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89, 373, 993

1, 040, 405

32, 838, 961, 724

79, 340, 373

5, 986, 800
50, 000, 000
221,616, 662

356, 943, 835

32,482,017, 889
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Tokio Marine Rogge Global Hybrid Securities Fund

AUD Class Units 8, 209
Resources Currency Basket Class Units 5,194
BRL Class Units 3,113
EUR Class Units 12, 302
JPY Class Units 6, 822
MXN Class Units 7,418
TRY Class Units 576
USD Class Units 16, 298
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(3) BB A AL B

KRS O MhRES:
w471
B4
AUSTRALIA

AUST & NZ BANKING GROUP FLT 05/05/31
COMMONWEALTH BANK AUST 3. 784% 03/14/32
NATIONAL AUSTRALIA BANK FLT 09/15/31
WESTPAC BANKING CORP FLT 05/13/31

AUSTRIA
BAWAG GROUP AG FLT 02/24/34
UNIQA INSURANCE GROUP AG FLT 12/09/41

BELGIUM
AGEAS FLT 07/02/49
BELFIUS BANK SA/NV FLT 04/06/34

BERMUDA
AEGON LTD FLT PERP

CANADA
BANK OF NOVA SCOTIA FLT 10/27/81

CAYMAN ISLANDS

AVOLON HOLDINGS ENDG LTD 6.375% 05/04/28

CZECH REPUBLIC
RATFFEISENBANK AS FLT 06/09/28

DENMARKE
DANSKE BANK A/S FLT 05/15/31
JYSKE BANK A/S FLT 01/28/31

EUR
USD
GBP
EUR

EUR
EUR

EUR
EUR

USD

USD

USD

EUR

EUR
EUR

202442 A 29 H BLAE

(BEAZ - 1)

e

R A 4 R 4248 He

(%)
4, 500, 000 569, 080, 991 670, 436, 613 2. 06%
2, 350, 000 270, 103, 592 306, 315, 038 0. 94%
1, 200, 000 182, 332, 560 201, 878, 573 0. 62%
1, 850, 000 243, 337, 069 274,929, 176 0. 85%
1, 264, 854, 212 1, 453, 559, 400 4. 47%
4, 000, 000 652, 969, 896 661, 288, 855 2.03%
600, 000 76, 560, 702 79, 705, 237 0. 25%
729, 530, 598 740, 994, 092 2.28%
700, 000 88, 603, 733 104, 758, 926 0.32%
2,000, 000 259, 281, 359 270,877,122 0. 84%
347, 885, 092 375, 636, 048 1. 16%
2,000, 000 186, 437, 645 242, 452, 319 0. 75%
186, 437, 645 242,452, 319 0. 75%
2,200, 000 246, 202, 000 258, 212, 061 0. 79%
246, 202, 000 258, 212, 061 0. 79%
2,100, 000 310, 603, 919 318, 843, 802 0. 98%
310, 603, 919 318, 843, 802 0. 98%
1, 400, 000 186, 801, 417 199, 695, 178 0.61%
186, 801, 417 199, 695, 178 0.61%
3, 000, 000 380, 237, 162 452, 027, 923 1. 39%
2,250, 000 272,639, 083 340, 197, 808 1. 05%
652, 876, 245 792,225,731 2. 44%



FINLAND

NORDEA BANK ABP FLT 08/18/31
NORDEA BANK ABP FLT 12/09/32
SAMPO OYJ FLT 09/03/52

FRANCE

AXA SA FLT PERP

AXA SA FLT PERP

BANQUE FED CRED MUTUEL 1.125% 11/19/31
BNP PARIBAS FLT 05/24/31

BNP PARIBAS FLT 08/31/33

CREDIT AGRICOLE ASSRNCES FLT 01/29/48
CREDIT AGRICOLE SA FLT 12/09/31
CREDIT AGRICOLE SA FLT PERP

CREDIT AGRICOLE SA FLT PERP

GROUPE ACM FLT 04/21/42

LA BANQUE POSTALE FLT 08/02/32
MUTUELLE ASSURANCE FLT 06/21/52
SOCIETE GENERALE FLT 06/30/31

GERMANY

COMMERZBANK AG FLT 10/05/33

DEUTSCHE BANK AG FLT 02/17/32
DEUTSCHE BANK NY FLT 01/14/32
HANNOVER RE FLT 10/09/39

LANDBK HESSEN-THUERINGEN FLT 09/15/32
TALANX AG FLT 12/01/42

HONG KONG
ATA GROUP LTD FLT 09/09/33
AIA GROUP LTD FLT PERP

IRELAND
ZURICH FINANCE TRELAND FLT 04/19/51
ZURICH FINANCE IRELAND FLT 05/02/52

ITALY
ASSTCURAZIONI GENERALI FLT 06/08/48

JAPAN

EUR
GBP
EUR

GBP
EUR
EUR
GBP
EUR
EUR
GBP
EUR
EUR
EUR
EUR
EUR
EUR

EUR
EUR
USD
EUR
EUR
EUR

EUR
USD

USD
USD

EUR

2,900, 000 382, 614, 869 429, 488, 249 1.32%
3,200, 000 479,761, 168 517, 069, 146 1. 59%
1, 550, 000 194, 383, 740 209, 871, 427 0. 65%
1, 056, 759, 777 1, 156, 428, 822 3. 56%

