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$351,839,749 98.32
769,843 0.21
5,498,504 1.54
358,108,096 100.07
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FBEE + AUAUSTRALIA)
USD
Rk th 5
CBAAU 5.929 03/14/46 $ 7,717,430 0.02 2,16
CBAAU 3.907/12/47 2,572,518 0.01 0.72
USD — 4 @i 53t 10,289,948 2.88
FB % 1 CH(SWITZERLAND)
UsD
B EEH
UBS 5.379 09/06/ 45 7,099,501 0.02 1.98
UBS41/206/26/48 6,038,965 0.02 1.69
USD— & @hff %/ 3t 13,138,466 3.67
F B % FR(FRANCE)
USD
& EE 5
BPCEGP 6.915 01/14/46 2,693,783 0.01 0.75
BNP 2.824 01/26/41 1,573,506 0.01 0.44
ACAFP 2,811 01/11/41 1,997,275 0.01 0.56
SOCGEN 7.132 01/19/55 7,896,974 0.02 2.21
USD— 4fkff %3t 14,161,538 3.96
#F B % | GB(UNITED KINGDOM)
USsD
S ahtEH
BACR51/408/17/45 3,022,313 0.01 0.85
BACR 4.95 01/10/47 2,607,730 0.01 0.73
BACR 6.036 03/12/55 1,654,148 0.01 0.46
BACR 5.86 08/11/46 3,224,196 0.01 0.90
HSBC 61/209/15/37 3,458,211 0.01 0.97
HSBC 6.1 01/14/42 4,737,364 0.02 1.32
HSBC51/403/14/44 3,068,976 0.01 0.86
HSBC 6 1/209/15/37 4,764,277 0.01 1.33
HSBC 6.8 06/01/38 1,753,132 0.01 0.49
HSBC 6.332 03/09/44 2,067,713 - 0.58
LLOYDS 5.3 12/01/45 5,956,665 0.02 1.66
STANLN 5.7 03/26/44 6,264,156 0.01 1.75
USD— 4@k %3t 42,578,881 11.90
FEAE  ITUITALY)
USD
e
ISPIM 4.95 06/01/42 1,879,004 0.01 0.52
ISPIM 7.778 06/20/ 54 3,365,169 0.01 0.94
ISPIM 7.8 11/28/53 3,460,924 0.01 0.97
USD — 4 &1 4/ 3t 8,705,097 2.43
(#RE)
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FRBEE  JPJAPAN)
UsD
A RRE A
MUFG 3.751 07/18/39 $ 5,504,981 0.01 1.54
SUMIBK 6.184 07/13/ 43 3,417,168 0.01 0.95
SUMIBK 5.796 07/08/46 4,791,441 0.02 1.34
USD— 4 gkff /N3t 13,713,590 3.83
F B R NL(NETHERLANDS)
ush
B REH
RABOBK 5 1/4 08/04/45 7,409,016 0.02 2.07
FE % : US(UNITED STATES)
ush
SRR %
BAC 610/15/36 2,390,809 0.01 0.67
BAC57/802/07/42 3,011,159 0.01 0.84
BAC501/21/44 3,338,733 0.01 0.93
BAC 4.443 01/20/48 3,283,223 0.01 0.92
BAC 4.244 04/24/38 2,054,744 - 0.57
BAC 3.946 01/23/49 2,018,634 0.01 0.56
BAC 4.33 03/15/50 3,966,941 0.01 1.11
BAC 4.078 04/23/40 2,532,361 0.01 0.71
BAC 4.083 03/20/51 8,321,762 0.01 2.33
BAC 2.676 06/19/41 6,964,861 0.01 1.95
BAC 3.483 03/13/52 1,366,448 0.01 0.38
BAC 3.311 04/22/42 1,737,529 - 0.49
BAC 2.97207/21/52 2,480,297 0.01 0.69
C81/807/15/39 6,052,179 0.01 1.69
C57/801/30/42 1,986,868 0.01 0.55
C 6.67509/13/43 2,100,158 0.01 0.59
C 4.6507/30/45 2,838,215 0.01 0.79
C43/405/18/46 3,314,615 0.01 0.93
C 3.878 01/24/39 1,672,426 0.01 0.47
