EDINETOOOO
00000000 O0O00D0OO00oOO(EL2473)
Ooooooooooooooooooad

2020 4 10

03-5293-3667

7,000

1/102



11

7,000

2.2 2.0

2020 4 11 2020 10 9

UBS

http://www.ubs.com/japanfunds/
03-5293-3700 9:00-17:00

2/102

EDINETOOOO
00000000 O0O00D0OO00oOO(EL2473)
Ooooooooooooooooooad



EDINETOOOO
00000000 O0O00D0OO00oOO(EL2473)
Ooooooooooooooooooad

3/102



EDINETOOOO
00000000 O0O00D0OO00oOO(EL2473)
Ooooooooooooooooooad

(AT - ‘ MEN SRS
wipRtinE | OISR | e e
B

B A
BRI E o=
& o FEEE
o i FfEEE
R ( )
EEEL

4/102




REHREE |ASEE|RERRmE| BEkE By D
B F1@ |[FE-s0
-8 (& e )
Bl 4 F 2@
o] Bl H#®
40
5 % 3t % ZrElU-—272F |®Y
- F 5@ (7 I~ 25
i 7 (A (B
i 1%
FoEE |[F02E |[FUF
ALYy R (5 A)
G 9 A€ FIT
=k~
T gh 4R {5 o ZruF-dF|aL
Z Mt 77 A
7 OihEE ¢ 1 |FFuUh
(4 EISE A
(EE HED g s
(chE)
RS
¢ I7—wud
i i EE R
RS EER
( )
o
@
o
@
©)
o
@
©) ( )
O]

5/102

EDINETOOOO

00000000 O0O00D0OO00oOO(EL2473)
Ooooooooooooooooooad

@

®



®

(LMMF(
(2MRF(
(3)ETF

@

&)

@

&)

®

*

®

o AN -

12

32

MMF

26

MMF

9

¢))

12
4 2

12 (

6/102

EDINETOOOO
00000000 O0O00D0OO00oOO(EL2473)
Ooooooooooooooooooad

*

MMF

MRF
480 12 1 2



EDINETOOOO
00000000 O0O00D0OO00oOO(EL2473)
Ooooooooooooooooooad

)

225
TOPIX

https://www.toushin.or.jp/

7/102



EDINETOOOO
O00000000000000000(E12473)
Oooooooooooobooooooad

1 BrescttRoREEE OIA%- 2RICRORTT S HAERENEREHRE L
=7,

- M I7FEFOERAERETOEIY—TJ7 FOERIR.UBSFEY b-FxIARUKIUEZFT v B
TET.

BuIP Y FHEENRETES VY —7 72 Kiz.BBB-/Baa3ll OB OIS NCEKICRELET.
BE#EELL TOSEOMA ZTOEEAD. MAROE TS EESC—8. BB ESL TOEAEEE T HlE
DHEOFET. L6, —SHEAEGLEVESICOLT b, BEFENBEBEESL A LICEEIC JOLWTEETS
BE&EHEHDIT.

O Mot - =M IEROBS
- [438 SR ERE A SOHSBR D EFICATRBLRRY—EAERUTIERTT.

- [ &R ERE. RSEANICRELTSD  MEERSERAL DD LTLET.
Tof BRICRORTTHH

N\ feey i =

U 28 L . — N -
®/h. g e G Tt Giligs ol al-TEES BT EEYE
Y4772 RO &3 -Bh- KT L ICMA BE - TRILVF— RS, £EBCFITREL Y —ER

ERCUIERE LTI EEAFT.
BEFRRRSELIPICH > TH. [ - S | Y —EADLERIZEDDFEA.

2 BERlE LTHETOREA Y VEFL. BETHU RS DEREEDET.

- YT 7Y FE.EEMNICERETOAEREE(COVT. Bl HATORE~ v JETLHBEER U
SDERZEDET.

3 F1EREEFNET.

-HE7A10H (FREHORBSIEHE0) [CEARETVFT. Mkl hRBESEMEL TERE
sHEELFETH. HEETDELREEEDET.

8/102



EDINETOOOO
O00000000000000000(E12473)
Ooooooooooooooooonoao

OER7OER

i Fal—ima,
Tt AR
STEER SR

Yy L 77 7 (RIS 4346

P AN LD MR R

20205 1 H&HE

OEHT77 FOLiEH
[Z7E=U=T7 FARICDNT]
WP EREIUBSATHE MM -2 7/ FIERRPEER (R -7 /K &ETHIFPEU—TJF7 K
AACERLET. 27 U—Crr FRRl &R . BEEFTOESEE~E—T 7/ FICBBL. ~E—J7F
JEPEDEEEFLLTYY—DJr 2 FICEEL. TOEENTEREYT -7 2 FTT3HEHTT.
(~SE—T74)

#IH—20 7 / FOERICHE>TIR.UBSFEY b-FRIAVRUKIUE T FICEROERICEMT SR TS L
7.
- BEESEE  UBSTFEw A FRIAVFUKIUE=Tw K (UBS Asset Management (UK) Ltd)
- EFEOME | HMESSS K UREWNOEE

9/102



EDINETOOOO
O00000000000000000(E12473)
Oooooooooooobooooooad

O FIERE IR

- BEAOERSEY AL EHMEOHREREN 1 0%LAE L. Gl EOEBERES UICER Y
B THEHAOTRICE DB LIHSSICEIDDELET.

- REERES (VY — T 7 FBLU HBISSERISEREFT.) \OERISSS AR EEMEONRE
BIMO5%LIAE LET,

- FUIF 4 TREIORAERA v VENICRELE 2 A.

- HEREEAORRRERACIE. VRESTF A,

- —RHEEASREERARCED I OB CHT IBRAS T VANV r— ARSI I AR—Tp—
BEUTUNF A TSI IAM—Tv—DEXHEOREEZENICH T DHLER. BEME LT, ZNTN
10%., S5 T20%LAETHC & & U SBEFEBIDC & Mo BAICIE. — B EE IR RERR
SHIC LAV SEBH LIRS ML SRBETS L LET.

O HZEcHEt
HRAE(BE7H 108U ARESOEAEBRER L LET.)IC. FE LT TOSIHCE =98 E
FLET.

- HEARMOTHS  ERTE SORLSE SORSEEE(TY—D 7 7 FOEENECRT 2R4SE
BOSHERMECET DEIELRMLIFIHELELSFRE VWS T)ESHET.) S RN (GHE
HESH. HE UELSREAELR L TARBELVET.) SOLMELET.

- HEAEEMAE. LEOBENT. TREOSENEL TESRAHNTRELET.LLE L. SHAHOUIRT,
HEETDBEVTENBDET.

- INEOHEICH TED > TR DL TR, MAOBA ST B DU TiASs B OBAETLET,

EREOHESOIULSLUTOERNCOLTELETOOOTRED T EA.
#HESE. FRlE L TRREBLDERLTSERBEF TICHLLDMMENFET I EREH SORNICE > TR . BSI

EEFUERTEERNCIETYT.

HEWE . BREMEORM. HRBESICK o> TR DL SHERLF TEELBANEDET.

