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152,475 1.01
14,290,246 94.87
772,022 5.13
15,062,268 100.00
15,095,143 94.93
103,808 0.65
15,198,951 95.58
702,787 4.42
15,901,738 100.00
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84,840.992| 165.11| 14,008,816 166.63| 14,137,771 93.86

153,057| 0.9964 152,505| 0.9962 152,475 1.01

94.87
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)
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1 US TSY BIL 0% 05/24/18 0| 2018/5/24| 33,394,500/  109| 3,636,002,138|  109| 3,647,335,763| 9.15
2 US TSY BIL 0% 08/02/18 0| 2018/8/2| 25,424,600|  109| 2,759,667,843|  109| 2,766,630,803| 6.94
3 US TSY N/B 2.25% 11/15/27 |2.25| 2027/11/15| 20,157,600  104| 2,096,209,931|  103| 2,069,052,325| 5.19
4 US TSY N/B 1.5% 10/31/19 1.5| 2019/10/31| 11,682,700|  109| 1,271,301,521|  108| 1,260,286,972| 3.16
5 ISHARES PHYSICAL GOLD ETC 327,800 2,747| 900,331,426| 2,836| 929,593,453| 2.33
6 ROYAL DUTCH SHELL EUR0.07 200,719| 3,401| 682,699,916| 3,946| 792,066,986 1.99
7 NOVARTIS AG-REG CHF0.5 86,821| 8,323| 722,612,611| 8,411| 730,250,441| 1.83
8 CISCO SYSTEMS IN USDO.001 150,538| 3,911| 588,820,289 4,835 727,837,719 1.83
9 AIA GROUP LTD NPV 739,600 848 626,903,593 962| 711,133,905 1.78
10 CAN HSE TR 2.35% 06/15/27 |2.35| 2027/6/15| 8,310,000 84| 695,927,049 82| 685,428,058 1.72
1 WOLTERS KLUWER EURO.12 110,971| 3,628 402,631,001| 5,908/ 655,605,988 1.65
12 CA INC USDO.1 167,600 3,431 575,115,950| 3,804| 637,506,782 1.60
13 SAMSUNG SDI CO LT KRW5000 30,812 13,195  406,550,578| 18,349|  565,383,253| 1.42
14 AUSTRALIA 3.75% 04/21/37  |3.75| 2037/4/21| 6,152,000 95| 584,557,152 89| 549,175,938 1.38
15 EVERSOURCE ENERGY USD5 78,077| 5,827| 454,956,022| 6,561 512,263,197 1.29
16 ALBEMARLE CORP USDO.01 46,985| 12,439  584,461,623| 10,558|  496,081,221| 1.25
17 ROCHE HOLDING AG-GENU NPV 20,183| 26,842  541,760,002| 24,145|  487,312,471| 1.22
18 N ZEALAND 4.5% 04/15/27 4.5 2027/4/15 5,521,000 90| 495,159,935 87| 480,081,971 1.21
19 ACCENTURE PL USD0.0000225 28,506 10,048|  286,414,635| 16,653|  474,723,481| 1.19
20 BRAZIL 4.88% 01/22/21 4.88| 2021/1/22| 4,061,000 115 466,847,195  113| 459,390,777| 1.15
21 CMS ENERGY CORP USDO.01 90,029| 4,137| 372,483,267| 5,078| 457,137,305 1.15
22 MICROSOFT C USDO.00000625 42,855 4,859  208,211,806| 10,307| 441,720,670 1.11
23 Ferguson PLC GBPO.1080303 51,074| 6,273| 320,389,699| 8,546| 436,471,621| 1.10
24 MEXICO ST 10% 12/05/24 10| 2024/12/5| 64,928,400 7| 441,317,164 7| 429,766,663 1.08
25 TOTAL SA EUR2.5 61,426| 5,855 359,669,226| 6,865| 421,694,616 1.06
26 RELX NV EURO.07 177,028| 1,737| 307,505,086 2,330| 412,486,570 1.04
27 TAIWAN SEMICONDUCTOR- ADR 95,837| 4,134| 396,209,373| 4,174| 400,065,447| 1.00
28 BAE SYSTEMS PLC GBPO.025 424,463  873| 370,382,119 932| 395,552,434 0.99
29 DEUTSCHE WOHNEN SE NPV 77,247| 4,564| 352,567,551| 5,097| 393,729,118 0.99
30 DIAGEO PLC GBPO.2893518 101,779| 3,217| 327,454,205| 3,861| 392,961,933 0.99
1 BNY Mellon Fund Services (Ireland) Ltd.
2
3
4
5 100
49.01
43.77
7.22
100.00
100
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128,300.00 13,509,990 13,983,417 02.83
1
2
2018 4 1
1 2016 3 17 80,470,067 80,868,966 1.0087 1.0137
2 2016 9 20 67,135,437 67,464,519 1.0200 1.0250
3 2017 3 17 48,185,812 48,185,812 0.9754 0.9754
4 2017 9 19 33,123,816 33,293,724 0.9748 0.9798
5 2018 3 19 15,102,141 15,102,141 0.9536 0.9536
2017 4 41,177,243 0.9875
5 40,450,381 1.0025
6 41,400,970 0.9942
7 35,943,552 0.9798
8 35,248,867 0.9808
9 31,597,091 0.9701
10 31,655,223 0.9721
11 30,005,514 0.9795
12 28,297,656 0.9717
2018 1 15,262,148 0.9690
2 15,033,751 0.9512
3 15,071,440 0.9494
4 15,062,268 0.9542
1 2016 3 17 30,568,189 30,568,189 0.9703 0.9703
2 2016 9 20 39,476,210 39,476,210 0.9055 0.9055
3 2017 3 17 13,932,205 13,932,205 0.9743 0.9743
4 2017 9 19 18,512,467 18,608,411 0.9647 0.9697
5 2018 3 19 15,150,406 15,150,406 0.9043 0.9043
2017 4 14,802,314 0.9700
5 19,179,249 0.9840
6 18,619,255 0.9858
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7 18,645,688 0.9582

