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AGC JPY 1,700.00 5,831,000.00 1.10
AMANO JPY 2,500.00 5,320,000.00 1.00
ASAHI GROUP HOLDINGS JPY 3,100.00 13,233,900.00 2.49
CHIBA BANK JPY 7,000.00 4,298,000.00 0.81
COCOKARA FINE JPY 800.00 4,288,000.00 0.81
CONCORDIA FINANCIAL GROUP JPY 5,500.00 2,321,000.00 0.44
DAIFUKU JPY 600.00 3,012,000.00 0.57
DAIKIN INDUSTRIES JPY 500.00 5,847,500.00 1.10
DENSO JPY 2,100.00 10,275,300.00 1.93
DIC JPY 1,600.00 5,392,000.00 1.02
DISCO JPY 300.00 3,855,000.00 0.73
DMG MORISEIKI JPY 2,000.00 2,482,000.00 0.47
DON QUIJOTE HOLDINGS JPY 1.600.00 10,912,000.00 2.05
EAST JAPAN RAILWAY JPY 1,400.00 13,595,400.00 2.56
EIZO JPY 1,100.00 4,471,500.00 0.84
EN-JAPAN JPY 600.00 2,049,000.00 0.39
FP CORP JPY 500.00 3,360,000.00 0.63
FUJI ELECTRIC HOLDINGS JPY 1,600.00 5,192,000.00 0.98
FUKUOKA FINANCIAL GROUP JPY 1,600.00 3.579,200.00 0.67
GLORY JPY 1,100.00 2,721,400.00 0.51
GLP J-REIT JPY 60.00 6.714,000.00 1.26
H.LS. JPY 1,000.00 3,985,000.00 0.75
HINO MOTORS JPY 4,300.00 4,472,000.00 0.84
HITACHI JPY 3.240.00 9.511,020.00 1.79
HITACHI HIGH-TECHNOLOGIES JPY 1,400.00 4,837,000.00 0.91
HITACHI TRANSPORT SYSTEM JPY 1,400.00 4,368,000.00 0.82
HOYA JPY 1,100.00 7.,276,500.00 1.37
IRISO ELECTRONICS JPY 500.00 2,035,000.00 0.38
ITOCHU TECHNO-SOLUTIONS JPY 2,200.00 4,672,800.00 0.88
J. FRONT RETAILING CO JPY 2,000.00 2,520,000.00 0.47
JAPAN POST HOLDINGS JPY 4,600.00 5,819,000.00 1.10
JGC JPY 1,700.00 2,629,900.00 0.50
JXTG HOLDINGS JPY 8,600.00 4,959,620.00 0.93
KAO JPY 600.00 4,892,400.00 0.92
KEYENCE JPY 100.00 5,568,000.00 1.05
KOMATSU JPY 1,900.00 4,494,450.00 0.85
KUBOTA JPY 3,000.00 4,684,500.00 0.88
KURARAY JPY 3,700.00 5,735,000.00 1.08



