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US 5YR NOTE (CBT) - - 114 116
US 10YR NOTE (CBT) 7,658 9,037
US ULTRA BOND CBT 1,266 1,165 - -
CAN 10YR BOND FUTURES 2,976 2,995 - -
AUST 10YR BOND FUTURES 3,088 3.567 — —
LONG GILT FUTURES — — 3,705 3,905
EURO-BOND FUTURES — — 1,655 1,686
EURO BUXL 30Y BND — — 406 426
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KONINKLUKE KPN 0.875% 33/11/15(1~0+ 75/4) 126,833 | CHARTER COMM OPT 4.5% 24/2/1(7 XU A) 221,849
AERCAP IRELAND 1.65% 24/10/29(7 XU %) 113,531 | AMERICAN EXPRESS 3.4% 23/2/27(7 *U$) 165,893
GLENCORE FINANCE /STEP 6% 22/4/3(A FUA) 93,144 | BERKSHIRE HATHWY 0.44% 29/9/13(1—C0F - 7XU5) 156,336
WELLS FARGO CO /VAR 3.526% 28/3/24(7 XU 7) 85,673 | SUNCOR INC 6.5% 38/6/15(77 XU A) 153,404
E.ON SE 0.875% 34/1 0/18(1 D RAY) 84,035 | CANADIAN NATL RE 3.85% 27/6/1(7 XU 5) 139,117
DERWENT LONDON 1.875% 31/11/17(4 FU2A) 82,912 | EONINTL FIN BV 4.75% 34/1/31(AFUX) 135,365
ASB FINANCE LTD 0.25% 28/9/8(1-D0 - Z1~Y-35VR) 82,857 | SHELL INTL FIN 3.25% 25/5/11(7 XU A) 133,476
BANK OF AMER CRP /VAR 3.384% 26/4/2(7 XU 5) 82,613 | WALT DISNEY CO 6.2% 34/12/15(7 XU ) 131,867
GOLDMAN SACHS GP /VAR 3.615% 28/3/15(7 *U7) 79,553 | COFIROUTE 0.375% 25/2/7(1—0 - 752 X) 130,464
BARCLAYS PLC /VAR 0.577% 29/8/9(1—0 - A +1A) 78,462 | GDF SUEZ 1% 26/3/13(2—0 - 72V 2A) 124,045
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BLAS gy (2022467811 BRAE)
(1) NE NEBE) L&
OEFERIFxR
E] HA
X 2 N U DU _[S55ppi| BEHBAMEALE
TRBIL TR BRIV TH % % % % %
77X Y 103,380 95,461 (13,027,669 59.4 0.1 38.4 14.0 6.9
FThF - RIL [FAFS - Rb
yal P2 4 2,560 2,393 252,127 1.1 — 0.9 0.2 —
a O F1—0O Fa1—0O
KoY 3,150 2,656 368,159 1.7 — 1.2 0.5 —
4 g U 7 1,605 1,414 196,050 0.9 — 0.7 0.2 —
J 2 U R 6,500 5,890 816,367 3.7 — 2.2 1.5 —
5 vy 7,520 6,776 939,101 4.3 — 2.3 2.0 —
AR A4 v 1,890 1,776 246,206 1.1 — 0.3 0.8 —
N F — 1,000 926 128,414 0.6 — 0.2 0.4 —
F—A MUY 1,100 1,039 144,023 0.7 — 0.4 0.3 —
Woter I 1,220 1,080 149,780 0.7 — — 0.7 —
J42V3VR 685 623 86,425 0.4 — — 0.4 —
7AITUR 1,470 1,368 189,687 0.9 — — 0.9 —
T O 11,820 10,741 | 1,488,699 6.8 — 3.8 3.0 —
TAFUZ - RUR [FAFUR RV
4 F U X 9,280 9,240 | 1,514,484 6.9 — 2.7 3.4 0.8
TA=ANSUT « Rl [FA=2NSU7 - Rl
T—ANSUF 13,080 11,5471 1,077,997 4.9 — 3.2 0.7 0.9
= g — — 120,625,194 94.0 0.1 56.3 29.0 8.7
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BB (2<2mE) | INDIAN RAILFIN 2.8% | 2.8 580 467 | 63.832 [2031/2/10
LEMESBUREEARS) | AEP TRANSMISSION3.75% | 3.75 500 411 56.212 [2047/12/1
AERCAP IRELAND 1.65% | 1.65 1,000 922 125,855 |2024/10/29
AERCAP IRELAND 3% | _ 3.0 200 167 | 22,846 [2028/10/29
AR LEASE CORP 3.375% | 3.375 300 282 38,616 | 2025/7/1
AKER BP ASA 3% 3.0 485 466 63,721 [2025/1/15
AKER BP ASA 4% 4.0 910 813 | 111.053 [2031/1/15
ALIBABA GROUP 2.7% 2.7 345 235 32,191 |2041/2/9
APA INFRA 4.0% 4.2 2,100 2.077 | 283458 [2025/3/23
AT&T INC 1.65% 1.65 200 172 | 23,501 | 2028/2/1
