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75 (CH) LYvR - X9 T7>R—
N S 187,736 252,306 3,976,359 6.3

=1 44197,278,297 | 30,113,346,867 35,228,368 55.8

CE1) HEEi. MEERRICNT BFHBRDLETT,
(£2) O - FHOZEOBRAREIIEIIIBETTVET,
(£3) —EFHEANAH) EEA.




(2) SN&E7T 7> ROUEH

N T 551 SR AR (BEO0H)
TTrE 0% 0% PR [ie
SNEiEeE | HERESE -
(7 X)) O O FARRIL M %
77 -USD¥3—hKh - IYRST—L4ARUR 376,990 - — - -
757 —USDHNX > N - R R - 162,295 119,652 12,689,120 20.1
eoF-70-N - F17x23T - IT94T7 1 261,500 - — - -
ISHARES 20+ YEAR TREASURY BO 145,700 66,808 9,733 1,032,211 1.6
ISHARES US TREASURY BOND ETF 1,021,300 - - - -
ISHARES CORE MSCI EMERGING 404,300 - - - -
FINANCIAL SELECT SECTOR SPDR - 313,000 8,131 862,371 1.4
INET 2,209,791 542,103 137,517 14,583,703 23.1
(2—0a--- W7t TILY) F1—0O
o5 —1—0KR2R - 79,582 54167 | 6,398,844 10.1
75 —EURH/NA KN - RV R - 146,009 27,172 | 3,209,877 5.1
EoF-3—-07y - IJ71457« - LT3 - 10,015 7,713 911,177 1.4
INET - 235,607 89,053 (10,519,899 16.7
=11 2,209,791 777,710 — 125,103,603 39.8
CE1) MEMRELE(F. BERHROEHDZ hHEONBEEEBETEEBDMBEICL)FIBERELIZEDTT,
CE2) LERBE. MEEREEICN T 25HEEDLEETT,
CE3) O - sHEEEOBAFRGEEIVIBTTVETD,
CEX4) —EFEANA B ZEA.
WISEEEHMEDER (20194 8 B158IR%E)
- 551 S{EREASR (55908
. STii%E =
FM %
BEETZRS 37,122,951 58.3
BETs 23,209,020 36.5
aO—)L - O—>%. Z0ft 3,300,326 5.2
S SR 63,632,297 100.0

(1) FHEBEDBARBEIVIVIETTOET,

(E2) BERBRICHTDNEZMEE (25,153,969TM) DIRESFTEHEREE (63,632,297FM) (CHT BHEFI9.5%TT .

(£3) HEREEL. SERBEROREZ OPNEONBEBETEEBOMBEICRIIHERELLEDTY . BH. BERFKRICHITDHER

BEL—bME 1TKRIL=106.05M.

11—0=118.13H7T7,

-1



BEE. 8. T48HJUBEMEDKR

(2019E3R158).  (019E4R158).  (201985R158),  (201966F178).  (201967816H). (2019E8F158)5F%

IEH F85HR S80HAR FE87HIR F88HAR FE89HAR 59088 R

(A)E EE | 83.404,357.8500 | 85702,559,755M | 84.267,449,027M | 86,539,951,542M | 88,830,867,965M | 88,538,992,498M
J—)L-O—>%| 3913486863 1.360,268,271 2,299.828,575 2,467.202,437 1,797,667,185 2,654,296,849
REEFHERMFEMIE) | 55374550365 54,730,550.213 53,188,457.762 51,561,674,788 47452411185 37122.951,021
REEEZS (FIMER) | 10858845382 13,059,646,478 4,945816,439 13,367,173550 16,234,390977 23,209,020,126
KX W A = 13257475240 16,546,366,359 23,833,346,251 19,143900.767 23346,398,618 25,546,235,424
KWW E 3 £ - 5728434 - - - 6,489,078
(B)&a f&| 13963553577 16,694,735,568 17.331,062,769 19,504,822,953 24,057,642,105 25,422,215,891
xR 3 | 13324572326 16,021,440,666 16,738,350,700 18,832,776,338 23,080,041,144 24914,044,188
RN & 5 B & 238,658,072 235,803,178 232,369.891 229,276,727 219,824,649 214,640.59%
Z NI I 348428439 380,577,006 306,412,271 384,450,828 706,824,858 242,7384%
K315 55, B 51,059,578 56,001,423 53,068,245 57,386,467 50,140,011 49,979,010
x ¥ R 11,257 - 5340 6599 1,943 7,134
ZTOMKILER 823,905 913,295 856,322 925,994 809,500 806,467
(C)#i & 7 #8 83(A-B)| 69.440,804,273 69,007,824,187 66,936,386,258 67,035,128,589 64,773,225,860 63,116,776,607
7T 7| 79552690931 78,601,059,501 77.456,630,335 76.425,575,742 73,274,883,006 71,546,865,631
RERIR B & 210111886658 |4 9593235314 [A10520244077 |4 9390447153 |4 8501657146 |4 8430,089,024

(D) #=% #& # 0O #%| 795526909310 | 78,601,0595010 | 77,456,630,3350 | 76,425575,7420 | 73,274,883,0060 | 71,546,865,6310

107 BEmE(C /D) 8,729M 8,780M 8,642 87710 8,8400 8,822

<IXFE GERARSEEREBRTE. BERTTI. ) >

(EEAREEIR)

CE1) BT 7> ROFESSHETAERE80,568,982,541H. F85~90HAMENRETTAERE4,365,779,777M. 585~ 90Rch—EBEEITTA
%A(313,387,896,687H T

(x2)
F90HA0.8822M T,
(x3) TTADXIE

SEREAARICH VL TEENRR EOMEEENTTAREZ T D> THY . ZNDEEAF8,430,089,024H T,

1 OBV fEEERRF. F85/8R0.8729M. 5586H10.8780M. F87/#K0.8642M. 588H1K0.8771H. F89#K0.8840M.




WIERDIRNR
$6858(820195 28168 20194 3F150)
$8685(820195 38168 20194 4F158)
$878(820195 48168 20194 58158)

$588HA(B2019FE5R168 E2019%6H17H)
$89HA(B2019F 6 B188 E2019%7AH16H)
9088(B2019F 7H178H F2019F 8 A150H)

1BE 8587 865 8788 8857 898 9088

(A)BE 85 & IN = 263,111,4798 252,090,838 237,151,123 261,162,906/ 243,768,8799 184,719,756/
2N R 3 % 263,281,686 251911077 236,999,346 259,863,015 243,764,627 184,617,778
2 R M = 55172 272,128 259,925 1423434 108,250 206,070
X oM B2 25379 | & 92367 | A 108148 | & 123543 | & 103998 | & 104,092

(B)EMEEFTEHIER 305,060,763 441135013 | 2 1,015492815 1,021,957,178 529,544,093 | A 43,765,491
7T = m 657,303,070 669,342,4% 452,454959 1218973064 859,685,736 1.771,703183
7 = B o 352242307 | & 228207483 | A 1467947774 | & 197015886 | & 330,141,643 | A 1815468674

(CE 5% % B = |2 56333663 | 2 61750617 |~ 53992850 | o 67847408 | o 56502834 | A 58175736

(D)ZHERE(A+B+C) 511,838,579 631,475,234 | & 832334542 1,215,272,676 716,810,138 82,778,529

(E)ail HA #% & 48 &% & | A 5254985649 | A 4877614999 | A 4377594716 | A 5271574079 | A 4077177389 | A 3,444574,645

(FYENSSEEIBEE | 2 5130081516 | 2 5111292371 | A 5077944928 | A 5104869023 | 2 4921465246 | A 4853652312
(Fe B HEABHE)|( 6699511953) |( 6619508645) |( 6518921237) |( 6384214226) |( 6121434190) |( 5977,553074)
(FEEIBTRAEZEE) | (411,829593469) | (211,730,801,016) | (411,596866,165) |(A11,489,083,249) | (411,042,899,436) | (410,831,205,386)

(G) &5t (D+E+F)| 29873228586 | A 9357432136 | A10287,874,186 | A 9161,170426 | A 8281,832497 | A 8215448428

(I ™ %9 B £| 2 238658072 | o 235803178 | & 232,369,891 | & 229276727 | o 219824649 | A 214,640,59

RERHISESE(G+H) | 210,111,886,658 | A 9593235314 | 210520,244077 | A 9,390447,153 | A 8501,657,146 | 2 8,430,089,024
BIEEEBLE | 4 5130081516 | A 5115826681 | A 5127156546 | A 5104869023 | A 4921465246 | A 4919298,197
(Fe B EABHE)|( 6699511953) |( 6614974335) |( 6469709619) |( 6384.214226) |( 6121434190) |( 5911,907,189)
(FEEIBTRAEZEE) | (411,829593469) | (211,730,801,016) | (411,596866,165) |(A11489,083,249) | (411,042,899,436) | (410,831,205,386)
DEEF/BILE 1,605,384 - - 18,079,231 23,334,604 -
BB & | L 4983470526 | A 4477408633 | A 5393087531 | A 4303657361 | A 3603526504 | & 3510790827

(x1) EBEROWROPT(B)AMEIESFSTRER ISHROFHARACEIZIENESHET .

(£2) ERORROPT(CHSFERMEC HSFTRMN T DHERFEIRESHTRRUTVET,

(£3) EBORROPT(F)EIETEERRE S H DD, EEDENREDNE. BIREE UMM STTAEELSIWVEEEDNE LWWET,

(X4) ZESCHIEIEHARKICH (T2 EAEIMMEDEESENG (237,023,360M) « BRAFEREOEMIIZSFERHE (0M) « BSENRICHEET
BINEHFEEE (6,699.511,953M) HLUDEERELE (3.300,096M) &KW HBEHRINZE(F6,939.835,409F (10,00000H7=1)
872M) T&'). 55238,658,072M (10,0000%7zV)30H) ZNEEERELTLET,

(E5) SOOHIEtEHIRRICH T2 EMAEREDEELFING (229.638,314M) . BAEREDBMIIZSEEREE (0M) |« BENRICRET
B NEAEE (6.619,508,645M) HIUDEEMEILIE (1,630,554M) KW HEWRING(F6,850,777.513M (10,0000%7 4
871H) T&'). 5%5235,803,178M (10,00000&7zV)30H) ZNEEERELTLET,

(£6) SE87HIETEHIRKRICH T2 BRAEREOEMFNG (183,158,273M) . BAEREDAIMIIZSEERE (0M) . BLUBEEHNRIC
RET 2 NBFAEE (6518921,237H) £ W HENFINEF6,702,079,510H (10,0000H7z ) 865H) THW. 25
232,369,891 (10,0000%7=V)30M) ZNEEEELTVET,

(E7) EESSHATEHARIKICH (T2 EBAEIRE OSSN (247,355,958M) « BREREOEMIZHFERE (0M) « HRUBEFEHNRIC
RET 2 WHAEE (6384,214,226H) KV oMK F6,631,570,184H (10,0000%72V) 867H) THW. 55
229,276,727 (10,0000%7zV)30M) ZNBEE8BEELTVET,

(X8) ZE8OHASIEHARIRICH (T2 EBAEMEDECSE NG (225,959,186M) « BRAEREOBMEIZSHEREE (0M) « BENRICHET
DU SE (6,121,434,190MH) HLUDEERREILE (17,200,067A) £ WHENRINEE6,364,593,443F (10,0000%7=
)868H) TaHhl). 55219,824,649F (10,00000&7zV)30M) ZnBcEEAE L TWET,

(GE£9) ZEOOHIETEHIRIRICH T 2 BREMREDEELFNG (126,544,020M) . BRAEREDEMIZSEFERE (0M) « SENRICRET

BN E (5,977.553,074H) BLUDEERBELE (22,450,691M) KW HENRINEEF6,126,547,785H (10,0000H7
1)856F) Tahl). 55214,640,596M (10,00000x72+)30M) ZNEEEELTVET,



WTId FICHBRZR(TT. ZEFEEDHIMICEDE.

<PEEOHHMSE>
BEREARDOUIZRDEC (3. BE¥EMEBEOKES LT REaEFEHEL TRELE Uiz, SREHD
PSS LIPS DHEBIR I TO®EY) T BB WRHRDEICH THH > -BFREDERICD

TTARED EE—DEREITVE T,

25650 2065 675 22685 22608 25005
LSS5 308 308 308 308 308 308
ERERB DB NG | 237,023,360 | 229,638,314 | 183,158,2738 | 247,355,958M | 225,959,186H | 126,544,020
BEHRERZ. BHNIES

%§§¥Z%a§%é%%§ 03 0F 0F3 0F3 0F3 0F3
INES AR 6,699,511,953H | 6,619,508,645 |6,518,921,237M |6,384,214,226[H | 6,121,434,190[ | 5,977,553,074H
DBCEERIEILE 3,300,096 1,630,554H - - 17,200,067 22,450,691H
) SE I 6,939,835,409H | 6,850,777,5130 |6,702,079,5100 | 6,631,570,184H | 6,364,593,443[ | 6,126,547,785H
(1 A0%7=1) ©729) ©71m) (865M) (©67M) (868M) (656/)
SEEEEE 238,658,072 | 235,803,178M | 232,369,891 | 229,276,7278 | 219,824,649 | 214,640,596H
(1 A0%71) (30m) (30m) (30m) (30m) (30m) (30M)

<&

NEEEBRET %5

HFWM DEE(F. BSREQREOEEMEBACEDNT., ABRIEOOEICEI ANTHEREVWZLE L,

Nt H3IVT B5E

DEEOHILVE, EREEHNSEELU TS EEHT TICRIBLELE T,

EANDRBEDHE.

DEEFEBRDESICEBIN. BAORREDEG.
0.315%BRUMABLS %) EBIFET,

(F) SERIRRETERASNSNBETHY . HENWESNIBEEERESNDBEDHIET,

&) EERUICEED. ZDHROELDOZHEDERITAE B ET,

WE U7,

<HBHM5E>
KENRETDREETIASDEBINS LOBMEE(CH L. BEETNHRONRICTBENDEE &{T

14 —

RERBINDBIEK(320.315% (FTiSHL15%. EERRIFSH
(RRIE LT, BERSEAETT, )
RRBINDBEE15.315% (FifeHt15% S S OEERRIFTSHH0.315%) & & T,

TALRE (FRIDER) PRELLCEGE. PESRERCESCOREEDERITAL SEZTALRES (FRIDE



<tHAKREEFAFOAT>

o7 -7ty bh-705—>3> - 772K (BASER) | JREEHHSZIERETRELTVETD,
LIR(F2019% 8 B15HIRE THEAN TV D AIREETIESOABT TI,

E77AA AL LI - T7 R (BISHEEHIREREH)

R/ RmEBE WEERESREEFE AT

I =T 7 RERAFADBEEXBLO T, HRFIBEOY ) U iESEREBNLIE
BEWRE L. TEUENBEDEREEEVEDEERSHEZNS C&ZEBNE L TE
BEIT>CEH"BARELET,

RE(CHEEDTIEF. RITEROEREHZRIERLAEDZT. H1 A L*HSERNICEL
YT UMERICEBL. K- T x A EBELET,

%A1 >hA]l ElFE ABTY T U ESFZOEFIKERZIEL. AEETY U
BEFBRIEHN—TFTOERETHBEICER UEEBBA Y PO NI U f K iE
=BUET,

BEESECDOVTIE. RAIEUTEBANY PETVWAEB ) ATDERERL) £,

ERBRETTEH

WBAABEDOEM (2019F 6 B108%%E)
R EEFRES

2 O sHhER

0O
21,355,304

T

COTFAA AL ELTN - IF=T 7R 28,295,778

CF) BIFRBEVUBTTOET,

<zZEFHR>
FTRE. ETIFHAVAL - ELI N - YH—T 72 R24F (40,575.482F0) ODRBTY .

HE NEE) NHLEHE5!

« . . N N STHMER

fz e e GBS BRFERH HESEE NEEeE | SERRLE

(1—0) % Fa1—0O Fa1—0O FH
(A1)

0.45% SPANISH GOVT EfEGES 0.4512022/10/31 9,500 9,730 1,195,240

1.45% SPANISH GOVT 1.4512027/10/31 12,650 13,811 1,696,438

2.35% SPANISH GOVT 2.35|2033/7/30 7,100 8,420 1,034,302

3.45% SPANISH GOVT 3.45|2066/7/30 2,540 3,700 454,535

3.8% SPANISH GOVT 3.812024/4/30 18,000 21,456 | 2,635,440

4% SPANISH GOVT 4.012020/4/30 10,800 11,222 1,378,432

4.2% SPANISH GOVT 4.212037/1/31 6,150 9,197 1,129,707




" - v ST
R S ME | BEFAH REEEER NEEeE | RERELE
(a—0 % F1-—0O F1-—0O +M
(A1)

4.85% SPANISH GOVT EE 4.85(2020/10/31 11,000 11,804 | 1,449,897
5.15% SPANISH GOVT 5.15(2044/10/31 11,320 20,130| 2,472,611
5.9% SPANISH GOVT 5.912026/7/30 7,600 10,673 1,311,018
6% SPANISH GOVT 6.0 2029/1/31 13,010 19,797 2,431,704
INEt - - - - - 17,189,329

(JILox—) F/V71-70-% | ¥/V71-70-%
1.5% NORWEGIAN GOVT EEs 1.5(2026/2/19 176,000 178,024 | 2,239,541
1.75% NORWEGIAN GOVT 1.75]2025/3/13 96,200 98,807 | 1,242,992
1.75% NORWEGIAN GOVT 1.75(2027/2/17 317,000 325,590| 4,095,931
1.75% NORWEGIAN GOVT 1.75] 2029/9/6 111,000 113.686| 1,430,172
2% NORWEGIAN GOVT 2.012023/5/24 358,700 369,712 | 4,650,978
3.75% NORWEGIAN GOVT 3.75|2021/5/25 314,700 330,309| 4,155,288
INEt - - - - —| 17,814,904

(F>v—7) F7Uv-790-% | F79-770-%
0.25% DENMARK GOVT EES 0.2512020/11/15 100,000 101,310 1,666,549
0.5% DENMARK GOVT 0.5]2027/11/15 156,500 168,237 | 2,767,506
1.5% DENMARK GOVT 1.5(2023/11/15 116,000 126,950 | 2,088,334
1.75% DENMARK GOVT 1.75|2025/11/15 108,000 123,811 2,036,694
3% DENMARK GOVT 3.0[2021/11/15 127,000 138,442 | 2,277,382
4.5% DENMARK GOVT 4.5(2039/11/15 230,500 434,976| 7,155,364
INEt - - - - — | 17,991,831
&ait - - - - — | 52,996,065

