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(FAXUAH) % TFk-Fn | TkK-Fu TH
EMiiES: | UNITED STATES TREASURY NOTE/BOND 4.6250 2026/02/28 210 209 31,291
UNITED STATES TREASURY BILL 0.0000 2024/04/04 650 648 96,817
UNITED STATES TREASURY NOTE/BOND 2.8750 2032/05/15 552 496 74211
UNITED STATES TREASURY NOTE/BOND 3.3750 2033/05/15 435 403 60,303
UNITED STATES TREASURY NOTE/BOND 4.0000 2029/01/31 200 196 29,406
UNITED STATES TREASURY NOTE/BOND 4.7500 2053/11/15 20 21 3,139
UNITED STATES TREASURY NOTE/BOND 4.1250 2032/11/15 120 118 17,649
UNITED STATES TREASURY NOTE/BOND 1.6250 2031/05/15 98 31 12,225
UNITED STATES TREASURY NOTE/BOND 4.1250 2027/10/31 35 34 5,166
UNITED STATES TREASURY NOTE/BOND 1.5000 2030/02/15 89 75 11,336
BekfE 2% | PARK AVENUE TRUST 2017-245P 3.6574 2037/06/05 100 87 13,107
CITIGROUP COMMERCIAL MORTGAGE TRUST 2.8687 2056/08/10 100 38 13,151
UBS COMMERCIAL MORTGAGE TRUST 3.3952 2052/09/15 65 55 8219
BANK 2019-BNK21 2.8510 2052/10/15 70 61 9,157
CGCMT 2018-C5 AS 4.4080 2051/06/10 30 28 4,246
MORGAN STANLEY CAPITAL I 2017-HR2 3.8900 2050/12/15 40 37 5,567
MORGAN STANLEY CAPITAL I TRUST 2020-L4 2.6980 2030/02/15 69 60 8,968
MSBAM 2015-C25 B 45182 2048/10/15 20 18 2,789
COMM 2014-CCRE19 MORTGAGE TRUST 4.0800 2047/08/10 39 39 5,865
MORGAN STANLEY CAPITAL I TRUST 2018-L1 47087 2051/10/15 10 9 1,363
BENCHMARK 2018-B5 MORTGAGE TRUST 45697 2051/07/15 20 18 2,732
WFCM 2020-C56 B 3.7410 2053/06/15 10 8 1,286
(S MORTGAGE SECURITIES TRUST 2016-GS2 3.7590 2049/05/10 35 32 4,886
(CSALL 2015-C4 COMMERCIAL MORTGAGE TRUST 3.5557 2048/11/15 37 33 4,929
(CSATL 2019-C16 COMMERCIAL MORTGAGE TRUST 3.3290 2052/06/15 96 85 12,826
COMM 2015-CCRE27 MORTGAGE TRUST 44485 2048/10/10 25 23 3,453
BANK 2019-BNK23 3.4550 2052/12/15 40 33 4,968
(CSAIL 2019-C18 COMMERCIAL MORTGAGE TRUST 39193 2052/12/15 34 28 4244
BANK 2021-BNK33 2.8930 2064/05/15 20 16 2431
WFCM 2017-C39 B 4.0250 2050/09/15 37 33 5,058
BANK 2019-BNK16 44380 2052/02/15 36 32 4813
BBCMS 2019-C3 B 4.0960 2052/05/15 31 27 4151
WFEFCM 2019-C49 C 4.8660 2052/03/15 17 15 2,319
WFCM 2019-C50 B 4.1920 2052/05/15 41 37 5618
COMM 2015-CCRE24 MORTGAGE TRUST 43483 2048/08/10 25 23 3,543
UBS COMMERCIAL MORTGAGE TRUST 2017-C7 4.5853 2050/12/15 30 26 4,004
WFCM 2015-LC20 B 3.7190 2050/04/15 50 48 7,196
CSAIL 2019-C15 COMMERCIAL MORTGAGE TRUST 44757 2052/03/15 20 17 2,667
CD 2017-CD3 MORTGAGE TRUST 3.6310 2050/02/10 63 57 8,658
DBJPM 17-C6 MORTGAGE TRUST 3.7920 2050/06/10 21 18 2,744
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FEERAE S | CSALL 2019-C18 COMMERCIAL MORTGAGE TRUST 3.5939 2052/12/15 20 17 2,564
UMBS 30YR (REG A) 3.5000 2024/04/12 - 0 0
[aRi-eiS FLORIDA POWER & LIGHT CO 4.8000 2033/05/15 17 16 2477
JPMORGAN CHASE & CO 6.0700 2027/10/22 96 97 14,604
JPMORGAN CHASE & CO 6.0870 2029/10/23 9 9 1,393
WELLS FARGO & CO 6.3030 2029/10/23 30 31 4,647
OHIO POWER CO 5.0000 2033/06/01 13 12 1,888
UNION PACIFIC CORP 2.7500 2026/03/01 48 45 6,865
JPMBB 2014-C18 A5 40793 2047/02/15 2 2 386
NORFOLK SOUTHERN CORP 2.9000 2026/06/15 10 9 1,422
T-MOBILE USA INC 5.2000 2033/01/15 10 9 1,483
COMM 2015-CCRE25 MORTGAGE TRUST 45157 2048/08/10 18 17 2,565
T-MOBILE USA INC 5.0500 2033/07/15 26 25 3814
EDISON INTERNATIONAL 5.2500 2028/11/15 32 31 4,751
SMB PRIVATE EDUCATION LOAN TRUST 2018-B 6.1598 2037/01/15 31 31 4,667
SLMA 2004-A A3 5.9908 2033/06/15 11 11 1,690
MSBAM 2016-C28 A4 3.5440 2049/01/15 50 47 7,148
BXP TRUST 2017-GM 34248 2039/06/13 30 26 3,965
(S MORTGAGE SECURITIES TRUST 2016-GS4 3.6450 2049/11/10 40 37 5,525
(SALL 2016-C5 COMMERCIAL MORTGAGE TRUST 34887 2048/11/15 13 12 1,937
CGCMT 2016-C2 A4 2.8320 2049/08/10 40 37 5,581
EQUINIX INC 3.9000 2032/04/15 17 15 2,298
SLMA 2006-A A5 5.8808 2039/06/15 63 61 9,252
SLMA 2006-B A5 5.8608 2039/12/15 28 27 4,152
SLMA 2005-B A4 5.9208 2039/06/15 42 41 6,144
LOWE'S COS INC 26250 2031/04/01 20 17 2,546
KLA-TENCOR CORP 4.1000 2029/03/15 10 9 1,446
CREDIT SUISSE AG/NEW YORK NY 5.0000 2027/07/09 250 247 36,925
VERIZON COMMUNICATIONS INC 4.8620 2046/08/21 11 10 1,519
CITIBANK CREDIT CARD ISSUANCE TRUST 6.2099 2029/05/14 100 100 15,073
BANK OF AMERICA CORP 5.2020 2029/04/25 23 22 3423
BANK OF AMERICA CORP 5.4680 2035/01/23 15 14 2,234
RYDER SYSTEM INC 5.2500 2028/06/01 14 14 2,090
HAROT 20234 A3 5.6700 2028/06/21 23 23 3472
HYUNDAT AUTO RECEIVABLES TRUST 2023-C 5.5400 2028/10/16 22 22 3,317
GMCAR 2024-1 A3 4.8500 2028/12/18 13 12 1,929
CARMAX AUTO OWNER TRUST 2024-1 4.9200 2028/10/16 17 16 2,526
HAROT 2024-1 A3 5.2100 2028/08/15 83 83 12,410
TOYOTA MOTOR CREDIT CORP 4.8000 2034/01/05 17 16 2474
THERMO FISHER SCIENTIFIC INC 5.0860 2033/08/10 17 17 2,548
GOLDMAN SACHS GROUP INC/THE 6.4340 2029/10/24 98 102 15,339
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Fari-¢ CISCO SYSTEMS INC 4.9500 2031/02/26 20 20 2,988
HCA INC 5.2500 2025/04/15 72 71 10,702
MORGAN STANLEY 5.4240 2034/07/21 38 37 5,651
HCA INC 5.2500 2026/06/15 82 81 12,176
PACIFIC GAS AND ELECTRIC CO 4.2000 2029/03/01 10 9 1,405
BANK OF AMERICA CORP 1.1970 2026/10/24 33 30 4597
CITIGROUP INC 6.2700 2033/11/17 18 18 2,823
ORACLE CORP 6.1500 2029/11/09 43 45 6,727
GILEAD SCIENCES INC 5.5500 2053/10/15 12 12 1,828
JPMORGAN CHASE & CO 2.9500 2026/10/01 12 11 1,703
MORGAN STANLEY 6.4070 2029/11/01 9 9 1,404
MORGAN STANLEY 6.6270 2034/11/01 17 18 2,755
SPRINT LLC 7.6250 2025/02/15 27 27 4,097
UNION PACIFIC CORP 3.2500 2025/08/15 13 12 1,889
PECO ENERGY CO 3.9000 2048/03/01 14 11 1,679
NASDAQ INC 5.5500 2034/02/15 13 13 1,956
MORGAN STANLEY 5.4490 2029/07/20 54 54 8112
AT&T INC 4.3000 2030/02/15 68 64 9,695
FLORIDA POWER & LIGHT CO 24500 2032/02/03 23 19 2,862
ABBVIE INC 3.2000 2029/11/21 14 12 1916
COMCAST CORP 3.4000 2046/07/15 14 10 1,531
BANK OF AMERICA CORP 3.2480 2027/10/21 12 11 1,695
NORFOLK SOUTHERN CORP 3.6500 2025/08/01 53 51 7,743
PUBLIC SERVICE ELECTRIC AND GAS CO 3.1000 2032/03/15 19 16 2,464
RYDER SYSTEM INC 5.6500 2028/03/01 8 8 1,210
SOUTHERN CALIFORNIA EDISON CO 5.6500 2028/10/01 36 36 5492
BANK OF AMERICA CORP 3.3840 2026/04/02 11 10 1,604
NEXTERA ENERGY CAPITAL HOLDINGS INC 46250 2027/07/15 11 10 1611
FLORIDA POWER & LIGHT CO 5.1000 2033/04/01 13 12 1,935
EVERSOURCE ENERGY 5.4500 2028/03/01 23 23 3455
ROGERS COMMUNICATIONS INC 3.8000 2032/03/15 12 10 1,594
T-MOBILE USA INC 5.7500 2034/01/15 23 23 3,541
GLOBAL PAYMENTS INC 2.1500 2027/01/15 11 10 1,505
MORGAN STANLEY 5.2500 2034/04/21 11 10 1,618
BANK OF AMERICA CORP 3.9740 2030/02/07 11 10 1,550
GOLDMAN SACHS GROUP INC/THE 44820 2028/08/23 10 9 1,457
BANK OF AMERICA CORP 5.0800 2027/01/20 34 33 5,045
MORGAN STANLEY 5.0500 2027/01/28 10 9 1,487
MARSH & MCLENNAN COS INC 4.3750 2029/03/15 14 13 2,044
GOLDMAN SACHS GROUP INC/THE 26150 2032/04/22 16 13 1,991
AMAZON.COM INC 3.6000 2032/04/13 11 10 1514
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LS PACIFIC GAS AND ELECTRIC CO 6.1000 2029/01/15 14 14 2,141
NEXTERA ENERGY CAPITAL HOLDINGS INC 4.9000 2028/02/28 32 31 4733
ABBVIE INC 5.0500 2034/03/15 5 5 747
ABBVIE INC 5.4000 2054/03/15 5 5 755
BROADCOM INC 4.3000 2032/11/15 25 23 3477
SOUTHERN CALIFORNIA EDISON CO 5.2000 2034/06/01 15 14 2,191
AMGEN INC 5.7500 2063/03/02 9 9 1,354
SPRINT LLC 7.6250 2026/03/01 32 33 4929
WELLS FARGO & CO 5.5740 2029/07/25 9 9 1,353
/N it - - 6,174 5378 877,784
(A4 THF 5 FV ThFT v
[EIfi&7F % | CANADIAN GOVERNMENT BOND 1.2500 2025/03/01 192 186 20,507
CANADIAN GOVERNMENT BOND 2.7500 2055/12/01 20 17 1,928
CANADIAN GOVERNMENT BOND 2.0000 2051/12/01 64 47 5,258
CANADIAN GOVERNMENT BOND 2.7500 2027/09/01 100 96 10,668
CANADIAN GOVERNMENT BOND 1.2500 2030/06/01 69 60 6,643
/h it - - 445 408 45,006
(A=A K3U7) =AY 7 Fb [FA=Ab3)7 kN
[Ef&7E% | AUSTRALIA GOVERNMENT BOND 3.0000 2047/03/21 25 19 1,920
AUSTRALIA GOVERNMENT BOND 0.2500 2024/11/21 30 29 2,862
AUSTRALIA GOVERNMENT BOND 4.7500 2054/06/21 10 10 1,018
/h it - - 65 59 5,801
(T VAR=I) IR2Z.k i 2 S Sk e 20 7
[Efi&7F % | SINGAPORE GOVERNMENT BOND 2.7500 2046/03/01 40 38 4,252
SINGAPORE GOVERNMENT BOND 21250 2026,/06/01 90 87 9,779
/N it 130 125 14,031
(1F¥VUR) TR R TSR
[Efif5F % | UNITED KINGDOM GILT 1.6250 2028/10/22 126 113 21,613
UNITED KINGDOM GILT 35000 2045/01/22 8 6 1,313
UNITED KINGDOM GILT 3.2500 2033/01/31 43 40 7,700
UNITED KINGDOM GILT 0.1250 2026/01/30 12 11 2,111
UNITED KINGDOM GILT 0.2500 2025/01/31 134 128 24,509
UNITED KINGDOM GILT 0.5000 2061/10/22 40 12 2,299
UNITED KINGDOM GILT 1.6250 2054/10/22 13 7 1,355
UNITED KINGDOM GILT 4.5000 2042/12/07 144 144 27,502
UNITED KINGDOM GILT 0.8750 2033/07/31 122 91 17,485
UNITED KINGDOM GILT 3.2500 2044/01/22 176 147 27,969
/N it - - 818 704 133,860
(Fuvw—2) F7ve=ppu=4 [F773-0ru-%
[Ef&FE% | DENMARK GOVERNMENT BOND 4.5000 2039/11/15 270 335 7,310
/N i - - 270 335 7,310
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(VLo z—-) % TV z=pn=4 [F) b= y0-% T
EfiiF% | NORWAY GOVERNMENT BOND 1.5000 2026/02/19 630 602 8484
/I il - - 630 602 8484
(RYI—5V) TAY =770 0-F [FA92-FV-)0-F
[E % | SWEDEN GOVERNMENT BOND 0.7500 2028/05/12 570 531 7,651
/I wF - - 570 531 7,651
(XFv1) TAFYI-RY [FAFYT-RY
Efi§iE% | MEXICAN BONOS 10.0000 2036/11/20 500 528 4,722
MEXICAN BONOS 7.5000 2027/06/03 2,100 1,981 17,715
MEXICAN BONOS 85000 2038/11/18 400 373 3,341
MEXICAN BONOS 7.5000 2033/05/26 10,500 9,381 83851
/N il - - 13,500 12,265 109,629
(vhE) F47va7 AR [F47va7 AR
FEfEEE%: | CHINA GOVERNMENT BOND 2.8000 2030/03/25 300 307 6,360
CHINA GOVERNMENT BOND 2.7600 2032/05/15 800 819 16972
CHINA GOVERNMENT BOND 2.7500 2029/06/15 900 918 19,024
CHINA GOVERNMENT BOND 3.8100 2050/09/14 200 242 5027
CHINA GOVERNMENT BOND 1.9900 2025/04/09 1,400 1,400 29,007
CHINA GOVERNMENT BOND 26200 2029/09/25 400 405 8,395
CHINA GOVERNMENT BOND 26800 2030/05/21 1,100 1,118 23172
CHINA GOVERNMENT BOND 35300 2051/10/18 500 583 12,090
CHINA GOVERNMENT BOND 2.3700 2027/01/20 300 301 6,236
CHINA GOVERNMENT BOND 30100 2028/05/13 500 514 10,666
CHINA GOVERNMENT BOND 2.9000 2026/05/05 300 304 6,313
CHINA GOVERNMENT BOND 26000 2032/09/01 500 506 10,489
CHINA GOVERNMENT BOND 2.7900 2029/12/15 900 920 19,077
CHINA GOVERNMENT BOND 3.3200 2052/04/15 200 225 4675
CHINA GOVERNMENT BOND 24800 2027/04/15 400 403 8,351
CHINA GOVERNMENT BOND 29100 2028/10/14 300 308 6,387
CHINA GOVERNMENT BOND 3.7200 2051/04/12 200 240 4,979
CHINA GOVERNMENT BOND 2.2400 2025/05/25 1,300 1,303 26,998
/I il - - 10,500 10,823 224,227
(R—=32K) 18- KA [F£-F 7 F Ao
f8&FE% | REPUBLIC OF POLAND GOVERNMENT BOND 0.7500 2025/04/25 20 19 721
REPUBLIC OF POLAND GOVERNMENT BOND 25000 2027/07/25 250 230 8687
REPUBLIC OF POLAND GOVERNMENT BOND 1.2500 2030/10/25 100 78 2946
/N il - - 370 327 12,355
@a—-g--- 745V R) Fa—u Fz1—u
[#f#3F% | IRELAND GOVERNMENT BOND 2.0000 2045/02/18 7 5 953
IRELAND GOVERNMENT BOND 1.7000 2037/05/15 31 26 4,364
IRELAND GOVERNMENT BOND 1.1000 2029/05/15 75 69 11,287
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[#f#3F% | NETHERLANDS GOVERNMENT BOND 27500 2047/01/15 36 35 5,833
NETHERLANDS GOVERNMENT BOND 0.5000 2026/07/15 91 86 14,034
NETHERLANDS GOVERNMENT BOND 2.0000 2024/07/15 55 54 8391
NETHERLANDS GOVERNMENT BOND 40000 2037/01/15 69 77 12,664
NETHERLANDS GOVERNMENT BOND 0.0000 2030/07/15 19 16 2623
NETHERLANDS GOVERNMENT BOND 25000 2030/01/15 20 19 3228
LS SARTORIUS FINANCE BV 45000 2032/09/14 100 104 17,064
(a—a---RJLF-)
#%3F% | KINGDOM OF BELGIUM GOVERNMENT BOND 1.0000 2026/06/22 38 36 5,920
KINGDOM OF BELGIUM GOVERNMENT BOND 0.9000 2029/06/22 115 104 17,067
KINGDOM OF BELGIUM GOVERNMENT BOND 1.4500 2037/06/22 91 75 12,225
KINGDOM OF BELGIUM GOVERNMENT BOND 2.1500 2066/06/22 39 29 4,803
KINGDOM OF BELGIUM GOVERNMENT BOND 3.0000 2033/06/22 20 20 3,280
(A-—0---7352R)
f#3F% | FRENCH REPUBLIC GOVERNMENT BOND OAT 1.7500 2066/05/25 20 13 2,200
FRENCH REPUBLIC GOVERNMENT BOND OAT 1.5000 2050/05/25 132 91 14,831
FRENCH REPUBLIC GOVERNMENT BOND 0AT 45000 2041/04/25 22 25 4,202
FRENCH REPUBLIC GOVERNMENT BOND 0AT 0.0000 2026/02/25 224 211 34,381
FRENCH REPUBLIC GOVERNMENT BOND 0AT 3.2500 2045/05/25 140 140 22,787
FRENCH REPUBLIC GOVERNMENT BOND OAT 2.7500 2029/02/25 350 350 56,924
FRENCH REPUBLIC GOVERNMENT BOND OAT 47500 2035/04/25 14 16 2,660
FRENCH REPUBLIC GOVERNMENT BOND OAT 35000 2033/11/25 40 42 6,836
FRENCH REPUBLIC GOVERNMENT BOND 0AT 1.2500 2036/05/25 45 36 6,015
FRENCH REPUBLIC GOVERNMENT BOND 0AT 0.0000 2024/03/25 102 102 16,653
a—g---Rq1v)
[E 530S | BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 1.2500 2048/08/15 198 151 24610
BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 25000 2046/08/15 103 101 16,455
BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 4.2500 2039/07/04 2 2 392
BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 1.7000 2032/08/15 438 415 67,509
BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 25000 2054/08/15 30 29 4,793
BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0.0000 2050/08/15 50 25 4,198
BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 1.8000 2053/08/15 187 157 25,579
BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0.0000 2029/08/15 312 274 44,601
A VOLKSWAGEN LEASING GMBH 47500 2031/09/25 60 63 10,244
(a—0---ARAY)
Efi§iF% | SPAIN GOVERNMENT BOND 35500 2033/10/31 20 20 3,344
SPAIN GOVERNMENT BOND 29000 2046/10/31 6 5 857
SPAIN GOVERNMENT BOND 2.8000 2026/05/31 133 132 21,476
SPAIN GOVERNMENT BOND 1.4000 2028/07/30 20 18 3,052
SPAIN GOVERNMENT BOND 25500 2032/10/31 110 105 17,129
SPAIN GOVERNMENT BOND 1.4000 2028/04/30 205 192 31,369
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1
770y 7 0=N T 7 v F (BN YR L)

