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Independent auditor's report

To FirstCaribbean International Bank and Trust Company {Cayman) Limited solely in
its capacity as trustee of Tokio Marine Strategic Trust, Tokio Marine Rogge Nippon
Bond Fund Currency Selection and Tokio Marine Rogge Global Hybrid Securities
Fund

Our opinion

In our apinion, the financial statements give a true and fair view of the financial position of Tokio
Marine Strategic Trust (the Trust), Tokio Marine Rogge Nippon Bond Fund Currency Selection and
Tokio Marine Rogge Global Hybrid Securities Fund (each a series trust of the Trust) (the Trust and
each series trust are individually and collectively referred to as the Fund) as at February 28, 2021,
and of the results of each of their operations and changes in each of their net assets for the year then
ended for the Trust and for Tokio Marine Rogge Global Hybrid Securities Fund, and for the period
from March 1, 2020 to February 26, 2021 (date of the beginning of the liquidation) for Tokio Marine
Rogge Nippon Bond Fund Currency Selection, in accordance with generally accepted accounting
principles in Luxembourg applicable to investment funds.

What we have audited
The financial statements of each Fund comprise, where applicable:

« the statement of net assets as at February 28, 2021;

+ the statement of operations and changes in net assets for the year then ended for the Trust
and for Tokio Marine Rogge Global Hybrid Securities Fund, and for the period from March 1,
2020 to February 26, 2021 (date of the beginning of the liquidation) for Tokio Marine Rogge
Nippon Bond Fund Currency Selection;

e the statement of investments and other net assets for the year then ended for Tokio Marine
Rogge Global Hybrid Securities Fund; and

+ the notes to the financial statements, which include significant accounting policies and other
explanatory information.

Basis for opinion

We conducted our audit in accordance with International Standards on Auditing (1SAs). Our
responsibilities under those standards are further described in the Audifor's responsibilities for the
audit of the financial staterments section of our report.

e believe that the audit evidence we have abtained is sufficient and appropriate to provide a basis
for our opinion.

Independence

\We are independent of the Fund in accordance with the International Code of Ethics for Professional
Accountants (including International Independence Standards) issued by the International Ethics
Standards Board for Accountants (IESBA Cade). \We have fulfilled our other ethical responsibilities in
accordance with the IESBA Code.

PricewaterhouseCoopers, 18 Forum Lane, Camana Bay, P.O. Box 258, Grand Cayman, Cayman Islands,
KY1- 1104, T: +1 (345) 949 7000, F: +1 (345) 949 7352, www.pwe.com/ky
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Independent auditor's report {continued)

To FirstCaribbean International Bank and Trust Company (Cayman) Limited solely in
its capacity as trustee of Tokio Marine Strategic Trust, Tokio Marine Rogge Nippon
Bond Fund Currency Selection and Tokio Marine Rogge Global Hybrid Securities
Fund

Other information

Management is responsible for the other infarmation. The other information comprises the Annual
Report (but does not include the financial statements and our auditor's report thereon).

Our opinion on the financial statements does not cover the other information and we do not express
any form of assurance conclusion thereon.

In connection with our audit of the financial statements, our responsibility is to read the other
information identified above and, in doing so, consider whether the other information is materially
inconsistent with the financial statements or our knowledge obtained in the audit, or otherwise
appears to be materially misstated. If, based on the work we have performed, we conclude that there
is a material misstatement of this other information, we are required to report that fact. Ve have
nothing to report in this regard.

Responsibilities of management for the financial statements

Management is responsible for the preparation of the financial statements that give a true and fair
view in accordance with generally accepted accounting principles in Luxembourg applicable to
investment funds, and for such internal control as management determines is necessary to enable
the preparation of financial statements that are free from material misstatement, whether due to fraud
or error.

In preparing the financial statements, management is responsible for assessing the Fund's ability to
continue as a going concern, disclosing, as applicable, matters related to going concern and using
the going concern basis of accounting unless management either intends to liquidate the Fund or to
cease operations, ar has no realistic alternative but to do so.

Auditor's responsibilities for the audit of the financial statements

Our objectives are to obtain reasonable assurance about whether the financial statements as a whole
are free from material misstatement, whether due to fraud or error, and to issue an auditor's report
that includes our opinion. Reasonable assurance is a high level of assurance, but is not a guarantee
that an audit conducted in accordance with ISAs will always detect a material misstatement when it
exists. Misstatements can arise from fraud or error and are considered material if, individually or in
the aggregate, they could reasonably be expected to influence the economic decisions of users taken
on the basis of these financial statements.

As part of an audit in accordance with |SAs, we exercise professional judgment and maintain
professional scepticism throughout the audit. We also:

¢ |dentify and assess the risks of material misstatement of the financial statements, whether
due to fraud or error, design and perform audit procedures responsive to those risks, and
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Independent auditor's report (continued)

To FirstCaribbean International Bank and Trust Company (Cayman) Limited solely in
its capacity as trustee of Tokio Marine Strategic Trust, Tokio Marine Rogge Nippon
Bond Fund Currency Selection and Tokio Marine Rogge Global Hybrid Securities
Fund

obtain audit evidence that is sufficient and appropriate to provide a basis for our opinion. The
risk of not detecting a material misstatement resulting from fraud is higher than for one
resulting from error, as fraud may involve collusian, forgery, intentional omissions,
misrepresentations, or the override of internal control.

« Obtain an understanding of internal control relevant to the audit in order to design audit
procedures that are appropriate in the circumstances, but not for the purpose of expressing
an opinion on the effectiveness of the Fund’s internal control.

o Evaluate the appropriateness of accounting policies used and the reasonableness of
accounting estimates and related disclosures made by management.

« Conclude on the appropriateness of management's use of the going concern basis of
accounting and, based on the audit evidence obtained, whether a material uncertainty exists
related to events or conditions that may cast significant doubt on the Fund's ability to
cantinue as a going concern. If we conclude that a material uncertainty exists, we are
required to draw attention in our auditor's report to the related disclosures in the financial
statements or, if such disclosures are inadequate, to modify our opinion. Our conclusions are
hased on the audit evidence obtained up to the date of our auditor's report. However, future
events or conditions may cause the Fund to cease to continue as a going concern.

¢ Evaluate the overall presentation, structure and content of the financial statements, including
the disclosures, and whether the financial statements represent the underlying transactions
and events in a manner that achieves fair presentation.

\We communicate with those charged with governance regarding, among other matters, the planned
scope and timing of the audit and significant audit findings, including any significant deficiencies in
internal control that we identify during our audit.

