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UNITED STATES TREASURY NOTE/BOND 4.1250 2053/08/15 50 47 7,059
UNITED STATES TREASURY NOTE/BOND 3.0000 2024/06/30 374 366 54,212
UNITED STATES TREASURY NOTE/BOND 5.0000 2025/08/31 140 139 20,657
UNITED STATES TREASURY NOTE/BOND 2.8750 2032/05/15 581 519 76,778
UNITED STATES TREASURY NOTE/BOND 3.2500 2024/08/31 1,740 1,703 251,728
UNITED STATES TREASURY NOTE/BOND 3.2500 2042/05/15 53 44 6,515
UNITED STATES TREASURY NOTE/BOND 41250 2032/11/15 120 118 17,435
UNITED STATES TREASURY NOTE/BOND 2.2500 2024/03/31 1,470 1,445 213,566
UNITED STATES TREASURY NOTE/BOND 1.6250 2031/05/15 258 212 31,453
UNITED STATES TREASURY NOTE/BOND 4.1250 2027/10/31 240 235 34,844
UNITED STATES TREASURY BILL 0.0000 2024/01/04 230 226 33,442
UNITED STATES TREASURY NOTE/BOND 1.5000 2030/02/15 89 74 11,022
PARK AVENUE TRUST 2017-245P 3.7793 2037/06/05 100 82 12,259
CITIGROUP COMMERCIAL MORTGAGE TRUST 2.8687 2056/08/10 100 85 12,599
UBS COMMERCIAL MORTGAGE TRUST 3.3952 2052/09/15 65 50 7485
BANK 2019-BNK21 2.8510 2052/10/15 70 59 8,787
CGCMT 2018-C5 AS 44080 2051/06/10 30 27 4037
MORGAN STANLEY CAPITAL I 2017-HR2 3.8900 2050/12/15 40 35 5,268
BANK 2020-BNK25 3.4667 2063/01/15 10 7 1,042
BBCMS TRUST 3.0430 2053/02/15 15 11 1,680
(CCUBS COMMERCIAL MORTGAGE TRUST 2017-C1 4.1590 2050/11/15 17 14 2,141
MORGAN STANLEY CAPITAL I TRUST 2020-L4 2.6980 2030/02/15 69 57 8453
MSBAM 2015-C25 B 4.6680 2048/10/15 20 18 2,715
COMM 2014-CCRE19 MORTGAGE TRUST 4.0800 2047/08/10 39 38 5,638
MORGAN STANLEY CAPITAL I TRUST 2018-L1 4.8690 2051/10/15 10 8 1,281
BENCHMARK 2018-B5 MORTGAGE TRUST 45697 2051/07/15 20 17 2,535
S MORTGAGE SECURITIES TRUST 2015-GC34 44660 2048/10/10 40 36 5,405
WEFCM 2020-C56 B 3.8632 2053/06/15 10 7 1,168
(S MORTGAGE SECURITIES TRUST 2016-GS2 3.7590 2049/05/10 35 31 4599
(CSAIL 2015:C4 COMMERCIAL MORTGAGE TRUST 3.7077 2048/11/15 37 29 4,391
(CSAIL 2019-C16 COMMERCIAL MORTGAGE TRUST 3.3290 2052/06/15 96 83 12,286
COMM 2015-CCRE27 MORTGAGE TRUST 45970 2048/10/10 25 22 3,314
BANK 2020-BNK27 2.9060 2063/04/15 19 14 2,069
BANK 2019-BNK23 3.4550 2052/12/15 40 30 4543
BENCHMARK 2021-B23 MORTGAGE TRUST 2.2740 2054/02/15 65 47 7,031
(CSAIL 2019-C18 COMMERCIAL MORTGAGE TRUST 4.0859 2052/12/15 34 25 3,750
MORGAN STANLEY CAPITAL I TRUST 2017-H1 4.2810 2050/06/15 10 8 1,201
BANK 2021-BNK33 2.8930 2064/05/15 20 13 2,035
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WFCM 2017-C39 B 4.0250 2050/09/15 37 31 4,710
BANK 2019-BNK16 4.4380 2052/02/15 36 30 4,455
BBCMS 2019-C3 B 4.0960 2052/05/15 31 25 3811
MSBAM 2014-C14 C 52217 2047/02/15 10 9 1,440
WFCM 2019-C49 C 4.8660 2052/03/15 17 13 2,052
WFCM 2019-C50 B 4.1920 2052/05/15 41 35 5170
COMM 2015-CCRE24 MORTGAGE TRUST 44912 2048/08/10 25 22 3,381
WFCM 2018-C45 C 4.7270 2051/06/15 10 8 1,191
UBS COMMERCIAL MORTGAGE TRUST 2017-C7 4.7441 2050/12/15 30 24 3,615
WEFCM 2015-LC20 B 3.7190 2050/04/15 50 46 6,867
(CSAIL 2019C15 COMMERCIAL MORTGAGE TRUST 44757 2052/03/15 20 16 2,507
CD 2017-CD3 MORTGAGE TRUST 3.6310 2050/02/10 63 56 8,371
DBJPM 17-C6 MORTGAGE TRUST 3.7920 2050/06/10 21 17 2,585
(CSAIL 2019-C18 COMMERCIAL MORTGAGE TRUST 3.5939 2052/12/15 20 15 2,336
UMBS 30YR (REG A) 3.5000 2023/10/13 366 323 47819
UMBS 30YR (REG A) 3.0000 2023/10/13 91 77 11,487
UMBS 30YR (REG A) 6.0000 2023/10/13 464 463 68,408
COMCAST CORP 2.9370 2056/11/01 20 12 1,778
JPMBB 2014-C18 A5 4.0793 2047/02/15 28 27 4,089
AMERICAN TOWER CORP 5.5500 2033/07/15 15 14 2,151
COMM 2015-CCRE25 MORTGAGE TRUST 4.6670 2048/08/10 18 16 2,392
T-MOBILE USA INC 5.0500 2033/07/15 26 24 3,638
EDISON INTERNATIONAL 5.2500 2028/11/15 17 16 2422
SMB PRIVATE EDUCATION LOAN TRUST 2018B 6.1666 2037/01/15 39 38 5,704
SLMA 2004-A A3 6.0710 2033/06/15 14 14 2,072
MSBAM 2016-C28 A4 3.5440 2049/01/15 50 46 6,907
BXP TRUST 2017-GM 3.5389 2039/06/13 30 24 3,656
(S MORTGAGE SECURITIES TRUST 2016-GS4 3.6450 2049/11/10 40 35 5,317
(CSAIL 2016-C5 COMMERCIAL MORTGAGE TRUST 3.4887 2048/11/15 15 14 2,215
CGCMT 2016-C2 A4 2.8320 2049/08/10 40 36 5,398
EQUINIX INC 3.9000 2032/04/15 14 12 1,806
SLMA 2006-A A5 59610 2039/06/15 70 68 10,049
SLMA 2006-B A5 5.9410 2039/12/15 31 30 4,486
SLMA 2005-B A4 6.0010 2039/06/15 46 44 6,620
CARMAX AUTO OWNER TRUST 2022-2 2.8100 2025/05/15 3 3 492
GENERAL MOTORS CO 6.1250 2025/10/01 40 39 5,902
CITIBANK CREDIT CARD ISSUANCE TRUST 6.2180 2029/05/14 100 100 14,837
BANK OF AMERICA CORP 5.2020 2029/04/25 23 22 3,304
FORD CREDIT AUTO OWNER TRUST 2023-B 5.2300 2028/05/15 17 16 2,498
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HAROT 2023-3 A3 54100 2028/02/18 41 40 6,041
RYDER SYSTEM INC 5.2500 2028/06/01 11 10 1,590
THERMO FISHER SCIENTIFIC INC 5.0860 2033/08/10 6 5 875
HCA INC 5.2500 2025/04/15 72 71 10,501
JPMORGAN CHASE & CO 5.3500 2034/06/01 56 54 8,044
MORGAN STANLEY 54240 2034/07/21 35 33 4,997
BANK OF AMERICA CORP 1.1970 2026/10/24 33 29 4401
CITIGROUP INC 6.2700 2033/11/17 28 28 4,233
FLORIDA POWER & LIGHT CO 2.8750 2051/12/04 8 5 752
SPRINT LLC 7.6250 2025/02/15 27 27 4,057
NASDAQ INC 5.5500 2034/02/15 11 10 1,587
MORGAN STANLEY 54490 2029/07/20 85 83 12,366
MORGAN STANLEY BANK NA 54790 2025/07/16 250 249 36,799
ABBVIE INC 3.2000 2029/11/21 24 21 3,155
RYDER SYSTEM INC 5.6500 2028/03/01 8 7 1,174
AMERICAN TOWER CORP 5.6500 2033/03/15 15 14 2172
EVERSOURCE ENERGY 54500 2028/03/01 18 17 2,641
S&P GLOBAL INC 2.9000 2032/03/01 37 31 4,593
T-MOBILE USA INC 5.7500 2034/01/15 15 14 2,209
MOODY'S CORP 3.7500 2052/02/25 6 4 653
MORGAN STANLEY 5.2500 2034/04/21 11 10 1,549
AMERICAN TOWER CORP 5.8000 2028/11/15 20 20 2,960
ORACLE CORPORATION 2.8750 2031/03/25 42 35 5178
GLOBAL PAYMENTS INC 1.2000 2026/03/01 35 31 4,607
BANK OF AMERICA CORP 5.0800 2027/01/20 34 33 4919
MORGAN STANLEY 5.0500 2027/01/28 59 58 8,577
GOLDMAN SACHS GROUP INC/THE 26150 2032/04/22 20 15 2,360
CROWN CASTLE INC 5.0000 2028/01/11 30 29 4,308
PFIZER INVESTMENT ENTERPRISES PTE LTD 5.3000 2053/05/19 15 14 2,163
VERIZON COMMUNICATIONS INC 2.9870 2056/10/30 23 13 1,978
BROADCOM INC 4.3000 2032/11/15 28 24 3671
GILEAD SCIENCES INC 2.8000 2050/10/01 10 6 925
GENERAL MOTORS FINANCIAL CO INC 6.0500 2025/10/10 36 35 5293
AMGEN INC 5.7500 2063/03/02 12 11 1,711
SPRINT LLC 7.6250 2026/03/01 19 19 2,898
WELLS FARGO & CO 5.5740 2029/07/25 28 27 4,073

