000,2026

Exprecs Sonipts Hoding Go. 4 8% uso 220,000 221494 oor
1507 /2046

FHLMAS, FAN, Senes 201 4-HO2 W2 ush 250,000 250,309 ons
2553% 25/09/2024

FHLBAC, FRM, Sarieg 20°15-DN 1 B2 uso 250,000 2582118 Lrele )

2.853% 25/01/2025
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FHLMC, FRM, Series 2015DNAT W 250,000 249,920
2.303% IH 102027

FHLMC, FRM, Series 201 5-DNAZ W2
30u5% I5/12/2027

FHLMC, FRM, Series 2015-DNAJ W

250,000 254966 009

250,000 256726 009

23026 25/04,5028
FHLMG, FRMN, Series 20 15H01 M2 250,000 251181 008
2 4B 25,03,2025
FHLMG, FRM, Series 20 15H02 ‘M2 250000 248108 Q.08
2 403% 25/05/2025

FHLMG, FRN, Senes 20 15HOAT M2
3.103% 25/03/2028
FHLME, FRN, Senes 2015-DMA1 WM
35T 25/07/2028
FHLMC, FRM, Senes 2016-DMAS M
2 A46% 25/ 12/2026
FHLMC, Sanes KO25 AT 1.875%

250,000 255,846 009

280,000 257096 009

430,000 430915 018

104,519 106263 004

25,04,2022
FHLMG. Sanes KE0Z ‘AT 1.426% 57,686 88077 002
25/08/2017
FHLMC ADES0E 6% (01092034 4,03 4884 -
FHLMG AT 1375 6% 01/01/2038 2477 zae -
FHLMG AT1203 £% 01/01/2038 2,402 2z -

70,095 78235 003
15,623 LEfe- -
262,728 288552 010

FHELMC A00053 4 5% 01/12/2039
FHLMG A91947 5% 01/04/2040
FHLMC AQZA51 4 5% 01,/08,/ 2040

FHLMC AS4185 4% 01,/10/2040 3,048 3278 =
FHLMC AR4251 4% 01,/10/2040 2.091 2249 -
FHLMC AS45TE 4% 01,/10/2040 1,207 1262 =
FHLMC 284713 4% 0171172040 2,175 2338 -
FHLMC AGETIL 4% 01/12/2040 19.291 217 am
FHLMC A0E312 4% 01/01,/2041 86,216 e2715 003
FHLMC AGTE20 4 5% 01/03/2041 2987 3.2e -

FHLMC GO TET 6% 014022034
FHLMC CO4238 3.5% 011,/09/2042
FHLME COS036 3 5% 01/08/2043
FHLMG G09042 3.5% 0/1,/05/2043
FHLMC ED1341 5.5% 01,03/2018
FHLMC E01407 5.5% 01/11/2018
FHLMC GO 777 6% 01,02/2085
FHLMC (01899 6% 01/09/2035
FHLMG G02712 &% 01, 12/2028
FHLME GO3SS1 6% 01/11/2037
FHLMC (04814 55% D1/10y2038
FHLMC GDSS3S 4.5% 01,07/2039
FHLMC (05650 4.5% D1/10y2039
FHLMG G05955 5% 01,/08/2040
FHLMC GOS9S5E 5% 01/08/2040

67,202 Tre43 003
413,867 435405 QIS5
248,098 261413 009
165,429 196448  0DO7

4,881 5020 -
2,005 2081 =
59,197 B3.480 Q02
20,644 23854 01
9,631 11431 -

78,353 Ba.498 003
285,903 322326 on
157,291 172188 006
225,665 247446 008
154,704 171223 006
AT4, 57T 414,191 a4

FHLMC GDE231 4% 01,/12/2040 137,351 147,714 0DO5
FHLMGC GOB252 4% 01,/02/2041 3,589 3,889 -
FHLMC GDES06 4% 01,/12/2040 709 B2 =

FHLMG GO7543 4.5% 01,08/2041
FHLMC G0001E 65 01,10,2004
FHLMG GLAS54 3% 01,06/2043
FHLMG GOBBTT 4% 071172045
FHLMG @ 18465 2 5% 01,05/ 2008
FHLMG GEOO3E 3 5% 01,01/ 2044
FHLMC GEO 180 4.5% 01/05/2042
FHLMG GE0334 4.5% 01/10/2041
FHLMC GE0440 3.5% 01,03/ 2046
FHLMG JO3E40 5% 01/10/2021
FHLMG J15133 4% 01,05/ 2026

25,580 3|I3E 0m
324 302 ageasE 013
364,756 aFe3zd 03

1482589 1601122 054
141,758 146,743  0DO5
196,124 205721 Q07
175,734 182850 007
134,700 147571 0os

