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Abu Dhabi Government International Bond ~Reg— (MTN) 2020/2025 USD 2.50 630, 000 654, 588. 90
African Development Bank (MTN) 2018/2023 Ush 3.00 3, 000, 000 3, 116, 220. 00
AIG Global Funding ~Reg- 2021/2024 USD 0. 65 1, 000, 000 983, 400. 00
Asian Development Bank 2020/2022 Ush 0. 625 1, 000, 000 1,001, 020. 00
Asian Infrastructure Investment Bank/The 2020/2023 UsSD 0.25 2,000, 000 1, 983, 140. 00
Banco de Credito del Peru ~Reg— (MTN) 2013/2023 USD 4.25 1, 000, 000 1, 035, 490. 00
Banco Santander Chile ~Reg— (MTN) 2020/2025 USD 2.70 236, 000 241, 536. 56
Banco Santander SA (MTN) 2017/2023 USD 3.125 400, 000 409, 622. 00
Bancolombia SA (MTN) 2020/2025 USD 3.00 545, 000 544, 482. 25
Bank of England Euro Note ~Reg— 2021/2024 Ush 0.25 3, 000, 000 2,961, 570. 00
Bank of Nova Scotia/The 2019/2022 UsD 2.00 1, 500, 000 1,519, 215. 00
Bank of Nova Scotia/The 2020/2023 USD 1.95 1, 000, 000 1,013, 700. 00
Bank of Nova Scotia/The 2021/2023 USD 0. 40 1, 000, 000 992, 570. 00
Barclays Bank PLC 2020/2022 Ush 1.70 1, 000, 000 1, 003, 430. 00
Barclays PLC (MTN) 2018/2023 Ush 4.61 500, 000 502, 085. 00
Black Sea Trade & Development Bank —~Reg— (MTN) 2019/2024 USD 3.50 500, 000 524, 520. 00
Canadian Imperial Bank of Commerce (MTN) 2020/2025 USD 2.25 384, 000 392, 117. 76
Capital One Financial Corp. (MTN) 2019/2024 UsD 3.90 1, 400, 000 1,474, 858. 00
Celanese US Holdings LLC (MTN) 2019/2024 UsD 3.50 400, 000 417, 812. 00
Citigroup, Inc. 2011/2022 Ush 4.50 1, 000, 000 1,001, 280. 00
Citizens Bank NA/Providence RI 2019/2022 USD 3.25 500, 000 500, 485. 00
Corp. Andina de Fomento 2019/2022 Ush 3.25 1, 000, 000 1, 002, 660. 00
Corp. Andina de Fomento 2020/2023 UsSD 2.375 500, 000 509, 340. 00
Council Of Europe Development Bank 2019/2022 UsSD 1.75 3, 000, 000 3, 029, 880. 00
Council Of Europe Development Bank 2020/2023 UsSD 0.25 2,000, 000 1, 981, 640. 00
Credit Suisse AG/New York NY 2020/2022 USD 2. 80 1, 000, 000 1, 006, 130. 00
Credit Suisse AG/New York NY 2020/2023 USD 1. 00 500, 000 501, 480. 00
CVS Health Corp. (MTN) 2015/2022 Ush 3.50 300, 000 303, 777. 00
Denmark Government International Bond —Reg— 2020/2022 UsSD 0.125 2,000, 000 1, 995, 340. 00
Export Development Canada 2019/2022 USD 1.75 2, 000, 000 2,015, 240. 00
Federal Home Loan Banks 2021/2023 USD 0. 50 3, 330, 000 3,314, 881. 80
Federal National Mortgage Association 2020/2023 USD 0.25 2, 000, 000 1, 991, 480. 00
Fox Corp. 2020/2022 Ush 3. 666 300, 000 300, 609. 00
Global Payments, Inc. 2021/2024 Ush 1.50 360, 000 360, 324. 00
HSBC Holdings PL.C (MTN) 2016/2023 USD 3.60 1, 000, 000 1,037, 460. 00
ING Groep NV (MTN) 2017/2022 UsD 3.15 500, 000 503, 230. 00
ING Groep NV (MTN) 2019/2024 UsD 3.55 500, 000 524, 615. 00
International Bank for Reconstruction & Development 2021/2023 USD 0.179 2, 000, 000 2,000, 840. 00
Jackson National Life Global Funding —Reg— 2019/2022 USD 3.30 275, 000 275,671. 00
Japan Bank for International Cooperation 2020/2023 USD 0.375 2, 000, 000 1, 985, 220. 00
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John Deere Capital Corp. 2021/2024 USD 0. 45 2,425,000 2,401, 768. 50
