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SEKISUI CHEMICAL JPY 6, 500. 00 12, 376, 000. 00 2.58
SEVEN & I HOLDINGS JPY 1, 900. 00 7, 605, 700. 00 1.59
SHIMADZU JPY 2,300. 00 7,912, 000. 00 1.65
SHIN-ETSU CHEMICAL JPY 1, 100. 00 13, 266, 000. 00 2.77
SHIONOGI & CO JPY 1, 700. 00 11, 503, 900. 00 2.40
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SHIP HEALTHCARE JPY 1, 200. 00 6, 060, 000. 00 1.26
SMC JPY 100. 00 5,029, 000. 00 1.05
SOMPO HOLDINGS JPY 1, 300. 00 5, 590, 000. 00 1.17
SONY JPY 1, 700. 00 12, 581, 700. 00 2.62
STANLEY ELECTRIC JPY 1, 700. 00 5, 406, 000. 00 1.13
SUMCO JPY 1, 800. 00 3, 286, 800. 00 0. 69
SUMITOMO MITSUI FINANCIAL GRP JPY 3, 200. 00 12, 921, 600. 00 2. 69
SUZUKI MOTOR JPY 1, 100. 00 5,023, 700. 00 1.05
TOKIO MARINE JPY 1, 600. 00 9, 790, 400. 00 2.04
TOYOTA INDUSTRIES CORPORATION JPY 1, 400. 00 8, 862, 000. 00 1.85
TOYOTA MOTOR JPY 3, 200. 00 24, 684, 800. 00 5.14
TSUGAMI JPY 2, 400. 00 2, 685, 600. 00 0.56
UT GROUP JPY 1, 500. 00 4,935, 000. 00 1.03
YOKOGAWA ELECTRIC JPY 3,900. 00 7,523, 100. 00 1.57
477, 744, 900. 00 99. 60
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WREHMRES R & O DO HIE EEB RIS

20204 3 A 31 HBIE
(BA7 - M)
M P
k4] W 0] el (7:1) x5
(%)
I. AROEREELRGI AN BB EN TS -3 OBRH H 3 HH TR S TV BEBERD H 5 M
l-Cia
F—AMZVT
FRN BHP BILLITON FINANCE 15/20 ’ 15’ EUR 500, 000. 00 59, 600, 948. 00 0.16
0.343% ANZ BANKING GROUP 15/20 —SR- JPY 1, 200, 000, 000. 00 1, 200, 900, 000. 00 3.16
1.69% TOYOTA FINANCE AUSTRALIA 17/20 -SR- USD 1, 542, 000. 00 166, 453, 517. 00 0. 44
1.92% TOYOTA FINANCE AUSTRALIA 16/20 -SR-S AUD 2, 351, 000. 00 156, 781, 606. 00 0. 41
7.75% TELSTRA CORP 10/20 —SR- AUD 1, 200, 000. 00 81, 275, 953. 00 0.21
1, 665, 012, 024. 00 4.38
FEN—V VR
2.50% SINOPEC GROUP OVERSEAS 15/20 USD 3, 286, 000. 00 355, 341, 833. 00 0.94
355, 341, 833. 00 0.94
B E
0.289% ROYAL BANK OF CANADA 15/20 -SR- JPY 700, 000, 000. 00 700, 441, 000. 00 1.85
1.65% PROVINCE OF ONTARIO 10/20 S.105 —SR- JPY 100, 000, 000. 00 100, 303, 160. 00 0.26
2.50% TORONTO-DOMINION BANK 15/20 —SR- USD 3, 333, 000. 00 360, 911, 055. 00 0.95
1, 161, 655, 215. 00 3.06
T4 F R
0.15% NORDEA BANK 17/20 -SR-S SEK 29, 000, 000. 00 311, 471, 988. 00 0.82
311, 471, 988. 00 0. 82
7R
0.435% CREDIT AGRICOLE 15/20 S7 -SR- JPY 200, 000, 000. 00 200, 160, 000. 00 0.53
0. 473% BPCE 15/20 S10 -SR- JPY 500, 000, 000. 00 500, 550, 000. 00 1.32
700, 710, 000. 00 1.85
i
1. 125% SHANGHAI ELECTRIC 15/20 -SR-S EUR 3, 400, 000. 00 405, 658, 409. 00 1.07
405, 658, 409. 00 1.07
A A
0.10% JAPAN 18/20 -SR- JPY 1, 500, 000, 000. 00 1, 500, 135, 000. 00 3.95
3.23% MIZUHO BANK 15/20 —SR- AUD 2,943, 000. 00 196, 716, 202. 00 0.52
1, 696, 851, 202. 00 4.47
NI IS
FRN BANK OF CHINA LUX 17/20 -SR-S EUR 2,500, 000. 00 298, 062, 318. 00 0.79
298, 062, 318. 00 0.79
AT H
0. 38% RABOBANK 15/20 -SR— S27 JPY 800, 000, 000. 00 800, 400, 000. 00 2.11
1.67% COOPERATIEVE RABOBANK U.A. 10/20 - SR- JPY 100, 000, 000. 00 100, 498, 000. 00 0.26
1.75% BMW FINANCE NV 15/20 -SR-S SEK 6, 000, 000. 00 64, 687, 472. 00 0.17
965, 585, 472. 00 2.54
wE
0.30% SHINHAN BANK 18/20 SA -SR-S JPY 300, 000, 000. 00 300, 010, 830. 00 0. 79
4.25% EXPORT-IMPORT BANK OF KOREA 14/20 - SR- AUD 1, 550, 000. 00 103, 556, 151. 00 0.27
403, 566, 981. 00 1.06
ANRA v
0. 43% SANTADER CONSORT FINANCE 17/20 -SR-S JPY 200, 000, 000. 00 200, 138, 860. 00 0.53
200, 138, 860. 00 0.53
Ay x—F v
0.292% SVENSKA HANDELSBKORT BANK 15/20 - SR- JPY 900, 000, 000. 00 900, 765, 000. 00 2.37
900, 765, 000. 00 2.37
AA R
0.00% CITY OF LAUSANNE 19/20 CHF 6, 000, 000. 00 675, 670, 654. 00 1.78
675, 670, 654. 00 1.78
AFY R
3.497% BP CAPITAL MARKETS 13/20 —SR— CAD 8, 000, 000. 00 612, 780, 577. 00 1.61
612, 780, 577. 00 1.61
T AY I ARE
0.275% PROCTER & GAMBLE 15/20 -SR- JPY 900, 000, 000. 00 900, 190, 890. 00 2.37
2.60% COCA—COLA 16/20 —SR- AUD 3, 000, 000. 00 200, 192, 703. 00 0.53
1, 100, 383, 593. 00 2.90
&5t 1. 11, 453, 654, 126. 00 30.17
0. ZOMOBEEED H 5 A MILSF
g3
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A—APTYT