1,270,217 1,A55350 048

23,568 25088 0

1,914 B5053 Qo2

56556556565 6666566568566666566566E66E56658 § 5 55 6 865 8 § §|°
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FHLMC QOET4 4% 0171252041 LD 54 562 58585 ooz
FHLEAG 014426 3% 01,01/2043 ush S08.626 528,838 PR}
FHLMC Qo084 T 3.5% 01,08/ 2048 usp 458302 488068 018
FHLRAC LIB0932 3% O /022043 uso 45913 47588 ooz
FHLAASG U191 050 3re O /032043 UsD 22 069 22874 Qo
FHLMAC vB002E 3% 01,04,/2043 (=] 39808 41424 Qo
FirstEnergy Tranamizsion LLG, 1444 uzD A30.000 H00. 844 @IT
4.35% 15/01/2025
Flonda Humicane Catastrophe Fund usp 128 000 125002 Q04
Fnance Corp. 1.283% 01,07/ 2016
Florida Humicans Catastrophe Fund ush J65.000 3443 13
Finance Corp. 2.095% O1,/07/2020
FribtA, FAM 763199 2 233% ush 16,635 16,160 o1
01,70/2033
FhMA, FAM BA8522 T 256% LD 17425 18358 ool
01/12/2035
PR T 126% 18,/01,/2030 usp 100,000 1587 831 [a T4
FrMA 180360 5% 01,/08/2035 LsD 3204 I5650 ool
FhbA 252140 5.5% 010172017 ush 1268 1268 -
FRIMA, 282903 §% 01,10/2033 usp 19223 21467 oo
FMMA 545759 6.5% 01,07,/2032 LSD 32023 38026 oo
FhMA 555526 5.5% 01/05/2018 ush 3T7ES 3884 -
FHMA BTOSTI 6.5% 01/09/2017 ush E428 6,506 -
FHMA 725027 5% 01,11/2033 uso 20147 22500 ool
FRMA 725229 6% 01,03/2034 Ush 100,185 116311 uod
FRIMA, 725232 §% 01,03/2034 usD B2BD 9248 -
FHMA 725233 5% 01,/03/2054 LzD 36T a7z 001
FHMA 725473 5 5% 01/05/2034 ush HFax 2010 i R[]
FMMA, 735061 6% 01,11,/2084 usD 11531 13,274 -
FHMA 735115 6% 01,/12,/2084 uso 3607 4167 -
FrbA 735141 5.5% 01/01/2035 ush G2 948 71,504 [iTi
FAMA, 735318 4.5% 01/11/2019 ush BETE 9967 -
FHMA 735500 5.5% 01/05/2035 uso 22029 25T ool
FRIMA T35502 % 01,04/3085 Ush (=R 1] T A58 -
FRMA TE55TS 5.5% 0012720018 LsD 2882 29ar =
FHMA 735578 5% 01,/06/2035 LD 54 678 60925 Qo2
FHMA TA55T9 5% 01,/08/20a5 ush Ba%0 9358 -
FRMA TIH5E0 5% 01,/08/I035 LISD 4310 5367 —
FRMA T25581 5% 01,/08/20a5 ush 2361 2835 -
FRMA TISEET 5% 01,/07/I035 LIZD 15966 17825 o1
FHMA 735669 5% 01,/04,/2085 ush 12822 14316 o1
FHIMA T356ME 5% 01,07/2085 ush 1158688 1293889 044
FNMA TE5007 5.5% 0171172035 LusD 20256 23,006 ool
FhMA Td5428 5.5% 01,01/2036 ush 132 86T 150,582 QoS
FhibA T45458 F O ,/04/ 2008 ush 348 355 -
FRMIA TS84T 6.5% 017 10/2036 uso 5958 G.946 -
FRMA TS0L 12 6.5% 01711/2033 USD 16672 18,178 o
FRINA, BEB2TS & 5% 01/01/2036 usD 24661 areTe oo
FMMA~ BE32E4 5.5% 01,004/ 20037 LsD arps2 109,172 QD4
FHMA BEELI0 5% 01,/11/2083 ush 20514 22906 ool
PRI BE43T 6 8% 0171172036 ush araon 421300 a4
FRMA BB 17 5% 01,/10/2085 usb I3 406 F38926 [+R A
FHMA BES28E 5% 01,12/2006 ush Th453 TEATE Qi3
FRIMA BES30T &% 01,07,/2087 ush 24381 27054 o
FrMA BEFSTD 6% 01,05/ 2056 LsD R L] 58510 -
FHA BESE2S 5% 01,/07/2035 ush 218212 246331 [T}
FRIMA, B90263 4% 01,11/2028 usD 103218 110286 QD4
FhMA BE0S2T 4 5% 01,09,/2042 LD ar.Tna 106970 oD
FribA BR0SES I 01,11/ 2043 ush ZEA10 245556 il }
FrMA, 90074 § 5% 01,/08/2021 usD 4362 4729 -
FHMA 901646 6.5% 017 12/2036 uso 1342 1543 -
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Bl FREE W
L s Wi usp B (%)
FHIMA 02382 8.5% 01,/11/2008 usp 10,394 12,248 -
FhMA 206064 6% 01,/01,/2037 usD 991 1,124 =
FHMA 233051 6.5% 01/10/20a7 ushD 54429 65,598 ooz
FRMA Q42477 6% 01,08,2022 usD 3010 3,320 =
FRMA 848410 6% 01,08,2022 uso 2728 2813 =
FRMA 235024 5.5% 01/08/2037 usoD 281,717 318,882 on
FRMA 235051 6% 01,/03,/2037 usD B58ar 29,872 on3
FrMA 235112 5.5% 01,/07/2036 uso 42896 48,720 ooz
FHMA 995113 5.58% 01,/09/2038 usp 262714 298388 000
FHMA 995203 5% 01,07/2035 Lin 121,607 135770 005
FhMA 235388 5.5% 01/08/20a7 ush 13855 15,487 (ale} ]
FhMA 935434 5% 01,/09,/2023 usD 634683 65,673 ooz
FHMA 995620 6.5% 01/12/2032 usD 36293 43,615 ool
FRMA AALTTE 4% 01,/04/2024 uso 72954 77,270 ooz
FHMA ABSE 1S 3.5% 01/07/2042 uso 52066 55,426 ooz
FHMA ABSBOT 3.5% O1/08/2042 usD 102222 108,827 oo
FHMA ABG3 1T 3.5% 01,/09,/2042 usD 27888 28,516 oo
FHMA ABG4D1 3% 01,/10/2042 uso 67619 70,870 ooz
FRMA ABEETD 3% 01,/10/2042 usD 52786 55,400 ooz
FHMA ABGTES 3% 01/10/2042 Lsn B5123 90,128 003
FHIMA AT 143 28% 01/12/2027 usp 8T8 205868 007
FHMA ABTTIEZ 3% 01,/01,/2043 uso 255,136 265008 009
FHMA ABTEAE 2% 01,/02/2043 usD 123,134 145,562 0.0s
FHMA ABBTO0 2% 01,/03,/2043 usD BE3339 gazai oaz
FiMA ABBESE 3% 01,/04/2043 uso 263373 273,542 o.o9
FRMA ACS580 4.5% 01/02,/2040 uso 1,057.090 158,747 039
FRMA ACS582 5.5% 01,/01,/2040 usD &7.987 76,750 elec]
FrMA ADODTES 6% 01,/11,/2034 usnD I 634 Ja0,039 .13
FHMA ADO220 5% 01/10,/2038 usp 465843 538438 008
FrMA AECEDZ 2% 01,/11/2020 uso 110,566 119,180 004
FribA AEDESE 4.5% 01,/12/2040 uso 43,193 AT 362 ooz
FRMA AEDSED 20 01 /02,2041 usD BE2.427 720,020 024
FMA AEIDLD 4.5% 01,/09/2040 usD 33110 38,496 oo
FHMA AETTZ3 4% 01112040 uso a7 85,865 003
FRIMA AHTTTT 4% 01,712/20480 usD 485 665 S3301e 0B
FRMA AHE394 4% 01,01,72041 uso 143,736 154 557 0os
FRMA AHSE59 4% 01,102,204 usp 143 265 154071 005
FRMA ALDOES 4.5% 01,/04/2041 LEn 152,969 167743 006
FHIMA ALOZET 5% 01,/07/2037 usp 4207 5,267 -
FhbA ALDSAE 5% 01,07 /2041 usD 183480 215,747 oa7
FRMA ALDBO3 4% 01,/00/2041 usD 281,732 302997 o0
FRMA ALTI0S 4.5% 01,/12/2040 usD 118642 130,132 00
FMA ALTETT 4% 01,01,2027 uso 1E3,781 195,8M0 o7
FRMA AL1524 45% 01/12/2040 usoD 31412 34,407 oo
FRMA ALLSTT 5% 00,000,2042 usD 3340 37 1es om
FHMA ALTEBT 4% 01/10/2041 uso 404 866 435,328 0I5
FHMA ALTG3E 4% 01/12/2026 usp 55824 S9646 002
FHMA AL2AET 25% 01,/10/2027 Lin 2BT1G 235117 008
FHIMA AL2ETS 4% 01/12/2026 uso 208,704 220,832 007
FhMA AL2EAS 4.5% 01,/01/2027 usD 213014 230,820 .08
FrMA ALDGET 4% 01/10/2026 uso 22506 24,045 ala]]
FhMA AL TS2 5% 01,005,/2042 usD 157,701 175,849 006
FMA ALADET 3.5% 01,/08/2043 usD 26,392 28,444 oo
FRMA ALAZDT 4.5% 01,/04/2042 usD 75004 22217 o.o3
FhMA ALSZ224 5% 01,/02/2038 usD 17006 18,858 oo
FRMA ALSEEZ 5% 01,009,/2030 uso 262931 293,297 oo
FRMA ALSSE0 55% 01,/09,/2041 usD 17940 13,556 =
FHMA ALBOTE 5% 01/03/2042 Lso 35304 42625 oM