2, 850, 000 518, 437, 745 543, 082, 866 1. 66%
1, 000, 000 160, 350, 086 165, 808, 337 0.51%
1, 800, 000 233, 816, 478 230, 043, 377 0.71%
1, 000, 000 163, 807, 644 171, 723, 545 0.53%
2, 300, 000 295, 992, 597 317, 094, 336 0. 98%
2,000, 000 272,543, 704 301, 088, 755 0.93%
1, 200, 000 186, 641, 192 201, 403, 428 0. 62%
1, 400, 000 174, 581, 833 207, 556, 768 0. 64%
1,400, 000 199, 915, 510 236, 280, 159 0.73%
2,900, 000 351, 430, 526 375, 713, 369 1. 16%
3, 000, 000 379, 425, 930 427,754, 833 1. 32%
1,900, 000 231, 308, 527 237, 298, 966 0.73%
3,100, 000 394, 254, 254 462, 643, 715 1. 42%
3, 552, 506, 026 3,877,492,454  11.94%

3,900, 000 611, 619, 212 666, 491, 470 2.05%
2,100, 000 258, 168, 804 278, 258, 007 0. 86%
1, 700, 000 197, 265, 212 207, 965, 488 0. 64%
1, 700, 000 198, 098, 357 231, 686, 056 0.71%
1, 700, 000 243, 859, 823 253, 078, 965 0. 78%
1, 000, 000 128, 134, 748 131, 735,773 0.41%
1,637, 146, 156 1,769, 215, 759 5. 45%

1, 300, 000 170, 273, 198 177,792,701 0. 55%
1, 800, 000 199, 243, 925 251, 066, 941 0.77%
369, 517, 123 428, 859, 642 1. 32%

1, 800, 000 187, 560, 000 219,977, 811 0. 68%
1,637, 000 188, 303, 125 202, 021, 793 0.62%
375, 863, 125 421, 999, 604 1. 30%

2, 550, 000 378, 289, 811 423, 817, 437 1. 30%
378, 289, 811 423, 817, 437 1. 30%



DAI-ICHI LIFE INSURANCE FLT PERP
MITSUI SUMITOMO INSURANC FLT PERP

LUXEMBOURG
AROUNDTOWN SA FLT PERP

NETHERLANDS

ABN AMRO BANK NV FLT 03/13/37

ASR NEDERLAND NV FLT 05/02/49
COOPERATIEVE RABOBANK UA FLT 11/30/32
COOPERATIEVE RABOBANK UA FLT PERP

DE VOLKSBANK NV FLT 10/22/30

DIGITAL DUTCH FINCO BV 1.000% 01/15/32
ELM BV (HELVETIA SCHWEIZ) FLT 09/29/47
ING GROEP NV FLT 03/28/33

ING GROEP NV FLT 05/26/31

ING GROEP NV FLT 06/09/32

NN GROUP NV FLT PERP

PERU
BANCO DE CREDITO DEL PER FLT 07/01/30

SOUTH KOREA
HANWHA LIFE INSURANCE FLT 02/04/32

SPAIN

BANCO BILBAO VIZCAYA ARG FLT 11/15/34
BANCO SANTANDER SA FLT 10/04/32
CATXABANK SA FLT 06/18/31

MAPFRE SA 2.875% 04/13/30

MAPFRE SA FLT 03/31/47

SWEDEN
SWEDBANK AB FLT 08/23/32

SWITZERLAND
UBS GROUP AG FLT 08/12/33
UBS GROUP AG FLT PERP

USD
USD

EUR

USD
EUR
EUR
EUR
EUR
EUR
EUR
USD
EUR
EUR
EUR

USD

USD

USD
GBP
EUR
EUR
EUR

EUR

USD
USD

4,760, 000 549, 013, 560 706, 306, 299 2.18%
3,100, 000 343, 774, 504 449, 091, 458 1. 38%
892, 788, 064 1, 155, 397, 757 3. 56%

800, 000 64, 625, 666 63, 399, 399 0. 20%
64, 625, 666 63, 399, 399 0. 20%

3,000, 000 340, 365, 000 355, 421, 858 1. 09%
2, 250, 000 283, 695, 075 340, 152, 911 1. 05%
1, 300, 000 177, 460, 473 206, 890, 120 0. 64%
1, 200, 000 145, 657, 442 181, 471, 327 0. 56%
3, 800, 000 479, 510, 697 583, 653, 845 1. 79%
1, 000, 000 124, 200, 604 126, 920, 817 0. 39%
950, 000 115, 872, 577 146, 043, 694 0. 45%
840, 000 100, 459, 142 115, 600, 178 0. 36%
1, 200, 000 141, 564, 503 185,072, 770 0.57%
500, 000 66, 582, 328 72,058, 018 0.22%
3, 300, 000 461, 773, 159 533, 716, 695 1. 64%
2,437, 141, 000 2,847, 002, 233 8. 76%