2.15% COMMONWEALTH BANK OF AUSTRALIA 14/20 -SR-S UsD 629, 000. 00 67, 956, 088. 00 0.18
2.32% TOYOTA FINANCE AUSTRALIA 17/20 —SR- AUD 3, 776, 000. 00 252, 208, 597. 00 0. 66
3.91% COMMONWEALTH BANK AUSTRALIA 15/20 —SR- NZD 3, 000, 000. 00 194, 786, 351. 00 0.51
514, 951, 036. 00 1.35
T4VFUR
0.312% NORDEA BANK 15/20 S8 —SR- JPY 100, 000, 000. 00 100, 049, 000. 00 0.26
100, 049, 000. 00 0.26
VAR
0.437% BPCE 15/20 S.11 —SR- JPY 300, 000, 000. 00 300, 663, 000. 00 0.79
0.494% BFCM 15/20 -SR- JPY 800, 000, 000. 00 801, 456, 000. 00 2.11
2.72% BNP PARIBAS 15/20 —SR- AUD 539, 000. 00 36, 058, 647. 00 0.09
1, 138, 177, 647. 00 2.99
wE
0. 36% SHINHAN BANK 17/20 S7 —SR- JPY 400, 000, 000. 00 400, 072, 000. 00 1.05
400, 072, 000. 00 1.05
AFY R
0.46% LLOYDS BANK 15/20 —SR- JPY 500, 000, 000. 00 500, 340, 000. 00 1.32
500, 340, 000. 00 1.32
&FI. 2, 653, 589, 683. 00 6. 97
M. S &mEM,
S H S RRE S
KA
C.PAP. BAYERISCHE LANDESBANK 31/03/20 EUR 5, 000, 000. 00 596, 062, 050. 00 1.57
596, 062, 050. 00 1.57
Fik
C.PAP. CNPC FINANCE HK 07/04/20 USD 2,000, 000. 00 216, 111, 371. 00 0.57
CD CHINA DEVELOPMENT BANK (HK) 06/05/20 USD 3, 000, 000. 00 323,717, 607. 00 0.85
539, 828, 978. 00 1. 42
TANVG R
C.PAP. SODEXO FINANCE 31/03/20 EUR 2, 000, 000. 00 238, 424, 820. 00 0.63
238, 424, 820. 00 0. 63
ER:S
TBI JAPAN 06/04/20 S.879 -SR- JpY 3, 500, 000, 000. 00 3, 500, 098, 000. 00 9.22
TBI JAPAN 07/05/20 —SR- JPY 1, 200, 000, 000. 00 1, 200, 248, 400. 00 3.16
TBI JAPAN 10/04/20 S.862 -SR- JpPY 4, 190, 000, 000. 00 4,190, 213, 690. 00 11.04
TBI JAPAN 13/04/20 —SR- S. 881 JpY 4, 231, 000, 000. 00 4,231, 291, 939. 00 11.15
TBI JAPAN 18/05/20 S.888 -SR- JPY 1, 000, 000, 000. 00 1, 000, 270, 000. 00 2.64
TBI JAPAN 20/04/20 —-SR- S. 883 JpY 1, 393, 900, 000. 00 1, 394, 051, 935. 00 3.67
TBI JAPAN 27/04/20 —SR- JpY 660, 000, 000. 00 660, 098, 340. 00 1.74
16, 176, 272, 304. 00 42. 62
A
C.PAP. HITACHI INTERNATIONAL (NL) 31/03/20 EUR 6, 000, 000. 00 715, 274, 460. 00 1.88
C.PAP. HITACHI INTERNATIONAL (NL) 31/03/20 EUR 1, 000, 000. 00 119, 212, 410. 00 0.31
C.PAP. WURTH FINANCE INTERNATIONAL 31/03/20 EUR 6, 500, 000. 00 774, 880, 665. 00 2.04
CD ABN AMRO BANK 07/07/20 UsD 5, 000, 000. 00 538, 197, 359. 00 1.42
2, 147, 564, 894. 00 5. 65
T7I VA
0.437% BPCE 15/20 S.11 -SR- JPY 300, 000, 000. 00 300, 663, 000. 00 0.79
0.494% BFCM 15/20 -SR- JPY 800, 000, 000. 00 801, 456, 000. 00 2.11
2.72% BNP PARIBAS 15/20 —SR- AUD 539, 000. 00 36, 058, 647. 00 0. 09
1,138, 177, 647. 00 2.99
WE
0. 36% SHINHAN BANK 17/20 S7 —SR- JPY 400, 000, 000. 00 400, 072, 000. 00 1.05
400, 072, 000. 00 1.05
AFXY R
0.46% LLOYDS BANK 15/20 —SR- JPY 500, 000, 000. 00 500, 340, 000. 00 1.32
500, 340, 000. 00 1.32
&5t 2, 653, 589, 683. 00 6.97
M. EHemEss
SR
KA
C.PAP. BAYERISCHE LANDESBANK 31/03/20 EUR 5, 000, 000. 00 596, 062, 050. 00 1.57
596, 062, 050. 00 1.57
Fi
C.PAP. CNPC FINANCE HK 07/04/20 USD 2,000, 000. 00 216, 111, 371. 00 0.57
CD CHINA DEVELOPMENT BANK (HK) 06/05/20 UsD 3, 000, 000. 00 323, 717, 607. 00 0. 85
539, 828, 978. 00 1.42