FriMA ALETET 3.5% 01,001/2044 usp S3.004 99023 003
FrMA ALESAS 5% 01,/07/2042 usn 3T2833 414800 004
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L i i Hus? !I;‘{i}
FHMA ALGOES 6.5% 01,/08/2038 uUzD 48402 sSTan4 0oz
FkAA AL T3 5% 01/06,/2039 USD 31280 34836 01
FHMA ALTEIS 5% 01/12,2038 uso 44 869 49945 002
FRKAA AL TG 4% 01,/03,/2029 USD 145620 155458 005
FNRAS ALTEDD 4 5% 01/06/ 2044 LD 546685 596403 020
FREAA AL BOAS 3 5% 01,/12/2042 USD 716,780 7SE1BE 028
FNMA 204183 2.5% 01/08,2042 [N =i8] 4D ETE 43300 oM
FHKA AOETSS 3.5% 01,/06,/2042 USD 53,586 STO48 002
FMA AOTSTT 3% 01,/06/2027 usD 348,310 asea2e 012
FRKA ACOOEL 3 5% 01/07,/2042 UsD 452,181 481405 016
FNRAA APTE3E 3% 01,/06/2027 usp 119.291 126281 004
FHKA APDTES 25% 0171072027 UsD 196,081 205428 007
FKAA AOOSAZ 2 5% 01/11,/2042 usD 52440 53048 Q002
FRMA AQDS35 3% 01/11,/2042 (e ] S0eaz SAaE Qo2
FHKAA ACERNS 3 5% 0101,/2043 ushD 71,000 75585 003
FHMA AR2EDS 2.5% 01/02/2043 USD 200,328 203704 010
FHKA ART 145 3.5% 01,/07/2043 LzD B1.154 B4845 D02
FkA ARS04E 3% 01,/03,/2043 USD 19,668 20414 0
FINRAA ARD139 3% 01/03,2043 usp 18018 18702 0o
kA AR9 188 2 5% 01/03/2043 USD 68,485 6e.2a1 ooz
FHMA ASO024 3.5% 01,/07,/2043 uso 121004 127828 004
FRMA ATDS1D 3.5% 01,/09/2043 USD 50307 62840 Q02
FNRA AS0526 3.5% 01/09/2043 LD 41910 44273 Qo2
FRKA ATDSET 4. 5% 01,/09/2043 USD 433006 472582 Q16
FNMA AS 1585 2 5% 01/01,/2044 [N =i8] 552487 60za48 020
FRKA ATIITE 4. 5% 01 ,/04/2044 USD 153,171 167444  0D6
FNRA AS3855 3 5% 01/11/2044 usD 30.727 azres  am
FRKA AZATO4 3.5% 010472045 UsD 1095538 1163780 039
PRk AZAZ3E 38 00,04,/ 2045 usD 2418 28377 0
FRKA ATAB64 2.5% 01 /052030 UsD 808730 838613 028
FHkAA ASS20R 2 5% 01,/07,2020 usD 02451 4584 0Omnm
FHMA AZST 13 3.5% 01,/09/2045 (e ] SEZ.422 S834826 020
FHBAA ADEANZ 48 01/12,/2045 ushD 294370 425775 014
FHKA ASE324 3.5% 0171272045 (e 333418 3517060 119
FHkAA ADEIZE 3 5% 01 /1272045 UsD S85.973 506952 020
FHKA ASE340 4% 00/12/2045 LISD /TG 430762 0I5
FHMA ADEAST 4% 01/12,/2045 usD 53315 57272 002
FHKA ATESES 3.5% 01,/01,2048 LzD 24,534 26058 O
FHMA ASTOTE 2.5% 01,/04/2031 usD 1630,141 1696503 057
FHKA ASTI6E 2.5% 01,/0672031 LzD 64 588 BEAET 002
FMA AST200 2.5% 01 /062021 USD 24818 25887 01
FHKA ATZ03T 3% 01/08/2033 LzD 22214 23288 O
FMA ATI0G2 3% 01,08,/ 2043 USD az2.481 96007 003
FRAS ASH043 3% 00/04,2033 usD @038 9488 -
FMA ATO044 3% 01/08/ 2043 USD 161,675 168,148 006
FHMA ASS236 3% 0102,/ 2044 uso 21.9680 2279 am
KA AT 1 3% 01,/09,/ 2044 USD 20,856 3io2s o
FNMA ATO22E 2.5% 01,/03/2043 (=] 65503 GE35E 002
FREAS AT 1034 3.5% 01,/04/2043 USD 36,763 38854 0
FNRA AT201E 3% 01/04/2043 usD 258308 26E256 009
FRkAA AT20E0 2 5% 01,/04/2028 UsD 192847 200746 007
FHKA ATZENZ 3.5% 01,/09/2043 [ e] S51.506 S4408 002
FHMA AT2717 2.5% 01,/05/2043 UsD 187,376 188555 006
FHKA ATZTZI 3% D105,/2043 LISD 444 G636 461768 0I6
FRKA ATE123 3.5% 01,/08/2043 usD 62,104 B5837 002
FHKA ATITE 3.5% 01,/07/2043 LzD 3E97E 41173 om
FRKA ATO200 3.5% 01,/07/2043 usD 30,352 41572 0
FHKA ALDDET 3.5% 01,/09/2043 LzD ERE45 73536 002
FkA AU0GA0 3.5% 01/07/2043 USD 36,761 Jg8s2 0
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FHMA ALE 198 3.5% 01,/08,2043 (V=) 42,752 45,183 o002
FhMA ALITA38 3 5% 01,/08,2043 (L] 30,634 40,793 QD1
FHMA ALITTES 3.5% 01,/09/2043 usD 45,544 43400 002
Fhibda ALITTSS 3.5% 01 /082043 uED 41,448 43,758 001
FHMA ALITAEE 3.5% 01,/08/2043 usD 53,151 72906 002
FRMA AXZE01 4% 01/10,/2044 LD 142,615 152,847 o5
FHMA AXZ508 3% 01/10,/2029 usD 607874 B37.536 022
FHkA 43425 3 5% 01/05/2045 D 248114 289838 009
FMMA AZDBESE0 2 5% 01,)07,'2030 usD B5,5T9 B3,055 003
FrMA AZZ1 18 3% 01,/10/2030 uED T2.089 TETeE 003
FHMA AZDEET 3 .55% 01/ 10,2045 usD B, 702 100,263 QO3
FHMA AZTI53 3 5% 01/11/2045 1= 1430720 1508908 051
FHMA BCOBE0 3.5% 01,/05/2046 LD 701,535 740,010 025
FMMA BADSSET 4% 01/11,2040 1= 287,187 3|03E 00
FHMA MADSES 4% 01/12/2040 1= 3] 188,055 202,260 ooar
FRMA MADSDT 49 01/11,/2041 (L] 41,353 44457 002
FHMA BMADETT 4% 01/02/2042 =D .33 B4858 Q02
FHMA MAIDEE 3.5% 01/06,/2042 uen T0,000 74042 003
FRHMA MATZES 3.5% 00 12/2042 usD 176,803 163.044 QD6
FhibdA MADAT 3.5% 01)12/2045 uED o0, 182 241,725 Q.08
FHMA MAZASS 3.5% 0101/ 2046 usD 807 552 B57.257 032
FHMA MA2510 2.5% 0101,/20a81 1= ] 253,550 262,465 ]
FHMA MAZS 12 4% 01,01,2045 usD 138,959 149087 005
FHMA MAZ522 3.5% 01/02/2046 LeED 1,652,185 1,742,633 05s
FMMA MA2540 3.5% 01,03/ 2046 usD 1.368,012 1442836 040
FHMA Connecticut Avenue Securties,  USD 223 Sl44q Q02
FRN. Ganes 2014504 'IM 1" 2.396%
25/11,/2024
FHKA Connecticut Avenue Securities, D 21,982 21,448 o1
FRN. Ganes 2014004 '2M 1" 2.546%
25/11,/2024
FHMA Connecticut Avenue Securies,  USD 13.274 13.285 -
FRN. Ganes 2015001 "IM 1" 1.946%
25/02/2005
FHMA Connecticut Avenue Securies,  USD 191,579 193,920 Q07
FRM. Sefies 2016502 "IM 1" 2.596%
26/09/2028
Ford Credi Auto Lease Trust, Sanes UED A0, 000 441316 [+ £
20158 AL 1.54% 15/02/2019
Ford Credit Auto Owner Trust, Senes 1= 270,000 270408 009
20120 T 1.97% 15/05,/2019
Ford Credit Auto Ownaer Trust, Sanes =D 380,000 380300 013
20138 T 1.82% 1571172019
Ford Credit Auto Owner Trust, Series L= 245,000 247836 008
2013C Tr 2.5% 15,/01,/2020
Ford Credit Auto Owner Trust, Series LD 260,000 265,588 i+
201481 A 1448 2 26% 15/11,/2025
Fond CredR Auto Owner Teust, Seres D A0, 000 40,262 oo
201845 AL 1,56% 15/02/2020
Fard CredR Auto Ownier Trust, Senes usD GES, 000 GE5.20d4 023
20162 A 1444 200% 15122057
Fiond Cradi Auto Chwnier Trust, Senes usD 235,000 238.10% 008
20164 A4 1.6% 15/06/2021
Ford Credit Floorpltan Master Owner usD 435,000 437,157 Q.15
Trust & Senes 2012-5°471.49%
15,09/ 2019
FREMF Morigags Trust, FRM. (L= 155,000 151,029 Q05
Sefies 2015443 B, 1844 3.735%
25002/ 2048
FREMF Morigage Trust, FRM, (L= 110,000 105,637 004
Series 2015445 B, 1844 3.591%
26/04/2048
FREMF Morgage Trust, FRM, D 155,000 164,562 006