2,650, 000 306, 319, 106 376, 989, 564 1. 16%
306, 319, 106 376, 989, 564 1. 16%

3,000, 000 341, 805, 000 413, 822,074 1.27%
341, 805, 000 413, 822,074 1. 27%

1,600, 000 240, 800, 000 255, 461, 881 0. 79%
1,600, 000 236, 594, 823 261, 808, 199 0.81%
2,900, 000 370, 654, 538 436, 719, 745 1. 33%
700, 000 93, 697, 233 103, 186, 608 0.32%
600, 000 71,996, 318 96, 370, 019 0. 30%
1,013, 742,912 1, 153, 546, 452 3. 55%

1, 050, 000 148, 002, 966 164, 284, 992 0.51%
148, 002, 966 164, 284, 992 0.51%

7,162, 000 1,091, 941, 544 1, 115, 585, 796 3.43%
550, 000 84, 218, 648 90, 924, 619 0. 28%
1, 176, 160, 192 1, 206, 510, 415 3.71%



UNITED KINGDOM

AVIVA PLC FLT 06/03/55

HSBC HOLDINGS PLC 6.000% 03/29/40

HSBC HOLDINGS PLC FLT PERP

LLOYDS BANKING GROUP PLC FLT 12/15/31
LLOYDS BANKING GROUP PLC FLT PERP
LLOYDS BANKING GROUP PLC FLT PERP

M&G PLC FLT 10/20/51

NATWEST GROUP PLC FLT 09/14/32

NATWEST GROUP PLC FLT 11/28/31

PHOENIX GRP HLD PLC 4.375% 01/24/29

RL FINANCE BONDS NO3 6.125% 11/13/28
RL FINANCE BONDS NO6 FLT PERP

RL FINANCE NO 4 PLC FLT 10/07/49
SANTANDER UK GROUP HLDGS 5.625% 09/15/45
STANDARD CHARTERED PLC 4.300% 02/19/27
STANDARD CHARTERED PLC 5.300% 01/09/43
VIRGIN MONEY UK PLC FLT 08/19/31

UNITED STATES OF AMERICA

AVIATION CAPITAL GROUP 3.500% 11/01/27
BANK OF AMERICA CORP 7.750% 05/14/38
BANK OF AMERICA CORP FLT 02/04/33
CAPITAL ONE FINANCIAL CO FLT 02/01/34
CHUBB INA HOLDINGS INC 2.500% 03/15/38
CITIGROUP INC 8.125% 07/15/39

FIFTH THIRD BANCORP FLT 04/25/33
GOLDMAN SACHS CAPITAL I 6.345% 02/15/34
HARTFORD FINL SVCS GRP FLT 02/12/47
HSBC BANK USA NA 7.000% 01/15/39
HUNTINGTON BANCSHARES FLT 05/17/33
JACKSON FINANCIAL INC 3.125% 11/23/31
JPMORGAN CHASE & CO FLT 05/13/31
LIBERTY MUTUAL GROUP INC FLT 12/15/51
METLIFE INC 6.400% 12/15/36

NASDAQ INC 3.250% 04/28/50

NEW YORK LIFE INSURANCE 6.750% 11/15/39
PRUDENTIAL FINANCIAL INC FLT 03/15/44
STATE STREET CORP FLT PERP

SYNOVUS BANK GA FLT 10/29/30

TOTAL INVESTMENTS IN SECURITIES

GBP
GBP
USD
GBP
GBP
USD
GBP
EUR
GBP
EUR
GBP
GBP
GBP
USD
USD
USD
GBP

USD
USD
USD
USD
EUR
USD
USD
USD
USD
USD
USD
USD
USD
USD
USD
USD
USD
UsD
USD
USD

2,000, 000 285, 230, 621 305, 944, 818 0. 94%
800, 000 141, 259, 280 147, 319, 964 0. 45%
1, 900, 000 260, 806, 177 293, 259, 656 0. 90%
4, 350, 000 663, 857, 453 735, 997, 327 2.28%
1, 300, 000 190, 305, 323 239, 365, 333 0. 74%
1, 500, 000 203, 526, 424 221, 018, 437 0. 68%
1, 250, 000 188,771, 192 222,528,724 0. 69%
4,150, 000 542, 594, 982 591, 553, 363 1. 82%
500, 000 76,971, 853 84, 684, 729 0. 26%
2, 870, 000 380, 970, 967 455, 881, 823 1. 40%
400, 000 76, 129, 201 75,929, 740 0.23%
1, 700, 000 291, 245, 445 346, 945, 559 1.07%
1, 200, 000 156, 582, 293 183, 367, 168 0. 56%
1,500, 000 194, 703, 578 178, 591, 482 0. 55%
2,400, 000 239, 684, 025 345, 803, 615 1. 06%
1, 150, 000 139, 193, 730 156, 011, 708 0. 48%
1, 100, 000 169, 641, 846 187,112, 882 0. 58%
4,201, 474, 390 4,771, 316, 328 14. 69%

