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SGBI 0. 125% 06/01/26 | 0. 125 1,700 2,003 | 24,765 | 2026/6/1

SGBI 0.125% 06/01/30 | 0. 125 500 586 7,952 | 2030/6/1

SGBI 0.125% 06/01/32 | 0. 125 1,430 1,861 23,000 | 2032/6/1

S6BI 0.125% 12/01/27 | 0. 125 1,280 1,526 | 18,865 | 2027/12/1

SGBI 0.25% 06/01/22 | 0. 25 1,990 2,199 | 27,183 | 2022/6/1

SGBI 1% 06/01/25| 1.0 2,090 2,506 | 30,981 | 2025/6/1

SGBI 3.5% 12/01/28 | 3.5 1,830 3,439 | 42,514 | 2028/12/1

N i 174,572
(F3—2) LT

EfEE %

DGBI 0.1% 11/15/23 | 0.1 1,800 2,032 | 34,241(2023/11/15

DGBI 0.1% 11/15/30 0.1 1,030 1,234 20, 794 [2030/11/15

I B 55,036
H=ZF5U7) E A I

EfEEE#

ACGBI 0.75% 11/21/21 | 0.75 390 161| 36,832 |2027/11/21

ACBBI 1% 02/21/50 | 1.0 260 312 | 27,342 | 2050/2/21




HAAREISSTI S DONS

BY_ 151 DJFOFsABABS AT IV DI 7Y R (ESHKEREXEH)

00 7Y FOHE

O = | v=a2TFA T A RANAY xR MRS
NOMURA-BPT #A A5 aM e LC.a—aMEL2EHMNETAEDO I B . EE L
O | TREEKERICEENICEET D LI L o T REMMICFEREE A LR 2 E
HELET,
R - B FLLC~Y=aI9A 7 - BREFA NI TV I - TIT 47~ =757 RZ4§
B e L2
@ A mm %%«@%E%%%ﬁ@ﬁﬂ@%%ﬁiﬁm
IMEHREPE~DOREITATVE A,
Q@ EMDINR
05 2 2t
H H H 202043 H6H
= 2021483 A5H
(A & fli 5F % 58 B & & 135, 007, 278H
i = 1% 280, 372, 390
72 = i} 145, 365, 112
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D ®71 #1 # # 18 # £ 103, 604, 490
B)EMEIRXTEERE £ A640, 580, 993
B Y4 % MH 4 ) (214, 674, 781)
(G == R i ) (/\855, 255, 774)
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AR O TMHEIEORI B L OTEEBHAIZE |13 [Wellington Management Funds (Luxembourg) Audited
annual report For the financial year ended December 31,2020 DE#k A2 iz # L C\E,

Wellington Emerging Markets Research Equity Fund

Q@ ETDIRNR (2020412 H 31 H £ ToOLEHIR)

Income
Interest income (net of withholding tax)
Interest income on derivatives
Dividend income (net of withholding tax)
Other income

Total income

Expenses
Investment management fees
Distribution fees
Administrative fee
Performance fees
Interest expense on derivatives
Dividend payments on derivatives

Total expenses
Net investment income/(expense)

Net realised appreciation/(depreciation) on sale of investments,
currency transactions and financial derivative instruments
Capital gains tax

Net realised appreciation/(depreciation) for the year

Net change in unrealised appreciation/(depreciation) on sale of
investments, currency transactions and financial derivative
instruments

Finance costs
Interest expenses
Distributions

Total finance costs

Increase/(decrease) in net assets as a result of operations

Net assets at the beginning of the year
Subscriptions

Redemptions

Total net assets at the end of the year

Wellington
Downside Alpha
Opportunities Fund

Wellington
Emerging Markets
Research Equity Fund

Wellington
Global Health Care
Long-Short Fund

usD uUsD uUsD
5914 91,130 332,881

- - 189,189

2,017,102 26,401,890 832,461
1,696 - 6,486
2,024,712 26,493,020 1,361,017
447,777 9,735,158 964,704

159 1,243,209 154,799

168785 2,950,480 209,731

- - 30813

- 34,982 1,151,314

58,788 - 425,060
675,509 13,963,829 2,936,421
1,349,203 12,529,191 (1,575,404)
(2,468,360) (33,051,780) 1,127,599

- (1,109,004) -
(2,468,360) (34,160,784) 1,127,599
12,389,209 251248467 (3982,775)

- (405)

- (1200,170)

- (1,200,575) -
11,270,052 228,416,299 (4,430,580)
123,134,320 496,744,945 122392979

29,233,482 456,366,055 32,180,484
(41,442,006) (507,618,103) (87,205,386)
122,195,848 1,673,909,196 62,937,497




@ 1% ERADSE (2020412 H 31 H HIfE)

¥ cort

(tfir: ) (B SRR

Transferable securities admitted to an official stock exchange listing

Common stocks
Communication services

Media & entertainment
32 USD  Baidu Incorporated (ADR)
133 JPY  Nexon Company Limited
[.71'1 HKD  Tencent Holdings Limited
850 USD  Tencent Music Entertainment Group
(ADR)

155 USD  Yandex NV Class A

Telecommunication services
9,891 MXN America Movil SAB de CV Series L
2283 INR  Bharti Airtel Limited
380 EUR  Hellenic Telecommunications
Organization SA
881 USD  Mobile TeleSystems PJSC (ADR)
31 KRW  SKTelecom Company Limited

Total communication services

Consumer discretionary

Automobiles & components
1,002 INR  Tube Investments of India Limited

Consumer durables & apparel
126 KRW  Fila Holdings Corporation
285 HKD  Shenzhou International Group
Holdings Limited

49 JPY  Universal Entertainment Corporation

Consumer services
39 USD  New Oriental Education & Technology
Group Incorporated (ADR)
3,220 HKD  Sands China Limited
134 USD  TAL Education Group (ADR)

Retailing
11487 HKD  Alibaba Group Holding Limited
298 USD  Alibaba Group Holding Limited (ADR)
121 PLN  Allegro.eu SA
152 CNY  ChinaTourism Group Duty Free
Corporation Limited Class A
39 KRW  CJ ENM Company Limited
108 HKD  JD.com Incorporated Class A
709 BRL  Lojas Renner SA
2076 BRL ~ Magazine Luiza SA
3 USD  Mercadolibre Incorporated
52995 IDR  Mitra Adiperkasa Tbk PT
49 ZAR  Naspers Limited Shares N
111 USD  Ozon Holdings Plc (ADR)
1,787 BRL  Petrobras Distribuidora SA
92 TWD Poya International Company Limited
434 USD  Trip.com Group Limited (ADR)

Total consumer discretionary

)

Consumer staples

Food & staples retailing
4952 THB  CPALLPd
283 EUR  Jeronimo Martins SGPS SA
48 USD  Magnit PJSC
62 TWD President Chain Store Corporation
932 BRL  Raia Drogasil SA
199 CNY  Yifeng Pharmacy Chain Company
Limited Class A

6,880,108
4,107,615
124,458,020

16,352942
10,756,024

7192872
15916,803

6,126,995
7884574
6,939,092

206,615,045

10957308

5,102,564

5,594,743
1,122,874

7234698
14,141,958
9575475

44591518
69,239,502
2,760,843

6,565,997
5,030,125
4,783,285
5959231
9952922
5578483
2982,152
10,026,781
4615517
7627059
1,886,380
14643711

249,973,126

9,623,090
4,789,469
3,690,725

588,049
4/480,194

2,749,086

041
025
743

098
0.64

043
095

037
047
041

12.34

0.66

031

033
007

043
085
057

266
414
016

039
030
029
036
059
033
0.18
0.60
028
046
0.1l

087

14.94

057
029
022
004
027

0.16

W& ooy R i
(fi: ) GB%) S8 USD
Consumer staples (continued)
Food beverage & tobacco
23 KRW (] Cheilledang Corporation 7985355
76 GBP  Coca-Cola HBC AG 2470,169
58 CNY  Kweichow Moutai Company Limited
Class A 17,505,948
8905 SGD  Thai Beverage Pcl 4952275
113 CNY Waliangye Yibin Company Limited
Class A 5051,748
684 HKD  Yihai International Holding Limited 10,144,638
Household & personal products
930 INR  Dabur India Limited 6,780,768
323 INR  Hindustan Unilever Limited 10,596,770
2986 IDR  Unilever Indonesia Tbk PT 1,563,096
274 USD  Yatsen Holding Limited (ADR) 4,654,328
Total consumer staples 97,625,708
Energy
Energy
7804 HKD  China Oilfield Services Limited Class H 6,602,362
13,740 HKD  CNOOC Limited 12,723,601
I'1'USD  Lukoil PJSC (ADR) 730632
177 USD  NAC Kazatomprom JSC (GDR) 3,195,584
305 CAD  Parex Resources Incorporated 4,188,270
4,109 BRL  Petroleo Brasileiro SA 22,697,581
1,095 USD  Rosneft Oil Company PJSC (GDR) 6,175524
887 TRY  Tupras Turkiye Petrol Rafinerileri AS 12,890,397
1,341 USD  YPF SA (ADR) 6,302,033
Total energy 75,505,984
Financials
Banks
1273 INR  Axis Bank Limited 10,785,184
6228 IDR  Bank Central Asia Tbk PT 15013533
2,346 EUR  Bank of Cyprus Holdings Plc 2,103529
1,693 PHP  BDO Unibank Incorporated 3768439
27,799 HKD  China Construction Bank Corporation
Class H 21,117,022
2366 HKD  China Merchants Bank Company
Limited Class H 14,954,490
93 USD  Credicorp Limited 15,242,379
6,525 TWD  ESun Financial Holding Company
Limited 5933424
15,795 KES  Equity Group Holdings Limited 5279,500
896 INR  ICICI Bank Limited 6547421
720 USD  ICICI Bank Limited (ADR) 10,702,826
21,532 HKD  Industrial & Commercial Bank of China
Limited Class H 13968288
4206 THB  Kasikornbank Pcl 16,008,676
242 CZK  Komercni Banka AS 7409,098
297 INR  Kotak Mahindra Bank Limited 8,0%,188
2,600 USD  Sberbank of Russia PJISC 9526310
524 KRW  Shinhan Financial Group Company
Limited 15542419
Diversified financials
4,674 HKD  CSC Financial Company Limited
Class H 6,208261
4779 ZAR  FirstRand Limited 16,607,602
66 USD  KaspiKZ JSC (GDR) 4,429,607
1,401 GBP  Ninety One Plc 4,387,896
Insurance
2,140 HKD  AIA Group Limited 26214626
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Transferable securities admitted to an official stock exchange listing

(continued)
Common stocks (continued)

Financials (continued)

Insurance (continued)
5063 HKD  China Life Insurance Company Limited
Class H
Old Mutual Limited
Ping An Insurance Group Company of
China Limited Class H
Rand Merchant Investment Holdings
Limited

Total financials

7487 ZAR
2022 HKD

2,183 ZAR

Health care

Health care equipment & services
123 INR  Apollo Hospitals Enterprise Limited
290 CNY  China National Accord Medicines
Corporation Limited Class A
New Frontier Health Corporation
Notre Dame Intermedica Participacoes
SA
Shandong Weigao Group Medical
Polymer Company Limited Class H
Shenzhen Mindray Bio-Medical
Electronics Company Limited Class A

228 USD
297 BRL

1,407 HKD

87 CNY

Pharmaceuticals, biotechnology & life sciences
300 CNY  Amoy Diagnostics Company Limited
Class A
BeiGene Limited (ADR)
China Traditional Chinese Medicine
Holdings Company Limited
Everest Medicines Limited
Hangzhou Tigermed Consulting
Company Limited
Hikma Pharmaceuticals Plc
Hypera SA
Innovent Biologics Incorporated
Wauxi Biologics Cayman Incorporated
16 HKD  Zai Lab Limited
35 USD  ZaiLab Limited (ADR)

Total health care

9 Usb
4434 HKD

354 HKD
144 HKD

105 GBP
479 BRL
391 HKD
956 HKD

Industrials

Capital goods
244 TWD Alirtac International Group
3270 CNY  Estun Automation Company Limited
Class A
517 TWD HiwinTechnologies Corporation
3459 HKD  Precision Tsugami China Corporation
Limited

322 JPY  Tsugami Corporation

Total industrials

Information technology

Semiconductors, semiconductor equipment
25 EUR  ASML Holding NV
2,163 TWD Formosa Sumco Technology
Corporation
988 TWD Globalwafers Company Limited
102 KRW  Koh Young Technology Incorporated
1,004 TWD MediaTek Incorporated

11,165,308
6,060,885

24777837

4762970

286,613,718

4,050,233

2,029,205
1962847

4493017
3,179,603

5,673,660

3,585,970
2,449,537

2,195,885
3087333

3321995
3,630,255
3,165,134
4,139.986
12,669,861
2,143385
4,800,780

66,578,686

7,808,905

14,909,220
7079559

3,337,269
4874887

38,009,840

12,447 546

10,391,555
24890214

9,849,765
26,697,128
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Information technology (continued)

Semiconductors, semiconductor equipment (continued)

1,086 TWD Realtek Semiconductor Corporation

3233 TWD Sino-American Silicon Products
Incorporated

5827 TWD Taiwan Semiconductor Manufacturing
Company Limited

32 JPY  Tokyo Electron Limited

Software & services
86 USD  Chindata Group Holdings Limited
(ADR)
60 KRW  Douzone Bizon Company Limited
459 CNY  Glodon Company Limited Class A
919 GBP  Network International Holdings Plc

Technology hardware & equipment
1,670 TWD' Accton Technology Corporation
1,270 TWD Chroma ATE Incorporated
1,640 TWD Delta Electronics Incorporated
2511 HKD  Kingboard Holdings Limited
1,630 CNY  Luxshare Precision Industry Company
Limited Class A
Samsung Electronics Company Limited
Samsung SDI Company Limited
Whan Raycus Fiber Laser
Technologies Company Limited Class A

600 KRW
28 KRW
532 CNY

Total information technology

Materials

Materials
6508 MXN Alpek SAB de CV
250 GBP  Anglo American Plc
1,247 GBP  Ferrexpo Plc
715 ZAR  Gold Fields Limited
744 MXN Grupo Mexico SAB de CV Class B
33 KRW LG Chem Limited
14 USD  MMC Norilsk Nickel PJ|SC
423 MXN  Orbia Advance Corporation SAB de
cv
Sibanye Stillwater Limited
Sinopec Shanghai Petrochemical
Company Limited Class H
790 USD  Vale SA (ADR)

Total materials

1,055 ZAR
38560 HKD

Real estate

Real estate
3702 PHP  Ayala Land Incorporated
1,710 BRL  BR Properties SA
7435 HKD  CIFl Holdings Group Company Limited
1,865 MXN  Corporation Inmobiliaria Vesta SAB de
v
ESR Cayman Limited
Kerry Properties Limited
11217 HKD  Longfor Group Holdings Limited
3221 HKD  Shimao Property Holdings Limited

Total real estate

1233 HKD
1,454 HKD

Utilities
Utilities
2,101 HKD  China Gas Holdings Limited
16,229 HKD  China Longyuan Power Group
Corporation Limited Class H
207 USD  ChinaYangtze Power Company Limited

15,094,344
20422,134

109921619
11,897,632

2,049,083
5,740,857
5527621
4102711

18,787,031

7590,768
15,355,548
10,588,110

13,987,625
44,772,050
16,461,468

7141611
393,716,420

5627060
8277501
4817384
6,699,133
3,150948
25022259
4,602,653

993924
4,309,637

8,205,496
13,244,138

84,950,133

3,154876
3,268,207
6,299,452

3649418
4420619
3,683,045
7122797
10,262,086

41,860,500

8,343,700

16,263,260
5,731,463
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(continued)
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USD

Preferred stocks

c tock tinued 372 BRL  Braskem SA 1,695,086 0.10
ommon stocks (continued) 955 BRL  Gerdau SA 4505084 027
Utilities (continued) 2262 BRL  tau Unibanco Holding SA 13842483 083
380 KRW  Samsung Electronics Company Limited 25799,540 154
Utilities (continued) Total preferred stocks 45,842,193  2.74
924 BRL  Cia de Saneamento do Parana 4,649,320 028
565 HKD  ENN Energy Holdings Limited 8290830 049 Total ferable securities admitted to an
90591 USD  Inter RAO UES PJSC 6519,583 039 official stock exchange listing 1,642,921,628 98.15
2261 INR  Power Grid Corporation of India
Limited 5832019 035 Total investments in securities 1,642,921,628 98.15
Total utilities 55,630,275  3.32
Total common stocks 1,597,079,435 95.41
Financial derivative instruments
Forward foreign exchange contracts
Portfolio management forwards
Unrealised
appreciation/
Maturity (depreciation) % net
date Amount bought Amount sold Counterparty assets
04/01/2021  PLN 1,246,712 USD 336399  State Street Bank (1,801) (0.00)
Total portfolio management forwards (1,801) (0.00)
Unrealised depreciation on forward foreign exchange contracts (1,801) 0.00
Total forward foreign exchange contracts (1,801) 0.00
Traded future contracts
Unrealised
Number of appreciation/
contracts Commitment (depreciation) % net
long/(short)  CCY  Investment Delivery date  Counterparty usb assets
301 USD  MSCI Emerging Markets Index 19/03/2021 Credit Suisse 19387410
Futures 376420 0.02
Unrealised appreciation on future contracts 376420 0.02
Total traded future contracts 376,420 0.02

A positive number of contracts indicates that the Fund is long of the underlying asset and a negative number of contracts indicates that the Fund is short

of the underlying asset.

Net other assets/(liabilities)
Total net assets

“CCY is the trade currency of the holding.

Fair value % net

usb assets
30,612,949 1.83
1,673,909,196 100.00




HAAREISSTI S DONS

BFOFsAMUR/N\A A VY ANLABEIED 7V F BBy IHD (BEISHEEERERER)

7 EOBE

O &t [ EHEAR T AN TRy bex U A Y MRS
AL A U BANFEE~ S —T 7 R A~y Vb ~OFEEBL T . E&
LT HARZ GRS E O S (EE, N BOFE ., BUF RS | E RS 2 0 E
FLLUFRE L) ICEE LET,
wom 5 4t R—=F 7+ VA OREEICY - E L LTBK%EU&E%I@%%&@*#
KA i Eh i A B~ ¥ 3 A NERRE O SRIKHES T30 2 RFAM - WT
AT BB G E N OB~ O FE BB RIS 2R E L ET,
FEMANEEEEIZ OV T FRIE L THHTOEE~y UEITHI T EICLY
HREEEN A7 OKEE BB LET,
TomoE R A & F L L THARZGDIREEOERICHET DML A 2 DA~ Y —
TV R BB~ THY W%E‘E%%Eﬁ&éﬁﬁ‘k LET,
N ARG FE~OFZEREE SRR Z R £ A,
Q@ ETDIRR
% 6 i
I H H 201949 H 18 H
% 202049 H 17H
(A B | % Jilrd b A2, 740
% Jipd F B 21
53 h el 15N A2, 761
BE i if % & B 8 & A238, 244, 458
Ui H & 48, 315, 334
5t H # /286, 559, 792
C1E i w® B F A6, 800, 154
DL # # & = (MB+0) A245 047, 352
BrT B # 8 B &£ £ 468, 505, 388
PEMERXZEBE £ 513, 436,977
Bl M4 %5 M 4 %) (439, 209, 131)
(Ge & 8 & MY %) (74, 227, 846)
(@) Hi (D+E+F) 736, 895, 013
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£ 6 i BN
Ao | M om 4 | M A e e
% s i (%) (Fi) (ph | HEFA T
EEES
%3 5 2EFTEE (1 04F) 0.1 590, 000 598, 071 2028/9/20
%3 5 3mEFITEE (1 04F) 0.1 950, 000 962, 606 2028/12/20
%10 9mFITEE (2 04F) 1.9 920, 000 1,073, 161 2029/3/20
%14 3EFIAEE (2 04F) 1.6 4,020, 000 4, 744, 002 2033/3/20
A H 6, 480, 000 7,377, 841
1= ==
<HE ISR RN E>
Eil 6 ) ES g 6 ) ES
Al R #® ] P wm m |
4 iz} (%) | HETE A Ao ;Kg%%%g;g FOEEA A & i) (%) | Bm4AR Pz ;gg;g@(gr%% BEEA A
(7 A1) H) TR R FH R SIGB 2.125% 06/01/26 | 2.125 [ 16,000 | 17,420 | 1,345,750 | 2026/6/1
EfEEE SIGB 2.75% 07/01/23 | 2.75| 28,000 | 29,905 | 2,310,224 | 2023/7/1
T 1.125% 05/15/40 | 1.125 | 15,000 | 14,791 | 1,554,133 | 2040/5/15 SIGB 3% 09/01/24 | 3.0| 28,000 30,887 | 2,386,026 | 2024/9/1
(RRA V) Fa—np | Fa—n /h it 14, 808, 913
ERTES “x5TL) BB
SPGB 0.6% 10/31/29 | 0.6 | 14,000 | 14,572 | 1,803,033 (2029/10/31 _ 7 7
SPGB 1.85% 07/30/35 | 1.85 5,000 5,908 731,089 | 2035/7/30 EMREES
(F—Z ~YT7) TL6OV 1.5% 05/31/37 | 1.5 23,000 | 23,762 729,521 | 2037/5/31
EEE TL60V 1.5% 11/30/23 | 1.5 22,000 | 22,946 704, 448 |2023/11/30
RAGB 0.75% 10/20/26 | 0.75| 3,400 | 3,674 | 454,694 |2026/10/20 ILGOV 2% 03/31/27 | 2.0 30,000 32,957 | 1,011,796 | 2027/3/31
RAGB 6.25% 07/15/27 | 6.25| 20.500| 30,119 | 3,726,701 | 2027/7/15 1LGOV 2.25% 09/28/28 | 2.25 | 33,000 | 37,302 | 1,145,186 | 2028/9/28
R 6.715.518 1LGOV 3.75% 03/31/47 | 3.75| 50,000 | 72,539 | 2,226,953 | 2047/3/31
NoF o FIRyST I Er 1L60V 5.5% 01/31/42 | 5.5 8,000 | 14,063 431,762 | 2042/1/31
ES PN P2 AN 1LGOV 6.25% 10/30/26 | 6.25 | 30,000 | 40,564 | 1,245,342 [2026/10/30
EfREE S /h &t 7,495,011
HGB 2.5% 10/24/24 | 2.5 | 600,000 | 627,441 216, 090 |2024/10/24 & it 43, 209, 482
HOB z.;s% 12/22/26 | 2.75 [2, 800, 000 [2, 962,330 | 1,020, 226 |2026/12/22 (V) RIS TR SrBB 1% 24 2% 1 D RS 2 o 708 (] 00 SR 2 7 (5 50 5 F
HGB 3% 10/27{27 3.0 [3, 100,000 [3, 330, 655 | 1,147,077 [2027/10/27 ORELT L 0 SR L= b 0T
/h it 2, 383, 394
(K= K) F#-77 kx0F [fH-72 kx0F
E &%
POLGB 2.5% 07/25/27 | 2.5| 13,000| 14,218 395, 126 | 2027/7/25
(F—=Z+SY7) ”"“7‘,{1 ”"'ZW,{,";
Ef&i%
ACGB 1.5% 06/21/31 | 1.5| 29,000 | 30,684 | 2,344,633 |2031/6/21
ACGB 2.25% 05/21/28 | 2.25| 35,000 | 39,062 | 2,984,761 | 2028/5/21
ACGB 2.75% 11/21/27 | 2.75| 35,000 | 40,194 | 3,071,250 |2027/11/21
ACGB 4.75% 04/21/27 | 4.75| 15,000 | 19,064 | 1,456,739 | 2027/4/21
N 2t 9,857, 384
(U HR—I) I L s L
Ef&i%
SIGB 1.25% 10/01/21 | 1.25| 26,000 | 26,280 | 2,030,161 | 2021/10/1
SIGB 1.75% 02/01/23 | 1.75| 28,000 | 28,991 | 2,239,591 | 2023/2/1
SIGB 1.75% 04/01/22 | 1.75| 28,000 | 28,669 | 2,214,684 | 2022/4/1
SIGB 2% 02/01/24 | 2.0| 28,000 29,546 | 2,282,473 | 2024/2/1
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(@) H (D+E+F) 110, 677, 531
RO & E T 20 110, 677, 531
B ONAE FE 2= R K & A229, 762, 627
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T V=V RR R~ —T7 7 REEONETT,
<HEHER) NHtE>

& 6 ] ES B 6 B ES
% B ] 7l % N —
& i) o/ | AHME &R [ ) HERRAR | HREAR & i o/ | AR A [ ) e HEHREAHE | HREAR
(%) MR- 1) (%) IMTESHE )
(ZAUAH) F7 AV R [F7 AV 7 R AUSTRALTAN GOVERNMENT | 2. 7500 1,576 1,746 148, 981 [2027/11/21
EFL % AUSTRALIAN GOVERNMENT | 2. 2500 17 18 1,558 |2028/05/21
US TREASURY N/B | 2.8750 108 120 13, 100 | 2043/05/15 AUSTRALTAN GOVERNMENT | 3. 0000 195 210 17, 944 |2047/03/21
US TREASURY N/B | 2.2500 1,495 1,602 174, 637 [2027/02/15 AUSTRALIAN GOVERNMENT | 2. 7500 78 82 6,996 [2041/05/21
US TREASURY N/B | 3.0000 391 445 48,519 [2047/02/15 AUSTRALIAN GOVERNMENT | 1. 7500 1,764 1,436 122, 490 [2051/06/21
US TREASURY N/B | 2.2500 365 360 39, 251 [2049/08/15 2N &t = 3,863 3,761 320, 750 =
US TREASURY N/B | 1.5000 2,765 2,764 301, 260 [2030/02/15 (& oA E—) TV TR [Py B
US TREASURY N/B | 2.0000 2,299 2, 146 233,917 [2050/02/15 Fv F
US TREASURY N/B | 0.5000 | 11, 148 11,137 | 1,213,878 |2025/03/31 EMEEESF
US TREASURY N/B | 0.5000 3,973 3,999 435,940 [2023/03/15 SINGAPORE GOVERNMENT | 2. 8750 55 61 5,049 [2030/09/01
US TREASURY N/B | 0.8750 165 154 16, 863 [2030/11/15 SINGAPORE_GOVERNMENT | 2. 2500 288 302 24, 845 [2036/08/01
US TREASURY N/B | 1.8750 449 406 44, 287 [2051/02/15 /A at — 343 363 29, 895 -
US TREASURY N/B | 4.5000 81 108 11, 830 [2036/02/15 (2a—S—52R) Toa—y—[F=a-v—
US TREASURY N/B | 3.7500 2,462 3,113 339, 377 [2041/08/15 _ FURRL| TR R
KINGDOM OF DENMARK | 0. 1250 295 294 32, 127 [2022/10/27 EfREE%
STRIP PRINC _ 1,220 603 65, 794 |2050/11/15 NEW ZEALAND GOVERNIENT | 1. 7500 165 142 11, 292 |2041/05/15
[y /I &t - 165 142 11,292 —
ASTAN DEVELOPMENT BANK | 1. 0000 398 400 43,617 [2026/04/14 (%‘ 1:\:?&;) BB REEET
it &3
*AEL?INC 16500 320 313 34,161 |2028/02/01 UK GILT 4.2500 584 955 146, 946 |2046/12/07
TBM CORP 2 8500 375 385 41,969 |2022/05/13 UK GILT 4.2500 327 497 76, 566 |2040/12/07
VET LIFE GLOB FUNDING T | 0. 5800 340 342 37,291 |2023/01/13 UK GILT 2.5000 216 311 47,933 12065/07/22
JPMORGAN CHASE & €O | 1. 5140 280 285 31, 112 |2024/06/01 UK GILT 0.8750 1,179 1,194 183,795 12029/10/22
COX COMMUNICATIONS INC | 3. 2500 260 271 29, 600 |2021/05/29 UK GILT 0.1250 482 482 74, 266 |2023/01/31
UNITEDHEALTH GROUP INC | 1. 2500 60 60 6,611 (2026/01/15 UK GILT 0.5000 138 106 16, 371 12061/10/22
PNC FINANCIAL SERVICES | 2. 2000 300 317 34,599 |2024/11/01 UK GILT 0.3750 530 528 81,317 12026/10/22
BRISTOL-MYERS SQUIBB CO | 0. 5370 375 375 40,952 [2023/11/13 UK GILT 1.2500 185 181 27,861 |2051/07/31
AMERICAN TOWER CORP | 1. 3000 180 181 19, 744 [2025/09/15 IR
PRINCIPAL LFE GLB XD 11 | 1. 2500 110 110 12, 083 |2025/06/23 ONTARIO_(PROVINCE OF) | 0. 2500 831 808 124,341 |2026/12/15
MORGAN STANLEY 0. 5290 350 349 38, 143 [2024/01/25 PROVINCE OF ALBERTA | 1. 0000 250 251 38, 614 [2021/11/15
GOLDYAN SACHS GROUP IC | 0. 6270 330 330 36, 032 [2023/11/17 RS !
GILEAD SCIENCES INC | 0.7500 400 400 43,661 |2023/09,/29 \’OLKSW{\GEN FI_N _SERV NV 1. 1250 100 100 15,501 |2023/09/18
BPCE SA 10000 350 345 37, 636 |2026/01/20 BAT INTL FINANCE PLC | 1.7500 105 105 16, 165 |2021/07/05
NTT FINANCE CORP | 1.1620 200 199 21, 735 |2026/04/03 /b st - 4,927 5,523 849, 682 -
ABBVIE INC 0.6413 530 530 57,855 |2021/11/19 ({Z5TIL) FARTZL [FAAT
NEXTERA ENERGY CAPITAL | 0. 6500 360 361 39, 380 | 2023/03/01 . vahn| Ak
CHARLES SCHVAB CORP | 0. 7500 205 206 22,530 | 2024/03/18 EfTEE _
VASSWUTUAL GLOBAL FUNDIX | 0. 8500 378 380 41, 501 |2023/06/09 LSRAEL FIXED BOND | 5. 5000 376 590 19, 718 |2042/01/31
VERIZON CONUNTCATIONS | 4. 0160 265 299 32,659 2029/12/03 A it —f 3761 590 19,718 -
VERTZON COMUNICATIONS | 0. 7500 310 312 34,029 [2024/03/22 (Frw—5) T7oe=0- [F7rr~—7-
STRNENS FINANCIERINGSWAT | 1. 2000 310 310 33,802 [2026/03/11 [ ye=% | 78-%
GENERAL MOTORS FINL €0 3. 2000 520 520 56,779 1 2021/07/06 KINGDOM OF DENMARK | 4. 5000 823 1,449 25,764 [2039/11/15
APPLE INC 0.7000 400 396 43, 173 | 2026/02/08 KINGDOM OF DENMARK | 0. 5000 1,016 1,068 18,989 |2027/11/15
CIGNA CORP 3.7500 134 143 15,611 [2023/07/15 e T E 5= T =
ANTHEM INC 0. 4500 350 350 38, 235 | 2023/03/15 e : : :
STARBUCKS CORP | 1.3000 145 146 15, 969 |2022/05/07 (/yz—) i ’75_} i ’7;_}:
INTERCONTINENTALENCIANGE | 0. 7000 195 196 21, 364 [2023/06/15 EET
ONTARIO TEACHERS - FISAC | 0. 3750 250 250 27,260 | 2023/09/29 NORVEGIAN GOVERMUENT | 1.5000 | 1,793 | 1,839 24,211 [2026/02/19
ONTARLL TEACHERS" FINAKC 2. 0000 672 672 73,313 12031/04/16 NORWEGIAN GOVERVUENT | 1.2500 |  2.820 | 2,771 36, 476 |2031/09/17
NASDAQ INC 0. 4450 140 140 15, 266 | 2022/12/21 7 S YNGR NG EONET —
EQUITABLE FINANCIAL LIFE | 0. 5000 360 359 39, 225 |2023/04/06 2 Eo ey ey :
/I it —| 37,368] 37,504] 4,087,632 — (AF20) < <
(hF %) TaFs ko [Fars K EfE S
EfRAES MEX BONOS DESARR FIX RT | 7. 7500 9,427 9,998 54,616 |2034/11/23
CANADTAN GOVERNVENT | 4. 0000 89 119 10, 740 | 2041/06/01 T =F - 9,427 9,998 51616 -
CANADTAN GOVERNMENT | 1. 7500 1,673 1,717 154, 589 [2023/03/01 N T -7 [Tei—v7-
CANADTAN GOVERNVENT | 2. 0000 553 538 48,490 2051/12/01 (FL—=7) Voxy b | Uy
CANADTAN GOVERNVENT | 2. 2500 568 609 54, 836 [2029/06/01 EfEI
CANADTAN GOVERNMENT | 0. 5000 1,119 1,106 99, 571 [2025/09/01 MALAYSIA GOVERNMENT | 3. 8850 1,928 2,029 53, 788 |2029/08/15
AT /I &t = 1,928 2,029 53,758 -
MORGAN STANLEY [ 0.7350 500 500 45, 030 [2023/02/03 HoF) E e L O oA
/N =t — 4,502 4,592 413, 259 — m=o~ ZuF ZuF
. [FA-x17)7 [FA-Ab7)7- EEGESF
o X FSUT) o o POLAND GOVERNMENT BOND | 4. 0000 1,657 1,812 52,499 [2023/10/25
ERT % POLAND GOVERNMENT BOND | 2. 7500 519 567 16, 448 [2029/10/25
AUSTRALIAN GOVERNENT | 3. 2500 233 267 22, 779 |2029/04/21 T =F = 5176 5380 53048 =
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TRISH GOVT TREASURY | 1. 5000 61 70 9,260 [2050/05/15 REPUBLIC OF AUSTRIA | 2. 4000 53 68 8,992 [2034/05/23

TRISH GOVT TREASURY | 0. 4000 131 130 17, 254 [2035/05/15 REPUBLIC OF AUSTRIA | 0. 7500 315 335 44, 356 [2026/10/20

TRISH GOVT TREASURY | 0.0000 626 613 81,121 |2031/10/18 REPUBLIC OF AUSTRIA | 0. 7500 302 308 40,720 [2051/03/20
F5o5) REPUBLIC OF AUSTRIA | 0. 0000 405 403 53,351 |2031/02/20
EE% (Z0th)

NETHERLANDS GOVERMUENT | 0. 0000 641 657 86, 853 [2027/01/15 EMEEES

NETHERLANDS GOVERWIENT | 0. 0000 115 100 13,290 |2052/01/15 ROMANIA 1.3750 104 104 13,758 |2029/12/02

NETHERLANDS GOVERNENT | 0. 0000 430 432 57,213 [2031/07/15 5 REES

NETHERLANDS GOVERNMENT | 0. 0000 250 239 31, 625 [2038/01/15 4;;%2‘%5 OF QUEBEC | 0. 2500 315 314 41,616 [2031/05/05
HikES &

BNG BANK NV 0. 0000 499 497 65, 759 [2031/01/20 EUROPEAN  INVESTMENT BANK | 0. 2000 144 141 18, 702 |2036/03/17
_LED EURD STABILITY MECKANISM | 0. 0100 386 384 50, 754 |2031/10/15
B CPPIB CAPITAL INC | 0.0500 265 261 34, 603 |2031/02/24

BELGIUM KINGDOM | 4.2500 277 162 61,095 [2041/03/28 CPPIB CAPITAL INC | 0.2500 283 289 38, 326 |2027/04/06

BELGIUM KINGDOM | 1.0000 265 284 37, 625 | 2026/06/22 HEH ~

BELGIUN KINGOOW | 0,900 845 | 914|120, 895 2029/ 06/ 22 oL, NEOTON, (0,050 | 15| 173| o2 ont |s08/03/17

ot . 5 AL | o. )
g%g%“NGDOM 1. 7000 211 252 33, 372 12050/06/22 ONTARIO TEACHERS' FINANC | 0. 5000 390 402 53, 139 | 2025/05/06
ey = — u — [ 33,322 34,783 | 4,597,357 =
o & i - — — 110,612,385 —

FRANCE OAT. 4,0000 390 733 96, 937 [2055/04/25 - = -

FRANCE OAT. 4,5000 168 290 38, 394 |2041/04/25 () FRASHURRHEIL . M 3% A O Rl % 78 [ O i % F A5 70 E AR

FRANCE OAT. 1. 2500 185 206 27, 281 |2036/05/25 DI F ) S 7 & O C

FRANCE OAT. 1.7500 142 177 23,430 | 2066/05/25 R O IR LT b ¥

FRANCE OAT. 0. 0000 1,200 1,224 161, 785 [2025/03/25 e

FRANCE OAT. 0.0000 1,730 1,764 233, 275 |2026/02/25 <SCHDERS | DEEFRBIERRE S >

FRANCE OAT. 0.0000 2, 247 2,231 294, 990 |2030/11/25

FRANCE OAT. 0.0000 1, 040 1,057 139, 722 [2024/02/25 % 6 A S

FRANCE OAT. 0. 5000 645 611 80, 836 | 2044/06/25 % KR " OO | e 2 %A
(@Fé%)# ’ (&5 M) (H M)

i U7 U —

BUNDESREPUB. DEUTSCHLAND | 4. 7500 96 180 23,917 | 2040/07/04 AUST_IPY BOND FUT JUN21 202

BUNDESREPUB. DEUTSCHLAND | 1. 2500 367 456 60, 337 | 2048/08/15 CAN 5YR BOND FUT JUN21 11 —

BUNDESREPUB.  DEVTSCHLAND | 0. 0000 355 353 46, 750 |2035/05/15 &t | EURO-BIP FUTURE JUN2L — 19

BNDESORLIGHTLON |o.omo| 76| 7o | 10dots [sosaroe/ns EURO-041 FUTIRE J01 - 169

BUNDESOBLIGATION | 0. 0000 872 892| 117,979 |2024/10/18 EURO-BOBL FUTURE JUN21 481 —

BUNDESOBLIGATION | 0. 0000 225 231 30, 620 [2025/10/10 EURO-BUND FUTURE JUN21 — 405
*ﬁ? SE 0. 0000 255 256 33, 852 |2022/10/24 £LRO BUML 301 BYD JUVL 26 —
T : : LONG GILT FUTURE JUN21 — 986
EREE S US 5YR NOTE (CBT) JUN21 — 40

BONOS Y OBLIG DEL ESTADO | 2. 7000 305 397 52, 479 [2048/10/31 US 2YR NOTE(CBT) JUN21 1, 395 —

BONOS ¥ OBLIG DEL ESTADO | 1. 8500 410 466 61,639 |2035/07/30 1S 107 OTE (BT Tel —

BONOS ¥ OBLIG DEL ESTADO | 1. 2500 1,338 1,442 190, 718 [2030/10/31 3 : ((BD) 346

BONS Y OBLIG DEL ESTADO | 0.0000 | 1,345 | 1,359 | 179,649 [2026/01/31 US LONG BOND(CBT)_Ju21 85 -

BONOS ¥ OBLIG DEL ESTADO | 0. 0000 1,170 1,184 156, 604 [2024/05/31 US 10yr Ultra Fut JUN2I — 127
(j(lﬁslj gl;(} DEL ESTADO | 0. 8500 390 381 50, 474 |2037/07/30 US ULTRA BOND CBT JUN21 283 —
Ef&i% (1) IR HUR AL, Y 3% B ORI 2 073 H O R

BUONT POLIENVALI DEL TES | 3. 8500 180 257 34, 069 | 2049/09/01 DI L 0 S L= 4 0T,

BUONI POLIENVALI DEL TES | 3. 1000 168 209 27,730 | 2040/03/01

BUONI POLIENNALI DEL TES | 1. 8000 240 246 32,577 | 2041/03/01 TN e

BUONI POLIENNALI DEL TES | 1. 7000 224 212 28,081 |2051/09/01 <Ry 7&0%/§Hy§ %= >

BUONI POLIENNALI DEL TES | 0. 6000 1,730 1,675 221, 440 |2031/08/01 E3 3

BUONI POLIENNALI DEL TES | 0. 0000 2,500 2,477 327,411 |2026/04/01 z = _

BUONT POLIENNALI DEL TES | 1. 5000 644 614 81, 175 2045/04/30 B o8l # K & &

BUONT POLIENNALL DEL TES | 0. 0000 966 970 128, 322 [2022/11/29 § 2 E g A K

BUONT POLIENNALL DEL TS | 0. 0000 1,200 1,204 159, 224 [2024/04/15 il #H = 7 = 23

BUONT POLIENNALT DEL TES | 2. 1500 51 48 6,439 [2072/03/01 N
e ; (575 1) (575 H)

FCA BAK SPA TRELAND | 1. 2500 225 228 30, 186 |2022/06/21 [ 2 35 5 B 5 192 37
F4250F)

EliEne

FINNISH GOVERNMENT | 0. 8750 233 247 32,713 |2025/09/15

FINNISH GOVERNMENT | 0. 0000 208 208 27,573 |2030/09/15

FINNISH_GOVERNMENT | 0. 1250 60 51 6,807 |2052/04/15
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(7 AU H) T R F R GNMA TT 30YR NOV FWD 2.0 300 311 32,983 | 2050/11/1
EfREE S GNMA T 30VR NoV FWD | 2.5 300 314 33,290 | 2050/11/1
ABU DHABT GOVT | 4.125 200 254 26, 959 |2047/10/11 GNMA2 #784825 3.5 113 116 12,399 [2049/10/20
ABU DHABT GOVT 2.7 830 809 85,741 | 2070/9/2 GNMA2 #784905 3.0 97 101 10, 782 | 2050/1/20
COLOMBIA GOVT | 5.625 260 330 34,991 | 2044/2/26 GNMA2 #BS8420 4.0 98 107 11,378 | 2050/4/20
FED REPUBLIC OF BRAZIL | 5.0 530 549 58, 206 | 2045/1/27 GNMA2 £MA1995 3.5 64 69 7,406 | 2044/6/20
KUWAIT INTL BOND | 3.5 1,990 2,248 | 238,334 | 2027/3/20 GNMA2 #MA2677 3.0 89 94 10,010 | 2045/3/20
REPUBLIC OF COLOMBIA | 5.0 260 311 33,027 | 2045/6/15 GNMA2 £MA4068 3.0 48 51 5, 418 |2046/11/20
REPUBLIC OF INDONESIA | 4.2 1,460 1,729 | 183,309 |2050/10/15 GNMA2 #MA4836 3.0 16 16 1,801 |2047/11/20
REPUBLIC OF SOUTH AFRICA | 4.3 890 852 90, 305 |2028/10/12 GNMA2 £MA4838 4.0 45 49 5,214 |2047/11/20
STATE OF QATAR | 4.817 310 424 44,951 | 2049/3/14 GNMA2 #MA4901 4.0 44 48 5,101 |2047/12/20
TSY INFL IX N/B| 1.0 780 L 11T | 117,747 | 2049/2/15 GNMA2 #MA5019 3.5 51 55 5,877 | 2048/2/20
TSY INFL IX N/B| 0.25 1,670 1,968 | 208,601 | 2050/2/15 GNMA2 £MA5137 4.0 39 42 4,528 | 2048/4/20
UNITED MEXICAN STATES | 4.6 1,400 1,528 | 161,964 | 2046/1/23 GNMAZ #MA5193 4.5 219 238 25, 267 | 2048/5/20
US TREASURY NOTE | 2.25 5,990 6,475 | 686,250 [2024/11/15 GNMAZ #MA5265 4.5 36 39 4,186 | 2048/6/20
US TREASURY NOTE | 1.5 3, 860 4,056 | 429,856 |2024/11/30 GNMA2 #MA5331 1.5 36 40 4,244 | 2048/7/20
US TREASURY NOTE | 0. 375 140 140 14,891 | 2025/4/30 GNMAZ #MA5467 4.5 74 80 8,561 | 2048/9/20
US TREASURY NOTE | 0.25 10 9 1,056 | 2025/6/30 GNMA2 #MA5528 4.0 424 454 48, 172 |2048/10/20
US TREASURY NOTE | 5.0 220 352 37, 308 | 2037/5/15 GNMA2 #MA5530 5.0 218 239 25, 393 |2048/10/20
US TREASURY NOTE | 2.875 180 232 24, 617 | 2045/8/15 GNMA2 #MA5711 4.5 77 83 8,860 | 2049/1/20
HHES (R LRE) GNMA2 #MA5712 5.0 170 186 19, 718 | 2049/1/20
DELTA AIR LINES | 4.5 60 61 6, 556 |2025/10/20 GNMAZ #MA5929 3.0 167 175 18, 588 | 2049/5/20
DELTA AIR LINES | 4.75 60 62 6, 598 |2028/10/20 GNMA2 #MA6284 3.5 703 745 79, 055 |2049/11/20
FHLMC #G61374 4.5 55 60 6,459 | 2048/4/1 GNMA2 #MAGATT 4.5 87 93 9,914 | 2050/2/20
FHLMC #G67721 4.5 57 63 6,743 | 2049/4/1 GNMAZ #MAG544 4.5 92 98 10, 491 | 2050/3/20
FHLMC #Q59799 5.0 16 50 5,396 | 2048/11/1 GNR 2020-1104 FP [0. 65488 94 94 10, 043 | 2069/6/20
FHLMC #V84260 3.5 61 65 6,989 | 2048/6/1 GNR 2020-H13 FA |0. 60625 100 100 10,601 | 2070/7/20
FHLNC GOLD 15YR OCT FID | 2.0 1, 000 1,038 | 110,020 | 2035/10/1 MILEAGE PLUS HLDINGS LLC | 6.5 70 73 7,776 | 2027/6/20
FNMA #AL9546 3.5 93 101 10,793 | 2046/11/1 UMBS 15YR AUG FWD | 1.5 300 306 32,490 | 2035/8/1
FNMA #BK7700 4.5 196 218 23, 116 | 2048/10/1 UMBS 30YR NOV FWD | 2.0 3, 400 3,504 | 371,395 | 2050/11/1
FNMA #BM3934 4.5 99 110 11,693 | 2048/5/1 A

FNMA #BM4897 3.5 71 76 8,148 | 2046/12/1 (BUREEZNES)

FNMA #BN0341 5.0 174 191 20,294 | 2048/12/1 1011778 BC / NEW RED FIN | 4. 25 120 121 12,928 | 2024/5/15
FNMA #CA2047 4.5 120 134 14,262 | 2048/7/1 ABBVIE INC 4.25 500 592 62, 835 |2049/11/21
FNMA #CA2482 1.5 122 136 14, 475 | 2048/10/1 AVERTCAN INTL GROUP | 2.5 40 42 4,547 | 2025/6/30
FNMA #CA2652 5.0 187 205 21,802 | 2048/11/1 ANHEUSER-BUSCH 4.9 100 123 13,056 | 2046/2/1
FNMA #FM1468 5.0 55 61 6,499 | 2049/8/1 APPLE INC 1.125 120 122 12,993 | 2025/5/11
FNVA #FM1727 5.0 69 78 8,272 | 2049/9/1 AT&T INC 4.5 505 577 61,228 | 2048/3/9
FNVA #FM1991 4.5 55 60 6,392 | 2049/5/1 AT&T INC 3. 65 97 95 10, 070 | 2059/9/15
FNVA #FM3141 3.5 242 257 27,289 | 2048/11/1 BAK OF AVERICA CORP FRY | 3. 419 1,130 1,265 | 134,092 |2028/12/20
FNVA #FM3347 3.5 864 926 98,219 | 2047/5/1 BAUSCH HEALTH C0S INC | 6. 25 50 52 5,579 | 2029/2/15
FNMA #1M3469 3.5 250 268 28,419 | 2048/8/1 BAUSCH HEALTH C0S INC | 7. 25 20 22 2,337 | 2029/5/30
FNVA #FM3773 3.5 1,196 1,281 | 135,842 | 2048/11/1 BNP PARIBAS FRN | 5. 198 480 592 62, 747 | 2030/1/10
FNVA #FM3957 5.0 96 105 11,206 | 2050/3/1 BOEING CO 5. 15 370 418 44,357 | 2030/5/1
FNVA #MA2806 3.0 950 1,000 | 106,066 | 2046/11/1 BRISTOL-WYERS SQUIBB C0 | 2.9 30 32 3, 445 | 2024/7/26
FNMA #MA3058 4.0 1,089 1,170 | 124,067 | 2047/7/1 BROADCOM INC 2.25 100 104 11,035 [2023/11/15
FNVA #MA3527 5.0 125 137 14, 554 | 2048/11/1 BROADCOM INC 3.15 110 119 12,628 [2025/11/15
FNMA 15YR NOV FWD | 2.0 200 207 21,980 | 2035/11/1 000 HLDGS LLC/CAP CORP |~ 4.5 150 156 16,612 | 2032/5/1
FR RA1493 3.0 342 363 38,529 | 2049/10/1 CENTENE CORP 3.375 70 72 7,727 | 2030/2/15
FR RA2358 4.0 82 88 9,355 | 2050/3/1 CHARTER COM OPT LLC/CAP | 4. 908 30 34 3,679 | 2025/7/23
FR RA2362 3.5 93 98 10,452 | 2050/3/1 CHARTER COMI OPT LLO/CAP | 4.2 210 239 25, 382 | 2028/3/15
FR RA2389 4.5 88 96 10,191 | 2050/4/1 CHENTERE ENERGY INC | 4. 625 40 11 4,407 |2028/10/15
FR SD0291 5.0 208 228 24,192 | 2050/3/1 CIGNA CORP 4.375 150 178 18,905 [2028/10/15
FR 7A6950 4.0 856 914 96,931 | 2049/5/1 CITIGROUP INC | 8.125 320 553 58, 646 | 2039/7/15
GNMA #784571 3.5 129 138 14, 655 | 2048/6/15 CITIGROUP INC 4.65 380 492 52, 151 | 2045/7/30
GNMA #AA5649 3.0 31 34 3,628 | 2042/9/15 COCA-COLA CO 2.5 20 20 2,223 | 2040/6/1
GNMA #AB9109 3.0 27 29 3,075 [2042/10/15 COCA-COLA CO 2.6 10 10 1,089 | 2050/6/1
GNMA #AB9207 3.0 24 25 2,667 |2042/11/15 COMCAST CORP 4.15 750 903 95, 804 |2028/10/15
GNVA #BS8439 3.5 99 105 11, 154 | 2050/5/15 €SC HOLDINGS LLC | 4. 125 280 288 30, 529 | 2030/12/1
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CVS HEALTH CORP | 4.3 800 935 99,193 | 2028/3/25 ROVAL BK OF SCOTLAD PLC | 6.0 150 168 17,901 [2023/12/19
CVS HEALTH CORP | 3.75 170 194 20,657 | 2030/4/1 SOUTHERN COPPER CORP | 5. 25 830 1,067 | 113,130 | 2042/11/8
DANSKE BANK A/S | 5.0 200 209 22,232 | 2022/1/12 SPIRIT LOYALTY KY LTD/IP | 8.0 80 85 9,071 | 2025/9/20
DANSKE BANK A/S | 5. 375 200 224 23,822 | 2024/1/12 SPRINT CAPITAL CORP | 8. 75 50 75 7,965 | 2032/3/15
DELTA AIR LINES | 3.4 140 140 14,886 | 2021/4/19 SPRINT CORP 7.875 60 69 7,349 | 2023/9/15
DELTA AIR LINES | 3.625 80 78 8,346 | 2022/3/15 STATE STREET CORP FRY | 3. 152 50 56 6,016 | 2031/3/30
DELTA AIR LINES | 3.8 40 38 4,102 | 2023/4/19 T-MOBILE USA INC | 4.0 40 41 4,364 | 2022/4/15
DELTA AIR LINES | 2.9 10 9 954 [2024/10/28 T-MOBILE USA INC| 6.0 10 10 1,062 | 2023/3/1
DELTA AIR LINES | 7.0 360 396 42,054 | 2025/5/1 TARGA RESOURCES PARTERS | 6. 5 20 21 2,248 | 2027/7/15
DELTA AIR LINES | 7.375 80 84 9,003 | 2026/1/15 TARGA RESOURCES PARTNERS | 6. 875 30 32 3,445 | 2029/1/15
DEVON ENERGY CORPORATION | 5. 85 710 795 84, 288 [2025/12/15 TARGA RESOURCES PARTNERS | 4. 875 30 29 3,126 | 2031/2/1
ECOPETROL SA 4.125 1,130 1,201 | 127,384 | 2025/1/16 TEVA PHARVACELT FIN BY | 2. 95 350 344 36, 495 [2022/12/18
ENTERPRISE PRODLCTS OPER | 5. 1 400 468 49, 666 | 2045/2/15 TEVA PRARVACEUTICALS ME | 2.8 10 9 1,017 | 2023/7/21
FIRSTENERGY CORP | 7. 375 400 562 59, 643 [2031/11/15 TEVA PHARMACEUTICALS \E | 3. 15 190 172 18, 296 | 2026/10/1
FORD MOTOR CREDIT CO | 5. 875 200 203 21,556 | 2021/8/2 TIME WARNER ENT | 8. 375 390 598 63, 450 | 2033/7/15
FREEPORT-MCMORAN INC | 4. 625 30 32 3,431 | 2030/8/1 TRANSDIGM INC 8.0 140 153 16, 228 |2025/12/15
FREEPORT-VCNORAN INC | 5. 45 30 34 3,622 | 2043/3/15 [NITED RENTALS NORTH A) | 3. 875 200 206 21,905 | 2031/2/15
GENERAL MOTORS 6.6 50 61 6,501 | 2036/4/1 UNITEDHEALTH GROUP 1NC | 3. 75 30 34 3,630 | 2025/7/15
GFL ENVIRONMENTAL INC | 4. 25 40 41 4,366 | 2025/6/1 [NITEDHEALTH GROLP 1NC | 3.5 150 172 18,279 | 2039/8/15
GLENCORE FUNDING LLC | 4.0 630 741 78, 635 | 2027/3/27 US BANCORP 1.45 120 124 13,172 | 2025/5/12
GOLDMAN SACHS GROUP 3.5 740 820 86, 924 |2026/11/16 VERIZON COMMUNICATIONS | 4. 329 750 908 96, 310 | 2028/9/21
GOLDMAN SACHS GROUP | 6. 75 440 642 68, 142 | 2037/10/1 VIRGIN NEDIA SECURED FIN 5.5 230 248 26, 298 | 2029/5/15
GOLDNAN SACHS GROUP INC 3.5 70 7 8,191 | 2025/4/1 VOC ESCROW LTD 5.0 230 208 22,062 | 2028/2/15
GOLDMAN SACHS GROUP INC | 5. 15 520 689 73,121 | 2045/5/22 VODAFONE GROUP PLC | 4. 375 710 843 89, 441 | 2028/5/30
HCA INC 5.375 10 11 L, 175 | 2025/2/1 WELLS FARGO & COUPAN FRY | 2. 879 390 419 44, 467 |2030/10/30
HCA INC 5.25 720 842 89,270 | 2026/6/15 WELLS FARGO & COUPAN FRY | 5. 013 610 831 88,164 | 2051/4/4
HCA INC 5.625 10 11 1,235 | 2028/9/1 VELLS FARGO & COMPANY | 4. 3 830 959 | 101,635 | 2027/7/22
HCA INC 5.875 70 83 8,843 | 2029/2/1 WELLS FARGO & CONPANY | 3.9 1, 150 1,329 | 140,897 | 2045/5/1
HCA INC 3.5 100 104 11,040 | 2030/9/1 VESTERY WIDSTREAN OPERAT | 5. 05 510 500 53,016 | 2030/2/1
HILTOY DONESTIC OPERATIN'f 5. 375 70 3 7,795 | 2025/5/1 WESTERN MIDSTREAN OPERAT | 5. 25 360 339 35,963 | 2050/2/1
HILTON DOVESTIC OPERATIN | 5. 75 20 21 2,266 | 2028/5/1 WPX ENERGY INC | 8.25 60 67 7,169 | 2023/8/1
HOME DEPOT INC 2.7 100 111 11,795 | 2030/4/15 I e S, 128, 698
HSBC HOLDINGS PLC | 4.25 840 924 98,004 | 2025/8/18 FH) EEay T ES T Ry
HSBC HOLDINGS PLC FRY | 3. 803 200 216 22,906 | 2025/3/11 EfETE
JPVORGAN CHASE & €0 | 3.2 1, 150 1,222 129,560 | 2023/1/25 CANADIAN GOVT 995 1,730 1,885 | 151,425 | 2025/6/1
JPUORGAN CHASE & €O | 4. 25 610 712 75, 496 | 2027/10/1 oI
JPUORGAN CHASE & €O FRY | 4. 452 500 602 63, 881 | 2029/12/5 ONTARIO (PROVINCE OF) | 3. 45 750 951 76, 444 | 2045/6/2
ARAFT HEINZ FOODS (0 )~ 4. 25 10 1 L, 177 | 2031/3/1 PROVINCE OF QUEBEC | 3.5 640 822 | 66,054 | 2045/12/1
KRAFT HEINZ FOODS CO | 5.0 30 33 3,515 | 2042/6/4 o~ e 293, 924
KRAFT HEINZ FOODS CO | 5.2 60 66 7,032 | 2045/7/15 TEE) BTSN
KRAFT HEINZ FOODS CO | 4. 375 100 104 11,030 | 2046/6/1 EETE
RAFT HEINZ FOODS €O 4. 875 30 3l 3,353 | 2049/10/1 VEXICAV BOSOS DESRR FIY | 7.75 | 84,040 | 89,189 | 442,378 [2042/11/13
KRAFT HEINZ FOODS CO | 5.5 40 45 4,857 | 2050/6/1 TP To—a| To—xn
LAMB WESTON HLD | 4. 875 10 11 1,178 | 2028/5/15 EETE
LEVI STRAUSS & €O~ 5.0 70 7 7,643 ] 2025/5/1 BUNDES REPUBLIC DE | 4.75 550 786 | 98,063 | 2028/7/4
MORGAN STANLEY | 3.95 580 662 70, 191 | 2027/4/23 EEIEE
MORGAN STANLEY FRN | 4. 431 10 11 1,269 | 2030/1/23 (EOBEENES)
MORGAN STANLEY FRN | 3. 622 310 356 37,818 | 2031/4/1 MUNICH RE FRN 3.25 300 348 43, 428 | 2049/5/26
NETFLIX INC 5,375 100 101 10,721 | 2021/2/1 VOLKSWAGEN FIN SERV | 1.5 700 728 90, 748 | 2024/10/1
NETFLIX INC 5.5 100 105 11, 149 | 2022/2/15 HA207)
NORTHROP GRUAN CORP | 5. 25 50 72 7,657 | 2050/5/1 EfETE
NUMERTCABLE GROUP SA | 7. 375 220 232 24,606 | 2026/5/1 BUONTI POLIENNALI | 3.25 2,760 3,736 465,726 | 2046/9/1
OCCIDENTAL PETROLEUM 3.5 310 243 25,792 | 2029/8/15 BUONT POLIENNALT DEL TES | 4. 75 20 32 4,092 | 2044/9/1
OCCIDENTAL PETROLEUM | 6. 6 70 60 6,374 | 2046/3/15 BUONI POLIENNALT INFL | 2.55 610 968 120, 682 | 2041/9/15
OCCIDENTAL PETROLELM | 4.4 300 210 22, 267 | 2046/4/15 LE AR
OCCIDENTAL PETROLEUM | 4.4 280 194 20, 623 | 2049/8/15 (BCREEZNESH)
PAYPAL HOLDINGS INC | 1.35 70 71 7,595 | 2023/6/1 INTESA SANPAOLO SPA [ 1.0 560 572 71,307 | 2024/7/4
PAYPAL HOLDINGS INC | 1. 65 60 62 6,613 | 2025/6/1 UNICREDIT SPA FRN | 4.875 500 533 66, 429 | 2029/2/20
PETROBRAS GLOBAL FINANCE | 6. 25 1,080 1,206 | 127,829 | 2024/3/17 (75 2R)
PROCTER & GAMBLE | 3.6 60 76 8,112 | 2050/3/25 EE%
RAYTHEON TECH CORP | 2. 25 50 52 5,584 | 2030/7/1 FRANCE 0. A. T. 1.5 450 591 73, 665 | 2050/5/25
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FRANCE 0. A. T. 1.0 110 250 31, 176 | 2060/4/25 (41 ¥1)R) THRF|[ THRUF
FRANCE 0.A.T. INFL| 1.85 2,370 3,226 | 402,091 | 2027/7/25 EfE T
FRANGE 0.AT. INPL INOEK | 0. 1 170 231 28,906 | 2047/7/25 UK TREASURY 1.5 170 260 35,709 | 2034/9/7
LEHES UK TREASURY 4.75 860 1,455 | 199, 687 | 2038/12/7
(BUHRAEARS UK TREASURY 3. 25 1,210 1,826 | 250,503 | 2044/1/22
BNP PARIBAS FRN | 2.875 630 637 79, 394 | 2026/3/20 UK TREASURY 95 1160 1002 | 260,965 | 2065/7/22
CREDIT AGRICOLE SA | 2. 625 160 509 63, 488 | 2027/3/17 o
[ PZ)] (BOBREEAESH
LB S AVIVA PLC FRN | 6.125 220 266 36, 490 |2036/11/14
(BTEALAES) 11SBC HOLDINGS PLC FRN | 2. 256 370 383 52, 537 [2026/11/13
ABN AMRO BANK NV | 7. 125 540 604 75,308 | 2022/7/6 SCOTTISH WIDOWS LTD [ 5.5 380 418 57,399 | 2023/6/16
ABN AMRO BANK NV | 1.0 660 694 | 86,547 | 2025/4/16 N =t 593, 203
ALIAVZ FINOCE 11 B FRY | 5.75 100 104 12,964 | 2041/7/8 — FATS meTET
ALV FINGE LBV, | 1.5 300 340 | 42,492 2030/1/15 F—=RbESUT) ﬁ ”il o ”ii’i
COOPERATIEVE, RABOBAY FRY | 2. 5 690 698 | 87,114 | 2026/5/26 EfEiES
DEVTSCHE TELEKON INT FIN | 4. 875 140 540 67, 359 | 2025/4/22 AUSTRALIAN GOVT | 3.25 2,830 3,647 | 277,302 | 2039/6/21
ING GROEP NV FRN | 2.5 500 528 65, 814 | 2029/2/15 RS
KONINKLIJKE PHILIPS WV | 2.0 100 114 14, 223 | 2030/3/30 QUEENSLAND TREASURY | 3. 25 660 761 57, 862 | 2026/7/21
(RRA V) /h i 335, 165
EfEEE S e T4V RAVT [FA Y RAVT
SPAIN GOVT 5.15 660 1,276 | 159, 140 [2044/10/31 ¥ ExST) VET VET
SPANISH GOVT 2.7 10/31/4 | 2.7 1,580 2,251 | 280,626 [2048/10/31 EfEEES
BE A INDONESTA GOVERWUENT | 8. 375 [52, 639, 000 |56, 375,316 | 405,902 | 2039/4/15
(BTREEZNES) (hE) Tt T
BANCO BILBAO VIZCATA A6 | 0. 75 600 609 75,927 | 2022/9/11 EfEiES
BANCO SANTANDER SA | 3.25 500 559 69, 778 | 2026/4/4 CHINA GOVERVMENT BOND | 3.1 2,000 2,015 31, 487 | 2022/6/29
(RLED) CHINA GOVERNMENT BOND | 3.8 3,000 3,000 | 48,280 | 2023/7/9
EfEEE% CHINA GOVERNMENT BOND | 3. 38 1,000 1,032 16,126 | 2026/7/4
BELGIUM GOVT 3.75 570 1,036 | 129,141 | 2045/6/22 CHINA GOVERNMENT BOND | 3. 85 1,000 1,061 16, 577 |2026/12/12
LEMLES CHINA GOVERNMENT BOND | 4. 29 11, 500 12,784 | 199, 696 | 2029/5/22
(BTHRALIAES) CHINA GOVERNENT BOD | 3.6 1,000 1,057 16,523 | 2030/5/21
ANHEUSER-BUSCH | 2. 125 180 202 25, 264 | 2027/12/2 CHINA GOVERVMENT BOND |~ 4.0 10, 000 10,970 | 171,360 |2035/11/30
KBC GROUP NV FRN | 1.875 700 712 88,858 | 2027/3/11 wm s
woerINy) (BTREZNESR)
EEHES AGRICUL DEV BAYK CHIVA | 3.4 14, 000 14,203 | 221,863 | 2024/11/6
(BOREENES) EXPORT-TVPORT BANK CHINA | 4.4 6,000 6,282 98, 133 | 2024/5/14
ABBVIE INC 1.5 100 104 12,998 |2023/11/15 o~ En 320,019
HOLCIM FINANCE LUX SA | 1.75 530 579 72,212 | 2029/8/29 v DED TS rl 750 F
VEDTRONIC GLOBAL HLDINGS | 1. 125 220 233 29, 111 | 2027/3/7 EEES
(£ 0th) REPUBLIC OF SOUTH AFRICA | 8. 5 11,254 8,728 | 55,863 | 2037/1/31
BRI SOUTH AFRICA GOVT | 6.5 52, 937 32,509 | 208,058 | 2041/2/28
REPUBLIC OF INDONESIA | 0.9 650 639 79,650 | 2027/2/14 N s 263, 922
REPUBLIC OF INDONESIA | 1.4 360 353 44, 062 2031//10//30 = F 16, 030, 640
REPUBLIC OF TURKEY | 5.2 480 476 59, 380 | 2026/2/16 = - - - N -
ROMANTA 2.0 960 958 | 119,489 | 2032/1/28 (HR) PRSI AN 234 R O 2 0 73 [ 0 5 il % P A5 72 BUAA
SAUDT INTERVATIONAL BOND | 2.0 980 1,026 | 127,954 | 2039/7/9 DOMPEIZ L0 FEBHE L= O TT,
UNITED MEXICAN STATES | 2. 875 540 548 68,330 | 2039/4/8 e
LiEt =
R <FEUES>
ANGLO AVERICAN CAPITAL | 1. 625 500 524 65, 395 | 2025/9/18 3 2 3 ES
BAK OF AUERICA CORP FRY | 1. 776 660 713 88,970 | 2027/5/4 Bl % Fid fifl il
BARCLAYS BANK PLC FRY | 2. 625 700 701 87,371 (2025/11/11 24 Lich (%) L THT 4 R SR e e | HIREA R
BARCLAYS PLC FRN| 2.0 560 560 69,879 | 2028/2/7 e [GaE)
BP CAPITAL MARKETS PLC | 1. 573 390 419 52, 325 | 2027/2/16 (FAUN) FrL F R
CREDIT SUISSE GROP FRY | 3. 25 290 325 | 40,628 | 2026/4/2 FHLNC GOLD 15TR 0CT FID | 2.0 100 103 11,002 | 2035/10/1
DANSKE BANK A/S FRN | 2.75 650 658 | 82,027 | 2026/5/19 & it 11, 002
Y Il I bl I ond e (V) RS AR 24 3% ) Wl 575 6100 X% 7B 1 9 B AR5
LLOVDS BAKING GROP FRY | 3.5 160 181 22,560 | 2026/4/1 i Jep 1 .
ROYAL BK SCOTLND | 2.5 530 558 69, 649 | 2023/3/22 DIEIC &V RERR LI b DT,
SVENSKA HANDELSBANEE FRY | 1. 25 680 692 86, 255 | 2028/3/2
UBS AG FRN 75 610 617 76,974 | 2026/2/12
UBS GROUP FUNDING | 1.5 660 689 85, 993 |2024/11/30
= — o gf 1, 447, 306
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(m) (0 | 4 15 7 4 % Ein)
(7 A1) A) T kv
LMQI-LMWA INDIA BOND-LM USD 24,016 - - -
WA CHINA BOND FUND L.L.C. 229,177 463, 159 4, 691 497, 237
P L SR S - U 253,193 | .. 463,159 | 4691 497, 237
S & W B <kt E> 2 1 = 2. 8%>
(D) F B BRI 245 1 ORI % 073 [El O St T A (5 2 BRSO ML 1 0 IR L= b 0 T,
(E2)< P SUBFEREIC X % SO bk s
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% 2 i x
& il il B %A ¢ %
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CA 10YR 1012 194 —
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BTP10YR 2012 352 —
OAT10YR 2012 105 —
BOBL 5YR — 387
BOND 10YR — 1,043
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EB 30YR 2012 — 416
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AP THEIEORM B LT R EHME ] X BlueBay Funds Sociétée d Investissement a
Capital Variable Annual Report including Audited Financial Statements for the year ended