Series S015HAE B, 1444 1B 19%
2504/ 2048
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FREMF Mortgage Trust, FRM, usD 105000 101,083 003
Garies S015HAT ', 1444 3.724%
23/06,/2048
FREMF Mortgage Trust, FRH. usD 50,000 TEE0S 003
Senes 2015K45'S, 1444 3 636%
£5/08,2048
EREME Merigage Trust FRM Series LED 205000 201EM  0OT
2015KT 16 E. 1444 3.547%
it eaniie
FREMF Mortgage Trust, FRM_ Senes. USD 175000 166790 006
BO15TI0 W, 1444 2.300%
28,07 72022
@M Financial Autemaobile Leasing UED 360000 361788 012
Trust, Series 20153 'Ad' 1.61%
20/11/2018
4 Financial Auemobile Leasing LD 205000 205445 007
Tnust, Sares 2016-2 B 208%
2006,/2020
G Financial Aulemabile Leasing =) 125000 125131 004
Tust, Sanes 20162 'C 2.58%
30083000
GMF Floorpian Owner Aevoiving Trust,  USDH 30000 312368 01
Teries 0161 ‘AT, 144A 196%
17082021
GEMF Fioorpian Cwner Aswoiving uED 100,000 100629 003
Trust, Saries 2016-1 B, 1444 241%
17052021
GHBAA 10, Series 2010100 1M 45%  LUED HEIE aaz -
20022039
GHBAA K0 Serien 201002 PF 4.5% uED 85819 2EIZ -
20112007
GhbAA, 10, Series 201141 Al 4.5% LED 2xmmz 13954 -
201273008
GMMAA 10 Series 201 188 BT 4.5% usD 36,274 22 -
201172039
G, 10 Saries 201284 B 4% LED 178,287 22048 000
2OV0E 2037
GHBAA 10 Serien 201394 'OF 4% LED 76,540 e -
20022043
GHIA 10 Series 701387 16 2.5% LD 207 378 o7 0ol
2006,/ 2043
GNBAA JI06 5.5% 20/1 172002 uED 108734 122272 04
A 3900 6 5% 50,12/2003 LED 185271 121846 004
GNIAA 3511 6% 20/09/2034 T=1] B3804 75058 003
GHBAA 4060 6% 20/12/2087 uED 7855 ama -
GihbAs, 4588 4 8% 20/10/2009 LD 171,646 187431 el ]
GHIAS 4559 5% 20/ 10/ 2060 usD 36,250 40355 001
GMBAA 45TT 4.5% 20/11/2000 LED 17,254 1|7 0o
G 4715 5% 20,06/ 2040 LED %5688 8892 0o
GMBAA 4772 5% 20082040 usD 18,138 20,190 001
CHIAA 4800 &% 20,09/ 2040 LD TEG00  B206A 003
GHBAA 4801 4 5% 20,00/2040 LED 70,633 77140 003
G 4833 4% 20/10/2040 LED 47861 51,363 002
GHBAA 4334 4 5% 20/ 10/2040 uED 57636 B2B4E 002
GHIAA 4854 4 5% 20,1 172040 =) 60,188  B57I2 002
GbAA 4382 4% 30,12/3040 LED 1341 138228 008
NS 4046 & 5% 20,02/204 1 uso oPATZI 248784 008
GhAA 4OTH 4 5% 20,03/2041 uED Ea032 GEB4D 002
GBS 49T 5% 20/03/2041 =] 145845 162348 008
GHIAA 5054 4% 20/05/204 1 usD 101875 108870 004
GHIAA T108CT 5% 15,10/2038 LD m,aTe 3485 001
GHIAY T23330 5% 15,09/2038 uED 36205 4102 000
GMBAA TA2ES8E 5% 15,02/2040 LED 51,719 53,160 002
GhAA THZ880 5% 15,02/2040 LED 81,718 89,186 002
GNMAA T3403 3.5% 15/09/2041 usD 107733 114356 004
GHIAA TBIT26 3.5% 20/0/2043 =) 151,785 161,130 005
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A
GHMA, 733972 5% 18122030
GINMA 784012 5.5% 15/ 10/2038
GNMA TAAD5T 4.5% 15/08/2045
GNMA, TE40E 5% 15/06/2040
CHNMA, 734148 3.5% 20/02/2046
CENMA AAZAAD 30 15/10/2042
GNMA ANEL0SE 3% 15/05/2043
GNMA ADNTIZ 2.5% 15/02,/2043
GNMA, AJS334 3 5% 2010/ 2044
GNMA AL4508 3 5% 20/00,2045
GNMA AMAEES 3 5% 20/05/2045
GNMA AMED31 3.5% 20/04,/2045
GhMA AMB0ED 3.6% 20/ 08/2045
GNMA AROS5E 3.5% 20/01 /2046
GNRLA ARTEIZ 3.5% 2000,/ 2046
GNMA, ASE 186 3.5% 20/05/2046
@MMA, ASE 176 3.5% 20/05/2046
GINMA, AT4041 3.5% 20008, 2048
CENMLA MADZ 19 2% 20/07/2042
GNMA MADZZ | 4% I0/07/3042
GNMA, MADE 18 3.5% 20/08/2042
GHMMAS, MADSEZ 3 5% 20/06/2042
CNBA, BAADZED A% 20/00/2042
GNMA MADSES 4% 2071 172042
GNME, MADEZS 2.5% 20/ 12/2042
GNMA MADEZS 3% 20/12/2042
N MADE2S 3,50 D0/ 12,2042
GNMA MADEDT 2 5% 20/01,/2043
GNMA, MADGED 3.5% 20/01,/2043
GHMA MADTED 3.6% 20/02/2043
CENMA MATDT 1 3% 20/05/2043
GNRLA WA 1012 3.5% 20/05/2043
MM, WA 10ES 2 5% 20/06/2043
GRS, WA T ES 26% 2O/ 0T 2043
CMMA MAT 157 250 20/07/2043
GNMA MA12E4 3% 20/09/2043
GINMA MA 1285 3.5% 20/09/2043
GRA WA TETS 4% 20/02,/2044
GNMLA MAIZED 300 20/00/2044
ENMA MAIBDD 2 5% 20/06/2045
GINMA MAZEES 5.5% 20/06/2045
CMMLA, BAADT T4 406 20,1 0/2045
GNMA, MAIZAS A% 2041172045
GNRAA MAIE1 | 4% 2071272045
GNME MAISES 2 5% D0/04,/2045
GWMA MAITSE 3.5% 20/06/2046
(urain Spectrum Funding LLT, 1444
4% 10/10/2018
G5 Mortgage Sacurties Corp, I, Sanes
201 2GCI AT 2.TT3% 1071172045
(5 Morgage Securnites Trust, Senes
2015GCIE A5 32060 10/02/2048
&5 Moftgage Secunites Trust, Series
201546034 A4 3 506% 107102048
G5 Motgage Backed Securities Truzt,
FRM. Senes 2014EB1A 241", 1444
2.492% 25/07/2044
@5AA Trust, FRN, Series 2005-8°AF
0.B83% 25/06/2035