Other matter

This report, including the opinion, has been prepared for and only for FirstCaribbean International
Bank and Trust Company (Cayman) Limited solely in its capacity as trustee ofthe Fund in
accordance with the terms of our engagement letter and for no other purpose. We do not, in giving
this apinion, accept or assume responsibility for any other purpose or to any other person to whom
this report is shown or into whose hands it may come save where expressly agreed by our prior
consent in writing.

A U W ey

July 19, 2021
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(40, 129, 528)

JP BT« Fx—R, KK

WHF FRogge /7 a— X)L e NAT VYV o R e BX2 T 40—« 77V R RVEZ NI~y YT T

XIS
L T A i A AT CILES
01/19/2021 03/11/2021 H A 2,333, 456, 822 % Kv 29, 158, 151. 67 71, 359, 224 JP ENAT Y« Fx—A, FiL
01/28/2021 03/11/2021 H A 74, 876, 020 = Kv 935, 943. 90 2,315,872 JP AN Fo—A, HiK
|t 73, 675, 096
GRS TE I i A A UL
01/19/2021 03/11/2021 kR 22,457, 900. 00 HAH 2, 333, 456, 830 (58,824,773) JP ENH L « Fx—A, Hi
01/28/2021 03/11/2021 K Rv 718, 000. 00 H A<M 74, 876, 020 (1,607,453) JP E/AH Y « Fxr—A FIT
&% (60,432, 226)

HHEWE FRogge 70— L e NAT Vo Rev¥FXF a2 VT 4 =X T R-T TV LTIIVT T AZ

A1
» \ N . N A ,
BEIE mEH E S AR it A *ﬁﬂ$@ﬁ W e
02/10/2021 03/11/2021 H A 55, 783,918 K Rov 532,670. 59 957,721 JP ENAT Y « Fx—A, Fit
TITU) . ; i
02/10/2021 03/11/2021 L7l 2,872, 000. 00 HAM 55, 783, 918 916, 205 JP ENAT Y« Fx—A, Fil
&it 1,873, 926
» \ N . N B ,
BEIE WA El SR it AR *ﬁ£$f@ W3 e
01/19/2021 03/11/2021 K R 12, 180, 700. 00 HAM 1, 267, 058, 287 (30, 465, 726) JP ENAT Y« Fx—A, Fit
TTI) . . .
01/19/2021 03/11/2021 H A 1, 267, 058, 286 LT 64, 935, 311. 70 (26, 510, 922) JP EAT Y « Fx—A, Fil

W FRogge 7 — )L e ANA T Uy RebFa )T 4 —X -

At

(56, 976, 648)

Ty R-a—a 7 T ARSI

LGNS R H g FEHVER SN EUN *iffgﬁﬁ HGIEEES
01/19/2021 03/11/2021 HAH 24,131, 467 a—n 191, 503. 26 638,273 JP EAAT L - Fe—RA HT
01/27/2021 03/11/2021 H A 6,500, 166 * koL 62, 438. 58 150,975 JP EAH L+ Fx—A B

&t 789, 248



R FEERAM]

G| e A BEN ST FEAVEA g PN} H A Iy GIEERS
01/19/2021 03/11/2021 kR 232, 200. 00 A A 24, 131, 467 (603,160) JP EAH L+ Fr—A HIH
01/27/2021 03/11/2021 a—n 51, 600. 00 HAM 6, 500, 166 (173,969) JP EAH v+ Fx—A HIH

At (7717, 129)

|

R FRogge /a0 — 3L e NAT Y o RevXa2 VT 4 —X« 770 R-AARN Y T AZIK5F5%

BEIE WA E SR it A *ﬁ%ﬁﬁm W3 e

02/08/2021 03/11/2021 H A 277, 253,002 K Ry 2,636, 152. 35 3, 557, 705 T AN T . HUR
&t 3, 657, 705

WalA mER El S T % A%E *ﬁlﬁﬁm G bR

01/19/2021 03/11/2021 Kk kv 84, 423, 400. 00 BN 8, 776, 656, 722 (216, 372,310) JP EAH Y « Fx—RA, HK

A& (216,372, 310)

HOE FRogge 7 —rS/b e ATV R e BFX 2 VT 4=« Ty R-AFva - XY 7T AZE
A2

.
WalA mER Ek S T % A%E *;ﬂgﬁﬁ*ﬁ LR
01/19/2021 03/11/2021 A A< 602, 763, 096 4 3?:‘/2; 114, 078, 119. 39 (22,530,678) JP ENAH Y « Fx—A, Hit

01/19/2021 03/11/2021 kv 5, 758, 700. 00 A A 602, 763, 102 (10,670,570) JP ENAH L« Fx—A FIK

&it (33, 201, 248)

Wi FRogge 7 — L e NA TV w R e X2 )T 40— 770 R-EREBRENNAYY Y b7 T
A 5 3SR

" e B " . A A ,
WEIE Rl S HE it B *’E’gﬂ'ﬁﬁ W e
01/19/2021 03/11/2021 H A 26, 568, 152 A2 331, 987. 38 812,479 JP ENAT Y« Fx—A, Fil
M7 - .
01/19/2021 03/11/2021 H A 26, 963, 353 BTk 3,881, 014. 60 280, 172 JP ENAT Y « Fx—A, FiL
01/26/2021 03/11/2021 H A 5, 781, 532 A 72, 009. 38 157, 435 JP ENAT Y « Fx—A, Fit
77V L
01/26/2021 03/11/2021 HAH 5, 815, 333 BesuR 845, 690. 68 121, 155 JP ENAT Y« Fx—A, HHF
02/10/2021 03/11/2021 HAM 1,410, 137 K Kov 13, 465. 14 24, 209 JP ENANT Y s Fx—A, HE
02/10/2021 03/11/2021 H A 1, 409, 288 K Rov 13, 457. 04 24, 196 JP ENAT Y« Fx—A, HiL
02/10/2021 03/11/2021 H A 1, 405, 164 K Rov 13,417. 66 24,125 JP ENAT Y « Fx—A, Fit
TTI) . X .
02/10/2021 03/11/2021 L7l 72, 600. 00 ER: N 1,410, 137 23, 161 JP ENAT Y « Fx—A, Hil
M7 7V .
02/10/2021 03/11/2021 BTk 198, 000. 00 A AN 1, 405, 164 15, 265 JP ENAH Y « Fr—A, BT
a5t 1,482,197



R

Y GIRE| S| wmE SEHVER e EPN H A BB 40T
01/19/2021 03/11/2021 K Rv 255, 700. 00 HAM 26, 568, 152 (669, 765) JP EAH L - Fr—A, FH
01/19/2021 03/11/2021 K Rv 255, 700. 00 H A 26, 598, 373 (639,544) JP EAH L - Fx—A, TR