AT&T INC 3.55% 3.55 1.000 761 | 103.902 [2055/9/15
AT&T INC 4.35% 435 1300 1282 | 175019 | 2029/3/1
ATRT INC 4.75% 4.75 3.300 3.093 | 422209 [2046/5/15
AVOLON HDGS 2.125% | 2.125 270 233 31,872 12026/2/21
BALTIMORE GAS 3.5% 3.5 1,100 895 122,245 |2046/8/15
BANK OF AVIER CRP /VAR | 3.004 810 806 | 110.113 [2023/12/20
BANK OF AMER CRP /VAR | 3.384 620 601 82,071 |2026/4/2
BANK OF AMER CRP 3.875% | 3.875 1,400 1,394 190,312 | 2025/8/1
BP CAP NKTS AMER 1.749% | 1.749 530 433 | 59.179 [2030/8/10
BP CAPITAL PLC /VAR /PER | 4.875 565 491 67,015 -
BROADCOM INC 3.419% | 3.419 622 513 | 70.089 [2033/4/15
BURLINGTON NORTH 5.4% | 5.4 800 847 | 115703 | 204176/1
CAVERON LNG 3.302% | 3.302 505 426 | 58.254 [2035/1/15
CANIMPERIALBK 33% | _ 3.3 290 283 | 38.735 | 2025/4/7
CANADIAN PACIFIC 3.1% | 3.1 490 360 | 49.247 [2051/12/2
CASTLE PEAK PWR 2.125% | 2.125 635 530 72,398 | 2031/3/3
CBS CORP 2.9% 2.9 750 696 | 94,991 [2027/1/15
CHARTER CONIN OPT 5.375% | 5.375 500 429 | 58668 | 2047/5/1
CITIGROUP INC /VAR| 2.52 650 530 72,360 12032/11/3
CITIGROUP INC 3.875% | 3.875 1.400 1411 | 192644 [2023/10/25
CITIGROUP INC 4.65% | _4.65 320 298 | 40.795 |2048/7/23
COCA-COLAFEMSA 2.75% | 2.75 150 133 18,152 [2030/1/22
COLONIALENT INC 3.25% | _3.25 370 334 | 45647 [2030/5/15
COMCAST CORP 2.937% | 2.937 2.420 1.713 | 233,780 |2056/11/1
COMCAST CORP 3.95% | 3.95 800 804 | 109.819 [2025/10/15
COMCAST CORP 4.15% | 4.15 1300 1300 | 177418 [2028/10/15
CONOCOPHIL CO 4.025% | 4.025 200 167 | 22,857 |2062/3/15
CONSUNERS ENERGY 3.25% | 3.25 500 400 | 54.640 [2046/8/15
CONTINENTAL RESO 2.268% | 2.268 400 353 48,175 |2026/11/15
COUNTRY GARDEN 27% | 2.7 245 105 14.377 |2026/7/12
DELL INT / EMC5.85% | 5.85 250 257 35,158 12025/7/15
DEUTSCHE BANK NY /VAR | 2.222 385 370 50,595 [2024/9/18
DISCOVERY COMMUN395% | 3.95 900 841 | 114.816 [2028/3/20
DISCOVERY COMMUN5.3% | 5.3 710 609 | _ 83.221 [2049/5/15
DUKE ENERGY CAR 4% 4.0 1,200 1,058 144,441 12042/9/30
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LEMESBUREEARS) | DUKE ENERGY FLA 3.4% 3.4 700 543 74,223 12046/10/1
ENEL SPA /VAR 8.75 400 411 56,089 |2073/9/24
ENERGY TRANSFER 6% 6.0 500 466 63.680 12048/6/15
ENERGY TRANSFER 6.05% | 6.05 630 600 81,901 |2041/6/1
ENTERPRISE PRODU 4.85% | 4.85 1,000 915 124,975 [2042/8/15
EQT CORP 3.9% 3.9 450 420 57.421 12027/10/1
ERAC USA FINANCE 5.625% | 5.625 830 827 112,967 12042/3/15
EVERSOURCE ENERG 1.65% | 1.65 550 437 59,669 [2030/8/15
EXELON CO 2.75% 2.75 200 186 25,514 12027/3/15
EXELON CORP 3.4% 3.4 1,400 1,357 185,304 |2026/4/15
FEMSA 3.5% 3.5 550 423 57.795 12050/1/16
FIVE CORFND TRS 4.419% | 4.419 700 702 95,817 12023/11/15
FLORIDA PWR & LT 3.8% 3.8 1,170 1,035 141,299 [2042/12/15
FLOWSERVE CORP 3.5% 3.5 450 376 51,421 |2030/10/1
FRANCE TELECOM 5.375% | 5.375 400 410 56,045 [2042/1/13
GC TREASURY 4.4% 4.4 325 295 40,303 2032/3/30
GC TREASURY 5.2% 5.2 200 168 23,015 ]2052/3/30