JPMorgan Chase & Co. (MTN) 2012/2022 USD 3.25 1, 500, 000 1,529, 910. 00
Kommuninvest [ Sverige AB —Reg— 2020/2022 USD 0.125 2,000, 000 1,997, 120. 00
Lloyds Banking Group PLC (MTN) 2020/2026 USD 2.438 240, 000 244, 934. 40
Met Tower Global Funding ~Reg— 2021/2024 USD 0.70 2, 000, 000 1, 980, 780. 00
Mitsubishi UFJ Financial Group, Inc. (MTN) 2018/2023 USD 3. 455 1, 000, 000 1, 030, 240. 00
Mitsubishi UFJ Financial Group, Inc. (MTN) 2018/2023 USD 3.761 500, 000 521, 930. 00
Morgan Stanley 2020/2023 USD 0. 749 500, 000 500, 080. 00
Mosaic Co./The (MTN) 2017/2022 USD 3.25 400, 000 408, 252. 00
Nederlandse Waterschapsbank NV —Reg— (MTN) 2015/2022 UsSD 1. 875 2,000, 000 2,008, 500. 00
Nordea Bank Abp —Reg— (MTN) 2018/2023 USD 3.75 2, 000, 000 2,092, 200. 00
ONEOK Partners LP (MTN) 2012/2022 USD 3.375 1, 000, 000 1,012, 590. 00
Private Export Funding Corp. ~Reg— 2021/2023 USD 0. 30 3, 000, 000 2,980, 440. 00
Province of Quebec Canada (MTN) 2013/2023 USD 2.625 2,000, 000 2, 043, 860. 00
Province of Quebec Canada (MTN) 2017/2022 USD 2.375 2,000, 000 2,003, 200. 00
Qatar Government International Bond -144A- (MTN) 2018/2023 USD 3. 875 2, 000, 000 2, 081, 140. 00
Royal Bank of Canada 2021/2024 USD 0.41 1, 000, 000 999, 920. 00
Sumitomo Mitsui Financial Group, Inc. MTN) 2017/2022 UsSD 2. 846 1, 000, 000 1, 000, 570. 00
Sumitomo Mitsui Trust Bank Ltd -Reg— 2021/2024 USD 0.49 1, 320, 000 1, 319, 353. 20
Temasek Financial I Ltd ~Reg~ 2012/2023 USD 2.375 500, 000 508, 190. 00
United States Treasury Bill 2021/2022 USD 0. 00 5, 000, 000 4,999, 598. 95
United States Treasury Inflation Indexed Bonds (MTN) 2012/2022 USD 0.125 1, 832, 565 1, 837, 289. 59
United States Treasury Inflation Indexed Bonds (MTN) 2013/2023 USD 0. 375 2,376, 400 2,502, 089. 29
United States Treasury Inflation Indexed Bonds (MTN) 2017/2022 USD 0.125 1, 705, 515 1,732, 763. 26
United States Treasury Note/Bond (MTN) 2013/2023 USD 1.75 3, 000, 000 3, 049, 980. 48
United States Treasury Note/Bond (MTN) 2016/2023 USD 1. 625 3, 000, 000 3,043, 710. 93
United States Treasury Note/Bond (MTN) 2017/2022 USD 1. 875 3, 000, 000 3,017,578. 14
United States Treasury Note/Bond (MTN) 2018/2023 UsSD 2.75 2,000, 000 2,059, 218. 76
United States Treasury Note/Bond 2019/2022 UsSD 2.125 3, 000, 000 3,022, 324. 23
United States Treasury Note/Bond 2020/2022 USDh 1.125 2,000, 000 2,003, 515. 62
United States Treasury Note/Bond 2020/2022 USD 0. 375 2,000, 000 2,001, 484. 38
United States Treasury Note/Bond 2020/2022 USD 0.125 3, 000, 000 2,993, 926. 14
United States Treasury Note/Bond 2020/2023 USD 0.125 3, 000, 000 2,965, 253. 91
United States Treasury Note/Bond 2021/2023 UsSD 0.125 2,000, 000 1,993, 593. 76
UnitedHealth Group, Inc. (MTN) 2017/2022 USD 2.375 500, 000 507, 750. 00
VMware, Inc. 2021/2023 USD 0. 60 710, 000 705, 164. 90
Westpac Banking Corp. 2020/2023 USD 2.00 128, 000 129, 822. 72
Xilinx, Inc. (MTN) 2017/2024 USD 2.95 1, 000, 000 1, 038, 360. 00
Toronto—Dominion Bank/The 2021/2023 USD 0.27 2,000, 000 1,998, 120. 00
= i — — — | 117,179, 483. 43
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