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1.50% CANADA 19/24 SJ967 % 1,725,000.00 156,916,804.00 1.01
2.75% CANADA 14/64 SC939 -SR- hF5 R 330,000.00 37,726,472.00 0.24
3.50% CANADA 11/45'ZS68' -SR- HFE R 575,000.00 69,570,390.00 0.45
5.00% CANADA 04/37 XW98 hr5 R 50,000.00 6,525,515.00 0.04
5.75% CANADA 01/33 XG49 a1 120,000.00 15,429,069.00  0.10
5.75% CANADA WL43 98/29 HFE R 1,530,000.00 180,416,315.00 1.16
760,247,901.00 4.89
FU
2.30% CHILE 20/28 -SR- F) - RY 1,950,000,000.00 219,501,861.00 1.41
4.50% CHILE 15/26 F Ry 1,420,000,000.00 189,260,793.00  1.22
4.70% CHILE 18/30 Fl) Ry 2,585,000,000.00 336,569,834.00 2.17
5.00% CHILE 15/35 -SR- F) Ry 2,560,000,000.00 333,404,338.00 2.15
6.00% CHILE 13/43 '30YR' -SR- F) Ry 1,115,000,000.00 160,620,119.00  1.03
1,239,356,945.00 7.98
AV RExLT
6.125% INDONESIA 12/28 -SR- AV RRTVTIVET 3,825,000,000.00 31,432,318.00 0.20
7.00% INDONESIA 11/27 -SR- AV ERITIVET 5,700,000,000.00 49,383,512.00 0.32
8.25% INDONESIA 11/32 42 Fx27)LE7  34,516,000,000.00 311,785,654.00  2.01
8.375% INDONESIA 13/34 -SR- AV RRVTFIVET 14,700,000,000.00 133,165,478.00 0.86
9.00% INDONESIA 13/29 4> Kxv7)LE7  31,311,000,000.00 292,491,834.00 1.88
9.50% INDONESIA 10/31 FRO054 -SR- ARV 7IET  20,450,000,000.00 198,207,354.00 1.28




AR

]
m

mE MAECHTS

A S S

AV FERIT (HE)