. e oy N i A
O 8 i EOR K | HEEAH | AEEHA NREGT | RRREAE
(3—0:ARTY) % Fr—u Fa—u TH

FEfEEE%: | SPAIN GOVERNMENT BOND 1.8500 2035/07/30 40 34 5,609
SPAIN GOVERNMENT BOND 34500 2066/07/30 45 41 6,699
SPAIN GOVERNMENT BOND 4.2000 2037/01/31 95 102 16,719
SPAIN GOVERNMENT BOND 5.1500 2044/10/31 53 64 10435

(a—ag---a45vU7)

[Ef%3F % | ITALY BUONI POLIENNALI DEL TESORO 3.8500 2049/09/01 26 24 4,044
ITALY BUONI POLIENNALI DEL TESORO 50000 2034/08/01 122 135 22015
ITALY BUONI POLIENNALI DEL TESORO 45000 2053/10/01 20 20 3403
ITALY BUONI POLIENNALI DEL TESORO 50000 2040/09/01 53 58 9577
ITALY BUONI POLIENNALI DEL TESORO 1.2500 2026/12/01 289 274 44,661
ITALY BUONI POLIENNALI DEL TESORO 1.7000 2051/09/01 30 18 3,019
ITALY BUONI POLIENNALI DEL TESORO 36000 2025/09/29 129 129 21,025
ITALY BUONI POLIENNALI DEL TESORO 1.7500 2024/07/01 97 9 15,675
ITALY BUONI POLIENNALI DEL TESORO 2.0500 2027/08/01 154 148 24,150
ITALY BUONI POLIENNALI DEL TESORO 0.6000 2031/08/01 48 39 6,382
ITALY BUONI POLIENNALI DEL TESORO 3.0000 2029/08/01 85 83 13,642
ITALY BUONI POLIENNALI DEL TESORO 27000 2047/03/01 55 43 7,132
ITALY BUONI POLIENNALI DEL TESORO 4.3500 2033/11/01 40 42 6,871
ITALY BUONI POLIENNALI DEL TESORO 2.2500 2036/09/01 135 113 18530
ITALY BUONI POLIENNALI DEL TESORO 24500 2033/09/01 37 33 5468

(a-—g---7435K)

[Ef§3E % | FINLAND GOVERNMENT BOND 0.5000 2028/09/15 48 43 7,070
FINLAND GOVERNMENT BOND 2.0000 2024/04/15 100 99 16,225
FINLAND GOVERNMENT BOND 26250 2042/07/04 20 18 3,043
FINLAND GOVERNMENT BOND 0.1250 2052/04/15 10 4 755

(a—g---F—ZAKU7P)

f#3F% | REPUBLIC OF AUSTRIA GOVERNMENT BOND 0.7500 2026/10/20 62 58 9,555
REPUBLIC OF AUSTRIA GOVERNMENT BOND 1.5000 2047/02/20 74 54 8910
REPUBLIC OF AUSTRIA GOVERNMENT BOND 2.9000 2033/02/20 20 20 3,255
REPUBLIC OF AUSTRIA GOVERNMENT BOND 0.0000 2030/02/20 64 54 8,350

(a—aO---Zonfth)

AR DUKE ENERGY CORP 3.3500 2034/06/15 100 97 15,820
NATIONAL GRID NORTH AMERICA INC 46680 2033/09/12 100 105 17,103
AMERICAN TOWER CORP 1.9500 2026/05/22 116 111 18,060
MORGAN STANLEY 1.8750 2027/04/27 141 134 21,829
MOODY'S CORP 1.7500 2027/03/09 328 313 50,959

/h il - - 6,506 6,113 993,856
& i - - - - 2,440,001

(1) FAGREEHNE HIROWHT % DA E QX A BELCEMLOMEC &L ) IBERE L2 b DT,
(JE2) FHT . 3FIAH O B ARG 13 U35 Co
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353 104F 1 fi 0.1000 2028/12/20 44,200 43,662
354 104 ¥ {5 0.1000 2029/03/20 6,800 6,708
130 204F [/ & 1.8000 2031/09/20 800 873
371 104 ¥ 0.4000 2033/06/20 16,000 15,582
372 104 [E {5 0.8000 2033/09/20 40,450 40,755
156 204 [E] 5 0.4000 2036/03/20 15,950 14972
157 204F [E/ {5 0.2000 2036/06/20 21,300 19429
158 204 [E/ 5 0.5000 2036/09/20 13,500 12,735
159 204 [E/ 1% 0.6000 2036/12/20 3,600 3427
160 204 =15 0.7000 2037/03/20 7.800 7491
163 204 [E/ 1% 0.6000 2037/12/20 3400 3,187
164 204 [E/ 15 0.5000 2038/03/20 1,800 1,657
165 204 [E/ 1% 0.5000 2038/06/20 3400 3117
166 204 [E] 15 0.7000 2038/09/20 7,700 7237
167 204F |2/ 1% 0.5000 2038/12/20 2,650 2409
168 204 [E] 1% 0.4000 2039/03/20 10,300 9,188
169 204 [/ % 0.3000 2039/06/20 23,300 20,359
32 304F [EI 2.3000 2040/03/20 500 574
175 204F [/ 1% 0.5000 2040/12/20 15,900 13,938
179 204F |25 0.5000 2041/12/20 43,150 37,151
37 304E [EIfH 1.9000 2042/09/20 17,950 19,340
44 3048 [E {5 1.7000 2044/09/20 7900 8,135
54 304E [EIfH 0.8000 2047/03/20 47,150 39,336
55 304F [E/ 15 0.8000 2047/06/20 2,300 1,935
56 304F [E/ 15 0.8000 2047/09/20 3,000 2516
57 304E [EIfH 0.8000 2047/12/20 11,000 9,200
58 304¢ [l {5 0.8000 2048/03/20 1,150 958
59 304¢ [l {& 0.7000 2048/06/20 5900 4,788
60 304¢ [l & 0.9000 2048/09/20 3,400 2,884
63 304¢ [l {& 0.4000 2049/06/20 6,650 4,905
65 304¢ [l {% 0.4000 2049/12/20 7.800 5712
80 304F [ i 1.8000 2053/09/20 11,000 11,085
/h il - - 449,600 419,308

G At - - 449,600 419,308

(FE) T A0 M0 e 46
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[E|&EF%: | UNITED STATES TREASURY NOTE/BOND 3.6250 2028/05/31 160 155 23,179
UNITED STATES TREASURY NOTE/BOND 4.1250 2053/08/15 50 47 7,064
UNITED STATES TREASURY NOTE/BOND 4.2500 2025/12/31 1,501 1,486 221,993
UNITED STATES TREASURY NOTE/BOND 1.7500 2041/08/15 1 0 98
UNITED STATES TREASURY NOTE/BOND 0.5000 2027/08/31 912 797 119,066
UNITED STATES TREASURY NOTE/BOND 1.1250 2028/02/29 60 52 7,898
UNITED STATES TREASURY BILL 0.0000 2024/04/04 380 379 56,601
UNITED STATES TREASURY NOTE/BOND 2.8750 2032/05/15 134 120 18,015
UNITED STATES TREASURY NOTE/BOND 4.1250 2032/11/15 230 226 33,828
UNITED STATES TREASURY NOTE/BOND 2.5000 2027/03/31 196 184 27615
FepkfE%: | BBCMS 2019-C3 A4 3.5830 2052/05/15 77 71 10,616
CITIGROUP COMMERCIAL MORTGAGE TRUST 2.8687 2056/08/10 100 88 13,151
UBS COMMERCIAL MORTGAGE TRUST 3.3952 2052/09/15 65 55 8219
BANK 2019-BNK21 2.8510 2052/10/15 90 78 11,773
CGCMT 2018-C5 AS 4.4080 2051/06/10 40 37 5,661
MORGAN STANLEY CAPITAL I 2017-HR2 3.8900 2050/12/15 55 51 7,655
MORGAN STANLEY CAPITAL I TRUST 2020-L4 2.6980 2030/02/15 90 78 11,697
MSBAM 2015-C25 B 45182 2048/10/15 30 28 4184
COMM 2014-CCRE19 MORTGAGE TRUST 4.0800 2047/08/10 53 52 7826
MORGAN STANLEY CAPITAL I TRUST 2018-L1 47087 2051/10/15 12 11 1,704
BENCHMARK 2018-B5 MORTGAGE TRUST 45697 2051/07/15 28 25 3,876
WFEFCM 2020-C56 B 3.7410 2053/06/15 12 10 1,543
(S MORTGAGE SECURITIES TRUST 2016-GS2 3.7590 2049/05/10 50 46 6,980
(CSAIL 2015-C4 COMMERCIAL MORTGAGE TRUST 3.5557 2048/11/15 52 46 6,927
(CSAIL 2019-C16 COMMERCIAL MORTGAGE TRUST 3.3290 2052/06/15 136 121 18,171
COMM 2015-CCRE27 MORTGAGE TRUST 44485 2048/10/10 36 33 4973
BANK 2019-BNK23 3.4550 2052/12/15 57 47 7,080
(CSAIL 2019-C18 COMMERCIAL MORTGAGE TRUST 39193 2052/12/15 49 40 6,117
BANK 2021-BNK33 2.8930 2064/05/15 30 24 3,047
WFEFCM 2017-C39 B 4.0250 2050/09/15 51 46 6,972
BANK 2019-BNK16 44380 2052/02/15 50 44 6,685
BBCMS 2019-C3 B 40960 2052/05/15 47 42 6,294
WEFCM 2019-C49 C 4.8660 2052/03/15 14 12 1,910
WFEFCM 2019-C50 B 4.1920 2052/05/15 47 43 6,440
COMM 2015-CCRE24 MORTGAGE TRUST 43483 2048/08/10 44 41 6,236
(CSAIL 2019-C16 COMMERCIAL MORTGAGE TRUST 42371 2052/06/15 10 8 1,247
UBS COMMERCIAL MORTGAGE TRUST 2017-C7 4.5853 2050/12/15 40 35 5,338
WFCM 2015-LC20 B 3.7190 2050/04/15 70 67 10,075
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HEPRAEES: | CSAIL 2019-C15 COMMERCIAL MORTGAGE TRUST 44757 2052/03/15 27 24 3,601
CD 2017-CD3 MORTGAGE TRUST 36310 2050/02/10 95 87 13,056
DBJPM 17-C6 MORTGAGE TRUST 3.7920 2050/06/10 33 28 4,313
CSAIL 2019-C18 COMMERCIAL MORTGAGE TRUST 35939 2052/12/15 31 26 3974
JPMCC 2017-JP5 A4 34569 2050/03/15 64 62 9,319
UMBS 30YR (REG A) 3.5000 2024/04/12 - A0 & 0
AL FLORIDA POWER & LIGHT CO 4.8000 2033/05/15 20 19 2914
AMAZON.COM INC 4.8000 2034/12/05 15 14 2.238
JPMORGAN CHASE & CO 6.0700 2027/10/22 160 163 24,341
JPMORGAN CHASE & CO 6.0870 2029/10/23 36 37 5573
WELLS FARGO & CO 6.3030 2029/10/23 13 13 2,013
ROGERS COMMUNICATIONS INC 5.3000 2034/02/15 15 14 2,202
OHIO POWER CO 5.0000 2033/06/01 18 17 2614
UNION PACIFIC CORP 2.7500 2026/03/01 69 66 9,869
JPMBB 2014-C18 A5 40793 2047/02/15 3 3 579
NORFOLK SOUTHERN CORP 2.9000 2026/06/15 15 14 2,133
COMM 2015-CCRE25 MORTGAGE TRUST 45157 2048/08/10 27 25 3,848
T-MOBILE USA INC 5.0500 2033/07/15 35 34 5,135
EDISON INTERNATIONAL 5.2500 2028/11/15 52 51 7720
SLMA 2004-A A3 5.9908 2033/06/15 45 45 6,761
MSBAM 2016-C28 A4 35440 2049/01/15 60 57 8578
(S MORTGAGE SECURITIES TRUST 2016634 36450 2049/11/10 60 55 8,287
CSAIL 2016:C5 COMMERCIAL MORTGAGE TRUST 34887 2048/11/15 17 17 2,555
CGCMT 2016-C2 A4 2.8320 2049/08/10 50 46 6,976
SLMA 2007-A A4A 5.8308 2041/12/16 30 29 4476
EQUINIX INC 3.9000 2032/04/15 20 18 2,703
SLMA 2006-A A5 5.8808 2039/06/15 63 61 9,252
SLMA 2005-B A4 59208 2039/06/15 55 53 8,035
SLMA 2006-BW A5 5.7908 2039/12/15 30 29 4414
LOWE'S COS INC 26250 2031/04/01 20 17 2,546
KLA-TENCOR CORP 4.1000 2029/03/15 22 21 3,181
CREDIT SUISSE AG/NEW YORK NY 5.0000 2027/07/09 250 247 36,925
VERIZON COMMUNICATIONS INC 4.8620 2046/08/21 16 14 2,209
CITIBANK CREDIT CARD ISSUANCE TRUST 6.2099 2029/05/14 100 100 15,073
BANK OF AMERICA CORP 5.2020 2029/04/25 33 32 4911
BANK OF AMERICA CORP 54680 2035/01/23 25 24 3723
RYDER SYSTEM INC 5.2500 2028/06/01 16 16 2,389
HAROT 20234 A3 56700 2028/06/21 32 32 4,831
HYUNDAI AUTO RECEIVABLES TRUST 2023 5.5400 2028/10/16 30 30 4524
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Fakie-S GMCAR 2024-1 A3 4.8500 2028/12/18 18 17 2,672
CARMAX AUTO OWNER TRUST 2024-1 49200 2028/10/16 24 23 3566
HAROT 2024-1 A3 52100 2028/08/15 121 121 18,092
THERMO FISHER SCIENTIFIC INC 50860 2033/08/10 23 23 3448
GOLDMAN SACHS GROUP INC/THE 6.4840 2029/10/24 131 137 20,504
BALTIMORE GAS AND ELECTRIC CO 54000 2053/06/01 19 18 2,770
CISCO SYSTEMS INC 4.9500 2031/02/26 25 25 3,735
MORGAN STANLEY 6.2960 2028/10/18 14 14 2,156
MORGAN STANLEY 54240 2034/07/21 29 28 4313
HCA INC 5.2500 2026/06/15 130 129 19,303
BANK OF AMERICA CORP 1.1970 2026/10/24 47 43 6,548
CITIGROUP INC 6.2700 2033/11/17 29 30 4,549
MORGAN STANLEY 6.4070 2029/11/01 90 94 14,045
SPRINT LLC 7.6250 2025/02/15 40 40 6,070
PECO ENERGY CO 3.9000 2048/03/01 19 15 2.279
NASDAQ INC 5.5500 2034/02/15 15 15 2,257
MORGAN STANLEY 5.4490 2029/07/20 65 65 9,764
AT&T INC 4.3000 2030/02/15 99 94 14,116
FLORIDA POWER & LIGHT CO 24500 2032/02/03 26 21 3235
ABBVIE INC 3.2000 2029/11/21 29 26 3,969
NORFOLK SOUTHERN CORP 36500 2025/08/01 72 70 10,520
PUBLIC SERVICE ELECTRIC AND GAS CO 3.1000 2032/03/15 31 26 4021
RYDER SYSTEM INC 56500 2028/03/01 14 14 2,118
SOUTHERN CALIFORNIA EDISON CO 56500 2028/10/01 42 42 6,407
NEXTERA ENERGY CAPITAL HOLDINGS INC 46250 2027/07/15 38 37 5,568
FLORIDA POWER & LIGHT CO 5.1000 2033/04/01 15 14 2.232
EVERSOURCE ENERGY 54500 2028/03/01 32 32 4807
T-MOBILE USA INC 5.7500 2034/01/15 52 53 8,005
MORGAN STANLEY 5.2500 2034/04/21 65 64 9,563
ORACLE CORPORATION 2.8750 2031/03/25 59 50 7594
GLOBAL PAYMENTS INC 1.2000 2026/03/01 51 46 7011
GOLDMAN SACHS GROUP INC/THE 4.4820 2028/08/23 52 50 7,580
BANK OF AMERICA CORP 5.0800 2027/01/20 48 47 7.123
MORGAN STANLEY 5.0500 2027/01/28 99 98 14,725
MORGAN STANLEY 51230 2029/02/01 14 13 2,078
MARSH & MCLENNAN COS INC 4.3750 2029/03/15 25 24 3,651
PACIFIC GAS AND ELECTRIC CO 6.1000 2029/01/15 26 26 3,976
NEXTERA ENERGY CAPITAL HOLDINGS INC 49000 2028/02/28 30 29 4437
ABBVIE INC 50500 2034/03/15 5 5 747
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Fakie:S ABBVIE INC 5.4000 2054/03/15 5 5 755
VERIZON COMMUNICATIONS INC 29870 2056/10/30 35 21 3,273
BROADCOM INC 4.3000 2032/11/15 35 32 4,868
GILEAD SCIENCES INC 2.8000 2050/10/01 15 9 1,443
SOUTHERN CALIFORNIA EDISON CO 5.2000 2034/06/01 15 14 2,191
AMGEN INC 5.7500 2063/03/02 17 17 2,558
SPRINT LLC 7.6250 2026/03/01 29 29 4,467
WELLS FARGO & CO 55740 2029/07/25 35 35 5,264
/N it - - 8,715 8,308 1,240,577
(H+4) TAFF- PV |THFFFv
[EfE7E % | CANADIAN GOVERNMENT BOND 1.0000 2026/09/01 70 65 7,181
CANADIAN GOVERNMENT BOND 1.7500 2053/12/01 17 11 1,296
CANADIAN GOVERNMENT BOND 2.0000 2028/06/01 110 103 11,367
CANADIAN GOVERNMENT BOND 2.0000 2051/12/01 37 27 3,039
CANADIAN GOVERNMENT BOND 2.7500 2048/12/01 80 70 7804
CANADIAN GOVERNMENT BOND 3.2500 2033/12/01 50 48 5378
CANADIAN GOVERNMENT BOND 1.5000 2024/09/01 220 216 23,892
CANADIAN GOVERNMENT BOND 1.2500 2030/06/01 98 85 9,436
/I it - - 682 629 69,397
(F—=RAB3U7) FA=ANINTFV FA=AF5) T R
[E[{&FE% | AUSTRALIA GOVERNMENT BOND 3.0000 2047/03/21 40 31 3,073
AUSTRALIA GOVERNMENT BOND 2.7500 2041/05/21 10 7 783
7N ) — - 50 39 3,856
(Y VAHR=I) Rk S % F I A
[E[f&5E % | SINGAPORE GOVERNMENT BOND 2.7500 2046/03/01 43 40 4571
SINGAPORE GOVERNMENT BOND 2.8750 2029/07/01 50 49 5518
SINGAPORE GOVERNMENT BOND 2.1250 2026/06/01 100 97 10,866
/) it - - 193 187 20,956
(4F¥UR) TR P TERE-RY R
[Ef&FE% | UNITED KINGDOM GILT 1.2500 2051/07/31 29 14 2,718
UNITED KINGDOM GILT 4.2500 2036/03/07 14 14 2,674
UNITED KINGDOM GILT 3.5000 2045/01/22 85 73 13,959
UNITED KINGDOM GILT 3.2500 2033/01/31 30 28 5,372
UNITED KINGDOM GILT 0.3750 2026/10/22 43 38 7405
UNITED KINGDOM GILT 0.8750 2029/10/22 77 65 12,395
UNITED KINGDOM GILT 1.5000 2047/07/22 50 28 5402
UNITED KINGDOM GILT 1.2500 2027/07/22 170 154 29,462
UNITED KINGDOM GILT 3.7500 2053/10/22 30 26 4,994
UNITED KINGDOM GILT 0.2500 2025/01/31 100 96 18,290
UNITED KINGDOM GILT 4.7500 2038/12/07 2 2 396
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FEff§iF% | UNITED KINGDOM GILT 45000 2042/12/07 25 25 4,774
UNITED KINGDOM GILT 45000 2034/09/07 5 5 980
UNITED KINGDOM GILT 1.2500 2041/10/22 39 23 4,556
UNITED KINGDOM GILT 1.0000 2032/01/31 206 164 31,308
UNITED KINGDOM GILT 3.2500 2044/01/22 275 229 43,702
/h i - - 1,180 990 188,395
(Fv<v—2) FFve=y U=t [F7ve=ryu-4
FEf&EE % | DENMARK GOVERNMENT BOND 0.5000 2027/11/15 400 372 8118
DENMARK GOVERNMENT BOND 45000 2039/11/15 135 167 3,655
/I il - - 535 540 11,773
/Iboz-) FI vy z=yu=% [F)h9z=y0-4
3% | NORWAY GOVERNMENT BOND 1.7500 2027/02/17 560 529 7462
/N il - - 560 529 7462
RYz—=5FV) FAY =7V p0-F [FAY2=FV-yu-F
FEfEEE%: | SWEDEN GOVERNMENT BOND 0.7500 2028/05/12 1,000 932 13424
/N il 1,000 932 13424
(XFv1) TAFVIRY [TAFYT-RY
FEfEEE% | MEXICAN BONOS 7.7500 2034/11/23 1,500 1,345 12,030
MEXICAN BONOS 10.0000 2036/11/20 200 211 1,888
MEXICAN BONOS 50000 2025/03/06 2,000 1,901 16,997
MEXICAN BONOS 7.5000 2027/06/03 1,000 943 8435
MEXICAN BONOS 85000 2029/05/31 850 824 7,367
MEXICAN BONOS 7.5000 2033/05/26 12,500 11,168 99,822
/I il - - 18,050 16,394 146,543
(=) T47v a7 ARG [T47Y a7 ART
Efi§iF% | CHINA GOVERNMENT BOND 2.7500 2029/06/15 900 918 19,024
CHINA GOVERNMENT BOND 26900 2032/08/15 200 203 4,218
CHINA GOVERNMENT BOND 3.8100 2050/09/14 200 242 5,027
CHINA GOVERNMENT BOND 24400 2027/10/15 900 905 18,756
CHINA GOVERNMENT BOND 1.9900 2025/04/09 1,900 1,900 39,367
CHINA GOVERNMENT BOND 26200 2029/09/25 400 405 8,395
CHINA GOVERNMENT BOND 24600 2026/02/15 200 201 4,168
CHINA GOVERNMENT BOND 26800 2030/05/21 2,200 2,237 46,345
CHINA GOVERNMENT BOND 27500 2032/02/17 1,300 1,328 27,529
CHINA GOVERNMENT BOND 3.3900 2050/03/16 100 113 2,346
CHINA GOVERNMENT BOND 35300 2051/10/18 500 583 12,090
CHINA GOVERNMENT BOND 2.8900 2031/11/18 300 309 6,417
CHINA GOVERNMENT BOND 2.8000 2029/03/24 400 409 8476
CHINA GOVERNMENT BOND 2.1800 2025/08/25 900 901 18,674
CHINA GOVERNMENT BOND 25000 2027/07/25 700 705 14,613
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FEffiF% | CHINA GOVERNMENT BOND 26000 2032/09/01 400 405 8,391
CHINA GOVERNMENT BOND 24800 2027/04/15 1.300 1.310 27,143
CHINA GOVERNMENT BOND 3.7200 2051/04/12 700 841 17,429
CHINA GOVERNMENT BOND 2.8500 2027/06/04 400 407 8447
CHINA GOVERNMENT BOND 26900 2026/08/12 800 809 16,771