HiMton Grand Vacations Trust. Senes
201444 %, 1244 1,77% 25/11/2026
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i &4
216898
12312
434624
B1.762
arme.9a0
15882
12686
62200
35563
TAB7S
20388
2r.as3
g7
2471
3BE.506
24964
24,961
4589
BEATE
183572
183354
B3.453
12,190
17041
TaE612
261394
B1.413
448 535
131319
65582
121,348
680081
167810
1qar.198
480704
130,136
62B.155
4B3 516
260994
811,138
03742
276336
1,528,087
1,105.382
5TTE32
B40.000
185000

135.000
S00.000
2401000

TI3as

BZ373

B39

uso B (%)
248930 008
15561 001
478507 0.6
103943 004
401831 004
16366 001
0586 001
3390 002
41176 0o
85106 003
31381 001
29746 000
3283 002
26418 001
412776 014
26661 001
26657 001
saze -
E3ESZ 002
38115 D07
05975 007
67505 002
14177 -
125768 004
TE4333 025
263,404 009
88727 003
458948 016
1308907 047
gaEs 002
127,146 004
724343 024
172082 006
109926 004
SU0ETE 018
136355 005
663974 023
BI7T208 047
272952 009
Q0,101 0.3
3IA4TE O
25848 010
1638058 055
1,185,165 040
se3@El 00
B926T3 030
185253 007
141,367 008
535630 0.8
260,020 009
73303 002
53863 002
2651 003
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ki

HOA Funding LLC, Senez 2014-14
TAZ, 1444 4 8468 D0,/08/ 204

Honda Auto Redehabies Owner TrusL
Sefies 2014-4 A4 1.468% 15/ 10/2020

Hyundal Auto Lease Securntization
Trust, Senec 20158 A4, 1444 1 66%
15072019

AuTo Lease Tecuntization

Trust, Seres 20164 AL, 1444 1.8%
16/12/2019

Hyundal Ao Lease Secumizatcn
Trust, Series 2016-8 'AZ, 144A 1.52%
181072019

Al Feceivables Trust, Senes

2016444 1,T3% 16/08/2022

INVISTA Finance LLC, 144A 4 25%
151072019

J.P, Morgan Chase & Co. 3878%
100872024

P, Morgan Chase Commaencial

Morigage
Senas 200758 19 'Ad" 560905
12/0272049
J.F. Morgan Chase Commercial
‘Sacunties Trust, FRMN,
Sefies 2007-CB19 ‘AN 5.699%
12/02,2049
J.P. Morgan Chase Commercial
Morlgage Securities Trust, FAN,
Sengs J00TLD12 A4 58a2%
15,/02/205 1
o.P, Morgan Ghase Gommarcial
Mortgage Securities Trust, FAN,
Tefes 20071012 AN 6.000%
15,/00/2051
J.F. Morgan Ghase Gommercial
Morlgage Securities Trust, Series
0064 DPG A3' 5.338% 15052047
J.P. Morgan Ghase Gommercial
Sacurities Trust, Sefes
J00TCEI8 A4 B 44% 12/06/2047
J.P. Morgan Chase Commercial
Iorigage Securities Trust, Senes
01208 03 2820% 1510/ 2048
.P. Morgan Chase Commercial
Sacurities Trust, Senes
2013LG 11 AT 2 96% 15,/04,/2045
J.P, Morgan Chase Commercial
origage Securities Trust, Seres
Z016-ATRM A, 1444 2 962%
05, 10/2028
Jobsonio Baverage System T 4.532%
O1,01/2035
John Desrs Cwner Trust, Sanes 2015
AR 16T 15122021
JPMBE Commeancaal Motgage
Securbes Trust, Sanes 2014022 A4
3.801% 15/08/2047
JPLEE Commarcial Mortgage
Securtes Trust, Senes 200 5-G30 'AZ
FOETH 15/07/2048

