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(F) IR F 03 121, 156, 704, 451 1
(G) IS Ay Hic R 548 (107 1124 7= 0 ) (E/F X 10, 000) 3,535
() A0 0% 7-0) —M
(1) W3 5y i 4478 (F X H/10, 000) —
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Ed 4 # ES £ 4 ) ES
# W | | s T | &% e
4 (%) AEH IS fﬁg%%—%ﬁ; HREAR & iz} (o) | BEEHR Py ﬂgfgﬁ%ﬁ EREAR
(FAYUAN) 77 470 kv [E7 AU B ROVAL CARI 5.375% 7/15/27 1444 | 5. 3750 7,875 7,875 | 1,122,839 [2027/07/15
EEE % BOA CORP 5. 933%/VAR 09/15/27 | 5. 9330 2,620 2,668 380, 425 |12027/09/15
USTN 5% 10/31/25 | 5.0000 10, 860 10,903 | 1,554,534 |2025/10/31 AERCAP IREL 4.625% 10/15/27 | 4. 6250 2,333 2,326 331,701 |2027/10/15
USTN 4. 25% 11/30/26 | 4. 2500 14, 790 14,900 | 2, 124, 340 |2026/11/30 DEUTSCHE B 2. 311%/VAR 11/16/27 | 2. 3110 1,785 1,716 244, 730 |12027/11/16
USTN 4. 25% 03/15/27 | 4. 2500 13,990 14,130 | 2,014, 639 |2027/03/15 NATIONVIDE B FRN 2/16/28 1444 | 5. 6429 2,900 2,906 414, 445 |12028/02/16
USTN 4.875% 10/31/28 | 4.8750 81,070 84,176 | 12, 001, 058 |2028/10/31 ABBVIE INC 4.65% 03/15/28 | 4. 6500 1,812 1,836 261, 808 |12028/03/15
USTN 4% 07/31/29 | 4. 0000 40, 570 41,000 | 5, 845,491 |2029/07/31 RIO TINTO FIN FRY SOFR+84 3/28 | 5. 1633 1,269 1,268 180, 821 [2028/03/14
USTN 4.25% 01/31/30 | 4. 2500 49, 165 50,186 | 7,155,110 |2030/01/31 BP CAP ARKETS 4.234% 11/06/28 | 4. 2340 1,955 1,946 277,570 |12028/11/06
USTN 3. 75% 08/31/31 | 3.7500 39, 050 38,670 | 5,513,188 |2031/08/31 EASSSAM;S]EGNl ?QFR+113 5. 5632 1,455 1,451 206, 951 |2029/01,/09
USTN 4.375% 01/31/32 | 4.3750 | 25,120 | 25,728 | 3,668, 063 |2032/01/31 : /9/29 144
USIN 4.25% 11/15/34 | 4. 2500 62,940 63,372 | 9,035,002 |2034/11/15 CRED AG 5. 23%/VAR 01/29 1444 | 5. 2300 1,887 1,912 272, 642 |2029/01/09
MEXTCO UNITED . X NORGAN' STANL BK SOFR:90 01 | 5. 2944 2,500 2,489 354, 892 12029/01/12
VEXICAN 6.875% 05/37 | 6-8750 [ 2036 2,069 | 295,062 |2037/05/13 e 0 Y StRR0 0249 | 51029 | 2,500 | 2,491 355,223 |2029/01/24
USTB 3.375% 08/15/42 | 3.3750 5, 660 4,813 686, 307 |2042/08/15 CHARTER COM/CAP 5. 0% 03/30/29 | 5. 0500 900 898 128, 085 [2029/03/30
USTB 3.875% 02/15/43 | 3.8750 4,470 4,061 579,007 |2043/02/15 MSTOW FRY SOFR+138 04/12/29 | 5. 7122 5,049 5,083 724,781 |12029/04/12
USTB 1.875% 11/15/51 | 1.8750 2,500 1,420 202, 520 |2051/11/15 DCP MIDSTREAV 5. 125% 05/15/29 | 5. 1250 1,920 1,933 275, 666 |12029/05/15
USTB 3.625% 02/15/53 | 3.6250 8, 405 7,006 998, 891 |2053/02/15 HDEPOT 4. 75% 06/25/29 | 4. 7500 1,507 1,537 219, 197 |12029/06/25
USTB 4.5% 11/15/54 | 4.5000 30, 430 29,716 | 4,236,712 |2054/11/15 AERCAP IRELAND 4.625% 09/10/29 | 4. 6250 2,347 2,324 331, 386 |12029/09/10
RS 1B GROU 6. 608%/V4R 09/29 1444 | 6. 6080 2,500 2, 640 376, 413 |2029/09/13
KFW (UNGTD) 5.125% 09/29/25 | 5. 1250 40, 000 40,134 | 5,721,961 [2025/09/29 MSCT INC 4% 11/15/29 1444 | 4. 0000 910 870 124, 152 [2029/11/15
ATRPORT A‘ITN 4.875% 07/30 R6S | 4. 8750 3,270 3,356 478, 362 |2030/07/15 SWE FR’N SOFR+103 5. 4026 2,047 2,957 121,695 |2029/11/20
UNBS 151 2,55 05/40 #1BA | 2.5000 | 18,425 | 17,094 | 2,437,219 [2040/05/01 5. 646421% 11/20/29 1444
TUBS 30WR 2.5% 05/55 T8 | 2. 5000 11,775 0,773 | 1,393,372 |2055/05/01 BAK IRE GR 5.60L/VR 3/30 1444 | 5. 6010 1,667 1,705 243, 147 |12030/03/20
MBS 301R 3% 05/5 £78A | 3.0000 | 32,925 | 28,510 | 4,064, 776 |2055/05/01 AVGEN INC 5. 25 03/02/30 | 5. 2500 2,555 2,620 | 373,587 2030/03/02
ONIT 11 2.5% 05/55 #7BA | 2. 5000 4, 650 3,956 564, 124 |2055/05/01 RIO TINTO FIN U 4.875% 3/14/30 | 4. 8750 956 969 138, 156 |2030/03/14
GNIT 1T 3.5% 05/55 #784 | 3. 5000 20,285 18,414 | 2,625,415 |2055/05/01 STELLANTIS 5. 754 03/18/30 1444 | 5. 7500 1,356 1,351 192, 692 |2030/03/18
UNBS 301R 5.5% 05/55 #TBA | 5. 5000 17,855 17,801 | 2,538, 026 [2055/05/01 ENERGH TRAN LP 5.2% 04/01/% 5. 2000 3,930 3,971 566, 216 |2030/04/01
LBS 30VR 2% 05/55 #18A | 2. 0000 7,450 5,901 841, 411 [2055/05/01 BROADCOM INC 5. 05% 04/15/30 | 5. 0500 1,740 1,770 252,418 |2030/04/15
GNIT 11 3% 05/55 £1BA | 3.0000 12, 340 10,916 | 1,556, 429 |2055/05/01 DNB BANK 4. 833%/VAR 11/30 1444 | 4. 8530 2,633 2,651 378,018 |2030/11/05
HES VELLS FARGO 5. 244%/VAR 1/24/31 | 5. 2440 1,597 1,627 232,001 |2031/01/24
ORACLE CORP 2,955 03/15/2025 | 2. 9500 7,400 7,395 | 1,054,311 [2025/05/15 ONEOK INC 4.75% 10/15/31 | 4. 7500 2,830 2,761 393, 765 |2031/10/15
WELLTONER OP 4% 06/01/25 | 4. 0000 3,428 3,424 488, 187 |2025/06/01 AERCAP TRELAND 3. 3% 01/30/32 | 3. 3000 1,125 993 141, 686 2032/01/30
0P WIDSTREAN 5. 3755 07/15/%5 | 5. 3750 3,706 3,706 528, 480 |2025/07/15 VARRIOTT INTL 5. 1% 04/15/32 | 5. 1000 910 909 129,611 12032/04/15
JORGAN STANL BK 5.479% 7/16/% | 5. 4790 580 580 82, 767 [2025/07/16 T-UOBILE USA 5. 125% 05/15/32 | 5. 1250 1,314 1,328 189, 407 |2032/05/15
GE HEALTHCARE 5.6% 11/15/25 | 5. 6000 4,500 4,518 644,182 |2025/11/15 BARCLAYSPLC 5.748%/VAR 8/9/33 | 5. 7460 417 424 60, 517 |2033/08/09
BROADCON IXC 3. 15% 11/15/25 | 3. 1500 2,389 2,370 337,902 |2025/11/15 CHARTER COW/CAP 6.63% 02/01/31 | 6. 6500 2,220 2,304 328, 567 |2034/02/01
SHURFIT CAP FND 7.5% 11/20/25 | 7. 5000 1,665 1,680 239, 596 |2025/11/20 T00N INVESTENT 6% 05/08/34 | 6. 0000 480 478 68, 254 [2034/05/08
AON PLC UK 3.875% 12/15/25 | 3. 8750 7,183 7,159 | 1,020,700 |2025/12/15 GENERAL MTR FIN 5. 45% 09/06/34 | 5. 4500 1,375 1,324 188, 843 [2034/09/06
HCA INC 5. 875% 02/15/26 | 5. 8750 2,245 2,250 320, 796 |12026/02/15 GENERAL WTR FIN 5.9% 01/07/35 | 5. 9000 1,788 1,784 254, 359 |2035/01/07
ORACLE CORP 1. 65% 03/25/26 | 1. 6500 3,165 3,074 438, 311 |12026/03/25 SOCGEN 6. 066%/VAR 1/19/35 1444 | 6. 0660 1, 740 1,768 252, 177 |12035/01/19
PRIZER IWVT 4.45% 05/19/26 | 4. 4500 5, 000 5,005 713,612 (2026/05/19 GALLAGHER (ARTH 5. 15% 02/15/35 | 5. 1500 1,620 1,610 229, 545 [2035/02/15
BFCM PARLS 5.896% 7/13/26 1444 | 5. 8960 2,975 3,022 430, 961 |12026/07/13 PG&E 5. 7% 03/01/35 | 5. 7000 2,423 2,414 344, 248 |12035/03/01
UBS GRP 6. 373%/VAR 07/26 1441 | 6. 3730 3,095 3,103 442, 472 12026/07/15 RIO TINIO FIN U 5.25% 03/14/3% | 5. 2500 1,513 1,523 217,175 |12035/03/14
CITIBANK 4.929% 08/06/26 | 4. 9290 2,545 2, 565 365, 776 [2026/08/06 STELLANTIS 6. 45% 03/18/35 1444 | 6. 4500 1,695 1, 666 237,663 [2035/03/18
DANSKE 6. 25%%/VAR 9/22/26 1444 | 6. 2590 1,325 1,332 189, 938 [2026/09/22 AMER HONDA FI) 03/05/35 | 5. 2000 1,745 1,739 247,951 |2035/03/05
AERCAP TRELAND 2. 45% 10/29/26 | 2. 4500 4,050 3,917 558, 452 12026/10/29 PETRONAS CAP 5.34% 4/3/35 R6S | 5. 3400 3,827 3,890 554, 628 |12035/04/03
AISTDW 6. 138%/VAR 10/16/26 | 6. 1380 5,000 5,029 717,027 [2026/10/16 VICI PROPERTIE 5.623% 04/01/35 | 5. 6250 910 900 128, 345 [2035/04/01
STATECRP 5. 751%/VAR 11/04/26 | 5. 7510 2,550 2,563 365, 447 |2026/11/04 DELL INTL/EMC 5.5% 04/01/35 | 5. 5000 910 898 128, 154 [2035/04/01
TELLS FARGO BA 5.254% 12/11/26 | 5. 2540 3,286 3,336 475, 662 |2026/12/11 ENERGY TRAN LP 5.7% 04/01/35 | 5. 7000 930 926 132, 148 |2035/04/01
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Al % Gid fifi # Al % fid il il
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(%) sgieam | FEBIER % oo | PERIEE
MPLX LP 5. 4% 04/01/35 | 5. 4000 930 905 129, 055 |2035/04/01 MEXICO GOV 7.75% 5/29/31 | 7.7500 | 147,800 | 139,616 | 1,017,788 [2031/05/29
KINDER MRGN INC 5.85% 06/01/35 | 5. 8500 1,297 1,317 187, 899 |2035/06/01 N - 234, 650 224,541 | 1,636,886 —
VSTON 5. 664%/VAR 04/17/36 | 5. 6640 1,040 1,063 151, 603 |2036/04/17 £ ERDT) vk [r v
JPC C0 5. 5724/VAR 04/22/3%6 | 5. 5720 812 830 118, 421 [2036/04/22 w7 w7
G5 GRP INC TN 6.25% 2/01/41 | 6. 2500 150 157 22, 465 |2041/02/01 Ef&E
AERCAP LTD/TR 3.85% 10/29/41 | 3. 8500 1,000 780 111, 311 [2041/10/29 INDONESTA GOVT 74 5/15/27 | 7..0000 |28, 776, 000 29, 001, 316 246, 511 |2027/05/15
WILLIS NORTH AV 3.875% 9/15/49 | 3. 8750 4,300 3,133 446, 730 |12049/09/15 N 3t — [28, 776, 000 [29, 001, 316 246, 511 —
ENTERGY COR 7. 125%/VAR 12/1/54 | 7. 1250 1,430 1,432 204, 237 |12054/12/01 (Fzxa) FFxaapt [FFza-ant
CCO LLC/CAPITL 6.834% 10/23/5 | 6. 8340 1,382 1,331 189, 830 [2055/10/23 Gl
RI0 TINTO FIN U 5.875% 3/14/65 | 5. 8750 898 899 128, 182 |2065/03/14 CZECH REPUBLIC . 25% 02/10/27 | 0. 2500 55, 280 52,335 340, 705 |2027/02/10
N 2t — | 734,524 | 721,358 [102, 844, 078 — N N _ 55, 280 52,335 340, 705 —
175 FATE K \FAF CE) ¥ Ry
EREE S / EfREESF
- -
CAMDA GOTT -'2‘5"“(’;”,25 225001 3,420)  3,418) 352,261 12025/06/01 HORB BEPLIC OF 2656 16/ | 2, 6250 | 2,320,200 | 2,335,907 | 233, 824 |2028/06/10
CANADA GOVT . 55 12/01/30 1 0. 5000 2,750 2421 249, 556 12030/12/01 KOREA GOVT 1.5% 12/10/30 | 1. 5000 [15, 016, 960 [14,223,013 | 1, 423, 723 [2030/12/10
CAADA GOVT 2% 12/01/51 | 2. 0000 2,150 1,603 165, 288 |2051/12/01
— KOREA GOVT 4% 12/10/31 | 4.0000 | 7, 000, 000 | 7, 609, 630 761,723 |2031/12/10
/h at — 8, 320 7,444 767, 107 —
————————— HOREA GOVT 3.75% 12/10/33 | 3. 7500 | 6, 000, 000 | 6, 511, 980 651, 849 |2033/12/10
F—2 51 F) Fr-217)7- |[F4-247)7
AbSUT fo fo N 3t — 30, 337, 160 [30, 680, 531 | 3,071, 121 —
EERE FA7va7 [F47va7:
(FRE) T s
AUSTRALIA GOVT 0.5% 9/26 R&S | 0. 5000 1,770 1,702 154, 874 |2026/09/21 ) ML L
AUSTRALIA GOVT 1.25% 05/21/32 | 1. 2500 6,590 5,526 502, 660 |2032/05/21 EIfEEH
ASTALIAGOIT 34 921/ R6s | 3.0000 | 4,800 | 3,661 | 333,014 |2047/03/21 CHIN GOVT 1.43% 01/25/30 | 1.4300 | 49,370 | 49,139 | 963, 388 |2030/01/25
AUSTRALIA GOV 1.75% 06/51 R6S | 1. 7500 4, 587 2, 480 225,610 |2051/06/21 CHINA GOVT 3.27% 11/19/30 | 3. 2700 37,000 40, 547 794, 950 [2030/11/19
N Bt - 17, 747 13,370 | 1,216, 160 - CHINA GOVT 3.02% 05/27/31 | 3. 0200 78, 000 84,575 | 1,658,117 |2031/05/27
_ = s Foa—y CHIVA GOVT 2.89% 11/18/31 | 2. 8900 56, 640 61,112 | 1,198, 118 |2031/11/18
(Z2a—2—=35UH) PRy )
) CHINA GOVT 2.8% 11/15/32 | 2.8000 | 144,390 | 156,176 | 3,061, 872 [2032/11/15
EfFEE% . /I 2 — | 365,400 | 391,551 | 7,676,447 —
NEW ZEALAD GOV . 25% 05/15/28 | 0. 2500 4, 850 4,403 372, 088 |12028/05/15 W S
] “ il - 4,850 4,403 372, 088 1) IEANA R
/h i - , , , — i
iE
AFYR) FA%) AR K [FA2) 20 K ERAESS
e THAILAND GOVT 2.8% 06/17/34 | 2.8000 | 135,000 | 145, 054 617,933 |2034/06/17
al =
UK GILT 1.25% 07/22/27 RGS | 1. 2500 17,690 16,786 | 3,207, 779 [2027/07/22 2\ it _ (13?'009 (14?'05% 617, 933 —
UK GILT . 875% 07/31/33 R6S | 0. 8750 28, 950 22, 117 | 4,226, 435 |2033/07/31 R—=3 2 F) H’Qfﬂ; H’%E
UK GILT . 625% 10/22/50 REGS [ 0. 6250 3,200 1,192 227,858 |2050/10/22 .
UK GILT 1.25% 07/31/51 RGS | 1. 2500 4,325 1,908 364, 784 |2051/07/31 R
S e = ’ ’ ’ POLAND GOVT . 25% 10/25/26 | 0. 2500 6,675 6,294 239, 078 |2026/10/25
UK GILT 1.75% 07/22/57 RGS | 1.7500 5,725 2,709 517, 763 |2057/07/22 )
HES POLAND GOVT 1. 25% 10/: 1..2500 7,450 6,233 236, 739 |2030/10/25
e Ltz | 4.6250 | 1,65 1,623 | 310,322 |2027/04/13 A —l Wim| sl 4SS -
I it —| 61,515] 46,339 | 8, 854,944 — (71"’7/” T | Famn
o) T/ V== [T/ V= HE
Ju—% Ju—% ESB FIN LTD 4% 10/03/28 REGS | 4. 0000 1, 800 1,868 302, 960 |2028/10/03
EfFEE (F35 %)
NORAY GOVERNVENT BOND iﬂ 042 | 2.0000 18,275 17, 461 239, 577 |12028/04/26 HHE%
h at - 18,275 17, 461 239, 577 - DIGITAL IUT 1.2 1.2500 2,970 2, 620 424,964 |2031/02/01
= TRYz=F 7 [FAY =5 =~
(R z—FTV) ot ot (75 V&)
EfFEE HKES
SR GO L 6T E | 13750 | 7,415 4,638 68, 564 |2071/06/23 EOF 4.375% 06/17/36 REGS | 4.3750 | 1,400 1,456 | 236,258 (2036/06/17
N s _ 7,415 1,638 68, 564 — EDF 4. 625% 01/25/43 RGS | 4. 6250 800 803 130, 330 |2043/01/25
(A% T) Ty axy [Frgyay EDF 5. 625% VAR PERP REGS | 5. 6250 1,400 1,435 232, 713 |2199/12/31
EfFEE %
\EXICO UNITED 5. 75% 03/05/26 | 5. 7500 86, 850 84,925 619, 097 |12026/03/05 TOTALENERG 3. 25%/VAR PERP oS | 3. 2500 1,962 1, 686 273, 438 |12049/12/31
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(FAY)
EfFEE
GERUANY GOVT 2.5% 03/19/26 R6S | 2. 5000 8, 140 8,188 | 1,327,865 |2026/03/19
GERMANY GOVT .15 04/12/29 RS | 2. 1000 17, 480 17,592 | 2,853,043 [2029/04/12
GERUANY GOVT 2.5% 10/11/29 6S | 2. 5000 14, 680 15,001 | 2,432,744 [2029/10/11
GERUANY GOVT .25 02/15/34 RS | 2. 2000 52,100 51,217 | 8,305,929 |2034/02/15
GERUANY GOVT 2.6% 08/15/34 R6S | 2. 6000 58,570 59,270 | 9,611,896 |2034/08/15
GERWANY GOVT 0% 08/15/52 REGS | 0. 0000 4,276 1,974 320, 257 |2052/08/15
GERANY GOV 1.8% 08/15/53 R6S | 1. 8000 14, 030 11,056 | 1,792,984 |2053/08/15
(Znth)
EREE S
AEXICO GOVT 4.625% 05/04/33 | 4. 6250 2,150 2,109 342, 068 |2033/05/04
MEXICO GOVT 5. 125% 05/04/37 | 5. 1250 2, 145 2,084 338,017 |2037/05/04
FERE S
EUROPEAN UNION 2.5% 10/04/52 R [ 2. 5000 2, 552 2,015 326, 827 |2052/10/04
Eadi=c3
/ot e | 2 1250 904 901| 146,241 |2026/10/13
AMER HONDA FIN 3.3% 03/21/29 | 3. 3000 1,730 1,747 283,370 12029/03/21
AIR LEASE CORP 3.7% 04/15/30 | 3. 7000 2, 889 2,927 474,693 |2030/04/15
MSTDW VAR 3.521% 05/22/31 | 3. 5210 1,557 1, 568 254,417 |12031/05/22
UBS GROUP 4.75%/VAR 3/32 RS [ 4. 7500 993 1,060 171,927 |2032/03/17
AMER HONDA FIN 3.95% 03/19/32 | 3. 9500 2,780 2,830 459, 096 |12032/03/19
BARCLAYS 4. 34T%/VAR 05/35 ReS | 4. 3470 2,227 2,280 369, 845 |12035/05/08
o — v E — 199, 535 193,697 | 31, 411, 894 —
& it — — — [159, 839, 839 —
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i e I 7 N
Tn TH
LG 71— Ui el ds Br< BAR) ~F—7 7 K 14, 909, 818 17,529, 473




TR LG v — LR
<HE SR RE>

BEF GRS AR =T 7 FREONETT,

% 1 # K % 1 ) B
] s i fill # - 5l = fid filli il o
ki i} (%) | HEE A Migrp | PERAGH fEREA A & i (o) | BEEHR A pg | PERILIE EFEA R
5 (FM) - (TH)
(FAUH) 77 470 kv [E7 AU B BX_25-LIFE 5. 8836 35 35 5,608 [2047/06/13
EHEE% WLAKE_25-2 5. 0800 125 125 19,924 |2031/05/15
United States Treasury Note/Bond | 4. 2500 304 297 47, 238 |2039/05/15 ESART_25-3-C 5.00 3203 | 5. 0000 75 75 12,017 |2032/03/15
Inited States Treasury Note/Bond | 3. 8750 923 852 135,517 |2040/08/15 HPEFS 2025-2A D | 4.7700 100 99 15,773 |2033/05/20
United States Treasury Yote/Bond | 3. 0000 2,650 2,024 321,703 |12045/11/15 EART_25-5 4. 6800 60 60 9,535 |2032/03/15
United States Treasury Note/Bond | 3. 3750 891 704 111,934 [2048/11/15 SSTRT_26-A-B 4.2840 3303 | 4. 2840 32 32 5,097 |2033/03/25
United States Treasury Note/Bond | 3. 0000 391 288 45, 779 [2049/02/15 GCAR_23-2 5.6900 60 61 9,697 |12029/03/15
United States Treasury Note/Bond | 1. 1250 263 167 26, 607 |2040/05/15 SFAST_25-1 4. 6500 40 40 6,511 |2028/05/22
UNITED STATES TREASURY NOTE/BOND | 3. 8750 155 153 24, 318 |2033/08/15 TYSN_23-CRNR 6. 7990 100 104 16, 556 |2038/12/10
UNITED STATES TREASURY NOTE/BOND | 4. 0000 910 902 143, 480 |2034/02/15 SFAST 2026-1A B 4.270 3206 | 4. 2700 50 49 7,881 |2032/06/21
UNITED STATES TREASURY NOTE/BOND | 4. 3750 830 843 134, 058 [2034/05/15 ODART_26-1A B 4. 7000 100 99 15,779 |12034/01/17
INITED STATES TREASURY N0TE/B0D | 4, 2500 1,430 1,452 230, 749 |2030/01/31 Ginnie Mae 11 Pool MA1651 [ 3. 0000 168 152 24, 275 |2047/08/20
UNITED STATES TREASURY NOTE/BOND | 4. 6250 310 297 47, 339 |2055/02/15 GINNIE MAE IT POOL MAT989 | 3. 5000 93 87 13, 852 |2052/04/20
UNITED STATES TREASURY NOTE/BOND | 4. 7500 260 257 40, 956 [2045/02/15 GINIE MAE TT POOL MAS099 | 3. 5000 14 13 2,151 |2052/06/20
UNITED STATES TREASURY NOTE/BOND | 4. 1250 2,400 2,407 382,531 |2027/01/31 GINNIE MAE IT POOL MA8267 | 4. 0000 15 14 2,290 |2052/09/20
INITED STATES TREASURY NOTE/B0ND | 3. 8750 410 410 65, 243 [2027/03/31 GINNIE MAE TT POOL MAS269 | 5. 0000 119 120 19, 121 |2052/09/20
UNLTED STATES TREASURY NOTE/BOND | 4. 0000 341 343 54, 548 [2030/03/31 GINTE MAE TT POOL MA8647 | 5. 0000 125 126 20, 084 [2053/02/20
INITED STATES TREASURY N0TE/B0) | 3., 7500 635 634 100, 875 [2028/04/15 GINNIE MAE 11 POOL MASSTY [ 5. 5000 202 206 32, 762 [2053/05/20
UNITED STATES TREASURY NOTE/B0MD | 3. 7500 114 114 18, 117 |2027/04/30 GINNIE MAE TT POOL MA9605 | 5. 5000 39 40 6, 366 [2054/04/20
INITED STATES TREASIRY NOTE/B0VD | 4. 0000 271 271 43,122 [2032/04/30 GINNTE A TT POOL NA%906 | 5. 5000 21 21 3, 469 |2054/09/20
[NITED STATES TREASURY NOTE/BOND | 4. 7500 383 375 59, 692 2055/05/15 GINNIE MAE IT POOL MA9907 | 6. 0000 200 204 32,570 |2054/09/20
INITED STATES TREASURY NOTE/B0) | 4. 2500 869 871 138, 558 |2035/05/15 GINNIE MAE IT POOL MB0091 | 5. 0000 153 153 24,435 (2054/12/20
INITED STATES TREASIRY NOTE/B0ND | 3. 7500 739 738 117, 413 |2028/05/15 GINNIE A IT POOL NA6994 | 2. 0000 323 268 42, 690 |2050/11/20
INITED STATES TRBASIRS NOTE/BOND | 4. 0000 80 80 12, 720 |2032/06/30 GINNTE A TT POOL NA9852 | 6. 0000 92 94 15, 035 [2054/08/20
INITED STATES TREASURY NOTE/B0ND | 3. 8750 371 371 59, 047 |2030/07/31 GINNIE MAE 1T POOL MAS34T | 4. 5000 18 18 2,928 12052/10/20
INITED STATES TREASURY NOTE/B0ND | 3. 8750 575 575 91, 492 [2027/07/31 GINNIE MAE IT POOL MA5T62 | 3. 5000 111 105 16, 733 12049/02/20
INITED STATES TREASIRY NOTE/BOND | 4. 7500 140 137 21, 828 [2055/08/15 GINNIE MAE IT POOL MA9TT9. | 5. 5000 61 62 9, 865 |2054/07/20
NITED STATES TREASURY NOTE/BOND | 3. 8750 836 829 131, 820 [2032/09/30 GINNIE VAE T POOL NB0O%0 | 4. 5000 84 82 13,043 |2054/12/20
INITHD STATES TREASIRY NOTE/B0W | 3. 5000 1, 060 1,044 165, 929 |2030/11/30 GINNIE MAE T POOL 785831 | 2. 5000 95 82 13, 120 |2052/01/20
INITED STATES TREASIRY OTE/3000 | 4. 1250 3,450 3,415 542, 795 | 2036/02/15 GIVIE MAE L1 POOL 787714 | 6. 0000 55 57 9,071 {2054/11/20
INITED STATES TREASIRY NOTE/3000 | 3. 7500 1,300 1,277 202, 982 |2033/02/28 GINVIE WAE T POOL MAG598 | 2. 5000 201 174 27,725 2050/04/20
NITED STATES TREASRY NTE/B0W | 3. 3750 3,400 3,376 536, 598 |2028/02/29 GINIE A L1 POOL AGSE5 | 2. 5000 149 129 20, 631 |12050/09/20
NITED STATES TREASRY OTE/B0WD | 3. 5000 1,230 1,210 192, 365 [2031/02/28 GINVIE WA ITPOOL WM5LL | 4. 0000 21 20 3,251 12047/06/20
RUG i \ GINNIE MAE IT POOL MA47I8 | 3. 0000 97 88 14, 107 |2047/09/20
%E%'(E%XT?&YJ\FNES&IT) 19750 181 165 26, 256 | 2055/04/20 GINNIE MAE IT POOL MA3876 | 4. 0000 67 65 10, 359 |2049/04/20
%E%EQXT(I;%EENEE{\% 5. 1000 290 279 43, 355 |2050/06/18 GINNIE VAE 11 POOL NATOB1 | 2. 0000 118 98 15, 640 |2050/12/20
QY SLLTAVTE OF GOVERWEND) | 6. 5000 997 241 38, 446 |2047/03/08 GINNIE MAE IT POOL 149726 | 6. 0000 36 37 5,924 (2054/06/20
. R ’ . . GINNIE MAE IT POOL MA5763 | 4. 0000 5 4 785 12049/02/20
QATAR (STATE OF) | 5.1030 300 286 45, 480 |2048/04/23 GINNIE MAE IT POOL MB0025 | 5. 0000 21 21 4,303 |2054/11/20
%)T%%?,\ﬁ%\{ﬁm% 6.3380 200 192 30,518 |2053/05/04 GIWIE WAE 11 POOL WA3875 | 4. 0000 25 25 3,981 [2046/08/20
" v GINNIE MAE IT POOL 1A4002 | 2. 5000 41 36 5,865 |2046/10/20
%zggﬁ%ﬁ%&?\}ﬁg&%ﬂ 3.2000 600 319 60, 367 |2061/09/23 GINNIE MAE IT POOL MATI37 | 3. 0000 29 26 4,210 |2051/01/20
[ezzsred GINVIE VAE T POOL 1A686¢ | 2. 0000 39 32 5,220 [2050/09/20
CMSRT_26-A-B 4.2000 35 34 5,523(2032/05/17 GINNIE MAE IT PoOL 787768 | 5. 5000 44 45 7,231 |2055/01/20
BANK_21-BN37 2.6180 160 143 22,774 |2064/11/15 GINNIE MAE IT POOL 787901 | 6. 0000 42 43 6,947 |2054/09/20
AESOP_23-5 5. 7800 150 151 24,116 |2028/04/20 GINNIE MAE IT POOL WAB138 | 4. 5000 61 61 9, 764 |2048/04/20
BMO_24-C9 5.7592 290 305 48,560 [2057/07/15 GINNIE MAE IT POOL MAG476 | 4. 0000 63 60 9, 676 |2050/02/20
GNMA 30YR 3.0000 25 22 3,637 |2049/11/15 GINNIE MAE IT POOL MA6709 | 2. 5000 161 139 22,243 [2050/06/20
EART_24-4A 5.8100 140 142 22,709 |2030/12/16 GINNIE MAE IT POOL MB0997 | 5. 5000 149 151 24, 087 [2056/03/20




1 # K 1 # K
o #F it # ; % #F it # :
24 (%) | EE&H AEH TR ﬁg‘;‘}ﬁ(%%ﬁ fREA A & (o) | BE&HR Py ;gg%:g%%gs HREA A
FANNIE MAE 1.5000 178 138 22, 060 |2050/12/01 FANNIE MAE 6. 0000 98 101 16, 151 |2054/06/01
FANNIE MAE 3.5000 49 16 7,385 |2049/12/01 FANNTE MAE 4.5000 164 161 25, 675 |2050/08/01
FANNIE MAE 5. 5000 48 48 7,754 |2054/11/01 FANNIE MAE 5. 0000 128 128 20, 438 |2054/06/01
FANNIE MAE 4.0000 45 43 6,945 [2052/06/01 FANNIE MAE 5. 0000 120 120 19, 126 [2053/08/01
FANNIE MAE 5. 5000 68 70 11, 133 [2052/10/01 FANNIE MAE 4.5000 56 55 8, 740 [2052/09/01
FANNIE MAE 6.0000 34 35 5,662 [2054/01/01 FANNIE MAE 2.0000 98 80 12,804 [2051/02/01
FANNIE MAE 5. 5000 47 47 7,624 |2054/04/01 FANNIE MAE 6.0000 116 119 19, 020 [2054/01/01
FANNIE MAE 5. 5000 58 58 9,367 |2054/12/01 FANNTE MAE 3.0000 51 46 7,425 (2049/10/01
FANNIE MAE 6. 0000 46 47 7,592 |2054/10/01 FANNTE MAE 3.5000 191 178 28, 439 [2052/04/01
FANNIE MAE 4.0000 54 52 8,327 [2050/01/01 FANNTE MAE 2. 0000 108 88 14, 132 2052/03/01
FANNIE MAE 3.5000 79 73 11, 677 [2052/06/01 FANNIE MAE 5. 5000 48 49 7,861 |2045/07/01
FANNIE MAE 6.0000 32 33 5,372 [2043/11/01 FANNIE MAE 5. 5000 43 44 7,069 |2045/03/01
FANNIE MAE 2.0000 104 96 15, 373 [2035/09/01 FREDDIE MAC 5. 5000 61 62 9,983 [2053/10/01
FANNIE MAE 3.0000 82 74 11, 881 [2051/07/01 FREDDIE MAC 5. 5000 62 64 10, 222 [2052/11/01
FANNIE MAE 3.0000 99 89 14, 187 [2052/03/01 FREDDIE MAC 6.0000 43 45 7,182 [2054/07/01
FANNIE MAE 6.0000 80 84 13,400 [2055/01/01 FREDDTE MAC 5. 5000 42 43 6,877 |2053/06/01
FANNIE MAE 4,5000 82 80 12, 806 |2052/07/01 FREDDIE MAC 3.5000 43 40 6,434 |2049/08/01
FANNIE MAE 5. 5000 62 63 10, 131 2054/04/01 FREDDIE MAC 4,0000 126 122 19, 390 2048/12/01
FANNIE MAE 2.5000 108 94 14,971 [2050/06/01 FREDDIE MAC 6.0000 60 61 9,835 [2054/07/01
FANNIE MAE 2.5000 130 111 17,727 |2051/12/01 FREDDIE MAC 6.0000 62 63 10, 159 2054/05/01
FANNIE MAE 3.5000 114 107 17,080 2048/07/01 FREDDIE MAC 3.5000 123 115 18, 402 [2047/02/01
FANNIE MAE 2.0000 115 100 16, 036 [2041/09/01 FREDDIE MAC 2.5000 138 118 18, 759 2052/05/01
FANNIE MAE 5.0000 105 105 16, 784 2052/10/01 FREDDIE MAC 6.5000 67 71 11, 284 [2054/05/01
FANNIE MAE 2.0000 237 193 30, 699 |2052/01/01 FREDDTE MAC 2.5000 120 104 16, 574 |2050/12/01
FANNIE MAE 2.5000 145 125 20, 004 |2052/01/01 FREDDIE MAC 2.5000 132 112 17,956 |2051/02/01
FANNIE MAE 5.0000 123 124 19, 717 [2053/08/01 FREDDIE MAC 2.0000 400 327 52,118 |2051/01/01
FANNIE MAE 5. 5000 45 45 7,262 |2054/09/01 FREDDIE MAC 1.5000 131 119 18,911 [2037/02/01
FANNIE MAE 2.5000 272 233 37,153 |2049/12/01 FREDDIE MAC 3.0000 309 274 43,569 |2052/04/01
FANNIE MAE 2.0000 327 268 42, 647 |2051/01/01 FREDDIE MAC 5. 0000 168 170 27, 084 |2052/06/01
FANNIE MAE 2.0000 198 163 25,939 | 2051/04/01 FREDDIE MAC 6.0000 29 30 4,859 [2044/01/01
FANNIE MAE 4.0000 105 101 16, 098 [2051/05/01 FREDDIE MAC 2.5000 16 42 6,683 2040/04/01
FANNIE MAE 3.5000 2 23 3,696 2050/03/01 FREDDTE MAC 2.5000 154 133 21, 228 |2052/02/01
FANNIE MAE 2.0000 377 308 49,079 |2050/10/01 FREDDIE MAC 4.5000 79 77 12, 386 |2052/09/01
FANNIE MAE 1.5000 176 136 21, 750 | 2050/11/01 FREDDIE MAC 5.0000 123 123 19, 685 [2053/06/01
FANNIE MAE 2.0000 113 104 16, 588 [2036/06/01 FREDDIE MAC 5. 5000 47 48 7,659 |2055/02/01
FANNIE MAE 3.0000 192 172 27,417 |2050/07/01 FREDDIE MAC 2.0000 133 109 17, 382 [2050/10/01
FANNIE MAE 2.5000 148 127 20, 267 |2050/09/01 FREDDIE MAC 2.0000 88 81 12,977 [2036/07/01
FANNIE MAE 1.5000 85 66 10, 540 [2051/01/01 FREDDIE MAC 5. 5000 141 142 22,706 |2054/06/01
FANNIE MAE 2.0000 163 125 19,907 [2052/04/01 FREDDIE MAC 6.0000 86 89 14, 181 [2055/03/01
FANNIE MAE 2.0000 27 24 3,888 [2041/01/01 FREDDTE MAC 5. 5000 44 45 7,234 |2053/12/01
FANNIE MAE 2.5000 13 12 1,965 [2037/04/01 FREDDIE MAC 6.5000 27 28 4,570 |2054/08/01
FANNIE MAE 3.5000 41 38 6,130 [2051/11/01 FREDDIE MAC 4,0000 30 29 4,685 [2052/07/01
FANNIE MAE 6. 5000 30 31 5,059 [2054/07/01 FREDDIE MAC 5. 5000 57 58 9,293 [2055/03/01
FANNIE MAE 2.0000 206 171 27,203 |2051/03/01 FREDDIE MAC 4.5000 43 43 6,854 [2049/01/01
FANNIE MAE 3.0000 64 58 9,232 [2049/09/01 FREDDIE MAC 2.0000 44 38 6,143 [2041/11/01
FANNIE MAE 4.0000 52 50 8,018 [2049/12/01 FREDDIE MAC 5. 5000 34 35 5,580 |2054/05/01
FANNIE MAE 6.0000 45 16 7,388 |2055/07/01 FREDDIE MAC 5. 0000 90 90 14, 332 [2053/06/01
FANNIE MAE 4,0000 62 59 9,516 |2052/07/01 FREDDTE MAC 2.5000 136 118 18, 905 |2050/08/01
FANNIE MAE 4,5000 127 124 19, 769 |2052/10/01 FREDDIE MAC 3.5000 39 36 5,846 |2047/02/01
FANNIE MAE 2.0000 136 111 17, 749 2051/02/01 FREDDIE MAC 1.5000 34 21 4,295 |2051/10/01
FANNIE MAE 6.0000 152 158 25, 137 | 2054/07/01 FREDDIE MAC 5. 0000 64 64 10, 206 [2053/12/01
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FREDDIE MAC 4.5000 20 19 3,161 |2053/05/01 JBS NV 6. 2500 259 256 40, 780 |2056/03/01
FREDDIE MAC 2.0000 221 181 28,861 |2051/12/01 CHENTERE ENERGY INC | 6.0000 251 252 40, 180 |2056/07/30
FREDDIE MAC 3. 0000 73 65 10, 437 2051/12/01 CANADIAN PACIFIC RAILFAY CONPANY | 5. 5000 59 57 9,174 2056/03/15
FREDDIE MAC 6. 0000 102 104 16, 642 [2054/06/01 BAKER HUGHES HOLDINGS LLC | 6. 8500 300 300 47,718 |2056/06/15
FREDDIE MAC 5. 5000 132 135 21, 454 |2054/10/01 BROOKLYN UNTON GAS €0 | 6. 4150 122 126 20, 082 |2054/07/18
FREDDIE MAC 14,5000 166 163 25, 906 |2053/07/01 AMERTCAN HONDA FINANCE | 5. 6500 565 580 92, 298 |2028/11/15
FREDDIE MAC 5.5000 96 97 15, 560 [2045/12/01 /I it 55, 157 52,304 | 8,311,673
% (h+%) Fhry R [Fats e fv
KRAFT FOODS GROUP INC | 3. 0000 43 42 6,821 12026/06/01 [ElEeng S
CATERPILLAR INC | 5.5000 50 51 8, 129 [2055/05/15 CANADIAN GOVERNMENT BOND | 3. 5000 669 646 74, 635 (2045/12/01
Intel Corp 2. 6000 43 42 6,822 (2026/05/19 CANADTAN GOVERNMENT BOND | 1. 7500 905 581 67,049 |2053/12/01
CREDIT AGRICOLE SA | 5.2220 250 9254 40, 477 [2031/05/27 CANADIAN GOVERNMENT BOND | 2. 7500 107 86 9,925 [2055/12/01
ORACLE CORP 5. 8750 100 88 13, 986 |2045/09/26 CANADIAN GOVERNMENT BOND | 3. 2500 36 35 4,124 12034/12/01
ORACLE CORP 6. 1000 120 100 16, 046 |2065/09/26 CANADIAN GOVERNMENT BOND | 2. 7500 25 24 2,862 (2030/03/01
ORACLE CORP 6.7000 53 19 7,942 |2056/02/04 N at 1,742 1,374 158, 597
SOUTHERY CALIFORNIA EDISON 0 | 4. 4000 13 43 6, 836 [2026/09/06 (F—Z FS5Y7F) H‘”ﬂ; H‘””;
ENBRIDGE INC 6. 2000 565 601 95,617 |2030/11/15 .
ENBRIDGE INC 5. 4500 222 227 36, 076 |2036/03/27 EE—E% ' '
o AUSTRALIAN GOVERNENT BOND | 2. 7500 96 80 9, 139 |2035/06/21
AVAZON. COM INC 1 5. 5?00 140 134 21,390 |2065/11/20 AUSTRALTAN GOVERNIENT BOND | 3. 2500 136 112 12,721 [2039/06/21
FOVRD MOT?R CR. 0. 1 6.0540 20 o 32,472 |2031/11/05 AUSTRALIAN GOVERNENT BOND | 2. 2500 12 11 1,294 |2028/05/21
DU EVERGE PROGRESS LLC | 2. 0?00 6 s 8181 2031/08/15 AUSTRALIAN GOVERWENT BOND | 3. 0000 43 30 3, 464 |2047/03/21
giEiMéggT CLOBAL j ;Zﬁg 13§ 11: 1;’ z;; igg;j g:; fg AUSTRALTAN GOVERNENT BOND | 1. 5000 1,520 1,300 147, 269 [2031/06/21
’ ’ AUSTRALIAN GOVERNENT BOND | 1. 2500 520 425 48, 136 |2032/05/21
BRISTOI‘fMYF‘R‘SQB' 5. 7500 19 M? 0, 8?3 ?Of”/ 02/01 AUSTRALIAN GOVERNIENT BOND | 4. 7500 24 21 2, 485 |2054/06/21
I?OOKlyNG HOLDINGS INC | 3. 6000 43 42 6, 828 |2026/06/01 B 3 2,351 082 224 511
EBAY INC 1. 4000 43 42 6,818 |2026/05/10 IS A [Fov i
CITIGROUP INC 2.9040 464 339 53,974 |2042/11/03 F Fv
BANK OF AMERICA CORP. | 3.5590 43 42 6,831 (2027/04/23 EfEE %S
BANK OF AMERICA CORP. | 2.5720 183 164 26, 143 |2032/10/20 SINGAPORE GOVERNMENT | 2. 7500 105 116 14, 590 [2046/03/01
MORGAN STANLEY | 5.8310 82 85 13, 649 [2035/04/19 /I i 105 116 14, 590
MORGAN STANLEY | 1.5930 43 42 6,823 |2027/05/04 (4 £ R) T AHY b [FA2)2HY |
GOLDNAN SACHS GROUP TNC. | 4. 0170 583 516 82, 136 |2038/10/31 EfETE
GOLDUAN SACHS GROUP INC. | 5. 5410 111 107 17,146 [2047/01/21 UNITED KINGDOM GILT | 1.1250 359 107 23,103 |2073/10/22
JBS USA HOLDING LUX SARL | 7. 2500 82 91 14, 558 [2053/11/15 UNITED KINGDOM GILT | 3. 7500 296 294 63, 603 |2027/03/07
GLOBAL ATLANTIC (FIN) 0 | 3. 1250 318 284 45, 206 |2031/06/15 UNITED KINGDOM GILT | 4.3750 34 28 6, 166 |2054/07/31
BROADCOM INC 3. 1870 8 6 1,084 |2036/11/15 UNITED KINGDOM GILT | 4.0000 54 53 11,482 [2031/10/22
MARKS AND SPENCER PLC | 7. 1250 467 512 81, 462 |2037/12/01 UNITED KINGDOM GILT | 4.3750 334 335 72, 439 |2030/03/07
NASDAQ INC 1. 6500 151 133 21,274 |2031/01/15 UNITED KINGDOM GILT | 5. 3750 568 560 120, 855 [2056/01/31
EE%EER%Z\E/ES%M 51100 183 176 21, 978 | 2043/05/19 Um:ted Klingdom G]ilt 4.2500 5 5 1,221‘ 2032/06/07
United Kingdom Gilt | 4.2500 396 340 73, 366 |2046/12/07
GE HEALTHCARE TECHNOLOGIES INC | 5. 8570 380 398 63, 374 2030/03/15 United Kingdom Gilt | 3.5000 495 331 71,543 2045/01/22
HCA INC 5.5000 353 365 58, 127 |2032/03/01 RS %
FLORIDA POVER & LIGHT C0 | 4. 4500 43 43 6,833 |2026/05/15 ORSTED A/S 5.7500 300 279 60, 309 |2040/04/09
ENERGY TRANSFER LP | 6.0000 43 43 6,890 (2029/02/01 LOGICOR_19-1 UK PLC | 1.8750 110 108 23,374 [2026/11/17
SOLVENTUM CORP | 5. 9000 238 238 37, 958 |2054/04/30 TELSEC_ 21 13657 o 30 6,527 [2031/12/10
CVS HEALTH CORP | 5. 1250 183 164 26, 216 |2045/07/20 DERB_03 5. 5640 30 29 6,437 | 2041,/06/30
CVS HEALTH CORP | 5.0500 296 259 41, 288 |2048/03/25 HEE
PACIFIC 64 A0 BLECTRIC COAYT | 4. 9500 401 342 54, 422 |2050/07/01 VOLISHGEN FIVACIAL SERVICES WV | 5. 5000 100 100 21,669 |2026/12/07
égggghg?%ﬁgl% 5. 5000 250 256 40, 686 |2030/06/18 BNP PARIBAS SA | 2.0000 400 398 85,997 [2031/05/24
. . - PLACES FOR POPLE TREASIRY PLC | 6. 2500 100 98 21,162 |2041/12/06
%l'gﬁﬁf',{;fﬁ”ligl”“ 5.7500 300 299 47,538 |2036/03/27 HSBC HOLDINGS PLC | 1.7500 264 262 56, 519 [2027/07/24
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ATIONIDE BULLDLYG SICEETY | 4. 0000 107 106 23, 042 | 2027/09/03 VALAYSTAN GOVERVUENT | 4. 4570 248 261 10, 521 |2053/03/31

FORD MOTOR CR. CO. | 6. 1840 100 101 21,820 |2031/08/29 - s 1,478 1512 60, 841

QLSITLELD STRATFORD ) 6190 200 198 12,804 |2031/08/04 (54) O = P4

‘ EfETH

VONOVIA SE 55000 100 % 20, 666 |2036/01/18 Thailand Goverment Bond | 3. 7750 4,200 4,699 23,356 |2032/06/25

BAT INTERVATIONAL FINANCE PLC | 2. 2500 100 46 10, 089 |2052/09/09 Thailand Governnent Bond | 1. 6000 1,520 1,547 29,600 [2020/12/17

AABOND €O LTD | 8. 4500 161 168 36,393 | 2028/01/31 THATLAYD GOVERNUENT BOND | 3. 4500 3,760 4,051 20,135 [2043/06/17

SV (FINANCE) I PLC | 7.3750 200 201 43, 425 | 2041/12/12 THAILAYD GOVERNIENT BOND | 2. 8000 3,070 3,270 16, 256 |2034/06/17

SI (FINANCE) T PLC | 6.8750 162 166 35,950 |2032/08/07 o P T TR 310

SI (FINANCE) 1 PLC | 7.7500 200 210 15,455 |2031/10/31 S T FRoT.