2013 11 15

10/102



EDINETOOOO
00000000 O0O00D0OO00oOO(EL2473)
Ooooooooooooooooooad

| 27 F
UBShit - sRtE 77 o F
(F 10ERER - BEA~/hv)

[

| *H—272F

UBS4dk - St~ —27 0 F

T He o [ =ten |

ey
UBSFtzy | - w3iA 2 Hiast {S3EE00 | =F|HUF JISHRTH =
* {53561 B OnE RIEE ¢ .KEEEEE%HZEE?RQ—FilhﬁﬁEﬁ
rBiRRE S L TRERSSE OES L F -+ =
SR EDEIE - RE
. * {5558 H i€k
%9 ERAOEEIETS | g L FTEOHE AE

i SO 13212
: BE 2204
T e
ug= ] B 2p - UK * HE O E LRRS
1) l?z'll'_:__.fl‘ wRARZE § } | - BEE. PHESESSLFEEROERL
=3 g EA s " % - # L
-2 PO EREE R O EE RIS E RERRSALOERMES SR B
FrPUFEER (#E—i1)
l l
[ HER (GHSE) ]
1
2
3
2020 1
2,200
1996 4 1
1998 4 28
2000 7 1
2002 4 8
2015 12 1 UBS
UBS CH-8001
45 21,600 100

11/102



EDINETOOOO
00000000 O0O00D0OO00oOO(EL2473)
Ooooooooooooooooooad

BBB-/Baa3
1
2 1
2 20 21 22
23
2 1 15 )
UBS
2 2
236 1 3
341 31 7 8
236 1 3
341 31 7 8
2 4

12/102



10
11
12
13

14
15

16
17

18

2
2 1 11
2 1 18
2 1
2 1 14
2 1 16
2 1 14
17
10 11
2 14
2 2 1
2 1
2 20
21
2 1 15
2

236

13/102

EDINETOOOO
00000000 O0O00D0OO00oOO(EL2473)
Ooooooooooooooooooad

10

19

19 20



10
11
12
13

14
15

16
17

18

2 1 11
2
2
2 1 16
2
17
10 11
2 14

341

EDINETOOOO
00000000 O0O00D0OO00oOO(EL2473)
Ooooooooooooooooooad

3 1 7 8

14/102



EDINETOOOO
00000000 O0O00D0OO00oOO(EL2473)
Ooooodoooddoodonooodd

BBB-/Baa3

341 3 1 7 8

10
20

UBS

15/102



EDINETOOOO
00000000 O0O00D0OO00oOO(EL2473)
Ooooooooooooooooooad

UBSF o 70k M)
BEHRERS b 3 i =E
‘;;;* - BRI ANHERT |+ WEEERS YT WAME SR D
» U AEIBHA S O & - B PTG PETNNG || CH TS E AR
TWEHIBTORE &

TS 5
EATED
F -G/ AR
S EOHIREE
» EROERTHHOEERL RO TES LUEN
- RS LTSRS RS
po |\ ' EF 2 EE EXOME S MTIER
AR ORI « FREICHRNLEEOBOEHR § ENET S8R EREEMTS
nEEE - WPREE
TihEa s
; AT AT
}“i’“' ERERS| | w2 || ans
U2 BN
| 4]
UAOERS
Bl | VRSO EOUA R T TR LB L2 B 80 i st i s O

EH TR - EMEEsEEL
- BT VU0 ES U S R AR S OREFFIAR - ZSATEROER

BXTT 2~ T s A O - RBLLSUC RRLOSMI)
- BB, He DHTRPHSROBE W

15 20

16/102



12

2020 1

236

341

14

17/102

10

EDINETOOOO
00000000 O0O00D0OO00oOO(EL2473)
Ooooooooooooooooooad



10

11

10

28

20

18/102

EDINETOOOO
00000000 O0O00D0OO00oOO(EL2473)
Ooooooooooooooooooad

5

28 8 3



11

11

11

12
50
50
13
2
14
15

16

20

19/102

11

EDINETOOOO
00000000 O0O00D0OO00oOO(EL2473)
Ooooooooooooooooooad

11



10

10

10

236

341

20

10

20/102

EDINETOOOO
00000000 O0O00D0OO00oOO(EL2473)
Ooooooooooooooooooad



28
11
11
11
11
12
50

50

21/102

11

EDINETOOOO
00000000 O0O00D0OO00oOO(EL2473)
Ooooooooooooooooooad

28 8 3

11



13

14

15

20

22/102

EDINETOOOO
00000000 O0O00D0OO00oOO(EL2473)
Ooooooooooooooooooad



EDINETOOOO
00000000 O0O00D0OO00oOO(EL2473)
Ooooooooooooooooooad

37 6

23/102



EDINETOOOO
O00000000000000000(E12473)
Oooooooooooobooooooad

2020 1

777 FOFRREFRUIESBRAREEROEE 772 FEUORENERES SALOREFOLR

201658 28F-2020% 18% 201582FF 20208 1 8%
= TP ADEMRER ) — SRS RIAEREG ) WA (T4 R
£9%:) (%) M=) ERNE o RN
26,000 oo 100D
20,000 - Bl 80}
15,000} - — | s0  eof
10,000 |——— a0 40
5000 - 20 20}
20 20
40 40
i i i i _m

60
2015F27 2016818 201 718 20184 1R 201961 8 2020818 HOFPME Bk TERS fRES SEER CEEE SRE

s HEEFERESREY. B AOHCE R L0 LTRNLLE (%)
SOTT.201552R%EE 10,0004 LTHRMELCR0DET., B ik A & &
cEEEEER, 201652A M S20205 1 ROSEEDSE A RICHE & 1S/ 419] 3a1] 372 53] 163 182

WEEEERLLBOTT, - | 88
: | & 52]a2320]|a 1754 274] A 404 12314 174
gl 20 8.1 g1 B3 2.0] 1.5 ]
» MRl T FEENERE S SRS ERNC N TS L SICERULE S
DTY.
T ORES SN D i PO RS D E A
* 201 5% 2A 1 520204 | ROSFBOBA XL HE § FRONERORL
- BE- R ET L BOTT,

*HTESEARMRS L UFEHNREE. BEUNOSETEEERLISDLSHL THRLT S ERCESEE S L U EROEREE CF TR L EE
ERAFSRULESOENET.

WEEE 7> A0EN
B 8§ IR (TOPX) @5
FEER - MECIO S o - o 2T o 2 2RSS, (iRE~—T)
FEER  MSCIIV Y3 T=Fuw b A F el EYSAG FRR~—32)
EEESR - NOMUAABEIES
KEES  FTSELREE T o A< A= R@E~~2)
FRER  JPELNGEBFEMIO—UL T4 IT—2 774 FIABR~<—2)
(FVADTERE. B8~ v I LA SHRFRE LT . MR L TEnET.

ORENITRE 7 52 E O R BOHECHV R LT
EER=, Ty U HFEENT R HNE bL RSN IHRESR A RL T 0 F T S BB ST 84U DT — SRR
Iz, TOAFICOLT, G5, HE Rt BES BB @St E a0 YI0EIEOLF Th. Bz SRRAEC IS L TREERFEmE
BE LR U Sss. YRS =D RICERT SRS RN LT E50OmTE R 0NE Hhe.

« W e (TOPDO (R d)
ST MR (TOPRO [CB T S . SR i T o0t — D Fl2, Bl S S rar Bls fice B LET.

* MBCITOS N o o S ARG, TR E~— )
-MBOITR 8- F—iw k- o T w5 2 BSiAd. MRE~—2)
MSCEA 2 F o ST T HEER. MR Oh— 0. M0l InciCRRLET.

- NOMURA-BEIEH
NOMURA-BPIICM T 3 M. (NS, Nl O — R, SRR e CRm LET.

- FTSEEREN- > Fuv A (@M< B fmE-~—3A)
FTSERBREN-M =T w2 L UCMT SETHE. B Tl S F0s — UNDEERIE. FTSE Fixed Income LLCICRELET.

- JPELAGEBFEMIO— LT 1 10—% 2 7 F(HRR~S—Z)
JEEILAAGEEM AT U T o =27 7 4 FICE T S8R, i S Om—40egHL. )P Morgan Securnities LLCIORRLFT.