30 June 2020] DIEMW A FEIHHE L T ET,
BlueBay Investment Grade Absolute Return Bond Fund

@B DIAR (202046 H 30 H E TO=FHYIH)

BlueBay BlueBay BlueBay
Emerging Market Investment| Emerging Market
Investment Grade Absolute High Yield
Grade Corporate Return Bond Corporate Bond
Bond Fund Fund Fund
uUsb EUR uUsbD
INCOME
Dividends, net of withholding taxes - - 1,362
Interest income on investments, net of
withholding taxes 9,291,190 50,332,969 4,330,175
Interest income on reverse repurchase
agreements - - -
Interest income on swap agreements 22,332 2,521,323 46,016
Bank interest 88,281 50,606 10,609
Other income 799,822 47,776 21,125
Total Income 10,201,625 52,952,674 4,409,287
EXPENSES
Management and advisory fees 2,168,057 15,585,960 890,290
Performance fees - 1,043,052 -
Taxe d'abonnement 24,805 364,557 6,806
Directors' fees 7,742 7,084 7,725
Administration fees 97,882 781,946 522
Depositary fees 54,808 445,460 36,929
Professional fees 15,596 35,862 15,552
Transaction expenses 2,546 274,519 1,262
Interest expense on investments - - -
Interest expense on repurchase agreements - - -
Interest expense on swap agreements 190,107 16,310,750 221,602
Bank interest charges - 377,049 -
Other expenses 97,172 228,208 93,450
Total Expenses 2,658,715 35,454,447 1,274,138
Expense (payment)/reimbursement of
expense cap (51,640) (712,217) 54,753
NET INVESTMENT INCOME/ (LOSS) 7,491,270 16,786,010 3,189,902
Net realised appreciation/(depreciation) on:
- Investments 5,993,451 202,472,132 (4,275,650)
- Forward foreign exchange contracts (3,512,155) (31,446,609) (274,579)
- Futures contracts 23,584 (81,667,899) (10,021)
- Swap agreements (582,793) 25,360,006 1,692,372
- Options (206,210) (653,106) (52,294)
- Foreign exchange transactions (83,005) 6,539,793 (28,015)
NET INVESTMENT INCOME AND
REALISED
APPRECIATION/(DEPRECIATION) 9,124,142 137,390,327 241,715




Net change in unrealised
appreciation/(depreciation) on:

- Investments

- Forward foreign exchange contracts
- Futures contracts

- Swap agreements

- Options

- Swaptions

- Foreign exchange transactions

RESULT OF OPERATIONS FOR THE
YEAR/PERIOD

CAPITAL TRANSACTIONS

Received on subscription of shares
Paid on redemption of shares
Dividends paid

Dividends reinvested

TOTAL INCREASE/(DECREASE) IN NET

ASSETS FOR THE YEAR/PERIOD
Currency translation adjustment

Net assets at the beginning of the
year/period

TOTAL NET ASSETS AT THE END OF THE

YEAR/PERIOD

BlueBay Emerging
Market
Investment Grade
Corporate Bond

BlueBay
Investment Grade
Absolute Return

BlueBay Emerging
Market High Yield
Corporate Bond

Fund Bond Fund Fund

usb EUR usb
(2,477,391) (83,873,617) (801,911)
(3,591,556) 6,961,812 (1,024,890)
(33,459) 16,839,150 -
158,411 (11,219,548) 313,574
(26,463) (2,421,535) (6,317)
(4,552) - (1,264)
(16,709) (435,376) (11,120)
3,132,423 63,241,213 (1,290,213)
28,071,430 258,319,175 26,302,288
(17,038,290) (629,232,210) (13,663,196)
(9,371,816) (19,068,244) (54,995)
- 2,057,562 38,026
4,793,747 (324,682,504) 11,331,910
219,591,966 2,367,129,282 58,940,722
224,385,713 2,042,446,778 70,272,632
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Transferable securities admitted to an official exchange listing
BONDS
ALBANIA
Albania Government
International Bond 3.50% 16/06/27 EUR 7,054 7,028,772 0.34
AUSTRALIA
Origin Energy Finance Ltd 2.50% 23/10/20 EUR 36,090 36,314,621 1.78
BELGIUM
Anheuser-Busch InBev SA/NV 2.88% 02/04/32 EUR 7,937 9,019,142 0.44
Anheuser-Busch InBev SA/NV 3.70% 02/04/40 EUR 11,300 13,744,618 0.68
22,763,760 1.12
CROATIA
Croatia Government
International Bond 1.50% 17/06/31 EUR 41,548 41,488,458 2.03
ESTONIA
Estonia Government
International Bond 0.13% 10/06/30 EUR 9,283 9,309,184 0.46
FRANCE
Atos SE 0.75% 07/05/22 EUR 19,200 19,386,283 0.95
Capgemini SE 2.00% 15/04/29 EUR 10,200 10,979,168 0.54
Capgemini SE 2.38% 15/04/32 EUR 9,800 10,791,917 0.53
Electricite de France SA 2.00% 09/12/49 EUR 19,500 19,219,818 0.94
Electricite de France SA, VRB 3.00% 31/12/49t EUR 2,200 2,105,823 0.10
Electricite de France SA, VRB 5.00% 31/12/49t EUR 12,600 13,469,413 0.66
Electricite de France SA, VRB 5.38% 31/12/49t EUR 4,800 5,187,590 0.25
81,140,012 3.97
GERMANY
Bundesobligation 0.00% 11/04/25 EUR 9,520 9,848,583 0.48
Bundesrepublik Deutschland 4.25% 04/07/39 EUR 3,006 5,616,183 0.28
Bundesrepublik Deutschland
Bundesanleihe 0.50% 15/02/25 EUR 14,930 15,789,825 0.77
Bundesrepublik Deutschland
Bundesanleihe 0.25% 15/02/27 EUR 19,420 20,637,537 1.01
Bundesrepublik Deutschland
Bundesanleihe 0.25% 15/08/28 EUR 1,317 1,409,916 0.07
Bundesrepublik Deutschland
Bundesanleihe 0.25% 15/02/29 EUR 5,540 5,943,340 0.29
Bundesrepublik Deutschland
Bundesanleihe 0.00% 15/08/29 EUR 185,370 194,702,962 9.53
Bundesrepublik Deutschland
Bundesanleihe 0.00% 15/02/30 EUR 47,504 49,865,287 2.44
Commerzbank AG, VRB 6.13% 31/12/49t EUR 8,400 8,000,238 0.39
Deutsche Bank AG 1.63% 12/02/21 EUR 20,400 20,496,061 1.00
Deutsche Bank AG, VRB 5.63% 19/05/31 EUR 8,900 9,327,729 0.46
Fresenius Medical Care AG &
Co KGaA 1.50% 29/05/30 EUR 15,280 15,808,331 0.78
Volkswagen Leasing GmbH 0.25% 16/02/21 EUR 40,590 40,557,211 1.99
398,003,203 19.49
GUERNSEY
Globalworth Real Estate
Investments Ltd 2.88% 20/06/22 EUR 13,400 13,433,843 0.66
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Transferable securities admitted to an official exchange listing (continued)
BONDS (continued)
ICELAND
Iceland Government
International Bond 0.10% 20/06/24 EUR 6,591 6,586,090 0.32
Iceland Government
International Bond 0.63% 03/06/26 EUR 2,500 2,548,307 0.12
Iceland Rikisbref 3.50% 05/08/21 ISK 146,448 955,028 0.05
Iceland Rikisbref 7.25% 26/10/22 ISK 1,932,203 14,081,240 0.69
Iceland Rikisbref 8.00% 12/06/25 ISK 1,933,647 15,969,863 0.78
Iceland Rikisbref 5.00% 15/11/28 ISK 724,182 5,535,600 0.27
Iceland Rikisbref 6.50% 24/01/31 ISK 4,350,957 38,127,493 1.87
Islandsbanki HF 1.13% 12/04/22 EUR 13,275 13,260,630 0.65
97,064,251 4.75
IRELAND
AerCap Ireland Capital DAC /
AerCap Global Aviation Trust 6.50% 15/07/25 usb 3,600 3,364,044 0.17
GE Capital International
Funding Co Unlimited Co 4.42% 15/11/35 usbD 21,961 19,882,641 0.97
23,246,685 1.14
ITALY
Intesa Sanpaolo SpA 5.15% 10/06/30 GBP 2,170 2,492,627 0.12
Italy Buoni Poliennali Del
Tesoro 0.95% 01/03/23 EUR 2,432 2,479,880 0.12
Italy Buoni Poliennali Del
Tesoro 2.45% 01/10/23 EUR 20,923 22,368,727 1.10
UniCredit SpA, VRB 7.50% 31/12/491 EUR 23,596 24,758,103 1.21
52,099,337 2.55
JAPAN
Takeda Pharmaceutical Co Ltd 0.38% 21/11/20 EUR 28,436 28,456,431 1.39
LATVIA
Latvia Government
International Bond 0.50% 15/12/20 EUR 27,510 27,619,498 1.35
MEXICO
Mexico Government
International Bond 4.00% 15/03/157 EUR 11,184 10,515,057 0.51
Petroleos Mexicanos 7.47% 12/11/26 MXN 415,810 12,650,122 0.62
23,165,179 1.13
NETHERLANDS
Digital Dutch Finco BV 0.13% 15/10/22 EUR 7,449 7,363,923 0.36
ELM BV for Firmenich
International SA, VRB 3.75% 31/12/49t EUR 10,100 10,413,169 0.51
Repsol International Finance
BV, VRB 3.75% 31/12/49t EUR 6,100 6,087,895 0.30
Repsol International Finance
BV, VRB 4.25% 31/12/49t EUR 3,800 3,854,602 0.19
Telefonica Europe BV, VRB 4.38% 31/12/49t EUR 10,300 10,657,060 0.52
Upjohn Finance BV 0.82% 23/06/22 EUR 21,100 21,230,989 1.04
Upjohn Finance BV 1.36% 23/06/27 EUR 9,448 9,529,744 0.47
Upjohn Finance BV 1.91% 23/06/32 EUR 10,951 11,128,198 0.55
Wintershall Dea Finance BV 1.33% 25/09/28 EUR 6,800 6,394,261 0.31
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Transferable securities admitted to an official exchange listing (continued)
BONDS (continued)
NETHERLANDS (continued)
Wintershall Dea Finance BV 1.82% 25/09/31 EUR 12,900 12,136,815 0.59

98,796,656 4.84

SPAIN
Abertis Infraestructuras SA 3.00% 27/03/31 EUR 24,400 25,262,197 1.24
Abertis Infraestructuras SA 1.88% 26/03/32 EUR 11,200 10,233,073 0.50
Autonomous Community of

Catalonia 5.90% 28/05/30 EUR 4,350 5,978,512 0.29
Autonomous Community of

Catalonia 4.69% 28/10/34 EUR 2,326 3,081,183 0.15
Autonomous Community of

Catalonia 4.22% 26/04/35 EUR 15,930 20,005,945 0.98
Banco Santander SA, VRB 4.38% 31/12/491 EUR 8,800 7,980,208 0.39
Telefonica Emisiones SA 1.81% 21/05/32 EUR 17,100 18,047,214 0.89

90,588,332 4.44
SWITZERLAND
Credit Suisse AG, VRB 5.75% 18/09/25 EUR 49,400 49,749,589 2.44
Credit Suisse Group AG 144A,
VRB 6.38% 31/12/49t usb 22,650 20,519,410 1.00
70,268,999 3.44
UNITED KINGDOM
Amcor UK Finance Plc 1.13% 23/06/27 EUR 7,000 7,069,804 0.35
Barclays Plc, VRB 6.38% 31/12/49t GBP 8,908 9,253,430 0.45
Barclays Plc, VRB 7.88% 31/12/49t usb 5,482 4,969,234 0.24
Barclays Plc, VRB 8.00% 31/12/49t usbD 1,792 1,664,245 0.08
BP Capital Markets Plc, VRB 3.25% 31/12/49+ EUR 9,700 9,753,872 0.48
BP Capital Markets Plc, VRB 3.63% 31/12/49t EUR 7,600 7,642,599 0.37
BP Capital Markets Plc, VRB 4.25% 31/12/49t GBP 6,600 7,324,826 0.36
BP Capital Markets Plc, VRB 4.38% 31/12/49t UsD 18,200 16,447,491 0.80
BP Capital Markets Plc, VRB 4.88% 31/12/49t usb 12,050 11,104,260 0.54
Nationwide Building Society,

VRB 5.75% 31/12/49t GBP 7,700 8,557,633 0.42
Natwest Markets Plc, FRB 0.50% 27/09/21 EUR 15,770 15,852,116 0.78
Royal Bank of Scotland Group

Plc, VRB 6.00% 31/12/49t usb 22,280 20,144,540 0.99
Swiss Re Finance UK Plc, VRB 2.71% 04/06/52 EUR 6,900 7,179,053 0.35

126,963,103 6.21
UNITED STATES
Altria Group Inc 5.95% 14/02/49 usb 23,736 27,739,242 1.36
AT&T Inc 1.60% 19/05/28 EUR 10,614 10,894,547 0.53
AT&T Inc 2.05% 19/05/32 EUR 7,000 7,301,956 0.36
AT&T Inc 2.60% 19/05/38 EUR 6,100 6,471,784 0.32
AT&T Inc 5.45% 01/03/47 usb 9,740 11,426,278 0.56
BAT Capital Corp 4.91% 02/04/30 usb 10,000 10,435,512 0.51
Citigroup Inc 0.50% 29/01/22 EUR 21,515 21,623,693 1.06
CyrusOne LP / CyrusOne

Finance Corp 1.45% 22/01/27 EUR 12,554 12,106,912 0.59
Fidelity National Information

Services Inc 0.13% 03/12/22 EUR 14,200 14,139,543 0.69
General Electric Co 4.25% 01/05/40 uUsD 15,700 13,739,111 0.67
General Electric Co 4.35% 01/05/50 usb 8,200 7,228,019 0.35
Global Payments Inc 2.90% 15/05/30 uUsD 7,800 7,270,251 0.36
Morgan Stanley, FRB 0.12% 09/11/21 EUR 34,992 34,993,340 1.71
Oracle Corp 3.85% 01/04/60 usb 14,600 15,247,341 0.75
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Transferable securities admitted to an official exchange listing (continued)
BONDS (continued)
UNITED STATES (continued)
Philip Morris International Inc 1.45% 01/08/39 EUR 11,018 10,308,635 0.51
210,926,164 10.33
TOTAL BONDS 1,458,676,488 71.42
Total Transferable securities admitted to an official exchange listing 1,458,676,488 71.42
Transferable securities dealt in on other regulated markets
BONDS
CANADA
Teck Resources Ltd 144A 3.90% 15/07/30 usbD 6,140 5,458,291 0.27
CHINA
China Development Bank 3.48% 08/01/29 CNY 204,490 25,935,593 1.27
GERMANY
Deutsche Bank AG, VRB 6.00% 31/12/49t usb 10,000 7,369,452 0.36
ITALY
Intesa Sanpaolo SpA, VRB 7.75% 31/12/49t EUR 2,770 3,039,034 0.15
Italy Buoni Poliennali Del
Tesoro 5.50% 01/11/22 EUR 57,100 64,170,759 3.14
Italy Buoni Poliennali Del
Tesoro 144A 2.95% 01/09/38 EUR 3,867 4,519,301 0.22
Italy Buoni Poliennali Del
Tesoro 144A 4.75% 01/09/44 EUR 30,990 46,460,692 2.27
Italy Buoni Poliennali Del
Tesoro 144A 3.85% 01/09/49 EUR 21,110 28,562,633 1.40
UniCredit SpA 144A 6.57% 14/01/22 usb 25,220 23,832,135 1.17
UniCredit SpA 144A, VRB 5.46% 30/06/35 usb 9,600 8,609,337 0.42
179,193,891 8.77
JAPAN
Japanese Government CPI
Linked Bond 0.10% 10/03/26 JPY 1,576,825 12,962,793 0.63
Japanese Government CPI
Linked Bond 0.10% 10/03/28 JPY 6,220,720 51,209,997 2.51
Takeda Pharmaceutical Co Ltd 3.18% 09/07/50 usb 7,200 6,444,922 0.32
70,617,712 3.46
MEXICO
Petroleos Mexicanos 6.95% 28/01/60 usb 20,463 14,044,798 0.69
NETHERLANDS
JAB Holdings BV 2.25% 19/12/39 EUR 20,500 20,272,450 0.99
SWITZERLAND
Credit Suisse Group AG 144A,
VRB 4.19% 01/04/31 usb 250 254,245 0.01
UNITED STATES
Broadcom Inc 144A 4.75% 15/04/29 UsD 21,570 21,811,143 1.07
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Transferable securities dealt in on other regulated markets (continued)
BONDS (continued)
UNITED STATES (continued)
Charter Communications

Operating LLC / Charter

Communications Operating

Capital 4.80% 01/03/50 usb 5,480 5,548,987 0.27
CoStar Group Inc 144A 2.80% 15/07/30 usb 8,750 7,966,680 0.39
Upjohn Inc 144A 3.85% 22/06/40 usbD 7,800 7,469,786 0.37
Upjohn Inc 144A 4.00% 22/06/50 usb 11,800 11,283,638 0.55

54,080,234 2.65

TOTAL BONDS 377,226,666 18.47
Total Transferable securities dealt in on other regulated markets 377,226,666 18.47
Other Securities
BONDS
JAPAN
Takeda Pharmaceutical 2.00% 09/07/40 EUR 11,315 11,368,886 0.55
TOTAL BONDS 11,368,886 0.55
Total Other Securities 11,368,886 0.55
Total Investments 1,847,272,040 90.44
(Cost EUR 1,813,890,904)
Other assets less liabilities 195,174,738 9.56
Total Net Assets 2,042,446,778 100.00

Glossary:

FRB - Floating Rate Bond

VRB - Variable Rate Bond

1 Perpetual maturity

A Maturity date is on 15 March 2115




Forward Foreign Exchange Contracts

BlueBay Funds - BlueBay Investment Grade Absolute Return Bond Fund

Forward Foreign Exchange Contracts

Unrealised

Amount Amount Appreciation/

Currency Currency Currency Currency Maturity (Depreciation)
Bought Bought Sold Sold Date EUR
EUR 491,602,723 usD (532,448,000) 13/08/20 17,988,924
EUR 72,138,467 JPY  (8,284,800,000) 13/08/20 3,794,190
ZAR 591,415,078 usD (31,680,000) 13/08/20 1,955,793
BRL 253,148,930 usb (44,210,000) 04/08/20 1,624,523
cop 149,486,796,973 usb (38,560,000) 13/08/20 1,120,286
AUD 51,200,000 EUR (30,436,137) 13/08/20 926,073
EUR 47,169,546 GBP (42,084,678) 13/08/20 903,123
usD 35,307,136 COP (130,271,486,748) 13/08/20 539,172
usD 23,560,000 GBP (18,606,819) 13/08/20 500,991
usD 23,560,495 IDR (336,635,267,330) 13/08/20 478,556
AUD 39,634,154 usb (26,756,621) 13/08/20 477,550
IDR 372,315,276,024 usb (24,950,000) 13/08/20 456,001
usD 23,765,221 BRL (127,869,853) 04/08/20 455,216
usD 23,240,599 ZAR (401,169,801) 13/08/20 231,183



Forward Foreign Exchange Contracts (continued)

Currency

Amount

Currency

Sold Sold
EUR (20,730,000)

uspb (23,300,913)
RUB  (1,428,087,198)

CLP  (9,203,623,086)

EUR (6,118,612)

usD (23,514,164)
EUR (278,942)

uspb (57,270)
HUF (35,623,000)

CAD (500,000)
EUR (326,428)

Total Unrealised Appreciation

Amount
Currency Currency
Bought Bought
NOK 226,958,259
KRW 28,162,549,020
usD 20,038,148
usD 11,309,441
usD 6,935,000
INR 1,787,311,606
NzZD 500,000
CAD 80,363
EUR 101,572
EUR 327,058
CAD 500,000
uUsD 61,844,049
usD 140,158,000
usD 53,330,893
MXN 1,300,868,426
usD 22,370,000
CLP 37,925,526,879
usD 64,470,000
usD 22,326,478
cop 93,765,614,877
EUR 30,472,508
usD 22,550,000
usD 29,600,473
EUR 13,929,092
usD 23,195,939
EUR 20,730,000
usD 33,060,000
ZAR 393,133,290
usD 71,400,000
BRL 127,183,415
EUR 15,974,229
EUR 20,730,000
EUR 315,945
NZD 3,732,867
EUR 357,387
usD 3,191,925
HUF 35,623,000
ZAR 6,474,000

COP (244,253,073,190)
EUR  (127,245,515)
ZAR  (976,392,475)

usD (58,547,735)
IDR (354,004,591,127)
usD (47,955,901)
OMR (25,568,651)
AUD (34,200,000)
usD (25,990,247)
AUD (51,200,000)

BRL  (126,832,475)
CNY  (212,501,794)
MXN (372,360,000)
INR  (1,778,769,653)
SEK  (218,755,398)
CLP (27,244,271,042)

usD (22,688,562)
HKD  (555,477,527)
) (23,230,073)
usD (18,048,000)
PLN (92,415,361)
ZAR (6,474,000)
AUD (3,504,470)
czK (9,710,000)
RUB  (228,797,183)
EUR (101,250)
EUR (330,680)

Total Unrealised Depreciation

Hedge Share Class Forward Foreign Exchange Contracts

Amount
Currency Currency
Bought Bought
CHF 1,999,737
CHF 184,144

Currency

Amount

Currency

Sold Sold
EUR (1,874,865)
EUR (172,646)

Maturity
Date

13/08/20
13/08/20
13/08/20
13/08/20
13/08/20
13/08/20
13/08/20
13/08/20
13/08/20
13/08/20
13/08/20

13/08/20
13/08/20
13/08/20
13/08/20
13/08/20
13/08/20
28/10/20
13/08/20
13/08/20
13/08/20
04/08/20
13/08/20
13/08/20
13/08/20
13/08/20
13/08/20
13/08/20
08/02/21
04/08/20
13/08/20
13/08/20
13/08/20
13/08/20
13/08/20
13/08/20
13/08/20
13/08/20

Maturity
Share Class Date

1- CHF 20/07/20
R - CHF 20/07/20

Unrealised
Appreciation/
(Depreciation)
EUR

200,162
162,593
83,377
74,759
50,088
46,043
7,376
1,547
1,202
483

148

32,079,359

(2,863,050)
(2,574,631)
(2,313,584)
(2,293,374)
(1,637,021)
(1,511,462)
(1,454,350)
(1,089,519)
(901,502)
(889,702)
(458,099)
(359,414)
(321,339)
(228,923)
(166,677)
(150,377)
(149,641)
(124,412)
(90,167)
(79,511)
(54,316)
(13,934)
(9,066)
(6,827)
(3,039)
(881)

(800)

(19,745,618)

Unrealised
Appreciation/
(Depreciation)
EUR

4,427
408



Hedge Share Class Forward Foreign Exchange Contracts (continued)

Currency
Bought

CHF

CAD
JPY

NOK
GBP
SGD
CAD
GBP
GBP
GBP
GBP
GBP
usD
usbD
usD
usbD
usD
usD
usbD
uUsD
usD

Amount

Currency Currency

Bought

114,716

Sold

EUR

Amount
Currency
Sold

(107,553)

Total Unrealised Appreciation

316,363,308
24,369,461,160
482,971,266
21,072,499
289,928,780
33,105,524
3,325,705
2,113,217
1,276,322
421,560
245,429
14,157,647
11,107,846
4,472,125
702,913
815,910
517,023
497,094
322,943
77,493

EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR

(208,034,050)
(202,057,822)
(45,099,201)
(23,541,281)
(185,231,884)
(21,769,518)
(3,715,334)
(2,360,794)
(1,425,851)
(470,949)
(274,182)
(12,602,841)
(9,887,882)
(3,980,999)
(625,914)
(726,307)
(460,244)
(442,503)
(287,478)
(68,982)

Total Unrealised Depreciation

Share Class

B - CHF

Y - CAD (ACDiv)
S - JPY

I- NOK

I- GBP

I - SGD (Perf)

I - CAD (ACDiv)
C - GBP (AIDiv)
X - GBP

C - GBP

D - GBP (QIDiv)
B - GBP
I1-UsD

R - USD

B - USD
C-UsD

S - UsD

R - USD (AIDiv)
I - USD (AIDiv)
C - USD (AIDiv)
X - USD

Maturity
Date

20/07/20

20/07/20
20/07/20
20/07/20
20/07/20
20/07/20
20/07/20
20/07/20
20/07/20
20/07/20
20/07/20
20/07/20
20/07/20
20/07/20
20/07/20
20/07/20
20/07/20
20/07/20
20/07/20
20/07/20
20/07/20

Unrealised
Appreciation/
(Depreciation)
EUR

254

5,089

(1,298,268)
(977,603)
(539,271)
(365,696)
(261,082)
(135,858)

(57,715)
(36,673)
(22,150)
(7,316)
(4,259)
(2,630)
(1,974)
(837)
(327)
(152)
(97)
(93)
(60)
(14)

(3,712,075)



Futures Contracts

BlueBay Funds - BlueBay Investment Grade Absolute Return Bond Fund

Unrealised

Appreciation/

Number of Commitment (Depreciation)
Contracts Description Maturity Currency EUR EUR
1,218 Euro-Btp September Futures 20 08/09/20 EUR 140,992,026 3,008,635
330 US Long Bond (CBT) September Futures 20 21/09/20 uUsbD 44,857,516 498,534
Total Unrealised Appreciation 3,507,169

(3,183) Euro-Bund September Futures 20 08/09/20 EUR (333,998,556) (4,984,091)
(3,483) Euro-Bobl September Futures 20 08/09/20 EUR (360,232,758) (1,776,435)
(1,497) US 10YR Ultra September Futures 20 21/09/20 uUsb (143,761,282) (1,290,924)
(543) Euro-Buxl 30Y Bond September Futures 20 08/09/20 EUR (90,887,883) (1,209,893)
(126) Long Gilt September Futures 20 28/09/20 GBP (20,426,318) (97,671)
(423) US Ultra Bond (CBT) September Futures 20 21/09/20 uUsbD (50,543,491) (73,862)
(961) Euro-Schatz September Futures 20 08/09/20 EUR (97,425,219) (52,944)
(165) US 5YR Note (CBT) September Futures 20  30/09/20 usbD (15,493,082) (40,223)
(189) US 2YR Note (CBT) September Futures 20  30/09/20 usbD (34,709,703) (2,630)
(8) US 10YR Note (CBT) September Futures 20 21/09/20 usb (803,098) (402)
(46) JPN 10Y Bond (Ose) September Futures 20 14/09/20 JPY (38,500,800) 0
Total Unrealised Depreciation (9,529,075)



Options

BlueBay Funds - BlueBay Investment Grade Absolute Return Bond Fund

Currency Quantity Description

usb

517 P/O on S&P 500 Index

Strike
Price Maturity

Total Options purchased
Total Options sold

Interest Rate Swap Agreements

BlueBay Funds - BlueBay Investment Grade Absolute Return Bond Fund

Nominal
Currency ('000)
CNY 174,460
EUR 91,074
CNY 101,597
CNY 98,203

Maturity

13/08/25
15/02/29
13/08/25
13/08/25

Sub-Fund
Receives

Fixed
Floating
Fixed
Fixed

Fixed
Rate
%

1.90
(0.19)
2.18
2.19

Commitment

2400.00 17/07/20

Floating
Rate Index

CHINA FIXING REPO RATE 7 DAYS

Unrealised
Market Appreciation/

Cost Value (Depreciation)
EUR EUR EUR
3,080,881 96,666 (2,984,215)
Total 96,666 (2,984,215)
96,666 (2,984,215)
] 0

Unrealised

EURIBOR 6 MONTH ACT/360

CHINA FIXING REPO RATE 7 DAYS
CHINA FIXING REPO RATE 7 DAYS

Appreciation/
(Depreciation)
EUR

(460,303)
(351,556)
(101,471)

(88,490)

Total Unrealised Depreciation (1,001,820)



Credit Default Swap Agreements

BlueBay Funds - BlueBay Investment Grade Absolute Return Bond Fund

Unrealised
Appreciation/

Protection Rate (Depreciation)
Position Security Description % Maturity Currency Nominal EUR
FRANCE
Buy Valeo SA 1.00 20/06/25 EUR 4,610,000 234,269
GERMANY
Buy Daimler AG 1.00 20/06/25 EUR 30,630,000 23,521
SOUTH AFRICA
Buy Republic of South Africa
Government International Bond 1.00 20/06/25 UsD 33,000,000 2,761,417
Buy Republic of South Africa
Government International Bond 1.00 20/06/25 uUsD 6,976,000 583,747
Buy Republic of South Africa
Government International Bond 1.00 20/06/25 usD 5,813,000 486,428
Buy Republic of South Africa
Government International Bond 1.00 20/06/25 uUsD 5,621,000 470,361
Buy Republic of South Africa
Government International Bond 1.00 20/06/25 usD 5,390,000 451,031
4,752,984
Total Unrealised Appreciation 5,010,774
CANADA
Buy Barrick Gold Corp 1.00 20/12/24 usD 11,562,000 (381,129)
Buy Barrick Gold Corp 1.00 20/12/24 usD 11,600,000 (382,382)
Buy Teck Resources Ltd 5.00 20/12/24 uUsD 12,882,000 (1,824,018)
(2,587,529)
GERMANY
Buy LANXESS AG 1.00 20/06/25 EUR 32,750,000 (670,241)
JERSEY
Buy Glencore Finance Europe Ltd 5.00 20/06/25 EUR 4,150,000 (622,941)
Buy Glencore Finance Europe Ltd 5.00 20/06/25 EUR 16,500,000 (2,476,755)
(3,099,696)
NETHERLANDS
Buy BMW Finance NV 1.00 20/06/25 EUR 40,826,000 (564,281)
SWITZERLAND
Buy LafargeHolcim Ltd 1.00 20/12/24 EUR 10,406,000 (114,260)
Buy LafargeHolcim Ltd 1.00 20/12/24 EUR 13,542,000 (148,694)
(262,954)
UNITED KINGDOM
Buy ITV Plc 5.00 20/12/24 EUR 428,000 (61,800)
Buy ITV Plc 5.00 20/12/24 EUR 1,254,000 (181,068)
Buy ITV Plc 5.00 20/12/24 EUR 1,363,000 (196,807)

14



Credit Default Swap Agreements (continued)

BlueBay Funds - BlueBay Investment Grade Absolute Return Bond Fund (continued)

Protection
Position

Security Description

UNITED KINGDOM (continued)

Buy
Buy
Buy
Buy

ITV Plc
ITV Plc
ITV Plc
ITV Plc

UNITED STATES

Buy
Buy
Buy
Sell
Sell
Sell
Sell
Sell
Buy
Buy
Buy
Buy
Buy
Buy
Buy
Buy
Buy
Buy
Buy
Buy
Buy
Buy
Buy
Buy
Buy
Buy
Buy
Buy
Buy
Buy
Buy
Buy

Arrow Electronics Inc
Arrow Electronics Inc
Arrow Electronics Inc
AT&T Inc

AT&T Inc

AT&T Inc

AT&T Inc

AT&T Inc

Avnet Inc

Avnet Inc

Avnet Inc

Campbell Soup Co
Cardinal Health Inc
Cardinal Health Inc
Cardinal Health Inc
Cardinal Health Inc
Cardinal Health Inc
Cardinal Health Inc
Domtar Corp

Domtar Corp
Eastman Chemical Co
Eastman Chemical Co
Mattel Inc

Quest Diagnostics Inc
Quest Diagnostics Inc
Quest Diagnostics Inc
Quest Diagnostics Inc
Quest Diagnostics Inc
Tyson Foods Inc
Tyson Foods Inc
Whirlpool Corp
Whirlpool Corp

Rate

5.00
5.00
5.00
5.00

FRERRERERERRRRRRRRRRR B B B R R R R R R R
D000 O00O0O0O00O0O0O0O0O0O0DO0O0O0O0O0O0DO0O0O0O0O0O0OO0O0O0O
OCO0OO0O00O0O0O00O0O0O0O0O0O0O0O0O0O0O0O0O0O0O0O0OO0OOOOOOO

Maturity Currency

20/12/24
20/12/24
20/12/24
20/12/24

20/06/25
20/06/25
20/06/25
20/06/25
20/06/25
20/06/25
20/06/25
20/06/25
20/06/25
20/06/25
20/06/25
20/12/24
20/06/25
20/06/25
20/06/25
20/06/25
20/06/25
20/06/25
20/12/23
20/12/24
20/12/24
20/12/24
20/12/20
20/06/25
20/06/25
20/06/25
20/06/25
20/06/25
20/12/24
20/12/24
20/12/24
20/12/24

Total Unrealised Depreciation

EUR
EUR
EUR
EUR

usbD
uUsD
usbD
usbD
uUsD
uUsD
usbD
usbD
usbD
usbD
usbD
usbD
usbD
usbD
usbD
uUsD
usbD
usbD
uUsD
usD
usbD
usbD
usbD
usbD
usbD
uUsD
uUsD
usbD
usbD
usbD
usbD
usbD

15

Nominal

1,947,000
2,508,000
3,452,000
5,400,000

3,305,000
3,340,000
8,350,000
3,016,000
3,016,000
5,565,000
6,033,000
7,067,000
1,568,000
1,568,000
7,840,000
10,002,000
2,000,000
2,000,000
2,000,000
2,000,000
5,000,000
5,000,000
2,669,000
6,915,000
6,328,000
23,672,000
25,631,180
1,637,000
1,637,000
3,274,000
4,093,000
8,185,000
7,154,000
24,546,000
13,712,000
14,786,000

Unrealised
Appreciation/
(Depreciation)
EUR

(281,132)
(362,137)
(498,443)
(779,720)

(2,361,107)

(73,104)
(73,878)
(184,694)
(18,036)
(18,036)
(33,279)
(36,078)
(42,261)
(27,267)
(27,267)
(136,337)
(284,220)
(44,515)
(44,515)
(44,515)
(44,515)
(111,287)
(111,287)
(48,951)
(122,979)
(129,897)
(485,925)
(18,814)
(55,071)
(55,071)
(110,142)
(137,694)
(275,355)
(183,529)
(629,705)
(222,148)
(239,548)

(4,069,920)

(13,615,728)



Credit Default Index Swap Agreements

BlueBay Funds - BlueBay Investment Grade Absolute Return Bond Fund

Protection Rate

Position Index Description % Maturity Currency

UNITED STATES
CDX North America High Yield
Buy Index 5.00 20/06/25

Total Unrealised Appreciation
UNITED STATES

Buy iTraxx Europe Crossover Index 5.00 20/06/25
Buy iTraxx Europe Crossover Index 5.00 20/06/25

Total Unrealised Depreciation

usb

EUR
EUR

16 —

Nominal

22,615,000

45,047,000
92,800,000

Unrealised
Appreciation/
(Depreciation)
EUR

131,411

131,411

(2,326,349)
(4,792,443)

(7,118,792)

(7,118,792)
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PAFOTHEZEOIRGLIEIMA Hedge Fund Strategies Limited FINANCIAL STATEMENTS Year Ended
December 30,2020 With Report of Independent Auditors] Dz . B HMZR ) 1X3Y4% 7 7
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MA Hedge Fund Strategies Limited
@ B DIRIR (2020412 30 B £ TO AR
Realized and unrealized gains (losses) on investments in

securities, derivative contracts and foreign currency
Net realized loss on investments in securities

and foreign currency $ (4,405,181)
Net realized gain on derivative contracts and foreign currency 3,897,140
Net change in unrealized appreciation/depreciation on investments
in securities and foreign currency 5,806,055
Net change in unrealized appreciation/depreciation on derivative
contracts and foreign currency (330,960)
Net gain on investments in securities, derivative contracts
and foreign currency $ 4,967,054

Investment income

Dividends (net of withholding tax of $131,655) 1,628,141

Interest 819,576

Other 175

Total investment income 2,447,892

Expenses

Interest 734,722

Dividends 426,571

Management fees 408,437

Performance fees 273,399

Administration fees 143,069

Other 182,131

Total expenses 2,168,329

Net investment income 279,563
Net change in net assets resulting from operations $ 5,246,617
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(Bim 1) $) §) L—1b (GiuEes) ($) ) $) [
Bond
CONVERTIBLE CORP
256,000.000 US72941BAB27  PLURALSICHT INC 0.375% 03/01/24 (VT USD 253,036. 00 253,056.00  99.3500  1.0000 254,336.00 254, 336.00 1,280.00 0.00 1,280.00
Subtotal - CONVERTIBLE CORP 253,036. 00 254,336.00 1,280.00 0.00 1,280.00
CORP
-575,000.000 US099724AJ55 ~ BORGFARNER INC 3.375% 03/15/25 USD -615,140.18 615, 140.18  109.8803  1.0000 -631,811.45  -631,811.45  -16,671.27 0.00  -I6,671.27
P BORGWARNER INC 5. 000% o " n
919,721.000 US099724AM84 10/01/25 SR: 1447 usD 1,02,850.62  1,052,850.62  117.5402  1.0000 1,081, 4147 1,081, 04147 28,190.85 0.00  28,190.85
~223,000.000 US166764BZ29  CHEVRON CORP 2.978% 05/11/40 USD -250,021.83  -250,021.83  110.6257  1.0000 -246,695.26  -246,695. 26 3,326.57 0.00 3,326.57
o7 REFINITIV US HOLDINGS . . . . . ~ ~
207,000.000 US31740LACT2 o 250% 11/15/26 SR:144A usD 225, 260,93 225,260.93  109.2500  1.0000 226, 147,50 226, 147,50 886. 57 0.00 886. 57
o NAVISTAR INTL CORP ., p o . .
737,811.000 US63934EAT55 6.625% 11/01/25 SR: 144A ush 711, 560. 06 771,560.06  104.8900  1.0000 773, 889. 96 773, 889. 96 2,329.90 0.00 2,329.90
130,000.000 US655044AGO1  NOBLE ENERGY INC 5.250% 11/15/43 USD 169, 044,90 169,044.90 143,366 1.0000 186, 363. 60 186, 363. 60 17,318.70 0.00 17,318.70
131,000.000 US655044AJ40  NOBLE ENERGY INC 5.050% 11/15/44 USD 170, 076. 39 170,076.39 140.3602  1.0000 183,871.81 183,871.81 13,795.42 0.00 13,795.42
14,000.000 US655044AN51  NOBLE ENERGY INC 4.950% 08/15/47 USD 18,221.30 18,227.30 1417271 1.0000 19,841.80 1,841.80 1,614.50 0.00 1,614.50
PARSLEY ENERGY LLC/FINAN . " o _ _
121,000.000 US7T01885AH87 5.625% 10/15/27 SR: 144A ush 131, 587.50 131,587.50  108.6500  1.0000 131, 466.50 131, 466.50 121.00 0.00 121.00
33,000,000 USTA7T33VAB62  QEP RESOURCES INC 5.375% 10/01/22  USD 34,402.50 34,402.50  104.3125  1.0000 34,423.13 344213 20.63 0.00 20.63
32,000.000 US74733VAC46  QEP RESOURCES INC 5. 250% 05/01/23  USD 33, 760. 00 33,760.00  105.6000  1.0000 33,792.00 33,792.00 32.00 0.00 32.00
STARS GRP HLDS/STARS GRP . P o 7 o7 oo o g
385,332,000 US85572NAAG3 7 000% 07/15/26 SR: 1444 usD 415, 73151 415, 73151 105.6875  1.0000 407,247.81 407,247.81 8,483.70 0.00 8, 483.70
Subtotal — CORP 1,706, 817. 84 1,747,283.87  40,466.03 0.00  40,466.03
GOVT
-18,500.000 US912810SL35  US TREASURY N/B 2.000% 02/15/50 USD -01,745.68 -01,745.68  108.2305 10000 -20,022.64 -20,022. 64 1,723.04 0.00 1,723.04
-40,500.000 US912810SN90O  US TREASURY N/B 1.250% 05/15/50 USD -38,601.29 -38,601.29  90.3516  1.0000 -36,592.40 -36,592.40 2,008.89 0.00 2,008.89
-577,900.000 US91282CAT80  US TREASURY N/B 0.250% 10/31/25 USD -574,640.31 57464931 99.5234  1.0000 -575,145.73 575, 145.73 -196.42 0.00 -496.42
Subtotal — GOVT -634,996. 28 -631, 760,77 3,235.51 0.00 3,235.51
Subtotal — Bond 1,324, 877.56 1,369,859.10  44,981.54 0.0 44,981.54
Equity
ADR
-13,024.000 AZN US ASTRAZENECA PLC-SPONS ADR USD -644,052.17  -644,082.17  50.1800  1.0000 -653,544.32  -653,544.32  -9,492.15 0.00  -9,492.15
12,684.000 BBL US BHP GROUP PLC-ADR ush 523,121.81 523,121.81  53.4400  1.0000 677,832. 96 677,832.96 154, 71115 0.00 15471115
-11,114.000 BHP US BHP GROUP LTD-SPON ADR USD -531,802.37  -531,802.37  65.9400  1.0000 -730,867.16  -732,857.16  -201,064.79 0.00  -201,054.79
2,014.000 RYAAY US RYANAIR HOLDINGS PLC-SP ADR  USD 182,972.88 182,972.88  111.9900  1.0000 230, 267. 26 230,267.26  49,204.38 0.00 49,2438
Subtotal - ADR -469, 759. 85 -416,301.26  -6,541.41 0.00  -6,541.41
COMMON STOCK
2,000,000 2MX FP 2MX ORGANIC SA EUR 20,000.00 24,218.00 108380  1.2298 21,676.00 26,657. 14 2,061.15 3199 2,439.14
133,070,000 AABA_ESCROW ~ AABA_ESCROW UusD 2,776,850.05  2,776,850.05  14.5417  1.0000 1,935,064.02  1,935,064.02  -841,786.03 0.00  -841,786.03
5,000,000 AACQ US ARTIUS ACQUISITION INC-CL A USD 49,700.00 49,700.00 10.4700  1.0000 52,350.00 52,350.00 2,650.00 0.00 2,650.00
1,608.000 ACEL US ACCEL ENTERTAINMENT INC USD 17,478.96 17,478.96  10.1900  1.0000 16,385.52 16,38.52  -1,093.44 0.00  -1,003.44
2,000,000 ACEV US ACE CONVERGENCE ACQU-CLASS A USD 19,520.00 19,520.00 102000 1.0000 20,400.00 20,400.00 880.00 0.00 880.00
15,790.000 ACHN_CVR ACHILLION PHARMACEUTICALS INC USD 0.00 0.00  0.5500  1.0000 8,684.50 8,684.50 8,684.50 0.00 8,684.50
13,985.000 ACIA US ACACIA COMMUNICATIONS INC USD 949, 604. 26 949,604.26  72.9000  1.0000 1,019,506.50  1,019,506.50 69, 902.24 0.00  69,902.24
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2,000,000 ACIC US ATLAS CREST INVESTMENT COR-A USD 0.00 0.0 10.2000  1.0000 20,400.00 20,400.00 20,400.00 0.00 20,400.00
3,000.000 ACND US ASCENDANT DIGITAL ACQUISIT-A USD 29,757.00 29,757.00  10.2800  1.0000 30,840.00 30,840.00 1,083.00 0.00 1,083.00
2,700.000 ACTC US ARCLIGHT CLEAN TRANSITION-A  USD 0.00 000 11.3300  1.0000 30,591.00 30,591.00 30,591. 00 0.00 30,591. 00
-16,662.000 ADT US ANALOG DEVICES INC usb 1,940,964 44 -1,940,964.44  146.1800 10000  -2,435,651.16  -2,435,651.16  -494,686.72 0,00 -494,686.72
1,800.000 AJAX US AJAX I-CL A ush 0.00 000 11.9800  1.0000 21, 564. 00 21, 564. 00 21, 564. 00 0.00 21, 564. 00
2,000.000 ALUS US ALUSSA ENERGY ACQUISITION -A~ USD 19,860.00 19,860.00  10.1500 10000 20, 300.00 20, 300.00 440.00 0.00 440.00
6,136.000 ALXN US ALEXION PHARMACEUTICALS INC USD 949, 586. 71 949,586.71  156.2300 10000 958, 627. 28 958, 627. 28 9,040.57 0.00 9,040.57
-13,259.000 AMD US ADVANCED MICRO DEVICES USD -1,081,444.82 1,081, 444,82 92.2900 10000  -1,223,673.11 -1,223,673.11  -142,228.29 0.00  -142,228.29
2,000.000 AMHC US AMPLITUDE HEALTHCARE ACQ-A  USD 19,860.00 19,860.00  10.2500  1.0000 20,500.00 20,500.00 640.00 0.00 640.00
3,600.000 AONE US ONE - CLASS A usb 36,792.00 36,792.00  10.8000 10000 38,880.00 38,880.00 2,088.00 0.00 2,088.00
3,000.000 APSG US APOLLO STRATEGIC GROWTH-CL A USD 0.00 000 10.4000  1.0000 31,200.00 31,200.00 31,200.00 0.00 31,200.00
4,187.000 ASAQ US ATLANTIC AVENUE ACQUISI-CL A USD 36,430.94 36,430.94 10.1200 10000 42,312.4 42,312.4 5,941.50 0.00 5,941.50
3,100,000 ASPL US ASPIRATIONAL CONSUMER LIFE-A~ USD 0.00 0.0 10.1800  1.0000 31,558.00 31,558.00 31,558.00 0.00 31,558.00
2,400.000 ATAC US ALTIMAR ACQUISITION CORP - A USD 0.00 0.00 113100 1.0000 27,144.00 27,144.00 27,144.00 0.00 27,144.00
-10,532.000 ATCOA SS ATLAS COPCO AB-A SHS  SEK -3,804,594.45  -396,678.17 421.1000  8.1973  -4,435,025.20  -541,034.88  -76,907.13  -67,449.58  -144,356.71
12,036.000 ATCOB SS ATLAS COPCO AB-B SHS  SEK 3,819,973.63 308,264.76  368.3000  8.1973 4,432, 858,80 540,770.60 T4T66.72  67,739.12  142,505.84
2,700.000 AVAN US AVANTT ACQUISITION CORP-A  USD 0.00 000 10.3000  1.0000 27,810.00 27,810.00 27,810.00 0.00 27,810.00
4,000.000 BC/U CN BESPOKE CAPITAL ACQUISITIO-A  USD 39,120.00 39,120.00 10.0800 10000 40,320.00 40,320.00 1,200.00 0.00 1,200.00
700.000 BET US FOLEY TRASIMENE ACQUISITI-A  USD 3,129.84 3,120.84  15.7900  1.0000 11,053.00 11,053.00 7,923.16 0.00 7,923.16
2,000.000 BOAC US BLUESCAPE OPPORTUNITIES AC-A USD 0.00 0.0 10.3800  1.0000 20, 760. 00 20, 760. 00 20,760. 00 0.00 20,760. 00
2,000.000 BSN US BROADSTONE ACQUISITION COR-A USD 0.00 0.0 10.1200  1.0000 20,240.00 20,240.00 20,240.00 0.00 20,240.00
3,000.000 BTAQ US BURGUNDY TECHNOLOGY ACQUIS-A USD 29,190.00 29,190.00  10.4000 1.0000 31,200.00 31,200.00 2,010.00 0.00 2,010.00
17,083.000 CBB US CINCINNATI BELL INC  USD 252,110.39 252,110.39 152400 1.0000 260, 344.92 260, 344.92 8,234.53 0.00 8,234.53
2,000.000 CCAC US CITIC CAPITAL ACQUISITION-A  USD 19,660.00 19,660.00  10.5000  1.0000 21,000.00 21,000.00 1,340.00 0.00 1,340.00
10,000.000 CCIV US CHURCHILL CAPITAL CORP IV-A~ USD 97,800. 00 97,800.00  10.0700  1.0000 100, 70000 100, 70000 2,900.00 0.00 2,900.00
1,600.000 CCX US CHURCHILL CAPITAL CORP IT-A  USD 16,880.00 16,880.00  10.3900  1.0000 16,624.00 16,624.00 256,00 0.00 256,00
1,200.000 CERE/U CN CERES ACQUISITION CORP - A USD 11,340.00 1,340.00  9.8500 10000 11,820.00 11,820.00 480.00 0.00 480.00
39.000 CFIT US CF FINANCE ACQUISITION IT-A  USD 378.10 371810 113900 1.0000 . 4. 66. 11 0.00 66. 11
100.000 CGRO US COLLECTIVE GROWTH CORP- CL A USD 986. 00 986.00 141000 1.0000 1,410.00 1,410.00 424.00 0.00 424.00
0.000 CHNG US CHANGE HEALTHCARE INC USD -3,005. 98 -3,005.98  18.5800  1.0000 0.00 0.00 3,005.98 0.00 3,005.98
3,000.000 CHPM US CHP MERGER CORP-CLASS A USD 30,570.00 30,570.00 10.3100 10000 30,930.00 30,930.00 360.00 0.00 360.00
1,303.000 CLA US COLONNADE ACQUISITION CORP-A  USD 12,63.10 12,639.10 139900 1.0000 18,228.97 18,228.97 5,580, 87 0.00 5,580, 87
11,237.000 CLGX US CORELOGIC INC ush 759, 168. 89 759,168.89 771500 10000 866, 934. 55 866,934.55 107, 765. 66 0.00 107,765, 66
2,600.000 CLIT US CLIMATE CHANGE CRISIS - CL A USD 0.00 000 10.7400  1.0000 27,924.00 27,924.00 27,924.00 0.00 27,924.00
0.000 CNC US CENTENE CORP usDh 293,164.20 293,164.20  58.9200  1.0000 -0.00 <000 -293,164.20 0.0 -293,164.20
8,000.000 CONX US CONX CORP-CLASS A SHARES  USD 0.00 0.0 10.1714  1.0000 81,371.20 81,371.20 81,371.20 0.00 81,371.20
~74,986.000 COP US CONOCOPHILLIPS UsD LMTTIBT 4T TIS T8 400100 10000 -3,000,189.86  -3,000,189.86  -552,474.08 0.00  -552,474.08
2,000.000 CPSR US CAPSTAR SPECTAL PURPOSE AC-A USD 19,631.20 19,631.20 102500 1.0000 20,500. 00 20,500. 00 868.80 0.00 868.80
171.000 CRC US CALTFORNTA RESOURCES CORP  USD 672.21 672.21  22.7200  1.0000 3,88.12 3, 88,12 3,212.85 0.00 3,212.85
11,000.000 CRHC US COHN ROBBINS HOLDINGS-CL A USD 0.00 000 10.4500  1.0000 114,950.00 114,950.00 114, 950.00 000 114,950.00
-5,781.000 CRM US SALESFORCE. COM INC ush -1,294,468.12  -1,204,468.12  222.4000  1.0000  -1,285,694.40 -1, 285,694.40 8,713.72 0.00 8,113.72
2,000.000 CRSA US CRESCENT ACQUISITION CORP-A  USD 20,080.00 20,080.00 10.4800  1.0000 20, 960. 00 20, 960. 00 880.00 0.00 880.00
2,600.000 CTAC US CERBERUS TELECOM ACQUISIT-A USD 0.00 0.0 10.2700  1.0000 26,702.00 26,702.00 26,702.00 0.00 26,702. 00
51,372,000 CXO US CONCHO RESOURCES INC  USD 2,428,063.30  2,428,053.30  58.2600  1.0000 2,992,932.72  2,992,932.72  564,879.42 0.00 564,879.42
2,000.000 DCRB US DECARBONIZATION PLUS ACQU-A~ USD 0.00 0.0 10.6500  1.0000 21,300.00 21,300.00 21,300.00 0.00 21,300.00
3,800.000 DEH US D8 HOLDINGS CORP-A ush 36,974.00 36,974.00  10.1000 10000 38, 380.00 38, 380.00 1,406.00 0.00 1,406.00
3,000.000 DENS US LGL SYSTEMS ACQUISITION-A USD 30, 060. 00 30,060.00  10.4600 1.0000 31, 380.00 31, 380.00 1,320.00 0.00 1,320.00
2,700.000 DFPH US DFP HEALTHCARE ACQUISIT-CL A USD 27,972.00 21,972.00  10.8000  1.0000 29, 160.00 29,160.00 1,188.00 0.00 1,188.00
1,200.000 DGNR US DRAGONEER GROWTH OPPORTUN-A  USD 14,136.00 14,136.00  13.3000  1.0000 15,960. 00 15,960. 00 1,824.00 0.00 1,824.00
1,000.000 DSAC US DUDDELL STREET ACQUISITION-A  USD 0.00 000 9.9650  1.0000 9, 965. 00 9, 965. 00 9,965. 00 0.00 9,965. 00
3,000.000 EMPW US EMPOWER LTD-CLASS A USD 0.00 000 10.0200  1.0000 30,060. 00 30, 060. 00 30, 060. 00 0.00 30, 060. 00
2,000.000 ENPC US EXECUTIVE NETWORK PARTNER-A  USD 0.00 000 25.3700  1.0000 50,740.00 50,740.00 50,740.00 0.00 50,740.00
4,000,000 EQD US EQUITY DISTRIBUTION ACQUIS-A USD 0.00 000 10.3200  1.0000 41,280.00 41,280.00  41,280.00 000 41,280.00
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2,000.000 ERES US EAST RESOURCES ACQUISITION-A  USD 19,640.00 19,640.00  10.0700  1.0000 20,140.00 20,140.00 500.00 0.00 500.00
2,600.000 ETAC US E.MERGE TECHNOLOGY ACQUISI-A USD 25,441.00 25,4100 10.2000 10000 26,520.00 26,520.00 1,079.00 0.00 1,079.00
12,509.000 EV- US EATON VANCE CORP usb 826,723.01 826,723.00 675400  1.0000 844, 857. 86 844, 857. 86 18,134.85 0.00 18,134.85
2,021,000 EXPC US EXPERIENCE INVESTMENT CORP-A  USD 20,3713 2037135 11.2600  1.0000 22,824.02 22,824.02 2,452.67 0.00 2,452.67
4,500.000 FAIT US FORTRESS VALUE ACQUISIT-CL A~ USD 44,550.00 44,550.00  10.8400 10000 48,780.00 48,780.00 4,230.00 0.00 4,230.00
185,944,000 FCA IM FIAT CHRYSLER AUTOMOBILES NV EUR 2,000,221.04  2,261,694.89  14.6600  1.2298 2,725,939.00 3,352, 350.77  892,488.03  198,176.85 1,090,664.88
11,830.000 FCAC US FALCON CAPITAL ACQUISITIO-A  USD 0.00 0.0010.7000  1.0000 127, 116.00 127,116.00 127, 116.00 000 127,116.00
2,000.000 FGNA US G NEW AMERICA ACQUISITION-A USD 0.00 0.0 10.1900  1.0000 20, 380.00 20,380.00 20, 380.00 0.00 20, 380.00
120.000 FIIT US FORUM MERGER ITT CORP - A USD 1,190.40 1,190.40 136200 1.0000 1,634.40 1,634.40 444.00 0.00 444.00
119,352,000 FIT US FITBIT INC - A usb 713, 717.96 T03,717.96 6.8000 10000 811,593.60 811,593.60 37,875.64 0.00 37,875.64
3,000.000 FMAC US FIRSTMARK HORIZON ACQUISIT-A  USD 0.00 0.0 10.7000  1.0000 32,100.00 32,100.00 32,100.00 0.00 32,100.00
2,299.000 FSRV US FINSERV ACQUISITION CORP-A  USD 23,1049 23,104.95  13.4000  1.0000 30,806. 60 30,806 60 7,701.65 0.00 7,701.65
2,000,000 FST US FAST ACQUISITION CORP-CL A USD 19,200.00 19,200.00  10.1700  1.0000 20,340.00 20,340.00 1,140.00 0.00 1,140.00
1,743.000 FTIV US FINTECH ACQUISI CORP IV-CL A USD 0.00 0.00 113900 1.0000 19,852.77 19,852.77 19,852.77 0.00 19,852.77
2,000.000 FTOC US FTAC OLYMPUS ACQ CORP-A USD 19,900.00 19,9000 10.3500  1.0000 20,700. 00 20,700. 00 800.00 0.00 800.00
2,600.000 FUSE US FUSTON ACQUISITION CORP-A  USD 25,558.00 25,558.00  11.3200  1.0000 29,432.00 29,432.00 3,874.00 0.00 3,874.00
1,700.000 GHIV US GORES HOLDINGS IV INC-CL A USD 17,521.00 17,520.00 130800 1.0000 22,236.00 22,236.00 4,709.00 0.00 4,709.00
60.000 GIK US GIGCAPITAL3 INC ush 597.00 597.00  13.6500  1.0000 819.00 819.00 222.00 0.00 222.00
1,600.000 GLEO US GALILEO ACQUISITION CORP USD 15,840.00 15,840.00 102200 10000 16,352.00 16,352.00 512.00 0.00 512.00
10,220.000 GNW US GENWORTH FINANCIAL INC-CL A USD 48,026.83 48,026.83  4.1200  1.0000 42,106.40 42,106.40 -5,920.43 0.00 -5,920.43
3,000.000 GOAC US GO ACQUISITION CORP-CLASS A USD 29,520.00 29,520.00  10.2200 10000 30, 660. 00 30, 660. 00 1,140.00 0.00 1,140.00
5,782.000 GRSV US GORES HOLDINGS V INC-CLASS A USD 57,241.80 57,241.80  10.4600  1.0000 60,479.72 60,479.72 3,237.92 0.00 3,237.92
29,697.000 GRUB US GRUBHUB INC usDh 2,199,441.70 2,199, 41,70 73.9600  1.0000 2,196,390.12  2,196,390.12  -3,051.58 0.00  -3,051.58
7,000.000 GSAH US GS ACQUISITION HOLDINGS-A  USD 75, 320.00 75,320.00  10.8700  1.0000 76,090. 00 76,090. 00 770.00 0.00 770.00
27,502.000 GYNV NA GRANDVISION NV EUR 741,629, 33 827,327.64  25.6000  1.2298 704,051, 20 865,842.18  -46,213.60  84,728.14 38,514.54
2,500.000 GXGX US GX ACQUISITION CORP - CL A USD 26,250.00 26,250.00  11.0600 10000 27,650.00 27, 650. 00 1,400.00 0.00 1,400.00
3,000.000 HEC US HUDSON EXECUTIVE INVEST-CL A USD 29,475.00 29,4500 10.6100  1.0000 31,830.00 31,830.00 2,355.00 0.00 2, 355.00
2,877.000 HETA NA HEINEKEN NV EUR 258, 551.02 285,907.66 912200 1.2298 262,439.94 320,748.65 4,782.60  32,058.39 36, 840.99
-2,923.000 HEIO NA HEINEKEN HOLDING NV EUR -244,683.22  -210,529.36  78.0000  1.2298 -007,994.00  -280,387.02 20,5442 -30,382.08  -9,857.66
4,000.000 HIGA US HIG ACQUISITION CORP-CLASS A USD 0.00 000 10.1200  1.0000 40,480.00 40,480.00  40,480.00 0.00 40,480.00
3,000.000 HOL US HOLICITY INC-CLASS A USD 29,700.00 29,700.00 10.2000 10000 30,600.00 30,600.00 900.00 0.00 900.00
2,000.000 HPX US HPX CORP-A ush 19,440.00 19,4000 10.1200 10000 20,240.00 20,240.00 800.00 0.00 800.00
2,800.000 HZAC US HORIZON ACQUISITION COR-CL A USD 27,580.00 27,580.00  10.2100 10000 28, 588.00 28, 588.00 1,008.00 0.00 1,008.00
3,700.000 HZON US HORIZON ACQUIS CORP IT -CL A USD 0.00 0.00  10.3500  1.0000 38,295.00 38,295.00 38,295, 00 0.00 38,295, 00
3,600.000 TACA US 10N ACQUISITION CORP 1 LTD-A USD 0.00 000 12.4600  1.0000 44,856.00 44,856.00 44,856, 00 0.00 44,856.00
656.000 1D US PARTS 1D INC usDh 5,310.32 5,310.32  5.7500  1.0000 3,712.00 3,712.00  -1,538.32 0.00  -1,538.32
2,000,000 IGAC US 1G ACQUISITION CORP-CLASS A USD 0.00 0.0 10.2400  1.0000 20,480.00 20,480.00 20,480.00 0.00 20,480.00
3,000.000 TMPX US AEA-BRIDGES IMPACT CORP-CL A USD 0.00 000 10.1800  1.0000 30,540.00 30,540.00 30,540.00 0.00 30,540.00
800.000 INAQ US INSU ACQUISITION CORP - CL A USD 8, 000. 00 8,000.00  15.4300  1.0000 12,304.00 12,304.00 4,344.00 0.00 4,344.00
24,017.000 INFO US THS MARKIT LTD usb 007419410 2,174 19410 88.5200  1.0000 2,125,984.80  2,125,984.84  -48,209.26 000 -48,209.26
3,000.000 TPOD US SOCTAL CAPITAL HEDOSOPH- A USD 0.00 0.00 140000 1.0000 42,000.00 42,000.00  42,000.00 0.00 42,000.00
3,600.000 TPOE US SOCIAL CAPITAL HEDOSOPHI V-A~ USD 0.00 000 12.4600  1.0000 44,856.00 44,856.00  44,856.00 000 44,856.00
3,000.000 IPOF US SOCIAL CAPITAL HEDOSOPH VI-A USD 0.00 0.0 12.3000  1.0000 36,900.00 36,900.00 36, 900. 00 0.00 36, 900. 00
4,000.000 JIH US JUNIPER INDUSTRIAL HLDGS - A USD 41,840.00 41,840.00 10.7800 10000 43,120.00 43,120.00 1,280.00 0.00 1,280.00
2,000.000 LATN US UNION ACQUISITION CORP IT USD 19,880.00 19,880.00  10.2300  1.0000 20, 460. 00 20, 460. 00 580.00 0.00 580.00
62.000 LBRDK US LIBERTY BROADBAND-C ~ USD -2,633,504.30  -2,633,594.30  156.1500 10000 9,681, 30 9,681.30 2,643,275, 60 0.002,643,275.60
2,000.000 LCAP US LIONHEART ACQUISITION CORP-A  USD 19,920.00 19,920.00 101100 1.0000 20,220.00 20,220.00 300.00 0.00 300.00
2,200.000 LCY US LANDCADIA HOLDINGS TI1 INC-A USD 0.00 000 10.4400  1.0000 22,968.00 22,968.00 22,968.00 0.00 22,968.00
800.000 LEAP US RIBBIT LEAP LTD - CLASS A USD 0.00 0.0 12.8%0  1.0000 10,312.00 10,312.00 10,312.00 0.00 10,312.00
1,002,000 LIVK US LIV CAPITAL ACQUISITION CO-A USD 9,880. 74 9,880.74  10.0900  1.0000 10,110.18 10,110.18 20.44 0.00 20.44
2,600.000 MAAC US MONTES ARCHIMEDES ACQUISIT-A USD 0.00 000 10.1400  1.0000 26, 364. 00 26, 364. 00 26, 364. 00 0.00 26, 364. 00
1,800.000 MCMJ US MERIDA MERGER CORP T ~ USD 17,793.00 17,793.00 102900 1.0000 18,522.00 18,522.00 729.00 0.00 729.00
2,000.000 MLAC US MALACCA STRAITS ACQUISI-CL A~ USD 19,580.00 19,580.00  9.9400 10000 19,880.00 19,880.00 300.00 0.00 300.00
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-1,294.000 MS US MORGAN STANLEY UsD -466,948.87  -466,948.87  67.8400  1.0000 -494,824.96  -494,824.96  -01,876.09 0.00  -27,876.09
0.000 MTCH US MATCH GROUP INC usb -3,417.02 -3,477.02 152.0000  1.0000 0.00 0.00 3,477.02 0.00 3,477.02
26,445.000 MXIM US MAXIM INTEGRATED PRODUCTS USD 1,791,420.82  1,791,420.82  87.5200  1.0000 2,314,466.40  2,314,466.40  523,045.58 000 523,045.58
2,028.000 NAC/U CN NEXTPOINT ACQUISITION CORP-A  USD 19,773.00 19,773.00 99600 10000 20,198.88 20,198.88 125.88 0.00 425.88
18,778.000 NAV US NAVISTAR INTERNATIONAL CORP  USD 713,596. 24 713,506.24 440700 1.0000 827, 546. 46 827,546.46  113,950.22 0.00 113,90.22
4,800.000 NGAC US NEXTGEN ACQUISITION CORP-CLA USD 0.00 0.00 10.2000  1.0000 48, 960. 00 48,960.00  48,960.00 0.00 48,960.00
9,690.000 NGHC US NATIONAL GENERAL HLDGS USD 329,928.96 329,928.96 341500 1.0000 330,913.50 330,913.50 984.54 0.00 984.54
6,000.000 NHIC US NEWHOLD INVESTMENT CORP-A  USD 58, 500.00 58,500.00  10.0900 10000 60, 540. 00 60, 540. 00 2,040.00 0.00 2,040.00
2,000.000 NMMC US NORTH MOUNTAIN MERGER CORP-A  USD 0.00 0.00 10.2800  1.0000 20, 560. 00 20, 560. 00 20, 560. 00 0.00 20, 560. 00
3,988.000 NSH US NAVSIGHT HOLDINGS INC - A USD 0.00 000 10.1700  1.0000 40,557, 96 40,557, 96 40,557.96 0.00 40,557.96
0.000 NVST US ENVISTA HOLDINGS CORP USD -2,801. 24 -2,801.24  33.1500  1.0000 0.00 0.00 2,801.24 0.00 2,801.24
0.000 NVST-W US ENVISTA HOLDINGS CORP-W USD 5.1 5,71 28.6700  1.0000 0.00 0.00 5.1 0.00 5.1
4,000,000 OACB US OAKTREE ACQ CORP IT - CL A USD 0.00 0.0 10.4000  1.0000 41,600.00 41,600.00 41,600.00 0.00 41,600.00
1,000.000 OTRA US OTR ACQUISITION CORP-CLASS A USD 0.00 000 10.3200  1.0000 10,320.00 10,320.00 10,320.00 0.00 10,320.00
8,000.000 PACE US TPG PACE TECH OPPORTUNITI-A  USD 0.00 0.00 111100 1.0000 88, 880.00 88, 880. 00 88, 880. 00 0.00 88, 880. 00
1,062.000 PAE US PAE INC usb 9,027.00 9,027.00  9.0900  1.0000 9,653, 58 9, 653, 58 626.58 0.00 626.58
1,000.000 PCPL US CC NEUBERGER PRINCIPAL HDS-A USD 10,186.00 10,186.00  10.9800 10000 10,980.00 10,980.00 794.00 0.00 794.00
2,000.000 PDAC US PERIDOT ACQUISITION CORP -A  USD 0.00 000 10.4900  1.0000 20,980.00 20,980.00 20,980.00 0.00 20,980.00
3,000.000 PTAT US PRIME IMPACT ACQU T -CL A USD 0.00 0.0 10.1500  1.0000 30,450.00 30,450.00 30,450.00 0.00 30,450.00
2,000.000 PMVC US PMV CONSUMER ACQUISITION-A  USD 0.00 0.0 10.0800  1.0000 20, 160.00 20, 160.00 20, 160. 00 0.00 20, 160. 00
5,400.000 PRPB US CC NEUBERGER PRINCIPAL-CL A USD 54,270.00 54,210.00  10.3600  1.0000 55, 944.00 55, 944.00 1,674.00 0.00 1,674.00
1,600.000 PSAC US PROPERTY SOLUTIONS ACQUISITI USD 15,696.00 15,696.00  9.9700  1.0000 15,952.00 15,952.00 256.00 0.00 256.00
1,400.000 PSTH US PERSHING SQUARE TONTINE -A~ USD 31, 766. 00 31,766.00  26.9200 10000 37, 688,00 37, 688,00 5,922.00 0.00 5,922.00
2,500,000 QELL US QELL ACQUISITION CORP-A SHRS USD 0.00 0.00  12.4200  1.0000 31,050.00 31,050.00 31,00.00 0.00 31,00.00
3,600.000 RBAC US REDBALL ACQUISITION CORP - A USD 36,000. 00 36,000.00  10.9600 10000 39, 456.00 39, 456.00 3, 456. 00 0.00 3, 456. 00
2,000.000 RCHG US RECHARGE ACQUISITION CORP-A  USD 0.00 000 10.1800  1.0000 20, 360. 00 20, 360. 00 20, 360. 00 0.00 20, 360. 00
4,088.000 RP US REALPAGE INC usb 357, 241.46 367,241.46 871000 1.0000 356, 064. 80 356,064.80  -1,176.66 0.00  -1,176.66
2,001.000 RPLA US REPLAY ACQUISITION CORP USD 20,370.18 20,370.18 10.4000 10000 20,810.40 20,810.40 440.22 0.00 440.22
5,600.000 RTP US REINVENT TECHNOLOGY-CLASS A USD 0.00 0.00 113600 1.0000 63, 616. 00 63, 616. 00 63, 616. 00 0.00 63, 616. 00
2,000.000 SAIT US SOFTWARE ACQUISITION GRPII-A  USD 19,300.00 19,300.00  10.0400 10000 20,080.00 20,080.00 780.00 0.00 780.00
2,000.000 SBG US SANDBRIDGE ACQUISITION COR-A USD 0.00 0.0 10.1510  1.0000 20,302.00 20,302.00 20,302.00 0.00 20,302.00
2,000.000 SCPE US SC HEALTH CORP-A ush 20, 160.00 20,160.00 10.2400 10000 20,480.00 20,480.00 320.00 0.00 320.00
3,600.000 SCVX US SCVX CORP — CLASS A USD 36,000.00 36,000.00 10.5000  1.0000 37,800.00 37,800.00 1,800.00 0.00 1,800.00
3,000.000 SEAH US SPORTS ENTERTAINMENT ACQUI-A USD 0.00 0.00  10.2500  1.0000 30,750.00 30,750.00 30,750.00 0.00 30,750.00
225.000 SFT US SHIFT TECHNOLOGIES INC USD 0.00 0.00  8.6300 1.0000 1,915 1,9LT5 194175 0.00 194175
1,999.000 SFTW US OSPREY TECHNOLOGY ACQUISIT-A  USD 20, 369. 81 20,369.81  10.3500  1.0000 20,689, 65 20,689, 65 319.84 0.00 319.84
1,400.000 SGAM US SEAPORT GLOBAL ACQUI-CLASS A USD 0.00 000 9.9800  1.0000 13,972.00 13,972.00 13,972.00 0.00 13,972.00
2,700.000 SNPR US TORTOISE ACQUISITION CORP A USD 0.00 000 10.8300  1.0000 29,241.00 29,241.00 29,241.00 0.00 29,241.00
2,800.000 SOAC US SUSTAINABLE OPPORTUNITIES-A  USD 28, 560. 00 28,560.00  11.0500 10000 30,940.00 30,940.00 2,380.00 0.00 2,380.00
-6,822.000 SPGI US S&P GLOBAL INC usb -0,01,715.61  -2,241,775.61  323.6300  1.0000  -2,207,803.86 -2, 207,803.86 33,971.75 0.00 33,971.75
100.000 SSPK US SILVER SPIKE ACQUISITION-A  USD 1,013.00 1,013.00 129500 1.0000 1,295.00 1,295.00 282.00 0.00 282.00
2,000.000 STPK US STAR PEAK ENERGY TRANSIT- A USD 19,340.00 19,340.00  20.7500 10000 41,500.00 41,500.00 22,160.00 0.00 22,160.00
3,000.000 STWO US ACON S2 ACQUISITION CORP-A  USD 0.00 0.0010.2600  1.0000 30,780.00 30,780.00 30,780.00 0.00 30,780.00
1,600.000 SVAC US STARBOARD VALUE ACQUISITI-A USD 0.00 0.0 10.5400  1.0000 16,864.00 16,864.00 16,864. 00 0.00 16,864. 00
705.000 SVX/U CN SUBVERSIVE REAL ESTATE-UNIT USD 7,042.95 7,042.95  9.8500  1.0000 6,944.25 6,944.25 -98.70 0.00 -98.70
2,000.000 TEKK US TEKKORP DIGITAL ACQUISITIO-A  USD 0.00 000 10.0000  1.0000 20,000.00 20,000.00 20,000.00 0.00 20,000.00
0.000 TFC US TRUIST FINANCIAL CORP USD -16,715.32 -16,715.32 47.3700  1.0000 0.00 0.00 16,715.32 0.00 16,715.32
596.000 THBR US THUNDER BRIDGE ACQUISITION-A  USD 6,079, 20 6,079.20  13.7500  1.0000 8,195.00 8,195.00 2,115.80 0.00 2,115.80
29,115.000 TIF US TIFFANY & CO UsD 3,726,085.32  3,726,085.32 1313500 10000 3,804,255.25 3,824,256, 25 98,169. 93 0.00 98,169.93
-1,164,744.000 TIT IM TELECOM ITALIA SPA EUR -594,762.68  -665,382.16  0.3714 12098 -439,574.40  -540,588.59  190,850.54  -66,056.97  124,793.57
1,280,644.000 TITR IM TELECOM ITALTA-RSP EUR 654, 107.47 T3LT56.2T 04238 12298 546, 551. 12 672,148.57  -132,272.82  72,666.12  -59,606.70
-19,913.000 TKWY NA JUST EAT TAKEAWAY EUR -1,900,686.97  -2,242,367.40 915000 12298 -1,822,039.50  -2,240,744.16  107,788.91  -106, 165.67 1,623.24
1,800.000 TMTS US SPARTACUS ACQUISITION CORP-A  USD 0.00 000 10.1500  1.0000 18,210.00 18,210.00 18,270.00 0.00 18,270.00
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210,00 TPGY US 196 PACE BEVEFICIAL FINCL 4 USD 0.0 000 250 Lo BIRH BIRK 5 6 TEEE)
5,100,000 TREB US TREBIA ACQUISITION CORP-A USD LD SLOMOD 10600 LO  BLI6L00 L1620 31600 00 310
3,600,000 TWCT US T4C TECH HOLDINGS T1 CORP-A USD 0.0 000 000 LOND B0 BENN 35500 000 3500
2,000,000 TWND US TALLWIND ACQUISITION CORP-A  USD 9000 192000 0250 L0 W00 WA L260.00 00 L0
320,000 VACQ US VECTOR ACQUISITION CORP-A USD 0.00 000 10420 LOOD  BMLO0 B0 33w 000 %30
24,003,000 VAR US VARIAN VEDICAL SYSTEMS INC USD 41330051 4153050 U400 LOND 41960419 41980419  5,73568 000 57368
2,400,000 VGAC US VG ACQUISITION CORP-A USD 0.00 000 ILTOD LOOD 0000 20000 28,080.00 000 %0000
3414000 VSPR US VESPER HEALTHCARE ACQUISIT-A USD 0.0 000 L0 LOND B0 BB 370 000 37804
700,00 VYGG US VY GLOBAL GROWTH-CL A USD 0.0 000 B0 L0 BTN TI0N 7700 00 T7I00
74,456,000 WORK US SLACK TOCHNOLOGIES INC- CL A USD 31748 31076 230 L0 515,728 305,728 5051 000 55,051
6,000,000 WPF US FOLEY TRASIVENE ACQ-CLASS A USD Q00 606000 11200 LON 6L 6LT000 55000 00 5300
T697.000 XLNX US XILINX INC USD  WISLE WAL LI LON0  LOBTET  LOBTAT 1061863 0.00  106,186.35
270,00 YAC US YUCAIPA ACQUISITION CORP-A USD BID BBO 0000 L0 MALN 7200 5130 00 50
L0000 YSAC US YELLOVSTONE ACQUISIT CO-CL A USD 0.00 000 103100 Lo 03O 03000 10,300 000 10,3100
Subtotal — COMMON STOCK 20,35, 605,13 589,504 58010 165,609 51641883
EQUITY
5,197,000 1GYB_CVR 1GYB_CVR EUR 0.0 000 00 L2 66 SN0 5l R X
Subtotal - BQUITY 0.00 S0 60,3900 R
ETF
142,00 KIE US SPDR S&P INSURANCE ETF USD -8 -5 320 Lo -mosy  -0osy 4w X
<400 SMH US VANECK SEMICONDUCTOR USD <6176  -I610.6 2760 LOM0 800300 800390  -22,706.45 000 706,45
52,000 SPY US SPDR SEP 500 ETF TRUST USD  -SL366.8  -SL306.9 &LO0D LOW0 -6 1848 -6188  -16T5 00 IG5
632,000 XOP US PR SEP OIL & GAS EXP & PR USD 081068  -0870.68 .00 LOM0 0503 505 608 00 688
Subtotal - ETF 305, 997.49 BB 4660.19 000 k6010
PREFERRED STOCK
566500 Us5082p3038 Yoo (TRTERNATIONAL yqp MARLI MATILIS SLOG0 LOND  URSL0 UGG LT 000 3,277
Subtotal ~ PREFERRED STOCK 1472113 540 3L 000 3,277
UNTT
2,400,000 ACACU US ACIES ACQUISITION CORP USD 0000 20000 10800 LON  BOK00 B9800 19650 00 1980
L0000 ACKIU US ACKRELL SPAC PARTNERS 1 CO USD DO 000 020 Lo BMN BWN 70 (X
160000 AGCUU US ALTIMETER GROWTH CORP USD 0000 160000 1800 L0 2SO0 RSN 6280 00 680
200,000 ALTUU US ALTITUDE ACQUISITION CORP USD 0000 W00 10500 LON 2,000 21,0000 100000 00 1000
2,000,000 ARBGU US ABQUI ACQUISITION CORP USD 07000 107000 0300 LOD  ME000  WEno  900.00 T
50,000 ATA/U US AMERICAS TECHNOLOGY ACQUISIT USD SO0 5050 10250 L0 UL 5115 6.5 0.00 6.5
2,000,000 BOWXU US BOWX ACQUISITION CORP USD WO W00 10800 L0 26000 216000 108000 00 108000
1,000.000 BVACU US BETTER WORLD ACQUISITION COR USD 10,000,060 10,0000 ILOGO L0000 LGN LGN L0 00 L0
1,400,000 CAP/U US CAPITOL INVESTVENT CORP V USD WOB6 1056 104050 10000 WL UL SHLE 00 B3
240,000 CAS/U US CASCADE ACQUISITION CORP USD UMD 0000 104100 LON 2498400 2098400 9500 (R
2,000,000 CBAH/U US  CBRE ACQUISITION HOLDINGS IN USD WENO  WMENO 050 LON 2000 DN 2800 Y
100,00 CCV/U US CHURCHILL CAPITAL CORP V USD DK SN0 G0 L0 2000 2000 L7200 0 L0
2,000,000 CFIVU US CF ACQUISITION CORP IV USD WD WULK) 10300 LON 6000 el 600 00 600
LO.00) CHEW/U US CONSONANCE-HEW ACQUISITION ¢ USD 906000 99000 10.6M0 L0000 WA WD 600 00 600
2,000,000 CND/U US CONCORD ACQUISITION CORP USD 000D WL 10300 LON 27000 DI 700 R
L0000 COOLU US CORNER GROVTH ACQUISITLON €O USD 00000 D000 10400 L0 L6 L6000 1600 00 L600
2,000,000 CTAQU US CARNEY TECHNOLOGY ACQUISITIO USD WK WK 030 L0 W00 Mo 3600 00 30
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1,000.000 DBDRU US ROMAN DBDR TECH ACQUISITION USD 9,992.33 9,992.35 105400 1.0000 10,540.00 10,540.00 541,67 0.00 541,67
800.000 DDMXU US DD3 ACQUISITION CORP  USD 8, 000. 00 8,000.00  10.5100  1.0000 8, 408.00 8, 408.00 408.00 0.00 408.00
2,000.000 DMYL/U US DMY TECHNOLOGY GROUP INC ITI USD 20,024.00 20,024.00  11.2200  1.0000 22,440.00 22,440.00 2,416.00 0.00 2,416.00
1,600.000 DUNEU US DUNE ACQUISITION CORP USD 16,000.00 16,000.00 102400 10000 16,384.00 16,384.00 384.00 0.00 384.00
2,000.000 DWIN/U US DELWINDS INSURANCE ACQUISITI  USD 20,120.00 20,120.00 10.2500 10000 20,500. 00 20,500.00 380.00 0.00 380.00
1,200.000 EDTXU US EDTECHX HOLDINGS ACQUISITION USD 12,012.00 12,012.00 102500 10000 12,300.00 12,300.00 208.00 0.00 208.00
100.000 FLACU US FRAZIER LIFESCIENCES ACQUIS USD 1,000.00 1,000.00  10.4800 10000 1,048.00 1,048.00 48.00 0.00 48.00
1,800.000 FPAC/U US FAR PEAK ACQUISITION CORP USD 18,009.64 18,009.64  10.4500 10000 18,810.00 18,810.00 800. 36 0.00 800.36
3,000.000 FRX/U US FOREST ROAD ACQUISITION CORP  USD 30,000.00 30,000.00 10.6100 1.0000 31,830.00 31,830.00 1,830.00 0.00 1,830.00
2,800.000 FTCVU US FINTECH ACQUISITION CORP V USD 28,700.00 28,700.00  10.7000  1.0000 29, 960.00 29,960.00 1,260.00 0.00 1,260.00
1,600.000 GFX/U US GOLDEN FALCON ACQUISITION CO USD 16,000.00 16,000.00  10.4000  1.0000 16,640.00 16,640.00 640.00 0.00 640.00
4,400.000 GHVIU US GORES HOLDINGS VI INC USD 45, 980.00 45,980.00  10.5800  1.0000 46,552.00 46,552.00 572.00 0.00 572.00
2,000.000 GNPK/U US GENESIS PARK ACQUISITION COR USD 20,017.9 20,017.96 104000 1.0000 20,800.00 20,800.00 782.04 0.00 782.04
2,000.000 HAACU US HEALTH ASSURANCE ACQUISITION USD 20,000. 00 20,000.00  11.3500 10000 22,700.00 22,700.00 2,700.00 0.00 2,700.00
600.000 HCARU US HEALTHCARE SERVICES ACQUISIT USD 6,000. 00 6,000.00  10.2600  1.0000 6, 156. 00 6, 156. 00 156.00 0.00 156.00
2,400.000 HTPA/U US HIGHLAND TRANSCEND PARTNERS ~ USD 24,000.00 24,000.00 10.6000  1.0000 25,440.00 25,440.00 1,440.00 0.00 1,440.00
6,800.000 ITAC/U US INVESTINDUSTRIAL ACQUISITION USD 68, 068. 00 68,068.00  10.4600 10000 71,128.00 71,128.00 3,060.00 0.00 3,060.00
2,000.000 TTITU US INSU ACQUISITION CORP IIT USD 20,000.00 20,000.00 10.6700  1.0000 21,340.00 21,340.00 1,340.00 0.00 1,340.00
1,200,000 KINZU US KINS TECHNOLOGY GROUP INC USD 12,204.00 12,204.00 103400 10000 12,408.00 12,408.00 204.00 0.00 204.00
1,000.000 KWAC/U US KINGSWOOD ACQUISITION CORP  USD 10,030.00 10,030.00  10.3800 10000 10,380.00 10,380.00 350.00 0.00 350.00
2,000.000 LFTRU US LEFTERIS ACQUISITION CORP USD 20,000.00 20,000.00 10.7700  1.0000 21,540.00 21,540.00 1,540.00 0.00 1,540.00
1,800.000 LNFA/U US L&F ACQUISITION CORP/IL USD 18,000.00 18,000.00  10.3900  1.0000 18,702.00 18,702.00 702.00 0.00 702.00
2,000.000 LOKB/U US LIVE OAK ACQUISITION CORP 1T USD 20,300.00 20,300.00  10.8500  1.0000 21,700.00 21,700.00 1,400.00 0.00 1,400.00
1,000,000 LUXAU US LUX HEALTH TECH ACQUISITION USD 10,034.80 10,034.80 115000 1.0000 11,500.00 11,500.00 1,465.20 0.00 1,465.20
§00.000 MACUU US MALLARD ACQUISITION CORP USD 7,957.03 7,957.03  10.5700  1.0000 8, 436. 00 8, 436. 00 498.97 0.00 498.97
2,000.000 MOTNU US MOTTON ACQUISITION CORP USD 19,760.00 19,760.00 105100 1.0000 21,020.00 21,020.00 1,260.00 0.00 1,260.00
2,000.000 MOTV/U US MOTIVE CAPITAL CORP  USD 20,000. 00 20,000.00 10.4100 10000 20,820.00 20,820.00 820.00 0.00 820.00
2,000.000 MRACU US MARQUEE RAINE ACQUISITION CO USD 21,200.00 21,200.00  10.8500 10000 21,700.00 21,700.00 500.00 0.00 500.00
800.000 MTACU US MEDTECH ACQUISITION CORP/NY USD 8,000. 00 8,000.00  10.4200  1.0000 8, 336. 00 8, 336. 00 336..00 0.00 336..00
2,000.000 MUDSU US MUDRICK CAPTTAL ACQUIS IT USD 20,000.00 20,000.00 10.3000  1.0000 20,600. 00 20,600. 00 600.00 0.00 600.00
3,600.000 NEBCU US NEBULA  CARAVEL ACQUISITION USD 36,000.00 36,000.00 10.9000  1.0000 39,240.00 39,240.00 3,240.00 0.00 3,240.00
3,300.000 NOACU US NATURAL ORDER ACQUISITION CO USD 33,000.00 33,000.00 10.9700  1.0000 36,201.00 36,201.00 3,201.00 0.00 3,201.00
1,880.000 OCA/U US OMNICHANNEL ACQUISITION CORP  USD 18,616.40 18,616.40  10.4000  1.0000 19,552.00 19,552.00 935.60 0.00 935.60
800.000 PCPC/U US PERIPHAS CAPITAL PARTNERING USD 20,325.50 20,325.50  26.0003 10000 20,800.24 20,800. 24 41474 0.00 41474
1,200,000 PHICU US POPULATION HEALTH INVESTMENT USD 12,048.00 12,048.00  10.5000  1.0000 12,600.00 12,600.00 552.00 0.00 552.00
1,900.000 PIPP/U US PINE ISLAND ACQUISITION CORP  USD 18,990.00 18,990.00  10.7200  1.0000 20,368, 00 20,368, 00 1,378.00 0.00 1,378.00
3,000,000 PTICU US PROPTECH INVESTMENT CORP 1T USD 30,510.00 30,510.00  10.5600 1.0000 31,680.00 31,680.00 1,170.00 0.00 1,170.00
3,000.000 RAACU US REVOLUTION ACCELERATION ACQ  USD 30,000.00 30,000.00  10.4100 10000 31,230.00 31,230.00 1,230.00 0.00 1,230.00
800.000 RICE/U US RICE ACQUISITION CORP USD 8, 200. 00 8,200.00  11.8900  1.0000 9,512.00 9,512.00 1,312.00 0.00 1,312.00
4,000.000 RMGBU US RMG ACQUISITION CORP IT USD 41,080.00 41,080.00  11.1000 10000 44,400.00 44,400.00 3,320.00 0.00 3,320.00
1,000,000 RTPZ/U US REINVENT TECHNOLOGY PARTNERS USD 10,900.00 10,900.00 114700 1.0000 11,470.00 11,470.00 570.00 0.00 570.00
2,400.000 SCOAU US SCION TECH GROWTH I~ USD 24,000.00 24,000.00 10.4200 10000 25,008.00 25,008.00 1,008.00 0.00 1,008.00
1,800.000 SNRHU US SENTOR CONNECT ACQUISITION € USD 18,540.00 18,540.00 103100 1.0000 18,558.00 18,558.00 18.00 0.00 18.00
2,000.000 SPFR/U US JAWS SPITFIRE ACQUISITION CO USD 20,940.00 20,940.00  11.0000 10000 22,000.00 22,000.00 1,060.00 0.00 1,060. 00
5,000.000 SPNV/U US SUPERNOVA PARTNERS ACQUISITI - USD 50,000.00 50,000.00  11.8000 10000 59,000.00 59,000.00 9,000.00 0.00 9,000.00
3,000.000 SPRQ/U US SPARTAN ACQUISITION CORP 1T USD 30,000.00 30,000.00 10.7100  1.0000 32,130.00 32,130.00 2,130.00 0.00 2,130.00
314.000 STIC/U US NORTHERN STAR ACQUISITION CO USD 3,105.45 3,105.45  17.3000  1.0000 5,432.20 5,432.20 2,326.75 0.00 2,326.75
1,200,000 SVOKU US SEVEN OAKS ACQUISITION CORP  USD 12,000.00 12,000.00  10.3600  1.0000 12,432.00 12,432.00 432.00 0.00 432.00
1,000.000 SVSVU US SPRING VALLEY ACQUISITION USD 10,000. 00 10,000.00  10.7000  1.0000 10,700.00 10,700.00 700.00 0.00 700.00
3,000.000 TACA/U US TREPONT ACQUISITION CORP I USD 30,450.00 30,450.00  10.4200 10000 31, 260.00 31, 260.00 810.00 0.00 810.00
1,000,000 TINV/U US TIGA ACQUISITION CORP USD 10,000.00 10,000.00  10.4900 10000 10,490.00 10,490.00 490.00 0.00 490.00
1,920,000 TSTAU US TS INNOVATION ACQUISITIONS C USD 19,137.96 19,137.9% 103100 1.0000 19,795.20 19,795.20 657.24 0.00 657.24
2,000.000 TVACU US THAYER VENTURES ACQUISITION USD 20, 760. 00 20,760.00 10.4300 10000 20,860. 00 20,860. 00 100.00 0.00 100.00
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1,000,000 VCVCU US 10X CAPITAL VENTURE ACQUISIT USD 9,991,18 9,99118  10.6100 10000 10,610.00 10,6100 18,82 0.00 18,82
3,000.00 VIHAU US VPC THPACT ACQUISITION HOLDI  USD 30,0000 30,0000 105500 10000 31,680.00 L6000 1,650.00 000 1,650.00
2,000.00 VITAU US 76C & CO HOLDINGS INC USD 20,0000 20,0000 10,4900 10000 20,9000 20,90.00 980,00 0.00 980,00
3,200,000 XPOA/U US DPCM CAPITAL INC UsDh 3,980.00  3L9%0.00 111000 10000 BE0.00  BEN0 35000 000 3,540.00
1,000,000 ZNTEU US ZANITE ACQUISITION CORP USD 10,0000 10,0000 10,4100 10000 10,410.00 10,4100 410.00 0.00 410.00
Subtotal - UNIT 1,520, 124.90 L612, 17414 92,040, 0.00 92,0499
Subtotal — Equity 21, 244,843, 82 26,636,497,87  5,405,96L.74  15,692.31  5,591,654.05
Forward
FX FORWARD
7,442,014,937.00 JPY. FWD JPY per USD @ 103.5574 ¢ 01/29/2021 JPY  7,42,014,937.00  71,863,663.50 10000 1031546 7,442, 014,987.00 72, 144, 285.73 000 280,622 280,620,
<71,863,663.500 USD. FWD JPY per USD @ 103.5574 : 01/29/2021 USD  =71,863,663.50 ~71,863,663.50 10000  1.0000  ~71,863,663.50 -7, 863, 663.50 0.00 0.00 0.00
Subtotal — FX FORWARD 0.00 290,622.23 000 280,622.23  280,622.%3
Subtotal — Forward 0.00 280,622.23 0.00 280,623 280,622.%3
Medium
CASH AND EQUIVALENTS
§51.000 AUD Australian Dollar — ., 854,00 631,25 L0000 0.763 854,00 636,38 0.00 1.13 19.13
: 74991 BARC INTL - OnHand : : : : : : : : :
Australian Dollar -