1,372,000 152, 550, 606 189, 262, 103 0. 58%
2,950, 000 496, 152, 228 528, 906, 714 1. 63%
6, 050, 000 725, 098, 191 759, 550, 643 2. 34%
3,200, 000 444,177, 635 473, 080, 768 1. 46%
1, 350, 000 176, 023, 539 187, 766, 370 0. 58%
1, 530, 000 264, 630, 744 290, 125, 731 0. 89%
6, 200, 000 805, 536, 057 840, 523, 845 2.59%
5,150, 000 718, 749, 937 789, 453, 950 2.43%
1, 090, 000 117, 643, 047 141, 320, 285 0. 44%
2, 500, 000 353, 538, 974 426, 990, 475 1.31%
1, 750, 000 228, 208, 750 247, 530, 252 0. 76%
2, 500, 000 285, 483, 367 309, 682, 796 0. 95%
3, 400, 000 360, 570, 015 442, 256, 048 1. 36%
2,016, 000 226, 817, 222 263, 716, 145 0.81%
2,700, 000 355, 553, 168 409, 377, 409 1. 26%
900, 000 95, 011, 345 91, 072, 348 0. 28%
1, 500, 000 254, 635, 661 255, 065, 676 0. 79%
1, 100, 000 140, 199, 730 164, 637, 000 0.51%
750, 000 111, 245, 963 112, 293, 664 0. 35%
1, 750, 000 183, 408, 741 225,903, 835 0. 70%
6, 495, 234, 920 7,148,516, 057  22.02%

28, 372, 567, 362 31, 760, 217, 620 97. 78%
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TE PEA T 86, 696, 365 90, 720, 046
AfEME E A 87, 221, 902 91, 193, 882




@) [THEZRVRREHAE]

A7 A E AL
H 20234 9H20H
20244 3H19H

2o R AR
H 20244 9H18H
I 20254 3H17H

K % e & (1) & (1)
s
= &
= B Y & 2,432, 345 2,913, 743
= HUFI . 3 3,122
AAhFESR7E H AR 3,107, 979 3, 166, 201
=€ AIE Ay 5, 540, 327 6, 083, 066
EREM
XELFIE 152 —
R 8, 987 11, 688
ZERt W 351, 660 457, 161
Z Dfth e H 3, 837 4,987
HEE A 364, 636 473, 836
HEARE TEEREL (L) 5, 175, 691 5, 609, 230
RREFIEE SOIRHFEL (A) 5,175, 691 5, 609, 230
A A SO MR R (A) 5, 175, 691 5, 609, 230
—EARAIAE S PRI AR A O S B4R
AT —HEIERNAE O PR RSB O 5 — 159, 179
Fdga (A)
e Rlse U3 E REe (D) 29, 954, 238 42,320, 052
Rl AR ST R e EA 14, 295, 194 —
R — R ARAIIT 1 © IR SIEINER X B B
R
N =2~ Sl 5 NN
;F;Ef};gf;%gk# 9 IR B VBRI 14, 295, 194 -
el % AR S R AR A AR — 696, 274
R — R ARAII 1 © IR EE X - 696, 271
RAB 4 IR ’
PRBEIMEFEICfE © RIS EE X B o
KA 4 INAE
FERRESTFHXES (L) 49, 425, 123 47,073, 829




@) [HHEELE]

(RERREITRNIAR D FHICET SR

X o

4 [ A 401
[ 20244F 9H 18H
% 20254 3H17H

A RESS O RFATh A5 1E K OV 7 4

BEARFEZ SRS M OB B R L AR RS
BEVPFRIEICHESE ) JFANE LT TR L TR Y %
B AL

ALz AR

Ml 7o - TiE, BEEFEZAEIES M K E
AIEZS D FEMEMARIZ FE S W TR L TR 0 £ 97,

(P S B ISR 5 1ERD)

X 4y GIE M R F AR R
20244F 9H ITHEBI/E | 20254 3H 17 HBI(E

131 HiE AR 36, 438, 4361 44,376, 313/

B BN E e AR 14, 746, 435 —H

H b — BRI ST AR 6, 808, 5581 730, 0961
2,31 HEFHEHIRR BT D Z DRI 44, 376, 3131 43,646, 2171
(PIEHEAE & ORISR RSB 2 46

AT PR G SR Y P RTE R

H 20234 9H20H
20244 3H19H

H 20244 9H18H
I 20254 3H17H

FZUFHIIDH D £ A, Al 7
(4B fl P A (2 B9~ % TERLD)
kR b O B 2 B4 % SR
EIEY ERNGECEIEN

X o

20244 9H 17 H BIfE

20254 3H 17 HBIfE

L RS R AT AR, B
MO b DER

FEli CRF LTV D 72, £0
ZHEITIH Y THE A,

[FlZE

2. el OB E I AN NS A MfRE
FROT VAT 4 TEGIZHE
T HHIHA

(1) A HREZ
(HERF T #HIAR D SIH
(ZBE D 1ERD) ICREHL Tk
nET,

)7 VT ¢ TH|
FUEHITIOH Y A,

) AMMFEFR L T Y ANT 1 THR
S LAAS O &P S
AMEES KT U ST 1 THL
G LA D &t i (22T
VX, R TR S A, BT
EMREMAE & TP L T DTz
. LR AR A il & L
TR £7,

(1) A HiREZ
[l 72

Q)T VT ¢ T HB|
[A] A2
3) HFEZR L T Y RF ¢ T HL
Bl LIS D4 FhpE 5L
[Al 2




3. AP S ORISR ICB T A F @Rl ORI OEE BT [l e

TE 2D\ T Ot A F—EDOHMHRSRMFE LA L T
WA, B D RIHRSEIC
Foleha. UMEN RS

ZELHYET,
(104720 1E5RICEET 215
G 2 AR IR
20244F 9H 17 H BI(E 20254F 3H 17 HBAE
LAY 7= 0 i PEsE 1.9537M LA 72 0 i pE AR 2. 0785
(15 B4 7= 0 W& s 19, 5371) (17 Y72 0 Wl PE%A 20, 785[1)




