251862
€« =
[EELEZE:

15 5t #1

772 FORMAIZROEY T, ) |

| sBIERE Mo EE
202359 A8 HET (2013F10A258E%7E)

ERA &

FLLTHEBTONEREERTHDIE L
aJ- k=2 -YE—=2-TF7URIl — 4
SXRJ(JPY, Hedged) DIEEEET
HADREFREL T, HE (HBEEE2SH#F
o) DR FILEBETEZRDET HREEKRES
ZICEEMLRIREZTL. FIFREZOERES
FUELNYBDEZSZHOILET, 4HE.
AR EEATHEIIR— T4y k-7
Y—27 72 FOBREERAHE~DEZRELITL
FY9, AR TONEREEE~OEBRETSM
EHBITDL L EERELET, BREEHET
HADERDOERICETSHERIEZ. ELD
SN STy RIZRELET, REIEL
T, BETHNEREERICEVTIE, i
NEREEIOMEEREEXFILRELS:
BELEFEFERBEEOKFILFYAELNOAE
W5 &7, ABEHI RV DOEEEENY
Kd—o

FTEERANR

ZEUFJ/EMa | ELO- F—FII-YBR—2T 7
b=ali=u | ORI — 95X J (JPY,
77 Y fFlHedged)BLUITHR—-7T—
KRWAYYES | -y b s IYP—T 7 U FOREE
(BRAEY) |FRMEZFERENFLELET,
L3 b4 |ELT - b= -JR—2 R
a=v 9708 b S TO— - D7 FADERER
- 1320 BLT. BRAGEZRHROESSE
(JPY.Hedged | FEFBHRERNRELFET,

VA - hHAEOAHESETERES
I=-ryb | RELFET,

W=7 F | NEBEE~DBREIFITLEEA,

FHAAHR

REEF~ORERNSITHIRER T EE A,
NEBREE~DEEREFITVEEA.

u\

> EE 75 #

REFERBROELFRES S UEER GF
MEEEAHET.) FOLBEEHRARE L
L. HECEHEL. BEMBKE, TRBAFZE
BMELTERASHMS/RELET, L. &
B RRBNDEDBZEICESEEITHEWN
CEABYET. BB, BE2FHEHERETD

ERREE (24M0R)

ZEUFJ/ELT P4 1A=
T7V R<KRUAY SR> (BRRER)

EI1H (RER
FI18H (RER
F198 (RER
808 (RER
E81H (RER
828 (RER

120204 A8 H)
120205 A8 H)
120206 A8 H)
1 2020&£7 A8 H)
1 20208 A11H)
12020669 A8 H)

ZREDHGESEA

FElE, REDDERIFITVEEA,

XBT772 R, RBRLE. BRAREEFEE LTRYEDIET,

KAFEMAREEREIBUEL, INISA (DEREFRBHE) BLUPa

Z7NISA CREFEVBEREIFRBRHE) ] OBRARRTY,
FLJIRERHICBRVEDE S,

TRIIKANDCEBEBYECEILBLEIFET,
ST .BFEHELOI=ZEUFJ/ELT F—4F)L-
JA—2 - D7 R<KRIAY RS> (BRRE
) X, 559 A8 HIZER2ZHDREZITLVEL:
DT, ERITEDWTETH~ENHDERKRRE
FLOHTITHRERLLEIFET,
SHRELBISHMELSISIITHY ET L5 HMEL
BLEIFET,

(®) MUFG
=BUFJERRIE

HRHATREREEA—THEHI2E 15
R—LAR—  https://www. am. mufg. jp/

LERARESEICAT IBELahEE

T (BHESRT - HERD9:00~17:00,
A LT RS E~ 1 B3 EERC)

BESENBNMEIMBIOEEL T, BIRVORTESEIBER(EEL,




=ZBUFJ/ELO =AY E—2 D7V R<KRILAY RIS (BRRER)

AKEHORTICH--T

-RAIE LT, FROYE. SHEOEMKRBIVET, LEFMOEEIATRELTEYEIOT, XRPOBELOHFOE
SASEHBOEL I —BLAVWI EAHYET, EL. BERBORBEIZOVTIINMIERTT SB5E08HY ET,
- —HFHEANFELFREN GV EERLTVET,

O30 D ERERE

# fE it

i

e 5w | & E R, ; )

5 o - f& 7% |18 A be | & PE
RO OB) g [BO2 2O Fla oA k| mor sl Kl om

M M % % % % =W
5391 (201844 9 H) 9, 064 10 0.3 — — 99. 2 4, 692
5431 (20184E 5 H 8 H) 8,943 10 A2 — — 99. 2 4,492
553 (20184E 6 H 8 H) 8, 920 10 AO0. 1 — — 98. 6 4,419
56351 (201847 H 9 H) 8, 944 10 0.4 — — 99. 0 4,320
57391 (20184E 8 H 8 H) 8,911 10 A0.3 — — 99. 0 4,212
58191 (20184E 9 H10H) 8, 826 10 A0. 8 — — 99. 4 4,071
593 (20184E10H 9 H) 8,718 10 Al. 1 — — 99. 0 3, 939
6035 (20184E11H 8 H) 8, 695 10 AO0. 1 — — 99. 3 3,771
61391 (20184E12  10H) 8, 758 10 0.8 — — 98. 8 3, 694
62491 (20194 1 H 8 H) 8,779 10 0.4 — — 99. 3 3, 656
63391 (20194 2 H 8 H) 8, 863 10 1.1 — — 99. 0 3, 646
64351 (20194E 3 H 8 H) 8, 836 10 A0. 2 — — 99. 5 3, 626
653 (20194E 4 H 8 H) 8, 897 10 0.8 — — 99. 4 3,610
66391 (201946 5 H 8 H) 8,917 10 0.3 — — 99. 2 3, 539
67391 (201946 6 H10H) 9,028 10 1.4 — — 99. 0 3, 536
63191 (201946 7 H 8 H) 9,033 10 0.2 — — 99. 0 3, 528
6939 (20194 8 H 8 H) 9, 162 10 1.5 — — 98. 8 3,574
7041 (20194£9 H 9 H) 9,226 10 0.8 — — 99. 1 3,575
711 (20194E10H 8 H) 9, 205 10 A0. 1 — — 99. 3 3,521
7281 (20194E11H 8 H) 9, 037 5 AL 8 — — 99. 0 3,418
7341 (20194E12H 9 H) 9, 068 5 0.4 — — 99. 2 3, 392
7AH] (202041 H 8 H) 9,076 5 0.1 — — 99. 0 3, 367
7541 (20204E 2 H10H) 9,183 5 1.2 — — 99. 3 3, 366
76101 (202043 H 9 H) 9, 441 5 2.9 — — 99. 0 3, 381
7731 (20200E 4 A 8 H) 9,133 5 A3.2 — — 99. 1 3, 240
7831 (202045 A 8 H) 9, 247 5 1.3 — — 99. 4 3, 259
7931 (20204 6 H 8 H) 9,274 5 0.3 — — 99. 3 3, 260
8035 (20204E 7 H 8 H) 9,414 5 1.6 — — 99. 2 3, 240
8131 (20208 AL1H) 9,516 5 1.1 — — 99.0 3, 139
8211 (20204-9 A 8 H) 9, 464 5 A0. 5 — — 99. 4 3,071

(8 M7 7 v FOEMEMFEL, BERNSR LT 2REFEFRRICOVTIE, AilE % B OEEIAEEZ LIS L TR £,
(1) ZEVEMRA O M RIS BLEA 7,

(B 477 FOE#E 2R TEORIBRPFE LRV IZD, RUFv—2FIH Y EHA,

(I8 477y NEBERELEMAANETO T, BIRAARR), TEREMILR) IRERREZTH L TBY 7,
() MRS (TR — R R,



ZBUFJ/ELT F—RIL-JE—2 - D7V R<KFRILAYDES (BRRER)

O L eI DEENMEE & HRFDHER

W vk s|AL A ORI B R g oy &

an ®\) M % % % %

202043 B 9 H 9, 441 — — — 99.0

T 3 HE 9,149 A3. 1 — — 99. 2
€S

202044 A 8 H 9,138 A3.2 — 99. 1
(€

202044 A 8 H 9,133 — — — 99. 1

T8 4 AR 9, 250 1.3 — — 99.0
# *

2020425 A 8 A 9, 252 1.3 — — 99. 4
'\

20204£ 5 A 8 H 9, 247 — — — 99.4

791 5 HK 9,279 0.3 — — 99.0
a4 #

202046 A 8 H 9,279 0.3 — — 99.3
(€ p)

20204£ 6 A 8 H 9,274 — — — 99. 3

#5801 6 HK 9, 398 1.3 — — 99.3
# *

2020427 A 8 H 9,419 1.6 — — 99. 2
an ®\)

202067 H 8 H 9,414 — — — 99.2

#5813 7ARK 9, 502 0.9 — — 99.0
€IS

20204E 8 A11H 9,521 1.1 — — 99.0
(€

20204 8 H11H 9,516 — — — 99.0

#8210 8 HR 9, 459 A0. 6 — — 98.3
a4 #

2020429 A 8 H 9, 469 A0. 5 — — 99. 4

(
(
(
(

1E) Y477 » FOEEMANL, RENR LT 2HEEFEGERICOVTIL,
1E) WIREEMAIT R aAZ, ST H b,
) 477y FEBEEEREZMAANET O T, MEHFMAALE,

)

MRS | T B R — TR LR,

ATE 3 B OIS 2 FICEH R L TR £,

MEFHEMIER ) TRELREZLRL TV £,




ZZEUFJ/ELT F—=A)-JE—2 D7 R<KRILAY RS> (BRARER)

sSIEE= 2 \
1E %ﬁﬁ ?'f\:tl@
$£7788~558288 : 2020663 HA10H~2020£9H8H

D LR EAP DEAMES DT DOV T

BE(MEESFOHE
) @5m)
10,000 20,000

(— ﬁmﬁﬁ&ﬁgﬁmﬁ-zag]

9.500 M 15,000
9,000 \ 10,000

— BEAEEE - EE@

8500 | W FUEEAE 6 | 5,000
8,000 0
2020/3/9 2020/5/11 2020/7/6 2020/9/3
XN MEBREELEME S, HESNTIADNCES. INasie
F77HE 9,441H E5AY) EHRBCERELLDDEHELTHELEHDT.
77> ROBADEENE/ST 4 —< Y AERTHDTT,
55 82 i K 9,464H XEBDT 7Y RESVNTIE. HESEBRETHNESNITOV
T SREOHBIENTHAOI—RCKIBRIET, F
iSRS 30H feo 77V ROBAMEBEICKY BREFEDRBIET, #->T.
SEADZRHEDHEE FDERORNE T T BDTRRVAI
B oE = 0.6% TEBELREEL,

(PEEHEIREN—A)



ZBEUFJ/ELT F—BIL-DE—2 D7 R<KFRILAYDES (BRRER)

[

BEE(MZADE)E

L

T BAEMERESEREIECEEN0.6% (DEEBIREN—X) D

FERWFELU,

:

