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TSY INFL 0.625 07/15/32 90, 000. 000 87, 333. 100
US T N/B 1.375 12/31/28 295, 000. 000 262, 601. 850
US T N/B 1.5 01/31/27 150, 000. 000 141, 884. 760
US T N/B 1.625 11/15/50 125, 000. 000 63, 681. 630
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US T N/B 1.875 02/15/51 130, 000. 000 70, 672. 260
US T N/B 2.25 02/15/52 40, 000. 000 23,704. 680
US T N/B 2.75 07/31/27 355, 000. 000 341, 770. 700
US T N/B 2.75 08/15/32 95, 000. 000 83, 763. 280
US T N/B 3.625 05/15/26 85, 000. 000 84, 316. 000
US T N/B 3.875 08/15/33 305, 000. 000 288, 225. 000
US T N/B 3.875 08/15/34 215, 000. 000 201, 629. 680
US T N/B 4. 125 10/31/26 235, 000. 000 234, 435. 450
US T N/B 4.125 10/31/27 140, 000. 000 139, 338. 280
US T N/B 4.125 11/30/31 35, 000. 000 34, 081. 250
US T N/B 4.25 02/15/54 15, 000. 000 13, 393. 350
US T N/B 4.25 08/15/54 55, 000. 000 49, 139. 050
US T N/B 4.375 07/31/26 45, 000. 000 45, 085. 250
US T N/B 4.5 11/15/54 50, 000. 000 46, 652. 340
US T N/B 4.625 06/30/25 35, 000. 000 35, 066. 950
US T N/B 4.875 04/30/26 400, 000. 000 403, 125. 000
TAYT - Ry NG 3, 5630, 000. 000 3,098, 395. 910
(558, 375, 400) (490, 104, 265)
AU R -7 | UK TREASURY 0.5 01/31/29
e 135, 000. 000 115, 771. 000
UK TREASURY 4. 125
75, 000. 000 74, 439. 220
01/29/27
UK TREASURY 4. 25
45, 000. 000 43,135. 770
07/31/34
UK TREASURY 4. 375
80, 000. 000 68, 344. 000
07/31/54
AXY R KRR NG 335, 000. 000 301, 689. 990
(65, 184, 300) (58, 702, 838)
A RRUT - INDONESTA GOV’ T 6.5
3 831, 000, 000. 000 801, 915, 000. 000
ner 02/15/31
INDONESTA GOV’ T 6. 625
1, 075, 000, 000. 000 1,037, 279, 077. 750
02/15/34
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05/15/29

1,613, 000, 000. 000

1, 682, 133, 180. 000
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3, 519, 000, 000. 000
(34, 486, 200)

3,521, 327, 257. 750
(34, 509, 007)
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(11, 692, 760)
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(7, 984, 450) (7,803, 275)
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i
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(6,672, 200) (6,513, 937)
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. 130, 000. 000 129, 440. 930
2 — X
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(1, 804, 400) (1, 796, 640)
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64, 000. 000 54, 885. 290
Jb
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TSI LTI NEF 925, 000. 000 755, 648. 440

(24,211, 413)

(19, 778, 720)

R—=F KX
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70, 000. 000 67, 333. 630
[=8n
R—=F K« XaF /Gt 70, 000. 000 67, 333. 630
(2, 674, 224) (2,572, 360)
~L—37 « U | MALAYSIA 3.892 03/15/27
R 630, 000. 000 636, 053. 850
¥¥v b
MALAYSIA 3.906 07/15/26 465, 000. 000 468, 839. 260
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1,104, 893. 110
(38, 857, 986)
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06/31/29 450, 200. 000 429, 646. 190
Ay NG 450, 200. 000 429, 646. 190
(3,476, 219) (3,317, 513)
o—n BUNDESOBL 2.1 04/12/29 175, 000. 000 173, 687. 500
BUNDESSCHAT 2.9 06/18/26 30, 000. 000 30, 262. 500
DEUTSCHLAND 0.0 08/15/52 250, 000. 000 119, 150. 000
DEUTSCHLAND 2.3 02/15/33 245, 000. 000 242, 660. 250
FRANCE OAT 0.5 06/25/44 50, 000. 000 28, 040. 120
FRANCE OAT 1.25 05/25/34 140, 000. 000 116, 861. 670
FRANCE OAT 2.5 09/24/26 40, 000. 000 40, 054. 200
IRISH 0.0 10/18/31 30, 000. 000 25,171. 030
IRISH 1.0 05/15/26 55, 000. 000 54, 091. 480
ITALY BTPS 3.85 07/01/34 115, 000. 000 117, 254. 000
SPAIN 3.25 04/30/34 205, 000. 000 206, 269. 880
SPAIN 3.5 05/31/29 10, 000. 000 10, 332. 970

a—w NGE

1, 345, 000. 000
(219, 033, 250)

