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@m HREH R REFAE/HHE I a0
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1,493, 797, 500 United States Treasury Bill 5.113% 20/07/2023 1,489, 766, 089 2.36

4,590, 515, 800 United States Treasury Bill 5.032% 25/07/2023 4,575,115, 156 7.25

3, 335, 000, 000 United States Treasury Bill 5.020% 27/07/2023 3,322,908, 772 5.26

5,150, 000, 000 United States Treasury Bill 4.426% 01/08/2023 5,130, 370, 438 8.13
327, 678, 700 United States Treasury Bill 4.992% 10/08/2023 325, 861, 111 0.52
35,931, 900 United States Treasury Bill 5.120% 22/08/2023 35, 666, 164 0.06

1,214,138, 000 United States Treasury Bill 4.838% 29/08/2023 1,204,510, 894 1.91
274, 730, 300 United States Treasury Bill 4.952% 05/09/2023 272, 236, 216 0.43

2,581,112, 200 United States Treasury Bill 5.218% 07/09/2023 2,555, 674, 600 4.05
42,084, 900 United States Treasury Bill 5.004% 12/09/2023 41, 657, 838 0.06
662, 313, 300 United States Treasury Bill 5.150% 14/09/2023 655, 207, 328 1.04

4,421, 400 United States Treasury Bill 5.133% 21/09/2023 4,369, 708 0.01

342, 442, 700 United States Treasury Bill 5.150% 17/10/2023 337,151,978 0.53
51,217,900 United States Treasury Bill 5.250% 07/12/2023 50, 030, 285 0.08
207, 420, 600 United States Treasury Bill 4.530% 18/04/2024 199, 799, 276 0.32

2,186, 669, 300 United States Treasury Floating Rate Note 5.216% 31/07/2023 2,186, 781, 857 3. 46
331, 152, 300 United States Treasury Floating Rate Note 5.186% 31/10/2023 331, 261, 934 0.52