TANG VR
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C.PAP. SODEXO FINANCE 31/03/20 EUR 2,000, 000. 00 238, 424, 820. 00 0.63
238, 424, 820. 00 0.63
HAR
TBI JAPAN 06/04/20 S.879 —SR- JPY 3, 500, 000, 000. 00 3, 500, 098, 000. 00 9.22
TBI JAPAN 07/05/20 —SR- JPY 1, 200, 000, 000. 00 1, 200, 248, 400. 00 3.16
TBI JAPAN 10/04/20 S.862 —SR- JPY 4, 190, 000, 000. 00 4,190, 213, 690. 00 11.04
TBI JAPAN 13/04/20 —SR- S. 881 JPY 4, 231, 000, 000. 00 4,231, 291, 939. 00 11.15
TBI JAPAN 18/05/20 S.888 —SR- JPY 1, 000, 000, 000. 00 1, 000, 270, 000. 00 2.64
TBI JAPAN 20/04/20 —SR- S. 883 JPY 1, 393, 900, 000. 00 1,394, 051, 935. 00 3. 67
TBI JAPAN 27/04/20 —SR- JPY 660, 000, 000. 00 660, 098, 340. 00 1.74
16, 176, 272, 304. 00 42. 62
AT
C.PAP. HITACHI INTERNATIONAL (NL) 31/03/20 EUR 6, 000, 000. 00 715, 274, 460. 00 1.88
C.PAP. HITACHI INTERNATIONAL (NL) 31/03/20 EUR 1, 000, 000. 00 119, 212, 410. 00 0. 31
C.PAP. WURTH FINANCE INTERNATIONAL 31/03/20 EUR 6, 500, 000. 00 774, 880, 665. 00 2.04
CD ABN AMRO BANK 07/07/20 UsD 5, 000, 000. 00 538, 197, 359. 00 1.42
2, 147, 564, 894. 00 5.65
YU R—v
CD CHINA CONSTRUCTION BANK (SG) 11/06/20 UsD 2,500, 000. 00 269, 244, 973. 00 0.71
269, 244, 973. 00 0.71
WE
C.PAP. WOORI BANK (UK) 31/03/20 EUR 4,000, 000. 00 476, 849, 640. 00 1.26
CD CHINA CONSTRUCTION BANK (KR) 12/08/20 UsD 3,500, 000. 00 375, 739, 938. 00 0. 99
CD WOORI BANK 22/05/20 EUR 2,500, 000. 00 298, 018, 985. 00 0. 79
1, 150, 608, 563. 00 3.04
A A
C.PAP. EURFIMA 14/04/20 USD 6, 600, 000. 00 712,970, 209. 00 1.88
712,970, 209. 00 1.88
AFY R
C. PAP. RECKITT BENCKISER TREASURY 31/03/20 EUR 1, 000, 000. 00 119, 212, 410. 00 0.31
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—EORPLTFICBNT, BHSME, 77 ROHRAEICERIND MOEERES) 2T N TEET, TOLE. OER
X, ZARFEH 1 NS 72 G ERED 2 %2 i LT3 b 8 A,

6 — AR TAIRG]
RO — DBEST I D AETHBEE AR SN TOET, BB COERPREOTRSOANRF RSN TNET,
2019FF12 H 31 HBITE, BLF O AR TRIES | ARRE T LTz,
CrT e u—sL e ay s Ty N - AARARF 2 =T 4 =X - TR
Mg A BiERE FEH) Tt H
USD 12, 331. 48 JPY 1, 346, 918. 00 2020/01/31
20194E12 H 31 HEAED 2 6 DOFNTHR S R FIEHMIE I X, 3,365.88M TH Y, MEEHHEEICE TN TWET,

07 — BB XIS AN R B FEBUIRE (RS O
201912 A 31 BICHE T L7 JE O BB RIS AN AR 2 EBIHIFILE (B OFEMiX, LT LB b T,
VT e sua—sreklLsvary s Iy N - BAMARF 2= 4 —X - 77K
FEBREE FEH (R FEBHRZE, (R
JPY 22, 627, 540. 35 (28, 884, 595. 35) (6, 257, 055. 00)

1 8 — B A MG % D AR EBUMEEMFI 4~ () OEB DL
20194F12 H 31 HICHE T LB O BEE R B4R 5 RIEBMFH RIS FRR) OLFBOFEMIL, LT LB TT,
CrT e u—sL ek iay s Ty N - PARARF 2 =T 4 =X - TR
REHLFHMF 2% DA E) REHLFEAM (8 2%) DA H) REBUMEEMNFIZE, GER) DA
JPY 109, 371, 117. 00 (9, 242, 353. 00) 100, 128, 764. 00
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es7 -va—hF—h+<Fx—+ <=4y FUSD] ORI

YREIENT, V7B TN T OERIESEBL SNIAEREIEATH Y 4, YREENT, 20204 3 31 AT
T, 7B TAZIZENTRICAIER Y LR8O b D 2FHRANC R U 72 PRI EEPAER S TR Y £9, &
BIRFRHIRAR O 72 O A N L 2MBEHOBEEIIZIT TRV £ A, UTo WEENEE . DEAHEES
KO EETFRE] 2O HEEAMESR L O OoMEERME] S, FoToHRMEEE» b Lt
PR - BIRRL7Zb o THY, T s 7 -va—bF—hvFx—-~v—r vy USD Z77X1] zaledToD
7 FGAVRKR LI >TEY £,

E/F - va—hF—h-vX— <=4y bUSD

MIEEHEE
20204E 3 H 31 A BIfE

(HAT . K FL)

Y
BB AT RIS SRl (1) 5,376, 353, 022. 07
BB AR D AR LB R -15, 408, 038. 52
B AT iRk e AL A 48 (1) 5, 360, 944, 983. 55
BlA A (1) 388, 795, 061. 75
ARINFIE., Hi%E 4,047, 137. 35
BT HVIE AR B AR FEBLRIF A (L, 7) 34, 702, 238. 72
5, 788, 489, 421. 37

Ak
ARAAE PRI 3o L OB AR i (7£3) 602, 036. 12
A v TEE AR D AREFE 223, 475. 84
ARILFERBL (1F2) 145, 399. 84
ATy THBNAR D ARFEBMA K (FL, 8) 2,081, 271. 64
E OO AT HRE (1:5) 399, 267. 59
3,451, 451. 03
20204E 3 A31 H BLEMIEEEA 5 5, 785, 037, 970. 34
20194 9 A30 B RAEMBESF 4,889, 524, 937. 22