8 886
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Lk

JPMBE Commercial Mosigage
Socurties Trust, Series 2001 5030 A8
J.622% 150772048

JPMBE Commercial Mosigage
Securies Truet, Series 2015031 AT
2.801% 15/08/2048

JPWDE Commecial Mortgoge
Securiies Truet, Seres 201602 °A1°
1.425% |5/06/2040

[Kaiser Foundation H:nput.h:&ﬂ%
Q10472022

Kinder Mofgan Finance Co. LLG, 1444
B% 15/01,/2018

Hunots Credi Cramer Trust, Senes
201518 AT, 1444 1.58%
15/03/2019

LEHUES Commercial Morigage Trust,
FRM, Senas J007-L2 AN 5.493%
15/02/2040

LBUBS Commercial Morigage Tust,
FRM, Senas J00T-LEAM 5.114%
150772040

LEHBS Commercial Morigage Tust,
FRM, Senies 200851 AN 6.085%
1500472041

Licsarty Mutual Group, Inc., 14448 4 B5%
01,/08;2044

Los Angeles Community Colege
Digtrict 5.75% 01,/08/2048

Authorty

Maryland Stabe
5.754% 01,07/2041

Mangland Stabe Transportation Authorty
S.EAE% 01/07/2043

Marcedes Bare futo Lease Truz,
Series 20154 %" 1.21% 15/10/2020

Miamil Lynch Marigaga Trust. Sanes
2008C1 A4 5.69% 12,/002/2051

hagtropaiftan Autharty
7.336% 1571172039

MMAF Equiprment Finance LLG,
Serien 2014-A4 A4 1444 1.59%
DE/03 2020

MMAF Equipment Finance LLG.
Series 201544 AL, 1444 1.63%
16072021

MMAF Equipment Finance LLG.,
Gerteg 201644 A4, 1444 1.76%
17/01,/2023

Morgan Stankey Bank of America
el Lymch Trust, FAN, Semes 2015~
G24 AT 4.036% 15/05/2048

Morgan Stanley Bank of America
Mesmill Lymch Trust, FAN, Semes 2015
G249 4. 354% 15/05/ 2048

Stanley Bank of Amernica
tlesill Lyrch Trust, FAN, Series 2015
G24'C' 4.354% 15/05/2048
Stanley Bank of Amenca

Mesill Lymech Trust, Series 2015522
A4 3.306% 15/04/2048

Morgan Stanley Bank of Amenca
Mdesmill Lymech Trust, Series 2015627
‘Al 3.TEI% 1571272047

Margan Stankey Bank of Amenca
Mgl Lymch Trust, Senas 2015027
AT 4 D6B% 151272047

Margan Stankey Capital | Trust, FAM,
Series 201 5MS1 AT 4029%
18/05/2048
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BB PR W
g FL 10 ik & uso b (%)
Morgan Stankey Gapital | Trust usD 55,000 57843 Q02
FRN, Canes 201 5MS1 T 4.025%
15,/05/204E
Morgan Stankey Capital | Trust, Seres usD 150,000 165745 QW6
2015M51 ‘AL 3 TT9% 1505,/ 2048
WA Cremer Trust, Senes 2001304°W,  USD 80,124 Tes41 003
1444 T 1 5% 22/04/2030
KA Ornasr Trust, Sefes 2004-1A°A, UsD 63,705 B2.734 o2
1440 2 A58 2200/3031
Matignstar HECM Loan Trusst usD BE.823 B6.048 Qo3
Sanes 201614 A 1444 TOE 1%
25/02/2026
M Yok City Transional Fnance ush 175,000 233118 Quoe
Authority 5 508% 01,/08/2037
Heew York City Walter & Gewer System USD 320,000 AT40N0 QU6
5.952% 15/06/2042
Naw York State Dommitory Authorty uso 580,000 ET2ETT 009
2 E879% O /07 /2048
Mizzan AN Recehabies Cramer Tost, usD 110,000 1z uDd
Serien 20164 'Ad' 1.50% 15072022
Mesan Aulo Ascelvables Cwner Trust,  USD 370,000 anees 013
Senas 20168 A4’ 1.54% 17/ 1072022
Mizzan bazier Owner Trusl, Sanes USD 185,000 185672 DG
20154 A 1.44% 15/01,2020
Morgstrom Credit Card Master Mote usD SE5.000 J8E43E 3
Trust II, Senes 207 1-TA A, 1444
2.28% 15/11/2019
horth Caraling Eastem Municipal usD 60,000 60202 o2
Power Agency 1.561% 01,/07/2017
Morth Carcina Eastem usD 5,000 5,069 =
Powwer Agency Z003% 01/07/2018
Onekdain Fnancial Esuance Thust, usD 100,000 102471 QO3
Cares 201614 A, 1444 3 BE%
20,/02/20289
Onehdain Fnancial Esuance Thust, USD 100,000 103325 udd
Canies 201624 A, 1444 4.1%
20,/03/2028
OReily Autcmctive, Inc. 4 875% usD 175,000 198372 Q07
144012021
Palizyaes Canter Trust, Series 2016 UsD 445,000 452548 15
PLED R, 1444 2 713% 13/04/2033
Pt Autigeity of My York and hew usD 30,000 asoan 13
Jersey 4 A56% 01,/ 10/ 206
Priceine Group, Inc. (The) 3.65% usD 365000 2 38TFT4 013
15/03/2025
Prcaing Group, Inc. (Tha) 3.6% uso 345,000 355943 oz
01/06/2026
Principal Financial Group, Inc., FRN usD 20,000 215828 QuoT
4% 15/08/2085
OWG, Inc. 3.1 25% 01,/04/2019 usD 335,000 343390 QU2
OV, Inc. 5.125% 00/07 /2022 usD 55,000 saTom o2
QWG Ing, 4375% 15/03/2023 LD Co5.000 22BEIE QDE
OV, Inc. 4 85% 01,/04/2024 usD 320,000 333702 o1
OvE, Inc. 4.45% 1502/2025 usD 545,000 S4B811 [+ R }-]
San Diego Gounty Water Authority usD 70000 100871 003
Financing Corp. ‘B 6.138%
01,/05/ 2048
SEA Tower Trust, 1444 2537 ush 150,000 150307 s
18NHENT
SBA Tower Thust, 1444 2 B9E% usD 175,000 177.560 D6
15/10/2019
SBA Tower Trust, 1444 3,156% usD 300,000 304500 00
18/10/2020
SBA Tower Trust, 1444 3.856% usD 150,000 154231 QD5
15/10/2024
Heidings Corp, 1444 usD 185000 192910 Q07

