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FR 257403 3.000% 05/01/31 usD 1,426,151 159,370,360 159,921,007 0.38%
FNMA SF 304  FN AB7563 3.000% 01/01/43 usb 26,578 2,974,216 2,978,000 0.01%
FN BM4896 3.000% 02/01/47 usb 8,120,074 912,281,401 908,786,652 2.17%
FN FM1743 3.000% 01/01/47 usD 278,847 31,092,286 31,198,554 0.07%
FR QA4841 3.000% 11/01/49 usD 154,742 17,077,960 17,086,752 0.04%
FR QA4865 3.000% 11/01/49 UsD 377,606 41,854,754 41,693,569 0.10%
FR QA4936 3.000% 12/01/49 usb 196,215 21,748,940 21,665,992 0.05%
GNMA2 SF 304 GNMA2 POOL# MA5192 4.000% 05/20/48  USD 3,032,977 344,619,340 342,543,640 0.82%
GNMA2 POOL# MA5264 4.000% 06/20/48  USD 277,677 31,524,645 31,356,772 0.07%
BRRETH &5t 1,778,252,147 1,773,011,590 4.22%
(;J_MO ﬁ\’l‘iﬂ&ﬁé%ﬁ%ﬁﬁfﬁ#} - CMBS (AT ENEIBREE)
—ANZUT7
WL BRACMOZ0DM  LBRTY 2019-2 ATA FLOAT 06/10/2051  AUD 289,608 21,887,562 22,126,649 0.05%
RESI 2018-TNCA A1 FLOAT 12/16/59  USD 1,044,857 115,723,172 113,409,899 0.27%
I1F¥UR
WL BRACMOZDM MFD 2008-1 A1 FLOAT 03/13/46 GBP 1,138,122 174,163,593 164,193,690 0.39%
RMACS 2006-NS2X A2A FLOAT 06/12/44  GBP 394,503 54,808,399 54,200,650 0.13%
RMACS 2006-NS3X A2A FLOAT 06/12/44  GBP 1,356,203 187,408,538 185,274,249 0.44%
RMACS 2006-NS4X A3A FLOAT 06/12/44  GBP 1,341,081 186,742,751 183,519,517 0.44%
STRA 2018-1 A FLOAT 03/12/44 GBP 1,605,358 240,111,140 230,423,725 0.55%
CMO - CMBS&ET 980,845,155 953,148,379  2.27%
&
T30
B - HXB ELEC DE FRANCE 2.000% 10/02/30 EMTN  EUR 800,000 109,162,467 109,250,232 0.26%
)=k - faanl UNIBAIL-RODAMCO 1.750% 07/01/49 EMTN  EUR 900,000 108,480,528 108,806,978 0.26%
K1Y
BEE FHE - \ENTy7  VOLKSWAGEN LEAS 1.625% 08/15/25 EMTN  EUR 811,000 102,423,687 103,464,496 0.25%
1F1)2R
CATV - BERuE BRIT SKY BROADCA 2.500% 09/15/26 EMTN  EUR 734,000 101,741,068 102,054,461 0.24%
H—=>o—
)=k - fa&a GLOBALWORTH REAL 2.875% 06/20/22 EUR 771,000 96,025,758 99,083,104 0.24%
TILSVR
BN -#HE ESB FINANCE DAC 2.125% 11/05/33 EMTN ~ EUR 737,000 102,498,274 103,697,251 0.25%
8=
B - s TAKEDA PHARMACEU 3.000% 11/21/30 REGS ~ EUR 864,000 122,063,109 125,562,841 0.30%
Vot TNT
e MEDTRONIC GLOBAL 0.250% 07/02/25 EUR 460,000 55,649,403 56,298,229 0.13%
AEpE EE - BEFE CPIPROPERTY GRO 1.450% 04/14/22 EMTN  EUR 900,000 116,207,250 112,709,645 0.27%
IINGE - 7/NLJL - # CIE FINANC RICHE 1.000% 03/26/26  EUR 1,614,000 206,867,500 205,885,345 0.49%
*529
BN -#HE ENEXIS HOLDING 0.750% 07/02/31 EMTN  EUR 845,000 103,948,673 104,648,066 0.25%
ART >
&) - s |IE2 HOLDCO 2.875% 06/01/26 EMTN  EUR 800,000 109,178,735 109,150,886 0.26%
BEEEE ABERTI 2.375% 09/27/27 EMTN EUR 800,000 104,992,948 105,343,991 0.25%
AT —F
ZDABS SCAND 6 D FLOAT 12/15/40 NOK 14,960,000 211,902,416 185,014,808 0.44%
AEE EE - BEF  AKELIUS RESIDENT 1.125% 03/14/24 EMTN  EUR 1,100,000 136,838,138 137,344,280 0.33%
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B#E ABS 20t CAALT 2017-1A C 3.480% 02/17/26  USD 950,000 107,143,069 103,716,469 0.25%
