LIT7Y ROEEAEROEBY TH,

[Glor ] BMERE RN EEEE

®/EB 20075 A228

{EEEIE SRR

AR BREEFAIAF~OREEZBL T, HROEH. #HL

REIT(T%E&§1f)h&u:%7474%A%
BRICHBRET D L&Y, BELEFF - BBHIY
BOBRELLIC, ERAMEORRYNGHREENS C
LEBREZLELTGERETVET,

FEEANE US7IUS—k-KUER-TFUR

K PNLBETOREERESRETERETRELET,
MNESY P —T 7R

CRRNHE O A EE FERENEE LES,

FOF - FETFZTEHEIF—TFUR
CTIOTEECF T THEO/AHEETERENE
ELET,

FEEB/SIS—T 7R
CHEEOBRS & CBAAREEORITTHHK FILET
DEHFEFERENZELET,

ga—nNIL-NA A=K KRR TpUR

N A= RESEFERENR L LET,
BAARIFEUMR S —T 7V R
DOAEOKREFERENRE LET.
TO—NLFRERIYF—T 7R
HEHAREOHRRNETERETRELET,

IR—DVUT =YY - ITIhAT4 - TF7UR
CHEEOMR (BRIAHEEAFET.) E2XEREX
2LELET,

ﬁiﬁlRE | TR =T 7R
Exéatﬁﬁ%leﬁﬁhéﬁﬁﬁﬁiiﬁhé
MELELES,

AETAT4  XPF—T7VE

T —LAN— T EREROEERICEEMBES I ES
FTONEETCDIAFEFERENRELET,

RAFIR REEFIAHS~OREZNQICIHREZR T £ A
NEREE~NORERELCICIEFIRERITE LA,

SEA §E1H\3H~5H\7H\9H\HH®NE(%
(R0EaF. BEXR) OREAIC, EAXSHIRE
ZEREOFF - BBANES LVEESE GHRBEZEH
ii;ﬁm¢mb BEEMBOKEZEHRLDEE
TVEY,
*NEEEEBBERELDGE. PEREHEEEL5IV
EREBNCRFEHTHRESINET,

FE244E A
REH

6988 20184118278
#7081 201941 A28H
FBI1H 2019F 3 A27H

TO—NLVEEDEA—T Y
(BH) A A /N—hF—

ZIEEDEFRAN

Br, BIOHBBIZILTIZHTHYELSSILBLL
F£ET,

ST IO —NLEEDEA—TY (B A4
NR—hrF—=) | &, EEEOBYREETNE L,
ZCIT. FE24ERHEA (FEO69HA~FET18) DERRK
MECWMERLLETET,
SHEL—BOCEBREBYVETLISBBELALL
F£ET,

R—LR—CFRLR
https://www.daiwasbi.co jp/
BEWWEbhEE
2RO (BEFEES)0120-286104
TR FRIOBN LFE 5 BET(L, B, BRI,
XBEHOSBEINECODEELTIE. CHBASKERES
HIBELEhELEE,

Xﬂ&ﬂ&@&ﬁ@ﬁ%TAﬁﬁ BRUBDRTE
/A EERIEIC, 201954 B1 HBIC=HERT
tJh?*/}/F%TAﬁtAﬁL\_#EEDS
Ty MRS AY MRS HEBRDFETT,

BEEEHONZAIN—FF—TEODbIHEA

KA SR = P B

Daiwa SB Investments

Quality

ERBTRAXEAE=TEH2E1S



TO-NIVEESBA—T >
B AL /N— kT —]

77 v FOEERFE

BEEFGER~OREZB U T, HROESR, Hl, REI T (REFEREE) BLOaET 17 4 F~EEWIC
SEEET LI LICRY . LELERT - ERASOMER & & b, [FREMEO TR EZNL Z L2 AL L
THEMAZITWET,

<ERDMLtHEH»>
BT RRRFEES
‘ US7J T —k-RUR-T7UR ‘
| B ST F—T 7ok | H?ﬁﬁ
‘ FOT AT FEETF—TFIR ‘ |E|> #Ho
Bi-@e N
g opman  #IruE | mw || FREESTF 7oK AT
R HHI:> Ja—s3 HU:> ‘ HO—18L A A — LR RUR - TP ‘
2 RESBA—T>
- <:|UH (@ 34— P ) <:|ﬂﬂ
x _ ‘ BAFERLKIS—T7R ‘ ®#
HEES gk I
| Jo—rupmuses—IroE | tno
IR—VUT =Y. . I
IHAF4- 77K I#ﬂﬁ
wa
‘ HRREITIH—T7UK ‘ H@ RO
REIT-
‘ AEFATARF—TFUE ‘ [ERet
L
<EXREERH>
BEJIR EAREERS
B KEE S 10%
MR O @S AHES: | BRINE S 10%
fE % TVT e T =Tk 10%
B L E 10%
A s A=)V RS 10%
H AR 10%
/52N SetEEREEC 15%
B ERE 5%
REIT:- MAREIT 15%
IET 4T A4 IET AT 4 5%




SA-NIVEBESEA—T >
B TALN=bF—]

&AL 15 DERAEME

b4
R T N - W v PR et i
(YRR | P | s |FAASES (RLALESR RIALESR MIALLE A It % f8 41
M M % % % % % %| BEHH
57T (20164E11H28H) 8, 392 30 6.8 24.3 0.5 32.4 — 38.7| 11,278
%588 (20174E 1 H27H) 8, 787 30 5.1 23.5 0.5 32.5 — 39.8] 11,304
591 (20174 3 A27RH) 8, 585 30 A 2.0 23.2 0.5 32.9 — 39.2| 10, 697
601 (20174E5 H29H) 8, 846 30 3.4 23.5 0.5 31.5 — 39.3] 10, 646
#61H] (20174E 7 H27H) 9, 009 30 2.2 23.7 0.5 33.2 — 38.4] 10,534
62t (2017429 A27H) 9,174 30 2.2 23.7 0.5 31.9 — 39.0| 10, 353
631 (20174E11H27H) 9,276 30 1.4 24.0 0.5 32.2 — 39.0] 10,079
o4l (20184E 1 A29H) 9, 400 30 1.7 23.3 0.5 32. 1 — 39. 1 9, 895
65t (20184E 3 H27H) 8, 749 30| A 6.6 23.3 0.5 33.2 — 39. 1 8,991
661 (20184E 5 H28H) 8,944 30 2.6 23.5 0.5 32.9 — 38.9 9,032
FeTH (20184E 7 A27H) 9,012 30 1.1 23.6 0.5 32.2 — 39.3 8, 942
68t (201849 A27H) 9,061 30 0.9 24. 1 0.5 32.6 — 38.5 8, 846
691 (20184E11H27H) 8, 742 30] A 3.2 23.8 0.5 33.7 — 39.6 8, 425
E708] (20194E 1 H28H) 8, 555 30 A 1.8 24. 1 0.5 32.8 — 39. 1 8,138
71 (20194 3 H27H) 8, 878 30 4.1 23.8 0.5 32.2 — 39. 1 8, 252
* %7 5 o ROEFHEHCE LN T X BB, RuFv—r BEOB SIS T8 A,
s ELUE AR OB V6 313 0Tl 85 A 7
RGPS, A% — )
*W 7> MBI AEEEMAANETOT, FHALRTETAALRZ TR L TOET,
LEREAh DR EMEEF DHT
R . A H O i A | Bk A | R | A 1 (E | EREY [ REGEGEE
. e 7% 22 | RHALEEE | KHALESE | RHALESR | RHALEER [ OA Wb &
M % % % % % %
(1 &) 201849 A27H 9,061 — 24. 1 0.5 32.6 — 38.5
691 9 Ak 9,105 0.5 24.2 0.5 32.6 — 38.4
107K 8, 722 A 3.7 23.4 0.5 33.7 — 39. 1
(4 RK) 20184E11H27H 8, 772 A 3.2 23.8 0.5 33.7 — 39. 6
(1 &) 2018%E11H27H 8, 742 — 23.8 0.5 33.7 — 39.6
B0 ITEES 8, 802 0.7 23.9 0.5 33.7 — 38.9
’ 128K 8, 354 A 4.4 23.5 0.5 33.4 — 38.5
(] K) 20194 1 H28H 8, 585 A 1.8 24. 1 0.5 32.8 — 39. 1
(4 &) 20194£1 H28H 8, 555 — 24. 1 0.5 32.8 — 39. 1
ET1 1 HE 8,577 0.3 23.7 0.5 32.5 — 39.3
& 2 K 8, 824 3.1 23.8 0.5 33. 1 — 39.5
(] K) 20194 3 H27H 8, 908 4.1 23.8 0.5 32.2 — 39. 1
* PETE R I B T,
A AR 1L A5 B 4 iA 7

ORI LLR T BRI oR — e bR o )
M7 7 RIS IS A AN ET O T, FMALRTEIMA L BRL TV ET,




saO—-NIVEESA—T
B TAAL D IN—bF—]

LEREIP DIEERBISFTASFDMEALLRDHER

% PE it % B K REIT - -2E747 4
BEPET T A KEME S | BRINGES: 797 o7=70 | SRR | (A -V Rk | AARRS | SEtEERR | HrERE | #HAREIT |27 47«
e g;g:?mﬂHhiﬁzgg;%ﬁ@lh#?jf?Z;Hﬁﬂﬁﬁé;%{;%;i?;?i:ﬁﬁREIT:%?ﬁW-
I SO i i Sl gl e IO L g e A EYTE Y MR M A
1 RAUINES & AN AN E ST UGN A SN 271740 2y k7 2 v R
7 v R 7 7 v K 7 7 v K 7//]\7//%
% % % % % % % % % %
201§§9EL>27H 9.7 9.9 9.5 9.8 9.5 10.2 15.2 4.4 14.8 5.3
é% 9 AR 9.7 9.8 9.5 9.9 9.5 10. 2 15.2 4.4 14.8 5.3
e 104 % 10.1 10.0 9.9 10.2 9.8 9.8 14.7 4.1 15.0 4.8
201§§11§)27H 10.2 10.1 10.1 10.1 9.8 9.7 15.1 4.4 15.2 4.7
201;211%75 10.2 10. 1 10.1 10. 1 9.8 9.7 15.1 4.4 15.2 4.7
o 11A*E 10.1 10.1 10.1 10.0 9.7 9.8 15.2 4.4 14.6 4.7
70
L] 12H%K 9.8 9.9 10. 4 9.8 9.9 10.0 14.8 4.3 14.5 4.7
201(%1)1285 9.6 9.6 10.3 9.9 9.9 10.2 15.1 4.7 15.0 4.7
201;% 1 E"‘L;E; H 9.6 9.6 10.3 9.9 9.9 10.2 15.1 1.7 15.0 4.7
% 1 AR 9.5 9.6 10.3 9.8 9.9 9.7 15.1 4.6 15.3 4.7
71
i 2 A% 9.7 9.6 10.3 10.0 10.2 9.8 15.1 4.8 14.7 4.7
201&23?;75 9.8 9.7 9.6 10.1 9.5 9.8 15.3 4.8 15.2 4.8
KALALLERIT, MUE PEREIC T 2 RHMmEE OB &
JLIR [= TS N
LEREAR DIEEREEFTISFA DB EE
B E 77 R % % %
USTZ U~k R Ke 77K + 2.6%
WG~ —7 7 R A 2.3%
& TOT AT =T EE~—T7 7 K + 1.4%
FEEERE~Y—T 7 R + 3.0%
Ta—_jL e « f—)LR R T7 R + 0.3%
AARGEY S~ —T7 7 A11.8%
7 -V e — VIR SR~ —T7 7 U R A 1.5%
T —VL T =Y 2 IAT 4 - TR + 3.0%
= HRREI Tv#F—77 L N + 4.7%
REIT =% —— N .
T o T =P —T 7 F A 3.6%
*TUST//\\)*/:“}\ Ry R-TZy7U R Za—=b e g e f—=LRRRT7 0 R B (v =V S o=y AT 4+ T 7

R ORTERITIIBLAIA TR



TO-NIVEEFBA—T >
BIR  TAAL 2 N=F—]

12 A
(B EMEEFDHR)
(M) (fEM)
9,500 - =500
9, 000 400
8, 500 300
MEENRE (EE®) S
8,000 | — mseqfism (£ 7200
- HEREBREREME (EER)
7,500 - <4100
7,000 L L 0
SE68HEK E698AK FET08R ENEES
2018.9. 27 2018.11.27 2019.1.28 2019. 3. 27

* M7 7 ROEHGEHI R LU T 23 Wiz, XUF~—7 BLOSBERIH Y A,

sk Sy B PR S VEIN AR . (R o 0 JEMEMAE 2 SR L Tl W 9

kOBl PR LA L. DG EE (BUAZL) ZRRFICHEE L7 b D LB LCEHELE DT, 77 v NEHOFEENR AT +—~  RAERT
HOTT,

kO A AT 5008 ) DOV TUEB RN ZFIHO a2 — A2 LV B2 0 £, £z, 77 v ROBAMEEEIC LV BIGE LR £, 1Eo T,
BEANDOBEROBIEORREZTRT LD TIEH Y XA,

FeoHIE ¢ 9,061H
TR © 8, 8781 (YRGS 2 I il &A1 90M1)
H%T%P/fi VAN 0% (%@E(ﬁﬁj&ié/\_x)

(BEEMEBEOELEEHER]

W7y RiE, EEEIER~ORE 28 U T, JelEE) O E F CORARWHIROE SR, A, REIT
(REIERERE) BIUOa®T 47 4 S~FHOICOEEE LE L,

(EHER)

K aE pE s O HE RSk 2 WIRRIS N 2 CFRB. CRIEFERHIEHFELS) IS L2 8B EMOAZ L AD
ibZEZ T T, 77— ULREITE L OHHBLEKRASCE SN ER L2 EN ERERE 2D £ Lz,
(F¥%ZR)

H ARRZDS K P 5 BB DAL, Brexit CEEOEUD S OBERL) (2532 ABIAKE, HE O RR080E R,
TEEEOTATEARBHBRE 2 IR L CHERICHER Lo 2 ER TR ERE 2D £ L,



TO-NIVEESBA—T >
B AL /N— kT —]

(B ERE]
BXEESHTS

LERRH, TN — L R—F e R—=J L ZKEREA T v 7 A THIE LIk EREEEESTHSIE T
ADYHZ = FE LI,

KEEREIY X, FERMPICKRE<ETFLE L, ZOFRTHEBRTXE I, FRBICK 55| & kb 2NEE
ThiHahb LN EBEINL T T, BMBIOTHOEFNEBILT L, 4 —/ RI—7 O
A=V REol-Z & TF, Wiad—) L RiE, 20074E0> 520094 20T TOEKBIBFTIICR LN TR E A2 Y
F 9, FRBIZ20185E9 426 HIZHEWCI2H 19 B IZ bR B 247 F L7228, AR Al R P o Jge<0im pé
HCOEE, T LTRSS LYy NEHORT T 0 VT ¢ (MK EEME) EFS, KEERIEY O F
FIES &R0 £ LTz, Eo, TIEREIZFRBO & fh5| & fii b HEr~D R0, BTERN 725 T O rlgett %
BORTL LIV EL, A7 Ly R 27 Z—32018FERICBWTIHERFICER L E L=, Z0%I
2019 1-3 H D K sy &8 U CROBE L E Lz, ERHIH, OMBS (REEAREhEEHMRGES) SCBREEEALE D
A7 Ly RiZbFNIHER LE LA, 1THNB3H /T TORERERE Y DK T, TFEOHEMZ TS5
LT, 29 LETab—ya o0k X —3m0iest) #—o 23 ELE LT,
¥ T a2 b—yarbid, RETAOEENBIUHE ) 2R 3RIE T, BA0x ME) TERanEd, £, [SRoEEII T 2 ER MO L8] o
L LCHRIA S, RUIZZOEREV (REW) 1ZE, @RIOEENCHT D EFRMEOZEENRKEL Y £,

WEMNE S TS

YERIH, BRMEED Y X — 1377 AT L, sRUICKHT 2 &S°, Brexit, HE S 72 EHIBUER 72
RBWKIC LV, FIEID IR TR E 220 £ L7z, 20194EWJ5EIC, FRBOS MR BB Z R L2 b
7o, TREEORE Y T UESZ T £ Lz, BCB (BN 94R1T) 1%, FEAREA T 1 7T A% HEE3004E
Z— a5 2018F-10 A IZ[FI150fE = — = |[ZJlAA, 2018 R CIEAZf5 1L LE L7, Lo, ECBIZEAZ 1 7
TLRETHL, RAEFOEESZFRETHZE2RBAL T, sl&HEmiEs P2 LE L, 2019453
HIZIXTLTRO (B UH L&A & EFE S 42 3B RE, ERETOLFIEABEBE ZEKHAL T,
MIRIIZR BB ZHERF L E Lie, =2 — o BERFIIEMIL E 720 F L7z, 2018FDGDP (kN4 E) ME$
T+1.8% &0, 201THED+2. 4% BT LE Lz, 2018FEF4N - HGDPIL 4-0. 2% ~ L #{k, 201944)
SHORLEEPMT (EEHYE RRIEER) &0 28HEZ R LE Lz, 1ERIR), 1> 7 LEEIX, ECBEIEZR
R[> TUVE L72As, 201855 40U - N2 13| S 4vE Lz,

WM7O7 - w77 EHEHS

BERSIO T U7 « A7 =T EHETHIE ER LEFNTKRT UE Lz, KESEIN, FEO—HBORGEE
BEDEA 721 5 R R R K~ OB SN B SN B & oo 2 &L K EOPIEEITIZENT
SRBORE R ICEEREENREINZZ b T — VI ERNRTRRE Y, 707 - 8 T7=T1F
FHELR U TEA LSRR TTEMERD E LT,

ZEETS I, AR RKBEA~OBREO R E V08 EO P SRERITIC I 1T 2 BURE B [ ZEE 2 B3 Ay
BT VT AT =T OEBTIHBIHRETCTELE LN, =a—U—F 2 KRR S/ EH &2
F L7



TO-NIVEEFBA—T >
BIR  TAAL 2 N=F—]

BHEEESTS

WVERRH, FrELEE AT X — o L0 £ LT, TR CIE, KEROR#E TR E Y
BUOR DB T HBENHREFDOIV AT T A FOBEAERDE LN, KRAVERETH LD,
NY ax—3 gy (BEMEM) NEZ Loz, FrilEE O EMEILER RS ICE £ £
L7,

FRBIZ20184F9 A 26 HIZHe =, 12H19HIZ HF EIF 21TV E L7223, 2 D% 1320194 O BUK &F]HE 2 #E =
BOoRB LT2IED, NT AV — NOME/NGHE 2 [AFENICKR TS E5 LR 2R LE Lz, FETIE, 2018
FEEAN I OGDP (ENFAEFE) HERN6.4% L7720, FHREY 2N TORMESHEL £ L=,
HERY IS O BOREOR 2 583 L7213, PEARERIT (FIREBIT) IIREREE X2 572Dk
ITOHEEHERELGIZTTE LT,

TIIPNTITEIRO Y ¥ AL« ALY FaN, AFTaTIHEROE LR « 7T R—=LEKRNZNEFN
KEEIBH SN E L, ALY FoROBFERIIR L CHBICRY T4 7 THH ERLNTWD —J7,
BRRAF 7T F=VKOBEEICK LTI, AF T as T s Himod®hiicokno-EREES ST,
BEZITEHLEZRDE LT, "R AT CTIIRFAEHPENL, B 07Ty - 774 FESHEEDN
HOEZEERKEEES L2 & CBIRGHICEELE L,

WA - 4 —)L FEHETS

PR, NA o A =L REHRTTHIT2018FE10-12 A HNTIER LE LR, TORIEIXEL, 77 ADY
Z—bip ) F Uiz, KREERIE D IZRKREOER TR T LUE LZ, FRBIZI2H OFOMC CKEFRABTHHZEES)
T20184ENAEH & 72 50. 25% OF) BiF 2 FEhi U E L7z, 20194E1 H OFOMCE#HF S Tk, B2 D
DOF EFEIRIET 2 Z LIZOWTIFEAN - LIZb DD, 2019F 281 2:8IF] BT D RIEEZ K- T
BRNENZZERALNTRY E Lz, M UTKRFEEN, SHIEZHRE L TEFES O A M
R B EBLOB & EFIzoWT, Hi-RBRE2EDTICHEM T EREL LI 22T AN RES
BEEIN B EF Lz, BITHE CIE6EMIZHh Tz o THIRBITORUVIRENFEWCW=b 0o, 1H
WA THUOEI SRR ONE Lz, 2018F 128 B EI0FEM THIO THHREITOR WLy A L7 £ L1,
FT7 s (BEBERBIT) ORpo71AEFIAE LT, HBIOT 7 4V MEEIIBI & & e v b v
CHNTHER LE L=,

B EAHK%A TS

VER A & OTOPIXIZL, 800. 11784 > FCTHAE D F L7, 2018F10HIC A>T BiEnNA T 7 kE=HLE L
T EBAERES AT Z TH L LE L, 128 TRIBARITEEIESCFRBO /N MIRAT D ~D K5 K
GEBOFMYFHNOEVWREINL 8 X L7220 | 20191 A M B i E - 7220184-10-12 A #Ik 53K Ti,
BRIBUERE 2 ORI OEWER L 0 bR THILIE O RIEIIFRF A VA E N5 B & 722 0 BRI RE Y
WA HERF L E LTz, SHICAD ERTE G BEEMA~OIGENROCCE T LI D ER—RkEZ2 ., E
AR IR EE S TS CWiA — L RORRAELZZ L TREDY By vay FREBIR) A R ER X
UTERMIZELE T U, FERRBIZR OTOPIXIZL, 609. 49K A o N T £ L7,



TA-NIVEBESEA—T >
B TAAL 2 N—=bF—]

W EEKK TS

Atk otk DR AT B T S B 2R BB A3t & £ L7223, 20184E RIS T T RASLERECR ~ DR &
NEED, KRESFHELE Lz, 2019FFE T LIBRITERMESR D TN MRIL) KPR OE 5328 OHE R~
O 2T, BRI L E Lz, RN ORI, BRIN & R BIAR A3 5R A ] 5 A o0 sk i
2. BRSO FFE AN EGR X T2018FEERIT T T FEERAN M L E Lz, TO®RITIMHNO TR - B
RIRMA~DORBHENFEFTD2H T, MOTFEHBEORKBICEH L CLEF LE L, 7TV7 - A& T7=T
WO EIL, BN R TS OB EREHSC K P E G EER SN O 2% L%, 2Fnicixr ey
WTOHERL & 72 F LT, 2019F4FEBT LIRRIL, PEBUFIC L 2 RRA T X AR E Y R Lo PEAR L EGK
DAEERC, KPEMENKET D LD RFNES, BB X N xE L,

W EEKkKTIS

YIERH, HSRREIIS ESETLER, FEEKHREIID TN EFLE L, 3L AEOHM Az E
LT, KT EGEESCKEOEHS| EFEDR~ORE, IR O Ik, BN OBOIER A SO & E
DR LM, WEFROHOEA L2V E LI, FRBIIH BT Z MR UE L2y, MERRIIE 101, kPl
BB DOERA~DOHHENEE -T2 2 EMOEEFRO U A7 BIFNE L, FEERTHENEEEZZITE L
77o E£72. FRBIZ. &RIBUR A ¥ 2D MR %R D AREM 2R/ LU FE L,

BHRERE I THiE

WERRIE, RO U — FHIE, ZENE Lo b o0, FHEg~ s nAf Xy Mz bh, 7T AD
U —rie)E L, KESEOMEELMHEEO PR LRIBITICL D, K VIR SREECE o s L3S
TH =V AIRKRELSTFELE LT, 70— UL RERENSUET 2H, Bl 7o TnE
T, HERKIEICB T HRERIERE LT T ATY, £, EATSIMRRE THE., EATHS T4
B SIDLICEEARBETSGO 7 7 o X A Z VX GEHBENERNE) DB O Z LR, V— MK
77 AEReE Lic, KPEGBE~ORIMERABELE ST RAERD E LT,

MOET4T4H5

WIERREI O 2T ¢ 7 4 L. B A T aETT 4 T AN FE L2 & T, T —AN—F
PRI T L E Lz,

THRAX =7 X — T FELE L, FUHOMGBEZENEHR SN D o, RN ZRBERSSCA T v
~OHIFDO RSN e Ehkx 2 BRAER D . JFIHMEIEITE L E L,

THEEREE 7 ¥ —IIMR TN Lz, KPTEGBEE~ODBREND FTHEL, TORITKTES R
DERT LR THRAN BB L2 CEATHEAERY E L,

E&EE 7 ¥ —I3 LR LE Lz, RO RKBEREZ Y RIC&ME 2 T OIcESRIT EA T RM L
B FEL,

BREEM Y 7 X —1x, KBS OBIE TEEM ~O BRI 2K 0 RBEHENE#HR S, B &0k
T HEB L 720 £ LT,



TO-NIVEEFBA—T >
BIR  TAAL 2 N=F—]

(TR DIHER)

TWV—=LR=F - R=9 LA ZREREA VT v ) RO

(RA2b)
165

160 |

155 1

150

145 , , :
2018.9.27 2018.11.27 2019.1.27 2019.3.27

FTSERRMERER A T v I A DR

kT I—DNR—F e N—J L f ZKEREA VT v 7 AlE, 4
77 ROBREH O ¥R 21008 LTHEEEL TR £,

JPELHYVEMBIHO=N)L 54 N=Y 774 FO#B

(G E2D)
940 -

920+

900

880

860 L L .
2018.9.27 2018.11.27 2019.1.27 2019.3.27

(Ra ok
880

860

840 -

820+

800 A . )
2018.9.27 2018.11.27 2019.1.27 2019.3.27

JPELAY - Ja=n e A=K RUF AT 99 A0#E

TOP I XDHF

(Ra ok
640 -

620

600

580

560

540 ; ; :
2018.9.27 2018.11.27 2019.1.27 2019.3.27

(RS k)
2,000

1,800

1,600

1,400 -

1,200 . . !
2018.9.27 2018.11.27 2019.1.27 2019.3.27

MSCIT—ILK-A2Tv9 ADHFH

(RA k)
9,500

9,000

8,500

8,000

7,500

7,000 . . !
2018.9.27 2018.11.27 2019.1.27 2019.3.27




TO-NIVEESBA—T >
B AL /N— kT —]

MSCIIN—=VV) =y ATy I AD#H

R b)
2,600 -

2,400

2,200

2,000

1,800 . . !

S&PREEREI TAVTYIR (BBLAH) DB

(G E2D)
1,200

1,150

1,100

1,050

1,000 . . !

2018.9.27 2018.11.27 2019.1.27 2019.3.27

TI—LN—JEREROHERE

2018.9.27 2018.11.27 2019.1.27 2019.3.27

(Ra vk
95

90

85

80

5

70 L L .

2018.9.27 2018.11.27 2019.1.27 2019.3.27

S&PHREEREITA YTy 27 A (T 417 v 7 A))
1%S&P Dow Jones Indices LLC (LLF [SPDJIJ) DRGEHTH Y |

INEFIHT S T A & AR KFIEREE EEBREAS I
S TnET,

YA Ty 7 AT 2 —GIOHEF]IESKP Global D—Hif TH
SSPDJLIZIIR L, & E IE—# & M3 SPDJIOEEIZ L 5
K A E TSI AEES L Z LI LN TR 7,
S&P®IIS&P Global MEFRPIIE T, DowJones®iIDow Jones Trademark
Holdings LLC (LLF [Dow Jones)) OXEkpHtS <9,

SPDJI, Dow JonesF7ziZZNENOBESMIT, KA T v
ANBEEIES T AL E 7 X — % EMICER L T DE0IT
DNTVDPR DRI BRIELITOEE A,

SPDJI, Dow JonesF7ziZZNENOBESMIT, KA T v
AFEFEFENCEEND T —Z O | K%, EiThWricst
LC—UOFELBAVETA,



TO-NIVEEFBA—T >
BIR  TAAL 2 N=F—]

[R—F2%UH]

B O—N)LVEESBA—T>
LYERHIOEFICOWTIE, EAGER Y Z D &1, BEREEGEEOMA AN ZITV, RO,
B, REITB X O 2T 4 7 4 FE~FENCEE L E L,

BEPE~DOELYX, FFEEOME FERAAICXT LU, B2 fE S  50% R, R : 30% 2, REIT: 2E7 «
T 20%FREE A K ER Y E LE LT,

KEPEY 7 A FENRFBRENGR L T HREEGER~OEEITHT- > TE, EAREFER D) D KIE
\CTEHET DEFE Y T AT R0l UNRT U A FFERLEEATLE,

BUS75YU%S—br-KRUF-T7UF

RT =2 AL, FERFERRI N — A TN F = WA T LI,

20184E107, M7 7 RiZA v 7 VRBLAERE—2 202D RENDL, RUF~v—24Th b
TIPS CKEA > 7 V@) OVEORY T a v MRELE L, URAZEEORTT 4 VT 4 EH2, %K
FAEBTIPSOE A L7 £ LT,

PG AT DA —N— = A MEER/INLTZ— ., KEEOT 7 AR—Vx—FAkLE Lz, iR
TTAVTAMEESTZeEZT, A= 7+ VADY A7 KT EEE Lz, £72, ABS (EPEHLRRES)
ZoNWTHE, N az—va UBREEER VDL R T, A= == A MEZb T2 L E Lz,
SBIT, K FAETHRE-EOR S 2 v 2k LE Lis, B L L CHiBE T Of 5 i AR
T80 <. FIZFRBOF] EIF =208t 5\ I IIE, FEEGERICE > TBWRERD EEZORET,

BENEHIT—T 7 K

UYERRHIOETERIZ, A2.3% L0 £ LT,

ERlESy /Tl —ya iionTii, 2—un@TFal—va D7 v —vxA MEEJERLE LTz,
AZ VT~ A T AREIZEE L, FUEASOBRRIIHR L2 b, AL U A XV TOT o F—Tx
A MEEIERLE L, /2. FAYDOT o F—TU oA FEMFFLE L, &5, HEEOT 21— 3
DT o Z—0xA MEEZIERKLE LTz, BrexitORBHBIC LY, REEEORT T4 VT 4o BEED LR
BT, FHEEICHOWVWTIE, V—~=TDFal—arDF—_"— oA MEEFTLRLE—F. B
v, gy 7O —"—T oA MEEZHME/NLE LT,

IV TR, VAT U Z— RTINS B IR T — 7 OFBEO 22— o #ECEEB LW
BUBEEOREZMFFLE Lz, o, 2—o@ THEORAE LHERFFLE L=,

W77 A7 T7EEIYF—T7UFR

YRR OEERIL, +1.4% & 720 L7,

BB B L Ot BIFEBE OGS NHEE R~ L — 3 7T OS2 SO R L. dbEIREY 2 7 23 4
SOEEOY oA NEIE LI KEICHERFLE L, £/, T2 b —Ta o0, 32401k e LE

L7z,



TO-NIVEESBA—T >
B AL /N— kT —]

BHFEEEHYS—T 7K

UYERH DO RIZ, +3.0% L7720 £ LT,

TIIONDHA == A MEETER L, RKOF—_"—T A MEE LE LT, REEMT. kX
HRE AR R Z L 12 DT HEESHIE S EERORMEZ AT LE Lz, 77 DVHFRBITIZA 7 LR
FlEfEml SN TWnD 2 b, ZNETO PRI QERSA O 2 B X W NES| < AlfetE 2 R L
FLi, —FH, AXvaot—1"—v oA MEEM/NLE L, REFRERY 72X A2 2V,
AT LOBEMBRLNETN, EREAKDEWEIROA T T F—/IV KHEHEIC L D RIEOBER DR Y 275 5
W2, Y7 7y FIZRECRTAEEEL2IE TTE Lz, =27 FAOT7 v —T =4 FEMHLE LR,
E L KHEOMBUERLBURIC L > TRIEOMBORTIIM/ LU E Lz, £/, REEIMF (EEGEEEE)
DARDRREAT T2 D, IFDLDOXEIZHT AR EEV E Lz, v T IXEBMHIREKO Y 270
BEolrl-d, ROV a v LELE, LA LORI Y g U EABHELE L, REIZSZKRER L2
Z. BrBAEORISINEERT L £ L=,

B5O—N)L-nNf - A—)LF-FRVF-T7UF

201810~ 12AMICIX, = (VX —k. I X —%T v —UxA FeTHELEBIZRAEZ X—DEmI7 AV T 1
ARG LIZZ &, N7 U RACKREL T TRAELE LE L, £z, ERMRTEICIE, CCCRfE T
DRI RN T 4 —~ L RCRESHMRLE LT, B 77 R TIEL AR AV T 1 88O T, M
WZHV 7 AV T 4 BBREFAYA~BITL TS, HAWVIIKRMTITEfIC L > TERIVIES BT ERTWD
EBZONDRAITERZIR L TCWET, 29 LIZRITIRIE, 2018F1ANBIAICT TRELS B Liedoo
=7, VERRMARTYAICHE T 2 T8 U= B OB O A AN EEX -2 &3, MR T 3 —<
AT T ACHFE LE LT,

BEAGFERYHEI T —T 7K

YRR OMEERIT., A1L.8% L7 LT,

R— K7 VA ORI Y 7= - Tk, 5l & & PR SRR Y O SO oEIZEICER Loob, il
ik, Mg EtE, BN, FIRREMR X ORRTETEOR. fEROR S 0L EECRENE LR LT
PG4T A AR U E Lz, TERRBIR O EMA S RICHOW T, TABCYRIE D oK%, BlZert, ¥k
ORMEL, BELYDOLE - REMEZHR LR, T Y (TOPIX) xthTHRZ & Bk, Al - A
UL, BB, RERE, TOMERMELRLIZEZDICEE LE L, —F, BRSO/ EER ST b D L
LE L,




TO-NIVEEFBA—T >
BIR  TAAL 2 N=F—]

B O—/N)LIFERAHI T —T 72 K

YRR D RIZ, AL 5% &R0 £ L=,

M AL A3 OV CiE, Ak, BN, BARZETLT7T V7 - A7 =7 O IO REE SN, B iR
EIZb X ELRZNLEMALE Lz, EREAEDICEW T, BLYFIEID oK%, MEELOMKGME, I
0 I EIZE OB NG, BERIEBEEY—E A, —RIEEY, AFEREEZTEXIETEOORELEL
55—, BHHREE., ~NVAT T, BARM R EAROOBREEL UE Lz, EBIEM T, BLMFIE0 K,
HARC SRR L OVS R OEEL HGE L7 OB D EIZE LT 5, ANTA SPORTS PRODUCT (H[E/—f&iH %
H4) . NEXTRA ENERGY CK[E//AZ&ZE¥E). TAIWAN SEMICONDUCTOR MANUFACTURING (HBVE/deiifhk « ek dl gk
EE) R EEMABNEME LE LT,

WMIX—05 =4 yY -ITH9A4T4 -7 K

WERRM, BT 7 R F~—2 %270 b7 =L LFE LT, B bU =BT, ERlE D &
ERHBEIRN L IR T 3=~ AICHEBRLE Lz, 77 VL TOHRENE L — =T = "R T 3 —~
VAEML EFE L, METOEWNERE T A —T o, VLT T RICHEELE L, —FH. 77U A
TORNERRIT~ A T AIERH UE Lz, ERRIOHT CiX, SR IRE 7 ¥ —F N L bIic T+ —~<
ZWZEBRLE LT, &Rttt 2 — L —RHEM - Y —E 2B 7 Z—TOINERE F——T = RN
NHNRT =< RZEMLE LT, ZRXAX—8 I X —DT U F— T = A MIHX/NT +—~ 2 A% B
LE L,

BHREREI TYH—T72F

BYERIOBERIZ, +4. 7% &0 F LTz,

EBIEL Y Clk, FICT X —3T7 p— A LIm KEERKIN & EEH DA — "~ =4 b, T M7 4 —LLTZ
KEOT v H—T A "B ATAMEHLE L, —FH, BREA AN T VT OF—"—T = A IS
T A= AT T AT UE L, SREIRTCIR, REERRMN & REDN 77 ZZFE LE Le, KEERIN
DOEIRTIL, FIZT7 7 b7 3 — A LzWarehouses De Pauw SCADOA— N_N—T A ~&, T X —N
7 4 — A L7cUnibail-Rodamco-WestfieldD 7 X —7 = A N T T RAZHE LE Lz, JEOFHMNERRT
X, BT v F— 7 3 —25 L7zLand Securities® 7 X —U A h& T H—/XT7 3 — A LTzBritish
LandDIFRE N 7T A2 H 5 LE L=,

BOETAT4 - IY—T7UF
YRR DS RIT, A3.6% &7 £ L1,
EHAOIARFGEHE Y K KBTI L — A= 7N fEEcEENME OMA LR 2 BALICHERF L E L,

(RUFI—9 LDEE]
U7 7 v NOEAGTEHTHR LEYIC KB TE 2R RVZD, R Fv—2 BLUBEREIH Y £

Moo



JA—NIVEEDEA

-7

B TAAL 2 /IN—FF—]
(fEcsE]
ISy Be4xE, o AT REdE, JEUEMZEKELS 2R L, Feoi~FETIH oL IIB W T30 & S THEE
F L7, (1 50YDBLOAR)
ek, BRI E LT, EHOEARHHCESEERE2ITVWET,
WA EREDORNR
(1 H5R%Y - BiglaD)
691 705 HET1IHA
THAH 0189 A28F| 201811428 | 201951 H29A
~0I84E 1127 | ~20194 1 28R |~20194F 3 A 27H
2 H1 55 B4 (M) |30 | .. .30 | . . 30__
Cof EVEMAALL ) (%) 0.34 0.35 0.34
BTN & (1) 20 22 30
Y H DI LIS (M) 9 7 —
el o B ok SR KH (M) 634 626 657