/N il - - 9,622 9,032 1,334,425

(%) FAFFT-FNV | FHFFT- P

CANADIAN GOVERNMENT BOND 1.2500 2025/03/01 192 182 19,976
CANADIAN GOVERNMENT BOND 2.0000 2051/12/01 104 74 8,201
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CANADIAN GOVERNMENT BOND 0.5000 2023/11/01 60 59 6,541
CANADIAN GOVERNMENT BOND 2.7500 2027/09/01 100 94 10,389
CANADIAN GOVERNMENT BOND 1.2500 2030/06/01 69 58 6,407
/N il - - 525 470 51,516
(A=A K5U7) TA=ANTYTFV [FA=A R T FW
AUSTRALIA GOVERNMENT BOND 3.0000 2047/03/21 45 34 3,305
AUSTRALIA GOVERNMENT BOND 0.2500 2024/11/21 30 28 2,727
/N il - - 75 63 6,033
(VAHKR=ID) FYUHE=N RN [FV v R= B
SINGAPORE GOVERNMENT BOND 2.7500 2046/03/01 40 37 4,075
SINGAPORE GOVERNMENT BOND 2.1250 2026/06/01 90 86 9,395
- e _ Z 130 124 13471
(«AF¥UR) FHE- R F | FEE- KRV F
UNITED KINGDOM GILT 1.6250 2028/10/22 126 110 20,241
UNITED KINGDOM GILT 1.2500 2051/07/31 10 4 855
UNITED KINGDOM GILT 35000 2045/01/22 8 6 1216
UNITED KINGDOM GILT 0.1250 2026/01/30 12 10 1,980
UNITED KINGDOM GILT 47500 2030/12/07 18 18 3,383
UNITED KINGDOM GILT 0.2500 2025/01/31 80 75 13,746
UNITED KINGDOM GILT 1.6250 2054/10/22 23 11 2,161
UNITED KINGDOM GILT 45000 2042/12/07 194 188 34473
UNITED KINGDOM GILT 0.8750 2033/07/31 140 100 18431
UNITED KINGDOM GILT 3.2500 2044/01/22 226 181 33,276
/h il - - 837 709 129,767
(Fuvw—2) T7v=ypu-% |FFvv-7-s0-%
DENMARK GOVERNMENT BOND 45000 2039/11/15 270 318 6,747
/h il - - 270 318 6,747
JIvoxz-—) FIvyz—ya=% [T/ V7z=s0-%
NORWAY GOVERNMENT BOND 15000 2026/02/19 630 592 8,106
/N il - - 630 592 8,106
(RO T—FV) FAYz=Fvy0-+ |FAY2=F -y 0-+
SWEDEN GOVERNMENT BOND 0.7500 2028/05/12 570 514 6,818
SWEDEN GOVERNMENT BOND 15000 2023/11/13 580 577 7,663
/N il - - 1,150 1,092 14,482
(XF+v1) TAFT T RY [TAFVT-RY
MEXICAN BONOS 10.0000 2036/11/20 500 515 4,445
MEXICAN BONOS 7.5000 2027/06/03 2,100 1,942 16,755
MEXICAN BONOS 80000 2023/12/07 2,000 1,982 17,099
MEXICAN BONOS 85000 2038/11/18 400 362 3,130
MEXICAN BONOS 75000 2033/05/26 5,000 4,335 37,394
/N il - - 10,000 9,139 78,825
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CHINA GOVERNMENT BOND 2.7600 2032/05/15 300 301 6,104
CHINA GOVERNMENT BOND 2.7500 2029/06/15 900 906 18,358
CHINA GOVERNMENT BOND 38100 2050/09/14 200 229 4,651
CHINA GOVERNMENT BOND 1.9900 2025/04/09 1,400 1,393 28,208
CHINA GOVERNMENT BOND 2.6200 2029/09/25 400 399 8,099
CHINA GOVERNMENT BOND 2.6800 2030/05/21 1,100 1,102 22,328
CHINA GOVERNMENT BOND 35300 2051/10/18 300 327 6,629
CHINA GOVERNMENT BOND 2.3700 2027/01/20 300 299 6,062
CHINA GOVERNMENT BOND 30100 2028/05/13 500 511 10,362
CHINA GOVERNMENT BOND 29000 2026/05/05 300 304 6,169
CHINA GOVERNMENT BOND 26000 2032/09/01 100 99 2,008
CHINA GOVERNMENT BOND 2.7900 2029/12/15 900 908 18,393
CHINA GOVERNMENT BOND 3.3200 2052/04/15 200 212 4,306
CHINA GOVERNMENT BOND 24800 2027/04/15 400 400 8102
CHINA GOVERNMENT BOND 29100 2028/10/14 300 305 6,186
CHINA GOVERNMENT BOND 37200 2051/04/12 200 226 4,589
CHINA GOVERNMENT BOND 24700 2024/09/02 400 400 8119
CHINA GOVERNMENT BOND 2.2400 2025/05/25 500 499 10,114
/N S - - 8,700 8,329 178,794
(R—3VR) FH-9 v F-AuF [FE-7 7 F A0s
REPUBLIC OF POLAND GOVERNMENT BOND 0.7500 2025/04/25 20 18 638
REPUBLIC OF POLAND GOVERNMENT BOND 4.0000 2023/10/25 85 84 2,388
REPUBLIC OF POLAND GOVERNMENT BOND 25000 2027/07/25 250 228 7,765
REPUBLIC OF POLAND GOVERNMENT BOND 1.2500 2030/10/25 100 75 2,583
/h #F - - 455 407 13,875
(a-—g---74IS5UR) TF2—u TF2—u
IRELAND GOVERNMENT BOND 0.2000 2027/05/15 30 26 4,260
IRELAND GOVERNMENT BOND 2.0000 2045/02/18 7 5 852
IRELAND GOVERNMENT BOND 1.7000 2037/05/15 31 25 3972
IRELAND GOVERNMENT BOND 1.1000 2029/05/15 75 67 10,641
(a-—g---Fs50%)
NETHERLANDS GOVERNMENT BOND 2.7500 2047/01/15 46 43 6,827
NETHERLANDS GOVERNMENT BOND 0.5000 2026/07/15 91 84 13,366
NETHERLANDS GOVERNMENT BOND 2.0000 2024/07/15 55 54 8,568
NETHERLANDS GOVERNMENT BOND 4.0000 2037/01/15 69 75 11,893
NETHERLANDS GOVERNMENT BOND 0.0000 2030/07/15 59 48 7633
SARTORIUS FINANCE BV 45000 2032/09/14 100 99 15,678
(a—0O---RJLE¥E-)
KINGDOM OF BELGIUM GOVERNMENT BOND 1.0000 2026/06/22 85 80 12,636
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(a—ag---RJp¥-) % Fa—u Fa—u T
KINGDOM OF BELGIUM GOVERNMENT BOND 0.9000 2029/06/22 155 137 21,672
KINGDOM OF BELGIUM GOVERNMENT BOND 1.4500 2037/06/22 91 70 11,176
KINGDOM OF BELGIUM GOVERNMENT BOND 2.1500 2066/06/22 49 33 5,263
(A-—0---7352R)
FRENCH REPUBLIC GOVERNMENT BOND OAT 1.7500 2066/05/25 20 12 1911
FRENCH REPUBLIC GOVERNMENT BOND OAT 15000 2050/05/25 110 70 11,056
FRENCH REPUBLIC GOVERNMENT BOND OAT 45000 2041/04/25 102 114 18,016
FRENCH REPUBLIC GOVERNMENT BOND OAT 0.0000 2026/02/25 574 530 83,805
FRENCH REPUBLIC GOVERNMENT BOND QAT 3.2500 2045/05/25 140 131 20,822
FRENCH REPUBLIC GOVERNMENT BOND QAT 47500 2035/04/25 14 15 2495
FRENCH REPUBLIC GOVERNMENT BOND QAT 1.2500 2036/05/25 45 34 5,520
FRENCH REPUBLIC GOVERNMENT BOND QAT 0.0000 2025/03/25 70 66 10,493
FRENCH REPUBLIC GOVERNMENT BOND OAT 0.0000 2024/03/25 102 100 15,386
BNP PARIBAS SA 0.5000 2028/02/19 100 87 13,806
a—g--Ra1v)
BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0.2500 2028/08/15 140 124 19,641
BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 1.2500 2048/08/15 198 143 22,644
BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 25000 2046/08/15 137 128 20,339
BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 4.2500 2039/07/04 2 2 369
BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 1.7000 2032/08/15 250 230 36,473
BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0.0000 2050/08/15 40 19 3,024
BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 1.8000 2053/08/15 150 118 18,701
BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0.0000 2029/08/15 312 267 42173
(a—0g:--ARqY)
SPAIN GOVERNMENT BOND 2.9000 2046/10/31 2 1 254
SPAIN GOVERNMENT BOND 1.4000 2028/07/30 50 45 7,185
SPAIN GOVERNMENT BOND 25500 2032/10/31 200 182 28,846
SPAIN GOVERNMENT BOND 1.4000 2028/04/30 395 361 57,052
SPAIN GOVERNMENT BOND 1.8500 2035/07/30 40 32 5,111
SPAIN GOVERNMENT BOND 34500 2066/07/30 45 37 5,867
SPAIN GOVERNMENT BOND 4.2000 2037/01/31 95 97 15,365
SPAIN GOVERNMENT BOND 5.1500 2044/10/31 63 71 11,250
a—g---45vU7)
ITALY BUONI POLIENNALI DEL TESORO 3.8500 2049/09/01 26 22 3511
ITALY BUONI POLIENNALI DEL TESORO 1.2000 2025/08/15 60 57 9,011
ITALY BUONI POLIENNALI DEL TESORO 5.0000 2034/08/01 158 164 25925
ITALY BUONI POLIENNALI DEL TESORO 5.0000 2040/09/01 73 74 11,817
ITALY BUONI POLIENNALI DEL TESORO 1.2500 2026/12/01 289 266 42,126
ITALY BUONI POLIENNALI DEL TESORO 1.7000 2051,/09/01 22 11 1,878
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ITALY BUONI POLIENNALI DEL TESORO 1.7500 2024/07/01 97 95 15,060
ITALY BUONI POLIENNALI DEL TESORO 2.0500 2027/08/01 122 114 18,024
ITALY BUONI POLIENNALI DEL TESORO 0.6000 2031/08/01 128 97 15,333
ITALY BUONI POLIENNALI DEL TESORO 3.0000 2029/08/01 85 80 12,697
ITALY BUONI POLIENNALI DEL TESORO 2.7000 2047/03/01 95 67 10,678
ITALY BUONI POLIENNALI DEL TESORO 2.2500 2036,/09/01 135 104 16,433
ITALY BUONI POLIENNALI DEL TESORO 24500 2033/09/01 37 31 4,923
a-—-g---74v5VRK)
FINLAND GOVERNMENT BOND 0.5000 2028/09/15 48 42 6,664
FINLAND GOVERNMENT BOND 2.0000 2024/04/15 100 99 15,644
FINLAND GOVERNMENT BOND 2.6250 2042/07/04 20 17 2801
FINLAND GOVERNMENT BOND 0.1250 2052/04/15 10 4 658
(a—0g:--F—ZKU7P)
REPUBLIC OF AUSTRIA GOVERNMENT BOND 0.7500 2026/10/20 62 57 9,096
REPUBLIC OF AUSTRIA GOVERNMENT BOND 1.5000 2047/02/20 94 64 10,126
REPUBLIC OF AUSTRIA GOVERNMENT BOND 0.0000 2030/02/20 64 52 8243
(2—0O---ZDih)
AMERICAN TOWER CORP 1.9500 2026/05/22 416 390 61,623
MORGAN STANLEY 1.8750 2027/04/27 141 130 20,606
MOODY'S CORP 1.7500 2027/03/09 100 92 14,589
GLOBAL PAYMENTS INC 48750 2031/03/17 172 170 26,988
/N il - - 6,804 6,187 977,023
& it - - - - 2,813,068

(JE 1) FEBSTEHE WKW 2 DA E O & BEREMGOMEC L ) BERE LD TT,
(F£2) Ffm, 3 AR O BARIGI393% Co
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US 5YR NOTE (CBT) DEC 23 359 -
s | US 2YR NOTE (CBT) DEC 23 89 -
US 10YR NOTE FUTURE DEC 23 16 -
US LONG BOND FUTURE DEC 23 52 -
US 10YR ULTRA FUTURE DEC 23 - 50
US ULTRA BOND(CBT) FUTURE DEC 23 129 -
CAD 10YR BOND FUTURE DEC 23 12 -
AUST 10YR BOND FUTURE DEC 23 21 -
AUST 3YR BOND FUTURE DEC 23 10 -
EURO-SCHATZ FUTURE DEC 23 115 -
EURO-OAT FUTURE DEC 23 58 -
EURO-BOBL FUTURE DEC 23 - 54
EURO-BUND FUTURE DEC 23 - 40
EURO-BUXL 30Y BND DEC 23 - 39
FED FUND 30DAY SEP 23 - 174
3 MONTH SOFR FUT JUN 24 105 -
3MO EURO EURIBOR SEP 23 - 75
3MO EURO EURIBOR SEP 24 76 -
3MO EURO EURIBOR DEC 24 38 -
(1) PR HUE WA DI % HATE DX A BT A O WA X 0 BRI L 72 b O T,
(E2) FEMEO ARSI T,
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54 304E [EI 0.8000 2047/03/20 47,150 40,570
55 304F [EI 15 0.8000 2047/06/20 2,300 1,973
56 304F [/ 15 0.8000 2047/09/20 3,000 2,565
57 304E [EIfH 0.8000 2047/12/20 11,000 9.380
58 304F [E/fH 0.8000 2048/03/20 1,150 977
59 304F [E/ 15 0.7000 2048/06/20 5900 4,880
60 304¢ [l {& 0.9000 2048/09/20 3,400 2940
2 404E [EI 2.2000 2049/03/20 1,900 2,151
63 304¢ ¥l {& 0.4000 2049/06/20 6,650 4,998
65 304F [E i 0.4000 2049/12/20 14,500 10,823
/h il - - 372,600 344,040