CLOSE BROTIERS FIVANCE PLC | 1. 6250 114 96 20,762 |2030/12/03 R=F2F) Ang Ang

SOUTH EASTERN POVER METFORKS PLC | 5. 5000 7 7 1,513 |2026/06/05 BRI

FRESIVATER FINANCE FLC | 5. 1820 200 183 39, 647 |2035/04/20 POLAND GOVERWENT BOND | 4. 0000 68 53 2,385 |2047/04/25

ANCSTER ATRPORT |5 509 160 15 33, 187 |2036/09/30 }:j){.AND GO»ERNME\T;OND 15000 12;2 1:: ;Z g?é 2030/07/25

CLOSE BROTHERS GROLP PLC | 6. 1250 229 223 18, 271 |2036/08/03 TS E p=—

ARQIVA FINANCING PLC | 7. 2100 100 102 22,108 |2045/06/30 s

o it 5,952 5428 1,170,918 XC GROLP PIVANE TRELAYD AC | 4. 3750 100 102 19, 165 [2031/06/27

(R4 _X) FALAT Ty [FAL AT T F5o5)

BRI EHREES
SVISS GOVERNMENT BOND | 0. 2500 358 71,840 |2035/06/23 NETHERLANDS GOVERNUENT BOWD - 140 124 23,407 |2030/07/15
SHISS GOVERWENTABO\ID — 15 2,843 [2039/07/24 NETHERLANDS GOVERNIENT BOND | 2. 0000 124 89 16, 852 [2054/01/15
A it 313 74,683 NETIERLAYS GOVERSENT B0 | 2. 5000 182 173| 32,515 [2035/07/15

RHz—F) 7277 %

Ef&i% TUPERTAL [ERANDS | 5. 2500 654 698 | 130,932 [2031/02/15
SIEDISH GVERVENT B0 | 3.5000 | 3,280 9, 483 60, 305 | 2039/03/30 Ry
- D 3,280 3,183 60, 305 EE

(*%23) [FAEy2) (Fhdy BELGILN GOVERVIENT BOWD | 3. 5000 134 14 21, 454 |2055/06/22
EIfREES Belgium Government Bond | 3. 7500 335 318 59, 722 [2045/06/22
Mexican Bonos | 7.7500| 15,810| 14,873| 136,893 |2054/11/23 s
N it 15,840 14.873| 136,893 SOLVAY SA 4.2500 100 101 19,012 |2031/10/03

Y ERST) IR I F52)

EE % EfEEH
INDONESLA TREASURY BOND | 6. 5000 [10, 546, 000 [10, 633, 742 98, 893 2030/07/15 FRENCH GOVERNUENT BOW | 3. 2500 50 4 8,220 (2045/05/25
P = 10,546,000 110,633,742 55,593 FRENCH GOVERUENT BOND | — 1,464 1,206 | 225,997 |2032/05/25

13 EE—— e — FRENCH GOVERWWENT BOND | 2. 5000 3 2 4,920 |2043/05/25
— FRENCH GOVERWENT BOND | 3. 2500 351 280 52,570 |2055/05/25
oo o e | 3.5000 | 2,540 2,33 17, 951 |2035/05/30 FRENCH GOVERWWENT BOND | 2. 7000 78 76 14, 385 [2031/02/25
o i 2510 2,333 17,951 %

@ Eory TRE 1o EDENRED 3.7500 100 99 18, 661 [2033/01/15
i AYVENS SA 3.0000 100 98 18, 447 [2030/04/18
KOREA TREASURY BOND | 1.1250 | 647,500 | 474,300 51, 188 | 2030/00/10 ALTRAD INVESTUENT AUTHORITY $8S. | 4. 4290 400 401 75,201 |2032/06/23
KOREA TREASURY BOND | 1.8750 | 783,800 | 562, 407 60, 697 |2051/03/10 (K1)

KOREA TREASURY BOND | 2.6250 | 588,600 | 569, 806 61,196 |2030/03/10 E1REES
KOREA TREASURY BOND | 2.6250 | 278,400 | 231,614 24,997 |2055/03/10 GERIAN GOVERNUENT BOW | 2. 5000 176 150 28, 200 12046/08/15
KOREA TREASURY BOND | 3.2500 | 93,700 | 88,417 9,542 |2054/03/10 GERIAN GOVERNENT BOND - 1,339 L3 | 214,193 12032/02/15
o e 239,000 | Lo 56| 207 922 GERIAN GOVERWYENT BOND | 2. 6000 13 102 19, 224 |2041/05/15
(227 vy [Fe—uT GEA CORUEN 50D | 2600 80 77 14, 504 |2035/08/15
JyEg k| UvEs ) GERIAN GOVERWENT BOND | 2. 4000 104 103 19, 305 |2030/04/18

EfE % HESH
MALAYSTAN GOVERNVENT | 3. 8280 1,230 1,250 50,319 |2034/07/05 HOCHTIEF AG 40000 118 116 21,923 |2034/04/15




% 1 i ES
Al % Gid fifi # )

# i} (%) | EE&H AEH TR ;gg;@(%%g? fREA A
(L R AW)
EfEEE S
PORTUGUESE GOVERWENT BOND | 0. 4750 297 268 50, 342 [2030/10/18
PORTUGUESE GOVERNUENT BOND | 3. 0000 312 304 57,060 [2035/06/15
(RRA V)
EfREE S
SPANISH GOVERVENT BOND | 3. 4500 380 356 66, 716 [2043/07/30
SPANTSH GOVERWENT BOND | 2. 5000 75 74 14, 044 |2027/05/31
SPANISH GOVERMMENT BOND | 4. 0000 93 90 16, 903 |2054/10/31
SPANISH GOVERVUENT BOND | 3. 1000 196 197 36, 983 [2031/07/30
SPANTSH GOVERWENT BOND | 2. 7000 52 51 9,705 [2030/01/31
SPANISH GOVERMMENT BOND | 3. 1500 670 658 123, 350 [2035/04/30
SPANISH GOVERVENT BOND | 3. 2000 6,010 5,900 | 1,105,773 [2035/10/31
SPANTSH GOVERWENT BOND | 3. 3000 6,385 6,292 | 1,179, 136 [2036/04/30
SPANISH GOVERMMENT BOND | 3. 9500 1,364 1,299 243, 515 |2056/10/31
S
BANCO SANTANDER SA | 5.0000 100 103 19, 405 |2034/04/22
BANCO oILBAD VIZCATA 4 0000 100 99 18, 717 | 2037/02/25
A452)7)
&S
AUTOSTRADE PER LITALIA SPA | 5. 1250 573 613 114, 940 |2033/06/14
BANCO BPM SPA 4.6250 189 193 36, 306 [2027/11/29
(423U F)
EfREE S
Finland Government Bond — 443 391 73,419 [2030/09/15
(F—ZR+Y7)
EfREE S
Austria Government Bond | 1. 5000 252 169 31, 781 [2047/02/20
AUSTRIA GOVERNUENT BOND | 2. 9500 119 116 21, 866 [2035/02/20
%
RALFFELSEN BN INTERWTIONL 46 [ 4. 6250 200 205 38, 499 |2029/08/21
(Z D)
RS
EUROPEAN UNTON | 0. 7000 43 20 3,874 [2051/07/06
&S
ORSTED A/S 4.1250 250 249 46, 682 2035/03/01
BARCLAYS PLC 4.9730 100 103 19, 475 |2036/05/31
REALTY INCOME CORP | 4.8750 100 105 19, 688 |2030/07/06
FORD MOTOR CR. CO. | 4.1650 100 100 18,922 |2028/11/21
NEW YORK LIFE GLOBAL FUNDING | 3. 2000 113 111 20, 811 |2032/01/15
TR et b | 3. 5000 100 98 18, 423 | 2033/02/27
BLUE OWL CREDIT INCOME CORP | 4. 2500 124 116 21,744 |2031/01/31
AMCOR UK FINANCE PLC | 3. 2000 151 149 28,025 [2029/11/17
BAKER HUGHES HOLDINGS LLC | 4. 7370 106 106 19,933 |2046/03/11
. — u g 25,273 24,200 | 4,534,871
& it 15, 227, 881

(7F) ISR AT 5% B ORI 2 23 H O 5@k BiE 72 H NS
OPEIC X0 FEHFE L2 b o T,
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B 1 3 ES
# i . o ¥ filli S— H
T s & - & m | PEREFEE
(€4 F1R) T7AY B K
L&G CHINA CNY BOND UCITS ETF USD D (ETF) 983. 864 10, 148 1,612, 707
N O L S CCRL B IO 983.864 | . 10,148 . 1,612, 707
B Tlm W E<k %> 1 <9.2%>
GED M SR, 3% A Ol 2 DN E O XA EEEEMAGOMEIC L v EEHRE Lz b 0T,
(FE2) < >PIE B PERAIC X 5 aFAIIAR Ol 3 T,
<STYDENS | DEARBIEARE & >
B 1 3 x
# L il H # % % #
(&5 M) (&5 M)
US LONG BOND(CBT) (77 A U 77) — 91
4 | US 10YR NOTE (CBT) (7 4 Y 1) - 106
US 5YR NOTE (CBT) (77 A U 77) 413 —
US 2YR NOTE (CBT) (77 A U 77) 725 —
US ULTRA BOND CBT (7 £ VU 1) — 223
US ULTRA 10YR NOTE(7 A U %) — 833
CAN 10YR BOND FUT (77 4) 69 —
CAN 5YR BOND FUTURE (/77 4) 118 —
AUST 10Y BOND FUT(A—A ~Z U 7) 587 —
LONG GILT FUTURE (A % U A) — 210
EURO-BUND FUTURE ( K- *7) 563 —
EURO-BOBL FUTURE ( K- *7) 563 —
EURO-SCHATZ FUT (KA /) 535 —
EURO BUXL 30Y BND( KA %) — 101
[l | EURO-BTP FUTURE( KA /) 550 —
EURO-0AT FUTURE (KA /) — 2,751
() SME R PEIE, 3% A ORI 2 2 E O E S T BRI OIS L 0 IR L2 b 0T,
<Dy ITRUOTERGIES >
5 1 bt ES
78 | E * Jt o ZS " %:E%;
(&5 M) (& M)
[ i %y = pin 3 i Gl 441 88

GE)F VR A FRYT AT SEH T x> PE- .~ =37 -V Xy b ~Ub—- VL G5l ) OB L OR#OSFE T,
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PIMCO Global Bond Strategy Fund
Q@B DIAIR (202546 A 30 H £ TOEEHUIRE)

Report June

PIMCO Emerging PIMCO Global PIMCO Global
Bond Strategy Bond Strategy High Yield
(Amounts in thousands| Fund Fund Strategy Fund
Investment Income:
Interest, net of foreign taxes™ $ 2,200 $ 12,895 $ 3,518
Dividends 0 0 40
Miscellaneous income 6 78 5
Total Income 2,206 12,973 3,663
Expenses:
Advisory fees - S (JPY) N/A 892 N/A
Legal expense 0 1 2
Interest expense 10 182 59
Miscellaneous expense 0 0 1
Total Expenses 10 1,075 62
Net Investment Income (Expense) 2,196 11,898 3,601
Net Realized Gain (Loss):
Investments in securities, net of foreign taxes™ (778) 167 (98)
Exchange-traded or centrally cleared financial derivative instruments (59) (1,517) 89
Over the counter financial derivative instruments 767 618 332
Foreign currency (149) 195 16
Net Realized Gain (Loss) (219) (637) 339
Net Change in Unrealized Appreciation (Depreciation):
Investments in securities 2,369 14,078 2,135
Exchange-traded or centrally cleared financial derivative instruments 0 2,431 132
Over the counter financial derivative instruments (78) 74 578
Foreign currency assets and liabilities 5 18 (42)
Net Change in Unrealized Appreciation (Depreciation) 2,296 16,601 2,803
Net Gain (Loss) 2,077 16,064 3,142
Net Increase (Decrease) in Net Assets Resulting from Operations $ 4,273 $ 27,962 $ 6,643
* Foreign taxes $ 36 $ 39 $ 0

A zero balance may reflect actual amounts rounding to less than one thousand.
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INVESTMENTS IN SECURITIES 119.7%
[AUSTRALIA 6.0%

Santos Finance Ltd.

3.649% due 04/29/2031 $ 100 $ 93

6.876% due 09/19/2033 500 546

Scentre Group Trust

6.500% due 06/01/2031 AUD 500 357

Vicinity Centres Trust

5.606% due 01/22/2032 500 341

Westpac Banking Corp.

3.131% due 04/15/2031 EUR 700 838
2,175

AFG Trust

4.508% due 03/10/2053 AUD 149 98

4.928% due 07/10/2056 1,100 il

4.958% due 11/10/2055 473 3n

Bluestone Prime Trust

4.935% due 07/14/2065 408 268

Firstmac Mortgage Funding Trust No.4

4.527% due 02/19/2053 204 133

4.805% due 02/18/2056 811 532

IDOL Trust

4.693% due 08/21/2054 701 460

Liberty

4.923% due 08/25/2056 750 493

Liberty PRIME

4.373% due 01/25/2053 167 110

Lion Trust

4.727% due 05/19/2055 735 483

Pepper Residential Securities Trust No.30

4.535% due 01/15/2063 104 68

Progress Trust

4.803% due 08/12/2055 655 430

PUMA

4.673% due 09/23/2055 846 556

RESIMAC Premier

4.428% due 02/13/2053 188 123

Triton Bond Trust

4.458% due 02/09/2053 281 184

5.158% due 08/09/2054 357 235

Westpac Securitisation Trust

4.743% due 08/21/2055 559 368
5573

Australia Government Bond

3.250% due 04/21/2029 4,200 2,143
New South Wales Treasury Corp.

1.750% due 03/20/2034 3,300 1,710
2.000% due 03/08/2033 800 440
4.750% due 02/20/2035 1,600 1,047
4.750% due 09/20/2035 600 391
Queensland Treasury Corp.

1.500% due 08/20/2032 600 324
1.760% due 07/20/2034 1,400 n3
2.000% due 08/22/2033 1,700 918
4.500% due 08/22/2035 300 190
South Australian Government Financing Authority

1.750% due 05/24/2032 100 56

TR I
(BEfE s ) (B )

Treasury Corp. of Victoria

2.000% due 09/17/2035 AUD 800 $ 400

2.250% due 09/15/2033 4,500 2473

2.250% due 11/20/2034 300 158

4.250% due 12/20/2032 1,100 714

12,277

Total Australia 20,025

(Cost $19,815)

BERMUDA 0.1%

TSTAT Ltd.

5.419% due 07/20/2037 $ 164 164

Bacardi Ltd.

4.700% due 05/15/2028 100 100

Total Bermuda 264

(Cost $263)

CANADA 2.2%

Enbridge, Inc.

5.700% due 03/08/2033 200 207

Fairfax Financial Holdings Ltd.

6.350% due 03/22/2054 100 101

Toronto-Dominion Bank

3.191% due 02/16/2029 EUR 700 843
1,151

Province of British Columbia Canada

4.150% due 06/18/2034 CAD 400 302

Province of Ontario

3.800% due 12/02/2034 4,600 3,370

Province of Quebec

3.600% due 09/01/2033 300 220

4.450% due 09/01/2034 3,000 2,314
6,206

Total Canada 1,357

(Cost $6,891)

CAYMAN ISLANDS 2.4%

AIMCO CLO

5.530% due 10/17/2034 $ 500 501

Atlas Senior Loan Fund XV Ltd.

5.499% due 10/23/2032 402 402

Bain Capital Credit CLO Ltd.

5.509% due 07/19/2034 500 501

Betony CLO 2 Ltd.

5.621% due 04/30/2031 219 220

Carlyle Global Market Strategies CLO Ltd.

5.511% due 07/20/2031 98 98

CarVal CLO I Ltd.

5.491% due 07/16/2031 446 447

HERA Commercial Mortgage Ltd.

5.479% due 02/18/2038 3 31

LCM 31 Ltd.

5.549% due 07/20/2034 500 500

TR i
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LoanCore Issuer Ltd.

5.863% due 01/17/2037 $ 409 $ 410

Mountain View CLO LLC

5.562% due 01/16/2031 " n

Mountain View CLO XVI Ltd.

5.716% due 04/15/2034 700 01

Northwoods Capital XIV-B Ltd.

5.568% due 11/13/2031 321 320

Ocean Trails CLO 8

5.546% due 07/15/2034 500 501

OZLM XVII Ltd.

5.419% due 07/20/2030 72 72

Rad CLO 4 Ltd.

5.512% due 04/25/2032 251 251

Sound Point CLO XXVIII Ltd.

5.562% due 01/25/2032 437 437

TCW CLO Ltd.

5.624% due 08/16/2034 500 501
5910

Gaci First Investment Co.

5.000% due 01/29/2029 1,000 1,012
5.250% due 01/29/2030 1,100 1,124
— 2136
Total Cayman Islands 8,046
(Cost $7,987)
CHILE 0.1%
Chile Government International Bond
4.950% due 01/05/2036 269 264
Total Chile 264
(Cost $266)
cinAsSs% ]
China Government International Bond
2.040% due 11/25/2034 CNY 12,800 1,839
2.190% due 09/25/2054 10,000 1,479
2.270% due 05/25/2034 14,700 2,148
2.600% due 09/01/2032 8,400 1,251
2.620% due 06/25/2030 13,500 1,984
2.680% due 05/21/2030 8,600 1,266
2.750% due 02/17/2032 4,000 598
2.800% due 11/15/2032 16,600 2,506
3.020% due 05/27/2031 11,900 1,800
3.190% due 04/15/2063 5,800 1,026
3.270% due 11/19/2030 4,700 79
3.390% due 03/16/2050 900 161
3.530% due 10/18/2051 4,700 869
3.720% due 04/12/2051 1,200 228
3.810% due 09/14/2050 16500 287
Total China 18,161
(Cost $16,944)
DENMARK 2.5%
Jyske Realkredit A/S
1.000% due 10/01/2050 DKK 1 0
1.500% due 10/01/2050 6 1
1.500% due 10/01/2053 14 2
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2.000% due 10/01/2050 DKK 7% 1
2.500% due 10/01/2047 1 0
Nordea Kredit Realkreditaktieselskah
1.000% due 10/01/2050 1 0
1.500% due 10/01/2050 63 8
1.500% due 10/01/2053 19 2
2.000% due 10/01/2050 16 2
2.500% due 10/01/2047 4 1
3.000% due 10/01/2047 1 0
Nykredit Realkredit A/S
1.000% due 10/01/2050 8 2
1.000% due 10/01/2053 4 1
1.500% due 10/01/2050 19 2
1.500% due 10/01/2052 61 8
2.000% due 10/01/2050 206 29
2.500% due 10/01/2047 2 0
3.000% due 10/01/2047 2 0
5.000% due 10/01/2053 8,146 1,332
Realkredit Danmark AJS
1.000% due 10/01/2050 3 0
1.000% due 10/01/2053 9 1
1.500% due 10/01/2053 87 "
2.500% due 04/01/2036 yal &)
2.500% due 04/01/2047 7 1
3.000% due 07/01/2046 1 0
5.000% due 10/01/2053 41,688 6,817
6.000% due 10/01/2053 244 40
Total Denmark 8,264
(Cost $7,301)
FRANCE 0.7%
BNP Paribas S.A.
5.198% due 01/10/2030 400 407
5.497% due 06/20/2030 700 719
5.786% due 01/13/2033 200 208
BPCE S.A.
5.748% due 07/19/2033 300 308
6.612% due 10/19/2027 500 512
Total France 2,154
(Cost $2,106)
GERMANY 0.6%
Deutsche Bank AG
3.035% due 05/28/2032 600 538
6.819% due 11/20/2029 600 640
7.146% due 07/13/2027 700 JAE]
Total Germany 1,897
(Cost $1,881)
HUNGARY 0.3%
Hungary Government International Bond
0.125% due 09/21/2028 EUR 100 107
4.250% due 06/16/2031 600 728
Total Hungary 835
(Cost $725)
INDONESIA 0.1%
Indonesia Government International Bond
3.700% due 10/30/2049 $ 300 224

JEA AT
(B2 ) (B )

TEAR AT
(AL ) (AL )

Total Indonesia $ 224 JAPAN 6.1%
(Cost $231)
Meiji Yasuda Life Insurance Co.
IRELAND 1.7% 5.100% due 04/26/2048 $ 800 § 794
Mitsubishi UFJ Financial Group, Inc.
Accunia European CLO | DAC 2.309% due 07/20/2032 400 349
3.229% due 07/15/2030 EUR 18 2 2.852% due 01/19/2033 400 355
Arbour CLO XI DAC 8.741% due 03/07/2029 200 19
3.473% due 05/15/2038 1,200 14t P24ZKiue 04132029 500 2
Aurium CLO IV DAC Norinchukin Bank
9.982% due 01/16/2031 287 337 5.430% due 03/09/2028 473 483
Carlyle Euro CLO DAC Sumitomo Mitsui Trust Bank Ltd.
3.033% due 08/15/2032 481 ) T D AT Ew____GE]
3,302
CIFC European Funding CLO Ill DAC ——
3.329% due 01/15/2034 500 586
. 5 o Japan Government International Bond
g';;‘zﬂ/: ;L':';;r;;ag’z““’“b'“ LLs "Acm g 000% due 091202039 ¥ 200,000 1,103
’ 0.400% due 10/01/2026 1,390,000 9,598
Contego CLO IV DAC 0.400% due 03/20/2040 400,000 2,209
2.823% due 01/23/2030 9 m 1.900% due 06/20/2044 120,000 778
Dryden 35 Euro CLO DAC 2.300% due 12/20/2054 510,000 3,174
3.243% due 01/17/2033 185 217 __ 16,862
Harvest CLO XXII DAC Total Japan 20164
3.129% due 01/15/2032 188 220 (Cost $20,114)
e UEnSEY, CHANNEL ISLWDS 02%
2.929% due 07/15/2031 148 174 UERSEICHARNECISLAND S22
OCP Euro CLO DAC . . .
Bain Capital Credit CLO Ltd.
{/
PANGEAME e 30 35 .000% due 071512035 fa) s 70
Palmer Square European Loan Funding DAC
3.113% due 08/15/2033 786 922 el iorssviChans]
535 Islands 700
] (Cost $700)
AerCap Ireland Capital DAC LUXEMBOURG 0.3%
2.450% due 10/29/2026 $ 200 195
Total Ireland 5,540 Compartment Driver UK Eight
(Cost $5,221) 4.817% due 09/25/2031 GBP m 1,058
- Total Luxembourg 1,058
ISRAEL 0.8% (Cost $970)
Israel Government International Bond MALAYSIA 0.5%
1.500% due 01/18/2027 EUR 500 573
3.375% due 01/15/2050 $ 700 455 Malaysia Government International Bond
5.000% due 10/30/2026 EUR 1,200 1,449 2.632% due 04/15/2031 MYR 1,500 343
5.500% due 03/12/2034 § 30 304 3589% due 07/15/2032 870 210
Total Israel 2,781 4.193% due 10/07/2032 4,680 1,166
(Cost $2,675) Total Malaysia 1,719
(Cost $1,601)
ITALY 1.5%
MEXICO 0.4%
Intesa Sanpaolo SpA
7.200% due 11/28/2033 700 786 Mexico ional Bond
2.659% due 05/24/2031 $ 1,000 867
Cassa Depositi e Prestiti SpA 4.480% due 05/25/2032 BR300 357
£ 750% due 05/05/2026 280 283 6.350% due 02/09/2035 § 20 25
Italy Buoni Poliennali del Tesoro Total Mexico 1429
2.800% due 03/01/2067 EUR 4% 39 (Cost $1,385)
4.350% due 11/01/2033 3,000 3,819
S X7 TR V' UL TINATIONAL 0.2%
Total Italy 4,921 N
Cost $4,351 (e
! ] 5.250% due 01/15/2029 300 304
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Delta Air Lines, Inc.

4.750% due 10/20/2028 $ 300 § 301
NXP BV

5.000% due 01/15/2033 100 100
Total Multinational 705
(Cost $710)

NETHERLANDS 1.0%

Mila BV

2.778% due 09/16/2041 EUR 750 882

Enel Finance International NV

3.500% due 04/06/2028 $ 400 391

7.500% due 10/14/2032 200 228

ING Groep NV

4.550% due 10/02/2028 200 201

4.875% due 05/16/2029 (b(c) 200 188

JT International Financial Services BV

3.875% due 09/28/2028 200 197

0CI NV

6.700% due 03/16/2033 300 332
1,637

Domi BV

2.655% due 06/15/2056 EUR 847 993

Dutch Property Finance BV

2.811% due 07/28/2058 50 59
1,052

Total Netherlands 341

(Cost $3,279)

INEW ZEALAND 0.5%

New Zealand Government Bond

4.500% due 05/15/2030 NZD 2,900 1,810

Total New Zealand 1,810

(Cost $1,779)

INORWAY 0.1%

Variable Energi ASA

7.500% due 01/156/2028 $ 200 212

Total Norway 212

(Cost $203)

PERU 0.2%

Peru Government International Bond

5.500% due 03/30/2036 700 701

Total Peru 701

(Cost $697)

POLAND 0.2%

Poland Government International Bond

5.125% due 09/18/2034 550 553

5.500% due 03/18/2054 200 186

Total Poland 739

(Cost $743)

JEA AT
(BEAL s ) (B )

PORTUGAL 0.3%

Banco BPI S.A.

3.250% due 03/22/2030 EUR 700 § 839
Total Portugal 839
(Cost $751)

QATAR 0.2%

Qatar Energy

3.126% due 07/12/2041 $ 300 222

Qatar Government International Bond

4.626% due 06/02/2046 200 179

5.103% due 04/23/2048 300 283
462

Total Qatar 684

(Cost $845)

ROMANIA 0.7%

Romania Government International Bond

1.750% due 07/13/2030 EUR 300 303

2.000% due 04/14/2033 500 451

3.875% due 10/29/2035 818 799

5.375% due 03/22/2031 400 472

6.625% due 09/27/2029 200 253

Total Romania 2,218

(Cost $2,061)

SAUDI ARABIA 0.7%

Saudi Arabian 0il Co.

2.250% due 11/24/2030 $ 400 356

Saudi Government International Bond

3.750% due 01/21/2055 1,100 753

4.875% due 07/18/2033 500 502

5.375% due 01/13/2031 700 126
1,981

Total Saudi Arabia 2,337

(Cost $2,361)

SINGAPORE 0.5%

Singapore Government Bond

2.375% due 07/01/2039 SGD 420 332

2.750% due 03/01/2035 560 460

3.250% due 06/01/2054 770 720

Total Singapore 1,512

(Cost $1,311)

SOUTH KOREA 1.2%

Korea Treasury Bond

1.375% due 06/10/2030 KRW 3,510,780 2,453
2.626% due 06/10/2028 2,190,480 1,631
Total South Korea 4,084
(Cost $4,052)

TEAR AT
(AL ) (AL )

SPAIN 2.7%

Spain Government Bond

1.450% due 04/30/2029 EUR 980 § 1115
1.450% due 10/31/2071 397 216
3.150% due 04/30/2035 4,100 4,806
3.250% due 04/30/2034 700 834
3.450% due 10/31/2034 1,100 1,326
3.450% due 07/30/2066 790 811
Total Spain 9,108
(Cost $8,842)

SWITZERLAND 0.8%

UBS Group AG

3.869% due 01/12/2029 $ 400 394
4.194% due 04/01/2031 500 490
4.282% due 01/09/2028 500 498
6.442% due 08/11/2028 300 312
9.016% due 11/15/2033 300 n
UBS Switzerland AG

3.304% due 03/05/2029 EUR 600 722
Total Switzerland 2,787
(Cost $2,686)

THAILAND 0.8%

Thailand Government Bond

2.410% due 03/17/2035 THB 4,460 147
2.500% due 11/17/2029 77,160 2,482
Total Thailand 2,629
(Cost $2,409)

UNITED ARAB EMIRATES 0.4%

Abu Dhabi Developmental Holding Co. PJSC

5.375% due 05/08/2029 $ 500 515

5.500% due 05/08/2034 400 416

DAE Sukuk Difc Ltd.

3.750% due 02/15/2026 200 199
1,130

Abu Dhabi Government International Bond

3.875% due 04/16/2050 400 312
Total United Arab Emirates 1,442
(Cost $1,543)

UNITED KINGDOM 6.3%

Barclays PLC

5.501% due 08/09/2028 200 204
5.690% due 03/12/2030 600 621
6.490% due 09/13/2029 400 423
7.385% due 11/02/2028 400 425
HSBC Holdings PLC

2.804% due 05/24/2032 200 178
2.848% due 06/04/2031 200 183
4.583% due 06/19/2029 500 501
5.290% due 09/16/2032 GBP 600 826
Imperial Brands Finance PLC

3.500% due 07/26/2026 $ 300 297
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Lloyds Banking Group PLC
5.679% due 01/05/2035 $ 500
5.871% due 03/06/2029 500
Nationwide Building Society
6.557% due 10/18/2027 500
NatWest Group PLC
4.445% due 05/08/2030 300
5.076% due 01/27/2030 200
5.778% due 03/01/2035 600
Santander UK Group Holdings PLC
6.534% due 01/10/2029 200
Standard Chartered PLC
1.456% due 01/14/2027 400
Atlas Funding PLC
5.067% due 09/20/2061 GBP 678
Auburn 15 PLC
5.067% due 07/20/2045 390
Canada Square Funding PLC
5.167% due 06/17/2058 50
Eurosail PLC
2.215% due 12/15/2044 EUR 36
Finsbury Square PLC
5.039% due 12/16/2071 GBP 85
Holmes Master Issuer PLC
4.878% due 10/15/2072 600
Hops Hill No.4 PLC
5.103% due 04/21/2056 526
Lanebrook Mortgage Transaction PLC
4.948% due 07/20/2058 66
5.017% due 03/15/2061 291
London Wall Mortgage Capital PLC
4.987% due 05/15/2051 88
Pierpont BTL PLC
5.039% due 12/22/2053 106
5.067% due 09/21/2061 395
5.317% due 09/21/2054 303
PMF PLC
5.197% due 07/16/2060 488
Polaris PLC
5.014% due 12/23/2058 30
Towd Point Mortgage Funding Granite 6 PLC
5.223% due 07/20/2053 773
Tower Bridge Funding PLC
5.017% due 11/20/2063 58
Trinity Square PLC
5.228% due 07/15/2059 322
Twin Bridges PLC
5.068% due 03/12/2056 114
5.168% due 06/12/2055 392
5.403% due 05/15/2056 m
United Kingdom Gilt
1.125% due 01/31/2039 200
1.750% due 09/07/2037 150
3.750% due 01/29/2038 400

175
150
497

JEA (5511
(AL s ) (AL )

4.250% due 12/07/2040 GBP 3,002 $ 3,814
4.375% due 07/31/2054 900 1,069
—_ 5705

Total United Kingdom 20,869

(Cost $20,467)

UNITED STATES 65.6%

Lendmark Funding Trust

2.000% due 04/20/2032 $ 700 667

Mariner Finance Issuance Trust

2.100% due 11/20/2036 700 669

Navient Private Education Refi Loan Trust

2.120% due 01/15/2069 29 21

Navient Student Loan Trust

5.570% due 03/25/2066 359 354

SMB Private Education Loan Trust

1.600% due 09/15/2064 210 254

Synchrony Card Funding LLC

5.040% due 03/15/2030 600 608
2,579

AbbVie, Inc.

3.200% due 11/21/2029 1,100 1,062

AES Corp.

1.875% due 01/15/2026 300 294

2.450% due 01/15/2031 300 262

American Tower Corp.

2.100% due 06/15/2030 600 533

2.900% due 01/15/2030 200 186

5.800% due 11/15/2033 100 106

Amgen, Inc.

3.350% due 02/22/2032 100 93

4.200% due 03/01/2033 400 384

5.150% due 03/02/2028 300 307

Anheuser-Busch InBev Worldwide, Inc.

5.550% due 01/23/2049 100 99

Arizona Public Service Co.

5.700% due 08/15/2034 300 310

Ashtead Capital, Inc.

5.950% due 10/15/2033 400 415

AT&T, Inc.

2.300% due 06/01/2027 600 579

4.350% due 03/01/2029 400 401

5.400% due 02/15/2034 100 103

Aviation Capital Group LLC

4.125% due 08/01/2025 100 100

Bank of America Corp.

2.582% due 04/29/2031 600 549

3.419% due 12/20/2028 415 406

4.571% due 04/27/2033 500 492

4.948% due 07/22/2028 1,500 1,518

5.162% due 01/24/2031 400 410

5.288% due 04/25/2034 400 408

5.511% due 01/24/2036 100 103

BAT Capital Corp.

6.343% due 08/02/2030 100 108

Becton Dickinson & Co.

2.823% due 05/20/2030 400 370

JEAR

(B )
Berkshire Hathaway, Inc.
0.907% due 04/20/2026 ¥ 100,000 $
Black Hills Corp.
2.500% due 06/15/2030 $ 100
6.150% due 05/15/2034 200
Boeing Co.
3.600% due 05/01/2034 (g) 100
3.626% due 02/01/2031 50
British Airways 2018-1 Class A Pass-Through Trust
4.125% due 09/20/2031 52
Broadcom, Inc.
2.450% due 02/15/2031 50
3.419% due 04/15/2033 100
3.469% due 04/15/2034 200
4.300% due 11/15/2032 48
Centene Corp.
2.500% due 03/01/2031 200
3.376% due 02/15/2030 200
Charter Communications Operating LLC
3.850% due 04/01/2061 24
3.950% due 06/30/2062 150
Cheniere Energy Partners LP
4.000% due 03/01/2031 200
CNA Financial Corp.
5.126% due 02/15/2034 300
Comcast Corp.
2.937% due 11/01/2056 131
Constellation Brands, Inc.
2.250% due 08/01/2031 800
Constellation Energy Generation LLC
6.126% due 01/15/2034 200
Crown Castle, Inc.
2.250% due 01/15/2031 400
3.650% due 09/01/2027 200
Duke Energy Florida LLC
5.876% due 11/15/2033 200
Elevance Health, Inc.
2.250% due 05/15/2030 400
5.376% due 06/15/2034 300
Energy Transfer LP
5.300% due 04/01/2044 50
6.000% due 06/15/2048 138
6.100% due 12/01/2028 400
Entergy Arkansas LLC
5.450% due 06/01/2034 300
Essential Utilities, Inc.
3.351% due 04/15/2050 36
Evergy Kansas Central, Inc.
5.900% due 11/15/2033 200
Evergy Metro, Inc.
2.250% due 06/01/2030 100
Eversource Energy
5.950% due 02/01/2029 500
Ford Motor Co.
4.346% due 12/08/2026 400
Ford Motor Credit Co. LLC
4.000% due 11/13/2030 500
Global Payments, Inc.
4.950% due 08/15/2027 200

(HEA -
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Goldman Sachs Group, Inc.
1.250% due 02/07/2029
2.383% due 07/21/2032
2.615% due 04/22/2032
3.691% due 06/05/2028
4.482% due 08/23/2028
5.536% due 01/28/2036
6.561% due 10/24/2034

HCA, Inc.

3.500% due 09/01/2030
3.625% due 03/15/2032
4.125% due 06/15/2029
4.500% due 02/15/2027
5.900% due 06/01/2053

JPMorgan Chase & Co.
2.522% due 04/22/2031
2.739% due 10/15/2030
2.963% due 01/25/2033 (g)
4.586% due 04/26/2033
4.851% due 07/25/2028
5.140% due 01/24/2031
5.502% due 01/24/2036

Mars, Inc.
5.200% due 03/01/2035

Mileage Plus Holdings LLC
6.500% due 06/20/2027

Monongahela Power Co.
5.850% due 02/15/2034

Morgan Stanley

1.512% due 07/20/2027
3.622% due 04/01/2031
5.123% due 02/01/2029
5.230% due 01/15/2031
5.424% due 07/21/2034
5.587% due 01/18/2036
6.296% due 10/18/2028

MSCI, Inc.
3.626% due 09/01/2030
3.626% due 11/01/2031

NVR, Inc.
3.000% due 05/15/2030

Occidental Petroleum Corp.
5.550% due 10/01/2034
8.876% due 07/15/2030

ONEOK, Inc.
5.800% due 11/01/2030

Oracle Corp.
3.950% due 03/25/2061

Pacific Gas & Electric Co.
3.150% due 01/01/2026
3.250% due 06/01/2031
4.550% due 07/01/2030
5.450% due 06/15/2027

PacifiCorp

5.450% due 02/15/2034

Public Service Co. of Colorado
5.250% due 04/01/2053

Revvity, Inc.

1.900% due 09/15/2028

San Diego Gas & Electric Co.
1.700% due 10/01/2030

EUR
$
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Santander Holdings USA, Inc.
4.500% due 07/17/2025 $ 200 200
Southern California Edison Co.
3.600% due 02/01/2045 50 34
3.850% due 06/01/2061 100 66
5.450% due 06/01/2052 300 259
Southern California Gas Co.
2.550% due 02/01/2030 150 138
Sysco Corp.
5.750% due 01/17/2029 700 730
T-Mobile USA, Inc.
3.300% due 02/15/2051 126 84
3.600% due 11/15/2060 176 17
3.875% due 04/15/2030 400 389
UMass Memorial Health Care Obligated Group
5.363% due 07/01/2052 200 182
United Airlines 2019-2 Class A Pass-Through Trust
2.900% due 05/01/2028 75 70
Vistra Operations Co. LLC
6.950% due 10/15/2033 300 330
VMware LLC
2.200% due 08/15/2031 100 87
4.700% due 05/15/2030 100 100
Volkswagen Group of America Finance LLC
6.200% due 11/16/2028 500 520
Wells Fargo & Co.
2.393% due 06/02/2028 200 193
2.572% due 02/11/2031 100 92
3.526% due 03/24/2028 300 296
3.584% due 05/22/2028 100 98
4.478% due 04/04/2031 600 597
4.808% due 07/25/2028 1,600 1,614
5.244% due 01/24/2031 600 616
5.389% due 04/24/2034 400 409

41,012
ACRA Trust
5.608% due 10/26/2064 466 466
Adjustable Rate Mortgage Trust
5.460% due 09/25/2035 7 6
Alternative Loan Trust
6.000% due 04/26/2037 115 51
Angel Oak Mortgage Trust
4.500% due 05/25/2067 439 434
Banc of America Funding Trust
5.078% due 01/20/2047 " 10
Bear Stearns Adjustable Rate Mortgage Trust
4.000% due 05/25/2034 5
4.967% due 07/25/2033 4 4
5.786% due 02/26/2034 1 1
6.159% due 10/25/2033 4 3
6.339% due 11/26/2034 3 3
6.642% due 05/25/2033 il 2
6.896% due 05/26/2034 " 10
Bear Stearns Alternative-A Trust
4.545% due 02/25/2036 18 13
5.174% due 01/25/2036 69 66
Bear Stearns Structured Products, Inc. Trust
4.120% due 12/26/2046 10 8

JeA (551

(HAL: ) (L T)
Benchmark Mortgage Trust
4.470% due 07/15/2055 $ 600 585
BSREP Commercial Mortgage Trust
5.376% due 08/15/2038 426 405
Citigroup Mortgage Loan Trust, Inc.
6.080% due 09/26/2035 13 13
6.180% due 09/25/2035 8 8
Countrywide Home Loan Mortgage Pass-Through Trust
5.014% due 04/25/2035 2 2
5.074% due 03/26/2035 37 35
5.138% due 11/26/2034 17 16
6.248% due 02/20/2036 23 2
6.662% due 02/20/2036 7 6
Credit-Based Asset Servicing & Securitization LLC
4.554% due 07/25/2037 163 107
Downey Savings & Loan Association Mortgage Loan Trust
4.952% due 08/19/2045 4 3
First Horizon Mortgage Pass-Through Trust
6.431% due 08/26/2035 8 5
Freddie Mac Multifamily Structured Pass-Through

Certificates
3.600% due 01/25/2029 200 197
GMACM Mortgage Loan Trust
3.678% due 11/19/2035 5 5
Greenpoint Mortgage Pass-Through Certificates
7.182% due 10/26/2033 1 1
GSR Mortgage Loan Trust
5.880% due 03/26/2033 2 2
HarborView Mortgage Loan Trust
4.824% due 07/19/2035 ) 4
IndyMac INDX Mortgage Loan Trust
4.588% due 12/25/2034 7 6
JPMCC Commercial Mortgage Securities Trust
3.723% due 03/15/2050 100 98
JPMDB Commercial Mortgage Securities Trust
3.694% due 03/15/2050 100 97
JPMorgan Chase Commercial Mortgage Securities Trust
2.812% due 01/16/2037 100 90
JPMorgan Mortgage Trust
5.479% due 07/26/2035 15 14
5.875% due 02/25/2035 4 4
5.952% due 11/26/2033 3 3
Lehman Asset-Backed Securities Mortgage Loan Trust
4.524% due 06/25/2037 il 14
Long Beach Mortgage Loan Trust
4.994% due 10/25/2034 34 34
Mellon Residential Funding Corporation Mortgage Pass-
Through Trust

4.866% due 12/15/2030 17 17
Merrill Lynch Mortgage Investors Trust
6.247% due 02/25/2033 8 8
Mill City Mortgage Loan Trust
3.500% due 04/25/2066 634 623
Morgan Stanley Bank of America Merrill Lynch Trust
3.102% due 11/15/2049 100 97
Morgan Stanley Capital | Trust
3.530% due 06/15/2050 100 98
Morgan Stanley Residential Mortgage Loan Trust
4.000% due 06/25/2064 934 904
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Nomura Asset A Corporati ive Loan
Trust

4.413% due 10/25/2035 $ 1$ 10

PRPM LLC

4.000% due 11/25/2054 934 908

Residential Asset Securitization Trust

5.500% due 06/25/2033 28 28

Securitized Asset-Backed Receivables LLC Trust

4.694% due 05/25/2037 254 195

Sequoia Mortgage Trust

4.486% due 11/25/2063 391 395

7.373% due 04/20/2035 4 4

Structured Adjustable Rate Mortgage Loan Trust

4.874% due 06/25/2037 22 20

6.174% due 04/25/2034 1 1

6.526% due 02/26/2034 6 6

Structured Asset Mortgage Investments Il Trust

4.854% due 05/25/2036 39 27

5.132% due 03/19/2034 4 4

Structured Asset Securities Corporation Mortgage Loan
Trust

5.939% due 04/25/2035 1 1

Verus Securitization Trust

5.041% due 08/25/2067 357 356

5.218% due 09/25/2069 444 444

WalMu Mortgage Pass-Through Certificates Trust

5.064% due 01/25/2045 4 4

5.776% due 03/25/2033 45 44

5.782% due 06/25/2033 5 5

6.205% due 03/25/2034 26 26
7,101

Ilinois, Electric Agency Revenue Bonds, Series 2009

6.832% due 02/01/2035 175 191
Oklahoma Development Finance Authority, Revenue
Bonds, Series 2022
5.087% due 02/01/2052 100 98
289
JPMorgan Chase Bank N.A.
6.376% due 04/19/2032 IDR 5,822,000 363
Fannie Mae
4.000% due 12/01/2025 $ 1 1
4.000% due 02/01/2026 1 1
4.000% due 06/01/2048 21 26
4.000% due 09/01/2048 47 45
4.500% due 06/01/2038 28 28
5.500% due 02/01/2054 4,891 4,895
6.000% due 12/01/2037 5 5
6.000% due 11/01/2053 1,848 1,881
6.000% due 01/01/2054 354 361
6.000% due 02/01/2054 3,689 3,756
6.000% due 07/01/2054 2,775 2,823
6.500% due 09/01/2053 2,656 2,741
6.500% due 12/01/2053 2,010 2,078
6.500% due 02/01/2054 4,668 4,825
6.912% due 02/01/2036 " "
Fannie Mae, TBA (a)
2.500% due 07/01/2056 374 310
2.500% due 08/01/2056 2,006 1,664
3.000% due 05/25/2044 8,100 7,010

JLA (5511
(HAL ) (HfL: T)

3.500% due 08/01/2055 $ 1,400 § 1,260
4.000% due 07/01/2055 1,000 930
4.000% due 08/01/2055 500 465
4.500% due 08/01/2055 6,800 6,502
5.000% due 08/01/2055 20,000 19,590
6.000% due 08/01/2055 200 203
6.500% due 08/01/2055 30,050 30,984
Freddie Mac
4.000% due 01/01/2054 139 129
5.000% due 02/01/2053 1,405 1,383
5.000% due 09/01/2053 681 670
5.000% due 12/01/2053 1,345 1,322
5.500% due 09/01/2054 597 597
6.000% due 12/01/2033 38 38
6.000% due 04/15/2036 57 61
6.000% due 10/01/2053 7,688 7,826
6.000% due 12/01/2053 192 196
6.000% due 02/01/2054 1,331 1,354
6.000% due 05/01/2054 620 631
6.000% due 06/01/2054 287 292
6.000% due 07/01/2054 2,662 2,108
6.500% due 08/01/2054 5,270 5,447
Ginnie Mae
3.000% due 04/20/2047 122 110
3.500% due 06/20/2062 1,639 1,405
3.500% due 10/20/2054 994 906
5.000% due 02/15/2039 61 61
Ginnie Mae, TBA (a)
3.000% due 08/15/2042 1,700 1,604
3.500% due 07/01/2055 5,900 5,365

124,405
Treasury Inflation Protected Securities (d)
0.375% due 07/15/2027 525 518
0.625% due 07/15/2032 21 206
0.750% due 02/15/2045 (i) 118 86
1.125% due 01/15/2033 2,908 2,780
1.625% due 10/15/2027 5415 5,482
2.375% due 10/15/2028 10,369 10,757
U.S. Treasury Bonds
1.625% due 11/15/2050 232 122
1.875% due 02/15/2041 6,200 4,266
1.875% due 11/15/2051 400 223
2.000% due 11/15/2041 300 206
2.250% due 02/15/2062 300 183
2.375% due 02/15/2042 3,200 2,329
2.500% due 02/15/2045 134 95
2.875% due 05/15/2043 1 1
2.875% due 05/15/2052 900 634
3.625% due 08/15/2043 321 m
3.875% due 02/15/2043 220 197
4.000% due 11/15/2042 4,200 3,833
4.378% due 05/15/2041 231 229
4.500% due 11/15/2054 2,900 2,765
4.626% due 11/15/2044 3,100 3,036
U.S. Treasury Notes
4.250% due 02/28/2031 2,800 2,885

41,080

Total United States 216,829

(Cost $216,432)

[SHORT-TERM INSTRUMENTS 5.3%

Alimentation Couche-Tard, Inc.
4.643% due 07/07/2025 (e) 400 400

Amrize Finance U.S. LLC
4.688% due 07/16/2025 (e) $

Crown Castle, Inc.
5.065% due 07/22/2025 (e)

Dominion Resources, Inc.
4.627% due 08/01/2025 (e)

Intel Corp.
4.614% due 07/03/2025 (e)

Jones Lang LaSalle Finance BV (e)
4.737% due 07/14/2025
4.738% due 07/09/2025
4.739% due 07/07/2025

Mondelez International, Inc.
4.604% due 08/11/2025 (e)

Northrop Grumman Corp.
4.737% due 07/24/2025 (e)
NXP BV

4.695% due 09/10/2025 (e)

Virginia Electric & Power Co.
4.624% due 07/28/2025 (e)

Australia and New Zealand Banking Group Ltd.

0.020% due 07/02/2025 HKD
2.860% due 07/01/2025 AUD
3.830% due 07/01/2025 $
Bank of Nova Scotia

1.800% due 07/02/2025 CAD
3.830% due 07/01/2026 $
BNP Paribas Bank

(0.310%) due 07/01/2025 CHF
0.020% due 07/02/2025 HKD
0.560% due 07/01/2026 SGD
1.050% due 07/01/2025 SEK
2.250% due 07/01/2026 NZD
2.860% due 07/01/2025 AUD
Brown Brothers Harriman & Co.
0.120% due 07/01/2025 ¥
3.190% due 07/01/2025 NOK
3.420% due 07/01/2025 GBP
3.830% due 07/01/2025 $
Citibank N.A.