&) 3 DYHIoNEE) & PEHIOIEELIS ) OAFERE —BLRWEARHY T,

KHRWBEDVETLTWD 720, DRYHLE
Bl (BiAZ) OWIRILEMEE (DREIAZ) ([THTDHERT, 77 FORGEREITRRY T,

11 53 B 4 00 ek RS VEAAR Hb 13 S 15y

SEROERAGE

B O—N)LVEESBRA—TY

TEHOEAFHIZHE, HERFEGER~OFREZ#E LT, HROESR, %, REITB X0 =®T 47 1 %
~OBEELET,

B EPE~DOBLTIEL, [FFEMPEORE FEREITT L, BEfES : 50% 2R, R : 30% 2, REIT. 2E7 «
T4 20%FEE A ARG ER Y E LET,

BMUST7J U=k RV F-T72F
Y77 RIEAZ 28y HRIZOWTHEIRE LT SAEERFBLEZFfoTWnA I b, FA—F
T4+ UADY A7 KHEER KL LTWET, 3HDFOMCTIL, 2019FERNDOBEEESFIE X B X &, 20204F
Z1E OBEMMF] EF R LA R ENTZED, BHEOART VAV — FOEFE— A &8k S8, 20194ED9
KRIIIRAEFEDOK/ N 2T 255860 THLHZ EEZHLMNILE LT, FRBON MRIGEZA~ DL
Hx, VAV EREEKEEOR T ORBIZHEEZTE LN, ZUiEne s & T E<IiFrenwTL x
5O&Db FTEE L WTHIGERE TH - 7220184F10-12 A Z R T, Z LUy FHHEN2019FICAVKFE LD
BLZETHEHDY EFHATLEN, BEEFIZ VLY Yy P A7 NVOKBIIHY, XA K URAIMRN
—&kf#ofwé EEBETHE, BT 7 ROEERZRBIIBIIN RS> TNDE EEZTVET,



TO-NIVEEFBA—T >
BIR  TAAL 2 N=F—]

BENEHE T —T 7 KR

BREREIS 22T, 22— EREICHT 283 O TV ET, BrexitCHAE S, FEKRFED
ARBHBIIEARE LTOLEMNREA 2D 00, BHMICKERIIF AW ERTHWET, 2L
20194E 5 421X, RA Y o BB EHIH O ﬁE&E~ﬁm&@ﬂﬁ%%fé Enn, a—a ERFIIRER )
ZREEIZ A D FREMER B D E R TCWET, 2 —rEO—HOEICBIT 2 MEIIRY, = — e ERiEE X x
HERTHET,

20194 R CHF| B 72 ULAMETE S 4u, ECBIARFIR S 2 MEFF 92 & RLCuvEJ, TLTRO3 % 4 ek i % 3¢
25 ERBNET, £72. ECBIX., MRAMEDOERERSOBFREICLD, XT U 22— OB AHEET 5 T
LxIe

BNy axo—va U hHd 2 e, 2—uBERENUGE LG E TSR IEFLIX2019F% 1o hh £
HEORGMWS, a—ulOT a2l —ya a7 A —TxA H:l,fb\i?“o — ). —<=T 7 En<
OPOB B EE CHEEEIIBZE R TVWET,

W77 A7 T7EEHEIY—TF7UFR

S%OT VT AT =TI, KEORHEZ D ERNL ALY AT, KESHE, BRI Z s
LT AT a— ARSI ANDEE, A 7 L R EN e R E PR T O REGE . P E
B72 EOIBENNG & & EHRT —~<IlRhDERTWET, TROOEREZTET VT « A®vT7T =7
VROBORSL, 7a— Vo A7 4y « 72 RgH oo, BEESBIOT 2L —va U EREL
TV FEt T,

BHFEEESRIS—T 7K

KD FETIFICIIT 5 BHHRARERE. B H O, BB 2w, SR REBOR
E MU T T 7 U F AU NVRFIINETHEY FPXZERER>THWET, Ymix, FE (EHESLE
NOFEKHNEER), Axva (K77 =V KREOESR F#) ., 7ArBrF > (IMFFm 27 AT TORE
THEE L) T 7 UL (BELEESEONRE) LWV o HEEICBIT AW ONDBEAER LT,
%ﬁ%ﬁv&mUxﬁﬁmwﬁmigﬁF?4ﬂ~(m%%@#?gl)&&ékﬁfniTo

VAN f?yw%$77uwﬁ8%ﬁ%ﬁ&$ﬁ@%%oﬁ%\Tw%y?y®i5K§E®77
VHEAUENVRIZBIT DY AZICHR L CEIR TGRS, BAOREKSICEH LTV ET, Eskomt®
Petrobras’2 &, BEDOEEEZZIF, VY7V U MELHEBEL TRy ) —0OBINnEmWHEY 7)) & E2 4 — " —
JrxA FELTWET, T, BRX—XDOEDOT U F—T oA bEMEGT DT, "N 2—HF,
BLOBREEER CEEOEO Y =4 b amd T ET,




TO-NIVEESBA—T >
B AL /N— kT —]

B7O—N)L-NnNA -~ A—)LF-RUF-T7UF

T 7 ERENRIINA A= RIEFORITERDO FXA Lo TRV, 2019E b5 &fEET 7 4/ b
FILBE V% T THBT 2 L PRERET, 2720, Y772 RTINS - A — L RIEHRO BT
B RELIE T E Lz, KTEGEEIC L > THIBUARRBERE L TRBY, RERZOLEY 2521 2
BENRHLINOTT, TXRABRTOHL 77 X AEANALRE | BONAREREEZ 26 L TWDH~ 7 2k
FEREDMHK T 5 CREFZDFEMEZRHZ ) L LTWALED, TiHORTT 4 VT 4 13mlbg v +5L
AbnET, TR Th, ZIHFELHBELIEEILON) a—Ta i, A7 Ly REFIEIY OWThnsd
RTH I vihm e BohEd,

INETHY, @mWNA AN AZBIELDD, N« A=/ FEFTBICOZLODEWRTT 4 VT 4
DEFNCHOE T, U770 FTHE, ZRECTICSESERTHREOT CHI F— v 2BE L& L
Cy b VP —FOREL Y AL ZE#HLERZ 2D b T FETT,

BEKRIFREKIT—T 70 F

Gl&MEE . BNOTEE SRR O m SCHRM OB LZEIIER Loob, EiEhn, AR LU
FEICBOR, FPRROBLY OLEMECHR IS bR L TEINEIRZ1T > TV & £7,

ERNDO~A F2&HT45%S LIES <kt 2 2 & E S, @BECEFIEN D BRIZA % b A LR EE NS
THYFETDHETRLTNET,

B O—/N)LIFERAHI T —T 72 K

FEEOSFESRCHRA AT Lo FHEIESL, HEZ EFrHECoORRBER S HRARESEICE LTS 2
&L BURW, MM A7 BEED LRl o, BEREOV A7 BRLQFHICES 2N DL, #
BUE SR ), B2V E TR AET VR ¥END BE LIRS & RIS S R T
X, SR LEBOWARNHEF T, MECHAMEE VR B U KRB cOWENHIIE T 2 0ER LT
LTV F#TT,

MIX—D2T - I—HyY IO T4-T72F

2 < OFMEORFRERIT, Sl & EEEZ BRI S & R TWET, Z O/KFAEIT20154FE £ TOHERT
HENLTEFELEN, RKICELSOH D EELZ TWET, HEREEZED TWAEIZGHEZE— ., WD
HERAWEITE LD LIRS TLEY, HRBSEOFSIIZINETELY HITAITEHEL L. KEBRCMH
—EHNOBHE D /N7 4 —< AWM IFES 720, RESENROIIIERDERTVWET, Y77
FiZ, BELWERERICIN R, T LAEFEMNMEZ T I LN TE DL RERARICER LEEERZ5% b
FTWnEET,



TO-NIVEEFBA—T >
BIR  TAAL 2 N=F—]

BHHEREI TYH—2J72F

Mg T, ALK 5 B KREIZOW T, EBEE, A7 4 A Yay B X =BG LT
WEd, ., T/ Y-k s 2 — (F—F X —REERE) 2, AT XL —=UIZOWTIEEHILIC
ERELE LTz, HIREBEERI O 2 v B 7 0 =W R I BT D47 4 A& L CWET,
EEFEER 7 X —OFTlE, FICHET CEBRWVEENAONI~=a 777 Fv— RKK—L4 (FLAT{E
F)., —FHTEEFEEREZEGF L TCWET, 7U7 « KEFEMETIX, RN 22— 3 b
B EN R OGN EFEEEEIT L TWET, HRIZOWTIE, EEROA T 4 ATEROHUORHENTED
BLRICAEFIRBRE L 2> TV D RICER LTWET, BRMNHRD 5 5, EEICOWTE, =y TRk s ¥ —
ThHPAERE, V7 A M —U FEEMREZ R LET, KERRMZOWTIE, LB KoY o FEF
Ev s =%l KERORBWTHEZ®RIFLET, —FH, /et s ¥ —IZOWTHEEICR TWET,

BOETAT4 - IY—T7UF

SBDOAET 4T 4 i, 5l Xkt KIEPEEHOIT RO, SRS B A XK H0PEC (1 i H [E A%
RLAEORENELE /2 T A N—Zhb b, 2T 47 4 TTR~OREBLFRTILERNH D LR
nNET,

%Y. BHOEARFEIIHE, 70— L 3= 7 PR O BRI R M 2 B9 5 Kk RV CfE
FRNT A RA N A N BTV, TIb— AoN— TR RN TR O pE S T A SO S D BEE R A
HigLE9, BB, #MlAANTAEREEICO W TIFAIAE~ Y V2TV EE A,




TO-NIVEESBA—T >
B AL /N— kT —]

1704 Y DERRM

F69H~ 713
TH H 201849 A28 H~20194E 3 A27H THH O
S teER
{5 FEHREN 67H 0. 771% | 15 FEHEN = 1ERI - o0 S FEAEAI4E X {5 FEE =
VE R o DS FEEAT RN XS, 7311 T3,
(BfEa4h) (33) 0.375) | 77 > ROERZOKH
(R Feett) (33) (0.375) | MEAB O MARGE, ERWE ESXMEHORMS, OBNTOT 7 > ROFHS O
(ZFtth) (2 (0.021) | EAMPEOEE, ZFE2HA D ORI D FTOXM
e B LRt TEEE 1 0.012 70 B ZFETHOB = 1ERC Hr 0 78 B ZFE FH0R) < VRO O 52 35 HE M4k
(BE=) (D (0.009) | AffFEHFZEOTRE OB, FEEMN NTSHL 5 FHkH
(&SR (0 (0. 002)
e - A7 ay) (0 (0. 000)
FAMAEARELS | Bl 0 0. 002 FAMGRESS: S B = 1ERYT o0 A ARESS: S 1B = VR R v o0 S 52 25 1 4K
B0 (0 (0.000) | AfiiFEH DTS OMEFAES 2B 5 Bid:
(B (0 (0.001)
Z DAt 2 3 0.034 Z Ol = 1ERUH T O Z Ot - VERUY o O 52 44 D
(PRAE#H ) (3 (0.029) | #ESMC 1T BB SUTEICTIL ) AMFEASEORE K OEEOY%4S « BREDOBEHICHT 5 2% H
(B A2 ) (0 (0.004) | EAEBEANEICKINS 7 7 v ROBEAEICHRD A
(£ DAh) (0 (0.001) | {EFEMPEICRIT HRBL, (FFEFH OLBICE T 5365 4%
&t 71 0.819

k TR MlIE 1 504 0 o2 T O K Z (IR O IEHEMEE TR L TI002 U2 b DT,

RAERIITF OB GHBEBIEDDD 2 b OIXHEBSE L2 ET,) 1L, BN - T L 0 248N BICEB R b S 720, MEEIC XLV B LR T,
k. EEETHE, AMEEERSIBE NEOMEHIZ., 207 7 v RAMAAN TV S BEEETEZBIEEN A T-E&HD I b, 2077 v RiC
Gt HLDEERET,

REHAOHL, 207 7 BB AN TV D EEETGERN Ao T a2 B H E A,

K ATHE L IR IXIUE AL TOhET,

St E RUERGIDIK; (20184E 9 A28 H 72 520194E 3 H27H £ T)
W B RIES:
e = 1] %69 M O~ & 71 H
RS R
m} % 4 #H ] % 4 #H
FOo|F7AVE RV Fa|FTAVL K
TRP FUNDS SICAV-EMERGING MARKETS EQUITY FUND JD 1 14 — —
41 E | TRP FUNDS SICAV-US AGGREGATE BOND FUND 11 123 59 617
TRP FUNDS SICAV-GLOBAL HIGH YIELD BOND FUND 24 226 60 581

* SAHITZIE LA



SA-NIVEBESEA—T >
B TALN=bF—]

BIXBEAZMAFORE. KR (20184 9 J1 28 F /5 20194F 3 [ 27 A £ T°)
* B Hi 69 B O~ & 71 H
% iE fi# )

5] i & # 5] % & il

Tn0 +HM Tnr M
HAHFRE YK~V —7 57 K 32,929 50, 000 24, 292 40, 000
#HAREIT~H%—75 > R — — 99, 172 114, 000
Ja—N)VEFRYKE~Y—7 7 K — — 30, 875 60, 000
B B Bk~ — 7 57 » K — — 26, 797 60, 000
R M & %k~ — 7 7 » F — — 45, 238 60, 000
TIOT AT =T =77 K — — 43, 255 60, 000
IETFT AT fe v HF—T 7R — — 120, 392 64, 109

HREEANVKATESEDTFEARKBMARZEITT T 2ENE  cosronsnsbes Aorp o)

; A B 69 H O~ FH 71 H

- HAGERE YK~ —7 7 8N | Je— OB S~ —7 7 VR
(@ B T o % X £ B & 11, 328, 831 TH 6, 357, 568 T[]
(b) # W o ¥ M A KR X EF A KR %8 13,941, 631 TH 55, 055, 581 T-H
(c) 7t H = 54 % (a)/(b) 0.81 0.11

* (b) 134 H RBUEOFAMRHIHAER D 1)

FTELFEE A (2018429 A28 A 7 520194E 3 H27TH £ C)
BN EERE~ T —7 7 o RIZBIT 2 A/E O 72258 BE W

% 69 H O~ F 11 H
5 it e i
& id] & H iz {ia] & M
TH M
BUNDESREPUB. DEUTSCHLAND 0. 25 08/15/28 44, 778 | BUNDESOBLIGATION 0 10/13/23 35, 046
BUNDESOBLIGATION 0 10/13/23 41,861 | UK GILT 4.75 12/07/38 19, 459
PETROLEOS MEXICANOS 2.5 08/21/21 12,631 | BUNDESREPUB. DEUTSCHLAND 0.25 02/15/27 15, 715
ROMANIA GOVERNMENT BOND 5 02/12/29 7,897 | UNITED MEXICAN STATES 3.625 04/09/29 14, 299
UK GILT 4.75 12/07/30 7,717 | BUNDESREPUB. DEUTSCHLAND 0.25 08/15/28 13,314
BUNDESREPUB. DEUTSCHLAND 0. 25 02/15/27 3,837 | OBRIGACOES DO TESOURO 3.875 02/15/30 10,513
BELGIUM KINGDOM 0.8 06/22/25 2,626 | BUONI POLIENNALI DEL TES 0.9 08/01/22 10, 231
BONOS Y OBLIG DEL ESTADO 1.5 04/30/27 2,099 | BONOS Y OBLIG DEL ESTADO 5.15 10/31/44 8,521
BUNDESREPUB. DEUTSCHLAND 1.25 08/15/48 2,076 | OBRIGACOES DO TESOURO 4.95 10/25/23 4,961
FRANCE OAT. 3.25 05/25/45 1,751 | BUONT POLIENNALT DEL TES 5.5 09/01/22 4,215

* SAIIZIE LS BEFF2EE ERTHERAL)




TO-NIVEESBA—T >
B AL /N— kT —]

W77 - FTeT7=T7EE~Y—7 7 RIIBIT 2 AE D EH 258 EE#H

%69 M ~ & 71 i
B’ fiF 7t 7
TH FH
- - INT BK RECON & DEVELOP 2.8 01/12/22 40, 316
KOREA TREASURY BOND 4.25 06/10/21 15, 376

kBT LS (REFITFoEEERTOEEAL)

W HLEE S~ —7 7 > RIZBIT 2 At E O R E 2R e B

B 60 W ~ &m 711 W
H it 7 it
# i & ® % i &
T T
REPUBLIC OF ECUADOR 7.95 06/20/24 233, 313 | ARAB REPUBLIC OF EGYPT 6.588 02/21/28 132,744
UKRAINE GOVERNMENT 9.75 11/01/28 90, 246 | REPUBLIC OF SERBIA 7.25 09/28/21 120, 090
GOVT OF BERMUDA 4. 75 02/15/29 67, 662 | PETROLEOS MEXICANOS 6. 875 08/04/26 116, 728
DOMINICAN REPUBLIC 6.85 01/27/45 67,651 | DEVELOPMENT BANK OF KAZA 4.125 12/10/22 111, 239
REPUBLIC OF NIGERIA 6.5 11/28/27 63,821 | SOQ SUKUK A Q.S.C 3.241 01/18/23 109, 597
REPUBLIC OF PANAMA 7.125 01/29/26 53, 053 | BANCO NACIONAL COM EXT FL 08/11/26 108, 222
PETROBRAS GLOBAL FINANCE 8.75 05/23/26 50, 797 | LEBANESE REP 8.25 04/12/21 95, 873
BENIN INTL GOV BOND 5. 75 03/26/26 49, 514 | REPUBLIC OF GHANA 8.125 01/18/26 95, 396
COSTA RICA GOVERNMENT 4. 375 04/30/25 48,914 | LEBANESE REPUBLIC 6.85 03/23/27 82, 169
MEXICO CITY ARPT TRUST 5.5 07/31/47 48, 840 | PERUSAHAAN PENERBIT SBSN 4. 35 09/10/24 77, 266

* SAUTZIE LARE BRI To3E EhTunEdi,)

B0 ARG SR~ Y — 7 7 & FICEB T D0 2R 58 58

% 69 W O~ & 71 H
H £+ 5t f+

& A B OB & | FHHM & i} RO & B | FHEMm
Tk TH M THE TH M

fLy Rwag2nm 58. 2 375, 278 6,448 | hL v R~A4 /1 69. 9 401, 630 5, 745
=T 234.3 325, 037 1,387 | HAEIFER 56. 8 251, 414 4,426
HHIEM T 66. 8 285, 470 4,273 | =H:MpE 141. 3 248, 720 1, 760
Ky 2 T3 80 284, 980 3,562 | ZEUF J 74 Fv vy S —7 339 197, 961 583
T BRI T 4 T A 195 216, 681 L1111 | VA =7 A= K=LTAVTA 93.5 176, 130 1, 883
Vifd TT A= F=MTLVIA 102. 2 207, 099 2,026 | FELTZ T w0 144 175, 625 1,219
THK 77.5 202, 851 2,617 | 7 U F A b 40. 9 173, 298 4,237
e T 7 ) VY a—va v X 88. 7 191, 405 2,157 | THK 57.2 146, 486 2, 560
TN 49. 6 183, 221 3, 693 | /IMARUERT 56 143, 406 2, 560
JSR 97.2 177, 127 1,822 | HriAFn L3 95. 4 143, 100 1, 500

sk ApRAIT I LA



TO-NIVEEFBA—T >
BIR TAAL 2 /N—hF—]

B 0 — VRS RR~ P — T 7 o RSB D0 A 5 E e

% 69 H O~ F 11 H
= £+ e £+
& 1 B % & B | EEHHIE & 1 RO & B | FHE
THk TH M Tk TH &
NUBAFDAR—=NT 4 VT A 135 570, 499 4,225 | HAKE T 500 588, 427 1,176
WEWE LA —T v T A 90 488, 164 5, 424 | CARNIVAL CORP 79.8 530, 926 6, 653
CHINA MAPLE LEAF EDUCATIONAL 4, 360 207, 388 47T|NTT F=%® 175 436, 608 2, 494
CHINA MEIDONG AUTO HOLDINGS 3, 892 195, 836 50 | COCA-COLA CO/THE 69. 4 375, 586 5,411
CENTRAL CHINA REAL ESTATE 4,072 177,785 43 | MICROSOFT CORP 30 369, 014 12, 300
CONOCOPHILLIPS 46. 8 351, 660 7,514
KT&G CORP 26 266, 018 10, 231
CHINA OVERSEAS LAND & INVEST 582 222, 426 382
NOVARTIS AG-REG 21 215, 935 10, 282
ORANGE 107 199, 868 1, 867
* SHITZ I LR E
WMaET 47 4 <=7 7 FIZBITDAME DT 37258 & 84
B 69 M ~ % 11
B £+ 5 £+
& {id] & B & il & H
M M
— — BCOM/BARCLAYS 2 10/18/19 55, 140
* AT RS FERITFHEEENTOEEAL)
FEBRAEDOREIIN RS (20184E 9 H 28 H 7> 520194 3 A27TH £ T)

WRIEBAA L MG IRE
<TO—NIWVEESBRA—T o>
PHERCHNC BT 2 RIERRBRA L OEBIEH Y /A,

<BAFERIEKIT—T7UF>
LRI IS T 2 FIEHBIFRA & OIRGITH Y E8 A,

<HEHRREITIH—T72F>
YRR I 1T D RIEBRA L OEBIEH Y £8 A,

<Ta—N)ILFRIEKIF—T 7 K>

SRR A RIEBMRAN L OIBIEH Y £H A,
<PEEG/EHEITF—TFUR>

UPERHIC I 1T BRIEBRA & OWBIEH Y 8 A,
<FRMEHEITF—T7 2 K>

MERINC I AFIEBRA L OBBIEH D £/ A,
KTOF7 ~FRT7=T7EHEIV—T72F>

SRR DRIFRBRA L ORGNIEH D £HEA,
<IETATA - IF=T72F>

MYERHNC BT 2RI EBIRA & OB NIEH Y FH A,




TO-NIVEESBA—T >
B AL /N— kT —]

HAEEDRM 20194F 3 H 27 H BITE
W77 R AT« 77 U ABRAHEANT-ANERT 7 o RO
77 R4 " it i " -
X Eaek | REREAE | L
TFa| F7AVL - K TH %
TRP FUNDS SICAV-EMERGING MARKETS EQUITY FUND JD 381 3,595 397, 367 4.8
TRP FUNDS SICAV-US AGGREGATE BOND FUND 677 7,293 806, 104 9.8
TRP FUNDS SICAV-GLOBAL HIGH YIELD BOND FUND 739 7, 066 781, 090 9.5
= &t 1,799 — 1,984, 561 24.0
ISR, MR OB % 723 E O R E% B B OMEIC X 0 HISHE L= b 0T,
* IESRIE, MO PEREEIC KT B IR O EI A
WA GRS
% 68 H] K g 71 H K
m] ¥ M ¥ 7O %A
TH TH T
H A B % %~ % — 7 7 > K 470, 149 478, 785 807, 568
# R R E I T v~ % — 7 v » KR 1, 128, 588 1,029, 416 1, 252, 284
s — NS~ —7 7 K 642, 400 611, 524 1, 259, 680
on B % ~ ¥ — 7 7 o K 376, 361 349, 564 830, 215
O E R ¥ — 7 7 v K 634, 896 589, 657 797, 217
TOT AT =TEE~Y—T7 7 F 615, 338 572, 082 794, 165
I F F 4 7 4 + v WP — T 7 o R 883, 914 763, 522 392, 755

* HARMEC SR~ —7 7 RRIROZIEHENEUTL, 8,386,403 F 1 TY,
*MHRRE I Tv¥—7 7 FEEKOZIHEO L, 1,029, 416FT 0T,

¥ 70— VLY R~ P — 7 7 R RROZIMEN i, 27, 685, 474F 1 T,
}FREG S~ —7 7 > NEEROZIHHEOSUL, 4,386,580 0 T,

Kk RMESR~ P —7 7 RRROZISHE N HuL, 589, 657F 1T,

kT VT - AT =TSP —T 7 RREROZEME DT, 572,082F 0T,
kAET 4T 4 - wP—T 7 FREROZIEHE O EUL, 763, 522F 1T,




TO-NIVEEFBA—T >
BIR TAAL 2 /N—hF—]

REEFZMEDHER 20194F 3 H 27 H BITE
1 H _ B 71 H K
R T t B

TH %
e b 3 * 1,984, 561 23.9
H A i B Y4 B ~ ¥ — 7 » > K 807, 568 9.7
# % R E I T ~ ¥ — 7 7 > F 1, 252, 284 15. 1
J e — NIV EFEEYSHK~Y—7 57 v F 1, 259, 680 15.2
Bl B % ~ ¥ — 7 7w v K 830, 215 10.0
oM B R ¥ - 7 7 v K 797, 217 9.6
T AT =T lEE~Y—T7 7 K 794, 165 9.6
2 F F 4 7 4 - v B — 7 5 v K 392, 755 4.7
2 =y o | = Yy & | O 186, 809 2.2
Eita =4 E 56 ) PE B %A 8, 305, 257 100. 0

K OMEHEEE PEIT, BIR O REAI % o A3 [E o b i & FEAS e B ARG O M I L 0 A L7z b 0T,
17 AUH KA=110.53M, 1HF %+ K)L=82.55M,
=81.73M, 1==2—Y—F > K+ KA=76.3TM, 1&¥% + F/L=3.58[,
V= s 7 —%=16.6TH, 1 /AT x—+ 7 on—3x=12 93,
BT - F 4 F—=105.55H, 1/—~=7 -« LA =26.191, 1008&E - 7 4> =9. 75/,
F=27.11[. 12— =124. 48/

* MHTRICEIT DAMEEEE (1,986, 389TH) OEEIEFCMERE (8,305, 257T-H) (245K

*MRREI TvH#H—77 K

YHIRICB T DG E (1,070,912 M) OREEEFEMIEREE (1,252, 323TM) Zxtd D%

k7 a— VRS R~ —T 7 K

YHIRICIB T DoMEEE#E (51,268, 070T11) OEEEFEIMEREE (57,075,596 T M) 1Zxtd 2 b=

*PREER -7 7 K

BHIRIC BT DMEEEE (10,267, 394T-11) OEEEFEMEREE (10,482,496 T 1) 1Zxtd 2 b

KRN EHR =7 7 K

YHIRICB T DIMEREPE (795, 433 T 1) ORBEEFEMEREE (798, 295T1) (233 2
kTVT AT =TT —T 7R

BWERIZH T DIMETRERE (790,532T- M) OEREEFEMEREE (794, 137TM) (a3 2R
¥AETAT A P =T 7N

YHIRICE T 2IMERERE (392, T40T- 1) ORBEEFEMEREE (392, 740T) (233 2

1A —AKZUT - RL=T78.80M,
1A4XY A« K> K=146.07H,
1A =—F >« 7 ua—F=11.96H,
1ay7 - b—70=1.721.

1 5% F/L=14.08/, 1> HFE—L -+ KL
1AL A7 =111.13M, 15
1A%y a2V =5178M, 100/
1vLb—v7 - V¥ y
23.9%

85.5%

89. 8%

97.9%

99. 6%

99.5%

100. 0%




TO-NIVEESBA—T >
B AL /N— kT —]

BE. 88, tARUVCEEMEBEONRR

(2018411 H27H) (2019421 H28H) (20194 3 H27H) BIfE
8 H 69 MK H 70 HIEK w71 HIR
A & E 8,484,697, 139 8,191,087, 523 8, 305, 257, 372H
o — . = — D 109, 516, 166 140, 128, 227 186, 809, 188
Ei'd & AIE Z (7 M % ) 2, 054, 459, 820 1,967, 315, 532 1,984, 561, 519
HARGFR Y~ —7 7 F(FEM%E) 819, 187, 692 830, 783, 740 807, 568, 280

#HARREIT~HY—77 > F (M%)
7a— VRS R~ Y — 7 7 o R GRA48)

1, 282, 979, 506
1,271, 952, 298

1, 220, 547, 028
1, 227, 690, 928

1, 252, 284, 736
1, 259, 680, 007

FEEME R~ — 7 7 N (FF M%) 850, 201, 604 802, 494, 657 830, 215, 103
RN E R~ — 7 7 > F(FF i 88) 849, 046, 945 784, 834, 475 797, 217, 288
TOT AT =T EEE~Y—7 7 > N GHEi%H) 850, 397, 829 834, 768, 230 794, 165, 345
IEFET AT 4~ —7 7 K (FEAl4HE) 396, 955, 279 382, 524, 706 392, 755, 906
B) & & 59,171,825 52,316, 915 52, 509, 583
P £ Iz A G Aic & 28, 914, 883 28, 540, 904 27, 887, 222
FS Hh it 0] & 7,874, 664 1,993,077 3,933, 737
ZS BN 15 i i P 22, 256, 990 21, 538, 552 20, 331, 947
ta D s FS A % H 125, 288 244, 382 356, 677
(C) #f & = i # (A — B ) 8,425,525, 314 8,138, 770, 608 8,252, 747,789
JT A 9, 638, 294, 635 9,513, 634, 971 9, 295, 740, 734
/4 ) i ik # % & Al, 212,769, 321 A1, 374, 864, 363 A1, 042, 992, 945
D) = Ea & s [m| # 9,638,294, 6350 9,513,634,9710 9,295, 740, 7340
1B 0O XK Y K ¥ 88 (C D) 8, 742H 8, 555M 8,878H
Sk FEACIRL
W oA 9, 763, 249, 890H 9, 638, 294, 635 9,513,634,971H

0 PaB NG E SeAR
e iR AR
* TEARD KR

10, 459, 0931
135, 414, 348H]
1,212,769, 321

9,837,973M
134, 497, 637H
1, 374, 864, 3631

10, 881, 0121
228, 775, 249H
1,042,992, 945




TO-NIVEEFBA—T >
BIR TAAL 2 /N—hF—]

BRI
H20184-9 H28H H20184E11 A28 H H20194-1 H29H
F20184E11 A 27H F20194F 1 A28 H F20194E 3 H27H
I B %69 % 70 H w071 #
(A) & = % IR = 14, 656, 5281 12,019,915 13, 750, 9921
=% Hx fic = 4 14,673, 671 12, 034, 969 13,765, 133
= By Fl B 339 89 152
53 A F B A 17,482 A 15, 143 A 14, 293
B & il & % 5T =1 b= Ea A 270, 869, 020 A 139, 544, 628 334, 899, 787
5t = Ay 21,513, 277 58, 851, 514 338, 458, 226
76 = 1 A 292,382,297 A 198, 396, 142 A 3, 558, 439
©) & H b )] =3 A 22,382,667 A 21,662,093 A 20,445,371
DL #H E# K £ (A +B + C) A 278,595,159 A 149,186, 806 328, 205, 402
(E) ®if # e i1 =] £ % A 585,949 228 A 881,002,112 A1, 033,293, 265
(F) & fn g E = | = &= A 319,310, 051 A 316,134, 541 A 310,017, 860
( B o = FH X o) ( 53, 488, 607) ( 53, 365, 060) ( 52, 757, 801)
(% = 3= S < Y o) (A 372,798, 658) (A 369,499, 601) (A 362,775, 661)
() Eilg (D + E + F) AT1,183, 854, 438 A1, 346, 323, 459 A1,015,105, 723
(H) iUr A o il & A 28,914,883 A 28,540, 904 A 27,887,222
R H B B E K £ (G + H ) A1, 212,769, 321 A1, 374, 864, 363 A1,042,992, 945
Booom fE iEoE=2 OB & A 319,310, 051 A 316,134, 541 A 310,017, 860
( B o = FH X o) ( 53, 493, 626) ( 53, 369, 694) ( 52, 766, 580)
(7% = 3= < Yy o) (A 372,803, 677) (A 369,504, 235) (A 362, 784, 440)
5 ALl #e fif Fi hva 4 558, 296, 345 543, 020, 529 558, 818, 431
o i Ei ! o 4 A1, 451, 755, 615 A1, 601, 750, 351 Al, 291,793,516

kA MGEESRE BARARICIE, WPROFTMB A LD b D2 EHET,

fABFEHRME ST, HEBSMYHZ O TRRLTEY £,

RIBIMEREEHRIE S LT, BIMEFESR L TARDEEZ VY, TR Z TRIZEITAKE LT, ERIZAIREL LCRIEShET,

*?1’!55324491'43(1%“3‘ BULEEFEMEOEMN OPNAR DMERO ST E T —HEZFET 2DICET2BML LT, FitMohnoZpmLTnd
L5, 482, 539 T,

<A A D EE R >
TEFERIRKIC IS & 3L L 72 IS0 e T REAE B DN S 4 iR & O FHELBRUE LA F 0 L 55 0 T,

A L ] ¥ 69 s 70 ¥, 1 i
A) Bl M4 % I & (F AR %) 19, 744, 4681 21, 049, 19911 56, 731, 4851
B A i FE FH w H % B & 0 0 0
(B B ER%Z., HBEXHESHHER)
(C) U A H = 4 53, 493, 626 53, 369, 694 52, 766, 580
(D) 5 ficl #E i & VA 4 567, 466, 760 550, 512, 234 529, 974, 168
sy B ® g # (A+B+CH+D) 640, 704, 854 624, 931, 127 639, 472, 233
(1 » 1 % v 45 & " BB %) ( 664. 75) ( 656. 88) ( 687. 92)
I % % fid 4 28,914, 883 28, 540, 904 27, 887, 222
(1 F 1 % v R % N & &) ( 30) ( 30) ( 30)




TO-NIVEESBA—T >
B AL /N— kT —]

PEREDRHMLE
1S L i #5691 108 11
1A 0 % Y o5 B oE ( B A & ) 30 30 30

Bl a DO BN OV T
B DB IFATFRE AN SEAE L CHHER FTITAW - LET,
l%ﬁi@ﬁ@mwuowf
BT, Sy B o FEVEMAE L 8 2 D% ﬁ%@@%m$&@# LB & 22D THEER S IRV &2 D Tk
%%%(%% ELAR) | SOV E T, Syt O EMEMAEAMER AR & AR E X B D B AL, SES @RS L 20 £
Srficth O FEHEMAEMER TTA Z T E D551, TE% \wﬁ#m$%&i(%%\M® D OBENEESE AL D T,
-nﬁ%&é(%ﬁ“mé)#%ébt%ﬁ . m%%iﬁ B DAl 2 DOZEH OMEBITTARD D Yig AL TS (Repl B 4:)
EYERR L72KED, Z D% O A D% ﬁ%®@%m$&&@i?
WSy B 421320. 315%  (FTSRE15% ., 18 BLAEBIFTFRI0. 315% 38 L UM BL 5 %) OB TR (HERE) ShEd, B,
T s 2470, S BERERL £ 72 IR Bl A IRt 5 Z L b TE E T,

KIENOZIH DYty BERPRLRY £,
Xﬁ&#&Eéht%ﬁ% i BREPNERSNLEEDSH
SR

DEJ,
KB E O BB W OFERIZ W TR, BUGSEAZRSEIC EhpZtzpEdLEd,

| axouE. 2EOREABIYRT, KELRBEATRELTSY T,




TO-NIVEEFBA—T >
BIR TAAL 2 /N—hF—]

<t RI1EHR>

Ja—NNVEREGSHA—T 2 B TAL = F—] ITHAEANTWS THREESR~YY—7 7
NI THARMELR~ Y —7 7 R, [T o= " gigd Sk~ —7 7 > R IO T, S24FERIR
BT HMANGEOHM (20194E 3 A2THEHIE) ###LTHY £7°,

HEERESETT—TJ 7> RIZBIT5HAZEORM
TRo, FrEE R~ —7 7 REeK (4,386,580F 1) ONETT,
| PN

A ESFEERIB R
ShE (OMERE) AfHE
20194 3 H 27 H BifE
X %y s iff %A 9 B B e A7 MR B OA Mk
7 PETY - AR — :
IMEIEBEE R R DIFHARER 540 2L 2 AR
> 2y g |TAURER[FTAUR R i % % % % %
88, 978 88, 868 9, 822, 656 94. 3 61.6 73.0 20. 8 0.5
S TFARVa XY | FARVa XY
v ¥ = 1,400 1,177 6, 807 0.1 - 0.1 - -
Fo—n Fo—n
= & t O 600 588 73, 202 0.7 0.7 0.7 — —
7N =t 600 588 73, 202 0.7 0.7 0.7 —
& GiL — 9, 902, 666 95. 1 62. 3 73.7 20. 8 0.5
KAHALLRIE, W PRI 2 AR O &
kFREHA KT, 20194F 3 H 27 A BIFE D W 2 1o A3 [E 0 %% B 5 78 AR O MMEIC &L 0 FEHRE L2 b 0T,
B AEBIEH B
ShE OhERE) A&
20194 3 A27 A BI(E
& i B4 il %
i W A | HE 4 fERAEH A
: SEREEH | ISR
(FAYH - BJL-T AYH) % | TTAVA KV | FTAVH - B TH
PANAMA 1& FE % 6. 7000 300 390 43,156 | 2036/01/26
REPUBLIC OF PANAMA 1E FF % 7. 1250 400 489 54,104 | 2026/01/29
DOMINICAN REPUBLIC = & FE % 7. 4500 300 337 37,345 | 2044/04/30
DOMINICAN REPUBLIC 18 FE 2% 6. 8500 810 863 95,460 | 2045/01/27
DOMINICAN REPUBLIC [ i FE % 5. 5000 655 676 74,750 | 2025/01/27
DOMINICAN REPUBLIC [E & FF % 5. 9500 700 738 81,607 | 2027/01/25
REPUBLIC OF EL SALVADOR 18 FE % 5. 8750 560 548 60, 658 | 2025/01/30
REPUBLIC OF EL SALVADOR & Rk 8. 6250 195 216 23,951 | 2029/02/28
REPUBLIC OF EL SALVADOR 18 FE 2 8. 6250 550 611 67,554 | 2029/02/28
GOVERNMENT OF JAMAICA [ & FE % 8. 0000 645 778 85,995 | 2039/03/15
FED REPUBLIC OF BRAZIL H i 7F % 5. 6250 100 100 11,149 | 2041/01/07
FED REPUBLIC OF BRAZIL & FE % 4. 2500 625 638 70,549 | 2025/01/07
FED REPUBLIC OF BRAZIL 1& FE % 5. 0000 859 789 87,267 | 2045/01/27
FED REPUBLIC OF BRAZIL & FF % 4. 6250 1,700 1,715 189,639 | 2028/01/13
REPUBLIC OF ARGENTINA 1& G % 2. 5000 150 36 9,570 | 2038/12/31