TITI) . N =
01/19/2021 03/11/2021 AAM 26, 598, 373 i 1, 363, 136. 70 (556,523) JP EAHL - Fx—A, B
01/19/2021 03/11/2021 kR 255, 700. 00 AAM 26, 963, 353 (274,564) JP EAH L+ Fr—A FHH
01/26/2021 03/11/2021 K Rv 55, 800. 00 H A 5,781, 532 (162,448) JP EAH Y « Fx=—A, TR
01/26/2021 03/11/2021 K Rv 55, 800. 00 H A 5,790, 401 (153,579) JP EAH Y « F=—A, FH
01/26/2021 03/11/2021 K Rv 55, 800. 00 H A 5, 815, 333 (128,647) JP EAH L « F=—A, HH

TITIN . A .
01/26/2021 03/11/2021 AAM 5, 790, 401 i 298, 954. 08 (79,076) JP EAH Y « Fx—RA, BT
02/10/2021 03/11/2021 5L 17, 400. 00 HAM 1, 409, 288 (25,776) JP EAH Y + Fr—RA, BN

&&t (2, 689, 922)

WHHE FRogge 7m0 — 3L e NA TV KebtXa )T =X Ty F-0 v 7 « L—T )7 T A%

IRAESR
L T A i A e CIlES
01/19/2021 03/11/2021 HAH 323, 884, 407 :/Z:/;/ 229, 791, 510. 00 4,028, 361 JP ENHT Y« Fx—A, HHF
02/10/2021 03/11/2021 HAH 12, 305, 044 bz 117, 498. 65 211, 258 JPENANT Y « Fx—A, HE
|t 4,239,619
R S T A iz B it T T
01/19/2021 03/11/2021 K Rov 3, 101, 100. 00 HAH 323, 884, 409 (6,453,890) JP ENAHY « F=—RA, HIL
02/10/2021 03/11/2021 Z:Z» 8,709,000.00  HA 12, 305, 044 (122,710)  JP EAH Y + F=—R | HA
a5t (6, 576, 600)

HORE FRogge 70 —rL e AT Yy R e kX2 VT =X« Ty R-ba - T 7T A3

5
malH  wEE A i A e Ol
01/19/2021 03/11/2021 HAH 2,628, 388, 807 I\ﬂ/jﬁ 188, 461, 728. 00 61, 875, 032 JP ENT Y« Fx—A, HHF
&% 61,875,032
WElE ER m % i K *%Eﬁfﬁ W e
01/19/2021 03/11/2021 >k Fov 24, 752, 000. 00 HAH 2, 628, 388, 808 (8,267,079) JP EAHY « Fx—RA, HIX
a5t (8, 267, 079)

20214 2 A28 HEIAE, YUK R D R EHFEMARIX512, 760, 192 T, Yi%EMITIHR D ARFTZHGE
1819, 873, 610 TH 5, TN HITMEEAREICHREINL TV S,



FEIT NEEE

WRHE FRogge= v Ry « R R e 77 Re Ly — L7 g%

T TN LTIy DY T AR D GBS AANT LT Th H*,

SYBLYE B H BN RS X g

03/10/2020 03/16/2020 0.15 86, 887. 20 K R
04/14/2020 04/20/2020 0.15 86, 448. 60 KR
05/11/2020 05/15/2020 0.15 86, 448. 60 K Rv
06/10/2020 06/16/2020 0. 15 88, 627. 05 K Rv
07/10/2020 07/16/2020 0.13 76, 755. 51 K Rv
08/11/2020 08/17/2020 0.13 76,853. 01 K R
09/10/2020 09/16/2020 0.11 64, 475. 18 Kk R
10/13/2020 10/19/2020 0.11 64, 289. 83 K R
11/10/2020 11/17/2020 0.11 63, 387. 50 K Rv
12/10/2020 12/16/2020 0.11 63, 108. 10 K Rv
01/12/2021 01/19/2021 0.11 61, 662. 26 K Rv

818, 942. 84

HETEA Y V7 T ARG O ELEHNILL T TH H*,

SyBLYE B H BN RS X g

03/10/2020 03/16/2020 0.25 56. 25 K Rv
04/14/2020 04/20/2020 0.25 56. 25 K Rv
05/11/2020 05/15/2020 0.25 56. 25 K Rv
06/10/2020 06/16/2020 0.25 56. 25 K Rv
07/10/2020 07/16/2020 0.25 56. 25 K R
08/11/2020 08/17/2020 0.25 56. 25 KR
09/10/2020 09/16/2020 0.25 56. 25 K R
10/13/2020 10/19/2020 0.25 56. 25 K Rv
11/10/2020 11/17/2020 0.25 56. 25 K Rv
12/10/2020 12/16/2020 0.25 56. 25 K Rv
01/12/2021 01/19/2021 0.25 56. 25 K R

618.75

* 202142 A26H (JEHEBALGH) BUEOEE, FEiLl4zSRoZ b,



AV RRUT c NET Ny VY T AZIEFEFEDO RS THANILL T Th D%,

Sl HHIA XA Syl e g

03/10/2020 03/16/2020 0. 60 4, 654. 80 K R
04/14/2020 04/20/2020 0.48 3,723.84 K R
05/11/2020 05/15/2020 0.48 3,723.84 K R
06/10/2020 06/16/2020 0. 48 3,522. 24 KR
07/10/2020 07/16/2020 0. 48 3,522. 24 K Rv
08/11/2020 08/17/2020 0. 48 3,387.84 K Rv
09/10/2020 09/16/2020 0. 48 3,387.84 K Rv
10/13/2020 10/19/2020 0.48 3,387.84 Kk R
11/10/2020 11/17/2020 0.48 3,387.84 kR
12/10/2020 12/16/2020 0. 48 3,148. 32 K R
01/12/2021 01/19/2021 0. 48 3,022. 56 K Rv

38, 869. 20

K RISy DU T AZIEEE DSBS TIANNTILL T Th H*,

SrfdvEHHIA XA Syt e g

03/10/2020 03/16/2020 0.35 23,726.50 K R
04/14/2020 04/20/2020 0.35 23, 397. 50 K R
05/11/2020 05/15/2020 0.35 22, 858. 50 K R
06/10/2020 06/16/2020 0.35 22,914.50 K Rv
07/10/2020 07/16/2020 0.35 22, 984. 50 K Rv
08/11/2020 08/17/2020 0.35 22, 930. 25 K Rv
09/10/2020 09/16/2020 0.35 23,203. 25 K R
10/13/2020 10/19/2020 0.35 22, 589. 00 K R
11/10/2020 11/17/2020 0.35 22,433. 25 Kk R
12/10/2020 12/16/2020 0.35 22, 398. 25 K Rv
01/12/2021 01/19/2021 0.35 22, 398. 25 K Rv

