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8547 s o BEE) ORI
RO EREREG - LBENT 15 & 1 RO 5T CBE SN T L S IRERD 55 AIHHEE
&%
F—=ANFUT7
5.45% ORIGIN ENERGY FINANCE 11/21 -SR-S USD 200,000.00 22,930,436.00 1.40
6.00% SUB. MACQUARIE BANK 10/20 S EUR 100,000.00 12,711,401.00 0.78
6.625% SUB. MACQUARIE BANK 11/21 -JR-S  USD 26,000.00 2,978,288.00 0.18
38,620,125.00 2.36
A—ZRU7
5.50% SUB. ERSTE GROUP BANK 14/25 -JR-S ~ USD 200,000.00 22,049,893.00 1.35
22,049,893.00 1.35
AIF—
0.50% SUB. KBC GROUP 19/29 -S- EUR 100,000.00 12,015,794.00 0.73
12,015,794.00 0.73
n¥s
2.80% RBC 19/22 -SR- usDh 210,000.00 23,325,779.00 1.43
23,325,779.00 1.43
RS -
3.25% CK HUTCHISON INTERNATIONAL 19/24 -SR-S USD 300,000.00 33.491,415.00 2.05
33.491,415.00 2.05
#3377
1.375% DANSKE BANK 19/22 -SR- EUR 100,000.00 12,514,675.00 0.76
3.875% DANSKE BANK 18/23 -SR- 144A UsbD 200,000.00 22,586,074.00 1.38
35,100,749.00 2.14
AP Pa
1.125% ELISA 19/26 -SR- EUR 204,000.00 25,499,522.00 1.56
25,499,522.00 1.56
TI20R
FRN FRORT-CARREFOURPORT BANK 19/23 -SR-S EUR 100,000.00 12,221,434.00 0.75
0.75% PSA BANQUE 18/23 -SR- EUR 100,000.00 12,398,148.00 0.76
1.375% RCI BANQUE 17/24 -SR- EUR 100,000.00 12,560,677.00 0.77
2.25% SUB. TOTAL 15/PERP EUR 100,000.00 12,485,995.00 0.76
2.50% SUB. SOCIETE GENERALE 14/26 -JR-S EUR 200,000.00 25,308,659.00 1.55
2.875% SUB. BNP PARIBAS 14/26 -JR-S EUR 200,000.00 25,208,457.00 1.54
3.875% SUB. TOTAL 16/PERP "111" -JR- EUR 300.000.00 39,665.649.00 2.42
5.125% SUB. AXA 13/43 '33' EUR 100,000.00 14,134,843.00 0.86
5.25% SUB. ORANGE 14/PERP -JR- EUR 100,000.00 14,297,145.00 0.87
168,281,007.00 10.28
e
0.00% E.ON 19/22 -SR-S EUR 55,000.00 6,703,537.00 0.41
1.00% VOLKSWAGEN LEASING 18/23 -SR- EUR 75,000.00 9,331.802.00 0.57
1.875% DEUTSCHE BANK 19/22 -SR- EUR 100,000.00 12,463,946.00 0.76



fHEEICHT 2

Eza BE ERE bR (F9) HSR(%)