TO-NIVEESBA—T >
B AL /N— kT —]

20194F 3 A 27 0 HifE
k74 Uil 7 fiff H
: I B > B35

fil # il R B < et | AR fERFH A
(PAYUA - KL=-T A A) % | FTAUD RV | FTAUD - Fb TH
REPUBLIC OF COLOMBIA [ & FE % 6. 1250 800 940 103,898 | 2041/01/18
REPUBLIC OF COLOMBIA [E ff 3k % 4. 0000 2,600 2,672 295,352 | 2024/02/26
REPUBLIC OF COLOMBIA i 5. 0000 200 209 23,100 | 2045/06/15
REPUBLIC OF ECUADOR % 10. 7500 200 222 24,576 | 2022/03/28
REPUBLIC OF ECUADOR % 7. 9500 2,200 2,179 240,916 | 2024/06/20
UKRAINE GOVERNMENT % 7. 7500 1, 700 1,624 179,567 | 2025/09/01
UKRAINE GOVERNMENT % 7. 7500 750 745 82,448 | 2021/09/01
UKRAINE GOVERNMENT i 7. 7500 250 249 27,591 | 2020/09/01
UKRAINE GOVERNMENT % 7. 7500 400 396 43,811 | 2022/09/01
UKRAINE GOVERNMENT 7 9. 7500 800 827 91,498 | 2028/11/01
REPUBLIC OF SERBIA % 7.2500 3,000 3, 260 360,391 | 2021/09/28
GOVT OF BERMUDA IF 4. 7500 600 635 70,214 | 2029/02/15
PERUSAHAAN PENERBIT SBSN E5) I 4. 3500 700 724 80,078 | 2024/09/10
ISLAMIC REP OF PAKISTAN = % 6. 8750 500 500 55,276 | 2027/12/05
REPUBLIC OF TURKEY I 11. 8750 50 65 7,214 | 2030/01/15
REPUBLIC OF TURKEY % 7.3750 550 553 61,176 | 2025/02/05
REPUBLIC OF TURKEY i % 6. 8750 200 181 20,065 | 2036/03/17
REPUBLIC OF TURKEY [ & FE % 6. 2500 2,550 2,519 278,480 | 2022/09/26
REPUBLIC OF TURKEY = i FE % 4. 8750 300 259 28,680 | 2026/10/09
REPUBLIC OF TURKEY {8 FE 2% 6. 0000 400 366 40,537 | 2027/03/25
REPUBLIC OF TURKEY = & FE % 5. 7500 200 156 17,328 | 2047/05/11
REPUBLIC OF TURKEY I 4. 2500 700 590 65,250 | 2026/04/14
SOCIALIST REP OF VIETNAM & FE % 4. 8000 1, 850 1,942 214,679 | 2024/11/19
REPUBLIC OF SRI LANKA 18 FE 2% 6. 2500 1, 200 1, 220 134,929 | 2021/07/27
REPUBLIC OF SRI LANKA [ & FE % 5. 8750 1, 461 1, 459 161,305 | 2022/07/25
REPUBLIC OF SRI LANKA = & FF % 6. 2000 500 476 52,641 | 2027/05/11
REPUBLIC OF SRI LANKA f& FE 6. 1250 900 875 96, 784 | 2025/06/03
ARAB REPUBLIC OF EGYPT & FE % 8. 5000 800 822 90,951 | 2047/01/31
ARAB REPUBLIC OF EGYPT E i FiE % 6. 5880 600 591 65,336 | 2028/02/21
REPUBLIC OF SOUTH AFRICA = & FE % 6. 2500 100 104 11,504 | 2041/03/08
REPUBLIC OF SOUTH AFRICA = fif FE % 4. 6650 1,398 1,407 155,573 | 2024/01/17
REPUBLIC OF SOUTH AFRICA fE FE 2% 5. 8750 700 736 81,446 | 2025/09/16
REPUBLIC OF SOUTH AFRICA = & FE % 5. 6500 500 472 52,259 | 2047/09/27
REPUBLIC OF SOUTH AFRICA I 5. 3750 400 369 40,814 | 2044/07/24
REPUBLIC OF GHANA [ & FE % 8. 1250 1,100 1,130 124,941 | 2026/01/18
REPUBLIC OF GHANA 18 FE 2% 10. 7500 400 488 54,014 | 2030/10/14
REPUBLIC OF GHANA [ & FE % 8. 6270 200 195 21,620 | 2049/06/16
REPUBLIC OF NIGERIA [ & FF % 6. 5000 1,950 1,937 214,195 | 2027/11/28
REPUBLIC OF NIGERIA 18 FE % 7. 1430 200 200 22,209 | 2030/02/23
REPUBLIC OF SENEGAL & FiE % 6. 2500 800 764 84,451 | 2033/05/23
MONGOLIA INTL BOND E i FiE % 5. 1250 400 400 44,268 | 2022/12/05
REPUBLIC OF ARGENTINA [ & FE % 8. 2800 1, 990 1,657 183,194 | 2033/12/31
REPUBLIC OF ARGENTINA [= i FE % 6. 8750 200 162 17,996 | 2027/01/26
REPUBLIC OF ARGENTINA 8 FE 2% 7. 5000 3,525 3,007 332,391 | 2026/04/22
REPUBLIC OF ARGENTINA = & FE % 5. 8750 250 193 21,363 | 2028/01/11
GOVERNMENT OF JAMAICA I 7. 8750 400 482 53,330 | 2045/07/28
COSTA RICA GOVERNMENT % 4. 3750 500 465 51,451 | 2025/04/30
COMMONWEALTH OF BAHAMAS E:3 6. 0000 1,800 1,888 208,702 | 2028/11/21
COMMONWEALTH OF BAHAMAS - 6. 0000 1, 000 1, 049 115,945 | 2028/11/21
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(FAYH = BT A H) % | FTAUD RV | FTAUD - Fb TH
TVORY COAST = f& FE % 5. 7500 1,221 1,161 128,408 | 2032/12/31
HAZINE MUSTESARLIGI VARL HE & 7 % 4. 4890 925 839 92,783 | 2024/11/25
REPUBLIC OF KENYA # 7. 2500 400 403 44,633 | 2028/02/28
OMAN GOV INTERNTL BOND P 4. 7500 700 642 70,972 | 2026/06/15
OMAN GOV INTERNTL BOND % 4. 7500 550 504 55,764 | 2026/06/15
OMAN GOV INTERNTL BOND P 6. 5000 200 176 19,459 | 2047/03/08
OMAN GOV INTERNTL BOND I 6. 7500 200 178 19,729 | 2048/01/17
OMAN GOV INTERNTL BOND % 5. 3750 300 280 31,046 | 2027/03/08
SAUDI INTERNATIONAL BOND P 5. 0000 200 208 23,086 | 2049/04/17
PERUSAHAAN PENERBIT SBSN #: 4. 5500 950 990 109, 466 | 2026/03/29
REPUBLIC OF UZBEKISTAN Pis 4. 7500 400 400 44,284 | 2024/02/20
REPUBLIC OF UZBEKISTAN i % 5. 3750 200 199 22,103 | 2029/02/20
PETROLEOS MEXICANOS % 6. 5000 1,774 1,639 181,197 | 2041/06/02
PETROLEOS MEXICANOS I 5. 5000 250 208 23,017 | 2044/06/27
ESKOM HOLDINGS SOC LTD S 7.1250 1,950 1,930 213,386 | 2025/02/11
EXPORT CREDIT BANK OF TU i % 5. 3750 200 182 20,137 | 2023/10/24
DEVT BANK OF MONGOLIA £ 7. 2500 400 414 45,830 | 2023/10/23
PETROLEOS MEXICANOS B 6. 7500 960 900 99,583 | 2047/09/21
PERUSAHAAN LISTRIK NEGAR I 6. 2500 200 221 24,457 | 2049/01/25
PETROBRAS GLOBAL FINANCE % 6. 8500 400 387 42,867 | 2115/06/05
PETROBRAS GLOBAL FINANCE % 8. 7500 1,830 2,171 239,993 | 2026/05/23
CEMEX SAB DE CV S 7.7500 200 218 24,128 | 2026/04/16
BANCO DO BRASIL (CAYMAN) B 9. 0000 250 266 29, 427 ()
ITAU UNIBANCO HLDG SA/KY E- 6. 1250 200 196 21,719 (%)
KAZMUNAYGAS NATIONAL CO % 6. 3750 550 602 66,549 | 2048/10/24
KAZMUNAYGAS NATIONAL CO I 4. 7500 600 616 68,114 | 2027/04/19
GRUPO FIN INVERMEXICO B 8. 5000 200 210 23, 211 (%)
BBVA BANCOMER SA TEXAS P 5. 3500 200 192 21,241 | 2029/11/12
ISRAEL ELECTRIC CORP LTD % 4. 2500 800 804 88,969 | 2028/08/14
PERTAMINA PERSERO PT B 5. 6250 1,225 1,269 140, 365 | 2043/05/20
EXPORT-IMPORT BK INDIA I 4.0000 800 819 90,531 | 2023/01/14
EXPORT-IMPORT BK INDIA % 3. 3750 900 869 96,052 | 2026/08/05
AKBANK TAS % 5. 1250 200 173 19,182 | 2025/03/31
TURKIYE GARANTI BANKAST S 6. 1250 200 165 18,298 | 2027/05/24
ESKOM HOLDINGS SOC LTD i 6. 3500 1,005 1,036 114,509 | 2028/08/10
BHARTI AIRTEL INTERNATIO % 5. 3500 200 207 22,908 | 2024/05/20
RUWAIS POWER CO % 6. 0000 300 350 38,713 | 2036/08/31
MARFRIG HOLDING EUROPE B I 8. 0000 400 415 45,925 | 2023/06/08
INSTITUTO COSTARRICENSE % 6. 3750 500 401 44,419 | 2043/05/15
TC ZIRAAT BANKASI AS P 5. 1250 200 179 19,806 | 2023/09/29
PELABUHAN INDONESIA IT1 S 4. 8750 300 312 34,568 | 2024/10/01
ZAHIDI LTD B 4. 5000 383 382 42,246 | 2028/03/22
CAR INC I 6. 1250 200 199 22,021 | 2020/02/04
SMARTONE FINANCE LTD % 3. 8750 200 201 22,260 | 2023/04/08
FIRSTRAND BANK LTD B 6. 2500 200 204 22,587 | 2028/04/23
STATE GRID OVERSEAS INV S 4. 1250 300 314 34,803 | 2024/05/07
STATE GRID OVERSEAS INV i 4. 3750 300 319 35,271 | 2043/05/22
TURK SISE VE CAM FABRIKA E 6. 9500 200 195 21,650 | 2026/03/14
IRSA PROPIEDADES COM b 8. 7500 200 195 21,608 | 2023/03/23




TO-NIVEESBA—T >
B AL /N— kT —]

20194F 3 A 27 0 #ifE
t Uil 7 fiff %
E | s > %H (=83
Tl || A | B e e | AR fERFEH A
(FAYH - F)L-=-TFAYH) % | FTAUA RV | FTAUD - R TH
IRSA PROPIEDADES COM o % 8. 7500 55 53 5,942 | 2023/03/23
MEXICO CITY ARPT TRUST oE K 4. 2500 500 477 52,778 | 2026/10/31
MEXICO CITY ARPT TRUST o % 5. 5000 1,250 1,134 125,383 | 2047/07/31
MEXICO CITY ARPT TRUST tH E % 3. 8750 400 362 40,078 | 2028/04/30
EQUATE PETROCHEMICAL BV o % 4. 2500 200 202 22,347 | 2026/11/03
EMIRATES NBD TIER 1 tH E % 5. 7500 200 200 22,110 (3%)
SOUTHERN GAS CORRIDOR o K 6. 8750 200 225 24,888 | 2026/03/24
RUMO LUXEMBOURG SARL % 7.3750 200 213 23,570 | 2024/02/09
C&W SR FINANCING DESIGNA SIS 7. 5000 200 206 22,824 | 2026/10/15
MTN MAURITIUS INVSTMENTS o % 6. 5000 200 203 22,536 | 2026/10/13
EMPRESA NACIONAL DEL PET SIS 4. 5000 450 427 47,252 | 2047/09/14
SIXSIGMA NETWORKS MEXICO S 7. 5000 200 194 21,476 | 2025/05/02
PRESS METAL LABUAN LTD o % 4. 8000 200 197 21,797 | 2022/10/30
AXTEL SAB DE CV o F 6. 3750 200 200 22,186 | 2024/11/14
GLOBO COMMUNICACOES PART o % 5. 1250 200 195 21,558 | 2027/03/31
PERU LNG SRL tH E % 5. 3750 210 217 24,072 | 2030/03/22
CNAC HK FINBRIDGE CO LTD o S 4. 6250 1, 000 1,039 114,900 | 2023/03/14
CNRC CAPITALE LTD [ S 3.9000 400 394 43,611 (3%)
0ZTEL HLDG SPC LTD LIRS 6. 6250 400 391 43,316 | 2028/04/24
COMETA ENERGIA SA o % 6. 3750 345 337 37,275 | 2035/04/24
AZUL INVESTMENTS LLP o A 5. 8750 300 286 31,667 | 2024/10/26
WIT INVESTMENT LTD o % 5. 5000 200 200 22,199 | 2022/11/21
ISRAEL CHEMICALS LIMITED SIS 6. 3750 200 214 23,727 | 2038/05/31
SASOL FINANCING USA LLC o 6. 5000 200 219 24,227 | 2028/09/27
INDONESTA ASAHAN ALUMINT o % 5. 7100 200 216 23,904 | 2023/11/15
INDONESIA ASAHAN ALUMINI oE K 6. 5300 200 227 25,195 | 2028/11/15
YUZHOU PROPERTIES CO LTD o 7.9000 200 207 22,908 | 2021/05/11
SUZANO AUSTRIA GMBH tH E % 6. 0000 320 341 37,799 | 2029/01/15
ADECOAGRO SA o 6. 0000 400 376 41,559 | 2027/09/21
BANCO BTG PACTUAL/CAYMAN o % 7. 7500 200 199 22,028 | 2029/02/15
TURK TELEKOMUNIKASYON AS LIRS 4. 8750 200 181 20,103 | 2024/06/19
TURK TELEKOMUNIKASYON AS o % 6. 8750 200 195 21,630 | 2025/02/28
ALMARAT SUKUK LTD o A 4.3110 200 202 22,396 | 2024/03/05
CHINA EVERGRANDE GROUP O K 6. 2500 200 195 21,576 | 2021/06/28
21 - SR N — — 88,978 88, 868 9, 822, 656 —
(AFPa - Ry A% 0) % | TAxva Ry | ThAxya.-~Ay TH
PETROLEOS MEXICANOS B Bk 4 g 7.1900 1, 400 1,177 6,807 | 2024/09/12
i i S — — 1, 400 1,177 6, 807 —
(A—0A--Z0Ofth) % TFa—n Fa—n T
IVORY COAST & Rk 6. 6250 200 191 23,838 | 2048/03/22
BENIN INTL GOV BOND = & 7 % 5. 7500 400 396 49,364 | 2026/03/26
o — o @ E /) E — — 600 588 73, 202 —
& gt — — — — 9, 902, 666 —
(%) MEEHITAALZIETH D | ERBIBOED RS D FHA, EORAEBRWD TR S TICFHIAN DR SN2 EFEDO Z L E VN ET,
Sk FREEHR KA, 20194F 3 H 27 A BIFE DB 2 o A3 [E 00 % % 7B A5 78 BAR S O EIC L 0 BEHRE L2 b o TY,
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. WO | B % | Om & ‘ I I - A
THE Tk TH THE Tk TH
BHRE (7.2%) T—H A 14.5 8.2 51, 151
AR 47 - — KGF—INT 4 T A 55. 6 55.6 246, 141
IERIN T — 116.7 115, 182 Bl ARES (2.7%)
FEAN AR 20. 8 20.8 52, 020 LBl 31.3 39 154, 050
b AN 13 — — IXTGHR=LT 4T A 459. 8 381.9 200, 573
| - — 67 44, 354 JLES (=)
EIRCS < 55's — 136 69, 360 TYFA I 13.3 — —
A 39 39 59, 163 AR -tEHE (2.4%)
K~y AT — 80 282, 400 H A B S 1 24.3 21 63, 420
FA4 N3 64 52.8 77,563 KPR A B 15 15 55, 650
FEL 6.5 — — EENETINITES 60.3 43.1 90, 251
BT 13.3 13.3 12, 874 TV va—RL—T v R 15 9 21, 996
e s o4 59. 2 59. 2 177, 600 =FT A 44 38.6 84, 070
T 17.3 - — 30 (1.3%)
BNV T3 29. 6 29.6 53, 368 Vil T A= K=VT4VITA 80.9 89. 6 169, 075
RRERES ] 21.2 — — EHERE (1.1%)
LT Ty 144 — — AABRERHR—VT 4 V7 A 381. 1 283. 1 70, 491
BHm (2.7%) ERERTE — 20 29, 760
AARTIEZFESE 139 124.7 349, 721 THEHR—ITF 4 T A 16.9 20.9 43,952
1E2 (8.0%) £EHSE (1.5%)
JEALRR 73 105 124, 792 ZMA—NT 4 T A 146.9 151.9 201, 267
Fh 28. 6 41. 4 132, 273 et (5.5%)
= 11 67.2 180, 297 T ER—INT 4 T A — 195 213,915
JSR — 97.2 170, 294 T4 A — 4.3 67, 553
HRS b T3 — 19.5 62, 497 /A BUERT 69. 4 72.9 186, 514
SEFIANK=NT 4 VTR 35 114.5 92, 699 h—a—hxv 8.1 — —
KH3 A7 A 23.5 — — SEFN 4 — —
TA T 20 22 81, 180 T~ 12.7 56.8 146, 032
L 15.1 36.3 84, 506 ~ I A 25.3 5.7 9,006
BAHE—IT 4 T A 16 - - CHYI—F—AT 4 VT2 66.3 - -
KEAR—AVTF 4 v TR 16.9 3 11, 205 HARE L 39 — —
DIC — 32.9 109, 557 THK — 20. 3 56, 312
SNV — 16 - — AL — G 35. 4 21.6 36, 525
EEm (5.0%) ELHER (6.2%)
B T3 17.8 77.6 362, 624 7Y —T3 — 28 57, 904
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=R — 234.3 334, 697 A—T—FJER—NT 4 VT A 83. 4 48. 4 100, 623
HA — 5.2 14, 752 SRAR—LF 4T A 7.1 — —
T IS 7 — 49. 6 163, 184 My kva2n 23.5 11.8 61, 950
B NERF 113.8 36. 2 37, 286 T2 ) VY a—va vy R 28.3 117 307, 710
Bt T3 8.8 — — E RN SN 42.7 — —
7R 76.8 76.8 201, 676 HAREREER 135. 1 78.3 374, 039
T ARy 34. 1 — — KDD I 30.7 — —
=Fayr 55.5 — — NTT KF=% 38 28 68, 572
WLy oy 2.4 — — NSD 52.5 52.5 134,715
Bk RS (9.0%) EN5EE (7.7%)
FoY— — 5.7 25, 051 A TRYF—=IVT 4 VT A 12.8 11.7 75, 231
B L TR BT 11.8 26.8 50, 544 ) =hEEIVR-AT AV T A 24 6.2 9, 448
HpEHB)E 79.3 79.3 73, 352 o —BipY 1.6 — —
NERA=FIES 93.3 93.3 617, 925 WEHERR—NVT 4 T 20. 7 — —
H L3 116 20.6 28, 057 R 110. 4 112. 4 227, 160
TA R 13.9 3.2 12,816 ek 37.1 19.1 25,001
N EEE; 20/ 95 99.5 301, 584 =Hie 134.7 55. 4 97, 448
Y FETRL 21 29. 6 64, 705 A EF 110. 2 84. 2 131, 057
F=T3 29. 4 — — =ZERE S 120. 2 124. 2 394, 210
REERE 0.7%) o7 EE 13.3 — -
TR WERE — 155 96, 255 PR R 7 2 45 19 17, 461
ZTOMmE R (2.8%) H$kE4WrE 11 7.9 36, 853
Ry BAFhar=VT 4 VT A 22.2 31.4 164, 222 INSEZE (2.7%)
K HAHIR 49.6 49. 6 128,116 PRVT V=T R=NTF 4 I A 21.5 16 50, 400
NN 58.8 58.8 68, 796 7 4 A 96 12 12,132
BER - HRE (1.5%) 58 29.8 29.8 87, 105
HALES 64 — — LEtrn — 2 18, 940
IhiEE /) 63.8 63.8 124, 346 VAV %= 62. 6 71.6 75, 466
IR BT 25.3 25.3 67,778 SN —F 85. 4 48.3 107, 998
[EEZ%E (3.0%) $R1TE (5.9%)
7 H A& ke 41.8 27.1 229, 970 bIBE HHRIT 15.2 - —
A=y =T R=NT VT A 180 180 166, 500 SEUF 74TV =71 1,095.5 756. 5 418, 798
TEZE (1.3%) D ERKR—INT 4 TR 183 130.9 63, 866
H A S 22 22.2 43 165, 077 SHERNTAN A= NVT VT A 47.8 47.8 193, 112
BE - E#mEEE (0.1%) SBNTATF RN ITN—T 41.2 41.2 101, 022
ERARE 24 10 14, 050 RIZZE (4.5%)
IR - BIEHE (8.5%) SOMPOKR—LT 4 v 7 R 20.5 17.8 73,816
NECRryYVEZAT A — 25 67, 925 J2=T 4TI VR NT 4 T A 34 34 69, 904
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ZTDhERE (3.5%) FE 105 - —
FLITIN—T 22.3 — — AT v 14 4 19, 960
R Y — 2 17 17 46, 087 Tk Tk TH
TV w7 A 128.6 196. 2 314, 214 & B %k & % 7,833.3 7,356 13, 084, 397
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BEE (15.4%) RizZE (9.1%)
Ko 2 T3 232.7 232.7| 821,431 HORE LR — T 4 v TR - 90| 484,290
g (25.0%) ZTDERZE (8.7%)
F 4 A 47 44 691, 240 AV 7R 288 288 461, 232
NS 250 250 639, 625 SRS THk M
AAKE T 500 - - & R | B % & %] 2,107.7| 1,629.7| 5,322,233
BEXHE (20.5%) SO < LbE > (k74 8EAIA | <9.3% >
7 AE ) 440 415| 1,089, 790 *i@ﬁiﬁiﬁ]@ () L. BN OFHBFREEI K 5 & £ O
ZOMES (13.3%) BRHRO < >WNIL, A ERERL uXTj_7u+{ﬁﬁ§E@tt44
. . N 3 =3
RYFAFHAR= VT4 VI A - 135 706, 050 *%ff*ﬁgff%ffﬂ%o;f”mm 2019 3 A2TH DERRTO
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1Bk - BIEE (8.1%)
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(PAYA - BIL-T AU A) ELS BARR[TFT7T AV - FoL M
APPLE INC 140. 8 140. 8 2,630 290,694 | 77 /uny— -« n— R =T B IO
JPMORGAN CHASE & CO 963. 8 876.8 8, 760 968, 351 | 4T
CISCO SYSTEMS INC 1, 350 1, 350 7,186 794,274 | 77 ) 0 Y— « N— R0 =7 B L O
WALGREENS BOOTS ALLIANCE INC 770 770 4,767 526,989 | A - ATGLTES/NGED
COCA-COLA CO/THE 694 — — — | B - BB N3
AMERICAN WATER WORKS CO INC 1,229 1,229 13,174 1,456,219 | AzEH3E
NEXTERA ENERGY INC 762.5 762.5 14, 868 1, 643, 442 | AZEF2E
HOME DEPOT INC 507. 2 507. 2 9,603 1,061, 455 | /\5%
JOHNSON & JOHNSON 903 903 12,512 1,383, 047 | [ERf « A AT 7 ) nY— T4 THA TR
MCDONALD’ S CORP 531 479 8, 980 992,591 | {HEHF Y —E R
ALTRTA GROUP INC 813.8 813.8 4, 641 512,980 | &fh - BOBE - 3=
CONOCOPHILLIPS 1, 800. 7 1,332.7 9,136 1,009,911 | =R/ F—
RAYTHEON COMPANY 460 460 8, 321 919, 815 | BEARS
CHEVRON CORP 561 561 6,963 769, 696 | T R /LF—
AT&T INC 2,190 2,190 6,874 759, 828 | EEABIE T —E R
TEXAS INSTRUMENTS INC 952 952 10, 313 1,139, 897 | =HEL{A - = (R BUELE
UNITEDHEALTH GROUP INC 270 270 6,571 726, 351 | ~JL A A T KSR #~tx
NORTHERN TRUST CORP 815 815 7,295 806, 323 | & FEAxH
ANALOG DEVICES INC 688. 3 688. 3 7,371 814, 793 | MK « ARG LE F
INTEL CORP 578 578 3,088 341, 408 4:%{4: 3 A e
MICROSOFT CORP 1,250 950 11, 201 1,238, 096 P27 - P—ER
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CARNIVAL CORP 1,527.4 729. 4 3, 771 416,889 | BE Y — LR
szt \ M\t . & %ﬁ 7777777 19, 757. 5 17,358.5 168, 036 18,573,059 |
o Bt <> 22547 215447 - <32.6% >
(h+45 - KL h+ %) LS Bk | FHT& - Fv TH
MANULIFE FINANCIAL CORP 2,000 2,000 4, 484 370, 154 | {5k
- \ W % & m 2, 000 2,000 1, 484 37,14
mRE ik < s> 154 155 = <0.6% >
(F—RA ST - FlLd—RFFJT) B kR A=A b7 07 R T
BHP GROUP LTD 4,352.4 4,352.4 16, 343 1,287,849 | #E#f
WESTPAC BANKING CORP 3, 455. 59 2,455.59 6, 377 502, 520 | $R1T
- \ W % & 7,807. 99 ~6,807.99 22, 720 1,790,369
mRemE B < S 255 2577 = <3 1% >
(B&E - FIL--FE) ELS Hik | TEE. NV T
CHINA MEIDONG AUTO HOLDINGS 85, 000 123, 920 47,213 664, 766 | /N5E
CENTRAL CHINA REAL ESTATE 49, 000 89, 720 32,927 463,615 | REHIE
CHINA MAPLE LEAF EDUCATIONAL 210, 000 253, 600 89, 774 1,264,023 | {§FEH— L X
CHINA WATER AFFAIRS GROUP 63, 560 63, 560 53, 453 752, 631 | A
CHINA MOBILE LTD 6, 330 6, 330 51,083 719, 250 | EAIBIEH—E X
CHINA OVERSEAS LAND & INVEST 21, 460 15, 640 44, 261 623, 197 | RNEhE
SANDS CHINA LTD 23, 200 23, 200 87, 000 1,224, 960 | FHH— L X
ANTA SPORTS PRODUCTS LTD 27, 000 24, 900 130, 227 1,833,596 | MiHATHE/M « 773 v
BOC HONG KONG HOLDINGS LTD 16, 780 16, 780 54,031 760, 764 | $YT
LONGFOR GROUP HOLDINGS LTD 7,000 7,000 18, 235 256, 748 | FE7E
BOC AVIATION LTD 6, 000 6, 000 36, 900 519, 552 | EARM
- \ 515, 330 630, 650 645, 107 9,083,106
o L1647 L1647 - <15.9%>
(SUHAR—=IL - KL o HR—IL) EK B [Tyvis—n . f T
CAPITALAND LTD 22, 050 22, 050 7,651 625, 344 | REHIE
- \ W % & 22, 050 22,050 7,651 625,344
R S < > 1447 18417 = <11%>
B& - FL-B&) B Eik| Tab- B TH
TAIWAN SEMICONDUCTOR MANUFAC 17,021. 31 17,021. 31 415, 319 1, 486, 845 | M-iEi{A « el (AR H G E
i \ W & m 17,021. 31 17,021. 31 415, 319 1,486,845
" SR <t > LEBIA LEBIA — <2.6%>
(AFYR KR KA FR) [E17S EEE [FAXY A RVR TH
BUNZL PLC 2,218.3 2,218.3 5,401 789, 005 | EAR{
RECKITT BENCKISER GROUP PLC 763 763 4,874 711,951 | SZREF G « 28— F L
ASTRAZENECA PLC 1,119 1,119 7,175 1,048,056 | B« A 4T ) )ny— T4 THA TV A
BRITISH AMERICAN TOBACCO PLC 1,970 1,970 6,074 887,301 | &/ « ikl « # X2
s \ w ok & m 6,070. 3 6,070.3 23, 525 3,436,315
R Bt < s> A5 A5 = <6.0%>
(RAR = TFRAR) [E17S B [FALRA 7T T
UBS GROUP AG-REG 3,885.7 2,525.7 2,985 331, 764 | &-Fli 4t
JULIUS BAER GROUP LTD 1,405 1,405 5,634 626, 111 | &FE 47l
ROCHE HOLDING AG-GENUSSCHEIN 325 325 8, 882 987,084 | BHE « A AT ) )ny—+ T4 THA TV A
SWISS RE AG 716 529 5,105 567, 419 | {7Bx
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A EFFEIEEABAR
ShE OMERE) AthfE
4 1 S
X 4y BT e =F i #H %w¢1§§% 7% 17 3R B A B R
; S 15 B & M| HISHmE A | GAbEEs | 5AENLE | 24 | 24K
= 2 ) 2 T7 AU - KAVIFTAUS - KL TH % % % % %
90, 332 86, 666 9, 806, 269 94. 6 58. 1 72.8 20.8 1.0
2 o 5 o TFAX T - R |[TFAFT 2 - XY
1, 400 1,134 6, 509 0.1 — 0.1 — —
Faz—n Fz—n
= E t oo 600 582 75, 577 0.7 0.7 0.7 — —
N Eils 600 582 75, 577 0.7 0.7 0.7 — —
& &t - - 9, 888, 356 95. 4 58.8 73.6 20. 8 1.0
MR, S BRI 2 AT O
* IR AHIL, HIROWHT 2 52 E O %R E(E 72 BB OMPEIc X 0 IS5 L= b 0T,
B {ERBIE B~
SME MEHE) At
2 i K
] B & 4 H A
S BB s em | AEmaem | DET
(FAYH - FL=FAUH) % | FTAUH - KL | FTAUD - B T
PANAMA [E fif FE % 6. 7000 200 240 27,178 2036/01/26
DOMINICAN REPUBLIC [H fif FE % 7. 4500 300 315 35, 663 2044/04/30
DOMINICAN REPUBLIC [E fif FE % 6. 8500 210 207 23,479 2045/01/27
DOMINICAN REPUBLIC fif FE % 5. 5000 855 848 96, 017 2025/01/27
DOMINICAN REPUBLIC f& FF 2% 5. 9500 700 701 79, 343 2027/01/25
REPUBLIC OF EL SALVADOR f& FF 7% 5. 8750 560 511 57,874 2025/01/30
REPUBLIC OF EL SALVADOR H fif FF % 8. 6250 195 201 22,836 2029/02/28
REPUBLIC OF EL SALVADOR E fi FF % 8. 6250 550 569 64, 410 2029/02/28
GOVERNMENT OF JAMAICA E fi FE % 8. 0000 645 747 84, 627 2039/03/15
GOVERNMENT OF JAMAICA E & FE % 6. 7500 200 217 24, 581 2028/04/28
FED REPUBLIC OF BRAZIL fif FE %% 5. 6250 100 93 10, 537 2041/01/07
FED REPUBLIC OF BRAZIL & FE % 4. 8750 150 152 17, 294 2021/01/22
FED REPUBLIC OF BRAZIL fif FE J% 4. 2500 625 606 68, 650 2025/01/07
FED REPUBLIC OF BRAZIL fif FE %% 5. 0000 859 724 81, 947 2045/01/27
FED REPUBLIC OF BRAZIL fif FE % 4. 6250 1, 400 1, 320 149, 421 2028/01/13
REPUBLIC OF ARGENTINA & GE % 2. 5000 150 86 9, 789 2038/12/31
REPUBLIC OF COLOMBIA E ff FE % 6. 1250 600 644 72,914 2041/01/18
REPUBLIC OF COLOMBIA [E # §E % 4. 3750 600 607 68, 687 2021/07/12
REPUBLIC OF COLOMBIA & GE % 4.0000 2, 800 2, 747 310, 879 2024/02/26
REPUBLIC OF COLOMBIA & GE % 5. 0000 200 189 21,419 2045/06/15
REPUBLIC OF ECUADOR 5 F §E % 10. 7500 200 209 23,676 2022/03/28
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UKRAINE GOVERNMENT E3) i3 7.7500 1, 400 1,298 146, 893 2025/09/01
UKRAINE GOVERNMENT S 7.7500 750 738 83, 602 2021/09/01
UKRAINE GOVERNMENT [E] 3 7. 7500 250 249 28, 177 2020/09/01
UKRAINE GOVERNMENT - % 7.7500 400 390 44, 154 2022/09/01
LEBANESE REPUBLIC % 6. 6000 400 319 36, 173 2026/11/27
LEBANESE REPUBLIC PSS 6. 8500 1, 000 799 90, 454 2027/03/23
REPUBLIC OF SERBIA [ 3 7.2500 4,000 4,313 488, 079 2021/09/28
PERUSAHAAN PENERBIT SBSN - g 4. 3500 1, 400 1, 380 156, 254 2024/09/10
ISLAMIC REP OF PAKISTAN = b3 6. 8750 300 279 31, 602 2027/12/05
SOQ SUKUK A Q.S.C 3 3.2410 1, 000 982 111,172 2023/01/18
REPUBLIC OF TURKEY b3 11. 8750 50 66 7,497 2030/01/15
REPUBLIC OF TURKEY E3) b3 7.3750 550 554 62, 695 2025/02/05
REPUBLIC OF TURKEY S 6. 8750 200 182 20, 705 2036/03/17
REPUBLIC OF TURKEY = R 5.1250 200 190 21,558 2022/03/25
REPUBLIC OF TURKEY E K 6. 2500 2,550 2,502 283,191 2022/09/26
REPUBLIC OF TURKEY PSS 4. 8750 300 258 29, 234 2026/10/09
REPUBLIC OF TURKEY [# b3 6. 0000 400 366 41, 498 2027/03/25
REPUBLIC OF TURKEY E5] I 5. 7500 200 156 17, 657 2047/05/11
REPUBLIC OF TURKEY N 4. 2500 1, 000 838 94, 867 2026/04/14
SOCTALIST REP OF VIETNAM [E5) 7 4.8000 1, 850 1, 866 211, 140 2024/11/19
REPUBLIC OF SRI LANKA [#] S 6. 2500 1,200 1,160 131, 354 2021/07/27
REPUBLIC OF SRI LANKA [# B3 5.8750 1,461 1,373 155, 393 2022/07/25
REPUBLIC OF SRI LANKA E5] e 6. 2000 200 174 19, 764 2027/05/11
REPUBLIC OF SRI LANKA E5] S 6. 1250 700 625 70, 784 2025/06/03
ARAB REPUBLIC OF EGYPT [E5) 1S 8.5000 600 578 65, 472 2047/01/31
ARAB REPUBLIC OF EGYPT S 6. 5880 1, 300 1, 208 136, 758 2028/02/21
REPUBLIC OF SOUTH AFRICA i 6. 2500 100 94 10, 655 2041/03/08
REPUBLIC OF SOUTH AFRICA % 4. 6650 1, 398 1,347 162, 417 2024/01/17
REPUBLIC OF SOUTH AFRICA E5] IS 5. 8750 700 696 78, 808 2025/09/16
REPUBLIC OF SOUTH AFRICA 3 5. 6500 500 427 48, 331 2047/09/27
REPUBLIC OF SOUTH AFRICA [E5) i 5.3750 400 336 38, 041 2044/07/24
REPUBLIC OF GHANA - 8. 1250 1, 950 1,979 223, 989 2026/01/18
REPUBLIC OF GHANA % 10. 7500 400 485 54, 877 2030/10/14
REPUBLIC OF GHANA [ i3 8. 6270 250 238 26, 958 2049/06/16
REPUBLIC OF NIGERIA [#] S 6. 5000 1, 350 1,252 141, 677 2027/11/28
REPUBLIC OF SENEGAL &S| IS 6. 2500 600 523 59, 223 2033/05/23
MONGOLIA INTL BOND % 5.1250 400 379 42,992 2022/12/05
REPUBLIC OF ARGENTINA % 8. 2800 2, 306 2,095 237, 088 2033/12/31
REPUBLIC OF ARGENTINA % 7. 5000 3,525 3,181 359, 965 2026/04/22
REPUBLIC OF ARGENTINA [E 1S 5. 8750 215 172 19, 546 2028/01/11
REPUBLIC OF ARGENTINA S 7. 1250 100 7 8,726 2117/06/28
GOVERNMENT OF JAMAICA [ b3 7.8750 400 465 52,614 2045/07/28
COSTA RICA GOVERNMENT 3 4. 3750 300 251 28, 463 2025/04/30
COMMONWEALTH OF BAHAMAS 5 6. 0000 1, 600 1,636 185,113 2028/11/21
COMMONWEALTH OF BAHAMAS E5) b3 6. 0000 1, 000 1,022 115, 695 2028/11/21
IVORY COAST [ % 5. 7500 1,248 1,138 128, 853 2032/12/31
HAZINE MUSTESARLIGI VARL E ff FE % 4. 4890 925 817 92, 479 2024/11/25
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REPUBLIC OF KENYA = % 7.2500 200 189 21, 447 2028/02/28
OMAN GOV INTERNTL BOND IS 4. 7500 700 648 73, 366 2026/06/15
OMAN GOV INTERNTL BOND =] 3 4. 7500 750 694 78, 607 2026/06/15
OMAN GOV INTERNTL BOND & FE Z 6. 5000 200 179 20, 325 2047/03/08
OMAN GOV INTERNTL BOND f& FE % 6. 7500 200 183 20, 773 2048/01/17
OMAN GOV INTERNTL BOND i FE F 5. 3750 300 283 32, 093 2027/03/08
SAUDT INTERNATIONAL BOND E fif it % 3. 2500 300 276 31,317 2026/10/26
SAUDT INTERNATIONAL BOND fif 7 % 5. 0000 200 191 21, 668 2049/04/17
PERUSAHAAN PENERBIT SBSN E & §E % 4. 5500 950 925 104, 712 2026/03/29
PETROLEOS MEXICANOS ok & & 6. 5000 2,154 1,881 212, 893 2041/06/02
BANCO NAC DE DESEN ECONO e Bk OO 5. 5000 300 310 35, 096 2020/07/12
ESKOM HOLDINGS LIMITED L S 5. 7500 200 192 21,781 2021/01/26
ESKOM HOLDINGS SOC LTD Rk R 7.1250 1,950 1,836 207, 743 2025/02/11
BANCO NACIONAL COM EXT ¥ OBk R 3.8000 1, 000 960 108, 625 2026/08/11
DEVELOPMENT BANK OF KAZA BBk OO 4. 1250 1, 000 982 111, 183 2022/12/10
EXPORT CREDIT BANK OF TU e Bk OE R 5. 8750 400 399 45, 207 2019/04/24
EXPORT CREDIT BANK OF TU OBk % 5. 3750 200 179 20, 333 2023/10/24
DEVT BANK OF MONGOLIA Bk 7. 2500 400 392 44, 364 2023/10/23
PETROLEOS MEXICANOS T i K 6. 8750 1, 050 1,058 119, 746 2026/08/04
PETROLEOS MEXICANOS o 6. 7500 960 842 95, 317 2047/09/21
PETROLEOS MEXICANOS Hom kK 6. 5000 90 87 9,848 2029/01/23
PERUSAHAAN LISTRIK NEGAR I - S 6. 2500 200 195 22, 141 2049/01/25
VOTORANTIM CIMENTOS SA I 3 7. 2500 300 309 35, 006 2041/04/05
PETROBRAS GLOBAL FINANCE o K 6. 8500 400 367 41,526 2115/06/05
PETROBRAS GLOBAL FINANCE T R 8. 7500 1,430 1,611 182, 353 2026/05/23
CEMEX SAB DE CV T K 7. 7500 200 216 24, 440 2026/04/16
CONTROLADORA MABE SA CV HoE kK 5. 6000 200 191 21, 668 2028/10/23
BANCO DO BRASIL (CAYMAN) & % 9. 0000 250 259 29, 376 — (%)
ITAU UNIBANCO HLDG SA/KY %k 6. 1250 200 193 21, 884 — (%)
KAZMUNAYGAS NATTONAL CO o i & 6. 3750 550 556 62, 936 2048/10/24
KAZMUNAYGAS NATIONAL CO T E R 4. 7500 600 586 66, 366 2027/04/19
GRUPO FIN INVERMEXICO HoE K 8. 5000 200 214 24, 270 — (%)
BBVA BANCOMER SA TEXAS oo % 5. 3500 200 188 21, 352 2029/11/12
ISRAEL ELECTRIC CORP LTD o 5. 0000 200 202 22, 896 2024/11/12
ISRAEL ELECTRIC CORP LTD T i kK 4. 2500 800 758 85, 854 2028/08/14
PERTAMINA PERSERO PT tHt E R 5. 6250 1,225 1,107 125, 352 2043/05/20
EXPORT-IMPORT BK INDIA R 4. 0000 1,000 985 111, 537 2023/01/14
EXPORT-IMPORT BK INDIA o E R 3. 3750 900 812 91,931 2026/08/05
NTPC LTD o fE &K 4. 5000 200 188 21, 335 2028/03/19
AKBANK TAS o i kK 5. 1250 200 174 19, 705 2025/03/31
TURKIYE GARANTI BANKAST ol K 6. 1250 200 170 19, 304 2027/05/24
ESKOM HOLDINGS SOC LTD [ (- W 3 6. 3500 805 779 88, 212 2028/08/10
SABIC CAPITAL II BV R 4.5000 200 196 22, 284 2028/10/10
MARFRIG HOLDING EUROPE B o R 8. 0000 200 205 23, 195 2023/06/08
TC ZIRAAT BANKAST AS o R 4. 7500 450 417 47, 251 2021/04/29
TC ZIRAAT BANKASI AS K 5. 1250 200 172 19,514 2023/09/29
PELABUHAN INDONESIA 111 i K 4. 8750 300 293 33, 181 2024/10/01
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ZAHIDI LTD i & 4. 5000 405 393 44, 567 2028/03/22
GOLDEN EAGLE RETAIL GROU il K 4. 6250 300 256 29, 022 2023/05/21
SMARTONE FINANCE LTD [ (- 3. 8750 200 195 22, 105 2023/04/08
FIRSTRAND BANK LTD o E R 6. 2500 200 195 22, 087 2028/04/23
PERUSAHAAN GAS NEGARA o E R 5. 1250 200 197 22, 346 2024/05/16
STATE GRID OVERSEAS INV o R 4. 1250 300 300 34, 057 2024/05/07
STATE GRID OVERSEAS INV i R 4. 3750 300 290 32,907 2043/05/22
IRSA PROPTEDADES COM [ S 8. 7500 200 201 22, 799 2023/03/23
IRSA PROPIEDADES COM o R 8. 7500 55 55 6, 269 2023/03/23
MEXICO CITY ARPT TRUST R 4. 2500 500 421 47,735 2026/10/31
MEXICO CITY ARPT TRUST R 5. 5000 750 592 67, 041 2047/07/31
MEXICO CITY ARPT TRUST I (- 3. 8750 400 327 37, 000 2028/04/30
NEMAK SAB DE CV i % 4. 7500 275 262 29, 706 2025/01/23
EMIRATES NBD TIER 1 & R 5. 7500 200 200 22, 654 — (%)
GTLK EUROPE DAC o E K 5. 1250 400 365 41, 302 2024/05/31
RUMO LUXEMBOURG SARL R 7.3750 200 209 23, 648 2024/02/09
MTIN MAURITIUS INVSTMENTS o % 6. 5000 200 193 21,837 2026/10/13
EMPRESA NACIONAL DEL PET i R 4. 5000 450 383 43, 407 2047/09/14
SIXSIGMA NETWORKS MEXICO T i K 7. 5000 200 192 21,778 2025/05/02
PRESS METAL LABUAN LTD o % 4. 8000 200 188 21,318 2022/10/30
AXTEL SAB DE CV HoEm kK 6. 3750 200 192 21, 753 2024/11/14
HTA GROUP LTD I 1 S 9. 1250 200 206 23, 308 2022/03/08
GLOBO COMMUNICACOES PART K 5. 1250 200 187 21, 260 2027/03/31
PERU LNG SRL o K 5. 3750 210 208 23, 553 2030/03/22
CNAC HK FINBRIDGE CO LTD T R 4. 6250 1, 000 997 112, 834 2023/03/14
CNRC CAPITALE LTD T K 3.9000 200 189 21, 481 — (%)
0ZTEL HLDG SPC LTD HoE ok 6. 6250 400 393 44, 536 2028/04/24
COMETA ENERGIA SA & % 6. 3750 345 331 37, 475 2035/04/24
INRETAIL PHARMA SA o 5. 3750 200 202 22, 890 2023/05/02
AZUL INVESTMENTS LLP o i & 5. 8750 300 273 30, 932 2024/10/26
WTT INVESTMENT LTD SR = S 5. 5000 200 197 22, 364 2022/11/21
ISRAEL CHEMICALS LIMITED o E K 6. 3750 200 197 22, 358 2038/05/31
SASOL, FINANCING USA LLC ik 6. 5000 200 200 22, 693 2028/09/27
BN — — 90, 332 86, 666 9, 806, 269 —
(AFPa-Ry-AFxa) % | TAFVa XY | TAFa - Y T
PETROLEOS MEXICANOS BBk R 7.1900 1, 400 1,134 6, 509 2024/09/12
BE/NEE — — 1, 400 1,134 6, 509 —
(—0---Z0Ofh) % Ta—n Ta—n TH
CROATIA E ff fE % 2. 7000 400 402 52, 163 2028/06/15
IVORY COAST ES T 6. 6250 200 180 23,413 2048/03/22
/N EE — — 600 582 75,577 —
o — @ NG — — 600 582 75, 577 —
o Gl — — — — 9, 888, 356 —