C4.6507/23/48 4,997,840 0.01 140
C5.316 03/26/41 631,189 - 0.18
C2.90411/03/42 1,632,618 0.01 0.46
C5.612 03/04/56 1,880,081 - 0.52
GS4.807/08/44 2,917,727 0.01 0.81
GS5.56111/19/45 1,573,714 - 0.44
GS 5.734 01/28/56 5,724,858 0.01 1.60
GS63/410/01/37 11,592,472 0.01 3.24
GS61/402/01/41 5,170,925 0.01 1.44
GS43/410/21/45 2,852,149 0.01 0.80
GS 4.411 04/23/39 1,164,796 - 0.33
GS3.2104/22/42 3,168,765 0.01 0.89
GS2.908 07/21/42 1,846,446 0.01 0.52
GS3.436 02/24/43 2,711,720 0.01 0.76
GS5.1505/22/45 5,320,459 0.01 1.49
GS4.01710/31/38 1,414,509 - 0.39
JPM 6.4 05/15/38 1,777,513 - 0.50
JPM 51/210/15/40 2,296,927 0.01 0.64
JPM 5.6 07/15/41 3,282,139 0.01 0.92
(#KRE)
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1% & # o4 ¥ oszEN» (%) ‘AH (%)
JPM 55/808/16/43 $ 1,617,114 - 0.45
JPM 4.95 06/01/45 4,742,686 0.01 1.32
JPM 4.26 02/22/48 3,205,134 0.01 0.90
JPM 3.88207/24/38 4,237,045 0.01 1.18
JPM 3.964 11/15/ 48 6,585,973 0.01 1.84
JPM 3.897 01/23/49 3,012,812 0.01 0.84
JPM 3.109 04/22/41 2,224 575 0.01 0.62
JPM 3.109 04/22/51 2,784,765 0.01 0.78
JPM 2.525 11/19/ 41 1,132,510 - 0.32
JPM 3.157 04/22/42 2,933,530 0.01 0.82
JPM 3.328 04/22/52 4,685,190 0.01 1.31
JPM 5,534 11/29/45 3,834,689 - 1.07
JPM 5.4 01/06/42 1,600,389 - 0.45
BAC 6.11 01/29/37 4,072,662 0.01 1.14
BAC73/405/14/38 1,910,277 - 0.53
MS 5,597 03/24/51 2,204,859 - 0.62
MS 2.802 01/25/52 2,411,657 0.01 0.67
MS 3.971 07/22/38 2,839,030 0.01 0.79
MS43/801/22/47 3,533,143 0.01 0.99
MS 4.3 01/27/45 4,084,717 0.01 1.14
MS 5.516 11/19/55 5,598,820 0.01 1.56
MS 63/807/24/42 4,205,154 0.01 1.17
MS 3.217 04/22/42 1,726,038 - 0.48
RJF 4.9507/15/46 1,441,202 0.01 0.40
RJF 5.6509/11/55 1,540,170 0.01 0.43
WFC 6.6 01/15/38 2,810,845 0.01 0.79
WEC 5.606 01/15/44 4,368,088 0.01 1.22
WFC53/811/02/43 1,833,208 - 0.51
WEFC 4.65 11/04/ 44 3,037,304 0.01 0.85
WFC3.905/01/45 1,531,304 - 0.43
WFC 4.911/17/45 3,398,670 0.01 0.95
WFC 4.4 06/14/46 3,160,648 0.01 0.88
WFC 43/412/07/46 3,317,735 0.01 0.93
WEFC 5.013 04/04/51 9,490,637 0.01 2.65
WEFC 3.068 04/30/41 2,196,874 - 0.61
WEC 4.611 04/25/53 5,144,950 0.01 1.44
USD— 4 ghtk 4013t 241,843,213 67.58
1H A% 351,839,749 98.32
TEH A 769,843 0.21
A F AR QBB 5,242,245 1.47
#F A $ 357851837 100.00
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2,981,147 0.83
53,413 0.02
3,034,560 0.85
187,780 0.05
106,408 0.03
65,000 0.02
60,468 0.02
419,656 0.12
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