fHEEICHT 2

AR BE NE i (F) b= (%)
KURITA WATER INDUSTRIES JPY 2,100.00 5.594,400.00 1.05
KYOCERA JPY 1,500.00 8.262,000.00 1.56
KYUDENKO JPY 1,300.00 5,421,000.00 1.02
MABUCHI MOTOR JPY 400.00 1,348,000.00 0.25
MAEDA CORP JPY 5,000.00 5,135,000.00 0.97
MAKITA JPY 1,300.00 5.,076,500.00 0.96
MARUWA JPY 800.00 4,504,000.00 0.85
MIMASU SEMICONDUCTOR JPY 1.900.00 2,479,500.00 0.47
MITSUI FUDOSAN JPY 4,000.00 9,780,000.00 1.84
MURATA MANUFACTURING JPY 800.00 11,964,000.00 2.25
NAMCO BANDAI HOLDINGS JPY 700.00 3.447.,500.00 0.65
NEXON JPY 4,000.00 5,652,000.00 1.06
NGK SPARK PLUG JPY 1,500.00 3.288,000.00 0.62
NIDEC JPY 500.00 6.,237,500.00 1.17
NIHON UNISYS JPY 1.200.00 2,941,200.00 0.55
NIPPON GAS JPY 1,000.00 3,990,000.00 0.75
NIPPON TELEGRAPH & TELEPHONE JPY 4,100.00 18,376,200.00 3.46
NOMURA RESEARCH INSTITUTE JPY 2,400.00 9,780,000.00 1.84
NSK JPY 3.300.00 3.131,700.00 0.59
OKAMOTO INDUSTRIES JPY 600.00 3,462,000.00 0.65
OMRON JPY 600.00 2,400,000.00 0.45
ORIX JPY 6.,000.00 9,633,000.00 1.81
OTSUKA JPY 700.00 2,114,000.00 0.40
PERSOL HOLDINGS JPY 1,700.00 2,781,200.00 0.52
RECRUIT HOLDINGS JPY 3.800.00 10,117.500.00 1.91
RESONA HOLDINGS JPY 7,500.00 3,965,250.00 0.75
ROHM JPY 1,100.00 7.744,000.00 1.46
RYOHIN KEIKAKU JPY 100.00 2,655,000.00 0.50
SANWA HOLDINGS JPY 3.200.00 3.996.800.00 0.75
SEKISUI CHEMICAL JPY 6.200.00 10,112,200.00 1.90
SEVEN & | HOLDINGS JPY 2,200.00 10,522,600.00 1.98
SHIMADZU JPY 1.800.00 3,913.200.00 0.74
SHIN-ETSU CHEMICAL JPY 1,400.00 11,950,400.00 2.25
SHIONOGI & CO JPY 2,000.00 12,542,000.00 2.36
SMC JPY 100.00 3.324,000.00 0.63
SOMPO HOLDINGS JPY 1.500.00 5,598,000.00 1.05
SONY JPY 1.900.00 10,119,400.00 1.91
STANLEY ELECTRIC JPY 1,700.00 5,253,000.00 0.99
SUMCO JPY 1.800.00 2,208.,600.00 0.42
SUMITOMO BAKELITE JPY 1,580.00 6.004,000.00 1.13
SUMITOMO MITSUI FINANCIAL GRP JPY 3.700.00 13,486.500.00 2.54
SUZUKI MOTOR JPY 600.00 3.340,200.00 0.63
TERUMO JPY 800.00 4,979,200.00 0.94
TOKIO MARINE HOLDINGS JPY 1.800.00 9,424,800.00 1.77
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TOKYO ELECTRON JPY 200.00 2,503,000.00 0.47
TORAY INDUSTRIES JPY 3,600.00 2,779.200.00 0.52
TOYOTA INDUSTRIES CORPORATION JPY 900.00 4,581,000.00 0.86
TOYOTA MOTOR JPY 4,100.00 26,264,600.00 4.96
TSURUHA HOLDINGS JPY 500.00 4,710,000.00 0.89
UT GROUP JPY 1,600.00 3.008,000.00 0.57
YOKOGAWA ELECTRIC JPY 3.000.00 5,703,000.00 1.07

528,814,540.00 99.57
biti =) e = 528,814,540.00 99.57
REfaE 2,640,455.37 0.50
ZOfbDREERE (363.677.89) (0.07)
HBEESE 531,091,317.48 100.00
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2,651,566.39
12,642,005.53
2,423,222.06
63.896.79
377.573.49

18,158,264.26
(5.706,133.28)

39,856,685.63
(14,779.63)
25,953.82
(11.609,974.92)
22,551,751.62

(164,997.558.00)
(342.39)
(142,446,148.77)
7,172,066.84
(80,573,584.42)
(80,711.43)
531,091,317.48
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0.284% NATIONAL AUSTRALIA BANK 15/20 S.11 - SR-