/I il - - 14,700 15,139 313633
(R—=3VR) TH=-9 7 F-Anf [FH-7 F- A0

f&&F% | REPUBLIC OF POLAND GOVERNMENT BOND 0.7500 2025/04/25 290 276 10461
REPUBLIC OF POLAND GOVERNMENT BOND 2.7500 2029/10/25 120 105 3994
REPUBLIC OF POLAND GOVERNMENT BOND 25000 2027/07/25 270 248 9,382

/N il - - 680 631 23838
@a-g---7A4IL3UR) Fa—u Fa—mu

EfiiF% | IRELAND GOVERNMENT BOND 20000 2045/02/18 5 4 680
IRELAND GOVERNMENT BOND 1.1000 2029/05/15 92 85 13,845
IRELAND GOVERNMENT BOND 1.5000 2050/05/15 5 3 580
IRELAND GOVERNMENT BOND 0.4000 2035/05/15 50 38 6,256

(a—g---#A5%)

[ f#3F% | NETHERLANDS GOVERNMENT BOND 0.7500 2028/07/15 80 73 12,024
NETHERLANDS GOVERNMENT BOND 0.5000 2040/01/15 45 31 5,180
NETHERLANDS GOVERNMENT BOND 2.7500 2047/01/15 55 54 8912
NETHERLANDS GOVERNMENT BOND 0.5000 2026/07/15 53 50 8174
NETHERLANDS GOVERNMENT BOND 20000 2024/07/15 48 47 7759
NETHERLANDS GOVERNMENT BOND 40000 2037/01/15 43 48 7.892
NETHERLANDS GOVERNMENT BOND 0.0000 2030/07/15 50 42 6,903
NETHERLANDS GOVERNMENT BOND 0.0000 2031/07/15 30 24 4033

g S SARTORIUS FINANCE BV 45000 2032/09/14 100 104 17,064

(a—0a---RJLF¥E-)

FEIf%5E % | KINGDOM OF BELGIUM GOVERNMENT BOND 1.6000 2047/06/22 29 20 3407
KINGDOM OF BELGIUM GOVERNMENT BOND 0.0000 2031/10/22 100 81 13,186
KINGDOM OF BELGIUM GOVERNMENT BOND 0.9000 2029/06/22 60 54 8904
KINGDOM OF BELGIUM GOVERNMENT BOND 1.4500 2037/06/22 130 106 17,369
KINGDOM OF BELGIUM GOVERNMENT BOND 0.8000 2027/06/22 17 15 2,504
KINGDOM OF BELGIUM GOVERNMENT BOND 0.0000 2027/10/22 50 45 7372
KINGDOM OF BELGIUM GOVERNMENT BOND 2.1500 2066/06/22 40 30 4,926

a-—o---735V2A)

[ f#3F2% | FRENCH REPUBLIC GOVERNMENT BOND OAT 1.5000 2050/05/25 100 69 11235
FRENCH REPUBLIC GOVERNMENT BOND OAT 3.0000 2033/05/25 20 20 3201
FRENCH REPUBLIC GOVERNMENT BOND AT 45000 2041/04/25 206 242 39,355
FRENCH REPUBLIC GOVERNMENT BOND OAT 40000 2060/04/25 70 80 13,027
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[Ef#3F2% | FRENCH REPUBLIC GOVERNMENT BOND OAT 0.0000 2025/02/25 467 451 73475
FRENCH REPUBLIC GOVERNMENT BOND OAT 3.2500 2045/05/25 10 10 1,627
FRENCH REPUBLIC GOVERNMENT BOND QAT 0.7500 2028/11/25 1 0 148
FRENCH REPUBLIC GOVERNMENT BOND OAT 0.0000 2031/11/25 109 88 14,380
FRENCH REPUBLIC GOVERNMENT BOND OAT 2.7500 2029/02/25 40 40 6,505
FRENCH REPUBLIC GOVERNMENT BOND QAT 0.7500 2052/05/25 70 37 6,175
FRENCH REPUBLIC GOVERNMENT BOND OAT 0.0000 2029/11/25 288 247 40,222
FRENCH REPUBLIC GOVERNMENT BOND OAT 0.0000 2027/02/25 120 110 17976
FRENCH REPUBLIC GOVERNMENT BOND QAT 1.2500 2036/05/25 20 16 2,673
FRENCH REPUBLIC GOVERNMENT BOND OAT 0.5000 2029/05/25 20 17 2,907
FRENCH REPUBLIC GOVERNMENT BOND OAT 1.0000 2027/05/25 264 249 40,581
FRENCH REPUBLIC GOVERNMENT BOND QAT 0.0000 2024/03/25 48 48 7,953

AL BPCE SA 35000 2028/01/25 100 99 16,249
a-—o---rqv)

f&EF% | BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 1.2500 2048/08/15 37 28 4581
BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0.5000 2027/08/15 228 212 34,598
BUNDESSCHATZANWEISUNGEN 0.4000 2024/09/13 133 130 21,277
BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0.0000 2036/05/15 10 7 1,200
BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 26000 2033/08/15 159 161 26,223
BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 2.5000 2046/08/15 68 66 10,863
BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 4.2500 2039/07/04 25 30 4901
BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0.0000 2030/08/15 159 136 22,235
BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 1.8000 2053/08/15 279 234 38,163
BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0.0000 2029/08/15 21 18 3,002
BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0.0000 2031/08/15 316 265 43,201
BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0.0000 2052/08/15 159 78 12,682

A% VOLKSWAGEN LEASING GMBH 47500 2031/09/25 60 63 10,244
a-—g:---ZARqV)

[Ef#3F% | SPAIN GOVERNMENT BOND 2.9000 2046/10/31 80 70 11,437
SPAIN GOVERNMENT BOND 1.4000 2028/07/30 75 70 11,446
SPAIN GOVERNMENT BOND 25500 2032/10/31 240 229 37373
SPAIN GOVERNMENT BOND 1.4000 2028/04/30 257 241 39,326
SPAIN GOVERNMENT BOND 1.8500 2035/07/30 30 25 4207
SPAIN GOVERNMENT BOND 3.4500 2066/07/30 15 13 2.233
SPAIN GOVERNMENT BOND 4.2000 2037/01/31 73 79 12,847
SPAIN GOVERNMENT BOND 1.2000 2040/10/31 28 19 3,195
SPAIN GOVERNMENT BOND 0.2500 2024,/07/30 189 186 30,328
SPAIN GOVERNMENT BOND 5.1500 2044/10/31 95 115 18,705
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a-—-g---74v5VR)
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(2—0---Z0ith)
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JPMORGAN CHASE & CO 44570 2031/11/13 100 104 16,984
BG ENERGY CAPITAL PLC 2.2500 2029/11/21 100 93 15219
BARCLAYS PLC 49180 2030/08/08 100 103 16,869
NATIONAL GRID NORTH AMERICA INC 46680 2033/09/12 100 105 17,103
AMERICAN TOWER CORP 1.9500 2026/05/22 135 129 21,018
MORGAN STANLEY 1.8750 2027/04/27 115 109 17,804
MOODY'S CORP 1.7500 2027/03/09 272 259 42,258
/I il - - 8,996 8,297 1,348,992
& il - - - - 3,388,850

(E1) FIRSE AT BIR ORI % HATE QX E BETEHAR M L ) IBRE L2 DT,
(G 2) HM 3P O HALAW 5 Co

_36_



TR 202445 3 H18H

1
770y 7 0=NFEET 7 v (BN VBY)

(2) SEWHE | D SRR AR

5 0 X
. g e W i W g T W
T T
US5YR NOTE (CBT) JUN 24 429 -
51 | US 2YR NOTE (CBT) JUN 24 - 61
US 10YR NOTE FUTURE JUN 24 - 147
US LONG BOND FUTURE JUN 24 88 -
US 10YR ULTRA FUTURE JUN 24 152 -
US ULTRA BOND(CBT) FUTURE JUN 24 189 -
CAD 10YR BOND FUTURE JUN 24 13 -
AUST 10YR BOND FUTURE JUN 24 33 -
SHORT EURO-BTP FU JUN 24 17 -
EURO-BTP FUTURE JUN 24 - 19
EURO-OAT FUTURE JUN 24 41 -
EURO-BOBL FUTURE JUN 24 - 38
EURO-BUND FUTURE JUN 24 42 -
EURO-BUXL 30Y BND JUN 24 - 04
FED FUND 30DAY MAR 24 - 235
ICE 3MTH SONIA FU DEC 24 226 -

(1) AR EANE IR OWHT % H AT E QX A AT AL OMEC L ) IBRE L2 b DT,
(JE2) FHLFO L RMBIILIET,

(3) A7 v 7G|
T H

=
&
i [

B
oWk B B ¥ W 5 Ay

() HAARWMIIYIE T,

_37_



THEAEEE 202445 3 H18H
e ———

TIv sy TV FEHRT 7V RBEANY YHY)

OEERR
WX EEFREDER 20244F 3 H18 1 B
B i} ES
2 H ¥ W W T %
+M %
T—=WVEF- Ry FxHF =T 7 FBEAYIDHD) 123,891 100.0
I - 3 - o - v z o fu 0 0.0
B 5 it W B 123891 1000

(E1) 7=V F-RYF-I¥F—T7 Y FBBEAY VHD)ITBWT BHPIRICB I 24 MR (3615306T 1) 0 3% % A5 5 PE A4
(4,203719F FI) (2§ 2 L =R13.86.0% T¥ o

(JE2) SV WK ORI % A3 O % B FAE 78 BAIS O M & D FEIRIT L 725 O THRE L — M 1K v =149.32H, 1
AFEF=11025M, 1+ —=A+F ) 7 FIV=9795M, 1 ¥ ¥ AF—)- F=11155M, 1 #E-K > F=19013M,. 1 7> <—7 -
70 —4=2180M. 1/ VY x—-7u0—%=1408M. 1 AV =7 - 70—+ =1440H, 1 ¥ 2-Xy =893, 147 a7 A
Roe=20711. 1877 %5 F=79%M, 1K -7 F-XaF=37771, 1 =—u =16258/"1 T3,

(JE3) FHF OB ARMIILIET,

BEE. 8E. XS KUBEMEADIRNR

SR DI

20244 3 H18H F120234£ 9 H20H #20244 3 H18H
DI H ETE. S IH H 2 L)
(A) & I3 123,891,386 (A E i ff %5 T EHE&B 1,664,168
. e ¢ H % 2,050,996
bk X W 123,891,030 5% B M| o 386828
(B) § & OB & A 591,469
A A & 356 (C)% # 18 # S(A+B) 1,072,699
(B) & & 591,825 D)F 8 # M 18 &% & 21,866,817
7 g o (BE)EMERXT=EERE £ 7,237,160
RonORoW & 396 (W Y % M 4 # ( 24,232,789)
OB I 591469 (F& H O3 & MM &) (£16,995,629)
(C)M & & # #|A-B) 123299561 (F) & §(C+D+E) £.13556,958
. XROH BB S E(F) 213,556,958
7 * 136,856,519 BOE RO R 4 4 7.237,160
b/ I = R A 13,556,958 (B M 5 M % #) (24,250,047)
s Ge H M| % M % 4 (A17,012,887)
DT # # # O A 136,856,519 PO A Y § 341017
1 /A0O= b E#E(HEE(C. /D) 9,009 MO OB % & 29,138,165
< e > (1) $AEOWILO A iFEHE EHRE 3R DR 212 &
3 A 146,599.85811] 2LORERET.
SR B B T A 8414,28411] (1 2) $AEOWILO h O EZEHMIEE 2125 FEHIMI T 2 2B
e — SRR TE AR 18,157,623 SR G CHRRLTHY 25,

(VE 3) HEEORIOH TG FCEHLES L ILBMEFLOR. B
R L TARDEHRE T T,

(1 4) BHRBEEORERETLMEOEFRRIRD 2 HER O 4
NI~ AR T 2720 ET 2B L L CRCH MM O
A5 EF LTV B HIF. 126822H T,

_38_



THREEFE 20244 3 A18H
e
TIv sy TV FEHRT 7V RBEANY YHY)

| L))
VOGRS RESE TR E T L,
(78) £E50MIRTSEIIRIC BT 2 B PR % OB 24 25003 (1,114,559 ) | B 2 3 e ONHb R $H 4l 3 7% o A Al GE 2558 B S48 4% (0 1) L IN2E
# 4x (M FIE 2 50 B S AR A 24 40D (0 1) DGR A 45 45 (2 o U 3 45 4x) (24,250,047 1) | 45 B #E A A 37 4% (7,229,488 ) 12 & 1) | 43 Bic kf
SNAR1332594,09410 & % ) F L7225, Bl &AM K EE - B 2 R L 4 Id o2 REabe T L. a BEREICO &
FLCEGI&RE ARG EH—0OEHE L TVwE T3,

_39_



BPEIETE 20244 3 A15H
.
T=VERYFvF =T 7V BBy VEL/ BEAY VD)

E A ®& & &

— 5261 - UHH 202448 3 A15H
RIHEIIH (20234F 3 H16 H ~20244F 3 H15H)

D=L R-RY R-ITF=T 7Y F(BEBENY IBEUL/BENYIHD)