GE CAPITAL INTL 4.418% | 4.418 511 479 65,383 [2035/11/15
GEN ELEC CAPCRP 6.75% | 6.75 282 315 43,003 |2032/3/15
GEORGIA POWER 2.1% 2.1 435 427 58,404 12023/7/30
GOLDMAN SACHS GP /VAR | 3.615 650 619 84,492 12028/3/15
GOLDMAN SACHS GP 3.5% 3.5 975 961 131,174 |2025/4/1
HARTFORD FINL 4.4% 4.4 350 314 42,860 12048/3/15
JPMORGAN CHASE /VAR | 2.739 670 585 79,869 [2030/10/15
JPMORGAN CHASE 3.2% 3.2 3.000 3.001 409,641 [2023/1/25
KINDER MORGAN 5.3% 5.3 1,150 1.118 152,645 [2034/12/1
KINDER MORGAN 5.625% | 5.625 1,400 1.421 194,041 [2023/11/15
KINDER MORGAN EN 5.8% 5.8 500 502 68,548 [2035/3/15
LIBERTY MUTUAL 4.569% | 4.569 200 196 26,757 |2029/2/1
LINCOLN NATL CRP 3.8% 3.8 700 667 91.065 |2028/3/1
LLOYDS BK GRPLC /VAR | 3.574 200 186 25,413 12028/11/7
LLOYDS BK GRPLC 4.375% | 4.375 200 193 26,444 12028/3/22
LLOYDS BK GRPLC 4.45% | 4.45 200 199 27,256 | 2025/5/8
LSEGA FIN PLC 2.5% 25 200 171 23,378 |2031/4/6
LUNDIN ENERGY FI 2% 2.0 200 178 24,342 12026/7/15
LUNDIN ENERGY FI 3.1% 3.1 200 166 22,672 12031/7/15
MAGALLANES INC 4.279% | 4.279 480 430 58,713 12032/3/15
MAGALLANES INC5.141% | 5.141 120 101 13,850 [2052/3/15
MAGALLANES INC 5.391% | 5.391 120 101 13,856 [2062/3/15
MARATHON PETRO 4.75% | 4.75 700 608 83,090 [2044/9/15
MEXICO CITY ARPT 5.5% 5.5 337 234 31,963 |2047/7/31
MIDAMERICAN ENER 5.15% | 5.15 440 439 59,962 [2043/11/15
MIDAMERICAN ENER 6.125% | 6.125 500 553 75,493 |2036/4/1
MIRVAC GROUP FIN 3.625% | 3.625 800 775 105,858 |2027/3/18
MONONGAHELA PWR 5.4% 5.4 700 685 93,615 [2043/12/15
MORGAN STANLEY /VAR | 3.622 650 599 81.872 |2031/4/1
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LEMESBUREEAES) | MORGAN STANLEY 4% 4.0 700 699 95,442 12025/7/23
MORGAN STANLEY 6.375% | 6.375 200 228 31,201 |2042/7/24
MPLX LP 4.25% 4.25 500 480 65,551 12027/12/1
MPLX LP 5.2% 5.2 950 846 115,496 |2047/3/1
NATL RURAL UTIL 3.7% 3.7 800 760 103,803 [2029/3/15
NATWEST GROUP /VAR | 4.519 500 497 67,910 12024/6/25
NATWEST GROUP 3.875% | 3.875 805 801 109,395 |2023/9/12
NTT FINANCE 2.065% | 2.065 315 264 36.155 |2031/4/3
ONCOR ELECTRICD 3.7% 3.7 620 002 82,271 [2028/11/15
ONCOR ELECTRIC D 3.8% 3.8 520 452 61,801 | 2049/6/1
PACIFIC GAS&ELEC 2.1% 2.1 675 563 76,932 | 2027/8/1
PACIFIC GAS&ELEC 2.5% 25 720 551 75,218 |2031/2/1
PACIFICORP 6% 6.0 400 430 58,778 12039/1/15
PHILLIPS 66 4.65% 4.65 350 336 45,855 [2034/11/15
PHILLIPS 66 4.68% 4.68 850 775 105,864 [2045/2/15
PLAINS ALL AMER 3.8% 3.8 930 816 111,372 |2030/9/15
PRUDENTIAL PLC /VAR | 2.95 505 416 56,856 [2033/11/3
PUBLIC STORAGE 1.95% | 1.95 165 142 19,389 12028/11/9
RELIANCE INDUSTR 2.875% | 2.875 345 283 38,702 12032/1/12
RELIANCE INDUSTR 3.625% | 3.625 630 452 61,730 |2052/1/12
SANTOS FINANCE 3.649% | 3.649 300 253 34,578 12031/4/29
SAUDI ARAB OIL 3.5% 3.5 395 378 51,614 12029/4/16
SCENTRE TRUST 2 /VAR| 4.75 655 580 79,264 12080/9/24
SEMPRA ENERGY 6% 6.0 850 892 121,760 [2039/10/15