(%) MEARITAALZETHY . EEHIROEDNRH D EXA, —EOHEELRVTER SN TITHHL W SN D MEHROZ L2 VNET,
FIBEIRF AT, WIRORHI 2 D2 EOREEBE BB OMEIC L W BERE L b0 T,
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ES I F B 147, 815, 735 B & i &EF % 5% B #& = 25, 881, 306
i) A # bi| 5, 956, 503 7 = By 421, 704, 549
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F2281 (20164F10H11H) 13, 042 5.2 1, 356. 35 5.3 93.7 5.0 20, 909
Fo3H (20174E4 A10H) 15, 378 17.9 1, 499. 65 10. 6 93.3 5.0 20, 704
H24H1 (20174£10H 10H) 18, 062 17.5 1,695. 14 13.0 93. 4 5.2 19, 751
258 (201844 H 9 AH) 18, 410 1.9 1, 725. 88 1.8 93.6 5.1 17, 145
268 (20184£10H 9 A) 18, 814 2.2 1, 761.12 2.0 93.8 5.2 16, 373

AGERKAHE R (TOPTY) (3, HoXAHAGEEIRGITT (WAGEERIGIFN ORMIITETSH Y | RO, HEIEOAK, FIMZ EFERICET 5~
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& oo | & B | CFHYHM | oo | & | CFANME
Tk TH M Tk M M
CHINA MAPLE LEAF EDUCATIONAL 24,860 | 1,648,535 66 | WESTERN DIGITAL CORP 100 853, 502 8,535
TEXAS INSTRUMENTS INC 95.2| 1,216,553 12, 778 | BROADCOM INC 34.25 798, 442 23,312
RNYBELFAAR=NT 4 T A 135 570, 499 4,225 | MICROSOFT CORP 50 625, 221 12, 504
B LA — VT 7 90 488, 164 5,424 | AR T 500 588, 427 1,176
JOHNSON & JOHNSON 21.3 297, 313 13,958 | CARNIVAL CORP 79.8 530, 926 6, 653
CHINA MEIDONG AUTO HOLDINGS 5, 892 276, 258 46 | ANTA SPORTS PRODUCTS LTD 865 468, 365 541
CENTRAL CHINA REAL ESTATE 4,072 177, 785 43 | CHINA OVERSEAS LAND & INVEST 1, 306 467, 949 358
AT&T INC 40 152, 530 3,813| NTT Fa® 175 436, 608 2,494
ALTRIA GROUP INC 21 146, 036 6,954 | INTEL CORP 72.2 401, 795 5, 565
CHINA WATER AFFAIRS GROUP 2,982 392, 761 131
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BEE (16.5%) RIEZE (9.7%)

KF AN AT 3 232.7 232.7 824, 688 I LA —TF 4 TR — 90 483, 840
e (23.8%) ZOMERE (9.6%)

T4 A 47 44 566, 720 FYV w7 A 288 288 477,072

AN AT 250 250 618, 125 THE Tk T

AT 500 - - o B & E| 18STT| 1,629.7] 4,984,623
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APPLE INC 240. 8 140. 8 2,082 226,593 | 77/ uy— n=F7 =T ELOHS
JPMORGAN CHASE & CO 963. 8 876.8 8, 834 961, 120 | 81T
CISCO SYSTEMS INC 1, 350 1, 350 5, 833 634,610 | 77 ) uy— - n"—=FU =7 BLUHSR
BROADCOM INC 342.5 — — — | R - R RE LS E
WALGREENS BOOTS ALLIANCE INC 770 770 5, 387 586, 126 | Bl « EiELEM/NEY
COCA-COLA CO/THE 694 — — — | B BB 2Nz
AMERICAN WATER WORKS CO INC 1, 229 1, 229 10,918 1, 187,816 | A%§ F3¥
NEXTERA ENERGY INC 762.5 762.5 13, 136 1,429, 103 | A% HE
HOME DEPOT INC 507. 2 507. 2 8,979 976, 876 | /IN5E
JOHNSON & JOHNSON 690 903 11, 469 1,247, 712 | BES - 477 ) ny—+ G4 THL 20 R
MCDONALD’ S CORP 625 479 8, 632 939, 133 | HHBREV—E A
ALTRIA GROUP INC 953.8 813.8 3, 969 431, 865 | i« IR - Z 8 a
CONOCOPHILLIPS 1,800. 7 1, 800. 7 11, 429 1,243,365 | =T R/LF—
RAYTHEON COMPANY 460 460 7, 146 777, 474 | EARBY
CHEVRON CORP 561 561 6, 297 685, 136 | — R /LX—
AT&T INC 2,242 2, 190 6, 764 735,954 | EXUEE Y —E X
TEXAS INSTRUMENTS INC — 952 8,996 978, 718 | YL « et (R ELE
UNITEDHEALTH GROUP INC 270 270 6, 482 705, 194 | ~V A 7RSSR « P—E R
WESTERN DIGITAL CORP 1, 000 — - — | 77/ 8V— ~"=FU =7 BLUHS
NORTHERN TRUST CORP 815 815 6,925 753, 376 | 4 Fisxft
ANALOG DEVICES INC 1,048. 3 688.3 5,727 623, 077 | R « e (Rl s
INTEL CORP 1, 300 578 2,742 298, 305 | fiE (A - +1#-M—\§zli‘%l_
MICROSOFT CORP 1, 450 950 9, 695 1,054,795 | Y7 b7 =7 « —E R
CARNIVAL CORP 1,527. 4 729. 4 3,693 401, 835 | WEE P —E X
WSl 3 R T SN - - U 21,603 | 17,826.5] . 155, _1_4_4_ _16,878, 193 | .
B W <k $D 2384 21861 <32.2%>
(WF+5 - FiL- -« h+4) LS EEE TS R TH
MANULIFE FINANCIAL CORP 2, 000 2, 000 3,976 325, 395 | {f:fR
G KB L & m 20000 200[ 3916 ses395|
- & Wﬁ B <k D> LERIA LEBAA — <0.6%>
(F=RLSUT KL« A=RLFYT) =Y S B |[TA-Ab7 )7 kv TH
BHP GROUP LTD 4,352.4 4,352. 4 14, 967 1,163, 155 | &4
WESTPAC BANKING CORP 3, 455. 59 2, 455. 59 6, 192 481, 257 | $R1T
A% 3 IR T SN - U 7,807.99| __6,807.99| ____ 21,160 | 1,644,413 | .
M B < D 28610 2881 <3.1%>
(BE- FIL- - - FH) LS ik | & Fv TH
SUN HUNG KAI PROPERTIES 1, 660 — — — | REhE
CHINA MEIDONG AUTO HOLDINGS 65, 000 123, 920 34, 201 474,722 | /N5E
CENTRAL CHINA REAL ESTATE 49, 000 89, 720 26,018 361, 140 | REhpE
CHINA MAPLE LEAF EDUCATIONAL - 248, 600 81, 043 1,124,885 | {HEH P — A
CHINA WATER AFFAIRS GROUP 93, 380 63, 560 52, 500 728,707 | A%EHF
CHINA MOBILE LTD 6, 330 6, 330 49, 342 684, 871 | FEXUEIE Y — B X
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CHINA OVERSEAS LAND & INVEST 28, 700 15, 640 41, 837 580, 697 | ENFE
SANDS CHINA LTD 23, 200 23, 200 78, 184 1,085,193 | {H&EHE Y —E R
ANTA SPORTS PRODUCTS LTD 33, 550 24, 900 85, 780 1,190, 633 | M{AEER - 781 v
BOC HONG KONG HOLDINGS LTD 21, 200 16, 780 47, 235 655, 631 | /1T
LONGFOR GROUP HOLDINGS LTD 7,000 7,000 16, 065 222,982 | REhE
BOC AVIATION LTD 6, 000 6, 000 34,710 481, 774 | AN
W 3t IR SN R - U 335,020 | . 625,650 | . 546,919 | 7,891,241 | ...
— 8O B <k FD> L1§7AR 1185 — <14.5%>
(SUHAR=IL - FIL - = = SUHR—I) SRS HEE [Ty ai—n e B T
CAPITALAND LTD 22, 050 22, 050 6,923 555, 419 | EhEE
RN R SN LA U 22,050 | . 22,0501 . 6,923 . 585,419 | ...
- M B < P> 1E5HA LERIN — <1.1%>
(BE - FIL- - - BE) SRS Hik | THE - v T
TAIWAN SEMICONDUCTOR MANUFAC 17,021. 31 17, 021. 31 362, 553 1,279, 815 | HEK - g R RIS E
W b 3 R SN A #A | 17,021.31]  17,021.31| 362,553 | 1,279,815 | ..
— #OM % <k P> 1E5HA LERI — <2.4%>
AFYR-KRF+ - - AFXYR) LS ERE [TA XA RV R TH
BUNZL PLC 2,218.3 2,218.3 5,215 725,124 | EAM
RECKITT BENCKISER GROUP PLC 763 763 4, 520 628, 568 | FEEM M - 73—V F LG
ASTRAZENECA PLC 1,119 1,119 6,719 934, 292 | EE& - AAT) ) 0y— T4 THA YA
BRITISH AMERICAN TOBACCO PLC 1,970 1,970 4, 874 677, 787 | £« BB - Z 8o
RN N SN R U 6,070.31 ____ 6,070.3]1 . 21,330 | 0 2,965,773 | ...
3 EERLEE SRS R AR P2 — <5.6%>
(RAR =TS0« + R R) ELS IR [FAAR 7T TH
UBS GROUP AG-REG 3,885. 7 3,885. 7 4,913 545, 493 | 45l 4xfh
JULIUS BAER GROUP LTD 1, 405 1, 405 5,183 575, 421 | 4-FE 4l
ROCHE HOLDING AG-GENUSSCHEIN 325 325 8, 056 894, 460 | Bl A AT/ ) ny—+ T4 THA VA
SWISS RE AG 716 529 4, 825 535, 731 | k&
NOVARTIS AG-REG 894. 9 684.9 5, 691 631, 872 | EE& - AMAT) ) ny— T4 THA YA
GIVAUDAN-REG 41 41 9, 491 1, 053, 746 | F&EAf
e = [ S ENE 7,267.6 6, 870. 6 38, 161 4,236, 725
W N E b Er e e e e B e e R EEEE
O B < P> 6841 [Ez2il] — <8.1%>
(JI9z—-H0O—F+++-/)L91—) [EL7S BEER [F/vyz— Ju—% TH
TELENOR ASA 4, 582 4,582 79, 039 1,006, 963 | EEXUEIE Y —E X
RN R SN LA U 4,582 .. 4,582 .. 79,039 ] 1,006,963 | ...
- 8O < P 1E5HH LERIN — <1.9%>
(BE -+ - - - BEH) [E17S BHER [TE - 74 M
KT&G CORP 556. 7 556. 7 5, 567, 000 541,669 | £ & « fickk - Z 3=
W b R SN LA U 596. 71 ... 556.7 | __5.567,000| . 541,669 | ...
- O B < P> 1ERHA LERIN — <1.0%>
(a—0a- - - F3524) [ELS [EL7S To—n TH
ING GROEP NV 2,760 2,760 2,722 339, 565 | $R1T
- [ SN N 2, 760 2, 760 2,722 339, 565
A B fe e i s R - EUCEREE/ oot EERERRC A R 4oz EO TR LR LR LR e EE e T EP LR LR
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ORANGE 2,430 1, 360 1,931 240, 897 | EXUEE Y —E X
TOTAL SA 1,700 1,700 8,041 1,003,034 | =¥ —
L’ OREAL 336 336 6, 634 827,565 | FREM M - 73—V F LG
ACCOR SA 1,710 1, 360 5, 032 627,691 | HEREYV—E R
- [ SN ENE 6, 176 4, 756 21, 638 2,699, 188
MO R R R R R T 2 2 ST ey |
bz 3 . (o)
(a—a- - - Fq4v) ELS EL7S Fa—n +M
VONOVIA SE 557.5 557.5 2,262 282, 203 | REhpE
DEUTSCHE WOHNEN SE 631.5 631.5 2,619 326, 751 | REHPE
ALLIANZ SE-REG 370 280 4,925 614, 439 | {:F&
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CAIXABANK SA 10, 700 10, 700 3, 494 435, 918 | $R1T
E 3 R/ SN o N 10,700 | _____ 10,700 ] ___ 3494 | . 435,918 | ..
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(—@:- - -q452Y7) 5173 [ER7S Fz—n TH
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(A—\: - 74232F) LS [EE7S Fa—n TH
SAMPO 0YJ-A SHS 1,674.7 1,674.7 6, 482 808, 659 | {4l
KONE 0YJ-B 1,516.6 1,516.6 6, 406 799, 099 | ‘GA
o oz B & m[ B19L3 [ 3193 12,888 | 1,607,759
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RELX PLC 2, 437. 52 2,437.52 4,419 551,253 | g3 - MY —E R
N, IR S - : B 2,437.52 | . 2,431.52 | . L4191 . 551,253 | ...
8O % <tk 3 1§61 LEBHA — <1.1%>
A2 MR B A& Wi 33,201.82| 31,691.82] 65575 8 179,918 | ...
R O % <l = 14454 LA - {15.6%>
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ST S N | AR T e T e
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(A—a- - - IS5UR) u] ul Fa—n M
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7N E --4? --------------------- fﬁﬁ_ ---------------------------------------------------------------------
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58 8] (20154E 3 A27H) 11, 563 35.6 12,651 41.9 97.5 2, 369
598 (20164E 3 AH28H) 10, 793 AN 6.7 12, 158 A 3.9 97.9 1,743
108 (20174E 3 A27H) 10, 371 A 3.9 12, 309 1.2 98. 6 1,577
H11H (20184E 3 H27H) 10, 590 2.1 11, 689 /A 5.0 97.7 1, 344
H128 (20194E 3 H27H) 12, 165 14.9 14, 509 24.1 97.1 1, 252
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- S&P% IREIT
1 iH BEBAGFERES
- A H (ﬁﬂéu/&# Pﬁﬁ& ) ,ﬁéﬂ)\tt$%
s 5 = (& HEH) Jis vk 2R
M % % %
(4] #) 201843 H27H 10, 590 — 11, 689 — 97.7
3HKEK 10, 752 1.5 12,012 2.8 97.5
4 AEK 11,071 4.5 12,372 5.8 97.4
5 R 11,053 4.4 12,816 9.6 97.2
6 HR 11, 407 7.7 13, 330 14. 0 97.4
EES 11,522 8.8 13,374 14. 4 98.2
8 AR 11, 621 9.7 13,786 17.9 99. 0
9 AR 11,646 10.0 13, 654 16.8 98. 6
10H R 11,246 6.2 13, 464 15.2 98.3
TES 11, 429 7.9 13,783 17.9 98. 1
121K 10, 663 0.7 12, 648 8.2 97.8
20194E 1 H K 11,513 8.7 13,766 17.8 97.6
2 AR 11,781 11.2 14, 111 20. 7 98. 3
(5 oK) 201943 A27H 12, 165 14.9 14, 509 24. 1 97. 1
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Z DAt E 12 0.109 Z DO =W oz ofihE M -t O A5 0
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(Z fth) (0 (0.001) | {EFEMEEICRIT HALBL. (SRE3H QLB BT 5 32 A%

At 26 0.233

v DR EAEERIT 11, 309F] T,

* THER) ML 1 T 0 o208 e E b o T EAEMA THR L CT100%2 R Lz b D TY,
*HP OB (HEBEON L b OITHEERBIS L ET,) 13, 1B - A X0 2N B EB RN b 5720, BERIC I FH LR T,
*AATEE Z SIS ARMIEEE LA L TOET,
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BEAZaa PR Y — MNEEEAN — — 36 8,420

EAN | BAELT 7o FEEEAN — — 51 32, 471
2FAT v R T—R_UBREEA — — 115 19, 391
0| F7AU#H - v O|F7AVHl - R

SIMON PROPERTY GROUP INC — — 203 37

GGP INC — — 12,117 246
HEALTHCARE TRUST OF AME-CL A — — 262 7
BRIXMOR PROPERTY GROUP INC 7,133 113 — —
VEREIT INC 15, 300 117 — —

#ME | EQUITY RESIDENTIAL — — 783 57
EQUINIX INC 34 14 — —

HOST HOTELS & RESORTS INC — — 6, 454 125
COLUMBIA PROPERTY TRUST INC 5,133 113 — —

VICI PROPERTIES INC — — 2,825 60

RYMAN HOSPITALITY PROPERTIES 1, 470 124 1,470 115

CROWN CASTLE INTL CORP — — 1, 542 177
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PROLOGIS INC 5, 458 346 1,237 82
ALEXANDRIA REAL ESTATE EQUIT — — 453 55
LIBERTY PROPERTY TRUST 1,372 60 — —
MACERICH CO/THE — — 3, 346 164
REGENCY CENTERS CORP — — 247 16
SL GREEN REALTY CORP — — 2,712 258
TAUBMAN CENTERS INC — — 1,100 64
CUBESMART 3, 969 125 2,319 70
EXTRA SPACE STORAGE INC 1,322 122 — —
DOUGLAS EMMETT INC 7, 200 267 4,205 150
DCT INDUSTRIAL TRUST INC — — 4,801 307
| Fhr4 - P b FHF+-% - v
CAN APARTMENT PROP REAL ESTA 3, 700 176 4, 968 192
CHARTWELL RETIREMENT RESIDEN — — 10, 200 152
A | FA=Ab7YT7 B A | FA=2r7Y7« kb
SCENTRE GROUP — — 42, 841 171
GPT GROUP — — 12, 448 74
STOCKLAND — — 47, 822 187
GOODMAN GROUP 16, 700 197 — —
r THFH - N 5] T&HH - Fv
4hE | LINK REIT — — 2,092 184
0| FyvAR—=np. Ru | Ty AR—=n . By
MAPLETREE INDUSTRIAL TRUST 209, 200 411 — —
( —) (AN 0)
ASCENDAS REAL ESTATE INV TRT 75, 000 204 — —
( —) (AN 0)
SUNTEC REIT — — 116, 200 218
( —) (AN 0)
MAPLETREE LOGISTICS TRUST — — 385, 232 469
( —) (AN 0)
H|FAF)2 KR H|FAF) 2 KR
TRITAX BIG BOX REIT PLC — — 120, 813 185
( 27, 550) ( 35
SAFESTORE HOLDINGS PLC 15, 897 88 1,336 7
LAND SECURITIES GROUP PLC 10, 506 87 1,082 9
SEGRO PLC 4,776 30 57, 786 385
HAMMERSON PLC 15, 679 83 24, 157 89
BIG YELLOW GROUP PLC 9, 427 90 — —
m TFa—n =] Ta—n
NSI NV 3, 653 129 450 16
UNIBAIL-RODAMCO-WESTFIELD 483 77 — —
ICADE — — 3, 378 264
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UNIBAIL-RODAMCO SE — — 2, 286 441
GECINA SA — — 2,284 319
KLEPIERRE — — 303 9
ALSTRIA OFFICE REIT-AG — — — —

HE (o (A 5

WAREHOUSES DE PAUW SCA 2,630 307 157 20
INMOBILIARIA COLONIAL SOCIMI 3, 254 31 3,511 30
HIBERNIA REIT PLC 136, 153 210 12, 987 16
GREEN REIT PLC 133, 353 212 17,511 25

* AT IE L4
k() PIEmEL a0F AEEE R SICK 28BN T EROBFITFEER T EREA,

FEFEFRAEOBG KRS (20184E 3 A28 A A 5H20194E 3 H2TH £ 7)
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BN BT HFIFRRA L OERGITH Y FH A,

HHAEZEEDORM 20194F 3 27 B BLE
W77 R FT « 77 U ABREALANT-HERT 7 > KO
g WMWK
adi n % ¥ A P
5] +M %
BEAZrr YA — MEEEA 168 40, 689 3.2
A A2V — MERIEAN 184 24, 398 1.9
IV w7 ARBREREEN 128 25, 152 2.0
fE Y — MEEEEA 200 34, 420 2.7
TRT 4T A~ T 4 AEEIEN 60 47, 520 3.8
& &t 740 172, 180 13.7
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SIMON PROPERTY GROUP INC 2, 359 427 47, 256 3.8
ASHFORD HOSPITALITY TRUS-D 3, 489 89 9,934 0.8
HEALTHCARE TRUST OF AME-CL A 7,991 230 25, 463 2.0
BRIXMOR PROPERTY GROUP INC 7,133 131 14, 483 1.2
VEREIT INC 15, 300 130 14, 374 1.1
EQUITY RESIDENTIAL 3, 165 237 26, 286 2.1
EQUINIX INC 325 145 16, 081 1.3
SUNSTONE HOTEL INVESTORS-F 5,242 134 14,919 1.2
AMERICAN HOMES 4 RENT-D 7, 289 189 20, 979 1.7
HERSHA HOSPITALITY TRUST-D 6, 230 148 16, 402 1.3
INVITATION HOMES INC 7,016 170 18, 867 1.5
COLUMBIA PROPERTY TRUST INC 5,133 115 12,816 1.0
VICI PROPERTIES INC 5,057 111 12, 347 1.0
CROWN CASTLE INTL CORP 958 120 13,293 1.1
PROLOGIS INC 4,221 304 33, 666 2.7
ALEXANDRIA REAL ESTATE EQUIT 1,546 222 24, 577 2.0
LIBERTY PROPERTY TRUST 1,372 67 7, 436 0.6
REGENCY CENTERS CORP 1,961 131 14, 546 1.2
TAUBMAN CENTERS INC 1,982 105 11, 658 0.9
CUBESMART 1, 650 53 5, 890 0.5
EXTRA SPACE STORAGE INC 1, 322 134 14, 873 1.2
DOUGLAS EMMETT INC 2,995 122 13, 486 1.1
TAaF& - K TH
SMARTCENTRES REAL ESTATE INV 2,500 87 7,245 0.6
CAN APARTMENT PROP REAL ESTA 3,437 177 14, 668 .2
TA=ARF )T« Kb T
SCENTRE GROUP 56, 907 235 18, 520 1.5
INGENIA COMMUNITIES GROUP 167, 863 508 40, 079 3.2
DEXUS 18, 875 240 18, 963 1.5
GPT GROUP 64, 089 401 31,614 2.5
MIRVAC GROUP 155, 625 434 34,214 2.7
STOCKLAND 25,276 96 7,628 0.6
GOODMAN GROUP 16, 700 226 17, 818 1.4
T&W - ML TH
LINK REIT 25, 908 2, 292 32, 283 2.6
FY U HR=L - KL FH
MAPLETREE INDUSTRIAL TRUST 209, 200 435 35, 563 2.8
ASCENDAS REAL ESTATE INV TRT 75, 000 218 17, 837 1.4
FAXVRRR TH
TRITAX BIG BOX REIT PLC 225, 547 323 47, 309 3.8
ASSURA PLC 178, 395 101 14, 827 1.2
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SAFESTORE HOLDINGS PLC 14, 561 85 12, 559 1.0
LAND SECURITIES GROUP PLC 9, 424 85 12,521 1.0
SEGRO PLC 67,723 448 65, 487 5.2
BIG YELLOW GROUP PLC 9, 427 93 13,611 1.1
Fa—n T
HIBERNIA REIT PLC 123, 166 162 20, 176 1.6
GREEN REIT PLC 115, 842 173 21,601 1.7
NST NV 3,203 120 14, 951 1.2
WAREHOUSES DE PAUW SCA 2,473 352 43, 836 3.5
UNIBAIL-RODAMCO-WESTFIELD 1, 020 156 19, 426 1.6
GECINA SA 1,323 173 21,541 1.7
KLEPIERRE 1, 906 58 7,317 0.6
ALSTRIA OFFICE REIT-AG 9, 801 138 17, 202 1.4
INMOBILTARIA COLONIAL SOCIMI 39, 863 364 45, 354 3.6
= it 1, 718, 790 — 1,043, 801 83.3
*HRB SRR, WIR ORI & 33 E ORI % B (S 72 EAIS O fMEIC £ 0 HEHRE L= b 0T,
* T, SIS TEREEIC I B OIS
REEFZMEDHER 20194F 3 H 27 H BITE
= A ) ERE S
- 7F i %A e R
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= — g - B — v & Zz O Ml 36, 342 2.9
B g B e 5] PE fie # 1, 252, 323 100. 0
|~}
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17 AU B« F=110.53, 1 HF %+ KL=82.55[,
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12— =124, 48[
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2 — - om - 30, 575, 849 = Hyﬁy Fic *Jﬁ (g 48,157, 189
® R H GRis 1,215, 981, 695 = ' 2 52,245
i 5 )\( Wﬁ/z 17, 097 O fti I K & 378, 481
y f ) b3 N F B AN 8, 169
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B) & & 28 72 = & 182, 734, 843
z o i R B E H 28 5 = i) A 48,298,813
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oM
240, 335, 21619

1,029, 416, 1421

F A MR HARARIC T, WIROFMHEZICL L2 bDOEERET,
*MERIZER AR A L X, IR OMER R & TR D EEEZ VD, oA
Z TRSEITFIEEE LT, ERSETHEA L LTRSS ET,

EUEHIIISWEY A,

| xezous.