X [TI99 27097 -J=VFEET 7V FAEBNYy DL/ ANy VD) IPHMANTY L BHRERET
OWRHEHIFFELIM (3 AISH) T o & o TUHHIREEILOEHRNICOE T LTI ERTOFEIM (i) T
H 520245 3 HIGHBEOHNEZ M2 LTE Y T35

Y77 Y FOMAMAMIKRD LB Y T,
ok 5 H 3 A15H (5HI)

U i N R 55 B o [ 4 45 % O S AR IS L BRI O E R B
+

BRI 2 S 2 TV 9

2OE O N B 5 B R O 5 2 OIS ARSI E L 9
B GO RRD | 2 MERE S B & OB R PRIMERE S & 2 A E970) O
il A il FR FEIL M PERFD30% LT & LE T,

SRR EANDOIE R G IIHIRZ 7T T A

_40_



20244F 3 A15H

G

BB RS

BEAvIHD

; ) v VHY)
VRABANyYRL /BBy Y
SRV FevH—T 7 v R (B

TV F-RYFv

120

BHEAYIEL

120

A15H)
16H~20244 3
BREDHRICDUVT(5526H1: 2023 3 H

WA O E 4

A6 N I » ow‘%ﬁ HUW(EMM%%
TRl LB S S I N3 a0 " 0
APHELSS [ty L 3¢ NO= R RS i, LKLY
EREN @é_mmmtﬁ@@ﬁsﬁwQMTcgm e e
S > ﬁ%ﬁ‘mnﬁﬁ%%??:nzmﬁi ) 1 zTﬁQﬁ:@,
5 & &%%Wﬁ%%%ﬁbﬁﬂ%%véWO%ww ieh= Nl i
m S < ZooEe o~ @Pﬁﬁ/‘lk.‘mu\ o= e X,MNWV&J//
m X ﬁmm%@wmsnmﬁﬁxﬁmWWMEum e CEEY A
' N V/Tkﬂ,‘/w/ﬁﬁGéiﬁfﬁ j{wm%ﬁz‘ ‘A\FO*LJ\N \TAﬁAﬁoAJ/Hv?:‘T
m B gl wn%w;xﬁn@écafﬁim haks NSk gt
" 250 ﬁM%@uga@Hmﬂ@éy%xfwruﬁ VUMY Exa
! 15v= D,QM%&%%6B8@mmNMﬁ%/\ﬁMmﬂ 2107 WM&/WM%
" TEE g B e g = TRCH RUNDE
| 2= mw5§MMHW4Ft@ﬁtﬁﬁwgﬁnﬁ €203 ERLSEED
" %u.M o o%iWTVIIIvQ \Lmﬁm%iﬂw%ﬁ#uu%w\ RPN WK.L %TM,W
| So  Ddpag SEEVhgE suEX I S8RE
_ = TR IRAE Y g SNV H LN T oy PRENm 23 SPAPCT
" o EE mn%ﬁaﬁﬁmﬁmeEtﬁﬁﬁow%ﬁ %%%ﬂwg YR
N 13, shﬁﬁ#%tﬁﬂtL*EiL VRS EEROHY AR
) =~ émgmpkm%bhu*, A %\Lﬁaﬂw,rw‘ es HHRIMR mm.:/%%.ﬂm,é&
g g/ o EQ RN RS B | o) BEF R Doy SIS
=CN Py Qe R e N non IS o mET O
i , RO 2 ik WBIEN o SBEANIE S aifaal
B nienie st iEten o O REED "eT3
! > IB% K e 1672 % o e =
_ ; ] o=¢ WMMH%Cﬂm%HMiWM®%7L/§$ Y
= S =3 SMHW ,&gmwmoow»\.ﬂ.@#/ B . Y oD
H — = ~ . S ldi/@..w
RN - ﬁwwﬁﬁy_ﬁwa
SEmRGeRE WOH R QE ryr=mSy
+4 E j ~— &ww..wa/m%»ﬂhh @:I.Aﬁb{l‘mi‘i N ¢ J
S % gEomEE SEeRErEE ﬁﬂ%émf7%@ﬁymwm
= X e ) [F] 3 m m i K BT R & )< ;
« | = ﬁ.ﬁ& " Xﬁ@* b M;ﬂ.}/.7br_‘.7'/ ST R
I v i i o RV ISS & SN B A ORWD
: " ~ 20 () 39 — Oy ) DR G R NSO N S PN =y S 0
! H S B WMT%% — m 1»;@&*:@“@;% Q) . .w.m_wa.M —_
' ' = n =7 R R TRZ
S B fegstes S2EERiiRE Shas
P fn EeTome o By | DRy CERES N smaEe B
L ghlges O BELONIE 7%%5umm5ﬁ*ma%w
m i i ﬂfﬁ %7)%%_ (@] Vklh@i §{.,+N¢L ‘/hvewv@LanWEuthe% LB ES
oo = o A NI ﬁkﬁ%% RS ER SIS PmEY-
P == @7 T~ ! ~ K By DX TR 2SS
" " e = m NE }LAi/ -3z ) Eﬁ_ﬁmﬁiﬁ% =
L e NI N SER 2 B 0nais
P 5h .h%y%bvy Q JM%Méxmﬁﬁ W%L&7kWHft&§ﬁm
N N2CTEN . Dot S w%%wwmmg>ba%am
R EES X =g Mt%mm%%mf%% :w%ﬂmﬁﬁ,\mm%mm
m ; + PG : 3 2 HInER 2 ) ) du RN W80
N | R Sl AxTERRsXOnse 0
= ; m wry o e Fn . On o T UMy \)4%,&%_%( 45
2 8 | = I eéfwfi% = ,ww%yié‘/ﬁ?
| | S BN +n o ) s} o 2 g ,
B L 2= Lt e %Eﬁﬂw%m?ﬁm@u NN
_ . : BMH) mmﬁf+1vu6}4i DK u\fRﬁ%mﬁ.mi,ﬂ .,v,
g8 2I°8 BWEnE Tas 08V &
2 8 = CSER O HEH |

- 41 -



20244F 3 A15H

it
T=VERYFvF =T 7V BBy VEL/ BEAY VD)

ELi

BB RS

B S mE ARERSNFEELCRY ] UUEY S SWIEITY o KKK QKL Emavs ASK
_vﬁv%?%@ﬁtaim®fﬁﬁﬁ 2R Qwiv%tt ?&aﬁé#oiMﬁ% S
6;K_K\m%&3>@7%%mxa BESSQ oi67%:L fﬁWFtFiﬂK}% TR
H?Mbb&b@@R_U%:%%Ko # o R LL:y§5i wﬁiyvaTﬁW% y%%
REBATGVEER AN ) PRESE G R s ST AR TR RN
OVsi ) aiE SMEoEhEy Dm0 o EVeonREpA NNON ONET R T
FhEuooawE T pandons ahary  Tloget MEKEXKSDECE B
B D me R CERNG U GoBRE UNhocgy wf¥Ens afEoe EeEd
DN B D TIVER VN Y Sin S BaR0b oW A JUNZIDIRw g Tem )
%?:%/%/%% ') A= RERT Y o BaWVOZ 0 S aRIVRSHLERN T
ATRE) E Rt mteous sEmety Bhs 40T hEQUEINTESE  NEE
mODC R B RERVE S8 0l LN B DSl (FEIRELTO0H SNERS
M TR S eI ba o 08 T ey HXIS TS L BEUT ARERE  ANERVE
M TEDRRRR SRS GOty Suthame s N1 e ] eERmSTOEO0 ol oee
Sl RE LR R on PEE RSV NURAY  nEBUNER oS el o) | gD R
Al A EENNE VO S ema by S LS A SW S x &Y The B2 g OEw il Ees
L BRU L g S )RR oo Omn 0 0 v QY | EImeT BR (BT e0po] gihigel
Nz OEEO R SR AR ORENVUAEREE AP 0D0E VREE) ATEEMEY YNEDT
UJ@@Q_%u%%EﬁﬁU%omﬁab%x¥_%b AL mY S ORDL LG TR [IREAS
REREDA AU | SVEREAZ Ot hEEsipal EREE Seokiy B3
NEAW AR M S Bam T USEHE | AN OBEY y QRETI0™T  LEEEL 2 Kikm (o A
LIEINX A NN VEIEE | SR ATADN | OWERD ERNLEM D EREEE SR By W (%
| (Ko m By | ORBERRSENY o | RESHYE | SHVEQURE HHRv virmorie NDTS =
2 SAVAAMERLZOCEEHAIRRL EQOEVY HeersEkipin  REEQMVMEKE YV (T
SoEPLE ar B @ SRMWSEKOS N 5 ORH E R GREED ) S (ROREKITE N B
WERDHES (RO A SHEEAR Pagh  STEIRIDMLMS S MVEIHME AR
NEBERE L QRHIE SE - SVER XU IRE S VE Y L U # U
$EUORS U S EoepR s N FOEE oI inS SRR R OR B RS
IV o B S T3 r0 A4 N0 30 06 N QL&%L%@#%E%?@C%ﬁvL¢$QT
mEQRURERER S NEVLBMIBL T TLER O E S o T U S v
a0 ) OBN IR IR G KRG Rt S QI T HRES TR, RLO0HE | SinE
: S %&ﬁ%lb@ﬁf% ST .

WA oS i R :
D5 e SRR AR U ER NS e GRS
36 i O NZ= X A4 Banh &4
S ﬂhw&m ﬁ/u#.é?)ﬂv?é%P%K&ﬁma SESIEN
SURFE M o e FUmoHm®ase, Kz
SR GO | Ptk ) QT Eri
LiAD:I.%w»LL PRy~ mﬂun./wv\ M. \/ﬂ 14 uIl
ReeER@lo soQInRRHcw] o9 7g  wears
mE RS RM SN R SN A, B e oR
2O RS : ,
gL (AR E LR Sk WIGTES AT D%
S PR EUE Ry SE KR D R oy
T@@TWLB%:&%:_K\$CTm®U e
E o¥ L HOL ) IR @ER SE R
TN RN
ﬂSbH%ﬁtﬂfno%x%\%kﬂﬁﬁ% ®
R L ERON LIS MmO &K M
SHCWBEI 0o IRO—ELUMET VvV

— )& =

BT ok N SKE sue N EORn i

XN o (B S ) ST RA RS

KM%xb§fW%ﬁ HoN SOV RERE
= :

3 o > ¥R X

em iR n TR R e G 0R TR N
%wﬂ/ﬁuﬂﬁ@? F= OKE%%HtﬁﬁEKii
IR § £ R ERER S B S o S
o Q KENIRANEE 0 OEBIN K EI W E L H s

_42_



20244F 3 A15H

it

an

BB RS

T=VERYFvF =T 7V BBy VEL/ BEAY VD)

| By Rai=REleER EORS-HUSMOHE OHIR (K RIERNEIRK L L4 %&ﬁ@
RGEEOR)  SRIWEIRES: BAeUSRQECRE (EHIKT + N HEWEGLm R U4 S =
B SERHyy  HNPEIEO0L LR NS0 UHE RN v AITATITS o Sk > B
hf%ﬁ.%,ﬁ.i PSSR RV ERIKRS JéAﬁ%ﬂ%F% OROREN 5,7 7 SR
RORRERY  LROESE|VP 2N RSRESNEEE Dag (K@i 5w gy
bSEHED  RUUEEEC ) P RRNE SOFDRORSIEL TR P gt s =55
DOSAOWUE RSN o AN @ ﬂwaE7LTi#fﬁ%$oﬁmﬂmﬂ%LﬁkE HYOR
B, REES  REEEELX SN S h RO SERRE M UNERERE e Q¥up
WeroAme @ OELEUKY pEond gEasEEEemB N Ok b e s R-4o
mOROT CECERERER  OF R0 JEKEMEE Ny i B Ok S =
AUSEETE GRS SRFERE alUnbaeecBESEECR | OB TR Bo0S | mRE
SOL 0 o QERERKEL B0 O b bR CEEE koo GgRRRT) gEgK
SmAESTE SR cow ! RO L Bp R RREEUIR (W—eg gl 5 gom®
9 Sm R oo 0 BRpe ! B~ BN

N % =824 Y ST NSRS RO A NUEO BT (B SIS G E D, 4 DEX
PSS N T P R o= Sl i N
BIamlET APZanrVome  SHEKCESRLGRV = S ekeRERROY Al AY24aD
< »° f By = i m }m\I/ = AD S R
AP RED IR NV | :*,ﬂ&uwﬁ%ﬁﬂ%ﬁ:7Aﬁ2%fﬂnﬂmmroﬁro.ﬂ% DOy ISR
PNNCEROSs PEBECHOLMO0 ZOAUE CURaEOAE- waNmans uETEms pEEY S
HNNERAE  #HREE um R SE D Ms_hﬁwﬁmc%b4%tmmwwv_ JUPEOS ekt )
HNNGPHE  HREEE RN ) DO L \Db%$%é%EF&®$LP&%xkﬂ‘A:ﬂM7TT H Az A )
YUY A REHE ZEZHNUEROFEN ROKSEWAIEYUME VI NI NENLH T AT RES 0
OBEERES Y SESEN HREUY oQR{/EFERISRUESNOFENIMNLIAEX STty MDEE
ENKEO—~S VS OEREN R SR/IEQREE T UNSPE LT R N QU DROMLK KESR vV UmiE

k-l

>hux ~ A EiR D, R ﬁU%ﬁMUWETt&%lTTI&?@@@@ AT
AR H o DESODEREHREE R o NE, SRS VEN SR T S0 BE N E
By . N % y%%ﬂ%bﬁﬂ%%ﬁ %%;#¢Ckﬁ%é@ﬁL£%L%M%Eﬂ%Li%
NN _ — ;4?;%»%D;)$Aﬁmmﬂ%w ﬂ”ﬂwﬁﬂm(%%%_m*tmﬁmﬁiaﬂuwmtAﬁBt&h/ﬁu
0505 5 @ ImEnEnioEcd SEUESSdEeliRRolMiEaesesoo
s _ O SCRECURREER By 0 ERESEAIL S g g iR e 8
*.;}H/I..O < , E- Wﬁt%ﬁﬁ)”k»/ﬁﬁ* && o) Utﬁt%*inﬂ/ %Oﬁ%*#”% inﬂm%ﬁﬂm
Ly FEE S N ¥  ERSEROENSAY SETVORUMGEIREE QE TR el
eS| N B R Eg ST 0 02 omiT DU RE (0 Ky 0 S i TR
N2 =l m ﬂ 8 @&%T%OWO%Fw ﬁt%h@%%%N%b&%%%K%mﬁ@%mlﬁﬂ
REES R Nt L S B og AW EREDEN HETR e NG a8
NFRwn 3 & w/ f m E,ﬂmﬁll(\\, q @lmw:t %Dﬂm@&*ﬁ%”**mbﬁﬂbﬁ%”\ %m&icw.ﬁ
LS00 B % 2 O et il mNS B Cam BEE e RO S Tk 0 B
B g JES . - A0 OGIER TR = i.ﬂ~7n.FuL|_O = :‘lm}\,ﬁ iemmv.aﬂz o= A~
> S N & m 4 = P =ORP_ L=y WO L& MIDEL
FEIR & B0 N o0 sTaan ety PRNSEER e TR 2ol R E il
Nao ) BE OB ) HNReEdnSer RISnE CnaE¥iir DR IR UokenT
ﬁ@?& e XooR %mﬁﬁt%ﬁv%,%%:Wﬂ MhL%WﬁM%%iMivﬂﬂimﬂUﬁ#%%#W
s E KB K> = Glleenon Do 0er CnmiTincLasS npdnns | Bnten®
Swp D v B OmpsmsseEs S oEs SRmE s 060 LAk Sen SEr s
= > =z R 4 R 1o 82 45T 1) & SEVE
(50 el pE m BRI S R L Bar RN S e
_”/i.:‘/mu HK Hxex FHIK KRR R ABKREE DU o KR SRR VERIC \W.WwP\mﬁu.m >0 | KBS RS
v = TT TIT77T KMV #-2E0) SHEMEREMNE v o QRENERR B DM R KRR a4V

_43_



20244F 3 A15H

T=VERYFvF =T 7V BBy VEL/ BEAY VD)

AN Y
Ju

it

ELi

BB RS

L BFT
FELF
X TAAE

PIFTIZECBI

-

DT TH—N— x (
DV TR, BB 2 0 i

-

{

ik L JE

R

71— T

53

o

e N
4 £
S

W 45
N
g
’) =
.,,/;ux
o
XU

R

Re

FPOOHBHED
N RS T35 3R ]

e
-

DKL VERKIRE ASX ASX A
¥ (ERUERRE [EN QN e
N QER S &-r i VY VA, &
R RSO | NER NS 3y
& 58T 5 RN AINo B
y%WﬁLthﬁ + -
N R 0N I8 flnEs Sy
mY VEEmIX 0 BREL By EE =0
y%%@f%%mxb ZBEES GRS
REEHNRIE T MNEER Ng=D
NEERERT LN L SINERS REAR T
whPoRgElEIE ANECE Nged By
%ﬂ%E%W%ﬁU@ wl e |eex <87
@ Sa BT ﬁ@%ww WMM@ RN
Al — = == S —~ e‘
uﬁamﬁﬁ%Mﬁw QLEQY Lghg™ )ﬁuw
VRE motmove Ja#by Nap) KLY
DERE TR s fiEQAS Eoal BE
REESUMROKE (g2 g E KECE
UEEER LRV Moy Sy E%f%
. EEEECEEETG W, b, RELE
NOESRBIREER e ADN S DTS Fﬁ*?
- RHAEARSHSUUE IV (= Vv Y= D707

THERE R S8 5 /1= EE 0 1) - iR B0 4 O o0 e 1) [E]

SRHE ) RETNLRLRVDNEo Qo) g SRR

RSB UIE o R-941 R o EIRESS IR EN KK 04K

SEETeRE T S ol iU NERRVERYE oy

k@ﬂtTE?ﬁ%KEﬁ%ﬁﬁﬂ%ET%éﬁ%fﬁﬁmo
DY HSL0RIE SREA I BT EDIRHO Sk S
LS EVED P TREUGEE S 5 RERo AR (THREN D
2 0 R QRN EEI o B 0 O R EHEEHE D IE
ﬁm%%ﬂuﬁimv%ﬁafuﬁﬁuﬂﬁﬁb%m£miz
Amuaon¥one ol oXoER M Sy
=X RE oo E M Y G S HEER VRSN EE R
HREy S &K IR g Ogg Lo K H R
SE b O L SRRTELg n R HBRIR S | R
RS AW 2 |0 Syt BRI O EE L SR
DHIRTS | DETC o iy SEb s OSk D ' BT
#Xzﬁ.ﬁ;@ﬂt&kc‘/mﬂk” \ﬁ*kbmﬁnﬂn%@,ﬁlﬂaﬁf

BN O e B RER ) W T | a5
/I Eﬁk%/«ﬁ
/{

%4%i%y1t%£%t%tﬁttﬁWf%EH&

vat‘h%n 5&;&1‘3»& ORIk oﬁxﬁmmf A WSP=nt
DERNIRENRIU Y OESHIZRIC 0 o ik P oIS
e | PR SRS IRQRE TR 205
o8 (RERREEMO QI-EWEHIEIH-9 L W E UK T
e e Do E o R KVl #ORE O EFmEVS

