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SRPT 2014-STAR E 6.659% 11/15/27 USD 100,000 11,497,000 8,401,031 0.00%
CMBS%#1&E JPMCC 2015-UES E3.742% 09/05/32 USD 312,000 35,649,285 33,541,598 0.10%
WL BRCMOZ D1t SPST 2018-7 A 3.329% 09/24/19 usD 1,375,000 151,848,125 150,858,125 0.40%
WL BRCMO%#1E SPST 2017-LD1 D 4.110% 11/25/50  USD 760,000 85,047,800 83,244,200 0.20%
CMO - CMBS&Et 1,259,110,131  1,213,214,223 3.10%
s
F—ZAKNSU7
EZEIRIT CKES)  COMBK AUSTRALIA 3.250% 01/17/22 MTN  AUD 2,630,000 223,537,253 206,097,944 0.50%
AUST & NZ BANK 3.250% 06/03/20 TCD  AUD 2,511,000 215,584,523 195,907,785 0.50%
NZIa1—%"
ZDfhABS SJETS 2017-1 B 5.680% 08/15/42 usD 334,378 36,603,969 37,694,250 0.10%
TAIVHE
ZDMABS CIFC 2018-2A A1 3.816% 04/20/31  USD 1,416,000 154,584,720 151,665,792 0.40%
DRSLF 2018-55A A1 3.807% 04/15/31  USD 309,000 33,894,211 33,166,704 0.10%
MAGNE 2014-8A AR2 3.767% 04/15/31  USD 569,000 61,284,145 61,492,916 0.20%
SNDPT 2013-3RA A 3.930% 04/18/31 USD 1,080,000 115,943,400 116,937,227 0.30%
1F1)ZR
BR — /5t TESCO CORP TREAS 1.375% 10/24/23 EMTN ~ GBP 1,100,000 141,423,428 134,416,575 0.30%
AEEER - B TESCO PROPERTY 5.744% 04/13/40 GBP 2,500,014 423,858,102 394,077,866 1.00%
H=>o—
J—hK — #5658 GLOBALWORTH REAL 2.875% 06/20/22 EURO 771,000 96,210,504 96,788,420 0.20%
Ve TNLT
ZDftEABS HARVT 16A CR 2.500% 10/15/31 EURO 900,000 118,736,100 112,878,630 0.30%
REEER - AR CPI'PROPERTY GRO 1.450% 04/14/22 EMTN  EURO 900,000 116,207,250 111,232,182  0.30%
b 2
BH - #HE EDP FINANCE BV 3.625% 07/15/24 144A  USD 1,720,000 188,985,773 177,038,288 0.40%
AT —F
ZDfhABS SCAND 6 D 3.430% 12/15/40 NOK 14,960,000 211,902,416 189,549,184 0.50%
KE
ZESEEEZE - BH  MECCANICA HOLDIN 6.250% 01/15/40 144A  USD 553,000 73,069,692 56,728,689 0.10%
B CF INDUSTRIES INC 7.125% 05/01/20 USD 1,037,000 122,324,960 117,472,125 0.30%
BE)E - FHE - )\ENTy7 FORD MOTOR CRED 3.588% 06/02/20 AUD 4,134,000 330,710,551 320,584,910 0.80%
GEN MOTORS FIN 3.100% 01/15/19 USD 595,000 71,352,295 65,278,401 0.20%
BEjE — ZMOMABS CAALT 2017-1A C 3.480% 02/17/26  USD 950,000 107,143,069 103,828,697 0.30%
FIAOT 2018-1A F 7.160% 08/15/25 USD 839,000 91,647,184 93,885,827 0.20%
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218 $84% EE O R ALBE  sywaEs
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KE (%)
B - 1% BEmR D.R. HORTON INC 3.75% 03/01/19  USD 558,000 58,818,400 61,218,399 0.20%
HEEERIT — KEmES CAPITAL ONE NA 2.400% 09/05/19 USD 2,898,000 326,731,815 316,075,597 0.80%
J>Ea—9 DIAMOND 1 FIN/DI 5.450% 06/15/23 144A  USD 1,812,000 210,441,312 202,502,122 0.50%
HWORERIT BANK OF AMER CR 2.65% 04/01/19 USD 2,771,000 305,996,034 303,712,901 0.80%
MORGAN STANLEY 5.00% 09/30/21 USD 4,790,000 447,692,104 390,418,310 1.00%
