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500,000 ABN AMRO BANK N 7.125% 07/06/2022 EUR 63,717,089 86,483,267 3.83%
100,000 AUST & NZ BANK 5.125% 09/10/19 EUR 10,750,271 14,702,806 0.65%
550,000 BANQ FED CRD MU 3.00% 05/21/24 EUR 72,543,695 82,517,976 3.65%
200,000 BARCLAYS BK PLC 10.00% 05/21/21 GBP 28,973,854 38,262,166 1.69%
300,000 BARCLAYS PLC 2.00% 02/07/28 EMTN EUR 39,043,632 40,480,347 1.79%
500,000 BBVA SUB CAP UNIPERS 3.5% 04/11/24 EUR 67,192,628 70,493,550 3.12%
200,000 BNP PARIBAS 5.75% 01/24/22 GBP 27,945,388 35,256,891 1.56%
300,000 BNP PARIBAS 2.875% 03/20/26 EUR 42,108,584 43,415,467 1.92%
500,000 BPCE 4.63% 07/18/23 EUR 70,211,845 80,777,512 3.57%
300,000 CITIGROUP INC 5.50% 09/13/25 ush 31,705,961 38,085,005 1.69%
200,000 CITIGROUP INC 5.88% 07/01/24 GBP 25,750,070 37,033,273 1.64%
100,000 COM BK AUSTRALI 5.50% 08/06/19 EUR 14,043,062 14,720,365 0.65%
221,000 COMMERZBANK AG 4.000% 03/30/27 EMTN EUR 21,931,028 34,120,379 1.51%
300,000 COMMERZBANK AG 7.75% 03/16/21 EUR 39.837.719 49,260,099 2.18%
300,000 CREDIT AGRICOLE 7.38% 12/18/23 GBP 43,196,203 59,187,743 2.62%
200,000 CREDIT SUISSE 6.50% 08/08/23 usD 19,862,000 25,269,831 1.12%
400,000 CREDIT SUISSE 5.75% 09/18/25 EUR 54,728,444 61,599,716 2.73%
200,000 DANSKE BANK A/S 3.875% 10/04/23 EUR 26,520,694 27.852,788 1.23%
100,000 DEUTSCHE BANK A 5.00% 06/24/20 EUR 11,527,297 14,910,674 0.66%
350,000 GOLDMAN SACHS 4.75% 10/12/2021 EUR 47,027,690 54,525,715 2.41%
200,000 GOLDMAN SACHS GP 4.250% 10/21/25 usb 21,891,744 23,555,140 1.04%
200,000 HSBC HOLDINGS 4.25% 03/14/24 ush 20,330,925 23,542,722 1.04%
100,000 HSBC HOLDINGS 3.375% 01/10/24 EUR 13,282,648 13,988,909 0.62%
100,000 ING BANK NV 2.5% 02/25/26 EUR 13,114,724 14,804,965 0.66%
300,000 ING GROEP NV 3.625% 02/15/29 EMTN EUR 35,849,418 43,203,696 1.91%
200,000 INTESA SANPAOLO 2.86% 04/23/25 EUR 25,604,002 27,973,807 1.24%
400,000 INTESA SANPAOLO 3.93% 09/15/26 EUR 51,819,910 59,377,138 2.63%
300,000 JPMORGAN CHASE 3.375% 05/01/23 usD 32,702,542 34,363,531 1.52%
200,000 KBC GROEP NV 2.375% 11/25/24 EMTN EUR 23,443,031 28,134,824 1.25%
400,000 KBC GROUP NV 1.625% 09/18/29 EMTN EUR 52,361,410 54,379,724 2.41%
300,000 LLOYDS TSB BANK 6.50% 03/24/20 EUR 34,275,925 46,321,118 2.05%
100,000 MERRILL LYNCH 5.50% 11/22/21 GBP 14,950,168 17,397,205 0.77%
300,000 MORGAN STANLEY 4.10% 05/22/23 usb 30,575,600 35,221,519 1.56%
200,000 MORGAN STANLEY 4.875% 11/01/22 ush 21,089,118 24,269,414 1.07%
400,000 NATL AUSTRALIAB 2.00% 11/12/24 EUR 56,762,923 55,654,956 2.46%
200,000 NAT'L WESTMINSTER BK 6.50% 09/07/21 GBP 27,729,327 35,416,478 1.57%
200,000 NORDEA BANK AB 4.25% 09/21/22 usb 20,512,412 23,649,732 1.05%
100,000 NORDEA BANK AB 4.50% 03/26/20 EUR 11,035,530 14,857,291 0.66%
200,000 RABOBANK 3.88% 07/25/23 EUR 26,680,018 31,544,294 1.40%
250,000 RABOBANK 4.63% 05/23/29 GBP 42,774,330 44,973,635 1.99%
600,000 SANTANDER ISSUA 2.50% 03/18/25 EUR 65,839,234 85,264,724 3.77%
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550,000 SKANDINAV ENSKI 2.50% 05/28/2026 EUR 74,459,336 78,961,756 3.49%
400,000 SOCIETE GENERAL 4.00% 06/07/23 EUR 52,072,014 62,704,772 2.78%