SGSP AUSTRALIA 3.25% | 3.25 700 672 91.741 12026/7/29
SHELL INTL FIN 4.375% | 4.375 700 645 88,079 12045/5/11
SHELL INTL FIN 6.375% | 6.375 200 230 31,443 [2038/12/15
SOUTHERN CALED 2.85% | 2.85 470 413 56,486 | 2029/8/1
SOUTHERN CAL ED 3.7% 3.7 290 285 38,914 |2025/8/1
SOUTHERN CAL ED 4% 4.0 465 375 51,230 |2047/4/1
SOUTHERN CAL ED 4.5% 4.5 1,200 1,010 137,970 | 2040/9/1
SOUTHERN CO 3.25% | 3.25 930 890 121,577 1 2026/7/1
SOUTHERN CO 4.4% 4.4 500 438 59,901 |2046/7/1
SOUTHERN GAS 3.15% | 3.15 125 88 12,018 ]2051/9/30
SOUTHWEST AIR4.75% | 4.75 250 251 34,356 | 2023/5/4
SOUTHWEST AIR 5.125% | 5.125 445 447 61,127 12027/6/15
SOUTHWESTN EL PR 6.2% 6.2 350 372 50,798 |2040/3/15
STANDARD CHART /VAR | 3.885 800 796 108,758 [2024/3/15
STARENERGY CO 4.85% | 4.85 370 307 41,998 [2038/10/14
SWISS RE TREAS 4.25% | 4.25 540 496 67.745 12042/12/6
TELEFONICAEMIS 5.52% | 5.52 1,300 1,192 162,705 |2049/3/1
TIME WARNER CABL 4.5% 4.5 790 613 83,788 12042/9/15
TIME WARNER CABL 5.5% 5.5 700 613 83.769 |2041/9/1
TRANSCANADA PL 4.625% | 4.625 863 828 113,060 | 2034/3/1
TRITON CONTAINER 1.15% | 1.15 150 140 19,111 |2024/6/7
TRITON CONTAINER 2.05% | 2.05 180 158 21,685 12026/4/15
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LEMESRUREEAES) | TSMC ARIZONA 3.125% | 3.125 200 162 22,158 [2041/10/25
UNION PAC CORP 3.35% | 3.35 800 641 87,531 [2046/8/15
VERIZON COMM INC 1.45% | 1.45 605 556 75,888 12026/3/20
VERIZON COMM INC 2.55% | 2.55 1.210 1,041 142,151 [2031/3/21
VERIZON COMM INC 3.376% | 3.376 2,300 2,284 311,807 |2025/2/15
VIACOMCBS INC 4.75% | 4.75 735 741 101,158 [2025/5/15
VICI PROPERTIE 5.125% | 5.125 175 166 22,770 12032/5/15
VICI PROPERTIE 5.625% | 5.625 225 205 28,054 |2052/5/15
VIRGINIA EL&PWR 3.8% 3.8 450 439 59,972 |2028/4/1
VIRGINIA EL&PWR 4% 4.0 650 567 77,431 12046/11/15
VODAFONE GROUP 4.125% | 4.125 500 501 68,391 12025/5/30
VODAFONE GROUP 4.375% | 4.375 240 206 28,156 12043/2/19
WALT DISNEY CO 1.75% | 1.75 1,000 963 131,478 12024/8/30
WALT DISNEY CO 1.85% | 1.85 1,050 970 132,442 [2026/7/30
WALT DISNEY CO 6.2% 6.2 1,010 1.156 157,792 [2034/12/15
WALT DISNEY CO 6.4% 6.4 300 349 47,726 [2035/12/15
WELLS FARGO CO /VAR | 3.526 650 616 84,161 [2028/3/24
WILLIAMS COS INC 4.3% 4.3 900 901 123,045 |2024/3/4
WILLIAMS COS INC 4.9% 4.9 450 400 54,608 |2045/1/15
WPP FINANCE 2010 3.75% | 3.75 800 781 106,604 12024/9/19
XCEL ENERGY INC 4.8% 4.8 1,300 1,210 165,179 12041/9/15
XLIT LTD 5.25% 5.25 200 208 28,503 |2043/12/15
N st - - — [13.027.669 -
(Hh7S) FhHFY - BRIV |FAFS - BlL
LEMESRUREEARS) | BELL CANADA 4.75% | 4.75 360 318 33,537 12044/9/29
CANADIAN PACIFIC 2.54% | 2.54 750 667 70,310 12028/2/28
ROGERS COMMINC 6.56% | 6.56 500 527 55,564 [2041/3/22
TELUS CORP 3.75% 3.75 100 97 10,322 12025/1/17
TELUS CORP 4.85% 4.85 450 396 41,813 | 2044/4/5
TRANSCANADA PL 3.3% 3.3 400 385 40,579 12025/7/17
I\ &t - - - 252,127 —
(2—0) F1—0O F1—0O