1.875% VOLKSWAGEN BANK 19/24 -SR-S EUR 200,000.00 25,675,492.00 1.57

4.75% SUB. ALLIANZ 13/PERP REG.S EUR 100,000.00 14,113,836.00 0.86
68,288,613.00 417

&E

1.90% BAIC INALFA HK INVESTMENT 15/20 EUR 200,000.00 24,687,370.00 1.51
24,687,370.00 1.51

TITLSUR

0.50% FCA BANK IRELAND 19/24 -SR-S EUR 100,000.00 12,161,850.00 0.74
12,161,850.00 0.74

1907

0.00% SNAM 19/24 -SR-S EUR 100,000.00 12,083,032.00 0.74

1.125% INTESA SANPAOLO 15/22 -SR-S EUR 100,000.00 12,445,711.00 0.76
24,528,743.00 1.50

B

1.125% TAKEDA PHARMACEUTICAL 18/22 -SR- EUR 100,000.00 12,569,310.00 0.77
12,569,310.00 0.77

)| ok vl %A

0.75% CK HUTCHISON 19/26 -SR-S EUR 140,000.00 17,008,626.00 1.04

0.75% LOGICOR FINANCING 19/24 -SR-S EUR 100,000.00 12,250,729.00 0.75
29,259,355.00 1.79

X¥23

3.125% AMERICA MOVIL 12/22 -SR- usbD 200,000.00 22,329,306.00 1.36
22,329,306.00 1.36

529

0.00% ENEL FINANCE INTERNATIONAL 19/24 -SR-S EUR 100,000.00 12,072,168.00 0.74

0.125% LEASEPLAN CORPORATE 19/23 -SR- EUR 100,000.00 12,024,592.00 0.73

0.452% WINTERSHALL 19/23 -SR-S EUR 100,000.00 12,228,210.00 0.75

2.50% SUB. ING GROUP 17/29 -S- EUR 100,000.00 13,068,798.00 0.80

2.70% SUB. VOLKSWAGEN INTL FINANCE 17/PERP -5-  EUR 100,000.00 12,686,982.00 0.78

3.55% ING GROUP 19/24 -SR- usb 200,000.00 22,793,258.00 1.39
84,874,008.00 5.19

ANRAT >

0.625% BANCO DE SABADELL 19/25 -SR-S EUR 100,000.00 12,104,458.00 0.74

1.069% TELEFONICA EMISIONES 19/24 -SR-S EUR 100,000.00 12,641,406.00 0.77

1.125% BANCO BILBAO VICAYA 19/24 -SR- EUR 100,000.00 12,558,280.00 0.77

3.50% SUB. CAIXABANK 17/27 S2 -JR-S EUR 100,000.00 12,890,925.00 0.79
50,195,069.00 3.07

A1R

2.997% CS GROUP 17/23 -SR- 144A usbD 250,000.00 27.690,866.00 1.69

4.75% SUB. UBS 14/26 -JR-S EUR 400,000.00 51,294,546.00 3.14

5.75% CREDIT SUISSE 13/25 -5- EUR 200,000.00 25,399,281.00 1.55

104,384,693.00 6.38
T1¥UR
1.125% IMPERIAL BRANDS FINANCE (FR/RAT) 19/23 -SR-S EUR 100,000.00 12,482,660.00 0.76



fHEEICHT 2

218 b #E B (F) o2
2.744% STANDARD CHARTERED 19/22 -SR-S USD 200,000.00 21,912,245.00 1.34
3.625% WPP FINANCE 2010 12/22 -SR- ush 100,000.00 11,270,172.00 0.69
3.75% VODAFONE GROUP 18/24 -SR- TR1 usb 250,000.00 28,724,358.00 1.76
3.803% HSBC HOLDINGS 19/25 -SR- usD 200,000.00 22,823,260.00 1.39
97,212,695.00 5.94
7 AU NERE
0.125% GOLDMAN SACHS GROUP 19/24 -SR-  EUR 30,000.00 3,625,605.00 0.22
0.25% AT&T 19/26 -SR- EUR 200,000.00 23,887,301.00 1.46
0.375% METROPOLITAN LIFE 19/24 -SR-S EUR 100,000.00 12,301,925.00 0.75
0.637% MORGAN STANLEY 19/24 -SR- EUR 100,000.00 12,387,136.00 0.76
0.736% BANK OF AMERICA 17/22 -SR-S EUR 200,000.00 24,618,848.00 1.50
1.09% JPM 19/27 -SR- EUR 100,000.00 12,661,395.00 0.77
1.25% GENERAL ELECTRIC CORP. 15/23 -5R- EUR 100,000.00 12,533,583.00 0.77
1.80% INTERNATIONAL FLAVORS & FRAGRANCES 18/26 -SR-  EUR 100,000.00 12,802,868.00 0.78
2.25% HP ENTERPRISE 19/23 -SR- ush 200,000.00 21,777,064.00 1.33
2.65% AMGEN 17/22 -SR- usb 100,000.00 11,042,389.00 0.67
2.65% COMCAST 19/30 -SR- usb 54,000.00 5,901,652.00 0.36
2.80% NEWMONT GOLDCORPORATE 19/29 -SR- USD 29,000.00 3,132,517.00 0.19
2.876% CITIGROUP 17/23 -SR- usb 200,000.00 22,126,703.00 1.35
2.95% CATERPILLAR FINANCIAL SERVICES 19/22 -SR- USD 200,000.00 22,254,762.00 1.36
2.95% SHERWIN-WILLIAMS 19/29 -SR- usb 154,000.00 16,968,968.00 1.04
2.972% JPMORGAN CHASE 16/23 -SR- usb 200,000.00 22,173,957.00 1.35
3.15% KINDER MORGAN 17/23 -SR- usb 100,000.00 11,140,192.00 0.68
3.165% CITIBANK N.A. NY 19/22 -SR- usb 250,000.00 27,563,548.00 1.68
3.30% PERKINELMER 19/29 -5R- usb 86,000.00 9,599,994.00 0.59
3.375% ABB FINANCE 18/23 -5R- usb 100,000.00 11,313,366.00 0.69
3.40% BMW US CAPITAL 18/21 -SR-S usb 100,000.00 11,132,959.00 0.68
3.45% BNY MELLON 18/23 -SR- usb 100,000.00 11,437,340.00 0.70
3.50% RELX CAPITAL 18/23 -SR- usb 150,000.00 16,979,310.00 1.04
3.514% JP MORGAN CHASE 18/22 -SR- usb 200,000.00 22,232,512.00 1.36
3.55% GENERAL MOTORS 19/22 -SR- usb 107.000.00 11,978,207.00 0.73
3.60% COMCAST 14/24 -SR- usb 200,000.00 23,070,019.00 1.41
3.625% GOLDMAN SACHS 19/24 -SR- usb 200,000.00 22,841,170.00 1.40
3.737% MORGAN STANLEY 18/24 -SR- usb 200,000.00 22,758,081.00 1.39
3.864% BANK OF AMERICA 18/24 -SR- usb 200,000.00 22,915,004.00 1.40
4.05% AT&T 19/23 -SR- usb 100,000.00 11,653,274.00 0.71
4.125% GLENCORE FUNDING 19/24 -SR-S usb 150,000.00 17,103,032.00 1.05
4.15% ANHEUSER-BUSCH INVEB 19/25 -SR- usb 80,000.00 9,475,964.00 0.58
4.25% PROLOGIS 13/23 -SR- usb 200,000.00 23,320,492.00 1.42
4.30% PHILLIPS 66 13/22 -SR- usb 200,000.00 22,868,864.00 1.40
4.50% CHARTER COMMUNICATIONS OPERATING 18/24 -SR-  USD 200,000.00 23,410,037.00 1.43
572,990,038.00 35.00
RERMIEFSET 1,461,865,334.00 89.32
BERE 114,746,877.00 7.01