3.75% CD CWTH BK AUS. 14/19 -SR-

h*e

1.66% CANADIAN IMPERIAL BANK 17/20 -SR-
2.40% BANK OF NOVA SCOTIA 14/19 -SR-

IS5

0.425% CREDIT AGRICOLE 14/19 S4 -SR-
2.25% SOCIETE GENERALE 13/20 -SR-S
2.375% BNP PARIBAS 12/19 -SR-S

*509
0.38% RABOBANK 15/20 -SR- 527

BE

FRN KOOKMIN BANK 19/20 -SR-

FRN KOREA EXPRESSWAY 17/20 -SR-S
FRN SHINHAN BANK 19/20 -SR-

7S 7TEREER
3.25% EMIRATES NBD 14/19 '250' -SR-S

1HUZ
0.46% LLOYDS BANK 14/19 S.6 -SR-

0.875% SANTANDER UK 14/20 'B-1468" -SR-

TAUHERE
1.125% CARNIVAL 15/19
1.375% IBM CORP 12/19 -SR- REG.S

&t 1.

I. ZOfthDREMNDH SIS

&z

R1v

FRN DEKABANK DEUTSCHE 19/20 -SR-

JPY 800,000,000.00 7,404,375.75 0.15
AUD 10,680,000.00 7,242,448.37 0.15
14,646,824.12 0.30
CAD 19,170,000.00 14,474,878.81 0.30
CAD 107,580,000.00 81.,326,918.29 1.65
95,801,797.10 1.95
JPY 200,000,000.00 1.850,474.45 0.04
EUR 10,000,000.00 11,036,306.12 0.23
GBP 9,600,000.00 11,843,371.79 0.24
24,730,152.36 0.51
JPY 1,800,000,000.00 16,681,064.98 0.34
16,681,064.98 0.34
ush 20,000,000.00 20,017.540.00 0.41
ush 10,000,000.00 10,020,310.00 0.20
usD 20,000,000.00 20,020,260.00 0.41
50,058,110.00 1.02
UsD 1.500,000.00 1.502,242.50 0.03
1.502,242.50 0.03
JPY 700,000,000.00 6.475,851.57 0.13
EUR 16,275,000.00 17,875,496.19 0.37
24,351,347.76 0.50
EUR 10,880,000.00 11,925,923.44 0.24
EUR 7.500,000.00 8,230,117.02 0.17
20,156,040.46 0.41
247,927,579.28 5.06
usD 55,000,000.00 54,994,500.00 1.1
54,994,500.00 1.1
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AR HE EAE BEECK RIL) H==(%)
EE
FRN WOORI BANK 18/19 -SR- Uusb 30,000,000.00 30.014,550.00 0.61
30.014,550.00 0.61
AT1R
0.00% CITY OF BERN 19/19 CHF 15,000,000.00 15,136,102.43 0.31
0.00% CITY OF BERN 19/20 CHF 8,000,000.00 8.081,459.82 0.17
0.00% ZUERCHER KANTONALBANK 19/19 -SR-S CHF 80,000,000.00 80,661,356.99 1.65
0.00% ZUERCHER KANTONALBANK 19/19 -SR-S CHF 50,000,000.00 50,464,764.59 1.03
154,343,683.83 3.16
757 EREER
FRN FIRST ABU DHABI BANK 19/20 -SR-S UsbD 65,000,000.00 64,885,080.00 1.33
64,885,080.00 1.33
&EtI. 304,237,813.83 6.22
. EREHER
F—=AMUT
C. PAP. BUNDESIMMOBILIEN 15/10/19 EUR 10,000,000.00 10,949,415.81 0.22
C. PAP. BUNDESIMMOBILIEN 16/12/19 EUR 20,000,000.00 21,914,307.01 0.45
C. PAP. BUNDESIMMOBILIEN 25/10/19 EUR 10,000,000.00 10,950,745.93 0.22
C. PAP. BUNDESIMMOBILIEN 28/02/20 EUR 13,000,000.00 14,249,414.45 0.29
C. PAP. BUNDESIMMOBILIENGESELLSCHAFT 13/12/19  EUR 20,000,000.00 21,913,612.94 0.45
