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T AU GE CAP TRUST I HIRRAT 514 5 6.375 | 12,070,000 | 12, 280, 259. 00 988, 745, 050 | 2017,/11,/15 3.6
TAYD JPMC CAP XVIII B RESR 6.950 | 10,270,000 | 10, 482, 075. 75 843, 964, 326 | 2036,708,17 3.1
TAUA GOLDMAN SACHS GP HIRRAT 514 4 4.750 | 8,480,000 7,631, 067. 06 824, 760, 525 | 2021,710,/12 3.0
TAYD CITIGROUP XXI S RES: 8.300 | 9,500,000 | 9,798, 965.29 788, 963, 688 | 2037,/12,/21 2.9
TAVT WELLS FARGO CAP S RE S 5.950 | 9,050,000 | 9,159, 324. 01 737, 462, 970 | 2036,/12,/15 2.7
TAYT CAPITAL ONE CAP e B RS 10.250 | 7,060,000 | 7,414, 835.66 597, 005, 491 | 2039,/08,/15 2.2
TAYT AMERICAN EXPRESS HWIRfT S 41 6.800 | 6,990,000 | 7,163,422. 10 576, 762, 928 | 2016,709,701 2.1
TAYT PNC FINANCIAL S R R 6.750 | 6,290,000 | 6,587, 580.08 530, 399, 008 | 2021,708,701 1.9
TAY A BAC CAP TR XI B RS 6.625 | 6,190,000 5, 942, 400. 00 478, 452, 334 | 2036,7°05,723 1.7
TAUH US TREASURY N/B Z o 2.000 | 3,500,000 | 3,528, 164.06 284, 070, 128 | 2021,711,/15 1.0
TAUH US TREASURY N/B Z D 2.125| 3,110,000 | 3,181, 675.78 256, 172, 625 | 2021,708,/15 0.9
TAYH STATE STREET CAP S RS 5.536 | 3,090,000 | 3,093, 862.50 249, 102, 338 | 2012704702 0.9
TAYT US TREASURY N/B Z ot 3.625 | 2,600,000 | 3,008, 890.63 242, 260, 828 | 2021,702,/15 0.9
TAUH US TREASURY N/B Z DAt 3.125| 2,700,000 | 3,006, 070. 31 242, 033, 750 | 2021,705,15 0.9
ANEE (BfE - ) — — — — | 7,640, 155,989 — 27.7
FEES BARCLAYS BK PLC WSR2 18 6.000 | 9,110,000 | 9,099, 978.94 983, 519, 518 | 2018,701,723 3.6
AXY R ROYAL BK SCOTLND HARRAT 5 1445 6.934 | 9,070,000 8,192, 567. 86 885, 447, 148 | 2018,704,709 3.2
AFY R STANDARD CHART P BRI 6.409 | 11,200,000 | 10, 289, 664. 18 828, 472, 308 | 2017,701,730 3.0
AXY R HSBC CAP FUNDING P RIE S 4.610 | 9,710,000 | 9,320, 603. 66 750, 448, 401 | 2013,7°06,/27 2.7
AXY R NATIONWIDE BLDG HIRRAT S HE 6.750 | 6,340,000 | 5,938, 614. 52 641, 841, 408 | 2020,707,/22 2.3
FE NS COVENTRY BDG SOC Z it 5.875| 4,130,000 | 4,104, 352. 61 523, 402, 206 | 2022,709,/28 1.9
AXY R LLOYDS TSB BK PLC WIBRfH 2 #fE 5.625 | 5,080,000 | 4,457, 598. 45 481, 774, 201 | 2013,703,705 1.7
A4FY R AVIVA PLC HIBRA 2 05 6.875 | 4,460,000 | 3,668, 037.63 467, 761, 708 | 2038,705,720 1.7
FE DS AMLIN PLC HARRAT 5 45 6.500 | 3,980,000 3,357, 090. 16 428,108, 538 | 2016,712,/19 1.6
FE DS PRUDENTIAL PLC HARRAT 5 4 11.375 | 2,150, 000 2,825, 874. 10 360, 365, 904 | 2019,705,729 1.3
AXY R ABBEY NATL TREAS Z D, 3.625 | 2,820,000 | 2,922,027.49 315, 810, 739 | 2016,710,/14 1.1