SHEOBMKRBIUET, LERIOBEEAATRELTEY T,




JAETAT4 IY—TF7F

ERHESE
RER - 201943 A27H
(%1281 : 20184E 3 §28A ~20194 3 §27A)

L7 RIE, EEEOBYREEZFTWELE, 2212, BihOERARTREZ CHREHRHL L
F£9,

HT77 Y FOEEAIROBY TY,

[lnbeg ] BixEET
SEERAR EHR
ERAE TN—LN—TEREROEEREEMRENES T D) ERTOIAFRE

FTHLITLY, TL—LN—VERBHEIRIHAOHRTRICOVNT, Z0
RN AESEEHRIEZI S L E2BEEL LTEALET,

FEERAAER TN—LNR—TEREHOEERICEEMBEENEH T 2NERTOAHFETE
BREMZELET,
RAHIR CHRANDOREER AL, BRAEOERRS & VR BRI T WM EDR

HRPRETEZICEIYRBLELDIZRY., BERHICEVWTEEMEOHERE
MEDLNLURNE LET,
CHNEREE~DREREICE, FIREHRTHEE A,

EEEHONZAN—FF—EODTHEA

& KSR 1R

Quality Daiwa SB Investments

RR#ATREBXENE=TE2E1&
https://www.daiwasbi.co.jp/




AEF4T4 - IY—T7 K

=i 5 AN ERER

. B 7/1/ww\w7?éﬁ T i=Ed
o & il 48 () N RE | 5N | SOBTE
’ %%f (B2 45%0) %%f MRS | AR | & %

RS ~ RS
M % % % % =D
%8 (20154 3 H27H) 6, 508 A10.9 5,671 Al11.4 99.5 — 753
%9 H (20164E 3 H28H) 4,905 N24.6 4,234 A25.3 98.0 — 567
108 (20174 3 A27H) 5, 126 4.5 4,396 3.8 99. 4 — 519
1115 (2018%E 3 H27H) 5, 081 A 0.9 4,339 A 1.3 98.9 — 449
128 (20194E 3 H27H) 5, 144 1.2 4,268 A 1.6 98.9 — 392
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7THRE 5, 270 3.7 4,464 2.9 98.3 —

8 HE 5,183 2.0 4,373 0.8 98. 1 —
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20194F 1 K 4,983 A 1.9 4,150 A 4.3 99. 2 —

2 K 5,127 0.9 4,261 A 1.8 99. 1 —

(B oK) 20194E 3 H27H 5, 144 1.2 4, 268 A 1.6 98.9 —
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OTP Bank plc HUF 333,448 11,939,556  0.58
11,939,556  0.58
LS A
?]Vt;[ ?‘c Industrial usb 404,739 4318565 021 s Bank Lo INR £.587,257] 277, 5001 0.6
er“gaenl;garas oo ' =18 i HDFC Bank Ltd. INR 971,253 80,115,116  1.47
MercadoL bre, Inc. usD 56,100 16633089  0.82 ngs‘”tizeve'opmem Finance INR 1,030,868 28706393 141
orp. .
Tenaris SA, ADR LSD 270,600 309;’:65;;‘2 ?-‘;Z (CICI Bank Ltd. INR 3,553,885 14261927  0.70
" — . Infosys Ltd. INR 554,533 10,607,312 052
ARV H— ;
Maruti Suzuki India Ltd. INR 129984 16,739,793  0.82
Anheuser-Busch InBev SA EUR 86,286 :;7;)123 222 pe—— NR 2510334 5850292 029
5 e ’ Power Grid Corp. of India Ltd. INR 3342822 9119611 045
TIVN P
Yes Bank Ltd. INR 4,650,048 23,060,035  1.13
Banco Bradesco SA Preference BRL 2,186,395 15,131,662 0.74 149,038,087 735
BR Malls Participacoes SA BRL 2251299 5756874  0.28 AU RELT S :
) LRxy
Itau Unibanco Holding SA Preference BRL 6,202,724 64,584,617 3.17 ‘Astra International Tok. PT DR 36,697,400 16912038 083
Lojas R SA BRL 4,981,038 37489605  1.84
MOJi,S ‘ S”E”e' — == e R Bank Central Asia Tok. PT IDR 18,713,500 28028052 137
ultiplan Empreendimentos g 5 A g
imobilarios SA Gh580:280] 200
Raia Drogasil SA BRL 2,132,194 36527,143  1.79 Axva
164,853,406  8.08 Fresnillo plc GBP 727018 10992288 054
Grupo Aeroportuario del Sureste SAB usb 35,132 5,617,958 0.28
7y po e
de CV, ADR
Banco Santander Chile, ADR usb 759,743 23,855,930 117 g
WalMart de Mexico SAB de GV MXN 9,925213 26408750  1.29
SACI Falabella CLP 1663422 15060061  0.74
T sse1seet  1s 43,016:996/ I 2:11
HE 2=
e T, A0 &5 T AT G Credicorp Ltd. usD 101,800 22,775,714  1.12
AAC Technologies Holdings, Inc. HKD 802400 12.552663 062 Southern Copper Corp. usD 215,500 9,979,805 0.49
Alibaba Group Holding Ltd., ADR USD BTREES | AT | | GER ye S2755513] RTS]
i e . T g T4y
Anhui Conch Cement Co. Ltd. ‘A’
X o CONY 1322445 6,686,896 033 BDO Unibank, Inc. PHP 2693137 6333612 031
Anhui Conch Cement Co. Ltd. *H' HKD 2995000 17,163,272 084
Baidu, Inc., ADR USD ’1 74’300 42'804'594 2'1 o GT Capital Holdings, Inc. PHP 363,780 6,191,650  0.30
China Longyuan Power Group Corp. ) 2 8751000 7'1 y '520 0'35 SM Investments Corp. PHP 1428813 23373846  1.15
Ltd, ‘H’ o e ’ Universal Robina Corp. PHP 5,505,730 12,470,644  0.61
China Mengniu Dairy Co. Ltd. HKD 7,352,000 24904531 122 48,369,752 2.37
CSPC Pharmaceutical Group Ltd. HKD 4754000 14,362,121 070 vy¥7
Ctrip.com International Ltd., ADR UsD 476,400 22005312 112 Magnit PJSC, Reg. S, GDR usb 249074 4,489,559  0.22
Hangzhou Hikvision Digital Technology sy 3567221 20040876 098 Mail.Ru Group Ltd., Reg. S, usb 343,574 9,956,774  0.49
Co. Ltd. ‘A™* T o GDR Preference
Hengan International Group Co. Ltd. HKD 2,727,500 26,205,754  1.29 Sberbank of Russia PJSC, ADR usb 4,337,156 62,498,418  3.06
Huaneng Renewables Corp. Ltd. ‘H’ HKD 20,176,000 6725577 033 X5 Retail Group NV, Reg. S, GDR usb 320,021 8531760 042
Kweichow Moutai Co. Ltd. ‘A’ * oNY 114,246 12640000 062 Yandex NV ‘A’ usD 319,000 11,388,300 056
Midea Group Co. Ltd. '‘A™* * CNY 521,787 4,123,231 020 96,864,811 4.75
New Oriental Education & Technology  |;gp 51900 4964235 024 Br7U%
Group, Inc., ADR Aspen Pharmacare Holdings Ltd. ZAR 478,989 8,834,204 043
Ping An Insurance Group Co. of China HKD 4,729,100 43,472,876 213 Barclays Africa Group Ltd. ZAR 696,088 7,974,586 0.39
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Tencent Holdings Ltd. 8334 ;9 ;339:*1§ 26'94 Naspers Ltd. ‘N' 2R 187,022 33728393 165
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A /AE""A — . 5 — Shoprite Holdings Ltd. ZAR 2008043 33,179,838 163
Gﬁ:)pgpr\/eafere%ccwgnesy ‘alores SA, Usl| 806,209 6,643,16! 0.33 157,288,639 771
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&
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61,134,397  3.00
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Largan Precision Co. Ltd. TWD 392,000 57,982,352 284
President Chain Store Corp. TWD 1,842,000 20,909,515 1.02
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Co. Ltd.
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AROTHFRBIFTC LB E RIS 5 AR
TAEBYF
Codere Finance 2 Luxembourg SA, usb 2,010,000 1,843944  0.13
Reg. S 7.625% 01/11/2021
Pampa Energia SA, 144A 7.5% usD 1,635,000 1,469,497 0.10
24/01/2027
YPF SA, 144A 8.5% 23/03/2021 usD 2,790,000 2,842,452 0.19
YPF SA, Reg. S 8.5% 28/07/2025 usb 1,655,000 1,578,440 0.11
7,734,333 0.53
F—AMYT
Erste Group Bank AG, Reg. S, FRN EUR 1,800,000 2,269,369 0.16
6.5% Perpetual
2,269,369 0.16
77VN
Cosan Luxembourg SA, 144A 7% usD 3,910,000 3,815,397 0.26
20/01/2027
Marfrig Holdings Europe BV, 144A 8%  USD 935,000 949,376 0.07
08/06/2023
Minerva Luxembourg SA, 144A 6.5% usb 4,590,000 4,225,095 0.29
20/09/2026
Petrobras Global Finance BV 8.75% usb 4,440,000 4,829,810 033
23/05/2026
Petrobras Global Finance BV 7.375% usb 6,710,000 6,714999 047
17/01/2027
Petrobras Global Finance BV 7.25% usb 3,910,000 3,626,427 0.25
17/03/2044
24,161,104 1.67
AT
Teck Resources Ltd. 6% 15/08/2040 usb 1,665,000 1,521,093 0.11
Teck Resources Ltd. 6.25% usb 2,015,000 2,022,053 0.14
15/07/2041
3,543,146 025
FY
VTR Finance BV, Reg. S 6.875% usb 2,210,000 2,234,122 0.15
15/01/2024
2,234,122 0.15
75V R
Altice France SA, 144A 7.375% usb 6,175,000 6,060,361 0.42
01/05/2026
Horizon Holdings | SAS, Reg. S 7.25% EUR 2,100,000 2,547,117 0.18
01/08/2023
Horizon Parent Holdings Sarl, Reg. S EUR 2,320,000 2,817,685 0.19
8.25% 15/02/2022
Loxam SAS, Reg. S 4.25% EUR 415,000 503,985 0.03
15/04/2024
Loxam SAS, Reg. S 6% 15/04/2025 EUR 650,000 801,505 0.06
12,730,653 0.88
KLY
Garfunkelux Holdco 3 SA, Reg. S 8.5%  GBP 1,675,000 2,150,980 0.15
01/11/2022
Safari Verwaltungs GmbH, Reg. S EUR 2,120,000 2,448,574 0.17
5.375% 30/11/2022
Unitymedia GmbH, Reg. S 3.75% EUR 2,860,000 3,488,578 0.24
15/01/2027
8,088,132 0.56
AV EXVT
TBG Global Pte. Ltd., Reg. S 5.256% usb 1,625,000 1,596,032 0.11
10/02/2022
1,596,032 0.11

BlEkin PR meE
ShifA R B &% Ush L (%)
TANVIVE
Europcar Groupe SA, Reg. S 4.125% EUR 2,030,000 2,324,618 0.16
15/11/2024
2,324,618 0.16
12Y7
Inter Media and Communication SpA, EUR 2,950,000 3,443,863 0.24
Reg. S 4.875% 31/12/2022
Intesa Sanpaolo SpA, Reg. S, FRN EUR 2,375,000 2,830,575 0.19
7% Perpetual
UniCredit SpA, Reg. S, FRN EUR 2,120,000 2,764,167 0.19
9.25% Perpetual
9,038,605 0.62
A&
SoftBank Group Corp., Reg. $5.125%  USD 6,275,000 5,816,960 0.40
19/09/2027
5,816,960 0.40
NIRYTNYT
Altice Financing SA, 144A 7.5% usb 9,635,000 9,227,353 0.64
15/05/2026
Altice Finco SA, 144A 8.125% usb 590,000 589,696 0.04
15/01/2024
Altice Luxembourg SA, 144A 7.75% usb 3,755,000 3,647,250 0.25
15/05/2022
Amigo Luxembourg SA, Reg. S GBP 2,480,000 3,392,338 0.23
7.625% 15/01/2024
ArcelorMittal 7.25% 15/10/2039 usb 3,855,000 4,438,608 0.31
ArcelorMittal 7% 01/03/2041 usb 260,000 294,385 0.02
Kleopatra Holdings 1 SCA, Reg. S EUR 5,020,000 4,411,896 0.31
8.5% 30/06/2023
LHMC Finco Sarl, 144A 6.25% EUR 1,250,000 1,440,169 0.10
20/12/2023
27,441,695 1.90
EaZs
ING Groep NV, Reg. S, FRN UsD 4085000 4,174277  0.29
6.875% Perpetual
OCINV, 144A 6.625% 15/04/2023 usb 4,980,000 5,067,150 0.35
Sigma Holdco BV, 144A 7.875% usb 5,355,000 5,060,475 0.35
15/05/2026
Sigma Holdco BV, Reg. § 5.75% EUR 6,290,000 6875004 047
15/05/2026
Sunshine Mid BV, Reg. S 6.5% EUR 1,375,000 1,522,342 0.10
15/05/2026
Ziggo Bond Finance BV, 144A 6% usb 4,000,000 3,705,000 0.26
15/01/2027
26,404,248 1.82
INT=—
DNB Bank ASA, Reg. S, FRN usb 2,875,000 2,942,678 0.20
6.5% Perpetual
2,942,678 0.20
BMT7Y%
MTN Mauritius Investment Ltd., Reg. S usb 3,900,000 3,923,400 0.27
6.5% 13/10/2026
3,923,400 027
ALY
Banco Santander SA, Reg. S, FRN EUR 2,300,000 2,882,530  0.20
6.75% Perpetual
Codere Finance 2 Luxembourg SA, usD 2,030,000 1,864,931 0.13
144A7.625% 01/11/2021
LHGC3 plc, Reg. S 4.1256% 15/08/2024  EUR 1,620,000 1,771,474 0.12
6,518,935 045
A A
Credit Suisse Group AG, FRN, 144A usb 3,510,000 3,631,393 0.25
7.5% Perpetual
Credit Suisse Group AG, Reg. S, FRN usD 3,355,000 3,418,896 0.24
7.125% Perpetual
7,050,289 0.49
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Consolidated Energy Finance SA, usb 5,080,000 5,131,204 0.36
144A 6.875% 15/06/2025
5,131,204 0.36
PE L
Aston Martin Capital Holdings Ltd., usb 3,965,000 4,068,645 0.28
144A 6.5% 15/04/2022
Barclays plc, Reg. S, FRN GBP 3,560,000 4,977,883 0.34
7.875% Perpetual
Cabot Financial Luxembourg SA, GBP 2,145,000 2,889,558 0.20
Reg. S 7.5% 01/10/2023
Debenhams plc, Reg. S 5.25% GBP 700,000 775,403 0.05
16/07/2021
Drax Finco plc, 144A 6.625% usb 4,010,000 4,037,067 0.28
01/11/2025
INEOS Group Holdings SA, Reg. S EUR 3,675,000 4,360,389 0.30
5.375% 01/08/2024
Standard Chartered plc, FRN, 144A usb 9,525,000 9,765,268 0.68
7.5% Perpetual
Virgin Media Receivables Financing GBP 1,765,000 2,296,795 0.16
Notes | DAC, Reg. S 5.5%
16/09/2024
33,171,008 229
TAUA
AES Corp. 6% 15/05/2026 usb 2,030,000 2,103,385 0.15
AES Corp. 5.125% 01/09/2027 usb 2,700,000 2,701,431 0.19
Aircastle Ltd. 5.5% 15/02/2022 usb 1,985,000 2,039,449 0.14
AK Steel Corp. 6.375% 15/10/2025 usb 8,450,000 7,908,293 0.55
Ally Financial, Inc. 5.125% 30/09/2024  USD 645,000 656,910 0.05
Ally Financial, Inc. 5.75% 20/11/2025 usb 7,485,000 7,649,371 0.53
AMC Entertainment Holdings, Inc. usbD 8,115,000 7,988,771 0.55
5.75% 15/06/2025
Archrock Partners LP 6% 01/10/2022 usb 5,745,000 5,716,275 0.39
B&G Foods, Inc. 5.25% 01/04/2025 usb 6,220,000 5,894,787 0.41
BWAY Holding Co., Reg. S 4.75% EUR 3,135,000 3,653,793 0.25
15/04/2024
Cedar Fair LP 5.375% 15/04/2027 usb 2,920,000 2,890,800 0.20
Centene Corp. 6.125% 15/02/2024 usb 805,000 847,114 0.06
CenturyLink, Inc. 7.5% 01/04/2024 usb 3,165,000 3,259,459 0.23
Chesapeake Energy Corp. 6.125% usD 1,750,000 1,778,691 0.12
15/02/2021
CNO Financial Group, Inc. 5.25% usD 3,350,000 3,345,159 0.23
30/05/2025
Community Health Systems, Inc. usD 4,040,000 3,704,599 0.26
6.25% 31/03/2023
Constellium NV, 144A 5.75% usbD 1,970,000 1,930,600 0.13
15/05/2024
Crestwood Midstream Partners LP usD 3,025,000 3,094,046 0.21
6.25% 01/04/2023
Crown Cork & Seal Co., Inc. 7.375% usb 225,000 242,359 0.02
15/12/2026
Darling Global Finance BV, Reg. S EUR 1,250,000 1,462,320 0.10
3.625% 15/05/2026
DaVita, Inc. 5.125% 15/07/2024 usb 4,155,000 4,019,962 0.28
DaVita, Inc. 5% 01/05/2025 usb 4,155,000 3,917,459 0.27
DCP Midstream Operating LP 8.125% usbD 1,440,000 1,715,400 0.12
16/08/2030
DPL, Inc. 7.25% 15/10/2021 usb 3,910,000 4,230,522 0.29
Energizer Gamma Acquisition BV, Reg.  EUR 2,130,000 2,508,993 017
S 4.625% 15/07/2026
Ensco plc 8% 31/01/2024 usb 4,496,000 4,519,986 031
Ferrellgas LP 6.5% 01/05/2021 usb 2,740,000 2,528,020 017
Freeport-McMoRan, Inc. 5.4% usb 8,305,000 7,594,507 0.52
14/11/2034
Freeport-McMoRan, Inc. 5.45% usb 6,010,000 5,282,279 0.37

15/03/2043

SEi%

Hess Corp. 7.875% 01/10/2029

Intelsat Jackson Holdings SA 7.5%
01/04/2021

Kosmos Energy Ltd., 144A 7.875%
01/08/2021

Kosmos Energy Ltd., 144A 7.875%
01/08/2021

Kraton Polymers LLC, Reg. S 5.25%
15/05/2026

Level 3 Financing, Inc. 5.375%
01/05/2025

Level 3 Parent LLC 5.75% 01/12/2022

Matador Resources Co. 6.875%
15/04/2023

Molina Healthcare, Inc. 5.375%
15/11/2022

MPT Operating Partnership LP, REIT
6.375% 01/03/2024

New Albertsons LP 7.45% 01/08/2029

New Albertsons LP 8% 01/05/2031

Newfield Exploration Co. 5.375%
01/01/2026

NGL Energy Partners LP 7.5%
01/11/2023

Noble Holding International Ltd. 8.95%
01/04/2045

NRG Energy, Inc. 7.25% 15/05/2026
NRG Energy, Inc. 6.625% 15/01/2027

NuStar Logistics LP 5.625%
28/04/2027

Outfront Media Capital LLC 5.625%
15/02/2024

Rowan Cos., Inc. 7.375% 15/06/2025

Southwestern Energy Co. 6.7%
23/01/2025

Sprint Communications, Inc. 7%
15/08/2020

Sprint Corp. 7.25% 15/09/2021

Summit Midstream Holdings LLC 5.5%
15/08/2022

Summit Midstream Holdings LLC
5.75% 15/04/2025

Tempur Sealy International, Inc.
5.625% 15/10/2023

Tempur Sealy International, Inc. 5.5%
15/06/2026

Tenet Healthcare Corp. 8.125%
01/04/2022

Tenet Healthcare Corp. 6.75%
15/06/2023

TransMontaigne Partners LP 6.125%
15/02/2026

Triumph Group, Inc. 7.75%
15/08/2025

United Rentals North America, Inc.
4.875% 15/01/2028

Weatherford International Ltd. 9.875%
15/02/2024

Weatherford International Ltd. 7.75%
15/06/2021

Welbilt, Inc. 9.5% 15/02/2024

William Lyon Homes, Inc. 7%
15/08/2022

WPX Energy, Inc. 8.25% 01/08/2023
Yum! Brands, Inc. 6.875% 15/11/2037
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1,955,000
3,540,000

4,460,000
6,360,000
3,210,000
5,390,000

1,675,000
4,830,000

2,055,000
1,900,000

1,450,000
850,000
1,630,000

6,520,000
3,020,000
10,650,000
6,475,000
7,920,000

1,185,000

1,695,000
3,415,000

2,010,000

3,645,000
1,220,000

1,160,000
1,655,000
2,225,000
4,555,000
5,695,000
1,945,000
2,350,000
6,230,000

760,000
6,545,000

2,055,000
3,395,000

5,465,000
3,725,000

PR R
USD bk (%)

2382238 0.16
3522300 024
4,554,775 0.31
6,495,150 045
3776430 026
5,228,300 0.36
1676424 012
5053388 035
2,075,725 0.14
1,999,750 014
1,167,250 0.08
705,500 0.05
1,565,473 0.11
6645912 046
2,755,750 0.19
11,384,264  0.79
6671516 046
7,624,505 0.53
1,196,050 0.08
1,649,108 0.11
3,365,687 0.23
2086702 0.4
3790235 026
1,203304 008
1,102,319 0.08
1660073 0.11
2,157,427 0.15
4775280 033
5,669,629 0.39
1,974,175 0.14
2342598  0.16
5,794,336 0.40
766,209 005
6755814 047
2,270,775 0.16
3,467,144 0.24
6216738 043
3,703,563 0.26
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Yum! Brands, Inc. 5.35% 01/11/2043 usb 3,635,000 3,211,522 0.22
Zayo Group LLC 6.375% 15/05/2025 usb 7,720,000 7,903,968 0.55
253,532,046 17.51
% 445,652,577 30.78
LS Zadisy
TrAYH
Vistra Energy Corp. 0% 01/07/2019 usbD 40,100 3,785,239 0.26
3,785,239 0.26
=2 3,785,239 0.26
B
b s
New Gold, Inc. usb 215,639 446,373 0.03
446,373 0.03
aavey
Frontera Energy Corp. usb 43,200 602,135 0.04
Frontera Energy Corp. CAD 187,710 2,717,608 0.19
3,319,743 0.23
AIH
Constellium NV ‘A’ usb 133275 1,386,060 0.10
1,386,060 0.10
TrAVA
Becton Dickinson and Co. usb 58,600 3635544 025
Preference 6.125%
Caesars Entertainment Corp. usb 245898 2680288  0.19
Crown Castle International Corp., REIT usb 1,700 1,793594  0.12
Preference 6.875%
Lands' End, Inc. usD 1,228 34,138 -
Liberty Broadband Corp. ‘A’ usD 20,260 1,528,212 0.11
Liberty Latin America Ltd. ‘C' usD 2,541 48,990 -
NextEra Energy, Inc. Preference usD 40,905 2,340,380 0.16
6.123%
Sempra Energy Preference 6% usb 25068 2551421  0.18
T-Mobile US, Inc usb 50,475 3,022,443 0.21

17,635,010  1.22
R B 22,787,186  1.58
/: o e
%g%ﬁ??g&iﬁign 472‘225‘002 3262

ZDRDIRR D & B BBV TS STV D H AR
&%

A—=RA+F YT

FMG Resources August 2006 Pty. Ltd,,  USD 2,530,000 2,454,859 017
144A 5.125% 15/03/2023

FMG Resources August 2006 Pty. Ltd,,  USD 1,675000 1618553  0.11
144A 4.75% 15/05/2022

FMG Resources August 2006 Pty. Ltd.,  USD 2,940,000 2,852,902 0.20
144A 5.125% 15/05/2024

6,926,314  0.48

7IIVNm

Avon International Operations, Inc., usD 5,390,000 5,363,050 0.37
144A7.875% 15/08/2022

Banco do Brasil SA, Reg. S, FRN usb 5,425,000 5,213,696 0.36
9% Perpetual

Itau Unibanco Holding SA, FRN, 144A usD 4,980,000 4,679,059 0.32

6.125% Perpetual
15,255,805 1.05

WkEk TR e
412 B BESH D b (%)
Ar¥
1011778 BC ULC, 144A 4.625% usb 2,100,000 2,105,250 0.15
15/01/2022
1011778 BC ULC, 144A 5% usb 12,060,000 11,440,330 0.79
15/10/2025
Bombardier, Inc., 144A 8.75% UsD 4370000 4829549 033
01/12/2021
Hudbay Minerals, Inc., 144A 7.25% usD 2,660,000 2,762,370 0.19
15/01/2023
Hudbay Minerals, Inc., 144A 7.625% usb 9,070,000 9,557,513 0.66
15/01/2025
Masonite International Corp., 144A usD 1,275,000 1,311,886 0.09
5.625% 15/03/2023
MEG Energy Corp., 144A 6.5% usb 6,105,000 6,089,738 0.42
15/01/2025
New Gold, Inc., 144A 6.375% usb 6,735,000 6,792,719 047
15/05/2025
Norbord, Inc., 144A 6.25% usb 1,810,000 1,894,762 0.13
15/04/2023
Seven Generations Energy Ltd., 144A usD 3,200,000 3,312,000 0.23
6.75% 01/05/2023
Seven Generations Energy Ltd., 144A UsD 5,800,000 5,564,868 0.38
5.375% 30/09/2025
Telesat Canada, 144A 8.875% usD 2,260,000 2,429,500 0.17
15/11/2024
Videotron Ltd., 144A 5.125% usb 285,000 275,746 0.02
15/04/2027
58,366,231 4.03
FY
VTR Finance BV, 144A 6.875% usb 2,275,000 2,297,636 0.16
15/01/2024
2,297,636 0.16
B>
Unitymedia GmbH, Reg. S 6.125% usb 4,955,000 5,023,131 0.35
15/01/2025
Unitymedia Hessen GmbH & Co. KG, usD 2,190,000 2,226,814 0.15
Reg. S 5% 15/01/2025
7,249,945 0.50
TANFVTF
Ardagh Packaging Finance plc, 144A usD 8,218,000 8,552,514 0.59
7.25% 15/05/2024
Avolon Holdings Funding Ltd., 144A usD 3,995,000 3,995,000 0.27
5.5% 15/01/2023
Park Aerospace Holdings Ltd., 144A usb 1,685,000 1,577,075 0.1
5.25% 15/08/2022
Park Aerospace Holdings Ltd., 144A UsD 3,450,000 3,307,687 0.23
4.5% 15/03/2023
17,432,276 1.20
ARV
Teva Pharmaceutical Finance usb 6,565,000 6,564,573 0.46
Netherlands Ill BV 6% 15/04/2024
Teva Pharmaceutical Finance usD 1,450,000 1,480,182 0.10
Netherlands Il BV 6.75% 01/03/2028
8,044,755  0.56
A5Y7
International Game Technology plc, usD 6,090,000 6,311,768 043
144A 6.5% 15/02/2025
Intesa Sanpaolo SpA, FRN, 144A usb 5,870,000 5,488,450 0.38
7.7% Perpetual
UniCredit SpA, Reg. S, FRN usb 5,640,000 5,307,127 0.37
8% Perpetual
17,107,345 1.18
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Altice Luxembourg SA, 144A 7.625% usb 14,538,000 13,284,098 0.92
16/02/2025
ARD Finance SA 7.125% 15/09/2023 usb 4,635,000 4,557,675 0.32
Intelsat Jackson Holdings SA, 144A usb 4,735,000 4,982,167 0.34
9.75% 15/07/2025
22,823,940 1.58
*7v
Constellium NV, 144A 6.625% usb 8,715,000 8,806,507 0.61
01/03/2025
Sensata Technologies UK Financing usD 3,775,000 3,926,000 0.27
Co. plc, 144A 6.25% 15/02/2026
UPCB Finance IV Ltd., 144A 5.375% usb 3,495,000 3,343,422 0.23
15/01/2025
Ziggo Bond Finance BV, Reg. S usb 800,000 750,000 0.05
5.875% 15/01/2025
16,825,929 1.16
laVins
C&W Senior Financing DAC, Reg. S usD 3,145,000 3,041,435 0.21
6.875% 15/09/2027
3,041,435  0.21
Hr7Y%
Stillwater Mining Co., Reg. S 7.125% usb 2,435,000 2,147,013 0.15
27/06/2025
2,147,013 0.15
AR
Transocean Guardian Ltd., 144A usD 2,275,000 2,269,972 0.16
5.875% 15/01/2024
Transocean, Inc., 144A 9% usD 1,685000 1,824,013 0.13
16/07/2023
Transocean, Inc., 144A 7.5% usb 2,335,000 2,386,090 0.16
15/01/2026
UBS Group AG, Reg. S, FRN usb 4,380,000 4,521,408 0.31
7.125% Perpetual
11,001,483  0.76
R)=F—F- k3d
Consolidated Energy Finance SA, usD 150,000 147912 0.01
144A 6.5% 15/05/2026
147,912 0.01
7 7 7 B REER
DAE Funding LLC, 144A 4% usb 1,700,000 1,685,125 0.12
01/08/2020
DAE Funding LLC, 144A 4.5% usb 1,920,000 1,867,200 0.13
01/08/2022
DAE Funding LLC, 144A 5% usbD 2,010,000 1,925,590 0.13
01/08/2024
5,477,915 0.38
AXY R
Merlin Entertainments plc, 144A 5.756%  USD 3,445,000 3,496,675 0.24
15/06/2026
NatWest Markets plc, FRN usb 3,660,000 3,782,981 0.26
8.625% Perpetual
Virgin Media Secured Finance plc, usb 2,260,000 2,108,071 0.15
144A 5.25% 15/01/2026
Virgin Media Secured Finance plc, usD 2,390,000 2,255,371 0.16
144A 5.5% 15/08/2026
11,643,098  0.81
TAUH
Acrisure LLC, 144A 7% 15/11/2025 usb 4,700,000 4,369,026 0.30
ADT Corp. (The) 6.25% 15/10/2021 usb 6,590,000 6,837,586 0.47
Advanced Disposal Services, Inc., usD 2,320,000 2,308,400 0.16

144A 5.625% 15/11/2024

SIRE

Advanced Micro Devices, Inc. 7%
01/07/2024

Albertsons Cos. LLC 6.625%
15/06/2024

Albertsons Cos., Inc., FRN, 144A
6.126% 15/01/2024

Alcoa Nederland Holding BV, 144A
7% 30/09/2026

Aleris International, Inc., 144A 10.75%
15/07/2023

Alliance Resource Operating Partners
LP, 144A 7.5% 01/05/2025

Alliant Holdings Intermediate LLC,
144A 8.25% 01/08/2023

Allison Transmission, Inc., 144A 5%
01/10/2024

AMC Networks, Inc. 4.75%
01/08/2025

American Airlines Pass-Through Trust,
Series 2013-1 ‘B’, 144A 5.625%
15/07/2022

American Axle & Manufacturing, Inc.
6.25% 01/04/2025

American Builders & Contractors
Supply Co., Inc., 144A 5.875%
15/05/2026

Apex Tool Group LLC, 144A 9%
15/02/2023

AssuredPartners, Inc., 144A 7%
15/08/2025

Avantor, Inc., 144A 9% 01/10/2025

Berry Petroleum Co. LLC, 144A 7%
15/02/2026

Big River Steel LLC, 144A 7.25%
01/09/2025

Booz Allen Hamilton, Inc., 144A
5.125% 01/05/2025

Boyd Gaming Corp., 144A 6%
156/08/2026

Brand Industrial Services, Inc., 144A
8.5% 15/07/2025

BWAY Holding Co., 144A 5.5%
15/04/2024

BWAY Holding Co., 144A 7.25%
15/04/2025

Caesars Resort Collection LLC, 144A
5.25% 15/10/2025

Carrizo Oil & Gas, Inc. 8.25%
15/07/2025

CCO Holdings LLC, 144A 5.5%
01/05/2026

CCO Holdings LLC, 144A 5%
01/02/2028

CDK Global, Inc. 5.875% 15/06/2026

Central Garden & Pet Co. 5.125%
01/02/2028

Cequel Communications Holdings |
LLGC, 144A 7.75% 15/07/2025

Change Healthcare Holdings LLC,
144A 5.75% 01/03/2025

Cheniere Corpus Christi Holdings LLC
7% 30/06/2024

Cheniere Corpus Christi Holdings LLC
5.875% 31/03/2025

Chesapeake Energy Corp. 8%
15/06/2027
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6,728,123 0.46
3,602,043 025
3,608370  0.25
1,115,538 0.08
1,408,719 0.10
2190938 0.15
4,058,200 0.28
2,275,224  0.16
1,886,814 0.13
685,735 0.05
8,139,559 0.56
3,245,789 0.22
4,650,263 0.31
3,382,113 0.23
4,250,589 029
3,141,625 0.22
2,595,852 0.18
2028600 0.14
2,655,237 0.18
2,716,098  0.19
5,737,397 040
3,055,535 0.21
5,072,041 0.35
2,234,607 0.15
11,672,442 0.81
14,493,592 1.00
3,011,522 0.21
3,096,500 0.21
6,231,346 043
3,065,850 0.21
3,837,852  0.26
2,075,655 0.14
1,726,681 0.12
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Chesapeake Energy Corp., Reg. S 8%
15/12/2022

Chobani LLC, 144A 7.5% 15/04/2025
CIT Group, Inc. 4.125% 09/03/2021
CIT Group, Inc. 5.25% 07/03/2025
CIT Group, Inc. 6.125% 09/03/2028

Clear Channel Worldwide Holdings,
Inc. 7.625% 15/03/2020

Clear Channel Worldwide Holdings,
Inc. 6.5% 15/11/2022

CommScope Technologies LLC, 144A
6% 15/06/2025

Community Health Systems, Inc., 144A
8.625% 15/01/2024

Coty, Inc., 144A 6.5% 15/04/2026

Covey Park Energy LLC, 144A 7.5%
15/05/2025

CrownRock LP, 144A 5.625%
15/10/2025

CSC Holdings LLC, 144A 6.625%
15/10/2025

CSC Holdings LLC, 144A 10.875%
15/10/2025

CSI Compressco LP, 144A 7.5%
01/04/2025

CSI Compressco LP 7.25%
15/08/2022

CVR Partners LP, 144A 9.25%
15/06/2023

DCP Midstream LP, FRN
7.375% Perpetual

DCP Midstream Operating LP, 144A
6.75% 15/09/2037

DCP Midstream Operating LP, 144A
9.75% 15/03/2019

Dell International LLC, 144A 5.875%
15/06/2021

Dell International LLC, 144A 7.125%
15/06/2024

DISH DBS Corp. 6.75% 01/06/2021

DISH DBS Corp. 7.75% 01/07/2026

Dynegy, Inc., 144A 8% 15/01/2025

Dynegy, Inc., 144A 8.125%
30/01/2026

Eagle Holding Co. Il LLC, 144A
7.625% 15/05/2022

EIG Investors Corp. 10.875%
01/02/2024

Eldorado Resorts, Inc. 7% 01/08/2023

EMI Music Publishing Group North
America Holdings, Inc., 144A 7.625%
15/06/2024

Endeavor Energy Resources LP, 144A
5.5% 30/01/2026

Endeavor Energy Resources LP, 144A
5.75% 30/01/2028

Endo Dac, 144A 6% 01/02/2025

Endo Finance LLGC, 144A 7.25%
15/01/2022

EW Scripps Co. (The), 144A 5.125%
15/05/2025

Exterran Energy Solutions LP 8.125%
01/05/2025

FAGE International SA, 144A 5.625%
15/08/2026
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2,010,555 0.14
7,507,613 0.52
274,304 0.02
1,611,362 0.1
1,489,486 0.10
3,433,980 024
5,102,936 0.35
6,983,675 0.48
5,219,500 0.36
2,281,329 0.16
3,999,375 0.28
5,740,832 0.40
5,763,816 0.40
12,901,794 0.89
2,871,375 0.20
1,359,750 0.09
12,472,194 0.86
3,231,564 0.22
4,268,886 0.29
1,022,875 0.07
1,549,693 0.11
2,777,614 0.19
3,790,017 0.26
3,653,367 0.25
769,860 0.05
2,889,067 0.20
1,117,431 0.08
4,204,700 0.29
4,161,036 0.29
1,111,766 0.08
1,191,312 0.08
1,207,450 0.08
1,950,000 0.13
2,405,277 017
2,443,976 017
5,906,138 0.41
5,175,225 0.36

SRIRA

Fair Isaac Corp., 144A 5.25%
15/05/2026

Five Point Operating Co. LP, 144A
7.875% 15/11/2025

Freedom Mortgage Corp., 144A 8.25%
15/04/2025

Freedom Mortgage Corp., 144A
8.125% 15/11/2024

Frontier Communications Corp., 144A
8.5% 01/04/2026

Gartner, Inc., 144A 5.125%
01/04/2025

Gogo Intermediate Holdings LLC,
144A12.5% 01/07/2022

Greystar Real Estate Partners LLC,
144A 5.75% 01/12/2025

GTT Communications, Inc., 144A
7.875% 31/12/2024

H&E Equipment Services, Inc. 5.625%
01/09/2025

Harland Clarke Holdings Corp., 144A
6.875% 01/03/2020

Harland Clarke Holdings Corp., 144A
9.25% 01/03/2021

Harland Clarke Holdings Corp., 144A
8.375% 15/08/2022

Hill-Rom Holdings, Inc., 144A 56.75%
01/09/2023

Howard Hughes Corp. (The), 144A
5.375% 15/03/2025

HUB International Ltd., 144A 7%
01/05/2026

Hughes Satellite Systems Corp.
6.625% 01/08/2026

Huntington Ingalls Industries, Inc.,
144A 5% 15/11/2025

iHeartCommunications, Inc. 9%
15/12/2019°

iHeartCommunications, Inc. 9%
15/09/2022°

Indigo Natural Resources LLC, 144A
6.875% 15/02/2026

InSite Issuer LLC, Series 2016-1A ‘C,
144A 6.414% 15/11/2046

Intelsat Jackson Holdings SA, 144A
9.5% 30/09/2022

Iridium Communications, Inc., 144A
10.25% 15/04/2023

Jagged Peak Energy LLC, 144A
5.875% 01/05/2026

Joseph T Ryerson & Son, Inc., 144A
11% 15/05/2022

KFC Holding Co., 144A 5%
01/06/2024

KFC Holding Co., 144A 5.25%
01/06/2026

Kinetic Concepts, Inc., 144A 12.5%
01/11/2021

Kissner Holdings LP, 144A 8.375%
01/12/2022

Koppers, Inc., 144A 6% 15/02/2025

Kraton Polymers LLC, 144A 7%
15/04/2025

Ladder Capital Finance Holdings
LLLP, 144A 5.875% 01/08/2021

Laureate Education, Inc., 144A 8.25%
01/05/2025

LGI Homes, Inc. 6.875% 15/07/2026

BR
usb
usD
usD
usb
usD
usD
usD
usD
usb
usD
usD
usD
usD
usD
usD
usD
usb
usD
usb
usD
usD
usb
usD
usD
usD
usD
usb
usD
usD
usD

usD
usD

usb
usb

usb

BRIE erd
BEGH

1,845,000
7,850,000
2,305,000
3,320,000
1,645,000
1,030,000
2,150,000
665,000
2,175,000
3,320,000
1,610,000
2,125,000
5,145,000
1,275,000
10,955,000
5,495,000
3,890,000
2,030,000
9,905,000
3,965,000
3,635,000
1,190,000
9,595,000
2,565,000
1,795,000
9,225,000
1,140,000
6,205,000
4,530,000
4,565,000

2,790,000
2,320,000

1,675,000
7,320,000

2,150,000

O R
w ik )

1,856,531 0.13
8,026,625 0.55
2268915 0.16
3,239,888  0.22
1,694,466 0.1
1,022,275 007
2,306,369 0.16
646,712 0.04
2,175,000  0.15
3,268,125 0.23
1,597,925 0.11
2,045313  0.14
5,113,616 0.35
1,303,687  0.09
10,664,692 0.74
5,447,661 0.38
3,627,328  0.25
2,106,561 0.15
7,626,850  0.53
3,043,138 0.21
3,525950  0.24
1,188,019  0.08
11,106,212 0.77
2,770200  0.19
1,789,687 0.12
10,150,267  0.70
1,129,153 0.08
6,118,626 0.42
5028300 035
4,690,538  0.32
2,803,950 0.19
2,409,900 0.17
1,718,048 0.12
7,783,429 0.54
2,150,000  0.15
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LPL Holdings, Inc., 144A 5.75% usD 8135000 7,931625 055 RP Crown Parent LLC, 144A 7.375%  USD 2,950000 3,050,772 021