20184F 9 A30 B BI{EMBE E S5

3, 747, 526, 605

09

EAHRERB IOMEBELSEHEE
20204E 3 A31BICH T L7 HiH
(HAT : K FY)

BB BB ER 4, 889, 524, 937. 22
&
EFRFIE., HEH (L) 7,800, 911. 09
ATy TRBNARHFLE (ED 3,572, 107. 32
THBF]E, 3,495, 179. 79
14, 868, 198. 20
PRI 5 I ONR I A A (73) 3,732, 704. 61
PSRN, ER1T Tk X OFILE 766, 923. 24
HZHME, BEETEARIOZEOMmOE M 487, 185. 23
H— A (F4) 735, 480. 02
WP (1H2) 268, 618. 57
s 12 /A (H:1) 737.27
ATy THBNAR D SALFE 4,084, 412. 07
10, 076, 061. 01
s NESYEiPS 4,792, 137.19
e IRV EN
— RS MR T A () -22,794, 139. 24
- ZEE| (D -2, 673, 687. 03
- AR 62, 634, 626. 18
FEBUF % B 41, 958, 937. 10

LUTIC4% B R FEBUMREM AR RR D)

27, 456, 197. 62

- AR TRIEG -23, 460, 393. 84

- AU v 7 HE| -1, 762, 637.35
BRI X D HE EOR, I 44,192, 103. 53
BB R T T I 7,897, 940, 490. 33
-7, 045, 602, 331. 51

Sy EL A (D) -1,017,229. 23
HRARBAEHE e 5, 785, 037, 970. 34
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WREHMRES R & O DO HIE EEB RIS