251, 833.75

* 20214F 2 H26 R (EHBAMAA) BUEOHE, HiLl4aZ RO L,



W FRogge /70— 3L e NA T Uy ReBXa2 )T 4—X e 77 K

5 WY T AZTHONE ALV T Th 5,

SyBLYE B H BN RS e g
03/05/2020 03/11/2020 50 11,632,813 AAH
04/06/2020 04/14/2020 40 8,874, 082 A A
05/07/2020 05/14/2020 40 8,874, 082 AAH
06/05/2020 06/11/2020 40 8,815, 474 HAH
07/06/2020 07/10/2020 40 8,709, 218 HAH
08/05/2020 08/12/2020 40 8,511,209 HAH
09/08/2020 09/14/2020 40 8,251, 269 A A
10/05/2020 10/09/2020 40 8, 082, 099 A A
11/05/2020 11/12/2020 40 7,977, 222 A A
12/07/2020 12/11/2020 40 7,915, 959 HAH
01/05/2021 01/12/2021 40 7,757, 550 HAH
02/05/2021 02/12/2021 40 7,593, 980 HAH
102, 994, 957

5 RIVEESE NV y 27 T AR RSSO R SEANILL T TH %,

SyBLTE B XL H RS HER W

03/05/2020 03/11/2020 0. 000052 199, 895. 77 % Fv
04/06/2020 04/14/2020 0. 000052 198, 161. 35 Z N
05/07/2020 05/14/2020 0. 000052 198, 664. 80 Z N
06/05/2020 06/11/2020 0. 000052 198, 852. 82 Z ML
07/06/2020 07/10/2020 0. 000052 192, 699. 63 5 Rv
08/05/2020 08/12/2020 0. 000052 191, 664. 29 5 Rv
09/08/2020 09/14/2020 0. 000052 188, 962. 41 5 Rv
10/05/2020 10/09/2020 0. 000052 186, 686. 33 Z N
11/05/2020 11/12/2020 0. 000052 191, 831. 31 Z N
12/07/2020 12/11/2020 0. 000052 194, 203. 63 Z N
01/05/2021 01/12/2021 0. 000052 196, 013. 94 5 Rv
02/05/2021 02/12/2021 0. 000050 190, 925. 71 5 Rv

2, 328, 561. 99



TV LT N T RRZISTF O IINIU T ThH B,

Fayik 28 XA g RS A BENST
03/05/2020 03/11/2020 39 26, 434, 901 A A
04/06/2020 04/14/2020 28 18, 656, 987 A A
05/07/2020 05/14/2020 28 18, 255, 182 A A
06/05/2020 06/11/2020 26 16,861, 461 A A
07/06/2020 07/10/2020 24 15, 245, 640 AAM
08/05/2020 08/12/2020 24 15,126, 138 AAM
09/08/2020 09/14/2020 22 13,591, 312 EENE|
10/05/2020 10/09/2020 22 13, 229, 854 A A
11/05/2020 11/12/2020 22 12, 852, 975 A A
12/07/2020 12/11/2020 22 12, 637, 167 A A
01/05/2021 01/12/2021 22 11, 685, 204 EENE|
02/05/2021 02/12/2021 22 11,494, 892 EENE|
186, 071, 713
=1 T AZAEFESR O RSN NI T TH D,
SyBidE B HIA ZHH Syl HEA Bk~
03/05/2020 03/11/2020 45 109, 300 HAH
04/06/2020 04/14/2020 45 106, 104 HAH
05/07/2020 05/14/2020 45 106, 104 A A
06/05/2020 06/11/2020 45 106, 104 A A
07/06/2020 07/10/2020 45 106, 104 A A
08/05/2020 08/12/2020 45 106, 104 A A
09/08/2020 09/14/2020 45 93, 240 A A
10/05/2020 10/09/2020 45 93, 240 A A
11/05/2020 11/12/2020 45 93, 240 EENE|
12/07/2020 12/11/2020 45 93, 953 EENE|
01/05/2021 01/12/2021 45 93, 953 AAM
02/05/2021 02/12/2021 45 68, 624 A A
1,176,070



HAMZ 7 AZA8AES D@L T TH %,

Sl HHIA XA Syl e g
03/05/2020 03/11/2020 40 45, 536, 067 HAH
04/06/2020 04/14/2020 40 45, 144, 196 HAH
05/07/2020 05/14/2020 40 45, 144, 196 HAH
06/05/2020 06/11/2020 40 45, 144, 196 HAH
07/06/2020 07/10/2020 40 45, 153, 390 AAH
08/05/2020 08/12/2020 40 45, 153, 390 AAH
09/08/2020 09/14/2020 40 45, 157, 880 AAH
10/05/2020 10/09/2020 40 44, 826, 487 HAH
11/05/2020 11/12/2020 40 44, 555, 942 HAH
12/07/2020 12/11/2020 40 43,843, 047 HAH
01/05/2021 01/12/2021 40 43,592,512 A A

A A

02/05/2021 02/12/2021 40 37,920, 367

531, 171, 670

AFT 3 XY T T ARSI ONBETINIUT Th 2.

SYBLYE B H BN RS X g
03/05/2020 03/11/2020 80 8,469, 918 HAH
04/06/2020 04/14/2020 70 7,531, 655 HAH
05/07/2020 05/14/2020 70 7,531, 655 A A
06/05/2020 06/11/2020 70 7,531, 655 A A
07/06/2020 07/10/2020 70 7,587, 068 AAH
08/05/2020 08/12/2020 70 7,771,018 HAH
09/08/2020 09/14/2020 70 7,771,018 HAH
10/05/2020 10/09/2020 70 7,771,018 HAH
11/05/2020 11/12/2020 70 7,771,018 AAH
12/07/2020 12/11/2020 70 7,886, 997 A A
01/05/2021 01/12/2021 70 7,886, 997 A A
02/05/2021 02/12/2021 70 7,681, 568 HAH
93, 191, 585



FRE@EENAT v I T ARSI O SHNNILL T TH D,
O A

Sy D BN Syl e g
03/05/2020 03/11/2020 65 871,877 HAH
04/06/2020 04/14/2020 48 643, 848 HAH
05/07/2020 05/14/2020 48 639, 445 HAH
06/05/2020 06/11/2020 48 639, 445 HAH
07/06/2020 07/10/2020 48 639, 445 EE N
08/05/2020 08/12/2020 48 634, 451 AAH
09/08/2020 09/14/2020 45 303, 009 AAH
10/05/2020 10/09/2020 43 294, 160 HAH
11/05/2020 11/12/2020 43 294, 160 HAH
12/07/2020 12/11/2020 43 679, 261 HAH
01/05/2021 01/12/2021 43 685, 193 A A
02/05/2021 02/12/2021 43 827,783 A A
7,152,077