79.977.496.14 1.63
NILF—
C. PAP. COMMUNAUTE FRANCAISE DE BELGIQUE 17/12/19  EUR 15,000,000.00 16,436,735.24 0.34
C. PAP. COMMUNAUTE FRANCAISE DE BELGIQUE 27/12/19  EUR 20,000,000.00 21,918,451.73 0.45
C. PAP. LVMH FINANCE BELGIQUE 18/10/19  EUR 5,000,000.00 5,474,947 .66 0.1
C. PAP. LVMH FINANCE 16/10/19 EUR 10,000,000.00 10,949.613.96 0.22
CD BELFIUS BANK 07/10/19 EUR 40,000,000.00 43,793,481.31 0.90
98,573,229.90 2.02
PAPS AN
C. PAP. OP CORPORATE BANK 07/10/19 EUR 20,000,000.00 21,896,793.20 0.45
CD NORDEA BANK (UK) 18/12/19 NOK 450,000,000.00 49,442,276.47 1.01
71,339,069.67 1.46
TR
C. PAP. AG FRANC DEVELOPPEMENT 11/10/19 EUR 30,000,000.00 32,846,690.70 0.67
C. PAP. AG FRANC DEVELOPPEMENT 15/10/19 EUR 10,000,000.00 10,949,454.13 0.22
C. PAP. BFCM 01/11/19 EUR 20,000,000.00 21,905,255.62 0.45
C. PAP. BFCM 06/11/19 EUR 7,000,000.00 7,667,407.31 0.16
C. PAP. BFCM 14/05/20 EUR 55,000,000.00 60,388,650.41 1.24
C. PAP. BFCM 15/10/19 EUR 27,000,000.00 29,564,510.44 0.60
C. PAP. CRCAM COTES D'ARMOR 03/10/19 EUR 25,000,000.00 27,369,417.80 0.56
C. PAP. EDF 07/10/19 EUR 13,000,000.00 14,232,814.53 0.29
C. PAP. ENGIE 30/09/19 EUR 10,000,000.00 10,947,500.00 0.22
C. PAP. HSBC FRANCE 07/10/19 EUR 70,000,000.00 76,637,902.59 1.57
C. PAP. MICHELIN 03/10/19 EUR 35,500,000.00 38.864,351.75 0.79
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C. PAP. MICHELIN 30/09/19 EUR 20.000,00000  21.895,000.00 0.45
C. PAP. RATP EPIC 22/10/19 EUR 16,700,000.00 18,287,603.11 0.37
C. PAP. RATP EPIC 28/10/19 EUR 25.000,00000  27.378,843.60 0.56
C. PAP. RESEAU DE TRANSPORT D'ELECTRICITE 30/09/19  EUR 43,000,000.00 47,074,250.00 0.96
C. PAP. SVENSKA HANDELSBANKEN (FR) 09/04/20 EUR 15,000,000.00 16,461,329.34 0.34
C. PAP. UNIBAIL-RODAM-WEST 04/12/19 EUR 10,000,000.00 10,956,162.76 0.22
C. PAP. BANK OF CHINA (FR) 09/12/19 EUR 73,500,000.00 80,526,412.28 1.65
C. PAP. BANQUE POPULAIRE 18/12/19 EUR 4500000000  49.305,121.70 1.01
C. PAP. BFCM 11/09/20 EUR 5,000,000.00 5,494,715.01 0.11
C. PAP. CRCAM BRIE PICARDIE 17/01/20 EUR 40,000,000.00 43,843,217.99 0.90
C. PAP. EDF 04/10/19 EUR 3000000000  32.854.769.96 0.67
C. PAP. EDF 08/10/19 EUR 57.000.000.00  62.406,197.59 1.28
C. PAP. EDF 28/10/19 EUR 37.000,000.00  40519.372.08 0.83
C. PAP. ENGIE 07/10/19 EUR 24,000,00000  26275.862.83 0.54
C. PAP. GECINA 21/10/19 EUR 5.600.000.00 6.131.949.35 0.13
C. PAP. MICHELIN 07/10/19 EUR 40,000,000.00 43,792,452.24 0.90
