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2020 11
28,467 6.30
15,897 3.52
7,548 1.67
4,543 1.00
3,157 0.70
2,920 0.65
71 0.02
139,015 30.74
36,533 8.08
27,049 5.98
9,340 2.07
5,937 1.31
5,360 1.19
4,674 1.03
4,374 0.97
3,692 0.82
3,531 0.78
3,303 0.73
3,018 0.67
2,204 0.49
1,720 0.38
1,308 0.29
859 0.19
801 0.18
784 0.17
512 0.11
507 0.11
457 0.10
412 0.09
202 0.04
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11,259 2.49
4,499 0.99
4,300 0.95
2,107 0.47

802 0.18
527 0.12
220 0.05
7 0.00
4 0.00

38,506 8.52

31,579 6.98
6,878 1.52
1,190 0.26

307 0.07
616 0.14
2,343 0.52
1,016 0.22
1,010 0.22
19,112 4.23
2,556 0.57
15 0.00
447,018 98.86
5,143 1.14
452,161
46,799 100.00
2020 12 30 UFJ 103.50

78.84
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2020 12
2020 178,160,840 18,439,647 106.52 11,025
193,966,152 20,075,497 106.81 11,055
193,837,931 20,062,226 103.64 10,727
193,578,223 20,035,346 105.24 10,892
195,216,953 20,204,955 106.12 10,983
192,428,726 19,916,373 107.35 11,111
193,335,050 20,010,178 107.57 11,133
203,503,367 21,062,598 107.73 11,150
217,455,413 22,506,635 108.08 11,186
10 228,988,344 23,700,294 108.32 11,211
11 240,799,164 24,922,713 108.01 11,179
12 262,112,748 27,128,669 108.15 11,194
2020 7,137,282,572 9,992
7,069,796,140 10,007
6,285,403,551 9,688
6,265,826,116 9,822
6,172,979,211 9,902
6,306,155,443 10,013
5,946,070,926 10,030
5,950,763,324 10,043
5,900,054,814 10,072
10 5,807,753,667 10,091
11 5,419,170,333 10,060
12 5,627,137,878 10,066
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2020 66,499,370 5,242,810 101.46 7,999
72,191,040 5,691,542 101.71 8,019
71,677,577 5,651,060 98.53 7,768
71,225,750 5,615,438 100.03 7,886
67,759,080 5,342,126 100.86 7,952
63,624,439 5,016,151 102.02 8,043
63,190,667 4,981,952 102.20 8,057
62,754,719 4,947,582 102.34 8,068
62,136,102 4,898,810 102.66 8,094
10 63,159,469 4,979,493 102.89 8,112
11 58,715,026 4,629,093 102.60 8,089
12 63,004,780 4,967,297 102.68 8,095
2020 2020 12 2.14
2020 2020 12 1.19
2020 2020 12 1.76
100x
2020 12

2019 12
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2020 12

1,944 ,286.457 946,921.251 2,423,552.364
1,944 ,286.457 946,921.251 2,423,552.364
116,890.599 286,439.323 559,016.374
116,890.599 286,439.323 559,016.374
325,814.000 360,865.000 613,575.000
325,814.000 360,865.000 613,575.000
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2020 11 30

* 447,033 46,268
0 0

97 10

2,481 257

3,943 408

0 0

4,406 456

0 0

TBA 0 0
9,475 981
1,007 104

0 0
468,442 48,484

7,316 757

3,901 404

73 8

1,970 204

73 8

TBA 0 0
6 1

1,280 132

1,388 144

0 0

1 0

97 10

0 0

0 0

22 2

104 11

0 0

50 5

16,281 1,685

452,161 46,799
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442,534 45,802
0 0
0 0
(53) ©)
0 0
43,244 4,476
51,960 5,378
240,800 24,923
572
539
2,229
75.60 7,825
102.60 8,089
96.48 9,986
10,060

108.01 11,179
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2020 11 30

3,862 400
8 1
3,870 401
84 9

98 10
390 40

0 0

94 10

90 9
437 45

0 0

19 2

22 2

88 9

39 4

50 5
1,411 146
2,459 255
2,870 297
0 0
(1,139) (118)
3,222 333
1,006 104
5,959 617
8,219 851
0 0
(690) 71
1,543 160
(48) ®)
9,024 934
14,983 1,551
17,442 1,805
0 0
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2020 11 30
2,459 255
5,959 617
9,024 934
17,442 1,805
0 0
* 4,520 468
21,962 2,273
430,199 44,526

452,161 46,799
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2020 11 30

66.95 6,929
) 0.31 32
8.34 863
8.65 895
75.60 7,825
(b) 12.92
© 1.73
43,244 4,476
0.92
0.90
0.85

0.01
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2020 11 30

91.91 9,513
(@) 0.46 48
4.11 425
4.57 473
96.48 9,986
(b) 4.97
©) 1.60
51,960 5,378
0.79
0.77
0.97

0.01
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2020 11 30

106.12 10,983
(€)) 0.45 47
1.44 149
1.89 196
108.01 11,179

(b) 1.78
240,800 24,923

0.92

0.90

0.84

0.01
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2020 11 30

2001

2017 29

PIMCO

2006

JITF
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US GAAP
US GAAP
US GAAP

JITF
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NYSE
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FASB LIBOR
ASU 2020 12 2022 12 31
NYSE
NYSE
NYSE

ETF

NYSE
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NYSE

NYSE
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NYSE
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US GAAP

US GAAP

US GAAP

US GAAP
US GAAP
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US TIPS
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CMO
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FHLMC
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FHLMC
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2019
TBA
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TBA
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PIMCO
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250,000
TBA
CFTC FCM
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FCM
1SDA
1SDA
1SDA
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0.236
0.236
045 () g5 €D 0.02 0.33 ()
045 () g5 €D 0.02 0.33 ()
0.45 ) 0.10 () g57 ()
0.45 @O 0.10 @Y g57 (2
0.45 @ 0.10 @ g57 @9
0.45 10 0.40 10
0.35
5,000
0.25 5,000 0.20
0.15
0.23 10 0.28 10
0.33
0.45 10 0.40 10
0.35
5,000
0.25 5,000 0.20
0.15
0.23 10 0.28 10
0.33
0.0 0.35 0.0
0.5 0.375 0.5

1.0 0.40
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0.0
0.0 0.5
0.5 1.0
1.0 2.0
2.0
0.0
1.0
1.0 2.0
2.0
10
0.35
0.375
0.40
0.425
0.45
11
0.08
0.085
0.09
0.10
0.10
12
0.32
0.42
0.52
0.545
0.57
13
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0.425
0.45
0.08
0.085
0.09
0.10
0.10
0.32 0.0
0.42 0.5
0.52
0.545
0.57
0.0
0.0 0.5
0.5 1.0
1.0 2.0
2.0
0.0
0.0 0.5
0.5 1.0
1.0 2.0
2.0
0.0
0.0 0.5
0.5 1.0
1.0 2.0
2.0

0.0
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0.35 0.0 0.5
0.375 0.5 1.0
0.40 1.0 2.0
0.425 2.0
0.45
14
0.0
0.08 0.0 0.5
0.085 0.5 1.0
0.09 1.0 2.0
0.10 2.0
0.10
15
0.0
0.32 0.0 0.5
0.42 0.5 1.0
0.52 1.0 2.0
0.545 2.0
0.57
PIMCO
PIMCO
0.1 PIMCO
PIMCO
PIMCO
PIMCO