BYT s =TT T AZRRESE DA SENNTLL T TH D,

SYBLYE B H BN RS X g
03/05/2020 03/11/2020 70 9, 280, 444 HAH
04/06/2020 04/14/2020 52 6,934, 341 HAH
05/07/2020 05/14/2020 52 6,934, 341 A A
06/05/2020 06/11/2020 52 6,934, 341 A A
07/06/2020 07/10/2020 52 6,934, 341 AAH
08/05/2020 08/12/2020 52 6,570, 177 HAH
09/08/2020 09/14/2020 49 6,074, 307 HAH
10/05/2020 10/09/2020 46 4, 109, 467 HAH
11/05/2020 11/12/2020 46 4, 109, 467 AAH
12/07/2020 12/11/2020 46 4,148, 177 A A
01/05/2021 01/12/2021 46 4,097, 221 A A
02/05/2021 02/12/2021 46 4, 058, 909 HAH
70, 185, 533



cva s U575 AZ8TEHEONEAETIWNILL T Th 5,

Sl HHIA XA Syl e g
03/05/2020 03/11/2020 48 96, 778, 816 HAH
04/06/2020 04/14/2020 38 76, 136, 125 HAH
05/07/2020 05/14/2020 36 69, 817, 675 HAH
06/05/2020 06/11/2020 34 65, 938, 916 HAH
07/06/2020 07/10/2020 34 65, 938,916 AAH
08/05/2020 08/12/2020 34 66, 320, 414 AAH
09/08/2020 09/14/2020 34 63,777, 548 AAH
10/05/2020 10/09/2020 34 60, 916, 024 HAH
11/05/2020 11/12/2020 34 58, 035, 036 HAH
12/07/2020 12/11/2020 34 56, 367, 357 HAH
01/05/2021 01/12/2021 34 55,900, 711 A A
02/05/2021 02/12/2021 34 57, 165, 975 A A
793,093,513
KRNI T AZRRESSE OB SIANILL T TH D,
SYBLYE B H BN RS X g
03/05/2020 03/11/2020 75 23,518, 106 HAH
04/06/2020 04/14/2020 75 23,518, 106 HAH
05/07/2020 05/14/2020 75 22,875,707 A A
06/05/2020 06/11/2020 75 23, 134, 595 A A
07/06/2020 07/10/2020 75 23,955, 720 AAH
08/05/2020 08/12/2020 75 24, 315, 285 HAH
09/08/2020 09/14/2020 75 24,522, 009 HAH
10/05/2020 10/09/2020 75 24,418, 239 HAH
11/05/2020 11/12/2020 75 24, 340, 658 AAH
12/07/2020 12/11/2020 75 24,083, 001 A A
01/05/2021 01/12/2021 75 24,083,518 A A
02/05/2021 02/12/2021 75 24,031, 886 HAH
286, 796, 830



KRR B V7 T ZAZRFEIR OB SIANTZE T TH 5,

Sl HHIA XA Syl e g

03/05/2020 03/11/2020 0. 00006 790, 025. 75 K R
04/06/2020 04/14/2020 0. 00006 820, 176. 54 Kk R
05/07/2020 05/14/2020 0. 00006 826, 279. 51 kR
06/05/2020 06/11/2020 0. 00006 825, 796. 40 K R
07/06/2020 07/10/2020 0. 00006 812,321.95 K Rv
08/05/2020 08/12/2020 0. 00006 825, 438. 66 K Rv
09/08/2020 09/14/2020 0. 00006 845, 737. 90 K Rv
10/05/2020 10/09/2020 0. 00006 853, 334. 35 K R
11/05/2020 11/12/2020 0. 00006 870, 105. 67 K R
12/07/2020 12/11/2020 0. 00006 936, 400. 58 kR
01/05/2021 01/12/2021 0. 00006 950, 075. 50 K Rv
02/05/2021 02/12/2021 0. 00006 1,012,995. 13 KR

FEE12 BER— T4 YT OER

10, 368, 687. 94

[t

20214F 2 A28 AICHE T LTe SR HEEICB T 2R — 7 4 V A OBEOFEMIL, FRICkD, FF 2R

~ O OBFH

EEC13

BEELGER

FTC TR CAFTE 2,

20204 3 H11 A, COVID-19D YL RIE, HAREHRERIIZ L > TR T I v 7 EEE Sz, R
IFEHTH Y . R Ok 2 7238 i CE DGR IE RIS L3 5 72 D ITkk & 7 7 ETxbe LT D, R
WOBHR R & MEMEIZ LV | B BII FHIARFRETH Y . RFB LOmHRICH Ehid ~ A
FTAOEEERITL, MIRREFOREDOS & &L D RN H D,

Bt L Ziea i, COVID-19ICRE A BEAZ AL L TRV . BEfFEOF MG st 2 LS\ T,
Tl a— U7 REREES . BIREUT., BEX O T Xy I RIEDORA N T T I T 4 ARG
DAL ANZFEDWTEH EOXIGZFHEL TV 5,

SEEE14

AE

ZREAAIE, 20204E11 H26 H 1T, 20214F 2 H26H (GERBIAR) 280 %4 R & L CHAE L
Rogge= vy Ry R« 77 ReHLr—- kL7 ya a8 TAZLERELT,