C. PAP. SODEXO FINANCE 07/10/19 EUR 20,000,000.00 21,896,228.31 0.45
C. PAP. UNIBAIL-RODAM-WEST 26/11/19 EUR 30,000,000.00 32,865,279.56 0.67
C. PAP. VINCI 16/10/19 EUR 20,000.000.00  21.898,647.71 0.45
941,237,370.70 19.26
K1Y
C. PAP. BAYERISCHE LANDESBANK 29/10/19  EUR 50,000,000.00 54,757,780.24 1.12
C. PAP. BAYERISCHE LANDESBANK 29/11/19  EUR 32,000,000.00 35,058,866.04 0.72
C. PAP. COMMERZBANK AG 10/10/19 EUR 10,000,000.00 10,948,667.00 0.22
C. PAP. COMMERZBANK AG 12/11/19 EUR 30,000,000.00 32,858,684.78 0.67
C. PAP. DEKABANK DEUTSCHE GIROZENTRALE 07/10/19  EUR 10,000,000.00 10,948,273.99 0.22
C. PAP. DEKABANK DEUTSCHE GIROZENTRALE 08/10/19  EUR 10,000,000.00 10,948,402.07 0.22
C. PAP. DEKABANK DEUTSCHE GIROZENTRALE 14/02/20  EUR 36,000,000.00 39,478,680.51 0.81
C. PAP. HSH PORTFOLIOMGMT 12/02/20 EUR 10,000,000.00 10,964,624.08 0.22
C. PAP. LBK BADEN-WUERTTEMBERG 07/02/20 EUR 15,000,000.00 16,452,046.41 0.34
C. PAP. LBK HESSEN-THERING 17/08/20 EUR 50,000,000.00 54,930,537.27 1.12
C. PAP. BANK OF CHINA (DE) 06/12/19 EUR 6.,500,000.00 7,119,558.18 0.15
C. PAP. BAYERISCHE LANDESBANK 06/12/19  EUR 30,000,000.00 32,870,708.42 0.67
C. PAP. DEKABANK DEUTSCHE GIROZENTRALE 27/02/20  EUR 9,500,000.00 10,420,077.64 0.21
C. PAP. DEUTSCHE-BAHN 30/09/19 UsD 20,000,00000  20,000,000.00 0.41
C. PAP. HSH PORTFOLIOMANAGEMENT 07/10/19  EUR 25,000,000.00 27,370,728.76 0.56
C. PAP. SAP 13/11/19 EUR 26.000.000.00  28,476.832.30 0.58
403,604.467.69 8.24
&8
C. PAP. CNPC FINANCE (HK) 14/11/19 usb 14,000,000.00 13,956,551.00 0.29
C. PAP. CNPC FINANCE HONG KONG 04/11/19 USD 35,000,000.00 34,915,464.50 0.71
C. PAP. CNPC FINANCE HONG KONG 18/12/19  USD 4500000000  44,758,098.00 0.92
C. PAP. CNPC FINANCE HONG KONG 30/09/19  USD 25.000,00000  25,000,000.00 051
CD AGRICULTURAL BANK OF CHINA (HK) 04/11/19 -SR- USD 46,000,000.00 45,897,916.80 0.94
CD CHINA CONSTRUCTION BANK (HK) 29/11/19  USD 18,000,000.00 17,930,430.00 0.37
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CD DEVELOPMENT BANK OF CHINA (HK) 20/12/19  USD 23,000,000.00 22,888,185.50 0.47
CD KDB ASIA 15/11/19 usb 9,000,000.00 8.975,049.30 0.18
CD KEB HANA BANK 18/12/19 Usb 15,000,000.00 14,928,078.00 0.31
229,249,773.10 4.70
FITLS2R
C. PAP. CATERPILLAR INTERNATIONAL FINANCE 08/10/19  EUR 16,500,000.00 18,064,816.46 0.37
C. PAP. CATERPILLAR INTERNATIONAL 11/10/19 EUR 40,000,000.00 43,794,992.06 0.90