100,000 SOCIETE GENERAL 2.50% 09/16/26 EUR 13,590,775 14,367.346 0.64%
200,000 STANDARD CHART 3.63% 11/23/22 EUR 20,809,229 30,371,791 1.34%
300,000 STANDARD CHART 7.75% 04/03/18 GBP 35,113,937 46,510,849 2.06%
300,000 SUMITOMO MITSUI 4.00% 11/09/20 EUR 33,243,079 44,861,850 1.99%
300,000 SUMITOMO MITSUI 4.85% 03/01/22 ush 24,090,592 35,903,034 1.59%
200,000 SVENSKA HNDLSBK FXtoVA 01/15/24 EUR 27,590,772 27,780,761 1.23%
300,000 UBS AG 5.125% 05/15/24 usD 30,580,448 36,545,367 1.61%
100,000 UBS AG FXtoFL 02/12/2026 EUR 14,356,236 15,205,501 0.67%
250,000 UBS AG JERSEY FXtoFL 08/17/2022 ush 19,704,787 32,987,180 1.46%
300,000 UNICREDIT SPA FXtoVA 05/02/23 ush 29,817,001 34,256,971 1.52%
100,000 UNICREDIT SPA FXtoVA 10/28/25 EUR 15,156,251 15,079,495 0.67%
200,000 WELLS FARGO 5.25% 08/01/23 GBP 23,685,821 35,887,833 1.59%
400,000 WELLS FARGO CO 4.13% 08/15/23 ush 38,319,051 47,424,460 2.09%

tHHEGET 1,853,831,422 2,205,699,358 97.62%
BRI A EMESE 1,853,831,422 2,205,699,358 97.62%
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JS5ZAAUD (BAM)
BRI A 163,880,974
BASRIRTE 1 OH/ V) fiEE MR 8,323
J752ZBRL (BFM)
BARIRTE IS EERR 964,729,297
HARIRTE 1 D72 W s FEMEE 4,711
JSZACNY (B4FM)
HRIRTEAIEEER 346,133,081
HARIRYE 1 072 ) fE s 11,410
752 JPY (BFM)
RIS 784,834,889
HAZRIRME 1 072 ) [ E Mg 7.870
20171283 1HIRE. RERBEDOABIITEZNIETIEDEY T,
AR BAEE Fr ] FHEE Ert] REIFFIES
7S5 AAUD
20184 1 8248 AUD 1,890,000 JPY 160,580,070 5,649,679
JS5ABRL
2018% 1 B248 EUR 300,000 JpY 39,813,000 846,095
TS ZCNY
20184 1 8248 CNY 20,092,000 JPY 341,271,260 5,506,530
T7 2 REE
2018% 1 B248 EUR 5,801,597 JpY 774,803,265 11,488,994
20184 1 B248 JPY 419,641,314 usb 3,710,000 2,062,859
25,554,157
AR BABE =5 SoilEE Ert] REIRIER
7S5 ZAAUD
20184 1 8248 JPY 160,580,070 EUR 1,208,695 (3.234,736)
JS5ABRL
20184 1 B248 BRL 29,470,000 JpY 1,021,618,808 (23,282,036)
20184 18248 JPY 39,813,000 BRL 1,179,450 (142,491)
20184 1 8248 JPY 1,021,618,809 EUR 7,663,503 (17.018,146)
JS5ACNY
20184 1 B248 JPY 341,271,260 EUR 2,551,397 (4,520,446)
TSRXJPY
20184 1 8248 JPY 793,300,000 EUR 5,979,137 (17.054,389)
T 7 R
20184 1 8248 JPY 355,161,950 GBP 2,340,000 (1,453,006)
(66,705,250)
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6 B3(2015F£4 B 6 H) 10,090 0.1 82.8 — — 9,524
7 B3(2016F£4 B 5H) 10,098 0.1 80.6 — — 3,158
8 BA(2017F£4 B 5H) 10,104 0.1 71.2 — — 1,045
9 BH(2018F 4B 5H) 10,099 A0.0 71.1 — — 1,030
1083(2019% 4B 5H) 10,098 A0.0 79.4 — — 16,167
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2018 4 H5H 10,099 - 71.1 - -
4 A X 10,099 0.0 71.0 - -
5 B X 10,099 0.0 73.6 - -
6 A X 10,098 A0.0 72.2 - -
7 B =X 10,098 A0.0 72.2 — —
8 A X 10,097 A0.0 88.4 - -
9 B X 10,097 A0.0 79.1 - -
10 B X 10,097 A0.0 77.9 - -
11 B X 10,097 A0.0 78.2 — —
12 B X 10,096 A0.0 71.4 — -
2009 1 B =X 10,097 A0.0 /1.4 — -
2 A X 10,095 A0.0 71.4 — -
3 B X 10,100 0.0 79.4 - -
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20194¢ 4 H5H 10,098 0.0 79.4 - -
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N | A & B F 40,605 (34'956)
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(I1) REIZERSTT @EFFHEISENTBUELA) -
GX2) () NEREBCLZEINT. LROBTICESENTSYELA.