9.50% INDONESIA 11/41 -SR- 14 r%27)LE7  13,300,000,000.00 132,950,306.00 0.86
10.25% INDONESIA 07/22 FRO043 -SR- A Y KRV FILET 2,000,000,000.00 16,782,544.00  0.11
10.50% INDONESIA 09/30 FR0052 4%y 7)LE7  51,687,000,000.00 530,435,938.00  3.42
1,696,634,938.00 10.94
=7
3.478% MALAYSIA 19/24 -SR- S.0319 <L—y7 - yr¥y bk 8,738,000.00 244,689,056.00 1.58
3.733% MALAYSIA 13/28 '13/0005' -SR- <L—v7 - )o¥y bk 3,440,000.00 96,670,456.00  0.62
3.757% MALAYSIA 19/40 S0005 -SR- TL—v7-)r¥y bk 3,715,000.00 98,097,740.00  0.63
3.828% MALAYSIA 19/34 S.0419 -SR- <L—y7 - yo¥y b 2,248,000.00 61,450,343.00 0.40
3.882% MALAYSIA 17/22 S.1 -SR- XL—v7-Yyo¥y bk 5434,000.00 150,359,311.00  0.97
3.899% MALAYSIA 17/27 S.4 -SR- wL—v7-yr¥y bk 1,394,000.00 39,789,264.00 0.26
3.90% MALAYSIA 16/26 S3 -SR- <L—v7 - )r¥y bk 1,200,000.00 34,215,541.00 0.22
3.906% MALAYSIA 19/26 S.0119 -SR- <L—v7-yo¥y bk 1,500,000.00 42,645,435.00 0.27
3.955% MALAYSIA 15/25'0115' <L—v7-yr¥yk 13,000,000.00 369,946,400.00 2.38
4.181% MALAYSIA 14/24 -SR- <L—v7 - )o¥y bk 5,443,000.00 154,773,140.00 1.00
4.232% MALAYSIA 11/31'11" IL—=IF ¥y b 594,000.00 17,137,854.00 0.11
4.254% MALAYSIA 15/35 '0004' 4y 4O IVZE SV S 370,000.00 10,581,453.00  0.07
4.498% MALAYSIA 10/30 '0003' -SR- <L—y7 - )r¥y bk 1,649,000.00 48,307,240.00 0.31
5.248% MALAYSIA 08/28 '08/0003' TL—=v7-)r¥y bk 5900,000.00 179,609,019.00 1.16
1,5648,272,252.00 9.98
A¥va
7.50% MEXICO 07/27 MXN100 -SR- Aoy 508,400.00 286,626,670.00 1.85
7.75% MEXICO 11/31 MXN100 -SR- AxyanRy 715,000.00 405,732,420.00 2.61
7.75% MEXICO 14/34 MXN100 -SR- Axyanry 646,000.00 365,288,863.00 2.35
8.00% MEXICO 17/47 MXN100 -SR- Axyary 55,000.00 30,579,178.00  0.20
8.50% MEXICO 09/38 MXN100 AxyanRy 255,000.00 150,624,995.00  0.97
10.00% MEXICO 06/36 MXN100 -SR- A¥xTary 492,600.00 332,219,079.00 2.14
1,571,071,205.00 10.12
—a—Y—3UF
0.25% NEW ZEALAND 20/28 -SR- —a—Y—5VF- KL 770,000.00 53,620,822.00  0.35
0.50% NEW ZEALAND 20/24 —5v K- KF)L  5,200,000.00 396,611,681.00 2.56
0.50% NEW ZEALAND 21/26 DA S Y 200,000.00 14,676,572.00  0.09
1.75% NEW ZEALAND 20/41 C—FUK-FIL 460,000.00 30,822,516.00  0.20
2.75% NEW ZEALAND 16/37 S.0437 -SR- =Za1—Y—5> K- K)L  2,600,000.00 209,428,098.00 1.35
2.75% NEW ZEALAND 21/51 —a—Y—5VF- KL 245,000.00 19,012,750.00 0.12
3.00% NEW ZEALAND 18/29 -SR- Za—Y—5VF- KL 750,000.00 62,100,719.00  0.40
3.50% NEW ZEALAND 15/33 -SR- —a1—Y—5YF- F)L  4,510,000.00 393,901,656.00  2.54
4.50% NEW ZEALAND 14/27 -SR- —a—Y—5YF- KL 1,500,000.00 131,922,904.00 0.85
5.50% NEW ZEALAND 11/23 '423' -SR- —a—Y—5vF- KL 2550,000.00 211,024,632.00 1.36
1,5623,122,350.00 9.82
Iy —
1.25% NORWAY 21/31 -SR-S 144A /Iy r—4oa—x 2,190,000.00 27,510,586.00 0.18
1.375% NORWAY 20/30 -SR- 144A Iy z—9a—x 16,420,000.00 209,376,914.00 1.35
1.50% NORWAY 16/26 -SR- Iy z—ZBa—% 9,250,000.00 120,576,712.00  0.78
1.75% NORWAY 15/25 '477' Iy z—Za—% 2,500,000.00 32,930,814.00 0.21