IR—bk A VFICDNT

(FEYAFAER)

KRS | NEREEN
NS, IR RNHERH QL m
NIR TR AEE QR
7Ef@%ww*%$i\_
-~ \\gm:ni_ MVnm‘Vﬂ),V
N RE O BN SR o
AR 0w X N ik
U,T,_T:n/ e
CE-Avg ~ J,/E#I
.EJM‘.T{\. .“/%V/i.ﬁl { ’
s 0 S me m RS HR Sy
@w@%?%??ﬂ@%f.@ﬁ
b s | PSP
mA A e o4 —_—
$ *&ﬁﬁé lﬁibﬁklﬂw
MR g hreH Y S0
R SHL
PR SPER S
%&ﬁwyﬂ®ﬁﬁf*ﬁ
SEL | EHRE TR
NI TN N R Qg
NS EANERHES
UNRR{SEXNBEBRE
NQUT Qo E Ay
N BT ERA N £ & -2 KA

j,

LS

N

EREDOF T
*3 5 H )%

,

Just

KREKFIE D) =T ORI a= T
LR AES

SEOERLEHICOWNT

> H U QB TR
DR N REMBRSE
e m IO
WagE=RE( SN

NS

‘/__
Bw
ﬁ~ﬂ—714;t
i

-
i)

o %

V¥

io‘b_)‘%z—i@
T2

BB ZAT) AT,
QICAEEL F L7024 1R

4

-

&

e LRI
ADoK

2 b= 3Dt —IN—

AN
Z

DRI I E S N R

%

z
i
L
)io

0 20244F-|

oA &
L7
U LR BT

-

2 IT— 3 g Rl
L2/

T

et
A = A = CERSE 76

KBS QIM L QR HEEIE T {Usy
u%%%%%ékﬁﬁﬁbtﬁfuy
P awg QLR | w62 5 0 |
EIX N LA ¢ 9sQERT 5 @it LN
Ko mid v N AT | SRR

s
SN VONBRTRWRW IR F

DWVTIE. &R D

BRIND 72 L —3 a v
WK TR — N —

v &F

_44_



BIE(EEC 202448 3 A15H

L.
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L E | FTS Db R
1 2 i Al \ /\ N
N trroratinen) | B R o | e |y g g
W W o [ MoK E |1 = ALATEHS | LA
B % % B %
R % % % % % % HIH
2249 (20204 3 H16H) 18,607 2.0 43278 2.7 — 95.6 13.1 AN 28 4,769
23419 (20214E 3 H15H) 19,858 6.7 453.23 4.7 — 96.8 13.1 AH7.6 4,415
243 (20224 3 A15H) 19,683 A 09 451.01 A 05 — 96.3 9.7 AN 27 3,604
254 (20234 3 H15H) 19,791 0.5 454.35 0.7 — 97.7 6.5 29 3,046
2648 (20244E 3 H15H) 22,070 115 504.49 11.0 — 94.3 20.6 AN 14 2,923

(1) FEEfAL 154D, -

(F2) PRAGHA LRSS PR PAIMEE SR 2 35 5 % 90

(H3) AHAGHALRIIIIRFORNEEEIEIA T IEA,

(TE4) BRI = IR - SERE IR, )

(5) FTSE#REMA >~ 7 v 2 2 L 13 FTSE Fixed Income LLCIZ & ) 8 S i, it 3 2H 0 W BT O RA LS & £ 115 O Wl 4
INFEFIG L 7268554 ~ T v 7 2ATY[AHEBUIFTSE Fixed Income LLCOAIMMETH 0 FEEUCBI T 2 T X TOHEFIIFTSE Fixed
Income LLC2A LTV 9,
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3HE 19,876 0.4 45547 0.2 — 98.0 194 AN04
4 XK 20,015 1.1 459.83 1.2 - 989 20.9 AVAL
5 HEK 20,434 32 471.07 3.7 — 96.4 18.9 AN3.6
6 HAE 21,159 6.9 487.09 7.2 — 96.8 23.0 A(.1
7HE 20,683 45 475.81 4.7 — 98.6 19.0 Al4
S HE 21,133 6.8 486.67 7.1 — 99.5 36.8 N2
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10H % 20,712 4.7 47798 5.2 — 98.3 18.8 0.9
113K 21516 8.7 496.52 9.3 - 98.0 23.7 0.8
12H K 21,660 9.4 494.12 8.8 — 98.6 22.1 3.1
20244 1 A% 21,988 11.1 504.27 11.0 - 95.1 28.2 AN37
2 HE 22,235 12.3 510.22 12.3 - 94.6 28.7 29
(1 *)
20244 3 H15H 22,070 11.5 504.49 11.0 — 94.3 20.6 ANl4
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BIE(EEC 202448 3 A15H

L.
TV FRY Few =T 7 Y F(BHEAY YR L)

WEEFFTEM (20234 3 H16H A 520244E 3 H15H £ )
AR

0 ff e ft

& i & W 2 i & W
TH TH
UNITED STATES TREASURY NOTE/BOND 325% 2024/08/31 422,230 | UNITED STATES TREASURY NOTE/BOND 325% 2024/08/31 683,935
UNITED KINGDOM GILT 0.125% 2026/01/30 227,896 | UNITED KINGDOM GILT 0125% 2026/01/30 232,856
UNITED STATES TREASURY NOTE/BOND 5% 2025/08/31 201,292 | UNITED STATES TREASURY NOTE/BOND 15% 2024/02/29 221,979
UMBS 30YR TBA (REG A) 35% 2023/08/14 142,045 | UNITED STATES TREASURY NOTE/BOND 2.25% 2024/03/31 214,987
UMBS 30YR TBA (REG A) 6% 2023/09/14 137,478 | UNITED STATES TREASURY NOTE/BOND 5% 2025/08/31 196,314
UMBS 30YR TBA (REG A) 6% 2023/11/13 135,643 | UNITED STATES TREASURY NOTE/BOND 3% 2024/06/30 146,063
UMBS 30YR TBA (REG A) 4.5% 2024/02/13 135357 | UMBS 30YR TBA (REG A) 35% 2023/08/14 144,029
UNITED STATES TREASURY BILL 2024/04/04 131,135 | UMBS 30YR TBA (REG A) 6% 2023/09/14 138,518
433 24F [ 124,888 | UMBS 30YR TBA (REG A) 4.5% 2024/02/13 135,277
UMBS 30YR TBA (REG A) 45% 2024/01/16 120553 | UMBS 30YR TBA (REG A) 6% 2023/11/13 135,242
(JE1) SFEZE LS R TF2REIR T EEA)
(HE2) HAARMIUIET,
WA BEOHRH
(1) 246
(A) FEEUH AR

@ EPORIE) At

B i ES
X 5 N o % |5 b BBk oA W OM O oM A K E
M o4 FH|RF M ZH | ML A Mo PITHLA LR 5413U‘J: 2 4 L E|2 4k
TH TH % % % % %
B BE 343,000 325,025 11.1 - 8.7 0.6 1.8
& it 343,000 325,025 11.1 - 8.7 0.6 1.8

(JE 1) MG M ERFUI TS 5 5O B &,
(FE2) FAT . 3FAGAR O BRI I3 U35 Co
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X N N i fiff #H « |9 HBB# B A7 ) B B0 AL A B S
B & B g | R o |0 | PR [ 520 e | 2 4 DLE | 2 5
Tk P | TkR-Fu TH % % % % %
VA 6,187 5,896 876,158 30.0 - 18.6 5.8 5.6
FAFTFNV | AT FV
7 + 4 445 408 44,831 15 - 05 04 0.7
Fr=AbINTFV | FA=ARFYT bW
F—ANFVT 65 59 5816 0.2 - 0.1 - 0.1
FY7HR=Ve bW | Ty RN F
YU H KR = 130 125 14,003 0.5 - 0.1 0.3 -
FHE-R N | FHEE-KSF
4 ¥ 9y A 818 704 133416 46 - 29 0.7 0.9
Frve=p =4 | $7v3-0p0-4%
T X = 7 270 335 7,269 0.2 - 0.2 - -
FIvgz=pu=i | F)hyz=pu-4
J VT oz — 630 602 8,460 0.3 - - - 0.3
FAyz=Frpu-+ | FAYz=Fveu-+
AT =TV 570 532 7,638 0.3 - - 0.3 -
FAXYIRY | FAFVIRY
X F ¥ oo 13,500 12,288 109,330 3.7 - 31 0.6 -
Tr7vaT \RL | 4737 AKX
i 10,500 10,827 223,231 7.6 - 44 1.3 19
TR=7 7 ¥ X0f \TF-F 7§ A0f
K =7 ¥ F 370 326 12,285 04 - 0.1 0.3 0.0
2 Fr—u Fa1—u
TANVT VK 113 102 16,521 0.6 - 0.6 - -
* 7 v 5 390 396 64,025 2.2 - 14 0.5 0.3
N ) F — 303 266 43,078 15 - 13 0.2 -
7 9 v A 1,089 1,030 166,648 5.7 - 20 19 1.7
1 KAy 1,380 1,221 197,496 6.8 - 6.8 - -
A R A v 727 718 116,227 4.0 - 2.1 19 -
4 % )7 1,320 1,267 204,915 7.0 - 34 2.3 12
RN 178 166 26,952 09 - 0.1 0.2 0.6
- F—AMYT 220 188 30,436 1.0 - 0.7 0.3 -
z O b 785 761 123,188 4.2 - 1.1 31 -
/h it 6,506 6,120 989,491 33.9 - 195 105 38
& 7 - - 2,431,932 83.2 - 49.7 20.2 134
(1) BERBESEL WK OKH % DA E O ERBEETEAGOMEIZ L ) BERFE LT,
(A 2) LA, MG ERFIT T 2 MO E &
(FE3) A FFAA o AL R WY T,
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BEEFt 20244 3 A15H
.
T— VR F-=F =770 F(ABEAY IRL)
(B) EHHH BN (M8 51 #4751
O  EWN R At

ki 1 R = fif & 4 A H BMOm & # 1 |
(EMEEES) % TH TH

447 24F I 0.0050 2025/04/01 29,050 29,034
146 54 [ 0.1000 2025/12/20 24,450 24,426
163 54 [ fig 0.4000 2028/09/20 16,500 16,532
356 104F [ f# 0.1000 2029/09/20 36,100 35,506
370 1047 =% 0.5000 2033/03/20 5550 5453
372 104 [ {5 0.8000 2033/09/20 16,650 16,731
373 1047 5 & 0.6000 2033/12/20 11,600 11,405
158 204F [E] % 0.5000 2036/09/20 9.250 8,697
160 204 [ & 0.7000 2037/03/20 20,000 19,144
161 204 [ & 0.6000 2037/06/20 8,200 7721
27 304 [ {5 2.5000 2037/09/20 8450 9934
163 204 [ & 0.6000 2037/12/20 8,000 7472
165 204 [ & 0.5000 2038/06/20 8,800 8,040
32 3048 [l & 2.3000 2040/03/20 4,550 5,207
177 204 12 0.4000 2041/06/20 11,050 9,383
37 304¢ [l {& 1.9000 2042/09/20 27,200 29,156
54 304¢ [l {& 0.8000 2047/03/20 48,950 41,086
56 304F [l {% 0.8000 2047709720 2,500 2,083
58 304 [l & 0.8000 2048/03/20 3,750 3,105
59 304 [l & 0.7000 2048/06/20 6,850 5521
61 304F [ & 0.7000 2048/12/20 5,000 3,996
2 404 =% 2.2000 2049/03/20 100 110
63 304F [ & 0.4000 2049/06/20 10,200 7467
65 304F [ & 0.4000 2049/12/20 8950 6,504
80 304F [ i 1.8000 2053/09/20 11,300 11,300

/I Al - - 343,000 325,025

& Gl - - 343,000 325,025

(V) T A0 M0 1 046
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BIE(EEC 202448 3 A15H