8 18,978,837 0.9611

9 18,968,791 0.9708

10 16,323,813 0.9787

11 16,505,045 0.9777

12 16,385,571 0.9796

2018 1 15,617,198 0.9407

2 15,272,967 0.9124

3 15,243,607 0.9036

4 15,901,738 0.9350

1
1 2015 12 21 2016 3 17 0.0050
2 2016 3 18 20016 9 20 0.0100
3 2016 9 21 2017 3 17 0
4 2017 3 18 2017 9 19 0.0050
5 2017 9 20 2018 3 19 0
1
1 2015 12 21 2016 3 17 0
2 2016 3 18 20016 9 20 0
3 2016 9 21 2017 3 17 0
4 2017 3 18 2017 9 19 0.0050
5 2017 9 20 2018 3 19 0
1 2015 12 21 2016 3 17 1.4
2 2016 3 18 2016 9 20 2.1
3 2016 9 21 2017 3 17 4.4
4 2017 3 18 2017 9 19 0.5
5 2017 9 20 2018 3 19 2.2
1
10,000

1 2015 12 21 2016 3 17 3.0
2 2016 3 18 20016 9 20 6.7
3 2016 9 21 2017 3 17 7.6
4 2017 3 18 2017 9 19 0.5
5 2017 9 20 2018 3 19 6.3
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1 2015 12 21 2016 3 17 79,779,902 79,779,902
2 2016 3 18 2016 9 20 44,763] 14,008,125 65,816,540
3 2016 9 21 2017 3 17 11,669,232 28,087,008 49,398,764
4 2017 3 18 2017 9 19 5,092,328] 20,509,452 33,981,640
5 2017 9 20 2018 3 19 922,360 19,066,819 15,837,181
1 2015 12 21 2016 3 17 31,503,098 31,503,098
2 2016 3 18 2016 9 20 13,095,434 1,004,604| 43,593,928
3 2016 9 21 2017 3 17 16,345,235] 45,639,545 14,299,618
4 2017 3 18 2017 9 19 9,039,763 4,150,485 19,188,896
5 2017 9 20 2018 3 19 1,439,298 3,875,356 16,752,838
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3 US TSY N/B 2258 11/15/27 FAUH il - &9 BERES 122
4 US TSY N/B 1.5% 1043110 FAYh Fee il - 318
5 ISHARES PHYSICAL GOLD ETC FA ATk BRls - 21
6 ROYAL DUTCH SHELL ELRD.07 F et ThLF— 188
7 ROVARTES AG-REG CHFOS AR B= ~ANANT 163
8 CISCO SYSTEMS IN USDO.0DT TN - % R 183
9 AlA GROUP LTD NPV w2 et i 1.78
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4 5
7 9
29 9 19 30 3 19
1,591,873 1,448,577
32,538,280 13,778,201
34,130,153 15,226,778
34,130,153 15,226,778
683,365 47,728
169,908 -
2,482 1,299
124,249 64,930
26,333 10,680
1,006,337 124,637
1,006,337 124,637
33,981,640 15,837,181
857,824 735,040
160,473 94,677
33,123,816 15,102,141
33,123,816 15,102,141
34,130,153 15,226,778
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