0,350 AUD 4901 PBCO CFD - Onlland AU 0.% 0.6 L0000 0.768 0.% 0.0 0.00 0.01 0.01
~ Swiss Franc - 74991 . y q r 9997 , _
$,140.850 CHF ARG INTL onttand - CHF $,140.85 800043 10000 L1347 8,140.8 9,237,32 0.00 330,89 330,89

. Swiss Franc - 74991 : o o o
§,139.700 CHF N onttand - CHF 8,139.70 §,919.69 10000 11347 8,139.70 9,236.01 0.00 316.32 316.32
474,438,120 EUR Furo - 74991 BARC INTL - Onkland  EUR STLA812 B I9T19 L0018 -ATA4RI2 58346400 000 -18,266.80 18, 266.81
0.010 EUR Furo - 74991 CITI CFD - Onfland  EUR 0.01 0.00 L0000 12298 0.01 0.01 0.00 0.00 0.00
-3,693,885.890 EUR Furo - 74991 CITI IVIL - Onkland  EUR  -3,693,865.80  ~4,189,080.46 10000 12298 -3,693,885.80 4,542, 740.87 000 -353,660.41  -353,660.41

0.040 EUR Furo - 74991 FBCO CFD - Onfland  EUR 0.04 0.5 L0000 12298 0.04 0.05 0.00 0.00 0.00
700,476,310 EUR Buro - 74991 FBCO INTL - Onfland  EUR L4763  TIL&R02 L0000 12298 0,463 862,675.57 000 90865 98165

0.400 EUR Euro - 74991 6SCO CFD - Onfland  EUR 0.40 045 L0000 1298 0.40 0.49 0.00 0.04 0.04
15,830.570 EUR Euro - 74991 JPHQ CFD - Onfland  EUR BS0.57 1940441 L0000 1228 58057 19,468.43 0.00 64,02 64,02

5,410 EUR Furo - 74991 JPHQ INTL - Ontiand  EUR 5.41 599 L0000 1,228 541 6.73 0.00 0.74 0.74

7.2 EUR uro - 74991-6500-DONESTIC - Onand  EUR .9 830 L0000 1,228 .9 8.97 0.00 0.67 0.67
-10,254.210 EUR Furo - 74991-6500-INTL - Ontland  EUR 10,5420 -1L4B4 1000 12298 -10,254.20 -12,610.63 000 LI -L15.19
= Pound Sterling - 74991 Cog 747 . Cog 747 ~ ~ ~
%,747.520 GBP ARG INTL = Ochand GBP VUL 3TBLE 100 1365 B TE -3, 168.50 000 LR 13868

- Pound Sterling - 74991 - -
50,264.170 GBP L TN = OoHand GBP 50,6017 65,7806 10000 1365 50,06417 6848404 000 2768 074688
o Pound Sterling - 74991 o 7
0.070 GBP FRCO CFD = Onband GBP 0.07 0.09 L0000 1.36% 0.07 0.10 0.00 0.01 0.01
" Pound Sterling - 74991 e on 7
2,723,210 GBP 6300 CFD = Onband GBP 0782 MEHST L0000 1365 0182 8253 0.00 530,50 55950
97 Pound Sterling — 74991 ) - e e K 97
9,770.8% GBP TPHQ CFD ~ Onlfand GBP 2,770.83 30255 L0000 1362 2,770.83 3,775, 0.00 52.73 52.73
1154610 GBP Pound sterling — 14991 pp LGS 161230 L0 L35 LBLSL 162816 o s G
Y Pound Sterling - 74991-GSC0- y y y y - ~

48,410 GBP DOVESTIC - Onband GBP 4841 .00 1000 13625 4841 5.9 0.00 3.9 5.9
~ Pound Sterling - . B . B ~ R
9,843,650 GBP 74991GSC00-INTL - Orsiand SBP 084385 -I28%0.00 L0000 1.36%5 08385 -13412.5 0.00 52.%5 580,25
~ Hong Kong Dollar - - ~ e - ~
T4, 145,450 HKD 7400 BARC INTL - Onlland HED 4, 145,45 9,565.09 10000 T.7526 T4, 145,45 9,563, 95 0.00 114 L1
74,144,230 HKD Hong Kong Dollar — 14,2 0,566.05 10000 T.752% 14,2 9,563.79 0.00 2% 2%

74991 CITI INTL - OnHand
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AESSFA B i — K S B EMmAeRE MR GHEEE Ak ‘Wﬂﬁ AR FERAE  ARHIERE GRMRERH
(L HE ) ($) § L—*h ﬂﬂﬂ@h ($) ($) ) ($)

0,680 HKD Hone Kone Dollar -~ hkp .68 00 L0 17 .68 .09 0.00 0.00 0.00
1,986, 20000 JPY Japancee yen = TA91 Py mmem BN LONO IBIM0 LORLLO B2 00 A% 9%
T, 46%.000 JPY Japanese yen - A9 by muma L6R5 LON M0 ITERH LTS 0.00 54,43 e
3,730,55.610 JPY Japancee yen © M99 ey amsEe WORT LON IGO0 STNSRE IR 0.0 19951 199,54
.00 JPY };ﬁg”ggg yen o T gy .00 270 L0000 1031900 .00 0.00 0.00 279 27
-15,738.000 JPY % 4391‘1 &&NT ;x v gnﬂdn P -15,738.00 149,04 1.0000 1031900 -15,738.00 -152.51 0.00 341 347
11506850 JPY Japanese yen | THRIGSCO™ gy 1L 506,85 R0 LOND 3100 -1L506.85 11151 0.00 351 350
8,805,660 JPY %4%51%2&—515& Y_eogﬂan; JPY -8,895.66 §5.06 10000 103,190 -8,895.66 86,21 0.00 0.9 0.9
12,28,953.060 JPY Topanese yen - TG Caymn - Onnd JPY 122805306 LS T01  LONO 101900 1205306 11870291 0.00 0.0 0.00
80,593.80 NZD gzggfgﬁlzlcm}ﬁmngléﬁan; NZD §0, 593,89 48,47450 10000 0.7203 §0, 593, 89 58, 031,78 0.00 958 95T
80,596,000 NZD Neu fealand Dotlar - xzp 0600 800 LON0 07N 0600 560530 00 9B 9 M
12,509,500 PLN gg]%ésthTZLl‘j‘O;Haﬁgg’l PLN B0 SN L0 AT -RABR 0.0 243 213
1,632,110 PLN Pollsh alot - T4991 pry W6l R05E L 578 e 3197 0.00 % U3
0,00 PLN Polish zlot o TA991 py 0.1 006 L0 378 0.1 0.06 0.00 0.00 0.00
74,760,920 SEK swedish Krona 74991 gpg W 84T LON0 8107 WY %I%% 0.00 0.2 0.2
50,7855 SEK (S:ﬁ‘fl;g Krona = 14991 sik W06, G466 L0 819 -8THR 0851 00 M6 -9ds
1,215, 092,840 USD Do Dollars = T4991 ysp Lusemss LUARS LON LONO LGOS L2500 0.00 0.00 0.00
158,460 USD i g;&lfrgnH;ng‘ml Ush 158.46 18846 L0000 10000 158.46 158.46 0.0 0.00 0.00
5,541,322, 080 USD DS pellars = TI991 usp  samamnis AMLOL LON LONO  5LILS 530208 0.00 0.00 0.00
6,640, 427,000 USD i PI?TILMESO“;[&Z;‘;%I USD  GEOATOL 6GIATON 0N LOND 6604700 66042700 0.0 0.00 0.0
0.000 USD oo oettars - 14991 ygp 0.00 0.0 1000 1000 0.00 0.00 0.00 0.00 0.00
850,069,000 USD e CgLI}AlT%E;L T e usp S0,080.00 80,000 LODO L0 6800000 880,09.00 0.0 0.00 0.0
13,360,216, 450 USD Lo peblars = T991 ush M ues BAMUGS  LON LOND  ILMNGH 1509264 0.00 0.00 0.00
5,760,952, 450 USD e PI?TILMESO“;[&Z;‘;%I USD 5N STELULM L0 LOND T4 576,945 0.0 0.00 0.0
0,980 USD L peltars - 4991 ygp 0.8 08 LO0G0 1000 0.8 0.8 0.00 0.00 0.00
“33,00,480 USD ?'pﬁo g;&lfrgnH;ng‘ml Ush A0 B0 L0 L0048 3540048 0.0 0.00 0.0
474,990 USD Do Detars 1081 AR ysp 9 U400 LONO 100 909 449901 0.00 0.00 0.00
1,642,160 USD oo A Es o us L6 LGB L0 LONO LGB -LeEIs 0.00 0.0 0.00
4,648, 147.950 USD bosogotlars | TOIGSOT ysp yemin 468G LUN LIN ABSILG 46815 0.00 0.00 0.00
10,750,200 USD s TS S USD W NN L0 LW LD 07 0.00 0.0 0.00
5,019,731, 100 USD DS otlars | TSSO ysp sommLn A0GBLI LOM LON SOGDLI 5087LD 0.00 0.00 0.00
2,343,230.81 USD US. Dollars - IFG Coymen - Onend USD 23820087 2382087 LON0 LOND 2382087 2382087 0.0 0.0 0.0
90,155,210 ZAR South African rand = zyp g5y fouu L WEW  WI5A 1L [ Y YR Y

74991 BARC INTL - OnHand
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RS B o — K E4i) B EMmARE  MMARE GHEEE A% THMOes  SHEAeXE  GEHER  ANHIEE GHERET
(HiHE ) ($) §) L—h (Bi@e) ($) ($) ) ($)
1250140 ZAR South African rand - gg DRLO 0L L0 W6 IRGLD 856 W LBE L8RS
.00 ZAR South African rand ~ ;,p .03 S8 LD 16093 .03 0.00 0.00 348 314,82
74991 JPHQ CFD - Onfland
L6050 ZAR Soaih Afpican rand L68.% 76 L0 14,6099 LE8% “1IL80 0.00 13,04 13,04
33,221,810 ZAR ?2;9‘1%?50{ m{‘ _rgr“‘gan; 7AR -33,201.81 2,986.00  1.0000 14,6093 33,2181 2,9.02 0.00 1.9 1.9
Subtotal - CASH AXD EQUIVALENTS 11,852,302, 34 11,573, 645,96 00 TGRS 2,605
Subtotal - Medium 11,852,302, 34 11,573, 645,96 00 TGRS 2,605
Option
EQUITY OPTION
6.000 P 20050005000 SPAK US 01/21 P25.00  USD 145 w5 025 Lo 5.0 B 00
14000 P 20100000 SPY US 01/21 P320.00 USD 2815 L08L3 0350 L0 19,00 00 L7 00 L7125
14000 SPT 20110030000 SPY US 01/21 P330.00 USD 20 2809 0500 L0 0.0 mN 510 00 510
4,00 TP 2000500030000 TIF US 01/21 C130.00 USD 00,97 09 LS L0 LI LI -0 0N 0
Subtotal ~ EQUITY OPTION 17831 0 4 000 4,563
EQUITY WRT
2000000 2MXBS FP 2MX ORGANIC SA-CW25  EUR 0.0 00 0T 1298 .00 W T 00 e
078,000 AACQW US ARTIUS ACQUISITION INC ~Ci26 USD L0808 4RI 2350 L0 ALY 6MLE 20081 00 50l
LIEL00 ACAMW US ACAMAR PARTNERS ACQUISI-CNZ6 USD LML LR 2600 Lo 08 e LEL 00 LELD
1,500,000 ACEVW US ACE CONVERGENCE ACQU-C ~CW27 USD L0 L2000 LR Lo LU0L80 21480 0L [ TR
67.000 ACIC/WS US  ATLAS CREST INVESTIENT ~CW26 USD 0.0 00 LE0 Lo LG LG L3NG 00 L3NG
1600000 ACND/WS US  ASCENDANT DIGITAL ACQU -CF25 USD 2800 24800 L6NO L0 2L TN 2600 0 60
L30.00 ACTCW US ARCLIGHT CLEAN TRANSIT ~CV27 USD 0.0 00 23 Lo NS 3mE 38 00 3208
5000 AJAX/WS US  AJAX I-CL A - CW26  USD 0.0 000 3500 L0 LEBO LSO L3O 00 L5
T8.000 AMHCW US APLITUDE HEALTHCARE AC-CV26 USD 8.2 s LE0 Lo LIS LN %66 0N %6
L0000 AONE/WS US  ONE - CLASS A —CW25  USD L0 LT 2060 L0000 20000 2000 30.00 00 300
L0000 APSG/WS US  APOLLO STRATEGIC GROWT ~CF27 USD 0.0 00 L0 Lo L0 LN LS00 00 L500
5,136,000 APXTW US APEX TECHNOLOGY ACQUI-C-Ci24 USD BTG SATE 400 L0 A 20 14309 00 14308
220,000 ASAQ/WS US  ATLANTIC AVENUE ACQUIS -CW25 USD LSLOD L0 LIS Lo N0 N LD 00 LD
L192.000 ASPL/WS US  ASPIRATIONAL CONSUMER -CW25 USD 0.0 000 L300 L0 LSS LEBR 13496 00 1596
$7.000 ATAC/WS US  ALTIMAR ACQUISITION ~CW USD 0.0 000 3000 Lo 2O D68H 26834 00 568
1500000 AVAN/WS US  AVANTI ACQUISITION A ~CF25 USD 0.0 000 LENO L0 L0 2800 24000 00 2400
718,000 BC-WU CN BESPOKE CAPITAL ACQUL -C¥24 USD BARG 3466 LIM0 L0 SIBU 8B 401L4 00 49l
2,667,000 BFT/WS US  FOLEY TRASIVENE ACQU ~CF25 USD 0.0 000 480 LOMD 12815  1248L%  12,48L5 000 12,485
1,000.000 BOAC/WS US  BLUESCAPE OPPORTUNIT 4 ~CF26 USD 0.0 00 210 Lo 20 LN 21400 00 51400
1000000 BSN/WS US  BROADSTONE ACQUISITION -CF28 USD 0.0 000 LIS L0 LIS LIS L1608 00 1189
150,000 BTAQW US BURGUNDY TECHNOLOGY ACQ-CY25 USD 5000 W0 L0 Lo 2.0 290 20 00 530
100,000 BTWNW US BRIDGETOWN HOLDINGS C27 USD 0.0 000 AT0 L0000 L0 LSRN L8O 00 180
2.410.000 CCAC/NS US  CITIC CAPITAL ACQUISIT-CR27 USD IBLS 30480 LTOO L0 LW AT LIS 00 L0
L000.000 CCIV/NS US  CHURCHILL CAPTTAL CORP -CW25 USD BS000 58000 LEGO L0 G000 6E0L0 3000 00 50
LOB.00 CCX/WS US  CHURCHILL CAPITAL CORP-CF24 USD LULM 2ULK 2000 LOND 2600 20600 -IS5.04 00 IS0
616,000 CERE-W CN  CERES ACQUISITION CORP -CV25 USD %.48 B8 00 L0 0.0 Y 00 R
66000 CFIIW US CF FINANCE ACQUISITION ~CV27 USD w5 W5 280 Lo LELS  LBLS Lol W Ll
1,540,000 CGROW US COLLECTIVE GROWTH COR -CW USD LOBT LOST 300 L0 BN 5.0 4383 00 488
5,002,000 CHPMW US CHP MERGER CORP ~CW24 USD 5B 583 LA LoD GG SULG LT W
0.0 CTICH US CIIG ERGER CORP -CW26 USD 82250 S50 S0 L0 AR LN 66105 000 66105
L0000 CLA/WS US  COLONNADE ACQUISITION -CF25 USD 50.00 00 30 Lo I 30N 3000 00 300
150000 CLIT/WS US  CLIVATE CHANGE CRISIS -CW25 USD 0.0 000 LSO L0 200 2700 270000 00 57000
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AIESSRES] Foft = — K #atn B heAE  EmER HEEE  SE O RHIes  GPmER GREG AEFERE MR
(i 1) ($) §) L—b  (BiHELT) ($) ) ) [0

333.000 CMLEW US CM LIFE SCIENCES INC-A -CW27 USD 0.00 0.00 29300  1.0000 975.69 975.69 975.69 0.00 975.69
2,000.000 CONXW US CONX CORP-CLASS A -CW27 USD 0.00 000 1.6000  1.0000 3,200.00 3,200.00 3,200.00 0.00 3,200.00
2,138.000 CPSR/WS US CAPSTAR SPECTAL PURPOSE-CW27  USD 1,610.99 1,610.99 14600 10000 3,121.48 3,121.48 1,480.49 0.00 1,480.49
284000 CRCQW US CALTFORNIA RESOURCES -CW27 USD 19.04 19.04 3.8000  1.0000 1,079.20 1,079.20 1,060. 16 0.00 1,060. 16
5,333.000 CRHC/WS US COHN ROBBINS HOLDINGS -Ch25 USD 0.00 0.00 19500  1.0000 10,399.35 10,399.35 10,399, 35 0.00 10,399, 35
420.000 CRSAW US CRESCENT ACQUISITION CO-CW24 USD 354.90 35490 14600  1.0000 613.20 613.20 268.30 0.00 268.30
867.000 CTAC/WS US CERBERUS TELECOM ACQUI -CW25 USD 0.00 0.00 1399 1.0000 1,213.71 1,213.71 L23.71 0.00 L2371
1,000,000 DCRBW US DECARBONIZATION PLUS -CW25 USD 0.00 0.00 18000 1.0000 1,800.00 1,800.00 1,800.00 0.00 1,800.00
2,454,000 DEH/WS US D8 HOLDINGS CORP-A -CW27 USD 1,423.32 1,423.32  1.0600  1.0000 2,601 24 2,601 24 117192 0.00 117192
3,000.000 DFNS/WS US LGL SYSTEMS ACQUISITI -CW26 USD 3,210.00 3,210.00  1.6499  1.0000 4,949.70 4,949.70 1,679.70 0.00 1,679.70
1,490.000 DFPHW US DFPHEALTHCARE ACQUISIT-CW22  USD 3,143.90 3,143.90  1.9600 10000 2,920.40 2,920.40 -223.50 0.00 -223.50
240.000 DGNR/WS US DRAGONEER GROWTH OPPORTUNIWS ~ USD 252.00 262.00  4.5461  1.0000 1,091.06 1,091.06 839.06 0.00 839.06
157.000 DM/WS US DESKTOP METAL INC-CW24 USD 1,084.87 1,084.87 48000 1.0000 753,60 753,60 33127 0.00 33127
1,166.000 DMYD/WS US DMY TECHNOLOGY GROUP -CW27 USD 979. 44 979.44 4.2000  1.0000 4,897.20 4,897.20 3,917.76 0.00 3,917.76
900.000 DMYT/WS US DMY TECHNOLOGY GROUP -CW27  USD 7,290.00 7,290.00  7.4600  1.0000 6,714.00 6,714.00 -576.00 0.00 -576.00
500.000 DSACW US DUDDELL STREET ACQUIS -CWi25 USD 0.00 0.00 15500  1.0000 775.00 775.00 775.00 0.00 775.00
1,000.000 EMPW/WS US EMPOWER LTD-CLASS A -CW27 USD 0.00 0.00 11300 1.0000 1,130.00 1,130.00 1,130.00 0.00 1,130.00
700.000 ENPC/WS US EXECUTIVE NETWORK PART -CW28 USD 0.00 000 3.0802  1.0000 2,156. 14 2,156. 14 2,156. 14 0.00 2,156. 14
1,600.000 EQD/WS US EQUITY DISTRIBUTION A -Ch25 USD 0.00 000 1.8300  1.0000 2,928.00 2,928.00 2,928.00 0.00 2,928.00
1,400,000 ERESW US EAST RESOURCES ACQUIS -CWi27  USD 935.90 935.90 12500  1.0000 1,750.00 1,750.00 814.10 0.00 814.10
1,000.000 ETACW US E.MERGE TECHNOLOGY ACQ -CW25 USD 949.10 949.10 16700 1.0000 1,670.00 1,670.00 720.90 0.00 720.90
3,664.000 EXPCW US EXPERIENCE INVESTMENT -CW26  USD 4,268, 56 4,268.56  2.3500  1.0000 8,610.40 8,610.40 4,341.84 0.00 4,341.84
1,199.000 FALT/WS US FORTRESS VALUE ACQUISI -CW27 USD 1,378.85 1,378.85 24350 1.0000 2,943.55 2,943.55 1,564.70 0.00 1,564.70
3,960.000 FCACW US FALCON CAPITAL ACQUIS -Ch27  USD 0.00 000 2.1500  1.0000 8,514.00 8,514.00 8,514.00 0.00 8,514.00
1,100.000 FGNA/WS US FG NEW AMERICA ACQUISI -CW27  USD 0.00 0.00 13800 1.0000 1,518.00 1,518.00 1,518.00 0.00 1,518.00
1,334,000 FITIW US FORUM MERGER I1T CORP -CW27 USD 2,501 25 250125 3.4000  1.0000 4,53.60 4,53.60 2,034.3 0.00 2,034.3
1,200.000 FMAC/WS US FIRSTMARK HORIZON ACQU ~CW25 USD 0.00 000 2.8400  1.0000 3,408.00 3,408.00 3,408.00 0.00 3,408.00
3,698.000 FSRVW US FINSERV ACQUISITITION -Ch26 USD 3,550. 08 3,550.08  3.5000  1.0000 12,943.00 12,943.00 9,392.92 0.00 9,392.92
1,000.000 FST/WS US FAST ACQUISITION CORP -CK27 USD 800.00 800.00 17850  1.0000 1,785.00 1,785.00 985.00 0.00 985.00
581000 FTIVW US FINTECH ACQUIST CORP -CW25 USD 0.00 000 2.3500  1.0000 1,365. 35 1,365. 35 1,365.35 0.00 1,365.35
800.000 FTOCW US FTAC OLYMPUS ACQ CORP -CK25 USD 0.00 0.00 20000 1.0000 1,600.00 1,600.00 1,600.00 0.00 1,600.00
2,054,000 FUSE/WS US FUSION ACQUISITION -CW27 USD 2,208.05 2,208.05  2.6200  1.0000 5,381.48 5,381.48 3,178.43 0.00 3,173.43
2,630.000 GHIVW US GORES HOLDINGS IV INC -CW25 USD 4,392.10 439210 4.3200  1.0000 11, 361.60 11, 361.60 6,969. 50 0.00 6,969. 50
1,832.000 GIK/WS US GIGCAPITAL3 INC-CW25 USD 1,145.37 1,145.37 35902 1.0000 6,577.25 6,577.25 5,431.88 0.00 5,431.88
1,666.000 GOAC/WS US GO ACQUISITION CORP -CW2760  USD 1,790.95 1,790.95 14400 1.0000 2,399. 04 2,399. 04 608.09 0.00 608.09
1,800.000 GRSVW US GORES HOLDINGS V INC -CW27  USD 2,700.00 2,700.00  2.0200 10000 3,636, 00 3,636.00 936.00 0.00 936.00
3,082.000 GSAH/WS US GS ACQUISITION HOLDINGS-CW25 USD 6,610.89 6,610.80 2,490 10000 7,689.59 7,689.59 1,018.70 0.00 1,018.70
1,028.000 GXGXW US GX ACQUISITION CORP -CW26 USD 1,619.10 1,619.10  2.6200  1.0000 2,693, 36 2,693, 36 1,014.26 0.00 1,014.26
3,082.000 HECCW US HUDSON EXECUTIVE INV -CW25 USD 3,513.48 3,513.48  1.5000  1.0000 4,623.00 4,623.00 1,10.52 0.00 1,10.52
1,333.000 HIGA/WS US HIG ACQUISITION CORP A -CW25 USD 0.00 0.00 14400 1.0000 1,919.52 1,919.52 1,919.52 0.00 1,919.52
1,333.000 HOLUW US HOLICITY INC-CLASS A -CW27 USD 1,199.70 1,199.70 13000 1.0000 1,732.90 1,732.90 533.20 0.00 533.20
1,000.000 HPX/WS US HPX CORP-A -CW25 ush 420.00 420,00 L1700 1.0000 1,170.00 1,170.00 750.00 0.00 750.00
1,333.000 HZAC/WS US HORIZON ACQUISITION -CW25 USD 1,439.64 1,439.64 16450 10000 2,192.79 2,192.79 793.15 0.00 793.15
1,233.000 HZON/WS US HORIZON ACQUIS CORP IT -CW27 USD 0.00 0.00 19500  1.0000 2,404.35 2,404.35 2,404.35 0.00 2,404.35
800.000 TACA/WS US 10N ACQUISITION CORP 1 -CW27 USD 0.00 0.00 43300  1.0000 3, 464.00 3, 464.00 3,464.00 0.00 3,464.00
1,000.000 IGACW US 16 ACQUISITION CORP A -CW27 USD 0.00 0.00 17000 1.0000 1,700.00 1,700.00 1,700.00 0.00 1,700.00
2,000.000 IMPX/WS US AEA-BRIDGES IMPACT COR -CW25 USD 0.00 0.00  1.5991  1.0000 3,198.20 3,198.20 3,198.20 0.00 3,198.20
1,333.000 INAQW US INSU ACQUISITION CORP ~CWi25 USD 439.89 439.89 3.4500  1.0000 4,59, 85 4,598, 85 4,158.96 0.00 4,158.96
4,108.000 TPOC/WS US SOCIAL CAPITAL HEDOSOP -CW25 USD 15, 714,72 15,7472 3.9500  1.0000 16,226.60 16,226.60 451.88 0.00 451.88
800.000 TPOD/WS US SOCIAL CAPITAL HEDOSOP —CW25 USD 0.00 000 3.7000  1.0000 2, 960.00 2, 960.00 2,960.00 0.00 2,960.00
1,000,000 TPOE/WS US SOCTAL CAPITAL HED V CW25 USD 0.00 000 3.6900  1.0000 3,690. 00 3,690. 00 3,690.00 0.00 3,690.00
T50.000 TPOF/WS US SOCIAL CAPITAL HED VI - CW25 USD 0.00 000 3.3600  1.0000 2,520.00 2,520.00 2,520.00 0.00 2,520.00
2,054,000 IPV/WS US INTERPRIVATE ACQUISITI -CW24 USD 1,710.16 L7016 44100 1.0000 9,038, 14 9,038, 14 7,341.98 0.00 7,341.98
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5,392.000 JIH/WS US JUNIPER INDUSTRIAL HLDG-CW26 USD 9,409, 04 9,409.04 18000 1.0000 9, 705. 60 9, 705. 60 296. 56 0.00 296. 56
2,738.000 JWS/WS US JAWS ACQUISTION-CW25  USD 5,708.73 5,708.73  2.7700  1.0000 7,584, 26 7,584, 26 1,875.53 0.00 1,875.53
864.000 LACQW US LEISURE ACQUISITION COR-CW22 USD 414,12 4472 0.7800  1.0000 673.92 673.92 269.20 0.00 269.20
1,454.000 LATNW US UNION ACQUISITION COR -Ch25 USD 1,090.50 1,090.50  0.8500 10000 1,236.90 1,236.90 145.40 0.00 145.40
1,000,000 LCAPW US LIONHEART ACQUISITION -Ch26 USD 0.00 0.00 11500 1.0000 1,150.00 1,150.00 1,150.00 0.00 1,150.00
733.000 LCYAW US LANDCADIA HOLDINGS ITT -CW27 USD 0.00 000 2.4781  1.0000 1,816.45 1,816.45 1,816.45 0.00 1,816.45
160.000 LEAP/WS US RIBBIT LEAP LTD - CLASS A USD 0.00 0.00 42100 1.0000 673.60 673.60 673,60 0.00 673,60
3,248.000 LGVW/WS US LONGVIEW ACQUISITION CO-CW25 USD 3,177.84 3,177.84 6.9900  1.0000 22,703.52 22,703.52 19, 525. 68 0.00 19, 525. 68
2,054.000 LOAK/WS US LIVE OAK ACQUISITION CO-CW27 USD 20,940.53 20,940.53  11.9000 10000 24,442.60 24,442.60 3,502.01 0.00 3,502.01
1,300.000 MAACW US MONTES ARCHIMEDES ACQ -CW25 USD 0.00 0.00 14900 1.0000 1,937.00 1,937.00 1,937.00 0.00 1,937.00
1,438.000 MLACW US MALACCA STRAITS ACQUI -CW27  USD 71,61 7161 10800 1.0000 1,563.04 1,563.04 98143 0.00 981.43
2,094,000 NAC-WU CN NEXTPOINT ACQUISTION-CW25 USD 1,047.00 1,047.00  0.5500  1.0000 1,151.70 1,151.70 104.70 0.00 104.70
630.000 NBA/WS US NEW BEGINNINGS ACQUIS -CWi26  USD 0.00 0.00 11400 1.0000 718.20 718.20 718.20 0.00 718.20
1,500.000 NGA/WS US NORTHERN GENESIS ACQ -CW27  USD 1,500.00 1,500.00 53800 1.0000 8,070.00 8,070.00 6,570.00 0.00 6,570.00
1,600.000 NGACW US NEXTGEN ACQUISITION -CW25 USD 0.00 0.00 14600  1.0000 2,336.00 2,336.00 2,336.00 0.00 2,336.00
3,000.000 NHICW US NEWHOLD INVESTMENT A -CW25 USD 2,040.30 2,04.30  1.3700  1.0000 4,110.00 4,110.00 2,069.70 0.00 2,069.70
1,000.000 NMMCW US NORTH MOUNTAIN MERGER -CW25 USD 0.00 0.00 14200 1.0000 1,420.00 1,420.00 1,420.00 0.00 1,420.00
1,000,000 NOVSW US NOVUS CAPITAL CORP -CW27 USD 2,785.00 2,78.00 45500 1.0000 4,550.00 4,550.00 1,765.00 0.00 1,765.00
1,994.000 NSH/WS US NAVSIGHT HOLDINGS INC - A USD 0.00 0.00 13598 10000 271144 271144 2,71L4 0.00 2,71L4
1,500.000 OACB/WS US OAKTREE ACQ CORP 1T A -CK27 USD 0.00 0.0 2.0492  1.0000 3,073.80 3,073.80 3,073.80 0.00 3,073.80
500.000 OTRAW US OTR ACQUISITION -CL A -CW25 USD 0.00 0.00 11000 1.0000 550.00 550.00 550.00 0.00 550.00
1,600.000 PACE/WS US PACE/WS US usb 0.00 000 2.2500  1.0000 3,600.00 3,600.00 3,600.00 0.00 3,600.00
2,396.000 PCPL/WS US CC NEUBERGER PRINCIPAL -CW25 USD 4,34.78 432478 2.2100  1.0000 5,438.92 5,438.92 L1414 0.00 L1414
1,000.000 PDAC/WS US PERTDOT ACQUISITION -CW27 USD 0.00 0.00 17000 1.0000 1,700.00 1,700.00 1,700.00 0.00 1,700.00
1,067.000 PTAT/WS US PRIME IMPACT ACQU I -CW30 USD 0.00 0.00 13698 1.0000 1,461.58 1,461.58 1,461.58 0.00 1,461.58
1,000.000 PMVC/WS US PMV CONSUMER ACQUISIT -CW27  USD 0.00 0.00 11100 1.0000 1,110.00 1,110.00 1,110.00 0.00 1,110.00
1,600.000 PRCHW US PROPTECH ACQUISITION A —CW25 USD 5, 376.00 5,376.00  2.9800  1.0000 4,768, 00 4,768, 00 -608.00 0.00 -608.00
2,250.000 PRPB/WS US CC NEUBERGER PRINCIPAL -CW25 USD 3,768, 75 3,768.75  1.8800  1.0000 4,230.00 4,230.00 161.25 0.00 161.25
4,794,000 PSACW US PROPERTY SOLUTIONS ACQ -CW27 USD 1,757.48 1,757.48 10500 1.0000 5,033.70 5,033.70 3,276.22 0.00 3,276.22
334000 PSTH/WS US PERSHING SQUARE TONTINE WS USD 2, 356.37 2,356.37  9.3300  1.0000 3,116.22 3,116.22 759.85 0.00 759.85
833.000 QELLW US QELL ACQUISITION CORP -CK25 USD 0.00 0.0 3.3000  1.0000 2,748.90 2,748.90 2,748.90 0.00 2,748.90
1,200.000 RBAC/WS US REDBALL ACQUISITION -CW22 USD 1,656. 00 1,656.00 2,400 10000 2,880.00 2,880.00 1,24.00 0.00 1,224.00
1,000.000 RCHGW US RECHARGE ACQUISITION -CW27 USD 0.00 0.00 16500  1.0000 1,650.00 1,650.00 1,60.00 0.00 1,60.00
1,750.000 RTP/WS US REINVENT TECHNOLOGY A -CW25 USD 0.00 0.0 3.2000  1.0000 5, 600.00 5, 600. 00 5,600.00 0.00 5,600.00
1,000,000 SATIW US SOFTWARE ACQUISITION -CW27 USD 540.00 540.00  1.2500  1.0000 1,250.00 1,250.00 710.00 0.00 710.00
1,000,000 SBG/WS US SANDBRIDGE ACQUISITION -CW27  USD 0.00 0.0 1.2669  1.0000 1,266.90 1,266.90 1,266.90 0.00 1,266.90
410.000 SCPE/WS US SC HEALTH CORP-CW24  USD 451.00 451,00 1.3000  1.0000 533.00 533.00 82.00 0.00 82.00
2,461,000 SCVX/WS US CVX CORP — CLASS A —CW25 USD 3,622.08 3,622.08  1.7000  1.0000 4,188.80 4,188.80 566.72 0.00 566.72
1,500,000 SEAH/WS US SPORTS ENTERTAINMENT -CW25 USD 0.00 0.00 14000 1.0000 2,100.00 2,100.00 2,100.00 0.00 2,100.00
3,504,000 SFTW/WS US OSPREY TECHNOLOGY ACQ -CWi24  USD 4,905.81 4,905.81  1.5300  1.0000 5, 498,82 5, 498,82 593.01 0.00 593.01
1,050.000 SGAMW US SEAPORT GLOBAL ACQ A -CW25 USD 0.00 000 0.9900  1.0000 1,039.50 1,039.50 1,039.50 0.00 1,039.50
1,200,000 SMMCW US SOUTH MOUNTAIN MERGER -CW24 ~ USD 1,674.00 1,674.00 44400 1.0000 5,328.00 5,328.00 3,654.00 0.00 3,654.00
800.000 SNPR/WS US TORTOISE ACQUISITION A -CW27 USD 0.00 0.0 3.0600  1.0000 2,448.00 2,448.00 2,448.00 0.00 2,448.00
3,698.000 SOAC/WS US SUSTAINABLE OPPORTUNIT-CW251 USD 6, 434,52 6,434.52  2.2500  1.0000 8, 320.50 8,320.50 1,885.98 0.00 1,885.98
1,550.000 SSPKW US SILVER SPIKE ACQUISITI -CW24 USD 93175 975 3.2900  1.0000 5,099, 50 5,099. 50 4,161.75 0.00 4,161.75
1,000,000 STPK/WS US STAR PEAK ENERGY TRAN -CW25 USD 1,140.00 1,140.00 59000 1.0000 5,900.00 5,900.00 4,760.00 0.00 4,760.00
1,133.000 STWOW US ACON §2 ACQUISITION -CW27 USD 0.00 0.00 16500 1.0000 1,869.45 1,869.45 1,869.45 0.00 1,869.45
267.000 SVACW US STARBOARD VALUE ACQUIS -CW27 USD 0.00 000 1.9600  1.0000 523.32 523.32 523.32 0.00 523.32
1,000.000 TEKKW US TEKKORP DIGITAL ACQUI -CW27  USD 0.00 000 1.8000  1.0000 1,800.00 1,800.00 1,800.00 0.00 1,800.00
102.000 THBRW US THUNDER BRIDGE ACQUISI -CW26 USD 130.23 13923 3.859%8  1.0000 393.70 393.70 26447 0.00 26447
2,000.000 TLMDW US HEALTHCARE MERGER CORP-CH26 USD 2,740.00 2,740.00  1.2500  1.0000 2,500.00 2,500.00 -240.00 0.00 -240.00
1,000.000 TMTSW US SPARTACUS ACQUISITION -Ch27 USD 0.00 0.00 10300 1.0000 1,030.00 1,030.00 1,030.00 0.00 1,030.00
1,200.000 TPGY/WS US TPG PACE BENEFICIAL A -Ch27 USD 0.00 000 7.9650  1.0000 9,558.00 9,558.00 9,558. 00 0.00 9,558. 00
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1,918.000 TREB/WS US TREBIA ACQUISITION -CW USD 2,675.61 2,675.61  2.2000  1.0000 4,219.60 4,219.60 1,543.99 0.00 1,543.99
1,333.000 TWCTW US TWC TECH HOLDINGS IT -CW27 USD 0.00 0.00 L7700 1.0000 2,359.41 2,359.41 2,359.41 0.00 2,359.41
1,000.000 TWND/WS US TAILWIND ACQUISITION -CW27 USD 690. 00 690.00  1.5000  1.0000 1,500.00 1,500.00 810.00 0.00 810.00
1,067.000 VACQW US VECTOR ACQUISITION A -CW27 USD 0.00 0.00 14500  1.0000 1,547.15 1,547.15 1,547.15 0.00 1,547.15
1,333.000 VGAC/WS US VG ACQUISITION CORP-A -CW25 USD 0.00 000 2.5977  1.0000 3,462.73 346273 3462.73 0.00 3462.73
2,000,000 VMACW US VISTAS MEDIA ACQUISIT -CW26 USD 550.00 550.00  0.8000  1.0000 1,600.00 1,600.00 1,060.00 0.00 1,060.00
1,900.000 VSPRW US VESPER HEALTHCARE ACQ -CW27  USD 0.00 000 27000 1.0000 5,130.00 5,130.00 5,130.00 0.00 5,130.00
1,600.000 VYGG/WS US VY GLOBAL GROWTH-CL A -CW30 USD 0.00 0.00 18800 1.0000 3,008.00 3,008.00 3,008.00 0.00 3,008.00
3,804,000 WPF/WS US Foley Trasimene Acqui-CW25 USD 8, 996. 46 8,996.46  2.5600  1.0000 9,738.24 9,738.24 T4L78 0.00 478
1,333.000 YAC/WS US YUCAIPA ACQUISITION A -CW25 USD 999.75 999.75 14500 1.0000 1,932.85 1,932.85 933.10 0.00 933.10
500.000 YSACW US YELLOWSTONE ACQUISIT A -CW25 USD 0.00 0.00 12000 1.0000 600.00 600.00 600.00 0.00 600.00
Subtotal — EQUITY WRT 228,457.06 573,926.35  345,469.29 0.00  345,469.29

RIGHT
31,990.000 BMY-R US BRISTOL-MYERS SQUIBB-CVR USD 76,232.78 76,2378 1.2100  1.0000 38,707.90 38,707.90  -37,524.88 000 -37,524.88
Subtotal — RIGHT 76,232.78 3B,707.90 37,5248 0.00  -37,524.88
Subtotal — Option 309,418.18 612,766.25 303, 348.07 0.00 303, 348.07