D BAMEOT B EHER

l

tHRER

L

T REBESFTRA LRV ENTSRERUF U,

TEER

L

BENYIICKBDIA YA FTRERYFE UL,




ZBEUFJ/ELT F—BIL-DE—2 D7 R<KFRILAYDES (BRRER)

5577H1~558281 : 20203 A10H~20206£9KH 8H

D BEBEICONT

> (B3R > ENERERTES
KREBFTRE ERLE LR, |WIBRI—)ILEAMEFIE 0 % Z2TES
UIERERID 520204 3 B EICHIT T KETHBLE LR,

[F. ERINKEO—IBORFIEEZEN
BAL S EEZZIT. BERDIIURX
JOZRBAN BB U Eh B KEEF]
FERU. KEESFHREATELE U
2020 3 B ghn 520204 3 B FEIC
NI, KEXHEEZEICET 2NE
BERAEF I EEEHRIC, RER
DURXTEREZENBRFT > ENSK
EEFIFETL. KEESHRIEFERLU
FUT,

20204 3 B MM B HERHRICHNIFT
(F. FHEEIOFOAIVADREREILAN S
EHUTCVIEKEICB T 2R FTEDE
BANDHFENEE 2l EEN S KEE
AR ERUI—7A., KEAERGEES
= (F RB) ORBINLBERMEREZR
(FRESFIMET L. KEEHEFFHE
FUVWTHEBEULFE U,
HERHZEUCRZ & KEESMR
FERUF UL,

SERHOERERMEBEZHS L. BiR
FRETCHZRIFERE U CE/mMEH
BZTVWEULIC. O—L - U—h (EEB
® - 2B EFXAFTABETHERL. &
~OI—=I)U - U—hIE—=0.066%E7R"
F Ul



ZBEUFJ/ELT F—BIL-DE—2 D7 R<KFRILAYDES (BRRER)

BESEEFEDOR—M T A UFICTDONT

»=2UFJ/ELD b=9)L-UI=2"

T7 Y R<KRIIAY IR (BRAER)
FEUCHETCOHNERERGETCHDE
Ld h=9) - U= -TrFRI
- JZRJ (JPY, Hedged)
DIREEFIASFNDREZE LU T, TR
FEEZSHET. ) DRXNILETE
PihE T B IREESESSFZSUICHY
ANFLUE, oo ¥YRX— - NX—T v
b YYD 7Y REEEFEISE
HHHFANTTERZITVE Ul

BH. 20205 8 KRR T, HETD
EREETEZBL TRELUEBERY XY
BE L, BUNHBEORTEC(FRILT D
BIMEEss & B & HIl U e s DES R
THEALRE, 77 Z—XA(F17.0%.
TJUT a0 - RvIE11.4%EULFE U,
(Rwy hR—=2)

PELT h=FIL-UF=Y - TF7URI

- J3ZJ (JPY, Hedged)
e
AKFILORBICHT 2 R/BLH ' XJI(CHE
UTCld. BNEREGETEDOMEERE
ERRIVBRB U S FZFRZEREEDK
RILFEVHABVWDOABESIZITV. BE
ZEU AT DIEEZE ) & UTc,

SRS LUET 9 —E o
HERHEBIREZEB LU T, Jr YV RE
FEOT2U—y 3y (FHOINEBEYE
MRINE) ZHiEFINE TREDdE LR
Uiz,
BxtEI9 -7l KEZMDENEZ
HRICERUCHERBESOREEN S
TREBRDF U,

pIX— Y=y h - IF=T7UR

J—)b - O—rVEEHEMEaZER L.
HFFINROERZR D F LTz,



ZBEUFJ/ELT F—BIL-DE—2 D7 R<KFRILAYDES (BRRER)

WEBEBEEONRNYFI—T EDERICDOWVT

HT 7Y ROEEREZXR T EURERNFELBWVCH, RYFIY—TFEH N FE A,
W>T. RYFI—IBRUSEEHEOMLFRE TEEEA.

D HESICDNT

IWRDEE(ICDOEX U CIE. BEMEKE, TREE. DENREODKESZERL. KEDE
DESEBTOVREEFR UL, D EICHE TN oIl (BRE) [CDOEHXULTIE. E5EHME
hICBRU. ERORASHICEOVWTERLEY.

PECFREEDAER (@40 [, 1H0M82Y. B5AH)
2778 %768 %79 2808 2818 2008
E 8 NNE3FI0E~  NN0E4E0E~ 0NE5FIE~ 0NE6AIE~ 200E7HIB~  0NELAIE~
WNE4RBE  0NE5HBE  NNE6HSE  NNETASH  0NEBRIE  2020%F9R8H
LHNECE 5 5 5 5 5 5
(R EE ) (0.055%)  (0.054%)  (0.054%)  (0.053%) (0.053%)  (0.053%)
HEADIN TR 5 5 5 5 5 5
SEADIRZS IS - - - - - -
NS TSRS 249 259 269 283 295 298

() WEEMELREIPHEE FAd) DHERE
MR (DESAH) [CHTBDEHERTHY., T7
Y RONEREFERIE T,

(X)) ZHDOWE. HBEAONGISHINE R TET
TEHULTWScHGEN SN kE s —H LR
WBER'HUET .



ZBEUFJ/ELT F—BIL-DE—2 D7 R<KFRILAYDES (BRRER)

SEDERGE ¢asmsrconscs. )

»=2UFJ/ELD =9 -UI=V" PIR—I—=Tvh -IPY=T7UR

T7 Y R<RRIAY IR (BRRER)
BEROEAAEHICLIEN T, 5lEkHE
A THEREGTENDREZELU TK
NIV TZhDE T DREBBESFEFZ

SUICHIANTTERZITIEN. —88.

NRX— - X=Tv b -IXP-—TrURE
At DEP ANZHFT L. BRD
DEZEHTL TV HHTT,

P ELTb=FI-UI=2 - T7URI
- J3ZJ (JPY, Hedged)
Fal—Y 3 VEME TN TED &
LTWVWETAH., WRICIHUTER&HICTOY
MO—JLUET,
HEICDOVWTIFHHEERAEICH U TIFHEB
REE L, TRAESZFZROISERNRR
REZMHEITDIEN., NUaTIT -3
W EE IR KEE(CH D EHM L IeE—
= VS ENDERNNIREZ T T D
T,
UNEREFEFEOMEEREZ K NIL
MEUCEEFIFEEEEDAK RILFEY
MEVDEREBESIZTL. BBZEIUX
IJDERZER ) ET,

HEEYMORFEL FEARELT 2%
RKELFO->THEY., SEDHHIBICLD
ERENBERD MR T 2 EBESIND
ENS. BHEEFIESIESHRIELCTHER
IBHEFELTVET. UMEDREUIC
K. O=)L-O—rBLUCPIRAEE
SIENDREXBEUT. BELRIEED
BRZHIUICERZIT S AT,



ZBEUFJ/ELT F—BIL-DE—2 D7 R<KFRILAYDES (BRRER)

202053 H108~202049H8H

D 1 A0 Y DA

77HA~55824A
== IEEHD
" T8 @ KX (% REOES
(a)fg s #H M 72 0.772  (a)EStHi=1EmHhOTIEEME X S5MME X (ERMh0 B -~ FHBEH)
('’ E 5 #) (40)  (0.425) J7VROER-BE. THASUADEREN. EEMEOSL. BREESSOENSONE
(R T = %) (31)  (0.331) XfTEARESESEEHODRT. BESOROSE, BAKDOBERIEHESO/IM
(2 E =) (2)  (0.017) T7VROMENFESLVEE, EESHSOERENDERTEDIIE
(b)yz @ fth & A 0 0.002 (b)ZDERA=1{EEAhDZ DMthER -~ {ERHAR DTS RHEO R
(BE&HEEZH) ) (0.002) T7YVROAEFHZHICEBAIANDOEEZRITDICHDER
& &t 72 0.774

{ERERh DO EAEMEEIF. 9,316H T,

) 1ERERREDER CEEREZEDOHNHDDDIFHER GI) |REBOBRIE. COT7YRPMEFANTND
FESD) (F. Bl - BUICK ) FEEONICE BEEFINE (*YP—T 7Y RERLS, ) 'Y
EHBBIc. BEECIVEHUICHERETT, IS lEBRESHEE A,

CF) SSERFEECEICHXEIEOERAALTHYF () BIREETASOEEDSERRERICHITS
ER (1 A0OXEYDERER] AEIETEZHDIC

G Z0thBRE. COT77Y RMEFANTNDEH DNWTIEF AN T 7Y ROBE] (CRRT
BEEFEN IS CREDS B, BT 7V RCH BTEELTHBIFET,

BT BDENESHET, GF) BHERF 1 AOSYDENTNOERASEE (M

FEDHHZZSO) ZIERBERBDOFHELEME T
FRUTI00ZFUcbDT. HBEIEITNEES
fIRGFOBAALTHYFT,



ZZEUFJ/ELT F—B)-JE—2 - T7 U R<EKRILAY SR> (BARER)

(BEEH)

miREE

LIERURIBRDER - BEICOD SICBAOHKE (RAIC LT, BEFHN, TEZRTFH
BROBMEESEG HER<. ) ZERBPOSZEEOMICIERIIPOFISEEME (1
O/zh)) ZROICHTRUCKEBEE (%) 131.54% T,

) ZDfthER
BREEER (25Tt 0.00%
0.03% EREEEA
-%
EREEERLS
- %
BEET 7R
-%
(BRST=11) aiRE R
1.54% EREEE
(RIE=4D)
0'85%
BRER (D+0+0) (%) 1.54
OYT 7Y ROBRADLE (%) 1.54
QRELT 7V ROERSEERDLE (%) -
OIRELT 7V ROEREEERAUANDEER (%) -
CE) ODERF. 1 HFOHEYDERBMICSWVTH GF) OOBREF. xY—J 7V R >TcBR%ZS
WeBEECKIEBELULIZDDTY, H. BEX T 7Y RO eBRAZSHE B A,
Gk SBRIE. RAIEULT. BEFHH. TERSTF CE) ODBREQAODERIE. st ESNHBNER
RN OEMEESEG R eSS HE B v. BEEHBIET,
(F) SBHEXREGF. FRBEURETI, () RIEEDRHERHTERLIEBDTY, TDfesh.
G ®BBET7VREEF. TOT7Y RAEANTV INOSDEIFHLETHEETHY . RRICHKE
BIBBEFIES NP—T7 7V RERL, ) T, UcBRADOHREGFERIETD,



=ZUFJELa b—%J -

Ei= -

T77V E<KRILAy D> (BARER)