3% 21132020
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L]

ol

Sehiurmberger HokSings Corp., 1444
4% 21 /1272025
Sierra Timeshare Recetvables Funding
LLG, Sanes 01 438 A", 1444 2. 3%
00 10v 03
Sierra Timezhare Recenabies Funding
LLG, Sanes 2001 5-1AA, 1444 2.4%
22/06/2032
Sierra Timezhare Receiabies Funding
LLG, Senes 201 520547 1444 2.43%
POy 2032
Skerma Timeshare Recaabies Funding
LLC, Senes 2001 534 A, 1444 2 58%
20y09,2082
Sinus XM Rado, Inc., 1444 5.25%
154082022
SLM Shudent Loan Trust, FAMN. Senes
2008-4 A4’ 2 288% 25,07 /2002
SLK Shudent Loan Trust, FAMN, Safes
2006-5 A4' 2.336% 25/07/2023
SLM Student Loan Trust, FAM, Senes
20089 A2 1 36% 25/04/2023
SMB Private Educabion Loan Thust,
Terias 20154 A2A" 1444 2 400
15,08, 2007
SME Private Educabion Loan Trust,
Teras 20158 A24° 1444 2 06%
15,/07/2007
SMB Private Edwcation Loan Trust,
Senas 201505 A2A) 1444 2 T5%
1540712027
SMB Private Edwcation Loan Trust,
Senas 20164 A2 1448 2T
154065,/2031
South Carlina State Public Sanice
Autheeity TF 4.77% 01/12/2045
State Board of Aaministration Finance
Corp. 2.163% 01,/07/2009
SunTrust Auto Aecenables Trust,
Senas 201514 A4 1444 1.78%
15401,/2021
Credtt Card Masher Mote
Trust, Sanes 20122 'A' 222%
15001,/2022
Symcheony Credtt Gard Master Mot
Trust, Senes 201246 'A' 1.36%
V708, 2020
Synchrony Gredit Gard Master Note
Trust, Senes 20127 'A' 1.76%
15,/00/2022
Synchrony Credit Card Master Note
Trust, Sanes 20131 B 1.69%
15,000,202 1
Synchrony Credi Gard Master Note
Trust, Sanes 20141 T 1.91%
15411,/2020
Time Wamer Cable, Inc. & 55%
O1,05/20a7
Time Wamer Calble, Inc. 6.75%
TS 2039
Tewd Paint borigage Trust FRMN,
Senes 2015-3 'AE, 144A3%
25002054
Towd Point kortgage Trust, FRM,
Senas 20154 18, 1444 2 T6%
25,04,/2055
Towd Foint kMorgage Trust, FRM,
Senas 20161 A1E, 1444 2 75%
25027 2055

g BEBE &8 B B B

E B

E T B & B

E B EBEE B &8 § &

g

350,000
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184848
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250,000

315,000
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415,000

490,000

1728421

180,846

176,352

378,835

41,781

158,745

188,830

613,881

399475

100,138

192,024

130,730

131332

154780

189,133
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187631

113,166
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BEERL HiEw WEE

AR AR i usD i (%)

Towd Poink Mortgage Trust, FRM, ush 210263 213,744 ooT
Gefes 2016-1 A3E, 1444 3%
5022055

Towed Poink Mortgage Trust, FRAM, s 304,616 09632 o
Seres 20162 ATAL 14dA 2.T5%
25/08/2055

Trniy Acquesion pic 3.5% uso ES,000 esgaT 002
15082021

Unitest Artires Pass Thiough Tiist, usp 418418 418,539 014
Sefes 2014-2 B 4.625% 03,/09/2022

Linnwgrsity of Morth Camina at Chapal uso 210,000 240837 008
Hill 3.847% 01/12/2034

US Airmays Pass Through Trust, Seres USD 95,552 101,892 044
20122 °A 4 525% 03/06/2028

US Alnways Pass Through Trust, Senes USD 108943 115071 004
0131 A 395% 15/11/2025

LIS Treasury 3% 15/11/2045 usn 1000000 1183672 oag

LIS Tiresasury inflation indesed 0.625% ush 4150000 2403202 149
15/01/2026

Litah Transit Authority '8 5.837% ush 145,000 208,212 o.o7
1506, 2039

LHility et Sescuirfazation ush 100,000 102,253 oo
Senes 2013T T 2042%
V506,202

Wik Firaneal Equigment LLC, usD 320000 EM0EE1 041
Serhes 201614 AT, 1444 1.67%
18/02/2020

‘Wachodia Bank Commencial Mongage  USD 315000 32051 o
Tinust, Sedes 2007-C0 AW 5383%
15/12/2043

Wahu Morigage Pa=-Through ush az3az7 289,388 (1R i]
Camficates Trust, FAM, Senes 2005
ARB ‘2AC2 0.006% 2507 /2045

‘Wl Fargo Commencal Morigage ush 105,000 100,871 ilix]
Trust, FRN. Sanes 20015LC20°07
4.086% 15/04/2080

Wells Fargo Gomemancial Mongage usD 180000 19A0ST 007
T, FRN, Seres 2015-NX52 AT
.76 15/07/2058

Wells Fargo Comemencial Mongage usD 35,000 33595 001
T, FRN, Seres 2015-NX52 AL
4.030% 150720608

Walls Fargo Gommancal Mongags usD 50,000 52893 002
Tk, FRN, Seres 2015 MX52 B
4.3684% 15/07 /2058

Weals Fango Commancsal LD 20000 23.640 oo
Trust, FRM. Sanes 2015-N352 0
i 384% 1507 /2058

Wik Fanga Gormmencial Morgage usD 275000 284841 010
Trugt, Sanes I015-LI9 A4 363TH
15106,/20438

‘Welis Fargo Cormmencsal Morigages usb 105,000 110,042 Tz}
Trust, Sefes 2015-MX52 A 3.02%
15072058

‘Wellz Fango Commerncial Mongage usob 165,000 182,134 o+ 3
Trust, Senes 2015661 A4 3.789%
15/12/2047

‘Wandys Funding LLC. Sanes 201514 USD 253,068 284302 009
AZF, 1444 337 1% 15062045

Westem Digital Corp, 1444 TA75% ush 300,000 21,1948 .11
01/04,/2023

Weectem Gias Partners LP 4% ush 140,000 136,891 Q05
0107 f2022

WFRES Commercial Morgage Trust D 1000000 1097 254 037
FRN, Senes 2014623 AT 4 068%
15/08/2057