1)
LEMESBURERAES) | ALSTRIA OFFICE 1.5% 1.5 400 342 47,399 12026/6/23
DEUTSCHE BANK AG /VAR 1.0 300 284 39.470 [2025/11/19
DEUTSCHE BANKAG /VAR | 1.75 300 251 34,824 2030/11/19
E.ON SE 0.875% 0.875 800 600 83.272 [2034/10/18§
MERCK /VAR 1.625 500 475 65,916 [2079/6/25
RWE A 2.75% 2.75 350 333 46,248 12030/5/24
VONOVIA SE 0.375% | 0.375 200 171 23,822 [2027/6/16
VONOVIA SE 1.625% | 1.625 200 110 15,314 | 2051/9/1
VONOVIA SE 2.375% | 2.375 100 85 11,889 2032/3/25
A2U7)
LEHES(GUREENES) | A2A SPA 1.5% 1.5 240 217 30.077 12028/3/16
AEROPORTIROMA 1.75% | 1.75 215 165 22,887 12031/7/30
ENEL SPA /VAR /PER 3.5 500 470 65,137 -
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N N S e
# 1 £ R | BEEE NEEeE | IERELE BEERE
(2—0) % F1—0O F1—0O FH
(1 9U7)
TEMES(BOREEAES) | ENI SPA /VAR /PER | 3.375 380 303 42,089 —
TERNA RETE 1% 1.0 270 258 35,858 [2026/4/10
(TJ5VR)
LETEAEOREENES) | BPCE /VAR 1.5 400 346 48,090 [2042/1/13
BPCE 0.25% 0.25 500 467 64,825 [2026/1/15
COMPAGNIE FIN ET 1% 1.0 200 170 23,648 [2031/5/19
CRED AGRICOLE SA /VAR 1.0 600 575 79,727 [2026/4/22
ELEC DE FRANCE 2% 2.0 400 270 37,521 [2049/12/9
ENGIE 0.375% 0.375 500 419 58,080 [2029/10/26)
GROUPE VYV 1.625% | 1.625 300 269 37.302 [2029/7/2
RTE RESEAU DE TR 1% 1.0 400 380 52,711 [2026/10/19
TEREGA SA 2.2% 2.2 1,000 996 138,124 | 2025/8/5
TOTAL CAP INTL 1.994% | 1.994 200 185 25,727 |2032/4/8
TOTALENERGIES SE/VAR/PER | 2.125 480 359 49,777 —
TOTALENERGIES SE/VAR/PER | 2.625 1,520 1,449 200,829 —
(F529)
LEHES(SUREEABS) | ALLIANDER /VAR /PER | 1.625 235 212 29,446 —
BP CAP MKY BV 0.933% | 0.933 565 346 47994 [2040/12/4
CTP NV 0.875% 0.875 610 518 71,856 [2026/1/20
EDP FINANCE BV 1.5% 1.5 800 751 104,154 [2027/11/22
IBERDROLA INTL /VAR /PER | 2.625 1,300 1,267 175,600 —
KONINKLIJKE KPN 0.875% | 0.875 600 471 65,333 [2033/11/15
LSEG NTHRIND BV 0.25% | 0.25 200 174 24,245 | 2028/4/6
LSEGNTHRIND BV 0.75% | 0.75 210 166 23,058 |2033/4/6
REDEXIS GAS FIN 1.875% | 1.875 1,200 1,111 154,046 [2027/4/27
REN FINANCE BV 2.5% 2.5 1,400 1,405 194,804 [2025/2/12
STEDIN HOLDING 0% - 100 89 12,437 [2026/11/1§
VOLKSWAGEN INTFN/VAR/PER | 4.375 300 260 36,121 —
ZRA)
LEES(E0REEAES) | ABANCA CORP /VAR 0.5 500 431 59,733 |2027/9/8
CANAL DE ISABEL 1.68% | 1.68 700 688 95,473 [2025/2/26
FCC AQUALIA SA 2.629% | 2.629 690 656 91,000 |2027/6/8
(NJLF—)
LEMES(SOREEAES) | ELIA TRANS BE 0.875% | 0.875 300 252 35,000 [2030/4/28
KBC GROUP NV /VAR 1.5 300 291 40,394 |2026/3/29
RESA SA BELGIUM 1% 1.0 400 382 53,019 [2026/7/22
(F—ZAKUT)
TEMES(SOREEAES) | OMV AG /VAR /PER | 2.875 600 573 79,431 —
RAIFFEISEN BK IN 0.25% | 0.25 500 466 64,592 [2025/1/22
Wwoter7ILD)
LEHEAEOREEAES) | AROUNDTOWN SA 2% 2.0 300 265 36,863 [2026/11/2
CPI PROPERTY GRO 2.75% | 2.75 570 510 70,726 [2026/5/12
P3 GROUP SARL 0.875% | 0.875 350 304 42,190 [2026/1/26
(T4 R)
LEHESEOREENES) | ELENIA FINANCE 0.375% | 0.375 405 362 50,237 | 2027/2/6