OFERUVEEIDIRR (20204 3 H10E ~20204 9 B 8 B)
. BAEEES
TR~ 82
# i = T % T
E R % B E R % i
= T TH T TH
PN | Ehae b= Y h=y 770N - 7741 (JPY, Hedged) 4 38, 521 35 338, 300
() R TEle,
OFEBEFRANEDEE KRS (20204 3 B10A ~20204£ 9 B 8 A)
UL TS\ EE AL
(RIEBIFA & (1. B (e i OB R A BT 5 I LA U BUE S 10 B FIEBIRN T
O AEE DR (20204 9 H 8 REE)
. J7YE 4T 77 VRBEAREBERT 7Y FOBE
] 16 82 A
% i o i o i T W A T
T g Eam
vhas k=4 )4—=ve77 /Rl = 77A] (JPY,Hedged) 349 317 3,052,013 99. 4
= &t 349 317 3,052,013 99.4
(F) AL -BUF ] Eho hb- Vs 77 Rk i~y > (A ) ORI 5 I,
| BBRAGEEE
HT6HR Hs2 R
g " K 0 & ¥ WA
Fu Fn +M
X — <=4y ke =P—T7 K 3, 308 3, 308 3, 368




ZZBUFJ/ELT F—EIL-VE—2 - T7 U R<KRIAYDE>S (BAREER)

OREETXUEDIER (20204 9 A 8 BIRTE)
1 H _ FE82HIR
A il (il 54 =
M %
B BAGREARFE SR 3,052, 013 99. 1
v F—ew—hyhewP—T7 R 3, 368 0.1
e = BN Y i} 24, 251 0.8
B 5 e A 3,079, 632 100. 0
O¥E. Bff. TARUEEMEEDIK:
1 o HTTHIR FT8HIR EEES ERGES ERSiEES EES
- 20204 4 f 8 A BLIE[20204E 5 A 8 H BIFE|20204 6 A 8 AEBIE[20204E 7 A 8 A BIFE[20204 8 A 11 ABI{E[20204F 9 A 8 A BIfE
A A A A A A
A &BE 3,249,102, 928 3,275,188, 405 3,273, 982, 269 3,252,114,176 3,173,377, 474 3,079, 632, 491
R Rl =TT 35,352, 448 31,592, 151 31, 880, 339 33, 006, 238 25,555, 229 24,250,018
PGB FE3 AR R A RRAM4H) 3,210, 381, 829 3,240, 227, 603 3,238,733, 279 3,215, 739, 287 3,108, 353, 594 3,052, 013, 822
Wh= =y b= v ERE) 3,368, 651 3,368, 651 3,368, 651 3,368, 651 3,368, 651 3,368, 651
RN 4 - - - - 36,100, 000 -
B) &fE 9,077,292 15, 638, 535 12,991, 409 11,624,747 34,367,259 8,166, 210
RALILS 5y Fid 4 1,773,875 1,762, 541 1,758, 221 1,721, 093 1,649, 399 1,622, 686
ER N3 Ok 3,227,288 9,732,210 6,954, 824 5,757,471 28,102, 360 2,863, 750
RIMEFEH 4,067, 382 4,134, 846 4,269,170 4,137,299 4,605, 623 3,671,873
ARALFILE 41 28 56 21 17 44
T DAL 8,706 8, 850 9,138 8, 857 9, 860 7,857
(C) #MEEMRIE(A—B) 3,240, 025, 636 3,259, 549, 870 3,260, 990, 860 3,240, 489, 429 3,139,010, 215 3,071, 466, 281
JLAR 3, 547, 750, 906 3,525,082, 778 3,516, 443, 900 3,442, 186, 925 3,298,799, 018 3,245, 372, 930
WA EE A 4 A 307,725,270 | A 265,532,908 | A 255,453,040 | A 201,697,496 | A 159,788,803 | A 173,906,649
(D) ZIEHLOK 3,547,750, 9060 3,525,082, 7780 3,516, 443, 9000 3,442,186, 9250 3,298,799,0180 3,245,372, 9300
1/HO%YEEMEE(C/D) 9,1338 9,247H 9,274H 9, 4141 9,516/ 9,464




ZBUFJ/ELT F—RIL-JE—2 - D7V R<KFRILAYDES (BRRER)

OEEDIK;
T H78H FT9H 58044 F8 1M 824
H H 20204E 3 H 10 ~ [20204£ 4 H 9 A~ [20204£ 5 H 9 A~ [20204£6 A 9 A~ [20204£7 H 9 A~ [20204£ 8 A 12 ~
202044 A 8 B [20204:5 A 8 B [20204:6 A 8 H  [20204:7 A 8 B [20204:8 A11H  [20204£9 A 8 H
& & & & & &
(A) ERHZEIE 5,872,316 5, 855, 461 7,200, 896 7,046, 305 6,471,676 6,024, 355
2 Hc 4 4 5, 873, 471 5, 856, 248 7,201, 991 7,047, 236 6, 472, 347 6, 025, 255
ZHUFE 41 20 12 153 13 7
IR A 1,196 A 807 A 1,107 A 1,084 A 684 A 907
(B) FiEEHTEER A109, 262, 152 40, 276, 265 8,264, 736 47,163, 790 33,298,510 A 17,426,818
TEE A 878,539 40, 489, 526 8, 296, 005 47,951, 569 34,210, 609 206, 024
FEEH A110, 140, 691 A 213,261 A 31, 269 A 787,779 A 912,099 A 17,632, 842
©) ExHENE A 4,076,088 A 4,143,696 A 4,278,308 A 4,146,156 A 4,615,483 A 3,679,730
(D) HHEHEE(A+B+C) A107, 465, 924 41,988, 030 11,187,324 50, 063, 939 35, 154,703 A 15,082,193
(E) RIffRHERE A 50,663,187 A158, 865, 810 A118, 335, 594 A106, 555, 218 A 55,779, 358 A 21,907,787
(F) EBmEEEEES A147,822, 284 A146, 892, 587 A146, 546, 549 A143, 485,124 A137,514,749 A135,293, 983
(Ficd 24 S 4H 24 %8) (- 73,867,472) | ( 73,396,936) | ( 73,219,227) | ( 71,684,426) | ( 68,702,137) | (  67,597,122)
5E RIS FR 2 A5) (A221,689,756) | (A220,289,523) | (A219,765,776) | (A215,169,550) | (A206,216,886) | (A202, 891, 105)
@) §F(D+E+F) A305, 951, 395 A263, 770, 367 A253, 694,819 A199,976, 403 A158, 139, 404 A172,283, 963
H IEEHEE A 1,713,875 A 1,762,541 A 1,758,221 A 1,721,093 A 1,649,399 A 1,622, 686
RERHERE (G+H) A307,725, 270 A265,532, 908 A255, 453, 040 A201,697, 496 A159, 788, 803 A173, 906, 649
ENNEFEEHEIE A A\147,822, 284 146,892, 587 146, 546, 549 143, 485,124 A137, 514, 749 A135,293, 983
(Ficd 24 S 4H 24 %8) (- 73,867,472) | ( 73,396,936) | ( 73,219,227) | ( 71,684,426) | ( 68,702,137) | (  67,597,122)
5 RIS HR 2 A5 (A221,689,756) | (A220,289,523) | (A219,765,776) | (A215,169,550) | (A206,216,886) | (A202, 891, 105)
Sy Fl (i R N 4 14,729, 837 18,201, 368 21, 605, 290 25, 925, 033 28,912, 812 29, 159, 309
MREHAE 4 A174, 632, 823 A136, 841, 689 A130,511, 781 A 84,137, 405 A 51,186, 866 A 67,771,975
() B) FHBFEHFT BB ITAWROFML AL L2 bDEEHRET,
() C)SFEMBNE I TEFEHRIMIT T D AR B EH YU Z SO TRRLTVET,
(F) P EBMERIEB/BELLHI0L. EFLOBMREDRE, BMREE LIi%EN HItARE 2 LW B A VN E T,
<FFEBE>
OfERE @IERBIAR) A% 3, 581, 429, 02311
VERH H B INGR & S ARKE 15, 307, 0304
YRR — bR S AR 351, 363, 123
Fiz, 1 BNV RIEFERIL, TERCAO. 94641 T3,
QWG PERFN STARE Tlal> TR Y | T OZEFIL173,906, 6491 TY,
@/l Ol
F H 20204 3 I10H ~[20204£ 4 1 9 H~[20204:5 1 9 H~[20204:6 1 9 H~ 202047 1 9 H~[20204:8 12~
- 20204E4 A 8 0 [20204E5 8 0 [20204E6 H 8 H  |20204E7 A8 H  |20204E8 A11H  [202049 A 8 H
2 FYERR % OFid 24 55U A5 48 1,796, 2203 5,329, 6144 5, 208, 8944 6,507, 29114 5, 720, 7264 2,344, 6111
BAERG-BERReNAROR LR SRR —H —H —H —H —H —H
US4 A A 73,867,472 |  73,396,936[4| 73,219,227 | 71,684,426f4| 68,702,137/ | 67,597, 12219
Sy B (s RN A AE 14,707, 4921 14, 634, 295 18, 154,617 21, 138, 835 24, 841, 4851 28, 437, 3844
BT 7 v RO BRGNS A 90, 371, 18414 93, 360, 8451 96, 582, 73814 99, 330, 5524 99, 264, 3481 98,379, 1171
15 0472 0 L3S Sy xt S48 254H 264 274H 288H4 30014 303H4
15 R ¥% 70 Sy Ede%H 501 501 501 501 51 5[
S8 5 il 4 A 1,773, 875H 1,762, 541H 1,758, 221H 1,721, 093H 1, 649, 3991 1, 622, 6861

ORFFEMEDOER OFRXIRDHER OB 21T — M2 Bt T 272 DICET 28 & LT, (G FEOME FERFIZKT LAEL0, 0005y 04984
NOREF L THEEEFLHRHOFrOXHR L TR £,




ZBUFJ/ELT F—RIL-JE—2 - D7V R<KFRILAYDES (BRRER)

ORBEEDHEMLE

HTTH 5785 HT9H 580 He1H #5821

175 4720 Srfida (BliAZr) 5 5 5 5 5[ 5M

OHNFEESIRFAWEANLBE L T BRI TCRBEAVERMELTEY £

SHHREEFREINDFOBFRAEEE, FREFREOEBMHAICEINT, ZRIZOOEICHEI ANTHEENZLE L,

SHBLEOE Y HF

- AT, AYHR R O FEVEMGAE & 8 2 OZAEFOMBITTA L OFEICL D | BB E 2D [HENEIE) L, B L 22D AR A
(BERIZYELAD) | 1T ET,

« S5ELE O EHEM AR BITEA & R E 7213 EE B3 A 1, 2B IEESIA & 720 E3, S0 O KA AME R TEA L FE S S5AIE,
T2 ES DR TALRES FHSEE) L720, K0 OFRERESLE &R0 5,

c EAHRES (FERISEE) MRAELEHAE. HDEERAERIE 4 OZEEOMEPILAN S MF LA RS GERSTE) % Kk L7
N, ZOHROME A OZIRFEOMAIEA L 720 £,

AR AR E NN S DI A D 5 B RIBESELAIC SV CIRELY IS & LCRRBI S, RIS LT, 20.315% (FH88L15%, A
FERIFTARI0. 315%, HIHBL5 %) OBIRCEAMIN (BERE) SHET, BEHELZTV., RAMBL - BEOHRBLZ BT L b
TEET,