PIMCO
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0 1,623
0 1,028
18,541 75,656
358 119
0 82
13,940 35,779
11
PIMCO
12
5,000
10
JITF
2020 11 30 2020 11 30 2020 11 30 2020 11 30
2 214 1 143 220 8,637
2,056 36,226
6Dl (5.875) @8)| (3.917) @73)  (4,631)
(5.463)|  (96,280)
65|  (5.661) 6Dl @7 @153) 5,999 (3,407  (60,054)
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2020 11 30 2020 11 30 2020 11 30 2020 11 30
33 2,116 34 379 167 3,313
88 2,635
3 242
7 449
19 989
47 644
20 578
92) (5,773) (76) (853) (41) (820)
(159) (4,817)
(5) (370)
(10) (689)
31) (1,703)
@1,670)  (24,243)
(36) (1,060)
(59) (3,657) @727 (27,345) 42) 474) 126 2,493
2020 11 30
95 6,989
53 5,452
4 383
1 160
75 6,983
842 90,754

a9y (4,212)

@o9)| (1,296)

@so)|  (17,503)

Q) (405)

@s9|  (@5,100)

(444) (47,685)

1) 4,520
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2020 11 30

oEEs BnE

(EMAT) (F B

4. 4608 doe 12/16/202] 3 SO0 3 )
4. 5008 due 05,15,/2021 1, 700 1, 725
AIA Grogp Ltd.

0 74T due (9720/2021 1. 704 1, 700
Air Leass Corp.

2. 5008 dur 037012021 300 0]
2. 7T50% due 01/15/2023 5 518
3 500% due 0171572022 T00 T30
Adrcastle Lid.

B 125K due 03/15,/2021 LT 1720
AMlly Fioancial, Inc.

4. 125% due 02/13,/2022 700 T2
§. 2R due 04,15,/202] 10} [{uh}
hozore Bank Ltd

L5108 due 06,07/2021 T 716
Athene Global Pusding

L. 464% doe 07/01,/2022 3, 650 AT
Aviaticn Capital Group LLC

(&, BE4% due 07/30/202] 1, 400 1,337
L 1758 due O6/01,/202] A0 b
2.BT5% due 01/20,/2022 1,200 1. 220
6. TH0% due 04,/06,/2021 T} s}
Avolon Holdings Fanding Ltd.

2.875% due 02/15/2025 6ol pEs
55000 due 011572023 Jre} 313
Banco Samtander Chile

L. 424% doe 11/28/2021 SOy 801
Bank of Aserica Carp.

1. 038% due 03/06,/2024 1, 500 1. 513
Barclays FLC

1.600% duc 05,16,/2024 B0 7
1. 849% due 017102023 (d) 3,920 3, 955
BOC Aviation Ltd

1. 284% due 06/02,/2021 1.7 1 6aT
2. 3T6% due 09/15/2021 1, 704 1,711
2 To0R due 09/18,/2022 200 A
4 0008 due 06232022 L1 §17
Boston Properties L

4. 123% due 05/15,/202] S0} B0
Brizeor Operatiog Partnership LP

1. 264% due 0201720322 1, 0 w7
Citigresp, Ine.

1. 1658 dhiie 07,24,/2023 1., 500 1,503
L 248% doe 06,01,/2024 300 fi e
L. 332% due 06°17/2024 {d) 2, 500 2, 538
|. G35% doe 090],/2023 1, 30K} 1,323
Cradit Suisse AG

L. 000R due 05,05,/2023 00 T10

Crodit Suisse Group AG

L AB9N due 06/12,/2024 1. 500 1,519
21935 doe 00,05,/2026 1, 000 1.2
Dunske Bank ASS

11718 due 12/08/2023 00 TG
1. 309% due 0971252023 1, 200 I, 300
J.000% due 00/20,/2022 1, 604 1, 624
085 Groop Holdicgs Lud

b 8358 due 07/26/2022 1, GO0 I, B0d
Pirst Abu Dhabi Bank PJ5C

180 due 04,16/°2022 3, 000 &, 0iy
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Goldean Sachs Growp, Inc.
LBLSE due 11/17/2023 3 1, GOy 5 1, B0
L2158 due 07,/24/202% A0 44
13258 due 04,/26,/2022 T00 s
15758 due 04,/2372021 504 B2
L OTZ due 10/28,/2027 200 K
Goodsan U.5. Fiosnce Two LLC
G 000% due 03/22/2022 500 535
HSBC Beldings FLC
1. Z20% due 05/18/2024 3, 500 H
L4808 due 03/11/2025 4. 000 4. 008
NG Greap NV
1. 234% dov 10/02,/2023 o0 712
1. 308% dur 03/20,2022 704 .3
Intercomtinental Exchange, Imc.
0. 903% due 06152023 2. 100 2, 104
International Lease Finance Corp.
86258 due 01/15/2022 1 104 1. 190
Jackson Mational Life Global Punding
0. 963% due 06/27/2022 500 54
JPMorgan Chase & Co.
1. 00 due O7,/23,/2024 200 2
L AISS due 10/24/2023 5000 3, 67
KEB Hama Bank
0 934% due 100252022 1,700 I, 708
LaaseFlsn Corp. KY
28758 due 1002452024 400 419
Lloyds Banking Groop PLO
2.907% due 11/07/2023 Jo0 113
Wiroe Asset Daswco Co. Lid
4. 125% due 1170772021 A0 419
Mitsubdshi UF] Financial Group, Inc.
O 968% due 037022023 1, 00 1,913
1. 005% due O7/26/2022 &, 70 &, 776
1. 0758 due 07/26,/2023 o] )
Nitsubishi UF] Leaso & Fimance Co. Ltd
X B53N due 001002022 1, 500 I 548
Mizuho Financial Group, Ims.
. 8378 doe 05/25,/2024 4, 160 4, 107
1.070% due 07/10,/2023 LIl Lt
1. 069 doe 00°13,/2023 2,500 B2
L210% due 071002024 1, 200 1. 204
Morgan Stanley
1 A3 due 05/08,/2024 1, 800 I, 832
1. BIEY due 10/24,/2023 2,600 2,620
Hot{opwide Building Society
3. 8225 due 04728,/2023 o0 312
Hatwest Group FLC
1. 601% dde 05,/15/2023 3, 150 3182
L. T75% due 06.°20,/2024 B0 B3
KatWest Markets FLC
. 61E% due (4 20/2032T 1, 60 1, GIT
Nomira Holdings, Ine.
1. B50% due O7/16/2025 1, 0 1. 558
> 648N due 01,/16/2025 1] 851
Nordea Bank Abp
1o IG5 due 05,300'2023 I, 30K} 1,308
(naliain Fioance Corp.
T.750% due 1070152021 3o 315