B — FREEPORT-MC C&G 5.450% 03/15/43 USD 1,163,000 121,355,107 97,772,385 0.20%
Gt - R 8 CONTINENTAL RES 5.00% 09/15/22 USD 1,530,000 169,850,349 166,867,677 0.40%
ZDMABS WESTF 2017-A B VAR 08/15/42 usb 1,033,520 112,720,196 115,854,143 0.30%
CSH 2016-2A A 3.759% 12/17/33 usbD 1,368,672 154,578,109 150,587,186 0.40%
EHFH—E'X CVS HEALTH CORP 3.350% 03/09/21 UsD 2,839,000 315,014,635 310,753,889 0.80%
HESET 5,158,201,606 4,892,485,021 12.40%
YT AR
F—ARNSU7
DAY | AUSTRALIAN GOVT. 5.750% 05/15/21 124  AUD 11,456,000 1,008,895,189 964,332,204 2.40%
AUSTRALIAN GOVT. 2.000% 12/21/21 151  AUD 10,045,000 821,667,777 779,761,536  1.90%
AUSTRALIAN GOVT. 2.750% 10/21/19 143  AUD 2,841,000 226,629,442 220,839,119 0.50%
AUSTRALIAN GOVT. 3.000% 03/21/47 150  AUD 2,651,000 210,802,279 212,256,131  0.50%
h+s
V7)) A& CANADA-GOV'T 1.000% 06/01/27  CAD 4,448,000 335,577,776 330,903,614 0.80%
CANADA-GOV'T 1.000% 09/01/22 CAD 5,625,000 471,894,728 437,714,239 1.10%
CANADA-GOV'T 2.000% 06/01/28 CAD 4,331,000 358,831,782 349,075,595 0.90%
CANADA-GOV'T 2.000% 09/01/23 CAD 19,394,000 1,635,704,711 1,565,635,622 3.90%
CANADA-GOV'T 0.750% 03/01/21 CAD 11,745,000 961,307,267 921,353,635 2.30%
Rqy
V) fE DEUTSCHLAND REP 0.250% 08/15/28 EURO 3,526,529 449,069,372 442,708,406 1.10%
DEUTSCHLAND REP 1.250% 08/15/48 EURO 5,969,818 811,387,213 822,716,330 2.00%
DEUTSCHLAND REP 1.000% 08/15/25 EURO 7,397,000 1,017.146,375 996,661,277 2.50%
I1FUR
VT fE UK TSY GILT 1.500% 07/22/47 GBP 3,765,425 496,450,409 487,034,008 1.20%
UK TSY GILT 1.625% 10/22/28 GBP 2,757,000 410,262,185 397,133,278 1.00%
19U7
DAY | BTPS 3.750% 08/01/21 EURO 2,996,000 403,712,594 402,313,151 1.00%
BTPS 0.950% 03/01/23 EURO 12,537,000 1,564,221,396 1,533,576,777 3.80%
BTPS 2.800% 12/01/28 EURO 3,330,000 416,186,040 420,815,472 1.00%
BTPS 0.950% 03/15/23 EURO 3,270,000 407,469,580 400,207,619  1.00%
B4
VT E JAPAN GOVT 30-YR 0.500% 09/20/46 52 JPY 141,000,000 132,923,964 134,323,086 0.30%
JAPAN GOVT 40-YR 0.800% 03/20/58 11 JPY 543,550,000 511,991,487 536,496,895 1.30%
JAPAN GOVT 10-YR 0.100% 06/20/27 347  JPY 1,424,800,000 1,434,769,216  1,447,622,446 3.60%
JAPAN GOVT 5-YR 0.100% 03/20/23 135  JPY 120,550,000 121,510,273 121,829,277 0.30%
JAPAN GOVT 30-YR 0.700% 06/20/48 59  JPY 421,550,000 405,855,693 419,779,912  1.00%
JAPAN GOVT CPI LINKE 0.10% 03/10/27  JPY 816,489,674 853,293,268 845,066,813 2.10%
JAPAN GOVT 10-YR 0.400% 06/20/25 339 JPY 793,750,000 815,153,517 821,697,938 2.00%
X¥33
VA2 | MEXICAN BONOS 5.000% 12/11/19 M MXN 35,719,000 201,902,607 192,747,695 0.50%
—a1—-Y-52R
VT A& NEW ZEALAND GVT 3.00% 04/15/20 NzD 2,566,000 207,352,640 191,828,429 0.50%
NEW ZEALAND GVT 2.750% 04/15/25 0425 NzZD 8,086,000 613,584,996 619,818,439 1.50%
PEIAN
A | POLAND GOVT BOND 1.500% 04/25/20 PLN 15,846,000 444,161,837 464,872,874 1.20%




