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4.75% SUB. BHP BILLITON FINANCE 15/76 -JR-S
5.45% ORIGIN ENERGY FINANCE 11/21 -SR-S
6.00% SUB. MACQUARIE BANK 10/20 S
6.25% SUB. BHP BILLITON FINANCE USA 15/75
6.625% SUB. MACQUARIE BANK 11/21 -JR-S

F—-ANIT
0.75% OMV 18/23 -SR-
5.50% SUB. ERSTE GROUP BANK 14/25 -JR-S

ALE—
0.25% EUROCLEAR BANK 18/22 -SR-S

h*e

0.25% FC DES JARDINS 18/21 -SR-

2.35% ROYAL BANK OF CANADA 15/20
2.50% TRANSCANADA PIPELINES 12/22 -SR-
4.25% GLENCORE FINANCE (FR/RAT) 12/22 -SR-

AT

0.25% SOCIETE GENERALE 18/22 -SR-S
2.125% SUB. UNIBAIL-RODAMCO 18/PERP -JR-
2.25% SUB. TOTAL 15/PERP

2.50% ESSILORLUXOTTICA 17/22 -SR-S
2.875% SUB. BNP PARIBAS 14/26 -JR-S
3.875% SUB. TOTAL 16/PERP '"111" -JR-

4.00% SUB. ORANGE 14/PERP -JR-S

5.125% SUB. AXA 13/43 '33'

K1Y

0.25% SAP 18/22 -SR-S

1.00% VOLKSWAGEN LEASING 18/23 -SR-
5.50% SUB. ALLIANZ SE 12/PERP S.57 -JR-S
6.00% SUB. MUENCHENER RUECKVERSICHERUNGS 11/41 -5-

H—>o—
3.125% CS GROUP FUNDING 16/20 -SR-

EUR 100,000.00 13,442,552.00 0.55
usb 200,000.00 22,948,781.00 0.94
EUR 100,000.00 13,763.623.00 0.56
usb 200.000.00 22,584,676.00 0.92
usD 26,000.00 3,025,197.00 0.12
75,764,829.00 3.09

EUR 20,000.00 2,531,811.00 0.10
usDh 200,000.00 22,280,979.00 0.91
24,812,790.00 1.01

EUR 100,000.00 12,555,872.00 0.51
12,555,872.00 0.51

EUR 100,000.00 12,584,849.00 0.52
ush 100,000.00 10,867,713.00 0.45
usb 250,000.00 26,412,517.00 1.08
UusbD 100,000.00 10,968,780.00 0.45
60,833,859.00 2.50

EUR 100,000.00 12,540,943.00 0.51
EUR 100,000.00 11,953,351.00 0.49
EUR 200,000.00 25,461,478.00 1.04
usb 200,000.00 21,507.983.00 0.88
EUR 200.000.00 26,013,542.00 1.07
EUR 300.000.00 40,214,269.00 1.65
EUR 200,000.00 26,582,740.00 1.09
EUR 200,000.00 28,286,681.00 1.16
192,560,987.00 7.89

EUR 100,000.00 12,623,022.00 0.52
EUR 75,000.00 9,267,377.00 0.38
ush 200,000.00 20,631,555.00 0.84
EUR 100,000.00 14,078,081.00 0.58
56,600,035.00 2.32