TSR - BB FIDELITY NATL IN 2.950% 05/21/39 EUR 760,000 103,570,930 108,283,909 0.26%
FISERV INC 1.625% 07/01/30 EUR 826,000 103,746,546 105,420,060 0.25%
HEIRIT JPMORGAN CHASE FXtoFL 03/11/27 EMTN  EUR 818,000 103,389,326 103,649,650 0.25%
B — Sf& -8 MARSINC 4.125% 04/01/54 144A usD 878,000 103,712,311 109,291,567 0.26%
Gl R &E CONTINENTAL RES 5.00% 09/15/22 USD 1,052,000 115,907,647 115,218,187 0.27%
BEH—EXR VERIZON COMMUNICATIO 3.250%  02/17/26 EUR 708,000 101,880,390 101,722,446  0.24%
HESET 2,527,330,173 2,515,616,901 6.00%
VTUE
FT—RANFU7
VT E AUSTRALIAN GOVT. 3.000% 03/21/47 150  AUD 663,000 59,552,593 61,416,675 0.15%
AUSTRALIAN GOVT. 5.750% 07/15/22 128 ~ AUD 5,129,000 451,413,587 439,210,472 1.05%
NI F—
VT E BELGIAN 0340 2.150% 06/22/66 80 EURO 1,600,950 256,482,145 268,968,383 0.64%
hrs
VT E CANADA-GOV'T 1.000% 06/01/27  CAD 2,759,000 217,328,987 220,514,444 0.53%
CANADA-GOV'T 1.500% 08/01/21 CAD 8,131,000 663,494,804 679,229,961 1.62%
CANADA-GOV'T 2.000% 06/01/28 CAD 18,528,000 1,567,641,416  1,594,443,401 3.80%
CANADA-GOV'T 2.250% 06/01/29 CAD 5,221,000 447,454,208 460,170,872 1.10%
i
A CHINA GOVT BOND 3.290% 05/23/29 1906  CNY 34,200,000 532,564,044 539,479,812 1.29%
CHINA GOVT BOND 3.860% 07/22/49 1910  CNY 47,600,000 746,748,508 762,677,559 1.82%
T30
VT E FRANCE O.A.T. 4.000% 04/25/60 463,045 111,821,002 112,417,125 0.27%
1)
VT E UK TSY GILT 1.500% 07/22/47 GBP 3,655,516 501,861,259 545,530,783 1.30%
UK TSY GILT 1.625% 10/22/28 GBP 7,832,260 1,217,004,469 1,212,113,707 2.89%
TORRIT7
VT AE
INDONESIA GOV'T 8.375% 03/15/34 FR68  IDR  136,007,000,000  1,155,702,028 1,137,766,559 2.71%
1907
VT E BTPS 0.950% 03/15/23 EURO 9,315,000 1,144,687,735 1,162,397,273 2.77%
BTPS 3.000% 08/01/29 EURO 3,621,000 490,093,718 509,175,227 1.21%
BTPS 3.450% 03/01/48 EURO 4,764,000 763,219,290 708,056,741 1.69%
B%
VT B JAPAN GOVT 5-YR 0.100% 03/20/23 135  JPY 120,550,000 121,282,203 121,494,027 0.29%
JAPAN GOVT 10-YR 0.400% 06/20/25 339  JPY 793,750,000 811,844,413 816,845,744 1.95%
JAPAN GOVT 30-YR 0.500% 09/20/46 52 JPY 141,000,000 132,923,964 145,510,449 0.35%
JAPAN GOVT 30-YR 0.700% 06/20/48 59 JPY 421,550,000 405,855,693 455,784,076  1.09%
JAPAN GOVT 40-YR 0.800% 03/20/58 11 JPY 543,550,000 511,991,487 612,860,778 1.46%
JAPAN 1I/L-10YR 0.100% 03/10/29 JPY 1,930,312,168 2,015,132,601 1,986,291,221 4.74%
X*¥1
VT E MEXICAN BONOS 10.00% 12/05/24 MXN 150,684,000 939,343,820 985,097,984 2.35%
MEXICAN BONQOS 8.00% 12/07/23 MXN 346,255,100 1,960,285,745 2,077,531,012 4.96%
K-SR
VT E POLAND GOVT BOND 1.500% 04/25/20  PLN 15,846,000 444,161,837 455,546,729  1.09%
ART>
VT E SPANISH GOV'T 1.150% 07/30/20  EURO 6,977,000 878,804,301 858,997,105 2.05%
SPANISH GOV'T 2.350% 07/30/33  EURO 3,800,000 502,908,570 561,175,259 1.34%
SPANISH GOV'T 3.800% 04/30/24 EURO 8,819,000 1,286,616,666 1,257,868,772 3.00%
AT —F
VAV
SWEDISH GOVERNMENT 3.50%  03/30/39  SEK 65,720,000 1,123,294,614 1,176,657,863 2.81%
SWEDISH GOVRNMNT 0.750% 11/12/29 1061 SEK 52,490,000 639,936,194 645,224,568 1.54%