1, 163, 835. 600
(189, 530, 627)

W - o

KOREA TREASURY BOND
1. 375 12/10/29

202, 000, 000. 000

190, 699, 283. 720

KOREA TREASURY BOND
4.125 12/10/33

147, 080, 000. 000

161, 674, 851. 350

CAE IRy SNV

i

349, 080, 000. 000
(37, 944, 996)

352, 374, 135. 070
(38, 303, 068)

F§7 7 Y7 +Z | SOUTH AFRICA 8.875

1, 120, 000. 000 1, 009, 185. 800
R 02/28/35
M7 7Y% TR G 1, 120, 000. 000 1, 009, 185. 800

(9, 352, 000)

(8, 426, 701)




ESL I e 1, 052, 480, 956. 400 943, 558, 159
(1, 052, 480, 956) (943, 558, 159)
WG ERES F—A KT NEW S WALES TREASURY CRP
75, 000. 000 70, 207. 500
7 - Kb 3.0 02/20/30
QUEENSLAND 2. 75 08/20/27 135, 000. 000 130, 689. 450
F—=Z b Z VT « K NEF 210, 000. 000 200, 896. 950
(20, 565, 300) (19, 673, 838)
HFE e Kv ONTARIO (PROVINCE OF)
175, 000. 000 108, 358. 440
1.9 12/02/51
HFH - R NE 175, 000. 000 108, 358. 440
(19, 223, 750) (11, 903, 175)
A% - —F >« | KOMMUNINVEST 1 SVERIGE
370, 000. 000 368, 373. 080
ra—7 1.0 05/12/25
AT —F v« yua—F JNE 370, 000. 000 368, 373. 080
(5, 242, 900) (5, 219, 847)
o—n COMMUNITY OF MADRID SPAI
45, 000. 000 43, 121. 540
2.398 06/02/31
o—n  NE 45, 000. 000 43, 121. 540
(7, 328, 250) (7,022, 343)
HWHERES At 52, 360, 200 43,819, 203
(52, 360, 200) (43, 819, 203)
R = HFH e K IBRD 1.2 07/22/26 150, 000. 000 146, 073. 760
HFHE - R NE 150, 000. 000 146, 073. 760
(16, 477, 500) (16, 046, 203)
a—n BANCO SANTANDER SA 0.1
100, 000. 000 81, 592. 370
02/27/32
COMMERZBANK AG 0. 625
70, 000. 000 69, 441. 640
05/28/25
COOPERATIEVE RABOBANK UA
100, 000. 000 94, 096. 120
0.0 06/21/27
EUROPEAN UNION 1.0
90, 000. 000 78, 844. 330
07/06/32
KFW 0.25 09/15/25 115, 000. 000 113, 235. 900
Z—m NE 475, 000. 000 437, 210. 360
(77, 353, 750) (71, 199, 707)
FeERfES AR 93, 831, 250 87, 245, 910
(93, 831, 250) (87, 245, 910)
Lg% TAYUJ - K | AT&T 3.65 06/01/51 40, 000. 000 27, 579. 470
AT&T 5.4 02/15/34 25, 000. 000 24, 810. 950
BANK OF AMERICA CORP
40, 000. 000 39, 401. 410
04/25/34
BOEING CO 5.805 05/01/50 30, 000. 000 27, 382. 020
BOEING CO/THE 6. 528
15, 000. 000 15, 594. 320
05/01/34
BROADCOM INC 3. 137
15, 000. 000 12, 063. 160
11/15/35
BROADCOM INC 3. 469
25, 000. 000 21, 442. 620
04/15/34
BROADCOM INC 4.8
10, 000. 000 9, 516. 980
10/15/34
BROADCOM INC 5. 15 25, 000. 000 24, 930. 830