WM FRogge= v Ry R R 77 Re L ri— L7 arDOFEICEEEERIT

5,000k KL k722, 20213 A5 H, §

Hi4 L LTI3, 717, 240. 66K R EFZ S E b7,



FRCID BREER

IR ARICHE T~ BEEQRBRIEFRRIT L,



(3) BEARMAFHAMEF
RRBEAMSTOVY - S RXb—

WRBLERogge/ O— /)L NA Ty K- EFa2)T4—X-T7F

REAMASHE & U EDMOME ERMR

202142 H28HIR#%
. " BS54 el A PE
5 s v R ;
i BT A RMEBE ) (7 2) e
(AAM) (AAM) (AAM) %
ABOEEIMEIFADLBABAT SN TINS E 22 OMOBHAE TR STV 3 EETE LA MEES
E%
F—RISUF
AUSTRALTA AND NEW ZEALAND BANKING GROUP 0
LTD. FRN 05/05/2031 s 4,500, 000 569, 080, 991 579, 173,776 1. 52%
COMMONWEALTH BANK OF AUSTRALIA FRN N 0
09/12/2034 * Kov 3, 400, 000 363, 970, 009 383, 466, 654 1. 00%
NATIONAL AUSTRALIA BANK LTD. 2.332% W 1e o
08/21/2030 ) RKov 3, 600, 000 381, 852,016 374, 925, 768 0. 98%
1, 314, 903, 016 , 337, 566, 198 3. 50%
F—RIYT
BAWAG GROUP AG FRN 03/26/2029 —1a 4, 000, 000 504, 988, 434 534, 725, 799 1. 40%
ERSTE GROUP BANK AG FRN PERPETUAL —1a 1, 200, 000 164, 173, 234 162, 576, 320 0. 43%
ERSTE GROUP BANK AG FRN PERPETUAL —1a 1, 600, 000 198, 086, 195 215, 193, 848 0. 56%
RATFFEISEN BANK INTERNATIONAL AG FRN 0
06/18/2032 —1a 1, 800, 000 218, 898, 549 249,672, 163 0. 65%
UNIQA INSURANCE GROUP AG 1.375% 07/09/2030 —=—nm 1, 900, 000 229, 657, 266 264, 714, 850 0. 69%
VOLKSBANK WIEN AG FRN 10/06/2027 —1a 1, 100, 000 136, 932, 717 144, 543, 148 0. 38%
1, 452, 736, 395 , 571,426, 128 4. 11%
AN)F—
AGEAS FRN 07/02/2049 —1a 1, 700, 000 215, 180, 494 247,776, 228 0. 65%
AGEAS SA FRN PERPETUAL —1a 1, 400, 000 172, 214, 561 186, 705, 037 0. 49%
KBC GROUP NV FRN 09/18/2029 —1a 900, 000 117, 137, 187 120, 949, 939 0. 32%
KBC GROUP NV FRN 12/03/2029 —1a 3, 000, 000 351, 000, 708 386, 298, 189 1. 00%
855, 532, 950 941, 729, 393 2. 46%
BHEN— e
CHINA HUARONG INTERNATIONAL HOLDINGS N o
3. 625% 09,/30/2030 b2 1, 300, 000 136, 649, 924 139, 907, 796 0.37%
PEAK REINSURANCE COMPANY FRN PERPETUAL ) K 1, 750, 000 184, 730, 007 196, 788, 970 0.51%
321, 379, 931 336, 696, 766 0. 88%
HFE
BANK OF MONTREAL FRN 12/15/2032 X K 3, 710, 000 418, 246, 836 441, 959, 820 1. 16%
418, 246, 836 441, 959, 820 1. 16%
A TEE
AVOLON HOLDINGS FUNDING LTD. 2.125% W 1e o
02/21/2026 k) K 3, 250, 000 332,732,013 332, 920, 722 0. 87%
AVOLON HOLDINGS FUNDING LTD. 4.25% NS 0
04/15/2026 K RKv 700, 000 73, 198, 199 78,902, 033 0.21%
AVOLON HOLDINGS FUNDING LTD. 4. 375% W 1e o
05/01/2026 ) RKov 655, 000 74, 560, 989 73,995, 845 0. 19%
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517 N e LR
(BAM) (BAM) (BAM) %
% )
by v )
gX?&gﬁzgggDINGs FUNDING LTD. 5. 5% P 570, 000 67, 854, 754 67,154,623 0. 18%
MAR SUKUK LTD. 2.21% 09/02/2025 P 2,000,000 212, 289, 999 219,250,798  0.57%
QNB FINANCE LTD 2. 75% 02/12/2027 ¥ RoL 2,300,000 251,941,731 257,272,048 0. 67%
XLIT LTD FRN 06/29/2047 [ 1,200,000 147, 662, 895 174,030,302 0. 46%
1, 160,240,580  1,203,526,371  3.15%
H#E
ggigi/ggggTRUCTION BANK CORP. - FRN KR 5,250,000 563, 136, 140 568,899, 631 1. 49%
563, 136, 140 568,899, 631 1. 49%
TIT—0
DANSKE BANK A/S FRN 05/15/2031 2 3,000,000 380, 237, 162 384,075,208 1. 01%
DANSKE BANK A/S FRN 06/21/2029 2 2,250,000 279,812, 950 306,861,543 0. 80%
JYSKE BANK A/S FRN 01/28/2031 S 9,250,000 272, 639, 083 291,102,821 0. 76%
932, 689, 195 982,039,572 2.57%
ZrZ2F
SAMPO OYJ FRN 09/03/2052 [ 1,550,000 194, 383, 740 210,984,603  0.55%
194, 383, 740 210,984,603 0. 55%
52
AXA SA FRN PERPETUAL SRV R 4,700,000 854, 967, 509 808, 685, 487 2. 11%
gég?gi gg?giﬁgégg DU CREDIT MUTUEL SA a—n 2,600,000 341,110, 482 365, 825,558 0. 96%
BNP PARTBAS SA 4.375% 09,/28/2025 * 1 5,650,000 646,514, 116 676,021,074  1.77%
BPCE SA 4.5% 03/15/2025 * 1 6,240,000 692, 056, 012 741,256,060  1.94%
CNP ASSURANCES FRN 07/27/2050 2 9,300,000 274,710,913 307,324,567 0. 80%
g??gé}ZQZEICOLE ASSURANCES A FRN 2 2,000,000 272,543,704 274,953,881  0.72%
CREDTT AGRICOLE S.A. FRN PERPETUAL [ 1,400,000 174, 581, 833 196,231,654  0.51%
CREDIT AGRICOLE SA 4.375% 03/17/2025 * 1 6,400,000 777, 075, 880 758,728,449 1.99%
LA BANQUE POSTALE FRN 08/02/2032 [ 3,000,000 379, 425,930 381,382,802 1.00%
LA MONDIALE 0.75% 04/20/2026 [ 1,400,000 173,043, 965 181,851,206 0. 48%
4,586,030,344 4,692, 260,738  12.28%
rFryY
DEUTSCHE BANK AG FRN 02/17/2032 [ 1,300,000 164, 493, 469 167,449, 678 0. 44%
DEUTSCHE BANK AG FRN 09,/03/2026 [ 3,300,000 412, 439, 286 439,932,546 1. 15%
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Fry (§F)
HANNOVER RUECK SE FRN 10/09/2039 S 1,700,000 198,098, 357 219,001,236  0.57%
Bgﬁ?gigggg BADEN-WUERTTEMBERG 3. 625% [ 1,980,000 275,882, 567 282,694,716 0. 74%
%wﬁ%gﬁﬁﬁgﬁggﬁxgwﬁummw 2 2,000,000 267, 453, 226 299,107,944  0.78%
MUNICH REINSURANCE COMPANY FRN 05/26/2041 =—n 700, 000 86, 490, 485 90,677,570 0. 24%
1,404,857,390  1,498,863,690  3.92%
FLILF2R
ATB GROUP PLC 1. 25% 05/28/2024 S 1,000,000 120, 565, 623 133,781,025 0. 35%
ATB GROUP PLC FRN 05/30/2031 S 1,550,000 190,410, 454 210,271,025 0. 55%
BANK OF TRELAND GROUP PLC FRN 10/14/2029  =—m 3,600,000 443, 282,716 477,407,796 1. 25%
ZURTCH FINANCE FRN 04/19/2051 * 1 1,800,000 187, 560, 000 188,789,946 0. 49%
941,818,793 1,010,249, 792 2. 64%
1TIZYF
ASSTCURAZIONT GENERALT FRN 06/08/2048 - 9,550,000 378,289, 811 392,310,712 1.03%
?g?éf?ggééONl GENERALT SPA 2. 124% 2 800, 000 94, 550, 296 108, 965,628 0. 29%
UNTCREDIT SPA FRN 09/23/2029 [ 4,550,000 562,443, 768 586,262,168 1.53%
1,035,283,875  1,087,538,508  2.85%
AX
Dt AT INSURANCE €0 LTD/THE FRN * R 6,910,000 796, 992, 374 817,039, 944 2. 13%
Doty WETOMO INSERANCE €O LID FRY kKL 3,100,000 343,774, 504 381,915,645  1.00%
NIPPON LIFE INSURANCE FRN 01/21/2051 * ] 3,000,000 311,805, 000 312, 144,090 0. 82%
ggggg/ggsgN NIPPONKOA INSURANCE INC FRN o 1) 1,290,000 125,730, 568 148, 104,430 0. 39%
ggg{;gggzngSUI FINANCIAL GROUP INC 3.202% (o)) 2,730,000 292,888,035 306,775,270 0.80%
1,871,190,481  1,965,979,379 5. 14%
Sr—2—
HASTINGS GROUP FINANCE PLC 3% 05/24/2025 #:4¢1 | 2,800,000 368,529, 829 445,168,014 1. 16%
368, 529, 829 445,168,014 1. 16%
Nt TN
Dy | IVANGE LEXEMBOCRG SA TR * KL 1,800,000 191,312, 364 199,799,577 0.52%
191, 312, 364 199,799,577 0. 52%
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(AAH) (ARAH) (ARAH) %
BE%H (%E)
XF2a
giﬁ?g/géggANDER (MEXICO) S.A. 5.375% * Ko 4, 850, 000 583, 481, 444 588, 677, 291 1. 54%
583, 481, 444 588, 677, 291 1. 54%
T2
AEGON NV FRN PERPETUAL *k Rov 2, 000, 000 186, 437, 645 190, 706, 601 0. 50%
ARGENTUM NETHERLANDS B. V. FRN PERPETUAL * Rov 1, 800, 000 192, 480, 207 196, 090, 706 0.51%
ASR NEDERLAND NV FRN 05/02/2049 T—n 2, 250, 000 283, 695, 075 323, 938, 342 0. 85%
COOPERATIEVE RABOBANK FRN PERPETUAL g—n 1, 200, 000 145, 657, 442 171, 108, 221 0. 45%
DIGITAL DUTCH FINCO B.V. 1% 01/15/2032 T—n 1, 000, 000 124, 200, 604 127, 374, 599 0. 33%
ELM BV FOR HELVETIA SCHWEIZERISCHE
VERSTICHERUNGSGESELLSCHAFT AG FRN o—n 950, 000 115, 872, 577 138, 243, 280 0. 36%
09/29/2047
ING GROEP NV FRN 05/26/2031 o—n 1, 200, 000 141, 564, 503 164, 250, 733 0. 43%
NN GROUP NV FRN PERPETUAL T—n 3, 300, 000 461, 773, 159 485, 176, 606 1. 27%
VOLKSBANK NV FRN 10/22/2030 T—n 3, 800, 000 479, 510, 696 516, 441, 750 1. 35%
2,131, 191, 908 2, 313, 330, 838 6. 05%
ST —
DNB BANK ASA FRN PERPETUAL b MIZ 2, 000, 000 218, 496, 472 223,910, 858 0. 59%
218, 496, 472 223,910, 858 0. 59%
S HAR—I
DBS GROUP HOLDINGS LTD FRN 04/11/2028 o—n 3, 700, 000 483, 456, 916 488, 171, 487 1. 28%
DBS GROUP HOLDINGS LTD FRN PERPETUAL ¥ Kov 1, 800, 000 201, 762, 010 197, 954, 730 0. 52%
UNITED OVERSEAS BANK LTD FRN 04/15/2029 K Kov 2, 000, 000 222, 085, 615 229, 455, 199 0. 60%
907, 304, 541 915, 581, 416 2. 40%
ANL >
BANCO SANTANDER SA 3.125% 01/19/2027 T—n 3, 000, 000 364, 610, 750 437, 050, 430 1. 15%
MAPFRE SA FRN 03/31/2047 T—n 600, 000 71,996, 318 89, 329, 686 0. 23%
436, 607, 068 526, 380, 116 1. 38%
EEF
géﬁg;EO?gggﬁzgg§ICAlNE DE DEVELOPPEMENT T—n 400, 000 49, 925, 955 53, 358, 263 0. 14%
49, 925, 955 53, 358, 263 0. 14%
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B (E)
X1
CREDIT SUTSSE GROUP AG FRN 06/09/2028 FoEL R 2,800,000 382,293, 772 431,688,311 1.13%
UBS GROUP AG FRN PERPETUAL Py 1,700,000 184, 074, 201 193,243,851 0.51%
566, 367, 973 624,932, 162 1. 64%

