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FeH B HARES
202547 H 10 H BI7E
; 1112
s HEICEENT
M ZEEE (1)
ESH I 5,931, 955
i 5 RES 80, 269
RERRAE S5 1, 337, 397
AR s 7,893, 829
&t 15, 243, 450
(T VAT ¢ TEBIEICET 5 )
HUFEHIIHY FHA,
(BEYEE L ORs BT 5 ER)
MU EHIIH Y FHA,
(1470 FHRICEE T 2 D)
202547 H 10 H BI7E
10 %72 0 Wl pERE 2.0353M
(15 112472 0 fliE pERE) (20, 353H)
BT IR BA R
1 AMREARPMR
(1) Bk
FUEHIIH Y EH A,
(2) BRALAOH RS
202547 A 10 H BfE
FliE BEENSY iz FRIAIFRER FEAT AR ik
[EfERES: 7 A VY« K/ | REPUBLIC OF CHILE 2.45
0L/31/31 200, 000. 000 178, 102. 560
US T N/B 1.375 12/31/28 295, 000. 000 271, 555. 560
US T N/B 1.625 11/15/50 125, 000. 000 65, 002. 430
US T N/B 1.75 08/15/41 435, 000. 000 286, 139. 930
US T N/B 1.875 02/15/51 130, 000. 000 72, 068. 750
US T N/B 2.75 07/31/27 610, 000. 000 596, 739. 630




US T N/B 2.75 08/15/32 95, 000. 000 87, 008. 490
US T N/B 3.0 05/15/45 115, 000. 000 87, 197. 850
US T N/B 3.75 06/30/30 350, 000. 000 347, 210. 930
US T N/B 4.5 11/15/54 35, 000. 000 32,941.010
US T N/B 4.625 02/15/35 445, 000. 000 455, 394. 900

TAYI - R NG 2, 835, 000. 000 2,479, 362. 040
(413, 598, 150) (361, 714, 128)
A4 XU AR | UK TREASURY 4. 125
. 5, 000. 000 5,017. 680
N 01/29/27
UK TREASURY 4. 25
20, 000. 000 19, 587. 120
07/31/34
UK TREASURY 4. 375
105, 000. 000 106, 497. 300
03/07/30
UK TREASURY 4. 375
80, 000. 000 67, 908. 640
07/31/54
AFXY R KRR NG 210, 000. 000 199, 010. 740

(41, 693, 400)

(39, 511, 592)

AV RRTT - INDONESTA GOV’ T 6. 625

675, 000, 000. 000 678, 616, 920. 000
T 02/15/34

A RRXTT - T N 675, 000, 000. 000 678, 616, 920. 000
(6, 075, 000) (6, 107, 552)
S H - Kb CANADA 2.75 03/01/30 70, 000. 000 69, 505. 550
CANADA 3.25 06/01/35 40, 000. 000 39, 596. 480
T R NE 110, 000. 000 109, 102. 030

(11, 733, 700)

(11, 637,914)

o ET e N

TITULOS DE TESORERIA 7.5

v

08/26/26

218, 800, 000. 000

215, 296, 861. 020

aa BT - XY NEE 218, 800, 000. 000 215, 296, 861. 020
(7, 960, 382) (7, 832, 930)
TR —IL . SINGAPORE 3.5 03/01/27
255, 000. 000 262, 313. 400
rv
SRR —IV e RV JhEE 255, 000. 000 262, 313. 400

(29, 087, 850)

(29, 922, 090)

A z—T .
7 a—7

SWEDEN 0. 125 05/12/31

420, 000. 000

377, 063. 400

SWEDEN 0. 75 05/12/28

920, 000. 000

894, 562. 000

ATz —F

72— /NEk

1, 340, 000. 000
(20, 569, 000)

1,271, 625. 400
(19, 519, 450)