(Z%%)
W FRoggett g 7' » REERT7 7 K Ma—2x (1 [ERRERY) 1 TTokio Marine Rogge
Global Hybrid Securities Fund JPY Class Units| %, K RK/l=—=x (A1 [BEIRERD) (X TUSD
Class Units] ZFEHEAAKRENGRL LTEHY, BESREOEEOMICH Lanic MBI MmE
B XINB T 7 v ROZEFEHRTT,
F 7o, W ERoggett g 7Y » RAEKR7 7 K Ha—x (FF1ERRER) | kRKra—x
(1 ERERD) X, TR b~ —~W—7 57 U R Z#EERREENSGLE LT, B
KOGPFEOEIZET EEle TBIFREETEMAar S 1 TT_XTHZ 7 v ROZmab» T4, ¥k, Z
O TEEFEZ A S N OB EE Rt AR DIRPLUTKR D & B0 T,

ek, LTFICRHE LB RITEEONRTIEH Y /A,

[Tokio Marine Rogge Global Hybrid Securities Fund| ORI

YREFFCEL, T A v OEFICESER L EINTEEOBE 7 7 A 2R OME CHNERERFRE T,
{77 ROMBERIZ. V2 BT ATIZBENT—RICAIEZRY LRD LN D FHFEANCHEM L CfE
AL, MNEEANOEEZZ T T £9, LTI L2EHRIL, Bttt FREFETOEHS
#Td 5 Mitsubishi UFJ Investor Services & Banking (Luxembourg) S.A.72>H ATFL7-20244E2H 29
ABEOMBEERO —H 28 - FRR L7 b D TT,

B, BIRERICOZE L UL, FWEZ 7 A2 E5R/ LIZBAL (Tokio Marine Rogge Global Hybrid
Securities Fund) OHIEPEFIEE, HERIFHEHIET 2 EL, MOBREAIIRESRIME 2484 L T
B ET,
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28,372, 567, 362
3, 387, 650, 258

31, 760, 217, 620

549, 275, 637
410, 054, 069
29, 000, 000

89, 373, 993

1, 040, 405

32, 838, 961, 724

79, 340, 373

5, 986, 800
50, 000, 000
221,616, 662

356, 943, 835

32,482,017, 889




FEE T T A DM
Tokio Marine Rogge Global Hybrid Securities Fund

AUD Class Units 8, 209
Resources Currency Basket Class Units 5,194
BRL Class Units 3,113
EUR Class Units 12, 302
JPY Class Units 6, 822
MXN Class Units 7,418
TRY Class Units 576
USD Class Units 16, 298

(2) HERIFHFEHNIET 5 R
BWHERIL, V7 BT A TICBWNT—RICAERZS LG b D23 FANCHEM U TR L T
B ET,

Bl K OB & [R5
Bl e OB RS H BEIRE OB &N B> TH Y £7,

A AMRES O R

RS B35 SUTHREAY T THLG | S 7TV D AMRERIC OV TR, YRR SRR AY
T2 T 2 AFAIREAR R AARG S TRl L TV E S, 7272 L. BEd 2R LIS U EER
TG EBNTT U7 MIELT 20 7 > MRS & 0 B SUIERG | S AL SIS DV T,
I HICRIT 2T VI T ART 4 AU FOKEEZBE LTI L £,
HEGAMRERIZOWTIE, 77 2 R Py =N lt072 L Hlrd 5. ELEICAT bz [RER X
TP L 728 OIE10, 7' — 7 —CRHMgRE 2> 5 AF LIiHlilE 4 B EIC AN, 77 o R
VA v — DNEEEITHIWT L 72 A E AR T IAS (TR L TV E T,

HAMFEAEGS]
HEEAERSNTHERICE ELTWET, 72 3 v, Mk OMESEOFERBIS L. FBRME
EFRHOWCHEHBELTHET,

AN G]
YTy ROREEBREIZEARNTT,
SMEREE E N OEEIIIR BRI S D 28 L — M THARMIZHE L TV ET, SMEE]
WZHOWTIE, KMERICEH SN %L — M THARMIZHEE L TWET,
202442 H29H BIfED 2 L — NI TRED & BV T,

1 JPY = 0.010261 AUD
1 JPY = 0.033197 BRL
1 JPY = 0.006174 EUR
1 JPY = 0. 005282 GBP
1 JPY = 0. 114028 MXN
1 JPY = 0. 208591 TRY
1 JPY = 0.006681 USD
1 JPY = 0.128174 7ZAR



FILE AL 24 D F3 8

ZHRBICOWTIEREERICESZFH ELTWWET,

(3) G A ML MR

AL D FAGRESR

FEATIE

FZ2IES
AUSTRALTA
AUST & NZ BANKING GROUP FLT 05/05/31
COMMONWEALTH BANK AUST 3.784% 03/14/32
NATIONAL AUSTRALIA BANK FLT 09/15/31
WESTPAC BANKING CORP FLT 05/13/31