. HBEEICNT S

AR BE EAE B () HE (%)
A 50,000,000.00 3.06
ZDADREEEE 9,983,624.00 0.61
HEESE 1,636,595,835.00 100.00
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2,441,662,719.00

87.367.00
54,536,225.00
489,104.00
55,112.696.00

5,264,908.00
1,827.236.00
2,430,797.00
199,312.00
127.,562.00
9,849,815.00
45,262,881.00

(52,697.587.00)
(2,821,159.00)
85,962,960.00

(4,170,200.00)
71,536,895.00

74,293,644.00
(64,309.516.00)
81,521,023.00
44,570,000.00
(880,890,001.00)
(50,267.906.00)
1,636,595,835.00
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HEECHT D
HEER(%)

I. REBOERBERIG IFFIC HEEN TV F 3 thDRFH 2THIETWE IS TL 2 RERD S5 2 BfEs

&2
HEN—-T VB
2.00% SINOPEC GROUP OVER DE 16/21 -SR-S

h*rs

0.289% ROYAL BANK OF CANADA 15/20 -SR-
0.45% C.I.B.C. 18/21 -SR-

2.50% TORONTO-DOMINION BANK 15/20 -SR-

TI20R

0.437% BPCE 15/20 S.11 -SR-

0.494% BFCM 15/20 -SR-

3.55% BPCE 10/20 -SR-

3.75% BNP PARIBAS 10/20 '13805' -SR-S
3.80% BPCE 10/20 -SR-

4.50% CITY OF PARIS 07/20 -SR-

B&
0.001% CENTRAL NIPPON 20/20 -SR-

Vote>TLT
0.00% NOVARTIS FINANCE 17/21 -SR-S
0.75% BANK OF CHINA LUXEMBOURG 16/21 - SR-

A509

1.75% BMW FINANCE NV 15/20 -SR-S
2.125% TENNET HOLDING 13/20 '6' -SR-
4.25% RABOBANK 14/20 S2878A -SR-S

EE
0.36% SHINHAN BANK 17/20 S7 -SR-
0.50% EXPORT-IMPORT BANK OF KOREA 11/21 - SR-

EFRHE
0.50% AFRICAN DEVELOPMENT BANK 10720 - SR-

1£YR
3.497% BP CAPITAL MARKETS 13/20 -SR-

Uusb 2,430,000.00 259,630,034.00 0.65
259,630,034.00 0.65

JPY 700,000,000.00 700,070,000.00 1.74
SEK 10.000,000.00 118.088,505.00 0.29
UsD 3,333,000.00 353,920,159.00 0.88
1.172,078,664.00 291