24/102



EDINETOOOO
00000000 O0O00D0OO00oOO(EL2473)
Ooooooooooooooooooad

2.2 2.0

0.15

1.155 1.05

1.05 0.50 0.50 0.05

25/102



EDINETOOOO
00000000 O0O00D0OO00oOO(EL2473)
Ooooooooooooooooooad

0.10

EDINET

20.315 15.315

20.315 15.315

26/102



NISA

20

80

15.315

27/102

EDINETOOOO
00000000 O0O00D0OO00oOO(EL2473)
Ooooooooooooooooooad

20.315 15.315

120

NISA 20



EDINETOOOO
00000000 O0O00D0OO00oOO(EL2473)
Ooooooooooooooooooad

<HESICRTIAA-JH>
1) DIBS

UL smp
-} FER 5 EE ) (RHD

HECiED
EEEOERC T EEL

T

S5
Sfettih

a) . ) QRS

MEnAmacE ) (RE)
IFiLEE(RBInECS) | (FERD

| a®uo
SEXOEIRE

=]
Stk

Wi S
St R SawtadpRiS

2020 1

2020 1 31
698,548,579 97.84
( ) — 15,443,594 2.16
( ) 713,992,173 100.00

) ) ) (D] )

28/102



EDINETOOOO

00000000 O0O00D0OO00oOO(EL2473)
ooooodooodooodnoodd

367,947,632 1.8131 667,131,703 1.8985 698,548,579(97.84

97.84

97.84
4,151,000.00 455,078,320 450,591,050 63.11
427,000.00 35,846,650] 35,107,940, 4.92
1,308,000.00 160,593,624 157,430,880 22.05
306,000.00 43,977,498 43,611,120, 6.11

1

1 (2014 7 10 ) 130 130 1.0514 1.0514
2 (2015 7 10 ) 58 58 1.0604 1.0604
3 (2016 7 11 ) 35 35 1.1303] 1.1303
4 (2017 7 10 ) 23 23 1.1184 1.1184
5 (2018 7 10 ) 226 226 1.0953 1.0953
6 (2019 7 10 ) 512 512 1.1565] 1.1565]
2019 1 422 — 1.0925 —
2 392 — 1.1030] —
3 408 — 1.1258 —
4 338, — 1.1315 —
5 459 — 1.1325 —
6 521 — 1.1565] —
7 537 — 1.1624 —
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8 553 — 1.1839 —
9 654 — 1.1757 —
10 569 — 1.1721 —
11 605 — 1.1765 —
12 664 — 1.1811 —
2020 1 713 — 1.1987 —
1

1 2013 11 15 2014 7 10 0.0000)
2 2014 7 11 2015 7 10 0.0000)
3 2015 7 11 2016 7 11 0.0000)
4 2016 7 12 2017 7 10 0.0000)
5 2017 7 11 2018 7 10 0.0000)
6 2018 7 11 2019 7 10 0.0000)
1 2013 11 15 2014 7 10 5.1
2 2014 7 11 2015 7 10 0.9
3 205 7 11 2016 7 11 6.6
4 2016 7 12 2017 7 10 1.1
5 2017 7 11 2018 7 10 2.1
6 2018 7 11 2019 7 10 5.6
2019 7 11 2020 1 10 2.0

100
1 2013 11 15 2014 7 10 125,165,069 695,711
2 2014 7 11 2015 7 10 48,025,810 117,210,087,
3 2015 7 11 2016 7 11 10,822,717, 35,022,536
4 2016 7 12 2017 7 10 7,122,441 16,933,842
5 2017 7 11 2018 7 10 216,539,636 31,419,439
6 2018 7 11 2019 7 10 402,765,040 165,957,784
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2019 7 11 2020 1 10 262,021,767 128,510,915
2020 1 31
148,990,577, 0.47
138,264,172 0.44
15,093,802,722 47.88
3,166,508,551 10.04
2,200,283,819 6.98
2,179,774 ,856) 6.91
1,670,770,023 5.30
1,172,446,978 3.72
965,680,131 3.06
555,000,079 1.76
539,433,190 1.71
412,251,890, 1.31
402,634,637 1.28
346,520,278 1.10
273,297,658 0.87
261,429,651 0.83
254,801,854 0.81
209,717,546 0.67
124,334,875 0.39
112,098,433 0.36
111,316,515 0.35
103,920,060 0.33
91,015,461 0.29
74,063,344 0.23
67,690,630 0.21
62,231,609 0.20
57,384,832 0.18
37,543,561 0.12
29,996,220 0.10
30,575,949,399 96.99
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( ) — 662,717,357 2.10
( ) 31,525,921,505 100.00]
()
) ) ) () )
IAT&ET INC 4.75% 4,300,000 11,343.33] 487,763,216 12,681.07 545,286,167 4.75( 2046/5/15 1.73]
IJJPMORGAN CHASE 4,700,000 11,159.01 524,473,903 11,343.81] 533,159,451 3.2| 2023/1/25| 1.69
3. 2%
INBCUNIVERSAL MED 3,140,000 11,099.66) 348,529,599 11,257.34 353,480,683 2.875 2023/1/15 1.12
2.875%
ALT DISNEY CO 2,147,000 14,821.87 318,225,669 15,753.95) 338,237,431 6.2[2034/12/15| 1.07
6. 2%
BANK OF AMER CRP 2,600,000 11,564.72] 300,682,783 11,950.24] 310,706,374 3.875 2025/8/1] 0.99
3.875%
ITELEFONICA EMIS 2,160,000 12,560.03] 271,296,792 13,951.55 301,353,682 5.52] 2049/3/1f 0.96
5.52%
CITIGROUP INC 2,400,000 11,454 .57 274,909,723 11,668.66) 280,047,915 3.875/2023/10/25 0.89
3.875%
IAPT PIPELINES 4.2% 2,355,000 11,389.02] 268,211,580 11,755.35 276,838,711 4.2 2025/3/23| 0.88
ERIZON COMM INC 2,300,000 11,318.24] 260,319,677 11,639.64] 267,711,948 3.376| 2025/2/15 0.85
3.376%
ALT DISNEY CO 2,390,000 10,861.28] 259,584,721 10,919.08] 260,966,158 1.75 2024/8/30 0.83]
1.75%
ENEL FIN INTL NV 1,973,000 13,116.75] 258,793,561 13,148.30] 259,416,133 1.966| 2025/1/27 0.82
1.966%
REN FINANCE BV 1,925,000 13,346.17] 256,913,838 13,342.04 256,834,337 2.5 2025/2/12| 0.81]]
2.5%
REDEXIS GAS FIN 1,880,000 12,161.89 228,643,662 12,638.21 237,598,421 1.875 2027/4/27| 0.75)
1.875%
COMCAST CORP 4.75% 1,700,000] 12,534.94] 213,094,050 13,860.04] 235,620,690 4.75 2044/3/1] 0.75
ILLIAMS COS INC 2,000,000] 11,536. 36| 230,727,336 11,737.50] 234,750,167 4.3 2024/3/4 0.74
4. 3%
EXELON CORP 3.4% 2,000,000 11,177.30] 223,546,149 11,634.27| 232,685,421 3.4 2026/4/15| 0.74
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BP CAP MKTS AMER 2,000,000 11,211. 36 224,227 ,360] 11,469.94 229,398,898  3.224 2024/4/14 0.73
3.224%
JAT&T INC 3% 2,000,000 11,023.78 220,475,696 11,161.34 223,226,996 3| 2022/2/15 0.7
CHARTER COMM OPT 1,835,000 11,519.15 211,376,493 11,828.95 217,061,386 4.5 2024/2/1 0.69
14 .5%
[TOTAL SA /VAR /PER 1,620,000 12,893.15 208,869,071 12,977.43 210,234,442  2.625/9999/99/99| 0.67
IAT&T INC 3.4% 1,810,000 11,146.54 201,752,383 11,542.44 208,918,288 3.4 2025/5/15( 0.66}
JESTERN POWER 950, 000f 19,727.20f 187,408,437 20,352.94 193,352,986 5.75 2032/4/16| 0.61]
5. 75%
GOLDMAN SACHS GP 1,500,000 12,864.88 192,973,229 12,811.10] 192,166,618 2| 2023/7/27 0.614
2%
JAT&T INC 3.55% 1,655,000 11,283.3]] 186,738,897, 11,546.51] 191,094,892 3.55 2024/6/1 0.61
KINDER MORGAN 5.3% 1,470,000 12,258.34 180,197,656 12,959.05 190,498, 164 5.3 2034/12/1f 0.60]
DUKE ENERGY CAR 4% 1,500,000 11,696.96 175,454,463 12,683.61 190,254,254 4 2042/9/30] 0.60]
ENERGY TRANSFER 1,500,000] 12,188.54 182,828,184 12,633.31 189,499,728 6.05 2041/6/1| 0.60]
6. 05%
BNP PARIBAS 1.25% 1,500,000 12,555.15 188,327,365 12,615.71 189,235,750 1.25( 2025/3/19] 0.60]
ERIZON COMM INC 1,300,000] 12,979.15 168,728,983 14,196.53 184,555,017 5.25( 2037/3/16| 0.59
5. 25%
ODAFONE GROUP 1,320,000 12,851.04 169,633,827, 13,797.78 182,130,755 2.5 2039/5/24 0.58
2.5%
9999/99/99

