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75,103,814 0.27
13,169,137,565 46.83
2,613,880,473 9.29
2,556,713,062 9.09
1,428,342,825 5.08
1,418,705,069 5.04
975,688,386 3.47
670,774,956 2.39
644,529,176 2.29
457,492,089 1.63
425,746,308, 1.51]
339,309,457, 1.21
317,763,784 1.13
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281,939,503 1.00
272,734,002 0.97
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183,953,514 0.65
123,644,071 0.44
123,031,132 0.44
115,094,583 0.41]
88,022,360 0.31]
52,847,959 0.19
50,396,511 0.18
45,289,711 0.16
45,066,234 0.16
39,693,846 0.14
38,978,624 0.14
27,199,040,253 96.72
( ) — 847,670,193 3.01
( ) 28,121,814,260) 100.00
@) @) @) @) ¢ ()
IJJPMORGAN CHASE 4,300,000 11,220.82] 482,495,664 11,331.20] 487,241,663 3.2 2023/1/25 1.73
3. 2%
IAT&T INC 3% 3,820,000 11,068. 96| 422,834,490 11,191.71] 427,523,668 3| 2022/2/15| 1.52
INBCUNIVERSAL MED 3,010,000 11,191.80] 336,873,401 11,280.74 339,550,558 2.875 2023/1/15 1.21]
2.875%
GOLDMAN SACHS GP 2,080,000 13,613.63] 283,163,690 13,692.72) 284,808,689 2| 2023/7/27| 1.0]]
2%
ERIZON COMM INC 2,210,000 11,895.39 262,888,317 11,895.56 262,891,975 5.5 2047/3/16| 0.93
5.5%
MORGAN STANLEY 2,260,000 11,012.17 248,875,259 11,092.19 250,683,593 2.5| 2021/4/21f 0.89
2 .5%
BANK OF AMER CRP 2,020,000 11,373.28] 229,740,437 11,481.59 231,928,269 3.875 2025/8/1 0.82
3.875%
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PACIFIC GAS&ELEC 1,600,000 14,148.97 226,383,644 14,292.49 228,679,983  6.05 2034/3/1] 0.81
6..05%

ENEL FIN INTL NV 1,573,000 13,750.54 216,296,141 13,865.28 218,101,005 1.966 2025/1/27| 0.78
1.966%

ERIZON COMM INC 1,890,000 11,377.86 215,041,714 11,437.36 216,166,278 3.5 2021/11/1] 0.77
3. 5%

CHARTER COMM OPT 1,755,000 11,741.00 206,054,695 11,816.80 207,384,975 4.464 2022/7/23) 0.74
4. 464%

CITIGROUP INC 1,765,000 11,496.21 202,908,263 11,596.37 204,675,975 3.875 2023/10/25 0.73
3.875%

TELEFONICA EMIS 1,400,000 14,482 .55 202,755,745 14,482 .42 202,753,930  4.71| 2020/1/20| 0.72
4. 71%

AMERICA MOVIL SA 1,770,000 11,225.90 198,698,528 11,352.25 200,934,936 3.125 2022/7/16| 0.71
3.125%

ILLIAMS PARTNER 1,710,000 11,393.93 194,836,296 11,630.66 198,884,445 4.3 20247374 0.71
I4.3%

GDF SUEZ /VAR /PER 1,300,000 14,452.60 187,883,854 14,503.94 188,551,292  4.75/9999/99/99| 0.67
BP CAPITAL PLC 1,630,000 11,108.00 181,060,523 11,265.21 183,622,958  3.224| 2024/4/14] 0.65
3.224%

D1ST CENTURY FOX 1,337,000 13,515.32 180,699,907, 13,718.84 183,420,949 6.2/2034/12/15 0.65
6. 2%

DREAM GLOBAL 1,400,000 12,909.89 180,738,582 12,909.63 180,734,952  1.3752021/12/21| 0.64
1.375%

BRITISH TELECOMM 1,370,000 13,038.25 178,624,056 13,101.78 179,494,396  0.625 2021/3/10| 0.64
0.625%

DEUTSCHE TEL FIN 990,000 17,829.21 176,509,222 17,873.56 176,948,303 6.5 2022/4/8 0.63
6. 5%

ORIGIN ENER FIN 1,245,000 13,762.60 171,344,455 13,829.76 172,180,581 2.5/2020/10/23) 0.61
2.5%

APT PIPELINES 4.2% 1,485,000 11,363.84 168,753,069 11,423.54 169,639, 604 4.2| 2025/3/23 0.60
INBCUNIVERSAL MED 1,405,000 11,870.79 166,784,612 11,935.50 167,693,777 4.375 2021/4/1] 0.60
4.375%