& At - - 372,600 344,040

(FE) A A0 WA 46
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UNITED STATES TREASURY NOTE/BOND 36250 2028/05/31 130 125 18508
UNITED STATES TREASURY NOTE/BOND 2.5000 2024/05/31 505 494 73,091
UNITED STATES TREASURY BILL 0.0000 2023/10/05 330 329 48,636
UNITED STATES TREASURY NOTE/BOND 1.7500 2041/08/15 1 0 9%
UNITED STATES TREASURY NOTE/BOND 0.5000 2023/11/30 319 315 46,669
UNITED STATES TREASURY NOTE/BOND 0.5000 2027/08/31 990 844 124,806
UNITED STATES TREASURY NOTE/BOND 1.2500 2024/08/31 1.363 1,310 193,600
UNITED STATES TREASURY NOTE/BOND 0.3750 2023/10/31 95 94 13,955
UNITED STATES TREASURY NOTE/BOND 11250 2028/02/29 60 51 7,655
UNITED STATES TREASURY NOTE/BOND 28750 2032/05/15 184 164 24,315
UNITED STATES TREASURY NOTE/BOND 4.2500 2024/09/30 1,940 1917 283215
UNITED STATES TREASURY NOTE/BOND 32500 2042/05/15 206 171 25,323
UNITED STATES TREASURY NOTE/BOND 41250 2032/11/15 150 147 21,794
UNITED STATES TREASURY NOTE/BOND 4.0000 2052/11/15 100 93 13,802
UNITED STATES TREASURY NOTE/BOND 25000 2027/03/31 946 880 130,122
UNITED STATES TREASURY BILL 0.0000 2024/01/04 945 930 137405
BBCMS 2019-C3 A4 35830 2052/05/15 77 68 10,173
CITIGROUP COMMERCIAL MORTGAGE TRUST 28687 2056/08/10 100 85 12599
UBS COMMERCIAL MORTGAGE TRUST 3.3952 2052/09/15 65 50 7485
BANK 2019-BNK21 2.8510 2052/10/15 90 76 11,298
CGCMT 2018-C5 AS 4.4080 2051/06/10 40 36 5,382
MORGAN STANLEY CAPITAL I 2017-HR2 3.8900 2050/12/15 55 49 7.243
BANK 2020-BNK25 34667 2063/01/15 20 14 2,085
BBCMS TRUST 30430 2053/02/15 20 15 2,241
CCUBS COMMERCIAL MORTGAGE TRUST 2017C1 4.1590 2050/11/15 23 19 2,897
MORGAN STANLEY CAPITAL I TRUST 2020-L4 2.6980 2030/02/15 90 74 11,026
MSBAM 2015-C25 B 4.6680 2048/10/15 30 27 4,072
COMM 2014-CCRE19 MORTGAGE TRUST 4.0800 2047/08/10 53 50 7522
MORGAN STANLEY CAPITAL I TRUST 2018L1 4.8690 2051/10/15 12 10 1,601
BENCHMARK 2018-B5 MORTGAGE TRUST 45697 2051/07/15 28 24 3597
(S MORTGAGE SECURITIES TRUST 2015-GC34 4.4660 2048/10/10 56 51 7,668
WFCM 2020-C56 B 3.8632 2053/06/15 12 9 1,402
(S MORTGAGE SECURITIES TRUST 2016-GS2 3.7590 2049/05/10 50 44 6,570
CSAIL 201504 COMMERCIAL MORTGAGE TRUST 37077 2048/11/15 52 41 6.171
CSALL 201916 COMMERCIAL MORTGAGE TRUST 3.3290 2052/06/15 136 117 17,406
COMM 2015-CCRE27 MORTGAGE TRUST 4.5970 2048/10/10 36 32 4772
BANK 2020-BNK27 2.9060 2063/04/15 28 20 3,049
BANK 2019-BNK23 34550 2052/12/15 57 43 6474
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BENCHMARK 2021-B23 MORTGAGE TRUST 22740 2054/02/15 94 68 10,168
CSALL 201918 COMMERCIAL MORTGAGE TRUST 40859 2052/12/15 49 36 5404
MORGAN STANLEY CAPITAL I TRUST 2017:H1 4.2810 2050/06/15 11 8 1,322
BANK 2021-BNK33 2.8930 2064/05/15 30 20 3,052
WFEFCM 2017-C39 B 4.0250 2050/09/15 51 43 6,492
BANK 2019-BNK16 44380 2052/02/15 50 41 6,188
BBCMS 2019-C3 B 4.0960 2052/05/15 47 39 5,778
MSBAM 2014-C14 C 52217 2047/02/15 12 11 1,728
WFCM 2019-C49 C 4.8660 2052/03/15 14 11 1,690
WEFCM 2019-C50 B 4.1920 2052/05/15 47 40 5927
COMM 2015-CCRE24 MORTGAGE TRUST 44912 2048/08/10 44 40 5951
WFCM 2018-C45 C 47270 2051/06/15 10 8 1,191
CSALL 2019:C16 COMMERCIAL MORTGAGE TRUST 42371 2052/06/15 10 7 1,131
UBS COMMERCIAL MORTGAGE TRUST 2017-C7 47441 2050/12/15 40 32 4,820
WFCM 2015-LC20 B 37190 2050/04/15 70 65 9,614
CSALL 2019:C15 COMMERCIAL MORTGAGE TRUST 44757 2052/03/15 27 22 3384
CD 2017-CD3 MORTGAGE TRUST 3.6310 2050/02/10 95 85 12,624
DBJPM 17-C6 MORTGAGE TRUST 37920 2050/06/10 33 27 4,062
CSALL 2019:C18 COMMERCIAL MORTGAGE TRUST 35939 2052/12/15 31 24 3621
JPMCC 2017-JP5 A4 3.4569 2050/03/15 64 61 9,039
UMBS 30YR (REG A) 35000 2023/10/13 596 527 77874
UMBS 30YR (REG A) 3.0000 2023/10/13 139 118 17,502
UMBS 30YR (REG A) 6.0000 2023/10/13 630 628 92,881
COMCAST CORP 2.9370 2056/11/01 30 18 2,667
JPMBB 2014-C18 A5 40793 2047/02/15 42 41 6,134
AMERICAN TOWER CORP 5.5500 2033/07/15 22 21 3,155
COMM 2015-CCRE25 MORTGAGE TRUST 46670 2048/08/10 27 24 3589
T-MOBILE USA INC 5.0500 2033/07/15 35 33 4,898
EDISON INTERNATIONAL 5.2500 2028/11/15 25 24 3562
SLMA 2004-A A3 6.0710 2033/06/15 56 56 8288
MSBAM 2016-C28 A4 3.5440 2049/01/15 60 56 8,288
(S MORTGAGE SECURITIES TRUST 2016-G$4 3.6450 2049/11/10 60 53 7,976
CSALL 2016:C5 COMMERCIAL MORTGAGE TRUST 34887 2048/11/15 20 19 2,922
CGCMT 2016-C2 A4 2.8320 2049/08/10 50 45 6,748
SLMA 2007-A A4A 59110 2041/12/16 34 33 4973
EQUINIX INC 3.9000 2032/04/15 20 17 2581
SLMA 2006-A A5 5.9610 2039/06/15 70 68 10,049
SLMA 2005-B A4 6.0010 2039/06/15 61 58 8,657
SLMA 2006-BW A5 58710 2039/12/15 34 32 4825
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CARMAX AUTO OWNER TRUST 20222 28100 2025/05/15 4 4 684
GENERAL MOTORS CO 6.1250 2025/10/01 59 58 8,706
CITIBANK CREDIT CARD ISSUANCE TRUST 6.2180 2029/05/14 100 100 14,837
BANK OF AMERICA CORP 52020 2029/04/25 33 32 4741
FORD CREDIT AUTO OWNER TRUST 20238 5.2300 2028/05/15 25 24 3674
HAROT 2023-3 A3 54100 2028/02/18 57 56 8,399
RYDER SYSTEM INC 5.2500 2028/06/01 46 45 6,650
THERMO FISHER SCIENTIFIC INC 5.0860 2033/08/10 9 8 1313
HCA INC 5.2500 2025/04/15 110 108 16,043
JPMORGAN CHASE & CO 5.3500 2034/06/01 82 79 11,778
MORGAN STANLEY 54240 2034/07/21 56 54 7,996
BANK OF AMERICA CORP 1.1970 2026/10/24 47 42 6,269
CITIGROUP INC 6.2700 2033/11/17 42 42 6,350
FLORIDA POWER & LIGHT CO 28750 2051/12/04 14 8 1316
SPRINT LLC 7.6250 2025/02/15 40 40 6,010
NASDAQ INC 55500 2034/02/15 15 14 2,164
MORGAN STANLEY 5.4490 2029/07/20 109 107 15,857
MORGAN STANLEY BANK NA 54790 2025/07/16 250 249 36,799
ABBVIE INC 3.2000 2029/11/21 36 32 4732
RYDER SYSTEM INC 5.6500 2028/03/01 14 13 2,055
AMERICAN TOWER CORP 5.6500 2033/03/15 22 21 3186
EVERSOURCE ENERGY 54500 2028/03/01 28 27 4,108
T-MOBILE USA INC 5.7500 2034/01/15 25 24 3,682
MOODY'S CORP 3.7500 2052/02/25 8 5 871
MORGAN STANLEY 5.2500 2034/04/21 65 61 9,156
AMERICAN TOWER CORP 5.8000 2028/11/15 25 25 3,701
ORACLE CORPORATION 2.8750 2031/03/25 58 48 7,151
GLOBAL PAYMENTS INC 1.2000 2026/03/01 51 45 6714
BANK OF AMERICA CORP 5.0800 2027/01/20 48 47 6,945
MORGAN STANLEY 5.0500 2027/01/28 99 97 14,392
GOLDMAN SACHS GROUP INC/THE 26150 2032/04/22 30 23 3541
CROWN CASTLE INC 5.0000 2028/01/11 45 43 6,462
PFIZER INVESTMENT ENTERPRISES PTE LTD 5.3000 2053/05/19 22 21 3173
VERIZON COMMUNICATIONS INC 29870 2056/10/30 35 20 3,010
BROADCOM INC 4.3000 2032/11/15 42 37 5,507
GILEAD SCIENCES INC 2.8000 2050/10/01 15 9 1,388
GENERAL MOTORS FINANCIAL CO INC 6.0500 2025/10/10 55 54 8,087
AMGEN INC 5.7500 2063/03/02 20 19 2851
SPRINT LLC 7.6250 2026,/03/01 29 29 4,424
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WELLS FARGO & CO 55740 2029/07/25 42 41 6,110
/N & - - 14,153 13,249 1,957,369
(hr+%) THFT-FN | THFF-Fu
CANADIAN GOVERNMENT BOND 1.0000 2026/09/01 70 63 6,961
CANADIAN GOVERNMENT BOND 1.7500 2053/12/01 37 24 2,699
CANADIAN GOVERNMENT BOND 2.0000 2028/06/01 110 100 11,048
CANADIAN GOVERNMENT BOND 2.0000 2051/12/01 37 26 2917
CANADIAN GOVERNMENT BOND 2.7500 2048/12/01 80 68 7528
CANADIAN GOVERNMENT BOND 15000 2024,/09/01 220 212 23312
CANADIAN GOVERNMENT BOND 1.2500 2030/06/01 148 125 13,743
7 &t - - 702 622 68,211
(F—=ABF3U7) TA=AbFVTFW | TA=APFYTF
AUSTRALIA GOVERNMENT BOND 3.0000 2047/03/21 60 46 4,407
AUSTRALIA GOVERNMENT BOND 2.7500 2041/05/21 10 7 747
/N il - - 70 54 5,155
(T vAR=I) TV AR=V RN [TV v RN F N
SINGAPORE GOVERNMENT BOND 2.7500 2046/03/01 43 40 4,381
SINGAPORE GOVERNMENT BOND 28750 2029/07/01 50 48 5,284
SINGAPORE GOVERNMENT BOND 2.1250 2026/06/01 100 9 10,439
/N il - - 193 185 20,105
(1F¥UR) FHE- K F | FHEE-K
UNITED KINGDOM GILT 1.2500 2051/07/31 40 18 3420
UNITED KINGDOM GILT 4.2500 2036/03/07 14 13 2496
UNITED KINGDOM GILT 35000 2045/01/22 85 70 12,926
UNITED KINGDOM GILT 0.3750 2026/10/22 43 37 6,927
UNITED KINGDOM GILT 0.8750 2029/10/22 77 63 11,529
UNITED KINGDOM GILT 15000 2047/07/22 50 27 4,939
UNITED KINGDOM GILT 1.2500 2027/07/22 170 151 27,649
UNITED KINGDOM GILT 0.2500 2025/01/31 110 103 18,901
UNITED KINGDOM GILT 47500 2038/12/07 2 2 370
UNITED KINGDOM GILT 45000 2042/12/07 25 24 4,442
UNITED KINGDOM GILT 45000 2034/09/07 5 5 917
UNITED KINGDOM GILT 1.2500 2041/10/22 69 40 7371
UNITED KINGDOM GILT 1.0000 2032/01/31 236 180 33,096
UNITED KINGDOM GILT 3.2500 2044/01/22 385 309 56,687
/N 5t - - 1,311 1,047 191,675
(Fuw—2) TFYv=ypa-4 [FFvv=0rn—%
DENMARK GOVERNMENT BOND 0.5000 2027/11/15 400 362 7,669
DENMARK GOVERNMENT BOND 45000 2039/11/15 405 477 10,121
7 it - - 805 839 17,790
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NORWAY GOVERNMENT BOND 1.7500 2027/02/17 560 519 7,100
/N & - - 560 519 7,100
(RYT—=5V) FAYz=Fvyn-F [FAVz-Fv-y0-+
SWEDEN GOVERNMENT BOND 0.7500 2028/05/12 1,000 902 11,962
/h il - - 1,000 902 11,962
(AFv 1) TAFYI-RY [TAFTI-RY
MEXICAN BONOS 7.7500 2034/11/23 1,500 1,311 11,314
MEXICAN BONOS 10.0000 2036/11/20 200 206 1,778
MEXICAN BONOS 5.0000 2025/03/06 2,000 1,852 15,976
MEXICAN BONOS 7.5000 2027/06/03 1,000 925 7979
MEXICAN BONOS 85000 2029/05/31 850 807 6,966
MEXICAN BONOS 80000 2023/12/07 2,000 1,982 17,099
MEXICAN BONOS 7.5000 2033/05/26 7,000 6,070 52,352
/N il - - 14,550 13,156 113466
(FE) TA7v a7 AR [F47v a7 ARt
CHINA GOVERNMENT BOND 2.7500 2029/06/15 300 302 6,119
CHINA GOVERNMENT BOND 38100 2050/09/14 200 229 4,651
CHINA GOVERNMENT BOND 1.9900 2025/04/09 1,900 1,890 38,282
CHINA GOVERNMENT BOND 2.6800 2030/05/21 2,200 2,205 44,656
CHINA GOVERNMENT BOND 2.7500 2032/02/17 900 904 18,308
CHINA GOVERNMENT BOND 3.3900 2050/03/16 100 106 2,148
CHINA GOVERNMENT BOND 35300 2051/10/18 300 327 6,629
CHINA GOVERNMENT BOND 2.8900 2031/11/18 300 304 6,173
CHINA GOVERNMENT BOND 2.8000 2029/03/24 400 404 8,200
CHINA GOVERNMENT BOND 2.1800 2025/08/25 600 598 12,122
CHINA GOVERNMENT BOND 25000 2027/07/25 700 700 14,188
CHINA GOVERNMENT BOND 24800 2027/04/15 1,300 1,300 26,333
CHINA GOVERNMENT BOND 3.7200 2051/04/12 700 793 16,062
CHINA GOVERNMENT BOND 24700 2024,/09/02 700 701 14,209
CHINA GOVERNMENT BOND 2.8500 2027/06/04 400 405 8218
CHINA GOVERNMENT BOND 26900 2026/08/12 800 807 16,353
/h il - - 11,800 11,983 242,656
(R—=3VR) TH-F v F-AnF |[TR-5 Y F-AuF
REPUBLIC OF POLAND GOVERNMENT BOND 0.7500 2025/04/25 290 272 9,260
REPUBLIC OF POLAND GOVERNMENT BOND 4.0000 2023/10/25 90 89 3,058
REPUBLIC OF POLAND GOVERNMENT BOND 2.7500 2029/10/25 120 104 3557
REPUBLIC OF POLAND GOVERNMENT BOND 2.5000 2027/07/25 270 246 8,386
/N & - - 770 712 24,262
a-—g---74IL5VRK) Fa—n Ja2—n
IRELAND GOVERNMENT BOND 2.0000 2045/02/18 5 3 609