C. PAP. CATERPILLAR INTERNATIONAL FINANCE 16/10/19  EUR 28,000,000.00 30.,658,241.66 0.63
92,518,050.18 1.90
B=x
C.PAP. AGRICULTURAL BANK CHINA (JP) 23/12/19 USD 75,000,000.00 74,603,925.00 1.53
C.PAP. BANK OF CHINA 18/12/19 usb 30,000,000.00 29,854,587.00 0.61
CD BANK OF CHINA (JP) 23/10/19 usb 6,500,000.00 6,490,729.70 0.13
CD SHIZUOKA BANK 07/10/19 EUR 10,000,000.00 10,948,147.00 0.22
TBI JAPAN 05/11/19 5848 -SR- JPY 5,000,000,000.00 46,239,763.45 0.95
TBI JAPAN 07/10/19 S842 -SR- JPY 7,500,000,000.00 69,346,885.71 1.42
TBI JAPAN 16/12/19 '857" -SR- JPY ©.000,000,000.00 55,491,987.79 1.13
TBI JAPAN 18/11/19 S851 JPY 900,000,000.00 8,323,282.24 0.17
TBI JAPAN 28/10/19 S847 -SR- JPY 3.000,000,000.00 27,742,970.45 0.57
TBI JAPAN 30/09/19 S841 -SR- JPY 8,000,000,000.00 73,968,532.06 1.51
403,010,810.40 8.24
Vot TLT
C. PAP. CHINA CONSTRUCTION BANK (LU) 14/11/19  EUR 38,000,000.00 41,613,283.83 0.85
C. PAP. DH EUROPE FINANCE 07/10/19 EUR 10,000,000.00 10,947,997.02 0.22
C. PAP. DH EUROPE FINANCE 09/10/19 EUR 12,500,000.00 13,685,204.27 0.28
C. PAP. DH EUROPE FINANCE 16/10/19 EUR 36,000,000.00 39,415,473.15 0.81
C. PAP. DH EUROPE FINANCE 21/10/19 EUR 15,000,000.00 16,423,732.89 0.34
C. PAP. DH EUROPE FINANCE 28/10/19 EUR 5,000,000.00 5,474,866.65 0.1
C. PAP. MAGNA INTERNATIONAL INVESTMENT 04/10/19  EUR 10,000,000.00 10,947,744.13 0.22
CD ICBC (LU) 08/11/19 usb 9,000,000.00 8,978,255.10 0.18
CD ICBC (LU) 13/12/19 EUR 17,500,000.00 19,173,849.99 0.39
CD ICBC (LU) 26/02/20 EUR 10,000,000.00 10,964,718.23 0.22
CD ICBC (LU) 28/02/20 EUR 20,000,000.00 21,929,813.05 0.45
199,554,938.31 4.07
*509
C. PAP. ABB FINANCE 30/09/19 EUR 6,500,000.00 7,115,875.00 0.15
C. PAP. ABB FINANCE 15/10/19 EUR 25,000,000.00 27,373,432.79 0.56
C. PAP. ABB FINANCE 16/10/19 EUR 68,500,000.00 75,004,120.74 1.53
C. PAP. AEGON 15/10/19 EUR 24,000,000.00 26,278,605.83 0.54
C. PAP. AEGON 24/10/19 EUR 10,000,000.00 10,950,650.69 0.22
C. PAP. JT INTERNATIONAL FINANCIAL SERVICES 12/11/19  USD 50,000,000.00 49,875,310.00 1.02
C. PAP. PACCAR FINANCIAL EUROPE 07/10/19 EUR 15,000,000.00 16,422,493.09 0.34
213,020.488.14 4.36
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IOHR-L
CD SHINHAN BANK (5G) 29/10/19 usbD 15,000,000.00 14,973,366.00 0.31
CD SHINHANPORT BANK (SG) 23/12/19 usbD 10,000,000.00 9,949,541.00 0.20
24,922,907.00 0.51
B2E
C. PAP. INDUSTRIAL BANK OF KOREA (UK) 08/11/19 EUR 25,000,000.00 27.,380,622.56 0.56