JPY 300,000,000.00 300.210,000.00 0.75
JPY 800,000,000.00 800,036,000.00 1.99
EUR 231,000.00 28,661,853.00 0.07
EUR 1,750.000.00 218,359,939.00 0.54
EUR 649,000.00 81.,174,677.00 0.20
EUR 500,000.00 62,511,386.00 0.16
1,490,953,855.00 3.71

EUR 4,000,000.00 496,044,911.00 1.23
496,044,911.00 1.23

EUR 2,000,000.00 248,287,684.00 0.62
EUR 1,500,000.00 186,912,881.00 0.47
435,200,565.00 1.09

SEK ©6.000,000.00 70,716,456.00 0.18
EUR 5,000,000.00 621,233,128.00 1.55
AUD 2,336,000.00 176,741,045.00 0.44
868,690,629.00 217

JPY 400,000,000.00 400,020,000.00 1.00
JPY 240,000,000.00 240,244,416.00 0.60
640,264,416.00 1.60

AUD 5,800,000.00 436,256,393.00 1.09
436,256,393.00 1.09

CAD 9,675,000.00 764,773,845.00 1.90
764,773.845.00 1.90
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1.875% PHILIP MORRIS 14/21 -SR- EUR 3,700,000.00 462,672,290.00 1.15
462,672,290.00 1.15