) BT NIE(HiE ;
e 2] BE O (G£m) (=ESE) SHUEE %
VTR X))
RILNHIL
V) fE PORTUGUESE OT'S 4.95% 10/25/23 EURO 5,195,000 807,821,095 791,170,413  2.00%
PORTUGUESE OT'S 5.65% 02/15/24 144A  EURO 2,529,000 404,134,009 397,455,835 1.00%
PORTUGUESE OT'S 4.125% 04/14/27 EURO 1,993,000 304,613,116 300,098,625 0.70%
PORTUGUESE OT'S 4.10% 02/15/45 EURO 1,963,990 307,381,488 299,627,531 0.70%
ART>
VT E SPANISH GOV'T 3.800% 04/30/24 EURO 8,819,000 1,318,140,414  1,294,245,723 3.20%
SPANISH GOV'T 2.350% 07/30/33  EURO 3,800,000 503,920,553 500,639,726 1.20%
AT —F
VT E SWEDISH GOVRNMNT 0.750% 05/12/28  SEK 17,615,000 226,515,439 223,837,231  0.60%
KE
AV US TREASURY N/B 3.000% 08/15/48 USD 13,214,000 1,389,364,452  1,443,345,712 3.60%
US TREASURY N/B 3.375% 11/15/48 USD 7,763,000 903,885,762 911,021,786 2.30%
US TREASURY N/B 2.750% 02/15/28 USD 7,885,500 845,475,757 869,838,135 2.20%
US TREASURY N/B 2.875% 05/15/28 USD 4,323,800 477,769,384 481,770,005 1.20%
US TREASURY N/B 2.875% 08/15/28 USD 11,354,000 1,246,663,640 1,265,216,819 3.10%
US TREASURY N/B 3.000% 09/30/25 USD 3,162,300 354,591,146 355,923,570 0.90%
US TREASURY N/B 2.875% 09/30/23 USD 1,459,000 164,158,716 162,700,362 0.40%
US TREASURY N/B 2.875% 10/31/20 USD 17,788,000 2,010,497,141 1,964,112,436  4.90%
US TREASURY N/B 3.000% 10/31/25 USD 9,028,000 1,021,703,120 1,016,333,500 2.50%
US TREASURY N/B 2.875% 10/31/23 USD 4,525,000 507,122,944 504,789,491 1.30%
US TREASURY N/B 1.000% 11/30/19 USD 14,236,000 1,585,349,246  1,539,053,665 3.80%
US TREASURY N/B 2.875% 07/31/25 USD 2,850,000 316,336,118 318,239,208 0.80%
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32,445,159,153 32,120,541,590

