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JP GBI-EM
J.P. Morgan Securities LLC
J.P. Morgan Securities LLC

2.16 2%
10 2.2
0.7452 0.69
10 0.759
10
10
10 X
0.69 0.24 0.42 0.03
0.59 0.22 0.34 0.03
0.49 0.20 0.26 0.03
0.39 0.18 0.18 0.03
0.29 0.16 0.10 0.03
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2019 6 28

1,326,263,905 91.30
— 126,453,540, 8.70)
1,452,717,445 100.00
)
426,832,900 1.0324 440,662,285 1.0374 442,796,450/30.48
431,813,891 1.0222 441,439,355 1.0253 442,738,782/30.48
437,621,560 1.0054 439,999,819 1.0071] 440,728,673/30.34
)
91.30
91.30
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1 )
1 (2019 6 17 1,326 1,326 1.0187 1.0187
2019 3 1,312 — 1.0096] —
4 1,309 — 1.0074 —
5 1,319 — 1.0144 —
6 1,452 — 1.0216] —
1
1 2019 3 15 0.0000]
1 2019 3 15 1.87
)
100
1 2019 3 15 1,302,202,423 0
()1
2019 6 28
422,330,090, 95.82
— 18,402,200 4.18
440,732,290, 100.00;
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) ()
98,390,000 100.81] 99,186,959 101.66 100,031,145 0.380| 2054/1/10 [22.70
93,091,000 101.20 94,208,092 101.92 94,881,139  0.4202052/10/10(21.53
89,718,000 101.58 91,135,544 102.25 91,737,552  0.480| 2052/1/10 |20.81]
82,747,000 101.96 84,368,841 102.56] 84,870,288  0.540| 2051/3/10 |19.2§)
47,120,000 107.82 50,804,784 107.83 50,809,966  2.140| 2044/7/10 |11.53
()
95.82
95.82
2019 6 28

17,582,562,878 100.35
— 61,630,323 0.35
17,520,932,555 100.00
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17,477,923,225 99.75
)
() )
NYKREDIT 96,666,344 1,681.12 1,625,078,520| 1,697.64 1,641,053,598| .500] 2040/10/1 | 9.37
REALKREDIT AS
NORDEA KREDIT 95,820,261 1,680.04 1,609,827,451 1,697.69 1,626,737,265 .500] 2040/10/1 | 9.28
REALKREDIT
IJYSKE REALKREDIT 91,408,374 1,696.56 1,550,806,832 1,693.75 1,548,236, 785 .000] 2047/10/1 | 8.84
IA/S
REALKREDIT DANMARK 90,913,324 1,680.84 1,528,114,365 1,697.48 1,543,238,420| .500] 2040/10/1 | 8.81]
IJYSKE REALKREDIT 79,900,000 1,650.86 1,319,040,625 1,676.33 1,339,388,254 .500] 2050/10/1 | 7.64
IA/S
REALKREDIT DANMARK 67,878,501 1,693.18 1,149,310,782 1,694.03 1,149,887,003 .000] 2047/10/1 | 6.56
INYKREDIT 60,253,991 1,719.11 1,035,833,348 1,712.72 1,031,987,041f .500[ 2047/10/1 | 5.89
REALKREDIT AS
REALKREDIT DANMARK 58,974,093 1,716.87 1,012,510,106 1,712.77| 1,010,094,901 .500[ 2047/10/1 | 5.77]
NYKREDIT 59,561,472 1,693.51]] 1,008,680,676 1,694.08 1,009,022,767| .000] 2047/10/1 | 5.7§
REALKREDIT AS
IJYSKE REALKREDIT 55,050,000 1,697.54 934,500,778, 1,696.90 934,148,332 .000] 2047/10/1 | 5.33
IA/S
NORDEA KREDIT 53,911,582 1,696.79 914,768,488, 1,696.54 914,635, 785 .000] 2050/10/1 | 5.22
REALKREDIT
NORDEA KREDIT 47,052,529 1,636.56 770,047,245 1,676.33 788,756,003 .500[ 2050/10/1 | 4.50]
REALKREDIT
REALKREDIT DANMARK 44,117,225 1,635.09 721,357,393 1,675.85 739,340,650 .500[ 2050/10/1 | 4.22]
NYKREDIT 37,850,000 1,694.81] 641,488,398, 1,697.35 642,447,710f .000] 2047/10/1 | 3.67
REALKREDIT AS
REALKREDIT DANMARK 30,000,000 1,695.56 508,668,974 1,696.95 509,087,430f .000] 2047/10/1 | 2.9
NORDEA KREDIT 18,600, 000] 1,717.14 319,388,486 1,712.53 318,530,801 .500[ 2047/10/1 | 1.82
REALKREDIT
NORDEA KREDIT 17,800, 000] 1,694.49 301,620,394 1,697.30] 302,119,882 .000[ 2047/10/1 | 1.72]
REALKREDIT
NYKREDIT 17,900,000 1,624.07| 290,709,697, 1,675.85 299,978,016 .500] 2050/10/1 | 1.71
REALKREDIT AS
NORDEA KREDIT 13,800, 000] 1,696.79 234,157,572 1,694.72 233,872,235 .000[ 2047/10/1 | 1.33
REALKREDIT
)
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100.35

100.35

)

1,064,428,941.96| 17,316,000,000 17,477,923,225 99.75

2019 6 28
1,522,896 0.34
441,303,401 99.66
— 12,890 0.00
442,813,407 100.00
— 440,243,666 99.42
) )
STADSHYPOTEK AB 10,000,000 1,225.91) 122,591,000 1,284.48 128,448,282 2.000| 2028/9/1 |29.01
SWEDISH COVERED 8,000,000 1,234.33 98,746,760 1,280.05 102,404,476  2.000| 2026/6/17 |23.13
BOND
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LANSFORSAKRINGAR 7,300,000 1,191.26 86,962,058 1,222.15 89,216,992  1.250| 2025/9/17 |20.15
HYPOTEK
SKAND INAVISKA 4,000,000 1,184.85 47,394,261 1,206.64 48,265,631  1.000{2023/12/20{10.90
ENSKILDA
NORDEA HYPOTEK AB 4,000,000 1,178.48 47,139,551 1,206.22 48,249,019  1.000| 2024/9/18 |10.90)
LANSFORSAKRINGAR 2,000,000 1,208.39 24,167,974 1,235.95 24,719,001  1.500| 2024/9/18 | 5.58
HYPOTEK
SWEDISH GOVERNMENT 120,000 1,234.65 1,481,591 1,269.08 1,522,896 1.000{2026/11/12| 0.34)
0.34
99.66
100.00
37,919,351.16 432,000,000 440,243,666 99.42

(

)
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