13 —
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SRR BE fEm Bl o5
Iz — (§F)
1.75% NORWAY 17/27 '479' -SR- 144A -S- /)Ly z—4O—% 7,300,000.00 96,030,594.00 0.62
2.00% NORWAY 12/23 -SR- /I r—y0—* 10,425,000.00 138,002,269.00  0.89
3.00% NORWAY 14/24'476' -SR- /o —y0—* 10,360,000.00 140,208,170.00  0.90
764,636,059.00 4.93
av7
7.00% RUSSIA 13/23'6211" av7 - L—JL 39,000,000.00 59,433,659.00 0.38
7.05% RUSSIA 13/28 -SR- ov7 - )L—J)L  414,145,000.00 600,106,021.00  3.87
7.15% RUSSIA 19/25 S6229 av7 - L—JL 20,000,000.00 29,701,174.00  0.19
7.40% RUSSIA 19/24 av7 - L—JL 20,000,000.00 30,233,119.00 0.19
7.70% RUSSIA 17/33 S.6221 av7 - L—J) 15,000,000.00 22,224,673.00 0.14
7.70% RUSSIA 19/39 av7 - =7 9,000,000.00 13,185,333.00 0.08
8.15% RUSSIA 12/27 -SR- av7 - =7 10,900,000.00 16,737,382.00 0.11
771,621,361.00 4.96
24
1.60% THAILAND M.O.F. 19/29 -SR- BAIN—Y 21,341,000.00 72,845,747.00  0.47
1.875% THAILAND M.O.F. 16/22 -SR- BAIN—Y 9,100,000.00 31,550,637.00  0.20
2.40% THAILAND M.O.F. 18/23 -SR- BAIN—Y 42,545,000.00 151,602,636.00  0.98
2.875% THAILAND M.O.F. 18/28 BAIN—Y 47,300,000.00 176,471,883.00 1.14
3.30% THAILAND M.O.F. 18/38 -SR- BAIN—Y 10,870,000.00 41,185,823.00 0.27
3.40% THAILAND M.O.F. 15/36 -SR- BAIN—Y 1,377,000.00 5,293,896.00  0.03
3.60% THAILAND M.O.F. 17/67 -SR- BAIR—=Y 13,500,000.00 51,711,524.00  0.33
3.625% THAILAND M.O.F. 10/23 BAIN—Y 47,400,000.00 170,491,059.00 1.10
4.26% THAILAND M.O.F. 12/37 -SR-S BAIN—Y 6,700,000.00 28,145,905.00 0.18
4.675% THAILAND M.O.F. 13/44 -SR- BAIN—Y 14,050,000.00 63,122,117.00 0.41
792,421,227.00 5.11
1. /& 13,593,176,737.00 87.58
I. ZDhoEELEDH D EMESH
#%
A—Z+S5U7
1.75% AUSTRALIA 20/51 S162 EXI2 413,000.00 30,132,326.00 0.19
30,132,326.00 0.19
T30
0.00% BRAZIL 20/24 -SR- BRL 1000 ISP LTI 5,000.00 83,770,617.00  0.54
6.00% BRAZIL (INFLATION) 18/28 BRL 1000 J35<)L- L 7L 2,400.00 200,118,919.00 1.29
283,889,536.00 1.83
=7
3.502% MALAYSIA 07/27 S3 -SR- <L—v7-J)r¥vy b+ 1,700,000.00 47,491,198.00 0.31
3.885% MALAYSIA 19/29 S0219 -SR- <L—v7-J)r¥v b+ 1,000,000.00 28,161,738.00 0.18
4.736% MALAYSIA 16/46 '02' -SR- YL—v7-yr¥y bk 1,585,000.00 46,277,846.00  0.30
4.762% MALAYSIA 17/37 S.0317 -SR- YL—v7-Yr¥y bk 3,856,000.00 115,842,901.00 0.75
237,773,683.00 1.54
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AFoa

5.50% MEXICO 21/27 -SR- AFLaxy 400,000.00  206,145,663.00  1.33
206,145,663.00 133

EHEE 757,941,208.00  4.89

AR

it

9.75% CLN INDONESIA (HSBC) 07/37 kL 235,294.00 21,230,857.00  0.14

9.75% CLN INDONESIA FR45-65 (HSBC) 07/37 % FJL 2,304,147.00  202,934,332.00 1.1
224,165,189.00  1.45

TAYNERE

10.00% CLN INDONESIA FR47 (CITI) 07/28 kL 110,955.00 9,466,102.00  0.06

9,466,102.00  0.06

2 SYFv— FEREH 233,631,291.00  1.51

n. &t 991,572,499.00  6.40

0. jEHiemEs

EHEmHES

AFTa

TBI MEXICO 10 06/10/22 -SR- AFvaxy 13,650,000.00  728,204,358.00  4.69
728,204,358.00  4.69

m &k 728,204,358.00  4.69

BARMES & 15,312,953,594.00 98.67

neHs 102,669,257.00  0.66

TOMOMARE 104,433,249.00  0.67

MAEE 15,520,056,100.00 100.00
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2021F12A318IZ# T L-#M
(B4L: [