54/86



EDINETOOOO
OO000DOo0oDoooDo0obDo00bDo0o0oo00b0o00oOO(ELs034)
OOoooooooooooooood

2020 11 30

oEEs B

(FMAL €= 10d]
ORIX Carp.
26508 due 0471372021 5 3,450 3 AT
2.900% dus 07/18/2022 050 673
3.200% due 01/19/2022 200 06
Park Asrospace Holdings Led
3. 625% due 03/15/2021 400 401
5. 2608 due 08/15/2022 1. 400 I B0
Piper Sandler Cos.
4. TA0% due 10/15,/2021 41 K
5, 200% dua 10/15/2023 BO0 (]
B Firanco Ltd
1. 214% due 06,/02/2022 1, GO0 1, o4
1. 306% dus 02/12/2022 4,100 4,116
1. 574% due 05/31/2021 400 403
Santander Holdiegs USA, Imc,
4. 450% due 12/00/2021 00 3l
Santander UK Grosp Holdinge FLC
3. 375 due 001,/05/2024 1. 100 1.-158
Scentre Group Trast 1
2ATEN due 040282021 655 58
5L Green Operating Partpership LP
1. 201% due 08/16/2021 50} 447
Standard Chartered PLC
1.393% due 1014,/2023 3. 500 &, 52
1. 450% due 09/10/2022 400 402
3. TBSN due 06/21,/2025 200 217
State Bank of India
4. 000% dus 01/24/2022 400 412
Susitomo Mitsul Financinl Group, Inc.
0. 955% due 10/18/2022 400 104
1. O04% due 07/12/2022 1. 300 1. 311
1. 339% due 0771452021 A0 L]
Synchrony Bank
3. 650% due 05/24/2021 2, 000 2025
UBS Growp AG
1. 171% due 08/15/2023 500 a5
1 433% due 06/23/2023 1, 565 I B4
Wolls Fargo & Co
1, 4448 due 3072052023 {d) L8 4, 285
2.004% due 04/25/2022 (o} CADy 20 I57

133, 525

Abb¥ie, Inc.
0. 601% dus 11/19/2021 L] 300 301
2. 160% dus 11/19/2020 1,400 1424
3. 37E% dus 1171452021 50 BI4
Asearican Honda Finance Corp.
0. 6E5% dus 09/08,/2023 L, 400 1, 403
Arrow Electronics, Inc.
3. 500% dus O4/01/2022 B0y 1%
BAT Capital Corp.
1. 101% dus 08/15/2022 4, 800 4,55
Bayer L5, Finance II LLC
0. B55% dus 06/25/2021 100 0]
1. 260% due 12/15/2023 I, 100 1110
3. 500% dum 05/25/2021 1, 670 1. 55
W Fieanco KY
1. 004% due 08/12/2022 1, 500 1, 681
B L5 Cepital LLC
0, T14% due 08/13/2021 2,475 481
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Boeing Co,
1. 875% dus 06/15,/2023 b 300 ] FE]
21254 due 03/01/2022 600 610
27008 dus 05/01,/2022 1, 500 1, 534
4. 608% dus 05/01/2023 1. 604 1,712
Broadesa Corp.
22008 due 0171552021 1. 500 1. 53
Cantral Mippon Expressway Co. Lid
0. 681% dus 027152022 7. 000 7. 022
1. 081% due 03/03/2022 300 3oz
1. 279% due 04/23/2020 300 a1
2.241% due 02/16/2021 00 201
2.29%% due 04/23/2021 1000 1. 007
2.56T% due 11/02/2021 1, 000 1. 018
Charter Cossmnications Operating LLC
1. B64% due D201/ 2024 3, 100 3, Tod
4. 864% dus O7/23/2022 1. 000 1. 058
Cigna Corp.
0. Bo6K due 09/17/2021 1,000 1,000
CK Hutchison Intermational 16 Ltd
1. 8758 due 10/03/2021 550 554
OH Industrial Cspital LLC
4. 875N due 04012021 O w12
NFC HE Overseas Cepitsl Lid
4. 500 due 04°20,/2021 200 puis]
Duisler Finance Morth Aserics LLC
0, BO% due 11/06,/2021 3,700 3. 715
1. 093% dus 0222/ 2022 671 B75
1. 121% dus 02/15,/2022 1, 500 1. 6i0
Dunone 5, A
2.07T% due 11/02/2021 500 507
Equifex, Inc,
1. 001% due 08/15/2021 1. 800 1, 806
2. 300% due D6/01/2021 104 (%]
ERAC [BA Finance LLC
4. 600% due 08/16/2021 104 H2
Ford Mater Credit Co. LLC
2770 due 015072021 4, 400 4, 40
GATX Carp.
0, B45% dus 11/05/2021 1, 000 1, o
General Mills, Ime.
G 4100 dus 10/15,/2022 §00 143
Goneral Motors Co.
1. 1608 due 09/10/2021 100 qa]
Goneral Motors Fimancinl Co., Ine.
1. 080% dus O4/09/2021 2, 100 2,103
1.332% due 11/06/2021 2,900 2, 60
1. TT9% dus D1/14,/2022 154 155
4. 200% due 11/06/2021 300 516
Gilead Sciences, Inc,
0. T4 dus 09/29,/2023 /00 B2
Harley-Davidson Financial Services, Inc,
1. 1684 dus 03/02/2021 200 )
2. 850% dus 01/15/2021 ) 01
3. 5500 dus 06/21/2021 40 203
Heathrow Funding Led.
4. 875% dus 07/15/2021 5001 512
Howlott Pockard Enterprise Co,
0. 954% dus 10/06,/2021 K 1)
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Hyundai Capital America
1. 0658 dus 03/12/2021 3 1, 150 4 1,150
1. 150% dus 11/00/2022 1 T} 1,707
1. 170% due O7/08,/2021 L, 172 L I73
2.375% due 02/10/2023 04 110
Isperial Brands Finance FLC
3. 125% due O7/26,/2024 1,300 1. 390
3. T50% dus OT/21/2022 1,300 1,353
Kin Motors Corp.
2.625% dus 04/21/2021 500 B
Komatse Finance Aserics, Imc.
0. B45% due 09/09/2023 1, 500 1, 511
Kraft Heinxz Foods Co.
1. 025% due 08/10/2022 1, 104 I, 095
Marriott Interpational, Tmc,
0. 398% due 03/08/2021 400 F00
3. 125% due §0/15/2021 B} ElD
Nissan Motor Acceptance Corp.
0. TT0% due 03/15/2021 B30 sy
0. 874% due 07/13/2022 1, 500 1, 485
0. 925% due 08/28/2082 2,000 1, 6
1.114% due 01/13/ 2022 1, 200 1,181
NIF BY
3. 875% due 08701/ 2022 ol a7
Occidental Potrolem Corp
1. 671% due 08/15/2022 3, 200 3, 059
Penske Truck Lessing Co. LP
3. 300% dus 040152021 400 1013
3, 8608 dus 07/29/2021 200 04
Fhillips 66
0. 840% due DR/15/2024 /1) Ll
Reckitt Benckiser Troasury Services FLC
0. TESN due 06/24/2022 650 B3
Saudii Arabian 0il Co.
1. 2608 dus 11/24/2023 200 2
Shire Aoquisitions Investments Ireland DAC
2 400% due 08/23,/2021 0 et |
SK Telecom Co. Ltd.
3. T50% due 04/16,/2023 1, 000 I, 070
SMBC Avistion Capital Finamce DAC
3. 000% due OT/15,/2022 200 5
3. 550% due 04/15/2024 1,450 I, 543
Spirit AeroSystess, Inc.
1. 0608 dus 06/156/2021 1, 004 il
Sutter Health
1,321% dus 08/15/2025 100 101
Syngeata Finance KV
3. 933% due (M/E3/2021 700 707
Utah Acquisition Sub, Ine.
3. 160% due 06/15/2021 o 911
3. 750% due 12/15/2020 5} G4
Yolero Energy Corp.
1. 4008 dus 09/15,/2023 1, A0} 1,401
Yolkswagen Group of Aserica Finance LLC
1.083% due 08/24,/2021 3,000 3,009
Yulean Materials Co.
0. 875% due 03/01/2021 505 505
Foodaide Finance Lud
4. 600% dus 05/10/2021 ) 01
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Iimeer Bicmet Holdings, Inc.
0.97T% dus 03/19/2021 - 1, 000 3 1. 00p
Zoatis, Ine,
0. 664% dus 08/20/2021 400 101
9a, 120
s et B
Maorican Electric Power Co., Ine.
0. 680% dua 11/00/2023 2,700 &, 70
ATRT, Tmc.
1. 111% due 02/15/2023 GO il
1. 4258 due 06122024 1,200 1. 228
(H0C Finance 2011 Lad.
4. 250% dus 01/26,/2021 0q 01
Dominicn Enorgy, Inc.
0. TTE% due 09/15/2023 1,400 1, 403
Duke Emergy Corpe
0. T21% due 06/14/2021 1., 800 1, Bxd
Enbridge, Inc.
0. T20% due 02/18/2022 &, J00 3, g
Iarael Electric Corp. Ltd
6. 8754 dus 06,/21/2023 Ak} 457
Paeific Gas & Electric Co
1. TITH due 06/16,/2022 1,300 1,301
1. THO% dus 06/16,/2022 2,400 2404
3. 2508 due 06/15,/2023 L0 104
3. 400% dus 08/15/2024 a0 212
3. THO% dus 02/16,/2024 100 106
3. 850% due 11/15/2023 104 106
4. 250% dus 08/01,/2023 Jog €21
Sabine Pase Liguefsction LLC
6. 260% due 03/15/2022 400 L Fe
Sincpes Group Oversens Developsent 2016 Ltd
2. T60% due 05/03/2021 i T8
Southern Power Co,
0. TTT% due 12/20/2020 2,500 2. 601
Sprint Commmications, Inc.
8. 000 dus 11/15,/2022 400 131
Sprint Carp.
7. 125% due 06/15/2024 10 17
Yerizon Commmnications, Ime.
1. 321% dus 05/15/2025 2, 166 2, 56
2 oY
Fix oy i 255, 592