L.
TV FRY Few =T 7 Y F(BHEAY YR L)

@ HhE GMEE) KAt

F it 7
, - -
O #h Ui O R | HREAH | HEIRN &R R | BRRNAR

(ZXUH) % THk-Fn| Tk-Fu TH

FE#%3F5 | UNITED STATES TREASURY NOTE/BOND 46250 2026/02/28 210 209 31,162

UNITED STATES TREASURY BILL 0.0000 2024/04/04 650 648 96,301

UNITED STATES TREASURY NOTE/BOND 28750 2032/05/15 552 497 73,966

UNITED STATES TREASURY NOTE/BOND 3.3750 2033/05/15 435 404 60,096

UNITED STATES TREASURY NOTE/BOND 40000 2029/01/31 200 197 29,314

UNITED STATES TREASURY NOTE/BOND 47500 2053/11/15 20 21 3123

UNITED STATES TREASURY NOTE/BOND 41250 2032/11/15 120 118 17,593

UNITED STATES TREASURY NOTE/BOND 1.6250 2031/05/15 98 81 12,183

UNITED STATES TREASURY NOTE/BOND 41250 2027/10/31 35 34 5,148

UNITED STATES TREASURY NOTE/BOND 1.5000 2030/02/15 89 76 11,301

iM% | PARK AVENUE TRUST 2017-245P 36574 2037/06/05 100 87 13,059

CITIGROUP COMMERCIAL MORTGAGE TRUST 28687 2056/08/10 100 88 13,110

UBS COMMERCIAL MORTGAGE TRUST 3.3952 2052/09/15 65 55 8193

BANK 2019-BNK21 28510 2052/10/15 70 61 9,128

CGCMT 2018-C5 AS 44080 2051/06/10 30 28 4,231

MORGAN STANLEY CAPITAL I 2017-HR2 3.8900 2050/12/15 40 37 5548

MORGAN STANLEY CAPITAL I TRUST 2020-L4 26980 2030/02/15 69 60 8939

MSBAM 2015-C25 B 45172 2048/10/15 20 18 2,776

COMM 2014-CCRE19 MORTGAGE TRUST 40800 2047/08/10 39 39 5836

MORGAN STANLEY CAPITAL I TRUST 2018L1 47088 2051/10/15 10 9 1,358

BENCHMARK 2018-B5 MORTGAGE TRUST 45697 2051/07/15 20 18 2722

WFEFCM 2020-C56 B 37410 2053/06/15 10 8 1,281

(S MORTGAGE SECURITIES TRUST 2016-GS2 3.7590 2049/05/10 35 32 4,866

CSAIL 201504 COMMERCIAL MORTGAGE TRUST 35554 2048/11/15 37 33 4,907

CSAIL 2019:C16 COMMERCIAL MORTGAGE TRUST 3.3290 2052/06/15 9 86 12,785

COMM 2015-CCRE27 MORTGAGE TRUST 44485 2048/10/10 25 23 3437

BANK 2019-BNK23 34550 2052/12/15 40 33 4,952

CSAIL 20118 COMMERCIAL MORTGAGE TRUST 39194 2052/12/15 34 28 4,230

BANK 2021-BNK33 2.8930 2064/05/15 20 16 2423

WFCM 2017-C39 B 40250 2050/09/15 37 33 5,040

BANK 2019-BNK16 44380 2052/02/15 36 32 4,797

BBCMS 2019-C3 B 40960 2052/05/15 31 27 4,138

WFCM 2019-C49 C 4.8660 2052/03/15 17 15 2311

WFCM 2019-C50 B 41920 2052/05/15 41 37 5,599

COMM 2015-CCRE24 MORTGAGE TRUST 4.3483 2048/08/10 25 23 3527

UBS COMMERCIAL MORTGAGE TRUST 2017-C7 45853 2050/12/15 30 26 3,990

WFCM 2015-LC20 B 3.7190 2050/04/15 50 48 7,161

CSALL 2019-C15 COMMERCIAL MORTGAGE TRUST 44757 2052/03/15 20 17 2,658

CD 2017-CD3 MORTGAGE TRUST 36310 2050/02/10 63 58 8625

DBJPM 17-C6 MORTGAGE TRUST 3.7920 2050/06/10 21 18 2,734

CSALL 2019-C18 COMMERCIAL MORTGAGE TRUST 35939 2052/12/15 20 17 2,556

UMBS 30YR (REG A) 35000 2024/04/12 - 0 0

A FLORIDA POWER & LIGHT CO 4.8000 2033/05/15 17 16 2467

JPMORGAN CHASE & CO 6.0700 2027/10/22 9 97 14,537

JPMORGAN CHASE & CO 6.0870 2029/10/23 9 9 1,386
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i s i FORCE | MREH | BEEE [ T
FXUR) % TR Fv | TR FL T
AR WELLS FARGO & CO 6.3030 2029/10/23 30 31 4,629
OHIO POWER CO 5.0000 2033/06/01 13 12 1,882
UNION PACIFIC CORP 2.7500 2026/03/01 48 45 6.829
JPMBB 2014-C18 A5 4.0793 2047/02/15 3 3 526
NORFOLK SOUTHERN CORP 2.9000 2026/06/15 10 9 1416
T-MOBILE USA INC 5.2000 2033/01/15 10 9 1477
COMM 2015-CCRE25 MORTGAGE TRUST 45157 2048/08/10 18 17 2,553
T-MOBILE USA INC 5.0500 2033/07/15 26 25 3783
EDISON INTERNATIONAL 5.2500 2028/11/15 32 31 4,734
SMB PRIVATE EDUCATION LOAN TRUST 20188 6.1521 2037/01/15 32 32 4810
SLMA 2004-A A3 6.0462 2033/06/15 12 12 1,887
MSBAM 2016-C28 A4 3.5440 2049/01/15 50 47 7117
BXP TRUST 2017-GM 34248 2039/06/13 30 26 3950
GS MORTGAGE SECURITIES TRUST 2016-GS4 3.6450 2049/11/10 40 37 5503
CSALL 2016:C5 COMMERCIAL MORTGAGE TRUST 34887 2048/11/15 15 15 2,273
CGCMT 2016-C2 A4 2.8320 2049/08/10 40 37 5,559
EQUINIX INC 3.9000 2032/04/15 17 15 2292
SLMA 2006-A A5 5.9362 2039/06/15 66 65 9,662
SLMA 2006-B A5 59162 2039/12/15 30 29 4,359
SLMA 2005-B A4 59762 2039/06/15 44 43 6,445
LOWE'S COS INC 2.6250 2031/04/01 20 17 2,529
KLA-TENCOR CORP 4.1000 2029/03/15 10 9 1441
CREDIT SUISSE AG/NEW YORK NY 5.0000 2027/07/09 250 247 36,800
VERIZON COMMUNICATIONS INC 4.8620 2046/08/21 11 10 1,509
CITIBANK CREDIT CARD ISSUANCE TRUST 6.2099 2029/05/14 100 100 15,000
BANK OF AMERICA CORP 5.2020 2029/04/25 23 22 3410
BANK OF AMERICA CORP 54680 2035/01/23 15 14 2,226
RYDER SYSTEM INC 5.2500 2028/06/01 14 14 2,084
HAROT 2023-4 A3 5.6700 2028/06/21 23 23 3458
HYUNDAI AUTO RECEIVABLES TRUST 2023-C 5.5400 2028/10/16 22 22 3304
GMCAR 2024-1 A3 4.8500 2028/12/18 13 12 1,922
CARMAX AUTO OWNER TRUST 2024-1 4.9200 2028/10/16 17 16 2516
HAROT 2024-1 A3 5.2100 2028/08/15 83 83 12,360
TOYOTA MOTOR CREDIT CORP 4.8000 2034/01/05 17 16 2,464
THERMO FISHER SCIENTIFIC INC 5.0860 2033/08/10 17 17 2535
GOLDMAN SACHS GROUP INC/THE 6.4840 2029/10/24 98 102 15,286
CISCO SYSTEMS INC 49500 2031/02/26 20 20 2974
HCA INC 5.2500 2025/04/15 72 71 10,654
MORGAN STANLEY 54240 2034/07/21 38 37 5,626
HCA INC 5.2500 2026/06/15 82 81 12,117
PACIFIC GAS AND ELECTRIC CO 4.2000 2029/03/01 10 9 1,401
BANK OF AMERICA CORP 1.1970 2026/10/24 33 30 4,577
CITIGROUP INC 6.2700 2033/11/17 18 18 2815
ORACLE CORP 6.1500 2029/11/09 43 45 6,699
GILEAD SCIENCES INC 5.5500 2053/10/15 12 12 1,817
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LS JPMORGAN CHASE & CO 2.9500 2026/10/01 12 11 1,695
MORGAN STANLEY 6.4070 2029/11/01 9 9 1401
MORGAN STANLEY 6.6270 2034/11/01 17 18 2747
SPRINT LLC 76250 2025/02/15 27 27 4,061
UNION PACIFIC CORP 3.2500 2025/08/15 13 12 1,881
PECO ENERGY CO 3.9000 2048/03/01 14 11 1,670
NASDAQ INC 5.5500 2034/02/15 13 13 1,949
MORGAN STANLEY 54490 2029/07/20 54 54 8,082
AT&T INC 4.3000 2030/02/15 68 64 9,657
FLORIDA POWER & LIGHT CO 24500 2032/02/03 23 19 23851
ABBVIE INC 3.2000 2029/11/21 14 12 1,910
COMCAST CORP 34000 2046/07/15 14 10 1526
BANK OF AMERICA CORP 32480 2027/10/21 12 11 1,688
NORFOLK SOUTHERN CORP 36500 2025/08/01 53 51 7,708
PUBLIC SERVICE ELECTRIC AND GAS CO 3.1000 2032/03/15 19 16 2457
RYDER SYSTEM INC 56500 2028/03/01 8 8 1,205
SOUTHERN CALIFORNIA EDISON CO 5.6500 2028/10/01 36 36 5473
BANK OF AMERICA CORP 3.3840 2026/04/02 11 10 1,596
NEXTERA ENERGY CAPITAL HOLDINGS INC 4.6250 2027/07/15 11 10 1,606
FLORIDA POWER & LIGHT CO 5.1000 2033/04/01 13 12 1,930
EVERSOURCE ENERGY 54500 2028/03/01 23 23 3440
ROGERS COMMUNICATIONS INC 38000 2032/03/15 12 10 1,588
T-MOBILE USA INC 5.7500 2034/01/15 23 23 3529
GLOBAL PAYMENTS INC 2.1500 2027/01/15 11 10 1,498
MORGAN STANLEY 5.2500 2034/04/21 11 10 1,613
BANK OF AMERICA CORP 39740 2030/02/07 11 10 1,545
GOLDMAN SACHS GROUP INC/THE 44820 2028/08/23 10 9 1451
BANK OF AMERICA CORP 5.0800 2027/01/20 34 33 5,029
MORGAN STANLEY 5.0500 2027/01/28 10 9 1481
MARSH & MCLENNAN COS INC 43750 2029/03/15 14 13 2,036
GOLDMAN SACHS GROUP INC/THE 26150 2032/04/22 16 13 1,983
AMAZON.COM INC 36000 2032/04/13 11 10 1,508
PACIFIC GAS AND ELECTRIC CO 6.1000 2029/01/15 14 14 2,131
NEXTERA ENERGY CAPITAL HOLDINGS INC 4.9000 2028/02/28 32 31 4,715
ABBVIE INC 5.0500 2034/03/15 5 5 744
ABBVIE INC 54000 2054/03/15 5 5 751
BROADCOM INC 4.3000 2032/11/15 25 23 3464
SOUTHERN CALIFORNIA EDISON CO 5.2000 2034/06/01 15 14 2,182
AMGEN INC 5.7500 2063/03/02 9 9 1,347
SPRINT LLC 76250 2026/03/01 32 33 4,910
WELLS FARGO & CO 55740 2029/07/25 9 9 1,349
N i - - 6,187 5,896 876,158
(H+%) THFF RN [THFT R
&% | CANADIAN GOVERNMENT BOND 1.2500 2025/03/01 192 186 20,421
CANADIAN GOVERNMENT BOND 2.7500 2055/12/01 20 17 1,920
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(H+%) % FhFy-FV FAFT R T-H
FEfEE% | CANADIAN GOVERNMENT BOND 2.0000 2051/12/01 64 47 5,235
CANADIAN GOVERNMENT BOND 2.7500 2027/09/01 100 9 10,630
CANADIAN GOVERNMENT BOND 1.2500 2030/06/01 69 60 6,622
N i - - 445 408 44,831
(F—=RAF3U7) TA=AbF)T KN [FA=Ab5)7
FEfEEE% | AUSTRALIA GOVERNMENT BOND 3.0000 2047/03/21 25 19 1,936
AUSTRALIA GOVERNMENT BOND 0.2500 2024/11/21 30 29 2,852
AUSTRALIA GOVERNMENT BOND 47500 2054/06/21 10 10 1,027
/N Hi - - 65 59 5316
(& vAHKR=IL) Ty R b [y v E=N b
[EfiiE % | SINGAPORE GOVERNMENT BOND 2.7500 2046/03/01 40 38 4,247
SINGAPORE GOVERNMENT BOND 2.1250 2026/06/01 90 87 9,756
N Hi - - 130 125 14,003
(FUR) TR ¥ T%EE- R F
[Ef#iF% | UNITED KINGDOM GILT 1.6250 2028/10/22 126 113 21535
UNITED KINGDOM GILT 35000 2045/01/22 8 6 1,309
UNITED KINGDOM GILT 3.2500 2033/01/31 43 40 7673
UNITED KINGDOM GILT 0.1250 2026/01/30 12 11 2,102
UNITED KINGDOM GILT 0.2500 2025/01/31 134 128 24,396
UNITED KINGDOM GILT 0.5000 2061/10/22 40 12 2,292
UNITED KINGDOM GILT 1.6250 2054/10/22 13 7 1,352
UNITED KINGDOM GILT 45000 2042/12/07 144 144 27422
UNITED KINGDOM GILT 0.8750 2033/07/31 122 92 17,427
UNITED KINGDOM GILT 3.2500 2044/01/22 176 147 27,902
/I Hi - - 818 704 133416
(Fv<w—2) TFve=yyu-% [F7Fre=spu-4
[Ef%3F % | DENMARK GOVERNMENT BOND 45000 2039/11/15 270 335 7,269
N Hi - - 270 335 7,269
JIvoxz—) TI Wy z=yu=% [F) by z=pu-3
EfiiF% | NORWAY GOVERNMENT BOND 1.5000 2026/02/19 630 602 8,460
N Hi - - 630 602 8,460
RYT—=5V) FAY =7V p0-F [FAY2=FV-yu-F
Efi§iF% | SWEDEN GOVERNMENT BOND 0.7500 2028/05/12 570 532 7638
N Hi - - 570 532 7638
(AFv10) TAFYVIRY [TAFVTRY
FEfgaE% | MEXICAN BONOS 10.0000 2036/11/20 500 529 4,708
MEXICAN BONOS 7.5000 2027/06/03 2,100 1,984 17,652
MEXICAN BONOS 85000 2038/11/18 400 374 3,333
MEXICAN BONOS 7.5000 2033/05/26 10,500 9,400 83,634
/I Hi - - 13,500 12,288 109,330
(=) T47va7 AR [T47va7 AR
[Ef#iF% | CHINA GOVERNMENT BOND 2.8000 2030/03/25 300 307 6,334
CHINA GOVERNMENT BOND 2.7600 2032/05/15 800 819 16,398
CHINA GOVERNMENT BOND 2.7500 2029/06/15 900 918 18,943
CHINA GOVERNMENT BOND 3.8100 2050/09/14 200 242 5,008
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[EffiF% | CHINA GOVERNMENT BOND 1.9900 2025/04/09 1,400 1,400 28,872
CHINA GOVERNMENT BOND 26200 2029/09/25 400 405 8,366
CHINA GOVERNMENT BOND 26800 2030/05/21 1,100 1,119 23071
CHINA GOVERNMENT BOND 35300 2051/10/18 500 583 12,040
CHINA GOVERNMENT BOND 2.3700 2027/01/20 300 301 6,207
CHINA GOVERNMENT BOND 30100 2028/05/13 500 515 10,619
CHINA GOVERNMENT BOND 2.9000 2026/05/05 300 304 6.283
CHINA GOVERNMENT BOND 2.6000 2032/09/01 500 506 10,440
CHINA GOVERNMENT BOND 2.7900 2029/12/15 900 921 18,997
CHINA GOVERNMENT BOND 3.3200 2052/04/15 200 225 4,649
CHINA GOVERNMENT BOND 24800 2027/04/15 400 403 8312
CHINA GOVERNMENT BOND 29100 2028/10/14 300 308 6,357
CHINA GOVERNMENT BOND 3.7200 2051/04/12 200 240 4,957
CHINA GOVERNMENT BOND 2.2400 2025/05/25 1,300 1,303 26,870
/I i - - 10,500 10,827 223,231
(R—32K) TH-57FA0f [FH-57F-A0F
f&&F% | REPUBLIC OF POLAND GOVERNMENT BOND 0.7500 2025/04/25 20 19 717
REPUBLIC OF POLAND GOVERNMENT BOND 25000 2027/07/25 250 229 8636
REPUBLIC OF POLAND GOVERNMENT BOND 1.2500 2030/10/25 100 77 2931
/I i - - 370 326 12,285
a-—g---74I35UR) Ja2—u Ta—n
EffiF% | IRELAND GOVERNMENT BOND 2.0000 2045/02/18 7 5 947
IRELAND GOVERNMENT BOND 1.7000 2037/05/15 31 26 4,335
IRELAND GOVERNMENT BOND 1.1000 2029/05/15 75 69 11,238
a-—g---#5v%)
f%3F% | NETHERLANDS GOVERNMENT BOND 2.7500 2047/01/15 36 35 5,799
NETHERLANDS GOVERNMENT BOND 0.5000 2026/07/15 91 86 13961
NETHERLANDS GOVERNMENT BOND 2.0000 2024/07/15 55 54 83841
NETHERLANDS GOVERNMENT BOND 40000 2037/01/15 69 77 12,605
NETHERLANDS GOVERNMENT BOND 0.0000 2030/07/15 19 16 2611
NETHERLANDS GOVERNMENT BOND 25000 2030/01/15 20 19 3212
AR SARTORIUS FINANCE BV 45000 2032/09/14 100 105 16,993
a-—o---X)b¥-)
[ f#3F% | KINGDOM OF BELGIUM GOVERNMENT BOND 1.0000 2026/06/22 38 36 5,890
KINGDOM OF BELGIUM GOVERNMENT BOND 0.9000 2029/06/22 115 105 16,992
KINGDOM OF BELGIUM GOVERNMENT BOND 14500 2037/06/22 91 75 12,164
KINGDOM OF BELGIUM GOVERNMENT BOND 2.1500 2066/06/22 39 29 4,764
KINGDOM OF BELGIUM GOVERNMENT BOND 3.0000 2033/06/22 20 20 3,266
(a—g---7352RK)
[E/f#3F% | FRENCH REPUBLIC GOVERNMENT BOND QAT 1.7500 2066/05/25 20 13 2187
FRENCH REPUBLIC GOVERNMENT BOND QAT 1.5000 2050/05/25 132 91 14,742
FRENCH REPUBLIC GOVERNMENT BOND OAT 45000 2041/04/25 22 25 4,180
FRENCH REPUBLIC GOVERNMENT BOND QAT 0.0000 2026/02/25 224 211 34,202
FRENCH REPUBLIC GOVERNMENT BOND OAT 3.2500 2045/05/25 140 140 22,664
FRENCH REPUBLIC GOVERNMENT BOND QAT 2.7500 2029/02/25 350 350 56,670
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[#f%3F % | FRENCH REPUBLIC GOVERNMENT BOND 0AT 47500 2035/04/25 14 16 2,647
FRENCH REPUBLIC GOVERNMENT BOND OAT 35000 2033/11/25 40 42 6,806
FRENCH REPUBLIC GOVERNMENT BOND QAT 1.2500 2036/05/25 45 37 5,986
FRENCH REPUBLIC GOVERNMENT BOND 0AT 0.0000 2024/03/25 102 102 16,560
(a—0O---rRqvw)
f83F % | BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 1.2500 2048/08/15 198 151 24,485
BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 25000 2046/08/15 103 101 16,377
BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 4.2500 2039/07/04 2 2 390
BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 1.7000 2032/08/15 438 415 67,214
BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 25000 2054/08/15 30 29 4770
BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0.0000 2050/08/15 50 25 4,179
BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 1.8000 2053/08/15 187 157 25458
BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0.0000 2029/08/15 312 274 44,400
HAE S VOLKSWAGEN LEASING GMBH 47500 2031/09/25 60 63 10,219
(a—0ag---ARAY)
[EfEE % | SPAIN GOVERNMENT BOND 35500 2033/10/31 20 20 3,331
SPAIN GOVERNMENT BOND 2.9000 2046/10/31 6 5 855
SPAIN GOVERNMENT BOND 2.8000 2026/05/31 133 132 21,374
SPAIN GOVERNMENT BOND 1.4000 2028/07/30 20 18 3,039
SPAIN GOVERNMENT BOND 25500 2032/10/31 110 105 17,069
SPAIN GOVERNMENT BOND 1.4000 2028/04/30 205 193 31,234
SPAIN GOVERNMENT BOND 1.8500 2035/07/30 40 34 5,588
SPAIN GOVERNMENT BOND 34500 2066/07/30 45 41 6,677
SPAIN GOVERNMENT BOND 4.2000 2037/01/31 95 103 16,656
SPAIN GOVERNMENT BOND 5.1500 2044/10/31 53 64 10,400
a-g---4vU7)
f83F% | ITALY BUONI POLIENNALI DEL TESORO 3.8500 2049/09/01 26 24 4,034
ITALY BUONI POLIENNALI DEL TESORO 5.0000 2034/08/01 122 135 21,957
ITALY BUONI POLIENNALI DEL TESORO 45000 2053/10/01 20 20 3,394
ITALY BUONI POLIENNALI DEL TESORO 5.0000 2040/09/01 53 59 9557
ITALY BUONI POLIENNALI DEL TESORO 1.2500 2026/12/01 289 275 44,496
ITALY BUONI POLIENNALI DEL TESORO 1.7000 2051/09/01 30 18 3014
ITALY BUONI POLIENNALI DEL TESORO 36000 2025/09/29 129 129 20,923
ITALY BUONI POLIENNALI DEL TESORO 1.7500 2024/07/01 97 9 15,589
ITALY BUONI POLIENNALI DEL TESORO 2.0500 2027/08/01 154 148 24,067
ITALY BUONI POLIENNALI DEL TESORO 0.6000 2031/08/01 48 39 6,367
ITALY BUONI POLIENNALI DEL TESORO 3.0000 2029/08/01 85 84 13,600
ITALY BUONI POLIENNALI DEL TESORO 2.7000 2047/03/01 55 44 7,116
ITALY BUONI POLIENNALI DEL TESORO 4.3500 2033/11/01 40 42 6,853
ITALY BUONI POLIENNALI DEL TESORO 2.2500 2036/09/01 135 114 18487
ITALY BUONI POLIENNALI DEL TESORO 24500 2033/09/01 37 33 5454
(a—g---7435K)
FEfEE % | FINLAND GOVERNMENT BOND 0.5000 2028/09/15 48 43 7,038
FINLAND GOVERNMENT BOND 2.0000 2024/04/15 100 99 16,134
FINLAND GOVERNMENT BOND 26250 2042/07/04 20 18 3,029
FINLAND GOVERNMENT BOND 0.1250 2052/04/15 10 4 751
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[IfiE7E % | REPUBLIC OF AUSTRIA GOVERNMENTBOND | 07500 | 2026/10/20 62 58 9,507
REPUBLIC OF AUSTRIA GOVERNMENT BOND 15000 | 2047/02/20 74 54 8,873
REPUBLIC OF AUSTRIA GOVERNMENT BOND |~ 29000 | 2033/02/20 20 20 3242
REPUBLIC OF AUSTRIA GOVERNMENT BOND | 0.0000 | 2030/02/20 64 54 8813

(2—0O-- - Z0fth)

#f%% | DUKE ENERGY CORP 38500 | 2034/06/15 100 97 15738
NATIONAL GRID NORTH AMERICAINC |~ 46680 | 2033/09/12 100 105 17,022
AMERICAN TOWER CORP 19500 | 2026/05/22 116 111 17,968
MORGAN STANLEY 18750 | 2027/04/27 141 134 21,767
MOODY'S CORP 17500 | 2027/03/09 328 313 50,692

N il - - 6,506 6,120 989,491
& il - - - - | 2431932

(E1) HEBSTEHE R OWHE 2 DA E O & BEREMGOMEC L ) BERE LD TT,
(7 2) Ff. 3 AR O BARIG I3 9035 Co
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T T
o US5YR NOTE (CBT) JUN 24 380 -
US 2YR NOTE (CBT) JUN 24 151 -
US 10YR NOTE FUTURE JUN 24 - 49
US LONG BOND FUTURE JUN 24 17 -
US 10YR ULTRA FUTURE JUN 24 - 67
US ULTRA BOND(CBT) FUTURE JUN 24 169 -
CAD 10YR BOND FUTURE JUN 24 13 -
AUST 10YR BOND FUTURE MAR 24 22 -
AUST 3YR BOND FUTURE MAR 24 10 -
EURO-SCHATZ FUTURE JUN 24 17 -
EURO-OAT FUTURE JUN 24 41 -
EURO-BOBL FUTURE JUN 24 - 19
EURO-BUND FUTURE JUN 24 - 21
EURO-BUXL 30Y BND JUN 24 - 04
=] FED FUND 30DAY MAR 24 - 175
ICE 3MTH SONIA FU DEC 24 135 -

(1) FAGRSE AT IR O W% H AT E QX A AT AL OMEC L ) IBRE L2 b DT,
(JE2) HARMIIET,

(3) A7 v 7G|
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#)5E H s H UG T DR T 05 D 2 B3, #5288 Sz a4 #9 E S0 (R 78 @ 1) #9880 (S2Ud BT 105 | illiA%
(L= F)IZB LT PwC Japanf BREAEEARE NICHA 2 Z30 L H RN AEH LS A A5 L 72 BSB89
F8H4460[ $ B A5 R0 S OB NS B U B 08 B oE OAMiAG 35 DAL IAR B B B S M ThisE B IS 5 545
SHNIED GRS R L L CAR SN TREBSAMEEEZATL VI, i

gﬁ%ﬁﬁﬂféiﬁa‘%ﬁ%ﬁﬁﬁm~%ﬁmi 7 &\ F 72 Al o B PR R A BRI D W TIRGE AR 3R IE T 5 b
o) =3 5
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OEERR
WX E(EFREDER 20244F 3 H15H B
2 1 S
5 H R I £
+M %