(E1) BERBESES. HROEME OAEDONERBETERSOMEICKIIBERELIZHD T,
(X2) &A@ - SHBRDORARBEI B TTVEY,

B 150 (Gt410,000A) =H7=v) OEFHEHE

158 SR83HI~5588H) GE1) EROBA (EBRZEOHNZEOEEEHREES0) F. B
@ = ) B 280 E - BRI & ) SEEORICEBN B B 1=, FROEEEIC
(15 = & ) 27) FVEHUERRETY,
(iR = N i) ) (3) {ET4REN=HAch () T EL£E AR X (SSEERBNSE
- - = (b) ZDHERMG. PhOEEEESARTEDZHEONRD
(%2 5 = ) M BT TR LD TT,
by = 0] it 5 B 1 ZOMBRAIZ. BT 7Y RAMEANTVWRYH—T 7> KA
(2 = = ) (0) hSEREDDSE, BT 7 RICHRTDEDZEZSAET,
(% = ") Q) (¥2) SEEEICHRBILEREALTLET,
(# ) fit ) (0)
=51 29




E7F7—USDHNRAV KN - RV R

R/ XrEEs

NI TITENFREENKRNIET

2 RET &

s EICKNLVEBTREBICRELET,

Wi EEMEESS LU Z0OMEERMZFR (20184 9 B30818%)

MEEICNT S MEEICHT 2
E | He (%) bz & (%)
LROEHEEBEIFFIC EEENh TV F R tORHEHZTHET BE
BEIEh TV AEEMNS 3G 2.875% KOREA NATIONAL OIL 17/22 -SR-S 0.22
&% 0.22
F—ANZU7 EREHRS
2.25% WESTPAC BANKING 15/20 'C7" -S- 0.50 1.25% E.I.B. 16/19 -SR- 0.25
3.25% COMMONWEALTH BANK OF AUSTRALIA 18/23 -S- 0.95 2.50% NORDIC INVESTMENT BANK 18/20 -SR- 0.45
145 2.75% INT'L DEVELOPMENT ASSOCIATION 18/23 -SR-S 0.47
e 3.125% .A.D.B. 18/28 -SR- 0.58
FRN TORONTO-DOMINION BANK 18/20 -SR- 0.17 175
1.85% BANK NOVA SCOTIA 15/20 'CBL7' -SR- 043 zmr—3
1.90% PROVINCE OF ALBERTA 16/19 -SR- 048 1259 SWEDEN 16/21 -SR-S 0.93
2.25% PROVINCE OF ONTARIO 17/22 -SR- 025 1.75% SWEDISH EXPORT CREDIT 17/20 -SR- 0.38
2.35% C.LB.C. 17/22 144A 045 2.00% SWEDBANK MORTGAGE 15/20 0.81
3.15% CIBC 18/21 -5- 060  2375% SWEDEN 18/23 -SR-S 0.29
238 2.45% SVENSKA HANDELSBANKEN 16/21 'TR.11' -SR- 0.10
FrI—=7 2.50% NORDEA BANK 15/20 'TR.14' 0.39
2.25% KOMMUNEKREDIT 17/22 -SR- 0.46 290
2.25% KOMMUNEKREDIT 18/21 -SR-S 036 PsrEEEES
082 2.50% ABU DHABI 17/22 -SR-S 0.21
K1Y 4.125% ABU DHABI 17/47 -SR-S 0.47
1.50% K.F.W. 15/20 -SR- 1.15 0.68
1.50% LANDESBANK BADEN-WUERTTEMBERG 16/19 069  sxyx
1.875% AAREAL BANK 17/20 -SR- 0.48  2.10% BNZ INTL FUNDING 16/21 -SR- 0.19
2.32 0.19
SES 7 AUDERE
2.00% JAPAN FIN. ORG. MUNICIP. 17/20 -SR-S 022 1.125% US TREASURY 16/21 SAD 0.55
022 1.50% US TREASURY 15/22 'SG' 2.80
1525 1.625% US TREASURY 12/22 E-2022 1.91
FRN TOYOTA MOTOR FINANCE 17/19 -SR-S 0.18  1.625% US TREASURY 16/23 1.46
0.18 1.625% US TREASURY 17/22 'AC-2022' 1.29
Jhoz— 1.75% US TREASURY 15/22 'Q' 1.87
2.50% DNB BOLIGKREDITT 17/22 144A -S- 0.44 1.75% US TREASURY 16/21 SAF 1.74
044  1.875% US TREASURY 17/22 1.77
Hh9— 1.875% US TREASURY 17/22 U-2022 0.69
5.103% QATAR 18/48 -SR- 053 2.00% US TREASURY 12/22 B -SR- 1.64
053  2.00% US TREASURY 15/25 'B' 0.98



HEBEICHT D MEECHT D
5 R (%) £ R (%)

2.00% US TREASURY 15/25 'E' 1.16 4.25% MICROSOFT 17/47 -SR- 0.56
2.00% US TREASURY 16/26 F-2026 1.20 4.375% US TREASURY 09/39 '2039' 0.89
2.125% US TREASURY 15/22 'T-2022' 1.84 4.50% BERKSHIRE HATHAWAY 13/43 -SR- 0.57
2.125% US TREASURY 16/23'S' 0.68 4.50% US TREASURY 06/36 0.39
2.125% US TREASURY 17/24 SN -SR- 1.24 4.50% US TREASURY 08/38 0.44
2.25% US TREASURY 17/27 1.96 4.50% US TREASURY 09/39 0.57
2.50% US TREASURY 15/45 0.91 4.625% US TREASURY 10/40 1.23
2.50% US TREASURY 18/25 -SR- 0.38 4.75% US TREASURY 11/41 1.27
2.625% US TREASURY 10/20 'F' 1.38 5.00% US TREASURY 07/37 0.40
2.75% US TREASURY 09/19 'B' 0.02 6.00% US TREASURY 96/26 2.41
2.75% US TREASURY 12/42 -SR- 0.97 6.25% US TREASURY 00/30 0.35
2.75% US TREASURY 13/23 'F-1023' -SR- 1.22 6.25% US TREASURY 93/23 1.57
2.75% US TREASURY 14/24 'B' -SR- 1.82 6.375% US TREASURY 97/27 2.30
2.75% US TREASURY 17/47 1.20 6.50% US TREASURY 96/26 1.58
2.75% US TREASURY 18/23 SAB-2023 -SR- 0.57 7.25% US TREASURY 92/22 -SR- 2.11
2.875% US TREASURY 15745 1.1 7.50% US TREASURY 94/24 2.13
2.875% US TREASURY 16/46 1.76 7.625% US TREASURY 92/22 2.40
3.00% US TREASURY 18/48 -SR- 0.73 7.625% US TREASURY 95/25 1.33
3.125% US TREASURY 11741 52041 1.02 8.00% US TREASURY 91/21 2.21
3.125% US TREASURY 12/42 0.82 8.125% US TREASURY 89/19 0.79
3.125% US TREASURY 13743 0.39 8.125% US TREASURY 91/21 2.00
3.20% APPLE 17/27 -SR- 0.53 8.125% US TREASURY 91/21 2.00
3.375% US TREASURY 09/19 'F-2019' 2.19 8.75% US TREASURY 90/20 2.35
3.45% METROPOLITAN LIFE 16/26 T.26 -S- 0.59 85.42
3.50% US TREASURY 09/39 0.59 bitd=( =1l e 99.50
3.50% US TREASURY 10/20 C-2020 2.59 5 0.07
3.625% US TREASURY 10/20 B-2020 2.53 E)esiEr2 —0.02
3.625% US TREASURY 11/21 B-2021 2.16 ZDEOIEERE 0.45
3.625% US TREASURY 14/44 -SR- 1.03 MEESE 100.00
3.75% US TREASURY 13/43 '2043" -SR- 1.29
3.875% US TREASURY 10740 0.99
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EXH3(51.3%)
N — 33.6 172,065
TrFv7 6.2 131,998
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(2) SEHRR

15 - 8%
ELEES
Eize 1] o HEER XiEE
NEEERE | BEREEEE
(FAUA - Za—A—THE) Btk THRRIL FH
BLACKROCK INC 37 1,657 184,281 | &SR
CHEVRON CORP 162 2,042 227102 | TRILF—
CITIGROUP INC 251 1,638 182,227 | R4T
COLGATE-PALMOLIVE CO 201 1,370 152,370 | REASR - /S—VFILASR
CONOCOPHILLIPS 276 1,817 202,137 | TRILF—
THE WALT DISNEY CO. 158 1,853 206,137 | AT 1 77 - 49
ECOLAB INC 104 1,903 211,636 | &1
FORTIVE CORP 190 1,640 182,452 | &AE1
HONEYWELL INTERNATIONAL INC 130 2,099 233,454 | BB
JPMORGAN CHASE & CO 237 2,494 277.369 | $R1T
ESTEE LAUDER COMPANIES-CL A 110 1,810 201,368 | RERR - /S—VFILASR
MARSH & MCLENNAN COS 187 1,736 193,134 | 1358
MERCK & CO. INC. 265 2,147 238,820 | EER - /147709~ 54 THAIVA
NIKE INC CL-B 243 2,055 228,581 | MAH&ERL - 7/5L )L
PALO ALTO NETWORKS INC 62 1,498 166,639 | V7 ho17 - H—ER
PEPSICO INC 167 2,047 227,648 | BR - Bkl - 9/1N3
RAYTHEON COMPANY 82 1,480 164,589 | 484
STATE STREET CORP 230 1,577 175,404 | &SR
3M CO 71 1,524 169,515 | A&t
UNITED TECHNOLOGIES CORP 129 1,715 190,724 | E484
VISA INC-CLASS A SHARES 155 2,449 272430 | V7RI 7 - H—EX
WALMART INC 183 1,808 201,071 | B8R - £ENER/INGE)
ZIMMER BIOMET HOLDINGS INC 160 2,059 229,012 | NLRY 71428 - H—E'R
ZOETIS INC 205 2,085 231,874 | BER - /147709~ 4TIV
LINDE PLC 92 1,693 188,313 | &=#4
APTIV PLC 178 1,561 173,651 | B#E - HEHERD
ROYAL CARIBBEAN CRUISES LTD 118 1,367 152,062 | HBET—EX
(ZAUAH - - - KEEEMS)
ALPHABET INC-CL C 32 3,840 427,094 | AT 1 77 - 498K
APPLE INC 181 3,629 403,645 | 77./09— - N—RYI7HLUHS
BROADCOM INC 54 1,659 184,543 | ik - HEFELERET
GRIFOLS SA-ADR 918 1,806 200.886 | BER M #77./09— 54 TH(IYA
INTEL CORP 384 2,129 236,799 | Bk - FEHEERE
MICROSOFT CORP 336 4,016 446,676 | VT RIIT7 - H—EX
STARBUCKS CORP 208 1,567 174,267 | MBS —EX
(ZAYA--- OV RUA2I—F>3F)LiE)
SAMSUNG ELECTR-GDR REGS 144A 18 1,880 209,131 | 77./09— - N\—RYI7HLUHS
mee | EcE@E [ 6534| 69667 7747089
o SRB<tE=> 35 — <57.8%>




ELIEN

$4H0 - S serg
NEERE | HEhELE
TRUX - REE) | TEA K e
DIAGEO PLC 434 1,360 197,378 | B& - B¢l - 9/30
PRUDENTIAL PLC 756 1,255 182,186 | {xb&
GLAXOSMITHKLINE PLC 1,167 1,847 268,114 |EER - \MM#77/09- A THA1IVA
ASTRAZENECA PLC 140 865 125,513 |EER - N(#77./09— 74 TH1IVA
ROYAL DUTCH SHELL PLC-B SHS 479 1,199 174,010 | TR)LF¥—
RELX PLC 718 1,185 171,990 | BB - Ef9—EX
VODAFONE GROUP PLC 4,856 682 99,028 | BXUBIET—E'R
e | PR EE | 8553 B3%| 1218223
= SER<HE > 7 - <9.1%>
a—0---R1Y) Fa1—0O
CONTINENTAL AG 57 841 105,330 | EH&pEE - EHEhEEER @
SAP SE 158 1,557 195,017 |V 7 Rz 7 - F—E'X
DEUTSCHE TELEKOM AG-REG 905 1,352 169,309 | EREEHY—EX
COVESTRO AG 124 641 80,309 | &#4
- L s | 1,244 4,392 549,967
N S i T A
a—a---77>X)
CAPGEMINI SA 102 1,113 139,376 |V I Rz 7 - F—E'X
SCHNEIDER ELECTRIC SE 107 780 97,703 | BARES
AXA 503 1,166 146,022 | {%b&
SAFRAN SA 140 1,705 213,492 | BARES
TOTAL SA 230 1,159 145,113 | TZ)LF¥—
DANONE 185 1,269 158,889 | B - &8kl - 9/\0
- ¥ - ©F8 1,269 7,193 900,597
el SRS 6 = 26.7%>
(1—0---A5>9)
WOLTERS KLUWER 169 1,024 128,296 | % - S —EX
ASML HOLDING NV 83 1,490 186,554 | &K - FERELSEE
- L s | 252 2,514 314,850
=0 SRR CTES 5 - Z53%>
@—0- ~ILF)
ANHEUSER-BUSCH INBEV SA/NV 150 1,154 144,497 | B5 - &%l - 980
- L s | 150 1,154 144,497
e CEREC S T . e 1S
a—0a---714>72R)
NOKIA OYJ 2,361 1,224 153,275 |577./0Y— - N\— R 1 7B LVHsE
- L s | 2,361 1,224 153,275
AN S i A I
S U I 5270]  16479] 2063189]
= SERB<HE > 14 - <15.4%>
(RAM R+ R ATER) FRARTZ>
ROCHE HOLDING AG-GENUSSCHEIN 94 2,589 287,884 |RER: N #77/)09—F4THMIVA
see | BB @ | o4l ooeol oe/ged]
i SARE<thE> 1 - <2.1%>




ELEES
Era] Mg SHEE #=EE
NERSE | FERESH
(RO T—F> ANV IRILATE) Stk | FADI-7/70-% ¥
ASSA ABLOY AB-B 781 15,891 190,853 | &84
NORDEA BANK ABP 1,327 10,070 120,941 | $R4T
N - = N 2108 25961 311,794 ...
=0 SR <th > 2 - <2.3%>
(Fo<—77 - AR N\N—4 2 THIE) FFov-770-%
DSV A/S 140 8.080 135,515 | B
NOVOZYMES A/S-B SHARES 285 9,040 151,609 | =44
T . 426] ] 7021 | 287125|
T #M<toE=> 2 - <2.1%>
(&E- - -&BHH) FEERI
CK HUTCHISON HOLDINGS LTD 1,129 9,732 138,004 | EAE84
LS\t oowEC=ws | 10290 9./32| .. 138004 ..
= FARB<tb > 1 - <1.0%>
(S HR=I - HR—ILTHIE) FouHR=ILRI
DBS GROUP HOLDINGS LTD 1.150 3,106 255,237 | #R1T
L\t ____ff?_fifﬁ_ﬁl_:_ﬁ_@_ﬁ_"__ ________J:]_EZQ __________ ?? '_1_(_)_6_ ______2_5_5_'_2_32 ________________________________
° FIR <t x> 1 - <1.9%>
@7 7UH - INRZATITHE) Fa77Uhn5 oK
NASPERS LTD-N SHS 72 25,514 201,306 | /\55
EEEt o wEe=® | 72| 25514 201306 .
o SEMEI<LE > 1 - <1.5%>
— ____ff%fﬁ_ﬁl_:_ﬁ_@_ﬁ_ ___________ 2_5_347 ______________ . ___1_2_’_5_(_)_9_'_8_2_4_' ________________________________
- SRE<trE> 64 - <93.4%>
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WiZEEMEISS L U7 0t OFMBFERMR (20184 9 8308EA)

UEEICHT D MBEEICHT 2
Ezn] (%) bz L (%)
NEOESRMEREGIFFIC HBENTWVWS E3MbDREHZMHBET  0.75% BELFIUS BANK 17/22 -SR- 0.05
B5IEN TV SREND & 3 BifiEEss 0.80% BELGIUM OLO 15/25 '74' 0.48
&% 0.875% ANHEUSER-BUSCH INBEV 16/22 -SR- 0.03
TVEXFY 1.00% BELGIUM OLO 15/31 '75' -SR- 0.15
FRN ARGENTINA 17/20 0.05 1.00% BELGIUM OLO 15/38 '76' -SR- 0.31
5.83% ARGENTINA (CPI/CAP) 03/33 -SR- 0.14 1.00% BELGIUM OLO 16/26 -SR- 144A/S 0.32
0.19 1.50% ANHEUSER-BUSCH INBEV 16/25 -SR- 0.07
A—=ALNFVT7T 1.625% SOLVAY (FR/RAT) 15/22 -SR- 0.05
0.375% WESTPAC BANKING 17/23 -SR- 0.08 1.875% SUB. KBC GROEP 15/27 -S- 0.08
0.625% NATIONAL AUSTRALIA BANK 18/23 -SR- 0.04 2.00% ANHEUSER-BUSCH INBEV 16/28 -SR- 0.03
1.125% TELSTRA 16/26 -SR- 0.05 2.60% BELGIUM 14/24 72" 0.21
1.25% MACQUARIE GROUP 18/25 -SR- 003 2.75% ANHEUSER-BUSCH INBEV 16/36 -SR- 0.05
1.25% WESTPAC BANKING 18/33 0.45 3.00% BELGIUM 14/34 '73' -SR-S 0.12
2.00% AURIZON NETWORK 14/24 '1" -SR-S 0.03 3.25% ELIA SYSTEM OPERATOR 13/28 -SR-S 0.03
2.00% SUB. NATIONAL AUSTRALIA BANK 14/24 - S- 0.05 3.625% SUB. BELFIUS BANK (COCO) 18/PERP 0.09
2.50% ORIGIN ENERGY FINANCE 13/20 -SR-S 0.03 3.75% BELGIUM 13/45 -SR-S 0.52
3.125% AURIZON NETWORK 16/26 -SR- 0.06 5.00% BELGIUM OLO 04/35 '44' -SR- 0.26
3.189% MACQUARIE GROUP 17/23 -SR-S 0.1 5.50% BELGIUM OLO 98/28 '31' 0.54
3.50% ORIGIN ENERGY FINANCE 13/21 0.03 342
3.50% TELSTRA 12/22 '40' -SR-S 003 Nza2-9
4.75% SUB. BHP BILLITON FINANCE 15/76 -JR-S 0.17 2.75% BACARDI 13/23 -SR-S 0.03
5.50% COMMONWEALTH BANK OF AUSTRALIA 09/19 -S- 0.00 3.75% KUNLUN ENERGY 15/25 0.20
5.625% SUB. BHP BILLITON FINANCE 15/79 -JR-S 0.06 4.854% BERMUDA 13/24 -SR- 0.23
6.00% SUB. MACQUARIE BANK 10/20 S 0.09 0.46
131 Is9n
F—=AMU7 10.00% BRAZIL 10/21 'F' BRL 1000 0.09
1.20% AUSTRIA 15/25 -SR- 1.39 10.00% BRAZIL 14/25 'F' BRL 1000 -SR- 0.26
1.50% AUSTRIA 16/47 -SR- 0.20 0.35
2.75% SUB. VOLKSBANK WIEN 17/27 -S- 010 meEN—vs e
2.875% SUB. OMV 18/PERP -JR- 0.03  FRN SINO OCEAN LAND IV 18/21 -SR-S 0.12
3.15% AUSTRIA 12/44 -SR- 0.33  1.50% GLOBAL SWITCH HOLDINGS 17/24 -S- 0.05
4.15% AUSTRIA 06/37 019 2.875% HUARONG FINANCE Il 16/PERP -SR-S 0.04
5.00% SUB. BAWAG GROUP 18/PERP -5- 010 4.375% CHARMING LIGHT 17/27 -SR-S 0.05
6.00% SUB. UNIQA INSURANCE GROUP 15/46 0.06 4.40% CHINA CINDA FINANCE17/27 -SR-S 0.11
6.25% SUB. OMV 15/PERP -JR- 0.09  4.90% SUB. SINO OCEAN LAND TRS 17/PERP -5- 0.04
6.50% SUB. ERSTE GROUP 17/PERP -JR- 0.11 YK
260 FuHuF
N—L—> 2.95% BULGARIA 14/24 REG.S 0.14
7.50% OIL & GAS HOLDING 17/27 -SR-S 0.11 014
0.11 H+5
N)LF— FRN TORONTO-DOMINION BANK 18/20 -SR- 0.07
0.25% EUROCLEAR BANK 18/22 -SR-S 0.03