- SEFC BT, SMERFER OB L A2 o> AT, HEOBLAeN L BASHARH T,

KIBNZ BT 2BUIR Y 9,

SRRBL L OB OFEIC OV TIE, BIEHMFEZIC IR INDLI Z L 2BEIOLET,

MBUEDN R ESNIZGAEEICE, FRENAPETICARDZENH 5,

MNISAB L OV 2 = 7NISA%Z SR OH A, @, —EHEOFHMH TH /I Lo ARG E0 oA U 28 YIS L ORI
SR EMRIERRBLE 720 F7,

* ZZUF J EBREECTIAREROIENIE T 7 > FICHET D ERFEORRZIT> TV 5850 £9, FL <3, MY FWRESHHIC
BHEOWE DR WA, Bl — A= (https://www. am. mufg. jp/) % TR 7ZE W,



ELa:- b—2)L-JA2—2-T7 KRl — 95XJ (JPY, Hedged)

<BES>KRETHIREERAFE SV EOHE

27V K%

FLa-+b—42)L-1)B2—2-T7UFRIl — 95XJ (JPY, Hedged)

E R A st

ELI - F—FIL-)B—2 - RASTO—- D7 RADBEZBEL T, HALIEE
HRDBEHZFICEENICHMBEZT., RABO—F )L - JI—2FBRLET,

FTEERMR

BAREEHROESRF

F AR

- BE. REEDSWULZHRABEEHROESRF (ZOREBREFEEHAES, )
L"’*ﬂxﬁ LET,

- REBERRFBEOEHFADRELLERT, REED20%LURNELFT, L, RET
HEHFIMEBHFICEVNTB—REZLEORFITERBLTLSLDICRY £9,

KLU OBERTORMEEFADIRELLRIT, BEEDIWLURNELFT, =1
L. RFILLSNDBE~DEEMGIRELET, RAELTREED20%URNE LE
ERS

- FEEREEMESFADRELEL, REEDISNURELFET,

" R— b I7FVFOFEHTaL—2 a3 F, RAIELTIN—LN=YT - R"=JL(X
RKEBEAVTYIRADTaAL—Ya v 2FURNTHRELETS,
XTalb—vaveld, BHEOBRETADERICET 5 FHEREFHMOSFBRICEZ

BERYTHIEETYT, COEAREVEE, REHITHT HEHMEDEBELK
ELRYET,
TINT 4 TOEARAY PEMIZRELFEFE A,

-RENEBRTEEICHL, FRIELT, 4ZNEREEAOHMEEREER FILIRE

LB & FIFRBEEDK FLRYHEVDOABREIZTVET,

FAIELTEBES5ASA

RAIE LTHBASEZEITO AT,




ELa- =2 1)E—2 - TJ7 2RIl

BERFEE. MEELHHES. REFMIESHEMRKILPINCO Luxembourg Trust IV Annual
Report 31 May 2019hRA 5#r# L TERRL TLVET,

HE. RARBRICOFFELTE, EBEBDY AT IATVWEVWEDF, TELD - b—4
WA —=2 -7 RI)] TEHELTWET, £z, [ELT - b—2)L - UE—2 - X +3T
C— IRl B RRA—T7U K] ERFTHEENHYET,

() ERHtESE

EL3: b—2)-YE—2 - T72FI
(2018 6 A 1 H~201945 A31RA)

ELT - h—%)L-Js—> - 77 U RII

FXRERIL
BRERA :
TRA—T 7 BHDOESIRA 24
IRAEE 24
ER :
bk (2)
THIFIR (4)
ZDihE A 0
ERA (6)
BEHUNA 18
SEIRMFEE (BLK) -
B MIS 1,889
ABBLUABTHEEI (2, 661)
ERMARE (J8%) (772)
REREME (GEME) OFMES !
BB MIES 6, 455
ABEBLUVAETHEEI 1,007
RERFME (FHEE) DOMESH 7,462
BRICKAHEEDHE (B) & 6, 708

GE) BERTAFLBIELOREHNZ/HBL TLET,
GE) FEECEICTFRPAKRBEIMEEALTHY ET,



(2) MEEEBHES
FLa- b=42)L-Ja—=2--272FII
(201846 B 1 H~201945 A31H)

ELa- =2 1)E—2 - TJ7 2RIl

ELa: b=5)L-Ui—2 - 77U R

FXKRIL
MEENE 156, 282
BEERIAHFOHKT 1,158
SESHE (5, 824)
AREFRE 5, 824
BEEFIAHFOEER (28, 384)
BRICE B GR) B8 6, 708
MFEER 135, 764

GE) BERTAFLBIELEDORFEHANZ/HBL TLET .
GE) FEECEITTFRPAKRBIMEREALTHY FT .



ELa- =2 1)E—2 - TJ7 2RIl

(3) BEHMELZ5EAMF (the Schedule of Investments)
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(2019 5 A31HIRTH )

B AR
2] O% (B F)HE%)
TRANSFERABLE SECURITIES & MONEY MARKET
INSTRUMENTS - OFFICIAL STOCK EXCHANGE/
REGULATED MARKET

LUXEMBOURG
MUTUAL FUNDS (a)
PIMCO Total Return
Strategy Fund 1,086,713 $_ 132,520 97.61
Total Transferable Securities & Money

Market Instruments - Official Stock
Exchange/Regulated Market $ 132,520 97.61

OTC FINANCIAL DERIVATIVE INSTRUMENTS (amounts in thousands*, except number of contracts)
* A zero balance may reflect actual amounts rounding to less than one thousand.

HEDGED FORWARD FOREIGN CURRENCY CONTRACTS

As at 31 May 2019, the Class J (JPY, Hedged) Units had the following forward foreign currency contracts outstanding:

. I - . RER NEE
H5|HEF REB ZELEBEE FHEE ffidh  KRERFHE HETA (15) 4 & (%)
AZD 06/2019 $ 14,842 ¥ 1,655,183 $ 402 $ 0 N 402 0.30
BRC 06/2019 ¥ 1,621,168 $ 14,7 0 (161) (161) (0.12)
07/2019 $ 14,723 ¥ 1,612,328 160 0 160 0.12
CBK 06/2019 ¥ 1,646,066 $ 15,074 0 (87) (87) (0.06)
07/2019 $ 15,109 ¥ 1,646,066 86 0 86 0.06
HUS 06/2019 419 46,793 12 0 12 0.01
IPM 06/2019 ¥ 1,646,066 $ 15,067 0 (93) (93) (0.07)
07/2019 $ 15,102 ¥ 1,646,066 93 0 93 0.07
RBC 06/2019 14,736 1,645,071 415 0 415 0.30
SCX 06/2019 ¥ 22,744 $ 207 0 3) (3) 0.00
S0G 06/2019 7,536 68 0 (2) (2) 0.00
06/2019 $ 14,814 ¥ 1,651,608 398 0 398 0.29
SSB 06/2019 ¥ 55,074 $ 498 0 (9) 9) (0.01)
$ 1,566 $ (355) $1.2m 0.89
Total OTC Financial Derivative Instruments $ 1211 0.89
Total Investments $ 133,731 98.50
Other Current Assets & Liabilities $ 2,033 1.50
Net Assets $ 135,764 100.00

ES TO SCHEDULE OF INVESTMENTS (amounts in thousands*)

*  Azero balance may reflect actual amounts rounding to less than one thousand.

(a) Affiliated to the Fund.

Cash of $10 has been pledged as collateral for financial derivative instruments as governed by ional Swaps and Derivatives Association, Inc. master asat
31 May 2019.
Collateral i ged for OTC Financial ivati

The following is a summary by counterparty of the fair value of OTC financial derivative instruments and collateral (received)/pledged as at 31 May 2019:

JEEEIREBE A D 18R (ZE) Rk .
HWEI48F fififiE EAN IHRR=Dr="
AZD $ 402 $ (270) $ 132
BRC (1) 0 (1)
CBK (1) 0 (1)
HUS 12 0 12
RBC 415 (290) 125
SCX 3) 0 [€))
S0G 39 (270) 126
SSB O] 10 1

() Net exposure represents the net receivable/(payable) that would be due from/to the counterparty in the event of default. See Note 5, Market and Credit Risk, in the Notes to
Financial Statements for more information regarding credit and counterparty risk.
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TRANSFERABLE SECURITIES & MONEY MARKET
INSTRUMENTS - OFFICIAL STOCK EXCHANGE/
REGULATED MARKET

ARGENTINA

SOVEREIGN ISSUES

Provincia de Buenos Aires

0.000% due 12/04/2025 ARS 409 § 7_0.00

AUSTRALIA
ASSET-BACKED SECURITIES

Driver Australia Four Trust

2.510% due 21/08/2025 AUD 568 394 0.08

Flexi ABS Trust

2.555% due 23/06/2023 1,000 693 0.14
1,087 022

CORPORATE BONDS & NOTES

National Australia Bank Ltd.

2.250% due 16/03/2021 $ 1,200 1,199 0.24

NON-AGENCY MORTGAGE-BACKED SECURITIES
FirstMac Mortgage Funding Trust

2.967% due 08/03/2049 AUD 2,000 1,380 027

Total Australia 3,666 0.73

BERMUDA

CORPORATE BONDS & NOTES

Bacardi Ltd.

4.450% due 15/05/2025 $ 1,500 1,572 031

BRAZIL

CORPORATE BONDS & NOTES

Petrobras Global Finance BV

5.999% due 27/01/2028 1,050 1,083 0.21

6.125% due 17/01/2022 509 543 0.11
1,626 032

SOVEREIGN ISSUES

Brazil Letras do Tesouro Nacional

0.000% due 01/10/2019 (@)~ BRL 4,300 1,076 0.21

0.000% due 01/01/2020 (a) 17,300 _ 4,264 0.85
5340 1.06

Total Brazil 6,966 1.38

CANADA

CORPORATE BONDS & NOTES

Royal Bank of Canada

2.300% due 22/03/2021 $ 1,200 1,202 0.24

Toronto-Dominion Bank

2.250% due 15/03/2021 300 300 0.06

2.500% due 18/01/2023 1,100 1,109 0.22
2,611 0.52

SOVEREIGN ISSUES

Province of Ontario

3.150% due 02/06/2022 CAD 1,000 771 0.15

Province of Quebec

2.750% due 25/08/2021 $ 5900 598 1.19

3.500% due 01/12/2022 CAD 300 235 0.05
6,992 1.39

Total Canada 9,603 1.91

CAYMAN ISLANDS

CORPORATE BONDS & NOTES

Ambac LSNI LLC

7.592% due 12/02/2023 $ 1163 1,177 023

Park Aerospace Holdings Ltd.

4.500% due 15/03/2023 1,600 1,622 032

QNB Finance Ltd.