20204 3 A 31 HBIE
(HEAT 2k Rv)
FIEEPELC
k4 W =) e (1) Fopc et
R (%)
I. AFROERRELRBIFTC S TV B £330 BiH 5 5 HE TIRE| STV B EEMD b 5 At
g3
A—2+597
2.00% NATIONAL AUSTRALIA BANK 13/20 ’ 748 -SR-S EUR 10, 000, 000. 00 11, 108, 204. 31 0.19
11, 108, 204. 31 0.19
Vit s
FRN ROYAL BANK OF CANADA 17/20 SG —SR- USD 10, 000, 000. 00 9,941, 629. 00 0.17
0.50% BANK OF NOVA SCOTIA 15/20 ’ CBLS EUR 32, 800, 000. 00 36, 246, 349. 62 0. 63
2. 13% BANK OF NOVA SCOTIA 15/20 —SR- CAD 19, 340, 000. 00 13, 660, 466. 00 0.24
2.50% TORONTO-DOMINION BANK 15/20 —SR- USD 8, 167, 000. 00 8, 182, 046. 88 0.14
2.563% TORONTO-DOMINION BANK 14/20 —-SR- CAD 18, 000, 000. 00 12,723, 478. 26 0.22
2.84% BANK OF MONTREAL 13/20 -SR- CAD 79, 661, 000. 00 56, 331, 285. 12 0.97
137, 085, 254. 88 2.37
Fre—7
2.00% NORDEA KREDIT 14/20 SCC2 —SR- DKK 137, 000, 000. 00 20, 467, 097. 81 0. 35
2.00% NORDEA KREDIT 14/20 —SR— DKK 75, 000, 000. 00 11, 077, 140. 96 0.19
31, 544, 238. 77 0.54
75U R
0.00% LVMH MOET HENNESSY 17/20 -SR- EUR 5,574, 000. 00 6, 141, 478. 44 0.11
0.625% BPCE 16/20 -SR- EUR 7, 100, 000. 00 7,832, 086. 75 0.14
4.25% CSSE AMORTISSEMENT 09/20 EUR 10, 000, 000. 00 11, 063, 443. 29 0.19
25, 037, 008. 48 0.44
KA
FRN DEKABANK DEUTSCHE GIROZENTRALE20/21 -SR-S USD 77, 000, 000. 00 74, 325, 636. 00 1.28
74, 325, 636. 00 1.28
FHk
FRN CHINA CONSTRUCTION BANK 17/20 -SR-S USD 1, 000, 000. 00 1, 000, 993. 90 0. 02
1, 000, 993. 90 0. 02
Z]:S
FRN SUMITOMO MITSUI BANKING CORP 18/20 —SR- USD 8,991, 000. 00 9,001, 838. 65 0.16
9, 001, 838. 65 0.16
NI IS
FRN ICBC (LUXEMBOURG) 17/20 —SR-S USD 1, 300, 000. 00 1,301, 939. 34 0. 02
1, 301, 939. 34 0. 02
AT H
0.00% UNILEVER 16/20 ’ 34’ -SR- EUR 4, 930, 000. 00 5,437, 215. 62 0. 09
0. 38% RABOBANK 15/20 -SR— S27 JPY 1, 800, 000, 000. 00 16, 661, 885. 15 0. 29
22, 099, 100. 77 0.38
E
FRN KOOKMIN BANK 19/20 -SR- USD 20, 000, 000. 00 20, 038, 772. 00 0. 35
FRN KOREA EXPRESSWAY 17/20 -SR-S USD 10, 000, 000. 00 10, 004, 938. 00 0.17
FRN SHINHAN BANK 19/20 —SR- USD 20, 000, 000. 00 20, 007, 760. 00 0.35
0.30% SHINHAN BANK 18/20 SA -SR-S JPY 400, 000, 000. 00 3,700, 924. 35 0. 06
53, 752, 394. 35 0.93
A A
0.00% CITY OF BERN 20/20 —SR- CHF 30, 000, 000. 00 31, 269, 885. 92 0.54
0.00% ST GALLER KANTONALBANK 19/20 -SR-S CHF 20, 000, 000. 00 20, 843, 465. 12 0.36
0.00% ST GALLER KANTONALBANK 19/20 -SR-S CHF 25, 000, 000. 00 26, 084, 804. 92 0. 45
0. 00% ZUERCHER KANTONALBANK 19/20 -SR-S CHF 80, 000, 000. 00 83, 354, 690. 84 1. 44
0. 00% ZUERCHER KANTONALBANK 19/20 -SR-S CHF 85, 000, 000. 00 88, 646, 715. 63 1.53
250, 199, 562. 43 4,32
AFY R
FRN I.C.B.C. LONDON 17/20 —SR- USD 1, 500, 000. 00 1, 499, 655. 75 0.03
0. 875% SANTANDER UK PLC 15/20 —SR- EUR 5, 500, 000. 00 6,077, 946. 16 0.11
1. 125% UBS LONDON 15/20 ’ 14072’ EUR 2, 000, 000. 00 2,208, 976. 57 0.04
9, 786, 578. 48 0.18
&5t 1. 626, 242, 750. 36 10. 83
0. ZOMOBEEEDH 5 H Mk
g3
Vit s
FRN BANK OF NOVA SCOTIA 18/20 —SR- CAD 65, 000, 000. 00 45, 887, 758. 50 0.79
1. 693% TORONTO-DOMINION BANK 15/20 —SR- CAD 30, 000, 000. 00 21, 178, 965. 46 0.37
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2.09% BANK OF NOVIA SCOTIA 15/20 -SR- CAD 50, 000, 000. 00 35, 327, 174. 47 0.61
2.10% BANK OF MONTREAL 15/20 —SR- CAD 24, 042, 000. 00 16, 989, 778. 77 0.29
119, 383, 677. 20 2. 06
75 R
FRN BFCM 19/21 —SR- USD 30, 000, 000. 00 29, 447, 148. 00 0.51
0.437% BPCE 15/20 S.11 —SR- JPY 600, 000, 000. 00 5,563, 454. 24 0.10
0. 494% BFCM 15/20 -SR- JPY 800, 000, 000. 00 7,415, 052. 38 0.13
42, 495, 654. 62 0.74
B
FRN EXPORT-IMPORT BANK OF KOREA 19/20 - SR- USD 40, 000, 000. 00 39, 973, 488. 00 0.69
FRN KOOKMIN BANK 20/21 -SR- USD 1, 000, 000. 00 999, 400. 00 0. 02
FRN KOREA DEVELOPMENT BANK 19/20 -SR— USD 50, 000, 000. 00 49, 861, 050. 00 0. 86