usD 300.000.00 32,747.890.00 1.34
32,747.890.00 1.34



fHEEICHT 2

ﬁ%*ﬁ BE gﬁ@ H%ﬁﬁ(l:q) tt%(%)
B/E
1.90% BAIC INALFA HK INVESTMENT 15/20 EUR 200,000.00 25,520,942.00 1.05
25,520,942.00 1.05
FITLZ2R
0.875% ABBOTT IRELAND 18/23 -SR- EUR 100,000.00 12,599,337.00 0.52
4.75% CLOVERIE ZURICH INSURANCE 16/PERP  USD 200,000.00 17,633,102.00 0.72
30,232,439.00 1.24
1907
0.625% MEDIOBANCA 17/22 -SR- EUR 200,000.00 23,942,734.00 0.98
1.125% INTESA SANPAOLO 15/22 -SR-S EUR 100,000.00 12,389,825.00 0.51
36,332,559.00 1.49
B&
0.375% TAKEDA PHARMACEUTICAL 18/20 -SR- EUR 100,000.00 12,599,274.00 0.52
2.846% SUMITOMO MITSUI FINANCE 17/22 -SR-  USD 300,000.00 32,367,114.00 1.33
44,966,388.00 1.85
Vo> TVND
0.50% HEIDELBERGCEMENT 18/22 -SR- EUR 86,000.00 10,665,000.00 0.44
1.45% CPI PROPERTY (FR/RAT) 18/22 -SR- EUR 100,000.00 12,411,494.00 0.51
2.875% PROLOGIS INTERNATIONAL Il 14/22 -SR-S EUR 200,000.00 27,150,931.00 1.11
8.367% SUB. TALANX FINANZ 12/42 -JR-S EUR 200,000.00 30,519,757.00 1.25
80,747,182.00 3.31
A5>09
0.25% DAIMLER INTERNATIONAL FINANCE 18/21 -SR-  EUR 211,000.00 26,462,986.00 1.08
0.375% SIEMENS FINANCIERINGS. 18/23 -SR-S EUR 50,000.00 6,313,527.00 0.26
0.625% BAYER CAPITAL 18/22 -SR-S EUR 100,000.00 12,560,534.00 0.51
0.75% RABOBANK 18/23 -SR- EUR 200,000.00 25,169,194.00 1.03
1.75% JAB HOLDINGS 16/23 -SR- EUR 200,000.00 26,081,070.00 1.07
2.45% ABN AMRO BANK 15/20 11" -SR- usD 300,000.00 32,586,138.00 1.33
2.50% BMW FINANCE 17/21 -SR- usb 80,000.00 8,559,487.00 0.35
3.625% SUB. ING BANK 14/26 "120'JR EUR 200,000.00 26,633,008.00 1.09
3.75% SUB. VOLKSWAGEN INTERNATIONAL 14/PERP -JR-  EUR 200,000.00 25,562,265.00 1.05
4.625% SUB. ARGENTUM NETHERLANDS 17/PERP -JR-  USD 200,000.00 19,657,746.00 0.81
9.00% SUB. DELTA LLOYD LEVENSVERZ 12/42 -JR-  EUR 200,000.00 31,338,657.00 1.28
240,924,612.00 9.86
ART >
3.50% SUB. CAIXABANK 17/27 S2 -JR-S EUR 100,000.00 12,970,802.00 0.53
5.134% TELEFONICA EMISIONES 10/20 -SR- usb 200,000.00 22,466,058.00 0.92
35,436,860.00 1.45
AII—F>
2.30% SKANDINAVISKA ENSKILDA BANKEN 17/20 -SR-  USD 300,000.00 32,677,577.00 1.34
32,677,577.00 1.34
AL R
4.75% SUB. UBS 14/26 -JR-S EUR 400,000.00 53,511,938.00 2.19
5.75% CREDIT SUISSE 13/25 -S- EUR 200,000.00 27,007,938.00 1.11
80,519,876.00 3.30