BFAZEERAEORGKRE (2018FE 4B 6 HNS520196485H% )
FRh OFEREFRA & DELE R
R & HA = HA
x N BNE% [SorEmm x FEEE  [SormmEE
A Comsinne| B/A C 2Rmstawp| D/C
B8AH B8AH % B8AH B8AH %
N # & 12,676 202 1.6 200 - -
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(A) BEZEFRBIFIR
B GBERE) RitE

E i x
X 7 . | >5BB# %o B R R AKX
¥ OE % g5 M | ME A =X OTEAEE S e LI 2 &0 L2 &% &
+H +M % % % % %
& i % | 12,600,000| 12,631,008 78.1 - - - 78.1
w3 B B = 135,830 136,409 0.8 0.6 — — 0.8
¥ K B = 66,000 67,019 0.4 - - 0.1 0.4
a st | 12,801,830 | 12,834,437 79.4 0.6 - 0.1 79.3
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(E£2) EBMRRICDOVTIE. BBRBUNCZEHTERRLTLET,
(B) {EIRIEHREE
EAR FBERER) LrEERE
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(EEEESS) % +H +H
3010 FINEEES (1 045) 1.5000 200,000 200,658 2019/06/20
1230 FVEEES (54) 0.1000 12,000,000 12,029,040 2020/03/20
3880 FINEERES (24) 0.1000 100,000 100,281 2020/05/15
3910 FINEEES (24) 0.1000 200,000 200,672 2020/08/01
3920 FINEEES (24) 0.1000 100,000 100,357 2020/09/01
uN 5 - 12,600,000 12,631,008 -
(75 {EEESS) % +H +H
260FE 40 BEENENE 0.2090 14,810 14,816 2019/06/24
26FEFE 10 KRMHAHOUE 0.2200 6,000 5,999 2019/06/27
215260 BANRNERE 1.4400 10,000 10,045 2019/07/30
26FE REIERBASWVE 0.1600 9,200 9,194 2019/09/02
3310 KRERFERERE 1.4100 10,000 10,078 2019/10/29
26 FEF70 GBEEAERE 0.2000 6,500 6,495 2019/12/25
21HFE350 EERRERE 1.4600 40,000 40,457 2020/01/22
43@ JIBEHRERE 5% 0.1370 10,850 10,863 2020/03/19
27FE20 FEERENE 0.1770 14,670 14,697 2020/05/25
2 7FE FEHNREBHSME 0.1000 13,800 13,762 2020/09/02
uN st — 135,830 136,409 -
(FFFR1ESS) % +H +H
890 HROABREBRRE - BHREKSE 1.3000 4,000 4,026 2019/09/30
030 HREAEREBRRE - GHREKE 1.4000 8,000 8,075 2019/11/29
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100@8 HRBASEEREFE - BFHREHEE 1.4000 9,000 9,117 2020/02/28
11208 BIREASRERHEE - BEEEE | 1.1000 30,000 30,455 2020/07/31
11708 BIREABSREHEE - BEEE#E | 1.0000 6,000 6,093 2020/09/30
1330 BIREABREREE - BEEEEE | 1.3000 5,000 5,139 2021/04/30
1370 BREXASEEEERSE - BFREEE 1.2000 4,000 4111 2021/06/30
I =t - 66,000 67,019 -
= 5t - 12,801,830 12,834,437 —
Wi E(EEHEDER 2019 4 B 5 HIRME
A P4 H
5 5 _ = _ HA =
=¥ (i %8 tr B
FH %
N Tt & 12,834,437 79.4
J—-J)b - 0—->Y%. % O 3,332,745 206
® & B F B E # % 16,167,183 100.0