15/09/2025 15/10/2024
LTF Merger Sub, Inc., 144A 8.5% usD 5625000 5885156  0.41 Sable Permian Resources Land LLC,  USD 2,700000 1,687,500  0.12
15/06/2023 144A 7.125% 01/11/2020
Match Group, Inc. 6.375% 01/06/2024  USD 2,350,000 2464692  0.17 Sabre GLBL, Inc., 144A 5.375% usb 1,050,000 1063440 007
MDC Partners, Inc., 144A 6.5% usD 8,060,000 7,092,800  0.49 15/04/2023
01/05/2024 Scientific Games International, Inc. usD 5,980,000 6,384,098 0.44
MEDNAX, Inc., 144A 5.25% usD 3510000 3431025 024 10% 01/12/2022
01/12/2023 Seminole Hard Rock Entertainment, usD 2,520,000 2,545,200 0.18
Mercer International, Inc., 144A 5.5% usD 1,260,000 1,236,740  0.09 Inc., 144A 5.875% 15/05/2021
15/01/2026 Shea Homes LP, 144A 5.875% usD 1610000 1616070 0.1
Meredith Corp., 144A 6.875% UsD 2,840,000 2,797,826  0.19 01/04/2023
01/02/2026 Silversea Cruise Finance Ltd., 144A usb 3,800000 4,132,842 029
MPH Acquisition Holdings LLC, 144A  USD 1,210000 1,243275 009 7.25% 01/02/2025
7.125% 01/06/2024 Sirius XM Radio, Inc., 144A 5% usb 1480000 1,386,131  0.10
Navient Corp. 8% 25/03/2020 UsD 2255000 2,388,146  0.16 01/08/2027
Navient Corp. 6.5% 15/06/2022 usD 1950000 1093602  0.14 Solera LLC, 144A 10.5% 01/03/2024  USD 10,130,000 11,269,625  0.78
Navient Corp. 7.25% 25/09/2023 usD 2,160,000 2256196  0.16 S?g”géeagfoggaﬂce Corp. 5.625% usb 1,765000 1,755839  0.12
Navient Corp. 6.125% 25/03/2024 usD 1075000 1065873  0.07 S / ‘/ s o, 6.875% USD 4005000 3995268 028
Netflix, Inc., 144A 5.875% 15/11/2028  USD 4615000 4682171 032 ?g?g;goz‘game orp. 0.875% 005 995 -
Netflix, Inc., 144A 4.875% 15/04/2028 ~ USD 3600000 3431682 024 Springleaf Finance Corp. 7.125% UsD 1490000 1488510 040
Netflix, Inc. 5.75% 01/03/2024 usb 695000 708900 0.5 15/03/2026
Netflix, Inc. 5.75% 01/03/2024 usD 995000 1,020,178  0.07 Sprint Corp. 7.625% 01/03/2026 usD 4,005000 4,097,836  0.28
New Enterprise Stone & Lime Co,, Inc,  USD 1445000 1,463,063  0.10 StandardAero Aviation Holdings, Inc., usb 10,365,000 11,233,069  0.78
144A 6.25% 15/03/2026 144A10% 15/07/2023
NextEra Energy Operating Partners LP,  USD 5,150,000 4,816,924 0.33 Summit Materials LLC, 144A 5.125% usD 1,405,000 1,330,521 0.09
144A 4.5% 15/09/2027 01/06/2025
NFP Corp., 144A 6.875% 15/07/2025  USD 1,850,000 1,812,537  0.12 Summit Midstream Partners LP, FRN usD 1,680,000 1613700 0.1
Noble Holding International Ltd., 144A  USD 1,655,000 1,704,096  0.12 9.5% Perpetual
7.875% 01/02/2026 Surgery Center Holdings, Inc., 144A usb 2,150,000 2,222,562  0.15
NRG Energy, Inc., 144A 5.75% usb 2,455,000 2433421 017 8.875% 15/04/2021
15/01/2028 Tallgrass Energy Partners LP, 144A usD 3810000 3902358 027
Ortho-Clinical Diagnostics, Inc., 144A usb 2,165000 2,127,113  0.15 5.5% 15/09/2024
6.625% 15/05/2022 Tapstone Energy LLC, 144A 9.75% usb 1470000 1,289925  0.09
Pactiv LLC 7.95% 15/12/2025 usb 1,405,000 1,541,987  0.11 01/06/2022
Park-Ohio Industries, Inc. 6.625% usb 3,420,000 3528175 024 Targa Resources Partners LP 6.125%  USD 3,750,000 3,724,088  0.26
15/04/2027 01/02/2025
Parsley Energy LLC, 144A 5.625% usD 5,095000 5,069,525 0.35 Taylor Morrison Communities, Inc., usb 2,010,000 2,010,000 0.14
15/10/2027 144A 5.875% 15/04/2023
PDC Energy, Inc., 144A 5.75% usD 2,800,000 2,783,984 0.19 Team Health Holdings, Inc., 144A usb 3,250,000 2,777,076  0.19
15/05/2026 6.375% 01/02/2025
Platform Specialty Products Corp., usD 2,075,000 2,121,688 0.15 Tenet Healthcare Corp., 144A 5.125% usb 3,195,000 3,062,551 0.21
144A 6.5% 01/02/2022 01/05/2025
Platform Specialty Products Corp., usD 2,105,000 2,054,375 0.14 Terraform Global Operating LLC, 144A  USD 3,835,000 3,841,520 0.27
144A 5.875% 01/12/2025 6.125% 01/03/2026
Polaris Intermediate Corp., 144A 85%  USD 3635000 3,739506  0.26 TerraForm Power Operating LLG, usb 970,000 937,490  0.06
01/12/2022 144A 4.25% 31/01/2023
Post Holdings, Inc., 144A 5.5% usD 1575000 1,538,098 0.11 TerraForm Power Operating LLC, usD 1,470,000 1,390,987 0.10
01/03/2025 144A 5% 31/01/2028
Post Holdings, Inc., 144A 8% usD 1,530,000 1,696,387 0.12 Tesla, Inc., 144A 5.3% 15/08/2025 usD 16,785,000 14,102,161 097
15/07/2025 Titan International, Inc., 144A 6.5% usD 2,580,000 2586450 0.18
Post Holdings, Inc., 144A 5.75% usb 1,565,000 1,523,473  0.11 30/11/2023
01/03/2027 T-Mobile USA, Inc. 4.75% 01/02/2028  USD 2,555000 2,367,936  0.16
Post Holdings, Inc., 144A 5.625% usD 2470000 2326085 0.16 T-Mobile USA, Inc. 4% 15/04/2022 usb 4,360,000 4,319,801 030
L0202 T-Mobile USA, Inc. 6.375% usD 1,405000 1460371  0.10
Prestige Brands, Inc., 144A 6.375% usD 2,700000 2,689,146  0.19 01/03/2025
01/03/2024 T-Mobile USA, Inc. 65% 15/01/2026  USD 5790000 6013214 042
Prime Security Services Borrower LLC,  USD 8,692,000 9,267,715 0.64 i o
447 0.05% 15/05/2023 TI1\/\5S/ Olrg/ezrggtéona\ Corp., 144A7.25%  USD 3570000 3,659,250 025
Qorvo, Inc. 7% 01/12/2025 usb 2255000  2,445958  0.17 Townsquare Media, Inc., 144A65%  USD 3507000 3,186,986 0.2
Radiate Holdco LLC, 144A 6.875% usb 2260000 2,180,900  0.15 01/04/2023
D/02/2020 TransDigm UK Holdings plc, 144A UsD 2175000 2213193  0.15
Rayonier AM Products, Inc., 144A usb 185,000 175,476 0.01 6.875% 15/05/2026
5.5% 01/06/2024 Travelport Corporate Finance plc, UsD 2360000 2383600 0.16
Reynolds Group Issuer, Inc,, 144A 7% USD 6010000 6138975 042 144A 6% 15/03/2026

15/07/2024
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Univar USA, Inc., 144A 6.75% usD 3675000 3,794,437  0.26 B ER ) % #iRE
15/07/2023 B o %Y & WHR milEEs USD MK (%)
Ug@%g/mg;fﬁf;oz;ﬂn% LP, 144A  USD 2225000 2307681 016 CAD 412000  USD 310495 20/07/2018 HSBC 2057 -
Va\’eam ;—’hanﬂaceuﬁca\s\memaﬂonal usD 2,945,000 3,072,504 0.21 EUR sa4107 UsD 643083 13/07/2018 4P Morgan 25% -
o, 1447 0.05% 01/04/2025 I ore - EUR 31516 USD 397,104 15/08/2018  JP.Morgan 187 -
Valeant Pharmaceuticals International,  USD 7700000 8080571 056 EUR 70498 USD 82304 14/09/2018  JP.Morgan a2 -
Inc., 144A 7% 15/08/2024 NOK 8038 USD 976 15/08/2018  JP.Morgan 8 -
Valeant Pharmaceuticals International, uUsb 2,485,000 2,453,130 017 SEK 38219 usb 4272 17/09/2018 JP. Morgan 7 -
Inc., 144A 5.5% 01/11/2025 usD 3,496,132 CAD 4377000 20/07/2018 State Street 175,641 001
Valeant Pharmaceuticals International, ~ USD 4880000 5074907 035 UsD 5638  EUR 50000 13/07/2018  JP.Morgan 1 -
oo WILGD TN usD 807082  EUR 767304 16/07/2018  JP.Morgan 2197 -
Viﬁk‘;ﬁgg;;}%%gfzzigmm F.usD 860000 895815 006 usD 6612880  EUR 5534863 24/08/2018 Bekol 142713 001
VeriSign, Inc. 4.75% 15/07/2027 usD 2485000 2356352 0.16 . sie0i20|  ER| 416000 24060 ;\;:\232 | oo
Veritas US, Inc., 144A 7.5% usD 5160000 4913713 034 o o " ’
01/02/2023 usD 16563779 EUR 12940000 24/08/2018 Ciibank 437,100 003
Veritas US, Inc., 144A 10.5% usb 12,755,000 10506931 073 ush 13200334 EUR 11,060,119 24/08/2018 HEBC  2m210 002
01/02/2024 usD 7883425  EUR 6587185 24/08/2018  JP.Mogan 183098 001
ViaSat, Inc., 144A 5.625% 15/09/2025  USD 3756000 3537210  0.24 usD 5181940  EUR 4313000 24/08/2018 MoganStanley 14003 001
VICI Properties 1 LLC, REIT 8% usD 1,642,281 1,831,143 013 usD 2006912 GBP 15474000 20/07/2018 Cfibank 1858885 0.3
15/10/2023 Usp 27197 NOK 219378 13/07/2018  JP.Morgan 369 -
V?SCOEZSgS‘éVBL‘d-- 144A 5% usb 3655000 3875970 023 UsD 1288 NOK 10275 15/08/2018  JP.Morgan 0 -
Weg Meg —E TR AT TR ARG usD 12364626 NOK 100132251 17/09/2018  JP.Morgan 86325 001
15/08/2025 g e o : usD 114701 SEK 1013276 13/07/2018  JP.Morgan 184 -
Weight Watchers International, Inc., usD 2205000 2408103 047 ARTFRIBIC D2 #h 3445215 0.24
144 8.625% 01/12/2025
West Corp., 144A 8.5% 15/10/2025  USD 1,705000 1,554,619 0.1 EUR 760995  USD 888201 13/07/2018  JP.Morgan (1521)
William Lyon Homes, Inc, 144A 6% usD 1715000 1714331 042 EUR 84307040  USD 99460611 13/07/2018 RBS (1194659  (008)
01/09/2023 EUR 46471988 USD 57604276 16/07/2018 Ciibank ~ (3534664)  (0.24)
Zayo Group LLC, 144A 5.75% usD 1,150,000 1,120875  0.08 EUR 376291  USD 463028 16/07/2018  JP.Mogan  (24489) -
15/01/2027 EUR 145 usD 172 16/07/2018 RBS (] -
Zekelman Industries, Inc., 144A usb 5085000 5593500 039 EUR 31802619 USD 37,628,159 16/07/2018 Standard  (564595)  (0.04)
0.875% 15/06/2023 Crarered
722:596,506] (1991 EUR 18176840  USD 21478083 15082018 Bacas (230773  (002)
id-vs i EUR 710643 USD 837861 15/08/2018  JP.Morgan (7.724)
F';S;gzi”;/“&/"gg';a's ity s U ZEOLIY| ZERir®| @il EUR 26032100 USD 31101071 15/08/2018 UBS  (601709)  (0.05)
First Quantum Minerals Ltd., 144A usD 1015000 1011,945 007 R 2737001 USD 32369835 14/09/2018 HSBC - (380864)  (009)
7.05% 01/04/2023 EUR 179488 USD 213101 14/09/2018  JP.Morgan (%8 -
3,446,021 0.24 e 1173768 USD 1683380 20/07/2018 Backys  (187622)  (001)
&% B 931,831,559  64.37 e 1336845 USD 1791611 20/07/2018 Ciibank  (31091) -
et NOK 28680  USD 3684 13/07/2018  JP.Morgan W -
FAY % NOK 197905711  USD 25274107 13/07/2018 RBS (1071837)  (007)
RS e e ) o RS G NOK 16774300  USD 21430300 15/08/2018 DeuischeBark  (958262)  (0.07)
01/10/2024 NOK 792383 USD 100607 15/08/2018  JP.Morgan (3579)
1,499,160  0.10 NOK 202400388  USD 26398545 17/09/2018 DeutscheBank  (1580040)  (0.11)
LR B 1499160  0.10 NOK 14000 USD 1796 17/09/2018  JP. Morgan 7 -
Bt NOK 7000 USD 909 15/10/2018  JP.Morgan [
N NOK 200084425 USD 26021654 151072018 NorgenSiney (1349325 (009)
Smurfitstone Container Preference* usb 7,275 - - NOK 37566 usb 4604 15/1/2018 P Morgan i -
NOK 203985217  USD 25643712 15/11/2018 UBS (570984  (0.04)
= — NOK 7000 USD 867 15/01/2019  JP.Morgan 6 -
Lol -T NOK 122372736  USD 15376602 15/01/2019 MorganStanley (297832  (0.02)
BRATHME SEK 949006  USD 118683 13/07/2018  JP.Mogan  (12978) -
TAYA SEK 18936038 USD 2383723 13/07/2018 MorganStanley  (274476)  (0.02)
Anvil Holdings, Inc. 05/02/2012 UsD 2,684 27 - SEK 116,439 Usb 14491 15/08/2018  JP.Morgan (1,487) -
27 - SEK 20304614 USD 3671219 15/08/2018 RBS  (398527)  (003)
BATHE 3 27 - SEK 712004 USD 86005 17/09/2018  JP.Morgan 6272 -
ZOMOBDGH B TN T 933,330,746  64.47 SEK 12483469 USD 1548607 17/09/2018 RBS  (150269)  (001)
Bl T oAAHES 3t SEK a7T1117  USD 42804 15/10/2018  JP.Morgan (1164) -
S 3 1,405,555,748  97.09 SEK 7573678 USD 912983 15/10/2018 MoganStanley  (62997)  (001)
SEK 10545570 USD 1240241 15/11/2018  BNPPaibas  (53521) -
SEK 3580  USD 37295 15/11/2018  JP.Morgan 21 -
SEK 2518 USD 291 15/11/2018  State Strest ® -
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SEK 8498  USD 970 15/01/2019  JP. Morgan ® - K o724 B%  IEEEH UsD USD [ (%)
SEK 6302%  USD 750462 15/01/2019 MogenStaney  (20941) - 63000000  MraxxEuropeSeries20  EUR Cfibark  73352,159 2812386 002
UsD 64354  EUR 55370 13/07/2018  JP.Morgan (160) - Version 1, Call, 0008%.
UsD 47016 EUR 40885 16/07/2018  JP.Morgan (285) - 19/09/2018
usD 494 EUR 427 15/08/2018  JP. Morgan - 26800000 CDXNAHY.30V1, Cal, UsD MertlLynch 26800000 84,684 -
usD 885000  EUR 750955 24/08/2018 Bank of 078 - 1.05%, 18/07/2018
America
A7y 8 VEBIE DB 3 wez 0w
UsD 2685363  EUR 2301818 24/08/2018 Citibank (5430) - | Rl
usD 358610 EUR 307440 24/08/2018 Morgan Staniey 783) - (15825000)  CDXNAHY.30V1, P, USD  DeutscheBank (15825000)  (7555) -
UsD 520420  EUR 454656 24/08/2018 UBs (0058 - 098%,18/07/2018
UsD 71801 NOK 585212 13/07/2018  JP.Morgan () - 20400000)  CDXNAHY:30V1, P, UsD Cibank ~ (20,400,000)  (43473) -
! 19%,15/08/2018
WEFRRINC D FHES tassisn) 0 ) .
(10202918 (070) AUy a VB I BFUEE  F ’
202, . o _
HEFHRBICHOHDME ) % 3 RYTY 2 VBB DB 314804 002
ME G & Ft
JUIY b« FTA)VE - AT TEE]
Re 46,319,557  3.20
FE ZOMERE (E&) (4,147,166)  (0.29)
G POZE At 1,447,728,139 100.00

]
) o @ % WRE
A R BIEES  BHE #E -} WA % WD Lk (%)

3199675 USD Goldman  Centurylink, ~Buy (1.00)% 20/06/2023 351074 351,074 003

Sachs Inc. 6.15%
15/09/2019
3685000 USD Goldman  Murphy Oil Buy (1.00)% 20/06/2023 117,717 117717 001
Sachs Corp. 4%
01/06/2022

625000 EUR Godman TVNFinance Sell 500% 20/06/2019 35896 35896 -
Sachs Corp. Il AB
7375%
16/12/2020
VLYY bk FIxND « AT TEF| 504,687 504,687 0.04
B EUER  #
25000000 USD  JP.Morgan CDXNAI Buy

1.00)% 20/06/2023 (371,744) (371,744) (0.03)

G30V1
3165000 USD Merrillynch Anadarko  Buy (1.000% 20/12/2022 (44814) (44814) -
Petroleum
Corp. 6.95%
15/06/2019
710000  USD Citbank  Anadako  Buy (100)% 20/12/2022 (10053) (10083) -
Petroleum
Corp. 6.95%
15/06/2019
1595000 USD JP.Morgan Teslalnc.53% Sell  1.00% 20/06/2020 (114780) (114,780) (0.02)
15/08/2025
6974000 USD JP.Morgan KrogerCo.  Buy (1.000% 20/12/2022 (94911) (94911) -
(The)6.15%
15/01/2020
980000  USD Morgan  Weatherford  Sell  1.00% 20/12/2019 (21,154) (21,154) -
Stanley Intenational
L1d.45%
16/04/2022
LYY E - FT 4NV - ATy TR (657,456) (657,456) (0.05)
Blich i 5 T #
LIk -T2V« ATV TR (152,769) (152,769) (0.01)
Fchr27HE (B 2% &
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TAVH 69.00
et g 431
NoeyTNG 348
AFY R 3.10
*IUH 3.08
TV 2.72
A2VT 1.80
TANT YR 1.36
AAR 125
KA 1.06
TITVA 0.88
ART LIV 0.56
TIVEYF 053
F—=AIVT 048
ALY 045
M7 7V 042
HA 0.40
757 i REEHE 038
(U= S S A= 037
FU 031
Hre7 024
anvey 023
A4 0.21
S z— 0.20
F—=AMUT 0.16
AV RRTT 0.11
HiFEs & 97.09
Bl U OMERE (A 291
At 100.00

S AFRRIEBIE, F7 4L FL T3,
C A5 DFFRIEINEME THHTE 71TV B,
TA— BT TITA R A H—FafL-UITy
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IFC Development Corporate Treasury usD 300,000 297,801 0.07
N Ltd, Reg. S 2.375% 21/05/2019
¢ 207,801 007
A—AFYT AV RRVT
Setel Akt i Py i (Regh S | USD SC- O L S Indonesia Government Bond, 144A UsD 200000 198,155  0.04
3.3% 09/04/2023 3.7% 08/01/2022
Si17412] 0709) Indonesia Government Bond 2.95% usb 665000 632799  0.14
Ay — 11/01/2023
Anheuser-Busch InBev Finance, Inc. usb 795,000 779,501 0.18 Pertamina Persero PT, 144A 6.45% usb 400,000 419,280 0.10
3.65% 01/02/2026 30/05/2044
Solvay Finance America LLC, 144A ushD 550,000 562,678 0.13 Perusahaan Gas Negara Persero Tbk., usbD 500,000 507,804 0.12
4.45% 03/12/2025 144A 5.125% 16/05/2024
1,342,179  0.31 1,758,038  0.40
NIa—4 TANFVF
Bermuda Government Bond, 144A USD 405,000 417,496 0.09 Shire Acquisitions Investments Ireland usD 1,080,000 1,017,155 0.23
4.854% 06/02/2024 DAC 2.875% 23/09/2023
417,496 0.09 Shire Acquisitions Investments Ireland usD 715,000 655,851 0.15
I35 DAC 3.2% 23/09/2026
Braskem Finance Ltd,, Reg. S usb 370,000 372,775  0.08 1,673,006  0.38
7.375% Perpetual BA
372,775 0.08 Mizuho Financial Group, Inc. 3.549% uUsD 490,000 486,011 0.11
PEyS 05/03/2023
Province of Ontario Canada 2.5% UsD 230000 226350 0.05 486,011 0.1
10/09/2021 HFEIREV
Thomson Reuters Corp. 3.35% UsD 290,000 269,171 0.06 KazMunayGas National Co. JSC, Reg. usD 700,000 684,289 0.16
15/05/2026 S 4.75% 19/04/2027
495521 0.1 684,289  0.16
FU 79y=—}
Corp. Nacional del Cobre de Chile, usD 200,000 190,835 0.04 Equate Petrochemical BV, Reg. S usD 560,000 544,359 0.12
144A 3.625% 01/08/2027 4.25% 03/11/2026
Enel Americas SA 4% 25/10/2026 usb 600,000 569,733  0.13 544,359  0.12
760,568  0.17 A%
hE BBVA Bancomer SA, 144A 4.375% usD 295000 293,194 007
Alibaba Group Holding Ltd. 3.125% UsD 305000 802205 007 OCL7202
28/11/2021 Mexico Government Bond 3.6% usD 225000 218357 005
Alibaba Group Holding Ltd. 3.6% usb 1,170000 1,147,799 026 30/01/2025
28/11/2024 Mexico Government Bond 4.125% usb 585,000 582,660 0.13
Alibaba Group Holding Ltd. 3.4% usb 705000 657,680  0.15 21/01/2026
06/12/2027 Petroleos Mexicanos 5.375% usD 105000 107,698  0.02
Alibaba Group Holding Ltd. 4% usb 255000 238,127 005 15/03/2022
06/12/2037 Petroleos Mexicanos 6.75% usD 1,005,000 957,725 0.22
Baidu, Inc. 3.875% 29/09/2023 usb 445000 442534 010 21/09/2047
Baidu, Inc. 4.375% 29/03/2028 usb 935000 924352 021 Sigma Alimentos SA de CV, Reg. S usD 295000 276231 006
4.125% 02/05/2026
CCCl Treasure Ltd., Reg. S, FRN usD 200000 195997 005
3.5% Perpetual 2,435,865  0.55
CNAC HK Finbridge Co. Ltd,, Reg. S USD 760000 760615  0.17 A4
4.625% 14/03/2023 AerCap Ireland Capital DAC 3.95% UsD 815000 811,768  0.19
CRCC Yupeng Ltd., Reg. S, FRN usD 350000 349,132 008 01/02/2022
3.95% Perpetual AerCap Ireland Capital DAC 3.5% usD 165,000 161,622 0.04
State Grid Overseas Investment 2016 USD 470000 471201  0.11 26/05/2022
Ltd,, 144A 3.75% 02/05/2023 AerCap Ireland Capital DAC 4.625% usD 405000 413,128  0.09
State Grid Overseas Investment 2016 USD 700000 669,396 0.15 01/07/2022
Ltd., Reg. S 3.5% 04/05/2027 AerCap Ireland Capital DAC 3.65% usD 445,000 405,700 0.09
Tencent Holdings Ltd,, 144A3925%  USD 200000 185100 004 21/07/2027
19/01/2038 ING Bank NV, Reg. S, FRN 4.125% usb 500000 501350  0.11
Tencent Holdings Ltd., Reg. S 3.8% usb 1975000 1962083 045 21/11/2023
11/02/2025 Voya Financial, Inc. 3.125% usD 455000 430296  0.10
8,306,221  1.89 15/07/2024
amLET 2,723,764  0.62
Banco de Bogota SA, 144A 4.375% USD 350000 328202 007 lavand
03/08/2027 Autoridad del Canal de Panama, 144A  USD 200000 209250 005
328202 0.07 4.95% 29/07/2035

209,250 0.05
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Qatar Government Bond, 144A usD 240,000 240,282 0.05
3.875% 23/04/2023
240,282 0.05
ALY
Banco Santander SA 3.5% UusD 1,600,000 1,560,544 0.36
11/04/2022
Banco Santander SA 3.8% usD 200,000 182,577 0.04
23/02/2028
1,743,121  0.40
AR
UBS Group Funding Switzerland AG, usb 990,000 948,044 0.22
FRN, 144A 2.859% 15/08/2023
948,044  0.22
7 77 EREEA
First Abu Dhabi Bank PJSC, Reg. S, usD 700,000 699,612 0.16
FRN 5.25% Perpetual
699,612  0.16
AXY R
Barclays Bank plc 5.14% 14/10/2020 usb 560,000 574,084 0.13
Barclays plc, FRN 4.338% 16/05/2024  USD 275,000 271,642 0.06
Barclays plc 3.684% 10/01/2023 usb 895,000 871,611 0.20
Heathrow Funding Ltd., 144A 4.875% usb 180,000 188,510 0.04
15/07/2023
HSBC Holdings plc, FRN 3.95% usb 200,000 199,479 0.05
18/05/2024
HSBC Holdings plc 2.95% usb 335,000 330,498 0.08
25/05/2021
HSBC Holdings plc 2.65% UsD 495,000 479,170 0.11
05/01/2022
HSBC Holdings plc, FRN 3.262% usb 365,000 357,988 0.08
13/03/2023
NatWest Markets plc 3.875% usb 765,000 744,487 0.17
12/09/2023
NatWest Markets plc, FRN 3.498% usb 380,000 368,697 0.08
15/05/2023
Vodafone Group plc 4.125% usD 230,000 229,112 0.05
30/05/2025
Vodafone Group plc 4.375% usb 565,000 557,737 0.13
30/05/2028
Vodafone Group plc 5% 30/05/2038 usb 665,000 659,564 0.15
WPP Finance 2010 3.75% usb 500,000 484,532 011
19/09/2024
6,317,111 1.44
TAIV A
AbbVie, Inc. 3.6% 14/05/2025 UsD 880,000 854,242 0.19
Aflac, Inc. 3.625% 15/11/2024 usb 350,000 348,145 0.08
Air Lease Corp. 2.75% 15/01/2023 usb 390,000 370,995 0.08
Air Lease Corp. 3.625% 01/12/2027 usb 250,000 228,781 0.05
Alexandria Real Estate Equities, Inc., usb 405,000 388,725 0.09
REIT 3.45% 30/04/2025
Alexandria Real Estate Equities, Inc., usb 530,000 513,233 0.12
REIT 3.95% 15/01/2027
Alexandria Real Estate Equities, Inc., usD 110,000 105,987 0.02
REIT 3.95% 15/01/2028
American Campus Communities USD 205,000 192,848 0.04
Operating Partnership LP, REIT
3.625% 15/11/2027
Anthem, Inc. 3.5% 15/08/2024 usb 1,200,000 1,172,430 0.27
Anthem, Inc. 4.65% 15/01/2043 usb 500,000 486,862 0.11
Avrconic, Inc. 6.15% 15/08/2020 usbD 385,000 401,559 0.09
Avrconic, Inc. 5.87% 23/02/2022 usb 295,000 307,832 0.07
Avnet, Inc. 3.75% 01/12/2021 usb 490,000 489,814 0.11
Avnet, Inc. 4.625% 15/04/2026 usb 845,000 837,547 0.19

SEIRA

Bank of America Corp. 3.3%
11/01/2023

Becton Dickinson and Co. 3.363%
06/06/2024

Becton Dickinson and Co. 3.734%
15/12/2024

Becton Dickinson and Co. 3.7%
06/06/2027

Becton Dickinson and Co. 4.669%
06/06/2047

Boardwalk Pipelines LP 3.375%
01/02/2023

Boardwalk Pipelines LP 4.95%
15/12/2024

Boardwalk Pipelines LP 5.95%
01/06/2026

Boardwalk Pipelines LP 4.45%
15/07/2027

Boston Properties LP, REIT 3.2%
15/01/2025

Boston Properties LP, REIT 3.65%
01/02/2026

Boston Properties LP, REIT 2.75%
01/10/2026

Brixmor Operating Partnership LP,
REIT 3.875% 15/08/2022

Brixmor Operating Partnership LP,
REIT 3.65% 15/06/2024

Brixmor Operating Partnership LP,
REIT 3.85% 01/02/2025

Brixmor Operating Partnership LP,
REIT 4.125% 15/06/2026

Brixmor Operating Partnership LP,
REIT 3.9% 15/03/2027

Bunge Ltd. Finance Corp. 3.75%
25/09/2027

Capital One Bank USA NA 3.375%
15/02/2023

Capital One Financial Corp. 3.3%
30/10/2024

CC Holdings GS V LLC, REIT 3.849%
15/04/2023

Cigna Corp. 3.05% 15/10/2027

CNA Financial Corp. 5.875%
15/08/2020

Crown Castle International Corp., REIT
5.25% 15/01/2023

Crown Castle International Corp., REIT
4.45% 15/02/2026

Crown Castle International Corp., REIT
4.75% 15/05/2047

Delta Air Lines, Inc. 3.625%
15/03/2022

Discover Financial Services 3.75%
04/03/2025

Enbridge Energy Partners LP 7.375%
15/10/2045

Essex Portfolio LP, REIT 3.375%
15/04/2026

FirstEnergy Corp. 8.9% 15/07/2027

Goldman Sachs Group, Inc. (The)
5.75% 24/01/2022

Goldman Sachs Group, Inc. (The) 3%
26/04/2022

Goldman Sachs Group, Inc. (The)
3.625% 22/01/2023

Goldman Sachs Group, Inc. (The)
3.5% 16/11/2026

BER
usD

usb
usb
usb
usb
usb
usb
usb
usb
usb
usb
usb

usb

usb
usb
usb
usb
usb
usb

usb
usb

usb
usb
usb
usb
usb
usb
usb

usb
usb

usb
usb

usb

Bl
o)

2,230,000
480,000
205,000
995,000
565,000
105,000
315,000
295,000

40,000
430,000
365,000
730,000
362,000
299,000
115,000
335,000
332,000
590,000

1,455,000
583,000
710,000

185,000
625,000

195,000
440,000
810,000
930,000
1,300,000
285,000
440,000

1,030,000
715,000

1,400,000
695,000

620,000

FRIERE MRrEE
USD Lk (%)
2,197,944 050
461,851 0.11
200,349  0.05
944335 021
551,686  0.13
101,583  0.02
321,784  0.07
316,324  0.07
39,049 001
410,085  0.09
353647  0.08
660,194  0.15
360972  0.08
289,036  0.07
111,058  0.03
325439 007
315,051 0.07
559,190  0.13
1,419,011 0.32
556,617  0.13
705012  0.16
166,756  0.04
656,456  0.15
204,595  0.05
438216  0.10
770484 018
920,709  0.21
1,250,769  0.28
367,593  0.08
418,508  0.10
999,821 0.23
765618 017
1,369,417 031
691,900 0.16
584,908  0.13
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Hess Corp. 4.3% 01/04/2027

Hess Corp. 5.8% 01/04/2047

Interpublic Group of Cos., Inc. (The)
4% 15/03/2022

Interpublic Group of Cos., Inc. (The)
3.75% 15/02/2023

Interpublic Group of Cos., Inc. (The)
4.2% 15/04/2024

JPMorgan Chase & Co. 3.9%
15/07/2025

JPMorgan Chase & Co. 3.3%
01/04/2026

Keysight Technologies, Inc. 4.6%
06/04/2027

Kilroy Realty LP, REIT 4.375%
01/10/2025

Kimco Realty Corp., REIT 3.3%
01/02/2025

Kimco Realty Corp., REIT 3.8%
01/04/2027

Life Technologies Corp. 6%
01/03/2020

Lincoln National Corp. 4.35%
01/08/2048

Marsh & McLennan Cos., Inc. 4.35%
30/01/2047

Martin Marietta Materials, Inc. 4.25%
02/07/2024

Martin Marietta Materials, Inc. 4.25%
15/12/2047

Morgan Stanley 3.75% 25/02/2023

Morgan Stanley 3.7% 23/10/2024

Morgan Stanley 3.875% 27/01/2026

Morgan Stanley 3.125% 27/07/2026

Morgan Stanley 3.625% 20/01/2027

MPT Operating Partnership LP, REIT
5.25% 01/08/2026

MPT Operating Partnership LP, REIT
5% 15/10/2027

NiSource, Inc. 4.375% 15/05/2047

Omnicom Group, Inc. 3.65%
01/11/2024

Omnicom Group, Inc. 3.6%
15/04/2026

Oracle Corp. 3.8% 15/11/2037

Plains All American Pipeline LP 3.85%
15/10/2023

Plains All American Pipeline LP 2.85%
31/01/2023

Plains All American Pipeline LP 4.65%
16/10/2025

Regency Centers LP, REIT 3.6%
01/02/2027

Regency Centers LP, REIT 4.125%
15/03/2028

Reinsurance Group of America, Inc.
6.45% 15/11/2019

Reinsurance Group of America, Inc.
5% 01/06/2021

Reinsurance Group of America, Inc.
4.7% 15/09/2023

Reynolds American, Inc. 4%
12/06/2022

Reynolds American, Inc. 3.25%
01/11/2022

Reynolds American, Inc. 5.85%
15/08/2045

R
usD
usD
usD

usD
usb
usD
usb
UsD
usD
usb
usD
usD
usD
usD
usb
usD

usD
usD
usD
usD
usD
usD

usD
usD

UsD

usD
UsD

usD
usD
usb
UusD
usD
UsD
usD
usD
usD

UsD

B¥ETx
il )

810,000
455,000
420,000

15,000
375,000
150,000
240,000

1,810,000
440,000
205,000
600,000
310,000
155,000
135,000
370,000
370,000

690,000
885,000
440,000
295,000
850,000

75,000

410,000

475,000
775,000

555,000

485,000
275,000

95,000
245,000
225,000
165,000
145,000
105,000
170,000
115,000

90,000

400,000

TR Wik
USD ik (%)
781,148 0.18
471,441 0.11
424,005 0.10
14,887 =
378,032 0.09
149,826 0.03
229,630 0.05
1,826,064 0.42
440,917 0.10
194,514 0.04
572,469 0.13
323,166 0.07
144,432 0.03
134,798 0.03
376,971 0.09
321,995 0.07
691,584 0.16
874,606 0.20
433,396 0.10
274,835 0.06
818,826 0.19
73,875 0.02
391,700 0.09
468,640 0.11
754,451 0.17
530,996 0.12
460,668 0.10
268,777 0.06
89,642 0.02
244,211 0.06
215,161 0.05
153,886 0.03
151,164 0.03
109,526 0.02
175,969 0.04
115,931 0.03
87,790 0.02
441,510 0.10

WHERE TR M
oA iy BESE USD jhsk (%)
Sempra Energy 3.25% 15/06/2027 usb 169,000 157,923 0.04
Sempra Energy 3.4% 01/02/2028 usb 885,000 833,661 0.19
Sempra Energy 3.8% 01/02/2038 usb 1,270,000 1,162,755 0.26
Sempra Energy 4% 01/02/2048 usD 180,000 163,660  0.04
US Treasury 2.375% 31/01/2023 usb 10,360,000 10,205,409 232
US Treasury 2.5% 31/03/2023 usb 2,110,000 2,088,982 0.47
US Treasury 3% 15/02/2048 usD 2,590,000 2,605,378 0.59
US Treasury 1.56% 31/05/2019 usb 2,775,000 2,754,025 0.63
US Treasury 2% 31/08/2021 usb 15,095,000 14,801,355 3.37
US Treasury 1.625% 31/08/2022 usb 2,455,000 2,351,142 0.53
US Treasury 2% 31/10/2022 usb 3,695,000 3,587,614 0.82
US Treasury 2.25% 15/02/2027 usb 1,365,000 1,303,042 0.30
US Treasury 2.25% 15/11/2027 usb 9,125,000 8,675,166 197
US Treasury 5.375% 15/02/2031 usb 410,000 518,426 0.12
US Treasury 2.75% 15/08/2042 usb 700,000 675,227 0.15
US Treasury 3.375% 15/05/2044 usb 510,000 547,772 0.12
US Treasury 2.5% 15/02/2045 usb 1,480,000 1,352,928 0.31
US Treasury 3% 15/11/2045 usb 1,000,000 1,006,406 0.23
US Treasury 2.5% 15/02/2046 usb 925,000 843,051 0.19
US Treasury 2.5% 15/05/2046 usb 4,190,000 3,816,173 0.87
US Treasury 2.875% 15/11/2046 usD 6,500,000 6,380,156 1.45
US Treasury 3% 15/05/2047 usb 500,000 502,891 0.11
US Treasury 2.75% 15/08/2047 usb 3,165,000 3,027,520 0.69
US Treasury 2.75% 15/11/2047 usb 4,900,000 4,687,922 1.07
US Treasury Inflation Indexed, FRN usb 1,977,000 1,990,434 045

0.625% 15/04/2023
US Treasury Inflation Indexed 0.125% usD 4,228,300 4,265,287 0.97
15/04/2022
US Treasury Inflation Indexed 0.375% usb 1,673,000 1,567,653 0.36
15/07/2027
US Treasury Inflation Indexed, FRN usb 350,500 351,025 0.08
0.125% 15/07/2026
VEREIT Operating Partnership LP, usb 810,000 810,267 0.18
REIT 4.875% 01/06/2026
VEREIT Operating Partnership LP, usbD 358,000 334,746 0.08
REIT 3.95% 15/08/2027
Verizon Communications, Inc. 3.376% usb 1,430,000 1,370,176 0.31
15/02/2025
Vulcan Materials Co. 4.5% 15/06/2047 ~ USD 695,000 638,243 0.15
Western Gas Partners LP 4% usb 140,000 139,089  0.08
01/07/2022
127,631,810 29.02
ﬁ?\aﬁﬁﬁﬁﬁﬁ . 160,807,037  36.56
D T. e
ﬁm@léhfﬁ‘%ﬁﬁéﬁ# at 160,807,037 36.56
ZDREFH DB BRI BT [E N TWB Al
ey
ZA—R+IU7
APT Pipelines Ltd., 144A 4.25% usD 2,000,000 1,967,790 0.45
15/07/2027
Ausgrid Finance Pty. Ltd., 144A 3.85%  USD 250,000 250,163 0.06
01/05/2023
Ausgrid Finance Pty. Ltd., 144A 4.35%  USD 385,000 386,195 0.09
01/08/2028
Boral Finance Pty. Ltd., 144A 3% usb 535,000 517,075 0.12
01/11/2022
Boral Finance Pty. Ltd., 144A 3.75% usb 1,275,000 1,211,084 0.28