fHEEICHT 2
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TFUZ
0.375% VODAFONE GROUP 17/21 -SR- EUR 200,000.00 25,137,571.00 1.03
0.50% IMPERIAL BR. (FR/RAT) 17/21 -SR-S EUR 200,000.00 25,063,241.00 1.03
0.75% CA LONDON 18/23 -SR-S EUR 100,000.00 12,619,495.00 0.52
1.50% BRITISH SKY BROADCASTING 14/21 '2'-SR-S  EUR 300,000.00 38,840,407.00 1.59
2.177% BP CAPITAL MARKETS 14/21 '85' -SR-S EUR 200,000.00 26,545,575.00 1.09
2.375% RECKITT BENCKISER 17/22 -SR-S usb 400,000.00 42,258,046.00 1.73
2.375% SSE 13/22 '9" -SR-S EUR 150,000.00 19,781,905.00 0.81
3.161% BP CAPITAL MARKETS 16/21 -SR- usb 300,000.00 32,949,914.00 1.35
3.625% BAT INTERNATIONAL FINANCE 11/21 -SR-S EUR 100,000.00 13,593,355.00 0.56
3.75% ANGLO AMERICAN CAP. 17/22 -SR-S usb 263,000.00 28,321,488.00 1.16
4.247% STANDARD CHARTERED 18/23 -SR-S USD 200,000.00 21,795,835.00 0.89
4.75% WPP FINANCE UK (FR/RAT) 12/21 -SR- USD 200,000.00 22,442,510.00 0.92
6.50% SUB. LLOYDS BANK 10/20 'T.1" -SR-S usb 300,000.00 34,375,802.00 1.41
6.75% SUB. NATIONWIDE BUILDING 10/20 '412"-JR-  EUR 300,000.00 41,072,412.00 1.68
384,797,556.00 15.77
7 AU NERE
0.736% BANK OF AMERICA 17/22 -SR-S EUR 200,000.00 25,322,391.00 1.04
0.875% METLIFE GLOBAL FUNDING | 15/22 -5 EUR 200,000.00 25,558,738.00 1.05
1.375% CITIGROUP 14/21 71" -SR-S EUR 200,000.00 25,886,802.00 1.06
1.45% AT&T 14/22 -SR- EUR 200,000.00 25,787,778.00 1.06
1.50% KINDER MORGAN 15/22 -SR-S EUR 100,000.00 12,806,015.00 0.52
1.875% PHILIP MORRIS 16/21 -SR- usb 100,000.00 10,699,579.00 0.44
2.10% WELLS FARGO 16/21 -SR- usb 400,000.00 42,528,292.00 1.74
2.35% HSBC USA 15/20 -SR- usb 200,000.00 21,798,476.00 0.89
2.369% BANK OF AMERICA 17/21 SM -SR- usb 100,000.00 10,789,203.00 0.44
2.50% UNITED PARCEL SVS 17/23 -SR- usb 200,000.00 21,387,385.00 0.88
2.60% BNY MELLON 17/22 SJ -SR- usb 300,000.00 32,345,987.00 1.32
2.65% AMGEN 17/22 -SR- usb 100,000.00 10,753,827.00 0.44
2.70% AMERICAN EXPRESS CREDIT 17/22 -SR- USD 100,000.00 10,765,270.00 0.44
2.80% BOEING 18/23 -SR- usb 100,000.00 10,845,376.00 0.44
2.876% CITIGROUP 17/23 -SR- usb 200,000.00 21,308,820.00 0.87
2.972% JPMORGAN CHASE 16/23 -SR- usb 200,000.00 21,437,781.00 0.88
3.109% WALGREEN 12/22 -SR- usb 200,000.00 21,488,397.00 0.88
3.35% CVS HEALTH 18/21 -SR- usb 200,000.00 21,917,864.00 0.90
3.375% ABB FINANCE 18/23 -SR- usb 100,000.00 10,996,894.00 0.45
3.40% BMW US CAPITAL 18/21 -SR-S usb 140,000.00 15,391,646.00 0.63
3.45% BNY MELLON 18/23 -SR- usb 200,000.00 22,016,895.00 0.90
3.45% KINDER MORGAN ENERGY 12/23 -SR-  USD 179,000.00 19,232,411.00 0.79
3.50% HP ENTERPRISE 18/21 -SR- usb 125,000.00 13,759,391.00 0.56
3.50% RELX CAPITAL 18/23 -SR- usb 150,000.00 16,320,715.00 0.67
3.514% JPMORGAN CHASE 18/22 -SR- usb 200,000.00 22,027,569.00 0.90
3.60% IBM CREDIT 18/21 -SR- usb 100,000.00 11,091,964.00 0.45
3.864% BANK OF AMERICA 18/24 -SR- usb 200,000.00 21,963,088.00 0.90
4.30% PHILLIPS 66 13/22 -SR- usb 200,000.00 22,641,344.00 0.93



R (%)

4.375% DISCOVERY COMMUNICATIONS 11/21 -SR- USD 200,000.00 22,398.,606.00 0.92
4.40% DOMTAR 12/22 -SR- ush 310.000.00 34,317.549.00 1.41
4.875% SUB. MORGAN STANLEY 12/22 usb 300.000.00 33.978.,521.00 1.39
6.875% REYNOLDS AMERICAN INC. 15/20 -SR- USD 300.000.00 34,357,151.00 1.41

673,921,725.00 27.60
&t I. 2,121,953,978.00 86.92
I. ZOfthDREMNDH SIS
&5
TAUHERE
2.125% CITIBANK NA 17/20 'BKNT' -SR- usb 300.000.00 32,333,773.00 1.32
5.00% LIBERTY MUTUAL GROUP 11/21 -SR-S~ USD 200.000.00 22,582,145.00 0.92