'WFRES Commercial usb 100,000 107,539 T2}

Trust, Senes 2013-G18 ‘A3 3651%
15/ 12/2046
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f - £ 4TS TEE
AR Wl Wi usp B (%)
Whests SPV 2 LLG, Senes 201514 Uso 174112 173846 005
W, 1448 1.37T% 22042024
\Worid Financial Mehwork Gredit Gand s 1,080,000 1088326 037
Master Trust, Senes 2013447 151%
1571272021
Wiorid Cmini Auto Recelvabies Thst, uso 180,000 190881 006
Seres 30154 AT 1.34% 15/05/2020
World Gmini Ao Receivabies Trust, uso 225000 230009 008
Series 20 16-AA4" 1.95% 16/D5,2022
182,458,479 5148
-1 159,180,823 53.76
FaO RS S Tl BT 153,180,823 5376
WA Z TS
FRAES 262,077,776 8850
TB ARE|
Mo
i BHAE FL 15 i usD uso K (%)
Urited FRMA A00%,  USD 2105000 2205974 13857 075
Siresof 25073000
AUTENCa
Unked FMMA 2508,  USD 1155000 1194523 11,045 0w
Staies of 2807203
Amenca
Unied FMMA, 3005,  USD  BE90000 9003655 120542 304
Shmiesof  25/07/2046
Amenca
Urited FRME 4008,  USD 4170000 4470370 24481 151
Sesol 25072046
AMENCa
Linfied FMMA 4508,  USD 50,000 T20,535 1032 024
Stiesol 25072046
Amanca
Unied GNMA300%,  USD BOSOO000  B403445  DA3TT 284
Shmiesof  1507/2044
AMmenca
United GNMA, 350%,  USD 450,000 477211 B34 0B
Swesol  15/07/2046
AMEnca
THEARS| (O¥RPa2) # ILATETIZ 266348 654
TBARG| o 2EATETIZ 266248 8.94
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TS|
i ]
il i & wNE
i b ] #h o TERE EEHTRE usp A (%)
E 38|28 ush 423931 3/0872018 JP Morgan 183 -
ELR 8200300  USD 3905613 30092016 Comnk  37BS D1
P ETITTO0 USD  BEB0A0S ZROTR006 Balas 124 005
A8 TR Ko SFEE B SETES0 006
ELR 22082800  USD 25063505 29/0T/2016 Sandad  MBIOSD)  MUE
Chartered
ELR 5903717 USD  GEITHES ZMOT20E  JP Momen (S0 @on)
ELR 20000 USD 3052673 31082016 Ctare  [(105285)  (DO7T)
ELR 57ROATS  USD  GS34TE 310206 JF Momen (BSR4
=T 134011 USD 140887 09201 JP Momen = -
5D M B 36474 29072016 JF Mongan [ o) -
SRR KA SEHE (R i W20512) 028
AN TR K SIHE (B 8 3t 363022 (042
FE¥S |
Fo—l  wiE
 THAA-Ye— ) 4 AR
R B &N usD uso  H¥ (%)
LIS 7 Yiear Mote, 30/ 2016 9 UsD 1.873,109 7031 -
LIS Long Bond, 21,08/2016 31 usD 5361063 253719 009
LIS Uitra Blond, 21,/08/2016 4 UsD 748,800 47813 002
MG [ Adr SEVERE B 308563 4
LIS 10 Yaar Mote, 21/08/2016 (67) USD  (BO05766) (211680} (007
LS 5 vear hote, 20,/0%/2018 (28 usD (3417084 [BLTO0Z) (002
TN i S0ME (D B (263,382)  (0.09)
SelEE oA ZRE (BD 3 0 45181 0.2
By 35,630,118  12.03
FodiE (R (1,568,322)  (0.53)
EEE B 208,118,572 100.00
B
SR (%)
FAUH BORS
XA 178
il 140
Bl 110
A=A +FUT oae
A naEz
TIA oar
h+¥ 03s
A= 020
TANF¥E onig
AT —F nis
il 01
A &UTF )
BRI (%)
A Qo
REIg—H oo
£V ERLT 007
P filird
kA Qo7
Lo A =l o7
F-1) a0s
Nedr e T al oF a3
BN B850
IR U ORI (R 1150
a8 100.00
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us
2016 6 30
a
b
1
C
2016 6 30 2016 6 30
1.2985 NA
0.9748 NA
0.8996 0.8958
8.3749 NA
8.4851 NA
102.78 NA
0.7442 NA
d
3
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e
5
f
2016 6 30
/
Goldman Sachs 2,790,000 -
Bank of America - 1,240,000
- 7
Barclays Bank 870,000
4,000,000
Deutsche Bank -
2,24
HSBC Bank - 240,000
960,000
J.P.Morgan -
380,000
RBS -
us Bank of America 156,000 -
us J.P_Morgan 38,000 260,000
us Citibank - 1,461,000
us Goldman Sachs - 280,000
a)
b A
A
QFI1 A QFII
A A
QFII A
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c TBA
To Be Announced TBA
TBA
TBA
TBA
d)
CSSF 2016 6 30
69.20
us 670.57
17.31
us 0.06
us 22.86
us 25.34
2016 6 30
Jd 0.047783 2016 1 21
Jd 0.050598 2016 2 19
Jd 0.045296 2016 3 18
Jd 0.061586 2016 4 21
Jd 0.041783 2016 5 20
Jd 0.050731 2016 6 21
us Jd 0.025854 2016 1 21
Jd 0.024308 2016 2 19
Jd 0.025207 2016 3 18
Jd 0.025845 2016 4 21
Jd 0.023541 2016 5 20
Jd 0.024532 2016 6 21
Jd 0.016350 2016 2 19
Jd 0.030053 2016 5 20
0.025 0.001
0.07 0.01
40,000
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a

2016 6 30 Taxe d’
Abonnement A 0Q
0.05 1 J S 0.01
b

2016 6 30
2016 6 30
5,857,785
8
a
S.a.r.l.

us
us
us
us
b

2016 6 30

Jd 0.02 N/A
us Jd 0.03 N/A
Jd 0.05 N/A
us 0.03 N/A
us 0.02 N/A
us 0.02 N/A
* 2016 6 30
c
2016 6 30
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3
us 18
us 10
us 7
us 14
2016 6 30
16,084
us 1,934
769,668
us 50,942
us 189,032
us 125,530
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29

10,783,786,403

33,329,351

10,750,457,052

12,288,172,100

0.8749

21,063,469,105

38,455,129

21,025,013,976

13,307,441,056

1.5799

REIT

1,632,208,343

3

1,632,208,340

1,521,442,900

1.0728

72,175,294,061

125,916,252

72,049,377,809

39,404,224,189

1.8285

9,227,437,218

101,756,002

9,125,681,216

4,121,295,187

2.2143

1,095,255,172

9,013,329

1,086,241,843
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