% # i 2,770,169 90.7

2 — L - wm — v % oz 0 285577 93

B 3,055,746 1000

(JE1) BHRIZBT B IMUREE R (2547.807 T M) O A AZFH HEARA (3,055,746 T-H) I3 3 5 [h513.834% T3

([ 2) SMERE L RO 2 b AT O3 A BEFEEAMG O MM X D BERA L2 b O TTMEL — Mid, 1K Fv=14859H, 1
AFFTFV=10978M, 1 A=A T 7 FV=97621. 1 ¥ Y AH—)v- Fb=11118M, 1 #E-K > F=180301. 1 7> ~=—7 -
70 —4=2168M. 1/ VY x—-70—%=1403[, 1 AT = =7 - 70—+ =143, 1 AF 2 2- XY =88, 1+7 a7 A
RIt=2061M. 187 7Y A7 > F=792M, 1K —-F > F-XuF=3759[, 1 21— =161.68[T7,

(JE3) FHIAO BAARBHILIET,

BEE.BE. A KUEEMBEOIRT WS DIR
20244F 3 H15H BifE F120234 3 H16H 20244 3 H15H
IH H S IH H B ]
(A) & B 5,344,809,327H (A) B =] & 1R oy 85,909,379
a— V- 8a - v % 161,327,584 = B F) = 81,728,602
,i\f tt 15 R AR 2,770,169,305 2 o M W B 4% 4,180,777
koo A & 2.370,043.284 COEREEERE-E: 301,763611
i} EiN # H 3,952,961 s - o
®OAEGEGE R & 19757873 - T B A 10127507
(B) & & 2421647 189 (C)5% ¥ W 5] & 8 #| 4 45694246
e M % % G 13211238 ‘?é g: f‘; L s
* EiN 4 2407,754,779 e
kB W OB & 571,172 Mz o f# ®/ M A 264980
o Mt ok I OEH M 110,000 (E) H#EmS(A+B+C+D) 339,328,941
(C)# & E # #|A-B) 2,923,162,138 (F)El M ® & 8 & & 1507,081,915
9E & 1.324.466.089 G)® ¥ = B #m £| 4 742236931
/I R T 1,598,696,049 HEMERXREER & 494,522,124
D)ZT & # £ 0O #= 1,324,466,0891 ()& Sf(E+F+G+H) 1,598,696,049
1 FOYDE#EMEE(C /D) 22,070 ROHE BB =) 1,598,696,049
<JERLFIEH> (E 1) HEEOIRDL O o CH Al FIE S50 B 2% S O SIS | 148 1 &
W CAH 1,539,230,730H WROFMIPL R I D D2 ERTT,
BB e 2 AR 418,779,973H (£ 2) HIEORW O CEINMEFEEHIE S & B IE TR B
Hrp— SRR TE AR 633,544,614 RELITROEFHE VT T,
(£ 3) DR O TR ZEIHIE 4 & TP EIER OB iR 4
WRIZBITF B ITCADHR LIARDOEREE VN E T,
7T 0097 T=N FEET 7Y F Ay Yk L) 542,677,052
JDFU—=WVR-KVF-77 Y F(BBEAyVRL) 781,789,037H
it 1,324,466,0891]
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OBEMEEDHER
B=E 5 HDERRE
R (P S L E R
1 2 i Al \ /\ N
A S £ V797 A(ay YHR=2) % % ’fAﬂ i % ﬁ%i’g% ?ﬁﬂi’g@ W@ %
W W o [ MoK E |1 §$,~l A MLAMEE
W % 5% s %
k| % % % % % % Iy
2211 (20204E 3 H16H) 16,161 6.0 404.29 6.5 — 94.1 15.6 A 21 6,466
231 (20214 3 H15H) 16,259 0.6 400.26 A 1.0 - 979 14.6 Ab34 6,177
2438 (20224 3 A15H) 15,601 A 40 384.90 A 38 - 97.1 7.7 A 26 5,653
254 (20234 3 H15H) 13,967 A10.5 344.53 2105 - 96.8 7.7 24 4,565
264 (20244E 3 A15H) 13,600 A 26 333.74 A 31 — 93.6 19.2 A (0.2 4,056

(1) FEEfAL 154D, -

(F2) PRAGHA LRSS PR PAIMEE SR 2 35 5 % 90

(H3) AHAGHALRIIIIRFORNEEEIEIA T IEA,

(TE4) BRI = IR - SERE IR, )

(5) FTSE#REMA >~ 7 v 2 2 L 13 FTSE Fixed Income LLCIZ & ) 8 S i, it 3 2H 0 W BT O RA LS & £ 115 O Wl 4
INFEFIG L 7268554 ~ T v 7 2ATY[AHEBUIFTSE Fixed Income LLCOAIMMETH 0 FEEUCBI T 2 T X TOHEFIIFTSE Fixed
Income LLC2A LTV 9,

(HE6) % REARAR O YL ARG 1 Y35 Co

WP QR EMRE & iR O#ER

(RyF<—72)
%o q | |F TS E#RE K| H RN non | wsnw | aanw
8 H AvF o7 AN INA) | L | A B | LA | ALALES
% % % W % %
(3 H) ] % % % % % %
20234E 3 A15H 13,967 - 34453 — — 96.8 77 24
3HE 14,016 0.4 345.99 0.4 — 97.1 19.5 AN0.6
4 K 13,972 0.0 344.35 2.1 - 100.2 19.2 2.6
5 HE 13,855 AN0.8 342.23 AN(0.7 - 101.5 12.9 AN24
6 HE 13,791 A1.3 340.61 A1 — 100.1 24.0 AN0.6
7HE 13,679 YAVAL 338.49 AN1.8 — 974 17.8 AN(.2
S HE 13,561 AN29 335.20 AT — 102.7 31.8 AN2.1
9 HEK 13,198 AGE:) 326.90 A5 1 — 99.7 16.7 0.1
10H % 13,095 ANG.2 324.60 A58 — 97.7 23.3 AN0.8
11AX 13,539 A31 333.94 A31 - 97.7 278 0.8
12HE 13,946 AN(0.2 342.37 AN0.6 — 96.0 26.4 25
20244E 1 A% 13,723 ANWi 336.67 JAVR] — 95.5 28.0 AN41
2HEK 13,584 YAV 333.65 AN32 — 96.6 277 2.6
(1 *)
20244 3 H15H 13,600 AV 333.74 A31 — 93.6 19.2 AN(.2
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WEEFFTEM (20234 3 H16H A 520244E 3 H15H £ )

AR
B ) 5t (5]
# i & i $h 4] & %E
TM TM
UNITED KINGDOM GILT 0.125% 2026/01/30 315,803 | UNITED STATES TREASURY NOTE/BOND 425% 2024/09/30 673,713
UNITED STATES TREASURY NOTE/BOND 425% 2025/12/31 | 284,265 | UNITED STATES TREASURY NOTE/BOND 0.125% 2023/08/31 368,036
UNITED STATES TREASURY NOTE/BOND 425% 2024/09/3%0 | 259,356 | UNITED KINGDOM GILT 0.125% 2026/01/30 322,526
UMBS 30YR TBA (REG A) 35% 2023/08/14 212,233 | UNITED STATES TREASURY NOTE/BOND 125% 2024/08/31 239,151
UMBS 30YR TBA (REG A) 6% 2023/11/13 187,778 UMBS 30YR TBA (REG A) 35% 2023/08/14 215,308
UMBS 30YR TBA (REG A) 6% 2023/09/14 186,662 | UNITED STATES TREASURY NOTE/BOND 25% 2024/05/31 210,852
UMBS 30YR TBA (REG A) 45% 2024/02/13 186,192 UMBS 30YR TBA (REG A) 6% 2023/09/14 188,075
UMBS 30YR TBA (REG A) 45% 2024/01/16 172918 UMBS 30YR TBA (REG A) 6% 2023/11/13 187,213
UMBS 30YR TBA (REG A) 35% 2023/05/11 154,199 UMBS 30YR TBA (REG A) 45% 2024/02/13 186,077
UNITED STATES TREASURY NOTE/BOND 1.25% 2024/08/31 147,303 | UMBS 30YR TBA (REG A) 45% 2024/01/16 177,487
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WEABEDHH
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5 il 449,600 417,771 10.3 - 8.1 1.7 04
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75 v A 1,953 1,832 296,263 73 - 33 20 20
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4 57 1,551 1431 231,366 5.7 - 44 13 -
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T— VR F-F—T7 0 F(ABEAYIDHD)
(B) EHHH BN (M8 51 #4751
O  EWN R At

# il iR = fif & 4 H H BMOH & # G
(EfEEESS) % TH T-H

146 54¢ I fif 0.1000 2025/12/20 17,600 17,582
99 204F [ fif 2.1000 2027/12/20 24,300 25,954
353 104F [ i 0.1000 2028/12/20 44,200 43,641
354 104F I i 0.1000 2029/03/20 6,800 6,703
130 204F =it 1.8000 2031/09/20 800 872
371 104FEIfi 0.4000 2033/06/20 16,000 15,542
372 104 [E i 0.8000 2033/09/20 40,450 40,647
156 204F =it 0.4000 2036/03/20 15,950 14,924
157 2047 =i 0.2000 2036/06/20 21,300 19,365
158 204 1% 0.5000 2036/09/20 13,500 12,692
159 204 1= & 0.6000 2036/12/20 3,600 3415
160 204F [ 0.7000 2037/03/20 7.800 7,466
163 204 = fif 0.6000 2037/12/20 3,400 3175
164 204 =i 0.5000 2038/03/20 1,800 1,651
165 204 /i 0.5000 2038/06/20 3,400 3,106
166 204 Elfig 0.7000 2038/09/20 7,700 7,210
167 204 Elfig 0.5000 2038/12/20 2,650 2,400
168 204F: it 0.4000 2039/03/20 10,300 9,147
169 204F Elfig 0.3000 2039/06/20 23,300 20,268
32 304F [ 2.3000 2040/03/20 500 572
175 2045 =i 0.5000 2040712720 15,900 13,872
179 204 % 0.5000 2041/12/20 43,150 36,969
37 304F = & 1.9000 2042/09/20 17,950 19,240
44 304 [ 1.7000 2044/09/20 7,900 8,096
54 304 [ fi 0.8000 2047/03/20 47,150 39,575
55 304 [l fi 0.8000 2047/06/20 2,300 1,922
56 304 i 0.8000 2047/09/20 3,000 2,500
57 304 EIfit 0.8000 2047/12/20 11,000 9,138
58 304 it 0.8000 2048/03/20 1,150 952
59 304F: it 0.7000 2048/06/20 5,900 4,755
60 3047 [ i 0.9000 2048/09/20 3400 2,864
63 3047 [/ i 0.4000 2049/06/20 6,650 4,868
65 3047 =i 0.4000 2049/12/20 7800 5,668
80 304F [l 1.8000 2053/09/20 11,000 11,000

/N &l - - 449,600 417,771

& il - - 449,600 417,771

(FE) T SR O HLAL A Y045 Co
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TV FRY Fev =T 7 Y F(BHEAY VB Y)

@ HhE GMEE) KAt

F it 7
, : - - ‘
O #h Ui O R | HREAH | HEIRN &R R | BRRNAR
(ZXUH) % FXK-F ]| FE-Fu TH
[Ef%3F % | UNITED STATES TREASURY NOTE/BOND 36250 2028/05/31 160 155 23,103
UNITED STATES TREASURY NOTE/BOND 41250 2053/08/15 50 47 7027
UNITED STATES TREASURY NOTE/BOND 4.2500 2025/12/31 1,501 1,487 221,038
UNITED STATES TREASURY NOTE/BOND 1.7500 2041/08/15 1 0 98
UNITED STATES TREASURY NOTE/BOND 0.5000 2027/08/31 912 798 118611
UNITED STATES TREASURY NOTE/BOND 1.1250 2028/02/29 60 52 7870
UNITED STATES TREASURY BILL 0.0000 2024/04/04 380 378 56,299
UNITED STATES TREASURY NOTE/BOND 28750 2032/05/15 134 120 17,955
UNITED STATES TREASURY NOTE/BOND 41250 2032/11/15 230 226 33720
UNITED STATES TREASURY NOTE/BOND 25000 2027/03/31 196 185 27,512
F5M%% | BBCMS 2019-C3 A4 35830 2052/05/15 77 71 10,582
CITIGROUP COMMERCIAL MORTGAGE TRUST 28687 2056/08/10 100 88 13,110
UBS COMMERCIAL MORTGAGE TRUST 3.3952 2052/09/15 65 55 8193
BANK 2019-BNK21 28510 2052/10/15 90 78 11,736
CGCMT 2018-C5 AS 44080 2051/06/10 40 37 5,642
MORGAN STANLEY CAPITAL I 2017-HR2 3.8900 2050/12/15 55 51 7628
MORGAN STANLEY CAPITAL I TRUST 2020-L4 26980 2030/02/15 90 78 11,660
MSBAM 2015-C25 B 45172 2048/10/15 30 28 4,165
COMM 2014-CCRE19 MORTGAGE TRUST 40800 2047/08/10 53 52 7,787
MORGAN STANLEY CAPITAL I TRUST 2018L1 47088 2051/10/15 12 11 1,698
BENCHMARK 2018-B5 MORTGAGE TRUST 45697 2051/07/15 28 25 3863
WFEFCM 2020-C56 B 37410 2053/06/15 12 10 1,538
(S MORTGAGE SECURITIES TRUST 2016-GS2 37590 2049/05/10 50 46 6,951
CSAIL 201504 COMMERCIAL MORTGAGE TRUST 35554 2048/11/15 52 46 6,896
CSALL 2019-C16 COMMERCIAL MORTGAGE TRUST 3.3290 2052/06/15 136 121 18,112
COMM 2015-CCRE27 MORTGAGE TRUST 44485 2048/10/10 36 33 4,949
BANK 2019-BNK23 34550 2052/12/15 57 47 7,057
CSAIL 20118 COMMERCIAL MORTGAGE TRUST 39194 2052/12/15 49 41 6,097
BANK 2021-BNK33 2.8930 2064/05/15 30 24 3635
WFCM 2017-C39 B 40250 2050/09/15 51 46 6,947
BANK 2019-BNK16 44380 2052/02/15 50 44 6,663
BBCMS 2019-C3 B 40960 2052/05/15 47 42 6,273
WEFCM 2019-C49 C 4.8660 2052/03/15 14 12 1,903
WFCM 2019-C50 B 41920 2052/05/15 47 43 6,419
COMM 2015-CCRE24 MORTGAGE TRUST 4.3483 2048/08/10 44 41 6,207
CSALL 2019-C16 COMMERCIAL MORTGAGE TRUST 42371 2052/06/15 10 8 1,243
UBS COMMERCIAL MORTGAGE TRUST 2017-C7 45853 2050/12/15 40 35 5,320
WFCM 2015-LC20 B 3.7190 2050/04/15 70 67 10,026
CSALL 2019-C15 COMMERCIAL MORTGAGE TRUST 44757 2052/03/15 27 24 3589
CD 2017-CD3 MORTGAGE TRUST 36310 2050/02/10 95 87 13,006
DBJPM 17-C6 MORTGAGE TRUST 3.7920 2050/06/10 33 28 4,297
CSALL 2019-C18 COMMERCIAL MORTGAGE TRUST 35939 2052/12/15 31 26 3,962
JPMCC 2017-JP5 A4 34569 2050/03/15 64 62 9,274
UMBS 30YR (REG A) 35000 2024/04/12 - 0 0
LS FLORIDA POWER & LIGHT CO 4.8000 2033/05/15 20 19 2,903
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, w | mom "N ¥ i 7
OB # i FOM K | EEEAH | B &H NEEAE | BERIEE
(PXUAH) % TFk-Fn | Fk-Fu TH
A S AMAZON.COM INC 4.8000 2034/12/05 15 15 2,229
JPMORGAN CHASE & CO 6.0700 2027/10/22 160 163 24,229
JPMORGAN CHASE & CO 6.0870 2029/10/23 36 37 5,546
WELLS FARGO & CO 6.3030 2029/10/23 13 13 2,005
ROGERS COMMUNICATIONS INC 5.3000 2034/02/15 15 14 2,193
OHIO POWER CO 5.0000 2033/06/01 18 17 2,607
UNION PACIFIC CORP 2.7500 2026/03/01 69 66 9,816
JPMBB 2014-C18 A5 40793 2047/02/15 5 5 790
NORFOLK SOUTHERN CORP 2.9000 2026/06/15 15 14 2,125
COMM 2015-CCRE25 MORTGAGE TRUST 45157 2048/08/10 27 25 3,830
T-MOBILE USA INC 5.0500 2033/07/15 35 34 5,099
EDISON INTERNATIONAL 5.2500 2028/11/15 52 51 7,693
SLMA 2004-A A3 6.0462 2033/06/15 51 50 7,550
MSBAM 2016-C28 A4 35440 2049/01/15 60 57 8,540
GS MORTGAGE SECURITIES TRUST 2016-GS4 36450 2049/11/10 60 55 8,255
CSALL 2016:C5 COMMERCIAL MORTGAGE TRUST 34887 2048/11/15 20 20 2,999
CGCMT 2016-C2 A4 2.8320 2049/08/10 50 46 6,949
SLMA 2007-A A4A 5.8862 2041/12/16 32 32 4772
EQUINIX INC 3.9000 2032/04/15 20 18 2,697
SLMA 2006-A A5 5.9362 2039/06/15 66 65 9,662
SLMA 2005-B A4 5.9762 2039/06/15 57 56 8429
SLMA 2006-BW A5 5.8462 2039/12/15 30 29 4,402
LOWE'S COS INC 2.6250 2031/04/01 20 17 2,529
KLA-TENCOR CORP 4.1000 2029/03/15 22 21 3171
CREDIT SUISSE AG/NEW YORK NY 5.0000 2027/07/09 250 247 36,300
VERIZON COMMUNICATIONS INC 48620 2046/08/21 16 14 2,195
CITIBANK CREDIT CARD ISSUANCE TRUST 6.2099 2029/05/14 100 100 15,000
BANK OF AMERICA CORP 5.2020 2029/04/25 33 32 4,893
BANK OF AMERICA CORP 54680 2035/01/23 25 24 3710
RYDER SYSTEM INC 5.2500 2028/06/01 16 16 2,381
HAROT 20234 A3 5.6700 2028/06/21 32 32 4811
HYUNDAI AUTO RECEIVABLES TRUST 2023:C 55400 2028/10/16 30 30 4506
GMCAR 2024-1 A3 4.8500 2028/12/18 18 17 2661
CARMAX AUTO OWNER TRUST 2024-1 49200 2028/10/16 24 23 3,552
HAROT 2024-1 A3 5.2100 2028/08/15 121 121 18,019
THERMO FISHER SCIENTIFIC INC 5.0860 2033/08/10 23 23 3430
GOLDMAN SACHS GROUP INC/THE 6.4840 2029/10/24 131 137 20,434
BALTIMORE GAS AND ELECTRIC CO 54000 2053/06/01 19 18 2,752
CISCO SYSTEMS INC 4.9500 2031/02/26 25 25 3718
MORGAN STANLEY 6.2960 2028/10/18 14 14 2,147
MORGAN STANLEY 54240 2034/07/21 29 28 4,294
HCA INC 5.2500 2026/06/15 130 129 19,210
BANK OF AMERICA CORP 1.1970 2026/10/24 47 43 6,519
CITIGROUP INC 6.2700 2033/11/17 29 30 4,536
MORGAN STANLEY 6.4070 2029/11/01 90 94 14,011
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A S SPRINT LLC 76250 2025/02/15 40 40 6,016
PECO ENERGY CO 3.9000 2048/03/01 19 15 2,266
NASDAQ INC 5.5500 2034/02/15 15 15 2,249
MORGAN STANLEY 5.4490 2029/07/20 65 65 9,728
AT&T INC 4.3000 2030/02/15 99 94 14,059
FLORIDA POWER & LIGHT CO 24500 2032/02/03 26 21 3223
ABBVIE INC 3.2000 2029/11/21 29 26 3,956
NORFOLK SOUTHERN CORP 3.6500 2025/08/01 72 70 10,472
PUBLIC SERVICE ELECTRIC AND GAS CO 3.1000 2032/03/15 31 26 4,009
RYDER SYSTEM INC 56500 2028/03/01 14 14 2,109
SOUTHERN CALIFORNIA EDISON CO 56500 2028/10/01 42 42 6,385
NEXTERA ENERGY CAPITAL HOLDINGS INC 46250 2027/07/15 38 37 5,548
FLORIDA POWER & LIGHT CO 5.1000 2033/04/01 15 14 2,227
EVERSOURCE ENERGY 54500 2028/03/01 32 32 4,786
T-MOBILE USA INC 5.7500 2034/01/15 52 53 7978
MORGAN STANLEY 5.2500 2034/04/21 65 64 9,531
ORACLE CORPORATION 2.8750 2031/03/25 59 50 7,569
GLOBAL PAYMENTS INC 1.2000 2026/03/01 51 46 6,981
GOLDMAN SACHS GROUP INC/THE 44820 2028/08/23 52 50 7546
BANK OF AMERICA CORP 5.0800 2027/01/20 48 47 7,099
MORGAN STANLEY 5.0500 2027/01/28 99 98 14,664
MORGAN STANLEY 51230 2029/02/01 14 13 2,070
MARSH & MCLENNAN COS INC 43750 2029/03/15 25 24 3,637
PACIFIC GAS AND ELECTRIC CO 6.1000 2029/01/15 26 26 3,959
NEXTERA ENERGY CAPITAL HOLDINGS INC 49000 2028/02/28 30 29 4420
ABBVIE INC 5.0500 2034/03/15 5 5 744
ABBVIE INC 54000 2054/03/15 5 5 751
VERIZON COMMUNICATIONS INC 29870 2056/10/30 35 21 3,249
BROADCOM INC 4.3000 2032/11/15 35 32 4,850
GILEAD SCIENCES INC 2.8000 2050/10/01 15 9 1,433
SOUTHERN CALIFORNIA EDISON CO 5.2000 2034/06/01 15 14 2182
AMGEN INC 5.7500 2063/03/02 17 17 2,544
SPRINT LLC 7.6250 2026/03/01 29 29 4,449
WELLS FARGO & CO 55740 2029/07/25 35 35 5,247
/N il - - 8,734 8,333 1,238,259