1.110% due 07/01/2025 EUR
3.420% due 07/01/2026 GBP
3.830% due 07/01/2026 $
DBS Bank Ltd.

3.830% due 07/01/2025

DnB Bank ASA

1.050% due 07/01/2025 SEK
1.110% due 07/01/2025 EUR
2.860% due 07/01/2026 AUD
3.830% due 07/01/2025 $
HSBC Bank

0.020% due 07/02/2025 HKD
0.560% due 07/01/2026 SGD
HSBC Bank PLC

1.110% due 07/01/2025 EUR
3.420% due 07/01/2025 GBP
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JPMorgan Chase Bank N.A.
3.830% due 07/01/2025 $ 144 14
MUFG Bank Ltd.
0.120% due 07/01/2025 ¥ 1891 13
Royal Bank of Canada
1.110% due 07/01/2025 EUR 1 1
3.420% due 07/01/2025 GBP 158 217
3.830% due 07/01/2025 $ 1 1
Sumitomo Mitsui Trust Bank Ltd.
0.120% due 07/01/2025 ¥ 11,852 82
1.110% due 07/01/2025 EUR 2 25
3.420% due 07/01/2025 GBP 16 22
3.830% due 07/01/2025 $ 2 2
1,978

Total Short-Term Instruments 17,463
(Cost $17,464)
Total Investments in Securities 119.7%  $ 396,308
(Cost $390,062)
Financial Derivative

Instruments (h)(j) 0.4% 1,421
(Cost or Premiums, net $(47))
Other Assets and Liabilities, net (20.1%) (66,519)
Net Assets 100.0% $ 331,210

INOTES TO SCHEDULE OF INVESTMENTS:

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

(a) When-Issued security.

(b) Contingent convertible security.

(c) Perpetual maturity; date shown, if applicable, represents next contractual call date.
(d) Principal amount of security is adjusted for inflation.

(e) Coupon represents a yield to maturity.

Repurchase
Agreement
Collateral Repurchase Proceeds
Lending Settlement Maturity Principal Received, Agreements, to be
Counterparty Rate Date Date Amount Coll lized By at Value at Value Received”
BPS 4.470% 06/30/2025 07/01/2025 $ 10,900 U.S. Treasury Inflation Protected Securities
2.125% due 04/15/2029 $ 1,132 s 10,900 % 10,901
Total Repurchase Agreements $ (11,132) ¢ 10,900 § 10,901
Payable for
Borrowing Settlement Maturity Amount Reverse Repurchase
Counterparty Rate” Date Date Borrowed? Ag
BOS 4.250% 06/23/2025 08/01/2025 $ 83 % (83)
BOS 4.300% 06/23/2025 08/01/2025 (252) (253)
Total Reverse Repurchase Agreements $ (336)
Remaining Contractual Maturity of the Agreements
Overnight and Greater Than
Conti Up to 30 days 31-90 days 90 days Total

Reverse Repurchase Agreements
U.S. Corporate Debt $ 0 $ 0 $ (336) $ 0 $ (336)
Total Reverse Repurchase Agreements $ 0 $ 0 $ (336) $ 0 $ (336)
Total Borrowings $ 0 $ 0 $ (336) $ 0 $ (336)
Payable for Reverse Repurchase Agreements $ (336)



Maturity Principal Payable for

C ty ipti Coupon Date Amount Proceeds Short Sales

BOS Fannie Mae, TBA 5.500% 08/01/2055  § 4,400 S 3N 8 (4,396)
GSC Fannie Mae, TBA 2.000% 07/01/2055 14,040 (10,986) (11,118)
Total Short Sales (4.7%) $ (15,357) $ (15,514)

The following is a summary by counterparty of the market value of Borrowings and Other Financing Transactions and collateral pledged/(received) as of June 30, 2025:

(9) Securities with an aggregate market value of $358 have been pledged as collateral under the terms of the following master agreements as of June 30,

2025.
Repurchase
Agreement Payable for Total
Proceeds Reverse Payable for Borrowings and
to be Repurchase Sale-Buyback Payable for ~ Other Financing Collateral

Counterparty i Agi T i Short Sales T i Pledged/(Received) Net Exposure®
Global/Master Repurchase Agreement
BOS $ 0 % (336) ¢ 0 3 0 3 (336) % 358 $ 22
BPS 10,901 0 0 0 10,901 (11,132) (231)
Master Securities Forward Transactions Agreement
BOS 0 0 0 (4,396) (4,396) 0 (4,396)
GSC 0 0 0 (11,118 (11,118) 0 (11,118)
Total Borrowings and Other Financing T i $ 10,901 $ (336)  § 0 § (15514 § (4,949)

Includes accrued interest.

The average amount of borrowings outstanding during the period ended June 30, 2025 was $3,463 at a weighted average interest rate of 4.530%. Average borrowings may include sale-buyback transactions and reverse repurchase
agreements, if held during the period.

Net exposure represents the net receivable/(payable) that would be due from/to the counterparty in the event of default. Exposure from borrowings and other financing transactions can only be netted across transactions governed under the
same master agreement with the same legal entity. See Note 8, Master Netting Arrangements, in the Notes to Financial Statements for more information regarding master netting arrangements.

(h) FINANCIAL DERIVATIVE INSTRUMENTS: EXCHANGE-TRADED OR CENTRALLY CLEARED

Strike Expiration # of Premiums Market
Price Date Contracts i Value
Call - Euro-Bobl 5-Year Note August 2025 Futures EUR 118.500 07/25/2025 2 $ 0 $ 0
Put - Euro-Bobl 5-Year Note August 2025 Futures 117.250 07/25/2025 2 (1 ()
Total Written Options $ 1) $ 1)
Unrealized
Expiration # of Appreciation| Variation Margin

D Type Month Contracts _ (Depreciation) Asset Liability

3-Month SOFR December Futures Long 03/2026 61 $ 19 $ 3 $ 0
3-Month SOFR December Futures Long 03/2027 61 94 5 0
3-Month SOFR June Futures Long 09/2025 56 (30) 0 n
3-Month SOFR June Futures Long 09/2026 61 74 5 0
3-Month SOFR June Futures Long 09/2027 12 8 1 0
3-Month SOFR March Futures Long 06/2026 61 47 5 0
3-Month SOFR March Futures Long 06/2027 46 73 3 0
3-Month SOFR September Futures Long 12/2025 61 (14) 1 0
3-Month SOFR September Futures Long 1212026 61 89 5 0
3-Month Sonia December Futures Long 03/2026 48 7 2 0
Australia Government 3-Year Bond September Futures Short 09/2025 66 (17 4 0
Australia Government 10-Year Bond September Futures Short 09/2025 202 (137) 70 0
Canada Government 5-Year Bond September Futures Long 09/2025 40 22 4 0
Canada Government 10-Year Bond September Futures Long 09/2025 92 72 18 0
Euro-Bobl 5-Year Note September Futures Short 09/2025 29 18 6 0
Euro-BTP 10-Year Bond September Futures Long 09/2025 183 66 0 m
Euro-Bund 10-Year Bond September Futures Short 09/2025 89 107 36 0
Euro-Bux! 30-Year Bond September Futures Long 09/2025 7 (18) 0 3
Euro-OAT 10-Year Bond September Futures Long 09/2025 1 (13) 0 3
Euro-Schatz 2-Year Note September Futures Long 09/2025 39 9 0 (3
Japan Government 10-Year Bond September Futures Short 09/2025 42 (120) 55 0



Unrealized

Expiration # of pp Variation Margin
Type Month Contracts  (Depreciation) Asset Liahility
U.S. Treasury 2-Year Note September Futures Short 09/2025 8 $ n $ 0 $ 0
U.S. Treasury 5-Year Note September Futures Long 09/2025 15 126 15 0
U.S. Treasury 10-Year Note September Futures Long 09/2025 373 768 108 0
U.S. Treasury 20-Year Bond September Futures Short 09/2025 8 (40) 0 (8)
U.S. Treasury Ultra 10-Year Note September Futures Long 09/2025 2 3 1 0
U.S. Treasury Ultra 30-Year Bond September Futures Long 09/2025 49 174 66 0
United Kingdom Treasury 10-Year Gilt September Futures Long 09/2025 33 82 0 (9)
Total Futures Contracts $ 1,509 $ 413 $ (34)
Implied Credit Unrealized
Fixed Deal Maturity Spread at Notional Market Appreciation/ Variation Margin
Refi Entity Receive Rate Date June 30, 2025° Amount” Value (Depreciation) Asset Liability
AT&T, Inc. 1.000% 06/20/2026 0.303% $ 100 $ 1 $ 1 $ 0 $ 0
AT&T, Inc. 1.000% 06/20/2028 0.431% 100 1 2 0 0
$ 2 $ 1 $ 0 $ 0
Unrealized
Fixed Deal Maturity Notional Market Appreciation| Variation Margin
Index|Tranches (Pay) Rate Date Amount Value® (Depreciation) Asset Liability
CDX.IG-41 Index (1.000%) 1212012033 § 1,000 $ (15) $ (18] $ 0 $
CDX.IG-43 Index (1.000%) 12/20/2034 700 7 U] 0 0
CDX.IG-44 Index (1.000%) 06/20/2035 4,800 (37) (30) 0 (4)
$ (59) $ (49) $ 0 $ (9
Unrealized
Fixed Deal Maturity Notional Market Appreciation] Variation Margin
Index/Tranches Receive Rate Date Amount® Value® (Depreciation) Asset Liability
CDX.IG-40 Index 1.000% 06/20/2028 % 200 $ 4 $ 1 $ 0 $ 0
CDX.IG-41 Index 1.000% 12/20/2028 100 2 0 0 0
CDX.IG-43 Index 1.000% 12/20/2029 5,800 132 U] 3 0
CDX.IG-44 Index 1.000% 06/20/2030 53,900 121 242 27 0
$ 1,349 $ 242 $ 30 $ 0
Unrealized
Pay|Receive Maturity Notional Market Appreciation] Variation Margin
Floating Rate Floating Rate Index Fixed Rate Date Amount Value (Depreciation) Asset Liability
Pay 3-Month EURIBOR 2.000% 03/19/2026 EUR 14,500 $ 92 $ 94 $ 0 s 2)
Receive 3-Month FRA New Zealand Bank Bill 3.500% 06/18/2027 NZD 8,700 (31) (19) 2 0
Pay 3-Month FRA New Zealand Bank Bill 4.750% 06/19/2029 1,300 38 28 0 0
Pay 3-Month FRA New Zealand Bank Bill 4.000% 03/19/2030 400 7 6 0 0
Pay 6-Month Australian Bank Bill 3.750% 03/19/2030 AUD 21,100 79 123 0 4
Pay 6-Month Australian Bank Bill 4.250% 03/19/2030 2,100 40 42 0 m
Pay 6-Month Australian Bank Bill 2.131% 01/11/2032 400 (28) (28 0 0
Pay 6-Month Australian Bank Bill 2.100% 01/18/2032 200 (15) 3 0 0
Pay® 6-Month Australian Bank Bill 4.250% 09/15/2032 600 3 4 0 0
Pay® 6-Month Australian Bank Bill 4.500% 09/16/2032 11,500 14 206 0 4
Pay 6-Month Australian Bank Bill 4.000% 06/21/2033 8,300 33 316 0 (5]
Pay® 6-Month Australian Bank Bill 4.750% 12/20/2033 2,000 21 21 0 2)
Receive 6-Month Australian Bank Bill 4.125% 08/20/2034 5,600 (30) (30) 5 0
Pay 6-Month EURIBOR 0.500% 12/15/2026 EUR 460 (10) (26) 0 0
Pay 6-Month EURIBOR 0.650% 04/12/2027 1,060 (33) (21) 0 m
Pay 6-Month EURIBOR 0.650% 05/11/2027 800 (25) a7 0 0
Receive® 6-Month EURIBOR 2.000% 09/17/2027 1,900 0 (14) 1 0
Pay 6-Month EURIBOR 3.415% 12/18/2028 2,300 162 134 0 3)

11



Unrealized

Pay|Receive Maturity Notional Market Appreciation/ Variation Margin
Floating Rate Floating Rate Index Fixed Rate Date Amount Value (Depreciation) Asset Liability
Pay 6-Month EURIBOR 2.770% 04/16/2029 EUR 300 8 $ 8 $ 0 s 0
Pay 6-Month EURIBOR 2.860% 04/24/2029 200 6 6 0 0
Pay 6-Month EURIBOR 2.780% 05/02/2029 300 8 8 0 0
Pay 6-Month EURIBOR 2.827% 05/06/2029 300 9 9 0 0
Pay 6-Month EURIBOR 2.950% 06/12/2029 200 7 7 0 0
Receive 6-Month EURIBOR 2.700% 08/13/2029 100 (4 (4 0 0
Receive 6-Month EURIBOR 2.650% 08/14/2029 200 (7 Ul 0 0
Receive 6-Month EURIBOR 2.300% 09/25/2029 300 (5) (5) 0 0
Receive 6-Month EURIBOR 2.360% 10/07/2029 300 6) (6) 0 0
Receive 6-Month EURIBOR 2.280% 03/04/2030 100 0 0 0 0
Receive 6-Month EURIBOR 2.400% 04/09/2030 200 2) 2 0 0
Receive 6-Month EURIBOR 2.350% 04/29/2030 200 (1 U] 0 0
Pay® 6-Month EURIBOR 2.250% 09/17/2030 38,350 (67) 351 0 (54)
Pay 6-Month EURIBOR 2.547% 03/09/2033 550 4 4 0 m
Pay 6-Month EURIBOR 1.750% 03/15/2033 100 (6) 4 0 0
Receive 6-Month EURIBOR 3.000% 03/16/2033 2,800 (44) (22) 3 0
Pay 6-Month EURIBOR (0.175%) 03/17/2033 800 (182 (106) 0 U]
Pay 6-Month EURIBOR 2.760% 03/04/2034 200 5 5 0 0
Pay 6-Month EURIBOR 2.750% 03/05/2034 200 4 4 0 0
Pay 6-Month EURIBOR 2.770% 04/29/2034 200 5 5 0 (1
Receive 6-Month EURIBOR 2.680% 08/07/2034 100 (3) 3) 0 0
Receive 6-Month EURIBOR 2.590% 08/19/2034 200 4] (4 1 0
Receive 6-Month EURIBOR 2.580% 08/29/2034 200 (4) (4 1 0
Receive 6-Month EURIBOR 2.390% 10/01/2034 200 1 1 1 0
Pay 6-Month EURIBOR 2.380% 12/31/2034 100 U] U] 0 0
Pay 6-Month EURIBOR 2.220% 01/08/2035 100 (4 (4 0 0
Receive 6-Month EURIBOR 2.400% 02/12/2035 100 2 2 0 0
Pay 6-Month EURIBOR 2.420% 03/07/2035 100 2 2 0 0
Pay 6-Month EURIBOR 2.460% 03/13/2035 100 m U] 0 0
Pay 6-Month EURIBOR 2.610% 03/24/2035 100 0 0 0 0
Pay 6-Month EURIBOR 2.520% 03/27/2035 100 M 1l 0 0
Pay 6-Month EURIBOR 2.460% 04/01/2035 100 U] U] 0 0
Receive 6-Month EURIBOR 2.510% 04/09/2035 100 1 1 0 0
Receive 6-Month EURIBOR 2.520% 04/09/2035 100 1 1 0 0
Receive 6-Month EURIBOR 2.550% 04/16/2035 100 0 0 0 0
Receive 6-Month EURIBOR 2.530% 04/23/2035 100 1 1 0 0
Receive 6-Month EURIBOR 2.450% 05/05/2035 100 1 1 0 0
Pay® 6-Month EURIBOR 2.250% 09/17/2035 18,970 (722) 100 0 (44)
Receive 6-Month EURIBOR 0.000% 03/17/2053 300 192 192 1 0
Receive® 6-Month EURIBOR 2.213% 03/12/2055 3,200 161 161 3 0
Receive 6-Month EURIBOR 2.282% 03/12/2055 1,800 79 64 2 0
Receive 6-Month EURIBOR 2.250% 09/17/2055 3,210 391 131 12 0
Pay" 7-Day China Fixing Repo Rate 1.500% 06/18/2030 CNY 60,300 12 34 0 (4)
Receive Bank of Japan Uncollateralized

Overnight Call Rate 0.350% 03/21/2026 ¥ 110,000 1 4 0 0
Receive Bank of Japan Uncollateralized

Overnight Call Rate 0.400% 09/18/2026 2,130,000 38 15 0 0
Receive Bank of Japan Uncollateralized

Overnight Call Rate 0.500% 06/18/2027 1,370,000 42 18 2 0
Receive Bank of Japan Uncollateralized

Overnight Call Rate 0.600% 09/18/2029 1,720,000 112 68 7 0
Pay Bank of Japan Uncollateralized

Overnight Call Rate 1.000% 06/18/2030 430,000 14 (14) 0 2
Pay Bank of Japan Uncollateralized

Overnight Call Rate 1.000% 03/19/2032 1,070,000 7 58 0 8
Pay® Bank of Japan Uncollateralized

Overnight Call Rate 1.000% 09/17/2032 6,010,000 (153) (33) 0 148)
Receive Bank of Japan Uncollateralized

Overnight Call Rate 1.000% 03/19/2035 990,000 118 (22) " 0
Receive Bank of Japan Uncollateralized

Overnight Call Rate 1.250% 06/18/2035 710,000 (14) 44 8 0
Pay® Bank of Japan Uncollateralized

Overnight Call Rate 2.000% 09/17/2045 140,000 10 (3] 0 U]
Pay Canadian Overnight Repo Rate

Average 5.000% 10/04/2025 CAD 10,100 140 124 0 0



Unrealized

Pay|Receive Maturity Notional Market Appreciation/ Variation Margin
Floating Rate Floating Rate Index Fixed Rate Date Amount Value (Depreciation) Asset Liability
Pay Canadian Overnight Repo Rate

Average 3.500% 12/18/2025 CAD 10,700 53 $ 61 $ 0 s m
Pay Canadian Overnight Repo Rate

Average 3.250% 12/20/2028 800 15 40 1 0
Pay Canadian Overnight Repo Rate

Average 1.900% 12/18/2029 2,000 (42) 82 2 0
Receive Canadian Overnight Repo Rate

Average 3.500% 06/01/2032 4,200 (146) (93) 0 (6)
Receive Canadian Overnight Repo Rate

Average 3.000% 06/01/2033 300 (3) (4 0 m
Receive Canadian Overnight Repo Rate

Average 2.900% 06/01/2034 400 0 0 0 U]
Receive Canadian Overnight Repo Rate

Average 3.000% 06/01/2034 2,900 (18) (19) 0 m
Receive Canadian Overnight Repo Rate

Average 2.750% 03/19/2035 4,400 55 (23) 0 (1
Pay Canadian Overnight Repo Rate

Average 2.200% 12/18/2049 350 (45) 12 2 0
Pay Canadian Overnight Repo Rate

Average 1.750% 06/17/2050 20 (4 1 0 0
Pay® Financial Benchmarks India

Overnight Mumbai Interbank

Outright Rate 6.000% 09/17/2030 INR 3,020 0 0 0 0
Pay IBMEXID 5.970% 12/22/2025 MXN 2,800 2) 2 0 0
Pay IBMEXID 8.450% 12/28/2025 6,900 1 1 0 0
Pay® IBMEXID1 8.450% 01/24/2028 6,900 5 5 1 0
Pay® IBMEXID1 5.970% 05/06/2030 2,800 (10) 7 0 0
Pay® KRW-CD-KSDA-Bloomberg 2.500% 09/17/2030 KRW 3,951,770 2 10 0 m
Pay KRW-CD-KSDA-Bloomberg 2.750% 03/19/2035 340,680 3 4 0 0
Pay® KRW-CD-KSDA-Bloomberg 2.500% 09/17/2035 766,850 m (6) 0 0
Receive Secured Overnight Financing Rate 4.000% 06/12/2026 $ 2,700 2 16 0 0
Receive Secured Overnight Financing Rate 4.000% 06/20/2026 3,000 3 (26) 0 0
Receive Secured Overnight Financing Rate 3.196% 02/28/2027 3,250 33 33 0 i}
Receive Secured Overnight Financing Rate 4.260% 03/19/2027 16,000 (177) (65) 0 (6)
Receive Secured Overnight Financing Rate 1.750% 06/15/2027 1,300 44 (44) 0 (1
Receive Secured Overnight Financing Rate 3.250% 06/18/2027 6,200 31 (23 0 (3)
Receive Secured Overnight Financing Rate 3.825% 06/18/2027 30,100 (181) (241) 0 (13)
Receive Secured Overnight Financing Rate 4.000% 06/20/2027 5,400 (51) (50) 0 3)
Receive® Secured Overnight Financing Rate 3.750% 09/17/2027 12,500 (96) 37 0 7
Receive Secured Overnight Financing Rate 3.800% 03/10/2028 100 (1) 1 0 0
Receive Secured Overnight Financing Rate 3.000% 03/19/2028 9,800 142 (142) 0 (6)
Receive Secured Overnight Financing Rate 3.940% 04/10/2029 8,600 (159) (318) 0 8)
Receive Secured Overnight Financing Rate 3.000% 03/19/2030 19,300 424 (623) 0 (24)
Receive Secured Overnight Financing Rate 3.250% 06/18/2030 3,400 21 (46) 0 (5)
Receive Secured Overnight Financing Rate 3.250% 03/19/2032 10,600 202 (344) 0 (23)
Receive Secured Overnight Financing Rate 3.750% 06/20/2034 5,500 (48) (74) 0 (17)
Receive Secured Overnight Financing Rate 3.250% 03/19/2035 7,600 288 (132) 0 (26)
Receive Secured Overnight Financing Rate 3.250% 06/18/2035 1,600 58 (10) 0 (6)
Receive Secured Overnight Financing Rate 1.842% 09/19/2053 600 221 19 0 (4)
Receive Secured Overnight Financing Rate 3.250% 12/20/2063 400 49 12 0 (3)
Receive Secured Overnight Financing Rate 3.500% 06/20/2054 2,500 183 127 0 (19)
Receive Secured Overnight Financing Rate 3.250% 03/19/2055 2,900 347 (28) 0 21
Receive Secured Overnight Financing Rate 3.250% 06/18/2055 2,250 264 51 0 (17)
Receive Secured Overnight Financing Rate 3.930% 06/25/2055 800 3 (3 0 (6)
Receive Singapore Overnight Index Average 3.000% 09/18/2026 SGD 9,800 (156) (149) 0 (5)
Receive Singapore Overnight Index Average 2.750% 09/18/2029 150 (6) m 0 0
Receive Singapore Overnight Index Average 3.000% 09/18/2034 280 (20) (19) 0 m
Pay Sterling Overnight Interbank

Average Rate 4.160% 12/18/2028 GBP 3,800 81 36 1 0
Pay Sterling Overnight Interbank

Average Rate 3.500% 03/19/2030 18,100 (224) 257 5 0
Pay Sterling Overnight Interbank

Average Rate 3.930% 01/06/2035 100 U] ] 0 0
Receive Sterling Overnight Interbank

Average Rate 3.500% 03/19/2035 700 39 10) 0 0



Unrealized

Pay|Receive Maturity Notional Market Appreciation/ Variation Margin
Floating Rate Floating Rate Index Fixed Rate Date Amount Value (Depreciation) Asset Liability
Pay Sterling Overnight Interbank
Average Rate 3.750% 03/19/2055 GBP 800 $ (130) $ (25) $ 0 s
Pay Swiss Overnight Rate Average 1.750% 03/20/2034 CHF 500 75 40 0
$ 1,703 $ 350 $ VAR (446)
Total Swap Agreements $ 2,995 $ 544 $ 102 % (450)

The following is a summary of the market value and variation margin of Exchange-Traded or Centrally Cleared Financial Derivative Instruments as of June 30, 2025:

(i) Securities with an aggregate market value of $18 and cash of $7,887 have been pledged as collateral for traded and y cleared fi
derivative instruments as of June 30, 2025. See Note 8, Master Netting Arrangements, in the Notes to Financial Statements for more information regarding
master netting arrangements.

Financial Derivative Liabilities
Variation Margin

Financial Derivative Assets
Variation Margin

Market Value Asset Market Value Liability
Purchased Swap Written Swap
Options Futures A Total Options Futures Ag Total
Total Exch Traded or y Cleared $ 0 3 413 § 102§ 515§ (1 s (34) $ (450) $ (485)

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

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

Implied credit spreads, represented in absolute terms, utilized in determining the market value of credit default swap agreements on corporate issues, U.S. Municipal issues or sovereign issues as of period end serve as indicators of the
current status of the payment/performance risk and represent the likelihood or risk of default for the credit derivative. The implied credit spread of a particular referenced entity reflects the cost of buying/selling protection and may include
upfront payments required to be made to enter into the agreement. Wider credit spreads represent a deterioration of the referenced entity's credit soundness and a greater likelihood or risk of default or other credit event occurring as
defined under the terms of the agreement.

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

The prices and resulting values for credit default swap agreements serve as indicators of the current status of the payment/performance risk and represent the likelihood of an expected liability (or profit) for the credit derivative should the
notional amount of the swap agreement be closed/sold as of the period end. Increasing market values, in absolute terms when compared to the notional amount of the swap, represent a deterioration of the referenced underlying's credit
soundness and a greater likelihood or risk of default or other credit event occurring as defined under the terms of the agreement.

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

(j) FINANCIAL DERIVATIVE INSTRUMENTS: OVER THE COUNTER

Settlement

Currency to Currency to Unrealized A iation/(D

Counterparty Month be be Asset Liability

AZD 07/2025 $ 14,900 AUD 22,937 $ 132 $ 0
AZD 07/2025 978 CNH 7,048 1 0
AZD 07/2025 1,256 NZD 2,087 " 0
AZD 08/2025 AUD 22,837 $ 14,908 0 (134)
AZD 08/2025 NZD 2,087 1,268 0 (1)
AZD 08/2025 $ 1,074 CNH 7,738 " 0
BOA 07/2025 KRW 20,832 $ 15 0 0
BOA 07/2025 $ 55,670 EUR 48,960 1,801 0
BOA 07/2025 604 IDR 9,862,357 3 0
BOA 07/2025 134 SGD m 1 0
BOA 08/2025 CNH 2,245 $ 314 0 (U]
BOA 08/2025 SGD m 134 0 m
BOA 08/2025 $ 99 INR 8,511 0 0
BPS 07/2025 CHF 58 $ n 0 2
BPS 07/2025 THB 662 20 0 0
BPS 07/2025 TWD 10,131 312 0 (37)
BPS 07/2025 $ 49 AUD 76 1 0
BPS 07/2025 174 CNY 1,248 0 0
BPS 07/2025 1,239 EUR 1,087 37 0
BPS 07/2025 200 GBP 148 3 0
BPS 07/2025 209 IDR 3,420,171 1 0
BPS 07/2025 66 ILS 222 0 0
BPS 07/2025 726 JPY 103,561 0 9



Settlement Currency to Currency to i ppreciation/(Dep:

Counterparty Month be Delivered be R | Asset Liability

BPS 07/2025 $ 66 PLN 239 $ 0 $ 0
BPS 07/2025 63 SEK 605 0 0
BPS 07/2025 12 THB 3,656 1 0
BPS 07/2025 46 WD 1,383 1 0
BPS 08/2025 AUD 152 $ 100 0 0
BPS 08/2025 CNH 16,419 2,266 0 (35)
BPS 08/2025 GBP 48 66 0 0
BPS 08/2025 SGD 126 99 0 0
BPS 08/2025 w0 8,932 274 0 (37)
BPS 08/2025 $ 67 CAD 91 0 0
BPS 08/2025 2,332 CNH 16,720 1 0
BPS 08/2025 M CNY 1,005 0 0
BPS 08/2025 M CzK 912 2 0
BPS 08/2025 432 EUR 367 0 0
BPS 08/2025 182 INR 15,856 2 0
BPS 08/2025 133 JPY 18,112 0 0
BPS 08/2025 183 WD 5771 18 0
BRC 07/2025 ILS 33 $ 99 0 0
BRC 07/2025 $ 1,012 GBP 746 1 0
BRC 07/2025 99 ILS 335 0 0
BRC 07/2025 101 362 7 0
BRC 07/2025 13 KRW 17,690 0 0
BRC 07/2025 66 MYR 278 0 0
BRC 07/2025 24 NOK 242 0 0
BRC 07/2025 89 PLN 334 3 0
BRC 07/2025 50 w0 1,463 0 0
BRC 08/2025 GBP 363 $ 494 0 (4
BRC 08/2025 $ 405 CZK 9,004 23 0
BSS 07/2025 DKK 26,959 $ 4,108 0 (136)
BSS 09/2025 $ 192 PEN 705 6 0
CBK 07/2025 CNY 2,113 $ 379 0 0
CBK 07/2025 EUR 2,774 3 0 (85)
CBK 07/2025 KRW 1,679,667 1,226 0 (16)
CBK 07/2025 WD 21,181 668 0 (61)
CBK 07/2025 $ 538 CNY 3,863 1 0
CBK 07/2025 576 4,124 1 0
CBK 07/2025 608 4,362 1 0
CBK 07/2025 576 4,123 1 0
CBK 07/2025 378 2,113 0 0
CBK 07/2025 343 2,452 1 0
CBK 07/2025 220 1,675 0 0
CBK 07/2025 535 3,836 2 0
CBK 07/2025 522 EUR 457 14 0
CBK 07/2025 380 IDR 6,190,569 1 0
CBK 07/2025 585 KRW 804,537 10 0
CBK 07/2025 552 THB 18,350 13 0
CBK 07/2025 513 w0 15,264 12 0
CBK 08/2025 TWD 16,973 $ 520 0 (70)
CBK 08/2025 $ 2,254 CNH 16,232 2 0
CBK 08/2025 36 CNY 259 0 0
CBK 08/2025 287 2,061 0 0
CBK 08/2025 379 2,706 1 0
CBK 08/2025 398 2,844 0 0
CBK 08/2025 30 215 0 0
CBK 08/2025 405 cop 1,687,063 6 0
CBK 08/2025 1,324 INR 114,148 3 0
DUB 07/2025 EUR 49,557 $ 57,491 0 (682
DuB 07/2025 SGD 18 14 0 0
DUB 07/2025 $ 9 CNY 63 0 0
DUB 07/2025 3,186 DKK 20,290 6 0
DuB 07/2025 90 IDR 1,472,115 1 0
DUB 07/2025 99 1,604,493 0 0
DUB 07/2025 98 ILS 338 3 0
DUB 07/2025 35 WD 1,029 1 0
DUB 07/2025 10 302 0 0
DUB 08/2025 DKK 20,241 $ 3,186 0 Ul
DuB 08/2025 THB 28,701 884 0 3)



Settlement Currency to Currency to lized App [(Dep

Counterparty Month be Delivered be R | Asset Liability

DUB 08/2025 $ 202 CNH 1,458 2 0
DUB 08/2025 57,491 EUR 49,448 691 0
DUB 08/2025 633 INR 54,633 3 0
DUB 09/2025 MXN 62 $ 3 0 0
FAR 07/2025 AUD 23,013 14,848 0 (234)
FAR 07/2025 CHF 563 704 0 (4
FAR 07/2025 JPY 1,620,817 11,298 77 0
FAR 07/2025 SGD 45 35 0 0
FAR 07/2025 $ 755 CHF 622 26 0
FAR 07/2025 499 CNH 3,586 2 0
FAR 07/2025 4,333 DKK 21,571 6 0
FAR 07/2025 6,762 JPY 984,236 52 0
FAR 07/2025 379 PLN 1,399 8 0
FAR 07/2025 1,863 SEK 17,844 9 0
FAR 07/2025 108 SGD 137 0 0
FAR 08/2025 DKK 27,510 $ 4,333 0 (6)
FAR 08/2025 JPY 980,617 6,762 0 (54)
FAR 08/2025 SGD 158 124 0 0
FAR 08/2025 $ 704 CHF 561 4 0
FAR 08/2025 90 CNH 643 0 0
FAR 08/2025 303 INR 26,166 2 0
FAR 09/2025 2,663 MXN 51,846 59 0
GLM 07/2025 MYR 1,654 $ 367 0 2
GLM 07/2025 $ 90 IDR 1,465,605 0 0
GLM 07/2025 42 SGD 53 0 0
GLM 07/2025 2 THB 936 1 0
GLM 07/2025 40 WD 1,296 5 0
GLM 08/2025 SGD 53 $ 42 0 0
GLM 08/2025 $ 223 HUF 80,815 14 0
IND 07/2025 SEK 18,472 $ 1,953 14 0
IND 08/2025 $ 1,953 SEK 18,433 0 (14)
JPM 07/2025 CNY 2,261 $ 314 0 0
JPM 07/2025 946 132 0 0
JPM 07/2025 3,228 450 0 U]
JPM 07/2025 DKK 20,891 3,164 0 (123)
JPM 07/2025 JPY 2,931 2 0 0
JPM 07/2025 KRW 139,871 102 0 U]
JPM 07/2025 NZD 2,087 1,245 0 (22)
JPM 07/2025 SGD 1,182 920 0 (L]
JPM 07/2025 TWD 1,721 365 0 (39)
JPM 07/2025 $ 941 CNH 6,794 8 0
JPM 07/2025 314 CNY 2,261 0 0
JPM 07/2025 957 PLN 3,503 37 0
JPM 07/2025 683 2,524 15 0
JPM 07/2025 88 SGD 112 0 0
JPM 08/2025 CNH 2,303 $ 322 0 U]
JPM 08/2025 SGD 112 88 0 0
JPM 08/2025 TWD 7,491 229 0 (31)
JPM 08/2025 $ 1,757 CNH 12,632 13 0
JPM 08/2025 132 CNY 943 0 0
JPM 08/2025 204 INR 17,684 2 0
MBC 07/2025 CAD 1,786 $ 1,299 0 (10)
MBC 07/2025 CNY 1,565 218 0 0
MBC 07/2025 EUR 671 SEK 6,329 0 (6)
MBC 07/2025 1,031 $ 1,184 0 2n
MBC 07/2025 GBP 615 834 0 8]
MBC 07/2025 JPY 395,597 2,187 19 0
MBC 07/2025 SEK 6,329 EUR 582 19 0
MBC 07/2025 SGD 2,839 $ 2,213 0 (16)
MBC 07/2025 THB 400 12 0 0
MBC 07/2025 TWD 5,185 159 0 (19)
MBC 07/2025 $ 1,300 CAD 1,785 9 0
MBC 07/2025 452 CNH 3,267 3 0
MBC 07/2025 219 CNY 1,665 0 0
MBC 07/2025 3,266 EUR 2,858 89 0
MBC 07/2025 12 HKD 92 0 0
MBC 07/2025 76 IDR 1,230,649 0 0

— 16



Settlement Currency to Currency to Unrealized App [(Dep

Counterparty Month be Delivered be R | Asset Liability

MBC 07/2025 $ 756 JPY 109,800 $ 4 $ 0
MBC 07/2025 686 PLN 2,568 25 0
MBC 07/2025 2,313 SGD 2,991 36 0
MBC 07/2025 218 THB 921 5 0
MBC 07/2025 3 TWD 101 0 0
MBC 08/2025 SEK 6,329 EUR 571 6 0
MBC 08/2025 SGD 2,985 $ 2,313 0 (36)
MBC 08/2025 THB 48,907 1,514 4 0
MBC 08/2025 w0 13,885 430 0 (53)
MBC 08/2025 $ 1,299 CAD 1,783 10 0
MBC 08/2025 493 CNH 3,564 1 0
MBC 08/2025 218 CNY 1,560 0 0
MYl 07/2025 CNY 422 $ 59 0 0
MYl 07/2025 JPY 36,614 253 0 0
MYl 07/2025 NOK 2,292 221 1 0
Myl 07/2025 $ 2,150 JPY 313,567 N 0
MYl 07/2025 2 PLN 7 0 0
Myl 08/2025 JPY 312,414 $ 2,150 0 21
MYl 08/2025 $ 92 CNH 655 0 0
Myl 08/2025 59 CNY an 0 0
Myl 08/2025 24 174 0 0
Myl 08/2025 221 NOK 2,292 0 M
NGF 07/2025 1,076 IDR 17,541,506 4 0
RYL 08/2025 M CNH 2,464 4 0
RYL 08/2025 899 DKK 5,705 1 0
SCX 07/2025 CNY 2,768 $ 386 0 0
SCX 07/2025 WD 19,165 644 0 (15)
SCX 07/2025 $ 386 CNY 2,762 1 0
SCX 07/2025 418 IDR 6,816,071 1 0
SCX 07/2025 1 ILS 5 0 0
SCX 07/2025 3 JPY 389 0 0
SCX 07/2025 462 SGD 596 6 0
SCX 07/2025 416 TWD 12,188 4 0
SCX 08/2025 CNH 1,446 $ 202 0 m
SCX 08/2025 JPY 388 3 0 0
SCX 08/2025 SGD 594 462 0 (6)
SCX 08/2025 w0 2,961 91 0 (12)
SCX 08/2025 $ 158 CNH 1,129 0 0
SCX 08/2025 214 INR 18,331 0 0
S0G 07/2025 NOK 239 $ 24 0 0
S06 07/2025 $ 21 CNY 1,624 0 0
S06 07/2025 315 JPY 45,488 0 0
S0G 07/2025 142 RON 622 2 0
S06 08/2025 JPY 45,321 $ 316 0 0
S0G 08/2025 $ " HUF 3,815 1 0
S06 08/2025 1 INR 108 0 0
S06 08/2025 24 NOK 239 0 0
SSB 07/2025 GBP 219 $ 378 0 (5)
SSB 09/2025 $ 876 MXN 16,828 7 0
UAG 07/2025 JPY 23,890 $ 165 0 0
UAG 07/2025 THB 267 8 0 0
UAG 07/2025 $ 200 CLP 186,684 0 0
UAG 07/2025 14 ILS 51 1 0
UAG 07/2025 225 NOK 2,289 1 0
UAG 07/2025 107 RON 472 2 0
UAG 07/2025 44 THB 1,483 1 0
UAG 08/2025 w0 3,103 $ 94 0 (14)
UAG 08/2025 $ 161 CNH 1,166 3 0
WST 07/2025 3,629 JPY 522,669 0 (1)
WST 08/2025 JPY 520,745 $ 3,629 10 0
Total Forward Foreign Currency Contracts $ 3,548 $ (2,132)




Pay/Receive Exercise  Expiration Notional Market
Counterparty D Floating Rate Index Floating Rate  Rate Date Amount"” Cost Value
BRC Put - OTC 30-Year Interest Rate Swap Secured Overnight Financing Rate  Receive 4.005%  09/25/2026 200 8 78 4
DUB Put - OTC 30-Year Interest Rate Swap Secured Overnight Financing Rate  Receive 4.006%  09/25/2025 300 13 i
Total Purchased Options $ 20 $ 1
Pay|Receive Exercise Expiration Notional Premiums Market
Counterparty  Description Floating Rate Index Floating Rate  Rate Date Amount"” (Received) Value
BOA Call - OTC 10-Year Interest Rate Swap Secured Overnight Financing Rate Receive 3.637% 07/18/2025 200 $ m $ n
BOA Call - OTC 10-Year Interest Rate Swap Secured Overnight Financing Rate Receive 3.700% 07/21/2025 200 1 (2)
BOA Call - OTC 10-Year Interest Rate Swap Secured Overnight Financing Rate Receive 3.565% 07/24/2025 200 il (1)
BOA Put - OTC 10-Year Interest Rate Swap Secured Overnight Financing Rate Pay 4.037% 07/18/2025 200 m 0
BOA Put - OTC 10-Year Interest Rate Swap Secured Overnight Financing Rate Pay 4.050% 07/21/2025 200 1} 0
BOA Put - OTC 10-Year Interest Rate Swap Secured Overnight Financing Rate Pay 3.905% 07/24/2025 200 m 0
Bank of Japan Uncollateralized Overnight Call
BPS Call - OTC 10-Year Interest Rate Swap Rate Receive 1.070% 08/20/2025 250,000 (4) (4)
Bank of Japan Uncollateralized Overnight Call
BPS Put - OTC 10-Year Interest Rate Swap Rate Pay 1.350% 08/20/2025 250,000 (4) 7
BRC Put - OTC 5-Year Interest Rate Swap Secured Overnight Financing Rate Pay 4.350% 09/25/2025 800 m 0
CBK Call - OTC 10-Year Interest Rate Swap 6-Month EURIBOR Receive 2.380% 07/03/2025 100 0 0
CBK Call - OTC 10-Year Interest Rate Swap 6-Month EURIBOR Receive 2.460% 07/16/2025 200 m 0
CBK Call - OTC 10-Year Interest Rate Swap Secured Overnight Financing Rate Receive 3.605% 07/23/2025 200 0 m
CBK Call - OTC 10-Year Interest Rate Swap Secured Overnight Financing Rate Receive 3.564% 07/24/2025 200 0 1
CBK Put - OTC 10-Year Interest Rate Swap 6-Month EURIBOR Pay 2.640% 07/03/2025 100 0 0
CBK Put - OTC 10-Year Interest Rate Swap 6-Month EURIBOR Pay 2.720% 07/16/2025 200 n 0
CBK Put - OTC 10-Year Interest Rate Swap Secured Overnight Financing Rate Pay 3.955% 07/23/2025 200 0 0
CBK Put - OTC 10-Year Interest Rate Swap Secured Overnight Financing Rate Pay 3.914% 07/24/2025 200 m 0
DUB Put - OTC 5-Year Interest Rate Swap Secured Overnight Financing Rate Pay 4.330% 09/25/2025 1,200 (12) 0
GLM Call - OTC 10-Year Interest Rate Swap Secured Overnight Financing Rate Receive 3.663% 07/14/2025 200 m n
GLM Call - OTC 10-Year Interest Rate Swap Secured Overnight Financing Rate Receive 3.695% 07/17/2025 200 m m
GLM Call - OTC 10-Year Interest Rate Swap Secured Overnight Financing Rate Receive 3.583% 07/23/2025 100 0 0
GLM Call - OTC 10-Year Interest Rate Swap Secured Overnight Financing Rate Receive 3.525% 07/28/2025 200 m n
GLM Call - OTC 10-Year Interest Rate Swap Secured Overnight Financing Rate Receive 3.555% 07/30/2025 200 1 (]
GLM Put - OTC 10-Year Interest Rate Swap Secured Overnight Financing Rate Pay 4.063% 07/14/2025 200 n 0
GLM Put - OTC 10-Year Interest Rate Swap Secured Overnight Financing Rate Pay 4.095% 07/17/2025 200 m 0
GLM Put - OTC 10-Year Interest Rate Swap Secured Overnight Financing Rate Pay 3.933% 07/23/2025 100 0 0
GLM Put - OTC 10-Year Interest Rate Swap Secured Overnight Financing Rate Pay 3.875% 07/28/2025 200 m W}
GLM Put - OTC 10-Year Interest Rate Swap Secured Overnight Financing Rate Pay 3.905% 07/30/2025 200 (] 0
JPM Call - OTC 10-Year Interest Rate Swap Secured Overnight Financing Rate Receive 3.772% 07/10/2025 200 m 2)
JPM Put - OTC 10-Year Interest Rate Swap Secured Overnight Financing Rate Pay 4.122% 07/10/2025 200 m 0
Bank of Japan Uncollateralized Overnight Call
MYC Call - OTC 10-Year Interest Rate Swap Rate Receive 1.100% 08/06/2025 250,000 (5) (3)
MYC Call - OTC 10-Year Interest Rate Swap Secured Overnight Financing Rate Receive 3.664% 07/14/2025 200 (1 (]
MYC Call - OTC 10-Year Interest Rate Swap Secured Overnight Financing Rate Receive 3.697% 07/16/2025 200 m ]
Bank of Japan Uncollateralized Overnight Call
MYC Put - OTC 10-Year Interest Rate Swap Rate Pay 1.400% 08/06/2025 250,000 (6) 2)
MYC Put - OTC 10-Year Interest Rate Swap Secured Overnight Financing Rate Pay 4.064% 07/14/2025 200 n 0
MYC Put - OTC 10-Year Interest Rate Swap Secured Overnight Financing Rate Pay 4.097% 07/16/2025 200 (] 0
NGF Call - OTC 10-Year Interest Rate Swap Secured Overnight Financing Rate Receive 3.545% 07/28/2025 200 m ]
NGF Put - OTC 10-Year Interest Rate Swap Secured Overnight Financing Rate Pay 3.895% 07/28/2025 200 (1 0
Total Written Options $ (63) $ (32)
Unrealized
Pay|Receive Maturity Notional Premiums Appreciation/__Swap Agreements, at Value
Counterparty Floating Rate  Floating Rate Index Fixed Rate Date Amount Paid|(Received) (Depreciation)  Asset Liability
BPS Receive” 3-Month MYR-KLIBOR 3.500% 09/17/2030 MYR 1,330 _ ¢ (3) $ s 0 $ (4
Total Swap Agreements $ (3) $ m s 0 $ 4




The following is a summary by counterparty of the market value of OTC financial derivative instruments and collateral pledged/(received) as of June 30, 2026:

Financial Derivative Assets Financial Liabilities

Forward Forward

Foreign Total Foreign Total Net Market  Collateral

Currency Purchased Swap Over the Currency Written Swap Over the  Value of OTC  Pledged/ Net
Counterparty Contracts Options A Counter Contracts Options A Counter i i Exposure®
AZD $ 161 $ 0 $ 0 $ 161 $ (145) $ 0 $ 0 $ (145) $ 16 $ 0 $ 16
BOA 1,805 0 0 1,805 (2) (4 0 (6) 1,799 (1,730) 69
BPS 77 0 0 77 (120) (1) (4 (135) (58) 0 (58)
BRC 44 4 0 48 (4] 0 0 (4] 44 (200 24
BSS 6 0 0 6 (136 0 0 (136 (130) 0 (130)
CBK 87 0 0 87 (232) 2) 0 (234) (147) 0 (147)
DUB 707 7 0 4 (692) 0 0 (692) 22 0 22
FAR 245 0 0 245 (298] 0 0 (298) (53) 0 (63)
GLM 20 0 0 2 2) (5) 0 (7 13 0 13
IND 14 0 0 14 (14) 0 0 (14) 0 0 0
JPM 75 0 0 75 (226) 2 0 (228) (153 0 (153
MBC 236 0 0 236 (176) 0 0 (175) 61 0 61
MYC 0 0 0 0 0 v} 0 (7 7 0 (7
MYI 22 0 0 22 122) 0 0 (22) 0 0 0
NGF 4 0 0 4 0 1l 0 (1 3 0 3
RYL 5 0 0 5 0 0 0 0 5 0 5
SCX 12 0 0 12 (34) 0 0 (34) (22) 0 (22)
S06 3 0 0 3 0 0 0 0 3 0 3
SSB 7 0 0 7 (5) 0 0 (5) 2 0 2
UAG 8 0 0 8 (14) 0 0 (14) (6) 0 6]
WST 10 0 0 10 (K1l 0 0 1 U] 0 1
Total Over the Counter __$ 3,548 $ 1 $ 0 $ 3,559 $ (2132) $ (32 $ (4) $ (2,168)

Notional amount represents the number of contracts.
This instrument has a forward starting effective date. See Note 2, Securities Transactions and Investment Income, in the Notes to Financial Statements for Further information.
Net exposure represents the net receivable/(payable] that would be due from/to the counterparty in the event of default. Exposure from OTC financial derivative instruments can only be netted across transactions governed under the same

master agreement with the same legal entity. See Note 8, Master Netting Arrangements, in the Notes to Financial Statements for more information regarding master netting arrangements.
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(B) {51 E# 4% Bl 7~

ol & 7 fili il - il = R i i .
ki i} (%) | HETE A figrpm | PERAGH fRFEA A & L] (%) | BE A Aag | PERELR FORFEA R
(1) (FH)