AR

HEEICHT B

AR

MBEEICHT S

(%) HEER(%)
0.75% C.IB.C. 18/23 -SR- 021  7.50% EGYPT 17/27 '3 -SR-S 0.12
2.25% PROVINCE OF ONTARIO 17/22 -SR- 0.26  8.50% EGYPT 17/47 -SR-S 0.08
2.55% PROVINCE ONTARIO 18/21 -SR- 0.11 0.30
4.65% SUB. BANK NOVA SCOTIA (COCO) 17/PERP 008 T71¥5UR
5.30% TRANSCANADA TRUST 17/77 517 -SR- 013 0.875% ELISA 17/24 -SR-S 0.05
086  1.00% SAMPO 16/23 5.13 -SR-S 0.03
TAIVES 1.25% SAMPO 17/25 -SR- 0.05
1.375% HUTCHINSON WHAMPOA 14/21 -SR- 0.08  2.625% FINLAND 12/42 -SR- 0.36
3.595% TENCENT HOLDINGD 18/28 -SR-S 0.08  2.75% CRH FINLAND SERVICES (FR/RAT) 13/20 0.05
4.50% LONGFOR GROUP 18/28 -SR-S 010 2.75% ELISA 13/21 -SR-S 0.05
5.50% SUB. MAF GLOBAL SECURITIES 17/PERP - JR- 0.08  5.75% SUB. POHJOLA BANK 12/22 '130' -5- 0.03
6.25% VALE OVERSEAS 16/26 -SR- 0.10 0.62
6.875% CSN ISLANDS XI 09/19 -SR-S 011 752
8.00% COUNTRY GARDEN 18/24 -SR-S 0.09  FRN BNP PARIBAS 17/24 -SR-S 0.14
8.75% CHINA EVERGRANDE 17/25 -5- 0.08  FRN BPCE 18/23 -SR- 0.13
072 0.00% LVMH MOET HENNESSY 17/20 -SR- 0.05
F1) 0.00% O.AT. 17/23 -SR- 1.29
1.625% CHILE 14/25 -SR- 011 0.125% UNIBAIL-RODAMCO 18/21 -SR- 0.03
0.11  0.25% SOCIETE GENERALE 18/22 -SR-S 0.08
HE 0.375% AIR LIQUIDE FINANCE 16/22 -SR- 0.03
3.625% SUB. BANK OF COMMUNICATION 14/26 - JR- 0.15  0.375% COFIROUTE 16/25 -SR- 0.05
3.75% CHINA MINMETALS 17/PERP -SR- 020  0.375% ENGIE 17/23 -SR- 0.03
4.00% SUB. CHINA LIFE INSURANCE 15/75 -JR- 0.17  0.50% BNP PARIBAS 16/22 -SR-S 0.05
6.40% NEXEN 07/37 -SR- 017  0.50% O.AT. 15/25 -SR- 2.25
069  0.50% O.AT. 16/26 -SR- 2.42
Jove7 0625% HOLDING DINFRASTRUCT. DE TRANSPORT 17/23 -SR- 0.02
6.125% COLOMBIA -GLOBAL- 09/41 0.21  0.625% PSA BANQUE FRANCE 17/22 -SR-S 0.04
021  0.625% RCI BANQUE 16/21 -SR- 0.03
oO7F7 0.672% VEOLIA ENVIRONNEMENT 17/22 535 T1 - SR- 0.05
6.00% CROATIA 13/24 -SR- 0.18 0.75% BFCM 18/25 -SR-S 0.03
018  0.75% PSA BANQUE 18/23 -SR- 0.05
F 1 OHAE 0.75% RCI BANQUE 17/22 -SR- 0.04
4.875% CEZ 10/25 '15' 0.18 0.75% THALES 16/23 5.10 -SR-S 0.03
018  0.875% BPCE 18/24 -SR- 0.05
Fyg—g 0.875% ENGIE 18/25 -SR- 0.03
0.00% KOMMUNEKREDIT 17/22 -SR- 040  0.875% SAINT GOBAIN 18/23 -SR-S 0.03
0.25% KOMMUNEKREDIT 17/24 -SR- 0.57 0.875% SCHNEIDER ELECTRIC 17/26 -SR- 0.05
0.50% KOMMUNEKREDIT 18/25 -SR- 045  1.00% ORANGE 18/25 -SR- 0.03
2.75% SUB. DANSKE BANK 14/26 -JR-S 003  1.00%RENAULT 18/24 -SR- 0.03
7.00% DKT FINANCE 18/23 -SR-S 005  1.00% SANOFI 18/26 -SR- 0.08
7.00% SUB. DANSKE BANK (COCO) 18/PERP -JR- S 007  1.00% SOCIETE GENERALE 16/22 -5R-5 0.03
9.375% DKT FINANCE 18/23 -SR-S 0.05 1.023% TOTAL CAPITAL INTERNATIONAL 18/27 - SR-S 0.03
162 1.125% AUTOROUTES PARISRHIN-RHONE 14/21 -SR-S 0.05
K S = HEAE 1.125% AUTOROUTES SUD FRANCE 17/26 -SR- 0.03
6.00% DOMINICAN REPUBLIC 18/28 -SR-S 015 1:125%BNP PARIBAS 18/23 -5R- 0.09
075 1.125% BNP PARIBAS 18/26 -SR-S 0.05
TI7h 1.125% BPCE 17/23 -SR- 0.03
4.75% EGYPT 18/26 SRS 010  1-125% COFIROUTE 17/27 -SR- 0.03
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1.125% SOCIETE GENERALE 18/25 -SR- 0.30 3.369% SUB. TOTAL 16/PERP -JR-S 0.05
1.125% UNIBAIL-RODAMCO 18/25 -SR- 0.03 3.375% BNP PARIBAS 18/25 -SR-S 0.08
1.25% ACCOR 17/24 -SR-S 0.03 3.375% SUB. AXA 16/47 '38' -JR- 0.05
1.25% BFCM 17/27 -SR-S 0.08 3.375% SUB. GROUPAMA 18/28 -SR- 0.13
1.25% CARREFOUR 15/25 '54' -SR-S 0.03 3.50% BPCE 17/27 -SR-S 0.04
1.25% CREDIT AGRICOLE LONDON 16/26 -SR- 0.03 3.70% TOTAL CAPITAL INTERNATIONAL 13/24 - SR- 0.20
1.25% KERING 16/26 -SR- 0.03 3.85% ARKEMA (FR/RAT) 12/20 -SR- 0.03
1.25% O.A.T. 16/36 -SR- 0.75 3.875% SUB. AXA 14/PERP -JR-S 0.08
1.25% SUEZ 16/28 -SR- 0.03 3.875% SUB. TOTAL 16/PERP '"111" -JR- 0.17
1.35% SUB. CREDIT LOGEMENT 17/29 -JR- 0.03 3.941% SUB. AXA 14/PERP '36' -JR-S 0.03
1.375% SAINT GOBAIN 17/27 -SR- 0.03 4.00% SUB. CREDIT AGRICOLE 18/33 -S- 0.05
1.375% SUB. SOCIETE GENERALE 18/28 0.10 4.00% SUB. ORANGE 14/PERP -JR-S 0.06
1.491% TOTAL CAPITAL INTERNATIONAL 18/30 - SR-S 0.03 4.032% SUB. BNP PARIBAS CARDIFF 14/PERP 0.05
1.50% IMERYS 17/27 -SR- 0.03 4.25% SUB. ORANGE 14/PERP 0.03
1.50% O.A.T. 15/31 0.85 4.50% SUB. CNP ASSURANCES 15/47 -JR- 0.03
1.50% UNIBAIL-RODAMCO 17/28 -SR-S 0.03 5.125% SUB. AXA 13/43 '33' 0.09
1.50% VALEO 18/25 -SR- 0.03 5.25% SUB. ORANGE 14/PERP -JR- 0.03
1.625% GECINA 18/30 -SR- 0.05 5.25% SUB. SCOR 18/PERP -JR- 0.04
1.625% HOLDING D'INFRASTR. DE TRANSPORT 17/27 -SR- 0.02 5.75% GIE SUEZ ALLIANCE 03/23 -SR- 0.06
1.625% KLEPIERRE 17/32 -SR- 0.02 6.375% SUB. GROUPAMA 14/PERP 0.03
1.625% PUBLICIS GROUPE 14/24 -SR- 0.03 7.00% BNP PARIBAS (COCO) 18/PERP JR S 0.04
1.75% CAPGEMINI 18/28 -SR- 0.03 8.50% LEGRAND 95/25 -SR- 0.05
1.75% CARREFOUR 14/22 -SR- 0.03 15.89
1.75% O.A.T. 14/24 0.76 R1Yy
1.75% O.A.T. 16/66 -SR- 1.20 0.375% K.F.W. 18/25 -SR- 0.67
1.875% ORANGE 18/30 -SR- 0.03 0.50% GERMANY 15/25 -SR- 0.1
2.00% GECINA 17/32 -SR- 0.02 0.50% GERMANY 16/26 -SR- 0.07
2.00% IMERYS 14/24 -SR- 0.03 0.50% GERMANY 18/28 0.06
2.00% RENAULT 18/26 -SR- 0.03 0.50% COMMERZBANK 18/23 -SR- 0.07
2.125% RTE EDF 18/38 -SR- 0.03 0.75% VOLKSWAGEN BANK 17/23 -SR- 0.12
2.125% SUB. UNIBAIL-RODAMCO 18/PERP -JR- 0.05 0.875% DAIMLER 16/21 '63' -SR- 0.11
2.25% SUB. TOTAL 15/PERP 0.29 0.875% E.ON 17/24 -SR- 0.03
2.25% VALLOUREC 14/24 -SR-S 0.1 1.00% GERMANY 14/24 -SR- 0.00
2.375% CREDIT AGRICOLE LONDON 14/24 '464' - SR-S 0.06 1.00% LANXESS FINANCE 16/26 -SR-S 0.02
2.50% MICHELIN 18/38 -SR-S 0.03 1.00% NORDRHEIN-WESTFALEN 16/46 S.1427 - SR- 0.00
2.50% O.A.T. 14/30 -SR- 0.71 1.00% SAP 18/26 -SR-S 0.03
2.50% SUB. BFCM 18/28 -SR-S 0.23 1.00% VOLKSWAGEN LEASING 18/23 -SR- 0.03
2.50% SUB. SOCIETE GENERALE 14/26 -JR-S 0.05 1.125% DEUTSCHE BOERSE 18/28 -SR-S 0.05
2.625% SUB. BFCM 17/27 0.05 1.125% VOLKSWAGEN LEASING 17/24 -SR-S 0.10
2.625% SUB. BNP PARIBAS 14/27 -JR-S 0.05 1.25% GERMANY 17/48 -SR- 0.79
2.625% SUB. CA ASSURANCES 18/48 -JR- 0.12 1.25% BERTELSMANN 18/25 -SR- 0.03
2.625% SUB. SOCIETE GENERALE 15/25 0.03 1.25% DEUTSCHE BANK 14/21 -SR-S 0.03
2.708% SUB. TOTAL 16/PERP -JR-S 0.05 1.25% VOLKSWAGEN BANK 18/24 -SR- 0.28
2.75% SUB. BPCE 14/26 -JR-S 0.08 1.50% BASF 18/30 -SR-S 0.03
2.875% ELIS 18/26 -SR- 0.13 1.50% DEUTSCHE BANK 17/22 -SR- 0.03
2.875% SUB. UNIBAIL-RODAMCO 18/PERP -JR- 0.05 1.50% VIER GAS TRANSPORT 18/28 -SR- 0.03
3.125% ORANGE 13/24 -SR- REG.S 0.06 1.625% VW LEASING 18/25 -SR-S 0.05
3.25% BPCE 18/28 -SR-S 0.05 1.75% O2 TELEFONICA D.F. (FR/RAT) 18/25 -SR- 0.03
3.25% SUB. AXA 18/49 -S- 0.07
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2.125% ADLER REAL ESTATE 17/24 0.21 3.125% SUB. BANK OF IRELAND GROUP 17/27 0.10
2.241% SUB. ALLIANZ 15/45 -JR-S 0.03 3.625% JAMES HARDIE 18/26 -SR-S 0.06
2.25% HEIDELBERGCEMENT 16/23 -SR-S 0.03 7.375% SUB. ALLIED IRISH 15/PERP -JR- 0.22
2.25% SUB. TALANX 17/47 0.12 7.375% SUB. BANK OF IRELAND 15/PERP 0.23
2.875% FRESENIUS FINANCE 13/20 -SR-S 0.03 1.55
2.875% SUB. DEUTSCHE PFANDBRIEFBANK 17/27 0.26 1RSI
3.099% SUB. ALLIANZ SE 17/47 -JR- 0.08 6.375% ISRAEL CHEMICALS 18/38 -SR- 0.19
3.125% VIER GAS TRANSPORT 13/23 '3' -SR- 0.03 0.19
3.375% SUB. ALLIANZ 14/PERP -JR-S 0.08 1997
3.375% SUB. HANNOVER 14/PERP -JR-S 0.06 FRN MEDIOBANCA 17/22 -SR- 0.23
4.00% SUB. COMMERZBANK 16/26 '865' 0.04 0.625% MEDIOBANCA 17/22 -SR- 0.29
5.625% SUB. ALLIANZ FINANCE 12/42 0.09 0.65% ITALY (BTP) 16/23 -SR- 0.56
7.75% SUB. COMMERZBANK 11/21 -SR- 0.06 0.70% ITALY (BTP) 15/20 0.45
8.125% SUB. COMMERZBANK 13/23 'T1' 0.10 0.75% ENI 16/22 17" -SR- 0.08
3.99 0.75% UBI BANCA 17/22 -SR- 0.07
FUI ¥ 0.875% INTESA SANPAOLO 17/22 -SR- 0.10
3.50% GREECE 17/23 -SR-S 0.21 0.875% SNAM 16/26 5.17 -SR-S 0.05
0.21 1.00% ENI 17/25 -SR- 0.04
&g 1.00% SNAM 18/23 -SR- 0.03
1.75% CNAC (HK) FINBRIDGE 18/22 -SR-S 0.22 1.00% UNICREDIT 18/23 -SR- 0.29
1.90% BAIC INALFA HK INVESTMENT 15/20 0.11 1.125% ENEL FINANCE INTERNATIONAL 18/26 - SR- 0.02
3.975% VANKE REAL ESTATE 17/27 -SR-S 0.06 1.25% ITALY (BTP) 16/26 -SR- 0.79
5.125% CNAC HK FINBRIDGE 18/28 -SR-S 0.16 1.375% INTESA SANPAOLO 17/24 -SR- 0.13
0.55 1.50% ITALY (BTP) 15/25 -SR- 0.36
1R 1.60% ITALY (BTP) 16/26 0.43
4.375% BHARTI AIRTEL 15/25 0.28 1.625% ENI 16/28 '18' -SR- 0.05
0.28 1.65% ITALY (BTP) 15/32 0.77
1YRRYT 1.75% AUTOSTRADE ITALIA 15/26 '3' -SR-S 0.02
3.375% INDONESIA 15/25 0.06 1.75% INTESA SANPAOLO 18/28 -SR- 0.41
5.125% PERUSAHAAN GAS NEGARA 14/24 -SR-S 0.09 1.875% AUTOSTRADE ITALIA 17/29 -SR- 0.02
6.15% PERUSAHAAN PERSERO 18/48 -SR-S 0.07 1.95% IREN 18/25 -SR-S 0.03
6.625% INDONESIA 07/37 -SR- 0.05 2.00% UNICREDIT 16/23 -SR- 0.03
8.50% INDONESIA 05/35 -SR-S 0.05 2.125% INTESA SANPAOLO 18/23 -SR- 0.13
032 2.195% 2| RETE GAS 18/25 -SR- 0.03
FLLSYR 2.25% ITALY (BTP) 16/36 0.95
0.00% ABBOTT IRELAND FINANCING 18/20 -SR- 0.03 2.50% ITALY (BTP) 14/24 -SR- 0.93
0.00% JOHNSON CONTROLS INTERNATIONAL 17/20 -SR- 0.03 2.50% SUB. ENEL 18/78 -JR- 0.07
0.25% FCA BANK IRELAND 17/20 -SR-S 0.03 2.625% ENI 13/21 "13' -SR-S 0.03
0.80% G.E. CAPITAL EUROPEAN FUNDING 15/22 -SR- 0.03 2.875% AUTOSTRADE 13/21 -SR-S 0.03
0.875% ABBOTT IRELAND 18/23 -SR- 0.06 3.25% ITALY (BTP) 15/46 0.18
0.875% FRESENIUS FINANCE 17/22 S1 -SR-S 0.04 3.25% UNICREDIT 14/21 '595' -SR-S 0.05
1.00% IRELAND 16/26 -SR- 0.29 3.375% SUB. ENEL 18/81 -JR- 0.07
1.125% RYANAIR 15/23 '2' -SR-S 0.03 3.50% ITALY (BTP) 14/30 -SR-S 0.56
1.375% FCA CAPITAL IRELAND 15/20 -SR- 0.03 4.125% SUB. ASSICURAZIONI GENERALI 14/26 '13' 0.05
1.75% LIBERTY MUTUAL FINANCE 17/24 -SR-S 0.03 4.45% SUB. UBI BANCA 17/27 0.16
1.875% SWISSCOM LUNAR FUNDING -LPN- 14/21 -SR- 0.03 4.75% ITALY (BTP) 13/44 -SR- 0.44
2.00% IRELAND 15/45 -S- 0.18 5.00% SUB. ASSICURAZIONI GENERALI 16/48 - JR- 0.05
2.40% IRELAND 14/30 0.13 5.00% SUB. ENEL 14/75 -JR- REG.S 0.03