HEREOHNEE 19, 634,107, 618. 00

IR 2%

EHFR, #izE 803, 915, 014. 00

HEFR 555, 812. 00
804, 470, 826. 00

ER

EEEME K IR BB 52, 209, 533. 00

FEFHN. BOFEH. BLUSH

35, 631, 457. 00

EEEBHER. Y—EXBRM. EEEASLUVZOMOER

20, 163, 820. 00

RILF R

1,703, 258. 00

5| F 5

157, 375. 00

109, 865, 443. 00

BREMAE S (RK)

694, 605, 383. 00

ERMAIES (8K

- REBEMRTA 98, 387, 012. 00
- SNEARE 38, 670, 710. 00
- BB THEN (6,029, 844. 00)

ERMHE (RK)

825, 633, 261. 00

IERRREREM - CRiffi) OZE1k:

- RE (452, 985, 495. 00)
- BB THEN (49, 613, 456. 00)
BRICK SHEEDEM B 323, 034, 310. 00
RS RTFIE 321, 210, 000. 00
RS ERER (3, 357, 260, 000. 00)
[SEESZIN (1,401, 035, 828. 00)
HeREMEERTREE

BXBEEOHEE 15, 520, 056, 100. 00
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AR

BE

FEEN

R (F3)

BEECHT B
HEER(%)

[. REROEREEEME IFFIC HEEN TV F 3 thDRFH ZHETWE IS TV 2 REMRD S5 2 BHEES

&3

F—=ASU7

FRN TOYOTA FINANCE AUSTRALIA 18/21 -SR-
1.25% WESFARMERS 14/21 -SR-

2.75% COMMWEALTH BANK AUSTRALIA 16/21 - SR-

h*e

1.61% BANK OF MONTREAL 16/21 -SR-
2.70% JOHN DEERE CANADA 18/21 -SR-
2.99% JOHN DEERE FINANCIAL 19/22 -SR-

TI1IVEE
1.375% HUTCHINSON WHAMPOA 14/21 -SR-

T1IVR
1.75% NORDEA BK 12/22 -SR-

TI20R

FRN LVMH 20/22 -SR-

0.202% CREDIT AGRICOLE 17/22 -SR-
0.214% BPCE 17/22 -SR-

4.55% CREDIT AGRICOLE 12/22 -SR-

B&
0.10% JAPAN 19/21 S406 -SR-
0.43% CENTRAL NIPPON EXPRESS 21/22 -SR-

oz —
0.375% SPAREBK 1 SR BANK 16/22 -SR-S

SUHR=L
0.25% ICBC SINGAPORE 19/22 -SR-

BE

0.00% NONGHYUP BANK 21/22 -SR-
0.45% KOOKMIN BANK 21/22 -SR-
0.51% KOOKMIN BANK 21/22 -SR-

AUD 6.400,000.00 515,403,894.00 2.34
EUR 1,450,000.00 188,537.813.00 0.85
AUD 1,000,000.00 80,723,522.00 0.37
784,665,229.00 3.56

CAD 1.746,000.00 153,427.509.00 0.70
CAD 7.260,000.00 637.682,405.00 2.89
CAD 522,000.00 46,172,204.00 0.21
837,282,118.00 3.80

EUR 5,150,000.00 670,381,803.00 3.04
670,381,803.00 3.04

JPY 200,000,000.00 202,222,000.00 0.92
202,222,000.00 0.92

EUR 3,000,000.00 390.684,594.00 1.77
JPY 400,000,000.00 400,088,000.00 1.81
JPY 200,000,000.00 200,056,000.00 0.91
EUR 800,000.00 105,830,686.00 0.48
1.096.659,280.00 4.97