Swap

EQUITY SWAP

-32,235.000 ESW_AON US ESW_AON PLC usD 0.00 0.00  206.7100  1.0000 128,031.78 128,378 128,031.78 0.00  128,031.78
6,813.000 ESW_BIO3 GR  ESW_BIOTEST AG EUR 0.00 0.00 281000 1.298 2,725.20 335145 33514 0.00 33514
36,281.000 ESW_BKIA SM  ESW_BANKIA SA EUR 0.00 0.00 L4540 1.20%8 -2,963.41 -3,644.41 -3, 644,41 0.00  -3,644.41
-4,831.000 ESW_CABK SM  ESW_CAIXABANK SA EUR 0.00 0.00 21330 12098 3,051.80 3,999, 06 3,999, 06 0.00 3,999, 06
38,742.000 ESW_CCL AU ESW_COCA-COLA AMATIL LTD AUD 0.00 0.00  12.9500  0.7686 7,122.59 5,474.40 5,474.40 0.00 5,474.40
0.000 ESW_ETRN US  ESW_EQUITRANS MIDSTREAM CORP  USD 0.00 000 7.7800  1.0000 1, 140.86 1,140.86 1,140.86 0.00 1,140.86
291,958.000 ESW_GFS LN ESW_G4S PLC GBP 0.00 0.00 25400 13625 -12.74 -17.36 -17.36 0.00 -17.36
-10,959.000 ESW_GRF SM_USD ESW_GRIFOLS SA ush 0.00 0.00 29.5215  1.0000 0.85 -1,288.46 0.8  -1,289.31  -1,288.46
15,447.000 ESW_GRFS US ~ ESW_GRIFOLS SA usD 0.00 0.00  18.5000  1.0000 2,034.93 2,934.93 2,934.93 0.00 2,934.93
7,259.000 ESW_KAZ LN ESW_KAZ MINERALS PLC  GBP 0.00 0.00 65160 1.3625 -290. 36 -395. 61 -305.61 0.00 -305.61
5,530.000 ESW_PAH3 GR  ESW_PORSCHE AUTOMOBIL HOLDING SE  EUR 0.00 0.00  56.4000 1.2298 -7,189.00 884104 -8,841.04 0.00  -8,841.04
-39,154.000 ESW_RDSA LN ESW_ROYAL DUTCH SHELL PLC GBP 0.00 0.00 131740 13625 4,463.55 6,081.59 6,081.59 0.00 6,081.59
39,154.000 ESW_RDSB LN ESW_ROYAL DUTCH SHELL PLC GBP 0.00 0.00 127220 13625 -3,288.93 448106 448116 0.00  -4481.16
94,347.000 ESW_RSA LN ESW_RSA INSURANCE GROUP PLC  GBP 0.00 0.00 67780 13625 1,779.31 242408 2,448 0.00 2,448
-11,052.000 ESW_RYA LN_USD ESW_RYANAIR HOLDINGS PLC USD 0.00 0.00  20.6237  1.0000 486.43 486.43 1,400.19 -913.76 486.43
22,666.000 ESW_SEV FP ESW_SUEZ EUR 0.00 0.00 164450 12298 12,230.64 15,082.31 15,052.31 0.00 15,052.31
-1,35.000 ESW_SPY US ESW_SPDR S&P 500 ETF TRUST USD 0.00 0.00 3719900 1.0000 -8,089.35 -8,089.35  -6,08.35 0.00  -8,08.35
38.000 ESW_TCP US ESW_TC PIPELINES LP  USD 0.00 0.00  28.6500  1.0000 -103.74 -103.74 -103.74 0.00 -103.74
-23.000 ESW_TRP US ESW_TC ENERGY CORP usD 0.00 0.0 40.1800  1.0000 99.59 99.59 99.59 0.00 99.59
-106,742.000 ESW_UG FP ESW_PEUGEOT SA EUR 0.00 0.00 224200 1298 -143,307.00  -176,238.95  -176,238.95 0.00  -176,238.95
6,689.000 ESW_UNO1 GR ~ ESW_UNIPER SE EUR 0.00 0.00 28.2400 1.22%8 -2,214.26 -2,796.88  -2,796.88 0.00  -2,796.88
-2,158.000 ESW_VOW3 GR  ESW_VOLKSWAGEN AG EUR 0.00 0.00 152.4200 1298 -1,122.16 -1,380.03  -1,380.03 0.00  -1,380.03
29,836.000 ESW_WLTW US  ESW_WILLIS TOWERS WATSON PLC USD 0.00 0.00 206.1400  1.0000 -236,876.09  -236,876.09  -236,876.09 0.00  -236,876.09
92,931.000 ESW_WMH LN ESW_WILLIAM HILL PLC GBP 0.00 0.00 26930 1.3625 218,54 319.51 379,51 0.00 379,51
52.000 ESW_XPO FP ESW_XPO LOGISTICS EUROPE SADIR EUR 0.00 0.00 282.0000  1.2298 0.00 0.00 0.00 0.00 0.00
Subtotal — EQUITY SWAP 0.00 -014,696.89  -212,493.82  -2,208.07  -274,696.89
Subtotal — Swap 0.00 -074,696.89  -212,493.82  -2,203.07  -214,696.89
Report Totals: 64,731,441.90 70,398,697.52  5,481,797.53  185,458.09 5,667, 255. 62
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JEEx2E (0. 8%) LIXIL 202 235.3 676, 958
KACT V2 =7 AT 2R 22.7 25.9 31,028 HARZA Ty 10.5 11.9 5,926
AABEBR—IVT 427 A 347. 1 46.6 87, 328 J—=U 28.4 35.4 67,720
e m iR 37 46. 1 149, 133 R ERT 13.9 17. 4 35,235
HOAR g 7.1 9.5 19, 275 A 26. 6 33.2 353,912
ZEXTITI 90.5 112.9 261, 928 XA =F T ¥ 7.4 8.2 6,535
A& RILL 175.1 218.4| 1,071,907 A RS T 18.9 21.4 11, 620
DOWAKR—ILT 4 v I A 34.7 43.3 196, 365 EPETE 1.8 2.1 3,933
ARl B b 4 24.4 28.3 35,573 [ 15 27.7 34.6 22, 870
KRF 5 =677 )ny—X 14.3 17.9 14, 857 =77 17 21.2 31, 800
HIRF X =7 A 24.7 30.7 29, 072 WL 25.5 31.9 52, 379
UAC] 20.8 26 60, 684 5 JE IR AR 26. 4 32.9 18, 259
CK#r=v 2.9 3.6 12, 996 TR 9.8 12.2 14, 737
i ER L 42.6 53.1 154, 680 Fra—n 10.2 14.6 6, 643
FERKERTE 512 596. 3 999, 696 EVTF v AF—)L 10. 7 13.3 6, 836
TS 165. 7 206. 3 96, 548 RAFT T A 20.2 25.3 36, 862
BRERA—NVT 4 T A 15.9 16.6 28, 153 A FT 13.4 16.8 12, 969
HORURP R A 2.1 2.2 5,524 H AT fik 146.9 170.2 149, 095
5 BB 27.3 30. 4 17, 328 g i 1.6 8.2 9, 889
B LER 2.3 2.9 5, 260 7 KRR A 2 2.5 3, 360
AT 2 —F 6.9 9.6 11, 692 ST T4 RT3 6 7.5 9, 855
Jag—t 16.9 21.1 33, 464 ERAE S NI 10.7 13.3 34,074
T—L AT 4 18.2 21.3 9,009 4 (5. 6%)
THER—ILT 4T A 24 64.2 153, 373 ARRT A v 3.4 4.3 7,331
SREE M (0. 6% RN 41.6 51.9 147, 499
e S 7.7 9.6 14, 208 ST 59.3 74 372, 220
B V=7 ) I —F 4.2 5.6 12, 140 g 46.5 58 107, 880
h—H o 38 44.1 61, 872 Y H 2 28.5 35.5 59, 427
TNL77Co 4.8 6 6,708 F—r~ 16 20 113, 200
SUMCO 162.7 217.9 553, 683 el 7 15.5 17.8 44, 482
W77 Jay—X 2.8 3.5 13, 475 TH 170 250. 6 291, 698
RS Technologies 3.9 5.5 29,315 TAXT =T )T 36 45 39, 150
VAT v a—Kb—vav — 1.9 5, 795 TR T AT 4.3 5 5, 620
fEHn 7.9 9.1 6,997 FUJI 58.9 68.3 185, 639
FUEEE ) N~ T =T 4 V) A 87.2 108.8 163, 200 Wit 7 5 A R BUEFT 16. 1 20. 1 87,234
Ry BUR—NT 4 VT A 7.5 8.7 12, 206 F—x A — 63.4 84.4 147, 784
=h=bn 7.6 9.4 8, 751 AV FT3¥ 1.6 2.1 2,805
7 ) v VR=VT 4 VT A 25.5 29.3 58, 600 oA YE FI¥E 36.2 45.3 23, 329
LT 2 2.6 3.5 6,034 DM G #Ht 86.7 108. 2 204, 498
) FHE T 1.3 1.6 4,288 AP 32.3 41.1 46, 155
SRRV T 4 TR 129. 1 161. 1 213, 618 TR 18.6 23.2 779, 520
by #— 40.3 50. 3 54, 575 HR 8% 7.5 8.2 15, 325
=y AVl 17.6 22 17,314 A T 5 5.4 13.5 19, 588




EAMRA T VIR IF—T7 2 F —SE218—

SHEGEE | M il x SHEGER) | M 14 x_

§ W s % (s K[ % § W s k| m A

(F#K) (TF#K) (FH) (F#%) () (FH)

SNUTF T 12.5 14. 4 8, 280 Vv 734.7 907.6 | 2,258,108
BEEA R 6.2 8.7 5, 689 JEAEE=E S 3.5 4.4 28, 028
[ S 7.7 9.7 7,847 =C (i 4.8 5.6 15, 265
OKK 5.9 6.6 2, 554 H B 25.6 32 37,088
HOEHE 10 12.4 6, 485 i [ A L T 11.5 12.1 15,173
HE B T3 2.8 3.3 2,917 T 33 41.3 32, 090
T oy 3.4 4.4 3,770 Wis T 12.1 15.2 50, 084
S REAE ST 21.6 25. 1 53, 161 TAF a—Rl—vav 24. 1 29.6 25, 781
FTRNT 15.3 21.5 58, 243 IMra—RKL—v g 35.3 44. 1 34,971
NCHR—ILTF 4 T R 4.3 5.3 5, 029 18 R ERT 10.7 13.4 23, 155
A TFRRST 8.8 11 10, 395 AR5 T3 2.1 2.6 6, 385
7Y 2— 13.5 16.8 19, 068 AARXT T2 5.8 7.2 2, 354
v T4 NH 29.8 34.6 27,749 WS 2.7 3.1 6, 342
A B ET 17 21.2 17,129 FEF A ERT 57.3 71.7 387, 180
REUZ 26. 6 33.2 40, 470 Fapis AN 1.8 2.5 7,425
T T .5 8.1 52,407 5 f= AT 14.1 17.7 15, 664
NP I g 14. 1 17.5 8,575 ek T3 14.3 17.9 20, 244
<L~ 1 7.1 13,518 AA X T 176. 4 220.1| 4,755,260
2% 6.4 7.3 11, 899 FT 5 5.6 35, 840
F7F A 80.7 100. 7 505, 514 F—3—h x> 6.1 6.6 15, 655
SRR % 14.6 18.2 38, 656 EH T 75 93.5 470, 305
L7 Bk 13.5 16.8 21, 386 WAF A 19.8 24.7 75, 952
SMC 43.4 50.6 | 3,315,312 KR T3 6.8 8.4 9,181
KYHUIsvv 4.8 6 36, 180 AR TR 11.8 14.6 13, 388
=Gy —)L 5.1 6.4 23, 840 TR A NEH 21.6 29.2 29, 492
FALATE 17.8 24 37,104 ATy 70.8 95. 1 874, 920
AfT— - =2 - E—Hhk 4 5.8 30, 682 N 3.5 4.3 13,674
P h—R—TF 4 TR 19.5 22.5 57, 622 TR R T 7.7 9.7 9,593
FAFEUERT 12. 1 15.1 67, 497 A T3 2.4 3 5,202
AKTZT—F v 4.8 5.7 7,375 v e 67 83.6 88, 448
HTH 4.1 4.8 4,291 TIT v 50. 4 59.5 143, 276
AR AE T3 11.6 13.3 16, 452 CKD 38 40. 1 104, 500
FHETA T 4.4 5.5 7,166 * h— 10.5 14.6 24, 747
TA A A R—=NT 4 VT A 5.9 6.8 6, 895 EFn 38.7 48.2 87,772
AN E 627.2 782.8 | 2,507,308 PRARRL AT 12.3 12.7 21, 958
A EEIR T2 79.3 99 335, 115 SANKYO 30.8 41.1 109, 654
H ST 55.5 80.8 293, 304 (B N5 15. 4 19.3 10, 788
AT 19.1 26. 1 18, 322 =AY N=TE=NT 4 VA 8.8 11 17,611
MT¥ 5.9 6.8 14, 334 T HY LA 8.6 11.9 50, 218
B R 13.9 17.4 23,716 F—a X3 6 7.5 2,902
TOWA 14. 1 16. 2 32, 999 XA 3y ERE 6.4 8 7,136
ST ERT .9 3.6 6, 505 TR ERT 23.2 28.9 83, 752
Ae)1 8k THY 6.3 7.9 13, 256 T 36.3 45.3 129, 784
n— = 6.1 7.6 75, 240 JUKI 19.3 24 18, 480
5N %A 5 6.2 3, 949 [A2JE IR = 12.8 15.8 12, 877




ER%RA T YvIR I¥—T77 0 K —FE218—

EL LGS B il x ELENGILES) B 14 x_
§ L T A § Mm% % A
(F#K) (TF#K) (FH) (F#%) () (FH)
~ v I A 21.2 23.2 38, 906 BET v 17.4 18.6 78,771
Ja—1— 35.6 44. 4 99, 811 A hn=s R 2.6 3.2 20, 736
P13 12.9 16. 1 30, 654 ~ T FE—H— 38.5 48.1 207, 551
KFNv s T % 20. 1 27.8 29, 301 A AEE 333.3 415.9 | 5,211,227
EHFI—=KR—ATF 4 VTR 137. 4 157.2 218, 979 Moy s A e®Iaviys— 8.4 9.8 21, 648
EEN=-S N 5.1 6.4 7,577 R 8.2 9.5 13, 547
Vv 6.4 8 19, 600 B~ 15.2 18.9 94, 027
TPR 18.7 23.3 33,924 Y—< 23.3 28.9 43,118
VRF - F v 28.3 33.3 58, 541 JVCr oy K 115.7 154. 1 35, 751
RS 40. 5 54. 4 529, 312 vk T=T Y 13.6 17 11, 543
KT % 11.4 14.2 12, 666 I-PEX 5.8 8.5 20, 655
A AR T 260. 8 354.9 368, 741 PR 32.6 40. 6 52, 333
NTN 320. 8 399. 8 122, 738 kwﬁ@% ¥ 27.8 34.6 20, 690
ATk 132.9 165. 8 189, 177 EN= 124.1 143.8 | 1,239,556
Rk 12.9 16. 1 67, 056 AT 3 20. 4 25.4 45, 059
AA LY~ 41.3 47.5 29, 070 IDEC 20.1 23.2 47, 420
THK 80.6 107. 7 383, 412 TE BB ERT 3.7 6.1 10,113
— R 10.8 11.6 9, 581 R 2.7 3.7 4,754
HIEAALE T3 5.1 12.1 13, 249 Y=xAea7¥ a-Kb-vav 46. 5 62. 4 193, 128
A= NI 17.2 21.4 23,989 PP R—=VT 4 TR 3.3 4.2 5, 859
BB T3 9.4 10.5 6,310 AN AR—IVT 4 T A 5 6.2 29, 326
AAE S —T¥% 14.1 17.5 33, 845 TII)ATAH 3.4 4.5 7,254
E 4 56. 2 53.5 40, 553 AARBER 168 219.5| 1,121,645
~ %X 180. 6 225.3 | 1,189,584 (CR] 133.5 155.5 | 2,765,567
A SZIER 110.1 137.3 98, 444 BRI 56. 4 70.3 68, 753
SERERTYE 232. 1 271.5 900, 022 el 18 15 B 6.1 7.6 7,136
IHI 99.8 116. 2 309, 324 B 6.7 8.4 19, 387
AL — R 21.4 26.7 48, 140 Yo UEER 15.2 20.2 107, 868
ERHEER (17.8%) JHa 2.8 3.5 5,218
ISR AR — LT ¢ v 7 92.4 105. 7 95, 552 TA R 7.9 9.9 20, 413
AT 84.9 83.3 423, 164 NAFAZLY b= A 663. 2 744.7 829, 595
=N )R 303.7 352.2 210, 615 AL a—xT 171.9 214. 4 414, 864
TP —T ¥ 169. 3 211.4 483, 471 IZASIN 94. 1 126. 6 84, 315
IRRT IV 257.3 298. 2 888, 636 TRy 25.5 31.8 163, 770
H 37 RYERT 665. 3 830.7 | 4,764,895 TR 6.4 8.3 7,486
R - 341.9| 1,571,030 EIZO 10.8 14.7 69, 237
=2 1,384.6 1,727.6 | 2,923,099 AAG S 35.4 40. 4 37,976
G 83.5 104. 1 534, 033 SRR 32.7 37.5 15,937
TR RS 5.1 7 8,232 HESERI 5 18.6 23.4 48, 040
72| EER% 149. 1 186 987, 660 R—F % 10. 4 13.4 16, 254
VT F =TT )Ry — 18 22.5 28, 755 SEFNEH 7.6 10. 4 5, 772
HES 25.5 29.4 66, 267 ERVEPA 15.4 40.1 83, 728
TV 3.8 4.9 6,526 NPV =y 1,582.1 1,842.6 | 2,297,722
LA 6.8 8.5 64, 940 X —7 160. 3 229. 8 459, 140
Fra— 11.9 14.8 29, 984 TUY 89.2 103.9 217, 254
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EAMRA T VIR IF—T7 2 F —SE218—

SHEGEE | M il x SHEGER) | M 14 x_

§ W s % (s K[ % § W (% s|EE Mo

(F#K) (TF#K) (FH) (F#%) () (FH)

BhEtxIv 37.6 52.8 142, 084 AV VETILE 11.8 14.7 67,987
V=== 867.4| 1,082.3| 11,672,605 FTTF I AT N—T 23.1 28.9 55, 690
TDK 66.9 83.5 | 1,163,990 FREAT 7L 6.7 7.8 14, 281
WHENRE T % 6.5 8.6 10, 027 TA o A— e T H R 5 7.3 7,964
2 b7 BUERT 46.5 62.4 34,819 L—HF—=F v 60.9 75.9 | 1,563,540
TIVT AT NISA 122.9 142 167, 134 AH L L—ER 97.5 121. 2 395, 112
UMl L 4.4 5.5 4,510 AR AR 5.7 7 12, 089
[N 7.4 8.8 9, 380 PR NCET 76.8 89.2 140, 846
AARNY A 2 4 14, 240 [ 2 S P 3 12.3 15.3 5,416
0= K Fy— V-, 8 10.7 22,523 NYFAR T ) R=T AV 14.2 18.9 6,501
7 x AL — ik 14.6 17.6 18, 057 ESE BN 4.6 5.4 9, 450
SMK 3.6 4.5 11, 668 ARET Iy 14.3 17.9 50, 227
El=y 9.1 13.9 31,983 T R R 7.8 10. 1 7,867
AN 38.4 48.2 48, 730 ] FE 10.7 13 20, 306
| =gca=cy; 21.5 26. 6 414, 694 MUFE 8 10.5 6,373
A Az 1.3 31.8 39.7 76, 740 1L — 10.3 11.9 19, 873
TOA 15 20.6 18, 128 A 9.2 11.6 36, 540
2T YNKR—=NT 4 TR 30.3 35.2 43, 683 A A1 27.5 31.6 177, 592
WHFER 18.4 23.2 24, 081 T A FH R 122.5 139 264, 795
=T UIR—VT 4 VT A 3.9 4.5 10, 935 77l 131.6 151.6 | 3,987,080
AIFa—RL—a 11.3 15.7 16, 202 AR A = DA 33.8 39.4 18, 005
TA =k 7.7 7.2 17,424 T TTA .3 8.1 33, 250
YAy 6 7.7 19, 550 PN-K] 5.3 6.2 21, 700
ALimlE ¥ 13 15.6 7,488 o—A 61.5 71.9 745, 603
T FEA 127.1 173 299, 809 AR b =2 & 99.4 124.1 826, 506
FrEot L 4.9 6.7 25, 058 =HNAT T 15.6 17.2 70, 864
7 AL 87.4 116.9 512, 606 PreER T 46.8 58.3 208, 131
WiHiT ¢+ — o —r— 7.4 9.8 8, 045 w7 194.9 263.5| 1,771,247
AACET 57.4 71.7 222, 270 EN L 61.7 77 405, 790
F - 4.9 5.6 8,198 5 F BT 406. 8 507.6 | 4,202,420
EISRICE S 14.8 18.7 7,554 W1 T3 22.4 30. 8 25,718
EEN-SER s 5.6 7.2 14, 760 JepEdER T3 6.1 7.6 7, 866
i BT 27.4 34.2 240, 768 =Far 47.6 55.3 63, 705
T RARUT A b 103 128.5| 1,270,865 AR I=av 10.5 17. 4 44,613
ANl E 6.7 9.2 4, 986 KOA 21. 4 24.6 39, 556
TRy Y 12.6 15.8 31, 805 A T3 21.6 27.3 19, 628
F—x X 125.5 169.6 | 9,136,352 7N SR RT 83. 1 103. 6 736, 596
BN 7.4 8.5 43, 520 IUNR 26.6 31.8 29, 192
AR YT A 99 134.9 | 1,505, 484 SCREENK—=ATF 4 V7 % 24 30 312, 600
AAR~A 2= A 24.7 30.7 47, 431 XY¥/VET 14.8 16.5 28, 066
ANF v T A 13.1 17.6 57,728 Xv /v 745. 4 858.5 | 2,197,760
OBARA GROUP 8.2 8.1 30, 861 Y a— 352.4 439.6 570, 600
TR 1.9 2.3 5,138 SElvKR—E 40.9 47.4 79, 158
SR L3 7.1 8.2 7,298 MUTOHKA—LVT 4 7 A 2.1 2.9 4,613
a—k)L 19 22 23, 826 WLy by 87.9 101.2 | 4,924,392




ER%RA T YvIR I¥—T77 0 K —FE218—
SHEGEE | M bl * SHEGER) | M 14 x_

§ (s % AN § W (% s|EE Mo
(F#K) (TF#K) (FH) (F#%) () (FH)
3% FAtkER (7. 6%) 7 H T3 1,090. 2 1,360.3 | 4,561,085
INER &1 3 40. 4 50. 4 106, 495 AR 274. 4 342.4| 1,624,003
FRRLEE 2.9 3.3 3,432 SUBARU 429.8 495.1| 1,054,810
=71 26.9 28.4 26, 809 72k 6.7 8.4 9,618
& B B 112.1 139.8 | 1,305,732 Y N FEEHE 180. 6 244. 1 779, 899
FYHR—=ILT 4 T A 24.2 27.7 42, 602 va—u 32.7 — —
ST 17.6 24 26, 400 TBK 16.6 20.7 8, 590
Fr— 304.9 380.4 | 2,854,141 TIYT 4 18.8 23.5 37,717
HE PR bR A E T 36.5 45.5 80, 034 HEHA R 44.7 55.8 155, 570
SHE&SHK—AT 4 v IR 50 66.9 33,048 T TH 21.8 27.2 21,515
)1k 88 T3 107.7 134. 4 353, 740 WFNpESE 2.2 2.7 2, 559
A AT 44.6 51.9 8, 667 AARTZ A 11 14.7 10, 172
H A i 5 5 6.3 13,784 SRS 13 14.9 18, 148
ZEUTART AR 18.3 22.9 23, 358 T — 22.7 28.3 48, 081
plig k7] 2.1 3 3, 750 =) 51.8 64.7 | 1,604,560
A PE A B 1,633 | 2,037.5| 1,098,416 FA A Ty 32.2 80.3 125, 990
N B E 401. 2 458. 7 661, 904 Ty bz 7 10. 1 10, 120

INERACE L 1,544.9 | 1,750.2 | 15,953,073 FEEHEER (2. 7%)
F i [ 172.9 215.7 219, 582 FILE 391.8 529.6 | 2,233,323
ZEABHE T 512.5 639. 5 194, 408 JYVTZ—h AT 4 v 7 4.6 5.7 5,745
TITF v 9.8 12.2 9, 699 F g 41.6 55.8 66, 681
LYy FR=AVT 4 TR 5.4 6.8 3,984 HATL 5 4« = A 8 10 20, 160
GMB 2.6 3.2 2,937 FEHE AT 165. 5 222. 3 852, 520
TrNT YT 2.5 3.1 2, 387 IMS 11.7 14.6 12, 687
BHRE S T3 30.9 38.5 84, 854 RIFEHE 10. 1 12.5 14, 962
H EE LR 27 25.3 17,937 TA T IuT— 6.5 8.1 42, 606
BN T3 37.3 48.8 47,433 FOEH 8.8 11 11,594
TR % T3 25.7 29.8 51,554 FRNRFEH A% 1.8 2.3 9,867
AfE T2 28.2 — - A B=Tray 7.4 8.7 20, 297
Ee—T 3% 11.4 14.3 18, 990 F—rr 12.5 15.6 4, 446
T4 K 5.1 5.4 14, 504 HRURE 25.1 29.1 158, 304
7L —%T¥% 76 94.8 16, 495 ~=— 55. 2 68.8 165, 739
2 F T A 22.8 26.5 33,893 —ar 211.5 263.9 296, 095
NOK 74.5 83.6 112, 442 A= 69.8 87 149, 379
T B NE 38.6 43.4 21,613 F U R 766. 1 955.9 | 2,247,320
KYB 15.5 19.3 73, 822 PRAF - 12.2 15.2 41, 876
KA A Z VT3 26.7 35.8 20, 549 L N=D 11.2 13.9 33,943
T AT 68.9 85.9 27, 745 HOYA 276.5 340 | 4,879,000
1= 17.8 22.2 6, 304 =R 5.9 6.8 5,222
KPR 29.1 36.3 42,942 7= Sk 9.4 15.5 35,324
i 31.8 — — T— T ReTA 12.7 14.6 15, 140
TIPE T3 18.8 23.5 9,282 HHA T v 156. 8 181.9 492, 585
TA T 114 126.5 607, 200 VTR REE 162.3 219.3 94,518
A 407. 4 542. 2 506, 957 U RN 4.4 5.5 4,532
Al B ERT 12.9 15.2 10, 609 KU 9.6 13.7 7,603
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EL LGS B il x ELENGILES) B 14 x_
§ W s % (s K[ % § W s k| m A
(F#K) (TF#K) (FH) (F#%) () (FH)
A==y 19.6 26. 6 181, 944 7 UF 7 12.9 16. 1 8, 404
VT 1.6 .9 1,231 EYa 83.7 110.9 342, 126
T JEL 6.3 7.9 14, 686 F Y R— 2.9 3.7 11,673
YA a—k— VT 4T R 19. 6 24.5 52, 405 AT AT > s 0.9 1.1 1,938
=7n 95.8 128.8 171, 561 E NN 11.5 14.3 13, 470
ZTDHE G (2. 6%) VT v 32.9 37 89, 466
ARy 7 A 3.5 4.4 7,040 4 h—% 29. 4 34.3 12,313
2 ) ==Y 7.4 10. 2 35, 904 [iNH 84.9 98.9 | 6,695,530
RTLY Y MRy KR VT AV TR 14.6 33.1 66, 365 =ENE 22.8 28.4 40, 810
[N A 7.6 9.5 12, 967 AHTAL U H—R 28.6 35.7 57,120
HESE R 4 5 2,110 a7 = 66. 4 82.9 140, 515
=R TI A 12.9 14.8 18, 633 FHIRY 13.6 17 10, 234
AT Ak 15.3 19 65, 075 ra—774 K 6.2 8.4 34,776
N 18.1 22.6 6, 847 FH BT 48.3 59. 4 83,278
T— XA F ¥ — 14.8 16.6 10, 690 P 12. 6 17. 1 38, 389
RNUFAFNAR=LNT 4 T 2 143.1 142.9 | 1,120,478 BER - HREAN.2%)
TAT Ay 3.5 4.4 3,163 WRBENR—VT 4V T A 1,105.3 1, 465. 4 496, 770
Bisva=i]] 23.1 28.9 4,074 RS 423.6 528.5 692, 863
SHOE I 12.1 16.2 63, 747 BEPEE ) 524. 6 654. 6 679, 474
T ANy KR—=IVT 4 VT A 19.6 22.2 20, 535 HEES 199. 7 249. 2 265, 148
Ay pa—KL—ay 22.6 29.2 99,718 ks 126.6 157.9 98, 687
R L 7.7 9.6 13, 737 HALES 345.9 404. 6 360, 094
FysRy e T —nR 29.7 30. 8 33,818 VU= ) 124.7 143.6 105, 689
Ty B —=F v at v 31 35.5 84, 099 JUMIEE S 285. 4 381.5 337, 627
AHT RI— 62. 1 77.5 73, 780 AiEE ) 129.6 161.7 80, 850
B 9.6 12 13,416 R ) 26. 89 33.6 47, 040
TIAT—=)VR—T 4 VTR 3.7 4.6 2,948 IR BT 110.2 137.5 213, 125
7= 52.8 - - TTF 7.4 10. 4 10, 524
L) 5.4 5.9 3, 681 A—L v A 19.7 25.4 46, 812
Taxs A 11.9 13.9 14, 317 LA 23.1 29.3 106, 652
wrvv 8.5 10.7 1,872 B R 266. 3 332.2 719, 711
vy KU 4.7 5.8 7,180 PN 268. 7 312.9 645, 199
KT 9.3 11.6 22, 550 RS FLHT 68. 1 85 510, 000
) E ] 195.4 262. 6 503, 666 A Ko 7.4 9.3 14, 294
K HAFI] 181.2 208.7 492, 323 SIS A 28.5 35.6 13, 207
S (R F1J) 4.3 5.3 14, 871 WA AR— VT 4 v T 15.6 19.4 47, 530
NISSHA 28.4 35.5 54, 137 Bl 77 A 39.3 49 51, 205
At ER 1.2 1.5 2,563 ALY F—H— 6.7 19. 4 39,110
TAKARA & COMPANY 6.7 8.5 14, 586 [EE 2 (3. 3%)
Ty A 114.3 152.8 401, 100 SBSHE—NLT 7R 12 12.8 39, 680
PN 4.3 4.3 10, 461 R hE 144. 3 180. 1 501, 938
n—7 K - 13.4 85, 492 kAR — VT 4 72 44.3 59.2 125, 859
IR A — L T 4.2 5.3 10, 197 = 349.2 435.7 638, 736
Yo 82.3 102. 7 674, 739 FIERITES 177.8 221.9 313, 322
A R R E T 4.3 4.8 18, 168 /N RAESR 205. 9 276.7 782, 230
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EL LGS B il x ELENGILES) B 14 x_
§ W s % (s K[ % § W s k| m A
(F#K) (TF#K) (FH) (F#%) () (FH)
WEEHK 71.8 96.5 656, 200 HLVUIR 7.6 11.2 12, 476
TSR 96.4 129.5 437, 062 Z2E % (0. 5%)
AT 18.9 23.6 120, 596 A A fize 231.9 398. 6 996, 101
VDA ek 3.6 4.4 9, 446 ANAKR—=ILT 4 TR 239.7 441.6 | 1,172,448
B A& Rl 243.7 304.1| 2,326,365 SRR 2 2.5 3.2 4,716
[ENEENi 5730 123. 4 153.9 958, 797 BE - EHEEZE 0. 2%
B SR 115. 1 143.6 | 2,335,654 A=A 3.7 5 42, 050
WRA—LT 4 TR 185.8 208.2 263, 581 A #r 11.3 13 18,772
R 22 27.5 30, 992 SERE 41.6 56. 6 186, 780
V5 A AREkE 38.4 47.9 130, 479 SHRER—LT 4 T A 15 17.4 39, 741
NTFavl vy TR 10.6 13.3 40, 299 AR 47.2 57.8 84, 908
P A Bl & — 7.3 7.9 44, 082 WA 7.2 9 18, 594
T N—TR=NT 4 VT A 131.1 163. 6 631, 496 TS A R 23.7 27.4 8,877
WAalshR—LT 4 v 7 A 174.9 218.2 746, 244 ARKT AT T 4 28.9 36 18, 468
R A Bk 62.2 77.6 181, 816 syALer 2.5 3.2 4, 361
A —NT v 7 A 58. 4 72.9 252, 598 o i 8 10 11, 060
E RS 3.1 3.9 13,533 1 VE B 2.4 3 3,435
4t EEkIE 107.8 134.5 282, 450 ZH A 10.8 13.4 12, 529
k7S] 9.4 1.7 21, 996 T 7 A RR—IVT 4 VT 2.8 2.9 2, 462
T IVT AW — 11.4 10, 659 HEHRA 4 5 7,555
A A i 45. 4 56. 6 496, 382 T8 11.2 1.7 5, 838
Y~ hk—LF 4 T A 229.9 229.3 690, 193 = 73.2 90 195, 120
(i 36. 4 42 199, 290 By 3.1 4.2 3,112
S 7.5 9.3 2,427 FATL=T 4 — 3.5 4.4 5, 764
LA HEFnsE 10.6 13.3 46, 882 Foa— V=il AT A 3.3 4.1 6, 555
A= N=TK=NT 4 VT A 72.3 90. 2 90, 831 Wk AT LA 27.9 30.9 76, 632
cNFId—NTF TR 3.1 3.9 19, 383 HYEE 7.5 9.3 2,845
Y aAVHE—AT 4 VT A 46.9 54.9 127,917 T—=TATA— 9.3 10. 3 10, 227
A A F7 gk 1.4 1.8 4,629 PN S G 4.6 5.7 10, 094
e (L 16.8 20.9 84, 854 EENSIE AN 4.2 5.2 8,751
YA ) —KR—=NT 4 TR 98.2 122.5 188, 650 1HHR - BIEZE 9. 0%
TRATA 3.9 4.5 4,023 NECHyYTAT A 38.7 56. 3 98, 581
HhZR )| YA i 3.2 4.1 14, 903 VA= SN 3.8 4.8 4,891
BV 7N 24 36 125, 640 AT 48.6 60.7 117, 090
SLFnE R 13.8 34.5 52, 957 FOANT — 6.7 9.9 79, 596
C&FuVR—LT 4V T 13.3 16.5 27, 159 AgkY ) a—ar X 20.5 24.7 78,916
JUM fir g 8 115 126. 6 316, 120 Fa—T VAT A 7.6 9.4 9,794
SGHR—NLTF 4T A 137.6 309. 1 756, 058 TATUT 2.7 2.8 5, 868
HEIEZ (0. 3%) a7 6 7.4 10, 626
HASE 110.3 137.2 619, 458 T = VIR NT 4 VT A 6.4 12.1 32,512
s = 83.4 97.4 428,073 VU RSV AT AR 6.2 8.7 15, 051
IR 40.4 50. 4 148, 881 TN V2L WE=AT 4 VT A 6.1 6.8 15, 334
NS =F A7 v NifpiE 7.9 8.4 17, 740 TIS 136 169. 7 477, 705
1B A 64.8 79.4 34, 539 INSHKE—=LT 47 % 5.4 8.3 4, 482
s v — 3.4 4.7 3,995 BHY AT A 5.3 6.5 19, 025
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7Y — 84 104. 6 59, 099 GMO/e=AMA Y« K=V T 4 /I R 2.6 3.8 19, 304
GMO /SR — 1.5 7,935 SRAKR—LTF 47 A 7.3 9.1 23, 632
aA—T—FJERR—NT 4 VTR 27.9 45.1 234, 069 VAT AL T T L—H 4.6 5.4 3, 380
ZERAWIIT 5.9 7.4 28, 860 IR > b 9.9 14.3 10, 024
) 1.6 2 4, 882 e BASE 16.5 20.7 17,967
AGS 8 9.1 7,698 VEAVAN 13.2 18.4 27,618
TrAT v A 11.7 14.6 15,417 7 R Y IVH i 4.9 6.2 14, 960
TLA 8y R 3.5 4.5 21, 690 ODKYVJa—varX — 4 3,476
KLab 26.3 31.1 21,179 Z7Y—tv b 7.4 10.5 9, 408
N VR aAhF 2 . .
Z,;_“;Z,Z;;y;; b 16.7 22.9 24,525 o i»—:A 122 1?; 32 222
A=T9IL=2VTT4T VYR 2.1 2.9 7, 540 FAFY T 8.8 12.7 10, 452
E % 379. 1 429.1| 1,108,794 T 7.7 9.6 14, 937
74%&‘74)/1/ 38.9 52.4 27,038 '\7‘——7‘7/]"/1 9 7.2 21,211
TLT T HR=NT A VT A 1 4.5 12,172 AFAAN F—h BV 7y 10.6 19.5 39, 390
A F—LA 9.7 11.9 19, 801 gum i — 23.8 27,132
=% 13.1 16.3 21,581 Lg—k—2R 3.6 4.9 3,179
T AR 11 13.8 8,293 ENANT 7Y P — 3.3 4.1 5,198
anrJ 44.8 56. 2 44, 679 S5 Ahq 5 5.6 14, 061
Zu—RY—7 67.8 84.7 44,382 FIIN AT A A=y 2y T A 5.5 7.7 16,016
JRRAR =TT AT IN—T 6.9 8.2 5, 658 PCIA—IATF 4 T2 5.4 6.7 8, 509
FIHNMN=IR=VT 4 VT A 7.5 8 11, 680 247 RHD 1.9 3.7 5,816
VAT L 10.4 13.1 11, 960 FA = — 2.5 3.1 3,093
AT 47 Ry 4.3 6.7 37,453 AT xR 2.8 3.4 5,671
CiFA 34.4 42.9 17, 117 PR TIMES 1.3 3.7 12,025
TAX¥a—"T — 9.4 22, 682 572 _ 51.2 103, 731
TYHVyY T /uY 3.3 3.6 2,293 Sy Ray b a—4 2.3 2.9 3, 062
YA N=Y TR 2.3 5.8 9,471 BTNAL o H— R 1.8 2.3 11, 166
T U T AL =R 14.7 18.5 15,910 F—F K7 6.9 10. 2 26, 866
CARTA HOLDINGS 6.8 7.1 11, 402 <A % k 4.4 5.5 4,053
FTT 4 A 7.2 12 29,304 T ¥ 4.9 6.9 24,219
12 4.7 5.7 21, 204 RRT 4y PP xS 1.2 1.5 3, 048
SHIFT 5.5 8.5 131, 665 Ubicomb—AT4vI A 3.2 4.6 14, 283
TA—=HAT 12.2 18.2 33, 961 LINE 31.2 - —
v 1 2.6 6,851 NFIvIRy NT—7 12.7 18.7 12, 342
ART T I N—7 14.3 16. 4 15, 465 ) NG VAT ha—Kb—v a3y 3.5 8.7 2,557
T~ R v IR 9.7 26.5 46, 110 FrrY 4.8 31.3 92, 835
a7 4.2 5.2 6,812 vrrme 7—FR 6.5 1.1 4,218
Hythm ATV 2V I=FA AV b 32.9 41 83, 804 i SN 8.6 9.2 12, 622
GMO~NA AV M=k = A 28.8 32.5 427, 050 FEAN TRy N TSIy — 3.7 3,944
U2V 6.6 7.3 4,022 v =T 3.3 4.7 5,419
AT LY P—F 3.8 5.1 10, 485 EVENAN 2.4 3.4 7,612
AVE=Fy M=VTT 4T 20. 2 45.3 136, 579 AOl TYO Holdings 14.3 17.6 15, 804
L BAVE =Ry I 15 18.8 11, 656 A= 28. 1 35.1 29, 905
B 4.1 5.2 5,106 E—27Y— 2.8 3.6 4, 640
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Fn 3.7 5.5 19, 607 I DHR—ILT 4 VT A 5.4 6.7 8,951
e =L 1.4 2.6 10, 660 HARAZ 7 v 27.6 34.4 342, 968
FES 3.3 4 4,088 TNT 7 VAT AR 4.3 4.6 16, 560
==Xzl 3 4.1 2,521 T a—Fx— 16.6 20. 6 41,715
PAURA B 3 4.1 3, 690 CAC Holdings 9.1 11.3 16, 102
NG =R 6.2 6.9 6,775 SBT7/uv— 5 6.2 18, 817
ET 5.2 5.6 4,737 r—t 4 5.1 4,176
Zuha—RlL— g 12.4 20.6 23, 957 F=Cy I EVFRIVFNE Y b 13.9 17.3 103, 627
AT A 1.7 5.2 5,538 HEET 7 ) VY a—vavR 62 77.3 266, 685
SRR ST ICAT 192.7 294.6 | 1,028,154 TAT AT F— 16.8 22.6 17, 469
PANRRy VAT A 10. 1 12.5 10, 050 HEHER 2.1 2.6 11,843
CER—AT 4 72 7.7 9.7 5,238 Ty AKy b 2.4 3 3,066
BN S AN 7 2.4 3.3 5,078 KEM= 73.6 91.8 537,948
AT —=VR=NT 4 v I A 17.3 21.4 33,148 FARY X 16 20 48, 640
FH AT KA = R 3.9 4.9 4,532 V7RI L= 8.5 — —
VAR A b 65.3 81.7 24,019 o [E R o — B A 8.5 21.1 80,918
P L =N 15 15.6 39, 639 ACCESS 13 21.6 18,900
HEROZ 2 5 12, 210 FOANHL— 24.5 28. 1 126, 028
50 AL 11 18.5 87, 042 EMY AT LA 19.4 28.4 23,515
I1PS — 4.1 11, 193 VrP—=ma—X 4.7 5.2 27, 664
FIG 15.7 19.7 5,673 CclJ 9.6 12 10, 116
AT NHAFE— b 3.9 5.3 7,128 EVRAT V=T VT 1.7 1.8 5,877
{4 — )L 6.7 9.5 10, 839 AR H—TF4 X 14.8 19 4,104
TNTUT %y hT—7 A 15.2 19 30, 134 wWowow 6.6 8.3 19, 297
EdulLab — 1.7 9, 452 AT T 9.4 15.6 12, 495
Y 7k 1.2 2.9 3,799 ATV VN JxdT 8.3 10.5 7,066
WAL TT— s t _ 9 21,573 IMAGICA GROUP 12.3 15.2 7,767
theala=kb—3 Xy NIV AT HR 51.8 69. 3 230, 422
YRR =NT g TR 2.6 4 8, 162 AT LHY T R 32.7 37.5 5,737
Y= =7 2 - 1.7 6, 460 TNATTT 47 A 11.6 13.3 39, 793
W - 1.9 2,027 ~—F 2 21.1 27.2 22, 032
ZE - 1.8 3,452 TA Ry TR 23.6 29.4 44, 305
FET VAT LR 1.8 2.5 3, 255 AARL=3 R 42.5 58.9 186, 713
Sansan — 15.1 124, 726 L hr=7 2R 7.5 9.3 33, 340
Link—U — 3.4 3,757 HEER, — 7.8 14, 640
X774 - 10.3 35,071 TBSHKE—LT 47 A 82.8 112.7 207, 029
N— 2 — 2 10, 660 HAT VER—LT 4 v T A 113.6 141.8 185, 332
TH—=NAYV AT WK 8.7 11.8 10, 407 HHHEI V=T R=NT 4 T A 13.9 17. 4 12,336
VA= 8.4 11.3 18,972 FUEHRKR—AT 4 v T 2 37.5 52.6 98, 625
TV RTLT R=NT 4 VT A 131.1 176. 2 218,135 AHA=] SATH=VT 4 VI A 90 112.5 48, 712
F—tvs 47.1 53.4| 1,095,768 TUVERER—=LT 4 VT A 11.3 12.3 26, 297
¥ ANVRAT A 22.1 24.2 142, 780 HAB S Ho% 4.8 6.1 6, 703
TDCY 7 k 12.2 15.2 15,473 vYa 13 21.4 21, 464
ZHR—NT 4T A 1,866.4 | 2,329.7| 1,198,863 A= kR Y 22— 3.8 4.9 4,008
RN A=t 60.5 90.6 502, 830 TAY L AF—h 6.9 7.8 3,315
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axy A 7.9 9.9 14, 513 TLwTF v 12.8 13.6 16, 700
sy SR 2.9 3.5 2,947 JALUX 3.9 4.8 8, 280
H A (S Ei 1,816.3 1,983 | 5,813,164 b 10.9 13.5 57,105
KDD I 1,012.6 1,359.6 | 5,053,633 h—=R TR 2 2.1 2.2 8, 690
A7 A4 1,234.9| 1,540.9| 2,167,275 FRZLV7 hry T4 R 4.9 5.6 34,048
JeiwlE 14 20 435, 600 74— R 10. 4 14.9 6,943
NTT K=a® 971.6 - — BH 753. 2 939.8 317, 652
TAT 4 =T A 13.6 17 11,917 VI ZAZ S A S 151.6 176.5 298, 638
GMOA X —F%v b 53.7 60. 1 177,715 BRI A R 35.7 47.7 41, 689
Ty AN—=— |k 4.6 5.8 7,719 7 s 7.2 9 8, 262
TARTT= T4 A=Yy 4.6 5.3 2,231 TAa=y A 14.5 18.1 27,711
KADOKAWA 36.7 44 191, 620 [CORLZ): 5 47.1 117. 4 324, 493
PR —IVT 4 T A 18.4 24.2 32,234 INA IR— 2.1 3.5 1,918
Ty 27.3 31.1 36, 231 bV =T TR 19.5 24.3 52, 682
AR R — VT 4 v T A 7 7.6 3,610 TFA—TA Ty T A 4.9 5.2 4,997
AV TVRAR=NVT 4 VT A 11.2 14 3,024 AT RYR—NT 4 VT A 11.6 77.5 132, 447
TAF Yk 7.2 9 12, 951 )= h  BETVR-LT V) A 32.5 40.6 98, 495
A 9 11.2 142, 688 T kT 5.1 7.4 19, 906
WE 80. 2 100. 1 453, 953 VAN — 5.1 9,271
U 5.1 5.6 127,120 PA BV =T A= k=T A V) A 25.7 29.6 21,104
TX T4 T A T—H 362 451.6 803, 848 I\ ERE 10.6 13.2 12, 724
e v— s 2.4 2.6 10, 933 AT 4T AR=NT 4 VT A 7.8 9.7 10, 660
EYRAT LA KR 2.4 6 10, 758 VAR —R—VT 4 VT A 14.2 17.7 32,196
DTS 30.5 35.3 89, 767 Va=Ty I R=NTF VT A 3.1 3.9 4,036
RPG=T T2y )R F=NT A V)R 58 72.4 423, 540 K 5.8 6.6 4, 468
S == 14.7 18.4 25,539 OCHIK—NLF 4T A 4 5 6,425
HFar 64. 1 145. 4 523, 440 TOKAI&—=AT 4T A 72.1 82.5 72, 600
TA TR E— 2.8 8.1 10, 683 B 3.8 4.7 4,638
Ty AT v 8.9 1.1 14, 463 Cominix 2.4 3 2,238
SCSK 31.4 39.2 248, 920 “HEHEG 13.7 17.2 21, 826
AAS AT AT 4.6 5.8 13, 206 Ea—F g AL—v 2.2 2.7 9, 882
T A FRA 13.6 17 22, 270 AL = R =R 9.9 12.3 12, 140
TKC 11.5 28.8 97,920 X TREE 4.1 4.7 3,031
(RN 17.4 18.1 99, 188 YT NVAET R=VT 4 V) % 21.9 60 155, 220
NSD 43.8 54.7 97, 037 DIV A T3 4.3 5.9 8,130
aFIR—T 4 TR 49. 4 61.6 432, 432 FYHT=AR=NT 4 VT A 4.8 6.7 4, 281
By Ea— A R—T 4 V)R 5.4 7.9 34,128 AB—=F 4T R=NT 4 VT A 3.1 3.3 4,818
IBCCHR—=NF 4T A 9.3 1.7 15, 561 DARER—T 4 TR 29.7 37.1 74, 867
e ER—E X 12.1 17 27,183 E— Ry Ry has 1.4 2.4 1,982
VT KR T =T 1,078.1 1,345.2 | 11,105,971 T T vy 1.5 4.4 5,803
EIFEEE (4. 7%) [EER 4.2 5.2 6, 484
R ZA 1.1 1.4 1, 341 T PE 1.5 1.9 2,612
& TR S 5.3 6.6 7,583 N3 12.2 15.3 19, 890
FNANVRET H= VT 4 VT A 1.6 2.8 4,832 b 3 3.5 6,636
i s 3.4 4.1 20, 459 e 5 T 9.3 10.6 8, 236
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Ta—hb—F 47 3.2 3.6 2,214 H AR VT g5 7.8 8.9 31, 550
(PR 8.3 10. 4 16, 255 B AA 17.8 22.2 25, 596
ay R—=7 w7 10.6 13.2 13,226 BEL K PE 7 2 8, 960
L 7.9 9.9 4,385 OUGK—LT 4 v 7 A 2.2 2.7 7,524
FHA L= 18.1 22.6 58, 172 2B =P 5 12.6 26, 384
SR 15 18.7 53, 743 Il 53.3 66.5 64, 106
o FH PESE 10 12.4 27,776 AL 2.5 3.1 10, 648
H—Hps 20.3 33.8 144, 495 ERHH 860.4 | 1,073.8| 1,640,766
AF 4 PVIR—VT 4 T A 147.2 170.5 357, 027 W HPETT 5.4 7.3 34, 602
SPK 5.9 7.3 9, 840 A 957 1,036 | 3,091,424
WEEBELR—ILT 4 T A 5.1 6.3 15, 107 HEKE 6.7 7.7 32, 956
TR 8.9 12.2 152, 378 XX ) U=l T AV VR 33.8 42.2 107, 863
ARTF 4.7 5.9 8, 507 [EE S 7.7 9 15, 957
RFPEH 4 5 5,990 Veira g 11.3 14.1 15, 679
VEVY 8.4 10. 4 11, 242 EET LY bR 13.8 13 34,710
N 12.9 16. 1 26, 774 R pEE 12.4 15.5 9,377

JINHEPE % 3 3.8 7,353 EAAN 12.9 17. 4 52, 287
[ipd 8.1 9 12, 780 Hh I pE 5 3.4 3.8 8, 838
=L 4.8 6 9,426 rvs 8.2 10.3 2,482
Uy R 3.1 3.9 5,967 5 Fn L 3 25.5 34. 1 105, 539
AL 12.1 15.1 8,939 B T 8.8 11 43,615
NEF Y b 11.4 14.2 20, 391 BT 1.1 13.8 14, 904
BARER—LT 4 7 2.8 3.4 9,084 ZEEPH 9.8 12.3 19, 557
HRIZA 7 T4 40. 4 55 76, 175 TN NI 7.5 8.6 15, 497
HH L a— 8.9 1.1 8,735 ARPEE 30.3 40.8 263, 568
~ L7 4.8 5.5 12, 870 F AR 5.8 6.7 13, 587
I DOM 36.8 57.4 34,727 B3 pg 4.4 — —

HEFN 8.1 10. 1 21, 250 =FEv 2.1 2.7 5, 580
TR A DRy 3 4.2 1,831 MR E 5 3.9 4.9 10, 633
=S 5.8 7.2 14, 104 14U 17.9 24.5 17,027
=2 17.4 21.7 33,895 =AM 33.6 41.9 49, 442
A H e 4.2 5.3 3, 460 T pE 2 30 40.9 69, 939
F—NTT I =T 7.7 8.7 13, 363 GS1Z7VLvA= 3.4 8.4 8, 559
146 4.9 6.1 11, 108 A 3 12.6 15.8 7,394
XA a2 —IEE — 2 3,108 I ORI R—VT 4T 4.9 6.1 3,501
(PR P 953.8 | 1,190.1| 3,866,634 Y~ AHF 9.9 12.4 13,999
SUAL 1,419.5 1,678 | 1,623,129 e 29.1 33.5 37, 252
=1 2.2 2.7 4, 652 HIR— LT ¢ v 7 A 43.8 54.6 93, 639
R 76.7 93. 4 150, 093 By 37.2 45.9 70, 089
53] 8.7 10.9 18, 704 NLEEVIE S b 20. 1 25.1 30, 521
B TLEpE 152.2 170.9 838, 264 VIR VIR—AVT 4 T A 5.6 6.3 17, 406
ZIAEL 20.7 25.8 13,416 [Ea Fiea 78S 30. 2 37.7 37, 888
Hern 50.9 68 99, 484 U4 38.3 47.8 86,613
VYHEPI—RL— gy 2.4 2.8 3, 805 YT )R 9.7 11.2 13, 641
= JpE 1,180.8 | 1,357.4| 3,276,763 Uag—4r 15. 1 18.8 38, 051
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kg 21.4 23 16, 882 T AT 14.3 27.7 49, 444
h—7— 6.2 7.7 12,943 TPFR—=IVTF 4 TR 24.7 23.1 25, 548
EXEr e 7.3 9.1 19, 428 THEARNYT 19 23.8 44, 982
WT 7 =7 14.6 16.8 18, 480 =7 v b 8.2 — -
EAT— R —b 2R 17.9 24.1 73, 987 < B F#H] 7.2 20.1 77, 787
I EF 13.6 15. 4 45, 491 Fyro Ry 6.6 8.3 16, 292
V=K =7 14.1 16.3 9,454 TATA 5.4 4,131
SfET LT v 10. 1 12.6 18, 459 RVTN=T K= VT 4 v ) % 14.1 15. 1 23,993
T =L 6 6 5, 322 T 4 A 62.8 72.5 78, 445
PALTAC 21.9 27.3 157,794 P—Fa—RKL— g 28 35.2 20, 662
ZARTEH 18 22.5 8, 820 I 6.3 8.7 7,899
BAWi sme t tach—bFqrsa 2.5 3.9 10, 881 Noa—= 5.2 7 19, 334
YOV ENVAS T R=IVT 4 V) % 1.2 1.5 3,010 TIFT— R N— TR 11.6 14.3 18, 833
A—TEHER—LT 4 VT A — 12.8 9,126 bHOEE 3 3.8 10, 883
[EIBE L 7 R 32. 4 36. 4 8,990 ObED 25. 1 — —
Y xR 6.8 7.3 10, 920 KERWPE 3.3 5.5 41, 745
AUKLEERS U — % 1.3 1.7 3, 058 NE—=RR—= VT 4 VT A 12.2 13.9 13,900
A gk e 9.7 12.1 52, 030 77 =G4 RR=NT 4 VT A 3.6 4.6 3, 565
RINEHE 4.2 4.8 16, 056 T 10.6 13.2 35, 455
ST 28.4 39 107, 406 NT 4.2 6 4,278
el WA S v 50. 6 63.1 92, 126 I I —=NR—IVT 4 T 20.2 23.2 34, 405
ESUN 10 12.5 7,537 DURR=NT 4T A 7.2 11.6 92,916
TN E 3 19.7 24.6 80, 934 Ey I AT 81.1 101.3 109, 606
Bl 3.5 4.3 3,904 DCMA—LT v 7 A 75.7 105. 4 107, 508
AT 7.1 9.6 12,672 MonotaRO 97 242. 1 615,418
Axa—rvy b 25.8 32.2 62, 274 Foi—%F 7 —X 3.9 5 2,920
JKE—ATF 47 A 12.3 15. 4 12,119 DDKR—ILTF 4 T A 5.4 — —
A% 12.3 14. 1 28, 059 XLV R—LT 4T R 3.9 4.5 2,646
LR pE 10.3 11.7 2,913 T=) 5 RF—EAK=NT 4 V) R 10. 1 14.4 32,731
NG 7.4 8.6 19, 023 J. 7avbh VFAU VT 163. 1 203.5 218, 966
IR G i ke o 3 38.8 45. 4 115, 951 R b=+ BURR=LVT 4 V) A 19.7 27.2 44, 363
g 4.5 5.6 15, 545 VENFIVE-NT 4 VSR 56. 4 70. 4 332, 640
RAITN—T R 170.9 213.5 751, 520 Turrarl— 7.2 9.1 20,911
TINT v 10.9 12.6 4, 460 Z0Z0O 93.9 100. 4 371, 982
H¥EH— 4.1 5.7 10, 311 MoVxy— 7727 ) — 4.3 5.4 5,578
TP 2.6 3.3 4,821 WEEa—RL— g 3.7 9.1 60, 060
AR 57.8 72.1 249, 466 aaAhT T 14.3 15.2 120, 688
Txax 9.4 11.8 10, 325 SHPFBFR—LT 4 TR 238.7 298. 2 234, 087
7 a— 13.7 18.5 7,696 Hame e 5 4.6 6, 872
INFEZE (4. 5%) ~—hy hEVE—TTA4 R 1.4 1,516
o=y 34.5 43.1 212, 483 TINYT R=NT 4 VT A 40.6 90. 1 301, 384
P — 11.4 13 55, 185 7Y 2A FSDE—NT 4 VT X 23 25.2 81, 144
J1U F 10.6 12 26, 640 AECHI R—=NT 4 VT A 15.9 19.9 7, 960
T—bP—y— . w— | 21.3 26.6 166, 250 YU 4 2,756
N—=RFT7a—KL—vav 5.7 8 6, 080 TA—TAT 2.2 2.6 3,720
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Fh=— 4.3 5.2 6, 858 7R 7 21 17.7 16, 620
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m] B & #H 5] B & #H
4

T AU Tn Tk kv Tn TK R
ALEXANDRIA REAL ESTATE EQUIT 2 368 2 371
BOSTON PROPERTIES — — 1 152
SL GREEN REALTY CORP — — 8 339
PROLOGIS INC 3 320 10 1,088
AVALONBAY COMMUNITIES INC — — 1 231
NATIONAL RETAIL PROPERTIES — — 16 622
DUKE REALTY CORP — — 3 150
CROWN CASTLE INTL CORP 2 475 5 947
ESSEX PROPERTY TRUST — — 0.81 206
EQUITY RESIDENTIAL PPTY — — 3 222
FEDERAL REALTY INVS TRUST — — 7 632
HEALTHPEAK PROPERTIES INC 4 128 6 205
WELLTOWER INC 3 191 5 407
KIMCO REALTY CORP — — 35 393
MID-AMERICA APARTMENT COMM — — 1 194
REALTY INCOME CORP 7 460 6 373
REGENCY CENTERS CORP 3 151 5 298
SIMON PROPERTY GROUP 4 327 5 469
PUBLIC STORAGE 0. 967 217 2 455
VENTAS INC 8 323 11 490
EXTRA SPACE STORAGE INC — — 1 200
DIGITAL REALTY TRUST INC — — 1 175
VEREIT INC ( A8_4) (:> — —
AMERICAN TOWER CORPORATION 1 453 5 1,303
EQUINIX INC 0.212 162 0. 645 459
VICI PROPERTIES INC 5 132 — —
SBA COMMUNICATIONS CORP 0.433 139 1 443
) 3 (ABD) S0 150 10,837
Vvl Fo|Thrx R TOo|Thr¥ v
SMARTCENTRES REAL ESTATE INV — — 5 135
H&R REAL ESTATE INVESTMENT TRUST-UNIT — — 9 91
FIRST CAPITAL REAL ESTATE IN — — 12 194
/I it — — 27 421
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A XY R TFO [FAX)ARSR TH [FAF) AR R
| LAND SECURITIES GROUP PLC 51 — —
N &t 51 — —
F—ANZUT 0 [FA=Ar7UT7 RV 0 [FA=Ar707 FV
115 — —
SYDNEY ATRPORT (17) (93) (—) (14)
GOODMAN GROUP 145 30 538
VICINITY CENTERS 122 — —
LENDLEASE GROUP 128 — —
SYDNEY AIRPORT-RIGHTS (1;) (;1) (1;) (;1)
I - 108 511 30 538
" (34) (107) (17) (28)
FUE Tn TFUE Fv Tn TFUE R
| LINK REIT — 28 1,957
7N §‘|‘ — 28 1, 957
T IR— v Fo FvviR=i R Ta [FvriR—=n Ry
CAPTTALAND TNTEGRATED COMMERCIAL TRUST (1% (328) - —
ASCENDAS REAL ESTATE INV TRT (1_0) (1_8) — —
CAPITALAND COMMERCIAL TRUST — (21@) ( 4&))
SUNTEC REIT — 173 245
MAPLETREE LOGISTICS TRUST 365 7‘({% 96 202
MAPLETREE COMMERCIAL TRUST (:) ( AE) — —
- - 417 845 269 447
E (189) (361) (243) (403)
(FED) GBI Z I,
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<HNEHI (LB BIRH%RIN) >