HEEICHT B

MEEICHT S

5 Hes(%) i =)
6.25% SUB. INTESA SANPAOLO 17/PERP -JR-S 0.13 *5>9
6.625% SUB. UNICREDIT 17/PERP -JR-S 0.19 0.125% BMW FINANCE 18/21 -SR- 0.03
7.75% SUB. ASSICURAZIONI GENERALI 12/42 0.03 0.25% NETHERLANDS 15/25 0.40
9.36 0.25% BANK NEDERLANDSE GEMMENTEN 15/25 -S- 0.19
=P 0.25% DAIMLER INTERNATIONAL FINANCE 18/21 -SR- 0.06
0.875% BANK OF TOKYO-MITSUBISHI 15/22 '27' - SR-S 0.05 0.375% DEUTSCHE TELEKOM INTERNATIONAL 17/21 -SR- 0.05
0.934% SUMITOMO MITSUI FINANCIAL 17/24 -SR- 0.03 0.375% SIEMENS FINANCIERINGS. 18/23 -SR-S 0.03
2.00% JAPAN FIN. ORG. MUNICIP. 17/20 -SR-S 0.20 0.50% NETHERLANDS 16/26 0.78
2.125% JAPAN FIN. ORG. MUNICIP. 16/23 -SR-S 0.20 0.50% VOLKSWAGEN INTERNATIONAL FINANCE 17/21 -SR- 0.05
2.75% SUMITOMO MITSUI BANK 13/23 -SR-S 0.03 0.75% KONINKLIJKE DSM 16/26 -SR-S 0.03
4.00% SOFTBANK GROUP 17/29 -SR-S 0.06 0.75% KONINKLIJKE PHILIPS 18/24 -SR- 0.04
5.00% SOFTBANK GROUP 18/28 0.11 0.75% RABOBANK 18/23 -SR- 0.05
0.68 0.875% ABN AMRO BANK 18/25 -SR- 0.06
Ty—T— 0.875% DAIMLER INTERNATIONAL FINANCE 18/24 -SR-S 0.02
1.375% SWISS RE ADMIN 16/23 -SR- 0.05 0.875% DEUTSCHE TELEKOM INTERNATIONAL 17/24 -SR-S 0.05
1.50% HEATHROW FUNDING 15/32 -S- 0.04 0.875% EADS FINANCE 16/26 -SR- 0.04
1.75% UBS GROUP FUNDING 15/22 -SR- 0.05 1.00% BMW FINANCE 18/25 -SR- 0.05
2.125% UBS GROUP FUNDING 16/24 -SR- 0.08 1.00% RELX FINANCE 17/24 -SR- 0.04
0.22 1.00% UNILEVER 15/23 '41' 0.03
LN > 1.125% AHOLD DELHAIZE 18/26 -SR- 0.03
5.15% LEBANON 10/18 '56' -5- 0.12 1.125% ARGENTUM/GIVAUDAN 18/25 -5- 0.03
0.12 1.125% BMW FINANCE 18/26 -SR-S 0.05
LItEVTLT 1.125% EDP FINANCE 16/24 -SR- 0.08
0.50% ALLERGAN 17/21 '4Y' -SR- 0.05 1.125% TEVA PHARMACEUTICAL FINANCE NL I 16/24 -SR- 0.08
0.50% HEIDELBERGCEMENT 18/22 -SR- 0.02 1.125% UNILEVER 18/27 -SR- 0.04
0.50% HEIDELBERGCEMENT FINANCE LUX. 17/21 -SR-S 0.04 1.25% HEINEKEN 18/27 -SR-S 0.03
0.95% ARCELORMITTAL 17/23 -SR- 0.03 1.25% NATURGY FINANCE 16/26 -SR- 0.03
1.375% GRAND CITY PROPERTIES 17/26 -SR- 0.05 1.25% TEVA PHARMA FINANCE Il 15/23 -SR-S 0.07
1.375% NOVARTIS FINANCE 18/30 -SR- 0.04 1.25% VONOVIA FINANCE 16/24 -SR- 0.08
1.50% GRAND CITY PROPERTIES 18/27 -SR- 0.24 1.375% ASML HOLDING 16/26 -SR- 0.03
1.75% HEIDELBERGCEMENT FINANCE LUX. 18/28 -SR- 0.03 1.375% ING GROUP 17/28 -SR- 0.02
2.00% AROUNDTOWN 18/26 -SR- 0.08 1.50% BAYER CAPITAL 18/26 -SR-S 0.05
2.125% CPI PROPERTY (FR/RAT) 17/24 -SR- 0.08 1.50% DAIMLER INTERNATIONAL FINANCE 18/27 -SR- 0.06
2.50% GRAND CITY PROPERTIES 18/PERP 0.05 1.50% NOMURA EUROPE FINANCE 14/21 -SR-S 0.03
2.875% PROLOGIS INTERNATIONAL Il 14/22 -SR-S 0.06 1.50% VONOVIA FINANCE 16/26 -SR- 0.05
3.00% ARCELORMITTAL 15/21 -SR-S 0.03 1.625% INNOGY FINANCE 18/26 -SR- 0.03
4.25% GAZ CAPITAL -LPN- 17/24 -SR-S 0.12 1.625% VOLKSWAGEN INT FINANCE 15/30 -SR-S 0.02
4.375% SUB. CPI PROPERTY GROUP 18/PERP -S- 0.14 1.75% HEINEKEN 18/31 -SR-S 0.03
5.30% RAIZEN FUELS FINANCE 17/27 -SR-S 0.10 1.75% JAB HOLDINGS 18/26 -SR-S 0.03
5.75% HANNOVER FINANCE 10740 0.03 1.875% LYB INTERNATIONAL FINANCE Il 16/22 - SR- 0.04
7.625% AMIGO LUXEMBOURG 17/24 -5- 0.12 1.875% SUB. IBERDROLA INTERNATIONAL 17/PERP -JR- 0.03
8.367% SUB. TALANX FINANZ 12/42 -JR-S 0.03 1.875% TEVA PHARMACEUTICAL FINANCE 0.04
1.34 1.875% VOLKSWAGEN INTERNATIONAL FINANCE 17/27 -SRS 0.05
X% 2.00% ARGENTUM NETHERLANDS 18/30 -S- 0.03
2.75% PEMEX 15/27 '2' 0.16 2.00% ING GROUP 18/28 -SR-S 0.03
4.75% AMERICA MOVIL 10/22 -SR- 006 2.00% JAB HOLDINGS 17/28 -SR-S 0.03
5.35% PEMEX 18/28 SC -SR-S 0.15 2.124% SUB. FERROVIAL 17/PERP -S- 0.06
10.00% MEXICO 04/24 SM MXN100 -SR- 0.26 2.125% BAYER CAPITAL 18/29 -SR-S 0.03
0.63 2.125% DEUTSCHE TELEKOM INTERNATIONAL 13/21 -SR-S 0.03
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2.125% WPC EUROBOND 18/27 -SR- 005 Av—>
2.50% JAB HOLDINGS 18/29 -SR- 003  6.75% OMAN 18/48 '3' T1 -SR-S 0.04
2.50% SUB. RABOBANK NEDERLAND 14/26 -JR- S 0.05 0.04
2.60% SUB. ELM 15/PERP 003  /SF¥
2.625% SUB. IBERDROLA INTERNATIONAL 18/PERP -JR-S 0.08  1.875% CARNIVAL 15/22 0.05
2.625% SUB. TELEFONICA 17/PERP JR-S 010  7.125% PANAMA -GLOBAL- 05/26 -SR- 0.11
2.70% SUB. VOLKSWAGEN INTL FINANCE 17/PERP -S- 0.05  9.375% PANAMA -GLOBAL- 99/29 -SR- 0.29
2.75% NETHERLANDS 14/47 -SR- 0.73 0.45
2.75% VONOVIA FINANCE 18/38 -SR- 0.08  NIL—
2.875% SUB. ABN AMRO BANK 15/25 0.11 7.35% PERU 05/25 0.28
2.875% SUB. ABN AMRO BANK 16/28 005  8.75% PERU 03/33 -SR- 0.28
3.125% MYLAN 16/28 -SR-S 0.03 0.56
3.25% TEVA PHARMA FINANCE 18/22 -SR- 003 HR=FUK
3.375% BHARTI AIRTEL 14/21 -SR-S 0.03  3.00% POLAND 14/24 S36 -SR-S 0.37
3.50% SUB. ARGENTUM NETHERLANDS 16/46 - JR- 0.04 0.37
3.50% SUB. VOLKSWAGEN FIN. 15/PERP -JR- 010  RLRAHL
3.625% SUB. ING BANK 14/26 '"120'JR 0.11 2.125% PORTUGAL 18/28 -SR- 144A -5~ 1.28
3.75% SUB. VOLKSWAGEN INTERNATIONAL 14/PERP -JR- 0.07 2.375% BRISA CONCESSAO RODOVIARIA 17/27 - SR- 0.03
3.875% RABOBANK 13/23 0.03  4.125% PORTUGAL (ODT) 17/27 -SR- 1.30
3.875% SUB. TELEFONICA E.18/PERP -JR-S 0.10 5.75% SUB. CAIXA GERAL DE DEPOSITOS 18/28 -JR- 0.14
4.00% NETHERLANDS 05/37 -SR- 144A 040  850% SUB NOVO BANCO 18/28 0.11
4.125% EDP FINANCE 13/21 '32' -SR- 0.06 2.86
4.25% ENEL FINANCE INTERNATIONAL 18/23 - SR-S 004  HI-N
4.375% DEUTSCHE TELEKOM INTL FIN. 18/28 - SR-S 0.07  5.103% QATAR 18/48 -5R- 0.37
4.375% SUB. ARGENTUM NETHERLANDS 15/PERP -S- 0.06 0.37
4.50% SUB. ELM 16/PERP '228' -JR-S 0.03 M—==Z=7
4.50% SUB. NN GROUP 14/PERP -JR-S 006  3.875% ROMANIA 15/35 0.16
4.625% SUB. NN GROUP 14/44 -JR- 0.06 0.16
4.625% SUB. NN GROUP 17/48 -JR- 015  WUITSET
4.75% PETROBRAS GLOBAL FINANCE 14/25 -SR- 0.08  4.625% SAUDI ARABIA 17/47 -SR-S 0.27
5.125% SUB. ASR NEDERLAND 15/45 -JR-S 0.09 0.27
5.125% SUB. VOLKSWAGEN INTL 13/PERP -JR-S 004  IVHAR=L
5.50% NETHERLANDS 98/28 0.00 3.75% ONGC VIDESH VANKORNEFT 16/26 -SR- 0.15
5.676% SYNGENTA (FR/RAT) 18/48 -SR-S 0.08  7:00% THETA CAPITAL 14/22 -SR-S 0.06
5.999% PETROBRAS GLOBAL 18/28 -SR- 0.05  850% STATS CHIPPAC 15/20 -5R- 0.17
6.625% PETROBRAS GLOBAL 14/34 -SR- 0.06 0.38
6.75% TEVA PHARMACEUTICAL 18/28 -SR- 0.09 AON*x7
7.125% SUB. ABN AMRO BANK 12/22 -JR-S 0.03  2.25% SLOVAKIA 18/68 -SR- 0.12

6.59 0.12
FITIUT AON=7
10.50% FIDELITY BANK 17/22 -SR-S 009  >125%SLOVENIA 11/26 RS/70 0.55

0.09 0.55
ez — ErIUA
1.95% SUB DNB BANK 17/27 003  5:875% SOUTH AFRICA 13/25 0.17
1.75% NORWAY 17/27 '479' -SR- 144A -5 152  2:00% SOUTH AFRICA 15/40 -5R- 048
3.00% NORWAY 14/24 '476' -SR- 114 0.65
5.75% SUB. DNB BANK 15/PERP -JR-S 004 EE

o3 3875% GS-CALTEX 18/23 SRS 8'82
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0.318% TELEFONICA EMISIONES 16/20 -SR-S 0.08 0.125% EFS.F.17/23'123' T1 -SR-S 0.33
0.875% SANTANDER CONSUMER FINANCE 17/22 -SR- 0.03 0.125% E.I.B. 15/25 '2167/0100' -SR- 0.54
0.918% NORTEGAS ENERGIA (FR/RAT) 17/22 -SR- 0.03 0.875% E.I.B. 18/28 'EARN' -SR- 0.51
1.00% ABERTIS INFRAESTRUCTURAS 16/27 -SR- 0.02 1.00% E.I.B. 16/32'2232/0100" -SR- 0.50
1.00% ENAGAS FINANCIACIONES 15/23 '8’ 0.05 1.20% E.F.S.F. 15/45 -SR- 0.18
1.00% IBERDROLA FINANZAS 17/25 -SR-S 0.05 2.06
1.125% CAIXABANK 17/24 -SR- 0.05 AT —F
1.125% GAS NATURAL CAPITAL MERKETS 17/24 - SR- 0.08 0.125% SWEDEN 18/23 -SR-S 0.68
1.125% RED ELECTRICA 15/25 '9' 0.03 0.75% STOCKHOLMS LANS LS 15/25 '8' -S- 0.23
1.30% SPAIN 16/26 -SR- 1.06 1.00% NORDEA BANK 16/26 -SR- 0.03
1.375% BANCO SANTANDER 16/21 -SR-S 0.05 1.00% SUB. SWEDBANK 17/27 '314' T1 0.03
1.45% INMOBILIARIA COLONIAL (FR/RAT) 16/24 -SR-S 0.03 1.125% AKELIUS RESIDENTIAL PROPERTY 17/24 - SR-S 0.08
1.477% TELEFONICA EMISIONES 15/21 0.08 1.125% ESSITY 15/25 '20' 0.03
1.60% SPAIN 15/25 -SR- 0.36 1.125% SVENSKA HANDELSBANKEN 15/22 -SR- 0.05
1.625% MAPFRE 16/26 -SR- 0.03 1.25% SKF 18/25 -SR- 0.03
1.68% CANAL ISABEL Il 15/25 -SR- 0.03 1.50% AKELIUS RESIDENTIAL (FR/RAT)16/22 - SR-S 0.03
1.715% TELEFONICA EMISIONES 17/28 -SR-S 0.03 2.375% SWEDEN 18/23 -SR-S 0.32
1.93% TELEFONICA EMISIONES 16/31 -SR-S 0.02 2.50% SUB. SKANDINAVISKA ENSKILDA BANKEN 14/26 -JR-S 0.03
1.95% SPAIN 15/30 -SR- 0.50 3.00% SUB. FASTIGHETS BALDER 17/78 -JR-S 0.1
1.95% SPAIN 16/26 -SR- 0.53 3.875% SUB. AKELIUS RESIDENTIAL 18/78 0.07
2.00% BANCO SANTANDER 14/34 -SR- 0.42 4.00% SUB.NORDEA BANK 10/21 S.166 -S- 0.03
2.065% NORTEGAS ENERGIA (FR/RAT)17/27 -SR- 0.04 1.75
2.15% SPAIN 15/25 0.55 1R
2.25% SUB. CAIXABANK 18/30 0.02 FRN UBS AUSTRALIA 18/21 -SR- 0.15
2.375% METROVACESA (FR/RAT) 16/22 -SR-S 0.05 1.00% CREDIT SUISSE LONDON 16/23 -SR- 0.08
2.50% FERROVIAL EMISIONES 14/24 -SR-S 0.03 1.75% GLENCORE FINANCE EUROPE 15/25 -SR-S 0.03
2.50% INMOBILIARIA COLONIAL 17/29 -SR- 0.18 2.75% GLENCORE FINANCE EUROPE 14/21 '17' - SR-S 0.05
2.75% SPAIN 14/24 -SR- 0.54 3.75% GLENCORE FINANCE 14/26 '18' -SR- 0.06
2.90% SPAIN 16/46 -SR- 0.48 3.869% CREDIT SUISSE GROUP 18/29 -SR-S 0.18
3.25% SUB. SANTANDER ISS. 16/26 -JR-S 0.11 4.75% SUB. UBS 14/26 -JR-S 0.06
3.80% SPAIN 14/24 -SR- 1.27 5.75% CREDIT SUISSE 13/25 -S- 0.11
4.00% SUB. BANKIA 14/24 0.24 0.72
4.20% SPAIN 05/37 0.20 Fa=V7
4.75% SUB. BANCO SANTANDER (COCO) 18/PERP -JR- 0.09 5.625% CENTRAL BANK TUNISIA 17/24 -SR-S 0.04
5.15% SPAIN 13/44 -SR- REG.S 0.60 0.04
5.25% SUB. CAIXABK (COCO) 18/PERP -JR- 0.10 ML
5.40% SPAIN 13/23 -SR- 042 6.00% TURKEY 17/27 -SR- 0.06
5.75% SPAIN 02/32 0.49 0.06
5.875% SUB. BBVA (COCO) 17/PERP -JR-S 01 psomEmmEs
6.00% SUB. BANKIA (COCQO) 17/PERP -JR- 0.05 1.75% EMIRATES NBD 15/22 -SR-S 0.11
6.375% SUB. BANKIA (COCO) 18/PERP -JR-S 0.05 4.125% ABU DHABI 17/47 -SR-S 0.25
6.75% SUB. BANCO SANTANDER (COCQ) 17/PERP -JR-S 0.11 4.875% ABU DHABI NATIONAL 18/30 -SR- 0.08
7.00% SUB. IBERCAJA BANCO 18/PERP -JR- 005  6.85% DP WORLD 07/37 S1 -SR-S 011