_33_




THEAEE 2023459 A19H

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

= | = N F fill %
Ei L] #OF % | HaEEHAH | B S M NREAE | REEL
a-—-g---74IL5UK) % Fz—u Fz—u T
IRELAND GOVERNMENT BOND 1.1000 2029/05/15 92 82 13,053
IRELAND GOVERNMENT BOND 15000 2050/05/15 14 9 1432
IRELAND GOVERNMENT BOND 0.4000 2035/05/15 50 36 5,704
a-—g---#3sv%)
NETHERLANDS GOVERNMENT BOND 0.7500 2028/07/15 110 99 15,645
NETHERLANDS GOVERNMENT BOND 0.5000 2040/01/15 45 29 4726
NETHERLANDS GOVERNMENT BOND 2.7500 2047/01/15 55 51 8,163
NETHERLANDS GOVERNMENT BOND 0.5000 2026/07/15 53 49 7785
NETHERLANDS GOVERNMENT BOND 2.0000 2024/07/15 48 47 TATT
NETHERLANDS GOVERNMENT BOND 40000 2037/01/15 43 46 7411
NETHERLANDS GOVERNMENT BOND 0.0000 2030/07/15 50 40 6,468
NETHERLANDS GOVERNMENT BOND 0.0000 2031/07/15 30 23 3,765
SARTORIUS FINANCE BV 45000 2032/09/14 100 99 15,678
(a-—g---N)b¥-)
KINGDOM OF BELGIUM GOVERNMENT BOND 1.6000 2047/06/22 29 19 3,063
KINGDOM OF BELGIUM GOVERNMENT BOND 0.0000 2031/10/22 130 100 15,849
KINGDOM OF BELGIUM GOVERNMENT BOND 0.9000 2029/06/22 60 53 8,389
KINGDOM OF BELGIUM GOVERNMENT BOND 1.4500 2037/06/22 130 100 15,879
KINGDOM OF BELGIUM GOVERNMENT BOND 0.8000 2027/06/22 73 66 10576
KINGDOM OF BELGIUM GOVERNMENT BOND 0.0000 2027/10/22 50 44 6,958
KINGDOM OF BELGIUM GOVERNMENT BOND 2.1500 2066/06/22 40 27 4,296
(—-0---75V2R)
FRENCH REPUBLIC GOVERNMENT BOND QAT 1.5000 2050/05/25 100 63 10,050
FRENCH REPUBLIC GOVERNMENT BOND OAT 45000 2041/04/25 229 256 40,448
FRENCH REPUBLIC GOVERNMENT BOND OAT 4.0000 2060/04/25 70 73 11,674
FRENCH REPUBLIC GOVERNMENT BOND OAT 0.0000 2025/02/25 250 237 37571
FRENCH REPUBLIC GOVERNMENT BOND OAT 3.2500 2045/05/25 10 9 1487
FRENCH REPUBLIC GOVERNMENT BOND OAT 0.7500 2028/11/25 1 0 140
FRENCH REPUBLIC GOVERNMENT BOND OAT 0.0000 2031/11/25 169 131 20,691
FRENCH REPUBLIC GOVERNMENT BOND OAT 0.7500 2052/05/25 90 44 6,982
FRENCH REPUBLIC GOVERNMENT BOND OAT 0.0000 2029/11/25 288 238 37,669
FRENCH REPUBLIC GOVERNMENT BOND OAT 0.0000 2027/02/25 120 107 17,023
FRENCH REPUBLIC GOVERNMENT BOND OAT 1.2500 2036/05/25 20 15 2453
FRENCH REPUBLIC GOVERNMENT BOND OAT 0.5000 2029/05/25 20 17 2737
FRENCH REPUBLIC GOVERNMENT BOND OAT 1.0000 2027/05/25 488 451 71,359
FRENCH REPUBLIC GOVERNMENT BOND OAT 0.7500 2028/02/25 60 54 8557
FRENCH REPUBLIC GOVERNMENT BOND OAT 0.0000 2024/03/25 48 48 7,586
BPCE SA 35000 2028/01/25 100 97 15414
BNP PARIBAS SA 0.5000 2028/02/19 100 87 13,806
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BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 1.2500 2048/08/15 57 41 6,494
BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0.5000 2027/08/15 30 27 4,339
BUNDESSCHATZANWEISUNGEN 0.4000 2024/09/13 260 252 39,804
BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0.0000 2036/05/15 10 7 1,109
BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 2.5000 2046/08/15 68 63 10,095
BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 4.2500 2039/07/04 32 37 5914
BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0.0000 2030/08/15 159 132 20,962
BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 1.8000 2053/08/15 290 228 36,156
BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0.0000 2029/08/15 221 189 29,873
BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0.0000 2031/08/15 292 237 37,547
BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0.0000 2052/08/15 199 89 14,147
COMMERZBANK AG 5.2500 2029/03/25 100 99 15,716
(a-—-g---AR1)
SPAIN GOVERNMENT BOND 2.9000 2046/10/31 80 64 10,196
SPAIN GOVERNMENT BOND 1.4000 2028/07/30 75 68 10,778
SPAIN GOVERNMENT BOND 2.5500 2032/10/31 490 447 70,673
SPAIN GOVERNMENT BOND 1.4000 2028/04/30 377 344 54,453
SPAIN GOVERNMENT BOND 1.8500 2035/07/30 30 24 3,833
SPAIN GOVERNMENT BOND 3.4500 2066/07/30 15 12 1,955
SPAIN GOVERNMENT BOND 4.2000 2037/01/31 73 74 11,807
SPAIN GOVERNMENT BOND 1.2000 2040/10/31 28 17 2,838
SPAIN GOVERNMENT BOND 0.2500 2024/07/30 189 183 28,956
SPAIN GOVERNMENT BOND 5.1500 2044/10/31 95 107 16,965
a-—g---45uU7)
ITALY BUONI POLIENNALI DEL TESORO 3.8500 2049/09/01 30 25 4,051
ITALY BUONI POLIENNALI DEL TESORO 4.7500 2044/09/01 43 42 6,717
ITALY BUONI POLIENNALI DEL TESORO 1.5000 2045/04/30 52 29 4,664
ITALY BUONI POLIENNALI DEL TESORO 4.0000 2037/02/01 79 74 11,704
ITALY BUONI POLIENNALI DEL TESORO 2.8000 2028/12/01 3 2 447
ITALY BUONI POLIENNALI DEL TESORO 1.7500 2024/07/01 180 176 27,946
ITALY BUONI POLIENNALI DEL TESORO 2.4500 2050/09/01 30 19 3,080
ITALY BUONI POLIENNALI DEL TESORO 0.6000 2031/08/01 301 228 36,056
ITALY BUONI POLIENNALI DEL TESORO 1.6000 2026/06/01 493 465 73451
ITALY BUONI POLIENNALI DEL TESORO 3.0000 2029/08/01 399 377 59,603
ITALY BUONI POLIENNALI DEL TESORO 5.0000 2039/08/01 6 6 972
ITALY BUONI POLIENNALI DEL TESORO 2.7000 2047/03/01 90 64 10,116
ITALY BUONI POLIENNALI DEL TESORO 4.0000 2035/04/30 50 47 7492
ITALY BUONI POLIENNALI DEL TESORO 2.2500 2036/09/01 180 138 21,911
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FINLAND GOVERNMENT BOND 0.5000 2028/09/15 45 39 6,247
FINLAND GOVERNMENT BOND 2.0000 2024/04/15 170 168 26,595
FINLAND GOVERNMENT BOND 0.2500 2040/09/15 30 17 2789
FINLAND GOVERNMENT BOND 11250 2034/04/15 10 8 1273
FINLAND GOVERNMENT BOND 26250 2042/07/04 20 17 2,801
a-—g:--FA—2kU7P)
REPUBLIC OF AUSTRIA GOVERNMENT BOND 0.7500 2026/10/20 125 116 18339
REPUBLIC OF AUSTRIA GOVERNMENT BOND 1.5000 2047/02/20 130 88 14,004
REPUBLIC OF AUSTRIA GOVERNMENT BOND 0.0000 2024/07/15 50 48 7,661
REPUBLIC OF AUSTRIA GOVERNMENT BOND 0.0000 2031/02/20 30 23 3735
REPUBLIC OF AUSTRIA GOVERNMENT BOND 0.0000 2030/02/20 50 40 6.440
(2—0O---ZDih)
DUKE ENERGY CORP 38500 2034/06/15 102 91 14,486
BG ENERGY CAPITAL PLC 2.2500 2029/11/21 100 89 14,178
BARCLAYS PLC 49180 2030/08/08 100 99 15,712
NATIONAL GRID NORTH AMERICA INC 46680 2033/09/12 100 99 15,729
AMERICAN TOWER CORP 1.9500 2026/05/22 335 314 49,624
MORGAN STANLEY 1.8750 2027/04/27 115 106 16,807
MOODY'S CORP 1.7500 2027/03/09 100 92 14589
GLOBAL PAYMENTS INC 4.8750 2031/03/17 139 138 21,810
/N il - - 10,227 9,019 1.424,254
& &l - - - - 4,084,010
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US5YR NOTE (CBT) DEC 23 375 -
51 | US 2YR NOTE (CBT) DEC 23 179 -
US 10YR NOTE FUTURE DEC 23 - 113
US LONG BOND FUTURE DEC 23 70 -
US 10YR ULTRA FUTURE DEC 23 134 -
US ULTRA BOND(CBT) FUTURE DEC 23 166 -
CAD 10YR BOND FUTURE DEC 23 12 -
AUST 10YR BOND FUTURE DEC 23 32 -
AUST 3YR BOND FUTURE DEC 23 10 -
SHORT EURO-BTP FU DEC 23 32 -
EURO-SCHATZ FUTURE DEC 23 115 -
EURO-OAT FUTURE DEC 23 39 -
EURO-BOBL FUTURE DEC 23 - 91
EURO-BUND FUTURE DEC 23 - 40
EURO-BUXL 30Y BND DEC 23 - 39
FED FUND 30DAY SEP 23 - 174
3 MONTH SOFR FUT JUN 24 140 -
3MO EURO EURIBOR SEP 23 - 113
3MO EURO EURIBOR SEP 24 114 -
3MO EURO EURIBOR DEC 24 76 -
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L R % & 343
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B5f 5 BDERREE
L E | FTS Db R
2 i Al \ /\ N
N trroratinen) | B R o | e |y g g
W W o [ MoK E |1 = ALATEHS | LA
B % % B %
R % % % % % % HIH
2149 (20194 3 H15H) 18,251 3.3 421.26 3.0 — 96.0 9.2 0.5 5,089
2247 (20204E 3 H16H) 18,607 2.0 432.78 2.7 — 95.6 13.1 AN 28 4,769
231 (20214 3 A15H) 19,858 6.7 453.23 47 — 96.8 13.1 Ab76 4415
2439 (20224E 3 H15H) 19,683 A9 451.01 AN05 — 96.3 9.7 AN 27 3,604
2548 (20234 3 H15H) 19,791 0.5 454.35 0.7 — 97.7 6.5 2.9 3,046

(1) FEEfAL 154D, -

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

(H3) AHAGHALRIIIIRFORNEEEIEIA T IEA,

(TE4) BRI = IR - SERE IR, )

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

(HE6) % REARAR O YL ARG 1 Y35 Co

WP QR E(MRE & iR O#R

(RyF~—7)
& W fli AU | F TS E MRS | A M| SR | Sk
® A H 175 s AN | B | G A b | A Lo | Lo
W % % W % %
(9 H) M % % % % % %
20224 3 H15H 19,683 - 451.01 - - 96.3 9.7 ANV
3HX 20,254 2.9 461.62 24 = 94.2 6.7 AN 2.8
V:ES 20,261 29 461.63 24 - 94.6 A 15 A 29
5 HEK 20,114 2.2 460.12 2.0 - 94.9 A 15 A10.8
6 HEK 20,454 39 47043 4.3 - 92.3 6.7 A 86
7HE 20,624 4.8 47198 4.6 - 95.7 7.9 AN 17
LBEES 20418 3.7 467.83 3.7 - 93.3 1.6 A 2.8
9HE 20,169 2.5 461.25 2.3 - 92.6 153 A 40
10HEK 20,651 49 472.46 4.8 - 95.2 14.6 2.3
11K 20,108 2.2 460.81 2.2 - 95.9 12.9 24
12HK 19,225 AN2.3 442.93 AN K] - 97.3 14.5 24
20234E 1 AR 19,422 213 445.85 Al - 94.1 10.3 04
2HE 19,669 A0.1 450.32 AN0.2 - 95.4 9.2 A 24
(1 *)
20234 3 H15H 19,791 0.5 454.35 0.7 — 97.7 6.5 2.9

1) FEMEMMAIL 1 Y ) SR I,
2) MU ARSI P RMETE SR 2 54 T T
(71 3) AHLEMALSR IR PRI E Th T g A,
4) S AGEE = B - st A,

5) FTS EMRELRA >~ 7 v 7 A L3 FTSE Fixed Income LLCIZ & ¥ 3848 &, 57 5 52 E o) E 5 0 A PR E % &1 5 o Bl 4 T
TN Lf:ﬁﬂ?’f v 7_;71_7 AT [MIEEUIFTSE Fixed Income LLCOAIMM ETH D T T 2 X TOMEFIIFTSE Fixed
Income LLCA*AH L Tw» o
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WEEFFTEM (20224F 3 H16H A 520234E 3 H15H £ )

AL
0 ff e ff
& i £ @ # i & W
g T
UNITED STATES TREASURY NOTE/BOND 325% 2024/08/31 333,988 UNITED STATES TREASURY BILL 2023/05/18 273812
UNITED STATES TREASURY BILL 2023/05/18 319,388 130 204F i 256,297
UNITED STATES TREASURY NOTE/BOND 15% 2024/02/29 267,880 UNITED STATES TREASURY NOTE/BOND 0125% 2022/05/31 155,829
UNITED STATES TREASURY NOTE/BOND 2.25% 2024/03/31 197,305 | UMBS 30YR TBA (REG A) 35% 2022/04/13 132,762
UNITED STATES TREASURY NOTE/BOND 0125% 2022/05/31 172,241 TSY INFL IX N/B 0.125% 2027/04/15 99,204
UNITED STATES TREASURY NOTE/BOND 3% 2024/06/30 166,532 UMBS 30YR TBA (REG A) 5% 2022/12/13 97,868
UMBS 30YR TBA (REG A) 35% 2022/04/13 131,810 | UMBS 30YR TBA (REG A) 35% 2022/05/12 80,130
UMBS 30YR TBA (REG A) 5% 2022/12/13 96,986 | UMBS 30YR TBA 5% 2023/01/12 79,627
TSY INFL IX N/B 0.125% 2027/04/15 95,999 CHUBB INA HOLDINGS INC 0.3% 2024/12/15 72,982
UMBS 30YR TBA 5% 2023/01/12 80,344 | UMBS 30YR TBA (REG A) 4% 2022/05/12 72,733
(JEL) SHIZWE LS GEBAFIRIEER TV ELAL)
(JE2) HARMIIYIET,
WHEABEDHHR
(1) AR
(A) BT B
@O EP R S
% T ®
X 5 o « |9 5 BB oA W OM O oM A K E
wom e | mom e g e Bl
T T % % % % %
o % | Cen | CRd (39 (-) ) (-) 53
o = 369,600 365,714 12.0 - 9.7 - 2.3
" ( 68,900) ( 68919) (23 (=) (=) (=) (2.3)

GE1) ( )MNIRFELBET NFE,
(JE2) MASE MG ERFU§ 2 A E &,
(i 3) A, A O BRI 5T,
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B & B g | R o |0 | PR [ 520 e | 2 4 DLE | 2 5
Tk P | TkR-Fu TH % % % % %

VA 10,182 9,704 1,306,386 429 - 129 1.7 28.3
FAFTFNV | AT FV

7 + 4 535 499 49,125 16 - 04 0.3 0.9
Fr=AbINTFV | FA=ARFYT bW

F—ANFVT 75 66 6,003 0.2 - 0.1 - 0.1
FY7HR=Ve bW | Ty RN F

YU H KR = 130 127 12,738 04 - 0.1 0.3 -
FHE-R N | FHEE-KSF

4 ¥ 9y A 837 787 128,903 4.2 - 38 0.1 04
Frve=p =4 | $7v3-0p0-4%

T X = 7 270 330 6,421 0.2 - 0.2 - -
FIvgz=pu=i | F)hyz=pu-4

J VT oz — 630 601 7675 0.3 - - 0.3 -
FAyz=Frpu-+ | FAYz=Fveu-+

AT =TV 1,150 1,096 14,125 05 - 0.2 - 0.2
FAXYIRY | FAFVIRY

X F ¥ oo 5,000 4817 34,864 1.1 - 0.2 05 05
Tr7vaT \RL | 4737 AKX

i 6,200 6,216 121,580 4.0 - 24 1.3 0.3
THR-7 7§ X0f \TF-F 7§ A0f

K =7 ¥ F 455 388 11,942 04 - 0.1 0.2 0.1
2 Fr—u Fa1—u

TANVT VK 143 125 18,185 0.6 - 0.5 0.1 -

* 7 v 5 310 299 43,324 14 - 0.8 04 0.3

N ) F — 422 368 53,319 18 - 12 04 0.2

7 7 v A 1277 1,189 171,999 5.6 - 19 3.3 05

1 KAy 1,358 1,180 170,613 5.6 - 55 0.1 -

AR A v 850 818 118,290 39 - 3.1 - 0.8

4 % )7 1,852 1,719 248524 8.2 - 3.2 2.1 29

RN 178 164 23,734 0.8 - 0.3 - 05

- F—AMYT 220 177 25,702 0.8 - 0.6 0.3 -

z O b 269 256 37,077 12 - 0.0 12 -

2 — a /g 6,880 6,301 910,773 29.9 - 171 7.8 5.0

& &t - - 2,610,539 85.7 - 375 124 35.8

GE1) FBIIREEHIL RO 2 b A3 E OB BE T HAG OMEIC X ) BEHRA L 72 DT,
(E2) AT, B ERAIN S 2 SO F Ao

G 3) T FFAGAL O BRI 3 YIECTo
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(B) FEAMFH (50 S A1)
O ENOBEE) S