79.60%

39,023,676,429 38,389,678,168

95.50%
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DI AMY®x—YH—=T7 7> ROFENHDOERIKRE CHREBL LFET,

H7 72 ROLHEAERDEY TT,
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2009108298, SR T,
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= % % % % =Yl
7 (20164 B 5H) 10,098 0.1 80.6 - - 3,158
8 HA(2017F 4 H5H) 10,104 0.1 71.2 - — 1,045
9 Bi(2018F 4B 5H) 10,099 A0.0 /1.1 - - 1,030
10H3(20194 A 58) 10,098 A0.0 79.4 — — 16,167
11HA(2020 4 H 6 B) 10,089 A0.1 69.3 - - 1,139
CE1) EFEYHEREG. BEREER-FTRIEKRTT,

GI2) H77>ROAVESNBEUIIEBEDFELRVZH. ROFY—TIRUSELEETEDTH I EFE A
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2019% 4 H5 H 10,098 - 79.4 - -
4 B X 10,097 A0.0 79.4 - -
5 A X 10,096 0.0 79.4 — —
6 B X 10,097 A0.0 78.0 - -
7 B =X 10,099 0.0 74.6 — —
8 B X 10,101 0.0 74.6 - -
9 B =X 10,102 0.0 74.8 - -
10 A X 10,097 A0.0 739 - -
1M1 A X 10,094 A0.0 739 - -
12 B X 10,092 0.1 73.3 - -
202061 B =X 10,092 0.1 71.3 - -
2 B X 10,091 0.1 69.9 - -
3 A X 10,089 A0.1 69.3 — —
CRES
2020 4 H 6 H 10,089 201 69.3 - -
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W1 Z0O7) OEREHE
STEHIRPICRAE LLBARH Y E A

BEENURE|I0RRE 2019F486HA 5202064856 HET)
INFEHE

= o & = & &
FH TH
= = 11,723,868
& T % 300,183 (500.000)
W s @SB 15.223 (107.360)
B B % - (21.000)

(1) RRARRERETY BEMFHREIZSENTHBUELEA) -
(£2) () ARBEICEIZIEIDT. EROBFICESENTHI EEA.

BFSEEFRAEOEGIINRF (2019546 EHN5202064H6H%T)

HPOAIZERA DG IFEH N EE A
CE) MSEFAL R, REGSTRUREEACETY XS 158 1 HICRESNSNEB/FEATT.

WHEAEEOHH

NGR =]

(A) BRI
BN GFEE) K&

£ H x
X 5 N o | = ﬁ |>5BB# % F B R ORI A KX

§E E % ﬁg E:F ﬁﬁ §E fﬁﬁ A tt $ L\/L—F/%H)\ttﬁ 5 ﬂz L\/{ J: 2 ﬂz L\/{ J: 2 E 5'5 ;ﬁ

TH TH % % % % %

& s Z5 700,000 700,395 61.5 - - - 61.5
W H B O F 43,470 43,649 3.8 3.8 — — 3.8
¥ % B Z5 45,000 45,270 4.0 — — — 4.0
=) gt 788,470 789,314 69.3 3.8 — — 69.3

CE1) HEALERE. HROMEEREICH T SFHEEDLETH Y NHRSB 2 U ZMUWEAALTWET,
CEX2) FBMEWCDOVTE. BBRBUTICEHTERRLTVET,



(B) {EREFER
EA GBERE) RtHE#ims|

# i = i i
W % |2 ® = B| ¥ @ @ EEEAD
(SRS % ¥ M
3880 FfTEEES (24) 0.1000 100,000 100,025 2020/05/15
3890 FfTEEES (24) 0.1000 300,000 300,108 2020/06/01
3910 FfIEEES (24) 0.1000 200,000 200,162 2020/708/01
392@ FINEEES (24) 0.1000 100,000 100,100 2020/09/01
I\ 5 - 700,000 700,395 —
(G HEES) % £ =
27FE20 FEERENE 0.1770 14,670 14,672 2020/05/25
27 FE FEREASWVE 0.1000 13,800 13,794 2020/09/02
47 40 ZEETMRERE 104£ 1.3100 15,000 15,181 2021/03/719
I\ 5t - 43,470 43,649 —
EES) % = =
11208 BIREASRERGRSE - B EEE 1.1000 30,000 30,108 2020/07/31
11708 BIREASRERGRSE - B EEE 1.0000 6,000 6,030 2020/09/30
1330 BRBABREEEES - STEEE | 1.3000 5.000 5070 | 2021/04/30
1370 BRBASEEEHFRE - BFRFHE 1.2000 4,000 4,060 2021/06/30
I\ 5t - 45,000 45,270 —
= 5t - 788,470 789,314 —
WIZ SIS EDIERL 2020 4 B 6 HIRfE
5 5 _ = 213 =x
5T i ] £t B
FH %
UN *t & 789,314 69.3
J—- L -0—->% . %0 1@ 350,454 307
® B B 5 B O E £ % 1,139,769 100.0
t)