=Ll

RIEfiifE

E S ] BE O% (O£ (=ESE) FHEEE%
VIUUE BE)

KE TSY INFL IX N/B 0.250% 07/15/29  USD 10,144,202 1,112,923,144  1,113,512,607 2.66%

V) ME TSY INFLIX N/B 0.875% 01/15/29  USD 10,575,101  1,233,533,924  1,220,782,922 291%

TSY INFL IX N/B 1.000% 02/15/49  USD 6,860,758 840,194,078 829,255,801 1.98%

US TREASURY N/B 1.750% 07/15/22  USD 15,463,600 1,677,023,996 1,687,334,629 4.02%

US TREASURY N/B 1.750% 07/31/21  USD 13,570,400 1,483,800,924 1,478,565,160 3.53%

US TREASURY N/B 2.125% 05/31/21  USD 9,462,400 1,030,796,342 1,035,897.887 2.47%

US TREASURY N/B 2.500% 01/31/21  USD 15,577,200 1,705,559,608 1,708,590,657 4.08%

US TREASURY N/B 2.500% 01/31/24  USD 3,810,700 422,023,357 427,854,089 1.02%

US TREASURY N/B 2.500% 12/31/20 USD 420,400 44,972,812 46,073,345 0.11%

US TREASURY N/B 2.625% 12/31/25 USD 5,652,500 637,147,731 644,387,881 1.54%

US TREASURY N/B 2.875% 09/30/23  USD 3,010,800 340,185,661 341,801,240 0.82%

US TREASURY N/B 2.875% 10/31/23 USD 2,625,000 294,187,343 298,226,071 0.71%

US TREASURY N/B 3.000% 02/15/49  USD 1,484,300 189,751,674 182,506,145 0.44%

US TREASURY N/B 3.375% 11/15/48 USD 12,886,600 1,594,489,635 1,694,600,636 4.04%

US TREASURY N/B 5.000% 05/15/37  USD 6.684.,400 982,708,815 1,029,994,547 2.46%

V7T E &8 35,690,750,945 36,309,838,198 86.61%

ARSI MESS 40,977,178,420 41,551,615,068 98.65%
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9 HA(2018F 48 5H) 10,099 A0.0 71.1 - - 1,030
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+H +M % % % % %
& 5 % 400,000 400,342 37.6 - - - 37.6
51 Tk & Z5 263,000 264,140 24.8 - - - 24.8
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R OB OB & B @ = 8,469,295 (AHEMEXE=iEE S 6,138
(D)ZE #& & # 0O #| 1,056,034,5630 (G) & EH(C+D+E+F) 8,469,295
1 707 ) B#E(figE(C ./ D) 10,080 - I A(C) 8,469,295
C1) HETAE 1,129.674,818F (E1) (BB EER A IIROTERR L LB LDESAET.
SEMEETAE 713.862M (12) ORNERESE 520, DRBNOE. TTAN SR
—BRRTTARE 74,354.117F9 BEELSIVEEENELVET,
(£2) HEKICHI BTADRR GE3) (PENEFEZBESE 550, EXOENREOR. B
IIL—XX3> hO—=) 990,000,991 FEZ UIcfiEEN STeAZZ LS|\ e EED Z LWWET,
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DIAM 70- - N{A=R AR TR F5IULTII-R 4,586,699
DIAM 70=1L M A=K RYR-T7YK BI-2 997,109
D | ANIBEY 71 V7~ T/ EEERY )~ Z<KR )L I-2> 5,972
USANIFIYT - AVhh 77 RAD=R (BBAY YY) 993,740
USANTFYYT - A A1h 77V RBI-2 (BBAYYEL) 1,987,4791
DIAM=-Y+F2Z 70-/ESI777A - 77/ R<DCEE> 9,935H
KTEIIY - TIT4T  ANTTY— (BERRE) BI-2 9,925H
HFEVVIY - TITAT  ANTTY— (BERRE) %RLI-2 9,925H
KFEIVIY - T7IT4 T ANTTI- (BEERE) RRLI-2 9,925H]
TR/ 7747 ANTTY— (BERRE) AFYIKYI-2 9,925H
HFEII 79747 ANTTY- (BEERE) MVDYFI-R 9,925
HFRI0IY - TIT4T ANTTI— (BEERE) 7IVNLTII-A 9,925H
USANSFYYT - AVhh- 77 YR E1EREY) AyYsl 9,924M
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I3a—R-T7IT7HRRT 7R 29,641,137
OnettH#oEtEL 7~ (AO—X) 99,0401
OnettFo#tL 7~ (BO—X) 99,040
OnettfioEtzL 7~ (CO—X) 99,040
HREEEZATPENT VAT 7R (BELELE) 99,109M
ENBY - AIIL-USIMA-LREET7V R (BERER) (BEAYYHY) 188,380
BV R9UL-USIMA-IREST7V K (BRARE) (BEAYIEL) 109,063H
BNV RIVL-USIMA-IREET7 1 (F1BHRER) (BEAYSY) 297,442M
WAV RIL-USIMA-IREST7VR E1THER) (B8AyYBL) 118,977M
ATV NO-MEETFHHBET 7V R (BREERERRE) 9,881,322H

HRTAGS 1,056,034,563M