9.34 0.55
AVS2h PEb
6.85% SRI LANKA 15/25 -5R- 0.25  0.375% VODAFONE GROUP 17/21 -SR- 0.10

0.25  0.40% ANZ NEW ZEALAND (INTL) LONDON 17/22 SR- 0.03
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0.50% BRITISH TELECOM 17/22 -SR- 0.03 4.50% STATE BANK OF INDIA 18/23 -SR- 0.14
0.625% LLOYDS BANKING GROUP 18/24 -SR- 0.05 4.50% SUB. HBOS 05/30 '24' 0.03
0.625% NATWEST MARKETS 18/22 -SR- 0.24 4.625% ICELAND BONDCO 17/25 0.1
0.75% ASTRAZENECA 16/24 7" -SR- 0.03 4.75% SUB. DIRECT LINE (COCO) 17/PERP 0.06
0.875% ASTRAZENECA 14/21'5' 0.05 4.875% SUB. VODAFONE GROUP 18/78 -JR- 0.06
0.875% BRITISH TELECOMMUNICATIONS 18/23 - SR- 0.03 5.076% ROYAL BANK OF SCOTLAND 18/30 -SR- 0.09
0.875% SANTANDER UK PLC 15/20 -SR- 0.07 5.25% VODAFONE GROUP 18/48 T5 -SR- 0.12
0.875% YORKSHIRE BUILDING 18/23 -SR- 0.12 5.75% SUB. PHOENIX GROUP HOLDINGS 18/PERP -JR-S 0.06
0.90% BP CAPITAL MARKETS 18/24 -SR- 0.06 5.875% SUB. BARCLAYS (COCO) 17/PERP -JR-S 0.08
1.00% BRITISH TELECOM 17/24 -SR- 0.03 5.875% SUB. HSBC (COCO) 18/PERP -JR- 0.10
1.00% CREDIT AGRICOLE LONDON 17/24 5.507 - SR-S 0.05 6.00% SUB. BARCLAYS BANK 10/21 206 -SR-S 0.01
1.00% LLOYDS BANKING GROUP 16/23 -SR-S 0.10 6.125% SUB. RBS GROUP 12/22 -JR- 0.12
1.125% SANTANDER UK GRP 16/23 -SR-S 0.03 6.25% SUB. HSBC HOLDINGS (COCOQ) 18/PERP - JR- 0.09
1.25% BG ENERGY CAPITAL 14/22 '25' 0.05 6.25% SUB. VODAFONE GROUP 18/78 -JR-S 0.13
1.375% BARCLAYS 18/26 -SR-S 0.20 6.375% PINNACLE BIDCO 18/25 0.05
1.375% GLAXOSMITHKLINE 14/24 '17' -SR-S 0.05 6.375% SUB. COVENTRY (COCO) 14/PERP -S- 0.06
1.375% NATIONWIDE BUILDING SOCIETY 17/32 0.20 6.75% SUB. NATIONWIDE BUILDING 10/20 '412" -JR- 0.09
1.375% WPP FINANCE 18/25 -SR-S 0.05 7.375% NEMEAN BONDCO 17/24 -S- 0.06
1.50% LLOYDS BANKING GROUP 17/27 -SR-S 0.05 8.00% SUB. CYBG (COCO) 16/PERP -JR- 0.12
1.50% MONDI FINANCE 16/24 '3' -SR- 0.03 6.21
1.50% STATE GRID EUROPE DEVELOPMENT 15/22 SR-S 0.15 T AV HERE

1.526% BP CAPITAL MARKETS 14/22 -SR-S 0.05 FRN GOLDMAN SACHS GROUP 17/23 -SR- 0.36
1.625% MONDI FINANCE 18/26 -SR- 0.05 FRN HP ENTERPRISE 18/21 -SR- 0.02
1.75% EASYJET 16/23 -SR- 0.03 FRN MORGAN STANLEY 16/23 -SR- 0.26
1.75% RBS GROUP 18/26 -SR-S 0.19 0.375% AIR PRODUCTS & CHEMICALS 16/21 -SR- 0.03
1.974% LAND SECS C.M. 17/24 -SR-S 0.03 0.375% GENERAL ELECTRIC CORP. 17/22 -SR- 0.05
2.00% RBS GROUP 17/23 -SR- 0.05 0.375% UNITED PARCEL SERVICE 17/23 -SR- 0.04
2.177% BP CAPITAL MARKETS 14/21 '85' -SR-S 0.06 0.50% COCA-COLA 17/24 -SR- 0.03
2.25% BAT INTERNATIONAL FINANCE 17/30 -SR- 0.03 0.50% VERIZON COMMUNICATIONS 16/22 -SR- 0.03
2.25% IMPERIAL TOBACCO (FR/RAT) 14/21 -SR- 0.05 0.60% PERKINELMER 18/21 -SR- 0.05
2.256% HSBC HOLDINGS 17/26 'DIP" -SR- 0.20 0.625% JPMORGAN CHASE 16/24 -SR- 0.05
2.375% SSE 13/22'9" -SR-S 0.04 0.736% BANK OF AMERICA 17/22 -SR-S 0.09
2.50% BRITISH SKY BROASTING 14/26 '3' -SR-S 0.08 0.75% BERKSHIRE HATHAWAY 15/23 -SR- 0.08
2.75% BAT INTERNATIONAL FINANCE 13/25 42 - SR-S 0.03 0.75% NATIONAL GRID NA 15/22 -SR-S 0.08
2.875% VODAFONE GROUP 17/37 -SR- 0.18 0.875% METLIFE GLOBAL FUNDING | 15/22 -S- 0.05
2.95% VODAFONE 13/23 T.3 -SR- 0.24 0.875% PPG INDUSTRIES 15/22 -SR- 0.03
3.00% SUB. HSBC HOLDINGS 15/25 S.21 0.03 1.00% SOUTHERN POWER 16/22 -SR- 0.03
3.125% BARCLAYS 17/24 -SR- 0.16 1.10% COCA-COLA 16/36 -SR- 0.02
3.125% SUB. HSBC HOLDINGS 16/28 -JR- 0.06 1.125% BAT CAPITAL 17/23 -SR- 0.03
3.224% BP CAPITAL MARKETS 17/24 -SR- 0.33 1.125% IBM CORP 16/24 -SR- 0.03
3.375% BNZ INTERNATIONALL FUNDING (LONDON) 18/23 -SR-S 0.26 1.125% WELLS FARGO 14/21 '59' -SR-S 0.05
3.375% SUB. AVIVA 15/45 "1 1" 0.08 1.15% UNITED TECHNOLOGIES 18/24 -SR- 0.03
3.50% ANGLO AMERICAN CAPITAL 12/22 -SR-S 0.04 1.25% CELANESE US HOLDINGS 17/25 -SR- 0.03
3.50% SUB. JUST GROUP 18/25 0.08 1.25% GENERAL ELECTRIC CORP. 15/23 -SR- 0.03
3.571% SANTANDER UK GROUP 17/23 -SR- 0.19 1.25% GOLDMAN SACHS GROUP 16/25 -SR-S 0.05
3.875% SUB. AVIVA 14/44 -JR-S 0.03 1.25% US TREASURY 16/21 -SR- 0.14
4.00% CYBG 18/26 -SR- 0.06 1.30% RELX CAPITAL 15/25 0.05
4.125% VODAFONE GROUP 18/25 T2 -SR- 0.04 1.342% MORGAN STANLEY 17/26 -SR- 0.05
4.302% NATIONWIDE BUILDING SOCIETY 18/29 - SR-S 0.16

- 31
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1.375% CITIGROUP 14/21 '71" -SR-S 0.05 2.50% CHUBB INA HOLDINGS 18/38 -SR- 0.20
1.375% GOLDMAN SACHS GROUP 17/24 -SR- 0.05 2.625% DIGITAL EURO FINCO 16/24 -SR- 0.03
1.375% JP MORGAN CHASE 14/21 79" -SR-S 0.1 2.625% GOLDMAN SACHS GROUP 13/20 -SR-S 0.08
1.375% MORGAN STANLEY 16/26 -SR- 0.05 2.65% ANHEUSER-BUSCH INBEV FINANCE 16/21 -SR- 0.28
1.375% US TREASURY 15/20 0.08 2.70% STARBUCKS 15/22 0.26
1.375% US TREASURY 16/23 0.15 2.875% EQUINIX 18/24 -SR- 0.05
1.379% BANK OF AMERICA 17/25 -SR- 0.05 2.875% MCDONALD'S 13/25 '"1' REG.S 0.03
1.40% THERMO FISHER SCIENTIFIC 17/26 -SR- 0.05 2.875% THERMO FISHER SCIENTIFIC 17/37 -SR- 0.04
1.401% BECTON DICKINSON 18/23 -SR- 0.06 2.875% US TREASURY 18/28 'C' 0.07
1.45% AT&T 14/22 -SR- 0.05 2.875% VERIZON COMMUNICATIONS 17/38 '20Y" - SR- 0.04
1.50% 3M COMPANY 14/26 'F' -SR- 0.03 3.00% PROLOGIS 13/22 -SR- 0.03
1.50% GENERAL ELECTRIC 17/29 -SR- 0.07 3.00% US TREASURY 17/47 0.16
1.50% IBM CORP. 17/29 -SR- 0.03 3.125% PVH 17/27 -SR- 0.17
1.50% JPMORGAN CHASE 15/22 '88' 0.03 3.15% AT&T 17/36 -SR- 0.05
1.50% WELLS FARGO 17/27 -SR- 0.04 3.20% APPLE 17/27 -SR- 0.44
1.625% MONDELEZ INTL 15/27 -SR- 0.03 3.30% ANHEUSER-BUSCH INBEV FINANCE 16/23 -SR- 0.23
1.625% UNITED PARCEL SERVICE 15/25 -SR- 0.03 3.40% BMW US CAPITAL 18/21 -SR-S 0.01
1.638% JPMORGAN CHASE 17/28 -SR- 0.05 4.25% AT&T 13/43 -SR- 0.1
1.75% DXC TECHNOLOGY 18/26 -SR- 0.03 4.25% MICROSOFT 17/47 -SR- 0.12
1.75% MCDONALD'S 16/28 -SR- 0.03 4.375% DOW CHEMICAL 12/42 -SR- 0.14
1.75% MORGAN STANLEY 15/25 -SR- 0.05 4.625% BAYER US FINANCE Il 18/38 -SR-S 0.04
1.776% BANK OF AMERICA 17/27 -SR- 0.03 4.75% A.L.G. 18/48 -SR- 0.05
1.85% BUNGE FINANCE EUROPE 16/23 -SR- 0.04 4.75% AB INBEV WORLDWIDE 18/58 -SR- 0.15
1.875% ALBEMARLE 14/21 -SR-S 0.05 4.875% WALMART 09/29 -SR-S 0.04
1.875% MORGAN STANLEY 17/27 -SR- 0.03 4.90% HP ENTERPRISE 16/25 -SR- 0.17
1.875% PHILIP MORRIS 14/21 -SR- 0.08 5.05% CVS HEALTH 18/48 -SR- 0.10
1.875% PHILIP MORRIS INTERNATIONAL 17/37 - SR- 0.02 5.50% VERIZON COMMUNICATIONS 17/47 -SR- 0.10
1.875% PROLOGIS EURO 18/29 -SR- 0.03 6.25% DOMTAR 12/42 -SR- 0.16
1.90% DISCOVERY COMMUNICATIONS 15/27 - SR- 0.05 6.35% HP ENTREPRISE 16/45 -SR- 0.05
2.00% GOLDMAN SACHS GROUP 18/28 -SR- 0.04 6.425% SUB. RBS CAP. PFD 03/PERP -JR- 0.05
2.00% HJ HEINZ 15/23 -SR- 0.03 6.625% PEMEX 05/35 -SR- 0.23
2.00% US TREASURY 14/21 -SR- 0.1 7.30% ENI USA 97/27 -SR- 0.20
2.00% US TREASURY 15/25 'B' 0.15 7.77
2.125% CITIGROUP 14/26 -SR- 0.05 REHIMEIFSEET 94.96
2.125% WALGREENS BOOTS ALLIANCE 14/26 -SR- 0.05 REEE 4.36
2.15% BOOKING HOLDINGS 15/22 -SR- 0.03 fEE 0.23
2.375% CITIGROUP INC 14/24 '69' -SR-S 0.06 ZTOMOFEERE 0.45
2.425% ZIMMER BIOMET (FR/RAT) 16/26 -SR- 0.03 WEESS 100.00
2.45% AT&T 15/35 -SR-S 0.04