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

1136 &l B 0 RiE 2% 0.0000 2023/05/15 62,350 62,867
1138 ] B 4 RiE 2% 0.0000 2023/05/22 6,050 6,051
352 1048 [l {% 0.1000 2028/09/20 150 149
356 104F [ f# 0.1000 2029/09/20 61,850 61,431
137 204F |2/ 1.7000 2032/06/20 5,050 5,656
158 204F [E] % 0.5000 2036/09/20 15,000 14,566
160 204F 2% 0.7000 2037/03/20 20,000 19,848
161 204F |25 0.6000 2037/06/20 8,200 8,010
27 304 [ {5 2.5000 2037/09/20 13,750 16,977
163 204 [ & 0.6000 2037/12/20 8,000 7773
165 204 [ & 0.5000 2038/06/20 8,800 8,372
32 304E [E 1K 2.3000 2040/03/20 4,550 5497
177 2048 12 & 0.4000 2041/06/20 11,050 9,866
37 304¢ [l {5 1.9000 2042/09/20 42,500 48,507
54 3048 [l {& 0.8000 2047/03/20 57,200 52,494
56 304¢ [l {& 0.8000 2047/09/20 2,500 2,282
58 304¢ [l {& 0.8000 2048/03/20 3,750 3405
59 304¢ [l {& 0.7000 2048/06/20 6,850 6,056
61 304F [l & 0.7000 2048/12/20 5,000 4,391
2 404 =% 2.2000 2049/03/20 100 120
63 304F [l & 0.4000 2049/06/20 10,200 8217
65 304F [l & 0.4000 2049/12/20 12,000 9,626
11 404F =i 0.8000 2058/03/20 4,200 3541

/I Al - - 369,600 365,714

& Gl - - 369,600 365,714

(V) T A0 M0 1 046
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7 i O K REERNR | B SR e T e e
FXUM) % TRFV | TR FW T
UNITED STATES TREASURY NOTE/BOND 1.5000 2024/02/29 1,580 1,533 206,376
UNITED STATES TREASURY NOTE/BOND 3.0000 2024/06/30 1,044 1,023 137,759
UNITED STATES TREASURY NOTE/BOND 2.8750 2032/05/15 261 244 32,954
UNITED STATES TREASURY NOTE/BOND 3.2500 2024/08/31 1,930 1,896 255,290
UNITED STATES TREASURY NOTE/BOND 3.2500 2042/05/15 183 165 22,284
UNITED STATES TREASURY BILL 0.0000 2023/05/18 370 366 49,402
UNITED STATES TREASURY NOTE/BOND 4.1250 2032/11/15 80 82 11,156
UNITED STATES TREASURY NOTE/BOND 4.0000 2052/11/15 10 10 1,398
UNITED STATES TREASURY NOTE/BOND 2.2500 2024/03/31 1470 1434 193,060
UNITED STATES TREASURY NOTE/BOND 1.6250 2031/05/15 278 238 32,073
UNITED STATES TREASURY NOTE/BOND 4.1250 2027/10/31 160 161 21,741
UNITED STATES TREASURY NOTE/BOND 4.5000 2025/11/15 100 100 13,574
UNITED STATES TREASURY NOTE/BOND 1.5000 2030/02/15 39 33 4,541
PARK AVENUE TRUST 2017-245P 3.6574 2037/06/05 100 82 11,167
CITIGROUP COMMERCIAL MORTGAGE TRUST 2.8687 2056/08/10 100 87 11,771
UBS COMMERCIAL MORTGAGE TRUST 3.3952 2052/09/15 65 53 7,240
BANK 2019-BNK21 2.8510 2052/10/15 70 60 8,169
CGCMT 2018-C5 AS 4.4080 2051/06/10 30 28 3814
MORGAN STANLEY CAPITAL I 2017-HR2 3.8900 2050/12/15 40 36 4,938
BANK 2020-BNK25 3.3535 2063/01/15 10 7 1,068
BBCMS TRUST 3.0430 2053/02/15 15 11 1614
CCUBS COMMERCIAL MORTGAGE TRUST 2017-C1 4.1590 2050/11/15 17 15 2,049
MORGAN STANLEY CAPITAL I TRUST 2020-L4 26980 2030/02/15 69 58 7.864
MSBAM 2015-C25 B 45234 2048/10/15 20 18 2,514
COMM 2014-CCRE19 MORTGAGE TRUST 4.0800 2047/08/10 39 38 5,206
MORGAN STANLEY CAPITAL I TRUST 2018-L1 47192 2051/10/15 10 9 1217
BENCHMARK 2018-B5 MORTGAGE TRUST 4.5697 2051/07/15 20 18 2449
GS MORTGAGE SECURITIES TRUST 2015-GC34 4.4660 2048/10/10 40 36 4941
WFCM 2020-C56 B 37424 2053/06/15 10 8 1127
GS MORTGAGE SECURITIES TRUST 2016-GS2 3.7590 2049/05/10 35 30 4,163
CSAILL 2015:C4 COMMERCIAL MORTGAGE TRUST 35575 2048/11/15 37 30 4,086
CSAIL 2019-C16 COMMERCIAL MORTGAGE TRUST 3.3290 2052/06/15 96 86 11,587
COMM 2015-CCRE27 MORTGAGE TRUST 4.4497 2048/10/10 25 22 3,055
BANK 2020-BNK27 2.9060 2063/04/15 19 14 2,017
BANK 2019-BNK23 34550 2052/12/15 40 33 4,467
BENCHMARK 2021-B23 MORTGAGE TRUST 2.2740 2054/02/15 65 51 6,883
CGCMT 2018-B2 B 4.2800 2051/03/10 23 20 2776
CSAIL 2019-C18 COMMERCIAL MORTGAGE TRUST 3.9556 2052/12/15 34 26 3,580
MORGAN STANLEY CAPITAL I TRUST 2017-H1 4.2810 2050/06/15 10 8 1,187
BANK 2021-BNK33 2.8930 2064/05/15 20 15 2,068
WFCM 2017-C39 B 4.0250 2050/09/15 37 33 4,469
BANK 2019-BNK16 4.4330 2052/02/15 36 32 4,328
BBCMS 2019-C3 B 4.0960 2052/05/15 31 27 3,666
MSBAM 2014-C14 C 5.0588 2047/02/15 10 9 1,310
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WEFCM 2019-C49 C 4.8660 2052/03/15 17 14 1,932
WFCM 2019-C50 B 4.1920 2052/05/15 41 35 4,814
COMM 2015-CCRE24 MORTGAGE TRUST 4.3463 2048/08/10 25 23 3,176
WEFCM 2018-C45 C 4.7270 2051/06/15 10 8 1,145
CSAIL 2019-C16 COMMERCIAL MORTGAGE TRUST 42371 2052/06/15 10 7 1,076
UBS COMMERCIAL MORTGAGE TRUST 2017-C7 4.5928 2050/12/15 30 25 3442
WEFCM 2015-LC20 B 3.7190 2050/04/15 50 46 6,306
(CSAIL 2019-C15 COMMERCIAL MORTGAGE TRUST 44757 2052/03/15 30 26 3,614
CD 2017-CD3 MORTGAGE TRUST 3.6310 2050/02/10 63 58 7919
DBJPM 17-C6 MORTGAGE TRUST 3.7920 2050/06/10 21 18 2,519
(CSAIL 2019-C18 COMMERCIAL MORTGAGE TRUST 3.5939 2052/12/15 20 16 2,253
BBCMS MORTGAGE TRUST 2021-C12 2.6890 2054/11/15 12 10 1,387
BANK 2017-BNK4 25210 2064/12/15 58 48 6,474
UMBS 30YR (REG A) 4.5000 2023/04/14 139 135 18,175
ORACLE CORPORATION 2.3000 2028/03/25 122 106 14,325
JPMBB 2014-C18 A5 4.0793 2047/02/15 28 27 3,705
COMM 2015-CCRE25 MORTGAGE TRUST 45183 2048/08/10 18 16 2,186
SMB PRIVATE EDUCATION LOAN TRUST 2018B 5.3078 2037/01/15 48 47 6,452
SLMA 2004-A A3 5.1690 2033/06/15 19 18 2518
MSBAM 2016-C28 A4 3.5440 2049/01/15 50 47 6,388
BXP TRUST 2017-GM 34248 2039/06/13 30 24 3,300
S MORTGAGE SECURITIES TRUST 2016-GS4 3.6450 2049/11/10 40 36 4977
(CSAIL 2016-C5 COMMERCIAL MORTGAGE TRUST 34887 2048/11/15 15 15 2,032
CGCMT 2016-C2 A4 2.8320 2049/08/10 40 36 4,980
SLMA 2006-A A5 5.0590 2039/06/15 81 76 10,363
SLMA 2006-B A5 5.0390 2039/12/15 36 34 4,653
SLMA 2005-B A4 5.0990 2039/06/15 56 53 7,223
VERIZON COMMUNICATIONS INC 4.0160 2029/12/03 12 11 1,513
FORD CREDIT AUTO LEASE TRUST 2022-A 2.7800 2024/10/15 18 18 2476
CARMAX AUTO OWNER TRUST 20222 2.8100 2025/05/15 14 14 1,897
CITIBANK CREDIT CARD ISSUANCE TRUST 5.5685 2029/05/14 100 99 13,391
BROADCOM INC 4.1100 2028/09/15 38 35 4816
BROADCOM INC 5.0000 2030/04/15 16 15 2,096
VERIZON COMMUNICATIONS INC 2.1000 2028/03/22 32 27 3,759
MOODY'S CORP 4.2500 2032/08/08 12 11 1511
VERIZON COMMUNICATIONS INC 4.1250 2027/03/16 102 98 13,301
VERIZON COMMUNICATIONS INC 4.3290 2028/09/21 45 43 5,856

/I it - - 10,182 9,704 1,306,386

(hr+%) THFrF-FNV | ThHFF- K

CANADIAN GOVERNMENT BOND 1.2500 2025/03/01 192 183 18,038
CANADIAN GOVERNMENT BOND 2.0000 2051/12/01 104 85 8371
CANADIAN GOVERNMENT BOND 0.2500 2023/08/01 30 29 2,905
CANADIAN GOVERNMENT BOND 0.5000 2023/11/01 60 58 5,764
CANADIAN GOVERNMENT BOND 2.7500 2027/09/01 100 98 9,727
CANADIAN GOVERNMENT BOND 1.2500 2030/06/01 49 43 4,316