C. PAP. WOORI BANK (UK) 16/12/19 usbD 18,000,000.00 17,910,984.60 0.37
C. PAP. WOORI BANK (UK) 30/09/19 EUR 5,000,000.00 5,473,750.00 0.1
CD KEB HANA BANK 21/10/19 EUR 37,000,000.00 40,512,964.07 0.83
CD WOORI BANK (UK) 18/11/19 usbD 50,000,000.00 49,841,315.00 1.02
CD WOORI BANK (UK) 19/11/19 usbD 24,000,000.00 23,922,302.40 0.49
165,041,938.63 3.38
AT —F
C. PAP. SVENSKA HANDELSBANKEN 03/04/20 EUR 20,000,000.00 21,946,838.60 0.45
C. PAP. SVENSKA HANDELSBANKEN 11/10/19 EUR 25,000,000.00 27,372,420.15 0.56
C. PAP. SVENSKA HANDELSBANKEN 15/11/19 EUR 50,000,000.00 54,770,194.71 1.12
C. PAP. SKANDINAVISKA ENSKILDA BANKEN 06/04/20 EUR 40,000,000.00 43,899,755.26 0.90
C. PAP. SKANDINAVISKA ENSKILDA BANKEN 10/03/20 EUR 74,000,000.00 81,188,267.09 1.66
229,177,475.81 4.69
A1 A
TBI SWITZERLAND 03/01/20 A.8312 CHF 30,000,000.00 30,308,976.71 0.62
TBI SWITZERLAND 03/10/19 S6.8325 CHF 40,000,000.00 40,328,613.77 0.82
TBI SWITZERLAND 07/11/19 5S3.8343 CHF 30,000,000.00 30,271,627.18 0.62
TBI SWITZERLAND 10/10/19 S3.8339 CHF 45,000,000.00 45,377,371.21 0.93
TBI SWITZERLAND 28/11/19 S3.8346 CHF 30,000,000.00 30,287,094.47 0.62
176,573,683.34 3.61
1¥UR
C.PAP. LSE GROUP 11/10/19 EUR 5,000,000.00 5,474,276.57 0.1
C.PAP. MITSUBISHI 28/10/19 EUR 47,000,000.00 51,469,303.41 1.05
C.PAP. MITSUBISHI CORPORATION FINANCE (UK) 31/10/19 EUR 25,000,000.00 27,378,236.01 0.56
C.PAP. STD CHARTERED BK 09/03/20 EUR 45,000,000.00 49,352,040.49 1.01
CD GOLDMAN SACHS INTERNATIONAL 12/11/19 USD 50,000,000.00 49,869,740.00 1.02
CD GOLDMAN SACHS INTERNATIONAL BANK 13/12/19  USD 50,000,000.00 49,779,000.00 1.02
CD MITSUBISHI UFJ TRUST & BANKING (UK) 08/10/19  JPY 2,900,000,000.00 26,813,697.44 0.55
CD MITSUBISHI UFJ TRUST & BANKING (UK) 09/10/19  EUR 30,000,000.00 32,846,069.98 0.67
CD MITSUBISHI UFJ TRUST & BANKING (UK) 16/10/19  JPY 2,300,000,000.00 21,266,378.28 0.43
CD MIZUHO BANK LONDON 19/11/19 usbD 9,000,000.00 8,972,939.70 0.18
CD QATAR NATIONAL BANK (UK) 15/10/19 EUR 45,000,000.00 49,271,533.67 1.01
CD QATAR NATIONAL BANK (UK) 28/10/19 EUR 45,000,000.00 49,278,750.81 1.01
CD SHINHAN BANK (UK) 25/11/19 EUR 10,000,000.00 10,952,724.15 0.22
CD SHINHAN BANK (UK) 25/11/19 usD 25,000,000.00 24,914,047.50 0.51
457,638,738.01 9.35
T AUHERE
C. PAP. HONEYWELL INTERNATIONAL 02/10/19 EUR 35,000,000.00 38,316,579.52 0.78
C. PAP. HONEYWELL INTERNATIONAL 04/12/19 EUR 14,000,000.00 15,334,721.13 0.31