2.50% AT&T 13/23 -SR- 0.06
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11.75% COLOMBIA GOVT ES{E1E:3 11.75( 2020/ 2 /25 200 212 23,097
11.75% VENEZUELA GOVT —12026/10/21 200 56 6,131
12.75% RUSSIA GOVT 12.75| 2028/6/24 350 574 62,320
12.75% VENEZUELA GOVT —12022/8/23 200 58 6,294
2.5% REP OF ARGENTINA 3.7512038/12/31 260 142 15,468
2.625% BRAZIL GOVT 2.625| 2023/1/5 500 491 53,321
2.625% COLOMBIA GOVT 2.625| 2023/3/15 200 197 21,426
3% REPUBLIC OF POLAND 3.0| 202373717 400 407 44,228
3.125% CHILE GOVT 3.125( 2026/1 /21 1,000 1,032 111,992
3.24% CHILE GOVT 3.24| 2028/2/6 423 440 47,836
3.25% REPUBLIC OF POLAND 3.25| 2026/4/6 200 206 22,457
3.5% AZERBAIJAN GOVT 3.5] 2032/9/1 550 496 53,842
3.6% MEXICAN GOVT 3.6|2025/1/30 300 302 32,816
3.75% MEXICAN GOVT 3.7512028/1/11 250 248 26,931
3.75% REP OF PANAMA 3.75|2025/3/16 450 471 51,168
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3.86% CHILE GOVT EfEEEss 3.86| 2047/6/21 200 21 22,921
3.875% COLOMBIA GOVT 3.875(2027/4/25 320 328 35,660
3.875% KAZAKHSTAN GOVT 3.875(2024/10/14 700 728 79,010
3.875% REP OF PANAMA 3.875|2028/3/17 500 529 57.461
3.875% STATE OF QATAR 3.875|2023/4/23 250 260 28,321
4% MEXICAN GOVT 4.0| 2023/10/2 250 259 28,147
4% REP OF COLOMBIA 4.012024/2/26 500 519 56,321
4% REP OF PANAMA 4.012024/9/22 400 423 45,995
4% REPUBLIC OF POLAND 4.0| 202471722 500 531 57,700
4% STATE OF QATAR 4.0|2029/3/14 373 399 43,359
4.125% MEXICAN GOVT 41251 2026/1/21 250 257 27,889
4.125% PERU GOVT 41251 2027/8/25 200 221 24,058
4.125% REP OF URUGUAY 4.125(2045/11/20 320 317 34,465
4.15% MEXICAN GOVT 4151 2027/3/28 200 204 22,222
4.25% BRAZIL GOVT 4.25| 2025/1/7 425 440 47,832
4.25% COSTA RICA GOVT 4.25]2023/1/26 200 193 21,005
4.25% RUSSIA GOVT 4.25]2027/6/23 600 613 66,544
4.3% REP OF PANAMA 4.3|2053/4/29 400 426 46,316
4.3% SOUTH AFRICA 4.312028/10/12 400 379 41,211
4.35% MEXICAN GOVT 4.3512047/1/15 250 235 25,537
4.375% COSTA RICA GOVT 4.375| 2025/4/30 200 187 20,347
4.375% REP OF URUGUAY 4.375(2027/10/27 718 767 83,264
4.375% REP OF URUGUAY 4.375|2031/1/23 290 310 33.675
4.375% ROMANIA 4.375| 2023/8/22 850 896 97.269
4.375% RUSSIA GOVT 4.375| 2029/3 /21 400 410 44,493
4.375% SAUDI INTERNATION 4.375| 2029/4/16 800 860 93,396
4.5% BOLIVIA GOVT 4.512028/3/20 739 701 76,111
4.5% COLOMBIA GOVT 4.5|2026/1/28 250 266 28,953
4.5% COLOMBIA GOVT 4.5|2029/3/15 700 747 81.121
4.5% GUATEMALA GOVT 45| 2026/5/3 500 493 53,565
4.5% REP OF PANAMA 4.512047/5/15 400 440 47,826
4.5% REP OF PANAMA 45| 205074/16 650 704 76,442
4.5% REP OF URUGUAY 451 2024/8/14 200 211 22,943
4.5% RUSSIA GOVT 45| 2022/474 400 415 45122
4.5% TRINIDAD AND TOBAGO 45| 2026/8/4 300 296 32,209
4.6% MEXICAN GOVT 4.6|2046/1/23 200 194 21,154
4.6% MEXICAN GOVT 4.6|2048/2/10 200 195 21.241
4.625% BRAZIL GOVT 4.625|2028/1/13 600 618 67,130
4.625% INDONESIA GOVT 4.625| 2043/4/15 1,100 1.146 124,445
4.625% REP OF ARGENTINA 4.625|2023/1/11 500 376 40,803
4.625% REP OF PARAGUAY 4.625| 2023/1/25 200 208 22,633
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4.665% SOUTH AFRICA EfE5Es | 4.665| 2024/1/17 300 307 33.379
4.7% PARAGUAY GOVT 4.7 2027/3/27 300 319 34,619
4.75% REP OF AZERBAIJAN 4751 2024/3/18 640 668 72,592
4.75% REPUBLIC OF UZBEKI 4.75] 2024/2/20 279 284 30,928
4.75% RUSSIA GOVT 4.75] 2026/5/27 600 633 68,732
4.817% STATE OF QATAR 4.81712049/3/14 1,195 1,348 146,293
4.85% SOUTH AFRICA 4.85|2027/9/27 200 198 21,562
4.875% REP OF KAZAKHSTAN 4.87512044/10/14 850 922 100,137
4.875% REP OF SERBIA 4.875| 2020/2/25 280 282 30,704
4.875% ROMANIA 4.875| 2024/1/22 800 860 93,379
4.875% RUSSIA 4.875|2023/9/16 400 425 46,181
4.875% SOUTH AFRICA 4.875| 2026/4/14 400 403 43,759
4.975% REP OF URUGUAY 4.975| 2055/4/20 474 513 55,759
5% BRAZIL GOVT 5.0| 2045/17/27 200 190 20,694
5% REP OF COLOMBIA 5.0 2045/6/15 610 652 70,804
5% REP OF PARAGUAY 5.0| 2026/4/15 460 492 53,463
5% REPUBLIC OF POLAND 5.0 2022/3/23 700 748 81.213
5% SOUTH AFRICA 5.012046/10/12 200 182 19,770
5.1% REP OF URUGUAY 5.1| 2050/6/18 858 945 102,650
5.1% RUSSIA GOVT 5.1 2035/3/28 1,000 1,060 115,118
5.125% MONGOLIA GOVT 5.125| 2022/12/5 250 247 26,858
5.125% REP OF KAZAKHSTAN 5.125|2025/7/21 700 773 83,932
5.125% ROMANIA GOVT 5.125| 2048/6/15 1,150 1,236 134,157
5.125%REPUBLIC OF POLAND 5.125|2021/4/21 291 305 33.123
5.2% COLOMBIA GOVT 5.2 2049/5/15 200 219 23,820
5.25% NAMIBIA GOVT 5.25(2025/10/29 500 491 53.310
5.25% RUSSIA GOVT 5.25|2047/6/23 400 430 46,663
5.25% SAUDI INTERNATIONA 5.25| 2050/ 1/16 300 338 36,706
5.375% HUNGARY GOVT 5.375| 2023/2/21 200 219 23,785
5.375% HUNGARY GOVT 5.375| 2024/3/25 800 895 97.155
5.375% IVORY COAST 5.375|2024/7/23 300 294 31,904
5.375% OMAN GOV INTERNTL 5.375| 2027/3/8 1,300 1,207 131,017
5.375% REP OF ZAMBIA 5.375( 2022/9/20 500 328 35,616
5.375% REPUBLIC OF UZBEK 5.375(2029/2/20 200 204 22,183
5.5% CROATIA 55| 202374/4 200 218 23,739
5.5% DOMINICAN GOVT 5.5(2025/1/27 500 523 56,837
5.577% EGYPT GOVT 5.577|2023/2/21 250 250 27.170
5.625% BANCO CENTRAL COS 5.625 | 2043/4/30 800 667 72,404
5.625% BRAZIL GOVT 5.625| 2041/1/7 130 135 14,743
5.625% BRAZIL GOVT 5.625| 2047/2/21 500 512 55,616
5.625% MONGOLIA GOVT 5.625| 2023/5/1 500 498 54,053
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5.625% REP OF ARGENTINA EfE5Es | 5.625( 2022/1/26 350 277 30.153
5.625% REP OF COLOMBIA 5.625 | 2044/2/26 200 229 24,851
5.625% REP OF PERU 5.625(2050/11/18 1,510 2,030 220,333
5.625% RUSSIA 5.625| 2042/4/4 200 226 24,575
5.65% SOUTH AFRICA 5.65| 2047/9/27 200 194 21,059
5.75% HUNGARY 5.75(2023/11/22 400 451 48,959
5.75% STATE OF QATAR 5.75|2042/1/20 250 317 34,476
5.8% REP OF IRAQ 5.8|2028/1/15 750 716 77,711
5.875% DOMINICAN GOVT 5.875|2024/4/18 200 212 23,032
5.875% EGYPT GOVT 5.875|2025/6/11 200 198 21,486
5.875% REP OF ARGENTINA 5.875|2028/1/11 351 247 26,899
5.875% SALVADOR GOVT 5.875|2025/1/30 200 196 21,295
5.875% SOUTH AFRICA 5.875(2022/5/30 200 213 23,169
5.875% SOUTH AFRICA 5.875(2025/9/16 500 535 58,069
5.875% SOUTH AFRICA 5.875|2030/6/22 200 208 22,598
5.95% BOLIVIA GOVT 5.95| 2023/8/22 300 319 34,627
5.95% DOMINICAN GOVT 5.95| 2027/1/25 424 452 49,072
6% CROATIA 6.0 2024/1/26 300 339 36,840
6% DOMINICAN GOVT 6.0]2028/7/19 250 264 28,746
6% FED REPUBLIC OF BRAZI 6.0| 2026/4/7 600 676 73,381
6.05% MEXICAN GOVT 6.05] 204071 /11 150 172 18,719
6.1% REP OF PARAGUAY 6.1]2044/8/11 200 226 24,525
6.125% COLOMBIA GOVT ©.125( 2041/1/18 200 239 25,936
6.125% EGYPT GOVT 6.125] 2022/1/31 700 712 77,293
6.125% IVORY COAST 6.125| 2033/6/15 380 340 36.944
6.125% REP OF LITHUANIA 6.125| 2021/3/9 400 424 46,012
6.125% ROMANIA 6.125| 2044/1/22 800 975 105,846
6.2% REPUBLIC OF SRI LAN 6.2 2027/5/11 800 738 80,148
6.25% HONDURAS GOVT 6.25| 2027/1/19 150 156 16,948
6.25% HUNGARY GOVT 6.25] 2020/1/29 200 204 22,198
6.25% SENEGAL GOVT 6.25] 2033/5/23 1,000 931 101,053
6.375% CROATIA 6.375| 2021/3/24 300 318 34,541
6.375% HUNGARY GOVT ©.375| 2021/3/29 400 427 46,342
6.375% IVORY COAST 6.375| 2028/3/3 500 476 51,731
6.375% REP OF GABON 6.37512024/12/12 250 241 26,180
6.375% SALVADOR GOVT ©.375(2027/1/18 20 19 2,114
6.4% DOMINICAN GOVT 6.4| 2049/6/5 215 219 23,786
6.5% DOMINICAN GOVT 6.5|2048/2/15 200 207 22,507
6.5% KAZAKHSTAN GOVT 6.5 2045/7/21 200 263 28,545
6.55% PERU GOVT 6.55| 2037/3/14 380 527 57,258
6.588% EGYPT GOVT 6.588| 2028/2/21 600 585 63,523
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6.625% CROATIA EfESEs | 6.625(| 2020/7/14 700 728 79,055
6.625% FED REP OF ETHIOP 6.62512024/12/11 950 973 105,640
6.625% LITHUANIA GOVT 6.625| 2022/2/1 200 220 23,893
6.625% REP OF ARGENTINA 6.625| 2028/7/6 400 288 31,318
6.65% LEBANESE REP 6.65] 2030/2/26 1,050 771 83,750
6.75% CROATIA 6.75] 2019/11/5 400 405 44,041
6.75% JAMAICA GOVT 6.7512028/4/28 400 448 48,678
6.75% OMAN GOV INTERNTL 6.7512048/1/17 600 524 56,927
6.75% ROMANIA 6.75| 2022/2/7 250 275 29,845
6.85% DOMINICAN REP 6.85| 2045/1/27 650 0694 75,369
6.875% DOMINICAN GOVT 6.875| 2026/1/29 291 326 35,479
6.875% EGYPT GOVT 6.875| 204074 /30 200 183 19,885
6.875% REP OF ARGENTINA 6.875|2021/4/22 400 335 36.388
6.875% REP OF ARGENTINA 6.875| 2027/1/26 230 168 18,295
6.875% REP OF ARGENTINA 6.875| 204871 /11 150 103 11,182
6.875% REP OF BELARUS 6.875|2023/2/28 750 787 85,451
6.95% GABONESE REP 6.95| 2025/6/16 450 438 47,613
7% KINGDOM OF BAHRAIN 7.0(2028/10/12 200 213 23,158
7% REP OF VENEZUELA —19998/12/31 133 35 3,896
7.125% REP OF ARGENTINA 7.125| 2036/7/6 168 118 12,913
7.125% REP OF ARGENTINA 7.125|2117/6/28 300 206 22,365
7.125% REP OF PANAMA 7.125|2026/1/29 200 247 26,808
7.125% REP OF TAJIKISTAN 7.125|2027/9/14 200 185 20,160
7.143% REPUBLIC OF NIGER 7.14312030/2/23 400 385 41,832
7.15% REP OF ARMENIA 7.1512025/3/26 300 338 36.745
7.25% REP OF SERBIA 7.2512021/9/28 400 436 47,358
7.25% REPUBLIC OF KENYA 7.2512028/2/28 200 197 21,458
7.375% JORDAN GOVT 7.37512047/10/10 400 390 42,322
7.375% REP OF LITHUANIA 7.375| 2020/ 2/11 200 206 22,372
7.375% UKRAINE GOVT 7.375] 2032/9/25 200 183 19,913
7.45% DOMINICAN GOVT 7.45| 2044/4/30 250 285 31,015
7.5% EGYPT GOVT 7.512027/1/31 500 519 56,359
7.5% HONDURAS GOVT 7.512024/3/15 200 216 23,489
7.5% KINGDOM OF BAHRAIN 7.512047/9/20 300 313 34,050
7.5% REP OF ARGENTINA 7.5|2026/4/22 600 461 50,103
7.5% UTD MEXICAN STS 7.5| 2033/4/8 500 0647 70,266
7.6003% EGYPT GOVT 7.6003| 2029/3/1 787 807 87,668
7.625% HUNGARY GOVT 7.625|2041/3/29 350 547 59,422
7.625% REP OF ARGENTINA 7.625| 2046/4/22 400 289 31.370
7.625% REPUBLIC OF GHANA 7.625]2029/5/16 200 194 21117
7.625%REP OF EL SALVADOR 7.625| 2041/2/1 250 249 27,128
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7.65% REP OF VENEZUELA EfEEEsS — | 2025/4/21 370 103 11,182
7.65% SALVADOR GOVT 7.65|2035/6/15 200 201 21,877
7.696% REPUBLIC OF NIGER 7.696 | 2038/2/23 600 575 62,487
7.75% REP OF VENEZUELA —12019/10/13 200 61 6,662
7.75% UKRAINE GOVT 7.75| 2020/9/1 200 204 22,146
7.75% UKRAINE GOVT 7.75| 2021/9/1 100 101 11,048
7.75% UKRAINE GOVT 7.75] 2022/9/1 200 203 22,083
7.75% UKRAINE GOVT 7.751 2023/9/1 300 301 32,722
7.75% UKRAINE GOVT 7.75] 2024/9/1 300 297 32,285
7.75% UKRAINE GOVT 7.751 2025/9/1 210 205 22,349
7.75% UKRAINE GOVT 7.751 2027/9/1 400 387 42,071
7.85% REPUBLIC OF SRI LA 7.85(2029/3/14 1,317 1,331 144,521
7.875% ECUADOR GOVT 7.875(2028/1/23 631 610 66.250
7.875% JAMAICA GOVT 7.875| 2045/7/28 300 359 39,024
7.875% REP OF GHANA 7.875| 2023/8/7 236 250 27,223
7.875% REP OF PAKISTAN 7.875| 2036/3/31 920 894 97,092
7.875% REP OF URUGUAY 7.87512033/1/15 200 281 30,596
7.903% EGYPT GOVT 7.903| 2048/2/21 900 869 94,308
7.95% ECUADOR GOVT 7.9512024/6/20 600 612 66,479
8% JAMAICA GOVT 8.0 2039/3/15 300 364 39,529
8.125% COLOMBIA GOVT 8.125| 2024/5/21 300 366 39,740
8.125% REP OF GHANA 8.125(2026/1/18 400 416 45,153
8.25% REPUBLIC OF ANGOLA 8.25| 2028/5/9 500 511 55,551
8.25% REPUBLIC OF KENYA 8.25|2048/2/28 750 728 79,045
8.25% VENEZUELA GOVT —12024/10/13 300 85 9,278
8.25%REP OF EL SALVADOR 8.25(2032/4/10 500 536 58,263
8.28% REP OF ARGENTINA 8.282033/12/31 210 160 17,466
8.28% REP OF ARGENTINA 8.28|2033/12/31 140 103 11,277
8.3% MEXICAN GOVT 8.312031/8/15 200 273 29,706
8.375% PNG GOVT INTL BON 8.375| 2028/10/ 4 200 208 22,660
8.5% EGYPT GOVT 8.5(2047/1/31 400 405 43,950
8.625% SALVADOR GOVT 8.625( 2029/2/28 73 81 8,802
8.627% REPUBLIC OF GHANA 8.627 | 2049/6/16 370 353 38,345
8.747% REPUBLIC OF NIGER 8.7471 2031/1/21 1,100 1.171 127,131
8.75% ECUADOR GOVT 8.75| 2023/6/2 200 213 23,155
8.75% FED REP OF BRAZIL 8.75| 2025/2/4 300 377 40,958
8.75% REP OF PERU 8.7512033/11/21 235 374 40,599
8.875% ECUADOR GOVT 8.875(2027/10/23 357 363 39,477
8.875% REP OF PANAMA 8.875(2027/9/30 200 280 30.487
8.97% REPUBLIC OF ZAMBIA 8.9712027/7/30 520 347 37.763
9% REP OF VENEZUELA —| 2023/5/7 180 51 5,567
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9.25% REP OF SURINAME EfEEEss 9.25(2026/10/26 200 185 20,130
9.25% VENEZUELA GOVT —|2027/9/15 350 106 11,527
9.25% VENEZUELA GOVT —| 2028/5/7 100 28 3.038
9.375% REP OF PANAMA 9.375| 2029/4/1 200 297 32,258
9.375% REPUBLIC OF ANGOL 9.375| 2048/5/8 1,040 1.077 116,946
9.375% VENEZUELA GOVT —12034/1/13 100 30 3,309
9.5% REPUBLIC OF CAMEROO 9.512025/11/19 200 212 23,034
9.65% ECUADOR GOVT 9.65|2026/12/13 400 425 46,151
9.75% UKRAINE GOVT 9.751 2028/11/1 200 213 23,134
[VORY COAST 5.7512032/12/31 362 341 37.100
5.75% BQ CENT TUNISIE ST eSS 5.75|2025/1/30 200 177 19,223
5.75% ESKOM (FR<EmE) 5.75(2021/1/26 200 197 21,463
6% PERTAMINA 6.0| 2042/5/3 500 549 59,653
6.375% INSTITUTO COSTARR 6.375| 2043/5/15 200 161 17,517
6.75% ESKOM HOLDINGS LIM 6.75| 2023/8/6 200 201 21,875
7.125% ESKOM HOLDINGS 7.125|2025/2/11 200 201 21,873
9.625% NATIONAL POWER CO 9.625| 2028/5/15 2,000 2,867 311.161
12.75% PDVSA BiEttiEss —12022/2/17 200 53 5,776
3.75% EMPRESA NACIONAL D (BCREENES) 3.75| 2026/8/5 567 570 61,856
4.25% CODELCO INC 4.2512042/7/17 500 513 55,703
4.25% PEMEX 4.2512025/1/15 350 326 35,463
4.375% CODELCO INC 4.375| 2049/2/5 304 314 34171
4.375% KAZTRANSGAS JSC 4.375| 2027/9/26 400 400 43,408
4.5% PEMEX 4.512026/1/23 200 183 19,911
4.75% KZOKZ 4751 2027/4/19 477 501 54,455
4.75% PETROLEOS DEL PERU 4751 2032/6/19 540 568 61,706
5.25% ENAPCL 5.25(2029/11/6 300 331 35,964
5.375% PETROLEOS DE VENE —12027/4/12 250 55 5,970
5.5% PEMEX 5.5|2044/6/27 200 158 17,187
5.625% PETROLEOS DEL PER 5.625| 2047/6/19 400 438 47,609
5.71% INDONESIA ASAHAN A 5.71(2023/11/15 1,800 1,949 211,529
6% PDVSA —12026/11/15 100 22 2,390
6% PETROLEOS DE VENEZUEL —|2024/5/16 430 96 10,440
6.25% PERUSAHAAN LISTRIK 6.25|2049/1/25 500 575 62,464
6.35% PETROLEOS MEXICANO 6.35|2048/2/12 550 467 50,745
6.375% KZOKZ 6.37512048/10/24 200 226 24,579
6.45% PERTAMINA 6.45| 2044/5/30 500 583 63,321
6.5% PETROLEOS MEXICANOS 6.5]2029/1/23 296 285 30,949
6.53% INDONESIA ASAHAN A 6.5312028/11/15 800 921 100,049
6.875% PEMEX 6.875| 2026/8/4 250 254 27,623
6.875% SOUTHERN GAS CORR 6.875| 2026/ 3/24 400 454 49,268
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7.75% GEORGIAN RAILWAY J TEttfEss | 7.75] 2022/7 /11 300 325 35,300
8.45% ESKOM (CRELAES) | 8.45|2028/8/10 200 216 23,490
8.5% PETROLEOS DE VENEZU —12020/10/27 75 65 7,081
9.75% PDVSA —|2035/5/17 125 35 3,808
11,999,594
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E77 (CH) L% R« A9L - T72R=T142 Al - T-ILR

R/ RrBEE

A1 AFNEREEFE HET

ERBRETTE

cFICRICKRET B LSRR ZMBOEED ST O5NBDINRDESHER T IRERICIRHE

THEEBHNELET,
- BARERRORMBOEE (0BT S czBIELET,

WEAEEOHRH
20174 20185 R B FEEIC
e 9B308 WA 7 9A308 EE ey, NI
BEos BEos FELAED poe)
RITHAA
—Fg
CHF CHF 10,069.41 0.00
EUR EUR 3,088.16 0.00
JPY JPY 25.40 0.00
usb usb 221,104.67 0.03
mEaE 234,287.64 0.03
RITIRESE 234,287.64 0.03
HE(E
JPY JPY —27.86 0.00
LA —2786 000
BER
Z OiEETREAE
GR. OR (BARRE 12.5KG 995 OU MIEUX) 16,436,275 4,480,713 0 20,916,988 USD 798,421,704.64 97.47
GR. OR (LINGOT 1 KG 999.9) 999,900 6,460,366 6,917,320 542,946 USD  20,724,764.03 2.53
819,146,468.67 100.00
BEEEGE 819,146,468.67 100.00




WIESETEZE (B2 20174108183 E 20184 98308)
(7 KR

SEFIR 149.91
SRS FATIC 17D D HAF —274,092.58
IS EE —273,942.67
BH:

YA FREBR@AT - RIT3) 19.02
THFB(Ea—h - RIT3Y) 2,272.44
B HREN 10,429.06
STANETEEREN

— IR

— | dy Salss 496,914.02
— HIdy 255 3,061.01
— P dy Z#HElEss 602,229.93
— Rdy Z#Elss 446,293.59
BIEEFEIRN 173,708.43
RESZELRITHREN 432,133.08
ZDDER 53,069.57
SREIEER U2 D ST & —290,243.40
ERSEt 1,929,886.75
s —2,203,829.42
HiFEENIR —397,922.42
FIRig -2,601,751.84
RERNHER(ZE)) —69,485,675.02
B aEt —72,087,426.86
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FTARBEFE | ECI-DOBRTRAHECRELET,

Wi EEMEESS LU Z0OMEERMZFR (20184 9 B30818%)

fUEEICHT D MBEEICHT 2
Ll Ho(%) i HoE(%)