3.885% due 12/02/2020 3200 3,208 0.64

Total Cayman Islands 6,007 1.19

= = s
ArSTO—-207

HEGE Bl HHRE
$EAR (Eifi: F) (B - F)LEE (%)
FRANCE
CORPORATE BONDS & NOTES
Banque Federative du Credit Mutuel S.A.
3.552% due 20/07/2023 $1500§ 1,512 030
BPCES.A.
4.000% due 12/09/2023 1400 1,443 028
RCl Banque S.A.
2.000% due 11/07/2024 €1,200 1,397 028
Total France 4352 086

GERMANY
ASSET-BACKED SECURITIES

Red & Black Auto Germany UG

0.134% due 15/01/2027 2570 2,876 057

Deutsche Bank AG

2.700% due 13/07/2020 $1300 1,287 0.26

3.300% due 16/11/2022 900 875 0.17

3.375% due 12/05/2021 1300 1,286 0.26

4.250% due 14/10/2021 1500 1,511 030

5.000% due 14/02/2022 1,200 1,225 024

Deutsche Pfandbriefbank AG

3.375% due 22/11/2021 1,800 1,842 037

Schaeffler AG

1.125% due 26/03/2022 €1,100 1,246 0.25

Volkswagen Bank GmbH

1.159% due 01/08/2022 1,000 1,133 022

1.250% due 01/08/2022 2500 2,842 056

1.875% due 31/01/2024 4300 _ 4967 099
18214 3.62

Total Germany 21,090 4.19

GUERNSEY, CHANNEL ISLANDS
CORPORATE BONDS & NOTES

Credit Suisse Group Funding Guernsey Ltd.

3.450% due 16/04/2021 $1600 1,616 032
3.750% due 26/03/2025 2600 2,648 053
3.800% due 09/06/2023 400 410 0.08
Total Guemsey, Channel Islands 4,674 0.93

IRELA|
ASSET-BACKED SECURITIES

Adagio CLO Ltd.

0.660% due 15/10/2029 €100 1,116 022

Arbour CLO DAC

0.580% due 15/03/2029 1300 1,443 029

Cork Street CLO Designated Activity Co.

0.760% due 27/11/2028 1,500 1,679 033

Elm Park CLO DAC

0.620% due 16/04/2029 800 891 0.18
519 102

CORPORATE BONDS & NOTES

Abbott Ireland Financing DAC

0.000% due 27/09/2020 (a) 1400 1561 031

Bank of Ireland

7.375% due 18/06/2020 (d)(e) 1,000 1,173 023

SMBC Aviation Capital Finance DAC

3.000% due 15/07/2022 $ 800 803 0.16

3,537 0.70

European Loan Conduit

0.750% due 26/10/2028 €1,064 1,185 024

Total Ireland 9,851 1.96

ITALY

CORPORATE B S & NOTES

UniCredit SpA

7.830% due 04/12/2023 $2600 2882 0.57

EeR Bl NERE
(B F) (B0 F) R (%)

SE4R %)
NON-AGENCY MORTGAGE-BACKED SECURITIES

Taurus IT SRL
1.188% due 18/02/2027 € 83995 934 019
Total Italy 3,816 0.76

JAPAN
CORPORATE BONDS & NOTES

Central Nippon Expressway Co. Ltd.

2.362% due 28/05/2021 $ 2600 2587 051

2.567% due 02/11/2021 2700 2,691 053

2.978% due 15/02/2022 2400 239 048

3.105% due 04/08/2020 3400 3,404 068

Daiwa Securities Group, Inc.

3.129% due 19/04/2022 1,700 1,717 034

Mitsubishi UF) Financial Group, Inc.

3.455% due 02/03/2023 1300 1,333 0.26

4.400% due 01/03/2021 535 548 0.11

Mizuho Financial Group, Inc.

3.752% due 19/07/2023 AUD 1,700 1,242 0.25

Sumitomo Mitsui Financial Group, Inc.

2.934% due 09/03/2021 $ 1,600 1,610 032

3.341% due 18/10/2022 1,500 1,506 030

Takeda Pharmaceutical Co. Ltd.

4.000% due 26/11/2021 1,400 1,440 0.29

4.400% due 26/11/2023 1,400 1,480 0.29
21,952 436

SOVEREIGN ISSUES
Japan Finance Organization for Municipalities

2.125% due 13/04/2021 1400 1,3% 0.28

3.375% due 27/09/2023 1,400 1,451 0.29
2,847 0.57

Total Japan 24799 493

LUXEMBOURG

CORPORATE BONDS & NOTES

Altice Financing S.A.

6.625% due 15/02/2023 1,000 1,018 0.20

CPI Property Group S.A.

1.450% due 14/04/2022 € 1000 1,114 022

2.125% due 04/10/2024 1,100 1,226 0.25

Total Luxembourg 3,358 0.67

NETHERLANDS
ASSET-BACKED SECURITIES

Cairn CLO BV
0.650% due 20/10/2028 200 223 005
Chapel BV
0.050% due 17/07/2066 453 504 0.10
Contego CLO BV
0.599% due 15/11/2026 8% 999 0.20
Grosvenor Place CLO BV
0.720% due 30/10/2029 1,000 1,114 0.22
Tikehau CLO BV
0.600% due 04/08/2028 2100 2336 046
5176 1.03

CORPORATE BONDS & NOTES
BNG Bank NV
2.500% due 28/02/2020 $10,000 10011 199
Cooperatieve Rabobank UA
4.375% due 04/08/2025 1,000 1,043 021
5.500% due

29/06/2020 (d)(e) € 230 265 0.05
6.625% due

29/06/2021 (d)(e) 1,000 1,219 0.24
Deutsche Telekom International Finance BV
2.225% due 17/01/2020 $ 1700 1695 034

Mondelez International Holdings Netherlands BV

2.000% due 28/10/2021 1400 1,377 027
Mylan NV

2.250% due 22/11/2024 € 1200 1337 027
NXP BV

4.625% due 01/06/2023 $ 600 625 0.12



EESE Bl AHEE
iR (B4 F) (BfL - F) Hoke (%)
Syngenta Finance NV
3.933% due 23/04/2021
United Group BV
4.375% due 01/07/2022

$1450 $ 1,470 0.29

€1,100 _ 1,253 0.25
20,295 4.03

Total Netherlands 25471 5.06

NORWAY
CORPORATE BONDS & NOTES

Yara International ASA

4.750% due 01/06/2028 $1,600 1,688 033

PERU
SOVEREIGN ISSUES

Peru Government International Bond

5.940% due 12/02/2029 PEN 3,900 _ 1235 0.25

PORTUGAL
CORPORATE BONDS & NOTES

Banco Espirito Santo S.A.
4.750% due 15/01/2018 A € 800 232 0.05

ATAR
VEREIGN ISSUES

Qatar Government International Bond

3.375% due 14/03/2024 $1400 1434 029
4.000% due 14/03/2029 1,400 _ 1,476 0.29
Total Qatar 2910 0.58
SINGAPORE

CORPORATE BONDS & NOTES

Oversea-Chinese Banking Corp. Ltd.

2.975% due 17/05/2021 1,000 1,001 0.20
SOUTH KOREA

CORPORATE BONDS & NOTES

Kookmin Bank

4.500% due 01/02/2029 (e) 1,200 1,276 0.25
SWEDEN

CORPORATE BONDS & NOTES

Castellum AB

2.125% due 20/11/2023 €1200 1393 028
SWITZERLAI

CORPORATE BONDS & NOTES

Credit Suisse Group AG

4.207% due 12/06/2024 $1500 1,552 030
UBS AG

3.175% due 08/06/2020 2,000 2,008 0.40
UBS Group Funding Switzerland AG

3.000% due 15/04/2021 2000 2,007 040
4.125% due 15/04/2026 1,100 _ 1,151 023
Total Switzerland 6,718 133
UNITED KINGDOM

CORPORATE BONDS & NOTES

Assura Financing PLC

3.000% due 19/07/2028 £ 300 397 0.08
Bank of Scotland PLC

6.375% due 16/08/2019 700 891 0.18
Barclays Bank PLC

7.625% due 21/11/2022 (e) $1,700 1,194 0.24
10.179% due 12/06/2021 1300 1,467 0.29
Barclays PLC

3.125% due 17/01/2024 £ 500 643 0.13
4610% due 15/02/2023 $ 800 819 0.16
4.655% due 10/08/2021 2800 2867 057
HSBC Bank PLC

4.125% due 12/08/2020 800 815 0.16
HSBC Holdings PLC

3.247% due 11/09/2021 1,100 1,102 022
3.400% due 08/03/2021 1300 1,315 026

ELa - b= -YE—2 R +5T

27,930

4R

4.835% due 08/03/2021 $ 800§
Imperial Brands Finance PLC

2.950% due 21/07/2020 1,200
Lloyds Bank PLC

12.000% due 16/12/2024 (d) 800
Lloyds Banking Group PLC

3.263% due 07/03/2025 AUD 1,000
3.900% due 12/03/2024 $1,300
4.375% due 22/03/2028 1,300
Nationwide Building Society

3.766% due 08/03/2024 1,500
Royal Bank of Scotland Group PLC
3.875% due 12/09/2023 50
7.648% due 30/09/2031 (d) 1,200
Society of Lloyd's

4.750% due 30/10/2024 £2,100
Standard Chartered PLC

4.247% due 20/01/2023 $1,200
WPP Finance

4.750% due 21/11/2021 1,400
Alba PLC

1.016% due 17/03/2039 £ 39
Dukinfield PLC

1.806% due 15/08/2045 488
Eurosail PLC

1.005% due 15/12/2044 532
1.793% due 13/06/2045 1172
Great Hall Mortgages PLC

2.745% due 18/06/2039 $ 1,440
Ludgate Funding PLC

1.441% due 01/01/2061 £1,035
Newgate Funding PLC

0.984% due 01/12/2050 804
Resloc UK PLC

0.000% due 15/12/2043 €1,561
1.005% due 15/12/2043 £1,070
Rochester Financing PLC

2.146% due 18/06/2045 1,103
Towd Point Mortgage Funding PLC
1.855% due 20/10/2051 2,000
Trinity Square PLC

1.971% due 15/07/2051 323
Uropa Securities PLC

1.024% due 10/10/2040 2437

17,043

Total United Kingdom

UNITED STATES
ASSET-BACKED SECURITIES

Bear Stearns Asset-Backed Securities Trust

2.680% due 25/04/2037 A $ 600
2.690% due 25/12/2036 232
3.435% due 25/06/2035 1,158
CIT Mortgage Loan Trust

3.836% due 25/10/2037 8%

824
1,201
963
683
1325
1339
151

1,510
1,543

2,837
1223

1,461

475
618

665
1,469

1,404
1,265
965

1,660
1,279

13%
2,529
410

2,906

909

Citigroup Mortgage Loan Trust Asset-Backed Pass-

Through Certificates
3.375% due 25/10/2034 1,200

Citigroup Mortgage Loan Trust, Inc.

3.210% due 25/01/2036 1,278
Countrywide Asset-Backed Certificates
2.710% due 25/09/2036 i
2.730% due 25/06/2036 1,101
2.880% due 25/03/2047 A 2,447

1,202
1,265
1,593

1,103
1877

Countrywide Asset-Backed Certificates Trust

2.970% due 25/12/2034 1,586
GSAA Home Equity Trust

2.610% due 25/07/2037 880
GSAMP Trust

3.280% due 25/02/2047 21
Home Equity Asset Trust

3.210% due 25/10/2034 1,068

1,589
855
212

1,069

EEEE Bl AR
(Bfi: F) (B4 - F) 1L (%)

0.16
0.24
0.19
0.14
0.26
0.27
0.30

030
031

0.56
0.24

0.29
5.55

0.10
0.12

013
029

0.28

0.25

033
0.25

0.28
0.50
0.08

0.58
338

44973 8!