A e R=Y THATLAND 1.6 12/17/29 1, 460, 000. 000 1, 472, 479. 050
B e R— B 1, 460, 000. 000 1, 472, 479. 050
(6, 540, 800) (6, 596, 706)
—a2—3—5 > | NEW ZEALAND 4.5 04/15/27
20, 000. 000 20, 408. 440
R v
Za—I—F K- R hE 20, 000. 000 20, 408. 440
(1, 753, 000) (1, 788, 800)
J V7 =— 2 | NORWAY 1.375 08/19/30
. 145, 000. 000 129, 763. 530
7 — X
NV z— - 7ua—3x Nt 145, 000. 000 129, 763. 530
(2, 096, 700) (1, 876, 381)

NCTY —
ZENIVE

HUNGARY 3.0 08/21/30

7, 800, 000. 000

6,674, 370. 220




NI — Tk

I AN

7,800, 000. 000

6,674, 370. 220

(3, 354, 000) (2, 869, 979)
7'Z YV« L7 | BRAZIL NTN 01/01/31

896, 000. 000 778, 068. 290
v
TIUN e LTIV R 896, 000. 000 778, 068. 290

(23, 444, 646)

(20, 358, 857)

R—=Fo KX

POLAND 2.5 07/25/26

70, 000. 000 68, 802. 970
wF
R—=F K- XaF /hit 70, 000. 000 68, 802. 970
(2, 825, 900) (2,771, 576)
~lL—=v7 MALAYSIA 3.892 03/15/27
R 630, 000. 000 639, 380. 510
¥ b
MALAYSTA 3.906 07/15/26 465, 000. 000 469, 574. 150

~L—=v7 - U

¥ b hE

1, 095, 000. 000
(37, 626, 938)

1, 108, 954. 660
(38, 106, 455)

A%z -~ [ MEXICAN BONDS 8.5
05/31/29 450, 200. 000 448, 563. 820
AFTa Y NG 450, 200. 000 448, 563. 820
(3, 531, 729) (3,518, 893)
2—n BUNDESOBL 2.4 04/18/30 60, 000. 000 60, 573. 000
BUNDESSCHAT 1.7 06/10/27 390, 000. 000 388, 744. 200
DEUTSCHLAND 0.0 08/15/52 250, 000. 000 109, 575. 000
DEUTSCHLAND 2.3 02/15/33 80, 000. 000 79, 164. 000
FRANCE OAT 0.5 06/25/44 50, 000. 000 27, 747. 340
FRANCE OAT 2.5 09/24/26 40, 000. 000 40, 297. 040
FRANCE OAT 3.2 05/25/35 265, 000. 000 261, 773. 810
IRISH 0.0 10/18/31 30, 000. 000 25, 590. 960
IRISH 1.0 05/15/26 55, 000. 000 54, 588. 110
ITALY BTPS 3.85 07/01/34 155, 000. 000 160, 905. 500
SPAIN 2.7 10/31/48 20, 000. 000 16, 308. 810
SPAIN 3.15 04/30/35 195, 000. 000 193, 775. 880
SPAIN 3.5 05/31/29 10, 000. 000 10, 413. 830

a—nr /hEE

1, 600, 000. 000
(273, 968, 000)

1,429, 457. 480
(244, 766, 004)

HEEE » 7 o4 v

KOREA TREASURY BOND
1.375 12/10/29

202, 000, 000. 000

191, 406, 128. 180

KOREA TREASURY BOND
4.125 12/10/33

147, 080, 000. 000

160, 774, 148. 140

FEE - v+ b

it

349, 080, 000. 000
(37, 177, 020)

352, 180, 276. 320
(37,507, 199)

F7 7 V% +F | SOUTH AFRICA 8.875
1, 120, 000. 000 1, 055, 063. 200
VN 02/28/35
M7 7V 5T K /NG 1, 120, 000. 000 1, 055, 063. 200
(9, 195, 200) (8, 662, 069)
932, 231, 414. 460 845, 074, 575

(932, 231, 414)

(845, 074, 575)

F—AKZY NEW S WALES TREASURY CRP
140, 000. 000 134, 519. 000
7« Fv 3.0 02/20/30
QUEENSLAND 2. 75 08/20/27 135, 000. 000 132, 871. 050
F—=ALZUT - R /G 275, 000. 000 267, 390. 050