01/05/2028
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Brambles USA, Inc., 144A 4.125% usD 85,000 84917 002 A2V7
23/10/2025 Enel Finance International NV, 144A UsD 780000 729261 017
Origin Energy Finance Ltd,, 144A35%  USD 405000 405281  0.09 2.75% 06/04/2023
09/10/2018 Enel Finance International NV, 144A usD 905000 828980  0.19
SMART ABS Trust, Series 20162US ~ USD 550,000 543669  0.12 3.625% 25/05/2027
‘ASA1.71% 15/03/2021 Enel Finance International NV, 144A usD 785000 758699  0.17
SMART ABS Trust, Series 20162US ~ USD 695000 678567  0.15 4.75% 25/05/2047
‘AN’ 2.05% 14/12/2022 Intesa Sanpaolo SpA, 144A 3.875% usD 700000 599224 014
Transurban Finance Co. Pty. Ltd, usD 150000 148584 003 12/01/2028
144A 4.125% 02/02/2026 Intesa Sanpaolo SpA, 144A 4.375% usD 695000 531294  0.12
Transurban Finance Co. Pty. Ltd., usD 865,000 803,317 0.18 12/01/2048
144A 3.375% 22/03/2027 Intesa Sanpaclo SpA, 144A 3.125% usD 530000 488612 0.1
Woodside Finance Ltd., 144A 365%  USD 650,000 634673  0.14 14/07/2022
05/03/2025 UniCredit SpA, 144A 3.75% UsD 205000 195561 004
Woodside Finance Ltd., 144A 3.7% usD 672000 646484 015 12/04/2022
16/09/2026 UniCredit SpA, 144A 4.625% usD 1510000 1410076  0.32
Woodside Finance Ltd., 144A 3.7% usD 108000 1,147,709 026 12/04/2027
15/03/2028 5,541,707  1.26
9425508  2.14 FET
AT Petroleos Mexicanos 5.5% usD 245,000 251,654 0.06
Cenovus Energy, Inc. 4.25% UsD 165000 158910 004 21/01/2021
16/04/2027 Petroleos Mexicanos 6.375% usD 505000 529,629  0.12
Enbridge, Inc., FRN 6% 15/01/2077 usD 475000 448944 0.0 04/02/2021
Toronto-Dominion Bank (The), FRN usD 710000 668650  0.15 Petroleos Mexicanos 4.875% usD 460000 463,724 010
3.625% 15/09/2031 24/01/2022
Transcanada Trust, FRN 5.3% usD 610000 575068  0.13 1,245,007  0.28
15/03/2077 AL R
1,851,572 0.42 Credit Suisse Group AG, FRN, 144A UsD 1580000 1511483 034
FV 2.997% 14/12/2023
Banco Santander Chile, 144A3.875%  USD 150000 149223  0.03 Syngenta Finance NV, 144A3.933%  USD 300000 299689 007
20/09/2022 23/04/2021
Celulosa Arauco y Constitucion SA usD 280000 261,603 006 UBS Group Funding Switzerland AG, ~ USD 820000 814,740 019
3.875% 02/11/2027 144A 4.125% 24/09/2025
Celulosa Arauco y Constitucion SA UsD 200,000 195,504 0.05 2,625,912 0.60
5.5% 02/11/2047 PES
Cencosud SA, Reg. § 5.15% usb 450000 448105  0.10 Anglo American Capital plc, 144A UsD 200000 201417 005
12/02/2025 4.125% 27/09/2022
1,054,435  0.24 HSBC Holdings plc, FRN usD 200000 196852 004
i 6.375% Perpetual
Baidu, Inc. 2.875% 06/07/2022 UsD 775000 747,405 0417 WPP Finance 2010 4.75% usD 355000 365678 008
747,405  0.17 21/11/2021
ISR 763,947  0.17
BNP Paribas SA, 144A 2.95% USD 495000 478254 011 TAV%
23/05/2022 225 Liberty Street Trust, Series 2016-  USD 100,000 99216 002
BNP Paribas SA, 144A 3.8% usD 555000 543032  0.12 225L°A', 144A 3.597% 10/02/2036
10/01/2024 280 Park Avenue Mortgage Trust, usD 585000 585908  0.13
BPCE SA, 144A 3% 22/05/2022 usD 610000 590,123 0.3 FRN, Series 2017-280P 'A', 144A
2.799% 15/09/2034
BPCE SA, 144A 3.5% 23/10/2027 usD 1,375000 1,260,655 ~ 0.29 o Blszard Ino. 4.5% ) ey e 6
Ivision Blizzart nc. 4. ..
Credit Agricole SA, 144A 3.25% usD 1955000 1836758 042 Tsjoe00ar oo aad
04/10/2024
Alexandria Real Estate Equities, Inc., usD 120,000 120,593 0.03
. 705,522 I 07 REIT 4% 15/01/2024
2 ¢ W
FAY Ally Auto Receivables Trust, Series usD 45,000 44,388 0.01
Bayer US Finance Il LLG, 144A UsD 550000 549,942 0.3 2017-2 ‘B’ 2.33% 15/06/2022
3.875% 15/12/2023 Amazon.com, Inc. 3.875% usD 615000 601,412 014
Deutsche Telekom International usD 900,000 893,439 0.20 22/08/2037
;” /Eg‘(;zg;’é‘ 44A 4.375% Amazon.com, Inc. 4.05% 22/08/2047  USD 1865000 1824968 042
American Airlines Pass-Through Trust, usD 58,142 58,099 0.01
1,443,381 0.33 Series 20131 'A’ 4% 15/01/2027
ki ] American Airlines Pass-Through Trust, usD 139,677 143,556 0.03
AIA Group Ltd., 144A 3.9% UsD 685000 684377 0.16 Series 20132 'A’ 4.95% 15/07/2024
06/04/2028 American Airlines Pass-Through Trust, ~ USD 864,836 835723  0.19
684,377  0.16 Series 2016-2 ‘A’ 3.65% 15/12/2029
American Airlines Pass-Through Trust, usD 190,000 183,578 0.04
Series 2017-2 ‘A’ 3.35% 15/04/2031
American Airlines Pass-Through usD 115,088 115,525 0.03

Trust, Series 2014-1 ‘B’ 4.375%
01/04/2024
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SRARA

American Airlines Pass-Through Trust,
Series 2015-1 ‘B’ 3.7% 01/11/2024

American Airlines Pass-Through
Trust, Series 2017-1B ‘B’ 4.95%
15/08/2026

American Express Credit Account
Master Trust, FRN, Series 2017-5 ‘B’
2.499% 18/02/2025

American Express Credit Account
Master Trust, Series 2017-7 ‘B’ 2.54%
16/05/2025

AmeriCredit Automobile Receivables
Trust, Series 2016-1 ‘A3’ 1.81%
08/10/2020

AmeriCredit Automobile Receivables
Trust, Series 2016-1 ‘C’ 2.89%
10/01/2022

AmeriCredit Automobile Receivables
Trust, Series 2015-3 ‘B’ 2.08%
08/09/2020

AmeriCredit Automobile Receivables
Trust, Series 2014-1 'C’ 2.15%
09/03/2020

AmeriCredit Automobile Receivables
Trust, Series 2014-2 ‘C’ 2.18%
08/06/2020

AmeriCredit Automobile Receivables
Trust, Series 20152 ‘C’ 2.4%
08/01/2021

AmeriCredit Automobile Receivables
Trust, Series 20162 ‘C’ 2.87%
08/11/2021

AmeriCredit Automobile Receivables
Trust, Series 2017-3 ‘C’ 2.69%
19/06/2023

AmeriCredit Automobile Receivables
Trust, Series 20135 ‘D’ 2.86%
09/12/2019

Apple, Inc. 3.2% 11/05/2027

Apple, Inc. 3.75% 13/11/2047

ARI Fleet Lease Trust, Series 2017-A
‘A2, 144A 1.91% 15/04/2026

ARl Fleet Lease Trust, Series 2016-A
‘A3, 144A 2.11% 15/07/2024

ARl Fleet Lease Trust, Series 2017-A
‘A3', 144A 2.28% 15/04/2026

Ascension Health 3.945% 15/11/2046

Ascentium Equipment Receivables
Trust, Series 2017-1A ‘A2’, 144A
1.87% 10/07/2019

Ascentium Equipment Receivables
Trust, Series 2016-1A ‘A3’, 144A
1.92% 10/12/2019

Ascentium Equipment Receivables
Trust, Series 2017-1A ‘A3’, 144A
2.29% 10/06/2021

Ascentium Equipment Receivables
Trust, Series 2018-1A ‘A3’ 144A
3.21% 11/09/2023

Ashford Hospitality Trust, FRN, Series
2018-ASHF ‘A’, 144A 2.819%
15/04/2035

Ashford Hospitality Trust, FRN, Series
2018-ASHF ‘B’, 144A 3.169%
16/04/2035

Atrium Hotel Portfolio Trust, FRN,
Series 2017-ATRM ‘A’, 144A 2.849%
15/12/2036

Aventura Mall Trust, FRN, Series 2018~
AVM ‘A’ 144A 4.112% 05/07/2040
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36,117

284,794

385,000

260,000

20,885

1,370,000

166,967

61,316

229,979

162,000

85,000

1,330,000

279,710

1,660,000
745,000
451,563

300,000
610,000

390,000
21,773

108,568

40,000

280,000

297,717

355,000

725,000

1,110,000

P MR
USD frsk (%)

35,307 0.01
289,059 0.07
386,741 0.09
253,192 0.06

20,853 =
1,369,723 0.31
166,813 0.04
61,307 0.01
229,853 0.05
161,634 0.03
84,895 0.02
1,309,316 0.30
279,748 0.06
1,603,037 0.36
701,663 0.16
449,062 0.10
298,256 0.07
601,342 0.14
385,320 0.09
21,728 0.01
103,383 0.02
39,605 0.01
280,431 0.06
297,938 0.07
355,332 0.08
724,345 0.16
1,149,007 0.26

SRARA

Avis Budget Rental Car Funding
AESOP LLC, Series 2013-1A‘A’,
144A 1.92% 20/09/2019

Avis Budget Rental Car Funding
AESOP LLC, Series 2013-2A ‘A’,
144A 2.97% 20/02/2020

Avis Budget Rental Car Funding
AESOP LLG, Series 2014-1A ‘A’,
144A 2.46% 20/07/2020

Avis Budget Rental Car Funding
AESOP LLC, Series 2014-2A ‘A’,
144A 2.5% 20/02/2021

AXA Equitable Holdings, Inc., 144A
3.9% 20/04/2023

BANK, Series 2017-BNK4 ‘A4’ 3.625%
15/05/2050

BANK, Series 2017-BNK8 ‘A4’ 3.488%
15/11/2050

BANK, Series 2017-BNK5 ‘A5’ 3.39%
15/06/2060

BANK, FRN, Series 2017-BNK5 ‘C’
4.259% 15/06/2060

Bank of America Corp., FRN 3.65%
05/03/2024

Bank of America Corp., FRN 3.824%
20/01/2028

Bank of America Corp., FRN 4.244%
24/04/2038

Barclays Dryrock Issuance Trust,
Series 2015-1 ‘A’ 2.2% 15/12/2022

Bay Area Toll Authority ‘F-2' 6.263%
01/04/2049

Baylor Scott & White Holdings 3.967%
15/11/2046

Bayview Mortgage Fund IVc Trust,
FRN, Series 2017-RT3 ‘A’, 144A
3.5% 28/01/2058

Bayview Opportunity Master Fund Vb
Trust, FRN, Series 2017-SPL4 ‘A,
144A 3.5% 28/01/2055

BENCHMARK Mortgage Trust,

FRN, Series 2018-B1 'C’ 4.119%
15/01/2051

BMW Vehicle Lease Trust, Series
2017-2 ‘A3’ 2.07% 20/10/2020

Booking Holdings, Inc. 3.65%
15/03/2025

Booking Holdings, Inc. 3.6%
01/06/2026

Broadcom Corp. 3% 15/01/2022

Broadcom Corp. 3.625% 15/01/2024

Broadcom Corp. 3.125% 15/01/2025

Broadcom Corp. 8.875% 15/01/2027

BX Trust, FRN, Series 2017AMC ‘A’,
1444 2.969% 15/10/2032

BXP Trust, Series 2017-GM ‘A’, 144A
3.379% 13/06/2039

Capital One Multi-Asset Execution
Trust, FRN, Series 2005-83 ‘B3’
2.27% 15/05/2028

Cargill, Inc., 144A 3.25% 01/03/2023

CarMax Auto Owner Trust, Series
20164 ‘A3 1.4% 15/08/2021

CarMax Auto Owner Trust, Series
20174 ‘A3’ 2.11% 17/10/2022

CarMax Auto Owner Trust, Series
2016-1 ‘A4’ 1.88% 15/06/2021

CarMax Auto Owner Trust, Series
20162 'B’' 2.16% 15/12/2021
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210,000

160,000

1,135,000

1,105,000

110,000
510,000
1,130,000
905,000
620,000
575,000
675,000
123,000
100,000
255,000
375,000

316,516

215,388

45,000

285,000
365,000
680,000
595,000
1,100,000
290,000

530,000
560,000

735,000
310,000
100,000
585,000
175,000
340,000

90,000

PR

209,800

160,113

1,130,153

1,095,792

109,216
507,576
1,111,888
884,506
605,719
568,761
657,825
119,832
98,800
356,220
368,698

316,875

215,579

44,429

282,125
358,498
659,673

579,654
1,065,306
269,413
501,141
561,029

715,569
305,991

99,365
577,298
172,424
335,441

88,579

PR
USD  frsk (%)

0.05

0.04

0.26

0.25

0.12

0.25

0.20

0.14

0.13

0.15

0.03

0.02

0.08

0.08

0.07

0.01

0.06

0.08

0.15

0.13
0.24
0.06
0.11
0.13

0.16

0.07

0.02

0.13

0.04

0.08

0.02
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A%

CCG Receivables Trust, Series 2016-1
‘A2', 144A 1.69% 14/09/2022

CCG Receivables Trust, Series 2017-1
‘A2, 144A 1.84% 14/11/2023

CCG Receivables Trust, Series 2015-1
‘B’, 144A 2.6% 17/01/2023

Celgene Corp. 3.625% 15/05/2024

Celgene Corp. 3.875% 15/08/2025

Celgene Corp. 4.35% 15/11/2047

CGGS Commercial Mortgage Trust,
FRN, Series 2018-WSS ‘B’, 144A
3.019% 15/02/2037

Charter Communications Operating
LLC, FRN 0% 01/02/2024

Charter Communications Operating
LLC 4.908% 23/07/2025

Chicago O'Hare International Airport
‘B’ 6.395% 01/01/2040

Chrysler Capital Auto Receivables
Trust, Series 2016-BA ‘A3, 144A
1.64% 15/07/2021

Citigroup Commercial Mortgage
Trust, Series 2016-P3 ‘A3’ 3.063%
15/04/2049

Citigroup Commercial Mortgage Trust,
Series 2015-GC27 ‘AS’ 3.571%
10/02/2048

Citigroup Commercial Mortgage Trust,
FRN, Series 201882 ‘C' 4.675%
10/03/2051

Citigroup, Inc., FRN 2.876%
24/07/2023

City of Los Angeles Department of
Airports 7.053% 15/05/2040

City of New York 6.271% 01/12/2037

CLNS Trust, FRN, Series 2017- KPR
‘A, 144A 2.729% 11/06/2032

COLT Mortgage Loan Trust, FRN,
Series 2018-1 ‘A1’, 144A 2.93%
25/02/2048

COLT Mortgage Loan Trust, FRN,
Series 2018-1 'A2', 144A 2.981%
25/02/2048

Comcast Corp. 3.375% 15/08/2025

Comcast Corp. 3.15% 01/03/2026

Comcast Corp. 3.2% 15/07/2036

Comcast Corp. 3.9% 01/03/2038

Comcast Corp. 3.3% 01/02/2027

COMM Mortgage Trust, FRN, Series
2014-TWC ‘A, 144A 2.778%
18/02/2032

COMM Mortgage Trust, Series 2014~
UBS5 ‘A4’ 3.838% 10/09/2047

COMM Mortgage Trust, Series 2015~
CR26 ‘A4’ 3.63% 10/10/2048

COMM Mortgage Trust, Series 2015~
DC1'AM'’ 3.724% 10/02/2048

COMM Mortgage Trust, FRN, Series
20151021 'B’ 4.31% 10/07/2048

COMM Mortgage Trust, FRN, Series
2015-PC1 ‘B’ 4.441% 10/07/2050

COMM Mortgage Trust, FRN, Series
2014-UBS4 ‘C’ 4.625% 10/08/2047

COMM Mortgage Trust, FRN, Series
2015-CR25 ‘C’ 4.545% 10/08/2048

Continental Airlines Pass-Through
Trust, Series 2012-1 ‘A’ 4.15%
11/10/2025

b4

usD

usD

usb
UusD

usD

usD

usb

usD

usb

usD

usD

usb

UsD
usb

usb

usb

usD
usD
usD
usb
UusD
usD
UsD
usD
usD
usD
usD
usb

usD

usb

BRICE ek
BESE

78,087
289,478
375,000

400,000
1,105,000
410,000
240,000
315,000
1,470,000

170,000

157,320

290,000

110,000

280,000

2,540,000
70,000

165,000
470,000

273,665

80,490

25,000
240,000
70,000
165,000
1,155,000
100,000
395,000
1,095,000
1,375,000
170,000
85,000
150,000

215,000

33,926

FHERE MR
USD jhsk (%)
77,677 0.02
287,127 0.07
374,430 0.09
390,420 0.09
1,076,557 0.25
364,453 0.08
240,375 0.05
315,762 0.07
1,486,030 0.34
226,255 0.05
156,338 0.04
280,191 0.06
108,870 0.03
281,850 0.06
2,450,300 0.56
98,716 0.02
215,975 0.05
469,987 0.11
272,180 0.06
80,305 0.02
23,987 0.01
225,722 0.05
58,552 0.01
150,400 0.03
1,089,673 0.25
100,054 0.02
400,964 0.09
1,092,694 0.25
1,365,017 0.31
170,000 0.04
86,262 0.02
148,371 0.03
213,386 0.05
34,326 0.01

g3

Credit Suisse Mortgage Capital
Certificates Trust, Series 2015-GLPB
‘A, 144A 3.639% 15/11/2034

Credit Suisse Mortgage Capital
Certificates Trust, FRN, Series 2015-
GLPB ‘B, 144A 3.811% 15/11/2034

Crown Castle Towers LLC, 144A
3.222% 15/05/2042

Crown Castle Towers LLC, 144A
3.663% 15/05/2045

CSAIL Commercial Mortgage Trust,
Series 2015-C3 ‘A4’ 3.718%
15/08/2048

CSAIL Commercial Mortgage Trust,
FRN, Series 2016-C7 ‘AS’ 3.958%
15/11/2049

CVS Health Corp. 8.7% 09/03/2023

DB Master Finance LLC, Series 2017-
1A A2, 144A 3.629% 20/11/2047

DBCG Mortgage Trust, FRN, Series
2017-BBG ‘A, 144A 2.619%
15/06/2034

Delta Air Lines Pass-Through Trust,
Series 2010-2 ‘A’ 4.95% 23/11/2020

Delta Air Lines Pass-Through
TrustSeries 2011-1 ‘A’ 5.3%
15/10/2020

Delta Air Lines Pass-Through
Trust, Series 2015-1 ‘AA’ 3.625%
30/01/2029

Delta Air Lines, Inc. 4.375%
19/04/2028

Denver City & County School District
No. 14.242% 15/12/2037

Diamond Resorts Owner Trust, Series
20132 'A’, 144A 2.27% 20/05/2026

Diamond Resorts Owner Trust, Series
2015-1 ‘A", 144A 2.73% 20/07/2027

Diamond Resorts Owner Trust, Series
20152 ‘A, 144A 2.99% 22/05/2028

District of Columbia 5.591%
01/12/2034

Dollar Tree, Inc. 8.7% 15/05/2023

East Bay Municipal Utility District Water
System 5.874% 01/06/2040

Elara HGV Timeshare Issuer LLC,
Series 2014-A'A’, 144A 2.53%
25/02/2027

Enterprise Fleet Financing LLC,

Series 2016-2 ‘A2, 144A 1.74%
22/02/2022

Enterprise Fleet Financing LLC,

Series 2017-2 ‘A2, 144A 1.97%
20/01/2023

Enterprise Fleet Financing LLC,

Series 2018-1 ‘A2’ 144A 2.87%
20/10/2023

Enterprise Fleet Financing LLC,

Series 2016-1 ‘A3’ 144A 2.08%
20/09/2021

Expedia Group, Inc. 3.8% 15/02/2028

Expedia Group, Inc. 5% 15/02/2026

Express Scripts Holding Co. 4.5%
25/02/2026

FHLMC, Series K025 ‘A1’ 1.875%
25/04/2022

FHLMG, FRN, Series 4621 FK'
2.573% 15/10/2046

FHLMC A26586 6% 01/09/2034
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200,000

170,000

25,000
255,000

590,000
670,000
1,680,000

258,700

985,000

21,937

26,488

107,104

705,000
70,000
67,880
17,505
39,300
60,000

195,000
515,000

23,633

232,155

92,651

215,000

560,000

765,000
1,070,000
505,000

74,818
171,382

2,118

PR e
USD  fk=E (%)
202,396  0.05
171,418  0.04
24,560  0.01
251,683  0.06
593480 0.14
673,881 0.15
1,669,517 038
254367  0.06
987,151 0.22
22,148  0.01
26,877 001
106,426  0.02
683,607 0.16
72,201 0.02
67,804  0.02
17,471 -
39,116  0.01
71903  0.02
193523  0.04
657,264  0.15
23,144 001
231,189  0.05
91,976 002
214,351 0.05
557,465  0.13
701,689  0.16
1,091,781 0.25
503482 0.1
73363 0.2
172,349  0.04
2,332 -
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FHLMC A71375 6% 01/01/2038
FHLMC A71808 6% 01/01/2038
FHLMC A90053 4.5% 01/12/2039
FHLMC A91947 5% 01/04/2040
FHLMC A93451 4.5% 01/08/2040
FHLMC A94185 4% 01/10/2040
FHLMC A94251 4% 01/10/2040
FHLMC A94576 4% 01/10/2040
FHLMC A94713 4% 01/11/2040
FHLMC A95734 4% 01/12/2040
FHLMC A96312 4% 01/01/2041
FHLMC A97620 4.5% 01/03/2041
FHLMC C01787 6% 01/02/2034
FHLMC C09036 3.5% 01/03/2043
FHLMC E01497 5.5% 01/11/2018
FHLMC G01777 6% 01/02/2035
FHLMC G01899 6% 01/09/2035
FHLMC G03551 6% 01/11/2037
FHLMC G04814 5.5% 01/10/2038
FHLMC G05535 4.5% 01/07/2039
FHLMC G05659 4.5% 01/10/2039
FHLMC G05955 5% 01/08/2040
FHLMC G05958 5% 01/08/2040
FHLMC G06231 4% 01/12/2040
FHLMC G06252 4% 01/02/2041
FHLMC G06506 4% 01/12/2040
FHLMC G07543 4.5% 01/08/2041
FHLMC G08016 6% 01/10/2034
FHLMC G08534 3% 01/06/2043
FHLMC G08677 4% 01/11/2045
FHLMC G60038 3.5% 01/01/2044
FHLMC G60180 4.5% 01/05/2042
FHLMC G60334 4.5% 01/10/2041
FHLMC G60440 3.5% 01/03/2046
FHLMC J03640 6% 01/10/2021
FHLMC Q04674 4% 01/12/2041
FHLMC U90432 3.5% 01/11/2042
FHLMC U90932 3% 01/02/2043
FHLMC U91090 3% 01/03/2043
FHLMC U95033 8.5% 01/09/2042
FHLMC U99094 3.5% 01/03/2044
FHLMC V80025 3% 01/04/2043
FHLMC Structured Agency Credit Risk
Debt Notes, FRN, Series 2017-DNA2
‘M1’ 8.16% 25/10/2029
FHLMC Structured Agency Credit Risk
Debt Notes, FRN, Series 2017-DNA3
‘M1’ 2.71% 25/03/2030
FHLMC Structured Agency Credit Risk
Debt Notes, FRN, Series 2017-HQA2
‘M1’ 2.76% 25/12/2029
FHLMC Structured Agency Credit Risk
Debt Notes, FRN, Series 2017-HQA3
‘M1’ 2.51% 25/04/2030
FHLMC Structured Agency Credit Risk
Debt Notes, FRN, Series 2018-DNA1
‘M1’ 2.41% 25/07/2030
FHLMC Structured Agency Credit Risk
Debt Notes, FRN, Series 2018-HQA1
‘M1’ 2.66% 25/09/2030
FHLMC Structured Agency Credit Risk
Debt Notes, FRN, Series 2018-SPI1
‘M1, 144A 3.745% 25/02/2048
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38,536
13,016
45,782
172,345
96,644
143,881
94,905
239,605
91,526
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24,126
229,356
283,941
808,627
142,376
111,054
82,861
1,011,811
10,775
36,306
149,739
37,679
15,897
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153,386
31,323
232,614

237,797

229,299

230,819

198,509

939,305

430,630

PR e
USD bk (%)
1,788 -
1,317 =
55,880 0.01
9,654 -

193,178 0.04
2,974 =
1,734 -
733 -
1,576 -
14,102 =
62,233 0.01
2,011 -
53,485 0.01

173,863 0.04
181 -
42,151 0.01
14,366 -
50,454 0.01

186,611 0.04

101,497 0.02

161,344 0.03

101,377 0.02

255,947 0.06
94,096 0.02
2,683 -
487 =
25377 0.01

253,196 0.06

277,074 0.06

822,485 0.19

142,737 0.03

116,810 0.03
87,156 0.02

1,012,026 0.23
11,000 -
37,328 0.01

149,747 0.03
36,713 0.01
15,492 -

118,517 0.03

163,395 0.04
30,575 0.01

235,263 0.05

238,440 0.05

229,763 0.05

230,672 0.05

197,730 0.05

940,292 0.21

430,327 0.10

$RAFi%

FHLMC Structured Agency Credit Risk
Debt Notes, FRN, Series 2014-HQ2
‘M2’ 4.16% 25/09/2024

FHLMC Structured Agency Credit Risk
Debt Notes, FRN, Series 2015-DNA1
‘M2’ 3.81% 25/10/2027

FHLMC Structured Agency Credit Risk
Debt Notes, FRN, Series 2015-DNA3
‘M2’ 4.81% 25/04/2028

FHLMC Structured Agency Credit Risk
Debt Notes, FRN, Series 2015-HQ1
‘M2’ 4.291% 25/03/2025

FHLMC Structured Agency Credit Risk
Debt Notes, FRN, Series 2015-HQ2
‘M2’ 3.91% 25/05/2025

FHLMC Structured Agency Credit Risk
Debt Notes, FRN, Series 2016-DNA1
‘M2’ 4.86% 25/07/2028

FHLMC Structured Agency Credit Risk
Debt Notes, FRN, Series 2016-DNA3
‘M2’ 4.091% 25/12/2028

FHLMC Whole Loan Securities Trust,
FRN, Series 2017-5C01 ‘M1, 144A
3.593% 25/12/2046

FirstEnergy Transmission LLC, 144A
4.35% 15/01/2025

FirstKey Mortgage Trust, FRN,
Series 2014-1 ‘B2', 144A 4.014%
25/11/2044

FNMA, FRN, Series 2017-C01 ‘1M1’
3.26% 25/07/2029

FNMA, FRN, Series 2017-C06 “1M1’
2.71% 25/02/2030

FNMA, FRN, Series 2018-CO1 ‘1M1’
2.56% 25/07/2030

FNMA 7.125% 15/01/2030

FNMA, Series 201844 PC’ 4%
25/06/2044

FNMA 190360 5% 01/08/2035
FNMA 254869 5.5% 01/09/2033
FNMA 254908 5% 01/10/2033
FNMA 545759 6.5% 01/07/2032
FNMA 725027 5% 01/11/2033
FNMA 725229 6% 01/03/2034
FNMA 725232 5% 01/03/2034
FNMA 725238 5% 01/03/2034
FNMA 725423 5.5% 01/05/2034
FNMA 735061 6% 01/11/2034
FNMA 735115 6% 01/12/2034
FNMA 735141 5.5% 01/01/2035
FNMA 735318 4.5% 01/11/2019
FNMA 735500 5.5% 01/05/2035
FNMA 735502 6% 01/04/2035
FNMA 735575 5.5% 01/12/2018
FNMA 735578 5% 01/06/2035
FNMA 735579 5% 01/06/2035
FNMA 735580 5% 01/06/2035
FNMA 735591 5% 01/06/2035
FNMA 735667 5% 01/07/2035
FNMA 735669 5% 01/04/2035
FNMA 735997 5.5% 01/11/2035
FNMA 745428 5.5% 01/01/2036
FNMA 745458 6% 01/04/2036
FNMA 745947 6.5% 01/10/2036
FNMA 750412 6.5% 01/11/2033

BR

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb
usb
usb

usb
usb

usb
usb
usb
usb

usb
usb
usb
usb
usb
usb
usb
usb
usb
usb
usb
usb
usb

usb
usb
usb
usb
usb
usb
usb
usb

BRE Teid
BEGH

203,597

243212

706,980

44,034

207,938

239,645

415,906

434,347

1,050,000

170,331

97,008
173,806
1,157,047

100,000
421,326

19,747
63,568
11,999
21,265
12,739
64,737
5,258
21,362
163,103
7,047
2,328
39,633
1,473
13,652
4,297
1
32,803
5,148
3,039
1,466
9,988
8,148
12,622
82,872
211
3,316
156,371

TR R
USD  Ehsk (%)
209,767 005
247,809 006
732994 017
44233 001
213447 005
245887 006
421949  0.10
431383 0.10
1,057,996 024
172,740 004
97,745 002
174003 004
1,155,756 0.26
137,873 003
430839  0.10
21,155 001
68977 002
12854 -
23814 001
13688 -
70878 002
5632 -
22952 001
177,467 004
7778 -
2567 -
43,161 001
1484 -
14825 -
4740 -
1 _
35134 001
5514 -
3255 -
1570 -
10699 -
8728 -
13592 -
89923 002
232 -
3,661 -
16960 -
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FNMA, FRN 763199 3.382% usD 10312 10609 - FNMA AL1577 5% 01/01/2042 usD 20112 21579 001

011/10/2053 FNMA AL2645 4.5% 01/01/2027 UsD 116829 120788 003
FW?'Z/F?O%SMSQQ 8.09% usb 11,386 1899 - FNMA AL3192 5% 01/05/2042 Usb 96,680 103704 002
FNMA 888174 5.5% 01/06/2035 V=D || CREE| 06 FNIMA AL3657 3.5% 01/06/2043 usD 53102 53165 001
FNMA 888223 5.5% 01/01/2036 USD 5214 16521 - FNIMA AL4010 3.5% 01/07/2043 usb 34830 34883 001
FNMA 888284 5.5% 01/04/2037 5 TG FNMA AL4301 4.5% 01/04/2042 UsD 47237 49707 001
FNMA 888430 5% 01/11/2033 USD oess  1ases - FNIMA AL5224 5% 01/02/2038 UsD 10541 11,288 -
FNMIA 888567 55% 01/12/2036 e L ST FNIMA AL5362 5% 01/09/2039 usD 162008 173523 004
FNMA 889117 5% 01/10/2035 USD 186209 199480 005 AN LT3 3156 07 01 20 usb 7,453 8100 -
FNMA 889298 5% 01/12/2036 o | s O FNIMA ALB078 5% 01/03/2042 usD 21484 23027 001
FNMA 889307 5% 01/07/2087 UsD 5002 16166 - FNMA AL6167 3.5% 01/01/2044 UsD 33794 33765 001
FNMA 889479 5% 01/07/2037 UsD 126583 135613 003 FNMA ALB549 5% 01/07/2042 usb 219584 235449 005
FNMA 889579 6% 01/05/2038 USD 2066 ooae FNMA AL6715 4% 01/02/2045 usD 209534 306303 007
FNMA 889829 5% 01/07/2035 UsD 142055 152385 003 FNMA ALB9G6 6.5% 01/08/2038 usb 32418 35791 001
FNMA 800527 4.5% 01/09/2042 USD oot 09685 002 FNIMA AL 7033 5% 01/06/2039 usb 19475 20868 -
FNMA 890738 3.5% 01/09/2043 usD 188041 188326 004 FNMA AL7035 5% 01/12/2038 usb 27,205 29189 001
FNMA 900724 5.5% 01/08/2021 USD 1485 oo FNMA AL7121 3% 01/01/2044 usD 175711 171500 004
FNMA 901646 6.5% 01/12/2036 5 1oae T FNMA AL7991 3.5% 01/01/2046 usD 19914 19886 -
FNMA 002382 6.5% 01/11/2036 USD osse 1103 - FNMA AL8310 3.5% 01/03/2044 usb 86100 86362 002
FNMA 906064 6% 01/01/2067 . o8 = FNMA AL8387 4% 01/03/2046 usD 215332 220018 005
FNMA 933051 6.5% 01/10/2037 USD sie10 58208 001 FNIMA AL8626 3.5% 01/06/2046 usD 575761 574946 013
FNMA 942477 6% 01/08/2022 — T oo FNIMA AL9027 4% 01/09/2046 usD 20785 30411 001
FNMA 948410 6% 01/08/2022 USo 1210 Toar - FNIMA AL9061 3% 01/08/2046 usD 52200 50899 001
FNMA 005024 5.5% 01/08/2087 S e e o FNIMA AL9062 3% 01/09/2046 usD 54991 53379 001
FNMA 995051 6% 01/08/2067 UsD s2a01 57807 001 FNMA AL9074 6% 01/05/2041 usp 308430 839,925 008
FNMA 995412 5.5% 01/07/2036 = e o o FNIMA AL9267 3% 01/10/2046 usD 1880850 1827.686 0.2
FNMA 995113 5.5% 01/09/2036 ) l62616 176874 004 (FNINP LB 855 01 T/ATED usb 562442 554855 013
FNMA 995208 5% 01/07/2035 5 s o oo FNIMA AL9413 3% 01/11/2036 usD 226758 223699 005
FNIMA 995388 5.5% 01/08/2037 USD 7,954 8632 - FNMA ALG547 3% 01/11/2046 usb 531992 516988  0.12
FNMA 995434 5% 01/09/2023 — T FNIMA AL9566 3.5% 01/06/2046 usp 788459 792401  0.18
FNMA 995629 6.5% 01/12/2032 USD 20856 26695 001 FNMA AL9716 3.5% 01/12/2044 usD 348282 347982 008
FNMA ABS614 8.5% 01/07/2042 5 P ) T FNIMA AL9878 3% 01/02/2037 usD 852508 841,001 019
FNMA AB5615 3.5% 01/07/2042 USD sa6 37434 001 FNIMA AL9893 5% 01/02/2045 usb 377,465 405820 009
FNMA AB5807 3.5% 01/08/2042 uUsD 72880 72817 002 FNMA AQ4163 3.5% 01/06/2042 usb 29834 29808 001
FNMA AB6317 3.5% 01/09/2042 ) 19920 19987 - AN Q) Sl Ol Uy 02 usD 39390 39356 001
FNMA ABB491 8% 01/10/2042 — e e FNMA AP7510 3.5% 01/09/2042 usD 141539 141418 003
FNMA ABB670 3% 01/10/2042 USD 30504 38428 001 FNMA AQO532 2.5% 01/11/2042 usb 45674 42864 001
FNMA AB6768 3% 01/10/2042 S o s o6 FNMA AQO535 3% 01/11/2042 usD 38783 37918 001
FNMA AB7846 3% 01/02/2043 usD 100862 107405 002 RINMA QT2 AC S IO/ 22002 usb 111468 111372 003
FNMA ABBA64 2.5% 01/02/2043 — i [ o FNMA AQ7316 2.5% 01/01/2043 usD 286822 269,847 006
FNMA ABBBSB 3% 01/04/2043 USD 205209 200414 005 FNIMA AQB803 3.5% 01/01/2043 usD 54927 54880 001
FNMA AC3237 5% 01/10/2039 5 s om0 FNIMA AQO735 3.5% 01/01/2043 usD 122165 122060 003
FNMA AGO580 4.5% 01/02/2040 USD 674537 700789 0.16 FNMA AR2626 25% 01/02/2043 usb 152937 143804 003
FNMA AC9582 5.5% 01/01/2040 usD 47888 51711 001 FNMA AR9048 3% 01/03/2043 usb 16,071 15686 -
FNMA ADO163 6% 01/11/2034 usD 214789 236879 005 BINMAY OG0 01/08/2035 usb 16883 16476 -
FNMA AD0220 6% 01/10/2033 5 T BT MGG FNMA AR9188 2.5% 01/03/2043 usD 55909 52600 001
FNIMA AEOB24 4% 01/11/2040 USD 60180 71,106 002 AN ARS8 O 0l usb 49647 48459 001
FNMA AE0B08 4.5% 01/12/2040 — e oo oo FNIMA AS0563 4.5% 01/09/2043 usD 240237 251627 006
FNMA AE7723 4% 01/11/2040 USD 52768 54208 001 FNMA AS1133 4.5% 01/11/2043 usD 108990 114158 003
FNMA AHH111 4% 01/12/2040 — T RS ) MGG FNMA AS2275 4.5% 01/04/2044 usD 102089 106927 002
FNMA AH3304 4% 01/01,/2041 USD 9120 97726 002 FNMA AS4449 3.5% 01/02/2035 usD 44782 45192 001
FNMA AH5850 4% 01/02/2041 o s oo o FNMA AS4794 3.5% 01/04/2045 usD 839,027 838419 0.9
FNMA AJ7679 3.5% 01/12/2041 uUsD 19084 19126 - AN ASAEE & 0 0 A0 usb 21787 21151 001
FNMA ALOOBS 45% 01/04/2041 — A L Lt FNMA AS4864 2.5% 01/05/2030 usD 582596 568,888 0.3
FNMA ALO251 5% 01/07/2037 USD 2085 o1 - FNMA AS5175 3.5% 01/06/2045 usD 175520 175340 004
FNMA ALOS46 5% 01/07/2041 5 ] T 55 G FNMA AS5184 3.5% 01/06/2045 usD 1781546 1727914 039
FNMA ALOBOS 4% 01/09/204 1 USD leo772 104043 004 FNMA AS5298 2.5% 01/07/2030 usb 222104 216874 005
FNMA AL1105 45% 01/12/2040 — L A FNIMA AS5713 3.6% 01/09/2045 usp 453691 452740 0.0