AUSTRIA
BAWAG GROUP AG FLT 02/24/34
UNIQA INSURANCE GROUP AG FLT 12/09/41

BELGIUM
AGEAS FLT 07/02/49
BELFIUS BANK SA/NV FLT 04/06/34

BERMUDA
AEGON LTD FLT PERP

CANADA
BANK OF NOVA SCOTIA FLT 10/27/81

CAYMAN ISLANDS

AVOLON HOLDINGS ENDG LTD 6.375% 05/04/28

CZECH REPUBLIC
RATFFEISENBANK AS FLT 06/09/28

DENMARK
DANSKE BANK A/S FLT 05/15/31
JYSKE BANK A/S FLT 01/28/31

EUR
USD
GBP
EUR

EUR
EUR

EUR
EUR

USD

USD

USD

EUR

EUR
EUR

20244F2 H 29 H BIfE

(AL 2 1)

B

WEAH e AP bk

(%)
4, 500, 000 569, 080, 991 670, 436, 613 2. 06%
2, 350, 000 270, 103, 592 306, 315, 038 0. 94%
1, 200, 000 182, 332, 560 201, 878, 573 0. 62%
1, 850, 000 243, 337, 069 274,929, 176 0. 85%
1, 264, 854, 212 1, 453, 559, 400 4. 47%
4, 000, 000 652, 969, 896 661, 288, 855 2.03%
600, 000 76, 560, 702 79, 705, 237 0. 25%
729, 530, 598 740, 994, 092 2.28%
700, 000 88, 603, 733 104, 758, 926 0. 32%
2, 000, 000 259, 281, 359 270, 877, 122 0. 84%
347, 885, 092 375, 636, 048 1. 16%
2,000, 000 186, 437, 645 242, 452, 319 0. 75%
186, 437, 645 242, 452, 319 0. 75%
2, 200, 000 246, 202, 000 258, 212, 061 0. 79%
246, 202, 000 258, 212, 061 0. 79%
2,100, 000 310, 603, 919 318, 843, 802 0. 98%
310, 603, 919 318, 843, 802 0. 98%
1, 400, 000 186, 801, 417 199, 695, 178 0.61%
186, 801, 417 199, 695, 178 0.61%
3, 000, 000 380, 237, 162 452, 027, 923 1. 39%
2, 250, 000 272,639, 083 340, 197, 808 1. 05%
652, 876, 245 792, 225, 731 2. 44%



FINLAND

NORDEA BANK ABP FLT 08/18/31
NORDEA BANK ABP FLT 12/09/32
SAMPO 0YJ FLT 09/03/52

FRANCE

AXA SA FLT PERP

AXA SA FLT PERP

BANQUE FED CRED MUTUEL 1.125% 11/19/31
BNP PARIBAS FLT 05/24/31

BNP PARIBAS FLT 08/31/33

CREDIT AGRICOLE ASSRNCES FLT 01/29/48
CREDIT AGRICOLE SA FLT 12/09/31
CREDIT AGRICOLE SA FLT PERP

CREDIT AGRICOLE SA FLT PERP

GROUPE ACM FLT 04/21/42

LA BANQUE POSTALE FLT 08/02/32
MUTUELLE ASSURANCE FLT 06/21/52
SOCIETE GENERALE FLT 06/30/31

GERMANY

COMMERZBANK AG FLT 10/05/33

DEUTSCHE BANK AG FLT 02/17/32
DEUTSCHE BANK NY FLT 01/14/32
HANNOVER RE FLT 10/09/39

LANDBK HESSEN-THUERINGEN FLT 09/15/32
TALANX AG FLT 12/01/42

HONG KONG
ATA GROUP LTD FLT 09/09/33
ATA GROUP LTD FLT PERP

IRELAND
ZURICH FINANCE IRELAND FLT 04/19/51
ZURICH FINANCE IRELAND FLT 05/02/52

ITALY
ASSTCURAZIONI GENERALI FLT 06/08/48

EUR
GBP
EUR

GBP
EUR
EUR
GBP
EUR
EUR
GBP
EUR
EUR
EUR
EUR
EUR
EUR

EUR
EUR
USD
EUR
EUR
EUR

EUR
USD

USD
USD

EUR

2,900, 000 382, 614, 869 429, 488, 249 1. 32%
3,200, 000 479,761, 168 517, 069, 146 1. 59%
1, 550, 000 194, 383, 740 209, 871, 427 0. 65%
1, 056, 759, 777 1, 156, 428, 822 3. 56%

2, 850, 000 518, 437, 745 543, 082, 866 1. 66%
1, 000, 000 160, 350, 086 165, 808, 337 0.51%
1, 800, 000 233, 816, 478 230, 043, 377 0.71%
1, 000, 000 153, 807, 644 171, 723, 545 0.53%
2, 300, 000 295, 992, 597 317, 094, 336 0. 98%
2,000, 000 272, 543, 704 301, 088, 755 0.93%
1, 200, 000 186, 641, 192 201, 403, 428 0. 62%
1, 400, 000 174, 581, 833 207, 556, 768 0. 64%
1,400, 000 199, 915, 510 236, 280, 159 0. 73%
2,900, 000 351, 430, 526 375,713, 369 1. 16%
3, 000, 000 379, 425, 930 427,754, 833 1. 32%
1,900, 000 231, 308, 527 237, 298, 966 0. 73%
3,100, 000 394, 254, 254 462, 643, 715 1. 42%
3, 552, 506, 026 3,877,492,454  11.94%