(26, 270, 750)

(25, 543, 771)




HFH e FL ONTARIO (PROVINCE OF) 175, 000. 000 104, 688. 110
1.9 12/02/51
HFH - K NEE 175, 000. 000 104, 688. 110
(18, 667, 250) (11, 167, 081)
a—n COMMUNTTY OF MADRID SPAI
45, 000. 000 43, 726. 690
2.398 06/02/31
a—n NE 45, 000. 000 43, 726. 690
(7, 705, 350) (7,487, 321)
M EREE: AR 52, 643, 350 44,198, 173
(52, 643, 350) (44, 198, 173)
iR g S5 HFHE e K IBRD 1.2 07/22/26 150, 000. 000 147, 779. 320
HFH R NE 150, 000. 000 147, 779. 320
(16, 000, 500) (15, 763, 620)
a—n BANCO SANTANDER SA 0.1
100, 000. 000 83, 655. 150
02/27/32
COOPERATIEVE RABOBANK UA
100, 000. 000 96, 143. 730
0.0 06/21/27
EUROPEAN UNION 1.0
90, 000. 000 80, 097. 370
07/06/32
KFW 0.25 09/15/25 115, 000. 000 114, 620. 500
Z—m NE 405, 000. 000 374, 516. 750
(69, 348, 150) (64, 128, 503)
¥rERES: ARt 85, 348, 650 79, 892, 123
(85, 348, 650) (79, 892, 123)
A 7 A Y« R/ | ANHEUSER-BUSCH CO/INBEV
25, 000. 000 24, 244. 850
4.7 02/01/36
ANHEUSER-BUSCH CO/INBEV
20, 000. 000 18, 220. 300
4.9 02/01/46
ANHEUSER-BUSCH INBEV WOR
15, 000. 000 18, 919. 950
8.2 01/15/39
AT&T 3.65 06/01/51 40, 000. 000 28, 177. 490
AT&T 5.4 02/15/34 25, 000. 000 25, 570. 450
AT&T 6.05 08/15/56 20, 000. 000 20, 263. 210
AT&T INC 4.5 05/15/35 20, 000. 000 18, 974. 240
BANK OF AMERICA CORP
70, 000. 000 71, 006. 270
04/25/34
BOEING CO 5.805 05/01/50 30, 000. 000 28, 549. 920
BOEING CO/THE 6. 528
15, 000. 000 16, 254. 340
05/01/34
BROADCOM INC 3. 137
15, 000. 000 12, 563. 830
11/15/35
BROADCOM INC 3. 469
25, 000. 000 22, 168. 320
04/15/34
BROADCOM INC 4.8
10, 000. 000 9, 806. 170
10/15/34
BROADCOM INC 5. 15
25, 000. 000 25, 614. 770
11/15/31
CANADIAN NATL RESOURCES
15, 000. 000 14, 860. 250
5.4 12/15/34
CANADIAN NATL RESOURCES
10, 000. 000 10, 349. 330