IALSTRIA OFFICE 1,200,000 13,686.76 164,241,139 13,744.84 164,938,137  2.25| 2021/3/24] 0.59
2. 25%

AT&T INC 5.35% 1,400,000 11,613.23 162,585,276 11,614.11 162,597,635  5.35 2040/9/1 0.58
ENI SPA 0.625% 1,260,000 12,530.54 157,884,839 12,624.92 159,074,003  0.625 2024/9/19| 0.57
REN FINANCE BV 1,155,000 13,609.74 157,192,606 13,758.45 158,910, 190 2.5 2025/2/12| 0.57
0. 5%

SHELL INTL FIN 1,400,000 11,190.63 156,668,927, 11,344.16 158,818,346  3.25 2025/5/11] 0.56
3. 25%
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ITIME WARNER CABL 1,345,000 11,766.49 158,259,413 11,750.17| 158,039,899 5 2020/2/1) 0.56)
5%
9999/99/99
0.27
96.72
96.99
LONGGILT1709 36 4,503, 960f 652,803,962 4,541,400 658,230,516 2.34
USSYN 1709 8 939,937.52 103,722,105 945,250 104,308,337 0.37
US10YN 1709 97] 12,109,843.75 1,336,321, 257 12,217,453.61 1,348,196,005 4.79
USULTRAB1709 51] 8,319,375 918,043,030 8,394,281.25 926,308,935 3.29
CAN10YBD1709 37] 5,154,840 455,997, 147| 5,102,670 451,382,188 1.61]
EUROBUND1709 1] 160,490 20,807,529 161,980 21,000,707, 0.07
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EUROBUXL1709 319, 760) 41,456,884 323,080 41,887,322 0.15
)
15,175,000.00 1,708,566,114 1,674,257,750 5.95
6,720,000.00 594,921,600, 594,384,000 2.11
740,000.00 107,092,652 107,248,200, 0.38
1,320,000.00 156,367,200 150,598,800 0.54
440,000.00 38,148,000 38,662,800 0.14
6,195,000.00 691,556,771 683,494,350 2.43
12,545,000.00 1,631,037,964 1,626,459,250 5.78
4,385,000.00 645,515,850 635,518,050 2.26
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52
38 38 57
19 8 6 52
193 2 1 28 1 1
12 31
193 2 1 29 1 1
29 6 30
27 12 31 28 12 31

*1 2,461,060 2,493,935
*1 35,744 64,489
669,670 593,364
*1 1,068,814 1,486,015
*1 985,696 1,091,567
15,484 14,658
277,700 269,000
625 986
5,514,794 6,014,018
352,325 320,360

2,538 2,340

329,787 298,019

20,000 20,000
352,325 320,360
5,867,120 6,334,378

27 12 31 28 12 31

59,978 60,452
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*1 1,068,524 1,111,126
26,780 84,692
148,723 245,534
897,264 825,265
8,572 6,124
2,209,843 2,333,197
101,732 143,129
101,732 143,129
2,311,575 2,476,326
3,555,518 3,858,001
2,200,000 2,200,000
1,355,518 1,658,001
550,000 550,000
805,518 1,108,091
805,518 1,108,091
25 39
25 39
3,555,544 3,858,051
5,867,120 6,334,378
27 4 1 28 1 1
27 12 31 28 12 31
5,553,570 6,678,496
*1%2 1,624,521 3,117,414
*1%3 1,813,534 2,141,627
8,991,627 11,937,538
2,907,906 3,595,546
80,418 112,572
103,539 132,483
139,777 162,219
8,818 10,325
66,460 93,011
10,831 13,284
*1 53,666 45,597
3,231,642 4,002,821
2,341,048 2,946,001
227,088 287,825
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*1 1,427,389 1,915,889
686,570 742,376
42,914 39,972
93,339 81,909
38,955 41,801
171,675 240,378
162,671 299,290
*1 1,566,472 2,428,660
61,351 105,794
4,478,428 6,183,899
1,281,556 1,750,817
135 61
- 45,366
154 2,344
290 47,772
26,139 -
3,029 1,378
29,168 1,378
1,252,678 1,797,211
1,252,678 1,797,211
636,635 650,618
176,400 40,500
792,443 1,106,092
27 4 1 27 12 31 ( )
2,200,000/ 550,000 1,697,875 2,247,875 4,447,875 28 28| 4,447,904
1,684,800, 1,684,800 1,684,800 1,684,800
792,443 792,443 792,443 792,443
2 2 2
892,356 892,356 892,356 2 2 892,359
2,200,000| 550,000 805,518 1,355,518/ 3,555,518 25 25| 3,555,544
28 1 1 28 12 31 ( )
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