JPY 800.000,000.00 800,136,000.00 3.64
UsD 6.000,000.00 671,909,268.00 3.06
1,472,045,268.00 6.70

EUR 3.,500,000.00 456,312,755.00 2.07
456,312,755.00 2.07

EUR 4,000,000.00 521,038,830.00 2.36
521.038.830.00 2.36

EUR 1,200,000.00 156,467,449.00 0.71
usDh 3.000.000.00 336.204,417.00 1.52
UsD 3,000,000.00 336,181,151.00 1.52
828,853,017.00 3.75



HMEEICHT S

87 S HE B () Hes (%)
21
0.00% BERNER KANTONALBANK 21/22 -SR-  CHF 4,000,000.00  480,502,819.00 2.18
0.00% CITY OF LAUSANNE 21/1121 -SR- CHF 6,000,000.00  719,811,803.00 327
0.00% ZUERCHER KANTONAL BANK 21/21 -SR-  CHF 3,000,000.00  359,751,228.00 163
1,560,065,850.00 7.08
75 7 EREE
4.75% EMIRATES NBD 15/22 -SR- AUD 780,000.00 63,782,353.00 0.29
63.,782.353.00 0.29
1£YZ
1.50% STATE GRID EUROPE DEVELOPMENT 15/22 SRS EUR 1,200,000.00  156,805,426.00 0.71
156,805,426.00 0.71
astl. 8,650,113,929.00 39.25
I. CHLRES
EHERER
IS5V
C. PAP. SAGESS 05/11/21 EUR 2,000,000.00  260,071,160.00 1.18
C. PAP. SAGESS 15/10/21 EUR 3,000,000.00  390,011,822.00 1.77
C. PAP. VILOGIA 15/12/21 EUR 2,000,000.00  260,197,536.00 1.18
C. PAP. VILOGIA 20/12/21 EUR 2,000,000.00  260,212,744.00 1.18
1,170,493,262.00 531
R
C. PAP. DEUTSCHE WOHNEN 20/12/21 EUR 2,000,000.00  260,230,865.00 1.18
C. PAP. HONDA BANK GMBH 28/10/21 EUR 2,500,000.00  325,064,350.00 1.47
C. PAP. SAP 28/10/21 EUR 2,000,000.00  260,053,222.00 1.18
C.PAP. HONDA BANK GMBH 28/03/22 EUR 1,500,000.00  195,382,776.00 0.89
1,040,731,213.00 472
B4
C. PAP. BANK OF CHINA (JP) 20/01/22 UsD 2,000,000.00  223,654,707.00 1.01
CD CHINA CONSTRUCTION BANK (JP) 17/05/22 - SR-  JPY 250,000,000.00  250,054,325.00 113
TBI JAPAN 01/11/21 S1012 -SR- JPY 35,300,000.00 35,303,530.00 0.16
TBI JAPAN 08/11/21 51014 -SR- JPY 190,300,000.00  190,322,836.00 0.86
TBI JAPAN 11/10/21 $1007 -SR- JPY 500,000,000.00  500,015,000.00 227
TBI JAPAN 25/10/21 51011 -SR- JPY 415,400,000.00  415,429,078.00 1.88
1614,779,476.00 731
LIEZTLT
C. PAP. BANK OF CHINA LUX. 04/11/21 UsD 4,000,000.00  447,571,776.00 2.03
447,571,776.00 203
*529
C.PAP. ENECO BEHEER NV 01/10/21 EUR 3,000,000.00  389,967.483.00 1.77
C.PAP. STEDIN 07/10/21 EUR 3,200,000.00  415,983,077.00 1.89
805,950,560.00 3.66