6.25 03/15/38




CF INDUSTRIES INC 4. 95 5, 000. 000 4, 412. 690
06/01/43
CF INDUSTRIES INC 5.15
10, 000. 000 9, 914. 320
03/15/34
CF INDUSTRIES INC 5. 375
10, 000. 000 9, 256. 300
03/15/44
CHARTER COMM OPT LLC/CAP
10, 000. 000 6, 571. 420
3.7 04/01/51
CITIGROUP INC 11/17/33 10, 000. 000 10, 687. 810
CIVITAS RESOURCES INC
5, 000. 000 5,117. 420
8.625 11/01/30
CIVITAS RESOURCES INC
25, 000. 000 25,451. 750
8.75 07/01/31
COMCAST CORP 2. 937
10, 000. 000 5, 813. 900
11/01/56
CONTINENTAL RESOURCES
20, 000. 000 16, 842. 490
2.875 04/01/32
CONTINENTAL RESOURCES
25, 000. 000 25, 241. 200
5.75 01/15/31
CVS HEALTH CORP 2. 125
50, 000. 000 42, 549. 100
09/15/31
CVS HEALTH CORP 3.25
30, 000. 000 28, 430. 630
08/15/29
DIAMONDBACK ENERGY INC
20, 000. 000 19, 987. 530
5.4 04/18/34
DIAMONDBACK ENERGY INC
5, 000. 000 5, 018. 760
5.55 04/01/35
DIAMONDBACK ENERGY INC
15, 000. 000 15,917.710
6.25 03/15/33
ENERGY TRANSFER LP 5. 95
25, 000. 000 23,512. 050
05/15/54
FORD FOUNDATION/THE
65, 000. 000 50, 314. 930
3.859 06/01/47
FREEPORT-MCMORAN INC
20, 000. 000 19, 529. 860
4.25 03/01/30
FREEPORT-MCMORAN INC 5. 4
20, 000. 000 20, 202. 460
11/14/34
GATX CORP 6.05 03/15/34 10, 000. 000 10, 546. 590
GLENCORE FUNDING LLC 2.5
5, 000. 000 4, 490. 900
09/01/30
GLENCORE FUNDING LLC
30, 000. 000 26, 239. 280
2.625 09/23/31
GLENCORE FUNDING LLC
15, 000. 000 15, 256. 130
5.186 04/01/30
GLENCORE FUNDING LLC
15, 000. 000 15, 234. 190
5.673 04/01/35
GLENCORE FUNDING LLC 5.7
15, 000. 000 15, 473. 200
05/08/33
GLENCORE FUNDING LLC 6.5
10, 000. 000 10, 807. 560
10/06/33
GOLDMAN SACHS GROUP INC 10, 000. 000 10, 188. 520




01/28/36

GREAT-WEST LIFECO FINANC

25, 000. 000 19, 787. 420
4.15 06/03/47
HCA INC 3.5 07/15/51 5, 000. 000 3, 284. 280
HCA INC 3.625 03/15/32 65, 000. 000 59, 761. 840
HCA INC 5.5 06/01/33 20, 000. 000 20, 398. 010
HYUNDAI CAPITAL AMERICA

15, 000. 000 15, 285. 210
5.4 06/24/31
IRON MOUNTAIN INC 5. 25

15, 000. 000 14, 747. 550
07/15/30
JPMORGAN CHASE & CO

10, 000. 000 10, 459. 140
04/22/35
JPMORGAN CHASE & CO

25, 000. 000 25, 602. 330
06/01/34
JPMORGAN CHASE & CO

30, 000. 000 30, 334. 500
07/22/35
MICRON TECHNOLOGY INC

5, 000. 000 5, 205. 780
6.05 11/01/35
MORGAN STANLEY 01/18/35 35, 000. 000 35, 648. 130
MORGAN STANLEY 04/21/34 25, 000. 000 25, 307. 490
NETFLIX INC 5.4 08/15/54 25, 000. 000 24, 367. 270
NEW YORK LIFE INSURANCE

30, 000. 000 21, 889.510
3.75 05/15/50
ONCOR ELECTRIC DELIVERY

35, 000. 000 33, 701. 840
5.55 06/15/54
ONEOK INC 4.75 10/15/31 15, 000. 000 14, 794. 260
ONEOK INC 5.05 11/01/34 10, 000. 000 9, 684. 420
ORACLE CORP 4.7 09/27/34 40, 000. 000 38, 487. 350
OVINTIV INC 6. 25