AROEMESHEIFFIC HESN TV R E LB ORESZHIHT  4.25% BELGIUM OLO 11/21 '61' -SR- 0.22
BB SN TV AEERNDS 3a(MHsEs 4.50% BELGIUM OLO 11/26 '64' -SR- 0.61
fE% 5.00% BELGIUM OLO 04/35 '44' -SR- 0.98
*—=ARSU7 5.50% BELGIUM OLO 98/28 '31' 0.55
0.50% COMMONWEALTH BANK OF AUSTRALIA 16/26 -SR-S 0.18 T 635
0.625% WESTPAC BANKING 17/24 -SR-S 015  Hyo
0.75% WESTPAC BANKING 18/23 -SR- 0.39 0.00% C.I.B.C. 16/22 'CBL12" -SR- 0.18
1.25% NATIONAL AUSTRALIAN BANK 16/26 -SR- 0.16 0.50% TORONTO-DOMINION BANK 17/24 -SR- 0.32
1.25% WESTPAC BANKING 18/33 015 0.625% TORONTO-DOMINION 18/23 -SR- 0.33

1.03 0.75% C.I.B.C. 18/23 -SR- 0.51
F—ANIT7 1.34
0.25% AUSTRIA 14/19 -SR- 030  s:yg_g
1.65% AUSTRIA 14/24 1" -5R- 144A 049 0.25% KOMMUNEKREDIT 17/24 -SR- 0.31
1.75% AUSTRIA 13/23 -SR- REG.S 016 0.50% KOMMUNEKREDIT 18/25 -SR- 0.30
2.40% AUSTRIA 13/34 -SR- 0.26 T o061
3.15% AUSTRIA 12/44 -SR- 030 5,.y5up
3.40% AUSTRIA 12/22 T.2 -SR-144A5 031 0.875% OP CORPORATE BANK 16/21 -SR- 0.48
3.65% AUSTRIA 04/22 144A -SR- 048 5 e95% FINLAND 12/42 -SR- 0.25
3.80% AUSTRIA 12/62 -SR- 144A -S- 025 759 FINLAND 12/28 -SR- 032
3.90% AUSTRIA 04/20 -SR- 030 4.00% FINLAND 09/25 035
4.15% AUSTRIA 06/37 0.33 0
4.85% AUSTRIA 09/26 144A -SR- 072 55v%
6.25% AUSTRIA 97/27 5.6 030 " 0.20% HSBC FRANCE 18/21 -SR-S 0.35

420 050% O.AT. 14/19 -SR- 0.69
N 0.50% SOCIETE GENERALE SFH 17/25 0.36
0.80% BELGIUM OLO 15/25 '74' 052 (75% CA HOME LOAN 17/27 073
1.00% BELFIUS BANK 18/29 -5R-5 70 0.27  1.25% DEXIA CREDIT LOCAL 14/24 -SR-S 0.47
1.60% BELGIUM 16/47 S78 -SR- 144A -S- 006 13759 HSBC FRANCE 18/23 -SR- 0.25
2.25% BELGIUM 06/23 '68' -SR- 065  150% OAT. 15/31 091
2.25% BELGIUM 17/57 S83 -SR- 144/ 008 1759 OAT. 13/23 -SR- 199
2.60% BELGIUM 14/24 '72' 028 1759 OAT. 14/24 086
3.75% BELGIUM 13/45 -SR-S 050  995% OAT. 12/22 -SR- 087
3.75% BELGIUM OLO 10/20 '58' -SR- 043 5959 OAT. 13/24 053
4.00% BELGIUM 12/32 '66' -SR- 054 ) 40% CRH-CAISSE REFINANCEMENT HABITAT. 13/25 -SR- 0.73
4.00% BELGIUM OLO 06/22 '48' 024 550% OAT. 10/20 <SR- 115
4.25% BELGIUM OLO 10/41 '60' -SR- 042 300%OAT. 12/22 <SR- 0.47
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3.25% O.A.T. 10/21 -SR- 0.97 2.00% IRELAND 15745 -S- 0.17
3.75% O.A.T. 05/21 -SR- 1.14 2.40% IRELAND 14/30 0.30
3.75% O.A.T. 09/19 -SR- 0.33 3.90% IRELAND 13/23 -SR-S 0.22
4.00% O.A.T. 05/38 1.21 4.40% IRELAND 08/19 0.29
4.00% O.A.T. 05/55 0.58 5.00% IRELAND 10/20 0.42
4.00% O.A.T. 10/60 -SR- 0.55 5.40% IRELAND 09/25 -SR- 0.62
4.25% O.A.T. 07/23 -SR- 1.06 2.18
4.50% O.A.T. 09/41 -SR- 1.48 1907
4.75% O.A.T. 03/35 -SR- 1.13 0.35% ITALY (BTP) 17/20 2.34
5.50% O.A.T. 97/29 1.28 0.70% ITALY (BTP) 15/20 0.79
5.75% O.A.T. 00/32 -SR- 0.94 1.65% ITALY (BTP) 15/32 0.37

21.03 2.00% ITALY (BTP) 18/28 0.43
K1Y 2.70% ITALY (BTP) 16/47 0.30
0.00% GERMANY 16/21 '173" -SR- 0.60 3.25% ITALY (BTP) 15/46 0.36
0.25% GERMANY 15/20 0.46 3.75% ITALY (BTP) 06/21 -SR- 0.81
0.375% K.F.W. 18/25 -SR- 0.44 3.75% ITALY (BTP) 10/21 -SR- 0.93
0.50% GERMANY 18/28 0.70 3.75% ITALY (BTP) 14/24 -SR- 0.30
0.75% DEUTSCHE BAHN FINANCE 16/26 -SR-S 0.45 4.00% ITALY (BTP) 05/37 -SR- 0.37
0.75% K.F.W. 18/28 -SR- 0.80 4.25% ITALY (BTP) 03/19 -SR- 0.16
1.125% DEUTSCHE BOERSE 18/28 -SR-S 0.69 4.25% ITALY (BTP) 09/19 -SR- 1.28
1.25% NORD RHEIN-WESTFALEN 16/36 -SR- 0.00 4.25% ITALY (BTP) 09/20 -SR- 0.56
1.375% STATE BERLIN 17/37 S495 -SR- 0.57 4.50% ITALY (BTP) 04/20 -SR- 0.62
2.00% GERMANY 11/22 -SR- 1.10 4.50% ITALY (BTP) 08/19 -SR- 0.89
2.25% GERMANY 09/21 0.31 4.50% ITALY (BTP) 13/23 -SR- 1.01
2.25% GERMANY 10/20 1.30 4.75% ITALY (BTP) 11/21 -SR- 0.87
2.375% NORDRHEIN-WESTFALEN13/33 1250 - SR- 0.16 4.75% ITALY (BTP) 13/44 -SR- 0.28
2.50% GERMANY 12/44 0.52 5.00% ITALY (BTP) 03/34 0.42
2.50% GERMANY 14/46 -SR- 0.87 5.00% ITALY (BTP) 07/39 -SR- 0.58
3.00% GERMANY 10/20 -SR- 0.00 5.00% ITALY (BTP) 09/25 -SR- 1.18
3.25% GERMANY 10/42 0.19 5.00% ITALY (BTP) 09/40 -SR- 0.59
3.50% GERMANY 09/19 0.32 5.00% ITALY (BTP) 11/22 -SR- 1.36
4.00% GERMANY 05/37 -SR- 0.67 5.25% ITALY (BTP) 98/29 -SR- 0.93
4.25% GERMANY 07/39 0.02 5.50% ITALY (BTP) 12/22 -SR- 1.05
4.75% GERMANY 03/34 -SR- 0.63 5.75% ITALY (BTP) 02/33 -SR- 0.89
4.75% GERMANY 08/40 0.27 6.00% ITALY (BTP) 99/31 -SR- 0.86
5.50% GERMANY 00/31 0.12 6.50% ITALY (BTP) 97/27 -SR- 1.04

11.19 7.25% ITALY (BTP) 96/26 0.80
H—>o— 9.00% ITALY (BTP) 93/23 -SR- 1.50
0.75% CS GUERNSEY 14/21 -SR-S 0.1 23.87

0.1 LIt TLT

FITLS2UR 0.95% E.F.S.F. 18/28 -SR- EUR 0.31
0.90% IRELAND 18/28 -SR- 0.16 0.31

— 45 —
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*529 4.80% SPAIN 08/24 -SR- 0.29
0.25% NETHERLANDS 15/25 0.12 4.85% SPAIN 10/20 -SR- 1.06
0.25% BANK NEDERLANDSE GEMMENTEN 15/25 -S- 0.46 4.90% SPAIN 07/40 0.54
0.875% ALLIANZ FINANCE Il 17/27 -SR- 0.45 5.15% SPAIN 13/44 -SR- REG.S 0.77
1.375% ABN AMRO BANK 17/37 -SR-S 0.15 5.40% SPAIN 13/23 -SR- 0.81
2.00% NETHERLANDS 14/24 -SR- 0.35 5.50% SPAIN 11/21 0.65
2.50% NETHERLANDS 12/33 0.29 5.75% SPAIN 02/32 0.73
2.75% NETHERLANDS 14/47 -SR- 0.29 5.85% SPAIN 11/22 -SR- 0.92
3.25% NETHERLANDS 11/21 0.21 5.90% SPAIN 11/26 -SR- 0.94
3.50% NETHERLANDS 10/20 0.16 6.00% SPAIN 98/29 0.76
3.75% NETHERLANDS 06/23 0.71 14.49
3.75% NETHERLANDS 10/42 -SR- 0.46 a3 ]
4.00% NETHERLANDS 05/37 -SR- 144A 0.29 0.875% E.I.B. 18/28 'EARN' -SR- 0.24
4.00% NETHERLANDS 09/19 -SR- 0.16 0.24
5.50% NETHERLANDS 98/28 1.03 A I—F>

513 0.125% STADSHYPOTEK 16/26 -S- 0.23
2ONF7 0.25% SKANDINAVISKA ENSKILDA BANKEN 17/24 0.22
2.25% SLOVAKIA 18/68 -SR- 0.19 0.25% SVENSKA HANDELSBANKEN 17/22 -SR- 0.21

0.19 0.375% SWEDBANK MORTGAGE 15/22 0.23
ART> 1.125% SVENSKA HANDELSBANKEN 15/22 -SR- 0.30
0.875% EUROCAJA RURAL 16/24 -SR-S 0.38 2.00% NORDEA BANK 14/21 '287' -SR-S 0.17
1.00% BANKIA 15/25 -SR-S 0.47 1.36
1.25% BANKINTER 18/28 -SR-S 0.24 I1FUR
1.40% SPAIN 14/20 -SR- 0.16 1.375% NATIONWIDE BUILDING SOCIETY 17/32 0.12
1.40% SPAIN 18/28 -SR- 0.70 0.12
1.60% SPAIN 15/25 -SR- 1.19 FAYHhERE
1.95% SPAIN 15/30 -SR- 0.50 1.375% APPLE 17/29 -SR- 0.60
3.45% SPAIN 16/66 -SR- 0.23 1.625% APPLE 14/26 0.48
3.875% CAIXABANK 05/25 -SR- 0.51 1.08
4.00% SPAIN 10720 -SR- 1.02 BEEMEIESs 96.23
4.20% SPAIN 05/37 0.61 R&EE 2.59
4.40% SPAIN 13/23 -SR-S 0.50 yaS 0.08
4.60% SPAIN 09/19 -SR- 004  zptmobEE 1.10
4.70% SPAIN 09/41 0.47 B ES: 100.00
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HEIRTE S ESR
LN
BEMR. R

BEAIR

£H

BRI S S OB E R RN

RERBN. IRITFHRBLOFIR
SPIRBRM. BEBEERSLUZDMOER
T — R SR

FRA

515

REMTIRBX
—REBEEESTEH
= T=I(TF= )V THR)
— BRG]
—RBTHES
—JCERS|
SKIRMFIRBR

HIFICfRBAREBMETEFIR ABRDEE) :

—RERMEES
—RBTHES

ERIC L ZHEEDIEI B

REFISFAITTIER

KA ERER

s

BEHi=s

HARIRTEMEERE

(841 - 2—0)
758,985,140.10

17.921,179.87
—35,757.73

17.885,422.14

1,466,114.33
223,189.36
172,797.55
529,130.55
291.,097.01
5,112.07

2,687,440.87
15,197,981.27
4,102,905.91
11.893,243.91
—1.191,715.75
61.536.26
—17.803,442.15
12,260,509.45

—12,995,217.24
71,681.13
—663,026.66
164,214,389.91
—286.032,357.14
—940,353.77
1,.377.203.95
636,940,996.39



i 77— KEEE 2058 ETF
Z | XEENEREIE:
ERREFHH | EEPE0EBOXEMBLTS CBRSN3ENEAEENRENRZBELE T,

WHEA _EAI108888 (20194 2 B28HIRE) WiERETEZE (2019428288 THEE)

ESTUTEPS
REIFFHIIS M DIEZED
RE-BESALSN
REBFHMBRDFZE)
ESERENOE =S e
BRIC L SEREDHEINEE

D> A= (4 KR
S (%) A % | Eakm

1 | TREASURY BOND 250 | 2045/2/15 | 9.18 SEEYSS — Eait 751,780
2 | TREASURY BOND 250 | 2046/2/15 | 7.49 SRS — B ERH LIS 226,433,452
3 | TREASURY BOND 3.00 | 2045/11/15| 6.70 RENEEGST 227,185,232
4 [ TREASURY BOND 313 | 2044/8/15 | 642 | EA
5 | TREASURY BOND 288 | 2043/5/15 | 6.40 KRR 11,891,664
6 | TREASURY BOND 250 | 2046/5/15 | 588 | HAGE 11,891,664
7 | TREASURY BOND 425 [2040/11/15| 481 | AR . __ 215293568
8 | TREASURY BOND 275 | 2047/8/15 | 461 izgg%zziﬁ?fmqﬁ*)
9 [TREASURY BOND 2.88 | 2046/11/15| 411 A5t (137 187 209)
10| TREASURY BOND 375 [ 2043/11/15| 3.89 R E A 1067296

(126,119,913)

127,329,672

127,329,672

1,209,759

216,503,327



75 .- 70-N L 7¥3> 77 R=-20-N)+ A—-F1UF4=RXIT4514 - T7 R
WIRESHEIES L UZF0ttDOMEERMEAR (20184128318%KA)

MEEICHT D WBEICHT S
E | SR (%) bz Hr (%)
PNROERMERBEIFTIC EHEEN TV E DR H ZTHIET &8
BB IS TV 3HENRDH 3Gl CLP HOLDINGS 1.67
Bt 1.67
F—ZRRSUT 1YRZYT
APA GROUP -STAPLED SECURITIES- 040  TELEKOMUNIKASI INDONESIA 'B' 1.05
0.40 1.05
ISUN 15T
CEMIG MINAS GERAIS PFD 0.72 BEZEQ ISRAEL TELECOMMUNICATION 0.73
ENERGIAS DO BRASIL 0.43 0.73
ENGIE BRASIL 029  q9y7
SABESP 0.22 ATLANTIA 1.44
166 ENEL 2.46
H+s 3.90
ALGONQUIN POWER & UTILITIES 0.81 g%
BCE 053 CHUBU ELECTRIC POWER 0.66
ENBRIDGE 1.11 0.66
FORTIS INC 047  gL—37
KEYERA 030 TENAGA NASIONAL 1.19
KINDER MORGAN CANADA 0.51 719
PEMBINA PIPELINE 074  45v9
TRANSCANADA 1.38  KONINKLIJKE KPN 2.02
5.85 2.02
TAIVEE av7
ENN ENERGY HOLDINGS 021 MOBILE TELESYSTEMS ADR -SPONS.- 0.42
0.21 0.42
FU ARA Y
ENEL AMERICAS 0.64 IBERDROLA 1.37
064  TELEFONICA 0.95
TS UR 2.32
FORTUM LSRN
1.30 TURKCELL ILETISIM HIZMET 0.39
TIS5UR 0.39
ELECTRICITE DE FRANCE 183 xyz
ENGIE 227 CENTRICA 0.62
SUEZ 099  NATIONAL GRID 3.39
VEOLIA ENVIRONNEMENT 083  SCOTTISH & SOUTHERN ENERGY 1.09
5.92 5.10
K1Y T AVHERE
E.ON 275 AES 0.58
RW.E. 250 ALLIANT ENERGY 1.47
UNIPER 045  AMEREN CORPORATION 2.00
o 570 AMERICAN ELECTRIC POWER 3.98
¥+ AMERICAN WATER WORKS 1.51
HELLENIC TELECOMMUNICATION ORGANIZATION 0.40  CENTERPOINT ENERGY 1.40
0.40 CMS ENERGY 2.37



WAEICHT MEENT S
5 Ho (%) £ H (%)
DOMINION ENERGY 4.40 PINNACLE WEST CAPITAL 0.31
DTE ENERGY 1.86 PUBLIC SERVICE ENTERPRISE GROUP 3.02
DUKE ENERGY 2.06 SEMPRA ENERGY 2.82
EDISON INTERNATIONAL 1.78 UNION PACIFIC 1.43
ENTERGY 1.75 VISTRA ENERGY 1.11
EVERGY 0.32 WEC ENERGY GROUP 2.25
EVERSOURCE ENERGY 1.39 XCEL ENERGY 2.98
EXELON 4.48 53.60
FIRSTENERGY 221 pEamEsest 95.13
HEALTHCARE TRUST OF AMERICA 'A' 0.27 REES 0.68
KINDER MORGAN 'P' 1.79 B 4.24
NEXTERA ENERGY 3.48 ZFOMOMaRE (0.05)
NISOURCE 0.58 HEESET 100.00
BERSIEES JUNEERHEESE (2018F128318ICHT LI/
(BAf7 1 FO)
H ST 645,577,509,300.00
N
RS, §1% 21,072,239,604.00
EEFE. R 5,471,770.00
FEEHIE (38,058.00)
Z OO 46,580,554.00
21.124.253,870.00

ZH

BRI S S O ERERIEREM

REHM. RITFEHSIUFIR

BESHER. Y —EXABM. EBEERSIVZTOMOER
FRBE

5 1 EH

RE R (18R)
SEIRfEA I (1BK)
—REBMLF5TH]
-NERE
—RETHIEG
SRIRMFIRE, (HE2K)
LUFICfR 3 RRIRMETEFIR  (RK) DEE)
—REBIEES
BRIC K ZHEEDRD
RIS FITFIER
R R RER
S EE
HERIRTE B EERR