(hr4%) TAHF5- NV [FTAHFF- P

3% | CANADIAN GOVERNMENT BOND 1.0000 2026/09/01 70 65 7,155
CANADIAN GOVERNMENT BOND 1.7500 2053/12/01 17 11 1,291
CANADIAN GOVERNMENT BOND 2.0000 2028/06/01 110 103 11,327
CANADIAN GOVERNMENT BOND 2.0000 2051/12/01 37 27 3,026
CANADIAN GOVERNMENT BOND 2.7500 2048/12/01 80 70 7774
CANADIAN GOVERNMENT BOND 3.2500 2033/12/01 50 48 5,365
CANADIAN GOVERNMENT BOND 15000 2024/09/01 220 216 23,788
CANADIAN GOVERNMENT BOND 1.2500 2030/06/01 98 85 9406
/N i — — 682 629 69,136
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, - e " G il il
i # 1 EOF R | HEEAH | Hmes NEEAE | BERIEE
(A=A BF3U7) % TA-ARF)T Fb [FA=Ab5 07K T-H9
[Ef%:F% | AUSTRALIA GOVERNMENT BOND 3.0000 2047/03/21 40 31 3,097
AUSTRALIA GOVERNMENT BOND 2.7500 2041/05/21 10 8 788
N i - - 50 39 3,885
(Y UHR=I) Ty HE=e b [y v =Lk
[#f53E % | SINGAPORE GOVERNMENT BOND 2.7500 2046,/03/01 43 41 4,565
SINGAPORE GOVERNMENT BOND 2.8750 2029/07/01 50 49 5510
SINGAPORE GOVERNMENT BOND 2.1250 2026/06/01 100 97 10,840
/I i - - 193 188 20915
(«4F¥VUR) TR R P [TRE-RY K
FEfEEE % | UNITED KINGDOM GILT 1.2500 2051/07/31 29 14 2711
UNITED KINGDOM GILT 4.2500 2036/03/07 14 14 2,665
UNITED KINGDOM GILT 35000 2045/01/22 85 73 13916
UNITED KINGDOM GILT 3.2500 2033/01/31 30 28 5,353
UNITED KINGDOM GILT 0.3750 2026/10/22 43 38 7372
UNITED KINGDOM GILT 0.8750 2029/10/22 77 65 12,349
UNITED KINGDOM GILT 15000 2047/07/22 50 28 5,385
UNITED KINGDOM GILT 1.2500 2027/07/22 170 155 29,343
UNITED KINGDOM GILT 3.7500 2053/10/22 30 26 4978
UNITED KINGDOM GILT 0.2500 2025/01/31 100 9 18,206
UNITED KINGDOM GILT 47500 2038/12/07 2 2 395
UNITED KINGDOM GILT 45000 2042/12/07 25 25 4,760
UNITED KINGDOM GILT 45000 2034,/09/07 5 5 977
UNITED KINGDOM GILT 1.2500 2041/10/22 39 24 4544
UNITED KINGDOM GILT 1.0000 2032/01/31 206 164 31,195
UNITED KINGDOM GILT 3.2500 2044/01/22 275 230 43598
/N i - - 1,180 991 187,755
(Fu<—2) TFve=yyu-% [F7Fve=spu-4
FEfEEE% | DENMARK GOVERNMENT BOND 0.5000 2027/11/15 400 372 8,074
DENMARK GOVERNMENT BOND 45000 2039/11/15 135 167 3,634
/I i - - 535 540 11,709
JIvoxz—=) T) Wy z=yu=% [F) by z=pu-3
[Ef53E% | NORWAY GOVERNMENT BOND 1.7500 2027/02/17 560 530 7447
N i - - 560 530 7447
RYT—=FV) FA92-Fv-pu-+ FAYz-Fv-p0-+
FEfEE % | SWEDEN GOVERNMENT BOND 0.7500 2028/05/12 1,000 933 13,400
/I i - - 1,000 933 13,400
(XF¥v1) TAFYI-RY [FAFYI-RY
FEfEEE% | MEXICAN BONOS 7.7500 2034/11/23 1,500 1,348 11,998
MEXICAN BONOS 10.0000 2036/11/20 200 211 1,883
MEXICAN BONOS 5.0000 2025/03/06 2,000 1,901 16,919
MEXICAN BONOS 7.5000 2027/06/03 1,000 944 8405
MEXICAN BONOS 85000 2029/05/31 850 825 7,345
MEXICAN BONOS 7.5000 2033/05/26 12,500 11,190 99,565
/N B — — 18,050 16,423 146,118
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FEfE3E% | CHINA GOVERNMENT BOND 2.7500 2029/06/15 900 918 18943
CHINA GOVERNMENT BOND 2.6900 2032/08/15 200 203 4,204
CHINA GOVERNMENT BOND 38100 2050/09/14 200 242 5,008
CHINA GOVERNMENT BOND 24400 2027/10/15 900 905 18,677
CHINA GOVERNMENT BOND 1.9900 2025/04/09 1,900 1,900 39,184
CHINA GOVERNMENT BOND 26200 2029/09/25 400 405 8,366
CHINA GOVERNMENT BOND 24600 2026/02/15 200 201 4,150
CHINA GOVERNMENT BOND 26800 2030/05/21 2,200 2,238 46,143
CHINA GOVERNMENT BOND 2.7500 2032/02/17 1,300 1,330 27432
CHINA GOVERNMENT BOND 3.3900 2050/03/16 100 113 2,336
CHINA GOVERNMENT BOND 35300 2051/10/18 500 583 12,040
CHINA GOVERNMENT BOND 2.8900 2031/11/18 300 309 6,391
CHINA GOVERNMENT BOND 2.8000 2029/03/24 400 409 8439
CHINA GOVERNMENT BOND 2.1800 2025/08/25 900 901 18,588
CHINA GOVERNMENT BOND 25000 2027/07/25 700 705 14,548
CHINA GOVERNMENT BOND 2.6000 2032/09/01 400 405 8,352
CHINA GOVERNMENT BOND 24800 2027/04/15 1,300 1,310 27,014
CHINA GOVERNMENT BOND 3.7200 2051/04/12 700 841 17,351
CHINA GOVERNMENT BOND 2.8500 2027/06/04 400 408 8413
CHINA GOVERNMENT BOND 2.6900 2026/08/12 800 809 16,697

/I Hi - - 14,700 15,146 312,285
(R—3>VK) TH-7 v F-AnF [FX-7 F-Ans

f#3F% | REPUBLIC OF POLAND GOVERNMENT BOND 0.7500 2025/04/25 290 276 10,405
REPUBLIC OF POLAND GOVERNMENT BOND 2.7500 2029/10/25 120 105 3,969
REPUBLIC OF POLAND GOVERNMENT BOND 25000 2027/07/25 270 248 9,327

/N i - - 680 630 23,701
a-—g--- 745V R) Fa—u F1—u

% | IRELAND GOVERNMENT BOND 2.0000 2045/02/18 5 4 676
IRELAND GOVERNMENT BOND 1.1000 2029/05/15 92 85 13,785
IRELAND GOVERNMENT BOND 1.5000 2050/05/15 5 3 576
IRELAND GOVERNMENT BOND 0.4000 2035/05/15 50 38 6,218

(a—0a---#5v%)

[Ef%3E % | NETHERLANDS GOVERNMENT BOND 0.7500 2028/07/15 80 74 11,967
NETHERLANDS GOVERNMENT BOND 0.5000 2040/01/15 45 31 5,156
NETHERLANDS GOVERNMENT BOND 2.7500 2047/01/15 55 54 8,360
NETHERLANDS GOVERNMENT BOND 0.5000 2026/07/15 53 50 8131
NETHERLANDS GOVERNMENT BOND 2.0000 2024/07/15 48 47 7716
NETHERLANDS GOVERNMENT BOND 40000 2037/01/15 43 48 7855
NETHERLANDS GOVERNMENT BOND 0.0000 2030/07/15 50 42 6,872
NETHERLANDS GOVERNMENT BOND 0.0000 2031/07/15 30 24 4,014

LS SARTORIUS FINANCE BV 45000 2032/09/14 100 105 16,993

(a—0O---RJLE-)

[ #3F 2% | KINGDOM OF BELGIUM GOVERNMENT BOND 1.6000 2047/06/22 29 20 3,386
KINGDOM OF BELGIUM GOVERNMENT BOND 0.0000 2031/10/22 100 81 13,128
KINGDOM OF BELGIUM GOVERNMENT BOND 0.9000 2029/06/22 60 54 8,865
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Bl fE %% | KINGDOM OF BELGIUM GOVERNMENT BOND 14500 2037/06/22 130 106 17,282
KINGDOM OF BELGIUM GOVERNMENT BOND 0.8000 2027/06/22 17 15 2581
KINGDOM OF BELGIUM GOVERNMENT BOND 0.0000 2027/10/22 50 45 7337
KINGDOM OF BELGIUM GOVERNMENT BOND 21500 2066/06/22 40 30 43887

(2—0---735V2A)

FEIfE %% | FRENCH REPUBLIC GOVERNMENT BOND OAT 15000 2050/05/25 100 69 11,168
FRENCH REPUBLIC GOVERNMENT BOND 0AT 30000 2033/05/25 20 20 3276
FRENCH REPUBLIC GOVERNMENT BOND OAT 45000 2041/04/25 206 242 39,147
FRENCH REPUBLIC GOVERNMENT BOND OAT 40000 2060/04/25 70 80 12950
FRENCH REPUBLIC GOVERNMENT BOND OAT 0.0000 2025/02/25 467 451 73067
FRENCH REPUBLIC GOVERNMENT BOND OAT 32500 2045/05/25 10 10 1618
FRENCH REPUBLIC GOVERNMENT BOND OAT 0.7500 2028/11/25 1 0 147
FRENCH REPUBLIC GOVERNMENT BOND OAT 0.0000 2031/11/25 109 88 14,320
FRENCH REPUBLIC GOVERNMENT BOND OAT 27500 2029/02/25 40 40 6476
FRENCH REPUBLIC GOVERNMENT BOND OAT 0.7500 2052/05/25 70 37 6134
FRENCH REPUBLIC GOVERNMENT BOND OAT 0.0000 2029/11/25 288 247 40,042
FRENCH REPUBLIC GOVERNMENT BOND OAT 0.0000 2027/02/25 120 110 17,888
FRENCH REPUBLIC GOVERNMENT BOND OAT 1.2500 2036/05/25 20 16 2,660
FRENCH REPUBLIC GOVERNMENT BOND OAT 0.5000 2029/05/25 20 17 2894
FRENCH REPUBLIC GOVERNMENT BOND OAT 1.0000 2027/05/25 264 249 40,387
FRENCH REPUBLIC GOVERNMENT BOND OAT 0.0000 2024/03/25 48 48 7,908

#A% | BPCE SA 35000 2028/01/25 100 100 16,175

(2—0---RqY)

FEI %% | BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 1.2500 2048/08/15 37 28 4558
BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0.5000 2027/08/15 228 212 34434
BUNDESSCHATZANWEISUNGEN 0.4000 2024/09/13 133 130 21,156
BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0.0000 2036/05/15 10 7 1195
BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 26000 2033/08/15 159 161 26,108
BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 25000 2046/08/15 68 66 10812
BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 4.2500 2039/07/04 25 30 43878
BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0.0000 2030/08/15 159 136 22,133
BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 1.8000 2053/08/15 279 234 37,984
BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0.0000 2029/08/15 21 18 2,988
BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0.0000 2031/08/15 316 266 43017
BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0.0000 2052/08/15 159 78 12,633

#A%% | VOLKSWAGEN LEASING GMBH 47500 2031/09/25 60 63 10219

(a—0---ARAY)

FIfifiE % | SPAIN GOVERNMENT BOND 2:9000 2046/10/31 80 70 11401
SPAIN GOVERNMENT BOND 1.4000 2028/07/30 75 70 11,397
SPAIN GOVERNMENT BOND 25500 2032/10/31 240 230 37.243
SPAIN GOVERNMENT BOND 1.4000 2028/04/30 257 242 39,157
SPAIN GOVERNMENT BOND 1.8500 2035/07/30 30 25 4191
SPAIN GOVERNMENT BOND 34500 2066/07/30 15 13 2,225
SPAIN GOVERNMENT BOND 4.2000 2037/01/31 73 79 12,798
SPAIN GOVERNMENT BOND 1.2000 2040/10/31 28 19 3183
SPAIN GOVERNMENT BOND 0.2500 2024/07/30 189 186 30,157
SPAIN GOVERNMENT BOND 51500 2044/10/31 95 115 18641
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f83F% | ITALY BUONI POLIENNALI DEL TESORO 3.8500 2049/09/01 30 28 4,655
ITALY BUONI POLIENNALI DEL TESORO 47500 2044/09/01 33 35 5815
ITALY BUONI POLIENNALI DEL TESORO 15000 2045/04/30 52 33 5432
ITALY BUONI POLIENNALI DEL TESORO 4.0000 2037/02/01 62 63 10221
ITALY BUONI POLIENNALI DEL TESORO 2.8000 2028/12/01 3 2 477
ITALY BUONI POLIENNALI DEL TESORO 24500 2050/09/01 30 22 3587
ITALY BUONI POLIENNALI DEL TESORO 0.6000 2031/08/01 241 197 31,972
ITALY BUONI POLIENNALI DEL TESORO 1.6000 2026/06/01 285 275 44,539
ITALY BUONI POLIENNALI DEL TESORO 3.0000 2029/08/01 399 394 63,841
ITALY BUONI POLIENNALI DEL TESORO 5.0000 2039/08/01 6 6 1,080
ITALY BUONI POLIENNALI DEL TESORO 2.7000 2047/03/01 90 72 11,645
ITALY BUONI POLIENNALI DEL TESORO 4.3500 2033/11/01 40 42 6,853
ITALY BUONI POLIENNALI DEL TESORO 40000 2035/04/30 50 51 8,299
ITALY BUONI POLIENNALI DEL TESORO 38000 2028/08/01 50 51 8,293
ITALY BUONI POLIENNALI DEL TESORO 2.2500 2036/09/01 180 152 24,650
a—og---74v5VK)
FEfEE% | FINLAND GOVERNMENT BOND 0.5000 2028/09/15 45 40 6,598
FINLAND GOVERNMENT BOND 2.0000 2024/04/15 170 169 27427
FINLAND GOVERNMENT BOND 0.2500 2040/09/15 30 19 3,094
FINLAND GOVERNMENT BOND 1.1250 2034/04/15 10 8 1,368
FINLAND GOVERNMENT BOND 26250 2042/07/04 20 18 3,029
(a-—g---F—=XAKU7)
[Ef&3E % | REPUBLIC OF AUSTRIA GOVERNMENT BOND 0.7500 2026/10/20 125 118 19,167
REPUBLIC OF AUSTRIA GOVERNMENT BOND 1.5000 2047/02/20 120 89 14,390
REPUBLIC OF AUSTRIA GOVERNMENT BOND 0.0000 2024/07/15 50 49 7,982
REPUBLIC OF AUSTRIA GOVERNMENT BOND 0.0000 2031/02/20 30 24 4,008
REPUBLIC OF AUSTRIA GOVERNMENT BOND 0.0000 2030/02/20 50 42 6,885
(a—0O---Zonfth)
AR DUKE ENERGY CORP 38500 2034/06/15 102 99 16,052
JPMORGAN CHASE & CO 44570 2031/11/13 100 104 16973
BG ENERGY CAPITAL PLC 2.2500 2029/11/21 100 93 15,144
BARCLAYS PLC 49180 2030/08/08 100 104 16,828
NATIONAL GRID NORTH AMERICA INC 4.6630 2033/09/12 100 105 17,022
AMERICAN TOWER CORP 1.9500 2026/05/22 135 129 20,911
MORGAN STANLEY 1.8750 2027/04/27 115 109 17,753
MOODY'S CORP 1.7500 2027/03/09 272 260 42,037
/I i - - 8,996 8,307 1,343,121
& i - — — — 3,377,738

(£ 1) FAIRSEHNE BIROWH % HATE QX BETEEAL M L ) IBIRE L2 DT,
(G 2) ZHM. 3P O HALAW 5 Co
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