(BRI 8$253, 343)

Dauphin, Pennsylvania, Péeomsylvanis Higher Edecation Assistance Agency Réwenue Bonds, Series 200G

0. 345% due 10/25/2036 276
Sacramento, Californis, Gesersl Obligstion Bonds, Series 2017

0. 929% due (40172047 204 il
Salt Lake, Utsh, Utsh State Board of Regents Reverue Bonds, Series 2017

0. OO0 due 01/25,/2057 144 I:

¥

=

ot
(e AT 361

R B 4. 2%

Fannie Mae

0. 950% dus 0G/25/2038 121 123
1. 3008 dus 04,25/2023 x

g
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Froddie Mac
0. 405% due 03,/15/2037 3 851 ] BSY
0. 409% dus 10/15/2037 1, 20 1,203
0. 405% due 0815/ 2042 B i
0, 545% due 01/15/2040 581 B3
0, 500K due 08,/05,/2025 5, 000 B, 004
0. TEO% dus O7/28/2025 f, OO0 4, 003
0, B0 due 10/27/2025 1. B0 1. Bl
2. 500% duw 06/25,/2034 w7 el
2. 500% dus 10,/25/2048 Tz 73
3. 000% dum 08725/ 2045 531 B45
Ginnie Meo
0. 620% due 03/20,/2061 T2 T
0. 840% due 08/20,/2066 s ol
0. 940% due 06,/20,/2066 150 152
0. B90% dus 07/20/2066 T4 Bl
0. 90A due 11,/20/2066 167 170
2. 5005 dus O01,/20/2049 fE4 hag
2. 500K due 10/20/2049 1221 I 242
2 675% due 11/20/2067 5 3
SEHECEFRRI &R 19. 112
(M ARRUEES10, 067}
SETRIRER NS 0 cx
I.§. Treasury Notes
0. 625% dus 05/15/2030 3,600 2, 556

E—i =i Ay FIEW 1T 4
ME Seeurities Corpiration Home Equity Lean Trust

0, 930% due O4/Z5,/2034 428 121
ARBIT Trust

1. 1164 dus 11/14,/2035 358 357
1. 166% due 09/14/2036 500 194
2 T61% due O4S15/2037 1, 160 5115
Mirium Hotel Portfolio Trust

1.091% dus D6/15,/2035 700 634
Avon Finance Ko.2 PLC

0, 000% dus 09/20,/2048 GRE 2,000 2, 54
HAMLL Commercial Mortgage Securities Trust

1.191% dus 04/15/2036 H 00 i
1.341% due 03/15/2034 400 it
Bancorp Commercial Mortgage Trust

1. 041% dus 09/15,/2035 T8 78
1. 180% dus 09)15/2036 L) ikl
Bear Stearns Adjustsble RBate Mortgage Trust

3. 200K due 08/25,/2033 3 b
A 01TH dus 0425,/2033 8 L]
Bear Stearns Asset—Backed Securities T Trust