0.47

0.44

96.99

97.90
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USSYN 2003 104 12,376,977.6  1,349,833,178 12,486,500,  1,361,777,690|  4.32
US10YN 2003 233 30,181,151.72]  3,291,556,407 30,595,812.5  3,336,779,311  10.58
USULTRAB2003 42 7,880,183.22 859,412,781 8,115,187.5 885,042,348| 2.8l
CAN10YBD2003 59 8,261,919.86 682,517,199 8,373,280 691,716,660  2.19
[EUROBUND2003 24 4,140,449.76 498,096,106 4,189,680 504,018,504  1.60
[EUROBUXL2003 4 818,074.96 98,414,417 838,080 100,821,024 0.32
LONGGILT2003 51 6,808,456.65 972,724,201 6,871,230 981,692,630 3.1l
)
5,075,000.00 552,830,966 553,276,500 1.75
13,090,000.00, 1,091,424,041 1,080,972,200 3.43
500,000.00 59,961,930 60,150,000 0.19
370,000.00 52,992,233 52,850,800 0.17
1,320,000.00 148,306,937 148,460,400 0.47
10,575,000.00, 1,292,275,491 1,272,172,500 4.04
1,825,000.00 261,033,583 260,683,000, 0.83
1,930,000.00 147,223,430 141,411,100 0.45
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2018 7 10 2019 7 10
2,310,120 5,871,572
230,625,766 501,652,418
961,856 8,821,395
1,000,000 17,000,000
234,897,742 533,345,385
234,897,742 533,345,385
7,400,675 3,081,224
- 15,098,034
63,434 114,740
1,268,608 2,294,676
5 16
96,535 172,715
8,829,257 20,761,405
8,829,257 20,761,405
206,394,058 443,201,314
19,674,427 69,382,666
5,189,268 16,862,329
226,068,485 512,583,980
226,068,485 512,583,980
234,897,742 533,345,385
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2017 7 11 2018 7 11
2018 7 10 2019 7 10

3,676,529 25,626,652

1,545,962 3,301,995

5,222,491 28,928,647

1,629 4,062

101,400 209,412

2,027,836 4,188,142

163,901 314,447

2,294,766 4,716,063

7,517,257 24,212,584

7,517,257 24,212,584

7,517,257 24,212,584

971,995 3,869,816

2,519,311 19,674,427
27,695,099 45,296,670
27,695,099 45,296,670
3,994,721 15,931,199

3,994,721 15,931,199
19,674,427 69,382,666
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2018 7 10 2019 7 10
206,394,058 443,201,314
1 1.0953 1.1565
¢! ) (10,953 ) (11,565 )
2017 7 11 2018 7 11
2018 7 10 2019 7 10
1.
A 3,639,256 | A 10,638,087
B 0| B 2,891,993
C 26,743,521 | C 66,024,606
D 1,550,012 | D 3,332,249
E 31,932,789 | E 82,886,935
F 10,000 1,547 | F 10,000 1,870
G 10,000 0 | 6 10,000 0
H 0 | H 0
2.
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2018 7 10 2019 7 10
2,919,999 19,385,379
2,919,999 19,385,379
2018 7 10
18,281,305 18,538,074 256,769
483,132 482,733 399
6,065,414 6,136,790 71,376
17,098,951 17,102,316 3,365
225,913,820 233,096,034 7,182,214
13,373,191 13,524,993 151,802
81,761,391 81,475,680 285,711
39,400,691 39,122,316 278,375
402,377,895 409,478,936 6,438,819
2019 7 10
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71,582,100] 70,227,600 1,354,500
4,949,400, 4,975,800 26,400,
23,636,000] 23,202,800 433,200
38,016,972 37,721,820 295,152
417,143,872 414,070,640 3,073,232
31,599,268 31,679,260 79,992
141,879,240, 139,216,800 2,662,440
73,149,023 71,008,080 2,140,943
801,955,875 792,102,800 5,740,171
D
(

2)
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2017 7 11 2018 7 11
2018 7 10 2019 7 10
21,273,861 206,394,058
216,539,636 402,765,040
31,419,439 165,957,784
)
278,525,578 501,652,418
278,525,578 501,652,418
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2018 7 10 2019 7 10
1,052,092,072 385,107,673
53,330,601 137,471,723
217,975,647 174,928,302
202,115,015 177,644,528
39,227,138,133 32,718,411,942
14,489,813 46,865,539
= 161,761,997
431,951,587 343,889,387
37,163,793 52,595,774
18,880,567 3,166,258
47,583,056 45,361,324
41,302,720,284 34,247,204,447
41,302,720,284 34,247,204 ,447
44,966,990 74,752,608
369,000,000 249,500,000
137 387
413,967,127 324,252,995
413,967,127 324,252,995
23,968,117,519 18,834,926,288
16,920,635,638 15,088,025, 164
40,888,753,157 33,922,951,452
40,888,753,157 33,922,951,452

41,302,720,284

34,247,204,447

@

@
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61
@
2018 7 10 2019 7 10
23,968,117,519 18,834,926,288
1 1.7060 1.8011
a (17,060 ) (18,011 )
2017 7 11 2018 7 11
2018 7 10 2019 7 10
2 4
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2018 7 10 2019 7 10
8,927,854 5,037,401
3,226,026 4,341,962
1,149,364,639 1,886,001,038
1,143,662,811 1,886,696,477,
2018 7 10
1
1,099,449,077, 1,100,740,500 1,291,423
666,115,319 669,925,600 3,810,281
147,607,548 147,919,200 311,652
316,767,880 317,603,000 835,120
1,437,360,677, 1,448,785,100 11,424,423
454,815,419 457,605,400, 2,789,981
157,882,685 159,939,100 2,056,415
4,279,998,605 4,302,517,900 11,692,583
2019 7 10
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1
1,125,553,994 1,133,927,250 8,373,256
1,073,319, 262 1,084,899,200 11,579,938
363,335,312 364,528,200 1,192,888
144,160,896 144,804,000 643,104
210,305,352 212,645,350 2,339,998
2,309,517,261 2,320,280,000 10,762,739
145,285,614 145,522,000 236,386
5,371,477,691 5,406,606,000 8,450,063
D
1.
( )
)
)
2.
2)
2018 7 10
1
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3,867,376,442 3,871,828,139 4,451,697
3,116,514,922 3,139,751,213 23,236,291
6,983,891,364 7,011,579,352 18,784,594
2019 7 10
1
3,660,394,824 3,685,471,176 25,076,352
2,999,210,126 3,060,623,610 61,413,484
6,659,604 ,950 6,746,094,786 36,337,132
1
2
2017 7 11 2018 7 11
2018 7 10 2019 7 10
16,488,196,429 23,968,117,519

12,675,422,588
5,195,501,498

13,608,312,902
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10,199,080,774 8,115,775,872
135,185,092 278,525,578
25,538,751 44,433,523
23,968,117,519 18,834,926,288