/I i — — 535 499 49,125
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AUSTRALIA GOVERNMENT BOND 3.0000 2047/03/21 45 38 3432
AUSTRALIA GOVERNMENT BOND 0.2500 2024/11/21 30 28 2570
/N i - - 75 66 6,003
(VHR=I) Ty HR= N FNV [FY v HE=NFL
SINGAPORE GOVERNMENT BOND 2.7500 2046/03/01 40 40 4,040
SINGAPORE GOVERNMENT BOND 2.1250 2026/06/01 90 86 8,697
/h i - - 130 127 12,738
{AFUR) THRE K F | THE K F
UNITED KINGDOM GILT 1.6250 2028/10/22 176 160 26,190
UNITED KINGDOM GILT 1.2500 2051/07/31 30 16 2691
UNITED KINGDOM GILT 35000 2045/01/22 8 7 1,223
UNITED KINGDOM GILT 0.1250 2026/01/30 12 10 1,785
UNITED KINGDOM GILT 47500 2030/12/07 58 63 10,371
UNITED KINGDOM GILT 0.2500 2025/01/31 80 74 12,222
UNITED KINGDOM GILT 1.6250 2054/10/22 3 2 338
UNITED KINGDOM GILT 45000 2042/12/07 194 210 34,407
UNITED KINGDOM GILT 0.8750 2033/07/31 50 38 6,309
UNITED KINGDOM GILT 3.2500 2044/01/22 226 203 33.362
N Hi - - 837 787 128,903
(Fv<v—2) TFv=ypu=4 [FFvv=y-s0-%
DENMARK GOVERNMENT BOND 45000 2039/11/15 270 330 6,421
/h i - - 270 330 6,421
(/Ivoz—) TV z—s0-% [F) V= u—-%
NORWAY GOVERNMENT BOND 15000 2026/02/19 630 601 7675
/h i - - 630 601 7675
(ROz—7FV) FAvz=7v 0=+ [FAV2=Fv-y0-+
SWEDEN GOVERNMENT BOND 0.7500 2028/05/12 570 524 6,749
SWEDEN GOVERNMENT BOND 1.5000 2023/11/13 580 572 7375
N i - - 1,150 1,096 14,125
(XF27) TAFY XY [T AFYT-RY
MEXICAN BONOS 10.0000 2036/11/20 500 532 3,850
MEXICAN BONOS 75000 2027/06/03 2,100 1,963 14,210
MEXICAN BONOS 80000 2023/12/07 2,000 1,949 14,106
MEXICAN BONOS 8.5000 2038/11/18 400 372 2,697
N i - - 5,000 43817 34,364
(E) TA7v a7 AR [F47v a7 ARt
CHINA GOVERNMENT BOND 2.7600 2032/05/15 300 296 5,808
CHINA GOVERNMENT BOND 2.7500 2029/06/15 900 895 17516
CHINA GOVERNMENT BOND 38100 2050/09/14 200 218 4,270
CHINA GOVERNMENT BOND 1.9900 2025/04/09 1,400 1,385 27,099
CHINA GOVERNMENT BOND 26800 2030/05/21 1,100 1,086 21,253
CHINA GOVERNMENT BOND 35300 2051/10/18 200 208 4,074
CHINA GOVERNMENT BOND 3.0100 2028/05/13 500 507 9,920
CHINA GOVERNMENT BOND 29000 2026/05/05 300 302 5924
CHINA GOVERNMENT BOND 24800 2027/04/15 400 396 7.756
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CHINA GOVERNMENT BOND 29100 2028/10/14 300 302 5,909
CHINA GOVERNMENT BOND 3.7200 2051/04/12 200 215 4210
CHINA GOVERNMENT BOND 24700 2024/09/02 400 400 7836
/N i - - 6,200 6.216 121,580
(R—=32K) TR-5vF-20F [FR-5 7 F-AuF
REPUBLIC OF POLAND GOVERNMENT BOND 0.7500 2025/04/25 20 17 551
REPUBLIC OF POLAND GOVERNMENT BOND 4.0000 2023/10/25 85 84 2,580
REPUBLIC OF POLAND GOVERNMENT BOND 2.5000 2027/07/25 250 215 6,631
REPUBLIC OF POLAND GOVERNMENT BOND 1.2500 2030/10/25 100 70 2,179
/N i - - 455 388 11,942
a-—g---74ILs5URK) Fa—u Fa—u
IRELAND GOVERNMENT BOND 0.2000 2027/05/15 30 26 3882
IRELAND GOVERNMENT BOND 2.0000 2045/02/18 7 5 813
IRELAND GOVERNMENT BOND 1.7000 2037/05/15 31 25 3715
IRELAND GOVERNMENT BOND 1.1000 2029/05/15 75 67 9773
(a-—-g---#5v%)
NETHERLANDS GOVERNMENT BOND 2.7500 2047/01/15 46 46 6,691
NETHERLANDS GOVERNMENT BOND 05000 2026/07/15 91 84 12,184
NETHERLANDS GOVERNMENT BOND 2.0000 2024/07/15 55 54 7,844
NETHERLANDS GOVERNMENT BOND 40000 2037/01/15 59 66 9,607
NETHERLANDS GOVERNMENT BOND 0.0000 2030/07/15 59 48 6,995
(a—a---RJpE¥E-=)
KINGDOM OF BELGIUM GOVERNMENT BOND 1.0000 2026/06/22 85 80 11,570
KINGDOM OF BELGIUM GOVERNMENT BOND 0.9000 2029/06/22 175 155 22,461
KINGDOM OF BELGIUM GOVERNMENT BOND 1.4500 2037/06/22 91 72 10,479
KINGDOM OF BELGIUM GOVERNMENT BOND 2.2500 2023/06/22 32 31 4615
KINGDOM OF BELGIUM GOVERNMENT BOND 2.1500 2066/06/22 39 29 4,191
(a—0g---75VR)
FRENCH REPUBLIC GOVERNMENT BOND OAT 1.7500 2066/05/25 10 6 971
FRENCH REPUBLIC GOVERNMENT BOND QAT 1.5000 2050/05/25 110 75 10,890
FRENCH REPUBLIC GOVERNMENT BOND QAT 45000 2041/04/25 102 118 17,158
FRENCH REPUBLIC GOVERNMENT BOND OAT 0.0000 2026/02/25 574 526 76,171
FRENCH REPUBLIC GOVERNMENT BOND QAT 3.2500 2045/05/25 140 139 20,121
FRENCH REPUBLIC GOVERNMENT BOND QAT 4.7500 2035/04/25 24 27 4,025
FRENCH REPUBLIC GOVERNMENT BOND OAT 1.2500 2036/05/25 45 35 5171
FRENCH REPUBLIC GOVERNMENT BOND QAT 0.0000 2025/03/25 170 160 23127
FRENCH REPUBLIC GOVERNMENT BOND QAT 0.0000 2024/03/25 102 99 14,361
(a—-og---Rqv)
BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0.2500 2028/08/15 189 167 24,229
BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 1.2500 2048/08/15 198 156 22,589
BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 2.5000 2046,/08/15 137 138 20,054
BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 4.2500 2039/07/04 2 2 354
BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 1.7000 2032/08/15 160 150 21,725
BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0.5000 2028/02/15 30 27 3934
BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0.0000 2050/08/15 40 21 3,064
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a-og---Rqv) % Fa—u Fa—u TH
BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 1.8000 2053/08/15 170 146 21,232
BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0.0000 2029/08/15 432 369 53428
(a—g---ARqY)
SPAIN GOVERNMENT BOND 2.9000 2046,/10/31 2 1 246
SPAIN GOVERNMENT BOND 0.3500 2023/07/30 170 168 24,315
SPAIN GOVERNMENT BOND 1.4000 2028/07/30 20 18 2,639
SPAIN GOVERNMENT BOND 2.5500 2032/10/31 200 185 26,794
SPAIN GOVERNMENT BOND 1.4000 2028/04/30 215 196 28471
SPAIN GOVERNMENT BOND 1.8500 2035/07/30 40 32 4,756
SPAIN GOVERNMENT BOND 34500 2066/07/30 45 40 5811
SPAIN GOVERNMENT BOND 4.2000 2037/01/31 95 99 14,435
SPAIN GOVERNMENT BOND 5.1500 2044/10/31 63 74 10,819
a-g---q45uU7)
ITALY BUONI POLIENNALI DEL TESORO 3.8500 2049,/09/01 26 23 3,388
ITALY BUONI POLIENNALI DEL TESORO 1.2000 2025/08/15 60 56 8,184
ITALY BUONI POLIENNALI DEL TESORO 5.0000 2034/08/01 158 166 24,107
ITALY BUONI POLIENNALI DEL TESORO 5.0000 2040/09/01 73 77 11,199
ITALY BUONI POLIENNALI DEL TESORO 1.2500 2026/12/01 289 264 38,237
ITALY BUONI POLIENNALI DEL TESORO 1.7000 2051,/09/01 12 6 996
ITALY BUONI POLIENNALI DEL TESORO 1.7500 2024/07/01 97 94 13,728
ITALY BUONI POLIENNALI DEL TESORO 2.0500 2027/08/01 122 113 16,432
ITALY BUONI POLIENNALI DEL TESORO 0.6000 2031/08/01 128 9% 13,983
ITALY BUONI POLIENNALI DEL TESORO 3.0000 2029/08/01 85 80 11,661
ITALY BUONI POLIENNALI DEL TESORO 0.6000 2023/06/15 515 512 74,023
ITALY BUONI POLIENNALI DEL TESORO 2.7000 2047/03/01 95 71 10,268
ITALY BUONI POLIENNALI DEL TESORO 2.2500 2036/09/01 135 106 15,327
ITALY BUONI POLIENNALI DEL TESORO 24500 2033/09/01 57 48 6,985
(a-g---71435VKR)
FINLAND GOVERNMENT BOND 0.5000 2028/09/15 48 42 6,075
FINLAND GOVERNMENT BOND 2.0000 2024/04/15 100 98 14,294
FINLAND GOVERNMENT BOND 2.6250 2042/07/04 20 18 2,699
FINLAND GOVERNMENT BOND 0.1250 2052/04/15 10 4 665
a-—g---#—xAKU7P)
REPUBLIC OF AUSTRIA GOVERNMENT BOND 0.7500 2026/10/20 62 57 8,299
REPUBLIC OF AUSTRIA GOVERNMENT BOND 1.5000 2047/02/20 94 68 9,891
REPUBLIC OF AUSTRIA GOVERNMENT BOND 0.0000 2030/02/20 64 51 7512
(A—0O-- - Z0hfth)
EUROPEAN UNION 2.0000 2027/10/04 260 247 35,781
EUROPEAN UNION 3.3750 2042/11/04 9 8 1,296
/h i - - 6.380 6,301 910,773
& i — — 2,610,539

(1) IS EHNE IR OWH % HATE QX & AT AL OMEC L ) IBRRE L2 DT,
(FE2) FHT . 3FAMGAH O B AR 13 9035 Co
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(2) SEWHE | D SRR AR

5 T x
. g e W i W % T W
T AT
W | R - 147
US 5YR NOTE (CBT) JUN 23 219 —
41 | US 2YR NOTE (CBT) JUN 23 - 332
US 10YR NOTE FUTURE JUN 23 122 -
US LONG BOND FUTURE JUN 23 122 -
US 10YR ULTRA FUTURE JUN 23 - 32
US ULTRA BOND(CBT) FUTURE JUN 23 150 -
CAD 10YR BOND FUTURE JUN 23 12 -
AUST 10YR BOND FUTURE JUN 23 21 -
AUST 3YR BOND FUTURE JUN 23 19 -
EURO-SCHATZ FUTURE JUN 23 60 -
EURO-OAT FUTURE JUN 23 55 -
EURO-BOBL FUTURE JUN 23 - 16
EURO-BUND FUTURE JUN 23 - 19
EURO-BUXL 30Y BND JUN 23 - 40
FED FUND 30DAY MAR 23 - 53
3 MONTH SOFR FUT JUN 23 64 -
ICE 3MTH SONIA FU JUN 23 - 39
ICE 3MTH SONIA FU DEC 22 39 -
ICE 3MTH SONIA FU JUN 24 39 -
ICE 3MTH SONIA FU DEC 24 39 -
=] 3MO EURO EURIBOR SEP 23 - 69
3MO EURO EURIBOR DEC 24 69 -

(1) FAIGRSE AT IR O W% DA E QX & AT ML OMEIC L ) IBRE L2 b DT,
(JE2) HARMIIET,
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WEE. B TAS SUBEHEORS WFEORR
20234F 3 H15H 848 F 20224 3 H16H 20234 3 H15H
DI H E T B S TH H L H
(A) & 3 3,920,032,809 AR I % X = 66,975,788
- - w o — o 89,791,322 Z W AR 66.957.576
A # GHER 2976253310 oo o a0 %80
* W A & 824,251,462 LT 39807
(B) & _ffi & % 35 %= 27,384,084
* X I B 15,165,849 e = % 457.961.695
VRN N S 2484,304 5 | A 430577611
2 A &G GE R o® 12,086,562 (C)% % M 31 % 18 &| ~ 56663444
(B) & & 873,720,164 it 3 % 109,694,893
* 1 & 870,944,479 . %Hx o ﬂzl - % N 16323%%
0o W 4% 2775685 A 3467,
(©) .%i&*i% -5 ﬁf SEjA B)| 3046312645 (E) ZAmE(A +B+C+D) 34228571
- (F)sl 8 @ & 18 &% & 1773432525
5t * 15539,230,730 g
] , (G)fE # = |8 & 2| - 385922905
AL T N 1.507,081.915 HEMEX=E & 85343724
(D)2 = # # 0O % 1,638,230,730C1 (& SH(E+F+G+H) 1507,081,915
1 A0 b E#E(MEE(C D) 19,791H XOHA R OEE W =) 1,507,081,915
<RI > (GE1) A ORBO I C A flTAES 56 ELHAS B OIS | 5446 1.
R A 1,831,489.20711) Wk DN L5 b D% GHET,
RS AR 84.405,88411] (FE2) HAEOREOTCIEIME TS & LB IEFC OB, B
)b — AR A 376,66445111] ol 2 TR DER R W E
(13) SIEORRON TR & 12T R O e
W B4 5 RO L RROERE DV E T
TG00y D=VERyFd =T By YRL) 168,096,964
TIvouy s I=VEERT 7V F (BN YRL) 557,430,153
JDFI—=WVER-KVF77 Y F(ABAyYRL) 487,226,535
JDF7—WVF-KRYF-77FVA 326,477,078
&t 1,539,230,730H
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(1) FEEfAL 154D, -
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T4 TM
UNITED STATES TREASURY NOTE/BOND 425% 2024/09/30 533522 | UNITED STATES TREASURY NOTE/BOND 0125% 2023/08/31 247,007
UMBS 30YR TBA (REG A) 35% 2022/04/13 232,347 | UMBS 30YR TBA (REG A) 35% 2022/04/13 234,493
UNITED STATES TREASURY NOTE/BOND 25% 2024/05/31 201,537 | UNITED STATES TREASURY NOTE/BOND 125% 2024/08/31 198,798
BUNDESREPUBLIK DEUTSCHLAND 15% 2023/02/15 184,622 | TSY INFL IX N/B 0.125% 2027/04/15 142,513
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BUH & B om | han e | EF | BTHAE (5D | 2 BLE | 2 R
THk-Fu| Tk P TH % % % % %

7oA U A 15,455 14,733 1,983,430 434 - 10.8 58 26.9
FHFFFNV | FHFFT P

il + v 712 661 65,021 14 - 0.8 0.1 0.5
FA=ANINT RV | FA=ANTVTFN

F—AMFUT 70 59 5,341 0.1 - 0.1 - -
FyvAR=N RN [V v AR=VF

U EKR— NV 243 239 23991 05 - 0.2 0.2 0.1
TRE-RF | TRE-RSF

4 F Y 2 1,442 1,232 201,737 44 - 3.1 0.9 04
FFvv=ppu=t | FFv3=-0pu-4

TR = 7 805 856 16,629 04 - 0.2 0.2 -
AN ESIVATES SN I ECIVA LY

J V7 o — 560 532 6,788 0.1 - - 0.1 -
FAY =77 p0-F [FAY =7V J 0=+

A =7V 1,000 919 11,841 0.3 - 0.3 - -
FAFYVTRY | FAFVIRY

A ¥ ¥ o 7,550 7,065 51,132 11 - 04 0.1 0.6
FA7vaT AR | FA477a7 AR

i 8,800 8,819 172,499 3.8 - 16 19 0.3
FR-5vF-A0F | TR-57F-A0f

K -7 v F 770 680 20,909 05 - 0.1 0.3 0.1
- Fa—u Fr—u

TANT VR 201 168 24,375 05 - 04 0.1 -

*r g v ¥ 444 405 58,638 1.3 - 1.0 0.2 0.1

N ) F - 732 633 91,628 2.0 - 1.1 04 0.6

7 9 v A 2,043 1,855 268,195 59 - 29 2.1 0.9

1 F A4 1,647 1,374 198,664 44 - 34 0.2 0.8

AR AL ¥ 1,317 1,245 179,988 39 - 32 - 0.8

£ % 97 2,112 1,874 270,975 59 - 35 19 0.6

747K 275 252 36,536 0.8 - 0.3 - 0.5

- F—=AMN)T 385 322 46,637 1.0 - 0.5 04 0.2

F o0 M 351 334 48,375 1.1 - 0.0 1.0 -

2 — v /N 9,507 8,468 1,224,015 26.8 - 16.2 6.1 45

= B - - 3,783,338 829 - 338 158 332

GE1) IR ERNL IR OWHill 2 53 E O XA R HMSL OMEIL X ) BRI L 72 DT,
GE2) MM MR EREUI 0§ 2 ST O H Ao

(i 3) I, FFAEE 0 BRI L5 T,
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1136 1 J5 4 R 25 0.0000 2023/05/15 59,700 59,716
1138 ] R J5 4 Rk 2% 0.0000 2023/05/22 144,200 144,244
99 204 i 2.1000 2027/12/20 900 984
353 104F I i 0.1000 2028/12/20 14,000 13,936
354 104F [ i 0.1000 2029/03/20 6,800 6,765
130 204F =it 1.8000 2031/09/20 54,750 61,390
156 204F [E] £ 0.4000 2036/03/20 40,750 39,268
157 204F =it 0.2000 2036/06/20 21,300 19,934
158 204 =i 0.5000 2036/09/20 13,500 13,109
159 2045 1% 0.6000 2036/12/20 3,600 3534
160 204 [ & 0.7000 2037/03/20 7.800 7,740
27 304F & 2.5000 2037/09/20 4,350 5371
163 204 = fif 0.6000 2037/12/20 3,400 3303
164 204 =i 0.5000 2038/03/20 1,800 1,718
165 204 /i 0.5000 2038/06/20 3,400 3234
166 204 Elfig 0.7000 2038/09/20 7,700 7526
167 204 Elfig 0.5000 2038/12/20 2,650 2,503
168 204F: it 0.4000 2039/03/20 10,300 9,539
169 204F Elfig 0.3000 2039/06/20 23,300 21,136
32 304F [ 2.3000 2040/03/20 500 604
175 2045 =i 0.5000 2040712720 15,900 14,568
179 204 % 0.5000 2041/12/20 44,600 40,343
37 304F = & 1.9000 2042/09/20 39,950 45597
44 304 [ 1.7000 2044/09/20 7,900 8,724
54 304 [ fi 0.8000 2047/03/20 47,150 43271
55 304 [l fi 0.8000 2047/06/20 2,300 2,105
56 304 i 0.8000 2047/09/20 3,000 2,738
57 304 EIfit 0.8000 2047/12/20 11,000 10,016
58 304F [T i 0.8000 2048/03/20 1,150 1,044
59 304F I i 0.7000 2048/06/20 5,900 5216
60 3047 [ i 0.9000 2048/09/20 3400 3,145
2 4047 [EI 2.2000 2049/03/20 1,900 2,292
63 3041 =i 0.4000 2049/06/20 6,650 5357
65 304F [/ 0.4000 2049/12/20 33,600 26,953
11 404F i 0.8000 2058/03/20 2,050 1,728