0, 500% due 0972572034 557 535
Bear Stearns Sscomd Lisn Trust

1. 500% dus 01/25/2035 301 301
Berass No. 8 PLC

. 921% dus 11/16,/2086 254 D65
Canterbury Finance No.1 FLC

1. 405% due 05/16/2056 GH 1., 000 1.335
Citigroup Mortgsge Loan Trest

3. 233K due 09/25/2059 5 176 178
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Citigroup Mortgage Loan Trest, Inc.
0, 430% dus 11/25/2005 ] {55 3 153
COLT Mortgage Loan Trust
1. 255% due 09/25/2065 ’ET il
Commorcial Mortagage Trust
0. TTI% due 03/10/2046 2 bzl
Countrywide Asser-Backed Certificates
0. 8408 dus 08252036 156 1665
Cradit Sulsse Morugege Caplital Certificates
3. 487T% dus 08,/26,/2068 56 a5y
Crodit Suisse Mortgage Capital Trust
0.891% due 07/15/2032 300 0
3.041% due 10/27/2059 BEG 672
3. 322% due 10/Z5/2068 1B 1=
(S First Boston Mortgage—BSacked Trust
0. 890% dus 10/Z5,/2034 T
Eurcpean Loan Conduit Moo 35 DAC
1. 000% due D2/17/2030 EIR Lt 1. 190
Ezantas Capital Corp.
2 644% due 04/17/2047 5 L2 1, o7
PFinance America Mortgage Loan Trust
0. 975% due 08/25/2034 167 165
Finsbury Square FLC
0. B55% due 03/16/2070 GH* bl 1 | 3. BI6
1. 023 due 06/16/2085 1, 400 1, 872
1. 069% due 12/16/2069 1,45 2, 005
PFirstssc Mortgage Funding Trust Ho. 4
0, 927% dus 03/08,2049 i JoE o7
Prosont Home Loas Trust
0. BB5% dus 01/256,/2035 33 30
GPUT Led,
1. 047% due 11/21/2035 o o]
G5 Mortgage Securities Corporation Trust
0. B41% due O7/15/2032 I S
Hawksmcor Mortgage Punding PLC
1. 104% due 05,/25,/2063 GIF il WM
Hawksmoor Mortgages
1. 104% due 05/25/20563 1, (il 1, 464
Holmes Master [ssuer FLC
0. 65T% due 10/15/2054 3 1, 160 1. 180
Homeward Opportenities Fund T Trust
1. B5T% dus 06/25,/2065 151 =
HPLY Trost
1. 141% dua 11/16/2036 325 ik
Ispac O Trust
0, 400% dus 05/25/2035 1, 349 1, 345
0. T90% due 03/25/2035 161 161
JPorgan (hase Cosmercial Mortgege Securities Trust
1. 141% dus 06/15,/2032 320 320
1. 691% due B2/16/2031 400 Jad
2 410K due 06/15/2035 iEG 160
Lanark Master [ssuer FLC
1.036% dus 12/22/2069 507 508
Legacy Mortgnge Asset Trust
3. 438% due 05/25/2059 4o 755
3. TEO% due 04/25/2059 =k =)
Londst Wall Mortgage Capital FLC
0, 895% dus 11/15,/2049 G 152 176
Long Besch Mortgsge Loan Trust
1. 125% dus 04/25,/2035 3 o6 LIS
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MASTR Assot-Backed Securities Trust
0. 850% dus 09,/25,/2034 ] 144 3 141
WFL Ltd.
1. 260% due 12/25/2034 100 a7
2.191% due 07/15/2035 00 B07
MFA Trust
1.381% due 04/25/2085 1,252 1, 253
1. 479% dus 08/25,/2048 13 w20
Mill City Morigage Loan Trust
2. T60% due 08/25,/2069 06 et
Morgan Stanley Asset-Backed Securities Capital I, Ine. Trust
1. 060% due 06/25/2034 KL e
Morgan Stanley Cepitsl I Trest
1. 141% due 06/15/2036 700 676
6. 215% due 06/11/2042 00 06
Fow Residontial Mortgnge Loan Trust
2.760% dus O7/25/2069 2162 2.7
2 750% due 11/25/2059 M3 2352
3. 500% due 12/25/2057 131 134
4. 500% due 06/25,/2058 166 213
Homura Resecuritization Truost
2. 952% due 10/26/2036 L L L 147
NovaStar Mortgage Funding Trust
0. B10% due 00/25/2036 Ha T
Persanent Master Lesuer FLC
0. T87% due 07/15/2058 300 0]
PFP Ltd.
1. 106% dus 04/14/2036 1,403 1, 326
1. 1868 due 041452037 2,200 2176
Polaris FLC
1. 304% due 05/Z7/205T GitP 1. 085 1; 453
Precise Mortgage Fonding FLC
0. 984% due 10/16,/2056 1,061 L 44
Ruosidential Mortgage Acceptamos Corporation FLC
0. TE0% dus 06,12/2046 371 el
Residential Mortgage Securities 31 FC
1. 26T due 09,20,/2065 155 i)
Residential Mortgage Securities 32 PLC
0. 000% dus 06/20,/2070 500 (]
Ripen Mortgages FLC
0. BE8% due 08/20,/2066 3647 I 54
Silverstone Master Issuer FLOC
0. T79% due 01/21/2070 3 144 14
0, B06% dua 01/21/2070 Gl 30 445
Stonwich Mortgage Loan Co. LLE
3, 3754 dus 08/15/2024 3 217 216
Stration Mortgage Funding FLC
0. 0% dus 03/12/2062 Gl 00 53
1. 254% due 06/25,/2061 434 576
Structured Aswet Investiment Loan Trost
0. TOO0% dus 09/25,/2034 3 1, 864 1, 706
Tharaldson Hotel Portfelic Trust
0 87T% dus 1171152034 210 Ta
Towd Point Mortgage Funding
0.953% dus 07/20/2045 G 1,271 1,685
1. 255% dus 02 20/2054 536 717
Towd Point Mortgage Fundisg Auburn 14 PLC
0, 955% dus 0520/ 2045 65 1. 286
Towd Point Mortgsge Fundiss Grandted PLC
1. O7T3% dus 10/20/2061 18 o

61/86



EDINETOOOO
OO000DOo0oDoooDo0obDo00bDo0o0oo00b0o00oOO(ELs034)
OOoooooooooooooood

2020 11 30

(MM (FElEY
Towd Point Mortgege Trust
1. 160% dus 06/25,/2068 3 148 L] 500
1. 160% due 10/25,/2068 510 Bi2
1. 636% dus 0425/2060 3,02 3, 054
2.T10% dus 01/25,/2060 1,387 I, 442
3. 70K due 06/25/2058 H5 )
Trinity Square PLC
1. 196% due 07/15/2051 Gl 121 162
UBS-Barcleys Commercinl Mortgage Trust
0. 931% dus 0410/ 2048 3 4] al
Vi Fiesnce LLC
1. 204% due 09/15/2036 158 455
Wolls Fargo Cossercinl Mortgege Trust
0.991% dus 12/13/2031 500 126
1. 194% due 07/15/2046 ao0 299
4. 218% due 07/15/2046 400 130
WFHEE Commarcial Morigage Trust
0, 934% dus 12715/ 2045 B iz
== Ay FEREH T8, 460
(e PRRLERSTE, 004

Tz ze b oo siw FEER 13,88
Al Bridge Asset Financing LLC

2.021% dus 08/15/2040 1, 4as 1, 45
Arber Reslty Collateralized Losn Obligstien Led

1. 131% dus 12/15,/2027 500 B
Arbor Realty Comsercial Real Estate Notes Ltd

1.200% dus 05/15/2037 S0 ag
Arbour CLO TV DaC

0. B70% dus 01/15,/2030 ELR 100 477
Atrivs XIT

1. 06N dus 0422,/2027 i 55 154
Banef'it Street Partners C10 VIT Lid

0. 995% dus O7/18/2027 153 151
Black Dismond CLO Designated Activity Co.

1. 2848 due 10/03,/2029 81 T
Buspar UK Finance PLC

0, G543 dus 122072028 Gl 1,951 2, GO6
Carlyle Global Msrket Strategies Esro CLO DAC

0. T dus 092172029 ELR 348 414
Carlax Auto Dwner Trust

0, 400K due 06/15/2023 3 1,00 1,001
Cent (10 19 Ltd

1. B43% due 10,/20,/2025 2 B4
Chesapeake Punding 11 LLC

1. 910% dus 08/15/2029 101 b2
3. 2300 due 08/15,/2030 150 461
Cossercisl Indusirial Finasmce Corporation Funding Lid