ELEGIEES) ] bl ES
% i B sl o T % #
G (BB | 41 15 18 4 g | FREILEH
(7 A7) Tk Fv
ABBOTT LABORATORIES 1,686 1,527 17, 818 1,955,786 | ~/L A7 7HESE - H—E X
AES CORP 617 617 1, 569 172,251 | A ¥
INTL BUSINESS MACHINES CORP 844 774 11,132 1,221,905 | Y7 R =7 « #—E R
CHUBB LTD 432 386 6,570 721, 172 | 1R
AIR PRODUCTS&CHEMICALS 210 191 5,728 628, 804 | Fht
ALLEGHANY CORP 12 12 914 100, 358 | {5
RALPH LAUREN CORPORATION 45 — — — | MATEE M - 751 r
ALLSTATE CORP 309 264 3, 609 396, 224 | 1R
HONEYWELL INTL INC 694 — - — | EARM
HESS CORP 248 248 2,082 228,566 | =% /L ¥ —
AMERICAN EXPRESS 663 594 9,514 1, 044, 358 | & FHAt
AMERTCAN ELECTRIC POWER 471 - — — | A EE
AFLAC 686 580 3, 289 361, 059 | 4k
AMERICAN INT’ L GROUP 831 752 3,974 436, 295 | 1R
JONES LANG LASALLE INC 44 - — — | RlhpE
VALERO ENERGY CORP 392 346 2,788 306, 067 | = R/L¥F—
APACHE CORP 642 - — — | =¥ —
ALBEMARLE CORP 101 101 1,700 186, 687 | #kf
ARCHER-DANTELS-MIDLAND CO 521 483 3,215 352,987 | fxdh - K} - Z o3
PINNACLE WEST CAPITAL 107 107 911 100, 001 | A%k H 3
AMEREN CORPORATION 231 208 1,759 193, 134 | A%sd2E
ARROW ELECTRONICS INC 78 61 734 80,565 | 77 /) BY— n—R7 =7 B LU
AUTOLIV INC 101 67 718 78,858 | BEhHL - FEhHEL
AUTOZONE INC 22 19 2,793 306, 615 | /N5
AVERY DENNISON CORP 74 74 1,644 180, 499 | Fhf
BALL CORP 291 279 2,294 251, 824 | FEht
BERKSHIRE HATHAWAY INC-CL B 1,258 1,183 34, 256 3, 759, 948 | 4zt
BANK NEW YORK CO 792 712 3,713 407, 560 | &FHE4
BAXTER INTERNATIONAL 462 440 3,615 396,809 | ~L A THERS - H—E X
BECTON DICKINSON & CO 258 251 6, 074 666, 719 | ~/L A THES « —1 R
AMETEK INC 222 196 2, 656 291, 618 | &AM
VERIZON COMMUNICATIONS 3,944 3, 569 20, 162 2,213,063 | BAGBEEY —E A
WR BERKLEY CORP 140 117 913 100, 282 | fkR
BEST BUY COMPANY INC 227 198 2,309 253,511 | /5%
BIO-RAD LABORATORIES-A 21 18 1,116 122,513 | BEf - A AT ) JnY—= FATHL LU A
YUM BRANDS INC 291 258 3, 100 340, 311 | BV — 1 R
FIRSTENERGY CORP 505 457 1,735 190,519 | AZE 3
BOEING CO 519 476 11,779 1,292,906 | EAM
ROBERT HALF INTL INC 95 95 849 93,226 | PA3E - HMY—E X
BORGWARNER INC 198 197 1,014 111, 358 | EIEHEE « [ B EE
BOSTON BEER COMPANY INC-A — 7 787 86,410 | fhh « fOkL - X 32
BOSTON SCIENTIFIC CORP 1,330 1,236 5,261 577,551 | ~JLAA THES « —1 R
METTLER-TOLEDO INTERNATIONAL 22 20 2, 668 292, 866 | FER A AT) ) uY—+ T THA TR
BRISTOL-MYERS SQUIBB CO 2,235 1,930 12, 684 1,392,241 | &5 - A FF7 ) ay— G4 THL TV R
ONEOK INC 369 377 1,988 218, 287 | =R /L F—
AMERICAN FINANCIAL GROUP INC 70 63 840 92, 286 | {7k
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UNITED RENTALS INC 64 61 2,038 223,708 | &AM
SEMPRA ENERGY 269 270 3, 665 402, 360 | AtEHF
FEDEX CORP 241 215 6, 798 746, 252 | il
AMPHENOL CORPORATION 276 514 3, 460 379,834 | 77 /ny— - nN— KRy =T B LU
BROWN-FORMAN CORP-CLASS B 290 262 2,107 231,268 | frdh - K} - H 32
CABOT OIL & GAS CORP 358 — — — | =¥ —
CAMPBELL SOUP €O (US) 158 158 772 84,772 | £ fh - BB - Z Nz
CONSTELLATION BRANDS INC-A 159 149 3,574 392,333 | £2dh - KL - Z 33
CARDINAL HEALTH 279 246 1,384 151,960 | ~ VAT TSR - P—E R
CATERPILLAR 536 472 11, 386 1,249, 776 | WA/
LUMEN TECHNOLOGIES INC 939 861 1,192 130, 839 | EXUBEH— 1 %
JPMORGAN CHASE & €O 3,001 2,635 43, 277 4,750, 163 | $81T
CHURCH & DWIGHT CO INC 234 210 1,805 198, 121 | ZEEEM & « 28—V F LV
CIGNA CORP 356 302 7,828 859, 302 | ~/L AL T RS < — R
CLOROX COMPANY 119 108 1,913 210,079 | FEEA S « 75—V F LA
COCA-COLA €O 3, 881 3, 556 19, 666 2,158, 587 | £ « fick} « # 3 2
COLGATE-PALMOLIVE CO 776 704 5,901 647, 753 | FREM G - X— Y F IV
MOLINA HEALTHCARE INC — 49 1,241 136,291 | ~ VA THERR - —E R
COMERICA INC 143 — — — | #4T
NRG ENERGY INC 230 230 741 81,437 | AR FH
CONAGRA BRANDS INC 459 411 1,568 172, 112 | bt - BBk - 23 =
CONSOLIDATED EDISON INC 317 287 2,220 243,696 | AE
CMS ENERGY CORP 267 267 1,677 184, 154 | Ak H3
THE COOPER COS INC 46 41 1,626 178,527 | ~ /LA T Hg%e « 4 —E R
CORNING 723 649 2,835 311,221 | 77 ) ay—« "= R =7 B LS
SEALED AIR CORP 146 146 835 91,673 | M
HEICO CORP-CLASS A 64 64 854 93, 760 | EAM
CUMMINS INC 136 129 3, 322 364, 679 | WA
DR HORTON INC 321 296 2,823 309, 921 | Mt E# I - 7o LL
DANAHER CORP 597 556 14, 246 1,563,696 | ~L AT T RS « —E A
MOODY’ S CORP 162 147 4,958 544, 280 | 4 Ff 4l
TARGET (DAYTON HUDSON) 484 434 9, 867 1,083,044 | /5%
DEERE&CO 290 258 9, 339 1,025, 102 | EAR
MORGAN STANLEY 1,158 1,222 11,115 1,219,992 | 4ff &l
REPUBLIC SERVICES INC 217 200 2,184 239, 755 | ¥ - MY —E R
THE WALT DISNEY CO 1,719 1,566 27,986 3,071,808 | A5 ¢ 7 « B
DOVER CORP 138 122 1,836 201, 563 | EARS
OMNICOM GROUP 208 180 1,482 162,759 | AT 4 7 « B%8
DTE ENERGY COMPANY 183 162 2, 240 245,967 | NS H ¥
DUKE ENERGY CORP 699 660 6,615 726, 141 | NI HHE
FLOWSERVE CORP 108 — — — | BARM
DARDEN RESTAURANTS INC 112 120 1,727 189, 641 | {HEH Y —E A
BANK OF AMERICA CORP 8,211 6, 705 28, 426 3,120, 067 | #47T
CITIGROUP 2,082 1,811 14, 258 1, 565, 053 | /4T
EASTMAN CHEMICAL COMPANY 118 126 1,585 173,989 | 41
EATON CORP 401 344 5,001 548, 921 | EWAM
EATON VANCE CORP 100 — — — | AR
ECOLAB INC 247 221 4,772 523, 819 | F#HHf
PERKINELMER INC 106 93 1, 359 149, 229 | B - A AT ) ) nY— T4 THL U A
SALESFORCE. COM INC 794 792 18, 873 2,071,526 | Y7 h U =7 « —E A
EMERSON ELECTRIC CO 592 513 4,917 539, 777 | A
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ATMOS ENERGY CORP 114 114 1,132 124, 294 | Ak FE
ENTERGY CORP 186 169 1,781 195,551 | AtE ¥
EOG RESOURCES INC 555 513 4,123 452,589 | = F/LF—
EQUIFAX INC 117 104 2,446 268,531 | {3 - I —E R
ESTEE LAUDER CO-CL A 212 201 6, 179 678,222 | FEEM &L 78—V TV
EXXON MOBIL 4,035 3,651 21,316 2,339,678 | = R/LF—
FMC CORP 121 121 1,414 155, 206 | #£Hf
NEXTERA ENERGY INC 466 1,704 12, 481 1,369,915 | Atk
FACTSET RESEARCH SYSTEMS INC 36 31 1,052 115, 529 | 454 fl
FAIR ISAAC CORP - 26 1,323 145,250 | Y 7 ko =7 « h—E R
ASSURANT INC 58 47 761 83, 592 | {5
M & T BANK CORP 117 117 1,883 206, 727 | 81T
FRANKLIN RESOURCES INC 260 260 891 97, 889 | #5-FE & fill
FREEPORT-MCMORAN INC 1,389 1,253 5, 354 587, 722 | FEf
ARTHUR J GALLAGHER & CO 178 163 2, 398 263, 247 | {RI%
GAP 218 — — — | /e
GENERAL DYNAMICS CORP 239 212 4,028 442, 153 | EAWM
GENERAL MILLS INC 576 532 3, 349 367,619 | Bfh - Ok - Z 3 2
GENUINE PARTS CO 139 121 1,589 174,413 | /N5E
GARTNER INC 85 75 1,738 190,850 | ¥ 7 b =7 - H—E R
MCKESSON CORP 154 138 2,672 293,374 | ~L AL THESR « —E R
GENERAL ELECTRIC CO 8, 485 7,612 10, 703 1,174,809 | &AM
GRAINGER (WW) INC 44 38 1,777 195, 094 | &AM
HALLIBURTON CO 976 775 1, 740 191, 064 | = /L¥F—
GOLDMAN SACHS GROUP INC 304 297 11,074 1, 215, 555 | #-FHAxfHh
HARLEY-DAVIDSON 146 — — — | B#EhE - BEERAL
L3HARRIS TECHNOLOGIES INC 214 180 3,943 432, 875 | EA
HEICO CORP 36 36 511 56, 117 | &AM
HERSHEY FOODS CORPORATION 138 125 2,168 238,032 | f&dh - fk} - H o3z
HP INC 1,415 1,063 3, 108 341,210 | 77 ) nY—« n— R =7 B L O
CROWN HOLDINGS INC 129 112 1,157 127, 050 | S
JUNIPER NETWORKS INC 313 313 824 90,467 | 77 ) nY—« n— K77 B L O
HOLLYFRONTIER CORP 141 — — — | =R F—
UNUM GROUP 185 — - — | R
HOME DEPOT 1,046 929 29, 633 3,252,600 | /N2
HORMEL FOODS CORP 271 271 1,318 144, 685 | £ - BBE - # o3z
CENTERPOINT ENERGY INC 481 481 1,218 133, 742 | A%SH3¥E
LENNOX INTERNATIONAL INC 28 30 1,071 117,606 | &AM
HUMANA INC 126 110 4,832 530, 383 | ~IV A T B - —E A
IDEX CORP 69 69 1,539 169, 021 | &AM
TLLINOIS TOOL WORKS 312 274 6, 350 697,076 | EAI
INTL FLAVORS & FRAGRANCES 97 211 3,001 329, 404 | FHF
INT’ L PAPER CO 338 338 2,132 234, 114 | FHf
INTERPUBLIC GROUP OF COS 338 338 1,139 125, 111 | AT 4 7 = f48
JACOBS ENGINEERING GROUP INC 120 120 1,708 187,541 | P - MY —E R
JOHNSON & JOHNSON 2,512 2, 269 38,414 4,216, 338 | EEf - AL AT ) uy— FATHL TV A
HARTFORD FINANCIAL SVCS 344 303 1,984 217, 845 | %R
DEVON ENERGY CORPORATION 378 570 1,513 166, 167 | =R /L% —
KELLOGG CO 240 216 1,416 155,480 | fdh « fREL « Z Nz
KEY CORP 943 832 1,917 210, 432 | $847
KIMBERLY-CLARK CORP 327 289 3, 776 414, 553 | FREM &+ 23— F L L
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BLACKROCK INC 145 132 11, 625 1,275,978 | & FE4m
KOHLS CORP 146 - — — | /e
KROGER CO 765 613 2, 267 248,836 | fdh « ANE L A/NTE D
TELEDYNE TECHNOLOGIES INC 35 38 1,635 179,513 | A
PACKAGING CORP OF AMERICA 88 88 1,321 145, 047 | #kF
LEGGETT & PLATT INC 105 - — — | MATEE Y - 75 r
LENNAR CORP-CL A 285 249 2, 468 270, 900 | it EEL A - 7L L
JEFFERIES FINANCIAL GROUP IN 257 — - — | FAEE R
LILLY (ELI) & CO 824 701 14, 021 1,538,983 | Effh+ A AT ) ny— T THLzU R
L BRANDS INC — 198 1,383 151, 890 | /N5%
LINCOLN NATIONAL CORP 177 163 1,142 125, 350 | {55
UNITED PARCEL SERVICE B 680 621 13, 341 1,464, 383 | @i
AGILENT TECHNOLOGIES 295 260 3,595 394, 629 | Efh e A AT )nY— T THL TUR
LOCKHEED MARTIN CORP 246 216 8, 275 908, 307 | EAM
LOEWS CORP 257 188 1,100 120, 793 | fRMR
CARNTVAL CORPORATION 461 705 2,084 228, 802 | HE#F Y —E R
LOWES COMPANTES 733 637 12,418 1, 363, 007 | /h5E
DOMINION ENERGY INC 785 690 5, 259 577,251 | AR FEE
MGM RESORTS INTERNATIONAL 586 330 1,417 155,579 | {HEE VI —E R
MCCORMICK & CO-NON VTG SHRS 118 210 1,878 206, 139 | £ 4k - fkE - Z32
MCDONALD’ S CORP 720 648 15,171 1,665,224 | H#EFY —E R
S&P GLOBAL INC 233 206 7, 850 861, 709 | £ HH 4t
EVEREST RE GROUP LTD 39 32 854 93,817 | -k
MANPOWER GROUP 51 — — — | ¥ - M- R
MARKEL CORP 13 11 1,416 155, 493 | fR
EDWARDS LIFESCIENCES CORP 199 535 5,131 563, 276 | ~JL AT THER « —E R
MARSH & MCLENNAN COS 481 446 6,173 677,598 | {RkR
MASCO CORP 276 234 1,415 165, 342 | EARM
MARTIN MARIETTA MATERIALS 59 53 1,934 212, 383 | FEht
METLIFE INC 746 642 4, 202 461, 239 | Rk
MEDTRONIC PLC 1,278 1,171 14, 825 1,627,214 | ~JV A THERE « —1 R
CVS HEALTH CORP 1,241 1,136 9, 821 1,078,006 | ~/L A4 T gt « h—1 %
MERCK & €O 2,428 2,181 16, 556 1,817,229 | EEf A AT ) ny— T THL zU R
LABORATORY CRP OF AMER 88 82 2,274 249,601 | ~LVAZ THERE « F—E R
3 M COMPANY 558 501 10, 175 1,116,846 | EAR
MOHAWK INDUSTRIES INC 50 50 1, 066 117,054 | it EEM -« 7L L
CHARLES RIVER LABORATORIES — 42 1,420 155,959 | B¥fh - A4 AT 7 ) uy—+ T4 THL T2
MOTOROLA SOLUTIONS INC 163 149 3, 062 336, 174 | 77 ) ny— n—= Ry = 7B LUHSR
KANSAS CITY SOUTHERN 96 79 2,371 260, 243 | il
FORD MOTOR COMPANY 3,751 3, 344 4, 859 533,405 | HEhE - H B EELG
NATIONAL OILWELL VARCO INC 371 — — — | =ARLF—
NEWMONT CORPORATION 782 685 5,038 553,076 | Fht
NVR INC 3 2 1,451 159, 317 | MHAGHE M - 7 /3L v
NIKE B 1,192 1,092 14, 906 1,636, 105 | MATHE M - 7511
NORDSTROM INC 100 — — — | /e
NORFOLK SOUTHERN CORP 253 219 6,176 677, 894 | il
EVERSOURCE ENERGY 309 293 2,379 261, 131 | A% F 3
NISOURCE INC 357 357 912 100, 146 | A%E#3E
TAPESTRY INC 259 - — — | ATHE/M - TN L
NORTHROP GRUMMAN CORP 155 135 4, 965 544, 982 | EA
WELLS FARGO & CO 3, 867 3, 563 16, 650 1,827, 553 | $R4T
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NUCOR CORP 290 255 2,621 287,728 | FH
CAPITAL ONE FINANCIAL CORP 444 403 6, 479 711,217 | A Fl&fl
OCCIDENTAL PETROLEUM CORP 854 791 2,053 225,402 | =L F—
OGE ENERGY CORP 192 - — — | AdkFE
ORACLE CORP 2,191 1,648 12, 980 1,424,751 | Y 7 b o =7 « —E R
PARKER HANNIFIN CORP 125 112 3, 461 379, 962 | &AM
PPL CORPORATION 691 699 2,034 223, 351 | AtE S ¥
PENTAIR PLC 135 145 1,002 110, 016 | AR
PERRIGO CO PLC 113 — — — | BER - A AT ) )ay— TLTHL TR
PFIZER 5, 277 4,841 18, 752 2,058,230 | E&f - AL4T) ) uy— TATHL 2 A
ESSENTIAL UTILITIES INC 208 208 995 109, 306 | s 9%
CONOCOPHILLIPS 1,047 1,173 6, 539 717,809 | =R /L F—
PG&E CORP - 1,353 1,372 150, 614 | A543
PIONEER NATURAL RESOURCES 158 179 2,732 299,910 | =F/LF—
ALTRIA GROUP INC 1,782 1,612 7,938 871,351 | £ » ik « &#3=
PNC FINANCIAL SERVICES GROUP 418 367 7,146 784, 357 | 4T
BROWN & BROWN INC 229 198 1,043 114, 559 | FRER
POLARIS INC 46 — - — | MATHE Y - 751 v
PPG INDUSTRIES INC 221 205 3,691 405, 133 | FHF
QUEST DIAGNOSTICS 128 113 1,492 163,814 | ~/V A THERR - —E R
PROCTER & GAMBLE CO 2,378 2,125 28, 660 3,145,803 | ZZEEMM - /38— Y LA
PROGRESSIVE CORP 557 505 5,011 550, 080 | k%
PUBLIC SERVICE ENTERPRISE 472 432 2, 687 294,945 | ALEH ¥
PULTE GROUP INC 219 248 1,434 157, 421 | THAEEM - 7311
GLOBAL PAYMENTS INC 286 252 4, 899 537,748 | Y 7 h 7 =7 « —E R
RAYMOND JAMES FINANCIAL INC 119 103 1,368 150, 245 | 4574l
RENATSSANCERE HOLDINGS LTD 51 48 749 82, 280 | FRRx
REINSURANCE GROUP OF AMERICA 54 66 838 92, 017 | FBR
RESMED INC 134 123 2,546 279,488 | ~V A THEER « —E R
US BANCORP 1,415 1,226 7,452 818, 004 | $R1T
ROLLINS INC 145 218 744 81,752 | P - MY —E R
ROPER TECHNOLOGIES INC 101 93 4, 196 460, 640 | B A
ROCKWELL AUTOMATION INC 112 99 2, 620 287, 664 | & A
ROYAL CARIBBEAN CRUISES LTD 152 192 1,797 197,242 | W HFH—E =2
RPM INTERNATIONAL INC 124 124 1,162 127, 604 | F#bf
ALLIANCE DATA SYSTEMS CORP 40 — - — | VY7 hY=T - H—ER
ACCENTURE PLC—CL A 605 551 15, 565 1,708,453 | Y7 ko =7 « —E R
TRAVELERS COS INC/THE 240 224 3, 583 393, 290 | {kR
FIDELITY NATIONAL INFORMATION SERVICES 586 538 8, 020 880,295 | Y7 ho =7 « H—E R
SCHLUMBERGER 1,322 1,226 3,843 421,821 | =R /L F—
SCHWAB (CHARLES) CORP 1,101 1,240 9,162 1,005, 691 | £Ff &l
ZIMMER BIOMET HOLDINGS INC 196 182 3,076 337,684 | ~IV A TSR - P—E A
BUNGE LIMITED 136 116 1,007 110, 578 | & « okl « 23 =2
ANTHEM INC 241 210 8, 385 920, 416 | ~IV A T HEER « —E R
AMERTSOURCEBERGEN CORP 146 128 1,479 162,410 | ~VAZ TSR - —E R
SHERWIN-WILLIAMS CO/THE 79 219 6,214 682, 062 | FEHF
CENTENE CORP 557 513 3,775 414,442 | ~VAT TR - —E R
SMITH (A.0.) CORP 121 121 863 94, 746 | EARM
ACUITY BRANDS INC 35 — - — | EARM
SNAP-ON INC 49 49 1,247 136, 940 | G AR
PRUDENTTAL FINANCIAL INC 376 348 3,728 409, 186 | {REx
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ADVANCE AUTO PARTS 61 61 1,173 128,821 | /2
EDISON INTL 336 321 1,794 196, 950 | ATE 3
SOUTHERN CO 1, 000 913 5, 841 641, 172 | A HEE
TRUIST FINANCIAL CORP 1, 280 1,157 7,149 784, 714 | $84T
TRANE TECHNOLOGIES PLC 233 206 3,847 422, 320 | EAR
SOUTHWEST AIRLINES CO 114 135 831 91, 291 | i
AT&T INC 6, 966 6, 149 18, 099 1,986, 585 | THAUEE T — 1 %
CHEVRON CORP 1,803 1, 660 17,238 1,892, 118 | =R /L¥—
STANLEY BLACK&DECKER 147 137 2,974 326, 433 | WA
STATE STREET CORP 347 298 2, 600 285, 395 | &-FHE4
STRYKER CORP 321 290 7,426 815, 168 | ~/L A& 7% « —E R
SYSCO CORP 454 435 3,529 387,343 | &+ AETELTS/NTE D
TELEFLEX INC 44 39 1,582 173, 663 | ~/L A7 7 e - —E %
TEVA PHARMACEUTICAL-SP ADR 1,084 804 836 91,778 | EEE - A44T ) ) uy— T THL T YA
TEXTRON 215 188 1,293 141, 985 | EAM
THERMO FISHER SCIENTIFIC INC 382 339 15,936 1,749, 213 | EEfh - AT ) ny— TATHAL 2V R
TIFFANY & CO 104 — — — | /h5e
GLOBE LIFE INC 98 81 854 93,793 | R
DAVITA INC 90 57 694 76,226 | ~IL A THERE Y —E X
TYLER TECHNOLOGIES INC 37 37 1, 496 164,303 | Y 7 k=7 « #—E R
TYSON FOODS INC 282 250 1,993 218,793 | £ fh - Ik} - Z32
UGT CORP 180 180 829 91,076 | A2
MARATHON OIL CORP 745 — — — | =¥ —
UNION PACIFIC CORP 674 577 12, 967 1,423, 273 | i
RAYTHEON TECHNOLOGIES CORP 1,470 1,319 11, 708 1,285, 122 | &AM
UNITEDHEALTH GROUP INC 903 819 33, 740 3,703,342 | ~LAL THER - —E R
UNIVERSAL HEALTH SERVICES-B 72 72 1,156 126,992 | ~V A7 T %R - —E R
VARTAN MEDICAL SYSTEMS INC 82 — — — | VRS T R - B R
VF CORP 324 286 2,283 250, 584 | it ATHE/M - 7L L
VULCAN MATERIALS €O 126 113 2, 080 228, 315 | FEht
WALMART INC 1, 356 1,341 19, 060 2,092,041 | B fh - BTG/ NEY
WASTE MANAGEMENT INC 412 362 5,101 559,938 | pg¥ - H P —1 2
WATERS CORP 63 52 1, 684 184,915 | Effh - A4 AT ) ) uy=+ TATHL T2
WEST PHARMACEUTICAL SERVICES 70 63 2,195 240, 947 | ~VA T THERE « F—E R
JM SMUCKER €O 108 91 1,218 133,790 | 4 « fickh « #3=
VAIL RESORTS INC 35 35 1,168 128, 229 | WHEFHH— b %
WABTEC CORP 177 150 1,243 136, 474 | EAREF
WEYERHAEUSER CO 696 636 2,416 265, 259 | REhIE
WHIRLPOOL CORP 60 52 1,237 135, 840 | MHAIHE R/ - 7 /3L L
WILLTAMS COS 1,142 1,049 2,765 303,516 | =% /LF—
WEC ENERGY GROUP INC 301 268 2,518 276, 459 | A4 HE
CARMAX INC 157 138 1, 600 175, 627 | /52
TJX COMPANIES INC 1,155 1,031 6, 964 764, 455 | /N5
CBRE GROUP INC-A 302 301 2,643 290, 111 | REhpE
REGIONS FINL CORP 924 818 1,915 210, 245 | 447
DOMINO’ S PIZZA INC 37 32 1,387 152, 319 | {HEHE I —E R
WESTLAKE CHEMICAL CORP 34 — - — | FEH
LAS VEGAS SANDS CORP 331 293 1, 696 186, 165 | {HEH I — L A
MOSAIC CO/THE 319 319 1,153 126, 582 | #hf
CELANESE CORP-SERIES A 110 98 1,628 178, 728 | Ehf
MOLSON COORS BEVERAGE CO-B 182 182 1,061 116,521 | f il « fOBE + & 3=
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CF INDUSTRIES HOLDINGS INC 190 190 1,014 111,297 | &#f
AMERIPRISE FINANCIAL INC 118 101 2,646 290, 476 | 45 Fli &l
INTERCONTINENTAL EXCHANGE INC 531 485 5, 480 601, 545 | & T4
UNDER ARMOUR INC-CLASS A 159 — — — | mATE R - 7S Lr
LIVE NATION ENTERTAINMENT 126 139 1,253 137,556 | AT ¢ 7 « 48
CHIPOTLE MEXICAN GRILL INC 25 23 3,291 361,261 | & —E R
TRANSDIGM GROUP INC 46 44 2,871 315, 133 | AR
MASTERCARD INC-CLASS A 856 765 27,591 3,028,491 | Y7 by =T « B—ER
HANESBRANDS INC 311 — — — | MR - 75 r
WESTERN UNION €O 387 387 948 104,094 | Y7 h o =7 « —E R
OWENS CORNING 104 86 921 101, 162 | & AR
LEIDOS HOLDINGS 128 112 1, 152 126, 537 | pg¥ - M —E R
AERCAP HOLDINGS NV 113 — — — | EAR
SPIRIT AEROSYSTEMS HOLD-CL A 84 — — — | EAR
BROADRIDGE FINANCTAL SOLUTIONS LLC 109 97 1,553 170,529 | Y 7 R =7 « #—E R
DELTA AIR LINES INC 150 146 696 76, 454 | 1Eiif
CONTINENTAL RESOURCES INC/OK 76 — — — | =xE—
DISCOVER FINANCTAL SERVICES 290 261 3, 062 336, 189 | &4l
TE CONNECTIVITY LTD 319 293 3,987 437,638 | 77 ) ny— "= R =7 BLUHSR
CONCHO RESOURCES INC 192 — — — | =X —
WABCO HOLDINGS INC 49 — — — | B
VMWARE INC-CLASS A 78 78 1,242 136,335 | Y7 k=7 « #—E R
INVESCO LTD 309 357 1,020 111,996 | 45 Fli 4
MSCI INC 79 72 3,386 371, 748 | K FE 4Rl
PHILIP MORRIS INTERNATIONAL 1,484 1, 354 13, 061 1,433,602 | £2fh - kL - Z32
VISA INC-CLASS A SHARES 1,633 1, 464 33, 281 3,652,926 | Y7 b =T« F—ER
AMERICAN WATER WORKS CO INC 169 154 2,397 263, 119 | A% F
MARATHON PETROLEUM CORP 620 571 3,534 387,922 | =R /L¥F—
FORTUNE BRANDS HOME & SECURITY INC 128 128 1,321 145, 045 | EAM
KINDER MORGAN INC 1,946 1,794 3, 290 361, 186 | = R/L¥—
XYLEM INC 175 152 1,796 197,182 | EAM
LYONDELLBASELL INDU-CL A 255 226 2,553 280, 264 | FEF
PVH CORP 72 — — — | MATHE R - 78 Lr
HUNTINGTON INGALLS INDUSTRIES INC 35 35 761 83, 581 | EAN
EPAM SYSTEMS INC 52 47 2,270 249,158 | Y 7 ko =7 « h—E R
HCA HEALTHCARE INC 259 232 5,002 549,093 | ~JL A Y 7SS « —E R
FLEETCOR TECHNOLOGIES INC 80 71 1,963 215,496 | Y7 b =T - —E X
FIRST REPUBLIC BANK/CA 158 148 2,838 311, 551 | 89T
BOOZ ALLEN HAMILTON HOLDINGS 134 113 965 105,934 | fg¥ - B —E 2
TARGA RESOURCES CORP 200 — — — | =xrx—
LEAR CORP 52 52 1,022 112,207 | HEYEE - HBHE
DOLLAR GENERAL CORP 245 209 4, 254 466, 968 | /[\57
GENERAC HOLDINGS INC — 58 1,906 209, 265 | EAM
GENERAL MOTORS CO 1,209 1, 140 6,763 742,411 | HEHE - @B EET
XPO LOGISTICS INC 80 80 1,175 129, 032 | iEiif
ALLY FINANCIAL INC 360 314 1,720 188, 826 | 4 Fli 4l
CAPRI HOLDINGS LTD 115 — - — | THAHEY - 75 v
APTIV PLC 244 235 3, 540 388, 647 | B - H B HEF
PHILLIPS 66 424 381 3, 209 352,316 | =R /LF—
GUIDEWIRE SOFTWARE INC 79 79 774 84,997 | Y7 by =7 « F—E R
INGREDION INC 58 — — — | Rl - fOEE - Z N
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IQVIA HOLDINGS INC 157 167 4,016 440, 896 | ERth < AL FT ) ) uy— TATHL LU A
SERVICENOW INC 179 169 8,027 881,049 | Y7 ho =7 - —E R
PALO ALTO NETWORKS INC 93 83 3,018 33,362 | Y7 R T - H—E R
ABBVIE INC 1,681 1,522 17, 236 1,891, 842 | Effh - A AT ) ny—+ T THA 2 YR
ZOETIS INC 454 408 7,212 791, 636 | Edh e A AT )0V = T THLTUR
NORWEGIAN CRUISE LINE HOLDIN 178 — — — | HEEY—EX
COTY INC—CL A 305 — — — | FHRERE - 8= L
IHS MARKIT LTD 356 326 3,433 376,840 | {3 » HH—E R
HOWMET AEROSPACE INC 365 365 1,296 142, 336 | & AR
TWILIO INC — A 112 136 4, 600 504,952 | Y7 b =T - h—E X
SNAP INC - A 673 817 5,077 557,340 | AT 4 7 « Bgg
UNDER ARMOUR INC-CLASS C 162 - — — | AT - 75 L
BLACK KNIGHT INC 144 144 1,057 116,100 | Y7 b7 =7 « $—E R
BAKER HUGHES €O 576 579 1,414 155,278 | = /L ¥ —
LAMB WESTON HOLDINGS INC 129 129 1,066 117,015 | & - BBk » #32
ALTICE USA INC- A 124 225 811 89,073 | AT ¢ 7 « hifs
TECHNIPEMC PLC 550 — — — | =R
RINGCENTRAL INC—-CLASS A 70 63 1,677 184,174 | Y 7 h 7 =7 « #—E R
KNIGHT-SWIFT TRANSPORTATION 107 107 510 56, 055 | i
BURLINGTON STORES INC 60 58 1,878 206, 143 | /N5
ELANCO ANIMAL HEALTH INC 360 360 1,297 142,410 | [E5fh - A AT 7 ) ay—= T4 THL LY A
VEEVA SYSTEMS INC-CLASS A 123 117 3, 430 376,534 | ~L AL THERE « —E R
TWITTER INC 704 701 4,068 446,516 | AT 4 T - AR
SENSATA TECHNOLOGIES HOLDING 138 138 821 90, 200 | EAM
EVERGY INC 213 213 1,322 145,129 | AzEF3E
ALLEGION PLC 89 76 1,067 117, 200 | EAM
CERIDIAN HCM HOLDING INC — 122 1,100 120,736 | Y 7 ho =7 « —E 2R
STERIS PLC 81 71 1, 367 150, 056 | ~/L A7 TSR « —E R
KKR & CO INC 474 436 2,430 266, 769 | &4
HILTON WORLDWIDE HOLDINGS IN 256 237 2,979 327,076 | HEHEY —E R
ARAMARK 240 209 782 85,905 | {H# P — X
DELL TECHNOLOGIES -C 155 215 2,123 233,099 | 77 /) nY— n— Ry T B LS
DOW INC 708 636 4,355 478, 065 | FEEf
AMCOR PLC 1,534 1,329 1,569 172, 224 | F44
PINTEREST INC- CLASS A 321 457 2,988 328,027 | AT 4 7 « B
XEROX HOLDINGS CORP 167 - - — | 77 /Y= =Ry =T B LS
CLARIVATE PLC - 273 821 90, 201 | P - MY —E R
CHEWY INC - CLASS A — 68 506 55,577 | /52
AVANTOR INC — 479 1,542 169, 328 | E¥fh - " 4T ) )ny—+ T4 THL TV A
DYNATRACE INC — 178 925 101,596 | Y 7 k=7 « —E &
CLOUDFLARE INC — CLASS A — 177 1,457 159,980 | Y 7 b =7 « —E R
CARRTER GLOBAL CORP 755 706 3, 242 355,929 | WA
OTTS WORLDWIDE CORP 377 350 2, 744 301, 256 | EA
UBER TECHNOLOGIES INC 384 1,031 5, 241 575, 255 | il
CORTEVA INC 701 649 2, 952 324, 115 | FHt
SLACK TECHNOLOGIES INC- CL A — 410 1,807 198,356 | ¥ 7 k7 =7 « #—E R
THE BLACKSTONE GROUP INC 629 587 5, 444 597, 552 | T4
APOLLO GLOBAL MANAGEMENT INC — 151 868 95, 367 | - FEAx Al
VOYA FINANCIAL INC 125 100 658 72,274 | K FEARE
GRUBHUB INC 82 - — — | /haE
INGERSOLL-RAND INC 315 315 1,566 171, 965 | EAM
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PAYCOM SOFTWARE INC 47 42 1,395 153,209 | Y7 ho =7 « H—E R
UNITY SOFTWARE INC — 43 408 44,882 | V7 h =T - F—ER
AON PLC 223 193 4,904 538, 371 | 1Rk
ZENDESK INC — 105 1,434 157,497 | Y 7 R =7 « #—E R
SNOWFLAKE INC-CLASS A — 19 466 51,207 | Y 7 R =7 « #—E R
OAK STREET HEALTH INC - 76 459 50, 462 | ~IL A T HkgR - —E A
ARISTA NETWORKS INC 49 51 1,757 192,919 | 77/ nY— n—Ro =7k L OHER
PALANTIR TECHNOLOGIES INC-A — 432 993 109,047 | Y 7 b =7 « —E R
FNF GROUP 249 249 1,172 128, 739 | 1Rk
CATALENT INC — 152 1,596 175,261 | BEf - AMAT7 ) ay— T4 THL TV A
SYNCHRONY FINANCIAL 530 495 2,347 257, 631 | & FE4
CITIZENS FINANCIAL GROUP 400 360 1,798 197, 397 | $47
WAYFAIR INC— CLASS A — 60 1,839 201, 874 | /N5
KEYSIGHT TECHNOLOGIES INC 176 160 2,278 250,104 | 77/ my— n—= Ry =7 B LUHSR
HUBSPOT INC — 40 2,017 221,442 | V7 ho T - —E R
AXALTA COATING SYSTEMS LTD 176 — — EE)
GODADDY INC — CLASS A 163 159 1,288 141,414 | Y 7 b =7 « $—E R
NIELSEN HOLDINGS PLC 348 — - — | B - HMY -
JOHNSON CONTROLS INTERNATION 750 633 4,216 462, 854 | EAM
TRANSUNION 169 170 1,828 200, 722 | P - HP— R
SQUARE INC - A 331 332 7,408 813,116 | Y7 ho =7 « —E R
DUPONT DE NEMOURS INC 707 461 3,902 428, 382 | Fht
CARVANA CO — 57 1,511 165, 848 | /)¢
COCA-COLA EUROPACIFIC PARTNE 226 192 1,163 127,678 | &dh « fOBE - Z 3=
TELADOC HEALTH INC — 113 1,712 188,002 | ~/L A T g « —E R
WESTROCK €O 247 247 1, 442 158, 327 | #hf
FORTIVE CORP 285 257 1,865 204, 741 | AW
WASTE CONNECTIONS INC 246 224 2,726 299, 295 | P - HH— 1R
HEWLETT PACKARD ENTERPRIS 1,237 1,091 1,742 191,203 | 77 /0 v— n—Ro =78 LR
SEA LTD-ADR — 6 161 17,733 | AT 4 7 « K
EQUITABLE HOLDINGS INC 402 328 1,041 114, 356 | 4% Fli 4
DXC TECHNOLOGY CO 234 — — — | Y7 bhT=T =X
CABLE ONE INC — 4 807 88,677 | AT 47 « 1A%
LINDE PLC 512 450 13, 554 1,487,692 | #kf
ATHENE HOLDING LTD-CLASS A 133 102 639 70, 165 | k%
AVALARA INC — 76 1,017 111,674 | Y7 h o =7 « $—E R
VISTRA CORP 350 377 611 67,082 | A% HE
CHENTERE ENERGY INC 219 190 1,615 177,370 | =L ¥ —
AMAZON. COM 403 369 119,208 | 13,084, 321 | /58
ABIOMED INC 44 37 1,075 118, 101 | ~V A THkds « —E R
ADVANCED MICRO DEVICES 1,009 1,044 8, 360 917, 641 | Mifh « iRl i
ADOBE INC 461 412 20, 833 2,286,696 | Y7 by =T - bR
HONEYWELL INTL INC — 599 13, 836 1,518, 678 | &AM
AMGEN 566 497 11,837 1,299, 259 | [Eddh « A AT ) Y= T THL TV R
AMERICAN ELECTRIC POWER — 441 3,795 416, 540 | A%k F 3
AMERCO 6 10 575 63, 116 | ifi
ANALOG DEVICES 351 319 5, 256 577,007 | B « (RS AL
ALEXTION PHARMACEUTICALS INC 207 189 3,343 366, 944 | E&fh - A AT )0V = T THLTUR
COMCAST CORP-CL A 4,329 3,943 22,611 2,481,795 | AT 4 7 « fLs
ANSYS INC 80 74 2,525 277,221 | Y7 h =7 « —E A
APPLE INC 4, 242 14, 508 180,788 | 19,843,296 | 77 /uy—« n— Ry =7 B LUk




NERRA VTV IR IYF—T7 8 —F20H—

BV EIGEES) E] il x
# ffﬁ AL | — * i
(EH) (EH) | 44 15 it 4 %0 *K%*ﬁ%ﬁm%
APPLIED MATERIALS 881 794 10, 969 1,203, 977 | Mk « s vh g
AUTODESK INC 209 189 5,421 595,014 | Y7 h =7 « #—E R
AUTOMATIC DATA PROCESS 412 367 7,206 790,983 | Y7 h =7 - H—E R
C.H. ROBINSON WORLDWIDE INC 131 112 1,095 120, 247 | Y&
TAKE-TWO INTERACTIVE SOFTWRE 107 97 1, 806 198,334 | AT ¢ 7 « 48
VERISIGN INC 100 87 1,926 211,452 | Y7 bo =T - h—E R
SIRIUS XM HOLDINGS INC 1,484 995 622 68,289 | AT 4T - A
CSX CORP 717 658 6, 590 723, 329 | G
SEAGATE TECHNOLOGY 228 — — — | 77/ rY— =Ry =T B IO
CHECK POINT SOFTWARE TECH 119 104 1,226 134,637 | V7 bo =7 « h—E X
CITRIX SYSTEMS INC 124 104 1, 200 131,782 | V7 bo =T « h—E X
CERNER CORP 300 273 2,142 235, 176 | ~JLAZ THERE « —E R
CINCINNATI FINANCIAL CORP 148 127 1,556 170, 873 | 1M
CINTAS CORP 82 80 2,843 312,104 | g3 - Y —E 2
CISCO SYSTEMS 4,045 3, 640 19, 260 2,114,011 | 77 /) 0y— "= R0 =7 H L OHR
COPART INC 197 180 2,330 255,831 | g - HH—E 2
COGNEX CORP 162 162 1,288 141,425 | 77 /ny—« ~n—= R0 =7 B L O
MARRIOTT INTL A 265 243 3, 497 383,913 | HE#H Y —E R
COGNIZANT TECH SOLUTIONS-A 522 460 3,292 361,358 | Y7 hv =T - —ER
COSTAR GROUP INC 35 34 2,906 318,980 | P2 - HH—E R
DOLLAR TREE INC 226 201 1,964 215, 647 | /N2
EBAY 739 593 3,612 396, 514 | /N3¢
E*TRADE FINANCIAL CORP 211 - - — | A
CADENCE DESIGN SYSTEMS 263 247 3, 141 344,836 | Y7 h =7 - H—E A
DISH NETWORK CORPORATION-A 241 201 876 96,165 | AT 4 7 - 14
ELECTRONIC ARTS INC 278 249 3, 565 391,321 | AT 4 7« 4%
ERIE INDEMNITY COMPANY-CL A 21 21 435 47,816 | IR
EXPEDITORS INTL WASH INC 158 142 1,793 196, 892 | JHii
FASTENAL €O 558 487 2,588 284, 074 | EAM
FIFTH THIRD BANCORP 679 613 2,585 283, 812 | $R4T
FISERV INC 551 516 5,955 653,624 | Y7 b =T - —ER
FLIR SYSTEMS INC 116 — — — | 77 /Y==Ky =T BLOHER
FLEX LTD 489 — — — | 77 uY— "= R T B LS
DENTSPLY SIRONA INC 201 201 1, 350 148, 283 | ~L A THERE « —E R
GILEAD SCIENCES INC 1,206 1,079 7,138 783, 491 | Efh e A AT ) nY— T THALTUR
NVIDIA CORP 554 534 34,719 3,810, 833 | AR fA + AN (LIS
HASBRO INC 124 124 1,196 131, 333 | AWM - 73 Lov
HENRY SCHEIN INC 140 117 893 98,042 | ~L AT T RS - F—E R
F5 NETWORKS INC 53 53 992 108,887 | 77 /v y— « " R = 785 L U
HOLOGIC INC 244 216 1,367 150,105 | ~/L A 47 THge « —E %
BIOMARIN PHARMACEUTICAL INC 171 171 1,327 145, 686 | B¥f - A 4T ) )ny—+ T4 THL TV A
HUNT (JB) TRANSPRT SVCS INC 83 70 1,209 132, 776 | 1E#i
HUNTINGTON BANCSHARES INC 990 854 1,355 148, 806 | $4T
BIOGEN INC 172 134 3,607 395, 988 | Edf « A AT ) nY— T THL TU A
INTUIT INC 248 235 10, 348 1,135,848 | Y7 b =7 « —E R
IDEXX LABORATORIES INC 81 74 4,151 455,638 |~V A TR - —E X
TONIS PHARMACEUTICALS INC 128 — — — | BER AT ) Y= AT TR
INTEL CORP 4,148 3, 504 20, 015 2,196, 942 | Ak « A B L
JACK HENRY & ASSOCIATES INC 73 62 969 106,440 | ¥ 7 k7 =7 « #—E R
INCYTE CORP 175 175 1,466 160, 961 | ERf - A AT 7 )nY—+ T4 THL U A
KLA CORP 150 136 4,325 474, 737 | AR - RS S
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EAST WEST BANCORP INC 138 — — | $R17
LAM RESEARCH CORP 138 124 8,122 891, 522 | LR « RIS
AKAMAT TECHNOLOGIES, INC 154 136 1,561 171,400 | Y 7 b7 =7 « #—E R
PLUG POWER INC — 418 1,285 141,133 | @AM
MAXIM INTEGRATED PRODUCTS 258 226 2,309 253,502 | LA « R R A
ACTIVISION BLIZZARD INC 733 669 6,511 T14, 677 | AT 47 « fis
ON SEMICONDUCTOR CORP 359 359 1,441 158, 194 | (K « MR AELE f
MICROSOFT CORP 6, 920 6,191 154,596 | 16,968,551 | Y 7 kW =7 « #—t x
MICRON TECHNOLOGY 1,056 966 8,134 892, 795 | MEiLfA « Meid (A ki
MIDDLEBY CORP 43 — - — | BARM
MICROCHIP TECHNOLOGY INC 228 224 3,516 385, 949 | ML « (i g
MARVELL TECHNOLOGY GROUP 605 — — — | R - R %2%
MYLAN NV 494 — EES AT )ay— TLTHA YA
TLLUMINA INC 140 125 5,070 556, 582 | Edfh « A AT ) nY— T THL TU R
XCEL ENERGY INC 500 464 3, 290 361, 161 | AZRHEE
NEUROCRINE BIOSCIENCES INC 84 84 815 89, 494 | EESL « AL AT ) ny— G THL TU A
NETAPP INC 205 205 1,592 174,819 | 77 ) 0 v— « A R 2 785 L OB
NEWELL BRANDS INC 375 314 902 99,071 | WA M « 7 /3L )L
NOBLE ENERGY INC 672 — — | =X —
NORDSON CORP — 48 1,081 118, 743 | EAM
NORTHERN TRUST CORP 195 176 2,135 234, 444 | FFEA R
OLD DOMINION FREIGHT LINE 91 80 2,124 233, 173 | i
0’ REILLY AUTOMOTIVE INC 72 60 3, 246 356, 343 | /N5
PACCAR INC 323 301 2, 760 303, 046 | EA
EXELON CORP 928 867 3,912 429, 484 | A F
PAYCHEX INC 302 277 2,801 307,534 | Y7 hU =T - —ER
ALIGN TECHNOLOGY INC 71 66 3,926 430,947 | ~IL AT THERE « —E R
PEPSICO INC 1,329 1,189 17,597 1,931,546 | £ 5 - fkkF - Zo33
GARMIN LTD 127 128 1,828 200, 680 | fit/AVE#E M - 7 /3L L
IPG PHOTONICS CORP 32 32 671 73,659 | 77 /0= n— R 2T B LR
COSTCO WHOLESALE CORP 421 384 14, 525 1,594, 367 | &t « ETE ST S/NE D
PRICE T ROWE GROUP INC 218 200 3,843 421, 878 | & FH 4
QUALCOMM 1,089 984 13, 242 1,453, 541 | fh « e s
EXACT SCIENCES CORP 132 147 1,630 179,016 [;wu AAAT) Juy—- 74 VAR EZS
REGENERON PHARMACEUTICALS 77 91 4,610 506, 026 UAT) ) uY= e TA T LY R
SEAGEN INC 114 114 1,782 195, 594 | E&fh - A AT ) nd— T4 THL 2V R
ARCH CAPITAL GROUP LTD 387 340 1, 357 148,998 | 1%
ROSS STORES INC 343 316 3,999 438,969 | /52
MONDELEZ INTERNATIONAL INC-A 1,373 1,213 7,710 846, 277 | £l - Ik} - #32
WILLIS TOWERS WATSON PLC 120 110 2, 880 316, 158 | {4k
BOOKING HOLDINGS INC 40 35 8,397 921, 728 | HEH Y —E R
POOL CORP — 37 1,615 177,288 | /)h5E
SET INVESTMENTS COMPANY 122 122 777 85, 375 | A FEAx
PRINCIPAL FINANCIAL GROUP 266 230 1,508 165, 592 | f#kR
SVB FINANCIAL GROUP 49 43 2, 560 281, 055 | #4417
TAC/INTERACTIVECORP 78 — — | AT 4T - s
STARBUCKS CORP 1,133 1,020 11, 621 1,275,620 | HEHFY —E R
STEEL DYNAMICS INC 182 182 1,140 125, 212 | #&hf
NETFLIX INC 417 385 19, 360 2,124,975 | AT 4 7 « pHAg
NORTONLIFELOCK INC 596 503 1,393 152,939 | V7 b =7 - H—E R
SYNOPSYS INC 143 134 3, 431 376,647 | Y 7 b7 =7 - —E X
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INTUITIVE SURGICAL INC 110 101 8, 589 942, TT1 | ~V A THEE « —E %
TERADYNE INC 160 143 1,905 209, 155 | LA « iR gl A
TEXAS INSTRUMENTS 891 799 15,172 1,665,292 | MEE{A « bl
TRACTOR SUPPLY COMPANY 112 99 1,804 198,077 | /52
TRIMBLE IMS HOLDINGS 238 211 1,647 180,805 | 77 /) ny— n— Ry =7 R LR
VIACOMCBS INC-CLASS B 539 485 2,061 226,217 | AT 4 7 « hiE
VERTEX PHARMACEUTICALS INC 245 224 4, 685 514, 270 | Efh e A AT )nY— T THL TV R
WALGREENS BOOTS ALLIANCE INC 724 633 3,333 365,929 | £« AETE LTSN D
WESTERN DIGITAL CORP 284 257 1,940 212,954 | 77 /) n¥—« n—RuxTELOHE
SKYWORKS SOLUTIONS INC 161 143 2, 441 267,927 | A « ik g i
WYNN RESORTS LTD 93 93 1,226 134, 637 | WEEH Y — b %
NASDAQ INC 109 96 1,617 177, 499 | &-FE4 il
CME GROUP INC 341 310 6, 802 746, 649 | &FEA
LKQ CORP 293 267 1, 360 149, 370 | /)52
ALLTANT ENERGY CORPORATION 241 207 1,187 130, 335 | A%k #3E
TD AMERITRADE HOLDING CORP 258 — — — | A FAmH
XILINX INC 235 209 2, 664 292,479 | HER - g Rl s A
ZEBRA TECHNOLOGIES CORP-CL A 51 46 2,292 251,613 | 77 ) uY— - n— R =T BLUHESR
ZIONS BANCORPORATION 151 — — — | #4T
ALNYLAM PHARMACEUTICALS INC 106 106 1,514 166, 212 | [E5fh A AT 7 ) ay— T4 THL T A
SIGNATURE BANK 52 — — — | #4T
LIBERTY GLOBAL PLC-A 155 155 423 46, 509 | EAUBE ) —E A
MONOLITHIC POWER SYSTEMS INC — 39 1, 356 148, 873 | (AR « = (R ARG AL
MARKETAXESS HOLDINGS INC 35 32 1, 496 164, 222 | £ Fli 4
DEXCOM INC 85 84 3,104 340, 774 | ~IV A THERR « —E R
DISCOVERY INC — A 128 128 411 45,126 | AT ¢ 7 - hEs
EXPEDIA GROUP INC 133 116 2, 059 226,033 | HEE Y —E R
LIBERTY GLOBAL PLC-C 421 336 916 100, 624 | FERAEY — B R
UNITED AIRLINES HOLDINGS INC 60 — — — | i
MELCO RESORTS & ENTERTAINMENT LTD-ADR 176 176 303 33,324 | HEE I — LR
PEOPLE’ S UNITED FINANCIAL INC 367 — — — | 1T
INSULET CORP 59 59 1,597 175, 314 | ~V A T RS « —E X
MASIMO CORP — 48 1,042 114,416 | ~/L A T RS « — %
LULULEMON ATHLETICA INC 105 107 3,482 382, 225 | MiHAVHE S - 73 LL
MERCADOLIBRE INC 42 38 5, 267 578, 167 | /I\5%
ULTA BEAUTY INC 53 45 1,561 171, 338 | /152
DISCOVERY INC-C 311 281 847 92,978 | A7 4 7 - hAE
SPLUNK INC 147 147 1,787 196,244 | V7 b =T « H—ER
VERISK ANALYTICS INC 145 133 2,314 254,005 | ¥ - HH—E R
JAZZ PHARMACEUTICALS PLC 49 49 885 97,190 | BN - AA AT ) Juy—+ G4 THA 2 Y%
NXP SEMICONDUCTORS NV 270 241 5,112 561, 108 | A « i dl i d e
SS&C TECHNOLOGIES HOLDINGS 217 193 1,428 156,767 | Y 7 k=7 « #—E &
FORTINET INC 138 122 2, 686 204,919 | Y7 ho =7 - —E R
TESLA INC 129 661 41, 382 4,542,163 | FIE)E « [ B HEL A
ENPHASE ENERGY INC — 110 1,573 172, T12 | R - = (R R
TRIPADVISOR INC 103 — - — | AT 4T - R
FACEBOOK INC-A 2,297 2,077 68, 306 7,497,355 | AT 4 7 « K
DIAMONDBACK ENERGY INC 204 — — — | =¥ —
SAREPTA THERAPEUTICS INC 71 — — — | BRI AFT ) ) ay— TATHL T A
WORKDAY INC-CLASS A 156 155 3, 546 389,242 | V7 hw T - —ER
T-MOBILE US INC 410 533 7,551 828, 878 | M &UMIE P — A
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PTC INC 99 99 1,339 146,996 | Y7 k=7 « —E R
NEWS CORP-CLASS A 334 334 903 99, 178 | AT ¢ 7 « g
HD SUPPLY HOLDINGS INC 152 — — — | 'R
CDW CORP/DE 137 119 1,982 217,551 | 77 /) uY— n—Ru =T BLUKSE
AMERICAN AIRLINES GROUP INC 99 — — — | i
KEURIG DR PEPPER INC — 595 2,202 241,764 | £ - Bkl - 282
COUPA SOFTWARE INC — 60 1,443 158,411 | Y7 k=7 « #—E R
TRADE DESK INC/THE —CLASS A — 35 2,104 230,975 | Y7 b T - h—E X
LIBERTY MEDIA CORP-LIBERTY-C 186 186 834 91,610 | AT ¢ 7 - has
LIBERTY SIRIUSXM-A 63 63 278 30,592 | AT 4 T - B
LIBERTY SIRIUS GROUP—C 152 172 751 82,446 | AT 4 T - A
OKTA INC 100 102 2,275 249,765 | Y7 b2 T - h—E X
BROADCOM INC 378 352 16, 641 1,826, 582 | auifh + ol i
MONGODB INC 46 46 1,349 148,136 | Y7 by =7 « B—E R
DOCUSIGN INC 101 155 3,133 343,897 | Y7 b =T - h—E X
WIX. COM LTD 50 50 1,301 142,896 | ¥ 7 h 7 =T « #—E R
DROPBOX INC-CLASS A 242 288 788 86,590 | Y7 by =T - —ER
FUTU HOLDINGS LTD-ADR — 43 614 67, 396 | 45 Fli4xfdh
ZOOM VIDEO COMMUNICATIONS—A — 175 5,816 638,440 | Y7 k=7 « —ER
MODERNA INC — 270 5,011 550, 088 | Edifl « A AT ) 0=+ G THL T YA
PELOTON INTERACTIVE INC-A — 217 2,397 263, 171 | WA EM « 7311
NOVAVAX INC — 57 849 93,230 | Bl A 4F) ) 0Y— G THFLTUR
FOX CORP — CLASS A 339 276 1,033 113,384 | AF ¢ 7« s
FOX CORP- CLASS B 150 150 547 60,007 | AT ¢ 7 « hig
CROWDSTRIKE HOLDINGS INC — A — 156 3,486 382,669 | V7 hw =T - —ER
LYFT INC-A — 212 1,215 133, 394 | Y&
TRADEWEB MARKETS INC-CLASS A — 90 759 83, 322 | £ FEA Al
CARLYLE GROUP INC/THE — 125 549 60, 329 | £&-Ff 4t
10X GENOMICS INC-CLASS A — 56 1,017 111, 724 | ES AA AT 7 ) ay— TATHL T A
DATADOG INC — CLASS A — 158 1,439 157,969 | Y 7 k=7 « #—E R
SEAGATE TECHNOLOGY HOLDINGS — 179 1,717 188,540 | 77 /) my—+ n— R =7k LR
PPD INC — 110 508 55,820 | B AL AT ) ) uy— G4 THA TV R
SABRE CORP 241 — — — | Y7 hy=T - P—E R
BENTLEY SYSTEMS INC-CLASS B — 139 802 88,116 | V7 by =T « h—E R
LIBERTY MEDIA CORP —-RIGHT 20 - — — | AT 4T - B
TAC/INTERACTIVECORP — 67 1,071 117,640 | A5 ¢ 7 - his
ATRBNB INC-CLASS A — 46 654 71,889 | W E P —E R
ROYALTY PHARMA PLC- CL A — 155 623 68, 405 | EEE - ALFT ) ) uY— T THLTU A
VIATRIS INC — 1,035 1,577 173, 197 | BE{ « A ATV J0Y—= T4 THL T2
CAESARS ENTERTAINMENT INC — 175 1, 886 207,097 | BE Y —E A
DRAFTKINGS INC - CL A — 156 782 85,932 | HEH I —L R
MARVELL TECHNOLOGY INC — 704 3, 402 373, 431 | Mk - s
HORIZON THERAPEUTICS PLC — 179 1,643 180, 346 | EHf - A4 AT ) ) uy—+ TATHFL T2
CYBERARK SOFTWARE LTD/ISRAEL 31 31 392 43,055 | Y 7 by =T - - R
CDK GLOBAL INC 106 — — — | YT YT - P—ER
QORVO INC 106 96 1,768 194, 095 | A « =i R E
LIBERTY BROADBAND-A — 25 417 45,874 | AT 4 7 - hEAE
LIBERTY BROADBAND-C 102 135 2, 247 246,693 | AT ¢ 7« pEAK
BIO-TECHNE CORP — 32 1, 342 147,394 | BRdh - A ATV ) 0= TATHL YA
ZILLOW GROUP INC-A — 54 650 71,370 | AT 4 7 « g3
SOLAREDGE TECHNOLOGIES INC — 46 1,186 130, 268 | MK « M RAE L
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ETSY INC - 110 1,812 198, 888 | /2
KRAFT HEINZ CO/THE 641 573 2,499 274, 330 | f2hh - fk} - 232
NOVOCURE LTD — 79 1,618 177,628 | ~JV A T HEER « —E A
MATCH GROUP INC 46 218 3,132 343,877 | AT 4 7« 4%
ALPHABET INC-CL A 285 259 61,223 6,719,934 | AT 4 7 « 2%
PAYPAL HOLDINGS INC 1,064 959 24, 961 2,739,791 | Y 7 vy =T « F—E R
SUNRUN INC - 139 622 68, 311 | EAH
ZILLOW GROUP INC-C 123 134 1,575 172,900 | AT ¢ 7 « fL48
ALPHABET INC-CL C 294 254 61,410 6,740,402 | AT 4 7 « B2
BEIGENE LTD-ADR 38 - - — | BES AAT) ) ay— TLTHL YA
7SCALER INC - 62 1,210 132,880 | Y7 hw =T « h—E X
MONSTER BEVERAGE CORP 376 342 3,229 354, 470 | 25 - fickl - 232
ROKU INC 83 97 3,377 370,692 | A7 4 7« A%
CHARTER COMMUNICATIONS INC-A 143 116 8,097 888,784 | AT 4 T IS
DATRY FARM INTL HLDGS LTD 339 — — — | & ALY
HONGKONG LAND HOLDINGS LTD 987 987 483 53,083 | A
JARDINE MATHESON HLDGS LTD 201 201 1,303 143, 092 | EAM
JARDINE STRATEGIC HLDGS LTD 205 — - — | EARM
CBOE GLOBAL MARKETS INC 106 88 987 108, 419 | 45 4 fh
i g | PR B - G W] 286,867  273,341) 3,207,182 | 352,020,332

OO K <k E> 608 601 — <68. 0%>
(HF4) FhFH R
AGNICO EAGLE MINES 234 202 1,765 160, 287 | &Hf
ALIMENTATION COUCHE-TARD -B 841 741 3,276 297,500 | Bdh « AETELTE/NED
BARRICK GOLD CORP 1, 709 1,535 4,470 406, 009 | FhF
ATCO LTD -CLASS I 52 52 228 20, 712 | At HEHE
BALLARD POWER SYSTEMS INC - 197 412 37,488 | EARM
BANK MONTREAL 615 558 7,089 643, 755 | $R1T
BANK NOVA SCOTIA 1,169 1,047 8,519 773, 617 | $R1T
NATIONAL BANK OF CANADA 332 272 2,572 233,636 | $RAT
BCE INC 153 62 372 33,831 | EXUEEY—E A
BROOKFIELD ASSEST MANAGEMENT INC, CLASS-A 1,265 1,108 6, 739 611,995 | 4%Fl 4l
BAUSCH HEALTH COS INC 278 278 1,079 98, 052 | Bl « A AT) ) ny— T THL TU R
SAPUTO INC 244 244 1,026 93,223 | A fh - BB - Z o=
BLACKBERRY LIMITED 394 394 478 43,435 | Y7 h =T - F—ER
CGI INC - CL A 233 184 1,989 180,698 | Y7 b =7 « h—E X
CCL INDUSTRIES INC - CL B 131 131 895 81,337 | #Eb
CAE INC 259 259 973 88,371 | AR
CAMECO CORP 410 268 648 58,851 | =R /LF—
ROGERS COMMUNICATIONS —CL B 350 305 1,907 173,222 | EEXGEEY —E A
CANADTAN TMPERTAL BANK 429 387 5,526 501, 818 | #¥47
CANADIAN NATURAL RESOURCES 1,223 1,027 4,301 390, 627 | = F/LF —
CANADIAN TIRE CORP —CL A 54 54 1,118 101, 558 | /)52
CANADTAN UTILITIES LTD A 103 103 360 32,719 | At
CANADIAN NATL RAILWAY CO 698 608 8,278 751, 754 | il
YAMANA GOLD INC — 816 516 46, 947 |
GILDAN ACTIVEWEAR INC 176 170 746 67,776 | MiAEEM « 7 L1
OPEN TEXT CORP 246 246 1,398 126,996 | ¥ 7 k=7 - H—E 2R
EMPIRE CO LTD A’ 152 152 630 57,261 | fdh « AIE LTS/ NIE D
RITCHIE BROS AUCTIONEERS — 102 739 67,133 | PHZ - MY —E R
FORTIS INC 426 426 2,349 213, 397 | AtE ¥
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FIRST QUANTUM MINERALS LTD 569 550 1,652 150, 086 | &S
TELUS CORP 329 329 897 81,463 | EXUAE Y —E R
GREAT-WEST LIFECO INC 237 237 883 80, 229 | fpR
IMPERIAL OIL 247 247 987 89,634 | =R/ F—
ENBRIDGE 1,939 1,731 8, 046 730, 746 | = F/LF—
IGM FINANCIAL INC 76 76 341 31, 034 | -4l
MANULIFE FINANCIAL CORP 1,901 1,630 4,115 373, 731 | 1R
LOBLAW COMPANIES LTD 179 129 959 87,173 | £ fh « AVE M TFS/INEY
MAGNA INTERNATIONAL INC 279 232 2,828 256, 837 | FEHEL - [ EHHLEL
SUN LIFE FINANCIAL INC 569 507 3,299 299, 598 | {5
FAIRFAX FINANCIAL HLDGS LTD 26 21 1,210 109, 904 | {565
METRO INC 249 188 1,102 100, 085 | £ il « ATE LT Sh/INE Y
HUSKY ENERGY INC 314 — — — | =RF—
EMERA INC 237 237 1,339 121,619 | A HE
METHANEX CORP 70 — - — | Fh
ONEX CORP 66 66 584 53,072 | A& FEAH
TC ENERGY CORP 885 823 5,082 461,569 | = F/LF —
PAN AMERICAN SILVER CORP — 184 748 67,979 | 4T
POWER CORP OF CANADA 515 515 2,031 184, 445 | FRER
QUEBECOR INC -CL B 152 152 499 45,315 | AT 4 7 - B
ROYAL BANK OF CANADA 1,372 1,228 15, 426 1,400, 893 | 11T
CP RAILWAY LIMITED 131 575 5, 648 512, 958 | i
SHAW COMMUNICATIONS INC-B 450 354 1,279 116,186 | AT 1 7 « pE48
SUNCOR ENERGY 1,473 1,321 3, 687 334,893 | =R /LF—
LUNDIN MINING CORP 622 622 807 73,310 | M
TECK RESOURCES LTD-CL B 456 405 1,208 109, 763 | FEHf
THOMSON REUTERS CORP 187 150 1,776 161,309 | P43 - HfHY—E R
TOROMONT INDUSTRIES LTD — 77 845 76, 798 | EARM
TORONTO-DOMINION BANK 1,734 1,563 13,610 1,236,010 | $R1T
WEST FRASER TIMBER CO LTD 43 78 725 65, 845 | FEHF
WESTON (GEORGE) LTD 68 68 813 73,911 | fdh « AIEMFES/NGE D
KINROSS GOLD CORP 1,253 1,084 1,061 96,416 | SEHF
INTACT FINANCIAL CORP 130 130 2,139 194, 294 | F5:BR
WHEATON PRECIOUS METALS CORP 455 395 2, 290 208, 013 | 4
CONSTELLATION SOFTWARE INC 19 16 2, 879 261,530 | Y7 ho T - B—ER
FRANCO-NEVADA CORP 182 169 3, 063 278, 203 | FEF
B2GOLD CORP - 902 557 50, 644 | kS
CI FINANCIAL CORP 186 — — — | #AEEmE
KEYERA CORP 186 186 557 50, 623 | =R /LF—
PARKLAND CORP 110 140 557 50, 601 | =FR/L¥F—
ALTAGAS INCOME LTD 243 243 584 53,123 | A3
PEMBINA PIPELINE CORP 538 456 1,783 161,937 | =R /L¥F—
DOLLARAMA INC 267 267 1,410 128, 117 | /IN5E
ALGONQUIN POWER & UTILITIES 518 518 956 86,818 | NI HHE
CENOVUS ENERGY INC 966 966 948 86, 114 | =R /¥ —
NORTHLAND POWER INC — 178 721 65,533 | A HFE
TMX GROUP LTD — 46 629 57, 154 | A& FEAxH
KIRKLAND LAKE GOLD LTD 268 234 1,226 111, 395 | &#F
IVANHOE MINES LTD-CL A — 518 460 41,809 |
INTER PIPELINE LTD 354 354 626 56,923 | =R /L F—
NUTRIEN LTD 555 489 3, 678 334, 073 | Fhsf
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CRONOS GROUP INC 159 — — — | RS A FT) ) ny— TATHL T A
LIGHTSPEED POS INC-SUB VOTE — 82 722 65,595 | V7 k=T « F—ER
WSP GLOBAL INC 94 106 1, 460 132,590 | A
TA FINANCIAL CORP INC 82 100 701 63, 746 | {3:RR
FIRSTSERVICE CORP — 36 723 65, 674 | RENPE
GFL ENVIRONMENTAL INC-SUB VT — 135 531 48,307 | pA%E « HMY—E %
OVINTIV INC 234 — — — | =¥ —
NUVEI CORP-SUBORDINATE VTG — 43 386 35,136 | Y 7 h =T « —E R
BROOKFIELD RENEWABLE COR-A - 112 582 52,926 | A4S
PRATRIESKY ROYALTY LTD 183 — — — | =¥ —
ATIR CANADA 115 138 375 34,073 | &
RESTAURANT BRANDS INTERNATIONAL INC 254 230 1,943 176, 525 | W#EH Y —E
AURORA CANNABIS INC 44 — - — | BES A AT ) ay— T4 THA YA
SHOPIFY INC — CLASS A 98 97 14, 588 1,324,781 | Y7 hD =7 « —E R
CANOPY GROWTH CORP 164 209 660 59, 944 | B - A ATV )ny—+ T4 THL TV A
HYDRO ONE LTD 322 322 992 90, 162 | /A\2s 3
i YR OSSR SRS S . ) B 35,565 __35167| 202,656 | 18, 403,218

O B <k F 82 89 — <3. 6%>
(kA1) Ta—n
ADIDAS AG 172 162 4, 862 650, 249 | Mt AVEZE M - 7L L
COMMERZBANK AG 804 943 624 83, 554 | $R1T
FRESENTUS SE&CO KGAA 404 336 1,504 201, 196 | ~JL A THERE « —E R
UNITED INTERNET AG-REG SHARE 95 95 325 43,549 | BXUBFE ) —E A
FUCHS PETROLUB SE —PREF 57 57 242 32,473 | FEHf
HANNOVER RUECKVERSICHERUNG SE 57 57 831 111, 178 | £RB&
GEA GROUP AG 133 133 477 63,910 | EAM
CONTINENTAL AG 99 99 1,207 161,536 | F@hd# - B EhH
DEUTSCHE POST AG-REG 917 853 4,759 636, 474 | JHTE
MERCK KGAA 120 105 1,557 208, 355 | BEf - A AT ) )ay— T4 THFL YA
RWE STAMM 564 553 1,727 231,051 | At HEE
SAP SE 938 902 10, 389 1,389,487 | V7 ho =7 « h—E X
E.ON SE 2,161 1,853 1, 850 247,427 | NS HEE
HENKEL AG & CO KGAA 101 87 715 95,641 | ZEE T - 28— Y F A
PUMA SE 77 92 865 115, 687 | Mt HE M - 7 /3L L
BAYER 941 838 4,379 585,698 | BEf « A A7) )ay—+ T4 THL T/ A
HENKEL AG & CO KGAA —PFD 172 144 1, 365 182, 602 | SR « 73—V F L 5
BASF SE 880 787 5, 288 707, 243 | FEh
BEIERSDORF AG 91 91 894 119, 588 | FEEM & « 73— F /LA
HOCHTTEF AG 22 — — — | B
HETDELBERGCEMENT AG 148 130 978 130, 877 | FE#f
FRESENIUS MEDICAL CARE AG & CO KGAA 199 174 1, 149 153,708 | ~/L A THERS « —E R
ALLIANZ SE-REG 398 355 7,737 1,034, 875 | {4k
DEUTSCHE LUFTHANSA-REG 232 232 248 33, 259 | i
MUENCHENER RUECKVERSICH. 138 123 2,921 390, 784 | {4k
VOLKSWAGEN STAMM 32 24 745 99, 743 | HEHE - HEJHNL
VOLKSWAGEN AG-PFD 179 163 3, 687 493, 119 | H@heE - B @haii,
DAIMLER AG 874 733 5, 622 751,999 | HEhe - H @hEE,
NEMETSCHEK SE — 54 333 44,619 | VY7 by =T« R
THYSSEN KRUPP 330 — - — | FEH
SIEMENS 731 660 8,915 1,192, 364 | &AM
DEUTSCHE BANK NAMEN 1,905 1,772 2,188 292, 735 | £ FE4Fl
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% i o mlw  om— M # % i
(EHR) (EHD) | 44 15 2 & %8 *K%*ﬁ%ﬁm%