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(2019 4 A5 B)IR#E 4 BH2018F48B6H ZE2019%4H5H
] =i = B x 18 =] =) B
(A) & E| 16,167,183,546H (A) Big H & I = 6,929,090
3 - ) - O — > %| 3330773.5% § ?i ;H 2 Zgg%g}
UN ElGfitE 12,834,437,61 - o mm oam e ’
; ji ﬁ( Wﬁz 831 537222 (B)%& ffi 5f % 55 E 18 #| 210516322
* X = , , 7= =5 Fay 73,746
Ell i & =5 394,512 = = B 210,590,068
(B) & & - (C) # )] fth & H 2279
(CO)# & E # ZA-B)| 16,167,183,546 (D) & HA 18 & ®(A+B+CQ) ~3,587,511
T | 16.010.803.187 (E)di H # #& jﬁ w8 10,082,629
o TR F)® #H = B & = 248,033
RO O#R BOE # &) 156380359 (G B I 18 5 % 18 & £ 149933274

(D)% @ & :’k’.‘.‘\ O #| 16,010,803,1870 (H) & Sf(D+E+F+QG) 156,380,359
1 A0O%7 V) B4E(fZE(C /D) 10,098H XOH OB E B E FH 156,380,359
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D | AMSEEY 71 4~ T/ BERRY - X<&R I I-2> 530,000
D | AMFEEY 7)) ¥4~ 7 VEEERY ) - X<@7 7UH7Y RI-2> 70,000H
D | AMEBEY 7Y v 77V BERRY ) -Z<TFVML7NI-2> 10,530,000/
HRA Ty KT 7> V-2 (EFSE) <BI-2> 1,281,836
HRATTY Y BEGERY -2 (BRARY) <®NLI-2> 246,797H
HRAIT)y KT 7 REEERY)-X (BRABR) <73IMLTLI-2> 1,689,581
RN Ty RIS T 7> RERERY -2 (BASEL) <$PETI-2> 654,944/
D | AMSTEEY 7)) VA4~ TV EBEERY ) - A<PETI-2> 149,716M
2y NISERT 7 RY)-2 FERREAK L7 A 103,986/
DIAM 70—/ A=K KR - 770K BEERSNRTY N I-2 4,486,988H
DIAM 70-Rl NMA=RRYR-T7VR TF5YULTII-R 4,586,699
DIAM 70-Nl-N{1=bR-AVR-T72R HI-2 997,109
D | AMSFEEY 71 v 4~ TV BERRY - X< R I-2> 5,972
DIAM XEU—Kk- -12HLATSTR 994,728M
USANTFIYT - A A1k T7YRAD-2 (BEAYYSY) 993,740/
USANSTYYT - Ak 77V RBI-R (BEBAYYAEL) 1,987,479
DIAM=-Y+7Z 70-/ESI777A - 77/ R<DCEE> 9,935H]
KFEIVIS  TITAT  ANTTY- (BEERD) G- 9,925H
HFET0I - TITAT  ANTTY— (BERRE) KR)I-2 9,925H
KFEIVIY 79747 ANTTI- (BEERE) RRLI-2Z 9,925H]
HEETRITY  TIFAT ANTTY— (BERRE) XFYINYI-Z 9,925H
HEEI0IY 79747 ANTTV- (BEERE) MLDYFI-R 9,925H
KFBYYIY TIT4T ANTTY- (BEERE) 73VMLTNI-R 9,925H
USANSFYYT - AVhh- 77 R E1TREY) AyYsl 9,924H
USANSTIYT ANk 770K (E1TRER) AvIBL 9,924
KEHEAR7IY NO-VEBT 7Y R<BEAY IH)> 9,909M
KEHAR7IY M O- VBB T 72 R<BEAY IRL> 9,909M
32— T7IT7HRRT 7R 99,019,705H
OnettHio8tL 7~ (AO—X) 99,040M
OnettFo#tL 7~ (BO—X) 99,040/
OnettHioEtzL 7~ (CO—X) 99,040
Y273V NO-VEETFHIRET 7 /R (BREERERRTE) 39,612,786

USD/JPYS1FIvIAy V877K -2019 (EiemEREFER 14,851,485,149H
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16,010,803,187H