fHEEICHT 2

AR BE EAE BEECK RIL) H==(%)

C. PAP. HONEYWELL INTERNATIONAL 07/10/19  EUR 15,000,000.00 16,422,100.62 0.34
C. PAP. HONEYWELL INTERNATIONAL 22/11/19 EUR 20,000,000.00 21,904,603.15 0.45
C. PAP. JP MORGAN SECURITIES 18/11/19 usb 40,000,000.00 39,882,428.00 0.82
C. PAP. PROCTER & GAMBLE 08/10/19 EUR 15,000,000.00 16,422,343.66 0.34
C. PAP. PROCTER & GAMBLE 18/10/19 EUR 10,000,000.00 10,949,269.12 0.22
C. PAP. PROCTER & GAMBLE 24/10/19 EUR 23,000,000.00 25,184,751.67 0.52
C. PAP. COLGATE PALMOLIVE 29/10/19 EUR 13,000,000.00 14,236,510.52 0.29
C. PAP. COLGATE-PALMOLIVE 08/10/19 EUR 70,000,000.00 76,638,921.80 1.57
C. PAP. COLGATE-PALMOLIVE 24/10/19 EUR 45,000,000.00 49,277.292.60 1.01
C. PAP. HONEYWELL INTERNATIONAL 16/12/19 EUR 29,500,000.00 32,315,884.31 0.66

356.885,406.10 7.31
ST 4,142,325,843.12 84.73
HEBMEEFSE 4,694,491,236.23 96.01
REfaE 136,111,776.80 2.78
ZDEDIEEEE 58,921,924.19 1.21
HBEESE 4,889,524,937.22 100.00



BERSEES JUHBERREEE

2019 9 H30BIC# T LIzHARE

(BBf7 1 KR
SRS ESR 3,747,526,605.09

INg
(EEISN U 22,181,248.05
27y FEEICRBFIE 8,131,072.93
FAZHR 9,148,501.06
39,460,822.04

&H
BRI S SO ERERIEREM 6,279,536.90
REHM. RITFEHSLUFIR 1,433,648.06
ERIREM. BEEBRASLUZTOMOER 1,401,918.64
H — 2 IREN 1,241,709.52
FRH 449,438.70
515 442.07
27y FEE|C R B3ILFIE 8.142,467.16
TLZY R - FTIHIN - ATV FEEICRB FLIT A 1,187,202.81

BREMREE 18K
— REHFMEEZSTEA)
—BEES|
— BB THIESE|
RV F /Ty R - FTAIN - ATy TRE]
RIRMFIE, 18K
LUITFIC %2 RERMEHERIRR  BROEE) :
—REGMS
— BB TS|
— 27w FRE|
EBRIC X2 MEEDIEN,FH
REISFRTFIEE
RESERER
Xihp e
BRIRTEMIESERE

20,136,363.86
19,324,458.18
—97.794,845.71
1.431,013.48
177.281.895.17
1,187,202.81
101,429,723.93

—40,325,673.66
47,702,085.54
—527.884.76
108,278,251.05
14,205,272,344.30
—13,170,931,844.82
—620,418.40
4,889,524,937.22
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