UBS/AZE - REMHEYH—T7 VR
% om % % | mEeE % & mEEAE
L e pre e
(2—0) % F1—0O F1—0O FH
(T4V5UR)
| LEHES(BUREEAES) | NORDEA BANK ABP 1.125% | 1.125 280 261 36,188 (2027/2/16
(FAILSVR)
EEHES(SOREEAES) | BANK OF IRELAND /VAR | 1.875 295 283 39,275 | 2026/6/5
GAS NETWORKS IE 0.125% | 0.125 100 95 13,303 |2024/12/4
GAS NETWORKS IE 1.375% | 1.375 400 383 53,111 12026/12/5
RYANAIR DAC 0.875% | 0.875 675 606 83,996 |(2026/5/25
ol
LEHES(ZOREENES) | AKELIUS RESIDENT 1.75% 1.75 450 437 60,569 | 2025/2/7
AP MOLLER 1.75% 1.75 300 295 40,896 [2026/3/16
ASB FINANCE LTD 0.25% 0.25 540 452 62,761 2028/9/8
AUSTRALIA PACI 1.75% 1.75 500 495 68,649 [2024/10/15
BARCLAYS PLC /VAR | 3.375 300 303 42,117 | 2025/4/2
BARCLAYS PLC /VAR | 0.577 405 337 46,757 | 2029/8/9
BG ENERGY CAP 2.25% 2.25 400 381 52,887 [2029/11/21
BP CAPITAL PLC /VAR /PER | 3.625 500 434 60,215 —
BP CAPITAL PLC /VAR /PER 3.25 750 702 97,354 —
CEZ AS 2.375% 2.375 285 267 37,028 | 2027/4/6
CHUBB INA HLDGS 2.5% 2.5 500 423 58,739 |(2038/3/15
CREDIT SUISSE /VAR | 2.125 420 395 54,841 |2026/10/13]
CREDIT SUISSE /VAR 0.65 300 253 35,154 (2028/1/14
CREDIT SUISSE /VAR | 2.875 255 218 30,334 | 2032/4/2
GOLDMAN SACHS GP 1.625% | 1.625 500 478 66,320 (2026/7/27
GOLDMAN SACHS GP 2% 2.0 300 280 38,837 (2028/11/1
GOLDMAN SACHS GP 3.375% | 3.375 320 328 45517 (2025/3/27
HEATHROW FNDG 1.5% 1.5 790 689 95,599 (2030/2/11
LIBERTY MUTUAL 2.75% 2.75 400 401 55,625 | 2026/5/4
NATL GRID ELECT 0.19% 0.19 100 95 13,187 |2025/1/20
NATWEST GROUP /VAR 2.0 300 297 41,298 | 2025/3/4
NEW YORK LIFE GL 0.25% 0.25 300 272 37,784 (2027/1/23
ORSTED A/S /VAR 2.25 500 477 66,206 [2029/11/26
TAURON POLSKA SA 2.375% | 2.375 805 659 91,469 | 2027/7/5
VERIZON COMM INC 2.875% | 2.875 400 369 51,256 (2038/1/15
VODAFONE GROUP 2.5% 2.5 1,200 990 137,287 |2039/5/24
)\ =t — — — 4,752,916 —
IRy =R FUR AR TR
EHESEOREEAES) | ANGLIAN WAT FIN 4.5% 4.5 650 679 111,281 (2026/2/22
BAA FUNDING LTD 6.75% 6.75 500 554 90,897 [2026/12/3
BARCLAYS PLC /VAR | 2.375 350 349 57,210 (2023/10/6