0. 00% KOREA DEVELOPMENT BANK 17/20 -SR- EUR 15, 000, 000. 00 16, 542, 120. 76 0.29
1.57% EXPORT-IMPORT BANK OF KOREA 16/20 — SR- UsD 20, 000, 000. 00 20, 018, 584. 00 0.35
127, 394, 642. 76 2.21
A A
0. 00% ZUERCHER 20/20 -SR-S CHF 50, 000, 000. 00 52, 199, 301. 97 0.90
52, 199, 301. 97 0. 90
77 T HREEM
FRN FIRST ABU DHABI BANK 19/20 -SR-S USD 65, 000, 000. 00 64, 973, 941. 50 1.12
64, 973, 941. 50 1.12
TRAY B ERE
1.875% METROPOLITAN LIFE 15/20 —SR- CAD 22,127, 000. 00 15, 616, 795. 35 0.27
3.027% MET. LIFE GLOBAL FUNDING 13/20 -SR- CAD 11, 966, 000. 00 8,460, 231. 08 0.15
24, 077, 026. 43 0. 42
&FI. 430, 454, 244. 48 7.45
M. S &mEM,
S H S RRE S
A—AFZUT
C.PAP. EFIC (AU) 16/04/20 UsD 20, 000, 000. 00 19, 981, 108. 00 0.35
CD MIZUHO BANK (SYDNEY) 23/04/20 USD 60, 000, 000. 00 59, 945, 406. 00 1.04
CD UOB AUSTRALIA 08/04/20 USD 57, 000, 000. 00 56, 983, 800. 60 0.99
TBI AUSTRALIA 24/04/20 AUD 30, 000, 000. 00 18, 459, 664. 54 0.32
TBI AUSTRALIA 26/06/20 AUD 20, 000, 000. 00 12, 298, 616. 32 0.21
167, 668, 595. 46 2.91
F—ABMUT
C.PAP. AUSTRIA 20/0/4//20 EUR 50, 000, 000. 00 55, 169, 994. 67 0.95
C. PAP. BUNDESIMMOBILIEN 13/05/20 EUR 10, 000, 000. 00 11, 031, 560. 31 0.19
C.PAP. BUNDESIMMOBILIEN 16/06/20 EUR 20, 000, 000. 00 22, 063, 270. 62 0.38
C.PAP. BUNDESIMMOBILIEN 17/04/20 EUR 10, 000, 000. 00 11, 030, 541. 18 0.19
C.PAP. BUNDESIMMOBILIEN 23/04/20 EUR 15, 000, 000. 00 16, 546, 275. 02 0.29
C.PAP. BUNDESIMMOBILIEN 24/04/20 EUR 10, 000, 000. 00 11, 030, 897. 44 0.19
126, 872, 539. 24 2.19
L —
C.PAP. COMMUNAUTE FRANCAISE DE BELGIQUE 04/08/20 EUR 40, 000, 000. 00 44, 178, 406. 37 0.76
C.PAP. SUMITOMO MITSUI BANKING (BE) 07/04/20 USD 100, 000, 000. 00 99, 978, 100. 00 1.73
CD BELFIUS BANK 06/04/20 EUR 17, 000, 000. 00 18, 753, 315. 03 0.32
CD KBC BANK 17/04/20 USD 23, 000, 000. 00 22,997, 189. 40 0. 40
185, 907, 010. 80 3.21
Fre—7
TBI DENMARK 02/06/20 -SR-S DKK 250, 000, 000. 00 36, 956, 713. 38 0. 64
36, 956, 713. 38 0.64
T4 F R
C.PAP. NORDEA BANK 15/07/20 GBP 19, 700, 000. 00 24, 418, 066. 11 0. 42
24, 418, 066. 11 0. 42
TS5 R
C. PAP. BFCM 14/05/20 EUR 55, 000, 000. 00 60, 661, 127. 75 1.05
C. PAP. SVENSKA HANDELSBANKEN (FR) 09/04/20 EUR 15, 000, 000. 00 16, 545, 391. 55 0.29
C.PAP. ACOSS 31/03/20 EUR 70, 000, 000. 00 77, 206, 500. 00 1.33
C.PAP. BANK OF CHINA (FR) 14/04/20 USD 13, 000, 000. 00 12,991, 755. 40 0.22
C.PAP. BFCM 01/04/20 EUR 8, 000, 000. 00 8, 823, 600. 00 0.15
C.PAP. BFCM 04/05/20 EUR 9, 000, 000. 00 9, 926, 385. 22 0.17
C.PAP. BFCM 11/09/20 EUR 5, 000, 000. 00 5,516, 401. 67 0.10
C.PAP. BPCE 07/04/20 USD 6, 000, 000. 00 5,998, 935. 60 0.10
C.PAP. CDC 29/04/20 USD 115, 000, 000. 00 114, 824, 763. 00 1.98
C.PAP. CRCAM BRIE PICARDIE 03/04/20 EUR 45, 000, 000. 00 49, 633, 772. 43 0. 86
C.PAP. CRCAM BRIE PICARDIE 17/04/20 EUR 40, 000, 000. 00 44, 125, 350. 06 0.76
C.PAP. CRCAM COTES D’ ARMOR 04/03/20 EUR 25, 000, 000. 00 27, 574, 315. 26 0.48
C.PAP. CREDIT AGRICOLE 21/07/20 EUR 10, 000, 000. 00 11,041, 412. 96 0.19
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C. PAP. MICHELIN 03/04/20 EUR 19, 000, 000. 00 20, 956, 146. 40 0. 36
C. PAP. MICHELIN 14/04/20 EUR 28, 000, 000. 00 30, 883, 554. 27 0.53
C.PAP. RATP EPIC 20/04/20 EUR 45, 000, 000. 00 49, 644, 756. 16 0. 86
C.PAP. RTE EDF TRANSPORT 06/04/20 EUR 50, 000, 000. 00 55, 149, 998. 18 0.95
C.PAP. RTE EDF TRANSPORT 16/04/20 EUR 10, 000, 000. 00 11,031, 012. 14 0.19
C. PAP. SAGESS 04/06/20 EUR 10, 000, 000. 00 11, 030, 216. 92 0.19
C.PAP. STIF FRANCE 03/04/20 EUR 42, 000, 000. 00 46, 324, 738. 46 0. 80
C.PAP. STIF FRANCE 29/04/20 EUR 17, 000, 000. 00 18, 755, 008. 16 0.32
C. PAP. UNEDIC 07/04/20 EUR 45, 000, 000. 00 49, 635, 564. 18 0. 86
CD KDB LONDON 27/04/20 USD 15, 000, 000. 00 14, 974, 329. 00 0. 26