1. 0T5% dus DO/2E/202T 4491 4=
Contega CLO IT BV

0, 397% dus 11/15/2026 EUR 79 1, 150
Dartry Park CLO DAC

0. 8305 dus 04/28/2029 250 251
Dell Equipment Finsnce Trest

2. 2608 due 0620 2022 3 00 912
Dorchestor Park CLO DAC

1. 118% dus O4/20/2028 154 43
Dryden 46 Bure CLO BY

0. 880% due 01/15/2030 EIR 400 17
BOMC Group Studemt Loan Trust

0. D00% due 02/27/2068 5 521 520
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i [T ..
1. 2008 dus 05/25/2067 5 L] ] 35
EFS Voluntoar LLC
1. 065% dus 10/25/2035 134 (BE]
Evans Grove CLO Ltd.
1. 144% due 05/28,/2028 1, (e 1, 063
1. 144% due 05/28,/2028 1L 775 1, 766
Fair Caks Loan Punding IT DAC
1. 900% dus 07/15/2031 ElR 1, 800 2158
Figuercs CLO Ltd
1. 137% dus 01/15/2027 5 156 154
Firstkey Hoses Trust
1. 286% due 10/19/2037 1. 700 1. o8
Plagship Crodit Auto Trust
2.830% due 10/16,/2023 191 1%
Pord Asto Securitizetlon Trost
0.516% dus 08/15/2022 CAD 131 HEs
0. B8TH due 08/15/2024 100 o
2.321% due 10/15/2023 1, 167 ul3
Ford Credit Floorplan Master Owner Trust A
0. 541% dus 10/15,/2023 L 700 a1
0. T41% due 0915/2024 GO0 ]
Gallatin CLO IX Led
1. 2588 due 01/21/2028 1,041 1. (35
GLS Auto Receivables Issuwer Trust
0, 650 due 10,/16,/2023 B2 B3
GWF Camadn Leasing Trust
0, BB1% due O7/20/2022 CAD L. 100 R4l
GoldentTree Loan Manngeeent U.5. CLO 1 Ltd
1. 165% due 0420,2020 3 1. 160 1. 045
Haleyom Loan Advisors Funding Ltd
1. 1358 due O4/20/2027 353 18]
Hertz Fleet Lease Funding LP
3. 2300 due 05/10/2032 106 108
Jomestown CLO IV Led,
0. 8274 dus 07/15/2026 B0 Bl
LoanCore Issuer Ltd.
1. 271% due 05/15/2036 100 i8]
LF Credit Card Azeet-Backed Securities Master Trust
1. T40% due 08/20/2024 G2 B2
Marathen CLO ¥ Ltd
1. 083% dus 11/21,/2027 1,115 I, 10d
Marlette Punding Trust
3. 130% due 07/16,/2029 131 437
3. TI0% dus 12/15/2028 64 (5
Master Credit Card Trust II
0, 635% dua O7/21,/2024 B B0l
Mountain View CLO LLC
1, 320% dus 10/16,/2029 0 [E=]
Mountadn View CLO X Litd.
L. 4% due BO/13/2027 i | TES
Kavient Private Edvcation Losn Trust
2. 650% dus 12/15/2028 T 7l
Kavieat Privets Education Refi Lsan Trust
1. 17T0% dus 09/16/2068 0 ™
13104 dus 01715/2069 1, 700 1,715
1. G9C% due 0515,/ 2063 1, 43 I, B
Kolnet Student Lesn Trust
0, 850% dus 09/27/2038 1,762 I, 774
0. 949% dus 08/25,/ 2067 LR K36
0, 950% dus 0925,/ 2065 125 24
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mEES B

(FEiTY € 3id]
1. 00C% dus D2/25/2066 g 1,772 5 1, 758
1. 050% dus 06/27/2067 1,451 1,459
0o QL0 Ld,
1.037% dus O7/15/2027 3a] R
(nalaie Financial Tasumnce Truat
2 3708 due 09/14/2032 16 16
Oscar 1.5, Fundieg X LLC
31008 dus 0441172022 7l 71
Paleer Square CLO Ltd.
L.OTI% due 08/15/2026 397 Jo
Penarik Master Issoer PLC
0. 684% due 07/ 18,2023 1, H0d) I, B
0. BE4% dus 07/18/2023 200 200
PR3 Firsncing Corp.
0.691% dus 047152024 00 L]
0. 930% dus 08/15,/2024 400 103
SLC Stedont Loan Trust
0. 281% dus D5/15/2029 168 165
0. 360% due 03/15/2087 503 500
SLM Private Education Loas Trust
2.390% due 06/16,/2042 o >
SLM Stedent Loas Trust
0. 305% due 01/26/2025 1l 510
0. T due 12/15/2027 4 44
1. T15% dus 04/Z5/2023 161 160
54 Privete Educetion Loan Trust
0. 4508 dus 09/15/2054 10 i 1)
1. 248% due 07/15/2053 . 205 1. 215
1. 6008 dus 09,15/2064 00 B
5oFl Conmumer Loan Progras LLC
27708 due 05/25/2086 ke L]
SoFi Consuser Loam Progras Trust
2000 due 05/25/2028 320 i
3. 010% dus 04/25,/2028 107 fe
3. 2400 due 02/25/2028 179 150
Soffi Professional Loan Progrem LLC
1. 100% dus 01,/25,/2039 ] =
2. THH dus 10/27/2038 85 =
50Fi Professional Loan Progrem Trust
3. 0808 dus 00/25,/2048 o 23
Sound Point Cle XIV Lid
1, 359% dus 01/23,/2029 1, 500 1, 455
THL Credit Wind River CLO Led.
1. 117% due 01/15/2026 2 (=]
Tikehauw CLO BY
0. 600% due 08/04/2023 EIR 1,273 1. bI&
TRTX Issuer Ltd
1, 204% dus 10/15/2034 i 1, 000 ]
Turbe Finance 9 FLC
0. 884% due 08/20/2078 GHP 2,200 2w
Upstart Securitizstion Trast
2. 684% due 01,/21,/2030 3 201 03
2.897% dus 09/20/2029 171 172
Venture XVIT CLO Led
1. 117% dus O4/16/202T G4 2
Voya CLO Ltd
0, 935% dus O7/25/2006 5 &0
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Pashpi Rt
WhiteBorse IX Ltd
1. 378% dus 07/17/2026 i ! 3 =
T koo st S RERGH €2, 603
(EeAMRERSG1, 952)

Erport-Import Bank of Tndia

1. 213% due 08/21/2022 2,350 L3
Gatar Governsent International Bond
2.375% due 06/02/2021 1. 000 1, bed
Saudi Governmmt International Bond
23754 dus 10/26/2021 1, 00y 1. 026

Pacific Gas & Electric Co.
1. 622% due 11/16/2021 (h) 700 7al

4, T26

e i i s i o R Y 3

CIMIC Group Ltd

0. 000K dus 01/2152021 {2} 1. 500 1, %0
Gresnsill Capital UK Lid

0. 000% dus 0170472021 {e) 2, 500 o2, 4

I

i
i
i
)
£
:
i
;

(0. 160%) due 12/01,/2000 AL Z 1
00108 due 1250172020 5 1§ 11
Bank of Mova Scotia

00108 due 12/01/2020 CAL 21 16
O due 12500/2020 £ 220 =0
BAF Paribss Bank

00008 due 1270152020 N T

00108 due 12/01/2020 3 z 2
Brown Brothers Harrisen & Co,

(0. 630%). dwe 12/01/2020 L4 z L

65/86



EDINETOOOO
OO000DOo0oDoooDo0obDo00bDo0o0oo00b0o00oOO(ELs034)
OOoooooooooooooood

2020 11 30
mEES e
(FmAT (F Ml
0.010% due 12/01/2020 CAD 6 ] 5
Citibask K A
0. 010% due 12/01,/2020 E] 110 110
DES Bapk Ltd.
0.010% due 1250172020 m 220
HSBC Bank PLC
(0. 6B} dine 12,501/2020 HE 2
0,010% due 12/01/2020 GEF 2 2
JPMorgan Chase Bank M. A
0. 010% due 12/00/2020 3 a1 20
Mational Australia Bank Ltd.
00105 due 12/01/2020 ] E
Roynl Bask of Camnds
0.010% doe 12/01/2020 CAD 3T 1
Susitoss Mitsul Banking Corp.
(0. ) dwe 127012000 EVR a 1
G.010% due 12/01/2020 GEF 1 |
0.010% due 12/01/2020 5 44 44
Sumitems Mitsul Trust Bank Led
GO0 G dwe 120172020 EUR 3 1
0.010% due 12/01,/2020 GEF 3 L]
00108 due 12,/01/2020 5 25 245
1417
0,073 doe 01192021 (g) 3, 200 3,200
0. 087% due 02725/202] O, 00 2,009
6. 18
ST O A 23, 726
(efELEES2I, wa8)
ERATEERO R (a) 8600 § d4T.0m
(efRLiEse42, B34}
T A TR
{u) () 0.1% 536
(EMAEE -2 7T, M 3(53))
£t BRSO, M 10w 4,583
R 100.0% 3 453161
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TR ARIER TR (e DI (Rl T, N