893

0.13
0.05
0.23

B
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JPMorgan Mortgage Acquisition Corp.
2.820% due 25/05/2035 $1900§ 1899 038
Morgan Stanley ABS Capital, Inc. Trust
3.195% due 25/07/2035 869 875 0.17

Nomura Home Equity Loan, Inc. Home Equity Loan Trust

2.720% due 25/03/2036 690 0.14
Option One Mortgage Loan Trust Asset-

Backed Certificates
2.870% due 25/11/2035 149 150 0.03
2.890% due 25/11/2035 1,200 1,173 0.3
Residential Asset Mortgage Products Trust
2.810% due 25/01/2036 500 1,488 030
Residential Asset Securities Corp. Trust
2.850% due 25/12/2035 3200 3211 064
3.315% due 25/01/2034 1330 1,332 0.26
SLC Student Loan Trust
2.721% due 15/03/2027 1,035 1,032 0.20
SLM Private Credit Student Loan Trust
2.811% due 15/06/2023 412 411 008
SLM Private Education Loan Trust
5.690% due 16/05/2044 208 0.04
SLM Student Loan Trust
3.130% due 27/04/2026 269 269 0.05
Structured Asset Investment Loan Trust
3.150% due 25/10/2035 700 693 0.14
3.480% due 25/08/2034 564 564 0.1

Wells Fargo Home Equity Asset-Backed Securities Trust
2.680% due 25/07/2036 304 304 0.06

28,007 556
AbbVie, Inc.
3.200% due 06/11/2022 700 708 0.14
American International Group, Inc.
3.750% due 10/07/2025 512 0.10
American Tower Corp.
3.375% due 15/10/2026 800 795 0.16
Andeavor Logistics LP
3.500% due 01/12/2022 1,200 1,222 0.24
Ashtead Capital, Inc.
5.250% due 01/08/2026 400 413 0.08
Assurant, Inc.
3.860% due 26/03/2021 1600 1,598 032
ATA&T, Inc.
3.547% due 15/07/2021 1400 1,414 0.28
4.350% due 01/03/2029 1,500 1,58 031
Aviation Capital Group LLC
4.125% due 01/08/2025 1,500 1,535 030
Bank of America Corp.
3.389% due 05/03/2024 1,200 1,201 0.24
3.499% due 17/05/2022 1,500 1,522 030
3.581% due 24/04/2023 1,700 1,713 034
4.100% due 24/07/2023 1,100 1,154 0.23
BAT Capital Corp.
3.557% due 15/08/2027 1600 1,539 031
Baxalta, Inc.
3.600% due 23/06/2022 358 364 007
Bayer U.S. Finance LLC
4.250% due 15/12/2025 1,500 1,543 031
BGC Partners, Inc.
5.125% due 27/05/2021 1,000 1,027 0.20
Blackstone CQP Holdco LP
6.000% due 18/08/2021 1,300 1,300 0.26
Broadcom Corp.
3.000% due 15/01/2022 1300 1,293 0.26
Broadcom, Inc.
3.125% due 15/10/2022 1300 1,294 0.26
Campbell Soup Co.
3.300% due 15/03/2021 1,600 1,614 032
Capital One Financial Corp.
2.400% due 30/10/2020 1300 1,297 0.26
CBL & Associates LP
5.950% due 15/12/2026 1,750 1,164 0.23
Charter Communications Operating LLC
4.464% due 23/07/2022 1,348 0.27

S—

727

\¢
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Citigroup, Inc.

2.050% due 07/06/2019 $ 3009 300 0.06
2.876% due 24/07/2023 1,300 1,301 0.26
3.540% due 25/04/2022 1,100 1,109 0.22
3.950% due 01/09/2023 600 611 0.12
3.981% due 30/03/2021 500 509 0.10
Crown Castle Towers LLC

3.222% due 15/05/2042 600 608 0.12
CVS Health Corp.

3.700% due 09/03/2023 1,600 1,634 032
CVS Pass-Through Trust

6.943% due 10/01/2030 67 77 002
Daimler Finance North America LLC

3.400% due 22/02/2022 1,500 1,520 030
3.403% due 22/02/2022 1,500 1,509 030
Dell International LLC

4.420% due 15/06/2021 1,400 1,435 0.28
5.450% due 15/06/2023 1,800 1,914 038
Digital Euro Finco LLC

2.625% due 15/04/2024 €2300 2,770 055
Discover Bank

4.200% due 08/08/2023 $1175 1,235 025
Dominion Energy Gas Holdings LLC

3.211% due 15/06/2021 1,000 1,005 0.20
Duke Energy Corp.

3.050% due 15/08/2022 1,200 1,211 0.24
Enable Midstream Partners LP

4.400% due 15/03/2027 1,100 1,083 0.21
Energy Transfer Operating LP

4.650% due 01/06/2021 1,200 1,236 0.25
EPR Properties

4.950% due 15/04/2028 1,600 1,711 034
FirstEnergy Corp.

2.850% due 15/07/2022 1,300 1,304 0.26
Ford Motor Credit Co. LLC

3.408% due 05/04/2021 1,300 1,282 0.25
3.484% due 12/10/2021 1,100 1,079 0.21
3.656% due 03/08/2022 1375 1342 027
3.867% due 28/03/2022 600 589 0.12
5.139% due 07/01/2021 1,800 1,833 036
8.125% due 15/01/2020 300 309 0.06
General Electric Co.

5.500% due 07/06/2021 £ 700 948 0.19
General Motors Financial Co., Inc.

3.150% due 15/01/2020 $ 701 0.14
3.200% due 13/07/2020 1,500 1,505 030
3.442% due 09/04/2021 800 800 0.16
3.700% due 24/11/2020 900 908 0.18
4.147% due 14/01/2022 1,200 1,212 0.24
GLP Capital LP

5.300% due 15/01/2029 1,100 1,175 0.23
Goldman Sachs Group, Inc.

2.876% due 31/10/2022 1,900 1,898 0.38
2.908% due 05/06/2023 1,300 1,300 0.26
3.200% due 23/02/2023 1,400 1,416 0.28
3.752% due 23/04/2020 1,400 1,410 0.28
Goodman U.S. Finance Four LLC

4.500% due 15/10/2037 1,400 1,445 0.29
HCA, Inc.

5.875% due 15/03/2022 1,400 1,498 030
HCP, Inc.

4.000% due 01/12/2022 700 727 014
Hospitality Properties Trust

4.250% due 15/02/2021 700 709 0.14
JPMorgan Chase & Co.

2.400% due 07/06/2021 1,800 1,79 036
3.480% due 25/04/2023 1,700 1,708 034
3.514% due 18/06/2022 1,500 1,524 030
3.797% due 23/07/2024 1,300 1,344 027
3.900% due 15/07/2025 400 420 0.08
4.000% due 01/03/2021 1,200 1,222 0.24
Keurig Dr Pepper, Inc.

4.057% due 25/05/2023 1300 1,352 0.27
Kraft Heinz Foods Co.