11/15/31

CF INDUSTRIES INC 4. 95

5, 000. 000 4,361.720
06/01/43
CF INDUSTRIES INC 5. 15
10, 000. 000 9, 624. 640
03/15/34
CF INDUSTRIES INC 5.375
10, 000. 000 9, 195. 420
03/15/44
CHARTER COMM OPT LLC/CAP
10, 000. 000 6, 156. 860
3.7 04/01/51
CITIGROUP INC 11/17/33 10, 000. 000 10, 385. 150
CONTINENTAL RESOURCES
20, 000. 000 16, 334. 640
2.875 04/01/32
CONTINENTAL RESOURCES
10, 000. 000 9, 871. 660
5.75 01/15/31
CVS HEALTH CORP 2. 125
50, 000. 000 39, 930. 720
09/15/31
CVS HEALTH CORP 3. 25
30, 000. 000 27,203. 810
08/15/29
ENERGY TRANSFER LP 5. 95
25, 000. 000 23,724. 630
05/15/54
FORD FOUNDATION/THE
65, 000. 000 50, 444. 900
3.859 06/01/47
FREEPORT-MCMORAN INC
5, 000. 000 4,752. 080
4.25 03/01/30
GATX CORP 6.05 03/15/34 10, 000. 000 10, 334. 600
GLENCORE FUNDING LLC 2.5
5, 000. 000 4, 310. 500
09/01/30
GLENCORE FUNDING LLC
30, 000. 000 25, 233. 020
2.625 09/23/31
GLENCORE FUNDING LLC 5.7
15, 000. 000 14, 994. 840
05/08/33
GLENCORE FUNDING LLC 6.5
10, 000. 000 10, 544. 600
10/06/33
GREAT-WEST LIFECO FINANC
25, 000. 000 19, 569. 600
4.15 06/03/47
HCA INC 3.625 03/15/32 65, 000. 000 56, 918. 050
HCA INC 5.5 06/01/33 20, 000. 000 19, 588. 370
HYUNDAI CAPITAL AMERICA
15, 000. 000 14, 949. 050
5.4 06/24/31
JPMORGAN CHASE & CO
10, 000. 000 10, 142. 370
04/22/35
JPMORGAN CHASE & CO
25, 000. 000 24, 765. 690
06/01/34
JPMORGAN CHASE & CO
10, 000. 000 9, 801. 850
07/22/35
MERCK & CO INC 2.15
10, 000. 000 8, 338. 130
12/10/31
MORGAN STANLEY 04/21/34 25, 000. 000 24, 383. 390
NETFLIX INC 5.4 08/15/54 25, 000. 000 23,920. 970
NEW YORK LIFE INSURANCE
30, 000. 000 21, 402. 850

3.75 05/15/50




ONCOR ELECTRIC DELIVERY 35, 000. 000 33, 383. 210
5.55 06/15/54
ORACLE CORP 4.7 09/27/34 80, 000. 000 74, 904. 520
OVINTIV INC 6. 25

15, 000. 000 15, 267. 690
07/15/33
OVINTIV INC 6.5 08/15/34 11, 000. 000 11, 298. 230
OVINTIV INC 7.375

10, 000. 000 10, 855. 300
11/01/31
T-MOBILE USA INC 3.3

15, 000. 000 9, 657.920
02/15/51
T-MOBILE USA INC 3.4

20, 000. 000 12, 950. 840
10/15/52
T-MOBILE USA INC 3. 875

35, 000. 000 32, 830. 580
04/15/30
T-MOBILE USA INC 4.7

15, 000. 000 13, 986. 900
01/15/35
T-MOBILE USA INC 4.75

55, 000. 000 54,573. 030
02/01/28
T-MOBILE USA INC 5. 05

45, 000. 000 43, 591. 160
07/15/33
TOLL BROS FINANCE CORP

50, 000. 000 48, 939. 350
4.35 02/15/28
UNITED AIR 2016-1 B PTT

18, 020. 830 17, 653. 630
3.65 01/07/26
UNITED AIR 2016-2 B PTT

34, 039. 350 33, 520. 610
3.65 10/07/25
UNITEDHEALTH GROUP INC

10, 000. 000 6, 106. 420
2.9 05/15/50
UNITEDHEALTH GROUP INC

50, 000. 000 47, 097. 760
4.5 04/15/33
UNITEDHEALTH GROUP INC

35, 000. 000 34, 315. 270
5.15 07/15/34
VERIZON COMMUNICATIONS

10, 000. 000 6, 805. 090
2.85 09/03/41
VMWARE INC 2.2 08/15/31 30, 000. 000 24, 825. 840
WELLS FARGO & COMPANY

15, 000. 000 14, 824. 910

07/25/34

TAUH - R NG 1, 393, 060. 180 1, 261, 294. 130
(220, 354, 259) (199, 511, 505)
A4 XY A« K> | ENEL SPA 5.75 06/22/37
. 50, 000. 000 48, 459. 250
AXY R R KR NG 50, 000. 000 48, 459. 250
(9, 729, 000) (9, 429, 201)
AA A+ 75> | GOLDMAN SACHS GROUP INC
95, 000. 000 95, 387. 760
1.0 11/24/25
AAf R TF INE 95, 000. 000 95, 387. 760
(16, 470, 150) (16, 537, 376)
Z—n AIB GROUP PLC 02/16/29 100, 000. 000 107, 465. 250
CREDIT SUISSE GROUP AG
130, 000. 000 123, 721. 000
01/14/28
DANSKE BANK A/S 06/21/30 100, 000. 000 105, 988. 900




2—n  hE 330, 000. 000 337, 175. 150
(53, 740, 500) (54, 908, 973)
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(1, 355, 010, 327)
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