BTPS 1.35%

1,400,000.00;

1,432,429.60,

1,400,000.00;

1,432,429.60,

(174,928,302)

174,928,302

(174,928,302)

PEMEX MASTER TR 5.5%

300,000.00

324,750.00

PETROLEOS MEXICA 3.75%

1,125,000.00

1,129,921.87

1,425,000.00

1,454,671.87

(177,644,528)

177,644,528

(177,644,528)

IABN AMRO BANK NV 2.65% 800,000.00 801,217.60
IAEP TRANSMISSION 3.75% 590,000.00 604,076.04
AM AIRLN 14-1 B 4.375% 330,925.30 336,584.12

IAMERICA MOVIL SA 3.125%

2,800,000.00;

2,846,144.00

IAMERICAN EXPRESS 3.4%

1,000,000.00;

1,031,408.40

IANADARKO PETRO 7.95% 335,000.00 460,103.23
IANDEAVOR LOG LP 4.25% 545,000.00 574,164.14
IANTHEM INC 3.65% 350,000.00 362,824.56

IAPACHE CORP 4.25%

1,590,000.00]

1,445,785.25
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IAPT PIPELINES 4.2% 2,355,000.00 2,459,302.95
IAPT PIPELINES 4.25% 800,000.00 834,528.00
AT&T INC 3.4% 1,810,000.00 1,849,920.99
AT&T INC 3.55% 1,655,000.00 1,712,258.36
AT&T INC 3% 3,000,000.00 3,032,602.50
IAT&T INC 4.35% 1,400,000.00 1,495,027.80
AT&T INC 4.75% 4,500,000.00] 4,680,856 .35
AT&T INC 5.15% 465,000.00; 507,420.55
AT&T INC 5.35% 250,000.00 280,754.22
AT&T INC 5.55% 1,000,000.00 1,157,276.60
BALTIMORE GAS 3.5% 1,100,000.00 1,089,926.02
BANK OF AMER CRP 3.875% 2,800,000.00] 2,969,230.60
BARCLAYS PLC 3.684% 1,090,000.00; 1,100,905.34
BNP PARIBAS 4.4% 800,000.00] 866,307.12
BP CAP MKTS AMER 3.224% 2,480,000.00 2,549,652.53
BURLINGTON NORTH 5.4% 1,100,000.00; 1,388,398.11
CANADIAN NATL RE 2.95% 530,000.00] 533,080. 20,
CANADIAN NATL RE 3.85% 1,130,000.00; 1,170,094.77,
CAPITAL ONE FINL 3.2% 1,000,000.00; 1,012,158.90,
CAPITAL ONE FINL 3.9% 850,000.00] 889,314.96]
CAPITAL ONE NA 2.65% 1,370,000.00; 1,372,746.98
CBS CORP 2.9% 680,000.00] 660,164.99
CENOVUS ENERGY 4.25% 1,100,000.00; 1,134,111.55
CHARTER COMM OPT 4.5% 1,835,000.00; 1,938,167.00;
CHARTER COMM OPT 5.375% 648,000.00] 672,939.25
CITIGROUP INC 3.875% 2,550,000.00] 2,678,310.90
CITIGROUP INC 4.65% 1,150,000.00; 1,332,106.41
CNPC GENERAL CAP 3.4% 310,000.00] 316,393.75)
COM BK AUSTRALIA 2.05% 510,000.00] 507,373.50]
COMCAST CORP 3.95% 800,000.00] 858,301.52
COMCAST CORP 4.15% 520,000.00] 569,135.16]
COMCAST CORP 4.7% 400,000.00] 465,326.16]
COMCAST CORP 4.75% 1,700,000.00; 1,953,915.74
COMCAST CORP 4.95% 350,000.00] 419,838.65)
CONOCOPHILLIPS 6.5% 700,000.00] 982,284 .17
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CONSUMERS ENERGY 3.25% 250,000.00 242,502.70
CRED SUIS NY 3% 820,000.00 829,650.41
CREDIT SUISSE 4.282% 445,000.00; 468,985.27
DEUTSCHE BANK NY 3.15% 1,235,000.00 1,224,889.32
DEVON ENERGY 4% 1,000,000.00 1,031,576.10
DISCOVERY COMMUN 3.95% 1,050,000.00 1,077,083.80
DOMINION RES 2.85% 500,000.00 493,429.30
DOMINION RESOURC 6.3% 660,000.00 847,004.53
DTE ENERGY CO 6.375% 580,000.00 742,034 .54
DUKE ENERGY CAR 4% 1,500,000.00 1,608,788.40
DUKE ENERGY FLA 3.4% 1,210,000.00 1,179,679.88
E.ON INTL FIN BV 6.65% 510,000.00] 661,364.22
ELEC DE FRANCE /VAR /PER 250,000.00; 258,437.50
ENABLE MIDSTRM 3.9% 790,000.00] 800,661.12
ENEL SPA /VAR 400,000.00] 464,000.00]
ENERGY TRANSFER 4.5% 560,000.00] 593,536. 77|
ENERGY TRANSFER 6.05% 1,700,000.00; 1,899,941.59
ENERGY TRANSFER 6% 830,000.00] 942,415 .86
ENTERPRISE PRODU 4.85% 1,150,000.00; 1,259,273.69
ENTERPRISE PRODU 4.85% 420,000.00] 465,056.29
ERAC USA FINANCE 5.625% 830,000.00] 1,003,618.98;
EXELON CORP 3.4% 2,000,000.00] 2,049,753.80
FEDEX CORP 4.55% 820,000.00] 843,776.47|
FIVE COR FND TRS 4.419% 1,200,000.00; 1,279,750.68;
FLORIDA PWR & LT 3.8% 1,415,000.00; 1,497,741.98
FRANCE TELECOM 5.375% 450,000.00] 544,404 .15
GE CAPITAL INTL 2.342% 1,262,000.00; 1,252,815.51]]
GE CAPITAL INTL 4.418% 945,000.00] 931,713.87|
GEN ELEC CAP CRP 4.375% 400,000.00] 407,522.72
GEN ELEC CAP CRP 6.75% 413,000.00] 508,758.18
HARTFORD FINL 4.3% 565,000.00] 596,750.34
HARTFORD FINL 4._4% 850,000.00] 927,838.66]
HCP INC 3.875% 720,000.00] 753,075.86
HSBC HOLDINGS 5.1% 300,000.00] 312,670.53
IJJPMORGAN CHASE 3.2% 5,000,000.00] 5,116,418.50
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KINDER MORGAN 3.15% 1,550,000.00 1,572,053.55
KINDER MORGAN 5.3% 1,720,000.00 1,933,445.4§
KINDER MORGAN 5.625% 1,140,000.00 1,256,418.05
KINDER MORGAN EN 5.8% 550,000.00 631,382.01
LIBERTY MUTUAL 4.569% 389,000.00 426,954.69
LINCOLN NATL CRP 3.8% 1,155,000.00 1,211,561.85
LLOYDS BK GR PLC /VAR 925,000.00 921,258.35
LLOYDS BK GR PLC 4.375% 795,000.00 841,305.64
LLOYDS BK GR PLC 4.45% 645,000.00 684,434 .59
MARATHON OIL COR 2.8% 1,000,000.00 1,001,940.40
MARATHON OIL COR 3.85% 820,000.00 846,847.04
MARATHON PETRO 4.75% 855,000.00] 892,695.06]
MET LIFE GLOB 2.4% 600,000.00] 599,601.27|
MEXICO CITY ARPT 5.5% 337,000.00] 334,883.23
MIDAMERICAN ENER 3.5% 700,000.00] 733,170.06
MIDAMERICAN ENER 5.15% 1,050,000.00; 1,293,122 .56
MIDAMERICAN ENER 6.125% 575,000.00] 774,521.43
MIRVAC GROUP FIN 3.625% 1,265,000.00; 1,266,332.55
MITSUB UFJ FIN 2.665% 400,000.00] 399,948.00]
MONONGAHELA PWR 5.4% 800,000.00] 1,005,465.44
MORGAN STANLEY 2.5% 2,500,000.00] 2,499,559.70
MORGAN STANLEY 4% 1,000,000.00; 1,063,218.90,
MORGAN STANLEY 6.375% 400,000.00] 560,040.44
MOTIVA ENTERPR 6.85% 490,000.00] 601,112.79
MPLX LP 5.2% 985,000.00] 1,065,838.45
NATL RURAL UTIL 3.7% 700,000.00] 748,545.35
NBCUNIVERSAL MED 2.875% 3,140,000.00] 3,195,760.12
NBCUNIVERSAL MED 4.375% 850,000.00] 879,527.04
NEXEN INC 6.4% 600,000.00] 798,937.50
NOBLE ENERGY INC 4.95% 640,000.00] 676,394.75
NORDEA BANK AB 2.125% 570,000.00] 568,732.46]
ONCOR ELECTRIC 7% 680,000.00] 950,389.42
ONCOR ELECTRIC D 2.95% 170,000.00 173,439.79
ONCOR ELECTRIC D 3.7% 1,335,000.00; 1,432,030.06]
ORIGIN ENER FIN 5.45% 710,000.00] 748,056.00
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PACIFICORP 6% 810,000.00 1,081,876.09
PHILLIPS 66 4.65% 600,000.00 664,852.02
PHILLIPS 66 PTNR 4.68% 900,000.00 937,562.85
PLAINS ALL AMER 3.6% 425,000.00; 431,433.86
PPL CAPITAL FDG 4.7% 1,040,000.00 1,103,550.44
ROYAL BK SCOTLND /VAR 925,000.00 960,507.51
ROYAL BK SCOTLND 3.875% 1,605,000.00 1,641,149.09
ROYAL BK SCOTLND 4.8% 700,000.00 749,895.58
SAUDI ARAB OIL 2.875% 200,000.00 201,640.00
SAUDI ARAB OIL 3.5% 395,000.00 402,307.50
ISCENTRE GROUP TR 2.375% 900,000.00 893,952.00
SCHLUMBERGER HLD 3% 1,000,000.00; 1,006,321.60;
SEMPRA ENERGY 6% 1,040,000.00; 1,261,927.05
SGSP AUSTRALIA 3.25% 930,000.00] 940,033.67|
SHELL INTL FIN 3.25% 1,230,000.00; 1,282,594.92
SHELL INTL FIN 4.375% 1,000,000.00; 1,151,228.20,
SHELL INTL FIN 6.375% 630,000.00] 889,673.65)
SINOPEC CAPITAL 3.125% 800,000.00] 808,250.00]
ISOUTHERN CAL ED 3.9% 340,000.00] 320,876.70]
ISOUTHERN CAL ED 4.5% 690,000.00] 732,074.68
ISOUTHERN CO 3.25% 930,000.00] 943,061.57]
SOUTHERN CO 4.4% 1,100,000.00; 1,165,873.39
ISOUTHWESTN EL PR 6.2% 1,180,000.00; 1,526,387.82
ISTANDARD CHART /VAR 2,000,000.00 2,046,552.60
SUMITOMO MITSUI 2.514% 600,000.00] 599,905.92
SUMITOMO MITSUI 2.934% 470,000.00] 472,904 .60,
ISUNCOR INC 6.5% 1,170,000.00; 1,568,786.89
SUNCORP-METWAY 2.8% 450,000.00] 451,498.50]
SUNTRUST BANKS 2.7% 700,000.00] 702,289.84
SWISS RE TREAS 4.25% 540,000.00] 585,945.63
ITELEFONICA EMIS 5.213% 220,000.00] 240,856.68
ITELEFONICA EMIS 5.52% 2,160,000.00] 2,487,592.08
ITELSTRA CORP LTD 4.8% 600,000.00] 628,746.00
ITIME WARNER CABL 4.5% 840,000.00] 785,603.28
ITIME WARNER CABL 5.5% 990,000.00] 1,037,999.75