4.000% due 15/06/2023 1,500 1,552 031
MGM Resorts International

6.625% due 15/12/2021 400 427 0.08
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6.750% due 01/10/2020 § 700§ pPERNT AN NON-AGENCY MORTGAGE-BACKED SECURITIES
Mid-America Apartments LP Banc of America Mortgage Trust
3.600% due 01/06/2027 1700 1,731 034 4235% due 25/1 112034 § 4% 521 0.0
Midwest Connector Capital Co. LLC BCAP LLC Tru:
3.625% due 01/04/2022 800 816 0.16  3.146% due 25/02/2047 577 576 0.11
Morgan Stanley Citigroup Mortgage Loan Trust
2.500% due 21/04/2021 1,500 1,497 030  4.547% due 25/09/2037 A 7 776 0.15
3.772% due 2000112022 1700 1718 034 Giroroun Mortgage Loan Trust, Inc.
National Retail Properties, Inc. 4.482% due 25/08/2035 16 17 0.00
4.300% due 15/10/2028 1,200 1275 025 Countrywide Home Loan Reperforming REMIC Trust
Nextg.ra Energy Capital Holdings, Inc. 2.770% due 25/01/2036 603 590 0.12
3.200% due 2510212022 1,300 1323 026 Credit Suisse First Boston Mungage Secuvmes Corp.
3.241% due 25/02/2022 1200 1206 024 3zierqicionns 5 011
3.550% due 01/05/2027 1,500 1544 031 .
Niagara Mohawk Power Corp. ngzh;natgazge/ Lo/azn 'lzust 1
4.278% due 151272028 1600 1743 035 ) aene e ZET0S e
Nissan Motor Acceptance Corp.
2.800% due 13/01/2022 W0 199 o4 HomepmcMommgelnst e o o
NY Society for Relief of Ruptured & Crippled JPMorgan Mortgage Trust
Maintaining Hospital Special Surgery 2.121% due 25/08/2034 3 3000
3500% due 01/01/2023 1795 1852 037 437100 duo 250712035 3 3 000
Omega Healthcare Investors, Inc. 4.440% due 25/08/2035 378 398 0.08
4.500% due 15/01/2025 1,200 1,241 025 4674% due 25/04/2035 210 215 004
Owens Corning MortgagelT Trust
4.200% due 01/12/2024 1500 1,544 031 2950% due 25/12/2035 430 430 009
Penske Truck Leasing Co. LP Nomura Asset Acceptance Corp. Reperforming
3.450% due 01/07/2024 1200 1215 024 LoanTrust
Santander Holdings USA, Inc. 6.500% due 25/02/2035 587 5% 0.12
3.400% due 18/01/2023 1,200 1,210 0.24  PHH Alternative Mortgage Trust
SL Green Realty Corp. 2.590% due 25/02/2037 830 0.17
4.500% due 01/12/2022 1,100 1,149 0.3 structured Adjustable Rate Mortgage Loan Trust
Southern California Gas Co. 4.492% due 25/04/2035 165 159 0.03
3.200% due 15/06/2025 1,500 1,516 0.30  structured Asset Securities Corp. Trust
Southern Co. 5.500% due 25/09/2035 A 7 172 003
2350% due 01/07/2021 1,400 1,392 0.28  waMu Mortgage Pass-Through Certificates Trust
Springleaf Finance Corp. 2.720% due 25/10/2045 1, 1,016 0.20
6.125% due 15/05/2022 1,000 1,050 0.21  4.104% due 25/09/2035 128 131 003
8.250% due 15/12/2020 700 748 0.15  4.243% due 25/12/2035 1,013 1,046 0.21
Sprint Communications, Inc. Wells Fargo Mortgage-Backed Securities Trust
7.000% due 01/03/2020 1,400 1437 0.29  5.004% due 25/04/2036 A 343 350 0.07
7.000% due 15/08/2020 500 519 0.10  5.104% due 25/04/2035 377 386 0.08
Synchrony Bank 9543 1.90
3.650% due 24/05/2021 1,300 1317 0.26
Time Warner Cable LLC
4.125% due 15/02/2021 1000 1,018 020  Fannie Mae
Toyota Motor Credit Corp. 2.310% due 01/08/2022 300 302 0.06
2.684% due 10/01/2020 500 500 0.10 3.030% due 25/10/2041 1,320 1332 026
i icati 3.160% due 25/06/2029 3,700 3847 0.76
Vi C ttions, Inc. g 4
o don o020 3.330% due 01/11/2021 8 88 002
3.376% due 15/02/2025 714 734 0.15
Vi S 4.579% due 01/05/2038 509 533 0.11
lolkswagen Group of America Finance LLC A
3.475% due 12/11/2021 1,100 1,107 0.22
4750% doe 1371112028 1100 1,149 023 4000%due01/09/2030-
q 0 ! ' 01/07/2043 187 193 0.04
Washington Prime Group LP 5.500% due 01/01/2033 -
5.950% due 15/08/2024 1,600 1470 029 01/04/2034 6 68 001
Wells Fargo & Co. . :
2,550% due 07/12/2020 00 200 oo e Mae LSS TBY
2.625% due 22/07/2022 1,600 1597 032 01/08/2049 80200 80,482 1599
3.813% due 31/10/2023 2,000 2,034 040 3.500% due 01/07/2034 - " ' -
el oAk 2 01/0712049 74500 75958 15.09
3.102% due 22/10/2021 900 901 0.18 " 4,000% due 01/07/2049 5,000 53654 1066
WRKCo, Inc. Freddie Mac
4650% due 15/03/2026 1600 1716 034 3760% due 15/07/2034 1635 1627 032
Wynn Las Vegas LLC 4.000% due 01/02/2030 -
5.500% due 01/03/2025 1,600 1572 031 01/04/2042 125 129 0.03
Zimmer Biomet Holdings, Inc. Freddie Mac, TBA
2.700% due 01/04/2020 1,200 1,199 0.24  4.000% due 01/07/2049 2,000 2,065 041
3.375% due 30/11/2021 200 203 004  Ginnie Mae
134,022 26.62  2.953% due 20/02/2067 1,081 1,081 0.21
2.993% due 20/04/2064 4 741 0.15
3.093% due 2011012065 99 9» 020
Chicago, lllinois General Obligation Bonds, Series 2008 3‘_629_% due 20/04/2067 2532 2615 052
5.630% due 01/01/2022 675 CEOONa pGinmehiachTRA
Chicago, lllinois General Obligation Bonds, Series 2015 S'OOOD/“ due 01/07/2049 1,000 1015 020
7.750% due 01/01/2042 170 192 004 3.500% due 01/07/2049 1,000 1,027 0.20
T 81 017 4.000% due 01/07/2049 1,000 1,037 _0.21
e 228,786 45.45
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U.S. Treasury Inflation Protected Securities (() SHORT-TERM INSTRUMENTS
U.S. Treasury Bonds 0.375% due 15/07/2027 § 9359 LEORLN REPURCHASE AGREEMENTS (©)
2.750% due 15/08/2042 $ 3400§ 3530 070 g%g:;ngue}g;g;gggg %gg ;gg ?32 8400 167
2.750% due 15/11/2042 7800 8089 161 0.750%due | \ - e —
2:875% due 15/05/2043 1200 1270 025  0.750% due 15/02/2045 216 215004
2.875% due 15/08/2045 3600 3810 076 gg;gzzguegg%gig ;ggg ;ggg (1)3? (0.210)% due
3.000% due 15/05/2042 2000 2,167 043 O ue | ! .
3.000% e 15/11/2044 4500 4868 097 :gggznguelg;%g%g ;g?? “g; 83131 (0_234?.%§%L9‘3"b’ HER IS
3.000% due 15/02/2048 800 867 017  1.000% due I , :
3.125% due 15/02/2043 1600 1,766 035  1.000% due 15/02/2049 202 26 ops 082190 L %
3.125% due 15/08/2044 1600 1,767 035  U.S. Treasury Notes _—
3.375% due 15/05/2044 (f) 18600 21,404 425  1.750% due 30/09/2022 200 199 004
3625% gue15/08/2043 6600 7887 157  2.125% due 30/09/2024 12600 12704 257 ol ShortTem 16507 328
3.625% due 15/02/2044 2,100 2,512 050  2.250% due 15/08/2027 1100 1,113 022 -
3.750% due 15/11/2043 2400 2,925 058 2625% due 15002/2029 OE_ GEE  (af WEANEERErilish
4.250% due 15/05/2039 700 905 0.18 15325 2297 Money Market Instruments - Official
4.375% due 15/11/2039 2000 2632 052 - = Stock Market  $ 719,729 142.97
4.375% due 15/05/2040 900 1,186 024 "
4625% due 15/02/2040 (G0 o CEUERES 165G 0761

FINANCIAL DERIVATIVE INSTRUMENTS DEALT IN ON A REGULATED MARKET (amounts in thousands*, except number of contracts)
* A zero balance may reflect actual amounts rounding to less than one thousand.

FUTURES

XEEE
B) & L (%)

SRR kit RA R
90-Day Eurodollar December Futures Short 12/2020 25 (0.02)
90-Day Eurodollar June Futures Short 06/2020 39 (0.02)
Australia Government 3-Year Note June Futures Short 06/2019 24 0.00
Australia Government 10-Year Bond June Futures Short 06/2019 222 (0.18)
Canada Government 10-Year Bond September Futures Short 09/2019 30 (0.01)
Euro-BTP Italy Government Bond June Futures Short 06/2019 107 (0.08)
Euro-Bund 10-Year Bond September Futures Long 09/2019 15 0.00
Euro-Buxl 30-Year Bond September Futures Short 09/2019 20 0.00
Euro-OAT France Government 10-Year Bond September Futures Short 09/2019 168 (0.02)
Japan Government 10-Year Bond June Futures Short 06/2019 2 0.00
U.S. Treasury 5-Year Note September Futures Long 09/2019 765 0.13
U.S. Treasury 10-Year Note September Futures Long 09/2019 823 0.16
U.S. Treasury 30-Year Bond September Futures Short 09/2019 328 (1,010) (0.20)
United Kingdom Long Gilt September Futures Short 09/2019 28 (4) 0.00
$ (1,183) (0.24)
Total Financial Derivative Instruments Dealt in on a Regulated Market $ (1,183) (0.24)

CENTRALLY CLEARED FINANCIAL DERIVATIVE INSTRUMENTS (amounts in thousands*)
* A zero balance may reflect actual amounts rounding to less than one thousand.

CREDIT DEFAULT SWAPS ON CORPORATE, SOVEREIGN AND U.S. MUNICIPAL ISSUES - SELL PROTECTION®™

P E

SREE B 52 2 B FI] i B BERAY KRERFH (18 & tt$ (%)
Citigroup, Inc. 1.000% 20/12/2020 $ 1,800 $ (12) 0.00
General Electric Co. 1.000% 20/12/2023 600 18 0.00
General Electric Co. 1.000% 20/06/2024 500 0 0.00
Tesco PLC 1.000% 20/06/2022 € 3,400 217 0.04
$ 223 0.04

CREDIT DEFAULT SWAPS ON CREDIT INDICES - BUY PROTECTION®

i AR
BE G SH  AME  BEnA® REEE (RS HE (%)
5-Year Index (1.000)% 20/12/2023 $ 14,200 $ (12) 0.00

SRiE
CDX.IG-

CREDIT DEFAULT SWAPS ON CREDIT INDICES - SELL PROTECTION(

SRR [El 7 SR Fi] bl AETAY REHFMH A E R (%)
CDX.IG-28 5-Year Index 1.000% 20/06/2022 $ 1,600 $ 1 0.00
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INTEREST RATE SWAPS

EHEHOD _ RLEE

X EHEHA T IIR B E £ 7 A BELE KRBT (8) & HEE (%)
Receive 3-Month CAD-Bank Bill 1.750% 16/12/2046 CAD 400 $ @ 0.00
ay 3-Month USD-LIBOR 1.500% 2111212021 $ 49,000 39 0.08
Receivel4) 3-Month USD-LIBOR 2.000% 06/12/2020 191,000 (21) 0.00
Receive 3-Month USD-LIBOR 2.250% 20/06/2028 14,100 (1,095) (0.21)
Receive 3-Month USD-LIBOR 2.500% 20/12/2027 1,900 (138) (0.03)
Pay 3-Month USD-LIBOR 2.800% 22/08/2023 13,200 858 0.17
Receive 3-Month USD-LIBOR 2.905% 22/08/2048 1,400 (324) (0.06)
Receive 3-Month USD-LIBOR 2.940% 22/08/2048 700 (167) (0.03)
Pay 3-Month USD-LIBOR 3.000% 11/06/2019 80,000 51 0.01
Pay® 6-Month EUR-EURIBOR 0.750% 18/09/2029 € 12,500 412 0.08
Pay® 6-Month EUR-EURIBOR 1.000% 19/06/2029 7,300 483 0.10
Pay® 6-Month EUR-EURIBOR 1.250% 18/09/2049 1,700 151 0.03
Pay 6-Month EUR-EURIBOR 1.501% 04/07/2042 4,800 796 0.16
Receive(®) 6-Month GBP-LIBOR 1.250% 18/09/2024 £ 8,800 (178) (0.04)
Receivet®) 6-Month GBP-LIBOR 1.500% 19/06/2029 1,200 (49) (0.01)
Receive(®) 6-Month GBP-LIBOR 1.500% 18/09/2029 3,100 (123) (0.03)
Receivet®) 6-Month GBP-LIBOR 1.750% 19/06/2049 4,400 (382) (0.08)
Receive 6-Month JPY-LIBOR 0.100% 22/03/2021 ¥ 4,070,000 (18) 0.00
Pay 6-Month JPY-LIBOR 0.250% 20/12/2019 2,050,000 4 0.00
Receive 6-Month JPY-LIBOR 0.300% 18/03/2026 2,020,000 (278) (0.06)
Receive 6-Month JPY-LIBOR 0.300% 20/09/2027 2,090,000 (405) (0.08)
Receive 6-Month JPY-LIBOR 0.300% 20/03/2028 160,000 (46) (0.01)
Receive 6-Month JPY-LIBOR 0.380% 18/06/2028 350,000 (97) (0.02)
Receive 6-Month JPY-LIBOR 0.399% 18/06/2028 70,000 (22) 0.00
Receive 6-Month JPY-LIBOR 0.750% 20/03/2038 570,000 (459) (0.09)
Receive 6-Month JPY-LIBOR 1.000% 21/03/2048 60,000 (79) (0.02)
$ (738) (0.14)
Total Centrally Cleared Financial Derivative Instruments $ (526) (0.10)

«

If the Fund is a seller of protection and a credit event occurs, as defined under the terms of that particular swap agreement, the Fund will either (i) pay to the buyer of
protection an amount equal to the notional amount of the swap and take delivery of the referenced obligation or underlying securities comprising the referenced index or
(ii) pay a net settlement amount in the form of cash, securities or other deliverable obligations equal to the notional amount of the swap less the recovery value of the
referenced obligation or underlying securities comprising the referenced index.