BAYERISCHE MOTOREN WERKE AG 319 286 2,501 334,554 | BB - A B
BAYERISCHE MOTOREN WERKE-PFD 49 49 373 49,995 | HEYTE - HEYHLELS,
DEUTSCHE TELEKOM 3,193 2, 850 4,869 651, 249 | EAGMIE T —E A
SARTORIUS AG-VORZUG 32 22 904 120,908 | ~/V A4 T Hge « —E R
INFINEON TECHNOLOGIES 1,222 1,123 3,732 499, 127 | Mk « et ik i
RATIONAL AG — 4 359 48, 111 | EAM
CARL ZEISS MEDITEC AG - BR 34 34 520 69, 657 | ~IL A T HERE - — X
BECHTLE AG — 25 405 54,271 | Y 7 R =7 « #—E R
DEUTSCHE BOERSE 182 165 2,214 296, 209 | &-FHE4
PORSCHE AUTOMOBIL HOLDING SE 140 140 1,281 171,400 | EBHE « [ B EEE
FRAPORT AG 35 - - — | T
WIRECARD AG 113 - — — | Y7 ro=T - H—E R
LANXESS 72 72 447 59, 848 | #kf
MTU AERO ENGINES AG 47 47 1,014 135, 651 | EAR
DEUTSCHE WOHNEN SE 337 280 1, 467 196, 266 | A~@hpE
SYMRISE AG 124 114 1,251 167,384 | #Hf
BRENNTAG SE 152 125 964 129, 002 | EAY
EVONTK INDUSTRIES AG 197 197 582 77,856 | SEHf
TELEFONICA DEUTSCHLAND HOLDI 669 987 222 29,823 | EEXUBEEY —E A
LEG IMMOBILIEN SE — 69 843 112, 867 | A@hpE
KION GROUP AG 58 58 513 68, 686 | LA
VONOVIA SE 495 450 2,321 310, 493 | REhRE
KNORR-BREMSE AG 41 68 695 93, 062 | EAM
STEMENS HEALTHINEERS AG 148 245 1,136 151,992 | ~ /LA & T RS « Y —E R
METRO AG 137 — - — | Bl - EIGLTEE/NGED
TEAMVIEWER AG — 141 455 60,982 | Y7 h =T« F—E R
SIEMENS ENERGY AG — 361 945 126, 390 | EAH
ZALANDO SE 139 139 1,227 164,104 | /52
SCOUT24 AG — 74 500 66,912 | AT ¢ 7 - pEAH
COVESTRO AG 150 172 988 132,222 | b
HELLOFRESH SE — 138 1,024 137, 067 | /]noE
UNIPER SE 201 73 221 29, 557 | Atk HE
DELIVERY HERO SE 114 134 1, 492 199, 581 | /)h5E
s RO B - & wm[ 22,205] _ a1,283] 113,879 [ 15,230,237

& K <l SR> 57 60 — <2. 9%>
42V 7)
ASSICURAZIONT GENERALI 1,093 975 1,643 219, 803 | 15k
INTESA SANPAOLO 14, 606 14, 414 3,472 464, 407 | 71T
UNICREDIT SPA 1,853 1, 890 1,983 265, 297 | #4497
MEDTOBANCA 539 539 527 70, 588 | $R1T
LEONARDO SPA 354 — — — | BARM
ENEL 7,846 6,929 5, 642 754,631 | AN HFE
ENT 2,484 2,185 2,205 295, 007 | =R /L¥F—
SNAM SPA 2,036 1,894 915 122, 408 | A%S ¥
TELECOM ITALIA ORD 8, 525 8, 525 374 50, 134 | XU
TELECOM ITALIA RNC 4,701 4,701 220 29,495 | BRUBE—E R
ATLANTIA SPA 514 465 729 97, 528 | i
TERNA SPA 1, 302 1,302 816 109, 204 | At HFH
RECORDATI SPA 114 98 451 60, 376 | ERS AL 4TS Juy— T THA LY R
AMPLIFON SPA — 116 449 60, 125 | ~VAT T iR « —E R
PRYSMIAN SPA 211 211 599 80, 153 | EAY
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(EHK) (BB | 44 15 1 4 41 | FEBILEH

DIASORIN SPA — 20 298 39,934 | ~VAT TSR - P—E R
MONCLER SPA 157 182 1,057 141, 420 | MHAVHEWM - 7w
NEXI SPA — 413 689 92,155 | V7 by =T « F—ER
FINECOBANK SPA 531 531 726 97, 115 | $R4T
POSTE ITALIANE SPA 460 460 529 70, 833 | 1R
INFRASTRUTTURE WIRELESS ITAL — 303 279 37,333 | lEREEY —E R
DAVIDE CAMPARI-MILANO SPA 644 — - — | A - R 2Nz
PIRELLI & C SPA 390 — — — | BB - BEEEA
TN U S S -S| I S 18,369 | __ 46,163 | 23,612 | 3,157,956

& W K <l =R> 19 20 — <0. 6%>
(77 R)
BOUYGUES ORD 193 214 716 95, 768 | EAN
AIR LIQUIDE 453 404 5,651 755, 773 | FH
VEOLTA ENVIRONNEMENT 526 434 1,123 150, 309 | AZEH ¥
LOREAL 240 216 8,036 1,074, 868 | FREF i + 73—V F L
LVMH 265 240 15, 767 2,108, 731 | WA M - 7L L
DASSAULT AVIATION SA 2 2 219 29, 369 | EAM
THALES SA 96 96 813 108, 862 | E A
CAPGEMINT SA 154 139 2,136 285,734 | Y7 b =T « —ER
CASINO GUICHARD PERRACHON 58 — — R R AN
INGENICO GROUP 62 — — — | 77/ 8V— "= RU =T B LR
PUBLICIS GROUPE 214 170 947 126,755 | AT 4 7 « fE48
FAURECTA 59 109 493 66,049 | BEhH - FBYHELS,
BOLLORE 618 836 355 47,543 | AT 4 7 - B
MICHELIN 164 138 1,738 232,463 | BB « A B
PERNOD-RICARD 199 182 3,302 441,634 | B - fOEF - o8Nz
RENAULT SA 173 173 592 79,238 | B@hE - B EHHELL
REMY COINTREAU 23 23 407 54,507 | f&dh - Bk - o3z
SEB SA 20 22 351 46,999 | MATHEEM - 731 L
VINCI S.A. 494 459 4, 290 573, 776 | &AL
SCHNEIDER ELECTRIC SE 530 465 6,074 812, 418 | &AM
VIVENDI 773 612 1,831 244,900 | AT 4 7« fAE
TOTAL SE 2,295 2,170 8, 280 1,107,385 | =R/L¥F—
VALEO SA 193 215 581 77,802 | HEYEL - [ BYELERL
ORANGE 1,881 1,715 1,797 240, 330 | ERUBE T — 1 %
HERMES INTERNATTONAL 30 27 3,124 417, 839 | M AEE - 7 /3L L
DASSAULT SYSTEMES SA 125 114 2,156 288,406 | Y7 b =T - —E X
KERING 72 64 4,846 648, 235 | MAE#E - 7 /3L L
CNP ASSURANCES 118 162 245 32, 858 | Rl
CARREFOUR 592 525 877 117,354 | A fi « TG LFRE/NED
ATOS SE 97 97 535 71,639 | Y7 k=7 « h—ER
SANOFT 1,079 975 8,579 1,147,391 | BES - A4 FT7 ) ny— T4 THL T/ A
ACCOR 179 144 472 63,171 | HEH— LR
SOCIETE GENERALE 790 678 1,780 238, 185 | #4471
TELEPERFORMANCE 57 47 1,488 199, 117 | P52 - HEMH—E 2
EURAZEO SA 33 33 243 32,594 | A FE AR
SODEX0 81 81 644 86,211 | HEH P — LR
AXA SA 1, 859 1, 668 3, 805 508, 995 | FER
PEUGEOT SA 528 - — — | BBV - BB
JC DECAUX SA 95 — - — | AT 4T - s
ESSILORLUXOTTICA 272 251 3, 589 480, 091 | it Al % - T8 L L
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) (BB | 44 15 1 4 41 | FEBILEH

CREDIT AGRICOLE SA 1,074 1,074 1,322 176, 805 | $R4T
BNP PARIBAS 1,101 970 5,483 733, 382 | $R4T
ORPEA — 43 447 59,816 | ~L A7 TR « —E &
SAINT-GOBAIN 453 439 2,424 324, 275 | EAR
WENDEL 20 20 232 31,059 | & Fl 4
ILIAD SA 12 12 168 22,589 | EKUEEY—E R
DANONE  (GROUPE) 592 546 3,194 427,223 | B dh - BREF - Z 32
SAFRAN SA 315 284 3,526 471, 600 | & AR
ENGIE 1,710 1,582 1, 940 259, 559 | AR HE
ALSTOM 187 243 1,130 151, 177 | @ AR
EUTELSAT COMMUNICATIONS 119 — — — | AT 4T -
ELECTRICITE DE FRANCE 613 395 458 61,338 | AfwHE
TPSEN 27 35 302 40, 463 | ERE A AT )uy— FTATHFAZ YA
ARKEMA 75 59 646 86, 523 | M
LEGRAND SA 245 217 1,872 250, 484 | &AM
ETIFFAGE 72 79 721 96, 477 | AWM
ADP 23 23 265 35, 552 | i
NATIXIS 699 897 364 48,709 | #FEAx L
UBTSOFT ENTERTAINMENT 93 70 423 56,645 | AT 4 T« LA
SCOR SE 133 133 356 47,667 | IR
BUREAU VERITAS SA 250 250 631 84,401 | P43 - MY —E R
GETLINK 441 441 571 76, 379 | &
SUEZ 280 325 650 86,996 | A
EDENRED 227 227 1,028 137,891 | Y7 bD =7 « H—ER
BIOMERIEUX 41 41 395 52,910 | ~V AL T g « P —E R
LA FRANCAISE DES JEUX SAEM — 81 375 50,206 | {HEH D —E A
WORLDLINE SA 127 203 1, 604 214,626 | Y7 h =T - —E X
SARTORIUS STEDIM BIOTECH 30 24 860 115,107 | B A4 AT 7 ) uy— e TATHL T A
AMUNDT SA 62 62 454 60, 742 | FFEAxR
T N S 2,744 22,705] 129,756 | __17,363, 631

g W B <t > 67 64 <3. 4%>
(F7 %)
AIRBUS SE 561 501 5,416 724, 377 | EAR
ASM INTERNATIONAL NV — 42 1,080 144, 548 | Mff « Ak
RANDSTAD NV 123 112 716 95, 868 | pH¥E - HfH—E R
KONINKLIJKE AHOLD NV 1,032 874 2,083 278,604 | B« ATE ML S/INGE D
AKZO NOBEL 195 153 1, 600 214, 048 | FEH
WOLTERS KLUWER 257 229 1,807 241,668 | ¥ - H—E 2
QTAGEN N. V. 218 218 887 118,696 | E¥fh - A 4T ) )ny—+ T4 THL U A
KONINKLIJKE DSM NV 171 149 2, 256 301, 850 | Fht
VOPAK 63 63 247 33,053 | = FR/LF—
AEGON 1, 662 1, 662 645 86, 277 | {4
ASML HOLDING NV 407 361 19, 951 2,668, 358 | HAEL{A « A R BLELE E
KPN  (KON. ) 3, 543 2, 829 774 103, 602 | FEAUAEY —E R
STMICROELECTRONICS 662 550 1,688 225, 837 | AEAR - i pREl i d
KONINKLIJKE PHILIPS 872 772 3,578 478,592 |~V AT KT #~t 3
ING GROEP NV-CVA 3,778 3,434 3,920 524, 339 | #47
HEINEKEN NV 243 224 2,199 294, 097 | £ 8h - Ik} - Z32
HEINEKEN HOLDING NV 107 107 888 118,785 | At « Bk -+ Z 3=
UNILEVER NV 1,405 - — — | FEEME =Y VL
FERRART NV 112 101 1,760 235,439 | AB)H -« B B HE
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CNH INDUSTRIAL NV 930 930 1,311 175, 360 | EAM
PROSUS 458 430 3,651 488, 388 | /g
JDE PEET’S BV — 70 226 30,285 | Afh « fREL - Z Xz
DAVIDE CAMPARI-MILANO NV - 490 517 69, 147 | £ dh - BOEL - Z N3
NN GROUP NV 276 226 942 126, 100 | 1R
ARGENX SE — 41 963 128,795 | EES - A4 AT/ ) 0y—+ FATHL T2
STELLANTIS NV 1,113 1,701 2, 740 366, 557 | HEhEL - [H B EHCE
JUST EAT TAKEAWAY 113 113 843 112,743 | /52
ABN AMRO BANK NV-CVA 531 399 437 58, 537 | 74T
EXOR NV 103 103 731 97, 843 | £ FE 4l
ALTICE NV -A 500 — — — | BRBEET—E R
ADYEN NV 10 16 3, 169 423,830 | Y 7 k=7 - —E R
R CIE . K 19, 456 16,910 67, 037 8, 965, 637
S A A 5 ar| T Gl = R
(AA V)
TBERDROLA SA 5,905 4,983 5,633 753, 413 | AR FE
ENDESA 317 259 614 82, 148 | A HHE
BANKINTER SA 588 — — — | #4T
BANCO BILBAO VIZCAYA 6,474 5, 769 2,957 395, 523 | #4417
NATURGY ENERGY GROUP SA 301 233 500 66,932 | AL
REPSOL SA 1,330 1,273 1,396 186, 710 | =R /LF—
BANCO SANTANDER SA 15, 998 14, 703 5,073 678, 539 | 4T
RED ELECTRICA CORPORACION SA 396 396 650 87,032 | AL
TELEFONICA 4, 381 4, 346 1,752 234,406 | ERME—E 2
INDITEX 1,019 950 3,034 405, 809 | /152
ENAGAS 252 252 487 65, 199 | A%sH2E
SIEMENS GAMESA RENEWABLE ENERGY 251 224 608 81, 342 | EAM
ACS ACTIV. CONST. Y SVCS 220 196 498 66, 633 | EAN
GRIFOLS SA 276 276 632 84,604 | ERS - AL AT ) Juy— T4 THA LY R
FERROVIAL SA 460 410 983 131,579 | @AM
MAPFRE SA 909 — - — | R
BANCO DE SABADELL SA 4, 496 — — — | #8177
CATXABANK 3, 286 3,801 1,080 144, 446 | $817
EDP RENOVAVEIS SA - 214 418 55,981 | A3
AMADEUS IT GROUP SA-A SHS 418 390 2,423 324,162 | Y7 b =T - h—E X
BANKIA SA 1,100 — — — | #17
FERROVIAL SA-RTS — 471 9 1,257 | @A
FERROVIAL SA-RTS 460 — — — | BARM
AENA SME SA 65 65 935 125, 114 | 1#iif
CELLNEX TELECOM SA 246 414 2,063 276, 022 | HAUBEE Y —E R
DN T S . B B 49,159 39,636 | 31,754 | 4,246,861
W K <t E> 23 20 — <0. 8%>
(¥ —)
UMICORE 176 176 869 116, 335 | F&hf
KBC GROEP NV 240 210 1,414 189, 144 | $4T
SOFINA — 12 417 55, 797 | 4 Fli4xfih
SOLVAY SA 69 69 767 102, 612 | 3Ehf
UCB (GROUPE) 124 118 915 122,479 | &b A AT 7 ) uy— TATHL T A
COLRUYT SA 54 54 270 36,241 | it « AIGMLFES/INGED
GROUPE BRUXELLES LAMBERT SA 82 106 989 132, 311 | & FE 4
AGEAS 160 160 853 114, 130 | f7:Fs




NEKRRXAOTIIR IVY—T72F —F218—
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% i o omlw w1 # % i
(EH) (B | 4 15 2t 4 % *K%*ﬁ%ﬁm%
PROXIMUS 131 131 219 29,393 | BRIEE—E R
GALAPAGOS NV 43 — - — | ER& A AT ) Y= T TR
ELIA GROUP SA/NV — 29 261 34,933 | AzEFE
TELENET GROUP HOLDING NV 49 — - — | AT 4T -
ANHEUSER-BUSCH INBEV SA/NV 728 637 3,976 531, 822 | £ f5h « Bk} - #33
R N D S - . B 1,860 | ____ L706 | 10,955 | 1,465,202
O <tk > 11 11 — <0. 3%>
(A=A KVUT)
OMV AG 149 125 597 79,920 | =R F—
VERBUND AG 74 64 488 65,313 | AIEHEE
VOESTALPINE AG 124 71 263 35,276 | #Hf
ERSTE GROUP BANK AG 275 239 812 108, 699 | 71T
RAIFFEISEN BANK INTERNATIONAL AG 124 124 244 32,689 | $R1T
ANDRITZ AG 52 — — — | BARM
- B & H 801 625 2, 406 321, 899
O e R ECSE Ee [T 6] S 1%
nwrvr70N)
EUROFINS SCIENTIFIC 11 124 1,091 145,973 | Bt A AT 7 ) ay— TATHL T A
TENARIS SA 406 406 380 50,861 | =L F—
SES 313 — - — | AT 4T - s
ARCELORMITTAL 662 616 1,633 218, 456 | FEHt
AROUNDTOWN SA 1,113 940 651 87, 133 | REhpE
INPOST SA — 124 199 26, 621 | i
o s R B & ] 2,507] 212] _3,955] 529, 046
O <tk > 5 5 — <0. 1%>
(74T K)
KESKO 0YJ-B SHS — 255 729 97,580 | Bbh « AT A/INED
WARTSILA OYJ 343 419 464 62, 142 | AWM
UPM KYMMENE OYJ 506 456 1,428 191,079 | ##f
STORA ENSO 0YJ R 547 547 800 107, 096 | #EkF
SAMPO OYJ-A SHS 430 430 1,681 224, 903 | 1R
FORTUM OYJ 419 419 993 132,811 | A%gH2E
ELISA A 155 133 651 87,066 | H5IE(F T —E A
NELES 0YJ 95 — - — | BARM
NOKIA 0YJ 5, 456 4, 506 1,928 257,931 | 77 /B Y—« n—RU =7 8 L OHEE
NESTE OIL OYJ 401 372 2,014 269, 393 | =R F—
NOKIAN RENKAAT OYJ 102 — — — | BB - BB H A
KONE 0YJ-B 322 290 1,938 259, 303 | EAH
ORION 0YJ-CLASS B 98 98 357 47,746 | EER - A FF) ) ud— AT, TUR
g oo KB & m] 8,830 190 12,988 | 1,737,054
B B <l E> 12 11 — <0. 3%>
(TANTR)
KINGSPAN GROUP PLC 153 144 1,131 151, 265 | EAM
CRH PLC 800 647 2,782 372,064 | FEht
KERRY GROUP PLC-A 146 130 1, 449 193,903 | fdh - Bk« Zox2
SMURFIT KAPPA GROUP PLC 195 230 1,004 134, 280 | ##f
BANK OF IRELAND GROUP PLC 840 — — — | #R¥17
AIB GROUP PLC 702 — — — | #R17
FLUTTER ENTERTAINMENT PLC 72 145 2,229 298, 235 | HEHE Y —E X
- B . & 2, 909 1,298 8, 596 1, 149, 749
MO R R R COE RS i S i 0.2
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ENERGIAS DE PORTUGAL SA 2, 359 2,257 1,078 144, 258 | AtEH ¥
GALP ENERGIA SGPS SA-B SHRS 491 491 505 67,667 | =R/LF—
JERONIMO MARTINS 249 249 395 52,834 | A - AIE T S/INGED
oo KB & m] 3,100] 2,98 ] L9 261,760
W B <t > 3 3 — <€0. 1%>

e B - & E ] 184,195] 163,471 406,924 54,422, 038

! & W K <t => 237 233 — <10. 5%>
(XU R) TA %) ARV R
ANTOFAGASTA PLC 358 358 553 86, 170 | b4
ASHTEAD GROUP PLC 420 370 1,906 296, 653 | & AR
SEVERN TRENT PLC 250 224 551 85, 757 | NS H3¥E
BHP GROUP PLC 2,028 1,824 3, 872 602, 537 |
BARRATT DEVELOPMENTS PLC 964 964 729 113,539 | MHAIHE R/ -« 7 /3L v
BUNZL PLC 332 248 568 88, 459 | EAN
AVIVA PIC 3,812 3,327 1, 368 212, 889 | 4K
CRODA INTERNATIONAL PLC 134 131 916 142, 571 | &#F
DIAGEO 2, 245 2,008 6, 835 1,063, 567 | B fh - ok} - Z/32
SCHRODERS PLC 117 117 419 65, 276 | - FEAfL
DCC PLC 91 91 546 85,039 | &AW
BAE SYSTEMS PLC 3,087 2,601 1,369 213,126 | &AW
BRITISH AMERICAN TOBACCO 2,193 1,882 5,107 794, 780 | B fh - K - Z 32
HALMA PLC 371 310 809 125,886 | 77 ) 0 v— « nm R = 735 L OB
STANDARD CHARTERED PLC 2, 547 2,124 1,078 167,861 | 81T
IMPERIAL BRANDS PLC 914 809 1,295 201, 622 | 28t - fk} - 232
JOHNSON MATTHEY PLC 168 168 513 79,852 | FEHf
ANGLO AMERICAN PLC 960 1, 089 3,415 531, 445 |
COMPASS GROUP PLC 1,517 1,556 2,503 389,519 | W& —E R
HSBC HOLDINGS PLC (GB) 19, 413 17, 544 7,988 1,242,959 | $R1T
LEGAL & GENERAL GROUP 5,501 5, 145 1,462 227,617 | 1R
UNILEVER PLC 1,062 2,270 9, 598 1,493, 475 | FREF G + 73— Y F L
MEGGITT PLC 662 — - — | BARM
MORRISON SUPERMARKETS 2,093 2,093 370 57,613 | A fh - AEIEMLFHES/NTED
UNITED UTILITIES GROUP PLC 671 585 576 89, 655 | AL HE
RSA INSURANCE GROUP LTD 865 972 665 103, 571 | 1Bk
ASSOCTATED BRITISH FOODS PLC 367 334 777 120, 948 | £ « fckl » Z8=
PEARSON 663 663 542 84,414 | AT 4 T - RS
PERSIMMON PLC 315 256 811 126, 297 | Mt EE A - 7 3L L
PRUDENTTAL 2, 468 2,253 3, 382 526, 270 | {5k
RIO TINTO PLC REG 1,078 960 5, 827 906, 721 | FEf
VODAFONE GROUP PLC 25, 147 23, 595 3,027 471,057 | EEAIEE—E A
RECKITT BENCKISER GROUP PLC 679 605 3, 854 599, 807 | FRLH G+ /— Y F LM
RELX PLC 1, 859 1,668 3, 068 477,430 | P - HY—E 2
RENTOKIL INITIAL PLC 1,810 1,404 665 103, 566 | F3¥E - HMY—E 2
NATWEST GROUP PLC 4, 790 3,691 764 118,899 | 11T
ST JAMES’S PLACE PLC 447 505 706 109, 888 | 454l
SSE PLC 1,003 922 1,423 221, 445 | NS HFE
BP PLC 19, 381 17,576 5, 381 837,307 | =R /X —
SAGE GROUP PLC 1,113 952 625 97,273 | Y 7 h U =7 « F—E R
SMITHS GROUP PLC 371 371 575 89, 559 | &AM
LLOYDS BANKING GROUP PLC 66, 371 61,902 3, 088 480, 543 | 4T
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TAYLOR WIMPEY PLC 2, 705 3, 559 610 94, 927 | WHATHE M « 731 L
TESCO PLC 9,196 6, 660 1,486 231, 353 | AL « AETELEA/INEY
31 GROUP PLC 881 881 1,095 170, 435 | £ Fli &
SMITH & NEPHEW PLC 830 685 1,056 164, 423 | ~V A7 TR - P —E
GLAXOSMITHKLINE 4,775 4, 300 5, 780 899, 465 | Eddh « A AT ) nY = T THATUR
WEIR GROUP PLC/THE 185 — - — | BARM
WPP PLC 1,130 1,130 1,101 171,354 | AT 4 7 « B
ASTRAZENECA 1,255 1,131 9,106 1,416,990 | EEf - A AT ) ny— T THL zU R
BT GROUP PLC 8,172 7,694 1,345 209, 351 | BEUBE Y — 1 2
CARNIVAL PLC 267 — — — | WHE—E 2
NATIONAL GRID PLC 3, 340 3, 067 2,881 448, 297 | NG EH#
MARKS & SPENCER GROUP PLC 2,052 — — — | /e
BARCLAYS 16, 694 15, 162 2,776 431,985 | #4T
INTERTEK GROUP PLC 154 138 753 117,314 | B2 - MY —E 2
BURBERRY GROUP PLC 404 297 636 98,963 | MIAW M - 7L L
NEXT PLC 132 114 935 145, 573 | /52
ROLLS-ROYCE HOLDINGS PLC 1,490 7,861 841 130, 906 | AT
KINGFISHER PLC 1,709 1,985 715 111, 333 | /52
ITV PLC 2, 954 — — — | AT T
LONDON STOCK EXCHANGE GROUP 302 275 2,089 325, 175 | &4t
SAINSBURY (J) PLC 1,483 1,483 393 61,302 | At « AIEMTEA/INIE D
G4S PLC 1,325 — — — | P - M- R
ADMIRAL GROUP PLC 162 162 477 74,335 | {RBR
THE BERKELEY GROUP HOLDINGS 105 118 553 86, 121 | MitAH#EM « 7311
CENTRICA PLC 4, 405 — — — | A EE
ROYAL DUTCH SHELL PLC-A SHS 3,998 3, 542 4,766 741,731 | TR F—
ROYAL DUTCH SHELL PLC-B SHS 3,573 3, 200 4,108 639, 327 | =R /L¥—
INTERCONTINENTAL HOTELS 160 160 789 122,827 | {HEHE I — L A
WHITBREAD PLC 116 174 554 86,319 | HEE Y —E A
HIKMA PHARMACEUTICALS PLC — 164 402 62,572 | ERS - AL AT ) Juy— T THA TV R
TUI AG-DI 379 — — — | WHE—E 2
STANDARD LIFE ABERDEEN PLC 2,333 2,109 580 90, 278 | £ Ff 42l
EXPERIAN PLC 874 791 2,139 332,944 | ¥ - HH—E R
MONDI PLC 477 367 699 108, 900 | 44
HARGREAVES LANSDOWN PLC 330 330 548 85, 287 | £ F 4l
0CADO GROUP PLC 446 446 842 131, 127 | /1N58
GLENCORE PLC 10, 330 8, 756 2,814 437,992 | FEHF
ENTAIN PLC 592 496 818 127,381 | W EH—E R
EVRAZ PLC 430 430 274 42, 660 | F#EHf
EASYJET PLC 116 — — — | T
DIRECT LINE INSURANCE GROUP 1,137 1,137 338 52, 604 | fRBR
COCA-COLA HBC AG-CDI 179 179 461 71,792 | Bt - BB - o=
AVEVA GROUP PLC 67 109 381 59,436 | Y 7 h =T « —E R
MICRO FOCUS INTERNATIONAL 290 — — o ANV E VR o
PHOENTX GROUP HOLDINGS PLC — 510 375 58, 375 | fkR
FERGUSON PLC 222 194 1, 860 289, 559 | EA
M&G PLC 2,291 2,291 560 87, 161 | £ Fli4xfih
INFORMA PLC 1,179 1,411 767 119,499 | AT 4 7 « #48
WHITBREAD PLC-NIL 58 — — — | HWEEY—E R
AUTO TRADER GROUP PLC 973 973 546 85,043 | AT 4 7 - hEAE
SPIRAX-SARCO ENGINEERING PLC 72 55 700 108, 963 | EAY
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FLUTTER ENTERTAINMENT PLC 46 — — — | WHEEF—E 2
MELROSE INDUSTRIES PLC 4,084 4, 566 788 122,704 | A
JD SPORTS FASHION PLC 320 413 390 60, 836 | /INE
i ap |EROC B - W] 281,854 256,015| 150,692 | 23,447,822
B K <l k> 94 84 — <4.5%
(AL R) TAL AT T
BARRY CALLEBAUT AG-REG 2 2 573 69,908 | A - fOk - & 32
LINDT & SPRUENGLI AG-PC 1 0.82 696 84,871 | A fh « BCEL - # =
CHOCOLADEFABRIKEN LINDT-REG 0.1 0.1 901 109, 840 | &t - OBk« Z 3=
ROCHE HOLDING AG-BR - 27 952 116,085 | B A{ 4T/ ) 0y—+ T4 THFL T2
HOLCIM LTD — 453 2, 447 298, 346 | Fht
BALOISE HOLDING AG — REG 48 43 653 79, T12 | fRBR
STRAUMANN HOLDING AG-REG 10 - — — | VAT T HER - B
SWATCH GROUP AG/THE-REG 39 39 245 29,909 | MAWEM « 731 L
VIFOR PHARMA AG — 44 589 71,888 | Eih A AT )uy— TATHL TV A
EMS—CHEMIE HOLDING AG-REG 8 5 485 59,130 |
SWISS PRIME SITE-REG 74 74 689 84, 101 | RBhpE
PARGESA HOLDING SA-BR 33 — — — | FAEER
DUFRY AG-REG 38 — — — | /h5e
SCHINDLER HOLDING AG-REG 21 21 552 67, 355 | EAN
BANQUE CANTONALE VAUDOIS—REG — 28 242 29,539 | $R4T
SIKA AG-BR 122 125 3,627 442, 252 | Fht
SGS SA 5 5 1,424 173,647 | P - HMHP—E 2
SWISSCOM 24 21 1,112 135,654 | FEXUEEY —E A
GEBERIT AG-REG 34 29 1,937 236, 244 | WA
GIVAUDAN-REG 8 7 3,199 390, 096 | F4t+
ZURICH INSURANCE GROUP AG 143 127 4,824 588, 171 | 1Rk
NOVARTIS 2,053 1,919 15, 282 1,863,077 | EEfh - A AT ) ny—+ G THL 2U R
ABB LTD 1,768 1, 490 4,572 557, 446 | AN
ROCHE HOLDING GENUSS 671 608 19, 205 2,341,345 | BER - A 4TS )ny—+ 54 THA TV R
ADECCO GROUP AG-REG 132 145 909 110, 859 | pH3E - Y —E 2
HOLCIM LTD 475 — — — | FH
CLARIANT AG-REG 173 173 338 41,295 | F#EHf
NESTLE SA - REGISTERED 2,839 2, 487 27, 646 3,370, 336 | A - B - &3
TEMENOS AG - REG 65 65 907 110,649 | Y 7 b =7 « —E 2R
SONOVA HOLDING AG-REG 51 46 1,491 181,828 | ~/L A THERE - —E R
KUEHNE & NAGEL INTL AG-REG 50 45 1, 390 169, 570 | &
STRAUMANN HOLDING AG-REG — 8 1,204 146, 796 | ~/L A7 T g - —E X
CREDIT SUISSE GROUP AG 2,416 2,133 2,102 256, 289 | &4
SWATCH GROUP AG (BEARER) 24 24 809 98, 681 | MHATHE M - 731 L
LONZA GROUP AG-REG 69 65 3, 806 464, 058 | BEfh « A AT ) 0= T THL TU A
SWISS LIFE HOLDING AG-REG 32 28 1,337 163, 067 | 17:f
VIFOR PHARMA AG 44 — — — | ERS A AT ) uy— e TATHA TV R
PARTNERS GROUP HOLDING AG 18 19 2,639 321, 813 | & FH4
SCHINDLER HOLDING-PART CERT 37 37 1,009 123,015 | @AM
LOGITECH INTERNATIONAL-REG — 146 1,627 198,373 | 77 /) nv—+ n— R0 = 7E L OHHR
CIE FINANCIERE RICHEMON SA-(REGD) 487 459 5,021 612, 139 | Mt H# M - 7L L
JULIUS BAER GROUP LTD 211 188 1,158 141, 218 | 4 Fli 4=l
SWISS RE LTD 283 246 2,148 261, 937 | 1Rk
ALCON INC 393 426 2,677 326, 374 | ~LV AT THERE « —E R
UBS GROUP AG 3, 701 3, 150 4, 629 564, 342 | # A
iR o | E - & W] 16,620 14,980 127,071 ] 15,491,273
! O B < R> 39 40 - <3. 0%
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(AT =—F ) VS aZA:
ATLAS COPCO A 636 583 29, 662 391, 539 | EAY
LUNDBERGS AB-B SHS 72 72 3,715 49, 047 | - FE 4R
SKF AB-B 354 354 7,966 105, 152 | & A
SKANDINAVISKA ENSKILDA BANKEN A 1,557 1,384 14, 864 196, 214 | 11T
SWEDBANK AB-A 867 725 11, 061 146, 013 | $R1T
SCA SV CELLULOSA B - 569 7,918 104, 523 | #EHf
VOLVO AB-A SHS - 135 3,048 40, 243 | EAM
VOLVO B 1,530 1,232 27,016 356, 619 | AR
SWEDISH MATCH AB 160 1,272 9, 799 129, 357 | £ » ik « Z8=
TELE2 AB-B SHS 500 500 5,661 74,729 | EEKIBEEY—E*
ELECTROLUX AB-SER B 181 212 5,032 66, 425 | MATHEEM - 73 L
SECURITAS B 228 295 4,019 53,056 | F3E - HMY—E 2
INVESTOR AB-B SHS 439 1,576 30, 105 397, 398 | 4%-Fl &l
HENNES & MAURITZ B 773 659 14,179 187, 174 | /58
ASSA ABLOY AB-B 1,017 865 22,173 292,691 | @AM
SVENSKA HANDELSBK A 1,503 1,311 12, 466 164, 551 | #R1T
ERICSSON (LM) B 2,987 2,538 28, 264 373,097 | 77/ ny— n—= Ry =7 BLUHESR
SANDVIK AB 1,007 966 21,376 282, 174 | &AM
TELIA CO AB 2,578 2, 306 8,510 112, 341 | EXGEE Y —E A
SKANSKA B 285 320 7,515 99, 201 | EAM
LUNDIN ENERGY AB 172 172 4,906 64, 766 | =R /L F—
BOLIDEN AB 239 239 7,974 105, 257 | &Hf
ALFA LAVAL AB 256 272 8, 453 111, 580 | &AM
KINNEVIK AB - B 236 187 5, 654 74, 639 | A FE AR
MILLICOM INTL CELLULAR-SDR 86 - — — | EmRUEE Y-
FASTIGHETS AB BALDER-B SHRS - 94 4,942 65,239 | REhpE
ICA GRUPPEN AB 79 94 3, 866 51,037 | fudh « NG/ NED
HUSQVARNA AB-B SHS 387 387 4,742 62,597 | MHATH#EM - 731 L
ATLAS COPCO B 365 319 13, 823 182, 465 | G At
INDUSTRIVARDEN AB-A SHS - 101 3, 426 45, 235 | 45 FE 4Rl
INDUSTRIVARDEN AB-C SHS 167 111 3, 627 47, 881 | 45 FE 4 filt
HEXAGON AB-B SHS 265 1,697 20, 169 266,241 | 77 /) n Y= n— Ry =T E LS
EPIROC AB-A 538 580 10, 998 145, 178 | &AM
EPIROC AB-B 299 379 6, 396 84, 432 | EAR
ESSITY AKTIEBOLAG-B 570 494 14, 228 187,819 | FEEA & « 73—V F /L
EQT AB - 201 6,074 80, 187 | #-FH4xfil
EVOLUTION AB — 140 21, 840 288, 292 | i HH—E R
EMBRACER GROUP AB — 187 4,574 60,381 | AT 4 7 - B
EPIROC AB-A RED SHS — 580 173 2,294 | WA
EPIROC AB-B RED SHS — 379 113 1,498 | EARRM
BOLIDEN AB-RED — 239 142 1,886 | &4
KINNEVIK AB-B-RED — 187 2,950 38,944 | A FRAR
NIBE INDUSTRIER AB-B SHS — 1,076 9, 409 124, 206 | EARM
NORDEA BANK ABP 3, 099 2, 809 25, 353 334, 666 | /1T
INVESTMENT AB LATOUR-B SHS — 140 3,940 52,010 | &AM
SINCH AB — 33 4,939 65,199 | Y7 hoy=7 « P—E R
PR P OO/ - SRR S . ) B 23,444 | 28,992| 467,083 | 6, 165,495

! O B <Ml %> 32 15 — <1. 2%
(Vg x—) T/ vy z—)n—x
DNB ASA 968 855 15, 927 208, 969 | #8417
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NORSK HYDRO 1,061 1,268 6, 870 90, 134 | #Hf
TELENOR ASA 718 657 9,572 125, 588 | FEAUHAfE Y — B R
SCHIBSTED ASA-CL A — 70 2,889 37,909 | AT ¢ 7 - AR
ORKLA 698 698 6, 089 79,896 | b« Rl - XN
EQUINOR ASA 921 763 13,874 182,038 | =R/ ¥ —
YARA INTERNATIONAL ASA 184 164 7,317 96,011 | #Hf
MOWI ASA 409 409 8,918 117,013 | &b « kL« Z 3=
AKER BP ASA 103 — — — | =x¥—
GJENSIDIGE FORSIKRING ASA 185 185 3,498 45,899 | {Rp#
ADEVINTA ASA — 191 3,100 40,682 | AT 4T - g
SCHIBSTED ASA-B SHS 69 92 3,212 42, 148 | AT ¢ 7« p8
. a E_ B & m | 5,320 5,356 81,272 1,066,293

; 10 11 — <0. 2%>
(Fr~—7) T7 =)y n—%
CARLSBERG AS-B 103 86 9,700 174,420 | & - fOkF - Zo3=
A P MOLLER-MAERSK A/S-B 6 5 8, 668 155, 861 | Jif
A P MOLLER — MAERSK A/S - A 2 2 4,816 86, 607 | i
GN STORE NORD A/S — 119 6,210 111,671 |~V A THERE « Y —E X
DANSKE BANK A/S 593 648 7, 450 133, 955 | $4T
GENMAB A/S 63 51 12, 954 232,913 | s - A AT ) nY— T THL TU R
NOVOZYMES A/S 218 191 8, 524 153, 261 | Fht
ROCKWOOL INTL A/S-B SHS — 7 2, 287 41,131 | EAY
DSV PANALPINA A S 204 181 27, 004 485, 538 | T
DEMANT A/S 116 116 3,784 68,037 | ~LAL TR « —E R
VESTAS WIND SYSYEMS A/S 176 873 20, 865 375, 155 | @A
NOVO NORDISK A/S-B 1, 692 1,478 71,372 1,283, 283 | Edh« A AT ) nY— T THA TV R
H LUNDBECK A/S 48 - — — | BER A FF) ) 0= FATHFL TR
COLOPLAST-B 112 92 8,928 160, 526 | ~/L A4 THERE - — 1 X
TRYG A/S 98 297 4,315 77,591 | fRR
PANDORA A/S 84 94 7,767 139, 652 | MitAVHE W « 7/ Lov
CHR HANSEN HOLDING A/S 103 103 5, 668 101,912 | #Hkf
AMBU A/S-B - 135 3, 156 56, 762 | ~L A T HgR « —E A
1SS A/S 142 - — — | ¥ E - R
ORSTED A/S 184 154 14, 413 259, 161 | A% F
b~ a E_ B & m | 3,92] 4,600 227,889 | 4,097,445

17 18 — <0. 8%>
(A=A L7 V7) FA=ArT YT RN
RAMSAY HEALTH CARE LTD 162 162 1,029 87,072 | ~LV AL TR « F—E R
AGL ENERGY LTD 642 642 531 44,930 | NS HE
AUST AND NZ BANKING GROUP 2,715 2,396 6,917 585, 056 | #4417
WESTPAC BANKING 3,383 3,189 8,438 713,756 | #4417
FORTESCUE METALS GROUP LTD 1, 346 1,384 3,063 259, 089 | FHt
TELSTRA CORP 4,031 3,084 1,076 91,054 | BXUEE—E =2
BENDIGO AND ADELAIDE BANK 424 — — — | #7T
BRAMBLES LTD 1,603 1,378 1,496 126, 534 | p¥ - Y —E 2
COCA-COLA AMATIL LIMITED 461 — — — | Al B Z %3
ASX LTD 202 181 1,390 117, 620 | 4 Fli4xfih
BHP GROUP LTD 2,815 2,523 12,153 1,027,927 | FHr
AMPOL LTD 206 206 601 50, 895 | =R/ F—
HARVEY NORMAN HOLDINGS LTD 451 — — — | /hie
COMPUTERSHARE LIMITED 443 443 718 60,766 | Y7 N =T « F—E R




NEKRRXAOTIIR IVY—T72F —F218—
BV EIGEES) E] il x
# ffﬁ AL | — * i
(EH) (B | 4 15 2t 4 % *K%*ﬁ%ﬁm%

CSL LIMITED 433 388 11, 240 950, 713 | Effh« A AT ) 0y—+ TATHL T2
REA GROUP LTD 52 52 867 73,398 | AT 4 T - B
TRANSURBAN GROUP 2,623 2,334 3, 245 274, 508 | il
COCHLEAR LIMITED 62 62 1, 400 118,490 | ~V A7 T e « —E R
ORIGIN ENERGY LIMITED 1, 655 1, 655 675 57, 144 | =R )L F—
COMMONWEALTH BANK OF AUST 1,691 1,523 15,319 1,295, 758 | $R9T
BORAL LIMITED 817 — — — | FEH
RIO TINTO LTD 355 320 3,940 333, 252 | FEhf
ARISTOCRAT LEISURE LTD 527 527 2,210 186,992 | {H#EE VI —E A
INSURANCE AUSTRALIA GRP. 2,093 2,294 1, 144 96, 822 | {3
TPG CORP LTD 314 - — — | BREEY—E R
FLIGHT CENTRE TRAVEL GROUP LTD 32 — — — | WHEEY—E R
JAMES HARDIE INDUSTRIES PLC 432 369 1,567 132, 565 | #kf
ORICA LTD 442 382 526 44, 527 | F#Ht
CIMIC GROUP LIMITED 92 — — | BARRM
BLUESCOPE STEEL LTD 493 493 1,054 89, 159 | F#EHf
MACQUARIE GROUP LIMITED 329 298 4,545 384, 465 | A FEA
WORLEY LTD 345 — - — | =¥ —
SUNCORP GROUP LIMITED 1,193 1,193 1,333 112, 760 | f5%
NATIONAL AUSTRALIA BANK 2,756 2,786 7,548 638, 435 | $R1T
NEWCREST MINING LIMITED 740 740 2,083 176, 233 | F&Hf
OIL SEARCH LTD 1,187 1,861 692 58,559 | =L F—
INCITEC PIVOT LTD 1,505 — - M E)
AMP LTD 3, 436 — — — | AHAE
QANTAS ATRWAYS LIMITED 850 850 408 34, 580 | &
QBE INSURANCE GROUP 1,271 1,380 1,521 128, 692 | f#kR
NORTHERN STAR RESOURCES LTD — 1,016 1,162 98, 334 | #HS
CHALLENGER FINANCIAL SERVICE 440 — — — | A
REECE LTD — 168 345 29,210 | EAR
SANTOS 1, 564 1, 564 1,076 91,032 | =R/ F—
SONIC HEALTHCARE LTD 389 400 1,395 118,026 | ~/V A7 T « h—1E %
WASHINGTON H. SOUL PATTINSON 128 128 380 32,186 | =R/ ¥ —
TABCORP HOLDINGS LTD 1,668 1,820 941 79,590 | WHEE VP —E R
WESFARMERS LTD 1,093 1,005 5,584 472,373 | /52
ALUMINA LIMITED 1,704 — — — | FE#
WOODSIDE PETROLEUM LTD 908 744 1,645 139, 140 | =R /L¥F—
WOOLWORTHS GROUP LTD 1,208 1,099 4,605 389, 571 | fudt « AL LFEA/INED
MAGELLAN FINANCTAL GROUP LTD 109 109 527 44, 577 | R4l
SEEK LTD 263 315 980 82,943 | AT 4 7 - HEAHK
DOMINO’ S PIZZA ENTERPRISES L — 35 380 32,178 | HEE D —E R
AUSNET SERVICES 1,871 1,871 328 27,779 | A%
CROWN RESORTS LTD 303 303 392 33,192 | HEE D —E R
EVOLUTION MINING LTD — 1,221 644 54,551 | #kf
AURIZON HOLDINGS LTD 1,914 1,914 698 59, 116 | &
TREASURY WINE ESTATES LTD 705 705 828 70,042 | A - BB - Z 3=
XERO LTD — 113 1,479 125,109 | Y 7 h 7 =7 « #—E R
AFTERPAY LTD — 199 1,872 158,367 | Y7 k=7 « #—E R
MEDIBANK PRIVATE LTD 2, 698 2,698 844 71,441 | 1B
SOUTH32 LTD 4,818 3, 411 1,023 86, 559 | F#Hf
COLES GROUP LTD 1,284 1, 154 1,918 162, 232 | £/ « AJE LT S/NGE Y
WISETECH GLOBAL LTD 180 138 383 32,450 | Y7 R =T - F—E R
I TR S SRR S N 67,883 | __ 57,250 __ 128,183 | 10,841,775

6O H <l %> 59 53 — <2. 1%
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AUCKLAND INTL AIRPORT LTD 849 1,178 860 68, 320 | &
RYMAN HEALTHCARE LTD 363 363 474 37,659 | ~V A TR - -
A2 MILK CO LTD 668 668 393 31,212 | &b - B - Z N
FISHER & PAYKEL HEALTHCARE C 545 545 1,592 126,446 | ~LV A TR - H—E R
FLETCHER BUILDING LTD 766 — - — | FEH
SPARK NEW ZEALAND LTD 1,989 1,731 778 61,786 | EAUEE Y —E A
MERCURY NZ LTD 850 646 422 33,551 | A d3
MERIDIAN ENERGY LTD 1,105 1,105 569 45,202 | NI HFEE
- 7,137 6, 238 5, 090 404, 179
A TR TR R SR &S sl A= <0. 1%>
(FH) TEHk Fv
ASM PACIFIC TECHNOLOGY 237 — — — | R - R A
HANG LUNG PROPERTIES LTD 1,730 1,730 3, 468 49, 046 | RENFE
BANK EAST ASTA 1,091 1,091 1,735 24,542 | #4T
CLP HOLDINGS 1,570 1,375 11, 006 155, 637 | A4S 33
CK INFRASTRUCTURE HOLDINGS L 675 675 3,334 47,149 | ANIEHFHE
HONG KONG EXCHANGES & CLEAR 1,150 1,041 49, 697 702, 720 | A HHA
MTR CORP 1,510 1,510 6, 636 93, 839 | i
HANG SENG BANK 742 594 9,812 138, 754 | #R4T
HENDERSON LAND DEVELOPMEN 1,252 1,252 4,683 66, 225 | EHPE
POWER ASSETS HOLDINGS LIMITED 1,375 1,375 6, 696 94,684 | AT
HONG KONG & CHINA GAS 9,815 8,615 11, 769 166, 416 | A%E#3E
GALAXY ENTERTAINMENT GROUP L 2,110 1,740 11, 301 159, 800 | {H&E A — 1 A
KERRY PROPERTIES LTD 645 — — — | REhpE
BOC HONG KONG HOLDINGS -R 3,605 2,815 8, 050 113,839 | $R4T
NWS HOLDINGS LTD 1,630 — - — | EAM
PCCW LTD 3,570 — — — | EREEY—E R
YUE YUEN INDUSTRIAL HLDG 685 — — — | WHAHEM - 7oL
NEW WORLD DEVELOPMENT 6,215 1,363 5, 748 81,279 | Ry
SINO LAND CO 3, 154 3, 154 3,904 55, 211 | RihpE
SUN HUNG KAI PROPERTIES 1,510 1,185 14, 362 203, 081 | REhPE
SWIRE PACIFIC A 405 405 2, 446 34, 589 | RiihpE
VITASOY INTL HOLDINGS LTD 640 — — — | b - R - 283
WHEELOCK & CO LTD 820 — - — | REhpE
TECHTRONIC INDUSTRIES CO 1,345 1,175 17, 190 243,070 | EAR
XINYI GLASS HOLDING CO LTD — 1,720 5,220 73,813 | WA
SJM HOLDINGS LTD 1,320 1,320 1,170 16, 555 | {HAr & —E A
WYNN MACAU LTD 1,408 1,408 1,889 26,718 | 4B EH—1 2
CHOW TAI FOOK JEWELLERY GROU — 1,722 2,503 35,403 | /52
ATA GROUP LTD 11, 552 10, 452 107, 864 1,525, 206 | {7B#
SANDS CHINA LTD 2,428 1,980 7,038 99,530 | Y EH—1 2
SWIRE PROPERTIES LTD 962 962 2,251 31,830 | AREhpE
WHARF REAL ESTATE INVESTMENT 1, 400 1,570 7,379 104, 339 | RENFE
ESR CAYMAN LTD — 1,570 3,893 55, 055 | AR
BUDWEISER BREWING CO APAC LT 1,045 1, 459 3, 895 55,082 | £ - Bkl + Nz
WH GROUP LTD 9, 365 9, 365 6, 265 88,589 | A fh - BB - # Nz
CK HUTCHISON HOLDINGS LTD 2, 564 2,294 14, 182 200, 545 | &AM
CK ASSET HOLDINGS LTD 2,579 2,074 10, 955 154,914 | REHPE
I YR S SR S B B 82,106 6899 ___ 346,355 | 4,897,472
g W B <t > 34 30 — <0. 9%>
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SINGAPORE TECHNOLOGIES ENGINEERING 2,046 1,474 573 47,539 | AR
DBS GROUP 1,748 1,552 4,719 391, 304 | $R47
CITY DEVELOPMENTS LTD 428 428 326 27,075 | RENPE
JARDINE CYCLE & CARRIAGE LTD 99 — — — | /h5E
SINGAPORE AIRPORT TERMINAL S 512 — bt ]
SINGAPORE EXCHANGE LTD 783 783 813 67, 450 | £&-FE 4l
CAPITALAND LTD 2,235 2,235 818 67,821 | RENPE
GENTING SINGAPORE LTD 6, 150 6, 150 519 43,086 | {HIPE P —E R
KEPPEL CORP LTD 1,699 1,373 735 61,015 | EAN
COMFORTDELGRO CORP LTD 1,665 — - — | T
0CBC BANK 3, 156 2,912 3, 640 301, 792 | $R1T
SINGAPORE AIRLINES 1,083 1,083 537 44, 549 | i
UNITED OVERSEAS BANK 1,203 939 2, 467 204, 596 | $4T
UOL GROUP LIMITED 475 475 352 29, 221 | REhpE
VENTURE CORP LTD 257 257 494 41,038 | 77 /v y— n—= R =7 B LOHR
SINGAPORE PRESS HOLDINGS 1,271 — — — | AT 4T - R
SINGAPORE TELECOMMUNICATIONS 7,522 7,522 1,820 150, 931 | FEXGHE Y — B A
SEMBCORP INDUSTRIES LTD 1,070 — — — | AtkEE
WILMAR INTERNATIONAL LTD 1,786 1,786 855 70,929 | A - BB - o8Nz
YANGZIJIANG SHIPBUILDING 1,999 — — — | BARM
i YR O SRS S . ) B 3T, 18T | 28,969 | 18,675 | 1,548,352
! O % <kt E> 20 14 — <0. 3%>
A AZxT)V) TFA ATV 2 /)Y
BANK HAPOALIM BM 983 983 2, 759 93, 248 | $RAT
BANK LEUMI LE-ISRAEL 1, 406 1,088 2,811 95,018 | $R1T
ELBIT SYSTEMS LTD 21 21 919 31,058 | EAM
ISRAEL DISCOUNT BANK-A 995 995 1,636 55, 308 | $R4T
ICL LTD 677 677 1,613 54,536 | #kF
NICE LTD 61 58 4,278 144,578 | Y 7 R =7 « #—E R
MIZRAHI TEFAHOT BANK LTD 125 125 1,211 40,939 | $R1T
AZRIELT GROUP 43 43 1,075 36, 344 | ANEhPE
o B & w43 3,902] 16,307 551,031
8 — <0. 1%>
P IEIETE) I —.]. 493,356, 734
- ! 1,233 <95. 3%>
(D F R SAEI L Y IR DI 2 003 [E O k% 15 78 BARG O L v EHRAE L b o T,
(FE2)< ST A %“E ZxPT DRI LR T,
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(7 AV ) TK v
ALEXANDRIA REAL ESTATE EQUIT 10 10 1,955 214, 656
BOSTON PROPERTIES 14 13 1,531 168, 118
OMEGA HEALTHCARE INVESTORS 20 20 768 84, 355
SL GREEN REALTY CORP 8 - - -
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(7 A1) h) FH R | TR R T 1.625% 02/15/26 | 1.625 8, 100 8, 438 926, 215 | 2026/2/15
EfEnE T 1.625% 04/30/23 | 1. 625 3, 500 3, 599 395, 092 | 2023/4/30

T 0.125% 01/15/24 | 0.125 | 10, 000 9,973 | 1,094,727 | 2024/1/15 T 1.625% 05/15/26 | 1.625 2,270 2,363 259, 403 | 2026/5/15

T 0.125% 02/15/24 | 0.125 4,710 4,696 515,515 | 2024/2/15 T 1.625% 05/31/23 | 1.625 1,000 1,029 113,007 | 2023/5/31

T 0.125% 05/15/23 | 0. 125 7,500 7,498 823,071 | 2023/5/15 T 1.625% 08/15/22 | 1.625 2,500 2, 546 279, 534 | 2022/8/15

T 0.125% 09/15/23 | 0. 125 8, 060 8, 050 883, 628 | 2023/9/15 T 1.625% 08/15/29 | 1.625 6, 750 6, 863 753, 382 | 2029/8/15

T 0.125% 10/15/23 | 0. 125 8,000 7,989 876, 913 |2023/10/15 T 1.625% 08/31/22 | 1.625 5,000 5, 096 559, 379 | 2022/8/31

T 0.125% 12/15/23 | 0.125 3, 250 3,243 355, 995 |2023/12/15 T 1.625% 10/31/23 | 1.625 2,500 2, 586 283, 896 |2023/10/31

T 0.125% 12/31/22 | 0. 125 6, 400 6,401 702, 642 |2022/12/31 T 1.625% 10/31/26 | 1.625 7, 300 7,584 832, 515 |2026/10/31

T 0.25% 03/15/24 | 0.25| 13,000 | 13,002 | 1,427,102 | 2024/3/15 T 1.625% 11/15/22 | 1.625 8, 080 8, 259 906, 572 |2022/11/15

T 0.25% 04/15/23 | 0.25| 10,150 | 10,173 | 1,116,631 | 2023/4/15 T 1.625% 11/15/50 | 1.625 8, 050 6,922 759, 799 |2050/11/15

T 0.25% 06/15/23 | 0.25 8, 000 8,016 879, 863 | 2023/6/15 T 1.625% 11/30/26 | 1.625 8, 780 9,121 | 1,001, 148 [2026/11/30

T 0.25% 06/30/25 | 0.25 1, 000 987 108, 362 | 2025/6/30 T 1.625% 12/15/22 | 1.625 3, 600 3,684 404, 404 |2022/12/15

T 0.25% 07/31/25 | 0.25| 10,000 9,860 | 1,082,293 | 2025/7/31 T 1.75% 01/31/23 | 1.75 7,550 7,755 851, 266 | 2023/1/31

T 0.25% 09/30/25 | 0.25 7,500 7,378 809, 855 | 2025/9/30 T 1.75% 05/15/23 | 1.75 3, 690 3,805 417,742 | 2023/5/15

T 0.25% 10/31/25 | 0.25 3, 600 3,536 388, 143 |2025/10/31 T 1.75% 05/31/22 | 1.75 9,550 9,710 | 1,065,773 | 2022/5/31

T 0.375% 01/31/26 | 0.375 8,000 7,873 864, 188 | 2026/1/31 T 1.75% 06/30/22 | 1.75 7,000 7,126 782, 185 | 2022/6/30

T 0.375% 04/15/24 | 0.375 7,000 7,019 770,510 | 2024/4/15 T 1.75% 06/30/24 | 1.75 2, 400 2,505 275, 031 | 2024/6/30

T 0.375% 04/30/25 | 0. 375 8,000 7,954 873, 072 | 2025/4/30 T 1.75% 07/15/22 | 1.75 8, 320 8, 476 930, 414 | 2022/7/15

T 0.375% 07/31/27 | 0. 375 9,500 9,107 999, 626 | 2027/7/31 T 1.75% 09/30/22 | 1.75 5, 150 5,263 577, 750 | 2022/9/30

T 0.375% 09/30/27 | 0.375 8,000 7,641 838, 703 | 2027/9/30 T 1.75% 11/15/29 | 1.75 3, 000 3,077 337,769 |2029/11/15

T 0.375% 11/30/25 | 0.375 3,000 2,959 324, 881 |2025/11/30 T 1.875% 02/15/41 | 1.875 3, 000 2,851 312, 996 | 2041/2/15

T 0.375% 12/31/25 | 0.375 4,000 3,941 432, 660 |2025/12/31 T 1.875% 02/15/51 | 1.875 9,900 9, 054 993, 836 | 2051/2/15

T 0.5% 02/28/26 0.5 11,500| 11,374 | 1,248,434 | 2026/2/28 T 1.875% 07/31/22 | 1.875 9,000 9,189 | 1,008, 619 | 2022/7/31

T 0.5% 03/15/23 0.5 7,770 7,822 858, 598 | 2023/3/15 T 1.875% 07/31/26 | 1.875 5,190 5, 466 600, 028 | 2026/7/31

T 0.5% 03/31/25 0.5 7,220 7,219 792, 374 | 2025/3/31 T 1.875% 08/31/22 | 1.875 4,000 4,089 448, 858 | 2022/8/31

T 0.5% 04/30/27 0.5 2,940 2,853 313, 202 | 2027/4/30 T 1.875% 08/31/24 | 1.875 6, 000 6, 293 690, 767 | 2024/8/31

T 0.5% 05/31/27 0.5 3,500 3,391 372, 245 | 2027/5/31 T 1.875% 09/30/22 | 1.875 2, 660 2,723 298, 901 | 2022/9/30

T 0.5% 06/30/27 0.5 7,100 6, 870 754, 090 | 2027/6/30 T 1.875% 10/31/22 | 1.875 7, 450 7,637 838, 266 |2022/10/31

T 0.5% 08/31/27 0.5 4, 660 4,493 493, 260 | 2027/8/31 T 2% 02/15/23 2.0 5, 000 5, 160 566, 400 | 2023/2/15

T 0.5% 10/31/27 0.5 7,500 7,207 791, 140 |2027/10/31 T 2% 02/15/25 2.0 8, 460 8,937 980, 946 | 2025/2/15

T 0.625% 05/15/30 | 0.625 | 14,100 | 13,054 | 1,432,874 | 2030/5/15 T 2% 02/15/50 2.0 5,000 4,711 517, 158 | 2050/2/15

T 0.625% 08/15/30 | 0.625 | 15,950 | 14,707 | 1,614,311 | 2030/8/15 T 2% 04/30/24 2.0 6, 230 6, 540 717, 888 | 2024/4/30

T 0.625% 11/30/27 | 0. 625 2,500 2,418 265, 460 |2027/11/30 T 2% 05/31/24 2.0 3,310 3,477 381, 740 | 2024/5/31

T 0.625% 12/31/27 | 0.625 | 10,000 9,659 | 1,060,213 [2027/12/31 T 2% 06/30/24 2.0 5, 500 5, 784 634, 854 | 2024/6/30

T 0.75% 01/31/28 | 0.75 8, 500 8, 265 907, 230 | 2028/1/31 T 2% 07/31/22 2.0 3,000 3, 067 336, 688 | 2022/7/31

T 0.75% 03/31/26 | 0.75| 11,000 | 10,997 | 1,207, 124 | 2026/3/31 T 2% 08/15/25 2.0 6, 890 7,295 800, 734 | 2025/8/15

T 0.875% 11/15/30 | 0.875| 11,150 | 10,492 | 1,151,637 |2030/11/15 T 2% 10/31/22 2.0| 10,000 | 10,268 | 1,127,119 [2022/10/31

T 1.125% 02/15/31 | 1.125 | 15,050 | 14,445 | 1,585,554 | 2031/2/15 T 2% 11/15/26 2.0 10,220| 10,818 1,187,474 [2026/11/15

T 1.125% 02/29/28 | 1.125 2,000 1,991 218, 611 | 2028/2/29 T 2% 11/30/22 2.0 2,000 2,056 225, 775 |2022/11/30

T 1.125% 05/15/40 | 1. 125 8, 060 6,743 740, 216 | 2040/5/15 T 2.125% 02/29/24 | 2.125 5,100 5, 362 588, 617 | 2024/2/29

T 1.125% 08/15/40 | 1. 125 9, 300 7,752 850, 905 | 2040/8/15 T 2.125% 03/31/24 | 2. 125 7, 400 7,789 855, 024 | 2024/3/31

T 1.25% 03/31/28 | 1.25 5, 150 5,163 566, 721 | 2028/3/31 T 2.125% 05/15/25 | 2. 125 2, 400 2, 550 279, 929 | 2025/5/15

T 1.25% 05/15/50 | 1.25| 10,650 8,307 911,867 | 2050/5/15 T 2.125% 05/31/26 | 2. 125 3, 600 3, 836 421, 097 | 2026/5/31

T 1.25% 07/31/23 | 1.25 4, 550 4,657 511,229 | 2023/7/31 T 2.125% 06/30/22 | 2. 125 6, 000 6,132 673, 146 | 2022/6/30

T 1.375% 01/31/25 | 1.375 9,000 9,298 | 1,020,639 | 2025/1/31 T 2.125% 07/31/24 | 2. 125 4,800 5,070 556, 483 | 2024/7/31

T 1.375% 06/30/23 | 1.375 5,000 5,127 562, 798 | 2023/6/30 T 2.125% 09/30/24 | 2. 125 8, 000 8, 463 928,912 | 2024/9/30

T 1.375% 08/15/50 | 1.375 9,900 7,979 875,835 | 2050/8/15 T 2.125% 11/30/23 | 2. 125 2, 680 2,808 308, 278 |2023/11/30

T 1.375% 08/31/23 | 1.375 2,500 2,567 281, 828 | 2023/8/31 T 2.125% 12/31/22 | 2. 125 5, 320 5,489 602, 501 |2022/12/31

T 1.375% 09/30/23 | 1.375 4,000 4,111 451, 285 | 2023/9/30 T 2.25% 01/31/24 | 2.25 4,000 4,214 462, 604 | 2024/1/31

T 1.375% 10/15/22 | 1.375 5,000 5, 087 558, 425 |2022/10/15 T 2.25% 02/15/27 | 2.25 8, 950 9,594 | 1,053,073 | 2027/2/15

T 1.375% 11/15/40 | 1.375| 13,000 | 11,320 | 1,242,500 |2040/11/15 T 2.25% 03/31/26 | 2.25 7,500 8,036 882, 045 | 2026/3/31

T 1.5% 01/15/23 1.5 6, 200 6, 339 695, 850 | 2023/1/15 T 2.25% 04/30/24 | 2.25 7,000 7, 400 812, 228 | 2024/4/30

T 1.5% 01/31/27 1.5 6, 000 6, 184 678, 805 | 2027/1/31 T 2.25% 08/15/27 | 2.25 8, 550 9,157 | 1,005,092 | 2027/8/15

T 1.5% 02/15/30 1.5 6, 470 6, 484 711, 700 | 2030/2/15 T 2.25% 08/15/46 | 2.25 7,290 7,278 798, 837 | 2046/8/15

T 1.5% 02/28/23 1.5 7, 800 7,987 876, 695 | 2023/2/28 T 2.25% 08/15/49 | 2.25 5,500 5,476 601, 133 | 2049/8/15

T 1.5% 03/31/23 1.5 4,000 4,100 450, 093 | 2023/3/31 T 2.25% 10/31/24 | 2.25 6, 300 6,695 734, 895 |2024/10/31

T 1.5% 08/15/22 1.5| 10,000 | 10,172 1,116,507 | 2022/8/15 T 2.25% 11/15/24 | 2.25| 10,150 | 10,792 | 1,184,606 |2024/11/15