BUPA FINANCE 1.75% 1.75 500 452 74,144 (2027/6/14
CADENT FINANCE P 2.75% 2.75 440 314 51,480 |2046/9/22
DERWENT LONDON 1.875% | 1.875 550 445 73,030 [2031/11/17]
EDF ENERGY 5.5% 55 400 431 70,672 | 2026/6/5
ELEC DE FRANCE 6.125% | 6.125 300 344 56,527 | 2034/6/2
GATWICK FND LTD 5.25% 5.25 700 715 117,286 (2024/1/23
LLOYDS BK GR PLC 2.25% 2.25 300 288 47,287 [2024/10/16)
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. . B - e
& A & MR | BEEHEE NEEeE | ERELE BEFAH
(AF+UR) % [FAFUR - RYR [FAFUR - HRUR FH
EEEAEOREENES | NATL GRID ELECT 4% 4.0 600 609 99,863 | 2027/6/8
NORTHERN GAS 5.625% | 5.625 300 327 53,743 (2040/3/23
NORTHUMBRIAN WTR 1.625% | 1.625 600 562 92,110 |2026/10/11
THAMES WATER UTC 3.5% 35 640 629 103,157 |2028/2/25
THAMES WATER UTL5.125% | 5.125 200 212 34,755 |2037/9/28
VICINITY CNTRS T 3.375% | 3.375 440 430 70,547 | 2026/4/7
VIRGIN MONEY /VAR | 3.375 570 540 88,523 [2026/4/24
\WESTERN POWER 5.75% 5.75 950 1,064 174,463 [2032/4/16
YORKSHIRE WATER /VAR 3.75 290 289 47,498 |2046/3/22
N gt — — — 1,514,484 —
(F—=RAZU7P) TA-ANSUT - R [FA-ZAN5U7 - Rlb
LEHEAEUREEAES) | AR NEW ZEALAND 5.7% 5.7 420 420 39,216 |2026/5/25
AIR NEW ZEALAND 6.5% 6.5 340 338 31,634 |2029/5/25
AURIZON FINANCE 3% 3.0 570 481 44,985 | 2028/3/9
AURIZON NETWORK 4% 4.0 1,000 988 92,276 |2024/6/21
AUSGRID FINANCE 1.814% | 1.814 1,100 942 88,002 | 2027/2/5
AUSGRID FINANCE 3.75% 3.75 400 393 36,710 [2024/10/30
AUSNET SERVICES 4.2% 4.2 1,000 923 86,184 [2028/8/21
BANCO SANTANDER 4% 4.0 1,200 1,201 112,167 (2023/1/19
LENDLEASE FIN 3.4% 3.4 940 844 78,814 |2027/10/27
LENDLEASE FIN 3.7% 3.7 640 529 49,454 12031/3/31
NETWORK FINANCE 2.579% | 2.579 1,260 1,053 98,379 12028/10/3
NSW ELECTRICITY 2.543% | 2.543 750 579 54,071 [2030/9/23
OPTUS FINANCE 2.5% 2.5 780 638 59,567 | 2030/7/1
QANTAS ARWAYS 3.15% | 3.15 270 226 21,185 (2028/9/27
STOCKLAND TRUST 2.3% 2.3 760 644 60,140 |2028/3/24
TRANSURBAN QLD 3.25% | 3.25 1,050 840 78,434 | 2031/8/5
VICTORIAPOWERN 2.132% | 2.132 600 501 46,772 |2028/4/21
I\ 5t — — — 1,077,997 —
= Bl — — — (20,625,194 —