aitl. 7.026,565,602.00 17.50

I. Z0OtOFEMRDHZEMIS

&F

T1IVR

0.325% OP CORPORATE BANK 15/20 -SR- JPY 700,000,000.00 700,252,000.00 1.74
700,252,000.00 1.74

BE

0.23% KOREA DEVELOPMENT BANK 18/21 548 - SR-  JPY 100,000,000.00 100,047,000.00 0.25
100,047,000.00 0.25

AT1A

0.00% CITY OF BERN 20/20 -SR- CHF 3,000,000.00 344,193,039.00 0.86

0.00% CITY OF GENEVA 20/21 -SR- CHF 4,000,000.00 459,520,361.00 1.14

0.00% CITY OF LAUSANNE 20/20 -SR- CHF 8,000,000.00 917,655,450.00 2.28

1,721,368,850.00 4.28

BEtI. 2,521,667,850.00 6.27

. SHAERIE R

EHIERIES

NIF—

CPAP. COMMUNAUTE FRANCAISE DE BELGIQUE 04/02/21 EUR 3,300,000.00 409,729,709.00 1.02

C.PAP. COMMUNAUTE FRANCAISE DE BELGIQUE 29/01/21  EUR 2,000,000.00 248,303,653.00 0.62
658,033,362.00 1.64

T2

C.PAP. RTE EDF TRANSPORT 21/10/20 EUR 3,000,000.00 372,042,870.00 0.93

C.PAP. STIF FRANCE 18/11/20 EUR 3,000,000.00 372,117,261.00 0.93
744,160,131.00 1.86

K1y

C.PAP. DEUTSCHE WOHNEN 18/11/20 EUR 2,000,000.00 248,075,893.00 0.62

C.PAP. DEUTSCHE WOHNEN 25/11/20 EUR 5,000,000.00 620,229,345.00 1.54
868,305,238.00 2.16

&8

CD CHINA DEVELOPMENT BANK (HK) 13/11/20 usbD 3,500,000.00 369,767,098.00 0.92
369,767,098.00 0.92

B&

C.PAP. CHINA CONSTRUCTION BANK (JP) 26/02/21 EUR 5,000,000.00 620,598,883.00 1.54

TBI JAPAN 02/11/20 S926 -SR- JPY 1,100,000,000.00 1,100,110,000.00 2.74

TBI JAPAN 05/10/20 S919 -SR- JPY 1,450,000,000.00 1,450,014,500.00 3.61

TBI JAPAN 10/03/21 -SR- JPY 500,000,000.00 500,350,000.00 1.25

TBI JAPAN 10/11/20 -SR- JPY 700,000,000.00 700,091,000.00 1.74

TBI JAPAN 11/09/20 5928 -SR- JPY 1,000,000,000.00 1,000,130,000.00 2.49

TBI JAPAN 12/10/20 5921 -SR- JPY 2,000,000,000.00 2,000,080,000.00 4.97

TBI JAPAN 14/12/20 -SR- JPY 2,200,000,000.00 2,200,682,000.00 5.47

- 21
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TBI JAPAN 19/10/20 -SR- JPY 1.500,000,000.00 1.500.090,000.00 3.73
TBI JAPAN 20/10/20 -SR- JPY 425,000,000.00 425,025,500.00 1.06
TBI JAPAN 24/11/20 S931 -SR- JPY 1.000,000,000.00 1,000,180,000.00 2.49
TBI JAPAN 25/02/21 -SR- JPY 1,000,000,000.00 1,000.640,000.00 2.49
TBI JAPAN 26/10/20 5925 -SR- JPY 1,000,000,000.00 1,000.080,000.00 2.49
TBI JAPAN S938 21/12/20 -SR- JPY 1,000,000,000.00 1,000.310,000.00 2.49
15,498,381,883.00 38.56
Vote>TLT
CD ICBC (LU) 11/01/21 EUR 3.,500,000.00 434,361,373.00 1.08
CD ICBC (LU) 23/10/20 EUR 4,000,000.00 496,041,241.00 1.23
930.,402.614.00 2.31
*5>9
C.PAP. HITACHI INTERNATIONAL 18/12/20 EUR 4,500,000.00 558,361,460.00 1.39
C.PAP. HITACHI INTERNATIONAL 30/09/20 EUR 5,000,000.00 619,925,210.00 1.54
C.PAP. LINDE FINANCE 08/12/20 EUR 2,000,000.00 248,153,904.00 0.62
1,426,440,574.00 3.55
SOAR=N
CD KOREA DEVELOPMENT BANK (SG) 16/07/21 UsbD 2,200,000.00 232,525,923.00 0.58
232,525,923.00 0.58
EE
C.PAP. WOORI BANK (UK) 31/03/21 EUR 4,000,000.00 496,785,399.00 1.24
496,785,399.00 1.24
757 EREER
C.PAP. ABU DHABI COMMERCIAL BANK 07/12/20  USD 3,000,000.00 316,913,993.00 0.79
316.913,993.00 0.79
ME DM
C.PAP. INDUSTRIAL BANK OF KOREA (UK) 20/11/20  USD 5,000,000.00 528,257,736.00 1.31
CD AGRICULTURAL BANK CHINA (UK) 0960621 EUR 1,000.000.00 124,139,379.00 0.31
CD EMIRATES NBD LONDON 05/10/20 EUR 3.000,000.00 371,968.256.00 0.93
CD EMIRATES NBD LONDON 25/03/21 EUR 5,000,000.00 620,935,998.00 1.55
CD MITSUBISHI UFJ TRUST & BANKING (UK) 15/12/20 JPY 500,000,000.00 500,052,100.00 1.24
CD MITSUBISHI UFJ TRUST & BANKING (UK) 23/12/20 JPY 300,000,000.00 300.034,410.00 0.75
CD MITSUBISHI UFJ TRUST AND BANKING (UK) 30/11/20 JPY 200,000,000.00 200.016,740.00 0.50
CD QATAR NATIONAL BANK (UK) 14/10/20  EUR 4,000,000.00 496,027,057.00 1.23
CD QATAR NATIONAL BANK (UK) 20/10/20  EUR 4,000,000.00 496,070.650.00 1.23
CD SHINHAN BANK (UK) 23/12/20 EUR 3,000,000.00 372,319,605.00 0.93
4,009,821,931.00 9.98
TAUHNERE
C.PAP. HONEYWELL INTERNATIONAL 13/10/20 EUR 5,000,000.00 619,963,707.00 1.54
CD NATIONAL BANK KUWAIT (NY) 14/01/20 USD 2,300,000.00 243,100,339.00 0.61
CD NATIONAL BANK KUWAIT (NY) 16/10/20 USD 4,000,000.00 422,783,790.00 1.05
1,285,847,836.00 3.20
SEt. 26,837,385,982.00 66.79
BRI SEt 36,385,619,434.00 90.56



HEECHT D

S5 B B (F3) Hs (%)
REIEE 1,925,523,864.00 4.79
¥E® 1,848,000,000.00 4.60
ZFDLDOFIEE 17,956,005.00 0.05
WMEESSt 40,177,099,303.00 100.00

BEASIEES JUABETHEEEZ (2020698308127 L-HH)
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31,802,760,257.00

146,589,171.00
47,318.00

146,636,489.00

23,378,105.00
11.764,735.00
8.108,362.00
10,984,785.00
3,730,989.00
899,584.00

58,866,560.00
87,769,929.00
67.797.347.00
75,709,565.99
—375,126,999.00
885,000.01
—142,965,157.00

373.311.644.00
—293,153,851.00
—62,807,364.00
42,521,189,534.00
—34,083,872,366.00
—170,758.00
40,177,099,303.00
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