TBI FRANCE 10/06/20 —SR— EUR 50, 000, 000. 00 55, 204, 715. 53 0.95
808, 459, 750. 30 13.95
KA
C. PAP. ALLIANZ 12/05/20 EUR 25, 000, 000. 00 27, 582, 195. 84 0.48
C. PAP. BAYERISCHE LANDESBANK 06/04/20 EUR 38, 000, 000. 00 41, 914, 312. 96 0.72
C. PAP. BAYERISCHE LANDESBANK 26/06/20 EUR 50, 000, 000. 00 55, 200, 369. 91 0.95
C. PAP. BAYERISCHE LANDESBANK 31/03/20 EUR 25, 000, 000. 00 27,573, 750. 00 0. 48
C. PAP. DEKABANK DGZ 05/05/20 USD 50, 000, 000. 00 49, 926, 485. 00 0. 86
C. PAP. DEUTSCHE APOTHEKER 08/05/20 EUR 15, 000, 000. 00 16, 551, 852. 08 0.29
C.PAP. HSH PORTFOLIOMANAGEMENT 12/05/20 EUR 5, 000, 000. 00 5,517,472.08 0. 10
C. PAP. HSH PORTFOLIOMANAGEMENT 29/10/20 USD 20, 000, 000. 00 19, 944, 944. 00 0.34
C. PAP. LANDERSBANK BADEN-WUERTTEMBERG 03/04/20 EUR 15, 000, 000. 00 16, 544, 572. 61 0.29
C. PAP. LANDERSBANK BADEN-WUERTTEMBERG 14/04/20 EUR 15, 000, 000. 00 16, 546, 361. 05 0.29
C. PAP. LANDERSBANK HESSEN-THUERING 21/04/20/ —/S— CHF 50, 000, 000. 00 52,117, 252. 70 0.90
C. PAP. LANDERSBANK HESSEN-THUERING 22/05/20 EUR 20, 000, 000. 00 22,067,642.72 0. 38
C. PAP. LBK HESSEN-THUERING 17/08/20 EUR 50, 000, 000. 00 55,219, 710. 14 0.95
C. PAP. LINDE 07/04/20 EUR 25, 000, 000. 00 27,574, 047. 80 0.48
C. PAP. LINDE 07/05/20 EUR 10, 000, 000. 00 11, 030, 298. 54 0.19
C. PAP. SAP 06/05/20 EUR 50, 000, 000. 00 55, 161, 391. 66 0.95
500, 472, 659. 09 8. 65
FHk
C.PAP. CNPC FINANCE HK 08/04/20 USD 60, 000, 000. 00 59, 977, 218. 00 1.04
CD CHINA DEVELOPMENT BANK (HK) 06/05/20 USD 42, 000, 000. 00 41, 928, 339. 60 0.72
CD KDB ASIA 14/04/20 USD 20, 000, 000. 00 19, 985, 898. 00 0. 35
CD SHINHAN BANK (HK) 03/04/20 USD 15, 000, 000. 00 14, 998, 290. 00 0. 26
136, 889, 745. 60 2.37
B A
CD SUMITOMO MITSUI TRUST BANK 06/04/20 USD 5, 000, 000. 00 4, 999, 636. 50 0.09
TBI JAPAN 01/06/20 —SR- JPY 8, 000, 000, 000. 00 74, 041, 794. 52 1.28
TBI JAPAN 06/04/20 S.879 —SR- JPY 3, 380, 000, 000. 00 31, 272,557. 43 0.54
TBI JAPAN 07/05/20 —SR- JPY 3, 000, 000, 000. 00 27,761, 676. 09 0.48
TBI JAPAN 10/06/20 S.875 —SR- JPY 2, 400, 000, 000. 00 22,213, 670. 80 0. 38
TBI JAPAN 11/05/20 S. 887 —SR- JPY 7, 300, 000, 000. 00 67, 5564, 965. 23 1. 17
TBI JAPAN 13/04/20 —-SR- S. 881 JPY 2, 080, 000, 000. 00 19, 245, 439. 74 0.33
TBI JAPAN 15/06/20 —SR- JPY 2, 500, 000, 000. 00 23,139,911. 18 0. 40
TBI JAPAN 18/05/20 S. 888 —SR- JPY 5, 000, 000, 000. 00 46, 272, 374. 53 0. 80
TBI JAPAN 20/04/20 —-SR- S. 883 JPY 4, 251, 650, 000. 00 39, 340, 455. 11 0. 68
TBI JAPAN 22/06/20 —SR- JPY 5, 000, 000, 000. 00 46, 281, 719. 02 0. 80
TBI JAPAN 25/05/20 S.890 —SR- JPY 379, 500, 000. 00 3,512,213.67 0. 06
TBI JAPAN 27/04/20 -SR- JPY 5, 000, 000, 000. 00 46, 266, 777. 08 0. 80
451, 903, 190. 90 7.81
NI INT
C. PAP. BGL BNP PARIBAS 01/07/20 EUR 25, 000, 000. 00 27, 605, 790. 70 0.48
C.PAP. NESTLE FINANCE INTERNATIONAL 14/04/20 EUR 80, 000, 000. 00 88, 239, 141. 20 1.53
CD BELFIUS FINANCING 19/06/20 EUR 26, 000, 000. 00 28, 703, 260. 36 0. 50
144, 548, 192. 26 2.51
o5
C. PAP. ABN AMRO BANK 08/05/20 USD 10, 000, 000. 00 9, 984, 070. 00 0.17
C. PAP. AIRBUS FINANCE 07/05/20 EUR 30, 000, 000. 00 33, 089, 800. 38 0.57
C. PAP. AIRBUS FINANCE 28/04/20 EUR 43, 000, 000. 00 47, 428, 163. 72 0.82
C.PAP. ALLIANDER 04/05/20 EUR 43, 000, 000. 00 47, 426, 850. 00 0. 82
C. PAP. SCHLUMBERGER FINANCE 16/04/20 EUR 40, 000, 000. 00 44, 117, 461. 76 0.76
CD ABN AMRO BANK 07/07/20 USD 60, 000, 000. 00 59, 750, 106. 00 1.03
241, 796, 451. 86 4. 17
VUH R
CD CHINA CONSTRUCTION BANK (SG) 11/06/20 USD 12, 500, 000. 00 12, 454, 606. 25 0.22
CD SHINHAN BANK (SG) 23/04/20 USD 8, 000, 000. 00 7,992, 859. 20 0. 14
TBI SINGAPORE 28/07/20 —SR- SGD 50, 000, 000. 00 35, 041, 628. 60 0.61
55, 489, 094. 05 0.97
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R