4,549,010, 900 United States Treasury Floating Rate Note 5.217% 31/01/2024 4,549, 467, 365 1.21
41, 803, 600 United States Treasury Floating Rate Note 5.297% 30/04/2024 41,760, 119 0.06
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45, 861, 500 United States Treasury Floating Rate Note 5.273% 31/07/2024 45, 868, 019 0.07
139, 612, 000 United States Treasury Note/Bond 5.141% 31/07/2023 139, 028, 380 0.22
14, 000, 000 United States Treasury Note/Bond 5.151% 31/07/2023 13, 954, 490 0.02
156, 669, 000 United States Treasury Note/Bond 5.197% 31/07/2023 156, 349, 562 0.25
EE&EH 27, 664,797,579 43. 82
AR0EREAMEIAICEED LIRS ITHETREI SN TV 2 EBEEEMIIS & 27,664, 797,579 43. 82
NEOLBBERNEIF LSS L CERMHATHE TR Sh TOA LN OREIAmITH
S ERS|
3,938, 312 Australia & New Zealand Banking Group Ltd Repo 5.071% 03/07/2023 3,938,312 0.01
244, 369, 875 Australia & New Zealand Banking Group Ltd Repo 5.070% 03/07/2023 244, 369, 875 0.39
128, 540, 571 Australia & New Zealand Banking Group Ltd Repo 5.070% 03/07/2023 128, 540, 571 0.20
38,071, 055 Australia & New Zealand Banking Group Ltd Repo 5.070% 03/07/2023 38,071, 055 0.06
89, 036, 580 Australia & New Zealand Banking Group Ltd Repo 5.070% 03/07/2023 89, 036, 580 0.14
15, 367, 149 Australia & New Zealand Banking Group Ltd Repo 5.070% 03/07/2023 15, 367, 149 0.02
190, 915, 483 Australia & New Zealand Banking Group Ltd Repo 5.070% 03/07/2023 190, 915, 483 0.30
55,788, 029 Australia & New Zealand Banking Group Ltd Repo 5.070% 03/07/2023 55, 788, 029 0.09
38,710,172 Australia & New Zealand Banking Group Ltd Repo 5.070% 03/07/2023 38,710,172 0.06
18, 269, 867 Australia & New Zealand Banking Group Ltd Repo 5.070% 03/07/2023 18, 269, 867 0.03
36, 207, 108 Australia & New Zealand Banking Group Ltd Repo 5.070% 03/07/2023 36,207, 108 0.06
103, 590, 864 Australia & New Zealand Banking Group Ltd Repo 5.070% 03/07/2023 103, 590, 864 0.16
53, 795, 956 Australia & New Zealand Banking Group Ltd Repo 5.070% 03/07/2023 53, 795, 956 0.08
115, 594, 155 Australia & New Zealand Banking Group Ltd Repo 5.070% 03/07/2023 115, 594, 155 0.18
40, 114, 890 Australia & New Zealand Banking Group Ltd Repo 5.070% 03/07/2023 40, 114, 890 0.06
87, 559, 942 Australia & New Zealand Banking Group Ltd Repo 5.070% 03/07/2023 87,559, 942 0.14
68,509, 114 Australia & New Zealand Banking Group Ltd Repo 5.070% 03/07/2023 68,509, 114 0.11
44,933, 689 Australia & New Zealand Banking Group Ltd Repo 5.070% 03/07/2023 44,933, 688 0.07
934, 959, 956 Australia & New Zealand Banking Group Ltd Repo 5.070% 03/07/2023 934, 959, 956 1.48
75, 164, 620 Australia & New Zealand Banking Group Ltd Repo 5.070% 03/07/2023 75, 164, 620 0.12
491, 445, 300 Australia & New Zealand Banking Group Ltd Repo 5.070% 03/07/2023 491, 445, 300 0.78
98, 141, 617 Australia & New Zealand Banking Group Ltd Repo 5.070% 03/07/2023 98, 141, 617 0.16
30, 050, 552 Australia & New Zealand Banking Group Ltd Repo 5.070% 03/07/2023 30, 050, 551 0.05
145, 479, 923 Australia & New Zealand Banking Group Ltd Repo 5.070% 03/07/2023 145, 479, 922 0.23
51, 444, 653 Australia & New Zealand Banking Group Ltd Repo 5.070% 03/07/2023 51, 444, 653 0.08
350, 000, 000 Banco Santander SA Repo 4.950% 03/07/2023 350, 000, 000 0.55
700, 000, 000 Banco Santander SA Repo 5.040% 03/07/2023 700, 000, 000 1.1
2,400, 000, 000 Banco Santander SA Repo 5.050% 03/07/2023 2, 400, 000, 000 3.80
100, 000, 000 Banco Santander SA Repo 5.050% 03/07/2023 100, 000, 000 0.16
2,847,500, 000 BNP Paribas Repo 5.050% 03/07/2023 2,847, 500, 000 4.51
2,063, 875, 000 BNP Paribas Repo 5.070% 03/07/2023 2,063, 875, 000 3.27
1,220, 375, 000 BNP Paribas Repo 5.070% 03/07/2023 1,220, 375, 000 1.93
615, 750, 000 BNP Paribas Repo 5.070% 03/07/2023 615, 750, 000 0.98
2,600, 000, 000 BofA Securities Repo 5.050% 03/07/2023 2, 600, 000, 000 4.12
1, 000, 000, 000 Citigroup Global Markets Inc Repo 5.050% 03/07/2023 1,000, 000, 000 1.58
2,818, 200, 000 Citigroup Global Markets Inc Repo 5.050% 03/07/2023 2,818, 200, 000 4.46
2,000, 000, 000 Citigroup Global Markets Inc Repo 5.050% 03/07/2023 2,000, 000, 000 3.17
162, 200, 000 Commonwea|th Bank of Australia Repo 5.070% 03/07/2023 162, 200, 000 0.26
408, 250, 000 Commonwealth Bank of Australia Repo 5.070% 03/07/2023 408, 250, 000 0.65
12, 380, 000 Commonwea|th Bank of Australia Repo 5.070% 03/07/2023 12, 380, 000 0.02
88, 060, 000 Commonwealth Bank of Australia Repo 5.070% 03/07/2023 88, 060, 000 0.14
141, 430, 000 Commonwea|th Bank of Australia Repo 5.070% 03/07/2023 141, 430, 000 0.22
96, 530, 000 Commonwealth Bank of Australia Repo 5.070% 03/07/2023 96, 530, 000 0.15
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133, 440, 000 Commonwealth Bank of Australia Repo 5.070% 03/07/2023 133, 440, 000 0.21
170, 180, 000 Commonwealth Bank of Australia Repo 5.070% 03/07/2023 170, 180, 000 0.27
143, 280, 000 Commonwealth Bank of Australia Repo 5.070% 03/07/2023 143, 280, 000 0.23
144, 250, 000 Commonwea|th Bank of Australia Repo 5.070% 03/07/2023 144, 250, 000 0.23
100, 000, 000 Credit Agricole CIB Repo 5.050% 03/07/2023 100, 000, 000 0.16
200, 000, 000 Credit Agricole CIB Repo 5.050% 03/07/2023 200, 000, 000 0.32
2,250, 000, 000 Credit Agricole CIB Repo 5.030% 05/07/2023 2,250, 000, 000 3.56
750, 000, 000 Credit Agricole CIB Repo 5.030% 05/07/2023 750, 000, 000 1.19
1, 250, 000, 000 Daiwa Capital Markets America Inc Repo 5.050% 03/07/2023 1, 250, 000, 000 1.98
500, 000, 000 J.P. Morgan Securities LLC Repo 5.050% 03/07/2023 500, 000, 000 0.79
1, 875, 000, 000 MUFG Securities (Canada) Ltd Repo 5.050% 03/07/2023 1,875,000, 000 2.97
1,500, 000, 000 Nomura Securities Repo 5.050% 03/07/2023 1,500, 000, 000 2.38
335, 421, 884 Norges Bank Repo 5.070% 03/07/2023 335,421, 884 0.53
407, 983, 166 Norges Bank Repo 5.070% 03/07/2023 407, 983, 166 0.65
208, 677, 930 Norges Bank Repo 5.070% 03/07/2023 208, 677, 930 0.33
294, 684,919 Norges Bank Repo 5.070% 03/07/2023 294, 684,918 0.47
3, 300, 000, 000 RBC Dominion Securities Inc Repo 5.050% 03/07/2023 3,300, 000, 000 5.23
2,000, 000, 000 State Street Bank And Trust Co Repo 5.060% 03/07/2023 2,000, 000, 000 3.17
3,667,000, 000 Sumitomo Mitsui Banking Corp Repo 5.060% 03/07/2023 3,667,000, 000 5.81
BEmEI&5t 42,054, 467, 327 66. 62
LROERARBGIAICEEE L FRFHITHETHE Sh TWA LN OFELEMIIS &5 42,054, 467, 327 66. 62
BEEESE 69, 719, 264, 906 110. 44
mAESH i
EE&EH 27, 664,797,579 43. 82
BEmsI &5t 42,054, 467, 327 66. 62
TOMEE - BF (6,592, 948, 262) (10. 44)
ERAESMZBHAFREEICRET SMEE 63,126, 316, 644 100. 00