®  YeRE, TRERNCEREASLEEREEERLTOI ERRD,

(s) 20209011 7200 RED MM P BRI L SR RN EES AN ORS, EEIZH0 SEREOSL S, XD RS0, DREHT LN, o R
EHEAL, SLCMFERECE RS EOROGRIZL I MEEhS,

b} &r—dtpk, MR TORED ENT,

mE Lol HEREIC DD
BiTHE =  (ASBSE) (ASBOE) B L] s ]
CIMIC Sroup Lid ERLE i Bk 0,0 R0 5 1L,70 5 LTED [ 40%
Greensill Capital UK Ltd i 0% A28 020 Z, 401 490 0. 55%
Wells Fargo & Co 2 09k 10,06,/ 2020 153 157 0. 0%
EDCIFERE SO 1 [N 3 443 0. 98%

A3 L O o B Sl

e bl #l-FREshE
HEN EASHY (NS4 (A8 EAE" it
Fug O 4al% FO/ 28, 302 D126/ 002 ) i {4,801} % 4, B0
Fig 0. 400% L0/ 0 01 27/ e {2.512) (2,519
b i 3 (7, 318}
Ry B L M|

A WRE LW LGRSl
HaEk H#ren  (ASBSE (ASBASE fEAam" L
= 0. |57 11102000 0LA1L/203 § (3508 § (3,001
Loy g Lk 5 (3 801}
HEEHA L LT LEH S NEDEE
EWomimiERR
A—rt—toq b
Brux
AT WHET INENEW0HE 50 g &H

R
ST R o 0 (2, 395) o (2, 355)
FIE 0 [ (i, 921 0 (4, 921)
RN [ [ 9§  (rnaa 3 [ 1T
HEEDTRE LM | o 6 et e
HiEMm 0 i (3, %01) o (3, 901)
i ol A T H [ 0§ (am) § 0 3 {3900
AnaH [ [ o3 OLun % 0§ (,2m
WL U AR LA i S ok il 11, 21T
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LUFIE, 202065 01 H 30 AMJED, WIRALEE S ARG RS oo SR Sl e gl L U9 S (RaD ShiEioRECRS,
(4 gogo e 11 A 30 BN, FEOYAS—-RBORE i, SERET, 70 % FamiAEBER s TE,

LA LML AN EF

-] #EAT BEded  ERNE FOoRoRE SR EE O cra-g
i _ oa b P <F Hdidir Ao i d BRI & H SR .
Fu—srile - w A F— - L-HNRH
g H 0 % (e 3§ LA 0§ (7310 3 T.700 & LS
TrAl i [} L] 0 0 12100 {210
=AY BT 7 — FIG )
(5] i 1] 13, 901} 0 3, 901} a (3, 901)
i Adnd L TR e B IR O et H 0§ (d16) § (3800 3§ o

2000 8100 M0 OE R RME, RSO ENE ABIEE 15, 380 B AT, MEERENEIZ O 3N TR, POmARE, SWENFS LSRG, TR LRk

Dl LB e L b g,
| FEH MR LR AR, 2R PANER TR L SRENE LN,
oo e e =il 12, TR ITWOHT L kbl E s (HRdi ) OB ET, WARELDEOROE SRR 2L e L e e
B SR R e T S e e L R R S S AR A b TR S S, R S = R RS R o TR, RN A
EOES T+ y—RRTH; CBEOZE,

Iilonth Camada Bank Acceptance December Fulures Lo 127202 s 3 un § ] ]
J-Momth Conads Bank Acceptance Mnrch Futures Long 3./ 2003 272 LE 124 o (i}
F-Momth Copsds Bank Acceptonce Septesber Futures Long 2002 13 4 }] & i}
U5 Tressary 2-Year Note March Futures Sort 032021 1498 ] [ (6}
.3, Treasary 5 Vear Noie March Futures Short 03,2071 331 {45 [1] {10k
IS, Tremwsury 10-Year Note March Futures Luong 03,/2021 23 1 o 0
U.5 Treasary 10-Year Ultra Mote March Futures Long 03,2021 26 13 0 11
.5, Treasary 30-Yoar Bond March Futures Long B 4 | I 2 L] 1]
AN 3§ (138 § 13 3% {17
Ao TR
WER3  WME RS RS

f AT N EREM (A0 WMETET  WES (%) A T
CIFL HY-34 Index {5, DOO%) OB/20S2008 8 kIo 135) 5 (35} I B i 0
CIEL HY-35 Index [EM Y] 12202085 2, 60 E,':.‘."M__!I'] {1, 357) ] (36)

(2 377) 5 (1 5 B 5 (36)
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S
SEER wwmE SIAH fd npe 0
o] R EERR  (BSBSE) mEk Ry e LY A AW
o F-Menth USD-LIBEH O OO 01503,/ 2023 [ &5, Gl 5 13k ] L B - 1 n [T
= F-Month USD-LTBEOGH 0. 6500 08, 20, 2000 20, 500 X2 26 0 3

108 1% 3 0 100
AT wTREGH $ (ao0 % (00 § 84§ (66

7O AT SR PR 7 PR RO b DR T U AT 4 TR OEE

LUFE, 20204500 H 30 BRMED RERREF VA7 o FEEERIRTIN RO L 2 SRR U 0T o PRGOS L TR S ORE T
.-

20E00E 10 A 30 B, 3,400 8 P08, FEO DGR U 0P SRR LU L e 50 D or s T4 CERE LTEALRGRT
vrE, wAS—RRNENC R ST, BRI ARl (eas—REEE) FRRos ),

ST Y 5 ST ST VA3 4 TAR
EREN RN
BYiE B BE A
[N B R ATwT
b et L] &t i Stk =¥ &t

LRam7 | 7« TER LI
MFRR O S
ST U AT 1 AR ] o 3 13 3 B4 § w3 [ Ut § i58) § L]

WoFee WA P 2w A0RGETRD, BT 2 PRRORATTEREIAEL SICURNRSE - SlE, Troik () AT 270l FRRE Ly
FFRFFra snRoRMGEEL, BEEELGL LR r oAl SNRRE THT S, B () BERRESCRMEREESi- T e n
HsEWE T ARERORTEE M SFER LrEwdRENE L L CLEROERTIET L,

BEORA T o rRBORITERSRE LA CANFRSR G, e AN F S Lo ORI TE LTERS 2L, AREAEFD R 2 o O RT

ELordmd s s Bateas ho Rk Rk,

TR BEF LY b P T AL AT PN LT, EEEEUERNL, X AT R 2yl En S EToREoRNEREL, Py
b+ FUAF ¢ FizkaToRIFRE (ECQRMEPEE &2, MEREY 7 —X LA BHAht AT o PRGDEFLET RS TR, S 7o
L HE LG B SO, LT e e = g F g DAl ONR, 2 TRRETER IR SCREERPO Y A
Lo o (R T il B o 2 T i A e,