54,915,918.00 2.24

&L 54,915,918.00 2.24
biti =Ll e = 2,176,869,896.00 89.16
R&AEE 181,186,333.00 7.42
ZDDREEEE 83.606,490.00 3.42
HBEESE 2,441,662,719.00 100.00
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18,069,800,182.00

272,625,539.00
60,726.00
272.686,265.00

39,924,185.00
4,040,257.00
8.524,273.00
755,969.00
129,277.00
53,373.961.00
219,312,304.00

(468,729,853.00)
(14,042.000.00)
231,120,420.00
(1.170,600.00)
(33,509,729.00)

(589,592.649.00)
331.,401.879.00
(291,700,499.00)
4,158,710,000.00
(18,941,350,000.00)
(553,796,964.00)
2,441,662,719.00
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0.383% WESTPAC BANKING 14/19 '"10" -SR-

0.407% COMMONWEALTH BANK OF AUSTRALIA 14/19'8" -SR-

0.439% BNP PARIBAS AUSTRALIA 14/19 S6 -SR-

2.31% TOYOTA FINANCE AUSTRALIA 15/18 -SR-

4.16% TOYOTA FINANCE AUSTRALIA 13/18 '153"-SR-S

h*rs

1.42% DAIMLER CANADA FINANCE 15/18 -SR-

2.77% RBC 13/18 -SR-

2.78% WELLS FARGO CANADA 13/18 -SR-
2.795% FC DES JARDINS 13/18 -SR-

2.8% TOYOTA CREDIT CANADA 13/18 -SR-
2.89% ROYAL BANK OF CANADA 13/18 -SR-

PR
0.434% OP CORPORATE BANK 14/19 '4' -SR-

TR

FRN BPCE 13/18 '3' -SR-

FRN CREDIT AGRICOLE 15/19 -SR-
0.55% BPCE 14/19 7' -SR-

0.755% BFCM 13/18 S9 -SR-
0.793% BPCE 13/18 '5' -SR-

*528
0.557% RABOBANK 13/18 -SR- 23
3.25% BMW FINANCE 12/19

Iz —

FRN DNB BANK 14/19 '1" -SR-

BE

2.00% INDUSTRIAL BANK OF KOREA 13/18 -SR-S

AT —F>
3.00% SBAB BANK 13/18 '633' -SR-

AT
0.285% CREDIT SUISSE 15/18 '9" -SR-

JPY 600,000,000.00 600,729,000.00 3.26
JPY 500,000,000.00 500.815,000.00 2.72
JPY 100,000.000.00 100.289,000.00 0.54
AUD 2,771,000.00 226,366,557.00 1.23
AUD 2,071,000.00 169,682,169.00 0.92
1,597.881,726.00 8.67

CAD 4,605,000.00 399,155,022.00 2.16
CAD 2,544,000.00 220,897.392.00 1.20
CAD 4,150,000.00 360,070,573.00 1.95
CAD 3.000,000.00 260,304,982.00 1.41
CAD 2,280,000.00 197.851,549.00 1.07
CAD 4,776,000.00 414,095,049.00 2.25
1,852,374,567.00 10.04

JPY 400,000,000.00 400,956,000.00 2.17
400,956,000.00 217

JPY 300,000,000.00 300,165.000.00 1.63
JPY 500,000,000.00 499,397,500.00 2.71
JPY 100,000,000.00 100,343,000.00 0.54
JPY 400,000,000.00 400,140,000.00 217
JPY 100,000,000.00 100,143,500.00 0.54
1,400,189,000.00 7.59