60/102



EDINETOOOO
00000000 O0O00D0OO00oOO(EL2473)
ooooodooodooodnoodd

TIME WARNER CABL 5% 1,100,000. 00, 1,114,662.45
TIME WARNER CABL 6.75% 110,000.00) 129,700.38
TOTAL CAP INTL 2.7% 210,000.00) 212,585.03
TRANSCANADA PL 2.5% 800,000.00) 796,447 .35
TRANSCANADA PL 4.625% 890,000.00) 982,939.14
TRANSCONT GAS PL 4.45% 310,000.00) 318,921.98
UBS GROUP FUNDIN 2.95% 1,000,000. 00, 1,004,785.40)
UNION PAC CORP 3.35% 860,000.00) 805,798.85
UNITED PARCEL 3.625% 400,000.00 398,830.52
UNITED TECH CORP 3.95% 200,000.00) 214,479.98
UNITED TECH CORP 4.625% 100,000.00) 116,523.23
UNTD AIR 16-1 B 3.65% 339,895.83 340,072.71
VALERO ENERGY 4.9% 1,170,000.00) 1,280,191.65
VERIZON COMM INC 3.376% 2,450,000.00) 2,542,735.93
VERIZON COMM INC 3.875% 295,000.00) 313,684.59
VERIZON COMM INC 4.75% 500,000.00) 562,352.70)
VERIZON COMM INC 5.15% 1,550,000.00) 1,721,743.41
VERIZON COMM INC 5.25% 1,000,000. 00, 1,186,679.70)
VERIZON COMM INC 5.5% 3,000,000.00) 3,740,052.90)
VIRGINIA EL&PWR 2.75% 1,435,000.00) 1,450,381.19
VIRGINIA EL&PWR 4% 710,000.00) 752,708.20)
VODAFONE GROUP 4.125% 930,000.00) 985,086.41
VODAFONE GROUP 4.375% 570,000.00) 569,062.19
ALT DISNEY CO 1.85% 290,000.00) 280,285.07,

ALT DISNEY CO 6.2% 2,147,000.00 2,917,895.37

ELLS FARGO CO 3.069% 750,000.00) 758,739.45

ESTPAC BANKING 2.8% 900,000.00) 907,236.00

ILLIAMS COS INC 4.3% 3,060,000.00) 3,236,977.85

ILLIAMS COS INC 4.55% 400,000.00 428,665.04

ILLIAMS COS INC 4.9% 400,000.00 421,153.72

PP FINANCE 2010 3.75% 800,000.00) 824,837.76

XCEL ENERGY INC 4.8% 1,440,000.00, 1,590,306.91]
XLIT LTD 5.25% 200,000.00) 248,266.00)
178,576,821.13 191,468,786.48

(20,872,012,414)
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BELL CANADA 4.75% 650,000.00) 739,193.00
CANADIAN NATL RE 3.42% 500,000.00) 511,995.00)
ROGERS COMM INC 6.56% 500,000.00) 696,780.00
ROYAL BK CANADA 1.65% 1,700,000.00 1,686,213.00
SUNCOR ENERGY 3% 1,300,000.00 1,327,482.00)
TELUS CORP 3.75% 300,000.00) 316,131.00
TELUS CORP 4.85% 500,000.00) 567,950.00)
TORONTO DOM BANK 2.045% 1,700,000.00 1,699,762.00
7,150,000.00 7,545,506.00

(626,352, 453)