WA AL, RAMAY- POWT L, BAINNL T, MEENCAES D (RRRELCRENE cEROZE,

UOWAEhEMER AW -Month USD LEBOR plus 6. 008%,

HEF (A F) | e S B i

oA 1273000 JPY 684, 422 : ] B, 672 H 12 : ] 0
BOA 1273020 § 3, W6 AL 5, 163 0 i)
1o 01,3021 ALY 5,158 ] 1064 i 0
ROy 01,2021 JPY 1T, DD I, 126 3 LI
o 01/2021 5 6,677 JPY 6, 422 a (i
s 127000 AL 9, e H &, 481 L] {224
s 12,/ Gar pLe 300 ] 1]
W3 1270030 % S ELR e i 4 o
K 1272000 GBF 14000 5 33,563 ] L00E)
CEX 1272020 JPY 63, 120 BE3 0 o
B 127000 § 4, 25 JPEY e, a2 a [CH]
CEX 0172021 E5d 63, 120 a 0
CE 01,2021 o M g 5 0
GEM 127203 JEY S i E] 0 0
s LR (] ARIT¥ 6,227 4, 391 ] {197}
HES 12,50 Al ey 1| 2170 a (58)
ns 12,3000 JFY 125 845 L.any a 0
s 2,000 ] 47 LIED (i) a 1]
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A MEHAE S (%)
ELiE ] (A <) S| e S 11 Al
s 12/ g o2 A L¥o s T 0
s 25 35 211 GHE M2 a (43)
s 12200 8 TR 982 0 0
s 12200 2,203 g, 23 0 0
s 01,/2021 GBI 26,342 ER A 10 0
s 01,/ 31 3 1, 508 JE 125, 845 [} L
Wil 12/3020 AR 13 3 10 0 0
w1 12/ I 4R a5 0 )
Wl 12/2020 4,781 18 0 0
Wil L2/ § 0 T ] 0 0
il 12,/ 30 BUG WiE 2 (1]
w1 127590 4,883 IV BN, 0 0 )
RBC 2,/3010 JPY o] % 3 i} (1]
R 12/ $  Lus I 16 T 2 0
SCX 12201 CAx 1,094 i B35 Li] 9
S0y PRy BR 6 B8 7. 784 0 £
0% 12200 Y L5 T 0 0
a0 12/2020 § 1M FTE 1 0
SCX 12/H0m 463 [Hi HT 1 L]
sex B1/2021 Bz s 5 LI 0 H
BCK 01,/ 2021 ELR B, 3l 7. ER) [i] L]
(] 122020 JFY 531,60l 5 052 0 (7
TR LR ] L1 1,615 Jey 174 740 1 L1
TR 01202 5, 096 531, 80 1 0
AG 12/3020 AR 3,883 5 2 4] 1200
G 12/H%0 § 650 M EG 15 0
liAG 01732 ARTN 5, B2 k4 B, 31 a (163
- 101 5 {1 5500

®=¥A FMAAE S ()
¥y (A 4 dediem 020 #RSGE L1 El
) 12/3020 AD 18,713 8 W60 S %3 i
s 275070 $ a1 b 4,522 141 o
it 01,/ 201 14, 43 19, 5H Q (243
CB8 12/2020 211 300 10 0
Hes 12/2020 AD 16,435 5 121 14 ¢
Hus 12/30M i B, 535 Alp B. 171 5 L]
Hi= 0130 11, 3y 15, 442 L] (E4d
wi 12/2020 AUD 13 5 10 0 0
w1 12/2020 210 155 0 0
w1 1270000 i 10 Al 13 1] 0
Wil 12,201 13, 199 L&, 76l 624 L]
w1 012921 10 13 0 0
REC 12/2020 AUD 150 5 132 0 (w
HiL 12/50M0 3, 148 2,264 ] (30}
aCX 122000 4, B1% &3, 32 L] ]
sy 12/2020 $ 15511 D 2202 721 0
scx 015021 3,120 1.5 2 o
Toe 23080 ALD 24 3 18 a o
(' 12/2020 19, 654 14,996 i (16}
146 12/2020 5 6.6 MDD 8 = 0
UAG 01,/3921 14, 400 18,554 I8 L4
$  zin s T102)
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A2 22 [~»PR0) BLET (DA} #7258 TFHER

A AMAAE S (R

e 0 V) E7CIE I L1 il Al
7T 1272000 Iy 4, 935 3 s 0 8 ]
1A 127300 129, 425 1. 236 a {5
Boy 01,302 % 373 JFY 58, 633 a o
s 12/20m0 JPFY F, 340, 826 3 32, 039 L] ]
IFs 127300 3 ILE IPY 1,191,255 5 ]
s 0172021 2, 066 B, 340, 526 a )
BRC 125304 JPY 4,235, 63 3 40, 614 ] ]
(L% 12,303 % 51, 85] JPY 5 420,124 114 1]
TR 01,7301 A, 649 4,235, 083 0 ]
Cr 127500 I BES, 162 5 B2 2 ]
CER 12004 i 19, 142 JIMY 1036, 524 1] (K]
BN 01,2021 5, 550 aTe, Do) 1] LA F]
GLM 122000 Jey 9, 874 E T ] iH
His 1273000 03, 057 #. (58 a 2
HU= 12/ 3 3 T, 905 JFE B3l BT 1 ]
s 01,2021 8241 854, 521 ] ]
Wil 125300 Pt 397 196 5 3804 2 {a)
Wl 1273000 % 47 It 4,935 a ]
1§ 12,2000 19, B11 1. 136, 637 1] 4]
REC 12/2020 BT =N 5 119 0 HH
30X 12/M0m B.021, 518 18, 158 a ]
50X 125000 $ 0 Wl I 5,135, 838 o] ]
BN 0],/30%] 43, 424 4, 940, Gy 1 o
558 127301 M BL DG 5 545 ] ]
TR 12,3020 111, 462 1. 068 ] a
Trg: 01,2021 ] 1,085 I 10T 1 ]

i w3 [FE)
HETHENGH 5 2481  § {1,968
AT g

T
=
FuFy HF=me FLITA
HESR il ar W (BB BEREY (280 s ]
65T Put — OO 1603 Ondex Sell 500 0L/20/20E1 1,500 § 3 o
HiF S A FITA
HES W Tk (RSB MEwk”  (SHE L]
FaR Put = Fanpie Unges 3 101,88 12707/2000 B0 § @ 3 ]
Fag Put ~ Fannie Mo 101. 938 127072000 B00 3 ]
FaR Put — Fannie Mo 101, G54 1RO 2000 4, a00 {1%) a
FaR Put = Famnie Unees 101, 563 01,/07/2021 500 @) (o
FAR Put - Fannie Mo 101,672 a1,/07/2021 ] @ a
SAL Call - Fannie Maees 103, 344 1270772000 00 @2 oy
gL Call - Furmie Moo 103,350 1370772000 1, 600 {5} (]
SAL Put = Fannie Moges 102. 328 1270772000 200 i ]
SAL Put = Fannie Mo 102, 344 127072000 (] el ]
2T Put — Fannie Mk 102, 355 1270772000 1,660 1) a
T Put = Fannie Masw 104, 222 1270772000 1,300 1] ]
s Put = Fannie Usees 103, 453 12/07/2000 300 t1) il
$ G 3 {15}

B L § (63 § {15}
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