(FAY%) Tk R | TR R T 1.25% 05/31/28 | 1.25 1,050 996 159, 062 | 2028/5/31
EfREEZ T 1.25% 08/15/31 | 1.25 750 653 104, 248 | 2031/8/15
ADGB 1. 625% 06/02/28 | 1. 625 200 189 30,296 | 2028/6/2 T 1.25% 09/30/28 | 1.25 1,250 1,176 187,767 | 2028/9/30
BGARTA 5% 03/05/37 | 5.0 200 196 31,328 | 2037/3/5 T 1.375% 08/15/50 | 1.375 550 269 43, 035 | 2050/8/15
CHILE 4.85% 01/22/29 | 4.85 200 203 32,420 | 2029/1/22 T 1.375% 10/31/28 | 1.375 1, 600 1,508 240, 636 |2028/10/31
CHINA 3.5% 10/19/28 | 3.5 200 199 31, 868 |2028/10/19 T 1.376% 11/15/31 | 1. 375 550 478 76, 385 |2031/11/15
CHINA 3.75% 11/13/30 | 3.75 200 200 32,029 |2030/11/13 T 1.375% 11/15/40 | 1.375 100 64 10, 333 [2040/11/15
HKINTL 4. 625% 01/11/33 | 4. 625 200 203 32,502 | 2033/1/11 T 1.375% 12/31/28 | 1. 375 1,000 938 149, 821 [2028/12/31
INDON 4. 3% 03/31/52 | 4.3 200 160 25, 689 | 2052/3/31 T 1.5% 02/15/30 1.5 500 458 73, 207 | 2030/2/15
INDON 4.35% 01/11/48 | 4. 35 200 166 26, 493 | 2048/1/11 T 1.625% 11/15/50 | 1. 625 300 156 25,040 |2050/11/15
INDON 5.6% 01/15/35 | 5.6 200 207 33,105 | 2035/1/15 T 1.75% 01/31/29 | 1.75 1,900 1,798 286, 993 | 2029/1/31
ISRAEL 4.5% 01/17/33 | 4.5 200 195 31,225 | 2033/1/17 T 1.75% 08/15/41 | 1.75 400 268 42,892 | 2041/8/15
ITALY 3.875% 05/06/51 | 3. 875 200 147 23,463 | 2051/5/6 T 1.876% 02/15/32 | 1.875 230 204 32,651 | 2032/2/15
KOREA 2.5% 06/19/29 | 2.5 200 191 30, 542 | 2029/6/19 T 1.875% 02/15/41 | 1.875 100 69 11,107 | 2041/2/15
KSA 2.75% 02/03/32 | 2.75 200 180 28,814 | 2032/2/3 T 1.875% 02/15/51 | 1.875 200 111 17,762 | 2051/2/15
KSA 3.25% 10/22/30 | 3.25 200 189 30, 196 {2030/10/22 T 1.875% 02/28/29 | 1.875 1,000 948 151, 342 | 2029/2/28
KSA 4.5% 10/26/46 | 4.5 200 167 26, 658 |2046/10/26 T 1.875% 11/15/51 | 1.875 100 55 8,782 |2051/11/15
KSA 4.875% 07/18/33 | 4.875 200 200 31,994 | 2033/7/18 T 2% 02/15/50 2.0 500 291 46, 570 | 2050/2/15
KSA 5% 01/18/53 5.0 200 174 27,913 | 2053/1/18 T 2% 08/15/51 2.0 500 285 45,511 | 2051/8/15
MEX 3.25% 04/16/30 | 3.25 200 188 30, 025 | 2030/4/16 T 2% 11/15/41 2.0 350 243 38, 806 |2041/11/15
MEX 3.75% 04/19/71 | 3.75 200 116 18,572 | 2071/4/19 T 2.25% 02/15/52 | 2.25 500 301 48, 154 | 2052/2/15
MEX 4.28% 08/14/41 | 4.28 200 159 25,401 | 2041/8/14 T 2.25% 05/15/41 | 2.25 260 190 30,371 | 2041/5/15
MEX 4.4% 02/12/52 | 4.4 200 144 23,048 | 2052/2/12 T 2.25% 08/15/46 | 2.25 300 196 31,331 | 2016/8/15
MEX 6.4% 05/07/54 | 6.4 200 189 30,268 | 2054/5/7 T 2.25% 08/15/49 | 2.25 500 311 49, 753 | 2049/8/15
PANAVA 2. 252% 09/29/32 | 2. 252 200 168 26, 949 | 2032/9/29 T 2.375% 02/15/42 | 2.375 100 73 11,689 | 2042/2/15
PANAMA 6. 4% 02/14/35 | 6.4 200 213 34,082 | 2035/2/14 T 2.376% 03/31/29 | 2.375 1,310 1,258 200, 809 | 2029/3/31
PARGUY 6% 02/09/36 | 6.0 200 210 33,665 | 2036/2/9 T 2.376% 05/15/29 | 2.375 350 335 53, 564 | 2029/5/15
PERU 3.3% 03/11/41 | 3.3 200 153 24,508 | 2041/3/11 T 2.375% 05/15/51 | 2.375 450 282 45,009 | 2051/5/15
PHILIP 4.2% 03/29/47 | 4.2 200 162 25,910 | 2047/3/29 T 2.375% 11/15/49 | 2. 375 450 287 45, 869 |2049/11/15
PHILIP 5.17% 10/13/27 | 5.17 200 203 32, 485 |2027/10/13 T 2.5% 02/15/45 2.5 200 140 22,463 | 2045/2/15
POLAND 4. 625% 03/18/29 | 4. 625 200 203 32,441 | 2029/3/18 T 2.5% 02/15/46 2.5 100 69 11,043 | 2046/2/15
QATAR 3.75% 04/16/30 | 3.75 200 196 31,319 | 2030/4/16 T 2.5% 05/15/46 2.5 100 68 11,001 | 2046/5/15
QATAR 4.817% 03/14/49 | 4. 817 200 185 29, 577 | 2049/3/14 T 2.625% 02/15/29 | 2. 625 1,500 1,453 231,944 | 2029/2/15
REPHUN 5.5% 03/26/36 | 5.5 200 201 32,197 | 2036/3/26 T 2.625% 05/31/27 | 2. 625 1,400 1,383 220, 744 | 2027/5/31
T 0.5% 06/30/27 0.5 1,250 1,203 192, 068 | 2027/6/30 T 2.75% 04/30/27 | 2.75 1,000 990 158, 036 | 2027/4/30
T 0.5% 10/31/27 0.5 1,000 952 151, 962 |2027/10/31 T 2.75% 05/31/29 | 2.75 1,620 1,570 250, 535 | 2029/5/31
T 0.625% 05/15/30 | 0. 625 1,000 879 140, 266 | 2030/5/15 T 2.75% 08/15/32 | 2.75 1,000 927 148, 026 | 2032/8/15
T 0.625% 08/15/30 | 0. 625 730 636 101, 523 | 2030/8/15 T 2.75% 08/15/42 | 2.75 200 153 24, 513 | 2042/8/15
T 0.625% 11/30/27 | 0.625 1,200 1,141 182, 186 [2027/11/30 T 2.75% 08/15/47 | 2.75 500 354 56, 637 | 2047/8/15
T 0.625% 12/31/27 | 0.625 400 379 60, 570 |2027/12/31 T 2.75% 11/15/42 | 2.75 100 76 12,193 [2042/11/15
T 0.75% 01/31/28 | 0.75 1, 000 948 151, 363 | 2028/1/31 T 2.875% 05/15/32 | 2.875 800 750 119, 714 | 2032/5/15
T 0.875% 11/15/30 | 0. 875 400 349 55,831 |2030/11/15 T 2.875% 05/15/43 | 2.875 300 231 36, 929 | 2043/5/15
T 1% 07/31/28 1.0 970 911 145, 507 | 2028/7/31 T 2.875% 05/15/49 | 2.875 200 142 22, 747 | 2049/5/15
T 1.125% 02/15/31 | 1.125 1,000 879 140, 306 | 2031/2/15 T 2.8765% 05/15/52 | 2.875 600 416 66, 443 | 2052/5/15
T 1.125% 02/29/28 | 1. 125 1, 000 953 152, 068 | 2028/2/29 T 2.875% 08/15/28 | 2.875 400 392 62, 550 | 2028/8/15
T 1.125% 05/15/40 | 1.125 100 63 10, 106 | 2040/5/15 T 2.875% 08/15/45 | 2.875 220 163 26, 160 | 2045/8/15
T 1.125% 08/15/40 | 1.125 100 62 10, 005 | 2040/8/15 T 2.875% 11/15/46 | 2.875 100 73 11, 705 [2046/11/15
T 1.25% 03/31/28 | 1.25 1, 000 953 152, 099 | 2028/3/31 T 3% 02/15/49 3.0 500 365 58, 382 | 2049/2/15
T 1.25% 04/30/28 | 1.25 1,150 1,094 174, 563 | 2028/4/30 T 3% 05/15/42 3.0 100 80 12,772 | 2042/5/15
T 1.25% 05/15/50 | 1.25 400 190 30, 392 | 2050/5/15 T 3% 05/15/45 3.0 170 129 20, 711 | 2045/5/15
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El # K £ # *
il #F it 4 " il #F it # ;
& i} (%) | A AEH TR ;gg}@(%%g? fREA A & i) (o) | BE&HR Py ;{gg%%;%g? HREA A
T 3% 05/15/47 3.0 220 164 26, 168 | 2047/5/15 T 4% 10/31/29 4.0 900 904 144, 344 [2029/10/31
T 3% 08/15/48 3.0 400 294 46,930 | 2048/8/15 T 4% 11/15/35 4.0 1,610 1,573 251,051 [2035/11/15
T 3% 08/15/52 3.0 100 71 11,351 | 2052/8/15 T 4% 11/15/42 4.0 200 181 28,993 [2042/11/15
T 3% 11/15/44 3.0 100 76 12, 262 [2044/11/15 T 4% 11/15/52 4.0 140 120 19,210 [2052/11/15
T 3% 11/15/45 3.0 200 151 24,211 |2045/11/15 T 4.125% 07/31/31 | 4. 125 1, 400 1,411 225,172 | 2031/7/31
T 3.125% 02/15/42 | 3. 125 200 163 26,091 | 2042/2/15 T 4.125% 08/15/44 | 4. 125 200 181 29, 036 | 2044/8/15
T 3.125% 02/15/43 | 3.125 300 241 38,485 | 2043/2/15 T 4.125% 08/15/53 | 4. 125 790 693 110, 623 | 2053/8/15
T 3.125% 08/15/44 | 3.125 250 196 31,380 | 2044/8/15 T 4.125% 10/31/27 | 4.125 1,900 1,909 304, 650 |2027/10/31
T 3.125% 08/31/27 | 3.125 1, 000 991 158, 210 | 2027/8/31 T 4.125% 10/31/29 | 4. 125 1, 100 1,110 177, 123 [2029/10/31
T 3.125% 08/31/29 | 3.125 1,000 977 156, 035 | 2029/8/31 T 4.125% 11/15/27 | 4.125 870 874 139, 530 [2027/11/15
T 3.125% 11/15/28 | 3.125 1,500 1,475 235, 464 |2028/11/15 T 4.125% 11/15/32 | 4. 125 1, 100 1,103 176, 006 [2032/11/15
T 3.125% 11/15/41 | 3.125 100 82 13,106 [2041/11/15 T 4.125% 11/30/31 | 4. 125 750 755 120, 471 [2031/11/30
T 3.25% 05/15/42 | 3.25 720 596 95, 124 | 2042/5/15 T 4.25% 02/15/54 | 4.25 1, 100 985 157, 261 | 2054/2/15
T 3.25% 06/30/27 | 3.25 1, 000 994 158, 646 | 2027/6/30 T 4.25% 02/28/29 | 4.25 1, 000 1,011 161, 470 | 2029/2/28
T 3.375% 05/15/33 | 3.375 150 143 22,859 | 2033/5/15 T 4.25% 02/28/31 | 4.25 1, 100 1,115 178,004 | 2031/2/28
T 3.375% 05/15/44 | 3.375 300 246 39, 253 | 2044/5/15 T 4.25% 05/15/35 | 4.25 1, 500 1,498 239, 148 | 2035/5/15
T 3.375% 08/15/42 | 3.375 400 335 53,544 | 2042/8/15 T 4.25% 05/15/39 | 4.25 100 97 15, 525 | 2039/5/15
T 3.375% 11/15/48 | 3.375 450 353 56, 389 [2048/11/15 T 4.25% 08/15/35 | 4.25 1,000 997 159, 235 | 2035/8/15
T 3.5% 02/15/33 3.5 150 144 23,093 | 2033/2/15 T 4.25% 08/15/54 | 4.25 380 340 54,327 | 2054/8/15
T 3.5% 10/15/28 3.5 1, 400 1, 390 221,817 |2028/10/15 T 4.25% 11/15/34 | 4.25 750 751 119, 847 [2034/11/15
T 3.5% 10/31/27 3.5 2,000 1,991 317,823 |2027/10/31 T 4.25% 11/15/40 | 4.25 100 95 15, 259 [2040/11/15
T 3.5% 11/30/30 3.5 400 393 62, 741 |2030/11/30 T 4.375% 01/31/32 | 4.375 700 713 113,797 | 2032/1/31
T 3.625% 02/15/44 | 3. 625 100 85 13,596 | 2044/2/15 T 4.375% 05/15/34 | 4.375 700 708 113, 120 | 2034/5/15
T 3.625% 02/15/53 | 3.625 220 176 28,187 | 2053/2/15 T 4.375% 05/15/41 | 4.375 230 222 35,435 | 2041/5/15
T 3.625% 03/31/30 | 3.625 1, 000 991 158, 142 | 2030/3/31 T 4.375% 08/15/43 | 4.375 100 94 15,105 | 2043/8/15
T 3.625% 05/15/53 | 3. 625 400 320 51,195 | 2053/5/15 T 4.375% 11/30/30 | 4.375 1,000 1,019 162, 635 [2030/11/30
T 3.625% 08/15/43 | 3. 625 350 299 47,853 | 2043/8/15 T 4.375% 12/31/29 | 4.375 1, 280 1,302 207,878 |2029/12/31
T 3.625% 08/31/29 | 3.625 500 196 79, 267 | 2029/8/31 T 4.5% 02/15/36 4.5 670 684 109, 214 | 2036/2/15
T 3.625% 09/30/30 | 3. 625 1, 000 988 157,802 | 2030/9/30 T 4.5% 02/15/44 4.5 450 431 68, 840 | 2044/2/15
T 3.625% 10/31/30 | 3. 625 2,650 2,619 417,986 |2030/10/31 T 4.5% 05/15/27 4.5 1, 500 1,511 241,215 | 2027/5/15
T 3.75% 04/15/28 | 3.75 2,100 2,098 334,846 | 2028/4/15 T 4.5% 05/31/29 4.5 1, 100 1,121 179, 005 | 2029/5/31
T 3.75% 06/30/30 | 3.75 1, 150 1, 144 182, 565 | 2030/6/30 T 4.5% 08/15/39 4.5 300 298 47,553 | 2039/8/15
T 3.75% 08/15/41 | 3.75 250 223 35,684 | 2041/8/15 T 4.5% 11/15/33 4.5 500 511 81,596 [2033/11/15
T 3.75% 08/31/31 | 3.75 1,200 1,187 189, 489 | 2031/8/31 T 4.5% 11/15/54 4.5 1,000 934 149, 088 [2054/11/15
T 3.75% 10/31/32 | 3.75 1,000 981 156, 611 [2032/10/31 T 4.625% 02/15/35 | 4. 625 1, 600 1, 644 262, 416 | 2035/2/15
T 3.75% 11/15/43 | 3.75 100 86 13,873 [2043/11/15 T 4.625% 02/15/55 | 4. 625 1,100 1,049 167, 418 | 2055/2/15
T 3.875% 02/15/43 | 3. 875 600 534 85, 362 | 2043/2/15 T 4.625% 05/15/44 | 4. 625 100 97 15,518 | 2044/5/15
T 3.875% 04/30/30 | 3.875 750 750 119, 688 | 2030/4/30 T 4.625% 05/15/54 | 4. 625 500 476 76, 090 | 2054/5/15
T 3.875% 05/15/43 | 3.875 600 533 85, 154 | 2043/5/15 T 4.625% 05/31/31 | 4.625 830 855 136, 542 | 2031/5/31
T 3.875% 06/15/28 | 3.875 2,750 2,755 439,629 | 2028/6/15 T 4.625% 11/15/44 | 4.625 500 485 77,416 |2044/11/15
T 3.875% 06/30/30 | 3.875 750 749 119, 637 | 2030/6/30 T 4.625% 11/15/45 | 4.625 700 676 107,992 [2045/11/15
T 3.875% 08/15/34 | 3.875 1,000 976 155, 835 | 2034/8/15 T 4.75% 02/15/41 | 4.75 200 201 32,181 | 2041/2/15
T 3.875% 08/15/40 | 3.875 100 91 14, 665 | 2040/8/15 T 4.75% 02/15/45 | 4.75 400 394 62,870 | 2045/2/15
T 3.875% 08/31/32 | 3.875 400 395 63, 165 | 2032/8/31 T 4.75% 05/15/55 | 4.75 500 486 77,667 | 2055/5/15
T 3.875% 09/30/32 | 3. 875 500 494 78,918 | 2032/9/30 T 4.75% 08/15/55 | 4.75 600 584 93,237 | 2055/8/15
T 3.875% 12/31/29 | 3.875 1, 150 1,150 183, 637 [2029/12/31 T 4.75% 11/15/43 | 4.75 100 99 15,807 [2043/11/15
T 4% 01/31/33 4.0 700 696 111,098 | 2033/1/31 T 4.75% 11/15/53 | 4.75 900 875 139, 694 [2053/11/15
T 4% 02/15/34 4.0 700 692 110, 428 | 2034/2/15 T 4.875% 08/15/45 | 4.875 100 99 15,946 | 2045/8/15
T 4% 02/28/30 4.0 500 502 80, 166 | 2030/2/28 T 5% 05/15/45 5.0 400 406 64,837 | 2045/5/15
T 4% 03/31/30 4.0 1, 600 1,607 256, 497 | 2030/3/31 T 5.0% 05/15/37 5.0 100 106 16,919 | 2037/5/15
T 4% 04/30/32 1.0 1,000 998 159, 326 | 2032/4/30 URUGUA 4. 375% 10/27/27 | 4. 375 66 66 10, 664 2027/10/27
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RS KBN 4% 01/19/28 4.0 200 200 31,980 [ 2028/1/19
ALTA 1.3% 07/22/30 | 1.3 200 179 28,588 | 2030/7/22 KDB 4.25% 09/08/32 | 4.25 200 200 31,976 | 2032/9/8
BRCOL 4.2% 07/06/33 | 4.2 500 495 79,062 | 2033/7/6 KW 0.75% 09/30/30 | 0.75 100 87 13,948 | 2030/9/30
BROOL 4.75% 06/12/34 | 4.75 200 204 32,571 | 2034/6/12 KFW 3.75% 02/15/28 | 3.75 200 199 31,893 | 2028/2/15
CADEPO 4. 625% 01/24/30 | 4. 625 250 255 40,761 | 2030/1/24 KFW 4% 03/15/29 4.0 200 201 32,100 | 2029/3/15
MP 4.3% 07/27/33 | 4.3 300 298 47,549 | 2033/7/27 KOHNPY 4. 625% 07/29/29 | 4. 625 200 201 32,227 | 2029/7/29
ONT 5.05% 04/24/34 | 5.05 200 208 33,318 | 2034/4/24 KORELE 4.75% 02/13/28 | 4.75 200 201 32,227 | 2028/2/13
Q 1.9% 04/21/31 1.9 300 270 43,213 | 2031/4/21 NIB 3.375% 09/08/27 | 3.375 200 198 31,707 | 2027/9/8
Q 4.5% 09/08/33 4.5 400 403 64,364 | 2033/9/8 NIB 4.25% 02/28/29 | 4.25 200 202 32, 265 | 2029/2/28
BHES (5 SRS OKB 3.625% 09/09/27 | 3. 625 200 199 31,836 | 2027/9/9
AFDB 3.875% 06/12/28 | 3. 875 100 100 15,971 | 2028/6/12 OKB 4.125% 01/18/29 | 4.125 200 201 32,169 | 2029/1/18
AFDB 4. 375% 03/14/28 | 4. 375 100 100 16, 112 | 2028/3/14 SDBC 1.625% 10/27/30 | 1. 625 200 180 28,770 |12030/10/27
AFDB 5.75% PERP | 5.75 200 197 31,477 _ VA 3.875% 03/15/28 | 3. 875 200 200 31,952 | 2028/3/15
AGFRNC 4.875% 01/16/30 | 4. 875 200 201 32,650 | 2030/1/16 LELES

ALIB 4. 125% 01/18;29 4.125 200 201 32,163 2029;1;18 (at#ﬁ_ﬁ_;ﬁ)\ﬁ_#)

) ’ ’ AALLN 5.75% 04/05/34 | 5.75 200 208 33,191 | 2034/4/5
ASTA 1.5% 03/04/31 | 1.5 200 178 28,521 | 2031/3/4 MPL L 1% 08/05/25 | 1.4 100 o 15, 131 | 2028/8/5
ASIA 1.75% 09/19/29 | 1.75 100 93 14,907 | 2029/9/19 WL 2,655 03/11/50 | 2. 65 100 2 0. 595 | 2050/5/11
ASIA 1.875% 01/24/30 | 1. 875 200 186 29,732 | 2030/1/24 MPL 2.7% 08/05/51 | 2.7 200 124 19,847 | 2051/8/5
ASIA 4% 01/12/33 | 4.0 100 9 15, 858 | 2033/1/12 AAPL 3.35% 08/08/32 | 3.35 100 95 15,311 | 2032/8/8
BNG 4.25% 01/14/36 | 4.25 200 197 31,493 | 2036/1/14 MPL 3.75% 11/13/47 | 3.75 100 7 12,508 |2047/11/13
CADES 4% 03/03/’33 4.0 200 195 31,148 | 2033/3/3 APL 4. 1% 08/08/62 | 4.1 100 . 12,367 | 2062/8/8
CADES 4.5% 05/22/29 | 4.5 200 202 32,369 | 2029/5/22 ABBY 4.3% 05/14/36 | 4.3 100 95 15,226 | 2036/5/14
CAF 4.625% 01/15/36 | 4. 625 100 99 15, 798 | 2036/1/15 ABBV 4. 45% 05/14/46 | 4. 45 100 6 13, 788 | 2046/5/14
CAF 5% 01/22/30 | 5.0 100 102 16, 385 | 2030/1/22 ABBV 5.35% 03/15/44 | 5.35 100 98 15,681 | 2044/3/15
COE 3.625% 01/26/28 | 3. 625 100 99 15,900 | 2028/1/26 ABBY 5. 5% 03/15/64 | 5.5 100 96 15.349 | 2064/3/15
COE 4.125% 01/24/29 | 4. 125 100 100 16, 076 | 2029/1/24 ABC 2.7% 03/15/31 | 2.7 100 01 14,657 | 2031/3/15
DBJJP 4.5% 01/30/34 | 4.5 200 201 32,075 | 2034/1/30 ABIBB 4.7% 02/01/36 | 4.7 100 98 15,666 | 2036/2/1
EBRD 4. 375% 03/09/28 | 4. 375 100 100 16, 115 | 2028/3/9 ABTBB 4.9% 02/01/46 | 4.9 100 91 14,602 | 2046/2/1
EDC 4.75% 06/05/34 | 4.75 200 207 33,108 | 2034/6/5 ABIBB 5% 06/15/34 | 5.0 100 101 16, 252 | 2034/6/15
EIB 1.75% 03/15/29 | 1.75 100 94 15, 067 | 2029/3/15 ABTBB 5.55% 01/23/49 | 5.55 100 98 15,718 | 2049/1/23
EIB 4.375% 10/10/31 | 4. 375 200 203 32,540 [2031/10/10 ABNANV 2.47% 12/13/29 | 2. 47 200 190 30, 325 [2029/12/13
EIB 4.5% 03/14/30 | 4.5 100 102 16, 318 | 2030/3/14 ABT 1.15% 01/30/28 | 1.15 100 95 15, 208 | 2028/1/30
EIBKOR 2. 5% 06/29/41 2.5 200 147 23,571 | 2041/6/29 ABT 1.4% 06/30/30 1.4 100 89 14, 243 | 2030/6/30
EIBKOR 5% 01/11/28 | 5.0 200 203 32,455 | 2028/1/11 ACAFP 5.862% 01/09/36 | 5. 862 250 259 41,412 | 2036/1/9
EXTMBK 5.5% 01/13/35 | 5.5 200 205 32,840 | 2035/1/13 ACGL 3.635% 06/30/50 | 3. 635 100 72 11, 642 | 2050/6/30
FNMA 0. 75% 10/08/27 | 0.75 200 191 30,574 | 2027/10/8 ADBE 5. 3% 01/17/35 5.3 100 101 16, 263 | 2035/1/17
FNVA 5.625% 07/15/37 | 5. 625 200 220 35, 160 | 2037/7/15 ADM 4.5% 08/15/33 | 4.5 100 99 15, 868 | 2033/8/15
FNVA 7.125% 01/15/30 | 7. 125 200 222 35,465 | 2030/1/15 AEE 3.9% 04/01/52 | 3.9 100 76 12,134 | 2052/4/1
TADB 1.125% 01/13/31 | 1.125 100 88 14,049 | 2031/1/13 AEE 5.2% 04/01/34 | 5.2 200 204 32,687 | 2034/4/1
TADB 3.5% 09/14/29 | 3.5 100 98 16, 778 | 2029/9/14 AEP 3.75% 07/01/47 | 3.75 100 75 12,025 | 2047/7/1
TADB 4.5% 02/15/30 | 4.5 100 102 16,307 | 2030/2/15 AEP 6.2% 03/15/40 | 6.2 100 104 16, 744 | 2040/3/15
TADB 4.5% 09/13/33 | 4.5 100 102 16,294 | 2033/9/13 AER 3.4% 10/29/33 | 3.4 150 134 21,405 [2033/10/29
IBRD 1.125% 09/13/28 | 1. 125 200 187 29,984 | 2028/9/13 ARR 3.85% 10/29/41 | 3.85 150 122 19, 520 |2041/10/29
IBRD 1.375% 04/20/28 | 1. 375 100 95 15, 224 | 2028/4/20 AER 4.625% 09/10/29 | 4. 625 150 150 23,987 | 2029/9/10
IBRD 3. 125% 06/15/27 | 3. 125 200 198 31,664 | 2027/6/15 AES 5.45% 06/01/28 | 5.45 100 101 16,143 | 2028/6/1
IBRD 3.5% 07/12/28 | 3.5 100 99 15, 854 | 2028/7/12 AFL 3.6% 04/01/30 | 3.6 100 97 15,560 | 2030/4/1
IBRD 4.7% 11/08/34 | 4.7 200 198 31,676 | 2034/11/8 AGCO 5.8% 03/21/34 | 5.8 100 103 16, 506 | 2034/3/21
IDBINV 4. 125% 02/15/28 | 4. 125 100 100 16,019 | 2028/2/15 AIA 5.375% 04/05/34 | 5. 375 200 205 32,841 | 2034/4/5
IFC 0.75% 08/27/30 | 0.75 100 87 13,965 | 2030/8/27 AJG 5.5% 03/02/33 5.5 100 103 16,486 | 2033/3/2
JBIC 4.375% 01/24/31 | 4. 375 500 505 80, 723 | 2031/1/24 AL 3.125% 12/01/30 | 3.125 100 92 14, 824 | 2030/12/1
JICA 3.25% 05/25/27 | 3.25 200 198 31,683 | 2027/5/25 ALL 1.45% 12/15/30 | 1.45 100 87 13, 969 12030/12/15
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ALLY 4.75% 06/09/27 | 4.75 100 100 16,032 | 2027/6/9 BATSLN 3.734% 09/25/40 | 3. 734 100 80 12,904 | 2040/9/25
ANG 3.3% 06/15/30 | 3.3 100 94 15,091 | 2030/6/15 BATSLY 4.906% 04/02/30 | 4. 906 100 101 16, 184 | 2030/4/2
AMGN 2% 01/15/32 | 2.0 100 87 13,884 | 2032/1/15 BAYNGR 4.7% 07/15/64 | 4.7 100 7 12,317 | 2064/7/15
AVGN 3. 15% 02/21/40 | 3. 15 100 78 12, 562 | 2040/2/21 BDX 4.298% 08/22/32 | 4. 298 100 97 15, 604 | 2032/8/22
AMGN 5. 15% 03/02/28 | 5. 15 100 101 16,215 | 2028/3/2 BDX 4.693% 02/13/28 | 4. 693 100 100 16, 047 | 2028/2/13
AMGN 5. 75% 03/02/63 | 5.75 100 96 15,460 | 2063/3/2 BFB 4.75% 04/15/33 | 4.75 100 99 15,814 | 2033/4/15
AMP 5.15% 05/15/33 | 5.15 100 102 16, 376 | 2033/5/15 BFCM 4.753% 07/13/27 | 4.753 200 200 32,069 | 2027/7/13
AMT 2.95% 01/15/51 | 2.95 100 63 10,074 | 2051/1/15 BFCM 5.538% 01/ 5.538 200 206 32,954 | 2030/1/22
AMT 3.8% 08/15/29 | 3.8 100 98 15,659 | 2029/8/15 BHF 5. 625% 05/15/30 | 5. 625 100 101 16, 148 | 2030/5/15
AMT 5.65% 03/15/33 | 5.65 100 104 16, 646 | 2033/3/15 BHI 4.08% 12/15/47 | 4.08 100 79 12, 747 2047/12/15
ANZN 3.875% 08/22/37 | 3. 875 100 90 14, 477 | 2037/8/22 BHP 5.3% 02/21/35 | 5.3 100 102 16, 417 | 2035/2/21
AMZN 4.05% 08/22/47 | 4.05 100 80 12, 839 | 2047/8/22 BIIB 3.15% 05/01/50 | 3.15 100 64 10,302 | 2050/5/1
AMZN 4.25% 08/22/57 | 4.25 100 78 12, 534 | 2057/8/22 BK 4.596% 07/26/30 | 4. 596 100 100 16, 080 | 2030/7/26
AMZN 4.55% 12/01/27 | 4.55 100 101 16, 116 | 2027/12/1 BK 5. 188% 03/14/35 | 5. 188 200 204 32,561 | 2035/3/14
AMZN 4.7% 12/01/32 | 4.7 100 101 16,217 | 2032/12/1 BK 5.834% 10/25/33 | 5.834 100 106 16,999 2033/10/25
AVIN 4.875% 03/13/36 | 4. 875 100 99 15, 837 | 2036/3/13 BKH 3.875% 10/15/49 | 3. 875 100 73 11, 740 [2049/10/15
AN 1.95% 08/01/28 | 1.95 100 94 15,101 | 2028/8/1 BLK 1.9% 01/28/31 | 1.9 100 89 14,307 | 2031/1/28
ANINZ 3.45% 01/21/28 | 3. 45 200 197 31,565 | 2028/1/21 BMO 4.7% 09/14/27 | 4.7 100 100 16, 058 | 2027/9/14
AON 4.75% 05/15/45 | 4.75 100 88 14,045 | 2045/5/15 BMW 4.65% 03/19/31 | 4. 65 100 99 15,951 | 2031/3/19
APH 2.2% 09/15/31 | 2.2 100 89 14,228 | 2031/9/15 BMY 2.95% 03/15/32 | 2.95 100 92 14,741 | 2032/3/15
APP 5. 125% 12/01/29 | 5. 125 100 101 16, 182 | 2029/12/1 BMY 4.25% 10/26/49 | 4.25 100 81 12,962 [2049/10/26
ARE 4.75% 04/15/35 | 4.75 100 95 15,299 | 2035/4/15 BMY 4.625% 05/15/44 | 4. 625 100 89 14, 229 | 2044/5/15
ATH 3.95% 05/25/51 | 3.95 100 68 10, 966 | 2051/5/25 BNP 2. 159% 09/15/29 | 2. 159 200 189 30,238 | 2029/9/15
ATH 5.875% 01/15/34 | 5. 875 200 202 32,299 | 2034/1/15 BNP 5.738% 02/20/35 | 5.738 200 206 32,952 | 2035/2/20
ATH 6. 15% 04/03/30 | 6. 15 100 103 16, 554 | 2030/4/3 BNSF 2.875% 06/15/52 | 2. 875 100 62 10, 026 | 2052/6/15
ATO 5.75% 10/15/52 | 5.75 100 100 16, 097 [2052/10/15 BNSF 3.05% 02/15/51 | 3.05 100 65 10,504 | 2051/2/15
AVB 1.9% 12/01/28 | 1.9 100 94 15,064 | 2028/12/1 BNSF 4.05% 06/15/48 | 4.05 100 80 12,802 | 2048/6/15
AVGO 3.469% 04/15/34 | 3. 469 200 181 29,015 | 2034/4/15 BOCAVI 4.875% 05/03/33 | 4. 875 200 203 32,543 | 2033/5/3
AVGO 4. 15% 04/15/32 | 4. 15 100 97 15,594 | 2032/4/15 BPCEGP 6. 347% 01/13/47 | 6. 347 250 244 39,017 | 2047/1/13
AVGO 4.8% 04/15/28 | 4.8 200 202 32,345 | 2028/4/15 BPLN 3.001% 03/17/52 | 3. 001 100 63 10, 172 | 2052/3/17
AVGO 5.2% 07/15/35 | 5.2 100 101 16, 253 | 2035/7/15 BPLN 3.06% 06/17/41 | 3. 06 100 76 12, 167 | 2041/6/17
AVOL 5.75% 03/01/29 | 5.75 200 205 32,738 | 2029/3/1 BPLN 4.893% 09/11/33 | 4. 893 100 101 16, 121 | 2033/9/11
AIN 4.85% 02/26/29 | 4.85 100 101 16, 260 | 2029/2/26 BRKHEC 2.85% 05/15/51 | 2.85 100 61 9,814 | 2051/5/15
AIN 4.875% 03/03/33 | 4. 875 100 102 16, 327 | 2033/3/3 BRKHEC 3.7% 07/15/30 | 3.7 100 97 15,574 | 2030/7/15
AZ0 4% 04/15/30 4.0 100 98 15, 682 | 2030/4/15 BRKHEC 3.95% 08/01/47 | 3.95 100 78 12,575 | 2047/8/1
BA 3.25% 02/01/28 | 3.25 100 98 15,694 | 2028/2/1 BRKHEC 5. 3% 02/01/55 | 5.3 100 94 15,057 | 2055/2/1
BA 5.15% 05/01/30 | 5.15 100 102 16,277 | 2030/5/1 BRKHEC 5.35% 01/15/34 | 5. 35 100 103 16, 535 | 2034/1/15
BA 5.805% 05/01/50 | 5. 805 100 98 15,749 | 2050/5/1 BRO 4.2% 03/17/32 | 4.2 200 191 30, 546 | 2032/3/17
BA 6.388% 05/01/31 | 6. 388 100 107 17,150 | 2031/5/1 BX 2.55% 03/30/32 | 2.55 200 176 28,167 | 2032/3/30
BABA 2.125% 02/09/31 | 2. 125 200 181 28,974 | 2031/2/9 BXP 3.25% 01/30/31 | 3.25 100 92 14,833 | 2031/1/30
BAC 1.898% 07/23/31 | 1. 898 100 89 14,312 | 2031/7/23 BXP 3.4% 06/21/29 | 3.4 100 96 15, 383 | 2029/6/21
BAC 2.087% 06/14/29 | 2. 087 100 95 15,220 | 2029/6/14 C 2.904% 11/03/42 | 2.904 100 72 11,637 | 2042/11/3
BAC 2.572% 10/20/32 | 2. 572 300 269 42,957 |2032/10/20 C 3.668% 07/24/28 | 3. 668 100 99 15, 822 | 2028/7/24
BAC 2.687% 04/22/32 | 2. 687 200 182 29, 137 | 2032/4/22 C 4.65% 07/23/48 | 4.65 100 86 13,807 | 2048/7/23
BAC 3.483% 03/13/52 | 3. 483 100 70 11,297 | 2052/3/13 C 4.658% 05/24/28 | 4. 658 200 200 32,031 | 2028/5/24
BAC 3.946% 01/23/49 | 3.946 100 78 12,524 | 2049/1/23 C 4.786% 03/04/29 | 4.786 200 201 32,133 | 2029/3/4
BAC 4.083% 03/20/51 | 4.083 100 79 12,609 | 2051/3/20 C 5.592% 11/19/34 | 5. 592 200 203 32,486 |2034/11/19
BAC 5.468% 01/23/35 | 5. 468 200 205 32,811 | 2035/1/23 € 6.27% 11/17/33 | 6.27 200 215 34,323 |2033/11/17
BAC 5.819% 09/15/29 | 5. 819 200 206 32,922 | 2029/9/15 CAG 1.375% 11/01/27 | 1.375 100 95 15,234 | 2027/11/1
BACR 5. 088% 06/20/30 | 5. 088 200 201 32,200 | 2030/6/20 CAG 5.3% 11/01/38 | 5.3 100 94 15,070 | 2038/11/1
BACR 6.036% 03/12/55 | 6. 036 200 209 33, 386 | 2055/3/12 CARGIL 3.25% 05/23/29 | 3.25 100 97 15, 500 | 2029/5/23
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CARR 3.577% 04/05/30 | 3.577 100 72 11,601 | 2050/4/5 D 2.4% 03/30/32 2.4 100 89 14, 209 | 2032/3/30
CAT 3.25% 04/09/50 | 3.25 100 70 11,302 | 2050/4/9 D 3.3% 04/15/41 3.3 100 75 11,995 | 2041/4/15
CAT 3.6% 08/12/27 | 3.6 100 99 15,894 | 2027/8/12 D 6.2% 02/15/56 6.2 100 100 16, 063 | 2056/2/15
CAT 4.85% 02/27/29 | 4.85 100 102 16, 275 | 2029/2/27 D 7% 06/01/54 7.0 100 107 17, 115 | 2054/6/1

CB 1.375% 09/15/30 | 1. 375 100 88 14, 058 | 2030/9/15 DAL 3.75% 10/28/29 | 3.75 100 96 15, 469 2029/10/28
CB 2.85% 12/15/51 | 2.85 100 63 10, 082 [2051/12/15 DANBNK 4. 999% 03/27/32 | 4. 999 200 201 32, 156 | 2032/3/27
CBAAU 3.305% 03/11/41 | 3. 305 200 154 24,719 | 2041/3/11 DB 5.882% 07/08/31 | 5. 882 200 204 32,683 | 2031/7/8

CBAAU 3.9% 03/16/28 | 3.9 200 199 31,838 | 2028/3/16 DB 7.079% 02/10/34 | 7.079 200 216 34,593 | 2034/2/10
CCI 4.8% 09/01/28 | 4.8 100 100 16,069 | 2028/9/1 DE 2% 06/17/31 2.0 100 89 14, 283 | 2031/6/17
CCI 5.1% 05/01/33 | 5.1 100 99 15,942 | 2033/5/1 DE 4.75% 01/20/28 | 4.75 100 101 16, 179 | 2028/1/20
CDW 5.55% 08/22/34 | 5.55 100 100 15,979 | 2034/8/22 DE 4.85% 06/11/29 | 4.85 100 102 16,301 | 2029/6/11
CEG 5.6% 06/15/42 | 5.6 100 99 15, 878 | 2042/6/15 DELL 5.1% 02/15/36 | 5.1 100 99 15, 822 | 2036/2/15
CENEXP 4. 124% 02/25/31 | 4. 124 200 198 31,665 | 2031/2/25 DFS 7.964% 11/02/34 | 7. 964 100 115 18,506 | 2034/11/2
CHD 5.6% 11/15/32 | 5.6 100 105 16, 866 [2032/11/15 DG 4.125% 04/03/50 | 4. 125 100 77 12, 287 | 2050/4/3

CHH 3.7% 01/15/31 | 3.7 100 94 15,013 | 2031/1/15 DGX 2.8% 06/30/31 | 2.8 100 92 14,711 | 2031/6/30
CHTR 2.25% 01/15/29 | 2.25 100 93 14,985 | 2029/1/15 DHR 3.25% 11/15/39 | 3.25 100 81 12,935 [2039/11/15
CHTR 2.8% 04/01/31 | 2.8 100 90 14,424 | 2031/4/1 DIS 3.5% 05/13/40 | 3.5 100 82 13,233 | 2040/5/13
CHTR 3.5% 06/01/41 | 3.5 100 71 11,368 | 2041/6/1 DIS 3.6% 01/13/51 | 3.6 100 73 11,754 | 2051/1/13
CHTR 3.9% 06/01/52 | 3.9 100 64 10,291 | 2052/6/1 DIS 6.65% 11/15/37 | 6. 65 100 113 18, 160 2037/11/15
CHTR 5.75% 04/01/48 | 5.75 100 86 13,742 | 2048/4/1 DKS 4.1% 01/15/52 | 4.1 100 72 11, 545 | 2052/1/15
CI 2.375% 03/15/31 | 2. 375 100 90 14,478 | 2031/3/15 DLTR 4.2% 05/15/28 | 4.2 100 99 15,904 | 2028/5/15
Cl 4.8% 07/15/46 | 4.8 100 87 14,036 | 2046/7/15 DOW 6.3% 03/15/33 | 6.3 100 105 16, 883 | 2033/3/15
CL 4.6% 03/01/33 | 4.6 100 101 16,255 | 2033/3/1 DT 4.75% 06/21/38 | 4.75 150 143 22,880 | 2038/6/21
CLR 5.75% 01/15/31 | 5.75 100 102 16,378 | 2031/1/15 DTE 3% 03/01/32 3.0 100 92 14,803 | 2032/3/1

CM 3.6% 04/07/32 | 3.6 100 94 15,132 | 2032/4/7 DTE 5.4% 04/01/53 | 5.4 100 96 15,414 | 2053/4/1

CMCSA 2.65% 02/01/30 | 2.65 100 94 15,012 | 2030/2/1 DTRGR 4.95% 01/13/28 | 4.95 150 151 24,184 | 2028/1/13
CNCSA 3.9% 03/01/38 | 3.9 100 86 13,878 | 2038/3/1 DUK 3.3% 06/15/41 | 3.3 200 153 24,424 | 2041/6/15
CMCSA 5.35% 05/15/53 | 5.35 100 89 14,221 | 2053/5/15 DUK 3.64% 11/01/46 | 3. 64 100 74 11,822 | 2046/11/1
OMI 4.7% 02/15/31 | 4.7 100 101 16, 195 | 2031/2/15 DUK 3.7% 09/01/28 | 3.7 100 99 15,808 | 2028/9/1

CMS 4.75% 06/01/50 | 4.75 100 98 15, 717 | 2050/6/1 DUK 5% 08/15/52 5.0 100 86 13,839 | 2052/8/15
CNA 2.05% 08/15/30 | 2.05 100 89 14, 341 | 2030/8/15 DUK 5.25% 03/15/33 | 5.25 100 103 16,491 | 2033/3/15
CNP 7% 02/15/55 7.0 100 103 16,590 | 2055/2/15 DUK 5.25% 04/01/33 | 5.25 100 102 16, 364 | 2033/4/1

COF 3.273% 03/01/30 | 3.273 100 96 15,434 | 2030/3/1 DUK 5.55% 03/15/55 | 5.55 100 97 15, 527 | 2055/3/15
COF 4.927% 05/10/28 | 4.927 100 100 16, 042 | 2028/5/10 DVN 4.5% 01/15/30 | 4.5 100 100 15,977 | 2030/1/15
COP 3.8% 03/15/52 | 3.8 100 74 11, 844 | 2052/3/15 EBAY 5.95% 11/22/27 | 5.95 100 102 16, 327 2027/11/22
COP 4.875% 10/01/47 | 4. 875 100 89 14,311 | 2047/10/1 ECL 5.25% 01/15/28 | 5.25 100 101 16,262 | 2028/1/15
COST 1.375% 06/20/27 | 1. 375 100 97 15, 533 | 2027/6/20 EDF 6.9% 05/23/53 | 6.9 200 216 34,495 | 2053/5/23
CP 3% 12/02/41 3.0 100 74 11,919 | 2041/12/2 EFX 2.35% 09/15/31 | 2.35 100 88 14,102 | 2031/9/15
CP 4.95% 08/15/45 | 4.95 100 92 14,769 | 2045/8/15 EIX 2.25% 06/01/30 | 2.25 100 90 14,518 | 2030/6/1

CPB 2. 375% 04/24/30 | 2. 375 100 90 14, 447 | 2030/4/24 EIX 4.125% 03/01/48 | 4. 125 100 76 12,134 | 2048/3/1

CPPIBC 3.25% 06/15/27 | 3.25 250 248 39,619 | 2027/6/15 EIX 5.95% 11/01/32 | 5.95 100 105 16,814 | 2032/11/1
€SC0 5. 0% 02/26/34 | 5.05 200 204 32,578 | 2034/2/26 EL 4.375% 05/15/28 | 4.375 100 100 15,999 | 2028/5/15
CSX 4.1% 11/15/32 | 4.1 100 98 15, 640 [2032/11/15 ELV 4.75% 02/15/33 | 4.75 100 99 15, 864 | 2033/2/15
CTRA 5.4% 02/15/35 | 5.4 100 101 16, 191 | 2035/2/15 ELV 5. 125% 02/15/53 | 5. 125 100 89 14,215 | 2053/2/15
CVS 1.75% 08/21/30 | 1.75 100 89 14,209 | 2030/8/21 EMR 2.2% 12/21/31 | 2.2 100 89 14, 269 [2031/12/21
CVS 5.125% 02/21/30 | 5. 125 100 102 16, 287 | 2030/2/21 ENBCN 3.4% 08/01/51 | 3.4 100 68 10,905 | 2051/8/1