: : FNMA AS5842 4% 01/09/2045 usD 38906 39700 001

FNMA AL1524 4.5% 01/12/2040 usD 18823 19804 -

FNMA AS5887 4% 01/09/2045 usb 37,437 38,212 0.01
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FNMA AS6191 3.5% 01/11/2045 usb 69,356
FNMA AS6302 3.5% 01/12/2045 usb 294,031
FNMA AS6313 4% 01/12/2045 usD 282,169
FNMA AS6324 3.5% 01/12/2045 usb 2,110,821
FNMA AS6328 3.5% 01/12/2045 usb 414,964
FNMA AS6349 4% 01/12/2045 usb 304,671
FNMA AS6351 4% 01/12/2045 usbD 37,852
FNMA AS6400 4% 01/12/2045 usb 185,321
FNMA AS6515 4% 01/01/2046 usb 147,317
FNMA AS6563 3.5% 01/01/2046 usb 19,255
FNMA AS6840 4% 01/03/2046 usb 445,861
FNMA AS7171 3.5% 01/05/2046 usD 1,179,622
FNMA AS8067 3% 01/10/2046 usb 995,366
FNMA AS8194 2.5% 01/10/2031 usb 136,076
FNMA AS8301 3% 01/11/2046 usb 371,393
FNMA AS8305 3% 01/11/2046 usb 260,839
FNMA AS8318 3% 01/11/2046 usD 1,760,239
FNMA AS8470 3% 01/12/2046 usb 776,323
FNMA AS8471 3% 01/12/2046 usb 515,815
FNMA AS8483 3% 01/12/2046 usb 173,268
FNMA AS8485 3% 01/12/2046 usbD 777,767
FNMA AS8946 3.5% 01/03/2047 usb 240,036
FNMA AS9031 3% 01/06/2033 usb 18,328
FNMA AS9032 3% 01/08/2043 usb 68,138
FNMA AS9043 3% 01/04/2033 usb 3,863
FNMA AS9044 3% 01/08/2043 usD 124,887
FNMA AS9236 3% 01/02/2044 usb 13,939
FNMA AS9241 3% 01/09/2044 usb 24,705
FNMA AS9990 4.5% 01/07/2047 usb 290,061
FNMA AT0238 2.5% 01/03/2043 usb 51,292
FNMA AT1934 3.5% 01/04/2043 UsD 25114
FNMA AT2016 3% 01/04/2043 usb 195,570
FNMA AT2717 2.5% 01/05/2043 usb 152,948
FNMA AT2723 3% 01/05/2043 usb 341,676
FNMA AU0640 3.5% 01/07/2043 usbD 30,139
FNMA AU4293 4% 01/09/2043 usb 1,153,249
FNMA AU6198 3.5% 01/08/2043 usb 30,565
FNMA AX2501 4% 01/10/2044 usb 84,114
FNMA AX2509 3% 01/10/2029 usb 397,336
FNMA AY4204 3.5% 01/05/2045 usD 145,546
FNMA AZ0814 3.5% 01/07/2045 usD 188,633
FNMA AZ0880 2.5% 01/07/2030 usb 70,826
FNMA AZ2118 3% 01/10/2030 usb 56,186
FNMA AZ2667 3.5% 01/10/2045 usb 74175
FNMA AZ4779 4% 01/10/2045 usD 1,349,973
FNMA AZ7353 3.5% 01/11/2045 usb 1,654,558
FNMA BC0822 3.5% 01/04/2046 usb 278,266
FNMA BC1747 3.5% 01/01/2046 usb 632,155
FNMA BC4714 3% 01/10/2046 usD 1,727,402
FNMA BC4764 3% 01/10/2046 usb 409,159
FNMA BC5074 3.5% 01/07/2044 usb 728,137
FNMA BC8395 2.5% 01/05/2046 usb 59,5631
FNMA BC9089 3% 01/12/2046 usb 217,700
FNMA BC9556 3% 01/11/2046 usD 162,005
FNMA BD2453 3% 01/01/2047 usb 139,800
FNMA BD8464 3% 01/11/2046 usb 244,233
FNMA BD8496 3% 01/12/2046 usb 133,035
FNMA BE1214 3% 01/11/2046 usb 107,183
FNMA BE3702 4% 01/06/2047 usD 2,020,266

FNMA BE3767 3.5% 01/07/2047 usb 411,852

W e
USD  fhsk (%)
69,210 0.02
293,414 0.07
288,747 0.07
2,106,393 0.48
414,094 0.09
312,207 0.07
38,709 0.01
138,171 0.03
150,339 0.03
19,228 -
456,881 0.10
1,177,330 0.27
966,567 0.22
132,534 0.03
360,400 0.08
253,097 0.06
1,706,987 0.39
754,428 0.17
500,879 0.11
167,920 0.04
755,938 0.17
239,946 0.05
17,786 =
66,439 0.02
3,748 =
121,892 0.03
13,692 -
24,112 0.01
302,305 0.07
48,256 0.01
25,139 0.01
190,985 0.04
143,904 0.03
333,664 0.08
30,169 0.01
1,182,396 0.27
30,605 0.01
85,969 0.02
397,214 0.09
145,397 0.03
188,237 0.04
69,158 0.02
55,944 0.01
74,020 0.02
1,378,220 0.31
1,651,087 0.38
277,682 0.06
630,829 0.14
1,676,129 0.38
396,782 0.09
728977 0.17
55,766 0.01
211,398 0.05
157,440 0.04
135,852 0.03
237,350 0.05
129,286 0.03
104,169 0.02
2,061,165 0.47
410,700 0.09

A

FNMA BFO131 3.5% 01/08/2056
FNMA BF0198 4% 01/11/2040
FNMA BH2623 4% 01/08/2047
FNMA BM1418 3% 01/04/2047
FNMA BM1423 2.5% 01/05/2032
FNMA BM1495 3.5% 01/01/2036
FNMA BM1879 3.5% 01/01/2044
FNMA BM3101 3% 01/03/2046
FNMA BM83212 3.5% 01/11/2032
FNMA BM3385 4% 01/06/2045
FNMA MAOS61 4% 01/11/2040
FNMA MAO583 4% 01/12/2040
FNMA MAO907 4% 01/11/2041
FNMA MAO971 4% 01/02/2042
FNMA MA1086 3.5% 01/06/2042
FNMA MA1213 3.5% 01/10/2042
FNMA MA1437 3.5% 01/05/2043
FNMA MA1627 3.5% 01/10/2043
FNMA MA2471 3.5% 01/12/2045
FNMA MA2495 3.5% 01/01/2046
FNMA MA2834 3.5% 01/12/2046
FNMA MA2959 3.5% 01/04/2047
FNMA MAB060 3% 01/07/2032
FNMA MA3090 3% 01/08/2032
FNMA MA3101 4.5% 01/08/2047
FNMA MA3120 3.5% 01/09/2047
FNMA MA3151 3% 01/10/2037
FNMA MA3155 3% 01/10/2032
FNMA MA3179 3% 01/11/2047
FNMA MAB305 3.5% 01/03/2048
FNMA MAB415 4% 01/07/2048

Ford Credit Auto Owner Trust, Series
2018-1‘C’, 144A 3.49% 15/07/2031

Ford Credit Floorplan Master Owner
Trust A, Series 2017-3 ‘A’ 2.48%
15/09/2024

Ford Credit Floorplan Master Owner
Trust A, Series 20165 ‘B’ 2.16%
15/11/2021

Galton Funding Mortgage Trust, FRN,
Series 2018-1 ‘A23', 144A 3.56%
25/11/2057

Galton Funding Mortgage Trust, FRN,
Series 2017-1 'B2', 144A 3.95%
25/07/2056

GE Capital Credit Card Master Note
Trust, Series 20127 ‘A’ 1.76%
15/09/2022

George Washington University (The)
3.545% 15/09/2046

GM Financial Automobile Leasing
Trust, Series 20153 ‘A4’ 1.81%
20/11/2019

GM Financial Automobile Leasing
Trust, Series 2016-2 ‘B’ 2.08%
20/03/2020

GM Financial Automobile Leasing
Trust, Series 2016-2 ‘C’ 2.58%
20/03/2020

GM Financial Consumer Automobile
Receivables Trust, Series 2017-3A
‘B', 144A 2.33% 16/03/2023

GM Financial Consumer Automobile
Receivables Trust, Series 20182 ‘B
3.12% 18/12/2023

usb
usb
usb
usb
usb
usb
usb

usb
usb
usb
usb
usb
usb
usb
usb
usb
usb
usb
usb
usb

usb
usb
usb
usb
usb
usb
usb

usb
usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

B
BE B

617,063
821,211
343,145
184,163
407,774
418,865
297,002
317,411
576,641
1,929,522
193,470
129,176
27,024
41,313
48,820
314,215
74,100
47,069
165,166
665,964
989,337
74,802
374,027
346,228
1,241,485
673,811
231,992
283,945
295,544
134,650
3,015,000
540,000

400,000

685,000

274,621

870,914

315,000

200,000

187,719

205,000

125,000

70,000

615,000

WS i
W e (%)

612,718 0.14
840,910 0.19
350,364 0.08
178,832 0.04
397,303 0.09
423,685 0.10
297,874 0.07
308,188 0.07
585,864 0.13
1,975,410 045
198,749 0.05
132,697 0.08
27,762 0.01
42,440 0.01
48,929 0.01
313,945 0.07
74,037 0.02
47,029 0.01
164,820 0.04
664,567 0.15
987,185 0.22
74,622 0.02
371,955 0.08
344,310 0.08
1,296,424 0.30
671,875 0.15
228,501 0.05
282,573 0.06
286,597 0.07
134,157 0.03
3,078,737 0.70
530,976 0.12
390,149 0.09
676,904 0.15
271,408 0.06
852,546 0.19
311,103 0.07
181,854 0.04
187,635 0.04
203,822 0.05
124,601 0.03
68,352 0.02
612,926 0.14
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GMF Floorplan Owner Revolving
Trust, Series 2016-1 ‘B, 144A 2.41%
17/05/2021

GMF Floorplan Owner Revolving
Trust, Series 2017-3 ‘B, 144A 2.26%
16/08/2021

GNMA, IO, Series 2011-41 ‘Al 4.5%
20/12/2039

GNMA, IO, Series 2012-94 ‘BI' 4%
20/05/2037

GNMA, Series 2018-8 ‘DA’ 3%
20/11/2047

GNMA, IO, Series 2011-88 ‘El' 4.5%
20/11/2039

GNMA, 10, Series 2013-82 'IG’ 3.5%
20/05/2043

GNMA, 10, Series 2010-103 ‘IN’ 4.5%
20/02/2039

GNMA, Series 2017-184 'JH 3%
20/12/2047

GNMA, [0, Series 2013-24 ‘OI' 4%
20/02/2043

GNMA 3306 5.5% 20/11/2032
GNMA 3490 6.5% 20/12/2033
GNMA 3611 6% 20/09/2034
GNMA 4060 6% 20/12/2087
GNMA 4558 4.5% 20/10/2039
GNMA 4559 5% 20/10/2089
GNMA 4577 4.5% 20/11/2039
GNMA 4715 5% 20/06/2040
GNMA 4772 5% 20/08/2040
GNMA 4801 4.5% 20/09/2040
GNMA 4834 4.5% 20/10/2040
GNMA 4854 4.5% 20/11/2040
GNMA 4946 4.5% 20/02/2041
GNMA 4978 4.5% 20/03/2041
GNMA 4979 5% 20/03/2041
GNMA 5054 4% 20/05/2041
GNMA 710927 5% 15/10/2039
GNMA 723339 5% 15/09/2039
GNMA 782888 5% 15/02/2040
GNMA 782889 5% 15/02/2040
GNMA 783403 3.5% 15/09/2041
GNMA 783726 3.5% 20/03/2043
GNMA 783972 5% 15/12/2039
GNMA 784012 5.5% 15/10/2038
GNMA 784057 4.5% 15/09/2045
GNMA 784069 5% 15/06/2040
GNMA 784145 3.5% 20/02/2046
GNMA AA3342 3% 15/10/2042
GNMA AABA03 3% 15/05/2043
GNMA AD1732 2.5% 15/02/2043
GNMA AJ9334 3.5% 20/10/2044
GNMA AL4508 3.5% 20/02/2045
GNMA AM4385 3.6% 20/05/2045
GNMA AM4931 3.5% 20/04/2045
GNMA AMBO053 3.5% 20/05/2045
GNMA AR0556 3.5% 20/01/2046
GNMA AR7632 3.5% 20/02/2046
GNMA AS8186 3.5% 20/05/2046
GNMA AS9176 3.5% 20/05/2046
GNMA AS9216 3% 20/05/2046
GNMA AS9217 3% 20/05/2046

BE

usb

usD

usb
usD
usb
UsD
usD
usb
usD

usD

usD

usD

usb
usb

usD

usb

R
FEGH

100,000

425,000

80,364
107,969
370,153

12,425
163,628

4,558
301,232
47,846

72,785
72,512
44,507
4,899
102,804
20,865
10,570
15,569
10,943
43,254
36,018
37,700
138,007
38,450
84,293
63,421
11,413
22,135
35,229
35,229
70,099
97,858
132,303
9,048
287,994
57,214
280,846
9,883
14,355
49,939
27,784
57,257
20,334
19,734
43,630
17,468
321,107
24,058
20,035
33,597
23,120

i S
USD  Ehsk (%)
99,526 0.02
421,597 0.10
4,578 -
14,088 -
368,135 0.08
723 -
32,980 0.01
228 =
297,969 0.07
9,978 =
79,513 0.02
81,898 0.02
49,763 0.01
5,429 =
108,046 0.02
22,395 0.01
11,115 -
16,880 =
11,655 -
45,462 0.01
37,857 0.01
39,626 0.01
145,048 0.03
40,409 0.01
90,041 0.02
65,560 0.02
12,164 -
23,591 0.01
37,898 0.01
37,898 0.01
70,650 0.02
98,189 0.02
141,029 0.03
9,884 =
304,527 0.07
60,974 0.01
282,703 0.06
9,708 =
14,143 -
47,349 0.01
27,912 0.01
57,515 0.01
20,405 -
19,823 -
43,827 0.01
17,546 =
322,530 0.07
24,165 0.01
20,124 -
32,960 0.01
22,663 0.01

oAz

GNMA AS9258 3% 20/07/2046
GNMA AS9259 3% 20/07/2046
GNMA AS9260 3% 20/07/2046
GNMA AT3441 3% 20/07/2046
GNMA AT3442 3% 20/06/2046
GNMA AT4041 3.5% 20/05/2046
GNMA AT4164 3% 20/07/2046
GNMA AT4176 3% 20/07/2046
GNMA AU0255 3% 20/08/2046
GNMA AU0271 3% 20/08/2046
GNMA AU2016 3% 20/08/2046
GNMA AV8326 3% 20/09/2046
GNMA AV8327 3% 20/09/2046
GNMA MA0221 4% 20/07/2042
GNMA MA0318 3.5% 20/08/2042
GNMA MA0392 3.5% 20/09/2042
GNMA MAO0393 4% 20/09/2042
GNMA MA0460 2.5% 20/10/2042
GNMA MA0535 4% 20/11/2042
GNMA MA0623 2.5% 20/12/2042
GNMA MA0625 3.56% 20/12/2042
GNMA MA0699 3.5% 20/01/2043
GNMA MAO783 3.5% 20/02/2043
GNMA MA1012 3.5% 20/05/2043
GNMA MA1285 3.5% 20/09/2043
GNMA MA1678 4% 20/02/2044
GNMA MA2222 3% 20/09/2044
GNMA MA2896 5.5% 20/06/2045
GNMA MA3033 3% 20/08/2045
GNMA MA3521 3.5% 20/03/2046
GNMA MA3596 3% 20/04/2046
GNMA MA3664 4% 20/05/2046
GNMA MA3873 3% 20/08/2046
GNMA MA3935 2.5% 20/09/2046
GNMA MA3936 3% 20/09/2046
GNMA MA4068 3% 20/11/2046
GNMA MA4126 3% 20/12/2046
GNMA MA4198 4.5% 20/01/2047
GNMA MA4320 3% 20/03/2047
GNMA MA4323 4.5% 20/03/2047
GNMA MA4452 4% 20/05/2047
GNMA MA4513 5% 20/06/2047
GNMA MA4588 4.5% 20/07/2047
GNMA MA4589 5% 20/07/2047
GNMA MA4652 3.5% 20/08/2047
GNMA MA4654 4.5% 20/08/2047
GNMA MA4655 5% 20/08/2047
GNMA MA4657 6% 20/08/2047
GNMA MA4721 4.5% 20/09/2047
GNMA MA4722 5% 20/09/2047
GNMA MA4781 5% 20/10/2047
GNMA MA4840 5% 20/11/2047
GNMA MA4903 5% 20/12/2047
GNMA MA4965 5% 20/01/2048
Goldman Sachs Group, Inc. (The),
FRN 3.691% 05/06/2028
Grain Spectrum Funding LLC, 144A
4% 10/10/2033
Great Wolf Trust, FRN, Series 2017-
WOLF ‘A", 144A 2.919% 15/09/2034
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usb
usb
usb
usb
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usb
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usb
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30,957
63,005
60,304
88,726
70,160
3,100
122,825
22,590
27,576
46,176
51,202
27,267
30,362
123,548
125,534
41,914
8319
220,778
78,397
519,789
54,603
801,981
43,845
265,755
606,328
283,941
176,430
156,053
914,724
233,162
186,621
455,269
506,575
237,839
746,336
490,631
108,963
38,509
954,183
411,629
3,199,023
157,502
590,373
104,158
457,313
1,969,837
180,556
63,519
844,879
539,839
832,964
870,745
814,686
1,091,580
2,015,000

195,000

695,000

PRAE  pieRE
USD s (%)
30370 001
61764 001
59,118 001
86980  0.02
68733 002
3114 -
120405  0.03
22,143 001
27017 001
45269 001
50320 001
26,714 001
29764 001
127,684 003
126935 003
42382 001
8595 -
211583 005
81,001 002
498,148 0.1
55212 001
810934 018
44335 001
268,721 006
613095 014
293,141 007
174161 004
166,944 004
900380  0.20
234399 005
183482 004
469,192 0.1
496,855  0.11
225501 005
782262 017
480800 0.1
106,749 002
40535 001
935,187 021
431379 0.10
3283403 075
165780  0.04
613865 0.14
109409 003
459,144 0.10
2048222 047
189,962  0.04
68670 002
878499 020
567,053  0.13
875014 020
914672 021
855,756  0.19
1146889 026
1914421 044
195078 004
695889  0.16
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Great Wolf Trust, FRN, Series 2017- usb 355,000
WOLF ‘B’, 144A 3.119% 15/09/2034

GS Mortgage Securities Trust, Series usD 460,000
2016-GS4 ‘A3 3.178% 10/11/2049

GS Mortgage Securities Trust, Series usD 155,000
2015-GC34 ‘A4’ 3.506% 10/10/2048

GS Mortgage Securities Trust, Series usD 220,000
2014-GC26 ‘A5’ 3.629% 10/11/2047

GS Mortgage-Backed Securities Trust, usD 37,296
FRN, Series 2014-EB1A '2A1", 144A
2.467% 25/07/2044

Hardee’s Funding LLC, Series 2018-1A  USD 480,000
‘A, 144A 4.25% 20/06/2048

Highwoods Realty LP, REIT 4.125% usb 110,000
15/03/2028

Hilton Grand Vacations Trust, usb 37,459
Series 2014-AA ‘A, 144A1.77%
25/11/2026

Hilton Grand Vacations Trust, usb 70,257
Series 2017-AA ‘A’ 144A 2.66%
26/12/2028

Hospitality Mortgage Trust, FRN, usD 100,000
Series 2017-HIT ‘A", 144A 2.773%
08/05/2030

Hyundai Auto Lease Securitization usD 215,000
Trust, Series 2017-C ‘A3, 144A
2.12% 16/02/2021

Hyundai Auto Lease Securitization usb 240,000
Trust, Series 2016-A ‘A4’, 144A 1.8%
16/12/2019

Hyundai Auto Receivables Trust, Series ~ USD 305,000
2016-A ‘A4’ 1.73% 16/05/2022

InTown Hotel Portfolio Trust, FRN, usb 405,000
Series 2018-STAY ‘A’, 144A 2.619%
15/01/2033

INVISTA Finance LLC, 144A 4.25% usb 45,000
15/10/2019

J.P. Morgan Chase Commercial usD 145,000

Mortgage Securities Trust, Series
2013LC11 ‘A5’ 2.96% 15/04/2046

J.P. Morgan Chase Commercial usD 170,000
Mortgage Securities Trust, FRN,
Series 2016-JP3 ‘B’ 3.397%
15/08/2049

Jimmy Johns Funding LLC, Series usD 94,288
2017-1A'A2l', 144A 3.61%
30/07/2047

JobsOhio Beverage System ‘B’ usb 155,000
4.5632% 01/01/2035

JPMBB Commercial Mortgage usD 430,000
Securities Trust, Series 2014-C22 ‘A4’
3.801% 15/09/2047

JPMBB Commercial Mortgage usb 280,000
Securities Trust, FRN, Series 2014-
C21 ‘B’ 4.341% 15/08/2047

JPMDB Commercial Mortgage usD 197,169
Securities Trust, Series 2016-C2 ‘A1’
1.423% 15/06/2049

JPMorgan Chase & Co., FRN 3.589% usb 1,780,000
24/10/2023

JPMorgan Chase & Co., FRN 3.882% usb 1,320,000
24/07/2038

Kaiser Foundation Hospitals 3.5% usb 250,000
01/04/2022

Kraft Heinz Foods Co. 4.375% usb 315,000
01/06/2046

Kubota Credit Owner Trust, usb 114,421

Series 2016-1A A3, 144A 1.5%
15/07/2020

MR R
USD  prsk (%)
355466 008
444857 010
154223 004
221171 005
36625 001
481,819 011
108,365 002
36839 001
69,171 002
100089  0.02
212,877 005
239788 005
300800 007
404796 009
450225 001
142457 003
161800  0.04
93,776 002
168253  0.04
435997 010
282,875 006
193893 004
1,817,229 0.41
1220459 028
250041 006
275349 006
113473 003

SRAA

Liberty Mutual Group, Inc., 144A
4.85% 01/08/2044

Los Angeles Community College
District/CA 6.75% 01/08/2049

Maple Escrow Subsidiary, Inc., 144A
4.057% 25/05/2023

Maryland State Transportation
Authority 5.754% 01/07/2041

Maryland State Transportation
Authority 5.888% 01/07/2043

Metropolitan Transportation Authority
7.336% 15/11/2039

Metropolitan Water Reclamation
District of Greater Chicago 5.72%
01/12/2038

Microchip Technology, Inc., 144A
3.922% 01/06/2021

Microsoft Corp. 4.1% 06/02/2037

Mill City Mortgage Loan Trust, FRN,
Series 2016-1 ‘A1’, 144A 2.5%
25/04/2057

Mill City Mortgage Loan Trust, FRN,
Series 2017-2 ‘A1’, 144A 2.756%
25/07/2059

Mill City Mortgage Loan Trust, FRN,
Series 2018-1 ‘A1’, 144A 3.25%
25/05/2062

MMAF Equipment Finance LLC,
Series 2017-AA ‘A2, 144A 1.73%
18/05/2020

MMAF Equipment Finance LLC,
Series 2014-AA ‘A4, 144A 1.59%
08/02/2022

MMAF Equipment Finance LLC,
Series 2015-AA ‘A4’ 144A 1.93%
16/07/2021

MMAF Equipment Finance LLC,
Series 2016-AA ‘A4’, 144A 1.76%
17/01/2023

Morgan Stanley, FRN 3.591%
22/07/2028

Morgan Stanley, FRN 3.971%
22/07/2038

Morgan Stanley Bank of America
Merrill Lynch Trust, Series 2014-C18
‘300A’ 3.749% 15/08/2031

Morgan Stanley Bank of America
Merrill Lynch Trust, Series 2016-C30
‘A5’ 2.86% 15/09/2049

Morgan Stanley Bank of America
Merrill Lynch Trust, Series 2013-C7
‘AS’ 3.214% 15/02/2046

Morgan Stanley Bank of America
Merrill Lynch Trust, FRN, Series 2015~
C24 'AS’ 4.036% 15/05/2048

Morgan Stanley Bank of America
Merrill Lynch Trust, Series 2015-C27
‘AS’ 4.068% 15/12/2047

Morgan Stanley Bank of America
Merrill Lynch Trust, FRN, Series 2015-
C24 "B 4.351% 15/05/2048

Morgan Stanley Capital | Trust, Series
2017-H1 A5’ 3.53% 15/06/2050

Morgan Stanley Capital | Trust,
FRN, Series 2015-MS1 ‘AS’ 4.03%
15/05/2048

Morgan Stanley Capital | Trust, Series
2017-H1 ‘AS’ 8.773% 15/06/2050
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1,005,000
150,000
220,000

85,000
165,000
80,000

410,000

110,000

645,000
101,389

325,760

349,971

54,680

80,763

80,806

335,000

1,055,000
415,000

205,000

525,000

470,000

60,000

115,000

110,000

1,250,000

20,000

165,000

PO PR
USD  [rk (%)
1,029,738 023
219617 005
220,658  0.05
107,950  0.02
213,002  0.05
117,579 003
510,065  0.12
110408  0.08
672,477 015
99,857  0.02
321,794  0.07
348298  0.08
54,531 0.01
80,064 002
80,470  0.02
326,500  0.07
1,003,094 023
384,400  0.09
203,541 0.05
495085  0.11
461,484 0.1
60,646  0.01
116939  0.03
110962  0.03
1,236,843 028

20,381 -
164,913  0.04
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Morgan Stanley Capital | Trust, FRN, usb 1,210,000 1,210,098 0.28 San Diego County Water Authority usb 70,000 92,859 0.02
Series 2017-ASHF ‘B’, 144A 3.169% Financing Corp. ‘B’ 6.138%
15/11/2034 01/05/2049
Morgan Stanley Capital | Trust, Series. usb 180,000 181,162 0.04 Santander Drive Auto Receivables usD 4,524 4,521 -
2017-H1 ‘B’ 4.075% 15/06/2050 Trust, Series 2017-1 ‘A2' 1.49%
Morgan Stanley Capital |, Inc., FRN, usD 665000 664594  0.15 18/02/2020
Series 2017-JWDR ‘A’, 144A 2.769% Santander Drive Auto Receivables usb 60,000 59,667 0.01
15/11/2034 Trust, Series 2017-1 ‘B’ 2.1%
MVW Owner Trust, Series 2013-1A‘A’,  USD 312251 306464 007 15/06/2021
144A 2.15% 22/04/2030 Santander Drive Auto Receivables usb 365,000 364,410 0.08
MVW Owner Trust, Series 2014-1A ‘A", usD 32,725 32,025 0.01 Trust, Series 2018-2 ‘B’ 3.03%
144A 2.25% 22/09/2031 16/09/2022
MVW Owner Trust, Series 2017-1A ‘A’ UsSD 86,073 84,016 0.02 Santander Drive Auto Receivables usb 274,939 275199  0.06
144 2.42% 20/12/2034 ' ' ’ Trust, Series 20154 ‘C' 2.97%
Navient Private Education Loan Trust, usD 145,000 141,459 0.03 15/03/2021_
Series 2017-A ‘A2A’, 144A 2.88% Santander Drive Auto Receivables usb 70,000 69,639 0.02
16/12/2058 Trust, Series 2017-1 ‘C’' 2.68%
Navient Private Education Loan Trust, usD 465,000 467,816 0.11 16/05/2022_
Series 2018-BA ‘A2A", 144A 3.61% Santander Drive Auto Receivables usD 190,000 188,289 0.04
156/12/2059 Trust, Series 2018-1 ‘C' 2.96%
Navient Private Education Refi Loan usb 472,602 469,013 0.11 15/03/2024_
Trust, Series 2018-A ‘A1’, 144A Santander Drive Auto Receivables usD 230,000 230,274 0.05
2.53% 18/02/2042 Trust, Series 2018-2 ‘C’ 3.35%
Navient Student Loan Trust, FRN, usb 864,664 869,291 0.20 17/07/2023_
Series 2016-1A ‘A’, 144A 2.66% Santander Drive Auto Receivables usb 57,290 57278 001
25/02/2070 Trust, Series 2014-3 ‘D’ 2.65%
i 17/08/2020
Navient Student Loan Trust, FRN, usb 880,000 880,521 0.20 .
Series 2018-1A ‘A2, 144A 2.31% Santander Drive Auto Receivables usD 80,000 80,525 0.02
25/03/2067 Trust, Series 2015-5 ‘D’ 3.65%
1
Nelnet Student Loan Trust, FRN, Series ~ USD 710,010 701,283 0.16 5/12/2021
20054 ‘A4’ 2.428% 22/03/2032 SBA Tower Trust, 144A 3.448% usD 945,000 941,659 0.21
1 204
Nelnet Student Loan Trust, FRN, usD 710000 695561  0.16 2052000
Series 2006-1 ‘A6', 144A 2.37% SBA Tower Trust, 144A 2.898% usb 175,000 173,948 0.04
23/08/2036 11/10/2044
New York City Transitional Finance usD 175000 208201  0.05 SBA Tower Trust, 144A 3.156% usb 300000 297,584 007
Authority Future Tax Secured 5.508% 10/10/2045
01/08/2037 SBA Tower Trust, 144A 3.168% usb 440,000 429,230 0.10
New York City Water & Sewer System ~ USD 320000 418656  0.10 09/04/2047
5.952% 15/06/2042 SBA Tower Trust, 144A 3.869% usD 150,000 151,799 003
New York State Dormitory Authority usb 550,000 541,101  0.12 08/10/2049
3.879% 01/07/2046 Sequoia Mortgage Trust, FRN, usb 595,737 594,083  0.14
Nissan Auto Lease Trust, Series 2017- usD 485,000 480,976 0.11 Series 2017-CH2 ‘A19’, 144A 4%
A'A3 1.91% 15/04/2020 25/12/2047
Nissan Auto Lease Trust, Series 2017-  USD 430000 425954  0.10 Sequoia Mortgage Trust, FRN, usb 185,662 182795 004
B ‘A3’ 2.05% 15/09/2020 Series 2018-CH1 ‘A2, 144A 3.5%
41
Nissan Master Owner Trust usD 555,000 556,039 0.13 22/02/e0is
Receivables, FRN, Series 2017-C ‘A’ Sequoia Mortgage Trust, FRN, usb 220,395 218,225  0.05
2.239% 17/10/2022 Series 2017-5 BY', 144A 3.882%
, 25/08/2047
North Carolina Eastern Municipal usbD 5,000 5,000 - . . . ‘
Power Agency 2.003% 01/07/2018 Sierra Timeshare Receivables Funding ~ USD 182,781 181,969  0.04
i 2A A, 144,
O'Reilly Automotive, Inc. 4.875% UsD 175000 181,089  0.04 LG IRFN ST U2 R, Tt
14/01/2021 2.05% 20/06/2031
Palisades Center Trust, Series 2016 USD 445000 435353 0.0 Sierra | meshare flecehables funding  USD 16863 15763 -
PLSD ‘A’, 144A 2.713% 13/04/2033 20/1‘0/2031 ! :
Port Authority of New York & New usD 330000 356360 008 Siera Timeshare Receivables Fundin
g USD 302,051 299,725 0.07
Jersey 4.458% 01/10/2062 LLG, Series 2015-1A ‘A, 144A 2.4%
Principal Financial Group, Inc., FRN UsD 620,000 625295  0.14 22/03/2032
Rl AL/05/2050) Sierra Timeshare Receivables Funding ~ USD 67,472 66,832 0.02
QVC, Inc. 5.125% 02/07/2022 usb 795,000 815,654 0.19 LLC, Series 2015-2A ‘A’, 144A 2.43%
QVC, Inc. 4.375% 15/03/2023 usD 225000 222587 005 20/06/2032
Sabine Pass Liquefaction LLC 5.875%  USD 385000 415284 009 Sierra Timeshare Receivables Funding  USD 221267 220878 005
30/06/2026 LLC, Series 2015-3A ‘A’, 144A 2.58%
Sabine Pass Liquefaction LLC 5% usD 1595000 1629524 087 20/09/2032
15/03/2027 SLM Private Education Loan Trust, usD 990,000 985,394 0.22
: 5 o
Sabine Pass Liqusfaction LLG 4.2% ~ USD 75000 72517 002 Serles 2014A B’ 144A3.5%
15/03/2028 /11/
SLM Student Loan Trust, FRN, Series usb 496,942 506,877 0.12

20089 ‘A’ 3.245% 25/04/2023
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SLM Student Loan Trust, FRN, Series usD 380,408
2008-4 ‘A4’ 3.395% 25/07/2022
SLM Student Loan Trust, FRN, Series usD 264,552
20085 ‘A4’ 4.06% 25/07/2023
SMB Private Education Loan Trust, usD 109,554
Series 2015-A ‘A2A", 144A 2.49%
15/06/2027
SMB Private Education Loan Trust, usD 118,471
Series 2015-B ‘A2A", 144A 2.98%
16/07/2027
SMB Private Education Loan Trust, usb 95,724
Series 2016-A ‘A2A", 144A 2.7%
15/05/2031
SMB Private Education Loan Trust, usD 835,000
Series 2016-C ‘A2A', 144A 2.34%
15/09/2034
SMB Private Education Loan Trust, usb 690,000
Series 2017-A ‘A2A", 144A 2.88%
15/09/2034
SMB Private Education Loan Trust, usD 400,000

FRN, Series 2015-B ‘A3’, 144A
3.669% 17/05/2032

SMB Private Education Loan Trust, usD 445,000
FRN, Series 2015-C ‘A3, 144A
3.869% 16/08/2032

South Carolina Public Service Authority ~ USD 240,000
‘D’ 2.388% 01/12/2023

South Carolina Public Service Authority — USD 162,000
‘D’ 4.77% 01/12/2045

State Board of Administration Finance usD 110,000
Corp. 2.163% 01/07/2019

State Board of Administration Finance usD 365,000
Corp. 2.995% 01/07/2020

SunTrust Auto Receivables Trust, usD 365,111
Series 2015-1A ‘A4, 144A 1.78%
156/01/2021

Synchrony Credit Card Master Note usb 300,000
Trust, Series 2015-1 ‘B’ 2.64%
15/03/2023

Synchrony Credit Card Master Note usb 1,140,000
Trust, Series 2017-1 ‘C’ 2.56%
15/06/2023

Synchrony Credit Card Master Note usb 550,000
Trust, Series 2018-1 ‘C’ 3.36%
15/03/2024

Time Warner Cable LLC 6.55% usbD 353,000
01/05/2037

Towd Point Mortgage Trust, FRN, usD 704,972
Series 2016-5 ‘A1, 144A 2.5%
25/10/2056

Towd Point Mortgage Trust, FRN, usb 296,854
Series 2017-3 ‘A1’, 144A 2.75%
25/07/2057

Towd Point Mortgage Trust, FRN, usb 235,198
Series 2017-5 ‘A1’, 144A 2.691%
25/02/2057

Towd Point Mortgage Trust, FRN, usD 932,764
Series 2017-6 ‘A1, 144A 2.75%
25/10/2057

Towd Point Mortgage Trust, FRN, usb 921,663
Series 2018-2 ‘A1’, 144A 3.25%
25/03/2058

Towd Point Mortgage Trust, FRN, usD 185,035
Series 20162 ‘A1A’, 144A 2.75%
25/08/2055

Towd Point Mortgage Trust, FRN, usD 85,151
Series 2015-3 'A1B’, 144A 3%
25/03/2054

PRI puee
USD prsk (%)
388575 009
271554 006
108,191 0.02
117,804 003
93808 002
812083 018
676733 015
417406 010
465823 0.1
224203 005
172342 004
109342 0.03
366,223 008
363,406 008
296970 007
1115585 025
546993  0.12
374672 009
691,548 016
291674 007
235451 005
913907 021
913176 021
182,260  0.04
84,757 002

$RIRA

Towd Point Mortgage Trust, FRN,
Series 20154 ‘A1B’, 144A 2.75%
25/04/2055

Towd Point Mortgage Trust, FRN,
Series 20155 ‘A1B’, 144A 2.75%
25/05/2055

Towd Point Mortgage Trust, FRN,
Series 2016-1 ‘A1B’, 144A 2.75%
25/02/2055

Towd Point Mortgage Trust, FRN,
Series 2016-1 ‘A3B’, 144A 3%
25/02/2055

Towd Point Mortgage Trust, FRN,
Series 20154 ‘M1', 144A 3.75%
25/04/2055

Towd Point Mortgage Trust, FRN,
Series 2015-5 ‘M1, 144A 3.5%
25/05/2055

Towd Point Mortgage Trust, FRN,
Series 20164 ‘M1’, 144A 3.25%
25/07/2056

Transcontinental Gas Pipe Line Co.
LLC, 144A 4% 15/03/2028

Transcontinental Gas Pipe Line Co.
LLC, 144A 4.6% 15/03/2048

Trinity Acquisition plc 3.5%
15/09/2021

United Airlines Pass-Through
Trust, Series 2014-2 ‘B’ 4.625%
03/03/2024

University of North Carolina at Chapel
Hill 3.847% 01/12/2034

US Airways Pass-Through Trust, Series
20122 ‘A’ 4.625% 03/12/2026

US Airways Pass-Through Trust, Series
20131 ‘A’ 3.95% 15/05/2027

US Treasury Inflation Indexed 0.65%
15/01/2026

USAA Auto Owner Trust, Series 2016-
1°B'1.82% 15/10/2023

Utah Transit Authority ‘B’ 5.937%
15/06/2039

Utility Debt Securitization 0%
156/06/2021

Verizon Owner Trust, Series 2017-1A
‘A, 144A 2.06% 20/09/2021

Verizon Owner Trust, Series 2017-2A
'B’, 144A 2.22% 20/12/2021

Verizon Owner Trust, Series 2016-2A
‘C', 144A 2.36% 20/05/2021

Verizon Owner Trust, Series 2017-1A
‘C’, 144A 2.65% 20/09/2021

Verizon Owner Trust, Series 2018-1A
‘C', 144A 3.2% 20/09/2022

Verus Securitization Trust, FRN,
Series 2018-INV1 ‘A1’, 144A 3.626%
25/03/2058

Virginia Commonwealth Transportation
Board 5.35% 15/05/2035

Volvo Financial Equipment LLC,
Series 2016-1A ‘A3’ 144A 1.67%
18/02/2020

Volvo Financial Equipment Master
Owner Trust, FRN, Series 2017-A ‘A,
144A 2.419% 15/11/2022

Wells Fargo Commercial Mortgage
Trust, Series 2016-C33 ‘A3’ 3.162%
15/03/2059
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