F::9E7)
AVIVA PLC FRN 06/03/2055 oKL K 2,000,000 285,230, 621 321,981,025 0. 84%
BARCLAYS PLC FRN 02/07/2028 S 1,550,000 193,290, 076 205,318,071 0. 54%
HSBC BANK PLC FRN PERPETUAL ¥ RoL 2,300,000 197, 620, 996 217,898,699  0.57%
HSBC HOLDINGS FRN PERPETUAL ¥ RoL 1,750,000 183,481, 597 189, 346,085 0. 50%
HSBC HOLDINGS PLC 6.8% 06/01/2038 ) R 3,050,000 430, 633, 498 471,091,916 1.23%
HSBC HOLDINGS PLC 6% 03/29/2040 SRy R 800,000 141,259, 280 165,002,992 0.43%
LLOYDS BANK PLC FRN PERPETUAL SR> K 1,300,000 190,305, 323 199, 355,895 0. 52%
M&G PLC FRN 07/20/2055 SRV R 1,200,000 187,906, 361 203,602,257  0.53%
M&G PLC FRN 10/20/2051 SRV R 1,250,000 188,771,192 215,103,856 0. 56%
NATIONWIDE BUTLDING SOCTETY FRN 07/18/2030 3 kL 2,400,000 259,334, 521 287,182,407 0. 75%
PHOENTX GROUP HOLDINGS FRN 09/04/2031 ) R 600, 000 64, 575, 003 68,251,655  0.18%
g??gi‘}éoggoup HOLDINGS PLC 4. 375% 2 2,870,000 380, 970, 967 430,986,542 1.13%
RL FINANCE BONDS NO 4 PLC FRN 10/07/2049 #7> K 1,200,000 156,582, 293 194,116,298  0.51%
gg%‘g /gégg OF SCOTLAND GROUP PLC FRN ) R 2,500,000 275,799, 985 310,697,277 0.81%
gg‘%@lggi;}( GROUP HOLDINGS PLCS. 625% ¥ R 1,500,000 194,703, 578 203,239,967 0. 53%
STANDARD CHARTERED PLC 4.3% 02/19/2027 * K 5,950,000 594, 216, 645 700,492,886 1. 84%
STANDARD CHARTERED PLC 5. 3% 01/09/2043 * K 1,150,000 139, 193, 730 149,735,365 0.39%
VIRGIN MONEY UK FRN 06/22/2025 SoKL K 2,650,000 381,572, 058 411,546,294  1.08%
ZURICH FINANCE UK PLC FRN 10/29/2049 Sop B 760,000 128,521,899 122,292,791 0.32%