CVS 5. 125% 07/20/45 | 5. 125 100 89 14, 262 | 2045/7/20 ENBCN 5. 7% 03/08/33 | 5.7 100 104 16, 643 | 2033/3/8

CVS 6% 06/01/44 6.0 100 99 15,929 | 2044/6/1 ENELIV 2. 875% 07/12/41 | 2. 875 200 142 22,666 | 2041/7/12
CVS 6% 06/01/63 6.0 100 96 15,370 | 2063/6/1 EOG 4. 375% 04/15/30 | 4. 375 100 100 15,986 | 2030/4/15
CVX 4.819% 04/15/32 | 4.819 100 102 16, 363 | 2032/4/15 EPD 3.7% 01/31/51 | 3.7 100 73 11,744 | 2051/1/31
CVX 6% 03/01/41 6.0 100 109 17,408 | 2041/3/1 EPD 4.25% 02/15/48 | 4.25 100 82 13,099 | 2048/2/15
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EPD 4.95% 02/15/35 | 4.95 100 100 16,043 | 2035/2/15 GO0GL 5.7% 11/15/75 | 5.7 100 97 15, 544 [2075/11/15
EPD 7.55% 04/15/38 | 7.55 100 119 19, 122 | 2038/4/15 GPN 4.95% 08/15/27 | 4.95 100 100 16,025 | 2027/8/15
EQH 4.35% 04/20/28 | 4.35 34 33 5,413 | 2028/4/20 GPN 5.95% 08/15/52 | 5.95 100 93 14, 874 | 2052/8/15
EQIX 2.5% 05/15/31 | 2.5 100 90 14,402 | 2031/5/15 GS 1.992% 01/27/32 | 1.992 100 88 14, 108 | 2032/1/27
EQNR 3. 7% 04/06/50 | 3.7 200 151 24,212 | 2050/4/6 GS 2.6% 02/07/30 | 2.6 100 93 14,931 | 2030/2/7
EQNR 4.75% 11/14/35 | 4.75 200 198 31,677 |2035/11/14 GS 3.8% 03/15/30 | 3.8 200 195 31,174 | 2030/3/15
EQR 4% 08/01/47 4.0 100 80 12,842 | 2047/8/1 GS 4.482% 08/23/28 | 4. 482 500 500 79, 876 | 2028/8/23
ES 3.45% 01/15/50 | 3.45 100 69 11, 143 | 2050/1/15 GS 6.75% 10/01/37 | 6.75 100 109 17,515 | 2037/10/1
03/01/28 | 5.45 100 101 16, 240 | 2028/3/1 HAL 2.92% 03/01/30 | 2.92 100 94 15,086 | 2030/3/1
ES 5.95% 02/01/29 | 5.95 100 103 16, 556 | 2029/2/1 HAS 6.05% 05/14/34 | 6.05 100 105 16, 844 | 2034/5/14
ET 4.15% 09/15/29 | 4.15 100 99 15,809 | 2029/9/15 HBAN 4. 443% 08/04/28 | 4. 443 100 100 15,963 | 2028/8/4
ET 5.55% 02/15/28 | 5.55 100 102 16, 281 | 2028/2/15 HCA 2. 375% 07/15/31 | 2. 375 100 89 14,245 | 2031/7/15
ET 5.7% 04/01/35 | 5.7 100 103 16, 495 | 2035/4/1 HCA 4. 375% 03/15/42 | 4. 375 100 84 13,477 | 2042/3/15
ET 5.75% 02/15/33 | 5.75 100 104 16, 717 | 2033/2/15 HCA 5.6% 04/01/34 | 5.6 100 103 16, 468 | 2034/4/1
ETR 1.9% 06/15/28 | 1.9 100 95 15, 185 | 2028/6/15 HCA 5.625% 09/01/28 | 5. 625 100 102 16, 306 | 2028/9/1
ETR 2.4% 06/15/31 | 2.4 100 89 14, 326 | 2031/6/15 HD 0.9% 03/15/28 | 0.9 100 94 15, 112 | 2028/3/15
EXC 4.1% 03/15/52 | 4.1 100 76 12, 247 | 2052/3/15 HD 3.3% 04/15/40 | 3.3 100 81 12,947 | 2040/4/15
EXC 5.15% 03/15/28 | 5.15 100 101 16,179 | 2028/3/15 HD 3.625% 04/15/52 | 3. 625 100 72 11, 589 | 2052/4/15
EXPE 4. 625% 08/01/27 | 4. 625 100 100 15,999 | 2027/8/1 HD 4.95% 06/25/34 | 4.95 100 101 16,201 | 2034/6/25
F 5.8% 03/08/29 5.8 200 203 32,436 | 2029/3/8 HIG 4.4% 03/15/48 | 4.4 100 83 13,402 | 2048/3/15
F 7.35% 11/04/27 | 7.35 200 206 32,948 | 2027/11/4 HNDA 1.8% 01/13/31 | 1.8 100 87 13,968 | 2031/1/13
FANG 5.9% 04/18/64 | 5.9 100 98 15, 649 | 2064/4/18 HNDA 4.7% 01/12/28 | 4.7 100 100 16,031 | 2028/1/12
FDX 2.4% 05/15/31 | 2.4 100 90 14, 464 | 2031/5/15 HNDA 4.9% 01/10/34 | 4.9 100 98 15,715 | 2034/1/10
FDX 3.1% 08/05/29 | 3.1 100 96 15,385 | 2029/8/5 HON 4.5% 01/15/34 | 4.5 100 98 15,778 | 2034/1/15
FE 5.95% 12/15/36 | 5.95 100 104 16, 609 [2036/12/15 HPE 5% 10/15/34 5.0 100 98 15, 688 [2034/10/15
FI 5.6% 03/02/33 | 5.6 100 101 16,271 | 2033/3/2 HPQ 4% 04/15/29 4.0 100 98 15, 743 | 2029/4/15
FIS 2.25% 03/01/31 | 2.25 100 89 14,263 | 2031/3/1 HSBC 6.5% 05/02/36 | 6.5 200 214 34,163 | 2036/5/2
FIS 3.1% 03/01/41 | 3.1 100 72 11,605 | 2041/3/1 HSBC 6.8% 06/01/38 | 6.8 200 219 34,964 | 2038/6/1
FISV 5.45% 03/02/28 | 5. 45 100 101 16, 180 | 2028/3/2 HUM 5.75% 12/01/28 | 5.75 200 205 32,776 | 2028/12/1
FITB 4.772% 07/28/30 | 4. 772 100 100 16, 020 | 2030/7/28 HYNMITR 5. 4% 03/29/32 | 5.4 100 102 16, 356 | 2032/3/29
FLEX 6% 01/15/28 | 6.0 100 102 16, 328 | 2028/1/15 HYNMITR 5.8% 04/01/30 | 5.8 100 103 16,577 | 2030/4/1
FNF 2.45% 03/15/31 | 2.45 100 89 14,227 | 2031/3/15 IBM 3.5% 05/15/29 | 3.5 100 97 15, 564 | 2029/5/15
FUKOKU 6. 8% PERP | 6.8 200 212 33,932 - IBM 4.15% 07/27/27 | 4.15 100 100 15,963 | 2027/7/27
GBLATL 6.75% 03/15/54 | 6. 75 100 96 15, 377 | 2054/3/15 IBM 4.75% 02/06/33 | 4.75 100 99 15,951 | 2033/2/6
6D 2.85% 06/01/41 | 2.85 100 75 12,014 | 2041/6/1 ICE 2.65% 09/15/40 | 2.65 100 73 11,767 | 2040/9/15
GE 4.35% 05/01/50 | 4.35 100 84 13,542 | 2050/5/1 IFCON 5. 450% 09/22/32 | 5. 459 100 102 16, 409 | 2032/9/22
GILD 5.25% 10/15/33 | 5.25 100 104 16,610 [2033/10/15 INTC 5. 125% 02/10/30 | 5. 125 100 101 16, 268 | 2030/2/10
GIS 4.95% 03/29/33 | 4.95 100 99 15, 897 | 2033/3/29 INTC 5. 15% 02/21/34 | 5.15 100 100 16, 093 | 2034/2/21
GIS 5.5% 10/17/28 | 6.5 100 102 16, 378 [2028/10/17 INTC 5.7% 02/10/53 | 5.7 100 94 15, 154 | 2053/2/10
GLENL 5.371% 04/04/29 | 5. 371 100 102 16, 330 | 2029/4/4 IR 5.7% 08/14/33 | 5.7 100 104 16, 720 | 2033/8/14
GLENL 6. 141% 04/01/35 | 6. 141 100 102 16, 374 | 2055/4/1 ISPIM 4% 09/23/29 | 4.0 200 196 31,358 | 2029/9/23
GM 3.1% 01/12/32 | 3.1 100 90 14,510 | 2032/1/12 J 5.9% 03/01/33 5.9 100 103 16,570 | 2033/3/1
GM 5.05% 04/04/28 | 5.05 100 101 16, 131 | 2028/4/4 INJ 1.3% 09/01/30 | 1.3 100 89 14,263 | 2030/9/1
GM 5.15% 04/01/38 | 5.15 100 95 15,251 | 2038/4/1 INJ 2.1% 09/01/40 | 2.1 100 70 11,284 | 2040/9/1
GM 5.4% 10/15/29 | 5.4 100 102 16, 373 [2029/10/15 PV 2.963% 01/25/33 | 2. 963 200 182 29, 140 | 2033/1/25
GM 5.9% 01/07/35 | 5.9 100 103 16, 488 | 2035/1/7 JPM 4. 26% 02/22/48 | 4.26 200 166 26, 505 | 2048/2/22
GMT 3.5% 06/01/32 | 3.5 100 93 14, 844 | 2032/6/1 PV 4.979% 07/22/28 | 4.979 400 403 64,340 | 2028/7/22
GMT 5.45% 09/15/33 | 5. 45 100 102 16, 344 | 2033/9/15 JPM 5.012% 01/23/30 | 5.012 500 507 81,000 | 2030/1/23
GOOGL 1.9% 08/15/40 | 1.9 100 67 10,710 | 2040/8/15 PV 5.625% 08/16/43 | 5. 625 200 201 32,194 | 2043/8/16
GOOGL 2.05% 08/15/50 | 2. 05 100 54 8,656 | 2050/8/15 KDP 3.95% 04/15/29 | 3.95 100 98 15, 698 | 2029/4/15
GOOGL 4.8% 02/15/36 | 4.8 100 99 15, 876 | 2036/2/15 KHC 5.2% 03/15/32 | 5.2 100 101 16, 270 | 2032/3/15
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KHC 6.5% 02/09/40 | 6.5 100 106 16,969 | 2040/2/9 MM 2. 375% 08/26/29 | 2. 375 100 94 15,036 | 2029/8/26
KIM 1.9% 03/01/28 | 1.9 100 96 15,319 | 2028/3/1 MO 3.4% 02/04/41 | 3.4 100 76 12,239 | 2041/2/4

KLAC 5% 03/15/49 | 5.0 100 92 14,716 | 2049/3/15 MO 5.8% 02/14/39 | 5.8 100 101 16, 229 | 2039/2/14
KMB 3.2% 04/25/29 | 3.2 100 97 15, 539 | 2029/4/25 MPC 3.8% 04/01/28 | 3.8 100 99 15,811 | 2028/4/1

KMI 3.6% 02/15/51 | 3.6 100 70 11,212 | 2051/2/15 MPLX 2.65% 08/15/30 | 2. 65 100 92 14,801 | 2030/8/15
KMI 5. 15% 06/01/30 | 5. 15 100 102 16, 382 | 2030/6/1 WPLX 5.2% 12/01/47 | 5.2 100 89 14, 325 | 2047/12/1
KMI 5.2% 03/01/48 | 6.2 100 91 14,650 | 2048/3/1 MQGAU 2.871% 01/14/33 | 2. 871 100 90 14, 368 | 2033/1/14
KMI 5.2% 06/01/33 | 6.2 100 102 16,325 | 2033/6/1 MQGAU 4. 098% 06/21/28 | 4. 098 100 99 15, 892 | 2028/6/21
KO 1.375% 03/15/31 | 1.375 100 87 14,032 | 2031/3/15 WRK 2. 15% 12/10/31 | 2.15 100 89 14,212 [2031/12/10
KO 1.45% 06/01/27 | 1.45 100 97 15, 556 | 2027/6/1 MRK 3.4% 03/07/29 | 3.4 100 98 15,670 | 2029/3/7

KO 3% 03/05/51 3.0 100 66 10,610 | 2051/3/5 MRK 4.9% 05/17/44 | 4.9 100 92 14, 787 | 2044/5/17
KR 4.45% 02/01/47 | 4.45 100 82 13,233 | 2047/2/1 VRKGR 4. 125% 08/15/28 | 4. 125 150 149 23,848 | 2028/8/15
KR 5.5% 09/15/54 | 5.5 100 94 15,028 | 2054/9/15 NS 3.217% 04/22/42 | 3. 217 100 76 12, 260 | 2042/4/22
LH 2.95% 12/01/29 | 2.95 100 95 15,201 | 2029/12/1 NS 3.622% 04/01/31 | 3. 622 200 192 30,769 | 2031/4/1

LHX 5.35% 06/01/34 | 5.35 100 102 16, 352 | 2034/6/1 NS 4.457% 04/22/39 | 4. 457 100 92 14, 833 | 2039/4/22
LIN 1.1% 08/10/30 | 1.1 100 88 14, 116 | 2030/8/10 NS 4.493% 01/16/32 | 4. 493 200 197 31,547 | 2032/1/16
LIN 2% 08/10/50 2.0 100 53 8,580 | 2050/8/10 NS 5.073% 01/30/37 | 5.073 100 98 15,739 | 2037/1/30
LLY 3.375% 03/15/29 | 3. 375 100 98 15, 669 | 2029/3/15 NS 5.449% 07/20/29 | 5. 449 200 204 32, 585 | 2029/7/20
LLY 4.15% 03/15/59 | 4.15 100 78 12, 528 | 2059/3/15 NS 5.516% 11/19/55 | 5. 516 200 192 30, 776 |2055/11/19
LLY 5.1% 02/09/64 | 5.1 100 90 14,503 | 2064/2/9 MS 5.597% 03/24/51 | 5. 597 100 98 15,657 | 2051/3/24
LMT 5.2% 02/15/64 | 5.2 100 91 14, 670 | 2064/2/15 MS 6.296% 10/18/28 | 6. 296 100 102 16, 396 [2028/10/18
IMT 5.7% 11/15/54 | 5.7 100 100 16, 040 [2054/11/15 NSCT 3.25% 08/15/33 | 3.25 100 88 14, 121 | 2033/8/15
INC 5.35% 11/15/35 | 5.35 100 97 15,618 [2035/11/15 MSFT 1.35% 09/15/30 | 1.35 100 89 14, 276 | 2030/9/15
LOW 4.05% 05/03/47 | 4.05 100 78 12,516 | 2047/5/3 MSFT 2.675% 06/01/60 | 2. 675 100 56 8,984 | 2060/6/1

LOW 5.15% 07/01/33 | 5.15 100 101 16, 266 | 2033/7/1 MSFT 2.921% 03/17/52 | 2. 921 100 64 10, 365 | 2052/3/17
LOW 5.625% 04/15/53 | 5. 625 100 96 15, 339 | 2053/4/15 NSFT 4.1% 02/06/37 | 4.1 100 95 15,288 | 2037/2/6

LRCX 4% 03/15/29 | 4.0 100 99 15,896 | 2029/3/15 \TB 6.082% 03/13/32 | 6. 082 100 105 16, 826 | 2032/3/13
LVS 6% 08/15/29 6.0 100 103 16, 469 | 2029/8/15 WINA 4.25% 07/16/29 | 4.25 100 99 15,930 | 2029/7/16
LYB 3.375% 10/01/40 | 3. 375 100 73 11, 768 | 2040/10/1 MUFG 4. 286% 07/26/38 | 4. 286 100 93 14,918 | 2038/7/26
LYB 4.2% 05/01/50 | 4.2 100 72 11,514 | 2050/5/1 MUFG 4.7% 03/10/44 | 4.7 200 181 28,900 | 2044/3/10
MA 2.95% 03/15/51 | 2.95 100 65 10, 435 | 2051/3/15 MUFG 4. 847% 04/21/32 | 4. 847 200 200 32, 047 | 2032/4/21
VAERSK 4.5% 06/20/29 | 4.5 100 100 15,973 | 2029/6/20 MUNRE 5. 875% 05/23/42 | 5. 875 200 206 32,988 | 2042/5/23
MAR 2.75% 10/15/33 | 2.75 100 87 13,942 [2033/10/15 NDAQ 1.65% 01/15/31 | 1.65 100 88 14,107 | 2031/1/15
MBGGR 2.45% 03/02/31 | 2. 45 150 136 21,736 | 2031/3/2 NEE 2.45% 02/03/32 | 2.45 100 90 14,401 | 2032/2/3

MCD 3.5% 07/01/27 | 3.5 100 99 15,841 | 2027/7/1 NEE 4.9% 03/15/29 | 4.9 200 203 32,469 | 2029/3/15
MCD 4. 2% 04/01/50 | 4.2 100 79 12,756 | 2050/4/1 NEE 5.05% 04/01/28 | 5.05 100 101 16,259 | 2028/4/1

MCD 4.6% 09/09/32 | 4.6 100 101 16, 131 | 2032/9/9 NEE 5.25% 02/28/53 | 5.25 100 91 14, 628 | 2053/2/28
MCD 5. 15% 09/09/52 | 5. 15 100 91 14, 666 | 2052/9/9 NEE 5.45% 03/15/35 | 5.45 100 102 16, 371 | 2035/3/15
MCO 2.75% 08/19/41 | 2.75 100 71 11,451 | 2041/8/19 NEM 5.875% 04/01/35 | 5. 875 100 106 17,042 | 2035/4/1

WDLZ 1.5% 02/04/31 | 1.5 100 87 13,921 | 2031/2/4 NESNVX 2.5% 09/14/41 | 2.5 150 106 17,034 | 2041/9/14
MDT 4.25% 03/30/28 | 4.25 100 100 15,988 | 2028/3/30 NESNVX 4.8% 03/18/36 | 4.8 200 199 31,844 | 2036/3/18
MET 2.4% 01/11/32 | 2.4 200 178 28, 460 | 2032/1/11 NFG 3.95% 09/15/27 | 3.95 100 99 15, 848 | 2027/9/15
META 4.55% 08/15/31 | 4.55 200 201 32,220 | 2031/8/15 NFLX 4.875% 06/15/30 | 4. 875 100 101 16, 244 | 2030/6/15
META 4.65% 08/15/62 | 4.65 100 78 12, 498 | 2062/8/15 NFLX 5.875% 11/15/28 | 5. 875 100 104 16,614 [2028/11/15
META 5.5% 11/15/45 | 5.5 100 95 15,220 [2045/11/15 NI 4.375% 05/15/47 | 4.375 100 82 13, 173 | 2047/5/15
MFCCN 3.703% 03/16/32 | 3. 703 100 95 15,271 | 2032/3/16 NI 5.35% 07/15/35 | 5.35 100 101 16, 241 | 2035/7/15
NITCO 5.125% 07/17/34 | 5. 125 200 203 32,528 | 2034/7/17 NIPLIF 2.9% 09/16/51 | 2.9 200 176 28,209 | 2051/9/16
MIZUHO 5. 422% 05/13/36 | 5. 422 200 203 32,492 | 2036/5/13 NNN 3.5% 04/15/51 | 3.5 100 70 11,201 | 2051/4/15
MKC 2.5% 04/15/30 | 2.5 100 92 14,805 | 2030/4/15 NOC 4.9% 06/01/34 | 4.9 100 100 16,049 | 2034/6/1

MLM 4.25% 12/15/47 | 4.25 100 81 12, 970 |2047/12/15 NOC 5. 15% 05/01/40 | 5. 15 100 98 15, 787 | 2040/5/1

MMC 4.75% 03/15/39 | 4.75 100 95 15, 194 | 2039/3/15 NOMURA 5. 491% 06/29/35 | 5. 491 200 203 32,473 | 2035/6/29
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NOMURA 6. 087% 07/12/33 | 6. 087 200 212 33,888 | 2033/7/12 PG 4.35% 01/29/29 4. 35 100 101 16, 167 | 2029/1/29
NOV 3. 6% 12/01/29 3.6 100 97 15,503 | 2029/12/1 PH 4.5% 09/15/29 4.5 100 100 16, 095 | 2029/9/15
NOVNVX 2. 2% 08/14/30 2.2 100 91 14,678 | 2030/8/14 PKG 4.05% 12/15/49 | 4.05 100 76 12, 285 |2049/12/15
NOVNVX 5. 3% 11/05/55 5.3 100 96 15,393 | 2055/11/5 PLD 4.75% 06/15/33 | 4.75 100 100 15,979 | 2033/6/15
NRG 2. 45% 12/02/27 | 2.45 100 96 15, 440 | 2027/12/2 PLD 5.25% 06/15/53 | 5.25 100 94 15, 070 | 2053/6/15
NRUC 4. 3% 03/15/49 4.3 100 82 13,221 | 2049/3/15 PLNIJ 4% 06/30/50 4.0 200 141 22,622 | 2050/6/30
NSC 3% 03/15/32 3.0 100 92 14,708 | 2032/3/15 PM 4.625% 10/29/35 | 4. 625 100 97 15, 518 |2035/10/29
NSC 4. 15% 02/28/48 4. 15 100 81 12,950 | 2048/2/28 PM 4.625% 11/01/29 | 4. 625 100 101 16, 143 | 2029/11/1
NTRCN 5. 8% 03/27/53 5.8 100 99 15, 876 | 2053/3/27 PM 5.375% 02/15/33 | 5. 375 100 103 16,510 | 2033/2/15
NTRS 3.65% 08/03/28 3. 65 100 99 15, 838 | 2028/8/3 PNC 2.55% 01/22/30 | 2.55 100 93 14,963 | 2030/1/22
NTT 2.065% 04/03/31 | 2. 065 200 177 28,370 | 2031/4/3 PNC 5.354% 12/02/28 | 5. 354 200 203 32,437 | 2028/12/2
NUE 3.85% 04/01/52 | 3.85 100 76 12,197 | 2052/4/1 PNC 5.401% 07/23/35 | 5. 401 100 102 16, 286 | 2035/7/23
NWIDE 4.85% 07/27/27 | 4.85 200 201 32,189 | 2027/7/27 PPL 4.125% 04/15/30 | 4. 125 100 98 15, 744 | 2030/4/15
NYLIFE 4.2% 04/20/29 4.2 200 199 31,868 | 2029/4/20 PRU 4. 65% 08/27/31 4. 65 150 151 24,105 | 2031/8/27
0 5.125% 04/15/35 | 5.125 100 100 16, 105 | 2035/4/15 PRUFIN 3.625% 03/24/32 | 3. 625 100 95 15, 175 | 2032/3/24
0C 3.95% 08/15/29 3.95 100 98 15, 726 | 2029/8/15 PSA 5.1% 08/01/33 5.1 100 102 16, 407 | 2033/8/1
0GS 2% 05/15/30 2.0 100 91 14,593 | 2030/5/15 PSX 3.3% 03/15/52 3.3 100 65 10, 487 | 2052/3/15
0GS 4.25% 09/01/32 | 4.25 100 98 15, 685 | 2032/9/1 PSX 4.95% 12/01/27 | 4.95 100 101 16, 129 | 2027/12/1
OHI 3.625% 10/01/29 | 3. 625 100 96 15, 407 | 2029/10/1 PTTEPT 2.993% 01/15/30 | 2. 993 200 189 30,313 | 2030/1/15
OKE 5.05% 11/01/34 | 5.05 100 98 15,744 | 2034/11/1 PWR 4.75% 08/09/27 | 4.75 100 100 16, 046 | 2027/8/9
OKE 5.2% 07/15/48 5.2 100 88 14, 184 | 2048/7/15 PXD 2. 15% 01/15/31 2.15 100 90 14,507 | 2031/1/15
OKE 6.1% 11/15/32 6.1 100 106 16, 939 |2032/11/15 PYPL 4.4% 06/01/32 4.4 100 98 15,796 | 2032/6/1
OMC 2. 6% 08/01/31 2.6 100 90 14,390 | 2031/8/1 QCOM 6% 05/20/53 6.0 100 103 16, 480 | 2053/5/20
OMC 3.375% 03/01/41 | 3. 375 100 74 11,953 | 2041/3/1 RCICN 4. 5% 03/15/42 4.5 200 171 27,316 | 2042/3/15
ORCL 2. 875% 03, 31 | 2.875 200 179 28,610 [ 2031/3/25 RDSALN 2. 75% 04/06/30 2.75 100 94 15,105 | 2030/4/6
ORCL 3.65% 03/25/41 3. 65 100 71 11,479 | 2041/3/25 RDSALN 2.875% 11/26/41 | 2. 875 100 73 11,787 |2041/11/26
ORCL 4. 5% 05/06/28 4.5 100 99 15,923 | 2028/5/6 RDSALN 5. 125% 10/15/41 | 5. 125 100 97 15, 508 |2041/10/15
ORCL 5. 7% 02/04/36 5.7 200 194 30,976 | 2036/2/4 RECLIN 5. 625% 04/11/28 | 5. 625 200 203 32,472 | 2028/4/11
ORCL 6. 15% 11/09/29 6. 15 100 103 16, 530 | 2029/11/9 RGA 6% 09/15/33 6.0 100 104 16, 695 | 2033/9/15
ORCL 6.9% 11/09/52 6.9 100 95 15, 315 | 2052/11/9 RIOLN 5.25% 03/14/35 5.25 100 102 16, 392 | 2035/3/14
ORIX 2.25% 03/09/31 2.25 100 89 14,290 | 2031/3/9 ROP 4.9% 10/15/34 4.9 100 97 15, 585 |2034/10/15
ORIX 5% 09/13/27 5.0 100 100 16, 102 | 2027/9/13 ROSW 4. 075% 12/02/30 | 4. 075 200 198 31,666 | 2030/12/2
OTIS 3.112% 02/15/40 | 3. 112 100 77 12,312 | 2040/2/15 ROSW 5. 218% 03/08/54 | 5. 218 200 193 30, 862 | 2054/3/8
OXY 6.45% 09/15/36 | 6.45 100 107 17,203 | 2036/9/15 RPRX 2. 2% 09/02/30 2.2 100 90 14,483 | 2030/9/2
PCG 3. 3% 08/01/40 3.3 100 75 12,078 | 2040/8/1 RRX 6. 3% 02/15/30 6.3 100 105 16, 792 | 2030/2/15
PCP 4.375% 06/15/45 | 4. 375 100 85 13,717 | 2045/6/15 RSG 5% 04/01/34 5.0 100 101 16,202 | 2034/4/1
PEAK 2. 125% 12/01/28 | 2. 125 100 94 15, 095 | 2028/12/1 RTX 4.35% 04/15/47 | 4.35 100 84 13,439 | 2047/4/15
PEG 4.05% 05/01/48 | 4.05 100 79 12,682 | 2048/5/1 RTX 5.75% 01/15/29 | 5.75 100 103 16, 593 | 2029/1/15
PEG 5.05% 03/01/35 | 5.05 100 101 16,208 | 2035/3/1 RVTY 2.55% 03/15/31 2.55 100 90 14,430 | 2031/3/15
PEG 5. 2% 08/01/33 5.2 100 103 16, 464 | 2033/8/1 SANTAN 6.033% 01/17/35 | 6. 033 200 210 33,663 | 2035/1/17
PEP 1.95% 10/21/31 1.95 100 88 14, 174 |12031/10/21 SANUSA 6. 499% 03/09/29 | 6. 499 100 103 16, 494 | 2029/3/9
PEP 4.65% 02/15/53 | 4.65 100 87 14,009 | 2053/2/15 SBUX 4.45% 08/15/49 | 4. 45 100 83 13, 268 | 2049/8/15
PERTIJ 2.3% 02/09/31 2.3 200 177 28,361 | 2031/2/9 SBUX 4. 8% 02/15/33 4.8 100 100 16, 045 | 2033/2/15
PERTIJ 3. 1% 01/21/30 3.1 200 188 30,023 | 2030/1/21 SCHW 3. 25% 05/22/29 3.25 100 97 15,572 | 2029/5/22
PETMK 4.95% 01/03/31 | 4.95 200 205 32,757 | 2031/1/3 SCHW 5. 853% 05/19/34 | 5. 853 100 105 16, 864 | 2034/5/19
PFE 2.55% 05/28/40 | 2.55 100 73 11,729 | 2040/5/28 SF 4% 05/15/30 4.0 100 97 15, 587 | 2030/5/15
PFE 2.625% 04/01/30 | 2. 625 100 94 15,023 | 2030/4/1 SHBASS 3. 95% 06/10/27 3.95 250 249 39, 860 | 2027/6/10
PFE 4. 45% 05/19/28 4. 45 100 100 16, 061 | 2028/5/19 SHW 3. 45% 06/01/27 3.45 100 99 15,824 | 2027/6/1
PFE 4.65% 05/19/30 4. 65 100 101 16, 140 | 2030/5/19 SIEGR 5.9% 05/28/65 5.9 200 206 33, 000 [ 2065/5/28
PFG 3. 7% 05/15/29 3.7 100 97 15, 629 | 2029/5/15 SLB 2.65% 06/26/30 [ 2.65 100 93 14, 949 | 2030/6/26
PG 3.55% 03/25/40 | 3.55 100 86 13, 754 | 2040/3/25 SNX 5. 3% 10/10/35 5.3 100 98 15, 738 |12035/10/10
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SO 3.7% 04/30/30 | 3.7 100 97 15, 532 | 2030/4/30 TOVOTA 5.053% 06/30/35 | 5. 053 100 102 16, 288 | 2035/6/30
SO 3.7% 12/01/47 | 3.7 100 75 12,036 | 2047/12/1 TRIB 6.1% 03/15/33 | 6.1 100 105 16, 864 | 2033/3/15
SO 4.25% 07/01/36 | 4.25 200 185 29, 677 | 2036/7/1 TRPON 7% 06/01/65 | 7.0 100 103 16, 439 | 2065/6/1
SOCGEN 3. 633% 07/08/35 | 3. 653 200 188 30,074 | 2035/7/8 TRV 4.05% 03/07/48 | 4.05 100 80 12,875 | 2048/3/7
SOCGEN 5. 634% 01/19/30 | 5. 634 200 204 32,667 | 2030/1/19 TSN 4.35% 03/01/29 | 4.35 100 100 15,964 | 2029/3/1
SON 2.85% 02/01/32 | 2.85 100 90 14,424 | 2032/2/1 TTERP 2. 986% 06/29/41 | 2. 986 100 75 12, 114 | 2041/6/29
SPG 2.45% 09/13/29 | 2.45 100 94 15,022 | 2029/9/13 TTERP 3.386% 06/29/60 | 3. 386 100 65 10, 442 | 2060/6/29
SPGI 4.75% 08/01/28 | 4.75 100 101 16, 144 | 2028/8/1 TTHO 4.95% 03/28/28 | 4.95 100 100 16, 109 | 2028/3/28
SPLLLC 5.9% 09/15/37 | 5.9 94 98 15,779 | 2037/9/15 TXN 4.6% 02/08/29 | 4.6 100 101 16,207 | 2029/2/8
SRE 3.7% 04/01/29 | 3.7 100 98 15, 646 | 2029/4/1 UBER 4.8% 09/15/34 | 4.8 100 98 15,727 | 2034/9/15
SRE 4% 02/01/48 4.0 100 75 12,105 | 2048/2/1 UBS 6.442% 08/11/28 | 6. 442 250 256 40,893 | 2028/8/11
SRE 5.35% 04/01/53 | 5.35 100 93 14,936 | 2053/4/1 UCGIM 3. 127% 06/03/32 | 3. 127 200 185 29,541 | 2032/6/3
STANLN 5. 005% 10/15/30 | 5. 005 200 202 32,317 |2030/10/15 UDR 2.1% 08/01/32 | 2.1 100 85 13,640 | 2032/8/1
STLD 1.65% 10/15/27 | 1.65 100 96 15, 375 [2027/10/15 UNH 2.9% 05/15/50 | 2.9 100 63 10, 154 | 2050/5/15
STT 4.784% 10/23/36 | 4. 784 100 97 15, 636 [2036/10/23 UNH 4.25% 06/15/48 | 4.25 100 81 12,963 | 2048/6/15
STT 5.684% 11/21/29 | 5. 684 100 103 16, 528 [2029/11/21 UNH 4.5% 04/15/33 | 4.5 200 197 31,474 | 2033/4/15
STZ 2.25% 08/01/31 | 2.25 100 88 14,193 | 2031/8/1 UNH 4.75% 05/15/52 | 4.75 100 85 13,631 | 2052/5/15
SUCN 3.75% 03/04/51 | 3.75 100 71 11,482 | 2051/3/4 UNH 5% 04/15/34 5.0 100 100 16, 100 | 2034/4/15
SUMT 5.55% 03/09/28 | 5.55 200 204 32,601 | 2028/3/9 UNH 5. 2% 04/15/63 | 5.2 100 88 14, 195 | 2063/4/15
SUMIBK 2. 296% 01/12/41 | 2. 296 200 138 22,129 | 2041/1/12 UNM 4% 06/15/29 4.0 100 98 15,716 | 2029/6/15
SUMIBK 5. 716% 09/14/28 | 5. 716 200 206 32,874 | 2028/9/14 UNM 6% 06/15/54 6.0 100 97 15, 605 | 2054/6/15
SUMTFL 5.353% 04/25/28 | 5. 353 200 203 32,391 | 2028/4/25 UNP 2.891% 04/06/36 | 2. 891 100 85 13,564 | 2036/4/6
SWK 6% 03/06/28 6.0 100 103 16, 464 | 2028/3/6 UNP 3.799% 04/06/71 | 3.799 100 69 11,012 | 2071/4/6
SYF 3.95% 12/01/27 | 3.95 200 198 31,620 | 2027/12/1 UNP 3.85% 02/14/72 | 3.85 100 69 11,054 | 2072/2/14
SYK 1.95% 06/15/30 | 1.95 100 90 14,513 | 2030/6/15 UNP 4.95% 05/15/53 | 4.95 100 90 14,392 | 2053/5/15
SYK 2.9% 06/15/50 | 2.9 100 64 10, 299 | 2050/6/15 UPS 6.05% 05/14/65 | 6. 05 100 102 16, 344 | 2065/5/14
SYY 6.6% 04/01/50 | 6.6 100 105 16, 875 | 2050/4/1 USB 4.548% 07/22/28 | 4. 548 200 200 32,008 | 2028/7/22
T(AT&T) 05/15/35 | 4.5 100 95 15,221 | 2035/5/15 V 4.7% 02/12/36 4.7 100 99 15,918 | 2036/2/12
T(ATT) 2.25% 02/01/32 | 2. 25 100 87 14,009 | 2032/2/1 VALEBZ 3.75% 07/08/30 | 3.75 100 96 15,327 | 2030/7/8
T(ATT) 2.55% 12/01/33 | 2. 55 100 85 13, 582 | 2033/12/1 VLO 2.15% 09/15/27 | 2.15 100 97 15, 505 | 2027/9/15
T(ATET) 4.35% 03/01/29 | 4. 35 100 100 15,990 | 2029/3/1 VLO 3.65% 12/01/51 | 3.65 100 69 11,065 | 2051/12/1
T(ATET) 4.85% 07/15/45 | 4. 85 100 87 13,971 | 2045/7/15 VoD 5. 625% 02/10/53 | 5. 625 100 94 15, 150 | 2053/2/10
T(ATRT) 4.9% 08/15/37 | 4.9 100 96 15, 376 | 2037/8/15 VOYA 4.7% 01/23/48 | 4.7 100 96 15,390 | 2048/1/23
TACHEN 5.25% 06/23/45 | 5. 25 100 94 15,000 | 2045/6/23 VIR 2.5% 09/01/31 | 2.5 100 89 14,317 | 2031/9/1
TATSEM 4.5% 04/22/52 | 4.5 200 188 30, 071 | 2052/4/22 VIR 3% 01/15/30 3.0 100 94 15, 126 | 2030/1/15
DY 2.25% 04/01/28 | 2.25 100 96 15, 358 | 2028/4/1 VIRS 4.55% 04/15/28 | 4.55 100 99 15,916 | 2028/4/15
TELEFO 5.52% 03/01/49 | 5. 52 150 137 22,016 | 2049/3/1 VIRS 5.2% 04/15/48 | 5.2 100 80 12,879 | 2048/4/15
TENASE 2.75% 08/02/61 | 2.75 250 155 24,834 | 2061/8/2 VW 5.8% 03/27/35 | 5.8 200 203 32,434 | 2035/3/27
TENCNT 3.68% 04/22/41 | 3. 68 200 171 27,416 | 2041/4/22 VZ 2.1% 03/22/28 | 2.1 100 96 15, 356 | 2028/3/22
TFC 1.95% 06/05/30 | 1.95 100 90 14,506 | 2030/6/5 VZ 2.55% 03/21/31 | 2.55 100 91 14, 587 | 2031/3/21
TFC 4.873% 01/26/29 | 4. 873 100 100 16, 106 | 2029/1/26 VZ 3.15% 03/22/30 | 3.15 100 95 15, 263 | 2030/3/22
TFC 5. 711% 01/24/35 | 5. 711 100 103 16, 535 | 2035/1/24 VZ 3.4% 03/22/41 | 3.4 100 7 12,412 | 2041/3/22
TGT 4.8% 01/15/53 | 4.8 100 89 14,207 | 2053/1/15 VZ 4.862% 08/21/46 | 4. 862 100 88 14, 081 | 2046/8/21
VO 4.794% 10/07/35 | 4.794 100 99 15, 855 | 2035/10/7 VZ 5.75% 11/30/45 | 5.75 100 98 15,712 [2045/11/30
THUS 3.375% 04/15/29 | 3. 375 100 97 15,530 | 2029/4/15 WONCN 2. 95% 01/15/52 | 2. 95 100 63 10, 207 | 2052/1/15
TMUS 3.4% 10/15/52 | 3.4 100 66 10, 552 |2052/10/15 WDAY 3.8% 04/01/32 | 3.8 100 93 14,927 | 2032/4/1
TMUS 3.6% 11/15/60 | 3.6 100 65 10, 440 [2060/11/15 WELL 5.125% 07/01/35 | 5. 125 100 101 16, 126 | 2035/7/1
TMUS 4.5% 04/15/50 | 4.5 100 81 12,946 | 2050/4/15 WFC 2.572% 02/11/31 | 2. 572 100 93 14, 846 | 2031/2/11
TMUS 4.95% 03/15/28 | 4.95 100 101 16, 164 | 2028/3/15 WFC 4.611% 04/25/53 | 4. 611 100 83 13,377 | 2053/4/25
TVUS 5.75% 01/15/54 | 5.75 100 96 15, 382 | 2054/1/15 WFC 4.808% 07/25/28 | 4. 808 100 100 16, 033 | 2028/7/25
TOYOTA 1.9% 09/12/31 | 1.9 100 87 14,016 | 2031/9/12 WEC 5. 15% 04/23/31 | 5.15 300 306 48,890 | 2031/4/23
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WFC 5.95% 12/15/36 | 5.95 200 208 33,291 |2036/12/15 CAN 3.5% 12/01/45 | 3.5 50 48 5,634 | 2045/12/1
WLK 2.875% 08/15/41 | 2. 875 100 68 11,001 | 2041/8/15 CAN 3.5% 12/01/57 | 3.5 120 111 13,058 | 2057/12/1
W 4. 875% 02/15/34 | 4. 875 100 101 16,241 | 2034/2/15 CAN 4% 03/01/29 4.0 200 205 24,037 | 2029/3/1

WB 3.95% 05/15/50 | 3.95 100 75 12,125 | 2050/5/15 CAN 4.0% 06/01/41 | 4.0 40 41 4,850 | 2041/6/1

WMB 4% 03/15/28 4.0 100 99 15, 881 | 2028/3/15 CAN 5% 06/01/37 5.0 130 147 17,205 | 2037/6/1

WNT 2.65% 09/22/51 | 2.65 100 62 10, 044 | 2051/9/22 CAN 5.75% 06/01/29 | 5.75 150 162 18,969 | 2029/6/1
WMT 3.95% 06/28/38 | 3.95 100 93 14,904 | 2038/6/28 5 EEE S
WPC 2.4% 02/01/31 | 2.4 100 90 14, 415 | 2031/2/1 ALTA 1.65% 06/01/31 | 1.65 100 92 10,789 | 2031/6/1

WSTP 3.133% 11/18/41 | 3. 133 100 74 11,905 [2041/11/18 ALTA 2.9% 09/20/29 | 2.9 100 99 11,610 | 2029/9/20
WSTP 5.45T% 11/18/27 | 5. 457 100 102 16,319 [2027/11/18 ALTA 2.95% 06/01/52 | 2. 95 200 150 17,548 | 2052/6/1

WSTP 5. 618% 11/20/35 | 5. 618 200 204 32, 622 [2035/11/20 ALTA 4.15% 06/01/33 | 4.15 100 103 12,116 | 2033/6/1

WIRG 5.3% 05/01/52 | 5.3 100 91 14,656 | 2052/5/1 BRCOL 1.55% 06/18/31 | 1.55 200 183 21,436 | 2031/6/18
WY 4% 04/15/30 4.0 100 97 15, 626 | 2030/4/15 BRCOL 3.2% 06/18/44 | 3.2 100 83 9,692 | 2044/6/18
XEL 4% 06/15/28 4.0 100 99 15,893 | 2028/6/15 BRCOL 4.45% 12/18/55 | 4. 45 100 96 11, 247 [2055/12/18
XEL 4.1% 06/01/32 | 4.1 200 195 31,116 | 2032/6/1 BRCOL 5. 62% 08/1 5.62 100 105 12, 365 | 2028/8/17
XOM 3. 482% 03/19/30 | 3. 482 100 97 15,593 | 2030/3/19 WP 2.85% 09/05/46 | 2.85 100 76 8,904 | 2046/9/5
XOM 4.327% 03/19/50 | 4. 327 100 84 13,483 | 2050/3/19 MP 6.3% 03/05/31 | 6.3 100 113 13,233 | 2031/3/5
7BH 5.35% 12/01/28 | 5.35 100 102 16, 356 | 2028/12/1 NBRNS 2.9% 08/14/52 | 2.9 100 73 8, 524 | 2052/8/14
7TS 3.9% 08/20/28 | 3.9 100 99 15, 848 | 2028/8/20 NBRNS 3. 05% 06/03/30 | 3.05 200 198 23,225 | 2030/6/3
/I it 31, 888, 836 NBRNS 4. 55% 12/03/56 | 4. 55 100 97 11,398 | 2056/12/3

(h+4) T4 By [FH54 kv NBRNS 5.5% 01/27/34 | 5.5 100 112 13,001 | 2034/1/27
EfREE S NF 2.65% 10/17/50 | 2.65 100 69 8, 120 |2050/10/17
CAN 0.5% 12/01/30 | 0.5 350 312 36, 422 | 2030/12/1 NF 3.16% 12/02/52 | 3.15 200 151 17,692 | 2052/12/2
CAN 1% 06/01/27 1.0 100 98 11,470 | 2027/6/1 NF 3.7% 10/17/48 | 3.7 200 170 19, 899 [2048/10/17
CAN 1.25% 06/01/30 | 1.25 470 438 51,158 | 2030/6/1 NS 3.9% 06/01/36 | 3.9 200 199 23,227 | 2036/6/1
CAN 1.5% 06/01/31| 1.5 260 240 28,073 | 2031/6/1 NS 4.4% 06/01/42 | 4.4 100 98 11,554 | 2042/6/1
CAN 1.5% 12/01/31| 1.5 110 100 11,760 | 2031/12/1 NS 4.6% 12/01/55 | 4.6 200 196 22,893 | 2055/12/1
CAN 1.75% 12/01/53 | 1.75 380 243 28, 444 | 2053/12/1 ONT 1.55% 11/01/29 | 1.55 300 284 33,234 | 2029/11/1
CAN 2% 06/01/28 2.0 60 59 6,887 | 2028/6/1 ONT 1.9% 12/02/51 | 1.9 200 119 13,954 | 2051/12/2
CAN 2% 06/01/32 2.0 270 252 29, 452 | 2032/6/1 ONT 2.25% 12/02/31 | 2.25 100 94 11,018 | 2031/12/2
CAN 2% 12/01/51 2.0 300 209 24,435 | 2051/12/1 ONT 2.55% 12/02/52 | 2.55 100 68 8,038 | 2052/12/2
CAN 2.25% 06/01/29 | 2.25 200 196 22,885 | 2029/6/1 ONT 2.6% 06/02/27 | 2.6 200 199 23,325 | 2027/6/2
CAN 2.25% 12/01/29 | 2.25 270 263 30, 766 | 2029/12/1 ONT 2.65% 12/02/50 | 2.65 100 71 8,341 | 2050/12/2
CAN 2.5% 11/01/27 | 2.5 350 348 40,707 | 2027/11/1 ONT 2.8% 06/02/48 | 2.8 200 150 17,555 | 2048/6/2
CAN 2.5% 12/01/32 | 2.5 100 95 11, 166 | 2032/12/1 ONT 2.9% 06/02/49 | 2.9 200 151 17,698 | 2049/6/2
CAN 2.75% 03/01/30 | 2.75 390 386 45, 115 | 2030/3/1 ONT 3.4% 09/08/28 | 3.4 200 202 23,589 | 2028/9/8
CAN 2.75% 03/01/31 | 2.75 160 157 18,403 | 2031/3/1 ONT 3.45% 06/02/45 | 3.45 200 172 20, 116 | 2045/6/2
CAN 2.75% 09/01/27 | 2.75 100 100 11,680 | 2027/9/1 ONT 3.65% 06/02/33 | 3.65 100 100 11,752 | 2033/6/2
CAN 2.75% 09/01/30 | 2.75 370 365 42,678 | 2030/9/1 ONT 3.75% 06/02/32 | 3.75 100 101 11,890 | 2032/6/2
CAN 2.75% 12/01/48 | 2.75 180 151 17, 650 | 2048/12/1 ONT 3.8% 12/02/34 | 3.8 200 201 23, 467 | 2034/12/2
CAN 2.75% 12/01/55 | 2.75 280 224 26, 233 | 2055/12/1 ONT 4.15% 06/02/34 | 4.15 200 206 24,131 | 2034/6/2
CAN 3% 06/01/34 3.0 430 419 48,979 | 2034/6/1 ONT 4.45% 12/02/56 | 4.45 100 97 11, 398 | 2056/12/2
CAN 3.25% 06/01/35 | 3.25 200 197 23,042 | 2035/6/1 ONT 4.65% 06/02/41 | 4.65 200 206 24,119 | 2041/6/2
CAN 3.25% 06/01/36 | 3.25 250 244 28,573 | 2036/6/1 ONT 4.7% 06/02/37 | 4.7 100 105 12,361 | 2037/6/2
CAN 3.25% 09/01/28 | 3.25 50 50 5,888 | 2028/9/1 ONT 5. 6% 06/02/35 | 5.6 300 342 39,929 | 2035/6/2
CAN 3.25% 12/01/33 | 3.25 200 199 23, 256 | 2033/12/1 ONT 6.2% 06/02/31 | 6.2 100 113 13,255 | 2031/6/2
CAN 3.25% 12/01/34 | 3.25 150 148 17,341 | 2034/12/1 ONT 6.5% 03/08/29 | 6.5 100 109 12,786 | 2029/3/8
CAN 3.25% 12/01/35 | 3.25 400 393 45,904 | 2035/12/1 PRINCE 3.95% 06/15/35 | 3.95 100 100 11,722 | 2035/6/15
CAN 3.5% 03/01/28 | 3.5 100 101 11,818 | 2028/3/1 Q 1.9% 09/01/30 1.9 100 94 11,064 | 2030/9/1
CAN 3.5% 03/01/34| 3.5 100 101 11,813 | 2034/3/1 Q 3.5% 12/01/45 3.5 300 256 29,930 | 2045/12/1
CAN 3.5% 09/01/29 | 3.5 400 407 47,501 | 2029/9/1 Q 3.6% 09/01/33 3.6 100 99 11,668 | 2033/9/1
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Q 5% 12/01/41 5.0 200 212 24,782 | 2041/12/1 HYDONE 4. 17% 06/06/44 | 4.17 100 92 10,818 | 2044/6/6
QHEL 3. 6% 09/01/33 3.6 100 99 11,641 | 2033/9/1 HYDONE 4.25% 01/04/35 | 4.25 100 101 11,827 | 2035/1/4
SCDA 2.65% 06/02/27 | 2.65 200 199 23,337 | 2027/6/2 LON 2. 284% 05/07/30 | 2. 284 100 96 11,228 | 2030/5/7
SCDA 3.75% 03/05/54 | 3.75 100 86 10,075 | 2054/3/5 MFCCN 5. 409% 03/10/33 | 5. 409 100 103 12,083 | 2033/3/10
SCDA 4. 2% 12/02/54 4.2 100 93 10, 897 | 2054/12/2 MGCN 4.95% 01/31/31 | 4.95 100 104 12,198 | 2031/1/31
SCDA 4.75% 06/01/40 | 4.75 100 105 12,268 | 2040/6/1 MRUCN 4.27% 12/04/47 | 4.27 100 90 10, 509 | 2047/12/4

HERES (R RAE) NACN 5.279% 02/15/34 | 5.279 100 104 12, 151 | 2034/2/15
ASIA 1.5% 05/04/28 | 1.5 100 97 11, 357 | 2028/5/4 NGGLN 5.221% 09/16/31 | 5. 221 100 105 12,321 | 2031/9/16
CANHOU 1. 4% 03/15/31 1.4 100 92 10, 741 | 2031/3/15 PLD 4.2% 02/15/33 4.2 100 100 11,703 | 2033/2/15
CANHOU 1.75% 06/15/30 | 1.75 300 284 33,197 | 2030/6/15 PPLON 5.02% 01/12/32 | 5. 02 100 104 12,236 | 2032/1/12
CANHOU 2. 15% 12/15/31 2.15 100 94 11,002 [2031/12/15 PPLCN 5.21% 01/12/34 | 5.21 100 105 12,338 | 2034/1/12
CANHOU 2.65% 12/15/28 | 2. 65 100 99 11, 588 |2028/12/15 RCICN 5.25% 04/15/52 | 5.25 100 98 11, 546 | 2052/4/15
CANHOU 3. 1% 06/15/28 | 3.1 100 100 11,726 | 2028/6/15 RCICN 6.75% 11/09/39 | 6.75 100 116 13,626 | 2039/11/9
CANHOU 3.2 06/15/31 | 3.2 200 199 23,335 | 2031/6/15 RETUCN 4.623% 10/03/31 | 4. 623 100 101 11,843 | 2031/10/3
CANHOU 3. 5% 03/15/36 | 3.5 100 98 11,496 | 2036/3/15 RELLCN 4.628% 05/01/29 | 4. 628 100 102 11,937 | 2029/5/1
CANHOU 3.5% 12/15/34 | 3.5 400 397 46,407 2034/12/15 SLFON 2.58% 05/10/32 | 2.58 100 99 11, 600 | 2032/5/10
CANHOU 3.55% 09/15/32 | - 3. 55 200 202 23,602 | 2032/9/15 SRULCN 3. 192K 06/11/27 | 3. 192 100 99 11,655 | 2027/6/11
CANHOU 3.6% 12/16/27 | = 3.6 300 303 35, 466 |2027/12/15 STNCN 4.374% 06/10/32 | 4. 374 100 100 11,732 | 2032/6/10
CANHOU 3.65% 06/15/33 | 3.65 100 101 11,828 | 2033/6/15 TON 2.35% 01/27/28 | 2.35 100 98 11,484 | 2028/1/27
CANHOU 3.95% 06/15/28 | 3.95 200 204 23,862 | 2028/6/15 D 3.857% 04/07/32 | 3. 857 100 100 11,710 | 2032/4/7
CANHOU 4. 15% 06/15/33 | 4. 15 200 209 24,396 | 2033/6/15 D 4.68% 01/08/29 | 4.68 100 103 12,043 | 2029/1/8
CANHOU 4.25% 03/15/34 | 4.25 200 210 24,524 | 2034/3/15 D 5. 177% 04/09/34 | 5. 177 200 208 24,290 | 2034/4/9
1BRD 4. 254 09/18/30 | 4. 25 100 104 12,201 | 2030/9/18 T00T 3.74% 05/21/30 | 3.74 200 200 23, 450 | 2030/5/21
IFC 2.55% 01/22/29 | 2.55 100 98 11,549 | 2029/1/22 - =t 2,616, 685
KFW 4.25% 09/19/28 | 4.25 100 102 12,007 | 2028/9/19 TR A% vany [TAzyany
QHEL 2% 09/01/28 2.0 100 97 11,417 | 2028/9/1 =
QHEL 4% 02/15/55 4.0 100 89 10, 405 | 2055/2/15 B . -
QHEL 4% 02/15/63 10 200 177 20, 674 | 2063/2/15 MBONO 10% 11/20/36 | 10.0 800 851 7,814 |2036/11/20

N ! MBONO 7. 5% 05/26/33 7.5 2,700 2,508 23,011 | 2033/5/26

QHEL 5% 02/15/50 5.0 100 104 12,170 | 2050/2/15 ; _ _ .