/N &t - - 651,150 638,669

& Gl - - 651,150 638,669

(FE) AT AR O HLAL A U046 Co
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UNITED STATES TREASURY NOTE/BOND 2.5000 2024/05/31 1,350 1,316 177,236
UNITED STATES TREASURY NOTE/BOND 1.7500 2041/08/15 1 0 95
UNITED STATES TREASURY NOTE/BOND 0.5000 2023/11/30 909 882 118,760
UNITED STATES TREASURY NOTE/BOND 0.5000 2027/08/31 780 672 90,512
UNITED STATES TREASURY NOTE/BOND 1.2500 2024/08/31 643 613 82,601
UNITED STATES TREASURY NOTE/BOND 0.3750 2023/10/31 425 413 55,664
UNITED STATES TREASURY NOTE/BOND 0.1250 2023/08/31 2,703 2,645 356,074
UNITED STATES TREASURY NOTE/BOND 1.1250 2028/02/29 100 87 11,828
UNITED STATES TREASURY NOTE/BOND 2.8750 2032/05/15 304 285 38,384
UNITED STATES TREASURY NOTE/BOND 4.2500 2024/09/30 3,050 3,040 409,323
UNITED STATES TREASURY NOTE/BOND 3.2500 2042/05/15 206 186 25,085
UNITED STATES TREASURY NOTE/BOND 4.1250 2032/11/15 80 82 11,156
UNITED STATES TREASURY NOTE/BOND 4.0000 2052/11/15 90 93 12,589
UNITED STATES TREASURY NOTE/BOND 2.5000 2027/03/31 946 894 120,395
UNITED STATES TREASURY NOTE/BOND 4.5000 2025/11/15 100 100 13,574
BBCMS 2019-C3 A4 3.5830 2052/05/15 77 70 9,529
CITIGROUP COMMERCIAL MORTGAGE TRUST 2.8687 2056/08/10 100 87 11,771
UBS COMMERCIAL MORTGAGE TRUST 3.3952 2052/09/15 65 53 7,240
BANK 2019-BNK21 2.8510 2052/10/15 90 78 10,504
CGCMT 2018-C5 AS 4.4080 2051/06/10 40 37 5,086
MORGAN STANLEY CAPITAL I 2017-HR2 3.8900 2050/12/15 55 50 6,791
BANK 2020-BNK25 3.3535 2063/01/15 20 15 2,137
BBCMS TRUST 3.0430 2053/02/15 20 15 2,152
CCUBS COMMERCIAL MORTGAGE TRUST 2017-C1 4.1590 2050/11/15 23 20 2772
MORGAN STANLEY CAPITAL I TRUST 2020-L4 2.6980 2030/02/15 90 76 10,258
MSBAM 2015-C25 B 45234 2048/10/15 30 28 3,771
COMM 2014-CCRE19 MORTGAGE TRUST 4.0800 2047/08/10 53 51 6,946
MORGAN STANLEY CAPITAL I TRUST 2018-.L1 4.7192 2051/10/15 12 11 1521
BENCHMARK 2018-B5 MORTGAGE TRUST 45697 2051/07/15 28 25 3474
S MORTGAGE SECURITIES TRUST 2015-GC34 4.4660 2048/10/10 56 52 7,010
WFCM 2020-C56 B 3.7424 2053/06/15 12 10 1,352
S MORTGAGE SECURITIES TRUST 2016-GS2 3.7590 2049/05/10 50 44 5,947
(CSAIL 2015-C4 COMMERCIAL MORTGAGE TRUST 35575 2048/11/15 52 42 5,743
CSAIL 2019-C16 COMMERCIAL MORTGAGE TRUST 3.3290 2052/06/15 136 121 16,415
COMM 2015-CCRE27 MORTGAGE TRUST 44497 2048/10/10 36 32 4,399
BANK 2020-BNK27 2.9060 2063/04/15 28 22 2972
BANK 2019-BNK23 3.4550 2052/12/15 57 47 6,366
BENCHMARK 2021-B23 MORTGAGE TRUST 2.2740 2054/02/15 94 73 9,954
CGCMT 2018-B2 B 4.2800 2051/03/10 33 29 3,983
CSAIL 2019-C18 COMMERCIAL MORTGAGE TRUST 3.9556 2052/12/15 49 38 5,159
MORGAN STANLEY CAPITAL I TRUST 2017-H1 4.2810 2050/06/15 11 9 1,306
BANK 2021-BNK33 2.8930 2064/05/15 30 23 3,103
WFCM 2017-C39 B 4.0250 2050/09/15 51 45 6,159
BANK 2019-BNK16 4.4380 2052/02/15 50 44 6,012