CE1) BEMEREEE. HROFMZ DD EDONEEBETERSDMEICK IV HERELIZBDTY,

(E2) gE - FHERORAKREIFY) B To
(E3) BRFEREN [-] £B>TVBHBMIKAETT,
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m £ *
i " Al = B2 & | & B &
&5 =R
CAN 10YR BOND FUTURES 766 -
LONG GILT FUTURES - 768
_ EURO-BOND FUTURES - 374
A | BSTMRS] FG0vR NOTE (CBT) 1.252 -
EURO BUXL 30Y BND - 68
US ULTRA BOND CBT 347 -
AUST 10YR BOND FUTURES 518 -
GE1) BAFREIFYIVEBT, L. SN BEMREBDSS 3/ TEEH,
(F2) FERESEEIF. BROBHE DI EDNESEETEEEDMEICL U HERELICHDTY,
(GE3) —ERFHEHFANIRL,
| 10T EABEDRERD | AFEDREEL (202247811 8R%E)
BB £ *
5 : ¥ Mm@ H E=
T %
2 i & 20,625,194 93.2
9 — ) - 0— Y=, 70 1,505,357 6.8
B & E X o B # = 22.130,551 100.0

SERDBRMEE T VIS T,

SHIERICHIT DHNERMEE (21,938,277FM) DOREGFEMERER (22,130,551FH) [CHT BHEF99.1% T,
NEREEL. BEROE(MZ DN EONBEEEETEEBOMEICK ) BERBELIZHDTT,

BH. BHRICHIFEMEEEL— ME. 1K FNL=136.47M, 175 - BIL=10535M. 11—0=138.59M. 11FUR - K
VR=163.89. 14#—XAr3U7 - FIL=93.35TT,

GE1)
(x2)
(£3)
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(20224781185 (82021478138 F2022478118)
I E] e i E] sy HA
(A) & 7 (26,082,967,319M AEBE % = IR @ 894,720,066
J— ) - O— v =| 926237035 2 B gl = 894,503,434

N #t BEEHEER) [20,625,194,772 T O fit W # 2 324,031

* i A % | 4,090,507,024 X ih Fil 2|e 107.399

* I ) = 225,680,552 (B)E il 5f = 5 =B #8 &= |~ 243,880,739

i " - . 633,719 5 = x| 4983030393

7 = g A
= A E K W 2| 214714217 %’;@ |: g z 5:226311,132
C B 2| Z By 2| 48 3 |~ 364,607,792
(B) & f& | 4,133,986,455 © =
B ] s 245,272,644
1 % | 4,035,986,182 -
b ] 8|~ 609,880,436
A oHh OB OW® 98,000,000 (D) & 5t E= [l = VAN 5,120,133
E

* i Al = 273 (E) 4 HERB(A+B+C+D) 281,111,402
(Qft |7 E #& #HA-B) 21948980864 (F)BT B 1% # 18 2 £ 15045412007

T 7% 110.364.631,068 (G)IE 10 15 5 % 18 # &| 526920735

xR OB R BB 5 |11.584.349.796 (HfR # = 8 # 2|~ 42600348
(D) @ # # O #%7/10,364,631,0680 (n £t (E4+F+G+H)| 11,584,349,79%

1 FO47 ) B H5E(C /D) 21,1778 ROED OB M OB % (1) 1158434979
(raEm) GE1) BROWROET(B)EMESEEES & U'(C) KWEE|
RS TTAE 13.756,657,455M Y3 B R DTHAIR R IOk 3 BOESHE T
HTPE NI ETTARE 480,379,265 (22) BIEORROD T (D)SEBME(C (2 EERB N T D
HAh— AR TTAEE 3,872.405.652 BRHSLEESH CERLTOET,

1 C17c V) a7 2.1177m (E3) BRORRODT(GENEERBRSEH30E. 53
DEMBEOE. ENREE U fiEmh 5maz2 L3I0
(55— T 7 ¥ RSB BTEADMER] RS ENNET,
UBS/AZS - SRUAHE T 7V R (BEAw Ja5H) (I4) BHOKROPCHBUZERSEH20E. PR
5,291,446,000/3 D, ToAD SR E LS| S E O NE T,
UBS/AZ - SRIAHET 7V R (BEAw L)
4,284,607,466H
UBS/AZ - SRIHET 7V R (1 EREE - BBA v Iih))
494,778,426H
UBS/AZE - SRIHET 7V R (1 EREE - BBA v IRL)
293,799,176H