15, 000. 000 15, 422. 540
07/15/33
OVINTIV INC 6.5 08/15/34 11, 000. 000 11, 414. 370
OVINTIV INC 7.375

10, 000. 000 10, 906. 020
11/01/31
RIO TINTO FIN USA PLC

65, 000. 000 65, 675. 420
5.25 03/14/35
ROCKETMTGE CO-ISSUER INC

10, 000. 000 8, 868. 110
4.0 10/15/33
SM ENERGY CO 7.0

30, 000. 000 29, 501. 220
08/01/32
STEEL DYNAMICS INC 5. 25

50, 000. 000 49, 906. 610
05/15/35
T-MOBILE USA INC 3.3

15, 000. 000 9, 871. 060
02/15/51
T-MOBILE USA INC 3.4

20, 000. 000 13, 296. 180
10/15/52
T-MOBILE USA INC 3. 875

35, 000. 000 33, 877. 390
04/15/30
T-MOBILE USA INC 4.7

15, 000. 000 14, 469. 550
01/15/35
T-MOBILE USA INC 4.75

55, 000. 000 55, 050. 100

02/01/28




T-MOBILE USA INC 5. 05 45, 000. 000 45, 026. 600
07/15/33
TOLL BROS FINANCE CORP

50, 000. 000 49, 702. 280
4.35 02/15/28
UNITED AIR 2016-1 B PTT

16, 093. 750 15, 899. 010
3.65 01/07/26
UNITED AIR 2016-2 B PTT

30, 399. 310 30, 202. 960
3.65 10/07/25
UNITEDHEALTH GROUP INC

10, 000. 000 9, 683. 470
4.5 04/15/33
UNITEDHEALTH GROUP INC

15, 000. 000 14, 892. 150
5.0 04/15/34
UNITEDHEALTH GROUP INC

15, 000. 000 13, 277. 070
5.05 04/15/53
UNITEDHEALTH GROUP INC

15, 000. 000 15, 042. 150
5.15 07/15/34
UNITEDHEALTH GROUP INC

15, 000. 000 13, 878. 700
5.375 04/15/54
VERIZON COMMUNICATIONS

55, 000. 000 47, 260. 190
2.355 03/15/32
VERIZON COMMUNICATIONS

10, 000. 000 7,074. 000
2.85 09/03/41
VERIZON COMMUNICATIONS

30, 000. 000 21, 405. 390
3.55 03/22/51
VMWARE INC 2.2 08/15/31 30, 000. 000 25, 944. 060
WELLS FARGO & COMPANY

30, 000. 000 30, 814. 840
07/25/34
WELLS FARGO & COMPANY

15, 000. 000 14,978.720

12/03/35

TAYT - R NG 2,012, 493. 060 1, 900, 638. 880
(293,602, 613) (2717, 284, 206)
A4 XU R -7 | COOPERATIEVE RABOBANK UA
35, 000. 000 33, 881. 380
N 5.25 05/23/41
ENEL SPA 5.75 06/22/37 50, 000. 000 49, 566. 560
AXY R KRR NG 85, 000. 000 83, 447. 940

(16, 875, 900)

(16, 567, 754)

AR T TV

GOLDMAN SACHS GROUP INC

L0 11/24/95 95, 000. 000 95, 284. 430
AAf A 7T INEF 95, 000. 000 95, 284. 430
(17, 483, 800) (17, 536, 146)
o—n AIB GROUP PLC 02/16/29 100, 000. 000 107, 980. 770
CREDIT SUISSE GROUP AG
0L/ 14/28 130, 000. 000 126, 425. 000
DANSKE BANK A/S 06/21/30 100, 000. 000 107, 059. 590
o—n NE 330, 000. 000 341, 465. 360
(56, 505, 900) (58, 469, 114)
s & 384, 468, 212. 523 369, 857, 220
(384, 468, 213) (369, 857, 220)
e 1, 339, 022, 091

(1, 339, 022, 091)
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TAUA - K EStiegiies 11851 26. 30 47.72

A& 88E4H 20. 16
AFYR KRR E fE e 48540 2.87 4.19

[axice s 2881 1.20
AL RRTT « LET [EfE RS 18810 0. 44 0. 46
F—=ANZUT - RL T ERES 2844 1.86 1.91
AFH - B EfE AR 284 0.85 2.88

M ERES LE4 0.81

FEERIE S 18547 1.15
QBT - Y EMERES 185 0. 57 0.58
SUHR—=I - B [EME R 1E5H7 2.18 2.23
AR TT A& 188 1.27 1.31
AU xz—FT v« Ja—F EfE e 2841 1. 42 1. 46
A - N=Y FEfE& e 1854 0.48 0.49
=a—Y—Zv K- KL E fEFES 1861 0.13 0.13
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