I MBONO 7.5% 06/03/27 7.5 5, 050 5,062 46,440 | 2027/6/3
BEREEMES) MBONO 7.75% 05/29/31 | 7.75| 3,650 | 3,527 32,359 | 2031/5/29
BCECN 5. 15% 02/09/53 | 5. 15 100 97 11,330 | 2053/2/9 MBONO 7.75% 11/13/42 | 7.75 4, 400 3,757 34,465 (2042/11/13
BMO 4.537% 12/18/28 | 4. 537 100 102 11,987 |2028/12/18 MBONO 7.75% 11/23/34 | 7.75 3,400 3,157 28,963 [2034/11/23
BMO 4.709% 12/07/27 | 4. 709 100 102 11,924 | 2027/12/7 MBONO 8% 02/21/36 8.0 1, 550 1,441 13,227 | 2036/2/21
BNP 2.538% 07/13/29 | 2.538 200 195 22,817 | 2029/7/13 MBONO 8% 04/15/32 8.0 2,100 2,024 18, 567 | 2032/4/15
BNS 3.807% 11/15/28 | 3. 807 100 100 11, 759 [2028/11/15 MBONO 8% 05/24/35 8.0 700 652 5,984 | 2035/5/24
BNS 5.679% 08/02/33 | 5.679 100 104 12,198 | 2033/8/2 MBONO 8% 07/31/53 8.0 3, 830 3,252 29, 840 | 2053/7/31
CAECN 5.541% 06/12/28 | 5. 541 100 103 12,097 | 2028/6/12 MBONO 8% 11/07/47 8.0 2,120 1,821 16, 706 | 2047/11/7
CM 4.95% 06/29/27 | 4.95 100 101 11,901 | 2027/6/29 MBONO 8. 5% 02/28/30 8.5 1,900 1,905 17, 480 | 2030/2/28
CNQCN 2. 5% 01/17/28 2.5 100 98 11,503 | 2028/1/17 MBONO 8. 5% 03/01/29 8.5 3,420 3,462 31,759 | 2029/3/1
CNQCN 4. 85% 05/30/47 | 4.85 100 95 11,097 | 2047/5/30 MBONO 8. 5% 05/31/29 8.5 2, 600 2,626 24,095 | 2029/5/31
CNRCN 3. 6% 02/08/49 3.6 100 82 9,616 | 2049/2/8 MBONO 8.5% 11/18/38 8.5 2,150 2,018 18,514 |2038/11/18
CP 2.54% 02/28/28 | 2.54 100 98 11, 522 | 2028/2/28 7N &t 349, 230

CPXCN 4. 424% 02/08/30 | 4. 424 100 102 11,920 | 2030/2/8 (K1) Foa—n | Fo—n
CUCN 4.851% 06/03/52 | 4. 851 200 194 22,717 | 2052/6/3 Ef&EiE %
CVECN 3.5% 02/07/28 3.5 100 100 11,681 | 2028/2/7 BKO 2% 12/16/27 2.0 360 356 66, 697 [2027/12/16
ENBCN 3. 9% 02/25/30 3.9 100 100 11,761 | 2030/2/25 DBR 0% 02/15/31 — 560 493 92,293 | 2031/2/15
ENBCN 6. 1% 11/09/32 6.1 100 111 12,969 | 2032/11/9 DBR 0% 02/15/32 — 420 359 67,158 | 2032/2/15
FFHCN 3.95% 03/03/31 | 3.95 100 99 11,660 | 2031/3/3 DBR 0% 05/15/35 — 400 306 57,327 | 2035/5/15
FTSCN 4.09% 03/26/32 | 4. 09 100 100 11,756 | 2032/3/26 DBR 0% 05/15/36 — 100 73 13,818 | 2036/5/15
GS 4.34% 03/05/37 | 4.34 100 98 11,471 | 2037/3/5 DBR 0% 08/15/30 — 400 357 66, 889 | 2030/8/15
GHOCN 2. 981% 07/08/50 | 2. 981 100 72 8,496 | 2050/7/8 DBR 0% 08/15/50 — 360 155 29,007 | 2050/8/15
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DBR 0% 08/15/52 — 100 40 7,511 | 2052/8/15 NRW 2.25% 06/14/52 | 2.25 100 75 14, 063 | 2052/6/14
DBR 0.25% 02/15/29 | 0.25 500 469 87,716 | 2029/2/15 NRW 2.75% 01/15/32 | 2.75 300 296 55,489 | 2032/1/15
DBR 0.25% 08/15/28 | 0.25 150 142 26, 631 | 2028/8/15 SACHAN 0. 123% 06/21/29 | 0. 125 100 91 17,186 | 2029/6/21
DBR 1% 05/15/38 1.0 300 235 43,921 | 2038/5/15 BHES (R <CEREB)
DBR 1.25% 08/15/48 | 1.25 200 131 24, 484 | 2048/8/15 DBHNGR 1. 875% 05/24/30 | 1. 875 100 96 17,951 | 2030/5/24
DBR 1.7% 08/15/32 | 1.7 320 300 56, 198 | 2032/8/15 DBHNGR 3.25% 05/19/33 | 3. 25 200 200 37,486 | 2033/5/19
DBR 1.8% 08/15/53 | 1.8 210 147 27,515 | 2053/8/15 KFW 0% 01/10/31 - 200 175 32,754 | 2031/1/10
DBR 1.8% 08/15/53 | 1.8 100 70 13,131 | 2053/8/15 KFW 0.125% 01/09/32 | 0. 125 300 256 47,907 | 2032/1/9
DBR 2.1% 11/15/29 | 2.1 830 815 152, 432 [2029/11/15 KFW 0. 375% 05/20/36 | 0. 375 100 75 14,170 | 2036/5/20
DBR 2.2% 02/15/34 | 2.2 200 190 35,604 | 2034/2/15 KFW 1.25% 06/30/27 | 1.25 200 197 36,828 | 2027/6/30
DBR 2.4% 11/15/30 | 2.4 500 494 92, 366 [2030/11/15 KEW 2% 11/15/29 2.0 100 97 18,220 (2029/11/15
DBR 2.5% 02/15/35 2.5 120 115 21,661 | 2035/2/15 KFW 2.375% 06/29/29 | 2. 375 200 197 36,997 | 2029/6/29
DBR 2.5% 07/04/44 | 2.5 120 105 19,652 | 2044/7/4 KFW 2.5% 10/15/31 | 2.5 300 294 54,967 [2031/10/15
DBR 2.5% 08/15/46 2.5 110 94 17,721 | 2046/8/15 KFW 2. 75% 02/14/33 | 2.75 100 98 18,401 | 2033/2/14

9.5% 08/15/54 | 2.5 150 122 22,951 | 2054/8/15 KFW 2.75% 02/20/31 | 2.75 200 199 37,195 | 2031/2/20
DBR 2.5% 11/15/32 | 2.5 260 255 47,725 |2032/11/15 KFW 2.75% 03/15/28 | 2.75 300 300 56,183 | 2028/3/15
DBR 2.6% 05/15/41 | 2.6 200 182 34,153 | 2041/5/15 KEW 3% 01/04/36 | 3.0 100 98 18,348 | 2036/1/4
DBR 2. 6% 08/15/33 | 2.6 240 236 44,128 | 2033/8/15 LBANK 0.75% 03/16/52 | 0.75 100 87 16,339 | 2032/3/16
DBR 2. 6% 08/15/34 | 2.6 200 195 36,514 | 2034/8/15 NRWBK 0% 05/14/20 | — 100 91 17,152 | 2029/5/14
DBR 2. 6% 08/15/35 | 2.6 300 290 54,378 | 2035/8/15 NRWBK 0. 1% 07/09/35 | 0.1 100 75 14,041 | 2035/7/9
DBR 2. 9% 08/15/56 | 2.9 100 a8 16,521 | 2056/8/15 NRWBK 0.75% 06/30/28 | 0. 75 100 95 17, 888 | 2028/6/30
DBR 3.25% 07/04/42 | 3.25 9% g8 16,581 | 2042/7/4 NRWBK 1. 25% 05/13/49 | 1.25 100 60 11, 243 | 2049/5/13
DBR 4. 0% 01/04/37 | 4.0 230 258 66,014 | 2037/1/4 NRWBK 1. 625% 08/03/32 | 1. 625 100 92 17,203 | 2032/8/3
DR 4.25% 07/04/39 | 4.2 270 110 76,719 | 2039/7/4 NRWBK 2. 875% 04/05/33 | 2. 875 100 98 18,422 | 2033/4/5
DBR 4.75% 07/04/34 | 4.75 100 113 21,207 | 2034/7/4 RENTEN O'W‘f ”’/26”,40 0.01 100 5 11,211 (2040/11/28
DBR 4.75% 07/04/40 | 4.75 500 583 109, 000 | 2040/7/4 iﬁg:i;;“ 0/16/32 ) 2.75 200 197 36, 962 | 2052/2/16
DBR 5. 625% 01/04/28 | 5. 625 450 472 88,335 | 2028/1/4 B o AES)
OBL 2. 1% 04/12/29 | 2.1 640 631 | 118,006 | 2029/4/12 ALVGR 4.252% 07/05/52 | 4. 252 100 101 18,970 | 2052/7/5
OBL 2.4% 04/18/30 | 2.4 280 211 51,857 | 2030/4/18 ANNGR 5% 11/23/30 [ 5.0 100 106 19,816 {2030/11/23
I REES BASGR 3. 75% 06/29/32 [ 3.75 100 101 19,011 | 2032/6/29
BAYERN 0.01% 05/07/29 | 0.01 100 91 17,185 | 2029/5/7 BAYNGR 1% 01/12/36 1.0 100 75 14,078 | 2036/1/12
BERGER 0.01% 07/02/30 | 0. 01 100 88 16,579 | 2030/7/2 BAYNGR 1. 125% 01/06/30 | 1. 125 100 92 17,249 | 2030/1/6
BERGER 0.125% 11/24/45 | 0. 125 100 51 9,590 [2045/11/24 BERTEL 2% 04/01/28 2.0 100 98 18,317 | 2028/4/1
BERGER 0.625% 01/26/52 | 0. 625 100 48 9,078 | 2052/1/26 BYLAN 1.375% 11/22/32 | 1. 375 100 96 18,100 [2032/11/22
BERGER 0.625% 07/15/39 | 0. 625 100 69 13,028 | 2039/7/15 BYLAN 2.75% 05/28/32 | 2.75 200 196 36, 786 | 2032/5/28
BERGER 3.6% 01/16/46 | 3.6 100 98 18,490 | 2046/1/16 CMZB 3.125% 04/20/29 | 3. 125 100 100 18, 838 | 2029/4/20
HESLAN 2. 625% 08/24/27 | 2. 625 100 99 18,582 | 2027/8/24 CNZB 3.625% 01/14/32 | 3. 625 200 200 37,428 | 2032/1/14
HESLAN 4% 02/04/30 | 4.0 100 102 19, 165 | 2030/2/4 CONGR 3.625% 11/30/27 | 3. 625 100 100 18,839 |2027/11/30
HESSEN 1.3% 10/10/33 | 1.3 100 87 16, 431 |2033/10/10 DB 3.375% 02/13/31 | 3.375 100 99 18,510 | 2031/2/13
HESSEN 2.875% 01/10/33 | 2. 875 100 98 18,483 | 2033/1/10 DHLGR 3.375% 07/03/33 | 3. 375 100 99 18, 668 | 2033/7/3
HESSEN 2. 875% 10/14/30 | 2. 875 100 99 18, 666 |2030/10/14 DINIGY 1.5% 04/30/30 | 1.5 100 92 17, 263 | 2030/4/30
LANDER 0.01% 02/04/31 | 0. 01 100 86 16,202 | 2031/2/4 DZHYP 3.125% 02/28/36 | 3. 125 200 196 36,733 | 2036/2/28
LANDER 1.25% 05/04/29 | 1.25 100 95 17,820 | 2029/5/4 ENBI 2. 125% 08/31/2081 | 2. 125 100 87 16, 276 | 2081/8/31
LANDER 2. 625% 02/27/30 | 2. 625 100 98 18, 493 | 2030/2/27 EOANGR 3.875% 01/12/35 | 3. 875 100 101 18,933 | 2035/1/12
NIESA 0.05% 03/09/35 | 0. 05 100 75 14,194 | 2035/3/9 BOANGR 4% 01/16/40 | 4.0 100 98 18,394 | 2040/1/16
NIESA 1.125% 09/12/33 | 1. 125 100 87 16, 277 | 2033/9/12 EOANGR 4.125% 03/25/44 | 4. 125 100 98 18,399 | 2044/3/25
NRW 0% 10/12/35 - 100 73 13,821 2035/10/12 FMEGR 1.5% 05/29/30 | 1.5 100 93 17, 407 | 2030/5/29
NRW 0. 375% 09/02/50 | 0. 375 100 46 8,714 | 2050/9/2 HEIGR 3.75% 05/31/32 | 3.75 100 101 18, 985 | 2032/5/31
NRW 0.5% 11/25/39 | 0.5 100 67 12,702 [2039/11/25 HVB 0.375% 01/17/33 | 0. 375 100 83 15,536 | 2033/1/17
NRW 0. 6% 06/04/41 0.6 100 65 12,265 | 2041/6/4 IFXGR 2% 06/24/32 2.0 100 92 17,206 | 2032/6/24
NRW 1.45% 01/19/22 1.45 200 83 15,676 | 2122/1/19 LBBW 0. 375% 02/21/31 | 0. 375 100 86 16, 133 | 2031/2/21
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LBBY 0.375% 02/28/28 | 0. 375 100 95 17,783 | 2028/2/28 BTPS 3% 08/01/29 | 3.0 280 281 52,523 | 2029/8/1
LBBY 0.375% 05/07/29 | 0. 375 100 91 17,164 | 2029/5/7 BTPS 3% 10/01/29 | 3.0 220 220 41,190 | 2029/10/1
LEGGR 3. 875% 01/20/35 | 3. 875 100 96 18,091 | 2035/1/20 BTPS 3.1% 03/01/40 | 3.1 160 143 26,878 | 2040/3/1
MRKGR 3. 875% 08/27/54 | 3. 875 100 100 18,706 | 2054/8/27 BTPS 3. 15% 03/15/33 | 3.15 200 196 36,755 | 2033/3/15
NDB 2. 25% 09/20/27 | 2.25 500 196 92, 766 | 2027/9/20 BTPS 3.15% 11/15/31 | 3.15 150 149 27,916 [2031/11/15
NDB 2. 625% 10/20/28 | 2. 625 300 298 55, 803 [2028/10/20 BTPS 3.25% 03/01/38 | 3.25 140 131 24,487 | 2038/3/1
NDB 2.875% 03/19/30 | 2. 875 200 199 37,289 | 2030/3/19 BIPS 3.25% 07/15/32 | 3.25 100 99 18,603 | 2032/7/15
RWE 2.75% 05/24/30 [ 2.75 100 98 18,436 | 2030/5/24 BIPS 3.25% 09/01/46 | 3.25 130 111 20,750 | 2046/9/1
SAPGR 0.375% 05/18/29 | 0. 375 100 92 17,315 | 2029/5/18 BIPS 3.25% 11/15/32 3.95 100 99 18, 547 |2032/11/15
VW 4.75% 09/25/31 | 4.75 100 105 19, 694 | 2031/9/25 BTPS 3.35% 03/01/35 | 3.35 180 176 32,965 | 2035/3/1
RETES) BTPS 3.35% 07/01/29 | 3.35 200 202 37,870 | 2029/7/1
EfEAES BIPS 3.4% 04/01/28 | 3.4 100 101 18,920 | 2028/4/1
BIPS 0.25% 03/15/28 | 0.25 190 181 33,925 | 2028/3/15 BIPS 3.45% 03/01/48 | 3.45 130 113 21,199 | 2048/3/1
BTPS 0. 45% 02/15/29 | 0.45 200 187 35,005 | 2029/2/15 BTPS 3.45% 07/15/31 | 3.45 350 354 66, 230 | 2031/7/15
BIPS 0.5% 07/15/28 | 0.5 210 199 37,376 | 2028/7/15 BIPS 5.5% 02/15/31 | 5.5 250 984 53, 163 | 2031/2/15
BTPS 0.6% 08/01/31 | 0.6 150 131 24,561 | 2031/8/1 BIPS 3.5% 03/0/30 | 3.5 100 101 19,048 | 2030/3/1
BTPS 0.9% 04/01/31 | 0.9 170 152 28,556 | 2031/4/1 BIPS 3.6% 10/01/35 | 3.6 200 198 37,010 | 2035/10/1
BTPS 0.95% 03/01/37 | 0. 95 250 186 34,796 | 2037/3/1 BIPS 3.65% 08/01/35 | 3,65 200 199 37,219 | 2035/8/1
BIPS 0.95% 06/01/32 | 0.95 170 148 27,703 | 2032/6/1 BIPS 5. 7% 06/15/%0 | 5.7 180 184 34, 489 | 2030/6/15
BIFS 0.95% 08/01/30 | 0.95 200 183 34,282 | 2030/8/1 BIPS 3.8% 08/01/28 | 3.8 100 102 19, 104 | 2028/8/1
BIFS 0.95% 09/15/27 | 0.95 90 87 16,440 | 2027/9/15 BIPS 5858 02/01/%5 | 3. 85 120 121 22,756 | 2035/2/1
BIPS 0.95% 12/01/31 | 0.95 230 203 38,021 | 2031/12/1 BS 3854 07/01/34 | 3. 85 250 - 63,301 | 2034/7/1
BIPS 1.1% 04/01/27 | 1.1 200 197 36,889 | 2027/4/1 WP 5,854 09/01/49 | 3. 85 150 138 95,854 | 2049/9/1
BTPS 1.33% 04/01/30 | 1.35 150 141 26, 356 | 2030/4/1 o
BIPS 1.45% 03/01/36 | 1.45 200 162 30,344 | 2036/3/1 BIPS 5850 10/0LA0 | 3,53 100 7 18, 135 | 2010/10/1
- ' : ’ BTPS 3.85% 12/15/29 | 3.85 150 154 28, 880 [2029/12/15
BIPS 1. 5% 04/’30§45 1.5 170 108 20,296 | 2045/4/30 WP 3,95 100141 | 3,95 100 o 18,180 | 2041/10/1
T I B e B e R e R o
: ! : ’ BTPS 4% 04/30/35 | 4.0 140 143 26, 877 | 2035/4/30
BIPS 1.7% 09/01/51 | 1.7 90 52 9,835 | 2051/9/1 - - .
) BTPS 4% 10/30/31| 4.0 150 156 29, 156 [2031/10/30
BIPS 1.8% 03/01/41 [ 1.8 190 140 26,338 | 2041/3/1
BIPS 4% 11/15/30 | 4.0 150 155 29, 088 [2030/11/15
BTPS 2% 02/01/28 | 2.0 200 197 36,931 | 2028/2/1 . )
BTPS 4.05% 10/30/37 | 4.05 10 10 7,587 [2037/10/30
BTPS 2.05% 08/01/27 | 2. 05 290 288 53,827 | 2027/8/1
’ ) i BIPS 4. 1% 02/01/29 | 4.1 100 103 19,303 | 2029/2/1
BIPS 2.15% 03/01/72 | 2.15 110 63 11,929 | 2072/3/1
) - BTPS 4.1% 04/30/46 | 4.1 80 77 14,483 | 2046/4/30
BTPS 2. 15% 09/01/52 | 2.15 100 64 12,046 | 2052/9/1 b1 4 15 100030 | 415 00 00 15,971 | 2099/10/1
BIPS 2.2% 06/01/27 | 2.2 100 99 18,620 | 2027/6/1 BTP‘S 1‘ 21" 03/’01 31 4 2 210 950 46’ 461 2(;3‘4/3/1
BIPS 2.25% 09/01/36 | 2.25 110 95 17,883 | 2036/9/1 o ” : ° 7
BIPS 2.35% 01/15/29 | 2.35 100 98 18,448 | 2029/1/15 BIPS 4. 3% 10’01/?4 1.3 80 77 14,4521 2054/10/1
WIPS 2 458 09/01/33 | 2 45 200 187 34 083 | 2033/0/1 BIPS 4. 35% 11/01;33 4.35 100 105 19,730 | 2033/11/1
% 05/01/3: . 5 ¢ 9,7 33/5
BTPS 2. 45% 09/01/50 | 2. 45 190 134 25,102 | 2050/9/1 BIPS 4. 4% 05/01/33 | 4.4 150 159 29,7811 2083/5/1
4. 45% /4 c
BIPS 2.5% 12/01/32 | 2.5 290 215| 51,480 | 2032/12/1 BIPS 4.45% 09/01/43 4. 45 1o Hzj o 21,088 2043/9/1
4 00 e
BIPS 2.65% 06/15/28 | 2. 65 100 99 18,643 | 2028/6/15 BIPS 4. 5% 10’01“? 4.5 180 180 33,648 205?/10/1
BIPS 2.65% 12/01/27 | 2.65 540 539 | 100,873 | 2027/12/1 BIPS 4.65% 10/01/55 | 4. 65 30 30 5,704 | 2055/10/1
BIPS 2.7% 03/01/47 | 2.7 140 108 20,296 | 2047/3/1 BIPS 4,754 09/01/25 | 4.75 100 104 19,519 | 2028/9/1
BIPS 2.7% 10/01/30 | 2.7 300 295 55, 169 | 2030/10/1 BTPS 4.75% 09/01/44 | 4.75 110 116 21,836 | 2044/9/1
BIPS 2.7% 10/15/27 | 2.7 150 150 | 28,036 |2027/10/15 BIPS 5% 08/01/34 | 5.0 100 O | 20,569 | 2034/8/1
BIPS 2.8% 03/01/67 | 2.8 40 27 5,190 | 2067/3/1 BIPS 5% 09/01/40 | 5.0 1o 1201 22,6121 2040/9/1
BIPS 2.8% 06/15/20 | 2.8 100 99 18, 639 | 2020/6/15 BTPS 5.0% 08/01/39 | 5.0 280 308 57,641 | 2039/8/1
BIPS 2.8% 12/01/28 | 2.8 200 200 56, 108 | 2028/12/1 BIPS 5.25% 11/01/29 | 5.25 130 140 26,166 | 2029/11/1
BIPS 2.85% 02/01/31 | 2.85 200 197 36,903 | 2031/2/1 BIPS 5.75% 02/01/33 | 5.75 250 285 53,335 | 2033/2/1
BIPS 2.95% 07/01/30 | 2.95 100 99 18,617 | 2030/7/1 BIPS 6% 05/01/31 | 6.0 100 13 21,147 2031/5/1
BIPS 2.95% 09/01/38 | 2.95 180 162 30,381 | 2038/9/1 BIPS 6.5% 11/01/27 | 6.5 100 105 19,738 | 2027/11/1
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LBt FRTR 3% 06/25/49 | 3.0 200 161 30, 262 | 2049/6/25
(BTRAEAER) FRTR 3% 11/25/34 | 3.0 370 355 66, 454 [2034/11/25
ACEDN 3.875% 01/24/31 | 3. 875 100 101 19,053 | 2031/1/24 FRIR 3.2% 05/25/35 | 3.2 190 07 76, 160 | 2035/5/25
ARISPA 0.625% 07/15/31 | 0. 625 100 86 16,204 | 2031/7/15 FRIR 3,250 05/25/45 | 3. 26 260 007 12,577 | 2045/5/25
ASSGEN 3.875% 01/29/29 | 3. 875 100 101 19,016 | 2029/1/29 FRIR 3.25% 05/25/55 | 3. 25 200 61 50,115 | 2055/5/25
ATIM 1. 8% 01/25/30 1.5 100 93 17,454 | 2030/1/25 FRTR 3.5% 11/25/33 | 3.5 420 122 78,942 |2033/11/25
ATOSTR 4.75% 01/24/31 | 4.75 100 105 19,648 | 2031/1/24 FRIR 3,56 11/25/35 | 3.5 200 s06 55, 385 |2035/11/25
ENELIM 6. 625% PERP | 6. 625 100 109 20,502 - FRTR 3.6% 05/25/42 | 3.6 100 93 17,557 | 2042/5/25
ENLIM 2.75% PERP | 2.75 100 94 17,690 - FRTR 3.75% 05/25/56 | 3.75 170 149 28, 008 | 2056/5/25
INTIM 4.25% 05/19/33 | 4.25 100 103 19,421 | 2033/5/19 FRIR 4% 04/25/55 | 4.0 150 167 51,289 | 2055/4/25
HERTH 0.25% 12/03/30 | 0.25 100 87 16,281 | 2030/12/3 FRIR 4% 04/25/60 | 4.0 180 165 30,873 | 2060/4/25
HERTM 4.25% 04/20/33 | 4.25 100 103 19,311 | 2033/4/20 PRIR 4% 10/25/38 | 4.0 290 290 11, 575 |2038/10/25
I6IM 3. 125% 02/08/29 | 3. 125 100 99 18,663 | 2020/2/8 FRIR 4.1% 05/25/46 | 4.1 100 o 18,320 | 2046,5/25
ISPTV 5. 625% 03/08/33 | 5. 625 150 167 31,224 | 2033/3/8 FRIR 4. 4% 05/25/57 | 4.4 70 o 12,882 | 2057/3/25
SRGIM 1% 09/12/34 | 1.0 100 80 15, 060 | 2034/9/12 FRIR 455 0/25/41 | 4.5 250 268 68,836 | 2011/4/25
TRNIN 0.375% 06/23/29 | 0. 375 100 91 17, 151 | 2020/6/23 FRIR 4. 750 04/25/35 | 4,75 250 281 71,202 | 2035/4/25
UCGIN 1. 625% 01/18/32 | 1. 625 100 90 16,975 | 2032/1/18 FRIR 556 04/25/2 | 5.5 270 208 74,436 | 2029/4/25
(O522) FRTR 5.75% 10/25/32 | 5.75 390 446 83, 424 |2032/10/25
ERaE RS (B SR
FRIR 0% 05/25/32 - 370 305 57,058 | 2032/5/25 AGFRYC 0. 125% 09/29/31 | 0. 125 100 84 15,715 | 2031/9/29
FRIR 0% 11/25/29 | — 400 361 67, 546 | 2029/11/25 AGFRNC 3. 625% 01/20/35 | 3. 625 200 197 36,990 | 2035/1/20
FRTR 0% 11/25/30 | — 490 428 79,992 [2030/11/25 CADES 0% 05/25/20 | 100 ol 17127 | 2020/3/25
FRTR 0% 11/25/31 1 — 190 4121 77,086 |2031/11/25 CADES 0.45% 01/19/32 | 045 300 257| 48,138 | 2032/1/19
FRIR 056 05/26/20 1 0.5 150 A9} 78,433 | 2020/5/25 CADES 2.878% 05/25/27 | 2. 875 100 100| 18,740 | 2027/5/25
FRIR 0.5% 05/25/40 | 0.5 350 218 40,867 | 2040/5/25 CADES 2.875% 05/25/30 | 2. 875 100 99 18,619 | 2030/5/25
FRIR 056 05/26/72 0.5 190 19 9,260 | 2072/5/25 CADES 3.125% 03/01/30 | 3. 125 200 201| 37,503 | 2030/3/1
FRTR 0.5% 06/25/44 | 0.5 290 155 29,086 | 2044/6/25 EDF 4.375% 10/12/29 | 4.375 200 207 38,700 |2029/10/12
FRIR 0.75% 02/25/28 | 0.75 400 386 72,199 | 2028/2/25 RESFER 3. 125% 10/25/28 | 3. 125 100 100 18, 742 |2028/10/25
FRIR 0.75% 05/25/28 | 0.75 540 518 96,969 | 2028/5/25 SXCE 1% 01/19/61 | 1.0 100 2 6,751 | 2061/1/19
FRTR 0.75% 05/25/52 | 0.75 280 123 23,082 | 2052/5/25 GNCE 3. 6258 0/03/35 | 3. 605 100 9 18572 | 2033/4/3
FRIR 0.75% 05/25/53 | 0.75 230 98 18, 380 | 2053/5/25 P
FRTR 0.75% 11/25/28 | 0.75 520 494 92, 384 2028/11/25 (BLREEAES)
FRTR 1% 05/25/27 | 1.0 380 373 69, 834 | 2027/5/25 ACACB 0.01% 04/12/28 | 0. 01 100 94 17,687 | 2028/4/12
FRTR 1.25% 05/25/34 | 1.25 520 139 82,115 | 2034/5/25 ACACB 3.25% 09/28/32 | 3.25 100 100 18,713 | 2032/9/28
FRIR 1.25% 05/25/36 | 1.25 400 318 59, 442 | 2036/5/25 ACAFP 1% 07/03/20 | 1.0 100 93 17,533 | 2020/7/3
FRTR 1.25% 05/25/38 | 1.25 280 209 39,147 | 2038/5/25 ACAFP 2% 07/17/30 | 2.0 100 93 17, 445 | 2030/7/17
FRTR 1.5% 05/25/31| 1.5 450 417 78,003 | 2031/5/25 ACATP 3.875% 02/16/38 | 3.875 100 97 18,211 | 2038/2/16
FRTR 1.5% 05/25/50 | 1.5 200 167 31,373 | 2050/5/25 ACATP 4. 125% 03/07/30 | 4. 125 100 103 19,320 | 2030/3/7
FRIR 1.75% 05/25/66 | 1.75 140 70 13,216 | 2066/5/25 ADPFP 1% 12/13/27 | 1.0 100 97 18, 163 |2027/12/13
FRTR 1.75% 06/25/39 | 1.75 300 233 13,632 | 2039/6/25 ATFP 2.875% 09/16/32 | 2.875 100 97 18, 168 | 2032/9/16
FRTR 2% 05/25/48 | 2.0 160 107 20,171 | 2048/5/25 AKEFP 0.75% 12/03/29 | 0.75 100 o1 17, 158 | 2020/12/3
FRTR 2% 11/25/32 | 2.0 430 397 74,365 [2032/11/25 ALOFP 0. 125% 07/27/27 | 0. 125 100 9% 18, 005 | 2027/7/27
FRTR 2. 4% 09/24/28 | 2.4 510 505 94, 544 | 2028/9/24 ARRFP 3. 125% 01/20/32 | 3. 125 100 o8 18,387 | 2032/1/20
FRTR 2.5% 05/25/30 | 2.5 560 550 | 102,953 | 2030/5/25 AXASA L.875% 07/10/42 | 1.875 100 89 16, 689 | 2042/7/10
FRTR 2.5% 05/25/43 | 2.5 200 159 20,867 | 2043/5/25 AXASA 3.625% 01/10/33 | 3. 625 100 101 18,975 | 2033/1/10
FRTR 2.5% 09/24/27 | 2.5 370 369 68,991 | 2027/9/24 BFCY 3. 375% 06/10/32 | 3.375 200 197 36,982 | 2032/6/10
FRTR 2.7% 02/25/31 | 2.7 450 443 82,807 | 2031/2/25 BRCM 4% 11/21/20 | 4.0 100 102 19, 150 |2029/11/21
FRIR 2.75% 02/25/29 | 2.75 120 419 78, 404 | 2029/2/25 BYP 0. 625% 12/03/32 | 0.625 100 82 15,376 | 2032/12/3
FRIR 2.75% 02/25/30 | 2.75 420 417 78,035 | 2030/2/25 BPCECB 1.75% 05/27/32 | 1.75 100 o1 17, 169 | 2032/5/27
FRTR 2.75% 10/25/27 | 2.75 530 530 99, 147 [2027/10/25 BPCECB 3% 10/17/29 | 3.0 100 100 18, 702 |2029/10/17
FRTR 3% 05/25/33 | 3.0 380 371 69,479 | 2033/5/25 BPCECB 3. 125% 07/20/27 | 3. 125 200 200 37,553 | 2027/7/20
FRTR 3% 05/25/54 | 3.0 220 169 31,711 | 2054/5/25 BPCECB 3.25% 04/12/28 | 3.25 200 201 37,656 | 2028/4/12

26




HABSREA T VIRAIY—T 7 F —F3—

% L] * % il x
il #F i (i " s #F it # )
& i} (%) | A Astkasg | PERATEH fREA A # i) (o) | BEEHR Aistkass | PR HREA A
(T-H) - (TH)
BPCEGP 0.75% 03/03/31 | 0. 75 100 87 16,391 | 2031/3/3 NETHER 0% 07/15/30 - 60 53 10,018 | 2030/7/15
BPCEGP 3.875% 01/25/36 | 3. 875 100 101 18,889 | 2036/1/25 NETHER 0% 07/15/31 - 120 103 19, 426 | 2031/7/15
BRCEGP 4. 125% 03/08/33 | 4. 125 200 203 37,940 | 2033/3/8 NETHER 0.25% 07/15/29 | 0. 25 170 157 29,453 | 2029/7/15
CAFFIL 0.01% 02/22/28 | 0.01 100 95 17,764 | 2028/2/22 NETHER 0.5% 01/15/40 | 0.5 90 62 11, 608 | 2040/1/15
CAFFIL 0.01% 03/18/31 | 0.01 300 257 48,189 | 2031/3/18 NETHER 0.5% 07/15/32 | 0.5 130 112 21,066 | 2032/7/15
CAFFIL 0. 125% 06/30/31 | 0. 125 100 85 15,997 | 2031/6/30 NETHER 0.75% 07/15/27 | 0. 75 140 137 25,624 | 2027/7/15
CAFFIL 0.5% 10/01/46 | 0.5 100 51 9,670 | 2046/10/1 NETHER 0.75% 07/15/28 | 0. 75 100 96 17,967 | 2028/7/15
CAFFIL 3.375% 01/16/36 | 3. 375 100 98 18,428 | 2036/1/16 NETHER 2% 01/15/54 | 2.0 150 109 20,492 | 2054/1/15
CAFP 3.75% 05/24/33 | 3.75 100 99 18, 558 | 2033/5/24 NETHER 2. 5% 01/15/30 2.5 120 119 22,283 | 2030/1/15
CFF 0.01% 10/25/27 | 0.01 100 95 17,929 |2027/10/25 NETHER 2. 5% 01/15/33 | 2.5 120 117 21,906 | 2033/1/15
CFF 0.01% 10/29/35 | 0.01 100 71 13, 377 | 2035/10/29 NETHER 2.5% 07/15/33 | 2.5 110 106 19,984 | 2033/7/15
CFF 0.6% 10/25/41 | 0.6 100 62 11,674 [2041/10/25 NETHER 2.5% 07/15/34 | 2.5 90 86 16,215 | 2034/7/15
CFF 3.375% 09/16/31 | 3. 375 100 100 18,853 | 2031/9/16 NETHER 2.5% 07/15/35 | 2.5 100 95 17,850 | 2035/7/15
CUCICB 3. 125% 06/22/27 | 3. 125 100 100 18, 768 | 2027/6/22 NETHER 2.75% 01/15/47 | 2.75 180 160 29,962 | 2047/1/15
CNPEP 1.95% 01/27/29 | 1. 25 100 94 17,669 | 2029/1/27 NETHER 2.75% 07/15/36 | 2.75 50 48 9,032 | 2036/7/15
CNPEP 5.95% 07/18/53 | 5. 25 100 105 19,777 | 2053/7/18 NETHER 3.25% 01/15/44 | 3. 25 120 116 21,847 | 2044/1/15
CRH 3% 01/11/30 | 3.0 100 100 18,692 | 2030/1/11 NETHER 3.5% 01/15/56 |~ 3.5 40 39 7,402 | 2056/1/15
DEXGRP 0% 01/21/28 _ 100 95 17,807 | 2028/1/21 NETHER 3.75% 01/15/42 | 3.75 170 176 33,048 | 2042/1/15
DGEP 0% 11/27/28 _ 100 03 17, 384 | 2028/11/27 NETHER 4% 01/15/37 | 4.0 140 150 28,139 | 2037/1/15
EFFP 2. 875% 03/05/29 | 2. 875 100 99 18,642 | 2020/3/5 NETER 5.5% 01/15/28 | 5.5 170 178 33,339 | 2028/1/15
ENGIFP 2. 125% 03/30/32 | 2. 125 100 93 17,390 | 2032/3/30 TR (R 2R
ENGIFP 3.625% 01/11/30 | 3. 625 100 101 18,948 | 2030/1/11 BNG 0.125% 07/09/35 | 0. 125 100 75 14,036 | 2035/7/9
GRCFP 0.875% 01/25/33 | 0. 875 100 83 15,553 | 2033/1/25 BNG 0.75% 01/24/29 | 0.75 100 94 17,706 | 2029/1/24
KERFP 3. 375% 02/21/33 | 3. 375 100 97 18, 188 | 2033/2/27 BNG 0.805% 06/28/49 | 0. 805 100 53 9,942 | 2049/6/28
LIFP 2% 05/12/20 | 2.0 100 o 18047 | 2029/6/12 BNG 1.25% 03/30/37 | 1.25 100 80 15, 059 | 2037/3/30
LREP 0.75% 05/20/30 | 0.75 100 91 17,022 | 2030/5/20 BNG 2.5 10/01/27 | 2. 75 100 100 18,707 | 2027/10/4
MCFP 0.375% 02/11/31 | 0. 375 100 87 16, 417 | 2031/2/11 BNG 3% ?4/23,/30 3.0 Loo Lo 18,793 | 2030/4/23
NK 1% 07/15/31 Lo 100 o6 16,229 | 2031/7/15 m 3‘373% 04,;'0?/40 3.375 100 96 18, 086 2040/4/2‘
ORAFP 3.625% 11/16/31 | 3. 625 100 101 18,930 |2031/11/16 I\EDV_VB,K Or’f’ 02/,16’/%7 - 300 208 38,999| 2087/2/16
ORAFP 3. 875% PERP | 3. 875 100 o7 18 207 - kED\‘fBl\ 0.5% 04/26/51 | 0.5 100 46 8,707 | 2051/4/26
. NEDWBK 0.75% 10/04/41 | 0. 75 100 65 12,227 | 2041/10/4
ORAFP 5.375% PERP | 5. 375 100 104 19, 557 - P
ORFP 3.375% 11/23/29 | 3. 375 100 101 18, 936 |2029/11/23 (Bt a s AER)

RIFP 1. 375% 04/07/29 | 1. 375 100 95 17,806 | 2029/4/7 ABNANV 0. 375% 01/14/35 | 0. 375 100 78 14,652 | 2035/1/14
SANEP 1.5% 04/01/30 | 1.5 100 94 17,698 | 2030/4/1 ABNANY 5. 125% 02/22/33 | 5. 125 100 102 19,128 | 2033/2/22
SOCGEN 3.75% 05/17/35 | 3.75 200 198 37,012 | 2035/5/17 ADNA 3. 5% 04/04/28 3.5 100 101 18,876 | 2028/4/4
SOCGEN 5. 25% 09/06/32 | 5. 25 100 102 19, 150 | 2032/9/6 ATRFP 1.625% 06/09/30 | 1. 625 100 94 17,655 | 2030/6/9
SOCSFH 1.75% 05/05/34 | 1.75 100 88 16,576 | 2034/5/5 AKZANA 1.5% 03/28/28 | 1.5 100 96 18,083 | 2028/3/28
SOCSFH 3. 125% 02/24/32 | 3. 125 100 99 18, 600 | 2032/2/24 ASRNED 7% 12/07/43 | 7.0 100 116 21,824 | 2043/12/7
SOCSFH 3.375% 07/31/30 | 3. 375 500 505 94, 495 | 2030/7/31 BATSLN 3. 125% 04/07/28 | 3. 125 100 100 18,730 | 2028/4/7
SUFP 3.375% 04/13/34 | 3. 375 100 99 18,534 | 2034/4/13 BMW 0.2% 01/11/33 | 0.2 100 81 15, 297 | 2033/1/11
SWFP 1% 07/17/28 | 1.0 100 95 17,931 | 2028/7/17 BMW 0. 375% 09/24/27 | 0. 375 100 96 18, 060 | 2027/9/24
TTEFP 1.618% 05/18/40 | 1. 618 100 73 13,747 | 2040/5/18 BMW 1% 05/22/28 1.0 100 96 17, 953 | 2028/5/22
TTEFP 3.25% PERP | 3.25 100 87 16, 442 - DGELN 1.875% 06/08/34 | 1. 875 100 87 16,348 | 2034/6/8
ULFP 0.875% 03/29/32 | 0. 875 100 85 15, 920 | 2032/3/29 DSFIR 3.625% 07/02/34 | 3. 625 100 99 18,503 | 2034/7/2
URWFP 1.75% 07/01/49 | 1.75 100 56 10,583 | 2049/7/1 EDPPL 1.5% 11/22/27 | 1.5 100 98 18,327 |2027/11/22
VIEFP 1.94% 01/07/30 [ 1.94 100 95 17,829 | 2030/1/7 ENELIM 1.25% 01/17/35 | 1.25 100 80 15,104 | 2035/1/17
(3524 ENXFP 0. 75% 05/17/31 | 0.75 100 89 16,732 | 2031/5/17
EETH EXOIM 0.875% 01/19/31 | 0. 875 100 89 16, 682 | 2031/1/19
NETHER 0% 01/15/29 — 140 130 24,392 | 2029/1/15 HEIANA 2.25% 03/30/30 | 2.25 100 96 18,019 | 2030/3/30
NETHER 0% 01/15/38 — 160 109 20, 486 | 2038/1/15 INTNED 3% 02/15/33 3.0 100 99 18,523 | 2033/2/15
NETHER 0% 01/15/52 - 170 69 13,009 | 2052/1/15 INTNED 3. 5% 08/17/36 3.5 100 96 18, 069 | 2036/8/17




HRABHELESN VT VIRIY—T7 K —F34—
El il *x ] Ll ES
Al s #F filfi Ll n Al % 7 il #H :
& i} (%) | A Astkasg | PERATEH fREA A # i) (o) | BEEHR Aistkass | PR HREA A
(FH) " (FH)

INTNED 3.75% 02/10/37 | 3.75 100 97 18,222 | 2037/2/10 SPGB 2.4% 05/31/28 | 2.4 200 199 37,196 | 2028/5/31
INTNED 3.875% 08/20/37 | 3. 875 200 196 36, 782 | 2037/8/20 SPGB 2.5% 05/31/27 | 2.5 170 169 31, 754 | 2027/5/31
JDEPNA 0.5% 01/16/29 | 0.5 100 92 17,251 | 2029/1/16 SPGB 2.55% 10/31/32 | 2.55 260 252 47,099 |2032/10/31
KPN 3.875% 02/16/36 | 3. 875 100 99 18,613 | 2036/2/16 SPGB 2.7% 01/31/30 | 2.7 170 169 31,667 | 2030/1/31
MBGGR 3.25% 09/15/27 | 3.25 200 200 37,543 | 2027/9/15 SPGB 2.7% 10/31/48 | 2.7 190 153 28, 658 |2048/10/31
NNGRYY 0.875% 11/23/31 | 0. 875 100 87 16,393 [2031/11/23 SPGB 2.9% 10/31/46 | 2.9 180 153 28, 602 |2046/10/31
NNGRNV 6% 11/03/43 | 6.0 100 110 20, 742 | 2043/11/3 SPGB 3% 01/31/33 | 3.0 150 148 27,821 | 2033/1/31
PHIANA 2.625% 05/05/33 | 2. 625 100 93 17,492 | 2033/5/5 SPGB 3.1% 07/30/31 | 3.1 250 251 47,079 | 2031/7/30
PRXNA 2. 031% 08/03/32 | 2. 031 100 89 16,790 | 2032/8/3 SPGB 3. 15% 04/30/33 | 3.15 180 180 33, 654 | 2033/4/30
RABOBK 3. 064% 02/01/34 | 3. 064 200 198 37,055 | 2034/2/1 SPGB 3. 15% 04/30/35 | 3. 15 190 186 34,932 | 2035/4/30
RABOBK 3.822% 07/26/31 | 3. 822 200 201 37,614 | 2034/7/26 SPGB 3.2% 10/31/35 | 3.2 160 157 29, 402 |2035/10/31
RABOBK 3. 875% 11/30/32 | 3. 875 100 100 18,829 [2032/11/30 SPGB 3.25% 04/30/34 | 3.25 280 279 52, 267 | 2034/4/30
RDSALN 1. 5% 04/07/28 1.5 100 97 18,225 | 2028/4/7 SPGB 3. 3% 04/30/36 3.3 150 148 27,669 | 2036/4/30
SIEGR 3.375% 08/24/31 | 3. 375 200 202 37,843 | 2031/8/24 SPGB 3.45% 07/30/43 | 3. 45 140 131 24, 646 | 2043/7/30
STEGR 3.5% 02/24/36 3.5 100 98 18, 454 | 2036/2/24 SPGB 3.45% 07/30/66 | 3.45 160 137 25, 766 | 2066/7/30
STLA 1.25% 06/20/33 | 1.25 100 80 15, 025 | 2033/6/20 SPGB 3.45% 10/31/34 | 3.45 210 212 39, 637 |2034/10/31
TENN 0. 125% 12/09/27 | 0. 125 100 96 17,964 | 2027/12/9 SPGB 3.5% 01/31/41| 3.5 150 144 27,026 | 2041/1/31
TENN 0.875% 06/16/35 | 0. 875 100 81 15, 285 | 2035/6/16 SPGB 3.5% 05/31/29 | 3.5 400 409 76, 462 | 2029/5/31
TENN 2. 125% 11/17/29 | 2. 125 200 195 36, 527 [2029/11/17 SPGB 3.55% 10/31/33 | 3.55 320 327 61,146 12033/10/31
UNANA 3.5% 02/15/37 | 3.5 100 o7 18, 193 | 2037/2/15 SPGB 3.9% 07/30/39 | 3.9 140 142 26, 656 | 2039/7/30
VIl 3.75% 09/28/27 | 3.75 100 100 18,851 | 2027/9/28 SPGB 3.95% 10/31/56 | 3.95 70 67 12,567 |2056/10/31
VW 3.875% PERP | 3.875 100 97 18, 209 _ SPGB 4% 10/31/54 | 4.0 150 146 27,394 |2054/10/31
VIl 4. 125% 09/02/35 | 4. 125 100 99 18,501 | 2035/9/2 SPGB 4.2% 01/31/37 | 4.2 270 286 53, 490 | 2037/1/31
VIV 4. 125% 11/16/38 | 4.125 100 97 18,235 [2038/11/16 SPGB 4.7% 07/30/41 | 4.7 260 286 53, 517 | 2041/7/30
Vi 4.25% 02/15/28 | 4.25 100 101 19, 022 | 2028/2/15 SPGB 4.9% 07/30/40 | 4.9 140 157 29,421 | 2040/7/30