3,900, 000 611, 619, 212 666, 491, 470 2. 05%
2,100, 000 258, 168, 804 278, 258, 007 0. 86%
1, 700, 000 197, 265, 212 207, 965, 488 0. 64%
1, 700, 000 198, 098, 357 231, 686, 056 0.71%
1, 700, 000 243, 859, 823 253, 078, 965 0. 78%
1, 000, 000 128, 134, 748 131, 735,773 0.41%
1,637, 146, 156 1,769, 215, 759 5. 45%

1, 300, 000 170, 273, 198 177,792, 701 0. 55%
1, 800, 000 199, 243, 925 251, 066, 941 0.77%
369, 517, 123 428, 859, 642 1. 32%

1, 800, 000 187, 560, 000 219,977, 811 0. 68%
1,637, 000 188, 303, 125 202, 021, 793 0.62%
375, 863, 125 421, 999, 604 1. 30%

2, 550, 000 378, 289, 811 423, 817, 437 1. 30%
378, 289, 811 423, 817, 437 1. 30%



JAPAN
DAI-ICHI LIFE INSURANCE FLT PERP
MITSUI SUMITOMO INSURANC FLT PERP

LUXEMBOURG
AROUNDTOWN SA FLT PERP

NETHERLANDS

ABN AMRO BANK NV FLT 03/13/37

ASR NEDERLAND NV FLT 05/02/49
COOPERATIEVE RABOBANK UA FLT 11/30/32
COOPERATIEVE RABOBANK UA FLT PERP

DE VOLKSBANK NV FLT 10/22/30

DIGITAL DUTCH FINCO BV 1.000% 01/15/32
ELM BV (HELVETIA SCHWEIZ) FLT 09/29/47
ING GROEP NV FLT 03/28/33

ING GROEP NV FLT 05/26/31

ING GROEP NV FLT 06/09/32

NN GROUP NV FLT PERP

PERU
BANCO DE CREDITO DEL PER FLT 07/01/30

SOUTH KOREA
HANWHA LIFE INSURANCE FLT 02/04/32

SPAIN

BANCO BILBAO VIZCAYA ARG FLT 11/15/34
BANCO SANTANDER SA FLT 10/04/32
CATXABANK SA FLT 06/18/31

MAPFRE SA 2.875% 04/13/30

MAPFRE SA FLT 03/31/47

SWEDEN
SWEDBANK AB FLT 08/23/32

SWITZERLAND
UBS GROUP AG FLT 08/12/33
UBS GROUP AG FLT PERP

USD
USD

EUR

USD
EUR
EUR
EUR
EUR
EUR
EUR
USD
EUR
EUR
EUR

USD

USD

USD
GBP
EUR
EUR
EUR

EUR

USD
USD

4,760, 000 549, 013, 560 706, 306, 299 2. 18%
3,100, 000 343, 774, 504 449, 091, 458 1. 38%
892, 788, 064 1, 155, 397, 757 3. 56%

800, 000 64, 625, 666 63, 399, 399 0.20%
64, 625, 666 63, 399, 399 0. 20%

3,000, 000 340, 365, 000 355, 421, 858 1. 09%
2,250, 000 283, 695, 075 340, 152, 911 1. 05%
1, 300, 000 177, 460, 473 206, 890, 120 0. 64%
1, 200, 000 145, 657, 442 181, 471, 327 0. 56%
3, 800, 000 479, 510, 697 583, 653, 845 1. 79%
1, 000, 000 124, 200, 604 126, 920, 817 0. 39%
950, 000 115, 872, 577 146, 043, 694 0. 45%
840, 000 100, 459, 142 115, 600, 178 0. 36%
1, 200, 000 141, 564, 503 185,072, 770 0.57%
500, 000 66, 582, 328 72,058, 018 0.22%
3, 300, 000 461, 773, 159 533, 716, 695 1. 64%
2,437, 141, 000 2,847, 002, 233 8. 76%

2,650, 000 306, 319, 106 376, 989, 564 1. 16%
306, 319, 106 376, 989, 564 1. 16%

3,000, 000 341, 805, 000 413, 822,074 1. 27%
341, 805, 000 413, 822,074 1.27%

1, 600, 000 240, 800, 000 255, 461, 881 0. 79%
1,600, 000 236, 594, 823 261, 808, 199 0.81%
2,900, 000 370, 654, 538 436, 719, 745 1. 33%
700, 000 93, 697, 233 103, 186, 608 0. 32%
600, 000 71,996, 318 96, 370, 019 0. 30%
1,013, 742, 912 1, 153, 546, 452 3. 55%

1, 050, 000 148, 002, 966 164, 284, 992 0.51%
148, 002, 966 164, 284, 992 0.51%

7,162, 000 1,091, 941, 544 1, 115, 585, 796 3. 43%
550, 000 84, 218, 648 90, 924, 619 0. 28%