AXY R AVIVA PLC AR 35 5.250 | 2,510,000 | 2,451, 742.92 264, 982, 703 | 2013,710,702 1.0
AXY R HSBC HLDGS PLC HIRRAT S 318 6.800 | 2,150,000 | 2,452,332.92 197, 449, 585 | 2038,706,701 0.7
AXY R STANDARD CHAR. BANK HARRAST 2 1 5.875| 1,450,000 | 1,557,007.83 168, 280, 344 | 2017,709,726 0.6
/NEE (B - L) — — — — | 7,297,664, 711 — 26. 4
A=A b7 U7 | QBE CAP FUNDING HIRRAT 5 14 4 7.250 | 4,400,000 | 4,025, 120.15 324, 082, 547 | 2021,705,/24 1.2
A=A N5 )7 | AUST & NZ BANK HWIRfT S 41 5.125 | 1,620,000 1, 682, 726. 43 181, 867, 925 | 2019,709,/10 0.7
F—ARF Y7 | COM BK AUSTRALIA ARSI 14 1% 5.500 | 1,560,000 | 1,652,071.21 178, 554, 729 | 2019,708,/06 0.6
F—2 7 Y7 | NATIONAL AUST BANK IR 14 4.625 | 1,640,000 | 1,642, 919.22 177, 565, 589 | 2020,702,10 0.6
NG (B%E - HEER) — — — — 862, 070, 790 — 3.1
F5 K ABN AMRO BANK NV HIRRAT 14 6.375 | 7,180,000 | 7,407, 175. 30 800, 562, 456 | 2021,704,/27 2.9
FF o H ING BANK NV AR # 4 6.875 | 5,300,000 | 5,307,578.88 676, 842, 064 | 2018,/05,729 2.5
T K RABOBANK HARRAT 5 14 1 3.750 | 3,580,000 | 3,376,870.67 364, 969, 879 | 2020,711,709 1.3
N = ) — — — — | 1,842,374, 399 — 6.7
> #7R— v | UNITED OVERSEAS S RE S 5.375 | 2,160,000 | 2,281,003. 14 183, 654, 967 | 2014,709,703 0.7
v H AR — 1 | OVERSEA CHINESE BKG HIRRAT 4 15 4.250 | 2,190,000 2,262, 160. 46 182,137,849 | 2014711718 0.7
> 7"—/v | DBS BANK LTD/SP B e R 5.000 | 2,120,000 | 2,223, 350.00 179,013, 025 | 201411715 0.6
ANEE (BB - L) — — — — 544, 805, 841 — 2.0
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AA A CLOVERIE PLC HIRRAT 5 10 7.500 | 5,950,000 | 6,356, 087.50 686, 961, 603 | 2019,707,/24 2.5
AA A CSG GUERNSEY HWIRfT S 4 1% 7.875| 7,010,000 | 6,960, 369. 19 560, 414, 123 | 2016,708,/24 2.0
AA A UBS AG JERSEY IR 1418 7.250 | 6,920,000 | 6,859, 726.65 552, 310, 889 | 2017,702,/22 2.0
AL A CRED SUISSE GP FIN IR s i 3.625 | 3,360,000 | 3,141, 734.33 339, 556, 504 | 2015,7°09,/14 1.2
ANEE (R - L) — — — — | 2,139,243, 119 — 7.7
A7 = —F . | SVENSKA HANDELSBANK AL IE 4.194 | 4,650,000 | 4,462, 325. 85 482, 285, 135 | 2015712716 1.7
Z 17 =—35 > | NORDEA BANK AB HWIRRAF 5 144 4.000 | 4,300,000 | 4,087, 622.87 441, 787, 493 | 2021,703,/29 1.6
A7 =—5 > | NORDEA BANK AB S R 8.375| 3,840,000 | 4,071, 436. 82 327,811,734 | 2015,7°03,/25 1.2
ANEE (B - LEER) — — — — | 1,251, 884, 362 — 4.5
7 v ~—2 | DANSKE BANK HIBRAH 25 1418 5.375| 4,685,000 | 3,948,517.94 503, 529, 593 | 2018,7°09,729 1.8
ANEE (B - L) — — — — 503, 529, 593 - 1.8
KA ALLIANZ FINANCE HWIBRAT 5 445 5.750 | 5,300,000 | 5,031,979.04 543, 852, 863 | 2021,7°07,/08 2.0