(E) SPEBEOBAFBEDBTTHBUET. Bl IS 2 EBBEAL TN ET,



BEE. 8. TS IUEBEMBEOINR WiERDIR
(2020 4 B 6 B)IR#E 4 BH2019F48B6H ZE2020664H6H
I8 E S5 M % I8 E = 5
(A) & i3 1,139,769,563H (A) B2 H & I = 4,879,508H
J—- ) - O - > =% 350,041,819 = B Gl =2 5,642,396
2 it & (5Tf%R) 789,314,782 EE Al = £762,888
3 1IN ) = 319.264 (B) & ffi 5f % 5 E 8 & 28,301,781
o 75 B m 43,245
Al h =4 ;E 93,698 = = 18 28,345,026
B X o ()% H 38 %= £(A+B) 13,422,273
Q) ?_@ B E # #(A-B) 1,139,769,563 D) B @& # |8 & = 156,380,359
T N 1,129,674,818 (Y@ % = 1B & 2 AN143,271,020
mOMOBR B 10.094.745 FMEMExX=E® 2 407,679
D)= @ & £ O # 1,129,674,8180 Q) &8 EH(C+D+E+F) 10,094,745
1 /0% EBEMEE(C, D) 10,089 R 3 H{(C)) 10,094,745
(C£1) BiETTARR 16,010,803,187H (E1) B)BIMEIZSTEEREHRDOFHMRZ(CLZLDESAET .
EBNEEETTANEE 44,692,321 (F2) BBOEEREEHDDE. TRBHDR. JTTAH SHFENMM
— BRI TTAEE 14,925,820,690M BFEELSIVEEEDZEVWWET,
(F2) BBRICHFDITARDAER (£3) (FBIETEEEREEH2ND(F. ESEDBIIEREDE. Bl
II—X3> hO—-) 990,000,991H BEZ UICEEN STTAZE LS IV EBEDZVLWWET,
D | AMFFERY 7)) V4 - T BERRY ) - A<HI-2> 870,000M
D | AMFIEEY 7> 7 ~ T EEERY ) - Z<ER )L I-2> 530,000
D | ANGTEEY 7 v 4~ 7V BEERY - X<&77UHF> kI-2> 70,000/
D | AVGTEEY 7\ v 7 ~T/BERRY )~ Z<T VML 7 a-2> 10,530,000/
D | AMSTREY 7 v #-TVBEERY ) - A<PETI-2> 149,716H
xy MIEBE77VRY-X FEMRENG L7IE 103,986
DIAM 70=/th M A= AVR- 77V BEBEL Ry hI-R 4,486,988H]
DIAM 70=1L - NMA=LK-RYR- 770K F5IULTII-R 4,586,699
DIAM 70=1L M A=K RYR-T7YK BI-2 997,109
D | AMFIEEY 71> 7 ~ T/ EEERY )~ Z<KR )L I-2> 5,972
USANITI YT - AVhL- 77 RAD=R (BBAYIBY) 993,740H
USANGTYYT - AV Ah 77V RBI-2R (BEBAYYHEL) 1,987,479
DIAM=-Y+72 70-1NESI7T52 - 777 R<DCES> 9,935H
BV 7747 ANSTY— (BEERE) M1-2 9,925M
KFEIVI 79T T ANTTI~ (BEERE) KRLI-2Z 9,925H
HEEIIY  TIF47  ANSTY- (BERERE) RRI-2 9,925H
AT/ 77T ANTFY- (BERRL) XFYIRYI-2 9,925
AFEI0ITY  TIT47 ANTTY- (BEERL) MLDYFI-R 9,925H
KBTI 79747 ANTTI- (BEERE) T3INLTINI-2 9,925H
USANSFYYT - AVhh- 77 YR E1ETREY) AyYsl) 9,924H
USANTTIVT - AVhh 77V (EVERER) AvIRL 9,924H
32— 7IT7HRRT 7R 59,376,493M
OnettFo&tEL 7~ (AO—X) 99,040
OnettHEo#tEL 7~ (BO—X) 99,040
OnettFo&tL 7~ (CO—-X) 99,040
HREBEZATHENT VAT 7R (BELELR) 99,109
Y273 NO-VEETFHRIRET 7 VR (BREERERRT) 54,500,083H

mRTTAGE

1,129,674,818H