JPY 200,000,000.00 200,228,000.00 1.09
EUR 1,500,000.00 200,384,325.00 1.09
400,612,325.00 2.18

JPY 500,000,000.00 499,790,000.00 2.71
499,790,000.00 2.71

EUR 2,000,000.00 264,965,369.00 1.44
264,965,369.00 1.44

SEK 25,000,000.00 320,998,472.00 1.74
320,998.472.00 1.74

JPY 400,000,000.00 400,164,000.00 217
400,164,000.00 2.17
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2.00% SANTANDER UK 14/19 -SR-S EUR 2,000,000.00 266,163,481.00 1.44
266,163,481.00 1.44
7 XU NERE
4.50% METROPOLITAN LIFE GLOBAL 14/19 -SR-  AUD 975,000.00 80,529,078.00 0.44
80,529,078.00 0.44
&a&tl. 7,484,624,018.00 40.59
1. ZOOEELEOH 2 A
f#i3%
F—ZrSU7
2.48% CD BANK OF COMMONWEALTH (AUSTRALIA) 18/18 -SR- USD 3,800,000.00 430,313,527.00 2.33
430,313,527.00 2.33
TI0AR
FRN BFCM 13/18 '4" -SR- JPY 100,000,000.00 100,014,500.00 0.54
100,014,500.00 0.54
A1 R
0.00% CITY OF LAUSANNE 18/18 -SR- CHF 2,000,000.00 232,294,821.00 1.26
232,294,821.00 1.26
&Et . 762,622,848.00 4.13
. EMSREE
N
C. PAP. ANHEUSER-BUSCH INBEV 28/09/18 EUR 3,100,000.00 409,950,212.00 2.22
409,950,212.00 2.22
750
C. PAP. BANK OF CHINA (FR) 26/10/18 usb 3,000,000.00 339,148,557.00 1.84
339,148,557.00 1.84
&%
CD BANK OF EAST ASIA 12/10/18 -SR- usb 3,500,000.00 396,025,773.00 2.15
CD CHINA CONSTRUCTION BANK (HK) 18/12/18 EUR 1,000,000.00 132,274,734.00 0.72
528,300,507.00 2.87
B
TBI JAPAN 10/12/19 782" -SR- JPY 1,500,000,000.00 1,500,412,500.00 8.14
TBI JAPAN 17/12/18 783" -SR- JPY 500,000,000.00 500,187,500.00 2.71
2,000,600,000.00 10.85
LTS TN
C. PAP. AGRICULTURAL BANK OF CHINA (LU) 23/09/19  EUR 1,500,000.00 198,155,538.00 1.07
C. PAP. ICBC (LU) 28/09/18 EUR 1,000,000.00 132,242,004.00 0.72
CD ICBC (LU) 24/01/19 EUR 2,500,000.00 330,770,048.00 1.79
661,167,590.00 3.58
SIAR—N
CD SUMITOMO MITSUI BANKING (5G) 09/10/18 HKD 30,000,000.00 434,615,321.00 2.36
434,615,321.00 2.36
#E
CD KEB HANA BANK 10/10/18 UsD 4,000,000.00 452,728,584.00 2.45
452,728,584.00 2.45
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AT T—F
C. PAP. ASSA ABLOY FINANCIAL SERVICES 12/12/18 SEK 25,000,000.00 320,973,778.00 1.74
320,973,778.00 1.74
1F¥)R
C. PAP. AVIVA 15/11/18 EUR 3,000,000.00 396,894,621.00 2.15
C. PAP. CARNIVAL 19/10/18 EUR 1,000,000.00 132,251,949.00 0.72
529,146,570.00 2.87
T A HERE
C. PAP. HONEYWELL INTERNATIONAL 19/11/18 EUR 3,000,000.00 396,896,366.00 2.15
396,896,366.00 2.15
SE1. 6,073,527,485.00 32.93
KEFMmEHSSET 14,320,774,351.00 77.65
R&EfEE 2,514,008,705.00 13.63
¥E® 1,750,000,000.00 9.49
ZDhOfaE —142,984,634.00 -0.77
WBESE 18,441,798,422.00 100.00
BEASIEES JUABEZTHEEEZ (2018F 9830810 T L)
(BT 1 FH)
HAEIREHEESR 16,282,368,862.00
fIve=
EEFS, 28 84,367,721.00
EHS 27,484.00
84,395,205.00
B
BRI S &£ 02 ERERI R 10,098,252.00
REWEN. BTFBRS LOFE 5,851,573.00
SPIRMIM. BEABAH LOZDOMOER 5,038,562.00
H— B ZEREM 5,014,571.00
FERFA 1,715,096.00
S |ER 338,935.00
28,056,989.00
BERIE 1Bk 56,338,216.00
— REEMEZFEH 313,801,486.00
—B&E5| —58,963,169.01
== mig NG —264,465,698.00
— SRS —258,749.99
FIRFIE 1EK 46,452,085.00
TS 1% 3 REIRASTEFIE  BADEE) :
—IREEMmS —224,863,438.00
— BB RS 148,047,119.00
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