_66_




BIE(EEC 202348 3 A15H

L.
TV FRY Fev =T 7 Y F(BHEAY VB Y)

- - . oF il 7
& i £ OF K | HREAH | FHE & M NRESE | REREAE
(ZXUH) % TK- P E TH
BBCMS 2019-C3 B 40960 2052/05/15 47 41 5,558
MSBAM 2014-C14 C 5.0588 2047/02/15 12 11 1572
WEFCM 2019-C49 C 4.8660 2052/03/15 14 11 1,591
WFCM 2019-C50 B 4.1920 2052/05/15 47 40 5518
COMM 2015-CCRE24 MORTGAGE TRUST 4.3463 2048/08/10 44 41 5,591
WFCM 2018-C45 C 47270 2051/06/15 10 8 1,145
CSAILL 2019-C16 COMMERCIAL MORTGAGE TRUST 42371 2052/06/15 20 15 2152
UBS COMMERCIAL MORTGAGE TRUST 2017-C7 45928 2050/12/15 40 34 4,589
WFCM 2015-LC20 B 3.7190 2050/04/15 70 65 8,828
CSALL 2019-C15 COMMERCIAL MORTGAGE TRUST 44757 2052/03/15 40 35 4819
CD 2017-CD3 MORTGAGE TRUST 3.6310 2050/02/10 95 88 11,942
DBJPM 17-C6 MORTGAGE TRUST 3.7920 2050/06/10 33 29 3,958
CSAIL 201:C18 COMMERCIAL MORTGAGE TRUST 35939 2052/12/15 31 25 3493
BBCMS MORTGAGE TRUST 2021-C12 2.6890 2054/11/15 12 10 1,393
BANK 2017-BNK4 25210 2064/12/15 90 74 10,046
JPMCC 2017-]JP5 A4 3.4569 2050/03/15 64 61 8339
BBCMS MORTGAGE TRUST 2022-C15 3.6620 2055/04/15 50 44 6,052
UMBS 30YR (REG A) 45000 2023/04/14 185 179 24,190
ORACLE CORPORATION 2.3000 2028/03/25 184 160 21,605
JPMBB 2014-C18 A5 40793 2047/02/15 42 41 5,557
COMM 2015-CCRE25 MORTGAGE TRUST 45183 2048/08/10 27 24 3,279
WFCM 2018-C44 A5 4.2120 2051/05/15 100 95 12,838
SLMA 2004-A A3 5.1690 2033/06/15 76 74 10,075
MSBAM 2016-C28 A4 35440 2049/01/15 60 56 7,666
S MORTGAGE SECURITIES TRUST 2016-G54 36450 2049/11/10 60 55 7466
CSAILL 2016:C5 COMMERCIAL MORTGAGE TRUST 34887 2048/11/15 20 19 2,680
CGCMT 2016-C2 A4 2.8320 2049/08/10 50 46 6,225
SLMA 2007-A A4A 5.0090 2041/12/16 42 41 5523
SLMA 2006-A A5 5.0590 2039/06/15 81 76 10,363
SLMA 2005-B A4 5.0990 2039/06/15 73 70 9,445
SLMA 2006-BW A5 4.9690 2039/12/15 37 35 4,735
VERIZON COMMUNICATIONS INC 40160 2029/12/03 20 18 2521
FORD CREDIT AUTO LEASE TRUST 2022-A 2.7800 2024/10/15 25 25 3,393
CARMAX AUTO OWNER TRUST 2022-2 2.8100 2025/05/15 19 19 2,640
CITIBANK CREDIT CARD ISSUANCE TRUST 55685 2029/05/14 100 99 13,391
BROADCOM INC 41100 2028/09/15 60 56 7,604
BROADCOM INC 5.0000 2030/04/15 23 22 3013
VERIZON COMMUNICATIONS INC 2.1000 2028/03/22 45 39 5,286
MOODY'S CORP 4.2500 2032/08/08 19 17 2,393
VERIZON COMMUNICATIONS INC 41250 2027/03/16 192 185 25,038
VERIZON COMMUNICATIONS INC 4.3290 2028/09/21 52 50 6,767
/N it — - 15,455 14,733 1,983,430
(h=+%) THFF-FNV|THFF P
CANADIAN GOVERNMENT BOND 1.0000 2026/09/01 70 65 6,405
CANADIAN GOVERNMENT BOND 1.7500 2053/12/01 37 28 2,783
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CANADIAN GOVERNMENT BOND 2.0000 2028/06/01 110 105 10,369
CANADIAN GOVERNMENT BOND 2.0000 2051/12/01 37 30 2978
CANADIAN GOVERNMENT BOND 2.7500 2048/12/01 80 77 7587
CANADIAN GOVERNMENT BOND 1.5000 2024/09/01 220 212 20915
CANADIAN GOVERNMENT BOND 2.7500 2064/12/01 10 9 942
CANADIAN GOVERNMENT BOND 1.2500 2030/06/01 148 132 13,038
/N i - - 712 661 65,021
(F—=RA3SU7) FA=APF) TR [FA=ARFY T RN
AUSTRALIA GOVERNMENT BOND 3.0000 2047/03/21 60 50 4576
AUSTRALIA GOVERNMENT BOND 2.7500 2041/05/21 10 8 764
/N i - - 70 59 5,341
(¥ VHR=IV) Ty HE=NFW [Ty o HE=L P
SINGAPORE GOVERNMENT BOND 2.7500 2023/07/01 50 49 4988
SINGAPORE GOVERNMENT BOND 2.7500 2046,/03/01 43 43 4,343
SINGAPORE GOVERNMENT BOND 2.8750 2029/07/01 50 49 4,995
SINGAPORE GOVERNMENT BOND 2.1250 2026/06/01 100 96 9,663
/N i - - 243 239 23,991
((FUR) TYeE- R N | TRE- R F
UNITED KINGDOM GILT 1.2500 2051/07/31 70 38 6,280
UNITED KINGDOM GILT 4.2500 2036/03/07 14 14 2434
UNITED KINGDOM GILT 35000 2045/01/22 85 79 12,994
UNITED KINGDOM GILT 0.6250 2025/06/07 114 107 17,520
UNITED KINGDOM GILT 1.7500 2049/01/22 37 24 3929
UNITED KINGDOM GILT 0.3750 2026/10/22 143 127 20,887
UNITED KINGDOM GILT 0.8750 2029/10/22 177 150 24,666
UNITED KINGDOM GILT 1.5000 2047/07/22 50 31 5,075
UNITED KINGDOM GILT 1.2500 2027/07/22 30 27 4473
UNITED KINGDOM GILT 0.2500 2025/01/31 110 102 16,805
UNITED KINGDOM GILT 4.7500 2038/12/07 2 2 364
UNITED KINGDOM GILT 45000 2042/12/07 25 27 4,434
UNITED KINGDOM GILT 45000 2034/09/07 5 5 890
UNITED KINGDOM GILT 1.2500 2041/10/22 69 45 7,394
UNITED KINGDOM GILT 1.0000 2032/01/31 126 102 16,751
UNITED KINGDOM GILT 3.2500 2044/01/22 385 347 56,835
/N it - - 1,442 1,232 201,737
(Fv—2) F7vv=ryu=4 |F7/v=77u-%
DENMARK GOVERNMENT BOND 0.5000 2027/11/15 400 360 6,997
DENMARK GOVERNMENT BOND 4.5000 2039/11/15 405 496 9,631
/N it = = 805 856 16,629
JIboz—) FIvyz—pu=% [T/ Vz=s0-%
NORWAY GOVERNMENT BOND 1.7500 2027/02/17 560 532 6,788
/I it = - 560 532 6,788
(Roz—=5V) FAY2=F v yu=F |FAY2=F 7y u-+
SWEDEN GOVERNMENT BOND 0.7500 2028/05/12 1,000 919 11,841
/N i - — 1,000 919 11,841
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MEXICAN BONOS 7.7500 2034/11/23 1,500 1,349 9,764
MEXICAN BONOS 10.0000 2036/11/20 200 212 1,540
MEXICAN BONOS 5.0000 2025/03/06 2,000 1,797 13,005
MEXICAN BONOS 75000 2027/06/03 1,000 934 6,766
MEXICAN BONOS 85000 2029/05/31 850 821 5,948
MEXICAN BONOS 80000 2023/12/07 2,000 1,949 14,106
/h i - - 7550 7,065 51,132
(FE) TA7vaT AR |[TA7v a7 AR
CHINA GOVERNMENT BOND 38100 2050/09/14 200 218 4,270
CHINA GOVERNMENT BOND 1.9900 2025/04/09 1,900 1,880 36,778
CHINA GOVERNMENT BOND 26800 2030/05/21 2,200 2173 42,507
CHINA GOVERNMENT BOND 2.7500 2032/02/17 200 197 3,870
CHINA GOVERNMENT BOND 3.3900 2050/03/16 100 101 1,983
CHINA GOVERNMENT BOND 2.8900 2031/11/18 300 300 5878
CHINA GOVERNMENT BOND 24800 2027/04/15 1,300 1,288 25,208
CHINA GOVERNMENT BOND 3.7200 2051/04/12 700 753 14,736
CHINA GOVERNMENT BOND 24700 2024/09/02 700 701 13713
CHINA GOVERNMENT BOND 2.8500 2027/06/04 400 402 7870
CHINA GOVERNMENT BOND 26900 2026/08/12 800 801 15,680
/I Hi - - 8,300 8319 172,499
(R—32R) THE=F v F-AnF [F£-57 F-Z0F
REPUBLIC OF POLAND GOVERNMENT BOND 0.7500 2025/04/25 290 260 8,001
REPUBLIC OF POLAND GOVERNMENT BOND 40000 2023/10/25 90 88 2,731
REPUBLIC OF POLAND GOVERNMENT BOND 2.7500 2029/10/25 120 98 3015
REPUBLIC OF POLAND GOVERNMENT BOND 2.5000 2027/07/25 270 233 7,161
/N il - - 770 680 20,909
(a-g---7A4IL3VR) Fa—u Fa—u
IRELAND GOVERNMENT BOND 0.2000 2027/05/15 40 35 5177
IRELAND GOVERNMENT BOND 2.0000 2045/02/18 5 4 581
IRELAND GOVERNMENT BOND 1.1000 2029/05/15 92 82 11,989
IRELAND GOVERNMENT BOND 1.5000 2050/05/15 14 9 1,385
IRELAND GOVERNMENT BOND 0.4000 2035/05/15 50 36 5,242
(a—a---#sv%)
NETHERLANDS GOVERNMENT BOND 0.7500 2028/07/15 110 99 14,328
NETHERLANDS GOVERNMENT BOND 0.5000 2040/01/15 45 31 4518
NETHERLANDS GOVERNMENT BOND 2.7500 2047/01/15 65 65 9455
NETHERLANDS GOVERNMENT BOND 0.5000 2026/07/15 53 49 7,096
NETHERLANDS GOVERNMENT BOND 2.0000 2024/07/15 48 47 6,846
NETHERLANDS GOVERNMENT BOND 4,0000 2037/01/15 43 48 7,002
NETHERLANDS GOVERNMENT BOND 0.0000 2030/07/15 50 41 5,928
NETHERLANDS GOVERNMENT BOND 0.0000 2031/07/15 30 23 3462
(a—0a---RJLE¥E-=)
KINGDOM OF BELGIUM GOVERNMENT BOND 1.6000 2047/06/22 29 20 2957
KINGDOM OF BELGIUM GOVERNMENT BOND 0.0000 2031/10/22 130 100 14,527
KINGDOM OF BELGIUM GOVERNMENT BOND 0.9000 2029/06,/22 60 53 7,701
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KINGDOM OF BELGIUM GOVERNMENT BOND 1.4500 2037/06/22 130 103 14,889
KINGDOM OF BELGIUM GOVERNMENT BOND 0.8000 2027/06/22 73 66 9,680
KINGDOM OF BELGIUM GOVERNMENT BOND 2.2500 2023/06/22 185 184 26,683
KINGDOM OF BELGIUM GOVERNMENT BOND 0.0000 2027/10/22 50 43 6,333
KINGDOM OF BELGIUM GOVERNMENT BOND 0.8000 2028/06/22 35 31 4555
KINGDOM OF BELGIUM GOVERNMENT BOND 2.1500 2066/06/22 40 29 4,299
(a—a---75vR)
FRENCH REPUBLIC GOVERNMENT BOND QAT 1.7500 2066/05/25 10 6 971
FRENCH REPUBLIC GOVERNMENT BOND QAT 1.5000 2050/05/25 100 68 9,900
FRENCH REPUBLIC GOVERNMENT BOND QAT 45000 2041/04/25 259 301 43570
FRENCH REPUBLIC GOVERNMENT BOND OAT 4.0000 2060/04/25 80 91 13,204
FRENCH REPUBLIC GOVERNMENT BOND OAT 0.0000 2025/02/25 250 235 34,073
FRENCH REPUBLIC GOVERNMENT BOND OAT 3.2500 2045/05/25 10 9 1437
FRENCH REPUBLIC GOVERNMENT BOND OAT 0.7500 2028/11/25 1 0 128
FRENCH REPUBLIC GOVERNMENT BOND OAT 0.0000 2031/11/25 159 123 17912
FRENCH REPUBLIC GOVERNMENT BOND QAT 0.7500 2052/05/25 0 48 6,964
FRENCH REPUBLIC GOVERNMENT BOND QAT 0.0000 2029/11/25 288 238 34,498
FRENCH REPUBLIC GOVERNMENT BOND QAT 0.0000 2027/02/25 120 107 15,504
FRENCH REPUBLIC GOVERNMENT BOND QAT 1.2500 2036/05/25 20 15 2,298
FRENCH REPUBLIC GOVERNMENT BOND QAT 0.5000 2029/05/25 20 17 2,509
FRENCH REPUBLIC GOVERNMENT BOND QAT 1.0000 2027/05/25 488 451 65,322
FRENCH REPUBLIC GOVERNMENT BOND QAT 0.7500 2028/02/25 100 90 13,038
FRENCH REPUBLIC GOVERNMENT BOND OAT 0.0000 2024/03/25 48 47 6,858
(a-—-ogo--Rqv)
BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 1.2500 2048/08/15 97 76 11,024
BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0.5000 2027/08/15 60 54 7,934
BUNDESSCHATZANWEISUNGEN 0.4000 2024/09/13 260 250 36,181
BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0.0000 2036/05/15 70 50 7,286
BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 25000 2046/08/15 68 68 9,953
BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 4.2500 2039/07/04 32 39 5,674
BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 1.7000 2032/08/15 20 18 2,715
BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0.0000 2030/08/15 159 133 19,239
BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 1.5000 2023/05/15 9 8 1,298
BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 1.8000 2053/08/15 280 241 34971
BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0.0000 2029/08/15 171 146 21,148
BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0.0000 2031/08/15 232 190 27,464
BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0.0000 2052/08/15 189 95 13,773
(a—g---ANRAY)
SPAIN GOVERNMENT BOND 2.9000 2046/10/31 80 68 9,879
SPAIN GOVERNMENT BOND 0.3500 2023/07/30 65 64 9,297
SPAIN GOVERNMENT BOND 1.4000 2028/07/30 135 123 17,814
SPAIN GOVERNMENT BOND 25500 2032/10/31 480 444 64,307
SPAIN GOVERNMENT BOND 1.4000 2028/04/30 127 116 16,818
SPAIN GOVERNMENT BOND 1.8500 2035/07/30 30 24 3567
SPAIN GOVERNMENT BOND 34500 2066/07/30 15 13 1,937
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SPAIN GOVERNMENT BOND 4.2000 2037/01/31 73 76 11,092
SPAIN GOVERNMENT BOND 1.2000 2040/10/31 28 18 2,686
SPAIN GOVERNMENT BOND 0.2500 2024/07/30 189 181 26,273
SPAIN GOVERNMENT BOND 5.1500 2044/10/31 95 112 16,314
a-g---«4vuU7)
ITALY BUONI POLIENNALI DEL TESORO 3.8500 2049/09/01 30 27 3,909
ITALY BUONI POLIENNALI DEL TESORO 4.7500 2044,/09/01 83 85 12,389
ITALY BUONI POLIENNALI DEL TESORO 1.2500 2026/12/01 136 124 17,993
ITALY BUONI POLIENNALI DEL TESORO 1.5000 2045/04/30 52 30 4448
ITALY BUONI POLIENNALI DEL TESORO 4.0000 2037/02/01 79 75 10,952
ITALY BUONI POLIENNALI DEL TESORO 2.8000 2028/12/01 3 2 410
ITALY BUONI POLIENNALI DEL TESORO 1.7500 2024/07/01 180 176 25474
ITALY BUONI POLIENNALI DEL TESORO 24500 2050/09/01 30 20 2,983
ITALY BUONI POLIENNALI DEL TESORO 0.6000 2031/08/01 301 227 32,883
ITALY BUONI POLIENNALI DEL TESORO 1.6000 2026/06/01 493 461 66,748
ITALY BUONI POLIENNALI DEL TESORO 3.0000 2029/08/01 399 378 54,741
ITALY BUONI POLIENNALI DEL TESORO 5.0000 2039/08/01 6 6 918
ITALY BUONI POLIENNALI DEL TESORO 2.7000 2047/03/01 90 67 9,728
ITALY BUONI POLIENNALI DEL TESORO 4.0000 2035/04/30 50 48 6,953
ITALY BUONI POLIENNALI DEL TESORO 2.2500 2036/09/01 180 141 20,437
(a-g---745K)
FINLAND GOVERNMENT BOND 05000 2028/09/15 45 39 5,695
FINLAND GOVERNMENT BOND 2.0000 2024/04/15 170 168 24,301
FINLAND GOVERNMENT BOND 0.2500 2040/09/15 30 18 2,659
FINLAND GOVERNMENT BOND 1.1250 2034/04/15 10 8 1,181
FINLAND GOVERNMENT BOND 2.6250 2042/07/04 20 18 2,699
(a—og:--F—XAKU7P)
REPUBLIC OF AUSTRIA GOVERNMENT BOND 0.7500 2026/10/20 125 115 16,732
REPUBLIC OF AUSTRIA GOVERNMENT BOND 1.5000 2047/02/20 130 94 13679
REPUBLIC OF AUSTRIA GOVERNMENT BOND 0.0000 2024/07/15 50 48 6,943
REPUBLIC OF AUSTRIA GOVERNMENT BOND 0.0000 2031/02/20 30 23 3414
REPUBLIC OF AUSTRIA GOVERNMENT BOND 0.0000 2030/02/20 50 40 5,869
(2—0O---Zohfh)
EUROPEAN UNION 2.0000 2027/10/04 340 323 46,791
EUROPEAN UNION 3.3750 2042/11/04 11 10 1,584
/I it - — 9,507 8,468 1,224,015
& At — — - - 3,783,338

(1) FAIGREEHNE HIROWHT % HATE QX & BELCRMLOMEC L ) IBERE L2 DT,

(JE2) FHT . 3FIAH O B ARG 13 U35 Co
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BIE(EEC 202348 3 A15H

L.
TV FRY Fev =T 7 Y F(BHEAY VB Y)

(2) SEWHE | D SRR AR

5 T x
. g e W i W % T W
i T AT
W | R - 147
US 5YR NOTE (CBT) JUN 23 190 -
41 | US 2YR NOTE (CBT) JUN 23 - 388
US LONG BOND FUTURE JUN 23 122 -
US 10YR ULTRA FUTURE JUN 23 145 -
US ULTRA BOND(CBT) FUTURE JUN 23 263 -
CAD 10YR BOND FUTURE JUN 23 12 -
AUST 10YR BOND FUTURE JUN 23 32 -
AUST 3YR BOND FUTURE JUN 23 29 -
SHORT EURO-BTP FU JUN 23 30 -
EURO-SCHATZ FUTURE JUN 23 45 -
EURO-OAT FUTURE JUN 23 37 -
EURO-BOBL FUTURE JUN 23 16 -
EURO-BUXL 30Y BND JUN 23 - 40
FED FUND 30DAY MAR 23 - 53
FED FUND 30DAY JUN 23 - 53
3 MONTH SOFR FUT JUN 23 96 -
ICE 3MTH SONIA FU JUN 23 - 39
ICE 3MTH SONIA FU DEC 22 39 -
ICE 3MTH SONIA FU JUN 24 39 -
ICE 3MTH SONIA FU DEC 24 78 -
=] 3MO EURO EURIBOR SEP 23 - 104
3MO EURO EURIBOR DEC 24 104 -

(1) FAIGRSE AL IR OWHT % DA E QX & AT AL OMEIC L ) IBRE L2 b DT,
(JE2) FHLFO L RMIILIET,
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BIE(EEC 202348 3 A15H

L.
TV FRY Fev =T 7 Y F(BHEAY VB Y)

OEERR
WX E(EFREDER 20234 3 H15H B
2 1 S
5 H R I £
+M %

I~ t fit 4,422,008 94.7

a - )V - v - v % z O b 247,769 5.3

® & 5 it iz P 18 # 4,669,777 100.0

(JE1) BHRIZBT B IMUREE R (3.868,859T M) O B A5 FH HEARAT (4,669,777 T-H) I3 3 5 [h513.828% T3

([ 2) SMERE L RO 2 b AT O A BETEEAMGOMIIZ X D BERA L2 bOTTMEL — MiEL 1K Fv=13462H. 1
AFFFNV=983M, 14+ —AFF Y7 FL=897M, 1 ¥ FKR—-F)V=10002H, 1 #£E-K¥ F=163671H. 1 7 ~—27 -~
T—4=19411, 1/ VY x—-27u0—4=1275M, 1 AY = —F - 7u0—F=128M. 1 A ¥ 3- XY =723, 147 a7 AR
JL=1955M 17 7Y A7 ¥ F=743[1, 1 K—F v F- A F=30711, 1 =—u =14454/1]T7,

(JE3) FHIAO BAARBHILIET,

WEE. 8F. A4S KUBEMEADINR

WSROI

20234F 3 H15H 37 H20224E 3 H16H %20234 3 H15H
H H EE S H H B bt
(A) & 3 9470,733,172M ME ¥ & R @ 90578,7781
2 - v -m - v 115,767,286 % L - 90,582,093
& dk EGHEE) | 4422008264 o M"@ ”Xﬂ i g A Do
AR A &) 4889846646 (B)& Mi i % % B 8 18| A 567206501
S S It 21580488 s B % 732,090.502
Y% Jo £ A R
LU S 8,381,776 % [ | £1299297,003
= ON F RO & 13,148,712 (C)% ¥ H 2| % 38 &5| A 85669187
(B) & & 4,905,335,773 ;[;c g{ ?% 149,203,524
* EIN % 4905335331 H| o 234872711
* O Om W ; 442 Dz o # B K| A 38127
(C)#f & %= # #W|(A—B)| 4565397399 (E) SHBEE(ABHCED) |~ S0z e
It * 3,268,796,753 O o Sty
] . (G)m®m #Hh = 18 # =| 2 177876539
KM oR B R &) 1296600646 (H)IEMESE =8 & 2 11,064,441
(D)2 = # # 0O % 3,268,796,75301 (N & H(E+F+G+H) 1,296,600,646
1 50 b B£ffigg(C.~/ D) 13,967M RE e Ee() 1,296,600,646
<P > (1) 450 0 BRI 0 i C AT 5 B B O S S | SE3 8
W A 36235162461 WK ORI L2 b DERRET,
36 3 i AR 23,482,835 (#2) j%%@ﬂkiﬁ@Wfi&bﬂEéﬁ??ﬁ%&ﬁtciiﬁbﬂ%%ﬁ@&%&iﬁbn
v — R A T A 378,202,328/ U & TTADERE T
(FE3) HREOIRIOT TGRS & ARG Ol KR4S
WHRIZBT BIEARDOHR ERADERE VT T,
TI90ay 7 D=VERY =TV (B VHY) 147,079,837
75900y 9=VEERT 7 F (BN YHY) 90,816,493
JDFU=VF-RVE- 777 FBBEAYIHY) 3,030,900,42311
&t 3,268,796,753[1]
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