ABERTI 1.5% 400,000.00) 418,000.00)
ABERTI 2.375% 700,000.00) 760,074.00
ADO PROPERTIES 1.5% 800,000.00) 799,672.00
AKELIUS RESIDENT 1.75% 650,000.00) 680, 766.64
ALLERGAN FUNDING 2.625% 205,000.00) 230,944.80
ALLIANDER /VAR /PER 235,000.00) 243,531.67
AP MOLLER 1.75% 1,100,000.00 1,128,581.08
AROUNDTOWN SA 2% 1,000,000.00) 1,058,214.00)
ATF NETHERLANDS /VAR/PER 600,000.00) 626,931.60
AURIZON NETWORK 2% 490,000.00) 529,278.40)
AUSGRID FINANCE 1.25% 860,000.00) 885,517.66
AUSTRALIA PACI 1.75% 855,000.00) 916,047.00)
AUTOSTRADE PER L 1.125% 340,000.00) 342,501.04
BANK OF IRELAND 1.375% 380,000.00) 389,725.72
BG ENERGY CAP 2.25% 560,000.00) 652,347.36
BNP PARIBAS 1.125% 600,000.00) 622,002.00
BNP PARIBAS 1.25% 1,500,000.00) 1,565,481.00)
BNP PARIBAS 1% 670,000.00) 692,646.00
BPCE 1.375% 1,300,000.00 1,366,586.00
BRIT SKY BROADCA 2.5% 860,000.00) 979,187.40
CANAL DE ISABEL 1.68% 700,000.00) 729,842.82
CDP RETI SPA 1.875% 800,000.00) 815,840.00)
CEPSA FINANCE SA 1% 400,000.00) 406,073.08
CHUBB INA HLDGS 2.5% 1,215,000.00 1,418,653.44
CNH IND FIN 1.875% 170,000.00) 178,825.72
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COFIROUTE 0.375% 1,100,000.00 1,121,034.20
COMMERZBANK AG 0.5% 620,000.00 628,915.60
COMMERZBANK AG 0.625% 485,000.00; 493,682.47
CP1 PROPERTY GRO 1.45% 490,000.00; 499,034.37
CREDIT AGRICOLE 1.375% 1,400,000.00 1,473,242 .40
DANSKE BANK A/S 1.375% 710,000.00 727,636.40
DEUTSCHE BANK AG 1.125% 600,000.00 619,871.10
DEUTSCHE BANK AG 1.625% 300,000.00 302,824.20
DONG A/S /VAR 300,000.00 308,904.00
DREAM GLOBAL 1.375% 1,700,000.00 1,729,763.60
EDP FINANCE BV 1.5% 1,280,000.00 1,361,121.28
EDP FINANCE BV 2% 890,000.00 971,803.46
ELEC DE FRANCE /VAR /PER 500,000.00 541,250.00
ENEL FIN INTL NV 1.966% 1,473,000.00 1,606,064.92
ENEL SPA /VAR 500,000.00 526,497.50
ENERGIE BADEN-WU /VAR 650,000.00] 682,500.00
ENGIE /VAR /PER 200,000.00; 218,000.00
ENI SPA 0.625% 1,500, 000.00; 1,540,203.00;
FCC AQUALIA SA 1.413% 600,000.00] 617,610.00
FCC AQUALIA SA 2.629% 690,000.00] 745,186.95
GALP GAS NATURAL 1.375% 400,000.00] 416,211.20]
GAS NETWORKS 1E 1.375% 530,000.00] 567,791.12
GDF SUEZ 1% 1,000,000.00; 1,057,244.00;
GOLDMAN SACHS GP 1.625% 1,100,000.00; 1,173,359.00;
GOLDMAN SACHS GP 2% 2,000,000.00] 2,138,876.00
GOLDMAN SACHS GP 2% 600,000.00] 656,988.00
HEATHROW FNDG 1.5% 790,000.00] 832,211.28
IBERDROLA INTL /VAR /PER 600,000.00] 609,273.18
IBERDROLA INTL /VAR /PER 1,300,000.00; 1,362,290.80,
IBERDROLA INTL /VAR /PER 200,000.00; 216,742.00
ING GROEP NV 1.125% 700,000.00] 727,183.80
ING GROEP NV 2% 600,000.00] 665,520.00
ITALGAS SPA 1.625% 1,100,000.00; 1,175,972.60,
KBC GROUP NV 1.125% 600,000.00] 622,416.00
LIBERTY MUTUAL 2.75% 600,000.00] 666,254.40
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MERCK /VAR 600,000.00) 607,622.40)
NETAGAS 2.5% 835,000.00) 873,209.60)
OMV AG /VAR /PER 600,000.00) 641,950.80)
ORSTED A/S /VAR 700,000.00) 731,036.60)
REDEXIS GAS FIN 1.875% 1,880,000.00) 1,900,612.32
REDEXIS GAS FIN 2.75% 1,100,000.00) 1,141,756.00)
REN FINANCE BV 2.5% 1,925,000.00) 2,135,609.63
RESA SA BELGIUM 1% 400,000.00 410,165.64
ROYAL BK SCOTLND /VAR 500,000.00) 520,614.00)
RTE RESEAU DE TR 1% 800,000.00) 844,204 .80
SANTAN CONS FIN 1% 700,000.00) 721,028.00)
SGSP AUSTRALIA 2% 405,000.00 427,720.50
SIKA CAPITAL BV 0.875% 100,000.00) 103,805.40)
SIKA CAPITAL BV 1.5% 100,000.00) 107,200.00)
STATE GRID EUR 1.5% 405,000.00 418,795.31
STEDIN HOLDING 0.875% 380,000.00) 392,236.00)
SUEZ ENVIRON /VAR /PER 400,000.00 409,920.00)
TAURON POLSKA SA 2.375% 705,000.00) 727,616.40)
TDF INFRASTRUCTU 2.875% 1,000,000. 00, 1,062,842.00)
TELEFONICA EMIS 0.75% 600,000.00) 613,700.40)
TELEFONICA EMIS 1.447% 600,000.00) 638,964.00)
TEREGA SA 2.2% 1,100,000. 00, 1,204,783.80)
TERNA SPA 1% 270,000.00) 280,154.29
TOTAL SA /VAR /PER 1,620,000.00) 1,736,235.00)
UMG GROUPE VYV 1.625% 600,000.00) 605,895.60)
UNIBAIL-RODAMCO /VAR/PER 500,000.00) 522,904.00)
UNIBAIL-RODAMCO /VAR/PER 600,000.00) 612,148.08
VERIZON COMM INC 2.875% 650,000.00) 776,081.80)
VODAFONE GROUP /VAR 700,000.00) 715,750.00)
VODAFONE GROUP 2.5% 1,320,000.00, 1,410,090.00)
VONOVIA BV 0.75% 400,000.00 409,032.00)
67,993,000.00 71,744,433.63

(8,761,430,234)

ANGLIAN WAT FIN 4.5% 650,000.00 719,180.21
BAA FUNDING LTD 6.75% 500,000.00) 669,382.00)
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BARCLAYS PLC /VAR 1,120,000.00) 1,126,410.32
CADENT FINANCE P 2.75% 760,000.00) 765,289.60)
EDF ENERGY 5.5% 614,000.00) 757,271.18
ELEC DE FRANCE 6.125% 300,000.00) 435,310.20)
GATWICK FND LTD 5.25% 900,000.00) 1,041,353.46
INNOGY FINANCE 4.75% 1,100,000. 00, 1,394,023.07,
KPN NV 5% 500,000.00) 566,895.00)
LLOYDS BK GR PLC 2.25% 415,000.00 420,648.15
NATL GRID ELECT 4% 850,000.00) 1,005,913.03
NATL GRID GAS 7% 300,000.00) 384,054.24
NORTHERN GAS 5.625% 400,000.00 595,552.80)
NORTHUMBRIAN WTR 1.625% 790,000.00) 778,816.63
SSE PLC /VAR /PER 470,000.00 477,012.40
THAMES WATER UTC 3.5% 640,000.00) 703,101.50)
THAMES WATER UTL 5.125% 400,000.00 531,735.16
VICINITY CNTRS T 3.375% 440,000.00 469,920.88
VIRGIN MONEY /VAR 570,000.00) 580,676.10)
ESTERN POWER 5.75% 950,000.00) 1,311,741.00