R4 >) SPGB 5.15% 10/31/28 | 5. 15 530 561 104, 949 |2028/10/31
EE T SPGB 5.15% 10/31/44 | 5. 15 120 139 26,037 |2044/10/31
SPGB 0% 01/31/28 _ 250 938 14,654 | 2028/1/31 SPGB 5.75% 07/30/32 | 5.75 250 288 53,903 | 2032/7/30
SPGB 0. 1% 04/30/31 | 0.1 190 165 30, 942 | 2031/4/30 7 RELS
SPGB 0.5% 04/30/30 | 0.5 950 998 42,716 | 2030/4/30 VADRID 0.827% 07/30/21 | 0. 827 100 97 18,286 | 2027/7/30
SPGB 0.5% 10/31/31 | 0.5 270 936 44, 248 |2031/10/31 VADRID 3.596% 04/30/33 | 3. 596 100 102 19,124 | 2033/4/30
SPGB 0.6% 10/31/29 | 0.6 190 176 32, 987 [2029/10/31 ﬁmﬁ%%(ﬁmg)
SPGB 0. 7% 04/30/32 | 0.7 220 192 35, 946 | 2032/4/30 ;f;é:; 10731727 | 3.0 200 201 37,626 |2027/10/31
SPGB 0.8% 07/30/27 | 0.8 210 205 38, 401 | 2027/7/30 St in o A )
SPGB 0.8% 07/30/29 | 0.8 150 141 26, 353 | 2029/7/30 ABESY 1.25% 02/0/28 | 1.25 100 06 18,110 | 2028/2/7
SPGB 0.85% 07/30/37 | 0.85 140 104 19,601 | 2037/7/30 BBVASI 3.875% 01/15/34 | 3. 875 100 102 19,081 | 2034/1/15
SPGB 1% 07/30/42 | 1.0 170 11 20,874 | 2042/7/30 BBVASH 5.75% 09/15/33 | 5.75 100 104 19,496 | 2033/9/15
SPGB 1% 10/31/50 | 1.0 210 111 20,781 |2050/10/31 BRTSM 1. 25% 12/23/32 | 1.25 100 97 18,197 |2032/12/23
SPGB 1.2% 10/31/40 | 1.2 190 135 25,338 2040/10/31 CABKSI 5.375% 11/14/30 | 5. 375 100 106 19,942 [2030/11/14
SPGB 1.25% 10/31/30 | 1.25 300 279 52, 316 |2030/10/31 CABKSN 6. 125% 05/30/34 | 6. 125 100 106 19,869 | 2034/5/30
SPGB 1.4% 04/30/28 | 1.4 260 253 47,449 | 2028/4/30 CABKSM 6.25% 02/23/33 | 6.25 100 104 19,481 | 2033/2/23
SPGB 1.4% 07/30/28 | 1.4 150 145 27, 285 | 2028/7/30 COLSY 0.75% 06/22/29 | 0. 75 100 93 17,303 | 2029/6/22
SPGB 1.45% 04/30/29 | 1.45 220 212 39,663 | 2029/4/30 TBESM 3.625% 07/13/33 | 3. 625 100 100 18,826 | 2033/7/13
SPGB 1.45% 10/31/27 | 1.45 230 226 42, 283 |2027/10/31 NTGYSM 3.25% 10/02/30 | 3. 25 100 99 18, 547 | 2030/10/2
SPGB 1.45% 10/31/71 | 1.45 70 32 6,026 |2071/10/31 REESM 4. 625% PERP | 4. 625 100 102 19, 085 _
SPGB 1.5% 04/30/27 | 1.5 190 188 35, 170 | 2027/4/30 SABSM 3.25% 06/05/34 | 3.25 200 199 37,195 | 2034/6/5
SPGB 1.85% 07/30/35 | 1.85 210 184 34, 569 | 2035/7/30 SANTAN 3.25% 04/02/29 | 3.25 100 100 18,697 | 2029/4/2
SPGB 1.9% 10/31/52 1.9 170 110 20, 597 [2052/10/31 SANTAN 3. 5% 01/09/30 3.5 100 100 18,820 | 2030/1/9
SPGB 1.95% 07/30/30 | 1.95 280 270 50, 545 | 2030/7/30 SANTAN 4. 25% 06/12/30 | 4. 25 100 103 19, 343 | 2030/6/12
SPGB 2. 35% 07/30/33 | 2.35 200 189 35, 436 | 2033/7/30 TELEFO 1.788% 03/12/29 | 1. 788 100 96 18, 055 | 2029/3/12
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El pil x E i K
il Gid i 4 " % #F it #H ;
& i} (%) | A Astkasg | PERATEH fREA A # i) (o) | BE&H Aistkass | PR HREA A
(FH) " (FM)
(NL¥—) RAGB 0.5% 04/20/27 | 0.5 160 157 29, 361 | 2027/4/20
EfFEES RAGB 0. 7% 04/20/71 0.7 70 24 4,580 | 2071/4/20
BGB 0% 10/22/27 - 200 192 35, 999 2027/10/22 RAGB 0. 75% 02/20/28 | 0.75 90 87 16,292 | 2028/2/20
BGB 0% 10/22/31 - 70 59 11,120 |2031/10/22 RAGB 0.75% 03/20/51 | 0.75 60 30 5,766 | 2051/3/20
BGB 0.1% 06/22/30 | 0.1 50 44 8, 348 | 2030/6/22 RAGB 0.85% 06/30/20 | 0.85 50 15 2,875 | 2120/6/30
BGB 0.35% 06/22/32 | 0.35 80 67 12, 682 | 2032/6/22 RAGB 0.9% 02/20/32 | 0.9 80 71 13,361 | 2032/2/20
BGB 0.4% 06/22/40 | 0.4 80 49 9, 305 | 2040/6/22 RAGB 1.5% 02/20/47 | 1.5 50 33 6, 338 | 2047/2/20
BGB 0. 65% 06/22/71 | 0.65 60 18 3,413 | 2071/6/22 RAGB 1.5% 11/02/86 | 1.5 20 9 1,769 | 2086/11/2
BGB 0.8% 06/22/27 | 0.8 80 78 14, 662 | 2027/6/22 RAGB 1.85% 05/23/49 | 1.85 140 99 18,511 | 2049/5/23
BGB 0.8% 06/22/28 | 0.8 220 211 39, 559 | 2028/6/22 RAGB 2. 1% 09/20/17 | 2.1 40 23 4,387 | 2117/9/20
BGB 0.9% 06/22/29 | 0.9 200 189 35, 328 | 2029/6/22 RAGB 2.4% 05/23/34 | 2.4 130 123 23,066 | 2034/5/23
BGB 1% 06/22/31 1.0 210 190 35, 585 | 2031/6/22 RAGB 2.5% 10/20/29 | 2.5 100 99 18, 567 [2029/10/20
BGB 1.25% 04/22/33 | 1.25 110 97 18, 145 | 2033/4/22 RAGB 2.8% 09/20/32 | 2.8 60 59 11, 106 | 2032/9/20
BB 1.4% 06/22/53 | 1.4 70 37 7,032 | 2053/6/22 RAGB 2. 9% 02/20/33 | 2.9 100 99 18,566 | 2033/2/20
BGB 1.45% 06/22/37 | 1.45 50 40 7,483 | 2037/6/22 RAGB 2. 9% 02/20/34 | 2.9 100 98 18,426 | 2034/2/20
BGB 1.6% 06/22/47 | 1.6 120 76 14, 342 | 2047/6/22 RAGB 2.9% 05/23/29 | 2.9 60 60 11,299 | 2029/5/23
BGB 1.7% 06/22/50 | 1.7 100 61 11,535 | 2050/6/22 RAGB 2. 95% 02/20/35 | 2.95 80 78 14, 692 | 2035/2/20
BGB 1.9% 06/22/38 | 1.9 80 65 12,283 | 2038/6/22 RAGB 3. 15% 06/20/44 | 3. 15 70 65 12,170 | 2044/6/20
BGB 2. 15% 06/22/66 | 2.15 70 41 7,688 | 2066/6/22 RAGB 3. 15% 10/20/53 | 3. 15 90 79 14,929 [2053/10/20
BGB 2.25% 06/22/57 | 2.25 70 45 8,416 | 2057/6/22 RAGB 3.2% 07/15/39 | 3.2 100 96 18,114 | 2039/7/15
BGB 2.6% 10/22/30 | 2.6 70 69 12,907 [2030/10/22 RAGB 3.45% 10/20/30 | 3.45 120 123 23,037 |2030/10/20
BGB 2. 7% 10/22/29 2.7 30 29 5,590 (2029/10/22 RAGB 3. 8% 01/26/62 3.8 40 39 7,431 | 2062/1/26
BGB 2.75% 04/22/39 | 2.75 80 71 13,381 | 2039/4/22 RAGB 4. 15% 03/15/37 | 4.15 90 96 18, 100 | 2037/3/15
BGB 2.85% 10/22/34 | 2.85 150 144 26, 966 [2034/10/22 RAGB 6.25% 07/15/27 | 6.25 100 104 19,520 | 2027/7/15
BGB 3% 06/22/33 3.0 100 98 18, 440 | 2033/6/22 HRREE (2 2RE)
BGB 3% 06/22/34 3.0 140 136 25,574 | 2034/6/22 ASFING 0. 125% 06/02/31 | 0. 125 100 86 16,231 | 2031/6/2
BGB 3.1% 06/22/35 | 3.1 200 194 36, 336 | 2035/6/22 EFE
BGB 3.3% 06/22/54 | 3.3 70 58 10,907 | 2054/6/22 (BTHABAES)
BGB 3. 4% 06/22/36 3.4 100 98 18, 432 | 2036/6/22 ERSTBK 4% 01/16/31 4.0 100 102 19,161 | 2031/1/16
BGB 3. 45% 06/22/42 | 3.45 60 55 10, 461 | 2042/6/22 OVAV 2.375% 04/09/32 | 2. 375 100 95 17,939 | 2032/4/9
BGB 3.45% 06/22/43 | 3. 45 90 83 15, 567 | 2043/6/22 RBIAV 7. 375% 12/20/32 | 7. 375 100 105 19, 634 [2032/12/20
BGB 3.5% 06/22/55 | 3.5 80 68 12, 847 | 2055/6/22 woe2Iny)
BGB 3.75% 06/22/45 | 3.75 20 19 3,558 | 2045/6/22 LEAES
BGB 4% 03/28/32 4.0 140 147 27,506 | 2032/3/28 (E‘m"%;ﬁ)‘%#)
BGB 4.25% 03/28/41 | 4.25 110 114 21, 305 | 2041/3/28 DIR 0.75% 09/18/31 0. 75 100 87 16,300 2031/9/18
ERFFP 4% 07/06/29 | 4.0 100 101 19,021 | 2029/7/6
BGB 4. 35% 06/22/56 | 4.35 40 39 7,436 | 2056/6/22 B A
BGB 5% 03,/28/35 5o 5 . 10,466 | 2035/3/28 gmm 0. b"_n 09/03/30 | 0.5 100 88 16,550 | 2030/9/3
NESVX 0. 875% 06/14/41 | 0. 875 100 65 12,315 | 2041/6/14
BGB 5.5% 03/28/28 | 5.5 70 73 13,776 | 2028/3/28 o e e )
I NESNVX 3.5% 12/13/27 | 3.5 100 101 18,920 [2027/12/13
(BOHEEANES) (Z42528)
ABIBB 2. 875% 04/02/32 | 2. 875 100 97 18,249 | 2032/4/2 Ef5E %
GBLBBB 0. 125% 01/28/31 | 0. 125 100 85 16,047 | 2031/1/28 RFGB 0% 09/15/30 - 50 44 8,262 | 2030/9/15
KBCBB 0. 125% 01/14/29 | 0. 125 100 95 17,792 | 2029/1/14 RFGB 0. 125% 04/15/36 | 0. 125 50 36 6,821 | 2036/4/15
PROXBB 4. 125% 11/17/33 | 4. 125 100 102 19, 114 |2033/11/17 RFGB 0. 125% 04/15/52 | 0. 125 20 7 1,469 | 2052/4/15
F—Z FU7) RFGB 0. 125% 09/15/31 | 0. 125 60 51 9,661 | 2031/9/15
[EliEne RFGB 0.25% 09/15/40 | 0.25 30 18 3,501 | 2040/9/15
RAGB 0% 02/20/30 — 120 108 20, 233 | 2030/2/20 RFGB 0. 5% 04/15/43 0.5 60 35 6,689 | 2043/4/15
RAGB 0% 02/20/31 - 110 96 17,973 | 2031/2/20 RFGB 0.5% 09/15/27 | 0.5 40 38 7,267 | 2027/9/15
RAGB 0% 10/20/28 - 130 121 22,796 |2028/10/20 RFGB 0.5% 09/15/28 | 0.5 70 66 12, 440 | 2028/9/15
RAGB 0% 10/20/40 - 80 47 8, 966 |2040/10/20 RFGB 0.5% 09/15/29 | 0.5 50 46 8,675 | 2029/9/15
RAGB 0. 25% 10/20/36 | 0. 25 50 36 6,836 [2036/10/20 RFGB 0.75% 04/15/31 | 0.75 50 45 8,433 | 2031/4/15
RAGB 0.5% 02/20/29 | 0.5 30 28 5, 287 | 2029/2/20 RFGB 1. 125% 04/15/34 | 1. 125 80 68 12,821 | 2034/4/15
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MEBHEREA O TIIRIYF—T 7 F —5E3H—
El pil x E i K
il = #F i 4 " % #F it #H :
& i} (%) | A Astkasg | PERATEH fREA A # i) (o) | BEEHR Aistkass | PR HREA A
4 CTH) = (FMH)
RFGB 1.375% 04/15/27 | 1. 375 50 49 9,249 | 2027/4/15 GGB 4.25% 06/15/33 | 4.25 200 210 39, 417 | 2033/6/15
RFGB 1.375% 04/15/47 | 1. 375 50 32 6,077 | 2047/4/15 GGB 4. 375% 07/18/38 | 4.375 50 52 9,737 | 2038/7/18
RFGB 1.5% 09/15/32 | 1.5 90 82 15, 338 | 2032/9/15 (RILRHIL)
RFGB 2.5% 04/15/30 | 2.5 60 59 11,093 | 2030/4/15 EfEiTE
RFGB 2. 625% 07/04/42 | 2. 625 40 34 6,530 | 2042/7/4 PGB 0.3% 10/17/31 | 0.3 70 60 11,399 [2031/10/17
RFGB 2. 75% 04/15/38 | 2.75 30 27 5,208 | 2038/4/15 PGB 0.475% 10/18/30 | 0. 475 80 72 13,537 [2030/10/18
RFGB 2. 75% 07/04/28 | 2.75 40 40 7,506 | 2028/7/4 PGB 0.7% 10/15/27 | 0.7 50 48 9,095 |2027/10/15
RFGB 2.875% 04/15/29 | 2. 875 40 40 7,515 | 2029/4/15 PGB 0.9% 10/12/35 0.9 40 32 6,023 [2035/10/12
REGB 2. 95% 04/15/55 | 2.95 60 50 9,386 | 2055/4/15 PGB 1% 04/12/52 1.0 70 36 6,836 | 2052/4/12
RFGB 3% 09/15/33 | 3.0 50 49 9,278 | 2033/9/15 PGB 1.15% 04/11/42 | 1.15 70 48 8,993 | 2042/4/11
RFGB 3% 09/15/34 | 3.0 50 49 9,203 | 2034/9/15 PGB 1.65% 07/16/32 | 1.65 80 74 13,842 | 2032/7/16
REGB 3% 09/15/35| 3.0 40 39 7,297 | 2035/9/15 PGB 1.95% 06/15/29 | 1.95 100 97 18,310 | 2029/6/15
RFGB 3.2% 04/15/45 | 3.2 20 18 3,454 | 2045/4/15 PGB 2. 125% 10/17/28 | 2. 125 100 98 18, 481 [2028/10/17
RFGB 3.55% 04/15/41 | 3.55 30 29 5,544 | 2041/4/15 PGB 2.25% 04/18/34 | 2.25 30 28 5,245 | 2034/4/18
?@%ﬂéﬁﬁ)\{g#) PGB 2.875% 10/20/34 | 2. 875 30 29 5, 461 |2034/10/20
X = - /0 - o onac /e
NDAFH 0.5% 05/14/27 | 0.5 200 195 36, 560 | 2027/5/14 boB S%ﬁﬁ/l?/% 30 100 o1 18, 268 | 2035/6/15
\DASS 1% 03/30/20 | 1.0 200 189 35, 471 | 2020/3/30 PGB 3. 23?6 05:/13/35 3.25 ejo 59 11,061 | 2036/6/13
NESVEH 3. 875% 03/16/29 | 3. 875 100 101 19,019 | 2029/3/16 P8 3. 59: 06/18/38 | 3.5 50 49 9,285 | 2038/6/18
NOKIA 4.375% 08/21/31 | 4. 375 100 103 19, 435 | 2031/8/21 PO 3. 6254 06/12/54 | 3. 625 30 2 5,214 2054/6/12
OPBANK 0. 375% 06/16/28 | 0. 375 200 188 35, 315 | 2028/6/16 PG 3. 8755 02/15/30 | 3. 875 9% 93 17,553 | 2030/2/15
FALSF PGB 4. 1% 02/15/45 | 4.1 50 51 9,604 | 2045/2/15
" PGB 4. 1% 04/15/37 | 4.1 120 126 23,726 | 2037/4/15
IRISH 0% 10/18/31 B 50 " s, 028 |2081/10/18 liGB 4.125% 04/14/27 | 4.125 80 81 15, 182 | 2027/4/14
IRISH 0.2% 05/15/27 | 0.2 60 58 10, 959 | 2027/5/15 (7"’_7"') 7)
TRISH 0.2% 10/18/30 | 0.2 60 53 10, 025 [2030/10/18 BRI
TRISH 0,355 10/18/32 | 0. 35 1 a1 6. 358 | 2032/10/18 BGARIA 4. 125% 09/23/29 | 4. 125 100 103 19,418 | 2029/9/23
TRISH 0. 4% 05/15/35 | 0.4 50 39 7,353 | 2035/5/15 (%W_fm)
IRISH 0.55% 04/22/41 | 0. 55 60 39 7,402 | 2041/4/22 EMREE S
TRISH 0.9% 05/15/28 | 0.9 60 58 10, 845 | 2028/5/15 CHILE 1.3% 07/26/36 | 1.3 100 78 14,671 | 2036/7/26
IRISH L 1% 05/15/29 | 1.1 20 19 3,568 | 2029/5/15 ISRAEL 1.5% 01/16/29 | 1.5 100 95 17,821 | 2029/1/16
IRISH L% 051533 | 1.3 1o o8 18,430 | 2033/5/15 ISRAEL 2.5% 01/16/49 | 2.5 100 69 12,922 | 2049/1/16
TRISH 1.35% 03/18/31 | 135 0 56 10,515 | 2031/3/18 KSA 0.75% 07/09/27 | 0.75 100 97 18,239 | 2027/7/9
TRISH L5% 05/15/50 | 1.5 70 % 8,602 | 2050/5/15 MEX 2. 125% 10/25/51 | 2. 125 100 54 10, 127 [2051/10/25
TRISH L7% 05/15/37 | 1.7 60 51 9,577 | 2037/5/15 MEX 5.125% 03/19/38 | 5. 125 100 99 18,510 | 2038/3/19
RISH 2% 02/18/45 | 2.0 60 47 8,824 | 2045/2/18 POLAND 2. 375% 01/18/36 | 2. 375 100 89 16,777 | 2036/1/18
IRISH 2.4% 05/15/30 | 2.4 100 08 18, 458 | 2030/5/15 POLAND 3.875% 02/14/33 | 3. 875 100 103 19,251 | 2033/2/14
RISH 3% 10/18/43 | 3.0 30 97 5,219 [2013/10/18 ROMANT 2% 01/28/32 | 2.0 100 85 15,915 | 2032/1/28
IRISH 3. 1% 06/18/36 | 3. 1 50 49 9,244 | 2036/6/18 ROMANT 2% 04/14/33 | 2.0 100 80 15,097 | 2033/4/14
IRISH 3. 15% 10/18/55 | 3. 15 20 17 3,342 |2055/10/18 ROVANT 2. 125% 03/07/28 | 2. 125 100 97 18,286 | 2028/3/7
= AL ROVANT 2. 75% 04/14/41 | 2,75 100 64 12,081 | 2041/4/14
(BUREENES) ROMANT 3. 875% 10/29/35 | 3. 875 100 86 16, 160 |2035/10/29
AIB 5. 75% 02/16/29 | 5.75 100 104 19, 529 | 2029/2/16 ROMANT 5. 875% 07/11/32 | 5. 875 200 206 38, 566 | 2032/7/11
DELL 4.5% 10/18/27 | 4.5 100 101 19,009 (2027/10/18 ROMANT 6. 375% 09/18/33 | 6. 375 100 104 19, 566 | 2033/9/18
FREGR 0.5% 10/01/28 | 0.5 100 94 17,585 | 2028/10/1 ROVANT 6. 625% 09/27/29 | 6. 625 100 108 20, 215 | 2029/9/27
LIN 1% 09/30/51 1.0 100 49 9,193 | 2051/9/30 A EI%
(F1)ox) ALTA 3.125% 10/16/34 | 3. 125 200 196 36, 759 |2034/10/16
EfEEES BRCOL 3.5% 05/29/40 | 3.5 100 9% 18,061 | 2040/5/29
GGB 2% 04/22/27 2.0 70 69 13,048 | 2027/4/22 KOMINS 0.875% 09/01/29 | 0. 875 100 93 17,536 | 2029/9/1
GGB 3.875% 06/15/28 | 3. 875 170 174 32,529 | 2028/6/15 KOMINS 2.875% 05/23/30 | 2. 875 100 100 18,697 | 2030/5/23
GGB 4. 125% 06/15/54 | 4. 125 80 76 14, 225 | 2054/6/15 KOMMON 0% 11/17/29 _ 100 90 16,924 |2029/11/17
GGB 4.2% 01/30/42) 4.2 100 100 18,834 | 2042/1/30 KOWIUN 0. 625% 11/21/39 | 0. 625 200 137 25,788 [2039/11/21
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El il *x El bl ES
Al s Gid fifi Ll n Al % 7 it il :
& i} (%) | A Astkasg | PERATEH fREA A # i) (o) | BEEHR Aistkass | PR HREA A
(T-H) - (TH)

ONT 0.01% 11/25/30 | 0.01 100 87 16, 332 [2030/11/25 EU 2.5% 10/04/52 | 2.5 100 74 13,896 | 2052/10/4
ONT 0.25% 06/09/31 | 0.25 100 86 16,241 | 2031/6/9 BU 2.5% 12/04/31| 2.5 200 195 36, 460 | 2031/12/4
Q 0.875% 05/04/27 | 0.875 100 98 18,368 | 2027/5/4 EU 2. 625% 02/04/48 | 2. 625 100 80 14,965 | 2048/2/4
Q 3% 01/24/33 3.0 100 98 18, 453 | 2033/1/24 EU 2.625% 07/04/28 | 2.625 300 299 55,982 | 2028/7/4
Q 3.125% 03/27/34 | 3.125 200 197 36, 951 | 2034/3/27 EU 2.75% 12/04/37 | 2.75 200 185 34, 659 | 2037/12/4
S (R SR U 2.75% 12/13/32 | 2.75 500 490 91, 600 |2032/12/13
CAF 3.625% 02/13/30 | 3.625 200 203 38, 046 | 2030/2/13 BU 3. 125% 12/04/30 | 3.125 200 202 37, 756 | 2030/12/4
COE 0.25% 01/19/32 | 0.25 100 85 16,012 | 2032/1/19 BU 3.375% 10/05/54 | 3. 375 200 175 32, 765 | 2054/10/5
CPPIBC 2.875% 01/30/32 | 2. 875 250 247 46, 215 | 2032/1/30 EU 3.375% 11/04/42 | 3. 375 200 187 35,129 | 2042/11/4
EDC 2.625% 01/18/29 | 2. 625 200 199 37,211 | 2029/1/18 EU 3.625% 12/12/40 | 3.625 300 294 55,000 |2040/12/12
EFSF 0% 01/20/31 — 100 87 16, 304 | 2031/1/20 EU 4% 04/04/44 4.0 200 201 37,713 | 2044/4/4
EFSF 0.05% 10/17/29 | 0. 05 100 90 17,005 [2029/10/17 BU 4% 10/12/55 4.0 100 97 18, 268 |2055/10/12
EFSF 0.7% 01/17/53 | 0.7 200 97 18,239 | 2053/1/17 EUROF 0.01% 06/23/28 | 0. 01 100 93 17,563 | 2028/6/23
EFSF 0.875% 04/10/35 | 0. 875 100 81 15, 255 | 2035/4/10 EUROF 0. 15% 10/10/34 | 0. 15 100 77 14, 411/12034/10/10
BFSE 0.875% 09/05/28 | 0. 875 100 95 17,922 | 2028/9/5 TBRD 0.01% 04/24/28 | 0.01 300 284 53, 189 | 2028/4/24
EFSF 2.875% 02/13/34 | 2. 875 300 293 54,911 | 2034/2/13 IBRD 0. 1% 09/17/35 | 0.1 100 74 14,005 | 2035/9/17
EFSF 2. 875% 02/16/33 | 2. 875 200 197 36,877 | 2033/2/16 IBRD 0.2% 01/21/61 | 0.2 100 32 6,055 | 2061/1/21
EFSF 3. 125% 02/01/36 | 3. 125 200 196 36,652 | 2036/2/1 LBRD 0.25% 01/10/50 | 0. 25 200 91 17,071 | 2050/1/10
ETB 0% 06/17/27 _ 100 o7 18, 162 | 2027/6/17 TBRD 0.5% 04/16/30 | 0.5 100 91 17,083 | 2030/4/16
ETB 0% 09/09/30 _ 100 g8 16,574 | 2030/9/0 IBRD 0.7% 10/22/46 | 0.7 100 57 10, 677 |2046/10/22
EIB 0.01% 11/15/35 | 0.01 100 73 13,824 |2035/11/15 IBRD 2.9% 01/19/33 | 2.9 100 9 18,570 | 2033/1/19
ETB 0.05% 10/13/34 | 0.05 100 77 14,529 |2034/10/13 IDAVEG 0.7% 01/17/42 |~ 0.7 100 64 12, 144 | 2042/1/17
BB 0.05% 11/15/20 | 0. 05 100 ol 17, 010 |2020/11/15 IDAVBG 1.75% 05/05/37 | 1.75 100 84 15,862 | 2037/5/5
BIB 0.2% 03/17/36 | 0.2 2300 993 41, 800 | 2036/3/17 TDBINV 3. 125% 11/15/27 | 3. 125 100 100 18,778 [2027/11/15
BIB 0.95% 01/20/32 | 0.2 100 g6 16, 082 | 2032/1/20 KDB 3. 375% 05/”23/28 3.375 200 202 37,779 | 2028/5/23
EIB 0.25% 06/15/40 | 0.25 100 63 11,898 | 2040/6/15 SBAB 3'25_% 02_"',06/,30 325 100 100 18,791 | 2030/2/6
B1B 0,756 09/15/27 | 0. 375 100 o7 18, 134 | 2027/9/15 SBAB 3. 37»3% 03,’/"21/31 3.375 200 198 37,167 | 2031/5/21
ETB 0.625% 01/22/29 | 0. 625 100 94 17,689 | 2029/1/22 ;:;ifé;: 00278 | 2.25 100 98 18,492 | 2028/7/2
EIB 2.75% 01/16/34 | 2.75 200 195 36, 546 | 2034/1/16 BO R AES)

ETB 2.75% 07/28/28 | 2.75 100 100 18,728 | 2028/7/28 AAPL 0.5% 11/15/31 | 0.5 100 87 16,275 |2031/11/15
EIB 3% 07/15/33 3.0 300 299 55,925 | 2033/7/15 ABBY 0.75% 11/18/27 | 0.75 100 96 18,098 [2027/11/18
EIB 3.125% 05/15/37 | 3.125 200 196 36, 742 | 2037/5/15 ABBV 2.125% 06/01/29 | 2. 125 100 97 18,262 | 2029/6/1
EIBKOR 2.625% 11/10/30 | 2. 625 200 195 36, 625 (2030/11/10 AKERBP 1. 125% 05/12/29 | 1. 125 100 93 17,514 | 2029/5/12
ESM 0.01% 10/15/31 | 0.01 100 85 16, 045 |2031/10/15 AL 3.7% 04/15/30 3.7 100 100 18,724 | 2030/4/15
ESM 3% 03/15/28 3.0 200 201 37,624 | 2028/3/15 AMT 0.875% 05/21/29 | 0.875 100 93 17,417 | 2029/5/21
ESM 3% 08/23/33 3.0 100 99 18,641 | 2033/8/23 AMYLAM 0.75% 06/26/27 | 0. 75 100 97 18,232 | 2027/6/26
EU 0% 07/04/31 - 500 430 80, 490 | 2031/7/4 APD 2.95% 05/14/31 | 2.95 100 98 18,325 | 2031/5/14
EU 0% 07/04/35 - 100 74 13,898 | 2035/7/4 ATDBCN 4, 011% 02/12/36 | 4. 011 100 99 18,514 | 2036/2/12
EU 0% 10/04/28 - 400 374 70, 048 | 2028/10/4 AXP 3.433% 05/20/32 | 3.433 100 99 18,598 | 2032/5/20
EU 0% 10/04/30 — 100 88 16,527 | 2030/10/4 BAC 0.694% 03/22/31 | 0. 694 100 90 16,854 | 2031/3/22
EU 0.25% 04/22/36 | 0.25 100 74 13,843 | 2036/4/22 BACR 4.973% 05/31/36 | 4.973 200 207 38, 780 | 2036/5/31
EU 0.3% 11/04/50 | 0.3 200 89 16, 637 | 2050/11/4 BHP 3.25% 09/24/27 | 3.25 100 100 18,781 | 2027/9/24
U 0.4% 02/04/37 | 0.4 100 72 13,618 | 2037/2/4 BENG 4. 125% 05/12/33 | 4. 125 100 102 19,099 | 2033/5/12
EU 0.45% 05/02/46 | 0.45 300 159 29,845 | 2046/5/2 BMO 0.05% 06/08/29 | 0.05 100 91 17,104 | 2029/6/8
EU 0.45% 07/04/41 | 0.45 200 123 23,103 | 2041/7/4 BNO 3. 625% 03/24/32 | 3. 625 100 100 18,734 | 2032/3/24
EU 0.75% 01/04/47 | 0.75 100 56 10, 627 | 2047/1/4 BNS 0.01% 09/14/29 | 0.01 100 90 16, 946 | 2029/9/14
BU 1% 07/06/32 1.0 100 88 16,577 | 2032/7/6 BNS 3.25% 01/18/28 | 3.25 200 201 37,692 | 2028/1/18
EU 1.25% 02/04/43 | 1.25 200 136 25,511 | 2043/2/4 BRK 1.625% 03/16/35 | 1. 625 100 85 15,906 | 2035/3/16
FU 1.625% 12/04/29 | 1.625 500 480 89, 746 | 2029/12/4 C 3.713% 09/22/28 | 3.713 100 100 18, 866 | 2028/9/22
EU 2% 10/04/27 2.0 100 99 18,522 | 2027/10/4 CARLB 4.25% 10/05/33 | 4.25 100 103 19,399 | 2033/10/5
EU 2.375% 07/12/29 | 2. 375 200 197 36,929 | 2029/7/12 CCEP 3.25% 03/21/32 | 3.25 100 99 18, 529 | 2032/3/21
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& i} (%) | A AEH TR ;gg}@(%%g? fREA A # i) (o) | BEEHR Py ﬁg%%—%ﬁ HREA A
CKHH 2% 04/13/30 | 2.0 100 95 17,759 | 2030/4/13 T(ATRT) 4.3% 11/18/34 | 4.3 100 103 19, 256 |2034/11/18
CHCSA 0.25% 05/20/27 | 0. 25 100 97 18,199 | 2027/5/20 TACHEM 0.75% 07/09/27 | 0. 75 100 97 18,228 | 2027/7/9
DANBNK 0.75% 06/09/29 | 0. 75 100 95 17,794 | 2029/6/9 TCLAU 4.225% 04/26/33 | 4. 225 100 102 19, 174 | 2033/4/26
DNBNO 5% 09/13/33 | 5.0 200 205 38,458 | 2033/9/13 D 3.191% 02/16/29 | 3. 191 500 503 94,078 | 2029/2/16
EJRAIL 1.85% 04/13/33 | 1.85 100 89 16,772 | 2033/4/13 1D 3.715% 03/13/30 | 3.715 200 205 38,368 | 2030/3/13
EJRAIL 4.11% 02/22/43 | 4. 11 100 96 18, 064 | 2043/2/22 TELBSS 0.75% 03/23/31 | 0. 75 100 88 16, 577 | 2031/3/23
F 5.125% 02/20/29 | 5.125 100 103 19, 378 | 2029/2/20 TELNO 1.75% 05/31/34 | 1.75 100 86 16, 205 | 2034/5/31
GM 4.5% 11/22/27 | 4.5 100 102 19, 090 [2027/11/22 TELNO 3.375% 04/01/32 | 3. 375 100 99 18,599 | 2032/4/1
GS 4% 09/21/29 4.0 100 102 19, 165 | 2029/9/21 ™HO 1.875% 10/01/49 | 1.875 100 62 11,704 | 2049/10/1
GSK 1.75% 05/21/30 | 1.75 100 94 17,722 | 2030/5/21 THO 3.65% 11/21/34 | 3.65 100 100 18,716 2034/11/21
HSBC 3.313% 05/13/30 | 3. 313 100 99 18, 657 | 2030/5/13 TOYOTA 4.05% 09/13/29 | 4.05 100 102 19, 194 | 2029/9/13
HSBC 4.787% 03/10/32 | 4. 787 100 105 19, 674 | 2032/3/10 UBS 4.375% 01/11/31 | 4. 375 200 206 38,637 | 2031/1/11
HSBC 6. 364% 11/16/32 | 6. 364 100 104 19, 481 2032/11/16 UBS 7.75% 03/01/29 | 7.75 200 215 40,347 | 2029/3/1
IBM 3.75% 02/06/35 | 3.75 100 98 18,495 | 2035/2/6 UNANA 3.3% 06/06/29 | 3.3 100 101 18,902 | 2029/6/6
IBM 3.8% 02/10/45 | 3.8 100 90 17,002 | 2045/2/10 V 3.875% 05/15/44 | 3.875 100 96 17,979 | 2044/5/15
INBLN 3. 875% 08/02/33 | 3. 875 100 98 18,362 | 2033/8/2 VATFAL 0.125% 02/12/29 | 0. 125 100 92 17,274 | 2029/2/12
ITW 3% 05/19/34 3.0 100 95 17,921 | 2034/5/19 VoD 2.5% 05/24/39 | 2.5 100 82 15,411 | 2039/5/24
JPM 1.963% 03/23/30 | 1.963 100 96 18, 035 | 2030/3/23 VZ 0.375% 03/22/29 | 0.375 100 92 17, 293 | 2029/3/22
KO 0.95% 05/06/36 | 0.95 100 77 14,522 | 2036/5/6 VZ 0.75% 03/22/32 | 0.75 100 85 15,955 | 2032/3/22
LLOYDS 3. 125% 08/24/30 | 3. 125 100 99 18, 577 | 2030/8/24 WEC 1.741% 05/04/30 | 1. 741 100 95 17,857 | 2030/5/4
LLOYDS 3.75% 02/12/37 | 3.75 100 98 18,393 | 2037/2/12 =z — v @ 21, 649, 559
LSELN 1.75% 12/06/27 | 1.75 100 98 18, 325 | 2027/12/6 (£ F1YR) FA8) Rk b [FA%) 3 K
MCD 4% 05/15/38 1.0 100 98 18,369 | 2038/5/15 EME %
MDT 4.15% 10/15/53 | 4.15 100 93 17, 405 2053/10/15 UKT 0.125% 01/31/28 | 0. 125 330 307 66, 363 | 2028/1/31
MET 4% 04/05/28 4.0 100 101 19,024 | 2028/4/5 UKT 0.25% 07/31/31 | 0.25 300 242 52,280 | 2031/7/31
WIZUHO 4. 157% 05/20/28 | 4. 157 100 102 19, 084 | 2028/5/20 UKT 0.375% 10/22/30 | 0. 375 490 412 88, 882 [2030/10/22
MS 2.95% 05/07/32 | 2.95 200 194 36,303 | 2032/5/7 UKT 0.5% 01/31/29 | 0.5 220 198 42,871 | 2029/1/31
NAB 0.01% 01/06/29 | 0.01 100 92 17,310 | 2029/1/6 UKT 0.5% 10/22/61 | 0.5 210 49 10, 691 [2061/10/22
NAB 3. 146% 02/05/31 | 3. 146 500 501 93,639 | 2031/2/5 UKT 0.625% 07/31/35 | 0. 625 150 102 22,214 | 2035/7/31
NACN 3.5% 04/25/28 | 3.5 200 202 37,797 | 2028/4/25 UKT 0.625% 10/22/50 | 0. 625 330 113 24, 439 [2050/10/22
NGGLN 0. 163% 01/20/28 | 0. 163 100 95 17,781 | 2028/1/20 UKT 0.875% 01/31/46 | 0. 875 150 66 14,391 | 2046/1/31
NIT 0.399% 12/13/28 | 0. 399 100 93 17, 428 |2028/12/13 UKT 0.875% 07/31/33 | 0. 875 360 276 59, 672 | 2033/7/31
NWG 3. 625% 01/09/29 | 3. 625 200 202 37,904 | 2029/1/9 UKT 0.875% 10/22/29 | 0. 875 430 383 82, 660 [2029/10/22
0 5.125% 07/06/34 | 5. 125 100 107 20,137 | 2034/7/6 UKT 1% 01/31/32 1.0 470 386 83,430 | 2032/1/31
ORTX 4.47T% 06/01/28 | 4. 477 100 102 19, 175 | 2028/6/1 UKT 1.125% 01/31/39 | 1. 125 160 100 21,586 | 2039/1/31
PEP 0.5% 05/06/28 | 0.5 100 95 17,811 | 2028/5/6 UKT 1.125% 10/22/73 | 1. 125 110 31 6,812 |2073/10/22
PLD 1.5% 02/08/34 | 1.5 100 84 15,822 | 2034/2/8 UKT 1.25% 07/22/27 | 1.25 180 173 37,415 | 2027/7/22
PLD 4.25% 01/31/43 | 4.25 100 96 17,947 | 2043/1/31 UKT 1.25% 07/31/51 | 1.25 260 107 23,253 | 2051/7/31
PONFIN 1. 841% 09/21/28 | 1. 841 100 96 17,943 | 2028/9/21 UKT 1.25% 10/22/41 | 1.25 260 149 32,194 |2041/10/22
PSA 0.5% 09/09/30 | 0.5 100 88 16, 489 | 2030/9/9 UKT 1.5% 07/22/47 | 1.5 220 109 23,605 | 2047/7/22
RY 0.01% 10/05/28 | 0.01 100 93 17, 445 | 2028/10/5 UKT 1.5% 07/31/63 | 1.5 140 59 12,941 | 2053/7/31
RY 2.375% 09/13/27 | 2. 375 600 597 111,615 | 2027/9/13 UKT 1.625% 10/22/28 | 1. 625 330 309 66, 838 |2028/10/22
SEB 3.25% 05/04/28 | 3.25 100 100 18,851 | 2028/5/4 UKT 1.625% 10/22/54 | 1. 625 130 56 12, 269 2054/10/22
SEB 4.5% 11/27/34 | 4.5 100 102 19, 227 |2034/11/27 UKT 1.625% 10/22/71 | 1. 625 130 48 10, 443 2071/10/22
SHBASS 3.75% 11/01/27 | 3.75 100 101 18,927 | 2027/11/1 UKT 1.75% 01/22/49 | 1.75 260 132 28, 645 | 2049/1/22
SMINLN 3.625% 11/13/33 | 3. 625 100 97 18,236 [2033/11/13 UKT 1.75% 07/22/57 | 1.75 240 104 22,589 | 2057/7/22
SSELN 3.5% 03/18/32 | 3.5 100 100 18,691 | 2032/3/18 UKT 1.75% 09/07/37 | 1.75 270 193 41,721 | 2037/9/7
SSELN 4% PERP 4.0 100 100 18, 766 - UKT 2.5% 07/22/65 | 2.5 180 93 20, 137 | 2065/7/22
SVILN 3.875% 08/04/37 | 3. 875 100 97 18,233 | 2037/8/4 UKT 3.25% 01/22/44 | 3.25 240 179 38,697 | 2044/1/22
SWEDA 3.125% 07/05/28 | 3. 125 100 100 18,828 | 2028/7/5 UKT 3.25% 01/31/33 | 3.25 290 266 57, 556 | 2033/1/31
T(ATST) 1.6% 05/19/28 | 1.6 100 97 18, 155 | 2028/5/19 UKT 3.5% 01/22/45 | 3.5 270 207 44, 665 | 2045/1/22




HABSREA T VIRAIY—T 7 F —F3—

El il *x ] Ll ES
o - W m w ] o w_m m |
& i} (%) | A AEH TR ;gg}@(%%g? fREA A # i) (o) | BEEHR Py ﬁg%%—%ﬁ HREA A
UKT 3.5% 07/22/68 | 3.5 190 127 27,609 | 2068/7/22 BACR 5.851% 03/21/35 | 5. 851 100 99 21,493 | 2035/3/21
UKT 3.75% 01/29/38 | 3.75 300 263 56,848 | 2038/1/29 BATSLY 5.75% 07/05/40 | 5.75 100 93 20,240 | 2040/7/5
UKT 3.75% 07/22/52 | 3.75 170 127 27,445 | 2052/7/22 BPLN 4.25% PERP | 4.25 100 99 21,401 —
UKT 3.75% 10/22/53 | 3.75 150 110 23,929 |2053/10/22 BRK 2. 625% 06/19/59 | 2. 625 100 19 10, 782 | 2059/6/19
UKT 4% 01/22/60 | 4.0 160 122 26,329 | 2060/1/22 CDTFIN 2. 125% 09/22/28 | 2. 125 100 93 20, 194 | 2028/9/22
UKT 4% 10/22/31 | 4.0 130 126 27,364 |2031/10/22 CDTFIN 5. 625% 01/11/36 | 5. 625 100 96 20,827 | 2036/1/11
UKT 4% 10/22/63 | 4.0 190 143 30, 880 |2063/10/22 CMCSA 5.5% 11/23/29 | 5.5 100 101 21,833 |2020/11/23
UKT 4. 125% 03/07/31 | 4.125 200 197 42,526 | 2031/3/7 CMCSA 6% 05/21/27 6.0 100 101 21, 855 | 2027/5/21
UKT 4.125% 03/07/33 | 4. 125 70 67 14,641 | 2033/3/7 CPGLN 4. 375% 09/08/32 | 4. 375 100 96 20,788 | 2032/9/8
UKT 4. 125% 07/22/29 | 4.125 350 347 74,929 | 2029/7/22 EDF 5.5% 01/25/35 5.5 100 96 20, 782 | 2035/1/25
UKT 4.25% 03/07/36 | 4.25 280 264 57,125 | 2036/3/7 EJRAIL 4.75% 12/08/31 | 4.75 100 98 21,276 | 2031/12/8
UKT 4.25% 06/07/32 | 4.25 340 335 72,328 | 2032/6/7 ENELTN 1% 10/20/27 | 1.0 100 o4 20,386 |2027/10/20
UKT 4.25% 07/31/34 | 4.25 300 288 62,291 | 2034/7/31 ENGIFP 5.625% 04/03/53 | 5. 625 100 86 18,741 | 2053/4/3
UKT 4. 25% 09/07/39 | 4.25 230 208 45,022 | 2039/9/7 EQWR 4.25% 04/10/41 | 4.25 100 83 18, 035 | 2041/4/10
UKT 4.25% 12/07/27 | 4.25 270 269 58, 194 | 2027/12/7 GOOGL 5. 875% 02/13/58 | 5. 875 100 94 20,337 | 2058/2/13
UKT 4.25% 12/07/40  4.25 200 178 38,549 | 2040/12/7 G5 3.625% 10/29/29 | 3. 625 100 96 20,843 |2029/10/29
UKT 4.25% 12/07/46 | 4.25 140 118 25,457 | 2046/12/7 GSK 5.25% 04/10/42 | 5.25 100 92 19,943 | 2042/4/10
UKT 4.25% 12/07/49 | 4.25 190 157 33,930 | 2049/12/7 HSBC 3% 05/29/30 | 3.0 100 93 20, 250 | 200/5/29
UKT 4.25% 12/07/55 | 4.25 130 104 22,598 | 2055/12/1 HSBC 5.29% 09/16/32 | 5. 29 100 99 21,427 | 2032/9/16
UKT 4.375% 01/31/40 [ 4.375 360 328 70,904 | 2040/1/31 HSBC 8. 201% 11/16/34 | 8. 201 100 107 23,256 |2034/11/16
UKT 45755 03/07/28 | 4.375 120 4201 90,631 | 2028/3/7 WTHRON 4.625% 10/31/16 | 4. 625 100 78 16, 841 [2046/10/31
UKT 4.375% 03/07/30 | 4.375 310 309 66,821 | 2030/3/7 LLOYDS 6. 625% 06/02/33 | 6. 625 100 102 22,035 | 2033/6/2
UKT 4.375% 07/31/54 | 4.375 310 255 55,146 | 2054/7/31 VONLN 6.34% 12/19/63 | 6. 34 100 92 19,863 |2063/12/19
UKT 4.5% 03/07/35 | 4.5 250 243 52,525 | 2035/3/1 VS 5.213% 10/24/35 | 5. 213 100 96 20,836 |2035/10/24
URT 4. 00‘/’ 06607/28 4.5 160 160 34,616 | 2028/6/7 NGGLN 2% 04/17/40 | 2.0 100 61 13,181 | 2040/4/17
Eﬁ j z:‘: ?Z/((i;; i‘; ji f;g ?Zi ;j 3;‘ 22004324// 192// 77 NGGLN 2.75% 02/06/35 | 2.75 100 79 17,185 | 2035/2/6
L 62'5‘1% P 0 sor o177 | 20301751 NGGLN 5.272% 01/18/43 | 5. 272 100 88 19, 056 | 2043/1/18
, ' NIG 3. 619% 03/29/29 | 3. 619 100 97 21,016 | 2029/3/29

UKT 4. 625% 03/07/37 | 4. 625 130 125 27,039 | 2037/3/7 > .