4,573,969, 623 5,067,332, 278 13. 26%
RE
AMERTCAN HOMES 4 RENT LP 4.25% 02/15/2028 3% }/L 3,150,000 355, 353, 340 376,641,648 0. 99%
SIXEE{%&;NTERNAHONAL GROUP FRN ) R 1,600,000 184, 324, 937 193,781,772 0.51%
ATHENE GLOBAL FUNDING 2. 45% 08/20/2027 ¥ oL 4,700,000 494, 950, 896 519,430,552 1. 36%
AVIATTON CAPTTAL GROUP 3.5% 11/01/2027 ¥ oL 1,372,000 152, 550, 606 152,515,322 0.40%
?X%E%ZEAP ITAL GROUP CORP. 4. 875K ¥ oL 1,828,000 211,978, 802 215,163,510 0. 56%
BANK OF AMERICA CORP 7.75% 05/14/2038 KR 2,950,000 496, 152, 228 501,855,836 1.31%
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BH (wE)

KE ##E)
825{2‘}5082”3 FINANCIAL CORP 1.65% R, 2,100,000 254, 547, 631 288,047,095 0. 75%
CHUBB INA HOLDINGS INC 2.5% 03/15/2038 aep 2,600,000 339, 008, 298 409,511,591 1.07%
CITIGROUP INC 8. 125% 07/15/2039 * FoL 1,030,000 169, 137, 062 184, 568, 059 0. 48%
CNA FINANCTAL 2. 05% 08/15/2030 * FoL 4,100,000 436, 147, 216 429,562,890  1.12%
DIGITAL REALTY TRUST LP 4.45% 07/15/2028 % F/b 3,400,000 374,346, 143 422,153,459 1. 10%
DISCOVER BANK FRN 08/09/2028 * oL 5,250,000 583,763,733 595, 002, 677 1. 56%
EQUITABLE HOLDINGS INC 5% 04/20/2048 * oL 1,850,000 206, 726, 207 245,570,967 0. 64%
FIRST HORIZON BANK 5. 75% 05/01/2030 Py 1,550,000 186,916, 888 203, 666, 766 0. 53%
GOLDMAN SACHS CAPITAL T 6.345% 02/15/2034 3% }/L 5,150,000 718,749, 937 764,120,599 2. 01%
ggﬁﬁg??;;gﬂwm SERVICES GROUP INC/THE o 1,740,000 187,797, 158 175, 248,606 0. 46%
HSBC BANK USA NA 7% 01/15/2039 ¥ R 3,000,000 413,185, 215 482,290,601 1. 26%
JPMORGAN CHASE & CO. FRN 05/13/2031 Py 3,400,000 360,570, 015 377,504,249 0. 99%
LEXINGTON REALTY TRUST 2.7% 09/15/2030 * oL 1,350,000 143,416, 924 144,864,570 0. 38%
METLIFE INC 6.4% 12/15/2036 * FoL 2,000,000 253, 434, 756 268, 480,801 0. 70%
MORGAN STANLEY 3.95% 04/23/2027 * FoL 3,010,000 332,483,716 362, 406,572 0. 95%
NASDAQ INC 3.25% 04/28,/2050 * FoL 900, 000 95,011, 345 95,297,260  0.25%
EE}TS}%ESFINANCIAL GROUPINC. FRN P 1,850,000 188,914, 600 193,896, 142 0.51%
PRUDENTTAL FINANCIAL INC FRN 06/15/2043 3% F/L 4,150,000 390, 045, 442 474,231,596 1. 24%
SYNOVUS BANK GA FRN 10,/29/2030 ¥ R 1,750,000 183, 408, 741 198,030, 693 0.52%
TRUIST BANK FRN 09/17/2029 Py 5,000,000 535,800, 014 561,860,001  1.47%
8,248,721,850  8,835,703,834 23.12%
BERMEHFEF 35,328, 338,693 37, 643, 895,236  98. 50%
SRATTRSE Y L 495,002,159  1.30%
SR PPN 6,392,400  0.02%
ZOMOFERE, (FfE) 70,166,974 0. 18%
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K[E] 23. 12%
B [E] 13. 26%
7T A 12. 28%
E 6. 05%
BN 5. 14%
A=A KU T 4. 11%
KA 3. 92%
F—ANZIVT 3. 50%
TA < UEhE 3. 15%
AZ0T 2. 85%
TANT R 2. 64%
TV —7 2. 57%
AL F— 2. 46%
U H R 2. 40%
AA A 1. 64%
AF = 1. 54%
I 1. 49%
A 1. 38%
ot g 1. 16%
VX —U— 1. 16%
BE NV VR 0. 88%
IV = — 0. 59%
TA4TUR 0. 55%
NI TS 0.52%
[l 0. 14%
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