UNITED KINGDOM

AVIVA PLC FLT 06/03/55

HSBC HOLDINGS PLC 6.000% 03/29/40

HSBC HOLDINGS PLC FLT PERP

LLOYDS BANKING GROUP PLC FLT 12/15/31
LLOYDS BANKING GROUP PLC FLT PERP
LLOYDS BANKING GROUP PLC FLT PERP

M&G PLC FLT 10/20/51

NATWEST GROUP PLC FLT 09/14/32

NATWEST GROUP PLC FLT 11/28/31

PHOENTX GRP HLD PLC 4.375% 01/24/29

RL FINANCE BONDS NO3 6.125% 11/13/28
RL FINANCE BONDS NO6 FLT PERP

RL FINANCE NO 4 PLC FLT 10/07/49
SANTANDER UK GROUP HLDGS 5.625% 09/15/45
STANDARD CHARTERED PLC 4.300% 02/19/27
STANDARD CHARTERED PLC 5.300% 01/09/43
VIRGIN MONEY UK PLC FLT 08/19/31

UNITED STATES OF AMERICA

AVIATION CAPITAL GROUP 3.500% 11/01/27
BANK OF AMERICA CORP 7.750% 05/14/38
BANK OF AMERICA CORP FLT 02/04/33
CAPITAL ONE FINANCIAL CO FLT 02/01/34
CHUBB INA HOLDINGS INC 2.500% 03/15/38
CITIGROUP INC 8.125% 07/15/39

FIFTH THIRD BANCORP FLT 04/25/33
GOLDMAN SACHS CAPITAL T 6.345% 02/15/34
HARTFORD FINL SVCS GRP FLT 02/12/47
HSBC BANK USA NA 7.000% 01/15/39
HUNTINGTON BANCSHARES FLT 05/17/33
JACKSON FINANCIAL INC 3.125% 11/23/31
JPMORGAN CHASE & CO FLT 05/13/31
LIBERTY MUTUAL GROUP INC FLT 12/15/51
METLIFE INC 6.400% 12/15/36

NASDAQ INC 3.250% 04/28/50

NEW YORK LIFE INSURANCE 6.750% 11/15/39
PRUDENTIAL FINANCIAL INC FLT 03/15/44
STATE STREET CORP FLT PERP

SYNOVUS BANK GA FLT 10/29/30

TOTAL INVESTMENTS IN SECURITIES

GBP
GBP
USD
GBP
GBP
USD
GBP
EUR
GBP
EUR
GBP
GBP
GBP
USD
USD
USD
GBP

USD
USD
USD
USD
EUR
USD
USD
USD
USD
USD
USD
USD
USD
USD
USD
USD
UsD
USD
USD
UsD

1, 176, 160, 192 1, 206, 510, 415 3. 71%

2,000, 000 285, 230, 621 305, 944, 818 0. 94%
800, 000 141, 259, 280 147, 319, 964 0. 45%
1,900, 000 260, 806, 177 293, 259, 656 0. 90%
4, 350, 000 663, 857, 453 735, 997, 327 2.28%
1, 300, 000 190, 305, 323 239, 365, 333 0. 74%
1, 500, 000 203, 526, 424 221, 018, 437 0. 68%
1, 250, 000 188, 771, 192 222,528,724 0.69%
4, 150, 000 542, 594, 982 591, 553, 363 1. 82%
500, 000 76,971, 853 84, 684, 729 0. 26%
2,870, 000 380, 970, 967 455, 881, 823 1. 40%
400, 000 76,129, 201 75,929, 740 0.23%
1, 700, 000 291, 245, 445 346, 945, 559 1.07%
1, 200, 000 156, 582, 293 183, 367, 168 0. 56%
1,500, 000 194, 703, 578 178, 591, 482 0. 55%
2, 400, 000 239, 684, 025 345, 803, 615 1. 06%
1, 150, 000 139, 193, 730 156, 011, 708 0. 48%
1, 100, 000 169, 641, 846 187,112, 882 0. 58%
4,201, 474, 390 4,771, 316,328  14.69%

1,372, 000 152, 550, 606 189, 262, 103 0. 58%
2,950, 000 496, 152, 228 528, 906, 714 1. 63%
6, 050, 000 725, 098, 191 759, 550, 643 2. 34%
3, 200, 000 444, 177, 635 473, 080, 768 1. 46%
1, 350, 000 176, 023, 539 187, 766, 370 0. 58%
1,530, 000 264, 630, 744 290, 125, 731 0. 89%
6, 200, 000 805, 536, 057 840, 523, 845 2.59%
5,150, 000 718, 749, 937 789, 453, 950 2.43%
1, 090, 000 117, 643, 047 141, 320, 285 0. 44%
2,500, 000 353, 538, 974 426, 990, 475 1.31%
1, 750, 000 228, 208, 750 247, 530, 252 0. 76%
2, 500, 000 285, 483, 367 309, 682, 796 0. 95%
3, 400, 000 360, 570, 015 442, 256, 048 1. 36%
2,016, 000 226,817, 222 263, 716, 145 0.81%
2,700, 000 355, 553, 168 409, 377, 409 1. 26%
900, 000 95, 011, 345 91, 072, 348 0.28%
1,500, 000 254, 635, 661 255, 065, 676 0. 79%
1, 100, 000 140, 199, 730 164, 637, 000 0.51%
750, 000 111, 245, 963 112, 293, 664 0. 35%
1, 750, 000 183, 408, 741 225,903, 835 0. 70%
6, 495, 234, 920 7,148,516, 057  22.02%

28, 372, 567, 362 31, 760, 217, 620 97. 78%
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