T 1.5% 08/15/26 1.5 8, 400 8, 682 952, 956 | 2026/8/15 T 2.25% 11/15/25 | 2.25 4, 400 4,709 516, 882 |2025/11/15

T 1.5% 09/15/22 1.5 9,500 9,673 | 1,061,721 | 2022/9/15 T 2.25% 11/15/27 | 2.25 7, 650 8,189 898, 866 |2027/11/15

T 1.5% 09/30/24 1.5 8, 500 8,816 967, 654 | 2024/9/30 T 2.25% 12/31/23 | 2.25 4, 500 4,735 519, 773 | 2023/12/31
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T 2.25% 12/31/24 2.25 8, 400 8,941 981, 408 [2024/12/31 T 3.125% 11/15/41 | 3.125 1, 750 2,031 222,947 [2041/11/15
T 2.375% 01/31/23 | 2.375 5, 000 5, 188 569, 455 | 2023/1/31 T 3.375% 05/15/44 | 3.375 3,010 3, 645 400, 169 | 2044/5/15
T 2.375% 02/29/24 | 2. 375 5, 760 6, 095 669, 088 | 2024/2/29 T 3.375% 11/15/48 | 3.375 5, 300 6,534 717,252 [2048/11/15
T 2.375% 04/30/26 | 2. 375 2, 600 2,802 307, 604 | 2026/4/30 T 3.5% 02/15/39 3.5 770 940 103, 187 | 2039/2/15
T 2.375% 05/15/27 | 2. 375 10, 750 11,598 1,273,023 | 2027/5/15 T 3.625% 02/15/44 | 3. 625 2,400 3,015 331,008 | 2044/2/15
T 2.375% 05/15/29 | 2. 375 8,010 8,610 945, 115 | 2029/5/15 T 3.625% 08/15/43 | 3. 625 2,000 2, 506 275,154 | 2043/8/15
T 2 5% 08/15/24 | 2. 375 5, 000 5,324 584, 407 | 2024/8/15 T 3.75% 08/15/41 3.75 2,000 2,532 277,950 | 2041/8/15
T 2.375% 11/15/49 | 2. 375 7,500 7,674 842, 300 [2049/11/15 T 3.75% 11/15/43 3.75 4, 500 5, 749 631, 059 [2043/11/15
T 2.5% 01/31/24 2.5 3,470 3,679 403, 882 | 2024/1/31 T 3.875% 08/15/40 | 3. 875 1, 450 1,859 204, 075 | 2040/8/15
T 2.5% 01/31/25 2.5 5,000 5,371 589,617 | 2025/1/31 T 4.25% 05/15/39 4.25 900 1,202 132,023 | 2039/5/15
T 2.5% 02/15/45 2.5 3,210 3, 362 369, 065 | 2045/2/15 T 4.25% 11/15/40 4.25 2, 350 3,162 347,085 [2040/11/15
T 2.5% 02/15/46 2.5 4,000 4,188 459, 688 | 2046/2/15 T 4.375% 02/15/38 | 4. 375 1,000 1, 346 147,781 | 2038/2/15
T 2.5% 03/31/23 2.5 4, 050 4,225 463,819 | 2023/3/31 T 4.375% 05/15/40 | 4.375 1,900 2,591 284,483 | 2040/5/15
T 2.5% 05/15/24 2.5 7,900 8,418 923,973 | 2024/5/15 T 4.375% 05/15/41 | 4.375 1,950 2,671 293,257 | 2041/5/15
T 2.5% 05/15/46 2.5 5, 050 5,288 580, 443 | 2046/5/15 T 4.375% 11/15/39 | 4.375 1, 260 1,712 187,922 [2039/11/15
T 2.5% 08/15/23 2.5 4, 550 4,783 525,080 | 2023/8/15 T 4.5% 02/15/36 4.5 1,590 2,138 234,713 | 2036/2/15
T 2.625% 01/31/26 | 2.625 4, 690 5,103 560, 179 | 2026/1/31 T 4.5% 05/15/38 4.5 550 751 82, 468 | 2038/5/15
T 2.625% 02/15/29 | 2. 625 9, 990 10, 928 1, 199, 470 | 2029/2/15 T 4.5% 08/15/39 4.5 1,700 2,341 257,015 | 2039/8/15
T 2.625% 02/28/23 | 2.625 1,400 1,461 160, 383 | 2023/2/28 T 4.625% 02/15/40 | 4. 625 2, 380 3,336 366, 230 | 2040/2/15
T 2.625% 03/31/25 | 2.625 7,250 7,835 860,011 [ 2025/3/31 T 4.75% 02/15/41 4.75 750 1,073 117,807 | 2041/2/15
T 2.625% 06/30/23 | 2.625 4,900 5, 152 565, 555 | 2023/6/30 T 5.0% 05/15/37 5.0 1, 100 1,570 172,416 | 2037/5/15
T 2.625% 12/31/23 | 2.625 3, 500 3,716 407,959 [2023/12/31 T 5.25% 11/15/28 5.25 1, 300 1, 668 183, 142 [2028/11/15
T 2.625% 12/31/25 | 2.625 5, 820 6, 329 694, 773 [2025/12/31 T 5.375% 02/15/31 | 5.375 1,950 2,632 288,909 | 2031/2/15
T 2.75% 02/15/24 2.75 3,000 3,203 351,660 | 2024/2/15 T 5.5% 08/15/28 5.5 1, 200 1,553 170, 556 | 2028/8/15
T 2.75% 02/15/28 2.75 6, 550 7,218 792, 281 | 2028/2/15 T 6.0% 02/15/26 6.0 1, 700 2,116 232,307 | 2026/2/15
T 2.75% 04/30/23 2.75 3, 600 3, 780 414,915 | 2023/4/30 T 6.125% 11/15/27 | 6.125 1, 450 1,905 209, 172 [2027/11/15
T 2.75% 05/31/23 2.75 3, 880 4,082 448, 052 | 2023/5/31 T 6.25% 05/15/30 6.25 1,050 1,476 162, 058 | 2030/5/15
T 2.75% 06/30/25 2.75 5, 500 5,987 657, 209 | 2025/6/30 T 6.25% 08/15/23 6. 25 1, 650 1,871 205, 432 | 2023/8/15
T 2.75% 07/31/23 2.75 1, 000 1, 056 115,912 | 2023/7/31 7 ks 132, 115, 094
T 2.75% 08/15/42 | 2.75 1, 300 1,425 156, 432 | 2042/8/15 (h+4) THFH RV [THTF RV
T 2.75% 08/15/47 2.75 4, 950 5, 436 596, 666 | 2047/8/15 EfEE%
T 2.75% 08/31/23 2.75 7,500 7,934 870, 855 | 2023/8/31 CAN 0.25% 02/01/23 0. 25 3, 060 3, 059 277,806 | 2023/2/1
T 2.75% 08/31/25 2.75 6, 900 7,521 825,504 | 2025/8/31 CAN 0.25% 03/01/26 | 0.25 2, 280 2,211 200, 789 | 2026/3/1
T 2.75% 11/15/23 2.75 6, 120 6, 502 713,766 |12023/11/15 CAN 0.25% 04/01/24 | 0.25 700 694 63, 111 | 2024/4/1
T 2.75% 11/15/42 2.75 2,820 3,088 338,976 [2042/11/15 CAN 0.25% 05/01/23 | 0.25 2, 600 2, 596 235,803 | 2023/5/1
T 2.75% 11/15/47 2.75 3,050 3, 349 367,617 [2047/11/15 CAN 0.25% 08/01/22 0.25 910 910 82,680 | 2022/8/1
T 2.875% 04/30/25 | 2.875 4,000 4, 366 479, 308 | 2025/4/30 CAN 0.25% 11/01/22 0.25 1,770 1,770 160, 744 | 2022/11/1
T 2.875% 05/15/28 | 2.875 7,260 8, 060 884,698 | 2028/5/15 CAN 0.5% 09/01/25 0.5 3,990 3,941 357,929 | 2025/9/1
T 2.875% 05/15/43 | 2.875 4, 150 4,637 509,061 | 2043/5/15 CAN 0.5% 12/01/30 0.5 2,420 2,212 200, 893 | 2030/12/1
T 2.875% 05/15/49 | 2. 875 5,570 6, 287 690, 076 | 2049/5/15 CAN 1% 06/01/27 1.0 1,730 1,724 156, 640 | 2027/6/1
T 2.875% 05/31/25 | 2.875 3, 820 4,173 458,116 | 2025/5/31 CAN 1% 09/01/22 1.0 2, 500 2,524 229,236 | 2022/9/1
T 2.875% 07/31/25 | 2.875 5, 460 5,975 655,894 | 2025/7/31 CAN 1.25% 03/01/25 1.25 2,400 2,451 222,651 | 2025/3/1
T 2.875% 08/15/28 | 2. 875 8,920 9,910 1,087, 826 | 2028/8/15 CAN 1.25% 06/01/30 1.25 5, 620 5, 543 503,380 | 2030/6/1
T 2.875% 08/15/45 | 2. 875 4, 300 4,814 528,419 | 2045/8/15 CAN 1.5% 06/01/23 1.5 1,070 1,095 99, 462 | 2023/6/1
T 2.875% 09/30/23 | 2.875 4, 750 5,047 554, 067 | 2023/9/30 CAN 1.5% 06/01/26 1.5 1, 360 1, 398 127,036 | 2026/6/1
T 2.875% 10/31/23 | 2.875 2,500 2,661 292, 171 [2023/10/31 CAN 1.5% 09/01/24 1.5 600 618 56, 137 | 2024/9/1
T 2.875% 11/30/23 | 2.875 4,020 4, 288 470, 656 [2023/11/30 CAN 1.75% 03/01/23 1.75 3, 620 3,712 337,128 | 2023/3/1
T 2.875% 11/30/25 | 2. 875 7,500 8,234 903, 783 [2025/11/30 CAN 2% 06/01/28 2.0 1,310 1,383 125,594 | 2028/6/1
T 3% 02/15/47 3.0 2, 800 3,216 352,995 | 2047/2/15 CAN 2% 09/01/23 2.0 4, 310 4, 467 405, 692 | 2023/9/1
T 3% 02/15/48 3.0 4, 450 5,119 561,925 | 2048/2/15 CAN 2% 12/01/51 2.0 4, 080 4, 060 368, 711 | 2051/12/1
T 3% 02/15/49 3.0 7, 000 8, 080 886, 929 | 2049/2/15 CAN 2. 25% 03/01/24 2.25 2, 300 2,413 219,145 | 2024/3/1
T 3% 05/15/42 3.0 1, 620 1, 846 202, 621 | 2042/5/15 CAN 2.25% 06/01/25 2.25 1, 800 1,910 173,468 | 2025/6/1
T 3% 05/15/45 3.0 3, 500 3,999 438, 962 | 2045/5/15 CAN 2.25% 06/01/29 2.25 1, 260 1, 352 122, 857 | 2029/6/1
T 3% 05/15/47 3.0 5,710 6, 561 720, 200 | 2047/5/15 CAN 2.5% 06/01/24 2.5 1, 300 1,377 125,098 | 2024/6/1
T 3% 08/15/48 3.0 5, 450 6, 278 689, 135 | 2048/8/15 CAN 2. 75% 06/01/22 2.75 3,670 3, 764 341,871 | 2022/6/1
T 3% 09/30/25 3.0 4,200 4,626 507,847 | 2025/9/30 CAN 2.75% 12/01/48 | 2.75 1, 880 2,174 197, 487 | 2048/12/1
T 3% 10/31/25 3.0 5,000 5,512 605, 052 [2025/10/31 CAN 2.75% 12/01/64 | 2.75 560 667 60, 581 | 2064/12/1
T 3% 11/15/44 3.0 4, 050 4,624 507,595 [2044/11/15 CAN 3.5% 12/01/45 3.5 1,480 1,916 174,042 | 2045/12/1
T 3.125% 02/15/42 | 3. 125 1, 050 1, 220 133,957 | 2042/2/15 CAN 4. 0% 06/01/41 4.0 1,050 1,417 128,731 | 2041/6/1
T 3.125% 02/15/43 | 3. 125 3,500 4,067 446, 465 | 2043/2/15 CAN 5% 06/01/37 5.0 820 1,189 108, 057 | 2037/6/1
T 3.125% 05/15/48 | 3.125 5,930 6,981 766, 305 | 2048/5/15 CAN 5. 75% 06/01/29 5.75 1,170 1, 565 142,145 | 2029/6/1
T 3.125% 08/15/44 | 3.125 4, 140 4,825 529,631 | 2044/8/15 CAN 5. 75% 06/01/33 5.75 1,410 2,039 185, 162 | 2033/6/1
T 3.125% 11/15/28 | 3.125 8, 400 9, 486 1,041, 265 [2028/11/15 /) S 6, 190, 083
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(AF>a) TA%yary [Frxyasy OBL 0% 04/11/25 — 3, 750 3, 843 514, 083 | 2025/4/11
EfREE S OBL 0% 04/14/23 — 2,220 2, 249 300, 789 | 2023/4/14
MBONO 10% 11/20/36 | 10.0 8,550 | 10,842 59, 728 |2036/11/20 OBL 0% 10/07/22 - 4, 160 4,198 561, 493 | 2022/10/7
MBONO 10% 12/05/24 | 10.0| 29,660 | 33,631 185, 265 | 2024/12/5 OBL 0% 10/10/25 - 4, 340 4, 458 596, 271 |2025/10/10
MBONO 5. 75% 03/05/26 | 5.75| 45,980 | 45,304 249, 566 | 2026/3/5 OBL 0% 10/13/23 - 1,510 1,535 205, 358 |2023/10/13
6.5| 33,080 33,671 185,486 | 2022/6/9 OBL 0% 10/18/24 - 3, 490 3, 569 477, 361 | 2024/10/18
6.75| 33,850 | 34,890 192,201 | 2023/3/9 “A5Y7)
7.5| 38,910| 41,258 227,281 | 2027/6/3 EfEE %S
MBONO 7.75% 05/29/31 | 7.75| 24,180 | 26,059 143,554 | 2031/5/29 BTPS 0% 01/15/24 - 1,000 1,005 134, 480 | 2024/1/15
MBONO 7.75% 11/13/42 | 7.75| 24,190 | 24,838 136, 828 [2042/11/13 BTPS 0% 04/15/24 - 500 502 67, 184 | 2024/4/15
MBONO 7.75% 11/23/34 | 7.75| 14,100| 15,123 83, 309 |2034/11/23 BTPS 0.05% 01/15/23 | 0.05 2,030 2,043 273, 322 | 2023/1/15
MBONO 8% 09/05/24 | 8.0| 34,470| 36,777 202, 593 | 2024/9/5 BTPS 0.25% 03/15/28 | 0.25 1,680 1,654 221, 220 | 2028/3/15
MBONO 8% 11/07/47 | 8.0| 23,430| 24,542 135,199 | 2047/11/7 BTPS 0.3% 08/15/23 | 0.3 1,850 1,873 250, 576 | 2023/8/15
MBONO 8% 12/07/23 | 8.0| 34,870| 37,086 204, 299 | 2023/12/7 BTPS 0.35% 02/01/25 | 0.35 580 588 78,734 | 2025/2/1
MBONO 8.5% 05/31/29 | 8.5| 37,670| 42,350 233, 296 | 2029/5/31 BTPS 0.5% 02/01/26 | 0.5 3,710 3,776 505, 032 | 2026/2/1
MBONO 8. 5% 11/ 8.5| 26,220| 29,125 160, 441 [2038/11/18 BTPS 0.6% 06/15/23 | 0.6 1,110 1,131 151, 260 | 2023/6/15
/) i 2,399, 051 BTPS 0.6% 08/01/31 | 0.6 1,850 1,794 239,984 | 2031/8/1
(FA ) Fa—u | F2—n BTPS 0.65% 10/15/23 | 0.65 2,170 2,217 296, 626 |2023/10/15
EfEE % BTPS 0.85% 01/15/27 | 0.85 2,250 2,320 310, 357 | 2027/1/15
BKO 0% 06/10/22 - 900 906 121,182 | 2022/6/10 BTPS 0.9% 04/01/31 | 0.9 2, 500 2, 508 335,530 | 2031/4/1
BKO 0% 12/15/22 - 4,950 5,001 668, 931 |2022/12/15 BTPS 0.9% 08/01/22 | 0.9 3, 180 3,228 431,825 | 2022/8/1
DBR 0% 02/15/30 - 3,570 3, 657 489, 178 | 2030/2/15 BTPS 0.95% 03/01/23 | 0.95 2, 000 2, 045 273,498 | 2023/3/1
DBR 0% 02/15/31 - 800 814 108,919 | 2031/2/15 BTPS 0.95% 03/01/37 | 0.95 1,020 961 128,539 | 2037/3/1
DBR 0% 05/15/35 - 2,820 2,796 373,941 | 2035/5/15 BTPS 0.95% 03/15/23 | 0.95 2, 580 2,638 352, 926 | 2023/3/15
DBR 0% 05/15/36 - 620 608 81, 405 | 2036/5/15 BTPS 0.95% 08/01/30 | 0.95 2,230 2,261 302, 445 | 2030/8/1
DBR 0% 08/15/26 - 4, 350 4,478 598,971 | 2026/8/15 BTPS 0.95% 09/15/27 | 0.95 2, 380 2,462 329, 311 | 2027/9/15
DBR 0% 08/15/29 - 3,500 3,592 480, 503 | 2029/8/15 BTPS 1% 07/15/22 | 1.0 2, 160 2,194 293, 538 | 2022/7/15
DBR 0% 08/15/30 - 5, 380 5, 496 735, 084 | 2030/8/15 BTPS 1.25% 12/01/26 | 1.25 1,950 2,056 275, 053 | 2026/12/1
DBR 0% 08/15/30 - 670 687 92,006 | 2030/8/15 BTPS 1.35% 04/01/30 | 1.35 1,940 2, 040 272,864 | 2030/4/1
DBR 0% 08/15/50 - 2,720 2,432 325, 300 | 2050/8/15 BTPS 1.45% 03/01/36 | 1.45 1,450 1,481 198,086 | 2036/3/1
DBR 0% 11/15/27 - 2, 160 2,223 297, 411 |2027/11/15 BTPS 1.45% 05/1F 1.45 2, 300 2,432 325, 366 | 2025/5/15
DBR 0.25% 02/15/27 | 0.25 3,890 4, 064 543, 628 | 2027/2/15 BTPS 1. 45% 09/1F 1.45 1,990 2,037 272, 463 | 2022/9/15
DBR 0.25% 02/15/29 | 0.25 3,890 4,078 545, 407 | 2029/2/15 BTPS 1.45% 11/15/24 | 1.45 2, 400 2,528 338, 125 |2024/11/15
DBR 0.25% 08/15/28 | 0.25 2,180 2, 285 305, 626 | 2028/8/15 BTPS 1.5% 06/01/25 | 1.5 2,410 2,555 341, 748 | 2025/6/1
DBR 0.5% 02/15/25 | 0.5 3,000 3,130 418, 737 | 2025/2/15 BTPS 1.6% 06/01/26 | 1.6 2, 830 3,030 405, 352 | 2026/6/1
DBR 0.5% 02/15/26 | 0.5 3,000 3, 158 422, 360 | 2026/2/15 BTPS 1.65% 03/01/32 | 1.65 3,010 3, 220 430,712 | 2032/3/1
DBR 0.5% 02/15/28 | 0.5 2, 390 2, 544 340, 347 | 2028/2/15 BTPS 1.65% 12/01/30 | 1.65 2, 540 2,729 364, 997 | 2030/12/1
DBR 0.5% 08/15/27 | 0.5 5, 690 6, 045 808, 481 | 2027/8/15 BTPS 1.7% 09/01/51 | 1.7 1,120 1,076 143,914 | 2051/9/1
DBR 1% 08/15/24 1.0 2,000 2,109 282, 073 | 2024/8/15 BTPS 1.75% 07/01/24 | 1.75 3, 200 3, 387 453,072 | 2024/7/1
DBR 1% 08/15/25 1.0 2,720 2,909 389, 138 | 2025/8/15 BTPS 1.8% 03/01/41 | 1.8 1,810 1,871 250, 282 | 2041/3/1
DBR 1.25% 08/15/48 | 1.25 3, 580 4,419 591, 122 | 2048/8/15 BTPS 1.85% 05/15/24 | 1.85 2, 000 2,120 283, 531 | 2024/5/15
DBR 1.5% 02/15/23 | 1.5 2, 960 3,071 410, 842 | 2023/2/15 BTPS 1.85% 07/01/25 | 1.85 2,700 2,901 387,988 | 2025/7/1
DBR 1.5% 05/15/23 | 1.5 3,020 3, 150 421, 363 | 2023/5/15 BTPS 2% 02/01/28 | 2.0 2, 690 2,963 396, 344 | 2028/2/1
DBR 1.5% 05/15/24 | 1.5 2,290 2,439 326, 306 | 2024/5/15 BTPS 2% 12/01/25 | 2.0 2, 090 2,271 303, 725 | 2025/12/1
DBR 1.5% 09/04/22 | 1.5 2,800 2,877 384, 878 | 2022/9/4 BTPS 2.05% 08/01/27 | 2.05 2,740 3, 020 403, 920 | 2027/8/1
DBR 1.75% 02/15/24 | 1.75 1,650 1,760 235, 460 | 2024/2/15 BIPS 2.1% 07/15/26 | 2.1 3, 200 3,511 469, 579 | 2026/7/15
DBR 1.75% 07/04/22 | 1.75 2,090 2, 145 286, 957 | 2022/7/4 BTPS 2.15% 03/01/72 | 2.15 730 710 95,082 | 2072/3/1
DBR 2% 08/15/23 2.0 2, 860 3,032 405, 564 | 2023/8/15 BIPS 2.2% 06/01/27 | 2.2 2, 280 2,532 338,639 | 2027/6/1
DBR 2.5% 07/04/44 | 2.5 3,540 5, 344 714,780 | 2044/7/4 BTPS 2.25% 09/01/36 | 2.25 1,840 2,077 277,904 | 2036/9/1
DBR 2.5% 08/15/46 | 2.5 3,800 5, 842 781, 375 | 2046/8/15 BTPS 2.45% 09/01/33 | 2.45 2, 640 3, 045 407, 341 | 2033/9/1
DBR 3.25% 07/04/42 | 3.25 4,217 564, 086 | 2042/7/4 BTPS 2. 45% 09/01/50 | 2.45 1,470 1,665 222,804 | 2050/9/1
DBR 4.0% 01/04/37 | 4.0 4,731 632,815 | 2037/1/4 BTPS 2.45% 10/01/23 | 2.45 910 968 129, 460 | 2023/10/1
DBR 4.25% 07/04/39 | 4.25 4,742 634, 325 | 2039/7/4 BTPS 2.5% 11/15/25 | 2.5 2,950 3, 268 437, 146 |2025/11/15
DBR 4.75% 07/04/28 | 4.75 3,510 469,512 | 2028/7/4 BTPS 2.5% 12/01/24 | 2.5 2,950 3,216 430,210 | 2024/12/1
DBR 4.75% 07/04/34 | 4.75 5, 548 742,081 | 2034/7/4 BTPS 2.7% 03/01/47 | 2.7 2,510 2,979 398, 424 | 2047/3/1
DBR 4.75% 07/04/40 | 4.75 5,301 709, 040 | 2040/7/4 BTPS 2.8% 03/01/67 | 2.8 1,320 1,558 208, 467 | 2067/3/1
DBR 5.5% 01/04/31| 5.5 4, 441 594,059 | 2031/1/4 BTPS 2.8% 12/01/28 | 2.8 1,890 2,200 294, 255 | 2028/12/1
DBR 5.625% 01/04/28 | 5. 625 3,332 445, 664 | 2028/1/4 BTPS 2.95% 09/01/38 | 2.95 2, 050 2,519 336,981 | 2038/9/1
DBR 6.25% 01/04/24 | 6.25 3,819 510,881 | 2024/1/4 BTPS 3% 08/01/29 | 3.0 3, 360 3, 987 533,290 | 2029/8/1
DBR 6.25% 01/04/30 | 6.25 1,972 263, 785 | 2030/1/4 BTPS 3.1% 03/01/40 | 3.1 1,420 1,780 238,169 | 2040/3/1
DBR 6.5% 07/04/27 | 6.5 1,407 188,286 | 2027/7/4 BTPS 3.25% 09/01/46 | 3.25 1,950 2,536 339,270 | 2046/9/1
OBL 0% 04/05/24 - 4,333 579,518 | 2024/4/5 BTPS 3.35% 03/01/35 | 3.35 2,220 2,814 376,362 | 2035/3/1
OBL 0% 04/10/26 — 4,184 559, 666 | 2026/4/10 BTPS 3. 45% 03/01/48 | 3.45 2,120 2, 856 381,975 | 2048/3/1
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BTPS 3.5% 03/01/30 | 3.5 3, 960 4,890 654,010 | 2030/3/1 FRTR 4% 04/25/60 | 4.0 2, 180 4,263 570, 141 | 2060,/4/25
BIPS 3.75% 09/01/24 | 3.75 2, 150 2,421 323,900 | 2024/9/1 FRTR 4% 10/25/38 | 4.0 3, 370 5,322 711, 850 |2038/10/25
BIPS 3.85% 09/01/49 | 3.85 2, 160 3,119 417,154 | 2049/9/1 FRTR 4.25% 10/25/23 | 4.25 5,020 5,615 751, 066 |2023/10/25
BTPS 4% 02/01/37 | 4.0 3, 550 4,861 650, 188 | 2037/2/1 FRTR 4.5% 04/25/41 | 4.5 4,720 8,145 | 1,089,409 | 2041/4/25
BTPS 4.5% 03/01/24 | 4.5 2, 750 3,105 415,317 | 2024/3/1 FRTR 4.75% 04/25/35 | 4.75 3, 680 5, 885 787,151 | 2035/4/25
BTPS 4.5% 03/01/26 | 4.5 2,080 2,511 335,920 | 2026/3/1 FRTR 5.5% 04/25/29 | 5.5 5,170 7,481 | 1,000,638 | 2029/4/25
BTPS 4.5% 05/01/23 | 4.5 3, 580 3,912 523,254 | 2023/5/1 FRTR 5.75% 10/25/32 | 5.75 4, 340 7,076 946, 434 |2032/10/25
BTPS 4.75% 08/01/23 | 4.75 4,950 5, 495 734,973 | 2023/8/1 FRTR 6.0% 10/25/25 | 6.0 1,900 2, 449 327, 659 |2025/10/25
BTPS 4.75% 09/01/28 | 4.75 3,630 4,714 630, 536 | 2028/9/1 FRTR 8. 5% 04/25/23 | 8.5 1, 000 1,175 157, 220 | 2023/4/25
BTPS 4.75% 09/01/44 | 4.75 3,050 4,836 646,899 | 2044/9/1 FF0%)
BTPS 5% 03/01/25 5.0 3, 660 4, 354 582,314 | 2025/3/1 EfETES
BIPS 5% 08/01/34| 5.0 2,970 4, 354 582, 306 | 2034/8/1 NETHER 0% 01/15/24 — 1,850 1,883 251,961 | 2024/1/15
BTPS 5% 09/01/40 | 5.0 3,190 5,021 671,597 | 2040/9/1 NETHER 0% 01/15/27 — 1,840 1,885 252,181 | 2027/1/15
BIPS 5.0% 08/01/39 | 5.0 3,300 5,151 688, 956 | 2039/8/1 NETHER 0% 01/15/38 — 700 669 89, 485 | 2038/1/15
BTPS 5. 25% 11/01/29 | 5.25 3, 560 4,895 654, 738 | 2029/11/1 NETHER 0% 01/15/52 - 980 850 113, 743 | 2052/1/15
BIPS 5.5% 09/01/22 | 5.5 1,400 1,503 201, 052 | 2022/9/1 NETHER 0% 07/15/30 - 1,920 1,942 259, 808 | 2030/7/15
BIPS 5.5% 11/01/22 | 5.5 3, 450 3,736 499, 782 | 2022/11/1 NETHER 0% 07/15/31 — 830 833 111,438 | 2031/7/15
BTPS 5.75% 02/01/33 | 5.75 3,080 4,671 624, 803 | 2033/2/1 NETHER 0.25% 07/15/25 | 0. 25 2,310 2, 390 319, 653 | 2025/7/15
BTPS 6% 05/01/31| 6.0 3,940 5, 868 784,833 | 2031/5/1 NETHER 0.25% 07/15/29 | 0. 25 1,710 1,775 237,470 | 2029/7/15
BIPS 6.5% 11/01/27 | 6.5 3, 600 4,987 666,991 | 2027/11/1 NETHER 0.5% 01/15/40 | 0.5 1,290 1,341 179, 347 | 2040/1/15
BTPS 7.25% 11/01/26 | 7.25 1,400 1,929 258, 033 | 2026/11/1 NETIHER 0.5% 07/15/26 | 0.5 2, 320 2, 441 326, 463 | 2026/7/15
BTPS 9% 11/01/23| 9.0 800 979 130, 977 | 2023/11/1 NETHER 0.75% 07/15/27 | 0.75 2,110 2,263 302, 686 | 2027/7/15
(75VR) NETHER 0.75% 07/15/28 | 0. 75 1,620 1,745 233, 406 | 2028/7/15
EfEEE S NETHER 1.75% 07/15/23 | 1.75 1,940 2,042 273,118 | 2023/7/15
FRTR 0% 02/25/23 — 2, 050 2,073 277, 303 | 2023/2/25 NETHER 2% 07/15/24 | 2.0 1,990 2,157 288, 559 | 2024/7/15
FRTR 0% 02/25/24 — 3, 500 3,556 475,673 | 2024/2/25 NETHER 2.25% 07/15/22 | 2.25 1,220 1,260 168, 552 | 2022/7/15
FRTR 0% 02/25/26 — 5,210 5, 314 710, 721 | 2026/2/25 NETHER 2.5% 01/15/33 | 2.5 2,020 2, 605 348, 507 | 2033/1/15
FRTR 0% 02/25/27 — 950 966 129, 201 | 2027/2/25 NETHER 2.75% 01/15/47 | 2.75 2,100 3,321 444,184 | 2047/1/15
FRTR 0% 03/25/23 — 5,290 5, 353 716, 009 | 2023/3/25 NETHER 3.75% 01/15/23 | 3.75 2, 330 2,500 334,427 | 2023/1/15
FRTR 0% 03/25/24 — 5, 950 6,051 809, 280 | 2024/3/25 NETHER 3.75% 01/15/42 | 3.75 2, 060 3,492 467,026 | 2042/1/15
FRTR 0% 03/25/25 — 8, 090 8,250 | 1,103,368 | 2025/3/25 NETHER 4% 01/15/37 | 4.0 2, 180 3,474 464,622 | 2037/1/15
FRTR 0% 05/25/22 — 2, 800 2,817 376, 868 | 2022/5/25 NETHER 5.5% 01/15/28 | 5.5 1,730 2,413 322, 805 | 2028/1/15
FRTR 0% 11/25/29 - 5, 260 5,270 704, 837 |2029/11/25 NETHER 7.5% 01/15/23 | 7.5 200 226 30, 357 | 2023/1/15
FRTR 0% 11/25/30 — 6, 040 5,995 801, 884 |2030/11/25 (RRA V)
FRTR 0% 11/25/31 — 670 658 88,009 [2031/11/25 EfEEES
FRTR 0.25% 11/25/26 | 0.25 4, 680 4, 836 646, 895 |2026/11/25 SPGB 0% 01/31/25 — 2, 350 2, 380 318, 311 | 2025/1/31
FRTR 0.5% 05/25/25 | 0.5 5,590 5,816 777,959 | 2025/5/25 SPGB 0% 01/31/26 — 1,410 1,424 190, 559 | 2026/1/31
FRTR 0.5% 05/25/26 | 0.5 5,090 5,324 712, 077 | 2026/5/25 SPGB 0% 01/31/28 — 780 777 103, 929 | 2028/1/31
FRTR 0.5% 05/25/29 | 0.5 5, 350 5, 598 748, 751 | 2029/5/25 SPGB 0% 04/30/23 — 2, 380 2,403 321, 417 | 2023/4/30
FRTR 0.5% 05/25/40 | 0.5 2, 150 2,089 279, 501 | 2040/5/25 SPGB 0% 05/31/24 — 1, 260 1,275 170, 563 | 2024/5/31
FRTR 0.5% 05/25/72 | 0.5 990 751 100, 467 | 2072/5/25 SPGB 0. 1% 04/30/31 | 0.1 1,850 1,783 238, 551 | 2031/4/30
FRTR 0.5% 06/25/44 | 0.5 910 861 115, 232 | 2044/6/25 SPGB 0. 25% 07/30/24 | 0. 25 2, 290 2, 338 312,739 | 2024/7/30
FRTR 0.75% 05/25/28 | 0.75 6, 870 7,327 979, 930 | 2028/5/25 SPGB 0. 35% 07/30/23 | 0. 35 3, 590 3, 656 489, 032 | 2023/7/30
FRTR 0.75% 05/25/52 | 0.75 3, 580 3,370 450, 799 | 2052/5/25 SPGB 0.4% 04/30/22 | 0.4 2, 390 2,411 322, 483 | 2022/4/30
FRTR 0.75% 11/25/28 | 0.75 4,500 4,801 642, 176 |2028/11/25 SPGB 0.45% 10/31/22 | 0. 45 3, 060 3,104 415,190 |2022/10/31
FRTR 1% 05/25/27 | 1.0 4, 650 5,015 670, 746 | 2027/5/25 SPGB 0.5% 04/30/30 | 0.5 2,900 2,942 393, 558 | 2030/4/30
FRTR 1% 11/25/25| 1.0 5, 280 5, 630 753, 077 [2025/11/25 SPGB 0. 6% 10/31/29 | 0.6 3, 400 3,493 467, 266 |2029/10/31
FRTR 1.25% 05/25/31 | 1.25 5,110 5, 698 762, 133 | 2034/5/25 SPGB 0.8% 07/30/27 | 0.8 2,000 2,102 281, 142 | 2027/7/30
FRTR 1.25% 05/25/36 | 1.25 4,830 5, 380 719, 623 | 2036/5/25 SPGB 0.85% 07/30/37 | 0.85 960 937 125,391 | 2037/7/30
FRTR 1.5% 05/25/31| 1.5 5,890 6,707 897, 033 | 2031/5/25 SPGB 1% 10/31/50 | 1.0 2, 160 1,929 258, 003 |2050/10/31
5/50 | 1.5 4,090 4, 694 627,870 | 2050/5/25 SPGB 1.2% 10/31/40 | 1.2 1,810 1,819 243, 391 |2040/10/31
1.75 5, 380 5, 638 754, 036 | 2023/5/25 SPGB 1.25% 10/31/30 | 1.25 3, 050 3, 289 439,997 |2030/10/31
1.75 1,630 2,022 270, 533 | 2066/5/25 SPGB 1.3% 10/31/26 | 1.3 3, 450 3,723 497,973 |2026/10/31
1.75 3,820 4, 604 615, 863 | 2039/6/25 SPGB 1.4% 04/30/28 | 1.4 2,120 2,314 309, 500 | 2028/4/30
1.75 4,160 4,497 601, 540 |2024/11/25 SPGB 1.4% 07/30/28 | 1.4 3, 300 3,607 482, 417 | 2028/7/30
FRTR 2% 05/25/48 | 2.0 3, 560 4,535 606, 541 | 2048/5/25 SPGB 1.45% 04/30/29 | 1.45 2, 690 2,952 394, 894 | 2029/4/30
FRTR 2.25% 05/25/24 | 2.25 4,100 4, 452 595, 430 | 2024/5/25 SPGB 1.45% 10/31/27 | 1.45 3, 040 3,322 444, 409 |2027/10/31
FRTR 2. 25% 10/25/22 | 2.25 5, 740 5,976 799, 264 |2022/10/25 SPGB 1.45% 10/31/71 | 1.45 560 488 65, 282 |2071/10/31
FRTR 2.5% 05/25/30 | 2.5 6, 380 7,813 | 1,045,006 | 2030/5/25 SPGB 1.5% 04/30/27 | 1.5 2, 650 2, 899 387, 814 | 2027/4/30
FRTR 2.75% 10/25/27 | 2.75 5,970 7,139 954, 847 |2027/10/25 SPGB 1. 6% 04/30/25 | 1.6 3, 050 3, 284 439, 226 | 2025/4/30
FRTR 3.25% 05/25/45 | 3.25 3, 350 5,178 692, 572 | 2045/5/25 SPGB 1.85% 07/30/35 | 1.85 2,750 3,123 417, 689 | 2035/7/30
FRTR 3.5% 04/25/26 | 3.5 6, 350 7,588 | 1,014,886 | 2026/4/25 SPGB 1.95% 04/30/26 | 1.95 2,810 3,110 416, 062 | 2026/4/30
FRTR 4% 04/25/55 | 4.0 2, 400 4, 495 601, 165 | 2055/4/25 SPGB 1. 95% 07/30/30 | 1.95 2, 940 3, 363 449, 811 | 2030/7/30
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SPGB 2. 15% 10/31/25 | 2. 15 2,810 3,115 416, 629 [2025/10/31 RAGB 0.75% 03/20/51 | 0.75 790 803 107, 460 | 2051/3/20
SPGB 2.35% 07/30/33 | 2.35 2, 440 2,920 390, 536 | 2033/7/30 RAGB 0.75% 10/20/26 | 0.75 2, 080 2,212 295, 846 |2026/10/20
SPGB 2.7% 10/31/48 | 2.7 1,850 2, 404 321, 572 |2048/10/31 RAGB 0.85% 06/30/20 | 0.85 350 310 41,561 | 2120/6/30
SPGB 2.75% 10/31/24 | 2.75 3,600 3,991 533, 808 |2024/10/31 RAGB 1.2% 10/20/25 | 1.2 1,430 1,538 205, 777 |2025/10/20
SPGB 2. 9% 10/31/46 | 2.9 2, 250 3,011 402, 753 |2046/10/31 RAGB 1.5% 02/20/47 | 1.5 930 1,126 150, 635 | 2047/2/20
SPGB 3. 45% 07/30/66 | 3. 45 1,940 2,963 396, 375 | 2066/7/30 RAGB 1.5% 11/02/86 | 1.5 330 422 56, 445 | 2086/11/2
SPGB 3.8% 04/30/24 | 3.8 2,520 2,832 378,879 | 2024/4/30 RAGB 1.65% 10/21/24 | 1.65 990 1,066 142, 633 |2024/10/21
SPGB 4. 2% 01/31/37 | 4.2 2,530 3,751 501, 696 | 2037/1/31 RAGB 1.75% 10/20/23 | 1.75 1,330 1,406 188,100 |2023/10/20
SPGB 4.4% 10/31/23 | 4.4 2, 690 3,010 402, 611 |2023/10/31 RAGB 2. 1% 09/20/17 | 2.1 780 1,253 167,653 | 2117/9/20
SPGB 4. 65% 07/30/25 | 4. 65 2, 840 3,433 459, 139 | 2025/7/30 RAGB 2.4% 05/23/34 | 2.4 1,260 1,614 215, 887 | 2034/5/23
SPGB 4.7% 07/30/41 | 4.7 2, 640 4,332 579, 460 | 2041/7/30 RAGB 3. 15% 06/20/44 | 3.15 830 1,306 174, 685 | 2044/6/20
SPGB 4.8% 01/31/24 | 4.8 2, 400 2,739 366, 326 | 2024/1/31 RAGB 3.4% 11/22/22 | 3.4 2, 360 2,502 334, 636 |2022/11/22
SPGB 4. 9% 07/30/40 | 4.9 2, 550 4,242 567, 427 | 2040/7/30 RAGB 3.8% 01/26/62 | 3.8 470 964 129, 007 | 2062/1/26
SPGB 5. 15% 10/31/28 | 5.15 4,290 5, 882 786, 707 [2028/10/31 RAGB 4.15% 03/15/37 | 4.15 1,820 2, 898 387, 603 | 2037/3/15
SPGB 5. 15% 10/31/44 | 5.15 2,100 3, 766 503, 784 |2044/10/31 RAGB 4.85% 03/15/26 | 4.85 1,310 1,649 220, 619 | 2026/3/15
SPGB 5.4% 01/31/23 | 5.4 2,100 2,309 308, 888 | 2023/1/31 RAGB 6.25% 07/15/27 | 6.25 1, 180 1,663 222, 462 | 2027/7/15
SPGB 5. 75% 07/30/32 | 5.75 3,220 5,038 673, 809 | 2032/7/30 (Z4235VK)
SPGB 5. 9% 07/30/26 | 5.9 3,480 4,581 612, 723 | 2026/7/30 EfEiEH
SPGB 6. 0% 01/31/29 | 6.0 1, 050 1,518 203, 058 | 2029/1/31 REGB 0% 09/15/23 — 540 548 73,322 | 2023/9/15
(NLE—) REGB 0% 09/15/24 — 420 428 57,312 | 2024/9/15
Esfne RFGB 0% 09/15/30 — 630 631 84, 467 | 2030/9/15
BGB 0% 10/22/27 — 430 438 58, 583 [2027/10/22 RFGB 0. 125% 04/15/36 | 0. 125 540 523 70, 066 | 2036/4/15
BGB 0% 10/22/31 — 630 620 83, 024 [2031/10/22 RFGB 0. 125% 04/15/52 | 0. 125 490 419 56, 139 | 2052/4/15
BGB 0. 1% 06/22/30 | 0.1 1,370 1,383 185, 032 | 2030/6/22 RFGB 0. 25% 09/15/40 | 0.25 400 383 51,342 | 2040/9/15
BGB 0.2% 10/22/23 | 0.2 980 1,000 133, 779 |2023/10/22 RFGB 0.5% 04/15/26 | 0.5 620 650 86, 966 | 2026/4/15
BGB 0.4% 06/22/40 | 0.4 710 676 90, 534 | 2040/6/22 RFGB 0.5% 09/15/27 | 0.5 870 916 122,595 | 2027/9/15
BGB 0.5% 10/22/24 | 0.5 1,620 1,680 224, 805 |2024/10/22 RFGB 0.5% 09/15/28 | 0.5 1,030 1,085 145, 143 | 2028/9/15
BGB 0.65% 06/22/71 | 0.65 640 521 69, 736 | 2071/6/22 RFGB 0.5% 09/15/29 | 0.5 760 799 106, 942 | 2029/9/15
BGB 0.8% 06/22/25 | 0.8 2, 420 2,553 341, 506 | 2025/6/22 RFGB 0.75% 04/15/31 | 0.75 500 536 71,744 | 2031/4/15
BGB 0.8% 06/22/27 | 0.8 1,690 1,807 241,679 | 2027/6/22 RFGB 0. 875% 09/15/25 | 0. 875 690 732 97,957 | 2025/9/15
BGB 0.8% 06/22/28 | 0.8 2,090 2,242 299, 890 | 2028/6/22 RFGB 1. 125% 04/15/34 | 1. 125 710 792 105, 932 | 2034/4/15
BGB 0.9% 06/22/29 | 0.9 2, 360 2,552 341, 381 | 2029/6/22 RFGB 1. 375% 04/15/47 | 1. 375 490 588 78, 678 | 2047/4/15
BGB 1% 06/22/26 1.0 2, 280 2,447 327, 360 | 2026/6/22 RFGB 1.5% 04/15/23 | 1.5 650 676 90, 496 | 2023/4/15
BGB 1% 06/22/31 1.0 1,980 2,162 289, 212 | 2031/6/22 RFGB 1.625% 09/15/22 | 1. 625 930 957 128,061 | 2022/9/15
BGB 1.25% 04/22/33 | 1.25 1,500 1,683 225, 086 | 2033/4/22 RFGB 2% 04/15/24 | 2.0 730 786 105, 156 | 2024/4/15
BGB 1.45% 06/22/37 | 1.45 720 823 110, 187 | 2037/6/22 RFGB 2. 625% 07/04/42 | 2. 625 590 848 113,431 | 2042/7/4
BGB 1.6% 06/22/47 | 1.6 1,380 1,612 215, 648 | 2047/6/22 RFGB 2. 75% 07/04/28 | 2.75 420 511 68,367 | 2028/7/4
BGB 1.7% 06/22/50 | 1.7 1, 000 1,195 159, 914 | 2050/6/22 RFGB 4% 07/04/25 | 4.0 830 987 132, 066 | 2025/7/4
BGB 1.9% 06/22/38 | 1.9 1, 050 1,280 171,217 | 2038/6/22 (FAILSUR)
BGB 2. 15% 06/22/66 | 2.15 870 1,199 160, 416 | 2066/6/22 EfETEH
BGB 2.25% 06/22/23 | 2.25 1,850 1,962 262, 420 | 2023/6/22 TRISH 0% 10/18/22 — 530 534 71, 481 [2022/10/18
BGB 2.25% 06/22/57 | 2.25 770 1,059 141, 763 | 2057/6/22 TRTSH 0% 10/18/31 — 580 567 75,959 [2031/10/18
BGB 2.6% 06/22/24 | 2.6 2, 140 2, 353 314, 755 | 2024/6/22 IRISH 0.2% 05/15/27 | 0.2 930 956 127,916 | 2027/5/15
BGB 3% 06/22/34 3.0 1,030 1,384 185, 217 | 2034/6/22 IRISH 0.2% 10/18/30 | 0.2 1,030 1,039 138, 982 [2030/10/18
BGB 3. 75% 06/22/45 | 3.75 1,200 1,975 264, 163 | 2045/6/22 TRISH 0.4% 05/15/35 | 0.4 760 757 101, 322 | 2035/5/15
BGB 4% 03/28/32 4.0 1,080 1,530 204, 705 | 2032/3/28 IRISH 0.55% 04/22/41 | 0. 55 490 476 63, 770 | 2041/4/22
BGB 4. 25% 03/28/41 | 4.25 2, 400 4,003 535, 381 | 2041/3/28 TRISH 0.9% 05/15/28 | 0.9 1,070 1, 149 153, 682 | 2028/5/15
BGB 4.25% 09/28/22 | 4.25 2,100 2,238 299, 359 | 2022/9/28 IRISH 1% 05/15/26 | 1.0 1,420 1,518 203, 075 | 2026/5/15
BGB 4.5% 03/28/26 | 4.5 1,140 1,417 189, 617 | 2026/3/28 IRISH 1.1% 05/15/29 | 1.1 1,200 1,309 175,074 | 2029/5/15
BGB 5% 03/28/35 5.0 2, 690 4,384 586, 442 | 2035/3/28 IRISH 1.3% 05/15/33 | 1.3 670 749 100, 226 | 2033/5/15
BGB 5.5% 03/28/28 | 5.5 2, 780 3, 890 520, 382 | 2028/3/28 IRTSH 1.35% 03/18/31 | 1.35 860 964 128,933 | 2031/3/18
(F—ZRLJ7) IRISH 1. 5% 05/15/50 1.5 730 839 112, 310 | 2050/5/15
EfREE S IRISH 1.7% 05/15/37 | 1.7 820 970 129,751 | 2037/5/15
RAGB 0% 02/20/30 - 1,130 1,135 151, 850 | 2030/2/20 IRTSH 2% 02/18/45 | 2.0 1,090 1,386 185, 484 | 2045/2/18
RAGB 0% 02/20/31 - 590 587 78, 591 | 2031/2/20 IRISH 2. 4% 05/15/30 | 2.4 1,210 1,466 196, 145 | 2030/5/15
RAGB 0% 04/20/25 — 930 949 126, 981 | 2025/4/20 IRISH 3.4% 03/18/24 | 3.4 970 1,077 144, 160 | 2024/3/18
RAGB 0% 07/15/23 - 1,500 1,520 203, 376 | 2023/7/15 IRISH 3.9% 03/20/23 | 3.9 1,010 1,092 146, 111 | 2023/3/20
RAGB 0% 07/15/24 - 1,350 1,374 183,883 | 2024/7/15 IRISH 5. 4% 03/13/25 | 5.4 1,510 1,849 247,322 | 2025/3/13
RAGB 0% 09/20/22 - 320 322 43, 159 | 2022/9/20 R 122, 014, 046
RAGB 0% 10/20/40 - 420 380 50, 942 [2040/10/20 [CEIFI) [T 2k ¥ [P0 280K
RAGB 0.5% 02/20/29 | 0.5 1,770 1, 860 248, 816 | 2029/2/20 EETES
RAGB 0.5% 04/20/27 | 0.5 890 936 125, 203 | 2027/4/20 UKT 0. 125% 01/30/26 | 0. 125 3, 000 2,970 462, 220 | 2026/1/30
RAGB 0. 75% 02/20/28 | 0. 75 1, 620 1,731 231, 575 | 2028/2/20 UKT 0. 125% 01/31/23 | 0. 125 4,510 4,515 702, 577 | 2023/1/31
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UKT 0.125% 01/31/24 | 0. 125 2,970 2,967 461,817 | 2024/1/31 NGB 1.5% 02/19/26 1.5 5, 740 5, 853 76, 799 | 2026/2/19
UKT 0.125% 01/31/28 | 0. 125 2, 260 2,195 341,549 | 2028/1/31 NGB 1.75% 02/17/27 | 1.75 5, 360 5,526 72,506 | 2027/2/17
UKT 0.25% 07/31/31 | 0.25 2,110 1,974 307,241 | 2031/7/31 NGB 1.75% 03/13/25 | 1.75 4,770 4,915 64,488 | 2025/3/13
UKT 0.375% 10/22/30 | 0. 375 2,420 2,321 361, 162 [2030/10/22 NGB 1. 75% 09/06/29 1.75 7, 640 7,853 103,041 | 2029/9/6
UKT 0.5% 07/22/22 0.5 3,150 3, 166 492, 781 | 2022/7/22 NGB 2% 04/26/28 2.0 6, 100 6, 386 83,788 | 2028/4/26
UKT 0.5% 10/22/61 0.5 1, 340 1,038 161, 561 [2061/10/22 NGB 2% 05/24/23 2.0 11, 260 11, 587 152, 031 | 2023/5/24
UKT 0.625% 06/07/25 | 0. 625 1, 700 1,727 268,773 | 2025/6/7 NGB 3% 03/14/24 3.0 7, 360 7,818 102, 583 | 2024/3/14
UKT 0.625% 07/31/35 | 0. 625 2,950 2,748 427,705 | 2035/7/31 /N &t 750, 250
UKT 0.625% 10/22/50 | 0. 625 2, 550 2,130 331,434 |12050/10/22 (Fre—4) ‘]"?‘/7'—7 ‘F?‘/'/*—?
UKT 0.75% 07/22/23 | 0.75 2,910 2,953 459, 524 | 2023/7/22 =% 7a—=%
UKT 0.875% 01/31/46 | 0.875 1,260 1,142 177,697 | 2046/1/31 EMREES%
UKT 0.875% 10/22/29 | 0. 875 1,700 1,720 267, 720 |2029/10/22 DGB 0% 11/15/31 - 3,110 3,069 55,191 (2031/11/15
UKT 1% 04/22/24 1.0 1, 600 1, 640 255, 191 | 2024/4/22 DGB 0.25% 11/15/22 | 0.25 8, 020 8,114 145, 898 |2022/11/15
UKT 1.25% 07/22/27 | 1.25 2,990 3,130 487,068 | 2027/7/22 DGB 0.25% 11/15/52 | 0.25 3, 340 3,022 54,337 |2052/11/15
UKT 1.25% 07/31/51 | 1.25 180 177 27,587 | 2051/7/31 DGB 0.5% 11/15/27 0.5 10, 420 10,917 196, 295 [2027/11/15
UKT 1.25% 10/22/41 | 1.25 2, 800 2,785 433, 366 |2041/10/22 DGB 0.5% 11/15/29 0.5 14, 260 14,915 268,176 [2029/11/15
UKT 1.5% 07/22/26 1.5 2,000 2,115 329, 106 | 2026/7/22 DGB 1.5% 11/15/23 1.5 7,420 7,796 140, 174 [2023/11/15
UKT 1.5% 07/22/47 1.5 2, 550 2,661 414, 202 | 2047/7/22 DGB 1.75% 11/15/25 | 1.75 8, 330 9, 145 164, 437 [2025/11/15
UKT 1. 625% 10/22/28 | 1. 625 2,200 2, 364 367, 874 |2028,/10/22 DGB 4.5% 11/15/39 4.5 16, 260 28, 345 509, 656 [2039/11/15
UKT 1.625% 10/22/54 | 1. 625 1, 860 2,031 316, 134 [2054/10/22 /A i 1,534, 167
UKT 1.625% 10/22/71 | 1.625 900 1,074 167, 157 [2071/10/22 R—5 2 F) -7/ kA |Ff-77 kA
UKT 1.75% 01/22/49 | 1.75 1,300 1,436 223, 559 | 2049/1/22 EMRES
UKT 1.75% 07/22/57 | 1.75 2,530 2, 897 450, 844 | 2057/7/22 POLGB 0% 04/25/23 - 1,230 1,223 36, 522 | 2023/4/25
UKT 1.75% 09/07/22 1.75 3,120 3,187 495,992 | 2022/9/7 POLGB 0.25% 10/25/26 | 0.25 1, 500 1,415 42, 245 (2026/10/25
UKT 1.75% 09/07/37 | 1.75 2,930 3,172 493,679 | 2037/9/7 POLGB 0.75% 04/25/25 | 0.75 3, 560 3, 541 105, 666 | 2025/4/25
UKT 2% 09/07/25 2.0 1, 780 1,912 297,635 | 2025/9/7 POLGB 1.25% 10/25/30 1.25 2, 160 2,045 61, 042 [2030/10/25
UKT 2.25% 09/07/23 2.25 2,500 2,623 408, 228 | 2023/9/7 POLGB 2.25% 10/25/24 | 2.25 3, 930 4, 137 123, 465 [2024/10/25
UKT 2.5% 07/22/65 | 2.5 1,920 2,776 432,007 | 2065/7/22 POLGB 2.5% 01/25/23 | 2.5 5, 860 6, 068 181,074 | 2023/1/25
UKT 2.75% 09/07/24 | 2.75 1, 620 1,756 273,304 | 2024/9/7 POLGB 2.5% 04/25/24 2.5 6, 050 6, 387 190, 609 | 2024/4/25
UKT 3.25% 01/22/44 | 3.25 2,810 3, 894 606, 057 | 2044/1/22 POLGB 2.5% 07/25/26 2.5 6, 060 6, 430 191, 881 | 2026/7/25
UKT 3. 5% 01/22/45 3.5 2, 550 3,700 575,807 | 2045/1/22 POLGB 2.5% 07/25/27 2.5 3, 780 4,015 119, 812 | 2027/7/25
UKT 3. 5% 07/22/68 3.5 1,930 3,552 552, 815 | 2068/7/22 POLGB 2.75% 04/25/28 | 2.75 6, 030 6, 520 194, 566 | 2028/4/25
UKT 3.75% 07/22/52 | 3.75 1, 600 2,613 406, 688 | 2052/7/22 POLGB 2.75% 10/25/29 | 2.75 6, 520 7,034 209, 909 [2029/10/25
UKT 4% 01/22/60 4.0 1, 540 2, 858 444,727 | 2060/1/22 POLGB 3.25% 07/25/25 | 3.25 6, 260 6,828 203, 773 | 2025/7/25
UKT 4.25% 03/07/36 | 4.25 2,390 3,415 531,381 | 2036/3/7 POLGB 4% 10/25/23 4.0 3,430 3,724 111, 148 [2023/10/25
UKT 4. 25% 06/07/32 | 4.25 2,100 2,831 440, 554 | 2032/6/7 POLGB 5. 75% 04/25/29 | 5.75 600 783 23,376 | 2029/4/25
UKT 4.25% 09/07/39 | 4.25 1,820 2,729 424,711 | 2039/9/7 POLGB 5. 75% 09/23/22 | 5.75 3,410 3, 660 109, 221 | 2022/9/23
UKT 4.25% 12/07/27 | 4.25 1,370 1, 699 264, 371 | 2027/12/7 /I at 1,904,317
UKT 4.25% 12/07/40 | 4.25|  2,070|  3,153| 490,755 | 2040/12/7 F—2 F5U7) FH-247)7 [F4-24707
Fv Fv
UKT 4.25% 12/07/46 | 4.25 2,180 3,576 556, 579 | 2046/12/7 _
UKT 4.25% 12/07/49 | 4.25| 1,510  2,577| 400,982 | 2049/12/7 EfREEH
UKT 4.25% 12/07/55 | 4.25 2,210 4,062 632, 092 | 2055/12/7 ACGB 0.25% 11/21/24 | 0.25 2,930 2,926 247,556 |12024/11/21
UKT 4. 5% 09/07/34 4.5 1,770 2,528 393, 434 | 2034/9/7 ACGB 0.25% 11/21/25 0.25 2,340 2,303 194, 871 [2025/11/21
UKT 4.5% 12/07/42 | 4.5 2,340 3,767 586, 171 | 2042/12/7 ACGB 0.5% 09/21/26 | 0.5 3,640 3,580 302, 855 | 2026/9/21
UKT 4.75% 12/07/30 | 4.75| 1,780 |  2,424| 377,316 | 2030/12/7 ACGB 1% 11/21/31 1 1.0| 3,750 | 3,508 | 296,739 |2031/11/21
UKT 4.75% 12/07/38 | 4.75 1, 650 2,586 402, 491 | 2038/12/7 ACGB 1% 12/21/30 1.0 4,320 4,101 346, 937 [2030/12/21
UKT 5% 03/07/25 5.0 1, 800 2,124 330, 581 | 2025/3/7 ACGB 1.25% 05/21/32 | 1.25 2,740 2,613 221,016 | 2032/5/21
UKT 6. 0% 12/07/28 6.0 1,250 1,742 271, 140 | 2028/12/7 ACGB 1.5% 06/21/31 1.5 3,190 3, 155 266,917 | 2031/6/21
7S =7 19,785, 360 ACCB 1.75% 06/21/51 | 1.75| 2,000 | 1,722 | 145,654 | 2051/6/21
rp— Tl T e e ] I
ya— s ACGB 2.25% 05/21/28 | 2.25 2, 560 2,751 232,753 | 2028/5/21
EfEr% ACGB 2.25% 11/21/22 | 2.25 3,160 3,263 275,993 |12022/11/21
SGB 0.125% 05/12/31 | 0. 125 5,270 5,113 67,495 | 2031/5/12 ACGB 2.5% 05/21/30 | 2.5 3,790 4,120 348, 504 | 2030/5/21
SGB 0. 75% 05/12/28 | 0.75 8, 380 8,718 115, 081 | 2028/5/12 ACGB 2.75% 04/21/24 | 2.75 1, 380 1, 486 125, 746 | 2024/4/21
SGB 0.75% 11/12/29 | 0.75 7,430 7,709 101, 760 [2029/11/12 ACGB 2.75% 05/21/41 | 2.75 1,630 1,728 146, 175 | 2041/5/21
SGB 1% 11/12/26 1.0 9,010 9, 498 125, 378 |2026/11/12 ACGB 2.75% 06/21/35 | 2.75 1,230 1, 346 113,917 | 2035/6/21
SGB 1.5% 11/13/23 1.5 12, 500 13, 050 172, 268 [2023/11/13 ACGB 2.75% 11/21/27 | 2.75 3, 330 3, 688 311,931 [2027/11/21
SGB 2. 25% 06/01/32 | 2.25 3, 750 4,455 58,814 | 2032/6/1 ACGB 2.75% 11/21/28 | 2.75 1, 660 1,842 155, 821 [2028/11/21
SGB 2.5% 05/12/25 2.5 10, 050 11,109 146, 645 | 2025/5/12 ACGB 2.75% 11/21/29 | 2.75 3, 150 3,493 295, 451 [2029/11/21
SGB 3.5% 03/30/39 | 3.5 5,860 8,492 112, 094 | 2039/3/30 ACGB 3% 03/21/47 | 3.0 1, 680 1,830 154,836 | 2047/3/21
SGB 3.5% 06/01/22 3.5 14, 000 14, 540 191,933 | 2022/6/1 ACGB 3.25% 04/21/25 | 3.25 3, 480 3,857 326, 259 | 2025/4/21
ZB =F 1,091, 472 ACGB 3.25% 04/21/29 | 3.25 4,100 4,704 397,906 | 2029/4/21
(LS z—) ‘T‘//V7—‘LT ‘T‘//V7—‘LT ACGB 3. g?% 06/?1/’39 3.25 980 1,123 95, 022 ?039/6/21
J =% J =% ACGB 3.75% 04/21/37 | 3.75 1,620 1,979 167, 398 | 2037/4/21
EMREESF ACGB 4.25% 04/21/26 | 4.25 2, 820 3,303 279, 416 | 2026/4/21
NGB 1.25% 09/17/31 | 1.25 3,000 2,928 38,419 | 2031/9/17 ACGB 4. 5% 04/21/33 4.5 1,910 2,474 209, 322 | 2033/4/21
NGB 1.375% 08/19/30 | 1.375 4, 340 4,313 56,591 | 2030/8/19 ACGB 4. 75% 04/21/27 | 4.75 2, 320 2,831 239, 495 | 2027/4/21
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- (FM) - (FH)
ACGB 5.5% 04/21/23 | 5.5| 2,500 2,756 | 233, 170 | 2023/4/21 TLGOV 0. 75% 07/31/22 | 0.75| 6,750 | 6,803 | 229,891 | 2022/7/31
ACGB 5.75% 07/15/22 | 5.75| 3,350 |  3,565| 301,584 2022/7/15 160V 1% 03/31/30 | 1.0|  2,220| 2,186 73,885 | 2030/3/31
/ 3t 6,569, 251 ILGOV 1.5% 05/31/37 | 15| 2,190| 2,077 70,202 | 2037/5/31
(T oAR—IL) oo a—n i [Fovatntn ILGOV 1.5% 11/30/23 | 1.5 1,750 1,807 61,089 [2023/11/30
EfEEES ILGOV 1.75% 08/31/25 | 1.75 1,080 1,145 38,693 | 2025/8/31
SIGB 0.5% 11/01/25 | 0.5 390 386 32,043 | 2025/11/1 TLGOV 2.25% 09/28/28 | 2.25 | 2,880 | 3,144 106, 243 | 2028/9/28
SIGB 1.75% 02/01/23 | 1.75 800 818 67,881 | 2023/2/1 ILGOV 3.75% 03/31/24 | 3.75 | 4,080 | 4,480 151, 396 | 2024/3/31
SIGB 1.875% 03/01/50 | 1. 875 420 492 35,041 | 2050/3/1 ILGOV 3.75% 03/31/47 | 3.75|  3,130| 3,983 134, 621 | 2047/3/31
SIGB 2% 02/01/24 | 2.0 1410 126 35,394 | 2024/2/1 ILGOV 5.5% 01/31/42 | 5.5| 2,580| 4,095 138, 374 | 2042/1/31
SIGB 2. 125% 06/01/26 | 2. 125 740 785 65,140 | 2026/6/1 1LGOV 6.25% 10/30/26 | 6.25| 5,620 7,202 | 246, 435 [2026/10/30
STGB 2. 25% 08/01/36 | 2. 25 730 773 64, 117 | 2036/8/1 D 1, 356, 443
SIGB 2. 375% 06/01/25 | 2. 375 490 524 43,446 | 2025/6/1 5 it 298, 426, 352
SIGB 2.375% 07/01/39 | 2.375 430 166 38,649 | 2039/7/1 () B BT A L1 4 e o 5 % 1073 [ > A TR 2 T A1 5
SIGB 2.625% 05/01/28 | 2. 625 1,050 1,145 94,954 | 2028/5/1 ; o .
STGB 2.75% 03/01/46 | 2.75 1,240 1,460 121,102 | 2046/3/1 DI LV ARERA L2 b DT,
SIGB 2.75% 04/01/42 | 2.75 900 1,040 86,240 | 2042/4/1 -
SIGB 2.75% 07/01/23 | 2.75|  1,070| 1,122 93,074 | 2023/7/1 <SeMEYS | DEEFRBIEARERS >
SIGB 2.875% 07/01/29 | 2. 875 590 657 54,517 | 2029/7/1
SIGB 2. 875% 09/01/30 | 2. 875 760 850 70,552 | 2030/9/1 i 1 x
SIGB 3% 09/01/24 | 3.0 1,220 1,317 109,240 | 2024/9/1 & W R El 7 i A
SIGB 3.125% 09/01/22 | 3. 125 1,350 1,397 115,882 | 2022/9/1 (EH ) (HEH )
SIGB 3.375% 09/01/33 | 3. 375 830 981 81,388 | 2033/9/1 o —
SIGB 3.5% 03/01/27 | 3.5 880 998 82,790 | 2027/3/1 41 EURO-SCHATZ 299
s e 1291, 459 US 5YR NOTE 543 —
(RL—7) %TijT f—:«‘bfj/?’ EURO-BOBL FU 468 —
S JuRs b Vs EURO-BUND 1,181 -
i
MGS 3. 418% 08/15/22 | 3. 418 1,500 1,528 40, 469 | 2022/8/15 [# | US 10YR NOTE 405 -
MGS 3. 478% 06/14/24 | 3. 478 700 724 19, 177 | 2024/6/14 US LONG BOND 481 —
MGS 3.48% 03/15/23 | 3.48| 2,330 | 2,392 63,353 | 2023/3/15 S E 5 0
MGS 3.502% 05/31/27 | 3. 502 1,510 1,563 41,399 | 2027/5/31 - - i -
MGS 3.733% 06/15/28 | 3.733| 3,430 | 3,594 95, 198 | 2028/6/15 MBI J VHERE L 72 b O T,
MGS 3. 757 04/20/23 | 3. 757 1,090 1,125 29,820 | 2023/4/20
VGS 3.757% 05/22/40 | 3. 757 550 524 13,882 | 2040/5/22
MGS 3.795% 09/30/22 | 3. 795 1,500 1,537 40,726 | 2022/9/30
VGS 3.8% 08/17/23 | 3.8 930 964 25,551 | 2023/8/17
MGS 3.844% 04/15/33 | 3.844| 2,350 | 2,364 62,624 | 2033/4/15
VGS 3.882% 03/14/25 | 3. 882 1,030 1,082 28, 658 | 2025/3/14
MGS 3. 885% 08/15/29 | 3. 885 1,500 1,580 41,866 | 2029/8/15
MGS 3,892 03/15/27 | 3.892 1,130 1,193 31,619 | 2027/3/15
MGS 3.899% 11/16/27 | 3.899 1,970 2,002 55,408 [2027/11/16
MGS 3.9% 11/30/26 | 3.9 1,440 1,533 40,619 [2026/11/30
MGS 3.906% 07/15/26 | 3. 906 600 633 16,791 | 2026/7/15
MGS 3.955% 09/15/25 | 3.955 | 2,380 | 2,513 66, 570 | 2025/9/15
MGS 4. 059% 09/30/24 | 4. 059 1,900 2,003 53,054 | 2024/9/30
VGS 4. 065% 06/15/50 | 4. 065 760 721 19,097 | 2050/6/15
VGS 4.181% 07/15/24 | 4. 181 1,280 1,351 35,781 | 2024/7/15
MGS 4.232% 06/30/31 [ 4.232] 2,000 | 2,145 56, 812 | 2031/6/30
MGS 4.254% 05/31/35 | 4.254| 2,030 2,105 55, 773 | 2035/5/31
MGS 4. 392% 04, 1.392 2910 3,141 83,211 | 2026/4/15
VGS 4. 498% 04/1 4.498| 2,380 | 2,603 68,964 | 2030/4/15
MGS 4. 6428 11/ 4642 2,830 3,065 81,188 | 2033/11/7
MGS 4.736% 03/15/46 | 4. 736 1,480 1,562 41, 388 | 2046/3/15
VGS 4.762% 04/07/37 | 4.762 | 2,280 | 2,458 65,120 | 2037/4/7
VGS 4.893% 06/08/38 | 4.893 | 2,310 2,508 66,436 | 2038/6/8
MGS 4.921% 07/06/48 | 4. 921 1,400 1,507 39,919 | 2048/7/6
VGS 4. 933% 09/30/43 | 4. 935 1, 560 1,693 44, 856 | 2043/9/30
/i 1,425,343
— - )T FI)
(AT st It
EfEEE%
ILGOV 0. 15% 07/31/23 | 0.15 700 699 23,629 | 2023/7/31
1LGOV 0.5% 04/30/25 | 0.5|  2,420] 2,426 81,980 | 2025/4/30
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ALEXANDRIA REAL ESTATE EQUIT 40, 095 6, 103 34, 744 5, 690
BOSTON PROPERTIES 34, 600 3,423 31, 882 2,904
CEDAR REALTY TRUST INC - - 51, 950 43
OMEGA HEALTHCARE INVESTORS 55, 683 1,750 42, 466 1,365
APARTMENT INVEST & MGMT 32, 650 1,263 30, 428 1,126
AGREE REALTY CORP 16, 936 1,130 7,987 522
SL GREEN REALTY CORP 16, 240 868 20, 215 994
EPR PROPERTIES 19, 822 655 19, 500 606
PROLOGIS INC }gi:;gg) %g:gzg) 157, 185 15, 451
AVALONBAY COMMUNTTIES INC 36, 492 5,917 31, 136 5, 041
LEXINGTON CORP PROPERTIES 60, 186 596 42, 044 467
CAMDEN PROPERTY TRUST 25, 190 2,351 22, 607 2,184
CBL & ASSOCTATES PRTYS - - 99, 840 17
MACK-CALT REALTY CORP 15, 530 298 9,334 128
NATIONAL RETAIL PROPERTIES 44, 565 1,736 37,010 1, 469
COUSINS PROPERTIES INC 31, 631 1,028 29,016 913
URSTADT BIDDLE - CL A 6, 000 72 - -
SITE CENTERS CORP 97, 261 243 17, 000 131
DUKE REALTY CORP 87, 560 2,957 70, 668 2, 632
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ASHFORD HOSPITALITY TRUST <zx§31239> (f?) 6,603 13
ESSEX PROPERTY TRUST 16, 080 3,731 14, 218 3,128
EQUITY RESIDENTTAL PPTY 81, 453 5,108 74, 887 4, 349
FEDERAL REALTY INVS TRUST 17, 204 1,551 15, 336 1,315
FIRST INDUSTRIAL REALTY TR 35, 607 1, 364 30, 345 1,281
HEALTHPEAK PROPERTIES INC 157, 540 4,159 110, 979 3,105
EQUITY COMMONWEALTH 28, 299 913 93, 487 713
HEALTHCARE REALTY TRUST INC 22, 678 691 16, 989 502
HIGHNOODS PROPERTIES INC 19, 564 765 19, 002 730
SERVICE PROPERTIES TRUST 23,210 235 21,326 160
WELLTOWER INC 108, 049 5, 789 86, 178 5, 008
EASTGROUP PROPERTIES, INC 7, 448 832 5, 782 781
KIMCO REALTY CORP 81, 129 947 60, 960 7
KILROY REALTY CORPORATION 29, 020 1,876 18, 604 1,058
LTC PROPERTIES INC 18, 836 698 15, 200 574
DIVERSIFTED HEALTHCARE TRUST 37,000 128 38’?99) %g%)
MONMOUTH REIT —CL A 31, 652 430 25, 060 361
LIBERTY PROPERTY TRUST ([x96,246) (Z&S,Gié) a B
BRANDYWINE REALTY TRUST 48, 222 556 45, 380 487
TRON MOUNTAIN INC 56, 157 1,431 46, 375 1,327
MACERICH CO/THE %2;%23) %gi) 21, 250 198
EQUITY LIFESTYLE PROPERTIES 39, 100 2, 348 42, 678 2,776
ACADTA REALTY TRUST 19, 260 237 19, 710 294
HOST HOTELS AND RESORTS INC 144, 716 1,681 143, 932 1,692
MID-AMERTCA APARTMENT COMM 26, 530 2, 955 93, 622 2,811
HERSHA HOSPITALITY TRUST 17, 800 72 14, 000 86
NATL HEALTH INVESTORS INC 8, 885 511 8, 091 510
INVESTORS REAL ESTATE TRUST 2,510 190 - -
ONE LIBERTY PROPERTIES INC 52?88) ?g) - B
PENN REAL ESTATE INVEST TST 30, 000 27 61,970 36