KA DEUTSCHE BANK AG HIBRAT 25 14 18 5.000 | 4,750,000 | 4,838, 255.08 522,915, 310 | 202070624 1.9
ANEE (B%E - ) — — — — | 1,066, 768,173 — 3.9
eSS |DNB NORBANK ASA KALHE 6.012 | 5,760,000 | 5,581,324.95 711,751,174 | 2017,/°03,/29 2.6
ANEE (A - LEER) — — — — 711,751,174 — 2.6
75U R BNP PARIBAS VI e AR 5.868 | 9,690,000 | 9,120,421.96 985, 728, 986 | 2013,701,/16 3.6
TITUA AXA SA IR & 5.250 | 8,300,000 | 6,979,719.19 754, 363, 291 | 2020,7°04,716 2.7
75U R CNP ASSURANCES HABRAT S 448 6.875 | 4,900,000 | 3,919, 607. 84 423, 628, 542 | 2021,709,/30 1.5
75U R SOCIETE GENERALE A 9.375| 2,700,000 | 2,515,616.94 271, 886, 163 | 2019709,/ 04 1.0
INEE (B - HER) — — — — | 2,435,606, 982 — 8.8
A¥T = BBVA BANCOMER SA HIRRAT 445 6.500 | 6,060,000 | 6,210, 045. 47 500, 001, 809 | 2021,7°03,710 1.8
A¥a BBVA BANCOMER SA HARRAT S 418 6. 500 390, 000 399, 336. 59 32, 152, 585 | 2021,7°03,710 0.1
ANEE (G - LEER) — — — — 532, 154, 394 — 1.9
ik BANK OF CHINA HK HARRAT 5 44 5.550 | 3,150, 000 3, 330, 967. 59 268, 192, 854 | 2020,702,/11 1.0
ik BANK OF CHINA HK HIRRAS 25 4 1itf 5. 550 190, 000 200, 869. 90 16, 173,040 | 2020,702,/11 0.1
/NEE (B - ) — — — — 284, 365, 894 - 1.0
A MUFG CAPITAL FIN 2 RS AR 4.850 | 3,000,000 | 2,977,500.00 321, 806, 170 | 2016,707,/25 1.2
A SUMITOMO MITSUI BK IR P18 4.000 | 1,640,000 | 1,651,512.86 178, 494, 383 | 2020,711,709 0.6
INEE (B - HEER) — — — — 500, 300, 553 — 1.8
Al — — — — | 27,612, 675,974 — 100. 0
(1) WPREL4TH S Mitsubishi UFJ Global Custody S.A. | 76 DIEHIRHEEZZ T, ZONELZTH L TWET,
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(HE4) HEEER B I3 EERREDST G S TO L8RS A IR RGO EEETFED 2R R L TVET,
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20084F 3 H28H 10, 000 — 100. 00 — — 1
1H#] (2008F-8 H15H) 10, 018 0.2 100. 20 0. 20 90. 8 1
24 (200948 A17H) 10, 059 0.4 100. 41 0.21 90. 5 1
3H] (2010428 H16H) 10, 073 0.1 100. 51 0.10 90. 4 2
4H) (20114£8 H15H) 10, 084 0.1 100. 59 0.08 83.6 65
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20104E 8 H16H 10, 073 — 100. 51 — 90. 4

8 K 10, 074 0.0 100. 51 0. 00 90. 3

9 HE 10, 074 0.0 100. 52 0.01 90. 3

10H K 10, 075 0.0 100. 53 0.02 90. 2

11HR 10, 076 0.0 100. 53 0.03 90. 3

128K 10, 076 0.0 100. 54 0.03 90. 3

20114 1 AR 10, 078 0.0 100. 55 0.04 90. 3

2 AR 10, 078 0.0 100. 56 0. 05 90. 3

3 HE 10, 079 0.1 100. 56 0. 06 93.3

4 AR 10, 079 0.1 100. 57 0. 06 93.2

5HK 10, 082 0.1 100. 57 0.07 93.3

6 HK 10, 083 0.1 100. 58 0.07 92.9

7THRE 10, 084 0.1 100. 59 0.08 92.9

CTRES)
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