0 5.75% 12/05/31 | 5.75 100 101 21,896 | 2031/12/5
UKT 4.75% 10/22/35 | 4.75 170 167 36, 187 |2035/10/22 o ‘ o
UKT 4.75% 10/22/43 | 4.75 190 174 37,672 |2043/10/22 RTOLN 5% 06/27/52 ] - 5.0 100 o1 20,972 2032/6/21

SANTAN 4.75% 08/30/28 | 4.75 100 99 21,476 | 2028/8/30
UKT 4.75% 12/07/30 | 4.75 220 223 48,250 | 2030/12/7 e | S e
T 0758 1200798 | 47 290 . 60, 193 | 2038/12/7 SO 46250 10/09/2 | 4,625 100 08 21,316 | 2029/10/9
KT 59758 o131/ | 5. 975 0o o 20,867 | 20567131 STARY 4,985 01/18/3 | 4. 375 100 86 18,759 | 2038/1/18
UKD 6. 0% 12/07/55 | 6.0 250 s 62,955 | 2028/ 12,7 VIER 53754 1202/% | 5. 375 100 101 21,893 | 2030/12/2
HRES (R AR h il _ __{ 301042
EIB 0.75% 07/22/21 | 0.75 100 95 20,651 | 2027/7/22 RAA) A 42777 [F24277
EIB 3.875% 04/12/28 | 3.875 100 98 21,353 | 2028/4/12 AR
EIB 4.875% 12/16/30 | 4. 875 100 101 21,893 |2030/12/16 SWISS 0% 06/22/29 | — 500 497 101,019 | 2029/6/22
EIB 5.625% 06/07/32 | 5. 625 100 105 22,719 | 2032/6/7 SWISS 0% 06/26/34 | — 210 204 41, 488 | 2034/6/26
1ADB 2. 195% 12/15/98 | 2. 125 100 94 20, 345 [2028/12/15 SWISS 0% 07/24/39 | — 50 16 9,463 | 2039/7/24
LADB 5% 07/20/30 | 5.0 100 101 o1, 059 | 2030/7/20 SHISS 0.25% 06/23/35 | 0.25 120 118 24,028 | 2035/6/23
KEW 3.75% 07/30/27 | 3.75 100 99 21,403 | 2027/7/30 SHISS 0.5% 05/24/55 | 0.5 20 19 3,938 | 2055/5/24
KFW 4.875% 02/03/31 | 4. 875 100 101 21,907 | 2031/2/3 SWISS 0.5% 05/28/40 | 0.5 10 9 2,015 | 2040/5/28
RENTEN 2. 125% 12/15/28 | 2. 125 100 91 20,341 |2028/12/15 SWISS 0.5% 05/30/58 | 0.5 40 39 7,949 | 2058/5/30
SXCF 5.875% 01/29/55 | 5. 875 100 95 20,571 | 2055/1/29 SWISS 0.5% 06/27/32 | 0.5 220 223 45,269 | 2032/6/21
" SWISS 0.5% 06/28/45 | 0.5 90 88 17,880 | 2045/6/28
(BTRAENES) SWISS 0.875% 05/22/47 | 0. 875 50 52 10, 648 | 2047/5/22
ALVGR 4.5% 03/13/43 | 4.5 100 85 18,371 | 2043/3/13 SWISS 1.25% 06/27/37 | 1.25 70 75 15,414 | 2037/6/27
ANNGR 5.5% 01/18/36 | 5.5 100 94 20,454 | 2036/1/18 SWISS 1.25% 06/28/43 | 1.25 50 55 11,250 | 2043/6/28
ARNDTN 3% 10/16/29 3.0 100 90 19, 628 |2029/10/16 SWISS 1.5% 04/30/42 1.5 70 79 16, 173 | 2042/4/30
AVLN 4% 06/03/55 | 4.0 100 84 18, 125 ] 2055/6/3 SWISS 1.5% 10/26/38 | 1.5 130 145 29, 594 |2038/10/26
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SWISS 2% 06/25/64 | 2.0 30 45 9,138 | 2064/6/25 (Fz2) Fzza0t [FFzaans
SWISS 2.25% 06/22/31 | 2. 25 180 198 40, 304 | 2031/6/22 EfEEES
SHISS 2.5% 03/08/36 | 2.5 90 108 21,976 | 2036/3/8 CZ6B 0.05% 11/29/20 | 0.05| 1,600 | 1,384 10,619 |2029/11/29
SWISS 3.25% 06/27/27 | 3. 25 400 414 84,233 | 2027/6/27 CZ6B 0.95% 05/15/30 | 0.95| 1,120 986 7,570 | 2030/5/15
SWISS 3.5% 04/08/33 | 3.5 100 121 24,760 | 2033/4/8 CZGB 1.2% 03/13/31 | 12| 1,550 | 1,343 10,302 | 2031/3/13
SWISS 4% 01/06/49 | 4.0 20 34 6,974 | 2049/1/6 CZGB 1.5% 04/24/40 | 1.5 300 196 1,507 | 2040/4/24
SWISS 4% 04/08/28 | 4.0 30 32 6,550 | 2028/4/8 CZ6B 1.75% 06/23/32 | 1.75 650 557 4,275 | 2032/6/23
/I it 530, 073 CZ6B 1.95% 07/30/37 | 1.95| 1,400 | 1,056 8,103 | 2037/7/30
(R T—F) ?M;i‘; ?M;i‘; CZGB 2% 10/13/33 [ 2.0 600 501 3,849 2033/10/13
_ ' ' CZGB 2.5% 08/25/28 | 2.5| 1,500 | 1,451 11,138 | 2028/8/25
il ) CI6B 2.75% 07/23/29 | 2.75| 1,400 | 1,341 10,293 | 2029/7/23
SGB 0. 125% 05/12/31 | 0. 125 270 240 4,154 | 2031/5/12 > ) , o
SoB 0.75% 0512798 | 0,75 o0 . o 585 | 2028/5/12 CZGB 3.5% 05/30/35 | 3.5 1,450 | 1,324 10,164 | 2035/5/30
S ) B CZGB 3.6% 06/03/36 | 3.6 600 545 4,183 | 2036/6/3
SGB 0.75% 11/12/29 | 0.75| 2,030 | 1,918 33, 152 [2029/11/12 .
SOB 1.75% 11/11/33 | 1.75 450 422 7,309 [2033/11/11 G208 4% ,04/04/44 1.0 500 135 3,338 | 2044/4/4
SGB 2.25% 05/11/35 | 2.25 950 913 15,785 | 2035/5/11 CLGB 4. 2 12/04/36 | - 4.2 630 601 4,613 | 2036/12/4
SGB 3.5% 03/30/39 | 8.5| 1,450 | 1,539 26,607 | 2039/3/30 G768 4. 25% 10/24/341 4. 25 600 o82 4, 465 |2034/10/24
I CZGB A5 1/11/32 | 4.5] 1,050 | 1,047 8,038 |2032/11/11
EOBREENES) CZ6B 4.85% 11/26/57 | 4.85 250 229 1,757 2057/11/26
LANSBK 0.5% 09/20/28 | 0.5| 2,000 1,901 32,857 | 2028/9/20 CZGB 4.9% 04/14/34 | 49|  2,300| 2,338 17,939 | 2034/4/14
LANSBK 1% 09/15/27 | 1.0| 2,500 | 2,451 42,361 | 2027/9/15 CZGB 5% 09/30/30 | 5.0|  1,000| 1,030 7,903 | 2030/9/30
LANSBK 3% 09/19/29 | 3.0|  2,000| 2013 34,799 | 2029/9/19 CZB 5.5% 12/12/28 | 5.5 700 724 5, 556 |2028/12/12
LFBANK 3.5% 09/10/31 | 3.5|  2,000| 2,046 35,357 | 2031/9/10 CZGB 6.2% 06/16/31 | 6.2|  1,000| 1,084 8,320 | 2031/6/16
NDAFH 1% 06/16/27 | 1.0|  2,000| 1,969 34,031 | 2027/6/16 I 143, 941
SHBASS 2% 09/01/28 | 2.0| 1,000 985 17,033 | 2028/9/1 (NoF ) Ay — [Fra )=
SWEDA 3% 03/28/29 | 3.0|  2,000| 2015 34,833 | 2029/3/28 EERRAN e A
SWEDA 3% 12/27/29 | 3.0| 1,000| 1,006 17, 384 |2029/12/27 EMRAE %
0 e 345, 555 HGB 2% 05/23/29 | 2.0| 20,000| 17,880 9,151 | 2029/5/23
e Eyp e HGB 2.25% 04/20/33 | 2.25| 10,000 | 7,908 4,047 | 2033/4/20
su—%| Ja-%x HGB 2.25% 06/22/34 | 2.25|  9,000| 6,845 3,503 | 2034/6/22
EfREE S HGB 3% 04/25/41 3.0 3,000 2, 101 1,075 | 2041/4/25
NGB 1.25% 09/17/31 | 1.25 400 341 5,835 | 2031/9/17 HGB 3% 08/21/30 3.0 17,000| 15,139 7,748 | 2030/8/21
NGB 1.375% 08/19/30 | 1. 375 870 767 13,134 | 2030/8/19 HGB 3% 10/27/27 3.0 6, 000 5, 764 2,950 [2027/10/27
NGB 1.75% 09/06/29 | 1.75 750 687 11,759 | 2029/9/6 HGB 3% 10/27/38 | 3.0|  z000| 1,466 750 |2038/10/27
NGB 2% 04/26/28 2.0 940 895 15,330 | 2028/4/26 HGB 3.25% 10/22/31 | 3.25| 30,000| 26,285 13,453 [2031/10/22
NGB 2.125% 05/18/32 | 2. 125 450 397 6,798 | 2032/5/18 HGB 4% 04/28/51 o] 6000 4349 2,295 | 2051/4/28
NGB 3% 08/15/33 3.0 460 422 7,224 | 2033/8/15 HGB 4.5% 03/23/28 | 4.5| 21,000| 20,524 10, 504 | 2028/3/23
NGB 3.5% 10/06/42 | 3.5 160 143 2,457 | 2042/10/6 HGB 4.75% 11/24/32 | 4.75| 12,000 | 11,214 5,739 |2032/11/24
NGB 3. 625% 01/13/34 | 3. 625 520 195 8,478 | 2034/4/13 HGB 6.75% 10/22/28 | 6.75| 11,000 | 11,226 5, 745 |2028/10/22
NGB 3. 625% 05/31/39 | 3. 625 200 184 3,163 | 2039/5/31 HB 7% 10/24/35 | 7.0| 14.000| 14,015 7,633 |2035/10/24
NGB 3.75% 06/12/35 | 3.75 580 554 9,193 | 2035/6/12 " e 72,530
NGB 4. 125% 06/03/36 | 4. 125 300 293 5,028 | 2036/6/3 Fmeyyc) PR PR ——
I 88, 703 [y
(Frz—%) %—'sz:;{ %5—;2:;{ POLGB 1. 25% 10/25/30 | 1.25 420 359 15,808 |2030/10/25
EEEES POLGB 1.75% 04/25/32 | 1.75 410 338 14,914 | 2032/4/25
0GB 0% 11/15/31 _ 570 195 2031/11/15 POLGB 2.5% 07/25/27 | 2.5 430 422 18,599 | 2027/7/25
DGB 0.25% 11/15/52 | 0.25 20 204 2052/11/15 POLGB 2. 75% 04/25/28 | 2.75 650 630 27, 758 | 2028/4/25
DGB 0.5% 11/15/27 | 0.5| 2,760 2,687 67,222 |2027/11/15 POLGB 2.75% 10/25/29 | 2.75 550 516 22,721 (2029/10/25
DGB 0.5% 11/15/20 | 0.5| 2,450 2,292 57, 324 |2029/11/15 POLGB 3.75% 06/25/21 | 3.75 440 139 19,336 | 2027/5/25
DGB 2.25% 11/15/33 | 2.25 870 841 21,054 |2033/11/15 POLGB 4.5% 01/25/31 | 4.5 500 489 21,561 | 2031/1/25
DGB 2.25% 11/15/35 | 2.25 170 161 4,031 [2035/11/15 POLGB 4.5% 07/26/30 | 4.5 550 541 23,848 | 2030/7/25
DGB 4.5% 11/15/39 | 4.5 900 1,045 26, 139 [2039/11/15 POLGB 4.75% 07/25/29 | 4.75 570 571 25, 148 | 2029/7/25
s e 195, 502 POLGB 5% 01/25/30 | 5.0 470 473 20,839 | 2030/1/25
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POLGB 5% 10/25/34 | 5.0 410 397 17,479 [2034/10/25 a1C 3.25% 07/21/28 | 3.25 200 193 22,062 | 2028/7/21
POLGB 5% 10/25/35 | 5.0 700 673 29, 632 |2035/10/25 QTC 4.5% 03/09/33 | 4.5 100 96 10,968 | 2033/3/9
POLGB 5.75% 04/25/29 | 5.75 200 206 9,080 | 2029/4/25 QTC 4.5% 08/22/35 | 4.5 200 185 21,123 | 2035/8/22
POLGB 6% 10/25/33 | 6.0 510 529 23,322 |2033/10/25 a1C 4.75% 02/02/34 | 4.75 200 192 22,022 | 2034/2/2
POLGB 7.5% 07/25/28 | 7.5 200 212 9,365 | 2028/7/25 TCV 1.25% 11/19/27 | 1.25 100 94 10,811 |2027/11/19
I i 299, 416 TCV 1.5% 09/10/31 | 1.5 300 249 28,454 | 2031/9/10
- FA-Ab3 VT [FA-20507 TCV 1.5% 11/20/30 | 1.5 200 171 19, 560 2030/11/20
F—2+5U7) o o o
] TCV 2% 11/20/37 2.0 100 68 7,772 |2037/11/20
E‘EEE% TCV 2.25% 09/15/33 | 2.25 200 162 18,514 | 2033/9/15
ACGB l'f 1/21/31) 1.0 160 376 42,995 12031/11/21 TCV 2.5% 10/22/29 | 2.5 200 184 21,045 [2029/10/22
A§GB 1% 12/21/30 1.0 470 398 45,460 2030/12/21 TCV 5.5% 09/15/39 | 5.5 200 192 21,936 | 2039/9/15
ACGB 1‘25?“ 05f21"32 125 190 400 45,661 | 2032/5/21 WATC 1.5% 10/22/30 | 1.5 100 86 9,835 [2030/10/22
A‘?GB 1. 5 06/21@ 1.5 370 316 36,088 ?031/6/21 WATC 4.25% 07/20/33 | 4.25 200 188 21,560 | 2033/7/20
ACGB 1. 35% 06/21",51 175 70 3 4,010 | 2051/6/21 WATC 4.5% 07/2 4.5 200 193 22,102 | 2032/7/21
AC_GB L. 75k “/21"’,32 1.75 300 24? 28,409 2:0?2/11/21 WATC 4.75% 10/24/35 | 4.75 200 190 21, 745 |2035/10/24
o ssmarm| ws| o] | esis|ssena IG5 I021/5T |50 00|90 1021
ACGB 2'75% 05//21"41 2 .75 190 142 16, 248 2041/%/21 PR (R ¢ 2RI
I % ! : ’ ; AFDB 3.3% 07/27/27 | 3.3 100 97 11,179 | 2027/7/27
bt IS I I et | I I Y B B R el
;\CGB zA "5;4, 11/21"28 2‘75 360 343 39! 187 |2028/11/21 BNG 1L 6b 1127730 | 1.6 100 5 % 733 12030/11/27
ACGB 24 ;5% 11/21”"29 2' 75 380 356 40, 651 |2029/11/21 EDC 4. 5% 00/06/25 |~ 4.5 100 % 11,291 2028/9/6
;\ch SW' /03/21)47 3 0 110 77 8! 892 | 2047/3/21 EIB 4.55% 06/02/53 | 455 100 % 10,876 | 2053/6/2
e ' ’ EUROF 3.35% 05/21/29 | 3.35 100 94 10, 823 | 2029/5/21
ACGB 3% 11/21/33 | 3.0 70 61 7,057 |2033/11/21 ) ;
acon 5,258 002 | 3,25 12 s 15156 | 2029/4/21 IBRD 4.4% 01/13/28 | 4.4 100 99 11,316 | 2028/1/13
- ' ’ IFC 1.25% 02/06/31 | 1.25 100 83 9,560 | 2031/2/6
ACGB 3.25% 06/21/39 | 3.25 70 57 6,581 | 2039/6/21 o ) ~
KBN 5.25% 04/18/34 | 5.25 100 98 11,204 | 2034/4/18
ACGB 3.5% 12/21/34 | 3.5 310 279 31, 867 [2034/12/21 . o
) NEDWBK 3.3% 05/02/29 | 3.3 100 94 10,841 | 2029/5/2
ACGB 3.75% 04/21/37 | 3.75 90 80 9,180 | 2037/4/21 . A
, NIB 4.1% 06/08/28 | 4.1 100 97 11,181 | 2028/6/8
ACGB 3.75% 05/21/34 | 3.75 50 46 5,276 | 2034/5/21 i i
) NIB 4.7% 02/06/31 | 4.7 200 196 22,451 | 2031/2/6
ACGB 4.25% 03/21/36 | 4.25 220 207 23,698 | 2036/3/21
) RENTEN 4.7% 07/29/31 | 4.7 200 196 22,404 | 2031/7/29
ACGB 4.25% 06/21/34 | 4.25 100 95 10,923 | 2034/6/21 P
ACGB 4.25% 10/21/36 | 4.25 180 169 19,301 [2036/10/21 Bt B
ACGB 4. 25% 12/21/35 | 4.25 200 189 21,586 [2035/12/21 ABIBB 4. 1% 09/06/27 4.1 100 98 11,254 | 2027/9/6
ACGB 4.5% 04/21/33 | 4.5 90 88 10, 076 | 2033/4/21 ANZ 5.906% 08/12/32 | 5. 906 100 100 11, 456 | 2032/8/12
ACGB 4.75% 04/21/27 | 4.75 100 100 11,422 | 2027/4/21 ANZ 6. 124% 07/25/39 | 6. 124 200 198 22, 647 | 2039/7/25
ACGB 4.75% 06/21/54 | 4.75 130 118 13,517 | 2054/6/21 ANZ 6.405% 09/20/34 | 6. 405 100 101 11,608 | 2034/9/20
ACGB 4. 75% 10/21/37 4. 75 160 156 17,813 |2037/10/21 CBAAU 5% 01/13/28 5.0 200 199 292,754 | 2028/1/13
5 REEES CPPIBC 4.45% 09/01/27 | 4. 45 100 99 11,369 | 2027/9/1
NSWIC 1.25% 11/20/30 | 1.25 200 169 19, 371 [2030/11/20 LBBY 5.25% 08/02/29 | 5. 25 200 198 29,622 | 2029/8/2
NSWIC 1.5% 02/20/32 | 1.5 100 81 9,351 | 2032/2/20 LLOYDS 5. 189% 05/28/31 | 5. 189 100 98 11,188 | 2031/5/28
NSWTC 2% 03/08/33 | 2.0 100 81 9,299 | 2033/3/8 MQGAU 6. 082% 06/07/32 | 6. 082 100 100 11,465 | 2032/6/7
NSWIC 2.26% 05/07/41 | 2. 25 100 63 7,282 | 2041/5/1 QUNAU 2.95% 11/27/29 | 2.95 100 90 10,361 |2029/11/27
NSWIC 3% 04/20/29 | 3.0 200 189 21, 644 | 2029/4/20 TLSAU 5.65% 03/06/34 | 5. 65 200 199 22,795 | 2034/3/6
NSWIC 3% 11/15/28 | 3.0 100 95 10,902 | 2028/11/15 ISTP 6. 934% 06 6.934 100 104 11,910 | 2038/6/23
NSWIC 4.25% 02/20/36 | 4. 25 100 90 10, 309 | 2036/2/20 i L 417,606
NSWIC 4.75% 02/20/35 | 4.75 200 190 21, 752 | 2035/2/20 R PSSR PR
" S 09 /00 (Za—Y—=32F) h ol 4
NSWIC 4.75% 02/20/37 | 4.75 100 92 10,597 | 2037/2/20 o o
NSWIC 5.25% 02/24/38 | 5. 25 100 95 10,947 | 2038/2/24 EMfREESF
NZLGFA 4. 4% 09/08/27 | 4.4 200 198 22,660 | 2027/9/8 NZGB 0.25% 05/15/28 | 0. 25 160 149 14, 026 | 2028/5/15
qTC 1.5% 03/02/32 | 1.5 100 81 9,349 | 2032/3/2 NZGB 1.5% 05/15/31 | 1.5 170 149 14,009 | 2031/5/15
QTC 1.75% 07/20/34 | 1.75 100 75 8,642 | 2034/7/20 NZGB 1.75% 05/15/41 | 1.75 60 39 3,693 | 2041/5/15
QTC 2.25% 10/28/50 | 2.25 100 50 5,801 [2050/10/28 NZGB 2% 05/15/32 | 2.0 120 105 9,868 | 2032/5/15
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NZGB 2.75% 04/15/37 | 2.75 120 99 9,322 | 2037/4/15 NGS 4.498% 04/15/30 | 4. 498 500 522 21,043 | 2030/4/15
NZGB 2.75% 05/15/51 | 2.75 30 19 1,836 | 2051/5/15 NGS 4. 504% 04/30/29 | 4. 504 700 726 29, 238 | 2029/4/30
NZGB 3% 04/20/29 | 3.0 220 214 20, 168 | 2029/4/20 NGS 4.642% 11/07/33 | 4. 642 400 429 17,277 | 2033/11/7
NZGB 3.5% 04/14/33 | 3.5 110 103 9,745 | 2033/4/14 MGS 4.696% 10/15/42 | 4. 696 590 644 25,941 |2042/10/15
NZGB 4.25% 05/15/34 | 4.25 140 137 12,890 | 2034/5/15 MGS 4.736% 03/15/46 | 4.736 90 98 3,979 | 2046/3/15
NZGB 4.25% 05/15/36 | 4.25 90 86 8, 143 | 2036/5/15 NGS 4.762% 04/07/37 | 4. 762 690 752 30,286 | 2037/4/7
NZGB 4.5% 04/15/27 | 4.5 240 243 22,819 | 2027/4/15 MGS 4.893% 06/08/38 | 4. 893 220 242 9,777 | 2038/6/8
NZGB 4.5% 05/15/30 | 4.5 160 162 15, 282 | 2030/5/15 MGS 4.921% 07/06/48 | 4. 921 420 474 19, 113 | 2048/7/6
NZGB 4.5% 05/15/35 | 4.5 120 118 11, 160 | 2035/5/15 /N 393, 890
NZGB 5% 05/15/54 | 5.0 60 57 5,408 | 2054/5/15 (24) Ty 47—y [Faq 3=
/h i 158, 374 EfETS
(U HR=I) A THAIGB 1% 06/17/27 | 1.0 4,700 4, 694 23, 142 | 2027/6/17
EREE S THALGB 1.34% 03/17/31 | 1.34 2,000 1,976 9,743 | 2031/3/17
SIGB 1.625% 07/01/31 | 1. 625 140 138 17,370 | 2031/7/1 THATGB 1. 585% 12/17/35 | 1. 585 3, 800 3,616 17,827 [2035/12/17
SIGB 1.875% 03/01/50 | 1. 875 40 38 4,775 | 2050/3/1 THATGB 1.6% 06/17/35 | 1.6 2,000 1,919 9,463 | 2035/6/17
SIGB 1.875% 10/01/51 | 1. 875 50 47 5,931 | 2051/10/1 THATGB 1.6% 12/17/29 | 1.6 4,000 4,021 19, 824 [2029/12/17
SIGB 2. 25% 08/01/36 | 2.25 100 101 12,673 | 2036/8/1 THALGB 1.66% 03/17/30 | 1.66 3,000 3,019 14, 885 | 2030/3/17
SIGB 2. 375% 07/01/39 | 2. 375 60 61 7,695 | 2039/7/1 THAIGB 2% 06/17/42 | 2.0 2, 000 1,791 8,834 | 2042/6/17
SIGB 2.5% 04/01/30 | 2.5 70 72 9,030 | 2030/4/1 THAIGB 2% 12/17/31 | 2.0 7,000 7,108 35,042 |2031/12/17
SIGB 2.625% 05/01/28 | 2. 625 70 71 8,944 | 2028/5/1 THATGB 2.4% 03/17/29 | 2.4 3, 000 3, 090 15,234 | 2029/3/17
SIGB 2. 625% 08/01/32 | 2. 625 60 62 7,830 | 2032/8/1 THATGB 2.5% 06/17/71 | 2.5 1,500 1,282 6,323 | 2071/6/17
SIGB 2.75% 03/01/35 | 2.75 60 63 7,916 | 2035/3/1 THALGB 2. 65% 06/17/28 | 2.65 4,000 4,117 20, 301 | 2028/6/17
SIGB 2. 75% 03/01/46 | 2.75 90 99 12,413 | 2046/3/1 THALGB 2.75% 06/17/52 | 2.75 1,200 1,119 5,518 | 2052/6/17
SIGB 2.75% 04/01/42 | 2.75 60 65 8,134 | 2042/4/1 THATGB 2.8% 06/17/34 | 2.8 2, 000 2,111 10,411 | 2034/6/17
SIGB 2. 875% 07/01/29 | 2. 875 120 124 15,586 | 2029/7/1 THATGB 2. 875% 06/17/46 | 2. 875 3, 600 3, 495 17,231 | 2046/6/17
SIGB 2. 875% 08/01/28 | 2. 875 110 113 14,163 | 2028/8/1 THATGB 2. 875% 12/17/28 | 2. 875 500 520 2,567 |2028/12/17
SIGB 2. 875% 09/01/27 | 2. 875 60 61 7,639 | 2027/9/1 THALGB 2.98% 06/17/45 | 2.98 1, 600 1,587 7,825 | 2045/6/17
SIGB 2. 875% 09/01/30 | 2. 875 90 94 11,805 | 2030/9/1 THATGB 3.3% 06/17/38 | 3.3 3, 000 3, 247 16,008 | 2038/6/17
SIGB 3% 04/01/29 | 3.0 40 41 5,201 | 2029/4/1 THAIGB 3.35% 06/17/33 | 3.35 3, 300 3,615 17,825 | 2033/6/17
SIGB 3% 08/01/72 | 3.0 60 71 8,981 | 2072/8/1 THALGB 3.39% 06/17/37 | 3.39 3, 400 3, 750 18,490 | 2037/6/17
SIGB 3.25% 06/01/54 | 3.25 30 36 4,572 | 2054/6/1 THALGB 3.45% 06/17/43 | 3.45 1,200 1,282 6,320 | 2043/6/17
SIGB 3. 375% 05/01/34 | 3.375 70 76 9,622 | 2034/5/1 THATGB 3.6% 06/17/67 | 3.6 3,100 3, 406 16,794 | 2067/6/17
SIGB 3. 375% 09/01/33 | 3.375 80 87 10,955 | 2033/9/1 THATGB 3.8% 06/14/41 | 3.8 2,000 2, 289 11,287 | 2041/6/14
2D it 191, 245 THAIGB 4% 06/17/55 | 4.0 1,000 1,161 5,727 | 2055/6/17
(T L—27) %35;/7}’ ﬁj«yjiﬂ' THATGB 4% 06/17/72 | 4.0 1,800 2,168 10, 692 | 2072/6/17
] v ¥y b /N it 327, 325
EREE O s (v 4T [V 37
NGS 2.632% 04/15/31 | 2. 632 820 792 31,928 | 2031/4/15 Y ERST) VET VET
MGS 3.502% 05/31/27 | 3. 502 450 452 18,214 | 2027/5/31 EETESH
MGS 3.582% 07/15/32 | 3. 582 200 201 8,112 | 2032/7/15 INDOGB 6. 25% 06/15/36 | 6. 25 [2, 000, 000 [1, 949, 400 18, 129 | 2036/6/15
MGS 3.733% 06/15/28 | 3.733 580 586 23,631 | 2028/6/15 INDOGB. 6. 375% 04/15/32 | 6. 375 |1, 000, 000 | 989, 609 9,203 | 2032/4/15
MGS 3.757% 05/22/40 | 3. 757 440 435 17,534 | 2040/5/22 INDOGB 6. 375% 08/15/28 | 6. 375 |1, 000, 000 1, 008, 590 9,379 | 2028/8/15
MGS 3.828% 07/05/34 | 3.828 700 712 28,700 | 2034/7/5 INDOGB 6. 5% 02/15/31 | 6.5 [3, 000, 000 [2, 985, 382 27,764 | 2031/2/15
MGS 3.844% 04/15/33 | 3. 844 230 235 9, 468 | 2033/4/15 INDOGB 6. 625% 02/15/34 | 6. 625 |5, 500, 000 [5, 449, 904 50, 684 | 2034/2/15
MGS 3.899% 11/16/27 | 3.899 410 415 16, 727 [2027/11/16 INDOGB 6. 75% 07/15/35 | 6. 75 [2, 000, 000 [2, 010, 000 18,693 | 2035/7/15
MGS 3.917% 07/15/55 | 3.917 240 231 9,340 | 2055/7/15 INDOGB 6. 875% 04/15/29 | 6. 875 [2, 000, 000 [2, 032, 949 18,906 | 2029/4/15
NGS 4. 054% 04/18/39 | 4. 054 200 204 8,216 | 2039/4/18 INDOGB. 6. 875% 08/15/51 | 6. 875 |1, 000, 000 1, 007, 841 9,372 | 2051/8/15
MGS 4. 065% 06/15/50 | 4. 065 190 190 7,656 | 2050/6/15 INDOGB 7% 02/15/33 | 7.0 [2, 000, 000 [2, 038, 956 18,962 | 2033/2/15
MGS 4.18% 05/16/44 | 4.18 410 423 17,035 | 2044/5/16 INDOGB 7% 09/15/30 | 7.0 |1, 500, 000 [, 531, 244 14, 240 | 2030/9/15
MGS 4. 232% 06/30/31 | 4. 232 230 239 9,650 | 2031/6/30 INDOGB 7. 125% 06/15/42 | 7. 125 [2, 000, 000 [2, 074, 946 19, 296 | 2042/6/15
NGS 4. 254% 05/31/35 | 4. 254 190 199 8,024 | 2035/5/31 INDOGB 7. 125% 06/15/43 | 7.125 | 500,000 | 520, 114 4,837 | 2043/6/15
MGS 4. 457% 03/31/53 | 4. 457 540 571 22,993 | 2053/3/31 INDOGB 7. 125% 08/15/40 | 7. 125 |1, 000, 000 |1, 031, 790 9,595 | 2040/8/15
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INDOGB 7. 125% 08/15/45 | 7. 125 |1, 500, 000 |1, 573, 470 14,633 | 2045/8/15 CB 1.42% 08/15/28 | 1.42| 10,400 | 10,428 243,372 2028/8/15
INDOGB 7. 375% 06/15/48 | 7. 375 [2, 500, 000 [2, 646, 500 24,612 | 2048/5/15 CB 1.43% 01/25/30 | 1.43|  5,500| 5,509 | 128,574 | 2030/1/25
INDOGB 7.5% 04/15/40 | 7.5 |1, 000, 000 |1, 058, 139 9,840 | 2040/4/15 CGB 1.46% 05/25/28 | 1.46|  3,000| 3,014 70,340 | 2028/5/25
INDOGB 7.5% 05/15/38 | 7.5 [2, 000, 000 [2, 118, 620 19,703 | 2038/5/15 CGB 1.54% 01/25/31 | 1.54 300 300 7,017 | 2031/1/25
INDOG 8. 25% 05/15/29 | 8. 25 [2, 500, 000 2, 634, 651 24,502 | 2029/5/15 CB 1.55% 07/25/30 | 1.55|  5,500| 5,526| 128,959 | 2030/7/25
INDOGB 8. 375% 04/15/39 | 8. 375 |1, 100, 000 |1, 247, 895 11,605 | 2039/4/15 B L61% 02/15/35 | 1.61| 5,000| 4,955| 115,637 | 2035/2/15
/N 3t 333, 963 CGB 1.63% 10/25/30 | 1.63|  3,500| 3,525 82,269 |2030/10/25
(FE) THEY - [THEY 4 CGB 1.65% 05/15/35 | 1.65 3, 000 2,980 69, 558 | 2035/5/15
EfEES CGB 1.67% 05/25/35 | 1.67| 2,000| 1,989 46,437 | 2035/5/25
KTB 1.125% 09/10/39 | 1.125| 100, 000 72,936 7,877 | 2039/9/10 CGB 1.74% 10/15/29 | 1.74 2,000 2,026 47,290 [2029/10/15
KTB 1.375% 12/10/29 | 1.375| 400,000 | 369, 887 39,949 (2029/12/10 CGB 1.78% 09/15/32 | 1.78 6,000 6,070 141, 660 | 2032/9/15
KTB 1.5% 03/10/50 | 1.5 | 300,000 | 195,497 21, 114 | 2050/3/10 b L7 111535 | L7s|  so700| 3706 86, 496 |2035/11/15
KTB 1.5% 09/10/36 | 1.5| 200,000 160,882 17, 375 | 2036/9/10 6B 1.79% 03/25/32 | 1.79| 5.000| 5 071 118, 355 | 2032/3/25
KTB 1.5% 09/10/40 | 1.5 | 200,000 | 150,459 16,250 | 2040/9/10 oB 1.8% 08/25/35 | 1.83| 3.500| 3510 82, 138 | 2035/8/25
KTB 1.5% 12/10/30 | 1.5| 200,000 181,675 19, 621 [2030/12/10 oo 185% 05/15/27 | L85| 2.400| 2,417 56, 421 | 2027/5/15
KTB 1.875% 06/10/29 | 1.875 | 100,000 | 95, 059 10, 266 | 2029/6/10 o 1e7 oo/15/31 | Ler| eo000| 6115|142 718 | 2031/0/15
KTB 1.875% 09/10/41 | 1.875 | 200,000 | 156, 460 16, 898 | 2041/9/10 B Lo o01/15/55 | Loz| zoo0| 1 ass 43,283 | 2055/1/15
KTB 2% 03/10/46 | 2.0 100,000 | 75,786 8, 185 | 2046/3/10 CGB 2.04% 11/25/34 | 2.04| 6,000 6,158 | 143,719 |2034/11/25
KTB 2% 03/10/49 | 2.0| 200,000 147,369 15,916 | 2049/3/10 oG8 2.05% 04/15/29 | 2.05| 1Ls00| 153 35,814 | 2020/4/15
KTB 2% 06/10/31 ] 2.0 200,000 184,076 19,880 | 2031/6/10 0GB 2.11% 08/25/34 | 2.11|  4,300| 4,439 | 103,607 | 2034/8/25
KTB 2. 125% 03/10/47 | 2. 125 | 200,000 | 153, 751 16, 605 | 2047/3/10 B 2125 06/25/31 | 2.12| 2000|2063 48, 164 | 2031/6/25
KTB 2.25% 06/10/28 | 2.25| 700,000 | 683,531 73,824 | 2028/6/10 B 227 052534 | 2.27|  ass0| 4731 110, 409 | 2034/5/25
KTB 2.25% 09/10/37 | 2.25| 100,000 | 85,862 9,273 | 2037/9/10 b 2286 032531 | 208 2000 2078 48,500 | 2031/3/25
KTB 2.375% 12/10/27 | 2.375 | 300,000 | 295, 752 31,942 [2027/12/10 B 235 022551 | 2.35| 6000 6304|147 120 | 2034/2/25
KIB 2.5% 03/10/52 | 2.5 300,000 | 240,023 25,923 | 2062/3/10 CB 2.37% 01/15/20 | 2.37|  5,000| 5150 | 120,190 | 2020/1/15
KTB 2.5% 09/10/30 ‘ 2.5| 200,000 | 190,604 20, 586 ?030/9/10 cn 2 anor5os | 24| L200| 1230 28,721 | 2028/7/15
K'TB 2.625% 03/10/’30 2.625| 400,000 | 385,609 41,647 | 2030/3/10 b 2405 1001527 | 2a|  seoo|  sar| 204125 |2027/10/15
KTB 2.625% 03/10/48 | 2.625 | 200,000 | 167,315 18,070 | 2048/3/10 cop 2458 092528 | 2.48| 2500|2574 60,079 | 2028/9/25
KTB 2. 625% 03/10/55 | 2.625 | 200,000 | 162, 199 17, 518 | 2055/3/10 ? o
CGB 2.5% 07/25/27 | 2.5|  6,500| 6,597 | 153,964 | 2027/7/25
KTB 2.625% 06/10/35 | 2.625 | 300,000 | 272,643 29,446 | 2035/6/10 or e :
) CGB 2.52% 08/25/33 | 2.52|  3,000| 3,187 74,383 | 2033/8/25
KTB 2. 625% 09/10/55 | 2.625 | 200,000 | 162, 279 17, 526 | 2055/9/10 e
CGB 2.51% 12/25/30 | 2.51| 1,800 | 1,889 44,095 |2030/12/25
KTB 2.75% 09/10/54 | 2.75| 300,000 | 250,488 27,053 | 2054/9/10 o N ) o N
KTB 2.75% 12/10/44 | 2.75| 200,000 | 172,958 18, 680 [2044/12/10 CCB 2.55% 10/15/28 | 2.6 2,001 2,064 48,1691 2028/10/15
: ; CGB 2.6% 09/15/30 | 2.6| 5,500| 5777| 134,831 2030/9/15
KTB 2.875% 09/10/44 | 2.875 | 200,000 | 176, 358 19,047 | 2044/9/10 con 2.6 oioms | 2es|  asoo| so0r o1 157 | 2008/4/15
KTB 3% 12/10/34 | 3.0| 100,000 94,278 10, 182 |2034/12/10 e i ' ' ' :
KTB 3.25% 03/10/28 | 3.25| 700,000 | 698,061 75,393 | 2028/3/10 (OB 2,626 06/25/30 | 2.62 4,400 4,619 107,801 | 2030/6/25
KTB 3.25% 03/10/29 | 3.25| 100,000 | 99,232 10,717 | 2029/3/10 €GB 2,626 09/25/20 ) 2,62\ 1,200] 1,252 29,223 2029/9/25
KTB 3.25% 03/10/53 | 3.25| 500,000 | 461,596 49,854 | 2053/3/10 CGB 2.64% 01/15/28 | 2.64] 1,000 | 1,025 23,9271 2028/1/15
KTB 3.25% 06/10/27 | 3.25| 200,000 | 200,257 21,628 | 2027/6/10 0GB 2.65% 03/25/74 | 2.65| 1,000 1,075 25, 08T | 2074/5/25
KTB 3.25% 06/10/33 | 3.25| 200,000 | 193,539 20,903 | 2033/6/10 CGB 2.67% 05/25/33 | 2.67(  1,000f 1,071 25,003 | 2033/5/25
KT 3.25% 09/10/42 | 3.25| 100.000| o3, 821 10133 | 2042/9/10 CB 2.67% 11/25/33 | 2.67| 7,000| 7,522| 175,543 |2033/11/25
KTB 3.25% 12/10/35 | 5.25| 300,000 | 286565 30,950 |2035/12/10 CGB 2.68% 05/21/30 | 2.68|  3,000| 3,149 73,490 | 2030/5/21
KTB 3.375% 06/10/32 | 3.375 | 200,000 | 196,553 21,228 | 2032/6/10 CGB 2.69% 08/15/32 | 2.69| 1,000 1,065 24,853 | 2032/8/15
KTB 3.5% 06/10/34 | 3.5| 100,000 | 97,998 10, 584 | 2034/6/10 €GB 2.75% 02/17/32| 2.75|  3,000| 3,207 74,860 | 2032/2/17
KTB 3.5% 09/10/28 | 3.5| 100,000 100,070 10, 808 | 2028/9/10 CGB 2.75% 06/15/29 | 2.75| 1,500 | 1,568 36,593 | 2029/6/15
KTB 3.625% 09/10/53 | 3.625 | 600,000 | 591, 282 63,860 | 2053/9/10 CGB 2.76% 05/15/32 | 2.76| 3,300 | 3,539 82,599 | 2032/5/15
KTB 3.75% 12/10/33 | 3.75| 300,000 | 299,405 32,337 [2033/12/10 C6B 2.79% 12/15/29 | 2.79| 2,000 | 2,106 49,152 12029/12/15
T e 929,065 CGB 2.8% 03/24/29 | 2.8|  5,000| 5221 121,854 | 2029/3/24
P P CGB 2.8% 11/15/32 | 2.8|  2,500| 2,694 62, 876 |2032/11/15
(REFT>37) {771/\@77: jt77//\5%; CGB 2.85% 06/04/27 | 2.85| 7,700| 7,857 | 183,358 | 2027/6/4
EfFEE CGB 2.88% 02/25/33 | 2.88 1,700 1,848 43,135 | 2033/2/25
CGB 1.36% 12/15/27 | 1.36 2,500 2,504 58, 454 |2027/12/15 CGB 2.91% 10/14/28 | 2.91 4, 400 4,585 107,016 [2028/10/14




HABHBREAVTYIRAIF—T7 U F —FE3H—
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& i} (%) | A Astkasg | PERATEH fREA A # i) (o) | BEEHR Aistkass | PR HREA A
(T-H) - (TH)

CGB 3% 10/15/53 3.0 1,000 1,159 27,050 [2053/10/15 SDBC 1.8% 09/02/27 | 1.8 2, 000 2, 009 46,884 | 2027/9/2

CGB 3.01% 05/13/28 | 3.01 3, 600 3, 740 87,283 | 2028/5/13 SDBC 1.87% 09/05/35 | 1.87 1, 600 1,602 37,407 | 2035/9/5

CGB 3.02% 05/27/31 | 3.02 3, 000 3,242 75, 677 | 2031/5/27 SDBC 2.26% 07/19/34 | 2.26 4,000 4,143 96,703 | 2034/7/19

CGB 3.12% 10/25/52 | 3.12 2, 000 2,340 54,617 [2052/10/25 SDBC 2.3% 02/22/29 | 2.3 4,000 4,087 95, 388 | 2029/2/22

COB 3.13% 11/21/29 | 3.13 1,700 1,813 42,327 [2029/11/21 SDBC 2.63% 01/08/34 | 2.63 3, 000 3,185 74,345 | 2034/1/8

CGB 3.19% 04/15/53 | 3.19 1, 200 1,422 33,206 | 2053/4/15 SDBC 2.69% 06/16/27 | 2.69 3,000 3,043 71,012 | 2027/6/16

CGB 3.27% 03/25/73 | 3.27 1, 000 1, 247 29,120 | 2073/3/25 SDBC 2.73% 01/11/28 | 2.73 3,000 3, 064 71,518 | 2028/1/11

CGB 3.27% 11/19/30 | 3.27 2,000 2,178 50, 848 [2030/11/19 SDBC 2.82% 05/22/33 | 2.82 5,000 5,362 125, 139 | 2033/5/22

CGB 3.32% 04/15/52 | 3.32 800 964 22,515 | 2052/4/15 SDBC 2.96% 07/18/32 | 2. 96 7,000 7,519 175,471 | 2032/7/18

CGB 3.39% 03/16/50 | 3.39 2,700 3,258 76, 045 | 2050/3/16 SDBC 2.98% 04/22/32 | 2.98 2,000 2,147 50, 105 | 2032/4/22

CGB 3.4% 07/15/72 | 3.4 1, 400 1,791 41,802 | 2072/7/15 SDBC 2.99% 03/01/29 | 2.99 2,000 2,081 48,574 | 2029/3/1

CGB 3.53% 10/18/51 | 3.53| 2,000 | 2,488 58,079 |2051/10/18 SDBC 3% 01/17/32 | 3.0| 8,000  8576| 200,148 |2032/1/17

6B 3.72% 04/12/51 | 3.72 400 510 11,917 | 2051/4/12 SDBC 3.03% 07/24/43 | 3.03 1,000 1,125 26,276 | 2043/7/24

C6B 3.73% 05/25/70 | 3.73 1,050 1,423 33,224 | 2070/5/25 SDBC 3.09% 06/18/30 | 3.09 2, 000 2,119 49,458 | 2030/6/18

CGB 3.76% 03/22/7L | 3.76| 1,000 1,373 32,055 | 2071/3/22 SDBC 3.4% 01/08/28 | 3.4| 5,000 5,160 | 120,437 | 2028/1/8

CGB 3.81% 09/14/50 | 3. 81 2,000 2,575 60, 104 | 2050/9/14 SDBC 3.41% 06/07/31 | 3. 41 4,000 4,346 101,426 | 2031/6/7

COB 3.82% 11/19/68 | 3.82| 1,000 1,380 32,214 [2068/11/19 SDBC 3.49% 11/08/41 | 3.49 f 2,000 | 2,378 55,512 | 2041/11/8

CGB 3.86% 07/22/49 | 3.86|  3,700| 4,761 | 111,111 2049/7/22 SDBC 3.54 11/04/46 ) 3.51  1,000) 1,199\ 27,991 | 2046/11/4

COB 4% 06/24/69 40 1, 500 2142 49,986 | 2069/6/24 SDBC 3.66% 03/01/31 | 3.66 2, 000 2,189 51,090 | 2031/3/1

CGB 4.08% 10/22/48 | 4.08|  3,200| 4,231 98, 748 | 2048/10/22 SDBC 3.8% 01/25/36 | 3.8| 2,000| 2,347 54, 786 | 2036/1/25

RS (R < 2B o _ _ 9, 605, 149

ADBCI 1.59% 05/13/30 | 1.59|  9,000| 8,998 | 209,997 | 2030/5/13 CESEID) IRl Lok

ADBCH 1..69% 08/07/30 | 1. 69 7,000 7,025 163,941 | 2030/8/7 TS

ADBCH 1.82% 08/07/35 | 1.82 1,000 998 23,292 | 2035/8/7 1LGOV 1% 03/31/30 | 1.0 980 959 13,468 | 2030/3/31

ADBCH 2.3% 07/04/34 | 2.3 2, 000 2,076 48,459 | 2034/7/4 TLOV 1.3% 04/30/32 | 1.3 440 382 20, 365 | 2032/4/30

ADBCH 2. 5% 08/24/27 | 2.5 5, 000 5,070 118, 334 | 2027/8/24 TGOV 1.5% 05/31/37 | 1.5 330 256 13,657 | 2037/5/31

ADBCH 2.57% 09/13/28 | 2. 57 5, 000 5,126 119, 623 | 2028/9/13 1L6OV 2.25% 09/28/28 | 2. 25 100 9% 5,151 | 2028/9/28

ADBCH 2.85% 10/20/33 | 2.85 2, 000 2,151 50,219 [2033/10/20 TLGOV 2.8% 11/29/52 | 2.8 260 191 10,193 |2052/11/29

ADBCH 2.9% 03/08/28 | 2.9 2,000 2,052 47,899 | 2028/3/8 TLGOV 3.75% 02/28/29 | 3.75 380 380 20, 267 | 2029/2/28

ADBCH 2.91% 02/21/29 | 2.91 2, 000 2,075 48,442 | 2029/2/21 1LGOV 3.75% 03/31/47 | 3.75 230 210 11, 238 | 2047/3/31

ADBCH 2.97% 10/14/32 | 2.97 2,000 2,152 50, 240 (2032/10/14 TLGOV 3.75% 09/30/27 | 3.75 300 300 16,002 | 2027/9/30

ADBCH 3. 1% 02/27/33 3.1 5,000 5,441 126, 973 | 2033/2/27 ILGOV 4% 03/30/35 4.0 370 371 19, 810 | 2035/3/30

ADBCH 3.19% 08/12/28 | 3.19 2,000 2,074 48,417 | 2028/8/12 TLGOV 4. 1% 07/31/28 4.1 100 100 5,375 | 2028/7/31

ADBCH 3. 3% 11/05/31 3.3 2,000 2,171 50, 682 | 2031/11/5 TLGOV 4. 6% 08/31/29 4.6 160 164 8,754 | 2029/8/31

ADBCH 3.52% 05/24/31 | 3. 52 1,000 1,091 25, 469 | 2031/5/24 1160V 5.5% 01/31/42 | 5.5 250 287 15, 327 | 2042/1/31

ADBCH 3.79% 10/26/30 | 3.79 2, 000 2,187 51,057 [2030/10/26 /N i 159, 613

ADBCH 3.92% 06/18/51 | 3. 92 1,000 1,298 30, 297 | 2051/6/18 & it 75, 312, 716

ADBCH 3.95% 02/26/36 | 3.95 1,000 1,189 27,754 | 2036/2/26 (FEL) HR A GrbB 1% 24 W15 00 RS 2 o 73 [B] 00 T TR 2 7 B S

EXINCH 2. 44% 04/12/34 | 2. 44 4,000 4,195 97,895 | 2034/4/12 DIEIT L O IR LT 5 0T,

EXIMCH 2. 5% 08/04/28 2.5 3,000 3,067 71,573 | 2028/8/4 (1E2) BBAER B AN — | O EBIROE DN H Y FH A,

EXINCH 2.87% 02/06/28 | 2.87 5, 000 5,122 119,534 | 2028/2/6

EXTMCH 2. 9% 08/19/32 | 2.9 3, 000 3,211 74,955 | 2032/8/19

EXTMCH 3.1% 02/13/33 | 3.1 2, 000 2,175 50, 770 | 2033/2/13

EXINCH 3.23% 03/23/30 | 3.23 6, 000 6, 369 148, 633 | 2030/3/23

EXINCH 3.86% 05/20/29 | 3.86 5, 000 5,347 124, 785 | 2029/5/20

SDBC 1.27% 01/06/30 | 1.27 7,000 6,924 161,600 | 2030/1/6

SDBC 1.57% 01/03/35 | 1.57 3, 000 2,942 68,659 | 2035/1/3

SDBC 1.65% 06/18/35 | 1.65 2, 000 1,972 46,040 | 2035/6/18

SDBC 1.79% 09/12/28 | 1.79 5, 000 5, 030 117,402 | 2028/9/12

SDBC 1.79% 10/22/30 | 1.79 3,100 3,125 72,925 [2030/10/22

SDBC 1.8% 04/02/35 | 1.8 4,000 3,993 93,200 | 2035/4/2
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