C.PAP. EXPORT-IMPORT BANK KOREA 05/06/20 USD 50, 000, 000. 00 49, 903, 830. 00 0. 86
C.PAP. WOORT BANK (UK) 14/04/20 EUR 13, 000, 000. 00 14, 338, 149. 26 0.25
CD WOORI BANK 22/05/20 EUR 15, 000, 000. 00 16, 543, 573. 34 0. 29
CD WOORI BANK 24/08/20 EUR 57, 000, 000. 00 62, 862, 510. 73 1.09
143, 648, 063. 33 2.49
Ay z—F
C. PAP. SVENSKA HANDELSBANKEN 03/04/20 EUR 20, 000, 000. 00 22, 059, 379. 41 0. 38
C.PAP. SKANDINAVISKA ENSKILDA BANKEN 06,/04/20 EUR 40, 000, 000. 00 44, 120, 020. 60 0.76
C.PAP. SVENSKA HANDELSBANKEN 09/04/20 EUR 30, 000, 000. 00 33,090, 783. 11 0.57
C.PAP. SVENSKA HANDELSBANKEN 13/11/20 EUR 50, 000, 000. 00 55, 274, 421. 97 0.96
C.PAP. SVENSKA HANDELSBANKEN 14/04/20 EUR 40, 000, 000. 00 44, 122, 967. 69 0.76
C.PAP. SVENSKA HANDELSBANKEN 25/08/20 EUR 10, 000, 000. 00 11, 044, 969. 98 0.19
C.PAP. SWEDISH HOUSING FINANCE 06/04/20 USD 49, 000, 000. 00 48,994, 443. 40 0. 85
C.PAP. SWEDISH HOUSING FINANCE 07/04/20 USsD 50, 000, 000. 00 49, 993, 195. 00 0. 86
308, 700, 181. 16 5.33
AA A
TBI SWITZERLAND 19/03/20 S3.4755 CHF 50, 000, 000. 00 52, 179, 168. 62 0.90
52, 179, 168. 62 0.90
AXY R
C.PAP. BP CAPITAL MARKETS 02/09/20 EUR 40, 000, 000. 00 44, 143, 425. 20 0.76
C.PAP. BP CAPITAL MARKETS 07/04/20 USD 40, 000, 000. 00 39, 998, 900. 00 0. 69
C.PAP. BP CAPITAL MARKETS 14/04/20 CHF 11, 000, 000. 00 11, 463, 427. 93 0. 20
C.PAP. INDUSTRIAL BANK OF KOREA 06/04/20 EUR 30, 000, 000. 00 33,088, 311. 40 0.57
C.PAP. MITSUBISHI CORP FINANCE (UK) 16/04/20 GBP 18, 000, 000. 00 22,337, 021. 62 0. 39
C.PAP. SHINHAN BANK LONDON 11/06/20 EUR 7,000, 000. 00 7,720, 290. 99 0.13
C.PAP. TRANSPORT LONDON 08/04/20 GBP 5, 000, 000. 00 6, 205, 274. 38 0.11
C.PAP. TRANSPORT LONDON 15/04/20 GBP 20, 000, 000. 00 24,817, 192. 54 0. 43
C.PAP. UBS LONDON 02/09/20 USsD 75, 000, 000. 00 74, 643, 510. 00 1.29
CD CITIBANK NA 03/06/20 EUR 65, 000, 000. 00 71, 726, 219. 39 1.24
CD ICBC (UK) 30/04/20 USsD 35, 000, 000. 00 34, 950, 517. 00 0. 60
CD KEB HANA BK (UK) 21/05/20 EUR 10, 000, 000. 00 11, 030, 586. 41 0.19
CD MITSUBISHI UFJ TRUST & BANKING (UK) 16/04/20 JpPY 6, 500, 000, 000. 00 60, 140, 357. 41 1.04
CD MIZUHO BANK LONDON 08/04/20 USsD 50, 000, 000. 00 49, 985, 790. 00 0. 86
CD MIZUHO BANK LONDON 20/04/20 GBP 19, 000, 000. 00 23, 580, 332. 71 0. 41
CD NORINCHUKIN BANK (UK) 09/04/20 USD 50, 000, 000. 00 49, 983, 760. 00 0. 86
CD QATAR NATIONAL BANK (UK) 06/04/20 EUR 56, 000, 000. 00 61, 766, 997. 37 1.07
CD QATAR NATIONAL BANK (UK) 14/04/20 EUR 38, 000, 000. 00 41, 915, 297. 89 0.72
CD SHINHAN BANK (UK) 07/04/20 UsD 40, 000, 000. 00 39, 986, 328. 00 0. 69
CD SHINHAN BANK (UK) 26/05/20 USD 22, 500, 000. 00 22,429, 593. 00 0. 39
CD SHINHAN BANK (UK) 26/05/20 EUR 10, 000, 000. 00 11, 029, 031. 25 0.19
742,942, 164. 49 12.83
7 AU I ERE
C.PAP. COLGATE-PALMOLIVE 01/04/20 EUR 50, 000, 000. 00 55, 147, 500. 00 0.95
C.PAP. COLGATE-PALMOLIVE 31/03/20 EUR 10, 000, 000. 00 11, 029, 500. 00 0.19
C.PAP. HONEYWELL INTERNATIONAL 03/04/20 EUR 20, 000, 000. 00 22, 059, 225. 00 0. 38
C.PAP. HONEYWELL INTERNATIONAL 11/06/20 EUR 26, 000, 000. 00 28, 688, 121. 93 0. 50
C.PAP. HONEYWELL INTERNATIONAL 16/06/20 EUR 14, 000, 000. 00 15, 447, 925. 86 0.27
C.PAP. PROCTER & GAMBLE 04/06,/20 EUR 14, 000, 000. 00 15, 448, 328. 88 0.27
C.PAP. PROCTER & GAMBLE 06/04/20 EUR 15, 000, 000. 00 16, 544, 802. 58 0. 29
C.PAP. PROCTER & GAMBLE 21/04/20 EUR 10, 000, 000. 00 11, 030, 997. 81 0.19
175, 396, 402. 06 3.04
AEHI. 4, 304, 247, 988. 71 74.39
BE A M At 5, 360, 944, 983. 55 92. 67
B TES 388, 795, 061. 75 6. 72
Z OO HE FE 35, 297, 925. 04 0.61
MEEAT 5, 785, 037, 970. 34 100. 00
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Ush 34, 368, 030. 31 AUD 50, 000, 000. 00 2020/06/26
Ush 245, 466, 800. 70 CAD 323,739, 544. 31 2020/10/06
Ush 414, 242, 332. 16 CHF 401, 000, 000. 00 2020/10/30
UsD 58, 873, 286. 33 DKK 389, 740, 000. 00 2020/10/01
UsD 2,319, 846, 696. 28 EUR 2, 085, 808, 000. 00 2020/11/25
Ush 105, 668, 116. 34 GBP 81, 700, 000. 00 2020/07/15
UsD 538, 483, 428. 99 JPY 58, 401, 734, 383. 00 2020/12/11
Ush 37,113, 797. 50 SGD 50, 000, 000. 00 2020/07/28
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PR EK TS SRR ZHURER FIABRAA B Tt A
USD 22, 498, 000 2. 32% Federal Funds Effective Rate US 2019/4/5 2020/4/3
USD 16, 949, 000 2. 34% Federal Funds Effective Rate US 2019/4/11 2020/4/9
USD 55, 650, 000 1. 46% Federal Funds Effective Rate US 2019/8/20 2020/8/17
ush 18, 076, 000 1. 36% Federal Funds Effective Rate US 2019/10/9 2020/10/6
USD 33,021, 000 1. 50% Federal Funds Effective Rate US 2019/10/11 2020/4/9
USD 44, 002, 000 1. 49% Federal Funds Effective Rate US 2019/10/11 2020/4/14
USD 16, 567, 000 1. 48% Federal Funds Effective Rate US 2019/10/15 2020/5/8
USD 11, 147, 000 1.51% Federal Funds Effective Rate US 2019/10/25 2020/4/24
ush 20, 923, 000 1. 42% Federal Funds Effective Rate US 2019/10/25 2020/10/1
USD 11, 419, 000 1. 52% Federal Funds Effective Rate US 2019/10/25 2020/4/1
USD 25, 474, 000 1. 40% Federal Funds Effective Rate US 2019/10/30 2020/10/30
USD 11, 614, 000 1.51% Federal Funds Effective Rate US 2019/10/29 2020/4/27
ush 7, 389, 000 1. 45% Federal Funds Effective Rate US 2019/11/6 2020/10/15
USD 19, 607, 000 1. 44% Federal Funds Effective Rate US 2019/11/4 2020/10/29
USD 27,631, 000 1.53% Federal Funds Effective Rate US 2019/11/12 2020/5/12
USD 55, 256, 000 1.47% Federal Funds Effective Rate US 2019/11/15 2020/11/13
ush 73, 849, 000 1.47% Federal Funds Effective Rate US 2019/11/18 2020/9/2
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