YORKSHIRE WATER /VAR 290,000.00) 301,887.99
YORKSHIRE WATER 3.625% 500,000.00) 577,214.05
13,459,000.00) 15,613,388.97,

(2,119,517,552)

AURIZON NETWORK 4% 1,000,000. 00, 1,061,550.00)
AUSGRID FINANCE 3.75% 500,000.00) 535,465.00)
AUSNET SERVICES 4.2% 1,000,000. 00, 1,131,380.00)
BANCO SANTANDER 4% 1,200,000.00) 1,253,531.28
TELSTRA CORP LTD 2.9% 500,000.00) 510,050.00)
4,200,000.00 4,491,976.28

(339,099,289)

32,718,411,942

(32,718,411,942)

33,070,984,772

(33,070,984,772)

(

)

@)
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182 100. 0% 63.2%
8 100. 0% 1.9%

1 1.9% 0.5%

2 1.9% 0.5%
91 96. 2% 26.5%
22 100.0% 6.4%
5 100.0% 1.0%
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2019 7 10 2020 1 10
5,871,572 7,427,800
501,652,418 682,690,432
8,821,395 28,400
17,000,000 3,000,000
533,345,385 693,146,632
533,345,385 693,146,632
3,081,224 9,085,246
15,098,034 466,563
114,740 159,773
2,294,676 3,195,397
16 20

172,715 218,166
20,761,405 13,125,165
20,761,405 13,125,165
443,201,314 576,712,166
69,382,666 103,309,301
16,862,329 13,206,367
512,583,980 680,021,467
512,583,980 680,021,467
533,345,385 693,146,632
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2018 7 11 2019 7 11
2019 1 10 2020 1 10

11,493,207 25,038,014
8,864,026 10,892,690

2,629,181 14,145,324

1,791 2,621

94,672 159,773

1,893,466 3,195,397

141,732 228,966

2,131,661 3,586,757

4,760,842 10,558,567

4,760,842 10,558,567

4,760,842 10,558,567

28,004 1,716,972

19,674,427 69,382,666
15,196,445 45,527,994
15,196,445 45,527,994

268,264 20,442,954

268,264 20,442,954

29,869,770 103,309,301
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@
@
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2019 7 10 2020 1 10
443,201,314 576,712,166
1.1565 1.1791
a ) (11,565 ) (11,791 )
2018 7 11 2019 7 11
2019 1 10 2020 1 10

0.15
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2019 7 10 2020 1 10
€y €y
€ &)
1.
€) ©)
2019 7 10
1
71,582,100 70,227,600 1,354,500
4,949,400 4,975,800 26,400
23,636,000 23,202,800 433,200
38,016,972 37,721,820 295,152

71/102



EDINETOOOO

00000000 O0O00D0OO00oOO(EL2473)
Oooooooooooooooooad

417,143,872 414,070,640 3,073,232
31,599,268 31,679,260 79,992
141,879,240, 139,216,800 2,662,440
73,149,023 71,008,080 2,140,943
801,955,875 792,102,800 5,740,171
2020 1 10
434,735,430, 440,875,960 6,140,530
34,284,515 34,944,600 660,085
151,837,149 152,964,330 1,127,181
41,100,200, 42,229,250 1,129,050
661,957,294 671,014,140 9,056,846

D

2)
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2018 7 11 2019 7 11

2019 7 10 2020 1 10
206,394,058 443,201,314
402,765,040 262,021,767
165,957,784 128,510,915

2019 7 10 2020 1 10

385,107,673 334,285,409
137,471,723 169,934,157
174,928,302 162,778,369
177,644,528 165,032,554
32,718,411,942 31,112,943,768
46,865,539 59,003,929
161,761,997 -
343,889,387 345,912,723
52,595,774 6,308,959
3,166,258 4,223,659
45,361,324 60,694,479
34,247,204,447 32,421,118,006
34,247,204,447 32,421,118,006
74,752,608 26,284,851
- 310,829,772
249,500,000 149,700,000
387 479
324,252,995 486,815,102
324,252,995 486,815,102

18,834,926,288

15,088,025,164

17,013,776,764

14,920,526,140

33,922,951,452

31,934,302,904

33,922,951,452

31,934,302,904

34,247,204 ,447

32,421,118,006
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133 ) 60

61
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2019 7 10 2020 1 10

18,834,926,288

17,013,776,764

¢

1.8011

(18,011 )

1.8770

(18,770 )
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2019 7 10 2020 1 10

@ @

2 )

1.
(€) (3)
2019 7 10
1

1,125,553,994 1,133,927,250 8,373,256
1,073,319,262 1,084,899, 200 11,579,938
363,335,312 364,528,200 1,192,888
144,160,896 144,804,000 643,104
210,305,352 212,645,350 2,339,998
2,309,517, 261 2,320, 280,000 10,762,739
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145,285,614 145,522,000 236,386
5,371,477,691 5,406,606,000; 8,450,063
2020 1 10
552,830,966 555,255,750 2,424,784
1,091,424,041 1,096,156,600 4,732,559
148,306,937 148,618,800 311,863
1,158,426,670 1,153,107,500 5,319,170
261,033,583 261,157,500 123,917
147,223,430 144,943,000 2,280,430
3,359,245,627 3,359,239,150 14,944,889
D
1.
)
)
)
2.
2)
2019 7 10
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77/102

1
3,660,394,824 3,685,471,176 25,076,352
2,999,210,126 3,060,623,610 61,413,484
6,659,604,950 6,746,094,786 36,337,132
2020 1 10
1
5,355,950,169 5,329,789,234 26,160,935
2,441,891,444 2,397,956,320 43,935,124
7,797,841,613 7,727,745,554 17,774,189
1
2
2018 7 11 2009 7 11
2019 7 10 2020 1 10
23,968,117,519 18,834,926,288
1,056,338,374 650,017,182
6,189,529,605 2,471,166,706
10,396,191,315 9,266,577,936
8,115,775,872 7,307,842,901
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278,525,578 363,713,603
44,433,523 75,642,324
18,834,926,288 17,013,776,764
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2020 1 31

717,493,990

3,501,817

713,992,173

595,641,009

1.1987

31,651,577,706

125,656,201

31,525,921,505

16,605,853,439

1.8985
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2018 12 31 2019 12 31

*1 3,506,883 4,001,040
*1 58,517 58,843
1,143,245 947,872
*1 2,050,817 2,088,489
*1 571,116 386,023
16,682 13,878
512 78
7,347,775 7,496,227
428,900 396,109

100 -

- 21,809

408,799 354,300

20,000 20,000
428,900 396,109
7,776,676 7,892,336

2018 12 31 2019 12 31

61,156 55,862
*1 1,841,768 1,643,137
146,096 161,344
508,920 566,957
597,449 574,455
46,332 6,728
3,201,722 3,008,486
45,752 -
45,752 -
3,247,475 3,008,486
4,529,200 4,883,850
2,200,000 2,200,000
2,329,200 2,683,850

550,000 550,000

1,779,200 2,133,850

1,779,200 2,133,850
0 -
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0 -
4,529,200 4,883,850
7,776,676 7,892,336
2018 1 1 2019 1 1
2018 12 31 2019 12 31
7,631,579 6,950,925
*1%2 3,576,959 4,401,672
*1%3 2,075,804 1,538,358
13,284,344 12,890,956
3,798,816 3,353,869
87,432 73,360
101,676 127,451
93,408 86,118
4,067 3,358
61,318 52,134
16,503 18,460
*1 11,520 12,165
4,081,334 3,640,800
2,555,201 2,256,160
315,203 213,584
*1 1,784,362 1,576,177
455,635 466,397
21,741 23,495
85,763 73,238
80,028 78,730
236,883 227,290
234,506 92,509
*1 3,174,782 3,322,314
99,018 77,367
6,487,925 6,151,105
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