If the Fund is a buyer of protection and a credit event occurs, as defined under the terms of that particular swap agreement, the Fund will either (i) receive from the seller of
protection an amount equal to the notional amount of the swap and deliver the referenced obligation or underlying securities comprising the referenced index or (ii) receive a
net settlement amount in the form of cash, securities or other deliverable obligations equal to the notional amount of the swap less the recovery value of the referenced
obligation or underlying securities comprising the referenced index.

The maximum potential amount the Fund could be required to pay as a seller of credit protection or receive as a buyer of credit protection if a credit event occurs as defined
under the terms of that particular swap agreement.

(

This instrument has a forward starting effective date. See Note 2, Securities Transactions and Investment Income, in the Notes to Financial Statements for further information.

OTC FINANCIAL DERIVATIVE INSTRUMENTS (amounts in thousands*, except number of contracts)
* A zero balance may reflect actual amounts rounding to less than one thousand.

PURCHASED OPTIONS
INTEREST RATE SWAPTIONS

EBHEF EHEFD S E
WEIHEF k4] AVTIIR Xih ZE TEER FEMR BERAY RGRME Ml EE (%)
BOA Put - OTC 30-Year Interest
Rate Swap 3-Month USD-LIBOR Receive 2.945% 09/12/2019 1,700 $ 82 §$6 0.00
Put - OTC 30-Year Interest
Rate Swap 3-Month USD-LIBOR Receive 2.945% 11/12/2019 1,800 85 7 0.00
GLM Put - OTC 30-Year Interest
Rate Swap 3-Month USD-LIBOR Receive 2.943% 12/12/2019 400 19 2 0.00

$18 $15 0.00

WRITTEN OPTIONS

B/ RHEAE
WMEIHEF 4R FaFovay fESFH GEER BETAY FUSTL  BHE  HER(%)
GST Put - OTC CDX.IG-31 5-Year Index Sell 2400% 18/09/2019 1,100 S s0 0.00
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FOREIGN CURRENCY OPTIONS

R E
WEIEF k4] Ml TEMR BERA TUSTL Bl HE (%)
GLM Call - OTC USD versus MXN MXN 19.930  11/06/2019 2,300 $ (1) $ (10 0.00
Call - OTC USD versus MXN 19.640  11/07/2019 1,200 (7) (23) 0.00
MYI Call - OTC USD versus MXN 19.700  24/06/2019 100 (1) (1) 0.00
Call - OTC USD versus MXN 19.800  10/07/2019 100 (1) (1) 0.00
Call - OTC USD versus MXN 19.800  01/08/2019 1,200 (9) (24) (0.01)
Call - OTC USD versus MXN 20410  01/08/2019 7,500 (75) (73) (0.01)
$ (114)  § (132 (0.02)
EHEF EHEFD “HﬁlﬁE
1L :E 1 AVTIIR Xih o RE (FESF TEMR BERAY TUSTL BHE  HER(%
BOA Put - OTC 5-Year Interest
Rate Swap 3-Month USD-LIBOR Pay 2.750% 09/12/2019 7,700 $ (84) 50 0.00
Put - OTC 5-Year Interest
Rate Swap 3-Month USD-LIBOR Pay 2.750% 11/12/2019 7,900 (85) (4) 0.00
GLM Put - OTC 5-Year Interest
Rate Swap 3-Month USD-LIBOR Pay 2.750% 12/12/2019 1,900 (21) (1) 0.00

S0 s@® 0w
(" Notional Amount represents the number of contracts.

CREDIT DEFAULT SWAPS ON CORPORATE, SOVEREIGN AND U.S. MUNICIPAL ISSUES - SELL PROTECTION(™

. o ZLITL REDE Hﬂﬁ RIEE
WEIHF  SREE BEEZREFH #HHE  BExk” iib(“‘gﬁ&) (38) 3 Bfffi  EEE (%)
GST Russia Government International Bond 1.000% 20/06/2024  $ 1,200 $ (19) $ 4 $ (15) 0.00

CREDIT DEFAULT SWAPS ON CREDIT INDICES - SELL PROTECTION()

_ ., FLSTL AEEBEE i
WEEE  SEiEE REmeR EMD mErs’ X em A B EEE (%)
JPS CMBX.NA.AAA.9 Index 0.500% 17/09/2058 $ 1,500 $ (61) $ 68 $7 0.00
UAG CMBX.NA.AAA.8 Index 0.500% 17/10/2057 300 (18) 20 2 0.00

$ (79) $ 88 $9 0.00

M If the Fund is a seller of protection and a credit event occurs, as defined under the terms of that particular swap agreement, the Fund will either (i) pay to the buyer of
protection an amount equal to the notional amount of the swap and take delivery of the referenced obligation or underlying securities comprising the referenced index or
(ii) pay a net settlement amount in the form of cash, securities or other deliverable obligations equal to the notional amount of the swap less the recovery value of the
referenced obligation or underlying securities comprising the referenced index.

@ The maximum potential amount the Fund could be required to pay as a seller of credit protection or receive as a buyer of credit protection if a credit event occurs as defined
under the terms of that particular swap agreement.

FORWARD FOREIGN CURRENCY CONTRACTS

REBHETHE ?ﬁﬂiﬁ)ﬁ
() 4

IEIHEF RER REER ZEEH RRFFHAESE RERFEFE L (%)
BOA 06/2019 £ 2,684 $ 3,426 $ 43 $ 0 $ 43 0.01
06/2019 $ 3,948 CAD 5319 0 (13) (13) 0.00
BPS 06/2019 1,033 1,388 0 (6) (6) 0.00
06/2019 1,941 € 1,735 0 ™) (7) 0.00
08/2019 5,700 ¥ 620,600 49 0 49 0.01
BRC 06/2019 42,122 € 37,755 0 (50) (50) (0.01)
07/2019 € 37,755 $ 42,225 52 0 52 0.01
08/2019 $ 1,128 MXN 22,114 0 (14) (14) 0.00
CBK 06/2019 BRL 923 $ 234 0 ) 2 0.00
06/2019 € 312 349 1 0 1 0.00
06/2019 £ 13,497 17,380 369 0 369 0.07
06/2019 $ 5,148 AUD 7,442 8 0 8 0.00
06/2019 234 BRL 923 2 0 2 0.00
06/2019 1,418 € 1,265 0 (9) (9) 0.00
07/2019 AUD 7,442 $ 5,152 0 9) (9) 0.00
08/2019 ¥ 216,700 1,990 0 (17) (17) 0.00
HUS 06/2019 BRL 923 234 0 (2) (2) 0.00
06/2019 CAD 6,707 4,972 " 0 1 0.00
06/2019 MXN 16,305 828 0 (1) (1) 0.00
06/2019 $ 232 BRL 923 4 0 4 0.00
07/2019 ARS 13,189 $ 266 0 (2) (2) 0.00
07/2019 BRL 923 231 0 (4) (4) 0.00
07/2019 $ 4,976 CAD 6,707 0 (11) (11) 0.00
08/2019 MXN 5,861 $ 297 2 0 2 0.00
JPM 06/2019 £ 6,168 7,898 124 0 124 0.02
06/2019 $ 265 € 237 0 0 0 0.00
08/2019 ¥ 491,400 $ 4,517 0 (34) (34) (0.01)
1012019 BRL 4,300 1131 43 0 43 0.01
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HWEIHEF RER ZEBEE ZEREE AEHF(isE K EHRE (8) &
MSB 01/2020 BRL 17,300 $ 4540 $ 197 $ 0 $ 197 0.04
RYL 06/2019 $ 823 MXN 16,253 2 0 2 0.00
08/2019 MXN 16,253 $ 817 0 (2) (2) 0.00
SCX 06/2019 AUD 7,442 5,237 81 0 81 0.02
06/2019 $ 28245 £ 22,349 0 (76) (76) (0.02)
07/2019 £ 22,349 $ 28,287 77 0 77 0.01
UAG 06/2019 € 40,443 45,200 133 0 133 0.03
06/2019 ¥ 440,000 4,003 0 (49) (49) (0.01)
08/2019 440,000 4,051 0 (27) 27 (0.01)
$ 1,198 $ (335) $ 863 0.17
Total OTC Financial Derivative Instruments $ 732 0.15
Total Investments $ 718,752 142.78
Other Current Assets & Liabilities $ (215,341) (42.78)
Net Assets $ 503,411 100.00

NOTES TO SCHEDULE OF INVESTMENTS (amounts in thousands*):

* A zero balance may reflect actual amounts rounding to less than one thousand.

A Security is in default.

(a) Zero coupon security.

(b) Coupon represents a yield to maturity.

(c) Principal amount of security is adjusted for inflation.

(d) Perpetual maturity; date shown, if applicable, represents next contractual call date.

(e) Contingent convertible security.

(f) Securities with an aggregate fair value of $11,853 have been pledged as collateral under the terms of the Master Repurchase Agreements and/or Global Master Repurchase
Agreements as at 31 May 2019,

Cash of $260 has been received as collateral under the terms of the Master Repurchase Agreements and/or Global Master Repurchase Agreements as at 31 May 2019.

Cash of $8,257 has been pledged as collateral for exchange-traded and centrally cleared financial derivative instruments as at 31 May 2019.

(g) Repurchase Agreements as at 31 May 2019:

LT _ _ HRZH BRA MNAAE
HEIEF L—k R¥KB  BHB  uAEE AR BREA)  ffifl  ZHREED (%)
BOS 2.540% 31/05/2019  03/06/2019 $ 8,400  U.S. Treasury Notes 2.875% due 15/05/2043  § (8,670) $ 8,400 $ 8,400 1.67
Total Repurchase Agreements $ (8,670) $ 8,400 $ 8,400 1.67

@ Includes accrued interest.

Reverse Repurchase Agreements as at 31 May 2019:

BRZH A E

HEIHEF fEAEF RFEB LIzl fEA®E FihE L (%)
GRE 2.610% 30/04/2019 22/07/2019 $ (11,253) $ (11,279) (2.24)
Total Reverse Repurchase Agreements $ (11,279) (2.24)

Collateral (Received)/Pledged for OTC Financial Derivative Instruments
The following is a summary by counterparty of the fair value of OTC financial derivative instruments and collateral (received)/pledged as at 31 May 2019:

IEEEIREFE RO B8RO (ZH)
fiifiE. ZAN

WEIHEF

BOA $ 36 $ (40)
BPS 36 0
BRC (12) 0
CBK 343 (310)
GLM (32) 0
GST (15) 0
HUS (3) 0
JpM 133 0
P 7 0
MSB 197 0
MYl (99) (290)
SCX 82 0
UAG 59 0

(1 Net exposure represents the net receivable/(payable) that would be due from/to the counterparty in the event of default. See Note 5, Market and Credit Risk, in the Notes to
Financial Statements for more information regarding credit and counterparty risk.
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