— 7 —
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GETTY REALTY CORP 6, 485 161 3, 500 91
PS BUSINESS PARKS INC 5,350 708 4,611 562
RPT REALTY 18, 870 91 11, 500 68
REALTY INCOME CORP 101, 240 5, 949 75,476 4, 855
REGENCY CENTERS CORP 40, 081 1,790 42, 660 1,877
UDR INC 68, 470 2,571 60, 439 2,212
CORPORATE OFFICE PPTYS 22,139 5563 14, 300 339
CORECIVIC INC 31, 263 419 24,930 305
SAUL CENTERS INC 2, 100 62 — —
SIMON PROPERTY GROUP 75, 550 5,652 68, 152 5, 168
LIFE STORAGE INC 7,358 705 6, 842 733
PUBLIC STORAGE 39, 333 7,879 32,975 7,029
SUN COMMUNITIES INC 26, 360 3,527 19, 398 2,857
TAUBMAN CENTERS INC 8, 890 395 7,790 293
TANGER FACTORY OUTLET CENTER 35, 600 202 21, 500 119
UMH PROPERTIES INC 7,000 70 - —
GLADSTONE COMMERCIAL CORP 10, 650 176 — —
UNIVERSAL HEALTH RLTY INCOME 2,170 203 1, 567 104
VENTAS INC 83, 870 3,029 72,809 3,127
VORNADO REALTY TRUST 30, 285 1,324 25,924 1,014
WASHINGTON REAL ESTATE INVESTMENT 15,190 366 6, 200 133
GEO GROUP INC/THE 31,696 438 34, 780 441
WEINGARTEN REALTY INVESTORS 37,960 765 33,535 667
AMERICAN CAMPUS COMMUNITIES 26, 566 885 22, 266 759
KITE REALTY GROUP TRUST 11, 090 113 — —
EXTRA SPACE STORAGE INC 30, 200 2,929 25,814 2,716
FRANKLIN STREET PROPERTIES CORP 25,173 167 - -
SUNSTONE HOTEL INVESTORS INC 59, 782 614 47, 385 456
CUBESMART 45, 537 1, 268 42, 654 1,323
DIGITAL REALTY TRUST INC 97, 449 13,274 51,713 7,631
DIAMONDROCK HOSPITALITY CO 46, 840 248 42, 000 222
MEDICAL PROPERTIES TRUST INC 145, 952 2,661 79, 194 1, 440
DOUGLAS EMMETT INC-W/I 31, 845 1,011 23,735 635
RETAIL OPPORTUNITY INVESTMENTS CORP 27, 140 257 18, 655 212

8 —
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PIEDMONT OFFICE REALTY TRUST 25,115 444 20, 876 298
SUMMIT HOTEL PROPERTIES INC 25, 000 92 14, 000 82
TERRENO REALTY CORP 14, 207 742 12,413 721
AMERICAN ASSETS TRUST INC 4, 585 104 4,900 123
RLJ LODGING TRUST 38,799 431 26, 748 256
AMERICOLD REALTY TRUST 48, 950 1,661 35,410 1,337
CORESITE REALTY CORP 13, 798 1,610 9,923 1,195
VEREIT INC 226, 750 1,315 190, 727 1,273
PEBBLEBROOK HOTEL TRUST 29, 005 442 17, 630 225
OFFICE PROPERTIES INCOME TRU 12, 100 335 8, 500 200
PREFERRED APARTMENT COMMUN-A 23, 280 201 16, 641 110
CHATHAM LODGING TRUST 13, 500 148 12, 000 90
SABRA HEALTH CARE REIT INC 68,016 1,038 51,310 876
WHITESTONE REIT 15, 730 82 — —
HUDSON PACIFIC PROPERTIES INC 25, 670 710 23, 790 548
STAG INDUSTRTAL INC 40, 010 1,139 22, 499 710
RETAIL PROPERTISE OF AME-A 51, 250 457 34, 556 309
CYRUSONE INC 25, 460 1,675 19, 344 1,512
WP CAREY INC 38, 170 2,416 31, 662 2, 164
ALEXANDER & BALDWIN INC 47, 000 563 — —
GLADSTONE LAND CORP 6, 500 87 — —
HEALTHCARE TRUST OF AMERICA 48, 886 1,272 37,925 988
RYMAN HOSPITALITY PROPERTIES 12, 250 628 7,924 289
ARMADA HOFFLER PROPERTIES 38, 000 319 — —
SPIRIT REALTY CAPITAL INC 37, 689 1, 440 28, 560 1, 140
PHYSICIANS REALTY TRUST 40, 401 610 24, 172 442
REXFORD INDUSTRIAL REALTY INC 30, 883 1, 297 20, 468 998
AMERICAN HOMES 4 RENT-A 57,758 1,411 43,120 1,232
INDEPENDENCE REALTY TRUST IN 39,038 430 23, 500 271
INNOVATIVE INDUSTRIAL PROPER 10, 113 891 3,515 430
JBG SMITH PROPERTIES 17, 752 570 20, 370 559
AMERICAN FINANCE TRUST INC 24, 000 206 16, 000 89
RETAIL VALUE (3é§) (ié) a o
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INVITATION HOMES INC 186, 690 4,993 122, 373 3,515
FRONT YARD RESIDENTTAL CORP 10, 530 113 7,300 97
QTS REALTY TRUST INC 25, 008 1,457 19, 421 1,204
KEPPEL PACIFIC OAK US REIT 470, 000 343 - -
EMPIRE STATE REALTY TRUST-A 14, 415 122 20, 000 120
PLYMOUTH INDUSTRTAL REIT INC 11, 500 165 - -
SAFEHOLD INC 11, 040 568 5, 800 272
ESSENTTAL PROPERTIES REALTY 38, 936 796 20, 704 440
INDUSTRIAL LOGISTICS PROPERT 15, 780 317 9, 670 219
COLUMBTA PROPERTY TRUST INC 25, 373 377 23,010 284
GAMING AND LETSURE PROPERTIE %g:égg) 11§é5) 46,870 1,776
BRIXMOR PROPERTY GROUP INC 102, 503 1, 478 92, 356 1,373
BRAEMAR HOTELS & RESORTS INC 9,500 11 24, 000 60
BROOKFTELD PROPERTY REIT I-A - - 7,500 99
FAGLE HOSPITALITY TRUST 295, 000 163 - -
PRIME US REIT 295’?99) (ifg)
ARA US HOSPITALITY TRUST - (A 281, 500 9
CIM COMMERCIAL TRUST CORP 6,500 73 - -
BLUEROCK RESTDENTTAL GROWTH 17, 850 129 12, 000 101
WASHINGTON PRIME GROUP INC 90, 000 71 105, 000 68
CARETRUST REIT INC 15, 470 277 7,283 138
NEW SENIOR INVESTMENT GROUP 23, 000 111 18, 000 75
STORE CAPTTAL CORP 45, 798 1,057 28, 350 783
PARAMOUNT GROUP INC 43,826 418 62,510 469
GLOBAL MEDICAL REIT INC 10, 930 93 6,900 92
URBAN EDGE PROPERTIES 34, 310 378 26, 740 269
EQUINIX INC 23, 579 15, 256 18, 408 13, 700
FASTERLY GOVERNMENT PROPERTI 20, 138 493 12, 170 289
XENTA HOTELS & RESORTS INC 27,340 242 25, 620 230
NEXPOINT RESTDENTIAL 4,500 119 2,400 99
NATTONAL STORAGE AFFILIATES 13, 110 353 9, 686 322
COMMUNITY HEALTHCARE TRUST 6, 600 278 2,000 9
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APPLE HOSPITALITY REIT INC 28, 800 233 24, 000 245
GLOBAL NET LEASE INC 31, 482 504 24, 490 409
MANULTFE US REAL ESTATE TNV 330’?9?) (zf?g) 300, 000 223
PARK HOTELS & RESORTS INC-WI 48, 660 577 42, 540 515
VICI PROPERTIES INC 148, 496 3,095 85, 891 2,008
SERITAGE GROWTH PROP- A REIT 9, 000 72 6, 300 88
FOUR CORNERS PROPERTY TRUST 14, 730 279 12, 670 336
COLONY CAPITAL INC 244, 724 753 202, 578 612
o o 7,004, 354 208,716 | 5, 193, 803 172, 455
(181, 545) (174) — (37)
o hoar 0| Fhr-4KFn a| FhF+x 8w
SMARTCENTRES REAL ESTATE INV 12, 646 227 9, 500 194
CAN APARTMENT PROP REAL ESTA 26, 690 1,301 23, 160 1,115
H&R REAL ESTATE INVESTMENT TRUST-UNIT 25, 079 213 23, 000 235
RIOCAN REAL ESTATE INVST TR 34, 686 726 34, 305 625
ALLIED PROPERTIES REAL ESTATE 9, 692 460 9, 600 349
COMINAR REAL ESTATE INV-TR U 17, 620 145 15, 000 106
NORTHVIEN APARTMENT REAL ESTATE 16, 087 535 31, 950 1, 143
BOARDWALK REAL ESTATE INVEST 5,500 119 5,500 162
CROMBIE REAL ESTATE INVESTMENT TRUST 19, 210 237 13, 000 168
INTERRENT REAL ESTATE INVEST 24, 250 336 14, 760 192
NORTHWEST HEALTHCARE PROPERTIES 30, 170 312 11, 000 125
MORGUARD NORTH AMERTCAN RESTDENTIAL 5,000 100 - -
DREAM GLOBAL REAL ESTATE INV - - 57, 280 386
DREAM INDUSTRIAL REAL ESTATE INVEST TR 30, 550 416 21, 400 265
SUMMIT INDUSTRIAL INCOME REIT 25, 000 272 11, 000 131
GRANTTE REAL ESTATE INVESTMENT TRUST 7,920 525 5, 750 444
TRUE NORTH COMMERCTAL REAL E 10, 800 80 - -
CHOICE PROPERTIES REIT 28,010 347 15, 000 192
MINTO APARTMENT REAL ESTATE 10, 500 239 - -
CT REAL ESTATE INVESTMENT TR 10, 000 113 23, 270 346
PLAZA RETAIL REIT 25, 000 90 - -
FIRST CAPITAL REAL ESTATE IN 128, 715 2, 343 53, 900 905
WPT INDUSTRIAL REAL ESTATE I 32, 500 598 9, 000 149
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AUTOMOTIVE PROPERTIES REAL E 12, 000 124 - -
KILLAM APARTMENT REAL ESTATE 18, 400 345 8, 050 138
7 e 566, 025 10,214 395, 425 7,379
FA> H To—n H Ta—n
HAMBORNER REIT AG 15, 000 119 14, 000 119
ALSTRIA OFFICE REIT -AG 36’??9) (ngg) 23, 690 216
o R 51, 690 618 37, 690 396
" (—) (A63)
75
ICADE 4, 420 345 1,500 79
ALTAREA Z%?) (zxgé) - -
CLEPTERRE 55,%§9) (}i%§Z) 51, 080 923
GECINA SA 11, 580 1,451 10, 865 1,222
COVIVIO (FP) 11,392 828 8, 590 588
MERCIALYS 25, 480 152 10, 450 58
CARMILA 30, 000 204 - -
UNTBAIL-RODAMCO-WESTFIELD 32, 322 2,275 28, 736 1,471
i ot 171, 084 6, 566 111, 221 4,343
" (—) (A153)
FF K
EUROCOMMERCIAL 7,550 77 13, 200 122
VASTNED RETAIL 2,800 68 - -
WERELDHAVE NV 10, 000 72 6, 200 43
NST NV 3,000 116 - -
I 3t 23, 350 335 19, 400 165
ANRA
INMOBILIARTA COLONTAL SOCIMI 58’?%?) (ifé) 52,920 407
LAR ESPANA REAL ESTATE SOCIM 19, 000 98 - -
MERLIN PROPERTIES SOCIMI SA 73, 648 603 87, 500 639
i ot 151, 390 1,143 140, 420 1,046
" (=) (A8)
YL F—
[ BEFIMNO S. C. A. 5, 000 922 2,200 73
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COFINTMMO 6, 137 760 4, 450 553
RETAIL ESTATES 4, 600 318 1,200 68
INTERVEST OFFICES & WAREHOUSES 4, 000 87 3,000 65
WAREHOUSES DE PAUW SCA (gg’ggg) ZZ_ ) 23,710 686
MONTEA 2,200 183 1,200 123
AEDIFICA 10, 934 1,020 4, 640 470
CARE PROPERTY INVEST 15, 000 392 — —
AEDIFICA SA-RIGHTS (17, 260) - 17, 260 14
XIOR STUDENT HOUSING NV 8,700 407 — —
o R 85, 771 4,118 57, 660 2,056

" (84, 100) (—)

TANT R
GREEN REIT PLC — — 440, 770 843
HIBERNIA REIT PLC 160, 000 193 80, 000 93
IRISH RESIDENTIAL PROPERTIES 103, 000 131 68, 021 93

- 3t 263, 000 325 588, 791 1,030

Z D

| CROMWELL EUROPEAN RETT 910, 000 433 - -

/B 2 910, 000 433 - —
L L - 1, 656, 285 13, 540 955, 182 9,039
" (84, 100) (A225)

SR NI N
BRITISH LAND CO PLC 156, 060 623 136, 000 479
CAPITAL & REGIONAL PLC (A261.000) ) 29, 000 15
DERWENT LONDON PLC 28, 201 874 22, 540 624
BIG YELLOW GROUP PLC 35, 176 355 28, 600 308
HAMMERSON PLC (izgé’ggg) ?g 330, 000 66
WORKSPACE GROUP PLC 15, 827 155 16, 000 95
UNITE GROUP PLC 166, 292 1,668 80, 850 752
PRIMARY HEALTH PROPERTIES 309, 367 480 954, 530 386
SHAFTESBURY PLC 39, 753 232 21, 190 106




JBA—NREITA VT Y9 R IF—T7UF

— 5134 —

Y b1
= s+ e <

M 5% 4 #H 5] 5% 4 #H

SEGRO PLC 351, 230 2,991 246, 210 2,311
LAND SECURITIES GROUP PLC 235, 822 1,663 226, 117 1,526
ASSURA PLC 544, 890 438 378, 000 302
STANDARD LIFE INV PROP INC 260, 756 135 - -
GREAT PORTLAND ESTATES PLC 44, 420 324 43, 380 293
PICTON PROPERTY INCOME LTD 130, 000 110 120, 000 83
HANSTEEN HOLDINGS PLC - - 263, 580 307
UK COMMERCIAL PROPERTY REIT 183, 000 141 100, 000 66
SAFESTORE HOLDINGS PLC 48, 566 338 37, 029 288
LONDONMETRIC PROPERTY PLC 228, 550 450 165, 000 386
BMO COMMERCTAL PROPERTY TRUS 615, 000 475 120, 000 74
CAPITAL & COUNTIES PROPERTIE 700, 297 1,172 155, 000 188
GCP STUDENT LIVING PLC 300, 000 410 - -
NEWRIVER REIT PL 45, 000 76 32, 000 16
CIVITAS SOCTAL HOUSING PLC 98, 910 89 86, 843 92
TRIPLE POINT SOCIAL HOUSING 50, 000 50 - -
SUPERMARKET INCOME REIT PLC 431, 000 476 - -
TRITAX BIG BOX REIT PLC 387,718 484 360, 670 554
CUSTODIAN REIT PLC 292, 276 265 - -
HAMMERSON PLC-NTL PAID (2. 791, 680) ) 2,791,680 196
ELITE COMMERCIAL REIT 131, 700 90 131, 700 84
EMPIRIC STUDENT PROPERTY PLC 126, 000 86 120, 000 81
AEW UK REIT PLC 46, 000 36 - -
LXI REIT PLC 118, 000 136 85, 000 93
REGIONAL REIT LTD 60, 000 69 - -
IMPACT HEALTHCARE REIT PLC 219, 355 225 - -
o ot 9, 260, 666 15,951 | 6,380,919 9,782

i (2. 065, 400) ()

F—AKFZUT 0 [FA=Ar7)T R H [{FA=2r7)7 RV
BWP TRUST 94, 600 327 65, 000 261
MIRVAC GROUP 734, 100 1,727 678, 090 1,478
CROMWELL PROPERTY GROUP 220, 000 169 240, 000 207
CHARTER HALL RETAIL REIT 150, 780 474 45, 000 152
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GPT GROUP 511,377 2, 402 477,170 2,194
CENTURTA CAPITAL GROUP %?g:ggg) ?gg) - -
ABACUS PROPERTY GROUP 52, 000 123 73, 847 210
STOCKLAND 476, 674 1,470 432,110 1,623
DEXUS 292, 730 3,038 269, 850 2, 657
GOODMAN GROUP 417, 344 5,937 335, 016 5,844
VICINTTY CENTERS 1,408, 500 2,219 947,110 1,370
CHARTER HALL GROUP 82, 064 769 78, 900 1,004
GROWTHPOTNT PROPERTIES AUS 100, 900 294 75, 000 249
INGENTA COMMUNITIES GROUP 64, 000 273 — —
SHOPPING CENTRES AUSTRALASTA 308, 830 767 162, 000 355
ARENA REIT 100, 053 200 - —
CENTURTA INDUSTRTAL REIT 285, 000 906 - —
CHARTER HALL LONG WALE REIT %?%:ggg) fgﬁ) 89, 420 417
NATTONAL STORAGE REIT 315, 670 509 169, 330 316
HOTEL PROPERTY INVESTMENTS 1, 103, 000 262 66, 115 205
GDI PROPERTY GROUP 160, 000 159 122, 000 129
HOME CONSORTTUM 91, 000 344 - —
RURAL FUNDS GROUP 82, 950 160 60, 000 136
INVESTEC AUSTRALIA PROPERTY 340, 000 459 - —
SCENTRE GROUP 1,109, 033 2,492 | 1,080,210 9, 464
CHARTER HALL SOCTAL INFRASTR 111, 450 324 — -
CENTURTA OFFICE REIT 168, 000 391 70, 000 147
AVENTUS GROUP 230, 000 560 — -
WAYPOINT REIT LTD 344, 186 908 138, 390 366
N ; 8, 820, 271 29,109 | 5,674, 558 21, 796

(31, 656) (110)

Za—Y—J U F M [fea=Y=7vRkw M [Foa=v=7VF Ry
AP NZ OFFICE LTD 185, 000 324 150, 000 252
VITAL HEALTHCARE PROPERTY TR 108, 000 280 56, 000 170
GOODMAN PROPERTY TRUST 140, 000 301 160, 000 375
KIWI PROPERTY GROUP LTD 367, 460 385 190, 000 197
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| ARGOSY PROPERTY LTD 157, 278 158 90, 000 120
I 2 957, 738 1, 449 646, 000 1,116
U A T KL A THW KL
LINK REIT 549, 300 37,376 496, 500 32, 109
PROSPERITY REIT 170, 000 412 - —
YUEXTU REIT ASSET MANAGEMENT 348, 000 1,307 240, 000 917
CHAMPTON REIT 300, 000 1,343 220, 000 901
SUNLIGHT REAL ESTATE INVESTMENT TRUST 155, 000 569 230, 000 795
FORTUNE RETT 321, 000 2, 447 152, 000 1,009
- 3+ 1, 843, 300 43,457 | 1,338, 500 35, 732
I IR— v a0 [y v lim—= R O [Ty AR—=n Ry
CAPTTALAND TNTEGRATED COMMERCTAL TRUST a ggg’égg) (%’$§é) 695, 800 1,370
ASCENDAS REAL ESTATE INV TRT <S§§’i§2> lkggg) 649’%99) 2,%ég)
CAPTTALAND COMMERCIAL TRUST 615, 300 1,026 a g$§’§3g) (é’ggg)
SUNTEC REIT 742,%?9) 1Zi§§> 811, 200 1,218
MAPLETREE LOGISTICS TRUST <§8°§§3? lkg?? 105900 520
STARHILL GLOBAL REIT 403’%??) (igf) - -
362, 600 340 325, 200 290

ASCOTT TRUST (a2 8%, )
FRASERS COMMERCTAL TRUST 67’???) <z§§> (479, 300) (710)
KEPPEL REIT 418, 500 428 513, 500 562
FRASERS CENTREPOINT TRUST <1Z§’§§§> (éig) 50, 000 127
ESR REIT 690, 700 280 450, 000 174
CDL HOSPITALITY TRUSTS 254’???) (ifi) 295, 100 308
CAPITALAND RETAIL CHINA TRUST 238’???) (zf??) 170, 000 193
FIRST REAL ESTATE INVESTMENT TRUST 200>%??) (zi?g) - .
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AIMS APAC REIT MANAGEMENT LTD 130*?99) (}ff) - -
PARKWAY LIFE REAL ESTATE 38’?9?) (ifg) 30, 000 125
LIPPO MALLS INDONESIA RETAIL TRUST (::) (zgé) - o
MAPLETREE INDUSTRIAL TRUST 540’%9?) lkiff) 460, 900 1,397
MAPLETREE COMMERCTAL TRUST 527’%?9) 12235) 439, 800 895
ARA LOGOS LOGISTICS TRUST 290’?99) (A0 94éi§) 180, 000 114
MAPLETREE NORTH ASTA COMMERCTAL 261,300 (ngg) 280, 000 259
ASCENDAS HOSPITALITY TRUST B N (435 066) (4;2)
FAR EAST HOSPITALITY TRUST 300, 000 125 240, 000 133
SPH REIT 424, 500 392 160, 000 140
SOTLBUTLD BUSINESS SPACE RETT 310, 500 (13?) - -
EC WORLD REIT 180, 000 121 - -
SASSEUR REAL ESTATE INVESTME 215, 800 135 170, 000 127
OUE COMMERCIAL REAL ESTATE I 540’?9?) (fff) 380, 000 130
ASCENDAS REAL ESTATE - RIGHT (253, 430) 63) (253, 430) ©3)
LENDLEASE GLOBAL COMMERCIAL 555'???) (iig) - -
IREIT GLOBAL-RIGHTS (104, 420) - (104, 420) (12)
FRASERS HOSPITALITY TRUST (jj> (A0 07755) o o
230, 000 165 — -

IREIT GLOBAL (104, 420) (63)
KEPPEL DC REIT 148, 900 345 158, 100 460
FRASERS LOGISTICS & COMMERCI (ggg’ggg) <§Z§> 356, 400 491
0 o 11, 454, 400 14,740 | 8, 687, 000 14, 107
G (3, 035, 386) (4,953)] (2,943, 882) (4, 564)
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MIRAE ASIA PAC REAL EST-1 42,950 171, 404 — —
SHINHAN ALPHA REIT CO LTD (1 593) (10 23;)) - -
LOTTE REIT CO LTD 69, 030 403, 376 — —
SHINHAN ALPHA REIT CO LTD-RTS a 59;) (:) a 59;) (89;)
iR 2t 111, 980 574, 780 — —
" (3, 186) (10, 233) (1, 593) (898)
A AT x )V H [FARATTNY 2V O [TA ATzl
REIT 1 LTD 27, 500 441 — —
/N 2t 27, 500 441 — —
(GED &HUTZERETT,
(E2) O ) WNIZADE 235 B - R X 280 T EBOBEFITIEE ER TR Y A,
AMERBRAHEDIB KRS
BRISEERA DS AR
Y 1
[Z ﬁ = = Paxs ==
BFEA | ) HFIERBEFRA B TEfHEREEC | O DAIERFRA D
)i GIbINVA] A )i GIEINVA) C
H 7 H &5 % H 7 H &5 %
A B OH W ool 28, 402 12 0.0 25,115 — —
4 23 15 it 26 26 100. 0 26 26 100. 0
2 — o o— 40, 152 2,976 7.4 40, 136 2,990 7.4
() ML AR B FIEBHR AT, SRR T e,
¥ OFIFERMRA LT B EFE R OBEIE N T ARSI LS IHICHEE SN A FIFERBEHRATT,

18 —
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FAUD) TR
ALEXANDRIA REAL ESTATE EQUIT 69, 760 75,111 11,572 1,217, 527 1.5
ALEXANDER’ S INC 1, 490 1, 490 401 42, 236 0.1
BOSTON PROPERTIES 88, 380 91, 098 8, 086 850, 809 1.1
CEDAR REALTY TRUST INC 51, 950 — — — —
OMEGA HEALTHCARE INVESTORS 131, 726 144, 943 4,997 525, 801 0.7
APARTMENT INVEST & MGMT 92, 400 94, 622 2,723 286, 510 0.4
AGREE REALTY CORP 25, 220 34, 169 2,169 228, 205 0.3
BRT APARTMENTS CORP 5, 000 5,000 65 6, 875 0.0
SL. GREEN REALTY CORP 50, 430 46, 455 2,787 293, 251 0.4
EPR PROPERTIES 47, 560 47, 882 1, 584 166, 696 0.2
PROLOGIS INC 385, 530 476, 036 47,417 4, 988, 842 6.2
AVALONBAY COMMUNITIES INC 85, 620 90, 976 14, 982 1, 576, 344 2.0
LEXINGTON CORP PROPERTIES 156, 266 174, 408 1,738 182, 944 0.2
CAMDEN PROPERTY TRUST 59, 830 62,413 6, 153 647, 454 0.8
CBL & ASSOCIATES PRTYS 99, 840 — — — —
MACK-CALI REALTY CORP 55, 140 61, 336 764 80, 470 0.1
NATIONAL RETAIL PROPERTIES 103, 650 111, 205 4, 281 450, 445 0.6
COUSINS PROPERTIES INC 91, 803 94, 418 2,821 296, 819 0.4
URSTADT BIDDLE - CL A 16, 500 22, 500 250 26, 394 0.0
SITE CENTERS CORP 84, 059 94, 320 855 90, 005 0.1
DUKE REALTY CORP 223, 080 239,972 9,277 976, 066 1.2
ASHFORD HOSPITALITY TRUST 46, 030 — — — —
ESSEX PROPERTY TRUST 40, 370 42,232 10, 745 1, 130, 579 1.4
EQUITY RESIDENTIAL PPTY 213,740 220, 306 13, 059 1,374,015 1.7
FEDERAL REALTY INVS TRUST 42, 060 43, 928 4,024 423, 390 0.5
FIRST INDUSTRIAL REALTY TR 75, 500 80, 762 3, 290 346, 166 0.4
HEALTHPEAK PROPERTIES INC 302,010 348, 571 10, 146 1, 067, 555 1.3
EQUITY COMMONWEALTH 72,100 76,912 2,027 213,302 0.3
HEALTHCARE REALTY TRUST INC 81, 340 87, 029 2,679 281,923 0.4
HIGHWOODS PROPERTIES INC 65, 190 65, 752 2,209 232, 506 0.3
SERVICE PROPERTIES TRUST 101, 860 103, 744 1, 082 113, 842 0.1
WELLTOWER INC 247, 760 269, 631 17,973 1, 891, 002 2.4
EASTGROUP PROPERTIES, INC 23,570 25, 236 3, 404 358, 170 0.4
KIMCO REALTY CORP 257, 130 277, 299 3, 762 395, 899 0.5
KILROY REALTY CORPORATION 56, 750 67, 166 3,734 392, 899 0.5
LTC PROPERTIES INC 23, 290 26,976 949 99, 845 0.1
DIVERSIFIED HEALTHCARE TRUST 143, 800 142, 800 561 59, 044 0.1
MONMOUTH REIT -CL A 55, 460 62, 052 890 93, 683 0.1
LIBERTY PROPERTY TRUST 96, 240 — — — —
BRANDYWINE REALTY TRUST 102, 778 105, 620 1,024 107, 789 0.1
IRON MOUNTAIN INC 174, 690 184, 472 4,916 517,231 0.6
MACERICH CO/THE 66, 650 67, 797 611 64, 338 0.1
EQUITY LIFESTYLE PROPERTIES 112, 360 108, 782 6, 328 665, 867 0.8
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ACADIA REALTY TRUST 54, 390 53, 940 681 71,732 0.1
HOST HOTELS AND RESORTS INC 450, 520 451, 304 6, 155 647, 650 0.8
MID-AMERICA APARTMENT COMM 70, 220 73,128 9, 185 966, 417 1.2
HERSHA HOSPITALITY TRUST 17, 850 21, 650 162 17, 106 0.0
NATL HEALTH INVESTORS INC 27, 450 28, 244 1,782 187, 564 0.2
INVESTORS REAL ESTATE TRUST 6, 389 8, 899 617 64, 967 0.1
ONE LIBERTY PROPERTIES INC 8, 000 13,199 207 21,815 0.0
PENN REAL ESTATE INVEST TST 31,970 — — — —
GETTY REALTY CORP 19, 000 21, 985 603 63, 446 0.1
PS BUSINESS PARKS INC 11, 950 12, 689 1,647 173, 310 0.2
RPT REALTY 51, 580 58, 950 373 39, 321 0.0
REALTY INCOME CORP 195, 300 221, 064 13,617 1,432,701 1.8
REGENCY CENTERS CORP 103, 470 100, 891 4, 636 487, 853 0.6
UDR INC 181, 320 189, 351 7,223 760, 009 0.9
CORPORATE OFFICE PPTYS 66, 720 74, 559 1, 795 188, 892 0.2
CORECIVIC INC 78, 130 84, 463 525 55,273 0.1
SAUL CENTERS INC 6, 700 8, 800 248 26, 145 0.0
SIMON PROPERTY GROUP 188, 510 195, 908 15, 496 1, 630, 368 2.0
LIFE STORAGE INC 29, 250 29, 766 3, 160 332,521 0.4
PUBLIC STORAGE 91, 770 98, 128 21,792 2,292, 764 2.9
SUN COMMUNITIES INC 56, 160 63, 122 8, 553 899, 864 1.1
TAUBMAN CENTERS INC 39, 650 40, 750 1, 467 154, 428 0.2
TANGER FACTORY OUTLET CENTER 55, 170 69, 270 579 60, 926 0.1
UMH PROPERTIES INC 20, 000 27, 000 382 40, 252 0.1
GLADSTONE COMMERCIAL CORP 15, 000 25, 650 448 47, 145 0.1
UNIVERSAL HEALTH RLTY INCOME 7,870 8,473 491 51, 739 0.1
VENTAS INC 228, 590 239, 651 11, 227 1, 181, 260 1.5
VORNADO REALTY TRUST 95, 930 100, 291 3, 880 408, 242 0.5
WASHINGTON REAL ESTATE INVESTMENT 47, 080 56, 070 1, 139 119, 870 0.1
GEO GROUP INC/THE 79, 390 76, 306 640 67, 436 0.1
WEINGARTEN REALTY INVESTORS 72,920 77, 345 1,513 159, 250 0.2
AMERICAN CAMPUS COMMUNITIES 84, 080 88, 380 3, 536 372,124 0.5
KITE REALTY GROUP TRUST 49, 930 61, 020 777 81, 789 0.1
EXTRA SPACE STORAGE INC 79, 200 83, 586 8,937 940, 263 1.2
FRANKLIN STREET PROPERTIES CORP 53, 800 78,973 368 38, 718 0.0
SUNSTONE HOTEL INVESTORS INC 135, 100 147, 497 1,454 153, 009 0.2
CUBESMART 120, 490 123, 373 3, 854 405, 497 0.5
DIGITAL REALTY TRUST INC 127, 790 173,526 23,984 2,523, 436 3.1
DIAMONDROCK HOSPITALITY CO 120, 700 125, 540 864 91, 003 0.1
MEDICAL PROPERTIES TRUST INC 271,770 338, 528 6, 496 683, 481 0.9
DOUGLAS EMMETT INC-W/I 100, 710 108, 820 3,078 323, 890 0.4
RETAIL OPPORTUNITY INVESTMENTS CORP 70, 630 79, 115 1,010 106, 293 0.1
PIEDMONT OFFICE REALTY TRUST 76, 840 81, 079 1, 098 115, 585 0.1
SUMMIT HOTEL PROPERTIES INC 65, 470 76, 470 613 64, 524 0.1
TERRENO REALTY CORP 41, 570 43, 364 2,488 261, 831 0.3
AMERICAN ASSETS TRUST INC 30,910 30, 595 768 80, 890 0.1
RLJ LODGING TRUST 100, 640 112,691 1, 290 135, 753 0.2
AMERICOLD REALTY TRUST 117, 100 130, 640 4,571 480, 924 0.6
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CORESITE REALTY CORP 23, 310 27,185 3,276 344, 760 0.4
VEREIT INC 652, 720 688, 743 4,952 521, 006 0.6
PEBBLEBROOK HOTEL TRUST 77, 960 89, 335 1, 456 153, 202 0.2
OFFICE PROPERTIES INCOME TRU 28, 230 31, 830 655 68, 952 0.1
PREFERRED APARTMENT COMMUN-A 23, 000 29, 639 176 18,616 0.0
CHATHAM LODGING TRUST 23, 860 25, 360 238 25,107 0.0
SABRA HEALTH CARE REIT INC 119, 750 136, 456 2,183 229, 704 0.3
WHITESTONE REIT 22,610 38, 340 273 28, 760 0.0
HUDSON PACIFIC PROPERTIES INC 95, 020 96, 900 2,188 230, 301 0.3
STAG INDUSTRIAL INC 80, 320 97, 831 2,983 313,930 0.4
RETAIL PROPERTISE OF AME-A 129, 080 145,774 1,033 108, 738 0.1
CYRUSONE INC 68, 960 75,076 5,201 547, 225 0.7
WP CAREY INC 105, 150 111, 658 7, 449 783, 795 1.0
ALEXANDER & BALDWIN INC — 47, 000 703 74, 024 0.1
GLADSTONE LAND CORP 5,000 11, 500 159 16, 805 0.0
HEALTHCARE TRUST OF AMERICA 127,970 138, 931 3,701 389, 395 0.5
RYMAN HOSPITALITY PROPERTIES 31, 240 35, 566 2,007 211,192 0.3
ARMADA HOFFLER PROPERTIES — 38, 000 394 41, 539 0.1
SPIRIT REALTY CAPITAL INC 56, 690 65, 819 2,271 238,975 0.3
PHYSICIANS REALTY TRUST 115, 670 131, 899 2,350 247, 289 0.3
REXFORD INDUSTRIAL REALTY INC 68, 780 79, 195 3, 750 394, 608 0.5
AMERICAN HOMES 4 RENT-A 156, 030 170, 668 4,963 522,159 0.7
INDEPENDENCE REALTY TRUST IN 50, 000 65, 538 852 89, 707 0.1
INNOVATIVE INDUSTRIAL PROPER 7, 040 13, 638 1,978 208, 139 0.3
JBG SMITH PROPERTIES 74, 160 71, 542 2,009 211,431 0.3
AMERICAN FINANCE TRUST INC 59, 590 67, 590 492 51, 840 0.1
RETAIL VALUE 8, 630 8, 969 123 13, 022 0.0
INVITATION HOMES INC 296, 260 360, 577 9, 948 1, 046, 662 1.3
FRONT YARD RESIDENTIAL CORP 27, 000 30, 230 403 42, 459 0.1
QTS REALTY TRUST INC 33, 350 38, 937 2,379 250, 340 0.3
COREPOINT LODGING INC 22,000 22,000 132 13,957 0.0
KEPPEL PACIFIC OAK US REIT — 470, 000 329 34,614 0.0
EMPIRE STATE REALTY TRUST-A 95, 920 90, 335 682 71, 756 0.1
PLYMOUTH INDUSTRIAL REIT INC 4, 400 15, 900 204 21,512 0.0
SAFEHOLD INC 4,700 9, 940 637 67, 024 0.1
ESSENTIAL PROPERTIES REALTY 45,510 63, 742 1, 152 121, 249 0.2
INDUSTRIAL LOGISTICS PROPERT 37, 160 43, 270 861 90, 684 0.1
COLUMBIA PROPERTY TRUST INC 71, 020 73, 383 904 95, 118 0.1
GAMING AND LEISURE PROPERTIE 126, 630 132,903 5,294 557,071 0.7
BRIXMOR PROPERTY GROUP INC 178, 620 188, 767 2, 686 282,610 0.4
BRAEMAR HOTELS & RESORTS INC 14, 500 — — — —
BROOKFIELD PROPERTY REIT I-A 42,700 35, 200 542 57,032 0.1
EAGLE HOSPITALITY TRUST — 295, 000 40 4, 252 0.0
PRIME US REIT — 295, 000 225 23,743 0.0
ARA US HOSPITALITY TRUST 287, 500 — — — —
CIM COMMERCIAL TRUST CORP — 6, 500 60 6, 325 0.0
BLUEROCK RESIDENTIAL GROWTH 9, 000 14, 850 134 14, 201 0.0
FARMLAND PARTNERS INC 19, 000 19, 000 132 13,912 0.0
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CITY OFFICE REIT INC 37, 050 37, 050 270 28, 455 0.0
WASHINGTON PRIME GROUP INC 105, 250 90, 250 58 6,171 0.0
CARETRUST REIT INC 57, 290 65, 477 1,238 130, 267 0.2
NEW SENIOR INVESTMENT GROUP 40, 000 45, 000 196 20, 689 0.0
STORE CAPITAL CORP 128, 230 145, 678 4, 336 456, 278 0.6
PARAMOUNT GROUP INC 121,410 102, 726 775 81, 598 0.1
GLOBAL MEDICAL REIT INC 23, 500 27, 530 370 38, 957 0.0
URBAN EDGE PROPERTIES 69, 110 76, 630 930 97, 858 0.1
EQUINIX INC 51, 900 57,071 42, 415 4, 462, 559 5.6
EASTERLY GOVERNMENT PROPERTI 45, 300 53, 268 1,118 117, 634 0.1
XENIA HOTELS & RESORTS INC 68, 110 69, 830 829 87, 280 0.1
NEXPOINT RESIDENTIAL 13, 000 15, 100 662 69, 726 0.1
NATIONAL STORAGE AFFILIATES 36, 700 40, 124 1,322 139, 181 0.2
COMMUNITY HEALTHCARE TRUST 9, 700 14, 300 652 68, 665 0.1
APPLE HOSPITALITY REIT INC 133, 463 138, 263 1,667 175, 432 0.2
GLOBAL NET LEASE INC 51, 900 58, 892 915 96, 348 0.1
CLIPPER REALTY INC 7, 300 7, 300 45 4,738 0.0
MANULIFE US REAL ESTATE INV 856, 564 886, 564 642 67, 624 0.1
PARK HOTELS & RESORTS INC-WI 149, 874 155, 994 2, 254 237, 155 0.3
VICI PROPERTIES INC 279, 550 342, 155 8, 150 857, 475 1.1
SERITAGE GROWTH PROP- A REIT 20, 200 22,900 324 34, 139 0.0
FOUR CORNERS PROPERTY TRUST 42,190 44, 250 1,204 126, 677 0.2
COLONY CAPITAL INC 283, 360 325, 506 1,220 128, 424 0.2

I 24 EE 14, 537, 882 16, 356, 888 557,971 58, 704, 163

" 6 W K< > 156 155 — <73. 2%

(h+4H) ThF & R

SMARTCENTRES REAL ESTATE INV 44, 930 48, 076 1,174 94, 934 0.1
CAN APARTMENT PROP REAL ESTA 48, 890 52, 420 2,479 200, 457 0.2
H&R REAL ESTATE INVESTMENT TRUST-UNIT 90, 460 92, 539 1,088 87, 963 0.1
RIOCAN REAL ESTATE INVST TR 95, 250 95, 631 1,572 127,078 0.2
ALLIED PROPERTIES REAL ESTATE 36, 850 36, 942 1,414 114, 304 0.1
COMINAR REAL ESTATE INV-TR U 53, 000 55, 620 473 38, 303 0.0
DREAM OFFICE REAL ESTATE INV 18, 820 18, 820 386 31, 245 0.0
NORTHVIEW APARTMENT REAL ESTATE 15, 863 — — — —
BOARDWALK REAL ESTATE INVEST 14, 060 14, 060 429 34, 685 0.0
ARTIS REAL ESTATE INVESTMENT 43, 830 43, 830 422 34, 152 0.0
CROMBIE REAL ESTATE INVESTMENT TRUST 26, 367 32, 577 448 36, 232 0.0
INTERRENT REAL ESTATE INVEST 34, 000 43, 490 579 46, 823 0.1
NORTHWEST HEALTHCARE PROPERTIES 39, 000 58, 170 691 55, 905 0.1
MORGUARD NORTH AMERICAN RESIDENTIAL 7,890 12, 890 189 15, 357 0.0
DREAM GLOBAL REAL ESTATE INV 57, 280 — — — —
DREAM INDUSTRIAL REAL ESTATE INVEST TR 33, 800 42, 950 538 43, 499 0.1
SUMMIT INDUSTRIAL INCOME REIT 33, 000 47, 000 652 52, 730 0.1
GRANITE REAL ESTATE INVESTMENT TRUST 16, 450 18, 620 1,419 114,715 0.1
TRUE NORTH COMMERCIAL REAL E 15, 000 25, 800 150 12,137 0.0
CHOICE PROPERTIES REIT 95, 660 108, 670 1,409 113,925 0.1
MINTO APARTMENT REAL ESTATE 4, 600 15, 100 273 22,103 0.0
CT REAL ESTATE INVESTMENT TR 41, 000 27,730 400 32, 388 0.0
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PLAZA RETAIL REIT — 25, 000 87 7,072 0.0
FIRST CAPITAL REAL ESTATE IN — 74, 815 1,107 89, 499 0.1
WPT INDUSTRIAL REAL ESTATE I — 23, 500 410 33, 146 0.0
SLATE GROCERY REIT 10, 300 10, 300 115 9, 366 0.0
SLATE OFFICE REI 17, 000 17, 000 64 5,207 0.0
AUTOMOTIVE PROPERTIES REAL E — 12, 000 124 10, 077 0.0
KILLAM APARTMENT REAL ESTATE 25, 500 35, 850 625 50, 565 0.1
I <t 0 ¥ - 4 918, 800 1, 089, 400 18, 729 1,513, 883
8 W <tk B> 25 27 — <1.9%>
(K1) Ta—n
HAMBORNER REIT AG 44, 000 45, 000 395 49, 110 0.1
ALSTRIA OFFICE REIT -AG 97, 000 110, 000 1,413 175, 655 0.2
I 2t 0% - A& m 141, 000 155, 000 1, 808 224, 765
" B K<tk E> 2 2 — <0. 3%
(€452)7) Fa—n
IMMOBILIARE GRANDE DISTRIBUZ 33, 790 33, 790 96 11, 946 0.0
PN H - & @ 33,790 33, 790 96 11,946
; GO B<k B> 1 1 — <0. 0%>
(75 2UR) Ta—n
ICADE 16, 960 19, 880 1,109 137, 853 0.2
ALTAREA 2,000 2,730 348 43, 357 0.1
KLEPIERRE 126, 050 130, 130 1,951 242, 568 0.3
GECINA SA 33, 970 34, 685 4,484 557, 322 0.7
COVIVIO (FP) 27,990 30, 792 1, 870 232, 461 0.3
MERCIALYS 10, 970 26, 000 132 16, 413 0.0
CARMILA — 30, 000 265 32, 993 0.0
UNIBAIL-RODAMCO-WESTFIELD 84, 560 88, 146 3, 769 468, 388 0.6
s H % - & 302, 500 362, 363 13,932 1,731, 358
" W K<t E> 7 8 — <2. 2%
(5 24) T=z—n
EUROCOMMERCTAL 25, 340 19, 690 232 28, 873 0.0
VASTNED RETAIL 10, 950 13, 750 333 41, 436 0.1
WERELDHAVE NV 24,970 28, 770 262 32, 606 0.0
NST NV 9, 300 12, 300 370 46, 084 0.1
o - 0% - & B 70, 560 74,510 1, 199 149, 000
" O <t E> 4 4 — <0. 2%>
(RARA V) Ta2—n
INMOBILIARIA COLONIAL SOCIMI 155, 240 161, 062 1,262 156, 918 0.2
LAR ESPANA REAL ESTATE SOCIM 35, 000 54, 000 196 24, 359 0.0
MERLIN PROPERTIES SOCIMI SA 225, 270 211, 418 1,497 186, 143 0.2
P 2t 0% - & # 415,510 426, 480 2, 956 367, 421
" & W k<t E> 3 3 — <0. 5%
(RN)LF—) T=—n
BEFIMMO S. C. A. 13,310 16, 110 579 71,971 0.1
COFINIMMO 15, 330 17,017 2, 144 266, 452 0.3
RETAIL ESTATES 4, 200 7, 600 418 51, 944 0.1
INTERVEST OFFICES & WAREHOUSES 14, 300 15, 300 354 44,015 0.1
WAREHOUSES DE PAUW SCA 11, 140 83, 470 2, 547 316, 578 0.4
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MONTEA 5, 900 6, 900 687 85, 403 0.1
AEDIFICA 14, 966 21, 260 1,964 244, 118 0.3
CARE PROPERTY INVEST — 15, 000 411 51,168 0.1
XIOR STUDENT HOUSING NV — 8, 700 465 57, 841 0.1
PN ¥ - @& # 79, 146 191, 357 9,571 1, 189, 495
" W <tk E> 7 9 — <1.5%
(AL R) Fa—n
GREEN REIT PLC 440, 770 — — — —
HIBERNIA REIT PLC 402, 550 482, 550 586 72,919 0.1
TRISH RESIDENTIAL PROPERTIES 225, 021 260, 000 381 47, 431 0.1
IR 2t 0noo¥% - & B 1, 068, 341 742, 550 968 120, 350
B H< FE> 3 2 — <0. 2%>
(Z D) To—n
CROMWELL EUROPEAN REIT — 910, 000 404 50, 323 0.1
N H % - & % — 910, 000 404 50, 323
" % <k FE> — 1 — <0. 1%>
[ n_ % - & # 2,110, 847 2, 896, 050 30, 937 3, 844, 662
; &M B<i  FE> 27 30 — <4.8%>
(€4 XU R) FA XY AR R
BRITISH LAND CO PLC 574, 790 594, 850 2,700 374, 089 0.5
CAPITAL & REGIONAL PLC 290, 000 - — —
DERWENT LONDON PLC 64, 880 70, 541 2,353 325,971 0.4
BIG YELLOW GROUP PLC 94, 570 101, 146 1, 160 160, 703 0.2
HAMMERSON PLC 470, 100 2, 536, 320 595 82, 492 0.1
WORKSPACE GROUP PLC 78, 220 78, 047 545 75, 623 0.1
INTU PROPERTIES PLC 521, 960 521, 960 9 1,284 0.0
UNITE GROUP PLC 175, 240 260, 682 2,579 357, 305 0.4
PRIMARY HEALTH PROPERTIES 785, 700 840, 537 1, 255 173,948 0.2
SHAFTESBURY PLC 141, 730 160, 293 859 119, 123 0.1
SEGRO PLC 656, 550 761,570 6, 892 954, 708 1.2
LAND SECURITIES GROUP PLC 467, 800 477, 505 3,072 425, 570 0.5
ASSURA PLC 1, 540, 150 1,707, 040 1,287 178, 290 0.2
STANDARD LIFE INV PROP INC — 260, 756 159 22,033 0.0
GREAT PORTLAND ESTATES PLC 168, 540 169, 580 1,153 159, 780 0.2
SCHRODER REAL ESTATE INVESTM 350, 000 350, 000 121 16, 774 0.0
PICTON PROPERTY INCOME LTD 320, 000 330, 000 231 32,135 0.0
HANSTEEN HOLDINGS PLC 263, 580 — — — —
UK COMMERCIAL PROPERTY REIT 469, 000 552, 000 422 58, 570 0.1
SAFESTORE HOLDINGS PLC 124, 000 135, 537 1, 097 151, 980 0.2
LONDONMETRIC PROPERTY PLC 504, 110 567, 660 1,351 187, 144 0.2
BMO COMMERCIAL PROPERTY TRUS - 495, 000 361 50, 054 0.1
CAPITAL & COUNTIES PROPERTIE — 545, 297 661 91, 698 0.1
GCP STUDENT LIVING PLC — 300, 000 387 53, 607 0.1
RDI REIT PLC 154, 400 154, 400 149 20, 660 0.0
NEWRIVER REIT PL 173, 000 186, 000 128 17,777 0.0
CIVITAS SOCIAL HOUSING PLC 368, 000 380, 067 415 57, 595 0.1
TRIPLE POINT SOCIAL HOUSING 223, 286 273, 286 310 42, 966 0.1
SUPERMARKET INCOME REIT PLC — 431, 000 453 62, 836 0.1
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TRITAX BIG BOX REIT PLC 1, 065, 610 1,092, 658 1, 807 250, 341 0.3
CUSTODIAN REIT PLC — 292, 276 259 35, 951 0.0
EMPIRIC STUDENT PROPERTY PLC 370, 000 376, 000 235 32, 552 0.0
AEW UK REIT PLC 72, 000 118, 000 87 12, 095 0.0
LXI REIT PLC 297, 000 330, 000 382 53, 025 0.1
REGIONAL REIT LTD 232, 000 292, 000 206 28, 637 0.0
IMPACT HEALTHCARE REIT PLC — 219, 355 235 32, 663 0.0
N 0 % - & % 11,016, 216 15, 961, 363 33, 930 4, 699, 993
! B B<ih E> 29 34 — <5.9%>
(F—Xb+350U7) FTA—=ANTUT N
BWP TRUST 298, 560 328, 160 1,374 105, 269 0.1
MIRVAC GROUP 2,451, 490 2,507, 500 5, 867 449, 219 0.6
CROMWELL PROPERTY GROUP 1,242,633 1,222,633 1, 149 87, 988 0.1
CHARTER HALL RETAIL REIT 218, 380 324, 160 1,183 90, 584 0.1
GPT GROUP 1,203, 310 1,237,517 5, 308 406, 453 0.5
CENTURIA CAPITAL GROUP — 304, 000 723 55, 392 0.1
ABACUS PROPERTY GROUP 214, 440 192, 593 602 46, 151 0.1
STOCKLAND 1, 485, 780 1, 530, 344 6,718 514, 346 0.6
DEXUS 674, 060 696, 940 6,293 481, 820 0.6
GOODMAN GROUP 986, 690 1,069, 018 21, 348 1,634, 425 2.0
VICINITY CENTERS 1,973, 650 2, 435, 040 3,518 269, 386 0.3
CHARTER HALL GROUP 292, 530 295, 694 4,074 311, 956 0.4
GROWTHPOINT PROPERTIES AUS 172, 860 198, 760 713 54, 629 0.1
INGENTA COMMUNITIES GROUP 138, 588 202, 588 994 76, 154 0.1
SHOPPING CENTRES AUSTRALASIA 542, 230 689, 060 1,626 124, 500 0.2
ARENA REIT 141, 000 241, 053 672 51, 489 0.1
CENTURIA INDUSTRIAL REIT - 285, 000 906 69, 386 0.1
CHARTER HALL LONG WALE REIT 189, 846 294, 112 1,508 115,513 0.1
APN INDUSTRIA REIT 75, 000 75, 000 211 16, 192 0.0
NATIONAL STORAGE REIT 480, 000 626, 340 1,164 89, 191 0.1
HOTEL PROPERTY INVESTMENTS L 78, 000 114, 885 366 28, 057 0.0
GDI PROPERTY GROUP 286, 500 324, 500 353 27,079 0.0
HOME CONSORTIUM — 91, 000 343 26, 265 0.0
RURAL FUNDS GROUP 189, 816 212, 766 521 39, 908 0.0
INVESTEC AUSTRALIA PROPERTY — 340, 000 408 31, 236 0.0
SCENTRE GROUP 3,281, 570 3, 310, 393 7,978 610, 799 0.8
CHARTER HALL SOCTAL INFRASTR 130, 800 242, 250 729 55, 825 0.1
CENTURIA OFFICE REIT 151, 000 249, 000 525 40, 223 0.1
AVENTUS GROUP — 230, 000 575 44, 022 0.1
WAYPOINT REIT LTD 290, 000 495, 796 1,378 105, 523 0.1
PN BN SN 17,188,733 | 20, 366, 102 79,140 6,058, 994
" 8O B<k E> 25 30 — <7. 6%
(Z2—2—32 k) Toa—V=7 RV
AMP NZ OFFICE LTD 615, 000 650, 000 1,144 82, 150 0.1
VITAL HEALTHCARE PROPERTY TR 187, 460 239, 460 708 50, 899 0.1
GOODMAN PROPERTY TRUST 700, 300 680, 300 1,673 120, 176 0.1
KIWI PROPERTY GROUP LTD 921, 030 1, 098, 490 1, 362 97, 814 0.1
ARGOSY PROPERTY LTD 495, 000 562, 278 826 59, 354 0.1
I 2t 0 o - & K 2,918, 790 3, 230, 528 5,715 410, 395
’ W E<tb SR> 5 5 — <0. 5%
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LINK REIT 1, 285, 000 1, 337, 800 84, 281 1,143, 698 1.4
PROSPERITY REIT 782, 000 952, 000 2,161 29, 325 0.0
YUEXTU REIT ASSET MANAGEMENT 860, 000 968, 000 3,552 48, 208 0.1
CHAMPION REIT 1,223, 000 1, 303, 000 5,329 72,318 0.1
SUNLIGHT REAL ESTATE INVESTMENT TRUST 636, 000 561, 000 1,952 26, 492 0.0
FORTUNE RETT 813, 000 982, 000 6, 441 87,416 0.1
P % - & & 5, 599, 000 6, 103, 800 103, 718 1, 407, 459
! B < E> 6 6 — <1.8%>
(Y oAR—I) T U At—L R
CAPITALAND INTEGRATED COMMERCIAL TRUST 1, 744, 900 2,929, 844 5, 566 434, 815 0.5
ASCENDAS REAL ESTATE INV TRT 1, 583, 966 1, 792, 400 5,717 446, 613 0.6
CAPTTALAND COMMERCTAL TRUST 1, 765, 228 — - — —
SUNTEC REIT 1,451, 400 1, 382, 700 1,963 153, 363 0.2
MAPLETREE LOGISTICS TRUST 1,830, 952 1, 659, 800 3,435 268, 369 0.3
STARHILL GLOBAL REIT 706, 300 1, 109, 400 488 38, 128 0.0
ASCOTT TRUST 734, 000 1,116, 877 971 75, 898 0.1
FRASERS COMMERCTAL TRUST 412, 300 - — — —
KEPPEL REIT 1,241, 400 1, 146, 400 1,169 91, 336 0.1
FRASERS CENTREPOINT TRUST 484, 329 661, 162 1,514 118, 263 0.1
ESR REIT 1,163, 365 1, 404, 065 512 40, 030 0.0
CDL HOSPITALITY TRUSTS 458, 300 417, 200 450 35, 194 0.0
CAPITALAND RETATL CHINA TRUST 399, 429 467, 729 584 45, 667 0.1
FIRST REAL ESTATE INVESTMENT TRUST 338, 000 538, 100 226 17, 653 0.0
AIMS APAC REIT MANAGEMENT LTD 245, 000 375, 000 146 34, 856 0.0
PARKWAY LIFE REAL ESTATE 250, 000 258, 000 1,068 83, 430 0.1
LIPPO MALLS INDONESTA RETAIL TRUST 954, 000 954, 000 80 6, 259 0.0
MAPLETREE INDUSTRIAL TRUST 972, 460 1, 052, 060 3, 366 262, 964 0.3
MAPLETREE COMMERCTAL TRUST 1,362, 873 1,450, 173 2,813 219, 749 0.3
ARA LOGOS LOGISTICS TRUST 591, 000 701, 000 410 32,031 0.0
SABANA SHARTAH COMP IND RET 478, 540 478, 540 169 13, 269 0.0
MAPLETREE NORTH ASTA COMMERCIAL 1, 390, 800 1,372, 100 1,221 95, 385 0.1
ASCENDAS HOSPITALITY TRUST 435, 000 — — - -
FAR EAST HOSPITALITY TRUST 480, 000 540, 000 321 25, 096 0.0
SPH REIT 162, 300 726, 800 563 43,997 0.1
SOILBUILD BUSINESS SPACE REIT 379,016 689, 516 324 25, 313 0.0
EC WORLD REIT — 180, 000 126 9,912 0.0
SASSEUR REAL ESTATE INVESTME 250, 000 295, 800 229 17, 906 0.0
OUE COMMERCTAL REAL ESTATE T 1,363, 644 1,523, 644 510 39, 868 0.0
LENDLEASE GLOBAL COMMERCIAL - 555, 000 355 27, 744 0.0
FRASERS HOSPITALITY TRUST 460, 000 460, 000 193 15, 090 0.0
IREIT GLOBAL - 334, 420 202 15, 803 0.0
KEPPEL DC REIT 804, 003 794, 803 2, 344 183, 142 0.2
FRASERS LOGISTICS & COMMERCI 977, 820 1, 662, 696 2,228 174, 030 0.2
PN ¥ - & F 26, 170,325 | 29, 029, 229 39, 574 3,091, 187
" &M <t > 31 31 — <3. 9%
(8&E) TFHEE T 4 >
MIRAE ASTA PAC REAL EST-1 — 42, 950 175, 236 16, 507 0.0
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SHINHAN ALPHA REIT CO LTD 17, 500 19, 093 137, 278 12, 931 0.0
LOTTE REIT CO LTD — 69, 030 372,071 35, 049 0.0
I 2t ] 55 . & KA 17, 500 131, 073 684, 586 64, 488
" 8 W <t > 1 3 — <0. 1%
(A RS TI) FARZTTNY 2L
REIT 1 LTD 104, 000 131, 500 2,077 64, 886 0.1
I 2t ] 55 . & %A 104, 000 131, 500 2,077 64, 886
: W <tk > 1 1 — <0. 1%
A 21 ] % . K i) 80, 582, 093 95, 295, 933 — 79, 860, 114
. " & W <k E> 306 322 — <99. 6%>
(1) B LA SR OBl & 23 E O R BT E AR O M L 0 IR L S 0T,
(E2) P13 UG PEREEIC R 2 FRITE D HE T,
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R EISEHEDE
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A H ¥ i 5 Tt %
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& ‘" AE % 79, 860, 114 99. 1
o — g - v o— v D 727, 242 0.9
[ “ 15 e T PE i %A 80, 587, 356 100. 0
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o — L o o— 556, 987, 859 Z W R Y & 3, 181, 560, 558
& GE FF GEIED 79, 860, 114, 571 = Jind F B 483, 569
A A& 11,300, 125 CE 226, 141
5'% W ﬁa % $ 167, 944, 060 (B)ﬁ ﬁﬁ EIE # ﬁ E ?—.g\ ﬁ A14, 724' 853,158
® & & 383,191, 944 o & e 5 671 360, 985
* # 4 312, 168, 940 s -~ : Do
N S 1810, 523 7t = 8 A\20, 396, 213, 443
E R "B S N 66, 212, 376 ©z o #H =® & A32,211, 484
P EA F = 105 D #H £ & £ A+B+0) A11,575, 246, 656
O B ft # %A (A-B) 80, 213, 154, 671 B B 8 8 B8 & & 43,860, 417, 464
JG FN 47, 638, 239, 657 FE mEIT=EBLES 11,635, 106, 594
WM M B4R ﬁ & 32,574, 915,014 G #H = # &K = A11, 345, 362, 388
D) E m E # 47,638, 239, 6570 H H (D+E+F+G) 32,574,915,014
1rO0%+-Y E-Eﬁﬁ%ﬁ(C D) 16, 838M ROHE BB R EH 32,574,915,014
(1) B) A MFEAE ERSITR O IC LD b D EEHET,
(7E2) (F)BIMEFEZE4R 4 & & 2 DIF AZFEDIBINIER E DR GBI
TE % UToiEED DA% 72 LW 280y 2 DD E T,
(7£3) () fERI 4RI & & D DIE, FIRIEFI DB JeAR D B iRl %E
e LB\ 2y N ET,
PEFLEIE>

¥ 7 7 RO T ARKHITA4, 803, 032, 36311 B INEE E o A%HIL 19, 491, 484, 63411 #i b — iR e AR%EIL 16, 656, 277, 34011 T,
MM 7 REREG & T 5 BRERFED MHIRTTABEIIR DM Y T,

7a—sS\V ) — kAT w7 A A —T v (SMAFH) 23, 397, 867, 868H
SMT 7' 12— SLREITA 7w 7 A —T 11, 341, 799, 2204
a7 RGN 7 7 v N (R 2,990, 280, 342H]

SBIE FERR A — 7”/<1§r”rﬁzﬁﬁ”> 1, 664, 464, 36611
TGN T 7 v N (ZER) 1,407, 724, 679
ITa—s\VY — R T v 7 A —T v GBI E F ) 1, 305, 493, 065
SEIE TN T 7 v RS 1,071, 882, 269
a7 BEEERIG 7 7 o R (B 1,015, 767, 319
FOFsHl 20—/ NAREITA V5 v 7 A+ 7 7 o RS (BB E FHH) 707, 568, 892

SR 2 T T 7 v KA 523, 397, 9061
a7 PG T 7 v R (G T A ) 469, 998, 388
YT T4 NEEEIE T 7 > R BRI 437,112, 17119
Ja—rUREa T 270, 139, 777
SMT A > F v 7 ANTG U AF—T 179, 628, 1731
SMTAMMESR /N T o 2 7 5 o 2020-05 Ciiks BRI & 5 B ) 157,579, 7324
SMTAMMESR /N T o A 7 5 o R2020-08 G A% i B 2 52 # F) 155, 685, 6401
SMTAMIESR /X5 o 2 7 7 o R2020-01 GRiAk BRI # ) 151, 919, 427}
TV R T 7 AT AT T 7 2 R (PR 142, 414, 03711
T —NWIEFENT AT —T 96, 683, 1601
FOFs /i ﬁﬁim‘zﬁﬂzlﬂﬁ7 7 v R Gk BB ) 83, 533, 855[1]
TGN 7 7 > N (B R ) 48, 565, 023
SBIE PERR FHA— 7" > (DI 7= TNISARSISTY) 8, 887, 820H
SBIE PERR AT A— 7" > (/B Hl) 5,501, 529
SMT 8EFEA LT v I ANG U A F—TF 4,344, 999H
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B % %?g%%ﬁkttqs t | A
! 9 % % % EViE!
5 9H (20174E5 H 26 H ) 3,184 AO. 3, 752 0.3 97. 4 — 20, 748
1081 (20184FE5 H 28 ) 3, 357 5. 3,993 6.4 98. 4 — 22,475
111 (2019455 H 27 H) 2,958 AI11.9 3, 456 A13.5 98. 2 — 21, 487
251241 (20204E5 H 26 H ) 2, 494 A15.7 2,711 A21.5 97.8 — 19, 644
251341 (20214E5 H 26 H) 3, 665 47.0 3, 985 47.0 98. 3 — 19, 227
() e L 3 DB LR — SE A R TR LT 0 £ T,
L EACh (D ELE(RE & TR DR
P I H oW i # z 5 # X 1& B A LD
[ [EEESL N N %
(€ )) ! % % % %
20204F 526 H 2, 494 — 2,711 — 97.8 —
5H K 2, 494 0.0 2,707 AO0. 2 97.5 —
6H K 2, 566 2.9 2,776 2.4 97.9 —
THE 2, 652 6.3 2, 863 5.6 97.7 —
8H K 2,827 13.4 3, 090 14.0 98. 6 —
9H K 2,753 10. 4 2,981 10.0 98.1 —
10H K 2,745 10. 1 3, 004 10.8 98. 4 —
11Kk 2,878 15.4 3,117 15.0 98. 8 —
12HK 2, 960 18.7 3, 200 18.0 98.9 —
20214E 1J1 R 3, 081 23.5 3, 351 23.6 98.8 —
2HK 3, 397 36. 2 3,712 36.9 98.9 —
3HE 3,377 35. 4 3,674 35.5 98. 6 —
1HEK 3, 603 44.5 3,939 45.3 98.9 —
EE i S)
20214 526 H 3, 665 47.0 3, 985 47.0 98. 3 —

(ED I RIIH T,
(TE2) AR SEM R F TR R — JERE R TR L Tl 0 7,

SERHL. TIL—LNA—JEREHR(ABREN—-X) T,
TIN— A= TR T V=N —F T 7 A F A )L B — (Bloomberg Finance L.P.)3 X O DRfHREH (lfr
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