HMEEICHT S

1% B8 o8 BSE () %)
#E
CD CHINA CONSTRUCTION BANK (KR) 14/01/22  USD 2,000,000.00 223,712,318.00 1.01
CD WOORI BANK (UK) 01/04/22 EUR 3,000,000.00 390,962,290.00 1.77
CD WOORI BANK (UK) 19/11/21 EUR 2,000,000.00 260,161,763.00 1.18
874,836,371.00 3.96
ATR
CD RAIFFEISEN 09/11/21 -SR- EUR 3,000,000.00 390,162,935.00 1.77
CD RAIFFEISEN SWITZERLAND 04/10/21 -SR-  CHF 1,000,000.00 119,901,489.00 0.54
510,064.,424.00 2.31
757 EREES
C. PAP. ABU DHABI COMMERCIAL BANK 18/08/22 USD 3,000,000.00 334,690,845.00 1.52
C.PAP. ABU DHABI COMMERCIAL BANK 17/11/21 EUR 1,500,000.00 195,101,843.00 0.88
529,792,688.00 2.40
1FUZ
C. PAP. SHINHAN BANK (UK) 22/11/21 usDh 2,000,000.00 223,745,041.00 1.01
C.PAP. HITACHI CAPITAL (UK) 07/10/21 EUR 2,000,000.00 259,989,007.00 1.18
C.PAP. LSE GROUP PLC 27/10/21 EUR 3,000,000.00 390,084.,590.00 1.77
C.PAP. TRANSPORT LONDON 13/10/21 GBP 3,500,000.00 525,823,854.00 2.38
CD BANK OF COMMUNICATIONS (UK) 07/01/21  USD 2,000,000.00 223,579,794.00 1.01
CD BANK OF COMMUNICATIONS (UK) 15/02/22 EUR 1,300.000.00 169,219,228.00 0.77
CD BANK OF EAST ASIA LONDON 08/11/21 EUR 2,500,000.00 325,110,918.00 1.47
CD BANK OF EAST ASIA LONDON 16/03/22  EUR 2,000,000.00 260,486,996.00 1.18
CD EMIRATES NBD LONDON 16/11/21 EUR 1,500,000.00 195,062,183.00 0.88
CD NATIONAL BANK KUWAIT 23/02/22 CHF 2,000,000.00 240,303,926.00 1.09
CD QATAR NATIONAL BANK (UK) 18/01/22 EUR 3.000,000.00 390.,566,668.00 1.77
CD QATAR NATIONAL BANK (UK) 20/10/21 EUR 3,000,000.00 390,058,072.00 1.77
3,594,030,277.00 16.28
TAVHERE
CD NATIONAL BANK KUWAIT NY 14/10/21 UsD 2,000,000.00 223,820,871.00 1.01
223,820,871.00 1.01
&Et 1. 10,812,070,918.00 48.99
REGMEFSE 19,462,184,847.00 88.24
RERE 1,726,407,004.00 7.83
T 1,040,000,000.00 4.72
ZDHOHEER -172,622,813.00 -0.79
MEESE 22,055,969,038.00 100.00
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(841 : )

IR S ESR
URg

BEEMNR. HER
FREMR

EH

BRI S K IR ERERTZREMN

REFHM. RITFEHSLUFIR
BPIREM. BEERSLUZTDMOER
 — X R

FRH

51 EH

RERIH I 48K

SRIRMFIR 18K
—REAMEEESTTA
—REES|
—REBTHIEGS
— RS

SRIRMFIR 1BK

BUR ISR B ARERMHI A&, ERDEE
—REAEES
—REBTHIEGS

ERIC K MEEDIEI,H

REEIZSFHITTIE

KREINFERER

2/ivayiv

HARIRTEMEELE

40,177,099,303.00

25,258,926.00
4,222.00

25,263,148.00

20,798,064.00
10,172,766.00
11,485,121.00
9,173,184.00
2,805,675.00
1,150,111.00

55,584,921.00
—30.321.773.00

672,168,082.00
—39,917,146.25
—654,196,701.00
—1,056,250.00
—53,323,788.25

162,514,657.00
—170,869.213.00
—61,678,344.25
17.095,403,926.25
—35,154,625,937.00
—229,910.00
22,055,969,038.00