2,087.774,750.00
917.324,006.00
683,018,574.00
58,590,639.00
©02,954.,094.00

4,349,662,063.00
16,774,591,807.00

7.113,047,144.00
(647,978,582.00)
263,179.00
23,239,923,548.00

(52,155,535,203.00)
(28,915,611,655.00)
74,111,209,992.00
(4.833,745,620.00)
(120.512,761,952.00)
565,426,600,065.00



vo75-3—0OE7> - I 9451 L I3y

R/ RmBE | NI TN TENEREEN 10T

FREETSE | - FCHNSKKICRELETD,

W EAMEISFS K UZ OthOMEEREBZR (20185 9 53081

MEEICHNT S FEECHT D
58 Hes2(%) i Hes2(%)
. RREOEREREEIFRIC_ EBENh TV £iz(3thDiRFH 215 ART >
THE TN TV SEREED S 5B BANCO BILBAO VIZCAYA ARGENTARIA 3.18
Rl GESTAMP AUTOMOCION 4.31
F—ANUT GRIFOLS 'B' ADR -SPONS.- 1.54
AMS 2.02 MERLIN PROPERTIES SOCIMI 2.46
2.02 OBRASCON HUARTE LAIN 0.86
NI *F— 12.35
ANHEUSER-BUSCH INBEV 293 2T —F
ONTEX GROUP 1.34 NORDEA BANK 2.26
4.27 2.26
Fov—7 1R
DE SAMMENSLUTTEDE VOGNMAEND 1.42 NESTLE 3.30
PANDORA 1.95 330
3.37 1Y
T1¥IUR ASTRAZENECA 2.57
NOKIA 2.64 CINEWORLD GROUP 378
2.64 DIGNITY 0.97
TV GLAXOSMITHKLINE 4.80
DANONE 3.00 INFORMA 2.93
ELIS 2.47 INMARSAT 3.22
ORPEA 1.24 KAZ MINERALS 2.06
SAFRAN 391 LIVANOVA 4.63
VINCI 2.03 PRUDENTIAL 3.55
VIVENDI 2.66 ROYAL DUTCH SHELL ‘A’ 1.25
15.31 ROYAL DUTCH SHELL 'B' 343
Ky SAGA 2.65
SILTRONIC 1.50 SOPHOS GROUP 3.82
150 T 3966
TILSUR BEtl. 99.23
SMURFIT KAPPA GROUP 2.07 1. ZOMOBELD S 3 SIS
2.07 et
1997 K1y
BPER BANCA 1.66 AIST MEDIALAB -DEF- 0.00
1.66 0.00
*529 Bt 0.00
ASML HOLDING 2.67 REEHETrsas 99.23
OCl 4.10 REEE 0.26
6.77 ES 0.61
ov7 FOtOfEE -0.10
MOSCOW EXCHANGE 2.05 WEESE 100.00
2.05

- 51



BEASIEES JUHBEZTHEIEEZ (2018F 9830810 T L)

(B 1—0)
HIEIREMEELE 197,688,384.38
N
(SR E] 7,095,575.89
BMEESEN(CHRDMR 217,598.95
REAIR 10,695.80
7,323,870.64
&H
BN S L URE R RN 2,144,982.19
RERM. RITFHHSIOFIR 115,564.63
ERIRMM. BEBASLUZTOMOER 71.629.88
 — X R 496,513.92
FRBE 115,202.60
HY5 & 639,018.31
3.582,911.53
B R 3,740,959.11
—REFMELSTTH 12,680.554.41
—T=IW(T=1 > THR) 2,752.73
—REBS| —544,006.87
— BB THIES] 9,457.34
SRIRMIFIR HER 15,889,716.72
HITFIC R B REBMEFEFIR 1BRDEE) :
—REAMEES —7.852,966.09
— BB TSI 3.571.21
ERIC K ZHBEDIEIH 8,040,321.84
REISFETFIER 256,903,231.19
REISFERER —132,098,594.90
2y —10,603.37
HERIRTEA S AR 330,522,739.14



E@EL M - €79 —-SPDR7 7> R
iz & | KEENEREES
T huiga s st |ERCLTY b - TTYEHOMBEE CADOYC. REZRE CHREE T SRENRE
- tF3CeEBBELET,
WEA L1088 (20194 8 B198%1E) MISRREEE (201859 A30EKTEE)
e HEALEER (%) (87 1 K R)L)
1 | Berkshire Hathaway Inc. Class B 12.53 S BN
2 | JPMorgan Chase & Co. 11.35 REECEE - BhERE S 578,297,474
3 | Bank of America Corp 7.76 R SE - Bt 7.042,894
4 | Wells Fargo & Company 5.89 BIMEESE NG — BERHT LS 10,353
5 | Citigroup Inc. 4.79 REINHEST 585,350,721
6 | American Express Company 2.74 &M
7 | U.S. Bancorp 2.54 R ERER S KOS IR 10,769,341
8 | CME Group Inc. Class A 2.50 T Hu 11,432,661
9 [ Chubb Limited 229 712K 12,262,945
10 | Goldman Sachs Group Inc. 2.21 SRFHH 3.491,013
ZEERMNS LOER 288,623
=iRER 98,420
HPIRERI 148,873
ENRIE S L OBEE 1,060,940
RIRER 68,547
ZTDOhER 145,154
BRGET 39,766,517
BER 545,584,204
REH RURERMFIEIRK)
SRIAEA I (GEK)
RE -BERTLS (29.676.,821)
RE-BERt (353,089)
RYER - BEEst s 3,749,510,136
RYEE-BERt 38,856,895

SRIBHAE(BR)
REEFHMISHRDIERED
RE - BEERHUSN
RE - BER
RERFHMBRDFZE)
KRS KURZIRCF R (8K)
ERIC K BREEEDEEN (RN &R

3,758,337,121

(1,883,650,382)
(80,686,683)

(1,964,337,065)

1,794,000,056

~2,339,584.260
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MEEICNT S WMEECHT D
L H (%) 5 He (%)
1. AROEMERBGIFIC EESNTVBEBMDOBRFBHSMH  6.00% SUB. MUENCHENER RUECKVERSICHERUNGS 11/41 - 0.58
BTG IS TWSERENDH SE(MEESF 232
&35 H—>o—
F—ZNIU7 3.125% CS GROUP FUNDING 16/20 -SR- 1.34
4.75% SUB. BHP BILLITON FINANCE 15/76 -JR-S 0.55 134
5.45% ORIGIN ENERGY FINANCE 11/21 -SR-S 094  mm
6.00% SUB. MACQUARIE BANK 10/20 5 056 1.90% BAIC INALFA HK INVESTMENT 15/20 1.05
6.25% SUB. BHP BILLITON FINANCE USA 15/75 0.92 105
6.625% SUB. MACQUARIE BANK 11/21 -JRS 012 Honsvk
309 0.875% ABBOTT IRELAND 18/23 -SR- 0.52
F-=ANU7 4.75% CLOVERIE ZURICH INSURANCE 16/PERP 0.72
0.75% OMV 18/23 -SR- 0.10 T4
5.50% SUB. ERSTE GROUP BANK 14/25 -JR-S 091 ,guy7
101 0.625% MEDIOBANCA 17/22 -SR- 0.98
NhF— 1.125% INTESA SANPAOLO 15/22 -SR-S 051
0.25% EUROCLEAR BANK 18/22 -SR-S 0.51 129
0.51 SES
hrs 0.375% TAKEDA PHARMACEUTICAL 18/20 -SR- 0.52
0.25% FC DES JARDINS 18/21 -SR- 052 2.846% SUMITOMO MITSUI FINANCE 17/22 -SR- 1.33
2.35% ROYAL BANK OF CANADA 15/20 0.45 T
2.50% TRANSCANADA PIPELINES 12/22 -SR- 108 L ows Ty
4.25% GLENCORE FINANCE (FR/RAT) 12/22 SR- 045  §50% HEIDELBERGCEMENT 18/22 SR 0.44
250 1.45% CPI PROPERTY (FR/RAT) 18/22 -SR- 0.51
II¥2R 2.875% PROLOGIS INTERNATIONAL Il 14/22 SRS 1.11
0.25% SOCIETE GENERALE 18/22 -5R-5 05T 8.367% SUB. TALANX FINANZ 12/42 RS 1.25
2.125% SUB. UNIBAIL-RODAMCO 18/PERP -JR- 0.49 331
2.25% SUB. TOTAL 15/PERP 104 45og
2.50% ESSILORLUXOTTICA 17/22 -SR-S 088 5% DAIMLER INTERNATIONAL FINANCE 18/21 -SR- 1.08
2.875% SUB. BNP PARIBAS 14/26 -JRS 1.07 " 0.375% SIEMENS FINANCIERINGS. 18/23 -SR-S 0.26
3.875% SUB. TOTAL 16/PERP 111" JR- 165 () 625% BAYER CAPITAL 18/22 SRS 051
4.00% SUB. ORANGE 14/PERP -JR-S 109 (759 RABOBANK 18/23 <R- 103
5.125% SUB. AXA 13/43 33 116 1.75% JAB HOLDINGS 16/23 -SR- 1.07
789 2 .45% ABN AMRO BANK 15/20 11" -SR- 1.33
k1 2.50% BMW FINANCE 17/21 -SR- 0.35
0.25% SAP 18/22 -5R-5 052 3625% SUB. ING BANK 14/26 '120'JR 1.09
1.00% VOLKSWAGEN LEASING 18/23 -5R- 0.38  375% SUB. VOLKSWAGEN INTERNATIONAL 14/PERP -JR- 1.05
5.50% SUB. ALLIANZ SE 12/PERP $.57 -JR-S 0.84



#AR

BN T S

| MEECHT S

EE2=(%) EbER(%)

4.625% SUB. ARGENTUM NETHERLANDS 17/PERP -JR- 0.81 2.369% BANK OF AMERICA 17/21 SM -SR- 0.44
9.00% SUB. DELTA LLOYD LEVENSVERZ 12/42 -JR- 1.28  2.50% UNITED PARCEL SVS 17/23 -SR- 0.88

986  2.60% BNY MELLON 17/22 SJ -SR- 1.32
ANA 2.65% AMGEN 17/22 -SR- 0.44
3.50% SUB. CAIXABANK 17/27 52 -JR-S 053  2.70% AMERICAN EXPRESS CREDIT 17/22 -SR- 0.44
5.134% TELEFONICA EMISIONES 10/20 -SR- 092  2.80% BOEING 18/23 -SR- 0.44

145  2.876% CITIGROUP 17/23 -SR- 0.87
29T —F 2.972% JPMORGAN CHASE 16/23 -SR- 0.88
2.30% SKANDINAVISKA ENSKILDA BANKEN 17/20 -SR- 1.34  3.10% WALGREEN 12/22 -SR- 0.88

134  3.35% CVS HEALTH 18/21 -SR- 0.90
21 3.375% ABB FINANCE 18/23 -SR- 0.45
4.75% SUB. UBS 14/26 -JR-S 219  3.40% BMW US CAPITAL 18/21 -SR-S 0.63
5.75% CREDIT SUISSE 13/25 -5- 1.11 3.45% BNY MELLON 18/23 -SR- 0.90

330  3.45% KINDER MORGAN ENERGY 12/23 -SR- 0.79
1HYZ 3.50% HP ENTERPRISE 18/21 -SR- 0.56
0.375% VODAFONE GROUP 17/21 -SR- 1.03  3.50% RELX CAPITAL 18/23 -SR- 0.67
0.50% IMPERIAL BR. (FR/RAT) 17/21 -SR-S 103 3.514% JPMORGAN CHASE 18/22 -5R- 0.90
0.75% CA LONDON 18/23 -SR-S 0.52 3.60% IBM CREDIT 18/21 -SR- 0.45
1.50% BRITISH SKY BROADCASTING 14/21 '2' -SR-S 159  3.864% BANK OF AMERICA 18/24 -5R- 0.90
2.177% BP CAPITAL MARKETS 14/21 '85' -SR-S 1.09  4.30% PHILLIPS 66 13/22 -5R- 0.93
2.375% RECKITT BENCKISER 17/22 -SR-S 173 4.375% DISCOVERY COMMUNICATIONS 11/21 -SR- 0.92
2.375% SSE 13/22'9' -SR-S 0.81 4.40% DOMTAR 12/22 -5R- 1.41
3.161% BP CAPITAL MARKETS 16/21 -SR- 135 4.875% SUB. MORGAN STANLEY 12/22 1.39
3.625% BAT INTERNATIONAL FINANCE 11/21 -SR-S 056  6.875% REYNOLDS AMERICAN INC. 15/20 -5R- 1.41
3.75% ANGLO AMERICAN CAP. 17/22 -SR-S 1.16 27.60
4.247% STANDARD CHARTERED 18/23 -SR-S 089  &s5tI. 86.92
4.75% WPP FINANCE UK (FR/RAT) 12/21 -SR- 0.92 I. Z0OfOFEEED S ZHMEES
6.50% SUB. LLOYDS BANK 10/20 'T.1' -SR-S 1.41 &35
6.75% SUB. NATIONWIDE BUILDING 10/20 '412' -JR- 1.68 T A)hERE

1577  2.125% CITIBANK NA 17/20 'BKNT' -SR- 1.32

FAYHESRE 5.00% LIBERTY MUTUAL GROUP 11/21 -SR-S 0.92
0.736% BANK OF AMERICA 17/22 -SR-S 1.04 2.24
0.875% METLIFE GLOBAL FUNDING | 15/22 -S- 1.05 &EtI. 2.24
1.375% CITIGROUP 14/21 '71' -SR-S 1.06 RERMEFSET 89.16
1.45% AT&T 14/22 -SR- 1.06 REES 7.42
1.50% KINDER MORGAN 15/22 -SR-S 052  ZOfORERE 3.42
1.875% PHILIP MORRIS 16/21 -SR- 044  HWEESE 100.00
2.10% WELLS FARGO 16/21 -SR- 1.74
2.35% HSBC USA 15/20 -SR- 0.89



WEA

HEESIUHBEEZHEEEZ (2018412831827 L-HR)

GV )

HEIRTE S ESR
N
BEEMR. &R

BEAR

M

EIRHN S L UIRERRE RN

FREWBN. RITFHERHROFIR

EESHER. T -EXHH. EBEERSIUZOMOER
FRBL

B5 [ EH

BRI (18XR)
SRIRfEAE (IBK)
—REBEEESTEH
—-NERE
—RBTHES
—JoERS|
SKIRMIFILE (18R)
LUFIZ 2 AREBEMEFEFIR, (IBR) DEE) :
—RERMEES
—RBTHES
ERIC &L SHBEDRS
RIS AT TR
R ERER
S EE
HARIRTEMEERE

18,069,800,182.00

272.625,539.00
60,726.00
272,686,265.00

39,924,185.00
4,040,257.00
8.524,273.00
755,969.00
129,277.00
53,373,961.00
219,312,304.00

(468,729.853.00)
(14,042.000.00)
231,120,420.00
(1,170.600.00)
(33,509,729.00)

(589,592.649.00)
331,401.879.00
(291,700,499.00)
4,158,710,000.00
(18.941,350,000.00)
(553.796,964.00)
2,441,662,719.00

56 —



o5 -70-NL--tLI>3> - 772 R-FEEYIV> - T7R

R/ XrEEs

NI TIVTENERESEE FET
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- WO PERESS (EE. BUGHEE.
(CIREL. AX-RATLRENRIN@DESEZBEELE T,

KREBESHEE. N\11 )L R1ES) &

WX EFMEISS L U2 DftOMEFERMR (20185128318117%)

MEEICNT S MEECHT D
L H (%) 5 He (%)
. 2ROEMEBIEIFRICHEEhTWS £ (3 ttDREFHIH 2T a7
BTG SN TV BRELD & AL 7.05% Russia 13/28 -SR- 10.92
&35 7.60% Russia 12/22 0.51
TSN 11.43
10.00% Brazil 10/21 'F' BRL 1000 928  @myIuH
10.00% Brazil 12/23 'F' BRL 1000 -SR- 6.91 7.00% South Africa 10/31 -SR- 0.94
10.00% Brazil 16/27 'F' BRL 1000 -SR- 2.03 7.75% South Africa 12/23 -SR- 0.22
18.22  8.75% South Africa 12/48 -SR- 0.44
KI=HHAE 10.50% South Africa 98/26 5186 -SR- 8.24
8.90% Dominican Republic (DUAL) 18/23 -SR-S 4.89 18.84
489  wuLTTa
TR 7 8.50% Uruguay (DUAL CURRENCY) 17/28 -SR-S 0.56
8.375% Indonesia 13/34 FRO068 -SR- 076 9.875% Uruguay (DUAL CURRENCY) 17/22 -SR-S 455
9.00% Indonesia 13/29 FRO071 4.48 EXE
10.50% Indonesia 08/38 FRO050 -SR- 353 astl. 88.04
8.77 I. Z0OMOFEEDSH DEMIS
A¥>3 ZARSIFv—R - FOIT
7.75% Mexico 11/42 MXN100 -SR- 5.01 4V RRYT
8.00% Mexico 03/23 MXN100 402 9.75% CLN Indonesia FR45 19BN (HSBC) 07/37 1.38
10.00% Mexico 06/36 MXN100 -5R- 9.01 11.50% CLN Indonesia FR36 (CITI) 07/19 2.68
18.04 4.06
FAIzUT &EtI. 4.06
12.149% Nigeria 14/34 "20YR' 0.72 BEEMEIsas 92.10
16.25% Nigeria 17/37 0.51 BaEe 6.38
1.23 Z DS 1.52
~Nh— MEESS 100.00
6.85% Peru (DUAL CURRENCY) 10/42 -SR-S (PEN1000) 1.51
1.51



BEASIEES JUABEZTHEEEZ (2018F 1283 18HIC#T L-HIA)

(BBfiL 1 )
HEIRTE S ESR 4,238,020,873.00
N
BT, &R 264,463,438.00
TR 4,076,106.00
268,539,544.00
&M
BRI S K OIS RARITREN 10.710,783.00
RERM. BITFHHSIOFIR 9,573.582.00
BEEHER. Y —CABM. BEBRSIOZTOMDOER 4,806,970.00
FRBL 346,920.00
25,438,255.00

BRI (18XR)
SSIRfEAE (IBK)
—REBEEESTEA
—-NERE
—RBTHES
SKIRMFIRE~ (18R)
LUFIZ 2 AREBEMEFEFIR,~ (IBR) DZXE) :
—RERMEES
—RBTHES
ERIC &L SHBEDRS
RIS AT TEER
R ERER
SihaEE
HARIRTEMEERE

243,101,289.00

(1.002,097.257.00)

(278.651.00)
54,244,186.00

(705,030,433.00)

241,063,146.00
6.725,717.00
(457,241,570.00)
466,520,000.00
(754,340,000.00)
(429,352,005.00)
3,063,607,298.00
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